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(D) 4y Bo Y i BE ST 4 | 1,501,353, 948 1,581, 134, 403 1,582, 960, 960 1,587,413, 347 1,592, 621, 544 1,600, 140, 168
SR SINEEE(A+B+C+D) | 1,990,936,230 | 2,000,834, 301 2,004,927,898 | 2,007,451,315 | 2,019,602,398 | 2,025,570,513

(175 1Y 7 0 a5y il sk 52 8) |( 3,492) [( 3,512) |( 3,534) |( 3,552) |[( 3,581) |( 3,609)
g i o il 4 6, 841, 260 6, 835, 493 6, 806, 396 6, 780, 058 6, 766, 042 6,733,975
(105 A 272 0 04 5y It 42) [( 12) |( 12) |( 12) |( 12) |( 12) |( 12)
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O (8&EEHR BREEFTOHEAEEDHEM (2024411 18 B |7E)

L3529 0r-FUoTNLLY - XEERPREEREYS—T77 2 K>
TRUT. 777 U T Uo7 b kEEREESE~ T — 7 7 > RefR(2, 785, 602F 1) ODNETT,

. SAE AR

(A)SME OMERD) ntfid FREERIBR

HoTARIR
S 4 ¥ m M R S N
HE A — [EPNER & -
i 24 nmem | mEmnem | T (B A R sanr | 26t | chkE
ExA FRFL T % % % % %
T AU 28, 048 27,897 4, 305, 966 73.5 — 13.4 13.1 47.1
= &t 28, 048 27,897 4, 305, 966 73.5 — 13.4 13.1 47.1

REIEL YAERHIR O W 2 4073 [ o0 5o i 5B A5 7 AR O FMEIC L 0 FUSIHE L7z b o ¢,
() AR, MEEREICT T 5 MEOF &
() %%ﬁ@%ﬂ?ﬁ(m TEHE T,

(B)AME OMER) AEfE SERIBER

F2T4HK
& ] o A Ml A _——
U e AR ERAT | RERLAH Ei=FEH A
TAUD % Tk B Tk B T

[Efif7E% | US TREASURY BILL — 2,700 2,699 416,693 | 2024/11/19
US TREASURY BILL — 1, 660 1, 656 255, 741 2024/12/ 3

US TREASURY BILL — 2,200 2, 186 337, 467 2025/1/7

US TREASURY BILL — 900 892 137,826 | 2025/1 /21

US TREASURY BILL — 2,790 2,762 426, 427 2025/ 2/ 6

US TREASURY BILL — 860 851 131, 367 2025/ 2 /11

US TREASURY NOTE 4.25 800 798 123,282 | 2026/ 1 /31

US TREASURY NOTE 4.5 643 644 99,417 | 2026/ 3 /31

US TREASURY NOTE 4.5 515 517 79, 862 2027/ 4 /15

FEFRES: | BACCT 2023-A1 Al 4.79 200 200 30,955 | 2028/5/15
(Br< &) | CCMFC 2004-2A Al 5. 12207 38 37 5,750 | 2035/5/25
COMET 2005-B3 B3 5.46751 200 199 30, 853 2028/ 5 /15

FHLMC #841075 3. 266 344 329 50, 838 2049/1/ 1

FHR 3703 PA 2.0 69 69 10,694 | 2040/ 3/15

FHR 4162 P 3.0 93 90 13,975 | 2033/2/15

FHR 4389 HY 2.5 401 389 60, 190 2029/ 9 /15

FNMA #FM3507 3.0 328 308 47,600 | 2036/5/1

FNW 2003-W6 6A 4.43691 149 145 22,511 | 2042/8/25

FNW 2003-W8 3F1 5.3713 132 132 20,470 | 2042/5/25

FORDF 2020-2 A 1. 06 430 417 64,398 | 2027/9/15

GMALT 2023-2 A2A 5.44 12 12 1,857 | 2025/10/20

GNMA ARM #80283 4.875 16 16 2,515 | 2029/5 /20

GNMA ARM #80593 4. 875 34 34 5, 368 2032/ 4 /20

GNMA ARM #80602 4. 875 12 12 2,000 2032/ 5 /20

GNMA ARM #80636 4. 625 9 9 1, 540 2032/ 9 /20
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§# izl . PEfE % A
R i A EELE | RERLAH {E=FEA A
TAYT % Tk R Tk R TH

