EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2024 6 14

03-6447-6147

1/84



11

2.2 2

2024 6 15 2024 12 13

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

www . nikkoam.com/
0120-25-1404

2/84



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

3/84



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

B RS - x RN SRS
ey | U ey
#
=R
B (RIS & =
& o FEEE
EHEISLE F it
woH ( j
EEEs

4/84



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

o SEE | RS | 1T & i e m e B 2]
s #1@ (Fo- 0l

—i8

HE e R | =

o B

F£40 (%

15 FrEl-FruF (&Y

- F650 (B E ]
g (dEA

K FUT

T it & % F 12
LY@ |((E|H) (FEFCIF
( )

B4 i
T EhEE IR FruF AT |EL
Tmi [FFUA FruA
+ Mifth = fE [ )
s star s (1F I AEL
O (SRR
TR I7—3mH
( 1
B A S E T B
R T 4 v

https://www.toushin.or.jp/

5/84



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooonoad

FRAIEL T, FRFHAE 2058 . h DAAA~ABIEZEOARRIL
ETHMAE ITRAZETEV. 1 VHLIRBEOERE(EFTME
DARZESHELET .

s EEBIC LT, BEPEIRL—F 1 — TS g M ST TEL THERSOERIRTTHHEIL
RTHAU T ERERSET. | ERLET.

WiR—hJ4U4 OMFICHIOTIE. BAWBICNZ, RITHEDOERD. FEOD
AE BEFHE. ARNKRERORDE L EERLET . Fio. TRBRAELU
P /RORRBECLOTIF AEERCRRISBSHHOFT .

BAEREENDERICHOTE FAIELT, BEAVITELE B A

RRSERICHLTEEDESE S 7588 7P vhIxIAUS 30O/ TUSTuR
. eH—Jr/FOBRETENET.

F10,REETEVET,
NEECH | 5H(RREDBAZRERN) HARELLET.

#HERHRBNEDELHICEDVWTERESHIRELF IH. S ORI
ICEDODERTEET 7 0BG POEETEDEVEEHHDFET .

@ BE7ZyhIRIAVN I—0OvIN USFTYRHSERLET.

3
E.
:
;IH
:
.
i
4
4

e e it g L e e e

6/84



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooboooonooad

\/

LT e ; sEIMBICHT, SEPERL—F—XhaA— im0 +
; i OIS, oL TR EART T a2
RTaRU\r o RERHET. ) EBLET.,

= HEEMN- ST

-
$3I0.SO00RERR.BEUF NI H
P T -/l R EOFEERELIhT
AAN—FETEL SRR ERELET.
SHAFHCE I, oy—ER. JLIvbER
BLERNHLETY.

B R e Y

- REREICHST

eSS s G i SRELERRLT v IUG—FEFELL.ERO
M=pT7AUXEE P AS LT PR EEDSRICEINT
; HAUEMEIEL EHNLESEEELEY.

[ o [T || s
I

# FE320234 | 2RFREDEEOEATED. RREE I HBE&TE0ET.,

I$I1—=TABEY —'m
UZSME=SUS

BR7EYbTRIXA/N I3—OYyN VITVRPERETEVET.

SERFLYrI2IAVS IO/ UST YRR H77 /FOTERRNK THS X EEEN TS5 Lt
RY—-I7 /A | OBBETEVET.,

OHRF YT ZIAUS F-0OwIl USTRRE. BRF YA RIAVMEEHDON O0%HR T SHEBHN
HEASHORTICHSIO0—/ULBROOY/F /AL TT.

7/84



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooboooononoad

RETFP MR EICRY—Tr BRI S =7 AR TRAETELET .
<A =JPE> <IH=TFE>

“EEEN
IS4 LA

A EHEN
o=

prAt 54 LA
(1 EREE)

ITH—I7E

#[HRBEN TS5 Lt W7 EIOETr FMT. 24 o F Y IEFEICEL TR HBENBOET. ILZL. EMSTHIC
&£oTiR. —BO 77 AFOHDRBLEESBEPAL, v F I IERLGALBLESHBOET .,

BXgaReE
» BN DOREEAN &1, AREMEORED 1 0L TLLET.
- AHERE~DOEREANSICZ. SRERTIFCA.

