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WBONO 8.5% 05/31/29 110, 100, 000. 00 107, 902, 404. 00
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00
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00]
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PERUGB 5.94% 02/12/29 11, 100, 000. 00 10, 489, 295. 42
PERUGB 6. 15% 08/12/32 8, 300, 000. 00 7,590, 940. 04
PERUGB 6. 35% 08/12/28 8, 350, 000. 00 8, 144, 051. 75
PERUGB 6. 9% 08/12/37 9, 550, 000. 00 8, 966, 365. 02
PERUGB 6. 95% 08/12/31 11, 250, 000. 00 10, 991, 508. 30
PERUGB 8. 2% 08/12/26 6, 550, 000. 00 6, 873, 510. 52
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TINTT ALY NG
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7 CZGB 0.25% 02/10/27 69, 200, 000. 00 58, 366, 048. 00
CZGB 0.45% 10/25/23 47,000, 000. 00 45, 663, 038. 00
CZGB 0.95% 05/15/30 68, 900, 000. 00 53, 890, 135. 00
CZGB 0% 12/12/24 24, 000, 000. 00 22, 038, 000. 00
CZGB 1.2% 03/13/31 98, 000, 000. 00 76, 420, 400. 00
CZGB 1.25% 02/14/25 58, 500, 000. 00 54, 572, 895. 00
CZGB 1.5% 04/24/40 22, 700, 000. 00 14, 482, 600. 00
CZGB 1. 75% 06/23/32 51, 500, 000. 00 40, 994, 000. 00
CZGB 1.95% 07/30/37 10, 000, 000. 00 7, 315, 000. 00
CZGB 1% 06/26/26 76, 800, 000. 00 68, 182, 272. 00
CZGB 2.4% 09/17/25 75, 700, 000. 00 71,131, 505. 00
CZGB 2.5% 08/25/28 78, 700, 000. 00 70, 716, 672. 00
CZGB 2. 75% 07/23/29 80, 500, 000. 00 72, 381, 575. 00
CZGB 2% 10/13/33 74, 500, 000. 00 58, 935, 460. 00
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CZGB 3.5% 05/30/35 22,000, 000. 00 19, 921, 000. 00
CZGB 4.2% 12/04/36 34, 500, 000. 00| 33, 341, 490. 00|
CZGB 5.5% 12/12/28 24, 000, 000. 00| 25, 074, 000. 00|
CZGB 5. 7% 05/25/24 45, 200, 000. 00| 45, 398, 428. 00|
CZGB 5% 09/30/30 45, 000, 000. 00| 46, 282, 500. 00|
CZGB 6% 02/26/26 39, 500, 000. 00| 40, 744, 250. 00|

FxazaF hE

1, 072, 300, 000

00j

945, 204, 418. 00

(5,617, 066, 294)
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IV

HGB 1. 5% 04/22/26 610, 500, 000. 00 476, 953, 125. 00
HGB 1. 5% 08/26/26 514, 000, 000. 00, 393, 222, 850. 00,
HGB 1% 11/26/25 835, 000, 000. 00 660, 648, 159. 00
HGB 2. 25% 04/20/33 712, 000, 000. 00, 433, 964, 000. 00
HGB 2. 25% 06/22/34 256, 000, 000. 00 149, 913, 600. 00
HGB 2. 5% 10/24/24 578, 000, 000. 00, 500, 981, 500. 00,
HGB 2. 75% 12/22/26 580, 500, 000. 00, 457, 881, 333. 30
HGB 2% 05/23/29 403, 000, 000. 00 280, 085, 000. 00
HGB 3. 25% 10/22/31 812, 000, 000. 00 570, 145, 800. 00,
HGB 3% 04/25/41 371, 000, 000. 00, 204, 421, 000. 00
HGB 3% 06/26/24 402, 500, 000. 00 359, 406, 337. 50,
HGB 3% 08/21/30 615, 000, 000. 00 440, 549, 100. 00
HGB 3% 10/27/27 822, 000, 000. 00 636, 145, 800. 00
HGB 3% 10/27/38 380, 000, 000. 00, 217, 854, 000. 00
HGB 4. 5% 03/23/28 693, 000, 000. 00 567, 933, 250. 50
HGB 4. 75% 11/24/32 430, 000, 000. 00 332, 325, 237. 70,
HGB 5. 5% 06/24/25 660, 000, 000. 00 587, 607, 900. 00,
HGB 6. 0% 11/24/23 476, 000, 000. 00 452, 155, 779. 60
HGB 6. 75% 10/22/28 537, 000, 000. 00 484, 303, 760. 40

