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A 70, 500 87, 106 12,072, 985 7.1 — 7.1 — —
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(B)ShE GMEER) AttE SRR
& ] . , ; M % T
o= KR AE NERGE | REREATE &R H A
TAUT % | FT7AVA RNV FT AV RV +H
[EffzE% | 1.375 T-NOTE 181231 1.375 32, 000 32, 045 3,957,557 | 2018/12/31
1. 625 T-NOTE 221115 1.625 20, 000 19, 214 2,372,936 | 2022/11/15
2.125 T-NOTE 210815 2.125 68, 800 69, 176 8,543,266 | 2021/8/15
3.125 T-BOND 411115 3.125 8, 000 8, 068 996,490 | 2041/11/15
3.625 T-NOTE 190815 3.625 23, 500 25, 482 3,147,127 | 2019/ 8/15
3.625 T-NOTE 200215 3.625 27, 100 29, 464 3,638,914 | 2020/2/15
3.625 T-NOTE 210215 3.625 31, 700 34, 622 4,275,859 | 2021/2/15
3.75 T-BOND 410815 3.75 5, 000 5, 621 694,301 | 2041/8/15
4 T-NOTE 180815 4.0 53, 000 57,712 7,127,435 | 2018/8/15
4.25 T-BOND 401115 4.25 10, 000 12,110 1,495,700 | 2040/11/15
4.375 T-BOND 391115 4.375 9,000 11,077 1,368,100 | 2039/11/15
4.625 T-NOTE 161115 4.625 51, 000 53,938 6,661,401 | 2016/11/15
4.75 T-NOTE 170815 4.75 77, 000 83,475 10,309, 263 | 2017/ 8 /15
4.875 T-NOTE 160815 4.875 20, 500 21,558 2,662,491 | 2016/8/15
5.375 T-BOND 310215 5.375 12, 700 17,072 2,108,462 | 2031/2/15
6.25 T-BOND 230815 6.25 46, 000 59, 864 7,393,288 | 2023/8/15
6.5 T-BOND 261115 6.5 10, 000 14, 025 1,732,087 | 2026/11/15
" e 68, 484, 687
Vloat g FhFHE RN FThFTH R
[Eff7E% | 1.5 CAN GOVT 170901 1.5 9,000 9,173 919,627 | 2017/9/1
1.75 CAN GOVT 190301 1.75 5, 000 5,182 519,555 | 2019/3/1
2.25 CAN GOVT 250601 2.25 5, 000 5, 206 521,926 | 2025/6/1
3.25 CAN GOVT 210601 3.25 2,000 2,232 223,810 | 2021/6/1
3.5 CAN GOVT 451201 3.5 3, 000 3,717 372,629 | 2045/12/1
/) 7t 2, 557, 548
T—n Foa—n Foa—n
KA [Eff7E% | 1.5 BUND 230215 1.5 13, 000 13,924 1,929,907 | 2023/2/15
2.5 BUND 210104 2.5 60, 000 67, 440 9,347,184 | 2021/1/4
3.25 BUND 420704 3.25 1, 500 2, 080 288,336 | 2042/7/4
4.75 BUND 340704 4.75 1, 300 2,030 281,423 | 2034/7/4
4.75 BUND 400704 4.75 2, 500 4,205 582,899 | 2040/7/4
6.25 BUND 240104 6.25 13, 800 20, 232 2,804,180 | 2024/1/4
A% V7 | EMFEE | 2.75 ITALY GOVT 161115 2.75 28, 000 29, 001 4,019,538 | 2016/11/15
3.75 ITALY GOVT 210301 3.75 4,000 4,507 624,725 | 2021/3/1
4.5 TTALY GOVT 190301 4.5 4,000 4,530 627,858 | 2019/3/1
4.75 ITALY GOVT 170501 4.75 3, 500 3,791 525,436 | 2017/5/1
4.75 ITALY GOVT 230801 4.75 2,000 2,398 332,390 | 2023/8/1
5 ITALY GOVT 220301 5.0 2,000 2,414 334,649 | 2022/3/1
5 ITALY GOVT 400901 5.0 19, 600 25,176 3,489,421 | 2040/9/1
5.25 ITALY GOVT 170801 5.25 24, 800 27,373 3,793,897 | 2017/8/1
5.25 ITALY GOVT 291101 5.25 15, 000 19, 273 2,671,307 | 2029/11/1
6.5 ITALY GOVT 271101 6.5 4,000 5,615 778,239 | 2027/11/1
T5 LR EfE7E%  [3.25 0.A. T 211025 3.25 43,600 50, 778 7,037,933 | 2021/10/25