B
- HRERC SESE. SRS ELERKS, TREUSERELTRELET.
L. AERSE P EORSIEIEETEOELNILBE0ET.
ERFOIEEDELVSIUTOSRICOVTHEE TS50 TIIBOEEA.

5,000

2023 3 16

8/84



iy

EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

KEERIADS L3R 7 22 F (15ERRED

vH—JFF

AEHERM T S Lt —D 7 2 F

| Ftadt

HEF 7 w37 A M=t
- {55EEIE OiE FIEED

HE

- BERRESE S LTHEREES | OIERL
#3 ERIER AT D
feFRmEIEN

| Eia =il R

BEFPEy F2RTA 308 UzTF

-7 r L FOnERIHEREROEEERIT
LZ 7 e o FEER dE—

e [ ‘
{EEEEEY =HAEEEHERTTER =S
(EHEED it - #8aiAxh 27 78T
e E— « 1S LAY BT ST - {90
SSHBiEMmIE X
1
EEMEMEL
5[ gt [ .
o - fre MENE L LOFIRS
L B IRESEESLFEEEOIEL
- BHRESEE LGERBE I AL

1
2
3
2024 3
17,363
1959
1999

4

AR ()

192,211,000

97.562

9/84

20

21



10
11
12

13
14

15
16
17
18

19

10

22

20

23

12

11

20

18

14

21

10/84

20

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

10
11

18
19

14
14

19



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooooooonoao
10 10

11 11
12
12 11

13 18
14 19

15 20

16

17 14
18 14

19 18

14

20

10

100 10 100 20

11/84



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodoooononad

2023 3 16

3

15

12/84



S IC B S ERERII LT O T9Y,

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

FD AVNRARAIE AP0 (CIO)

F=F AAL—FaT AT (GGOI)

whO&EIh III i‘*;ﬁﬁlﬁ ﬂlﬂ FIAFFaF || AT :ﬂi‘ﬂiiﬁ d'hb}':r'ﬁ_r Elﬂﬂéﬁ
TS IR TEF [_. M ‘.?BH HLAZERY prl: b ﬁlﬂ‘éﬂﬁ 1228
‘;’ ‘~ BT 7
kL —r T 2B Ao Ak 0420

SEEESHOERFNIC B SAEFEIE S L UEEAE F R8I Sl FII LT OEY T,

h

I 1
N W EEAHOESE !
CEERS B OIEFREL. TREEL
] | 0 EEE?':TS‘I‘U’)EE:FE ) 3L TFE AL o M A R R E L |
1 7. J
T BEEAS ORTIIE TS, B |
] 0 ;E%jiﬁ.mgﬂi ) ¥ B TR AL R SR D :
] AHEPLEREHERELIT.
| = ERDET '
D 1155 sl o B e R

i e T
O o= k7 UAmegs - il

1

ThThmERSHISEST.
b e il - £ = 2 B e

FEHCEER S
SRR MITHEDISHELL T
RalEFIr LA TR AR, Bix
R EDAE

b L—7 - 2250
L FREHT )

HIMFEEASORATOELE.
REHTOIOEZEIVER S
#MiTLEA.

\ rm——— p———— 2/

b4
BV ek DAEEEAS
SERRRECETNDTER AT - || - ERUZSGREEU20EE T
AWM ST S (SR T DB iIR B LerE2 2l
HE VIHE HE

PP i \
(5HiEE>
EREE LM ICEIAE
s IRRE A M E L mdeEE - ST
-EESRORERssOHESE
L HEEE IR IE D3R S
e

CURER S I
RETSIEL2
(655 B8
SERITSICEE T E AU,
B/IRUAD, FEME A0 DTS
BLiFE- AU T XSS
*E A EiE mET il i
TR OEIBICRA TS

\ 7

e -

FIaC L5072 FOBRREA GRentt®RR<) 1033 S8R

[RESHICHLTIE. B2 OifE#ias

b D0 - o R R i

LAt EESRES

HEETH - TEUET. T LR L LA E OF
HIETEEESICoL TEEETE - TEY. mMBEE i EMcEEL T IEOE TS S ET M DR IR THEYE T,

Mm@t |C20 T 8RB A O S E R LR U ADEIRIEE O £ 2 200008 L) 20 183 55 18 TP (T T
LIS, T ABELERY TIEASEETr FOERBEEETALL. #EAH IS BERNTI hh T andEnE

