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i =| sZEN (B o2 =|HAL K LERN IS
M % % % %
(HA®) 20254 4 B25H 9,776 - 10,020 - 0.0 99.9
4 BA=X 9,893 1.2 10,088 0.7 0.0 98.4
25 HA 58X 10,347 5.8 10,451 4.3 0.0 96.9
6 AxX 10,708 9.5 10,753 7.3 0.0 98.1
(HAZR) 2025% 7 B25H 10,854 11.0 10,917 9.0 0.0 98.0
(HAs) 20254 7 B25H 10,844 - 10,917 - 0.0 98.0
7 B=X 10,869 0.2 10,923 0.1 0.0 99.4
26 HA 8 A=X 10,978 1.2 11,097 1.6 0.0 98.1
9 AxX 11,085 2.2 11,270 3.2 0.0 99.6
(BAZR) 2025%F10827H 11,225 35 11,428 4.7 0.0 100.4

() HIRBEEMEBAETDERAL. BEEIIHEL,
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JvFRANIVI=YY - NSFVR+T7UR (BEANYIHY /FA4EREER)

BERIEICONT (2025.4.26~2025.10.27)

NRE#IUTHNR
KEM®ATREEFUE UL,

KEMATRE. SERAEXY . KEOEERRO LRI EEBSNICER. TOKRBHDE
AMO0HBELLES NI EREMFRRIN. HfilF EFUF Ulc. 20255 5 BRI, KopRIFHES
BEKBICSIETF 2R EREDERZDH S BDBMRNBRLIET EP, AV TUIIRSRSNBNPT
ERBEZENR(EUF RB CREEMERGIZESR) OFTNFRADRE > ERENFRIN. (&
F—ABFTLEREULE UL, 9BPEICF RBH0.25%MA Y FOFITFERETDE. Al - FBHE
BB EE Tl U CEFREAR WA F LTz,

NRERSTR
AEFHS/IMBICET (ESMBEER) LEUI

KEESFTIHECE. SERBHELY . KEOBERERZHDISELOTSICERFRSN, BER
SRIRBSHNERRUCZEBRENS, FFE LR (BSHMIBIEFTE) LERL. 2025F6 Bl&. A
VIUEDOTRNPF RB CREEREHHEESR) O—PESEICKDHESREZRT THITIFHERH
NOHFEFNEEY. FMEFETLE L. 7AIICE,. SEREEENTHETRZ Qe LREZER
T TERHOATIFEEIMRERL. R ERUF U, 8 AN SEEREIRICHN(ITIE. ERHETDORE
KRR EN SHBMSOREINER VA TFHRHENBUEE 2fcZ&BRED S, SHIFETFULR LT,

BIERLEARICEH TS [SEDERSE ]

| w2
SIEmE. [T A - AYT=VY - NSUAR - T7UR] & [94D - XR—R—rT7U
T -IXPF=TF7UR] [TREULFET, BEDIRET. [JvFR -AVI=VY - NSUAR - T7Y
Rl NDIRELSZSAICHIET 2 EZEAREULFET,
Fleo KRIVFEY /HEVLWDEBBANYIZTOTEICKY . KRIVEHDABZEU AT DIEKEZK
ERT,
WIVvFR A=Y  NSIVARTFUR
SlEfE. KEZPLE UEHROMAS KOERICHOEIREZITO EEDIC. BENICkEDEEXEE
FAELFEI,
WIAD - IR—R—bTF3UHF - IHF—=T7UR
MENEPCEEDZEM(ICEE L. BHOEGBYI—IL - O—VICKDERETD AT,
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IJvFRANIVIT=YY - NSVRX+T7VR (BEANYIHY /FA4ORER)

IR—BMT7FUFICDONT (2025.4.26~2025.10.27)

|
[Vv TR -AVI=VYY - NTUAR-T7UR] &[40 - XR—R—rTxUF - <H—
T7VUR] [T®REUF U, [Iv TR - AVI=VY - NSUAR - T7UR] "DREESGESN
([CHEFRFUE UTc,
Fleo KRIVFEY /HEVLWDEBEANY IZTVE U,
WIvFR A=Y  NSUARTFUR
KEZDDE UTtHROBRB XOERICHBIREZTO EEBIC, BBNICEROLRZRAEZLUEL
feo MMDM— T+ UABRICHIE>TF. KEOREKAZROICHAAN., T2/ EMEDEEH
S5PFO—FIT2T7VIAXAVIINAMEEREL. BHEHAFOSVHSRZEETULE U, BFDR—
ROAUFBRICHESTIEF. T7VIAVIINWADHEEDRNLT v« P TPO—FIC K> THR
TEE LU, REREBIILU TEENICEFNU AT EERYRITDINT VA ZZEELE Ul
WIAD - IR—iK—bT2UHF - IHF—=T7UR
MEECEEDOLZEMICER L. BHOEEYI—IL - O—VICKDERZITVE U

RNIFI—=TEDERICDNT

BT 7V ROEAOFHO X C[FBEREELBRINYFV—IZHRIFTTHIFE .
UTDITSTE. BT 7Y ROBEMEAESERBOBERON LTI,

(%)
12.0

10.0 -
8.0 ‘
CO 2%z

6.0 = &R
40 fd e

pXoJ) e T S T E—
0.0

(F) EEMEBADEEREDIREAS TT,

F5H F6H
(2025.4 .25 (2025.7.25
~2025.7.25) ~2025.10.27)
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IvFRANVI=VY - NFVR-T7VFR (RBANYIBY F4ORER)

SEEICONT

SFREID 1 HOBY pEcE (BhAd) (FFE [HEREOARR (1 5024Y) | O IBnks (|
Ady) | WETSRES 0,

WD BCEORERRIT TEC [NmnEcEDstEERE (1 503Y) | ZISRIESL,

BH. BRBICDOEFULCF. ERAHICEIDEERASECVLEETT,

BHEREOAR (1505Y)

E e
5 8 2025% 4 H26H 202547 268
~2025% 7 5258 ~2025%108278

HH9EE (FhAd) (M) 10 570
SHEE (AR H R (%) 0.09 5.08
HEADINZS [G) 10 376
LDV LIS G) - 193
BEAEH R ) 843 654

CE1) BRI & BEZREOESFNG] SKU [REZRROBMSTESER] N OSDEICH
HUILREETY . o, [HHONEUSN & IREHEEE] SKU [DEERRILIE] HSHRICTHKS
UIcEEE T,

(E2) BRBEVISTTHY . SO S SPHOINBELUNDEE SRS BHAd) [CEBLBVEED
HIEY,

(E3) SHDESONEEMEBLEIFIMOEES FAd) DMRELEME (DEEEAH) ICHTIHLET
T7 Y ROREEREGRGIE T,

(X4) REABFEOSHEL, [BEBRESENRE] FHZREPREROBEEMEEZ LOZBENHIFTIH
ERICEREMEBEZRR ZEDHEESZHXILNT BT LBTTVEEA.

BimoEcEDEtEBE (1 30354)

15 B £58 F6H
(a) BERFHREDESFNES v 100.68M | v 101.62M
(b) BEERE DA TTES Em 258.91 v 274.97
(¢) &S 120.01 291.70
(d) DECEEBEIIE 374.10 v 556.62
(e) SHANENREE(a+ b+ c+d) 853.72 1,224.92
(f) Dl 10.00 570.00
(g) RN IO REE(e — 1) 843.72 654.92

() v 72 UIcHEED SoliceZst ELTVET,
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IvFRANVI=VY - NFVR-T7VR (RBANYIHY F4ERER)

Sl SEDERAER

| EP A
SIEfmE. [JvFR A=V - NSTURR-T7UR] &[40 - Ix—R—rTxU
F-XPF—=TF7UR]| [TRKEULFET, BEDIRET., [JvFR -AVI=VY - NSUAR - T7Y
Rl "DIERELSZSAICHET DL ZEAREULET,
Fle. KRIVFEY /HEBEVDBEANY IETSZEICKY .. KRIVEADBRBZEE D X7 DERZKN
DED,
WIVvFR A=Y  NSUVARTFUR
SlEfE. KEZPLE UEHFROMAS LOESICHBIREZITO EEDIC. HENICE X E
FAELFET,
WIAD - IR—R—bTF3UHF - IHF—=T7UR
MENEPEEDZEM(ICEE L. BHOEGBYI—IL - O—VICKDERETO AT,
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IvFRANVI=VY - NFVR-T7VFR (RBANYIBY F4ORER)

1 703" OFEROR

ESH~E 61
16 =] (2025.4.26~2025.10.27) biz| g 1) 1 =
& @ | Kk =
- . o, | {ESTEREN = 4/ERHA-P O TR ETEE X (SSEERENE
LU Bl ) SRR A ORI 10,7 25 TF
no= e BESHMDE. 77 ROBREHE. T OEHEN., BEMEDE, %
% E 2 #) (54) | (0507) | e e i
Gt od. ERRSESSEEAOEM. OBRNTOET 7Y ROBE, BA%
R = .
(B8R 1) (42) | (0.390) O D T
(& 2 #) (1) | (0.014) | FEautnd. ERHEOSE, BESHN SDEROETOII
DU —— B | S EEATHR = YEREhOEE R TR, SR O TSRO
ot : FEEIFHRIE. BMEESE0FEEOR,. 558N AL S T
S B | AN B = SIER AT DA MR ENS 1B SRR O T SR I
s BMEESEE 1BE. BMEESOME DMERLET 2WEICHT BHe
zZomE R 1 0.010 | ZDHEA=SERPDDZDMER, SIERIADDFSZRIEO L
REBARG. BHCHIT B RERTEICTIL S EMIESORED LOBESDESD -
"
(CR=-) (1) | (0.006) | e o e s = s
CR=R-3) 0) | (0.004) |EBEBARF. ETEAZCIILS 7Y ROEB(CHRDER
5 gt 99 | 0.922
CE1) HBERHAPOER CHERONM D DDDIEHEERZSD) (F81. BHICK > TRRIEORICEHN DDz, BEODHMBDEFELICIVE
HUERTY,

(£2) BSBBFEECEICARBZMEAALTHIET,

(E3) BHEEFE1HOZBYODENTNOEREERZSEMBIPOTHEEMEATHRLUTCI00ZRELICHD T, NERE 3 ARGZLEAALTHY
FY,

(£4) BHFANTVNBRYT =T 72 FD'H 215G, TTEERTFHLR. BMEESIE RS LUZOMERIF. BRIY—T7 Y RO Ic2ED S
5. ZDT7YVRICHRT 20DESHEF T, HHFANTVDRERSTILS (WH—T77 YRR ) 1’5255, SEEOERIE. 4
BEEFASI LS IcBRZEHE B, BB BZREGTIEFOBRDSERRIERICSIS [1 505U OERADEE] NEETE
2HDICOVNTIE ALY 7Y ROME] ICRRTDIEELTHIFT,
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IvFRANVI=VY NSFUVR-T7VFR (REANYIHY F4OREE)

(

\_

SR N

WrSEER

SERHPDER - BE(CHD > CBROMRERZ. HPOHIREIEOMICHPOTHRAEMEE (105Y) ZF
UTEHTRRUICHRESR () 131.82%TY,

EREEER
(ZFER)
0.03%

ZDfthEMA
0.02%

EREHEEH
(Rzt=tt)
0.77%

OV e \
g ERamE

1.82% (BIERH)

1.00%

CE1) 1 HE0BYOERBACSVTRVWCEEEACLIVERLIEBDTT,
(£2) BBAG. RAIEUT, S&FHH. TESTFIRSLUEMISIG HREeshE .
(E3) BHEE. FEREULETT.

