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341,970 10,078 3,446,373,660] 10,096 3,452,529,120{59.69
219,622 10,170 2,233,555,740] 10,196 2,239,265,912(38.72
)
98.41
98.41
)
29 (2006 3 7 ) 13,858 13,932 1.1268 1.1328
30 (2006 9 5 ) 12,666 12,733 1.1236 1.1296
31 (2017 3 6 ) 11,614 11,677 1.1085 1.1145
32 (2017 9 5 ) 11,232 11,293 1.1029 1.1089
33 (2018 3 5 ) 10,779 10,838 1.0834 1.0894
34 (2018 9 5 ) 10,424 10,483 1.0676 1.0736
35 (2019 3 5 ) 10,113 10,170 1.0542 1.0602
36 (2019 9 5 ) 9,806 9,862 1.0495 1.0555
37 (2020 3 5 ) 9,611 9,667 1.0395 1.0455
38 (2020 9 7 ) 8,712 8,763 1.0280 1.0340
39 (2021 3 5 ) 8,497 8,522 1.0176 1.0206
40 (2021 9 6 ) 8,172 8,196 1.0128 1.0158
41 (022 3 7 ) 7,570 7,593 0.9820, 0.9850;
42 (2022 9 5 ) 6,881 6,892 0.9423 0.9438
43 (2023 3 6 ) 6,628 6,639 0.9274 0.9289
44 (2023 9 5 ) 6,340, 6,351 0.9267] 0.9282
45 (2024 3 5 ) 6,155 6,165 0.9345 0.9360
46 (2024 9 5 ) 5,941 5,950 0.9387] 0.9402
47 (2025 3 5 ) 5,799 5,808 0.9407 0.9422
48 (2025 9 5 ) 5,767 5,776 0.9458 0.9473
2024 9 5,912 — 0.9428 —
10 5,858 — 0.9359 —
11 5,840, — 0.9370 —
12 5,804 — 0.9360 —
2025 1 5,807 — 0.9390 —

22192
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2 5,803 0.9415 —

3 5,756 0.9395 —

4 5,728 0.9371 —

5 5,724 0.9377 —

6 5,725 0.9418 —

7 5,704 0.9426 —

8 5,726 0.9467 —

9 5,783 0.9474 —

)
1

29 2015 9 8 2016 3 7 0.0120
30 2016 3 8 2016 9 5 0.0120
31 2016 9 6 2017 3 6 0.0120
32 2017 3 7 2017 9 5 0.0120
33 2017 9 6 2018 3 5 0.0120
34 2018 3 6 2018 9 5 0.0120
35 2018 9 6 2009 3 5 0.0120
36 2019 3 6 2009 9 5 0.0120
37 2019 9 6 2020 3 5 0.0120
38 2020 3 6 2020 9 7 0.0120
39 2020 9 8 2021 3 5 0.0090
40 2021 3 6 2021 9 6 0.0060
41 2021 9 7 2022 3 7 0.0060
42 2022 3 8 2022 9 5 0.0030
43 2022 9 6 2023 3 6 0.0030
44 2023 3 7 2023 9 5 0.0030
45 2023 9 6 2024 3 5 0.0030
46 2024 3 6 2024 9 5 0.0030
47 2024 9 6 2025 3 5 0.0030
48 2025 3 6 2025 9 5 0.0030
29 2015 9 8 2016 3 7 0.17
30 2016 3 8 2016 9 5 0.78
31 2016 9 6 2017 3 6 0.28
32 2017 3 7 2017 9 5 0.58
33 2017 9 6 2018 3 5 0.68
34 2018 3 6 2018 9 5 0.35
35 2018 9 6 2009 3 5 0.13
36 2019 3 6 2009 9 5 0.69
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37 2019 9 6 2020 3 5 0.19
38 2020 3 6 2020 9 7 0.05
39 2020 9 8 2021 3 5 0.14
40 2021 3 6 2021 9 6 0.12
41 2021 9 7 2022 3 7 2.45
42 2022 3 8 2022 9 5 3.74
43 2022 9 6 2023 3 6 1.26
44 2023 3 7 2023 9 5 0.25
45 2023 9 6 2024 3 5 1.17
46 2024 3 6 2024 9 5 0.77
47 2024 9 6 2025 3 5 0.53
48 2025 3 6 2025 9 5 0.86
)
100
29 2015 9 8 2006 3 7 732,348,412 2,220,448,695
30 2016 3 8 2006 9 5 284,936,041 1,311,210,118
31 2016 9 6 2017 3 6 531,186,205 1,326,534,677
32 2017 3 7 2017 9 5 431,156,507 724,642,157
33 2017 9 6 2018 3 5 1,288,731,271 1,523,510,750
34 2018 3 6 2018 9 5 756,250,089 941,207,423
35 2018 9 6 2019 3 5 277,581,996 448,357,533
36 2019 3 6 2009 9 5 261,218,011 510,726,998
37 2019 9 6 2020 3 5 293,306,896 391,363,859
38 2020 3 6 2020 9 7 143,632,223 914,436,266
39 2020 9 8 2021 3 5 367,731,375 492,118,761
40 2021 3 6 2021 9 6 58,639,031 340,462,730
41 2021 9 7 2022 3 7 100,246,501 459,541,295
42 2022 3 8 2022 9 5 46,924,135 453,280,383
43 2022 9 6 2023 3 6 43,313,846] 199,786,814
44 2023 3 7 2023 9 5 40,150,923 344,570,600
45 2023 9 6 2024 3 5 53,388,531 309,409,066
46 2024 3 6 2024 9 5 61,378,271 318,731,508
47 2024 9 6 2025 3 5 56,290,780 220,773,698
48 2025 3 6 2025 9 5 143,243,631 210,269,187
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133

193 21
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2025 3 5 2025 9 5
107,573,644 157,884,226
5,692,460,322 5,679,929,400
17,368,059 -
1,427 2,095
5,817,403,452 5,837,815,721
5,817,403,452 5,837,815,721
- 52,929,718

9,246,967 9,146,429
1,726,230 1,208,315
472,534 475,737
6,836,424 6,882,821
62,981 63,406
18,345,136 70,706,426
18,345,136 70,706,426
6,164,644,899 6,097,619,343
365,586,583 330,510,048
42,572,877 49,191,331
5,799,058,316 5,767,109,295
5,799,058,316 5,767,109,295
5,817,403,452 5,837,815,721
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2024 9 6 2025 3 6
2025 3 5 2025 9 5

