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EECE S AEFr RR(FALp H 1142127 31 )

,l;?:’ Ll '1}1] :
_. 4£3F b T A
P AR E A EARAN [
(F7 5 %) B A (%)
L 0 -
%% 4,169,456,717 94.91
8175 % 129,173,813 2.94
B FARFE G2 94,278,327 2.15
EEA 4,392,908,857 100.00
(= &?ﬁ—gigﬁgﬁéﬁﬁ,i?é_x%‘ﬁ'ﬁ/}i—UPJZ & oo
(Z)HRFE-FXEPIAEETARET A2 - P F
- A 3 EEF A
% A & 45 & _,1.\ sL " 5
Ry B o= fausg (37 & %) A
US TREASURY N/B 3% 15FEB2048 US TREASURY BOND 290,637,415 6.62
US TREASURY 3.875% 31DEC2027 US TREASURY NOTE 239,241,147 5.45
US TREASURY N/B 4.375000 %
31DEC2029 US TREASURY NOTE 208,650,815 4.75
US TREASURY 4.625% 30SEP2030 US TREASURY NOTE 186,430,328 424
US TREASURY 3.625% 31MAY2028 US TREASURY NOTE 170,859,882 3.89
US TREASURY 4% 31JUL2029 US TREASURY NOTE 154,332,197 3.51
US TREASURY 4.625% 30SEP2028 US TREASURY NOTE 142,255,477 3.24
EUROPEAN INVESTMENT BANK (REG)
0.375% 26MAR2026 FIXED RATE BOND 120,088,204 2.73
US TREASURY 3.75% 31AUG2031 US TREASURY NOTE 94,037,689 2.14
BENCHMARK MORTGAGE TRUST (SER B24 | MORTGAGE BACKED
CL A4) 2.2638% 15MAR2054 SECURITY 84,598,808 1.93
US TREASURY 4.125% 31MAR2029 US TREASURY NOTE 78,328,883 1.78
ENTERPRISE PRODUCTS OPERATING LLC
(REG) 7.55% 15APR2038 FIXED RATE BOND 75,376,641 1.72
US TREASURY 4.375% 15AUG2043 US TREASURY NOTE 75,193,310 1.71
NISSAN MOTOR ACCEPTANCE SER REGS
(REG) (REG S) 2.75% 09MAR2028 FIXED RATE BOND 74,549,066 1.70
BANK 2019BN23 A3 2.92% 15DEC2052 MORE‘E@SEI%CKED 74,485,927 1.70
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vt v s oem s w tew B B A
s LA -t (27 ‘;%ﬁ;;,i) 'ﬁl A
SLG OFFICE TRUST (SER OVAX CL A) MORTGAGE BACKED
2.5854% 15JUL2041 SECURITY 70,200,622 1.60
BARCLAYS COMMERCIAL MORTGAGE S | MORTGAGE BACKED o7 798 065 L oa
(SER C12 CL AS) 2.902% 15NOV2054 SECURITY 728, :
AVOLON HOLDINGS FNDG LTD SER REGS
(REQ) (REG'S) 4 25% TSAPR202E FIXED RATE BOND 62,859,792 1.43
US TREASURY 4.375% 30NOV2030 US TREASURY NOTE 61,470,500 1.40
US TREASURY 3.375% 15MAY2033 US TREASURY NOTE 60,488,677 1.38
ANGLOGOLD HOLDINGS PLC 3.75%
Do FIXED RATE BOND 54,364,331 1.24
US TREASURY 3.5% 15FEB2033 US TREASURY NOTE 50,285,253 1.14
TSY INFL IX N/B 1.875000 % 15JUL2035 | INDEX LINKED BOND 44,945,013 1.02
(2) BFH-SBEAHEBREETAGEFA2- 1 f o
() BRF e =
REfonE | FAv®
AAA 54.01%
AA 3.70%
A 11.70%
BBB 21.51%
BB 3.96%
B 0.00%
His 2 4 5.09%

Price,Deta
&

81




e
§ H § H & H ] g H g H
3~ AATR(ER)FE R ERE =

gm ' \-\V\/\/ WW

- N\WWWW

BEEEEEEEEEE R

208273

— Amundi — — -

4R ER) R E R

nm

Zﬂwf‘{q

Price Defout LC 2016/1/1 To 2028/12/31




5~ & 2L ()L RE

ol

)

FREN

W

e Y
W

W’M""\«V\
WA,

)

»\

W‘l‘_
. W‘ﬂ\
L !

W

,»‘\f \J'N m\w‘”‘m\f‘"\ N
“ W

(Z) BRTLERLER ARSI (%) :

a
t Jf J\’\M,\V\J’; M
NMALAAL AWy
[ YWl ww,l‘y

]

