EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

2021 4 30
4 ( 2020 2 6 2021 2 5 )

03-6250-4740

1/111



EDINETOOOO
O00OO0000000000dn0(EL11518)
Oooooooooooobooooooad

5,000

http://ww.toushin.or._jp/

2/111



EDINETOOOO

O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

12

32

26

12

480

3/111



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooodooodooodooodd

12

12

4/111



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooodooodooodooodd

5/111



EDINETOOOO
O00OO0000000000dn0(EL11518)
Oooooooooooobooooooad

Z7V/RFOERN

BAMEFERENEEERERNREL, TEUTHFIRRORRS FUE LA UERD
BEEHELET.

TIPVROEE

S\ DIFEEBL T EEL OB CRIMBIREETVET,

® BENSETINBEEAF OV TR EN - ERFEGCAUBERELETVLE
. F o SREGHASORALEEERRELETVET &8, 2021451818
. RENR G TVDRESEISFELL TOMI T,

<HEfEHA T I ART—TF />

HEERERTBEEO LM E~OREETLET.

FTSEHFRES- - Fod 7 (< BF ORE—3) SRl e RFO U THARTLET.

FTSEFRER- T f A< B HRR =) s F v =0T,

HBA T IAEDBERTRET A0, SRS FERELAHROERERESEM 0% EELD
BaHBIET.,

FTSFHEREEA 7077 (< EBE. AR~ —3) i< RIS EE EEEEm nas
HEELTHEY LEY-TESRERC ERIEROLcEOOyrSEEEERrTSeETE =L TH
HEFLET.

<HEEHES A T yIATH =TS

FFHEOHEBAEECOLHBICNEETVLET.

JPENLAAGBEEMT O=TiL-F 4 =207 4 (B =2 El T S eSaResa oL TERE
FLEDT,

JPEILALGRIEMT O—=/ Ul T I =2 T F gl A=) s FT—d LT,

< BRI R i SR T EIRR AR, B SR O It R R I T DR R SRR T
EHChETICLYNEYET,

EEA Tl AEOEREFHST &0 SRS EERHLSaROEE SRR 00%EEIE
IWELdET,

<FO—/tILHEZ7/E TREEEaEsEH) >
dO0-ItEe 27/ EaoEEnl T it RSEOHEICEEETVLET.
TN L = =T Lo AT =) SR A T T AR —R) B F Y —T L ET .
T — T RO EROERICESEEE, T AT ll— A S RALA TR A o T (3
BB EUENLA AT = A i A S A U ETF o R (ER SRt LT,

A AT A=A AR RA U TR A oA 2 DNE BN AT = WA A P
TR AVOEBRS CT. L AT = A A AR A T2 T A S F R BNl
Hitn AP o— o R AR AT U O S T

BN R T — A A AT R Y AVRI R LA ST L —DREEREM L LT R
S EICIEEAL. o R A DR RO B TET.,

B #RCEECET RO A BROME. BN ERS oL TR EET A Ra T EUET
0O ~vsv—o i, 7 ot Bl s TR RO B RS - T gm e

6/111



EDINETOOOO
O00OO0000000000dn0(EL11518)
OooOooooOoooooooooboood

@ =FBUFJEERITH ODOREMSICEROETERETVET .

O LEENRETHIERESHIASO LU TOREL2E. =FUFJEERTOEEMEIC
BHIOERELET .
B RS T SEET NS LU T O R, R OB S C R T RS ET
B #EyEs SEnEOAs. SAMEOERS I OV TR EF T2 8s EmUEY

<HERSOEADA A—-I>

BUFmEEs T St HUF AEEFEER{ TR
WSS RORE
=BUF BFESRTMES L0,
BRNBET SRAEEIN 5 LU W aEETEERE
FOHEREORR T8
RRILEORR l BRNEE T SRREHESE U ORRLSORE
SNEEIEES . ~ONaElss IR,
A RREEESDERIE RS AR T S NABES S AU 2 ORALBERT
. J N v,
H EDAR O REFEINSEBas S ST . . MEmES C LTt LRSS lEy TEaL RS
EUET

[ [EREAE CHIEIEI 2L T, Bt Of—L =20 httpsy AMvww.am.mulg. jp/ corp/operation/
fmhtml ZIRL R ET

@ FRIELT. RENYIETLEEA.

@ BEAVIETDBLCH. RBIHEOZHICSIHEEZHETY.

“4 F1EORER QE5E (FEDES I3 BE20)) ICHRSFERELET.

@ HEREHFZESHIFBERMESF AL, hiRBoSERELTCRELET . LEL.OE
HREBHPBEOBSIZE. REETLBEVC SN HUET .,

HEEMOREICHH TR (ESFEMEOHREREL. RANELTHEENHTSAEE
LET. (REMFAECPTRBOSF CIIEETEGIBUET.)

FROZEZOZIVSIUZOEEIC OV THIAT DO TIEBIFE A

7/111



EDINETOOOO
O00OO0000000000dn0(EL11518)
Ooooooooooooooooonoao

WMo 7 EDHEH
TPURF T I X ARICEEEETVET,

<WTFUE> <OEHSsTSINEEEES <ERITEENER>

|-E E
€

RY-TrE
B SRER -7 2 EREEESS LU ORRERT, SBUF BIERTONRE CETSRELET.
B LEORANS ST RRERLS (B LGRS ST S HRERES I ERT ST D EESTIA,
202 SR BRECEOTE . SHEFCNIWSTEUET.

WE R HIER

F el
ENHA AT i
{UNTR ST R
fiZan

) B~ DEBRRATVET A,
(= | mREHES ORATSICHERERIE A,
| AARAER - ORRES TR A,

WS RAETIEFOERTO0E2
<HEMAFA T vIAIYT—T7VR /RS T YIAR T -7 /R>

! AYFT—IEHERRE I ERRNRELET,

EZFUTRRICHAT, 77 X FORERE < F T — 7D
Tl Y rEBLTH—F D1 UABEERLET .

! FEBTORCR.FEIZAONCERLET.

—BORRTHE L. TORRER— 72U CREMTAILT,
EROBRITINECHOEY,

A tECERTOCAREEINISSEFEUEY. £, MRS C LT LROLSEERS TS oLIaS
EuET,

8/111



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

<TO—-/VLHEZ72/F TOEEREIEEREH) >
@ K—rIxUARETOADHSHIEEICHV T, SERBIEOREEF?THS
Na—FFO—-FEUT—FFEAEFRALET.
® METOCATR.FABEFIVCLZIAIV-Z20TE . T70TAVI LI HON
HESHULET.
@ K—rIxUARETOERACSVT, URAZERBIFRICBEELBES G TVET.

H tROER7 Ot EB NI @ar s E T £ RS - TR EROLSoEAT TEL e
oENET
A, BEoonT

FTSEtH SR EM-7 /77 2 (BR<B*)i1.FTSE Fixed Income LLCICSUEEE 1, HEER< R BEOEMD
RelnErsEMBCREEATIIRETEL WS T AT FTISEHREM 2 7Fu2 A (BB Min
A=A, FTSE N EMr 7w d (< B%) F—Fic B ISt (ST MUI DT . FTSE Fixed Income
LLCIR, D ROt —T el &7 --;—ki-f.-ﬁﬁ.I.iiﬁ'ir.-'-:-'.-'ﬁtﬂ&ﬁﬁi&."ffi ".'B“.*t*.f.- T T
ADT =% \REHOEBR LT 854, FTSE Fixed Income LLCE. ST —F CEBES S URSEE R

v, ST —IORE. BRI RS lﬁ a VEH A Sl T | HTTEEESOHAHE
= Dftt—Y)ORERIIRFTSE Fixed Income LLCIZ ML

JPENA/GBI-EMIT D=/ TS A 1S TP A BEIE JP BN ERaUT 4 = XTIV T 2 — I f\_m
SIRMANIR T ORREEMD/ T T/ IERTIENT %Eﬂlhﬂ' "_.-T.:-frhl.tﬂﬁ’:ﬁﬂl‘?‘“ﬁﬂ"
E LA GBI EMT D) (L5 /=77 (RIS — )L, JPENLAS - BFIUF—Z-TILTIS
FARHLARLTUESIPELAGBI-EMZTO—/ TS A Fr A RIRILA—2) BEEIT, -E!Eu?i‘T"rll b=
&DTT F.Hﬁﬁ T!iﬁl'-”!ﬂﬁ‘ilr’ - BUEDICES T“‘EE'“ ﬁ' 0T, JP.ELAATED ‘-‘HET"'
RERMEERIT 280 TS EEA. BIEN I ERNEER CERELTUET. P ELAVCLZRBIC L 28N
-'Tlﬁ:ilﬁriiﬁ_c;ﬁﬂ-“fﬂlj'.ﬁ.tﬁ.?ﬁﬁi"f"'.-::_'I.Hﬁl.j'_':ﬂ'-’.f'_-.'fT Copyright © 2017 JP. Morgan Chase & Co.
%&!E-EE’FW'*T

F—=Li—=F11—2L 1"«’ TO—/ L RSHMA > 7 F 2202, T IL—LNA—T R T SHRORREETN
e-ﬁslmtri‘!rém* LY 1&LQLMBE-&GII' 7} 1 Lit=T 774+ A Ll-E—(Bloomber
Finance LF'L--PEMF; “* EAT—J T,/ I—2L1 Z(BARCLAYS)i, 54 £/ A yelg. i Tl

; T )Lv—(Barclays Bank PIO DS U —E A7 —7 Y. Th—b/—FTr17
2T H:;u- R (LR IL— L) 1= ."J‘#&#I EV.IELRT =L -:’-41-_:-J-- %,
l—-‘- (—=F e/ =2 Lt oo T ? Z(BLOOMBERG BARCLAYS INDICESHZHTZ —b‘]-mzﬁmiljrﬁl
LAET
2017 3 27

9/111



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

o1

o1

o1

11

2021 2
404
1985 8 1
2,000

1997 5
2004 10

2005 10

2015 7

211,581 100.0

10/111



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

10
11

14

14

11/111



EDINETOOOO
O00OO0000000000dn0(EL11518)
Oooooooooooobooooooad

FEng HEdRET

FEEUTHERS T AICERCN T LSERCBERTL ERAEI DU OMEERDE

BEENRA T ADERR - 2RI SFERS L BEETLET.

SERERETRA T LORE C TR R IS, RO =R a U SR TLEY

b SR G R (A D I 3 T DO RN R C NS TS | O R L, S

e SEwEsisCmtE TR EOESE OMAERE T A RESELLLET. ) RFRELTRE
HEMELET. Ol MR Tl AL0ERERET S 0. ERIGALRES |2 T2, 55

LiizEEEREEE 100 LIS s LS ERERET S L BUET.

HERRE. BRETLEERLTHLET.

SEANHEREC DL TR, FR-LTHEEIRTUERA

AN, ERES L T REESICL), EROLSSERMTACLIBEY EUET.,

FHERER FTSEHFEM- 2o d AR Ex. HRN~—2) ICRETTULSEN

B CERNSE EEME O ERRED 0T ELET,

WS | 2SS L UREFIEL S~ DR S . ERMEOHEEREO 10 L TFELET.

SFRBIE IS~ RS BIEME ORI TELET.

JE—EBIROEE DS REE. RN EOMEESROS LI FELET.

JE SR FTERS | BRI SE LU E TS O RERS R SR EOMEEEEOS LT
ELETS,

JE—EEE OEET RS LTREH B TR O R RS BITHE ORI EERED

B — 109 FELET,

: S HEEE OGRS TR E Y A

HilSCONE SR LHTEET.

A THEIET SO A TERY,

-AERBTHES RIS TeET.

FUNFTHS| (FAREEA SOSCELSEOELVET. L. BHENU A0, 1 Tw 27
BLUVSEER AIEESY S ENECUCHANRRAEEAELCSS AR OREEER YD
B 2RELEE A

AESE TVt SETY 27O T2 EMLA CERELE A

SR A

FOMOME-FHE | THSEFLE. EERE. AROFESBETIRFESSH D @AY EUET.

A e BUE R A

(Bt E WS 0.07%

EEERa =BUF EeEET S
BEE 20014128188
3 12] FRI-LTEE5H128

SrEehEt BEEELHSEEH L, EETHE TERNER CHE L, 4EETLER A

12/111



EDINETOOOO
O00OO0000000000dn0(EL11518)
Oooooooooooobooooooad

fene SIS RIEET

FELTH®RA YT AR TV SFRECRDEANEO LA MICBRETL BIEMED
OurUOMEERCENEEHR T o A0ENRC BT g2 gl s LcEAETY
=7,

ERE FIRA Ty AL DB TR T S0, KPS IS ERRLAHMOERERES 1 00X TEI 28
BNEUET.

SHANHERREC OLTR. ENLLTRB A I ETUEE A

TREES L U EEEES L) EROLSHERNTARL @SR ET.

