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(G) & (D+E+F)|4& 983696606 |21,016798466 |4 817947477 |~ 682447678 | A 596,207,980 | A 289,529,459

(H)IR & 9 B =|4o 18039700 |24 17908476 |4~ 17724829 |4 17627103 |4& 17700846 |4~ 17562910

REMGHUIBRE(G+H) | 21,001,736,306 | 21,034,706942 | & 835672306 |- 700074781 |4 613908826 |4~ 307,092,369
ENEFEEERT | 21465680535 | 21452553800 | 21436618319 | 21427503051 | 21425716618 | A1413,172,119
(FcB5482588) | 299.645472) |( 299.811.343) | 297.669489) |[( 297274364) |( 305598,145) |( 304,624,084)
(FEEBIMIEEE) [(A41765326007) |(A1752365,143) |(A1,734,287,808) |(A1.724,777415)  |(A1.731,314,763)  [(41.717,796,203)
DECERBEILE 463,944,229 458,434,426 600,946,013 727,428,270 811,807,792 1,106,079,750
B®EE RS - | & 40,587,568 - - - -

CE1) BRORTOPTE)AMEFT TERER I SHAROTHMRR (CRDBDZESHE T,

(£2) BROLRDODPT(CHSFEIRME(C X SFEHRM CN T DHERFELEZSHTRRLTVET,

0F3) EROWROPTEFEINSFEERREEHDDE. FEDEBIREDR. BIREZ UI@Ean STTAZE LS INcERD ZLWNET,

(F4) E151HETEHBKRICH T2 EREREORSHFNG (30,043,948M) . BREFER&OEMISFEMEE (169,335,702M) . &
FERRICTRE T 2 INEFAEE (299,645,472M) SRUDBELEMBEILE (282,604,279M) &KW HEMRINEE781,629,401H
(10,0000%7= W 866M) THY. 5%518,039,700 (10,0000 20M) ZHECEEHE L THIET,

(F5) F152MFTEHBRICH T2 BREREDESFNG (17,921,349M) . BRAFEREOEMIIZSEEDE (0M)  EFEHRISRE
I2INEAEE (299,811,343M) BLUDELEMEIIE (458,421,553[) &KW HBEHRINGIF776,154,2458 (10,0000
1z 866M) THH. 5517,908,476M (10,00000%1z20M) ZHEEBRELTHEIET,

(X6) F1538EMRKRICHIT 2 BEREREORELHFING (28,060,756M)  BRER&EDOEMIIZSEELGEE (137.671,249M) | 5
SERRICRE T 2 INEAEE (297,669,489M) SRFUDBELEMBEILE (452,938,837M) &KW HEMRINEF916,340,331H

(10,0000%7=%1,033M) THY. 5517,724,829F (10,0000%7c120M) ZHEEHELTHBUET,

(0F7) E154HETEHBRICH T2 EREREDOESEFING (27,551,262M) . BREREOAMIISHEMEE (121,001,347M) . &

FEORICRET 2INHBEE (297,274,364M) SIUDEEREILE (596,502,764M) &KW DENRINGE1,042,329,737H
(10,0000%72W 1,182M) THY. 5517,627,103M (10,00000=1z4)20H) ZHEREBERELTEI T,

(E8) Z155HAETEERKICHT 2 BREMREDOISENG (28,162,550M) . BRER&OAIMIIZSSEREE (77,763,958M) | 155

HRITRET 2 INEFAEE (305.598,145M) BRrUDBELERBEILE (723,582,130M) KW HBEHRINGIE1,135,106,783H
(10,0000%7211,282M) THY. 5517,700,846F (10,00000H72120M) ZHEEHELTHBUET,
(F9) E156HETEHBRICH T2 EREREDESEFING (30,060,010M) . BREREOEMIISHIEMEE (289,384,875M) . &

EORICRET 2INHBEE (304,624,084M) HRUDEEMEILE (804,197,775M) &KW DENRINGIE1,428,266,744H
(10,0000%71) 1,626[) T&HY. 5517,562,910F (10,0000 20M) ZHEEEELTHIET,



1 pO%YHEcE

£ 151 A 20MH
% 152 A 20MH
% 153 H 20MH
% 154 A 20MH
% 155 Hi 20MH
% 156 HA 20H

UBSRft - REHE T 7V K (RBAYIRL)

ONeEZEHIWNT 255G
DEEDHZILVIFREENOIE U TCSEXBF TICRABL
ULFET,

ONBeE=BIRET 218G
HBFWM iR, REHOEEMBICEDVT., HRIFDOO
FEICHED ANTBIREVZLR U,

OREEDXZITDONT

- HEEICIF. BERIEVLERD [EEDEE] & FERRIRVER
% [TAILRE (FRlokEs) | i'oUFET,.

- HEROEEMBBNERTTALEBEF2F LE15E5(F. £580
TENEEERIEFT,

HERDEEMBNERTAZ FE3HEGF. TODEEHDIEEN
THALRE (FRIDEE) S, BYDEHNEESESEBY
=S

OnAhRE (FRlDEE) IREULCEEF. DESREERIC
B2 DZBEEDERTAN SHZTAILRE (FRI9EkE) =8
BRUTCERN. ZDHDELDZHEEDERITASRIED,

OBiZICDNT
DEEFEED TR IN. 20.315% (F1EFi15%. EHE
FERIFTS#0.315% B L UM SRS %) DORENBAINE T,

C2020F 1B 1BUBOSERICHEVT. HERLELRMOER S
BolEBBICF. DEBOREN LEEERBDEENBIET,
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£1488 (2024F7R10HRE)
(STEHARY - 2023578 118~2024%78108)

(& H & & 38

ZmBEDHFEEN

[UBSH - SRt EYT—T 7V R (. <UBSKH - #RItTE T 7V N (BBAYIIRL) >
MRENRE T BDRIREEF T, EAMEORENFERZETO>TCHIUET,
CZIERY =T 7 ROFEVAROBERRRZE CHREB L LIFET,

* 57 7 2 ROEIHEMFRDE T,

EJﬂjﬁﬁ_C@EQE%H\Itb?ﬁ%@@ﬁ%ﬁﬁ%ﬁ&@ﬁ@%%ﬁ%ﬁ?é%ﬁ[ﬁé%ﬁ5
CElCRY . PRIANEFEHEDOHREZEE L GERZITVED,

FREANR | HRONEEECEDS FUOEREENRITI IESFZIERENRELET,

HKIANDREEG(L. BEMEDEEMREDI10%LANE U, BB EOIIRFERFIC K

WES UTcHESICRRD BDELET,

FTUNT 1 TEE| CEAFRESEO1RDSICEDZDDZVVET, ) OFAIF. MHEZESE).

THEBBIORBEHCIVELDURIZRHUZENRSVICREDNRE T 2EEE

RE UGG EAROBRZRT T BHLANCEFIRUEE .

