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2023 11

100,738 18.32
32,788 5.96
19,987 3.64
13,728 2.50
13,508 2.46
8,474 1.54
6,597 1.20
5,864 1.07
5,601 1.02
5,454 0.99
4,011 0.73
3,286 0.60
3,144 0.57
2,983 0.54
1,243 0.23
1,009 0.18
792 0.14
397 0.07
34,854 6.34
11,135 2.03
5,874 1.07
1,685 0.31
105,092 19.12
40,275 7.33
12,928 2.35
11,194 2.04
2,187 0.40
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193,592 35.21

1,324 0.24

1,002 0.18

112 0.02

80 0.01

19 0.00

2 0.00

66,680 12.13

3,152 0.57

124 0.02

1,369 0.25

722,284 131.38

172,498 31.38
549,786

77,976 100.00

2023 12 29 UFJ 141.83

96.94
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2023 12
2023 311,408,029 44,167,001 107.37 15,228
334,260,676 47,408,192 107.94 15,309
348,853,361 49,477,872 107.87 15,299
351,906,734 49,910,932 108.41 15,376
351,901,280 49,910,159 108.94 15,451
356,576,368 50,573,226 109.52 15,533
359,567,614 50,997,475 110.09 15,614
358,980,838 50,914,252 110.63 15,691
360,733,009 51,162,763 111.23 15,776
10 364,486,704 51,695,149 111.70 15,842
11 376,520,906 53,401,960 112.10 15,899
12 381,560,697 54,116,754 112.66 15,979
2023 3,861,260,597 9,761
4,666,240,319 9,781
4,656,775,967 9,734
4,633,595,219 9,747
4,460,923,415 9,754
4,489,218,837 9,760
4,434,337,031 9,776
4,159,345,355 9,772
4,218,128,199 9,790
10 4,040,081,621 9,786
11 4,034,763,521 9,772
12 4,130,359,268 9,774
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2023 54,923,905 5,324,323 101.14 9,805
55,525,694 5,382,661 101.59 9,848
63,963,589 6,200,630 101.39 9,829
65,222,629 6,322,682 101.81 9,869
68,050,914 6,596,856 102.17 9,904
66,979,481 6,492,991 102.60 9,946
67,035,451 6,498,417 103.06 9,991
66,960,778 6,491,178 103.42 10,026
67,514,666 6,544,872 103.89 10,071
10 65,045,586 6,305,519 104.21 10,102
11 60,146,435 5,830,595 104.48 10,128
12 63,157,979 6,122,534 104.89 10,168
2023 2023 12 5.39
2023 2023 12 0.23
2023 2023 12 4.04
100x
2023 12

2022 12
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2023 12 2023 12
1,376,697.149 679,934.113 3,386,943.809
(1,376,697.149) (679,934.113) (3,386,943.809)
124,155.830 98,931.565 422,604.199
(124,155.830) (98,931.565) (422,604.199)
359,939.000 305,481.000 602,126.000
(359,939.000) (305,481.000) (602,126.000)
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2023 11 30

722,284
0

179

2,921
0
3,633
6

16

0

0
5,041
3,078

737,158

102,442
0

715
437

30

2,091
181,597
0

4
1,860
1,321
45
157

0

0

35
127
105

104,551

187,372

297
25,756

264
187

22

18
15

549,786

26,575
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727,451 103,174
0 0
6 1
0 0
0 0
39,870 5,655
27,293 3,871
376,409 53,386
576
413
3,358
69.28 9,826
104.48 10,128
66.10 9,375
9,772
112.10 15,899
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2023 11 30

14,804 2,100
0 0
14,804 2,100
97 14

51 7

809 115
122 17

47 7
1,024 145
21 3

12 2

180 26
257 36
2,620 372
12,184 1,728
(1,217) (173)
0 0
1,716 243
(10,514) (1,491)
(32) ®)
(10,047) (1,425)
4,314 612
0 0
(384) (54)
3,456 490
18 3
7,404 1,050
(2,643) (375)
9,541 1,353
2 0
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2023 11 30

12,184 1,728
(10,047) (1,425)

7,404 1,050

9,541 1,353

0 0

0 0

0 0

0 0

* 2,114 300
11,655 1,653

538,131 76,323

549,786 77,976
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2023 11 30

66.12 9,378
) 1.45 206
1.711 243
3.16 448
69.28 9,826
(b) 4.78
© 2.26
39,870 5,655
1.22
1.12
4.28

0.01
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@

(b)
©

0.01
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69.81
1.56
(5.27)
(3.71)

66.10

(5.31)
0.18

27,293

0.85
0.75
4.65

9,901
221
(747)

(526)

9,375

3,871
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2023 11 30

108.94 15,451
(@) 2.37 336
0.79 112
3.16 448
112.10 15,899

(b) 2.90
376,409 53,386

1.22

1.12

4.29

0.01
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2023 11 30

2001

2017 29

PIMCO

2006

JITF
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US GAAP
US GAAP
US GAAP

JITF
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JITF
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S.C.A. BBH BBH
BBH
2020 FASB LIBOR
Accounting Standards Update ASU 2020-04
848 ASU 2020-04 2020 12 2024 12 31
2021 2022 12 FASB ASU
2021-01 ASU 2022-06 848
LIBOR ASU
2022 FASB ASU 2022-03 820
ASU 2022-03
820

ASU  2022-03 2024 12 15
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NYSE
NYSE
NYSE
NYSE NYSE
NYSE
NYSE
NYSE
PIMCO
NYSE NYSE

ETF

NYSE

NYSE
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NYSE

NYSE

US GAAP
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US GAAP

US GAAP

US GAAP
US GAAP

ETF

ETF
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NYSE

NYSE

NYSE

NYSE

oIS LIBOR
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US TIPS
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CMO
CMO
CMO
SMBS
SMBS
SMBS 10
PO 10
10
PO
CDO CBO CLO
CBO CLO CBO
CLO
CDO
CDO
CBO CLO CDO
CBO CLO CDO

PIK PIK
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2023 11 30
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GNMA
FNMA
FNMA
FHLMC FNMA
FNMA
FNMA
FNMA
FHLMC PC
FHLMC
PC
2019 FNMA FHLMC TBA
UMBS
TBA FNMA  FHLMC
TBA
TBA

TBA
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PIMCO

PIMCO

33/78



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

34/78



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

35/78



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

36/78



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

0TC
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2022 2023
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PIMCO
PIMCO

PIMCO
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PIMCO
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250,000
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TBA

CFTC FCM
FCM
FCM

1SDA

1SDA
1SDA

1SDA
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0.35

0.25

0.23
0.33

2.

0.0

0.
.5

1.0
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0

5
1.0
2

5,000

.0

10
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0.236

0.236

0.45 ()

0.45 ()

0.45 (O

OOoooooooooooooood

0.5 () o925 () 0.02 0.33 ()
0.10 ¢ o557 ()
0.10 ¢ o557 ()
0.10 4D g57 @2
0.40 10
5,000
0.20
0.28 10
0.35 0.0
0.375 0.5
0.40
0.425
0.45
0.08
0.085
0.09
0.10
0.10
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0.0
0.5
1.0
1.0
2.0

2.0

0.35
0.375
0.40
0.425
0.45

0.08
0.085
0.09
0.10
0.10

0.32
0.42
0.52
0.545
0.57

10

0.35
0.375
0.40
0.425
0.45

11

0.08

0.085
0.09
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0.32 0.0
0.42 0.5
0.52
0.545
0.57
0.0
0.0 0.5
0.5 1.0
1.0 2.0
2.0
0.0
0.0 0.5
0.5 1.0
1.0 2.0
2.0
0.0
0.0 0.5
0.5 1.0
1.0 2.0
2.0
0.0
0.0 0.5
0.5 1.0
1.0 2.0
2.0
0.0
0.0 0.5
0.5 1.0
1.0 2.0
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0.10 2.0
0.10
12
0.0
0.32 0.0 0.5
0.42 0.5 1.0
0.52 1.0 2.0
0.545 2.0
0.57
PIMCO
PIMCO
0.1 PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO
PIMCO