FERRMES: | GNMA ARM #81200 4. 625 71 71 11,057 | 2035/1/20
(Bx< &f%) | GNMA ARM #8874 4,875 4 4 755 | 2026/5 /20
GNMA2 #891562 5.577 18 18 2,782 | 2058/8/20

GNR 2010-H20 AF 5. 63983 114 114 17,640 | 2060/10/20

GNR 2010-H22 FE 5. 65983 7 7 1,147 | 2059/ 5 /20

GNR 2010-H26 LF 5. 65983 60 60 9,287 | 2058/8/20

GNR 2010-H28 FE 5. 70983 39 39 6,156 | 2060/12/20

GNR 2011-HO1 AF 5. 75983 43 43 6,642 | 2060/11/20

GNR 2011-H06 FA 5. 75983 104 104 16,063 | 2061/2/20

GNR 2011-HO7 FA 5. 80983 18 18 2,883 | 2061/2/20

GNR 2011-HO8 FG 5. 78983 40 39 6,165 | 2061/3/20

GNR 2012-H21 FA 5. 80983 175 175 27,068 | 2062/ 7 /20

GNR 2012-H23 WA 5. 82983 97 97 14,985 | 2072/9/28

GNR 2015-H10 FC 5. 78983 296 296 45,704 | 2045/12/31

GNR 2016-H13 FC 6. 32255 161 161 24,971 | 2066/ 6 /20

GNR 2017-H15 FC 5. 77983 481 480 74,118 | 2067/6 /20

GNR 2019-HO1 FT 5.5375 29 29 4,483 | 2068/10/20

GNR 2019-HO8 FE 5. 8802 257 255 39,450 | 2069/ 1 /20

GNR 2020-H12 F 5. 80983 145 144 22,232 | 2070/ 7/20

GNR 2021-HO3 FA 4.52706 358 354 54,736 | 2070/4 /20

GSMS 2015-GC34 AAB 3.278 84 83 12,878 | 2048/10/10

JPMBB 2015-C31 ASB 3.5395 83 82 12,761 | 2048/8/15

NSLT 2005-2 A5 5. 73258 60 60 9,272/| 2037/3/23

NSLT 2015-2A A2 5.5713 243 242 37,479 | 2047/9/25

SLMA 2006-A A5 5. 49825 299 292 45,111 | 2039/6 /15

SLMA 2013-6 A3 5.6213 421 417 64,472 | 2055/6 /25

WECM 2015-P2 ASB 3.656 92 92 14,227 | 2048/12/15

WECM 2016-NXS6 ASB 2.827 114 113 17,459 | 2049/11/15

Y@ E % | ABBVIE INC 3.8 363 361 55,834 | 2025/3/15
(40#&EMEE) | AMERICAN EXPRESS FRN 5. 389 317 319 49,376 | 2027/ 7 /28
BANK OF NOVA SCOTIA 5.35 204 206 31,889 | 2026/12/ 7