Ees it IV R D i B T (Dt

HEADRRTSE. EEEOMREEEO 1 0%LI FELFET.

RSB SE LURHE TS~ ORENS T ERHEOHARREC 10XLTELET.,

R BEEELS (L ISRB IS R R 2T )~ ORREE . BIEME OMRERBOS LI TEL
V.

‘A0S ORRES, Bt E ORREREOS LITFELET.

E— AN RS RN S LU TS ORARS . BRAMEOHARRROS LT
ELET.

A—HROER D L URRT BN TSR ORRESIE. BREMEONAERRD
SHUTFLLET.

HEERE-OERETSCRRTRIER AL

BN M IS ET SN TEET.

ADTRISIET 3 A TEET.

-HHEENC AECERS B LAUERRB ARG ET S TEET,

AR RTINS RTICLNTEET.

FU T TS| GEAREEO | ROSICED DEOEVNET, )1, i Ew A7, ¥ ER 22
HAUREEN AIZERTIENSS VRS ARETAELES S EROREEERT S
BRLACERRELEZ A

HAEREFHIS 1. REERN 200 T ERLIMCIHIRLER A

- BLUERA.

RHESEFNE EERA #EORESIET28ES S IEUET,

HBUEF A

0.3%

=BUFJEIRE Bl

'EE 201 0eE25H

FRICLTHE1H26H

dunti L
;-

[EEERME D S £ LN, (BIERE THF TEMEDICEAL, HEETVES A,

13/111



EDINETOOOO

O00OO0000000000dn0(EL11518)
Oooooooooooobooooooad

FEAR EHTRER
AO—i LT =7 PSR DR BT, F 5L T HRESE O SRR TS
CECEL FELEESTEES SUEEIMECRERN G REEEEC L EBELET.
A TE RO FT =, T — L= = L O — L S N T A —

L 2 ELET
REANERECOUTR, FALTHATORE A~ UETFLER AL
- R, W, RO S TR L RO S nERM e et EUET.
HREECHMERDCOREEETSIA L. FELZERTEERS LUERENHECOER
R ERas ceEELET.
-BACHL TR, by T LT IOHASICIR, AL P T OIS A I N T Hi S
I EETILVEEEL UATEREREL o oEhe e A0 S-S RE T S M- O8E

o WamEBRLET.

w-‘?"’m TP RO YT’ I =L = =2 b O U EH M T A RS-

KN AlELET,
SAHEREC VTR FRELTHATORB A TEFLE R A
-BEOERICRIERE. ELH AT A — A YA A A Y- TR A e T (B BLTFE
WAzt AT = oA AR AV R RV AV US TR (R CSIELEY,
TR, W, R OE S L, FROLSEREN TE LS TR ET

EREENS FO—/ LA MTY — 2 7 B IS

: T EOR RS T ARSI, PRI EE A

=R AHEEEORESENSICRNETRIIE A,

ﬂmﬂlll.lﬂ FR R TR0 374 LA (B R0 34781

FOMOMA-FHE | THENTHH EERE ARCOEESCETIRAS S Y TESYEUET.

L RNES e BIERA

(BT RS ‘RSO0 B S0 O ERMHERIC0.05 TR
-EREREABORERE DR C0.05 =R UH

EEEAH A AT — o AR AT R VAN A

BER 207547378

2 - 12 BRI -LTEEIESE

Haehit IO RRITITLER AL

B & tROERABHEE- R BAT EUET.,

14/111



EDINETOOOO
O00OO0000000000dn0(EL11518)
Ooooooooooooooooonoao

<M - T
[l g 5
PR 0 5
1=k MmN
OREE « IS

— '\
-~ PLAM \
(I YS9 B Wil L o0 8 7 >
(R
> TR
(0 =< T e o o > = 5
(TS 2) L i
v —
@< TR AR >

(7 7 > FROBMNEEBE) e D
\ 4 -
r".ﬂg_- ™) o
[1 3]
B<t—F74 VAo z
(BAMI) R L s |
CFl=—=Fq ) BF = 2 LRERIT e
% r, e
i 4

SR :

B<f#fTthoE=12x51> T
(RPN & TRAYF 2 o 7) .
m{ﬂiﬁnm%;yupfz‘; EEEE SRS
(R YAE LS Fe o« UHEFRERS
L™ F
FE< 77 FIZMRT ST SO >
(FRASERC L ZENNAET=>7 + U 22 FRSAS) J

10

40 60

15/111



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

https://www.am.mufg.jp/corp/operation/fm.html

16/111



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

100 10 100 20

{HHEER —RIC. AHBOMEIHESROERSES I TERT S, T7/REE

YR OEEESHEALHEOMSO TE EEHEO TEBREBUET .
HEED HANHEEREECOVWTIR.FIELTRBAYIESFVEEADT. BBTH
I &) DEBEAILBIIFET,

- HEARMEEHSORTE LIS | ESORE-MERRENE(ELIBESERE

ERURT N FRENEBSELLRINSICHT NGO BEN B oBSEIC

(3. SZEABMAFSOMBH TET I LPETOMENBLBITL &L
 BRRV-RESOZLNNTEITENBUET,

HMISHSEFHNBIVEIBLESETIRIC, HBIC T BRELHEN
Rt BLESTEE|RHSICEY A TEMEDO FTTOMS | ETABLES SR
YR7 BN FO e B DB S, TSRS H S BRF NS & ) FFLHE T O]
B|&M BT RN BUET.

FERE~OEHER. TEENDERAZETIESICHEA REANREICSIIET—
b 2 U Bl FI—PEARBEEFFOES, AEFEESCEXLCRIOBA. HFOFT
YR7 2L EDREICLIREER T LIC L, (HEER) REZE)-EH- 5
HDBUAINKELBIORERNBIET,

37

17/111



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

18/111



EDINETOOOO
O00OO0000000000dn0(EL11518)
Oooooooooooobooooonoad

Bt R SR DRSO | 2732

@ mrmmw ® Wﬁmﬂtm

FUEOS RIS, 20185 3F 2021 £ 2ATY, F016EIFR-202 1 2R
ﬁmiﬂﬁ!ﬂmhi?ﬂﬁ*—miﬁﬁm B = 7mﬁmmmmmaﬁ~m$m
12,500 100 00
o | [T R 1 & a6 -
12,000 | = KUt R0 1 R2ET D Gl + B Bot
e a0 anl 323 241 372 e
11 i i Had
it 20 1 o = g3 14—
11000} o opene Rga s pgdtamia i fOs
10500 | ﬁ jg: Bl T R _12';;:5'”'
_ i -
W}_ ] g .ﬂ.]-_ mm
i : B
9,500 et ' ' - -100 100
M3 1IR3 1803 1903 20003 : S B LSRN FERS GO0 EDNE RO

mﬁtmﬁmwmﬁmm

«BORREN e & R e S NS R SR CERE L O TR L TR RO RE S RS e AT,
SEHERSG SRFCRE IS EE TENOREESL LT,

D ROEERERG. B SOAERTERRL 0L L TR EERERTEEC N T ERDE ST E L TRHREL:
FmER-ESs@arnUAT,

iR, AEORATES) AROSERERERIET2060TRBUE A,

HENSEET S 20ENIc VT
=E 2 WREN AR TOPI SEEA SR TOPI) (LA It M S S - T S A
AT SEMENESLTRHUSEE T, pEORS RS SO ANT T E T REER

T TOPRU M T Z 00T S = i — G R F I WA S S H A L T,
FEESHI AT TOPKORHeL<BRFONZOESE, TOPIXTHHE LT
W R TORIN OSSR L < SR T S SR e m L T L.

TREE T e B e e e MSCI T4 oA o e D IR SAT ) &6, MSC) Inc. SR - alEN T . HE
EEERA N R i MOENE TR T LR AR MO A A T P ACHT S
BEME T O SR TS TMED Incic ML ET

FirimE MECITT— T —ir g MECIT T2 T — w2 T2 2 BEAG L, ST Ing, RS

A Tt 2 A ST RO TR T LR T, AR M T =T T =l
A FLP AICRTERERER U T Ot T OISO InciTimL LT,
HAEEN MNOMLURA-BR) (EIN! MNOMURA -BP (W S0 SRR RS S T BR L T L S0 RO R

=T 2R A PR, NOMURA 8P RS T o 5 o A T MARe iy
OB R L OO ERL SRR T o5, B SiEiEsD
FiErs, ot EiE. Fh miEE BRENT LITEESH T RET IO TR,
HEERTRALTERS NS T PR AL TR Ea Lt

b dif | FTSEHMEM- =773 FTSERtREMN- =77 2 (W< E® 1T, FTSE Fixed Income LLCICEW BRI,

B AT ERIEEOENTES SR EEMACEEER TR FEL oW
A Ford LTELFTSE Figsed Income LLCKH, 27RO ZA0Ar—FREL,
A7FAFOER RS LEEREET T T RUEE A COA FFwF R0
F—Fit MO EERLLTHEUFTSE Fived Income LLCIE. SfEF—5o
EEtSEDLUREMERECYT. iy —FORE RRs @KL D=ls
REERL Y A, DO 7 o7 R0 T SRS D E T Ot — U
FTSE Fired Income LLOIZMMLRT.

g JPEAATAGBREMIO—) T JPENTAGBFEEMT OIS =2 A FERIPRELA e alT e — 1
HA =T rAR T E— HIH:U_..:;HL; CUSERET. RRflRTOI 7—22 7 M s
HmEe s HF eI ATT, REERE T OIS T RRER e R,
EoRsugTsEm TRE N SRRic L W5 n TET. SENOMEETT LR,
Elfr 2 UF =T DI T —IC L 7

G R, L o S E SR e ML T L T

19/111



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

0.418
0.38
X 365

0.30

0.04

0.04
0.418 0.548 0.13

0.374
2021

0.34

20/111



20.315

0.315

0.315

20.315 15 0.315
15 0.315
20.315
15.315

21/111

EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

15

15



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

2021 2

3 2 26
2,765,319,854 33.06
5,425,760,120 64.87
— 173,373,212 2.07
8,364,453,186 100.00;
3 2 26
) ) ) ) )
2,308,522,424) 2.2358]  5,161,425,413 2.2188|  5,122,149,554/61.24
2,265,170, 261 1.2166(  2,756,008,991 1.2208]  2,765,319,854/33.06

22/111



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
ooooodooodooodnoodd

218,283,533 1.4093 307,645,358, 1.3909 303,610,566 3.63
3 2 26

33.06

64.87

97.93

2

1 ( 30 2 5) 3,009,456,455 3,009,456,455 10,690 10,690,
2 ( 31 2 5) 5,700,012,642 5,700,012,642 10,410 10,410
3 ( 2 2 5) 6,384,502,081 6,384,502,081 11,178 11,178
4 ( 3 2 5) 8,265,751,243 8,265,751,243 11,579 11,579
2 2 6,475,897,740 — 11,298 —
3 5,564,829,441 — 10,791 —
4 5,625,204,655 — 10,865 —
5 5,623,936,427 — 11,090 —
6 5,859,196,116 — 11,287 —
7 6,110,485,125 — 11,431 —
8 6,314,769,999 — 11,466 —
9 6,502,959,578 — 11,417 —
10 6,949,501, 257 — 11,311 —

23/111



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
ooooodooodooodnoodd

11 7,460,292,035 — 11,481 —
12 7,822,018,085 — 11,590 —
1 8,193,121,550] — 11,570 —
2 8,364,453, 186 — 11,530 —
1

1 0

2 0

3 0

4 0
1 6.90]
2 2.61
3 7.37
4 3.58

100

1 3,292,072,816 476,809,034 2,815,263,782
2 3,398,317,842 738,325,776 5,475,255,848
3 1,397,735,796 1,161,172,972 5,711,818,672
4 3,343,221,903 1,916,573,896 7,138,466,679

24/111



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
ooooodooodooodnoodd

76,479,081, 460 42.31

17,872,537,249 9.89

17,456,191,000) 9.66

12,740,573,008 7.05

12,205,211, 795 6.75

11,916,852, 272 6.59

4,905,818, 688 2.71

4,319,529,772 2.39

3,472,569, 994 1.92

3,237,945,373 1.79

2,428,395, 136 1.34

1,423,058,882 0.79

1,332,320,854 0.74

1,121,997,224 0.62

1,037,177,341 0.57

882,300,864 0.49

854,757,331 0.47

799,788,190 0.44

753,150, 285 0.42

557,303,447 0.31

388,748,243 0.22

176,185,407 ,498] 97.47,

— 4,572,208, 841 2.53

180,757,616,339 100.00)

