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[E&E%: | KINGDOM OF SAUDI ARABIA 2.875 630 600 65,710 | 2023/3/4
STATE OF QATAR 5.25 100 103 11,264 | 2020/1/20

STATE OF QATAR 3.875 510 507 55,550 | 2023/4 /23

US TREASURY 1.125 10,117 9, 900 1,082,722 | 2019/12/31

US TREASURY 1.375 2,060 2,020 220,987 | 2020/ 2/15

US TREASURY 1.125 905 868 94,950 | 2021/2/28

US TREASURY 1. 125 5,625 5, 356 585,738 | 2021/ 7 /31

US TREASURY 2.0 2,125 2,072 226,652 | 2021/12/31

US TREASURY 2.5 845 827 90,546 | 2024/5/15

US TREASURY 2.375 560 543 59,480 | 2024/8 /15

US TREASURY 2.125 470 446 48,853 | 2025/5/15

US TREASURY 2.0 1,830 1,720 188,183 | 2025/8/15

US TREASURY 2.25 2,775 2, 650 289,817 | 2025/11/15

US TREASURY 1.625 1,525 1,387 151,764 | 2026/2/15

US TREASURY 1. 625 3,985 3,615 395,351 | 2026/5/15

US TREASURY 2.25 10, 923 10, 345 1,131,338 | 2027/2/15

US TREASURY 2.25 5,118 4, 834 528,653 | 2027/8/15

US TREASURY 2.25 2,000 1, 884 206,126 | 2027/11/15

US TREASURY 4.5 382 463 50,634 | 2036/2/15

US TREASURY 3.5 130 139 15,285 | 2039/2/15

US TREASURY 2.875 353 340 37,258 | 2043/5/15

US TREASURY 3.625 162 506 55,384 | 2043/8/15

US TREASURY 3.125 370 372 40,735 | 2044/8/15

US TREASURY 3.0 630 619 67,712 | 2045/11/15

US TREASURY 2.5 1, 260 1,119 122,464 | 2046/ 2 /15

US TREASURY 2.875 1,085 1, 039 113,649 | 2046/11/15

US TREASURY 2.75 2, 866 2,673 292,416 | 2047/11/15

US TSY INFL IX N/B 0.125 3, 050 3,215 351,596 | 2020/4/15

RS | FANNIE MAE — 230 221 24,228 | 2019/10/ 9
(< &M(E) | FANNIE MAE 1.875 655 594 65,036 | 2026/ 9 /24
FANNIE MAE 7.125 175 239 26,242 | 2030/1/15