BANK OF NOVA SCOTIA FRN 4. 404 379 374 57,847 | 2028/9/8
BRISTOL-MYERS SQUIBB CO 4.95 406 408 62,975 | 2026/2/20

CANADTAN IMPERTAL BANK 5.926 298 304 46,951 | 2026/10/ 2

CATERPILLAR FIN SERV CRP 5.0 376 379 58,650 | 2027/5 /14

CITIBANK NA 5. 438 300 303 46,776 | 2026/ 4 /30

CITIGROUP INC FRN 3.29 419 416 64,270 | 2026/3/17

COMCAST CORP 3.15 369 361 55,871 | 2026/3/1

COOPERAT RABOBANK UA/NY 5.5 315 316 48,877 | 2025/ 7 /18

FEDERAL FARM CREDIT BANK 5.0 1, 000 1,001 154,515 | 2025/3/10

GILEAD SCIENCES INC 3.65 292 288 44,471 2026/3/1

GOLDMAN SACHS GROUP FRN 2.64 350 332 51,371 | 2028/2 /24

HOME DEPOT INC 5.15 370 373 57,663 | 2026/ 6 /25

HOME DEPOT INC 4.875 370 373 57,588 | 2027/6 /25

JOHN DEERE CAPITAL C FRN 5. 469272 368 368 56,947 | 2027/4/19

JP MORGAN CHASE BANK 5.11 300 302 46,759 | 2026/12/ 8

MORGAN STANLEY FRN 4.679 386 384 59,419 | 2026/ 7 /17
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Mo WS rmaen | Remiem | oA
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5@ &% | ROYAL BANK OF CANADA 4. 875 269 270 41, 766 2027/1 /19
(GDRBIENEE) | TORONTO-DOMINION BANK 1.25 447 445 68, 811 2024/12/13
WELLS FARGO & COMPAN FRN 4.54 400 399 61, 588 2026/ 8 /15
WELLS FARGO & COMPAN FRN 5. 707 281 285 44, 140 2028/ 4 /22
A 3 4, 305, 966
() SRS S, Y VERR IR OO B 22 I A3 [E] 0 e % BB 5 78 BRI O IS L 0 FERE L= b o T,
(%) i « FPAMAE O BAT AT 1B T,
. SEZ DA TS
HoTAR
[ 5 T T A —
I 15 4 4H RS AR A% ke =
(7 AYH) FH K TFH %
RV TR AR E 9,236 1,425,716 24.3
& 7t 9,236 1,425,716 24. 3

(1) B SREIT, SIERR IR OBl & 20723 E O xR B 58 ARG OMMEIC L 0 FISHmE L2 b0 T,
() e, MG PFEREIC KT 2 FHEE O I A,
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1981 (20204 2 A 18H) 13, 308 2.5 76.1 — 10, 064
2041 (20214F 2 A18H) 13,033 A 2.1 78.6 — 8, 627
2131 (20224F 2 A18H) 14, 130 8.4 79.5 — 6, 650
22341 (20234 2 H20H) 16, 676 18.0 82.1 — 5, 644
231 (20244F- 2 A19H) 19, 598 17.5 73.6 - 5,718
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20234 2 H20H 16, 676 — 82.1 —
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3HE 16, 645 A 0.2 78.7 -
4 AK 16, 787 0.7 77.1 —
50K 17,537 5.2 75.0 -
6 ARK 18, 247 9.4 77.2 -
7TAEK 17, 836 7.0 73.6 -
8 AR 18, 581 11.4 70.7 —
9 HE 19,072 14. 4 68.9 —
10A K 19, 150 14.8 68.5 —
11AX 18, 967 13.7 73.1 —
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EfffzE% | US TREASURY BILL — 200 199 29,988 | 2024/ 2 /20
US TREASURY BILL - 1,710 1,708 256,289 | 2024/ 2 /27

US TREASURY BILL — 1,030 1,026 154,055 | 2024/3/12

US TREASURY BILL — 2, 260 2,231 334,832 | 2024/5/16

US TREASURY BILL — 335 327 49,095 | 2024/8/1

US TREASURY BILL — 1, 500 1,448 217,252 | 2024/10/31

US TREASURY NOTE 2.5 1, 500 1,491 223,787 | 2024/ 4 /30

US TREASURY NOTE 4.25 800 794 119,128 | 2026/ 1 /31

HeikfE% | BACCT 2023-A1 Al 4.79 200 199 29,878 | 2028/5/15
(K< &R | COMFC 2004-2A Al 5. 72034 42 39 5,934 | 2035/5/25
CNH 2020-A A4 1.51 143 143 21,510 | 2027/4/15

