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16481 (20164E11H17H) 18, 565 0.6 392. 12 0.7 95.9 700, 828
16581 (20164E12H 19H) 19, 606 5.6 409. 71 4.5 97.8 719, 820
16631 (201741 H17H) 19, 257 Al.8 402. 27 Al.8 97.0 693, 465
167H 201742 H17H) 19,195 A0. 3 400. 14 A0. 5 97.6 674, 718
16831 (201745 3 H17H) 19,213 0.1 399. 41 0.2 97.8 661, 064
16981 (201744 H17H) 18, 680 N2.8 393. 36 Al.5 97.0 630, 898
17081 (201745 H17H) 19, 554 7 408. 52 3.9 97.5 649, 396
171841 (2017426 H19H) 19, 636 0.4 407. 43 A0. 3 97.3 639, 068
17281 (201745 7 H18H) 19,910 1.4 414. 58 1.8 97.6 636, 469
17381 (20174 8 H1TH) 19, 830 0. 4 414. 18 AO0. 1 97.6 621, 260
17481 (2017429 H19H) 20, 264 2.2 420. 76 1.6 97.1 623, 089
17581 (2017410 H 17H) 20, 243 AO0. 1 418. 45 AN0.5 96.9 611, 268
17651 (0174E11H 17H) 20, 336 0.5 421. 48 0.7 96. 4 601, 823
17784 (20174212 H 18H) 20, 413 0.4 423. 42 0.5 95. 6 593, 839
17881 (201841 H17H) 20, 274 NO. 7 421. 42 A0. 5 96. 4 581, 069
17981 (20184 2 H19H) 19, 452 A4 1 407. 42 A3.3 95. 1 549, 228
1804 (20184E 3 H19H) 19, 384 A0. 3 407. 58 0.0 95. 6 540, 678
18141 (201844 H17H) 19, 784 2.1 414. 62 1.7 95.5 545, 539
18281 (20184 5 H17H) 19, 625 A0. 8 411. 24 A0. 8 96. 6 534, 451
18381 (20184 6 H18H) 19, 662 0.2 411. 31 0.0 95.8 527, 769
18441 (20184E 7 H17H) 20, 149 2.5 420. 15 2.2 96. 2 533, 720
18581 (201848 H17H) 19, 604 N2.7 408. 56 N2.8 97.5 511, 335
18641 (201849 A 18H) 19, 871 1.4 415. 18 1.6 97.4 511, 156
1871 (20184E10H 17H) 19, 797 AO. 4 411. 46 A0.9 96. 0 501, 379
18841 (20184E11H19H) 19, 802 0.0 412. 26 0.2 96.9 494, 420
18941 (201812 A 17H) 20, 047 1.2 417.19 1.2 95.9 493, 334
19081 (20191 A 17H) 19, 588 A2.3 408. 85 A2.0 96.5 477, 132
19131 (20194F 2 A 18H) 19, 941 1.8 414. 88 1.5 96. 5 479, 430

() FTSEMRERA T v 2 AL, FISE Fixed Income LLCIZ X ViR S, ﬂ*ﬂ%@@fﬁm@’\ulﬁ+%%m%mﬂﬂﬁ‘ﬂﬁﬁf‘ﬂu
FFH LIAEHA T v 7 ATF, FISE Fixed Income LLCIZ, K77 ¥ ROARL P —=TiEARL A7 7 v FOHELE, Bcdh 50
RFEEIEHEZIT-> THBY A, ZOA T v 7 ZADTF—Z1%, 1 Eitﬁt@}ﬁ’% AL LTEY ., FTSE Fixed Income LLCI ‘l WEET —
X OIEMMER KO 2R3, 27 — ¥ OE, )M(ﬁit IHBIEIZ D& HFTEANVER AL, 2O VT v 7 ATxT 2%
VEMESE D FNHI M E Z DM —Y) DOMEFRIZFTSE Fixed Income LLCIZIRIE L £,

(1) SMEOFEIE, RUEMEE~O KBS A D CRIE R A OEAEA L TR0 £,
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201848 A17H 19, 604 — 408. 56 — 97.5

