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SHE
ki (98.8%)
(1) B3533E35 (79.2%)

FRAFTE (4.7%)

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

APT Pipelines Ltd Ser
Regs (Regs) 4.2%
23/03/2025

Ausgrid Finance Pty Ltd
Ser Mtn 5.408%
28Mar2031

Aust & NZ Banking
Group Ser Regs (Reg
S) 6.742% 08Dec2032

Aust & NZ Banking
Group Ser Regs (Reg)
(Reg S) Var
22Jul2030

Australia (Govt of) Ser
149 (Reg S) 2.25%
21May2028

Australia (Govt of) Ser
152 (Reg) (RegS)
2.75% 21Nov2028

Australia (Govt of) Ser
166 (Reg S) 3%
21Nov2033

Australia (Govt of) Ser
169 (Reg S) 4.75%
21Jun2054

Macquarie Bank Ltd Ser
144A (Reg) Var
03Mar2036

Macquarie Group Ltd
Ser Regs (Reg) (Reg
S) Var 14Apr2028

National Australia Bank
(Reg S) (Br) 2.347%
30Aug2029

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) 4.375%
15Mar2033

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

Scentre Group Trust 1/2
Ser Regs (Regs) 3.5%
12Feb2025

SGSP Australia Assets
(Reg S) 3.25%
29Jul2026

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

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

®R7T 1,500,000

27T 4,500,000

7T 3,970,000

%7t 1,620,000

%57 3,000,000

3T 3,000,000

85T 8,000,000

BT 46,500,000

87T 14,100,000

%7t 1,500,000

%7t 971,000

¥Rt 4,200,000
%7t 4,000,000

KR5T 2,106,000

R&5T 2,000,000

%7t 3,000,000

%7t 2,250,000

27t 1,950,000

%7t 1,200,000

FR7T 954,000

SAE
AFEBMET

E ]

1,496,795

4,440,372

2,602,602

1,776,310

2,900,557

1,872,587

5,080,038

28,339,454

9,959,457

1,246,062

881,833

4,428,833
3,458,273

2,300,702

2,322,045

3,187,063

2,219,525

1,877,072

1,143,158

1,123,965

b174

0.1

0.2

0.1

0.1

0.2

0.1

0.3

1.6

0.6

0.1

0.0

0.2
0.2

0.1

0.1

0.2

0.1

0.1

0.1

0.1

BHE

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

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

B4 (0.2%)

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

LEFIBT (0.1%)
Kbc Group Nv (Reg S)
Var Perp 31Dec2049

BEX (0.2%)

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

B (0.5%)

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

Brazil (Rep of) 3.875%
12Jun2030

MNZEX (4.8%)

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

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

FR7T 1,186,000

BT 826,000

%7t 2,887,000

¥Rt 1,600,000

%7t 4,000,000

%7t 1,950,000
27T 6,900,000

FR5T 2,900,000

14Sep2029 BRIT 4,850,000
British Columbia Prov

of (Reg) 4.3%

18Jun2042 fin7c 1,000,000

British Columbia Prov
of 2.2% 18Jun2030
Canada (Govt of) 0.25%

fn7c 1,000,000

01Mar2026 fnsT 35,000,000
Hydro-Quebec 4%

15Feb2055 Hn7T 300,000
Hydro-Quebec Ser 19

6.5% 15Feb2035 f7T 1,700,000
Ontario (Province of)

(Reg) 2.7%

02Jun2029 fin7c 1,000,000

Ontario (Province of)

2.6% 02Jun2025 fin7c 600,000
Ontario (Province of)
3.5% 02/06/2024 fin7e 3,750,000

Ontario (Province of)
3.65% 02Jun2033

Ontario Teachers’
Financ (Reg) (Reg S)
0.5% 06May2025

Province of Quebec
(Reg) 2.6% 06Jul2025 07T 2,700,000

Province of Quebec
3.6% 01Sep2033 hn7e 17,750,000

fnyc 17,750,000

ER7T 4,009,000

AT
£5

1,296,127

776,693

2,993,979

1,683,428
3,859,258

1,896,002
6,321,067

2,681,710
4,439,709

740,411
674,607
24,076,369
211,311
1,508,662

706,393
436,922
2,795,786
12,802,848

4,205,415
1,962,511
12,608,535

SR
#ER
L

0.1

0.0

0.2

0.1
0.2

0.1
0.4

0.2
0.3

0.0
0.0
13
0.0
0.1

0.0
0.0
0.2
0.7

0.2
0.1
0.7
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mEX (%)
Province of Quebec

3.75% 01Sep2024 A7 1,250,000 921554 0.1
Royal Bank of Canada

Ser EMTN (Reg)

(Reg S) 0.01%

050ct2028 BX7T 4,700,000 4,422,429 0.2
Toronto-Dominion

Bank (Reg) (Reg S)

3.666% 08Sep2031 FR7T 3,900,000 4,476,761 0.3
Toronto-Dominion

Bank Ser EMTN

(Reg) (Reg S) _

3.191% 16Feb2029 FRIT 6,999,000 7,625,030 0.4

FEES (0.2%)
CK Hutchison Finance

16 (Br) (Reg S)

0.875% 030ct2024 FX7t 1,800,000 1,919,498 0.1
Suci Second Invest Co

(Reg S) 6%

250¢t2028 571,842,000 1,953,760 0.1

F[E (9.4%)
China (Govt of) Ser

Inbk (Reg) 2.62%

25Jun2030 AR

(Interbank) 270,000,000 38,734,884 2.1
China (Govt of) Ser

Inbk (Reg) 2.67%

25May2033 AR®

(Interbank) 150,000,000 21,433,161 1.2
China (Govt of) Ser

Inbk (Reg) 2.8%

25Mar2030 AR

(Interbank) 130,000,000 18,484,302 1.0
China (Govt of) Ser

Inbk (Reg) 2.79%

15Dec2029 AR

(Interbank) 120,000,000 17,170,069 1.0
China (Govt of) Ser

Inbk (Reg) 2.8%

15Nov2032 AR™

(Interbank) 215,000,000 31,030,609 1.7
China (Govt of) Ser

Inbk (Reg) 3.32%

15Apr2052 ARM

(Interbank) 101,000,000 16,168,092 0.9
China Development

Bank Ser 2305 (Reg)

3.02% 06Mar2033 AR™

(Interbank) 170,000,000 24,578,565 1.4
Zhongsheng Group

(Reg) (Reg S) 3%

13Jan2026 #5%1,800,000 1,697,566 0.1

EHELLTE (0.3%)
Colombia (Rep of)

(Reg) 3.25%

22Apr2032 %7t 2,500,000 1,988,823 0.1
Colombia (Rep of)

(Reg) 8%

14Nov2035 %573,100,000 3,356,588 0.2

SHmAERIN (0.4%)

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

ST HITT (0.4%)
Croatia (Reg) (Reg S)
3.375% 12Mar2034

ZREMEFE (0.3%)

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

EE (5.0%)

BNP Paribas Ser
144A Var
12Jun2029

BPCE SA Ser 144A
Var 18Jan2027

BPCE Sa Ser EMTN
(RegS) (Br) 0.5%
15Sep2027

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

Credit Agricole SA
Ser Var Perp
31Dec2049

Dexia Credit Local
(Br) (Reg S) 1.25%
26Nov2024

Dexia Credit Local
Ser EMTN (Br) (Reg
S) 1% 180c¢t2027

France (Govt of) (Reg
S) 2% 25Nov2032

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

France (Govt of)
(Regs) 3.5%
25Apr2026

Societe Generale Ser
Regs (Regs) 4.25%
19Aug2026

1= (1.6%)

Bavarian Sky Sa (Ser
8 ClA) Frn
20Nov2031

KFW Ser EMTN (Reg
S) (Br) 0.125%
09Jan2032

KFW Ser EMTN (Reg
S) (Br) 1.125%
15Sep2032

KB

e
6,190,000

7T

5,820,000

e
6,800,000

Em
2,600,000
ET
2,500,000
w7t
1,300,000
RIT
4,100,000
FR7T
5,400,000
05T
1,200,000
-
1,000,000
Yo
22,200,347
0T
41,070,000
®RrT
5,000,000

e
2,000,000

®rT
1,900,000
0T
20,000,000
FR7T
2,898,000

HEE

2FE BER
Ed 2174
6,327,665 0.4
6,296,721 0.4
6,115,643 03
2,656,877 0.1
2,538,022 0.1
1,303,384 0.1
4,470,666 0.2
5,939,237 03
1,281,404 0.1
1,015,887 0.1
22,808,858 13
40,994,265 23
5,642,676 03
1,930,110 0.1
2,058,686 0.1
17,798,389 1.0
2,790,850 0.2
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Land Nordrhein-
Westfalen Ser
EMTN (Reg S) (Br)
2.15% 21Mar2119

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

Vonovia Se Ser EMTN
(Reg S) (Br) 0.375%
16Jun2027

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

&% (0.1%)

AlA Group Ltd Ser
Regs (Reg) (Reg S)
5.375% 05Apr2034

& 5FF) (0.3%)
Hungary (Govt of) Ser
Regs (Reg S) 5.5%

26Mar2036

RR5T 1,200,000

% 1,900,000

RR5T 1,500,000

ER7T 1,000,000

5T 1,560,000

%7t 5,113,000

ENEE (0.4%)

Hdfc Bank Ltd Ser
EMTN (Reg) (Reg S)
5.196% 15Feb2027

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

ONGC Videsh Ltd Ser
Regs 4.625%
15Jul2024

ENERAIE (2.4%)
Bank Negara
Indonesia Ser
EMTN (Reg S) 5.28%
05Apr2029
Freeport Indonesia Pt
Ser Regs (Reg) (Reg
S) 4.763%
14Apr2027
Indonesia (Rep of)
1.45% 18Sep2026
Indonesia (Rep of) Ser
Fr6.625%
15Feb2034
Indonesia (Rep of) Ser
Regs (Reg S) 5.4%
15Nov2028
Perusahaan Listrik
Negar Ser Regs
(Reg S) 1.875%
05Nov2031

%7t 4,500,000

Fk7T 1,500,000

5T 1,350,000

27T 3,749,000

%57 2,740,000
RR5T 2,000,000

ENferE
389,000,000,000

27T 8,463,000

Ek7T 1,000,000

HEE

2FE HEE
ESI 171
982,965 0.1
2,449,687 0.1
1,463,670 0.1
901,162 0.0
1,564,685 0.1
5,031,108 0.3
4,495 857 0.2
1,561,408 0.1
1,357,819 0.1
3,745,251 0.2
2,742,847 0.2
2,058,837 0.1
24,528,708 14
8,781,734 0.5
899,866 0.0

LYk =]

BEIRZ (0.4%)

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

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

Bank of Ireland Group
(Reg S) (Br) Var
16Jul2028

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

&%l (0.3%)

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

Israel Electric Corp
Ltd (Reg) (Regs) 5%
12Nov2024

BAF (5.7%)
Credito Emiliano Spa
Ser EMTN (Reg S)