NoHY—=TF U b NG

10, 687, 500, 000

00

8, 206, 497, 533. 00]

(3,003, 159, 565)

R—=F K
R F

POLGB 0. 25% 10/25/26 18, 500, 000. 00 15, 215, 880. 00
POLGB 0. 75% 04/25/25 14, 300, 000. 00 12,897, 170. 00
POLGB 1.25% 10/25/30 18, 700, 000. 00 13, 500, 726. 80
POLGB 1. 75% 04/25/32 22,400, 000. 00| 15, 928, 640. 00
POLGB 2. 25% 10/25/24 18, 950, 000. 00 17,922, 341. 50
POLGB 2. 5% 04/25/24 24,500, 000. 00| 23,625, 350. 00|
POLGB 2. 5% 07/25/26 24,100, 000. 00| 21,675, 058. 00
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POLGB 2. 5% 07/25/27 17, 600, 000. 00 15, 356, 880. 00
POLGB 2. 75% 04/25/28 21, 000, 000. 00 18, 175, 170. 30
POLGB 2. 75% 10/25/29 26, 100, 000. 00 21,725, 118. 00
POLGB 3. 25% 07/25/25 23, 050, 000. 00 21, 768, 927. 10
POLGB 3. 75% 05/25/27 21, 100, 000. 00 19, 441, 118. 00
POLGB 4% 10/25/23 9, 700, 000. 00 9, 592, 815. 00
POLGB 7. 5% 07/25/28 5, 500, 000. 00 5, 860, 800. 00
265, 500, 000. 00 232, 685, 994. 70
R—Z v RXaF /it
(6,982, 138, 837)
Jb—=<=7 [ROMGB 2.5% 10/25/27 3, 000, 000. 00 2, 467, 495. 65
o ROMGB 3. 25% 04/29/24 7, 300, 000. 00 7, 065, 706. 50
ROMGB 3. 25% 06/24/26 6, 500, 000. 00 5,803, 278. 19
ROMGB 3. 5% 11/25/25 4, 000, 000. 00 3,671, 019. 32
ROMGB 3. 65% 07/28/25 12, 600, 000. 00 11, 758, 620. 13
ROMGB 3. 65% 09/24/31 8, 800, 000. 00 6, 894, 536. 00
ROMGB 3. 7% 11/25/24 10, 000, 000. 00 9, 542, 237. 30
ROMGB 4. 15% 01/26/28 10, 500, 000. 00 9, 231, 361. 54
ROMGB 4. 15% 10/24/30 7, 400, 000. 00 6, 113, 676. 57
ROMGB 4. 25% 04/28/36 4, 500, 000. 00 3, 361, 230. 00
ROMGB 4. 5% 06/17/24 2, 200, 000. 00 2, 149, 818. 00
ROMGB 4. 75% 02/24/25 3, 200, 000. 00 3, 081, 232. 00
ROMGB 4. 75% 10/11/34 5, 800, 000. 00 4,709, 049. 00
ROMGB 4. 85% 04/22/26 4, 700, 000. 00 4, 420, 444. 00
ROMGB 4. 85% 07/25/29 7, 800, 000. 00 6, 880, 458. 00
ROMGB 4% 10/25/23 8, 600, 000. 00 8,501, 702. 00
ROMGB 5. 8% 07/26/27 10, 100, 000. 00 9, 584, 193. 00
ROMGB 5% 02/12/29 6, 000, 000. 00 5, 378, 670. 00
ROMGB 6. 7% 02/25/32 6, 800, 000. 00 6, 574, 274. 34
ROMGB 8. 25% 09/29/32 5, 500, 000. 00 5, 871, 300. 05
135, 300, 000. 00 123, 060, 301. 59
N—==T LA /it

