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70 30FEE 0.7000| 900,000| 569,448 [2051/03/20 2 WREMSR 2.1500| 300,000| 299,139 [2059/03/15
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6 A0FEME 1.9000| 412,000 342,841 [2053/03/20 3 ERIEE 2FR 33000 900,000| 932,974 [2059/09/12
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82 30FEHE 1.8000| 600.000| 481,776 [2054/03/20 2 BRAEESFR 1.4800| 100,000 95,611 [2060/03/12]
83 30 EE 2.2000 | 1,700,000 | 1,496,017 [2054/06/20 5F4UWIR $%FR| 2.0110| 1,700,000 | 1,690,427 [2060/03/18]
85 30FEE 2.3000| 500,000| 449,435 [2054/12/20 6 X S%FR 3.0000| 900,000 845,687 [2060/11/04
86 30FEE 2.4000 | 1,000,000| 919,400 [2055/03/20 2 WERHESFR 1.2400| 500,000 | 469.693 [2060/12/17]
16 40EEE 1.3000 | 1,800,000 | 1,109,034 [2063/03/20 3 EEGEYSR 1.1300| 500,000 | 464,658 |2061/02/10)
17 A0EE(E 2.2000| 300,000| 242,847 [2064/03/20 SAEE4ERSHFR | 1.0700| 1,100,000 | 1.006.624 |2080/12/16
18 40 EE 3.1000 | 1,000,000 | 1,008,070 [2065/03/20 3 EAEEALEFR 1.2590 | 2,100,000 | 1,963,508 [2082/03/20)
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24 EERHERMBS | 2.3400 22,678 23,061 [2044/05/10 4 DMGFESFR | 0.9000| 800.000| 786,273 *KAfE
31 EEHAERMBS 1.8900 15,761 16,110 [2044/12/10, 21 =ZUFJFG%FR | 1.9120| 1,100,000 | 1,093338| K&M&
39 {EEHERMBS 1.5200 16,518 16,696 [2045/08/10) 25 =®UFJFG%FR | 2.0800| 2,400,000 | 2,396,419 | XAf&
50 {EEHARERMBS 1.6700| 121.344| 123,370 [2046/07/10 27 =£UFJFG%FR | 2.2370| 4,000,000 | 4,006,448 | XAf&
51 EEHHERMBS 1.6400| 144,099 | 146,418 [2046/08/10 6 =HERNSSFR | 1.3900| 300.000| 292978 XAfE
60 FEHAERMBS 1.3400 44,220 44,273 [2047/05/10 7 =HERHISHFR | 20560 300,000 298,088 | K&
71 {EEHAERMBS 1.0700| 198408 | 195412 [2048/04/10 9 =HERNSHFR | 2.2740| 700.000| 700481 | KAfE
82 {EEHERERMBS 1.0000| 119,992 117.040 [2049/03/10 22=HERFGHFR | 2.2540| 800,000| 801518 KXI&E
95 {EEMAMERMBS | 0.8100 47,034 44,663 |2050/04/10] 13=HERFGHFR | 1.8890 | 2,500,000 | 2495552 | KAME
98 {EEHMERMBS 0.9000 140,049 | 133,200 [2050/07/10 15=HERFG%FR | 1.8440| 2,000,000 | 1,986,310 | KXf&
111 FEH#ERMBS | 0.1900 59,920 53,874 [2051/08/10 1 BSIRITHER 2.2440| 800,000| 787821 | XKAXf&
112 EEHAERMBS | 0.3300 61,734 55,943 [2051/09/10 15H G 1FFGH%FR | 1.7850 | 1,500,000 | 1,488,534 | XAME
194 {FEHMRMBS | 0.9400| 357,588 | 323,724 |2058/07/10 1789 1FFGHEFR | 1.9660 | 1,000,000 | 994,603 | KAE
e 1584 21#FIFFGLEFR | 2.1640 | 2,000,000 | 1,994,736 | KX&E
J2 P e I 3349345] 3280897 7T 3 BRHDS%FR 1.3000 | 2,000,000 | 1995932 | KAf&
EimitEs | 25 )L/ — 35000 500,000| 500,155 [2025/06/26 4 BTHD%# R 24370 500,000 | 499.871| XKAf&
1 7FIWIAT 2.4800 | 1,500,000 | 1,495,732 [2026/03/13 6 FFRHDH#FR 3.0950| 700.000| 700376 | KAf&
56 BEZAF VYT | 05200 400,000| 391,867 |2026/06/19 2 S ER 1.0000| 500,000 | 478706 | XKAfE
7 BPCE S.A. %% 1.8000| 100,000 99,826 [2026/07/13 3 B EMHER 1.1240| 500,000 |  467.122| XAf&E
SOCIETE GENERALE SA | 0.9220| 300,000 | 299,427 [2026/09/28 1 BAMZESER 3.2180| 4,000,000 | 4,039,532 | KAf&F
16 RXI)W—T 0.6000 | 1,500,000 | 1,464,528 [2026/12/02 iEgy| AR Gh2<I ) I Y S PR
55 BETAF VYU | 0.3700| 2,000,000 | 1,925,054 [2026/12/18 et % & 92,650,000 |90,007,042
2VYIF YIRSV | 0.8470| 200,000| 196,084 [2027/05/26 ol EAE] veassml | Ll
SOCIETE GENERALE SA | 1.5250 | 1,000,000 | 991,920 [2027/10/19 & & 158,908,345 146,560,008
1 SBIEES 2.0810| 800,000| 801,700 |2028/03/24 () BARBIZTHET,
BARCLAYS PLC 1.2330| 1,000,000 | 993,610 [2028/05/23
KKR GROUP FINANCE COLLC | 1.4280 | 1,000,000 | 992,500 [2028/05/25 .. -
DEUTSCHE BANK AG | 1.4170| 1,000,000 | 997,620 |2028/06/07, (3) 27 3 > DRIRRIERER
12 BRA—R 24220 200,000| 199,899 [2028/06/16 o . S E E] A B
11 GMOAY9—%Y G | 1.9440| 300,000| 295970 (2029/07/25) ’ Tubil|Es 2 %= 2 @
9 BPCE SA %%FR | 1.1000| 1,000,000 | 984,900 |2031/12/16] 550 =50
39 WiEE 1.1700| 300,000 271,081 [2032/05/07 T _ _
11BPCESA%FR | 2.4000 | 1,000,000 | 998,558 [2032/07/07) | B RHMER SIS - 7
1TAFIAL-Y—HEMR | 2.5000 | 1,200,000 | 1,199,815 |2032/09/15) —_—
SOCIETE GENERALE SA | 3.2000 | 500,000 | 506,695 [2032/10/20 (F) SARBETEC.
8 7L T4 - ASHFR | 2.0400| 1,500,000 | 1,484,718 |2033/06/13]
9 LT - AHFR| 2.0730| 1,000,000 | 987,884 [2034/01/26] (4) 20w FROSCERE S
Aflac Inc 1.0390 300,000 262,479 |2036/04/15 202586 B1681R1E
37 SEE 1.3300| 600,000 468,297 [2036/11/04 TS
20 EXKI)—F 1.5000| 900,000 | 641,578 [2036/12/02 & 5 — =T 29
76 EREHPG 2.4770| 600.000| 567.176 [2039/07/11 SMABE A S
SABPARESEFR 1.1100| 500,000 | 490,637 |2047/11/06 SRARTwTF =Dl
AABFARESEFR | 0.9000 | 1,000,000| 943,893 [2049/09/25 10,000
1 RBAERSFR 1.3900 | 1,100,000 | 900,993 [2050/09/09 — =Pl
2 KEAERSFR 15500 | 500.000| 279.833 [2050/09/09 ILIY b FIFIS - RO T 5,000
7 A4 %1%FR 1.7400 | 2,600,000 | 2,493,049 [2050/12/02 (%) BARBETEC.
2 B AIFERSFR 1.0500 | 500,000 | 473,208 [2051/01/28
1 NTN %#%FR 2.5000 | 1,200,000 | 1,196,229 [2051/03/18
1 KiSEHSEFR 0.7400 | 800,000 | 792,125 |2051/07/02, WS EETEEDBR
8 A7 $FR 1.1850 | 300,000| 274,857 [2051/09/08, 2025 6 B168R%T
1TYNF-FHYTSFR| 1.3000| 700,000| 336,382 [2051/09/27 = W E=
SABAAEGSHFR | 1.1000| 200,000| 183,622 [2051/11/22] 18 S| = m Bk =
3 HAFERBFR 1.9100 | 2,800,000 | 2,692,046 [2053/09/07 2 = - %
2 FISVIER 1.9580 | 1,400,000 | 1,359,750 [2053/12/05
4 DAIFEBSFR 2.1330 | 1,500.000| 1.456,575 [2054/04/17 DA 146,560,008 986
4 VIV IGHER | 3.0000 | 4,500,000 | 4,511,587 |2056/02/04 J—-)b - 0=V, Z0fth 2,110,944 1.4
9 A4 BBFR 1.7340| 800,000| 653,216 [2056/09/08 1RSSR 148,670,952 100.0
1 $BEEHSEFR 1.5000| 800,000| 778,577 [2057/02/10 (3) SHEZEDSEAIABISTHE T,
5 ®X $%FR 2.4800 | 200.000| 192,576 [2057/11/04
6 VI NNYIGHERR | 4.7500 50,000 50,694 [2058/04/26
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CANADIAN GOVERNMENT BOND & 5k 2% 5.7500 980 1,159 122,642 | 2033/06/01
CANADIAN GOVERNMENT BOND f& & 5 5.0000 310 361 38,233 | 2037/06/01
CANADIAN GOVERNMENT BOND & 5 2% 3.5000 116 116 12,351 | 2045/12/01
CANADIAN GOVERNMENT BOND & 5k 2% 1.2500 1,359 1,257 132,956 | 2030/06/01
CANADIAN GOVERNMENT BOND & 5 2% 1.5000 305 280 29,680 | 2031/06/01
CANADIAN GOVERNMENT BOND & 5 2% 1.7500 1,065 726 76,844 | 2053/12/01
CANADIAN GOVERNMENT BOND & 5k 2% 1.5000 1,500 1,367 144,628 | 2031/12/01
CANADIAN GOVERNMENT BOND & 5E 2% 3.0000 361 355 37,634 | 2034/06/01
mogmesl 2L Y U S S R
N oEE @ 6,703 6,229 658,742
FA-ZNSU7 - Bl [FA=ANSUT - RlL
=R K507 AUSTRALIAN GOVERNMENT BOND & 5 2% 4.5000 1,170 1,193 113,838 | 2033/04/21
AUSTRALIAN GOVERNMENT BOND & 5 25 3.7500 760 705 67,328 | 2037/04/21
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% [FA—=ARIU7 - Rl [FA=ANIUT7 - Rlb FMH
AUSTRALIAN GOVERNMENT BOND & 5 3.2500 480 410 39,192 | 2039/06/21
AUSTRALIAN GOVERNMENT BOND & 5 3.0000 35 25 2,472 | 2047/03/21
AUSTRALIAN GOVERNMENT BOND & 75 2.7500 330 256 24,417 | 2041/05/21
AUSTRALIAN GOVERNMENT BOND & 5 1.2500 480 397 37,895 | 2032/05/21
AUSTRALIAN GOVERNMENT BOND & 5 1.7500 1 5 5491 2051/06/21
AUSTRALIAN GOVERNMENT BOND & 75 1.7500 1,060 895 85,427 | 2032/11/21
AUSTRALIA (COMMONWEALTH OF) & B 3.7500 1,270 1,214 115,886 | 2034/05/21
I T2 EL2:1T SR B NSRS NU SR SR
NG 5,596 5,105 487,008
FoUAR=IL - RV FYVAR=L - RIb
I VHR=I SINGAPORE GOVERNMENT & 5 2.8750 126 130 14,732 | 2030/09/01
SINGAPORE GOVERNMENT & 75 2.7500 7 7 806 | 2042/04/01
SINGAPORE GOVERNMENT & &5 3.3750 480 512 58,081 | 2033/09/01
SINGAPORE GOVERNMENT & 5 2.2500 30 29 3,305 | 2036/08/01
SINGAPORE GOVERNMENT & 5F % 1.8750 295 255 28,958 | 2050/03/01
SINGAPORE GOVERNMENT & 5 1.8750 145 124 14,108 | 2051/10/01
SINGAPORE GOVERNMENT & B 3.0000 70 75 8,557 | 2072/08/01
e . P4 L N N SR SO RO S
IR 1,153 1,135 128,550
FZ1-I-3UR R [FZ1-I-3UR Rl
Za—YI-=5V K | NEW ZEALAND GOVERNMENT BOND & 8 25 2.7500 942 765 67,081 | 2037/04/15
NEW ZEALAND GOVERNMENT BOND & 5 2.0000 480 413 36,225 | 2032/05/15
NEW ZEALAND GOVERNMENT BOND & 5 = 2.7500 35 22 1,981 | 2051/05/15
e T O 221121 D D RO SR RO
R 1,457 1,201 105,288
FAFUR - RYR [FAFUR-RYR
AFUR United Kingdom Gilt & Z5 1.5000 480 244 47909 | 2047/07/22
United Kingdom Gilt & &5 1.7500 960 688 135,157 | 2037/09/07
United Kingdom Gilt & 5 1.7500 330 150 29,545 | 2057/07/22
United Kingdom Gilt & Z5 1.6250 384 153 30,078 | 2071/10/22
United Kingdom Gilt & 5 1.7500 265 138 27,219 2049/01/22
United Kingdom Gilt & 5 0.5000 616 160 31,418 | 2061/10/22
United Kingdom Gilt & Z5 0.6250 170 61 12,022 | 2050/10/22
United Kingdom Gilt & 5 0.2500 858 679 133,206 | 2031/07/31
UNITED KINGDOM GILT & 5 0.8750 1,857 1,404 275,459 | 2033/07/31
UNITED KINGDOM GILT & B 1.5000 140 62 12,179 | 2053/07/31
UNITED KINGDOM GILT & 5 1.0000 329 267 52,432 | 2032/01/31
UNITED KINGDOM GILT & 5 1.1250 136 44 8,652 | 2073/10/22
United Kingdom Gilt & 5 4.2500 101 100 19,808 | 2032/06/07
United Kingdom Gilt & 5 4.2500 640 614 120,486 | 2036/03/07
United Kingdom Gilt & 5 4.7500 910 894 175,422 | 2038/12/07
United Kingdom Gilt & = 4.2500 710 588 115,394 | 2055/12/07
United Kingdom Gilt & Z5 4.5000 465 428 84,030 | 2042/12/07
United Kingdom Gilt & 5 4.7500 700 723 141,967 | 2030/12/07
United Kingdom Gilt E = 4.2500 1,300 1,103 216,520 | 2049/12/07
United Kingdom Gilt & B3 4.2500 234 216 42,414 | 2039/09/07
United Kingdom Gilt & 5 4.5000 710 706 138,674 | 2034/09/07
United Kingdom Gilt & % 4.2500 440 400 78,641 | 2040/12/07
United Kingdom Gilt E = 3.7500 656 503 98,844 | 2052/07/22
United Kingdom Gilt & 5 3.2500 197 149 29,420 | 2044/01/22
United Kingdom Gilt & % 3.5000 588 413 81,181 | 2068/07/22
United Kingdom Gilt = % 3.5000 750 586 115,112 | 2045/01/22
B OEEMB . 2088 | .
N 14,926 11,485 2,253,203
FARSII - vadl FARZT - vadll
AASI)L Israel Government Bond - Fixed & E= 5.5000 470 516 21,393 | 2042/01/31
Israel Government Bond - Fixed & Z5 3.7500 657 570 23,622 | 2047/03/31
Israel Government Bond - Fixed & 5 1.5000 773 560 23,216 | 2037/05/31
ISRAEL GOVERNMENT BOND - FIXED & 5 1.3000 1,050 865 35,850 | 2032/04/30
I T e N N SR SR RO S
R 2,950 2,511 104,083
F7Uv=7-70-% [F7ryN=7-70-%
FII—=0 DANISH GOVERNMENT BOND & 75 4.5000 1,963 2,360 52,192 | 2039/11/15
DANISH GOVERNMENT BOND & 5 0.2500 970 495 10,954 | 2052/11/15
DANISH GOVERNMENT BOND & 5 — 830 719 15,910 | 2031/11/15
I T 2221121 D D RO SR RO
R 3,763 3,575 79,057
F/oz—70-% [F/V9z—-70-%
JIboT— NORWEGIAN GOVERNMENT BOND & 75 1.3750 2,020 1,783 25,356 | 2030/08/19

