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1 AMEEARINE
(1) #
FOUHIE LD A,

(2) AL OAMFES:

2024 457 A 16 HHI/E

R | Sy iz FRIFFAAR FIAmAE i 5
EffiEs  |F Treasury 0.75 260331 7, 550, 000 7,083, 728. 53
Treasury 1.25 310815 1, 020, 000 838, 631. 25
Treasury 1.5 270131 200, 000 186, 601. 56
Treasury 1.5 300215 30, 000 26, 067. 18
Treasury 1.625 310515 20, 000 17,003. 90
Treasury 1.75 291115 950, 000 844, 089. 83
Treasury 1.75 410815 2, 730, 000 1,831, 872. 64
Treasury 1.875 260630 40, 000 38, 092. 18
Treasury 2.0 261115 30, 000 28, 441. 40
Treasury 2.0 510815 1, 160, 000 705, 878. 11
Treasury 2.125 250515 6, 630, 000 6, 476, 991. 99
Treasury 2.25 270215 1, 460, 000 1, 387, 399. 22
Treasury 2.25 270815 100, 000 94, 296. 87
Treasury 2.375 290515 10, 000 9, 230. 46
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Treasury 2.75 280215 9, 880, 000 9, 402, 981. 25
Treasury 2.75 320815 50, 000 45, 074. 21
Treasury 2.75 421115 485, 000 376, 519. 13
Treasury 2.75 470815 440, 000 324, 964. 06
Treasury 2.875 430515 620, 000 487, 692. 96
Treasury 2.875 490515 1, 040, 000 777, 968. 75
Treasury 3.0 441115 500, 000 395, 488. 28
Treasury 3.0 450515 75, 000 59, 041. 99
Treasury 3.0 480215 1, 340, 000 1, 033, 422. 65
Treasury 3.0 520815 320, 000 243, 962. 49
Treasury 3.125 290831 100, 000 95, 312. 50
Treasury 3.375 330515 340, 000 319, 002. 34
Treasury 3.5 390215 195, 000 177, 686. 13
Treasury 3.625 530515 20, 000 17, 250. 00
Treasury 3.75 300531 1, 030, 000 1, 008, 434. 37
Treasury 3.875 330815 240, 000 233, 690. 62
Treasury 4.0 340215 3, 020, 000 2, 966, 206. 25
Treasury 4.0 521115 10, 000 9, 234. 37
Treasury 4.125 321115 10, 000 9,951. 17
Treasury 4.125 530815 860, 000 811, 725. 78
Treasury 4.5 290531 2, 290, 000 2,327, 928. 12
Treasury 4.5 331115 120, 000 122, 512. 50
Treasury 4.625 310531 4, 200, 000 4,314, 843. 75
Treasury 4.625 400215 220, 000 226, 161. 71
Treasury 4.75 531115 1, 700, 000 1, 780, 750. 00
Treasury 4.875 260531 3, 790, 000 3, 815, 612. 09
Treasury 6.125 271115 60, 000 63, 623. 43
54, 885, 000 51,015, 366. 02
Rov o &Rt

(8,083, 384, 745)
AFE R CANADA 0.5 301201 1, 570, 000 1, 315, 726. 81
CANADA 3.5 451201 90, 000 90, 896. 85
CANADA 5.0 370601 130, 000 150, 907. 06
CANADA 5.75 290601 860, 000 954, 302. 88
2, 650, 000 2,511, 833. 60

HFE R A
(290, 895, 449)
AF L aty EXICO 8.5 290531 10, 000, 000 9, 500, 200. 00
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MEXICO 8.5 381118 5, 000, 000 4, 4686, 600. 00
15, 000, 000 13, 966, 800. 00

