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AN v 200 193 27,997 1.5 — 0.8 0.7 —
AL F— 141 133 19, 314 1.0 — 1.0 — —
F—A R T 459 393 56, 875 3.1 — 3.1 — —
T4 TR 100 99 14, 429 0.8 — — 0.8 —
Z Dfh 2, 307 2, 095 303, 271 16. 4 — 7.1 7.1 2.2
FHAR R FHARY R
AXU R 567 479 80, 810 4.4 — 3.9 — 0.5
TA=AbF VTRV | TA=ARNTYT RV
F—ALF VT 879 871 81, 902 4.4 — 0.6 3.9 —
Foa=V=FVFFV | F2a=V=F/FFV
—a2—V—=F5 K 653 611 53, 180 2.9 — 1.2 1.6 —
THESC T
P 2,170 2,213 42, 907 2.3 — 2.3 — —
Fob=vT7) ¥y b | Fob=yT7Iv¥y b
L= 241 243 7,575 0.4 — 0.4 — —
FAVRRYTVET | FAV KXV TVET
A RxvT 715, 000 691, 405 6, 153 0.3 — 0.3 — —
& it — — 1,812, 487 98. 2 0.0 57.3 27.5 13. 4

) S ST

—HNIEE L,

299 R DI 2 D A3 [F O K BIE R EAHG OMEIC L v MEHBRE L7 b O TF,
1) AALERE, M ERAEIC T DRI A
) A - FEARARO AKX 0 5T,

) FHmC W CIRempa s EE . SRS LT — 22 AT LTV ET,
W) BT L —T 4 =X ESPD I BT @ E2RA L TEH LIzt TT,
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(B)ShE UMERL) AfHE 8RB R
552991 K
£ 1 s O # o
R i 4 EREAE | RERLAH fEiEFA B
TAY A % T KL TFK KL TH

[EfEFES | POLAND GOVERNMENT 5.75 26 27 3,761 | 2032/11/16
US TREASURY 0. 875 164 156 21,801 | 2024/1 /31

US TREASURY 0. 375 175 164 22,929 | 2024/4 /15

US TREASURY 2.5 587 568 79,054 | 2024/5/31

US TREASURY 2.375 75 72 10,058 | 2024/8/15

US TREASURY 0. 375 28 26 3,706 | 2024/9/15

US TREASURY 0.25 16 14 2,013 | 2025/5/31

US TREASURY 1.25 255 229 31,875 | 2026/11/30

US TREASURY 2.25 347 324 45,107 | 2027/2/15

US TREASURY 2.875 180 171 23,807 | 2028/5/15

US TREASURY 2.875 181 169 23,593 | 2032/5/15

US TREASURY 4.5 10 10 1,516 | 2039/8/15

US TREASURY 1.125 615 392 54,539 | 2040/8 /15

US TREASURY 1.75 12 8 1,170 | 2041/8/15

US TREASURY 3.0 9 7 1,061 | 2045/11/15

US TREASURY 1.875 186 124 17,282 | 2051/2/15

US TREASURY 2.0 192 131 18,358 | 2051/8/15

US TSY INFL IX N/B 0.125 273 330 46,012 | 2024/7 /15

US TSY INFL IX N/B 0.125 402 412 57,396 | 2026/10/15

FERREZ: | FNMA 30 YR CA 2370 4.5 37 37 5,167 | 2048/9/1
(Br< &ftf5) | GNMATI30YR TBA 4.5 DEC22 4.5 107 104 14,533 | 2052/12/1
UMBS 30 YR CA 6404 2.5 89 77 10,820 | 2050/7/1

