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(20164F2H 16 H) (SrBEd%) 492, 339, 072 (SrBd%) 9, 045
5 20RF E HIRTR (ZrBif) 1, 395, 852, 740 (ZrBEefT) 10, 219
(20164E8 16 H) (7 ELTE) 1,376, 434, 170 (7 Bev%) 10,019
o5 3FE HIRIR (53 BLf) 1, 594, 095, 084 (3 BLfT) 10, 413
(20175-2H16H) (%) 1, 563, 966, 448 (ZELT%) 10, 213
AR EBIFIR (3 BLfT) 1,416, 726, 723 (57 BefT) 10, 981
(20174£8 H16H) (B Y%) 1, 385, 426, 066 (FrB?) 10, 781
5 REE HIRIR (57 BLfT) 2, 359, 357, 232 (57 BLfT) 10, 823
(201842 16H) (4rBL?s) 2,319,007, 154 (SrB?) 10, 623
F6HREE HIRIR (57 BLfT) 1,921, 450, 960 (57 BLfT) 10, 417
(20184E8 16 H) (7 ELTE) 1, 881, 533, 095 (7 Bed) 10, 217
TR E BIRTR (ZrBifd) 1, 488, 852, 038 (ZrBEefT) 10, 163
(201942 H18H) (FrBdv) 1,457,727,516 (SrBd%) 9, 963
T8 E HIRIR (53 BLf) 3, 359, 834, 714 (3 BLfT) 10, 415
(201948 H16H) (B Y%) 3,307, 882, 926 (FrBd) 10, 215
B0 E IR (ZrBEifT) 16, 116, 267, 318 (G fd) 10, 679
(202042 H17H) (rEY%) 15, 878, 028, 366 (ZrBEL7%) 10, 479
B 10455 E W R (57 BLfT) 19, 871, 938, 208 (57 BLfT) 10, 209
(20204E8 H17H) (rECY%) 19, 488, 920, 044 (ZTEL7%) 10, 009
55114 E IR R (ZrBefT) 22, 296, 558, 188 (ZrBEefT) 10, 737
(20214F2 7 16 H) (7 ELTE) 21, 883, 243, 240 (7 EeP) 10, 537
51205 E IR (3 Bef) 21, 554, 177, 531 (7 BAt) 10, 803
(2021428 H16H) (ZrBdv%) 21, 163, 597, 155 (L 7%) 10, 603
13 EE IR (HrEAst) 22,918, 260, 332 (S EAst) 10, 127
(202242 16H) (FrBd%) 22,473,514, 625 (FrBd%) 9,927
B 1405 E WK (57 BLfT) 30, 897, 646, 733 (4 Bifd) 9,410
(20224816 H) (5rBe?%) 30, 302, 428, 620 (GrBe?%) 9,210
75 1555 E IR R (ZrBefT) 59, 755, 527, 739 (FrBift) 9,025
(202342 A 16 H) (7 BL%) 58, 641, 560, 570 (ZrEe%) 8, 825
EAGLEYEIEFS (7 BeAt) 75, 419, 489, 778 (FrBift) 8, 245
(202348 H16 H) (FrBlv) 73, 662, 275, 672 (B 8, 045
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ErERE (M) FEvEMmER ()
20224 9H K H 33, 321, 550, 477 8, 464
10HKH 36, 918, 946, 010 8, 539
11HXKH 40, 549, 259, 690 8, 647
12HKH 46, 121, 064, 531 8,703
20235 1HEKH 54, 885, 279, 191 8,979
2HKH 62, 838, 173, 595 8, 743
3HKH 64, 000, 887, 968 8,072
4AKH 67, 893, 776, 287 8,174
5HKH 69, 168, 532, 253 8, 083
6HKH 71, 211, 654, 386 8, 080
THRH 74,273, 142, 889 8,210
8HKH 74, 478, 010, 788 8, 028
9AKH 74, 454, 034, 865 7,901

SMCORMEMARIZ, 10, 000012472 0 OfiZE T,

NAFEMIMROME PEREE (B 3o JOEMEMAE (OBLf) 13, SiEFrEHIFRIC I 2 MM&E PR
BO(rBO) B R OULEMAE (DS OGREIC, MRLRE I IS b T IS Sy Bl 0 B EHAE
AR LA R R L CVET,
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QOB DHR