36,529,120 35,756,352

128,041 213,934

9,150,174 27,822,193
45,807,335 63,792,479

955,321 953,277

13,821,151 13,791,671

127,329 127,049

14,903,801 14,871,997
30,903,534 48,920,482
30,903,534 48,920,482
30,903,534 48,920,482

139,240 237,897

388,015,542 365,586,583
13,682,557 12,777,154
13,682,557 12,777,154
3,423,090 8,085,291

3,423,090 8,085,291
18,594,802 18,297,913

365,586,583

330,510,048
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2025 3 5 2025 9 5
6,329,127,817 6,164,644,899
56,290,780 143,243,631
220,773,698 210,269,187
6,164,644,899 6,097,619,343
365,586,583 330,510,048
2024 9 6 2025 3 6
2025 3 5 2025 9 5

2,038,045 2,033,692

2024 9 6 2025 3 6

2024 12 5 2025 6 5
10,889,269 10,606,011
0 0
650,236,860 636,899,277
D 36,049,086 D 41,960,420
E 697,175,215 E + o+ o+ 689,465,708
F 1,118 F 1 1,130
G 9,347,835 G 9,151,484
H 15 H 1 15

2025 6 6

2025 9 5
14,777,846 15,781,594
0 0
643,366,717 637,478,162
D 37,041,998 D 42,556,166
E 695,186,561 E + o+ o+ 695,815,922
F 1,127 F 1 1,141
G 9,246,967 G 9,146,429
H 15 H 1 15

2024 2025 6
2025 2025 5
2025 3 2025
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@ @
@ @
2025 3 5
20,790,450
20,790,450
2025 9 5
44,446,832
44,446,832
2025 3 5 2025 9 5
0.9407 |1 0.9458
)} (9,407 )1 )} (9,458 )
@
&)
219,622 2,233,555,740
341,970 3,446,373,660
561,592 5,679,929,400

)
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2024 6 1 2025 5 31
2025 5 31
2025 5 31
1
* 35,874 22,667
14 11
143 49
583 488
24 15
1 1
TBA 20,678 12,716
99 53
57,416 36,000
182 0
1,011 622
20 10
413 247
21 11
TBA 31,988 19,684
80 54
5 3
33,720 20,631
23,696 15,369
36,228 22,857
23 15
1,013 623
[€)) 0
* 4,500 7,400
23,696 15,369
342 219
1
69.36 70.05
10,008 10,108

2025 5 31
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863 668

5 4

868 672

55 36

33 3

2 0

90 39

778 633

158 45

a7 62

518 480

287 82

946 669

659 284

(23) (74)

(23) ©)

0 4

613 205

1,559 874

2,337 1,507

* 3 0
2025 5 31

778 633

946 669

613 205

2,337 1,507

(300) (193)

(1,209) (806)

828 508

22,868 14,861

23,696 15,369
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2025 5 31
*
151.4%
0.5%
0.5%
APA Infrastructure Ltd.
4.250% due 07/15/2027 120 119
119
120
0.4%
0.4%
Sofina S.A.
1.000% due 09/23/2028 EUR 100 105
105
117
0.4%
0.4%
Aircastle Ltd.
2.850% due 01/26/2028 100 95
95
101
0.5%
0.5%
Bullgaria Government International Bond
3.625% due 09/05/2032 EUR 100 118
118
110
0.4%
0.0%
Crestline Denali CLO XV Ltd.
5.561% due 04/20/2030 4 4
0.4%
Avolon Holdings Funding Ltd.
4.375% due 05/01/2026 100 100
104
106
1.7%
1.7%
BNP Paribas S.A.
1.323% due 01/13/2027 300 294
Holding d~ Infrastructures des Metiers de 1~
Environnement
0.625% due 09/16/2028 EUR 100 103
397
418
1.4%
1.4%
Deutsche Bank AG
3.035% due 05/28/2032 200 177
Fresenius Medical Care AG
3.125% due 12/08/2028 EUR 30 34
Volkswagen Leasing GmbH
3.875% due 10/11/2028 100 117
328
346
0.5%
0.5%

Sirius Real Estate Ltd.

37/92



1.125% due 06/22/2026

119

2.6%

1.8%
BlueMountain Fuji EUR CLO 111 DAC
2.999% due 01/15/2031
Madison Park Euro Funding X111 DAC
3.029% due 01/15/2032

0.8%
Perrigo Finance Unlimited Co.
4.900% due 06/15/2030 (F)

597

0.5%
0.5%
Israel Government International Bond
5.000% due 10/30/2026 EUR

106

0.4%
0.4%
Aeroporti di Roma SpA
1.750% due 07/30/2031

122

0.9%
0.7%
Mizuho Financial Group, Inc.
2.564% due 09/13/2031

0.2%
Japan Government International Bond
2.200% due 03/20/2064

240
1.9%

1.9%
Acef Holding SCA
1.250% due 04/26/2030 EUR
Aroundtown S.A.
0.375% due 04/15/2027
CBRE Global Investors Open-Ended Funds SCA
SICAV-SIF-Pan European Core Fund
4.750% due 03/27/2034
Prologis International Funding Il S.A.
3.125% due 06/01/2031

437

1.4%
1.4%
Mexico Government International Bond
3.000% due 12/03/2026 (@) MXN

379

1.8%

1.8%
Enel Finance International NV
5.125% due 06/26/2029
Prosus NV
1.207% due 01/19/2026 EUR
Sagax Euro Mtn NL BV
1.000% due 05/17/2029
Sandoz Finance BV
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100 111
11

