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BRI AR 124, 212, 472 7.03
TAUH 307, 061, 685 17. 39
hF Az 27, 242, 686 1. 54
A¥ o 26,417, 307 1.49
oL BT 17, 392, 607 0. 98
N 4,006, 779 0. 22
KA 36,911, 422 2.09
AX2VT 32, 657, 282 1.85
7T A 2, 986, 720 0. 16
RS 37, 099, 697 2. 10
AL F— 7,587,617 0. 42
F—2A N 7T 11, 806, 644 0. 66
T4 TR 3,022, 021 0. 17
AXU R 54,073,723 3. 06
NHY — 4, 865, 676 0. 27
A=A NZ VT 34, 081, 084 1.93
—a—Y—J5F 21,925, 963 1.24
U 3, 099, 747 0.17
~l—7 9, 316, 498 0. 52
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IINGT 344, 109, 840 19. 49
RS TAUD 379, 343, 773 21. 49
Vit 31, 943, 670 1.80
A ¥ o 3,373, 849 0. 19
F 4,920, 591 0. 27
KA 5, 320, 310 0. 30
7T A 105, 050, 341 5. 95
FT K 68, 852, 697 3.90
AXY R 53, 755, 548 3. 04
A= 1,125, 155 0. 06
=2 NZUT 16, 028, 224 0. 90
Uy —T— 10, 242, 159 0. 58
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L | 7 AU | #BkfE%: GNMAII30YR TBA 623, 401 13, 865. 69 86, 438, 884 13, 929. 13| 86, 834, 394 5[ 20554 6(4. 92
.0 JUN25 H 1H

2 | T AU | BEkME S GNMATTI30YR TBA 605, 171 14, 207. 21 85, 977, 967, 14, 260. 48 86, 300, 293 5. 5| 20554F 6[4. 88




5.5 JUN25 A 1A

3| 7 AU S | [EERES US TREASURY 644, 800 13, 133. 75 84, 686, 467 13, 164. 10| 84,882, 149 1. 125[ 20284 8[4. 80
A31H

4 | 7 AU H | [EREFES US TREASURY 655, 500 12,161.51 79, 718, 703 12, 212. 09 80, 050, 250[ 0. 625[ 20304F 5|4. 53
A15H

5 | 7 AU D | [EEFES US TREASURY 616, 800 8, 474. 84 52, 272, 826, 8, 623. 76| 53,191,413 1.125| 20404 8[3. 01
A15H

6 HA [EM&ERES: (551 7 6 [BIFIfF] 46, 150, 000 100. 06, 46, 179, 996 100. 06 46, 179, 996 1| 20294F12|2. 61
EE (54F) H20H

7 I [EE 3% (CHINA 2, 120, 000 2, 065. 55 43,789, 816, 2,061. 99 43,714,281  2.11[ 20344 8[2. 47
OVERNMENT A25H

8 |4 —A k7| EMEFES JAUSTRALIAN 359, 000 9, 466. 86, 33, 986, 028 9, 493. 33| 34, 081, 084 4. 5| 20334 4/1.93
v GOVERNMENT A21H

9 | 7 AU H | EMERES [US TSY INFL IX 210, 000 14, 363. 98 30, 284, 946 14, 391. 49 30, 355, 117 1. 625| 20304 4|1. 71
/B A15H

10 | 7 AU | $BkfES% GNMAII30YR TBA 188, 170 14, 478. 11 27, 243, 465, 14, 506. 50| 27, 296, 888 6| 205542 6|1. 54
6.0 JUN25 H 1H

11 W [EMEFE% (CHINA 1, 270, 000 2,056. 13 26, 112, 966, 2,051. 68 26,056, 385 2. 12| 20314F 6|1. 47
GOVERNMENT A25H

12 | A% = | [EEGES MEXICAN BONOS 3, 205, 000 732. 60 23, 479, 949 735. 46, 23, 571, 507 8. 5| 20304 2|1. 33
H28H

13 |= = — ¥ —| [EfFAES% NEW ZEALAND 258, 000 8, 481. 32 21, 881, 829 8, 498. 43| 21, 925, 963, 4. 5[ 20354F 5(1.24
IR GOVERNMENT A15H