NEREENDREDGICIIHIRZRITEL Ao

FIFIREHR

UBS7Tw b « YRIXY MEH Bt
FERHFTFRBEXAFI—TE2E 1=
Otemachi One¥ J—

<sELGbhEE>

RISEZEER
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UBSA TS « ERttEY Y —T 7V R
| = CoHe o e g
(RSN IS SIS T N IS=
s . 5 % BESsHAIESTEY M &8 E
R =2 =13 = % i gigg;%i% t E Al = | 4 %5
M % % % BAH
1088 (2020%78108) 19,266 7.0 97.6 8.8 30,295
1188 (2021FE78128) 20,937 8.7 95.7 10.3 28,802
1288 (2022&F78118) 21,177 1.1 94.0 7.6 21,948
1388 (2023478108) 22,454 6.0 97.1 9.6 18,808
1488 (2024F78108) 27,349 21.8 98.0 A 0.2 18,166

CE1) BEEMRRIF1HOSBEY,

(£2) 77V ROBRENKHHOBEIE ZRTBEMERN BV, BRDBRLEBZEINYFY—J PRENREEDHIBEZ
IOIRERNIEY (BEEY) o) FEA.

e = = 2 ¥ i fﬁ B HEAERES LY
ox =k | B
(A ) M % % %
2023 7810H 22,454 — 97.1 9.6
7B=x 22,585 0.6 96.2 10.3
8H=X 23,210 3.4 95.4 10.4
PIEEN 22,990 2.4 95.9 10.7
108% 22,734 1.2 96.8 —
1MA=xX 23,819 6.1 97.0 -
128K 24,038 7.1 97.7 —
2024F 1B=X 24,703 10.0 98.1 —
2H=X 24,977 11.2 97.8 —
38K 25,421 13.2 98.1 -
48K 25,818 15.0 96.6 -
58K 26,089 16.2 96.7 -
BN 27,086 20.6 98.2 -

(A =x)
20245 78B10H 27.349 21.8 98.0 A 0.2

CE1) BEEMERIF1HOBEY,
(E2) BEEEREFHBELTT,

(E3) BT 7Y RORENRMBOEERE 2R ITBEURIEHD BV H. BRDBEREBDINYFY—J PRENREEDTIBEE 257
TRARNBIEH (BEEH FHIFEA.
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20,000t

2023/7/10 2024/7/10
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== 1=l A B [

eV O 22 /) ZT 1IN

SHOEEMBAFG LR UE U, TR EFBREG. AEEE NES - BR) ». HAGESOF)
FINAREICLBDHDTT,



UBSAh « ERMHEY T —T 7 /R

PRy —
[(ISCE=IRSeI = U

tHHROREEEETS

SEIDOBREERILEOFIOI FETUF Ul

HIDOFBEN 52023F10B(CHFTIEF. KEDIREBWLA VT UVENBREZERICAKEFHLERHEIE
BEX (FRB) [CX2ERSISHMODORMLBAGRENEOLRY ., REBEKSHEDOFITY F LF
HERETHBLUTUZ. UDNUTTRREEE. KEDOA VT UHEDRNICIR. 12H DAEFBLREH
MiHZEER (FOMC) T/\ MRINBZEZBHNREN, BEOH I ZH ) IADEENMEATLT NS,
FOY FETEBCERUE Ufc. 2024FOFRIFEIF. FRBEEND SEHFITFICH U TIEER
FEEMERE, KESHNBULRUC—AT. EBVLEEFECREDY IS VYT VT (&R
BkE) BSREZBERICAT LY ROMR/IDEAIZIZH, FIEVI(EL Y IR TOERENREE LI,
HAD#EE, FOMCT2024FDOREFTIFTHA FHEESNK LD, ZOREEDA > T U
DEBUDHEEDR EZERICFRBICK2FADH FNIREI TS TRESNDRE. FMEWIFTS
ARRICZ UDVWERRERD X U,

KRIL/HU— DR

SHAOK RILEFRICH U TARES LR ULFE U,

HAY). BHAERT (BER) ORESAERE (1—ILK - A—7 - 3> bO—)b. YCO) DEEEE
DBEVRENSHEMETURLIZD. KRIVFHATRELTHEZ U Z Uz, L LZDH, B
FRAKERBREZERIC. FRBOBEREFZ (KB KURL] HEIT2RBZHE DD,
KRIVEFHATKRECED., Z0RD EFEFHTHBEUX Uz, 2023F0RE. KEDA > TU
FEDRNITIA . FRBOASREBERICHEWVT/\ MRIVBFEBZR U EREZBRIC, KRILEF
HMATHELE U, UDUL2024FDOFRITLIER. KERANEESZR IR, FRBICKSH
TFEXVEANRE S cHEDEN . 3BICHIRN YA F AEFBERZHERLICHDD, ZED
BN ERIRIEZEMIT I 2 EDER ZRUIfctd, BREOEMZED /N URWIKEIH< &
DREAMVILHAY . K R)VEFHHATH R EREFTHRELUE Ul

KFIL/HL— DR
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HIT7VREFE. EEUCHAZSOHRDRREBELPES LUEREENRTT 2ESICIREZ
7O, D RIANEFEMEDOHREZBIE U CERZITLE U,

AV 7 U EPEREERERDIL U ZBEDIFNSREKERHBC K DF) _EIFR—ZOF] FFADE
REIRDIAZ VI ZBBHD T EICTHBEDEENEFDP, FTal—y3aV*IDOVTIE. 5
EE P F KR E (I U THREIMN AT 21TV E Ulc, BIORE - B (CHWVTIE, #iadhirh
S5PPERHEU. KUFTIFPERSNCHOKREBICEVNTEPIINSPPEHELF U, BE
BITIE, HIRARIVETHEEPPEIFULE U, EI9—RITIE. HDFIFICBVWTAREY
S —ZEIEF U, HHOBFEICOVWTCIFEMEI I —=EIF LE U,
¥Fab—vaviE, EFMEEOEOEERITEEREE UTHVLSN, SFIDZELICH T 2 EXME

DEFEREZRUET, —BRNICESDT 20—y 3 VHARVIEESFDENE (O T DESMED

RILEIFAELBIET,

7 T == —

ST 7Y RORENFHGOEEE 2R T EURERN BV ), EFRDBEREBINYFY—
TP ERENFREEDHHZHOZHIAT 2ARNTIEY (BEEH) FhFEA.