10
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2023 11 30
255 (144)
8,332 15,589 (28)
11
PIMCO
12
5,000
10
JITF
2023 11 30 2023 11 30 2023 11 30 2023 11 30
1 103 1 69 79 2,390
842 13,845
(20) (1,401) (13) (934) (294) (8,995)
(2,814) (46,123)
(19) (1,298) (12) (865) (215) (6,605) (1,972) (32,278)
2023 11 30 2023 11 30 2023 11 30 2023 11 30
62 2,046 60 1,136
69 4,656
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116 12,589
36 1,004
0 29
8 405

26 1,844
23 1,354
186 1,376

16 1,785
6 126

16 1,078

461 51,063

(81) (2,701) (86) (1,636)

@54 (10,449)

a3)|  @2,287)

(89) (2,479)
©) (186)

(18) (890)

(54) (3,776)

(31) (1,807)
(788) (5,789)

1) (2,260)

an (339)
(60) (4,058)
345)]  (38,071)
19) (655) (687) (7,196) (26) (500) 43) 2,114
13
14
US GAAP
2023 11 30
2023 11 30
15
2024 14
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2024

51/78



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2023 11 30

ABN AMRD Bask NV

B.575% due 10/13/2026 5  LooD 5 1,010
AarCap Ireland Capitsl DAC

3.150% due 021572024 2200 2,186
4.875% due 00/16/2024 3,210 3,265
Ally Finaneisl, Ine.

I ATS% due 05/21/2024 200 188
5.125% due 09/30,/2024 3100 3,071
Aazora Bank Lid.

1.050% due 09/09,2024 4,100 3042
5.900% due 0302 2026 1,500 1504
fihane Glehal Fundag

0.950% dwe 01,/08/2024 300 98
1.000% due 04/16/1024 200 196
2.514% due 03/08/2024 GO 504
E.046% due 05242024 4,200 4,192
Auolen Haldisgs Fosding L1d.

LAT5% due 03/15/2025 ] 573
Banco Sastaader 54

3.892% dwe 05242024 1,700 1,685
S.7T0% due 05/30/2024 1,300 1,208
Bank of Amorica Carp.

0ITE% duwe 042312025 4,000 3913
LBA3% due 02/04/2025 1,500 1488
3.458% due 03/15/2025 S0 406
BETER due 04,02/2026 1,000 1,003
Barcleys FLC

1.007% due 12/10/2024 1,200 1,192
3.932% due 05072025 5600 5,545
BMP Paritas 5.4

3.375% due 01/09/2025 1682 1,637
4. 705% due 01/10/2025 4,300 4,193
Cantor Fitrgerald LP

4 BTSK due 0500,/2024 A4, 450 4,442
Gitiank ALA

BADEN due 12042026 (b) 1,000 1002
Cradit Sutss AL

4.750% dwe 08092024 1,500 1,486
5.739% due 02022024 500 499
Danske Bank A5

3. 244% due 12202005 300 250
5.375% due 00/12/2024 3,000 1,996
Durtszhe Bank AD

0LBOE% due 05282024 (1) 1,000 a7s
1.A447% due 04/00,/2025 () 400 353
3.700% due 05/30/2024 1,200 1,184
3 961% due 11/26/300% 3,400 i
DNE Bank ASA

L127% due 09162016 GO 550
1.968% due 03/18/1015 00 693
Firet Abii Dhabi Bank PJSC

S4BT due 027182025 auD GO0 357
F5& KR Capital Corp.

1.650% due 10/12/2024 5 400 ELS
GA Blabal Faading Trust

OLB00% due 09132024 SO0 ars
L000% duwe 04082024 200 196
1.250% due 12082023 B E00
3 850% dwe 04/11/2025 200 155
S 84T due 091312024 O G93
B 70A% due 04112005 1,200 1192
Galdman Sacks Orop, lae.

L757% due 01/24/2025 1,300 1,291
32TE% due 09292025 1,200 1,174
S.700% due 11,/00/2024 2500 24099
E137% due 12/0872026 B0 02
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HEBE Bank PLC
5.715% due 0%/28/2024 5 1400 5 1,398
HERE HeMings PLEC
4. 180% due 13/082025 1,100 1,078
B903% due 03/11/2015 @000 4,007
ING Groep NV
63575 dwe 040172027 1,200 1,183
69BE% due 03/28/2026 ZA00 2415
Jaciven Natiesal Lite Glabal Feading
BAGEY dwe 06/252024 1,500 2,504
JPMorgan Chasa & Ce.
1-3001% dwe 100152005 100 70
3.220% due 030172025 1,555 1544
4.023% due 120052024 1085 3,085
LasePlan Eop. WY
2B875% due 10/2472024 B0 S84
Liayds Bsnking Group PLC
FAT0% due 07049/ 2025 3,500 3,850
Mitsubinki UFJ Fisancial Greup, bac.
5.063% due 09122025 1,000 993
5.407% due 10/00/2024 aAUD  A5D 209
Go2BE% due 02202026 5 2000 1,593
B95E% duwe OT/18/2025 1,400 1,406
Mizuba Fitancial Group, bsc.
1.839% due 07/16/2025 1,000 981
Morges S1snlay
O750% due 05/30/2025 5,500 5,346
Matisawide Buildisg Socisty
0550% due 00/22/2024 400 a7
RarWest Greup PLC
4. 269% dwe 03/22/2025 3 800 3,776
RatWost Markats PLC
E.757E dus 03/22/2025 S 24
Kamura Holings, Ina.
L545% due 01/16/2025 600 3470
Mardea Busk Abp
6. 308% due 06/06,/2025 4,000 4,011
Park Aarespace Holdings. Ltd.
5.500% duwe 02/15/2024 1,332 1,328
ONE Finssca Led.
1.125% due 06/17/2024 4,000 3,556
B.909% due 03/21/2024 HOO 800
SEA Towar Troat
3.869% due 10/15/2024 1,000 980
Sociain Gosaralo 5.4
2.625% due 10/16/2024 SO0 a7a
1.625% due 01/22/2025 1600 1,537
JBTE% due 03/2872024 3,100 1,079
6.397% due 01/21/2026 Z 100 2,088
Steadand] Chartersd PLE
0.991% due 017122025 1,600 1,500
1.214% due 03/23 3035 (1) SO0 404
1822% dwe 11/2372005 200 191
3.785% due 05212025 200 158
B.276% due 11/23/2025 1,600 1,531
7.088% due 03/30/2026 1,900 1,905
Sumitome Mitesi Fisancial Greup, b,
G.77a% due 01/13/2026 3,700 3,739
Sumiicmo Mitsel Trust Bank Lid.
OUBS0% due 032572024 1000 ELL
Svandbsak AE
6.727% due 06/15/1026 1,000 1,009
Symchrany Finsscial
4. 250% due DE15/2024 1,420 1,396
4.375% due 03/19/2024 A0 158
UBE Group AG
E.93T% due 05/12/2026 3,600 3616
Walls Farge & Co.
1.4D6% due 10/30/2025 5.800 5612

