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27 2 FOFMEASE T oFEREALEEEY SALOREEOHET

& Uit f 3 T Ak R oD e §E (202057 H ~2025568)
zumum 100%
18,000 T B0%
sgg%  B2T%h
16.000 - 60%
421%
14.000 0% - o
: 2T% 215%
12.000 20% 15B50% O 132% 153% =
it ' ' 2% ;
8000 | 50% | 1% 58% gme  B5% H1%  70%
6,000 % 1 0%
4,000 | i -B0% - —T BAREE
2000 - TR TR (5 ) L 80% - Sd— FHBEE
' | — S EEHGREREN ZH) —— RERE
] : Lo -100%
2046 H 2U4E6R ZMEGH DMEGH MIE6H 25%6H FroF BEH RS FREE BENE cEDE RIEDE
ERISTE. LN RE IS A ERMICHE TS L3R
LEt0TT, TR TOREIFANTr o O AR T E A,

UE THESAEREREEILZ. RENOSESERERL-LOLAULTHELLOTEY, RECEREESEREYET.
EMRAED AREEERARNEN CE SV THELSLO TR, EROSAEH BT THEL EMERELERGUET,

HEARNMMOSEMOEAFRCEHINE I EMORERCFE- - ROEZroFELUROREMURE 25ACVTERLELOTT. #HEY
SRITDDTIRLTOERI-EIEHELTEYET,

<ERBISAOEN>

B xi WAE M E RS TOPDOE e )

M MSCI 9% A BIRSIMELAA. ABaN

i E R MSCI IF—4 2 - T—rybRBERSIME 22 4. ARRE)
B &ER HOMURA-BF! B

EHEMN FTSE MR A E, MRE

FRER JP BN GBI-EM T O—s L F 4 =227 {FIR RN

CEAOERNII. AW Ao UELEDRBERELT. FL—Anghlt ERSHAAANLTEYET. )

EREEREIZNT

EEEAERRTOPEYS RS NESERRTOPHEYAA)T. BEORETREFERCHBETSEEAC. SRHRELTORETENTET—
b ALFT—ITC. BUERSEL-LOTY, G, TOPHIZMT ¥ e, HHERTOE— ORIz SR E TSR POER
OMES CTrP e nET, JIcBERLET, X BREONRELE LU R CCAEhET— YO EAR. 2B s RETHLOTIREYEL A,
JPRXEEERORHAL{ILRFEOEE NERORHLLJZLEBEOSEE-ENEROEROEFLL I8RO S EET O HNERLTLVET.
EMSCID 24 R S A & A &) MSCID O A IR BRIE, MSCE e AMSEL-BERNT BEEREROR AN CTRESATVET, F- BRAI-H
THEERELCTORDNMERETSTMSC nc [CHERLEYT. BMSCITT—4355 - T—"ryFERIRGINE S &) MSOIT—5 05 - T—4ruk
REBIE MSC Ine A'MBEL-BERET BEROFMETEREZATOEY £ BRR AT SE ERELUT BN R HE HIZT < TMSC e l2BR
LET, ENOMURA-BPIEHN : NOMURA-BPIERIE. BH 7 Fa—twl)—- 4 —F a2 H AT BT EH A LR TEATRFAAELRHEE
MOHEEEOBEEETERUSEAT. —FOHANERCESOTREESAEERE I+ DA77 RN T, MIERO
HEHEREFOh—00RMEHH I Ta—lr =4 —F a3 I T TR CERLTLET, A IRRNOEME. TEE. )
Wt HARERETILOTIRSE Z72FOERRR-MLT—YRESALEGL,. BFTSEEREMABRE AR FTSEHRERTRER B
IE, FTSE Fixed Income LLCISEUEEZh, B ERJERIENCENCESREREEMBEOHEENTNETYL-AAMNTT. BRMIZIFTSE
Fixed Income LLCOEMMMETEY., WEIZMT 3T TORBIEFTSE Fived Income LLCAHLTULET. BIPELHLGB-EMT O—r il Fasi—i2
FAF SPEILHAGBF-EMT O— L F 48— 27 F 1. J P Margan Securties LLCHEHMLABELTOSHERT B ERBTOI 720 Y RGHROE
BNUNNTT BRERBTOIT-SL 00055 BHANONRCRTHESERRL TR EN - BRICEVERShTUET. RO EFEE
J P Morgan Securities LLCIZHRELET.
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( ) (
) ( ( )
)
( )
( ) (
(
) )
( )
( ( ) )
2014
5037 12 31 20.315 ( 15 0.315 )
2038 20 ( 15 )
( )
2014
5037 12 31 15.315  ( 15 0.315 )
2038 15 ( 15 )
2025

(SEWR) ZroFoRERE

i O P W O R NI 20244E 12 H 1B ~ 20256 A 0BRSS 27 FOEERTEERRN LT OLEYTY.
BERPETHE) TEMATERAOLE SEDERAOLER

EIrLAFZ2LTIE. ARMMOER- TR RROERR RHELTHRABRFEE. EESRFRBELAURERARI RISAEEA. ARE
B0 rdtOEARESESLET.  SHANMOFHESHOR-CTHENESH 1OV ERLERTRL-EERE (S5 T,

HERARETOERME (LT, BEREZ7FORAICOLTR. TORRAEIEOTUET. 5. 27 FORBEEREZroFORBOHRT
Mz, RusRariausEs.

