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(GE1) HiEORW o ¢ B) BMEEHFTEEBB TN RO L2 bDOEEHRET,
(7 2) HFRORIO T T (C) {SEMBNE 1135 FEHINIC 6 2 B B LM A2 5D TRR LTV ET,
(F3) HEORMOFBTE)EBMEREBRE L HL01L. FitOBENMREDE., BINGRE L LI REN S oA Z 25\ =74
DEWVNET,
(FE4) M oAR%EIL2, 024, 582, 7591, M/ERHIM Az T, IBINERE TCAERIL134, 444, 31619 . R T A%EIL328, 152, 307

e,
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OmBEaizid, BB & 22 DB Ele & FERRBIR O & AR D e AR R (BRI ELE) DD E,
Ooy % O FEHEMBENMERTTA & [FAEE 7213 BB 235618, 2@ R L 700 3, Hids O HEHE
MEEAMER TTAZ FEID35E1E, RIS Y T 503 TR RS (Rl aie) | %0 OF
Sy ELA L e 0 T,

OBEFIL, EADOZRE IOV TITRHAIZ0. 316% (FTfsil5. 316%., #5HL5 %) TT, 72721, SE
FUABEBR DM & 72 > 541, BBESN G HBAERH D £1,

OBUENSIE SN HEEICIE., ERENEDREEILR25A6LH D T,
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WA EREDAR
BAREOI—X (HAL : M s %, 1 %720 - BiglaD)
55 134 HA | 55 135 HA | 55 136 Hi | 5 137 #1 | 5 138 #1 | 55 139 #A
] NUESAILA | 04E9B11A | 04F10A118 | N4E11B128 | 2045128118 | 20255 1 B11A
~20245 9 B10B|~2024E108108|~ 20411 18|~ 2024E12A10A|~2025% 1 B10B|~2025% 2 R 10R
LHANEE 5 200 200 200 300 200
(REEMEELE) | 0.048 | 1.776 | 1.702 | 1.695 | 2.470 | 1.699
LEAD IR T 5 28 56 200 300 9
LHAD IR LAY — 171 143 - - 190
TR E X R EE 3,177 3, 005 2, 862 2,907 3,147 2,957
FA4RREDI—X (HAL : M+ %, 1 %720 - BiglaD)
5 5 46 #A % 47 A
20244 8 148 ~2024%118118 | 20245118128 ~2025%2 A10H
L 0 | 9%
(R EAE(MEE L 2R) 4.424 8.336
LA DU 520 615
LEADUREE LAY - 379
FHARM D BO I REE 1,900 1,528
F2EREI—X (B : [ s %, 1 %720 - BiglaiD)
5 g £ 18 HA
20244 8 A14H ~20254 2 108
sy -
(e L HE (i &E th 32 ) -
EEETOYE —
L HEA D YR 2 LLAT —
DHRH O BRI R 4E 24, 392
(FE1) TEHOIRE ) 1 TREFERRE OBCS SN BLO [RREERR% OB MR EEHEE ] 2D oY L85 T,

EJN

(7E2) MARMITEHETTRY . SHONESE & M OGRS D GG 4B kde: Bisl#D)
(1E3) LI RLE O R IR LRI B R (B IR

LIFERY £,

DU O AR AL ) 1E DINES A ) B LY [ BBz 4 2 ?)’\ﬁﬂﬂliiéﬂL/f_4>§E7fo
IZEBELARWEERH Y £7,
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=LKV - HYIR (AR VEE) A=y b FSRM-—GSkEI7+—HR-45DO0—-R 4
SZ 1 ODIKR>

=)V vy By IR (AR 2=y b NTAN-GSKEZ7+—I AT u—X (Fr
A5 X, GSREKREMEFTRE Y 7 8 HARFEa—X /FARRE 32— 4 2 [ERFE
O — ARG RS LT AAEREEREAR T, 20254 2 A 10 H A CAFARER ELE ORI E 2 Wi
RLETFET, o, ZRODONET, BANEREREEIESEDORTD Y 7 A2 EVIEARTT,

BEABRMEDCERMNR (2023F12A318I12# T LI (B : K FL)