61




SAODRIAMFREHF T 7 K (FOFsH) (EigtEREREREA)
B B| s molE  mE N EEE e B il B mmese
B ) TN ERE | IEREEE
% [F/Lbo1—-70-% [F/ 91— J0-% FH
NORWEGIAN GOVERNMENT BOND & EF %| 21250 1,560 1,386 19,719 | 2032/05/18
NORWEGIAN GOVERNMENT BOND & EF #%| 3.5000 27 25 361| 2042/10/06
NORWEGIAN GOVERNMENT BOND & EF % | 3.0000 304 283 4,028 | 2033/08/15
B s ([BMB . G- L W K S SO SO SR
IR 3911 3,478 49,466
TAYvI-7V70-% [FADI-TY J0-%
AYIT—FY SWEDISH GOVERNMENT BOND & 5 %| 3.5000 1,230 1,358 20,601 | 2039/03/30
SWEDISH GOVERNMENT BOND & EF % | 22500 2,140 2,138 32,413 | 2032/06/01
SWEDISH GOVERNMENT BOND & EF % | 0.1250 10 8 134 | 2031/05/12
B oE(BMB . 22121 D PR SO SO SO S
N Ee & 3,380 3,505 53,149
FAFYD - RY [FAFYT-RY
PE D Mexican Bonos & 5 % | 8.0000 12,950 10,651 80,883 | 2047/11/07
MEXICAN BONOS & 5 % | 7.5000 3,000 2,698 20,491 | 2033/05/26
Mexican Bonos & iF %| 8.5000 14,520 13,199 100,238 | 2038/11/18
Mexican Bonos & * 7.7500 5313 5,004 38,005 | 2031/05/29
I = R 2 D G L DY I S SR SO SR
N Ee & 35,783 31,554 239,618
PP ENO Ny PN EVINGT
thE China Government Bond & 5 %| 3.2700 17,400 19,068 390,463 | 2030/11/19
China Government Bond & *= 3.8100 6,570 9,016 184,626 | 2050/09/14
CHINA GOVERNMENT BOND & EF % | 4.0800 7.500 10,456 214,119 | 2048/10/22
CHINA GOVERNMENT BOND & 5 %| 3.8600 3,020 4,123 84,438 | 2049/07/22
CHINA GOVERNMENT BOND & i %| 2.8900 10,730 11,568 236,896 | 2031/11/18
CHINA GOVERNMENT BOND & i %| 27500 5,000 5,356 109,679 | 2032/02/17
CHINA GOVERNMENT BOND & 5 %| 3.3200 2,210 2,826 57,871 | 2052/04/15
CHINA GOVERNMENT BOND & i %| 27600 3,900 4,194 85,896 | 2032/05/15
CHINA GOVERNMENT BOND & 5 % | 2.8000 10,100 10,921 223,647 | 2032/11/15
CHINA GOVERNMENT BOND & S %| 3.1900 10,700 13,450 275,421 | 2053/04/15
CHINA GOVERNMENT BOND & i %| 25200 8,600 9,132 187,010 | 2033/08/25
CHINA GOVERNMENT BOND & 5 5| 26700 17.990 19,349 396,225 | 2033/11/25
CHINA GOVERNMENT BOND & 5 %| 25400 19,340 20,313 415,951 | 2030/12/25
CHINA GOVERNMENT BOND & s %| 2.3500 10,860 11,410 233,651 | 2034/02/25
W oglewmE| (Z22) W W U Y SO I
R 133,920 151,189 3,095,900
FIU-V7  Uvy b [FIU-97 - Uvdy b
IL—-V7 MALAYSIAN GOVERNMENT & EF #%| 49350 1,090 1,237 42,268 | 2043/09/30
MALAYSIAN GOVERNMENT & EF %| 47620 488 537 18,342 | 2037/04/07
MALAYSIAN GOVERNMENT & EF %| 3.8280 1,500 1,527 52,147 | 2034/07/05
MALAYSIAN GOVERNMENT & EF #%|  4.0650 1,260 1,267 43,289 | 2050/06/15
MALAYSIAN GOVERNMENT & EF %| 26320 1,000 959 32,753 | 2031/04/15
I A - L1 S PR RO SO SO S
NOE e &® 5,338 5,529 188,801
F—5V R 20F -3V K- 20F
R—S R Poland Government Bond & = 1.2500 211 174 6,789 | 2030/10/25
POLAND GOVERNMENT BOND & i % 1.7500 1,340 1,077 41,932 | 2032/04/25
POLAND GOVERNMENT BOND & iF % | 6.0000 1,110 1,159 45,136 | 2033/10/25
B oE(BMB . S22 D PR SO SO SO S
N Ee & 2,661 2,411 93,858
F1—0 F1—0O
1-0 (P45YR) | IRISH TREASURY & 5 % | 2.4000 220 219 36,264 | 2030/05/15
IRISH TREASURY & 5 %| 2.0000 65 52 8,614 | 2045/02/18
IRISH TREASURY & i % 1.7000 205 175 28,956 | 2037/05/15
IRISH TREASURY & i % 1.3000 135 120 19,939 | 2033/05/15
IRISH TREASURY & i % 1.3500 120 112 18,571 | 2031/03/18
IRISH TREASURY & i % 1.5000 310 213 35,154 | 2050/05/15
IRISH TREASURY & i % - 130 110 18,165 | 2031/10/18
IRISH TREASURY & &F %| 0.5500 66 43 7,169 | 2041/04/22
_, | 88 B 841K
B0t I e e 1251 1048 | 72,836 T
F1—0 F1—0
1-0 (#5v%9) | NETHERLANDS GOVERNMENT BOND & 5 %| 3.7500 162 174 28,734 | 2042/01/15
NETHERLANDS GOVERNMENT BOND & EF % | 25000 690 682 112,538 | 2033/01/15
NETHERLANDS GOVERNMENT BOND & EF #%| 27500 256 238 39,366 | 2047/01/15
NETHERLANDS GOVERNMENT BOND & i % - 210 185 30,647 | 2030/07/15
NETHERLANDS GOVERNMENT BOND & i % - 613 268 44,312 | 2052/01/15
NETHERLANDS GOVERNMENT BOND & i % - 410 351 58,029 | 2031/07/15
NETHERLANDS GOVERNMENT BOND & i % — 600 408 67,322 | 2038/01/15

62



A OhRMFRESFT 7 K (FOFsH) (BiEEIEEREH)
N . s i & s e
X b2) 2 L] L5 ME M XE A= §E§+‘é§§$%§ %gm%ﬁgﬁ\f’éﬁﬁﬁa
% Fa1—-0O F1—0O TH
NETHERLANDS GOVERNMENT BOND & Z5 2.5000 700 682 112,569 | 2034/07/15
R 84HA
il £ | RS ISR RRRRRRNS SRR Seai] T 7] Y Ey7)
F1—0O F1—0O
1—-0 (N)bF-) | Belgium Government Bond & % 1.0000 590 534 88,181 | 2031/06/22
Belgium Government Bond & Z5 1.9000 590 493 81,422 | 2038/06/22
Belgium Government Bond & 5 2.1500 270 171 28,359 | 2066/06/22
Belgium Government Bond & % 2.2500 435 300 49,479 | 2057/06/22
Belgium Government Bond & 5 1.2500 1,064 941 155,218 | 2033/04/22
Belgium Government Bond & 5 1.7000 595 388 64,018 | 2050/06/22
Belgium Government Bond & % 0.1000 120 106 17,491 | 2030/06/22
Belgium Government Bond & 5 0.4000 292 183 30,314 | 2040/06/22
Belgium Government Bond & 75 - 570 479 78,999 | 2031/10/22
Belgium Government Bond & % 5.0000 250 288 47,642 | 2035/03/28
Belgium Government Bond & 7 3.7500 104 103 17,139 | 2045/06/22
R 11564
il £ | s IS SSSSRNS S Gggo| T 5991| Tesezer| T
F1-—-0O F1-—-0O
1—-0 (I5VA) | FRENCH GOVERNMENT BOND & 5 5.7500 2,351 2,782 458,971 | 2032/10/25
FRENCH GOVERNMENT BOND & Z5 4.0000 830 825 136,130 | 2055/04/25
FRENCH GOVERNMENT BOND & 5 4.0000 855 891 147,069 | 2038/10/25
FRENCH GOVERNMENT BOND & B 4.5000 717 783 129,192 | 2041/04/25
FRENCH GOVERNMENT BOND & z5 4.0000 800 789 130,219 | 2060/04/25
FRENCH GOVERNMENT BOND & 5 3.2500 1,383 1,271 209,746 | 2045/05/25
FRENCH GOVERNMENT BOND f& B 2.5000 430 427 70,504 | 2030/05/25
FRENCH GOVERNMENT BOND & z5 1.7500 150 82 13,596 | 2066/05/25
FRENCH GOVERNMENT BOND & 5 1.7500 230 183 30,192 | 2039/06/25
FRENCH GOVERNMENT BOND & = 2.0000 1,210 863 142,441 | 2048/05/25
FRENCH GOVERNMENT BOND & Z5 1.2500 2,148 1,820 300,313 | 2034/05/25
FRENCH GOVERNMENT BOND & Z5 1.5000 460 282 46,666 | 2050/05/25
FRENCH GOVERNMENT BOND & 5 0.5000 455 288 47,637 | 2040/05/25
FRENCH GOVERNMENT BOND & 75 - 2,020 1,742 287,295 | 2030/11/25
FRENCH GOVERNMENT BOND & Z5 0.5000 345 100 16,616 | 2072/05/25
FRENCH GOVERNMENT BOND & 25 - 451 374 61,831 | 2031/11/25
FRENCH GOVERNMENT BOND & 5 0.7500 905 417 68,842 | 2053/05/25
FRENCH GOVERNMENT BOND & Z5 - 109 88 14,649 | 2032/05/25
FRENCH GOVERNMENT BOND & 7 3.5000 1,050 1,076 177,543 | 2033/11/25
o, | 38 1R 198848
S E S 1 R B SR 16899 15094 | 2489463
F1—-0O F1-—-0O
1—0 (Ra4Y) | GERMAN GOVERNMENT BOND & & % 4.7500 1,270 1,491 245,982 | 2034/07/04
GERMAN GOVERNMENT BOND & 5 & 4.2500 400 460 75,885 | 2039/07/04
GERMAN GOVERNMENT BOND & it F 4.7500 130 157 26,026 | 2040/07/04
GERMAN GOVERNMENT BOND & 5 3.2500 500 514 84,840 | 2042/07/04
GERMAN GOVERNMENT BOND & Z5 2.5000 441 406 67,004 | 2044/07/04
GERMAN GOVERNMENT BOND & Z5 2.5000 160 145 24,053 | 2046/08/15
GERMAN GOVERNMENT BOND & 1 1.2500 1,050 735 121,288 | 2048/08/15
GERMAN GOVERNMENT BOND & 75 - 426 326 53,771 | 2035/05/15
GERMAN GOVERNMENT BOND & & - 1,400 1,229 202,758 | 2031/02/15
GERMAN GOVERNMENT BOND & 5 2% - 580 428 70,667 | 2036/05/15
GERMAN GOVERNMENT BOND & 5 2% - 1,090 943 155,649 | 2031/08/15
GERMAN GOVERNMENT BOND & & 5 = 1,586 1,351 222,909 | 2032/02/15
GERMAN GOVERNMENT BOND f& 5 2% 1.0000 1,090 867 143,048 | 2038/05/15
GERMAN GOVERNMENT BOND & z5 2.6000 1,548 1,554 256,347 | 2033/08/15
GERMAN GOVERNMENT BOND & B - 1,400 615 101,556 | 2052/08/15
o | 88 % 15861
i S | S I ERRR R 13071 T Ti38 | iEstzee| T
F1—0O F+a1-—0O
1-0 (®ILBAL) | PORTUGUESE GOVERNMENT BOND & Z5 4.1000 300 312 51,612 | 2045/02/15
PORTUGUESE GOVERNMENT BOND & 5 0.3000 350 302 49,920 | 2031/10/17
PORTUGUESE GOVERNMENT BOND & B 3.5000 400 401 66,221 | 2038/06/18
PORTUGUESE GOVERNMENT BOND & 5 2.8750 293 288 47,519 | 2034/10/20
_ |88 A384R
il £ | s IS SSSSSRS S 75 . i305| " @sais |
F+1—-0O F+1—0O
1—0 (AR4Y) | SPANISH GOVERNMENT BOND & 5 1.9500 1,900 1,840 303,612 | 2030/07/30
SPANISH GOVERNMENT BOND & 5 2.9000 660 564 93,075 | 2046/10/31
SPANISH GOVERNMENT BOND & Z5 3.4500 330 285 47,035 | 2066/07/30
SPANISH GOVERNMENT BOND & Z5 2.3500 820 778 128,402 | 2033/07/30
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SPANISH GOVERNMENT BOND & 5 1.8500 1,567 1,373 226,529 | 2035/07/30
SPANISH GOVERNMENT BOND & & 25 1.0000 650 345 56,914 | 2050/10/31
SPANISH GOVERNMENT BOND & & = 1.2000 730 513 84,717 | 2040/10/31
SPANISH GOVERNMENT BOND & 5 0.8500 389 286 47,257 | 2037/07/30
SPANISH GOVERNMENT BOND & i ZF 0.7000 1,000 864 142,492 | 2032/04/30
SPANISH GOVERNMENT BOND & & ZF 1.9000 148 96 15,857 | 2052/10/31
SPANISH GOVERNMENT BOND & 5 3.5500 445 459 75,799 | 2033/10/31
SPANISH GOVERNMENT BOND & 5f ZF 4.9000 820 930 153,477 | 2040/07/30
SPANISH GOVERNMENT BOND & & ZF 4.7000 360 400 65,985 | 2041/07/30
SPANISH GOVERNMENT BOND & 5 % 5.1500 256 300 49,518 | 2044/10/31
_, | 8 148848
S | I IR IR I 16075 5036 | Tasessa| T
Fa1—0O F1—0O
1—-0 (49YU7) | ITALIAN GOVERNMENT BOND & & 2 3.2500 750 645 106,481 | 2046/09/01
ITALIAN GOVERNMENT BOND & 8 25 1.6500 490 446 73,668 | 2032/03/01
ITALIAN GOVERNMENT BOND & 5 2.7000 590 461 76,192 | 2047/03/01
ITALIAN GOVERNMENT BOND & & 25 2.8000 237 166 27,435 | 2067/03/01
ITALIAN GOVERNMENT BOND & & ZF 2.4500 929 869 143,365 | 2033/09/01
ITALIAN GOVERNMENT BOND f& 5 2.9500 1,570 1,416 233,542 | 2038/09/01
ITALIAN GOVERNMENT BOND & 5 ZF 3.8500 920 856 141,175 | 2049/09/01
ITALIAN GOVERNMENT BOND & & ZF 1.4500 37 29 4,896 | 2036/03/01
ITALIAN GOVERNMENT BOND & &t % 1.6500 850 796 131,386 | 2030/12/01
ITALIAN GOVERNMENT BOND & 5 ZF 1.8000 190 139 23,042 | 2041/03/01
ITALIAN GOVERNMENT BOND & & ZF 0.9500 422 309 51,036 | 2037/03/01
ITALIAN GOVERNMENT BOND & i 1.5000 450 289 47,824 | 2045/04/30
ITALIAN GOVERNMENT BOND & 5 % 0.9500 366 320 52,822 | 2031/12/01
ITALIAN GOVERNMENT BOND & 5 % 0.9500 949 817 134,874 | 2032/06/01
ITALIAN GOVERNMENT BOND & i % 2.1500 220 144 23,786 | 2052/09/01
ITALIAN GOVERNMENT BOND & 5t % 4.1500 880 891 147,019 | 2039/10/01
Italy Buoni Poliennali Del Tesoro & & 6.0000 1,530 1,786 294,552 | 2031/05/01
Italy Buoni Poliennali Del Tesoro & i 5.0000 2,370 2,652 437,407 | 2034/08/01
Italy Buoni Poliennali Del Tesoro & 5 % 5.0000 250 276 45,617 | 2040/09/01
Italy Buoni Poliennali Del Tesoro & 5 % 4.7500 423 453 74,795 | 2044/09/01
o, | B8R 20884/
e S R I R R 1425 13765 | 37094 T
Fa1—0O Fi1—0O
1-0 (74v3VR) | Finland Government Bond & 5 = 0.7500 70 62 10,376 | 2031/04/15
Finland Government Bond & & 25 1.3750 68 45 7,582 | 2047/04/15
Finland Government Bond & & =5 1.1250 307 262 43,285 | 2034/04/15
Finland Government Bond & 5 0.2500 160 99 16,467 | 2040/09/15
Finland Government Bond & & 25 - 250 218 36,037 | 2030/09/15
FINLAND GOVERNMENT BOND & & ZF 1.5000 300 273 45,172 | 2032/09/15
FINLAND GOVERNMENT BOND & 5 2.9500 172 152 25,068 | 2055/04/15
Finland Government Bond & 5f & 2.6250 120 107 17,721 | 2042/07/04
RERE
il S | S R I S Py e T
F1—-0O Fa1—-0O
1-0 (#=ZKU7) | Austria Government Bond & 8 25 1.5000 80 55 9,182 | 2047/02/20
Austria Government Bond & 5 = 1.5000 100 50 8,360 | 2086/11/02
Austria Government Bond & & 25 2.1000 70 44 7,318 | 2117/09/20
Austria Government Bond & 8 25 0.8500 112 37 6,225| 2120/06/30
Austria Government Bond & 5 - 620 534 88,122 | 2031/02/20
Austria Government Bond & i ZF 4.1500 750 815 134,568 | 2037/03/15
Austria Government Bond & & 3.8000 201 209 34,509 | 2062/01/26
Austria Government Bond & 5 3.1500 223 212 35,115 | 2044/06/20
Austria Government Bond & 5f & 2.4000 480 458 75,626 | 2034/05/23
ERE
BT 2636 2419 399,029
I AT [ 2<LiD SR S SR SR SO S
N EE & 69,666 62111 ] 10.243,493
o = BB L. PACKE <2, AN S SRR SN S SRR
e 29,134,462

(£1) BEBBEREF, BROIHIZNESBYEETEEBDOMEZD & ICREGTEHRNED DSHEITACIVELHIND U— N THERELICHDTT,
(X2) AT SHHEDORIREFIE T,
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A OhRMFRESFT 7 K (FOFsH) (BiEEIEEREH)
Wi E{STEHREDEY
20255 81481R7%E
5 I ES

. | [ m mlw %

e %
it 29,134,462 98.4
J—)U - O—2%, Z0Dfth 460,077 1.6
R ESEE LSRR 29,594,539 100.0

(0F1) FHMERDEBARIEFUIE T,

(E2) SEREEF. AROMZUVBRSEYEETERBOMEZD L CIREEFRH
RNEDDEETECIIBHEND U— hTHERBLILBDTY, B3, 5
B14BICBFRMEMEL— NI, 1 7XUA - BL=147330, 1 AFS -
RJL=105.74M, 14— 3UP - F)L=95.38M. 1Y YAR—)L - KL=
11326, 1 Z2—Y—=35Y K- FL=8760M. 14FUX - RV R=
196.17M. 1A RSI)V - Y arb=41440, 1 FIYX—7 - JO—R=
22118 1 /)b x— - 00—3=14228. 1XADI—FY -J0O—-X
15,16, 1 X% 3. XY =7593M, 147Y 37 ARmT=20476M. 1%
U—=y7 - UVFy h=34144, 1E727UNH - SV =804, 1R-3>
R - X0F=38.92M, 11—0=164.92MT9,

CE3) BHERCHSINERMEE (29,537,425F M) OREGFEHMERE

(29,594,539FH) (CHT BHEF, 99.8%TY,

WEE. 8fF. TABLUEBEMEDINR

20255 5 B1481R%E
15 S| El H B
(A) BE 29,637,166,222H
J—-)L-0-V%F 106,241,026
RHHEGEHDER) 29,134,462,293
RINAZE 44,087,010
RINHR 327,878,854
BHAEEF 24,497,039
(B) &f& 44,786,930
ES/N 42,626,670
RINERE 2,160,260
(C) HEEEFER(A—B) 29,592,379,292
TR 23,514,749,005
AR T 6,077,630,287
(D) ZEIEEOH 23,514,749,0050
1702 Y E4EfiZE(C /D) 12,585H

* AECHIT D TTAERF26,167,909,464 .