fl ™

MY
pad i

&
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AP WA A oy
W b AV Wi s

8

£ R 105 | 106 | 107 | 108 | 109 | 110 111 112 113 114

A2 # 4] | N/A| N/A| N/A| N/A| N/A | -253 | -5.59 | 4.97 6.25 1.90

#ro | AD#4] | N/A| N/A| N/A| N/A| N/A | -2.66 | -5.65 | 4.98 6.27 1.97

| N2# 4] | NJ/A| N/A| N/A| N/A| N/A | -2.63 | -5.60 | 4.87 6.36 1.80

ND #E4] | N/A| N/A| N/A| N/A| N/A| -2.66 | -554 | 4.86 6.26 1.97

A2 # 4] | N/A| N/A| N/A| N/A| N/A| 029 |-1491| 483 | -032 | 6.24

%5 AD #4] | N/A| N/A| N/A| N/A| N/A | 030 |-1490 | 4.81 | -0.24 | 6.12

N2 #4] | N/A| N/A| N/A| N/A| N/A| 019 | -1483 | 483 | -0.32 | 6.24

ND #E4] | N/JA| N/A| N/A| N/A| N/A| 030 |-1490 | 4.81 | -0.37 | 6.26

A% | A2#4] | N/A| N/A| N/A| N/A| N/A| 267 |-1488 | 1.75 | -3.33 | 3.67

W | AD%4] | N/A| N/A| N/A| N/A| N/A| 260 |-1464 | 191 | -3.67 | 3.59

(# | N2#g4] | N/A| N/A| N/A| N/A| N/A | 258 |-1473 | 186 | -3.33 | 3.55

") | ND# 3] | N/A| N/A| N/A| N/A| N/A | 259 | -1456 | 1.76 | -3.40 | 3.60

e A2 57 | N/A| N/A| N/A| N/A| N/A | -0.10 | -15.98 | 2.98 | -1.45 | 576

(‘ﬁ AD #7] | N/A| N/A| N/A| N/A| N/A | -0.21 | -16.07 | 3.05 | -1.64 | 5.79

) N2 #4] | N/A| N/A| N/A| N/A| N/A| 019 |-1590| 3.09 | -1.33 | 5.74

ND #£4] | N/A| N/A| N/A| N/A| N/A | -011 | -16.09 | 2.93 | -1.37 | 5.80

w28 | A2#3] | N/A| N/A| N/A| N/A| N/A | 427 | -12.19 | 7.46 2.22 9.34

# | AD#4 | N/A| N/A| N/A| N/A| N/A | 417 |-11.91 | 7.55 2.36 9.07

(% | N2#4] | N/A| N/A| N/A| N/A| N/A | 512 | -1191 | 7.58 2.38 9.30

%) | ND %3] | N/A| N/A| N/A| N/A| N/A | 472 |-11.98 | 7.91 2.12 9.36
TR %R ¢ Lipperi® 4 (114/12/31) » & = BIRIL G AL o
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(Z)FREPINEp - F L AR EEFTAREERT=ZB B2~
&z E T ﬁ\Aﬁaaé¢$faaﬁ\Nf$m (%)
R R R -z z & I & L PEE
AP
A2 £53) 3.57 7.29 1.90 13.65 4.58 NA 7.40
i AD #%] 3.57 7.39 1.97 13.76 4.48 NA 7.29
3o %
2 54 3.47 7.20 1.80 13.56 4.38 NA 7.20
ND #f % 3.57 7.25 1.97 13.62 4.47 NA 7.28
A2 %57 0.30 2.07 6.24 11.01 -5.27 NA -1.20
. AD #f3| 0.32 1.97 6.12 10.96 -5.30 NA -1.23
e N2 #f3) 0.41 2.07 6.24 11.01 -5.27 NA -1.20
ND #f % 0.32 1.97 6.26 10.96 -5.29 NA -1.23
A2 £57) -0.32 0.65 3.67 1.97 -10.89 NA -6.61
A s % | AD #EF) -0.32 0.66 3.59 1.70 -10.93 NA -6.59
(&) | N2 %3 -0.21 0.65 3.55 1.97 -10.80 NA -6.61
ND #f % -0.31 0.67 3.60 1.84 -10.73 NA -6.47
A2 £57) 0.21 1.52 5.76 7.33 -9.90 NA -6.21
B (e | AD %A 0.28 1.54 5.79 7.24 -10.18 NA -6.41
%) N2 #3) 0.32 1.62 5.74 7.56 -9.36 NA -6.01
ND #g 3] 0.28 1.68 5.80 7.39 -9.98 NA -6.38
A2 553 1.05 3.30 9.34 20.10 9.96 NA 15.67
3 2L | AD #3) 1.04 3.21 9.07 20.08 10.18 NA 15.84
(&) | N2#3 0.95 3.25 9.30 20.39 11.48 NA 17.27
D %3 1.04 3.35 9.36 20.51 11.08 NA 16.57
TR kR Llpperzg+p(114/12/31) PR IR I o e p 5109108 6P o
() BTTERLERAEZP Y 5 ¢
ER 110 111 112 113 114
Ve 1.78% 1.78% 1.78% 1.77% 1.77%
%‘31:’«,:7’ ﬂlg—zﬁaﬂk%f,‘;?f% AR 2 F\", R gj%& i—i§?$i%1m
R G —RIT G g R RET iﬁ.w%”*i) T BT AR B2 F
109 B2 % % & ity f A&+ = P (109/10/06)% 4 & A2 % * & -
(I) BT EREERSZIRE A2 &30
sB] [ E R 105|106 (107|108 | 109 110 111 112 113 114
AD %3 A7 4 %t i) NA | NA | NA [ NA | 0.0384 | 0.4608 | 0.4608 | 0.4554 | 0.4322 | 0.4318
ND % 2] #7 4 %3 NA | NA | NA [ NA | 0.0384 | 0.4608 | 0.4608 | 0.4554 | 0.4322 | 0.4318
D #4] £ <3+ NA | NA|NA [NA| 0.039 | 0.4680 | 0.4680 | 0.4607 | 0.4009 | 0.3794
D#gAl % ~3 i} NA | NA | NA [ NA | 0.039 | 0.4680 | 0.4680 | 0.4607 | 0.4009 | 0.3794
B4 R (%) % | NA| NA | NA | NA | 0.0566 | 0.6792 | 0.6593 | 0.5403 | 0.3205 | 0.2746
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ND #F 3] & * % (#'&)3* % | NA| NA [ NA | NA | 0.0565 | 0.6780 | 0.6581 | 0.5393 | 0.3204 | 0.2757
AD #E 3R (# %)% | NA|NA|NA|NA| 0.0389 | 0.4668 | 0.4668 | 0.4588 | 0.3172 | 0.3575
ND #E 3] /2% (&%) % | NA | NA | NA | NA| 0.0389 | 0.4668 | 0.4668 | 0.4588 | 0.3172 | 0.3575
D#FAlm 20 (8% )3 % | NA | NA | NA | NA | 0.0741 | 0.8892 | 0.8693 | 0.7567 | 0.6537 | 0.6256

