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2024 12 30
15,447,686,798 109.05
7,469,841,156 52.73
2,740,989,087 19.35
1,114,401,040 7.87
959,651,118 6.77
693,388,755 4.89
513,759,312 3.63
490,184,086 3.46
462,228,630 3.26
438,494,655 3.10
328,395,868 2.32
172,940,059 1.22
31,951,303 0.23
15,797,686 0.11
15,664,043 0.11
1,281,358,943 9.05
14,166,327,855 100.00
/
2024 12 30
/
DEUTSCHE BANK NY 11/16/27 94.88 94.92 2.311
514,085,000 3.44
487,797,513 487,978,359 |2027/11/16
AIR LEASE CORP 3.625
96.84 96.66 3.625
12/01/27 490,358,000 3.35
474,881,230 474,009,389 | 2027/12/1
HSBC HOLDINGS PLC
92.06 91.99 2.013
09/22/28 506,176,000 3.29
466,020,399 465,674,259 | 2028/9/22
NATWEST GROUP PLC
101.17 101.07 5.516
09/30/28 458,722,000 3.27
464,121,972 463,671,338 | 2028/9/30
FORD MOTOR CREDIT CO LLC
95.67 95.62 3.815
3.815 11/02/27 482,449,000 3.26
461,568,888 461,327,336 | 2027/11/2
VIATRIS INC 2.3 06/22/27 93.59 93.59 2.3
490,358,000 3.24
458,937,469 458,950,043 | 2027/6/22
SANTANDER UK GROUP HLDGS
96.21 96.09 3.823
11/03/28 474,540,000 3.22
456,564,290 456,026,005 | 2028/11/3

28/104




EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
ooooodoooddoodoooodd

BOSTON PROPERTIES LP 6.75
104.07 104.03 6.75
8 12/01/27 434,995,000 3.19
452,705,432 452,549,324 | 2027/12/1
ING GROEP NV 03/28/28 97.84 97.80 4.017
9 458,722,000 3.17
448,819,648 448,662,731 | 2028/3/28
GENERAL MOTORS FINL CO
94.34 94.29 2.7
10 | 2.7 08/20/27 474,540,000 3.16
447,708,866 447,472,175 | 2027/8/20
LLOYDS BANKING GROUP PLC
97.19 97.15 3.75
11| 03/18/28 458,722,000 3.15
445,833,571 445,686,995 | 2028/3/18
KEY BANK NA 5.85 11/15/27 102.46 102.28 5.85
12 434,995,000 3.14
445,715,497 444,936,908 |2027/11/15
STANDARD CHARTERED PLC
95.83 95.78 0.85
13 | 01/27/28 461,776,000 3.12
442,544,184 442,292,516 | 2028/1/27
SYNCHRONY BANK 5.625
100.69 100.62 5.625
14 | 08/23/27 434,995,000 3.09
438,007,897 437,716,093 | 2027/8/23
BARCLAYS PLC 11/02/28 105.92 105.80 7.385
15 411,268,000 3.07
435,640,755 435,147,580 | 2028/11/2
FIFTH THIRD BANCORP
103.33 103.19 6.361
16 | 10/27/28 411,268,000 3.00
424,997,165 424,418,267 | 2028/10/27
COMMERZBANK AG 03/21/28 103.09 102.92 4.625
17 412,300,000 3.00
425,040,070 424,359,775 | 2028/3/21
DISCOVER FINANCIAL SVS
98.16 98.13 4.1
18 | 4.1 02/09/27 427,086,000 2.96
419,252,228 419,131,705 | 2027/2/9
CAPITAL ONE FINANCIAL CO
94.40 94.38 1.878
19 | 11/02/27 442,904,000 2.95
418,123,745 418,054,046 | 2027/11/2
AERCAP IRELAND CAP/GLOBA
99.28 99.25 4.625
20 | 4.625 10/15/27 419,177,000 2.94
416,173,680 416,039,819 |2027/10/15
INTESA SANPAOLO SPA
104.37 104.20 5
21 | 03/08/28 395,808,000 2.91
413,117,871 412,459,840 | 2028/3/8
GOLDMAN SACHS GROUP INC
94.74 94.78 1.948
22 | 10/21/27 427,086,000 2.86
404,636,978 404,811,532 | 2027/10/21
DXC TECHNOLOGY CO 1.8
94.53 94.59 1.8
23 | 09/15/26 427,086,000 2.85
403,763,047 404,018,387 | 2026/9/15
HEALTHCARE RLTY HLDGS LP
97.66 97.68 3.5
241 3.5 08/01/26 411,268,000 2.84
401,654,096 401,742,477 | 2026/8/1
BANCO BILBAO VIZCAYA ARG
102.35 102.29 6.138
25| 09/14/28 379,632,000 2.74
388,563,867 388,346,452 | 2028/9/14
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NOMURA HOLDINGS INC 5.386
100.75 100.64 | 5.386
26 | 07/06/27 363,814,000 2.58
366,558,185 | 366,148,713 | 2027/7/6
AIB GROUP PLC 04/04/28 98.66 98.55 | 2.25
27 346,332,000 2.41
341,719,723 | 341,329,407 | 2028/4/4
ARCELORMITTAL SA 6.55
103.95 103.80 |  6.55
28 | 11/29/27 316,360,000 2.32
328,870,187 | 328,395,868 |2027/11/29
WARNERMEDIA HOLDINGS INC
96.18 96.24 | 3.755
29 | 3.755 03/15/27 332,178,000 2.26
319,501,405 | 319,713,786 | 2027/3/15
WEA FINANCE LLC 2.875
95.09 95.13 | 2.875
30 | 01/15/27 316,360,000 2.12
300,834,280 | 300,981,855 | 2027/1/15
2024 12 30
109.05
109.05
2024 12 1
1
14,120 14,189 1.0172 1.0222
(2024 12 23 )
2023 12 14,037 0.9955
2024 1 14,118 1.0013
2 14,195 1.0076
3 14,253 1.0117
4 14,321 1.0178
5 14,295 1.0160
6 14,318 1.0186
7 14,166 1.0111
8 14,106 1.0090
9 14,088 1.0096
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10 14,238 1.0210
11 14,143 1.0147
12 14,166 1.0180

