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05/31/27
T-NOTE 1.125 350,000 13,691.80 47,921,314 13,865.87 48,530,554| 1.125| 2031/2/15| 1.22
02/15/31
T-NOTE 1.625 330,000 14,511.63 47,888,386 14,652.22 48,352,346| 1.625| 2029/8/15| 1.22
08/15/29
T-BOND 2.000 415,000 10,953.56 45,457,293 11,192.14 46,447,416 2| 2041/11/15| 1.17
11/15/41
T-NOTE 0.375 310,000 14,685.70 45,525,672 14,842.72 46,012,457 0.375| 2027/9/30| 1.16
09/30/27
FRTR 1.250 303,000 14,756.77 44,713,030 15,106.69 45,773,287 1.25 2036/5/25| 1.15
05/25/36
T-NOTE 2.625 294,000 15,115.39 44,439,264 15,219.47 44,745,248| 2.625| 2029/2/15| 1.13
02/15/29
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22 T-NOTE 1.750 300,000 14,510.41 43,531,244 14,647.35 43,942,071 1.75| 2029/11/15| 1.11
11/15/29

23 T-NOTE 2.875 283,000 15,294.94 43,284,686 15,374.06 43,508,602 2.875| 2028/8/15| 1.10
08/15/28

24 T-NOTE 2.375 284,000 14,949.23 42,455,838 15,067.31 42,791,171 2.375| 2029/5/15| 1.08
05/15/29

25 T-NOTE 2.250 280,000 15,184.77 42,517,383 15,267.55 42,749,150 2.25( 2027/11/15| 1.08
11/15/27

26 BTPS 1.350 240,000 17,467.12 41,921,107 17,606.46 42,255,512 1.35 2030/4/1| 1.06
04/01/30

27 T-NOTE 1.500 283,000 14,652.22 41,465,799 14,789.16 41,853,347 1.5| 2028/11/30| 1.05
11/30/28

28 T-BOND 3.000 330,000 12,175.05 40,177,678 12,349.76 40,754,234 3| 2045/5/15| 1.03
05/15/45

29 T-NOTE 2.750 270,000 14,544.49 39,270,146 14,697.87 39,684,259 2.75| 2032/8/15| 1.00
08/15/32

30 T-NOTE 4.500 240,000 16,145.20 38,748,485 16,262.05 39,028,943 4.5| 2033/11/15| 0.98
11/15/33

98.52

98.52

179,372.20 28,000,000 27,940,682 0.70

)
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2025 20 2026 20
24,551,971 20,342,957
1,322,018,674 1,421,782,279
235 334
1,346,570,880 1,442,125,570
1,346,570,880 1,442,125,570
8,004,366 7,414,191
4,759,687 1,224,532
94,612 99,136
1,740,801 1,824,122
18,892 19,794
14,618,358 10,581,775
14,618,358 10,581,775

L, 1,231,441,029

1,235,698,570
1, 2

100,511,493 195,845,225
52,305,062 125,040,906
1,331,952,522 1,431,543,795
1,331,952,522 1,431,543,795
1,346,570,880 1,442,125,570
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2025 21 2025 21
2025 20 2026 20