D#FAlm 257 (&) % | NA| NA|NA|[NA| 0.074 | 0.8880 | 0.8681 | 0.7558 | 0.658 | 0.6293
Broa/d S5 o442 p 5109#10" 6p o
2 BT ERAREZ AP CTALRELIET KT A T
bt:?,% » 5&;4 —gl- N \]ﬁa‘i/{.‘;‘rﬁ %‘\, N ?j\ 5»—»:’%@1%‘\ N uﬁgj—_; pa‘j@m%‘\,
e [igg=1 > 77 2 2R TRl 439 o
Es BT EREASERP I T - T AELAEIPR Y RESTR
ST 2 RIFLHE - AAGEIFLIST 2L
/ ‘s L | EEEE A
%43 4 EL 4 EN L
jﬁ(v Fy&E ;?F‘ qp & ISRES
= AR LA 304 MF A 3E (354 W
P HEXRH L £ % FRTEE e [ oe
=)
"k F 5 Hw &3t (+®) | (%)
BMO CAPITAL
0 2,118,862.62 0 2,118,862.62 0 0
MARTETS CORP
J.P. MORGAN SEC'S -
0 525,795.97 0 525,795.97 0 0
FIXED INC.
113 [BNP PARIBAS
P SECURITIES CORP 0 506,277.32 0 506,277.32 0 0
BONDS
; - = I- S 278 ;’L,\ +
P ﬁé‘” e 0| 485,687.63 0 485,687.63 0 0
R e L A
EIE TR B X ix %
’:\% RSP 0 20655619 0  206,556.19 o0 o
CITIGROUP GLOBAL 0 325,710.79 0 325,710.79 o 0
) MARKETS INC
=
% \WELLS FARGO 0 254,099.40 0 254,099.40
0 0
(114 #) |SECURITIES LLC
7| [BMO CAPITAL 0 208,499.56 0 208,499.56 0 0
g p + |MARTETS CORP
4 J.P. MORGAN SEC'S - 0 182,392.26 0 182,392.26 o 0
“ IFIXED INC.
MERRILL LYNCH 0 165,138.95 0 165,138.95 0 0
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; ;_; )%:IE_'_ CIO #F & 4 & 4 £-ND 114/1/17 |9,409,746.31 103,913,592 11.04
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i ;x':f‘ ?Eii_)(:lo AHEH & 2 £-AD 114/1/17 |116,220.68 5,930,870 11.33
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;\ ;;\ )%Ij‘—_'_ CIO #E 22 £-A2 114/6/2 2,335,071.42 27,219,629 11.66
L R CI0HE LA £ N2 114/6/2 1,494,531.73 17,421,778 11.66

i)

109
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~)

LRI CIOME RS AEAD * A 3lR )09 (32496852 102,835,938 10.07
~)

Lo R COME = A END * e3R89 |605,464.52 191,595,405 10.07
~)
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%%4 3 f EFASEREREAD 101173 |34,286374.03 349,883,044 10.20
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%;fq,](;; fiﬁ LFAFRAE B EAD 141173 |502,898.54 158,260,652 10.01
B I S EFAS LA -
&f;f q,]é%?ﬁ PEFASRAREREND 1 4n1/3  |761,885.62 239,761,655 10.01
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&H;%Iﬁ_’}_ﬁéia‘* S E A E A 4 -A2
7482000 B ) 114/11/3 |49,719,131.92 (99,330,663 9.96
ﬁw% SRS EFAGEICE B AN
14000 ) 114/11/3 |18,066,638.01  |36,088,785 9.95
é:%%e‘?zﬂiﬁwﬁ?ﬁ K2 A £-AD
» eal(n B ars) 114/11/3 |23,949,646.83 47,826,226 9.95
B s EF AT EFE A E-ND
114/11/3 [|31,467,187.70  [62,919,973 9.96
 peal(p K ars) //
o R ARARTEARE X ALEA2 B
s ‘ PEEETRS Si08/5/31  [11,222,602.25  [128,555,795 11.46
3G %) 3/
A= RRrHART S AGEBEN 1
204 ) 108/5/31 |74,802,060.88  |856,314,439 11.45
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= G 3@ 5 5w id “f} F - Ll
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XA AN B

