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(1) (M) (M) (M) (%)
1 |hE CHINA GOVT BOND 4. 15% 5, 500, 000 2, 376. 30 130, 696, 647 2,391. 19 131, 515, 889 4.15| 2031/12/12 2.90
2 |E [EfERES  |CHINA GOVERNMENT 3. 85% 4, 500, 000 2,194. 36 98, 746, 635 2,197.01 98, 865, 659 3.85| 2026/12/12 2.18
3 |E EFE%  [CHINA GOVT BOND 3. 48% 3, 500, 000 2, 200. 83 77, 029, 397 2,201. 05 77, 036, 803 3.48| 2027/6/29 1.70
4 |TAVUS |FEETSE |62 MAT535 571, 141.48| 13, 360. 10 76, 305, 103 13,476. 15 76, 967, 883 3| 2051/8/20 1. 69
5 (7AVA  |FEEkGES  |PN BFO242 543,213.63|  13,818.69 75, 065, 057 13,897. 85 75, 495, 044 3.5 2052/9/1 1.66
6 |PE [Efif7E%  |CHINA GOVT BOND 2. 54% 3, 050, 000 2, 228. 05 67, 955, 715 2, 230. 43 68, 028, 352 2.54| 2030/12/25 1. 50
7 | [EMERES  |CHINA GOVT BOND 2.71% 3, 000, 000 2,186.75 65, 602, 677 2, 205. 22 66, 156, 626 2.71| 2033/6/16 1.46
8 |mFH i {3 2% [ONTARTO PROVINCE 2. 6% 560, 000| 10, 634. 62 59,553,894 10, 636. 43 59, 564, 032 2.6 2025/6/2 1.31
9 |[7T=—h KUWATT INTL BOND 3. 5% 390,000| 15, 018. 31 58,571,438 15, 042. 44 58, 665, 543 3.5 2027/3/20 1.29
10 |7 AU |FEAES WFCIT 2024-A1 A 325,000| 15, 568. 92 50, 599, 002 15, 594. 86 50, 683, 325 4.94| 2029/2/15 1.12
11 |7 AVA k{5 [FR SD7543 391, 653.26|  12,692.30 49,709, 814  12,831.24 50, 253, 985 2.5 2051/8/1 1.11
12 ([EIBREERE  [FF2R6EJ%  |EUROPEAN UNION 1.625% 319,852 15, 266. 43 48, 829, 989 15, 332. 17 49, 040, 283 1.625| 2029/12/4 1.08
13 |7 A VA [HJ7{EGES [CALIFORNIA ST 7.625% 250,000  18,016. 82 45,042,064 18,203.30 45, 508, 250 7.625 2040/3/1 1. 00
4 |7AYH  |#5fT%  |FR RAT388 265, 124.07| 14, 198.56 37,643,803  14,299. 21 37,910, 670 4| 2052/5/1 0.83
15 |75 % |#pkfE%  |DEXTA CREDIT LOCAL 1.25% 200,000 18, 852. 57 37,705, 154 18, 860. 32 37, 720, 643 1.25| 2025/7/21 0.83
16 |7 AV |#eBkfEZ:  [FN BM4343 250, 030. 03| 14, 775. 77 36,943,879 14, 867.08 37,172, 167 4.5 2048/5/1 0.82
17 [AAR [EEFES |45 16 BRI EE (40 48) 57,000, 000 64. 80 36,941, 130 64. 59 36, 816, 300 1| 2062/3/20 0.81
18 |7 AVA  |FeEkMES [FR RA5040 296, 442.63|  12,016.96 35,623,409 12, 120.07 35, 929, 066 2| 2051/4/1 0.79
19 |47 4 |FegkfEd  |BNG BANK NV 0. 375% 190,000| 18, 486. 37 35,124, 108 18, 506. 63 35, 162, 605 0.375| 2025/12/15 0.77
20 |BFH i (A% [BRITISH COLUMBIA 4. 95% 300,000{  11,510. 61 34, 531, 832 11, 675. 45 35, 026, 371 4.95| 2040/6/18 0.77
21 |EIBSHEES  [#52R(ES%  |EUROPEAN INVT BK 2.25% 210,000 15, 735. 38 33,044, 317 15, 789. 04 33, 156, 996 2.25 2030/3/15 0.73
22 [T AV | AR BANK OF AMERICA CORP VAR 208,000\ 15, 534. 42 32,311,599  15,569. 21 32, 383, 965 5.202| 2029/4/25 0.71
23 |EgE AR POSCO 5. 75% 200,000 15, 689. 93 31,379,867  15,710.78 31, 421, 563 5.75 2028/1/17 0. 69
24 [T AV A AR DROCK 2023-1 A 200,000 15, 488. 74 30, 977, 487 15,494, 19 30, 988, 396 4.72| 2029/2/15 0. 68
25 |4 XV R |HER HSBC HOLDINGS PLC VAR 200,000 15, 460. 33 30,920,677| 15, 468. 51 30, 937, 036 5.13| 2028/11/19 0. 68
26 |7 AU S |FEEEAES |62 MAL601 209, 318.47| 14, 421.37 30, 186,596 14, 517. 04 30, 386, 847 4| 2044/1/20 0. 67
27 14’”3 it ZURICH FINANCE VAR 225,000{  13,071.09 29,409,964 13, 096. 83 29, 467, 880 3| 2051/4/19 0. 65
28 |7 AV | GMALT 2024-1 A3 175,000 15, 525.85 27,170,247  15,530.97 27,179, 201 5.09| 2027/3/22 0. 60
29 ;;’Bﬁ& A ABU DHABI CRUDE 4. 6% 200,000 13, 440. 19 26,880,394  13,546. 44 27, 092, 890 4.6| 2047/11/2 0. 60
30 |77 A |H§5k(E%  |CAISSE AMORT DET 0. 45% 200,000  13,416. 16 26, 832, 333 13, 488. 95 26, 977, 908 0.45| 2032/1/19 0. 59
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HIBFHEMIMIA (2016427 H27H) 10, 522 10, 580 1. 0840 1. 0900
EIMFHRMIMIAR (201641 H25H) 10, 924 10, 984 1. 0860 1. 0920
ISFHHRMIKIAR (201647 H25H) 7, 398 7,438 1. 1230 1. 1290
HI6FHAEMIKIAR (201741 H25H) 7, 502 7,544 1. 0824 1. 0884
EITRHAEMIMIR (201747 H25H) 7, 508 7, 550 1.0811 1. 0871
ISFHAMIMIAR (201841 H25H) 7, 339 7, 380 1. 0705 1. 0765
FHI9FHRMIKIR (201847 H25H) 7, 092 7,133 1. 0427 1. 0487
A0FHRMIIR (2019451 H25H) 6,976 7,017 1. 0358 1. 0418
BAIGHRMIMR (2019457 H25H) 7,224 7,264 1. 0801 1. 0861
AR RMIIR (202041 H27H) 6, 975 7,013 1.0787 1. 0847
FASFHRMIKIR (202047 H27H) 7, 157 7, 196 1.1165 1. 1225
AAGHRMIMR (202141 H25H) 6,911 6, 948 1. 1130 1. 1190
PASEHRMIIR (202147 H26H) 6, 653 6, 690 1. 0994 1. 1054
AGEHRMIIAR (202241 H25H) 6,276 6, 288 1. 0631 1. 0651
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ES0FHRMIIR (202441 H25H) 4, 967 4,978 0.8818 0. 8838
ESIFHRMIKIR (202447 H25H) 4,729 4, 740 0.8719 0. 8739
ER2FHRMIIR (20254 1 H27H) 4, 505 4,516 0. 8604 0. 8624
202441 ARH 4, 996 - 0. 8871 —

