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2021 1 29
1,415,981,675 99.44
7,905,242 0.56
1,423,886,917| 100.00
2021 1 29

762,709,730 43.12
188,909, 162 10.68
165,975,061 9.38
136,739,861 7.73
121,777,580 6.88
105,634,080 5.97
52,546,806 2.97
46,145,469 2.61
40,243,961 2.28
33,563,819 1.90
27,408,658 1.55
15,527,178 0.88
15,137,513 0.86
14,157,585 0.80
11,277,159 0.64
9,217,016 0.52
7,567,453 0.43
5,749,578 0.33
3,008,388 0.17
1,763,296,057 99.69
5,509,115 0.31
1,768,805,172 100.00
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2021 1 29
— 1,774,336,510 100.31
2021 1 29
)
791,891,771 1.7954  1,421,827,973 1.7881  1,415,981,67599.44
30
2021 1 29
99.44
99.44
2021 1 29
)
)
Treasury 2.125 820,000 11,375.92 93,282,623 11,243.82 92,199, 358{2.1250000| 2025/5/15 | 5.2
250515
Treasury 2.25 780,000 11,699.90 91,259,270 11,505.02 89,739,188{2.2500000| 2027/8/15 | 5.07]
270815
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3 [Treasury 2.75 650, 000f 11,636.00] 75,634,039 11,482.14 74,633,930[2.7500000 2025/2/28 | 4.22]
250228

4 [Treasury 0.125 710,000f 10,444 .86 74,158,546 10,448.73 74,185,993(0.1250000] 2022/6/30 | 4.19
220630

5 [Treasury 1.875 650,000 11,338.64 73,701,175 11,215.19 72,898,778]1.8750000( 2026/6/30 | 4.12]
260630

6 [Treasury 1.5 610, 000f 11,217.24] 68,425,180 10,916.48] 66,590,579]1.5000000f 2030/2/15 | 3.76|
300215

7 [Treasury 2.75 490,000 12,194.59 59,753,492 11,887.00f 58,246,3142.7500000| 2028/2/15 | 3.29
280215

8 JAUSTRALIA 4.75 470,000 10,203.39 47,955,948 10,064.21 47,301,8064 . 7500000 2027/4/21 | 2.67|
270421

9 ITALY 1.0 360, 000] 12,944.38 46,599,786 12,901.21 46,444,367|1.0000000f 2022/7/15 | 2.63]
220715

10] ITALY 2.45 260,000 14,910.14 38,766,373 15,078.81] 39,204,930[2.4500000( 2033/9/1 | 2.22]
330901

11 [Treasury 3.0 280, 000) 14,634.51] 40,976,638 13,230.51 37,045,432/3.0000000f 2048/2/15 | 2.09|
480215

12 GERMANY 0.0 280,000 12,790.92 35,814,583 12,753.48 35,709, 756/0.0000000( 2022/4/8 | 2.02]
220408

13} UK GILT 4.25 145,000 23,585.63 34,199,166 23,179.52 33,610,314}4.2500000( 2039/9/7 | 1.90]
390907

14 FRANCE 0.0 250, 000f 12,789.03 31,972,576 12,755.76f 31,889,403(0.0000000] 2022/5/25 | 1.80
220525

15 [Treasury 2.125 270,000 11,168.91] 30,156,062 11,065.09 29,875,659[2.1250000( 2024/2/29 | 1.69|
240229

16| FRANCE 0.0 220,000f 13,004.17| 28,609,181 13,078.41 28,772,505/0.0000000(2029/11/25( 1.63]
291125

17] SPAIN 0.25 220,000 12,938.65 28,465,033 12,981.27] 28,558,805/0. 2500000 2024/7/30 | 1.61f
240730

18} FRANCE 5.75 130,000 21,748.23 28,272,707 21,689.29 28,196,085/5.7500000(2032/10/25( 1.59]
321025

19 GERMANY O 200, 000f 13,304.70] 26,609,418 13,354.64 26,709,287(0.0000000] 2030/2/15 | 1.51
300215

20 [Treasury 2.75 200,000 13,470.77 26,941,543 12,531.01 25,062,036[2.7500000(2042/11/15( 1.42]
421115