COMET 2005-B3 B3 6. 1256 200 198 29,840 | 2028/5/15

COMET 2021-A1 Al 0.55 1,000 980 147,053 | 2026/ 7 /15

FHLMC #841075 3. 268 370 347 52,096 | 2049/1/1

FHR 3703 PA 2.0 178 173 26,033 | 2040/ 3/15

FHR 4162 P 3.0 128 122 18,434 | 2033/2/15

FHR 4389 HY 2.5 500 477 71,581 | 2029/9/15

FNMA #FM3507 3.0 370 343 51,499 | 2036/5/ 1

FNW 2003-W6 6A 4.11879 180 172 25,945 | 2042/8/25

FNW 2003-W8 3F1 5. 85912 148 147 22,161 | 2042/ 5 /25

FORDF 2020-2 A 1. 06 430 402 60,421 | 2027/9/15

GMALT 2023-2 A2A 5. 44 116 116 17,460 | 2025/10/20

GNMA ARM #80283 3.875 20 20 3,096 | 2029/5/20

GNMA ARM #80593 3.875 37 37 5,601 | 2032/4/20

GNMA ARM #80602 3.875 14 13 2,087 | 2032/5/20

GNMA ARM #80636 3.625 11 11 1,762 | 2032/9/20

GNMA ARM #81200 3.625 79 79 11,990 | 2035/1 /20

GNMA ARM #8874 3.875 8 8 1,237 | 2026/5/20

GNMA2 #891562 6. 354 38 38 5,820 | 2058/8/20

GNR 2010-H20 AF 5. 79035 216 215 32,357 | 2060/10/20

GNR 2010-H22 FE 5.81035 13 13 2,062 | 2059/5/20

GNR 2010-H26 LF 5.81035 145 144 21,723 | 2058/ 8/20

GNR 2010-H28 FE 5. 86035 59 58 8,837 | 2060/12/20

GNR 2011-HO1 AF 5.91035 94 93 14,098 | 2060/11/20

GNR 2011-H06 FA 5.91035 170 169 25,416 | 2061/ 2 /20

GNR 2011-HO7 FA 5. 96035 25 25 3,796 | 2061/2/20

GNR 2011-HO08 FG 5. 94035 76 76 11,503 | 2061/3/20

GNR 2012-H21 FA 5. 96035 315 314 47,191 | 2062/ 7 /20

GNR 2012-H23 WA 5. 98035 130 130 19,521 | 2072/9/28

GNR 2015-H10 FC 5. 94035 358 357 53,576 | 2045/12/31

GNR 2016-H13 FC 5. 78529 200 199 29,981 | 2066/ 6 /20

GNR 2017-H15 FC 5. 93035 625 622 93,368 | 2067/ 6 /20

GNR 2019-HO1 FT 5. 86035 93 93 14,057 | 2068/10/20

GNR 2019-HO08 FE 5.85154 267 262 39,327 | 2069/ 1 /20

GNR 2020-H12 F 5. 72531 146 142 21,437 | 2070/ 7 /20
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F B et < EH TR TR T fERFEA R
TAVA % Tk Fv T% Bv TH

k% | GNR 2021-HO3 FA 4.54146 443 433 65,026 | 2070/ 4 /20
(Bx< &@tf) | GSMS 2014-GC24 AAB 3.65 41 41 6,176 | 2047/9/10
GSMS 2015-GC34 AAB 3.278 138 135 20,279 | 2048/10/10