2 AKA 4, 902 — 0. 8780 —

3AXKA 4,901 — 0. 8838 —

4 HARH 4,779 — 0. 8650 —
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7THAEKRA 4,763 — 0.8771 —
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9 AKA 4, 820 — 0.8910 —
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12A%KH 4, 537 — 0. 8630 —

202541 ARH 4, 542 - 0. 8653 —
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(1) BRALIS DA lhFES:

W i EZ20] AL o | LA (e
A A [ REZR FE15MEIFSEAE (404F) 57,000, 000 36,941, 130
HI6EFIAER (304F) 26, 550, 000 22, 082, 697
/N 59, 023, 827
K Rov [ REZR KUWAIT INTL BOND 3. 5% 390, 000. 00 379, 275. 00
ROMANTA 3% 10, 000. 00 9, 444. 30
UNITED MEXICAN 4.28% 200, 000. 00 148, 562. 50
US TREASURY N/B 4. 625% 230, 000. 00 221, 626. 56
WM& FES: | CALIFORNIA ST 7. 625% 250, 000. 00 291, 666. 55
ILLINOIS ST 6. 725% SINK 84,615. 38 87, 775. 67
Rk FG 03713 15, 272. 79 15, 210. 84
FG G08837 63, 868. 37 60, 874. 72
FG G67713 51, 680. 89 48, 015. 02
FHMS KF153 AS 84, 307. 32 84, 463. 45
FN AB8700 9, 937. 00 8, 826. 98
FN AE4446 29, 293. 38 27,577. 34
FN AL7495 69, 892. 12 63, 433. 68
FN AL7951 74,070. 75 67, 179. 88
FN AY4203 16, 243. 44 14, 742. 45
FN AY6303 9,934. 37 9,016. 37
FN BA2899 7,508. 13 6, 804. 95
FN BF0242 543, 213. 63 486, 078. 20
FN BM1121 55, 391. 98 49, 823. 37
FN BM1359 90, 588. 03 81, 566. 06
FN BM2007 68, 820. 91 63, 549. 34
FN BM4343 250, 030. 03 239, 227. 35
FN CA2580 155, 630. 16 149, 197. 88
FN FM7777 163, 384. 87 151, 176. 21
FNR 2012-111 B 4,176.98 4, 409. 11
FNR 2012-153 B 16, 663. 34 17,729. 83
FR RA5040 296, 442. 63 230, 676. 74




FE¥E kA F AR AR
FR RA7388 265, 124. 07 243, 759. 65
FR SD7543 391, 653. 26 321, 892. 21
G2 MA1376 124, 574. 64 116, 367. 35
G2 MA1601 209, 318. 47 195, 471. 06
G2 MA2304 6, 327.76 5, 900. 72
G2 MA2962 13, 691. 18 12,723.01
G2 MA3106 34, 301. 75 31, 876. 12
G2 MA5265 94, 984. 38 90, 613. 69
G2 MA7535 571, 141. 48 494, 108. 03
g ABBVIE INC 3. 2% 50, 000. 00 46, 347. 81
ABBVIE INC 4.95% 50, 000. 00 49, 870. 85
ABU DHABI CRUDE 4. 6% 200, 000. 00 174, 062. 00
AERCAP TRELAND 3. 65% 150, 000. 00 145, 459. 85
ATR LEASE CORP 2. 2% 84, 000. 00 79,912. 52
ATR LEASE CORP 2.875% 75, 000. 00 73, 640. 49
ATR LEASE CORP 3% 75, 000. 00 67, 593. 61
ALLY FINANCIAL INC 7. 1% 25, 000. 00 26, 281. 44
AMERICAN HOMES 4 4. 9% 61, 000. 00 60, 442. 74
AMERICAN HOMES 4 5. 5% 25, 000. 00 24, 659. 10
AMERICAN TOWER CORP 5. 5% 75, 000. 00 76, 026. 87
AMGEN INC 5. 15% 50, 000. 00 50, 457. 81
AMGEN INC 5. 25% 100, 000. 00 100, 782. 75
AMGEN INC 5. 25% 50, 000. 00 49, 626. 56
AMXCA 2022-2 A 100, 000. 00 99, 661. 70
AUTONATION INC 1.95% 44, 000. 00 39, 503. 88
AUTONATION INC 4. 75% 48, 000. 00 46, 545. 77
BACM 2017-BNK3 A4 40, 000. 00 38, 881. 06
BANK 2021-BN31 A4 100, 000. 00 83, 195. 22
BANK 2021-BN31 AS 100, 000. 00 81, 955. 28
BANK 2021-BN37 A5 150, 000. 00 126, 552. 87
BANK 2022-BNK39 A4 100, 000. 00 86,214. 13
BANK 2022-BNK40 A4 100, 000. 00 88,543. 13
BANK 2024-BNK47 A5 75, 000. 00 76, 998. 93
BANK OF AMERICA CORP VAR 208, 000. 00 209, 231. 36