SRR TR BRI (ETF E&U LIBTRE R EIERET ERL TSRS, ABETFELVREMTOFERASISEATLEE A, F-. B
EPLAFIZBEOTEERRI S ER TV ERASELET.

HIRLOMER{ETLRETEY, ERICEELA-AAOERERGUVET,

HEHREAOREZOSFLT. HEEMOTRESE & EE) EOHEL,

2025 6 30

786,869,200 79.55
195,778,703 19.79
— 6,519,531 0.66

( ) 989,167,434 100.00
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)
1 191,872.5191| 4,094(785,526,093| 4,101|786,869,200(79.55
2 137,157,562(1.3996(191,965,723(1.4274|195,778,703|19.79
()
79.55
19.79
99.34
2025 6
1
17 (2015 12 10 ) 2,434 2,447 5,847 5,877
18 (2016 6 10 ) 2,128 2,140 5,402 5,432
19 (2016 12 12 ) 1,956 1,968 5,210 5,240
20 (2017 6 12 ) 1,935 1,946 5,412 5,442
21 (2017 12 11 ) 1,837 1,847 5,420 5,450
22 (2018 6 11 ) 1,476 1,485 4,671 4,701
23 (2018 12 10 ) 1,391 1,400 4,677 4,707
24 (2019 6 10 ) 1,315 1,324 4,632 4,662
25 (2019 12 10 ) 1,269 1,277 4,573 4,603
26 (2020 6 10 ) 1,181 1,189 4,320 4,350
27 (2020 12 10 ) 1,125 1,133 4,234 4,264
28 (2021 6 10 ) 1,166 1,174 4,534 4,564
29 (2021 12 10 ) 1,104 1,112 4,421 4,451
30 (2022 6 10 ) 1,218 1,225 5,210 5,240
31 (2022 12 12 ) 1,075 1,082 4,705 4,735
32 (2023 6 12 ) 1,018 1,025 4,657 4,687
33 (2023 12 11 ) 957 963 4,565 4,595
34 (2024 6 10 ) 1,011 1,017 4,977 5,007
35 (2024 12 10 ) 984 990 4,969 4,999
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36 (2025 6 10 ) 986 992 5,085 5,115

2024 6 1,022 — 5,045 —

7 1,006 — 5,040 —

8 971 — 4,879 —

9 988 — 4,940 —

10 1,022 — 5,143 —

11 1,000 — 5,047 —

12 997 — 5,037 —

2025 1 987 — 4,990 —

2 970 — 4,921 —

3 995 — 5,093 —

4 962 — 4,951 —

5 986 — 5,080 —

6 989 — 5,108 —
17 2015 6 11 2015 12 10 180
18 2015 12 11 2016 6 10 180
19 2016 6 11 2016 12 12 180
20 2016 12 13 2017 6 12 180
21 2017 6 13 2017 12 11 180
22 2017 12 12 2018 6 11 180
23 2018 6 12 2018 12 10 180
24 2018 12 11 2019 6 10 180
25 2019 6 11 2019 12 10 180
26 2019 12 11 2020 6 10 180
27 2020 6 11 2020 12 10 180
28 2020 12 11 2021 6 10 180
29 2021 6 11 2021 12 10 180
30 2021 12 11 2022 6 10 180
31 2022 6 11 2022 12 12 180
32 2022 12 13 2023 6 12 180
33 2023 6 13 2023 12 11 180
34 2023 12 12 2024 6 10 180
35 2024 6 11 2024 12 10 180
36 2024 12 11 2025 6 10 180

17 2015 6 11 2015 12 10 4.86

18 2015 12 11 2016 6 10 4.53

19 2016 6 11 2016 12 12 0.22

20 2016 12 13 2017 6 12 7.33

21 2017 6 13 2017 12 11 3.47

22 2017 12 12 2018 6 11 10.50

23 2018 6 12 2018 12 10 3.98
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24 2018 12 11 2019 6 10 2.89
25 2019 6 11 2019 12 10 2.61
26 2019 12 11 2020 6 10 1.60
27 2020 6 11 2020 12 10 2.18
28 2020 12 11 2021 6 10 11.34
29 2021 6 11 2021 12 10 1.48
30 2021 12 11 2022 6 10 21.92
31 2022 6 11 2022 12 12 6.24
32 2022 12 13 2023 6 12 2.81
33 2023 6 13 2023 12 11 1.89
34 2023 12 12 2024 6 10 12.97
35 2024 6 11 2024 12 10 3.46
36 2024 12 11 2025 6 10 5.96
x 100
17 7,595,494 210,287,030
18 11,734,886 236,736,894
19 10,037,728 193,303,450
20 9,288,613 189,189,877
21 7,236,937 193,814,823
22 7,597,101 237,532,311
23 6,999,775 192,149,732
24 9,536,002 143,701,939
25 22,505,278 87,643,908
26 23,584,604 63,685,009
27 15,137,979 92,144,807
28 14,825,017 99,076,585
29 45,330,493 120,389,333
30 18,051,595 177,682,884
31 44,023,663 97,654,869
32 9,870,339 108,125,578
33 23,815,967 114,090,237
34 53,030,404 117,194,750
35 20,595,827 72,096,118
36 8,105,750 48,645,411
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)

