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WA | M COMPANY 1.75 50 51 5,517 | 2023/2/14
(BLEEEARS) | ABBOTT LABORATORIES 3.75 29 33 3,634 | 2026/11/30
ABBVIE INC 2.9 50 51 5,596 | 2022/11/6
ABBVIE INC 2.95 50 53 5,721 | 2026/11/21
ABBVIE INC 4.25 30 34 3,757 | 2028/11/14
ACTAVIS FUNDING SCS 3.8 50 53 5,772 | 2025/3/15
ADOBE INC 2.3 50 52 5,676 | 2030/2/1
AETNA INC 2.8 20 20 2,229 | 2023/6/15
AIR LEASE CORP 4. 625 70 62 6,748 | 2028/10/ 1
ALEXANDRIA REAL ESTATE E 3.8 30 31 3,368 | 2026/4/15
ALLY FINANCIAL INC 3.875 30 29 3,136 | 2024/5/21
ALPHABET INC 3.375 20 21 2,372 | 2024/2/25
ALTRIA GROUP INC 4.0 50 53 5,786 | 2024/1/31
AMAZON. COM INC 3.15 30 33 3,596 | 2027/8/22
AMERICAN EXPRESS CO 3.4 100 106 11,499 | 2024/ 2 /22
AMERICAN HONDA FINANCE 2.15 50 49 5,331 | 2024/9/10
AMERICAN INTL GROUP 3.3 40 40 4,372 2021/3/1
AMERICAN INTL GROUP 5.75 20 19 2,147 2048/4/1
AMERICAN TOWER CORP 5.0 50 55 6,025 | 2024/2/15
AMERICAN WATER CAPITAL 2.95 30 32 3,467 | 2027/9/1
AMERIPRISE FINANCIAL INC 2.875 20 20 2,264 | 2026/9/15
AMGEN INC 3.875 41 42 4,618 | 2021/11/15
ANALOG DEVICES INC 3.5 20 21 2,317 | 2026/12/5
ANHEUSER-BUSCH INBEV WOR 4.75 100 115 12,408 | 2029/1 /23
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L@ | AON CORP 2.2 50 51 5,524 | 2022/11/15
(GUB&ENES) | APPLE INC 2.4 60 62 6,761 | 2023/5/3
APPLE INC 3.0 70 77 8,352 | 2027/11/13
APPLIED MATERTALS INC 3.3 20 21 2,361 | 2027/4/1
ARCELORMITTAL 3.6 50 48 5,195 | 2024/7/16
ARES CAPITAL CORP 3.5 20 18 2,041 | 2023/2/10
ASTRAZENECA PLC 3.5 50 54 5,828 | 2023/8/17
AT&T 3.6 90 96 10,411 | 2025/7/15
AT&T INC 3.4 70 74 8,065 | 2025/5/15
AUTOZONE INC 3.75 30 31 3,398 | 2029/4/18
AVALONBAY COMMUNITIES 3.2 30 31 3,385 | 2028/1/15
AXA EQUITABLE HOLDINGS I 4.35 20 20 2,249 | 2028/4 /20
BAKER HUGHES LLC/CO-OBL 3.138 30 27 2,996 | 2029/11/7
BANK OF AMERICA CORP 3. 458 100 105 11,390 | 2025/3/15
BANK OF AMERICA CORP 3.875 70 76 8,237 | 2025/8/1
BANK OF AMERICA CORP 4.45 50 54 5,928 | 2026/3/3
BANK OF AMERICA CORP 4,183 30 32 3,544 | 2027/11/25
BANK OF AMERICA CORP 3.974 50 55 6,013 | 2030/2/7
BANK OF AMERICA CORP 2.496 100 100 10,820 | 2031/2/13
BANK OF MONTREAL 3.803 20 20 2,201 | 2032/12/15
BANK OF NOVA SCOTIA 4.5 30 32 3,519 | 2025/12/16
BANK OF NY MELLON CORP 3. 442 60 65 7,044 | 2028/2/7
BARCLAYS PLC 4.61 200 206 22,296 | 2023/2/15
BARCLAYS PLC 4.836 200 211 22,786 | 2028/5/9
BAT CAPITAL CORP 3.222 30 31 3,351 | 2024/8/15
BAT CAPITAL CORP 3. 462 30 30 3,268 | 2029/9/6
BB&T CORPORATION 3.875 50 52 5,684 | 2029/3/19
BECTON DICKINSON AND CO 3.7 33 35 3,804 | 2027/6/6
BERKSHIRE HATHAWAY ENERG 3.5 50 54 5,882 | 2025/2/1
BERKSHIRE HATHAWAY INC 3.125 50 54 5,910 | 2026/3/15
BLACKROCK INC 3.2 20 22 2,411 | 2027/3/15
BNP PARIBAS 3.25 50 52 5,697 | 2023/3/3
BOEING €O 2.7 50 48 5,272 | 2022/5/1
BOSTON PROPERTIES LP 2.75 50 49 5,378 | 2026/10/ 1
BOSTON SCIENTIFIC CORP 3.75 30 32 3,520 | 2026/3/1
BP CAP MARKETS AMERICA 3.41 30 31 3,395 | 2026/2/11
BP CAPITAL MARKETS PLC 3.506 80 84 9,067 | 2025/3/17
BRISTOL MYERS SQUIBB 3.875 50 56 6,059 | 2025/8/15
BRISTOL-MYERS SQUIBB CO 2.9 90 96 10,393 | 2024/7/26
BRIXMOR OPERATING PART 3.65 20 20 2,186 | 2024/6 /15
BROADCOM CRP / CAYMN FT 3.0 50 50 5,484 | 2022/1/15
BROADCOM INC 4.25 50 52 5,694 | 2026/4 /15
BROOKFIELD FINANCE LLC 4.0 20 21 2,279 | 2024/4/1
BURLINGTN NORTH SANTA FE 3.25 30 33 3,563 | 2027/6/15
CANADIAN NATL RAILWAY 2.85 20 20 2,204 | 2021/12/15
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WA S | CANADIAN NATL RESOURCES 2.95 50 47 5,160 | 2023/1/15
(ABEEENER) | CAPITAL ONE FINANCIAL CO 3.05 70 71 7,679 | 2022/3/9
CAPITAL ONE FINANCIAL CO 3.9 30 31 3,360 | 2024/1 /29
CARDINAL HEALTH INC 3. 41 20 21 2,300 | 2027/6/15
CARRIER GLOBAL CORP 2.722 40 37 4,096 | 2030/2/15
CATERPILLAR FINL SERVICE 2.85 50 52 5,716 | 2024/5/17
CATERPILLAR INC 3.9 50 51 5,536 | 2021/5 /27
CBS CORP 3.7 30 30 3,249 | 2028/6/1
CENTERPOINT ENERGY RES 4.25 30 32 3,556 | 2028/11/1
CHARLES SCHWAB CORP 3.55 30 32 3,497 | 2024/2/1
CHARTER COMM OPT LLC/CAP 4. 908 50 55 6,001 | 2025/7/23
CHENIERE CORP CHRISTI HD 3.7 30 27 2,987 | 2029/11/15
CHEVRON CORP 2. 895 60 63 6,798 | 2024/3/3
CHUBB INA HOLDINGS INC 3.15 20 21 2,342 | 2025/3/15
CIGNA 3.4 30 31 3,449 | 2027/3/1
CIGNA CORP 4.375 40 45 4,959 | 2028/10/15
CINTAS CORPORATION NO. 2 3.7 20 21 2,317 2027/4/1
CISCO SYSTEMS INC 2.5 30 32 3,491 | 2026/9 /20
CITIGROUP INC 2.9 50 50 5,482 | 2021/12/8
CITIGROUP INC 4.044 70 74 8,006 | 2024/6/1
CITIGROUP INC 4.6 50 54 5,929 | 2026/3/9
CITIGROUP INC 3.2 70 73 7,886 | 2026/10/21
CITIGROUP INC 2.976 60 60 6,554 | 2030/11/5
CITIGROUP INC 2. 666 50 49 5,351 | 2031/1/29
COCA-COLA CO/THE 2.9 100 108 11,716 | 2027/5/25
COMCAST CORP 3.7 100 109 11,814 | 2024/4/15
COMCAST CORP 3.375 50 54 5,909 | 2025/8/15
CONAGRA BRANDS INC 4. 85 20 23 2,519 | 2028/11/1
CONSTELLATION BRANDS INC 4.4 40 43 4,687 | 2025/11/15
CONTINENTAL ATRLINES INC 5. 983 12 11 1,283 | 2022/4/19
COOPERATIEVE RABOBANK UA 1.875 100 99 10,707 | 2021/7 /19
COSTCO WHOLESALE CORP 2.3 20 20 2,231 | 2022/5/18
CREDIT SUISSE NEW YORK 3.625 250 265 28,641 | 2024/9/9
CROWN CASTLE INTL CORP 4.3 30 34 3,675 | 2029/2/15
CSX CORP 3.8 50 55 6,006 | 2028/3/1
CVS HEALTH CORP 3.35 32 32 3,501 | 2021/3/9
CVS HEALTH CORP 3.7 50 53 5,730 | 2023/3/9
CVS HEALTH CORP 2.625 50 51 5,585 | 2024/8/15
CVS HEALTH CORP 3.875 50 54 5,886 | 2025/7/20
DELL INT LLC/EMC CORP 4.0 50 51 5,582 | 2024/7/15
DELTA ATR LINES INC 3.625 20 18 2,033 | 2022/3/15
DEUTSCHE BANK AG 4.1 50 49 5,293 | 2026/1/13
DIAMOND 1 FIN/DIAMOND 2 4.42 50 50 5,487 | 2021/6/15
DIGITAL REALTY TRUST LP 2.75 20 20 2,165 2023/2/1
DISCOVER FINANCIAL SVS 3.5 50 51 5,536 | 2022/6/15
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WS | DISCOVER FINANCIAL SVS 4.5 30 30 3,337 | 2026/1/30
(40#&EMEE) | DOLLAR TREE INC 4.2 30 32 3,473 | 2028/5/15
DOMINION ENERGY INC 4.104 50 50 5,472 | 2021/4/1
DOW CHEMICAL CO/THE 4.8 20 22 2,392 | 2028/11/30
DOWDUPONT INC 4. 493 20 21 2,372/| 2025/11/15
DTE ENERGY CO 3.3 20 20 2,217 | 2022/6/15
DUKE ENERGY CORP 3.4 50 54 5,891 | 2029/6 /15
DUKE ENERGY OHIO INC 3.8 20 21 2,303 | 2023/9/1
EBAY INC 2.6 50 50 5,494 | 2022/7 /15
ELI LILLY & CO 3.375 30 34 3,709 | 2029/3/15
EMBRAER NETHERLANDS FINA 5.4 20 19 2,145 | 2027/2/1
ENBRIDGE INC 2.5 50 48 5,279 | 2025/1/15
ENERGY TRANSFER 4.25 100 99 10,735 | 2023/3/15
ENERGY TRANSFER PARTNERS 5.2 50 50 5,393 | 2022/2/1
ENTERPRISE PRODUCTS OPER 3.35 50 51 5,579 | 2023/3/15
EQUINIX INC 2.625 50 51 5,539 | 2024/11/18
ERP OPERATING LP 3.0 30 31 3,404 | 2029/7/1
EVERSOURCE ENERGY 3.8 40 43 4,683 | 2023/12/1
EXPEDIA INC 3.8 20 17 1,854 | 2028/2/15
EXXON MOBIL CORPORATION 3.043 20 21 2,285 | 2026/3/1
EXXON MOBIL CORPORATION 2.44 30 30 3,294 | 2029/8/16
FEDEX CORP 3.2 20 21 2,289 | 2025/2/1
FIBRIA OVERSEAS FINANCE 5.25 20 20 2,178 | 2024/5 /12
FIDELITY NATIONAL INFORM 4.25 30 33 3,659 | 2028/5/15
FIFTH THIRD BANCORP 4.3 50 53 5,770 | 2024/1/16
FIRSTENERGY CORP 3.9 30 32 3,519 | 2027/7/15
FISERV INC 3.85 30 32 3,562 | 2025/6/1
FISERV INC 3.2 30 32 3,452 | 2026/7/1
FOX CORP 4.03 50 53 5,813 | 2024/1 /25
GATX CORP 4.35 20 21 2,335 | 2024/2/15
GENERAL DYNAMICS CORP 2.375 20 21 2,275 | 2024/11/15
GENERAL ELECTRIC COMPANY 2.7 50 50 5,482 | 2022/10/9
GENERAL MILLS INC 4.2 30 34 3,721 | 2028/4/17
GENERAL MOTORS FINL CO 3.55 60 58 6,299 | 2022/7/8
GENERAL MOTORS FINL €O 4.35 50 46 5,019 | 2027/1/17
GILEAD SCIENCES INC 3.65 50 56 6,113 | 2026/3/1
GLAXOSMITHKLINE CAPITAL 3.0 70 76 8,228 | 2024/6/1
GLP CAPITAL LP / FIN II 5.3 30 28 3,096 | 2029/1/15
GOLDMAN SACHS GROUP INC 3.85 100 107 11,590 | 2027/1 /26
HALLIBURTON €O 3.5 2 1 212| 2023/8/1
HARRIS CORP 3.85 50 52 5,648 | 2023/6/15
HCA INC 4.125 30 31 3,440 | 2029/6 /15
HCP INC 3.25 30 30 3,252 | 2026/7/15
HOME DEPOT INC 3.75 50 55 5,968 | 2024/2/15
HONEYWELL INTERNATIONAL 1.85 20 20 2,184 | 2021/11/1