(Br) 3.25%
18Apr2029

Italy (Rep of) (Reg)
0.875% 06May2024 37t 2,000,000

Italy (Rep of) (Reg)
2.375% 170ct2024

Italy (Rep of) 2.5%
01Dec2024

Italy (Rep of) Ser 10Y
(Reg S) (Br) 4.35%
01Nov2033

Italy (Rep of) Ser 5Y
(Reg S) (Br) 3.4%
01Apr2028

Italy (Rep of) Ser 5Y
(RegS) (Br) 4.1%
01Feb2029

Italy (Rep of) Ser 7Y
(Reg S) (Br) 4%
15Nov2030

Unicredit SpA (Reg S)
(Br) Var Perp

Unicredit SpA Ser
EMTN (Reg S) (Br)
Var 14Feb2030

%7t 2,000,000

¥Rt 1,000,000

BT 2,600,000

ER7T 1,500,000

%7t 2,843,000

%7t 2,000,000

®&7T 300,000

27t 5,463,000
Ek7t 18,000,000

ER7T 14,750,000

¥kt 17,000,000

¥kt 21,000,000

RR5T 9,000,000
RR5T 1,000,000

ER7T 3,250,000

B (9.0%)

Development Bk of
Japan Ser GMTN
(Reg) (Reg S)

0.875% 100ct2025 ¥Rt 400,000

HHEE

2FE HER
ESZ 11
2,064,084 0.1
1,059,878 0.0
3,010,991 0.2
1,475,677 0.1
2,859,594 0.2
2,029,555 0.1
326,380 0.0
1,997,782 0.1
5,425,283 03
19,465,998 11
17,190,299 1.0
18,859,227 1.0
23,755,332 13
10,243,003 0.6
1,146,893 0.1
3,692,485 0.2
417,445 0.0
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Japan (Govt of) 40
Year No.5 2Pct
20Mar2052

Japan (Govt of) Ser
164 0.2%
20Dec2028

Japan (Govt of) Ser
1831.4%
20Dec2042

Japan (Govt of) Ser
186 1.5%
20Sep2043

Japan (Govt of) Ser
3610.1%
20Dec2030

Japan (Govt of) Ser
3700.5%
20Mar2033

Japan (Govt of) Ser
3720.8%
20Sep2033

Japan (Govt of) Ser
74 1% 20Mar2052

Japan Treasury Bill
Ser 1216 0%
10Jun2024

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

ZF™ (0.3%)

Galaxy Pipeline
Assets Ser Regs
(Reg S) 2.16%
31Mar2034

BE (1.1%)
Hanwha Life
Insurance Ser
Regs (Reg) (Reg S)
Var 04Feb2032
KB Capital Co Ltd
(Reg) (Reg S)
1.5% 280ct2025
Korea Housing
Finance Co (Reg)
(Reg S) 3.124%
18Mar2029
Korea Housing
Finance Co Ser
EMTN (Reg) (Reg
S) 4.082%
25Sep2027
Korea Housing
Finance Co Ser
Regs (Reg) (Reg S)
5.375%
15N0v2026

L S0k 4=

H7t 1,450,000,000

H7t 2,000,000,000

H7t 2,742,400,000

H7t 3,200,000,000

H7t 4,900,000,000

H7t 1,600,000,000

H7t 3,900,000,000
H7t 2,750,000,000

BT 1,750,000,000

27T 3,720,000

%7t 6,820,000

%7t 2,000,000

%7t 800,000

FRTT 4,745,000

ER7T 4,000,000

%7t 3,553,000

HEE

2FE HEE
E0 St
10,166,304 0.6
13,132,128 07
18,179,553 1.0
21,314,012 12
31,643,049 18
10,448,186 0.6
26,045,883 15
15,270,370 0.8
11,562,985 0.6
3,282,753 0.2
4,769,440 03
1,866,187 0.1
751,173 0.0
5,138,591 03
4,529,501 03
3,662,172 0.2

SK Battery America
Inc (Reg) (Reg S)
4.875% 23Jan2027

SK Hynix Inc Ser Regs
(RegS) 6.375%
17Jan2028

FHETF (0.2%)

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

FFE (0.1%)

European Investment
Bank 4.875Pct
15/02/2036

Traton Finance
Luxembrg Ser
EMTN (Reg S) (Br)
0.125% 24Mar2025

17 (0.3%)

Sands China Ltd Ser
Wi (Reg) 5.125%
08Aug2025

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

B (2.5%)

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

BBVA Bancomer Sa
Texas Var
18Jan2033

Mexico (Utd States of)
3.5% 12Feb2034

Mexico (Utd States of)
7.75% 29May2031

Petroleos Mexicanos
(Reg) 6.5%
13Mar2027

Petroleos Mexicanos
(Reg) 6.84%
23Jan2030

EEi&E (0.1%)

Kingdom of Morocco
Ser Regs (Reg S) 2%
30Sep2030

T2 (0.4%)

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

LYk =]

%7t 1,728,000

%7t 1,970,000

27t 3,000,000

37t 800,000

FR7T 1,200,000

%7t 2,720,000

%7t 2,500,000

%7t 2,350,000
7T 2,450,000
%7t 7,500,000

BPEFLLE
4,883,900

%7t 1,500,000

%7t 5,800,000

5T 1,150,000

RR5T 1,600,000

AT
%57

1,728,602

2,054,853

2,944,291

841,677

1,249,796

2,707,454

2,473,958

2,234,461

2,306,184
6,292,357
27,761,026

1,419,159

5,193,993

1,070,872

1,675,082

0.1

0.2

0.0

0.1

0.1
0.4
15

0.1

0.3

0.1

0.1
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Enel Finance Intl NV
Ser EMTN (Reg S)
(Br) 0.875%
17Jan2031

ING Groep Nv (Reg S)
(Br) Var Perp
31Dec2049

ING Groep NV Var
Perp

JT Intl Fin Services
Bv Ser EMTN (Reg)
(Reg S) 3.3%
14Sep2051

NXP Bv/Nxp Fdg/Nxp
USA (Reg) 2.65%
15Feb2032

FTE= (0.4%)

ASB Bank Limited
Ser EMTN (Reg S)
(Br) 4.5%
16Mar2027

ASB Bank Limited
Ser Regs (Reg S)
5.398%
29Nov2027

Auckland Council Ser
EMTN (Reg S) (Br)
0.125%
26Sep2029

Westpac Sec
Nz/London (Reg
S) (Br) 0.1%
13Jul2027

TR (0.3%)

Romania (Govt of)
Ser Regs (Reg)
(Reg S) 6.625%
27Sep2029

Romania Ser Regs
(Reg) 3.875%
290ct2035

IYFRTHI{E (0.4%)

Gaci First Investment
(Reg) (RegS)
4.75% 14Feb2030

Saudi International
Bond Ser Regs
(Reg S) 5.75%
16Jan2054

FRNN3EK (0.5%)

Boc Aviation Usa
Corp Ser Regs
(Reg) (Reg S)
5.75% 09Nov2028

BUHE

R%5% 1,000,000

%5% 1,000,000
5% 1,690,000

%7t 2,750,000

%7t 1,000,000

®R7T 636,000

%7t 2,650,000

RR5T 3,000,000

R%5T 1,500,000

RR5T 2,879,000

BRIT 2,146,000

%7t 2,788,000

%7t 4,700,000

%75 2,010,000

AFHE
#5

918,648

1,028,389
1,646,762

1,897,424

836,337

708,224

2,718,536

2,789,590

1,457,298

3,474,995

2,044,830

2,749,917

4,717,927

2,108,668

[
#ER
53tk

0.0

0.1
0.1

0.1

0.0

0.0

0.1

0.2

0.1

0.2

0.1

0.1

0.3

0.1

BUHE
Spore Airport
Terminal S Ser
GMTN (Reg) (Reg
S) 4.828%
23Jan2029 %7t 1,814,000

Temasek Financial |
Ltd Ser GMTN
(Reg) (Reg S) 3.5%
15Feb2033

United Overseas
Bank Ltd Ser Regs
(Reg) (Reg S) Var
070ct2032

HrigfE5e (0.2%)

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

B (3.7%)

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
13Sep2030

Caixabank Sa Ser
(Reg S) Var Perp
31Dec2049

Iberdrola Finanzas
Sau Ser EMTN

RR5T 2,791,000

23T 2,480,000

RR5T 3,600,000

%7t 1,550,000

RR5T 1,900,000

ER7T 400,000

R&5T 1,000,000

(Reg S) (Br) Var

Perp 31Dec2049 FR7T 1,600,000
Spain (Govt of) (Reg

S) 3.55%

310ct2033 KXt 35,150,000
Spain (Govt of) 0%

31Jan2028 ®X7T 19,000,000

Telefonica Europe
Bv Ser (Reg S) (Br)
Var Perp
31Dec2049

EFr (4.1%)

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

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

¥Rt 1,000,000

#5% 2,000,000

¥Rt 4,000,000

=

2FE HMEE
EST {1
1,821,798 0.1
3,099,020 0.2
2,403229 0.1
4,054,847 0.2
1,675,810 0.1
2,093,019 0.1
437119 0.0
1,075,519 0.1
1,766,408 0.1
39,799912 22
18,446,454 1.0
1,097,250 0.1
1,890,705 0.1
3383422 02
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BUHE

Efx (%)

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

European Union Ser
Ngeu (Reg S) (Br)
1% 06Jul2032

European Union Ser
Ngeu (Reg S) (Br)
3.25% 04Jul2034

It (0.8%)

Credit Suisse Group
Ag (Reg S) Var
30Sep2027

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

UBS Group Ag Ser
144A 4.703%
05Aug2027

UBS Switzerland Ag
(Reg S) 3.304%
05Mar2029

27T 6,200,000

®X7T 6,000,000

¥Rt 50,000,000

3% 2,700,000

%7t 1,000,000

%7t 2,650,000

®%7T 5,000,000

B (0.2%)

Foxconn Far East Ltd
(Reg) (Reg S) 2.5%
280ct2030

+HH (0.1%)

Hyundai Assan
Otomotiv 1.625%
12/07/26-RegS

PaIB% S (0.4%)
Emirates NBD Bank
PJSC 5.875%

110ct2028

Mdgh GMTN Rsc Ltd
Ser 144A (Reg)
2.875%
07Nov2029

H[E (4.8%)

BP Cap Markets
America 4.812%
13Feb2033

27t 4,800,000

27t 1,000,000

27t 3,100,000

%7t 4,500,000

%7t 2,600,000

HEE

2FE HEE
EH 2174
5,492,966 0.3
5,699,471 0.3
57,623,028 32
3,625,022 0.2
2,287,866 0.2
2,620,626 0.1
5,474,011 0.3
4,131,504 0.2
917,111 0.1
3,285,411 0.2
4,109,310 0.2
2,583,760 0.1

