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20244E 5H 31 A BLE

B ORI 4 Refli&at (H9) BEER (%)
BSR4 AR 163, 600, 989 8. 57
TAY 305, 679, 985 16. 02
Vs 12,511, 315 0. 65
AF o 16, 866, 582 0.88
B 21, 493, 543 1.12
~JL— 4,130, 213 0.21
RA 67, 941, 966 3.56
AXVT 38, 061, 556 1.99
7T A 1, 256, 783 0. 06
A 19, 227, 015 1.00
AL X — 8, 388, 023 0.43
F—=ARUT 61, 938, 190 3. 24
AXY A 104, 527, 537 5. 47
A = —F 9, 765, 340 0.51
NHY — 20, 134, 698 1.05
A—=FF 22, 200, 513 1.16
N— =T 4, 557, 532 0.23
AV RRTT 46, 848, 444 2.45
EES 26,911, 396 1.41
INEE 956, 041, 620 50. 11
H 7 (RIS HAR 15,011, 947 0.78
TAU A 8,957, 631 0. 46
HF & 24, 263, 477 1.27
F—=2NZ VT 34, 554, 698 1.81
INEE 82, 787, 753 4.33
FEERE HAR 16, 827, 574 0.88
TAYUA 268, 603, 988 14. 07
B H 12, 611, 267 0. 66
NS 9,915, 365 0.51
75 A 16, 870, 020 0. 88
*+Z 5 10, 143, 742 0.53
ES|ERE 10, 651, 203 0.55
/NG 345, 623, 159 18.11
RS HA 16, 931, 990 0.88
TAVH 442,632, 236 23.20
Vvt 69, 555, 063 3. 64
AF¥ o 3, 886, 857 0. 20
FU 5, 290, 464 0.27
7T A 51,662, 218 2. 70]
7K 17, 339, 122 0. 90,
AXY A 40, 874, 714 2. 14
AA A 16, 045, 398 0. 84
A=A Z VT 49, 738, 239 2. 60)
RS 2 — X 3, 575, 270 0.18
Ty —U— 10, 496, 292 0.55
/NEE 728, 027, 863 38. 16
Bl - S - ZOMOEE (AFERT | — A204, 657, 310 A10.72
ARt CHiE pERRAR) 1,907, 823, 085 100. 00
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1| BA |EfEEE 1 6 1R EE (5 81, 550, 000 99.20 80,900, 046 99.02| 80,758, 149 0. 3|20284F 6[4. 23
) A20H

2 | A XV |EEFFEAUK TREASURY 357,515 20,539.06] 73, 430, 248 20,371.99] 72,832,941 4.625(20344F 1/3.81
2 H31H

3 |7 AV |EFEZUS TREASURY 637, 800 9,433.78] 60, 168, 704, 9,306.43| 59, 356, 458| 1.125[20404F 8|3. 11
7 H15H

4 |7 AV |k SR GNMATI30YR TBA 5.5 318,977 15,555. 11| 49,617, 225 15,514.49 49,487,659  5.5|20544F 6[2. 59
7 lJUN24 A 1H

5 | K > || E&3F % BUNDESREPUB. DEUTSCHLAND 278, 441 16,425.36| 45,734, 951 16,314.49  45,426,253]  2.2|20344F 2[2. 38
A15H

6 |7 AV |EHFESRUS TREASURY 289, 800 13,592.29 39,390, 475 13,572.70] 39, 333,696| 1.125|2028%F 8[2. 06
Vi H31H

7|7 AV |EMEREEAS TSY INFL IX N/B 240, 000 14,661. 45 38,862, 877 14,672.33]  38,937,086| 0.125|20274F 4[2. 04
7 H15H

8 | 7 AV |¥FFR{ES[MBS 30YR TBA 6.0 JUN24 240, 488 15,703.99| 37,766,216 15,671.55 37, 688, 200 6|20544F 6[1. 97
7 H 1H
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NV H20H
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7 lJUN24 A 1H

11| 7 A Y |EfEFESUS TREASURY 213, 200 15,118.06| 32,231,709 15,096. 02| 32,184,717 3.625|20284F 5(1.68
i H31H

12| o I |EfdEES [INDONESTIA GOVERNMENT 3, 326, 000, 000 0.97| 32,270, 265 0.96|  32,151,863| 6.875/20294 4[1. 68
X7 H15H

13| A4 XV | #A%: HSBC HOLDINGS PLC 207, 000 15,310.51] 31,692, 776 15,317.10| 31,706, 403| 4. 755|2028%F 6[1. 66
2 H 9H
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ol lJUN24 A 1H
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7 H 18