LIER AR R IC BT 2B IR ETTAZE S

7,332,023,004M. EIfFHITTAEEE9,985,183,463F1 T,
* BEPRICHBIT DY VT —T 7 ¥ NERETNRE T DIREEFTEDITAEE :

FTAOPRAEFES T 7R (FOF sH)

(EEHEIREREMA) 23,514,749,005H

* BEPROSTEOMS ) OFIEESRIF12,585MTY,

WSROI

SH8 B2024F 58158 F2025658148

1B S| E| H
(A) BEHFIN 1,109,296,171H

SRR 1,109,294,266

Z DN 1,905

(B) AffiEIZFcEER A1,680,562,528

ToE i 775,586,122

bpistis] 22,456,148,650

(C) ZnfthEmM A 5,987,167

(D) SHHpERE(A+B+C) A 577,253,524

(E) AU EISTSE 7,191,478,527

(F) BRERnE £2,528,279,358

(G) ENfEstE=ERE 1,991,684,642

(H) &5t(D+E+F+G) 6,077,630,287

REPREIREE(H) 6,077,630,287

(1) BOERSEE . —BROEORNMEAL TALDEEZVV. TAZTED
Soldflie U, tO%5G138KE LTREESNET,

(X2) EBNEFEERBELEF, BIEEELTALDEFZVV. TAZ D25
BRELT, LO2EERAEE UTESNE T,

(BHS5E)

WERRSEICH D BIEFTHIMDEIEEICDONT
20255 4 A 1 BYDKREEFERTREEAICET ZEEDOWIEIC &L

Y. ERRSEICHDIRENEES
HROFXZUTDESWEBLEL
<ZEEFI>
(ERREE)

ZiEEE. REEERUKREEAICRET 2EEF14RICEDDE

RESERGFLEB Ao
<EEE>
(ERRRICHHh B 1EEHR)

FiEEE. REEERUKREEAICRHT 2ERFE14RICEDIE

BlEhh BIEREEMLEE A

nicics. ERRESICH N BIEE
Teo  (THRERZZETE)
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J0-N - A7@EHFEIT7 VR

A=<

VE. BB | ZEEREFNREULTBYET. UTOARF. B CAFOgERLFinancial StatementsEN Sk L. RESLU—IBEIER L

fcBDTT,

ISIEPOERES
202455 A31HIR®T
SEEREDFHIEE (BUS/RIM ¥50,640,965,160) ¥ 58,578,100,428
NEBEEDOFHNEE (EUSEIT ¥51,154,534) 51,154,534
NERBTERNS D5 26,222,059
JEEER T v ELS | D5 53,553,940
=R AR 1052 A VN 26,042,301
hIBEEINDTUNT « TG IDEAGHE 31,584,356
KPR 355,690
RIN
R 693,360,749
FEHEHDIRE 81,002,085
ZTDMERE 10,768,742
E1=§E85+ 59,552,144,884
=
NERBTERNS |(DFHbE 112,631,302
[EBR D v TG |DFHmE 76,999,277
;%E;XU w P DZE S VT I 12,019,807
BABHDIRE 267,847,902
BT ERN 20,078,864
HPIREREMN 6,460,626
RESFLIRBN 6,153,871
RETB KU BB IR 4,331,989
HEF v EI IS A EERE 3,449,804
ZEEARTHIRN 1,538,808
BB AR 795,041
=roga] 42,078
A= 2,191,359
BafEsst 514,540,728
s ¥ 59,037,604,156
fhEE
Class A ¥ 59,037,604,156
FTBEOH
Class A 3,936,421
1 OHWHERE
Class A ¥ 14,998
BistESE
20245 5 BA31HICH T U RETEE
BN
SZHFIE (RR¥¥2,185,075#%F1%) ¥ 2,467,213,605
Z DAt 24,350
BEN@EET 2,467,237,955
&M
EARTER 113,346,784
RETIRN 41,647,140
RETB KUEIER A IREMN 30,138,709
HPIREREN 7,221,313
ESBATE AR 5,757,562
ZEERTHIRN 5,023,105
ZTDMHER 914,221
&RSET 204,048,834
beta=tilia 2,263,189,121
FIRIER S K UTHImER :
KIES :
SR E 602,237,988
STERS | (321,467,876)
20w FTEE| 199,766,905
HNEABESG S RUNEEBTERS| 376,198,161
FSRIRF 856,735,178
SIS DFEZTED
SR E 6,122,612,086
STENS | 87,840,475
20w FTEB| (106,304,670)
NEBBEG | B LONERBLERS| (171,383,169)
ST S DFIZEE 5,932,764,722
ERIMER S L UFHlER 6,789,499,900
ERAORBRE UciEEDIERE ¥ 9,052,689,021
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HEABEH
20245 5A31HRE

EUR
EUR

EUR

EUR

AUD

AUD
AUD

SEK

EUR

CAD

EUR

EUR

EUR

usb

EUR
EUR

EUR

CAD

CNH

usb
usb
usb
usb

usb
usb

HE

200,000
300,000

600,000

800,000

800,000

1,000,000
250,000

10,000,000

1,000,000

2,080,000

300,000
600,000

600,000

1443200

900,000
100,000

815,000

169375

4,000,000

80,000
50,000
50,000
25,000

78,000
95,000

bt

&% (97.9%)

7V R3S (0.1%)

=& (0.1%)

Andorra International Bond

1.25% due 02/23/27

1.25% due 05/06/31

EESE

7V RSEE (Effi ¥63,487,681)
F—ZAF3U7 (0.7%)

11fi% (0.6%)

NBN Co., Ltd.

3.50% due 03/22/30 (a)

Toyota Finance Australia, Ltd.
3.39% due 03/18/30

HRGE

Ef& (0.3%)

Northern Territory Treasury Corp.
3.75% due 04/21/33

Treasury Corp. of Victoria

2.25% due 11/20/34

2.25% due 11/20/41

EfESst

F—2Z b3 U7EEH(Efl ¥381,867,444)
F—Z U7 (0.9%)

#1155 (0.2%)

Oesterreichische Kontrollbank AG
1.37% due 11/13/28

HESE

EfE& (0.7%)

Republic of Austria Government Bond
0.90% due 02/20/32 (b)

Republic of Austria Government International Bond
5.38% due 12/01/34 (b)

EfESEt

#F—2 MU P& (Sl ¥487,539,170)
NIbF— (0.4%)

| (0.4%)

Anheuser-Busch InBev S.A.

3.75% due 03/22/37 (a)

Crelan S.A.

5.25% due 01/23/32 (a).(c)
Proximus SADP

3.75% due 03/27/34 (a)

[aE=5y

N)VF¥—E5t (& ¥245,888,164)
TSI (0.4%)

#1% (0.4%)

Brazil Minas SPE via State of Minas Gerais
5.33% due 02/15/28

[a=y

TS YIEET (Eifi ¥162,022,678)
JIWHUT (0.5%)

#11& (0.3%)

Bulgarian Energy Holding EAD
2.45% due 07/22/28 (a)

3.50% due 06/28/25

HESE

Efi% (0.2%)

Bulgaria Government International Bond
3.13% due 03/26/35

EfE&st

JIWAUTES (Eifi ¥241,903,027)
HFS (3.9%)

BEBIREESF (0.0%)(d)

Real Estate Asset Liquidity Trust, Series 2020-1A, Class A1
2.38% due 02/12/55 (a).(b).(c)
BEBRISSE

#15 (1.8%)

Bank of Montreal

3.85% due 06/17/25

Bausch Health Cos, Inc.

5.00% due 01/30/28 (a).(b)

5.00% due 02/15/29 (a).(b)

5.25% due 01/30/30 (a).(b)

5.25% due 02/15/31 (a).(b)
Bombardier, Inc.

7.13% due 06/15/26 (a).(b)

7.50% due 02/01/29 (a).(b)

it

31,628,133

43,066,295

74,694,428

74,694,428

101,276,041

134,406,107

235,682,148

74,343,779

78,633,005

16,098,752

169,075,536

404,757,684

136,387,966

136,387,966

145,501,847

254,576,781

400,078,628
536,466,594

50,431,360

106,473,778

101,388,225

258,293,363
258,293,363

222,822,808

222,822,808
222,822,808

136,865,905
16,759,725

108752233

127,783,198

127783198
281,408,828

18,364,963

18,364,963

86,728,532

7,125,200
4,046,484
3,987,554
1,964,312

12,455,339
15,448,193

usD

usD
usb

usb

usb

usb

CNH
CNY

usb

CAD
CAD

CAD

CAD
CAD

CAD

CAD
CAD

CAD
CAD
CAD
SEK
CAD
AUD

CAD
CAD

CAD
AUD

CAD

CAD
CAD

usb

usb

usb

usb

usb

usb

usb

usb

usD

usbD

usbD

usbD

BHE
104000

890,000
45,000

850,000
20,000
2,600,000

7,000,000
1,000,000

400,000

500,000
1,000,000

450,000

400,000
600,000

200,000

400,000
500,000

1,000,000
2,000,000
500,000
2,000,000
400,000

1,570,000

350,000
125,000

300,000
500,000

700,000

500,000
150,000

2,000,000
2,500,000
1,054,629

297,818

204722

436,197
1,500,000
3,000,000
3,000,000
3,050,000
1,000,000

1,500,000

A

7.88% due 04/15/27 (a).(b)

Cenovus Energy, Inc.

2.65% due 01/15/32 (a)

3.75% due 02/15/52 (a)

Fairfax Financial Holdings, Ltd.

5.63% due 08/16/32 (a)

MEG Energy Corp.

7.13% due 02/01/27 (a).(b)

Rogers Communications, Inc.

5.00% due 02/15/29 (a)

Royal Bank of Canada

3.65% due 03/10/26

4.10% due 06/16/25

Teck Resources, Ltd.

5.40% due 02/01/43 (a)

#HREE

EfR (2.1%)

CDP Financial, Inc.

1.50% due 10/19/26

3.80% due 06/02/27

City of Montreal Canada

3.15% due 09/01/28

City of Toronto Canada

2.60% due 09/24/39

2.65% due 11/09/29

Hydro-Quebec

6.00% due 02/15/40

Municipal Finance Authority of British Columbia
2.30% due 04/15/31

3.35% due 06/01/27

OMERS Finance Trust

1.55% due 04/21/27

Ontario Electricity Financial Corp.

0.00% due 04/11/31 (e)

Ontario Teachers' Finance Trust

1.10% due 10/19/27

Province of Alberta Canada

1.40% due 02/20/29

2.95% due 06/01/52

3.60% due 04/11/28

Province of British Columbia Canada
2.80% due 06/18/48

2.95% due 06/18/50

Province of Manitoba Canada

2.05% due 09/05/52

3.60% due 08/17/27

Province of Nova Scotia Canada

3.15% due 12/01/51

Province of Saskatchewan Canada

2.75% due 12/02/46

3.30% due 06/02/48

EfEEE

hF9'EEt (&l ¥2,065,049,165)
TAIVEE (6.9%)

BEIBREESF (6.9%)

Anchorage Capital CLO, Ltd., Series 2020-16A, Class ATR
6.79% due 01/19/35 (a).(b).(c)

Bain Capital Credit CLO, Ltd., Series 2019-3A, Class AR
6.75% due 10/21/34 (a).(b).(c)

Carlyle Global Market Strategies CLO, Ltd, Series 2014-14, Class A1R2
6.55% due 04/17/31 (a).(b).(c)

Carlyle US CLO, Ltd., Series 2017-4A, Class A1
6.77% due 01/15/30 (a).(b).(c)

CIFC Funding, Ltd., Series 2013-3RA, Class A1
6.56% due 04/24/31 (a).(b).(c)

CIFC Funding, Ltd., Series 2018-2A, Class A1
6.63% due 04/20/31 (a).(b).(c)

Clover CLO, Ltd., Series 2019-2A, Class AR
6.69% due 10/25/33 (a),(b).(c)

Elevation CLO, Ltd., Series 2018-3A, Class ATR
6.80% due 01/25/35 (a),(b).(c)

Elevation CLO, Ltd., Series 2021-14A, Class A1
6.79% due 10/20/34 (a).(b).(c)

HPS Loan Management, Ltd., Series 10A-16, Class A1RR
6.73% due 04/20/34 (a).(b).(c)

ICG Rhinebeck CLO, Ltd., Series 2021-4A, Class A1
6.80% due 10/26/34 (a).(b).(c)

LCM, Ltd., Series 34A, Class A1

6.76% due 10/20/34 (a).(b).(c)

i
16,360,485

114,885,154
5,010,298

130,659,708

3,181,470

401,996,598

151,882,723
21,797,349

57,236,134

1,034,765,539

54,029,047
114,149,531

49,828,273

35,707,899
64,389,619

26,839,925

40,989,465
56,342,214

106,899,868
171.924,224
52,069,216
26,719,670
35,192,917

155,828,870

30,189,990
10,993,075

20,814,176
50,404,003

62,894,566

43,196,227
14,209,988

2,276,743,265

314,679,088

393,727,972

166,215,039

46,884,465

32,210,655

68,041,820

236,068,481

471,960,174

471,748,217

480,632,347

157,565,000

235,842,287
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EUR

EUR
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CNH
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CNH
CNH
CNH
CNH
CNH
CNY
CNH
CNH
CNH

EUR
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EUR
usb

EHE
2,250,000
543137
194,634
151375
193,777
178,197
1,500,000

1,250,000

300,000
160,000

300,000
100,000

4,000,000
5,000,000
32,990,000

8,000,000

10,000,000
500,000
500,000
500,000
12,000,000
1500,000
24,500,000
1,500,000
10,000,000
2,500,000

12500000

100,000

3,000,000

200,000
1,200,000
61,000

COP 1,900,000,000

EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR

300,000
300,000
1,000,000

120,000
500,000
1,000,000
300,000
300,000

bt

Madison Park Funding XXXIII, Ltd., Series 2019-33A, Class AR
6.62% due 10/15/32 (a).(b),(c)

MidOcean Credit CLO IIl, Series 2014-3A, Class ATR
6.71% due 04/21/31 (a),(b),(c)

Midocean Credit CLO IX, Series 2018-9A, Class A1
6.74% due 07/20/31 (a).(b).(c)

OZLM Funding IV, Ltd., Series 2013-4A, Class ATR
6.84% due 10/22/30 (a).(b),(c)

OZLM XI, Ltd., Series 2015-11A, Class ATR
6.84% due 10/30/30 (a).(b),(c)

Palmer Square CLO, Ltd., Series 2014-1A, Class ATR2
6.71% due 01/17/31 (a).(b),(c)

Vibrant CLO XIV, Ltd., Series 2021-14A, Class ATA
6.80% due 10/20/34 (a),(b),(c)

Whitebox CLO |, Ltd., Series 2019-1A, Class ANAR
6.71% due 07/24/32 (a),(b),(c)
BEBREIFSET

TR VREGET (i ¥2,948,519,114)
FU (0.1%)

Ef& (0.1%)

Chile Government International Bond
1.63% due 01/30/25

1.75% due 01/20/26

EfESst

FUSGEH (@i ¥60,177,982)

& (5.2%)

#11& (0.1%)

State Grid Overseas Investment BVI, Ltd.
0.80% due 08/05/26 (a)

1.30% due 08/05/32 (a)

HRGE

Ef& (5.1%)

Agricultural Development Bank of China
3.25% due 10/27/25

3.35% due 11/02/31

3.80% due 10/27/30

China Development Bank

4.20% due 01/19/27

China Government Bond

2.82% due 08/12/32

3.31% due 11/30/25

3.38% due 11/21/24

3.48% due 06/29/27

3.60% due 05/21/30

3.95% due 06/29/43

4.00% due 11/30/35

4.10% due 05/21/45

4.15% due 12/12/31

4.40% due 12/12/46

4.50% due 05/22/34

China Government International Bond
0.25% due 11/25/30

Export-Import Bank of China

4.15% due 06/18/27

EfESE

hE&ET (Fifi ¥2,758,932,498)

JOVE7 (0.5%)

Efi (0.5%)

Colombia Government International Bond
3.00% due 01/30/30 (a)

3.88% due 03/22/26 (a)

8.38% due 02/15/27

9.85% due 06/28/27

Ef§&st

IOV E7 &S (Bifi ¥245,986,421)

207 F7 (0.4%)

EfR (0.4%)

Croatia Government International Bond
1.13% due 06/19/29

1.50% due 06/17/31

2.88% due 04/22/32

EfESst

07 F7&Est (Eifi ¥206,850,117)
F7’0O2X (0.7%)

EfE& (0.7%)

Cyprus Government International Bond
0.63% due 01/21/30

0.95% due 01/20/32

2.38% due 09/25/28

2.75% due 02/26/34

2.75% due 05/03/49

Biits]
354,342,800
85.523,689
30,648,937
23,832,282
30,511,675
28,086,717
235,874,061

196,885,162

4,061,880,868
4,061,880,868

50,329,411
26,354,856

76,684,267
76,684,267

47,819,082
14,482,970

62,302,052

87274142
112,141,717
757,821,957

179.027.179

221877283
10972226
10,867,361
11,170,369

275,618,828
36,579,599

592,932,286
37,639,633

240,894,087
05,289,785

314,584,050

14,079,338

67,608,706

3,036,378,546
3,098,680,598

25,489,469
201,389,295
9,787,148
73,903,476

310,569,388
310,569,388

46,052,793
45,442,228
165,842,080

257,337,101
257,337,101

17,639,662
71477761
163,847,350
47,617,522
42,580,197
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EUR
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330000

200,000

12,000,000

1,000,000
1,210,000

100,000
600,000

1,700,000

1,000,000

400,000

1,000,000
700,000

500,000
300,000

500,000

370,000
400,000
265,000
8,000,000
3,000,000
230,000

400,000
200,000

500,000

400,000
700,000

500,000
100,000
500,000
150,000
1,400,000
400,000
450,000
200,000
235,000

1,000,000
1,200,000

J0-NIb A7EET7Y
b2 Bt
4.13% due 04/13/33 59,201,312
EffSEt 402,363,804
FFOREET (&l ¥338,127,355) 402,363,804
F x JHFE (0.2%)

#1& (0.1%)

CEZ AS

0.88% due 12/02/26 (a) 31,599,610
HESE 31,599,610
B (0.1%)

Czech Republic Government Bond

2.40% due 09/17/25 80,737,892
EfE&Et 80,737,892
¥ IHFNESE (Eifi ¥104,065,648) 112,337,502
7 —7 (0.1%)

EfF (0.1%)

Denmark Government Bond

1.75% due 11/15/25 22,435,778
4.50% due 11/15/39 33,460,695
EfEEE 55,896,473
FUI—TJ G5 (Hifi ¥45,184,358) 55,896,473
IZBMZ7 (0.2%)

B (0.2%)

Estonia Government International Bond

3.25% due 01/17/34 16,608,625
4.00% due 10/12/32 106,155,240
EffSEt 122,763,865
IR hZ=7&Et (Eff ¥114,931,338) 122,763,865
T4V K (0.5%)

#1& (0.5%)

Nordea Bank Abp

5.38% due 09/22/27 (b) 267,213,856
HESE 267,213,856
EfiF (0.0%)(d)

Kuntarahoitus OYJ

3.05% due 09/24/32 14,519,162
EfE&Et 14,519,162
74 V357 REst (Eifi ¥256,657,879) 281,733,018
TS5UR (4.4%)

#1E (4.0%)

Aeroports de Paris S.A.

1.00% due 01/05/29 (a) 60,839,254
Arval Service Lease S.A.

4.00% due 09/22/26 (a) 170,741,615
4.75% due 05/22/27 (a) 122,163,753
AXA S.A.

3.25% due 05/28/49 (a),(c) 81,344,727
5.50% due 07/11/43 (a),(c) 54,619,336
Ayvens S.A.

4.00% due 07/05/27 85,640,521
BNP Paribas S.A.

2.16% due 09/15/29 (a),(b),(c) 50,521,151
2.50% due 07/17/27 37,832,775
2.87% due 04/19/32 (a).(b).(c) 34,986,660
3.50% due 03/29/28 174,452,640
3.50% due 03/20/30 (a).(c) 64,903,839
5.34% due 06/12/29 (a),(b).(c) 36,056,808
Credit Agricole Assurances S.A.

2.00% due 07/17/30 59,561,554
4.50% (a).(0).(f) 33,998,880
Electricite de France S.A.

4.38% due 10/12/29 (a) 87,515,548
Engie S.A.

1.50% (a).(0).(h 60,557,974
4.00% due 01/11/35 (a) 120,105,471
Eutelsat S.A.

9.75% due 04/13/29 (a) 88,923,482
Holding d'Infrastructures de Transport SASU

4.25% due 03/18/30 (a) 17,159,426
La Poste S.A.

1.38% due 04/21/32 72,330,573
Loxam SAS

4.50% due 04/15/27 (a) 24,814,437
RCI Banque S.A.

4.13% due 04/04/31 (a) 237,415,327
Societe Generale S.A.