124 141
248 279
420

200 193
613

100 117
17

100 103
103

200 172
7,000 39
211

100 102
100 108
100 119
100 112
441

6,782 341
al

100 101
100 113
100 104
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3.970% due 04/17/2027 100 116
434
439
0.4%
0.4%
Peru Government International Bond
6.150% due 08/12/2032 PEN 300 84
84
76
0.4%
0.4%
Poland Government International Bond
4.625% due 03/18/2029 100 101
101
99
0.5%
0.5%
South Africa Government International Bond
8.000% due 01/31/2030 ZAR 300 16
8.250% due 03/31/2032 500 26
8.500% due 01/31/2037 1,600 76
9.000% due 01/31/2040 250 12
130
120
1.0%
1.0%
Credit Suisse Group AG AT1 Claim (b) 200 23
UBS Group AG
5.428% due 02/08/2030 200 204
2271
408
2.7%
2.T%
Barclays PLC
2.645% due 06/24/2031 200 178
Harbour Energy PLC
6.327% due 04/01/2035 30 29
HSBC Holdings PLC
2.804% due 05/24/2032 100 88
Santander UK Group Holdings PLC
7.482% due 08/29/2029 GBP 100 144
Weir Group PLC
2.200% due 05/13/2026 200 194
633
662
81.5%
2.3%
AREIT LLC
6.569% due 06/17/2039 219 220
Navient Student Loan Trust
5.486% due 12/27/2066 328 328
548
0.9%
Charter Communications Operating LLC
6.548% due 12/15/2031 122 122
IRB Holding Corp.
6.827% due 12/15/2027 97 97
219
12.5%
AbbVie, Inc.
4.800% due 03/15/2029 100 101
Alaska Airlines 2020-1 Class A Pass-Through
Trust
4.800% due 08/15/2027 65 64

Ally Financial, Inc.
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5.737% due 05/15/2029 30 30

American Airlines 2019-1 Class AA Pass-Through

Trust

3.150% due 02/15/2032 73 67

American Tower Corp.

0.400% due 02/15/2027 EUR 100 110

Bank of America Corp.

2.592% due 04/29/2031 100 90

BGC Group, Inc.

6.150% due 04/02/2030 10 10

Block, Inc.

2.750% due 06/01/2026 100 98

Broadcom, Inc.

5.200% due 04/15/2032 50 51

Cable One, Inc.

4.000% due 11/15/2030 (f) 50 39

Edison International

6.250% due 03/15/2030 30 30

Equinix, Inc.

1.450% due 05/15/2026 300 291

FactSet Research Systems, Inc.

3.450% due 03/01/2032 100 90

Flex Intermediate Holdco LLC

3.363% due 06/30/2031 100 87

Ford Motor Credit Co. LLC

4.389% due 01/08/2026 100 99

Fortress Transportation Infrastructure

Investors LLC

5.500% due 05/01/2028 50 50

Goldman Sachs Group, Inc.

2.615% due 04/22/2032 100 88

HCA, Inc.

5.250% due 03/01/2030 50 51

Hyatt Hotels Corp.

5.050% due 03/30/2028 30 30

Jane Street Group

6.750% due 05/01/2033 30 31

Las Vegas Sands Corp.

3.900% due 08/08/2029 100 94

LPL Holdings, Inc.

5.200% due 03/15/2030 30 30

Marriott International, Inc.

2.750% due 10/15/2033 200 166

Marvell Technollogy, Inc.

1.650% due 04/15/2026 200 195

Mid-Atlantic Interstate Transmission LLC

4.100% due 05/15/2028 100 99

Mileage Plus Holdings LLC

6.500% due 06/20/2027 45 45

National Fuel Gas Co.

5.500% due 03/15/2030 30 31

Nissan Motor Acceptance Co. LLC

2.450% due 09/15/2028 100 89

ONEOK, Inc.

5.550% due 11/01/2026 100 101

Pacific Gas Electric Co.

3.250% due 06/01/2031 100 89

Public Service Enterprise Group, Inc.

4.900% due 03/15/2030 20 20

Quikrete Holdings, Inc.

6.750% due 03/01/2033 15 15

Skyworks Solutions, Inc.

1.800% due 06/01/2026 100 97

TD SYNNEX Corp.

2.375% due 08/09/2028 100 93

T-Mobile USA, Inc.

2.250% due 02/15/2026 200 197

VICI Properties LP

4.950% due 02/15/2030 100 99
2,967

1.5%

Bear Stearns Adjustable Rate Mortgage Trust
40/92
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7.480% due 08/25/2033 98 96

Citigroup Mortgage Loan Trust

6.203% due 08/25/2035 24 23

Countrywide Home Loan Mortgage Pass-Through

Trust

5.019% due 04/25/2035 5 5

5.079% due 03/25/2035 23 22

5.099% due 02/25/2035 39 37

5.119% due 02/25/2035 43 39

5.199% due 09/25/2034 2 2

CS First Boston Mortgage Securities Corp.

5.083% due 03/25/2032 7 7

6.500% due 04/25/2033 1 1

GSR Mortgage Loan Trust

5.966% due 12/25/2034 27 25

HarborView Mortgage Loan Trust

4.881% due 05/19/2035 48 46

Residential Funding Mortgage Securities 1 Trust

6.500% due 03/25/2032 1 1

Structured Asset Securities Corporation Mortgage

Loan Trust

5.939% due 04/25/2035 7 7

WaMu Mortgage Pass-Through Certificates Trust

5.079% due 01/25/2045 26 25

5.897% due 08/25/2042 14 13
349

0.4%

Golden State, California, Tobacco Securitization
Corp. Revenue Bonds, Series 2021

2.587% due 06/01/2029 100 92
52.9%
Fannie Mae
4.618% due 08/25/2034 1 1
Fannie Mae, TBA (¢)
3.000% due 05/25/2044 1,100 936
3.500% due 07/01/2055 2,100 1,861
4.000% due 06/01/2055 600 550
4.500% due 07/01/2055 700 660
5.000% due 07/01/2055 3,100 2,999
5.500% due 07/01/2055 1,100 1,088
6.000% due 07/01/2055 4,199 4,237
Freddie Mac
6.000% due 04/01/2055 177 180
12,512
11.0%
Treasury Inflation Protected Securities (a)
0.625% due 07/15/2032 330 306
1.125% due 01/15/2033 537 509
1.750% due 01/15/2034 104 102
1.875% due 07/15/2034 510 506
U.S. Treasury Notes
4.250% due 11/15/2034 1,100 1,088
4.875% due 04/30/2026 100 101
2,612
19,2
19,499
49.6%
(e) 19.0%
4,500

1.2%
Australia and New Zealand Banking Group Ltd.

