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1 |7 AV 1| EfEFES [T-BOND 3. 125 710, 000 11, 549. 14 81, 998, 931 11, 668. 99 82, 849, 887 3. 125 2048/5/15| 2. 21
05/15/48
2 |7 AU H| EfFFES [T-NOTE 0. 750 577, 000] 13, 408. 32| 77, 366, 048] 13, 617. 04 78, 570, 359, 0. 75 2028/1/31] 2.09
01/31/28
3 |7 AV B | EEFES [T-NOTE 2. 250 527, 000] 14, 204. 03] 74, 855, 258] 14, 340. 84 75, 576, 233| 2. 25 2027/8/15| 2.02
08/15/27
4 |7 AU B | EfEFES [T-BOND 2. 000 702, 000 8, 874. 37 62, 298, 138 8, 950. 96 62, 835, 792 2| 2051/8/15| 1. 68
08/15/51
5 |7 A YU | EMEFES [T-NOTE 2. 500 545, 000 10, 655. 80 58, 074, 123 10, 807. 22 58, 899, 382 2.5| 2045/2/15| 1. 57|
02/15/45
6 |7 AU A EMEZES: [T-NOTE 4. 375 350, 000 15, 069. 81 52, 744, 351 15, 117. 83| 52,912, 437, 4.375(2028/11/30 1. 41
11/30/28
7 |\7 AV | EEFES [T-BOND 4. 750 325, 000 15, 477. 98| 50, 303, 444 15, 648. 70 50, 858, 275 4. 75 2037/2/15| 1. 36
02/15/37
8 |7 AU #| EfEFES [T-NOTE 3. 500 350, 000 14, 074. 24 49, 259, 845 14, 242. 03 49, 847, 125 3.5 2033/2/15| 1. 33
02/15/33
9 |7 AU F| EfFFES [T-NOTE 4. 500 330, 000 14, 996. 23 49, 487, 565 15, 016. 11] 49, 553, 164 4.5 2026/3/31] 1.32
03/31/26
10 [7 A U | EMEFES: [T-NOTE 3. 125 333, 000 14, 409. 30 47,982, 991 14, 480. 57 48, 220, 306 3.125(2028/11/15| 1. 29
11/15/28
11 (7 AV 4| EMEFES: [T-NOTE 2. 750 333, 000 14, 290. 56| 47, 587, 570 14, 426. 78| 48, 041, 193] 2. 75 2028/2/15| 1.28
02/15/28
12 |7 A U 4| EMERES [T-BOND 4. 000 352, 000 13, 501. 87| 47, 526, 586 13, 554. 48| 47,711, 803] 412052/11/15| 1. 27
11/15/52
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13 (7 A U | EMEFES: [T-NOTE 1. 500 327, 000 14, 271. 85 46, 668, 959 14, 419. 76 47, 152, 645 1.5 2026/8/15| 1. 26|
08/15/26
14 |7 * U H| EMERES [T-NOTE 0. 500 327, 000 13, 628. 73] 44, 565, 978| 13, 829. 27| 45, 221, 726 0.5 2027/5/31] 1. 21
05/31/27
15 |7 A U 4| EMERES [T-NOTE 1. 125 350, 000] 12, 510. 47| 43, 786, 658| 12, 614. 95| 44, 152, 356 1. 125 2031/2/15| 1. 18
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16 |7 # U 4| EMEFES [T-BOND 2. 000 415, 000 10, 309. 10| 42, 782, 788| 10, 483. 33| 43, 505, 824 2|2041/11/15| 1. 16
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17 (7 AV | EMEFES: [T-NOTE 0. 375 310, 000 13, 476. 24 41, 776, 346 13, 628. 74 42, 249, 094 0. 375 2027/9/30| 1. 13|
09/30/27
18 [7 A U 1| EMEFES: [T-NOTE 2. 625 294, 000] 14, 023. 37| 41, 228, 728 14, 175. 38 41, 675, 634 2. 625 2029/2/15[ 1. 11
02/15/29
19 |7 # U 4| EMEFES [T-NOTE 2. 875 283, 000 14, 251. 97| 40, 333, 088| 14, 395. 21 40, 738, 454 2. 875 2028/8/15| 1. 09
08/15/28
20 |7 AV | EM&EFES [T-NOTE 1. 750 300, 000] 13, 314. 19| 39, 942, 596 13, 493. 68| 40, 481, 058| 1. 75(2029/11/15| 1. 08|
11/15/29
21 |7 AV 1| EfERES: [T-NOTE 2. 250 280, 000] 14, 133. 29 39, 573, 215 14, 280. 62 39, 985, 743 2.25(2027/11/15 1. 07
11/15/27
22 |7 AV 1| EfERES: [T-NOTE 2. 375 284, 000] 13, 825. 76 39, 265, 176 13,987. 12 39, 723, 446 2. 375 2029/5/15| 1. 06
05/15/29
23 |7 AV | EMEFES [T-NOTE 2. 250 267, 000 14, 327. 39| 38, 254, 144 14, 454. 26 38, 592, 883 2. 25 2027/2/15| 1.03
02/15/27
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07/31/26
28 |7 A VU | EMEFES [T-NOTE 0. 750 250, 000 14, 258. 99| 35, 647, 476 14, 427. 36 36, 068, 423 0. 75| 2026/3/31] 0.96
03/31/26
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T-NOTE 1.625 05/15/26 230, 000. 00 222,704. 68
T-NOTE 1.625 05/15/31 240, 000. 00 203, 540. 62
T-NOTE 1. 625 08/15/29 200, 000. 00 178, 171. 87
T-NOTE 1.625 10/31/26 200, 000. 00 191, 406. 25
T-NOTE 1. 750 11/15/29 300, 000. 00 267, 105. 46
T-NOTE 1. 875 02/15/32 150, 000. 00 126, 855. 46
T-NOTE 1.875 07/31/26 250, 000. 00 241, 650. 39
T-NOTE 2. 000 11/15/26 267, 000. 00 256, 862. 34
T-NOTE 2.250 02/15/27 267, 000. 00 256, 747. 61
T-NOTE 2.250 08/15/27 527, 000. 00 501, 988. 08
T-NOTE 2.250 11/15/27 280, 000. 00 265, 354. 68
T-NOTE 2.375 05/15/27 200, 000. 00 191, 929. 68
T-NOTE 2.375 05/15/29 284, 000. 00 262,478. 12
T-NOTE 2. 500 02/15/45 545, 000. 00 381, 393. 55
T-NOTE 2. 625 02/15/29 294, 000. 00 275, 590. 54
T-NOTE 2. 750 02/15/28 333, 000. 00 318, 639. 37
T-NOTE 2. 750 04/30/27 200, 000. 00 193, 640. 62
T-NOTE 2. 750 08/15/32 120, 000. 00 106, 921. 87
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T-NOTE 2. 875 05/15/28 133, 000. 00 127, 264. 37
T-NOTE 2.875 05/15/32 220, 000. 00 198, 472. 65
T-NOTE 2.875 08/15/28 283, 000. 00 269, 811. 75
T-NOTE 3.125 11/15/28 133, 000. 00 127, 466. 99
T-NOTE 3.375 05/15/33 150, 000. 00 138, 468. 75
T-NOTE 3.500 02/15/33 350, 000. 00 326, 894. 53
T-NOTE 3.875 08/15/33 100, 000. 00 95, 570. 31
T-NOTE 3.875 11/30/29 130, 000. 00 127,191. 79
T-NOTE 4. 000 02/15/34 100, 000. 00 96, 164. 06
T-NOTE 4. 125 11/15/32 238, 000. 00 232, T47. 26
T-NOTE 4. 250 02/28/31 220, 000. 00 217,911. 71
T-NOTE 4. 375 07/31/26 120, 000. 00 120, 135. 93
T-NOTE 4. 375 11/30/28 100, 000. 00 100, 113. 28
T-NOTE 4. 500 03/31/26 330, 000. 00 330, 644. 52
T-NOTE 4. 500 04/15/27 200, 000. 00 200, 851. 56
T-NOTE 4.500 11/15/33 100, 000. 00 99, 910. 15
T-NOTE 5. 375 02/15/31 200, 000. 00 210, 007. 81
AR 16, 797, 000. 00 15, 101, 875. 52
(2, 282, 346, 447)