1.00% due 11/24/30 (a),(c) 64,929,069
2.63% due 01/22/25 (b) 69,228,301
2.89% due 06/09/32 (a).(b).(c) 25,807,445
3.34% due 01/21/33 (a).(b).(c) 30,837,217
3.55% due 06/16/29 (a) 20,825,400
4.75% due 09/28/29 (a).(c) 210,246,780

K
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EUR
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EUR
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EUR
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EUR
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usb
CNH

CNH
CNH

EUR

L]
300000

600,000

1325000

800,000

1,000,000

650,000
150,000

600,000
300,000
200,000
3,000,000
800,000
800,000
590,000
100,000
100,000

300,000
300,000

900,000
1,000,000

700,000
700,000

100,000

4,600,000
1,107,000
1,050,000

200,000

100,000

400,000

6,000,000

730,000
5,000,000

2,120,000
39,000,000

200,000

b

5.63% due 06/02/33

TotalEnergies SE

2.13% (a).(c).(f)

HESE

Ef (0.4%)

French Republic Government Bond OAT
0.50% due 05/25/40 (b)

SNCF Reseau

4.70% due 06/01/35

Efeast

735V XG5 (Eifi ¥2,220,213,770)
KLY (2.7%)

R (2.7%)

Allianz SE

4.60% due 09/07/38 (a).(c)

Bayer AG

4.25% due 08/26/29 (a)

4.63% due 05/26/33 (a)

Deutsche Bahn Finance GmbH

1.95% due 09/21/32
Deutsche Bank AG

1.38% due 02/17/32 (a).(c)
1.75% due 11/19/30 (a).(c)
3.66% due 04/10/25 (c
4.00% due 06/24/32 (a).(c)
5.00% due 09/05/30 (a).(c)
5.71% due 02/08/28 (a).(c)

Kreditanstalt fuer Wiederaufbau

4.70% due 06/02/37

TK Elevator Midco GmbH

4.38% due 07/15/27 (a)

Vier Gas Transport GmbH

4.00% due 09/26/27 (a)

4.63% due 09/26/32 (a)

Volkswagen Leasing GmbH

3.88% due 10/11/28

Vonovia SE

0.25% due 09/01/28 (a)

1.88% due 06/28/28 (a)

4.75% due 05/23/27 (a)

[a=5y

Ef& (0.0%)(d)

Bundesrepublik Deutschland Bundesanleihe
2.30% due 02/15/33

el =

R &St (i ¥1,357.899,463)

FUY¥ (1.6%)

EfiF (1.6%)

Hellenic Republic Government Bond

0.75% due 06/18/31 (b)

1.88% due 02/04/35 (b)

1.88% due 01/24/52 (b)

Hellenic Republic Government International Bond
5.20% due 07/17/34

EfESE

FU v &t (Effi ¥824,271,455)
H—2T— (0.0%)(d)

Ef& (0.0%)(d)

States of Guernsey Bond

3.38% due 12/12/46

BEfsSEt

H—rI—B5t (&l ¥16,514,384)

&E (2.2%)

#1& (0.3%)

HKT Capital No 3, Ltd.

1.65% due 04/10/27

Sun Hung Kai Properties Capital Market, Ltd.
3.20% due 08/14/27

[a=5y

Ef& (1.9%)

Airport Authority

2.50% due 01/12/32 (a)

2.93% due 06/05/34 (a)

Hong Kong Government International Bond
3.00% due 11/30/26

3.30% due 06/07/33

BEfsSEt

B/BGE (B ¥1.242,650,031)

NYHAU— (0.2%)

#1& (0.1%)

MVM Energetika Zrt

0.88% due 11/18/27 (a)

)
)
)
)

it
54,313,285

84,445,321

2,337,118,569

146,621,174

93,172,602

239,793,776
2,576,912,345

172,210,451

112,292,300
26,088,844

107,230,596

42,650,005
29,935,815
64,515,947
132,635,177
140,843,194
92,459,379

11.727,018

16,504,881

51,342,243
53,514,791

153,246,148
144,767,599

109,595,764
121,569,292

1,583,129,444

16.649.956

16,649,956

1,599,779,400

657,133,444
157,501,334
116,804,768

36,855,691

968,295,237
968,295,237

15.227.591

15,227,591

15,227,591

61,398,401

129,147,069

190,545,470

97,755,590
108,051,983

46,185,328

875,540,522

1,127,533,423

1,318,078,893

29,762,206
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usb
usbD
usb

EUR

BHE
202000

215,000

1,100,000
200,000

800,000

600,000

7,000,000

200,000

400,000
900,000

500,000
800,000
350,000
2,035,000
400,000

942021
260,278
438399

88,967

235691

300,000

100,000
200,000
400,000

200,000
1,000,000
500,000

1,400,000

600,000

A

6.50% due 03/13/31 (a)

RS

Ef% (0.1%)

MFB Magyar Fejlesztesi Bank Zrt

6.50% due 06/29/28

EfR&E

NVHU—&5 (& ¥92,156,902)
FARS VR (0.3%)

B (0.3%)

Iceland Government International Bond
0.00% due 04/15/28 (e)

3.50% due 03/21/34

EfREE

FARS Y REE (Effi ¥173,021,868)

A4V K (0.6%)

#1& (0.4%)

NTPC, Ltd.

2.75% due 02/01/27

Power Finance Corp., Ltd.

1.84% due 09/21/28

ARGt

E& (0.2%)

Export-Import Bank of India

3.45% due 06/25/26

EfREE

1~ REST (#iif ¥331,073,962)

AV RRYT7 (1.5%)

#1% (0.4%)

Freeport Indonesia PT

5.32% due 04/14/32 (a)

Perusahaan Perseroan Persero PT Perusahaan Listrik Negara
1.88% due 11/05/31

2.88% due 10/25/25

RS

Ef& (1.1%)

Indonesia Government International Bond
1.30% due 03/23/34 (a)

1.40% due 10/30/31

2.15% due 07/18/24

3.38% due 07/30/25

3.75% due 06/14/28

EfR&E

A4V BRI 7G5 (Effi ¥692,344,660)
FAILS YR (0.7%)

BEBRIE (0.6%)

CVC Cordatus Loan Fund X DAC, Series 10A, Class A2
1.15% due 01/27/31 (a).(b)

Deco 2019-RAM DAC, Series 2019-RAM, Class A
7.24% due 08/07/30 (c)

OAK Hill European Credit Partners VI DAC, Series 2017-6A, Class A2
1.15% due 01/20/32 (a),(b)

Shamrock Residential, Series 2023-1A, Class A
4.80% due 06/24/71 (a),(b).(c)

Taurus UK DAC, Series 2021-UK4A, Class C
6.98% due 08/17/31 (a).(b),(c)
BEBRIFGE

#i| (0.1%)

Zurich Finance Ireland Designated Activity Co.
5.13% due 11/23/52 (a).(c)

HEEE

FAIS Y REET (Effi ¥316,597,096)

Y VE (0.2%)

EF (0.2%)

Isle of Man Government International Bond
1.63% due 09/14/51 (a)

5.38% due 08/14/34

5.63% due 03/29/30

Eff&st

YV EEE (Effi ¥131,781,896)

A5 TIb (0.7%)

#& (0.5%)

Israel Electric Corp., Ltd.

3.75% due 02/22/32 (b)

7.75% due 12/15/27

7.88% due 12/15/26

HEEE

B (0.2%)

Israel Government Bond - Fixed

0.50% due 04/30/25

Israel Government International Bond
0.63% due 01/18/32

EfR&E

4 A5 T)VEET (Eff ¥323,830,300)

i
31,518,547

61,280,753

34,205,731

34,205,731
95,486,484

164,713918
34,232,598

198946516
198,946,516

130,660,624

91,099,407

221,760,031

152,459,283

152,459,283
374,219,314

30,316,501

56,175,143
150,654,444

237,146,088

66,426,054
114,387,072
59,516,192
344,296,521
67.812,151

652,437,990
889,584,078

154,477,279

51,562,269

72516512

15,131,339

47179918

340,867,317

57,170,083

57,170,083

398,037,400

9,636,469
40,500,628
82,906,807

133,043,904
133,043,904

25,653,921
163,797,261
80,371,810

269,822,992

57,184,339

78,368,670

135,553,009
405,376,001
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usb

800,000

315,000

800,000
500,000

200,000
200,000
200,000
200,000

700,000
585,000
600,000
2,500,000
327,007
200,000
2,735,000
100,000
100,000

400,000
4,958,000

555,000

1,008,000

700,000
1,000,000

100,000

25,000
605,000

600,000
100,000
400,000
1,300,000
150,000

1,200,000
500,000

200,000
200,000

5800,000

600,000

b

A4IU7 (4.9%)

#11& (0.7%)

Ferrovie dello Stato Italiane SpA
3.75% due 04/14/27

Intesa Sanpaolo SpA

7.00% due 11/21/25 (b)

Leasys SpA

4.50% due 07/26/26 (a)

4.63% due 02/16/27 (a)

[a=5y

Ef5 (4.2%)

Cassa Depositi e Prestiti SpA
1.00% due 02/11/30

3.50% due 09/19/27

5.75% due 05/05/26 (b)

5.88% due 04/30/29 (b)

Italy Buoni Poliennali Del Tesoro
1.70% due 09/01/51 (b)

2.80% due 03/01/67 (b)

3.35% due 03/01/35 (b)

4.40% due 05/01/33

Region of Lazio Italy

3.09% due 03/31/43

Republic of Italy Government International Bond
2.88% due 10/17/29

5.13% due 07/31/24

5.20% due 07/31/34

5.25% due 12/07/34

5.38% due 06/15/33

6.00% due 08/04/28

EfESEt

49U 7 G (i ¥2,444,102,798)
AYTRI (0.2%)

Ef (0.2%)

Kazakhstan Government International Bond
2.38% due 11/09/28

EfESE

HYT 29 &R (Eifi ¥72,356,537)
U R7Z=7 (0.3%)

Ef (0.3%)

Lithuania Government International Bond
2.13% due 06/01/32

EfESE

U N7 =7 &5 (@i ¥129,282,548)
WIETIVT (1.8%)

& (1.8%)

Blackstone Property Partners Europe Holdings S.a.r.l.
1.00% due 10/20/26 (a)

3.63% due 10/29/29 (a)

Helvetia Europe S.A.

2.75% due 09/30/41 (a).(c)

JBS USA Holding Lux Sar.l. / JBS USA Food Co. / JBS Lux Co. Sarl.
5.13% due 02/01/28 (a)

5.75% due 04/01/33 (a)

Logicor Financing S.a.r.l.

2.00% due 01/17/34 (a)
Medtronic Global Holdings S.C.A.
1.50% due 07/02/39 (a)

1.75% due 07/02/49 (a)

3.00% due 10/15/28 (a)

Rossini S.a.r.l.

6.75% due 10/30/25 (a)

Traton Finance Luxembourg S.A.
3.75% due 03/27/30 (a)

4.50% due 11/23/26 (a)

HRGE

oty TILIEE (Eifi ¥966,235,796)
X L—27 (0.4%)

#H& (0.1%)

Petronas Capital, Ltd.

2.48% due 01/28/32 (a)

3.50% due 04/21/30 (a)

HESE

EfE& (0.3%)

Malaysia Government Bond

3.52% due 04/20/28

Efsast

R UL—Y7EE (Effi ¥226,499,061)
TILY (0.2%)

#11& (0.2%)

Freeport Terminal Malta PLC
7.25% due 05/15/28 (b)

[a=5y

RILI G5t (i ¥81,635,408)

it

136,375,747
50,202,762

137,638,708
86,477,171

410,694,388

29,108,012
33,760,250
31212339
31,651,831

71,166,695
71477452
96,887,955
445,722,021

49,730,899

27,562,918
467,130.422
18,412,983
18,809,439
60,795,767
1,006,817.867

2,460,246,850
2,870,941,238

91,130575

91,130,575

91,130,575

154,437,484

154,437,484
154,437,484

109,782,295
160.257.771

14,877,764

3,860,850
93,661,826

79.448.819
12,373,645
44,320,999
216,156,683
25,599,420

201,712,337
86,158,281

1,048,210,690
1,048,210,690

25,954,194
28,665,133

54,619,327

192,649,083

192,649,083
247,268,410

99,323,925

99,323,925
99,323,925
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706,000
293,000
557,000
300,000
300,000

100,000
2,000,000

200,000
400,000
300,000

275,000

60,000
75,000

400,000
800,000

150,000

400,000
700,000

300,000
100,000

650,000
5,400,000
700,000
200,000
800,000
300,000
300,000
1,000,000
500,000

700,000

700,000
500,000

1,000,000

600,000

500,000

3,000,000

XF23 (1.3%)

& (1.1%)

Comision Federal de Electricidad
5.00% due 09/29/36

Mexico City Airport Trust

3.88% due 04/30/28 (a),(b)
3.88% due 04/30/28 (a)

5.50% due 07/31/47 (a)
Petroleos Mexicanos

2.75% due 04/21/27

3.63% due 11/24/25

4.88% due 02/21/28

HESE

EfF (0.2%)

Mexico Government International Bond
2.88% due 04/08/39

4.00% due 03/15/15 #

5.63% due 03/19/14 ##
EfE&E

XF*Y 155t (i ¥666,083,590)
ZEFE (0.1%)

& (0.1%)

American Airlines, Inc. / AAdvantage Loyalty IP, Ltd.

5.75% due 04/20/29 (b)

NXP BV / NXP Funding LLC / NXP USA, Inc.
3.15% due 05/01/27 (a)

3.40% due 05/01/30 (a)

HESE

ZEFESET (Eif ¥54,459,361)
AS509 (2.7%)

#HE& (2.7%)

ABN AMRO Bank NV

4.75% due 07/28/25 (b)

6.58% due 10/13/26 (a).(b).(c)
Airbus SE

2.38% due 06/09/40 (a)

American Medical Systems Europe BV
1.63% due 03/08/31 (a)

3.38% due 03/08/29 (a)

ASR Nederland NV

3.38% due 05/02/49 (a).(c)

7.00% due 12/07/43 (a).(c)
Coca-Cola HBC Finance BV

2.75% due 09/23/25 (a)
Cooperatieve Rabobank UA
0.00% due 11/28/34 (e)

Iberdrola International BV

1.87% (a).(0).(h

ING Groep NV

4.50% due 05/23/29 (a).(c)
Petrobras Global Finance BV
5.38% due 10/01/29

6.25% due 12/14/26

6.63% due 01/16/34

Swisscom Finance BV

3.50% due 08/29/28 (a)

TenneT Holding BV

4.25% due 04/28/32 (a)

United Group BV

6.75% due 02/15/31 (a)
Volkswagen International Finance NV
3.88% (a).(0).(f)

4.63% (a).(0).(f)

HESE

5 v9GE (Eif ¥1,327,232,772)
Za1—I-3VR (0.1%)

EfE (0.1%)

New Zealand Local Government Funding Agency Bond
3.50% due 04/14/33

EfR&E

Za1—Y—-35V NEE (Efi ¥74,573,149)
JIbY — (0.4%)

#H& (0.3%)

Statkraft AS

3.38% due 03/22/32 (a)

Variable Energi ASA

5.50% due 05/04/29 (a)

RS

EfE (0.1%)

City of Oslo Norway

4.26% due 05/10/28

EfR&E

/D T —&E (Hffi ¥209,721,341)

J0-Nb - aA7@EHET 7Y
EE]

il

98,185,767

43,172,852
82,072,624
40,004,786

45,101,478
16,454,111
310,090,724

635,082,342

26,708,605
51,869,557
45,707,592

124,285,754
759,368,096

41,737,306

8,879,128
10,609,682

61,226,116
61,226,116

61,889,105
126,838,591

21,042,853

59,851,158
117,646,986

48,078,048
19,207,301

109,336,475
12,964,483
113,894,560
34,845,722
149,372,049
59,746,995
57,506,693
170,443,071
88,486,413

124,940,690

110,724,022
82,865,5%

1,569,680,811
1,569,680,811

84,318,112

84,318,112
84,318,112

101,106,127

89,957,979

191,064,106

44,143,146

44,143,146
235,207,252

K
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100,000

510,000

2,920,000

200,000
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360,000
500,000
720,000

100,000
300,000
400,000
300,000
210,000

300,000

200,000

100,000
100,000

940,000
500,000
2,000,000
535,000

4,000,000
2,000,000
2,000,000

500,000

1,300,000

100,000
600,000
103,000
200,000
300,000

bt

INFT (0.0%)(d)

EfE& (0.0%)(d)

Panama Government International Bond
8.13% due 04/28/34

EfESst

INFTEEt (& ¥16,019,842)
~IL— (0.9%)

Efi% (0.9%)

Peru Government Bond

6.15% due 08/12/32

Peruvian Government International Bond
2.75% due 01/30/26

EfESst

~IL—&Et (Eifi ¥379,554,540)
T1UEY (0.6%)

#fR (0.1%)

Power Sector Assets & Liabilities Management Corp.
7.39% due 12/02/24

9.63% due 05/15/28

[a=5y

Ef (0.5%)

Bangko Sentral ng Pilipinas International Bond
8.60% due 06/15/27

Philippine Government International Bond
0.25% due 04/28/25

0.88% due 05/17/27

1.20% due 04/28/33

el =

T« UEVEE (Eifi ¥310,783,121)
R—=32 R (0.4%)

EfE (0.4%)

Bank Gospodarstwa Krajowego
0.38% due 10/13/28

0.50% due 07/08/31

1.75% due 05/06/26

4.00% due 03/13/32

5.13% due 02/22/33

Republic of Poland Government International Bond
5.50% due 11/16/27 (a)

EfESEt

R—35 REET (Effi ¥220,774,312)
IV AL (1.2%)

#115(0.1%)

CP - Comboios de Portugal EPE
5.70% due 03/05/30

HESE

EfF (1.1%)

Autonomous Region of the Azores
1.10% due 09/27/36

Metropolitano de Lisboa EPE

7.30% due 12/23/25

Portugal Obrigacoes do Tesouro OT
0.90% due 10/12/35 (b)

1.00% due 04/12/52 (b)

3.88% due 02/15/30 (b)

4.10% due 04/15/37 (b)

EfRGEt

RV b HILVEET (Sl ¥574,086,682)
A9 =)L (0.4%)

#1% (0.4%)

QNB Finance, Ltd.

3.65% due 02/25/27

3.85% due 07/10/25

4.00% due 03/14/27

4.90% due 02/01/28

HREE

Hh5—ILESH (Effi ¥208,284,642)
L=< =7 (0.4%)

Ef (0.4%)

Romania Government Bond

6.70% due 02/25/32

Romanian Government International Bond
1.75% due 07/13/30

2.50% due 02/08/30

3.38% due 02/08/38

3.88% due 10/29/35

4.13% due 03/11/39

EESE

V—< =7 &5t (& ¥208,939,999)

i

16,711,476

16,711,476
16,711,476

20,561,022

485,708,467

506,269,489
506,269,489

31,683,575
53,993,969

85,677,544

33,800,632

59,163,681
77,960,910
98,239,080

269,164,303
354,841,847

14,610,439
40,048,168
05,324,853
50819911
38,404,708

47,783,331

256,991,410
256,991,410

36,765,780

36,765,780

12,146,820

18,010,054

124,279,478
46,122,499
358,170,989
97,884,558

656,614,398
693,380,178

87,282,576
43581488
44,037,044
51,532,229

226,433,337
226,433,337

44,318,176

13957.225
89,819,114
13,531,598
29,014,935
42,862,398

233,503,446
233,503,446
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AUD

CNH
EUR

CAD

CHF

EUR

usb
usD
usb

EUR

HE $#HIRG

2,015,000

1,000,000
1,505,000

1,880,000

100,000

300,000

1,050,000

95000
300,000

1,000,000

100,000

1,400,000

2,000,000

820,000

600,000

30,000

5,000,000
200,000

500,000

400,000

500,000

600,000
200,000
400,000

500,000

YIIF7SET (0.4%)

EfF (0.4%)

Saudi Government International Bond
2.00% due 07/09/39

EfEEE

YOITSETEE (Hifi ¥228,434,801)
'ILET (0.6%)

EfE (0.6%)

Serbia International Bond

1.50% due 06/26/29

2.13% due 12/01/30

Eff&st

'ILET &ET (Eifi ¥276,319,944)
IV AR—IL (0.4%)

#11i% (0.2%)

DBS Group Holdings. Ltd.