3 2 26

) ) ) ) CIHCT 71y

0.125 T-NOTE 12,700,000 10,608.21] 1,347,242,988 10,607.15} 1,347,108,471{0.125000f 2023/5/15| 0.75)
230515

3.125 T-NOTE 9,250,000 12,791.43] 1,183,207,968 12,070.16} 1,116,490,356(3.125000( 2028/11/15| 0.62]
281115

5.5 0.A.T 290425 5,250,000 19,466.96) 1,022,015,771 18,930.03] 993,826,685(5.500000] 2029/4/25| 0.55]

0.125 T-NOTE 9,100,000 10,607.09 965,245,513 10,563.15] 961,247,484/0.125000] 2024/1/15( 0.53]
240115

2.75 T-NOTE 8,050,000 11,542.23 929,150,024 11,333.88] 912,377,880 2.750000] 2023/11/15( 0.50}
231115

gég;iST—NOTE 7,610,000 12,499.54] 951,215,058] 11,862.64 902,747,397/2.875000 2028/8/15( 0.50)
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0.125 T-NOTE 8,500,000 10,614.58] 902,239,938 10,569.79 898,432,982 0.125000( 2023/12/15| 0.50]
231215
5.9 SPAIN GOVT 5,190,000 17,514.36) 908,995,554 17,124.29 888,750,269|5.900000{ 2026/7/30| 0.49
260730
2.25 T-NOTE 7,300,000 11,852.10 865,203,590 11,394.48 831,797,216|2.250000{ 2027/8/15| 0.44]
270815
1.625 T-NOTE 7,640,000 10,967.82 837,941,621 10,865.72 830,141,211]1.625000{ 2022/8/31] 0.46]
220831
2.25 T-NOTE 7,250,000 11,529.78 835,909,423 11,309.81] 819,961,547|2.250000( 2024/11/15| 0.45]
241115
5.25 ITALY GOVT 4,510,000 17,527.62 790,495,973 17,971.30] 810,505,630|5.250000{ 2029/11/1] 0.45]
291101
4.5 0.A.T 410425 3,510,000 23,318.64 818,484,274 22,892.74 803,535,2294.5000001 2041/4/25| 0.44
0.625 T-NOTE 8,110,000 10,523.71] 853,473,534 9,832.27| 797,397,533|0.625000{ 2030/8/15| 0.44]
300815
2.75 0.A.T 271025 4,790,000 15,849.74] 759,202,724 15,542.11 744,467 ,435|2.750000( 2027/10/25] 0.41]
2 T-NOTE 250815 6,610,000 11,508.54 760,714,593 11,254.19 743,902,568|2.000000{ 2025/8/15]| 0.41]
2.5 0.A.T 300525 4,630,000 16,238.15 751,826,661 15,955.96) 738,761,221)2.500000{ 2030/5/25| 0.41]
1.875 T-NOTE 6,760,000 10,990.23 742,939,844 10,863.23} 734,354,511]1.875000{ 2022/5/31] 0.41]
220531
4.25 0.A.T 231025 5,000,000 15,023.12 751,156,233 14,591.72 729,586,108|4.250000( 2023/10/25| 0.40]
2.875 T-NOTE 6,400,000 11,450.13 732,808,800 11,340.52 725,793,750(2.8750001 2023/9/30] 0.40
230930
2.125 T-NOTE 6,460,000 11,326.89 731,717,353 11,201.90f 723,643,016[2.1250001 2024/3/31] 0.40
240331
2.5 T-NOTE 240131 6,400,000 11,491.60] 735,462,500 11,295.70f 722,925,000[2.5000001 2024/1/31] 0.40
2.75 T-NOTE 6,400,000 11,425.15 731,210,101 11,232.6] 718,887,500]2.750000{ 2023/5/31] 0.40]
230531
2.875 T-NOTE 6,050,000 12,480.51] 755,071,226 11,852.68] 717,087,474)2.875000{ 2028/5/15| 0.40]
280515
2.375 T-NOTE 6,140,000 11,948.77 733,654,873 11,480.81] 704,921,767|2.375000{ 2027/5/15| 0.39
270515
0.5 T-NOTE 270831 6,800,000 10,656.87| 724,667,500 10,214.11 694,559,570(0.5000001 2027/8/31) 0.38
1.625 T-NOTE 6,280,000 11,338.39 712,051,095 11,052. 49 694,096,386|1.625000{ 2026/5/15| 0.38
260515
0.625 T-NOTE 6,970,000 10,537.21] 734,443,774 9,875.43] 688,318,128/0.625000{ 2030/5/15| 0.38]
300515
2 T-NOTE 221130 6,200,000 11,104.78 688,496,679 10,967.82 680,004,980| 2.000000| 2022/11/30] 0.38]
2.25 T-NOTE 5,970,000 11,668.37| 696,601,987 11,378.71 679,309,042|2.250000( 2025/11/15] 0.38]
251115
3 2 26
97.47
97.47
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3 2 26
3,929,748,323 10.13
3,630,879,939 9.36
3,478,082,121 8.97
3,298,741,487 8.51
3,182,371,032 8.21
3,144,186,460] 8.11
2,869,370,597 7.40
2,723,474,174 7.02
2,679,678,526 6.91
1,954,762,554 5.04
1,505,204,403 3.88
1,437,488,341 3.71
1,214,611,116 3.13
1,037,159,779 2.67
978,228,171 2.52
703,135,049 1.81
56,631,887 0.15
47,042,331 0.12
39,557,506 0.10
37,910,353,796 97.75
— 874,177,734 2.25
38,784,531,530) 100.00;
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3 2 2
/ 7/

() () () (H SRS N
BRAZIL-LTN 240101 43,800,000 1,609.18 704,823,869 1,593.63 698,012,953] — 2024/1/1] 1.80
10.5 SOUTH AFRICA 71,900,000 834.72 600,163,680 809.48] 582,016,839/10.500000| 2026/12/21] 1.50]
261221
10 (IN)BRAZIL NTN 26,850,000 2,156.71 579,077,749 2,123 .49 570,158,960/10.000000] 2025/1/1] 1.47
250101
0.95 CZECH REPUBL 120,000,000 480.26 576,313,622 464 .27 557,130,960 0.950000] 2030/5/15| 1.44
300515
10(IN)BRAZIL NTN- 26,600,000 2,097.97 558,062,376 2,092.82 556,691,818/10.000000] 2023/1/1] 1.44
F230101
0.25 CZECH REPUBL 105,600,000 471.10] 497,489,227 461.84 487,705,125 0.250000f 2027/2/10( 1.26|
270210
2.5 POLAND 260725 14,500, 000 3,159.61 458,143,993 3,106. 85| 450,494,304 2.500000| 2026/7/25( 1.16|
BRAZIL-LTN 230701 24,900,000 1,672.04 416,338,545 1,664.12 414,367,802 — 2023/7/1] 1.07
8 SOUTH AFRICA 59,800,000 671.63 401,639,093 660. 76| 395,139,932| 8.000000] 2030/1/31] 1.02
300131
0.45 CZECH REPUBL 80,500,000 492.74 396,660,902 487 .76 392,652,256/ 0.450000]2023/10/25| 1.01]
231025
10 (IN)BRAZIL NT 18,320,000 2,180.08] 399,391,850 2,136.3] 391,373,320/10.000000] 2027/1/1 1.01]
270101
2.68 CHINA GOVT 25,000,000 1,579.40] 394,850,472 1,562.62 390,655,814] 2.680000] 2030/5/21] 1.01]
300521
1.99 CHINA GOVT 24,000,000 1,583.02 379,925,770 1,577.20] 378,529,303 1.990000] 2025/4/9| 0.98
250409
3.22 CHINA GOVT 22,000,000 1,665.67 366,448,058 1,659.13 365,010,116/ 3.220000] 2025/12/6| 0.94
251206
7.5 MEXICAN BONOS 64,700,000 578.92 374,565,982 563.10| 364,330,510] 7.500000] 2027/6/3] 0.94
270603
8.75 SOUTH AFRICA 61,500,000 580.31 356,891,191 580.60 357,070,691 8.7500001 2048/2/28 0.92
480228
8 MEXICAN BONOS 63,300,000 558.13] 353,299,151 556.79 352,453,438 8.000000] 2023/12/7| 0.91]
231207
2.75 POLAND 291025 10,800,000 3,268.80 353,030,501 3,167.79 342,122,109 2.750000|2029/10/25| 0.88
10 MEXICAN BONOS 56,700,000 608.12| 344,807,896 600.52 340,495,997/10.000000] 2024/12/5| 0.88
241205
2.5 POLAND 270725 10,900, 000 3,179.06) 346,518,125 3,120.16 340,097,475] 2.5000001 2027/7/25| 0.88
3.85 THAILAND 83,800,000 405.29 339,633,272 398. 39 333,858,999 3.850000]2025/12/12| 0.86
251212
3.899 MALAYSIAGOV 11,700,000 2,855.96 334,147,622 2,807.72 328,503,689 3.899000|2027/11/16| 0.85
271116
8.5 MEXICAN BONOS 55,000,000 618.47 340,161,117 595. 36 327,452,385 8.5000001 2029/5/31| 0.84
290531
3.8 MALAYSIAGOVT 12,100,000 2,739.93 331,532,442 2,700.18] 326,721,883] 3.800000] 2023/8/17| 0.84
230817
5.75 MEXICAN BONO 62,200,000 532.34] 331,117,570 523.25| 325,464,759 5.750000 2026/3/5| 0.84
260305
10 TITULOS DE TES 8,900,000,000] 3.59 320,226,433 3.54] 315,082,028]10.000000] 2024/7/24] 0.81]
240724
3.13 CHINA GOVT 19,000, 000 1,642.44 312,064,151 1,622.71] 308,315,630] 3.130000]2029/11/21] 0.79
291121
2.5 POLAND 240425 10,100,000 3,070.88 310,158,955 3,048.52] 307,901,192| 2.5000001 2024/4/25| 0.79
2.85 CHINA GOVT 19,000,000 1,621.72 308,128,488 1,608.62 305,637,927| 2.850000] 2027/6/4] 0.79
270604
3.9 MALAYSIAGOVT 10,720,000 2,856.12 306,176,478 2,818.91] 302,187,240] 3.900000|2026/11/30| 0.78
261130
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N

5 3 5
153,708,542 191,320,973
2,096,729,263 2,740,878,991
4,157,433,315 5,359,690,771
6,407,871,120 8,291,890,735
6,407,871,120 8,291,890,735
10,495,141 11,090,200
1,342,432 1,569,276
11,410,652 13,338,812
53 35
120,761 141,169
23,369,039 26,139,492
23,369,039 26,139,492
5,711,818,672 7,138,466,679
672,683,409 1,127,284,564
404,052,313 506,462,253
6,384,502,081 8,265,751,243
6,384,502,081 8,265,751,243
6,407,871,120 8,291,890,735
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3

31 2 6 2 6

2 2 5 2 5
623 1,033
451,713,449 229,247,184
451,714,072 229,248,217
69,934 52,797
2,601,190 2,857,562
22,109,996 24,289,146
234,321 257,054
25,015,441 27,456,559
426,698,631 201,791,658
426,698,631 201,791,658
426,698,631 201,791,658
40,803,550 17,066,806
224,756,794 672,683,409
113,107,411 464,120,082
113,107,411 464,120,082
51,075,877 228,377,391
51,075,877 228,377,391
672,683,409 1,127,284,564
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3 4
[ 2 2 5 ] [ 3 2 5 1
5,475,255,848 5,711,818,672
1,397,735,796 3,343,221,903
1,161,172,972 1,916,573,896
5,711,818,672 7,138,466,679
3 4
31 2 6 2 2 6
2 2 5 3 2 5
A 91,835,146 A 84,884,917
B 197,727,368 B 133,973,547
C 268,631,096 C 620,822,311
D 114,489,799 D 287,603,789
E=A+B+C+D 672,683,409 E=A+B+C+D 1,127,284,564
F 5,711,818,672 F 7,138,466,679
G=E/F*10,000 1,177 1 G=E/F*10,000 1,579
H — 1 H —
1=F*H/10,000 — 1=F*H/10,000 —
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3 4
31 2 2 2
2
26 198
3 4
2 5 3 2 5
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4
5 3 2 5
4
3 2 5
200,296,484 120,629,130
238,803,001 140,272,850
439,099,485 260,901,980
3 4
2 5 3 2 5
1 1.1178 1.1579
¢ (11,178 ) (11,579 )
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2,252,715,535 2,740,878,991
2,252,715,535 2,740,878,991
217,954,703 307,185,358
2,259,516,754 5,052,505,413
2,477,471,457 5,359,690,771
4,730,186,992 8,100,569, 762

3 5
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3 2 5

175,476,918,936
260,835
1,097,400,756
147,676,290

179,658,276,913

179,658,276,913

47,174
143,852,215
34,220,574
29

178,119,992

178,119,992

80,266,239,457

99,213,917,464

179,480,156,921

179,480,156,921

179,658,276,913

[ 3 2 5 ]

