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RAELE
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L#%& (95.9%)
(1) BR333ESF (87.2%)
BAFTE (2.1%)

Airservices Australia Ser
MTN 5.4% 15Nov2028

APA Infrastructure Ltd
Ser EMTN (Reg S) (Br)
2% 15Jul2030

Ausgrid Finance Pty Ltd
Ser Mtn 5.408%
28Mar2031

Ausnet Services
Holdings Ser MTN
(Reg) (Reg S) 5.9812%
16May2034

Australian Rail Track Ser
MTN (Reg S) 5.598%
12Jun2031

Bank of Queensland Ltd
(Reg S) (Br) 3.3004%
30Jul2029

Glencore Cap Fin Dac
Ser EMTN (Reg S) (Br)
1.125% 10Mar2028

Glencore Cap Fin Dac
Ser EMTN 4.154%
29Apr2031

Glencore Funding Llc
Ser 144A5.371%
04Apr2029

Glencore Funding Llc
Ser 144A 5.634%
04Apr2034

Glencore Funding Llc
Ser 144A 6.375%
060ct2030

Goodman Australia Fin
(Reg) (Reg S) 4.25%
03May2030

Goodman US Fin Three
Ser Regs (Reg) 3.7%
15Mar2028

Lonsdale Finance Pty
Ltd Ser MTN 5.5%
19Nov2031

National Australia Bank
(RegS) (Br) 2.347%
30Aug2029

National Australia Bank
FRN 14Jan2036

NBN Co Ltd Ser 144A
2.625% 05May2031

NBN Co Ltd Ser EMTN
(Reg) (Reg S) 3.5%
22Mar2030

NBN Co Ltd Ser GMTN
(Reg) (Reg S) 4.125%
15Mar2029

NBN Co Ltd Ser GMTN
(Reg) (Reg S) 4.375%
15Mar2033

B (k£ &5t

L0k {=

7T 7,500,000
¥kt 1,500,000

7T 3,970,000

7T 2,160,000
7T 5,350,000
¥Rt 2,712,000
¥X7t 6,500,000
¥kt 3,000,000
27T 9,504,000
27T 3,440,000

37T 848,000

BRIt 918,000
27t 2,000,000
7T 2,510,000

B 7T 4,200,000

%7t 15,000,000

27T 4,000,000

¥kt 2,106,000

¥x7t 4,000,000

¥x7t 2,000,000

HEF

2TE BRER
Erx #t
4,919,161 0.1
1,529,189 0.0
2,495572 0.0
1,409,826 0.0
3,469,330 0.1
3,057,826 0.1
6,676,390 0.1
3,451,632 0.1
9,913,113 0.2
3,550,054 0.1
925,768 0.0
1,059,493 0.0
1,947,303 0.0
1,615,843 0.0
4524135 0.1
15,419,703 0.3
3,615,691 0.1
2,318,069 0.0
4,515,155 0.1
2,299,224 0.0

NBN Co Ltd Ser MTN
5.35% 06Mar2035

NBN Co Ltd Ser Regs
(Reg S) 5.75%
060ct2028

NBN Co Ltd Ser Regs
4.25% 010c¢t2029

NSW Electricity
Networks Ser MTN
FRN 11Mar2055

Registry Finance Pty
Ltd Ser MTN 5.472%
19Dec2031

Scentre Group Trst 1
Ser MTN 5.2%
27Nov2029

SGSP Australia Assets
(RegS) 3.25%
29Jul2026

SGSP Australia Assets
Ser EMTN (Reg S)
3.5% 07Jul2027

Sydney Airport Finance
Ser EMTN (Reg) (Reg
S) 4.375%
03May2033

Toyota Finance
Australia Ser MTN
4.65% 17Sep2029

Transurban Finance Co
Ser EMTN (Reg) (Reg
S) 3.713%
12Mar2032

Woolworths Group Ltd
Ser EMTN (Reg) (Reg
S) 0.375% 15Nov2028

Woolworths Group Ltd
Ser MTN 5.91%
29Nov2034

B#* (0.3%)

Kingdom of Bahrain
Ser Regs (Reg S)
7.5% 12Feb2036

Kingdom of Bahrain
Ser Regs (Reg) 6.75%
20Sep2029

LeFBd (0.1%)

Dexia Credit Local Ser
EMTN (Br) (Reg S)
1% 180ct2027

Kbc Group Nv (Reg S)
Var Perp 31Dec2049

Kbc Group Nv Ser 144A
Var 160ct2030

BEX (0.3%)

Govt of Bermuda Ser
144A (Reg) 3.717%
25/01/2027

Govt of Bermuda Ser
144A 4.75%
15Feb2029

LAk 4=

87t 19,020,000

27T 3,000,000
7T 4,950,000

7T 8,300,000

7T 6,800,000

7T 2,000,000

%7t 1,950,000

%7t 1,200,000

ER7T 954,000

7T 5,820,000

¥X7t 1,186,000

¥kt 826,000

87T 4,210,000

27T 6,080,000

27T 7,730,000

ER7T 1,000,000
¥X7t 2,000,000
27T 3,260,000

%7t 10,520,000

37T 7,472,000

=

QAFE FER

E T 14
11,871,809 0.2
3,201,691 0.1
5,008,586 0.1
5,199,086 0.1
4,371,360 0.1
1,289,535 0.0
1,929,791 0.0
1,181,747 0.0
1,111,668 0.0
3,626,517 0.1
1,292,459 0.0
809,779 0.0
2,712,963 0.0
6,431,943 0.1
7,902,970 0.2
1,047,294 0.0
2,369,223 0.0
3,336,136 0.1
10,424,420 0.2
7,481,493 0.1
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LAk 4=

B (0.2%)

Braskem Netherlands
Ser Regs (Reg S)
7.25% 13Feb2033

Braskem Netherlands
Ser Regs (Reg) (Reg S)
4.5% 10Jan2028

Vale Overseas Limited
(Reg) 6.4% 28Jun2054

INE KX (4.6%)

Bank of Montreal Ser
EMTN (Reg) (Reg S)
0.05% 08Jun2029

Bank of Nova Scotia
(Reg) (Reg S) 0.01%
14Sep2029

British Columbia Prov of
4.15% 18Jun2034

Canada (Govt of) (Reg)
3.25% 01Dec2034

Enbridge Inc (Reg) 5.3%
05Apr2029

Enbridge Inc (Reg) Var
15Jan2083

Enbridge Inc (Reg) Var
15Jul2077

Enbridge Inc Var
15Jan2084

Hydro-Quebec Ser 19
6.5% 15Feb2035

Ontario (Province of)
3.65% 02Jun2033

Ontario (Province of)
4.15% 02Jun2034

Ontario (Province of)
4.65% 02Jun2041

Province of Quebec
3.6% 01Sep2033

Royal Bank of Canada
Ser EMTN (Reg) (Reg
S) 0.01% 050ct2028

Toronto-Dominion Bank
(Reg) (Reg S) 3.666%
08Sep2031

Toronto-Dominion Bank
Ser EMTN (Reg) (Reg
S) 3.191% 16Feb2029

Toronto-Dominion Bank
Var 310ct2082

Transcanada Trust Var
15Sep2079

E# (0.1%)

ATP Tow/Andean
Telecom Ser Regs
7.875% 03Feb2030

Republic of Chile 3.75%
14Jan2032

fE (6.8%)

China (Govt of) Ser
Inbk (Reg) 2.11%
25Aug2034
(Interbank)

37T 7,400,000

%7t 3,000,000
37T 920,000

¥X7T 2,900,000

¥Rt 4,850,000

%7t 2,540,000
37T 6,730,000
27T 2,932,000
%7t 1,952,000

EX7T 3,900,000

ER7T 6,999,000
27T 3,640,000
37T 4,400,000

27T 2,800,000
¥X7t 5,000,000

AR

=l
QAFE #MER
E T 1 4

6,937,209 0.1

2,838,441 0.1

924,041 0.0

2,807,098 0.0

4,651,454 0.1
st 30,000,000 21,986,694 0.4
hAsT 95,000,000 68,116,668 1.2
2,654,302 0.0
6,965,143 0.1
2,886,704 0.0
2,189,844 0.0
st 13,700,000 11,692,262 0.2
hAsT 46,500,000 33,202,404 0.6
st 30,000,000 22,070,366 0.4
st 30,000,000 22,489,738 0.4
st 57,900,000 40,704,056 0.7

EX7T 4,700,000 4,641,665 0.1

4,473,546 0.1

7,740,106 0.1
3,824,447 0.1
4,270,844 0.1

2,845,809 0.0
5,439,296 0.1

120,000,000 16,959,489 0.3

China (Govt of) Ser
Inbk (Reg) 2.12%
25Jun2031
(Interbank)

China (Govt of) Ser
Inbk (Reg) 2.28%
25Mar2031
(Interbank)

China (Govt of) Ser
Inbk (Reg) 2.35%
25Feb2034
(Interbank)

China (Govt of) Ser
Inbk (Reg) 2.47%
25Jul2054
(Interbank)

China Government
Bond Ser Inbk
2.04%
25Nov2034
(Interbank)

Far East Horizon Ltd
Ser EMTN (Reg)
(Reg S) 6.625%
16Apr2027

Prosus NV Ser Regs
(Reg S) 3.257%
19Jan2027

Prosus Nv Ser Regs
(Reg S) 4.987%
19Jan2052

Weibo Corp (Reg)
3.375% 08Jul2030

EHELLIE (0.6%)
Aris Mining Corp Ser
Regs 8%
310ct2029
Colombia (Rep of)
(Reg) 3.25%
22Apr2032
Ecopetrol SA (Reg)
8.625%
19Jan2029
Ecopetrol SA (Reg)
8.875%
13Jan2033
Enfragen Energia
Sur Sa Ser Regs
(Reg) (Reg S)
5.375%
30Dec2030

SHmAZRIN (0.1%)

Costa Rica
Government Ser
Regs (Reg) (Reg S)
6.125%
19Feb2031

ERHEAME (1.3%)

Czech Republic Ser
151 4.9%
14Apr2034

LAk 4=

AR®
421,000,000

AE™
545,000,000

AEM
434,000,000

AR®
143,000,000

AR®

=
QAFE FER
E T 174

60,282,008 1.0

77,442,448 1.3

62,379,733 1.1

21,287,636 0.4

1,015,000,000 143,177,454 2.5

7T 3,400,000

%7t 2,500,000

37T 5,225,000
27T 3,000,000

27T 2,800,000

27T 24,130,000

%7t 2,375,000

27T 4,600,000

7T 3,200,000

27T 6,190,000

ekl
1,294,160,000

3,549,753 0.1

2,437,879 0.0

4,119,596 0.1
2,793,652 0.0

2,040,228 0.1

19,152,082 0.3

2,561,891 0.0

4,838,980 0.1

2,830,324 0.1

6,318,974 0.1

60,263,409 1.1
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EREHE (%)

Czech Republic Ser
154 (Br) 4.5%
11Nov2032

A2 (0.4%)

Danske Bank A/S Ser
144A (Reg) Var
11Sep2026

Danske Bank A/S Ser
144A Var
01Mar2030

Danske Bank A/S Ser
144A Var
020c¢t2030

DSV Finance Bv Ser
EMTN 3.25%
06Nov2030

Z K (0.2%)

Dominican Republic
(Reg) (RegS) (Ser
Regs) 4.875%
23Sep2032

Dominican Republic
Ser Regs (Reg)
5.95% 25Jan2027

8% (0.1%)

Arab Republic of
Egypt Ser 144A
5.875% 16Feb2031

JEE (5.4%)

Alstom Sa (Reg S) (Br)
Var Perp
31Dec2049

BNP Paribas Ser 144A
(Reg) Var
19Nov2030

BNP Paribas Ser 144A
(Reg) Var
19Nov2035

BNP Paribas Ser 144A
Var 13Jan2033

BNP Paribas Ser 144A
Var Perp

BPCE Sa Ser 144A Var
18Jan2027

BPCE Sa Ser 144A Var
190ct2029

BPCE Sa Ser 144A Var
190ct2034

BPCE Sfh - Societe De
Fi (RegS) (Br) 3%
15Jan2031

Credit Agricole Sa Ser
144A Var
09Jan2036

Credit Agricole Sa Ser
144A Var Perp
31Dec2049

LAk 4=

ekl

296,120,000

27T 8,260,000

27T 8,580,000

27T 2,180,000

¥X7t 3,000,000

27T 8,900,000

27T 6,000,000

%7t 10,000,000

ER7T 1,000,000

37T 7,592,000

7T 5,460,000
%7t 10,180,000
27T 4,560,000
%7t 17,148,000
27t 18,372,000
%7t 1,752,000

¥X7T 4,100,000

%7t 2,232,000

%7t 5,052,000

&
ATE B
%57

13,382,320

8,157,118
8,871,434
2,200,934

3,271,577

8,110,422

6,099,650
8,310,438

1,159,370
7,820,136

5,514,231
10,539,693
4,752,402
17,512,515
19,909,672
1,963,979

4,473,602
2,313,391

4,883,965

&=
=]
ot

0.2

0.1

0.2

0.0

0.1

0.1

0.1

0.1

0.0

0.1

0.1
0.2
0.1
0.3
0.4
0.0

0.1

0.0

0.1

Electricite De France
Sa (Reg S) (Br) Var
Perp 31Dec2049

Electricite De France
Sa Ser 144A 6.9%
23May2053

Electricite De France
Sa Ser EMTN (Reg S)
(Br) Var Perp
31Dec2049

Engie Sa Ser 144A
5.625% 10Apr2034

France (Govt of) (Reg
S) 2.5% 25May2043

France (Govt of) Ser
Oat (Reg S) 2.75%
25Feb2030

France (Govt of) Ser

LBk {=

®X7t 2,200,000

27T 4,360,000

¥Rt 2,400,000

%7t 1,540,000
Bkt 5,696,728

¥Rt 96,250,000

Oat 3% 25Nov2034  BXJt 17,000,000

France (Govt of) Ser
Oat3.2%
25May2035

Societe Generale Ser
144A Var 13Apr2033

Societe Generale Ser
Regs (Regs) 4.25%
19Aug2026

Totalenergies Capital
Sa (Reg) 5.275%
10Sep2054

Totalenergies Se (Reg
S) (Br) Var Perp
31Dec2049

Veolia Environnement
SaVar Perp
31Dec2049

= (3.0%)