HRENRE T INEREAFOERIF. BRABRELZFD SESIADNEBA. LIEU. HHANTND BFHEFOMEEREDEER
0.645% . BERMDSI TR - AVI=VYY - AURII—=X - UK - UST v RAZINDNFET, (COBAIF. ERBEWICE. L5
DOEREEER RERW (CEFENFT. )

J
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JvFRX e AVT— cNSVUR 7R (BBANvIHY F4OREE)
BEES KUEG DR
;RéuE%
(20254 4 2681520254 108278% T)
R = A ] 5 ot ~ ] 6 ot
= F 55 1
A &0 A %
FXUH FO|F7XUA - B FO|F72078 -~
SE JANUS HENDERSON BALANCED FUND (CLASS Z) (0.11'?1 ?98) (1 %) 0.65574 74
GE1) SEEEFZE LS,
(32) B REHERY, SEHSICIBEHNT. TRORTICESENTEY Et A,
(33) SEOBIFBETRBC,
WFERIRA & DG KRS WEABERER .
1) BI7 7V RICHIFZBEREADOFIZERIFRA & DEL M IT7IVRFT « T XD HEANTHE 7
SR R DBEH
s . ® 6 HA *
HERBPICHIF2FZERAEDOEE|EH ) F R =
Trvea [ Ll ® @B @ [, o
Bho = [ SE@en | SaRRLE
(2) 94T « RR—K—RTF U - IF—T 7Y RIC NS TOEEy T
B 3 LERBIOFIERIHA & DEE AR o
(20254 4 52681 5202541082785 T) BALANCED FUND (CLASS 2) [>-851133 685| 104.848| 1004

R OB B £ 5 ®B ~ & 6 H
K NEGEEIEEETE SEfEEE | 5572
1A |BEACO|B/Al c |BRALD|D/C
o B5RD
[=Dal=R =Pl % | BhH| 8HH %
NG 40,666 | 19,989 | 49.2 - - -
J—)b - O—> [1,634.171 — — — — —

(D FLREHE00%
HTHRENELE, YP—T 7Y ROBEOROBH T 54N —
77 YRORY—T 7Y RIFEOMDRS,
(3) HEREARDFEERETFHANLEAIC I B FIERR
ANDIZILEER

SERBRICH T B FTEERTFHROFIZEMRA
ANDHWIEH Y FB Ao
HAZBEALIE, RAGEROBEENCHT ARE 155 | BOREINS

FISEIRATH Y. SBEREICHITDET 7 2 RICRDIMSEMALIE KAEE
FHABH T,

WiRESH (BH) [CLBHT7UR
KUREIRR

DETE - BHS

SIEREEREE | SEHAPRTE | SIFRAPROE | SIEEARES | BX 51 @ 2 B8

B55H B55H B55H B55H

50 _ _ 50 éjl_*)]u KF_EP}( i)

(X1) FEFTAN—2R,
(E2) BAEREEHET,

(1) HERESHS. PRODZNBSEYBETERSOMEEZD & ICKR
BIEEHARNED D ETECIVBEEIND LU — b THERELIZHD

TY,
(E2) HERIRISHUEEEFRER(CY T SHIEERD L,
(E3) SHEEADBAREIFTHE T,

(2) RiIREETRS
» 4K EEE S
& 18 =
0 ®|0 | FF i 8
FO FO FH
94D - Ix—R=NT#UF - IHF-T7UR 0 0 1
(3 BIEREIETHET.
WX EETHEDER
2025 1082781KRE
S 6 A x
=]
= S ERE %
M %
WEEES 104,848 93.8
IAT IR NT2UF - =T 7 IR 1 0.0
d—)L - O—V%, Z0ft 6,984 6.2
REHSSTH R 111,833 100.0

(E1) SHBEEDRAREIFUHET,
(E2) SNEREEF. BHROBHZNESEYEETEESOMEZD & (ICKRE
EEBRDTEDDHEFECIVAELINZ LU — N THERELILDDT
9, BB, 10B27BICHEIFBHEREL— M. 17XUH - RL=
153.00HT9,
(E3) FOMKRICHITIZHNERMERE (104,848FTF) DIRESFTHMERE
(111,833FM) [CHTBHLEE. 93.8%TT.
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%

P4

VIR ANVI=VY - NSVR - T7UR (BEANYIGHY FAOREE)
BEE. 8F. TASJUEEMEOINR WERDIRR  =cm 520256482608 Z2025F 7 5258
(2025% 7 B258). (20256 10827E)IRE F6M E2025%78260 ¥20258105270
& B | %58 % [ % 68 % B B | ® 5 W | ® 6 W
(A) BE 160,996,889M | 210,969.585M (A) BB 792,094M | 1,123,789
I -0-vE 2,700,538 6,984,226 BEELE 790,183 1,120,030
BEES GHEE) 80100289 | 104,848,557 SRR 1.911 3,759
940 A== p 771 1 002 1003 (B) BHEE- R 7.490,551 3,040,651
A V-7 KGR ' ' SR 11,445,999 7,867.554
HRIRAE 78.195,060 99,135,799 i A 3055428 | 2 4826903
(B) AR 79292924 | 106,589,073 (C) (EsEsEES A 349797 | ~ 475100
Hibd: 78871417 | 100529,942 (D) MHEISS(A+B+C) | 7.032.848 3689340
e 75,346 >:283.980 (E) SRAEEE S A 2,404,584 5,452,918
AILEEEH 344,624 471511 (F) BEEsmms 904,268 2,857,669
DML 1.537 3640 (E@L5184E) ( 244878) | ( 1.955.253)
(C) MEEMIE(A - B) 81703965 | 104,380,512 EESEEE | (659390 | ( 902.416)
o 75:346.779 97.964.565 (G) BEHD+E +F) 6,432,532 11,999,927
TSRS 6.357.186 6,415,947 (H) RS A 75326 | ~ 5583980
(D) EHERTI 753467790 |  97,964,56500 RESMEER(GHH) | 6,357,186 6,415,947
1 %Y BEE(C /D) 10,844/ 10,655/ O PO S
" B0 SN 044730500 BT 17 31 AT, @SESH | 244878) | (1955253
+36 6 HR DS RS ) OREERE 10,6550 CF . GEENEEIENE) | ( 659,390) | ( 902.416)
SRERRIS 5.452,918 3,558,278

Gx1) Ei’ﬁ%ﬁ@ﬂ%[C(31§§E§EE¢NlC?ﬁ@‘%i%%ﬁ%’fﬁ%gﬁEgﬁfCiﬁ LTHEUR

(x2) EIELERES 3. BIERSETALOEBRV. A% FES
BEFBRAE LT, FEZHEGERmE UTEINE T,
(E3) NEDEEDFTEBREE T INEDESDERE &) | ZI8R

<FEEW.
BN DECE D EEE (FE8F)

L] B £ 5 #H £ 6
(a) REERBOESENG 758,653H 995,560
(b) REEFROBMISTESEE 1,950,842 2,693,780
(c) VT 904,268 2,857,669
(d) DECEEREILSE 2,818,769 5.452,918
(e) ZNEkug&E(a+b+ctd) 6,432,532 11,999,927
(1) s 75,346 5,583,980
(g) BHBUNENGSH(e — 1) 6,357,186 6,415,947
(h) REEROH 75,346,7790 97,964,5650
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R @ %9 & = O & A 5 €

£ 5 A £ 6 A
1HAO03YRESE (Bdd) 10M 570M

O <HEEB/REI—2> & HADHOMSITHERE. REDEHEOEEME CE SN THBNICERENUE UL

- DEEICIF. BHEVERS [EEDEE] & FRBERVERS [TALRE WRINES) | o) ERT.

- DEESROREEMEBENERITALBEES CXERITAZ LO35G(CIE. DEEDOLENEBIEELEBFIET,

- DB EROBEMENERTAZ TOSHEICIE. TEZWODEN TALRE ERINES) « KW OENEBENEET
a—o

- TTALRE (FRISEE) PRELUCBEE. PRERERICOIZELOZHEOBRITAN SLBETAILRE (RN
&) ZERUCERD. TDHROECDZHEDERNTALBRIET,

(S&P500iEH ( [%4>Fw o] ) [#S&P Dow Jones Indices LLCF/z[EZDBER ([SPDJ |]) OEBTHY, TNOFEASA V2]
HMAIT7 Yy ARRIAY MHFERBRICHSTINTVET, S&P® S&P 500° US 500. The 500. iBoxx®. iTraxx®HBLU'CD X®lF. S&P
Global, Inc.#zFZDBERM ( [S&P] ) OEIZETYT, Dow Jones®d. Dow Jones Trademark Holdings LLC ( [Dow Jones] ) D&
BIZECY, INOSDOEZEOERZTAEVAGFSPDJ | IF5ENTHY., KT Y hIYRIXY MSFRARIICKI—EDBHNTH TS AV RT
NTVET, BT7VRIE SPDJ I Dow Jones, S&P. ZNODEBERICK > THRIEE. #E, B, FBFRTBESNTLZHDT
FE. INSOVTNOERED. MY IEBN\DEREDZEMCETZVNBIREDITOT, AU T v IRDVNEZDER. &R, Fldh
B U TH—EEZAVE A,

J

[ [Bloomberg®| B&V T I—ALN—TKERSESIEHNE. Bloomberg Finance LP.B &V, B4 V7 v I ADEEE Tas3Bloomberg Index)
Services Limited (IR [B 1S L) ZEFUHETDEERMT UTF. B8ILT [TIL—LN=T] ) ODUY—ERAY—TTHY. BHICKDRHFED
B TOFERADESICERFHEINTVET, TI—LN—TREHEFIBELTHST, Fe, IvF A -AVI=VYY - NSV -T7VR (B
BAvIHY FACRER) ZER. XFF. V21— #REIZBDTESHIFBA. TIL—LN=TB. IvFR -A"VI=VY - NFTURX -

(7R (BEANv IS FAOREL) CEETIVNBET—IH U JFEROERE. EEME. FFTRECOVTHRIALEE A,

46



JvFRAVI=YY NSYR+T7UR
TJvFR  AIT=YY - NSYAR - T7UR
BI7UR (JvFR-AVI=VYY - NFVR - T7UR (BEBENYIBL/EERRE) / (BBANvIHY

SEERRE) / (BBANYIYRUL/ F40RER) / (REANY IS FAQRER) ) F7AIL52 REDH
EREEAN [Jv TR -AVIT=VY - FvEII - TFYX - E=TILY—] BETITD [Jv TR -A\VT—=Y

V-NSYAR-TPYR (ZOSR) | ORETS (KRR EXBRENSELTBYET. LTORSI,

B CcAFOaEEFinancial StatementsEN 5k L. BESKU—EBEERLIZDD T,

EfEER
20241283 1HIR#E
(USD)
&R .
THEE (BRBEERONIEMEIC K2 5HmEE) 8,794,533,613
BEBLOHNE 71,403,555
S 11,252,265
BRE 15,220,000
FKINAZE :
FeHBE S DIRE 3,783,675
T 7 RENERE 23,853,812
[ 2,918,456
FE 20,917,911
BRSNS ORINAS 19,182
BESST 8,943,902,469
aE (1ERICREZDNZ 2B0D)
FIE
TRiaE (BHEERONIEEEIC L2 5HTEE) 41,196,145
YEEBDS LONE 63,604,459
BABHFDIREEE 108,244,782
FILWDEBEYASEE| 10,680
T 7 R 15,527,256
B ETERM 6,816,261
SnET—E2E8HA 4,392,016
BRFEEROM 6,038
25, BESHDIOBEZI0IE AR 564,414
BRI RM 172,360
FILEBA 574,096
BESET (BEufEASIESRIISDGREEICRET 2MBELZIRL) 241,108,507
EET R EAS SRS DREECRET SMBEE 8,702,793,962
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IvFRANVI=VY - NFVR-T7UR
SEFIREESE
2024F12RA318ICHE T UIEEE
(USD)

A

REFIR 144,958,569

[IR=LE 55,823,276

Z DU 512,147
EHEESLUEE (BmEERONIEMEICKD5HEER) (CfRIMER 802,568,260
REEmaEt 1,003,862,252
8H

REETER 74,536,078

ZanEY—EXER 48,401,262

ARTTERAM 72,470

BRI R 1,904,735

RET. EERHB IO RRSHRAIEAR 4,629,485

RERTTTREN 574,607

E TR 28,601

ElRIZEH 109,023

RETERS IV ZTDOEPIZRERM 2,003,802

ZDhEH 574117
BRGE 132,834,180
ILREADED (95,005)
WER (LRERSTLE) 132,739,175
HEREN 871,123,077
TRIEH -

BEUREERS AR DAFOREE(CHT 2 DEEG5 (47.762.918)
BESE. ZOfREINGIC RS IRREING (15,321,753)
EFDFERIC K B EETHEEASNAZMEISFOREE CIRE T SMEEDOMIER 808,038,406
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ERER