2 2 6
69,125,227,034
21,860,266,847
10,719,254,424

858,498,752
5,973,145,931
1,807,530,535

220,188,130

1,558,840
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[ 3 2 5 ]

60,680,119

43,100,800

25,378,543

7,925,056,862
2,259,516,754
4,251,873,586
1,972,413,473
562,901,804
293,718
158,302
39,958
28,173,817

16,393,855

7,628,923

231,353,184
8,064,533

238,673

11,208,058,625
362,409,421
281,006,837
113,822,459
87,152,266
24,779,337
10,112,469
33,965,751
2,286,655,841
1,488,524,899

27,317,560,536
645,045,828

5,947,477
1,562,464

1,993,499,040
82,812,826
111,119,836
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[ 3 2 5 ]

81,781,252

20,388,342
2,636,887,040

51,658,210

1,695,284
4,382,086
2,048,132
874,393
36,100,840
18,793,797
32,857,698
23,965,061
35,812,802
1,645,320,006
1,951,269,895
224,599,795

582,319,511

442,699,707

164,560,602

80,266,239,457

80,266,239,457

26 198
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2 6
3 2 5
3 2 5

1,386,173,001

1,386,173,001
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)
67,342,800 67,539,200 196,400
3,291,524 3,291,200 324
3,205,520 3,207,600 2,080
11,495,915 11,552,800 56,885
1,818,880 1,809,500 9,380
72,028,700 71,996,700 32,000
159,183,339 159,397,000 213,661
2 5
1 2.2361
a (22,361 )
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0.125 T-NOTE 230515 12,700,000.00 12,697,519.52
0.125 T-NOTE 230715 2,600,000.00 2,598,679.68
0.125 T-NOTE 230815 4,500,000.00 4,497,011.71
0.125 T-NOTE 230915 6,350,000.00 6,344,791.01
0.125 T-NOTE 231215 8,500,000.00 8,487,050.77
0.125 T-NOTE 240115 9,100,000.00 9,084,003.89
0.25 T-NOTE 231115 4,100,000.00 4,109,128.89
0.25 T-NOTE 250630 3,350,000.00 3,332,726.56
0.25 T-NOTE 250731 3,100,000.00 3,081,351.56
0.375 T-NOTE 251130 4,250,000.00 4,238,046.87
0.5 T-NOTE 270430 4,130,000.00 4,085,473.43
0.5 T-NOTE 270531 4,280,000.00 4,228,840.62
0.5 T-NOTE 270630 4,000,000.00 3,948,437.48
0.5 T-NOTE 270831 6,800,000.00 6,695,343.75
0.625 T-NOTE 271231 4,800,000.00 4,744,875.00]
0.625 T-NOTE 300515 6,970,000.00 6,680,853.90
0.625 T-NOTE 300815 8,110,000.00 7,747,584.36
0.875 T-NOTE 301115 2,400,000.00 2,341,687.50
1.125 T-NOTE 270228 3,700,000.00 3,804,640.62
1.25 T-BOND 500515 950,000.00 804,234.37
1.25 T-NOTE 230731 2,550,000.00 2,619,726.56
1.375 T-NOTE 230215 3,000,000.00 3,075,820.31
1.375 T-NOTE 230630 2,900,000.00 2,985,640.62
1.375 T-NOTE 230831 4,550,000.00 4,692,542.96
1.375 T-NOTE 230930 3,800,000.00 3,922,906.24
1.375 T-NOTE 250131 5,850,000.00 6,096,339.84
1.5 T-NOTE 230228 4,200,000.00 4,318,945.31
1.5 T-NOTE 230331 3,250,000.00 3,345,214.84
1.5 T-NOTE 241031 2,900,000.00 3,031,406.25
1.5 T-NOTE 241130 2,580,000.00 2,698,518.75
1.5 T-NOTE 260815 5,700,000.00 5,988,117.18
1.5 T-NOTE 270131 2,740,000.00 2,880,639.06
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1.5 T-NOTE 300215 4,610,000.00 4,785,396.09
1.625 T-NOTE 220815 1,700,000.00 1,739,910.15
1.625 T-NOTE 220831 7,640,000.00 7,820,853.12
1.625 T-NOTE 221115 5,200,000.00 5,339,140.62
1.625 T-NOTE 221215 3,000,000.00 3,084,726.56
1.625 T-NOTE 230531 2,800,000.00 2,896,250.00
1.625 T-NOTE 231031 3,100,000.00 3,224,242.18
1.625 T-NOTE 260215 5,720,000.00 6,048,900.00
1.625 T-NOTE 260515 6,280,000.00 6,645,515.61
1.625 T-NOTE 260930 3,550,000.00 3,757,453.12
1.625 T-NOTE 261130 3,400,000.00 3,599,484.37
1.625 T-NOTE 290815 4,810,000.00 5,058,015.62
1.75 T-NOTE 220331 2,100,000.00 2,140,113.28
1.75 T-NOTE 220515 1,400,000.00 1,429,476.56
1.75 T-NOTE 220531 3,700,000.00 3,779,203.12
1.75 T-NOTE 220630 4,900,000.00 5,012,546.87
1.75 T-NOTE 220930 1,800,000.00 1,848,796.87
1.75 T-NOTE 230131 2,700,000.00 2,787,539.06
1.75 T-NOTE 230515 4,800,000.00 4,975,875.00]
1.75 T-NOTE 241231 2,850,000.00 3,010,312.50]
1.75 T-NOTE 261231 3,100,000.00 3,304,406.25
1.875 T-NOTE 220430 5,700,000.00 5,825,132.81
1.875 T-NOTE 220531 6,760,000.00 6,918,965.62
1.875 T-NOTE 220731 4,500,000.00 4,618,125.00]
1.875 T-NOTE 220831 1,500,000.00 1,541,367.18
1.875 T-NOTE 220930 3,500,000.00 3,601,992.18
1.875 T-NOTE 221031 2,700,000.00 2,782,265.62
2 T-NOTE 220731 2,900,000.00 2,981,335.93
2 T-NOTE 221031 2,850,000.00 2,943,515.62
2 T-NOTE 221130 6,200,000.00 6,412,156.25
2 T-NOTE 240430 3,600,000.00 3,806,718.75
2 T-NOTE 240531 3,850,000.00 4,075,285.15
2 T-NOTE 240630 2,200,000.00 2,330,968.75
2 T-NOTE 250215 5,300,000.00 5,659,820.31
2 T-NOTE 250815 6,610,000.00 7,091,290.62
2 T-NOTE 261115 5,150,000.00 5,558,378.90
2.125 T-NOTE 220630 3,300,000.00 3,393,328.12
2.125 T-NOTE 221231 5,150,000.00 5,347,148.43
2.125 T-NOTE 240229 4,550,000.00 4,817,667.96
2.125 T-NOTE 240331 4,460,000.00 4,728,296.87
2.125 T-NOTE 240731 3,450,000.00 3,675,597.65
2.125 T-NOTE 240930 2,250,000.00 2,401,875.00
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2.125 T-NOTE 241130 1,900,000.00 2,032,406.25
2.125 T-NOTE 250515 5,300,000.00 5,700,398.43
2.25 T-BOND 460815 3,400,000.00 3,659,250.00]
2.25 T-NOTE 240131 3,300,000.00 3,502,898.43
2.25 T-NOTE 240430 5,000,000.00 5,327,343.75
2.25 T-NOTE 241031 2,800,000.00 3,005,187.50]
2.25 T-NOTE 241115 7,250,000.00 7,785,820.31
2.25 T-NOTE 251115 5,970,000.00 6,486,778.12
2.25 T-NOTE 270215 4,750,000.00 5,204,960.93
2.25 T-NOTE 270815 7,300,000.00 8,013,460.93
2.25 T-NOTE 271115 5,200,000.00 5,710,656.24
2.375 T-NOTE 230131 5,000,000.00 5,223,046.87
2.375 T-NOTE 240815 4,800,000.00 5,160,000.00]
2.375 T-NOTE 270515 5,740,000.00 6,341,803.12
2.375 T-NOTE 290515 4,470,000.00 4,969,382.81
2.5 T-BOND 450215 4,240,000.00 4,785,900.00]
2.5 T-BOND 460215 3,720,000.00 4,198,368.74
2.5 T-BOND 460515 3,300,000.00 3,722,296.87
2.5 T-NOTE 230815 3,900,000.00 4,131,562.50]
2.5 T-NOTE 240131 6,400,000.00 6,840,000.00
2.5 T-NOTE 240515 4,850,000.00 5,211,855.46
2.5 T-NOTE 250131 2,450,000.00 2,663,035.15
2.625 T-NOTE 230228 3,000,000.00 3,154,218.75
2.625 T-NOTE 230630 2,600,000.00 2,754,984.37
2.625 T-NOTE 250331 2,300,000.00 2,516,882.81
2.625 T-NOTE 251231 4,900,000.00 5,418,328.12
2.625 T-NOTE 260131 4,800,000.00 5,313,375.00]
2.625 T-NOTE 290215 5,470,000.00 6,182,809.37
2.75 T-BOND 420815 2,450,000.00 2,885,640.62
2.75 T-BOND 421115 2,050,000.00 2,413,474.60
2.75 T-BOND 470815 3,060,000.00 3,618,210.93
2.75 T-BOND 471115 2,920,000.00 3,455,181.24
2.75 T-NOTE 230430 3,600,000.00 3,809,812.50]
2.75 T-NOTE 230531 6,400,000.00 6,786,000.00
2.75 T-NOTE 231115 8,050,000.00 8,627,335.93
2.75 T-NOTE 240215 5,960,000.00 6,421,900.00
2.75 T-NOTE 250228 4,050,000.00 4,447,406.25
2.75 T-NOTE 250630 3,800,000.00 4,195,140.62
2.75 T-NOTE 250831 5,840,000.00 6,462,781.25
2.75 T-NOTE 280215 5,160,000.00 5,848,940.62
2.875 T-BOND 430515 4,100,000.00 4,927,046.87
2.875 T-BOND 450815 4,350,000.00 5,236,992.18
2.875 T-BOND 461115 3,080,000.00 3,717,415.62
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2.875 T-BOND 490515 4,300,000.00 5,228,531.24
2.875 T-NOTE 230930 6,400,000.00 6,859,500.00
2.875 T-NOTE 231031 3,200,000.00 3,436,500.00]
2.875 T-NOTE 250430 3,800,000.00 4,204,937.50]
2.875 T-NOTE 250531 4,230,000.00 4,686,046.87
2.875 T-NOTE 251130 3,800,000.00 4,242 ,937.50]
2.875 T-NOTE 280515 6,050,000.00 6,921,105.46
2.875 T-NOTE 280815 7,610,000.00 8,721,178.90]
3 T-BOND 420515 2,200,000.00 2,693,625.00
3 T-BOND 441115 2,400,000.00 2,944,874.97
3 T-BOND 450515 3,320,000.00 4,078,931.25
3 T-BOND 451115 2,950,000.00 3,631,726.56
3 T-BOND 470215 3,150,000.00 3,890,988.28
3 T-BOND 470515 2,750,000.00 3,399,472.65
3 T-BOND 480215 3,250,000.00 4,025,683.58
3 T-BOND 480815 3,980,000.00 4,936,443.74
3 T-BOND 490215 3,990,000.00 4,960,068.75
3 T-NOTE 250930 4,900,000.00 5,485,703.12
3 T-NOTE 251031 4,800,000.00 5,380,875.00]
3.125 T-BOND 411115 2,050,000.00 2,555,132.81
3.125 T-BOND 420215 2,180,000.00 2,721,253.11
3.125 T-BOND 440815 4,450,000.00 5,568,757.81
3.125 T-BOND 480515 3,400,000.00 4,306,046.86
3.125 T-NOTE 281115 9,250,000.00 10,793,593.75
3.375 T-BOND 440515 4,240,000.00 5,509,681.25
3.375 T-BOND 481115 3,770,000.00 4,999,078.90
3.625 T-BOND 430815 3,520,000.00 4,731,649.99
3.75 T-BOND 410815 2,050,000.00 2,780,312.50
3.75 T-BOND 431115 3,950,000.00 5,409,648.43
3.875 T-BOND 400815 920,000.00 1,261,118.75
4.25 T-BOND 390515 2,200,000.00 3,134,312.50
4.25 T-BOND 401115 1,850,000.00 2,659,085.93
4.375 T-BOND 380215 2,420,000.00 3,461,356.25
4.375 T-BOND 391115 2,340,000.00 3,394,462.50
4.375 T-BOND 400515 1,800,000.00 2,616,609.37,
4.375 T-BOND 410515 1,160,000.00 1,698,765.62
4.5 T-BOND 360215 2,100,000.00 2,980,359.37,
4.5 T-BOND 380515 1,800,000.00 2,614,500.00
4.5 T-BOND 390815 2,330,000.00 3,422,733.58
4.625 T-BOND 400215 2,370,000.00 3,539,261.70
4.75 T-BOND 410215 2,330,000.00 3,562,715.62
5 T-BOND 370515 1,890,000.00 2,857,000.77,
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5.25 T-BOND 281115 780,000.00 1,037,034.37
5.25 T-BOND 290215 1,030,000.00 1,375,854.68
5.375 T-BOND 310215 2,770,000.00 3,900,506.25
5.5 T-BOND 280815 1,900,000.00 2,544,738.26
6 T-BOND 260215 3,700,000.00 4,719,234.37
6.125 T-BOND 271115 2,300,000.00 3,120,093.75
6.25 T-BOND 230815 3,630,000.00 4,190,523.03
6.25 T-BOND 300515 650,000.00 951,742.17
661,540,000.00 728,024,073.76