£ 10(% ~) 108/5/31 [257,136.11 93,069,323 11.51
;;—m] éi)i HARFESGEREN A 108/5/31  [1,087,622.70 393,741,919 11.52
ﬁii‘l (V;%)i\ HARF SR EREAD T y0gs/31 |1,515,358.22 294,280,420 6.18
ﬁ?;i:'l (r ?i)i\ HARF R EREND " 000631 |18,802,664.16 3,651,359,528 6.18
;; ﬁ%‘i}zfz‘ FEAGEREA2 R i0g/c/31  [589,307.11 29,163,118 10.99
;;,;,] iifﬁ T;‘ FEafEREN R gesar [2,723,722.42 134,597,966 10.98
;:mﬁ;ifﬁ ,5‘ FESREREAD T hocran [3,243,466.10 84,020,449 5.75
;; ;] f%%if gz‘ FEEFEBEND T 00cia1 |20,466,051.48 764,863,034 5.77
;:, (giigz) SRE R AR SAEA2 R og/s/31 [67,058.79 14,765,704 10.49
;;] (Vi,igz) SREF RS REN2 R 05531 |306,680.01 67,763,307 10.52
;: 4 (V;I:%?;) SREF AR ESREAD T 0gr5s31  |a19,632.24 50,061,069 5.68
;; ;ﬂ f;%g f;’i;’*’t FH&REREND " 031 [5,091,088.82 604,326,596 5.65
g;:, (gf; i;g;?? FEGEREAL R 0g/5/31  [014,259.01 24,461,079 14.12
z—m] (itif}g,;)" FEHEREREN2 Rggc/a1 |os1,019.17 26,267,348 14.12
;;f';'l (iiig,;;‘ FEsf s READ T 108/5/31 |5,560,409.88 62,494,040 5.93
;i :,] (g ?Zﬁf;;;" FEeGEAEND " 0031 |33,204387.20 370,777,246 5.89
;;j;}? Flel P EFAREA MHl108/10/31 |2,034,462.17 25,625,160 12.60
j,‘J (:j;%? Flel s EFAREN2 4| 0010/31 [a,440,638.64 55,943,289 12.60
i\l(;j;%? Pl s EFAALEAD " 001031 [11,540,142.87 103,757,564 8.99
;‘](;j?:;? Flels 2FABEND " 0010731 [64,020,735.56 575,322,756 8.99
;: " gi »&1;?;1)/( LPLFase-n A 108/10/31 |74,350.55 2,313,735 16.42
;: Vf:i;?;ﬂ){ LPEFAAEN2 R4 108/10/31 |644,608.52 20,562,939 16.84
;( :fil?;ﬂf LIEFAREAD " Fl0010/31 [1,968,086.92 36,086,992 9.68
) ( ::ilg‘ LELFAREND "B 5e10/31 (14,700,073.73 274,160,984 9.84
;; 4172%%?;% LEETAREAD "R 0010/31 [1,071,636.71 70,253,328 7.91
J_;E (" ;;féi;ﬁ*k LEEFAREA MM 08/10/31 |as,721.12 11,204,649 10.95
CRRF LS LT AREN2 At 05/10/31 (168,956.42 39,012,299 11.00
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IO = A = H _ .
?f:‘ =" "F‘W{ SELF AR E-AD 108/10/31 [271,317.84 44,789,644 7.86
’:l'](?—i@ Al
= tt;ﬂ’“*f SETARLAE- €
j‘] (# @,ﬁﬁiﬁ’]‘ PEFAAEND 108/10/31 [2,592,796.52 426,108,026 7.83
Y g
I e d 5 F AN k-
jj] (; ’;)2 RPRLPEFTAREA2 B A 108/10/31 |103,059.78 39,546,807 12.21
2| (%
L g Ficl P EFAA£E-ND
—r P =R 108/10/31 |16,209,101.44 575,609,498 7.89
(% ) /10/
S B e d S E AL -
j‘](; ;f)ﬂ AFRLSETAAEN2 B A} 108/10/31 |519,142.39 199,236,934 12.21
2| (%
S R AL S ET AL L ]
jj] (52) R fcL S L7 A A £-AD 108/10/31 |652,830.86 178,110,744 8.68
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S B A S E T AL - :
jj](i ;b)*ﬁ frics s £ A% £-ND 108/10/31 [5,721,891.38 1,561,116,716 8.68
2 (%
Lo ILF FIcL 5 ET AR LA
o sRAEREE '|108/10/31 [459,277.73 23,915,579 11.57
2( % i) N1/
A 2P Tl £F AR E-N2
RS =RAEEE *l108/10/31 |[2,589,072.91 134,602,756 11.55
(LA s 1o/
G ?EI‘*'}VTE*?% FAPFTELGLEAL
A2 %4l (3 4 ) 108/12/19 |3,984,002.20 48,180,004 12.09
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% Im #T (3 f s A& 108/12/19 |7,388,298.23 89,277,613 12.08
il %T:!t;; )
i %I@.%fr&*ﬁ P W
AD T p (3 ) 108/12/19 |23,295,692.47 166,518,031 7.15
LS RIFTE S B T FEWE
ND 1 g al(id B 108/12/19 |41,279,178.62 295,103,597 7.15
”‘%Iﬂ"‘f&*ﬁi I FE XA &
g‘ 71 mf(; ) AT A& 108/12/19 |29,868.57 10,903,816 11.61
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kA ?‘"‘ﬁ., iRaianal A& 108/12/19 |2,198,377.28 477,249,916 6.91
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L RIFTE S B T XA k-
A2 B A4 ) 108/12/19 |271,764.85 13,611,788 11.13
i e —w;,eik:fkﬁ‘s‘ Ak
N2 B AL ) 108/12/19 |717,558.93 35,731,617 11.06
1o e AT e —w;eiaaﬁé‘ P
AD T EAl( 5 %) 108/12/19 |769,409.31 22,302,806 6.44
S RILATE D By F % LR E-
ND 9 geal(< ) 108/12/19 |5,345,173.62 153,914,248 6.39
L= BIATED AP T E SRk E-
A2 14 2R A ) 108/12/19 |32,324.11 7,212,333 10.63
L o BARTE G S A
N2 T4 ) 108/12/19 |130,387.83 29,368,072 10.73
S RRATE S FARTE N R AR
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‘ *71108/12/19 |738,102.25 99,419,879 6.42
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15 LEfTAirm et

B S LR AT LeRAG T
BRMES 113.12.31 112.12.31 113.12.31 1121231 113.12.31  112.12.31
FE-PS B ad EEl o S T
Ey]