AT R |EERES CAN 0. 250 03/01/26 50, 000. 00 48, 688. 60
v CAN 0.500 12/01/30 31, 000. 00 26, 979. 29
CAN 1.000 06/01/27 51, 000. 00 49, 047. 54
CAN 1.000 09/01/26 19, 000. 00 18, 501. 39
CAN 1.250 06/01/30 31, 000. 00 28, 462. 58
CAN 1.500 06/01/26 50, 000. 00 49, 206. 94
CAN 1.500 06/01/31 45, 000. 00 41, 149. 29
CAN 1.500 12/01/31 61, 000. 00 55, 290. 52
CAN 2.000 06/01/28 98, 000. 00 95, 610. 07
CAN 2.000 06/01/32 51, 000. 00 47, 467. 43
CAN 2.000 12/01/51 81, 000. 00 61, 566. 35
CAN 2.250 06/01/29 35, 000. 00 34, 237. 08
CAN 2.250 12/01/29 70, 000. 00 68, 040. 08
CAN 2.500 12/01/32 70, 000. 00 67, 158. 32
CAN 2.750 06/01/33 60, 000. 00 58, 427. 40
CAN 2.750 09/01/27 20, 000. 00 19, 979. 60
CAN 2.750 12/01/48 7,000. 00 6,315. 35
CAN 3.500 03/01/28 80, 000. 00 81, 601. 94
CAN 4.000 06/01/41 47, 000. 00 51, 115. 80
CAN 5. 750 06/01/29 50, 000. 00 55, 920. 81
1, 007, 000. 00 964, 766. 38