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

HSBC Holdings Plc
(Reg) Var Perp
29Dec2049

HSBC Holdings Plc
Var 03Nov2028

Imperial Brands Fin
Plc Ser Regs (Reg)
(Reg S) 3.125%
26Jul2024

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

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

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

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

Standard Chartered
Plc Ser 144A Var
08Feb2030

Standard Chartered
Plc Ser EMTN
(Reg S) (Br) Var
23Sep2031

Standard Chartered
Plc Ser Regs (Reg)
(Reg S) Var Perp
31Dec2049

Thames Water Util
Fin Ser EMTN
(Reg S) (Br)
4.375%
18Jan2031

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

UK (Gilts) (Reg) (Reg
S) 3.25%
31Jan2033

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

UK (Gilts) (Reg) (Reg
S) 4.5%
07Jun2028

KB

¥t 1,000,000

%7t 1,500,000
27t 1,300,000

%7t 2,080,000

FRT 1,928,000

®&7T 1,000,000

¥kt 1,000,000

¥Rt 4,853,000

%7t 2,000,000

¥t 1,525,000

%7t 1,000,000

BRIt 1,300,000

¥Rt 5,000,000

8% 27,500,000

8% 12,750,000

%% 6,135,000

=

2FE BEH
EST I - 4
1,175,857 0.1
1,474,019 0.1
1,423,145 0.1
2,074,020 0.1
2,124,589 0.1
926,696 0.0
1,122,948 0.1
5,251,118 0.3
2,173,657 0.1
1,517,067 0.1
1,025,146 0.1
1,321,705 0.1
5,472,280 03
33,388,299 1.9
14,727,145 0.8
8,036,450 0.4
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%E (11.5%)
American Honda
Finance 0.3%
07Jul2028
Bank of America
Corp (Reg) Var
04Feb2028
Bank of America
Corp (Reg) Var
15Sep2029
Bank of America
Corp (Reg) Var
200ct2032
Bonos Y Oblig Del
Estado 0%
31May2025
Brambles Usa Inc
Ser Regs (Reg)
(Reg S) 4.125%
230ct2025
Charter Comm Opt
Llc/Cap (Reg)
5.25% 01Apr2053
Credit Acceptance
Auto Loan Tr (Ser
1ACLA) 5.68%
15Mar2034
Fannie Mae 3%
01Aug2050
Fannie Mae 3%
01Dec2051
Fannie Mae 5%
01Mar2053
Ford Credit Auto
Owner Trust (Ser
AClA3)5.09%
15Dec2028
Freddie Mac 3%
01Jun2052
Freddie Mac 5.5%
01Apr2053
Freddie Mac 5.5%
01May2053
Freddie Mac 6%
01Aug2053
Global Payments
Inc (Reg) 5.95%
15Aug2052
Goldman Sachs
Group Inc Ser
EMTN (Reg) (Reg
S) Var 16Dec2025
Goldman Sachs
Group Inc Var
01May2029
Goldman Sachs
Group Inc Var
210ct2027
Goldman Sachs
Group Inc Var
210ct2032

LUk 4= |

FR7T 1,500,000

%7t 2,800,000

%7t 2,000,000

%7t 3,150,000

¥Rt 10,000,000

%7t 2,700,000
%7t 1,750,000
%7t 2,337,000
%7t 50,000,000

237 20,850,000
%7t 13,140,000

27T 2,944,000
27T 23,000,000
27T 7,440,000
%7t 19,000,000
%7t 19,000,000

%7t 1,000,000

%% 2,000,000

%7t 2,700,000

27T 2,040,000

27T 3,200,000

AT

%5
1,436,814
2,615,714
2,056,596
2,651,891

10,396,987

2,691,741
1,433,684
2,344,159
16,414,769

15,667,011
12,489,601

2,950,768
18,027,821

7,026,383
17,698,096
18,044,511

1,006,576

2,459,142
2,647,109
1,893,880

2,700,983

G
be1-4

0.1

0.1

0.1

0.1

0.6

0.2

0.1

0.1

0.9

0.9
0.7

0.2
1.0
0.4
1.0
1.0

0.1

0.1

0.1

0.1

0.1

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

Government
National
Mortgage A 5%
20Nov2052

Government
National
Mortgage A 5.5%
20Apr2053

Morgan Stanley
(Reg) Var
290ct2027

NASDAQ Inc 5.55%
15Feb2034

Tesla Auto Lease
Trust (Ser A CLA3)
5.3% 21Jun2027

US Treasury 2.375%
15Feb2042

US Treasury 3.375%
15Aug2042

US Treasury 3.625%
15Feb2053

Warnermedia
Holdings Inc Ser
Wi (Reg) 5.05%
15Mar2042

HRBS (0.1%)

Cheung Kong Infra
Fin Bv (Reg) (Reg
S) 1% 12Dec2024

L0k 4=]

%7t 2,000,000

%7t 5,080,000

%7t 7,470,000

FR5T 3,000,000
%7t 2,600,000

27T 986,000
%7t 5,000,000
%7t 10,500,000
27T 28,800,000

%7t 4,000,000

FR5T 2,530,000

4

>

£t

1,862,315

4,655,750

7,073,549

2,997,782
2,662,134

987,301
3,736,099
9,124,002

25,446,688

3,448,680

2,672,084

1,423,113,943

(1) &EFIRZEITE (19.6%)
FERLE (19.6%)

JPMF-JPM
Global Corporate
Bond X’
(dist)-UuSD*#

%77 3,537,819 351,765,361

(1) ETEMER S (-0.0%)

{5 RELIEHA (-0.0%)

(D) Credit Default Swap
Index~604~ 3
2,800,000.00 5%
15/03/2024
20/12/2028

IEHASNC ALY (-0.0%)

(208,405)
(279,143)

o

]

43t

0.1

0.3

0.4

0.2
0.1

0.1
0.2
0.5
1.4

0.2



EREFREFEE

BE—E-ME=A=+—HI¥EERSE

BARAS (4)

FEBC_WE=A=+—H (X£&Fit)

LSk 4=|

() fFrEEFER (8

HA%3 (0.0%)

Can 10Yr Bond Fut
19/06/2024

Euro-Bund Future
06/06/2024

Euro-BUXL 30Y Bnd
06/06/2024

US 10Yr Ultra Fut
18/06/2024

US 2Yr Note (CBT)
28/06/2024

US 10Yr Note (CBT)
18/06/2024

US Ultra Bond (CBT)
18/06/2024

FUZESEH (-0.0%)

(D) INTEREST RATE
SWAP ~619~ 1
20,000,000.00 CNY
12/03/2024 19/06/2029

(D) INTEREST RATE
SWAP~619~ 2
500,000,000.00 CNY
13/03/2024 19/06/2029

(D) INTEREST RATE
SWAP ~619~ 4
115,000,000.00 USD
28/06/2024 15/11/2033

BLEHERE
HitngsEm=

FE-OF=A=1—
;ﬂ;ﬁlfﬁﬁﬁﬁ ARZ& ‘9

BigE, BEE

* HEEANXBALTRTNEER

82
(283)
206
(162)
410
(764)
242

FEEERPIAAIRFIFEERARKREA

G
AFE BMER

E

8,720
(265,777)
578,448
(91,641)
(99,296)
47,344
310,062

(1,528)
36,580

(604,815)

(569,451)

53t

(0.0)

0.0

1,774,309,853
22,080,290

1,796,390,143

1,756,484,166
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Emies MR

BRESIEsS #As 0.0

ImEAINC &9 (0.0)
£E Eliisatett (0.0)
E% RS (0.0)
%éﬂ BEmgs 98.8 96.3
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mEx
RAFT
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YIS
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ENEEFT
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SRITETRIFE

FoE_NE=RA=+—8 (KLZFit)
FE-RF=A=+—H, sESHEZEMITETRLCLSWT:

(a) fEREBLYIEH

UTFATF -2 -ME=A=+—HBR P EZERTIEREL:

F20245%3831H

(D) CREDIT DEFAULT SWAP

INDEX ~604~ 3

2,800,000.00 USD
15/03/2024 20/12/2028

(b) EHRAIMNCELY

IRBOE

CDX.NA.HY.41

UFAF -2 _mE=A=+—HBRFOZERINCEL:

AN
F2024FE3H31H
FEEEH:

5T 70,234,336

B AR 1,093,023,420
B AR 125,063,249

BHEARM 17,423,504
BFARM 2,856,076
BFARM 2,615,830
BFEAR™ 2,381,133
BRARM 2,627,101
FR7T 468,556,331
FR7T 9,334,260

FR7T 5,398,276

FR7T 2,605,882

FR7T 3,650,000

FR7T 150,000

F§E 56,532,311

B 7t 22,296,877,679
A7t 3,000,253,107
%5 21,772

%7t 1,101
BEARM 105,729
A7z 7,858

T 62,564

07T 282,284

47T 218,051

A5t 14,823

%77 870,208

%57 30,501
BFARM 3,174,133
BEEARM 1,647,210
%£5T2,541

%57 1,388

JIT 657,544

BT 258,854

BT 443,749

T 342,219

FEE

%77 45,877,918
%5T 151,992,677
%7t 17,368,632
%7 2,420,455
%5t 397,703
27T 363,826
%5t 331,188
27T 364,848
35T 508,095,457
%7 10,173,968
%3¢ 5,910,252
%75 2,851,723
27T 3,966,695
%77 162,915
%37T 71,667,113
3T 149,965,699
%77 20,416,517
hnyT 29,545

7T 1,496

%£7T 14,594

£5T 4,717

3T 40,902

%77 208,610
35T 130,831
%77 8,909

85T 1,333,787
45t 50,993

7T 437,505
7T 227,042
BEFARM 18,451
BEARM 10,081
EIT 432,272
%5t 171,291
27T 291,806
2T 224,580

ZEIBM

N
S
N
N
w
N N N N N N N N N N N N N N N N N N Y\ N N N N N N NES
11 0 J0 J0 0 0 0 J0 J0 J0 00 0 J0 J0 J0 J0 J0 J0 J0 30 J0 J0 J0 0 J0 J0 J0 J0 J0 J0 IO
©COOOEEEEUUTUTUTUUTWWRRNNNRNRNNNRNRONNNNONNN
junpnpuupupuapuapuapunpuspuapunpunpuapunpunpunpunpunpunpunpunpunpunpunpunpunpunpunpunpunpunpunpunpuspusl

N

=}

N

=

.m
P
J0 J0 J0 0
el el

RHMF

Citibank N.A., 163
HSBC Bank Plc, €3
EEEERIT

HSBC Bank Plc, {63

ERLANERRDERAR

JEEIBRIRTT

BEREAFERROERARE

EEERT

B EIRT, 103K
EMEF, €%
TEEIBRRIT
EMEPF, €%
BITERIT, €%
EEEEIRT
BIEREIT, 10
BIERERIT, 10
Citibank N.A., 163
EEBIRIT
EEBRIRT
EEBIRRIT
AEEIRIRIT
EEBRIRT
BrEREIT, 10
BT, 0
SEEBRIRT
BrERERIT, 10
BFERIT, 0
BrERERIT, 6%
BraRERIT, 10

BRERIT, €K

ER+ARERRGERAD

B5RERIT, €H
EEBRIRT

AFE
RAWF e
Citigroup Global Markets Ltd, €% (208,405)
BERA G (208,405)
BRI

(208,405)

KT (SH)
7T

57,037
1,446,782
143238
20,656
4,325
3,539
3,226
3,008
2,054,620
92,967
80,114
37,370
24,695
915
252,671
2,640,861
592,584
60

4

31

16

82

4

403

43

27

0

305

158

0

0

3,082
2,332
2,164
1,208
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5T 777,152

