Security Maturity Quantity Purchase Market Principal Accrued Market Unrealized % of Avg Exchange

CUsIP Name ISIN SEDOL Coupon Rate Date (Units) Cost Price Value Income Value Gain (Loss) Portfolio Industry Country Currency Duration Life Convexity OAS YTW PSA Rate
[redacted] US TREASURY N/B [redacted] [redacted] 3.500 02/15/2033 9,000,000 8,739,843.75 94.16 8,474,062.50 145,317.68 8,619,380.18 (265,781.25) 17.09 TREASURY us usD 5.67 6.54 0.38 0.00 454 0.00 1.00
[redacted] US TREASURY N/B [redacted] [redacted] 4.000 01/15/2027 10,000,000 10,049,609.38 100.03 10,003,120.00 18,478.26 10,021,598.26 (46,489.38) 19.87 TREASURY us usD 045 0.46 0.00 0.00 392 0.00 1.00
[redacted] US TREASURY N/B [redacted] [redacted] 4,000 01/31/2029 10,000,000 10,126,562.50 99.24 9,924,218.00 1,086.96 9,925,304.96 (202,344.50) 19.67 TREASURY us usD 2.36 2.50 0.07 0.00 432 0.00 1.00
[redacted] US TREASURY N/B [redacted] [redacted] 4.250 01/15/2028 10,000,000 10,146,875.00 100.00 10,000,390.00 19,633.15 10,020,023.15 (146,485.00) 19.86 TREASURY us usD 1.39 1.46 0.03 0.00 4.25 0.00 1.00
39,062,891 38,401,791 184,516 38,586,307 76.49 1.80 1.99 0.08 0.00 3.25

[redacted] STATE OF ISRAEL 4.930 02/01/2031 9,900,000 9,900,000.00 99.21 9,821,426.67 123,020.38 9,944,447.05 (78,573.33) 19.71 GOVT RELATED IL usD 3.95 4.51 0.19 0.00 492 0.00 1.00
9,900,000 9,821,427 123,020 9,944,447 19.71 0.78 0.89 0.04 0.00 097

[redacted] CASH 3.736 1,916,004 1,916,004.35 100.00 1,916,004.35 0.00 1,916,004.35 0.00 3.80 *CashHolding* us uUsD 0.00 0.00 0.00 0.00 3.65 0.00 1.00
1,916,004 1,916,004 0 1,916,004 3.80 0.00 0.00 0.00 0.00 0.14

Total Position 50,878,895 50,139,222 307,536 50,446,758
The bond quality ratings indicated are assigned by credit rating agencies Standard & Poor's, Moody's, and Fitch as an indication of an issuer's creditworthiness. Unless specified by client investment guidelines, the middle of three or highest of two credit quality ratings available from these rating agencies is used. Credit quality is subject to change. Ratings are measured on a scale that generally ranges from A,