(76,835,660,744)

0.25 CAN GOVT 220801 1,200,000.00 1,202,388.00
0.5 CAN GOVT 220301 1,500,000.00 1,506,630.00
0.5 CAN GOVT 301201 1,900,000.00 1,822,822.00
1 CAN GOVT 220901 2,350,000.00 2,382,359.50
1 CAN GOVT 270601 1,200,000.00 1,230,636.00
1.25 CAN GOVT 250301 2,100,000.00 2,171,421.00
1.5 CAN GOVT 230601 1,650,000.00 1,700,506.50
1.5 CAN GOVT 240901 2,000,000.00 2,082,760.00)
1.5 CAN GOVT 260601 890,000.00 935,051.80
1.75 CAN GOVT 230301 2,900,000.00 2,995,642.00)
2 CAN GOVT 230901 2,400,000.00 2,510,448.00)
2 CAN GOVT 280601 2,300,000.00 2,517,695.00)
2 CAN GOVT 511201 2,180,000.00 2,426,405.40)
2.25 CAN GOVT 240301 800,000.00 848,720.00
2.25 CAN GOVT 250601 1,300,000.00 1,400,659.00)
2.25 CAN GOVT 290601 1,820,000.00 2,036,998.60)
2.5 CAN GOVT 240601 1,500,000.00 1,609,125.00)
2.75 CAN GOVT 220601 850,000.00 879,605.50
2.75 CAN GOVT 481201 860,000.00 1,100,155.00
2.75 CANADA GOVER 641201 410,000.00 567,267.80
3.5 CAN GOVT 451201 1,130,000.00 1,602,012.30
4 CAN GOVT 410601 660,000.00 964,840.80
5 CAN GOVT 370601 600,000.00 931,734.00
5.75 CAN GOVT 290601 1,930,000.00 2,700,108.60
5.75 CAN GOVT 330601 920,000.00 1,410,479.60
37,350,000.00 41,536,471.40

(3,418,036,231)

0.25 AUST GOVT 241121 2,800,000.00 2,805,587.96
0.25 AUST GOVT 251121 2,050,000.00 2,037,673.12
0.5 AUST GOVT 260921 2,050,000.00 2,045,244 .88
1 AUST GOVT 301221 2,300,000.00 2,260,317.87
1 AUST GOVT 311121 2,060,000.00 2,002,483.20)
1.25 AUST GOVT 320521 1,650,000.00 1,637,921.92
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1.5 AUST GOVT 310621 2,240,000.00 2,299,230.08
1.75 AUST GOVT 510621 1,200,000.00 1,067,887.22
2.25 AUST GOVT 221121 2,100,000.00 2,180,974.32
2.25 AUST GOVT 280521 2,300,000.00 2,532,269.64
2.5 AUST GOVT 300521 2,950,000.00 3,313,305.18
2.75 AUST GOVT 240421 2,400,000.00 2,602,416.00
2.75 AUST GOVT 271121 2,250,000.00 2,550,369.15
2.75 AUST GOVT 281121 3,130,000.00 3,566,997.76
2.75 AUST GOVT 291121 2,580,000.00 2,950,144.34
2.75 AUST GOVT 350621 700,000.00 806,269.80)
3 AUST GOVT 470321 1,890,000.00 2,203,001.95
3.25 AUST GOVT 250421 2,400,000.00 2,699,000.16
3.25 AUST GOVT 290421 2,550,000.00 3,012,140.32
3.25 AUST GOVT 390621 820,000.00 992,351.94
3.75 AUST GOVT 370421 930,000.00 1,194,565.65
4.25 AUST GOVT 260421 3,210,000.00 3,839,041.86
4.5 AUST GOVT 330421 1,270,000.00 1,720,250.68
4.75 AUST GOVT 270421 2,250,000.00 2,814,905.47
5.5 AUST GOVT 230421 2,550,000.00 2,851,924.84
5.75 AUST GOVT 220715 1,600,000.00 1,730,474.24
54,230,000.00 59,716,749.55

(4,788,686,146)

0.125 GILT 260130 1,700,000.00 1,700,622.20
0.375 GILT 301022 1,880,000.00 1,866,333.03
0.625 GILT 250607 1,880,000.00 1,926,479.24
0.625 GILT 501022 1,780,000.00 1,602,071.20
0.75 GILT 230722 2,450,000.00 2,496,191.81
0.875 GILT 291022 1,060,000.00 1,105,382.84
1 GILT 240422 1,700,000.00 1,754,743.06
1.25 GILT 270722 390,000.00 416,185.77
1.5 GILT 260722 1,910,000.00 2,054,032.33
1.5 GILT 470722 1,740,000.00 1,939,588.09
1.625 GILT 281022 1,480,000.00 1,632,268.91
1.625 GILT 711022 700,000.00 926,541.00)
1.75 GILT 220907 3,900,000.00 4,010,549.40
1.75 GILT 370907 1,830,000.00 2,088,031.09
1.75 GILT 490122 990,000.00 1,170,066.74
1.75 GILT 570722 1,480,000.00 1,840,684.88
2 GILT 250907 1,080,000.00 1,175,929.92
2.25 GILT 230907 2,170,000.00 2,296,576.96
2.5 GILT 650722 1,310,000.00 2,060,725.36
2.75 GILT 240907 1,160,000.00 1,273,704.12
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3.25 GILT 440122 1,930,000.00 2,830,649.16
3.5 GILT 450122 1,870,000.00 2,871,574.24
3.5 GILT 680722 1,210,000.00 2,415,569.46
3.75 GILT 520722 1,590,000.00 2,775,877.65
4 GILT 220307 1,050,000.00 1,096,033.26
4 GILT 600122 1,150,000.00 2,297,534.40
4.25 GILT 271207 1,530,000.00 1,950,000.30
4.25 GILT 320607 1,850,000.00 2,603,460.60
4.25 GILT 360307 1,550,000.00 2,323,653.66
4.25 GILT 390907 1,130,000.00 1,786,344.68
4.25 GILT 401207 1,170,000.00 1,880,144.12
4.25 GILT 461207 1,510,000.00 2,627,551.00
4.25 GILT 491207 1,140,000.00 2,067,567.84
4.25 GILT 551207 1,770,000.00 3,482,652.00
4.5 GILT 340907 1,990,000.00 2,980,952.34
4.5 GILT 421207 1,870,000.00 3,181,864.84
4.75 GILT 301207 1,920,000.00 2,717,053.44
4.75 GILT 381207 1,290,000.00 2,130,428.55
5 GILT 250307 1,530,000.00 1,840,056.03
6 GILT 281207 1,230,000.00 1,771,563.58
62,870,000.00 82,967,239.10

(11,982,128,670)

1.75 SINGAPORGOVT 220401 350,000.00 355,700.66
1.75 SINGAPORGOVT 230201 550,000.00 565,481.89
1.875 SINGAPORGOV 500301 300,000.00 330,718.50)
2 SINGAPORGOVT 240201 100,000.00 104,764.79
2.125 SINGAPORGOV 260601 460,000.00) 494,854.20)
2.25 SINGAPORGOVT 360801 610,000.00 686,503.15
2.375 SINGAPORGOV 250601 600,000.00 647,712.00)
2.375 SINGAPORGOV 390701 200,000.00 229,526.00)
2.625 SINGAPORGOV 280501 300,000.00 336,242.10)
2.75 SINGAPORGOVT 230701 450,000.00) 476,445..06
2.75 SINGAPORGOVT 420401 410,000.00) 500, 393.80)
2.75 SINGAPORGOVT 460301 520,000.00 651,425.58
2.875 SINGAPORGOV 290701 590,000.00 678,591.50
2.875SINGAPORGOVT 300901 650,000.00 755,930.50)
3 SINGAPORGOVT 240901 600,000.00 653,863.38
3.125SINGAPORGOVT 220901 800,000.00 835,000.00)
3.375 SINGAPORGOV 330901 560,000.00 696,424.45
3.5 SINGAPORGOVT 270301 500,000.00 580,219.90)
8,550,000.00 9,579,797.46

(756,229,211)
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3.418MALAYSIAGOVT 220815 900,000.00 921,721.50
3.48 MALAYSIAGOVT 230315 1,200,000.00 1,239,682.68
3.502MALAYSIAGOVT 270531 900,000.00 958,798.71
3.733 MALAYSIAGO 280615 1,100,000.00 1,189,834.69
3.795 MALAYSIAGOV 220930 500,000.00 516,123.50
3.8 MALAYSIAGOVT 230817 200,000.00 209,020.00)
3.828 MALAYSIAGOV 340705 2,300,000.00 2,415,421.82
3.844 MALAYSIAGOV 330415 600,000.00 628,811.88
3.882 MALAYSIAGOV 220310 500,000.00 511,274.30
3.882 MALAYSIAGOV 250314 1,000,000.00 1,070,763.50
3.892 MALAYSIAGOV 270315 500,000.00 543,250.65
3.899 MALAYSIAGOV 271116 1,100,000.00 1,199,181.61
3.9 MALAYSIAGOVT 261130 1,000,000.00 1,090,473.20
3.906 MALAYSIAGOV 260715 1,700,000.00 1,841,399.37
3.955 MALAYSIAGOV 250915 800,000.00 864,068.48
4.181 MALAYSIAGOV 240715 4,100,000.00 4,392,444 .80
4.254 MALAYSIAGOV 350531 850,000.00 929,652.65
4.392 MALAYSIAGOV 260415 900,000.00 996,548.49
4.498 MALAYSIAGOV 300415 1,700,000.00 1,933,693.56
4.642 MALAYSIAGOV 331107 1,200,000.00 1,349,064.48
4.736 MALAYSIAGOV 460315 1,050,000.00 1,186,711.05
4.762 MALAYSIAGOV 370407 3,340,000.00 3,847,028.70
4.921 MALAYSIAGOV 480706 1,120,000.00 1,301,502.94
4.935 MALAYSIAGOV 430930 1,200,000.00 1,391,519.52
29,760,000.00 32,527,992.08

(844,751,954)

0.125 SWD GOVT 310512 2,950,000.00 2,942,734.74
0.75 SWD GOVT 280512 4,550,000.00 4,819,446.45
0.75 SWD GOVT 291112 4,900,000.00 5,207,352.50
1 SWD GOVT 261112 5,660,000.00 6,044,874.90)
1.5 SWD GOVT 231113 5,100,000.00 5,363,716.92
2.5 SWD GOVT 250512 6,230,000.00 6,980,540.56
3.5 SWD GOVT 220601 6,900,000.00 7,250,009.40)
3.5 SWD GOVT 390330 3,780,000.00 5,815,296.39
40,070,000.00 44,423,971.86

(554,411,168)

1.375 NORWE GOVT 300819 2,800,000.00 2,856,224.00)
1.5 NORWE GOVT 260219 4,160,000.00 4,312,588.80
1.75 NORWE GOVT 250313 4,000,000.00 4,176,360.00
1.75 NORWE GOVT 270217 3,050,000.00 3,207,267.76
1.75 NORWE GOVT 290906 3,200,000.00 3,374,816.00
2 NORWE GOVT 230524 4,150,000.00 4,301,313.15
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2 NORWE GOVT 280426 4,450,000.00 4,768,851.40
3 NORWE GOVT 240314 4,400,000.00 4,734,496.80
30,210,000.00 31,731,917.91

(388,081, 356)

0.25 DMK GOVT 221115 3,000,000.00 3,044,430.90
0.25 DMK GOVT 521115 2,200,000.00 2,279,200.00
0.5 DMK GOVT 271115 7,350,000.00 7,830,748.80
0.5 DMK GOVT 291115 8,050,000.00 8,662,846.50
1.5 DMK GOVT 231115 4,750,000.00 5,028,568.50
1.75 DMK GOVT 251115 4,850,000.00 5,388,691.44
4.5 DMK GOVT 391115 10,160,000.00 18,894,112.07,
40,360,000.00 51,128,598.21

(868,674,883)