Bundeschatzanweisin
gen (RegS) (Br) 2%
10Dec2026

Bundeschatzanweisin
gen Ser 190 (Reg S)

ERIT 69,140,062

27T 9,460,000

27t 2,000,000

27t 500,000

®X7t 2,200,000

¥kt 2,500,000

EX7T 90,000,000

(Br) 2.5% 110ct2029 K&yt 20,000,000

Commerzbank AG Ser
EMTN (Reg S) Var
050c¢t2033

Commerzbank AG Ser
EMTN (Reg S) Var
18Jan2030

Commerzbank AG Ser
EMTN Var Perp
31Dec2049

Deutsche Bank AG Ser
EMTN (Reg S) (Br)
Var 12Jul2028

Deutsche Bank NY Var
11Sep2030

Deutsche Bank NY Var
20Nov2029

Land Nordrhein-
Westfalen Ser EMTN
(Reg S) (Br) 2.15%
21Mar2119

®x7t 2,500,000

¥x7t 5,000,000

¥x7t 2,000,000

¥x7t 5,000,000
37T 2,860,000
27T 4,098,000

¥kt 1,200,000

&
£t
2,330,041
4,800,617
2,907,268

1,607,855
5,211,888

104,384,294
17,985,295

75,233,825
9,819,765

1,988,356
473,108
2,390,494

2,889,574

98,044,187
22,208,304
3,044,952
5,797,015
2,477,501

5,671,803
2,854,246
4,447,742

813,783

&=
=]
otk

0.0

0.1

0.1

0.0
0.1

1.8
0.3

1.3
0.2

0.0

0.0

0.0

0.1

1.7

0.4

0.1

0.1

0.0

0.1
0.1
0.1

0.0
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Z=E (%)

Traton Finance Lux Sa
Ser EMTN (Br)
3.75% 27Mar2030

Traton Finance Lux Sa
Ser EMTN (Reg S)
5.625% 16Jan2029

Volkswagen Intl Fin
Nv Ser 10Y (Br) (Reg
S) 1.875%
30Mar2027

Vonovia Se Ser EMTN
(Reg S) (Br) 0.25%
01Sep2028

Vonovia Se Ser EMTN
(Reg S) (Br) 0.625%
14Dec2029

Vonovia Se Ser
EMTN .625%
24Mar2031

feth 541 (0.0%)

Millicom Intl Cellular
Ser 144A (Reg)
6.25% 25Mar2029

&EH# (0.2%)

CAS Capital Nol Ltd
(Reg) (Reg S) Var
Perp 31Dec2049

MTR Corp Ltd Ser
EMTN 5.25%
01Apr2055

5% (0.6%)
Hungary (Govt of) Ser
10Y (Reg) (Reg S)
4.5% 16Jun2034

Hungary (Govt of)
Ser 35/A 7%
240ct2035

Hungary (Govt of) Ser
Regs (Reg S) 5.5%
26Mar2036

ENEE (1.3%)

Export-Import Bk
India Ser Regs 5.5%
13Jan2035

GMR Hyderabad
Internatio Ser Regs
(Regs) 4.25%
270ct2027

Greenko Dutch BV Ser
Regs (Reg) (Reg S)
3.85% 29Mar2026

India Clean Energy
Hldg Ser Regs (Reg)
(Reg S) 4.5%
18Apr2027

IRB Infrastructure
Deve Ser Regs (Reg
S) 7.11%
11Mar2032

L0k {=

¥kt 5,000,000

% 1,900,000

¥kt 5,000,000

¥kt 5,000,000

¥x7t 6,000,000

¥kt 3,000,000

%7t 3,000,000

27T 4,500,000

27T 8,583,000

®X7t 11,376,000

& SFFIEM
6,600,000,000

%7t 5,113,000

%7t 13,500,000

27T 6,470,000

27T 8,550,000

27T 2,900,000

%7t 2,350,000

=

QAFE RER

E S

5,464,879

2,476,204

5,299,773

4,933,916

5,747,832

2,723,864

2,693,144

4,389,144

8,533,999

12,119,601

17,951,161

4,901,610

13,827,944

6,304,055

7,307,489

2,817,802

2,382,519

Stk

0.1

0.0

0.1

0.1

0.1

0.0

0.0

0.1

0.1

0.2

0.3

0.1

0.2

0.1

0.1

0.1

0.0

JSW Infrastructure
Ser Regs (Reg) (Reg
S) 4.95%
21Jan2029

Muthoot Finance Ltd
Ser Regs (Reg S)
7.125% 14Feb2028

NTPC Ltd Ser EMTN
(Reg) (Reg S) 2.75%
01Feb2027

Periama Holdings
Llc/De (Reg) (Reg S)
5.95% 19Apr2026

Rec Limited Ser GMTN
(Reg) (Reg S) 2.25%
01Sep2026

Shriram Finance Ltd
Ser Regs (Reg S)
6.625% 22Apr2027

Shriram Finance Ltd
Ser Regs (Reg)
6.15% 03Apr2028

Tata Capital Ltd Ser
EMTN 5.389%
21Jul2028

ENFEFEBHIE (0.5%)
Bank Bukopin Pt
5.658% 300ct2027
Perusahaan Listrik
Negar Ser Regs
(Reg S) 1.875%
05Nov2031
Republic of Indonesia
3.875% 15Jan2033

ElFF (0.6%)

Africa Finance Corp
Ser Regs (Reg S)
2.875% 28Apr2028

Africa Finance Corp
Ser Regs 5.55%
080ct2029

African Export-Import
Ba Ser 144A (Reg)
2.634% 17May2026

African Export-Import
Ba Ser Regs (Reg S)
3.798% 17May2031

African Export-Import
Ba Ser Regs (Reg S)
3.994% 21Sep2029

Banque Ouest
Africaine D Ser
Regs (Reg S) 2.75%
22Jan2033

LAk 4=

37T 2,750,000

37T 4,000,000

BRIt 1,500,000

7T 5,480,000

37T 5,700,000

37T 3,400,000

37T 3,271,000

%7t 16,600,000

%7t 2,172,000

¥X7t 1,000,000
¥kt 24,880,000

37T 6,000,000

37T 2,800,000

%7t 2,000,000

%7t 2,000,000

7T 3,000,000

¥X7t 4,000,000

7
ATE HEE
g7 Hk
2,676,282 0.0
4,084,530 0.1
1,618,028 0.0
5,621,357 0.1
5,506,921 0.1
3,527,505 0.1
3,348,301 0.1
16,924,549 0.3
2,198,202 0.0
936,022 0.0
26,772,578 0.5
5,645,813 0.1
2,865,031 0.1
1,956,019 0.0
1,805,314 0.0
2,794,426 0.0
3,709,185 0.1
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&P (42)

Banque Ouest
Africaine D Ser
Regs (Reg S) 4.7%
220ct2031

Banque Ouest
Africaine D Ser
Regs Var
13Feb2055

EBIRZ (2.0%)

Aercap Ireland
Cap/Globa (Reg)
3% 290ct2028

Aercap Ireland
Cap/Globa (Reg)
3.3% 30Jan2032

Aercap Ireland
Cap/Globa (Reg)
5.75% 06Jun2028

Aercap Ireland
Cap/Globa 4.625%
10Sep2029

AIB Group Plc (Reg)
(Reg S) Var Perp
31Dec2049

AIB Group Plc Ser
144A Var
13Sep2029

AIB Group Plc Ser
144A Var
28Mar2035

AIB Group Plc Ser
EMTN (Reg S) (Br)
Var 04Apr2028

AIB Group Plc Ser
EMTN (Reg S) (Br)
Var 23Jul2029

Avolon Holdings Fndg
Ltd Ser 144A (Reg)
3.25% 15Feb2027

Avolon Holdings Fndg
Ltd Ser 144A (Reg)
4.25% 15Apr2026

Avolon Holdings Fndg
Ltd Ser 144A 4.95%
15Jan2028

Avolon Holdings Fndg
Ltd Ser 144A 5.15%
15Jan2030

Avolon Holdings Fndg
Ltd Ser 144A 5.75%
01Mar2029

Avolon Holdings Fndg
Ltd Ser 144A 5.75%
15Nov2029

Avolon Holdings Fndg
Ltd Ser 144A
6.375% 04May2028

Bank of Ireland Group
(Reg) (Reg S) Var
Perp 31Dec2049

LAk 4=

27T 9,200,000

%7t 5,750,000

%7t 17,700,000

%7t 1,420,000

%7t 1,368,000

%7t 1,072,000

¥X7T 2,600,000

35T 400,000

25T 640,000

¥X7t 1,000,000

¥X7t 5,000,000

7T 2,396,000

2%7T 6,332,000

27T 6,720,000

27t 13,620,000

%7t 17,068,000

%7t 5,112,000

%7t 19,180,000

EX7T 6,500,000

=

2XTEH BRER
ES T 154
8,593,166 0.2
5,887,214 0.1
16,858,430 0.3
1,266,617 0.0
1,432,407 0.0
1,063,940 0.0
3,026,892 0.1
423,764 0.0
652,095 0.0
1,089,969 0.0
5,822,070 0.1
2,333,808 0.0
6,422,302 0.
6,794,626 0.1
13,721,422 0.2
17,471,943 03
5,324,709 0.1
20,353,514 0.4
7,127,147 0.1

Bank of Ireland Group
Ser 144A (Reg) Var
16Sep2026

Bank of Ireland Group
Ser EMTN (Reg)
(Reg S) Var
01Mar2033

A&7l (1.0%)

Israel (Govt of) (Reg)
5.375% 12Mar2029

Israel (Govt of) (Reg)
5.5% 12Mar2034

State of Israel 5.625%
19Feb2035

State of Israel Ser
EMTN (Reg) 6.5%
06Nov2031

BEKH (8.3%)

Autostrade Per
L'ltalia Ser EMTN
(RegS) (Br) 1.875%
26Sep2029

Autostrade Per
L'ltalia Ser EMTN
(Reg S) (Br) 4.75%
24Jan2031

Banca Monte Dei
Paschi S (Reg S)
(Br) 3.5%
23Apr2029

Buoni Poliennali Del
Tes Ser 10Y 3.65%
01Aug2035

Buoni Poliennali Del
Tes Ser 5Y 3%
010ct2029

Credito Emiliano Spa
Ser EMTN (Reg S)
(Br) 3.25%
18Apr2029

Enel Finance Intl NV
Ser 144A 5%
15Jun2032

Enel Finance Intl NV
Ser 144A 5.5%
15Jun2052

Enel Finance Intl NV
Ser EMTN (Reg S)
(Br) 0.875%
17Jan2031

Enel SpA Ser Emtn
(Br) Var Perp
31Dec2049 6.375%

Enel SpA Ser Emtn
(Br) Var Perp
31Dec2049 6.625%

Intesa Sanpaolo SpA
Ser -* (Br) Var Perp
31Dec2049

LAk 4=

%7t 2,832,000

ER7T 2,500,000

%7t 11,310,000
%7t 11,265,000
27T 23,490,000

27t 13,049,000

¥X7t 8,000,000

ER7T 6,000,000

EX7T 3,540,000

¥kt 61,475,000

KR5T 30,000,000

Ex7T 300,000

%7t 2,132,000

27T 4,800,000

ER7T 1,000,000

ER7T 3,500,000

ER7T 3,000,000

ER7T 1,200,000

H&AFE

ATE BEE
£ Dk
2,859,152 0.1
2,928,716 0.1
11,442,658 0.2
11,252,640 0.2
23,517,918 0.4
14,182,998 0.2
8,243,773 0.1
6,880,971 0.1
4,058,032 0.1
65,899,678 1.1
33,114282 0.6
339,244 0.0
2,131,390 0.0
4,509,621 0.1
941,762 0.0
4205873 0.1
3,713,894 0.1
1,330,715 0.0
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E Tk {=]
BAH (42)
Intesa Sanpaolo Spa
Ser 144A 6.625%
20Jun2033 %7t 12,768,000

Intesa Sanpaolo SpA
Ser EMTN (Reg S)
(Br) 5.25%
13Jan2030

Intesa Sanpaolo SpA
Ser EMTN (Reg S)
(Br) Var
16Sep2032

Intesa Var Perp
11Jul2067

Italy (Rep of) Ser 11Y
(Reg S) (Br) 3.85%
01Feb2035

Italy (Rep of) Ser 2Y
(RegS) (Br) 3.1%
28Aug2026

Italy (Rep of) Ser 30Y
(RegS) 4.3%
010ct2054

Italy (Rep of) Ser 7Y
(Reg S) 3.5%
15Feb2031

Unicredit SpA (Reg
S) (Br) Var Perp

Unicredit SpA Ser
EMTN (Br) Var
16Feb2029

Unicredit SpA Ser
EMTN (Reg S) (Br)
Var Perp
31Dec2049

B (5.2%)

Chugoku Electric
Power 5.742%
14Jan2035

Dai-Ichi Life
Holdings Ser Regs
Var Perp
31Dec2049

Japan (10 Year
Issue) Ser 377
1.2% 20Dec2034

Japan (20 Year
Issue) Ser 190
1.8% 20Sep2044

Japan (30 Year
Issue) Ser 852.3%
20Dec2054

Japan (Govt of) 40
Year No.5 2Pct
20Mar2052

Japan (Govt of) Ser
74 1% 20Mar2052 H7t 3,400,000,000

Japan (Govt of) Ser
791.2%
20Jun2053

Meiji Yasuda Life
Insura Ser Regs
(Reg S) Var
11Sep2054

¥X7t 6,000,000

¥X7t 8,000,000

¥X7t 3,000,000

®X7t 147,000,000

KR5T 50,000,000

¥Rt 4,826,000

¥kt 63,125,000
ER7T 4,200,000

¥kt 10,000,000

¥X7T 2,700,000

%7t 10,350,000

%7t 7,105,000

H7t 7,900,000,000

H7t 8,500,000,000

H7t 8,500,000,000

H7t 5,710,000,000

Hr
11,250,000,000

27T 3,240,000

H&AFE

ATE HEE
E£rx Dk
13,910,740 0.2
7,136,833 0.1
8,853,055 0.2
3477478 0.1
161,124,773 2.8
54,829,566 0.9
5,133,077 0.1
69,808,672 1.2
4,808,087 0.1
11,248,278 0.2
3,050,672 0.1
10,797,834 0.2
7,236,888 0.1
51,682,984 0.9
53,430,782 0.9
55,066,839 0.9
34,933,840 0.6
16,305,946 0.3
56,324,808 1.0
3,212,101 0.1