16| "PE |EEZEACHINA GOVERNMENT 1, 200, 000, 2,241.02[ 26,892,303 2,242.61[ 26,911,396 3.01[{20284 5|1. 41
A130
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7 lJUN24 A 1H

18| 7 A V |EMEFESUS TREASURY 180, 000 14,694. 37| 26, 449, 875 14,674.78| 26,414, 608| 2.875|20284F 5[1. 38
7 Al15H

19| BA |EfEIEAE 8 2 [|FIAFEEE (30 25, 150, 000, 93.30] 23, 465, 453 92.30] 23,213,953 1. 8|20544F 3[1. 21
1) H20H

20 |7 A U [EMEZESUS TSY INFL IX N/B 150, 800 14,717.88| 22,788, 461 14,674.78] 22,748, 535| 1.375|20334F 7[1. 19
7 H15H

21| 7 AV [EEFESUS TREASURY 163, 500 13,712.30] 22,419,611 13,702.50  22,403,594]  0.5|20274F 8[1. 17
7 H31H

22| 7 A U [EREFESUS TREASURY 154, 200 14,503. 34| 22, 364, 162 14,251.09| 21,975,188 4.125|20534F 8[1. 15
7 H15H

23 | = = o [EfEFE%REPUBLIC OF COLOMBIA 472, 300, 000 4.57| 21,599, 592 4.55 21,493,543 13.25[20334 2/1.12
7 A 9H

24| 7 A U [Fr#MES2GNMATI30YR TBA 2.5 159, 275 13,073.40] 20, 822, 660 13,016.51| 20,732,047  2.5|20544F 6[1. 08
5 JUN24 A 18

25 |7 A U [EfEFEAUS TREASURY 131, 100 15,311. 53] 20,073, 427 15,284.59| 20,038,109 4|20294F 1[1. 05
7 A31H

26 | A — A |Ef&FESRREPUBLIC OF AUSTRIA 140, 000 13,946.06| 19, 524, 496 13,885.96| 19, 440, 353 0]20314F 2[1.01
NV H20H

27 [ A~ [E{ERES:SPANISH GOVERNMENT 111, 000 17,471.38] 19, 393, 233 17,321.63 19,227,015  3.9|20394F 7[1. 00
Sy A30H




28| AA |EMEFEAE 1 8 3EFIAEE (2 20, 250, 000, 94. 49 19, 136, 047 94. 17 19, 070, 437 1. 4|20424F12[0. 99
0 %) H20H

29 |7 A U | ¥4 2% [BOOKING HOLDINGS INC 100, 000 18,196. 00 18,196, 001 18,085. 13| 18,085, 135 4. 75[20344F:11]0. 94
7 H15H

30 [ 7 A U [HrER(EZEUMBS 30YR TBA 2.0 JUN24 149, 122 12,112. 44 18,062, 318 12,043.87 17,960, 069 2|20544F 6[0. 94
7 H 18
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20244 531 HBIE

FEAH EWN, FhE BEERE (%)
[EfEFEAR =N 8.57
PANES 41. 53
HI ERES =N 0.78
S =] 3.55
R =N 0. 88
S =] 17.23
FhAE =N 0.88
S =] 37.27
At 110. 72
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71 Wi EREE (M) 170470 sl pEsE (M)

! (O Bv%) (o Bifd) (O Bd%) (SrEAT)
B34 E W TRIR (20144E11H25H) 3, 960, 4,012 6, 821 6,911
25350 E W R (201545 5H25H) 3,726 3,776 6, 699 6, 789
253645 E W R (2015411 H 25 H) 3, 504 3, 552 6, 537 6, 627
B3R E WK (20164 5H25H) 3, 081 3,127 6,078 6, 168
25385 E W THI R (20164E11H 25 H) 2,919 2,963 5, 956, 6, 046
239K E W R (20174 5H25H) 2,874 2,917 5,977 6, 067
AR E WK (2017411 H27H) 2,757 2,775 6, 067 6, 107
AV E WK (20184 5H25H) 2,423 2, 436 5, 803 5, 833
A2 E WK (2018511 H 26 H) 2,324 2,331 5, 823 5, 841
AR E WK (20194 5H27H) 2,214 2,221 5, 819 5, 837
AR E WK (20194E11H25H) 2,102 2,108 5, 883 5,901
HASRE WK (20204 5H25H) 2, 005, 2,011 5, 753 5, 771
A6 E WK (20204E11H 25H) 2, 000, 2, 006 5,919 5,937
AT E IR (20214 5H25H) 1,985 1,990 6,072 6, 090
HEASKE WK (20214F11H25H) 1,973 1,979 6,201 6,219
AR E WK (20224 5A25H) 1, 898 1,903 6,101 6,119
50 E WK (20224F11 A 25H) 1, 845 1, 851 6,211 6, 229
5 1R E IR (20234 5A25H) 1,819 1, 824 6, 224 6, 242
HE525 E W R (20234E11H27H) 1, 852 1, 857 6, 554 6,572
HE53RFE MR (20244 5A27TH) 1,937 1, 942 6, 966 6, 984
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GNMAII30YR TBA 4.5 JUN24 218, 000. 00 206, 337. 21