MDC—-GMTN B. V. 3.75 430 406 44,438 | 2029/ 4 /19

LimtlfES: | ABBVIE INC 1.8 295 294 32,254 | 2018/5/14
ADANI PORTS & SPECIAL 4.0 435 400 43,834 | 2027/7/30

ADANT TRANSMISSTON LTD 4.0 435 401 43,854 | 2026/8/3

ANDEAVOR 4.75 465 485 53,117 | 2023/12/15

AT&T INC 3.8 60 60 6,619 | 2022/3/15

AT&T INC 3.4 260 262 28,732 | 2024/8/14

AT&T INC 4.9 260 262 28,758 | 2037/8/14

BANCO SANTANDER SA 3.5 200 197 21,595 | 2022/4/11

BANK OF NOVA SCOTIA 4.375 125 128 14,085 | 2021/1/13

BAT CAPTTAL CORP 3.222 505 479 52,476 | 2024/8 /15

BAYER US FINANCE LLC 2.375 270 267 29,244 | 2019/10/8
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W@ ttfE %% | BB&T CORPORATION 2. 625 241 238 26,116 | 2020/ 6 /29
BHP BILLITON FIN USA LTD 3.25 460 463 50,667 | 2021/11/21
BK TOKYO-MITSUBISHI UFJ 2.3 975 959 104,925 | 2020/3/5
CANADIAN PACIFIC PR CO 6.5 20 20 2,190 | 2018/5/15
COMMONWEALTH BANK AUSTRA 2.25 230 226 24,760 | 2020/ 3 /10
DANONE SA 1.691 200 196 21,450 | 2019/10/30
DANSKE BANK AS 2.8 200 197 21,572 | 2021/3/10
EOG RESOURCES INC 4.4 310 317 34,735 | 2020/6/1
EQUATE PETROCHEMICAL BV 3.0 293 279 30,560 | 2022/3/3
EQUIFAX INC 3.3 695 680 74,463 | 2022/12/15
EXELON GENERATION CO LLC 2.95 275 273 29,961 | 2020/1/15
FORD MOTOR CREDIT CO 4.134 349 340 37,229 | 2025/8/4
HARVEST OPERATIONS CORP 3.0 485 465 50,953 | 2022/9 /21
ING BANK NV 2.0 320 318 34,869 | 2018/11/26
ING BANK NV 2.75 360 354 38,779 | 2021/3 /22
ING GROEP NV 3. 452 385 393 42,987 | 2022/3/29
INGERSOLL-RAND GL, HLD €O 2.9 490 485 53,119 | 2021/2/21
INTESA SANPAOLO SPA 3.125 420 404 44,273 | 2022/ 7 /14
KEYBANK NA 2.25 594 586 64,086 | 2020/3/16
KLA-TENCOR CORP 4.125 630 642 70,289 | 2021/11/1
KOREA GAS CORP 1.875 490 464 50,796 | 2021/7/18
KOREA SOUTHERN POWER 3.0 219 216 23,678 | 2021/1/29
MANUF & TRADERS TRUST €O 2.05 250 214 26,706 | 2020/ 8 /17
MOLEX ELECTRONICS TECH 2.878 985 974 106,619 | 2020/4 /15
MYLAN INC 2.55 60 59 6,534 | 2019/3/28
NATTIONAL AUSTRALIA BANK 2.0 525 522 57,125 | 2019/2/22
NATIONAL AUSTRALIA BK/NY 2.125 535 524 57,364 | 2020/ 5 /22
NEW YORK LIFE GLOBAL FDG 1.95 365 358 39,212 | 2020/2/11
PNC FINANCIAL SERVICES 4.375 390 399 43,731 | 2020/8/11
QUALCOMM TNC 3.0 700 682 74,618 | 2022/5/20
RECKITT BENCKISER TSY 2.75 515 485 53,120 | 2024/ 6 /26
RELIANCE STANDARD LIFE 2 2.5 275 273 29,917 | 2019/ 4 /24
REYNOLDS AMERICAN INC 6.875 385 411 44,995 | 2020/5/1
ROYAL BK SCOTLND GRP PLC 3.875 970 954 104,392 | 2023/9/12
SANTANDER HOLDINGS USA 4.4 419 409 44,797 | 2027/7/13
SKANDINAVISKA ENSKILDA B 2.45 690 680 74,378 | 2020/ 5 /27
STADSHYPOTEK AB 1.25 250 249 27,327 | 2018/5 /23
STANDARD CHARTERED PLC 2.1 380 374 40,963 | 2019/8/19