UMBS 30 YR RA 1419 3.5 35 33 4,650 | 2049/9/1

UMBS 30YR TBA 2.5 DEC22 2.5 264 225 31,325 | 2052/12/ 1

UMBS 30YR TBA 3.0 DEC22 3.0 171 151 21,082 | 2052/12/ 1

UMBS 30YR TBA 3.5 DEC22 3.5 80 73 10,289 | 2052/12/1

UMBS 30YR TBA 4.5 DEC22 4.5 109 106 14,823 | 2052/12/ 1

W@ S | AHTL 2018-ASHF A 4.775 90 88 12,263 | 2035/4/15
AIR LEASE CORP 3.25 3 2 394 | 2025/3/1

ATR LEASE CORP 3.625 9 8 1,146 | 2027/4/1

AIR LEASE CORP 2.1 3 2 336 | 2028/9/1

ATRCASTLE LTD 5.25 22 21 2,921 | 2025/8/11

AVIATION CAPITAL GROUP 4.125 16 14 2,057 | 2025/8/1

AVIATION CAPITAL GROUP 1.95 10 8 1,205 | 2026/ 1 /30

AVIATION CAPITAL GROUP 1.95 14 11 1,625 | 2026/ 9 /20

BANCO DE CREDITO DEL PER 3.125 45 40 5,642 | 2030/7/1

BANK OF AMERICA CORP 3. 559 60 56 7,870 | 2027/4/23

BANK OF AMERICA CORP 3.974 6 5 768 | 2030/2/7

BANK OF AMERICA CORP 3.194 6 5 728 | 2030/7/23

BANK OF AMERICA CORP 2.884 6 5 711 | 2030/10/22

BRITISH TELECOM PLC 9.625 16 19 2,666 | 2030/12/15

BROADCOM INC 4.15 28 24 3,448 | 2032/4/15

BX 2019-IMC A 4,873 100 97 13,534 | 2034/4/15
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ES@ALE S | CAS 2014-C03 2M2 6. 48557 4 4 588 | 2024/7/25
CAS 2014-C04 1M2 8. 48557 18 19 2,685 | 2024/11/25
CAS 2014-C04 2M2 8. 58557 2 2 336 | 2024/11/25
CAS 2016-C01 1M2 10. 33557 9 10 1,393 | 2028/8/25
CAS 2016-C01 2M2 10. 53557 7 8 1,115 | 2028/8 /25
CAS 2016-C02 1M2 9. 58557 21 21 3,043 | 2028/9/25
CAS 2021-R0O1 1M1 3. 74682 3 3 510 | 2041/10/25
CAS 2021-RO1 1M2 4. 54682 10 10 1,396 | 2041/10/25
CAS 2021-R03 1M1 3. 84682 65 64 8,979 | 2041/12/25
CAS 2021-R03 1M2 4. 64682 100 92 12,838 | 2041/12/25
CAS 2022-R0O1 1M2 4.89682 100 92 12,903 | 2041/12/25
CBS CORP 5.5 20 18 2,537 | 2033/5/15
CHARLES SCHWAB CORP 4.0 46 39 5,430 | 2099/12/ 1
CHARTER COMM OPT LLC/CAP 5.375 30 25 3,488 | 2047/5/1
CITIGROUP INC 4.075 33 30 4,272 | 2029/4 /23
CITIGROUP INC 3.98 51 46 6,500 | 2030/3/20
CONTINENTAL RESOURCES 5.75 17 16 2,236 | 2031/1/15
CONTINENTAL RESOURCES 2.875 26 19 2,759 | 2032/4/1
CORNING INC 5.45 20 18 2,544 | 2079/11/15
COX COMMUNICATIONS INC 1.8 37 28 3,928 | 2030/10/ 1
DELL INT LLC / EMC CORP 8.35 7 8 1,142 | 2046/ 7 /15
DEVON ENERGY CORP 5.6 28 27 3,814 | 2041/7/15
DISCOVER FINANCIAL SVS 6.7 11 11 1,549 | 2032/11/29
DISCOVERY COMMUNICATIONS 4.125 9 7 1,104 | 2029/5/15
DISCOVERY COMMUNICATIONS 5.2 19 15 2,093 | 2047/9/20
DISCOVERY COMMUNICATIONS 5.3 11 8 1,223 | 2049/5/15
DISCOVERY COMMUNICATIONS 4.65 9 6 920 | 2050/ 5/15
ENBRIDGE ENERGY PARTNERS 7.375 23 26 3,643 | 2045/10/15
ENERGY TRANSFER OPERATNG 6.25 35 33 4,710 | 2049/4/15
FCAT 2018-3 D 4.15 31 31 4,394 | 2024/12/16
FISERV INC 3.5 20 18 2,504 | 2029/7/1
FISERV INC 2.65 13 10 1,524 | 2030/6/1
GLOBAL PAYMENTS INC 2.9 35 27 3,856 | 2031/11/15
GOLDMAN SACHS GROUP INC 3.615 6 5 773 | 2028/3/15
GOLDMAN SACHS GROUP INC 2.6 41 34 4,787 | 2030/2/7
GSMS 2013-G1 A2 3.557 60 60 8,350 | 2031/4/10
HARLEY-DAVIDSON FINL SER 3.35 3 2 391 | 2025/6/8
HARLEY-DAVIDSON FINL SER 3.05 27 23 3,307 | 2027/2/14
HP INC 5.5 30 28 3,962 | 2033/1/15
HSBC HOLDINGS PLC 5.21 200 192 26,782 | 2028/8 /11
HYUNDAT CAPITAL AMERICA 1.8 20 16 2,250 | 2028/1/10
HYUNDAL CAPITAL AMERICA 2.1 14 11 1,566 | 2028/9/15
THSFR 2018-SFR4 A 5. 004 88 87 12,128 | 2038/1/17
INTEL CORP 5. 05 22 20 2,816 | 2062/8/5
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R i A EREAE | RERLAH fEi=FEH A