SEOERLH

RERREODREL

2024F6R1F. TSV AMBREICH T DIEMRN STHBOBEE TN ALELL, BRARXTLY
RAMEAREE R E Ufco T LIcR ™. BEDE TEBZARIET 2EENH SN, FFITEM
[CBVNTHRFETIEBE RV T Ulc, EHE. FHMERICNA CEEDREY —XVEHEZTL
ZTEHHY, BREFEBER—ANHETDEDICH XTI, —/3 T, HEICHITHIERERDHRE
[F5IEMEFEEREBONET . 10BLEEE. KKFERB(CHATHEDRST « UT 1 BMHEKT
ZUREMN' DD T EN'S. ZORHDEGBZERITSIcHIC. SEFEZICH I TEBNIIENT DY
FUFHBRELTHY., W2 EFRLTVWET,

StEOERGE

BT 7V RTE MBEEPENKESICN U THENICEEZ U TWAETI, SEH.
- ERMEDP CTHID S ERIEMOEIRICERZHNTEVNIET,
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2023/7/11~2024/7/10

B B IREDOHE
ER i
FTEEL TR O 0.001% | TEZFEFHH =P OTEERFEFHE + BhOTHRmMEDH
G- 47v3Y) () (0.001) | %% - 47> 3 VERSIFTEG | DBRICTEEMNAICSIA S FEHK
ZDthER 5 0.019 | ZOMER=HAPOZOMER + HPOFERmECH
(REERA) ) (0.019) | BHNRERTEHICSHL S BAEEFORE - X% - REFICRIER
(ZDfth) (0) (0.000) | BHORHFHEICEHTIERS
o 5t 5 0.020

AP DB AEMERF 24,455 T T,

CX1) MIcPDER CHEBRODH S EDFEBERZSD) (.

R7TY,

(¥2) SEHEEFEEIE(CARBEMBAALTHYET,
(E3) BEERF1HOBYDZNTNOEREE (FREOHRHZSO) ZHPOTHREEMECRLUTI00ZRUcbDT. BB L
[CIHE3MREIFUBRAALTH I E T,

B BICK > CESEORICEBN' G D8, BEACKIIEL UG

O A T EN e (B 202378118 = 2024%78108)

(1) RHtf&

B {J % %= A &
S E
FAUH FARRIL FRRIL
(E Bl 75 6,726 2,553
4% S & % — 195
- s s . PR 19,086 23,038
HES BEEAESESD) ¢ 781 (2346
Hhrs FhF9 - RIL FHhF9 - RIL
|HES REENESESD) 5,945 1,165
I1—0O F1—0O0 F1—0
KA
| HESE REEAESESD) 2,145 3,644
AIUr
| HESE REEAESESD) 1,187 1,537
T2V R
|HES REEAESEESD) 895 4,924
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B {f % 55 %
SE
a—0 F1—0O F1—0O
*529
HEE REFAMEESD) 2,720 (3$g
2/
| HESE REEAESESD) 1,894 2,386
N)F—
| HESE REEAESESD) — 742
FT—AKUF
| HESE REEAESESD) — 1,168
Wote>r )T
| HESE REEAESESD) 252 -
J4VT VR
| HESE REEAESESD) 212 278
PAIWTUR
| HESE REEAESESD) 259 762
ML S
| HESE REEAESESD) — 100
ZOth
HES (BEEAEEESD) 3312 (5%;
FEIP FALUZ-RYR| FAFUZ-KUR
|itEEs (REEABESESO) 1,002 4,084
F—ASSUYF FA—AZU7 - KU [FF4—XAZUT - R)L
| HEE REEAESESD) 249 7777

(1) SREFRTELAR. @EFFDEFSENTBUEEA, )

(X2) BARBIEEIVET,

CX3) () NFMEEHICKDBED T, LROYFICEFSENTHEIEEA.

(X4) #HEHF WEANEFZSD) [CHIFKRTIECHE GREE ESENTHITEA,



(2) FHPENS | DFERERIENS K5

UBSAh « ERMHEY T —T 7 /R

8 2 7c 2
& E4 21l = - S
FREER R B & FARTEIIER R B &
HE =55 =55 =55 =55
BZFE LS|
US 10YR NOTE (CBT) 1,433 2,846 — —
US TOYR ULTRA FUTURES 386 760 — —
US ULTRA BOND CBT 504 955 — —
CAN 10YR BOND FUTURES 705 1,384 - -
AUST 10YR BOND FUTURES — — 465 908
EURO-BOBL FUTURES — — 407 858
EURO-BOND FUTURES — — 63 144
EURO BUXL 30Y BND — — 165 316

CE1) BARBEFTIVET,

(E2) NEODISIEEE. AR (REHDREISRICONTIFREH) OXERE

BIETE

TBEDOMMEIC K BEIRE UICHEDEET T,

Eo o TN (B 2023%7R118 F 2024478108)
RHE
] B % B

% & : = # % z &

¥ ¥

US TREASURY N/B 3.875% 33/8/15(7 XU H) 722,955 | US TREASURY N/B 3.875% 33/8/15(7 XU 1) 284,237
US TREASURY N/B 4.625% 28/9/30(7 XU 1) 193,155 | EXELON CORP 3.4% 26/4/1 (7>< Uh) 199,587
WILLIS NORTH AME 5.9% 54/3/5(7 XU 7) 146,904 | KINDER MORGAN 5.625% 23/11/15(7 XU 1) 189,716
INTESA SANPACLO 7.8% 53/11/28(7 XU %) 115,918 | AT&T INC 4.75% 46/5/1 5() X1U7) 180,189
ROYAL BK CANADA 5.2% 26/7/20(7 XU 7) 115,582 | WILLIAMS COS INC 4.3% 24/3/4(7 XU 1) 133,571
JPMORGAN CHASE /VAR 5.299% 29/7/24(7 XU %) 101,498 | TEREGA SA 2.2% 25/8/5(1—0 - 72 VRA) 130,446
EXELON CO 5.15% 29/3/15(7 XU #) 94,826 | EXELON CO 2.75% 27/3/15(7 XU 73) 112,249
DEUTSCHE BOERSE 3.875% 33/9/28(1—0 - R4Y) 93,633 | CITIGROUP INC 3.875% 23/10/25(7 XU 1) 104,543
US TREASURY N/B 4.125% 53/8/15(7 XU $) 90,916 | NATL GRID ELECT 4% 27/6/8(4F+URX) 102,328
BP CAP MKY BV 4.323% 35/5/12(1—0 - #5%) 90,052 | DEUTSCHE BOERSE 3.875% 33/9/28(1—0 + R4Y) 101,065

CE1) EEEFEIFEULAR.