ERER

5 & RA R HREN 1,865, 399

BR ST EREN 1,422,071

BEERAITHREN 200, 792

EIREREN 75, 699

ST 70, 602

FImil # FA 56, 395

KATH= BB 50, 191

REEHA 39,512

FE T RN 25,177

AEEMEHRITHREN 22,746

BEEY—E RN 19, 999

e 10, 448

EREREG 3, 859, 031

BREEMEEZEAEM (2023F12831HE#AE)

H HARET I L ()

TiE
XKL
118,511 Accenture PLC 41, 586, 695 5.85
344,170 Advanced Micro Devices Inc 50, 734,100 7.14
443, 313 Alphabet Inc, Class A 61,926, 393 8.71
130, 828 Amer ican Tower Corp 28,243,149 3.98
575, 008 Boston Scientific Corp 33,241, 212 4.68
86, 644 Eli Lilly & Co 50, 506, 520 7.1
132,137 Enphase Energy Inc 17, 460, 583 2. 46
165, 723 Insulet Corp 35,958, 577 5.06
65, 364 Intuit Inc 40, 854, 461 5.75
776, 697 Marvel | Technology Inc 46, 842, 596 6.59
113,773 Mastercard Inc 48,525, 322 6.83
304, 766 NIKE Inc, Class B 33, 088, 445 4.66
78, 332 0ld Dominion Freight Line Inc 31,750, 310 4.47
290, 798 Ross Stores Inc 40, 243, 535 5. 66
122, 857 Sherwin-Williams Co 38,319, 098 5.39
1,734, 449 Snap Inc 29, 364, 222 4.13

186, 847 Snowflake Inc 37,182,553 5.23
228, 222 Texas Instruments Inc 38,902, 722 5.47

LEMREE 704, 730, 493 99.17




G S REIEHREFRETI7 VK

S

n% S#ARB TR GERL) B ELE (%)
BEI7UR
XKL

6,148,325 Goldman Sachs PLC - US$ Treasury Liquid Reserves Fund, Glass X 6, 148, 325 0.87
BET7 U KAt 6, 148, 325 0.87
9 SABEERLEHOANY PENTRET H5ELEFTHEGI
wasae mma OB sk (E B TAGGR) WEHEER s mElE
13/02/2024 JPY 2,629,589 USD 18,382 Natwest Markets PLC 392 0.00
13/02/2024 JPY 3,302,475 USD 22,083 Barclays Bank PLC 1,495 0.00
13/02/2024 JPY 6,788,421 USD 48,269 Bank of America NA 197 0.00
13/02/2024 JPY 133,147,986  USD 911,196 HSBC Bank PLC 39,423 0.00
13/02/2024 JPY 136, 539, 493 USD 932,947 UBS AG 41, 885 0.01
Y SABEERASFOANY PENTRET D2NELEFTHNIGIRERARSE 83, 392 0.01
maEAE  mmE  H k@ BN TAGR) WEHEEH e, | mElE
13/02/2024 UsD 26,750 JPY 3,900,000 State Street Bank & Trust Co. (1,095) (0. 00)
13/02/2024 UsD 30,252  JPY 4,284,483 HSBC Bank PLC (337) (0. 00)
VS ABEERTHFOANY PENTRET 2HELEFTHIGIRERIELSH (1, 432) (0. 00)
BEaH o FUEREHLE (%)
LEHRAEE 704, 730, 493 99.17
BET77 v KAst 6, 148, 325 0.87
S RABEERIMFEONY PENTRET 2NEABFHNGIRERMEEE 83, 392 0.01
S ABEERIHOANY PENTRAT 2HELEFHIGIRERELSH (1,432) (0. 00)
TOMEE - BF (312, 369) (0.05)
ERTHESMZRIFREEICRET 2MEE 710, 648, 409 100. 00
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{O—ILKTY  HyIOR D7 X -EFE—I)o——d—I)LKTY Yy HRAUSSYFTy K1)
H—TJX-T7oF X F7HxaLL—>3r-05A0KRR>

d— ) Ry Py I ATy X E—x ) ——d— )R Rvr Py 7AUSS$S VXY R
P—=T X Ty N (TANT U REE) 1L, GSKE/MREKEFREY 7 N HARKE=2—X 4
AR o — R 4 2 [AR R o — ARG xR & T 2 ANEREEFEREAR TF, 202542 HI0HK; L CTAT
FRE/REAT ORI A TR L BT ET, k. IO ORRIR, YAEREREGEFEOETD Y T A
BENIENETT,