21 FRANCE 1.0 180,000 13,879.57| 24,983,227 13,919.12 25,054,423]1.0000000f 2027/5/25 | 1.42]
270525

22 CANADA 5.75 179,000 11,754.02 21,039,697 11,443.82 20,484,455/5.7500000( 2029/6/1 | 1.16|
290601

23 GERMANY 0.0 160,000 12,803.57| 20,485,712 12,771.44 20,434,311)0.0000000f 2022/6/10 | 1.16|
220610

24 ITALY 2.8 135,000 14,584.27, 19,688,775 14,989.27| 20,235,517[2.8000000| 2028/12/1 | 1.14
281201

25 ITALY 5.0 95,000f 20,473.31] 19,449,652 20,942.68 19,895,551{5.0000000] 2040/9/1 | 1.12
1400901

26 SPAIN 5.75 90, 000f 20,537.54] 18,483,787 20,665.82 18,599,238(5.7500000| 2032/7/30 | 1.05
320730

27 [Treasury 2.375 150,000 12,021.09 18,031,637 11,681.28 17,521,923[2.3750000| 2029/5/15 | 0.99
290515

28] [Treasury 2.875 130,000 13,991.01 18,188, 316| 13,003.58 16,904,655[2.8750000| 2049/5/15 | 0.96
490515

29 SPAIN 4.7 70,000f 21,920.61 15,344,427 22,464.1]] 15,724,879/4.7000000 2041/7/30 | 0.89
410730

30] FRA 0.75 110,000 13,828.50] 15,211,357 13,865.62 15,252,185{0.7500000/2028/11/25| 0.86
281125
30

9999/99/99
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2021 1 29
99.69
99.69
2021 1 29

7,329,000.00 752,732,274 765,587,340 43.28
506,000.00 41,039,130, 41,158,040 2.33
2,934,000.00 15,110,100 15,080,760 0.85
5,798,000.00] 727,484,916 733,389,020 41.46
863,000.00 120,808,781 123,598,860 6.99
494,000.00 6,207,851 6,175,000 0.35
302,000.00 3,668,545 3,660,240 0.21
480,000.00 8,160,000 8,164,800 0.46
359,000.00 10,013,946 9,994,560 0.57
659,000.00 52,696,935 52,766,130 2.98
188,000.00 14,653,848 14,761,760 0.83
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2021 1

11 (2011 7 15 ) 2,444,068,775 2,444 ,068,7795 1.1081 1.1081
12 (2012 7 17 ) 2,724,242,576 2,724,242,576 1.1819 1.1819
13 (2013 7 16 ) 2,813,971,272 2,813,971,272 1.1815 1.1815
14 (2014 7 15 ) 2,999,199,334 2,999,199,334 1.2331 1.2331
15 (2015 7 15 ) 3,124,869,002 3,124,869,002 1.2605 1.2605]
16 (2016 7 15 ) 3,394,166,709 3,394,166,709 1.3387 1.3387
17 (2017 7 18 ) 3,295,083,725 3,295,083,725 1.2733 1.2733
18 (2018 7 17 ) 3,229,918,271 3,229,918,271 1.2570 1.2570]
19 (2019 7 16 ) 1,272,804,339 1,272,804,339 1.3098 1.3098
20 (2020 7 15 ) 1,429,390,731 1,429,390,731 1.3901 1.3901
2020 1 1,351,449,072 — 1.3459 —
2 1,367,813,995 — 1.3610 —
3 1,369,986, 344 — 1.3791 —
4 1,380,861,847 — 1.3832 —
5 1,386,809,692 — 1.3789 —
6 1,428,049,327 — 1.3867 —
7 1,448,705,075 — 1.3992 —
8 1,403,429,271 — 1.3805 —
9 1,419,186,792 — 1.3925 —
10 1,435,046,306 — 1.3887 —
11 1,424,945,390 — 1.3891 —
12 1,432,202,271 — 1.3864 —
2021 1 1,423,886,917 — 1.3769 —

1
11 0.0000;
12 0.0000]
13 0.0000]