13/84



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

SIEEFI LTOESG,/ 24 Fa—YvrU— - Fa—TF1—

ESG B, = {56 V272 —v V-l BEEESEHICY - Tkl
IHEETH D0, mREICEET S, kS, SEhlt. SRR R=ICTITA
2IEELTNEY,

(ZF 20— Firsy JREMECETEEAZIL. SEFRSOINEEHEFRELEFLH DD
AN —THBRENTHWED)

[ LT ]

i - RaE s i - e

AFat)— F"“_.f‘:fj

Es Go0O—-1

R MERER RS g Lo e o R e S e
e e s IR
AFaT o Eiead E F2ErY
REEMETIEESS (F0O— 1)

2024 3

y 50—k
BABE |
H0-)\LE -

=5

AT IAT IR
AN =33

=44

S ATA

R

UAOEEE

2024 3

14/84



10

11

12

13
14

10

15/84

EDINETOOOO

00000000000 DO00OmD((EL2430)

28
28

Ooooooooooooooooooad

28



15

16
17

10

11

12

100

10

100

20

16/84

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

10

28
28
28



13
14

15
16

100

10

100

20

17/84

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

_ﬁ'ﬂh"‘h
o | Sl T
{2 i#E
BT ISA T AR
ERIE- i
¥
W
. — - - AT
EH 2R BERWE
H'HHE v
( B ]
| |
| |
| |
2024 3

2024 3

18/84



(EEMm®|)

S77/FERORENTREI SALOREROLR

EEt%??PFEﬂEB#BHEIJ (2019548~ 2024%38)

< P

an o ~-{nm Bag
vm Bl ]

2" 1 )| —

e e

ED heeesaad

o
o s INUERELES IR e I e s D

W ESr Gt AE=k PRSs CIEE SESR VREE

(Hor/FEMORBENGHES SAOTEREE.
FMRANEES LU WEE(%))

S77o4| B35 |SAES | FRES | SN TAER
141%( 107%| 179%| B.a%| -05% 43%
Bl | 141%] 421%| 50B%| B2 7%| 54%| 153%] 215%
| 4% -1 4%[-124%]-194%] -55%| -B1%) -B8%

¥ RS FEABENTARSSATERNICHETES
FIfERELIC BT,

#ETORESSACUTFADERARESRDFEE A

¥ FRRIZ20195485 2024 E3AMSEMODEHFIC
G SELT | FMOMERORA B/ -T2, 477680
RO RNERE ST DL TERLICBOTT. HIr F
OREED. SES (I EREALCDOLLTHELL
B tOe0THE0, REOEMENCE DO THELCEM
BERL NSRS B0FET UL, Sor /R | R
E:‘EL;!;'Q‘D;E FRELCH. BEBLEELT*oRERH

E=7.

<HRARESSAODIEN>

B - TOP (MRS 0 E2A T

Sl EE - MSCHKOKUSAIY T2 A (IEYA 3, O<—2)

IRE A ~~-H5c::§f—5?:z:r-?—§-:xi-f AT A (R4,

—

EXER --NOMURA-BPES

SREN --FTSERNEN- Ty A (M<BE. H~—32)

FRES--JPEILHA/GBI-EMIO—IUL-F1I =2 774K
(RS, F—2)

FHRAOENT, BE U HLIC S SERAEEELT. ERELT

RIS
58%

BOETY.