JPMBB 2015-C31 ASB 3.5395 141 138 20,816 | 2048/8/15

NSLT 2005-2 A5 5. 71378 86 85 12,794 | 2037/3/23

NSLT 2015-2A A2 6. 05912 320 314 47,229 | 2047/9 /25

SLMA 2006-A A5 5. 93624 346 335 50,340 | 2039/6 /15

SLMA 2013-6 A3 6.10912 516 511 76,671 | 2055/6 /25

WFCM 2014-LC16 ASB 3. 477 0. 00045 0. 00044 0.066 | 2050/8/15

WFCM 2015-P2 ASB 3. 656 156 153 22,967 | 2048/12/15

WFCM 2016-NXS6 ASB 2.827 202 198 29,710 | 2049/11/15

WFRBS 2014-C24 ASB 3.324 54 54 8,180 | 2047/11/15

WiE % | AMERICAN EXPRESS FRN 5. 389 317 318 47,842 | 2027/7 /28
(AUREEMES) | ASTRAZENECA FINANCE LLC 0.7 367 362 54,358 | 2024/5/28
BANCO SANTANDER SA FRN 5. 742 600 599 90,016 | 2024/ 6 /30

BANK OF AMERICA CORP FRN 3.841 260 259 38,860 | 2025/4 /25

BANK OF MONTREAL 2.15 400 399 59,919 | 2024/3/8

BANK OF NOVA SCOTIA 2. 44 250 249 37,445 | 2024/3 /11

BANK OF NOVA SCOTIA 5.35 204 204 30,746 | 2026/12/ 7
BRISTOL-MYERS SQUIBB CO 4.95 406 405 60,895 | 2026/ 2 /20

CANADIAN IMPERTAL BANK 5.926 298 303 45,539 | 2026/10/ 2

CITIGROUP INC FRN 3.29 419 408 61,341 | 2026/3/17

COOPERAT RABOBANK UA/NY 5.5 315 316 47,529 | 2025/7/18

FED HOME LN DISCOUNT NT — 350 347 52,146 | 2024/4/3

FEDERAL FARM CREDIT BANK 5.0 1,000 999 150,025 | 2025/ 3/10

GOLDMAN SACHS GROUP FRN 2.64 350 324 48,675 | 2028/ 2 /24

GOLDMAN SACHS GROUP INC 3.0 425 424 63,657 | 2024/3/15

JP MORGAN CHASE BANK 5.11 300 300 45,140 | 2026/12/ 8

MITSUBISHI UFJ FIN G FRN 4.788 464 461 69,262 | 2025/7/18

MORGAN STANLEY FRN 4.679 386 382 57,331 | 2026/7/17

ROYAL BANK OF CANADA 3.97 290 288 43,221 | 2024/ 7 /26

ROYAL BANK OF CANADA 4. 875 269 267 40,181 | 2027/1/19
TORONTO-DOMINION BANK 1.25 447 432 64,859 | 2024/12/13

TOYOTA MTR CRED 0. 681 800 796 119,481 | 2024/ 3 /25

WELLS FARGO & COMPAN FRN 0. 805 190 187 28,118 | 2025/5/19

WELLS FARGO & COMPAN FRN 4.54 400 394 59,198 | 2026/8/15

= Gl 4,210, 126

(F) FREMRF AT, IR OBl 2 573 [E O /R R 52 S G O ML L 0 MEHRF L2 b0 T,
() B - GO BRI OIS T, 7272 L BRI O 5613/ L CRodl,




. s\EZ DA A

N B i x
. » I BER I F
(7AYUH) Tk R TH %
FRIEVETEAREE 9,925 1,489, 139 26.0
& it 9,925 1,489, 139 26.0
(B) R EHRGLRARIT IR O IREf & o3 [E 00 ) TR A5 52 BB O I & 0 IR EIRGE L= b o T,
(F8) BRI, M PEREIC R 2 SO BIE,
() A BRI ILEIEC,
OB EEAMEDHER (20244 2 A19EBHTE)
7 H _ =] i x
7 fif il =4 B3
+M %
NG 4,210, 126 72.8
= OMA MRS 1,489,139 25.7
a—)b - m— 5 EOf 87, 665 1.5
BOE (5 e PERREA 5, 786, 930 100. 0