10 MEXICAN BONOS 241205 37,300,000.00 44,700,320.00
10 MEXICAN BONOS 361120 6,600,000.00 9,125,688.00
5.75 MEXICAN BONO 260305 15,700,000.00, 16,513,260.00)
6.5 MEXICAN BONOS 220609 19,400,000.00 19,983,008. 80)
6.75 MEXICAN BONO 230309 10,500, 000.00 11,041,695.00)
7.5 MEXICAN BONOS 270603 33,150,000.00 37,938,186.00
7.75 MEXICAN BONO 310529 9,150,000.00 10,706,689.50
7.75 MEXICAN BONO 341123 9,500,000.00 11,108,730.00
7.75 MEXICAN BONO 421113 15,240,000.00 17,155,668.00)
8 MEXICAN BONOS 231207 23,450,000.00 25,783,978.50
8 MEXICAN BONOS 471107 15,800,000.00 18,203,180.00)
8.5 MEXICAN BONOS 290531 22,000,000.00 26,872,120.00)
8.5 MEXICAN BONOS 381118 14,600,000.00 17,771,850.00
232,390,000.00 266,904,373.80)

(1,382,564, 656)

1 ISRAEL FIXED BO 300331 700,000.00 713,545.00
1.5 ISRAEL FIXED 370531 1,250,000.00 1,254,312.50
2.25 ISRAEL FIXED 280928 2,880,000.00 3,237,552.00
3.75 ISRAEL FIXED 240331 4,300,000.00 4,921,135.00
3.75 ISRAEL FIXED 470331 1,400,000.00 1,949,500.00)
4.25 ISRAEL FIXED 230331 1,800,000.00 2,025,810.00)
5.5 ISRAEL FIXED 220131 3,100,000.00 3,271,120.00
5.5 ISRAEL FIXED 420131 1,850,000.00 3,115,030.00
6.25 ISRAEL FIXED 261030 3,500,000.00 4,716,425.00
20,780,000.00 25,204,429.50

(809,314,231)

2.25 POLAND 220425 1,250,000.00 1,285,335.50)
2.25 POLAND 241025 2,200,000.00 2,366,072.28
2.5 POLAND 230125 2,500,000.00 2,622,227.25
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2.5 POLAND 240425 2,600,000.00 2,798,078.14
2.5 POLAND 260725 5,500,000.00 6,076,891.70
2.5 POLAND 270725 2,850,000.00 3,167,592.03
2.75 POLAND 280425 6,710,000.00 7,584,989.36
3.25 POLAND 250725 4,950,000.00 5,569,423.20
4 POLAND 231025 2,700,000.00 2,989,818.00)
5.75 POLAND 220923 1,550,000.00 1,696,242.50
5.75 POLAND 290425 2,070,000.00 2,867,260.50
POLAND 220725 800,000.00 800,344.96
35,680,000.00 39,824,275.42

(1,117,469,168)

AUSTRIA GOVT 230715 250,000.00 254,090.50

AUSTRIA GOVT 300220 900,000.00 927,369.00

BUND 350515 990,000.00 1,029,341.61

BUND 500815 1,340,000.00 1,339,284.44

FINNISH GOVT 230915 350,000.00 356,403.95

FINNISH GOVT 240915 850,000.00 870,952.50

NETH GOVT 240115 1,250,000.00 1,276,288.75

NETH GOVT 520115 670,000.00 655,953.45

0.A.T 230325 3,100,000.00 3,145,052.30]

0.A.T 250325 4,400,000.00 4,512,880.68

0.A.T 291125 3,520,000.00 3,618,753.60]

OBL 230414 1,400,000.00 1,422,652.00

OBL 231013 1,700,000.00 1,734,396.10

SPAIN GOVT 250131 4,280,000.00 4,349,883.84

SPAIN GOVT 260131 1,000,000.00 1,016,978.00

.125 FINNISH GOV 360415 450,000.00 461,815.50,

.2 BEL GOVT 231022 1,150,000.00 1,177,750.99

.25 BUND 270215 3,450,000.00 3,647,543.55

.25 BUND 280815 2,750,000.00 2,932,232.87

.25 BUND 290215 4,700,000.00 5,021,555.20]

.25 NETH GOVT 250715 1,350,000.00 1,405,771.20

.25 NETH GOVT 290715 1,550,000.00 1,645,297.10

.25 0.A.T 261125 3,350,000.00 3,504,036.35

.35 ITALY GOVT 250201 1,500,000.00 1,531,011.00

.35 SPAIN GOVT 230730 1,720,000.00 1,757,117.60

.4 IRISH GOVT 350515 700,000.00 737,366.00

.4 SPAIN GOVT 220430 2,800,000.00 2,832,872.00

.45 SPAIN GOVT 221031 1,450,000.00 1,475,263.35

.5 AUSTRIA GOVT 270420 1,150,000.00 1,226,454.87

.5 BEL GOVT 241022 800,000.00 834,687.76

OO OJOJOJOJOJoOoOJoOoO]Jo]J]o]Jo]o]J]o]l]o]lo]l]ol]ol]ol]lol]lo]l]lo]o]l]o]l]olololololo]lo

.5 BUND 250215 3,900,000.00 4,096,790.10
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0.5 BUND 260215 3,000,000.00 3,185,925.00
0.5 BUND 270815 2,400,000.00 2,585,897.99
0.5 BUND 280215 1,570,000.00 1,698,328.18
0.5 FINNISH GOVT 260415 400,000.00 423,507.20,
0.5 FINNISH GOVT 270915 1,000,000.00 1,069,042.90
0.5 FINNISH GOVT 280915 250,000.00 268,529.75
0.5 FINNISH GOVT 290915 400,000.00 430,971.08
0.5 NETH GOVT 260715 1,830,000.00 1,944,406.11
0.5 0.A.T 250525 3,450,000.00 3,617,566.50]
0.5 0.A.T 260525 3,500,000.00 3,700,081.00]
0.5 0.A.T 290525 3,100,000.00 3,324,523.70]
0.5 0.A.T 400525 1,150,000.00 1,207,758.75
0.5 0.A.T 720525 720,000.00 666,737.28
0.6 SPAIN GOVT 291031 1,600,000.00 1,681,996.80
0.65 ITALY GOVT 231015 1,820,000.00 1,868,695.92
0.75 AUSTRIA GOVT 261020 850,000.00 914,727.50
0.75 AUSTRIA GOVT 280220 1,600,000.00 1,741,760.00
0.75 FINNISH GOVT 310415 350,000.00 387,947.00
0.75 NETH GOVT 270715 1,740,000.00 1,892,759.82
0.75 NETH GOVT 280715 1,330,000.00 1,458,621.64
0.75 0.A.T 280525 3,100,000.00 3,372,180.00]
0.75 0.A.T 281125 3,100,000.00 3,382,013.20]
0.8 BEL GOVT 250622 1,300,000.00 1,382,290.00
0.8 BEL GOVT 270622 1,080,000.00 1,171,472.76
0.8 BEL GOVT 280622 1,600,000.00 1,749,699.20
0.8 SPAIN GOVT 270730 2,500,000.00 2,661,875.00
0.85 ITALY GOVT 270115 1,710,000.00 1,785,575.16
0.875 FINNISH GOV 250915 500,000.00 535,559.00
0.9 BEL GOVT 290622 1,380,000.00 1,528,988.94
0.9 IRISH GOVT 280515 850,000.00 931,697.75
0.9 ITALY GOVT 220801 3,200,000.00 3,262,009.60
0.95 ITALY GOVT 230315 1,980,000.00 2,035,680.37,
0.95 ITALY GOVT 370301 550,000.00 547,455.70Q
1 BEL GOVT 260622 1,600,000.00 1,737,174.40Q
1 BEL GOVT 310622 1,200,000.00 1,355,306.40
1 BUND 240815 2,770,000.00 2,942,504.52
1 BUND 250815 4,200,000.00 4,532,271.24
1 IRISH GOVT 260515 1,370,000.00 1,482,393.97,
1 0.A.T 251125 2,420,000.00 2,607,089.23
1 0.A.T 270525 3,230,000.00 3,540,939.18
1 SPAIN GOVT 501031 860,000.00 860,675.44
1.1 IRISH GOVT 290515 850,000.00 951,748.40
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1.125 FINNISH GOV 340415 380,000.00 443,626 .06
1.2 AUSTRIA GOVT 251020 1,110,000.00; 1,206,792.44
1.2 ITALY GOVT 220401 900,000.00 916,763.58
1.25 BEL GOVT 330422 780,000.00 912,349.62
1.25 BUND 480815 2,550,000.00 3,451,406.38
1.25 ITALY GOVT 261201 1,550,000.00 1,656,100.60]
1.25 0.A.T 340525 2,650,000.00 3,104,188.80
1.25 0.A.T 360525 2,730,000.00 3,223,592.19
1.25 SPAIN GOVT 301031 4,230,000.00 4,690,604.70]
1.3 IRISH GOVT 330515 400,000.00 468,353.60,
1.35 IRISH GOVT 310318 540,000.00 626,598.72
1.35 ITALY GOVT 220415 1,150,000.00 1,174,021.20
1.35 ITALY GOVT 300401 1,900,000.00 2,054,983.00
1.375 FINNISH GOV 470415 360,000.00 476,502.48
1.4 SPAIN GOVT 280430 1,750,000.00 1,944,110.69
1.45 BEL GOVT 370622 390,000.00 474,569.94
1.45 ITALY GOVT 220915 1,400,000.00 1,441,854.40
1.45 ITALY GOVT 241115 1,600,000.00 1,699,184.80
1.45 ITALY GOVT 250515 1,600,000.00 1,706,960.00
1.45 ITALY GOVT 360301 1,280,000.00 1,375,378.30
1.45 SPAIN GOVT 271031 2,400,000.00 2,663,541.60
1.45 SPAIN GOVT 290430 1,770,000.00 1,985,511.66
1.5 AUSTRIA GOVT 470220 570,000.00 759,210.36
1.5 AUSTRIA GOVT 861102 240,000.00 374,490.24
1.5 BUND 230515 3,600,000.00 3,784,375.44
1.5 BUND 240515 2,840,000.00 3,050,997.80]
1.5 FINNISH GOVT 230415 250,000.00 262,170.00
1.5 IRISH GOVT 500515 460,000.00 592,171.34
1.5 ITALY GOVT 250601 1,850,000.00 1,979,060.44
1.5 0.A.T 310525 3,990,000.00 4,704,996.03
1.5 0.A.T 500525 2,410,000.00 3,091,813.10]
1.6 BEL GOVT 470622 800,000.00 1,029,218.08
1.6 ITALY GOVT 260601 1,740,000.00 1,887,544.51
1.6 SPAIN GOVT 250430 2,050,000.00 2,226,088.85
1.65 AUSTRIA GOVT 241021 1,160,000.00 1,260,915.36
1.65 ITALY GOVT 320301 1,980,000.00 2,196,136.80
1.7 BEL GOVT 500622 520,000.00 691,786.46
1.7 IRISH GOVT 370515 400,000.00 503,558.40
1.75 AUSTRIA GOVT 231020 1,700,000.00 1,811,783.50
1.75 BUND 240215 4,450,000.00 4,790,447.25
1.75 NETH GOVT 230715 1,000,000.00 1,060,500.00
1.75 0.A.T 230525 4,400,000.00 4,647,669.40]
1.75 0.A.T 241125 3,550,000.00 3,876,397.29
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1.75 0.A.T 390625 2,140,000.00 2,760,391.34
1.75 0.A.T 660525 1,340,000.00 1,938,937.12
1.85 ITALY GOVT 240515 1,270,000.00 1,357,185.50
1.85 SPAIN GOVT 350730 1,500,000.00 1,791,945.00
1.9 BEL GOVT 380622 1,100,000.00 1,429,692.00
1.95 SPAIN GOVT 260430 1,900,000.00 2,129,417.97
1.95 SPAIN GOVT 300730 1,620,000.00 1,905,937.77
2 BUND 230815 1,450,000.00 1,551,217.83
2 FINNISH GOVT 240415 200,000.00 217,389.20
2 IRISH GOVT 450218 750,000.00 1,044,517.50
2 ITALY GOVT 251201 1,760,000.00 1,934,687.04
2 ITALY GOVT 280201 1,800,000.00 2,021,350.50
2 NETH GOVT 240715 1,550,000.00 1,695,698.45
2 0.A.T 480525 2,100,000.00 2,957,175.90
2.05 ITALY GOVT 270801 2,100,000.00 2,354,580.90
2.1 AUSTRIA GOVT 170920 600,000.00 1,218,381.60
2.1 ITALY GOVT 260715 1,350,000.00 1,501,888.50
2.15 BEL GOVT 660622 570,000.00 907,326.00
2.15 SPAIN GOVT 251031 1,860,000.00 2,085,030.24
2.2 ITALY GOVT 270601 1,400,000.00 1,581,440.00
2.25 BEL GOVT 230622 820,000.00 877,847.72
2.25 BEL GOVT 570622 480,000.00 746,546.88
2.25 ITALY GOVT 360901 1,200,000.00 1,427,988.00
2.25 0.A.T 240525 3,340,000.00 3,663,666.04
2.35 SPAIN GOVT 330730 1,800,000.00 2,244,852.17,
2.4 AUSTRIA GOVT 340523 740,000.00 992,421.91
2.4 IRISH GOVT 300515 1,180,000.00 1,476,746.40
2.45 ITALY GOVT 330901 1,630,000.00 1,958,934.00
2.45 ITALY GOVT 500901 1,460,000.00 1,809,893.38
2.5 BUND 440704 2,140,000.00 3,477,234.64
2.5 BUND 460815 2,300,000.00 3,830,249.54
2.5 ITALY GOVT 241201 1,800,000.00 1,983,689.10
2.5 ITALY GOVT 251115 1,410,000.00 1,582,513.50
2.5 NETH GOVT 330115 1,040,000.00 1,396,436.08
2.5 0.A.T 300525 4,630,000.00 5,852,098.20
2.6 BEL GOVT 240622 1,580,000.00 1,756,280.60
2.625 FINNISH GOV 420704 400,000.00 619,894.59
2.7 ITALY GOVT 470301 1,410,000.00 1,820,154.90
2.7 SPAIN GOVT 481031 1,080,000.00 1,543,441.28
2.75 FINNISH GOVT 280704 530,000.00 659,390.86
2.75 NETH GOVT 470115 1,330,000.00 2,291,245.53
2.75 0.A.T 271025 4,790,000.00 5,849,308.50
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.75 SPAIN GOVT 241031 2,870,000.00 3,214,850.59