— 22




KEFREBFELEI-10ES VTV IR - BBEAY DEF (BEEEERERER)

4 i 3 . - R Ml % T
U i A NERGE | RERT fEiEEH A
TAUA % T Fv Tk kv FH

A% | HOSPITALITY PROP TRUST 4.95 20 14 1,572 | 2027/2/15
(ABEEENEE) | HP ENTERPRISE CO 2.25 30 29 3,207 | 2023/4/1
HP INC 4.3 20 20 2,231 2021/6/1
HSBC USA INC 3.5 100 106 11,510 | 2024/6 /23
IBM CORP 3.0 100 107 11,583 | 2024/5/15
THS MARKIT LTD 3.625 30 30 3,307 | 2024/5/1
ILLINOIS TOOL WORKS INC 2.65 20 21 2,328 | 2026/11/15
INGERSOLL-RAND LUX FINAN 3.8 24 25 2,788 | 2029/3/21
INTEL CORP 2.875 40 42 4,624 | 2024/5/11
INTEL CORP 2.45 30 31 3,406 | 2029/11/15
INTERCONT INENTALEXCHANGE 3.75 30 34 3,671 2028/9/21
INTERNATIONAL PAPER CO 3.0 50 52 5,652 | 2027/2/15
INTL LEASE FINANCE CORP 5. 875 100 98 10,624 | 2022/8/15
JEFFERIES GRP LLC / CAP 4.15 30 30 3,279 | 2030/1/23
JOHN DEERE CAPITAL CORP 3.45 50 56 6,124 | 2029/3/7
JOHNSON & JOHNSON 2.9 60 67 7,302 | 2028/1/15
JP MORGAN CHASE & CO 4.203 40 45 4,873 | 2029/7/23
JPMORGAN CHASE & €O 3.875 70 74 8,063 | 2024/9/10
JPMORGAN CHASE & CO 3.96 50 54 5,927 | 2027/1 /29
JPMORGAN CHASE & €O 3.625 30 32 3,453 | 2027/12/1
JPMORGAN CHASE & CO 2.739 50 51 5,527 | 2030/10/15
KEURIG DR PEPPER INC 4.597 30 34 3,691 | 2028/5/25
KEYCORP 4.15 30 33 3,563 | 2025/10/29
KIMCO REALTY CORP 3.3 40 40 4,343 | 2025/2/1
KINDER MORGAN ENER PART 3.95 50 51 5,542 | 2022/9/1
KROGER CO 2.8 50 51 5,538 | 2022/8/1
LABORATORY CORP OF AMER 2.95 40 41 4,496 | 2029/12/ 1
LAM RESEARCH CORP 3.75 30 33 3,578 | 2026/3/15
LAS VEGAS SANDS CORP 3.2 30 29 3,161 2024/8/8
LOWE’S COS INC 3.1 30 31 3,448 | 2027/5/3
MARRIOTT INTERNATIONAL 3.75 20 19 2,058 | 2025/3/15
MARSH & MCLENNAN €0S INC 4.375 30 34 3,749 | 2029/3/15
MASTERCARD INC 2.0 20 20 2,201 | 2021/11/21
MCDONALD’ S CORP 2.625 50 51 5,546 | 2022/1/15
MEDTRONIC INC 3.5 23 25 2,757 | 2025/3/15
MERCK & CO INC 2.8 50 53 5,756 | 2023/5/18
METLIFE INC 3.0 20 21 2,293 | 2025/3/1
MICRON TECHNOLOGY INC 4.185 30 31 3,433 | 2027/2/15
MICROSOFT CORP 1.55 50 50 5,454 | 2021/8/8
MICROSOEFT CORP 3.3 50 56 6,108 | 2027/2/6
MID-AMERICA APARTMENTS 3.6 30 31 3,420 | 2027/6/1
MITSUBISHI UFJ FIN GRP 2.998 50 51 5,515 | 2022/2/22
MITSUBISHI UFJ FIN GRP 3. 407 50 52 5,668 | 2024/3/7
MITSUBISHI UFJ FIN GRP 3. 741 30 33 3,594 | 2029/3/7
MORGAN STANLEY 2.5 100 100 10,880 | 2021/4 /21
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WS | MORGAN STANLEY 3.625 100 109 11,759 | 2027/1/20
(GUBEENES) | MORGAN STANLEY 3.95 30 32 3,453 | 2027/4/23
MOSAIC CO 3.25 20 20 2,173 | 2022/11/15
MOTOROLA SOLUTIONS INC 4.6 20 21 2,343 | 2028/2/23
MPLX LP 144A 4.5 50 50 5,402 | 2023/7/15
NASDAQ INC 3.85 20 21 2,340 | 2026/ 6 /30
NATIONAL RURAL UTIL COOP 2.3 30 30 3,341 | 2022/9/15
NEWMONT GOLD 3.625 20 20 2,200 | 2021/6/9
NEXTERA ENERGY CAPITAL 2.8 50 51 5,566 | 2023/1/15
NIKE INC 2.85 30 32 3,510 | 2030/3/27
NISOURCE INC 2.65 20 20 2,201 | 2022/11/17
NORDSTROM INC 6.95 20 19 2,055 | 2028/3/15
NORFOLK SOUTHERN CORP 2.55 30 31 3,344 | 2029/11/1
NORTHERN TRUST CORP 3.375 30 31 3,354 | 2032/5/8
NORTHROP GRUMMAN CORP 2.55 40 41 4,444 | 2022/10/15
NOVARTIS CAPITAL CORP 3.0 50 54 5,895 | 2025/11/20
NUTRIEN LTD 3.375 30 31 3,371 | 2025/3/15
0’ REILLY AUTOMOTIVE INC 3.9 30 32 3,461 | 2029/6/1
OMEGA HLTHCARE INVESTORS 4.75 20 19 2,122| 2028/1/15
OMNICOM GROUP INC 3.6 40 42 4,594 | 2026/4 /15
ONCOR ELECTRIC DELIVERY 2.75 50 53 5,745 | 2024/6/1
ONEOK INC 2.75 50 44 4,817 | 2024/9/1
ORACLE CORP 1.9 100 101 10,902 | 2021/9/15
ORACLE CORP 2.95 50 53 5,778 | 2024/11/15
PACIFICORP 3.5 20 22 2,423 | 2029/6 /15
PARKER-HANNIFIN CORP 3.25 30 31 3,433 | 2029/6 /14
PAYPAL HOLDINGS INC 2.65 30 31 3,396 | 2026/10/ 1
PEPSICO INC 2.75 50 52 5,687 | 2023/3/1
PFIZER INC 2.75 50 54 5,919 | 2026/6/3
PHILIP MORRIS INTL INC 3.25 50 53 5,810 | 2024/11/10
PIEDMONT NATURAL GAS CO 3.5 20 21 2,341 | 2029/6/1
PLAINS ALL AMER PIPELINE 3.85 50 47 5,091 | 2023/10/15
PNC FINANCIAL SERVICES 3.9 70 76 8,201 | 2024/4 /29
PNC FINANCIAL SERVICES 3.45 30 32 3,526 | 2029/4 /23
PPL CAPITAL FUNDING INC 3.1 20 20 2,227 | 2026/5/15
PRAXAIR INC 3.2 20 21 2,328 | 2026/1/30
PROCTER & GAMBLE CO/THE 2.15 50 51 5,590 | 2022/8/11
PROGRESSIVE CORP 4.0 20 23 2,526 | 2029/3/1
PROLOGIS LP 3.25 30 32 3,508 | 2026/10/ 1
PRUDENTIAL FINANCIAL INC 5. 875 50 51 5,570 | 2042/9/15
PUBLIC SERVICE ELECTRIC 3.65 20 22 2,429 | 2028/9/1
QUALCOMM INC 2.6 40 41 4,488 | 2023/1 /30
RAYTHEON COMPANY 3.15 20 21 2,308 | 2024/12/15
REALTY INCOME CORP 3.875 20 20 2,258 | 2025/4/15
REPUBLIC SERVICES INC 3.55 20 20 2,256 | 2022/6/1
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WA S | ROCKWELL COLLINS INC 3.2 20 21 2,282 | 2024/3/15
(ABEEENES) | ROPER TECHNOLOGIES INC 2.95 30 31 3,397 | 2029/9/15
ROYAL BANK OF CANADA 3.7 50 54 5,852 | 2023/10/5
ROYAL BK OF SCOT GRP PLC 6.0 50 54 5,862 | 2023/12/19
ROYAL BK SCOTLND GRP PLC 6.125 50 53 5,782 | 2022/12/15
S&P GLOBAL INC 4.4 30 35 3,775 | 2026/2/15
SABINE PASS LIQUEFACTION 5.0 30 30 3,328 | 2027/3/15
SALESFORCE. COM INC 3.25 30 31 3,433 | 2023/4/11
SANTANDER HOLDINGS USA 3.5 50 50 5,477 | 2024/6/7
SEAGATE HDD CAYMAN 4.25 18 18 1,962 | 2022/3/1
SHELL INTERNATIONAL FIN 3.25 60 63 6,862 | 2025/5/11
SHERWIN-WILLIAMS CO 4.2 50 52 5,624 | 2022/1/15
SHIRE ACQ INV IRELAND DA 3.2 50 53 5,803 | 2026/9 /23
SIMON PROPERTY GROUP LP 3.75 70 71 7,726 | 2024/2/1
SOUTHERN CAL EDISON 4.2 30 33 3,642 | 2029/3/1
SOUTHERN CALIF GAS CO 3.2 20 21 2,295 | 2025/6/15
SOUTHERN CO 3.25 50 53 5,719 | 2026/7/1
STARBUCKS CORP 3.1 50 52 5,634 | 2023/3/1
STATE STREET CORP 2.653 60 61 6,607 | 2023/5/15
STATE STREET CORP 2.354 40 40 4,384 | 2025/11/1