(BEFFHEFSENTHBIEEA. )

(0F2) EBRDREEEGICLDDDEZENTH I T,




UBSRfd - RfttE~YY—T 7 VR

e T EIS I a (B 2023%78118 & 2024%78108)
(1) BAChOFIERRAZF & DEIE KR
X s |BNEFSommnaE] B | T & FSsmmais] D
EDHEIKR B A EDESIKRD C
Elils B5HH % BN BAH %
n as & 6.799 73 1.1 9,542 307 3.2
B 5 & ¥ B 5l 5,257 5,257 100.0 7.050 7,050 100.0
(F) RHECRRERECEDDDZESHFE Ao
(2) FIEBIRADFITI 2EIMEIZFE
£ E B F % 7.t % HARRE &
55 Elale EllE
N gan & - 96 187
(3) IEBRAZFCTH2EREEIS IFENERE LR > CTRITSIN S EIMESS
£ E 8 1 &R
Elale
A AL E 167

(4) BAPDFTEREFHEHRERICH T D FIEBIRAZINDZILLE

18 = = HA
7t B 2 8 F BB K BEA 160TH
SHEAEBEKRANDZIE®B 160FH

(B)/(A) 100.0%

XAEERAZ LG, RECEROREEAICETZEESI1EZE 1 BIORESNDNEBRAEZETHY ., U7 7Y RICHEINEERASE
sF1—-E—IX-I4-I— (ERfT) TI,
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LA ez (20246781085E)
(1) NE NEBE) L&
OEFERIFxR
E] HA
X 2 N U DU _[S55ppi| BEHBAMEALE
TRV FAK BRIV TH % % % % %
80,159 74,372 (12,014,825 66.1 — 44.6 12.4 9.1
THFS - RIL [FAFS - Rb
4 7.810 7,476 885,875 4.9 — 2.9 1.4 0.6
O FI1—0O Fa1—0O
KoY 1,500 1,380 241,113 1.3 — 1.1 0.2 —
4 g U 7 2,390 2,286 399,425 2.2 — 2.2 — —
J 2 U R 3,680 3,293 575,289 3.2 — 3.0 0.2 —
Tz V9 3,238 3,182 556,014 3.1 — 2.5 0.5 0.2
AR A4 v 2,250 2,224 388,635 2.1 — 0.9 1.2 —
N F — 200 188 32,972 0.2 — — 0.2 —
WoerIIo 1.175 1,120 195,665 1.1 0.5 0.2 — 0.8
T4 VSR 620 585 102,256 0.6 — 0.2 0.4 —
T O 8,490 8,280 | 1,446,654 8.0 — 5.0 2.1 0.9
TAFUZ - RUR [FAFUR RV
4 F U X 4,500 4,155 858,408 4.7 — 2.9 0.9 0.9
TA=ANSUT « Rl [FA=2NSU7 - Rl
T—ANZUF 1,200 1,041 113,287 0.6 — 0.3 0.3 —
= 5t — — 117,810,425 98.0 0.5 65.8 19.7 12.6

CE1) MBEMERERF. BHROKMZ DI EONEEBETERSDMBEICKL I HERELIZEDTY,
(E2) ARG, MEERLRICH T SFHEEDEE.