(3,514,319, 174)
<71/~—a/77‘MGS 2.632% 04/15/31 27, 300, 000. 00 24, 881, 234. 74

Jyr¥v h
WGS 3.478% 06/14/24 9, 650, 000. 00 9, 710, 290. 30
‘MGS 3.502% 05/31/27 18, 650, 000. 00 18, 612, 538. 67
WGS 3.582% 07/15/32 13, 500, 000. 00 13, 167, 122. 94
19, 000, 000. 00 19, 094, 331. 20

‘MGS 3.733% 06/15/28
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WGS 3. 757% 05/22/40 30, 350, 000. 00 28, 570, 648. 69
WGS 3.828% 07/05/34 8, 200, 000. 00 7,993, 305. 14
‘MGS 3.882% 03/14/25 15, 200, 000. 00 15, 383, 889. 60
WGS 3.885% 08/15/29 20, 300, 000. 00 20, 316, 562. 77
‘MGS 3.899% 11/16/27 15, 500, 000. 00 15, 758, 826. 75
WGS 3.9% 11/30/26 17, 450, 000. 00 17, 697, 043. 14
‘MGS 3.906% 07/15/26 17, 100, 000. 00 17, 375, 528. 88
WGS 3.955% 09/15/25 23, 000, 000. 00 23, 295, 828. 30
‘MGS 4. 059% 09/30/24 19, 550, 000. 00 19,799, 117. 83
‘MGS 4. 065% 06/15/50 13, 250, 000. 00 12, 549, 047. 17
WGS 4.181% 07/15/24 9, 100, 000. 00 9, 222, 408. 65
‘MGS 4. 254% 05/31/35 20, 050, 000. 00 20, 212, 793. 97
WGS 4.504% 04/30/29 13, 100, 000. 00 13,563, 112. 51
‘MGS 4.696% 10/15/42 8, 800, 000. 00 9, 426, 725. 44
WGS 4.762% 04/07/37 11, 300, 000. 00 11, 908, 458. 66
330, 350, 000. 00 328, 538, 815. 35