17,373 21,689

49,141,411 114,763,605

49,158,784 114,785,294

184,685 194,332

3,398,159 3,575,698

36,879 38,803

3,619,723 3,808,833

45,539,061 110,976,461

45,539,061 110,976,461

45,539,061 110,976,461

3,023,640 1,854,349

71,991,413 100,511,493

6,056,712 13,573,184

6,056,712 13,573,184

5,609,680 11,342,073

5,609,680 11,342,073

, 14,442,373 , 16,019,491

100,511,493 195,845,225
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2025 20 2026 20
1,251,326,132 1,231,441,029
94,040,882 101,641,616
113,925,985 97,384,075
1,231,441,029 1,235,698,570
2025 21 2025 21
2025 20 2026 20
6,789,592 A 9,003,211
0 B 74,934,248
54,623,261 C 65,076,757
55,759,610 D 50,176,018
117,172,463 E 199,190,234
1,287,601,464 F 1,229,328,657
10,000 909 G 10,000 1,620
10,000 50 H 10,000 70
6,438,007 1 8,605,300
8,646,071 A 8,215,072
0 B 3,335,641
54,325,467 C 70,804,319
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114,634,895 E 203,259,416
1,231,441,029 F 1,235,698,570
10,000 930 G 10,000 1,644
10,000 65 H 10,000 60
8,004,366 1 7,414,191
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2025 20 2026 20
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2025 20 2026 20
1.0816 1.1585
10,816 ( 11,585
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T-BOND 2.000 08/15/51 702,000.00 414,399.37