GNMAII30YR TBA 5.0 JUN24 194, 000. 00 188, 417.92

GNMAII30YR TBA 5.5 JUN24 318, 977. 00 316, 557. 52

MBS 30YR TBA 2.0 JUN24 149, 122. 00 115, 237. 45

MBS 30YR TBA 3.5 JUN24 77,943. 00 68, 501. 51

MBS 30YR TBA 5.5 JUN24 183, 063. 00 180, 324. 10

MBS 30YR TBA 6.0 JUN24 240, 488. 00 240, 948. 17

VB GRS ;11 1,843, 031. 85 1,720, 015. 49
(269, 818, 829)

HH BRI EE R - 13, 9% 12. 7%

12 R CANADA HOUSING TRUST 85, 000. 00 84, 952. 40
CANADA HOUSING TRUST 25, 000. 00 25, 442. 25

NGt Rt ;2 110, 000. 00 110, 394. 65
(12, 668, 890)

H R EE R ¢ 0. 7% 0. 6%

= — CAISSE FRANCAISE DE FIN 100, 000. 00 99, 403. 00
DEVELOPMENT BK OF JAPAN 100, 000. 00 99, 193. 00

NGt IR - 2 200, 000. 00, 198, 596. 00
(33, 795, 081)

H AR EE R ¢ 1. 7% 1. 6%

+—2 ~5 U7 K/ [BNG BANK NV 101, 000. 00 97, 752. 85
FEUROPEAN INVESTMENT BANK 25, 000. 00 23, 359. 25

FEUROPEAN INVESTMENT BANK 35, 000. 00 31, 246. 60

INTL FINANCE CORP 48, 000. 00 48, 021. 12

KEW 96, 000. 00 95, 433. 60

NGt IR : 5 305, 000. 00, 295, 813. 42
(30, 746, 846)