TREE (BmESEERONIEMEIC & 5 5HiEER)

HE/EEE
BEBIR/ B ETEEIRIRELSF

7,041,778 280 Park Avenue Mortgage Trust, 5.5771%, due 15/9/34
3,907,375  A&D Mortgage Trust, 7.0490%, due 25/11/68
8,785,167  A&D Mortgage Trust, 5.4640%, due 25/8/69
6,350,684  A&D Mortgage Trust, 5.6990%, due 25/11/69

17,531,000 American Tower Trust #1, 5.4900%, due 15/3/53
9,588,386  Angel Oak Mortgage Trust, 4.9500%, due 25/7/68
1,251,449  Angel Oak Mortgage Trust, 4.8000%, due 26/11/68
8,117,874 AOMT, 4.6500%, due 25/11/67
9,617,003 BANK, 4.2550%, due 15/5/61
3,315,000 BANK, 4.2170%, due 15/8/61
6,197,000 BBCMS Mortgage Trust, 4.3140%, due 15/12/51
1,966,000 BBCMS Trust, 4.1970%, due 10/8/35
3,902,000 BXP Trust, 3.3790%, due 13/6/39
3,963,272 CBAM Ltd., 5.9291%, due 17/4/31
5,435,000 COMM Mortgage Trust, 4.2280%, due 10/5/51
3,397,100 Connecticut Avenue Securities Trust, 6.8601%, due 25/5/43
2,779,081 Connecticut Avenue Securities Trust, 6.2688%, due 25/7/43
2,504,681 Connecticut Avenue Securities Trust, 6.0688%, due 25/10/43
6,031,917 Connecticut Avenue Securities Trust, 5.6188%, due 25/1/44
3,191,491 Connecticut Avenue Securities Trust, 5.6688%, due 25/5/44
4,839,854 Connecticut Avenue Securities Trust, 5.6188%, due 25/9/44
7,774,087 Connecticut Avenue Securities Trust, 6.1188%, due 25/10/41

16,444,519 Connecticut Avenue Securities Trust, 6.2188%, due 25/12/41
4,679,507 Connecticut Avenue Securities Trust, 5.7688%, due 25/1/42
1,635,179 Connecticut Avenue Securities Trust, 6.4688%, due 25/4/42
4,349,926 Connecticut Avenue Securities Trust, 7.0601%, due 25/9/42
1,295,283 Connecticut Avenue Securities Trust, 6.5101%, due 25/9/43
2,831,549 Connecticut Avenue Securities Trust, 5.7101%, due 25/3/44
1,693,539 Connecticut Avenue Securities Trust, 5.5688%, due 25/7/44
8,955,111 Connecticut Avenue Securities Trust, 7.5688%, due 25/1/42
2,661,000 Connecticut Avenue Securities Trust, 7.5688%, due 25/4/42
7,914,230 DB Master Finance LLC, 2.7910%, due 20/11/51

B ELL(%

0.08
0.05
0.10
0.07
0.20
0.1
0.01
0.09
0.11
0.04
0.07
0.02
0.04
0.05
0.06
0.04
0.03
0.03
0.07
0.04
0.06
0.09
0.19
0.05
0.02
0.05
0.01
0.03
0.02
0.11
0.03
0.08

RIFHfEIC &2
SHifiZa(USD)

7,038,494
3,959,967
8,709,436
6,344,154
17,618,035
9,410,545
1,223,080
7,858,783
9,378,189
3,216,061
6,042,808
1,878,491
3.722,169
3,966,124
5,156,836
3,478,415
2,791,831
2,519,617
6,044,368
3,193,432
4,841,316
7,815,555
16,580,789
4,682,040
1,646,539
4,434,935
1,303,949
2,834,335
1,693,557
9,203,187
2,755,247
6,699,291
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4,758,820 DB Master Finance LLC, 2.4930%, due 20/11/51 0.05 4,292,775
2,547,828  Domino's Pizza Master Issuer LLC, 4.1160%, due 25/7/48 0.03 2,531,073
12,619,000  Dryden 113 CLO Ltd., 5.8674%, due 15/10/37 0.15 12,661,886
5,584,055  Dryden 37 Senior Loan Fund, 6.0175%, due 15/1/31 0.06 5,594,904
4,665,878  FIGRE Trust, 6.3800%, due 25/5/54 0.05 4,735,801
2,018,388  FIGRE Trust, 5.9370%, due 25/7/54 0.02 2,023,134
6,176,449  FIGRE Trust, 5.0560%, due 25/9/54 0.07 6,078,468
9,712,715  FIGRE Trust, 5.4400%, due 25/10/54 0.1 9,678,472
6,644,636  Greenwood Park CLO Ltd., 5.9275%, due 15/4/31 0.08 6,653,797
9,952,000  GS Mortgage Securities Trust, 3.9920%, due 10/3/51 0.1 9,478,952
9,881,526  GS Mortgage Securities Trust, 4.1550%, due 10/7/51 0.11 9,486,723
8,709,754  Hudsons Bay Simon JV Trust, 4.1545%, due 5/8/34 0.10 8,478,259
4,665,793  Hudsons Bay Simon JV Trust, 3.9141%, due 5/8/34 0.05 4,624,658
16,479,000 LHOME Mortgage Trust, 5.3230%, due 25/9/39 0.19 16,393,736
5,549,021 Magnetite XV Ltd., 5.8975%, due 25/7/31 0.06 5,557,513
10,657,000  Morgan Stanley Capital | Trust, 3.8090%, due 15/12/48 0.12 10,538,619
10,687,000  Morgan Stanley Capital | Trust, 2.7820%, due 15/8/49 0.12 10,279,511
1,998,000  Morgan Stanley Capital | Trust, 4.4070%, due 15/10/51 0.02 1,947,111
9,719,927  Morgan Stanley Capital | Trust, 4.3100%, due 15/12/51 0.11 9,412,922
9,855,147  Morgan Stanley Capital | Trust, 4.1770%, due 15/7/51 0.1 9,544,912
8,618,000  Neuberger Berman Loan Advisers CLO 26 Ltd., 5.9924%, due 18/10/38 0.10 8,647,641
8,305,711 New Residential Mortgage Loan Trust, 6.6640%, due 25/3/39 0.10 8,413,954
4,860,000  New Residential Mortgage Loan Trust, 5.4430%, due 25/9/39 0.06 4,809,241
220,692  New Residential Mortgage Loan Trust, 4.5000%, due 25/2/58 0.00 212,459
7,508,693  New Residential Mortgage Loan Trust, 5.1170%, due 25/9/64 0.09 7,438,368
8,226,537  NRM FNT1 Excess LLC, 7.3980%, due 25/11/31 0.10 8,283,973
1,098,368  NRZ Excess Spread-Collateralized Notes, 3.1040%, due 25/7/26 0.01 1,056,747
9,720,000 NYMT Loan Trust, 6.5090%, due 25/5/39 0.11 9,853,401
2,775,025  Oak Street Investment Grade Net Lease Fund, 1.8500%, due 20/11/50 0.03 2,676,410
6,092,361 OBX Trust, 5.4750%, due 25/7/64 0.07 6,087,490
9,467,496  OBX Trust, 4.9440%, due 25/9/64 0.11 9,354,779
8,089,814  OBX Trust, 5.3160%, due 25/10/64 0.09 8,060,596
6,398,420  OBX Trust, 5.5300%, due 25/10/64 0.07 6,395,779
1,044,113 OBX Trust, 6.3210%, due 25/1/64 0.01 1,049,149
9,233,985  PRPM, 6.9940%, due 25/5/29 0.11 9,261,705
4,765,158 PRPM LLC, 7.0260%, due 25/3/29 0.06 4,832,104
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2,572,237
4,357,728
5,110,370
440,483
11,352,156
9,260,063
8,252,000
11,336,642
2,316,835
5,868,139

EEREAF—L

RE
BXmhiE
5,603,926

VY- NSVYR-T7UR

iy o AEMECES
HIEEELE(%)  “spigaUSD

PRPM LLC, 3.7500%, due 25/3/54 0.03 2,484,409
Saluda Grade Alternative Mortgage Trust, 6.2550%, due 25/4/54 0.05 4,363,056
Saluda Grade Alternative Mortgage Trust, 6.3060%, due 25/3/54 0.06 5,108,626
Sequoia Mortgage Trust, 2.5000%, due 25/5/43 0.00 380,084
Symphony CLO XIX Ltd., 5.8689%, due 16/4/31 0.13 11,365,726
Taco Bell Funding LLC, 2.2940%, due 25/8/51 0.09 8,154,944
Toorak Mortgage Trust, 6.3290%, due 25/10/31 0.09 8,254,194
TYSN Mortgage Trust, 6.5797%, due 10/12/33 0.14 11,853,906
Wendy's Funding LLC, 2.3700%, due 15/6/51 0.02 2,058,332
Wendy's Funding LLC, 2.7750%, due 15/6/51 0.06 4,996,311
BEER/ EmEATBERREISFSE 5.56 483,488,185
Janus Henderson Asset-Backed Securities Fund, Class Z Acc USD Hedged' 0.71 61,884,157
EEHRERAF+— LGS 0.71 61,884,157

©

A=Yl - R—/S—

KE
ERMY—EX
235,500,000

EEsk
ZAILS VR
EEEM
140,812
EXEE
138,760

BRI —EX

193,020
Uxy7

FHLMC, due 2/1/25 270 235,445,051
A= vib - R—=)N—Bt 2.70 235,445,051
Trane Technologies plc 0.60 52,008,912
Eaton Corp. plc 0.53 46,050,281
Accenture plc, A 0.78 67,902,506

KT LARSY « LI v —

128,088

Royal Caribbean Cruises Ltd. 0.34 29,548,621
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K

fizese - Biie
344,138
274,242

iR1T
410,776
170,546
854,420

General Electric Co.
Howmet Aerospace, Inc.
JPMorgan Chase & Co.

Constellation Brands, Inc., A
Monster Beverage Corp.

NAFxF0/09—

287,965
126,158
106,654

KIRINGTY)

1,249,727
BXmiE

251,924
212,716
49,914
207,932
56,150
543,114

{£%
406,444
IS s
81,607
HEESE
486,006

AbbVie, Inc.
Amgen, Inc.
Vertex Pharmaceuticals, Inc.

Amazon.com, Inc.

Charles Schwab Corp. (The)
CME Group, Inc.

Goldman Sachs Group, Inc. (The)
Intercontinental Exchange, Inc.
Moody's Corp.

Morgan Stanley

Corteva, Inc.
Motorola Solutions, Inc.

American Express Co.

&EM TR F0E - \sEY

49,342
577,122

Costco Wholesale Corp.
Sysco Corp.