Nippon Life
Insurance Ser
144A Var
16Apr2054

Rakuten Group Inc
Ser Regs (Reg S)
11.25% 15Feb2027

Sumitomo Life Insur
Ser Regs (Reg)
(Reg S) Var
15Apr2081

Toyota Motor
Finance Bv Ser
EMTN 3.125%
11Jan2027

MEFESEHRE (0.1%)

Tengizchevroil Fin
CoIn Ser Regs
(Reg) (Reg S)
3.25% 15Aug2030

EE (0.2%)

Korea Housing
Finance Co (Reg)
(RegS) 3.124%
18Mar2029

Korea Housing
Finance Co Ser
EMTN (Reg) (Reg
S) 4.082%
25Sep2027

RUESF (0.1%)

Equate
Petrochemical Bv
Ser Regs (Reg S)
2.625% 28Apr2028

Equate
Petrochemical BV
Ser Regs (Reg)
(Regs) 4.25%
03Nov2026

FH#E (0.1%)

Bavarian Sky Sa (Ser
8 ClA) FRN
20Nov2031

Selp Finance Sarl Ser
EMTN 3.75%
16Jan2032

i1 (0.4%)

Champion Path
Holdings (Reg)
(Reg S) 4.5%
27Jan2026

MGM China Holdings
Ltd Ser Regs (Reg)
(RegS) 7.125%
26Jun2031

Sands China Ltd Ser
Wi (Reg) 3.1%
08Mar2029

LBk {=

%7t 3,000,000

37T 2,633,000

27T 3,720,000

¥x7t 5,000,000

27T 3,300,000

®R7T 4,745,000

¥x7t 4,000,000

27t 2,000,000

%7t 3,000,000

®X7t 1,900,000

®X7t 4,900,000

27T 8,000,000

%7t 2,300,000

37T 2,700,000

HEF

ATE HEE
Erx St
3,100,699 0.0
2,895,797 0.0
3,386,768 0.1
5,489,786 0.1
2,002,912 0.1
5,210,560 0.1
4,568,160 0.1
1,888,478 0.0
3,022,690 0.1
1,562,265 0.0
5294541 0.1
7,956,652 0.1
2,392,025 0.0
2,448,648 0.0
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] (4)

Sands China Ltd Ser
Wi (Reg) 5.4%
08Aug2028

Studio City Co Ltd
Ser Regs (Reg)
(RegS) 7%
15Feb2027

Studio City Finance
Ltd Ser Regs (Reg)
(Regs) 5%
15Jan2029

Wynn Macau Ltd Ser
Regs (Reg) (Reg S)

125%

15Dec2029

=P} (2.1%)

Alpek Sa De Cv Ser
Regs (Reg) (Reg S)
4.25% 18Sep2029

Banco Mercantil De
Norte Ser Regs
(Reg) (Reg S) Var
Perp 31Dec2049
7.5%

Banco Mercantil De
Norte Ser Regs
(Reg) (Reg S) Var
Perp 31Dec2049
8.375%

BBVA Bancomer Sa
Texas Ser Regs
(Reg) (Reg S) Var
13Sep2034

BBVA Bancomer Sa
Texas Var
18Jan2033

Cemex Sab De Cv Ser
Regs (Reg) (Reg S)
Var Perp
31Dec2049

Mexico (Utd States
of) 7.75%
29May2031

Petroleos Mexicanos
(Reg) 6.7%
16Feb2032

United Mexican
States 6.875%
13May2037

&S (0.0%)
Kingdom of Morocco
Ser Regs (Reg S)

2% 30Sep2030

5= (0.1%)

Cooperatieve
Rabobank UA (Reg
S) (Br) Var Perp 31
Dec2049

LAk 4=

%7t 2,500,000

%7t 2,350,000

27T 3,100,000

%7t 3,000,000

27T 3,000,000

27T 2,900,000

37T 2,400,000

%7t 2,350,000
%7t 2,450,000
27T 6,000,000
|PEHER
12,983,900

27T 24,500,000

27t 20,000,000

¥X7t 1,150,000

¥X7T 2,800,000

H&AFE

ATE HEE
E£rx Dk
2,524,653 0.1
2,392,651 0.0
2,826,452 0.1
2,819,971 0.1
2,840,081 0.0
2,852,102 0.1
2,474,048 0.0
2,270,613 0.0
2,356,458 0.0
5,898,878 0.1

61,363,536 1.1

21,751,566 0.4
20,809,917 0.4
1,116,467 0.0
3,026,807 0.0

ING Groep NV Var
Perp

EBFIE (0.1%)

IHS Holding Ltd Ser
Regs (Reg S)
6.25% 29Nov2028

bR (0.1%)
Aker BP Asa Ser 144A
6% 13Jun2033

B3 (0.0%)
Panama (Govt of)
(Reg) 8.875%

30Sep2027

JERE (0.4%)
Philippines (Rep of)
3.625% 04Feb2032

HFEHF (0.1%)

Banco Santander
Totta Sa (Reg)
(Reg S) 3.25%
15Feb2031

EDP Sa Ser EMTN
(Reg) Var
23Apr2083

FHRIE (0.3%)
Romania (Govt of)
Ser Regs (Reg)
(RegS) 1.75%

13Jul2030

& {%5E (0.1%)

Vseobecna Uverova
Banka Ser EMTN
(Reg S) (Br)
3.875%
05Sep2028

#3E (0.2%)

South Africa (Rep of)
(Reg) 4.85%
30Sep2029

BEESF (2.9%)

Banco Bilbao
Vizcaya Arg Var
Perp 31Dec2049

Banco De Sabadell
Sa Ser DMTN (Reg)
(Reg S) 3.5%
28Aug2026

Banco De Sabadell
Sa Ser EMTN (Reg
S) (Br) Var
08Sep2029

LAk 4=

27T 3,690,000

37T 2,900,000

%7t 4,470,000

37T 2,350,000

¥kt 20,000,000

¥X7t 1,200,000

¥X7t 5,000,000

¥kt 21,150,000

¥X7t 3,600,000

%7t 10,000,000

7T 5,460,000

¥X7t 1,900,000

¥kt 10,000,000

H&AFE

ATE HEH
E£rx Dk
3,743,617 0.1
2,866,389 0.1
4,639,637 0.1
2,539,167 0.0
21,417,921 0.4
1,329,464 0.0
6,006,187 0.1
19,407,396 0.3
4,109,695 0.1
9,430,647 0.2
5,959,038 0.1
2,119,261 0.0
11,934,065 0.2



EiREPRGESFEE

BE_E_AS=-A=1+—HIE¥SERS

RAELE (5

FoE-RF=A=1+—H(k£ZF1)

FEMESF (£%)

Banco Santander Sa
(RegS) (Br) Var
Perp 31Dec2049

Banco Santander Sa
Ser * Var Perp
31Dec2049

Banco Santander Sa
Ser EMTN (Reg S)
(Br) Var 02Apr2029

Bankinter Sa (Reg S)
Var 03May2030

Caixabank Sa (Reg)
(Reg S) Var Perp
31Dec2049

Caixabank Sa Ser
144A Var
13Sep2034

Caixabank Sa Ser
144A Var
15Jun2035

Caixabank Sa Ser
144A Var
15Mar2030

Caixabank Sa Ser
EMTN (Reg S) (Br)
Var 19Jul2029

Cellnex Telecom SA
Ser EMTN (Reg S)
(Br) 1.75%
230c¢t2030

Iberdrola Finanzas
Sau Ser EMTN
(Reg S) (Br) Var
Perp 31Dec2049

Spain (Govt of) (Reg)
(Reg S) 3.45%
310ct2034

iRt (0.5%)

Credit Suisse Group
Ag (RegS) Var
30Sep2027

UBS Group Ag Ser
144A (Reg) Var
Perp 31Dec2049

UBS Group AG Ser
144A (Reg) Var
Perp 31Dec2049
9.25%

UBS Group AG Var
01Mar2029 Ser
EMTN (Reg S) Var
02Apr2026

UBS Switzerland Ag
(Reg S) 3.304%
05Mar2029

THH (0.3%)
Mersin Uluslararasi
Lima Ser Regs
(RegS) 8.25%

15Nov2028

LBk {=

¥Rt 2,800,000

%7t 5,200,000

¥kt 5,000,000
¥x7t 5,000,000

¥X7t 5,400,000

27T 3,832,000

27T 4,524,000

27T 8,324,000

¥x7t 5,000,000

¥Rt 2,000,000

¥kt 1,000,000

&kt 87,500,000

EE 2,700,000

37T 3,336,000

27T 4,952,000

EX7t 10,000,000

¥kt 5,000,000

27t 2,700,000

=

QAFE FER

E T 174
3,200,138 0.1

5,777,447 0.1

5,514,186 0.1
5,829,805 0.1

6,366,260 0.1

4,177,342 0.1

4,755,727 0.1

8,561,661 0.1

5,915,572 0.1

1,988,848 0.0

1,150,629 0.0

96,723,621 1.7

3,652,244 0.0

3,933,679 0.1

5,566,040 0.1

12,217,045 0.2

5,524,227 0.1

2,859,280 0.1

Republic of Turkiye
6.5% 03Jan2035

TAV Havalimanlari
Holdin Ser Regs
(Reg S) 8.5%
07Dec2028

Turkcell Iletisim
Hizmet Ser Regs
(Reg S) 5.8%
11Apr2028

FRIEXEE (0.4%)

Fin Dept Govt
Sharjah Ser EMTN
4.625% 13Feb2032

Galaxy Pipeline
Assets Ser Regs
(RegS) 2.16%
31Mar2034

%EE (5.1%)

Aviva Plc (Reg S) Var
27Nov2053

Barclays Plc (Reg)
(Reg S) Var
06Nov2029

BNI Finance Bv (Reg)
(Reg S) 3.875%
01Dec2030

Hammerson Plc Ser
EMTN 5.875%
080ct2036

Heathrow Funding
Ltd Ser EMTN
(Reg) (Reg S) 4.5%
11Jul2035

Heathrow Funding
Ltd Ser EMTN 6%
05Mar2032

Heathrow Funding
Ltd Ser Regs (Reg)
(Reg S) 6.45%
10Dec2031

HSBC Holdings Plc
(Reg) Var
04Jun2031

HSBC Holdings Plc
(Reg) Var
04Mar2030

HSBC Holdings Plc
Var 18Nov2035

HSBC Holdings Plc
Var 19Nov2028

Lloyds Banking
Group Plc (Reg)
Var 07Aug2027

Lloyds Banking
Group Plc Ser *
(Reg) Var Perp
31Dec2049

LAk 4=

27T 8,000,000

27T 2,700,000

7T 2,800,000

¥kt 15,584,000

37T 6,820,000

ZEE 2,000,000

ZEE 5,000,000

¥X7t 3,000,000

ZEE 4,000,000

¥X7t 1,000,000

ZEE 5,000,000

3§ 2,500,000

37T 722,000

37T 7,840,000
27T 8,100,000
27T 4,632,000

%7t 1,910,000

27T 3,040,000

=
QAFE BER
E S 174

7,571,639 0.1

2,842,524 0.1

2,795,489 0.0

16,675,859 0.3

4,432,968 0.1

2,712,093 0.0

6,990,605 0.1

3,386,479 0.1

5,079,999 0.1

1,162,201 0.0

6,443,252 0.1

3,453,536 0.1

655,466 0.0

8,044,718 0.1
8,246,385 0.1
4,757,509 0.1

1,958,934 0.0

2,899,579 0.1
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HE (%)

Motability
Operations Gr Ser
EMTN (Reg S) (Br)
3.625% 24Jul2029

Motability
Operations Gr Ser
EMTN 4%
17Jan2030

National Grid Plc Ser
EMTN (Reg S) (Br)
0.163% 20Jan2028

National Grid Plc Ser
EMTN (Reg S) (Br)
0.553%
18Sep2029

Nationwide Bldg
Society (Reg) (Reg
S) Var Perp
31Dec2049 5.75%

Nationwide Bldg
Society (Reg) (Reg
S) Var Perp
31Dec2049 7.5%

Natwest Group Plc
(Reg) Var Perp
31Dec2049

NatWest Group Plc
Ser EMTN (Reg S)
(Br) Var
06Sep2028

Royal BK Scotlnd
Grp PLC (Reg) Var
Perp 31Dec2049

Santander UK Group
Hldgs (Reg) Var
21Nov2026

Santander Uk Plc Ser
EMTN (Reg S) (Br)
3% 12Mar2029

SSE Plc Ser EMTN
(Reg S) (Br) 1.75%
16Apr2030

Standard Chartered
Plc Ser 144A (Reg)
Var 08Feb2028

Standard Chartered
Plc Ser 144A Var
08Feb2030

Standard Chartered
Plc Ser 144A Var
12Jan2028

Standard Chartered
Plc Ser 144A Var
150c¢t2030

Tsb Bank Plc (Reg S)
(Br) 3.319%
05Mar2029

UK (Gilts) (Reg) (Reg
S) 3.75%
220ct2053

UK (Gilts) (Reg) (Reg
S) 4.375%
31Jul2054

LBk {=

¥kt 1,928,000

¥x7t 5,000,000

¥x7t 5,000,000

¥kt 1,000,000

EE 2,300,000

EE 5,000,000

27T 2,752,000

¥kt 1,000,000

37T 6,916,000

37T 9,266,000

®R7T 4,853,000

¥kt 3,000,000

37T 8,648,000

%7t 8,020,000

37T 3,296,000

%7t 8,072,000

¥kt 5,000,000

%2 64,500,000

HEE 15,860,000

e
ATME BHEE
g7 Sl
2,179,578 0.0
5,629,001 0.1
5,028,502 0.1
967,225 0.0
2,937,828 0.1
6,553,083 0.1
2,896,765 0.1
1,134,331 0.0
6,923,356 0.1
9,611,721 0.2
5,320,481 0.1
3,088,437 0.1
9,027,500 0.2
8,655,501 0.1
3,194,973 0.1
8,247,801 0.1
5,543,031 0.1
65,935,552 11
17,860,210 0.3