7t 81,077

BT 89,916

85T 23,717

ST 27,275

BT 7,112

85T 52,600

BT 12,149

35T 52,659

7T 286,970

BT 1,667

87T 1,675

5T 1,657

85T 1,685

85T 1,689

BT 1,687

BT 2,066

87T 3,100

HN7T 649,131

07T 214,546

fn7T 211,676

N7t 695,031

07T 140,926

fN7T 75,944

7T 147,684

ANz 1,483

ANyt 1,487

7T 1,480

fnyT 1,484

7T 1,493
BEART 48,560,330
BEART 34,761,669
BEARM 23,107,527
BERARM 21,623,921
BRARM 10,596,356
BFEAR™ 9,292,535
B ARM 4,878,843
BEARM 4,752,745
BFAR™M 4,255,161
BEEFEARM 3,569,249
BERARM 3,497,845
BFEARM 2,614,732
BFARM 2,934,623
BRARM 2,817,440
BEFEARM 2,374,741
BEARM 2,319,249
BFARM 2,865,582
BHEARM 2,496,783
BEARM 3,051,762
BFARM 1,581,535
BERARM 1,859,623
BFARM 1,585,872
BFARM 1,472,930
BEARM 1,589,592
BFARM 1,541,017
BFEAR™ 1,089,077
BERARM 981,645
BF AR 5,074,160
EFARM 1,008,973
BFRARM 1,076,070
BFARM 1,041,831
HFARM 1,067,082
BF AR 865,796
BEARM 725,316
BEAREM 851,108
BF AR 565,915
BFEAR™ 526,453
HEEFEAR 449,194

HEER

%71 508,412
%7t 53,708
%357 59,112
%7t 15,765
%5t 17,936

£IT 4,712
%7 34,384
5T 7,977
7T 34,404
%7t 187,328
%55 1,105
%7t 1,110
%7t 1,096
%55 1,108
%7t 1,105
%75t 1,104
%5t 1,350
%71.2,024

25T 481,551

7T 159,342

%7t 157,152

7T 514,401

7T 104,550
5T 56,483

27T 109,193

%5t 1,103
%55 1,104
%77 1,098
%7t 1,100
%5t 1,105
27T 6,779,478
%77 4,834,752
3£7T 3,223,615
%£7T 3,007,144
%5T 1,474,173
%7t 1,292,350

27T 679,277

7T 661,839

%77 592,962

7T 496,807

7T 486,623

27T 364,409

7T 408,130

%7 391,858

%77 330,318

T 322,547

%7t 397,798

7T 346,840

T 423,277

7T 220,235

37T 258,357

7T 220,628

%77 205,018

7T 221,089

£7T 214,297

27T 151,747

%7t 136,809

27T 700,791

27T 140,478

7T 149,653

£7T 144,879

7T 148,233

£7T 120,477

%77 101,003

%57 118,150
%5t 78,717
%5t 73,210
%7T 62,524

ZEIBA

202448198
202448198
2024 481

Cobbbobohbhbbobohbhbbbobhbbbobhbbtbbhbbtbohbbtbohbbbbohbbtbohbbbbobhbtbobbbbobbbb
pusduibuabushushususbuabuspushushusbuabusfushushusbuabushushushusdusbusbushushushusbuspushushusdusbuspushushusdusbunpushushushuabunpushushushuabuspushushusdusbusbushushushusbusbushushushusBusbushust
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REHWE S (SH)
ESH

RHWF
EEEBRIRIT 1,151
BrFERIT, 0 787
BIEREIT, 6% 422
Citibank N.A., £ 285
BrEkERIT, 16 133
BrERET, 16 69
EMEPF, €35 51
EEBRIRT 47
EEBIRIT 33
EEBRIRT 18
BrERERIT, 6% 17
BrFERIT, 0] 16
BrEERIT, 10 15
BRET, 6% 8
AEEERIRIT 3
SEEBRIRT 2
BFRIRT, 10 1
BIEKERIT, 16 0
BrERERIT, 6% 1,749
BIEREIT, 16 762
BIERERIT, 16 693
Citibank N.A., €% 673
MEAXERIBT 385
Citibank N.A., f£3% 350
Citibank N.A.,, €3 34
Citibank N.A., 163 7
BrEREIT, 0% 5
BERET, 6% 4
SEEBIRRTT 3
BFRIRIT, 10 2
BERET, 6% 86,812
EEERERT 43,841
EEBIRRIT 38,897
EEBIRIRTT 26,899
EAEPF, £ 13,766
Citibank N.A., 163 11,637
Citibank N.A., £ 6,867
BERLAFERRHBRAE 6,808
Citibank N.A., £ 6,509
BT, 0% 4,887
EMEPF, €3 4,544
BRRERIT, 0 4,042
Citibank N.A., €3 3,675
SEEBRIRT 3,554
BRRERIT, 0 3,027
Citibank N.A., f£2% 2,904
BRET, 6% 2,859
EEERERT 2,729
Citibank N.A., f£2% 2,678
BERLT AT ERR DB RAT) 2,265
Citibank N.A., {63 2,061
EMEPF, €3 2,060
BRET, 16 2,017
Citibank N.A., f£2% 2,009
JEEIBRIRIT 1,911
BrEREIT, 16H 1,649
B FRIT, 0% 1,517
EEBRRIRIT 1,462
Citibank N.A., 163 1,420
Citibank N.A., f£3% 1,348
EEBLRRIT 1,292
EEBIRIT 1,166
EEIBRIRIT 1,150
BERTAFERRHBRAT 1,039
BrERERIT, 10 849
E%;Eiﬁﬁ, fesﬂz 721
SEEBRRT 653
BrEERT, ﬁHz 615
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BEARM 561,397
B AR 455,107
BEARM 437,721
HEARM 1,735,549
BREARM 1,642,343
HiF AR 396,696
BEARM 453,657
BERARM 393,694
HEFARM 211,925
HEFEARM 267,422
B AR 206,385
BEARM 180,819
BERARM 214,840
BFARM 192,029
HE AR 203,035
B ARM 185,035
BFARM 710,229
BHEARM 136,368
BRARM 142,052
BFARM 557,170
BERARM 133,694
BFARM 115,215
BFARM 119,221
BERARM 121,583
BEART 74,801
HRARM 119,622
BRARM 292,549
BEART 64,577
BEFEARM 1,128,651
BEARD 41,287
BEARM 35,266
BEARM 149,797
BEARM 27,425
BEART 30,598
HEFEARM 18,213
BFARM 437,292
HEARM 22,003
BEARM 14,456
BEARM 13,622
BEARM 8,657
BEFAEM 10,124
BEART 8,033
BEARM 7,915
BEAEM 7,915
BEARM 7,915
BEAEM 10,707
BEARET 7,901
BEARM 7,925
BEAEM 7,925
BEARET 7,925
BEARM 7,925
BEAET 8,124
BEAREM 7,930
BEAEM 7,930
BEAET 7,930
BEARM 7,931
BEAREM 7,931
BEARM 7,931
BEARM 7,931
BEAEM 7,931
BEART 7,926
BRARM 9,142
BEAEM 7,928
BEART 7,928
BEAREM 7,928
BEARET 7,928
HFARM 147,928
BEARM 7,935

HEER

7T 77,986
7T 63,327
%7 60,881

%77 239,731
7T 226,856

%7t 55,107
%£7T 62,922
%£3T 54,652
%77 29,565
%7t 37,149
%7 28,735
%7t 25,200
%37 29,889
%7 26,736
%77 28,235
%5t 25,732
%7 98,090
%7t 18,976
%71 19,756
%£7T 76,962
%5t 18,595
%7t 16,044
%7T 16,594
%57 16,910
%77 10,443
%7t 16,592
%7 40,410

%77 8,982

37T 155,617

%71 5,748
%77 4,905
%37 20,688
%71 3,821
%7 4,251
%77 2,538
%77 60,293
%7t 3,057
%75T2,011
%57 1,895
%77 1,208
%7t 1,409
%57 1,122
%7t 1,105
%55 1,105
%7t 1,105
%77 1,489
%55 1,102
%7t 1,104
%5t 1,104
%55 1,104
%7t 1,104
%55 1,130
%55 1,104
%75t 1,104
%55 1,104
%5t 1,103
%57 1,103
%55 1,103
%5t 1,103
%55 1,103
%55 1,102
%77 1,269
%5t 1,101
%357 1,101
%7t 1,101
%55 1,101
%57 20,396
%7t 1,102

ZEIBA

202448198
2024 %4 8
2024 %4 8

Cobbboohbhbbobohbhbbbobhbbbobhbbtbbhbbtbohbbbbohbbbbohbhbtbohbhbbbobhbbtobbbbbbbbs
I [ I [T [T] [T [ [0 [T [] [0 [ I [ [] [0 [ [T [ [} [] [0 [ [ [0 [0 [0 [0 [0 [0 [0 [0 [0 [0 0 [0 [0 [0 10 0 [0 [0 [0 [0 [0 [0 [0 [0 10 [0 [} [0 [ 0 [0 [0 [0 [0 [0 [0 [0 [0 [0 [0 [0 0 [
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KM (SH)
e

RHWF
EEBRRIRTT 613
Citibank N.A., €3 603
Citibank N.A., 163 553
AEIEERIRIT 535
EEBRIRT 506
EEEBRIRIT 434
BrERERIT, 10 398
BRERIT, 6% 393
EEBIRIT 357
EEBRERT 292
Citibank N.A., €3k 290
BRFERIT, 0% 280
EMERR, €3 279
Citibank N.A., €3 270
AEIEERIRIT 253
EEBRIRT 230
EEBRRIT 205
EEBRERT 181
Citibank N.A., €3k 178
SEEBIRIRTT 172
BRERIT, 0% 169
ERTAFERRHERAE 165
BERET, 6% 163
SEEBRIRT 153
BrEREIT, 6% 134
BERET, 16 105
JEEIBRIRIT 90
BIeREIT, 16 82
BFERIT, 0 64
Citibank N.A., €% 58
BERET, 6% 45
SAEIEERIRIT 43
BRRRIT, 0% 42
SEEBIRRTT 33
BIERRIT, 16 28
BIEREIT, 6% 25
Citibank N.A., {63 24
BrEERIT, 16 18
BRET, 6% 17
SAEIEERRIT 15
BrER;RIT, 16 14
BREERIT, 0 14
BIEKERIT, 16 14
BrERERIT, 10 14
BFRERIT, 0 14
Citibank N.A., €3k 13
EEIERIRIT 13
Citibank N.A., {63k 12
BrERERIT, 6% 12
BFRIRT, 10 12
BIEERIT, 0% 12
SEEBRIRT 11
BFRIRIT, 0 11
BrEERIT, 16 11
BreREIT, 0% 11
BrERERIT, 6% 10
BrEREIT, 6% 10
BFRIRIT, 10 10
BrERET, 6% 10
EEIERIRIT 10
SEEBIRIRTT 10
BREERIT, 0% 9
EEIERRIT 9
EEBIRRIT 9
AEEIRIRIT 9
SEEBIRIRIT 9
BFEIERIT, 0 8
B FERIT, 0} 8



EREFREFEE

BE—E-ME=A=+—HI¥EERSE

ZHEH

BEARM 7,935
BEARM 7,935
BEART 7,940
HERARM 11,589
BEAKET 58,074
BEARM 9,007
BEART 7,998
BEART 7,972
47T 898,519
47T 182,657
A5t 159,009
47T 93,848