0.0050

2.2

14,100,897,144

219,739,694
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1
2024 12 23

53,243,127
178,766,185
15,314,505,095
166,933,139
6,787,239

15,720,234,785

15,720,234,785

1,490,715,715
69,405,787
2,196,960
37,349,158
289,030

1,599, 956,650

1,599,956,650

13,881,157,450

239,120,685
478,765,797

14,120,278,135

14,120,278,135

15,720,234,785
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1
2023 12 1
2024 12 23

624,760,869
551,375,749
781,948,602

5,624,918

399,812,934

24,199
4,129,302
70,199,620
2,210,730

76,563,851

323,249,083

323,249,083

323,249,083

2,707,428

190,204
190,204

12,205,387

12,205,387
69,405,787

239,120,685
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1
2023 12 1
2024 12 23
12
133 60 61
12 22
2024 12 23
1
2024 12 23
12,719,635,276
1,381,261,868
219,739,694
13,881,157,450
1
2023 12 1
2024 12 23
548,171,584
0
112,288 0
548,283,872 1 394.98 69,405,787 1
50
1
2023 12 1
2024 12 23
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1
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523,605,240
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1
2024 12 23
12,704,021,750 | 12,704,021,750 | 14,194,737,465 1,490,715,715
10,252,940,850 | 10,252,940,850 | 11,544,783,840 1,291,842,990
2,451,080,900 | 2,451,080,900 | 2,649,953,625 198,872,725
12,704,021,750 | 12,704,021,750 | 14,194,737,465 1,490,715,715
1
2024 12 23
1.0172
(10,172 )
2024 12 23