i1/ 15 E47=0 D45 E 4
H 20154%F 9H 4H

1 B AR 100
£ 20164E 2H16H
H 20164F 2H17H

O 20 TE B R 200
£ 20164E 8H16H
H 20164F 8H17H

O S E B R 200
£ 20174 2H16H
H 20174 2H17H

AN E B R 200
£ 20174E 8H16H
H 20174F 8H17H

B 5 E B R 200
£ 20184 2H16H
H 20184 2H17H

B 6% 1R 200
£ 20184 8H16H
H 20184 8H17H

TR EHAR 200
£ 20194E 2H18H
H 20194F 2H19H

o SR E 1 R 200
£ 20194E 8H16H
H 20194F 8H17H

EOE E HA R 200
£ 20204E 2H17H
H 20204F 2H18H

105 EHAM 200
£ 20204 8H17H
H 20204 8H18H

11 E SR 200
£ 20214E 2H16H
H 20214F 2H17H

125 EHARM 200
£ 20214 8H16H
H 20214F 8H17TH

135 EHAM 200
20224 2H16H
H 20224F 2H17H

1A% EHARM 200
£ 20224 8H16H
H 20224F 8H17TH

155 EHAM 200
£ 20234 2H16H
H 20234 2H17H

165 EHAM = 200

20234 8H 16 H
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@I R DI

oM IPEARS
mwenm |2 = cas %
2% E 1 M i izizi ZE 1;2 12.98 %
3R E 1 M i iziii 22 1;2 3.93 %
AR E 1M i izizi ZE 1;2 7.52 %
S5 E 1 M i izgi 22 1;2 0.39 %
FF 6 E 1 H i izizi ZE 1;2 A1.94 %
B TR E 1 H i iziji 22 1;2 N0.53 %
S8R E 1 M i izizi ZE 122 4.54 %
SR E 1M i izizi 221;2 4.54 %
51 1RE i 1) i zngi EE 1:2 7.21 %
1 207 E 1] i Zzzﬁ zﬁ 1;2 2.52 %
51 3% 1] i Zzz;i zﬁ 1;2 N4 49 %
B 145 E I i Zzzzi zﬁ 1;2 N5.21 %
5 155 i 1] i Zzzii zﬁ 1;2 N2.01 %
5160 E 1] i Zzzii zﬁ 1;2 N6.57 %

(B) WAERIFLLTFOFAERIC IV EH L TOWET, 2720, BURFESRICOWTIX, AR EMIFRIAR S
B EEMAEOMRD VI, 1 T A B YReAEE (10,000M) ZHNTHET,

WAS R = (L RFE S TR 53 I P YA+ 224 AR5 T 01T 2 P < 3R 5 1A — T AR I 01 ) A 2 PR 7 R VA
HH) AR E IR 2 Bl v S5 YA 4R X 100
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(4) BREROEHDER

o R E A3 R O

H 20154%F 9H 4H

B 1Ry E 1 593, 010, 706 48, 693, 788
£ 20164 2H16H
H 20164F 2H17H

B 205 T W 880, 383, 735 50, 893, 437
£ 20164 8H16H
H 20164F 8H17H

o 3R 7 W ] 245, 568, 691 87, 957, 221
£ 20174 2H16H
H 20174 2H17H

AR TE W 1,076, 747, 684 1, 323, 095, 168
£ 20174 8H16H
H 20174F 8H17H

B 5 R T 1 ] 916, 182, 411 18, 337, 358
£ 20184 2H16H
H 20184 2H17H

6 E W 108, 782, 114 450, 135, 560
£ 20184 8H16H
H 20184 8H17H

B TRy E W 243, 469, 747 621, 882, 574
£ 20194 2H18H
H 20194F 2H19H

B SRy E W ] 1,993, 760, 620 218, 511, 082
£ 20194F 8H16H
H 20194F 8H17H

R E WM 12, 135, 230, 083 221, 093, 581
£ 20204 2H17H
H 20204F 2H18H

S 10%s & R 4,748, 338, 679 429, 695, 046
£ 20204 8H17H
H 20204 8H18H

1Ry E IR 3, 308, 870, 610 2,012, 945, 149
£ 20214F 2H16H
H 20214F 2H17H

125 EHARM 5, 342,182, 517 6, 149, 080, 324
£ 20214 8H16H

. N B 20214F 8H17H

51355 E W) 6,410, 470, 581 3, 731, 256, 412
£ 20224 2H16H

. N B 20224F 2H17H

o5 1A% B ] 12, 793, 192, 939 2,532, 632, 370
£ 20224 8H16H

. N B 20224F 8H17H

o 1555 E W1 R 35, 187, 816, 312 1, 635,794, 811
£ 20234 2H16H

. N B 20234 2H17H

1655 W] 27, 069, 337, 838 1, 954, 248, 399
£ 20234 8H16H

(D) EFRIE. TR TERENICRIT 23R E. FBROERB O T,
O2iE, YUk ENEE &~ ET,

(7E2) 1R E IR O E
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(ZBE) "MV v« Fx R IVIEHE~F—T7 R

