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[EfEEEZ: | ISRAEL USD 3. 875% JUL50 3.875 200 139 21,863 | 2050/7/3
ISRAEL USD 5. 5% MAR34 5.5 200 191 30,024 | 2034/3/12
MEX1CO USD 4. 15% MAR27 4.15 200 193 30,231 | 2027/3/28
POLAND USD 4. 625% MAR29 4. 625 69 67 10,588 | 2029/3/18
POLAND USD 5. 125% SEP34 5. 125 71 69 10,839 | 2034/9/18
ROMANIA5. 875% JAN29 REGS 5. 875 88 87 13,647 | 2029/1/30
SAUDI USD4. 75%JAN28 REGS 4.75 200 197 30,953 | 2028/1/18
TSY INFL 1. 375% JUL33 1.375 997 962 150, 687 | 2033/7 /15
US T-BILL 01AUG24 - 600 593 92,852 | 2024/8/1
US T-BILL 08AUG24 - 270 266 41,739 | 2024/8/8
US T-BOND 1. 25% AUG31 1.25 165 132 20,774 | 2031/8/15
US T-BOND 1. 25% MAY50 1.25 192 94 14,769 | 2050/5/15
US T-BOND 1. 375% AUG50 1.375 200 101 15,838 | 2050/8/15
US T-BOND 1. 875% NOV51 1.875 134 77 12,076 | 2051/11/15
US T-BOND 2% NOV41 2.0 210 142 22,367 | 2041/11/15
US T-BOND 2. 25% AUG46 2.25 25 16 2,588 | 2046/8/15
US T-BOND 2. 375% FEB42 2.375 270 194 30,508 | 2042/2/15
US T-BOND 2. 5% FEB45 2.5 40 28 4,427 | 2045/2/15
US T-BOND 2. 875% AUG45 2.875 20 15 2,359 | 2045/8/15
US T-BOND 3% MAY45 3.0 90 69 10,871 | 2045/5/15
US T-BOND 3% NOV44 3.0 195 151 23,669 | 2044/11/15
US T-BOND 3% NOV45 3.0 40 30 4,815 | 2045/11/15
US T-BOND 4. 375% MAY41 4.375 239 232 36,346 | 2041/5/15
US T-BOND 4. 625% FEB40 4. 625 180 181 28,382 | 2040/2/15
US T-NOTE 0. 5% APR27 0.5 50 44 6,943 | 2027/4 /30
US T-NOTE 0. 5% MAY27 0.5 70 61 9,689 | 2027/5/31
US T-NOTE 4. 125% NOV32 4.125 375 366 57,359 | 2032/11/15
US T-NOTE 5% OCT25 5.0 735 735 115,049 | 2025/10/31
¥FoRfES: | FNCL POOL NO CA6730 3.0 329 284 44,596 | 2050/8/1
FNCL POOL NO FM3664 4.0 217 201 31,575 | 2049/3/1
FNCL POOL NO FS1463 4.0 217 202 31,662 | 2051/5/1
FNCL POOL NO FS2461 3.0 151 130 20,442 | 2051/12/1
FNCL POOL NO FS2715 3.5 136 121 19,082 | 2052/4/1
FNCL POOL NO FS2782 3.0 285 243 38,117 | 2052/6/1
FNCL POOL NO FS4619 4.5 53 51 8,067 | 2050/10/1
FNCL POOL NO MA4701 4.5 44 41 6,561 | 2052/8/1
FNCL POOL NO MA4761 5.0 96 93 14,583 | 2052/9/1
FNCL POOL NO MA4842 5.5 213 211 33,136 | 2052/12/1
FR SD8343 6.0 129 129 20,279 | 2053/7/1
G2 MA8201 4. 5% AUG52 4.5 98 94 14,738 | 2052/8/20
HU DEV BK 6. 5% JUN28 6.5 200 201 31,585 | 2028/6/29
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4F9KfEZ | MDC-GMTN 2. 5% REGS 2.5 200 196 30,730 | 2024/11/7