154418
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T-Elavan, lsc
OUBO0% dwe 03/10,/2024 5 1886 5 1877
American Honda Finasce Corp.
B 137% due 100032025 1,700 1,699
Baxier Internatisnsl, o
5.606% dwe 12/00,2023 1,000 1,000
5.786% duwe 11,/29/2024 1,000 a57
Bayar U5, Fisance U LLC
B.6B1% die 11/15/2023 3,500 3,500
Barsy Global, It
A 8T5H% due 07152026 1,150 1,115
Beoadenm Corp.
3.625% due 01/15/2024 500 498
Dairndar Truck Fisance Nerth Amarics LG
B3R due 04052024 1,000 1,001
Emargy Transies LP
3.900% due 05/15/1024 2,000 1382
4. 250% due 04012024 1100 1,084
A.500% due 041572024 1,000 995
Fard Mater Credit Ca. LLE
1.300% due 027102025 SO0 856
4.063% due 11/00/2024 500 a88
A.134% due 0&/04,/2025 SO0 A0
5.125% due 06/16/2015 Lao0 1,369
5.584% due 03/18/2024 ] 559
HEA, Ine.
5.000% due 03152024 6,043 6,027
Hyundai Cagital Asserica
boAGEN due D& 2025 4,200 4,300
Imsgurial Brasds Fisance PLE
3.125% dwe 07/26/2024 3955 3,881
4, 250% due 07/21/2025 1,200 117
ADE Peat’s WY
OLBD0% due 09242024 2,100 2,011
Missan bater Aocoptance Co LLE
1.135% due 09/16/2022 200 152
6.209% due 03082024 1,500 1498
MXPEY
ABT5% dwe 03002024 1,000 947
Rommas Elecirsaics Coap.
1.543% due 11262024 Ol 5]
Sabisa Pass Liguelaciion LLE
5.750% due 05/15/1024 1 71
5K Hynix, Inc.
1.000% due 00/15/2024 2A00 1,783
3.000% due 091772024 OO 685
SMEL Avistion Capital Finsnce MAC
3.550% due 047152024 3,050 3,023
TD SYNNEX Ceep.
L.250% die 0E/09,/2024 1,500 1,449
Volkswagen Growp of America Finance LLC
3.950% due 06062025 1720 2,647
‘Warnimedia Holéings, I,
3.7BE% due 031572025 SO0 4B7
Westingh iz Brakn Technolagi
A4.150% due 03/15/2024 Elui] 258

51,847

L I S,
Aamgrid Financa Pty Lid
3.750% dwe 10y30/2024 AalD 500 17
54475 due 02/05/2024 SO0 332
5.562% due 10y30,/2024 20 133
Charter Commumicatisns Operatisg LLC
T-289% due 02/01,2024 5 5800 5,205
Eral Finance Internatieasl WY

2.650% dwe 09102024 AAR0 4,305
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GBO00% due 100142025 5 120 5 12122
Faa Coep.
4.030% due 01/252024 L] 349
Ganigia Paves Co.
B.O97% due 05/08/2025 1,700 1,703
tarmal Electric Corp. Lud.
5.000% dwe 11/12,/3024 3200 3,144
Jarzay Cantral Pever & Light Ca.
A, 700% due 04,/01/2024 2154 2,146
Nomea Soethern Pewer Co. Ld,
5.302% dwe 10y30/2024 AUD 3000 1,586
Pucific Gaz & Elsciric Co.
3.A00% duwe 08/15,/2024 5 T GBG
3.750% dwe 02/15/2024 100 o9
Southem Califoresi Ediaan Co
E178% due 0401 2024 1,000 1,000
Sprimt LLG
T125% dwe 06152024 100 101

23,338

Hian 239,604
(e IS 4230.278)

Dauphin, Peansylvania, Passylaasia Higher Educstion Assistance Agency Reveaue Bends, Serins 2008

5.726% due 10/25/1036 125 124
v e 134
(e INLEE $124)

O Lk R

Fanmia Mas

B.243% due 03/25/2038 55 55
Fadarsl Home Lsan Biak

5.500% due 05/08/2025 8,000 7,981
5.650% due 05/28/2025 5,300 5,299
5. 710% due 03/14/2025 5 500 5,497
Frnddin Mac

2.500% due 10/25/2048 130 112
3.000% due 092572045 48 314
5.012% due 031572037 405 356
5.115% due 01,/15/2040 2155 247
5.520% due 05/28/2005 5,800 5,796
5.550% due 05/09/2025 5,000 5,902
5.650% due 0310772025 5,600 5,507
5 680% due 04/03/2025 5,800 5,500
5.730% due 04,/03/2025 5,800 5,799
5. 800% due 071032025 5400 5,400
5. 880% due 08/05/2025 1,300 1,299
Gianie Mas

2.500% due 01/20/2049 44 42
2.500% due 10/20/2049 &0 52
4 645% due 11201067 573 576
5.019% due 03/20/2061 32 a1
6.139% due 082072066 0 20
B 2T5% due 09/20,/2073 4,021 4,015
G275 due 1042072073 4,515 4,507
6.289% due 07/ 2072066 k] L]
6.289% due 11/20/2066 101 101
6.305% due 09/20/2073 499 4949
E.325% due 05/20/2073 1,111 1,112
6.422% due 112072073 200 02
4 [REC AT AR £ 66,BED
(R FHIREE 468,820

0 TRTRY B I % 0.5%

Tressury Inflatisn Previstod Secarities

0L125% due 1001572024 [c) 3139 3,152
HEMEH IR 3,152
(M U #3,156]

