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[EffiE%: | HUNGARY 5.75 52 57 6,770 | 2023/11/22
UNITED MEXICAN STATES 5.55 47 52 6,288 | 2045/1 /21
US T STRIP PRINC - 250 124 14,811 | 2040/ 5/15
US T STRIP PRINC - 230 102 12,203 | 2043/5/15
US TREASURY BOND 3.625 110 129 15,436 | 2044/ 2/15
US TREASURY BOND 3.375 290 327 38,929 | 2044/5/15
US TREASURY BOND 3.125 440 475 56,436 | 2044/8/15
US TREASURY NOTE 0.25 784 784 93,138 | 2015/9/15
US TREASURY NOTE 1.5 320 320 38,103 | 2018/12/31
HppkfE % | FNMA 15YR JAN FWD 3.5 200 211 25,099 | 2030/1/1
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FNMA 30YR JAN FWD 5.0 100 110 13,122 | 2045/1/1
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CRESTWOOD MIDSTREAM PART 6.0 20 18 2,185 | 2020/12/15
ENTERPRISE PRODUCTS OPER 5.1 30 31 3,715 | 2045/2/15
GOLDMAN SACHS GROUP INC 6.25 50 62 7,423 | 2041/2/1
JP MORGAN CHASE & CO 4.5 80 87 10,343 | 2022/1 /24
KRAFT FOODS INC 5.375 15 16 2,015 | 2020/2/10
KRAFT FOODS INC 5.375 15 17 2,020 | 2020/2/10
QEP RESOURCES INC 6. 875 10 10 1,189 | 2021/3/1
QEP RESOURCES INC 5.25 10 8 1,058 | 2023/5/1
RANGE RESOURCES CORP 5.75 20 20 2,375 | 2021/6/1
RIO TINTO FIN USA LTD 6.5 30 34 4,085 | 2018/7/15
VERIZON COMMUNICATIONS 5.15 60 66 7,913 | 2023/9/15
XL GROUP PLC FRN 6.5 60 57 6,786 | 2049/12/31
/I it 470, 002
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BUONI POLIENNALI 4.5 170 207 30,415 | 2024/3/1
BUONI POLIENNALI 5.0 210 273 40,118 | 2040/9/1
A [Ef&7E% | FRANCE 0.A.T. 3.25 640 761 111,578 | 2021/10/25
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A v | EfERES: | SPAIN GOVT 5.5 470 528 77,428 | 2017/ 7 /30
SPAIN GOVT 3.75 240 266 39,049 | 2018/10/31
SPAIN GOVT 5.15 80 111 16,382 | 2044/10/31
~ULX— | EfFE% | BELGTUM GOVT 1.25 795 828 121,321 | 2018/6/22
Z DAt L@t % | CITIGROUP INC 7.375 90 117 17,146 | 2019/9/4
(AUfREAES) | GOLDMAN SACHS GROUP 6. 375 63 74 10,966 | 2018/5/2
GOLDMAN SACHS GROUP 5.125 50 59 8,765 | 2019/10/23
JP MORGAN CHASE & CO 3.875 50 58 8,602 | 2020/9/23
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