BEABRMNEDCERNR (2023F12A31812# T LI (B : K FL)

#H
% & RA R HREN 79, 458, 622
BEBHRITHRN 1,331, 844
REER 1,795,618
BR 5T EREN 2,811,628
ZEEMBHBRITHRN 894, 982
EPIREREMN 57,139
ZDithE R 4,936, 236
EREEH 91, 286, 069
& &R AN 258 (8, 856, 966)
EREREG 82,429,103
BREFMIEZAM (2023512831 HERE)
&\ HARET R EEEAA/AHE B amnEGl
NEOLRBERIMEIFIC LGS L CERMHAHHT]E Sh TV RELA MRS
&
28,000, 000 Banco Santander SA 5.807% 30/06/2024 28, 000, 765 0.07
43,052, 000 Santander UK Plc 5.963% 13/03/2024 42,900, 728 0.11
28,713, 000 UBS AG/London 5.779% 09/02/2024 28,716, 201 0.08
HEEE 99, 617, 694 0.26
EfE
18,020, 000 Federal Home Loan Bank Discount Notes 4.940% 25/10/2024 17,307, 344 0.05
18, 020, 000 Federal Home Loan Bank Discount Notes 4.935% 31/10/2024 17,293,138 0.05
368, 745, 000 Federal Home Loan Banks 5.340% 23/04/2024 368, 663, 116 0.96
212, 400, 000 Federal Home Loan Banks 5.540% 24/04/2024 212,223, 264 0.56
211, 240, 000 Federal Home Loan Banks 5.330% 26/04/2024 211,124, 819 0.55
451, 420, 000 Federal Home Loan Banks 5.300% 17/05/2024 451, 322, 259 1.18
660, 820, 000 Federal Home Loan Banks 5.350% 20/05/2024 660, 269, 378 1.73
216, 280, 000 Federal Home Loan Banks 5.370% 21/05/2024 216, 274, 005 0.57
216, 935, 000 Federal Home Loan Banks 5.300% 22/05/2024 216, 798, 858 0.57
84,010, 000 Federal Home Loan Banks 5.360% 11/06/2024 83,907, 176 0.22
52,510, 000 Federal Home Loan Banks 5.375% 11/06/2024 52,463, 713 0.14
119, 400, 000 Federal Home Loan Banks 5.490% 15/07/2024 119, 358, 855 0.31
119, 830, 000 Federal Home Loan Banks 5.520% 15/07/2024 119,790, 174 0.31
53, 893, 000 Federal Home Loan Mortgage Corp 5.400% 11/06/2024 53, 825, 932 0.14
53, 893, 000 Federal Home Loan Mortgage Corp 5.380% 12/06/2024 53, 827, 587 0.14
94, 678, 500 United States Treasury Bill 5.280% 02/01/2024 94, 651, 786 0.25
699, 120, 500 United States Treasury Bill 5.285% 09/01/2024 698, 336, 604 1.83
795, 492, 300 United States Treasury Bill 5.278% 25/01/2024 792, 644, 334 2.08
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1,044, 806, 600 United States Treasury Bill 5.270% 01/02/2024 1,040, 130, 432 2.72
144,744, 300 United States Treasury Bill 5.316% 13/02/2024 143, 852, 928 0.38
59,011, 500 United States Treasury Bill 5.270% 20/02/2024 58, 607, 042 0.15
56, 275, 100 United States Treasury Bill 5.326% 27/02/2024 55, 807, 192 0.15
3,391, 000 United States Treasury Bill 5.290% 21/03/2024 3, 352, 366 0.01

13, 295, 900 United States Treasury Bill 5.225% 02/04/2024 13,120, 839 0.03
122, 404, 100 United States Treasury Bill 5.340% 04/04/2024 120, 759, 805 0.32
12,051, 000 United States Treasury Bill 5.237% 09/04/2024 11, 880, 543 0.03
1,564, 300 United States Treasury Bill 5.215% 16/04/2024 1,540, 537 0.00