55/78



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2023 11 30

i b L5
§ Tl [ T-HLfED

T A 0.5
510 Asset Baxked Trust
2. 200% duwe 06252061 5 LLE H 437
ACE Seceritios Corparatisn Hame Equity Loan Trust
B237% due 04252034 22 198
Atriwm Hatel Portfalio Trost
BTN dwe 06152035 3,000 2,955
Avyon Financa
DL000% due 12/28,/2043 GBP 4,600 5,800
BAMLE Commareisl Marigege Seoevities Trust
EA20% due 041512035 5 400 358
G570% due 03152034 A0 396
Bass Steares Adjestable Rate Mertgape Trext
A.405% dwe 08/25/2033 13 12
4.500% due 042572033 3 3
Basr Steare Asset-Backed Securition | Trust
3.597% dwe 09y25,/2034 219 12
Buast Morigage Trust
E4BTH due 03/15/2035 2,000 1,757
Bamehmark Mormgage Trust
1.255% dwe 03/15,/2054 500 TG
F.042% due 05152052 1000 931
BWAYT Marigege Trust
BEETH due 09152036 SO0 256
BX Trem
B.137% duwe 01/15/2034 LB 1512
CLNY Trust
6.566% due 11/1572038 A 350
Commarcial Martgapa Trest
2.896% due 03/10/2037 B0 762
Crudit Suisss Marlgagn Capital Trest
1.796% due 1242772060 FF 752
1.688% dwe 03252059 666 656
3.904% due 04/2572062 ey 164
5.000% duwe OT/25/ 2056 401 I66
B 194% duwe 07/15,/2032 133 127
CEAIL Commarcial Mortgags Trust
3.142% due 06/15/2052 500 468
Dask RMES Fo 4 DAG
4.752% dwe 02/202060 EUR 1988 217
Ewropasn Lean Coaduit Me.16 DAL
4.994% due 02/1772030 956 1,025
Extended Stay America Truat
6.517% duwe 07/15/2038 5 Xe2T 1509
Finance Amarics Morigage Lean Trest
B 2825 due 082572034 118 104
Finmant Herms Loss Trust
B.192% dwe 01/25,/2035 96 93
GCAT Trust
L091% due 05252066 i 624
18B5% due 12/27/2066 913 B00
GET Commarisl Mortgage Troat
B.237% dwe 0L/15/2038 500 3T
5 Mertgape-Aacked Securities Truat
5.000% dwe 12/25/2051 133 302
5.000% due 02/25/2052 B26 752
HPLY Trust
6.437% due 11/1572036 06 303
Impae CME Trus
507 due 051252035 BB 543
BUOGT% dwe 03252035 7 B4
INTOWN Marigage Teust
TBIZ% due 08152039 BOMy 803
APMorgan Claysn Commarcial Morigage Sscarities Trust
G SB0% due 061572035 a8 431
6E20% due 127152031 Iy 104
JPMorgan Marigage Trust
3.500% due 05/25/2050 &8 ]
S.000% due 02/2572052 317 283
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Kinhano DAL
4. 685% due 09252062 EUR 553 5 558
Legacy Mortgage Asset Trust
1A% due 10/25/2068 5 272 254
1.250% due 07/15/1067 FL T 2681
Long Basch Mestgape Loss Trust
BA3PH due 04252035 300 205
MASTR Assat-Backed Sacuritios Trest
E157% due 09252034 floi] L]
MEA Trst
1.131% duwe 07/25/2060 1,258 1,096
LATI% due 03251065 03 187
Mill City Moripage Lean Trust
1.125% due 1172572060 59 A6
2.750% duwe 0&/25F 2059 159 335
Margun Stanlay Assat Backed Secarities Capital |, Inc. Trust
6.357% due 05252034 260 152
Maigis Stanbay Capital | Tresn
6A37% due 05152036 TO G50
Muorgan $lanley Resadeatial Morigage Lean Tres1
50005 due 09252051 11 302
Mews Residontial Marigaga Luan Trest
A1 due 10y25/2058 190 261
F.500% due 12/25/2057 51 45
4. 500% due 05252058 100 0&
MavnS tar Martgape Funding Trest
6. 117% due 00,/25/3036 aq 92
NYMT Loas Trust
1AT0% due 08/25,2061 581 537
NY[ Commercial Mertgage Trust
6.532% due 11/15/2038 1,900 1,737
Precies Marigage Funding FLC
E127% dwe 10/167 2056 GRP 353 AE0
Pretium Mortgage Credit Partsars | LLE
2.290% due 02T 2060 5 93 41
Pretium Martpage Cradit Partsars LLG
1.992% due 02/25/2061 7 685
Ruidantisl Mestgape Securilies 37 PLC
G T due O6/20,/2070 GBEP 282 357
RESIMUAL Premiss
6.136% due OT/10/2052 5 1588 1,685
Stratton Mertgage Fondisg
6102 % due 07/ 20,2060 GEF 491 368
Straftan Mertgagh Fundisg PLC
6-115% due 031272052 301 381
Struciured Asset Investmest Loaa Trost
B.OOT% due 09/25/2034 5 1,560 1429
Twerus UK DAC
BO72% due 05172031 GBP 1,688 2,081
Tharaldsen Hatel Portfalio Trast
EABE% due 111172034 £ Bl BDE
Towed Poist Mortpage Fending
BSTEN due OF/20/2045 GBP  TIE 923
Tewrd Poist Mertgage Feadisg Asbom 14 PLG
BSA1% due 05/20,/2045 T 813
Tewrd Poiod Meatgage Feadieg Granied P
B 3A6% due 10y20,/2051 &6 104
Towrd Point Mort gage Trast
2.710% due 00/252060 5 530 454
3.750% due 05/25/2058 56 338
BASTH due 05/25/2058 Fifi 280
BA57% due 100252059 192 192
Tewar Bridge Foading PLC
G702 due 10/20,/ 2064 GRP 1 A5E 1,857
Tudar Ress Morigages
5.812% due 06/20/2048 45 57
Varus Seceritiration Trest
5.811% duwe 05252068 5 71 2658
5.850% due 12/25/2067 263 260
B AAZY due D&/ 252068 150 180
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BATER due 0625 2068 5 461 -1 462
==t - Ao 2 BERRH 53548
(e 484 I 9558231
ACAS CLO Lt
G547 due 10/1872028 1,625 1,622
AGL LD B Lid,
BATTY due OT/20/2034 300 99
Aty Aate Racivablia Trust
5.760% due 11/15/2026 1,200 1,200
Aachorage Capital CLO 6 Lid.
B POE% due OT/152030 1,938 1,935
Apldes €10 X1
B.T35% due 041572031 1463 1.462
Apicles CLD XY
6.6BT% due 04/20/2031 1419 1413
AREIT Trust
G5248% due 11/1772038 1,32% 131
ARES LGLO Lad.
6.705% dus 01/15/2032 00 300
iz Budgat Rental Car Funding AESOP LLC
1.360% duwe 03/20/2026 100 1,018
Barings CLON Ltd.
GRGTH dwe 01/20/2032 1,000 a5
Bireh Grove CLO Led
6801% due 06/15/2031 1431 1428
BN Canada ilats Trust
S.430% due 04/20,/2026 CAD 1816 1,338
BAW Vehichs Loasa Trewt
5.270% due 02/25/2025 5 Bl% 615
5.950% dua (/252025 E00 601
5.950% due 09/15,2026 RO £05
Burrger De 58,
4.395% due 08/232032 EUR 2,000 11RT
Cairm CLO ¥ DAC
4.557% due 04/30,/2031 1,893 2,037
Capite] One Mull Asset Evecation Trost
B.ORTY due OT/15/2027 5 1000 1,002
CARDS Il Trest
B.177% duwe 07152028 1,108k 1,103
Carlyln Glohal Markbst Siratogins CLO L1d.
G 699% dus 0T/27/2031 137 R
Carmax &wto Owenor Toust
5.124% due 12/15/2026 1,500 1,503
B.174% due 06/15/1026 1,503 1,506
B224% due 12/15/3025 1,206 1. X8
Carvama Awto Raceivables Trust
B00% due 01/10/2027 £l 280
4.420% due 12/10/2025 E ik 0z
L0 Receivabilbes Tresi
5.395% due 03142024 &% ]
G hezapmake Fanding 10 LLG
6.574% duwe 05/15/2035 2,117 1211
Citlank Crodit Caod lssnamcs Trust
B 0% dus 042272026 1,000 1,001
B207% due 05142029 4,250 4,261
Citirans Auts Recaivabiles Trust
G.O90% due 10/15/2026 1,500 1,502
CNH Eqeprmnt Trust
5.000% due 02/16/3027 1,700 1,75
Commercal Industrial Fasancs Carparation Foading Lid.
EE10% dwe 100242030 X109 2,105
Gantega CLO IV DAG
4.642% due 01/23/2030 EUR 399 a8
Daienbar Tiwcks Ratail Trest
5.070% die 09 16,/2024 5 Sibd 563
G030 due 09152025 1,500 1,502
Dell Equipmeat Finsses Trest
0L530% due 13/2212026 715 o7
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58409 duwe 01/22/2029 5 1,200 5 1,000
61005 due 04232029 2000 2,006
DLLAA LLE
5.930% due OF/20,/2026 SO0 =0
ECMC Group Student Lean Trust
B193% due 02/27/2068 ar el
E.49%% due 05/25 2067 T4 741
EFE Yeluntee LLE
EA46% due 10/25/2035% 12 12
Elewation CLO Ltd.
BABSY due 104152029 545 548
ELFi Gradumte Losn Program LLE
1.530% due 12/26/2046 1,757 1503
Ewteiprise Flenl Financing LLG
4. 380% dwe OT/20/2029 TS TBE
5.760% due 10/2212029 1356 1,353
G400 due 03/20/2030 2,000 1016
Filth Third Auto Trest
5.800% due 11/16/1026 1,000 1,000
Fard Rute Securitication Trust Il Aeset-Backed Notes
5.859% due 05/15/2026 CAD B755 4,996
Fard Crodi Aute Lease Trust
S.014% dus 02/1572026 & 00D 2,500
5.974% due 06/15/2025 BT GET
Fard Crod Aute Dwasr Trust
5. 844% due 041572005 £l Elh]
EO84% dus 08/1512025 483 484
G0 Financial Autemehiln Leasing Trust
58T5% due 06/20/2025 1,330 1,230
G035 due 1042172024 1m2 182
G Finsncial G A R Teust
5.740% due 05162006 1,100 1,10
5.854% due 11/1672006 1,000 1,001
5.974% due 11/17/2015 1321 1,231
OMF Canads Lessing Trust
5. A58% due 044212025 CAD BT 84
GASF Flaarglan Dwear Revelving Trust
2.900% due 041572026 5 21500 2472
Galdanties Losn Management 1.5, CLO 2 Led
6.SE7H due 11202030 171 171
GPWAT Lee.
6. 799% due 12/15/2036 1,800 1,763
Harley-Davidson Metercycla Trest
5.320% due 06152026 4,230 4320
HERA Commancial Mortgage Lol
EADEY due 021872038 173 169
Hartz Vakizle Financing B LLE
5.400% due 062572027 1,500 1,879
Hyundal Aute Lasse Secaritiratian Trex
5.924% due 03/16/2006 1,600 1,600
6.O24% due 00/15/2025 B1¥ 617
Hyundal Aute Risservabies Trev
5.770% due 05/15/1016 900 900
5.800% due 00/15/2027 BOO B0z
Invases Eura GLO | DAG
4.615% dwe 07/15/2031 EUR SO0 535
Jubiles CLD DAC
A.575% due 04/15/2030 1889 2,041
4.615% due 04/15/2031 1,000 1,072
KER CLD 18 Ltd
6.597% due 07/18/2030 5 211 210
LAD Autn Recatvablos Trusd
5.930% duwe 06/15/2027 orr a6
G090 due 06/15/2026 B0 00
6.210% due 100152026 2,000 2,003
LIEA Loan Incomse Fund | Lid
E.TOTH due 04202031 1,314 1,312
LL Assed Batked Secorities Trust
1070% due 05/15/2029 18 17
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W&T Equipment Nate:
B090% due 07/15/2030 5 1500 5 1,500
Madizan Park Fandisg XXVI Ltd
B.A52Y due O7/29/2030 AE2 4B
Magnetite AV Led
BTTTE due 104182031 2800 2,792
Man GLG Ears CLO 0 DAC
A.645% due 10/1573030 EUR A0 457
Marhle Paint CLO X Ld
6.695% due 101572030 5 s 2,08%
Mercadss Banz Auts Recerablas Trn
5.000% due 00/15/2026 1,689 1,684
5. 260% due 10/1572005 T3 T3z
MF1 Lid,
B526% dwe 10y16/2035 15599 2,548
MF1 Maltilamily Housing Morgage Lsan Trust
B.2594% due 07/15/2035 574 570
MidlOcass Cradit CLO NI
BUBEZ% dwe 01/29/2030 812 822
Midacaan Croda CLO VI
B6TIH due 02/20/2031 1LA70 1,458
MMAF Exqmipmant Fance LLE
S50 dws 09/09/2025 1,182 1179
5.790% due 1171372026 SO0 a0
Momtain View CLO LLE
6. 745% due 10/16/2029 210 21
Mavient Privein Edueation Beli Loan Trest
L170% due 09162069 211 187
1.310% due 00/15/ 2065 481 436
1650% due 05/15/2063 832 Ta6
BAITH due 04/152063 G656 52
Ravient Stedeat Loan Trest
1.014% due 03/15/2072 1,100 L0
Nalnet Stodest Loss Trust
5.897% due 09/27/1065 A4 443
61435 duwe 09272038 1,005 954
B-243% due 09/25/1065 &4 B4
6.257% due 08/25/1067 421 17
6.293% due 02/25/1065 1082 1,078
6343 due 06272067 B13 BOS
Missan futn Losss Trust
5. 10005 duwe 0371772025 #,625 4,614
5.944% due 08/15/2025 1,000 1,002
Nissan Auto Receivelbes Dwner Trest
5.884% due 05/15/2026 1,300 1,302
(AN Mill Enrepaan Cradit Partaers VIl DAC
4.733% due 10/20/2031 EUR 1596 1,708
OGP Bevn CLO DAC
4.882% due 09/22/2034 2400 2,560
2L XV Lid,
BUBEIY dwe 05162030 5 1415 1412
Palmar Squars Esropean Loss Fusding DAC
A.745% due (4152031 EUR 194 316
PFP L1l
7.604% due 08/19/2035 5 1000 1,004
PFS Fisancing Carp.
GAT4% due 08/15/2027 2,700 2,702
SENA Nirts Lases Tris!
6.270% due 04/20/2026 1,200 1,205
SIC Studar Loss Trust
5.665% due 05/15/2029 53 53
SME Privatn Education Lean Trest
1.340% due 03/17/2053 o 275
1600 due 09152054 0 274
6.537% due O7/15/2053 S05 500
BETAK due 117152052 763 763
SoFi Consumar Lean Program Trast
5.810% due 05/15/2031 341 341
6.2 30% due 04152031 aTe a7
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W R VK