B H REE

(102, 477, 484)
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BTPS 0.450 02/15/29 88, 000. 00 80, 449. 95
BTPS 0.500 02/01/26 109, 000. 00 107, 143. 73
BTPS 0. 600 08/01/31 100, 000. 00 85, 256. 70
BTPS 1.250 12/01/26 95, 000. 00 93, 204. 50
BTPS 1.350 04/01/30 240, 000. 00 222,077.76
BTPS 1.650 03/01/32 50, 000. 00 45, 125. 25
BTPS 1.800 03/01/41 160, 000. 00 119, 300. 80
BTPS 2.000 02/01/28 170, 000. 00 167, 397. 47
BTPS 2. 150 03/01/72 35, 000. 00 21,413. 31
BTPS 2.250 09/01/36 60, 000. 00 52, 024. 20
BTPS 2.500 12/01/32 99, 000. 00 93, 548. 26
BTPS 3.350 03/01/35 78, 000. 00 76, 578. 06
BTPS 3.850 09/01/49 57, 000. 00 54, 475. 98
BTPS 4. 000 10/30/31 100, 000. 00 105, 238. 70
BTPS 4. 050 10/30/37 150, 000. 00 154, 328. 10
BTPS 4. 750 09/01/44 67, 000. 00 73, 167. 21
BTPS 5. 000 09/01/40 80, 000. 00 89, b32. 32
BTPS 5. 750 02/01/33 120, 000. 00 139, 841. 76
BTPS 6.500 11/01/27 193, 000. 00 212, 845.61
DBR 0. 000 02/15/31 37, 000. 00 32, 304. 36
DBR 0.000 02/15/32 146, 000. 00 123, 992. 76
DBR 0.000 08/15/26 100, 000. 00 96, 939. 00
DBR 0. 000 08/15/29 72, 000. 00 65, 270. 30
DBR 0. 000 08/15/30 60, 000. 00 53, 076. 96
DBR 0.000 08/15/30 50, 000. 00 44, 210. 50
DBR 0.000 08/15/31 46, 000. 00 39, 644. 20
DBR 0.000 08/15/31 100, 000. 00 86, 191. 80
DBR 0. 000 08/15/50 130, 000. 00 65, 258. 44
DBR 0. 250 02/15/29 86, 000. 00 79, 748. 83
DBR 0.250 08/15/28 22, 000. 00 20,613.73
DBR 0.500 02/15/26 231, 000. 00 227, 344. 42
DBR 0.500 08/15/27 79, 000. 00 75, 950. 20
DBR 1.250 08/15/48 82, 000. 00 60, 766. 10
DBR 2.300 02/15/33 53, 000. 00 52, 498. 62
DBR 2.400 11/15/30 70, 000. 00 70, 262. 22
DBR 3.250 07/04/42 131, 000. 00 139, 524. 69
DBR 4.000 01/04/37 101, 000. 00 114, 857. 20
DBR 4. 250 07/04/39 90, 000. 00 106, 105. 50
DBR 4. 750 07/04/28 101, 000. 00 109, 349. 26
DBR 4. 750 07/04/34 136, 000. 00 161, 401. 40
FRTR 0. 000 02/25/27 47, 000. 00 44, 878. 35