STATE GRID OVERSEAS INV 2.25 400 392 42,869 | 2020/5/4
SUMITOMO MITSUI BANKING 1. 966 365 362 39,636 | 2019/1/11
TECO FINANCE INC 5.15 25 25 2,823 | 2020/3/15
TIME WARNER CABLE LLC 8.75 490 511 55,909 | 2019/ 2 /14
UNION ELECTRIC €O 6.7 15 15 1,686 | 2019/2/1
VOLKSWAGEN GROUP AMERICA 2.4 420 412 45,150 | 2020/ 5 /22
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| ¥ @ #tE% | WPP FINANCE 2010 4.75 187 193 21,119 | 2021/11/21
/I s 9, 068, 816
ka4 FhFX RN FhFH R
[E|{AE% | CANADIAN GOVERNMENT 1.0 5, 382 4, 816 410,345 | 2027/6/1
M5 {&5EZ% | PROVINCE OF ONTARIO 2.6 510 496 42,284 | 2027/6/2
HERRAEE%% | CANADA HOUSING TRUST 1.75 365 365 31,116 | 2018/6/15
(< 2@f#) | CANADA HOUSING TRUST 2.0 3,120 3,124 266,218 | 2019/12/15
CANADA HOUSING TRUST 3.8 4, 400 4,612 392,989 | 2021/6/15
CANADA HOUSING TRUST 1.25 5, 320 5,170 440,494 | 2021/6/15
CANADA HOUSING TRUST 1.9 515 486 41,458 | 2026/ 9 /15
LsmttfES: | APPLE INC 2.513 515 500 42,684 | 2024/8/19
BELL CANADA 3.35 52 52 4,482 | 2019/6/18
BELL CANADA 3.25 101 102 8,720 | 2020/6 /17
BELL CANADA 4.7 70 74 6,389 | 2023/9/11
GOLDMAN SACHS GROUP INC 3.307 620 609 51,933 | 2025/10/31
MORGAN STANLEY 3.0 625 614 52,361 | 2024/2/7
ROGERS COMMUNICATIONS IN 4.0 120 124 10,646 | 2022/6/6
/I 7t 1,802, 126
g—u Tz—n Ta—u
N4 [Ef#ZE% | BUNDESREPUB DEUTSCHLAND 0.5 929 948 125,289 | 2025/2/15
BUNDESREPUB. DEUTSCHLAND 0.25 1,598 1,573 207,847 | 2027/2/15
BUNDESREPUB. DEUTSCHLAND 2.5 655 851 112,493 | 2044/ 7/4
BUNDESREPUB. DEUTSCHLAND 2.5 1,966 2,578 340,633 | 2046/ 8 /15
AHVT [EfZr5% | BUONI POLIENNALI DEL TES 4.5 2,026 2,436 321,908 | 2024/3/1
BUONT POLIENNALI DEL TES 2.0 1, 645 1,719 227,160 | 2025/12/ 1
BUONI POLIENNALI DEL TES 6.0 703 1,013 133,838 | 2031/5/1
BUONT POLIENNALT DEL TES 2.95 1,610 1, 709 225,833 | 2038/9/1
BUONT POLIENNALI DEL TES 5.0 800 1,111 146,793 | 2039/8/1
TR FEf&FE% | FRENCH TREASURY 3.5 788 976 128,953 | 2026/ 4 /25
FRENCH TREASURY 0.5 240 239 31,674 | 2026/5/25
FRENCH TREASURY 0.75 492 490 64,763 | 2028/5/25
FRENCH TREASURY 2.5 305 359 47,434 | 2030/5/25
FRENCH TREASURY 1.75 2,425 2, 584 341,438 | 2039/6 /25
FRENCH TREASURY 2.0 248 269 35,607 | 2048/ 5 /25
%W%% CATSSE FRANCATSE DE FIN 0.5 400 392 51,877 | 2026/1/19
(< EE) ,
W ttAE % | CREDIT AGRICOLE HOME LOA 0.5 500 490 64, 757 | 2026/2/19
DEXIA CREDIT LOCAL 2.0 350 370 48,937 | 2021/1 /22
DEXIA CREDIT LOCAL 0.625 600 612 80,916 | 2022/1/21
RS Ef&7E% | SPANISH GOVERNMENT 4.1 2, 460 2, 487 328,592 | 2018/ 7 /30
SPANISH GOVERNMENT 1.4 1, 500 1,546 204,270 | 2020/ 1 /31
SPANTSH GOVERNMENT 1.95 155 162 21,454 | 2030/ 7 /30
SPANISH GOVERNMENT 4.2 38 51 6,822 | 2037/1/31
SPANISH GOVERNMENT 4.7 20 29 3,899 | 2041/7/30