LR RLEEA] (a0 (ee]
Sound Paist CLO X¥ Lrd
BST4% due 01/23/2029 5 A4 5 440
Sound Point CLO XWI Led.
Boa 0% dwe OT/25,,2030 1376 1374
Suimapasd Asenl-Backed Satirili
1.301% due 02/28/2033 168 154
Sympheay Static CLO | Lad
BATO% due 10y25/2029 75 720
Tials Ao Loasa Trest
5. 860% due D&/20/2025 1,500 1,500
GO0 due 092212025 1,600 1,602
THL Gredit Wisd River CLO Ltd
6.T35% due 07152031 2,900 1,585
Toowrd Poind Asset Trost
6. 146% dwe 11/20/2061 392 384
Teyata Aete Recoivables Dwanr Trust
5.600% due D&/17/2026 SO0 900
Toyota Losss Gemor Trust
5A75% duwe 04202026 2,300 2,300
Trakes CLO W Lid.
B997% dus 07/20,/2029 B&1 662
Trillism Cradit Card Trust 0
B.173% due D8/26/2028 5,200 5,807
FS AR Aute Dwmer Trust
5 830% duwe OT/157 2026 1,000 1,004
Venturs 36 CLO Lid,
BBO7% duwe 04202032 2,700 1,683
Venturs X1 CLO Led
B535% due 0415720027 93 203
Ventura XXVI CLO Lid.
B.TTT% due 00/20/2029 350 380
WML Financa LLE
BSA6% due 06162036 523 a911
Volbswagen Aate Lease Teuat
5.895% due 01/20/2026 1,600 1,500
Volkrwagen fAuts Lean Enhanced Trust
5.500% due 12/21/2026 2,600 2,598
Warld Duni Aute Recetvabies Trest
5.250% due 11/16/3026 101y 1,014
5.570% due 12/15/2026 BOO T84
5. 754% due 07152026 1,152 1,152
TEw b Ary EREH 171,676
(PR IRES $173.420
Intareatians] Baak for Recanstection & Development
LGS0 due 02/10,/2026 1,500 1369
20 REH 1,368

(158 LK 91,50
% S s 35T

MIFFG Bl Led
A4.740% due 1273172023 [§) AUD 1,000 G63

T e e T

§
|

5.609:4% due 01162024 (d) 5 3000 2,978
Crovn Castha, Inc.

E033% due 120572023 [d) S0 500
B.O4O% due 12/12/2023 [d) 1,200 1,158
5.042% dus 12/19/2023 [¢) 1,300 1,296
6.043% due 12/20/2023 [d) 90 897
Emsrgy Tranates LP i)

5.305% due 12/06/2023 300 300
5.806% due 12072023 1,300 1,398
Fiduliy Watians falarmatisn Sarvicas, Inc,

5.617% due 12/2072023 () TO0 5 693
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R PHiE
LTz [T
3okl Paymests, lne, id]
5.059% due 12/13/2023 5 2700 & 3592
GOSN due 01/03/ 2024 1,700 1,650
Marathon 0il Garp,
5.987% due 12/07/2023 [d) 3,700 3,696
VF Corp. i)
B.OET% due 12/18/2023 300 299
6.151% due 01/17/2024 400 307
18,030
Asstradia ssd New Zoaland Bankisg Grosp Lrd
F.600% due 12/00/2023 NID 5 3
4.830% due 12/01/2023 5 16 16
Bank of News Seatia
4.040% due 12/01/2023 CAD 13 10
4.830% due 12/01/2023 5 052 962
BAP Paritas Bank
[0.3300% ) dise 12/01/2023 ¥ 1 1
3.600% due 12/01/2023 NID 2 1
Beorevm Brothers Harviman & Co.
[0.330%} due 12/01/2023 7 0
1.750% due 12/01/2023 DKK ¥ 0
A.830% due 1300172023 5 E] 3
Citibank NLA
4.830% due 12/01/2023 170 170
D85 Bank Lid.
4. 830% due 13/03/3023 &) B0
HEHE Bank PLE
J.060% due 12/01/2023 EUR 102 111
A.410% due 12/00,/2023 GBEP o 1
Chasa Bask LA
4. 830% due 12/01,2023 -] i -kp
MIFFG Basli Lrd
[0, 330%) des E2,/01/2023 ¥ XeIT 18
Royal Bank ol Canada
4.040% due 12/01/2023 CAD A a0
Sumitoese Mitssd Bankiag Cerp.
[0.330%) dwe 127012023 i 560 4
3.060% due 12/01/2023 EUR 2 2
4 830% due 12/01/2023 § 11 111
Sumitemo Milssi Trust Baok Lid.
[, 3309% ) de 12/01/2023 ¥ 1562 11
3.060% due 12/01/2023 EUR 3 4
4 830% due 12/01/2023 § 511 511
2471
5 R ]
OU000% dwe 00,/30/2004 (b)[d) 43 400 49,363
5.069% due D4,/032024 [e) 52,600 51,650
5.312% due 01/02/2024 (e} 73,400 73,055
174,108
T L B 196,131
(MBS 188,220
BN ELERE 0 a) 1314% 5 722784
(M6 LS $727.451)
LT U AF o TR
g 0.2% 07
ERRER ST - I 74, s
EOMORES LN, B 173,477
A 00.0% § 540,786
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ErR AR S R e B