SUMITOMO MITSUT FINL GRP 2. 846 100 101 10,956 | 2022/1 /11
SUMITOMO MITSUI FINL GRP 3. 544 50 53 5,806 | 2028/1/17
SUNTRUST BANK 3.0 20 20 2,247 | 2023/2/2
SYNCHRONY FINANCTAL 3.95 20 18 1,991 | 2027/12/1
SYSCO CORPORATION 3.55 30 30 3,286 | 2025/3/15
TARGET CORP 3.375 30 34 3,675 | 2029/4/15
TD AMERITRADE HOLDING CO 3.3 20 21 2,290 | 2027/4/1
THERMO FISHER SCIENTIFIC 2.95 30 32 3,473 | 2026/9/19
TORONTO-DOMINION BANK 3.25 20 20 2,215 | 2021/6/11
TORONTO-DOMINTON BANK 3.25 50 52 5,705 | 2024/3/11
TOTAL CAPITAL INTL SA 2.434 50 51 5,510 | 2025/1/10
TOTAL SYSTEM SERVICES IN 4.0 30 31 3,443 | 2023/6/1
TOYOTA MOTOR CREDIT CORP 2.6 60 61 6,592 | 2022/1/11
TRANSCANADA PIPELINES 4.25 30 32 3,464 | 2028/5/15
TRUIST FIN CORP 2.2 60 60 6,573 | 2023/3/16
TYSON FOODS INC 4.35 30 35 3,795 | 2029/3/1
UNION PACIFIC CORP 2.75 20 21 2,276 | 2026/3/1
UNION PACIFIC CORP 3.7 30 33 3,632 | 2029/3/1
UNITED PARCEL SERVICE 2.2 50 51 5,582 | 2024/9/1
UNITED TECHNOLOGIES CORP 3.125 50 54 5,879 | 2027/5/4
UNTTEDHEALTH GROUP INC 3.75 100 111 12,075 | 2025/7/15
US BANCORP 3.0 100 103 11,146 | 2022/3/15
US BANCORP 2.4 40 41 4,478 | 2024/ 7 /30
VALERO ENERGY PARTNERS 4.5 30 30 3,310 | 2028/3/15
VENTAS REALTY LP/CAP CRP 3.5 30 30 3,278 | 2024/4/15
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WA % | VEREIT OPERATING PARTNER 4. 625 30 29 3,220 | 2025/11/1
(42fBHEAES) | VERISK ANALYTICS INC 4.125 30 32 3,512 | 2029/3/15
VERIZON COMM INC 4.016 80 93 10,053 | 2029/12/3
VERIZON COMMUNICATIONS 4.125 60 69 7,524 | 2027/3/16
VIRGINIA ELEC & POWER CO 3.15 50 54 5,862 | 2026/1/15
VISA INC 3.15 50 54 5,918 | 2025/12/14
VMWARE INC 2.95 20 20 2,175 | 2022/8/21
VODAFONE GROUP PLC 4,125 50 55 6,039 | 2025/5/30
WABTEC 4.95 30 28 3,116 | 2028/9/15
WALGREENS BOOTS ALLIANCE 3.3 30 30 3,310 | 2021/11/18
WALMART INC 2.85 50 54 5,834 | 2024/7/8
WALMART INC 3.7 50 57 6,226 | 2028/ 6 /26
WALT DISNEY COMPANY/THE 3.0 80 87 9,414 | 2026/2/13
WASTE MANAGEMENT INC 2.4 30 30 3,334 | 2023/5/15
WELLPOINT INC 3.3 50 52 5,694 | 2023/1/15
WELLS FARGO & COMPANY 3. 584 100 107 11,576 | 2028/5 /22
WELLS FARGO & COMPANY 2.879 40 40 4,385 | 2030/10/30
WELLTOWER INC 4.0 50 51 5,530 | 2025/6/1
WESTPAC BANKING CORP 2. 894 50 49 5,313 | 2030/2/4
WESTPAC BANKING CORP 4,322 50 52 5,689 | 2031/11/23
WILLIAMS PARTNERS LP 4.3 50 51 5,517 | 2024/3/4
WILLIS NORTH AMERICA INC 2.95 30 30 3,341 | 2029/9/15
WRKCO INC 4.0 30 32 3,463 | 2028/3/15
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T Fialiingsoe ii| NERAE | RERE AR fEEFEA A
TAYA % Tk kv R TH
[EfEFE% | US TREASURY BOND 2.875 200 261 27,925 | 2043/5/15
US TREASURY N/B 1.75 157 160 17,205 | 2021/11/30
US TREASURY N/B 1.5 37 37 4,047 | 2022/1 /31
US TREASURY N/B 1.75 236 243 26,077 | 2022/6/15
US TREASURY N/B 2.0 32 33 3,561 | 2022/7/31
US TREASURY N/B 1.625 30 31 3,315 | 2022/8/31
US TREASURY N/B 1.375 30 30 3,301 | 2022/10/15
US TREASURY N/B 2.0 58 60 6,511 | 2023/2/15
US TREASURY N/B 1.625 245 255 27,326 | 2023/5 /31
US TREASURY N/B 1.25 45 46 4,970 | 2023/7/31
US TREASURY N/B 2.25 78 83 8,957 | 2024/1 /31
US TREASURY N/B 1.875 99 105 11,301 | 2024/ 8 /31
US TREASURY N/B 2.25 150 163 17,436 | 2024/11/15
US TREASURY N/B 2.0 96 103 11,080 | 2025/2/15
US TREASURY N/B 2.0 250 271 29,001 | 2025/8/15
US TREASURY N/B 2.25 200 220 23,537 | 2025/11/15
US TREASURY N/B 1.625 200 213 22,848 | 2026/2/15
US TREASURY N/B 1. 625 50 53 5,720 | 2026/5/15
US TREASURY N/B 1.375 230 242 25,964 | 2026/8 /31
US TREASURY N/B 1.5 200 213 22,790 | 2027/1 /31
US TREASURY N/B 2.375 37 41 4,462 | 2027/5/15
US TREASURY N/B 2.25 34 38 4,091 | 2027/11/15
US TREASURY N/B 2.875 148 174 18,667 | 2028/5/15
US TREASURY N/B 2.625 26 30 3,253 | 2029/2/15
US TREASURY N/B 1.5 50 53 5,760 | 2030/2/15
US TREASURY N/B 4.5 30 45 4,917 | 2036/2/15
US TREASURY N/B 4. 625 93 151 16,161 | 2040/ 2 /15
US TREASURY N/B 4.75 100 165 17,728 | 2041/ 2/15
US TREASURY N/B 2.75 52 66 7,114 | 2042/8/15
US TREASURY N/B 3.375 78 110 11,812 | 2044/5/15
US TREASURY N/B 2.5 100 123 13,211 | 2045/2/15
US TREASURY N/B 2.875 79 104 11,159 | 2045/8/15
US TREASURY N/B 2.5 191 237 25,393 | 2046/5/15
US TREASURY N/B 3.0 101 137 14,756 | 2047/ 2 /15
US TREASURY N/B 2.75 103 135 14,447 | 2047/11/15
US TREASURY N/B 3.0 200 275 29,468 | 2048/8/15
US TREASURY N/B 3.0 104 143 15,394 | 2049/ 2/15
2N at 520, 688
o FHhF&Z KV | Fhr& KL
[EfFFFE% | CANADIAN GOVERNMENT 2.5 35 38 2,923 | 2024/6/1
CANADIAN GOVERNMENT 1.0 23 23 1,831 | 2027/6/1
CANADIAN GOVERNMENT 5.75 46 74 5,720 | 2033/6/1
CANADIAN GOVERNMENT 2.75 65 90 6,923 | 2048/12/1
2N at 17, 399
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AXY A % FHAR LR FHAR L K M
[EffFE% | UK TREASURY 0. 625 40 41 5,461 | 2025/6/7
UK TREASURY 1. 625 40 45 5,981 | 2028/10/22
UK TREASURY 4.75 24 35 4,692 | 2030/12/ 7
UK TREASURY 4.25 34 53 7,132 | 2036/3/7
UK TREASURY 4.25 22 37 4,930 | 2039/9/7
UK TREASURY 3.5 55 92 12,235 | 2045/1 /22
UK TREASURY 1.75 48 63 8,405 | 2049/1 /22
UK TREASURY 2.5 11 20 2,707 | 2065/ 7 /22
UNITED KINGDOM (GOVERNMEN 4.25 20 44 5,931 | 2055/12/7
N 2t 57, 480
AW =T FAyz=7v) o=} | FAV==F ) n-F
| [EME R |SWEDISH GOVERNMENT 1.0 160 173 1,891 | 2026/11/12
N 2t 1,891
IV — FIvyz=ro=% | F)V)z=sn—%
[EfEzE% | NORWEGIAN GOVERNMENT 3.75 70 72 759 | 2021/5/25
NORWEGTAN GOVERNMENT 1.5 26 28 293 | 2026/2/19
i En 1,052
A et/ Frvv=yyu-x | F7vv=0/o-%
EffaF% | KINGDOM OF DENMARK 1.75 140 157 2,447 | 2025/11/15
KINGDOM OF DENMARK 0.5 200 215 3,345 | 2029/11/15
KINGDOM OF DENMARK 4.5 120 226 3,516 | 2039/11/15
N =t 9, 308
—n Fa—n Fa—n
FA [Ef#7F% | BUNDESOBLIGATION — 50 51 5,982 | 2024/4/5