AF T ay
(124, 808, 721)
AUSTRIA 0. 75 261020 460, 000 439, 146. 82
AUSTRIA 3.8 620126 50, 000 56, 544. 00
AUSTRIA 4. 15 370315 250, 000 2717, 250. 00
BELGIUM 0.8 270622 460, 000 434, 700. 00
BELGIUM 3.0 340622 880, 000 880, 765. 60
BELGIUM 4.25 410328 155, 000 172, 716. 50
BELGIUM 5.0 350328 45, 000, 52, 799. 76
BELGIUM 5.5 280328 100, 000 109, 458. 80
FINLAND 0.75 310415 360, 000 314, 629. 92
FRA 0. 75 281125 100, 000 91, 490. 00
FRANCE 0.0 291125 90, 000 77, 438. 34
FRANCE 0.0 320525 10, 000 7, 958. 39
FRANCE 0.25 261125 460, 000 2, 312, 523. 00
FRANCE 0. 75 520525 070, 000 555, 698. 08
FRANCE 1.0 270525 100, 000 94, 915. 40
FRANCE 1. 25 340525 330, 000 279, 379. 65
FRANCE 2.0 321125 980, 000 909, 582. 10
FRANCE 2. 75 271025 720, 000 717, 072. 48
FRANCE 3.0 330525 50, 000 49, 939. 70
FRANCE 3.25 450525 110, 000 106, 947. 94
FRANCE 3.5 331125 380, 000 393, 528. 00
FRANCE 4.0 381025 250, 000 269, 930. 00
FRANCE 4.0 550425 320, 000 346, 060. 80
FRANCE 4.0 600425 280, 000 305, 447. 52
FRANCE 4.5 410425 40, 000 45, 760. 00
FRANCE 5.5 290425 35, 000 39, 034. 10
FRANCE 5. 75 321025 265, 000 317, 794. 62
GERMANY 0 310215 10, 000 8, 583. 28
GERMANY 0.0 261009 10, 000 9, 430. 00
GERMANY 0.0 310815 130, 000 110, 301. 88
GERMANY 0.0 500815 980, 000 499, 447. 20
GERMANY 0. 25 290215 10, 000 9, 084. 00
GERMANY 0.5 280215 10, 000 9, 337. 35




L—

GERMANY 1.7 320815 150, 000, 142, 568. 40,
GERMANY 2.3 330215 400, 000, 396, 680. 00
GERMANY 2.5 460815 320, 000 310, 557. 44
GERMANY 2.6 330815 810, 000, 821, 412. 09
GERMANY 4.0 370104 310, 000 356, 477. 68
IRELAND 1.0 260515 310, 000 299, 681. 96
IRELAND 2.0 450218 210, 000, 175, 400. 40,
ITALY 0.95 320601 190, 000, 157, 282. 00|
ITALY 2.0 251201 1, 028, 000, 1,011, 973. 48
ITALY 2.2 270601 1, 830, 000, 1, 787, 104. 80
ITALY 2.45 330901 1, 250, 000, 1, 141, 052. 50
ITALY 2.7 470301 830, 000, 656, 115. 00
ITALY 2.8 281201 620, 000, 611, 696. 96
ITALY 2.8 670301 160, 000, 117, 924. 00,
ITALY 3.25 460901 220, 000, 191, 599. 32
ITALY 4.0 370201 190, 000, 193, 169. 20,
ITALY 4.75 440901 30, 000 32,357.64
ITALY 5.0 400901 415, 000, 458, 745. 15
ITALY 7.25 261101 115, 000, 125, 548. 26
NETHERLANDS 0.5 260715 310, 000 296, 484. 00
NETHERLANDS 2.5 330115 530, 000 523, 228. 72
NETHERLANDS 2. 75 470115 150, 000, 147, 255. 00|
INETHERLANDS 4.0 370115 60, 000 67,219. 08
NETHERLANDS 5.5 280115 125, 000, 136, 627. 50|
SPAIN 0.0 260131 10, 000 9, 543. 37,
SPAIN 0.0 280131 860, 000, 777, 956. 00
SPAIN 0.5 311031 2,470, 000 2,074, 822. 23
SPAIN 1.5 270430 220, 000, 211, 883. 76
SPAIN 2. 15 251031 360, 000 355, 590. 72
SPAIN 3. 45 660730 120, 000, 110, 076. 72|
SPAIN 4.2 370131 120, 000, 130, 288. 80,
SPAIN 4.7 410730 515, 000 588, 247. 42
SPAIN 5. 15 281031 55, 000 60, 046. 47
SPAIN 5. 75 320730 10, 000 11, 928. 36