B ELL(%)

0.66
0.34
1.00

0.43
0.52
0.95

0.59
0.38
0.49
1.46

3.15

0.21
0.57
0.33
0.36
0.31
0.78
2.56

0.27
0.43
1.66
0.52

0.51
1.03

JvFR - AVF=YY - NSIX-T7UR

RIEHEIC & D
SH{ifEE(USD)

57,398,777
29,993,848
87,392,625

98,467,115

37,690,666
44,908,315
82,598,981

51,171,381
32,881,821
42,949,566
127,002,768

274,177,607

18,644,895
49,399,037
28,581,755
30,983,947
26,579,726
68,280,292
222,469,652

23,151,050
37,721,204
144,241,721
45,210,594

44,126,748
89,337,342
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. RIEMEIC KD
EF IR
305,596 American Electric Power Co., Inc. 0.32 28,185,119
457,977  Xcel Energy, Inc. 0.36 30,922,607

0.68 59,107,726
BFRE - a5 - Sh@

513,877  Amphenol Corp., A 0.41 35,688,758
IVI9—=FAXU b
85,355  Netilix, Inc. 0.87 76,078,618
550,668  Walt Disney Co. (The) 0.71 61,316,882
1.58 137,395,500
S U—EX
396,989  Mastercard, Inc., A 2.40 209,042,498
e &
538,619  Uber Technologies, Inc. 0.37 32,489,498
ANIVRAT 735 - A
366,158  Abbott Laboratories 0.48 41,416,131
145,162  Stryker Corp. 0.60 52,265,578

1.08 93,681,709
ANVRT7 - PONAT—=/NIVATT - Y—ER
157,966  HCA Healthcare, Inc. 0.55 47,413,495
251,664  UnitedHealth Group, Inc. 1.46 127,306,751
2.01 174,720,246
RFIW - VARSY - LI v —

19,857  Booking Holdings, Inc. 1.13 98,657,916
638,879  Chipotle Mexican Girill, Inc. 0.44 38,524,404
228,893  Hilton Worldwide Holdings, Inc. 0.65 56,573,194
465,905 Las Vegas Sands Corp. 0.28 23,928,881
192,913  McDonald's Corp. 0.64 55,923,549

3.14 273,607,944
MIIRRBEEE - TRIVF—RTEE

30,510 Vistra Corp. 0.05 4,206,414
TEATHEIRERES
222,134 Prologis, Inc. 0.27 23,479,564
{RPR
192,280 Marsh & McLennan Cos., Inc. 0.47 40,842,195
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2 (%) RIEHEIC KD
579,277 Progressive Corp. (The) 1.59 138,800,562

2.06 179,642,757
AVISTT4T « AFATPBLIUY—ER
1,293,579 Alphabet, Inc., C 2.83 246,349,185
322,547 Meta Platforms, Inc., A 2.17 188,854,494
5.00 435,203,679
SATYALIVR « Y—=IU/T—ER

130,446 Danaher Corp. 0.35 29,943,879
72,335 Thermo Fisher Scientific, Inc. 0.43 37,630,837
0.78 67,574,716
et

104,543 Deere & Co. 0.51 44,294,869

R =N E=E
373,769  Sempra 0.38 32,787,017
196,134 WEC Energy Group, Inc. 0.21 18,444,441

0.59 51,231,458
Bl - HR - HFERE

451,117  Chevron Corp. 0.75 65,339,786
457,027  ConocoPhillips 0.52 45,323,368
1.27 110,663,154
EEm
137,099  ElilLilly & Co. 1.22 105,840,428
408,718  Johnson & Johnson 0.68 59,108,797
145,510  Zoetis, Inc. 0.27 23,707,944
217 188,657,169
MY —ER
225,601 Automatic Data Processing, Inc. 0.76 66,040,181
FEF - FBAREE
592,792  Broadcom, Inc. 1.58 137,432,897
79,849  KLA Corp. 0.58 50,314,452
619,455 Lam Research Corp. 0.51 44,743,235
3,538,639  NVIDIA Corp. 5.46 475,203,831
8.13 707,694,415
VIbkoz7
66,512  Adobe, Inc. 0.34 29,576,556
103,853  Cadence Design Systems, Inc. 0.36 31,203,672
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75,137  Intuit, Inc. 0.54 47,223,605
1,096,400  Microsoft Corp. 531 462,132,600
353,841 Oracle Corp. 0.68 58,964,064
41,112 ServiceNow, Inc. 0.50 43,583,654
7.73 672,684,151

FPIFBIERE(SE
25,217 Equinix, Inc. 0.27 23,776,857

FFIEY

171,668 Home Depot, Inc. (The) 0.77 66,777,135
504,833  TJX Cos., Inc. (The) 0.70 60,988,875

1.47 127,766,010
F0./0Y9— N—R9zx7 - AVE1—IELERE - @IS

1,380,894 Apple, Inc. 3.97 345,803,475
g - 7INDID - BTG
590,814 NIKE, Inc., B 0.51 44,706,895
Eimtklast 63.10 5,491,230,028
&
F—AK3U7
iR1T
8,314,000 National Australia Bank Ltd., 2.9900%, due 21/5/31 0.08 7,191,903
hFs
Gl - HR - HEERE
3,432,000 Enbridge, Inc., 6.0000%, due 15/11/28 0.05 3,605,783
BRI —ER
1,817,000 Constellation Software, Inc., 5.1580%, due 16/2/29 0.02 1,826,109
5,279,000 Constellation Software, Inc., 5.4610%, due 16/2/34 0.06 5,293,857
0.08 7,119,966
T4V3VR
iR1T
8,918,000 Nordea Bank Abp, 5.3750%, due 22/9/27 0.11 9,032,642
TS5V
tR1T
3,627,000 BNP Paribas SA, 2.5910%, due 20/1/28 0.04 3,448,208
FEH RHER
2,720,000 Electricité de France SA, 5.7000%, due 23/5/28 0.03 2,765,086
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LISV R
HEEER

3,007,000  AerCap Ireland Capital DAC, 4.6250%, due 15/10/27 0.03 2,988,726
4,040,000  AerCap Ireland Capital DAC, 4.6250%, due 10/9/29 0.05 3,953,592
0.08 6,942,318
URY7
RFIW s LARSY « LI v—
1,273,000  Royal Caribbean Cruises Ltd., 5.6250%, due 30/9/31 0.02 1,253,026
woterIIWo
R
3,847,000  JBS USA Holding Lux Sarl, 3.0000%, due 15/5/32 0.04 3,209,746
HE
2,698,000  Diageo Capital plc, 1.3750%, due 29/9/25 0.03 2,636,574
2,039,000  Diageo Capital plc, 2.1250%, due 29/4/32 0.02 1,669,706
0.05 4,306,280
EENSYNAEE
4,888,000  National Grid plc, 5.8090%, due 12/6/33 0.06 4,988,615
EEm
4,774,000  Royalty Pharma plc, 3.5500%, due 2/9/50 0.03 3,186,496
KE
NZEFE - BhiE
5,946,000  Boeing Co. (The), 6.2980%, due 1/5/29 0.07 6,166,409
6,014,000  Boeing Co. (The), 5.1500%, due 1/5/30 0.07 5,934,161
7,471,000  Boeing Co. (The), 6.3880%, due 1/5/31 0.09 7,814,656
7,194,000 Boeing Co. (The), 6.5280%, due 1/5/34 0.09 7,540,239
1,951,000  Boeing Co. (The), 7.0080%, due 1/5/64 0.02 2,072,370
1,786,000  TransDigm, Inc., 6.3750%, due 1/3/29 0.02 1,792,200
8,045,000  TransDigm, Inc., 6.6250%, due 1/3/32 0.09 8,127,668

0.45 39,447,703
MZEEY) - E

3,722,000  GXO Logistics, Inc., 1.6500%, due 15/7/26 0.04 3,537,480
BE)EREkm

4,827,000  ZF North America Capital, Inc., 6.7500%, due 23/4/30 0.05 4,647,094

4,647,000  ZF North America Capital, Inc., 6.8750%, due 23/4/32 0.05 4,412,174

0.10 9,059,268

56



TJvFRANIFT=VYY - NSVR+T7UR
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R1

1

T

5,647,000
1,985,000
9,839,000
9,374,000
7,705,000
2,323,000
5,363,000
6.669,000
6,501,000
4,341,000
6,715,000
7,566,000
3,773,000
4,132,000
8,181,000
6,006,000

Bank of America Corp., 5.8720%, due 15/9/34
Citigroup, Inc., P, 5.9500%, due 15/5/25

Citigroup, Inc., 3.8870%, due 10/1/28

Citigroup, Inc., 5.5920%, due 19/11/34

Citigroup, Inc., 5.8270%, due 13/2/35

Fifth Third Bancorp, 5.6310%, due 29/1/32

JPMorgan Chase & Co., 5.0400%, due 23/1/28
JPMorgan Chase & Co., 5.2990%, due 24/7/29
JPMorgan Chase & Co., 6.0870%, due 23/10/29
JPMorgan Chase & Co., 5.0120%, due 23/1/30

PNC Financial Services Group, Inc. (The), 6.8750%, due 20/10/34
PNC Financial Services Group, Inc. (The), 5.4010%, due 23/7/35
Truist Financial Corp., 6.0470%, due 8/6/27

Truist Financial Corp., 5.4350%, due 24/1/30

US Bancorp, 5.3840%, due 23/1/30

US Bancorp, 2.4910%, due 3/11/36

NAFF0/09—

2591000

=EN

1

3,906,000
3,316,000
6,819,000
4,432,000

807,000
2,707,000
0,588,000
7,037,000
7,784,000
9,067,000
5,813,000
7,239,000
3,471,000
2,740,000

649,000

AbbVie, Inc., 5.4000%, due 15/3/54

Bank of New York Mellon Corp. (The), 4.9470%, due 26/4/27
Bank of New York Mellon Corp. (The), 6.3170%, due 25/10/29
Bank of New York Mellon Corp. (The), 6.4740%, due 25/10/34
Blackstone Private Credit Fund, 7.3000%, due 27/11/28
Blue Owl Credit Income Corp., 4.7000%, due 8/2/27
Blue Owl Credit Income Corp., 7.9500%, due 13/6/28
Goldman Sachs Group, Inc. (The), 3.5000%, due 1/4/25
Jane Street Group, 7.1250%, due 30/4/31

Jane Street Group, 6.1250%, due 1/11/32

LPL Holdings, Inc., 6.7500%, due 17/11/28

LPL Holdings, Inc., 6.0000%, due 20/5/34

Morgan Stanley, 2.1880%, due 28/4/26

Morgan Stanley, 4.3500%, due 8/9/26

Morgan Stanley, 1.5930%, due 4/5/27

Morgan Stanley, 3.7720%, due 24/1/29

B ELL(%)

0.07
0.02
0.11
0.11
0.20
0.03
0.06
0.08
0.08
0.05
0.08
0.09
0.04
0.05
0.09
0.06
1.22

0.03

0.05
0.04
0.09
0.05
0.01
0.03
0.12
0.08
0.09
0.11
0.07
0.08
0.04
0.03
0.01

RIEHEIC & D
SH{ifEE(USD)

5,802,195
1,985,428
9,646,958
9,296,480
17,626,723
2,349,689
5,383,609
6,737,553
6,744,409
4,337,842
7,332,719
7,511,060
3,835,853
4,169,959
8,250,975
4,866,028
105,877,480

2,496,363

3,923,025
3,484,392
7,365,912
4,663,201
795,695
2,875,487
10,551,426
7,237,532
7,717,067
9,526,671
5,922,079
7,175,430
3,446,993
2,627,111
626,098
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6,129,000  Morgan Stanley, 5.1640%, due 20/4/29 0.07 6,148,134
4,286,000  Morgan Stanley, 5.0420%, due 19/7/30 0.05 4,272,539
4,926,000  Morgan Stanley, 2.9430%, due 21/1/33 0.05 4,221,746
5,640,000  Morgan Stanley, 5.4240%, due 21/7/34 0.06 5,603,272
7,372,000  Morgan Stanley, 5.3200%, due 19/7/35 0.08 7,254,408
5,074,000  MSCI, Inc., 4.0000%, due 15/11/29 0.06 4,787,550
7,448,000  MSCI, Inc., 3.6250%, due 1/9/30 0.08 6,808,103
5,122,000  MSCI, Inc., 3.8750%, due 15/2/31 0.05 4,693,216
9,428,000  Nasdag, Inc., 5.5500%, due 15/2/34 0.11 9,516,305
1.51 131,243,392
=

6,998,000  Celanese US Holdings LLC, 6.8000%, due 15/11/30 0.08 7,247,302
6,819,000  Celanese US Holdings LLC, 6.9500%, due 15/11/33 0.08 7,080,509
0.16 14,327,811

HEESH
2,758,000  Capital One Financial Corp., 6.3120%, due 8/6/29 0.03 2,848,824
1,534,000  Capital One Financial Corp., 5.7000%, due 1/2/30 0.02 1,555,523
5,553,000  Capital One Financial Corp., 7.6240%, due 30/10/31 0.07 6,133,028
7,278,000  Capital One Financial Corp., 5.8840%, due 26/7/35 0.08 7,323,832
12,101,000 Discover Financial Services, 7.9640%, due 2/11/34 0.16 13,836,249
8,705,000 Ford Motor Credit Co. LLC, 5.8000%, due 8/3/29 0.10 8,712,272
1,625,000  Ford Motor Credit Co. LLC, 7.3500%, due 6/3/30 0.02 1,721,523
1,598,000  Ford Motor Credit Co. LLC, 7.2000%, due 10/6/30 0.02 1,683,115
3,282,000  Ford Motor Credit Co. LLC, 7.1220%, due 7/11/33 0.04 3,427,037
4,578,000  Ford Motor Credit Co. LLC, 6.1250%, due 8/3/34 0.05 4,481,330