MEXICO CITY 3.875% REGS 3.875 200 186 29,254 | 2028/4 /30
PEMEX 6. 5% 6.5 150 143 22,421 2027/3 /13
TEi &S | AMEX 4. 9% 4.9 121 120 18,810 | 2026/2/13
ASB FIN 1.625% REGS 1. 625 230 210 32,876 | 2026/10/22
ASB FIN 5. 346% REGS 5. 346 300 299 46,876 | 2026/6/15
BARCLAYS BK FLT 5. 69 220 219 34,379 | 2030/3/12
CAIXABANK SA FLT REGS 5.673 220 218 34,222 | 2030/3/15
CAN IMPERIAL BK 5. 926% 5. 926 175 177 27,752 | 2026/10/ 2
EXELON 5. 15% 5. 15 280 278 43,540 | 2029/3/15
FORD MOTOR 5. 8% 5.8 184 182 28,607 | 2029/3/8
GOLDMAN SACHS FLT 5.7271 129 130 20,438 | 2030/4 /25
LGELECTRONICS5. 625% REGS 5. 625 205 205 32,094 | 2027/4 /24
MERCEDESBENZF IN4. 85%REGS 4,85 150 148 23,208 | 2029/1 /11
NORDEABANKABPS. 375% REGS 5.375 260 259 40,690 | 2027/9 /22
PG&E 5. 55% 5. 55 137 136 21,426 | 2029/5/15
PNC BANK FLT 53 29 28 4,527 | 2028/1 /21
RYDER SYSTEM 5. 3% MTN 53 140 140 21,923 | 2027/3/15
SHINHANF INANCIAL 5% REGS 5.0 205 201 31,488 | 2028/7 /24
UBS JERSEY VAR REGS S 5. 711 200 199 31,295 2027/1/12
VOLKSWAGEN 5. 8% REGS 5.8 240 240 37,639 | 2025/9/12
AN it - - - 1, 780, 901 -
hr5 FH+TRIL| FhFFRIL
[E{EZE% | CANADA GOV 3.5% DEC45 3.5 9 8 1,015 | 2045/12/1
CANADA GOVT 0. 5% DEC30 0.5 70 57 6,555 [ 2030/12/1
CANADA GOVT 1% SEP26 1.0 170 158 18,170 | 2026/9/1
CANADA GOVT 1.25% MAR27 1.25 20 18 2,127 2027/3/1
CANADA GOVT 1. 5% DEC31 1.5 55 47 5,400 [ 2031/12/1
CANADA GOVT 1.5% JUN31 1.5 30 25 2,974 2031/6/1
CANADA GOVT 2% DEC51 2.0 45 32 3,750 [ 2051/12/1
CANADA GOVT 2.25% JUN29 2.25 110 102 11,809 | 2029/6/1
CANADA GOVT 2. 75% DEC55 2.75 30 25 2,939 [ 2055/12/1
CANADA GOVT 2. 75% DEC64 2.75 35 29 3,387 2064/12/1
CANADA GOVT 3% JUN34 3.0 130 122 14,055 | 2034/6/1
CANADA GOVT 4% JUN41 4.0 15 15 1,797 | 2041/6/1
I H) - - - 73,983 -
XF2 1 FAEYARY | FAFYIARY
EM&EEEZ: | MEXICO GOVT 7.75% MAY31 7.75 1,100 987 9,182 | 2031/5/29
MEXICO GOVT 7. 75% NOV34 7.75 3,000 2,611 24,270 | 2034/11/23
MEXICO GOVT 7. 75% NOv42 7.75 3,000 2, 466 22,922 | 2042/11/13
MEXICO GOVT 8. 5% NOV38 8.5 300 270 2,511 2038/11/18
m =t — - - 58, 886 -
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Ry Ef&RES | GERMANY BUND 0% AUG50 - 60 30 5,098 | 2050/8/15
GERMANY BUND 0% AUG52 - 30 14 2,428 | 2052/8/15
GERMANY BUND 1. 25% AUG48 1.25 19 14 2,400 | 2048/8/15