US TREASURY N/B 3%

15SFEB2048 $ 298,639,454 311,289,860 0.03 0.03 6.30 8.55
US TREASURY 3.875%

31DEC2027 277,266,699 219,554,850 0.02 0.02 5.85 6.03
US TREASURY 4%

15NOV2042 27,451 988 27,837,698 - - 0.58 0.77
US TREASURY 1.5%

15FEB2053 - 26,504,098 - - - 0.73
US TREASURY 4.375%

15AUG2043 77,189,011 39,471,002 0.01 - 1.63 1.08
US TREASURY 3.5%

15FEB2033 80,405,711 78,588,759 2.30 230 1.70 2.16
US TREASURY 3.375%

ISMAY2033 121,476,910 118,965,628 372 N 2.56 327
US TREASURY 3.625%

JIMAY2028 173,814,184 164,872,313 0.01 0.01 3.67 4.53
US TREASURY 4.625%

30SEP2030 206,320,686 199,811,388 0.02 0.02 435 5.49
US TREASURY 4.625%

30SEP2028 145,633,690 95,198,061 0.01 0.01 307 2.62
US TREASURY 4.5%

ISNOV2033 - 32,293,361 - 1.29 - 0.89
US TREASURY 4.875%

30NOV2025 115,372,154 108,709,155 0.0 0.01 2.44 299
US TREASURY 4.375%

3ONOV2030 62,084,397 60,093,648 - . 131 1.65
US TREASURY BILL (%%

02JAN2025 163,871,827 - 2.10 - 346 -
US TREASURY BILL (%%

14JAN2025 163,676,710 - 217 - 3.45 -
US TREASURY 4% 31JAN2029 38,813,216 - . - 0.82 -
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RS 8 L 1131231 112.12.31 113.12.31 1121231 113.1231  112.12.31
US TREASURY 4.125%
JIMAR2029 $ 79,560,511 - - . 1.68 .
US TREASURY 4% 31JUL2029 156,395,684 - 0.01 - 330 -
US TREASURY 3.875%
15AUG2034 46,532,374 = 1.16 0.98 -
US TREASURY 3.75%
31AUG2031 94,270,985 - 0.01 - 1.99 -
iR it 2,328.776.191 _1,483,189.911 49.15 40.76
A T340
SAUDI INTERNATIONAL
BOND SER REGS (REG S)
5.75% 16JAN2054 $__ 18,391,824 . 0.01 - 0.39 -
B it 18,391,824 - 0.39 -
MHAmMAeALR
UAE INT'L GOVT BOND SER
REGS (REG) (REG §) 4.857%
02JUL2034 S 19.861.441 - 0.04 - 042 =
P . | 19.861.441 - 0.42 <
P8 NS B8 g 2,367,029.456 _1,483,189.911 49.96 40.76
2 ) 4 — ET MR
AR
AIR LEASE CORP (REG) 2.1%
01SEP2028 $ - 12,278,106 - 0.09 - 0.34
BANK OF AMERICA CORP
VAR (4FEB2033 28,209,874 26,147,807 0.03 0.03 0.60 0.72
BANK OF AMERICA CORP
VAR 22JUL2033 32,657,641 30,882,036 0.02 0.02 0.69 0.85
BOEING CO 5.805%
0IMAY2050 13,712,480 14,367,311 0.01 0.01 0.29 0.39
CAPITAL ONE FINANCIAL
{REG) VAR 26JUL2030 - 16,626,214 - 0.06 . 0,46
DELTA AIR LINES INC 7.375%
15JAN2026 33,530,675 31,946,493 0.14 0.12 0.71 0.88
(335 B 4 R 4 i)
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5 . L 113.12.31 1121231 1131231 1121231 1131231 112.12.31

KINDER MORGAN

INC/DELAWA SER GMTN

(REG) 7.75% 15JAN2032 § 29843422 28,176,979 0.08 0.08 0.63 0.77
ENLINK MIDSTREAM

PARTNER (REG) 5.45%

01JUN2047 4,135317 41,808,034 0.03 0.31 0.09 1.15
ENTERPRISE PRODUCTS

OPERATING LLC (REG)

7.55% 15SAPR2038 76,564,339 91,206,678 0.50 0.60 1.62 2.51
JPMORGAN CHASE & CO

VAR 25JUL2033 31,929,351 30,262,036 0.02 0.02 0.67 0.83
MPT OPER PART 5%

150CT2027 20,837,526 18,960,049 0.05 0.05 0.44 0.52
SPRINGLEAF FINANCE CORP

(REG) 6.625% 15JAN2028 - 18,664,648 - 0.08 - 0.51
UNITED AIR 2020-1 B PTT

4.875% 15JAN2026 - 45,410,526 - 0.69 - 1.25
WILLIAMS COMPANIES INC

5.75% 24TUN2044 15,913,077 15,549.914 0.08 0.08 034 0.43
HILTON DOMESTIC

OPERATIN SER REGS (REG

S) 3.625% 15FEB2032 - 25,457,905 - 0.06 - 0.70
ALLY FINANCIAL INC (REG)

VAR 03JAN2030 - 6,482,429 - 0.03 - 0.18
AMERIPRISE FINANCIAL INC

5.15% 1SMAY2033 - 18,081,554 0.08 - 0.50
AMGEN INC 5.25%

02MAR2033 9,609,294 9,297,704 0.01 0.01 0.20 0.26
CVS HEALTH CORP (REG)