2 JR AR AR
BANK OF AMERICA CORP VAR 75, 000. 00 74,976.91
BANKS5 2023-5YR1 A3 100, 000. 00 103, 035. 16
BBCMS 2022-C18 Ab 50, 000. 00 51, 348.03
BBCMS 2023-C21 A5 158, 963. 00 165, 678. 12
BBCMS 2024-5C25 B 125, 000. 00 127, 165. 08
BBCMS 2024-C24 A5 100, 000. 00 100, 792. 11
BMARK 2020-B20 AS 100, 000. 00 80, 876. 61
BMARK 2022-B32 A5 75, 000. 00 63, 645. 60
BMARK 2022-B37 A5 30, 000. 00 31, 059. 81
BMARK 2024-V7 A3 100, 000. 00 103, 903. 35
BMO 2023-C4 A5 150, 000. 00 148, 030. 86
BMO 2024-C8 A5 75, 000. 00 76, 482. 83
BOEING CO 3. 25% 25,000. 00 20, 076. 16
BOEING CO 5. 15% 175, 000. 00 172, 860. 47
BRDCOM CRP / FIN 3.5% 175, 000. 00 168, 731. 71
BROADCOM INC 3. 187% 40, 000. 00 31,957.67
CADENCE DESIGN 4. 3% 25,000. 00 24, 422. 90
CAMPBELL SOUP CO 4. 15% 33, 000. 00 32,259.78
CAMPBELL SOUP CO 5. 2% 100, 000. 00 100, 644. 45
CARDINAL HEALTH 5. 125% 18, 000. 00 18, 051. 54
CARDINAL HEALTH 5. 35% 50, 000. 00 49, 124. 02
CCCIT 2023-A1 Al 100, 000. 00 100, 670. 40
CENCORA INC 4. 85% 34, 000. 00 33,674. 26
CHENIERE CORP CH 5. 125% 75,000. 00 75,349.78
CHOICE HOTELS 3. 7% 35, 000. 00 32,483. 75
CHOICE HOTELS INTL 3. 7% 36, 000. 00 32,446. 34
CIGNA GROUP/THE 2. 375% 59, 000. 00 50, 058. 86
CITIGROUP INC VAR 75, 000. 00 72,708. 44
CITIGROUP INC VAR 50, 000. 00 49, 928. 66
CITIGROUP INC VAR 33, 000. 00 29, 685. 00
COMET 2022-A2 A 100, 000. 00 99, 688. 22
CSAIL 2021-C20 A3 100, 000. 00 86, 135. 23
CVS HEALTH CORP 4. 78% 33, 000. 00 28, 839. 41
CVS HEALTH CORP 5% 47, 000. 00 46, 562. 09
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CWALT 2005-24 1A1 24,123.12 23, 043. 39
DCENT 2023-A1 A 60, 000. 00 59, 904. 03
DEUTSCHE BANK NY VAR 150, 000. 00 146, 525. 44
DIAMONDBACK ENER 5. 4% 25,000. 00 24, 583. 54
DTAMONDBACK ENERGY 6. 25% 33, 000. 00 34, 387. 54
DISCOVERY COMMUN 3. 95% 16, 000. 00 15, 191. 86
DOLLAR GENERAL CORP 3. 5% 29, 000. 00 26, 526. 54
DROCK 2023-1 A 200, 000. 00 200, 592. 42
DROCK 2023-2 A 100, 000. 00 100, 410. 44
DTE ENERGY CO 4. 95% 25,000. 00 25, 079. 45
EART 2024-2A A3 50, 000. 00 50, 031. 50
EART 2025-1A A2 150, 000. 00 150, 014. 62
ENBRIDGE INC 5. 7% 25,000. 00 25, 246. 28
ENBRIDGE INC 6% 57,000. 00 58, 904. 65
ENERGY TRANSFER LP 6. 1% 50, 000. 00 51,812.89
ENERGY TRANSFER LP 6. 4% 25,000. 00 26, 311.99
EXPEDIA GROUP INC 4. 625% 100, 000. 00 99, 415. 19
FIFTH THIRD BANCORP VAR 52,000. 00 51, 096. 10
FORDL 2024-A A2A 107, 619. 48 107, 807. 16
FREEPORT-MCMORAN 5. 25% 63, 000. 00 63, 149. 46
GENERAL MOTORS FINL 5% 50, 000. 00 50, 052. 21
GMALT 2024-1 A3 175, 000. 00 175, 938. 92
GMCAR 2023-4 A2A 36, 141. 05 36, 288. 26
GMCAR 2024-1 A2A 64, 827.76 64, 957. 22
HAROT 2023-4 A3 150, 000. 00 152, 258. 56
HAROT 2024-1 A2 47, 365. 82 47, 500. 42
HCA INC 3. 125% 70, 000. 00 67,412. 29
HCA INC 5. 45% 75, 000. 00 74,922.53
HOWMET AEROSPACE 4. 85% 25,000. 00 24,515.33
HSBC HOLDINGS PLC VAR 200, 000. 00 200, 224. 55
HUMANA INC 5. 375% 18, 000. 00 17, 851. 05
HUNTINGTON BANCS VAR 40, 000. 00 41, 256. 00
HUNTINGTON BANCS VAR 25,000. 00 24,923.73
HYATT HOTELS CORP 5. 5% 50, 000. 00 49, 234. 14