BUNDESREPUB. DEUTSCHLAND 1.5 50 53 6,176 | 2023/2/15
BUNDESREPUB. DEUTSCHLAND 0.5 33 35 4,065 | 2025/2/15
BUNDESREPUB. DEUTSCHLAND 0. 25 55 58 6,801 | 2027/2/15
BUNDESREPUB. DEUTSCHLAND 0.5 40 43 5,047 | 2027/8/15
BUNDESREPUB. DEUTSCHLAND 0.5 30 32 3,800 | 2028/2/15
BUNDESREPUB. DEUTSCHLAND 0. 25 8 8 997 | 2028/8/15
BUNDESREPUB. DEUTSCHLAND — 60 63 7,337 | 2029/8/15
BUNDESREPUB. DEUTSCHLAND — 40 42 4,892 | 2030/2/15
BUNDESREPUB. DEUTSCHLAND 5.5 11 18 2,116 | 2031/1/4
BUNDESREPUB. DEUTSCHLAND 4.75 20 35 4,064 | 2034/7/4
BUNDESREPUB. DEUTSCHLAND 4.0 15 26 3,028 | 2037/1/4
BUNDESREPUB. DEUTSCHLAND 3.25 32 56 6,611 | 2042/7/4
BUNDESREPUB. DEUTSCHLAND 2.5 60 99 11,534 | 2044/7/4
BUNDESREPUB. DEUTSCHLAND 2.5 30 51 5,924 | 2046/8/15
A&V T Ef#zF% | BUONI POLIENNALI DEL TES 0.35 185 184 21,409 | 2021/11/ 1
BUONT POLIENNALI DEL TES 1.35 72 73 8,468 | 2022/4/15
BUONT POLIENNALI DEL TES 1.45 20 20 2,361 | 2022/9/15
BUONT POLIENNALI DEL TES 0.95 40 40 4,663 | 2023/3/15
BUONT POLIENNALI DEL TES 4.75 150 168 19,521 | 2023/8/1
BUONT POLIENNALI DEL TES 0. 65 30 29 3,450 | 2023/10/15
BUONT POLIENNALI DEL TES 1.75 47 48 5,585 | 2024/7/1
BUONT POLIENNALI DEL TES 2.5 50 52 6,127 | 2024/12/1
BUONT POLIENNALI DEL TES 2.0 67 69 8,047 | 2025/12/ 1
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AZIT {ﬁﬁl‘.[# BUONT POLIENNALT DEL TES 1.6 150 151 17, 587 2026/6/ 1
BUONT POLIENNALT DEL TES 1.25 65 64 7, 450 2026/12/ 1
BUONT POLIENNALT DEL TES 2.0 110 113 13, 136 2028/ 2/ 1
BUONT POLIENNALT DEL TES 5.25 37 48 5,577 2029/11/ 1
BUONT POLIENNALT DEL TES 1.35 80 76 8,923 2030/4/ 1
BUONT POLIENNALT DEL TES 6.0 47 65 7,632 2031/5/1
BUONI POLIENNALI DEL TES 2.45 100 104 12,128 2033/9/1
BUONI POLIENNALI DEL TES 2.25 26 26 3,039 2036/9/1
BUONI POLIENNALI DEL TES 2.95 16 17 2,011 2038/9/1
BUONI POLIENNALI DEL TES 5.0 50 69 8,113 2039/8/1
BUONI POLIENNALI DEL TES 5.0 37 51 6, 004 2040/9/1
BUONI POLIENNALI DEL TES 4. 75 21 29 3,374 2044/9/1
BUONI POLIENNALI DEL TES 2.7 32 32 3,814 2047/3/1
BUONI POLIENNALI DEL TES 3.45 45 52 6, 048 2048/3/1
7R [E&F R FRANCE (GOVT OF) — 30 30 3,535 2023/ 2 /25
FRANCE (GOVT OF) 1.75 35 37 4, 352 2023/ 5 /25
FRANCE (GOVT OF) — 46 46 5, 445 2024/ 3 /25
FRANCE (GOVT OF) 0.5 89 93 10, 856 2026/ 5 /25
FRANCE (GOVT OF) 0.75 100 107 12, 462 2028/ 5 /25
FRANCE (GOVT OF) 2.5 100 125 14, 544 2030/ 5 /25
FRANCE (GOVT OF) 1.25 57 65 7, 559 2036/ 5 /25
FRANCE (GOVT OF) 1.5 13 15 1,832 2050/ 5 /25
FRANCE (GOVT OF) 1.75 30 41 4, 757 2066/ 5 /25
FRANCE GOVERNMENT 0.A. T 1.75 118 130 15, 098 2024/11/25
FRANCE GOVERNMENT 0.A. T 2.75 100 122 14, 205 2027/10/25
FRANCE GOVERNMENT O.A. T 5.5 110 165 19, 209 2029/ 4 /25
FRANCE GOVERNMENT 0.A. T 4.75 80 132 15, 397 2035/ 4 /25
FRANCE GOVERNMENT O.A. T 4.5 41 73 8, 547 2041/ 4 /25
FRANCE GOVERNMENT 0.A.T 3.25 70 112 13, 106 2045/ 5 /25
FRANCE GOVERNMENT 0.A.T 4.0 40 80 9, 283 2055/ 4 /25
FT oK [E&F R NETHERLANDS GOVERNMENT 1.75 40 43 5,003 2023/ 7 /15
NETHERLANDS GOVERNMENT 0.25 12 12 1, 454 2025/ 7 /15
NETHERLANDS GOVERNMENT 0.75 50 54 6, 313 2027/ 7 /15
NETHERLANDS GOVERNMENT 0.75 10 10 1,271 2028/ 7 /15
NETHERLANDS GOVERNMENT 0.25 10 10 1, 222 2029/ 7 /15
NETHERLANDS GOVERNMENT 2.5 17 22 2,653 2033/1/15
NETHERLANDS GOVERNMENT 4.0 20 33 3,910 2037/ 1 /15
NETHERLANDS GOVERNMENT 0.5 10 11 1,278 2040/ 1 /15
NETHERLANDS GOVERNMENT 3.75 33 60 6, 962 2042/ 1 /15
ARA [E&F R BONOS Y OBLIG DEL ESTADO 0. 05 120 120 13,974 2021/10/31
BONOS Y OBLIG DEL ESTADO 5.4 60 69 8, 005 2023/ 1 /31
BONOS Y OBLIG DEL ESTADO 3.8 20 22 2, 659 2024/ 4 /30
BONOS Y OBLIG DEL ESTADO 2.75 130 145 16, 843 2024/10/31
BONOS Y OBLIG DEL ESTADO 4. 65 65 79 9, 263 2025/ 7 /30
BONOS Y OBLIG DEL ESTADO 1.3 46 48 5, 642 2026/10/31
BONOS Y OBLIG DEL ESTADO 1.4 90 95 11, 086 2028/ 4 /30
BONOS Y OBLIG DEL ESTADO 0.6 80 78 9, 163 2029/10/31
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a—n % Fa—n Foa—n FH
AL v [Ef#7E%4 | BONOS Y OBLIG DEL ESTADO 1.95 59 65 7,611 | 2030/7/30
BONOS Y OBLIG DEL ESTADO 4.9 30 48 5,671 | 2040/7 /30
BONOS Y OBLIG DEL ESTADO 4.7 10 16 1,869 | 2041/ 7 /30
BONOS Y OBLIG DEL ESTADO 5.15 26 45 5,279 | 2044/10/31
BONOS Y OBLIG DEL ESTADO 2.9 35 45 5,265 | 2046/10/31
BONOS Y OBLIG DEL ESTADO 2.7 10 12 1,462 | 2048/10/31
SPANISH GOVERNMENT 6.0 45 65 7,561 | 2029/1/31
SPANISH GOVERNMENT 4.2 57 83 9,642 | 2037/1/31
AL F— EffF% | BELGIUM KINGDOM 0.2 20 20 2,376 | 2023/10/22
BELGIUM KINGDOM 0.8 20 21 2,459 | 2025/ 6 /22
BELGIUM KINGDOM 0.8 70 75 8,727 | 2028/6/22
BELGIUM KINGDOM 0.9 57 61 7,177 | 2029/6 /22
BELGIUM KINGDOM 4.25 14 24 2,784 | 2041/3/28
BELGIUM KINGDOM 3.75 50 85 9,955 | 2045/ 6 /22
BELGIUM KINGDOM 1.6 19 23 2,690 | 2047/6 /22
BELGIUM KINGDOM GOVT 5.5 19 27 3,191 | 2028/3/28
BELGIUM KINGDOM GOVT 5.0 15 25 2,916 | 2035/3/28
A=A +Y7 | EERES: | REPUBLIC OF AUSTRIA — 20 20 2,370 | 2024/7/15
REPUBLIC OF AUSTRIA 0.75 46 49 5,722 | 2026/10/20
REPUBLIC OF AUSTRIA 0.75 24 25 2,997 | 2028/2/20
REPUBLIC OF AUSTRIA 2.4 10 13 1,533 | 2034/5/23
REPUBLIC OF AUSTRIA 4.15 30 50 5,806 | 2037/3/15
REPUBLIC OF AUSTRIA 1.5 23 29 3,462 | 2047/2/20
REPUBLIC OF AUSTRIA 1.5 10 14 1,675 | 2086/11/2
747 R | EfEGES | FINNISH GOVERNMENT — 10 10 1,183 | 2023/9/15
FINNISH GOVERNMENT 0.5 30 31 3,669 | 2026/4/15
FINNISH GOVERNMENT 0.75 22 24 2,785 | 2031/4/15
FINNISH GOVERNMENT 2.625 10 15 1,765 | 2042/7/4
TANT YR | EERES: | TRISH GOVERNMENT 5.4 15 19 2,215 | 2025/3/13
TRISH TSY 0.4% 2035 0.4 15 14 1,711 | 2035/5/15
IRISH TSY 1% 2026 1.0 30 32 3,715 | 2026/5/15
TRISH TSY 2% 2045 2.0 15 19 2,239 | 2045/2/18
IRISH TSY 2.4% 2030 2.4 30 36 4,243 | 2030/5/15