18, 901, 200 United States Treasury Bill 5.212% 23/04/2024 18,595, 519 0.05
13, 508, 800 United States Treasury Bill 5.157% 30/04/2024 13, 276, 048 0.03
33, 845, 500 United States Treasury Bill 5.337% 02/05/2024 33,258, 819 0.09
38, 720, 600 United States Treasury Bill 5.254% 09/05/2024 38,013,212 0.10
43,554,100 United States Treasury Bill 5.270% 16/05/2024 42,719, 005 0.11
441,195, 700 United States Treasury Bill 5.231% 23/05/2024 432, 320, 603 1.13
181, 265, 800 United States Treasury Bill 5.080% 27/06/2024 176, 771, 063 0.46
540, 180, 000 United States Treasury Bill 4.595% 26/12/2024 515, 744, 601 1.35
10, 899, 200 United States Treasury Floating Rate Note 5.355% 31/07/2024 10, 892, 400 0.03
31,878, 200 United States Treasury Note/Bond 5.115% 31/08/2024 31,225, 693 0.08
35,719, 200 United States Treasury Note/Bond 5.314% 31/08/2024 35, 296, 430 0.09
18, 060, 100 United States Treasury Note/Bond 4.983% 15/11/2024 17, 428, 702 0.05
68, 946, 700 United States Treasury Note/Bond 5.023% 15/11/2024 67,403,479 0.18
24,514, 400 United States Treasury Note/Bond 4.847% 30/11/2024 23,917,819 0.06
21,095, 300 United States Treasury Note/Bond 4.913% 15/12/2024 20, 342, 956 0.05
84,118, 400 United States Treasury Note/Bond 4.913% 31/12/2024 81,638, 834 0.21
7,031,700 United States Treasury Note/Bond 4.929% 31/12/2024 6, 858, 483 0.02
258, 009, 100 United States Treasury Note/Bond 5.045% 31/12/2024 256, 641, 814 0.67
EEEE 7,711, 479, 506 20.19
AROEREAIEIAICEED L FRHHLTHETREI Sh TV EBEEEMAS & 7,811,097, 200 20. 45

AROEBERDGIFIC LSS L CRRHHITETHE Sh TV AU DFEE A TS
REMTESE

149, 536, 000 Banco Santander SA 5.590% 19/01/2024 149, 559, 651 0.39
202, 208, 000 Banco Santander SA 5.880% 05/03/2024 202, 336, 997 0.53
99, 592, 000 Banco Santander SA 5. 750% 27/11/2024 100, 056, 461 0.26
219, 545, 000 Bank of America NA 5. 740% 09/02/2024 219, 585, 879 0.57
80, 822, 000 Bank of America NA 5.850% 28/02/2024 80, 862, 127 0.21
148, 166, 000 Bank of America NA 5.820% 25/03/2024 148, 282, 264 0.39
12, 375, 000 Bank of America NA 5.906% 12/04/2024 12, 390, 065 0.03
103, 056, 000 Bank of America NA 5.860% 29/07/2024 103, 152, 550 0.27
164, 751, 000 BNP Par ibas 5.750% 27/11/2024 165, 485, 934 0.43
92, 200, 000 Citibank NA 5.630% 01/03/2024 92,197,947 0.24
262, 900, 000 Citibank NA 5.780% 07/03/2024 262, 969, 261 0.69

4,700, 000 Collateralized Commercial Paper 11 Co LLC 5.739% 01/07/2024 4,704, 896 0.01
322, 963, 000 Credit Agricole CIB 5.800% 28/03/2024 323,172, 551 0.85
166, 482, 000 Credit Agricole CIB 5.800% 09/04/2024 166, 621, 893 0.44
94, 000, 000 FUJIFILM Holdings Corp 5.589% 04/01/2024 93, 941, 346 0.25
105, 100, 000 HSBC Bank Plc 5.530% 05/03/2024 105, 112, 273 0.28
34,333, 000 Korea Development Bank 5.800% 30/01/2024 34,337,702 0.09