AT 85,570

AT 61,284

47t 83,944

AT 24,494

AT 21,491

47T 36,413

AT 156,721
AT 25,660

A5t 13,861

AT 4,887

A7t 2,335

A5t 1,784

A5t 1,784

7t 1,776

A5t 1,787

AT 1,794

47T 1,808

45T 1,808

477 1,833

%77 311,662
27T 143,646
37T 681,747
%5t 103,206
37T 82,047

%77 69,916

%77 167,586
27T 155,460
%77 85,849

25T 129,199
27T 229,776
%35t 195,722
7T 36,808

%57 82,275

%357 101,946
27T 200,078
%77 80,383

25T 55,409

%77 23,413

%5t 13,737

7T 14,929

JBITT 70,234,336
5T 3,967,233
FRTT 434,619,191
FR7T 2,068,486
W 53,549,923
BFFLLE 465,875,290
27T 4,840,978

5T 123,203

A7z 95,023

hnsc 81,192,296
BREART 1,421,222

HEER

%7t 1,102

%7t 1,102

%5t 1,101

%7t 1,601

%7t 8,007

25T 1,244

%7t 1,105

%57 1,101

27T 548,868

%57 111,393

%77 96,871

%7t 57,703

%3t 52,720

%7t 37,796

%7t 51,144

%5t 15,107

%5t 13,308

%37 22,207

%77 94,033

%5t 15,520

%77 8,434
%553,014

27T 1,440

%5 1,104

%55 1,104

%7t 1,096

%75 1,096

%55 1,092

%7t 1,094

%57 1,094

%7t 1,101

fn7T 423,008

A7t 195,173
%Aﬁﬁi 4,949,929
5T 158,766

fnsc 111,513

hnsT 95,023

fnyT 227,138

7T 210,706

fn7T 116,492

5T 198,203
BFARM 1,668,327
BEARM 1,421,222
h07T 50,000

hnyT 111,427
HERARM 740,197
H07T 270,744

5T 123,203

hn7T 75,000

BT 35,905
BEARM 99,738
HEEART 108,349
%7t 45,882,687
25T 2,596,491
5T 470,885,555
%78 2,259,979
%3T 67,670,769
%77 27,942,846
H§E 3,831,736

%77 80,344
7T 69,899
%75 59,931,041
27T 195,537

ZEIBA

202448198
202448198

REHTF

E5RIEIT, R
BRERIT, €K

2024548198 Citibank N.A., 163
202448198 AEBRRT
202448 19H ERERIT, K
202448198 EEBRRIT
202448198 AEBRRT
2024548198 SEEIERIRT
202448198 Citibank N.A., 163
202448198 EEBRERT
2024548198 HSBC Bank Plc, 163
202448198 AEBRRT
202448198 HSBC Bank Plc, 163
2024548198 ESREIT, 5
202448198 Citibank N.A., €3
2024548198 ESERIRIT, 103K
202448198 Citibank N.A., €3
202448198 EEBRIRT
202448198 BRsEIRIT, €K
202448198 Citibank N.A., €3
202448198 SHEBIRIT
2024548198 EFREIT, R
202448198 BRRRIT, €K
2024548198 Citibank N.A., 13
202448198 Citibank N.A., €3
202448198 BSEERT, R
202448198 Citibank N.A., €3
202448198 Citibank N.A., €3
202448198 Citibank N.A., 163
2024548198 Citibank N.A., €3
202448198 SEELERIT
2024 4 A 19 H BERLIAFEMRRDERAR
20244 B 198 BERLAFERKRAHERAR
202448198 MEASRRIT
202448198 EARERF, £
2024548198 =EER, €3
202448198 Citibank N.A., 163
2024548198 EFEREIT, 03
202448198 Citibank N.A., €3
202448198 AEBRRT
202448198 EMERT, £
202448 19H MEASFIRT
202448198 Citibank N.A., £
2024548198 ESERIRIT, 03K
202448198 Citibank N.A., 163
20244819 H MEASKEIT
2024548198 BSREIT, 5
202448198 Citibank N.A., 163
202448198 FEBRRT
202448198 Citibank N.A., €3
202448198 MEAERET
2024548198 EFERIRIT, 10K
20245838 E%;Eiﬁﬁ e5K
2024 %58 3H ZEEEIRT
20245 A3 8 ERTAFEMRRHERAT
20245838 EEEERIT
2024 583H L0 SEERRTT
20245 A3 8 ERTATIEMRRHNERAT
2024 £ 5 A3 H EiRTANERRGERAE
RLIM B TR

20448208 Citibank N.A., 163
20244828 Citibank N.A., 163
20244828 MEASFIRT
2044828 Citibank N.A., 163

~13-

AT ()

20,508
5,935
901,835
23,182
11,995
54,793
310

8,835,480
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KM (SH)

RFEH T REIEH RHWF e
ZFEELLER 465,875,290 %757 27,180,282 202448208 EEEERIT (847,771)
%57 1,104 BEARM 7,998 2024 4H82H AEIEIRIRIT ()
%57 1,103 5T 1,687 20244828 SEEIERIRIT ()
%5T 20,673 BEARM 149,797 20244828 EEERERIT (41)
%7t 98,018 BEARM 710,229 202454828 EEIERIRIT (196)
%57 700,279 BEARM 5,074,160 20244828 EEIBRRT (1,397)
7T 432,505 BEFEARM 3,107,863 20244528 ERLTANERRBERAE (4,449)
%57 3,773,303 8 2,982,389 202454828 Citibank N.A., f£3% (5,801)
%7T 6,488,649 FR7T 5,988,844 202454828 Citibank N.A., 63 (20,697)
%7t 16,595,937 ¥Rt 15,213,698 2024 4 B2 H ERTANERRDERAE (165,143)
%57 8,427,776 B35t 1,249,970,000 2024452 8 ERTAFERROERAR (168,699)
%7t 37,063,147 RA7T 33,873,017 2024 F 4 B2 H BERIAFERRHERAR (480,289)
%5t 1,100 BEARM 7,972 20244838 SAEIEARIRIT )
%57 8,004 BEARM 58,074 20245 483H E5ERIRIT, 16K (5)
%5t 1,101 415t 1,833 202454838 SAEIEERIRIT (5)
%57 20,388 BEARM 147,928 20244838 BFEREIT, 163 (13)
%7T 60,269 BEARM 437,292 202454838 BIEREIT, 165 (38)
%7t 155,553 BREART 1,128,651 202448308 BrEEERIT, 10 (99)
%77 94,033 A5t 156,721 202448308 BFERET, 163 (290)
A7t 50,000 27T 36,800 202454858 BIEREIT, 16 (149)
415t 1,326,907 %57 793,691 20244881 BERERIT, 163 (1)
HEARM 108,349 £7T 14,923 20245 489H B RIRIT, 6K (4)
87T 1,333,787 %57 870,543 2024F 48 19H BRRERIT, 10 (43)
07T 1,492 %57t1,103 2024448198 BFEREIT, 163 (0)
7T 2,330 £ 1,721 2024%E4819H Citibank N.A., f£3% )
AT 1,491 ¥5751,100 2024448198 BEREIT, 10 ()
ot 1,858 £71,371 2024%E 48198 Citibank N.A., f£3% @3)
07T 2,402 ¥ 1,771 2024%E 48198 Citibank N.A., 6% (4)
07T 1,496 ¥5751,102 2024948198 EEBIRIT (4)
7T 1,490 %£5751,097 2024%E 48198 EEIERIRIT (4)
7T 2,355 ¥7T1,733  2024%F4819H Citibank N.A., £ 8)
hn7T 22,028 %50 16,264 2024 4H19H Citibank N.A., €3 (17)
T 11,782 ¥508,678 202448 19H EEBIRRIT (31)
H07T 129,584 ¥5095733 2024FE 481908 EEBIRRIT (48)
fn7E 29,545 £5T21,777 202448198 EEERERT (61)
7T 55,532 £5040,950 2024FE 481908 Citibank N.A., f£3% (96)
fn7c 42,881 %7531,591 2024%F4H19H EEBRERT (104)
A0t 255,035 %50188,328 2024448198 HSBC Bank Plc, {63k (180)
7T 226,710 ¥ 167,267 2024F 48 19H BERET, 16 (305)
07T 268,609 ¥55198,075 20244 4H19H Citibank N.A., £ (466)
07t 618,515 %£50456,176 202448198 BT, % (996)
HEARM 10,081 ¥5751,389 20244948198 BrERERIT, 16 (0)
BFEARM 7,981 %57 1,100 2024%F4H19H BFRIT, 0 (0)
HEARM 18,451 £552,542 2024%E 48198 BFERET, 163 (1)
BEART 7,946 %5 1,094 2024%F4H19H Citibank N.A., {63 (1)
HEARM 7,946 £t 1,004 2024548198 Citibank N.A., f£3% (1)
HEARM 7,946 %£5751,004 202448198 Citibank N.A., f£3% (1)
BEAR™ 7,946 %5 1,094 2024%F4H19H BrFERIT, 0 (1)
HEARM 125,645 £ 17311 2024FE48198 BFEREIT, 163 (6)
HEART 92,102 £5012,682 2024FE4819R8 Citibank N.A., f£3% (11)
BFART 786,382 %57 108,343 2024F 48 19H BFFRIT, 0 (37)
HEARM 3,071,199 %£50423,133  2024%E 48198 BFEREIT, 163 (145)
HEART 3,168,920 ¥57 436,354 2024 F 48 19 H Citibank N.A., f£3% (392)
HEARM 4,735,734 %£50652,101 2024448198 Citibank N.A., f£3% (585)
4157 1,833 %£5751,097 2024%E 48198 EFEIRIT, 0K (0)
47T 50,993 %£5530,501 202448198 BRRERIT, 0% (1)
%7 862 T 1,321 2024448198 SEEDIET (0)
%571,858 MrT2,513 2024%E 48198 Citibank N.A., f£3% (1)
%77 208,654 hN7T 282,284 2024 FE 48 19H EERET 68 (5)
%57 1,676 T 2,260 2024&E 48198 SEEIERIRTT (5)
%57 4,657 7T 6,290 202448 19H BEREIT, 168 8)
%7t 992 EEARM 7,125 2024F4819H Citibank N.A., {63 (10)
%57 2,002 Mrc2,692 2024%E 48198 Citibank N.A., f£3% (12)
%£35T 793,717 #1755 1,326,907 202448 19H E‘,?E;E%Eﬁ K (13)
%57 1,652 BREART 11,892 2024448198 SEEmEET (13)
%5t 13,607 55 20,826 202448198 BRET, 6% (14)
%772,626 5T 4,000 2024448198 EEBIRIT (15)
%57 4,717 AT 7,858 2024F4819H EEBRERT (17)
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ZHEY

%7 2,561
%7t 14,605
7T 34,462
%77 3,036
%7t 8,909
%77 23,092
%3t 35,757
%77 40,919
7T 14,884
%5t 12,846
%£5T 12,134
3T 227,137
%£3T 122,462
%5t 13,629
£7T 14,422
%57 39,051
%37 12,746
%77 16,149
%7t 15,020
%£7T 236,007
%3t 14,555
%7t 16,895
%77 13,666
EIT 242,460
%7t 437,687
%3t 79,451
%71 102,064
%7t 33,826
%37 66,928
%7t 83,551
%7T 34,515
%£5T 173,408
7T 44,374
%7t 130,835
%£7T 96,228
%7t 42,300
%77 28,107
%7t 48,161
%77 21,969
%£7T 86,490
%77 41,802
%7t 57,149
%7t 380,130
%77 98,203
%37 27,319
%£3T 26,652
%57 92,100
%77 46,816
%3t 73,505
%7t 100,595
%3t 57,490
%51 111,789
%77 39,675
%5t 91,130
%7t 3,689,738
%7t 150,421
35T 217,959
%77 209,878
%7t 133,259
%71 195,647
%£7T 54,568
%3t 59,055
%£7T 72,560
%57 213,531
35T 139,902
7T 274,253
%7t 1,143,966