(E3) BARBEFTIVET,

(E4) —ENFHEHFANR Lo,
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OfEREARFET
@ e
# 00m B A% | QERE (o T e HBERD
7 XUA) %| TR TRRL T
i EES US TREASURY N/B 3.875% | 3.875 3,200 3.097 | 500461 [2033/8/15
US TREASURY N/B 4.125% | 4.125 500 469 75,871 12053/8/15
US TREASURY /B 4.625% | 4.625 860 870 | 140.669 [2028/9/30
ERHEEEORRENEE) | AEGON FUNDING 5.5% | 55 550 549 | 88.730 [2027/4/16
AEP TEXAS 5.4% 5.4 290 284 46,031 | 2033/6/1
AEP TRANSMISSION 3.75% | 3.75 500 374 60,429 [2047/12/1
AERCAP IRELAND 1.65% | 1.65 157 155 | 25,042 [2024/10/29
AERCAP IRELAND 3% 3.0 200 183 29,592 [2028/10/29
AERCAP IRELAND 6.45% | _6.45 399 409 | 66.233 [2027/4/15
AR LEASE CORP 3.375% | 3.375 300 293 | 47421 [2025/7/1
AKER BP ASA 3.1% 3.1 200 171 27,709 12031/7/15
AKER BP ASA 4% 4.0 600 548 | 88.581 [2031/1/15
AKER BP ASA 5.6% 56 170 172 | 27.79 |2028/6/13
AMGENINC 5.25% | 5.25 95 95 15423 | 2033/3/2
AMGEN INC 5.65% 5.65 150 149 24,113 | 2053/3/2
AON CORP/AON GLO 5.35% | 5.35 200 200 | 32382 [2033/2/28
APA INFRA 4.2% 4.2 1,000 989 159,781 [2025/3/23
ARES CAPITAL COR 7% 7.0 340 348 56,240 [2027/1/15
ATRT INC 1.65% 1.65 200 178 | 28,892 | 2028/2/1
AT&T INC 3.55% 3.55 1.000 685 | 110.665 [2055/9/15
AT&T INC 4.35% 4.35 1,300 1,267 204,771 [2029/3/1
ATRT INC 4.75% 4.75 1.100 964 | 155863 |2046/5/15
AT&T INC 5.4% 5.4 325 328 53,017 12034/2/15
BALTIMIORE GAS3.5% | _ 3.5 1.000 732 | 118315 [2046/8/15
BANCO BILBAO VIZ 5.381% | 5.381 200 202 | 32.640 [2029/3/13
BANCO SANTANDER 5.147% | 5.147 400 397 64,251 12025/8/18
BANK OF AMER CRP /VAR | 3.384 620 610 98,554 | 2026/4/2
BANK OF AVIER CRP /VAR | 5.015 400 394 | 63.683 [2033/7/22
BANK OF AMER CRP /VAR | 5.288 500 498 80,561 [2034/4/25
BANK OF AMER CRP 3.875% | 3.875 700 690 111,471 |2025/8/1
BP CAPITAL PLC /VAR /PER | 4.875 565 532 | 85968 =
BURLINGTON NORTH 5.4% 5.4 700 699 113,023 |2041/6/1
CAVERON LNG 3.302% | 3.302 505 420 | 67.890 [2035/1/15
CAN IMPERIAL BK 5.144% | 5.144 195 194 | 31.424 [2025/4/28
CANADIAN PACIFIC 3.1% 3.1 600 404 65,333 2051/12/2
CAPITAL ONE FINL /VAR | 6.312 320 329 53,246 | 2029/6/8
CENTERPOINT HOUS 495% | 4.95 550 539 | 87.181 |2033/4/1
CITIGROUP INC /VAR| 2.52 420 348 56,293 [2032/11/3
CITIGROUP INC 4.65% | 4.65 320 284 45,913 12048/7/23
COLUMBIA PPE OC 6.036% | 6.036 325 335 | 54.148 [2033/11/15
COM BK AUSTRALIA 5.837% | 5.837 200 202 32,647 12034/3/13
COMCAST CORP 2.937% | 2.937 2,000 1225 | 197916 |2056/11/1
COMCAST CORP 3.95% | 3.95 800 788 | 127371 [2025/10/15
COMCAST CORP 4.15% | _4.15 500 486 | 78.586 [2028/10/15
CON EDISON CO 5.5% | 55 350 359 | 58.000 |2034/3/15
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ERIREGURBE RS | CONEDSONCO59% | 59 180 186 |  30.156 [053/11/15
CONOCOPHIL CO 4.025% | 4.025 200 152 24,612 12062/3/15
CONSTLENRGY GEN5.75% | 5.75 195 191 31,012 |2054/3/15
CONSTLENRGY GEN6.5% | 6.5 190 205 | 33,202 |2053/10/1
CONSUMERS ENERGY 325% | 3.25 500 364 58,922 12046/8/15
DISCOVERY COMMUN 395% | 3.95 500 470 76,010 12028/3/20
DUKE ENERGY CAR 4% 4.0 1,000 811 131,078 |2042/9/30
DUKE ENERGY FLA 3.4% 3.4 700 493 79.775 12046/10/1
DUKE ENERGY OHIO 5.25% | 5.25 125 125 20,286 | 2033/4/1
DUKE ENERGY PROG 5.25% | 5.25 275 276 44,720 12033/3/15
ENEL FIN INTL NV 7.5% 7.5 600 670 108,355 [2032/10/14
ENERGY TRANSFER 6% 6.0 400 392 63,423 12048/6/15
ENERGY TRANSFER 6.05% | 6.05 400 395 63,962 | 2041/6/1
ENGIE 5.625% 5.625 200 200 32,404 12034/4/10
ENGIE 5.875% 5.875 215 211 34,096 |2054/4/10
ENTERPRISE PRODU 4.85% | 4.85 700 638 103,190 |2042/8/15
EQT CORP 3.125% 3.125 150 143 23,216 |2026/5/15
EQT CORP 3.9% 3.9 450 432 69,839 2027/10/1
EQT CORP 5.75% 5.75 160 160 25,862 | 2034/2/1
ERAC USA FINANCE 5.625% | 5.625 830 835 134,960 [2042/3/15
EVERSOURCE ENERG 1.65% | 1.65 1,000 813 131,350 [2030/8/15
EXELON CO5.15% | 5.15 630 631 | 102,033 |2029/3/15
FIFTH THIRD BANC /VAR | 6.339 150 155 25,044 12029/7/27
FLORIDA PWR & LT 3.8% 3.8 1,170 944 152,622 [2042/12/15
FLOWSERVE CORP 3.5% 3.5 450 403 65,170 |2030/10/1
FRANCE TELECOM 5.375% | 5.375 400 386 62,407 12042/1/13
FWD GROUP HOLDI'7.784% | 7.784 200 220 35,627 12033/12/6
GOLDMAN SACHS GP /VAR | 3.615 500 480 77,652 12028/3/15
GOLDMAN SACHS GP 3.5% 3.5 400 394 63,662 | 2025/4/1
HARTFORD FINL 4.4% 4.4 350 293 47,422 12048/3/15
INTESA SANPAOLO 7.2% 7.2 500 543 87,739 [2033/11/28
INTESA SANPAOLO 7.8% 7.8 790 894 144,582 [2053/11/28
JPMORGAN CHASE /VAR | 5.299 720 727 117,447 12029/7/24
JPMORGAN CHASE /VAR | 2.739 670 597 96,491 |2030/10/15
KINDER MORGAN 5.3% 5.3 300 294 47,509 12034/12/1
KINDER MORGAN EN 5.8% 5.8 500 505 81,681 [2035/3/15
KT CORP 4% 4.0 200 197 31,855 |2025/8/8
LIBERTY MUTUAL 4.569% | 4.569 200 195 31.604 |2029/2/1
LLOYDS BK GRPLC 4.375% | 4.375 200 194 31,449 12028/3/22
LLOYDS BK GRPLC 4.45% | 4.45 200 198 32,011 |2025/5/8
MARATHON PETRO 4.75% | 4.75 400 344 55,611 [2044/9/15
MARSH & MCLENNAN 5.45% | 5.45 180 177 28,665 |2053/3/15
METRO BK & TRST 5.375% | 5.375 265 265 42,917 |2029/3/6
MIDAMERICAN ENER 5.15% | 5.15 300 284 45,991 [2043/11/15
MIDAMERICAN ENER 6.125% | 6.125 400 424 68,537 | 2036/4/1
MIRVAC GROUP FIN 3.625% | 3.625 600 572 92,437 12027/3/18
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LEHESGUREEAES) | MONONGAHELA PWR 5.4% 54 700 658 106,415 [2043/12/15
MONONGAHELA PWR 5.85% | 5.85 135 138 22,369 12034/2/15
MORGAN STANLEY /VAR | 5.123 295 295 47,751 | 2029/2/1
MORGAN STANLEY /VAR | 2.239 410 337 54,585 12032/7/21
MORGAN STANLEY 4% 4.0 700 690 111,515 12025/7/23
MORGAN STANLEY 6.375% | 6.375 200 223 36.136 12042/7/24
MPLX LP 4.25% 4.25 500 486 78,557 12027/12/1
MPLX LP 5.2% 5.2 750 682 110,290 | 2047/3/1
MPLX LP 5.5% 5.5 150 149 24,096 |2034/6/1
NATL RURAL UTIL 3.7% 3.7 800 758 122,471 12029/3/15
NISOURCE INC 5.25% | 5.25 320 321 51,945 12028/3/30
NISOURCE INC 5.4% 5.4 450 448 72,431 12033/6/30
NORFOLK SOUTHERN 3% 3.0 200 173 28,107 12032/3/15
NTT FINANCE 2.065% | 2.065 800 663 107,110 |2031/4/3
ONCOR ELECTRICD 3.7% 3.7 620 592 95,742 12028/11/15
ONCOR ELECTRIC D 3.8% 3.8 520 399 64,514 | 2049/6/1
ONEOK INC 5.55% 5.55 95 95 15,456 [2026/11/1
ONEOK INC 6.625% | 6.625 260 281 45,510 | 2053/9/1
PACIFIC GAS&ELEC 2.5% 2.5 720 597 96.602 | 2031/2/1
PACIFIC GAS&ELEC 6.75% |  6.75 330 348 56,245 |2053/1/15
PACIFICORP 6% 6.0 300 307 49,739 12039/1/15
PENSKE TRUCK LE 6.05% | 6.05 400 411 66,528 |2028/8/1
PHILLIPS 66 4.65% 4.65 350 328 53,075 [2034/11/15
PHILLIPS 66 4.68% 4.68 700 601 97,251 12045/2/15
PLAINS ALL AMER 3.8% 3.8 830 764 123,505 [2030/9/15
PRU FUNDING ASIA /VAR | 2.95 505 450 72,817 12033/11/3
PUBLIC SERVICE 6.125% | 6.125 400 418 67,678 [2033/10/15
RELIANCE INDUSTR 2.875% | 2.875 345 294 47,531 12032/1/12
RELIANCE INDUSTR 3.625% | 3.625 250 177 28,712 12052/1/12
ROYAL BK CANADA 5.2% 5.2 400 400 64,738 12026/7/20
RWE FINANCE US 5.875% | 5.875 240 243 39.271 |2034/4/16
SANTANDER UK GRP /VAR | 6.534 400 412 66,647 12029/1/10
SANTOS FINANCE 3.649% | 3.649 200 176 28,498 12031/4/29
SANTOS FINANCE 6.875% | 6.875 180 192 31,166 12033/9/19
SEMPRA 6% 6.0 850 871 140,800 [2039/10/15
SGSP AUSTRALIA 3.25% | 3.25 200 192 31.037 12026/7/29
SHELL INTL FIN 4.375% | 4.375 300 260 42,025 |2045/5/11
SHELL INTL FIN 6.375% | 6.375 200 223 36,025 [2038/12/15
SOUTHERN CALED 2.85% | 2.85 470 424 68,560 | 2029/8/1
SOUTHERN CAL ED 3.7% 3.7 290 284 45,979 |2025/8/1
SOUTHERN CAL ED 4% 4.0 465 360 58,199 |2047/4/1
SOUTHERN CAL ED 4.5% 4.5 500 432 69,914 | 2040/9/1
SOUTHERN CO 3.25% | 3.25 800 772 124,796 | 2026/7/1
SOUTHERN CO 4.4% 4.4 600 506 81,815 |2046/7/1
SOUTHWESTN EL PR 6.2% 6.2 300 313 50,604 12040/3/15
SPRINT SPECTRUM 5.152% | 5.152 450 449 72,605 12028/3/20
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LEMESBUREEARS) | STAR ENERGY CO 4.85% | 4.85 370 339 54,805 [2038/10/14]
T-MOBILE USAINC5.75% | 5.75 145 150 24,328 12034/1/15
TAPESTRY INC 7.7% 7.7 170 179 28,962 [2030/11/27
TAPESTRY INC 7.85% | 7.85 140 148 24,042 [2033/11/27