~ L=y 7 U Xy kN
(9, 690, 120, 943)
A 23—/ |THAIGB 0. 75% 06/17/24 102, 500, 000. 00 101, 438, 306. 02
THATGB 0.95% 06/17/25 142, 200, 000. 00 139, 824, 183. 54
THATGB 1.45% 12/17/24 212, 000, 000. 00 211, 178, 451. 24
THAIGB 1.585% 12/17/35 59, 800, 000. 00 53, 584, 560. 22
THAIGB 1.6% 06/17/35 65, 100, 000. 00 58,948, 016. 14
THATGB 1.6% 12/17/29 99, 100, 000. 00 95, 767, 328. 44
THAIGB 1% 06/17/27 163, 000, 000. 00 157, 412, 239. 38
THAIGB 2.125% 12/17/26 203, 100, 000. 00 205, 469, 486. 46
THAIGB 2. 4% 12/17/23 123, 000, 000. 00 123, 785, 724. 00
THAIGB 2.875% 06/17/46 113, 100, 000. 00 111, 682, 766. 52
THAIGB 2.875% 12/17/28 201, 000, 000. 00 210, 444, 186. 00
THAIGB 2% 06/17/42 78, 600, 000. 00 69, 302, 948. 34
THAIGB 2% 12/17/31 58, 000, 000. 00 57, 305, 435. 50
THAIGB 3.3% 06/17/38 150, 700, 000. 00 161,927, 571. 96
THAIGB 3.35% 06/17/33 71, 000, 000. 00 77,755, 571. 90
THAIGB 3. 4% 06/17/36 157, 200, 000. 00 171, 566, 272. 20
THAIGB 3.65% 06/20/31 159, 500, 000. 00 176, 756, 719. 70
THAIGB 3.775% 06/25/32 180, 000, 000. 00 202, 159, 512. 00
THATGB 3.85% 12/12/25 105, 400, 000. 00 111, 125, 022. 34
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INDOGB 11% 09/15/25 7, 500, 000, 000. 00; 8, 278, 800, 000. 00j
INDOGB 5. 125% 04/15/27 63, 000, 000, 000. 00 60, 199, 020, 000. 00
INDOGB 5. 5% 04/15/26 43, 000, 000, 000. 00| 41, 873, 400, 000. 00|
INDOGB 6. 125% 05/15/28 16, 000, 000, 000. 00| 15, 744, 960, 000. 00|
INDOGB 6. 25% 06/15/36 17, 800, 000, 000. 00| 17,063, 216, 704. 00|
INDOGB 6. 375% 04/15/32 62, 000, 000, 000. 00 60, 407, 840, 000. 00
INDOGB 6. 375% 07/15/37 16, 100, 000, 000. 00| 15, 338, 389, 500. 00|
INDOGB 6. 375% 08/15/28 47, 000, 000, 000. 00| 47,014, 570, 000. 00|
INDOGB 6. 5% 02/15/31 62, 500, 000, 000. 00 61,921, 250, 000. 00
INDOGB 6. 5% 06/15/25 50, 000, 000, 000. 00 50, 112, 500, 000. 00
INDOGB 6. 625% 05/15/33 38, 000, 000, 000. 00 37, 320, 560, 000. 00
INDOGB 7. 125% 06/15/38 16, 000, 000, 000. 00| 16, 219, 600, 000. 00|
INDOGB 7. 125% 06/15/42 36, 300, 000, 000. 00 36, 663, 000, 000. 00
INDOGB 7. 125% 06/15/43 13, 500, 000, 000. 00| 13,717,012, 500. 00|
INDOGB 7. 5% 04/15/40 34, 000, 000, 000. 00 35, 564, 000, 000. 00
INDOGB 7.5% 05/15/38 19, 700, 000, 000. 00| 20, 485, 242, 000. 00
INDOGB 7.5% 06/15/35 34, 700, 000, 000. 00 36, 015, 824, 000. 00
INDOGB 7. 5% 08/15/32 18, 400, 000, 000. 00| 19, 253, 024, 000. 00|
INDOGB 7% 02/15/33 37,000, 000, 000. 00 37,606, 615, 000. 00
INDOGB 7% 05/15/27 38, 600, 000, 000. 00 39, 311, 012, 000. 00
INDOGB 7% 09/15/30 55, 000, 000, 000. 00 56, 126, 400, 000. 00
INDOGB 8. 125% 05/15/24 46, 800, 000, 000. 00| 47,778, 120, 000. 00|
INDOGB 8. 25% 05/15/29 31, 200, 000, 000. 00 33, 726, 576, 000. 00
INDOGB 8. 25% 05/15/36 33, 700, 000, 000. 00 36, 944, 636, 000. 00
INDOGB 8. 25% 06/15/32 13, 400, 000, 000. 00| 14, 613, 638, 000. 00)
INDOGB 8.375% 03/15/24 50, 600, 000, 000. 00 51,717,754, 000. 00
INDOGB 8.375% 03/15/34 44, 000, 000, 000. 00| 48, 520, 560, 000. 00|
INDOGB 8.375% 04/15/39 21, 200, 000, 000. 00 23, 839, 188, 000. 00
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00]
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INDOGB 8. 75% 05/15/31

23,700, 000, 000

00]

26, 811, 099, 000. 00

INDOGB 9. 5% 07/15/31

11, 400, 000, 000

00

13, 421, 175, 540. 00|
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28, 700, 000, 000.

00]

32, 068, 806, 000. 00
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00j
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77U h
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SAGB 10.5% 12/21/26 210, 400, 000. 00 224, 696, 680. 00
SAGB 6.25% 03/31/36 72, 200, 000. 00| 47, 850, 550. 00|
SAGB 6.5% 02/28/41 64, 100, 000. 00| 39, 841, 355. 00
SAGB 7% 02/28/31 75,700, 000. 00| 62, 187, 550. 00|
SAGB 8.25% 03/31/32 165, 500, 000. 00 143, 430, 575. 00
SAGB 8.5% 01/31/37 136, 700, 000. 00 108, 601, 315. 00
SAGB 8.75% 01/31/44 104, 000, 000. 00 79, 440, 400. 00|
SAGB 8. 75% 02/28/48 176, 700, 000. 00 135, 069, 480. 00
SAGB 8.875% 02/28/35 151, 000, 000. 00 128, 100, 850. 00
SAGB 8% 01/31/30 212, 600, 000. 00 192, 620, 915. 00
SAGB 9% 01/31/40 155, 300, 000. 00 124, 752, 490. 00

77 Uh7 K Nt

1, 524, 200, 000.