FEE

BEART 18,411
BRARM 105,729
JBIT 52,745
BEARM 21,779
AT 14,823
HERARM 167,232
AT 48,312

SEITT 62,564
HRARM 107,307
HEARM 92,480
BEART 87,269
BEARM 1,647,210
5T 187,435
HEARM 98,000
HRARM 103,636
AT 65,034
BREARM 91,365
5T 24,500
BRARM 107,671
JRIT 361,294
BEART 104,249
BRARM 121,203
BT 20,629

BT 371,125
BRARM 3,174,133
fJurT: 107,177

85T 156,009
BERARM 243,369
h07T 90,147

45T 139,166
HEARM 248,183
BRARM 1,255,831
A5t 73,630

47t 218,051

fnsT 129,636

ERF AR 303,800
T 42,393
BRARM 346,247
A5t 35,828
BEEARM 622,594
AT 68,737

BT 86,499
BEFEARM 2,752,926
BEART 706,974
5T 44,372

AT 43,212
BEARM 662,170
BT 70,430
BEARM 526,879
HRARM 722,888
47T 94,482

BR AR 803,600
AT 64,396

5T 137,788

BT 5,650,960
BEFARM 1,081,649
BEARM 1,570,000
BRFARM 1,510,938
HERARM 954,445
BRARM 1,406,636
A5t 88,117

AT 95,575

45T 118,006
#AEHE 1,534,978
,,m: 211,267

T 417,043
BEAR™™ 8,284,687

ZEIBA

202448198
202448198
2024 481
2024 %4 8
2024 €4 A
2024 %4 8
20244 8
2024 %4 8

Coobbbbohbhbtobohbhbtobobbbooobbtbobhbttobhbbtbohbbtbohbbtbobbtbobbbbobbbboh
puaduibunbushusfusuidusbushushusdusbunbushushusbusbuabuspushushusbuabunbushushushuauabushushusdusbusbushushusdusbusbushushushusdusbuspushushusdusbushushushusbuibuspushushusbuabuapushushushuidin
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RHMNF

Citibank N.A., €3
JEEIBRIRIT

BrEREIT, 16H

BERERIT, 10
SEEBRRRIT
BERLAFERR DB RAT
Citibank N.A., 83k
EEBRRIRTT

Citibank N.A., 83k
EMEPF, €3

EEEEIRT

BrRERIT, 163
EEBRIRT

EEBIRIT

EEBRERT

EMERF, €3

EEBRRTT

Citibank N.A., 163
MEAERIET

HSBC Bank Plc, {63k
BFERIT, 10

BrERERIT, 16

BRFERIT, 0%

EMERF, €3

BRET, 165

HSBC Bank Plc, €3
EEIBRRIT

HSBC Bank Plc, 162

B IRIT, 0

EMEPF, €%

SEEBIRTT
BERTAFERR N B RAT
BERTAFERRR DB RAT
BrERET, 16

EMERF, €3

Citibank N.A., 163
BrERERIT, 10

BEREIT, 165

Citibank N.A., 163
SAEEERIRIT

HSBC Bank Plc, 162
SEEERRT
ERLAFERSERAE
SEMEPE, €3

EERET, 6K

B FRIT, 0

HSBC Bank Plc, {63
Citibank N.A., 83k
EEBRIRT

EEBIRIT

EEBRIRIT

BrREIT, 0%
ERLAFERRRDERAE
HSBC Bank Plc, {63k
EEBRIRT

SAEIEERIRIT

B RRIT, 10

EMEPF, €%

BT, 0H

HSBC Bank Plc, €2
Citibank N.A., 163
BERLAFERRHERAT
JEEIBRIRIT

BrERET, 16

EHER, €%

BRET, 6%
ERLARERRHERAT

KEBME S (TH)
ET

COWVORABDBWWWN
DOUTWNPWADWW

=
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%5T 110,920
%7T 248,239
%77 195,293
%77 291,128
%5T 361,593
%7T 340,959
%7t 491,160
%57 278,893
33T 412,957
%7t 169,393
%77 453,791
7T 662,663
%£3T 627,342
EIT 745,772
%77 783,013
%£3T 603,677

%7t 1,137,573

%7t 756,631

%7t 1,775,872

%57 853,139

%7t 7,608,814

%7T 50,014,785

%£3T 58,275,223

%3¢ 55,338,907

%71 25,937,321

%£3T 125,655,438

£3T 404,278,261

a7t 81,192,296

BRIt 3,660,089

ENfE & 388,894,017,187
%7 3,239,206

B 7t 24,047,160,786
HEARM 1,242,882,450

(c) %%

FEE

45t 181,774
HEARM 1,782,855
JRIT 295,197
HEARM 2,093,216
BEARM 2,601,590
BEFEAR™ 2,451,219
HEAERM 3,541,000
HEFART 1,999,096
BEARM 2,969,421
47T 276,396
BEFARM 3,259,928
HE AR 4,770,600
BEARM 4,510,387
HEF AR 5,363,836
HEAERM 5,633,619
HF AR 4,330,761
5T 1,730,343
HEARM 5,428,650

BREAKM 12,777,035

47t 1,401,189

BFRART 54,713,862

fnyc 67,467,300

i AR 419,048,563

7T 83,810,689
A7t 42,119,572

HEARM 903,569,785
BEARM 2,907,105,546

57 59,838,264
#£3% 3,957,540
%57 24,438,762
RR7T 2,990,083
%57 159,744,352
25T 171,677,620

UFAF S _ME=A=+—HRFEZHHEEA:

F20245F3H31H

US 10Yr Note (CBT) 18/06/2024

Can 10Yr Bond Fut 19/06/2024

US Ultra Bond (CBT) 18/06/2024

Euro-BUXL 30Y Bnd 06/06/2024

10 FEAEEE R
10 FEKEMEAR FHAL
30 FHAEEES

RZEIEH
2024 F 4B 19H

202448198
2024481

2024 F 4

N
o
N
EN
w
AADDADIDIDPADIDIADIDIDIDADDD
el el rd v rdrd vl rdrd rd rdrd vl rd rd rd rd rd vl vl vl vl v
juapuapuapunpuapunpuapupunpuapuapunpuapunpunpuapunpuapuapunpuapunpuapuapuapuapuapuapunpunpnil

cuuuuun
:mEu:m:mm:mlﬂ:ﬂ]lﬂﬁﬂﬂﬂlﬂlulﬂmlu:ﬂmﬂlulﬂmﬂﬂlﬂlulﬂ
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9
3
3
3
3
7
5
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FEAIE. FAUESF EEiin LBk

FBERITH 30 FHRS TR
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REHTF

HSBC Bank Plc, {63k
Citibank N.A., 123k
BRET, 168
Citibank N.A., {63
HSBC Bank Plc, {63k
BRET, 16
Citibank N.A., f£3%
EEBRRT
SEEBIRIRTT
BT, 0
BreRET, 6%
EMET, €%

HSBC Bank Plc, {63k
EEERT

HSBC Bank Plc, {63k
B RIT, 0
BrEREIT, 165
BRERIT, 0%
HSBC Bank Plc, €%
Citibank N.A., {63
HSBC Bank Plc, 163k
Citibank N.A., {63
HSBC Bank Plc, {3k
EMEPE, €3
BRRET, 165
HSBC Bank Plc, {3
HSBC Bank Plc, €2
SEEBIRIT
EEBIRIRTT
BITERIT, €%
EMEF, €%
Citibank N.A., 123k
BRER, €%

REMBTIR

REIMESH

RHEWF

Citigroup Global Markets Ltd
Citigroup Global Markets Ltd
Citigroup Global Markets Ltd

Citigroup Global Markets Ltd

RIS

KM (SH)
e

N UoONwWRRO OO U=
NP 10O VW ®WER N ©
ROWPRRNRAOIARRORONO WS

GGG IR S SIS

(279,143)

KEIME S (SH)
eSS

47,344
8,720
310,062

578,448

944,574
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US 2Yr Note (CBT) 28/06/2024
US 10Yr Ultra Fut 18/06/2024
Euro-Bund Future 06/06/2024

(d) FU=E§=HA

KKK (SH)

UTFATF-E-NE=A=+—HRTPEZANXEEHEL:

F202453831H

(D) INTEREST RATE
SWAP~619~ 2
500,000,000.00 CNY
13/03/2024 19/06/2029

(D) INTEREST RATE
SWAP ~619~ 4
115,000,000.00 USD
28/06/2024 15/11/2033
D) INTEREST RATE
SWAP ~619~ 1
20,000,000.00 CNY
12/03/2024 19/06/2029

IREE = RBHF ESH
2 FHAEEERR  Citigroup Global Markets Ltd (99,296)
10 FBKEAEEEFS  Citigroup Global Markets Ltd (91,641)
10 FHAEEMITiRSFHALE  Citigroup Global Markets Ltd (265,777)
REMESHIR (456,714)
SRR U 487,860
ATE
kvl RHEHNF %7
CNY/REPOT7/1W/Reuters  Citigroup Global Markets Ltd, €3 36,580
BERA 36,580
USD/SOFR/1D/Reuters  Citigroup Global Markets Ltd, €% (604,815)
CNY/REPOT7/1W/Reuters  Citigroup Global Markets Ltd, €% (1,528)
RERA R (606,343)

R R (569,763)
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EREFREFEE

BE—E-ME=A=+—HI¥EERSE

L E=2 e SalmEE
FZE-ME=A=+—8 (F£&Fit) BE—S-_ME=A=+—HItHE (KLF)
31.3.2024 30.9.2023 1.10.2023 1.10.2022
ESH ESH 31.3.2024 31.3.2023
ESH ES
il
TENEE A
RITIE 23,184,840 20,966,262  WARITEM MR
M URERLBFRIR 266,526 23,002,984 [HE3E 4] 103,444,936 41,207,023
3 BER RIS 6,766,325 11,933,567 fERFIE 396,972 196,399
RIES 7,902,286 1,648,621 CH%SiR (9,280,231) (2,220,128)
PTEM @ 9,816,634 25,863,185  HftilktA 8,521 11,247
Eitad 1,774,879,304  1,378,243,094
BE. FISREMUWFRIN 312,243 7,915,781 94,570,198 39,194,541
B&EF 1,823,128,158  1,469,573,494 -
BB (M 5(a)] 5,937,120 3,718,590
fafs REEANRITER
TEN SR [B$3% 5(a)] 225,672 130,630
B ZLLHIN - 2,469,355  ZHEAERA [MiE 5(b)] 148,476 83,673
PIFERLBRIN 5,294,742 2,997,810 E&FMEICHIER
T[] K7 AT FRIR 4,833,643 1,552,490 [M3E 5(a)] 67,483 34,849
RIftU R ER (M 6] 4,106,061 2,908,531  RFZAA [MHE 5(a)] 58,601 51,003
TN & 10,386,085 3,394,801  #ixEmiEM 36,961 4,516
HE AR ATFRIR 2,117,484 1,389,555  ENRIK AR 5,390 1,763
EERTER 3,688 5,183
BHfk (FEIREHN S HtZEHR 3,674 1,823
BARGHET) 26,738,015 14,712,542
6,487,065 4,032,030
BIMR B 8 E AR 33
= [ 3] 1,796,390,143  1,454,860,952 BEEFE 88,083,133 35,162,511
WS
Wz 53 L (5 6] (19,832,665) (12,002,624)
FREtEFE 68,250,468 23,159,887
FHRIN (188,244) 16,549
AIIRE BFE ARL G35
FREAGEKERZIEM 68,062,224 23,176,436