A RF L =R - 1. 6% 1. 4%




PR IE RG]
- 347, 029, 646
ety KR AHTT 2018-ASHE A (347, 029, 646)
NIRCASTLE LD 74,177. 53 73, 528. 47
ATRCASTLE LTD 15, 000. 00 14, 852. 25
ANGEN INC 8, 000. 00 7,977. 28
T NG 32, 000. 00 3191136
ATHENE GLOBAL FUNDING - 000. 99 3, 657. 56
\VIATION CAPITAL GROUP o7, 000, 00 37,011, 47
\VIATION CAPITAL GROUP 10, 009, 99 15, 631. 84
AVTATION CAPITAL GROUP 10, 000. 09 9, 368. 70
BANK OF AMERICA CORP 14, 000. 90 12,817. 28
BANK OF AMERICA CORP 60, 000. 00 57, 809. 40
EE NG CO 23, 000. 00 20, 139. 03
BOEING CO 4, 000. 00 3,643. 24
BOEING CO 6, 000. 00 6, 052. 20
BOEING CO 10, 000. 00 9, 533. 50
BOEING CO 7, 000. 00 6, 089. 65
BRISTOLMYERS SQUIBB CO 10, 009, 99 10, 175. 00
BROADRIDGE FINANCIAL SOL UULRIL 12, 383, 16
BVABS 2023-CAR3 A2 40, 000. 90 33, 440. 80
BX 2019-1NMC A 13, 655, 37 13, 746. 26
CAS 2014-C03 2M2 47, 097, 54 46, 686. 51
CAS 2016-C01 1M2 2,491. % 2,497. 88
CAS 2016-C01 2M2 0, 767, 22 6, 102. 93
CAS 2016-C02 1M2 4, 368. 61 4, 541. 55
CAS 2021-RO1 1M2 11, 100. 67 11,511.64
CAS 2021-R03 1M1 10,473. 48 10, 532. 09
CAS 2021-R03 1M2 35, 538, 37 35, 494. 25
CAS 2022-ROT 1M2 100, 000. 00 100, 677. 85
CAS 2022-R07 1M1 100, 000. 00 101, 031. 00
CAS 2023-R02 1M1 10, 238. 16 10, 542. 13
55 CORD 41, 343. 09 12,400, 44
CHARTER COMM OPT LLC/CAP ELRLLURL 17, 358. 40
CITIGROUP INC 20, 000. 00 15, 921. 00
CNI INDUSTRIAL CAP LLC 26, 990. 99 25, 340. 90
CODELCO INC 34, 000. 00 34, 171. 36
COMMONSPIRIT HEALTH 2, 000. 09 34,031. 71
CONTINENTAL RESOURCES 52, 900. 99 31, 215. 68
CONTINENTAL RESOURCES 8, 000. 00 7, 880. 40
COX_COMMUNICATIONS INC 35, 000. 00 28, 354. 90
COX COMMUNTCATIONS INC 7, 009. 99 7,000. 14
COX_COMMUNICATIONS INC 37, 000. 90 29, 457. 18
CVS HEALTH CORP 5, 000. 00 4,968. 80
DELL INT LLC / EMC CORP 2o, 008, 20 24,938 00
DEVON ENERGY CORP 32, 000. 00 38, 245. 12
DLLAA 2023 1A A2 18, 000. 00 20, 468. 34
DTE ENERGY CO 11, 130. 95 11, 145. 69
FLEVANCE HEALTH INC 18, 000. 90 18, 198. 54
FRAC USA FINANCE LLC 37, 000. 00 37,788. 84
ERAC USA FINANCE LLC 13, 000. 00 12, 724. 01
FISERV INC 24, 000. 00 23, 222. 64
X CORD 37, 000. 00 37.198.69
GENERAL MOTORS FINL CO 20, 009, %0 18, 855. 00
GILEAD SCIENCES INC 38, 000. 00 38, 228. 00
GOLDMAN SACHS GROUP INC 27, 000. 99 37, 036. 63
GRUPO TELEVISA SAB 47, 000. 00 42, 882. 33
GWT 2024-WOLF A 22, 000. 00 24, 908. 12
HARLEY-DAVIDSON FINL SER 25, 000, 00 23, 014. 37
HARLEY-DAVIDSON FINL SER 2, 009. 90 2, 922. 87
HASBRO INC 27, 000. 00 25, 147. 80
HASBRO INC 27, 000. 00 25, 640. 28
11, 000. 00 10, 985. 81

— 53 —




HINTT 2024-A A 47,929. 77 47, 708. 97
HSBC HOLDINGS PLC 207, 000. 00 202, 199. 67
HUMANA INC 38, 000. 00 38, 730. 36
HYUNDAI CAPITAL AMERICA 20, 000. 00 17, 560. 20
HYUNDAI CAPITAL AMERICA 26, 000. 00 22,594, 26
THSFR 2018-SFR4 A 83, 583. 02 83, 728. 27
INTERPUBLIC GROUP COS 23, 000. 00 22,691. 11
JPMBB 2014-C21 B 17, 203. 00 16, 564. 52
KYNDRYL HOLDINGS INC 26, 000. 00 23, 886. 46
LADAR 2023-2A A2 9, 041. 66 9, 045. 16
LEAR CORP 33, 000. 00 29, 479. 89
MARRIOTT INTERNATIONAL 10, 000. 00 8, 502. 30
MDC HOLDINGS INC 20, 000. 00 19, 773. 00
META PLATFORMS INC 11, 000. 00 9, 436. 90

