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- DEESROREEMEBENERITALBEES CXERITAZ LO35G(CIE. DEEDOLENEBIEELEBFIET,

- DB EROBEMENERTAZ TOSHEICIE. TEZWODEN TALRE ERINES) « KW OENEBENEET
g—e

- TTALRE (FRISEE) PRELUCBEE. PRERERICOIZELOZHEOBRITAN SLBETAILRE (RN
&) ZERUCERD. TDHROECDZHEDERNTALBRIET,

(S&P500#E%1 ( 44T wIR] ) [FS&P Dow Jones Indices LLCZE/zlEZDEER4E ( [SPDJ ] ) OE&ETHY. CNOERSA Y2
HAI7 By MRYRIAY MHFERBHICHSTINTVET, S&P® S&P 500° US 500. The 500. iBoxx®. iTraxx®HBKLU'CD X®lF. S&P
Global, Inc.#7zFZDBhERM ( [S&P] ) OEIETYT, Dow Jones®d. Dow Jones Trademark Holdings LLC ( [Dow Jones] ) D&
BIZECY, INSOEZEOERZAEVAFSPDJ | IF5ENTHY, KT Y hIYRIXY MFRRIIC KV —EDBHNTY TSV RT
NTVET, BT7VRIE SPDJ I Dow Jones, S&P. ZNODEEEERICK > THRIE. #E, B5E. FERTBESNTLZHDT
FB. INSOVTNOERED. D IEBN\DEREDZEMCETZVNBRIREDITOT, BAUTvIRDVNERDER. &R, Fldh
5138 L Ch—ImAER AL EE A,

J

[ [Bloomberg®| B&VTI—ALN—TKERSESIEHNE. Bloomberg Finance LP.B &V, B4 V7 v T ADEEE Tas3Bloomberg Index)
Services Limited (U [B 1S L] ) ZFUHETDEERTE UT. LT [TIL—LN=T] ) OF—ERI—TTHY., BHICKDRHFED
B TOFERADESICERFHEINTVET, TI—LN—TREHEFIBELTHST, Fe, IvF A -AVI=VYY - NSV -T7VR (B
BAvISHY FACRER) ZER. XFF. V21— #REIZBDTESHIFLBA. TIL—LN=TB. IvFR -A"VI=VY - NFTUZ -

(7R (BEBANv IS FAOREL) CEETIVNBET—IH U JFEROERE. EEME. KFTRECOVTHRIALEE A,

(BHS5E)
WERBRSECH B EFENRDENEEICDONT
20255 4 B 1 BN OIRBEERUIREEACET EROWECLY . ERREBICHDIRESEESNLH. ERR
SELCHI DB EFENRDRIZUTDOESVEELE UL,  (TREZEE)
<ZERI>
(ERRESICECE I NEEEDRE)
OFFEF. BREEAIRUREEANICET ZERE14%FE 1 BICED I EAREEORXMICRI T, ERREEICEEITAN
EEEZEUAITEICLVIEHLET,
QEIADRECH D DS T, FFEEF. ZREN SERRSEORMDFERIG > HEICE. INZERHGULET,
<EEE>
(ERIRNEICH D B IEEFRDIEHL)
OFFER. REEFENCIREEAICET 2ERE145%5E 1 TAICESH BBIEICH Y B BRZEBHENAEICIVIEHLE T,
QEEDREICI IO S Y. BFEER. ZHEN SHIEICED B BHROEHICONT., EHDORGDFTEIC L BEHDEE:
BHOEEICIE. HEFECLVITRSIHDELET,

2023F11AIC [REEERUREEAICETY AR O—BRENTHN, MNERARSECOVTIIEERMZRUE L
TUWRENBEESNE Ulce FHICEY. FIUIIEDMEEZE L CTHREDFERD LZHS EEBIC, R—/N—DR{EICE
BHIKRBOREBE, YRTFEUT A NDEHMICENZBDEEATEVE T, SEODBEBNMIDEHEEZERLDD.
EHHFETOBEREHZEDTINIET,
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v FRAVI=YY + NSYR - T7UR
TJvFR  AIT=YY - NSYAR - T7UR

LBIPUR (JvFR-AVT=VY - NSV - T7UR (BENYIRBRL/ BERRRE) / (BB~NvIHY
SEERER)  (BBANYIRBUL/F4ORER)  (BEANYIHY FAQREDR) ) BF7AILSY REDOH
EREEAN [Vv TR -AVS—V Y -9 - TR - =TIy —] BRFTTD [JvFR - AVT—Y
VeNTURAR-TFUR (ZOTR) | OREFME CKRIVE) ZXFBREVNRELTHBUET, LTFTORBE(E.
B CcAFOaEEFinancial StatementsEN 5k L. BESKU—EBEERLIZDD T,

EiEfiER
2023F1283181\#E
(USD)
& .
THEE (BRBBRRONIEMBEIC K2 FHHEE) 7.391,227,782
BEHBLONE 58,954,711
BRE 10,110,000
FINAE :
SEHIBHDIRE 57,711,577
RRBEOEY BB 5,216
T 7 RIBIRE 15,695,406
=k 2,981,588
FME 17,913,972
BESE 7,554,600,252
afE (1FELRNISREEDIZ2DD)
Kb -
EHEE (ERBEERONIEMEIC K S5HHER) 13,810,234
LEBEBIONE 61,714,105
S 13,697,792
BABHDIREEE 253,942,861
T 7 RER 18,072,899
REETRRM 5,569,873
SHnET—EXEHR 3,570,527
BRFTERIM 6,595
RET. BERUHB IO LZEZIRCIE AR 296,992
BRI 133,661
KILEMA 998,683
BES5T (BRufEEASIRSRISFOFREEICRET SMEEZIRL) 371,814,222
ERREEASNBSRIISFDREEICRET SMEE 7.182,786,030
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IvFRANVI=VY - NFVR-T7UR
SEFIREESE
2023F12A31HICKE T UIEEE
(USD)

W

SRR 126,681,767

[IR=LE 63.507.726

Z Db 357,474
THEESIVEE (EmBEERONIEMEIC LS5 (CRaMERR 859,666,091
RERRGET 1,050,213,058
&H -

KRESTERM 66,229,380

ZanEY—EXER 43,008,299

ARTCEREA 77.544

BRI R 1,668,455

R BESHBLULHRSHAIEARM 3,591,107

RERTTTREN 547,503

E TR 14,630

ENmIE A 14,834

FETBERD JOTFITRRH 2,393,036

ZDhEH 691,291
BRGE 118,236,079
ER (LREMSTLE) 118,236,079
UT=E ST 931,976,979
TRREM

BRUEEASIERMIASFOREEICHT 2 DEEGE (39.933,718)

A0 w FEB|IC R D ZILEH] (344,000)
BESE. ZOfthDREINGIC TR DRI (18,588,465)
EFDFERIC K B EETHEEASNAZMEISFOREE CIRE T SMEEDOMIER 873,110,796
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JvFR-AVF—

VY- NSVYR-T7UR

BER—NT2UAF

TREE (BmESEERONIEMEIC & 5 5HiEER)

HE/EEE
BEIBR/ EHETENEIBRIESS
7,041,778 280 Park Avenue Mortgage Trust, 6.5400%, due 15/9/34
6,381,233  A&D Mortgage Trust, 7.4700%, due 25/9/68
4,488,544  A&D Mortgage Trust, 7.0500%, due 25/11/68
17,531,000 American Tower Trust #1, 5.4900%, due 15/3/28
850,000  BAMLL Commercial Mortgage Securities Trust, 6.5100%, due 15/9/34
9,617,003 BANK, 4.2600%, due 15/5/61
3,315,000 BANK, 4.2200%, due 15/8/61
6,197,000  BBCMS Mortgage Trust, 4.3100%, due 15/12/51
1,966,000 BBCMS Trust, 4.2000%, due 10/8/35
3,902,000 BXP Trust, 3.3800%, due 13/6/39
6,856,268 CBAM Ltd., 6.6800%, due 17/4/31
5,435,000 COMM Mortgage Trust, 4.2300%, due 10/5/51
5,458,786 Connecticut Avenue Securities Trust, 9.6000%, due 25/8/31
2,273,719 Connecticut Avenue Securities Trust, 7.3400%, due 25/3/42
6,332,696 Connecticut Avenue Securities Trust, 7.4400%, due 25/3/42
7,073,063 Connecticut Avenue Securities Trust, 7.7400%, due 25/12/42
4,208,589 Connecticut Avenue Securities Trust, 7.6400%, due 25/5/43
3,919,938 Connecticut Avenue Securities Trust, 7.0400%, due 25/7/43
3,616,416 Connecticut Avenue Securities Trust, 6.8400%, due 25/10/43
50,502 Connecticut Avenue Securities Trust, 7.8500%, due 25/4/31
12,390 Connecticut Avenue Securities Trust, 7.5500%, due 25/10/39
9,061,273 Connecticut Avenue Securities Trust, 6.8900%, due 25/10/41
12,586,000 Connecticut Avenue Securities Trust, 6.9900%, due 25/12/41
8,713,595 Connecticut Avenue Securities Trust, 6.5400%, due 25/1/42
2,702,032 Connecticut Avenue Securities Trust, 7.2400%, due 25/4/42
5,886,049 Connecticut Avenue Securities Trust, 7.8400%, due 25/9/42
3,405,791 Connecticut Avenue Securities Trust, 7.8400%, due 25/4/43
1,749,703 Connecticut Avenue Securities Trust, 7.2900%, due 25/9/43
11,865,345 Connecticut Avenue Securities Trust, 7.4500%, due 25/1/40
3,544,000 Connecticut Avenue Securities Trust, 8.3400%, due 25/1/42
2,661,000 Connecticut Avenue Securities Trust, 8.3400%, due 25/4/42