N 2t 663, 505

K—=F K FRaF FRuF

Ef#zF% | POLAND GOVERNMENT BOND 2.25 40 41 1,053 | 2022/4/25
POLAND GOVERNMENT BOND 3.25 107 118 3,032 | 2025/7/25

N 2t 4, 086

AR FOVAR=VEV | TV AB=L R

[EffFE% | SINGAPORE GOVERNMENT 3.125 10 10 803 | 2022/9/1
SINGAPORE GOVERNMENT 1.75 50 51 3,916 | 2023/2/1
SINGAPORE GOVERNMENT 2.125 10 10 823 | 2026/6/1
SINGAPORE GOVERNMENT 2.625 30 34 2,593 | 2028/5/1
SINGAPORE GOVERNMENT 2.875 28 32 2,488 | 2029/7/1
SINGAPORE GOVERNMENT 2.375 20 24 1,817 | 2039/7/1

N En 12, 442

— 40
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AT Fialiings e ii| NERAE | RERE AR fEEFEA A

F—=A R Z VT % T5E RV FZ K T
Ef#F% | AUSTRALTAN GOVERNMENT 5.5 50 57 4,033 | 2023/4 /21
AUSTRALIAN GOVERNMENT 3.25 95 108 7,570 | 2025/4 /21
AUSTRALIAN GOVERNMENT 2.25 145 161 11,297 | 2028/5/21
AUSTRALIAN GOVERNMENT 2.5 112 129 9,030 | 2030/5/21
AUSTRALIAN GOVERNMENT 2.75 20 24 1,684 | 2035/6 /21
AUSTRALIAN GOVERNMENT 2.75 40 48 3,358 | 2041/5 /21