TARGA RESOURCES 6.15% | 6.15 185 192 31,032 |2029/3/1

TELEFONICA EMIS 552% | 5.52 600 564 91,164 | 2049/3/1

TIME WARNER CABL 4.5% 4.5 750 554 89,640 [2042/9/15

TRANSCANADA PL 4.625% | 4.625 500 472 76,393 |2034/3/1

TRITON CONTAINER 2.05% | 2.05 300 280 45,252 12026/4/15

TRUIST FINANCIAL /VAR | 5.867 90 91 14,805 |2034/6/8

UBS AG STAMFORD 7.95% | 7.95 295 298 48,159 |2025/1/9

UNION PAC CORP 3.35% | 3.35 600 434 70,233 12046/8/15

UNITED PARCEL 5.05% | 5.05 200 189 30,693 |2053/3/3

US BANCORP /VAR | 5.775 250 255 41,234 12029/6/12

US BANCORP /VAR | 5.836 340 348 56,265 [2034/6/12
VERIZON COMM INC 1.45% | 1.45 955 897 144,983 [2026/3/20

VERIZON COMM INC 2.55% | 2.55 813 696 112,508 [2031/3/21

VERIZON COMM INC 3.376% | 3.376 1,100 1,085 175,339 12025/2/15

VERIZON COMM INC5.05% | 5.05 605 601 97,247 12033/5/9

VIRGINIA EL&PWR 3.8% 3.8 900 866 139,924 |2028/4/1
VIRGINIA EL&PWR 4% 4.0 500 392 63,470 [2046/11/15
VODAFONE GROUP 4.375% | 4.375 240 211 34,119 12043/2/19
WALT DISNEY CO 6.2% 6.2 600 658 106,324 [2034/12/15
WARNERMEDIA HLDG 4.279% | 4.279 480 422 68,230 |2032/3/15
WARNERMEDIA HLDG 5.141% | 5.141 120 94 15,251 ]2052/3/15
WARNERMEDIA HLDG 5.391% | 5.391 120 94 15,271 12062/3/15
WARNERMEDIA HLDG 6.412% | 6.412 330 330 53,311 |2026/3/15

WESTERN MIDSTRM 6.15% | 6.15 340 350 56,616 | 2033/4/1

WILLIS NORTH AME 5.9% 5.9 690 683 110,357 | 2054/3/5
WPP FINANCE 20103.75% | 3.75 600 597 96,483 12024/9/19

XCEL ENERGY INC 4.8% 4.8 1,300 1,127 182,112 [2041/9/15
XLITLTD 5.25% 5.25 200 186 30,105 [2043/12/15
I\ &t - - — 112,014,825 —
(h7%) FHFS - BRIV [FAFS - BlL

LEtEFEOREENES) | AT&T INC 5.1% 5.1 500 463 54,976 [2048/11/25
BANK OF MONTREAL 4.709% | 4.709 350 352 41,746 12027/12/7
BELL CANADA 4.75% | 4.75 510 462 54,839 12044/9/29

BP CAPITALPLC 3.47% | 3.47 300 296 35,152 12025/5/15
CAN IMPERIAL BK'5.935% | 5.935 200 200 23,700 12024/7/14
CANADIAN NATL RR 4.4% 4.4 300 297 35,223 ]2033/5/10
CANADIAN PACIFIC 2.54% | 2.54 650 611 72,438 12028/2/28
ENBRIDGE INC 5.76% | 5.76 300 310 36.816 |2053/5/26