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INGERSOLL RAND INC 5. 4% 48, 000. 00 48, 745. 83
INTERNATIONAL FL 4. 45% 88, 000. 00 86, 103. 29
INVITATION HOMES 5. 45% 67, 000. 00 67,742. 66
JM SMUCKER CO 5. 9% 62, 000. 00 64, 229. 80
JPMORGAN CHASE & CO VAR 25,000. 00 22,802.13
JPMORGAN CHASE & CO VAR 140, 000. 00 142, 548. 36
JPMORGAN CHASE & CO VAR 38, 000. 00 35, 966. 81
KROGER CO 5% 50, 000. 00 48, 250. 96
L3HARRIS TECH INC 4. 4% 25,000. 00 24, 587. 28
L3HARRIS TECH INC 5.25% 25,000. 00 25, 044. 09
LABORATORY CORP 4. 35% 49, 000. 00 47,275. 24
M&T BANK CORPORATION VAR 25,000. 00 24, 820. 69
M&T BANK CORPORATION VAR 44, 000. 00 47,175. 31
MARRIOTT INTL 4. 875% 7, 000. 00 6, 964. 95
MASTEC INC 5. 9% 31, 000. 00 31,509. 20
MORGAN STANLEY VAR 75, 000. 00 75, 006. 81
MORGAN STANLEY VAR 25,000. 00 25, 019. 47
MORGAN STANLEY VAR 24,000. 00 23,613. 57
MPLX LP 2. 65% 75, 000. 00 65, 726. 82
MSBAM 2015-C24 A4 150, 000. 00 149, 076. 43
MSC 2021-L5 A4 100, 000. 00 85, 989. 93
MSC 2021-L7 A5 150, 000. 00 126, 501. 97
MSC 2022-L8 A5 75, 000. 00 67, 669. 00
MSWE 2023-2 A2 100, 000. 00 103, 737. 55
NALT 2024-A A2A 151, 217. 81 151, 625. 41
NAROT 2023-A A2A 3, 585. 98 3, 687.97
NISOURCE INC 5. 2% 25,000. 00 25, 136. 64
NNN REIT INC 5. 6% 25,000. 00 25, 059. 46
NXP BV/NXP FDG 4. 3% 100, 000. 00 96, 833. 63
OCCIDENTAL PETE 8. 5% 50, 000. 00 53, 351. 40
ORACLE CORP 2. 875% 75, 000. 00 65, 804. 10
ORACLE CORP 5. 55% 50, 000. 00 47, 080. 31
ORACLE CORP 6. 25% 50, 000. 00 52,893.72
ORACLE CORP 6. 9% 14, 000. 00 15, 618. 07
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ORIX CORP 4. 65% 50, 000. 00 49, 152. 03
OTIS WORLDWIDE 5. 25% 25,000. 00 25,314. 45
OWENS CORNING 3. 5% 49, 000. 00 45,517.52
PHILTP MORRIS IN 5. 625% 25,000. 00 25, 692. 42
PNC FINANCIAL VAR 50, 000. 00 50,072. 87
PNC FINANCIAL VAR 63, 000. 00 61, 205. 01
POSCO 5. 75% 200, 000. 00 203, 198. 00
QUANTA SERVICES 4. 75% 41, 000. 00 40, 909. 07
REALTY INCOME CORP 2. 1% 25,000. 00 22,957.80
ROGERS COMMUNIC 5% 105, 000. 00 104, 093. 59
ROPER TECHNOLOGIES 4. 75% 21,000. 00 20, 340. 08
ROYALTY PHARMA PLC 5. 4% 25,000. 00 24,300. 91
RTX CORP 5. 75% 25,000. 00 25, 752. 48
SA GLOBAL SUKUK 2.694% 200, 000. 00 172, 376. 00
SDART 2023-6 A2 19, 623. 16 19, 661. 01
SDART 2024-1 A2 22,500. 23 22,530.07
SDART 2025-1 A3 150, 000. 00 150, 036. 36
SEMPRA ENERGY 3. 4% 50, 000. 00 47,706. 47
SEMT 2004-10 A3A 7,878.77 7,235.41
T-MOBILE USA INC 2. 7% 75, 000. 00 63,292. 73
TAKE-TWO INTERAC 5. 4% 57,000. 00 57,616. 43
TAOT 2023-B A3 150, 000. 00 150, 375. 07
TELEFONICA EUROP 8. 25% 50, 000. 00 56, 684. 62
TRUIST FINANCIAL VAR 20, 000. 00 19, 697. 84
UNITEDHEALTH GROUP 4. 25% 125, 000. 00 122, 445. 41
UNITEDHEALTH GRP 4. 2% 50, 000. 00 47, 064. 01
UNITEDHEALTH GRP 5. 35% 43, 000. 00 43,151.92
US BANCORP VAR 50, 000. 00 51,096. 72
US BANCORP VAR 25,000. 00 25, 236. 90
VALE OVERSEAS 6. 4% 20, 000. 00 19, 709. 40
WARNERMEDTA HLDG 3. 755% 50, 000. 00 48, 291. 66
WELLS FARGO CO VAR 25,000. 00 25, 056. 73
WESTROCK MWV LLC 8. 2% 50, 000. 00 56, 543. 57
WECIT 2024-A1 A 325, 000. 00 327, 650. 08