AERCAP IRELAND CAP/GLOBA

2,650,000.000
4.625 10/15/27

2,631,013.280

AIR LEASE CORP 3.625

3,100,000.000
12/01/27

3,002,157.230

ALTRIA GROUP INC 2.625

100,000.000
09/16/26

96,500.500
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AMERICAN ELECTRIC POWER
100,000.000 95,772.460
3.2 11/13/27
AMERICAN TOWER CORP 2.75
200,000.000 191,968.960
01/15/27
ARCELORMITTAL SA 6.55
2,000,000.000 2,079,088.300
11/29/27
BANCO BILBAO VIZCAYA ARG
2,400,000.000 2,456,466.480
09/14/28
BANK OF AMERICA CORP
200,000.000 193,337.340
07/21/28
BARCLAYS PLC 11/02/28 2,600,000.000 2,754,082.410
BAT CAPITAL CORP 3.557
200,000.000 193,271.400
08/15/27
BAXTER INTERNATIONAL INC
100,000.000 94,056.950
1.915 02/01/27
BAXTER INTERNATIONAL INC
100,000.000 96,518.320
2.6 08/15/26
BECTON DICKINSON 3.7
300,000.000 292,479.980
06/06/27
BOEING CO 2.7 02/01/27 100,000.000 95,057.950
BOEING CO 5.04 05/01/27 300,000.000 300,156.180
BOSTON PROPERTIES LP
2,750,000.000 2,861,963.790
6.75 12/01/27
BPCE SA 3.375 12/02/26 250,000.000 243,490.440
CAPITAL ONE FINANCIAL CO
200,000.000 199,023.350
05/10/28
CAPITAL ONE FINANCIAL CO
2,800,000.000 2,643,341.420
11/02/27
CHARLES SCHWAB CORP 2.45
200,000.000 190,372.200
03703727
CITIGROUP INC 07/24/28 100,000.000 96,670.850
CITIGROUP INC 10/27/28 100,000.000 96,172.650
CROWN CASTLE INC 3.65
300,000.000 290,242 .260
09/01/27
CVS HEALTH CORP 3.0
100,000.000 96,725.850
08/15/26
DEUTSCHE BANK NY
3,250,000.000 3,083,812.830
11/716/27
DIGITAL REALTY TRUST LP
200,000.000 194,177.900
3.7 08/15/27
DISCOVER FINANCIAL SVS
2,700,000.000 2,650,475.590
4.1 02/09/27
DOLLAR GENERAL CORP
200,000.000 195,279.200
3.875 04/15/27
DUKE ENERGY CORP 3.15
100,000.000 95,859.070
08/15/27
DXC TECHNOLOGY CO 1.8
2,700,000.000 2,552,554.350
09/15/26
ENBRIDGE INC 4.25
100,000.000 98,948.920
12/01/26
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EQUINIX INC 1.8 07/15/27 200,000.000 185,782.520
EVERSOURCE ENERGY 2.9
100,000.000 95,891.100
03701727
EVERSOURCE ENERGY 4.6
100,000.000 99,202.590
07/01/27
EXPEDIA GROUP INC 4.625
100,000.000 99,483.910
08/01/27
FIFTH THIRD BANCORP
2,600,000.000 2,686,794.570
10/27/28
FORD MOTOR CREDIT CO LLC
3,050,000.000 2,917,997.780
3.815 11/02/27
GE HEALTHCARE TECH INC
300,000.000 306,668.630
5.65 11/15/27
GENERAL MOTORS FINL CO
3,000,000.000 2,830,375.940
2.7 08/20/27
GLOBAL PAYMENTS INC 2.15
300,000.000 284,232.150
01/15/27
GLOBAL PAYMENTS INC 4.95
100,000.000 100,044.100
08/15/27
GOLDMAN SACHS GROUP INC
2,700,000.000 2,558,079.270
10/21/27
GSK CONSUMER HEALTHCARE
500,000.000 484,739.140