EW YORK LIFE GLOBAL FDG 21, 000. 00 20, 993. 07
TAGARA MOHAWK POWER 19, 000. 00 17, 935. 81
TAGARA MOHAWK POWER 19, 000. 00 18, 423.73
PULTE GROUP INC 33, 000. 00 37, 690. 29
ROSS STORES INC 35, 000. 00 28, 320. 25
RYDER SYSTEM INC 36, 000. 00 38, 389. 68
SANTANDER HOLDINGS USA 16, 000. 00 16, 130. 72
SBA TOWER TRUST 25, 000. 00 24, 804. 11
SBALT 2023-A A2 20, 078. 99 20, 144. 33
STACR 2021-DNA5 M2 8, 339. 45 8, 394. 15
STACR 2021-HQA4 M1 37,941. 16 37, 847. 63
SUNCOR ENERGY INC 15, 000. 00 16, 093. 50
SUTTER HEALTH 9, 000. 00 8,971. 20
T-MOBILE USA INC 14, 000. 00 14, 335. 58
THOMSON REUTERS CORP 20, 000. 00 20, 009. 40
ISTRA OPERATIONS CO LLC 8, 000. 00 7,977. 68
FELLS FARGO & CO 9, 000. 00 8,927.91
XCAP 2023-1A A2 100, 000. 00 100, 266. 75
N2 GRS ¢ 92 2,510, 500. 40 2,458, 597. 13
(385, 680, 131)

BRI EE =R ¢ 19. 9% 18. 1%

& R 407 INTERNATIONAL INC 51, 000. 00 53, 567. 34
ATR LEASE CORP 22, 000. 00 22, 253. 44
BELL CANADA 3, 000. 00 2, 952. 54
BELL CANADA 5, 000. 00 4, 446. 35
BELL CANADA 21, 000. 00 22, 057. 14
BELL CANADA 27, 000. 00 25, 628. 40
CU INC 35, 000. 00 35, 764. 40
ELECTRICITE DE FRANCE SA 27, 000. 00 28, 170. 72
ENBRIDGE INC 47, 000. 00 49, 973. 22
ENBRIDGE PIPELINES INC 14, 000. 00 12, 314. 82
GENERAL MOTORS FINL CO 3, 000. 00 3, 009. 87
METRO INC 37, 000. 00 36, 495. 69
SAPUTO INC 41, 000. 00 37, 221. 03
TELUS CORP 30, 000. 00 27, 447. 90
TELUS CORP 26, 000. 00 26, 245. 70
TORONTO-DOMINION BANK 63, 000. 00 56, 814. 03
TRANSCANADA PIPELINES 26, 000. 00 26, 492, 44

ERIZON COMMUNICATIONS 50, 000. 00 45, 925. 00

VNG BRI - 18 528, 000. 00 516, 780. 03

(59, 305, 676)
B LR =R ¢ 3. 1% 2. 8%

. — ALTRIA GROUP INC 100, 000. 00 91, 770. 00
BOOKING HOLDINGS INC 100, 000. 00 107, 174. 00
CARGILL INC 100, 000. 00 101, 563. 00
CIE FINANCEMENT FONCIER 100, 000. 00 93, 042. 00
COMMONWEALTH BANK AUSTRA 100, 000. 00 100, 952. 00
CREDIT SUISSE AG LONDON 100, 000. 00 94, 431. 00




HONEYWELL INTERNATIONAL 100, 000. 00 102, 470. 00
ING GROEP NV 100, 000. 00 102, 233. 00

JPMORGAN CHASE & CO 100, 000. 00 104, 042. 00

ORGAN STANLEY 100, 000. 00 102, 908. 00

ROYAL BANK OF CANADA 104, 000. 00 94, 625. 44

SNCF RESEAU 100, 000. 00 89, 776. 00

SUEZ 100, 000. 00 102, 777. 00

SUMITOMO MITSUI TR BK LT 100, 000. 00 99, 671. 00

TOYOTA FINANCE AUSTRALIA 100, 000. 00 98, 790. 00

[VESTPAC BANKING CORP 100, 000. 00 93, 500. 00

NGt W% : 16 1, 604, 000. 00 1,579, 724. 44
(268, 821, 707)

FRE A BT EE 28 13, 9% 12. 6%

ENVAN ANGLIAN WATER SERV FIN 30, 000. 00 31, 020. 60
HEATHROW FUNDING LTD 50, 000. 00 52, 934. 50

THAMES WATER UTIL FIN 10, 000. 00 8, 880. 20

¥ Bt ;3 90, 000. 00 92, 835. 30
(18, 552, 206)

A RFEE =R - 1. 0% 0. 9%

4+ —2 NZ U T K ODAFONE GROUP PLC 30, 000. 00 28, 983. 60
VNGt B 1 30, 000. 00, 28, 983. 60,
(3,012, 555)

B LR =R ¢ 0. 2% 0. 1%

AREC 735, 372, 275
(735, 372, 275)

At 2,128, 796, 939
(1, 964, 343, 893)
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