5.25% 30JAN2031 2,565,312 2,526,735 0.01 0.01 0.05 0.07
CAPITAL ONE FINANCIAL

CO VAR 0IFEB2034 - 2,604,908 0.01 - 0.07
DARDEN RESTAURANTS INC

(REG) 6,3% 100CT2033 17,711,161 17,030,758 0.10 0.10 037 0.47

(o 3 0 4 vt i)
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HYUNDAI CAPITAL
AMERICA SER REGS (REG
S) 5.8% 01APR2030 s 9,536,804 9,019,299 0.06 0.06 0.20 0.25
HYUNDAI CAPITAL
AMERICA SER REGS (REG
S) 6.2% 21SEP2030 10,921,842 10,365.037 0.06 0.06 023 0.28
CHARLES SCHWAB CORP
VAR 19MAY2034 - 9,682,525 - 0.02 - 0.27
KEYSPAN GAS EAST CORP
SER REGS (REG S) 5.994%
06MAR2033 11,138,989 10,513,983 0.07 0.07 0,24 029
PENSKE TRUCK
LEASING/PTL SER REGS
(REG S) 6.05% 01AUG2028 6,412,682 6,055,944 0.02 0.02 0.14 0.17
VISTRA OPERATIONS CO
LLC SER REGS (REG S)
6.95% 150CT2033 - 4,202,945 - 0.05 - 0.12
ALLY FINANCIAL INC VAR
26JUL2035 21,561,540 - 0.09 - 0.46 -
ELEVANCE HEALTH INC
(REG) 5.375% 15JUN2034 16,261,935 - 0.05 - 034 -
BOEING CO 2.95% 01FEB2030 14,635,705 - 0.07 - 031 -
BROWN & BROWN INC (REG)
5.65% 11JUN2034 17,249,610 - 0.09 - 0.36 -
CDW LLC/CDW FINANCE
(REG) 5.55% 22AUG2034 21,570,959 - 0.11 - 0.46 -
CNO FINANCIAL GROUP INC
(REG) 6.45% 15JUN2034 19,998,165 - 0.08 - 0.42 -
CVS HEALTH CORP (REG)
5.7% 01JUN2034 16,123,876 - 0.04 - 0.34 -
CAPITAL ONE FINANCIAL
CO VAR 26JUL2035 24,233,739 - 0.07 - 0.51 -
CELANESE US HOLDINGS
LLC (REG) 6.7% I5SNOV2033 17,036,925 - 0.01 - 0.36 -
(5 3% D 4 Rt 4 i%)
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CNO GLOBAL FUNDING SER
REGS 4.875000 %
10DEC2027

ENERGY TRANSFER LP (REG)
5.6% 018EP2034

META PLATFORMS INC
(REG) 5.4% 15AUG2054

META PLATFORMS INC
(RECH 5.55% 15AUG2064

FLEX LTD {REG) 5.25%
13JANZ032

FORD MOTOR CREDIT CO
LLC 6.125% OEMARZ034

GENERAL MOTORS CO (REG)
5% 01 APR203S

GENERAL MOTORS FINL CO
{REG) 6.1% OTIANZO34

GEMERAL MOTORS FINL OO
{REG) 5.75% 08FEB2031

GEMERAL MOTORS FINL CO
(REG) 5.95% D4APR203M

JEFFERIES FIN GROUP INC
(REG) 5.2% 14APR2034

KROGER CO (REG) 5.5%
155EP2054

KROGER CO (REG) 5.65%
155EP2064

LABORATORY CORP OF
AMER 4.550000 %

01 APR2032

LAS VEGAS SANDS CORP
(RECG) 6% 15ALUG2029

MICROCHIP TECHNOLOCGY
INC 5050000 % 15FEB2030

FFR: AN

L E TR

& Bk HRRET T
1131231 1131231 !I:.l_‘.’.ﬂ 113.12.31 MI
¥ 5,388,347 0.04 & 011 w
21,724,730 05 0.46 =
10,656,753 001 - 022 -
13,151,504 001 - 028
24,244,139 0.15 - 051 -
32,088,504 .06 0.68 -
10,757,694 0,05 0.23 -
M6, 655,943 003 - 0,35
4 485 464 001 - 0.0 -
10,715,750 003 - 0.23 -
26,482,323 008 0.47 -
T5T1, 868 0.0l - 016 -
T.570,380 .02 - 16 -
2479284 0.02 - 0.05 -
21,262,627 013 0.45 =
18,571,851 006 = .39
(5 38 DA 48 Bt 3 ix)
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ONEMAIN FINANCIAL
CORPORATION (REG)
6.625% 15JAN2028

SYNCHRONY FINANCIAL
VAR 02AUG2030

TOYOTA MOTOR CREDIT
CORP SER MTN 4.6%
100CT2031

UBER TECHNOLOGIES INC
4.8% 15SEP2034

UNITED AIR 2020-1 BPTT
(REG) 4.875% I15JUL2027

VALERO ENERGY CORP
(REG) 6.625% 15JUN2037

DT MIDSTREAM INC SER
REGS (REG) 5.800000 %
15DEC2034

HEALTH CARE SERVICE
CORP SER REGS (REG §)
5.2% 15JUN2029

HILTON GRAND VAC BOR
ESC SER REGS (REG §)
6.625% 15JAN2032

ITC HOLDINGS CORP SER
REGS (REG S) 5.65%
09MAY2034

NISSAN MOTOR
ACCEPTANCE SER REGS
(REG) (REG §) 2.75%
09MAR2028

PENSKE TRUCK
LEASING/PTL SER REGS
(REG 8) 5.25% 01JUL2029

FFK: TAY

5

16,311,394

19,947,310

4,468,933

8,140,194

4,543,034

32,621,372

17,264,615

7.256,037

4,612,228

5,100,661

16,528,649

74,577,413

7,240,192

131231
0.08

0.08

0.02

0.03

0.01

0.04

0.03

0.02

0.02

0.13

0.42

0.03

(O 3F DA 4k Fef 24 B %)
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112.12.31