B ECA LRI B A SREZ B
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EREFRGRSES BE-E-mESA=+—AIEEERS

ARG5S T H ARG R B L Eh R . MERER
BE—S-—_ME=A=+—H1tHiE (XLFit) BE—S-_ME=A=+—HLtHE (KLF)
1.10.2023 F  1.10.2022 F 1.10.2023 F 1.10.2022 ¥
31.3.2024 31.3.2023 31.3.2024 31.3.2023
ES ES ES ES
AR I EHA RIS E AR & FEls
BEE 1,454,860,952 867,067,860  TINRARASTEMS R (1,516,690,123) (1,491,469,805)
HERARITE N RS
R 1,271,444,780  1,311,339,072
Sy EE AT REHA R [MEE 3] 846,502,539 598,817,294 EURE 6,960,396 1,049,532
BUFIE 397,123 196,817
T[] =] O &R [MtE 3] (573,035,572)  (370,700,439) EfIXZHEMA (58,759) (50,717)
EEEEMECHIMEER (121,918) (67,647)
#5E 273,466,967 228,116,855  BIZFEAZER (144,361) (80,017)
B (F) BRI (188,244) 16,549
BLR LRI (2,469,355) (861,955)
1,728,327,919  1,095,184,715  EfIEEZHA (5,760,872) (3,546,688)
Rifez (gm) /&b (6,253,665) 871,307
RIMREl 85 AR 33 Hith (8,198,135) (2,611,284)
ERAGEWEZIEM 68,062,224 23,176,436
FEWSFRZAZNE RS (261,083,133)  (185,214,836)
HAK A I EHA &I E AR & _
AT 1,796,390,143  1,118,361,151 RUEIERD
53 B Al I B B S AR I 851,669,781 613,291,788
TEE[a]a] [ 4 BRAT RR (569,754,419)  (387,049,406)
Btz E (18,635,134) (11,839,615)

BB ERFRF= EZ & 2T 263,280,228 214,402,767

NERDEFNYZIEM 2,197,095 29,187,931
IS RMESENY 20,966,262 44,447,749
NERWESENMZLR

s 21,483 205,083
HRMERMEZNY 23,184,840 73,840,763
NERMEENIREIH:
RTINS 23,184,840 73,840,763

B ECA LRI B A SREZ B
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ERERGSES BE-S-ME=A=+—AILEEERE

TSsHRR 2 M

1 &%

2

ERERESES ( 222" ) RE-ACAFOAZ+HNERRY (&1 ( SRR ) B, REREREE.
FESERFBISFRAKREZURERS ( EBR ) A

FEESHRABFETEITIERE ENEDHESELSTN 80%) FHKRALINHESIES, NELHRGESTHESH
[@3%o

RIEERERY, EBRARRERTARS@REN (DA “K507 ) , BRABXENZHZFREHRRE, BREHAIMAR
R, MWD EER. BTFSENEFENKREREN, EISRRIMN L2 B SETERR.

FREESHTREATOTREASN LARFIRERN, SEZFSN. RREUEMS XITEERF.
FERITHER
(a) PV SIRTREIHEER

RHAREHITHERAPAV S REFAERANSITRENIT B A58 E S = FNA =+ HILFEM SRR ERE
KU BEMTES .

(b) WARETEM R

HE

HFRERGTEN™ R, FsESETHERERSFEMATNEERARZFERNATNEANERERIHTNL, £2
ERATENSRMAFAGHTERHIELS, ZESFTBEXFATEER, FEARFEENAELE#HITHME, K
MEHAERDR S,

AFEADBBITEREF BB AR A HEEI B EFIIKEI 7 5.

YR —ENESNHERS TR, AE2SHEZEHFHTES, HEIRTHITELRR. ETROLNRATE
BRI R .

FEitt, FESEAENEAASIFIENEATEET RETIKAI SRR o

il BUEBIURitE

BARTEUFERZERTREBHIL. RARITESFREUATERIL, HEUATEERTE. BRARITESSR
A2 BRMEALANE R SIHRBIAT A KERRN. YRERARITESEE RS RENNF BRI RAESER
BESZFENRMEERET, BN IEHINSERITEME R

LN FEETT

AFEEETEAN, FT-NEFXSTETHE5E HE —TAF MU RIS L —T 7 R S FHMNE. EEKmH
BHREENSRMETNARNATE, BEERXBNIHTE. YUWBREAATNIAERFEE, ZRANNERESSEAG
T ATEITE,

RBIEH N AT EREIEN ] SHNRNITE,

SERFTNNRRUETEXESEE ARENSESSHTEESNESHNATEMITE, NOEEREIT WAL
MHEXZAEE, MURERZNITE.

KT EHESOMERANRNEGERNKECRERZNGEE. REXSZNSEUNRZEANERELESWRERIEIA
SN ELR UEERRITIFIREN. TR S YR Z ENETES SRR
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ERERGSES BE-S-ME=A=+—AILEEERE

LBHIMEEE

FESHHMEEMES ( “RREER” ) REBRMANFEHEIEZENRE. FESMRENRREESNE
IR KRR A (E,

(c) IEHMEE
FESANTTUSETHENZIESERRE. HOERHEEE, BRRBWIMESZHRE, HURBANWATEYIK. FH
/S ERBREESNATHBERIRS, BRFOEESESORAAED. IEHEREFOIRTR— RSN,
HAFHANMSRRERAR.

(d) SRR
DEERZESE
FEERAETENHEINERETET.
XHEREF
HINIRFIERZ ARERZCEFE NIRRT,
INERBIHREIR,ELCRRBINTAFMA BT LN R B SESRSRERIA

SR RASENWEROCHBTESSRERAN CRFKE SR PEY. SRATEBTRETIKOSHEA
FERERMAFEXIRBSESSRHERAN “BRRITESTRSKE SR FE.

(e) SYERMIEIFRTS TR EE 83 {3783

SHIEFFETEIRSZBITE. SRAREGTHINRGELSSE/RRS BE LN BERNSHIAE~FEITHE.
RXERBERRONZXIHE, BMAESMSRERPHSITBERR.

AREHTIFE ABRERREGH, LERTEVSRIRESENSHAS, ARTBREOTIFE AR L EE~ (3
“BFERE BOHREFST B ONAVY ) o AIRAIBREIS TR ATTEMAIEEIAR, NSRS S R AR (S KRB TE
4 S5 RTRN Ko

3 BRITHTHRBRTBREHTIRFEAR LA (SHE)

1.10.2023 = 31.3.2024

et b=l pilibaw s peiE AT ATy  PRC ARMHER
(8AKE) (BARE) (BARE) (BARE) (&it)
BE vkl & vkl &

ERITHEHE:
HAY) 10,250,082.410  8,156,098.967 141,354,598.971  3,970,675.479 139,899,405.190
BHE 3,540,124.702  3,505,479.057  39,913,696.158  2,545719.383  88,200,847.910
BIEE (2,952,544.371)  (3,702,928.023) (31,497,229.658) (1,148,729.073) (81,541,358.370)
LIS 10,837,662.741  7,958,650.001 149,771,065.471  5367,665.789 146,558,894.730
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BE—E-ME=A=+—HI¥EERSE

1.10.2023 = 31.3.2024

BRITHINE:
0

SOk
BIEE

LEES

BRITIEE:
L0

SoE
BIEE

LEES

1.10.2022 = 31.3.2023

BRITIHEHE:
0

S5
BIEE

EEES

BRITIEE:
L)

B
SEE

EEES

PRC ARMA% PRC ARM¥H
(BR&E) BE (Rit)
HER HER

14,001,444.780  280,562,546.870

58,164,438.120  95,482,737.810
(5,025,274.540) (115,848,976.490)

PRC ARt PRC E &R PRC E &
B8 (BRRS) (R&it) (BARE)
HER HER HER

15,135,518.530  1,955,285.800  2,379,751.280
37,327,835.290

(3,386,822.240)

1,002,261.720
(306,861.030)

2,961,627.440
(203,114.860)

67,140,608.360  260,196,308.190

49,076,531.580  2,650,686.490  5,138,263.860

ARBHER AR
(Ri1) (BRIRE)
nER R

1,249,185.846  89,613,254.027

4,432,111.253
(1,212,847.041)

44,459,269.249
(21,928,544.095)

£7E3) £7AT ETEXES
(BAKR)  (BEERS) &
fham ham
34,024,836.348 438,038.285 14,570,259.405
24,226,620.837 1,288,989.319 5,045,496.225

(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
RITa R IR AR AraREl  PRCARTHHM

SRIKE) (BARE) (BAIRE) SRRE) (Rif)
190 190 17 11ER 17&R

8,060,861.614 6,016,628.632

3,453,273.173
(2,142,335.987)

2,213,268.622
(1,494,771.320)

142,548,699.569  2,926,967.623  61,293,278.840
30,594,680.250

(37,231,109.494)

766,444.027  34,969,380.770
(500,572.948) (62,226,409.050)

9,371,798.800 6,735,125.934

135,912,270.325  3,192,838.702  34,036,250.560

PRC ARM®%# PRC ARMIA PRCARMIMM  PRCETHEM  PRC EHE
(BARE) E (Rif)  H#E (BRARS) (Rit) (BARE)
1380 1380 1380 1380 18
7,999,704.740  75,868,784.020  6,589,201.510  1,908,749.630  2,071,460.200
327,693.870  246,008,947.610  1,126,168.380 282,391.340 33,833.780
(1,054,683.940) (67,389,681.810) (857,763.970)  (311,591.610)  (112,836.450)
7,272,714.670 254,488,049.820  6,857,605.920  1,879,549.360  1,992,457.530
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BE—E-ME=A=+—HI¥EERSE

1.10.2022 = 31.3.2023

ARMXAER  ARTXHFEZ ESeSill EE5
(Rit) (BAKE) (BAIKS) (BH¥FRE)
HER HER HER HER
BRITHETHE:
HAY 592,313.986  86,540,605.204  30,400,817.360 423,135.614
RBoi 279,533.347  22,496,787.935 7,010,595.062 780,069.724
REE (213,608.085) (28,072,549.175)  (7,120,331.079)  (731,904.605)
HAFR 658,239.248  80,964,843.964  30,291,081.343 471,300.733
31.3.2024
Pebbo g b opE il Brks AxihRsl PRCARTHE
(BRIRE) (BRIRE) (BRRE) (BRATRE) (&it)
pibaw mre AT Eibaw ART
AR EH SIS AR &8 A 89,603,369 66,033,991 1,259,293,937 44,412,245  1,595,124,037
AR EI SIS AR &8 &=
(B8 8.27 8.30 8.41 8.27 10.88
PRC ARM3% PRC ARMm¥H  PRC ARMXAH  PRCETMEN  PRC EiHEn
(BRIRE) 7 (Rit) O (SARER) (£it) (BRIRE)
AR AR AR™ ES ES
AIEEMA R AR &8 617,136,189  2,761,184,116 416,817,864 27,360,720 43,756,377
A CHY SIS AR &8 &=
(B8N 9.19 10.61 8.49 10.32 8.52
ARTHAET  ARTBIAHAS eSSl ESreSill ES
(Rif) (BRTRE) (BRIRE) (BHEFIRE) (R]it)
AR AR ESH ESH ET
AIEEIY T AR &8 E 56,752,023 917,817,248 393,403,960 9,974,625 150,522,878
BIEE Lt SRS PNASY: e
(KT 12.70 8.18 8.33 18.78 10.49
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30.9.2023
ST RS hnTTaEsy B AR PRC ARMHER
(BRIRE) (BBRE) (BARE) (BARE) (&it)
BT mre AT ik AR
RIS B E AR A5 = 82,138,289 65,556,132 1,151,643,442 31,824,571  1,443,606,142
RIS B AR A5 =
(B &) 8.01 8.04 8.15 8.01 10.32