0.59 51,722,733
&ENTRm T8 - S

4,280,000  Albertsons Cos., Inc., 6.5000%, due 15/2/28 0.05 4,340,146
B - @

9,680,000  Berry Global, Inc., 5.8000%, due 15/6/31 0.11 9,857,775
AR>S

6,195,000  LKQ Corp., 5.7500%, due 15/6/28 0.07 6,298,341

5,824,000  LKQ Corp., 6.2500%, due 15/6/33 0.07 6.010,000

0.14 12,308,341

BETBEREISE

2,237,000  GLP Capital LP, 5.3750%, due 15/4/26 0.03 2,238,544
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291,000
4,189,000
9,488,000

VY- NSVYR-T7UR

GLP Capital LP, 5.3000%, due 15/1/29
GLP Capital LP, 6.7500%, due 1/12/33
GLP Capital LP, 5.6250%, due 15/9/34

SHETEEY—EZ

516,000
v
6,473,000
10,807,000
4,236,000
5,221,000
EXEE
4,999,000

AT&T, Inc., 3.6500%, due 15/9/59

American Electric Power Co., Inc., 5.6250%, due 1/3/33
Duke Energy Corp., 5.4500%, due 15/6/34

Duqguesne Light Holdings, Inc., 2.7750%, due 7/1/32
Exelon Corp., 5.4500%, due 15/3/34

Regal Rexnord Corp., 6.0500%, due 15/4/28

ETHes - 5te5 - Shm

2,265,000
&R Y—EX
2,606,000
10,318,000

Bm
6,959,000

Trimble, Inc., 4.9000%, due 15/6/28

Fiserv, Inc., 4.7500%, due 15/3/30
Fiserv, Inc., 5.1500%, due 12/8/34

Pilgrim's Pride Corp., 6.2500%, due 1/7/33

NIVR T 7#Es - A

9,849,000
12,939,000
17,056,000

7,022,000

Solventum Corp., 5.4000%, due 1/3/29

Solventum Corp., 5.4500%, due 13/3/31
Solventum Corp., 5.6000%, due 23/3/34
Solventum Corp., 6.0000%, due 15/5/64

NVRT7 « PONAT—=/NVAT T « Y—ER

15,984,000
936,000
1,406,000
7,507,000
4,107,000
984,000

Centene Corp., 4.2500%, due 15/12/27
CVS Health Corp., 5.2500%, due 21/2/33
CVS Health Corp., 5.7000%, due 1/6/34
Elevance Health, Inc., 4.9500%, due 1/11/31
Elevance Health, Inc., 5.2000%, due 15/2/35
HCA, Inc., 5.8750%, due 15/2/26

B ELL(%)

0.00
0.05
0.11
0.19

0.00

0.08
0.12
0.04
0.06
0.30

0.06
0.03

0.03
0.12
0.15

0.08

0.11
0.15
0.20
0.08
0.54

0.18
0.01
0.02
0.08
0.05
0.01

ATEHBICE
S¥{iiA(USD)
290,030
4,437,554
9,342,272
16,308,400

342,121

6,542,621
10,799,764
3,533,097
5,213,038
26,088,520

5,086,359
2,264,692

2,574,857
10,088,930
12,663,787

7,098,999

9,877,582
12,947,526
16,979,343

6,854,672
46,659,123

15,495,670
897,695
1,382,628
7,385,766
4,012,743
989,282

59



JvFR - AVF=YY - NSIX-T7UR

- N ElCkD
R/ S mEEt o) SR
1,973,000  HCA, Inc., 5.3750%, due 1/9/26 0.02 1,980,319
2,187,000  HCA, Inc., 5.6250%, due 1/9/28 0.03 2,217,224
1,648,000  HCA, Inc., 5.8750%, due 1/2/29 0.02 1,682,974
3,267,000  HCA, Inc., 3.6250%, due 15/3/32 0.03 2,880,325
6,983,000  HCA, Inc., 5.6000%, due 1/4/34 0.08 6,882,280
4,355,000  Health Care Service Corp. A Mutual Legal Reserve Co., 5.2000%, due 15/6/29 0.05 4,376,535
4,138,000  Health Care Service Corp. A Mutual Legal Reserve Co., 2.2000%, due 1/6/30 0.04 3,578,723
9,823,000  Health Care Service Corp. A Mutual Legal Reserve Co., 5.4500%, due 15/6/34 0.11 9,820,916
4,105,000  Health Care Service Corp. A Mutual Legal Reserve Co., 5.8750%, due 15/6/54 0.05 3,984,818
1,574,000  Humana, Inc., 5.8750%, due 1/3/33 0.02 1,580,581
4,471,000  Humana, Inc., 5.9500%, due 15/3/34 0.05 4,507,486
5,777,000  Humana, Inc., 5.7500%, due 15/4/54 0.06 5,358,564
9,968,000  UnitedHealth Group, Inc., 4.9500%, due 15/1/32 0.11 9,859,245
4,007,000  UnitedHealth Group, Inc., 5.1500%, due 15/7/34 0.05 3,955,678
1.07 92,829,452
{RB&
9,285,000  Aon North America, Inc., 5.3000%, due 1/3/31 0.11 9,329,457
19,231,000  Aon North America, Inc., 5.4500%, due 1/3/34 0.22 19,210,850
1,144,000  Arthur J Gallagher & Co., 4.8500%, due 15/12/29 0.01 1,139,267
1,060,000  Arthur J Gallagher & Co., 5.0000%, due 15/2/32 0.01 1,046,791
3,025,000  Arthur J Gallagher & Co., 6.5000%, due 15/2/34 0.04 3,251,693
5,811,000  Arthur J Gallagher & Co., 5.4500%, due 15/7/34 0.07 5,847,582
2,650,000  Arthur J Gallagher & Co., 5.1500%, due 15/2/35 0.03 2,584,996
6,076,000  Athene Global Funding, 2.7170%, due 7/1/29 0.06 5514,773
5,194,000  Athene Global Funding, 2.6460%, due 4/10/31 0.05 4,366,075
5,509,000  Brown & Brown, Inc., 4.9500%, due 17/3/52 0.05 4,711,161
0.65 57,002,645
BRI —EX
6,659,000  Booz Allen Hamilton, Inc., 5.9500%, due 4/8/33 0.08 6,815,529
SATYALIIR - Y=IL/Y—ER
3,441,000  Illumina, Inc., 5.8000%, due 12/12/25 0.04 3,467,955
XF47
20,347,000  Charter Communications Operating LLC, 6.6500%, due 1/2/34 0.24 20,952,730
4,645,000  Charter Communications Operating LLC, 5.5000%, due 1/4/63 0.04 3,700,264
0.28 24,652,994
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MR/ BEE

Gl - AR - HFERS
6,302,000  Cheniere Energy, Inc., 5.6500%, due 15/4/34
1,595,000  Columbia Pipelines Operating Co. LLC, 5.9270%, due 15/8/30
3,835,000  Columbia Pipelines Operating Co. LLC, 6.0360%, due 15/11/33
774,000  Columbia Pipelines Operating Co. LLC, 6.4970%, due 15/8/43
3,999,000  Columbia Pipelines Operating Co. LLC, 6.5440%, due 15/11/53
5,636,000 DT Midstream, Inc., 4.3750%, due 15/6/31
2,140,000 DT Midstream, Inc., 4.3000%, due 15/4/32
5,892,000 DT Midstream, Inc., 5.8000%, due 15/12/34
4,286,000  Energy Transfer LP, 5.5500%, due 15/2/28
149,000 Energy Transfer LP, 4.9500%, due 15/6/28
3,247,000  Hess Midstream Operations LP, 5.1250%, due 15/6/28
2,856,000  Occidental Petroleum Corp., 5.2000%, due 1/8/29
3,085,000  Occidental Petroleum Corp., 8.8750%, due 15/7/30
2,177,000  Occidental Petroleum Corp., 6.6250%, due 1/9/30
3,895,000  Occidental Petroleum Corp., 6.1250%, due 1/1/31
6,568,000  Occidental Petroleum Corp., 5.3750%, due 1/1/32
5,995,000  Occidental Petroleum Corp., 5.5500%, due 1/10/34
8,995,000  Sunoco LP, 7.0000%, due 1/5/29
5,682,000  Sunoco LP, 7.2500%, due 1/5/32

EEm
7,498,000  Organon & Co., 6.7500%, due 15/5/34
6,480,000  Organon & Co., 7.8750%, due 15/5/34

THEESE - R
20,427,000 CBRE Services, Inc., 5.9500%, due 15/8/34
3,530,000 CoStar Group, Inc., 2.8000%, due 15/7/30

5 TBERESEE
5,032,000 Invitation Homes Operating Partnership LP, 2.0000%, due 15/8/31
5,394,000  Sun Communities Operating LP, 2.7000%, due 15/7/31

FEF - FBAREEE
2,392,000  Analog Devices, Inc., 2.9500%, due 1/4/25
6.686,000 Broadcom, Inc., 5.0500%, due 12/7/29

B ELL(%)

0.07
0.02
0.04
0.01
0.05
0.06
0.02
0.07
0.05
0.00
0.04
0.03
0.04
0.03
0.04
0.07
0.07
0.11
0.07
0.89

0.08
0.08
0.16

0.24
0.04
0.28

0.05
0.05
0.10

0.03
0.08

RIEHEIC & D
SH{ifEE(USD)

6,342,390
1,642,361
3,936,209
806,381
4,194,654
5,146,464
1,954,390
5,937,275
4,353,888
148,820
3,160,520
2,835,532
3,525,483
2,279,832
3,988,072
6,435,367
5,835,108
9,237,494
5,873,852
77,634,092

7,450,945
6,632,990
14,083,935

21,074,320
3.087.831
24,162,151

4,091,057
4,538,672
8,629,729

2,381,859
6,713,574
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; RIEHIBEIC &2
2y /5EE B ELL(%) W (USD)
5,363,000 Broadcom, Inc., 4.3500%, due 15/2/30 0.06 5,219,348
4,241,000  Broadcom, Inc., 5.1500%, due 15/11/31 0.05 4,269,658
2,056,000 Intel Corp., 2.4500%, due 15/11/29 0.02 1,805,531
2,735,000 Intel Corp., 5.1250%, due 10/2/30 0.03 2,711,851
3,140,000  Marvell Technology, Inc., 1.6500%, due 15/4/26 0.04 3,014,630
4,651,000  Marvell Technology, Inc., 4.8750%, due 22/6/28 0.05 4,626,969
2,895,000  Marvell Technology, Inc., 5.7500%, due 15/2/29 0.03 2,968,537
0.39 33,711,957
YVIbhOI7
3,405,000  AppLovin Corp., 5.3750%, due 1/12/31 0.04 3,407,490
2,047,000  Applovin Corp., 5.9500%, due 1/12/54 0.03 2,018,221
3,722,000  Cadence Design Systems, Inc., 4.3000%, due 10/9/29 0.04 3,649,593
4,461,000  Cadence Design Systems, Inc., 4.7000%, due 10/9/34 0.05 4,279,092
4,032,000  Workday, Inc., 3.8000%, due 1/4/32 0.04 3,670,721
0.20 17,025,117
[ AR i E
5,929,000  WESCO Distribution, Inc., 6.3750%, due 15/3/29 0.07 6,015,654
6,004,000  WESCO Distribution, Inc., 6.6250%, due 15/3/32 0.07 6,109,814
0.14 12,125,468
H|IREBEY—EX
6,294,000  T-Mobile USA, Inc., 4.8500%, due 15/1/29 0.07 6,260,503
HESE 10.76 936,129,517
EIFHE
KEMFHE PGS/ REGSF
18,774,000  4.6250%, due 30/6/26 0.22 18,877,471
17,051,000  3.5000%, due 30/9/26 0.19 16,838,890
18,708,000  4.0000%, due 15/12/27 0.21 18,564,856
347,256,200  4.1250%, due 30/11/29 395 343,365,208
27,107,300  4.1250%, due 30/11/31 0.31 26,534,907
60,413,000  4.2500%, due 15/11/34 0.68 58,843,151
68,631,000  4.6250%, due 15/11/44 0.76 66,561,381
81,413,000  4.2500%, due 15/8/54 0.85 74,365,499
717 623,951,363
KRHESET 7.17 623,951,363
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2 RIEMEIC KD
2y /5EE EEL(%) W (USD)
E-F—UiE
T7—XA