GERMANY BUND 1. 8% AUG53 1.8 26 21 3,656 | 2053/8/15
GERMANY BUND 3. 25% JuL42 3.25 85 91 15,445 | 2042/7/4
RS | KFW 0% EMTN - 51 44 7,583 | 2028/11/9
E @ {&E2% | MERCEDESBENZ FINS%EMTN 3.0 68 67 11,377 2027/7/10
VOLKSWAGEN 3. 625% EMTN 3.625 116 115 19,539 | 2026/10/11
VONOVIA SE 0% EMTN - 100 93 15,912 | 2025/12/1
A4%Jr |EfEFEs | ITALY BTP 0. 85% JAN27 0.85 70 65 11,109 | 2027/1/15
ITALY BTP 0.9% APR31 0.9 14 11 1,991 | 2031/4/1
ITALY BTP 0. 95% JUN32 0.95 32 26 4,47 | 2032/6/1
ITALY BTP 1. 1% APR27 1.1 100 93 15,904 | 2027/4/1
ITALY BTP 1. 25% DEC26 1.25 270 256 43,434 | 2026/12/1
ITALY BTP 1.7% SEP51 .7 60 36 6,136 | 2051/9/1
ITALY BTP 1.8% MAR41 1.8 270 193 32,693 | 2041/3/1
ITALY BTP 2.15% MAR72 2.15 20 12 2,037 | 2072/3/1
ITALY BTP 2.8% JUN29 2.8 250 242 41,145 | 2029/6/15
ITALY BTP 3.25% SEP46 3.25 100 85 14,526 | 2046/9/1
ITALY BTP 3. 35% MAR35 3.35 67 63 10,807 | 2035/3/1
ITALY BTP 3.5% FEB31 3.5 85 84 14,336 | 2031/2/15
ITALY BTP 4% OCT31 4.0 84 86 14,616 | 2031/10/30
ITALY BTP I/L 1.6% NOV28 1.6 200 194 32,901 | 2028/11/22
EiBHL SR | INTESA SANPA 3.625% ENTN 3.625 136 134 22,789 | 2030/10/16
MONTE DEI PASCHI 3.5% 3.5 100 99 16,918 | 2029/4/23
75vA | EfEEEss | FRANCE OAT 0% NOV29 - 25 21 3,621 2029/11/25
FRANCE OAT 0. 5% JUN44 0.5 9 5 896 | 2044/6/25
FRANCE OAT 0. 5% MAY40 0.5 19 13 2,210 | 2040/5/25
FRANCE OAT 0. 5% MAY72 0.5 25 9 1,565 | 2072/5/25
FRANCE OAT 0. 75% MAY53 0.75 58 30 5,094 | 2053/5/25
FRANCE OAT 0. 75% NOV28 0.75 85 77 13,107 | 2028/11/25
FRANCE OAT 1. 5% MAY31 1.5 20 18 3,092 | 2031/5/25
FRANCE OAT 1. 5% MAY50 1.5 41 27 4,708 | 2050/5 /25
FRANCE OAT 1. 75% MAY66 1.75 13 8 1,611 | 2066/5 /25
FRANCE OAT 3% JUN49 3.0 0. 897 0. 83559 141 | 2049/6/25
FRANCE OAT 3% MAY54 3.0 0. 379 0. 34482 58 | 2054/5/25
FRANCE OAT 3.25% MAY45 3.25 12 12 2,056 | 2045/5/25
FRANCE OAT 3. 25% MAY55 3.25 19 18 3,120 | 2055/5/25
FRANCE OAT 4% 0CT38 4.0 112 121 20,631 | 2038/10/25
E@# &2 | BPCE 0. 375% EMTN 0. 375 200 189 32,003 | 2026/2/2
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#AZ>v% | EM&FE3 | NETHERLANDS 0% JAN38 - 10 6 1,138 | 2038/1/15
NETHERLANDS 0% JAN52 - 15 6 1,184 | 2052/1/15
NETHERLANDS 0% JUL30 - 20 16 2,868 | 2030/7/15
NETHERLANDS 0. 5% JAN40 0.5 45 31 5,327 | 2040/1/15