B ELL(%

0.09
0.09
0.06
0.25
0.01
0.13
0.04
0.08
0.03
0.05
0.10
0.07
0.08
0.03
0.09
0.10
0.06
0.05
0.05
0.00
0.00
0.13
0.17
0.12
0.04
0.08
0.05
0.02
0.17
0.05
0.04

RIFHfEIC &2
SHifiZa(USD)

6,776,298
6,491,745
4,535,024
17,763,429
846,170
9,290,809
3,173,145
5,998,145
1,799,431
3,631,456
6,857,537
5,103,105
5,738,352
2,297,454
6,412,996
7,201,008
4,276,801
3,923,927
3,618,706
50,539
12,396
9,015,848
12,370,444
8.691,021
2,713,187
5,982,408
3,410,127
1,750,931
11,974,085
3,581,988
2,717,837
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MR/ BEE

1,414,000
6.692,000
1,160,000
2,554,550
7,581,076
1,825,161
13,972,245
9,952,000
9,881,526
823,754
4,639,241
12,515,261
10,657,000
10,687,000
1,998,000
9,719,927
9,855,147
267,071
1,334,801
2,861,691
478,392
15,083,450
11,336,642
3,444,000

JvFR - AVF=YY - NSIX-T7UR

DBCCRE Mortgage Trust, 4.9300%, due 10/1/34
DBCCRE Mortgage Trust, 4.9300%, due 10/1/34
DBCCRE Mortgage Trust, 4.9300%, due 10/1/34
Domino's Pizza Master Issuer LLC, 4.1200%, due 25/7/48
Dryden 37 Senior Loan Fund, 6.7600%, due 15/1/31
FHLMC STACR Trust, 7.1900%, due 25/11/43
Greenwood Park CLO Ltd., 6.6700%, due 15/4/31

GS Mortgage Securities Trust, 3.9900%, due 10/3/51
GS Mortgage Securities Trust, 4.1600%, due 10/7/51
Hudsons Bay Simon JV Trust, 4.1600%, due 5/8/34
Hudsons Bay Simon JV Trust, 3.9100%, due 5/8/34
Magnetite XV Ltd., 6.6500%, due 25/7/31

Morgan Stanley Capital | Trust, 3.8100%, due 15/12/48
Morgan Stanley Capital | Trust, 2.7800%, due 15/8/49
Morgan Stanley Capital | Trust, 4.4100%, due 15/10/51
Morgan Stanley Capital | Trust, 4.3100%, due 15/12/51
Morgan Stanley Capital | Trust, 4.1800%, due 15/7/51
New Residential Mortgage Loan Trust, 4.5000%, due 25/2/58
NRZ Excess Spread-Collateralized Notes, 3.1000%, due 25/7/26
Oak Street Investment Grade Net Lease Fund, 1.8500%, due 20/11/50
Sequoia Mortgage Trust, 2.5000%, due 25/5/43
Symphony CLO XIX Ltd., 6.6200%, due 16/4/31

TYSN Mortgage Trust, 6.8000%, due 10/12/33

WFRBS Commercial Mortgage Trust, 3.6300%, due 15/11/47
BEIBR/ METERRISFSE

©

aAR—=I v« R—=/N—

I5VA
RIT
255,900,000

B
Fa1scvY—

Societe Generale SA, due 2/1/24
aAY—Y v« R—/)N—8B%

IxRILF—5&fE - Y—EZX

532,419

Schlumberger NV

B ELL(%)

0.02
0.09
0.02
0.03
0.11
0.03
0.19
0.13
0.13
0.01
0.06
0.17
0.14
0.14
0.03
0.13
0.13
0.00
0.02
0.04
0.01
0.21
0.16
0.05
4.38

3.56
3.56

0.39

RIEfMEIC & D
SH{ifEE(USD)
1,401,488
6.609,287
1,142,316
2,478,613
7,589,802
1,838,119
13,985,728
9,493,638
9,335,574
684,065
4,167,057
12,493,460
10,270,109
9,933,551
1,930,440
9,344,178
9,419,597
259,878
1,240,422
2,614,259
414,385
15,079,785
11,765,665
3.367.325
314,865,090

255,753,853
255,753,853

27,707,085
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- N ElCkD
R/ S At SRS
ZAIWSVR
EEREM
139,383  Trane Technologies plc 0.47 33,995,514
BRI —EX
297,065  Accenture plc, A 1.45 104,243,079
KE
BRZEFE - BhfE
179,914 General Dynamics Corp. 0.65 46,718,268
BRZEEY) - &
269,304  United Parcel Service, Inc., B 0.59 42,342,668
R1T
537,628  JPMorgan Chase & Co. 1.27 91,450,523
152,449  Constellation Brands, Inc., A 0.51 36,854,546
919,224  Monster Beverage Corp. 0.74 52,956,494
1.25 89,811,040
NAFFo /09—
334,051 AbbVie, Inc. 0.72 51,767,884
55,570  Vertex Pharmaceuticals, Inc. 0.32 22,610,877
1.04 74,378,761
KIRR\FERS
771,719  Amazon.com, Inc. 1.63 117,254,985
BAmS
467,119  Charles Schwab Corp. (The) 0.45 32,137,787
210,568  CME Group, Inc. 0.62 44,345,621
716,511 Morgan Stanley 0.93 06,814,651
2.00 143,298,059
=
630,622  Corteva, Inc. 0.42 30,219,406
B(S ke
285,734 Cisco Systems, Inc. 0.20 14,435,282
HEEER
511,733  American Express Co. 1.34 95,868,060
&EEW TR A - I\
83,331 Costco Wholesale Corp. 0.77 55,005,127
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2 RIEMEIC KD
R/ S mEEt o) SR
571,309  Sysco Corp. 0.58 41,779,827
1.35 96,784,954
ETFERm
105,029 Rockwell Automation, Inc. 0.45 32,609,404
IVI—=TFTA AV
51,329 Netflix, Inc. 0.35 24,991,064
BE U—EXR
393,009 Mastercard, Inc., A 233 167,622,269
R
151,201 Hershey Co. (The) 0.39 28,189,914
ANIVR T 7 e - AR
657,556 Abbott Laboratories 1.01 72,377,189
332,709  Edwards Lifesciences Corp. 0.35 25,369,061
129,218  Stryker Corp. 0.54 38,695,622

1.90 136,441,872
ANVRT T - PONA T —/NIVAT T - H—ER
86,878 HCA Healthcare, Inc. 0.33 23,516,137
277.888 UnitedHealth Group, Inc. 2.03 146,299,695
2.36 169,815,832
w"FIL e LARSY - LI v —

18,326  Booking Holdings, Inc. 0.91 65,006,354
13,959  Chipotle Mexican Grill, Inc. 0.44 31,923,675
454,435  Hilton Worldwide Holdings, Inc. 1.15 82,748,069
312,057  McDonald's Corp. 1.29 92,528,021
532,758  Starbucks Corp. 0.71 51,150,095
450 323,356,214
RERG
370,434  Procter & Gamble Co. (The) 0.76 54,283,398
dv7ovuy bk
294,550  Honeywell International, Inc. 0.86 61,770,081
{RB%
176,792  Marsh & McLennan Cos., Inc. 0.47 33,496,780
573,451 Progressive Corp. (The) 1.27 91,339,276

1.74 124,836,056
AVISTT4T + AF4TFHBLUY—ER
1,380,273  Alphabet, Inc., C 2.71 194,521,874
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MR/ BEE
350,637

VY- NSVYR-T7UR

Meta Platforms, Inc., A

SATYAIIR - Y=IL/Y—ER

131,321
106,038

Hn
188,923
AT T
1,364,399

Danaher Corp.
Thermo Fisher Scientific, Inc.

Deere & Co.

Comcast Corp., A

il - AR - HERE

293,734
521,722

EFEm
112,178
538,405
195,250

FMY—EX
204,108

Chevron Corp.
ConocoPhillips

Eli Lilly & Co.
Merck & Co., Inc.
Zoetis, Inc.

Automatic Data Processing, Inc.

F8F - Bk

85,487
129,152
353,721
324,284

vyobkoz7
87,087
83,519
70,221
1,137,082
373,777

FFINGE
185,028

KLA Corp.

Lam Research Corp.
NVIDIA Corp.

Texas Instruments, Inc.

Adobe, Inc.