(o]
TOPIX
MSCI-KOKUSAI

MSCI Inc.
MSCI

MSCI Inc.
NOMURA-BPI

NFRC

FTSE

FTSE Fixed Income LLC
LLC
JP GBI-EM

J.P. Morgan Securities LLC

EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

377 7FOFARERELUTEZERRERENONE

LR

IEUTB#4H~EGE4$3H1ﬁ§

25,000
—HEeRARESE 8
20000 - mm DA T R A8 feemmem s —~ &0
=T 1 1 | S e L ¥
L e e ot Ly
e F2
g 8]
FOREE F A S E RN 2 S B L L P SO S N = .
—‘UJ

MNESAH ENEAN EOTNAR D0OPEAN  A023R4H
#ESENIERETR R (EEEN) e GOS0
|

HI
#HEEFROABERERZ. 2023838 0OBREMTIDH
SLTHEM{ELTVET,
FHIrUADAESHERESERSLUENRER (EAF
(LB SR | SFIOBR®) (3, Sie (RS ) ERSALT
HOELTHRELC S OO TED, RBOERMImSLLF
mil;ﬁﬂitl JWTHRUC MRS AN D ES

MSCI Inc.

MSCI Inc.

NFRC
NFRC

FTSE Fixed Income
FTSE Fixed Income LLC

J_P. Morgan Securities

19/84



LLC

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2.2 2
0.759 0.69
X
100 0.31 0.35 0.03
0.69
100 0.26 0.40 0.03
0.1
0.1

20/84



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

NISA
NISA

20.315 15.315

20.315 15.315
20.315 15.315

NISA

15.315

21/84



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

<TELEICEAT &4 X — VB>
) MRS

e | | smn
‘ jl’ TEiRSE S (B

i
Sev Rk
i
i
]

""""" 7 =

FELTED
FmEDERFTF IEELL

SukEE
WS
St
v

el 2

ay . n) OBE

gie | - rmEsEecER
T TTF TS AR ER)  (ERRD

ZpE:
1

TECTED
FmE D{ERFTF

ol =
e
e S
S K

2 i Ot
v

2024 6 14

(=EWH) J7/FOEt®E T RSO | GO~BODAESR)
' EERE(D+D) I D EEEREDL S [ DEDEREDIE

& IR N R ORI (R AL T B, MRS NS UNEE 3 e s EH A, SRRSO EE0E
HRESESLHET, | FRRENO SN PERRER | SN FeLr T (=) T

& NSl FFTHEeTH). RS LMEOEEAIRUNDEY

*HEEESENAE RO RN EL T SRS SR () ORI L

2024 3 29

22/84



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

5,993,913,891 97.53
— 151,789,544 2.47
6,145,703,435 100.00
)
5,213,459, 069 1.1099  5,786,661,911 1.1497|  5,993,913,891{97.53
()
97.53
97.53
1 ()
(2024 3 15 ) 5,609 5,605 1.0970 1.0970
2023 3 139 — 0.9955 —
4 291 — 1.0102 —
5 462 — 1.0211] —
6 603 — 1.0689 —
7 669 — 1.0436 —
8 842 — 1.0558 —
9 872 — 1.0143 —
10 874 — 0.965]] —
11 1,309 — 1.0625 —
12 2,970 — 1.1021] —
2024 1 4,016 — 1.1178 —
2 5,143 — 1.1092 —
3 6,145 — 1.1359 —
1
2023 3 16 2024 3 15 0.0000
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1 2023 3 16 2024 3 15 9.70,
100
1 2023 3 16 2024 3 15 5,246,711,535 136,586,003
2024 3 29

8,733,159,213 88.36

68,282,761 0.69

143,290,488 1.45

97,117,692 0.98

130,754,788 1.32

68,127,504 0.69

72,789,888 0.74

147,868,875 1.50]

112,651,615 1.14

210,906,921 2.13

9,784,949,745 99.00

— 98,609,269 1.00]

9,883,559,014 100.00

— 78,443,624 0.79

) )