2.820% due 06/02/2025 AUD 11 7
3.830% due 06/02/2025 3 3
Bank of Nova Scotia

1.820% due 06/02/2025 CAD 5 3
3.830% due 06/02/2025 2 2

BNP Paribas Bank
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0.000% due 06/02/2025 CHF
0.120% due 06/02/2025

2.250% due 06/03/2025 NZD
2.820% due 06/02/2025 AUD
5.700% due 06/02/2025 ZAR

Brown Brothers Harriman Co.

0.120% due 06/02/2025

0.980% due 06/02/2025 DKK
3.830% due 06/02/2025

Citibank N.A.

1.330% due 06/02/2025 EUR
3.420% due 06/02/2025 GBP
3.830% due 06/02/2025

DBS Bank Ltd.

3.830% due 06/02/2025

DnB Bank ASA

0.120% due 06/02/2025

1.330% due 06/02/2025 EUR
2.820% due 06/02/2025 AUD
3.830% due 06/02/2025

HSBC Bank PLC

1.330% due 06/02/2025 EUR
3.420% due 06/02/2025 GBP
JPMorgan Chase Bank N.A.

3.830% due 06/02/2025

MUFG Bank Ltd.

0.120% due 06/02/2025

Royal Bank of Canada

1.330% due 06/02/2025 EUR
1.820% due 06/02/2025 CAD
3.420% due 06/02/2025 GBP

3.830% due 06/02/2025
Sumitomo Mitsui Trust Bank Ltd.
0.120% due 06/02/2025
3.830% due 06/02/2025

9.7%

2.596% due 09/24/2025 (d) CAD
10.1%

2.604% due 06/06/2025 (d) EUR
d) 9.6%

0.325% due 07/14/2025
0.382% due 08/25/2025

11,607
151.4%
36,228
@) (1-2%)
@
(50.2%)
100.0%

€))
(®)
©
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2 2

1 0

21 12

18 11
198 11
33 0

5 1

1 1

4 5

1 1

19 19

10 10

2 0

1 2

6 4

67 67

4 4

1 1

5 5
1,896 13
15 17

4 3

2 3

2 2
8,725 61
15 15
285

3,200 2,308
2,100 2,384
280,000 1,940
50,000 346
2,286

11,763

35,874

(276)

(11,902)

23,696
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©
(€D)
U.S. Treasury
Bonds 3.000%
due
DEU 4.380% 05/30/2025 06/02/2025 4,500 05/15/2047 (4,599) 4,500 4,502
(4,599) 4,500 4,502
@ (&)
BOS 4.300% 05/09/2025 06/23/2025 (146) (147)
BRC 1.500% 03/04/2025 80 (35) (35)
(182)
30 31 90 90
Non - U.S. Corporate Debt 0 (147) 0 0 (147)
U.S. Government Debt 0 0 0 (35) (35)
0 (147) 0 (35) (182)
0 140 0 (35 (182)
(182)
JPS Fannie Mae, TBA 2.000% 07/01/2055 1,300 (1,013) (1,011)
4.3%) (1,013) (1,011)
2025 5 31
2025 5 31 231
@
BOS 0 147) 0 0 147) 192 45
BRC 0 (35) 0 0 (35) 39 4
DEU 4,502 0 0 0 4,502 (4,599) (€D)
JPS 0 0 0 (1,011) (1,011) 0 (1,011)
4,502 (182) 0 (1,011) 3,309
@D
@ 2025 5 31 402 4.963%
(©)
(©)
@
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Call - U.S. Treasury 10-Year Note July

2025 Futures 111.500 06/20/2025 2 0 (€))
Put - U.S. Treasury 10-Year Note July
2025 Futures 108.500 06/20/2025 2 (€D) 0
(€)) (€))
3-Month SOFR December Futures Long 0372026 3 A3) 0 0
3-Month SOFR June Futures Long 09/2025 3 ) 0 0
3-Month SOFR June Futures Long 09/2026 3 ) 0 0
3-Month SOFR March Futures Long 06/2025 3 @A) 0 0
3-Month SOFR March Futures Long 06/2026 3 ) 0 0
3-Month SOFR September Futures Long 12/2025 3 O] 0 0
Euro-Bobl  5-Year Note  June
Futures Short 06/2025 6 %) 0 (€D)
Euro-Bund  10-Year Bond  June
Futures Short 06/2025 2 0 (©)
Euro-Schatz 2-Year Note June
Futures Short 06/2025 9 (O) 0 0
Japan Government 10-Year Bond
June Futures Short 06/2025 1 (©) 0 (@)
U.S. Treasury 2-Year Note
September Futures Short 09/2025 8 ?3) 0 @
u.S. Treasury 5-Year Note
September Futures Long 09/2025 22 11 2 0
U.S. Treasury  10-Year Note
September Futures Long 09/2025 6 4 0 0
U.S. Treasury Ultra 10-Year Note
September Futures Short 09/2025 36 (53) 0 (@)
U.S. Treasury Ultra 30-Year Bond
September Futures Short 09/2025 10 (23) 2 0
United Kingdom Treasury 10-Year
Gilt September Futures Long 09/2025 2 0 1 0
(9N 5 [O))
o
@
General
Electric Co. 1.000%  12/20/2026 100 1 0 0
6]
@ ®)
CDX.HY-41 Index (5.000%) 12/20/2028 168 (13) (©) 0 0
€))
@ ®
CDX. 1G-44 Index 1.000% 06/20/2030 100 2 1 0 0
iTraxx Europe
Crossover Series
43 Index 5.000% 06/20/2030  EUR 310 34 8 0 0
36 9 0 0
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®)
®)
®)

®

3-Month FRA New
Zealand Bank

Bill 3.

6-Month
Australian Bank
Bill

6-Month EURIBOR
6-Month EURIBOR
6-Month EURIBOR
6-Month EURIBOR
6-Month EURIBOR
6-Month EURIBOR
6-Month EURIBOR

6-Month EURIBOR
6-Month EURIBOR

6-Month EURIBOR
Bank of Japan
Uncollateralized
Overnight Call
Rate

Bank of Japan
Uncollateralized
Overnight Call
Rate

BRL-CDI-

N DN DMNNVNRPPRPOOOM

[N

[N

Compounded 11.

BRL-CDI-

Compounded 13.

BRL-CDI-

Compounded 13.

BRL-CDI-

Compounded 13.

Canadian
Overnight  Repo

Rate Average 4.

Secured
Overnight

Financing Rate 0.

Secured
Overnight

Financing Rate 3.

Secured
Overnight

Financing Rate 3.