Cadence Design Systems, Inc.
Intuit, Inc.

Microsoft Corp.

Oracle Corp.

Home Depot, Inc. (The)

B ELL(%)

1.73
4.44

0.42
0.79
1.21

1.05
0.83

0.61
0.84
1.45

0.91
0.82
0.53
2.26

0.66

0.69
1.41
2.44
0.77
5.31

0.72
0.32
0.61
5.95
0.55
8.15

0.89

RIEfMEIC & D

SH{ifEE(USD)

124,111,472
318,633,346

30,379,800
56,283,910
86,663,710

75,544,640
59,828,896

43,813,363
60,556,273
104,369,636

65,390,800
58,696,913
38,536,492
162,624,205

47,551,041

49,693,593
101,159,595
175,169,714

55,277,451
381,300,353

51,956,104
22,748,070
43,890,232
427,588,315
39,407,309
585,590,030

64,121,454
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3 (%) RIEHIBEIC &2
561,147  TJX Cos., Inc. (The) 0.74 52,641,200

1.63 116,762,654
Fo/09— N—Rox17 - AVE1—IELERSE - FiDHsE

1,304,272 Apple, Inc. 3.50 251,111,488
W - 7NV - EBIFER
743,023  NIKE, Inc,, B 1.12 80,670,007
EiEtias 61.30 4,403,073,794
Eani=]
T—AK3U7
1T
8,314,000 National Australia Bank Ltd., 2.9900%, due 21/5/31 0.10 6,962,711
Hhrs
1T
6,527,000  Bank of Montreal, 3.0900%, due 10/1/37 0.08 5,280,549
6,406,000  Toronto-Dominion Bank (The), 5.5200%, due 17/7/28 0.09 6,599,975

0.17 11,880,524
ol - AR - HFERE

3,432,000  Enbridge, Inc., 6.0000%, due 15/11/28 0.05 3,605,783
1,320,000  Enbridge, Inc., 6.2000%, due 15/11/30 0.02 1,413,095
3,464,000  Enbridge, Inc., 5.7000%, due 8/3/33 0.05 3,601,930
0.12 8,620,808
TaVIUR
#R1T
8,918,000  Nordea Bank Abp, 5.3800%, due 22/9/27 0.13 9,073,831
TS5VRA
1T
3,627,000  BNP Paribas SA, 2.5900%, due 20/1/28 0.05 3,357,535
VAN EES
2,720,000  Electricite de France SA, 5.7000%, due 23/5/28 0.04 2,816,388
4,264,000  Electricite de France SA, 6.2500%, due 23/5/33 0.06 4,618,540
0.10 7,434,928
LISV R
HEEERE
3,007,000  AerCap Ireland Capital DAC, 4.6300%, due 15/10/27 0.04 2,946,919
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MR/ BEE

B&

1T
4,656,000
2,525,000

EFR

B
5,804,000
2,305,000
3,847,000

RE
2,698,000
2,039,000

EASYNGEES
2,331,000
4,888,000

EER
4,774,000

K

fizesee - il
1,751,000
4,961,000
1,239,000
4,066,000
2,643,000
2,585,000
5,200,000

NZEEY) - Eh
3,722,000
566,000

VY- NSVYR-T7UR

. oy AEMMEIE LD
WIREELL(%)  “rzaUSD

Mitsubishi UFJ Financial Group, Inc., 4.7900%, due 18/7/25 0.06 4,634,481
Sumitomo Mitsui Financial Group, Inc., 5.8500%, due 13/7/30 0.04 2,643,317
0.10 7,277,798

JBS USA LUX SA, 5.5000%, due 15/1/30 0.08 5,709,577
JBS USA LUX SA, 3.6300%, due 15/1/32 0.03 1,978,202
JBS USA LUX SA, 3.0000%, due 15/5/32 0.04 3.135,444

0.15 10,823,223

Diageo Capital plc, 1.3800%, due 29/9/25 0.04 2,548,147
Diageo Capital plc, 2.1300%, due 29/4/32 0.02 1,702,078
0.06 4,250,225

National Grid plc, 5.6000%, due 12/6/28 0.03 2,403,551
National Grid plc, 5.8100%, due 12/6/33 0.07 5,140,603

0.10 7,544,154
Royalty Pharma plc, 3.5500%, due 2/9/50 0.05 3,394,974
General Dynamics Corp., 3.5000%, due 1/4/27 0.02 1,706,770
L3Harris Technologies, Inc., 5.4000%, due 31/7/33 0.07 5,160,454
Leidos, Inc., 2.3000%, due 15/2/31 0.01 1,037,684
Leidos, Inc., 5.7500%, due 15/3/33 0.06 4,242,765
Lockheed Martin Corp., 4.4500%, due 15/5/28 0.04 2,658,772
RTX Corp., 5.7500%, due 15/1/29 0.04 2,703,706
RTX Corp., 6.0000%, due 15/3/31 0.08 5,541,113

0.32 23,051,264
GXO Logistics, Inc., 1.6500%, due 15/7/26 0.05 3,356,875
GXO Logistics, Inc., 2.6500%, due 15/7/31 0.00 464,882

0.05 3,821,757
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; RIEHIBEIC &2
2y /5EE B ELL(%) W (USD)
BT

6,419,000  Bank of America Corp., 6.2500%, due 5/9/24 0.09 6,375,925
8,652,000  Bank of America Corp., 6.2000%, due 10/11/28 0.13 9,030,645
13,103,000  Bank of America Corp., 5.8200%, due 15/9/29 0.19 13,534,015
12,512,000  Bank of America Corp., 5.8700%, due 15/9/34 0.18 13,104,892
478,000  Citigroup, Inc., 6.3000%, due 15/5/24 0.01 473,116
1,985,000  Citigroup, Inc., 5.9500%, due 15/5/25 0.03 1,945,414
9,839,000  Citigroup, Inc., 3.8900%, due 10/1/28 0.13 9,519,716
1,720,000  JPMorgan Chase & Co., 5.0000%, due 1/8/24 0.02 1,689,712
6,669,000  JPMorgan Chase & Co., 5.3000%, due 24/7/29 0.09 6,771,021
6,501,000  JPMorgan Chase & Co., 6.0900%, due 23/10/29 0.09 6,838,631
2,753,000  JPMorgan Chase & Co., 5.3500%, due 1/6/34 0.04 2,793,828
11,198,000  JPMorgan Chase & Co., 6.2500%, due 23/10/34 0.17 12,144,996
9,808,000  PNC Financial Services Group, Inc. (The), 5.5800%, due 12/6/29 0.14 10,024,029
2,717,000  PNC Financial Services Group, Inc. (The), 6.0400%, due 28/10/33 0.04 2,840,219
10,061,000  PNC Financial Services Group, Inc. (The), 6.8800%, due 20/10/34 0.16 11,173,341
3,773,000  Truist Financial Corp., 6.0500%, due 8/6/27 0.05 3,841,342
6,040,000  US Bancorp, 5.7800%, due 12/6/29 0.09 6,209,493
6,006,000  US Bancorp, 2.4900%, due 3/11/36 0.06 4,661,549
1.71 122,971,884

=z
3,906,000  Bank of New York Mellon Corp. (The), 4.9500%, due 26/4/27 0.05 3,908,790
3,316,000  Bank of New York Mellon Corp. (The), 6.3200%, due 25/10/29 0.05 3,524,515
1,297,000  Bank of New York Mellon Corp. (The), 5.8300%, due 25/10/33 0.02 1,375,503
6,819,000  Bank of New York Mellon Corp. (The), 6.4700%, due 25/10/34 0.10 7,556,278
6,222,000  Blackstone Private Credit Fund, 7.3000%, due 27/11/28 0.09 6,474,817
807,000  Blue Owl Credit Income Corp., 4.7000%, due 8/2/27 0.01 763,058
4,794,000  Blue Owl Credit Income Corp., 7.7500%, due 16/9/27 0.07 4,947,023
2,707,000  Blue Owl Credit Income Corp., 7.9500%, due 13/6/28 0.04 2,808,640
8,088,000  Charles Schwab Corp. (The), 6.1400%, due 24/8/34 0.12 8,528,471
10,588,000  Goldman Sachs Group, Inc. (The), 3.5000%, due 1/4/25 0.14 10,355,542
9,067,000  LPL Holdings, Inc., 6.7500%, due 17/11/28 0.13 9,671,270
7,239,000  Morgan Stanley, 2.1900%, due 28/4/26 0.10 6,957,304
3,471,000  Morgan Stanley, 4.3500%, due 8/9/26 0.05 3,407,792
1,955,000  Morgan Stanley, 5.0500%, due 28/1/27 0.03 1,957,625
2,740,000  Morgan Stanley, 1.5900%, due 4/5/27 0.03 2,525,661
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649,000  Morgan Stanley, 3.7700%, due 24/1/29 0.01 619,305
4,390,000  Morgan Stanley, 5.1200%, due 1/2/29 0.06 4,412,438
6,129,000  Morgan Stanley, 5.1600%, due 20/4/29 0.09 6,167,658
2,974,000  Morgan Stanley, 5.4500%, due 20/7/29 0.04 3,032,124
4,926,000  Morgan Stanley, 2.9400%, due 21/1/33 0.06 4,192,020
9,841,000  Morgan Stanley, 5.4200%, due 21/7/34 0.14 9,992,184
364,000  MSCI, Inc., 4.0000%, due 15/11/29 0.00 342,545
7,448,000  MSCI, Inc., 3.6300%, due 1/9/30 0.09 6,747,473
5,122,000  MSCI, Inc., 3.8800%, due 15/2/31 0.07 4,686,096
1,409,000  Nasdag, Inc., 5.3500%, due 28/6/28 0.02 1,452,220
9,428,000 Nasdaqg, Inc., 5.5500%, due 15/2/34 0.14 9,800,341
4,451,000  Nasdag, Inc., 5.9500%, due 15/8/53 0.07 4,789,377
1,890,000  Nasdag, Inc., 6.1000%, due 28/6/63 0.03 2,045,485
1.85 133,041,555
=