WELLS FARGO & 1,900,000 14,111.83 268,124,789 14,225.56 270,285,640 5.013 2051/4/4 | 2.73
COMPANY

CITIGROUP INC 1,900,000 13,561.45 257,667,568 13,709.81 260,486,429  4.650 2048/7/23 | 2.64
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MORGAN STANLEY 1,600,000 13,164.61 210,633,798 13,286.98] 212,591,755 4.375 2047/1/22 | 2.15|
PFIZER INVESTMENT 1,400,000] 14,836.21 207,706,957| 15,064.78] 210,906,921  5.300f 2053/5/19 | 2.13]
ENTER
BANK OF AMERICA 2,000,000 10,026.12] 200,522,562 10,198.79 203,975,919  2.972] 2052/7/21 | 2.06|
CORP
[JPMORGAN CHASE & CO 1,800,000 10,846.78 195,242,155 10,990.74 197,833,428  3.328] 2052/4/22 | 2.00|
MERCK & CO INC 1,200,000 14,620.56) 175,446,797| 14,836.30 178,035,634 5.000| 2053/5/17 | 1.80]
APPLE INC 1,650,000 10,586.42 174,675,941 10,737.60] 177,170,459 2.950[ 2049/9/11 | 1.79|
CON EDISON CO OF NY 1,000,000] 16,392.87| 163,928,729 16,726.61] 167,266,109  6.150(2052/11/15| 1.69|
INC
DUKE ENERGY FLORIDA 1,000,000] 16,358.00f 163,580,035 16,707.36) 167,073,668  6.200(2053/11/15| 1.69|
LLC
BRISTOL-MYERS 1,000,000] 15,375.73 153,757,370 15,590.62 155,906,271 5.650| 2064/2/22 | 1.58
SQUIBB CO
COMCAST CORP 1,000,000 14,818.02 148,180,274 15,038.38 150,383,894 5.350[ 2053/5/15 | 1.52]
IBM CORP 1,050,000 14,007.46) 147,078,425 14,176.24 148,850,581  4.900| 2052/7/27 | 1.5]]
UBS GROUP AG 1,050,000 14,003.35 147,035,249 14,082.75) 147,868,875  4.875 2045/5/15 | 1.50]
KLA CORP 1,000,000] 14,534.76| 145,347,695 14,723.19 147,231,992  5.000f 2049/3/15 | 1.49|
INDIANA MICHIGAN 950, 000 14,959.08 142,111,343 15,306.18] 145,408,787] 5.625 2053/4/1 | 1.47|
POWER
AMERICA MOVIL SAB 1,100,000 12,928.47] 142,213,236 13,026.40 143,290,488  4.375 2049/4/22 | 1.45
DE CV
LOUISVILLE GAS & 1,100,000 12,488.20] 137,370, 266 12,713.35 139,846,882 4.250] 2049/4/1 | 1.41]
ELEC
DTE ELECTRIC CO 1,050,000 13,061.97] 137,150,774 13,204.55 138,647,847  4.300] 2044/7/1 | 1.40)
HOME DEPOT INC 1,300,000 10,526.71 136,847,357 10,608.88] 137,915,569 3.125/2049/12/15] 1.40|
META PLATFORMS INC 1,000,000] 13,372.86) 133,728,643 13,611.50] 136,115,016 4.650 2062/8/15 | 1.38]
[AMAZON.COM INC 1,180,000 10,649.25 125,661,219 10,883.13] 128,421,039] 3.100[ 2051/5/12 | 1.30|
PUBLIC SERVICE 850,000 14,657.62 124,589, 800f 14,907.72 126,715,642] 5.125 2053/3/15 | 1.28]
ELECTRIC
ATMOS ENERGY CORP 950,000 13,004.75 123,545, 186 13,197.39 125,375,252  4.300[ 2048/10/1 | 1.27|
CONOCOPHILLIPS 1,050,000 11,667.06] 122,504,173 11,837.14 124,290,001 3.800| 2052/3/15 | 1.26]
COMPANY
WASHINGTON GAS 1,100,000] 11,184.03 123,024,410 11,286.5]] 124,151,612  3.650 2049/9/15 | 1.26|
LIGHT CO
SOUTHERN CAL EDISON 1,000,000] 11,879.65 118,796,588 11,997.12 119,971,228  4.000( 2047/4/1 | 1.21
FLORIDA POWER & 950, 000 12,206.08 115,957,788 12,474 .48 118,507,638 3.990| 2049/3/1 | 1.20|
LIGHT CO
[TENCENT HOLDINGS 1,000,000 10,978.78 109,787,878 11,265.16 112,651,615 3.940| 2061/4/22 | 1.14]
LTD
LAM RESEARCH CORP 1,100,000 9,813.65 107,950,194 10,111.85 111,230,416( 3.125( 2060/6/15 | 1.13
99.00;
99.00;
518,334.65) 78,500,000 78,443,624 0.79