3.375 03/24/27

HCA INC 3.125 03/15/27 200,000.000 192,271.260

HEALTHCARE RLTY HLDGS LP

2,600,000.000 2,539,221.750
3.5 08/01/26
HEALTHCARE TRUST OF
400,000.000 387,896.690
AMERICA 3.75 07/01/27
HSBC HOLDINGS PLC
3,200,000.000 2,946,139.840
09/22/28
ING GROEP NV 03/28/28 2,900,000.000 2,837,398.210
JABIL INC 4.25 05/15/27 200,000.000 197,007.040
JEFFERIES FIN GROUP INC
200,000.000 200,023.840
4.85 01/15/27
KEY BANK NA 5.85
2,750,000.000 2,817,774.040
11/15/27
KIMCO REALTY CORP 2.8
200,000.000 193,349.740
10/01/26
LLOYDS BANKING GROUP PLC
2,900,000.000 2,818,520.490
03/18/28
MITSUBISHI UFJ FIN GRP
200,000.000 190,132.870
01/19/28
MIZUHO FINANCIAL GROUP
200,000.000 202,682.260
09/13/28
MPLX LP 4.125 03/01/27 100,000.000 98,402.110
MPLX LP 4.25 12/01/27 100,000.000 98,221.220
NATWEST GROUP PLC
2,900,000.000 2,934,138.150
09/30/28
NEXTERA ENERGY CAPITAL
100,000.000 94,370.000

1.875 01/15/27
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NOMURA HOLDINGS INC
2,300,000.000 2,317,348.500
5.386 07/06/27
NOMURA HOLDINGS INC
200,000.000 202,721.810
5.594 07/02/27
SANTANDER UK GROUP HLDGS
3,000,000.000 2,886,359.150
11/03/28
SOCIETE GENERALE
1,800,000.000 1,803,914.300
01/19/28
SOUTHWEST AIRLINES CO
200,000.000 200,825.220
5.125 06/15/27
SUMITOMO MITSUI FINL GRP
200,000.000 188,888.320
1.402 09/17/26
SUNOCO LOGISTICS PARTNER
200,000.000 195,478.220
4.0 10/01/27
SYNCHRONY BANK 5.625
2,750,000.000 2,769,047.270
08/23/27
SYNCHRONY FINANCIAL 3.95
100,000.000 96,278.750
12/01/27
SYSCO CORPORATION 3.25
100,000.000 96,369.790
07/15/27
TELEFONICA EMISIONES SAU
150,000.000 147,391.460
4.103 03/08/27
TYSON FOODS INC 3.55
200,000.000 193,906.360
06/02/27
VIATRIS INC 2.3 06/22/27 3,100,000.000 2,901,362.180
VMWARE INC 3.9 08/21/27 200,000.000 195,152.260
WARNERMEDIA HOLDINGS INC
2,100,000.000 2,019,859.690
3.755 03/15/27
WEA FINANCE LLC 2.875
2,000,000.000 1,901,847.770
01/15/27
WELLS FARGO & COMPANY
100,000.000 96,793.360
05/22/28
WILLIAMS PARTNERS LP
200,000.000 194,574.460
3.75 06/15/27
XCEL ENERGY INC 3.35
100,000.000 97,427.050
12/01/26
81,700,000.000 80,063,425.540
(12,804,024,000) (12,547,540,051)
AIB GROUP PLC 04/04/28 2,100,000.000 2,072,033.250
BANCO DE SABADELL SA
200,000.000 211,913.920
11/10/28
BANK OF IRELAND GROUP
200,000.000 210,047.400
07/16/28
BAYER AG 0.75 01/06/27 100,000.000 95,673.250
BNP PARIBAS 02/19/28 100,000.000 94,683.850
CA AUTOBANK SPA IE 3.75
300,000.000 305,588.250
04/12/27
CA AUTOBANK SPA IE 4.75
600,000.000 620,446.920
01/25/27
CAIXABANK SA 05/26/28 100,000.000 95,289.200
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COMMERZBANK AG 03/21/28 2,500,000.000 2,577,250.000
CREDIT SUISSE GROUP AG
1,100,000.000 1,049,070.000
01/14/28
DXC CAPITAL FUNDING LTD
100,000.000 92,410.000
0.45 09/15/27
IMPERIAL BRANDS FINANCE
200,000.000 197,239.800
2.125 02/12/27
INTESA SANPAOLO SPA
2,400,000.000 2,504,959.200
03/08/28
KBC GROUP NV 01/21/28 100,000.000 95,830.000
RCI BANQUE SA 4.5
200,000.000 205,306.140
04/06/27
SANDOZ FINANCE B.V. 3.97
500,000.000 513,514.350
04/17/27
SOCIETE GENERALE
300,000.000 281,910.000
09/22/28
SOCIETE GENERALE
200,000.000 190,280.000
12/02/27
STANDARD CHARTERED PLC
2,800,000.000 2,683,387.000
01/27/28
SWEDBANK AB 1.3 02/17/27 200,000.000 193,916.500
UNIBAIL-RODAMCO-WESTFLD
400,000.000 380,681.000