14| 7 AU | EffiES [US TREASURY 271, 000 7,907. 79 21,430, 113 8, 072. 45| 21, 876, 355, 2| 205148 8[1.23
A15H

15 (BN Effiairs: (58 2 mFIAHE| 27, 000, 000 78. 48 21, 190, 140 79. 43| 21, 447, 450, 1. 8| 205448 3|1. 21
% (3 0%) H20H

16 | A1 > | EMEFES [SPANTSH 144, 000 14, 451. 24 20, 809, 794, 14, 573. 10| 20,985,272  1.85| 20354 17|1.18
GOVERNMENT A30H

17 W [EEFE% (CHINA 1, 000, 000 2,029. 02 20, 290, 277, 2,017. 46 20, 174,600 1. 93| 20304 4|1. 14
OVERNMENT A10H

18| HF% | EEFES: (CANADIAN 192, 000 10, 314. 90| 19, 804, 612 10, 376. 83| 19,923, 524] 2. 75 20304F 3|1. 12
OVERNMENT A 18

19| 752 | #A&% BPCE SA 100, 000 19, 760. 25, 19, 760, 252 19, 760. 83| 19, 760, 834 6| 20284F 9[1. 11
H29H

20| A& V7 | EfEFES BUONT 112, 000 17, 402. 70| 19, 491, 027 17, 535. 35 19, 639, 601 4.2| 20344F 3[1. 11
POLTENNALI DEL A 1A

TES

21 | [EBEHERE | £F(E: [EUROPEAN UNTON 130, 000 14, 935. 57 19, 416, 249 15, 106. 01 19,637, 821| 3. 375[ 20544E10|1. 11
H 5H

22| 75 % | #:AE%  (CREDIT 100, 000 19, 632. 32 19, 632, 326 19, 634. 65 19, 634, 655 5. 75 20274E11]1. 11
AGRICOLE SA H29H

23 [ 7 AV L | HrEkfES: GNMATI30YR TBA 159, 275 11,961. 88 19, 052, 293 12,017.01 19, 140, 095 2. 5| 20554E 6[1. 08
0.5 JUN25 A 1\

24| 7 AV A | EMERES: US TREASURY 136, 900 13, 312. 47 18, 224, 772 13, 331. 01 18, 250, 161 0. 5| 20274 8|1. 03
A31H

25 [ 4%V A | E{&RES: UK TREASURY 118, 805 15, 021. 97, 17, 846, 857 15, 190. 08 18, 046, 579 3. 5[ 20454F 1[1. 02
A22H

26 [EFN [EMfEZES: [55 1 8 3[mIFIAF| 20, 250, 000 86. 25, 17, 467, 042 87. 32 17, 683, 717, 1. 4| 20424£12[1. 00
i (2 04F) H20H

27 HE [EMEFE%: (CHINA 890, 000 1, 979. 60 17,618, 478 1,974. 88 17,576, 441 1. 49[ 20314£12{0. 99
OVERNMENT A25H

28| A XY A | #LfE% [HSBC HOLDINGS 100, 000 17, 524. 23 17,524, 236 17, 541. 90| 17,541,901| 6. 364] 20324£11]0. 99
PLC A16H

29 [ 7 AV B | HrEkfE S GNMATT30YR TBA 140, 000 12, 449. 17, 17, 428, 843 12, 496. 87| 17, 495, 628 3| 20554E 6[0. 99
3.0 JUN25 A 1A

30| 7 AU H | #AFS: JPMORGAN CHASE 100, 000 17,322.71 17,322, 717 17, 439. 99 17,439,997 4. 457| 20314:11{0. 98
o A13H
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20254 5 A K H ROV H BLAELINIC I 1T 245 H K7 b ONT T ackr @WK OB PEDHER TR D L I TT,

Mg rEREE (M)

15 04720 g rEge (M)