N EI 36, 975

A AT T)v FHo=rv| FH=s

[Efif7E% | ISRAEL FIXED BOND 0.75 50 50 1,541 | 2022/7/31
TSRAEL FIXED BOND 1.75 50 53 1,620 | 2025/8 /31
ISRAEL FIXED BOND 1.0 50 50 1,540 | 2030/3/31
ISRAEL FIXED BOND 3.75 40 56 1,722 | 2047/3/31

N =t 6, 425

AFxv= TAF ARy | FAZ Ay

[Ef#zFE% | MEX BONOS DESARR FIX RT 8.5 130 153 694 | 2029/5/31
MEX BONOS DESARR FIX RT 7.75 600 678 3,072 | 2034/11/23
MEXICAN FIXED RATE BONDS 8.0 150 164 744 | 2023/12/ 7

N =t 4,512

= il 1,335, 767

IR AT, WIR Ol 2 45 23 [F O 5o i FE AR 78 BRSO fPEIC X 0 FEERE L7 b o ¢,
* I - FPAERO HALARMIZE 0 5 C,

OREIEFEMHEDER (20204 5 B 11 B %)
" g _ 4 1 *
7 il A e H
+M %
AR 1, 335, 767 96.9
a—jL - m—E ZOfh 43,163 3.1
BB A5 R PERRAR 1, 378,930 100. 0

* GEAORACRNEE) Y $57C,

F* MIRIZIS 1T DM T E (1, 372, 904 TH) OFBIETEMPERE (1, 378, 930 FM) 1T 5 HiaIF99. 6% T,

HAMUEETEPEE, WIROWH % 4523 [E O %% FE(E 72 FAS O MBI & 0 RS L72 b O TH, 1K N/L=106. 95M, 1474 NL=76. 74H,
1R R=132.851, 1A Y =—F 27 m—7=10.92[1, 1/ V7 =—27u—x=10.44[, 15 ~—2 7 m—*x=15.55[1, 1—nr=116.00[1,
1R F=25. 501, 13 > AR —/L RL=T5 671, 15 KL=69. 881, 1H7 =4 /L=30. 441, 1A ¥ 2Y=4.53[, 17> F=5.8311,
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O%E. a5, TARVEEMENKR wozspiasn OIBEDIKR (201955 8118 ~2020%5 A118)
I B BRI ES I B EIE..
M M

A BE 2,757, 730, 922 (VT E:S 11,139,993
a—b s m— 30, 442, 159 ZHFLE 11, 145,012
IANFEAE M) 1, 335, 767, 669 SRR AN 5,019
RIS 1,381, 874, 695 (B) HIEIZHFTEEE 30, 923, 420
ERVENSN 3, 815, 699 TEE AR 107, 413, 322

AL A 5, 646, 474 7e B R A 76,489, 902
FENERERELE: 184, 226 (C) SE¥ERsIFm5IEE A 420,424

B &fE 1,382, 546,513 GRS 399, 788
Kb 1, 382, 365, 219 i GIE| A 820, 212

RN 3 ok 181, 292 D) REERF A 680,250
FALFI) B 2 (B) L#iEHSL(A+B+C+D) 40, 962, 739

(C) #EEHE(A—B) 1,375, 184, 409 (F) sifigsEss 16, 857, 345
JEA 1, 200, 425, 720 6) BMMEEEERESE 130, 837, 390
PR 45 4 174, 758, 689 H) MPEBEEE A 13,898, 785

(D) =ItELROZK 1,200, 425, 7200 (I) H(E+F+G+H) 174, 758, 689
1HEA%EYEEMEE(C/ D) 11, 4561 REBBEES (1) 174,758, 689

() 0% o0 A %H13329,483,045 1 . M B NG & L AL kHBIEORIOF TR BMEEHSTER SR LU0 £YEREI%EERS|
975, 411, 4591, Hirh —EBARKI ST A KL 104, 468, 7841, 1 1 BRI ROFTMHRZ I LD b OEEHRET,

Yo V) WIEPERITL. 1456 T,

S =7 > KERITR G LT 5 BT A A

YR xT vy MAEEE sy VR RTREEA VT ) AF—=T

GERBUER IR E RS

624, 713, 984H

s VAY 2T gy MMEEE - [y VB AT TERA Ty ) AT 70 P

AR EZEH)

295, 923, 78211

s VR 7 vy MMERE - [y VB ATBERA VT 9 ) AT 7 RF

CEfHEREZ SR

O&Mit

279, 787, 954

RIEORPLO PTG BMEREBBEE L H DL DI, FFtoEM
BOEDER. BINGE % LT AliEH 2 b i AR Z 4 LW e 2410 &
WNET,

REORPO P T H) BHEBRES L H 20T, PRI,
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BRAEE
20208 A31HICRTLI-EE

BRI
Nz
FE!
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#H

NS =R I N—F — ) —B

B — A

B IO H — ETF 45 AE %
HEABLOEH— T RIF L2555

EHBIOER (AT 4T 2—a T V3R 5
~— T B OIS — ETR 28 i1

~— T AT BROWGE— T NIT SRS
T BRI~ AV AT AT 2 A SRS
PRAE R

B A R

AR T B ETPZ 305

A NS WG E— T RITVZ ST
ARG G — A AT 47 2=V aF VEATES
ZELH W L O

G
BRI

FERERATITES R D EBMAI R 12
BRSO R ST A2 (1) LB

BRI LM EOMBE MR

NUH—R - REEHERETF

(Fkv)

163,412

163,412

294
2,693
1,228
385
431
148
42

14
47
148
14

56

6

5,506

157,906

116,819

45,925

320,650

1 770 ROBIERRHOZIFE., RIS R | BEOKIEI ML () 1, ZA2h, $275,000, ($66,000), H5L0S1,000THY, FH

3R BLERE A Tho,
2 BUEE TR 3 DMRIE (%) $26,257,000235 & £ T 5,



NUH—R - KEEHEEETF
Bt ELE
REBEME
202058 A31HIRTE

. ; AR Sl . ; HESH S

SR IR en) (R SR WIE ) (FR)