51864 8 AFK 19, 807 1.0 413.72 1.3 96.7
€S|

201849 H18H 19, 871 1.4 415. 18 1.6 97.4
(€

201849 A 18H 19, 871 — 415.18 — 97.4

#1874 9AFK 20, 084 1.1 417. 96 0.7 97.9
€5 S|

20184E10H 17H 19, 797 ANO. 4 411. 46 N0.9 96.0
'\

2018410 17H 19, 797 — 411. 46 — 96.0

#1881 RS 19, 810 0.1 411. 26 N0.0 97.1
€ S|

2018411 H19H 19, 802 0.0 412. 26 0.2 96.9
(€

20184E11H 190 19, 802 — 412.26 — 96.9

51894 11AR 19, 965 0.8 415. 12 0.7 97.3
# *)

20184E12H 17H 20, 047 1.2 417.19 1.2 95.9
'\

20184127 17H 20, 047 — 417.19 — 95.9

#1901 120 % 19, 810 A1.2 412.71 Al 1 95.5
€5 S|

20194£ 1 A17H 19, 588 A2.3 408. 85 A2.0 96.5
(€

201941 A17H 19, 588 — 408. 85 — 96.5

#1913 1 HE 19, 766 0.9 413.53 1.1 95.8
€ S|

20194E 2 H18H 19, 941 1.8 414. 88 1.5 96.5

() WSR3 e i,
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# Wi ETIEIEN

" F A w4 B M | EETHA
BEIEHES % TH TH
15T EE (304) 2.5 1, 000, 000 1,343,130 | 2034/6 /20
el fIfFEE (3042) 2.5 500, 000 672,775 | 2034/9/20
FE21EIFITERE (304) 2.3 1, 000, 000 1,328,990 | 2035/12/20
H24RFITERE (3047) 2.5 500, 000 686,015 | 2036/9 /20
H25EIFIFERE (3047) 2.3 500, 000 669,835 | 2036/12/20
27 EME (304) 2.5 300, 000 414,714 | 2037/9/20
F1ATEIFIFFERE  (2047) 1.6 1, 500, 000 1,806,405 | 2033/12/20
48RRI EE (2047) 1.5 5, 500, 000 6,551,380 | 2034/3/20
E149EIFIMEE (2047) 1.5 9, 000, 000 10,732,410 | 2034/ 6 /20
F150EIFIFFERE (2047) 1.4 1, 800, 000 2,120,022 | 2034/9/20
F163EIFIFFERE (2047) 1.3 15, 000, 000 17,457,600 | 2035/6 /20
F164EIFIFFERE (204) 0.5 8, 000, 000 8,163,440 | 2038/3 /20