Wi ) G G G
364 E IR (2015411 H25H) 3, 504 3, 552 6, 537 6, 627
B3R E IR (20164 5H25H) 3, 081 3, 127 6,078 6, 168
B 38EE IR (20164E11H 25 H) 2,919 2,963 5, 956 6, 046
B39 E IR (20174 5H25H) 2, 874 2,917 5,977 6, 067
AR E IR (2017411 H27H) 2,757 2,775 6, 067 6, 107
FAVRFE WK (20184 5H25H) 2,423 2, 436 5, 803 5, 833
A2 E WK (20184511 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
ALK E IR (20204 5H25H) 2, 005, 2,011 5,753 5,771
A6 E IR (20204E11H 25 H) 2, 000, 2, 006, 5,919 5,937
FATREE IR (20214 5H25H) 1,985 1, 990 6,072 6, 090
HASKEE WK (20214E11H25H) 1,973 1,979 6, 201 6,219
AR E WK (20224F 5H25H) 1, 898 1,903 6, 101 6, 119
HEO0REE IR (2022411 H25H) 1, 845 1, 851 6,211 6, 229
FEO 1R E WK (20234 5A25H) 1,819 1, 824 6, 224 6, 242
o2 E WK (20234E11H27H) 1, 852 1, 857 6, 554 6,572
o3 E MR (20244F 5A27TH) 1,937 1,942 6, 966 6, 984
HFoAREEHIIR (20244F11 A 25H) 1, 863 1, 869 6, 896 6, 920
05K E IR (20254 5H26H) 1, 747 1, 755 6, 597 6, 627
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[UMBS 30YR TBA 2.5 JUN25 146, 000. 00 117, 855. 08
[UMBS 30YR TBA 5.5 JUN25 62, 000. 00 60, 990. 07
N BRI - 11 2,238, 846. 05 2,091, 086. 27
(298, 481, 654)
BRI EE R - 17, 1% 15. 0%
VRN CANADA HOUSING TRUST 65, 000. 00 65, 456. 95
CANADA HOUSING TRUST 25, 000. 00 26, 164. 75
NG e - 2 90, 000. 00 91, 621. 70
(9, 532, 321)
B EE 2R 2 0. 5% 0. 5%
= — [EUROPEAN UNION 77, 000. 00 77,132. 43
[EUROPEAN UNION 130, 000. 00 118, 703. 00
N et - 2 207, 000. 00 195, 835. 43
(31, 850, 674)
AR EE =R - 1. 8% 1. 6%
PR IE R 5T 339, 864, 649
(339, 864, 649)
ARIEE7S K Rov 1345T 2025-A0A A 13, 194. 00 13, 194. 00
WFFRM 2024-B A 100, 000. 00 99, 389. 88
WHT1 2018-ASHF A 29, 783. 18 29, 559. 50
AMERICAN EXPRESS CO 50, 000. 00 50, 422. 00
AMERICAN TOWER CORP 36, 000. 00 36, 015. 48
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AMGEN INC 32, 000. 00 32, 490. 24
AOMT 2025-4 Al 49, 175. 99 49, 378. 02
AS MILEAGE PLAN IP LTD 8, 000. 00 7,767. 04
ATHENE GLOBAL FUNDING 14, 000. 00 14, 036. 12
ATHENE GLOBAL FUNDING 4, 000. 00 4, 028. 76
ATHENE GLOBAL FUNDING 2, 000. 00 1, 740. 08
ATHENE GLOBAL FUNDING 29, 000. 00 29, 108. 17
AVIATION CAPITAL GROUP 16, 000. 00 15, 958. 88
AVIATION CAPITAL GROUP 10, 000. 00 9, 789. 80
AVIATION CAPITAL GROUP 14, 000. 00 13, 450. 92
AVIATION CAPITAL GROUP 5, 000. 00 4,974. 15
BANK OF AMERICA CORP 23, 000. 00 20, 397. 55
BANK OF MONTREAL 25, 000. 00 21, 150. 75
BANK OF NOVA SCOTIA 53, 000. 00 48,912. 11
BAT CAPITAL CORP 15, 000. 00 15, 026. 55
BPR 2022-0ANA A 23, 859. 00 23,851. 54
BROADRIDGE FINANCIAL SOL 40, 000. 00 34, 876. 40
BVABS 2023-CAR3 A2 8, 123. 04 8,221. 39
BX 2019-IMC A 94, 195. 88 93, 344. 27
CAS 2016-C01 1M2 3, 529. 97 3,639. 67
CAS 2016-C01 2M2 2, 524. 00 2, 593. 50
CAS 2016-C02 1M2 5,167. 14 5, 269. 48
CAS 2021-R01 1M2 7, 385. 60 7,401.77
CAS 2021-R03 1M1 17,219.73 17, 187. 98
CAS 2021-R03 1M2 100, 000. 00 100, 524. 55
CAS 2022-R01 1M2 100, 000. 00 100, 898. 88
CAS 2022-R07 1M1 7,727.72 7,918.53
CAS 2023-R02 1M1 34, 312. 43 35, 070. 95
CAS 2024-R02 1M2 23, 210. 00 23,423.71
CAS 2024-R06 1M1 8, 029. 41 8, 024. 48
CAS 2025-R02 1Al 11, 991. 90 11, 976. 94
CITIGROUP INC 24, 000. 00 23, 548. 32
CITIGROUP INC 24, 000. 00 23,935. 44
ICODELCO INC 35, 000. 00 34, 070. 40
ICOMMONSPIRIT HEALTH 32, 000. 00 31, 159. 68
ICONTINENTAL RESOURCES 45, 000. 00 36, 422. 55
COX COMMUNICATIONS INC 7, 000. 00 7,132.23
COX COMMUNICATIONS INC 13, 000. 00 12,773. 15
ICOX COMMUNICATIONS INC 8, 000. 00 7,676. 48
ICOX COMMUNICATIONS INC 20, 000. 00 18, 204. 20
CVS HEALTH CORP 14, 000. 00 11, 798. 92
CVS HEALTH CORP 25, 000. 00 24, 871. 50
D. R. HORTON INC 27, 000. 00 26, 807. 76
DELL INT LLC / EMC CORP 32, 000. 00 37, 372. 16
DEVON ENERGY CORP 18, 000. 00 20, 175. 48
DLLAA 2023-1A A2 1, 811. 37 1, 814. 46
EPR PROPERTIES 19, 000. 00 18, 737. 04
ERAC USA FINANCE LLC 24, 000. 00 23,377. 44
IFISERV INC 37, 000. 00 37,297. 48
GCAT 2025-NQM2 Al 100, 000. 00 99, 999. 66
GENERAL MOTORS FINL CO 27,000. 00 24,745.77
IGLENCORE FUNDING LLC 17, 000. 00 17, 0568. 31
IGOLDMAN SACHS GROUP INC 19, 000. 00 18, 224. 99
IGOLDMAN SACHS GROUP INC 20, 000. 00 20, 069. 40
GRUPO TELEVISA SAB 22,000. 00 23, 265. 00
GWT 2024-WLF2 A 25, 000. 00 24,984. 37
GWT 2024-WOLF A 23, 000. 00 22,971. 25
HARLEY-DAVIDSON FINL SER 3, 000. 00 2,997. 60
HARLEY-DAVIDSON FINL SER 17, 000. 00 16, 236. 36
HINTT 2024-A A 30, 936. 32 31,102. 41