f o ¥oRER, FROCEREESEA LA ERIEER LTV LMAE,

ol HETE A W A SECERER R L 2 R EE RO, BRI MRS e, v RRIEHE S AR, ¥ REBEE RS
ami LR E SO ATt SRS TORORICE TRESRE,

{bl BB HEEW,

el ESOHEEREAS -7 Mbm# htwa,

e, ERETeEEE

fel  Fedz, ARE "-'ﬁbmm T,

WA
WEEH BB MR S
e (B/B76) (BSR4 m a1
Deutsche Bank AG 0.536% O/ 28,7024 O5/25/2023 T 0,18%
Deutsche Bank AG 147 O4/01/3005 09/ 22023 391.': M\ 00T
RAUFG Bank Ltd. 4 7400 1231730003 020062023 BEL GRET 0.1
Standard Chamered PLC 1.214% 0323/ 1025 11/02/2023 AE3 434 0.0
BB FRRE MO % 2538 § 2528 0.46%

I AdLEE & URE Ml o S a8

ﬂ:&ﬂl I;EE:TH'P-. BB TR ABIL 72 P T, MEFSRE AU ThS ., FHEAREL. SRR S, RO LR T L

Fof FEE  EEERT AT o TR E R RO L L S BT AT g S

i i g
i Lt P Mk
I-Mbanith 30FR March Fulures Shoet 062025 636 5 (621} 4 113 5 o
3-Mdanth SOFR September Fuluras Lang 1272023 G4 9 4] o
LIS, Treasury 2-Year Note Manch Futures Short 0372024 200 (130 45 o
LES, Treasury 5-Yoar Hote March Futures Long 032024 BT 43 1] 124)
LS. Trisasury 10-Yesar Note March Futures Shart 032024 T [4) 3 o
PS5, Treasury Litra 10-Yiear Note Manch Futurss Shar 0372024 20 {15) 12 o
WS, Treasury Uitra 30-Year Bond March Futures Shaet 03/2024 4 (5) 4 o
N $  ma 5 178 : (LT}
| MR EBERE
R CrfheR] A b N BHE* €1
COR.BG-41 Index (1.000%) 122042028 & 26,300 5 [494) $ (173 5 0 5 6]
AT o RS 5 M8 ) [LEH] § 0§ M
Gl U o i BSR4 AR R R AR L SR ) 5T 4 TR O RE

EUFRL. 2003 B 11 M 30 HHEED LRSI Y o070 I AR R e b e D T U 4 o IR TENERE LU RO TR D

HEBAE AT H 30 AMYE, 24100 FA-DMEat, RS U 0w R R L TR S g FELOENE LTRARSG R TS, A — R
FizE SR o T, MR SR Tex o — Rk cRRoz k.

ST A7 A TR SWT VA7 L FAR
ERERD ERELE
o LT = P LT =

Iﬁ?ﬂ?ﬁumm
DL E

R AT L TSR % 2 % 178 & o % 179 % ] % fr W a0

Al oy s BEFoF b e AOROETAD, BREOLD > FRAGEATER AL JEANFORSRSERE, Freo Rl [N A0 FOREREERL RN
b T L ] BRIl o bRl W SR LT S0, £ (i PEEEE LR e R
S & MR S A R A & R i LA e M e s L LR TR,

o WEOAD P RORRATIRSRE LI AANASEsSEE, Tr o NAEHT e rayOROELLTERSZE, E5HERTEF 0 fon AOEVE

LLUEMT S LSRR R

A By P b FFaA L AT oTFREPLE LT, BEELIEREWEL, S OAST =AU poRlite e LTORBORRERSL, ST

FoFlAF g X EaToRpAR (02 2, REREs o= "ENahE 29 . 7RBOBFEETHEHEE LR, HEEZD o XM

£ X Pl Ll TR B SO, W Lo RO St o i, Bk DR TR s B R S G LR

(AR 8 & Tl &
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h W7 U T S AT U AT R

bt (A7) L Elf 4] i Ba A
AZD 1270023 ALD E5G ] 419 & [i] 3 [1&}
AZD 12/2023 s ame AUD 3118 5 o
AZD 0172024 AUD 3018 5 noes ] 5}
L 122023 3075 1,960 [i] (e}
B 12/2073 EAD 2700 1,585 o 12
B0 127203 [ 184 23 o 12
O 123073 5 525 GEP 413 [i] {2}
B 0172004 b 413 5 515 2 ]
B0 O F00d i 1,000 ar 8 i}
EPS 12/3023 3 17 AL 26 [i] i}
BPS 1242023 2,650 GEF 2,137 3 o
L1359 012034 GRP 1576 4 1,999 3 o
ERC 12/3023 ALD B0 420 [i] (17}
BAL: 12/2023 EUR 15892 16,765 o {574)
BRC 123023 GRP 10,919 13,246 (4] {577}
Cik 123023 1 3303 ALID 5,065 55 i}
BuE 127003 653 [ &34 7 ]
DUB 023024 CcaD 1,208 5 596 10 o
MBC 12/3023 ALD 245 161 1] 12}
M 12730 CAD 489 3,545 o 56}
MBC 120023 5 969 ALID 1,463 1 o
MEC 12/2023 17,443 BUR 15892 0 {103}
MEC 0172004 AUD 1,463 $ am o 1
MBC 01,3024 EUR 15892 17473 04 i}
Y] 123023 ALD 11 I a o
MYl 127000 1Y 10,365 B9 4] i}
(S| 123023 5 11 ALD 16 (4] o
Ml 1272033 152 WY 52,007 a ]
RYL 1270003 1885 AUD 3,048 36 i}
LIAG 12/0023 ALUD 9,710 5 677 4] {262}
LA 1272023 5 ] AUD 1,790 o o
LEAG 1270003 1912 GEP 1513 3 i}
LIAG 01024 ALD 1,190 4 789 ] o
LiAG 01,2004 BRP B563 10,836 0 (L]
5 FETR 11,718