2024 12 10 2025 6 10
19,350,714 16,444,925
778,753,486 785,526,093
194,008,179 191,965,723
58 157
992,112,437 993,936,898
992,112,437 993,936,898
5,944,614 5,822,995
484,246 138,968
43,753 42,732
918,831 897,408
43,744 42,726
7,435,188 6,944,829
7,435,188 6,944,829
,981,538,115 1,940,998, 454
996,860,866 954,006,385
199,181,852 181,901,748
984,677,249 986,992,069
984,677,249 986,992,069
992,112,437 993,936,898
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)
2024 6 11 2024 12 11
2024 12 10 2025 6 10
24,538,153 23,548,537
4,570 16,140
16,810,154 40,250,151
41,352,877 63,814,828
275,324 267,820
5,781,789 5,624,306
275,267 267,769
6,332,380 6,159,895
35,020,497 57,654,933
35,020,497 57,654,933
35,020,497 57,654,933
559,308 385,448
1,021,275,403 996,860,866
36,219,139 24,984,822
36,219,139 24,984,822
10,403,146 4,119,795
10,403,146 4,119,795
35,862,645 35,280,031
996,860,866 954,006,385
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2024 12 10 2025 6 10
2024 12 10 2025 6 10
2,033,038,406 1,981,538,115
20,595,827 8,105,750
72,096,118 48,645,411
1,981,538,115 1,940,998,454
996,860,866 954,006,385
2024 6 11 2024 12 11
2024 12 10 2025 6 10
204 210
2024 6 11 2024 7 10 2024 12 11 2025 1 10
A 4,557,109 A 3,833,980
B 0 B 0
C 39,874,602 C 41,735,143
D 215,023,247 D 198,666,504
E=A+B+C+D 259,454,958 E=A+B+C+D 244,235,627
F 2,000,958,711 F 1,979,300,946
10,000 G=E/Fx 10,000 1,296.64 10,000 G=E/Fx 10,000 1,233.94
10,000 H 30.00 10,000 H 30.00
1=Fx H/10,000 6,002,876 1=Fx H/10,000 5,937,902
205 211
2024 7 11 2024 8 13 2025 1 11 2025 2 10
A 3,553,702 A 3,469,584
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B 0 B 0
C 39,811,723 C 41,728,244
D 212,524,491 D 196,061,620
E=A+B+C+D 255,889,916 E=A+B+C+D 241,259,448
F 1,992,147,421 F 1,975,082,452
G=E/Fx 10,000 1,284.49 10,000 G=E/Fx 10,000 1,221.51
H 30.00 10,000 H 30.00
1=Fx H/10,000 5,976,442 1=Fx H/10,000 5,925,247
212
10 2025 10
A 4,414,423 A 3,507,520
B 0 B 0
C 41,213,028 C 41,662,268
D 209,927,879 D 192,833,610
E=A+B+C+D 255,555,330 E=A+B+C+D 238,003,398
F 2,001,922,716 F 1,968,045,860
G=E/Fx 10,000 1,276.54 10,000 G=E/Fx 10,000 1,209.33
H 30.00 10,000 H 30.00
1=Fx H/10,000 6,005,768 1=Fx H/10,000 5,904,137
213
10 2025 10
A 4,491,971 A 3,368,736
B 0 B 0
C 41,369,246 C 41,524,296
D 207,024,101 D 188,812,843
E=A+B+C+D 252,885,318 E=A+B+C+D 233,705,875
F 1,992,644,644 F 1,953,100,361
G=E/Fx 10,000 1,269.08 10,000 G=E/Fx 10,000 1,196.58
H 30.00 10,000 H 30.00
1=Fx H/10,000 5,977,933 I1=Fx H/10,000 5,859,301
214
11 2025 12
A 3,495,813 A 4,375,419
B 0 B 0
C 41,401,072 C 41,402,664
D 204,559,752 D 185,322,088
E=A+B+C+D 249,456,637 E=A+B+C+D 231,100,171
F 1,985,004,300 F 1,943,483,139
G=E/Fx 10,000 1,256.69 10,000 G=E/Fx 10,000 1,189.09
H 30.00 10,000 H 30.00
1=Fx H/10,000 5,955,012 I=Fx H/10,000 5,830,449
215
10 2025 10
A 3,540,679 A 4,169,891
B 0 B 0
C 41,491,391 C 41,426,941
D 201,585,787 D 183,554,852
E=A+B+C+D 246,617,857 E=A+B+C+D 229,151,684
F 1,981,538,115 F 1,940,998,454
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10,000 G=E/Fx 10,000 1,244.56 10,000 G=E/Fx 10,000 1,180.58
10,000 H 30.00 10,000 H 30.00
I=Fx H/10,000 5,944,614 I=Fx H/10,000 5,822,995

