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Eitd s
Lk
(%)

Z Ot
SR

51

TAYT

> AR
SIS T

CME 3MO
SOFR

20

% kv

4,747, 696. 4

673, 365, 781

4,750, 250

673,727, 958

2

49

TAYTD

D t]
EJ5CIGN

CME 3MO
SOFR

21

% kv

5,007, 743. 02

710, 248, 193

5,011,912.5

710, 839, 550

.62

TAYTD

> AR
ST

CME 3MO
SOFR

20

% kv

4,789, 658. 9

679, 317, 321

4,793, 750

679, 897, 562

.51

TAIA

DT
L | T

CME 3MO
SOFR

20

Kk v

4,808, 071. 4

681, 928, 766

4,811, 750

682, 450, 502

.52

TAIA

D t]
SEB

CME 3MO
SOFR

20

Kk v

4,823, 408. 9

684, 104, 084

4,827,000

684,613, 410

.53

TAYTD

D t]
EJ5CIGN

CME 3MO
SOFR

20

% kv

4,833, 583. 9

685, 547, 206

4, 837, 500

686, 102, 625

.53

TAYTD

> AR
|

CME 3MO
SOFR

20

% kv

4, 838, 846. 4

686, 293, 585

4, 843, 000

686, 882, 690

.53

TAIA

DT
L | T

CME 3MO
SOFR

20

Kk v

4, 840, 345. 09

686, 506, 144

4, 845, 000

687, 166, 350

.54

AF YA

A H—
arFR
A IVEL
GIGN

ICE 3M
SONIA

16

7: o
%
\

3,796, 817

686, 009, 033

3,799, 000

686, 403, 320

.53

£XY =

A H—
arFR
A IVEL
51T

ICE 3M
SONIA

16

7: s
&
\

3,811, 167

688, 601, 791

3, 820, 800

690, 342, 144

.55

£XY =

A H—
arFx
U H VIR
51T

ICE 3M
SONTA

16

3, 826, 355.

691, 345, 868

3, 841, 000

693, 991, 880

. 56

AF YA

A B —
arF R
A VER
GIGN

ICE 3M
SONTA

I8
i

16

3, 839, 292.

693, 683, 416

3, 855, 800

696, 665, 944

.57

AF YA

A H—
arFR
A IVEL
GIGN

ICE 3M
SONIA

I8
i

16

3, 849, 142.

695, 463, 114

3, 866, 400

698, 581, 152

.58

£XY =

A H—
arFx
A IVEL
51T

ICE 3M
SONIA

16

3, 856, 280.

696, 752, 717

3,874, 200

699, 990, 456

.58

£XY =

A H—
arFx
U H VIR
51T

ICE 3M
SONTA

16

3,860, 717.

697, 554, 485

3, 878, 800

700, 821, 584

.59

AF YR

Ao F—
ENSE
> A VER
GIGN

ICE 3M
SONTA

16

3,867, 123.

698, 711, 907

3, 881, 200

701, 255, 216

.59

AF YA

A H—
arFR
A IVEL
GIGN

3M
EURIBOR

36

8, 669, 494.

1, 362, 150, 939

8,675, 100

1,363, 031, 712

Ab.

03

£XY =

A H—
arFR
A IVEL
51t

3M
EURIBOR

36

8, 715, 594.

1,369, 394, 172

8, 724, 150

1,370, 738, 448

Ab.

06

£XY =

A H—
arFx
U H VIR
51T

3M
EURIBOR

36

d—H

8, 752, 831.

1, 375, 244, 928

8, 767, 350

1,377,526, 032

Ab.

08

AF YA

A H—
ENSE
U H VIR
GIGN

3M
EURIBOR

s

36

8,779, 894.

1, 379, 496, 988

8, 797, 950

1,382, 333, 904

Ab.

AF YA

A H—
arFR
A IVEL
GIGN

3M
EURIBOR

s

36

8, 798, 669.

1, 382, 446, 916

8, 818, 650

1, 385, 586, 288

Ab.

£XY =

A H—
arFR
A IVEL
Gl

3M
EURIBOR

JERE

36

8,809, 281. 77

1,384, 114, 352

8, 830, 350

1,387, 424, 592

Ab.




$et

HEPL s | wotm | HED B | me | memmm | RO e | FPIELEE i
A F—
A XY R i;ig SI{]/[RIBOR Dige 36| —u 8,813, 631. 77| 1, 384, 797, 824 8, 834, 400| 1, 388, 060, 928 Ab.12
3158
A F—
A4 XY R i;ig E%RIBOR FEi 36| L —n 8,813, 627. 84| 1, 384, 797, 206 8, 833, 950| 1, 387,990, 224| Ab.12
3157
(1) BERREE, 772 ROMEEREIIRT 2 YN O Rl LR 2\ W W E 9,
(FE2) FHMEZEIE. FFEBAIICHY 5> 2ELOH O, EZ2BWEIFTORET HIERMEE: F 72 3R EME CRHME L €

BYET,

DOWTIE, B B2 BRE L TRHMEZ1T 2 BGIFTZ2IREL Tk £,

2O EDOBGIFTNC BHEN TV T, 220 Y5405 | BTAl A [ T RO 72 | TRE 22 Se i B 5 11




<WMHREHFRA -T2 Ba—x (AFE~vRL) v =77 K>
H MRS IS | %

(2023412 A 29 H 3AE)

BFEED
Fai¥H

Hilgf

I

BFED
& F

i
g

i

AR

SEA T

I fRFfff 5
()

BRI e

APt 40
(M)

g
[
(%)

R

Wi

HA

KR FES
i GI

RHER
TRHEM S
W

29

HAH

4,210, 019, 609

4,210, 019, 609

4, 254, 590, 000

4, 254, 590, 000

A1l 44

TAIA

DT
Sk H S A

CBT 10U
2403

104

Kk v

12, 025, 000

1, 705, 505, 750

12, 283, 375

1,742, 151, 076

4.68

TAIA

D t]
S T

CBT 10Y
2403

524

Kk v

58, 436, 152. 49

8, 287, 999, 508

59, 154, 687. 45

8, 389, 909, 321

22.55

TAYTD

D t]
S T

CBT 2Y
2403

30

% kv

6, 163, 310. 68

874, 142, 353

6,173,671.85

875,611, 878

TAYTD

> AR
Sk H S A

CBT 20Y
2403

11

% kv

1,325, 529. 28

187, 999, 818

1, 376, 375

195, 211, 266

AO.