3.70% due 03/03/31 (a)
Singapore Telecommunications, Ltd.
7.38% due 12/01/31 (b)

Temasek Financial I, Ltd.

3.25% due 02/15/27 (a)

HESE

EfiF (0.2%)

Singapore Government Bond
2.63% due 08/01/32

Eff&Et

U AR—IVES (Eifi ¥206,487,939)
Z20N#7 (0.4%)

B (0.4%)

Slovakia Government Bond

3.63% due 06/08/33

3.75% due 02/23/35

Slovakia Government International Bond
1.92% due 05/10/34

EfE&E

Z2ONF7 &S (Bffi ¥230,165,191)
20/R=7 (0.4%)

EfiF (0.4%)

Slovenia Government Bond

2.25% due 03/03/32

Slovenia Government International Bond
5.00% due 09/19/33

EfE&E

AONZ7&Et (Eifi ¥218,780,748)
M7 7UH (0.7%)

1% (0.5%)

Eskom Holdings SOC, Ltd.

6.35% due 08/10/28

HESE

EfF (0.2%)

Republic of South Africa Government International Bond
3.75% due 07/24/26

EfEEE

M7 7Y hEE (Eifi ¥353,530,444)
§2E (0.5%)

B (0.5%)

Export-Import Bank of Korea
3.98% due 10/10/27

Industrial Bank of Korea

3.26% due 03/17/27

Korea Development Bank

3.05% due 06/26/26

3.38% due 05/23/28

Korea Expressway Corp.

3.03% due 05/11/32

Korea National Oil Corp.

0.88% due 04/21/25

Eff&st

BESE (B(f ¥294,454,983)
ARAY (2.2%)

BEBREES (0.1%)

FTA Consumo Santander, Series 6, Class B
5.24% due 12/21/37 (a),(c)
BEBRIESSE

11§ (0.3%)

Banco Santander S.A.

3.80% due 02/23/28

4.18% due 03/24/28 (a),(c)

5.15% due 08/18/25

HEEE

EfE (1.8%)

Adif Alta Velocidad

3.25% due 05/31/29

259,067,031

259,067,031

259,067,031

144,154,133
187,011,612

331,165,745
331,165,745

41,055,170

17,885,620

50,735,670

109,676,460

115,539.413

115,539,413
225,215,873

16,180,926
50,731,166

171,873,409

238,785,501
238,785,501

15.926,887

215,041,490

230,968,377
230,968,377

300,237,463

300,237,463

135,167,957

135,167,957
435,405,420

60,671,396

2,937,478

108,487,252
33,866,566

47,991,389

69,162,327

323,116,408
323,116,408

85,407,929

85,407,929

88,636,579
30,148,200
62,296,487

181,081,266

84,019,853
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EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR

GBP

PLN
THB
EUR
CHF
AUD
EUR
CAD
IDR

CAD
CAD

SEK

usb
usb

CNY
IDR

usb
usb

usb
EUR

THB

IDR

EUR
GBP

CNY
AUD
AUD
AUD
EUR
usb

EUR
CNH

HE
200,000
100,000
100,000
1500,000
500,000
1500,000
1,000,000

65,000

200,000
500,000

1,290,000

3,000,000
2,000,000
200,000
200,000
133,000
400,000
1,200,000
5,000,000,000

500,000
100,000

2,000,000

600,000
500,000

3,000,000
2,500,000,000

965,000
650,000

250,000
400,000

39,000,000

8,000,000,000

400,000
400,000

2,000,000
1,200,000
340,000
500,000
500,000
500,000

700,000
2,000,000

fad e

Autonomous Community of Catalonia
4.22% due 04/26/35

5.90% due 05/28/30

6.35% due 11/30/41

Spain Government Bond

0.85% due 07/30/37 (b)

1.00% due 10/31/50 (b)

1.20% due 10/31/40 (b)

1.85% due 07/30/35 (b)

3.45% due 07/30/66 (b)

Spain Government Bond Coupon Strip
0.00% due 07/30/29 (e)

0.00% due 07/30/41 (e)

Spain Government International Bond
5.25% due 04/06/29

EfESE

ANRA VEE (Eifi ¥1,192,370,693)
EFRERE (1.1%)

1% (0.9%)

Asian Development Bank

0.43% due 08/17/25

Asian Infrastructure Investment Bank
0.38% due 09/09/25

Corp. Andina de Fomento

0.25% due 02/04/26

0.45% due 02/24/27

4.50% due 06/05/25

4.50% due 03/07/28

Eurofima Europaeische Gesellschaft fuer die Finanzierung von Eisenbahnmaterial
4.55% due 03/30/27

European Bank for Reconstruction & Development
4.25% due 02/07/28

European Investment Bank

0.00% due 05/28/37 (b).(e)

5.40% due 01/05/45 (b)

Nordic Investment Bank

2.94% due 10/17/31

HESE

EfR (0.2%)

International Bank for Reconstruction & Development
2.33% due 05/31/26 (c)

2.70% due 12/28/37 (a)

EfEst

EFf#ERISET (il ¥603,374,552)
A4 A (0.7%)

& (0.7%)

Credit Suisse AG London

3.55% due 05/27/31 (a)

7.00% due 08/22/24

UBS Group AG

1.31% due 02/02/27 (a).(b).(c)
1.49% due 08/10/27 (a).(b).(c)
4.13% due 09/24/25 (b)

4.75% due 03/17/32 (a).(c)
RS

A4 AGEt (Eifi ¥345,948,000)
g4 (0.3%)

Ef5 (0.3%)

Thailand Government Bond

1.60% due 12/17/29

EfE5st

91 G5t (&l ¥146,696,078)
73T EREER (1.9%)

R (1.6%)

ADCB Finance Cayman, Ltd.

8.16% due 04/29/29

DP World, Ltd.

2.38% due 09/25/26

4.25% due 09/25/30

Emirates NBD Bank PJSC

4.05% due 09/24/25

4.75% due 02/09/28

4.85% due 10/12/27

6.10% due 02/21/33

Emirates Telecommunications Group Co. PJSC
0.38% due 05/17/28 (a)

Esic Sukuk, Ltd.

3.94% due 07/30/24

First Abu Dhabi Bank PJSC

0.13% due 02/16/26

3.40% due 08/18/25

i

33,886,969
18,471,319
20,349,923

183,011,946
45,434,994
176,795,747
145,636,959
9,868,570

29,179,304
44,589,499

261,841,776

1,053,086,859
1,319,576,054

111,932,580
8211243
32,034,631
33.476,694
13,738,080
69.562.473
138,969,137
44,861,269

31829427
12716173

29,265,738

526,597,445

89,620,736
58,940,909

148,561,645
675,159,090

65,079,375
23,643,794

140,643,671
93,301,499
38,454,777
71,138,785

432,261,901
432,261,901

158,418,861

158,418,861
158,418,861

77,808,983

05,543,217
74,152,271

43,841,806
122,522,910
35124522
52,983,589
75039477
78,148,208

111,691,305
43,347,929

EUR
GBP

usb
usb

usb

GBP

usb

GBP

MXN
CNH

EUR
GBP

GBP

GBP

EUR

EUR

EUR
usb

GBP

CNH

usb

EUR

GBP

usb

EUR
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usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

B

600,000
200,000

200,000
1,000,000

128173
300,000
600,000

1,200,000

5,000,000
1,000,000

600,000
500,000

720,000
400,000
700,000
1,400,000

500,000
300,000

400,000
9,000,000
400,000
400,000
150,000
800,000
900,000

950,000

364,006
1,400,000
500,000
18,086
1,000,000
600,000
1,500,000
402,449
201,226
250,000

912,600

b2

MDGH GMTN RSC, Ltd.
0.38% due 03/10/27 (a)
6.88% due 03/14/26
HESE

EfiF (0.3%)

Sharjah Sukuk Program, Ltd.

3.23% due 10/23/29

3.85% due 04/03/26

EfREE

75 JEREEMRSE (Effi ¥933,405,263)
HE (3.7%)

BEBRIE (0.7%)

ICG US CLO, Ltd., Series 2014-3A, Class A1RR
6.62% due 04/25/31 (a).(b).(c)

Newday Funding Master Issuer PLC, Series 2021-2A, Class A1
6.01% due 07/15/29 (a).(b).(c)

Newday Funding Master Issuer PLC, Series 2021-3A, Class A2
6.33% due 11/15/29 (a).(b).(c)

NewDay Funding, Series 2024-1A, Class A
6.39% due 03/15/32 (a).(b).(c)
BEIBRIFSE

#H& (3.0%)

Barclays Bank PLC

0.50% due 01/28/33

3.60% due 04/30/27

Barclays PLC

1.13% due 03/22/31 (a).(c)

8.41% due 11/14/32 (a).(c)

Bellis Acquisition Co. PLC

8.13% due 05/14/30 (a)

Bellis Finco PLC

4.00% due 02/16/27 (a)

BP Capital Markets PLC

3.25% (a).(0).(f)

British American Tobacco PLC

3.75% (a).(0).(f)

eG Global Finance PLC

11.00% due 11/30/28 (a)

12.00% due 11/30/28 (a).(b)

Hiscox, Ltd.

6.00% due 09/22/27 (a)

HSBC Holdings PLC

3.40% due 06/29/27 (a)

Lloyds Bank PLC

0.00% due 04/02/32

NatWest Group PLC

4.77% due 02/16/29 (a).(c)

Pension Insurance Corp. PLC

4.63% due 05/07/31 (a)

Standard Chartered PLC

1.46% due 01/14/27 (a).(b).(c)

Thames Water Utilities Finance PLC

4.00% due 04/18/27 (a)

Virgin Media Secured Finance PLC

4.25% due 01/15/30 (a)

HESE

HESE (Hifi ¥1,891,596,158)

KE (31.5%)

BEIBREESF (6.4%)

ACE Securities Corp Home Equity Loan Trust Series, Series 2003-OP1, Class A2
6.16% due 12/25/33 (a).(c)

BANK, Series 2017-BNK7, Class A4

3.18% due 09/15/60 (a)

Bellemeade RE, Ltd., Series 2021-3A, Class A2
6.32% due 09/25/31 (a).(b).(c)

Bellemeade RE, Ltd., Series 2021-3A, Class M1A
6.32% due 09/25/31 (a).(b).(c)

Benchmark Mortgage Trust, Series 2018-B2, Class A3
3.54% due 02/15/51 (a)

Benchmark Mortgage Trust, Series 2020-B17, Class A4
2.04% due 03/15/53 (a)

Benchmark Mortgage Trust, Series 2021-B25, Class A3
1.91% due 04/15/54 (a)

BOF VI AL Funding Trust I, Series 2023-CAR3, Class A2
6.29% due 07/26/32 (a).(b)

BOF VII AL Funding Trust I, Series 2023-CAR3, Class B
6.63% due 07/26/32 (a).(b)

Chase Home Lending Mortgage Trust, Series 2024-RPL2, Class A1A
3.25% due 08/25/64 (b).(c)

Citigroup Commercial Mortgage Trust, Series 2015-GC33, Class A3
3.52% due 09/10/58 (a)

J0-Nb - aA7@EHET 7Y
EE]

il

93,145,748
40,915,747

914,265,712

27,802,156
151,416,120

179,218,276
1,093,483,988

20,168,168

60,033,005

94,240,987

240,877,507

415,319,727

19,031,430
21,551,295

96,129,327
105,684,475

143,579,196

72,908,060

116,140,806

219,131,342

87,324,138
48,841,695

80,722,268

195,415,949

40,179,110

70,083,679

26,617,724

117,106,681

133,010,635

158,711,084

1,752,168,894
2,167,488,621

54,531,194

205,930,440

78572319

2841972

149,211,313

77,419,498

201,181,702

63,697,620

31,785,530

33,564,207

140,058,301

K
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#HE
857,282
1,700,000
865,885
619,763
700,000
4,487,753
8,098,533
14594231
18,766,554
12,337,366
2332928
6,860,145
50518
730358
500,000
26,168
602,164
549,018
469,009
65,702
935,287
800,000
1,300,000
1,000,000
991,719
300,000
500,000
200,000
100,000
100,000
100,000
383459
73.288
23306
94,883
96,372
637,552
367,916

750,000

59.781

bt

Commercial Mortgage Trust, Series 2015-CR26, Class A3
3.36% due 10/10/48 (a)

CSAIL Commercial Mortgage Trust, Series 2019-C17, Class A3
2.77% due 09/15/52 (a)

DBJPM Mortgage Trust, Series 2017-C6, Class A3
3.27% due 06/10/50 (a)

Enterprise Fleet Financing LLC, Series 2023-2, Class A2
5.56% due 04/22/30 (a).(b)

Ford Credit Floorplan Master Owner Trust A, Series 2023-1, Class A1
4.92% due 05/15/28 (b)

Freddie Mac Multifamily Structured Pass Through Certificates, Series K049, Class X1
0.54% due 07/25/25 (a).(c)

Freddie Mac Multifamily Structured Pass Through Certificates, Series K052, Class X1
0.62% due 11/25/25 (a).(c)

Freddie Mac Multifamily Structured Pass Through Certificates, Series K053, Class X1
0.87% due 12/25/25 (a).(c)

Freddie Mac Multifamily Structured Pass Through Certificates, Series K054, Class X1
1.14% due 01/25/26 (a).(c)

Freddie Mac Multifamily Structured Pass Through Certificates, Series K058, Class X1
0.90% due 08/25/26 (a).(c)

Freddie Mac Multifamily Structured Pass Through Certificates, Series K111, Class X1
1.57% due 05/25/30 (a).(c)

Freddie Mac Multifamily Structured Pass Through Certificates, Series K113, Class X1
1.38% due 06/25/30 (a).(c)

JP Morgan Mortgage Trust, Series 2023-HE2, Class A1
7.02% due 03/25/54 (a).(b).(c)

JPMCC Commercial Mortgage Securities Trust, Series 2017-JP6, Class A3
3.11% due 07/15/50 (a)

Lendmark Funding Trust, Series 2021-1A, Class A
1.90% due 11/20/31 (a).(b)

Mariner Finance Issuance Trust, Series 2020-AA, Class A
2.19% due 08/21/34 (a).(b)

Merrill Lynch Mortgage Investors Trust, Series 2004-WMC4, Class M2
7.31% due 04/25/35 (a).(c)

MFA Trust, Series 2021-RPL1, Class A1
1.13% due 07/25/60 (a).(b).(c)

Morgan Stanley Bank of America Merill Lynch Trust, Series 2015-C27, Class A3
3.47% due 12/15/47 (a)

New Residential Mortgage Loan Trust, Series 2018-4A, Class A1S
6.19% due 01/25/48 (a).(b).(c)

OneMain Direct Auto Receivables Trust, Series 2019-1A, Class A
3.63% due 09/14/27 (a).(b)

OneMain Direct Auto Receivables Trust, Series 2023-1A, Class B
5.81% due 02/14/31 (a).(b)

OneMain Financial Issuance Trust, Series 2023-1A, Class A
5.50% due 06/14/38 (a).(b)

OneMain Financial Issuance Trust, Series 2023-2A, Class B
6.17% due 09/15/36 (a).(b)

RCKT Mortgage Trust, Series 2024-CES3, Class ATA
6.59% due 05/25/44 (a).(b).(c)

Regional Management Issuance Trust, Series 2022-1, Class A
3.07% due 03/15/32 (a).(b)

Santander Drive Auto Receivables Trust, Series 2023-4, Class C
6.04% due 12/15/31 (a)

Santander Drive Auto Receivables Trust, Series 2023-6, Class B
5.98% due 04/16/29 (a)

Santander Drive Auto Receivables Trust, Series 20236, Class C
6.40% due 03/17/31 (a)

SFS Auto Receivables Securitization Trust, Series 2023-1A, Class B
5.71% due 01/22/30 (a).(b)

SFS Auto Receivables Securitization Trust, Series 2023-1A, Class C
5.97% due 02/20/31 (a).(b)

Structured Asset Investment Loan Trust, Series 2003-BC7, Class 3A2
6.39% due 07/25/33 (a).(c)

Towd Point HE Trust, Series 2023-1, Class ATA
6.88% due 02/25/63 (a).(b)

Towd Point Mortgage Trust, Series 2019-HY3, Class ATA
6.44% due 10/25/59 (a).(b).(c)

Towd Point Mortgage Trust, Series 2024-CES1, Class ATA
5.85% due 01/25/64 (a).(b).(c)

Towd Point Mortgage Trust, Series 2024-CES2, Class ATA
6.13% due 02/25/64 (a).(b).(c)

Wells Fargo Commercial Mortgage Trust, Series 2015-1C22, Class A3
3.57% due 09/15/58 (a)

Wells Fargo Commercial Mortgage Trust, Series 2015-NXS3, Class A3
3.35% due 09/15/57 (a)

Wells Fargo Commercial Mortgage Trust, Series 2021-C59, Class A3
1.96% due 04/15/54 (a)

BEBRISSE

1% (16.8%)

Adient Global Holdings, Ltd.

3.50% due 08/15/24 (a).(b)

Bt
131,199,341
250,997,331
135,314,742

97,186,409
108,901,583
3232342
8,997,720
24,025,308
42,698,407
31,364,797
27,026,562
69.879.354
7,998,171
110,174918
71,607,464
4,066,909
87,493,445
75445862
72,235,695
10,200,992
145,040,745
125,330,968
205,109,574
158,568,717
157.727.229
45217777
79,354,594
31,762,832
16,086,732
15,840,225
15,860,426
58,566,778
11,492,996
3719817
14,789,155
15,272,261
97,896,480
56,268,870

102,061,104

3,764,808,728

10,155,978

EUR

EUR

usb

usb

usbD
usbD

usb

usb

usb
usb
usb
EUR
CAD
usbD

usbD
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usbD
usbD
usb
usb

usb
usb

usb

usbD

usbD
usb

usb
usb

usb
usb
usb

usbD

usbD
usb
usb
usb
usb
usb

usb

usb

HE
400,000
416,000
200,000
235,000

200,000
51,000

200,000
125,000

196,000
253,000
101,000
800,000
300,000
335,000

100,000
320,000
650,000
191,000
689,000
620,000
1,016,000
665,000
50,000
350,000
720,000
60,000
120,000
535,000
406,000
300,000
235000
140,000
1174317

450,000
350,000

240,000
325,000

395,000
360,000

160,000
180,000

715,000
25,000
372,000

58,000

1,040,000
1,000,000
400,000
705,000
80,000
55,000

150,000

240,000

RS

Altria Group, Inc.

3.13% due 06/15/31 (a)
American International Group, Inc.
1.88% due 06/21/27 (a)

AmeriGas Partners LP / AmeriGas Finance Corp.