= g 44, 600, 000 51,946, 716
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(A) S E GMERD AfE FEERIBR
F191HR
X Vi o ﬂ ffi AR ___ T 9 gBB%uI _ BATH] F’a*]@f:ﬂ)\tt”ﬁ __
MG A IR L AE MONI R saEp E | 24ERLE | 24EANS
TT7AV ARV TT AV RV THM % % % % %
TAUD 1, 559, 000 1,622, 867 179, 391, 761 37.4 — 18.2 6.4 12.8
THF & RV TFHF& kv
S1F A 159, 000 167, 423 13, 981, 508 2.9 — 1.2 1.2 0.5
TAF Iy | TAFaLy
AFxTa 1, 400, 000 1,466, 172 8, 430, 489 1.8 — 1.3 0.5 —
o—n Ta—n Ta—n
N4 70, 000 71,825 8,973, 199 1.9 — 1.9 — —
AV 76, 000 79,014 9,871, 308 2.1 — 2.1 — —
*T L 22,000 27,249 3,404, 324 0.7 — 0.7 — —
ANRA v 406, 000 464, 350 58,011, 340 12.1 — 9.6 2.5 —
~NJLF— 60, 000 65, 590 8,194, 213 1.7 — 1.7 — —
F—ARUT 70, 000 73, 281 9, 155, 064 1.9 — 1.9 — —
T4rT R 7,000 8, 584 1,072,512 0.2 — 0.2 — —
TANLT R 190, 000 223, 616 27,936, 454 5.8 — 5.8 — —
TFAFY ARV K| FAF) ARV R
AFXY 2 144, 000 183, 903 26, 237, 533 5.5 — 4.4 - 1.1
FAYz=F V=% | FAV =T/ 0-%
AT z—F 405, 000 431, 152 5,143, 648 1.1 — 0.8 0.2 —
AVESYE-E S I W ESY AR S
I x— 1, 400, 000 1,467, 033 18, 792, 692 3.9 — — 3.9 —
Frve=rsn—x| ¥7vv=//n-%
Frow—2 80, 000 90, 523 1,515, 367 0.3 — 0.3 - —
TR=F v KAaF | FHR—=7 KX F
RN—=F K 300, 000 321, 490 9,274,992 1.9 — — 1.9 —
TA=ANT VT EN | TA=ARTYT R
F—=ANZ VT 177, 000 188, 949 14, 932, 652 3.1 — 2.1 0.8 0.2
Foa=U=FY IV | Foa=VY=FV RV
—a—Y—J K 52,000 55,014 4,183, 826 0.9 — 0.4 0.5 —
Ty AR=N RV | TV HR=L RV
U R—IV 23, 000 24,623 2,007, 553 0.4 — 0.4 — —
& i — — 410, 510, 443 85.6 — 53.0 18.1 14.6
() HIRHRAAEIT . BIR ORI % 73 [E O X BUE EIE 72 BEAHSG O MBI L 0 MEFRF Lz b DT,
() MALERIL, WM& EREIC I 2 FHIZEOEI G,
() FHMIZ OV TIIBRRA RIS ¥(E ., MEERSTELV T —F 2 AT LN ET,
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(B)ShE OMERL) AfHE 8RB R
ESCIEIES
# i Moo | wmew i - | e
TAYH % | TFTAVA RN | TTAYA RV TH
Efif7E% | 0.75 T-NOTE 190715 0.75 50, 000 49, 662 5,489,649 | 2019/7/15
0.875 T-NOTE 190415 0.875 20, 000 19, 954 2,205,791 | 2019/4/15
0.875 T-NOTE 190515 0.875 25, 000 24,911 2,753,676 | 2019/5/15
1 T-NOTE 190315 1.0 50, 000 49, 953 5,521,818 | 2019/3/15
1 T-NOTE 191015 1.0 25, 000 24, 753 2,736,296 | 2019/10/15
1.125 T-NOTE 190228 1.125 50, 000 49, 982 5,525,056 | 2019/2/28