2024 6 11 2024 12 11

2024 12 10 2025 6 10

2024 6 11 2024 12 11

2024 12 10 2025 6 10
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2024 12 10

6,143,612

300,429

6,444,041

2025

6

10

16,336,027

329,482

16,006,545

2024 12 10

2025 6 10

0.4969 0.5085

4,969 5,085

191,872.5191| 785,526,093

191,872.5191| 785,526,093
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137,157,562| 191,965,723
137,157,562| 191,965,723
137,349,434.5191| 977,491,816

2024 12 31

2024 12 31

2,280,810,787.00

«C ) 1,173,414,149.00

3,454,224 ,936.00

100,085,205.00

3,554,310,141.00

1,040,939.00

91,945.00

743,528.00

1,876,412.00

2024 12 31 3,552,433,729.00

2023 12 31 3,516,427,053.00

2022 12 31 3,563,134,834.00

2024 12 31
( )

3,516,427,053.00

133,899,122.14

982,082.00

134,881,204.14
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12,597,851.00

5,855,222.00

5,405,592.00

370,199.00

3,635,733.00

27,864,597.00

107,016,607.14

C )
- 455,729,024.40
_ 2,392,405.87
565,138,037.41
C )
- 183,026,390.59
«C ) 748,164,428.00
355,369, 960.00
(834,367,002.00)
(233,160,710.00)
3,552,433,729.00
2024 12 31
( )
)
ALGONQUIN POWER & UTILITIES CAD 18,678.00 12,869,301.00 0.36
BCE CAD 13,475.00 47,144,010.00 1.33
EMERA CAD 7,837.00 45,749,161.00 1.29
ENBRIDGE CAD 25,878.00 168,805,883.00 4.75
SOUTH BOW -WI- CAD 6,640.00 24,692,770.00 0.70
TC ENERGY CAD 20,905.00 150, 629,503.00 4.24
449,890,628.00 12.67
ENGIE EUR 11,563.00 28,768,074.00 0.81
SANOFI EUR 8,995.00 136,994,418.00 3.86
VINCI EUR 454.00 7,327,816.00 0.21
173,090,308.00 4.88
E.ON EUR 48,432.00 89,026,125.00 2.51
89,026,125.00 2.51
HELLENIC TELECOMMUNICATION ORGANIZATIONS EUR 50,075.00 119,344,962.00 3.36
119,344,962.00 3.36
ENEL EUR 83,206.00 93,563,306.00 2.63
TERNA RETE ELETTRICA NAZIONALE EUR 9,153.00 11,412,998.00 0.32
104,976,304.00 2.95
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NIPPON TELEGRAPH & TELEPHONE JPY 591,400.00 93,441,200.00 2.63
93,441,200.00 2.63

KONINKLIJKE KPN EUR 118,332.00 67,759,151.00 1.91
67,759,151.00 1.91

AENA EUR 4,525.00 146,826,587.00 4.13
IBERDROLA EUR 48,809.00 105,516,701.00 2.97
252,343,288.00 7.10

SWISSCOM CHF 716.00 62,734,153.00 1.77
62,734,153.00 1.77

ASTRAZENECA GBP 5,236.00 107,149,792.00 3.02
GSK GBP 50,479.00 133,008,359.00 3.74
NATIONAL GRID GBP 65,649.00 121,811,181.00 3.43
SCOTTISH & SOUTHERN ENERGY GBP 30,245.00 95,679,674.00 2.69
SEVERN TRENT GBP 12,556.00 61,785,077.00 1.74
UNITED UTILITIES GROUP GBP 25,359.00 52,064,846.00 1.47
571,498,929.00 16.09

AES usb 9,984.00 19,668,196.00 0.55
ALLIANT ENERGY usb 10,260.00 95,192,609.00 2.68
AT&T usb 46,516.00 164,892,205.00 4.64
CENTERPOINT ENERGY usb 32,741.00 163,098,741.00 4.59
DOMINION ENERGY usb 6,949.00 58,447,118.00 1.65
DUKE ENERGY usb 6,382.00 107,647,061.00 3.03
EVERGY usb 2,569.00 24,711,027.00 0.70
EXELON usb 25,866.00 150,956,048.00 4.25
KINDER MORGAN "P*® usb 13,308.00 56,551,286.00 1.59
KINETIK HOLDINGS *A" usb 1,513.00 13,293,709.00 0.37
PFIZER usb 25,902.00 106,894,608.00 3.01
PUBLIC SERVICE ENTERPRISE GROUP usb 11,409.00 150,445,420.00 4.23
SOUTHERN COMPANY usb 10,282.00 133,274,362.00 3.75
UGI CORP usb 4,796.00 21,013,099.00 0.59
VERIZON COMMUNICATIONS usb 7,614.00 47,276,702.00 1.33
WILLIAMS COMPANIES usb 18,641.00 156,757,697.00 4.41
1,470,119,888.00 41.37