Secured
Overnight

Financing Rate 3.

Secured
Overnight

Financing Rate 3.

Secured
Overnight

Financing Rate 3.

Secured
Overnight

Financing Rate 3.

Secured
Overnight

Financing Rate 3.

Secured
Overnight

Financing Rate 3.

Secured
Overnight

Financing Rate 3.

Secured
Overnight

Financing Rate 3.

Secured
Overnight

Financing Rate 3.

Secured
Overnight

Financing Rate 3.

Secured
Overnight

Financing Rate 3.

Secured
Overnight

Financing Rate 3.

Secured
Overnight

Financing Rate 3.

750%

.500%
.700%
.650%
.650%
.000%
.000%
.280%
.400%

.250%
.250%
.250%

-000%

.500%

566%
927%
354%
545%

000%

500%

545%

582%

589%

595%

601%

601%

623%

664%

677%

689%

691%

722%

735%

739%%

750%

09/18/2026

09/18/2034
04/11/2027
04/12/2027
05/11/2027
05/13/2027
05/18/2027
03/04/2030
04/09/2030

09/17/2030
09/17/2035
09/17/2055

06/18/2030

03/19/2055
01/04/2027
01/04/2027
01/02/2029
01/02/2029

06/21/2025

06/16/2026

10/31/2030

10/31/2030

10/31/2030

10/31/2030

10/31/2030

10/31/2030

10/31/2030

10/31/2030

10/31/2030

10/31/2030

10/31/2030

10/31/2030

10/31/2030

10/31/2030

12/18/2031

NZD

AUD
EUR

BRL

CAD

2,100

700
100
100
100
200
100
100
100

500
660
200

25,000

40,000
3,700
500
3,500
1,000

500

1,400

100

900

1,800

500

300

100

200

100

100

300

200

300

200

100

400
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Secured
©® Overnight
Financing Rate 3.798%  12/31/2031 1,000 @) @) (€))
Secured
Overnight
Financing Rate 3.750%  12/18/2034 900 9 24 (D)
Sterling
Overnight
Interbank
Average Rate 3.500% 03/19/2030  GBP 1,500 (38) 4 0
(135) 2 (10
(110) 9 (10)
2025 5 31
2025 5 31 553
0 5 9 14 (D) (€)) (10) (20)
@
Q)
1))
@
Q)
(i)
®
O]
®)
O)
BOA 06/2025 2,318 CAD 3,200 9 0
BOA 06/2025 7,337 EUR 6,464 1 0
BOA 07/2025 EUR 6,064 6,895 0 )
BOA 07/2025 PEN 12 3 0 0
BPS 06/2025 CAD 3,196 2,309 0 (15)
BPS 06/2025 1 JPY 153 0 0
BPS 06/2025 7,122 1,019,157 0 59
BPS 07/2025 JPY 280,000 1,982 32 0
BRC 06/2025 EUR 2,096 2,376 0 (O]
BRC 06/2025 24 GBP 18 0 0
BRC 06/2025 2,420 JPY 343,943 0 (36)
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BRC 07/2025 2,380  EUR 2,096 4 0
BRC 07/2025 666  JPY 95,768 0 0
BSS 06/2025  PEN 599 164 0 @
BSS 06/2025 146  PEN 538 2 0
BSS 06/2025 0  PLN 1 0 0
BSS 09/2025 164  PEN 600 1 0
CBK 06/2025  CAD 3,172 2,300 0 o
CBK 06/2025  GBP 138 184 0 @)
CBK 06/2025 433 EWR 382 1 0
CBK 06/2025 17 PEN 62 0 0
CBK 09/2025  PEN 893 243 0 0
FAR 06/2025  AUD 57 36 0 0
FAR 06/2025  BRL 151 27 0 0
FAR 0672025  JPY 1,076,996 7,483 19 0
FAR 06/2025  PLN 7 2 0 0
FAR 06/2025 37 AUD 57 0 0
FAR 06/2025 27 BRL 151 0 0
FAR 06/2025 4,501 JpY 642,564 0 48)
FAR 06/2025 2 PLN 7 0 0
FAR 07/2025  AUD 57 37 0 0
FAR 07/2025 27 BRL 152 0 0
FAR 07/2025 7,483 JPY 1,073,461 0 19)
JPM 0672025  MXN 6,704 324 0 (20)
JPM 06/2025  ZAR 2,294 119 0 ®)
JPM 08/2025  JPY 50,000 351 2 0
MBC 06/2025  CAD 4 3 0 0
MBC 06/2025  GBP 13 17 0 0
MBC 06/2025  JPY 1,076,771 7,466 4 0
MBC 06/2025 2,305  CAD 3,171 1 0
MBC 06/2025 21 EWR 19 0 0
MBC 06/2025 6,153  JPY 876,800 0 an
MBC 07/2025  CAD 3,166 2.305 0 @
MBC 07/2025 7,466  JPY 1,073,236 0 @)
MY 06/2025  JPY 522,992 3.608 0 16)
MY 06/2025 4 PLN 16 0 0
MYl 07/2025 3,608  JPY 521,274 16 0
SCX 06/2025  BRL 151 26 0 0
SCX 06/2025 26 BRL 151 1 0
SCX 06/2025 2,380  EWR 2,096 0 @
SSB 06/2025 180  GBP 133 0 @
SSB 07/2025  GBP 133 180 1 0
UAG 06/2025  JPY 609,918 4,200 0 @n
UAG 06/2025 3.527  JPY 500,080 0 (63)
UAG 07/2025 4,200 607,915 27 0
WST 06/2025  EUR 6,865 7,815 22 0
143 (413)
®
PUt -  CDX.16-44
RBC Index 1.000% 06/18/2025 100 0 0
0 0
2025 5 31
2025 5 31
@
BOA 10 0 0 10 @ 0 0 @ 8 0 8
BPS 32 0 0 32 4 0 0 74 42) 0 42)
BRC 4 0 0 4 (40) 0 0 (40) (36) 0 (36)
BSS 3 0 0 3 @ 0 0 @ 2 0 2
CBK 1 0 0 1 @amn 0 0 11) (10) 0 (10)
FAR 19 0 0 19 (67) 0 0 67) 48) 0 (48)
JPM 2 0 0 2 (28) 0 0 (28) (26) 30 4
MBC 5 0 0 5 (82) 0 0 (82) 77 0 an
MY 1 16 0 0 16 (16) 0 0 (16) 0 0 0
RBC 0 0 0 0 0 0 0 0 0 0 0
SCX 1 0 0 1 @ 0 0 @) 0 0 0
SSB 1 0 0 1 @ 0 0 @ 0 0 0
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UAG 27 27 (90) 0 0 (90) (63) 0 (63)
WsT 22 22 0 0 0 0 22 0 22
143 143 (413) 0 0 (413)
@
@
2025 5 31
0 0 0 0 5 5
0 0 0 0 9 9
0 0 0 0 14 14
0 0 0 143 0 143
0 0 0 143 14 157
0 0 0 0 [6H) [€H)
0 0 0 0 9 O]
0 0 0 0 (10) (10)
0 0 0 0 (20) (20)
0 0 0 (413) 0 (413)
0 0 0 0 0 0
0 0 0 (413) 0 (413)
0 0 0 (413) (20) (433)
2025 5 31
0 0 0 0 2 2
0 0 0 0 143 143
0 (@) 0 0 (160) (162)
0 2 0 0 (15) (17N
0 0 0 509 0 509
0 0 0 ) 4 3
0 0 0 1 2 3
0 3 0 0 0 3
0 3 0 509 6 518
0 1 0 509 (9 501
0 0 0 0 (121) (121)
0 8 0 0 20 98
0 8 0 0 (GD (23)
0 0 0 (18) 0 (18)
0 0 0 5) 0 ®)
0 0 0 3 0 3
0 3) 0 0 0 [©))
0 [©) 0 (20) 0 (23)
0 5 0 (20) [€) (46)
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2025 5 31
2025/05/31
1 2 3
0 119 0 119
0 105 0 105
0 95 0 95
0 118 0 118
0 4 0 4
0 100 0 100
0 397 0 397
0 328 0 328
0 111 0 111
0 420 0 420
0 193 0 193
0 117 0 117
0 103 0 103
0 172 0 172
0 39 0 39
0 441 0 441
0 341 0 341
0 434 0 434
0 84 0 84
0 101 0 101
0 130 0 130
0 227 0 227
0 633 0 633
0 548 0 548
0 219 0 219
0 2,967 0 2,967
0 349 0 349
0 92 0 92
0 12,512 0 12,512
0 2,612 0 2,612
0 11,763 0 11,763
0 35,874 0 35,874
0 (1,011) 0 (1,011)
1 13 0 14
0 143 0 143
1 156 0 157
(©) 14 0 (20)
0 (413) 0 (413)
®) (427) 0 (433)
(5) 34,592 0 34,587
2025 5 31 3
( * ( ) )
2025 5 31
147.5%
_1.2% i
Charter Communications Operating LLC
6.548% due 12/15/2031 84 84