TAIA

v A
Sk H S A

CBT 30Y
2403

11

Kk v

1, 399, 802. 55

198, 533, 995

1,475, 375

209, 252, 436

AO.

TAIA

D t]
S T

CBT 5Y
2403

321

Kk v

34, 668, 792. 81

4,917,074, 884

34, 888, 687. 5

4,948, 262, 548

.30

ot

ES AN
F— LV HL
GIG

MON 10Y
2403

28

Vo

Ky

3,425, 105. 35

367, 308, 298

3, 476, 200

372, 787, 688

AL.00

RA>

a— Ly
ESE
A &
S|
At

BOBL
2403

238,597. 14

37, 488, 382

239, 320

37,601, 958

AO.

FA >

a— Ly
J AR
A &
S|
3]

BTP 2403

25

2,922,750

459, 222, 480

3, 006, 750

472, 420, 560

FA >

a— Ly
J AR
A &
Se |
B

BUND10Y
2403

37

5,005, 868. 6

786, 522, 074

5,117,470

804, 056, 886

FA >

=Ll
J A« K
A 4
bz Gl
Bt

BUXL
2403

414,675.71

65, 153, 847

433, 020

68, 036, 102

AO.

kA

=Ll
EXE
A b
Je |
i

FBTS
2403

i
i

40

4, 242, 800

666, 628, 736

4,271, 200

671, 090, 944

RA>

=Ll
EXE
A b
MRl
il

OAT 2403

I8
"

22

2, 852, 068. 58

448, 117,015

2,917, 200

458, 350, 464

a— Ly
ESE
A &
S|
At

SCHATZ
2403

303

32, 186, 328. 57

5,057, 115, 944

32,302, 830

5,075, 420, 650

A13. 64

v R=—
S s
it

SFE10Y
2403

I8
"

65

ZN

7,379, 715. 04

715, 389, 575

7,621, 388. 45

738,817, 396

SF=—
S|
it

SFE3Y
2403

i
i

85

N7 NN N
Nl
VenVewn

7
N

9,007, 387. 18

873,176, 113

9,092, 702. 45

881, 446, 575

A H—
arFx
U H VIR
51T

GILT
2403

T2
B

63

T
%
\

6,224, 072. 62

1, 124, 565, 441

6,512, 940

1,176, 757, 999




BPED
piies)

Hidsk

51T

HEPED
K

#

W

SRl

S
(M)

Pl 40

A RE AR
(M)

Eitd s
Lk
(%)