.2 ] REIAL S (M)
fi i (A /E) e h 1] 0 B Al
AID 123083 AUD 31,304 5 20,733 5 [ 5 (23}
AR 13000 5 T.a0% AlD 11,345 EVE] a
AZD 0172024 20,740 31,278 25 ]
BOw, 1373033 AUD 4,250 -1 1,808 a (10}
BOA 12023 5 1106 ALD 11,196 117 ]
BOA 012024 2,811 4,250 10 ]
BRL pElpoirk] 31 a7 1 o
ik 1273023 AUD 1,044 L £72 o {20
Cox 12/2023 4 206 ALD 323 8 ]
MBC 1212023 AlUD 9,630 5 6378 a {7
MBC 012004 4 6,352 ALD 0579 Y ]
MY 12/2023 AUD 3,094 H 1,968 0 [84)
MY 1212023 5 104 AlD 156 a o
L 127003 ALD 1,180 L] T6% o {14}
RYL 1272023 - b ALD £+ 1 ]
TOR 133033 133n 10587 543 o
LIAG 1270023 AUD 15,048 % 5972 5 1] 5 [E]
LIAG 12/2023 5 13,757 ALD 21,6507 570 ]
LAG 012004 9,584 15,048 ] 0
3 1,801 5 {163}
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®EA EIELHILE S ()
AEs (A7) ARGEm ERERE (1.3 AR
AD 1272033 ALD =] 5 414 5 a K (§1:1]
AZD 12/2023 4 2062 AUD 3118 5 o
AD 0142024 ALID 3118 5 2,065 o {5
B0 1273073 3075 1,960 [i} (73
BOA 12/2023 CAD 2,700 1,988 o {3
B 12f0033 GBP 184 231 4] {2
BOR 12/2003 5 525 GEP 413 [} {2
BOA 012024 GEP 413 5 525 2 ]
B Lrrlpire] can 1,000 Az ] a
EPs 1/2023 5 17 AUD 6 [} ]
EPS 12/2033 2,690 GEP 2,127 3 ]
BPS 012024 GEF 1,576 4 1,549 3 ]
BRC 1/3003 ALID B59 420 [} (17
BRC 12/2023 EUR 15892 16,765 a (574}
BHE 12003 GEP 10,819 13,296 a {577}
cox 12/2023 L4 3303 AUD 5,065 5% o
DUB 122033 653 CAD f94 7 o
oue 023024 CAD 1,200 5 E56 10 o
MBC 1/2023 AUID 245 161 o {1
MBL 133033 CAD 4,836 3,545 1] (66}
B 1272023 H 263 AuD 1,463 1 o
MBC 1/3023 17,443 ELIR 15,292 i} {103}
MEL /3004 AUD 1,463 5 ang 0 i
B 0172024 EUR 15,897 17,473 104 o
K 14/3023 ALID 11 7 o o
Y 12/2043 Iy 10,265 [ a ]
Il 12/2023 5 11 LD 16 a ]
K1 12/3023 352 Y 52007 o ]
RYL 122003 1,985 ALD 3,048 E' a
UAG 12/2003 ALID 9,710 5 6,177 [} {262}
UIAG 12/2023 5 ki AUD 1,190 o ]
LaG 123003 1512 GEP 1,513 3 e}
UAG 012024 AUID 1,190 5 789 1] ]
LIAG 01,2024 GEP 8,563 10,836 ] {7}
5 237 B {1,718}

BEA _ REBRES &) 0
Rl (A7) ]l ] i W Ak
AID 12/0023 ALUD 31,304 3 0,733 3 0 5 (23}
AID 1273023 5 7,204 AUD 11,345 313 ]
AID 012034 20,740 31,278 3% ]
B 12/7033 AUD 4,250 3 2,808 0 {10}
B, 123023 -1 7,106 AUD 11,196 nr ]
BOw 012024 2811 4,250 10 ]
BRE 120003 31 a7 0 ]
=3 123003 Al 1044 5 &7 a [EL TS
COE 12/3033 3 206 ALID 23 8 ]
MBL 120023 AUD 9,630 3 5,378 o {7
MBC 0173004 5 6,352 AlD 85m ] o
MY 1273073 ALUD 3,094 ] 1,968 o {84}
MY 123023 5 104 AlUD 156 1]
RYL 1273023 AUD 1,150 % ] ] (14}
YL 123033 $ 0 AUD 1 1 ]
TOR 120083 13,372 20,987 543 ]
LAG 1272023 AL 15048 H 5972 5 o 5 {5}
LIAG 123033 3 13,757 ALID 21,607 570 ]
LAG 012034 9,984 15,048 13 0
5 1,801 H {163}
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EA MMALE S (M)
o (A ./E) E ] s A ik
E 1270023 P 1954999 5 13,169 5 [1] 5 {56}
BOA 1273033 5 B I &35 a o
BOW 012024 13,169 1,943,265 57 ]
BPS 12/%023 P 3.405,232 5 23,085 51 o
BPS 1373003 5 26,764 JFY 3585351 184 o
BPS 012024 23,041 3,378,199 0 [4m)
fuiil 1270033 il 48,347 5 3m a i
ik 132003 5 12,806 R 1518100 176 o
GLM 122003 3 453 0 ]
MBC 1270033 il ENCT 3 5 o 1]
(X111 1273023 4 26,355 IBY 3,824,004 187 o
M1 122003 I 154,904 3 10,2682 o {33)
Ml 120033 5 385 Py 56,543 a o
il 0172024 10,014 1,476,359 LT} o
TOR 1242023 Y 3932,730 - 26,552 50 ]
TOR 120023 5 7454 JFY 1,118,708 T4 o
TOR 013024 16,652 1,500,469 i} (45}
UAG 1242003 Y 954,599 - 6,745 21 ]
LhAG 1272073 5 5719 Y B51,259 kL ]
LIAG 012024 6,749 ORE 661 0 {200
s g1 s 1210}
BTN 5 2821 s 081

ST Y AT T BRI AT« TE OB

EUFRL 3023 9E 11 0 30 BIESD, WP S OREEIGR GG Y o057 o FREM RS L AL END Bht RS TRS,

WA T w7 F Y A5 7l (500} w25 =METERESASERN, 23 0§20 B, 12008 FADSE, S D AF TEROERE LTRALGRTL

8.
LMY AT SRR SWT U 7 4 TR
EEmRIFY R

AWTHE WA AUVsY HEDES 0 BETHE 0 RBY Ave7 EERE SFsFO BAL FAN-E
MY W ATisr  RB Oh Wy AToal W OM  SHEMEL (SN r—eE"
AZD T 343 3 0 3§ 0 5 343 5 BB $ 0O 3§ 0 5 (#W 3§ 297 5 (290) 5 7
BOA 334 0 0 04 (152) o i {152) 243 (260] (18)
EPS 151 a o 51 {45 o o {44y 02 {3109 (108}
BRC 4] ] 0 L {1,268) 0 0 (1. 168) {1,168) 1130 {38)
cox 238 0 [ 28 27 0 o 20 M2 (260 {a8)
DB 17 [ [ 17 o o ] o 17 o 17
GLM 0 L 0 0 o o a 0 L o 0
Mac 100 0 [ 00 (179) o ] {179 121 0 121
Kl 34 [ 0 34 mnmn o ] {117 (53 30 7
AL Y] o o a7 {14) o o (14 23 o 2
TOR 667 0 [ BGT {45) o ] {a5) 622 (460) 162
LAG 639 1] ] 635 {234) o 0 (254} 5 {2800 65
G 3 52821 & 0 & 0 & 243 TROBN_ 6 0§ 0 8@l

M o= af—ie —WEE, KRR NERDS SRR MRS R R DR, O el O iR A= Al e—pt, W
CIEERE N T SN0 2 Y- RHC RS RREASNRAINOACNR SR S, A F—MARACETL0EREIC -2 T, HRFN S iR
R [way-={igHnn FERO-E,
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TN AT ¢ RO ST RN

BT, VAr s mo AP =RIo M E N T 7 2 Foor U 47 4 PRGOS EEORETLD, Ty - POl AT isounTi, N
HYLHEROHET [EREVASBITEROI 2 eEF0 -k,

2023 4F 11 H 30 B BEO TR - ARMEF L0 SRT Y AT o RO SESN
~ o P E LOH By 0 A7 0 T

HENE  Srie ER oS F RN ABRTHER ¥R it
BT U T o T S
SR 1 o35 PR E R
i A AT 0 AT i
) H S 0% 05 [ 19§ 179
RIS ol 1) 2 27 D
% Tkt 5 o 4 ] 5 L] 5 2921 5 ] 5 25921
5 0 % 0 3 0 3 2871 5 17 5 3,100
-2l e R T
R 1 45 1 R P LR P R
o L A ST 0 0T
T4 5 o 5 o 5 o 5 1] 5 (24) & [2a}p
EX g ] {5l [ o & {6}
5 o5 63 ] 05 24) 5 (30}
FACEEE S0l 1) 225 L S AR
B4R T HLE 5 a3 0 % 0 8 (zoen) s 0 & jnoal)
g o3 & 5 0 %5 {2081 & 24§ (2121