-8 ITALY GOVT 281201 1,750,000.00 2,085,655.25

-8 ITALY GOVT 670301 1,290,000.00 1,720,721.19

-9 SPAIN GOVT 461031 1,540,000.00 2,251,042.64

.95 ITALY GOVT 380901 1,250,000.00 1,628,337.50]

BEL GOVT 340622 610,000.00 859,967.44

ITALY GOVT 290801 1,850,000.00 2,254,160.25

.1 ITALY GOVT 400301 1,090,000.00 1,452,756.36

.15 AUSTRIA GOVT 440620 560,000.00 954,618.28

.25 BUND 420704 1,560,000.00 2,727,026.64

.25 ITALY GOVT 460901 1,320,000.00 1,859,854.92

.25 0.A.T 450525 2,100,000.00 3,531,255.00]

.35 ITALY GOVT 350301 520,000.00 690,762.10

.4 IRISH GOVT 240318 600,000.00 675,842.76

.45 ITALY GOVT 480301 1,450,000.00 2,123,614.90

.45 SPAIN GOVT 660730 1,200,000.00 2,092,134.34

.5 ITALY GOVT 300301 2,310,000.00 2,939,230.14

.5 0.A.T 260425 3,650,000.00 4,438,267.87

.75 BEL GOVT 450622 900,000.00 1,605,721.58

.75 ITALY GOVT 240901 2,200,000.00 2,510,090.00

.75 NETH GOVT 230115 300,000.00 326,132.40

.75 NETH GOVT 420115 1,300,000.00 2,354,452.49

.8 AUSTRIA GOVT 620126 520,000.00 1,206,644.40

.85 ITALY GOVT 490901 1,220,000.00 1,914,126.18

.9 IRISH GOVT 230320 400,000.00 438,804.56

BEL GOVT 320328 720,000.00 1,060,786.08

BUND 370104 2,170,000.00 3,687,355.35

FINNISH GOVT 250704 460,000.00 555,979.92

ITALY GOVT 370201 2,260,000.00 3,262,967.66

NETH GOVT 370115 1,880,000.00 3,161,216.99

0.A.T 381025 2,380,000.00 4,009,281.36

0.A.T 550425 1,770,000.00 3,702,886.02

0.A.T 600425 1,640,000.00 3,618,071.24

.15 AUSTRIA GOVT 370315 1,370,000.00 2,304,734.56

.2 SPAIN GOVT 370131 1,740,000.00 2,729,234.71

.25 BEL GOVT 410328 1,430,000.00 2,548,555.86

.25 BUND 390704 1,650,000.00 3,045,675.76

.25 0.A.T 231025 5,000,000.00 5,677,180.00

.4 SPAIN GOVT 231031 2,350,000.00 2,668,977.25

.5 BEL GOVT 260328 1,380,000.00 1,746,664.62

.5 ITALY GOVT 230501 3,200,000.00 3,549,636.80

.5 ITALY GOVT 240301 2,520,000.00 2,888,802.00

AT AT PHARTPRERTPAERTRARTPRTRTITRTRTITRTITRTITRERTITRERTITRETITRAETITRAFTRAPFTOTOTO T OO TOTOTOTWOTWOTWOTWOTWOTOTOTWOWTWTWTWTWOWINMNINNINNTINDTNS

.5 ITALY GOVT 260301 2,100,000.00 2,580,060.00
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4.5 0.A.T 410425 3,360,000.00 6,226,248.00
4.65 SPAIN GOVT 250730 2,150,000.00 2,640,651.93
4.7 SPAIN GOVT 410730 1,810,000.00 3,179,744.65
4.75 BUND 280704 2,680,000.00 3,779,880.04
4.75 BUND 340704 2,870,000.00 4,900,938.28
4.75 BUND 400704 1,540,000.00 3,059,784.42
4.75 ITALY GOVT 230801 3,700,000.00 4,173,734.68
4.75 ITALY GOVT 280901 2,350,000.00 3,130,388.00
4.75 ITALY GOVT 440901 1,510,000.00 2,567,664.40
4.75 0.A.T 350425 3,070,000.00 5,172,627.65
4.8 SPAIN GOVT 240131 3,740,000.00 4,336,623.50]
4.85 AUSTRIA GOVT 260315 550,000.00 706,442.00
4.9 SPAIN GOVT 400730 2,340,000.00 4,154,165.48
5 BEL GOVT 350328 1,850,000.00 3,172,206.46
5 ITALY GOVT 220301 1,500,000.00 1,586,661.15
5 ITALY GOVT 250301 2,920,000.00 3,533,252.56
5 ITALY GOVT 340801 2,460,000.00 3,774,225.48
5 ITALY GOVT 390801 1,870,000.00 3,094,634.95
5 ITALY GOVT 400901 1,860,000.00 3,107,650.80]
5.15 SPAIN GOVT 281031 2,610,000.00 3,668,290.00]
5.15 SPAIN GOVT 441031 1,310,000.00 2,532,349.21
5.25 ITALY GOVT 291101 4,510,000.00 6,388,412.29
5.4 IRISH GOVT 250313 1,100,000.00 1,373,667.90
5.4 SPAIN GOVT 230131 1,750,000.00 1,956,934.00
5.5 BEL GOVT 280328 2,180,000.00 3,127,639.46
5.5 BUND 310104 2,320,000.00 3,743,770.08
5.5 ITALY GOVT 220901 1,650,000.00 1,801,965.00
5.5 ITALY GOVT 221101 2,200,000.00 2,424,254.80
5.5 NETH GOVT 280115 1,500,000.00 2,143,477.50
5.5 0.A.T 290425 5,250,000.00 7,840,875.00
5.625 BUND 280104 1,780,000.00 2,574,120.30
5.75 ITALY GOVT 330201 2,080,000.00 3,284,840.00
5.75 0.A.T 321025 2,100,000.00 3,576,226.50
5.75 SPAIN GOVT 320730 2,330,000.00 3,786,632.35
5.85 SPAIN GOVT 220131 1,850,000.00 1,966,254.74
5.9 SPAIN GOVT 260730 5,190,000.00 6,970,433.64
6 ITALY GOVT 310501 2,780,000.00 4,282,084.04
6 0.A.T 251025 3,600,000.00 4,743,810.00
6 SPAIN GOVT 290131 3,450,000.00 5,122,750.78
6.25 AUSTRIA GOVT 270715 970,000.00 1,402,361.59
6.25 BUND 240104 2,530,000.00 3,053,143.28
6.25 BUND 300104 2,640,000.00 4,292,880.24
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6.5 BUND 270704 3,000,000.00 4,415,397.00
6.5 ITALY GOVT 271101 2,420,000.00 3,436,172.52
7.25 ITALY GOVT 261101 2,050,000.00 2,894,583.60)
7.5 NETH GOVT 230115 650,000.00 754,466.70)
8.5 0.A.T 230425 1,300,000.00 1,566,359.21
9 ITALY GOVT 231101 1,650,000.00 2,072,345.38
454,270,000.00 567,895,736.83
(71,730,910,518)
175,476,918,936
(175,476,918,936)

(QD) )
C 2 )

167 100.00% 43.79%

25 100.00% 1.95%

26 100.00% 2.73%

40 100.00% 6.83%

18 100.00% 0.43%

24 100.00% 0.48%

8 100.00% 0.32%

8 100.00% 0.22%

7 100.00% 0.50%

13 100.00% 0.79%

9 100.00% 0.46%

12 100.00% 0.64%

249 100.00% 40.88%
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27,572,904,493
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[ 3 2 5 ]

349,883,069
749,347,800
1,504,030
217,954,703
6,816,941,950
3,165,349,054
943,831
1,013,013
255,390
4,351,895,445
8,351,134,082
4,093,575
48,695,924
280,286,653
199,369,113
64,447,154
7,863,232
10,364,781
26,243,963
27,572,904,493

27,572,904,493

26 198
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63,103,289

63,103,289

(

)
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3 2 5
1.4094
) (14,094 )

@
@)

3.733 MALAYSIAGO 280615 6,550,000.00) 7,084,924.74

3.757 MALAYSIAGOV 400522 3,700,000.00] 3,793,112.35

3.8 MALAYSIAGOVT 230817 12,100,000.00] 12,645,710.00]

3.828 MALAYSIAGOV 340705 6,570,000.00] 6,899,704.93

3.885 MALAYSIAGOV 290815 6,300,000.00] 6,839,742.42

3.899 MALAYSIAGOV 271116 11,700,000.00, 12,754,931.67

3.9 MALAYSIAGOVT 261130 10,720,000.00, 11,689,872.70,

3.948 MALAYSIA IN 220414 7,300,000.00] 7,486,219.35

3.955 MALAYSIAGOV 250915 9,000,000.00] 9,720,770.40

4.059 MALAYSIAGOV 240930 6,700,000.00] 7,176,737.1§

4.181 MALAYSIAGOV 240715 6,350,000.00) 6,802,932.80)

4.369 MALAYSIA IN 281031 7,200,000.00] 8,037,774.72

4.762 MALAYSIAGOV 370407 3,500,000.00 4,031,317.50

97,690,000.00 104,963,750.74

(2,725,908,606)

1.45 THAILAND 241217 49,700,000.00 51,207,664.41

1.6 THAILAND 291217 42,100,000.00 43,374,729.06

1.6 THAILAND 350617 25,000,000.00 25,083,810.00

1.875 THAILAND 220617 44,000,000.00 44,855,448.00
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47,619,887.99

THAILAND 221217 46,300,000.00

.125 THAILAND 261217 63,400,000.00 68,186,471.76

-4 THAILAND 231217 51,600,000.00 54,330,269.52

.875 THAILAND 281217 48,800,000.00 55,167,453.28

.875 THAILAND 460617 49,200,000.00 58,553,421.84

.3 THAILAND 380617 48,500,000.00 59,268,197.95

.4 THAILAND 360617 62,000,000.00; 76,982,287.60]

.625 THAILAND 230616 47,900,000.00 51,412,703.39

.65 THAILAND 310620 54,600,000.00; 66,598,939.68

.775 THAILAND 320625 67,700,000.00; 84,041,771.27

.85 THAILAND 251212 83,800,000.00; 96,176,606.36

Al W[ W][W][W][]W][W]IN]IN]IN]IN]IDN

.875 THAILAND 290622 54,800,000.00; 70,620,677.80]

839,400,000.00 953,480,339.91

(3,337,181,189)

6.25 PHILIPPI(GL) 360114 20,000,000.00; 26,068,740.00]

20,000,000.00 26,068,740.00]

(57,090, 540)