TAY A % TFK KL FK KL TH
mttfE S | JPMBB 2014-C21 B 4.3413 17 16 2,225 | 2047/8/15
JPMORGAN CHASE & CO 4.851 20 19 2,719 | 2028/ 7 /25
JPMORGAN CHASE & CO 4. 565 52 49 6,886 | 2030/6/14
KYNDRYL HOLDINGS INC 2.05 26 21 2,938 | 2026/10/15
LEAR CORP 3.5 33 28 3,917 | 2030/5/30
MAGALLANES INC 3.755 14 12 1,772 2027/3/15
MDC HOLDINGS INC 6.0 30 24 3,390 | 2043/1/15
OMNICOM GROUP INC 2.45 33 27 3,807 | 2030/4/30
ONEOK INC 6.35 20 20 2,860 | 2031/1/15
ONEOK INC 6.1 5 5 704 | 2032/11/15
PLAINS ALL AMER PIPELINE 3.55 4 3 486 | 2029/12/15
PLAINS ALL AMER PIPELINE 3.8 10 8 1,222 | 2030/9/15
PRUDENTIAL FINANCIAL INC 5. 625 20 19 2,753 | 2043/6/15
PUBLIC SERVICE ENTERPRIS 5.85 25 25 3,570 | 2027/11/15
PULTE GROUP INC 6.375 11 10 1,523 | 2033/5/15
QUALCOMM INC 6.0 20 22 3,067 | 2053/5/20
ROSS STORES INC 1.875 35 27 3,844 | 2031/4/15
SANTANDER HOLDINGS USA 2.49 43 37 5,199 | 2028/1/6
SBA TOWER TRUST 3. 869 25 24 3,341 | 2049/10/15
STACR 2021-DNA3 M2 5. 09682 20 19 2,656 | 2033/10/25
STACR 2021-DNA5 M2 4. 64682 12 12 1,692 | 2034/1 /25
SUNCOR ENERGY INC 6.5 9 9 1,306 | 2038/6 /15
SUNCOR ENERGY INC 6.85 15 16 2,240 | 2039/6/1
SURA ASSET MANAGEMENT 4.875 100 98 13,644 | 2024/4 /17
SYNCHRONY FINANCIAL 3.95 10 8 1,242 | 2027/12/ 1
SYNCHRONY FINANCIAL 2.875 32 24 3,345 | 2031/10/28
SYSCO CORPORATION 5.95 27 28 3,947 | 2030/4/1
THOMSON REUTERS CORP 5.5 26 24 3,468 | 2035/8/15
TRANSCANADA PIPELINES 7.625 10 11 1,633 | 2039/1/15
US BANCORP 5.3 30 25 3,562 | 2099/10/15
VALERO ENERGY CORP 6. 625 6 6 893 | 2037/6/15
WESTERN DIGITAL CORP 2.85 7 5 772/ 2029/2/1
WESTERN DIGITAL CORP 3.1 40 29 4,062 | 2032/2/1
WILLIAMS COMPANIES INC 8.75 22 26 3,670 | 2032/3/15