IRB Holding Corp.
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6.827% due 12/15/2027 97 97
181
181
24._0%
10.1%
Aircastle Ltd.
2.850% due 01/26/2028 100 95
Ally Financial, Inc.
5.737% due 05/15/2029 20 20
Avolon Holdings Funding Ltd.
4.375% due 05/01/2026 100 99
Bank of America Corp.
2.592% due 04/29/2031 100 90
Barclays PLC
2.645% due 06/24/2031 200 178
BGC Group, Inc.
6.150% due 04/02/2030 10 10
BNP Paribas S.A.
1.323% due 01/13/2027 200 196
Deutsche Bank AG
3.035% due 05/28/2032 200 177
Equinix, Inc.
1.450% due 05/15/2026 200 194
Goldman Sachs Group, Inc.
2.615% due 04/22/2032 100 88
5.207% due 01/28/2031 20 20
HSBC Holdings PLC
4.292% due 09/12/2026 100 100
Jane Street Group
6.750% due 05/01/2033 20 20
LPL Holdings, Inc.
5.200% due 03/15/2030 20 20
Sagax Euro Mtn NL BV
1.000% due 05/17/2029 EUR 100 104
Sirius Real Estate Ltd.
1.125% due 06/22/2026 100 111
VICI Properties LP
5.625% due 04/01/2035 30 30
1,552
10.1%
AbbVie, Inc.
4.800% due 03/15/2029 50 51
Aeroporti di Roma SpA
1.750% due 07/30/2031 EUR 100 103
Alaska Airlines 2020-1 Class A Pass-Through
Trust
4.800% due 08/15/2027 65 64
American Airlines 2019-1 Class AA Pass-Through
Trust
3.150% due 02/15/2032 73 67
Block, Inc.
2.750% due 06/01/2026 100 98
Broadcom, Inc.
5.200% due 04/15/2032 50 51
Coty, Inc.
5.000% due 04/15/2026 37 37
Flex Intermediate Holdco LLC
3.363% due 06/30/2031 100 87
Fortress Transportation Infrastructure
Investors LLC
5.500% due 05/01/2028 100 99
Fresenius Medical Care AG
3.125% due 12/08/2028 EUR 20 23
HCA, Inc.
5.250% due 03/01/2030 50 51
Hyatt Hotels Corp.
5.050% due 03/30/2028 20 20
Las Vegas Sands Corp.
3.900% due 08/08/2029 100 94

Marriott International, Inc.
2.750% due 10/15/2033 200 166
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Marvell Technology, Inc.