1.5 T-NOTE 260815 1.5 60, 000 55, 537 6,139,115 | 2026/8/15
1. 625 T-NOTE 260215 1.625 25, 000 23, 476 2,595,099 | 2026/ 2/15
1. 625 T-NOTE 260515 1.625 25, 000 23, 408 2,587,542 | 2026/5/15
2 T-NOTE 250215 2.0 50, 000 48, 476 5,358,599 | 2025/2/15
2 T-NOTE 261115 2.0 50, 000 47, 890 5,293,829 | 2026/11/15
2.125 T-NOTE 241130 2.125 50, 000 48, 898 5,405,233 | 2024/11/30
2.25 T-NOTE 241115 2.25 55, 000 54, 153 5,986,129 | 2024/11/15
2.25 T-NOTE 241231 2.25 50, 000 49, 210 5,439,777 | 2024/12/31
2.75 T-NOTE 210915 2.75 70, 000 70, 434 7,785,858 | 2021/9/15
2.875 T-NOTE 280515 2.875 10, 000 10, 176 1,124,917 | 2028/5/15
2.875 T-NOTE 280815 2.875 50, 000 50, 878 5,624,154 | 2028/8/15
3.125 T-BOND 440815 3.125 115, 000 118, 000 13,043,806 | 2044/ 8 /15
3.625 T-BOND 440215 3. 625 195, 000 217, 242 24,013,951 | 2044/2/15
6.125 T-BOND 271115 6.125 15, 000 19,035 2,104,232 | 2027/11/15
6.25 T-BOND 230815 6. 25 35, 000 40,516 4,478,705 | 2023/8/15
7.25 T-BOND 220815 7.25 50, 000 57, 859 6,395,775 | 2022/8/15
7.625 T-BOND 221115 7.625 15, 000 17,716 1,958,371 | 2022/11/15
8 T-BOND 211115 8.0 54, 000 61, 794 6,830,724 | 2021/11/15
8.125 T-BOND 190815 8.125 140, 000 143, 822 15,898,156 | 2019/ 8 /15
8.75 T-BOND 200815 8.75 175, 000 190, 715 21,081,726 | 2020/8/15
KepRfEE%% | 2.5 INTL BK RECON 241125 2.5 25, 000 24, 814 2,742,994 | 2024/11/25
7.625 INTL BK REC 230119 7.625 25, 000 29, 589 3,270,770 | 2023/1/19
/N B 179, 391, 761
Vloat FhHFZ RN FThFH R
Ef#3E% | 3.75 CAN GOVT 190601 3.75 30, 000 30, 167 2,519,279 | 2019/6/1
HiJ7 1 5E% | 2. 4 ONTARIO 260602 2.4 60, 000 59, 634 4,980,035 | 2026/6/2
2.85 BRITISH COL 250618 2.85 7,000 7,213 602,405 | 2025/6 /18
3.3 BRITISH COL 231218 3.3 34, 000 35, 677 2,979,433 | 2023/12/18
7.5 ONTARIO 240207 7.5 28, 000 34, 730 2,900,355 | 2024/2/7
/N it 13,981, 508
A¥x vz FAFVaxXy | FAXvay
[EfEzE% | 10 MEXICAN BONOS 241205 10.0 900, 000 974, 178 5,601,523 | 2024/12/5
7.5 MEXICAN BONOS 270603 7.5 100, 000 94, 970 546,077 | 2027/6/3
8 MEXICAN BONOS 231207 8.0 400, 000 397, 024 2,282,888 | 2023/12/7
/I s 8, 430, 489
Z—n Fa—n Fa—n
R [Efif7E% | 0.25 BUND 280815 0. 25 45, 000 45, 867 5,730,222 | 2028/8/15
1.25 BUND 480815 1.25 5, 000 5,704 712,621 | 2048/8/15