2,791,000  Celanese US Holdings LLC, 6.3500%, due 15/11/28 0.04 2,929,674
2,764,000  Celanese US Holdings LLC, 6.3300%, due 15/7/29 0.04 2,900,276
6,998,000  Celanese US Holdings LLC, 6.5500%, due 15/11/30 0.1 7,406,498
6,819,000  Celanese US Holdings LLC, 6.7000%, due 15/11/33 0.10 7,400,161
0.29 20,636,609

HEEEE
6,347,000  American Express Co., 5.0400%, due 1/5/34 0.09 6,338,873
2,758,000  Capital One Financial Corp., 6.3100%, due 8/6/29 0.04 2,830,719
3,826,000  Capital One Financial Corp., 7.6200%, due 30/10/31 0.06 4,207,950

0.19 13,377,542
FiEwidRmm FE - VT

4,280,000 Albertsons Cos., Inc., 6.5000%, due 15/2/28 0.06 4,333,812
2,614,000  Sysco Corp., 5.7500%, due 17/1/29 0.04 2,725,316
0.10 7,059,128

s
6,195,000 LKQ Corp., 5.7500%, due 15/6/28 0.09 6,344,950
5,824,000 LKQ Corp., 6.2500%, due 15/6/33 0.08 6,090,898

0.17 12,435,848

1v70%Yy b FEERERSE
2,237,000  GLP Capital LP, 5.3800%, due 15/4/26 0.03
291,000  GLP Capital LP, 5.3000%, due 15/1/29 0.01

2,224,567
289,499
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4,189,000  GLP Capital LP, 6.7500%, due 1/12/33 0.06 4,523,639
0.10 7,037,705
SEEJEEFY—ER
516,000  AT&T, Inc., 3.6500%, due 15/9/59 0.01 370,264
VAN EE S
6,473,000  American Electric Power Co., Inc., 5.6300%, due 1/3/33 0.09 6,747,332
4,563,000  Duke Energy Corp., 4.3000%, due 15/3/28 0.06 4,502,399
4,236,000  Duquesne Light Holdings, Inc., 2.7800%, due 7/1/32 0.05 3,388,498
3,337,000  Georgia Power Co., 4.6500%, due 16/5/28 0.05 3,365,066
5,273,000  Georgia Power Co., 4.9500%, due 17/5/33 0.07 5,319,421
11,072,000  Xcel Energy, Inc., 5.4500%, due 15/8/33 0.16 11,424,622
0.48 34,747,338
EFEkm
4,999,000  Regal Rexnord Corp., 6.0500%, due 15/4/28 0.07 5,064,644
B - 5185 - BB
4,494,000  Trimble, Inc., 4.7500%, due 1/12/24 0.06 4,451,399
2,265,000  Trimble, Inc., 4.9000%, due 15/6/28 0.03 2,278,823
8,353,000  Trimble, Inc., 6.1000%, due 15/3/33 0.13 8,944,035
0.22 15,674,257
SR U—EXR
5,398,000  Fiserv, Inc., 5.4500%, due 2/3/28 0.08 5,563,201
2,775,000  Global Payments, Inc., 4.8000%, due 1/4/26 0.04 2,752,475
3,137,000  Global Payments, Inc., 2.1500%, due 15/1/27 0.04 2,889,690
0.16 11,205,366
R
281,000  Mondelez International, Inc., 2.7500%, due 13/4/30 0.00 253,974
6,959,000  Pilgrim's Pride Corp., 6.2500%, due 1/7/33 0.10 7,168,981
0.10 7,422,955
ANIVRT 7 « PONAT—=/NIVRAT 7 « Y—ER
15,984,000  Centene Corp., 4.2500%, due 15/12/27 0.21 15,413,583
4,410,000  Centene Corp., 2.4500%, due 15/7/28 0.06 3,930,874
4,638,000  Centene Corp., 3.0000%, due 15/10/30 0.06 4,022,553
2,189,000  CVS Health Corp., 5.0500%, due 25/3/48 0.03 2,049,286
984,000  HCA, Inc., 5.8800%, due 15/2/26 0.01 992,780
1,973,000  HCA, Inc., 5.3800%, due 1/9/26 0.03 1,982,961
1,699,000  HCA, Inc., 5.2000%, due 1/6/28 0.02 1,717,509
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MR/ BEE

2,187,000
1,648,000
3,267,000
5,535,000
2,904,000

{RB=
6.076,000
5,194,000
5,509,000

LY v—H&@
12,857,000
920,000
5,726,000

SATYAIVX -

3,441,000
AT T
13,253,000

4,253,000

2,063,000

6,148,000

VY- NSVYR-T7UR

HCA, Inc., 5.6300%, due 1/9/28

HCA, Inc., 5.8800%, due 1/2/29

HCA., Inc., 3.6300%, due 15/3/32

HCA, Inc., 5.5000%, due 1/6/33

UnitedHealth Group, Inc., 5.2500%, due 15/2/28

Athene Global Funding, 2.7200%, due 7/1/29
Athene Global Funding, 2.6500%, due 4/10/31
Brown & Brown, Inc., 4.9500%, due 17/3/52

Hasbro, Inc., 3.9000%, due 19/11/29
Hasbro, Inc., 5.1000%, due 15/5/44
Polaris, Inc., 6.9500%, due 15/3/29

Y—=)L/B—EZR
Illumina, Inc., 5.8000%, due 12/12/25

Charter Communications Operating LLC, 6.6500%, due 1/2/34
Comcast Corp., 4.5500%, due 15/1/29

Fox Corp., 4.0300%, due 25/1/24

Fox Corp., 6.5000%, due 13/10/33

il - AR - HERE

1,595,000
3,835,000

774,000
3,999,000
4,286,000

149,000
2,271,000
3,247,000
3,471,000
5,989,000

Columbia Pipelines Operating Co. LLC, 5.9300%, due 15/8/30
Columbia Pipelines Operating Co. LLC, 6.0400%, due 15/11/33
Columbia Pipelines Operating Co. LLC, 6.5000%, due 15/8/43
Columbia Pipelines Operating Co. LLC, 6.5400%, due 15/11/53
Energy Transfer LP, 5.5500%, due 15/2/28

Energy Transfer LP, 4.9500%, due 15/6/28

EQT Corp., 5.7000%, due 1/4/28

Hess Midstream Operations LP, 5.1300%, due 15/6/28
Southwestern Energy Co., 4.7500%, due 1/2/32

Viper Energy, Inc., 7.3800%, due 1/11/31

B ELL(%)

0.03
0.02
0.04
0.08
0.04
0.63

0.07
0.06
0.07
0.20

0.17
0.01
0.08
0.26

0.05

0.20
0.06
0.03
0.09
0.38

0.02
0.06
0.01
0.06
0.06
0.00
0.03
0.04
0.05
0.09
0.42

RIEfMEIC & D
SH{ifEE(USD)

2,239,638
1,702,510
2,922,592
5,624,245
3.004,717
45,603,248

5,290,364
4,225,922
4,897,242
14,413,528

11,966,278
826,716
6.096,443
18,889,437

3,455,032

13,980,983
4,273,828
2,060,530
6,658,741

26,974,082

1,650,494
4,018,187
830,184
4,409,944
4,374,827
148,566
2,306,683
3,135,700
3.215,732
6,205,383
30,295,700
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mmt %) AEMECES
PR mEEt o) SR
=V Lo 7R
3,165,000  Haleon US Capital LLC, 3.3800%, due 24/3/27 0.04 3,046,948
1,614,000  Haleon US Capital LLC, 3.3800%, due 24/3/29 0.02 1,527,537

0.06 4,574,485
TENEEE - FF

12,221,000  CBRE Services, Inc., 5.9500%, due 15/8/34 0.18 12,850,420
3,530,000  CoStar Group, Inc., 2.8000%, due 15/7/30 0.04 3,004,150
0.22 15,854,570

e TBERESE
5,032,000 Invitation Homes Operating Partnership LP, 2.0000%, due 15/8/31 0.06 4,007,833
5,394,000  Sun Communities Operating LP, 2.7000%, due 15/7/31 0.06 4,498,430
0.12 8,506,263