Wi s 2] i ot FEAT4R i %
WECM 2017-C38 A5 150, 000. 00 144, 452. 70
WECM 2019-C51 ASB 131, 545. 33 126, 209. 60
WECM 2021-C59 A5 50, 000. 00 42,291. 53
WECM 2021-C61 A4 100, 000. 00 84, 719. 84
WECM 2022-C62 A4 100, 000. 00 91, 830. 61
WECM 2024-C63 A5 100, 000. 00 100, 195. 52
WILLIAMS COS INC 5. 3% 50, 000. 00 50, 441. 54
WOART 2023-B A2A 4,224. 61 4, 226. 57
WP CAREY INC 2. 4% 93, 000. 00 78,977. 69
ZURICH FINANCE VAR 225, 000. 00 190, 442. 04
/N 16,512, 664. 37
(2,569, 370, 574)
AFH R EfERES CANADA-GOV’ T 2. 75% 20, 000. 00 17, 851. 20
M7 {74 | BRITISH COLUMBIA 4. 95% 300, 000. 00 324, 273. 00
ONTARIO PROVINCE 2. 6% 560, 000. 00 559, 244. 00
ONTARIO PROVINCE 4. 65% 100, 000. 00 104, 702. 00
QUEBEC PROVINCE 4. 25% 100, 000. 00 99, 001. 00
/NEE 1, 105, 071. 20
(119, 601, 855)
AF L aty EfERES MEX BONOS DESARR 10% 1, 486, 500. 00 1, 489, 543. 60
MEX BONOS DESARR 7. 75% 125, 700. 00 108, 024. 06
/NEE 1, 597, 567. 66
(12, 176, 980)
Z—n EfERES BELGIAN 2. 15% 60, 000. 00 41, 636. 46
BELGIUM KINGDOM 0. 35% 160, 000. 00 132, 854. 40
BONOS Y OBLIG D EST 2. 9% 150, 000. 00 132, 815. 55
BONOS Y OBLIG EST 1.25% 20, 000. 00 18, 356. 90
BUONI POLIENNALI DE 2. 8% 10, 000. 00 7, 452. 65
FINNISH GOVERNMENT 1. 5% 90, 000. 00 81, 738. 63
IRISH GOVERNMENT 0. 35% 50, 000. 00 41, 832. 53
NETHERLANDS GOVT 0% 31, 895. 00 21, 907. 04
NETHERLANDS GOVT 2% 32, 548. 00 26, 742. 25
NETHERLANDS GOVT 3. 75% 19, 857. 00 21, 928. 35
OBRIGACOES DO TESO 1. 95% 140, 000. 00 137, 158. 00