3,454,224,936.00 97.24

100,085,205.00 2.82

(1,876,412.00) (0.06)

3,552,433,729.00 100.00

2024 12 10 2025 6 10
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61,688,213 188,671,582
342,674,317 205,734,408
23,874,629,254 36,300,478,073
52,896,949 -
168,663,272 252,243,747
51,339,893 104,372,051
14,844,736 49,929,191
24,566,736,634 37,101,429,052
24,566,736,634 37,101,429,052
48,358,703 -
48,358,703 =
48,358,703 -
17,258,109, 865 26,508,565,156
7,260,268,066 10,592,863,896
24,518,377,931 37,101,429,052
24,518,377,931 37,101,429,052
24,566,736,634 37,101,429,052
12 133 60 61
2024 12 10 2025 6 10
2024 12 10 2025 6 10

10,828,280,598 17,258,109,865

7,206,935,625 12,010,298,237

777,106,358 2,759,842,946
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17,258,109, 865 26,508,565,156

1,929,480,969 1,909,493,543

136,558,161 137,157,562

14,604,823,809 23,835,062,569

587,246,926 626,851,482

17,258,109, 865 26,508,565,156
2024 6 11 2024 12 11
2024 12 10 2025 6 10
2024 6 11 2024 12 11
2024 12 10 2025 6 10
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2024 12 10

18,918,994

18,918,994

2025 6 10

107,121,940

107,121,940

2024 12 10 2025 6 10

1 1.4207 1.3996
1 14,207 13,996

1.125% US TREASURY N/B 28/02/29 500,000.00 463,250.00
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1.25% US TREASURY N/B 28/03/31 5,300,000.00 4,915,750.00
1.625% US TREASURY N/B 31/05/15 740,000.00 640,618.00
1.875% US TREASURY N/B 32/02/15 5,500,000.00 4,736,600.00
2% US TREASURY N/B 41/11/15 2,800,000.00 1,871,520.00
3.375% US TREASURY N/B 48/11/15 2,900,000.00 2,225,170.00
3.5% US TREASURY N/B 29/09/30 1,500,000.00 1,466,100.00
3.5% US TREASURY N/B 30/04/30 1,000,000.00 973,200.00
3.625% US TREASURY N/B 29/08/31 4,300,000.00 4,225,610.00
3.625% US TREASURY N/B 53/05/15 4,000,000.00 3,165,200.00
3.75% US TREASURY N/B 28/04/15 5,000,000.00 4,967,000.00
3.75% US TREASURY N/B 28/05/15 2,500,000.00 2,483,500.00
3.75% US TREASURY N/B 30/06/30 1,650,000.00 1,622,280.00
3.75% US TREASURY N/B 31/08/31 2,650,000.00 2,580,305.00
3.875% US TREASURY N/B 27/10/15 3,000,000.00 2,991,300.00
3.875% US TREASURY N/B 27/12/31 4,800,000.00 4,787,040.00
3.875% US TREASURY N/B 28/03/15 4,250,000.00 4,237,675.00
3.875% US TREASURY N/B 29/12/31 2,500,000.00 2,477,750.00
3.875% US TREASURY N/B 43/02/15 1,050,000.00 914,445.00
4_.125% US TREASURY N/B 28/07/31 1,040,000.00 1,043,536.00
4.125% US TREASURY N/B 29/10/31 1,000,000.00 1,001,700.00
4.125% US TREASURY N/B 29/11/30 1,500,000.00 1,502,850.00
4_.125% US TREASURY N/B 30/08/31 5,650,000.00 5,648,870.00
4.125% US TREASURY N/B 31/03/31 3,200,000.00 3,189,120.00
4.125% US TREASURY N/B 32/03/31 2,000,000.00 1,982,000.00
4.125% US TREASURY N/B 44/08/15 1,900,000.00 1,694,040.00
4.25% US TREASURY N/B 27/03/15 2,600,000.00 2,608,840.00
4.25% US TREASURY N/B 34/11/15 5,800,000.00 5,700,240.00
4_375% US TREASURY N/B 28/08/31 4,300,000.00 4,346,440.00
4_375% US TREASURY N/B 28/11/30 3,900,000.00 3,943,680.00
4_.375% US TREASURY N/B 29/12/31 4,350,000.00 4,401,765.00
4_375% US TREASURY N/B 34/05/15 3,800,000.00 3,782,520.00
4_375% US TREASURY N/B 43/08/15 2,000,000.00 1,856,000.00
4.5% US TREASURY N/B 27/04/15 4,150,000.00 4,184,030.00
4.5% US TREASURY N/B 31/12/31 3,400,000.00 3,446,240.00
4.5% US TREASURY N/B 33/11/15 2,500,000.00 2,518,250.00
4.5% US TREASURY N/B 39/08/15 1,550,000.00 1,505,360.00
4.625% US TREASURY N/B 27/06/15 2,900,000.00 2,934,220.00
4.625% US TREASURY N/B 29/04/30 2,000,000.00 2,041,000.00
4.625% US TREASURY N/B 35/02/15 4,000,000.00 4,045,600.00
4.625% US TREASURY N/B 44/05/15 1,750,000.00 1,671,425.00
4.625% US TREASURY N/B 54/05/15 3,020,000.00 2,850,578.00
4.625% US TREASURY N/B 55/02/15 1,250,000.00 1,183,875.00
4_75% US TREASURY N/B 41/02/15 1,350,000.00 1,331,775.00
4_75% US TREASURY N/B 45/02/15 1,000,000.00 969,400.00
4._75% US TREASURY N/B 53/11/15 4,345,000.00 4,181,628.00
4% US TREASURY N/B 27/12/15 1,000,000.00 1,000,300.00
4% US TREASURY N/B 29/07/31 1,300,000.00 1,296,490.00
4% US TREASURY N/B 30/03/31 2,000,000.00 1,992,000.00
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136,495,000.00 131,598,085.00
19,043,558,880
0.25% CANADIAN GOVERNMEN 26/03/01 120,000.00 117,900.00
1.25% CANADIAN GOVERNMEN 27/03/01 500,000.00 486,775.00
1.5% CANADIAN GOVERNMENT 31/06/01 1,600,000.00 1,451,440.00
1.75% CANADIAN GOVERNMEN 53/12/01 500,000.00 333,100.00
2.5% CANADIAN GOVERNMENT 32/12/01 880,000.00 836,352.00
2.75% CANADIAN GOVERNMEN 55/12/01 400,000.00 334,440.00
2% CANADIAN GOVERNMENT 51/12/01 425,000.00 302,770.00
3.25% CANADIAN GOVERNMEN 33/12/01 163,000.00 162,005.70
3.25% CANADIAN GOVERNMEN 34/12/01 1,200,000.00 1,188,120.00
3.25% CANADIAN GOVERNMEN 35/06/01 350,000.00 345,485.00
4_5% CANADIAN GOVERNMENT 25/11/01 550,000.00 553,355.00
4% CANADIAN GOVERNMENT 26/08/01 750,000.00 760,425.00
4% CANADIAN GOVERNMENT 29/03/01 1,500,000.00 1,556,325.00
8,938,000.00 8,428,492.70
890,385,968