(

)
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197,368,507
197,368,507
)
2024 3 15
1 1.1089
(1 (11,089 )
@
O)

ABBVIE INC-4.25%-49/11/21 400,000.00 341,682.80
IABBVIE INC-5.5%-64/03/15 600,000.00 604,894.80
IADVANCED MICRO DEVICES-4.393%-52/06/01 300,000.00; 263,717.10]
AIR PRODUCTS & CHEMICALS-2.8%-50/05/15 300,000.00; 198,591.30
IAIRBUS SE-3.95%-47/04/10 350,000.00] 290,047.10]
IALLEGHANY CORP-4.9%-44/09/15 400,000.00; 377,219.20]
IALPHABET INC-2.05%-50/08/15 400,000.00; 236,868.40]
IAMAZON.COM INC-3.1%-51/05/12 1,180,000.00; 829,940.02
IAMERICA MOVIL SAB DE CV-4.375%- 1,100,000.00; 939, 259.20]
49/04/22
IAMERICAN WATER CAPITAL C-5.45%- 600,000.00] 594,474 .60
54/03/01
IAPPLE INC-2.95%-49/09/11 1,550,000.00 1,083,057.85
IARCHER-DANIELS-MIDLAND C-3.75%- 400,000.00 305,079.60
47/09/15
IASTRAZENECA PLC-2.125%-50/08/06 500,000.00 293,670.00
IATMOS ENERGY CORP-4.3%-48/10/01 950,000.00 815,964.50
BANK OF AMERICA CORP-2.972%-52/07/21 1,800,000.00 1,190,520.00
BERKSHIRE HATHAWAY ENERG-2.85%- 450,000.00 285,804.45
51/05/15
BERKSHIRE HATHAWAY FIN-3.85%-52/03/15 400,000.00 317,214.80
BLACKROCK FUNDING INC-5.25%-54/03/14 200,000.00 198,436.60
BP CAP MARKETS AMERICA-3.001%-52/03/17 900,000.00 596,322.90
BRISTOL-MYERS SQUIBB CO-5.65%-64/02/22, 800,000.00 811,614.40
BURLINGTN NORTH SANTA FE-4.15%- 700,000.00 584,780.70
48/12/15
CALIFORNIA INSTITUTE OF-4.321%- 200,000.00 179,683.20
45/08/01
CANADIAN NATL RAILWAY-3.2%-46/08/02 600,000.00 443,212 .80,
CHEVRON USA INC-2.343%-50/08/12 350,000.00 209,231.40
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CHUBB INA HOLDINGS INC-2.85%-51/12/15 250,000.00 168,265.75
CIGNA GROUP/THE-4.8%-46/07/15 450,000.00 403,526.25
CITIGROUP INC-4.65%-48/07/23 1,800,000.00] 1,612,395.00
CME GROUP INC-4.15%-48/06/15 400,000.00 344,931.60
COCA-COLA CO/THE-2.6%-50/06/01 300,000.00 192,716.10
COLGATE-PALMOLIVE CO-4.0%-45/08/15 300,000.00 265,074.60
COMCAST CORP-5.35%-53/05/15 1,000,000.00 978,669.00
(COMMONSPIRIT HEALTH-4.187%-49/10/01 700,000.00 569,261.70
COMMONSPIRIT HEALTH-5.548%-54/12/01 200,000.00 199,746.18
COMMONWEALTH EDISON CO-3.125%-51/03/15 850,000.00 569,473.65
CON EDISON CO OF NY INC-6.15%-52/11/15 1,000,000.00 1,082,681.00
CONOCOPHILLIPS COMPANY-3.8%-52/03/15 950,000.00 731,252.05
CSL FINANCE PLC-4.95%-62/04/27 200,000.00 180,721.80
DEERE & COMPANY-2.875%-49/09/07 300,000.00 208,080.60
DH EUROPE FINANCE 11-3.4%-49/11/15 600,000.00 443,879.40,
DTE ELECTRIC CO-4.3%-44/07/01 950,000.00 818,885.74
DUKE ENERGY FLORIDA LLC-6.2%-53/11/15 1,000,000.00 1,080,378.00
ECOLAB INC-2.7%-51/12/15 400,000.00 253,202.79
ELI LILLY & CO-2.25%-50/05/15 550,000.00 331,437.15
ESTEE LAUDER CO INC-4.375%-45/06/15 500,000.00 426,811.00,
EXXON MOBIL CORPORATION-3.095%- 700,000.00 491,060.50,
49/08/16