1.650% due 04/15/2026 100 97
Mileage Plus Holdings LLC
6.500% due 06/20/2027 45 45
Quikrete Holdings, Inc.
6.750% due 03/01/2033 10 10
Skyworks Solutions, Inc.
1.800% due 06/01/2026 100 97
TD SYNNEX Corp.
2.375% due 08/09/2028 100 93
Weir Group PLC
2.200% due 05/13/2026 200 195
1,548
3.8%
APA Infrastructure Ltd.
4.250% due 07/15/2027 80 80
Cable One, Inc.
4.000% due 11/15/2030 50 39
Edison International
6.250% due 03/15/2030 20 20
Harbour Energy PLC
6.327% due 04/01/2035 20 19
Holding d~ Infrastructures des Metiers de 1~
Environnement
0.625% due 09/16/2028 EUR 100 103
Mid-Atlantic Interstate Transmission LLC
4.100% due 05/15/2028 100 99
National Fuel Gas Co.
5.500% due 03/15/2030 20 21
Pacific Gas Electric Co.
3.250% due 06/01/2031 100 89
Public Service Enterprise Group, Inc.
4.900% due 03/15/2030 20 20
T-Mobille USA, Inc.
2.250% due 02/15/2026 100 98
588
3,688
3,944
50.9%
Fannie Mae
4.618% due 08/25/2034 1 1
6.000% due 04/25/2043 16 16
6.000% due 02/25/2044 13 13
6.000% due 07/25/2044 65 68
6.500% due 06/25/2044 22 23
Fannie Mae, TBA (b)
3.000% due 05/25/2044 500 425
3.500% due 07/01/2055 1,100 975
4.000% due 07/01/2055 400 366
4.500% due 07/01/2055 500 471
5.000% due 07/01/2055 1,900 1,838
5.500% due 07/01/2055 700 692
6.000% due 07/01/2055 2,800 2,824
Freddie Mac
6.000% due 04/01/2055 116 119
7,831
7,816
11.1%
Treasury Inflation Protected Securities (¢)
0.625% due 07/15/2032 220 204
1.125% due 01/15/2033 322 305
1.875% due 07/15/2034 408 405
U.S. Treasury Notes
4.250% due 11/15/2034 700 693
4.875% due 04/30/2026 100 100
1,707

1,703

2.4%
Bear Stearns Adjustable Rate Mortgage Trust
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6.343% due 11/25/2034 22 21

6.875% due 05/25/2034 10 9

Countrywide Home Loan Mortgage Pass-Through

Trust

5.079% due 03/25/2035 23 22

CS First Boston Mortgage Securities Corp.

6.500% due 04/25/2033 2 2

CS First Boston Mortgage-Backed Pass-Through

Certificates

6.886% due 10/25/2033 1 1

Freddie Mac Structured Pass-Through Certificates

5.697% due 10/25/2044 139 127

GSR Mortgage Loan Trust

4.862% due 06/25/2034 11 10

5.966% due 12/25/2034 41 38

HarborView Mortgage Loan Trust

4.881% due 05/19/2035 31 30

Residential Funding Mortgage Securities 1 Trust

6.500% due 03/25/2032 1 1

Sequoia Mortgage Trust

5.141% due 10/19/2026 5 5

Stratton BTL Mortgage Funding PLC

5.026% due 01/20/2054 GBP 33 44

Structured Asset Mortgage Investments 11 Trust

5.021% due 07/19/2034 5 5

5.141% due 03/19/2034 21 20

Structured Asset Securities Corporation Mortgage

Loan Trust

5.939% due 04/25/2035 5 5

WaMu Mortgage Pass-Through Certificates Trust

5.079% due 01/25/2045 17 16

5.897% due 08/25/2042 9 9
365

381

3.9%
Accuniia European CLO 11l DAC

3.133% due 01/20/2031 EUR 46 52
BNPP AM Euro CLO DAC
3.056% due 07/22/2032 100 113
Madison Park Funding XXII1 Ltd.
5.514% due 07/27/2031 55 55
Navient Student Loan Trust
5.486% due 12/27/2066 219 219
Segovia European CLO DAC
3.116% due 07/20/2032 EUR 91 103
St Paul s CLO DAC
3.029% due 01/15/2032 46 52
594
558
4.6%
Japan Government International Bond
2.000% due 12/20/2044 20,000 130
2.200% due 03/20/2064 7,000 39
2.300% due 12/20/2054 10,000 62
Peru Government International Bond
6.900% due 08/12/2037 PEN 300 82
6.950% due 08/12/2031 100 30
7.300% due 08/12/2033 400 118
Poland Government International Bond
4.625% due 03/18/2029 50 50
South Africa Government International Bond
7.000% due 02/28/2031 ZAR 300 15
8.000% due 01/31/2030 1,600 86
8.250% due 03/31/2032 300 16
8.500% due 01/31/2037 1,200 57
9.000% due 01/31/2040 400 19
704
677

49.4%
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(d) 48.1%
7,400
1.3%
Australia and New Zealand Banking Group Ltd.
2.820% due 06/02/2025 AUD 5 3
3.830% due 06/02/2025 3 3
Bank of Nova Scotia
1.820% due 06/02/2025 CAD 2 1
3.830% due 06/02/2025 2 2
BNP Paribas Bank
0.120% due 06/02/2025 1 0
2.250% due 06/03/2025 NZD 2 1
2.820% due 06/02/2025 AUD 8 5
Brown Brothers Harriman Co.
0.120% due 06/02/2025 24 0
0.980% due 06/02/2025 DKK 26 4
3.830% due 06/02/2025 1 1
Citibank N.A.
1.330% due 06/02/2025 EUR 1 1
3.420% due 06/02/2025 GBP 1 1
3.830% due 06/02/2025 17 17
DBS Bank Ltd.
3.830% due 06/02/2025 10 10
DnB Bank ASA
0.120% due 06/02/2025 1 0
2.820% due 06/02/2025 AUD 3 2
3.830% due 06/02/2025 61 61
HSBC Bank PLC
1.330% due 06/02/2025 EUR 1 1
3.420% due 06/02/2025 GBP 1 1
JPMorgan Chase Bank N.A.
3.830% due 06/02/2025 4 4
MUFG Bank Ltd.
0.120% due 06/02/2025 1,368 10
Royal Bank of Canada
1.330% due 06/02/2025 EUR 5 5
1.820% due 06/02/2025 CAD 1 1
3.420% due 06/02/2025 GBP 2 3
3.830% due 06/02/2025 2 2
Sumitomo Mitsui Trust Bank Ltd.
0.120% due 06/02/2025 6,298 44
3.830% due 06/02/2025 14 14
197
7,597
7,597
(@) 147.5% 22,667
22,857
@@ (1.3%) 0 @97
(46.2%) (7,101)
100.0% 15,369

*

(@ 2025 5 31
128..8% 18.7%

(®)
©

@
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(]

U.s.