8, 586, 000 Lloyds Bank Corporate Markets Plc 5.880% 20/02/2024 8, 589, 391 0.02
113, 000, 000 Mitsubishi UFJ Trust & Banking Corp 5.642% 12/01/2024 112,783, 237 0.30
96, 000, 000 Mizuho Bank Ltd 5.642% 05/01/2024 95, 924, 038 0.25
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30, 000, 000 Mizuho Bank Ltd 5.676% 24/01/2024 29, 887, 213 0.08
312, 000, 000 Mizuho Bank Ltd 5.591% 27/02/2024 309, 224, 523 0.81
290, 000, 000 Mizuho Bank Ltd 5.497% 04/03/2024 287, 335, 147 0.75
157, 790, 000 Mizuho Bank Ltd 5.730% 15/05/2024 157,905, 816 0.41
85, 362, 000 MUFG Bank Ltd 5.500% 28/03/2024 85, 362, 000 0.22
163, 000, 000 MUFG Bank Ltd 5.750% 14/05/2024 163,113,997 0.43
75, 201, 000 MUFG Bank Ltd 5.430% 15/07/2024 75, 207, 936 0.20
89,777, 000 MUFG Bank Ltd 5.410% 17/07/2024 89, 777, 000 0.24
6,592, 000 Sumitomo Mitsui Banking Corp 5.870% 09/01/2024 6,592, 391 0.02
119, 465, 000 Toronto-Dominion Bank/The 5.910% 28/02/2024 119,537,718 0.31
161, 195, 000 Toronto-Dominion Bank/The 5.510% 15/03/2024 161, 200, 906 0.42
44,166, 000 Toronto-Dominion Bank/The 5.870% 09/05/2024 44,208, 416 0.12
194, 138, 000 Wells Fargo Bank NA 5.890% 05/08/2024 194, 338, 791 0.51
12, 204, 000 Wells Fargo Bank NA 6.000% 06/11/2024 12,221,141 0.03
RENTESES 4,217,979, 458 11.05
av—I %)L - R—/8—