02T 1A 30 BT REOMNHEE OSMT U AT s SRR :
oo SR & LTHESHIENF ) A5 0 Fidh

e Bl LYy bR A7 N BETREE b ol 5 it
Sl Y A TR A D MR ()
IS5 b RS e T e w4 L
Bl L L X S ) TR
Kah 5 o 5 o 5 ] 5 o 5 1636 5 2,636
AP FE 0 {920} 0 o 0 {320}
5 D5 w20} % 0 5 [ I 1,716
FEHIR G 7 Y 247 AR
A TENE 5 o 5 o & 0 5 (b5 5 0 5 (10,514}
5 0 5 (220 5 1] H [10,514) 5 2636 5 [8, 798}

SR Y AT FEBIC D 3 RAREE (0% OMELN
EARG 7 Y 05 SRR E AR A R R
L A R U 0T 4 R

A 5 o 5 o % o % o 35 s s {718}
27 o R o 334 L] [ 0 334
5 a5 34 3 0§ [ [718) & {384}

R B il 1) #25F ¢ P AR
ATl 5 0 % 05 0 5 3456 & o 5 3,456
5 0o % 334 5 [ 3456 & [718) 5 3,072
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LT, 2023911 H 30 HBWED, ¥ v FOEES DFARITEBIZ3S20 50 27w PRI - T4 Sht S EEIaE o s v

20231 11 H 30 BEE

HFLY—BLEHT - HFTV— Lol ] Ledie Lt e 3 £ TE I

e |
BHTRELIE S A PR - a 5 154,418 13 1] 5 154,418
R 0 51,847 ] 51,847
R o 23,338 a 333
A 13 124 ] 124
IR E TR I i} 66,478 207 66,680
elEIi B b B o 3,152 i 3,152
Hrrmdfem if o oy 2 FEW 1} 53,545 3 53,548
FeAr o b sl SRR [i} 166,580 4,906 171,676
el B | i 1,269 o 1,369
181 G AL 0 196,131 1] 196,131
1 R 5 a 5 11083 5 5301 5 732284

W o TR - S
L Sl el O 2 R R A IR D
A HERT U AT 2 TR i} 179 ] 178
T AR | Sl U 2 5 o o R 1] 2,821 1] 2931
5 1] 5 3100 5 o] 5 3,100
Wt o R - AR
EHES i 1 05 o P R i
R LB BT AT 2 TR 0 {30y ] {309
W | Sl U 4 o TS 0 (2.091) 1] 12.081)
5 1 5 (121) 5 0 5 (L1
E: 8 [ §_nios i a0l 3 el

023 E 11 H 30 BETHME, LSl 3 oo i O B St
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2023 12
1,330,699,974.54

1971

BMA
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1,887 3,318

850,000 150,000
98,837.57
850,000 150,000
250,000 1,250,000
1940
BMA
BMA
BMA
BMA
BMA

BMA

69/78



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2023 12 338
752,091,134,942

119 450,780,296,661
21 14,367,151,533
18 23,494,099,847
69 178,695,413,676
9 6,892,767,254
28 18,146,307,553
34 18,434,548,145
15 23,553,675,294
4 791,406,439
5 2,538,255,746
16 14,397,212,793
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PIMCO PIMCO

PIMCO 2023 12

2018 18 PIMCO PL
PIMCO PL
2018
PIMCO
2020 PIMCO
PIMCO 2020 31 PIMCO
PIMCO
2020 11 18 PIMCO PIMCO PIMCO
2021 18 PIMCO
2021 12
2023
PIMCO 2021 22
CDO
CDO PIMCO
PIMCO
PIMCO
2022 13 PIMCO PL PIMCO PIMCO
PIMCO
2022 23 2022 29 PIMCO PIMCO
FGMC
FGMC
FGMC
PIMCO
PIMCO FGMC PIMCO

12 31
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76

23 103

UFJ 2023 12 29
141.83
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265,690,837
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30

1,013,661,485 143,767,608
19,326,102 2,741,021
667,548,950 94,678,468
294,910,245 41,827,120
68,702,831 9,744,123
15,476,137 2,194,981
17,875,238 2,535,245
20,851,016 2,957,300
113,247,731 16,061,926
2,231,599,735 316,507,790
90,760,961 12,872,627
222,667,521 31,580,935
1,253,588,749 177,796,492
30,865,176 4,377,608
30,756,522 4,362,198
26,570,990 3,768,564
64,587,773 9,160,484
1,719,797,692 243,918,907
3,951,397,427 560,426,697
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420,903, 866 59,696,795
565,044,623 80,140,279

60,382,239 8,564,013

18,609,056 2,639,322

75,542,357 10,714,172

17,875,238 2,535,245

3,053,533 433,083

1,161,410,912 164,722,910

1,253,588,749 177,796,492

249,841,855 35,435,070

121,224,559 17,193,279

3,662,023 519,385

1,628,317,186 230,944,226

2,789,728,098 395,667,136

850,000 (127,315, 540) (18,057,163)
150,000 1,278,193,858 181,286,235
98,819 78,788,846 11,174,622
25,675 10,689,383 1,516,075
(78,687,218) (11,160,208)

1,161,669,329 164,759,561

3,951,397,427 560,426,697
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1,795,001,444 254,585,055
503,285,567 71,380,992
537,256,999 76,199,160
130,015,913 18,440,157

25,359,475 3,596,734

2,990,919, 398 424,202,008

1,191,137,960 168,939,097
182,234,609 25,846,335
298,763,424 42,373,616
103,315, 358 14,653,217

98,229,025 13,931,823
58,380,832 8,280,153
16,272,450 2,307,922
22,988,744 3,260,494

1,971,322,402 279,592,656

1,019,596,996 144,609,442
105,578,918 14,974,258

(5,183, 285) (735,145)
(1,900, 684) (269,574)
1,118,001,945 158,578,981
42,922,025 6,087,631
1,075,169, 920 152,491,350
9,900,213 1,404,147
1,085,070,133 153,895,497
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2022 12

31
850,000 (103,727,757) (14,711,708) 150,000 1,289,007,163 182,819,886 90,957 74,137,242 10,514,885
741,351,472 105,145,879 238,583,350 33,838,277 95,235,098 13,507,194
(776,776,518) (110,170,214) (249,396,655)  (35,371,928) (95,723,759) (13,576,501)

1,673,156 237,304

PIMCO
10,164,107 1,441,575 5,140,265 729,044

2023

30
850,000 (127,315,540) (18,057,163) 150,000 1,278,193,858 181,286,235 98,819 78,788,846 11,174,622
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2023 30
2022 12 31
59,004 24,899,178 3,531,450  (88,587,431)  (12,564,355)  1,195,728,395 169,590,158
1,075,169,920 152,491,350
(1,121,896,932)  (159,118,642)
1,673,156 237,304
PINMCO
1,094,577 155,244 1,094,577 155,244
(15,304,372)  (2,170,619)
9,900,213 1,404,147 9,900,213 1,404,147
2023 30
25,675 10,689,383 1,516,075  (78,687,218)  (11,160,208)  1,161,669,329 164,759,561
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2023 30

1,075,169,920

152,491,350

1,101,860 156,277
31,273,527 4,435,524
5,183,285 735,145
1,900,684 269,574
(646,394) (91,678)
10,752,956 1,525,002
(5,821,438) (825, 655)
(50, 880,780) (7,216,421)
(5,183,285) (735,145)
97,514,201 13,830,439
(50, 433,887) (7,153,038)
360,761,679 51,166,829
(11,376,924) (1,613,589)

1,459,315,404

206,974,704

(8,244,538) (1,169,323)
(8,727,998) (1,237,892)
(16,972,536) (2,407,215)
408,000,000 57,866,640

(408,000,000)

(1,121,896,932)
1,673,156

(10,644,776)

(57,866, 640)
(159,118,642)
237,304
(1,509,749)

(1,130, 868,552)

(160, 391,087)

9,900,213 1,404,147
321,374,529 45,580,549
692,286,956 98,187,059

1,013,661,485

143,767,608
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