0.1% BELGIUM KINGDOM 30/06/22 180,000.00 160,056.00
0.25% REPUBLIC OF AUSTRI 36/10/20 380,000.00 276,260.00
0.3% OBRIGACOES DO TESOU 31/10/17 500,000.00 435,050.00
0.35% IRELAND GOVT 32/10/18 330,000.00 279,741.00
0.5% FINNISH GOVERNMENT 43/04/15 150,000.00 92,175.00
0.5% FRANCE GOVT 72/05/25 225,000.00 64,845.00
0.5% FRANCE GOVT 29/05/25 600,000.00 557,220.00
0.5% FRANCE GOVT 44/06/25 800,000.00 453,840.00
0.5% NETHERLANDS GOVERNM 32/07/15 300,000.00 260,790.00
0.5% NETHERLANDS GOVERNM 40/01/15 52,000.00 36,680.80
0.7% REPUBLIC OF AUSTRIA 71/04/20 390,000.00 144,846.00
0.8% BELGIUM KINGDOM 27/06/22 150,000.00 146,535.00
0.8% SPANISH GOVT 27/07/30 1,500,000.00 1,461,450.00
0.8% SPANISH GOVT 29/07/30 800,000.00 750,640.00
0.85% SPANISH GOVT 37/07/30 290,000.00 217,036.00
0% REPUBLIC OF AUSTRIA 40/10/20 200,000.00 120,200.00
1.1% IRELAND GOVT 29/05/15 500,000.00 479,500.00
1.25% FRANCE GOVT 38/05/25 1,900,000.00 1,459,010.00
1.35% IRELAND GOVT 31/03/18 500,000.00 471,150.00
1.375% FINNISH GOVERNMEN 27/04/15 52,000.00 51,469.60
1.4% BELGIUM KINGDOM 53/06/22 225,000.00 131,580.00
1.5% FINNISH GOVERNMENT 32/09/15 350,000.00 321,615.00
1.5% FRANCE GOVT 31/05/25 2,000,000.00 1,868,800.00
1.5% ITALY GOVT 45/04/30 460,000.00 305,624.00
1.8% BUNDESREPUB. DEUTSC 53/08/15 1,000,000.00 773,000.00
1.8% ITALY GOVT 41/03/01 500,000.00 377,600.00
1.9% SPANISH GOVT 52/10/31 400,000.00 266,480.00
1% BUNDESREPUB. DEUTSCHL 38/05/15 1,225,000.00 988,207.50
2.2% BUNDESREPUB. DEUTSC 34/02/15 1,300,000.00 1,269,190.00
2.4% BUNDESOBLIGATION 30/04/18 500,000.00 505,250.00
2.4% BUNDESREPUB. DEUTSC 30/11/15 6,600,000.00 6,658,740.00
2.5% BUNDESOBLIGATION 29/10/11 2,040,000.00 2,071,824.00
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2.5% BUNDESREPUB. DEUTSC 35/02/15 3,300,000.00 3,278,550.00
2.5% BUNDESREPUB. DEUTSC 54/08/15 150,000.00 134,820.00
2.5% FINNISH GOVERNMENT 30/04/15 750,000.00 752,775.00
2.5% FRANCE GOVT 27/09/24 2,300,000.00 2,321,160.00
2.5% FRANCE GOVT 43/05/25 575,000.00 485,012.50
2.5% NETHERLANDS GOVERNM 30/01/15 920,000.00 929,108.00
2.5% NETHERLANDS GOVERNM 33/07/15 270,000.00 267,516.00
2.5% NETHERLANDS GOVERNM 34/07/15 500,000.00 491,550.00
2.5% REPUBLIC OF AUSTRIA 29/10/20 600,000.00 604,020.00
2.5% SPANISH GOVT 27/05/31 550,000.00 554,840.00
2.6% BUNDESREPUB. DEUTSC 34/08/15 340,000.00 341,632.00
2.6% BUNDESREPUB. DEUTSC 41/05/15 800,000.00 768,880.00
2.65% ITALY GOVT 27/12/01 1,700,000.00 1,720,910.00
2.7% BELGIUM KINGDOM 29/10/22 1,400,000.00 1,419,460.00
2.7% SPANISH GOVT 30/01/31 1,400,000.00 1,414,700.00
2.75% BELGIUM KINGDOM 39/04/22 300,000.00 278,190.00
2.75% FINNISH GOVERNMENT 38/04/15 250,000.00 237,250.00
2.75% FRANCE GOVT 29/02/25 1,750,000.00 1,773,275.00
2.75% FRANCE GOVT 30/02/25 1,860,000.00 1,877,856.00
2.75% NETHERLANDS GOVERN 47/01/15 260,000.00 246,090.00
2.875% OBRIGACOES DO TES 34/10/20 150,000.00 148,965.00
2.9% REPUBLIC OF AUSTRIA 29/05/23 520,000.00 532,272.00
2.9% REPUBLIC OF AUSTRIA 33/02/20 300,000.00 303,000.00
2.9% REPUBLIC OF AUSTRIA 34/02/20 350,000.00 350,945.00
2.95% FINNISH GOVERNMENT 55/04/15 100,000.00 89,450.00
2% FRANCE GOVT 32/11/25 405,000.00 379,809.00
2% NETHERLANDS GOVERNMEN 54/01/15 250,000.00 196,875.00
3.1% SPANISH GOVT 31/07/30 1,300,000.00 1,329,900.00
3.15% ITALY GOVT 31/11/15 2,200,000.00 2,223,540.00
3.15% REPUBLIC OF AUSTRI 53/10/20 220,000.00 205,260.00
3.2% SPANISH GOVT 35/10/31 1,565,000.00 1,563,435.00
3.25% BUNDESREPUB. DEUTS 42/07/04 150,000.00 156,825.00
3.25% FRANCE GOVT 55/05/25 320,000.00 279,904.00
3.25% NETHERLANDS GOVERN 44/01/15 300,000.00 307,230.00
3.3% BELGIUM KINGDOM 54/06/22 250,000.00 225,450.00
3.35% ITALY GOVT 29/07/01 1,200,000.00 1,239,480.00
3.45% BELGIUM KINGDOM 43/06/22 280,000.00 273,476.00
3.45% ITALY GOVT 27/07/15 1,500,000.00 1,540,800.00
3.45% ITALY GOVT 31/07/15 700,000.00 721,140.00
3.45% REPUBLIC OF AUSTRI 30/10/20 200,000.00 209,740.00
3.45% SPANISH GOVT 43/07/30 1,150,000.00 1,104,690.00
3.45% SPANISH GOVT 66/07/30 180,000.00 158,490.00
3.5% BELGIUM KINGDOM 55/06/22 300,000.00 279,150.00
3.5% FRANCE GOVT 33/11/25 1,500,000.00 1,547,250.00
3.5% OBRIGACOES DO TESOU 38/06/18 450,000.00 457,020.00
3.55% SPANISH GOVT 33/10/31 580,000.00 604,186.00
3.625% OBRIGACOES DO TES 54/06/12 100,000.00 96,150.00
3.75% FRANCE GOVT 56/05/25 400,000.00 382,520.00
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3.85% ITALY GOVT 26/09/15 670,000.00 685,142.00
3.85% ITALY GOVT 29/12/15 500,000.00 527,450.00
3.85% ITALY GOVT 34/07/01 200,000.00 208,220.00
3.85% ITALY GOVT 35/02/01 1,600,000.00 1,658,240.00
3.9% SPANISH GOVT 39/07/30 1,550,000.00 1,610,450.00
3% BELGIUM KINGDOM 33/06/22 1,000,000.00 1,009,300.00
3% FRANCE GOVT 34/11/25 2,100,000.00 2,067,870.00
3% FRANCE GOVT 49/06/25 300,000.00 261,480.00
3% FRANCE GOVT 54/05/25 1,650,000.00 1,381,050.00
3% IRELAND GOVT 43/10/18 300,000.00 288,840.00
4_.05% ITALY GOVT 37/10/30 1,360,000.00 1,416,168.00
4.1% ITALY GOVT 29/02/01 1,100,000.00 1,165,120.00
4_.15% ITALY GOVT 39/10/01 550,000.00 569,250.00
4.2% ITALY GOVT 34/03/01 500,000.00 535,150.00
4.3% ITALY GOVT 54/10/01 900,000.00 903,420.00
4_45% ITALY GOVT 43/09/01 450,000.00 475,335.00
4.5% ITALY GOVT 53/10/01 625,000.00 650,312.50
4% NETHERLANDS GOVERNMEN 37/01/15 200,000.00 221,600.00
4% SPANISH GOVT 54/10/31 550,000.00 551,265.00
79,399,000.00 76,446,613.90