FEEA BNy K2 AR EALIFE 5
HLTN 2024-DPLO A 100, 000. 00 99, 937. 50
HYUNDAI CAPITAL AMERICA 20, 000. 00 18, 392. 20
HYUNDAI CAPITAL AMERICA 16, 000. 00 14, 536. 48
KYNDRYL HOLDINGS INC 26, 000. 00 25, 029. 94
LADAR 2023-2A A2 217.97 218. 14
LAS VEGAS SANDS CORP 12, 000. 00 11,994. 12
LAS VEGAS SANDS CORP 13, 000. 00 13, 060. 84
LYB INT FINANCE III 6, 000. 00 6, 013. 08
MDC HOLDINGS INC 20, 000. 00 17, 389. 40
MONDELEZ INTERNATIONAL 18, 000. 00 17, 724. 96
INTAGARA MOHAWK POWER 19, 000. 00 18, 615. 06
INTAGARA MOHAWK POWER 19, 000. 00 18, 435. 70
ONEOK INC 8, 000. 00 7,825.12
ONEOK PARTNERS LP 26, 000. 00 26, 886. 60
ORACLE CORP 15, 000. 00 15, 095. 10
OVINTIV INC 5, 000. 00 5,274. 05
OVINTIV INC 28, 000. 00 29, 751. 12
ROSS STORES INC 35, 000. 00 29, 412. 95
SFUEL 2025-AA B 105, 000. 00 104, 560. 99
ISTACR 2021-DNA5 M2 5, 452. 83 5,471. 58
ISTACR 2021-HQA4 M1 30, 610. 82 30, 534. 49
ISTACR 2024-DNA3 M1 5,367. 11 5,362. 12
ISTACR 2025-DNA2 Al 18, 272. 00 18, 280. 56
STACR 2025-HQAL Al 10, 585. 21 10, 558. 80
SUTTER HEALTH 6, 000. 00 6, 035. 58
SUTTER HEALTH 9, 000. 00 8, 885. 34
[TORONTO-DOMINION BANK 25, 000. 00 25, 184. 75
TR FINANCE LLC 16, 000. 00 15, 667. 36
[VARNERMEDIA HOLDINGS INC 9, 000. 00 7,473. 96
[VARNERMEDIA HOLDINGS INC 27, 000. 00 16, 906. 59
[VELLS FARGO & CO 48, 000. 00 47, 623. 68
XCAP 2023-1A A2 51, 367. 69 51, 778. 87