32,126, 000 Albion Capital LLC 5.350% 02/01/2024 32,116, 451 0.08
56, 908, 000 Albion Capital LLC 5.600% 22/01/2024 56, 713, 524 0.15
62, 221, 000 Albion Capital LLC 5.647% 05/02/2024 61, 880, 068 0.16
20, 780, 000 Albion Capital LLC 5.600% 21/02/2024 20, 615, 695 0.05
107, 769, 000 Antalis 5.680% 01/02/2024 107, 239, 518 0.28
49,012, 000 Antalis 5.680% 02/02/2024 48,760, 293 0.13
32,233,000 Atlantic Asset Securitisation LLC 5.603% 30/01/2024 32,084, 408 0.08
61, 900, 000 Banco Santander SA 5.740% 01/04/2024 61, 020, 551 0.16
197,179, 000 Bank of Montreal 5.920% 14/02/2024 197, 258, 242 0.52
2,721,000 Bank of Nova Scotia 5.781% 13/02/2024 2,721, 660 0.01
17,590, 000 Bank of Nova Scotia 5.621% 21/02/2024 17,593, 790 0.05
45,151, 000 Bank of Nova Scotia 5.870% 25/07/2024 45,190, 084 0.12
32,000, 000 Barclays Bank Plc 5.630% 11/03/2024 31, 656, 986 0.08
89, 359, 000 Bedford Row Funding Corp 5.820% 22/01/2024 89, 370, 426 0.23
79, 385, 000 BNP Par ibas 5.840% 08/07/2024 79, 466, 979 0.21
32,022, 000 Brighthouse Financial Short Term Funding LLC 5.430% 05/09/2024 30, 876, 705 0.08
150, 451, 000 Caisse D' Amortissement De La Dette Sociale 5.545% 13/02/2024 149, 449, 186 0.39
33,599, 000 Collateralized Commercial Paper 11 Co LLC 5.750% 03/06/2024 33, 629, 665 0.09
82,518, 000 Collateralized Commercial Paper 11 Co LLC 5.970% 03/06/2024 82,651, 648 0.22
4,983, 000 Collateralized Commercial Paper 11 Co LLC 5.754% 05/06,/2024 4,990,119 0.01
93, 782, 000 Collateralized Commercial Paper 11 Co LLC 6.030% 01/07/2024 93, 981, 361 0.25
67,891, 000 Collateralized Commercial Paper 11 Co LLC 5.680% 09/07/2024 67,942, 161 0.18
268, 548, 000 Collateralized Commercial Paper 11 Co LLC 5.800% 23/07/2024 268, 553, 932 0.70
193, 152, 000 Credit Agricole CIB 5.740% 08/02/2024 193, 213, 884 0.51
79, 449, 000 Deutsche Bank AG/New York 5.700% 12/03/2024 79, 473, 007 0.21
60, 667, 000 Dexia Credit Local 5.395% 02/05/2024 59, 543, 818 0.16
25,000, 000 Equitable Short Term Funding LLC 5.610% 08/03/2024 24,742, 331 0.07
61, 950, 000 Fms Wertmanagement 5.340% 17/01/2024 61,799, 171 0.16
128, 485, 000 Fms Wertmanagement 5.340% 22/01/2024 128,090, 378 0.34
55, 381, 000 Gotham Funding Corporation 5.607% 05/02/2024 55,075,513 0.14
97, 282, 000 Gotham Funding Corporation 5.650% 15/02/2024 96, 596, 328 0.25
153, 562, 000 Gotham Funding Corporation 5.600% 21/02/2024 152, 343, 220 0.40
73, 240, 000 Gotham Funding Corporation 5.550% 20/03/2024 72,328, 694 0.19
170, 000, 000 Great Bear Funding LLC 5.330% 02/01/2024 169, 949, 661 0.45
167, 000, 000 Great Bear Funding LLC 5.340% 03/01/2024 166, 925, 685 0.44
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42,581, 000 GTA Funding LLC 5.510% 19/01/2024 42, 455, 846 0.11
40, 000, 000 GTA Funding LLC 5.570% 31/01/2024 39, 810, 621 0.10
50, 000, 000 GTA Funding LLC 5.550% 12/03/2024 49, 455, 867 0.13
57,772,000 ING (U.S.) Funding LLC 5.750% 16/02/2024 57, 783, 201 0.15
57,005, 000 ING (U.S.) Funding LLC 5.660% 01/04/2024 56, 199, 165 0.15
256, 027, 000 onic Capital III Trust 5.480% 18/01/2024 255, 408, 011 0.67
236, 783, 000 Ionic Capital III Trust 4.443% 01/02/2024 235, 959, 144 0.62
115, 921, 000 J.P. Morgan Securities LLC 5.970% 15/04/2024 116, 050, 021 0.30
9,318,000 J.P. Morgan Securities LLC 5.779% 06/06/2024 9,334, 165 0.02
75, 535, 000 J.P. Morgan Securities LLC 6.040% 07/06/2024 75, 652, 805 0.20
70, 516, 000 J.P. Morgan Securities LLC 6.000% 21/10/2024 70, 593, 735 0.19