12,636,625,277
0.875% UK GOVT 33/07/31 290,000.00 219,704.00
0.875% UK GOVT 46/01/31 650,000.00 296,790.00
1.125% UK GOVT 39/01/31 450,000.00 282,960.00
3.75% UK GOVT 27/03/07 920,000.00 915,952.00
3.75% UK GOVT 38/01/29 700,000.00 627,060.00
3.75% UK GOVT 53/10/22 1,200,000.00 922,440.00
4.125% UK GOVT 29/07/22 850,000.00 851,445.00
4.25% UK GOVT 34/07/31 550,000.00 536,580.00
4._375% UK GOVT 28/03/07 1,150,000.00 1,159,775.00
4._375% UK GOVT 40/01/31 800,000.00 747,360.00
4._375% UK GOVT 54/07/31 400,000.00 343,320.00
4.5% UK GOVT 28/06/07 640,000.00 648,704.00
4.5% UK GOVT 35/03/07 250,000.00 247,200.00
4.625% UK GOVT 34/01/31 800,000.00 805,360.00
4_75% UK GOVT 43/10/22 1,205,000.00 1,139,930.00
4% UK GOVT 31/10/22 1,250,000.00 1,229,750.00
4% UK GOVT 63/10/22 1,270,000.00 1,002,411.00
13,375,000.00 11,976,741.00