UK (Gilts) (Reg) (Reg
S) 4.625%
31Jan2034

EHE (28.3%)

Abbvie Inc (Reg)
4.05% 21Nov2039

Abbvie Inc (Reg)
4.25% 21Nov2049

Abbvie Inc 0.75%
18Nov2027

AES Corp/The (Reg)
1.375% 15Jan2026

Ameren Illinois Co
(Reg) 5.9%
01Dec2052

American Honda
Finance 0.3%
07Jul2028

Amerisourcebergen
Corp (Reg) 2.7%
15Mar2031

Amerisourcebergen
Corp 2.8%
15May2030

Amgen Inc 4.875%
01Mar2053

Amgen Inc 5.75%
02Mar2063

Bank of America
Corp (Reg) Var
200ct2032

Baxter International
Inc (Reg) 2.539%
01Feb2032

BP Capital Markets
PLC (RegS) (Br)
Var Perp

BP Capital Markets
Plc Var Perp
31Dec2049

Bristol-Myers Squibb
C05.55%
22Feb2054

Broadcom Inc Ser
144A (Reg) 3.137%
15Nov2035

Broadcom Inc Ser
144A (Reg) 3.419%
15Apr2033

CencoraInc 4.85%
15Dec2029

CF Industries Inc
(Reg) 4.95%
01Jun2043

Charter Comm Opt
Llc/Cap (Reg)
2.25% 15Jan2029

Charter Comm Opt
Llc/Cap (Reg)
5.25% 01Apr2053

LAk 4=

ZEE 54,750,000

37T 688,000
%7t 4,202,000
¥X7t 5,000,000
37T 2,332,000

%7T 352,000

BRIt 1,500,000

7T 5,400,000

7T 3,162,000
%7t 1,232,000
27T 4,140,000

%7t 15,186,000

27T 6,260,000

¥X7t 1,500,000

27T 3,812,000

%7t 3,112,000

27T 4,080,000

%7t 2,860,000
37T 6,760,000

37T 2,364,000

%7t 5,192,000

%7t 1,750,000

H&AFE

ATE HEH
Ex ot
71,379,188 1.2
613,356 0.0
3,546,993 0.1
5,174,065 0.1
2,275,115 0.0
371,960 0.0
1,494315 0.0
4,811,581 0.1
2,931,594 0.1
1,081,578 0.0
4,056,906 0.1
13,280,378 0.2
5,396,966 0.1
1,629,883 0.0
3,919,403 0.1
3,087,750 0.1
3,431,563 0.1
2,593,143 0.0
6,896,822 0.1
2,105,711 0.0
4,702,254 0.1
1,460,859 0.0



EiREPRGESFEE

BE_E_AS=-A=1+—HIE¥SERS

RAELE (5

FoE-RF=A=1+—H(k£ZF1)

%E (£)

Charter Comm Opt
Llc/Cap 6.55%
01Jun2034

Cheniere Energy
4.5% 010ct2029
Wi

Citigroup Inc (Reg)
Var 13Feb2030

Citigroup Inc (Reg)
Var 19Sep2030

Citigroup Inc (Reg)
Var 20Mar2030

Citigroup Inc (Reg)
Var 31Mar2031

Citigroup Inc Var
01May2032

Citigroup Inc Var
11Jun2035

Citigroup Inc Var
24Jan2036

Columbia Pipelines
Opco Ser 144A
5.927%
15Aug2030

Columbia Pipelines
Opco Ser 144A
6.036%
15Nov2033

Comcast Corp (Reg)
2.937%
01Nov2056

Comcast Corp (Reg)
4.8% 15May2033

Conocophillips
Company (Reg)
5.55% 15Mar2054

Conocophillips
Company Ser WI
(Reg) 4.025%
15Mar2062

Coterra Energy Inc
5.9% 15Feb2055

Credit Acceptance
Auto Loan Tr (Ser
1A CLA) 5.68%
15Mar2034

Crh SMW Finance
Dac Ser EMTN
(Reg S) (Br) 4%
11Jul2031

Diamondback
Energy Inc 5.75%
18Apr2054

Digital Dutch Finco
Bv (Reg S) 1.5%
15Mar2030

Edison International
(Reg) 5.45%
15Jun2029

Energy Transfer LP
(Reg) 5.55%
15Feb2028

LBk {=

%7t 2,132,000

7T 14,900,000
%7t 2,156,000
27T 3,542,000
37T 3,158,000
27T 3,210,000
27T 3,418,000

37T 278,000

27t 11,500,000

37T 976,000

27T 3,560,000

27T 6,180,000
%7t 4,072,000

%7t 1,780,000

%7t 1,480,000
%7t 1,700,000

27T 2,337,000

¥kt 2,500,000

%7t 1,132,000

¥kt 5,000,000

27T 6,620,000

27T 2,216,000

=
QAFE BMER
E S 12

2,241,425 0.0

14,833,635 0.3
2,199,362 0.0
3,500,520 0.1
3,066,800 0.1
3,129,524 0.1
3,006,631 0.1

284,374 0.0

11,739,808 0.2

1,021,963 0.0

3,757,890 0.1

3,709,715 0.1
4,083,741 0.1

1,728,689 0.0

1,083,887 0.0
1,647,752 0.0

2,372,242 0.0

2,869,006 0.1

1,096,937 0.0

4,922,910 0.1

6,643,039 0.1

2,284,644 0.0

Energy Transfer LP
(Reg) 5.55%
15May2034

Energy Transfer LP
(Reg) 5.6%
01Sep2034

Energy Transfer LP
5.75% 15Feb2033

Energy Transfer LP
Var 010ct2054

Entergy Arkansas Llc
5.75% 01Jun2054

Entergy Corp Var
01Dec2054

Entergy Texas Inc
(Reg) 5.55%
15Sep2054

Enterprise Products
Ope (Reg) Var
15Feb2078

Fannie Mae 2.5%
01Aug2051

Fannie Mae 3%
01Aug2050

Fannie Mae 3.5%
01Jun2052

Fannie Mae 4%
01Apr2052

Fannie Mae 4.5%
01Feb2053

Fannie Mae 5%
01Feb2053

Fannie Mae 5%
01Mar2053

Fannie Mae 5.5%
01Apr2053

Fannie Mae 6%
01Jul2053

Ferrovial Se 3.25%
16Jan2030

Firstenergy
Transmission Ser
144A (Reg) 2.866%
15Sep2028

Ford Credit Auto
Owner Trust (Ser A
ClA3) 5.09%
15Dec2028

Freddie Mac 3%
01Aug2052

Freddie Mac 3%
01Jun2052

Freddie Mac 5.5%
01Apr2053

Freddie Mac 6%
01Aug2053

Freddie Mac 6%
01Jul2054

Freddie Mac 6%
01Jun2054

-10 -

LAk 4=

27T 3,012,000

27T 1,840,000
%7t 5,432,000
37T 6,440,000

37T 972,000
27T 2,832,000

%35T 620,000

%7t 1,536,000
%7t 25,010,029
%7t 50,000,000
27T 25,452,141
%7t 19,926,559
27T 15,445,220
27t 20,000,000
37T 13,140,000
27t 18,000,000

%7t 5,500,000

ER7T 2,000,000

27T 1,068,000

27T 2,944,000
27t 25,000,000
37T 23,000,000

%7t 7,440,000
27t 19,000,000
37T 38,656,070
%7t 20,442,471

=
QAFE BER
E S 174

3,073,677 0.1

1,851,959 0.0
5,599,157 0.1
6,773,412 0.1

987,657 0.0
2,941,007 0.1

596,364 0.0

1,516,843 0.0
15,366,337 0.3
15247377 03
19,538,563 0.3
13,792,416 0.2
14,451,758 0.3
18,647,754 0.3
11,546,063 0.2
15,100,792 0.3

4599351 0.1

2,174,773 0.0

1,006,316 0.0

2,982,670 0.1
19,558,836 0.3
16,676,360 0.3

6,331,501 0.1
15,849,939 03
36,356,182 0.6
20,627,491 0.4



EiREPRGESFEE

BE_E_AS=-A=1+—HIE¥SERS

RAELE (5

FE_RF=RA=+—B(KEFif)

%E (4)