I 2 918, 526

S FH THFL RN | ThFF L

[Ef#FE%4 | CANADIAN GOVERNMENT 1.25 162 149 15,549 | 2027/3/1
CANADIAN GOVERNMENT 2.25 44 42 4,400 | 2029/12/ 1
CANADIAN GOVERNMENT 2.0 95 77 8,056 | 2051/12/1
15 FE% | PROVINCE OF ONTARIO 2.7 105 99 10,394 | 2029/6/2
PROVINCE OF QUEBEC 3.65 26 25 2,709 | 2032/5/20

N 7t 41, 110

o—n Ta—n Ta—n

[ krv [ Ef%7E% | BUNDESREPUB. DEUTSCHLAND 0.25 207 188 27,214 | 2029/ 2/15

— 16




FIATUR - IN=VREA - A= - A VAL T7UR

F29931K
i) e 7 Ml & A
il & i A EREAE | RERLAH fEEFA H
o—u % Fa—u Fa—u TH

RA [Efif7F% | BUNDESREPUB. DEUTSCHLAND 3.25 80 97 14,167 | 2042/ 7/4

BUNDESREPUB. DEUTSCHLAND — 102 63 9,239 | 2050/8/15

@A S | VOLKSWAGEN BANK GMBH 1.25 23 21 3,109 | 2025/12/15

VOLKSWAGEN FIN SERV AG 0.875 35 29 4,340 | 2028/1/31

AX)T [EIfif7F% | BUONI POLIENNALI DEL TES 4.0 40 40 5,926 | 2035/4 /30

TR ﬁﬁfgﬁﬁ@% CAISSE FRANCAISE DE FIN 3.125 100 101 14,731 | 2027/11/16
R AL E

@A S | CIE FINANCEMENT FONCIER 0.01 100 90 13,119 | 2026/7/15

DEXIA CREDIT LOCAL 0.5 200 190 27,610 | 2025/1 /17

*T @%ﬁfﬁﬁ> BNG BANK NV — 100 86 12,545 | 2028/8 /31

i@ t-fE S | COOPERATIEVE RABOBANK UA 4. 625 100 102 14,824 | 2028/1 /27

ENEL FINANCE INTL NV 0.875 100 80 11,603 | 2031/1/17

AN [EIff7iE% | SPANISH GOVERNMENT 3.45 100 103 15,040 | 2043/7 /30

@A | BANCO SANTANDER SA 1.125 100 89 12,957 | 2027/6/23

AL F— [Eff7F% | BELGIUM KINGDOM 1.45 44 37 5,464 | 2037/6 /22

BELGIUM KINGDOM 1.9 25 22 3,284 | 2038/6 /22

BELGIUM KINGDOM 2.75 72 73 10,565 | 2039/ 4 /22

A=A N)7 | Ef&GES | REPUBLIC OF AUSTRIA — 64 54 7,834 | 2030/2/20

REPUBLIC OF AUSTRIA — 140 115 16,699 | 2031/2/20

REPUBLIC OF AUSTRIA 0.9 255 223 32,341 | 2032/2/20

74v7 v R | Ei@tES | NORDEA KTINNITSLOUTTO 2.625 100 99 14,429 | 2025/12/1

£ DAl [EMERIES: | HUNGARY GOVERNMENT 5.0 38 37 5,478 | 2027/2/22

REPUBLIC OF INDONESIA 1.0 100 79 11,556 | 2029/7 /28

REPUBLIC OF PERU 3.75 100 95 13,886 | 2030/3/1

UNITED MEXICAN STATES 3.375 134 125 18,090 | 2031/2/23

15 {EFES | JAPAN FIN ORG MUNICIPAL 0.01 100 86 12,558 | 2028/2/2

PROVINCE OF QUEBEC 0.875 100 92 13,387 | 2027/5/4

H5RkMES% | DEVELOPMENT BK OF JAPAN 0.01 100 94 13,705 | 2024/10/15

(Br< 4ftfE) | EUROPEAN FINANCIAL STABI 2.375 20 19 2,863 | 2032/6/21

EXPORT DEVELOPMNT CANADA 0.5 100 92 13,314 | 2027/2/25

INTL BK RECON & DEVELOP — 41 37 5,358 | 2027/1/15

INTL BK RECON & DEVELOP 0.01 43 37 5,441 | 2028/4 /24

INTL BK RECON & DEVELOP — 31 25 3,748 | 2030/ 2/21

W@ | ALTRIA GROUP INC 3.125 100 86 12,540 | 2031/6/15

CADENT FINANCE PLC 0. 625 100 80 11,589 | 2030/3/19

CK HUTCHISON FINANCE 16 0.875 100 95 13,754 | 2024/10/ 3

CREDIT SUISSE AG LONDON 0.25 100 87 12,596 | 2026/1/5

DANSKE BANK AS 0.75 100 82 11,900 | 2029/6/9

DNB BOLIGKREDITT AS 0. 625 100 94 13,714 | 2025/6/19

EXXON MOBIL CORP 0. 835 100 79 11,500 | 2032/6/26

FIDELITY NATTIONAL INFORM 0. 625 100 91 13,298 | 2025/12/3

HONEYWELL INTERNATIONAL 4. 125 100 103 15,045 | 2034/11/ 2