KEBFE - R EME (99.6%) United States Treasury Note/Bond 0.125%  7/31/22 162,685 162,635
KEBRFE (99.6%) United States Treasury Note/Bond 1.875%  7/31/22 190,280 196,554
United States Treasury Note/Bond 1.125%  6/30/21 101,272 102,094 United States Treasury Note/Bond 2.000%  7/31/22 159,880 165,525
United States Treasury Note/Bond 1.125%  7/31/21 10,920 11,017 United States Treasury Note/Bond 1.500%  8/15/22 233,220 239,414
United States Treasury Note/Bond 2.125%  8/15/21 9,704 9,886 United States Treasury Note/Bond 1.625%  8/15/22 124,107 127,695
United States Treasury Note/Bond 2.750%  9/15/21 24,606 25,271 United States Treasury Note/Bond 7.250%  8/15/22 2,525 2,873
United States Treasury Note/Bond 1.125%  9/30/21 132,794 134,184 United States Treasury Note/Bond 0.125%  8/31/22 159,540 159,514
United States Treasury Note/Bond 1.500%  9/30/21 36,817 37,352 United States Treasury Note/Bond 1.625%  8/31/22 191,225 196,872
United States Treasury Note/Bond 2.125%  9/30/21 47,600 48,619 United States Treasury Note/Bond 1.875%  8/31/22 54,582 56,459
United States Treasury Note/Bond 2.875% 10/15/21 197,875 203,904 United States Treasury Note/Bond 1.500%  9/15/22 97,989 100,699
United States Treasury Note/Bond 1.250% 10/31/21 267,015 270,435 United States Treasury Note/Bond 1.750%  9/30/22 61,750 63,805
United States Treasury Note/Bond 1.500% 10/31/21 45,274 45,988 United States Treasury Note/Bond 1.875%  9/30/22 87,452 90,595
United States Treasury Note/Bond 2.000% 10/31/21 230,815 235,791 United States Treasury Note/Bond 1.375% 10/15/22 192,083 197,066
United States Treasury Note/Bond 2.000% 11/15/21 2,150 2,198 United States Treasury Note/Bond 1.875% 10/31/22 95,824 99,402
United States Treasury Note/Bond 2.875%  11/15/21 226,210 233,632 United States Treasury Note/Bond 2.000% 10/31/22 57,966 60,285
United States Treasury Note/Bond 8.000% 11/15/21 21,340 23,337 United States Treasury Note/Bond 1.625%  11/15/22 283,990 293,220
United States Treasury Note/Bond 1.500% 11/30/21 66,000 67,114 United States Treasury Note/Bond 2.000%  11/30/22 235,245 245,022
United States Treasury Note/Bond 1.750%  11/30/21 28,142 28,705 United States Treasury Note/Bond 1.625%  12/15/22 259,115 267,940
United States Treasury Note/Bond 1.875% 11/30/21 161,995 165,488 United States Treasury Note/Bond 2.125% 12/31/22 75,640 79,115
United States Treasury Note/Bond 2.625% 12/15/21 258,635 266,880 United States Treasury Note/Bond 1.500%  1/15/23 166,770 172,138
United States Treasury Note/Bond 2.000% 12/31/21 136,210 139,573 United States Treasury Note/Bond 1.750%  1/31/23 77,905 80,924
United States Treasury Note/Bond 2.125% 12/31/21 95,165 97,663 United States Treasury Note/Bond 2.375%  1/31/23 34,680 36,544
United States Treasury Note/Bond 2.500%  1/15/22 88,430 91,277 United States Treasury Note/Bond 1.375%  2/15/23 256,985 264,736
United States Treasury Note/Bond 1.375%  1/31/22 177,525 180,603 United States Treasury Note/Bond 2.000%  2/15/23 225,635 235,859
United States Treasury Note/Bond 1.500%  1/31/22 154,735 157,684 United States Treasury Note/Bond 1.500%  2/28/23 130,902 135,320
United States Treasury Note/Bond 1.875%  1/31/22 97,527 99,905 United States Treasury Note/Bond 2.625%  2/28/23 148,900 158,114
United States Treasury Note/Bond 2.000%  2/15/22 31,394 32,238 United States Treasury Note/Bond  0.500%  3/15/23 171,060 172,610
United States Treasury Note/Bond 2.500%  2/15/22 204,035 211,017 United States Treasury Note/Bond 1.500%  3/31/23 105,660 109,358
United States Treasury Note/Bond 1.125%  2/28/22 678,665 688,635 United States Treasury Note/Bond 2.500%  3/31/23 131,300 139,259
United States Treasury Note/Bond 1.750%  2/28/22 10,063 10,304 United States Treasury Note/Bond 0.250%  4/15/23 344,820 345,789
United States Treasury Note/Bond 1.875%  2/28/22 38,419 39,409 United States Treasury Note/Bond 1.625%  4/30/23 45,230 47,004
United States Treasury Note/Bond 2.375%  3/15/22 10,055 10,399 United States Treasury Note/Bond 2.750%  4/30/23 25,400 27,154
United States Treasury Note/Bond 0.375%  3/31/22 44,200 44,366 United States Treasury Note/Bond 0.125%  5/15/23 347,655 347,439
United States Treasury Note/Bond 1.750%  3/31/22 200,267 205,306 United States Treasury Note/Bond 1.750%  5/15/23 104,395 108,913
United States Treasury Note/Bond 1.875%  3/31/22 172,113 176,793 United States Treasury Note/Bond 1.625%  5/31/23 36,775 38,263
United States Treasury Note/Bond 2.250%  4/15/22 1,190 1,231 United States Treasury Note/Bond 2.750%  5/31/23 79,015 84,645
United States Treasury Note/Bond 0.125%  4/30/22 934,705 934,555 United States Treasury Note/Bond 0.250%  6/15/23 213,000 213,599
United States Treasury Note/Bond 1.750%  4/30/22 2 2 United States Treasury Note/Bond 1.375%  6/30/23 170,020 175,891
United States Treasury Note/Bond 1.875%  4/30/22 603 620 United States Treasury Note/Bond 2.625%  6/30/23 56,910 60,885
United States Treasury Note/Bond 1.750%  5/15/22 15 15 United States Treasury Note/Bond 0.125%  7/15/23 247,490 247,297
United States Treasury Note/Bond 0.125%  5/31/22 175,795 175,740 United States Treasury Note/Bond 1.250%  7/31/23 44,747 46,174
United States Treasury Note/Bond 1.750%  5/31/22 243,986 250,810 United States Treasury Note/Bond 2.750%  7/31/23 66,037 71,021
United States Treasury Note/Bond 1.875%  5/31/22 27,695 28,530 United States Treasury Note/Bond 0.125%  8/15/23 316,460 316,213
United States Treasury Note/Bond 1.750%  6/15/22 197,405 203,049 United States Treasury Note/Bond 2.500%  8/15/23 81,420 87,056
United States Treasury Note/Bond 0.125%  6/30/22 124,470 124,431 United States Treasury Note/Bond 6.250%  8/15/23 10,525 12,410
United States Treasury Note/Bond 1.750%  6/30/22 124,744 128,389 United States Treasury Note/Bond 1.375%  8/31/23 56,515 58,564
United States Treasury Note/Bond 2.125%  6/30/22 38,359 39,743 United States Treasury Note/Bond 2.750%  8/31/23 66,499 71,653
United States Treasury Note/Bond 1.750%  7/15/22 133,730 137,742 United States Treasury Note/Bond 1.375%  9/30/23 105,340 109,273
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United States Treasury Note/Bond 2.875%  9/30/23 40,000 43,338
KEBAHE - BAFEIE A 3 (AR $12,789,783) 12,944,057
A%

—HRHEHRE (0.4%)

~F—ew—lryhe 77K (0.4%)

1 Vanguard Market Liquidity Fund

(FRAIRE$49,728) 0.147% 497,295 49,730
BEAF (100.0%) BUREM $12,839,511) 12,993,787
ZOMOBERSLOEE—ME 0.0%) (2,246)
W PE (100%) 12,991,541

NUH—F - KEEHEEETF
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BRI

EBIHFIZE (BRK)
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EBIMFIZE (BRK)
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(Fkv)

278,298

278,298

357
3,645
539
63
669
69
6
103
39
790
36
7

6,323

271,975

43,224
(900)
42,324

218,272
69

218,341

532,640

1 77 ROBIE A DO Z BFLE., EEARIE (2R . BLOHREBEILE (8) 13, 22, $12,584,000, $95,000, 55X K$378,000THY
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SKEBURFE - B RS REME (99.6%) 5,1,2 UMBS Pool 4500% 101489150 198,324 215,825

RV a e T—F—fk (99.6%) 1,2 UMBS Pool 5.000% 3/1/49-3/1/50 37,613 41,673

1,2 Fannie Mae Pool 2.000% I/ 86,316 89,354 1,2 UMBS Pool 5500%  10/1/38-6/1/49 4,409 4,897

1,2 Fannie Mae Pool 2.500% 1/50 617,552 649,901 1,2 UMBS Pool 6.000% 7140 2,575 3,021

1,2 Fannie Mae Pool 3.000% 50 1,163,701 1,231,738 12,917,942

2,12 Fannie Mae Pool 3500% 121205150 1,025,164 1,092,888

1,2 Fannie Mae Pool 4.000% S121-21/50 797,700 861,735 Jveqar_yvaivee—4—V%k (0.0%)

1,2 Fannie Mae Pool 4.500% 9/1120-7/1/50 343,763 376,925 1,2 Fannie Mae Pool 221% M43 573 596

1,2 Fannie Mae Pool 5.000% 10/11120-2/1/50 118,778 133,178 1,2 Fannie Mae Pool 3451% 4141 30 30

1,2 Fannie Mae Pool 5.500% SH21-21/42 45,207 52,229 1,2,5 Fannic Mac Pool, 12M USD LIBOR + 1.290%  3.235% 12/1/41 49 51

1,2 Fannie Mae Pool 6.000% 12/1120-5/1/41 28,854 33,872 1,2,5 Fannie Mae Pool, 12M USD LIBOR + 1310%  3.434% 9137 20 21

1,2 Fannie Mae Pool 6.500%  10/1/21-10/1/39 5,605 6,660 1,2,5 Fannic Mac Pool, 12M USD LIBOR + 1475%  3.490% 343 178 180

1,2 Fannie Mae Pool 7.000%  121122-101/37 413 484 1,2,5 Fannie Mae Pool, 12M USD LIBOR + 1.59%%  3.277% 6/1/43 82 83

1,2 Fannie Mae Pool 7.500% 1122 2 2 1,2,5 Fannic Mac Pool, 12M USD LIBOR + 1.610%  3.341% 10/1/37 41 43

1,2 Freddie Mac Gold Pool 2.000% 1/1/28-12/1731 10,116 10,544 1,2,5 Fannie Mae Pool, 12M USD LIBOR + L614%  3.650% 8/1/39 27 28

1,2 Freddie Mac Gold Pool 2.500% 8/1/22-2/1/43 161,919 170,414 1,2,5 Fannie Mae Pool, 12M USD LIBOR + L627%  3.627% 3138 3 3

1,2,3 Freddie Mac Gold Pool 3.000% 126-6/1/49 555,855 589,941 1,2,5 Fannic Mae Pool, 12M USD LIBOR + 1658% ~ 2.792% 10/1/42 77 77

1,2 Freddie Mac Gold Pool 3.500% 21149 593,542 635,403 1,2,5 Fannie Mae Pool, 12M USD LIBOR + L.690%  3.590% 10/1/39 13 13