2,245,262 5.4688%, due 25/11/41 0.03 2,244,383
13,465,002 6.5688%, due 25/11/41 0.16 13,574,884
826,073 3.0000%, due 1/9/42 0.01 730,916
1,053,151 3.0000%, due 1/1/43 0.01 931,836
429,131 3.0000%, due 1/2/43 0.01 379,698
27,610 3.0000%, due 1/2/43 0.00 24,416
372,843  3.0000%, due 1/3/43 0.00 329,713
1,344,534 3.0000%, due 1/3/43 0.01 1,189,000
317,371 3.0000%, due 1/5/43 0.00 280,658
140,197  3.0000%, due 1/5/43 0.00 123,979
8,464 5.0000%, due 1/7/44 0.00 8,361
295,773  4.5000%, due 1/6/45 0.00 286,071
1,618,313 3.0000%, due 1/7/45 0.02 1,431,108
753,915  3.0000%, due 1/9/46 0.01 667,069
276,416  3.0000%, due 1/11/46 0.00 239,865
33,789 3.0000%, due 1/1/47 0.00 29,321
1,411,344  3.0000%, due 25/5/48 0.01 1,228,059
1,934,311 3.0000%, due 25/11/49 0.02 1,686,744
4,149,503  4.5000%, due 1/7/50 0.04 3,859,121
948,243  3.5000%, due 1/5/56 0.01 835,816
2,261,809 3.5000%, due 1/8/56 0.02 1,993,641
859,077 3.5000%, due 1/8/56 0.01 757,222
1,514,880 3.0000%, due 1/2/57 0.02 1,267,955
33,945  3.0000%, due 1/6/57 0.00 28,426
16,302,945  2.5000%, due 1/3/62 0.15 12,874,440
6,382,108 2.5000%, due 1/3/62 0.06 5,142,487

0.60 52,145,189
DAV A

3,189,807  6.6688%, due 25/9/41 0.04 3,215,702
513,580  5.3688%, due 25/10/41 0.01 513,264
34,431,042  6.0688%, due 25/10/41 0.40 34,593,039
2,810,936  5.4188%, due 25/11/41 0.03 2,808,414
4,997,595  5.5188%, due 25/12/41 0.06 4,993,850
3,892,119  6.9188%, due 25/12/41 0.04 3,941,200
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y RIEMEIC KD
2y /5EE HEEEL (%) W (USD)
668,312 5.8688%, due 25/2/42 0.01 669,962
1,269,258 6.6688%, due 25/3/42 0.01 1,278,956
756,797 6.5688%, due 25/4/42 0.01 765,726
2,710,230 6.8688%, due 25/8/42 0.03 2,771,230
2,997 3.0000%, due 1/2/43 0.00 2,650
1,768 3.0000%, due 1/3/43 0.00 1,563
3,432,520 6.6601%, due 25/3/43 0.04 3,482,502
1,498,647 6.6601%, due 25/4/43 0.02 1,523,782
4,459,210 6.5688%, due 25/5/43 0.05 4,514,604
4,078,226 6.5688%, due 25/6/43 0.05 4,095,802
3,304,566 3.0000%, due 1/11/43 0.03 2,923,905
13,865,514 6.4188%, due 25/11/43 0.16 13,965,196
178,223 4.5000%, due 1/5/44 0.00 172,377
3,662,307 5.7688%, due 25/5/44 0.04 3,671,021
8,430,375 5.7688%, due 25/8/44 0.10 8,440,386
2,448,879 5.5688%, due 25/10/44 0.03 2,448,804
428,581 4,0000%, due 1/9/48 0.00 398,212
1,912,943 4.5000%, due 1/3/50 0.02 1,738,274
1.18 102,930,421

JZ— e XA
1,019,486 4.0000%, due 15/1/45 0.01 963,888
1,189,401 4.5000%, due 15/8/46 0.01 1,140,465
8,736,429 3.0000%, due 20/11/46 0.09 7,686,268
147,747 4.0000%, due 15/7/47 0.00 137,181
21,524 4.0000%, due 15/8/47 0.00 20,088
13,961 4.0000%, due 20/8/47 0.00 13,024
132,306 4.0000%, due 20/8/47 0.00 123,429
14,090 4.0000%, due 20/8/47 0.00 13,145
22,696 4,0000%, due 15/11/47 0.00 21,074
61,988 4.0000%, due 15/12/47 0.00 57,555
117,222 4.50009%, due 20/2/48 0.00 112,445
2,195,568 4.,0000%, due 20/5/48 0.02 2,042,947
27,185 4.5000%, due 20/5/48 0.00 26,039
181,402 4.5000%, due 20/5/48 0.00 173,884
1,154,468 4.0000%, due 20/6/48 0.01 1,073,857
563,042 5.0000%, due 20/8/48 0.01 553,034
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TR/ BB

11,572,424
11,078,749
17,461,083
6.000.866
12,590,713
8,149,897
15,380,429
421,534
5,099,590
9,102,539
5,313,642

3.5000%.
2.5000%.
3.0000%.
3.0000%.
3.0000%,
2.5000%.
2.5000%.
3.5000%.
4.5000%.
4.0000%,
5.0000%.

B—EE0— V8RS

1,260,132
421,032
236,721
259,168

1,282,724
176,599
207,684
431,537
573,276
624,088
478,144

98,204
92,110
10,271,459
16,735

6,629,714
231,241
156,819
104,632
362,366
587,236
187,060
590,451

3.0000%.
3.0000%,
3.0000%.
3.0000%.
2.5000%.
3.0000%.
3.0000%,
3.0000%.
2.5000%.
2.5000%.
2.5000%.
3.0000%,
3.0000%.
2.5000%.
6.0000%.
2.5000%.
6.0000%,
4.5000%.
3.0000%.
4.5000%.
4.5000%.
4.0000%,
3.0000%.

TJvFRANIFT=VYY - NSVR+T7UR

due 20/5/49
due 20/3/51
due 20/4/51
due 20/7/51
due 20/8/51
due 20/1/52
due 15/1/55
due 15/1/55
due 15/1/55
due 15/1/55
due 15/1/55

due 1/5/31
due 1/9/32
due 1/10/32
due 1/1/33
due 1/12/33
due 1/10/34
due 1/10/34
due 1/10/34
due 1/11/34
due 1/11/34
due 1/11/34
due 1/11/34
due 1/12/34
due 1/12/36
due 1/2/37
due 1/6/37
due 1/4/40
due 1/11/42
due 1/1/43
due 1/10/44
due 1/3/45
due 1/5/45
due 1/1/46

B ELL(%

0.12
0.11
0.17
0.06
0.13
0.08
0.15
0.00
0.06
0.10
0.06
1.19

0.01
0.01
0.00
0.00
0.01
0.00
0.00
0.01
0.01
0.01
0.01
0.00
0.00
0.11
0.00
0.07
0.00
0.00
0.00
0.00
0.01
0.00
0.01

RIEfMEIC & D
SH{ifEE(USD)
10,435,398
9,276,989
15,193,571
5,218,805
10,947,885
6,641,898
12,843,150
376,923
4,821,639
8,386,206
5,154,610
103,455,397

1,211,972
400,416
224,795
246,249

211,478
166,330
195,608
406,484
525,687
572,281
438,452

92,503
86,765
9,430,582
17.411
6,044,327
240,563
151,914
92,737
349,450
566,305
174,874
523,257

N
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2 RIEMEIC KD

2y /5EE EEL(%) W (USD)
177,192 3.5000%, due 1/7/46 0.00 160,680
487,946 3.0000%, due 1/3/47 0.01 426,968
166,181 4.0000%, due 1/3/47 0.00 155,246
92,068 3.5000%, due 1/8/47 0.00 83,789
443,088 3.5000%, due 1/12/47 0.01 399,927
27,682 3.5000%, due 1/12/47 0.00 25,193
34,278 3.5000%, due 1/12/47 0.00 31,196
203,189 3.5000%, due 1/1/48 0.00 183,591
459,455 4.0000%, due 1/1/48 0.01 428,331
914,148 4.0000%, due 1/1/48 0.01 854,073
194,152 3.0000%, due 1/2/48 0.00 170,671
178,582 3.5000%, due 1/2/48 0.00 160,940
46,456 3.5000%, due 1/3/48 0.00 42,152
238,150 4,0000%, due 1/3/48 0.00 222,108
271,293 4.0000%, due 1/3/48 0.00 253,019
17,586 4.5000%, due 1/3/48 0.00 16,793
16,199 4,5000%, due 1/3/48 0.00 15,468
157,932 4.0000%, due 1/4/48 0.00 146,560
248,445 4.0000%, due 1/4/48 0.00 231,183
289,400 4.0000%, due 1/5/48 0.00 268,562
536,784 5.0000%, due 1/5/48 0.01 527,395
148,988 4.5000%, due 1/7/48 0.00 142,270
9,669 4.5000%, due 1/8/48 0.00 9,233
13,876 5.0000%, due 1/9/48 0.00 13,597
1,478,659 4.0000%, due 1/11/48 0.02 1,372,188
132,568 4.0000%, due 1/11/48 0.00 123,022
216,696 4.5000%, due 1/12/48 0.00 207,968
1,633,562 4.0000%, due 1/12/48 0.02 1,515,924
222,446 4.0000%, due 1/12/48 0.00 206,429
287,539 4.0000%, due 1/3/49 0.00 266,835
997,758 4.5000%, due 1/5/49 0.01 952,037
119,181 4.5000%, due 1/6/49 0.00 113,297
87,408 4.5000%, due 1/6/49 0.00 83,387
152,191 4.5000%, due 1/7/49 0.00 145,189
920,830 4.5000%, due 1/7/49 0.01 875,372
35,642 3.0000%, due 1/8/49 0.00 30,327
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2 RIEMEIC KD