NG B 97 2, 478, 050. 31 2,429, 760. 88
(346, 824, 068)

A RFI EE 3 ¢ 19, 8% 17. 5%

12 R WIR LEASE CORP 22, 000. 00 22,944. 68
BELL CANADA 5, 000. 00 4,726. 50

BELL CANADA 21, 000. 00 22, 859. 13

ELECTRICITE DE FRANCE SA 27, 000. 00 29, 057. 94

ENBRIDGE INC 24, 000. 00 26, 468. 16

GENERAL MOTORS FINL CO 3, 000. 00 3, 075. 00

LOBLAW COMPANIES LIMITED 46, 000. 00 51, 836. 02

TELUS CORP 26, 000. 00 27,311. 44

NG BRARE - 8 174, 000. 00 188, 278. 87
(19, 588, 533)

AR L =R 1. 1% 1. 0%

. —n ALPHABET INC 100, 000. 00 99, 964. 00
AMERICAN MEDICAL SYST EU 100, 000. 00 99, 109. 00

BP CAPITAL MARKETS BV 100, 000. 00 99, 974. 00

BPCE SFH - SOCIETE DE FI 100, 000. 00 94, 106. 00

CADENT FINANCE PLC 100, 000. 00 99, 661. 00

CIE FINANCEMENT FONCIER 100, 000. 00 94, 704. 00

E.ON INTL FINANCE BV 16, 000. 00 15, 219. 52

FRESENIUS MEDICAL CARE A 35, 000. 00 32, 364. 85

HSBC HOLDINGS PLC 100, 000. 00 107, 136. 00

ING GROEP NV 100, 000. 00 104, 632. 00

IJPMORGAN CHASE & CO 100, 000. 00 105, 904. 00

MORGAN STANLEY 100, 000. 00 104, 758. 00

PFIZER NETHERLANDS INTL 100, 000. 00 100, 661. 00

SNCF RESEAU 100, 000. 00 94, 259. 00




FiH BNy 2] AR EALIFE 65
TOTALENERGIES CAPITAL IN 100, 000. 00 98, 936. 00
UNITED UTILITIES WAT FIN 100, 000. 00 98, 157. 00
[VESTPAC BANKING CORP 100, 000. 00 97, 915. 00
N WS - 17 1, 551, 000. 00 1, 547, 460. 37
Ez (251, 678, 954)
N RE EE R : 14, 4% 12. 7%
AR N BPCE SA 100, 000. 00 101, 794. 00
CREDIT AGRICOLE SA 100, 000. 00 101, 135. 00
HEATHROW FUNDING LTD 50, 000. 00 52, 649. 50
N et - 3 250, 000. 00 255, 578. 50
(49, 449, 328)
AR EE =R - 2. 8% 2. 5%
H—A NZ VT Kv AT&T INC 60, 000. 00 59, 924. 40
LLOYDS BANKING GROUP PLC 40, 000. 00 39, 689. 60
MET LIFE GLOB FUNDING I 100, 000. 00 99, 539. 00
ROYAL BK CANADA TORONTO 40, 000. 00 41, 458. 00
NG SR 240, 000. 00 240, 611. 00
(22, 345, 543)
AR EE =R - 1. 3% 1. 1%
AREC s 689, 886, 426
(689, 886, 426)
e 1, 985, 735, 620
(1, 862, 481, 623)
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