T-BOND 2.000 11/15/41 415,000.00 296,076.56

T-BOND 3.000 02/15/49 230,000.00 173,766.79

T-BOND 3.000 05/15/45 230,000.00 181,160.93

T-BOND 3.125 05/15/48 710,000.00 552,829.29

T-BOND 3.500 02/15/39 120,000.00 110,929.68

T-BOND 4.000 11/15/52 600,000.00 533,203.12

T-BOND 4.250 05/15/39 190,000.00 188,960.93

T-BOND 4.375 02/15/38 160,000.00 163,343.75

T-BOND 4.375 05/15/40 150,000.00 149,771.48

T-BOND 4.375 11/15/39 100,000.00 100,164.06

T-BOND 4.500 05/15/38 150,000.00 154,552.73

T-BOND 4.500 08/15/39 180,000.00 182,981.25

T-BOND 4.750 02/15/37 325,000.00 343,916.01

T-BOND 5.000 05/15/37 100,000.00 108,089.84

T-BOND 5.250 11/15/28 420,000.00 439,113.28

T-BOND 6.250 05/15/30 220,000.00 242,610.15

T-NOTE 0.375 09/30/27 310,000.00 295,057.03

T-NOTE 0.500 05/31/27 327,000.00 314,788.59

T-NOTE 0.625 03/31/27 200,000.00 193,726.56

T-NOTE 0.625 05/15/30 240,000.00 212,137.50

T-NOTE 0.625 08/15/30 250,000.00 219,238.28

T-NOTE 0.750 01/31/28 577,000.00 547,744.29

T-NOTE 0.875 11/15/30 240,000.00 211,406.25

T-NOTE 1.000 07/31/28 433,000.00 408,068.67

T-NOTE 1.125 02/15/31 350,000.00 310,269.53

T-NOTE 1.250 08/15/31 150,000.00 131,806.64

T-NOTE 1.250 12/31/26 200,000.00 196,109.37

T-NOTE 1.375 11/15/31 190,000.00 166,925.39

T-NOTE 1.500 02/15/30 520,000.00 480,309.37

T-NOTE 1.500 11/30/28 283,000.00 268,197.77

T-NOTE 1.625 05/15/31 240,000.00 216,600.00

T-NOTE 1.625 08/15/29 330,000.00 309,607.02

T-NOTE 1.750 11/15/29 300,000.00 281,308.59

T-NOTE 1.875 02/15/32 250,000.00 224,804.68

T-NOTE 2.250 08/15/27 527,000.00 517,571.64

T-NOTE 2.250 11/15/27 280,000.00 274,214.06

T-NOTE 2.375 05/15/27 200,000.00 197,234.37

T-NOTE 2.375 05/15/29 284,000.00 274,126.56

T-NOTE 2.500 02/15/45 245,000.00 177,845.11

T-NOTE 2.625 02/15/29 294,000.00 286,707.42

T-NOTE 2.750 02/15/28 333,000.00 328,395.23

NN PP [PIOO|O|O|lCO|CO|C|lOCJOTO || P[P DIlWWIWIWIN|DN

T-NOTE 2.750 04/30/27 200,000.00 198,203.12
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T-NOTE 2.750 08/15/32 270,000.00 253,610.15
T-NOTE 2.875 05/15/28 133,000.00 131,295.93
T-NOTE 2.875 05/15/32 220,000.00 208,871.09
T-NOTE 2.875 08/15/28 283,000.00 278,953.98
T-NOTE 3.125 11/15/28 333,000.00 329,826.09
T-NOTE 3.375 05/15/33 150,000.00 145,289.06
T-NOTE 3.500 02/15/33 350,000.00 342,521.48
T-NOTE 3.875 08/15/33 100,000.00 99,890. 62
T-NOTE 3.875 11/30/29 230,000.00 232,425.78
T-NOTE 4.000 02/15/34 200,000.00 200,914.06
T-NOTE 4.125 11/15/32 90,000.00 91,560.93
T-NOTE 4.250 02/28/31 220,000.00 225,878.12
T-NOTE 4.375 05/15/34 310,000.00 319,166.79
T-NOTE 4.375 11/30/28 350,000.00 358,052.73
T-NOTE 4.500 04/15/27 200,000.00 202,148.43
T-NOTE 4.500 11/15/33 240,000.00 249,403.12
T-NOTE 5.375 02/15/31 200,000.00 215,507.81
16,634,000.00 15,463,588.43

(2,399,175,744)

CAN 0.500 12/01/30 31,000.00 27,863.12
CAN 1.000 06/01/27 51,000.00 50,147.48
CAN 1.250 06/01/30 31,000.00 29,166.23
CAN 1.500 06/01/31 45,000.00 42,061.97
CAN 1.500 12/01/31 61,000.00 56,503.98
CAN 2.000 06/01/28 98,000.00 96,970.97
CAN 2.000 06/01/32 51,000.00 48,255.40
CAN 2.000 12/01/51 81,000.00 58,117.95
CAN 2.250 06/01/29 35,000.00 34,617.36
CAN 2.250 12/01/29 70,000.00 68,997.47
CAN 2.500 12/01/32 70,000.00 67,920.73
CAN 2.750 06/01/33 109,000.00 107,024.59
CAN 2.750 09/01/27 20,000.00 20,111.79
CAN 2.750 12/01/48 127,000.00 109,244.23
CAN 3.500 03/01/28 80,000.00 81,637.58
CAN 4.000 06/01/41 47,000.00 49,873.17
CAN 5.750 06/01/29 50,000.00 54,872.57
1,057,000.00 1,003,386.59