28, 280, 000 J.P. Morgan Securities Plc 5.610% 09/02/2024 28,103, 278 0.07
105, 246, 000 J.P. Morgan Securities Plc 5.600% 22/02/2024 104, 389, 671 0.27
400, 000, 000 KfW Development Bank 5.383% 04/01/2024 399, 771, 624 1.05
220, 000, 000 Kingdom of Sweden 5.461% 09/02/2024 218, 450, 650 0.57
81, 500, 000 Korea Development Bank 5.590% 05/01/2024 81,437,533 0.21
97, 650, 000 LA Fayette Asset Securitisation LLC 5.600% 01/02/2024 97,173,702 0.25
50, 000, 000 LA Fayette Asset Securitisation LLC 5.570% 05/02/2024 49,725, 635 0.13
69, 222, 000 LA Fayette Asset Securitisation LLC 5.430% 26/04/2024 67,988, 889 0.18
72, 053, 000 Liberty Street Funding LLC 5. 440% 15/03/2024 T, 222,815 0.19
70, 288, 000 Liberty Street Funding LLC 5. 440% 19/03/2024 69, 425, 145 0.18
129, 264, 000 Liberty Street Funding LLC 5. 440% 20/03/2024 127, 657, 760 0.33
72,150, 000 Lloyds Bank Corporate Markets Plc 5.950% 24/07/2024 72, 345, 467 0.19
38,478, 000 LMA SA 5.620% 12/01/2024 38, 405, 958 0.10
98, 010, 000 LMA SA 5.580% 17/01/2024 97,753, 502 0.26
31,352, 000 LMA SA 5.580% 31/01/2024 31,202, 253 0.08
29, 308, 000 LMA SA 5.580% 01/02/2024 29, 163, 641 0.08
15, 210, 000 LMA SA 5.650% 21/02/2024 15, 088, 724 0.04
28, 886, 000 LMA SA 5.620% 22/02/2024 28, 651, 251 0.08
15,612, 000 Manhattan Asset Funding Company LLC 5.580% 16/01/2024 15,573, 750 0.04
28,367, 000 Manhattan Asset Funding Company LLC 5.600% 21/02/2024 28,142,023 0.07
100, 000, 000 Matchpoint Finance Plc 5.770% 05/04/2024 100, 032, 941 0.26
76, 430, 000 Matchpoint Finance Plc 5.790% 08/05/2024 76, 453, 421 0.20
18, 175, 000 Matchpoint Finance Plc 5.560% 28/05/2024 17, 769, 366 0.05
65, 317, 000 Mitsubishi UFJ Trust & Banking Corp 5.610% 05/02/2024 64,954, 774 0.17
79, 000, 000 Mitsubishi UFJ Trust & Banking Corp 5.618% 27/02/2024 78, 288, 201 0.21
7,506, 000 Mitsubishi UFJ Trust & Banking Corp 5.870% 01/05/2024 7,511, 806 0.02
29, 875, 000 Mitsubishi UFJ Trust & Banking Corp 5.950% 13/08/2024 29,912, 604 0.08
32,000, 000 Mitsubishi UFJ Trust & Banking Corp 5.820% 11/10/2024 31,995, 109 0.08
55, 270, 000 Mizuho Bank Ltd 5.620% 09/01/2024 55,193, 249 0.14
400, 000, 000 Mizuho Bank Ltd 5.474% 22/01/2024 398, 661, 900 1.04
72, 000, 000 Mizuho Bank Ltd 5.596% 12/02/2024 71,518, 780 0.19
200, 000, 000 Mizuho Bank Ltd 5.596% 12/02/2024 198, 329, 806 0.52
80, 255, 000 Mizuho Bank Ltd 5.655% 15/02/2024 79, 697, 863 0.21
126, 694, 000 Mizuho Bank Ltd 5.800% 03/05/2024 126, 797, 656 0.33
168, 348, 000 MUFG Bank Ltd 5.740% 12/02/2024 168, 373, 082 0.44
160, 602, 000 MUFG Bank Ltd 5.820% 06/05/2024 160, 749, 164 0.42
90, 539, 000 Regency Markets No. 1 LLC 5.400% 19/01/2024 90, 280, 964 0.24
31,197,000 Ridgefield Funding Co LLC 5.570% 20/05/2024 30, 533, 037 0.08
209, 575, 000 Royal Bank of Canada 5.470% 28/02/2024 207, 725, 289 0. 54
14, 650, 000 Royal Bank of Canada 6.042% 08/07/2024 14,671,310 0.04
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56, 000, 000 Royal Bank of Canada 5.960% 04/11/2024 56, 078, 583 0.15
39, 000, 000 Salisbury Receivables Company LLC 5.880% 03/01/2024 39, 000, 493 0.10
72,188, 000 Salisbury Receivables Company LLC 5.500% 25/01/2024 71,912, 287 0.19
196, 465, 000 Salisbury Receivables Company LLC 5.580% 12/02/2024 195, 190, 593 0.51
38, 332, 000 Salisbury Receivables Company LLC 5.610% 14/02/2024 38,071, 787 0.10
50, 000, 000 Salisbury Receivables Company LLC 5.470% 07/03/2024 49,497,934 0.13