MORGAN STANLEY 0. 406 100 87 12,598 | 2027/10/29

NATTONAL AUSTRALIA BANK 2.25 100 98 14,230 | 2025/6/6
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il & i A NEReE | BRI fEEFA H
2—n % TFa—n TFa—n TH
Z DA W@ | NATL WESTMINSTER BANK 0.5 100 96 13,985 | 2024/5/15
ROYAL BANK OF CANADA 0.625 100 93 13,472 | 2026/ 3/23
STADSHYPOTEK AB 0.5 100 94 13,654 | 2025/7 /11
/I it 580, 321
AFY R FHARY R FHARY R
[Eff7E% | UK TREASURY 1.75 48 39 6,707 | 2037/9/7
UK TREASURY 3.75 33 35 5,903 | 2038/1/29
UK TREASURY 1.25 125 88 14,922 | 2041/10/22
UK TREASURY 0.875 91 55 9,263 | 2046/1 /31
UK TREASURY 1.25 11 7 1,239 | 2051/7/31
UK TREASURY 1.5 36 24 4,115 | 2053/ 7/31
Y@ ALE % | ANGLIAN WATER SERV FIN 6.293 30 33 5,567 | 2030/7/30
E.ON INTL FINANCE BV 6.25 20 21 3,605 | 2030/6/3
HEATHROW FUNDING LTD 6. 45 50 53 8,975 | 2031/12/10
SOUTHERN GAS NETWORK PLC 4.875 50 50 8,432 | 2029/3/21
THAMES WATER UTIL FIN 6.75 20 21 3,617 | 2028/11/16
YORKSHIRE WATER FINANCE 6.5876 50 50 8,460 | 2023/2/21
/I it 80, 810
F—=A+F VT FA=ANTYT RN | FA=AFTYT BN
[EfEFES | AUSTRALIAN GOVERNMENT 4.75 237 250 23,555 | 2027/4 /21
AUSTRALIAN GOVERNMENT 2.75 96 86 8,163 | 2035/6 /21
15 {EFE% | BRITISH COLUMBIA PROV OF 4.25 160 160 15,037 | 2024/11/27
FERRGE%: | BNG BANK NV 3.5 101 97 9,156 | 2027/7/19
(Br< &ftf5) | EUROPEAN INVESTMENT BANK 1.8 25 22 2,141 2027/1/19
EUROPEAN INVESTMENT BANK 0.75 35 30 2,819 | 2027/7/15
INTER-AMERICAN DEVEL BK 4.25 33 33 3,113 | 2026/6/11
INTL BK RECON & DEVELOP 3.0 18 17 1,627 | 2026/10/19
INTL FINANCE CORP 4.45 48 48 4,570 | 2027/5/14
KEW 4.1 96 96 9,054 | 2026/2/20
@A fE % | VODAFONE GROUP PLC 4.2 30 28 2,661 | 2027/12/13
/I it 81, 902
—a—Y—J K Toa=V=7 VKRV | T2a=V=F/FFV
EfEFES | NEW ZEALAND GOVERNMENT 2.75 365 349 30,430 | 2025/4 /15
NEW ZEALAND GOVERNMENT 2.0 98 81 7,109 | 2032/5/15
NEW ZEALAND GOVERNMENT 3.5 190 179 15,641 | 2033/4/14
N #t 53, 180
) TrEsC TrEsC
[Efif7F% | CHINA GOVERNMENT 3.01 1, 200 1,221 23,673 | 2028/5/13
CHINA GOVERNMENT 3.39 970 992 19,233 | 2050/3/16
N 7t 42,907
<L =7 Fov=yTV ¥y b | Feb=vT ) vEy b
| [EfEAES: | MALAYSTAN GOVERNMENT 4. 498 241 243 7,575 | 2030/4/15
N 7t 7,575
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29911k
& i Ao W E@”;ﬁ,ﬁ ik - ﬁ&% |t
E = g % | FAVRRYTVET | AV KRV TIVET TH
| EfiaE% | INDONESIA GOVERNMENT 6.5 715, 000 691, 405 6,153 | 2031/2/15
/N =t 6, 153
& 7t 1,812, 487
() ST AR, 4529085 Wi 4 73 [E 00 % A% (355 B 00 (RIS X 0 BB ASIRGE L7z b0 T,
() WAZAIIIEI 0 8T,
SRR A AS 120004 | OFERIARAM TH D . KAMICIZBER A2V =0, HEXOATE2ARTSEY £,
. SMIE| DRARREES
HE299HIK
5 " o C % &
& 77 & 77
P | e WAMTIETGB (SGX) min - 29
RG] CANSYR BOND 82 —
EUR-BOBL — 69
4 EUR-BTP - 17
EUR-SCHATZ — 139
[ 3YR KTB 119 —
LONG GILT — 89
EURO-0AT — 19
(F) RIS OBIE, H209MFR DRI Z 25 F o0 % Bi% & (576 B M O ST L 0 RS L= b 0T,
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O&E., AR, TARUVEEMEDIKR