12/52
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14 0.0000;
15 0.0000]
16 0.0000]
17 0.0000]
18 0.0000]
19 0.0000]
20 0.0000;
21 —
11 0.2
12 6.7
13 0.0
14 4.4
15 2.2
16 6.2
17 4.9
18 1.3
19 4.2
20 6.1
21 1.1
100

11 171,936,861 71,387,876
12 177,727,040 78,347,752
13 211,350,963 134,662,462
14 171,302,456 120,758,793
15 218,507,219 171,638,103
16 168,952,821 112,668,009
17 183,662,216 131,134,389
18 121,690,551 139,996,957

13/52
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19 137,690,004 1,735,519,631
20 249,473,382 192,993,987
21 96,681,412 96,160,800
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1 |Treasury 2.125 250515 PAUAH | EMREEH | PAUAFIL | 2025/05/15 5.2%
2 |Treasury 2.25 270815 PAUN | EMEEH | PAUA-FIL | 2027/08/15 5.1%
3 |Treasury 2,75 250228 FAUR EMWIERE | FAUR-FIL | 2025/02/28 4.2%
4 |Treasury 0.125 220630 FAUAH | EREEF | PAUA-FI | 2022/06/30 4.2%
5 |Treasury 1.875 260630 FAUA | EREH | FPAUAFI | 2026/06/30 4.1%
& |Treasury 1.5 300215 FAUN EffiEsE | FPAUR-FNL | 2030702715 3.8%
7 [Treasury 2.75 280215 FXUh | EMEEF | FAUAE)L | 2028/02/15 3.3%
8 |[AUSTRALIA 4,75 270421 1-ARSU7 | EREES | A-RRSUPEL | 2027/04/21 2.7%
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52
38 57
12 133
193 2020 7 16 2021 1 15
EY
20 21
2020 7 15 2021 1 15
14,657,872 16,607,940
1,422,250,024 1,409,083,614
1,436,907,896 1,425,691,554
1,436,907,896 1,425,691,554
684,050 3,562,437
374,011 394,276
6,358,146 6,702,621
33 37
100,925 106,394
7,517,165 10,765,765
7,517,165 10,765,765
1,028,257,773 1,028,778,385
401,132,958 386,147,404
1,429,390,731 1,414,925,789
1,429,390,731 1,414,925,789
1,436,907,896 1,425,691,554
20 21
2019 7 17 2020 7 16
2020 1 16 2021 1 15

20,481,632 7,966,410
20,481,632 7,966,410
4,376 5,097
360,229 394,276
6,123,772 6,702,621
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20 21

2019 7 17 2020 7 16

2020 1 16 2021 1 15
31,514 106,394
6,519,891 7,208,388
13,961,741 15,174,798
13,961,741 15,174,798
13,961,741 15,174,798
1,820,609 9,085
301,025,961 401,132,958
30,518,035 37,565,766
30,518,035 37,565,766
21,153,736 37,385,607
21,153,736 37,385,607
322,531,392 386,147,404

20 21
2020 7 15 2021 1 15
1,028,257,773 1,028,778,385
1.3901 |1 1.3753
13,91 )| 1 (13,753 )

18/52
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20 21
2020 7 15 2021 1 15
20 21

2019 7 17 2020 7 16

2020 7 15 2021 1 15
971,778,378 1,028,257,773
249,473,382 96,681,412
192,993,987 96,160,800
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2020 7 15 2021 1 15
10,326,228 6,385,621
17,612,012 8,460,157
1,667,845,607 1,755,955,038
1,103,020 1,549,964
9,144,915 9,472,883
1,623,135 1,552,369
1,707,654,917 1,783,376,032
1,707,654,917 1,783,376,032
9,027,154 11,357,427,
40, 19
9,027,194 11,357,446
9,027,194 11,357,446
946,017,603 992,494,025
752,610,120 779,524,561
1,698,627,723 1,772,018,586
1,698,627,723 1,772,018,586
1,707,654,917 1,783,376,032

20/52
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60
61
2020 7 15 2021 1 15
946,017,603 992,494,025
1.7956 |1 1.7854
17,956 )| 1 (17,854 )
2020 7 15 2021 1 15
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