INGE T ENEIRE(SE
2,778,000  Agree LP, 2.0000%, due 15/6/28 0.04 2,412,089
1,766,000  Agree LP, 2.9000%, due 1/10/30 0.02 1,515,705
2,083,000  Agree LP, 2.6000%, due 15/6/33 0.02 1,654,274

0.08 5,582,068
5K - FEFHEE

2,392,000  Analog Devices, Inc., 2.9500%, due 1/4/25 0.03 2,342,317
16,053,000  Foundry JV Holdco LLC, 5.8800%, due 25/1/34 0.23 16,506,957
3,140,000  Marvell Technology, Inc., 1.6500%, due 15/4/26 0.04 2,923,339
4,651,000  Marvell Technology, Inc., 4.8800%, due 22/6/28 0.07 4,644,052
2,895,000  Marvell Technology, Inc., 5.7500%, due 15/2/29 0.04 2,993,117
0.41 29,409,782

vyobhozr7
1,400,000  Cadence Design Systems, Inc., 4.3800%, due 15/10/24 0.02 1,388,101
2,471,000  Workday, Inc., 3.5000%, due 1/4/27 0.03 2,392,002
4,032,000  Workday, Inc., 3.8000%, due 1/4/32 0.05 3,756,795
0.10 7,536,898

FHEBI R BN EIREIEE

2,268,000  Equinix, Inc., 2.1500%, due 15/7/30 0.03 1,923,232

[ T E
5,534,000  Air Lease Corp., 1.8800%, due 15/8/26 0.07 5,093,288

#HIS5E 10.02 719,597,359
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y RIEMEIC KD
2y /5EE HEEEL (%) W (USD)
RIS
KERFF5E P EASTESS/ RERSES

5,198,000 4.3800%, due 15/12/26 0.07 5,249,574
72,273,000 4.3800%, due 30/11/28 1.03 73,966,898
31,072,300 4.3800%, due 30/11/30 0.45 31,958,346

131,346,000 4.5000%, due 15/11/33 1.92 137,933,823
32,860,000 4.3800%, due 15/8/43 0.47 33,553,141
86,611,000 4.7500%, due 15/11/43 1.29 92,930,896
110,963,000 4.1300%, due 15/8/53 1.56 112,193,996
4,316,000 4,7500%, due 15/11/53 0.07 4,841,001
6.86 492,627,675
HFHESE 6.86 492,627,675

E—-S—JiH

Fannie Mae

204,396 3.0000%, due 1/10/34 0.00 194,081
570,835 2.5000%, due 1/11/34 0.01 531,138
113,344 3.0000%, due 1/11/34 0.00 108,422
108,029 3.0000%, due 1/12/34 0.00 103,204
12,057,086 2.5000%, due 1/12/36 0.16 11,183,559
18,907 6.0000%, due 1/2/37 0.00 19,849
7,287,301 6.2400%, due 25/11/41 0.10 7,261,595
8,950,000 7.3400%, due 25/11/41 0.12 8,886,844
914,909 3.0000%, due 1/9/42 0.01 831,969
178,666 4.5000%, due 1/11/42 0.00 178,827
1,159,035 3.0000%, due 1/1/43 0.01 1,053,964
111,794 3.0000%, due 1/1/43 0.00 101,795
475,030 3.0000%, due 1/2/43 0.01 431,967
31,131 3.0000%, due 1/2/43 0.00 28,369
418,706 3.0000%, due 1/3/43 0.01 381,564
1,485,387 3.0000%, due 1/3/43 0.02 1,353,625
156,488 3.0000%, due 1/5/43 0.00 142,607
344,244 3.0000%, due 1/5/43 0.00 313,708
9,310 5.0000%, due 1/7/44 0.00 9,441
416,515 4.5000%, due 1/10/44 0.01 418,526
652,014 4.5000%, due 1/3/45 0.01 655,162
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2y /5EE EEL(%) W (USD)
198,778 4.0000%, due 1/5/45 0.00 192,204
329,901 4,5000%, due 1/6/45 0.00 328,748
1,847,199 3.0000%, due 1/7/45 0.02 1,683,342
25,384 3.0000%, due 1/1/46 0.00 22,971
692,874 4.5000%, due 1/2/46 0.01 689,251
834,061 3.0000%, due 1/9/46 0.01 758,450
285,262 3.0000%, due 1/11/46 0.00 257,555
42,746 3.0000%, due 1/1/47 0.00 38,594
1,151,311 3.0000%, due 1/2/47 0.01 1,050,686
539,045 3.0000%, due 1/3/47 0.01 486,879
103,746 3.5000%, due 1/8/47 0.00 98,287
1,134,688 4.,0000%, due 1/10/47 0.02 1,093,346
1,579,918 4.0000%, due 1/11/47 0.02 1,522,378
48,240 3.5000%, due 1/12/47 0.00 45,701
30,826 3.5000%, due 1/12/47 0.00 29,204
1,500,855 4.0000%, due 1/1/48 0.02 1,446,172
230,953 3.5000%, due 1/1/48 0.00 217,463
1,065,505 4.0000%, due 1/1/48 0.01 1,032,352
520,927 4.0000%, due 1/1/48 0.01 504,124
207,625 3.0000%, due 1/2/48 0.00 187,919
47,792 3.5000%, due 1/3/48 0.00 45,075
307,981 4,0000%, due 1/3/48 0.00 297,957
21,091 4.5000%, due 1/3/48 0.00 20,784
628,648 5.0000%, due 1/5/48 0.01 632,456
1,565,598 3.0000%, due 25/5/48 0.02 1,399,975
1,211,169 4.5000%, due 1/6/48 0.02 1,193,519
1,386,649 4,0000%, due 1/7/48 0.02 1,332,938
1,003,767 4.0000%, due 1/8/48 0.01 964,886
10,138 4,5000%, due 1/8/48 0.00 9,990
2,399,135 4.0000%, due 1/9/48 0.03 2,311,724
558,308 4.0000%, due 1/10/48 0.01 537,593
1,618,125 4.0000%, due 1/11/48 0.02 1,555,448
256,068 4.0000%, due 1/12/48 0.00 246,150
187,614 4.0000%, due 1/2/49 0.00 180,347
2,942,172 3.5000%, due 1/5/49 0.04 2,728,259
215,485 4.0000%, due 1/6/49 0.00 206,819
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MR/ BEE

109,137
138,966
152,443
4,426,562
993,951
171,764
312,207
3,539,226
2,132,899
2,753,991
205,518
1,074,953
5,159,136
2,780,488
664,745
4,482,704
609,506
604,685
20,396,958
5,888,429
5,630,031
3,392,249
4,689,149
4,306,640
14,583,194
141,465
280,545
2,476,298
22,418,814
1,996,933
84,373,181
3,463,978
3,885,366
18,269,411
9,003,015
19,084,142

4.5000%.
3.0000%.
4.5000%.
3.0000%.
4.0000%,
3.0000%.
4.0000%.
4.0000%.
3.0000%.
4.5000%,
4.5000%.
4.0000%.
4.0000%.
4.0000%.
4.0000%,
4.5000%.
2.5000%.
4.0000%.
2.5000%.
4.0000%,
4.0000%.
4.5000%.
4.5000%.
3.5000%.
4.0000%,
4.0000%,
4.0000%.
4.0000%.
4.0000%.
4.0000%,
3.0000%.
3.5000%.
2.5000%.
2.5000%.
3.5000%,
2.5000%.

due 1/6/49
due 1/8/49
due 1/8/49
due 1/9/49
due 1/9/49
due 1/9/49

due 1/11/49
due 1/11/49
due 25/11/49

due 1/1/50
due 1/1/50
due 1/3/50
due 1/3/50
due 1/3/50
due 1/4/50
due 1/7/50
due 1/8/50
due 1/8/50
due 1/8/50
due 1/9/50

due 1/10/50
due 1/10/50
due 1/12/50

due 1/2/51
due 1/3/51
due 1/3/51
due 1/3/51
due 1/8/51
due 1/10/51
due 1/10/51
due 1/12/51
due 1/1/52
due 1/1/52
due 1/2/52
due 1/2/52
due 1/2/52

B ELL(%)

0.00
0.00
0.00
0.06
0.01
0.00
0.00
0.05
0.03
0.04
0.00
0.01
0.07
0.04
0.01
0.06
0.01
0.01
0.25
0.08
0.08
0.05
0.06
0.06
0.20
0.00
0.00
0.03
0.30
0.03
1.05
0.05
0.05
0.22
0.12
0.23

RIEHEIC & D
SH{ifEE(USD)