Freddie Mac 6%
01Sep2053

Global Payments Inc
(Reg) 4.875%
17Mar2031

Global Payments Inc
(Reg) 5.95%
15Aug2052

Goldman Sachs
Group Inc (Reg)
Var 25Apr2030

Goldman Sachs
Group IncVar
210c¢t2032

Goldman Sachs
Group Inc Var
23Jul2030

Goldman Sachs
Group Inc Var
23Jul2035

Goldman Sachs
Group Inc Var
230c¢t2030

Goldman Sachs
Group Inc Var
230c¢t2035

Goldman Sachs
Group IncVar
28Jan2036

Government
National Mortgage
A 5% 20Nov2052

Government
National Mortgage
A 5.5% 20Apr2053

Government
National Mortgage
A5.5% 20Jan2053

HCA Inc (Reg) 3.5%
01Sep2030

HCA Inc (Reg)
4.625%
15Mar2052

HCA Inc (Reg) 5.25%
15Jun2049

HCA Inc (Reg) 5.45%
15Sep2034

HCA Inc (Reg) 5.95%
15Sep2054

HCA Inc 3.5%
15Jul2051

Hyundai Capital
America Ser 144A
4.875%
01Nov2027

ITC Holdings Corp
Ser 144A 2.95%
14May2030

ITC Holdings Corp
Ser 144A 5.4%
01Jun2033

LBk {=

%7t 5,500,000

¥x7t 5,000,000

%7t 1,000,000

27T 3,686,000

27T 3,200,000

%5t 70,000

27T 816,000

%7t 16,304,000

27T 5,066,000

27T 3,790,000

27t 5,080,000

%7t 7,470,000

%7t 5,500,000
27T 25,520,000

27T 3,320,000
37T 232,000
27t 552,000

%7t 1,700,000

37T 2,664,000

27T 4,556,000

27T 3,128,000

27t 10,932,000

=
QAFE BMER
E S 12

4,649,886 0.1

5,655,092 0.1

975,814 0.0

3,895,387 0.1

2,804,023 0.0

71,258 0.0

820,539 0.0

16,541,674 0.3

5,039,311 0.1

3,879,416 0.1

4,173,538 0.1

6,032,664 0.1

4,216,713 0.1
23,747,755 0.4

2,651,238 0.0
207,734 0.0
548,551 0.0

1,636,955 0.0

1,776,641 0.0

4,659,590 0.1

2,890,661 0.1

11,202,922 0.2

ITC Holdings Corp
Ser 144A 5.65%
09May2034

Jersey Central Pwr &
Lt Ser 144A 2.75%
01Mar2032

Key Bank Na 5%
26Jan2033

Keycorp Var
06Mar2035

M&T Bank
Corporation Ser
MTN Var
16Jan2029

M&T Bank
Corporation Ser
MTN Var
16Jan2036

Marvell Technology
Inc (Reg) 2.95%
15Apr2031

Marvell Technology
Inc (Reg) 5.75%
15Feb2029

Medtronic Global
Hldings (Reg)
1.125%
07Mar2027

Merchants Fleet
Funding Llc (Ser
1A ClA)5.82%
20Apr2037

Morgan Stanley Var
15Jan2031

Morgan Stanley Var
180ct2030

Morgan Stanley Var
19Apr2035

Morgan Stanley Var
21Jul2034

Netflix Inc 4.625%
15May2029

Nisource Inc (Reg)
Var 30Nov2054

Occidental
Petroleum Cor
(Reg) 4.625%
15Jun2045

Occidental
Petroleum Cor
5.375% 01Jan2032

Oracle Corp (Reg)
3.95% 25Mar2051

Pacific Gas & Electric
(Reg) 4.6%
15Jun2043

Pacific Gas & Electric
5.8% 15May2034

Pacific Gas & Electric
6.15% 15Jan2033

PG&E Corp (Reg) Var
15Mar2055

-11 -

LAk 4=

27T 2,516,000

%7t 5,072,000
27T 2,800,000
37T 2,940,000

27T 6,536,000

27T 4,440,000

27T 4,088,000

%7t 1,104,000

ER7T 5,000,000

27T 3,668,000
%7t 11,500,000
%7t 12,606,000

27T 1,890,000

37T 3,760,000

¥X7t 5,000,000

27T 2,832,000

%7t 1,416,000

%7t 1,132,000
27t 1,920,000

%7t 2,412,000
%7t 8,060,000
%7t 2,520,000

27T 692,000

=
QAFE BER
E S 174

2,620,677 0.0

4,395,619 0.1
2,753,479 0.0
3,120,405 0.1

6,606,012 0.1

4,406,057 0.1

3,706,268 0.1

1,146,090 0.0

5,262,643 0.1

3,702,680 0.1
11,808,211 0.2
12,773,462 0.2

2,009,346 0.0

3,844,727 0.1

5,851,058 0.1

2,944,560 0.1

1,096,798 0.0

1,131,355 0.0
1,412,539 0.0

2,023,621 0.0
8,317,474 0.1
2,628,813 0.0

684,753 0.0
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=
2XTEH BRER
=2Rivk s {=| EST I 15
EE (&)
Pioneer Natural
Resource 2.15%
15Jan2031 %7t 1,210,000 1,059,826 0.0
PNC Financial
Services Var
210ct2032 %7t 3,980,000 4,023,468 0.1
Prudential Financial
Inc (Reg) Var
15Mar2054 %7t 596,000 610,200 0.0
Realty Income Corp
(Reg) 4.875%
06Jul2030 KXot 5,000,000 5,918,146 0.1
San Diego G & E
(Reg) 5.35%
01Apr2053 %7t 2,200,000 2,122,946 0.0
Solventum Corp
5.45% 13Mar2031 %75 11,240,000 11,486,263 0.2
Southern Cal Edison
5.2% 01Jun2034 %7t 1,024,000 1,017,898 0.0
Southern Cal Edison
5.45% 01Mar2035 %7t 1,024,000 1,027,222 0.0
Southern Cal Edison
5.9% 01Mar2055 %55 1,212,000 1,183,933 0.0
Southern Co Gas
Capital 5.75%
15Sep2033 ¥57 1,612,000 1,668,361 0.0
Southern Co Gas
Capital Ser 20-A
(Reg) 1.75%
15Jan2031 %7 6,232,000 5,280,548 0.1
Take-Two
Interactive Sof
(Reg) 5.6%
12Jun2034 37T 832,000 864,694 0.0
Tesla Auto Lease
Trust (Ser ACLA3)
5.3% 21Jun2027 37T 986,000 993,836 0.0
Trans-Allegheny
Intersta Ser 144A
3.85% 01Jun2025 %7t 1,266,000 1,280,020 0.0
Truist Financial Corp
Ser MTN Var
24Jan2035 373 790,000 815,065 0.0
Uber Technologies
Inc (Reg) 5.35%
15Sep2054 37T 640,000 600,049 0.0
Uber Technologies
Inc 4.8%
15Sep2034 %7z 4,684,000 4,564,058 0.1
US Bancorp Var
23Jan2035 %7t 1,244,000 1,285,188 0.0
US Treasury 4%
31Mar2030 %7t 110,000,000 110,222,562 1.9
US Treasury 4.125%
30Nov2029 %7t 180,000,000 183,877,299 3.2
US Treasury N/B
4.125% 31Jan2027 37t 120,000,000 121,235,282 2.1
US Treasury N/B
4.25% 30Nov2026 7T 170,894,700 174,173,487 3.0
US Treasury N/B
4.5% 15Nov2054 335t 171,486,000 171,646,663 3.0
US Treasury N/B
4.625% 15Feb2055 7t 105,615,700 106,767,525 1.8

US Treasury N/B
4.625% 15Nov2044

Wells Fargo &
Company Var
23Jan2035

Wells Fargo &
Company Var
24Jan2031

Wells Fargo &
Company Var
25Jul2034

WP Carey Inc (Reg)
4.25% 23Jul2032

WPC Eurobond Bv
(Reg) 1.35%
15Apr2028

(1) E4&IE T (10.2%)

F#HE (10.2%)
JPMF-JPM Global
Corporate Bond
X' (dist)-USD*#

() $rEMER= R (-1.5%)

15 FE£9#=RA (-0.3%)

(D) CREDIT DEFAULT
SWAP INDEX~604~
39107,000,000.00
EUR 24/03/2025
20/06/2030

(D) CREDIT DEFAULT
SWAP INDEX~604~
45 174,000,000.00
USD 28/03/2025
20/06/2030

IEHAIMNC ALY (-1.1%)

%3 (-0.1%)

3 Month Euro Euribor
13/12/2027

3 Month Euro Euribor
14/06/2027

3 Month Euro Euribor
15/12/2025

Aust 10Y Bond Fut
16/06/2025

Can 10Yr Bond Fut
19/06/2025

Euro-BOBL Future
06/06/2025

-12 -

H&AFE

ATE FEH

B E £t Ht
=7

76,000,000 77,359,940 1.3
=7

4,466,000 4,574,702 0.1
=7

8,600,000 8,829,312 0.2

%37 256,000 263,194 0.0
FRIT

2,000,000 2,260,630 0.0
BT

5,000,000 5,202,417 0.1

5,063,796,958  87.2

5,834,676 589,535,617 10.2

(8,637,160)  (0.1)

(8,966,318)  (0.2)

(64,042,658)  (1.1)

(2,595)  (1,213,348)  (0.0)

(2,712) (51,013)  (0.0)

5307 1,634,950 0.0

365 60,675 0.0

922 (192,093)  (0.0)

2,429 439,166 0.0
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BREAE (8) (%)
FoE-RF=A=1+—H(k£ZF1)

= =
QAFE HMET QFE HMET
LAk 4= E T 1 L0k {= E S 174

| (8) (D) INTEREST RATE
Euro-Bund Future SWAP~619~ 44
06/06/2025 (2,789)  (4,455,425) (0.1) 2,750,000,000.00 THB
Euro-BUXL 30Y Bnd 26/03/2025 18/06/2028 329,159 0.0
06/06/2025 (210) (136,105) (0.0)
Jpn 10Y Bond (OSE) (85,792,709) (1.5)
13/06/2025 82 81,249 0.0
Long Gilt Future

26/06/2025 828 (354,466) (0.0) & EFHiRE 5,567,539,866  95.9
Short Euro-BTP

Future 06/06/2025 1,367 (59,066) (0.0) HumeEEE= 235,892,775 4.1
US 10Yr Ultra Fut
18/06/2025 (1,008) 388,703 0.0
US 5¥r Note (CBT) F-E-RE=A=+—BAREHHR
30/06/2025 6,251 185469 0.0  BEAMLFES 5,803,432,641 100.0

Fl==4=15A (0.0%)

(D) INTEREST RATE B, RS 5,494,902,534
SWAP~619~ 17 -
230,000,000.00 CNY
27/09/2024 . s R

(D) INTEREST RATE * EEBRRINAIRFAFMREBARKRE
SWAP~619~ 28
142,000,000.00 USD
27/02/2025
15/11/2052 (397,654) (0.0)

(D) INTEREST RATE
SWAP~619~ 29
738,000,000.00 CNY
27/02/2025
18/06/2030 118254 0.0

(D) INTEREST RATE
SWAP~619~ 30
11,656,329,000.00
HUF 27/02/2025
18/06/2030 (557,309)  (0.0)

(D) INTEREST RATE
SWAP~619~ 31
14,843,671,000.00
HUF 28/02/2025
18/06/2030 (685,363) (0.0

(D) INTEREST RATE
SWAP~619~ 36
375,000,000.00 CNY
19/03/2025
18/06/2030 157,200 0.0

(D) INTEREST RATE
SWAP~619~ 37
127,000,000,000.00
KRW 19/03/2025
18/06/2030 51,848 0.0

(D) INTEREST RATE
SWAP~619~ 38
46,500,000,000.00
KRW 19/03/2025
18/06/2035 67,005 0.0

(D) INTEREST RATE
SWAP~619~ 43
1,080,000,000.00 THB
26/03/2025
18/06/2035 366,123 0.0

-13 -
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HELRAFHEASE
31.3.2025  30.9.2024
10.2 19.0
(0.0) 0.0
(0.1) (0.0)
(0.3) -
(1.1) 0.1
95.9 97.0
4.1 3.0
100.0 100.0
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ERMTETRI¥RE

FoE-RF=A=1+—H(X£LF1)

FE2EHEF=ZA=1+—H, sESFEZERTETAEMRNT:

(a) IS RELYEHA

UTAF_EH1F=ZA=+—HRTEZERAENEREN:

F2025F3AH31H

(D) CREDIT DEFAULT SWAP INDEX~604~
39 107,000,000.00 EUR 24/03/2025

20/06/2030

(D) CREDIT DEFAULT SWAP INDEX~604~
45 174,000,000.00 USD 28/03/2025

20/06/2030

(b) i=HRIMNCELY

UTFAF_E_HAF=A=1+—HFXFEZmNLEN:

&L
F2025F3A31H
REFEEN:

BT 120,340

f07T 20,253

EEART 2,144,864
37T 81,006

27T 78,054

37t 1,500

5% 982,663

27T 533,993

35T 171,963

37T 5,065

ho7c 1,923

HRARM 9,491

7t 111,264

7T 376,934

%57 1,100

37T 69,464

ST 3,194

SHIT 514,944

hN7t 1,936,804

%7t 1,101

85T 20,515,908
ERARM 1,146,475,043
=R ARM 812,000,000
HEART 286,621,647
HiE AR 44,050,359
HEERARM 22,810,015
HEART 18,368,424
55 5aRA 315,983,425
Ex 7t 7,000,000

&) oF F|4&#% 470,180,919
& SF FI%EHk 163,766,985
H7t 4,976,733,715

H 7t 2,842,452,591

%57 17,859,263

%7t 1,656,719

TR

37T 75,908

7T 14,158

27T 295,323
BFAR™ 588,656
BERARM 567,199
BEARM 10,915
7T 564,256
BEART 3,881,961
BFEARM 1,250,115
BFARM 36,822
3T 1,346

%71 1,306

37T 63,942
BFEARM 2,738,577
BEEART 7,994
BFAKT 504,686
%77 2,012

37T 320,900

%7t 1,346,094
BEARM 7,997
%7t 12,885,705
27t 158,803,951
%7t 112,280,935
37T 39,657,089
%7T 6,097,806
37T 3,159,820
%7T 2,536,046
%7t 13,701,250
%71 7,623,224
%7t 1,276,373
27T 444,604

37T 33,531,743
27t 19,096,603
®X7T 16,676,038
ER7T 1,580,053

-15-

TRy EE = RBMHF NTE
EJH

iTraxx Europe Crossover
Series 43 Version 1 Citigroup Global Markets Ltd (8,637,160)
CDX.NA.HY.44 Citigroup Global Markets Ltd (8,966,318)
SBERfsR (17,603,478)
KL (SH)
REIBH RaHZMF EJH
2005 4H1H B3R T, B 918
200548 1H B 3EET, BH 86
2005 4H1H BER3EET, B 127
2005 4H1H Citibank N.A., €3 10
200548 1H Citibank N.A., &3 9
2005 4H1H EEBERIT 2
2005 4H2H BEREET, B 7,725
2025 482H Citibank N.A., &3 279
2005 4H2H Citibank N.A., €3 90
2005 4H2H EEBERIT 3
2025483 H EEIBEERIT 10
2005 4H3H EEBERIT 0
2005 4H3H Citibank N.A., €3 926
2025483 H Citibank N.A., &3 2
2025483 H Citibank N.A., €3 1
2025483 H Citibank N.A., €3 0
200548 7H EEIBEERIT 21
2005 4HT7H Citibank N.A., €3 0
2005 4HT7H EEBERIT 65
200548 7H EEIBEERIT 0
2005 4H8H Citibank N.A., €3 100,602
20205 4H8H EEEERRTT 946,617
20254 4B 8H EEIBEERIT 477,231
2025 4H8H HSBC Bank Plc, €% 192,357
20205 4H8H HSBC Bank Plc, €% 32,543
20254 4B 8H EEIBEERIT 19,125
2005 4H8H HSBC Bank Plc, €% 6,910
20205 4H8H EEEBERIT 40,876
20205 4H8H HSBC Bank Plc, €% 59,451
2025F 4 B 8 H ERTAFEMRRAERAR 16,634
20205 4H8H Citibank N.A., €3 5,829
2025 4 B8 H EWRIAFEMRNERARE 229,479
2025F 4 A 8 H ERTAFEMGRABERAR 76,074
20205 4H8H BER3EET, BH 159,846
2025 48 8H EEIBEERIT 50,590



EREPMESES BE—T-RS=A=+—HIEEEERS

REHWEE (5H)
xE7T

RIEH TR REIREA RAHMNF

ST 2,258,187 £571,426,863 202544 822 H EE EERRTT 19,445
7T 649,311 £50411,656 202544822 H HSBC Bank Plc, 63k 6,972
BT 702,506 £5T443,678 202544522 B S E EER5RIT 5,841
7T 1,583,012 %57991,886 202544 522 B EEIET, 8 5,271
87T 338,401 £7T213,669 2025448220 ERTANERRAHERAT 2,760
7T 283,423 £50178,540 202544522 B EE3ERT, 8 1,896
7T 146,804 £5£92,332 202544820 EBEREIAFNERRHERAS 836
7T 63,022 %5£39906 202544822 H EE EERRIT 628
BT 80,300 £5T50,659 202544522 B EE EERRIT 612
ST 49,237 ¥5531,062 202544522 H Citibank N.A., 3% 374
7T 59,693 £5137,489 202544822 H EE EERIT 285
7T 21,555 ¥5013555 202544522 B EE EERRIT 121
ST 6,456 2554102 2025445228 Citibank N.A., 63§ 78
ST 22,471 %£5£14030 202544822 H BEE3ET, % 25
T 1,741 £5¢1,110 202544522 8 Citibank N.A., f63% 25
T 1,741 ¥551,110 2025445228 Citibank N.A., f63% 25
7T 1,731 £51,096 202544822 H EE EERRIT 17
ST 1,750 £551,106 202544822 8 EE EERRIT 15
T 1,772 ¥571,118 202544522 H EE EERRIT 14
ST 1,744 %5 1,100 2025448228 EE B ERIT 13
7T 1,738 £551,095 2025448228 EE EER5RIT 12
7T 2,307 £5T1449 202544522 H EE EERERTT 11
ST 1,744 %5 1,097 2025448228 BEEET, X 9
T 1,746 £501,094 2025445228 EEET, ©F 6
17T 758,614 %57530,388 202544522 H Citibank N.A., 63 2,782
107E 565,966 £70396,371 2025448220 ERTANERRGERAT 2,748
17T 307,424 %57214,883 202544822 H S E EER5RAT 1,073
17T 260,635 %57182,156 202544 822 B EE EERRTT 887
107E 250,419 250175047 2025448220 ERTANERRGERAT 883
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4A5¢ 180,901

3T 120,340

4Rt 111,264
BEEARM 1,322,201
4A5% 152,710

B AR 2,687,749
B ART 1,666,764
B AR 2,208,725
BT 295,160
BEARM 3,581,866
fN7T 1,000,000
E=ART 6,801,810
HEART 6,037,257
B ARD 11,964,654
45T 982,663

5T 1,178,161

B AR 14,664,208
B AR 16,281,775
B AR 23,879,380
B AR 43,396,332
B AR 261,400,645

ZEIEHA

2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
20054 H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
20054 H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
2005%4H22H
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RBWNF