(113,723,836)
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BTPS 0.450 02/15/29 88,000.00 83,339.25
BTPS 0.600 08/01/31 100,000.00 89,449.40
BTPS 1.350 04/01/30 240,000.00 229,538.40
BTPS 1.650 03/01/32 50,000.00 46,862 .65
BTPS 1.800 03/01/41 160,000.00 124,184.00
BTPS 2.000 02/01/28 170,000.00 169,614.10
BTPS 2.150 03/01/72 35,000.00 21,234.85
BTPS 2.250 09/01/36 60,000.00 54,167.40
BTPS 2.500 12/01/32 99,000.00 96,614.89
BTPS 3.350 03/01/35 78,000.00 79,015.56
BTPS 3.850 09/01/49 57,000.00 55,163.97
BTPS 4.000 10/30/31 100,000.00 106,710.00
BTPS 4.050 10/30/37 150,000.00 158,289.60
BTPS 4.750 09/01/44 67,000.00 74,499.10
BTPS 5.000 09/01/40 175,000.00 200,761.92
BTPS 5.750 02/01/33 120,000.00 141,124 .68
BTPS 6.500 11/01/27 193,000.00 206,945.60
DBR 0.000 02/15/31 37,000.00 33,051.50
DBR 0.000 02/15/32 146,000.00 126,698.65
DBR 0.000 08/15/29 72,000.00 66,871.36
DBR 0.000 08/15/30 60,000.00 54,348.60
DBR 0.000 08/15/30 50,000.00 45,276.52
DBR 0.000 08/15/31 46,000.00 40,521.40
DBR 0.000 08/15/31 100,000.00 88,118.50
DBR 0.000 08/15/50 130,000.00 57,212.35
DBR 0.250 02/15/29 86,000.00 81,457.05
DBR 0.250 08/15/28 142,000.00 135,904.50
DBR 0.500 08/15/27 79,000.00 77,289.96
DBR 1.250 08/15/48 82,000.00 54,968.70
DBR 2.300 02/15/33 163,000.00 160,892.41
DBR 2.400 11/15/30 70,000.00 70,290.38
DBR 3.250 07/04/42 131,000.00 132,465.89
DBR 4.000 01/04/37 101,000.00 112,047.38
DBR 4.250 07/04/39 90,000.00 102,324.60
DBR 4.750 07/04/28 101,000.00 107,231.70
DBR 4.750 07/04/34 136,000.00 157,826.36
FRTR 0.000 05/25/32 100,000.00 84,021.40
FRTR 0.000 11/25/30 102,000.00 90,365.88
FRTR 0.500 05/25/29 34,000.00 32,047.38
FRTR 0.500 05/25/40 206,000.00 132,782.86
FRTR 0.750 02/25/28 185,000.00 179,881.05
FRTR 0.750 05/25/28 70,000.00 67,782.40
FRTR 0.750 11/25/28 74,000.00 71,010.40
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FRTR 1.250 05/25/34 210,000.00 181,573.14
FRTR 1.250 05/25/36 303,000.00 247,495.85
FRTR 1.250 05/25/38 140,000.00 107,779.70
FRTR 1.500 05/25/31 122,000.00 115,162.87
FRTR 1.500 05/25/50 229,000.00 136,769.33
FRTR 2.000 11/25/32 111,000.00 104,937.95
FRTR 2.500 05/25/30 115,000.00 115,010.35
FRTR 2.750 10/25/27 186,000.00 187,853.30
FRTR 3.000 05/25/33 150,000.00 150,223.65
FRTR 4.000 10/25/38 110,000.00 114,638.48
FRTR 4.500 04/25/41 28,000.00 30,405.87
FRTR 5.500 04/25/29 80,000.00 87,642.72
OBL 1.300 10/15/27 20,000.00 19,777.68
6,339,000.00 5,899,475.44

(1,077,126,225)

UKT 0.125 01/31/28 80,000.00 75,166.62
UKT 0.250 07/31/31 76,000.00 62,789.87
UKT 0.375 10/22/30 55,000.00 47,172.50
UKT 0.625 07/31/35 52,000.00 37,034.25
UKT 0.875 01/31/46 100,000.00 47,634.96
UKT 0.875 07/31/33 162,000.00 128,187.72
UKT 0.875 10/22/29 37,000.00 33,540.36
UKT 1.125 10/22/73 15,000.00 4,798.50
UKT 1.250 07/22/27 80,000.00 77,541.92
UKT 1.625 10/22/28 68,000.00 64,753.06
UKT 3.750 07/22/52 200,000.00 159,778.53
UKT 4.000 01/22/60 108,000.00 88,361.49
UKT 4.125 01/29/27 80,000.00 80,402.66
UKT 4.250 03/07/36 67,000.00 65,787.02
UKT 4.250 06/07/32 50,000.00 50,806.75
UKT 4.250 12/07/27 58,000.00 58,756.66
UKT 4.250 12/07/46 155,000.00 138,474.71
UKT 4.500 09/07/34 30,000.00 30,458.81
UKT 4.500 12/07/42 144,000.00 136,676.45
UKT 4.625 01/31/34 80,000.00 82,033.12
1,697,000.00 1,470,155.96

(307,086,176)

3,897,111,981

(3,897,111,981)

60 100.0% 61.6%
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17 100.0% 2.9%

56 100.0% 27.6%

20 100.0% 7.9%
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2026 27

1,450,029,821
12,093,636

— ) 1,437,936,185
1,230,180,991

( ) 1.1689

4,042,300,787

70,492,557

—) 3,971,808, 230
2,960,842,118

( ) 1.3414
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246 1,200,264

63/112



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

38
59 2
19 8 6 52
38
59 282 306
19 8 6 52

193 2 1 2024 4 1
2025 3 31 2025 4 1 2025 9 30
EY

64/112



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2024 3 31 2025 3 31
*2 8,583,718 4,034,379
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