NETHERLANDS 0. 5% JUL32 0.5 60 50 8,494 | 2032/7/15
NETHERLANDS 2% JAN54 2.0 10 8 1,400 | 2054/1/15
NETHERLANDS 2. 75% JAN47 2.75 15 14 2,479 | 2047/1/15
NETHERLANDS 4% JAN37 4.0 60 66 11,308 | 2037/1/15
E@# &S | ING GRP VAR EMTN 4. 875 100 102 17,359 | 2027/11/14
ANRAy | EMEFES | SPAIN GOVT 0.1% APR31 0.1 30 24 4,141 2031/4/30
SPAIN GOVT 0. 8% JUL29 0.8 20 7 3,026 | 2029/7/30
SPAIN GOVT 1% JUL42 1.0 24 15 2,619 | 2042/7/30
SPAIN GOVT 1% 0CT50 1.0 52 27 4,726 | 2050/10/31
SPAIN GOVT 1.2% 0CT40 1.2 68 47 8,000 | 2040/10/31
SPAIN GOVT 1.25% 0CT30 1.25 40 35 6,058 | 2030/10/31
SPAIN GOVT 1.45% APR29 1.45 180 167 28,321 | 2029/4/30
SPAIN GOVT 1. 45% 0CT71 1.45 8 3 651 | 2071/10/31
SPAIN GOVT 1. 5% APR27 1.5 40 38 6,475 | 2027/4/30
SPAIN GOVT 1.85% JUL35 1.85 170 145 24,671 | 2035/7/30
SPAIN GOVT 1.95% JUL30 1.95 120 112 19,077 | 2030/7/30
SPAIN GOVT 2. 35% JUL33 2.35 74 68 11,640 | 2033/7/30
SPAIN GOVT 2. 5% MAY27 2.5 150 147 24,968 | 2027/5/31
SPAIN GOVT 2. 7% 0CT48 2.7 32 26 4,462 | 2048/10/31
SPAIN GOVT 3.15% APR33 3.15 143 141 24,035 | 2033/4/30
SPAIN GOVT 3.25% APR34 3.25 145 143 24,379 | 2034/4/30
SPAIN GOVT 3. 5% MAY29 3.5 50 51 8,647 | 2029/5/31
SPAIN GOVT 3.55% 0CT33 3.55 174 177 30,073 | 2033/10/31
SPAIN GOVT 3.9% JUL39 3.9 97 99 16,874 | 2039/7/30
SPAIN GOVT 4% 0CT54 4.0 31 31 5,288 | 2054/10/31
N)LF— | EMEFES | BELGIUM GOVO. 65%JUNTT 93 0.65 15 6 1,034 2071/6/22
BELGIUM GOVT 1% JUN31 75 1.0 7 68 11,569 | 2031/6/22
BELGIUM GOVTO. 4%JUN40 90 0.4 27 7 2,943 | 2040/6/22
BELGIUM GOVTI. 7%JUN50 88 1.7 3 2 402 | 2050/6/22
BELGIUNGOVT2. 15%JUNG6 80 2.15 15 10 1,857 | 2066/6 /22
BELGUNGOVT2. 85%0CT34100 2.85 0 88 14,913 | 2034/10/22
BELGUNGOVT3. 5%JUN55 101 3.5 34 33 5,740 | 2055/6/22
BELGUNGOVT3. 75%JUN45 71 3.75 50 52 8,864 | 2045/6/22
E@# &S | KBC GRP VAR EMTN 4.375 100 101 17,168 | 2027/11/23
A—ZKNJ7 | EfEFES | AUSTRIA GOVT 0% FEB30 - 60 50 8,619 | 2030/2/20
AUSTRIA GOVT 0% FEB31 — 6 4 835 | 2031/2/20
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A—ZNU7 [ EfESES | AUSTRIA GOVT 0% 0CT40 - 40 23 4,036 | 2040/10/20
AUSTRIA GOVT 0. 25% 0CT36 0.25 40 28 4,782 | 2036/10/20
AUSTRIA GOVT 0. 85% JUN20 0.85 10 4 733| 2120/6/30
AUSTRIA GOVT 1. 5% NOV86 1.5 12 6 1,181| 2086/11/2
AUSTRIA GOVT 1.85% NAY49 1.85 25 19 3,242 | 2049/5/23
AUSTRIA GOVT 2.9% FEB33 2.9 41 40 6,889 | 2033/2/20