56




FRTR 0. 000 05/25/32 100, 000. 00 80, 772. 80
FRTR 0.000 11/25/30 102, 000. 00 86, 957. 65
FRTR 0.250 11/25/26 63, 000. 00 60, 819. 92
FRTR 0.500 05/25/26 80, 000. 00 78, 300. 64
FRTR 0.500 05/25/29 34, 000. 00 31, 088. 58
FRTR 0.500 05/25/40 206, 000. 00 133, 277. 67
FRTR 0.750 02/25/28 185, 000. 00 175, 834. 36
FRTR 0.750 05/25/28 70, 000. 00 66, 197. 60
FRTR 0. 750 11/25/28 74, 000. 00 69, 184. 37
FRTR 1.000 05/25/27 47, 000. 00 45, 618. 57
FRTR 1.250 05/25/34 110, 000. 00 93, 213. 56
FRTR 1.250 05/25/36 303, 000. 00 244, 478. 58
FRTR 1.250 05/25/38 140, 000. 00 107, 473. 52
FRTR 1.500 05/25/31 122, 000. 00 112, 599. 29
FRTR 1.500 05/25/50 229, 000. 00 147, 087. 84
FRTR 2.000 11/25/32 111, 000. 00 103, 089. 80
FRTR 2.500 05/25/30 115, 000. 00 113, 568. 25
FRTR 2.750 10/25/27 186, 000. 00 187, 621. 92
FRTR 3.000 05/25/33 100, 000. 00 99, 303. 80
FRTR 4. 000 10/25/38 110, 000. 00 116, 534. 66
FRTR 4.500 04/25/41 28, 000. 00 31, 266. 31
FRTR 5.500 04/25/29 80, 000. 00 88, 938. 80
OBL 1.300 10/15/27 20, 000. 00 19, 578. 01
R , 636, 000. 00 6, 155, 945. 01
(970, 176, 933)

JER N | EERESR UKT 0. 125 01/31/28 80, 000. 00 71, 544. 86
UKT 0.250 07/31/31 76, 000. 00 59, 005. 77
UKT 0.375 10/22/30 55, 000. 00 44, 503. 86
UKT 0.625 07/31/35 52, 000. 00 34, 915. 52
UKT 0.875 01/31/46 100, 000. 00 46, 357. 28
UKT 0.875 07/31/33 162, 000. 00 121, 012. 96
UKT 0.875 10/22/29 37, 000. 00 31, 940. 62
UKT 1.125 10/22/73 15, 000. 00 5,126. 25
UKT 1.250 07/22/27 80, 000. 00 74, 868. 67
UKT 1.500 07/22/26 95, 000. 00 91, 676. 27
UKT 1.625 10/22/28 68, 000. 00 62, 339. 08
UKT 3.750 07/22/52 80, 000. 00 63, 394. 93
UKT 4.000 01/22/60 108, 000. 00 88, 387. 20
UKT 4.125 01/29/27 80, 000. 00 79, 777. 66
UKT 4.250 03/07/36 17, 000. 00 16, 333. 60
UKT 4.250 06/07/32 50, 000. 00 49, 565. 00
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R RAEF

UKT 4.250 12/07/27 58, 000. 00 58, 263. 38
UKT 4.250 12/07/46 155, 000. 00 136, 897. 43
UKT 4.500 09/07/34 30, 000. 00 29, 789. 18
UKT 4.500 12/07/42 94, 000. 00 87,977.59
UKT 4.625 01/31/34 80, 000. 00 80, 255. 32

1,572, 000. 00 1, 333, 932. 43

(253, 847, 341)

(3, 608, 848, 205)

3, 608, 848, 205
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JR R EMERES 218547 100. 0% 7.0%

B2 T UNRT 4 TG R ORE TR | ORFIFEE o OREli DR BLE
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