(1) BERW
(20234F9 H 29 H HL7E)
2% PE DTSR E 4 Rl &5t (F9) BEE (%)
¥ ¥ B X LR A XY A 40, 103, 159, 698 23. 82
7T UA 22, 057, 928, 024 13. 10
TAUD 20, 174, 795, 444 11.98
KA 9, 815, 338, 613 5. 83
F—A TV T 7,949, 812, 153 4.72
AA A 7,893,324, 728 4. 69
E A 6, 122, 346, 883 3.64
HF 5,701, 772, 423 3.39
ANA 5, 249, 303, 202 3.12
A =T 3, 654, 912, 510 2. 17
A¥ T a 2,517, 037, 369 1.50
AHBVT 2, 056, 072, 919 1.22
Frw—2 1, 778, 898, 848 1. 06
ER:N 1, 709, 669, 859 1.02
R a— K 800, 170, 665 0. 48
T4 TUR 284, 975, 827 0.17
/NEE 137, 869, 519, 165 81. 89
EMFRES TAUH 14, 713, 025, 533 8. 74
AF¥ o 361, 052, 753 0.21
/NG 15, 074, 078, 286 8.95
FRERIE S AXT o 966, 203, 171 0.57
B RESR TAUA 192, 168, 860 0.11
B - e - TOMOEE (AEPERE) 14, 247, 455, 251 8. 46
Rt (W& PERREER) 168, 349, 424, 733 100. 00
(2) ®EEE
OB A Mz D EEERH
1. #EA BAC30874K (2023429 H 29 H Bi7E)
e | | g | | e | Tam | Tam i oz | foh
(F) (M) (M) (M) (%)
s ey |UBS GROUP
AA A AR FUNDING 35, 687, 000| 14, 664. 24|5, 233, 229, 778|14, 741. 28|5, 260, 723, 625 7.000 — 3.12
SWITZE
i¥ 2 /T;:L;& ?]SEC HOLDINGS 32, 780, 000| 14, 566.91|4, 775, 033, 809| 14, 169. 65|4, 644, 812, 831 6.547| 2034/6/20 2.76
Zi e i%;ﬁ BNP PARIBAS |30, 950, 000| 14, 694. 12|4, 547, 831, 925|14, 146. 85|4, 378, 450, 104 7.750 — 2. 60

,417




y I fi At 4 T {4 A 48 FFAtAE FFAfAE e Eita
Hiy A & W 4 o B ) HA BHE (%) EEHIRR | b=
N (M) (M) (M) (M) (%)
A4 XY |F ¥ "F [NATWEST GROUP B
2 ik |pLe 27,000, 000| 14, 691. 743, 966, 771, 852|14, 527. 95|3, 922, 548, 525| 8. 000 2.33
A XY [F% £ % |STANDARD B
2 LAE%  |CHARTERED PLC 25, 000, 000| 14, 799.97|3, 699, 994, 613|14, 471. 07|3, 617, 768, 430 7. 750 2.15
. .
XY ﬂFth 2 |USBC HOLDINGS 23, 250, 000| 14, 981. 30|3, 483, 152, 754|14, 717. 96|3, 421, 926, 742| 8. 000 — 2.03
3 JVEEZ:  |[PLC
77 |F v X [CREDIT
2 LAES  |AGRICOLE SA 22, 000, 000| 14, 867. 053, 270, 752, 179|14, 827. 77|3, 262, 110, 643|  7.875 1.94
O .
Ty #f t Z BARCLAYS PLC |23, 667,000| 13, 450. 55|3, 183, 342, 614|13, 368. 46|3, 163, 914, 775/ 8. 000 - 1.88
3 JVFESR
F— 2 PN NATTONAL
) . |AUSTRALIA 21,178, 000| 15, 001.07|3, 176, 928, 392|14, 646. 66|3, 101, 871, 112|  6.429| 2033/1/12 | 1.84
JVRES:
7 BANK
R4 if;;& giUTSGHE BANK 20, 899, 000| 14, 084. 472, 943, 513, 948|13, 524. 61|2, 826, 509, 996 7. 079| 2034/2/10 | 1.68
A
77 ﬂ?f}:j BNP PARIBAS |17, 928,000| 15, 515.71|2, 781, 657, 682|15, 209. 23|2, 726, 711, 572| 9. 250 - 1.62
3 JVFESR
., | EH
KA A MUNICH RE 18, 000, 000| 14, 840.00[2, 671, 200, 836|14, 397. 07|2, 591, 473, 500| 5. 875| 2042/5/23 | 1.54
ALl
Z~A |3 & |BANCO
5 LAE%  [SANTANDER SA 17, 800, 000| 14, 713.86(2, 619, 068, 599| 14, 300. 402, 545, 471,936  6.921| 2033/8/8 1.51
75 |¥ % & |SOCIETE _
2 LAE%  |GENERALE 17, 000, 000| 14, 771.02|2, 511, 074, 250| 14, 822. 722, 519, 862, 883|  7.875 1.50
. LLOYDS
. >
ide 4 i’;%;( BANKING GROUP| 17, 000, 000| 14, 577. 06|2, 478, 100, 93414, 625. 632, 486, 357, 651| 7. 500 — 1.48
" PLC
7 A Y |F % |[EDISON
- JAE% | INTERNATIONAL 16, 050, 000| 15, 137. 49|2, 429, 568, 108| 14, 996. 74|2, 406, 976,966 8. 125| 2053/6/15 | 1.43
L |FYEX
T K L ENBRIDGE INC |16, 667,000| 15,017.78|2, 503, 014, 579|14, 316. 65|2, 386, 157, 355|  7.625| 2083/1/15 | 1.42
R
NATIONAL
1 }:"
TAY %fw& RURAL UTIL |15, 000, 000| 15, 100. 582, 265, 088, 182[15, 135. 58|2, 270, 337, 206 7. 125| 2053/9/15 | 1.35
7 JVRESR
C00P
= D D
KA #f‘,& DEUTSCHE BANK 17, 000, 000| 13, 605. 35|2, 312, 910, 391|13, 148. 95(2, 235, 321, 680| 7. 500 - 1.33
JVERSR AG
: -
777)( Y EE LS IE;BTREASURY 17, 000, 000| 13, 749. 67|2, 337, 444, 591|12, 973. 72(2, 205, 533, 728| 3. 875| 2043/2/15 | 1.31
A = |F 4 ' F |SKANDINAVISKA _
Zoy s |BNSKILDA 15, 000, 000| 14, 318.78|2, 147, 817, 724| 14, 175. 69|2, 126, 354, 490| 6. 875 1.26
75 |¥% % % [ELECTRICITE _
2 LaE%  |DE FRANCE SA 13, 053, 000| 15, 642. 80|2, 041, 855, 540| 15, 560. 71|2, 031, 140, 475| 9. 125 1.21
F—
_ ¢ E°# |MACQUARIE
1
;7 ) LaE%  [BANK LTD 13, 000, 000| 14, 913.81|1, 938, 796, 393| 14, 662. 59|1, 906, 137, 280| 6. 798| 2033/1/18 | 1.13
A4 XY |%+ t"# |HSBC HOLDINGS
2 Vi |pLe 12, 000, 000| 16, 199. 97| 1, 943, 996, 839| 15, 802. 041, 896, 245, 339|  8.113| 2033/11/3 | 1.13
A4 XY |¥x % [NATIONWIDE B
2 L% |BLDG SOCIETY 12, 000, 000| 15, 952.92|1, 914, 350, 547| 15, 567. 101, 868, 052, 907| 5. 750 1.11
75 |¥F % & |SOCIETE _
2 LAES  |GENERALE 12, 400, 000| 14, 808. 42| 1, 836, 244, 080| 14, 860. 11|1, 842, 654, 612|  7.875 1.09
. =4
Vot #f‘,& BANK OF NOVA 12, 000, 000| 15, 388. 77| 1, 846, 653, 017| 14, 957. 361, 794, 883, 553| 8. 625/2082/10/27| 1.07
JVEEZ: [SCOTIA
7Y [¥¥ EF DANSKE BANK B
220 bars s 12, 500, 000| 14, 340. 981, 792, 622, 813| 14, 231. 19|1, 778, 898, 848| 7. 000 1.06
I -
777)( ) EsliEw=S IE;BTREASURY 12, 000, 000| 14, 640. 14| 1, 756, 817, 100| 14, 594. 56|1, 751, 348, 072|  3.875| 2026/1/15 | 1.04
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Y MEFAMAR | WEFEmEE A% A% s B
Hi bk i) & 4 o HA x| HA | (%) ERWIR | b
N (M) (M) (M) (M) ¢ (%)
. ., |LLOYDS
;iiF]J ji;;;;fl BANKING GROUP| 10, 000, 000| 17, 509. 44|1, 750, 944, 579(17, 071. 11|1, 707, 111, 825 8. 500 — 1.01
3 PLC