1A% Y REMEE(C/ D)

6,229

6, 3634

6,283

6,215[

6, 2491

E H F294 1K Fi29581K 5520611 K 207 HIR F29881K 529941 K
- 20224F 6 F 27 H BUE [20224F 7 F 25 H BUfE [20224F 8 F 25 H BU(E [20224F- 9 F 26 H BU(E [20224F-10 A 25 H BUE [20224E 11 A 25 H BUfE
A A A A A A
A &E 4,890, 677, 327 4,539, 205, 545 6,013,104, 772 5,139, 202, 983 6,103, 080, 525 6, 835, 770, 360
gL o 35,349, 231 44,312,227 42,163,498 44,931,302 32, 368, 305 42,504, 687
AR GRAMED 1,955, 613, 448 1,988, 053, 902 1,954, 356, 443 1,909, 855, 509 1,942, 555, 198 1,881, 183,571
ERION 2, 886, 543, 872 2, 488, 796, 105 3,998, 226, 435 3,163,497, 218 4,093,021, 115 4,881, 752, 558
ERIEIINSS 7,154, 491 8,078, 748 8,106, 446 9, 673, 052 8,977,038 10, 316, 299
AAE A 1,664,988 1,469, 989 959,913 963, 964 2, 324, 464 1,665, 078
Z DA ANV LR 482,240 740, 491 960, 107 1,199, 155 1, 446, 647 1,674, 353
FEANZEREALA 3,869, 057 7,754, 083 8,331,930 9,082, 783 22,387,758 16,673, 814
B) &fE 2,968, 714, 689 2,585,182, 607 4,092,072, 340 3,265, 488, 780 4,230, 890, 043 4,989, 884,116
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