EEEZRRTT

SEEMR, 63
EEERRRTT

EEERRRTT

EEEZRRTT

Citibank N.A., €3k

EiR T AR EFRR DB R AR
ER T AR ERRR DB R AR
Citibank N.A., €%k
BERERIT, £HK
BERERT, £HK

Citibank N.A., €3k
EEERRRTT

EEERRRTT

Citibank N.A., €3k
BERERT, £HK
EEERRRTT

BERERIT, £HK
EEERRRTT

ERERIT, £HK

Citibank N.A., €3k
EEERRRTT

EEERRRTT

BERERIT, £HK
BERERIT, £HK

Citibank N.A., €3k
Citibank N.A., €3k
BERERIT, £HK
BERERIT, £HK
BERERIT, £HK

EiR T AR ERRR DB R AR
EiR T AR EFRR DB R AR
BERERIT, £HK
EEERRRTT

EEERRRTT

EEERRRTT

EEERRRTT

EEERRRTT

BERERIT, £HK
BERERIT, £HK

Citibank N.A., €3k
EEERRRTT

EEERRRTT

BERERIT, £HK
BERERIT, £HK

Citibank N.A., €3k

EiR T AR EFRR DB R AR
EiR T AR EFRR DB R AR
EiR T AR EFRR DB R AR
EEERRRTT

EEERRRTT

Citibank N.A., €3k
EEERRRTT

EEERRRTT

EEERRRTT

EiR T AR EFRR DB R AR
EiR T AR EFRR DB R AR
BERERIT, £HK
EEERRRTT

EEERRRTT

BERERIT, £HK
EEERRRTT

BERERIT, £HK
EEERRRTT

RIS (S



EiREPRGESFEE

BE_E_AS=-A=1+—HIE¥SERS

&Y

%57 55,004,049
%37 27,014,465
%37 116,138,781
%37 58,415,349
%37 527,166,320
23T 14,682,617
%57 31,140,078
%57 283,925
%57 35,359,595

HEE

hnJT 78,726,470
7T 47,129,337

BRARM 837,784,520

JBIT 92,455,345

BEARM 3,802,793,327

HJt 2,186,710,037
®R7T 28,770,696
H7t 42,209,700

BRFARM 256,049,435

£57 151,254,037  BEERARMT 1,095,262,625
B AR 7,997 %57 1,104
B AR 7,997 %57 1,104
B AR 7,997 %57 1,104
BEART 18,211 %57 2,514
B AR 504,686 %77 69,678
B AR 2,738,577 %57 378,094
85T 3,671 572,082
£579,175 Bz AR 66,399
3T 147,661 B ART 1,068,667
%57 372,054 B AR 2,692,672
%57 110,225 A5T 193,476
257 214,346 fnT 306,921
%37 1,672,231 HEARMT 12,102,447
%37 219,586 3T 350,971

REIBH

202054 H22H
202054 H22H
202054 H22H

OIDNDININNNINDDDIDIDNDNINDODODODDDNDNDNMO
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RBWNF

2L ZERRTT

EITHRIT, B
EEERRRTT

EEERRRTT

EEEZRRTT

HSBC Bank Plc, €3
SEEMR, 63

HSBC Bank Plc, €3
EEERRRTT

Citibank N.A., €3k
EEEZRRTT

EEERRRTT

EEERRRTT

Citibank N.A., €3k
Citibank N.A., €3k
Citibank N.A., €3k
Citibank N.A., €3k

EiR T AR EFRR DB R AR
EiR T AR EFRR DB R AR
EiR T AR ERRR DB R AR
EiR T AR ERRR DB R AR
EiR T AR EFRR DB R AR
EiR T AR EFRR DB R AR
EiR T AR EFRR DB R AR

REMETH

REIETHR

KL (SH)
%7t

(64,042,658)



EREPMESES BE—T-RS=A=+—HIEEEERS

(c) HASE

UTFHAF_E-_AFE=RA=1t—HXFEeZHEEY:

F2025%3A31H

3 Month Euro Euribor
15/12/2025
Aust 10Y Bond Fut 16/06/2025

Euro-BOBL Future 06/06/2025

Jpn 10Y Bond (OSE)
13/06/2025

US 10Yr Ultra Fut 18/06/2025

US 5Yr Note (CBT) 30/06/2025

3 Month Euro Euribor
14/06/2027

3 Month Euro Euribor
13/12/2027

Can 10Yr Bond Fut 19/06/2025

Euro-Bund Future 06/06/2025

Euro-BUXL 30Y Bnd
06/06/2025

Long Gilt Future 26/06/2025

Short Euro-BTP Future
06/06/2025

FREYE

3 T ARTRITENIFERER

10 FEHFR AR 7

HEXIBEE. BAFEME, E=AHA
E. AT EESIHRTERLRITH S FHfk
$IR

10 FHAEAE
10 FHIBKAAEEE GRS
5 FHAREE R

3 M ARITIRITENMLFERZR

3 P ARRTIRITENIFER] R

10 FHBKEMEAE RS
HEXFREE. BAFMEME. E=FAHE
E. AHFEESIRLTEIBARITA 10 FH
5 THR

HEXFBEE. BAFMEME. E=rAHE
E. AT EESIRLTEIBARITA 30 FH
EEEN

10 FHREE

MEAEE. BAMHEME. Z=FHM
E. AT EESIRLEIBARITR 10 FH7
R"SITHA

-22 -

AR
()
RaHZMF EJH
Citigroup Global Markets Ltd 1,634,950
Citigroup Global Markets Ltd 60,675
Citigroup Global Markets Ltd 439,166
Citigroup Global Markets Ltd 81,249
Citigroup Global Markets Ltd 388,703
Citigroup Global Markets Ltd 185,469
FEM S 2,790,212
Citigroup Global Markets Ltd (51,013)
Citigroup Global Markets Ltd (1,213,348)
Citigroup Global Markets Ltd (192,093)
Citigroup Global Markets Ltd (4,455,425)
Citigroup Global Markets Ltd (136,105)
Citigroup Global Markets Ltd (354,466)
Citigroup Global Markets Ltd (59,066)
ALMETIR (6,461,516)
RELIMASIR (3,671,304)



EREPMESES BE—T-RS=A=+—HIEEEERS

(d) F==HA

UTAF-ZE_HF=A=+—HRTFEZHXITHEL:

IREyE = B ZPOES RNTE
=T
F202553H31H
(D) INTEREST RATE SWAP~619~ 17
230,000,000.00 CNY 27/09/2024
18/12/2029 CNY/REPO7/1W/Reuters Citigroup Global Markets Ltd 75,468
(D) INTEREST RATE SWAP~619~ 29
738,000,000.00 CNY 27/02/2025
18/06/2030 CNY/REPO7/1W/Reuters Citigroup Global Markets Ltd 118,254
(D) INTEREST RATE SWAP~619~ 36
375,000,000.00 CNY 19/03/2025
18/06/2030 CNY/REPO7/1W/Reuters Citigroup Global Markets Ltd 157,200
(D) INTEREST RATE SWAP~619~ 37
127,000,000,000.00 KRW
19/03/2025 18/06/2030 KRW/CD/91D/Reuters Citigroup Global Markets Ltd 51,848
(D) INTEREST RATE SWAP~619~ 38
46,500,000,000.00 KRW
19/03/2025 18/06/2035 KRW/CD/91D/Reuters Citigroup Global Markets Ltd 67,005
(D) INTEREST RATE SWAP~619~ 43
1,080,000,000.00 THB
26/03/2025 18/06/2035 THB/THOR/1D/BBA Citigroup Global Markets Ltd 366,123
(D) INTEREST RATE SWAP~619~ 44
2,750,000,000.00 THB
26/03/2025 18/06/2028 THB/THOR/1D/BBA Citigroup Global Markets Ltd 329,159
ALWMEUE 1,165,057
(D) INTEREST RATE SWAP~619~ 28
142,000,000.00 USD 27/02/2025
15/11/2052 USD/SOFR/1D/Reuters Citigroup Global Markets Ltd  (397,654)
(D) INTEREST RATE SWAP~619~ 30
11,656,329,000.00 HUF 27/02/2025
18/06/2030 HUF/BUBOR/6M/MNB Citigroup Global Markets Ltd  (557,309)
(D) INTEREST RATE SWAP~619~ 31
14,843,671,000.00 HUF 28/02/2025
18/06/2030 HUF/BUBOR/6M/MNB Citigroup Global Markets Ltd (685,363)
ALUMESH  (1,640,326)
REIESIHR| (475,269)
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M3IRRER

F_E_RF=RA=+—H(KEFiT)

A~
REAFE
BITME

Rz U2 L2 FRI0
53 B Rz R I
RIEE
T m
1”&

BRE. FIE R H AR YR
BHE~

faf

aEha s

IVANE=LRE ]

T[] N7 A5 7RI

R AW e 2 B [FEE 6]

e m

H AN 7RI

Bt (FEREGHTE
BAR&FHET)

A IR AR &3 E
= [H7E 3]

31.3.2025 30.9.2024

E E
111,652,275 24,708,480
253,236,078 79,763,889
6,578,383 13,979,132
75,910,521 11,657,126
12,583,487 18,243,466
5,653,332,575 1,918,981,912
327,820 38,817
6,113,621,139 2,067,372,822
187,036,114 45,130,988
13,370,591 18,399,384
7,438,259 6,342,478
98,376,196 15,370,135
3,967,338 1,656,684
310,188,498 86,899,669

5,803,432,641

1,980,473,153

SZEWmR

BE_S-RF-A=1+—RHILHE(KELFET)

N

BARNTEEF@E (55

Wiz (B 4]
FRFE
LS H
HAUN

s2ih
EIRERA [M47E 5(a)]

HEEBRRITERA [MHE 5(a)]

ZHEAZEA [ME 5(b)]
R HMAs [M37E 5(a)]
E&IMEiCHazER
[Fft7E 5(a)]
ZEUMEN =
AERT IR
ENRI R th i 32
Hitex 53R

BEE (SH) /il

T3S
W3 e [MHE 6]

FBial (SH) #il
BB

A IEEHA B AR 37 &

BEE (5H) Mz
(rid) /t&hn

B_ANE=AZRZHE BRI SREZ—E 7o

1.10.2024  1.10.2023
z z
31.3.2025  31.3.2024
£t £t
(8,080,873) 103,444,936
1,093,903 396,972
(328,298)  (9,280,231)
17,709 8,521
(7,297,559) 94,570,198
14,626,775 5,937,120
727,842 225,672
342,454 148,476
288,786 58,601
87,250 67,483
40,738 36,961
5,327 3,688
2,699 5,390
6,805 3,674
16,128,676 6,487,065
(23,426,235) 88,083,133
(40,058,804)  (19,832,665)

(63,485,039)

(247,802)

68,250,468

(188,244)

(63,732,841)

68,062,224




EiREPRGESFEE
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AIREG A AR &SR~ ER
BE_S"RF=-A=1+—RHILHE(KELFT)

1.10.2024 1.10.2023
S S
31.3.2025 31.3.2024
E S E S

HA#N R R EHA 8RS H AR &
BEF

1,980,473,153 1,454,860,952

S ECRITREIER [T 3] 4,615,897,704 846,502,539
e [o] A Mz [E1 {438 [BfE 3] (729,205,375) (573,035,572)
A5 3,886,692,329 273,466,967

5,867,165,482 1,728,327,919
R IEE {5 8 A B 1933

EREGE (SH) W

Z CRY) /Emn (63,732,841) 68,062,224

HAK AT R {5 88 A B 5
RAF 5,803,432,641 1,796,390,143

RERER
BE_S-RF-A=1+—RHILHE(KELFET)

1.10.2024 1.10.2023
S S
31.3.2025 31.3.2024
E S e

ZEWsS

NI AR HTE = m (6,957,905,231) (1,516,690,123)

HERERETE S RRER

iy 3,272,388,909 1,271,444,780
2UkFIE 1,093,891 397,123
UL S 6,960,396
EZ R AT - (2,469,355)
BEESEMEICHEER (162,090) (121,918)
B TIR (247,802) (188,244)
BENSHEAZER (285,252) (144,361)
[EARERZ] TN (289,146) (58,759)
EEEER (12,102,958) (5,760,872)
RIEE Z 1 (64,253,395) (6,253,665)
Hith (538,666) (8,198,135)
ZFEVSEZAZME ST (3,762,301,740)  (261,083,133)
RbEETh

S EREI A9 ZRFR 1S FRIR 4,623,298,453 851,669,781
JEdE A E T (734,234,168) (569,754,419)
B EDE (38,963,023)  (18,635,134)
RUSETHFRFEE 2 IME$E 3,850,101,262 263,280,228
NERMESMNY218m 87,799,522 2,197,095
HUNESRIESSENY 24,708,480 20,966,262
MERMEENMZCR (5

]) ik (855,727) 21,483
HRMERIMESE M 111,652,275 23,184,840
NERMEENMRTOH:

RTINS 111,652,275 23,184,840

B_ANE=AZRZHE BRI SREZ—E 7o
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ERERMRSES BE—E-RE=H=+—HILEEERS

453z Z HiiE

1

2

TEE

ERERGSFEE ( 8" ) RE-ACAEEA=ZTHNGERRY (£&11) ( “BRRLN” ) MiL, REBEELEE,
FEZERBBUSMAEESHERZRS ( EER" ) AR

FESHNRABGEEIETE BIBHFEFFEED 80%) RAFTHIRHERINHRSFIES, UBEHHFXGESFTZESHNEIR.

RIBEFERY, EEAFRERTART@ER (D3IFFA “K5)7 ) , BAKEKINZEZTRIERRRE, BRENTNAR
ERUWERE. EMERmE D EKER. ATEENEARNNERLN, RSN 52 R~ #ERERR.

FREEEZHTIREATHIRE AN ENNFIZEARYN, SFEEFIN. RRHLUEMSRITEHNF.
EESITHER
(a) HHAMASIRT|Z SITEER

IREIAREH T EAFBEMSIREAERANSHTBENTE S Z58E"S _NFAB =+ HIELFEMSIRRARANE
HERMITERE .