0.625 05/04/27

UNICREDIT SPA 11/15/27 150,000.000 158,066.250

VOLKSWAGEN INTL FIN NV

1,000,000.000 971,450.000
1.875 03/30/27
VONOVIA SE 0.375
1,200,000.000 1,128,600.000
06/16/27
17,050,000.000 16,929,546 .280
(2,786,652,000) (2,766,965,044)
15,590,676,000 15,314,505,095

(15,590,676,000) (15,314,505,095)

15,314,505,095
(15,314,505,095)

78 88.86 81.93

24 19.60 18.07
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2024 12 30

15,800,205, 662

1,633,877,807

14,166,327,855

13,916,179,829

1.0180
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2024 12 30

26 1,530,647,426,183
758 17,448,176,154,901
22 34,927,660,958
193 1,022,714,665,651

999 20,036,465,907,693
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38 39
2023 3 31 2024 3 31
33,770 41,183
29,184 28,143
16,279 19,018
3,307 3,577
283 315
15 6
1,129 1,510
2,377 2,088
86,346 95,843
1,127 1,093
1 1,001 1 918
1 118 1 130
1 7 1 5
- 39
5,021 4,495
3,367 2,951
1,651 1,543
2 0
9,768 8,935
182 184
5,810 4,447
775 768
2,895 3,406
104 128
15,918 14,524
102,265 110,368
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38 39
2023 3 31 2024 3 31
1,481 1,982
1 1
7,246 8,970
0 1
- 0
7,005 8,246
240 721
7,716 8,616
1,958 3,676
277 1,497
1,730 1,927
48 52
20,460 26,725
6 4
2,654 2,719
108 73
2,769 2,796
23,230 29,521
2,000 2,000
19,552 19,552
2,428 2,428
17,124 17,124
57,481 59,294
123 123
57,358 59,170
31,680 31,680
25,678 27,490
79,034 80,846
0 0
0 0
79,034 80,846
102,265 110,368
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95,739 102,113
16,150 17,155
2,048 2,211
23 26
113,962 121,507
41,073 44,366
216 329
0 0
33,177 35,468
12,294 13,277
20,882 22,190
548 558
733 823
36 36
504 598
69 65
29 44
92 78
75,749 81,545
10,484 10,763
168 164
9,199 9,425
1,115 1,173
17 34
11 15
128 162
330 489
1,006 1,030
437 412
1,388 1,567
47 46
1 1
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0 0
4,074 3,379
37 46
1 3
334 240
20,078 20,172
18,135 19,788
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2023 3 31 2024 3 31

10 4
2,400 1 899
0 0
10 18
24 35

2,446 959
3 19
1,003 1,008
24 6
47 0

1,079 1,034

19,502 19,712

4
4
12 6
9

584 1,362
2 231

606 1,601

18,900 18,111

4,881 5,769

197 510

5,078 5,258

13,821 12,852
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C D
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121 195
9 9
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94 98
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15 17
21 12
198 91
297 331
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4 4
70
13 8
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2,895 3,406

_38 _39
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3.69 1.44
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