2,349,117,979
1.75% SWEDISH GOVT 33/11/11 4,425,000.00 4,245,787.50
1% SWEDISH GOVT 26/11/12 4,900,000.00 4,840,710.00
9,325,000.00 9,086,497.50

137,206,112
1.5% NORWEGIAN GOVT 26/02/19 1,000,000.00 981,600.00
1.75% NORWEGIAN GOVT 27/02/17 10,400,000.00 10,039,120.00
2.125% NORWEGIAN GOVT 32/05/18 3,000,000.00 2,663,100.00
14,400,000.00 13,683,820.00

196,910,169
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2.25% DENMARK GOVT 33/11/15 5,100,000.00 5,044,410.00
5,100,000.00 5,044,410.00
111,784,125
0.5% AUSTRALIAN GOVT 26/09/21 700,000.00 674,240.00
1.75% AUSTRALIAN GOVT 32/11/21 1,450,000.00 1,236,125.00
1.75% AUSTRALIAN GOVT 51/06/21 115,000.00 60,317.50
2.5% AUSTRALIAN GOVT 30/05/21 1,300,000.00 1,228,630.00
2.75% AUSTRALIAN GOVT 29/11/21 900,000.00 866,070.00
2.75% AUSTRALIAN GOVT 41/05/21 300,000.00 234,360.00
3.75% AUSTRALIAN GOVT 37/04/21 130,000.00 121,797.00
4.25% AUSTRALIAN GOVT 26/04/21 1,600,000.00 1,608,800.00
4.25% AUSTRALIAN GOVT 34/06/21 250,000.00 250,450.00
4.25% AUSTRALIAN GOVT 35/12/21 450,000.00 446,175.00
4.75% AUSTRALIAN GOVT 27/04/21 430,000.00 441,051.00
4.75% AUSTRALIAN GOVT 54/06/21 300,000.00 291,210.00
7,925,000.00 7,459,225.50
703,554,149
0.25% NEW ZEALAND GOVT 28/05/15 550,000.00 499,012.80
0.5% NEW ZEALAND GOVT 26/05/15 500,000.00 484,150.00
2.75% NEW ZEALAND GOVT 51/05/15 140,000.00 89,460.00
2% NEW ZEALAND GOVT 32/05/15 600,000.00 515,280.00
4.25% NEW ZEALAND GOVT 34/05/15 400,000.00 390,680.00
4.25% NEW ZEALAND GOVT 36/05/15 500,000.00 478,250.00
4.5% NEW ZEALAND GOVT 30/05/15 180,000.00 183,681.00
2,870,000.00 2,640,513.80
231,335,414
36,300,478,073
36,300,478,073
49 100. 0% 52.5%
13 100. 0% 2.5%
99 100. 0% 34.8%
17 100.0% 6.5%
2 100.0% 0.4%
3 100.0% 0.5%
1 100.0% 0.3%
12 100.0% 1.9%
7 100.0% 0.6%
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