FLORIDA POWER & LIGHT CO-3.99%- 850,000.00 684,567.90
49/03/01

GEORGETOWN UNIVERSITY-2.943%-50/04/01 300,000.00 203,530.50
HEALTH CARE SERVICE CORP-3.2%-50/06/01 600,000.00 403,506.00
HERSHEY COMPANY-3.375%-46/08/15 350,000.00 264,794.25
HOME DEPOT INC-3.125%-49/12/15 1,300,000.00 903,819.80
HONEYWELL INTERNATIONAL-2.8%-50/06/01 250,000.00 170,989.25
HONEYWELL INTERNATIONAL-5.35%-64/03/01 300,000.00 299,243.70
IBM CORP-4.9%-52/07/27 1,050,000.00 971,391.75
INDIANA MICHIGAN POWER-5.625%-53/04/01 850,000.00 839,294.25
INTEL CORP-3.2%-61/08/12 750,000.00 482,469.75
INTERCONT INENTALEXCHANGE-3.0%-50/06/15 600,000.00 400,104.38
IJOHNSON & JOHNSON-3.75%-47/03/03 400,000.00 329,527.60
\JPMORGAN CHASE & CO-3.328%-52/04/22 1,700,000.00 1,217,545.10
KAISER FOUNDATION HOSPIT-3.266%- 600,000.00 436,570.80,
49/11/01

KIMBERLY-CLARK CORP-3.2%-46/07/30 400,000.00 293,457.60
KLA CORP-5.0%-49/03/15 1,000,000.00 959,961.00
LAM RESEARCH CORP-3.125%-60/06/15 1,100,000.00 712,966.09
LOCKHEED MARTIN CORP-4.15%-53/06/15 550,000.00 454,025.00,
LOUISVILLE GAS & ELEC-4.25%-49/04/01 1,100,000.00 907,273.40
MARSH & MCLENNAN COS INC-4.9%-49/03/15 600,000.00 551,226.59
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MASTERCARD INC-2.95%-51/03/15 350,000.00 239,763.30
MEAD JOHNSON NUTRITION C-4.6%-44/06/01 500,000.00 452,476.50,
MERCK & CO INC-5.0%-53/05/17 1,000,000.00 965,271.00
META PLATFORMS INC-4.65%-62/08/15 1,000,000.00 883,222.00
METLIFE INC-4.721%-44/12/15 600,000.00 535,821.60
MICROSOFT CORP-2.525%-50/06/01 400,000.00 259,884.40
MICROSOFT CORP-2.5%-50/09/15 350,000.00 223,582.80
MORGAN STANLEY-4.3%-45/01/27 200,000.00 173,430.60
MORGAN STANLEY-4.375%-47/01/22 1,500,000.00 1,303,948.50
NORTHERN STATES PWR-MINN-2.6%-51/06/01 900,000.00 544,325.40
NORTHWELL HEALTHCARE INC-3.809%- 700,000.00 527,104.19
49/11/01