Z Ot
SR

51

TAYT

> AR
SIS T

CME 3MO
SOFR

27

% kv

6, 409, 412. 64

909, 046, 995

6,412, 837.5

909, 532, 743

2.44

TAYTD

D t]
EJ5CIGN

CME 3MO
SOFR

27

% kv

6, 439, 107. 96

913, 258, 682

6,443, 887. 5

913, 936, 564

TAYTD

> AR
ST

CME 3MO
SOFR

27

% kv

6, 466, 112. 64

917, 088, 755

6,471, 562. 5

917, 861, 709

TAIA

DT
L | T

CME 3MO
SOFR

27

Kk v

6,490, 975. 14

920, 615, 004

6, 495, 862. 5

921, 308, 178

TAIA

D t]
SEB

CME 3MO
SOFR

27

Kk v

6,511, 675. 14

923, 550, 886

6, 516, 450

924, 228, 104

TAYTD

D t]
EJ5CIGN

CME 3MO
SOFR

27

% kv

6, 525, 400. 14

925, 497, 502

6, 530, 625

926, 238, 544

TAYTD

> AR
|

CME 3MO
SOFR

27

% kv

6, 532, 487. 64

926, 502, 722

6, 538, 050

927, 291, 632

TAIA

DT
L | T

CME 3MO
SOFR

27

Kk v

6, 534, 494. 88

926, 787, 408

6, 540, 750

927,674,572

AF YA

A H—
arFR
A IVEL
GIGN

ICE 3M
SONIA

20

7: o
%
\

4,746, 275. 16

857, 556, 996

4,748, 750

858, 004, 150

£XY =

A H—
arFR
A IVEL
51T

ICE 3M
SONIA

20

7: s
&
\

4,764, 700. 16

860, 886, 025

4,776, 000

862, 927, 680

£XY =

A H—
arFx
U H VIR
51T

ICE 3M
SONTA

20

4,784, 150. 16

864, 400, 251

4,801, 250

867, 489, 850

AF YA

A B —
arF R
A VER
GIGN

ICE 3M
SONTA

I8
i

20

4, 800, 637. 66

867, 379, 212

4, 819, 750

870, 832, 430

AF YA

A H—
arFR
A IVEL
GIGN

ICE 3M
SONIA

I8
i

20

4,813,075. 16

869, 626, 420

4, 833, 000

873, 226, 440

£XY =

A H—
arFx
A IVEL
51T

ICE 3M
SONIA

20

4,822,075. 16

871, 252, 540

4,842, 750

874, 988, 070

£XY =

A H—
arFx
U H VIR
51T

ICE 3M
SONTA

20

4,827, 587. 66

872, 248, 538

4, 848, 500

876, 026, 980

AF YR

Ao F—
ENSE
> A VER
GIGN

ICE 3M
SONTA

20

4,835, 167. 1

873,617,992

4,851, 500

876, 569, 020

AF YA

A H—
arFR
A IVEL
GIGN

3M
EURIBOR

47

11, 318, 266. 05

1,778, 325, 962

11, 325, 825

1,779, 513, 624

AN4.78

£XY =

A H—
arFR
A IVEL
51t

3M
EURIBOR

47

11, 379, 066. 05

1,787, 878, 858

11, 389, 862. 5

1,789, 575, 196

A4.81

£XY =

A H—
arFx
U H VIR
51T

3M
EURIBOR

47

d—H

11, 428, 003. 55

1,795, 567, 918

11, 446, 262. 5

1,798, 436, 764

A4.83

AF YA

A H—
ENSE
U H VIR
GIGN

3M
EURIBOR

s

47

11, 463, 716. 05

1, 801, 179, 066

11, 486, 212.5

1,804, 713, 708

A4.85

AF YA

A H—
arFR
A IVEL
GIGN

3M
EURIBOR

s

47

11, 488, 366. 05

1, 805, 052, 074

11,513,237.5

1, 808, 959, 876

A4. 86

£XY =

A H—
arFR
A IVEL
Gl

3M
EURIBOR

JERE

47

11, 502, 278. 55

1, 807, 238, 006

11,528,512. 5

1,811, 359, 884

A4.87




$et

HEPL s | wotm | HED B | me | memmm | RO e | FPIELEE i
A ‘/§7T
A XY R i;ig SI{]/[RIBOR Dige 48| —nm 11, 752, 453. 55| 1, 846, 545, 502 11, 779, 200( 1, 850, 747,904| A4.97
3158
/(‘/&*‘—
A4 XY R i;ig E%RIBOR FEi 47 L —nm 11, 508, 225. 93| 1,808, 172,458 11,533,212.5| 1,812,098, 348 A4.87
3157
(A1) BELELE. 770 FOMBEEREEICKT D Yk ORI LR 2 DD E T,
(FE2) FHMEZEIE. FFEBAIICHY 5> 2ELOH O, EZ2BWEIFTORET HIERMEE: F 72 3R EME CRHME L €

BYET,

DOWTIE, B B2 BRE L TRHMEZ1T 2 BGIFTZ2IREL Tk £,

2O EDOBGIFTNC BHEN TV T, 220 Y5405 | BTAl A [ T RO 72 | TRE 22 Se i B 5 11




(3)

(SIS )

O [HMEPFEDOHE]
<Id—L K=y Yo {{RESEFT—T 2 A BRELAE~y Y FEEIHEEST) >
20234512 H 29 H R ONEI H BT 1 AR LINIZ 1T 24 A K72 5 N TRedHEHIR OME EOHER TR DB Y T

iR

U PERRAR Tl PERAR 1AY%70 114720
2l (&) (&5 M) wigpER (M) flig pERE (M)

(ZHd %) (53 FAT) (5 Ed %) (5 EAT)
EISFAEMIMAR (2014426 A 9 H) 3, 749 3, 749 1.3116 1.3116
FHIAFEMIMER (2015466 A 8 H) 3,911 3,911 1. 3274 1. 3274
EISEAEMIMA (201646 A4 7 H) 4, 481 4, 481 1.4116 1. 4116
HI6EHEMIMIAR (2017466 A 7 H) 4, 886 4, 886 1. 3825 1. 3825
HITHHEMIMIER (201846 A 7 H) 4, 494 4, 494 1. 3505 1. 3505
EISFAEMIMA (201946 A 7 H) 4,679 4,679 1. 3966 1. 3966
FHI19RHEMIMIR (2020466 A 8 H) 4,917 4,917 1. 4554 1. 4554
F20FHRMIMIAR (2021426 A 7 H) 4, 822 4,822 1. 4474 1. 4474
F2RHEMIMIR (2022466 A 7 H) 3,525 3, 525 1.3014 1.3014
2R EMIMIR (2023426 A 7 H) 3,217 3,217 1.2072 1. 2072
2022412 K H 3, 320 — 1.2165 —
20234 1 HRHA 3, 383 — 1. 2311 —
2 AkKH 3, 281 — 1. 2072 —
3 HRH 3, 296 — 1. 2266 —
4 AKH 3, 263 — 1.2224 —
5 HkH 3,231 — 1.2077 —
6 HRKH 3,179 — 1. 1946 —
7H*®H 3,161 — 1. 1862 —
8 HRH 3,116 — 1.1759 —
9 AkKH 3, 055 — 1. 1499 —
10AKH 3,019 — 1. 1372 —
11AXKH 3,105 — 1. 1689 —
12A%KH 3,191 — 1. 1969 —

()

KPORB LI LOHDORMKEERZIRLET,




<IF—NRwr By r - HRIESES—T Y B A~y UL FREMHESET) >
2023412 429 H R ONE H BT 1 AELINIZEBIT 545 A K72 5 I FRest BHROME FEEOHB TR OMEY T

kR

U PERRAR Tl PERAR 1AY%70 114720
2yl (E ) (&5 M) wigpER (M) i PR (M)

() (53 EAT) () (53 EAT)
EISEHAEMIMAR  (20144F6 A9 R) 7,131 7, 131 1.6707 1. 6707
HUAFEBIMER (2015426 A 8 H) 7,776 7,776 1. 8509 1. 8509
PEISEHARMIMAR  (20164F6 A 7 ) 7, 446 7, 446 1. 7536 1. 7536
HI6RHEMIMIAR (2017426 A 7 H) 7,438 7, 438 1. 7432 1. 7432
TR MIMAR  (20184F6 A 7 ) 7, 409 7, 409 1. 7562 1. 7562
HISHHEMIMAR (2019426 A 7 H) 7, 406 7, 406 1.7823 1. 7823
FHI9RHEMIMIAR (2020426 A 8 H) 7,525 7,525 1. 8883 1. 8883
F20FHRMIMR  (20214F6 A 7 R) 6, 027 6, 027 1.9419 1.9419
F2RHEMIMIR (2022426 A 7 H) 4, 867 4, 867 1. 9622 1. 9622
2R RMIMIR  (20234F6 A 7 R) 4,679 4,679 1. 9624 1. 9624
20224E12 H K B 4, 485 — 1. 8569 —
20234 1 AR H 4,512 — 1. 8720 —
2 H%KA 4,536 — 1. 8951 —
3 HXKHA 4,610 — 1.9164 —
4 KA 4,639 — 1.9279 —
5 KA 4,713 — 1. 9642 —
6 HKH 4,811 — 2.0197 —
7THXKHA 4, 682 — 1.9756 —
8 HRKH 4,752 — 2. 0188 —
9HXKHA 4,706 — 1. 9992 —
10A K H 4, 648 — 1. 9856 —
11AKH 4,743 — 2. 0440 —
12AKH 4,709 — 2. 0463 —

()