Treasury
Notes 4.125%
due

BPS 4.370% 05/30/2025 06/02/2025 7,400 10/31/2031 (7,568) 7,400 7,403
(7,568) 7,400 7,403
JPS Fannie Mae, TBA 2.000%  07/01/2055 800 (623) (622)
4.0%) (623) (622)
2025 5 31
@
BPS 7,403 0 0 0 7,403 (7,568) (165)
JPS 0 0 0 (622) (622) 0 (622)
7,403 0 0 (622) 6,781
@
@
(e)
3-Month SOFR December Futures Long 03/2026 2 @) 0 0
3-Month SOFR June Futures Long 09/2025 2 (©)) 0 0
3-Month SOFR June Futures Long 09/2026 2 (€D) 0 0
3-Month SOFR March Futures Long 06/2025 2 (D) 0 0
3-Month SOFR March Futures Long 06/2026 2 (€D) 0 0
3-Month SOFR September Futures Long 12/2025 2 (©)) 0 0
Euro-Bobl 5-Year Note June Futures Short 06/2025 2 (€D) 0 0
Euro-Bund 10-Year Bond June Futures Short 06/2025 2 1 0 @
U.S. Treasury 5-Year Note September
Futures Long 09/2025 19 9 2 0
U.S. Treasury 10-Year Note September
Futures Long 09/2025 4 3 0 0
U.S. Treasury Ultra 10-Year Note September
Futures Short 09/2025 15 (20) 0 (€M)
U.S. Treasury Ultra 30-Year Bond September
Futures Short 09/2025 8 (18) 1 0
United Kingdom Treasury 10-Year Gilt
September Futures Long 09/2025 1 0 1 0
[€19) 4 (&)
o
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2025
5 31
@) @
General Motors
Co. (5.000%)  06/20/2028  0.893% 95 12) [€)) 0 0
6]
2025
5 31
®) @
General Motors
Co. 5.000% 12/20/2026 0.571% 80 6 (@) 0 0
General Motors
Co. 5.000%  06/20/2028  0.893% 95 12 0 0 0
18 2 0 0
@
(O] ®
CDX.HY-44 Index 5.000%  06/20/2030 50 4 1 0 0
iTraxx Europe
Crossover Series 43
Index 5.000%  06/20/2030  EUR 20 2 1 0 0
6 2 0 0
/
6-Month
Australian Bank
Bill 4.500% 09/18/2034  AUD 400 8 0 1 0
6-Month
® Australian Bank
Bill 4.500% 06/18/2035 200 4 2 1 0
6-Month EURIBOR 2.280% 03/04/2030 EUR 100 0 0 0 0
6-Month EURIBOR 2.350%  04/29/2030 100 (€)) (€)) 0 0
® " 6-Month EURIBOR 2.250%  09/17/2030 200 0 3 0 0
®  G-Month EURIBOR 2.250%  09/17/2035 620 (18) 12 2 0
® " 6-Month EURIBOR 2.250%  09/17/2055 220 19 0 0 0
Bank of  Japan
Uncol lateralized
® Overnight Call
Rate 1.000% 06/18/2030 25,000 (€)) (@) 0 0
Bank of  Japan
Uncol lateralized
Overnight Call
Rate 1.000%  03/19/2032 80,000 0 5) 0 (€))
BRL-CDI-
Compounded 11.566%  01/04/2027 BRL 1,400 (8) (8) 0 0
BRL-CDI-
Compounded 13.927%  01/04/2027 400 0 0 0 0
BRL-CDI-
Compounded 13.354%  01/02/2029 2,800 (€D) @ 0 (D)
BRL-CDI-
Compounded 13.545%  01/02/2029 800 0 0 0 0
Secured Overnight
Financing Rate 0.500% 06/16/2026 1,800 (83) (38) 0 0
Secured Overnight
Financing Rate 3.750%  12/18/2029 500 @) (©) 0 (D)
Secured Overnight
Financing Rate 3.545%  10/31/2030 100 1 1 0 0
Secured Overnight
Financing Rate 3.582%  10/31/2030 500 3 3 0 (D)
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Secured Overnight

Financing Rate 3.589%  10/31/2030 1,400 9 9 0 (€))
Secured Overnight
Financing Rate 3.595%  10/31/2030 400 2 2 0 (D)
Secured Overnight
Financing Rate 3.601% 10/31/2030 100 1 1 0 0
Secured Overnight
Financing Rate 3.601%  10/31/2030 200 1 1 0 0
Secured Overnight
Financing Rate 3.623%  10/31/2030 100 1 1 0 0
Secured Overnight
Financing Rate 3.664%  10/31/2030 100 0 0 0 0
Secured Overnight
Financing Rate 3.677%  10/31/2030 100 0 0 0 0
Secured Overnight
Financing Rate 3.689%  10/31/2030 300 0 0 0 0
Secured Overnight
Financing Rate 3.691%  10/31/2030 100 0 0 0 0
Secured Overnight
Financing Rate 3.722%  10/31/2030 200 0 0 0 0
Secured Overnight
Financing Rate 3.735%  10/31/2030 100 0 0 0 0
Secured Overnight
Financing Rate 3.739%  10/31/2030 100 0 0 0 0
Secured Overnight
Financing Rate 3.750%  12/18/2031 200 0 0 0 0
® Secured Overnight
Financing Rate 3.798%  12/31/2031 600 (O] (©) 0 @
Secured Overnight
Financing Rate 3.750%  12/18/2034 700 6 17 0 (€D)
Sterling
Overnight
Interbank Average
Rate 3.500%  03/19/2030 GBP 1,000 (25) 3 3 0
(88) (©))] 7 ®
(76) (10) 7 (®
2025 5 31
2025 5 31 488
0 4 7 11 0 (2 (8) (10)
€))
(1)
(i)
&)
(M)
(i)
®
*®
®

56/92



EDINETOOOO
OO000DO000DO000DO000DO0dnEL2430)
Ooooooooooooooooooad

®)
®
BOA 0672025 768 EUR 677 0 0
BOA 07/2025 EUR 677 770 0 0
BOA 07/2025 PEN 105 28 0 @
BPS 06/2025 CAD 17 12 0 0
BPS 06/2025 4,376 JPY 625,955 0 (38)
BPS 06/2025 1 97 0 0
BRC 06/2025 1,624 230,846 0 24)
BRC 07/2025 404 58,058 0 0
BSS 06/2025 PEN 314 84 0 ®)
BSS 06/2025 304 83 0 @
BSS 06/2025 8 DKK 52 0 0
BSS 06/2025 86 PEN 314 1 0
BSS 06/2025 104 383 2 0
BSS 07/2025 6 DKK 37 0 0
BSS 09/2025 67 PEN 244 0 0
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