A 2] Fe T AAAE A&
REP OF AUSTRIA 2. 1% 40, 000. 00 29, 228. 80
ROMANIA 2. 875% 100, 000. 00 92, 569. 00
SPANISH GOV’ T 2. 55% 90, 000. 00 87, 281. 37
SPANISH GOV’ T 3. 45% 80, 000. 00 73, 057. 60
Rk CAISSE AMORT DET 0. 45% 200, 000. 00 167, 325. 60
EFSF 0. 875% 30, 000. 00 24, 435. 00
EUROPEAN INVT BANK 0. 2% 130, 000. 00 95, 806. 49
EUROPEAN INVT BK 2.25% 210, 000. 00 206, 063. 34
EUROPEAN UNION 1. 625% 319, 852. 00 304, 502. 30
FRANCAISE DEVELOP 0. 125% 100, 000. 00 81, 473. 40
FEAE SR AIB GROUP PLC VAR 100, 000. 00 99, 120. 00
ALD SA 3.875% 100, 000. 00 101, 589. 80
AUTOSTRADE PER L 4. 75% 100, 000. 00 105, 452. 20
BANCO SANTANDER 1. 625% 100, 000. 00 90, 269. 70
BARCLAYS PLC VAR 100, 000. 00 106, 506. 00
BPCE SA 1. 75% 100, 000. 00 97, 447. 00
BRENNTAG FINANCE 3.75% 100, 000. 00 101, 543. 00
CAIXABANK SA VAR 100, 000. 00 97, 971. 60
CELLNEX FINANCE 3. 625% 100, 000. 00 101, 203. 70
CNH INDUSTRIAL NV 3. 75% 100, 000. 00 101, 120. 00
COVENTRY BDG SOC 3. 125% 100, 000. 00 98, 964. 00
CREDIT SUISSE AG VAR 100, 000. 00 97, 294. 00
CREDIT SUISSE AG VAR 150, 000. 00 142, 948. 95
DEUTSCHE BANK AG VAR 100, 000. 00 91, 795. 60
FORD MOTOR CRED 4. 867% 101, 000. 00 104, 370. 37
IMCD NV 4. 875% 100, 000. 00 104, 307. 70
INFORMA PLC 3. 25% 100, 000. 00 98, 816. 60
LOGICOR FINANCING 1. 625% 100, 000. 00 95, 594. 40
LSEG NTHRLND BV 4. 231% 100, 000. 00 104, 976. 90
NATWEST MARKETS 3. 125% 100, 000. 00 99, 519. 90
ORIX CORP 4.477% 100, 000. 00 103, 772. 80
RAIFFEISEN BANK INTL VAR 100, 000. 00 101, 303. 50
SSE PLC 4% 100, 000. 00 103, 469. 40
SUMITOMO MITSUI 3.318% 100, 000. 00 99, 562. 40