1,2 Freddie Mac Gold Pool 4.000% 121-6/1/49 373,030 404,095 1,2,5 Fannic Mae Pool, 12M USD LIBOR + 160%  3.802% 9142 219 231

1,2 Freddie Mac Gold Pool 4.500% 11/1/48 181,327 199,502 1,2,5 Fannie Mae Pool, 12M USD LIBOR + 1.693%  3.673% 111139 10 11

1,2 Freddie Mac Gold Pool 5.000% 11/1/48 49,637 55,768 1,2,5 Fannic Mac Pool, 12M USD LIBOR + 1.700%  3.747% 12/1/40 60 64

1,2 Freddie Mac Gold Pool 5.500% -6/1/41 38,514 44316 1,2,5 Fannic Mac Pool, 12 USD LIBOR + 1722%  3.561% 5/1/42 30 32

1,2 Freddie Mac Gold Pool 6.000% 1/1/24-5/1/40 22,700 26,704 1,2,5 Fannie Mae Pool, 12M USD LIBOR + L771%  3.591% 542 14 14

1,2 Freddie Mac Gold Pool 6.500%  10/1/28-9/1139 2,064 2,370 1,2,5 Fannic Mae Pool, 12M USD LIBOR + 1793%  3.384% 8/1/42 69 70

1,2 Freddie Mac Gold Pool 7.000% T28-12/1/38 174 201 1,2,5 Fannie Mae Pool, 12M USD LIBOR + 1.795%  3.387% 342 32 35

1 Ginnie Mae I Pool 3.000%  1/15/26-3/15/45 23,458 24,591 1,2,5 Fannic Mac Pool, 12M USD LIBOR + 1.805%  3.747% 11/1/41 40 43

1 Ginnie Mae I Pool 3.500%  2/15/26-9/15/49 27,127 28,909 1,2,5 Fannie Mae Pool, 12M USD LIBOR + L810%  3.685% 10/1/40 6 6

1 Ginnie Mae I Pool 4.000%  7/15/24-6/15/49 31,002 33,208 1,2,5 Fannie Mae Pool, 12M USD LIBOR + 1810%  3.810% 12/1/40 2 3

1,4 Ginnie Mae I Pool 4500%  8/15/33-7/15/49 41,808 46,510 1,2,5 Fannic Mac Pool, 12M USD LIBOR + 1.813%  3.123% 9/1/40 72 77

1 Ginnie Mae I Pool 5.000% /15/33-4/15/41 19,346 21,952 1,2,5 Fannie Mae Pool, 12M USD LIBOR + 1813%  3.858% 1/1/42 77 82

1 Ginnie Mae I Pool 5.500%  10115/32-3/15/40 6,476 7,407 1,2,5 Fannic Mac Pool, 12M USD LIBOR + 1.813%  3.965% 11/1/41 9 10

1 Ginnie Mae I Pool 6.000%  4/15/28-5/15/41 1,618 1,866 1,2,5 Fannie Mae Pool, 12M USD LIBOR + 1815%  3.189% S 24 25

1 Ginnie Mae I Pool 6.500% /15/24-1/15/. 103 121 1,2,5 Fannic Mac Pool, 12M USD LIBOR + 1.815%  3.690% 11/1/40 3 3

1 Ginnie Mae I Pool 7.000% 10 3 3 1,2,5 Fannic Mac Pool, 12M USD LIBOR + 1.815%  3.924% 12/1/41 36 39

o,1 Ginnie Mae II Pool 2.000% 9/1/50 7,525 7,197 1,2,5 Fannie Mae Pool, 12M USD LIBOR + 1819%  3.839% 341 63 67

a,1 Ginnie Mae II Pool 2.500% 6120127-9/1/50 322,451 340,311 1,2,5 Fannic Mac Pool, 12M USD LIBOR + 1.822%  3.920% 1211139 51 54

1,1,3 Ginnie Mae II Pool 3.000% -9/1/50 963,864 1,016,929 1,2,5 Fannie Mae Pool, 12M USD LIBOR + [.824%  3.824% 2141 2 2

a,1 Ginnie Mae II Pool 3.500% -9/1/50 926,106 986,679 1,2,5 Fannic Mac Pool, 12M USD LIBOR + 1.835%  3.859% 1/1/40 1 1

1,1,3 Ginnie Mae II Pool 4.000% 486,839 525,615 1,2,5 Fannie Mae Pool, 12M USD LIBOR + 1.841%  3.081% 242 53 57

o,1 Ginnie Mae II Pool 4.500% 231,589 252,467 1,2,5 Fannie Mae Pool, 12M USD LIBOR + [874%  3.649% 51140 1 1

1 Ginnie Mae II Pool 5.000% 79,781 88,657 1,2,5 Fannic Mac Pool, 12M USD LIBOR + 1909%  3.659% 4137 5 5

1 Ginnie Mae II Pool 5.500% 10,153 11,517 1,2 Freddie Mac Non Gold Pool 2811% 6/1/41 24 25

1 Ginnie Mae II Pool 6.000% 3,896 4,512 1,2 Freddie Mac Non Gold Pool 2.814% 6/1/40 11 11

1 Ginnie Mae II Pool 6.500% 594 716 1,2 Freddie Mac Non Gold Pool 2.840% 6/1/37 22 23

1 Ginnie Mae II Pool 7.000% 53 66 1,2 Freddie Mac Non Gold Pool 2.886% 6/1/40 14 15

1,1,2 UMBS Pool 1.500% 91135 11,450 11,718 1,2 Freddie Mac Non Gold Pool 2.923% 5/1/40 1 1

1,1,2 UMBS Pool 2.000% 4112391150 370,366 383,053 1,2 Freddie Mac Non Gold Pool 3.513% 91/40 31 33

1,1,2 UMBS Pool 2.500% 8/1134-9/1/50 689,585 725,861 1,2 Freddie Mac Non Gold Pool 3.636% 121139 7 7

1,1,2 UMBS Pool 3.000% 12/1126-9/1/50 713,422 754,379 1,2 Freddie Mac Non Gold Pool 3.695% M3 10 11

1,1,2 UMBS Pool 3.500% 71126-9/1/50 412,197 437,735 1,2 Freddie Mac Non Gold Pool 3.713% 10/1/37 7 7

1,1,2 UMBS Pool 4.000% 1/1/33-91/50 252,002 271,723 1,2 Freddie Mac Non Gold Pool 3.750% 12/1/40 12 13
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1,2 Freddie Mac Non Gold Pool 3.910% 2141 48 52
1,2 Freddie Mac Non Gold Pool 3.927% 21142 13 14
1,2 Freddie Mac Non Gold Pool 4.085% 31138 5 6
1,2,5 Freddie Mac Non Gold Pool,
12M USD LIBOR + 1.640% 3.809% 11/ 123 128
1,5 Ginnie Mae II Pool, IYR CMT + 1.500%  2.875% 4 3 3
1,5 Ginnie Mae II Pool, IYR CMT + 1.500%  3.000%  1/20/41-2 205 215
1,5 Ginnie Mae II Pool, IYR CMT + 1.500%  3.125% 11/20/40-12 205 210
1,5 Ginnie Mae II Pool, IYR CMT + 1.500%  3.250%  7/20/41-8/20/41 60 62
1,5 Ginnie Mae II Pool, IYR CMT + 2.000%  3.375% 5 2 2
1,5 Ginnie Mac 11 Pool, IYR CMT + 2.000%  3.625% 1112040 3 3
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BEAM (116.9%) BRAFRE $14,776,168) 15,169,553
ZOMDBEER L CRE—ME (-16.9%) (2,196,636)
MEEPE (100%) 12,972,917

NUH—R - KEE—S—RRETHETF

FMOBALIT TRV THS,

o FEAT A HS I E TR A 5 AL HE TR AL 7o MRE S N E TR
. 202048 A 31 BHLTE, 77V NIX M G% A fliaE A D51 L %2321 T
A4

1 ML TP e W B L O B AR o rTREMEE72 13 B Al
RO FREMER DT | EH M B £ 13 TR B IR R ok
HmH A Z0B AL,

BTz, ZDOREEY, 2D
ERECE S AR SR R oY) = I =SV g ﬂ%l_lﬁﬁaw‘é DIDIE IR
LR D7 DI IR E AR e Y =T Rk E 5 | AT ZIT T,
~TEDARIFETBA (To Be Announced) Hi5|
DIZHOWLRELL THRISI TS,

LK) D Y PIFEML A &L T
SBIEILTNS,

SEDEB 4
FIRERIIARBREMBLOAT Ly RIS, ZOR SO
BRI SEFITREL IR > TR ESNS,
EHTL ORI ARBL

OT By MO BRI TR B~ p— v =Ty b 77 R, FR
DEFNLT AR OREY TH D,

CMT—K[EfE B FR A=Y
LIBOR—1> R 4R1T M 5 | 47
UMBS—==7%—AMBS