(1) AHEO BN A T8 T,

() HWERIZIIT 2MEEMEFE (5,709, 177FH) OREIEFCMERE (5,786, 930F M) (Zxt7 5 H#I1398. 7% TT,

() SMEEEFEL, WIRORGZ DN E O MR EE T EMAGOMEIC LV MERA L2 b 0T, 2k, 2 A19RICEIT 2 MERKE L —
M. 126 K4=150. 03[9 ¢,

OBEEENMEENDRE (20234 2 A21E ~20244F 2 A19A)

TRAARFE A 4T > T2 B511320234E 2 A 21 H A 520244 2 A19H £ TOM CAMGEZSRIE 3HETLZ, Zhb
OBFMREEIG N OWT, TEEEFEAOEEE NI T 2 k8 (B26FEIAMHR19875) | 115 2 T
ST AR O1E A, 8, B, Hom, EEOB, FIFE, HRE, OTEH, ZEH, NESHE, %
Behda, EBISe4 . TOMO YA MIAES ORNEICE LT, BV HAGRETEAIEACHELZREL,
H AN LB NAE U B EEIEEM4460 THEE30 L OB IENCEB T 2B EGE MK LD
TMEIAZ DB ENT-FEEBICHET A ERES ICESCTAEBRL L TAE SN e Einft iy s
EAFLTVET,

72, RPFEIIMBEHREEO—HTIdle <, 72l OZ Y SN RSN DWW TREEZ 2L 5 ©
DOTEHY E¥A,




OBE. 8. TARVELEMEDKR ug281985E) OIIBIWDIRT (202352 5218 ~20244 2 A198)

H A ERUES H H E |
| M
W "E A 5,839, 432,773 W ERHBARE 261, 995, 854
/:\;u (;ﬂ;;ff 26,419, 601 ZHFE 261, 452, 691
INHEAR RTATIAR 4,210,126, 412 . ,
Z DA ES: 1, 489, 139, 491 C”@”zﬁ% 586, 490
A 61,410, 765 SR N 43, 330
ARIFIE 42, 849, 953 (B) HiMFEHTHIELE 672,491,908
AL 2 9, 486, 551 TER R 676, 804, 480
B &afE 121,281, 236 TEEH AN 4,312,572
ARfhd: 113, 382, 921 © REERA% A 3,683,724
*M?S% 7,898, 276 ) 4EHEIS (A+B+C) 930, 804, 038
FALFI) B 39 VR,
. (B) FIfiREERE 2,259, 663, 882
(C) #EEHE(A—B) 5, 718, 151, 537 . == =
Sik 2,917, 669, 165 (F) BEmEEzEns 97,194, 201
T e e 4 2,800, 482, 372 G) MmP=iEnsd A 487,179,749
(D) SISHELOHK 2,917, 669, 1650 H)  (D+E+F+G) 2, 800, 482, 372
1A0% Y EEMEE(C/D) 19, 5981 REARRHIBERS (H) 2,800, 482, 372
<TERLHFIE > () LR ORBL O T T (B) FMEESH 5T BRI IR O G 2 12 &
(7)) JEAR IR DHDEFHET,
W TeARKA 3,384,531, 1551 (7B) ##oRBoOP<E) BIMERZBEL L H LD, Fit0iB
HISE IR E 7oA 127, 787, 5104 TERE DR, IBINEGE 2 LIABEED b oA Z 7 LS|V 228y
R ST A 594, 649, 5001 ENNET,
(7E) BiRIZB T 5 7EARDONR (1) HERORBLOF T (6) FRHZEBEE L H DO, PRI OB,
TV e T TNy KRR SRR T 7 R TEARD O IR A 72 LW T2y B VW E T,

2,884, 409, 8261
TIvI VT YTy REERET 7 o BV A GEREBIRE R )
33,259, 33914