(b) IRARITEM®
7%
HNFRARGTES M, FESETHEEZSEMATNEERARZEFEMAFNEENERBRAHTHE, FE
ERATFENEHRACHESHITEEFTELS, sESTEXIATEER, HCARFEENEWES#ITITME, M
MEHBRIRER,
AHEARHBITEEFREYT TN ATHEES IR @I 51 .

LR —ENESFNHERS TERN, AESHEZIESFHITES, ABIERTHITELRG. ZTRIENRATE
B R F I B R 1A v

Fit, FESKAENRAASRRNRATEETRETIKNSRAFT RS .
ik RHHN R E

RARITENF Q2 REFRH WA RARITEMSERELATERN, HEUATEENE. RAREMSS
P2 BRI ARMRER SRMATSERERN, SRR ARITEE = SNE RROIFIBALRARE TR
BETSHERRAERN, BAIRATARIT LS.

AT

ATEIFET RS, FREFRSREDHS5E U E— AP TRKIRE I — R A STLS 0, EEED
GINTROSHAFMABOATE, REERBNIHE., SRRANTNISRFES, BWRANNERESEEAL
AT EHE,

BESIESN AT ERSETH R SHRNTHE.

EHRRATVVRAUERTEXESEEARENSESENTFA~NERHNATEMITE, MEFRA TN L
MHRERZAESE, WUARERZNITE,

RPEHGEMIZHENORUAERERNKECRERZMNGE. RERSNSEONBZBENETRESSWE R

EHISNCELOR UG EBZHFIREN . THFRSGOFRZENETES S W R
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LT

FETPHFAERMES ( “RIRAERE" ) REBRAANIFSHEMNETERNRE, FESMREANFRAEZSNE
R P KR A

(c) 5HB
EER ESYETT
TEEXAETENEHERESIET,
XZ KGR
SR BIER S BEER D CRITEATIRER T,
HINERBIIREARFELCERRBINHRFNAGEEN AR THESS WE R

S5NERNESFNYEXNCRBSESARERAN CREKE /SR R2Y, SRATESIRETIKNEHEA
FERERAGEXNLABSESAWRGERAN “RARTEESREKE SR RET,

(d) 53 EC{REFRTS TR B2 L {53 8 3% {5 FRI5T

BHEEFFETEIRZ AR, DEIBREGTFHNNEFBEISEEXRZS B ELNBERFEHHFE~#ETR,
XEEREAZINFXIE, EMAIESUSREFHRITEERAR.

AR EiREE AR NEREEGE, WFEQIEVSKAREDENERAEG, ARTBEHTIRE AN 5FHE~ (5
“BWERET ;O REFT Z3ONAVT ) o WRAIBREIGEFEE ATTEMBIIREIAR, NE AT O AN A KRB T
S IRRRNIK

3 BARTHEHBARABEEGEIRAEANLFET (SHE)

1.10.2024 = 31.3.2025

WITIDRLR  MTEXE BRLR  ATIDRAR PRC ARTHE
(SRS (SRS (SHRE) (EHRE) (i)
e e e e e

BAITHIME:
HAAT) 11,171,300.565 9,561,122.710 233,101,516.323  5,527,484.033 126,674,090.650
bSSalil 3,271,909.116 2,665,147.833 94,263,305.016  2,337,108.891  2,419,399,071.030
bSYEdE (3,441,960.607) (2,436,281.808) (50,042,930.383) (2,011,767.601) (124,825,462.170)
HAZR 11,001,249.074 9,789,988.735 277,321,890.956  5,852,825.323  2,421,247,699.510
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1.10.2024 = 31.3.2025

PRC AR PRC AR
PRC AR ST SR PRCETHE  PRCETHT
(SAKE) (3t) (SAKE) (3t) (SAKE)
HER R HER R HER
BATHIHE:
HA#T 60,299,604.650 199,676,409.690 39,895,681.450 2,270,008.760 4,793,515.620
bSSali! 147,376,987.060 225,757,935.300 5,135,947.120 1,445,432.850 1,108,902.990
S (30,338,186.760) (79,228,440.270) (12,729,856.940) (602,791.350) (1,094,029.650)
HAR 177,338,404.950 346,205,904.720 32,301,771.630 3,112,650.260 4,808,388.960
ARTXGES AR AL £5757 e 37T X %3
(1) (5ARR) (SBRE)  (B¥ERS) (1)
e HER HER HER HE
BATTHERE:
HA4T) 2,738,482.588 129,147,123.852 67,274,004.680 589,881.975 13,212,114.951
bSSalit! 308,957.233 9,623,914.075 18,232,938.642 1,501,881.689 1,503,496.057
B[] (1,459,839.311) (35,137,935.434) (23,211,224.005)  (1,093,549.346) (490,588.000)
HAZR 1,587,600.510 103,633,102.493 62,295,719.317 998,214.318 14,225,023.008
1.10.2023 = 31.3.2024
BT RS TR 2R BEKI AT PRCARTHE
(SRRE) (5ARS) (SARS) (SRRE) (Zit)
B HER HER HER R
BATTHERE:
HA4T) 10,250,082.410 8,156,098.967 141,354,598.971 3,970,675.479  139,899,405.190
bSSalit 3,540,124.702 3,505,479.057 39,913,696.158 2,545,719.383 88,200,847.910
B (2,952,544.371) (3,702,928.023) (31,497,229.658)  (1,148,729.073) (81,541,358.370)
HAR 10,837,662.741 7,958,650.001 149,771,065.471 5,367,665.789 146,558,894.730
PRC AR PRC AR
PRC ARTHE ST SR PRCETHE  PRC ERTHE
(SAKE) (3t) (SAKE) €5 (5AKS)
HE e HER e HER
BATHEIHE:
HAAT) 14,001,444.780 280,562,546.870 15,135,518.530 1,955,285.800 2,379,751.280
bSSalit! 58,164,438.120 95,482,737.810 37,327,835.290 1,002,261.720 2,961,627.440
SEE[E (5,025,274.540)  (115,848,976.490) (3,386,822.240) (306,861.030) (203,114.860)
HAR 67,140,608.360 260,196,308.190 49,076,531.580 2,650,686.490 5,138,263.860
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1.10.2023 = 31.3.2024

BEXRITHEHRE:
HA#

B
B[]

HAR

31.3.2025

RO &R B AN G5

QB Tt S E S UNVESY: oA
(B E)

BRI AR 33

RO BT B AN G5
(B E)

RO &R B AN G5

PR OMA BT B AN G5
(B E)

ARTHHLR AR TN e %53 5 X %3
(&) (SRS (SARE)  (SHERS) E)
e Ha e e e
1,249,185.846  89,613,254.027 34,024,836.348 438,038.285 14,570,259.405
4,432,111.253  44,459,269.249  24,226,620.837 1,288,989.319 5,045,496.225
(1,212,847.041) (21,928,544.095) (11,014,178.434) (1,195,923.975) (5,271,841.000)
4,468,450.058 112,143,979.181 47,237,278.751 531,103.629 14,343,914.630
BT AOTER LR BRI ATEXALS) PRC ARTHE
(SRS (SRS (EHRE)  (BARR) ()
T b HT 5t AR
88,259,419 78,838,054 2,248,357,189 46,996,400 27,225,403,935
8.02 8.05 8.11 8.03 11.24

PRC ARTH PRC ARTH
PRC ARTHE S E SAHE  PRCETNE  PRC ETME
(EHRS) (i) (SHRS) (®H)  (SAKD)
AR AR AR £5 £5
1,579,580,120 3,712,267,312 266,257,502 33,221,073 39,705,750
8.91 10.72 8.24 10.67 8.26
ARTIHES  ARTXHLS e ETEA ET XA
(®31) (SHRE) (SARE) (SFFERR) €3
AR AR £5 £5 £5
20,356,250 823,465,332 503,236,261 18,171,306 155,622,453
12.82 7.95 8.08 18.20 10.94
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30.9.2024

ﬂ%ﬁﬁ@ﬁﬁA@ﬁ@

n

RO & B AN 5%
#rE (BHH)

AR EIHEFE AR &%

R
e

ARG FHTE AR G5
#rE (BHH)

AR EIHERFE AR &%

R
e

ARG FHTE AR G5
#rE (BHH)

RARGTENSRE (S8) i

BAKRGTEEEmNEREIRRE SRz T
BRARITEMFREEZRM (5H) &S

WITIDRAR MTEXRE BEER  ATHAKR  PRC ARTHE
(ERRS) (SRS (SRS (SRS (3t)
BT b BT 5% AR
92,929,710 79,825,260 1,957,676,239 45,998,058 1,380,651,140
8.32 8.35 8.40 8.32 10.90

PRC ARTE PRC AR
PRC AR ST SHE  PRCETHE  PRCERTHE
(SRS (i) (SRS (i) (SARS)
AR AR AR £5 £5
537,625,559 2,172,533,788 341,260,761 24,343,504 41,077,325
8.92 10.88 8.55 10.72 8.57
ARTHHLR AR HS) £5723 %5535 5% X X5
(i) (5HRS) (SHRE)  (SEERS) (i)
AR AR 25 £5 £5
35,643,177 1,064,869,277 563,879,497 11,144,682 144,647,818
13.02 8.25 8.38 18.89 10.95
1.10.2024 1.10.2023
E E
31.3.2025 31.3.2024
£57 £57
2,272,936 68,938,211
(10,353,809) 34,506,725
(8,080,873) 103,444,936
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5 SRRARERBATUREBAREXBEALZEZS

(a) BE_E_HEKR_=E

EEEA
RERRKIRITER
BEEEMEiCNaEEA
XA

(b) BEZE_HER"E

RRAHER

6 Wrzishc

Wt 3 ECR 5!
1.10.2024 = 31.3.2025

BxipEy (BAKE)
mrxAHEs (BRKE)
BrEs (BRKS)
ArcxpEs (BRIKE)

PRC ARMAE (BAIRKE)
PRC ARMIM M55 (ERIKE)
PRC Eui38l (BRIKE)
ARMHER (EHKE)
ErRR (BRIKE)

BT RIEs (BRIRE)
mrExAHEs (BRKE)
BrEs (BRKS)
ArcxpEs (BRIKE)

PRC ARMAE (BAIRKE)
PRC ARMIM M55 (ERIKE)
PRC Ei88l (BRIKE)
ARMHER (BEHKE)
ErRR (BRIKE)

BT RIEs (BRIRE)
xR (BRKE)
AR (BRIKE)
ArcxpEs (BRIKE)

PRC ARMAEL (BAIRKE)
PRC ARMIM M55 (ERIKE)
PRC Eci38l (BRIKE)
ARMHER (BEHKE)
ExEs (8BRS

PRC ARMRE (BRIKE)
PRC AR A5 (ERAIKE)

1.10. 2024

31.3. 2025
ESW

14,626,775
562,696
87,250
18,482

—mME=ZA=+—H1HE, ENEEAEREE (LN BRABDKEXBEALHNEHIIRMOT:

1.10. 2023

31.3. 2024
E S

5,937,120
175,181
67,483
2,926

E—E=A=+—HIEHE, EAREARIRIT (GH) BRQABREXKALNESHIIRNOT:

1.10. 2024 1.10. 2023
31.3. 2025 31.3. 2024
ESa ETT
342,454 148,476

—BEZET AR N EESEHR ZIRGE DR, BEARRIEREMERPZRI T ZFWE D E
REH F{4H b= 28R E7T
2024 10H 31 H 2024511 B8 H #550.0399 12,574,241.582 (328,621)
2024 10 B 31 H 2024511 B8 H Nyt 0.0370 9,885,024.558 (262,381)
204 10 A31 H 2024 11 H8H A5 0.0441 248,700,132.195 (1,410,742)
2024 10B31H 2024511 B8 H 4T 0.0425 6,105,719.944 (154,437)
2024 1031 H 2024511 B8 H AE™ 0.0477 59,489,846.940 (398,110)
202410 B 31 H 2024511 B8 H AEM0.0236 38,476,798.740 (127,395)
2024 10H31H 202411 H8H 37t 0.0450 4,678,959.640 (210,553)
202410 A31H 2024 11 H8H AE™ 0.0227 122,590,186.929 (390,412)
202410 B 31 H 202411 B8 H %7t 0.0440 66,208,743.325 (2,913,184)
20244 11 829H 20244 12 898 #570.0414  12,800,069.356 (345,218)
2024 11 B 29H 2024512 B9 H Nyt 0.0362 10,201,678.150 (263,758)
2024 F 11 B 29H 2024 12 H9H #50.0442 255,987,882.433 (1,454,037)
202411 H29H 2024512 B9 H 45t 0.0419 6,549,929.927 (162,346)
2024 11 H29H 202412 B9 H AE™ 0.0486 61,227,941.670 (410,404)
2024 11 B 29H 2024512 B9 H AEM0.0312 35,881,825.530 (154,403)
2024 11 H29H 2024512 B9 H 37t 0.0450 4,602,149.500 (207,097)
2024 F 11 B 29H 202412 H9H AE™ 0.0301 118,381,430.919 (491,446)
2024 11 B29H 2024512 B9 H %7t 0.0440 64,723,767.920 (2,847,845)
2024 12 H31H 20251898 #50.0418 12,580,614.253 (325,592)
2024 12 B31H 2025&1H89H 0T 0.0339 10,148,561.679 (239,213)
2024 F 12 A31H 2025 189H #50.0441 265,305,110.845 (1,506,183)
2024 12 H31H 20251898 4t 0.0406 6,521,756.462 (148,345)
2024 12 H31H 2025F189H AE™0.0487 59,548,108.500 (395,014)
2024 12 B31H 2025F189H AEMO0.0329 32,031,338.870 (143,544)
2024 12 H31H 2025 1H9H 375t0.0450 4,309,771.670 (193,940)
2024 F 12 A31H 2025%1H9H AE™M0.0317 113,099,888.971 (488,356)
2024 12 H31H 2025 189H %7t 0.0440 62,399,458.309 (2,745,575)
20251827 H 2025%F2H 10H AE™ 0.0491 164,911,994.140 (1,117,184)
2025 1H27H 20254F2 A 10 H AR™ 0.0381 32,267,702.520 (169,623)
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W EC 5! RER > ftH tb=x P8R e
PRC E=tafi (BAKE) 20251827 H 202528108 %55 0.0450 4,548,872.850 (204,699)
BTy (8AKER) 202518288 202528108 #550.0435 11,814,235.875 (320,917)
mrxAaEsl (8AKE) 202518 28H 202528108 /Nt 0.0344 9,626,047.442 (230,067)
ArXs (BAKER) 2025 1H28H 202528 10H #750.0442  268,752,497.240 (1,524,749)
ALy (BAKER) 202518288 202528118 45 0.0422 6,291,475.503 (150,233)
ARMHEF (BRKE) 20254 1H28H 2025%2 8103 AE™ 0.0367  106,374,229.327 (536,339)
3 (BARER) 20251288 202528108 %5t 0.0440 65,111,305.151 (2,864,897)
BTy (8AKER) 20252 H28H 2025438108 #550.0428 11,324,805.791 (301,412)
mrxaEsl (8AKE) 20252828 H 20253 10H /N7t 0.0343 9,620,906.689 (229,077)
Ay (BAKER) 20252 H28H 202538 10H #s50.0442  272,544,728.730 (1,549,087)
Ay (BARR) 20252 H28H 202538108 455 0.0410 5,770,081.525 (132,564)
PRC ARTHHE (BAIKS) 20252 H28H 20253810 H AE™ 0.0487  141,411,739.650 (944,355)
PRC ARTxIH1E (8HIKE) 2025428 28 B 20254 3 A 10 H AK™ 0.0324 31,234,259.730 (138,770)
PRC Ztfafl (BARKER) 20252 H28H 20253 8108 %55 0.0450 4,438,797.550 (199,746)
ARMHEF (BRKE) 202542 H28H 20253810 H AE™ 0.0312  103,835,727.200 (444,245)
3 (BARER) 20252288 202538108 %5t 0.0440 64,646,158.395 (2,844,430)
BTy (8AKER) 20253 H31H 2025F4H89H #50.0417 10,937,670.396 (284,219)
mrxaEsl (8AKER) 20253 H31H 2025%4H9H 0yt 0.0326 9,554,323.675 (216,412)
ArEs (BAKER) 202538318 20254890 #570.0441  277,825,916.910 (1,574,762)
Ay (BARR) 20253 H31H 2025F489H #50.0392 5,852,825.323 (129,938)
PRC AR A& (BAIKS) 20253831 H 2025 4H89H AKM0.0485  177,349,378.260 (1,183,810)
PRC ARmTH41E (§RIKS) 2025438318 20254 H9H AKM0.0270 32,362,872.890 (120,260)
PRC Ztfafl (BARKER) 20253 H31H 2025F4H89H %750.0450 4,815,761.590 (216,709)
ARMHEF (BRKE) 20253831 H 202548 9H AKRM0.0259  103,571,467.273 (369,191)
=3 (BARER) 20253 H31H 2025F489H %750.0440 62,243,595.664 (2,738,717)
EnEF (BF¥FKS) 20253 H31H 2025%4H89H %750.6056 997,757.750 (604,241)
A &R A Z B o i (40,058,804)
1.10.2023 = 31.3.2024

By (BAKER) 20234 10 H31H 2023 11 A8 H #7t 0.0248 9,900,944.749 (155,466)
mrxAEs (8AKER) 20234 10 531 H 2023411 B8 H /N 0.0304 8,940,487.801 (195,779)
Ay (BAKER) 202310 H31H 2023411 B8H #70.0343  143,882,254.493 (630,724)
Ay (BARKR) 20234 10 H31H 2023 11 A8H #50.0335 4,180,375.436 (81,456)
PRC ARMmHE (BRIKE) 20234 10 31 H 2023 % 11 H8 H ARE™ 0.0379 23,623,609.250 (121,946)
PRC ARMH3E (8RIKE) 20234 10 A 31 H 20234 11 A8 H AK™ 0.0267 18,139,888.280 (65,967)
PRC Zafl (BARKER) 20234 10 H31H 2023 11 A8H %75 0.0348 2,646,529.610 (92,099)
ARTIAHEF (BRIKE) 20234 10 A 31 H 2023 % 11 H 8 H AR™ 0.0257 87,367,703.826 (305,821)
x5 (BRRE) 20234 10 H31H 2023 11 A8H 37t 0.0340 33,464,963.745 (1,137,808)
By (BAKER) 20234 11 H30H 202312 A8 H #7t 0.0259 10,187,850.421 (174,956)
mrxAEs (8AKER) 20234 11 H30H 202341258 H iz 0.0307 8,683,971.014 (196,628)
Ay (BAKER) 2023 11 H30H 202312 H8H #50.0342  140,511,075.691 (615,274)
Ay (BARKR) 20234 11 H30H 202312 A8 H 45 0.0333 4,416,489.851 (90,837)
PRC ARMmHE (BRIKE) 20234 11 30 H 2023 % 12 58 H ARE™ 0.0369 36,250,654.340 (187,320)
PRC ARMHHE (ERIKE) 20234 11 A 30 H 2023412 A8 H AK™M 0.0187 26,033,122.410 (68,172)
PRC Zafl (BARKER) 20234 11 H30H 202312 A8 H %75 0.0348 3,287,856.100 (114,417)
ARG AHEF (BRIKE) 20234 11 H30H 2023 12 B8 H AR 0.0181 93,890,985.997 (237,982)
x5 (BERKE) 20234 11 H30H 202312 A8H %7t 0.0340 34,386,437.136 (1,169,138)
By (BAKES) 2023 125298 2024 1H9H #7t 0.0250 9,726,513.059 (165,922)
mrxAEs (8AKER) 2023 12 H29H 2024 1H9H /0yt 0.0300 8,103,499.748 (184,366)
Ay (BAKER) 202312 H29H 2024%189H #50.0342 140,711,767.553 (616,291)
Ay (BARKR) 2023 12H29H 2024 1H9H #0.0328 4,273,496.024 (88,749)
PRC ARMmHE (BRIKE) 20235 12 H29H 2024 1H9H AE™ 0.0370 37,357,602.590 (194,117)
PRC AR A8 (BRIKE) 20234 12H29H 2024 1H9H AKE™M 0.0156 32,791,542.960 (71,841)
PRC £l (BARKER) 2023 12H29H 2024 1H9H 3%750.0348 3,690,765.350 (128,439)
ARTIAHEF (BRIKE) 2023 12H29H 2024 1H89H AKRMO0.0151 98,133,580.464 (208,103)
x5 (BERKE) 2023 1285298 2024 1H9H 3%7t0.0340 35,825,392.168 (1,218,063)
By (BAKES) 202418318 2024%2H8H #0.0251 10,023,697.502 (166,317)
mrxAEs (8AKER) 2024 1H31H 2024%2H88H 1Ay 0.0302 7,953,905.102 (179,790)
Ay (BAKER) 202418318 2024%2H8H #570.0343 141,530,642.364 (620,999)
Ay (BARKR) 2024 1H31H 2024F2H9H #550.0329 5,079,358.766 (102,865)
PRC ARMmHE (BRIKE) 2024 1H31H 202428 8H AR 0.0372 69,691,782.560 (361,394)
PRC AR A8 (BRIKE) 20244 1H31H 2024%2H8H AREM0.0153 49,973,634.220 (106,583)
PRC Zhfl (BARKER) 2024 1H31H 2024%2H8H *%7550.0348 5,221,655.000 (181,714)
ARTIAHEF (BRIKE) 2024 1H31H 2024%2H88H ARE™0.0147  105,691,669.369 (216,578)
x5 (BRKR) 2024 1H31H 2024%2H8H %7550.0340 41,402,602.104 (1,407,688)
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W EC 5!

TR (BRIKE)
s (BRIKE)
AEs (BRIKE)
AreyxEs (BRIKE)
PRCART#HE (BRIKE)
PRC AR HAE (BRIKE)
PRC Zth#l (BRIKE)
ARMIHER (BRIKE)
Eks (BRIKE)

BT R (BRIKE)
s (8RIKE)
AEs (BRIKE)
ArexEs (BRIKE)
PRCART#HE (BRIKE)
PRC AR HAE (BRIKE)
PRC Zth#l (BRIKE)
ARMMHER (BRIKE)
Eks (BRIKE)

Enks (BHEFIRE)

AR EFRE A Z S m o i

[ZISY=! > ftH
2024 2H298 2024%3H8H
2024 2H298 202443 H8H
202428298 2024%3H8H
2024 2H298 2024%3H8H
2024 2H298 202443 H8H
202428298 2024%3H8H
2024 2H298 2024%3H8H
2024 2H298 202443 H8H
202428298 2024%3A8H
20243 H28H 202454810 H
2043 H28H 202454810 H
2024 3H28H 202448 10H
20243 H28H 202454810 H
2043 H28H 202454810 H
20244 3H28H 202448 10H
20243 H28H 202454810 H
2043 H28H 202454810 H
2024 3H28H 2024548 10H
20243 H28H 202454810 H
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=

#75 0.0282
it 0.0329
7T 0.0364
#7t 0.0358
E™ 0.0395
KM 0.0217
%75 0.0369
M 0.0209
%75 0.0361
#75 0.0280
iyt 0.0322
75 0.0364
#7t 0.0357
E™ 0.0396
K™ 0.0182
%75 0.0369
Em 0.0175
%71 0.0361
%77 0.4833

> >

> >

DR

10,176,245.954
8,156,048.537
147,422,620.045
5,102,148.407
69,168,865.510
49,588,491.450
5,186,907.120
110,968,843.062
45,478,086.288
10,998,553.773
7,924,882.435
149,666,896.016
5,214,173.857
67,144,898.920
49,091,254.920
5,138,263.860
112,226,828.101
47,176,731.982
531,104.637

(19,832,665)
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	金融衍生工具详情
	投资组合
	投资组合 (续)
	投资组合 (续)
	投资组合 (续)
	投资组合 (续)
	投资组合 (续)
	投资组合 (续)
	投资组合 (续)
	投资组合 (续)
	投资组合 (续)
	投资组合 (续)
	投资组合 (续)
	投资组合 (续)
	* 由管理人的关联人士发行和管理
	# 在香港未获认可及并非供香港公众投资
	投资组合持有变动表
	截至二零二五年三月三十一日止期间(未经审计)
	金融衍生工具详情
	于二零二五年三月三十一日(未经审计)
	财务状况表
	综合收益表
	可赎回份额持有人应占净资产变动表
	现金流量表
	财务报表之附注
	1 本基金
	摩根国际债券基金（“本基金”）根据一九七九年四月三十日的信托契约（经修订）（“信托契约”）成立，受香港法律监管。本基金已获香港证券及期货事务监察委员会（“证监会”）认可。
	本基金的投资目标是透过主要（即将其资产净值至少80%）投资于环球投资级别债务证券，以取得比环球债券市场更高的回报。
	根据信托契约，管理人可决定发行不同产品类别（分别称为“类别”），虽然各类别之资产将作共同投资，但各类别可应用特定的收费结构、货币或收益分配政策。由于各类别有不同的收费结构，因此每类别应占之资产净值可能不同。
	所有基金份额持有人于份额持有人会议上的权利是相同的，包括召开会议、表决或以其他方式行事的权利。
	2 重要会计政策
	(a) 中期财务报表之会计政策

	编制本未经审计简明中期财务报表所使用的会计政策和计算方法与截至二零二四年九月三十日止年度财务报表所采纳的会计政策和计算方法一致。
	(b) 投资及衍生性产品
	分类

	对于投资及衍生性产品，本基金基于其管理该等金融资产的经营模式及该等金融资产的合同现金流量特点进行分类。本基金按公平值对金融资产组合进行管理并评估业绩。本基金主要关注公平值信息，并运用该等信息对资产业绩进行评估，从而作出相应决策。
	公平值为负数的衍生性产品合约列示为按公平值透过损益列账的负债。
	当预期某一借入证券的市值将会下跌时，本基金出售该证券进行卖空，或通过卖空进行套汇交易。卖空被分类为按公平值透过损益列账的金融负债。
	因此，本基金将所有的投资组合归类为按公平值透过损益列账的金融资产或负债。
	确认、取消确认及计量

	投资及衍生性产品之买卖于交易日确认。投资及衍生性产品先以公平值确认，其后以公平值重新计量。投资及衍生性产品所产生之已实现及未实现收益及亏损确认于综合收益表内。当收取投资及衍生性产品现金流量的权利已终止或本基金已转移差不多所有风险和回报时，即终止确认投资及衍生性产品。
	公平值估计

	公平值指在计量日期，于一项有序交易中由市场参与者出售一项资产而应收取或转让一项负债而应支付的价格。在活跃市场中买卖的金融资产和负债的公平值，按最后交易价计算。当被投资公司的证券交易暂停，该投资的价值按基金管理人估计的公平值计算。
	债务证券的公平值按包括应计利息的报价计算。
	集体投资计划的投资以基于相关基金管理人决定的各基金每份额净资产价值得出的公平值而计算，或如集体投资计划为上市或在交易所买卖，则以最后交易价计算。
	未平仓期货和掉期合约是以在估值日的长短仓最后交易价估值。最后交易价与合约价格之间的差额在综合收益表确认。
	远期外汇合约是以估值日的远期利率定价。远期利率与合约利率之间的差额在综合收益表确认。
	结构性主体

	本基金中的所有其他基金（“被投资基金”）投资将被视为对非合并结构性主体的投资。本基金所投资的被投资基金的目标是达成中长期资本增值。
	(c) 外币交易
	功能及呈列货币

	本基金采用美元作为其功能及呈列货币。
	交易及结余

	外币交易按交易日期适用之汇率折算为功能货币。
	外币交易和按期末╱年终汇率换算外币资产和负债产生的汇兑盈亏在综合收益表确认。
	与现金及现金等价物有关的汇兑盈亏在综合收益表内的“汇兑净收益╱亏损”中呈列。与按公平值透过损益列账的金融资产及金融负债有关的汇兑盈亏在综合收益表内的“投资及衍生性产品净收益╱亏损”中呈列。
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