107,333
123,279
149,923
3,963,203
953,935
155,226
300,612
3,402,136
1,908,326
2,713,859
202,126
1,033,315
4,967,715
2,672,787
633,509
4,340,078
529,410
576,271
17,668,695
5,651,622
5,420,937
3,342,815
4,611,750
3,993,522
13,996,721
135,985
269,263
2,380,380
21,517,226
1,916,625
75,382,902
3,236,674
3,350,343
15,726,458
8,410,852
16,446,763
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7,697,003 2.5000%, due 1/3/52 0.09 6,614,899
677,077 2.5000%, due 1/3/52 0.01 582,056
230,252 2.5000%, due 1/3/52 0.00 198,521
11,272,060 3.5000%, due 1/3/52 0.15 10,528,111
612,045 2.5000%, due 1/3/52 0.01 526,150
546,322 2.5000%, due 1/3/52 0.01 470,822
21,866,923 3.5000%, due 1/3/52 0.28 20,387,776
3,733,012 3.0000%, due 1/3/52 0.05 3,341,539
7,784,784 2.5000%, due 1/3/52 0.09 6,692,264
2,917,706 2.5000%, due 1/3/52 0.04 2,520,137
7,772,478 2.5000%, due 1/3/52 0.09 6,698,341
8,013,525 3.0000%, due 1/4/52 0.10 7,148,848
185,293 4.5000%, due 1/4/52 0.00 179,698
493,352 3.5000%, due 1/4/52 0.01 460,381
888,062 3.5000%, due 1/4/52 0.01 827,716
439,989 3.5000%, due 1/4/52 0.01 410,519
3,137,511 3.0000%, due 1/4/52 0.04 2,812,360
2,679,921 3.0000%, due 1/4/52 0.03 2,398,676
1,472,550 3.5000%, due 1/4/52 0.02 1,373,920
2,717,381 3.5000%, due 1/4/52 0.04 2,532,727
204,035 4.5000%, due 1/4/52 0.00 197,875
355,892 4.5000%, due 1/4/52 0.00 345,147
420,589 4.5000%, due 1/4/52 0.01 407,891
2,188,078 4,0000%, due 1/4/52 0.03 2,091,283
1,987,194 3.5000%, due 1/4/52 0.03 1,852,774
104,302 4.5000%, due 1/4/52 0.00 101,148
161,976 4,5000%, due 1/4/52 0.00 157,086
564,702 4.5000%, due 1/5/52 0.01 547,653
1,462,466 3.5000%, due 1/5/52 0.02 1,362,861
8,444,868 3.5000%, due 1/6/52 0.11 7,869,706
4,821,426 3.5000%, due 1/6/52 0.06 4,500,977
2,294,968 4,5000%, due 1/7/52 0.03 2,225,990
440,339 3.5000%, due 1/7/52 0.01 411,005
1,246,960 3.5000%, due 1/7/52 0.02 1,162,032
816,188 3.5000%, due 1/8/52 0.01 760,473
8,348,318 4.5000%, due 1/8/52 0.1 8,097,397
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2y /5EE EEL(%) W (USD)
3,958,429 5.0000%, due 1/9/52 0.05 3,916,744
10,395,193 5.5000%, due 1/9/52 0.15 10,474,382
1,797,505 5.0000%, due 1/10/52 0.03 1,791,681
790,418 5.0000%, due 1/10/52 0.01 787,857
4,396,311 5.0000%, due 1/11/52 0.06 4,382,068
5,720,891 4.5000%, due 1/11/52 0.08 5,603,959
3,850,422 5.5000%, due 1/11/52 0.05 3,923,480
1,074,115 5.0000%, due 1/1/53 0.02 1,070,635
347,569 5.0000%, due 1/1/53 0.01 346,443
441,290 5.0000%, due 1/2/53 0.01 439,861
254,358 5.0000%, due 1/3/53 0.00 253,348
943,543 5.0000%, due 1/3/53 0.01 933,679
958,720 5.5000%, due 1/3/53 0.01 970,491
245,709 5.0000%, due 1/4/53 0.00 243,141
288,150 5.0000%, due 1/4/53 0.00 285,138
491,356 5.0000%, due 1/4/53 0.01 489,404
457,850 5.5000%, due 1/4/53 0.01 463,471
1,238,779 5.0000%, due 1/4/53 0.02 1,225,829
442,787 5.5000%, due 1/5/53 0.01 448,224
250,242 5.0000%, due 1/5/53 0.00 249,248
848,363 5.5000%, due 1/5/53 0.01 858,779
357,262 5.0000%, due 1/6/53 0.01 355,579
999,497 5.0000%, due 1/6/53 0.01 1,004,172
305,775 5.0000%, due 1/6/53 0.00 304,560
149,760 5.5000%, due 1/6/53 0.00 152,385
9,541,822 5.5000%, due 1/6/53 0.14 9,709,053
3,461,943 5.0000%, due 1/7/53 0.05 3,475,562
2,150,455 4.5000%, due 1/7/53 0.03 2,114,694
26,620,600 5.5000%, due 1/7/53 0.37 26,761,093
429,431 5.5000%, due 1/7/53 0.01 434,703
258,247 5.5000%, due 1/7/53 0.00 262,773
1,865,290 4.5000%, due 1/8/53 0.03 1,834,271
307,016 5.0000%, due 1/8/53 0.00 306,022
4,693,510 5.0000%, due 1/8/53 0.07 4,715,516
7,356,955 5.5000%, due 1/9/53 0.10 7,485,894
1,004,960 3.5000%, due 1/5/56 0.01 922,169
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y RIEMEIC KD
2y /5EE HEEEL (%) W (USD)
2,439,155 3.5000%, due 1/8/56 0.03 2,238,210
936,902 3.5000%, due 1/8/56 0.01 859,717
1,641,967 3.0000%, due 1/2/57 0.02 1,447,917
36,158 3.0000%, due 1/6/57 0.00 31,854
7.02 504,103,103

Freddie Mac
19,218,566 7.5900%, due 25/8/33 0.27 19,207,112
7,728,828 7.6400%, due 25/8/33 0.11 7,792,780
14,500,000 7.4400%, due 25/10/33 0.20 14,526,887
493,482 6.0400%. due 25/12/33 0.01 492,705
4,359,870 6.1400%, due 25/10/41 0.06 4,343,420
12,063,808 6.8400%, due 25/10/41 0.17 11,987,143
4,670,349 6.1900%., due 25/11/41 0.06 4,651,670
5,394,485 6.2900%, due 25/12/41 0.07 5,321,923
1,058,089 6.6400%. due 25/2/42 0.01 1,057,392
2,128,058 7.4400%, due 25/3/42 0.03 2,142,772
1,055,405 7.3400%, due 25/4/42 0.01 1,063,834
3,854,788 7.9900%, due 25/7/42 0.05 3,940,609
3,334,737 7.6400%, due 25/8/42 0.05 3,392,533
3,673,961 7.4900%. due 25/9/42 0.05 3,708,753
4,319,594  7.4400%, due 25/3/43 0.06 4,364,900
1,849,758 7.4400%, due 25/4/43 0.03 1,852,632
6,110,766 7.3400%, due 25/5/43 0.09 6,118,417
6,235,385 7.3400%, due 25/6/43 0.09 6,279,845
3,142,181 7.1900%. due 25/11/43 0.04 3,145,674
692,984  4.0000%, due 1/8/48 0.01 666,924
460,609 4.0000%, due 1/9/48 0.01 443,248
6,562 7.4000%, due 25/10/49 0.00 6,567
2,804,698 7.9400%, due 25/11/50 0.04 2,858,291
2,642,230 7.3400%., due 25/12/50 0.04 2,684,948
1,278,894  7.1400%, due 25/1/51 0.02 1,285,456

1.58 113,336,435
FREDDIE MAC POOL

1,624,699  3.0000%, due 1/5/31 0.02 1,557,464
507,680  3.0000%, due 1/9/32 0.01 483,139
281,571 3.0000%, due 1/10/32 0.00 267,681
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TJvFRANIFT=VYY - NSVR+T7UR

MR/ BEE

303,366
1,589,818
241,353
520,088
738,789
695,222
7,550,603
274,925
3,276
2,299
461,213
54,863
3,668,643
210,790
274,698
663,306
189,096
204,152
322,813
489,696
203,202
16.589
265,843
189,210
185,924
264,620
311,240
152,321
14,193
145,746
236,173
860,754
094,983
122,808
322,326
156,196

_

—_

3.0000%.
2.5000%.
3.0000%.
3.0000%.
2.5000%,
2.5000%.
2.5000%.
6.0000%.
3.0000%.
3.0000%,
3.0000%.
3.0000%.
3.0000%.
4.5000%.
3.0000%,
3.0000%.
3.5000%.
4.0000%.
3.0000%.
3.5000%,
3.5000%.
4.5000%.
4.0000%.
4.0000%.
4.0000%,
4.0000%,
4.0000%.
4.5000%.
5.0000%.
4.0000%,
4.5000%.
4.0000%.
4.5000%.
4.5000%.
4.0000%,
4.5000%.

due 1/1/33
due 1/12/33
due 1/10/34
due 1/10/34
due 1/11/34
due 1/11/34
due 1/6/37
due 1/4/40
due 1/2/43
due 1/3/43
due 1/3/43
due 1/6/43
due 1/11/43
due 1/5/44
due 1/1/45
due 1/1/46
due 1/7/46
due 1/3/47
due 1/4/47
due 1/12/47
due 1/2/48
due 1/3/48
due 1/3/48
due 1/4/48
due 1/4/48
due 1/4/48
due 1/5/48
due 1/7/48
due 1/9/48
due 1/11/48
due 1/12/48
due 1/12/48
due 1/5/49
due 1/6/49
due 1/7/49
due 1/7/49