KPORB L FLOHDORMKEERZIRLET,




@ [HEOHER]

<HA— ) Rwr ety 72 WWRERA -T2 A IREX/F~y Y ([EEREFEERT) >

# I 1 A% 0 o4kis ()
CARR R ] 20134E6 H 8 H~20144£6 H 9 H . 0000
B 1AFH I 201446 A10H~2015%6 A 8 A . 0000
CALR R Gl 201546 H 9 H~20164-6 H 7 H . 0000
F 167 I 201646 H 8 H~20174-6 H 7 H . 0000
TR 201746 A 8 H~201846 A 7 H . 0000
5 18RI 201846 H 8 H~20194-6 H 7 H . 0000
197 I 201946 A 8 H~202046 A 8 H . 0000
FE20FH R 202046 4 9 H~20214£6 A 7 H . 0000
21 FH I 202146 A 8 H~20224E6 A 7 H . 0000
227 I 20224-6 A 8 H~202346 A 7 H . 0000

<HA—=Rvr - HFo 72 WREHEA—T B A~y UL [EEREEERT) >

# I 1A% 0 oskid ()
CARR R ] 201346 H 8 H~20144£6 H 9 H . 0000
B 1AFH R 201446 A10H~201546 A 8 A . 0000
15T 201546 A 9 H~2016%6 A 7 H . 0000
F 165 R 201646 H 8 H~20174-6 H 7 H . 0000
TR 201746 A 8 H~201846 A 7 H . 0000
5 18RI 201846 H 8 H~20194-6 H 7 H . 0000
197 I 201946 A 8 H~202046 A 8 H . 0000
F20FH R 202046 4 9 H~20214£6 A 7 H . 0000
F21FH R 202146 4 8 H~20224£6 A 7 H . 0000
227 I 20224-6 A 8 H~202346 A 7 H . 0000




@ [sROHER]

<HA— ) Rwr ety 72 WWRERA -T2 A IREX/F~y Y ([EEREFEERT) >

) I WAEER (%)
CARR R ] 20134E6 H 8 H~20144£6 H 9 H 3.
B 1AFH I 201446 A10H~2015%6 A 8 A L.
CALR R Gl 201546 H 9 H~20164-6 H 7 H 6.
F 167 I 201646 H 8 H~20174-6 H 7 H N2.
TR 201746 A 8 H~201846 A 7 H N2
5 18RI 201846 H 8 H~20194-6 H 7 H 3.
197 I 201946 A 8 H~202046 A 8 H 4.
FE20FH R 20204F 6 H 9 H~20214£6 H 7 H NO.
21 FH I 202146 A 8 H~20224E6 A 7 H A10.
227 I 20224-6 A 8 H~202346 A 7 H AT.
23 P EIEH R 202346 A 8 A~20234F12H 7 A N2.
<I—nRvr Py R ERS—T 2 B B~y UL (ELHESRT) >
Ly HAH s (%)
B 13RI 2013456 A 8 H~201446 A 9 H 8.
B 1AFH I 201446 A10H~201546 A 8 A 10.
CALR R Gl 201546 H 9 H~20164-6 H 7 H N5,
165 I 201646 A 8 H~201746 A 7 H AO.
F TR R 201746 H 8 H~2018%-6 H 7 H 0.
5 18I 201846 A 8 H~201946 A 7 H L.
197 R 20194E 6 H 8 H~20204-6 H 8 H 5.
FE20FH R 20204F 6 H 9 H~20214£6 H 7 H 2.
21 FH I 202146 A 8 H~202246 A 7 H L.
227 R 20224F 6 H 8 H~20234-6 H 7 H 0.
523 [EIEH R 202346 A 8 H~2023412A 7 A 4.