(JED WELRIT, =¥ —7 7 > FOME EREII ST 258N Ol &8 O FaR T,
(7E2) RIREOA@HT, HEHERIZRT 2 3d@EEREZRMSOMEIC LV MERF L T £,

2. FEERFEELER (2023429 H 29 H BI{E)

O Bt (%)

X v B X LVEES 81. 89
RS 8.95
Rk 5 0. 57
FERESR 0.11

Rt 91. 54

(B) WERIT, ~F—7 7 FOMEEERFIT ST 2 YEHEE OISO LR TT,

OBE RBEDIF
FEFHITIH Y FH A,

% DEEEEDEER b D
HUFHITIH Y A,
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1 [H52 (Bk5E) Fhi%]
1) BUSHADSZ AL

OHIAHIM : 20234E11H16H (OR) 22520244E11H15H (&) £T
XHAWIRIE, HRZIR T RNCAMERES N E AR T2 2 ik v s ET,

QOHEAFHIAL, BUFHAMR T OBCEREOEERICZMT £, 2L, BUSHIARZ, n B
CERIF 2 —I = OEUTIRER. HDHWEIR Y FUBERRBIFHAER £-iim 2 —3 — 2V EF
FEGIFMRZE B O Wi & [F U A O5EITIEEGFIADZ 21TV EE A

@EFHADZAIE, JRAIE LT, IRESHEOEEROF%3METE LET, T O ZIEE
T OBSHAIBEERAOBERE 20 7, 7ed, RIS LY 7255
ERHY ET, FELIL, BRESHEE LIRS ORSEE TEMVWEbELEI W,

IRAVT Y P o A _RA A YRS
i 03-5208-5858 (EHZEH 09:00~17:00)
A—2L~— https://www. pinebridge. co. jp/