Wi s 2] i ot FEAT4R i %
TEOLLISUUDEN VOI 4. 75% 100, 000. 00 106, 203. 40
TOTALENERGIES SE VAR 100, 000. 00 100, 967. 00
VOLKSBANK WIEN AG 0. 875% 100, 000. 00 97, 292. 80
WINTERSHALL DEA 0. 84% 100, 000. 00 98, 537. 00
/NEE 4,678, 085. 38
(762, 574, 696)
PR N [ A UK TREASURY 3. 5% 40, 000. 00 29, 204. 17
UNITED KINGDOM GILT 1.5% 70, 000. 00 32, 294. 56
e g 5 BNG BANK NV 0. 375% 190, 000. 00 183, 233. 91
DEXIA CREDIT LOCAL 0. 25% 100, 000. 00 92, 289. 00
DEXIA CREDIT LOCAL 1.25% 200, 000. 00 196, 698. 60
AR BANCO SANTANDER SA 1. 5% 200, 000. 00 192, 673. 00
BAT INTL FINANCE 2.25% 100, 000. 00 91, 134. 20
E.ON INTL FIN BV 6.375% 28, 000. 00 29, 521. 52
GE CAPITAL UK 5.875% 25, 000. 00 25, 672. 27
MORGAN STANLEY VAR 100, 000. 00 96, 982. 60
PARGN 12X Al 113, 165. 76 111, 983. 06
VOLKSWAGEN FIN 3.25% 100, 000. 00 95, 575. 60
/NEE 1,177, 262. 49
(228, 294, 741)
AA AT T EME RS SWITZERLAND 0% 100, 000. 00 92, 425. 00
/N 92, 425. 00
(15, 868, 448)
2 x—Frya—F | EEE SWEDISH GOVERNMENT 1. 75% 410, 000. 00 390, 836. 60
HeRE 5 EUROPEAN INVT BK 1.75% 600, 000. 00 592, 740. 00
/NGE 983, 576. 60
(13, 986, 458)
Fow—r ra—3% EME RS KINGDOM OF DENMARK 0% 380, 000. 00 328, 757. 00
/N 328, 757. 00
(7, 180, 052)
R—F 2 FXaF [ A POLAND GOVT BOND 6% 230, 000. 00 231, 009. 70
/N 231, 009. 70
(8,935, 293)