113.12.31

112.1231

0.34

0.42

0.09

0.17

0.69

0.36

0.15

0.10

0.11

1.57
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VISTRA OPERATIONS CO
LLC SER REGS 5.700000 %
30DEC2034 S__ 6807140 . 0.03 - 0.14 i
A i 983,528,579 __553.608,557 20.76 15.21
i 7
ANGLOGOLD HOLDINGS PLC
3.75% 010CT2030 S__ 53,378,196 48.206.465 0.26 0.26 1.13 1.32
PO 53,378,196 48,206,465 1.13 1.32
AWK
EUROPEAN INVESTMENT
BANK (REG) 0.375%
26MAR2026 $ 120247582 108,776,607 0.08 0.08 2.54 2.99
INTL BK RECON & DEVELOP
(REG) 0.75% 11MAR2025 __122,070877 __110.082,200 0.11 011 258 _ 3m
BN tt 242,318,459 _ 218,858,807 S.il 601
n a5
TEVA PHARMACEUTICAL
INDU (REG) 5.125%
09MAY2029 S__ 11,686,613 10,768,095 0.04 0.04 0.25 0.30
g # 11,686,613 10,768,095 025 0,30
Y]
DANONE SA SER REGS (REG
S) 2.947% 02NOV2026 $_ 41321093 38,205,871 0.07 0.07 0.87 1.05
o st 41,321,003 38,205,871 0.87 1.05
#®m
ANGLO AMERICAN CAPITAL
SER REGS (REG) (REG 8)
2.25% 1TMAR2028 $ - 25,987,817 - 0.19 - 0.71
ATLANTICA SUSTAIN INFRA
SER REGS {REG) (REG S)
4.125% 15JUN2028 - 16,044,566 - 0.50 - 0.99
HARBOUR ENERGY PLC SER
REGS (REG 8) 5.5%
150CT2026 35,875,718 33,195,899 0.22 0.06 0.76 0,91
(345 9% B 4 1o B 5 :
FFK: EAN PEERRTY FHEFHER
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bE L —
CNH INDUSTRIAL CAP LLC