@& O FEAR ST EDOBLEN O ZIRFIT L o TAFIRE & BT 2356121, Zrtatho il CHS
HIAZZAHT 2WGEER DY £, £/, BEIANCHIT 2BEI 01k, SMERFRG I OF 1L,
FHEEDIE IR, TOMSOT A2 BRWEERD D & X1k, Hitathid, ZREORSHIADZ (4%
Fikd 5 2 L. BIOT T ZBIEHIADZF 2 BIHT Z &N TE £ T,

®7 7 v FOBMSHIAZ L, IRFESHIC, BGFHIA L FRFHCE213d 55 U YETG HIAE 235
IAEDIERZAT D T2 OIRBHERSE O N AR L2 b0 & L, 5% 0B Y 3 EBS AR 12
% ABOMOFEE F 72 iFimE R’ TbhET, kb, IRESHE, YBUFHIADONRE DA
WEBIEHRZ T, Y3 DI YR HIAZ ) D D OO £ 72 13mek 2175 2 &M
TEET,

2) HHAHAL - HAIAE

OHABMIIPGESHRED L2 b0 L LET, FEL L, WSt ER TR ORSEETE
flnabE<7Zan,

@245 HE D HIAMIFENE UG HGASZ AT H 0035 3 A O BLYERERIC | 4 3% S YEAERIC3. 3% (Bifk3. 0%)
 BIRE U CTHRGESHEN ZNEIVMBIZED D HIAFER A A L7l s LES, 7EL<IX
MRt 723 TFERHE OB E TR WG bELZE N,

2 [#¥& (FER) Fhe¥l
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Bah &5 03-5208-5858 (E 3 H 19:00~17:00)
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Q—H RO FATEHHRIZ, IMRSHOBEERIZZMTET, 2L, BRERAR, v RUEk
T=a—a— 7 OEITRER, HDWVIER v RUGERBBIFMARER £i2id= o2 — 3 — 7 GERE5|
FRZEH OWF L &R U B OGEITIIMRFE R OZAS 2TV EE A, — IO EITHE R E
ZRENTDHEEE, WS L, BEZHEEL L TITI b L LET,

OfFFIFERDOZAH L, FAIE LT, BRSO EER DFHIFETE LET, ZOXAIFHZEE
THh D ORKFERITBEEEROBBB L7220 3, 228, ZAMARRIXRGESHIC LY B2 58
BBV ET, FELE, RS ELIIEFESHORSEE TEMVEbELEI N,

@—HFERREOMMERIL, —HARA D FATHER &2 ZAHT 72 B OB 3B O R O | Y 3% 5 A
B0, 3% DFEEF U T EFEMER R AR LI E LET,

O—MMARF ML, Bt ERICHxREINET, ROttt EidHeattolak
FTBHVWEDLELIEI VY,

O©ZFEattiE. WEIFTCRIT 2501k, SMEREIRGI O 1L, IRFEEIEDT 1L, Z oMLtz
BRVEEBRH D L X F, OO FITHEROZMEF LTS L BIOT TICZMIT—
RO EITHREBIH T Z LR BV £77,

@—BIRAI D FATRER OZA MR IE ST, 2B ML= AR IE LIS T > 724 B O —
MR OFATEEREZMEITE E T, 2720, ZREDE OO IATIHRZH/E L WiGE
IZIE, YR ASHE O —IRA DA, MR IR 2 fRER U 72 O ) 0 BYEMFHOFHR B 12
—IBRAI D FEATHE R EZAA T2 b DL U THIR@OOBEICHE L TR S if E LET,

ORI DB I, RFEREZZMMT-ErbRE LT, FHIE LTeEEAEND, lER
f% 8 U CRIFANV L ET,

OfFRIFERZAT 2 2488 1L, T O OENB ST D HRESEIS IO LTS REZ 8 E OFF RIZ)
D Z OEEAEFERK O —E A & TRESAEDMT O O L 51 W ZIT, U — R D054
OO EROBOWHEOHFHEEITI O & L, HIRIEOBIEIC L7223\ M aE iR % o 1
SR T ARE - () U ALK = U ES-Tak - /AL N oY V= I
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3 [BEEHESOME]
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1. FE¥EMEE ST, FEiEEICRT 2B ELZ DS E KO RAEMEAREETEHS Lo
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BO(LLF THEEPEREE VW ET, ) 2, HRBICKT 2RO ThRL BHEE N
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4. FEMEMFEIL. DRttt EERICH x BN Eh, ZREathls LOMRGESAETLT N Y4720 Offi%E
LLTHEINET, REMEICOVWTE, RESHEELEIETESEORS T TRMWEbYE
<&, F7o, FAIE UCEHER OB H MO B ARRF SN ER S E T,

RA TN P e 4 _A KA YRS
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77 v ROZSHEOIRBIL, RS ORE N EE ISR EITRS I EICEVEED,
TSRS EFIT L ER A,
(3) [E7eHIR]
20154F9H4H (&) 1 DH20484F12H30H (k) £TELET,
KAGFEMIMIL 20290E7TA30H (H) F£T) »b 120484F12H30H (K) Ty ICERLE LT,
(4) [FtEHIRH]