B ELL(%)

0.00
0.02
0.00
0.01
0.01
0.01
0.10
0.00
0.00
0.00
0.01
0.00
0.05
0.00
0.00
0.01
0.00
0.00
0.00
0.01
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.03
0.02
0.00
0.02
0.00

RIEHEIC & D
SH{ifEE(USD)

288,470
1,500,301
229173
496,382
687,412
046,876
6,978,235
289,278
2,985
2,095
420,903
49,329
3.336,067
210,053
249,611
605,448
178,363
197,389
291,557
459,659
190,216
16,347
257,190
181,881
178,723
255,705
299,184
150,101
14,266
140,100
236,598
/88,715
076,893
120,779
,269,090
153,614

_

—_
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JvFR - AVF=YY - NSIX-T7UR

2 RIEMEIC KD

2y /5EE EEL(%) W (USD)
1,014,930 4.5000%, due 1/7/49 0.01 998,157
42,693 3.0000%, due 1/8/49 0.00 37,874
917,959 4.5000%, due 1/8/49 0.01 902,788
244,082 3.0000%, due 1/12/49 0.00 218,532
129,434 3.0000%, due 1/12/49 0.00 115,885
172,674 4.5000%, due 1/1/50 0.00 169,824
622,047 4.5000%, due 1/1/50 0.01 611,767
383,969 3.5000%, due 1/3/50 0.01 354,468
1,782,327 4.0000%, due 1/3/50 0.02 1,713,290
2,163,974 4.5000%, due 1/3/50 0.03 2,081,149
2,932,800 4.0000%, due 1/6/50 0.04 2,827,262
117,180 2.5000%, due 1/8/50 0.00 101,781
304,915 2.5000%, due 1/8/50 0.00 264,921
565,201 2.5000%, due 1/9/50 0.01 490,787
5,188,612 4.5000%, due 1/9/50 0.07 5,113,001
2,745,314 4.5000%, due 1/10/50 0.04 2,700,001
486,454 4.0000%, due 1/10/50 0.01 466,890
3,142,096 4.0000%, due 1/11/50 0.04 3,015,734
6,237,514 2.5000%, due 1/6/51 0.08 5,393,922
12,489,783 2.5000%, due 1/10/51 0.15 10,736,969
4,224,697 2.5000%, due 1/11/51 0.05 3,648,181
737,797 2.5000%, due 1/1/52 0.01 637,649
1,178,976 2.5000%, due 1/1/52 0.02 1,019,235
1,780,036 2.5000%, due 1/2/52 0.02 1,534,039
1,004,243 3.0000%, due 1/2/52 0.01 899,008
689,052 3.0000%, due 1/2/52 0.01 617,750
9,766,959 2.5000%, due 1/3/52 0.12 8,386,580
276,800 2.5000%, due 1/3/52 0.00 237,954
87,653 4,5000%, due 1/3/52 0.00 85,007
1,033,830 3.0000%, due 1/3/52 0.01 926,771
3,688,649 3.5000%, due 1/4/52 0.05 3,446,603
1,040,365 3.5000%, due 1/4/52 0.01 969,669
320,854 3.5000%, due 1/4/52 0.00 299,411
1,047,973 3.5000%, due 1/4/52 0.01 976,760
303,407 3.5000%, due 1/4/52 0.00 283,085
4,098,592 2.5000%, due 1/5/52 0.05 3,525,429
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2 RIEMEIC KD

2y /5EE EEL(%) W (USD)
14,258,539 3.5000%, due 1/6/52 0.19 13,320,701
32,276,211 3.0000%, due 1/6/52 0.40 28,936,312
7,904,994 4.5000%, due 1/8/52 0.11 7,669,644
18,369,545 4.5000%, due 1/8/52 0.25 17,817,421
4,149,459 5.0000%, due 1/8/52 0.06 4,167,266
4,129,366 4.5000%, due 1/8/52 0.06 4,005,252
2,427,158 5.5000%, due 1/9/52 0.04 2,474,845
126,208 5.5000%, due 1/10/52 0.00 128,627
3,670,624 4.5000%, due 1/10/52 0.05 3,595,598
108,838 5.0000%, due 1/10/52 0.00 108,486
3,538,454 5.0000%, due 1/10/52 0.05 3,526,990
5,434,497 5.0000%, due 1/10/52 0.08 5,416,890
173,816 5.0000%, due 1/1/53 0.00 173,253
200,759 5.0000%, due 1/1/53 0.00 200,108
8,825,730 6.0000%, due 1/1/53 0.13 8,964,051
1,492,266 5.0000%, due 1/3/53 0.02 1,476,666
713,352 5.0000%, due 1/3/53 0.01 710,519
737,192 5.0000%, due 1/3/53 0.01 734,264
276,946 5.0000%, due 1/3/53 0.00 274,051
879,315 5.0000%, due 1/4/53 0.01 875,172
16,304,947 4.5000%, due 1/5/53 0.22 15,971,683
4,394,919 5.0000%, due 1/5/53 0.06 4,374,210
1,884,846 5.5000%, due 1/5/53 0.03 1,915,723
195,937 5.0000%, due 1/5/53 0.00 195,159
1,021,949 5.0000%, due 1/5/53 0.01 1,017,133
1,815,006 5.0000%, due 1/5/53 0.03 1,806,453
1,980,161 5.5000%, due 1/5/53 0.03 2,004,472
3,652,995 5.0000%, due 1/6/53 0.05 3,635,782
260,216 5.0000%, due 1/6/53 0.00 257,460
700,140 5.0000%, due 1/6/53 0.01 692,756
672,113 5.0000%, due 1/6/53 0.01 665,087
547,856 5.0000%, due 1/6/53 0.01 542,078
691,440 5.0000%, due 1/6/53 0.01 684,116
415,599 5.0000%, due 1/6/53 0.01 411,255
387,489 5.0000%, due 1/6/53 0.01 383,438
4,352,816 5.5000%, due 1/6/53 0.06 4,406,257
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TR/ BB

545,332
434,042
663,851
523,807
841,583
1,309,485
1,304,942
1,964,014
1,241,962
5,378,096
8,887,282

Ginnie Mae
1,124,130
1,280,887
9,622,577

154,122
22,068
14,511

135,657
17,213
23,287
69,183

133,052

200,789
37.855

2,430,809
1,282,647
639,190
12,831,947
12,128,497
19,331,928
6,588,115
13,783,946
39,716,533
39,277,234

5.5000%.
5.5000%.,
5.5000%.
5.5000%.
5.0000%,
5.0000%.
5.5000%.,
5.5000%.
5.5000%.
6.5000%,
6.0000%.

4.0000%.
4.5000%,
3.0000%.
4.0000%.
4.0000%.
4.0000%.
4.0000%,
4.0000%.
4.0000%.
4.0000%.
4.5000%.
4.5000%,
4.5000%.
4.0000%.
4.0000%.
5.0000%.
3.5000%,
2.5000%.
3.0000%.
3.0000%.
3.0000%.
2.5000%,
3.5000%.

due 1/6/53
due 1/6/53
due 1/6/53
due 1/6/53
due 1/7/53
due 1/7/53
due 1/7/53
due 1/7/53
due 1/7/53
due 1/11/53
due 1/11/53

due 15/1/45
due 15/8/46
due 20/11/46
due 15/7/47
due 15/8/47
due 20/8/47
due 20/8/47
due 20/8/47
due 15/11/47
due 15/12/47
due 20/2/48
due 20/5/48
due 20/5/48
due 20/5/48
due 20/6/48
due 20/8/48
due 20/5/49
due 20/3/51
due 20/4/51
due 20/7/51
due 20/8/51
due 15/1/54
due 15/1/54

B ELL(%

0.01
0.01
0.01
0.01
0.01
0.02
0.02
0.03
0.02
0.08
0.13
3.60

0.02
0.02
0.12
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.03
0.02
0.01
0.17
0.15
0.25
0.08
0.17
0.49
0.51

JvFR - AVF=YY - NSIX-T7UR

RIEfMEIC & D
S¥fiigR(USD)
548,210
436,012
667,354
526,571
832,785
1,313,652
1,311,829
1,988,126
1,257,210
5,562,702
9,145,090
258,694,124