(REG) 4.55% 10APR2028

ANGLO AMERICAN CAPITAL
SER REGS (REG S) 5.5%
02MAY2033

ROYALTY PHARMA PLC
(REG) 5.4% 02SEP2034

UNILEVER CAPITAL CORP
(REG) 4.625% 12AUG2034
a8t

AN

AVOLON HOLDINGS FNDG
LTD SER REGS (REG) (REG
$) 4.25% 15APR2026

AERCAP IRELAND
CAP/GLOBA (REG) 3.4%
290CT2033
oot

a%

NISSAN MOTOR CO (REG)
(REG S) (SER REGS) 4.81%
17SEP2030
PN

A

AKER BP ASA SER REGS
(REG S) 6% [3JUN2033
4ot

®A

DAIMLER TRUCK FINAN NA
SER REGS (REG §) 5.125%
25SEP2029
e it

¥FR: IR

eRiTREaN

£ Aok BH#HAT T
113.1231 1120231 1131231 1121231 1131231 1121231
s 40,422,977 37,934,101 0.21 0.06 0.85 1.04
- 9,327,143 - 0.21 - 0.26
15,975,634 - 0.10 - 0.34 -
9,635,978 - 0.03 - 0.20 -
101.910307 142,489,526 2.15 39
S 64,785,393 59,478,644 0.20 0.20 1.37 1.63
20,958,805 19,817,567 0.05 0.05 0.44 0,54
85,744,198 79,296,211 LRl 2.18
$ - 71.946.789 - 0.10 - 1.98
- 71,946,789 - 198
S 30.116.402 29,291,045 0.09 0.09 0,64 0.80
30 2 29.201.045 073 084
S 20,219,981 - 011 - 043 -
20.219.981 - 0.43 -
(A S B0 1t 1 7 il 5)
- . .. 'y
CUEERE:Y FUHEFHEE
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3% MM 113.12.31 1121231 1131231 1121231 1131231 1121231
NEX
ENBRIDGE INC VAR
15JAN2084 § 12,753,424 11,448,088 0.03 0.03 027 0.31
ENBRIDGE INC (REG) VAR
27JUN2054 3,884,944 - 0.02 " 0.08 >
ENBRIDGE INC (REG) VAR
15MAR2055 3,920,996 . 0.02 . 0.08 =
SOUTH BOW CAN INFRA
HOLD SER REGS (REG S)
VAR 01MAR2055 4919810 > 0.02 . 0.10 -
A st 25.479.174 11,448,088 0.54 0.31
2 ) k4t 1,595.703,002 _1.204.119.454 33.68 33.09
SRtk — & H R
AR
CITIGROUP INC VAR
24MAY2033 $ 16,480,140 15,668,516 0.02 0.02 0.35 043
MORGAN STANLEY VAR
21JUL2034 11,896,665 11,395,243 0.01 0.01 0.25 0.31
CITIZENS FINANCIAL GROUP
VAR 23JAN2030 2,995,141 - 0.01 - 0.06 -
CITIZENS FINANCIAL GROUP
(REG) VAR 23JUL2032 14,149,046 . 0.03 - 0.30 -
KEYCORP VAR 06MAR2035 16,058,476 - 0.05 . 0.34 .
KEY BANK NA 4.15%
08AUG2025 16,304,950 - 0.04 - 0.34 .
REGIONS FINANCIAL CORP
(REG) VAR 06SEP2035 24,009,074 - 0,08 - 0.51 -
TRUIST FINANCIAL CORP
SER MTN VAR 24JAN2030 20,348,587 - 0.04 - 043 -
b st 122,242,079 __ 27,063,799 2.58 0.74
(3 3 M 4& /e 4 i)
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EY )
BARCLAYS PLC (REG) VAR
24JUN2031 $ 20,663,858 18,832,890 0.07 0.07 0.44 0.52
LLOYDS BANKING GROUP
PLC (REG) VAR 07NOV2028 20,482,794 18,810,481 0.04 0.04 0.43 0.52
b8t 41,146,652 __ 37,643,371 087 103
KA #H
INTESA SANPAOLO SPA SER
REGS (REG S) 7.8%
28NOV2053 $_ 19230015 - 0.04 . 0.4 2
DI 19230015 0.41 =
E Y geas 182,618,746 64,707,170 3.85 1.78
R RF RS- EFRR
£y ]
BARCLAYS COMMERCIAL
MORTGAGE $ (SER C2 CL
Ad) 4.047% 15DEC2051 $ 34952352 32,186,299 0.69 0.69 0.74 127
BARCLAYS COMMERCIAL
MORTGAGE S SER C2 CL C
VAR 15DEC2051 15,018,421 12,670,720 1.28 1.28 032 053
BARCLAYS COMMERCIAL
MORTGAGE S (SER C12 CL
AS) 2.902% 1SNOV2054 68,157,061 62,693,934 2.88 2.88 1.44 2.4
BANK (SER BN36 CL B)
2.867% 15SEP2064 9,344,155 7,974,518 0.66 0.66 0.20 033
BANK 2019BN23 A3 2.92%
15DEC2052 73,833,305 68,082,827 0.51 0.51 1.56 2.67
BENCHMARK MORTGAGE
TRUST (SER B24 CL Ad)
2.2638% | SMAR2054 84,013,300 75,613,031 1.41 1.41 1.77 3.08
COMM MORTGAGE TRUST
(SER 2015-PC1 CL A4)
3.62% 10JUL2050 - 7,281,890 - 0.54 - 047
(54 5% B 4 ot 4 i)
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SERTRTE
&£ = ok LEAREB AL
 BTAM 113.1231 1121231 1130231 1121231 113.1231  112.12.31
CNH EQUIPMENT TRUST
(SER A CL B) 2.3%
150CT2027 - 30,208,431 - 5.58 % 1.17
CSAIL COMMERCIAL
MORTGAGE TRUS (SER C4
CL AS) VAR 15NOV2048 32,373,966 29,200,000 1.77 1.77 0.68 1.15
CARMAX AUTO OWNER
TRUST (SER 4 CL B) 0.85%
15JUN2026 . 17,635,887 . 1.25 - 0.68
CARVANA AUTO
RECEIVABLES TRUST
(SER P1 CL A4) 0.61%
080CT2026 4,085,834 23,410,511 1.34 1.34 0.09 1.17
FORD CREDIT FLOORPLAN
MASTER O (SER 2 CL A)
1.06% | 5SEP2027 22,396,326 20,130,192 0.09 0.09 0.47 0.77
JPMBB COMMERCIAL
MORTGAGE SECU (SER
C31 CL AS) 4.1058%
15AUG2048 32,252,330 28,924,772 1.85 1.85 0.68 112
SLG OFFICE TRUST (SER
OVAX CL A) 2.5854%
15JUL2041 68,939,829 63,617,251 0.16 0.16 1.46 2,46
O 0§ 445366888 479,630,263 9.40 13.18
BRI RFE RS 445366888 479,630,263 9.40 13.18
A Wmm 4,590,718,002  3,231,646,798 96.89 88.81
AT 92,899,297 341,956,496 1.96 9.40
ESES FICCL S ¥ 9 54299068 ___ 65217275 SN ) . SR F: .
FREST §_4,737.916457 _3,638,820,569 100.00 ___100.00
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Yo oy Y

o B H & §  3.,638,820,569 77 __ 2495573242 _ 69
i M

# A 162,570,379 3 108,027,419 3

B A aln - 4954 -

162,570,989 3 108,032,373 3

#* M

BIEH(EHEL( RS 63,417,426 L 48,197,040 1

FAER(HERE(=)) 10,992,347 - 2,354,163 -

it b5 % 150,000 - 150,000 -

R ACREE(E)) 417,536 _ - 342,814 _ -

74977308 1 57.044,017
ES RS S ¥ #7,503 680 2 50,988,356 2
4T H A 2,072,582,760 44 1,582,466,798 43
WA A Ak (1,008,685,7100 (21}  (413,347,210) {11)
EXETAHEPmMEER (36,734,298) (1) (68,693,013)  (2)
B R A ) S e (-0 8516330 - 33,905,903 1
AFATAGASHE® (79,146,120) (D) 153,018,012 4
ALK Gz B H(HEE(—)) 205,635,425 4 (56,607,712) (2
e EHEE(mE)) (150,666,188  (3) _ (1384R3.809) _ (4)
W EEA $__4,737916457 _ 100 _ 3,638,820,569 _ 100
i‘k fol (3% B4R Rt it B A M 02)
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BHEEFEAE R ARSEALTERESMBERAMES)
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e B LS TE AR ADBYANDSEY S AR T FERE

ATHEAR (F4BN) Shmifz o - Ead o Haka > 2XRR

FAFETRAAE (AHECTARATATRARE) AAL M AR EAAER

ARAAETRLETN L ARTORARAR  HAEE REEFYRERTER

AL - P ThEa s REsa il mraEbEAR KA

T F M 2 R R Al Bk R oALE IR - doR SRR TR A AE

AR S S FEA STV AN FR 2R R Y SRAATHEHAR (F4BR) W
A A ReBam - Hia o RELAR SRS EMYEENHE
NES SN FEX 5 AR By X

2EMETaREES  AASSTRAEFVLABFEARTFERBATHAR
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