00j

1, 286, 592, 160. 00

(9, 237, 731, 708)

FT7var
INEWTH

CGB 1. 99% 04/09/25 13, 600, 000. 00 13,474,112, 14
CGB 2. 18% 08/25/25 10, 200, 000. 00 10, 131, 150. 00
CGB 2.26% 02/24/25 3, 000, 000. 00 2,990, 792. 13
CGB 2. 44% 10/15/27 21, 000, 000. 00| 20, 797, 350. 00|
CGB 2. 48% 04/15/27 5, 400, 000. 00 5, 365, 710. 00
CGB 2. 5% 07/25/27 6, 000, 000. 00 5,957, 100. 00
CGB 2. 6% 09/01/32 16, 900, 000. 00 16, 523, 284. 63
CGB 2. 68% 05/21/30 27, 300, 000. 00, 27,007, 096. 93
CGB 2.69% 08/12/26 10, 000, 000. 00 10, 031, 500. 00
CGB 2.69% 08/15/32 10, 000, 000. 00 9, 851, 592. 90
CGB 2. 75% 02/17/32 7,700, 000. 00 7,630, 784. 85
CGB 2. 75% 06/15/29 10, 900, 000. 00 10, 856, 497. 98
CGB 2. 76% 05/15/32 4,500, 000. 00 4,463, 275. 72
CGB 2. 79% 12/15/29 12, 000, 000. 00 11, 980, 740. 72
CGB 2. 8% 03/24/29 12, 000, 000. 00 12,002, 151. 60
CGB 2.8% 11/15/32 2, 400, 000. 00 2, 380, 5567. 12
CGB 2. 84% 04/08/24 11, 700, 000. 00 11,771, 685. 90
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CGB 2.85% 06/04/27 18, 400, 000. 00 18, 538, 000. 00|
CGB 2.88% 11/05/23 6, 900, 000. 00 6, 929, 503. 71
CGB 2.89% 11/18/31 8, 000, 000. 00 8, 024, 907. 20
CGB 2.91% 10/14/28 6, 000, 000. 00 6, 054, 300. 00
CGB 2.94% 10/17/24 23, 000, 000. 00 23, 215, 995. 30
CGB 3.01% 05/13/28 9, 800, 000. 00 9, 953, 376. 86
CGB 3.02% 05/27/31 8, 500, 000. 00 8, 623, 675. 00
CGB 3.02% 10/22/25 22, 300, 000. 00 22, 624, 465. 00
CGB 3.03% 03/11/26 7, 500, 000. 00 7,616, 250. 00
CGB 3.12% 12/05/26 20, 000, 000. 00 20, 384, 000. 00
CGB 3.13% 11/21/29 15, 300, 000. 00 15, 665, 914. 80,
CGB 3.19% 04/11/24 24, 100, 000. 00 24, 353, 741. 67
CGB 3.22% 12/06/25 21, 600, 000. 00 22, 062, 240. 00
CGB 3.25% 06/06/26 22, 000, 000. 00 22, 522, 500. 00
CGB 3.25% 11/22/28 10, 300, 000. 00 10, 623, 839. 21
CGB 3.27% 11/19/30 22, 000, 000. 00 22, 815, 100. 00
CGB 3.28% 12/03/27 9, 700, 000. 00 9, 979, 360. 00
CGB 3.29% 05/23/29 14, 200, 000. 00 14, 701, 377. 86,
CGB 3.29% 10/18/23 10, 000, 000. 00 10, 070, 703. 00
CGB 3.32% 04/15/52 3, 200, 000. 00 3, 250, 903. 04
CGB 3.53% 10/18/51 8, 800, 000. 00 9, 250, 671. 76
CGB 3.72% 04/12/51 8, 500, 000. 00 9, 223, 962. 00
CGB 3.81% 09/14/50 16, 500, 000. 00 18, 151, 739. 10
501, 200, 000. 00 507, 851, 908. 13
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