2y /5EE EEL(%) W (USD)
134,003 3.0000%, due 1/8/49 0.00 114,021
833,997 4.5000%, due 1/8/49 0.01 792,826
135,357 4.5000%, due 1/8/49 0.00 129,130
155,666 3.0000%, due 1/9/49 0.00 136,134
4,068,154 3.0000%, due 1/9/49 0.04 3,505,003
118,219 3.00009%, due 1/12/49 0.00 101,854
209,757 3.0000%, due 1/12/49 0.00 180,721
569,606 4.5000%, due 1/1/50 0.01 541,487
150,018 4.5000%, due 1/1/50 0.00 143,144
190,841 4.5000%, due 1/1/50 0.00 182,097
375,848 3.5000%, due 1/3/50 0.00 334,030
1,609,341 4,0000%, due 1/3/50 0.02 1,493,460
583,592 4.0000%, due 1/4/50 0.01 539,643
282,388 2.5000%, due 1/8/50 0.00 235,908
508,345 2.5000%, due 1/8/50 0.01 424515
114,010 2.5000%, due 1/8/50 0.00 95,209
18,636,574 2.5000%, due 1/8/50 0.18 15,533,178
520,781 4.0000%, due 1/8/50 0.01 481,562
502,757 2.5000%, due 1/9/50 0.01 419,693
4,693,449 4.5000%, due 1/9/50 0.05 4,481,829
3,107,880 4.5000%, due 1/10/50 0.03 2,967,750
4,132,493 4.5000%, due 1/12/50 0.05 3,943,151
120,338 4.0000%, due 1/3/51 0.00 111,673
16,556,795 2.5000%, due 1/5/51 0.16 13,636,791
5,780,459 2.5000%, due 1/6/51 0.06 4,807,143
16,416,837 2.0000%, due 1/7/51 0.15 12,840,557
12,593,585 2.5000%, due 1/8/51 0.12 10,364,741
207,963 2.50009%, due 1/9/51 0.00 171,809
11,577,082 2.5000%, due 1/10/51 0.11 9,552,568
3,865,266 2.5000%, due 1/11/51 0.04 3,208,437
692,231 2.5000%, due 1/1/52 0.01 573,665
1,069,130 2.5000%, due 1/1/52 0.01 886,339
3,618,428 2.5000%, due 1/1/52 0.03 2,997,939
3,126,634 3.5000%, due 1/1/52 0.03 2,813,867
1,683,670 2.5000%, due 1/2/52 0.02 1,393,910
1,069,740 2.5000%, due 1/2/52 0.01 879,547
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2y /5EE EEL(%) W (USD)
16,991,366 2.5000%, due 1/2/52 0.16 14,043,759
15,698,433 3.0000%, due 1/2/52 0.16 13,454,062
17,207,278 2.5000%, due 1/2/52 0.16 14,245,911
942,589 3.0000%, due 1/2/52 0.01 811,458
618,013 3.0000%, due 1/2/52 0.01 533,228
7,847,538 2.5000%, due 1/2/52 0.07 6,444,072
2,191,001 3.0000%, due 1/2/52 0.02 1,876,895
8,094,714 3.5000%, due 1/2/52 0.08 7,284,346
9,142,941 2.5000%, due 1/3/52 0.09 7,532,759
270,144 2.5000%, due 1/3/52 0.00 223,297
213,072 2.5000%, due 1/3/52 0.00 176,259
543,416 2.5000%, due 1/3/52 0.01 449,180
3,290,381 3.0000%, due 1/3/52 0.03 2,832,260
487,149 2.5000%, due 1/3/52 0.01 403,311
633,030 2.5000%, due 1/3/52 0.01 523,254
7,069,987 2.5000%, due 1/3/52 0.07 5,831,449
7,102,915 2.5000%, due 1/3/52 0.07 5,871,172
902,964 3.0000%, due 1/3/52 0.01 778,985
7,186,261 2.5000%, due 1/3/52 0.07 5,949,508
2,664,882 2.5000%, due 1/3/52 0.03 2,206,460
86,164 4.5000%, due 1/3/52 0.00 81,238
10,051,090 3.5000%, due 1/3/52 0.10 9,044,033
19,664,904 3.5000%, due 1/3/52 0.20 17,675,041
7,400,216 3.0000%, due 1/4/52 0.07 6,358,551
255,417 3.5000%, due 1/4/52 0.00 229,648
903,400 3.5000%, due 1/4/52 0.01 811,387
907,700 3.5000%, due 1/4/52 0.01 815,249
2,860,219 3.0000%, due 1/4/52 0.03 2,467,184
2,439,995 3.0000%, due 1/4/52 0.02 2,099,998
3,298,636 3.5000%, due 1/4/52 0.03 2,968,663
252,604 3.5000%, due 1/4/52 0.00 227,139
2,365,645 3.5000%, due 1/4/52 0.02 2,124,701
436,647 3.5000%, due 1/4/52 0.01 392,626
429,832 3.5000%, due 1/4/52 0.00 386,466
784,657 3.5000%, due 1/4/52 0.01 704,739
1,781,048 3.5000%, due 1/4/52 0.02 1,600,826
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1,289,872 3.5000%, due 1/4/52 0.01 1,159,737
159,429 4,5000%, due 1/4/52 0.00 150,289
182,500 4.5000%, due 1/4/52 0.00 172,037
414,001 4.5000%, due 1/4/52 0.00 390,330
102,672 4.5000%, due 1/4/52 0.00 96,791
200,868 4.5000%, due 1/4/52 0.00 189,352
350,420 4,5000%, due 1/4/52 0.00 330,385
3,857,258 2.5000%, due 1/5/52 0.04 3,185,722
360,035 2.5000%, due 1/5/52 0.00 297,331
1,022,040 4.0000%, due 1/5/52 0.01 948,448
1,308,637 3.5000%, due 1/5/52 0.01 1,175,253
556,195 4.5000%, due 1/5/52 0.01 524,308
4,196,361 3.0000%, due 1/6/52 0.04 3,593,789
17,254,332 3.0000%, due 1/6/52 0.17 14,774,238
29,271,380 3.0000%, due 1/6/52 0.29 25,267.911
5,873,245 3.0000%, due 1/6/52 0.06 5,027,650
2,136,915 3.0000%, due 1/6/52 0.02 1,830,066
12,774,997 3.5000%, due 1/6/52 0.13 11,496,084
4,383,533 3.5000%, due 1/6/52 0.05 3,943,314
7,668,603 3.5000%, due 1/6/52 0.08 6,890,848
9,234,754 3.0000%, due 1/7/52 0.09 7,908,698
2,065,873 3.0000%, due 1/7/52 0.02 1,769,466
380,794 3.5000%, due 1/7/52 0.00 342,523
1,125,969 3.5000%, due 1/7/52 0.01 1,011,773
1,984,589 4.5000%, due 1/7/52 0.02 1,875,687
770,541 3.5000%, due 1/8/52 0.01 692,332
2,078,680 5.5000%, due 1/9/52 0.02 2,072,388
2,228,597 4.5000%, due 1/9/52 0.02 2,121,311
777,452 5.0000%, due 1/10/52 0.01 757,062
107,301 5.0000%, due 1/10/52 0.00 104,421
122,227 5.50009%, due 1/10/52 0.00 122,671
3,454,357 5.0000%, due 1/10/52 0.04 3,361,656
1,743,235 5.0000%, due 1/10/52 0.02 1,698,645
1,012,850 5.0000%, due 1/1/53 0.01 986,453
197,022 5.0000%, due 1/1/53 0.00 191,855
341,363 5.0000%, due 1/1/53 0.00 332,305
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171,479  5.0000%, due 1/1/53 0.00 166,803
415,051 5.0000%, due 1/2/53 0.01 403,706
689,539  5.0000%, due 1/3/53 0.01 670,018
249,348  5.0000%, due 1/3/53 0.00 242,289
721,537 5.0000%, due 1/3/53 0.01 701,110
891,973  5.5000%, due 1/3/53 0.01 890,803
483,468  5.0000%, due 1/4/53 0.01 469,781
838,997  5.0000%, due 1/4/53 0.01 813,363
452,393  5.5000%, due 1/4/53 0.01 451,739
246,938  5.0000%, due 1/5/53 0.00 239,947
1,720,985  5.0000%, due 1/5/53 0.02 1,672,264
1,854,029  5.5000%, due 1/5/53 0.02 1,851,222
983,206  5.0000%, due 1/5/53 0.01 955,372
189,781 5.0000%, due 1/5/53 0.00 184,408
1,500,702  5.5000%, due 1/5/53 0.02 1,490,715
431,989  5.5000%, due 1/5/53 0.01 431,335
833,356  5.5000%, due 1/5/53 0.01 832,094
675,669  5.0000%, due 1/6/53 0.01 652,349
3,414,538  5.0000%, due 1/6/53 0.04 3,317,873
298,787  5.0000%, due 1/6/53 0.00 290,328
352,443  5.0000%, due 1/6/53 0.00 342,466
507,467  5.5000%, due 1/6/53 0.01 501,452
631,581 5.0000%, due 1/6/53 0.01 609,679
540,007  5.0000%, due 1/6/53 0.01 521,370
652,336 5.5000%, due 1/6/53 0.01 644,604
4,248,532 5.5000%, due 1/6/53 0.05 4,242,101
256,404  5.0000%, due 1/6/53 0.00 247,512
417,017 5.5000%, due 1/6/53 0.01 411,979
535,394  5.5000%, due 1/6/53 0.01 528,949
147,435  5.5000%, due 1/6/53 0.00 147,536
9,182,268  5.5000%, due 1/6/53 0.1 9,185,748
1,095,479  5.5000%, due 1/7/53 0.01 1,093,672
1,898,042  5.5000%, due 1/7/53 0.02 1,894,912
2,060,279  4.5000%, due 1/7/53 0.02 1,960,845
1,232,508  5.5000%, due 1/7/53 0.01 1,217,672
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10,550,004  5.5000%, due 1/7/53 0.12 10,423,666
227,358  5.5000%, due 1/7/53 0.00 227,496
423,420  5.5000%, due 1/7/53 0.01 422,722
18,926,455  5.5000%, due 1/7/53 0.22 18,886,113
295,783  5.0000%, due 1/8/53 0.00 287,698
1,603,035  4.5000%, due 1/8/53 0.02 1,525,669
2,086,673  5.5000%, due 1/9/53 0.02 2,096,958
6,995,476  5.5000%, due 1/9/53 0.08 6,992,459
16,440,057  6.0000%, due 1/9/53 0.19 16,736,058
5,194,671 6.0000%, due 1/9/53 0.06 5,325,333
8,968,410  6.0000%, due 1/10/53 0.10 9,072,419
4,747,991 6.5000%, due 1/11/53 0.06 4,927,690
2,938,506  5.5000%, due 1/11/53 0.03 2,954,259
3,027,483  6.0000%, due 1/1/54 0.04 3,113,781
2,190,959  5.5000%, due 1/3/54 0.03 2,187,981
2,623,166  6.0000%, due 1/3/54 0.03 2,689,148
13,167,937  5.5000%, due 1/3/54 0.15 13,079,480
5,370,219  5.5000%, due 1/3/54 0.06 5,395,492
1,446,490  5.5000%, due 1/4/54 0.02 1,454,356
5,397,746 6.0000%, due 1/4/54 0.06 5,495,322
6,308,403  6.0000%, due 1/4/54 0.07 6,453,379
349,412 5.0000%, due 1/5/54 0.00 338,244
7.317.459  6.0000%, due 1/5/54 0.09 7,449,739
3,304,453  5.0000%, due 1/7/54 0.04 3,198,837
2,899,415  5.0000%, due 1/10/54 0.03 2,806,744
2,357,229  5.5000%, due 1/10/54 0.03 2,349,849
2,316,103 5.5000%, due 1/10/54 0.03 2,297,090
8,916,317  5.5000%, due 1/12/54 0.10 8,859,633
14,037,963  5.5000%, due 1/12/54 0.16 13,856,881
44,000,000  2.5000%, due 25/1/55 0.41 35,827,506
14,602,003  3.5000%, due 25/1/55 0.15 12,914,216
20,308,365  5.0000%, due 25/1/55 0.23 19,592,424
748 651,015,592
E—V'—VsFSaE 10.45 909,546,599
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cSryzO—-Y
RE
BEERS®

4,045,860  Belron Finance US LLC, 7.2700%, due 16/10/31 0.05 4,089,495
e ERIm
8,885,471 Emrld Borrower LP, 7.0700%, due 4/8/31 0.10 8,931,764
Eh
4,702,215 Alpha Generation LLC, 7.3200%, due 30/9/31 0.05 4,741,008
RE i
15,469,586  Genesee & Wyoming, Inc., 6.3500%, due 10/4/31 0.18 15,459,918
NIV 7 e - R
10,496,968  Medline Borrower LP, 6.8200%, due 23/10/28 0.12 10,545,884
Fo/09—
5,431,000  Amentum Holdings, Inc., 6.8200%, due 29/9/31 0.06 5,418,536
cSryzO—-VEaE 0.56 49,186,605
R&HSEE (& - USD 6,835,335,305) 101.01 8,790,861,505
HBTERE]
2024%F12H3181R%E
BVEE 7 EE FHfi=EE(USD) REH B (%) FHEERUSD)
J.P. Morgan
CAD? 705,020 usb 490,642 490,857  24-Jan-25 0.00 215
usb? 1,214,669 AUD 1,936,161 1,198,410 24-Jan-25 0.00 16,259
usp? 577,075 CAD 810,087 564,008 24-Jan-25 0.00 13067
usb? 267 CNH 1,950 266 24-Jan-25 0.00 1
usp? 56,990,123 EUR 54,712,411 56,722,518  24-Jan-25 0.00 267,605
usb? 4,397 GBP 3,489 4,367 24-Jan-25 0.00 30
usD? 85,213 SGD 115,921 84,961 24-Jan-25 0.00 252
= 0.00 297,429
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ST |

HoI—IN—F 14— BYE 1% HEBELL (%) SRS (USD)
Goldman Sachs (304) US 10 Year Note March, 2025 0.00 327,325
Goldman Sachs (1,741) US 10 Year Ultra Bond March, 2025 0.04 3,047,354
e 0.04 3,374,679

THEESS (RmESERONIEMEIC & 25FHEE)

ERISE (BmESRERORIEMEIC & 5 5HEER)