5.88% due 08/20/26 (a)
Antero Midstream Partners LP / Antero Midstream Finance Corp.
6.63% due 02/01/32 (a),(b)

Ascent Resources Utica Holdings LLC / ARU Finance Corp.

8.25% due 12/31/28 (a),(b)
9.00% due 11/01/27 (a).(b)
Ashland, Inc.

3.38% due 09/01/31 (a),(b)

Ashton Woods USA LLC / Ashton Woods Finance Co.

4.63% due 04/01/30 (a).(b)
AT&T, Inc.
3.50% due 09/15/53 (a)
3.65% due 09/15/59 (a)
3.80% due 12/01/57 (a)
3.95% due 04/30/31 (a
5.10% due 11/25/48 (a
5.40% due 02/15/34 (a
Ball Corp.
6.00% due 06/15/29 (a)
Bank of America Corp.
1.32% due 06/19/26 (a),
2.30% due 07/21/32 (a),
2.57% due 10/20/32 (a),
(a).
(a).
(a.

)
)
)

)
<)
<)

2.69% due 04/22/32 (a).(c)

3.19% due 07/23/30 (a).(c)

3.42% due 12/20/28 (a).(c)

BAT Capital Corp.

2.26% due 03/25/28 (a)

Bausch Health Americas, Inc.

8.50% due 01/31/27 (a).(b)

Big River Steel LLC / BRS Finance Corp.

6.63% due 01/31/29 (a).(b)

Boeing Co.

3.25% due 02/01/35 (a)

Brixmor Operating Partnership LP

2.50% due 08/16/31 (a)

4.05% due 07/01/30 (a)

4.13% due 05/15/29 (a)

Broadcom, Inc.

3.14% due 11/15/35 (a).(b)

3.42% due 04/15/33 (a).(b)

3.50% due 02/15/41 (a).(b)

Caesars Entertainment, Inc.

6.50% due 02/15/32 (a).(b)

Caledonia Generating LLC

1.95% due 02/28/34 (a).(b)

Calpine Corp.

3.75% due 03/01/31 (a).(b)

5.13% due 03/15/28 (a).(b)

Capital One Financial Corp.

5.70% due 02/01/30 (a).(c)

Carnival Holdings Bermuda, Ltd.

10.38% due 05/01/28 (a).(b)

CDW LLC 7 CDW Finance Corp.

2.67% due 12/01/26 (a)

4.25% due 04/01/28 (a)

CF Industries, Inc.

4.95% due 06/01/43

5.38% due 03/15/44

Charter Communications Operating LLC / Charter Communications Operating Capital

2.30% due 02/01/32 (a)

3.70% due 04/01/51 (a)

3.90% due 06/01/52 (a)

Citigroup Global Markets Holdings, Inc.

4.65% due 06/12/24

Citigroup, Inc.

2.56% due 05/01/32 (a).(c)

4.40% due 06/10/25

4.41% due 03/31/31 (

5.17% due 02/13/30 (a

5.83% due 02/13/35 (a

6.17% due 05/25/34 (a

Civitas Resources, Inc.

5.00% due 10/15/26 (a).(b)

Columbia Pipelines Operating Co. LLC

6.04% due 11/15/33 (a).(b)

C
C

(
(
(
(
(
(c

a),(0)
(@)
.(©
Q)

SHfigE
62,519,562
66,911,505
30,396,447
36,850,468

32,143,632
10,011,926

26,379,865
17,456,287

20,752,133
26,447,343
11,009,194
137,357,019
31,632,262
52,137,861

15,725,359
48,014,686
82,990,438
24,703,902
90,833,959
87,746,915
149,320,608
93,139,078
5,691,870
54,795,636
85,281,433
7,689,826
17,330,989
78,752,839
50,595,073
40,163,826
28,088,381
21,799,736
150,561,652

61,854,006
52,575,124

37,644,790
55,296,045

57,706,384
53,697,772

22,084,163
26,023,966

85,972,319
2,398,210
36,648,759

9,110,035

135,653,220
155,119,755
59,605,763
109,557,740
12,404,179
8,762,482

22,944,755

38,388,424
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353000

500,000
285,000

600,000
125,000
300,000
275,000
150,000

95,000
795,000

70,000
150,000
150,000
400,000
600,000
305,000
350,000
650,000
350,000
200,000

450,000
450,000

500,000
315,000

300,000
2,000,000
450,000
560,000
400,000

275,000

115,000
175,000

80,000
100,000

600,000
250,000

720,000
170,000

555,000
175,000
400,000
740,000
465,000
730,000
445,000
1,050,000
8,000,000
375,000
200,000
300,000

175,000

b

Comerica, Inc.

5.98% due 01/30/30 (a),(c)
Cox Communications, Inc.
5.45% due 09/15/28 (a).(b)
5.70% due 06/15/33 (a).(b)
DAE Funding LLC

1.55% due 08/01/24 (a)
Dana, Inc.

5.38% due 11/15/27 (a)
DISH DBS Corp.

7.75% due 07/01/26

DISH Network Corp.
11.75% due 11/15/27 (a).(b)

Endeavor Energy Resources LP / EER Finance, Inc.

5.75% due 01/30/28 (a).(b)
Energy Transfer LP

5.00% due 05/15/50 (a)
6.05% due 12/01/26 (a)
6.25% due 04/15/49 (a)
6.55% due 12/01/33 (a)
EQM Midstream Partners LP
6.50% due 07/01/27 (a).(b)

Fidelity National Information Services, Inc.

1.50% due 05/21/27 (a)
Fiserv, Inc.

2.25% due 07/01/25 (a)
FMC Corp.

5.15% due 05/18/26 (a)
Ford Motor Credit Co. LLC
3.38% due 11/13/25 (a
5.80% due 03/05/27 (a
6.80% due 11/07/28 (a
6.95% due 03/06/26 (a
Fortive Corp.

3.70% due 02/13/26
3.70% due 08/15/29 (a)

General Motors Financial Co., Inc.
2.70% due 08/20/27 (a)

5.40% due 05/08/27

GN Bondco LLC

9.50% due 10/15/31 (a).(b)

)
)
)
)

Goldman Sachs Finance Corp International, Ltd.

4.15% due 08/03/25

Goldman Sachs Group, Inc.

2.38% due 07/21/32 (a).(c)

2.62% due 04/22/32 (a).(c)

2.65% due 10/21/32 (a).(c)

HCA., Inc.

7.75% due 07/15/36

Healthpeak OP LLC

2.88% due 01/15/31 (a)

3.00% due 01/15/30 (a)

Hilcorp Energy | LP / Hilcorp Finance Co.
6.00% due 04/15/30 (a).(b)

6.25% due 04/15/32 (a).(b)

Honeywell International, Inc.

3.75% due 05/17/32 (a)

Howard Hughes Corp.

5.38% due 08/01/28 (a).(b)

Huntington Bancshares, Inc.

5.71% due 02/02/35 (a).(c)

6.21% due 08/21/29 (a).(c)

Jefferies Financial Group. Inc.

2.63% due 10/15/31 (a)

JELD-WEN, Inc.

4.88% due 12/15/27 (a).(b)

JPMorgan Chase & Co.

2.53% due 11/19/41 (a).(c)
2.55% due 11/08/32 (a).(c)
2.74% due 10/15/30 (a).(c)
3.51% due 01/23/29 (a).(c)
3.70% due 05/06/30 (a).(c)
5.01% due 01/23/30 (a).(c)
JPMorgan Chase Financial Co. LLC
3.50% due 07/27/28

Kimco Realty OP LLC

1.90% due 03/01/28 (a)

Lamb Weston Holdings, Inc.
4.13% due 01/31/30 (a).(b)
Liberty Mutual Group, Inc.

2.75% due 05/04/26

M/I Homes, Inc.

4.95% due 02/01/28 (a)

it
54,619,201

78,538,004
44,402,850

93,486,556
19,082,838
29986453
43411644
23,795,116
12,637,291
126,512,641
10,928,380
24,812,190
23,771,09
63,908,901
115,868,115
47,506,613
53,084,607
101,956,909
56,726,917
31,925,625

76517748
76,316,000

72,254,899
49,383,251

43,113,956
43,569,095
57,627,577
73331979
51967394

48,788,050

15471910
24,230,828

12,132,975
15,061,421

102,309,856
37,170,548

110,946,987
27,203,657

70,238,547
25,767,265
42,888,231
95,955,093
64,174,595
107,844,432
64,895,307
162,606,991
176,014,027
52,241,365
28,277,281
49,976,788

26,157.879
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B
150,000
800,000
100,000
400,000
200,000
960,000
570,000
600,000
700,000
635,000

3,000,000
17,500,000

75,000
500,000

200,000
300,000

25,000
75,000

500,000
1,140,000
240,000
175,000
650,000
375,000
175,000

225,000

90,000
290,000

140,000

650,000
3,000,000

1540962
400,000
90,000
275000
447,000
250,000
75,000

125,000
50,000

300,000

275000
345,000

576,000
420,000

90,000
290,000
475,000

295,000
45,000

23,000

b2

Medline Borrower LP
3.88% due 04/01/29 (a).(b)
Medtronic, Inc.

3.65% due 10/15/29 (a)
Morgan Stanley

0.00% due 04/02/32
0.41% due 10/29/27 (a).(c)
1.88% due 03/06/30
2.51% due 10/20/32 (a).(c)
3.63% due 01/20/27
3.79% due 03/21/30 (a).(c)
3.96% due 03/21/35 (a).(c)
5.17% due 01/16/30 (a).(c)
Morgan Stanley Finance LLC
3.10% due 03/08/28
10.44% due 11/29/27
MPLX LP

4.00% due 03/15/28 (a)
4.13% due 03/01/27 (a)

Nationstar Mortgage Holdings, Inc.

5.75% due 11/15/31 (a).(b)
Novelis Corp.

3.25% due 11/15/26 (a).(b)
NRG Energy. Inc.

3.63% due 02/15/31 (a).(b)
3.88% due 02/15/32 (a).(b)
ONEOK Partners LP

4.90% due 03/15/25 (a)
ONEOK, Inc.

3.10% due 03/15/30 (a)
5.55% due 11/01/26 (a)
5.65% due 11/01/28 (a)
6.05% due 09/01/33 (a)

J0-Nb - aA7@EHET 7Y
EE]

il

21,462,625

136,785,245

9,820,186
62,981,674
29,989,609

123,679.415
86,093,627
101,869,262
118,453,000
98,948,792

65,000,515
160,567,613

11,238,069
76,090,315

29,030,310

44,013,449

3,366916
10,087,650

78,049,973

158,557,690
37,789,211
27,772,011

104,378,043

Pactiv Evergreen Group Issuer, Inc. / Pactiv Evergreen Group Issuer LLC

4.00% due 10/15/27 (a).(b)

PennyMac Financial Services, Inc.

5.75% due 09/15/31 (a).(b)

Permian Resources Operating LLC

8.00% due 04/15/27 (a).(b)

PNC Financial Services Group, Inc.

5.30% due 01/21/28 (a).(c)
6.88% due 10/20/34 (a).(c)
Post Holdings, Inc.

6.25% due 02/15/32 (a).(b)
Prologis LP

2.25% due 01/15/32 (a)
3.50% due 02/06/27 (a)

Rayburn Country Securitization LLC

2.31% due 12/01/30 (b)
Realty Income Corp.
4.88% due 07/06/30 (a)

54,999,657

25,285,055

36,277,842

14,091,492
49,297,541

21,869,983

82,782,628
64,941,211

216,961,761

70,628,224

Sally Holdings LLC / Sally Capital, Inc.

6.75% due 03/01/32 (a)
SBA Communications Corp.
3.88% due 02/15/27 (a)
SCE Recovery Funding LLC
5.11% due 12/15/47
Southwestern Energy Co.
5.38% due 02/01/29 (a)
Sprint LLC

7.63% due 02/15/25 (a)
Tenet Healthcare Corp.
4.25% due 06/01/29 (a)
5.13% due 11/01/27 (a)
Tenneco, Inc.

8.00% due 11/17/28 (a).(b)
T-Mobile USA, Inc.

4.38% due 04/15/40 (a)
4.50% due 04/15/50 (a)
Toyota Motor Credit Corp.
3.80% due 10/24/25

Truist Financial Corp.
5.44% due 01/24/30 (a).(c)
5.87% due 06/08/34 (a).(c)
7.16% due 10/30/29 (a).(c)
UGI International LLC
2.50% due 12/01/29 (a)
United Airlines, Inc.

4.38% due 04/15/26 (a).(b)
4.63% due 04/15/29 (a).(b)

United Rentals North America, Inc.

3.88% due 02/15/31 (a)

13,872,223

40,889,754

66,356,949

37,785,106

11,881,518

18,171,295
7,665,610

43,049,365

37,482,949
45,014,436

88,287,208
65,535,879
14,166,945
48,206,477
71,865,595

44,671,987
6,536,130

3,180,275

K
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110000
375000

460,000
140,000

350,000
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200,000

10,000
10,000

575,000
520,000

800,000
235,000
515,000

445,000
840,000

250,000
545,000

500,000
500,000

100,000

95,000

2,096,515
1,025,034

400,000
500,000

15,000
1,480,000
2,095,000
1320,000
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160,000

100,000
800,000
1,770,000
185,000
4,030,000
1,000,000
1,200,000
5,600,000
9,600,000

7651

13,888

bt

Univision Communications, Inc.
8.00% due 08/15/28 (a).(b)
Unum Group

4.13% due 06/15/51 (a)
US Bancorp

5.38% due 01/23/30 (a).(c)
5.84% due 06/12/34 (a),(c)
Utah Acquisition Sub, Inc.
3.13% due 11/22/28 (a)
Ventas Realty LP

4.13% due 01/15/26 (a)
Venture Global Calcasieu Pass LLC
3.88% due 08/15/29 (a).(b)
4.13% due 08/15/31 (a).(b)
Verizon Communications, Inc.
1.25% due 04/08/30 (a)
2.50% due 04/08/31 (a)
Viatris, Inc.

3.85% due 06/22/40 (a)
4.00% due 06/22/50 (a)
VICI Properties LP

4.95% due 02/15/30 (a)
Vistra Operations Co. LLC
5.00% due 07/31/27 (a).(b)
Warnermedia Holdings, Inc.
3.76% due 03/15/27 (a)
5.05% due 03/15/42 (a)
5.14% due 03/15/52 (a)
Wells Fargo & Co.

2.88% due 10/30/30 (a).(c)
5.20% due 01/23/30 (a).(c)
Welltower OP LLC

2.05% due 01/15/29 (a)
2.80% due 06/01/31 (a)
Williams Cos, Inc.

3.75% due 06/15/27 (a)
4.00% due 09/15/25 (a)

Wynn Resorts Finance LLC / Wynn Resorts Capital Corp.

7.13% due 02/15/31 (a).(b)
XPO, Inc.

7.13% due 02/01/32 (a).(b)
fair=5y

Ef5 (8.3%)

Fannie Mae Pool

2.00% due 12/01/50
3.00% due 12/01/51
Federal National Mortgage Association
5.38% due 12/07/28
Tennessee Valley Authority
5.63% due 06/07/32

U.S. Treasury Bond

1.63% due 11/15/50
3.00% due 08/15/52 (g)
3.38% due 08/15/42 (g)
3.88% due 02/15/43 (g)
4.25% due 02/15/54
4.50% due 02/15/44

U.S. Treasury Note

0.38% due 04/30/25
0.63% due 05/15/30 (g)
1.25% due 06/30/28 (g)
1.50% due 02/15/25
3.13% due 08/31/29 (g)
3.25% due 06/30/29
4.50% due 03/31/26
4.88% due 04/30/26
4.88% due 05/31/26
Efeast

KESE (Eifi ¥16,336,870,753)
{EIESET (Hifi ¥49,878,606,872)
FEHIRE (1.3%)

HF9 (0.0%)(d)

TEHIFEE (0.0%)(d)

Bank of Nova Scotia

3.80% due 06/03/24
EHFRESE

H9EEt (Eifi ¥878,574)
TS5V 2 (0.0%)(d)

TERAFASR (0.0%)(d)

BNP Paribas S.A.

2.24% due 06/03/24

i
17,027,102
42,855,473

72,013,861
22,139,698

57,466,150
153,209,552

3531372
3470272

29,776,546
33,854,150

1,144,050
1,058,103

86,555,633
79,034,001
119,117,903
30,406,754
63,689,226

61,510,926
130,699,592

33,982,377
72,647,999

75,048,265
76,986,125

16,136,623

15,210,467

9,906,585,973

256,012,433
135,983,974

63,995,101

103,973,216

1,263,482
171,678,210
274,203,227
184,873,234

11,752,482
24,326,046

15,046,480
100,351,814
243,802,056

28313515
591,684,930
147943422
187,122,863
879,324,483

1,508,002,700

4,929,653,668
18,601,048,369
57,808,826,148

881,982

881,982

881,982

1,614,634

ZAR

DKK
NzD

SEK
NOK

AUD

EUR

GBP 11

CHF
HKD

usb

(o]

127,842

242,281

3022265

fcl)

36,048

e
6.19% due 06/03/24
Societe Generale
840 2.50% due 06/03/24
17568  3.42% due 06/04/24
ERfAE ST
75V AGET (Eiffi ¥3,460,439)
29 1—5 (0.0%)(d)
EHAFEE (0.0%)(d)
Skandinaviska Enskilda Banken AB
2.51% due 06/03/24
3.27% due 06/03/24
EHfEREE
291 —F V& (Eifi ¥3,282,811)
HE (0.5%)
EHATES (0.5%)

96,950

Australia and New Zealand Banking Group

31863 2.94% due 06/03/24

Canadian Imperial Bank of Commerce

2.80% due 06/03/24

HSBC Bank

4.16% due 06/03/24
EHFAEERSE

RESGE (Hif ¥279.962,087)
KE (0.8%)

EHIFEE (0.8%)

Brown Brothers Harriman & Co.
1 0.51% due 06/03/24

2 2.27% due 06/03/24
JPMorgan Chase & Co.