25, 000, 000 Salisbury Receivables Company LLC 5.450% 12/03/2024 24,730, 233 0.06
40, 000, 000 Salisbury Receivables Company LLC 5.440% 18/03/2024 39, 520, 296 0.10
73, 567, 000 Santander UK Plc 5.620% 01/02/2024 73,207, 558 0.19
27,431,000 Sheffield Receivables Co LLC 5.580% 06/02/2024 21,274,812 0.07
85, 176, 000 Sheffield Receivables Co LLC 5.560% 14/02/2024 84, 586, 159 0.22
69, 812, 000 Starbird Funding Corp 5.610% 13/02/2024 69, 343, 792 0.18
66, 214, 000 Starbird Funding Corp 5.590% 16/02/2024 65, 733, 201 0.17
57,194, 000 Starbird Funding Corp 5.570% 10/05/2024 56, 063, 418 0.15
194, 028, 000 Sumitomo Mitsui Banking Corp 5.740% 07/02/2024 194, 064, 386 0.51
157, 633, 000 The State of the Netherlands 5.380% 19/01/2024 157, 236, 563 0.41
300, 000, 000 Toronto-Dominion Bank/The 5.480% 01/04/2024 295, 748, 223 0.77
83, 868, 000 Toronto-Dominion Bank/The 5.280% 10/12/2024 79, 881, 600 0.21
60, 683, 000 Toronto-Dominion Bank/The 5.050% 12/12/2024 57,783,782 0.15
171,182, 000 UBS AG 5.720% 04/03/2024 169, 526, 078 0.44
116, 498, 000 UBS AG 5.650% 13/05/2024 114,122,115 0.30
54,713, 000 UBS AG 5.685% 01/07/2024 53,219, 878 0.14
156, 586, 000 UBS AG 5.350% 04/12/2024 149, 258, 228 0.39
151, 352, 000 Victory Receivables Corp 5.620% 09/02/2024 150, 412,013 0.39
226, 656, 000 Victory Receivables Corp 5.640% 14/02/2024 225,093, 191 0.59
25,148, 000 Victory Receivables Corp 5.650% 15/02/2024 24,970, 750 0.07
35, 406, 000 Wells Fargo Bank NA 6.000% 13/11/2024 35, 454, 627 0.09
158, 200, 000 Wells Fargo Bank NA 5.720% 19/11/2024 158, 923, 428 0.42
86, 624, 000 Wells Fargo Bank NA 5.230% 13/12/2024 86, 686, 884 0.23
Y= v)L - R=1—FFt 10, 408, 264, 208 27.25
A5
500, 000, 000 Banco Santander SA Repo 5.330% 02/01/2024 500, 000, 000 1.31
1,000, 000, 000 BofA Securities Repo 5.350% 02/01/2024 1,000, 000, 000 2.62
100, 000, 000 Citigroup Global Markets Inc Repo 5.330% 02/01/2024 100, 000, 000 0.26
650, 000, 000 Citigroup Global Markets Inc Repo 5. 340% 02/01/2024 650, 000, 000 1.70
2,200, 000, 000 MUFG Securities (Canada) Ltd Repo 5.370% 02/01/2024 2,200, 000, 000 5.76
750, 000, 000 Nomura Securities Repo 5.350% 02/01/2024 750, 000, 000 1.96
3,500, 000, 000 State Street Bank And Trust Co Repo 5.320% 02/01/2024 3,500, 000, 000 9.16
1,225, 000, 000 Wells Fargo Securities LLC Repo 5.350% 02/01/2024 1,225,000, 000 3.21
BEmEI&E 9, 925, 000, 000 25.98
AROERBERWEIATICLZED LEFRFHLTE TR SN TV A UNDEEEE M SRS 24, 551, 243, 666 64.28
e
EHES
1,008, 000, 000 Australia & New Zealand Banking Group Ltd 5.320% 02/01/2024 1,008, 000, 000 2.64
1, 300, 000, 000 Societe Generale 5.420% 02/01/2024 1,300, 000, 000 3.40
1, 300, 000, 000 Societe Generale 5.420% 03/01/2024 1,300, 000, 000 3.40
217, 000, 000 TP ICAP Global Markets Americas LLC 5.300% 02/01/2024 217, 000, 000 0.57
2,774,000, 000 TP ICAP Global Markets Americas LLC 5.310% 02/01/2024 2,774,000, 000 1.27
650, 000, 000 TP ICAP Global Markets Americas LLC 5.320% 02/01/2024 650, 000, 000 1.70
EHEE AR 7,249, 000, 000 18.98
EeEE 7, 249, 000, 000 18.98
BREEEST 39,611, 340, 866 103. 71
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HEAF 99, 617, 694 0.26
EEAE 7,711,479, 506 20.19
HREMEESAESH 4,217,979, 458 11.056
aAv—2 vl - R—N—FFt 10, 408, 264, 208 21.25
BEEGI &5 9, 925, 000, 000 25.98
EHEE A 7,249,000, 000 18.98
ZTOMEE - BiE (1, 415, 228, 083) (3.71)
ERABESMIHIASREEICRET SMEE 38,196, 112, 783 100. 00