— 22
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EHCITES
£ 1 o ) B i .
1l & HH I ERaE | RER e fER4H A
o—n % Ta—n Ta—n TH
KA RRRRAE 0.5 KFW 270915 0.5 20, 000 20, 254 2,530, 354 2027/ 9 /15
A {RIE 0.5 0.A. T 260525 0.5 30, 000 30, 679 3,832, 731 2026/ 5 /25
0.75 0.A. T 281125 0.75 30, 000 30, 606 3, 823,693 2028/11/25
2 0.A. T 480525 2.0 16, 000 17,728 2,214, 882 2048/ 5 /25
FT K [Ef 7S 0.5 NETH GOVT 260715 0.5 12, 000 12, 457 1, 556, 354 2026/ 7 /15
5.5 NETH GOVT 280115 5.5 10, 000 14, 792 1, 847, 969 2028/ 1 /15
AN [EME RIE SR 1.3 SPAIN GOVT 261031 1.3 50, 000 51, 463 6, 429, 335 2026/10/31
1. 45 SPAIN GOVT 271031 1.45 10, 000 10, 299 1, 286, 681 2027/10/31
1.95 SPAIN GOVT 260430 1.95 50, 000 53, 887 6, 732, 215 2026/ 4 /30
2.35 SPAIN GOVT 330730 2.35 50, 000 53,516 6, 685, 803 2033/ 7 /30
2.7 SPAIN GOVT 481031 2.7 40, 000 41,992 5, 246, 081 2048/10/31
2.9 SPAIN GOVT 461031 2.9 50, 000 55, 096 6, 883, 230 2046/10/31
3.8 SPAIN GOVT 240430 3.8 35, 000 41, 087 5,133,077 2024/ 4 /30
4.4 SPAIN GOVT 231031 4.4 60, 000 71, 505 8,933, 178 2023/10/31
4.8 SPAIN GOVT 240131 4.8 20, 000 24, 362 3,043, 544 2024/1 /31
4.9 SPAIN GOVT 400730 4.9 11, 000 16, 206 2,024, 665 2040/ 7 /30
5.75 SPAIN GOVT 320730 5.75 30, 000 44,933 5,613, 525 2032/ 7 /30
1.9 BEL GOVT 380622 1.9 60, 000 65, 590 8,194, 213 2038/ 6 /22
0.5 AUSTRIA GOVT 270420 0.5 40, 000 40, 888 5,108, 197 2027/ 4 /20
1.2 AUSTRIA GOVT 251020 1.2 30, 000 32, 393 4, 046, 866 2025/10/20
747V R | EfERES 2.75 FINNISH GOVT 280704 2.75 7, 000 8, 584 1,072,512 2028/ 7/ 4
TANT VR | EUERES: 0.9 IRISH GOVT 280515 0.9 20, 000 20, 347 2,542, 058 2028/ 5/15
1.3 IRISH GOVT 330515 1.3 15, 000 15, 140 1,891, 458 2033/5/15
1.7 IRISH GOVT 370515 1.7 20, 000 20, 931 2,614,974 2037/5/15
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4.25 GILT 390907 4.25 10, 000 14, 596 2,082,516 2039/9/7
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5 KEW 240319 5.0 10, 000 11, 320 894, 658 | 2024/ 3/19
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n &HE 516,924,819,472 | 507,190,480, 770 | 499, 563,799,509 | 507,203,053,430 | 480,177,679,388 | 482,731,408, 893
a— e m— 11,287, 449, 440 13,399, 754, 129 11,612,979, 071 16,557, 672, 018 11, 328, 849, 882 13,971, 057, 373
AT GE%E) 498,030,436,845 | 481,424,874,421 | 479,256,491,931 | 473,126,734,143 | 460,625,984, 445 | 462,457, 160,012
ERIIN 3,345, 900, 000 7, 334, 440, 399 4,293,916, 000 12, 664, 085, 987 2, 716, 500, 000 2, 762, 750, 000
RILFB 3,788, 552, 094 4,458, 499, 187 4,169, 170, 873 4,500, 103, 907 5, 118,778, 922 3,221, 685, 632
RTHL 2 472, 481, 093 572,912, 634 231,241, 634 354,457, 375 387, 566, 139 318, 755, 876
B &fE 5,768, 527, 555 5,811,317, 634 5,143,603, 714 13,868, 544, 782 3,045, 553, 915 3,300, 738, 142
Heihdx 5, 044, 300, 980 5,252, 952, 579 4,279, 956, 000 13,128,859, 196 2,699, 637, 500 2,699, 637, 500
RALEA 4 724, 214, 720 558, 358, 248 863, 632, 708 739, 660, 300 345,908, 278 601,091,413
RILFE 11,855 6,807 15,006 25, 286 8,137 9,229
C) fEEME(A—B) 511,156,291,917 | 501,379,163,136 | 494,420,195,795 | 493,334,508,648 | 477,132,125,473 | 479,430, 670, 751
JLAR 257,233,297,020 | 253,266,473,352 | 249,687,711,472 | 246,087,386,841 | 243,584,153,129 | 240,422, 881,991
TR A5 4 253,922,994,807 | 248,112,689, 784 | 244,732,484,323 | 247,247,121,807 | 233,547,972,344 | 239,007,788, 760
(D) ZIFHEMLOK 257,233,297,02001 | 253,266,473, 35200 | 249,687,711, 4720 | 246,087,386, 84101 | 243,584,153, 1291 | 240,422, 881,911
1FAH- Y EE[MEE(C/ D) 19,871M 19, 797M 19,802 20, 047M 19,588/ 19,941/
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©C) REERSF A 2,913,643 | A 2,890,580 | A 2,829,697 - A 2,784,150 | A 5,247,181
(D) ZLEEHEE(A+B+C) 6,928,351,374 | A 1,869,141,199 130, 398, 993 6,101,599,338 | A 11,268,991,079 8,561,758, 920
(B) mifffgdLiase 250,507, 504, 110 263,922, 994, 897 248,112,689, 784 244,732, 484, 323 247,247,121, 807 233,547,972, 344
(F) BmEEEEEs 89, 136, 086 28,787,773 70,439,579 107,569, 986 39,717,262 81,862, 476
6) MBH=ERE A 3,601,996,673 | A 3,969,951,687 A 3,581,044,033 | A 3,694,531,840 | A 2,469,875, 646 | A 3,183 804,980
H) §(D+E+F+aG) 253,922, 994, 897 248,112,689, 784 244,732, 484, 323 247,247,121, 807 233,547,972, 344 239,007, 788, 760
REABHEBEE (H) 263,922, 994, 897 248,112,689, 784 244,732, 484, 323 247,247,121, 807 233,547,972, 344 239,007, 788, 760
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Jra—rgb e VT Yy e F—Fr (DCHES) 1, 526, 316, 993
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