HEATHROW FNDG 3.726% | 3.726 500 449 53,283 [2033/4/13
HYDRO ONE INC 4.46% | 4.46 400 374 44,408 |2053/1/27

MET LIFE GLOB 3.394% | 3.394 400 379 44,935 | 2030/4/9
NATL GRID ELECT 5.221% | 5.221 500 508 60,292 12031/9/16
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LEES(EOREEAES) | NEW YORK LIFE GL 2% 2.0 300 275 32,652 [2028/4/17
ROGERS COMMUNIC 656% | 6.56 200 220 26,112 [2041/3/22
ROYAL BK CANADA 5.341% | 5.341 400 405 48,066 [2026/6/23
TELUS CORP 4.85% 4.85 450 410 48,609 |2044/4/5
TORONTO DOM BANK 5.423% | 5.423 400 406 48,137 [2026/7/10
TRANSCANADAPL2.97% | 2.97 400 363 43,034 |2031/6/9
TRANSURBAN FIN 4555% | 4.555 450 442 52,433 [2028/11/14
VERIZON COMM INC 4.05% | 4.05 300 244 29,015 [2051/3/22
I\ st - — — 885,875 —
(2—0O) F1—0 F1—0O
(RAwW)
EEEESOREEAES | AVPRION GVBH 3.875% | 3.875 200 202 35,337 |2028/9/7
DEUTSCHE BANK AG VAR | 1.75 300 265 46,437 [2030/11/19
DEUTSCHE BANK AG /VAR 4.5 100 100 17,579 [2035/7/12
DEUTSCHE BOERSE 3.75% | 3.75 200 203 35,546 [2029/9/28
MERCK /VAR 1.625 500 494 86,305 [2079/6/25
VONOVIA SE 1.625% | 1.625 200 113 19,907 |2051/9/1
(A9U7)
LEEE(SOREENES) | AEROPORTIROMA 1.75% | 1.75 215 186 32,510 [2031/7/30
AEROPORTI ROMA 4.875% | 4.875 175 184 32,185 [2033/7/10
AUTOSTRADE PER L 2% 2.0 550 495 86,555 [2030/1/15
ENEL SPA /VAR /PER 3.5 500 495 86,482 —
ENI SPA /VAR /PER | 3.375 380 353 61,775 —
ERG SPA 4.125% 4.125 135 135 23,604 |2030/7/3
MEDIOBANCA SPA /VAR | 3.875 220 218 38,257 | 2030/7/4
SNAM 4% 4.0 215 217 38,054 [2029/11/27|
(75 2R)
LEHESRUREENES | BPCE /VAR 1.5 400 370 64,704 [2042/1/13
BPCE 4.5% 4.5 200 207 36,295 [2033/1/13
COFIROUTE SA 1% 1.0 200 169 29,628 [2031/5/19
CTE COTRANSPEL3.75% | 3.75 100 98 17,184 [2036/1/17
ELEC DE FRANCE 2% 2.0 400 250 43,823 [2049/12/9
ELEC DE FRANCE 4.125% | 4.125 100 101 17,711 [2031/6/17
ELEC DE FRANCE 4.75% | 4.75 100 101 17,793 [2044/6/17
ENGIE 0.375% 0.375 500 425 74,327 [2029/10/26
ENGIE 3.625% 3.625 200 200 34,983 [2030/1/11
GROUPE VYV 1.625% | 1.625 200 179 31,276 |2029/7/2
TOTALENERGIES SE/VAR/PER | 2.125 480 398 69,598 —
TOTALENERGIES SE/VAR/PER | 2.625 800 789 137,961 —
(F59)
LEEE(COREENES) [ BP CAP MKY BV 4.323% | 4.323 400 414 72,486 [2035/5/12
COOPERATIEVE RAB 4% 4.0 200 204 35,763 [2030/1/10
CTP NV 0.875% 0.875 168 160 28,005 [2026/1/20
CTP NV 4.75% 4.75 195 198 34,724 12030/2/5
EDP FINANCE BV 3.875% | 3.875 175 177 30,996 [2030/3/11
ENBW 4.3% 4.3 300 312 54,542 [2034/5/23
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(F529)
LEEE(2OREEAES) [ KONINKLIJKE KPN 3.875% | 3.875 400 398 69,650 [2036/2/16
REDEXIS GAS FIN 1.875% | 1.875 500 473 82,704 [2027/4/27
SWISSCOM FIN 3.5% 3.5 500 502 87,733 [2031/11/29
WINTERSHALL FIN 1.823% | 1.823 400 340 59,406 [2031/9/25
(ZARA )
LEES(EOREENES) | ABANCA CORP /VAR 0.5 300 279 48,814 |2027/9/8
BANCO BILBAO VIZ 3.5% 3.5 400 397 69,447 [2031/3/26
BANCO SABADELL /VAR 5.0 400 417 72,999 |2029/6/7
CEPSA FINANCE SA 4.125% | 4.125 400 390 68,257 [2031/4/11
FCC AQUALIA SA 2.629% | 2.629 350 339 59,255 | 2027/6/8
IBERCAJA /VAR 4.375 200 202 35,307 [2028/7/30
REDEXIS S.A.U. 4.375% | 4.375 200 197 34,552 [2031/5/30
(NJLF-)
| EEHES(GOREEARS) [ RESA SA BELGIUM 1% 1.0 200 188 32,972 [2026/7/22
Logtev7ILD)
LEMES(SOREEAES) | CPIPROPERTY GRO 2.75% | 2.75 570 532 93,034 [2026/5/12
GRAND CITY PROP 4.375% | 4.375 100 98 17.253 [2030/1/9
P3 GROUP SARL 0.875% | 0.875 350 333 58,177 [2026/1/26
P3 GROUP SARL 4.625% | 4.625 155 155 27,199 [2030/2/13
(T4V35VR)
TEEE(SOREENES) | ELENIA FINANCE 0.375% | 0.375 405 369 64,522 |2027/2/6
NESTE 3.875% 3.875 215 215 37,734 2031/5/21
(ZDfth)
TEEE(COREENES) | AKELIUS RESIDENT 1.75% | 1.75 450 443 77,440 | 2025/2/7
ATHORA HOLDING L 6.625% | 6.625 285 300 52,543 [2028/6/16
BARCLAYS PLC /VAR | 4.918 255 266 46,586 | 2030/8/8
BARCLAYS PLC /VAR | 4.347 265 267 46,752 | 2035/5/8
BARCLAYS PLC /VAR | 4.973 195 197 34,481 [2036/5/31
BG ENERGY CAP 2.25% | 2.25 200 187 32,748 [2029/11/21
BP CAPITAL PLC /VAR /PER | 3.625 500 479 83,766 —
BP CAPITALPLC /VAR /PER | 3.25 500 489 85,498 —
CADENT FINPLC 4.25% | 4.25 300 306 53,517 |2029/7/5
CHORUS LTD 3.625% | 3.625 260 257 45,001 |2029/9/7
CHUBB INA HLDGS 2.5% 2.5 300 260 45,542 [2038/3/15
EASYJET PLC 3.75% 3.75 400 393 68,696 [2031/3/20
ELLEVIO AB 4.125% | 4.125 225 228 39,963 |2034/3/7
GOODMAN AUST FIN4.25% | 4.25 140 141 24,680 |2030/5/3
MACQUARIE GROUP 4.7471% |4.7471 280 292 51,047 [2030/1/23
MOBICO GROUP PLC 4.875% | 4.875 100 97 17.036 [2031/9/26
NATL GAS TRANSM 4.25% | 4.25 145 148 25,882 |2030/4/5
NBN CO LTD 4.125% | 4.125 275 283 49,484 [2029/3/15
SEVERN TRENT FIN 4% 4.0 190 188 32,928 [2034/3/5
TAURON POLSKA SA 2.375% | 2.375 500 470 82,149 |2027/7/5
TRANSURBAN FIN 3.974% | 3.974 180 178 31,113 [2036/3/12
TRITAX EUROBOX P 0.95% | 0.95 200 189 33,028 | 2026/6/2
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(ZDAth)
EHESEOREEAES) | TSB BANK PLC 3.319% | 3.319 100 100 17,502 | 2029/3/5
UBS GROUP /VAR 4.625 250 255 44,615 |2028/3/17
UBS GROUP /VAR 2.875 255 239 41,880 | 2032/4/2
UBS SWITZERLAND 3.39% | 3.39 300 299 52,378 [2025/12/5
VAR ENERGI ASA 5.5% 5.5 120 126 22,141 | 2029/5/4
VERIZON COMM INC 2.875% | 2.875 400 359 62,792 12038/1/15
VIRGIN MONEY /VAR 4.0 165 165 28,850 [2028/3/18
VIRGIN MONEY /VAR | 4.625 155 158 27,675 12028/10/29
VVODAFONE GROUP 2.5% 2.5 600 509 88,925 [2039/5/24
I\ 5t — — — 3,938,027 —
(AFXUR) FAFUR - RYR FAFUR - RUR
EEHEREOREEAES) | ANNINGTON FNDPL4.75% | 4.75 315 290 59,921 |2033/8/9
BAAFUNDING LTD 6.75% | 6.75 200 206 42,657 12026/12/3
BARCLAYS PLC /VAR 7.09 300 318 65,698 |2029/11/6
BARCLAYS PLC /VAR | 5.851 100 100 20,776 [2035/3/21
CADENT FINANCE P 2.75% 2.75 440 268 55,374 (2046/9/22
DERWENT LONDON 1.875% | 1.875 400 316 65,460 |2031/11/17
ELEC DE FRANCE 6.125% | 6.125 200 204 42,305 | 2034/6/2
LONDON POWER 5.875% | 5.875 100 104 21,507 [2040/11/15
NAT GRD ELCT WM 5.75% 5.75 600 615 127,092 [2032/4/16
NORTHERN GAS 5.625% | 5.625 300 295 61,060 |2040/3/23
NORTHUMBRIAN WTR 1.625% | 1.625 100 91 18,902 [2026/10/11
THAMES WATER UTC 3.5% 35 500 415 85,900 [2028/2/25
VICINITY CNTRS T 3.375% | 3.375 440 425 87,985 | 2026/4/7
VIRGIN MONEY /VAR | 3.375 400 393 81,275 (2026/4/24
YORKSHRE BLD SOC /VAR | 7.375 105 108 22,489 12027/9/12
I\ gt — - — 858,408 -
(F—=RZU7P) TA-ANSUT - R [FA-ZA5U7 - Rlb
LEHEAEUREEAES) | AURIZON FINANCE 3% 3.0 570 514 55,952 | 2028/3/9
LENDLEASE FIN 3.7% 3.7 330 273 29,791 [2031/3/31
TRANSURBAN QLD 3.25% 3.25 300 253 27,543 | 2031/8/5
I\ st — — — 113,287 —
=) 5t — (17,810,425 —