Wi s 2] diiif ot FEAT4R i %
A RRTTAET EfERES INDONESIA GOV 8. 75% 592, 000, 000. 00 | 643, 868, 908. 00
INDONESIA GOV’ T 6. 375% 323, 000, 000. 00 | 311, 532, 466. 00
INDONESIA GOV’ T 6. 5% 167, 000, 000. 00 | 164, 442, 428. 00
INDONESIA GOV’ T 6. 5% 178, 000, 000. 00 | 173, 819, 722. 00
INDONESIA GOV’ T 6. 625% 590, 000, 000. 00 | 572, 663, 261. 00
INDONESIA GOV’ T 7. 125% 171, 000, 000. 00 | 170, 564, 001. 00
/NGE 2, 036, 890, 786. 00
(19, 757, 840)
A7 a7 ARG EME RS CHINA GOVERNMENT 3. 85% 4, 500, 000. 00 4, 666, 687. 20
CHINA GOVERNMENT BOND 3% 820, 000. 00 1,009, 147. 76
CHINA GOVT BOND 2.54% 3, 050, 000. 00 3,211, 532. 88
CHINA GOVT BOND 2. 71% 3, 000, 000. 00 3, 100, 330. 20
CHINA GOVT BOND 3. 48% 3, 500, 000. 00 3, 640, 347. 90
CHINA GOVT BOND 4. 15% 5, 500, 000. 00 6,176, 619. 35
CHINA GOVT BOND 4. 5% 500, 000. 00 595, 780. 15
/N 22, 400, 445. 44
(480, 202, 828)
&5 4,296, 973, 592

(4, 237,949, 765)
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M IREAIFE S O R

SNy ZALE FEAME 25 I LR (D b

k kv [EERES 4 807 4.6%

WITERES 2§86 2.3%

RekES: 3080 20.5%

A S 17186 72.6% 60.6%
HFH R EFRES 18047 1.6%

MG IERES: 4§51 98. 4% 2.8%
AFay EMRRES: 2 86N 100. 0% 0.3%
L—n [EfTRES 15804 20. 2%

Fegkfise 6 $6MW 18.8%

RS 28844 61.0% 18.0%
AR R [EERES 2 iR 5.2%

Fegkflis: 386 40.1%

asire S 2 ] 54.7% 5.4%
A AT T EMRRES: 1860 100. 0% 0.4%
Ay z—F 7 u—F EMEAEA: 186 39. 7%

FRERE SR 186 60. 3% 0.3%
TUR—J m—X [EIfERES: 180 100. 0% 0.2%
R—F v FRXuF EMEAEA: 186 100. 0% 0.2%
ALY RRVTAET EEHES 6 80 100. 0% 0.5%
F7v a7 AR EMEAES: 7 86 100. 0% 11.3%
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2 [Z7Y FDO/R]

[l pEARGT R ]
(20254 1 A 31 HBLTE)
I &P 4,547, 564, 1711
o0 Ak 5, 448, 0164
M I PEREE (L — 1) 4,542, 116, 155
IV AT R 5,249, 455, 1731
Vo1 HH72 ) HiE pERH (ILIV) 0. 8653H]
ZE R
<ESVFWHMER~ Y —T7 7 F>
(20254F 1 A 31 A BIfE)
I &R 4,802, 415, 658
0 AR 259, 723, 3364
I AU REREE (T — 1) 4,542, 692, 3221
IV AT R 3, 121, 709, 1581
Vo1 0% M ERE (L IV) 1. 45521
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Bl - A 4,946, 710 11, 278, 244
SR 19, 628, 142 19, 786, 571
BT i 12 12
N £ 53 Pl 4 12 12
AL 592, 834 537, 495
ESVETE 4, 875, 665 6, 085, 927
M A 52 G R 1,920, 972 2,343, 058
ERIUEA 201, 421 203, 521
Z Ot IR ENE P 50, 437 870
VBN PEFT 32,216, 196 40, 235, 703
BEEE
[ E G PE 8, 548, 644 8,212, 679
AN VEYY 228, 681 519, 673
DA 2,207,711 2,041, 091
% B PE 6,112, 251 5,651,914
&2 oo & E 694, 340 586, 283
& A RES 103, 110 —
RHIZEARGES 34, 153 45,976
MR 4 PE — 11,828
DO DOFE 5 557,076 528, 478
[ E & PER] 9, 242, 984 8,798, 963
GREGE 41, 459, 181 49, 034, 666
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