4.25 0.A.T 231025 4.25 17, 400 22, 035 3,054,100 | 2023/10/25
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Bl % KT 4 NERAE | REREAT {&RFEH A
o—u % Fa—n TFo—n TH
T5 LR Eff7ES:  [4.5 0.A. T 410425 4.5 6, 000 9, 069 1,256,963 | 2041/4 /25
5.5 0.A.T 290425 5.5 3, 500 5,223 723,987 | 2029/4 /25
*T B EffiE% | 3.25 NETH GOVT 210715 3.25 25, 700 29, 995 4,157,411 2021/7/15
3.75 NETH GOVT 420115 3.75 2,000 2,957 409,964 | 2042/1/15
4 NETH GOVT 370115 4.0 1, 000 1,461 202,598 | 2037/1/15
AL [EMERIEA | 4.1 SPAIN GOVT 180730 4.1 16, 000 17, 720 2,456,102 | 2018/ 7 /30
4.25 SPAIN GOVT 161031 4.25 13, 500 14, 264 1,977,097 | 2016/10/31
4.65 SPAIN GOVT 250730 4. 65 9,100 11,010 1,525,998 | 2025/ 7 /30
4.7 SPAIN GOVT 410730 4.7 8, 000 9,915 1,374,246 | 2041/7/30
4.85 SPAIN GOVT 201031 4.85 4, 400 5,196 720,221 | 2020/10/31
5.4 SPAIN GOVT 230131 5.4 5, 000 6,215 861,468 | 2023/1 /31
5.85 SPAIN GOVT 220131 5.85 1, 500 1,889 261,839 | 2022/1/31
AL — | EFFEES |4 BEL GOVT 190328 4.0 6, 500 7,448 1,032,386 | 2019/3/28
4 BEL GOVT 220328 4.0 6, 000 7,320 1,014,676 | 2022/3/28
4.25 BEL GOVT 410328 4.25 1,500 2,205 305, 748 | 2041/3/28
4.5 BEL GOVT 260328 4.5 3, 000 3,974 550,851 | 2026/ 3 /28
5.5 BEL GOVT 280328 5.5 4,000 5, 881 815,162 | 2028/3/28
TANT YR | EfERES: |2 TRISH GOVT 450218 2.0 1, 000 875 121,323 | 2045/2/18
2.4 TRISH GOVT 300515 2.4 3, 000 3, 095 428,980 | 2030/5/15
3.4 IRISH GOVT 240318 3.4 12, 500 14, 462 2,004,502 | 2024/3/18
4.5 IRISH GOVT 200418 4.5 20, 000 23, 664 3,279,830 | 2020/4/18
/I 2t 68, 004, 792
A XY R FAX)V AR K| FAXY) AR R
[Ef&iE% |1 GILT 170907 1.0 800 805 154,762 | 2017/9/7
1.75 GILT 220907 1.75 6, 500 6, 497 1,248,020 | 2022/9/7
3.75 GILT 200907 3.75 11, 000 12, 296 2,361,882 | 2020/9/7
4.25 GILT 320607 4,25 4, 600 5,716 1,098,054 | 2032/6/7
4.25 GILT 461207 4.25 8, 300 11, 082 2,128,820 | 2046/12/7
4.5 GILT 190307 4.5 11, 300 12,720 2,443,444 | 2019/3/7
4.75 GILT 381207 4.75 6, 000 8, 223 1,579,589 | 2038/12/7
5 GILT 180307 5.0 100 111 21,409 | 2018/3/7
5 GILT 250307 5.0 11, 600 14, 676 2,819,027 | 2025/3/7
6 GILT 281207 6.0 2, 600 3,739 718,248 | 2028/12/7
iR 2t 14, 573, 260
A z—T FAyz=7v)o-3 | FAY=z=T V) 0n-%
[Efi7iE2: | 2.5 SWD GOVT 250512 2.5 53, 000 60, 337 908,688 | 2025/5 /12
3.5 SWD GOVT 220601 3.5 133, 000 157,925 2,378,358 | 2022/6/1
3.5 SWD GOVT 390330 3.5 43, 800 57,863 871,421 | 2039/3/30
3.75 SWD GOVT 170812 3.75 18, 000 19,513 293,875 | 2017/8/12
4.25 SWD GOVT 190312 4.25 175, 000 201, 752 3,038,388 | 2019/3/12
5 SWD GOVT 201201 5.0 93, 700 116, 541 1,755,111 | 2020/12/1
/I it 9, 245, 843
=Tk FH-7vkAnf | FH-7v FxnF
[Efi7iF%: | 5.25 POLAND 171025 5.25 8, 000 8, 600 287,498 | 2017/10/25
5.5 POLAND 191025 5.5 7, 200 8,075 269,976 | 2019/10/25
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