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3,889,697,308 97.39
— 104,049,888 2.61
3,993,747,196 100.00
()
3,383,228,067| 1.1100f 3,755,612,408] 1.1497 3,889,697,308(97.39
)
97.39
97.39
1 )
(2023 9 15 ) 1,379 1,388 1.0365] 1.0435)
(2024 3 15 ) 3,708 3,732 1.0681] 1.0751
2023 3 664 — 0.9955 —
4 817 — 1.0102 —
5 964 — 1.0211 —
6 1,117 — 1.0689 —
7 1,189 — 1.0437] —
8 1,387 — 1.0560] —
9 1,366 — 1.0076] —
10 1,328 — 0.9586 —
11 1,583 — 1.0481] —
12 2,460, — 1.0871] —
2024 1 3,321 — 1.0954 —
2 4,001 — 1.0870] —
3 3,993 — 1.1060] —
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1

1 2023 3 16 2023 9 15 0.0070;
2 2023 9 16 2024 3 15 0.0210;
1 2023 3 16 2023 9 15 4.35
2 2023 9 16 2024 3 15 5.07

()

100
1 2023 3 16 2023 9 15 1,340,410,340 9,776,090
2 2023 9 16 2024 3 15 2,679,794,054 538,154,013
()1
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

)
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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] 13,561.49 257,667,568 13,709.81] 260,486,429 4.650| 2048/7/23 | 2.64]
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 5.000| 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, 000f 14,657.62 124,589,800 14,907.72 126,715,642  5.125 2053/3/15 | 1.28]
ELECTRIC
[ATMOS ENERGY CORP 950, 000f 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 11,184.03 123,024,410f 11,286.51] 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 | 1.2]]
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;
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ABBVIE INC-4.25%-49/11/21 400,000.00; 341,682.80]
ABBVIE 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
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
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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
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
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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)
SOUTHERN CAL EDISON-4.0%-47/04/01 1,000,000.00) 784,602.00)
TENCENT HOLDINGS LTD-3.94%-61/04/22 800,000.00) 577,283.20)
TEXAS INSTRUMENTS INC-5.15%-54/02/08 600,000.00) 593,381.40
TOTALENERGIES 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
UNIV 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
VISA INC-3.65%-47/09/15 350,000.00) 279,891.50
ALMART 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)

D

@)
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