26, 803, 000 24,793, 239. 66

(4, 278, 569, 368)
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KRR UK GILT 1.5 260722 580, 000 550, 089. 40
UK GILT 3.5 450122 390, 000 334, 932. 00
UK GILT 4.0 600122 340, 000 307, 700. 00
UK GILT 4.25 271207 90, 000 90, 665. 40
UK GILT 4.25 320607 480, 000 489, 240. 00
UK GILT 4.25 360307 269, 000 270, 152. 15
UK GILT 4.25 390907 380, 000 373, 692. 00
UK GILT 4.25 401207 100, 000 97, 700. 00
UK GILT 4.25 461207 321, 000 306, 118. 66
UK GILT 4.25 491207 160, 000 151, 888. 00
UK GILT 4.25 551207 70, 000 66, 157. 00
UK GILT 4.5 340907 125, 000 128, 810. 12
UK GILT 4.5 421207 70, 000 69, 909. 00
UK GILT 5.0 250307 200, 000 200, 300. 00
UK GILT 6.0 281207 260, 000 281, 490. 30
UK GILT 0.25 310731 290, 000 225, 013. 55
UK GILT 1.625 711022 100, 000 45, 970. 00
225, 000 3, 989, 827. 58
T
(819, 749, 974)
AW x—F 7 wvu—J)  SWEDEN 2.5 250512 610, 000 1, 604, 091. 30
SWEDEN 3.5 390330 400, 000 465, 248. 00
010, 000 2, 069, 339. 30
Ay xz—Frvru—F &
(30, 874, 542)
JIVT == R NORWAY 1.375 300819 200, 000 1, 950, 061. 52
200, 000 1, 950, 061. 52
IV = — 7 a—3R |-
(28, 568, 401)
T e— 7 s u—X DENMARK 4.5 391115 460, 000 1, 797, 230. 80
460, 000 1, 797, 230. 80
TR 7 H— R +
(41, 569, 948)
R—F 2 FXaF POLAND 2.5 260725 000, 000 1, 901, 820. 00
000, 000 1, 901, 820. 00
A= RXnF HF
(717, 085, 899)
F—=ARZUT RV AUSTRALIA 3.25 250421 370, 000 366, 839. 65
AUSTRALIA 3.75 370421 950, 000 886, 890. 75
AUSTRALIA 4.75 270421 790, 000 804, 239. 59
F—=ARNZUT RV AE 2, 110, 000 2, 057, 969. 99
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(220, 182, 209)
UHB— Rv SINGAPORE 2. 875 290701 400, 000 397, 040. 00
400, 000 397, 040. 00
SUHAR—I R AR
(46, 803, 075)
~L—37 Uy b MALAYSIA 3.733 280615 1, 900, 000 1,909, 713. 75
MALAYSTA 4.059 240930 10, 000 10, 017. 04
ALAYSIA 5.248 280915 11, 000 11, 693. 09
1,921, 000 1,931, 423. 88
~ L=y T Ur¥y b AR
(65, 451, 706)
T a7 ARG CGB 2.04 270225 10, 000, 000 10, 051, 204. 00
CGB 2. 18 260815 12, 000, 000 12, 108, 678. 00
CGB 2.6 320901 7, 000, 000 7,176, 135. 40
CGB 2.67 331125 9, 500, 000 9, 764, 257. 70
CGB 2.8 290324 6, 000, 000 6, 202, 498. 20
CGB 2.8 300325 7, 500, 000 7, 772, 559. 00
CGB 2.8 321115 11, 000, 000 11, 444, 853. 20
CGB 2.91 281014 4, 000, 000 4,146, 710. 00
CGB 3.0 531015 5, 500, 000 6, 074, 283. 60
72, 500, 000 74,741, 179. 10
F7ar AR AFb
(1,627, 698, 450)
15, 735, 642, 487
et
(15, 735, 642, 487)
(8 1. @EEFEEEO/ RO () WL, BEREETT,
2. Aatilicis 2 () Ao, IMIREAITRES O EMAHOGIETHY . WETERRLTEY £,
3. SMERAMRES DGR
e B ﬁ%ﬁf ﬁﬁﬁ%@éﬁ?@ﬂﬁ#ém
Fl bR =
rv EMERES 41 $747 50. 42% 51.37%
AFH R EME LS 4 BN 1. 81% 1. 85%
A¥vay ESLE RS 2 $E 1 0. 78% 0. 79%
T [ RESR 67 £447 26. 69% 27. 19%
RNV EMERES 17 &7 5. 11% 5. 21%
A Ty T A 2 47 0. 19% 0. 20%
IV == B [ RESR 1 8417 0. 18% 0. 18%
Fw— 2 7 u—3R ESLE RS 1 817 0. 26% 0. 26%
R—F v FXnF EMERES 1§ 0. 48% 0. 49%
F—ANZUT R EMERES 3§46 1. 37% 1. 40%
VUHR—I KL ESLE RS 1 817 0. 29% 0. 30%
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