NOVARTIS CAPITAL CORP-2.75%-50/08/14 500,000.00 332,048.50
NSTAR ELECTRIC CO-4.95%-52/09/15 600,000.00 552,253.80
NVIDIA CORP-3.5%-50/04/01 600,000.00 470,141.40
ONCOR ELECTRIC DELIVERY-3.7%-50/05/15 900,000.00 686,053.80
PEPSICO INC-2.75%-51/10/21 300,000.00 196,922.40
PFIZER INVESTMENT ENTER-5.3%-53/05/19 1,400,000.00 1,371,818.00
PROCTER & GAMBLE CO/THE-3.6%-50/03/25 300,000.00 242,235.30
PROGRESSIVE CORP-3.7%-52/03/15 450,000.00 344,908.80
PROLOGIS LP-3.0%-50/04/15 900,000.00 603,768.60
PRUDENTIAL FINANCIAL INC-3.935%- 600,000.00 467,824.20,
49/12/07

PUBLIC SERVICE ELECTRIC-5.125%- 850,000.00 822,863.75
53/03/15

PUBLIC SERVICE ELECTRIC-5.45%-54/03/01 200,000.00 201,161.40
ROCHE HOLDINGS INC-2.607%-51/12/13 1,000,000.00 624,606.00
S&P GLOBAL INC-3.7%-52/03/01 650,000.00 502,967.40
SAN DIEGO G & E-2.95%-51/08/15 900,000.00 598,391.10
SHELL INTERNATIONAL FIN-3.125%- 800,000.00 559,443.20
49/11/07

SIMON PROPERTY GROUP LP-3.25%-49/09/13 900,000.00 619,695.00
ISOUTHERN CAL EDISON-4.0%-47/04/01 1,000,000.00 784,602.00
ITENCENT HOLDINGS LTD-3.94%-61/04/22 800,000.00 577,283.20
ITEXAS INSTRUMENTS INC-5.15%-54/02/08 600,000.00 593,381.40
ITOTALENERGIES CAP INTL-3.461%-49/07/12 750,000.00 559,017.75
[TRAVELERS COS INC-4.0%-47/05/30 450,000.00 371,141.55
UBS GROUP AG-4.875%-45/05/15 800,000.00 739,061.60
UNION PACIFIC CORP-3.5%-53/02/14 600,000.00 443,194 .20,
UNITED PARCEL SERVICE-4.25%-49/03/15 500,000.00 427,540.50,
UNITEDHEALTH GROUP INC-2.9%-50/05/15 550,000.00 364,883.75
UNTV SOUTHERN CALIFORIA-2.945%- 300,000.00 210,244.50
51/10/01

VIRGINIA ELEC & POWER CO-3.3%-49/12/01 900,000.00 626,823.90
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VISA INC-3.654-47/09/15 350,000.00 279,891.50
MALMART INC-2.65%-51/09/22 700,000.00) 454,865.60
MALT DISNEY COMPANY/THE-2.75%-49/09/01 800,000.00 517,700.80
MALT DISNEY COMPANY/THE-3.8%-60/05/13 250,000.00) 190,734.50)
MASHINGTON GAS LIGHT CO-3.65%-49/09/15 1,000,000.00) 737,487.00
MELLS FARGO & COMPANY-5.013%-51/04/04 1,800,000.00) 1,677,117.60
GRAINGER INC-4.6%-45/06/15 500,000.00) 461,156.50
YALE UNIVERSITY-2.402%-50/04/15 350,000.00) 223,466.60
75,830,000.00) 60,375,529.68
(8,971,199,955)
8,971,199,955
(8,971,199,955)
1) O
2) @)
112 100. 0% 100.0%
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1.1359
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9,883,559,014

8,596,687,136

1.1497
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42,427 42,036
170 1,025
932 908
96 410
25,193 21,336
1,048 589
5,005 3,318
1,056 1,015
998 1,233
76,928 71,875
244 245
153 122
397 367
335 390
335 390
23,969 23,274
22,366 22,366
652 375
3,678 448
50,667 46,465
51,399 47,224
128,328 119,099
( )
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9,693 7,557
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( )
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