ey 7Y | HsEES: | BNGBANK NV 0% AUG28 ENTN - 87 76 12,949 | 2028/8/31
EUROPEAN UNION 3% NGEU 3.0 100 92 15,719 | 2053/3/4
EUROPEAN UNION 3. 375% 3.375 199 198 33,555 | 2054/10/5
EUROPEAN UNION 4% NGEU 4.0 131 143 24,337 | 2044/4/4
747V R | Ef&SE% | FINLAND 0.125% APR36 0.125 55 38 6,566 | 2036/4/15
FINLAND 0. 125% APR52 0.125 5 2 383 | 2052/4/15
FINLAND 0. 25% SEP40 0.25 25 15 2,662 | 2040/9/15
FINLAND 0.75% APR31 0.75 35 30 5,133 | 2031/4/15
FINLAND 2. 875% APR29 2.875 30 29 5,066 | 2029/4/15
FANZVR | EfESES | IRELAND GOVT 0.2% 0CT30 0.2 40 33 5,749 | 2030/10/18
IRELAND GOVT 0. 4% MAY35 0.4 20 15 2,577 | 2035/5/15
IRELAND GOVT 1. 5% MAY50 1.5 10 7 1,192 | 2050/5/15
IRELAND GOVT 2% FEB45 2.0 n 9 1,597 | 2045/2/18
IRELAND GOVT 2. 4% MAY30 2.4 45 44 7,451 | 2030/5/15
IRELAND GOVT 3% 0CT43 3.0 5 5 914 | 2043/10/18
#751ESE% | ONTARIO 0. 5% MAY25 0.5 100 96 16,409 | 2025/5/6
RILNAIL | Zi@itfEs% | BANCOSANTANDER3. 75% ENTN 3.75 200 200 33,937 | 2026/9/11
ZO/\F7 | EfE5E% | SLOVAKIA 3.75% MAR34 3.75 216 216 36,587 | 2034/3/6
Z0ft Ef&E% | CROATIA 3.375% MAR34 3.375 132 129 21,982 2034/3/12
ESTONIA 4% 0CT32 4.0 26 27 4,574 | 2032/10/12
HUNGARY EUR 0. 5% NOV30 0.5 40 31 5,381 | 2030/11/18
HUNGARY EUR 4% JUL29 4.0 99 98 16,639 | 2029/7 /25
MEXICO EUR 4.4899% MAY32 4. 4899 142 142 24,054 | 2032/5 /25
ROMANIA 5% SEP26 REGS 5.0 200 204 34,667 | 2026/9 /27
#55%ME% | KOREAHOUSING 3. 714% REGS 3.714 240 241 40,914 2027/4/11
E@BALES | ANZ BANK 3. 437% 3.437 191 190 32,320 2025/4/4
BANK OF MONTREAL 3. 375% 3.375 240 239 40,533 | 2026/7/4
CIBC 3.25% EMTN 3.25 221 219 37,187 | 2027/3/31
CITIGROUP INC VAR EMTN 0.5 100 92 15,668 | 2027/10/8
CREDIT SUISSE 3.39% EMTN 3.39 100 99 16,896 | 2025/12/5
ICBC 0. 125% GMTN 0.125 124 121 20,566 | 2024/10/28
LLOYDS BK 3.25% EMTN 3.25 100 99 16,846 | 2026/2/2
MORGAN STANLEY VAR EMTN 1.342 100 96 16,331 | 2026/10/23

TERNA RETE ELETTRICA VAR 4.75 100 99 16, 854 -
WESTPAC 3. 457% EMTN 3. 457 228 227 38,571| 2025/4/4
WESTPAC 3.703% EMTN 3.703 180 180 30,523 | 2026/1/16

I st - — - 1,510, 856 -
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EM&EES: | UK GOVT 0. 375% 0CT30 0. 375 10 7 1,568 | 2030/10/22
UK GOVT 0. 5% 0CT61 0.5 25 7 1,457 | 2061/10/22
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