<IA—NRvy Py s R R ERA—T Y A IRESE~Y Y (EWLHFEENT) >

T RCEM R T ORRAE K OVIRAK) 0 FEfE 7 D ONT Y

FRTHE IR ORITE S D BIIR O Y T,

Lt A BOERE (R) | ERng (n) [ RTEA2RE (R)
F13FH LI 2013%-6 H 8 H~20144F 6 H 9 H 463, 973, 376 422, 878, 027 2, 858, 693, 688
147 R 201446 H10H~20154F6 H 8 H 561, 864, 661 473, 742, 899 2, 946, 815, 450
5155 AL 2015%-6 H 9 H~20164F6 H 7 H 722, 160, 136 494, 056, 308 3,174,919, 278
F 167 2016%-6 H 8 H~20174F6 H 7 H 1,194, 092, 778 834, 705, 447 3, 534, 306, 609
FE1TEHRL 2017%-6 H 8 H~2018%F6 H 7 H 473, 323, 723 679, 812, 595 3,327,817, 737
F18F LI 2018%-6 H 8 H~20194F6 H 7 H 499, 907, 772 477, 350, 667 3, 350, 374, 842
197 AL 201946 H 8 H~20204-6 H 8 H 1,117,642, 124 1, 088, 880, 548 3,379, 136, 418
207 AL 202046 H 9 H~20214F6 H 7 H 791, 869, 820 839, 354, 387 3,331, 651, 851
F21FH I 2021%-6 H 8 H~20224F6 H 7 H 426, 134, 211 1, 048, 685, 240 2,709, 100, 822
227 R 202246 H 8 H~20234F6 H 7 H 525, 430, 226 569, 444, 266 2,665, 086, 782
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Kkffi% | FED DISCOUNT NT 0% 460, 000. 00 456, 955. 31
STACR 2022-DNA1 M1A 205, 628. 99 202, 046. 70
STACR 2022-DNA3 M1A 73,510. 55 73, 865. 83
FLAE ABN AMRO BANK NV VAR 300, 000. 00 263, 507. 01
AERCAP IRELAND CAP 6. 5% 225, 000. 00 226, 784. 19
AUST & NZ BANKING VAR 250, 000. 00 228, 992. 88
AVIATION CAPITAL 1.95% 75, 000. 00 66, 838. 36
BANCO SANTANDER 3. 8% 200, 000. 00 184, 904. 10
BANCO SANTANDER 2. 706% 200, 000. 00 193, 555. 54
BANCO SANTANDER SA 3. 49% 400, 000. 00 350, 309. 69
BBCMS 2023-C19 A5 600, 000. 00 610, 641. 96
BBCMS 2023-C19 ASB 150, 000. 00 151, 884. 00
BK TOKYO-MITSUBI 3. 25% 700, 000. 00 681, 277. 00
BNP PARIBAS VAR 250, 000. 00 231, 750. 41
BNP PARIBAS VAR 200, 000. 00 178, 300. 45
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BOEING CO 3. 25% 25, 000. 00 20, 065. 82
BOEING CO 3. 625% 40, 000. 00 28,173.91
BPCE SA 4. 5% 300, 000. 00 289, 049. 40
BPCE SA VAR 400, 000. 00 359, 827. 85
BROADCOM INC 3. 469% 300, 000. 00 245, 018. 17
BROADCOM INC 4. 15% 100, 000. 00 90, 047. 97
BX 2021-ARIA C 350, 000. 00 336, 460. 53
CAS 2023-R03 2M2 50, 000. 00 50, 546. 87
CITIGROUP INC VAR 350, 000. 00 310, 669. 89
CREDIT AGRICOLE LDN VAR 250, 000. 00 230, 640. 75
CREDIT AGRICOLE SA VAR 425, 000. 00 377, 548. 88
CREDIT SUISSE GR VAR 350, 000. 00 313, 749. 73
CREDIT SUISSE NE 3.625% 650, 000. 00 623, 846. 45
CSMC 2021-NQU8 Al 82, 106. 78 69, 340. 85
DANSKE BANK A/S VAR 450, 000. 00 421, 582. 21
DELL INT LLC / EMC 5. 3% 25, 000. 00 24, 775. 23
DOLP 2021-NYC A 550, 000. 00 432, 093. 31
ELECTRICITE DE FRAN 4. 5% 200, 000. 00 191, 479. 30
FORDR 2018-1 A 2, 600, 000. 00 2, 505, 622. 86
GLENCORE FDG LLC 1.625% 178, 000. 00 160, 987. 75
HCA INC 3.375% 75, 000. 00 67, 197. 55
HYUNDAI CAP AMERICA 1% 188, 000. 00 176, 861. 23
ING GROEP NV VAR 250, 000. 00 236, 076. 23
JPMMT 2021-LTV2 Al 447, 488. 69 365, 617. 32
LENNAR CORP 4. 75% 175, 000. 00 170, 923. 24
MACQUARIE BANK LTD VAR 375, 000. 00 284, 166. 01
MACQUARIE GROUP LTD VAR 100, 000. 00 92, 383. 86
MFRA 2020-NQM1 A3 113, 041. 70 102, 047. 03
PROG 2021-SFR11 A 165, 632. 92 141, 189. 29
REALTY INCOME 4. 625% 400, 000. 00 394, 910. 06
SEMT 2004-10 A3A 25, 582. 56 22, 168. 02
SOCIETE GENERALE VAR 200, 000. 00 186, 965. 41
SPIRIT REALTY LP 2.1% 125, 000. 00 104, 890. 19
STANDARD CHARTERED PLC 475, 000. 00 421, 170. 68
VERUS 2021-8 Al 79,419. 11 68, 626. 48
WARNERMEDIA HLDG 4. 054% 100, 000. 00 91, 398. 99
WARNERMEDIA HLDG 4. 279% 400, 000. 00 350, 837. 70
WESTPAC BANKING CORP VAR 171, 000. 00 130, 943. 55
ZURICH FINANCE VAR 250, 000. 00 196, 387. 39

IR 59, 832, 135. 23

(8,347, 181, 185)
S5 RV | EMERES: | CANADA-GOV' T 2. 75% 680, 000. 00 624, 709. 20
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CANADIAN GOVT 2. 25% 7, 550, 000. 00 7,107, 268. 00
158 3F % | BRITISH COLUMBIA 2. 85% 1, 900, 000. 00 1, 838, 934. 00
ONTARIO PROVINCE 2. 6% 2, 450, 000. 00 2, 360, 918. 00
IR 11,931, 829. 20
(1, 242, 938, 646)
2—n Ef&FE% | BELGIAN 2. 15% 170, 000. 00 122, 259. 88
BELGIUM KINGDOM 0. 35% 1, 960, 000. 00 1, 558, 885. 31
BONOS Y OBLIG D EST 2. 9% 820, 000. 00 699, 462. 72
BONOS Y OBLIG EST 1.25% 50, 000. 00 43,815.70
BTPS 3. 25% 800, 000. 00 704, 532. 70
BUONI POLIENNALI 2. 15% 840, 000. 00 529, 349. 23
BUONI POLIENNALI 2.95% 750, 000. 00 634, 425. 00
BUONI POLIENNALI DE 2. 8% 150, 000. 00 101, 895. 00
BUONI POLIENNALI DEL 0% 540, 000. 00 485, 330. 34
FRANCE (GOVT OF) 0% 3, 110, 000. 00 2,812, 789. 70
FRANCE (GOVT OF) 1. 25% 180, 000. 00 138, 131. 62
FRANCE (GOVT OF) 2% 190, 000. 00 147, 038. 99
FRANCE 0.A.T. 1.75% 1, 030, 000. 00 675, 488. 15
FRANCE 0.A.T. 4.5% 1, 380, 000. 00 1, 607, 304. 50
FRENCH DISCOUNT T-BILLO% 14, 740, 000. 00 14, 689, 643. 14
SPANISH GOV’ T 2. 55% 660, 000. 00 620, 155. 38
SPANISH GOV’ T 3. 45% 930, 000. 00 817, 935. 00
SPANISH GOV’ T 4. 2% 550, 000. 00 584, 330. 01
SPANISH GOV’ T 5. 9% 800, 000. 00 867, 290. 78
H1J7{E5E%: | REGION WALLONNE 2. 875% 400, 000. 00 363, 334. 11
WM& | CAISSE AMORT DET 0. 45% 500, 000. 00 402, 214. 56
CAISSE CENT IMMOB 0% 200, 000. 00 195, 480. 00
CAISSE D’ AMORT DETTEL. 5% 1, 000, 000. 00 879, 151. 05
EFSF 1. 5% 240, 000. 00 230, 818. 64
EURO STABILITY MECHA 1% 460, 000. 00 438, 755. 11
EUROPEAN INVT BK 2. 25% 1, 000, 000. 00 958, 773. 75
FRANCAISE DEVELOP 0. 125% 700, 000. 00 544, 060. 27
[axice 3 BANK OF IRELAND VAR 100, 000. 00 88, 750. 00
BLACKSTONE PP EUR 1.75% 150, 000. 00 111, 225. 00
BLACKSTONE PP EUR 1% 225, 000. 00 168, 547. 50
BNP PARIBAS VAR 100, 000. 00 79, 430. 00
BOOKING HOLDINGS 4. 75% 225, 000. 00 237, 487. 50
CAIXABANK SA VAR 100, 000. 00 86, 110. 00
CREDIT SUISSE AG VAR 225, 000. 00 191, 115. 00
CREDIT SUISSE GROUP VAR 300, 000. 00 330, 990. 00
DEUTSCHE BANK AG VAR 100, 000. 00 79, 110. 00
ENEL SPA VAR 475, 000. 00 387, 172. 50