JFHIE LT, mFE2A1THB5H 168, 5HITHAG8A16H, 8HITHAABILAI6HEB I TIIALTH
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(3) Bt J& AR

1 AMFREARME (202348 A 16 H HifE)

(D) #RA

FUFEHITIH Y FHE A,

() LIS OB MhiRES:

PEER FEAH fzan) I AR FEAT4E T+
KIE [EfEFE%: | TREASURY BILL 0. 0000% 09/07/2023 17, 500, 000. 00 17, 443, 787. 37
R TREASURY BILL 0.0000% 11/16/2023 4,500, 000. 00 4,439, 241. 67

TREASURY BILL 0.0000% 07/11/2024 8, 000, 000. 00 7,627, 588. 88

UNITED MEXICAN STATES  6.3380% 05/04/2053 2, 674, 000. 00 2,612, 884. 36

US TREASURY N/B 4.2500% 09/30/2024 10, 000, 000. 00 9, 879, 687. 50

US TREASURY N/B 4.6250% 02/28/2025 10, 000, 000. 00 9,917, 968. 80

US TREASURY N/B 3.5000% 09/15/2025 10, 000, 000. 00 9, 718, 750. 00

US TREASURY N/B 3.8750% 01/15/2026 12, 000, 000. 00 11, 745, 000. 00

US TREASURY N/B 3.3750% 08/15/2042 12, 000, 000. 00 10, 277, 343. 72

US TREASURY N/B 4.0000% 11/15/2042 12, 000, 000. 00 11, 250, 000. 00

US TREASURY N/B 3.8750% 02/15/2043 17, 000, 000. 00 15,626, 718. 75

# 115, 674, 000. 00 110, 538, 971. 05

(16, 107, 738, 861)

KiZR{E%  |PETROLEOS MEXTICANOS 10. 0000% 02/07/2033 7,273, 000. 00 6,517, 856. 77

i 7,273, 000. 00 6,517, 856. 77

(949, 782, 088)

BEYZES:  |AGNC INVESTMENT CORP 6. 5000% 54, 809 1, 275, 405. 43

i 54, 809 1, 275, 405. 43

(185, 852, 079)
ZOfiA  |AEGON FUNDING CORP IT  5.1000% 12/15/2049 225, 472 4,784,515.84| %
AMFE 25 _ |ALLSTATE CORP 7. 3750% 192, 000 5,111, 040. 00| 3¢
;i;;tt AMERICAN EQUITY INVESTME 5. 9500% 56, 575 1,132,631.50| 3%
%) ATHENE HOLDING LTD 6. 3500% 58, 450 1,211,084. 00|
BANK OF AMERICA CORP 6. 4500% 12/15/2066 171, 656 4,324,014. 64| 3%
BROOKFIELD PROPERTY PART 6.5000% 6, 900 100, 740. 00| 3%
BROOKFIELD RENEWABLE PAR 5. 2500% 225, 033 4,437,650. 76| 3%
CITIGROUP CAPITAL XIII  6.6470% 10/30/2040 64, 343 1,880, 102. 46| 3%
CUSTOMERS BANCORP INC  5.3750% 12/30/2034 192, 000 3,792, 000. 00| 3
ENERGY TRANSFER LP 7. 6000% 117,623 2,877, 058. 58| 3%
ENSTAR GROUP LTD 7. 0000% 11, 364 265, 463. 04| %
OAKTREE CAPITAL GRP LLC 6.5500% 1,844 40, 180. 76| 3%
REINSURANCE GRP OF AMER 7. 1250% 10/15/2052 401, 000 10, 245, 550. 00| 3%
SCE TRUST I1I 5. 7500% 4, 472 105, 315. 60| 3%