GE1) HERESE(E, BROHDZ DD EDONFEEEE
(£2) @ - SHEERDO LA BT
(E3) BRERED [-] £BO>TVBHBMIIKABETT,

TEBSDMEIC K IMERBELIZHDTT,



UBSAh « ERMHEY T —T 7 /R
(2) FE4PHG | DERRFIEAKRES

3 HA xR
2 |
# i Al 5 & & | 5 B &
5AM Vs
~ EURO-BOBL FUTURES - 20
HE| BEEVES! R0 BOND FUTURES - i

CE1) BARBEYIVET, 212U, BRI BAKRBOBEIF/\E TILH,.
(F2) MEWERERIF. BROKMZ O EDONEEBETERSDOMEICK IHPERELIZBDTY,
(E3) —ENFHEIFANR L,

R ESEEEDOREM | (2024F7H108IRHA)
3 HA K
= = &F i &8 £ =
TH %
n s B 17,810,425 97.6
J— )b - 00— Y%, T 0O 441,869 2.4
®r & & F M E % #§ 18,252,294 100.0

CE1) SBRORARBEFIET,
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BH. BHRICHIFEMEEEL— ME. 1K FNL=161.55, 175 - BIL=118.49. 11—0=174.70M. 14FUR - R
VR=20657M. 14— r3U7 - FIL=108.77MTT,



UBSRfd - RfttE~YY—T 7 VR

(2024%78108%1%) (8202378118 ZE2024%78108)
18 E S I E 2 HA
(A) & 7 |18,300,593,209H AR % =% I & 842,294,394
J— b - O — v H| 194946330 2 B A R| 840.393817
A i EGEHEDE) [17.810425478 T o ft Rowm ® 1.970.135
| = A
* iy A &| 65661934 = i h A ¥ 69,58
+ 5 " ol 227361978 (B)& ffi SF % 55 = 8 #| 2977137600
B ~ " 75 = | 3.206,119,796
wmeoh B A 974858 55 = 18|~ 22898219
= AN & it & = 1,222,631 (C)% % B 3| % W 3| 48 % |~ 181,807,126
(B)& &| 133,876,758 By 3 % 43,729,398
* i &| 65876758 B 3| 18 |A 225536524
* 1 7 “ % 68,000,000 (D) g 5t ;R B VAN 3,836,690
C# B E 8 BA—B) 18166716451 (E)fﬂﬂ?ﬁﬁiﬁ(A+B+C+D) 3,633,788,178
_ (F)®l H3 #8 # 8 % S| 10432223186
7T x| 6,642,613,865 : o _
e G M 8 5 & B & ®| 47255223
®OH OB M OB @ 2 (11.524,102586 B % % B 2 |~ 3014461010
(D) & # # O #| 66426138650 () =t (E+F+G+H)| 11524102586
1 B0 B#[@ZE(C /D) 27,3499 RO OB M OB I 2(1)| 11524102586
GrEEE) GE1) EESORROD T (B) A MEEEEES & U(C) 5 MmE|
FAETTA%ER 8,376,605,087H EING BRIFERDFHMIRZ (CKDDDEZSHET,
B NEa T AE 325,547,768 (32) BEOWRODTD)ETERME(C (MBI H T B
HAch— SRR AR 2,059.538.990M BN S TRR LT VET,
1 O s 27349 (£3) BHOBRODT(G)ENEFEBRES L 50, (55
DENMBREDE. BMNFEE LI MEEh 5tz L3I
[T —T 7> ROYEEKICH T B TADNER] FEESEVNET,
UBSA%S - SRIMHET 7V R (BEBAw Y& ) (34) BEHOKROPTHRWEERE 550, DREY
2,.841,273.746 DR, AN SENIMEEE L2 IV B ELNET,

UBS%E - ERIHE T 7V R (RBAYIRRL)
3,083,260,862M
UBSRES - HRIHET 7V B (F1ODRER - BEANYIHY))
335,478,454H
UBSRES - HRIHET 7V B (F1DRER - BB IRL)
382,600,803H

<HREEOHHASE>
FTUNT « TESIOFAENE K BHEICT 2EEET\E Ulc.  (URZESIEH 1 2023F108118)