Wi T k2] diiif ot FEATAE ik
ENEL SPA VAR 100, 000. 00 92, 110. 00
EURO 39X Al 599, 826. 67 561, 830. 64
FCC AQUALIA SA 2.629% 250, 000. 00 234, 475. 00
GEN MOTORS FIN 0. 85% 100, 000. 00 91, 120. 00
GEN MOTORS FIN 1.694% 150, 000. 00 143, 310. 00
HEIMSTADEN BOST 1. 625% 200, 000. 00 120, 920. 00
LOGICOR FINANCING 1.625% 250, 000. 00 203, 250. 00
MITSUBISHI UFJ FG 0. 339% 350, 000. 00 336, 070. 00
NESTE OYJ 3.875% 125, 000. 00 125, 637. 50
NESTE OYJ 4.25% 100, 000. 00 100, 850. 00
RWE AG 4. 125% 200, 000. 00 195, 380. 00
SMURFIT KAPPA AQ 2.875% 155, 000. 00 149, 621. 50
TOTALENERGIES SE VAR 225, 000. 00 174, 082. 50
VOLKSBANK WIEN AG 0. 875% 400, 000. 00 353, 160. 00
VOLKSWAGEN LEAS 0. 375% 86, 000. 00 76, 755. 00
IR 36,571, 160. 28
(5,458, 611, 381)
FERV R Ef&7E% | UK TREASURY 3. 5% 1, 230, 000. 00 1, 063, 665. 04
UK TREASURY 3. 5% 460, 000. 00 386, 950. 87
UK TREASURY 4. 25% 2, 160, 000. 00 2,087, 191. 34
UNITED KINGDOM GILT 1. 5% 320, 000. 00 165, 059. 52
Kikffi%k | BNG BANK NV 0. 375% 520, 000. 00 460, 568. 41
DEXIA CREDIT LOCAL 0. 25% 2, 300, 000. 00 1,937, 387. 42
INTL DEVT ASSOC 0. 75% 2, 340, 000. 00 2,186, 555. 13
FLAE % BANCO SANTANDER SA VAR 200, 000. 00 160, 880. 00
BAT INTL FINANCE 2. 25% 200, 000. 00 161, 740. 00
BLACKSTONE PROP 2. 625% 200, 000. 00 149, 240. 00
ELEC DE FRANCE 6. 125% 200, 000. 00 192, 060. 00
EURO 38X A 499, 999. 85 476, 740. 85
MANSD 2007-1X A2 FLOAT 850, 152. 75 816, 774. 90
PARGN 12X Al 653, 757. 76 635, 132. 85
PENSION INSURANCE 4. 625% 150, 000. 00 122, 655. 00
VOLKSWAGEN FIN 1.125% 100, 000. 00 86, 080. 00
/N 11,088, 681. 33
(1,923, 664, 436)
‘X'?:c~?“ EMEHRES SWEDISH GOVERNMENT 1. 75% 2, 070, 000. 00 1,951, 353. 43
i KeppfEd% | EUROPEAN INVT BK 1.75% 3, 700, 000. 00 3, 497, 400. 13
/NG 5, 448, 753. 56
(69, 689, 557)
?;j;7 EfEFE% | KINGDOM OF DENMA 4. 5% 1, 800, 000. 00 2,211, 402. 13
/NG 2,211, 402. 13
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() BRALIS O A MFES:

ik e EAA FRIAIAREE FEALAE I
A A Ef&ERES: | H439mIFIAHERE (2 4) 476, 350, 000 477,112, 160
FA43EIFATER (2 47) 820, 700, 000 822, 037, 741
FAdAEFIA ER (240) 1, 341, 950, 000 1, 344, 150, 798
F16MEIFI(FERE (404F) 746, 000, 000 663, 492, 400
FT6MIFIFER (304F) 513, 300, 000 530, 372, 358
F182[EIFIATE R (204F) 651, 000, 000 663, 668, 460
51142 0] [ A I FE s 1, 979, 550, 000 1,979, 587, 611
5511440 [ A I RE S 1, 449, 450, 000 1, 449, 528, 270
5511460 [ A I FE 327, 250, 000 327,278, 798
551151 [0 [ e A RiE 230, 500, 000 230, 553, 245
551154 0] [ i A HRIE S 2, 614, 100, 000 2,614, 889, 458
5511560 [ A I FE 527, 750, 000 527, 927, 851
/N 11, 630, 599, 150
HRov [Ef&3F% | AID-ISRAEL 5. 5% 1, 200, 000. 00 1,199, 713. 23
STRIPS 0% 2, 610, 000. 00 1, 539, 900. 00
US TREASURY N/B 0. 375% 4, 850, 000. 00 4, 588, 175. 80
US TREASURY N/B 0. 625% 8, 980, 000. 00 8, 062, 356. 25
US TREASURY N/B 0. 75% 4, 090, 000. 00 3, 711, 035. 93
US TREASURY N/B 0. 75% 10, 070, 000. 00 9, 115, 710. 20
US TREASURY N/B 0. 875% 6, 790, 000. 00 6, 165, 638. 31
US TREASURY N/B 1. 125% 1, 700, 000. 00 1, 604, 441. 40
US TREASURY N/B 1. 125% 2, 970, 000. 00 1,916, 578. 12
US TREASURY N/B 1.25% 2, 130, 000. 00 1, 879, 725. 00
US TREASURY N/B 1. 375% 730, 000. 00 489, 784. 37
US TREASURY N/B 1.875% 1, 030, 000. 00 890, 628. 12
US TREASURY N/B 1.875% 11, 330, 000. 00 8, 260, 278. 12
US TREASURY N/B 2.25% 6, 750, 000. 00 5,219, 648. 43
US TREASURY N/B 2. 375% 7, 880, 000. 00 7,274, 225. 00
US TREASURY N/B 2. 75% 5, 960, 000. 00 5,612, 178. 15
US TREASURY N/B 2. 875% 11, 230, 000. 00 10, 650, 953. 12
US TREASURY N/B 2% 650, 000. 00 477, 445. 31
US TREASURY N/B 4. 25% 280, 000. 00 279, 278. 12
Kk{fi% | INTERAMER DEV BK 7% 5, 010, 000. 00 5,221, 752. 05
STACR 2022-DNA1 M1A 287, 880. 59 282, 865. 39
STACR 2022-DNA3 M1A 99, 545. 53 100, 026. 64
FLAE ABN AMRO BANK NV VAR 400, 000. 00 351, 342. 68
AERCAP IRELAND 3. 3% 175, 000. 00 142, 797. 52
AERCAP IRELAND CAP 6. 5% 300, 000. 00 302, 378. 93
AUST & NZ BANKING VAR 350, 000. 00 320, 590. 03
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AVIATION CAPITAL 1.95% 125, 000. 00 111, 397. 27
BANCO SANTANDER 3. 8% 200, 000. 00 184, 904. 10
BANCO SANTANDER 2. 706% 400, 000. 00 387, 111. 08
BANCO SANTANDER SA 3.49% 200, 000. 00 175, 154. 84
BBCMS 2022-C17 A5 1, 200, 000. 00 1, 131, 969. 24
BNP PARIBAS 3. 375% 575, 000. 00 553, 816. 31
BNP PARIBAS VAR 250, 000. 00 231, 750. 41
BNP PARIBAS VAR 325, 000. 00 289, 738. 23
BOEING CO 3. 75% 25,000. 00 18, 396. 59
BPCE SA 4. 5% 500, 000. 00 481, 749. 01
BPCE SA VAR 500, 000. 00 449, 784. 82
BROADCOM INC 3. 137% 312, 000. 00 237, 494. 59
BROADCOM INC 3. 469% 350, 000. 00 285, 854. 53
BROADCOM INC 4. 15% 175, 000. 00 157, 583. 94
CAS 2023-R03 2M2 56, 772. 00 57,392. 94
CITIGROUP INC VAR 450, 000. 00 399, 432. 72
CREDIT AGRICOLE LDN VAR 250, 000. 00 230, 640. 75
CREDIT AGRICOLE SA VAR 575, 000. 00 510, 801. 43
CREDIT SUISSE GR VAR 650, 000. 00 582, 678. 08
CREDIT SUISSE NY 2.95% 350, 000. 00 327, 822. 34
CSMC 2021-NQM8 A1 98, 528. 14 83, 209. 03
DANSKE BANK A/S VAR 625, 000. 00 585, 530. 85
DELL INT LLC / EMC 5. 3% 25,000. 00 24,775.23
DEUTSCHE BANK NY VAR 150, 000. 00 132, 994. 28
DOLP 2021-NYC A 800, 000. 00 628, 499. 36
ELECTRICITE DE FRAN 4. 5% 350, 000. 00 335, 088. 77
FORDR 2018-1 A 2,600, 000. 00 2, 505, 622. 86
GENERAL MOTORS CO 4. 2% 150, 000. 00 142, 957. 42
GLENCORE FDG LLC 1.625% 237, 000. 00 214, 348. 86
GLENCORE FUNDING 4. 625% 350, 000. 00 346, 270. 46
HCA INC 3. 375% 100, 000. 00 89, 596. 74
HYUNDAT CAP AMERICA 1% 945, 000. 00 889, 009. 95
ING GROEP NV VAR 250, 000. 00 236, 076. 23
INTERNATIONAL FL 1. 832% 50, 000. 00 42,214.79
JPMMT 2021-LTVZ2 Al 577,934. 24 472, 196. 89
LENNAR CORP 4. 75% 225, 000. 00 219, 758. 45
MACQUARIE BANK LTD VAR 250, 000. 00 189, 444. 01
MACQUARIE GROUP LTD VAR 150, 000. 00 138, 575. 79
MFRA 2020-NQM1 A3 148, 014. 68 133, 618. 47
PROG 2021-SFR11 A 215, 522. 35 183, 716. 18
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SEMT 2004-10 A3A 38, 114. 57 33, 027. 37
SPIRIT REALTY LP 2.1% 175, 000. 00 146, 846. 27
STANDARD CHARTERED PLC 575, 000. 00 509, 838. 19
VERUS 2021-8 Al 79,419. 11 68, 626. 48
WARNERMEDIA HLDG 4. 054% 175, 000. 00 159, 948. 24
WARNERMEDIA HLDG 4. 279% 650, 000. 00 570, 111. 26