4.58% due 06/03/24
EHfERSE

KEEE (Bifh ¥474,774,377)
JEHAIRESET (@il ¥762,358,288)

56318

RESET (Eif ¥50,640,965,160)
BRZEBEYIRESLUZDOMEE
waE

BRFIENEEES.
144AFE S

HEE

E0AES

99.2%

100.0%

i
300,875

19,207
1.696,143

3,630,859
3,630,859

1.448,603
1,913,032

3,361,635
3,361,635

13,780,905

41332318

231.352,603

286,465,826
286,465,826

138
31

474,933,809

474,933,978

474,933,978
769,274,280

¥58,578,100,428

459,503,728

¥59,037,604,156

EH1933FAZHEDRAIT44ADT TS EC CKEEESIEIZER) ~

DEFOBEARNCER > TVDEESS. TNSOESFF. BIREICEE L TEEK
BIIRERCETHTETT . MITIEEDBRVRY . TNSDIESFIERENNE & 1F
HIRENTE Ao

0Q -+~ QN

20244 5 531 BIREDEEFIHES,
0.05%ifo

PO —-RUE,

KAfEo
CDIIEDLEE [z (F—LB1F 20244 5 B3 1 BIBEDEYEE|. LERGIBLUR
Dy TEEIDAD VI —N\N—=F 4 —~EULANSNTVET,

# 211543 B158M#E.
# 2114538198,

HABPMD TN T DOEMESE. ERRTORREOHMICEDE. GliIS0ORITHBHAT
373, URTDFRET DEICK > THRINTVET,

SEMIENS| 1 20245 5 A318BRE (HEEED0.00%*)
B/RIv3y SRR FRA g ERalitisrey
RAY
Short Euro-Bobl September Futures 09/2024 (80) ¥ (2,797.784)
Short Euro-Bund June Futures 06/2024 (119) 53,141,954
Long Euro-Buxl 30-Year Bond September Futures 09/2024 8 1,992,568
Long Euro-Schatz September Futures 09/2024 4 34,119
R V&S 52,370,857
KE
Short 3-Month SOFR December Futures 1272025 (49) 13,631,853
Long 3-Month SOFR December Futures 12/2024 55  (14,683,649)
Long 3-Month SOFR June Futures 06/2024 36 (4,191,268)
Short 3-Month SOFR June Futures 0672026  (19) (72.475)
Short 3-Month SOFR June Futures 0672025 (11) 5,193,341
Short 3-Month SOFR March Futures 03/2026  (19) 149,288
Short 3-Month SOFR March Futures 0372025 (11) 4,833,543
Long 3-Month SOFR September Futures 09/2024 55  (10,921.240)
Short 3-Month SOFR September Futures 09/2025 (49) 14,697,586
Long U.S. 10-Year Treasury Note September Futures 09/2024 43 (1,816,485)
Long U.S. 10-Year Ultra September Futures  09/2024 97  (11,038,166)
Long U.S. 2-Year Treasury Note September Futures 09/2024 132 922,518
Long U.S. 5-Year Treasury Note June Futures 06/2024 38 (1,078,797)
Short U.S. 5-Year Treasury Note June Futures 06/2024 (38) 1,551,805
Short U.S. 5-Year Treasury Note September Futures 09/2024  (24) 294,647
Long U.S. Treasury Long Bond September Futures 09/2024 124 (20,956.609)
Long U.S. Treasury Ultra Bond September Futures 09/2024 106 _ (28,678,851)
KEEGE (52,162.959)
¥ 207.898
*0.05% i
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8 HOVI—N—=F 14— ZHEE ZiEH 55 ZEEE izt SHiE HUETEiRS
AUD  Goldman Sachs International 248,550 07/19/2024 usb 160,020 ¥ 860.774 ¥ - ¥ 860.774
AUD JPMorgan Chase & Co. 1,547,544 07/19/2024 usb 1,027,656 471,392 - 471,392
CAD BNP Paribas S.A. 1,296,000 07/19/2024 usb 956,031 - (682.500) (682,500)
CAD Goldman Sachs International 367,599 07/19/2024 usb 266,650 511,581 - 511,581
CAD HSBC Bank PLC 271,532 07/19/2024 usb 198.920 72910 - 72910
CHF JPMorgan Chase & Co. 737,735 07/19/2024 usD 827,109 - (774,898) (774,898)
CLp Barclays Bank PLC 164,854,592 06/21/2024 usb 173,648 897.235 - 897.235
CNH HSBC Bank PLC 434,974 06/03/2024 usbD 59,973 - (19.013) (19.013)
CNH Bank of America N.A. 2,129,249 06/20/2024 usb 293,399 - (7.456) (7.456)
CNH Goldman Sachs International 4,707,054 06/20/2024 usD 648,552 - (7,812) (7,812)
CNH Goldman Sachs International 4,440,553 06/20/2024 usb 613,126 - (210.109) (210.109)
CNH HSBC Bank PLC 2,744,585 06/20/2024 usbD 380,421 - (359,508) (359,508)
CNY Citibank N.A. 69,821,515 06/20/2024 usb 9.801.162 - (23,055,582) (23,055,582)
CcopP Citibank N.A. 1,092,288,275 06/20/2024 usbD 274,251 1,108,530 - 1,108,530
DKK HSBC Bank PLC 2,000,500 07/19/2024 usb 293,101 - (179.861) (179.861)
EUR Citibank N.A. 1,499,420 07/19/2024 usbD 1,619,052 1,905,670 - 1,905,670
EUR Citibank N.A. 618,092 07/19/2024 usb 672,945 - (78.663) (78.663)
EUR Deutsche Bank AG 1,500,000 07/19/2024 usbD 1628213 574,686 - 574,686
EUR Goldman Sachs International 451,761 07/19/2024 usb 482,374 1,421,595 - 1,421,595
EUR HSBC Bank PLC 349,246 07/19/2024 usbD 377,011 459,362 - 459,362
EUR Morgan Stanley & Co. International PLC 436,599 07/19/2024 usb 466,623 1.305.385 - 1.305.385
EUR Standard Chartered Bank 174,192 07/19/2024 usb 187,154 367.443 - 367.443
GBP Citibank N.A. 103,052 07/19/2024 usb 129,575 261.683 - 261.683
GBP HSBC Bank PLC 252,256 07/19/2024 usD 315,644 880,187 - 880,187
HUF BNP Paribas S.A. 75,561,185 07/19/2024 usb 209.909 9.822 - 9.822
HUF HSBC Bank PLC 47,517,631 07/19/2024 usD 131,573 73,424 - 73,424
IDR Goldman Sachs International 6.505,592,456 06/20/2024 usb 407,032 - (1.064.852) (1.064.852)
IDR Morgan Stanley & Co. International PLC 7,097,571,494 06/20/2024 usb 457,047 - (3,196,046) (3,196,046)
ILS HSBC Bank PLC 741,780 06/20/2024 usb 199,251 39,579 - 39,579
KRW  Citibank N.A. 550,306,023 06/20/2024 usbD 403,533 - (900,149) (900,149)
KRW  Citibank N.A. 6,204,988,161 06/20/2024 usb 4,734,391 - (39,048,518) (39,048,518)
MXN  Bank of America N.A. 6,321,980 06/20/2024 usD 373,496 - (589,340) (589,340)
MYR Morgan Stanley & Co. International PLC 998,990 06/20/2024 usb 209,103 523,080 - 523,080
NOK  Citibank N.A. 2,605,139 07/19/2024 usD 245,216 493,089 - 493,089
NzD  Citibank N.A. 170.304 07/19/2024 usb 103,089 241,666 - 241,666
NZD  Standard Chartered Bank 250,250 07/19/2024 usD 148,615 802,469 - 802,469
PLN Goldman Sachs International 1,295,288 07/19/2024 usb 319.819 1.407.164 - 1.407.164
SEK Goldman Sachs International 2,276,880 07/19/2024 usD 210,196 1,062,919 - 1,062,919
THB JPMorgan Chase & Co. 7,956,419 06/20/2024 usb 215,229 204,625 - 204,625
usD Bank of America N.A. 1,580,345 06/20/2024 CNH 11,391,791 1,704,132 - 1,704,132
usb Barclays Bank PLC 378,492 06/20/2024 CNH 2,729,510 382,585 - 382,585
usD Barclays Bank PLC 728,761 06/20/2024 CNH 5,276,931 273,692 - 273,692
usb BNP Paribas S.A. 416,866 06/20/2024 CNH 3,018,548 155,755 - 155,755
usD HSBC Bank PLC 60,058 06/20/2024 CNH 434,974 20,507 - 20,507
usb HSBC Bank PLC 538,913 06/20/2024 CNH 3.900.938 230.665 - 230.665
usbD HSBC Bank PLC 6,206,695 06/20/2024 CNH 44,918,470 2,848,275 - 2,848,275
usb HSBC Bank PLC 284,747 06/20/2024 CNH 2,066,580 4,592 - 4,592
usbD JPMorgan Chase & Co. 275,040 06/20/2024 MXN 4,583,550 1,093,241 - 1,093,241
usb Bank of America N.A. 10.185.462 07/19/2024 EUR 9.431.726 - (11,796.268) (11,796.268)
usD Barclays Bank PLC 887.247 07/19/2024 EUR 823,633 - (1,374,428) (1,374,428)
usb BNP Paribas S.A. 79,524 07/19/2024 EUR 74,423 - (225,136) (225,136)
usD BNP Paribas S.A. 8,472,902 07/19/2024 EUR 7,929,716 - (24,041,233) (24,041,233)
usb JPMorgan Chase & Co. 622,203 07/19/2024 GBP 496,962 - (1.677.641) (1.677.641)
usbD JPMorgan Chase & Co. 278,456 07/19/2024 CAD 379,805 - (67.997) (67.997)
usb JPMorgan Chase & Co. 1,106,140 07/19/2024 CHF 995,599 - (525.916) (525.916)
usD JPMorgan Chase & Co. 341,680 07/19/2024 EUR 314,588 - (88.940) (88.940)
usb JPMorgan Chase & Co. 233,965 07/19/2024 NOK 2,487.647 - (500.800) (500.800)
usb Standard Chartered Bank 6,484,021 07/19/2024 GBP 5,101,058 - (2,018,176) (2,018,176)
usb State Street Bank & Trust Co. 187,578 07/19/2024 CAD 256,676 - (140.460) (140.460)
usbD State Street Bank & Trust Co. 9.319,500 07/19/2024 EUR 8,545,335 3,552,345 - 3,552,345

¥ 26,222,059 ¥ (112,631,302) ¥  (86.409.243)
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CNY Citibank N.A. 4,000,000  7-Day Chinese Repurchase Rate 3.120%  04/02/2026 ¥ 2,117,655 ¥ - ¥ 2,117,655
MYR Citibank N.A. 4,000,000  3-Month MYR-KLIBOR 3.945%  10/14/2026 1,051,759 - 1,051,759
KRW Citibank N.A. 420,000,000  KRW-CD-KSDA-Bloomberg 1.450%  10/17/2028 (4,053,697) - (4,053,697)
ZAR Deutsche Bank AG 7935000  3-Month ZAR-JIBAR 7.800%  03/22/2042 (14,661,501) (98,400)  (14,563,101)
ZAR Deutsche Bank AG 13900,000  3-Month ZAR-JIBAR 8.020%  09/22/2042 (23,804,011) (180,908)  (23.623,103)
ZAR Deutsche Bank AG 7500000  3-Month ZAR-JIBAR 7.650%  03/22/2047 15,751,271 89.865 15,661,406
ZAR Deutsche Bank AG 13,055,000  3-Month ZAR-JIBAR 7.890%  09/22/2047 25,170,414 165,172 25,005,242
ILS  Goldman Sachs International 1570000  3-Month ILS-TELBOR 0.710%  04/24/2030 (13,266,638) - (13.266.638)
MYR HSBC Bank PLC 1,800,000  3-Month MYR-KLIBOR 2.605%  08/12/2026 (1,315,459) - (1,315,459)
MYR  Morgan Stanley & Co. International PLC 1,005000  3-Month MYR-KLIBOR 2.625%  04/09/2026 (643,052) (500) (642,552)
KRW ' Morgan Stanley & Co. International PLC 1,000,000,000  KRW-CD-KSDA-Bloomberg 1.880%  04/26/2027 (5,180,870) - (5,180,870)
CNY  Morgan Stanley & Co. International PLC 2,000,000  7-Day Chinese Repurchase Rate 2.515%  07/31/2030 1,099,940 - 1,099,940
MYR  Morgan Stanley & Co. International PLC 700,000  3-Month MYR-KLIBOR 3.880%  11/23/2030 113,105 - 113,105