PRCARMHE PRCARMIH  pRC ARMXHh  PRCETME  PRCETHER

(BRIRE) B (Fit)  H| (BAKR) (Rit) (BRIRE)
AR AR ARM e ES
AR B E AR R 125,036,624  2,844,180,398 124,492,098 19,062,251 19,625,761
R EEIH BT ARL 53R~
(B1HE) 8.93 10.14 8.23 9.75 8.25
ARTAHER  ARTXAEZ ESreS] eSSl T X 27
(Rit) (BR&E) (BAIKE) (B¥ERE) (Rit)
AR AR ESH ES ES
A EEHSEFE AR %= 15,157,142 710,226,476 274,377,383 7,968,792 143,830,823
BIMECHA B E AR &R
(B1HE) 12.13 7.93 8.06 18.19 9.87

4 GARRGTEMF R

1.10.2023 1.10.2022 =

31.3.2024 31.3.2023

S ESH

BARGTEERNERERNE SRZ E 68,938,211 95,165,202
BARRITES-REEZRINE (SiR) 34,506,725 (53,958,179)
103,444,936 41,207,023
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ERERGSES BE-S-ME=A=+—AILEEERE

5 SERAREXRBALUREBAREXBEALZRS

(a) BE-E2_MER—F=F=A=+—HI1LHAE, ENEBAEREE (IH) GRABDKEXBKALHEHIIROT:

1.10.2023 1.10.2022 &
31.3.2024 31.3.2023
ES ES
B 5,937,120 3,718,590
RERAKRITERR 175,181 95,930
ERFMEICTEZER 67,483 34,849
RBMAE 2,926 11,845
(b) BEZB_MER_FS_=F=F=+—H1HE, BAZIEARILRT (E) GRATKEXBEALTNEHIIRNOT:
1.10.2023 & 1.10.2022 &
31.3.2024 31.3.2023
ES ES
ZRAZA 148,476 83,673
6 UWEEsEe

—BZERFAEBIZNEESERZINGEHEN, EBARIEREMNERPIRRE [ ZEFRE D .
[éabatiieS BRER ZftH [ & ES
BT KR (BAIKE) 20234 108318 2023411 88H  #550.0248 9,900,944.749  (155,466)
mrxHEs (BARE) 202034 10831 H 2023411 88H iy 0.0304 8,940,487.801  (195,779)
ArXi (SARE) 2023410831 H 20234 1188H #70.0343 143,882,254.493  (630,724)
ALy (BARE) 20234108318 20234 11A8H #A7 0.0335 4,180,375.436 (81,456)
PRC AR (BAIKE) 2023108318 2023F1188H AERM0.0379  23,623,609.250  (121,946)
PRC ARMX A8 (ERIRE) 20234 10831H 2023411888 ARMO0.0267  18,139,888.280 (65,967)
PRC ZEHE (BRIKES) 20234 10831 H 20234 11H8H %5t0.0348 2,646,529.610 (92,099)
ARMxAHER (8AKE) 2023108318 2023411 88H ARMO0.0257 87,367,703.826  (305,821)
R (SARE) 2023410831 H 20234 1188H 5;t0.0340 33,464,963.745 (1,137,808)
BTIER (BATRE) 2023411 830H 2023%12H8H ®mx0.0259 10,187,850.421  (174,956)
numﬁ T3 (BRRE) 20234118308 20234 1288H  #0yw 0.0307 8,683,971.014  (196,628)
K3 (BRKE) 20234 11 H30H 2023 12H8H #7m0.0342 140,511,075.691  (615,274)
éﬂmﬁ 15 (BAIRE) 20234115308 2023 1288H #A7w0.0333 4,416,489.851 (90,837)
PRC ARTAEN (BAIKE) 20234118308 2023%1288H ARMO0.0369 36,250,654.340  (187,320)
PRC AR A8 (SRIRE) 20234118308 2023412888 ARMO0.0187 26,033,122.410 (68,172)
PRC = (8RKE) 20234 118308 20234 1288H %50.0348 3,287,856.100  (114,417)
ARTIAHER (ERIRE) 20234118308 2023%1288H ARMO0.0181 93,890,985.997  (237,982)
X3 (BARS) 2023411 830H 2023F 12888 %57 0.0340 34,386,437.136 (1,169,138)
RIS (BATRE) 2023128298 20241898  #5T0.0250 9,726,513.059  (165,922)
ks (EAKS) 2023128298 20241898 07T 0.0300 8,103,499.748  (184,366)
ARy (BARS) 2023128298 202441898 #5730.0342 140,711,767.553  (616,291)
AreapEs (BARE) 2023128298 20241898 #570.0328 4,273,496.024 (88,749)
PRC ARTAEN (BAIKE) 2023 12829H 202441898 AERMO0.0370 37,357,602.590  (194,117)
PRC ARS8 (§RIRE) 2023128298 20241898 ARM0.0156  32,791,542.960 (71,841)
PRC £THE (BEAKE) 2023 12H29H 2024 189H %55 0.0348 3,690,765.350  (128,439)
ARM3HES (8HIKE) 2023128298 20241898 AR 0.0151 98,133,580.464  (208,103)
ErX3 (SARE) 2023128298 2024%189H %550.0340 35,825,392.168 (1,218,063)
BT (BARE) 2024 1H31H 20245 2H8H #®mx0.0251  10,023,697.502  (166,317)
M3y (8ARE) 2024 18318 2024%F2888 Ny 0.0302 7,953,905.102  (179,790)
ArRF (SARE) 204518318 202442888 #70.0343 141,530,642.364  (620,999)
AreapEs (BEAKS) 202418318 2024%2898 #5%0.0329 5,079,358.766  (102,865)
PRC ARTAE (BATRE) 20418318 2024%4288H ARMO0.0372  69,691,782.560  (361,394)
PRC ARMAEN (8BKSE) 2024F1H31H 20242 H8H AR 0.0153 49,973,634.220  (106,583)
PRC EHE (BARE) 20245 1A31H 2024 2H88H %550.0348 5,221,655.000  (181,714)
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Wi 3 BLK A

ARTHAAS (SHKE)
723 (BRRA)
Brxhsl (SARE)
X RER) (SARE)
ksl (SHRA)
s (SHRL)
PRC AR NS (S5 IRE)
PRC AR (5HKE)
PRC £/3 (SHRE)
ARTRES] (SAKE)
£723) (BARS)
BRaRRS (SARE)
ATt RES (SHRE)
ERAR (SHRS)
FArxthsl (BARE)
PRC ARTHE (SHRR)
PRC ARTAME (5ARE)
PRC £ (SBIKE)
ARBHAXS (BAKE)
£7%31 (BARS)
EnER (BEERS)

AIEEAFRT A A Z Sk B

1.10.2022 = 31.3.2023

TR (SARE)
mrxhEs (BRARE)
AR (SRRE)
AL (SHRE)

PRC ARTAYE (BAIKE)
PRC AR AR (BRIRE)
PRC £THE (BEARKE)
ARMxHER (SRTRE)
ExER (SARS)

BRI (BATRE)
mrExpEs (SAKES)
ATER (SHRS)
Atk (BARS)

PRC ARTE (BATRS)
PRC ARTXHAE (8AKS)
PRC EiEn (EARKE)
ARMXHER (BARKE)
ETER (SARS)

BTy kR (SAKE)
TR £S (SHIRS)
ATER (SARE)
ARy (BRKR)

PRC ARTAE (BRTRE)
PRC ARTIXHAE (SBKES)
PRC 7L (BAIKS)
ARTIAET (BAIRE)
ExER (EARE)
RIS (8ATRE)
Mt FRER (EARE)
ArXi (SARE)
AL (BHRS)

PRC ARTAE (BRRE)
PRC ARTIXAHAE (SRKE)
PRC £ (BRIRE)
ARMxHER (8AKE)
=5 (BAKER)

BT RS (SARE)
mrxhHEs (EARE)
B (BAKER)
AxtrER (EHARE)

PRC ARTAE (BAIKE)
PRC ARTXHAER (BRKS)

%
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AR 0.0147
%77 0.0340
85T 0.0282
A7z 0.0329
#7T 0.0364
45T 0.0358

AR 0.0395

AR 0.0217
%75 0.0369

AR 0.0209
%75 0.0361
H5T 0.0280
h07T 0.0322
#7T 0.0364
4A5% 0.0357

AR 0.0396

AR 0.0182
%77 0.0369

AR 0.0175
%71 0.0361
%77 0.4833

85T 0.0241
A0t 0.0293
#37T 0.0294
4A5% 0.0277
AR 0.0319
AR 0.0214
%5t 0.0297
AR 0.0206
5T 0.0290
JR7T 0.0215
h07T 0.0279
7T 0.0292
#17t 0.0257
AR 0.0317
AR 0.0130
%7t 0.0297
AR 0.0125
%7t 0.0290
85T 0.0181
m7T 0.0254
75 0.0291
45T 0.0247
AR 0.0308
AR 0.0077
%75 0.0297
AR 0.0073
%5t 0.0290
85T 0.0190
7T 0.0285
7T 0.0302
45T 0.0257
AR 0.0309
AR 0.0109
%75 0.0307
AR 0.0105
%3t 0.0300
5T 0.0204
A07¢ 0.0285
#3T 0.0304
4% 0.0275
AR 0.0314
AR 0.0156

HEm

105,691,669.369
41,402,602.104
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

8,310,141.526
6,283,298.216
144,334,101.500
3,025,523.586
7,979,687.880
6,217,904.230
2,032,842.460
88,429,660.790
30,593,619.130
8,287,164.356
6,276,553.615
134,676,260.500
3,030,318.152
7,384,246.210
6,163,723.180
2,036,173.550
89,622,789.050
29,500,883.620
8,166,589.554
6,360,361.143
135,013,501.500
3,065,565.574
7,179,929.980
6,618,403.260
2,035,065.360
91,941,468.590
29,260,241.550
8,743,192.339
6,561,225.511
133,851,837.400
2,982,406.809
7,161,936.400
6,631,511.130
2,016,800.520
89,671,103.900
30,282,918.240
8,937,280.739
6,745,907.461
134,235,143.300
3,154,578.405
7,211,908.100
6,931,345.810
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i

%7t 0.0307
AR 0.0150
%7t 0.0300
BT 0.0203
hn7T 0.0272
7T 0.0304
#A35% 0.0300
AER™ 0.0314
AR 0.0119
%£7T 0.0307
AET 0.0115
27T 0.0300
25T 0.4080

B

2,015,656.860
84,884,180.970
29,875,811.140
8,495,206.891
6,617,582.865
135,821,743.500
3,189,399.786
7,272,680.800
6,857,604.760
1,992,457.530
82,272,426.980
30,109,891.540
444,860.541
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