WESTPAC BANKING CORP VAR 236, 000. 00 180, 717. 41
/NGE 101, 727, 539. 28
(14, 192, 009, 003)
HF & Fv | EERESE | CANADA-GOV' T 2. 75% 650, 000. 00 597, 148. 50
CANADIAN GOVT 2. 25% 2, 920, 000. 00 2,748, T71. 20
H1 7 5E%: | BRITISH COLUMBIA 4. 95% 700, 000. 00 758, 415. 00
IR 4,104, 334. 70
(427, 548, 545)
a—n [Ef&7F% | BELGIAN 2.25% 490, 000. 00 373, 848. 53
BELGIUM KINGDOM 0. 35% 1, 280, 000. 00 1,018, 047. 55
BONOS Y OBLIG D EST 1. 5% 2, 340, 000. 00 2,212, 432. 09
BONOS Y OBLIG D EST 2. 9% 820, 000. 00 699, 462. 72
BONOS Y OBLIG EST 1.25% 230, 000. 00 201, 552. 24
BTPS 3. 25% 1, 040, 000. 00 915, 892. 51
BUONI POLIENNALI 2. 15% 800, 000. 00 504, 142. 12
BUONI POLIENNALI 2.95% 1, 880, 000. 00 1, 590, 292. 00
BUONI POLIENNALI DE 2. 8% 170, 000. 00 115, 481. 00
BUONI POLIENNALI DEL 0% 630, 000. 00 566, 218. 73
FRANCE (GOVT OF) 0. 75% 4, 660, 000. 00 4, 259, 949. 39
FRANCE (GOVT OF) 0% 710, 000. 00 642, 148. 13
FRANCE (GOVT OF) 1. 25% 230, 000. 00 176, 501. 51
FRANCE (GOVT OF) 2% 30, 000. 00 23,216. 68
FRANCE 0.A.T. 1.75% 980, 000. 00 642, 697. 46
FRANCE 0.A.T. 4.5% 2, 300, 000. 00 2, 678, 840. 84
FRENCH DISCOUNT T-BILLO% 17, 570, 000. 00 17, 509, 974. 90
SPANISH GOV’ T 0. 85% 590, 000. 00 407, 643. 07
SPANISH GOV’ T 2. 55% 920, 000. 00 864, 459. 02
SPANISH GOV’ T 3. 45% 1, 400, 000. 00 1, 231, 300. 00
H1J7 5% | REGION WALLONNE 2. 875% 700, 000. 00 635, 834. 70
¥ipkfE | CAISSE AMORT DET 0. 45% 1, 700, 000. 00 1, 367, 529. 50
CAISSE CENT IMMOB 0% 100, 000. 00 97, 740. 00
CAISSE D’ AMORT DETTEL. 5% 1, 400, 000. 00 1,230, 811. 47
DEV BANK JAPAN 2.125% 110, 000. 00 105, 493. 11
EFSF 1. 5% 300, 000. 00 288, 523. 31
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EURO STABILITY MECHA 1% 570, 000. 00 543, 674. 81
EURO STABILITY MECHA 1% 3, 020, 000. 00 2,792, 919. 55
EUROPEAN INVT BK 2. 25% 1, 410, 000. 00 1, 351, 870. 98
FRANCAISE DEVELOP 0. 125% 800, 000. 00 621, 783. 17
FEAE S BLACKSTONE PP EUR 1. 75% 198, 000. 00 146, 817. 00
BLACKSTONE PP EUR 1% 300, 000. 00 224, 730. 00
BNP PARIBAS VAR 200, 000. 00 158, 860. 00
BOOKING HOLDINGS 4. 75% 300, 000. 00 316, 650. 00
CAIXABANK SA VAR 100, 000. 00 86, 110. 00
CREDIT SUISSE AG VAR 350, 000. 00 297, 290. 00
CREDIT SUISSE GROUP VAR 375, 000. 00 413, 737. 50
DEUTSCHE BANK AG VAR 100, 000. 00 79, 110. 00
ENEL SPA VAR 650, 000. 00 529, 815. 00
EURO 39X Al 699, 797. 78 655, 469. 08
GREAT-WEST LIFECO 4. 7% 104, 000. 00 106, 724. 80
HEIMSTADEN BOST 1. 625% 275, 000. 00 166, 265. 00
LOGICOR FINANCING 1.625% 300, 000. 00 243, 900. 00
MITSUBISHI UFJ FG 0. 339% 400, 000. 00 384, 080. 00
NESTE 0YJ 3. 875% 150, 000. 00 150, 765. 00
NESTE OYJ 4. 25% 125, 000. 00 126, 062. 50
RWE AG 4. 125% 200, 000. 00 195, 380. 00
TOTALENERGIES SE VAR 275, 000. 00 212, 767. 50
VOLKSWAGEN LEAS 0. 375% 38, 000. 00 33, 915. 00
/NG 50, 198, 729. 47
(7,492, 662, 360)
AR R | EMEFES | UK TREASURY 3. 5% 1, 300, 000. 00 1,124, 198. 82
UK TREASURY 3. 5% 510, 000. 00 429, 010. 75
UK TREASURY 4. 25% 2, 470, 000. 00 2, 386, 741. 95
H1J7 {54 | NORDRHEIN-WEST 2. 125% 200, 000. 00 188, 155. 37
PROVINCE OF QUEBEC 2. 25% 1, 140, 000. 00 1,041, 511. 72
K ppfE%% | AGENCE FRANCAISE 1.25% 800, 000. 00 738, 935. 72
BNG BANK NV 0. 375% 1, 100, 000. 00 974, 279. 33
DEXIA CREDIT LOCAL 0. 25% 1, 100, 000. 00 926, 576. 59
DEXIA CREDIT LOCAL 1. 25% 400, 000. 00 367, 579. 99
NORDIC INVESTMENT 1. 125% 700, 000. 00 646, 797. 84
(axice 3 BANCO SANTANDER SA VAR 300, 000. 00 241, 320. 00
BAT INTL FINANCE 2. 25% 200, 000. 00 161, 740. 00
BLACKSTONE PROP 2. 625% 250, 000. 00 186, 550. 00
ELEC DE FRANCE 6. 125% 200, 000. 00 192, 060. 00
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EURO 38X A 399, 999. 88 381, 392. 68
GLENCORE FINANCE 3.125% 100, 000. 00 92, 550. 00
MANSD 2007-1X A2 FLOAT 831, 671. 17 799, 018. 92
PARGN 12X Al 879, 191. 47 854, 144. 18
PENSION INSURANCE 4. 625% 150, 000. 00 122, 655. 00
/N 11, 855, 218. 86
(2,056, 643, 365)
ii;:i;::zf HepkfE %% | EUROPEAN INVT BK 1.75% 7, 500, 000. 00 7, 089, 324. 60
/NEE 7, 089, 324. 60
(90, 672, 461)
j;i;7 EfEFE%: | KINGDOM OF DENMA 4. 5% 2, 460, 000. 00 3, 022, 249. 58
/NEE 3, 022, 249. 58
(60, 565, 881)
o 35, 950, 700, 765
(24, 320, 101, 615)
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