¥ (17.621,084) ¥

(24,771) ¥ (17,596,313)
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USD  JPMorgan Chase & Co. 905,000 Buy protection  Industrial & Commercial Bank of China, Ltd. (1.000) % 66.51% 6/20/2029 ¥ (2,453,782) ¥ (1,288,077) ¥ (1,165,705)
A19U7
EUR  Barclays Bank Plc 205,000 Buy protection  Republcof Italy Government nterational Bond (1.000) % 10.31% 12/20/2027 (490,774) (1,.019,087) 528,313
XFv3
UsD  Citibank N.A. 610,000 Sell protection  Comision Federal de Electricidad 1.000%  206.38% 6/20/2029 (2,483,273) 2,805,842 2.805.842
EOwv3
USD  BNP Paribas S.A. 255,000 Buy protection  Morocco Government International Bond (1.000)% 55.90% 12/20/2027 (599,874) 891,856 (1,491,730)
NF<
USD  Barclays Bank Plc 830,000 Sell protection  Panama Government InternationalBond  1.000% 34.88% 9/20/2024 536,522 280,305 256,217
A7 7UAHiE
USD  Mogn el o eraiond e 1,400,000 Buy protection Republic of south Alticar ooy 220.95% 12/20/2028  10.138.447  20867.971  (10.729.524)
ARAY
USD  Deutsche Bank AG 200,000 Sell protection  Autonomous Community Of Catalonia  1.000%  117.01% 12/20/2025 450,154 (197.912) 648,066
75 JEREER
USD  Barclays Bank Plc 200.000 Sell protection DP World, Ltd. 1.000% 47.66% 12/20/2024 119,619 101,330 18,289
KE
EUR  BNP Paribas S.A. 820,000 Sell protection  United States Treasury Bond 0.250% 16.59% 6/20/2024 82,429 (121,498) 203,927
USD  Goldman Sachs International 680,000 Sell protection Bank Of America Corp.  1.000% 16.16% 6/20/2024 267,005 52,460 214,545
USD  Goldman Sachs International 300,000 Sell protection  State Of Illinois 1.000% 46.69% 12/20/2024 167.829 (2,345,903) 2,513,732
KEEGE 517.263 (2.414,941) 2,932,204
¥ 5332857 11,932,330 (6,599.473)
EEIVIY L - FITAIb - AVFYIR - AT v TWE| 1 2024F 5 A31BRE (HEEDO.00%%)
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USD  JPMorgan Chase & Co. 905.000 Buy protection China Development Bank (1.000)% 65.94% 6/20/2029 ¥ (2,445305) ¥ (1.478,407) ¥  (966.,898)
USD  JPMorgan Chase & Co. 1,810,000 Sell protection  China Government International Bond  1.000% 62.90% 6/20/2029 5,310,689 3,593,342 1.717.347
¥ 2865384 ¥ 2114935 ¥ 750.449
*0.05% A
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THB  JPMorgan Chase & Co. 20,000,000  Receive Thai Overnight Repurchase Rate 1.590%  07/04/2024 ¥ (196,076) - ¥ (196,076)
EUR  JPMorgan Chase & Co. 74,320,000  Pay Euro Short-Term Rate 3.693% 07/24/2024 (33,093) - (33,093)
USD  JPMorgan Chase & Co. 26,840,000  Receive  SOFR 5.159% 07/30/2024 (6.993,685) - (6.993.685)
USD  JPMorgan Chase & Co. 24,705,000  Receive SOFR 5.406% 07/31/2024 1,876,000 - 1,876,000
KRW  JPMorgan Chase & Co. 987,000,000  Receive KRW-CD-KSDA-Bloomberg 3.145% 08/04/2024 (125,556) - (125,556)
USD  JPMorgan Chase & Co. 38,575,000 Receive  SOFR 5.298% 08/14/2024 (4,173,657) - (4,173,657)
USD  JPMorgan Chase & Co. 22,030,000  Receive SOFR 5.472% 10/04/2024 2,919,652 - 2,919,652
EUR  JPMorgan Chase & Co. 14,995,000 Receive 6-Month EURIBOR 0.046%  11/23/2024 (50,558,608) - (50,558.608)
EUR  JPMorgan Chase & Co. 7,290,000  Receive 6-Month EURIBOR 0.285% 12/02/2024 (26,950,250) - (26,950,250)
KRW  JPMorgan Chase & Co.  1,285,000,000  Receive KRW-CD-KSDA-Bloomberg 3.810% 03/02/2025 257,954 - 257,954
USD  JPMorgan Chase & Co. 12,050,000 Receive  SOFR 5.220% 04/11/2025 (1,312,467) 318,347 (1,630,814)
USD  JPMorgan Chase & Co. 12,410,000 Receive  SOFR 5.241% 04/30/2025 (275,635) - (275,635)
GBP  JPMorgan Chase & Co. 3.630,000 Receive  SONIO/N 1.000% 05/08/2025 (28,486,095) (56.851,964) 28,365,869
CNY  JPMorgan Chase & Co. 14,040,000  Receive 7-Day Chinese Repurchase Rate 2.810% 04/12/2026 5,618,306 2,621 5,615,685
EUR  JPMorgan Chase & Co. 5,770,000  Pay Euro Short-Term Rate 3.076% 04/23/2026 3,961,002 - 3,961,002
USD  JPMorgan Chase & Co. 6,310,000  Receive SOFR 4.861% 04/23/2026 (222,660) - (222,660)
GBP  JPMorgan Chase & Co. 2,250,000  Pay SONIO/N 1.000% 05/08/2026 31,783,513 (8.705.391) 40,488,904
USD  JPMorgan Chase & Co. 3,835,000  Pay SOFR 4.699% 09/25/2026 2,860,148 - 2,860,148
EUR  JPMorgan Chase & Co. 400,000  Receive 6-Month EURIBOR 0.146%  12/02/2026 (5,632,683) - (5,632,683)
DKK  JPMorgan Chase & Co. 1,750,000  Receive 3-Month Canadian Bank Bill 1.123% 03/15/2027 (2,659.100) - (2,659.100)
NOK  JPMorgan Chase & Co. 6,750,000  Receive 6-Month Norway Interbank Offer Rate  2.103%  03/15/2027 (6,576,367) 421,628 (6,997,995)
GBP  JPMorgan Chase & Co. 1,960,000  Pay SONIO/N 1.050% 05/08/2027 37.470.,401 13.475.347 23,995,054
MXN  JPMorgan Chase & Co. 1,715,000  Pay Mexico Interbank TIIE 28 Day ~ 8.700% 05/18/2027 491,663 222,796 268,867
CNY  JPMorgan Chase & Co. 16,000,000  Receive 7-Day Chinese Repurchase Rate 2.757%  01/09/2028 10,050,291 (639) 10,050,930
TWD  JPMorgan Chase & Co. 33,400,000  Pay 3-Month TWD-TAIBOR 1.390% 02/17/2028 2,425,229 - 2,425,229
KRW  JPMorgan Chase & Co.  1,135,000,000  Receive KRW-CD-KSDA-Bloomberg 3.135% 04/19/2028 (1,608,593) - (1,608,593)
GBP  JPMorgan Chase & Co. 1,455,000  Pay SONIO/N 1.100% 05/08/2028 33.969.046 38,578,140 (4,609.094)
CNY  JPMorgan Chase & Co. 46,760,000  Receive 7-Day Chinese Repurchase Rate 2.600% 05/11/2028 24,169,215 13,277,752 10,891,463
HUF  JPMorgan Chase & Co. 100.000.000  Receive 6-Month HUF-BUBOR 3.750% 06/12/2028 (4,714,148) - (4,714,148)
USD  JPMorgan Chase & Co. 2,435,000  Pay SOFR 4.027% 09/05/2028 8.631,298 - 8,631,298
KRW  JPMorgan Chase & Co.  1,480,000,000  Receive KRW-CD-KSDA-Bloomberg 2.043% 09/10/2028 (10.196,143) 7,876,529 (18.072,672)
USD  JPMorgan Chase & Co. 2,080,000  Pay SOFR 4.396% 09/28/2028 1,573,561 - 1,573,561
GBP  JPMorgan Chase & Co. 1,954,000  Pay SONIO/N 0.680%  10/22/2028 65,591,999 - 65,591,999
USD  JPMorgan Chase & Co. 2,390,000  Pay SOFR 4.223% 11/07/2028 4,199,548 - 4,199,548
CAD  JPMorgan Chase & Co. 275,000  Receive Canadian Overnight Repo Rate Average 3.550%  12/03/2028 (377,754) (326,325) (51,429)
BRL  JPMorgan Chase & Co. 20,616,940  Receive Brazilian CETIP Interbank Deposit Rate 11.235%  01/02/2029 (6.821.852) - (6.821.852)
CHF  JPMorgan Chase & Co. 740,000  Receive  SARON 0.260% 01/31/2029 (6,936.499) (409,098) (6,527.401)
MXN  JPMorgan Chase & Co. 6,500,000  Receive Mexico Interbank TIIE 28 Day ~ 8.260%  02/27/2029 (2,851,790) 473,284 (3.325,074)
KRW  JPMorgan Chase & Co. 565,000,000 Receive KRW-CD-KSDA-Bloomberg 1.740% 04/17/2029 (5.148,258) - (5.148,258)
CHF  JPMorgan Chase & Co. 330,000 Pay SARON 2.000% 05/08/2029 (2,072,244) (2,376,264) 304,020
CNY  JPMorgan Chase & Co. 6,980,000  Receive 7-Day Chinese Repurchase Rate 2.027%  05/15/2029 8,132 - 8,132
MXN  JPMorgan Chase & Co. 5,655,000  Pay Mexico Interbank TIIE 28 Day ~ 8.400%  05/15/2029 2,253,778 929,889 1,323,889
USD  JPMorgan Chase & Co. 2,730,000  Pay SOFR 4.143%  05/17/2029 3,060,325 - 3,060,325
NZD  JPMorgan Chase & Co. 730,000  Receive 3-Month NZD-LIBOR 1.768% 07/22/2029 (9.079.691) - (9.079.691)
KRW  JPMorgan Chase & Co. 280,000,000  Receive KRW-CD-KSDA-Bloomberg 1.313% 10/18/2029 (3,471,385) - (3,471,385)
COP  JPMorgan Chase & Co.  1,830.000,000  Receive Columbian Interbank 3-Month Rate 5.480%  12/16/2029 (9.849.884) - (9.849.884)
CLP  JPMorgan Chase & Co. 190,000,000  Receive Chilean Peso 6-Month Rate 3.085% 02/11/2030 (3,661,196) - (3,661,196)
EUR  JPMorgan Chase & Co. 950,000  Receive 6-Month EURIBOR 0.016% 04/27/2030 (26,457,759) - (26.457.759)
KRW  JPMorgan Chase & Co. 614,000,000 Receive KRW-CD-KSDA-Bloomberg 1.065% 04/27/2030 (9.191,066) - (9.191,066)
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THB  JPMorgan Chase & Co. 14,300,000  Receive Thai Overnight Repurchase Rate 1.020%  04/28/2030 (5.418,600) - (5.418,600)
GBP  JPMorgan Chase & Co. 1,170,000  Pay SONIO/N 1.100%  05/08/2030 36,912,283 33,133,738 3,778,545
THB  JPMorgan Chase & Co. 11,600,000  Receive Thai Overnight Repurchase Rate 1.028%  07/03/2030 (4,583,626) - (4,583,626)
EUR  JPMorgan Chase & Co. 1,370,000  Receive Euro Short-Term Rate 0.191%  08/15/2030 (46,984,587) 37,604 (47,022,191)
AUD  JPMorgan Chase & Co. 535,000  Receive 6-Month Australian Bank Bill 2.750% 12/03/2030 (5.275.122) (4,970.,930) (304,192)
CAD  JPMorgan Chase & Co. 700,000  Pay Canadian Overnight Repo Rate Average 3.500%  12/03/2030 926,990 (1,846,128) 2,773,118
EUR  JPMorgan Chase & Co. 1,710,000  Receive 6-Month EURIBOR 1.191% 01/27/2031 (33,261,465) 11,284 (33,272,749)
CHF  JPMorgan Chase & Co. 225,000  Pay SARON 2.000%  05/08/2031 (1,898,040) (2,135,806) 237,766
GBP  JPMorgan Chase & Co. 360,000 Receive  SONIO/N 1.150%  05/08/2031 (12,578,842) 2,431,908 (15,010,750)
EUR  JPMorgan Chase & Co. 720,000  Receive 6-Month EURIBOR 1.587% 05/09/2031 (10.427,028) - (10.427.028)
PLN  JPMorgan Chase & Co. 1,820,000  Receive 6-Month PLN-WIBOR 1.765%  08/30/2031 (14,828,727) - (14,828,727)
EUR  JPMorgan Chase & Co. 1,550,000  Receive 6-Month EURIBOR 0.782%  10/14/2031 (37,165.490) (13,728,124) (23,437.366)
KRW  JPMorgan Chase & Co.  1,690,000,000  Receive KRW-CD-KSDA-Bloomberg 2.820% 04/28/2032 (8,816,654) (2,755,784) (6,060,870)
GBP  JPMorgan Chase & Co. 315,000 Receive  SONIO/N 1.150%  05/08/2032 (12,251,293) (10,958,346) (1,292,947)
EUR  JPMorgan Chase & Co. 2,000,000  Receive 6-Month EURIBOR 0.785%  06/28/2032 (54,892,336) - (54.892.336)
EUR  JPMorgan Chase & Co. 665,000  Receive 6-Month EURIBOR 1.302% 10/30/2032 (12,976,915) - (12,976,915)
KRW  JPMorgan Chase & Co.  1,227.190,000  Receive KRW-CD-KSDA-Bloomberg 3.150% 03/10/2033 (3,575,903) (1,830,742) (1,745,161)
EUR  JPMorgan Chase & Co. 4,280,000  Receive 6-Month EURIBOR 2.996% 03/20/2033 3,570,195 - 3,570,195
CHF  JPMorgan Chase & Co. 300.000  Receive  SARON 1.909% 03/31/2033 2,669,681 - 2,669,681
GBP  JPMorgan Chase & Co. 610,000 Receive  SONIO/N 1.150% 05/08/2033 (26,124,779) (20,762,485) (5,362,294)
KRW  JPMorgan Chase & Co. 590,000,000  Receive KRW-CD-KSDA-Bloomberg 3.580% 11/21/2033 610,110 - 610,110
KRW  JPMorgan Chase & Co. 165,000,000  Receive KRW-CD-KSDA-Bloomberg 3.610% 11/24/2033 217.378 - 217.378
AUD  JPMorgan Chase & Co. 3,350,000  Receive 6-Month Australian Bank Bill 2.800% 12/03/2033 (47,807,138) (41,768,193) (6,038,945)
CAD  JPMorgan Chase & Co. 1,075,000  Pay Canadian Overnight Repo Rate Average 3.500%  12/03/2033 1,841,725 3,073,838 (1.232,113)
KRW  JPMorgan Chase & Co. 671,940,000 Receive KRW-CD-KSDA-Bloomberg 3.150% 03/10/2034 (2,169,600) (2,169,046) (554)
EUR  JPMorgan Chase & Co. 1,220,000  Pay Euro Short-Term Rate 2.560% 03/20/2034 3,992,262 - 3,992,262
CHF  JPMorgan Chase & Co. 1,100,000  Receive  SARON 1.258%  03/20/2034 (1,253,808) - (1,253,808)
THB  JPMorgan Chase & Co. 28,500,000  Receive Thai Overnight Repurchase Rate 2.895%  04/18/2034 630,112 - 630,112
THB  JPMorgan Chase & Co. 26,540,000  Receive Thai Overnight Repurchase Rate 2.818%  04/22/2034 (209,509) - (209,509)
MXN  JPMorgan Chase & Co. 26,400,000  Pay Mexico Interbank TIIE 28 Day  9.160%  04/28/2034 2,805,311 - 2,805,311
CHF  JPMorgan Chase & Co. 175,000  Pay SARON 2.000% 05/08/2034 (1,940,083) (2,210,843) 270,760
EUR  JPMorgan Chase & Co. 500,000  Receive 6-Month EURIBOR 1.499% 01/07/2036 (12,524,048) 9,439 (12,533,487)
EUR  JPMorgan Chase & Co. 1,555,000  Receive 6-Month EURIBOR 1.349%  03/08/2037 (45,361,249) (406,526) (44,954,723)
GBP  JPMorgan Chase & Co. 650,000 Receive  SONIO/N 1.200% 05/08/2037 (37.145,383) (32,069.974) (5,075,409)
EUR  JPMorgan Chase & Co. 3,065,000  Pay 6-Month EURIBOR 2.982% 03/20/2038 (3.336,393) - (3.336,393)
GBP  JPMorgan Chase & Co. 240,000  Receive  SONIO/N 1.200% 05/08/2038 (14,556,284) (14,056,630) (499.,654)
USD  JPMorgan Chase & Co. 4,005,000  Receive SOFR 3.771% 08/15/2039 (33,150,835) - (33,150,835)
EUR  JPMorgan Chase & Co. 200,000  Receive 6-Month EURIBOR 0.721%  09/09/2041 (10,058,391) - (10,058,391)
EUR  JPMorgan Chase & Co. 420,000  Receive 3-Month EURIBOR 0.600%  11/24/2041 (11,701,054) - (11,701.054)
EUR  JPMorgan Chase & Co. 420,000  Pay 6-Month EURIBOR 0.565%  11/24/2041 11,321,758 - 11,321,758
EUR  JPMorgan Chase & Co. 1,018,000  Receive 3-Month EURIBOR 0.663%  11/25/2041 (27.593,622) - (27.593.622)
EUR  JPMorgan Chase & Co. 1,018,000  Pay 6-Month EURIBOR 0.629%  11/25/2041 26,655,922 - 26,655,922
EUR  JPMorgan Chase & Co. 185,000  Receive 6-Month EURIBOR 0.536% 02/17/2042 (10.450.516) - (10,450,516)
EUR  JPMorgan Chase & Co. 150,000  Receive 6-Month EURIBOR 1.368%  04/04/2042 (5,413,326) - (5,413,326)
EUR  JPMorgan Chase & Co. 920,000  Receive 3-Month EURIBOR 2.960% 02/24/2043 2,599,752 (64,892) 2,664,644
EUR  JPMorgan Chase & Co. 920,000  Pay 6-Month EURIBOR 2.910% 02/24/2043 (893,396) 102,705 (996,101)
EUR  JPMorgan Chase & Co. 390,000  Receive Euro Short-Term Rate 1.150%  05/11/2045 (17.122,047) (265,827) (16,856,220)
EUR  JPMorgan Chase & Co. 1.030.000  Receive 6-Month EURIBOR 1.068% 02/23/2046 (49,800,654) - (49.800.654)
GBP  JPMorgan Chase & Co. 2,265,000 Receive  SONIO/N 1.250% 05/08/2046  (185,257,955) 62,207,941 (247.,465,896)
CAD  JPMorgan Chase & Co. 315,000  Receive Canadian Overnight Repo Rate Average 3.450%  12/03/2048 (1.205.,444) (1.182,549) (22.895)
GBP  JPMorgan Chase & Co. 1,195,000  Receive  SONIO/N 1.250% 05/08/2049  (105,104,724) (68.848,363) (36,256,361)
EUR  JPMorgan Chase & Co. 330,000  Receive Euro Short-Term Rate 1.200%  05/11/2049 (15,223,541) (234,710) (14,988,831)
USD  JPMorgan Chase & Co. 3.290,000  Receive  SOFR 1.350% 05/11/2049  (214,475,442)  (207,014,812) (7,460,630)
EUR  JPMorgan Chase & Co. 835,000  Receive Euro Short-Term Rate 1.200% 05/11/2052 (40,342,183) (9,406,302) (30,935.,881)
CAD  JPMorgan Chase & Co. 555,000  Receive Canadian Overnight Repo Rate Average 3.300%  12/03/2053 (2.868,006) (3.283.449) 415,443
USD  JPMorgan Chase & Co. 680,000  Pay SOFR 4.027%  04/30/2054 (2,140,303) - (2,140,303)
GBP  JPMorgan Chase & Co. 970,000  Receive  SONIO/N 1.250%  05/08/2054 (96,117,173) (94,382,569) (1,734,604)
USD  JPMorgan Chase & Co. 1,340,000  Receive  SOFR 3.850% 05/10/2054 (2,146,129) (1,240,858) (905.,271)
USD  JPMorgan Chase & Co. 3,030,000  Pay SOFR 1.350% 05/11/2054 211,403,581 203,745,909 7,657,672
USD  JPMorgan Chase & Co. 1,445,000  Pay SOFR 3.420% 05/10/2074 3.256.671 2,341,639 915,032
USD  JPMorgan Chase & Co. 2,210,000  Pay SOFR 1.950% 05/11/2074 2,198,210 1,547,622 650,588
¥(970,278.835) ¥(222,043,609) ¥ (748,235,226)
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usD 10,365,000  Sell protection  Markit CDX North America High Yield Index ~ 5.000% 335.39%  6/20/2029 ¥ 125,307,106 ¥ 106,283,214 ¥ 19,023,892

BEEBT :

AUD - F—=RXKSU7 - R ILS - ARSIN-2arlb

BRL - TSI -UFIL KRW - 8E- D1

CAD - AFT-RIL MXN  —  XF23-RY

CHF - RXAR-T3V MYR — RUL—=Y7-UVFyh

CLP - FU-RY NOK JIDr—-0J0-x

CNH — #7vy37- AR NzD Za—Y-3VRK- R

CNY - $E-7T PEN )=+ XTARYIL

COP - d1OVET -V PLN R—3v k- XO0F

CzKk — Fx3d-3)LF RON L—<Z7 - LA

DKK - Fyx—7-70-X SEK AVI—=FY - J0-%x

EUR - 1-—0O0 SGD IUHAR=IL - RIL

GBP - WRVR THB gA - N=Y

HKD - &ERI TWD BERNL

HUF = AN\YAU—-TxUVbH usD KRV

IDR - AYRRYT - LET ZAR B7I7Un-SUR

78



	★当ファンドの仕組み
	組入投資信託証券
	安定タイプ
	最近５期の運用実績
	運用経過
	基準価額等の推移について
	投資環境について
	前作成期末における「今後の運用方針」
	ポートフォリオについて
	ベンチマークとの差異について
	分配金について

	今後の運用方針
	１万口当りの費用の明細
	その他の計理データ
	《お知らせ》

	ミドルタイプ
	最近５期の運用実績
	運用経過
	基準価額等の推移について
	投資環境について
	前作成期末における「今後の運用方針」
	ポートフォリオについて
	ベンチマークとの差異について
	分配金について

	今後の運用方針
	１万口当りの費用の明細
	その他の計理データ
	《お知らせ》

	成長タイプ
	最近５期の運用実績
	運用経過
	基準価額等の推移について
	投資環境について
	前作成期末における「今後の運用方針」
	ポートフォリオについて
	ベンチマークとの差異について
	分配金について

	今後の運用方針
	１万口当りの費用の明細
	その他の計理データ
	《お知らせ》

	ネオ・ジャパン株式ファンド（FOFs用）（適格機関投資家専用）
	★当ファンドの仕組み
	最近５期の運用実績
	運用経過
	基準価額等の推移について
	投資環境について
	前作成期末における「今後の運用方針」
	ポートフォリオについて
	ベンチマークとの差異について
	分配金について

	今後の運用方針
	１万口当りの費用の明細
	その他の計理データ
	《お知らせ》
	ネオ・ジャパン株式マザーファンド
	■当作成期中の基準価額と市況等の推移
	《運用経過》
	◆基準価額等の推移について
	◆投資環境について
	◆前作成期末における「今後の運用方針」
	◆ポートフォリオについて
	◆ベンチマークとの差異について

	《今後の運用方針》
	計理データ
	《お知らせ》


	ダイワ／ウエリントン・デュラブル・カンパニーズ戦略ファンド（FOFs用）（適格機関投資家専用）
	★当ファンドの仕組み
	最近５期の運用実績
	運用経過
	基準価額等の推移について
	投資環境について
	前作成期末における「今後の運用方針」
	ポートフォリオについて
	ベンチマークとの差異について
	分配金について

	今後の運用方針
	１万口当りの費用の明細
	その他の計理データ
	《お知らせ》

	ダイワ／ＧＱＧグローバル・エクイティ（FOFs用）（適格機関投資家専用）
	★当ファンドの仕組み
	最近５期の運用実績
	運用経過
	基準価額等の推移について
	投資環境について
	前作成期末における「今後の運用方針」
	ポートフォリオについて
	ベンチマークとの差異について
	分配金について

	今後の運用方針
	１万口当りの費用の明細
	その他の計理データ
	《お知らせ》

	ネオ・ジャパン債券ファンド（FOFs用）（適格機関投資家専用）
	★当ファンドの仕組み
	最近５期の運用実績
	運用経過
	基準価額等の推移について
	投資環境について
	前作成期末における「今後の運用方針」
	ポートフォリオについて
	ベンチマークとの差異について
	分配金について

	今後の運用方針
	１万口当りの費用の明細
	その他の計理データ
	《お知らせ》
	ネオ・ジャパン債券マザーファンド
	■当作成期中の基準価額と市況等の推移
	《運用経過》
	◆基準価額等の推移について
	◆投資環境について
	◆前作成期末における「今後の運用方針」
	◆ポートフォリオについて
	◆ベンチマークとの差異について

	《今後の運用方針》
	計理データ
	《お知らせ》


	ネオ・ヘッジ付債券ファンド（FOFs用）（適格機関投資家専用）
	★当ファンドの仕組み
	最近５期の運用実績
	運用経過
	基準価額等の推移について
	投資環境について
	前作成期末における「今後の運用方針」
	ポートフォリオについて
	ベンチマークとの差異について
	分配金について

	今後の運用方針
	１万口当りの費用の明細
	その他の計理データ
	《お知らせ》
	ネオ・ヘッジ付債券マザーファンド
	■当作成期中の基準価額と市況等の推移
	《運用経過》
	◆基準価額等の推移について
	◆投資環境について
	◆前作成期末における「今後の運用方針」
	◆ポートフォリオについて
	◆ベンチマークとの差異について

	《今後の運用方針》
	計理データ
	《お知らせ》


	ブランディワイン外国債券ファンド（ＦＯＦｓ用）（適格機関投資家専用）
	◇当ファンドの仕組み
	○最近５期の運用実績
	○運用経過
	期中の基準価額等の推移
	投資環境
	当ファンドのポートフォリオ
	分配金
	○今後の運用方針
	○１万口当たりの費用明細
	その他の計理データ
	＜お知らせ＞
	ブランディワイン外国債券マザーファンド
	○当期中の基準価額と市況等の推移
	○運用経過
	期中の基準価額の推移
	投資環境
	当ファンドのポートフォリオ
	○今後の運用方針
	計理データ
	＜お知らせ＞


	ダイワ中長期世界債券ファンド（FOFs用）（適格機関投資家専用）
	★当ファンドの仕組み
	最近５期の運用実績
	運用経過
	基準価額等の推移について
	投資環境について
	前作成期末における「今後の運用方針」
	ポートフォリオについて
	ベンチマークとの差異について
	分配金について

	今後の運用方針
	１万口当りの費用の明細
	その他の計理データ
	《お知らせ》
	世界債券（５年超）マザーファンド
	■当作成期中の基準価額と市況等の推移
	《運用経過》
	◆基準価額等の推移について
	◆投資環境について
	◆前作成期末における「今後の運用方針」
	◆ポートフォリオについて
	◆ベンチマークとの差異について

	《今後の運用方針》
	計理データ
	《お知らせ》


	グローバル・コア債券ファンド