AUST & NZ BANKING GROUP 6. 7420% 12/08/2032 7, 000, 000 7,135,972.83

AUST & NZ BANKING GRP/UK 6. 7500% 6, 916, 000 6, 829, 550. 00

BANCO BILBAO VIZCAYA ARG 6. 1250% 400, 000 343, 769. 17

BANCO BILBAO VIZCAYA ARG 6.5000% 2, 638, 000 2,479, 610. 52

BANCO SANTANDER SA 6.9210% 08/08/2033 17, 800, 000 17, 509, 483. 88

BANK OF AMERICA CORP 6. 1250% 10, 000, 000 9, 750, 000. 00

BANK OF NOVA SCOTIA 8.6250% 10/27/2082 12, 000, 000 12, 345, 587. 76

BANK OF NOVA SCOTIA 4. 9000% 3, 500, 000 3, 286, 184. 58

BANKUNITED INC 5.1250% 06/11/2030 6, 408, 000 5,574, 707. 26

BARCLAYS PLC 7.1190% 06/27/2034 5, 000, 000 4,943, 569. 75

BARCLAYS PLC 8. 0000% 9, 400, 000 9, 183, 647. 62

BARCLAYS PLC 6. 1250% 3, 500, 000 3, 141, 250. 00

BARCLAYS PLC 4. 3750% 2, 895, 000 2,039, 728. 35

BARCLAYS PLC 8. 0000% 23, 667, 000 21, 281, 873. 34

,817




Bl =y el ] JR R ALK kel
BBVA BANCOMER SA TEXAS  8.4500% 06/29/2038 10, 500, 000 10, 565, 488. 50
BNP PARIBAS 7.7500% 30, 950, 000 30, 404, 010. 73
BNP PARIBAS 9. 2500% 17, 928, 000 18, 596, 454. 62
BNP PARIBAS 8. 5000% 9, 259, 000 9,220, 112. 20
BNP PARIBAS 7..0000% 620, 000 578, 141.70
BRIGHTHOUSE FINANCIAL IN 5.6250% 05/15/2030 3, 000, 000 2,891, 742. 39
CEMEX SAB DE CV 9. 1250% 6, 250, 000 6, 485, 981. 25
CHARLES SCHWAB CORP 5. 3750% 1, 595, 000 1, 543, 389. 77
CITIGROUP INC 6. 1740% 05/25/2034 6, 563, 000 6,494, 914. 25
CREDIT AGRICOLE SA 7. 8750% 3, 000, 000 2,989, 860. 00
CREDIT AGRICOLE SA 7. 8750% 22,000, 000 21, 866, 240. 00
CREDIT AGRICOLE SA 8. 1250% 4,671, 000 4, 655, 959. 38
CREDIT AGRICOLE SA 6. 8750% 615, 000 599, 624. 70
CREDIT SUTISSE GROUP AG  9.0160% 11/15/2033 1, 962, 000 2,326, 732. 05
DANSKE BANK A/S 7.0000% 12, 500, 000 11, 984, 375. 00
DEUTSCHE BANK AG 7.5000% 17, 000, 000 15, 462, 698. 16
DEUTSCHE BANK NY 6.7200% 01/18/2029 3,007, 000 3,039, 713. 36
DEUTSCHE BANK NY 7.0790% 02/10/2034 20, 899, 000 19, 678, 526. 19
EDISON INTERNATIONAL 8.1250% 06/15/2053 16, 050, 000 16, 242, 600. 00
ELECTRICITE DE FRANCE SA 9. 1250% 13, 053, 000 13, 650, 591. 92
ENBRIDGE INC 7.6250% 01/15/2083 16, 667, 000 16, 733, 617. 99
ENERGY TRANSFER LP 7. 1250% 4, 800, 000 4, 206, 770. 06
ENERGY TRANSFER LP 6. 5000% 14, 533, 000 13, 188, 697. 50
ENSTAR FINANCE LLC 5.7500% 09/01/2040 900, 000 790, 846. 02
ENSTAR FINANCE LLC 5.5000% 01/15/2042 4, 667, 000 3,636, 774. 21
HSBC HOLDINGS PLC 8. 0000% 23, 250, 000 23,286, 219. 78
HSBC HOLDINGS PLC 8.1130% 11/03/2033 12, 000, 000 12, 996, 368. 76
HSBC HOLDINGS PLC 6.5470% 06/20/2034 32, 780, 000 31,922, 942. 97
HSBC HOLDINGS PLC 6. 3320% 03/09/2044 10, 931, 000 11, 003, 969. 12
HSBC HOLDINGS PLC 6. 0000% 5,900, 000 5, 347, 628. 96
ING GROEP NV 7.5000% 10, 000, 000 9, 385, 290. 00
ING GROEP NV 6. 5000% 2,000, 000 1, 886, 072. 76
ING GROEP NV 5. 7500% 7, 000, 000 6, 262, 506. 67
ING GROEP NV 4. 2500% 15, 000, 000 10, 481, 250. 00
INTESA SAN PAULO 7.7000% 200, 000 190, 321. 16
LAND O’ LAKES INC 7.0000% 2,000, 000 1, 655, 000. 00
LIBERTY MUTUAL GROUP INC 4.1250% 12/15/2051 2, 500, 000 1, 986, 519. 25
LINCOLN NATIONAL CORP 9. 2500% 1, 000, 000 1,047, 883. 02
LLOYDS BANKING GROUP PLC 8.0000% 8, 187, 000 7,570, 518. 90
LLOYDS BANKING GROUP PLC 7.9530% 11/15/2033 3, 000, 000 3,182, 721. 24
LLOYDS BANKING GROUP PLC 7.5000% 17, 000, 000 16, 567, 060. 66