FISAT VR IN—VRBAY - 5A—N)L - RO K- 3HF—T7 K

] i ES
i AR | e e i i v i
a—n % Faz—n Faz—mn FH
A [Ef&FF%: | SPANISH GOVERNMENT 2.9 775 876 115,745 | 2046/10/31
SPANTSH GOVERNMENT 2.7 377 405 53,591 | 2048/10/31
L@ & | BANCO DE SABADELL SA 0.875 300 307 40,665 | 2021/11/12
AL F— Ef&ERIES: | BELGIUM KINGDOM 0.8 2,064 2,083 275,238 | 2027/6 /22
BELGIUM KINGDOM 3.75 490 731 96,677 | 2045/6 /22
=2 )7 | EE7ES | REPUBLIC OF AUSTRTA 0.75 1,325 1,343 177,514 | 2026/10/20
T4y TV R | WaltkAE % | NORDEA BANK FINLAND PLC 2.25 100 102 13,556 | 2019/5/3
NORDEA BANK FINLAND PLC 1.375 100 102 13,583 | 2020/1 /15
Z DAl Lg% | BANK OF AMERICA CORP 2.375 350 377 49,885 | 2024/6 /19
BERKSHIRE HATHAWAY INC 0. 625 375 377 49,897 | 2023/1 /17
BP CAPITAL MARKETS PLC 2. 177 280 298 39,451 | 2021/9/28
CANADIAN IMP BK COMMERCE 0.25 483 480 63,541 | 2023/1/24
CARNIVAL CORP 1.625 720 749 99,057 | 2021/2/22
CHUBB INA HOLDINGS INC 1.55 400 399 52,807 | 2028/3/15
COMMONWEALTH BANK AUSTRA 0.75 275 280 37,118 | 2021/11/ 4
COMMONWEALTH BANK AUSTRA 3.0 230 255 33,762 | 2022/5/3
CREDIT SUISSE GUERNSEY 0.75 250 255 33,753 | 2021/9/17
DANSKE BANK AS 0.375 189 190 25,199 | 2019/8/26
DNB BOLIGKREDITT AS 0.25 488 486 64,308 | 2023/1 /23
GENERAL MOTORS FINL CO 1.694 570 578 76,447 | 2025/ 3 /26
GOLDMAN SACHS GROUP INC 2.0 350 355 46,978 | 2028/ 3 /22
LLOYDS BANKING GROUP PLC 1.75 383 381 50,359 | 2028/9/7
MCKESSON CORP 0. 625 205 207 27,390 | 2021/8/17
MORGAN STANLEY 1.75 365 378 50,013 | 2024/ 3 /11
MORGAN STANLEY 1.375 410 403 53,292 | 2026/10/27
NATIONAL BANK OF CANADA 1.5 170 177 23,444 | 2021/3/25
PARKER-HANNIFIN CORP 1.125 410 409 54,120 | 2025/3/1
PHILIP MORRIS INTL INC 0. 625 400 387 51,214 | 2024/11/8
ROYAL BK SCOTLND GRP PLC 1.625 105 106 14,122 | 2019/6/25
STATE GRID OVERSEAS INV 1.25 122 124 16,399 | 2022/5/19
TOYOTA MOTOR CREDIT CORP 0. 625 470 464 61,428 | 2024/11/21
TURKIYE VAKIFLAR BANKAST 2.375 117 118 15,650 | 2021/5/4
WELLS FARGO & CO 2. 625 200 216 28,639 | 2022/8/16
WESTPAC BANKING CORP 1.5 265 276 36,527 | 2021/3/24
WESTPAC BANKING CORP 0. 625 194 197 26,051 | 2022/1/14
/I il 5,270, 633
AXVU R FEAR K TR K
[EfEE % | UK TREASURY 2.25 745 789 118,916 | 2023/9/7
UK TREASURY 1.5 652 603 90,949 | 2047/7 /22
UK TREASURY 2.5 495 637 95,934 | 2065/7 /22
@ {E % | IBERDROLA FINANZAS SAU 7.375 250 320 48,303 | 2024/1 /29
SEVERN TRENT WATER UTIL 3. 625 325 349 52,692 | 2026/1/16
WELLS FARGO & €O 1.375 360 352 53,053 | 2022/6 /30
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| W@ #L{& %% | YORKSHIRE WATER SRV ODSA 6. 5876 350 425 64,031 | 2023/2/21
/N 2t 523, 881
Ay = —F FAYz=Fv)n—F | FAVz=Fv)n—F
Y@ 4{E % | NORDEA HYPOTEK AB 0 4,700 4,808 60,207 | 2022/4/8
SKANDINAVISKA ENSKILDA B 1.5 4,500 4, 694 58,772 | 2021/12/15
STADSHYPOTEK AB 1.5 5, 000 5, 209 65,227 | 2021/3/17
SWEDBANK HYPOTEK AB 1.0 4,700 4, 825 60,413 | 2021/9/15
/) it 244, 620
K=K FR=7v KX F | FR-F7/ RAeF
| [Efi%7E% | POLAND GOVERNMENT 3.25 1,218 1, 249 38,956 | 2025/7/25
/N 2t 38, 956
=V Tay7r—70 | TayTr—7 L
| EAEaE2% | RUSSIAN GOVERNMENT 6.4 127, 417 126, 802 219,368 | 2020/ 5 /27
/N il 219, 368
F—ANZ U7 FA=AIFYVT RV | FA=ANTIT RV
| Eff7E% | AUSTRALTAN GOVERNMENT 3.0 405 382 31,476 | 2047/ 3 /21
/I 7t 31, 476
—a—V—F K Toa=V=F KRV | Toa=V=F/ RV
[Ef&zE4 | NEW ZEALAND 1/L 2.1226 520 573 44,135 | 2025/9/20
NEW ZEALAND 1/L 2.56275 1,230 1,332 102,520 | 2040/ 9 /20
/I =t 146, 656
U H A=V FUVAR=NVERN | Ty iR=N L
EffiF% | SINGAPORE GOVERNMENT 3.375 210 226 18,652 | 2033/9/1
SINGAPORE GOVERNMENT 2.75 1,410 1,373 113,318 | 2046/3/1
/I s 131, 971
v L—7 Fol=y7 ¥y b | Feb=y7) /%y b
| [E#5E% | MALAYSIAN GOVERNMENT 3.58 8,035 8, 039 224,059 | 2018/9/28
/N it 224, 059
A 7t 17,702, 565
() HEMRE AR, YR ORHEZ DO B E OXAE EE BRSO MPEIC LV AEBRRE L 0T,
(FE) BRI T,
GF) T DWW TIEERME LG EE . MiEE RSt EL Y 7T — 22 AFLTVET,
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