101.05 8,794,533,613

HEFTEG|
2024512H318KR#E
BLEE SThEE STl &E(USD) REE WL (%) SFfiS(USD)
J.P. Morgan
AUD? 31,567,776 usD 20,413,151 19,539,250 24-Jan-25 (0.01) (873,901)
CAD? 67,492,182 usD 48,106,539 46,990,181  24-Jan-25 (0.01) (1,1716,358)
CNH? 70,424 usbD 9722 9599  24-Jan-25 0.00 (123)
EUR? 1,675,276,665 usbD 1,760,366,860 1,736,825,527  24-Jan-25 (0.27) (23,541,333)
GBP? 131,546 usbD 165,273 164,651  24-Jan-25 0.00 (622)
SGD? 3,861,404 usbD 2,871,226 2,830,108 24-Jan-25 0.00 (41,118)
usD? 1,214,107 CAD 1,748,962 1,217,682  24-Jan-25 0.00 (3,575)
=5 (0.29) (25,577,030)
FTHIEG|
HhOVI—IN—F 14— EX5 |21 B (%) FFEiER(USD)
Goldman Sachs 2,794 US 2 Year Note March, 2025 0.00 (5,047)
Goldman Sachs 3,235 US 5 Year Note March, 2025 (0.03) (2,859,941)
Goldman Sachs 2,098 US Long Bond March, 2025 0.11) (9,655,300)
Goldman Sachs 755 US Ultra Bond March, 2025 (0.04) (3,098,827)
a5t (0.18) (15,619,115)
SREESE (BHEEROAEMEIC & HiE (0.47) (41,196,145)

YT ROBEEYNES,
ZEESEERGIEY TP IS ADANY VICHBESNTVET,
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AL - IR—R—bTAUL - IHF—=T 7R
<fAetEHR>
LI7UR (JvFR-AVT=VY - NSUR - Tr7UR (BEBANYIRL/ BERER) BEANvIHY
BERRRE) BEANVIRBRL/FA40ORER) (BENYIHY FLORER) ) MBERRELTWVD [F4
DY R—IR—hTFUF - XF=T 7V R] OFREH (2024F1289H) & BT 7Y ROREHIER>TH

WEIDT, HT7Y ROREH (2025F10827H) RELCSIFZIAD - Xx—iR—bTx U7 - IP—=T 7>
ROEABEDOATEFZBH W LEX Ul

WS40 - ¥2x—iR—brT2UF - IY—T 7 ROEBIFTERIN

YN il
(20254 4 52681520254 108278 T)
B 3 7 3

# 1 & & # 1 & &
T M

1325EEESEEE: 2025/11/17 20,677.312

1306EEREHEEEs 2025/8/18 19,989,400

(I1) SHIBELRS (BBFITHESENTSUELA) .

(£2) BARBIFHET,

WEASERR

TEClE. 2025 10R27BRELCSIFZDIAD « IRX—K—rTxUF - I =T 72K (30,647,243F0) B
RETI,

(1) BA (BER) BHE (E%EH)

20256108 27HRE
N - . | = s |4 =|35B B % 7 B OB B oM A kb X
X 7 B EH T & T i a‘%E)\H:};Lﬂ(?ﬁﬂltlﬁﬁ5¢L}¢2¢L}L2¢3ﬁﬁuﬁ
FH FMH % % % % %
EfE 20,700,000 20,694,764 67.2 — - — 67.2
GE1) MALCER, MGEEREEICYT 2 HIEDZIE,
(X2) BmEe. HHEOBARBIETNE T,
(Z3) SIS KUBMERIC OV TIISRHERNSG 2%, MEERAHELUT—IBAFLTLET,
(2) B (BESIR) DR (E6475)
20254108 27818%
X 5 4 A F il £ |8 @ = %8| | ¥ fii ]| EB=EFAH
% +M FH
EfSEEES 1325EEREAEEES - 20,700,000 20,694,764 | 2025/11/17
() BASREIEET,
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LD « IX—IK—bTxUF - IY—-T7UR
ERRSEE HF168 (REH 2024F12H9H)
(ERNRHART 20234128 1268~20244128 9 8)

FAD - IRX—IR—hTxUF - IT—=T 72 ROBRAKRZE CRER L LTI,

*HT 7V ROLHEHIRDE T,

2 A 7 #| TELIEOERZSS UCKEERZITRVET,

FERE N R | HECDES

0 #H A Al BR | MEERERD10% T

KH72YBPIRIA UL
Daiwa Asset Management
K7y bYRIAY MR

RRETRBEXAOA—-TEIEF1S
https://www.daiwa-am.co.jp/
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W {EREAP DR EETER & hin S DHR

()
10,020

[— EfmhE

10,018 ﬁ
10016 !_F

10014

10,012
=]
(2023.12.11)

R
(2024.12.9)

49« IRX—iR—hT7xUF - IF—-T 7R

Y) OFEY FEATHBLE U
QHIEREIRICHITD [SED:ERSEH]
MEMEPEEDZEMICRER L. SHOBEEYI—/L - O—VEF(C
F2ERZETIHETI,
SR—rTF+UFICDONT
TREMEPEEDZLMICRERL. SHOBEBEYI—/L - O—VICEk
BERAZITVE Ui,
ORYFI—T LDERICDONT
BT 7Y RIGERDHEECEEEE# L BRIV FI—TB LY
SERHZESRITTHIFEA.

(SEDERSE)
REMEPEEDOLZ2MICEERL. BHOERFEYI—/L - O—V&FICK
2ERZETOIAHTI,

W1 5O Y OBAOHE
E_© =
FEES T 3
BITEEEEE 5t -
ZDEEF =
5 & -
(1) BAOEESKIUEEACOVTEFHEL TS FITEEDHMEZ TSR
<rEELY,

(E2) BECEICHRBZMEAALTSH I KT,

WEES KU IR
N
(202341281280 520245128 98F T)

5 4 &g | % [ &

2= £ i %8 N &

& B B B oE o= @.Xih%
M % %

(HAE)2023%F12811H 10,014 — -
128k 10,014 0.0 -

20244 1 BX 10,013 0.0 -

2 BX 10,013 0.0 -

3 BX 10,013 A0.0 56.8

4 BX 10,014 0.0 55.6

5 BX 10,014 0.0 58.1

6 Bk 10,014 0.0 54.0

7 BER 10,015 0.0 54.0

8 BXx 10,016 0.0 55.0

9 Bk 10,017 0.0 60.0

108k 10,018 0.0 59.1

INEES 10,018 0.0 62.9
(BiK)2024F128 9 H 10,019 0.0 62.9

3] FM T/

ry | B 95595643 | (63.000,000)

(1) WEEGMBL.

(22) SHBEALESTUPEIHRS (BRIRS) SEOBSTOER

(E3) BT Y RE. RELEREOREEDE U TRBERET>THY, ~
VFI—IBKLUOBEIEHIHI FEA.

(GERBZE)
SEEMEBBSDHIICDONT
(B (i - BER]
HAE 0 10,014 HA%k : 10,019 MEE=: 0.0%
(BEMEOELEEHER)
EHRHOEBEHSLUTI—IL - O—VEDOFEWMMEMNTHB Uz &
BREHNS, BEMBIEBBTRMEEVNERYFE Uz,
SIRERBICOVT
OBENEHERTR
HERRHIE KW 2024F 2 BFETIF. BIRDOY A FAEHHRE
BRIC. BEEHEES (3A8Y) OFOY EERTRAYAFRE
THRBUFE Ulc. ZD%. 3BICHRIFY A F AEFBERZ#ER U
FUH, ENLERHIREN MG T 200, EEREHS (3458

(1) SHEERELRE BEFHESENTBUVFLEA) .
(X2) ( NFEEICKZIBDD T, LROBFICEZSENTBUEEA.
(E3) BAERBEFIET,

WERGFTEIRE
N
(202341281280 520245128 9BF )
5 5
B i % 5]
# m & @ # m & @
e ¥

1219EEFRHAEESs 2024/6/24 (32.999,307
1258E Al 2024/12/23 (32,596,486
1239EER RS 2024/9/24 29,999,850

(1) SHERELRE BBIFHESENTSUFEA) .
(E2) BAEREEFHET,
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T4 - I%—

R—bTxUH - IY—-T7Y

K

WA B ERR WEE. 8E. TAS LUEEMBOIRR
(1) BA FR&EE) K“itfE (E58R) 202441283 9 BIRE
£ A Y [ * 15 B E ] *
) 55BB | BiFHEBIEALE (A) EiE 51,864,911,730M
X 5 | SEmREE |57 M & | EAeE | BT - SO
AR | SELLE| 2 F M E| 2 EFKE =)L -0—%F 19,265,458,266
. RAE. RS % % % % % & EHEEE) 32,599,453,464
T e O
(32) PEeE. FMEOBFBEIEC, ERN: e 2,765,000
(£3) SRS S UMBMAIBIRIC OV TIFSRERIE %5, BRI EFLY (C) $EEREE(A - B) 51,862,146,730
F—9BEAFLTLET, =
oA 51,764,911,701
KA SRS 97,235,029
(2) B (FR&EE) DitfE (@85 (D) SSHEBO 51,764,911,7010
El Ll * 1 /0% B4E(HEE(C. D) 10,0194
X %] # R I BRI * BRI (C BT BTCARE62,579,567,123M, HERMBBREDIC BT BBNRETA
% E= E=re #(319,540,096,318M, EERKITLAEIE30,354,751,740M T,
G | 1258EmEE — [32,600,000 [32,599,453 | 2024/12/23 *BERCHI DBV —T7 > FERENRE T D RHGEOTAE |
5 EREBETRT FADKRIL - T 7Y R (EIEHEHRERT ) 48,964,798
ZOR 5 Co FATHRIL - RP TPV R (EAHRERERER) 3,520,288.985M
IAT - wF—H—hTFUF (FOF sf) (BREERERSR) 1,089,639
S 'jjJ U;ﬁ?? . 77‘/(#‘ <ﬁ%%ﬁ§?ﬁ§@%}ﬁg> ) 595,752,000/
WIS ESEREDER KEEETTAORER T 7Y R2021-01 (BHEEAy VB! /ERESREFER 1,518,511
FEEETTABAHR T 7Y 2021-07 (BHEEAv YS! /BEREREFER 1,993,906
2024512H 9 BRE AT U Am  RNF =2 F oA T ~VRIT - T 1P 9,976/
" ) x BEBRE KEU—b - aJ70 MO (EEHER) 1,346
| S = = BERRETAUNY - T047 4 - a7 b0 (BANER) 1,346/
i Bk ES F—I - R—=T v b - A VALEE (EBEREEEI—R) 1,973
B % ;I—JI/ . 7_2” t . »f‘/gbgélg E§§EE§2§53—13 1,973
—b - =Ty~ - AVALBE GHBERHEI-X 1,973M
A 32,599,453 629 T R b A VALK (PSR ERTI—2) 1973
d—)b - O—2%., 20t 19,265,458 37.1 va‘v' |~Uﬂ7*°£|€ Dj/ﬁ\“l)&‘;;/g" PR 1,079,436,135M
pry— o RELIT 4 THRT—TY (BEAv IS /1 ERER 998/
RAHSSERIEEARER 51.864.911 100.0 WREL DT THRA— T (BEAv IS /E 2 BRER) 9983
() SHEZEDEARBIETHE T, NASDAQTO0 3~7 675,399,527
R—UVKEIO—AMRT 7V R (BERER) 998/
R—UVKEIO—2BRT 7V R (FRHESRRE) 998/
FUVR - FryFHEI 7R 9,977M
AHLI—2yNURT -S54 NEBD 7Y R (BisiERExRSH)  8,076,387,870M
FATJGBART - TV R2 (EHHERERSR) 37.760.624,420/9
5’/('7/[!/17 XIWD-ET%T%TI\/\ 77 /I\ 2,417,017H
AT/ TA4FTUT 4 - PIT A =)L REED 998
SR (EEERD) O - 2 (azﬁﬁ@aw)
A/ TA4TUT A - TFIT - N\A - A—JUREET 7V 098M
R GEEERA ISV LPL - a—2 (ﬁ;ﬁﬁaaﬂi)
AT T4 FUF 4 - 117 NA - A=)L 77 998
VR (BEERRE) FYVES - O—XR (Eaﬁﬁa\@E’W)
JoFR - AIT=VY - NS5VYR - TPYR (BEAY IR EERER) 999/
I FRAYT=YY - NSVR - T7UR (BBAYIBY /BEHRE) 999/
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RERIREISERE(G) 97,235,029
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