LLOYDS BANKING GROUP PLC 6. 7500% 7,876, 000 7,292, 535. 36
MACQUARIE BANK LONDON 6. 1250% 860, 000 786, 543. 34
MACQUARIE BANK LTD 6.7980% 01/18/2033 13, 000, 000 12, 961, 601. 77
MARKEL CORP 6. 0000% 8, 333, 000 8, 081, 302. 73
MPLX LP 4.9500% 03/14/2052 1,077, 000 868, 076. 86
MUNICH RE 5.8750% 05/23/2042 16, 000, 000 15, 898, 208. 00
NATIONAL AUSTRALIA BANK 6.4290% 01/12/2033 21, 178, 000 21, 238,991. 79
NATTONAL RURAL UTIL COOP 7.1250% 09/15/2053 15, 000, 000 15, 142, 988. 25
NATWEST GROUP PL 4. 6000% 938, 000 653, 545. 30
NATWEST GROUP PLC 8. 0000% 27,000, 000 26, 519, 400. 00
NORDEA BANK ABP 6. 6250% 937, 000 892, 272. 63
NORDEA BANK ABP 3. 7500% 1, 425, 000 1,082, 825. 62
NY COMMUNITY BANCORP INC 5.9000% 11/06/2028 800, 000 760, 855. 48
PNC FINANCIAL SERVICES  6.0000% 10, 000, 000 9, 200, 992. 20
QBE INSURANCE GROUP LTD 5.8750% 5, 491, 000 b, 263, 896. 68
ROTHESAY LIFE 4. 8750% 3, 500, 000 2, 642, 640. 00
ROYAL BK SCOTLND GRP PLC 6. 0000% 4,125, 000 3, 814, 875. 36
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SKANDINAVISKA ENSKILDA 6. 8750% 15, 000, 000 14, 358, 990. 00
SOCIETE GENERALE 9. 3750% 4,505, 000 4,515,851. 19
SOCIETE GENERALE 7. 8750% 12, 400, 000 12, 276, 000. 00
SOCIETE GENERALE 7. 8750% 17, 000, 000 16, 787, 500. 00
SOCTETE GENERALE 6. 7500% 1, 100, 000 942, 844. 03
SOCIETE GENERALE 5. 3750% 3, 235, 000 2,507, 772. 00
SOUTHERN CAL EDISON 9. 83252% 244, 000 242, 926. 40
STANDARD CHARTERED PLC 7. 7500% 25, 000, 000 24, 735, 891. 25
STANDARD CHARTERED PLC 6. 0000% 1, 023, 000 983, 021. 71
STANDARD CHARTERED PLC 4. 3000% 7,112, 000 5,401, 919. 60
SUMITOMO MITSUI FINL GRP 6.1840% 07/13/2043 7,437, 000 7,456, 689. 16
SWEDBANK AB 7. 6250% 11, 000, 000 10, 330, 661. 00
TORONTO-DOMINION BANK 8. 1250% 10/31/2082 7, 000, 000 7,102, 200. 00
UBS GROUP AG 7.0000% 10, 000, 000 9,828, 614. 70
UBS GROUP FUNDING SWITZE 7.0000% 35, 687, 000 34, 986, 159. 77
UNICREDIT SPA 8. 0000% 6, 000, 000 5, 895, 000. 00
VISTRA CORP 7..0000% 2, 850, 000 2,584, 611. 27
VODAFONE GROUP PLC 5.1250% 06/04/2081 1, 299, 000 935, 000. 45
it 814, 021, 732 823, 731, 621. 34
(120, 034, 171, 861)
N 937, 023, 541 942, 063, 854. 59
(137, 277, 544, 889)
Z—um | ZOfiAT  |BANCO SANTANDER SA 5. 2500% 6, 000, 000 5,911, 260. 00
A5 BNP PARIBAS 6. 8750% 10, 000, 000 9, 772, 880. 00
5;j§%£kf DEUTSCHE BANK AG 10. 0000% 2,000, 000 2,023, 110. 00
%) DEUTSCHE BANK AG 6. 7500% 11, 000, 000 9, 280, 546. 00
INTESA SANPAOLO SPA 6. 3750% 5, 000, 000 4, 445, 000. 00
LLOYDS BANKING GROUP PLC 4.9470% 4, 000, 000 3, 741, 628. 00
STICHTING AK RABOBANK 6. 5000% 8, 302, 950 7,804, 773. 00
UNICREDIT SPA 7. 5000% 3, 000, 000 2,993, 985. 00
AN 49, 302, 950 45,973, 182. 00
(7,303, 299, 692)
B[ Z DA |BARCLAYS PLC 5. 8750% 4, 400, 000 4,123, 218. 00
Ry’ MR |BARCLAYS PLC 8. 8750% 4,000, 000 3, 730, 992. 00
;ffi;;kf LLOYDS BANKING GROUP PLC 8.5000% 3, 000, 000 2,846, 574. 00
%) LLOYDS BANKING GROUP PLC 5. 1250% 3, 000, 000 2, 781, 204. 00
LLOYDS BANKING GROUP PLC 8.5000% 10, 000, 000 9, 592, 640. 00
NATIONWIDE BLDG SOCIETY 5. 8750% 2, 250, 000 2,122, 076. 25
NATIONWIDE BLDG SOCIETY 5. 7500% 12, 000, 000 10, 487, 868. 00
/NEE 38, 650, 000 35, 684, 572. 25
(6, 602, 359, 557)
&t 151, 183, 204, 138
(151, 183, 204, 138)
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