1,097,438
1,264,911
8,828,810
148,785
21,304
14,014
131,008
16,623
22,481
66,787
131,523
198,523
37,428
2,353,829
1,241,225
044,256
12,067,069
10,650,596
17,554,977
5,976,437
12,499,906
34,779,441
36,558,711
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IvFR - AYVT=YY NSYR - TFUR
HRE/BEE fEEEL (%)
9,847,590 4.5000%, due 15/1/54 0.13
16,428,539 4.0000%, due 15/1/54 0.22
5,313,642 5.0000%, due 15/1/54 0.07
2.46
UMBS
21,888,798 3.0000%, due 25/1/39 0.29
25,485,000 3.5000%, due 25/1/39 0.34
25,028,000 4.,0000%, due 25/1/39 0.34
26,787,330 2.5000%, due 25/1/54 0.32
3,727,630 4.0000%, due 25/1/54 0.05
3,398,000 5.0000%, due 25/1/54 0.05
46,263 4.5000%, due 25/1/54 0.00
1.39
E—-S—JAISESE 16.05
cSrvyvzO—Yv
KE
ANIVAT 7HEs - A
11,640,531 Medline Borrower LP, 8.4704%, due 23/10/28 0.16
Sy zO—V8EE 0.16

1%&408 (8 : USD 6,020,564,932)

ATEHBICE
S¥{iiA(USD)
9,611.814
15,687,433
5,278,269
176,883,598

20,642,584
24,554,812
24,554,259
22,788,735
3,526,113
3.363.841
44,859
99,475,203
1,152,492,463

11,712,353
11,712,353

102.33 7,350,122,587

REFEG]
2023 128318E#%E
BEEEE iERE FHIEER(USD) REE B (%) FHEERUSD)
J.P. Morgan
AUD' 34,095,454 usD 22,515,009 23,257,314 31-Jan-24 0.01 742,305
CAD' 57,027,776 usD 41,979,498 43,055,839 31-Jan-24 0.01 1.076.341
CNH' 60,207 usD 8.451 8,467 31-Jan-24 0.00 16
EUR' 1,442,763,396 usD 1,582,514,723 1,594,655,707 31-Jan-24 0.17 12,140,984
GBP' 2,582,000 usD 3,258,428 3,291,694 31-Jan-24 0.00 33,266
SGD' 3,995,361 usD 2,991.854 3,031,675 31-Jan-24 0.00 39,821
usD! 8.881 CAD 11,744 8,867 31-Jan-24 0.00 14
usD' 125,562 EUR 113,200 125,117 31-Jan-24 0.00 445
&&t 0.19 14,033,192
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TvFR AVT—=YD - NSURX - T7YR
ST |
HoI—IN—F 14— BYE 1% HEBELL (%) SRS (USD)
Goldman Sachs 518 US 10 Year Note March, 2024 0.03 1,828,584
Goldman Sachs 3,240 US 2 Year Note March, 2024 0.08 5,889,838
Goldman Sachs 3,701 US 5 Year Note March, 2024 0.12 8,563,822
Goldman Sachs 1,217 US Long Bond March, 2024 0.15 10,789,759
a5t 0.38 27,072,003

THEESS (RmESERONIEMEIC & 25FHEE)

ERISE (BmESRERORIEMEIC & 5 5HEER)

102.9 7,391,227,782

HEFTEG|
2023%F12H318KR#E
BEEE SHIEEER STl &E(USD) REE B (%) SFfiSE(USD)
J.P. Morgan
AUD' 230,842 usb 158,217 157,463  31-Jan-24 0.00 (754)
CAD' 804,151 usb 609,986 607,132 31-Jan-24 0.00 (2,854)
CNH' 1,202 usb 169 169 31-Jan-24 0.00 0
EUR' 16,578,844 usb 18,450,333 18,324,244  31-Jan-24 0.00 (126,089)
GBP! 33,234 usb 42,614 42,369  31-Jan-24 0.00 (245)
SGD! 42,672 usb 32,466 32,379 31-Jan-24 0.00 (87)
usD' 544,311 AUD 814,559 555,630 31-Jan-24 0.00 (11,319)
usD' 388,367 CAD 520,907 393,284 31-Jan-24 0.00 (4,917)
usD' 11,311,072 EUR 10,372,144 11,464,111 31-Jan-24 0.00 (153,039)
=5 0.00 (299,304)
FTHIEG|
HhOVI—IN—F 14— EX5 |21 B (%) FFEiER(USD)
Goldman Sachs (1,780) US 10 Year Ultra Bond March, 2024 0.12) (8,862,725)
Goldman Sachs (455) US Ultra Bond March, 2024 (0.07) (4,648,205)
a5t (0.19) (13,510,930)
SHaESEt (SmBERRONIEMEIC X% 5THiHER) (0.19) (13,810,234)

DBEEERE|EY TP ISADANY VICHATNTVEY,
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49« IRX—iR—hT73UF - IF—-T 7R

<tHEEH>

LI7UR (JvFR-AVT=VY - NSUR - Tr7UR (BEBANYIRL/ BERER) BEANvIHY
BERRRE) BEANVIRBRL/FA40ORER) (BENYIHY FLORER) ) MBERRELTWVD [F4
DR —IR—hTFUF - XF=T 7V R] OFREH (2024F1289H) & BT 7Y ROREHIEKR>TH
WEITDT, HBIT7VROFREH (20255 4 H25H) REICBIFZ2IA4D - XRx—R—rT7xUF - IF—T 7>
ROEABEDODNESEXEHWEUE Ul

WS40 - ¥2x—iR—brT2UF - IY—T 7 ROEBIFTERIN

n# &
(20245 10H268Mm 52025 4 H25HZ T)
] i % G

% E I m_ = &
7 E

1277 BRIz 2025/3/31 31,088,809

1296@EERAGEss 2025/6/30 22,780,118

(1) SEEFRELAE @BIFHRBIENTHYELEA) .

(£2) BARBIFHET,

WEASERR

TEld. 20254 A25BREICHIFZIA4D - ¥x—R—brTxUF - IY—-T 7K (40,424,063F0O) DA
BTY,

(1) BA (BER) BHE (E%EH)

20255 4 B258%#%
R . R . e | L|55BBE| % & B WA @A K %
X 7 B @ & & | ¥ @ a‘%E)\ttglfi?"ﬁﬂlﬂﬁﬁ5£ELJL2¢LXL2£E§E5%
TH RE % % % % %
EfEEs 22,800,000 22,785,580 56.2 — — — 56.2
(E1) ARG, MEEREICHT SFHlEDEIS,
(F2) BEEE. FHOBADPRAREFIIET,
(X3) FHEEES S OBMERICOV TIFERERESE %E, MSERAUELIT—IZAFLTLET,
(2) @A (BEE) WHIE (:278)
2025%F 4 B25HE#%E
X pa) i 1% F R X | B B@ s #| | ¥ M & |EEFHH
% FH FH
EfEEEF 1296EEREHEEs — 22,800,000 22,785,580 | 2025/06/30
(F) BARBIEIET,
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LD « IX—IK—bTxUF - IY—-T7UR
ERRSEE HF168 (REH 2024F12H9H)
(ERNRHART 20234128 1268~20244128 9 8)

FAD - IRX—IR—hTxUF - IT—=T 72 ROBRAKRZE CRER L LTI,

*HT 7V ROLHEHIRDE T,

2 A 7 #| TELIEOERZSS UCKEERZITRVET,

FERE N R | HECDES

0 #H A Al BR | MEERERD10% T

KH72YBPIRIA UL
Daiwa Asset Management
K7y bYRIAY MR

RRETRBEXAOA—-TEIEF1S
https://www.daiwa-am.co.jp/
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49« IRX—iR—hT73UF - IF—-T 7R

W {EREAP DR EETER & hin S DHR

()
10,020

[— EfmhE

10,018 ﬁ
10016 !_F

10014

10,012
=]
(2023.12.11)

R
(2024.12.9)

Y) OFEY FEATHBLE U
QHIEREIRICHITD [SED:ERSEH]
MEMEPEEDZEMICRER L. SHOBEEYI—/L - O—VEF(C
F2ERZETIHETI,
SR—rTF+UFICDONT
TREMEPEEDZLMICRERL. SHOBEBEYI—/L - O—VICEk
BERAZITVE Ui,
ORYFI—T LDERICDONT
BT 7Y RIGERDHEECEEEE# L BRIV FI—TB LY
SERHZESRITTHIFEA.

(SEDERSE)
REMEPEEDOLZ2MICEERL. BHOERFEYI—/L - O—V&FICK
2ERZETOIAHTI,

W1 5O Y OBAOHE
E_© =
FEES T 3
BITEEEEE 5t -
ZDEEF =
5 & -
(1) BAOEESKIUEEACOVTEFHEL TS FITEEDHMEZ TSR
<rEELY,

(E2) BECEICHRBZMEAALTSH I KT,

WEES KU IR
N
(202341281280 520245128 98F T)

5 4 &g | % [ &

2= £ i %8 N &

& B B B oE o= @.Xih%
M % %

(HAE)2023%F12811H 10,014 — -
128k 10,014 0.0 -

20244 1 BX 10,013 0.0 -

2 BX 10,013 0.0 -

3 BX 10,013 A0.0 56.8

4 BX 10,014 0.0 55.6

5 BX 10,014 0.0 58.1

6 Bk 10,014 0.0 54.0

7 BER 10,015 0.0 54.0

8 BXx 10,016 0.0 55.0

9 Bk 10,017 0.0 60.0

108k 10,018 0.0 59.1

INEES 10,018 0.0 62.9
(BiK)2024F128 9 H 10,019 0.0 62.9
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