10.5 INDONESIA 300815 7,050,000,000.00) 9,166,023,660.00
11 INDONESIA 250915 5,250,000,000.00) 6,442,128,525.00)
5.625 INDONESIA 230515 34,200,000, 000.00 35,013,898,440.00
6.125 INDONESIA 280515 39,500,000,000.00) 39,898,357,500.00)
6.5 INDONESIA 250615 33,200,000,000.00) 34,889,418,520.00)
6.625 INDONESIA 330515 34,400,000,000.00) 34,912,167,840.00)
7 INDONESIA 220515 19,450,000, 000.00) 20,152,145,000.00)
7 INDONESIA 270515 23,450,000,000.00) 25,095,845, 28500
7 INDONESIA 300915 23,800,000,000.00) 25,235,256,620.00)
7.5 INDONESIA 320815 10,900,000, 000.00) 11,660,407,980.00)
7.5 INDONESIA 380515 17,100,000, 000.00) 18,165,041,010.00)
8.25 INDONESIA 290515 9,500,000,000.00) 10,820,555, 100.00)
8.25 INDONESIA 320615 8,800,000,000.00) 9,916,394,400.00)
8.25 INDONESIA 360515 20,000,000,000.00) 22,788,786,000.00)
8.375 INDONESIA 240315 33,800,000,000.00) 37,116,513,460.00
8.375 INDONESIA 260915 27,930,000,000.00) 31,942,608,138.00)
8.375 INDONESIA 340315 32,700,000,000.00) 37,524,064, 230.00)
8.375 INDONESIA 390415 18,700,000, 000.00) 21,681,683,210.00
8.75 INDONESIA 310515 15,400,000, 000.00) 18,090, 943,640.00)
9 INDONESIA 290315 15,500,000, 000.00) 18,299, 217,850.00)
9.5 INDONESIA 310715 10,500,000, 000.00) 12,823,116,600.00)
441,130,000,000.00) 481,634,573,008.00)

(3,660,422,754)

10 MEXICAN BONOS 241205 56,700,000.00) 67,949,280.00
10 MEXICAN BONOS 361120 14,700,000.00) 20,325,396.00)
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5.75 MEXICAN BONO 260305 62,200,000.00) 65,421,960.00
6.5 MEXICAN BONOS 220609 56,200,000.00) 57,888,922.40
6.75 MEXICAN BONO 230309 44,000,000.00 46,269,960.00
7.5 MEXICAN BONOS 270603 59,700,000.00 68,323,068.00
7.75 MEXICAN BONO 310529 24,300,000.00) 28,434,159.00)
7.75 MEXICAN BONO 341123 32,400,000.00) 37,886,616.00)
7.75 MEXICAN BONO 421113 41,900,000.00 47,166,830.00
8 MEXICAN BONOS 231207 63,300,000.00) 69,600, 249.00)
8 MEXICAN BONOS 240905 33,000,000.00) 36,999,600.00
8 MEXICAN BONOS 471107 32,500,000.00) 37,443,250.00)
8.5 MEXICAN BONOS 290531 55,000,000.00) 67,180,300.00
8.5 MEXICAN BONOS 381118 35,400,000.00) 43,090,650.00
611,300,000.00) 693,980, 240.40)

(3,594,817,645)

10 (IN)BRAZIL NT 270101 18,320,000.00) 21,173,563.50
10 (IN)BRAZIL NTN 250101 26,850,000.00) 30,502, 652.52
10 (IN)BRAZIL NTN 310101 2,300,000.00) 2,690,673.17
10(IN) BRAZIL NTN 290101 10,800,000.00) 12,583,196.64
10(IN)BRAZIL NTN-F230101 26,600,000.00) 29,159,013.10
BRAZIL-LTN 220701 12,900, 000.00) 12,152,299.94
BRAZIL-LTN 230701 24,900,000.00) 21,838,703.82
BRAZIL-LTN 240101 41,600,000.00 35,110,579.20
164,270,000.00) 165,210,681.89

(3,210,043,549)

2.5 BONOS TESORER 250301 1,640,000,000.00) 1,745,370,000.00)
4 BONOS TESORERIA 230301 490,000,000.00 534,369,500.00)
4.5 BONOS TESORER 260301 1,000,000,000.00) 1,163,750,000.00)
4.7 BONOS TESORER 300901 960,000,000.00) 1,155,120,000.00)
5 BONOS TESORERIA 350301 1,100,000,000.00) 1,353,956, 230.00)
6 BONOS TESORERIA 430101 890,000,000.00) 1,212,224,500.00)
6,080,000,000.00) 7,164,790, 230.00)

(1,022,415,565)

0.25 CZECH REPUBL 270210 101,600,000.00) 96,554,340.80)
0.45 CZECH REPUBL 231025 80,500,000.00) 80,600,294.95
0.95 CZECH REPUBL 300515 120,000,000.00) 115,709, 760.00)
302,100,000.00) 292,864,395.75

(1,432,106,895)

10 TITULOS DE TES 240724 8,900,000,000.00) 10,876,293,060.00)
4.375 COLOMBI(GL) 230321 1,680,000,000.00) 1,719,460,176.00)
6 TITULOS DE TESO 280428 8,180,000,000.00) 8,726,935,250.00)
6.25 TITULOS DE T 251126 5,690,000,000.00) 6,300,348,092.00)
7 TITULOS DE TESO 220504 6,210,000,000.00) 6,589,298,106.00)
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7 TITULOS DE TESO 320630 6,000,000,000.00) 6,532,608,600.00
7.25 TITULOS DE T 341018 6.,100,000,000.00) 6,718,421,050.00
7.25 TITULOS DE T 501026 3,000,000,000.00) 3,183,597,600.00
7.5 TITULOS DE TE 260826 7,770,000,000.00 9,035,823,909.00)
7.75 TITULOS DE T 300918 5,760,000,000.00) 6,717,205,440.00)
9.85 COLOMBI (GL) 270628 1,290,000,000.00) 1,676,561,400.00)
60,580,000,000.00) 68,076,552,683.00)

(2,021,873,614)

1.5 HUNGARY 230823 250,000,000.00) 254,442 ,200.00
2.5 HUNGARY 241024 210,000,000.00 221,091,066.00
2.75 HUNGARY 261222 733,000,000.00) 785,372,850.00
3 HUNGARY 240626 384,000,000.00) 409,536,000.00
3 HUNGARY 271027 421,000,000.00 458,847,900.00
3 HUNGARY 300821 300,000,000.00) 325,765,170.00)
3 HUNGARY 381027 120,000,000.00) 125,052,000.00)
3.25 HUNGARY 311022 338,000,000.00) 372,898,500.00)
5.5 HUNGARY 250624 412,000,000.00 487,198,240.00
6 HUNGARY 231124 333,000,000.00) 381,384,900.00)
6.75 HUNGARY 281022 182,000,000.00) 247,392,600.00)
7 HUNGARY 220624 165,000,000.00) 179,709, 750.00)
3,848,000,000.00) 4,248,691,176.00)

(1,508,285,367)

5.35 PERU 400812 2,100,000.00) 2,121,587.79
5.4 PERU 340812 1,900,000.00) 2,048,698.94
5.7 PERU 240812 1,300,000.00) 1,511,511.82
5.94 PERU 290212 4,700,000.00 5,727,987.76
6.15 PERU 320812 2,800,000.00) 3,332,445.48
6.35 PERU 280812 3,900,000.00) 4,869,415.20
6.9 PERU 370812 4,200,000.00 5,047,426.86
6.95 PERU 310812 5,300,000.00) 6,748,848.81
8.2 PERU 260812 2,500,000.00) 3,355,330.50
28,700,000.00) 34,763,253.16

(1,006,743,811)

2.25 POLAND 220425 6,400,000.00) 6,580,917.76
2.25 POLAND 241025 9,500,000.00) 10,217,130.30
2.5 POLAND 230125 9,100,000.00) 9,544,907.19
2.5 POLAND 240425 8,900,000.00) 9,578,036.71
2.5 POLAND 260725 14,500,000.00) 16,020,896.30)
2.5 POLAND 270725 10,900,000.00) 12,114,650.22
2.75 POLAND 280425 9,150,000.00) 10,343,167.32
2.75 POLAND 291025 10,800,000.00) 12,244,874.76
3.25 POLAND 250725 9,100,000.00) 10,238,737.60
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4 POLAND 231025 6,800,000.00 7,529,912.00
5.75 POLAND 220923 6,500,000.00) 7,113,275.00
101,650,000.00) 111,526,505.16

(3.129,433,734)

10.5 SOUTH AFRICA 261221 71,900,000.00 85,045,477.00
6.25 SOUTH AFRICA 360331 22,400,000.00 15,881,468.73
6.5 SOUTH AFRICA 410228 22,300,000.00 14,997,865.00)
7 SOUTH AFRICA 310228 20,500,000.00) 17,921,100.00)
7.75 SOUTH AFRICA 230228 18,300,000.00) 19,424,535.00)
8 SOUTH AFRICA 300131 59,800,000.00) 58,161,489.56
8.25 SOUTH AFRICA 320331 34,000,000.00 31,494,177.21
8.5 SOUTH AFRICA 370131 34,300,000.00 29,399,445.46
8.75 SOUTH AFRICA 440131 35,000,000.00) 29,557,376.10)
8.75 SOUTH AFRICA 480228 59,100,000.00) 50,001,555.00)
8.875 SOUTH AFRIC 350228 40,400,000.00 36,770,060.00
9 SOUTH AFRICA 400131 27,500,000.00) 24,149,125.00)
445,500,000.00 412,803,674.06

(2,902,009,828)

8.5 URUGUAY(GL) 280315 7,000,000.00 7,437,500.00
9.875 URUGUAY(GL) 220620 8,200,000.00) 8,581,300.00
15,200,000.00) 16,018,800.00)

(39,726,624)

4.5 RUSSIA OFZ 250716 38,000,000.00 36,538,057.16
6 RUSSIA OFZ 271006 108,900, 000.00) 109,312,807.23
6.5 RUSSIA OFZ 240228 90,000,000.00 93,434,400.00
6.9 RUSSIA OFZ 290523 92,200,000.00 96,984,258.00
7 RUSSIA GOVT 230125 44,,500,000.00 46,462,895.00
7 RUSSIA GOVT BON 230816 62,000,000.00 65,023,430.00
7.05 RUSSIA GOVT 280119 125,700,000.00) 133,390,326.00)
7.1 RUSSIA OFZ 241016 106,400,000.00) 113,153,516.56
7.15 RUSSIA OFZ 251112 88,500,000.00) 94,357,319.40)
7.25 RUSSIA OFZ 340510 83,300,000.00) 88,099,746.00)
7.4 RUSSIA OFZ 221207 86,700,000.00) 91,076,130.48
7.4 RUSSIA OFZ 240717 98,000,000.00) 104,816,899.60)
7.6 RUSSIA GOVT 220720 98,000,000.00) 102,335,520.00)
7.65 RUSSIA OFZ 300410 97,000,000.00) 106,826,100.00)
7.7 RUSSIA OFZ 330323 95,700,000.00) 105,150,375.00)
7.7 RUSSIA OFZ 390316 85,800,000.00) 94,423,758.00)
7.75 RUSSIA OFZ 260916 86,600,000.00) 95,173,400.00)
7.95 RUSSIA OFZ 261007 101,100,000.00 111,727,874.64
8.15 RUSSIA GOVT 270203 111,000,000.00) 124,210,842.60)
8.5 RUSSIA OFZ 310917 87,700,000.00) 102,487,097.00)

72/111



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
ooooodoooddoodnooodd

1,787,100,000.00) 1,914,984,752.67
(2.661,828,806)

1.99 CHINA GOVT 250409 24,000,000.00) 22,962,000.00
2.36 CHINA GOVT 230702 11,000,000.00) 10,855,625.00)
2.68 CHINA GOVT 300521 25,000,000.00 23,711,196.25
2.85 CHINA GOVT 270604 19,000,000.00) 18,639,895.28
2.88 CHINA GOVT 231105 16,000,000.00) 16,002,460 80,
2.94 CHINA GOVT 241017 16,000,000.00) 16,003,025. 60,
3.12 CHINA GOVT 261205 12,000,000.00) 12,056, 668. 80,
3.13 CHINA GOVT 291121 19,000,000.00) 18,801,303.51,
3.19 CHINA GOVT 240411 13,000,000.00) 13,140,563.80)
3.22 CHINA GOVT 251206 22,000,000.00 22,161,165.40
3.25 CHINA GOVT 260606 14,200,000.00) 14,370,813.22
3.25 CHINA GOVT 281122 10,000,000.00) 10,057,436.00)
3.28 CHINA GOVT 271203 11,000,000.00) 11,054,373.00
3.29 CHINA GOVT 231018 8,000,000.00) 8,107,336.00
3.29 CHINA GOVT 290523 16,000,000.00) 16,068,259 20)
236,200,000.00) 233,992,121.86

(3.816,411,507)

8.9 DOMINICAN 230215 8,000,000.00 8,247,073.60
9.75 DOMINICAN 260605 16,000,000.00) 17,171,246.40
24,000,000.00) 25,418,320.00)

(46,261,342)

3.25 ROMANIA GOVE 240429 4,400,000.00 4,562,624.00
3.4 ROMANIA GOVER 220308 2,900,000.00 2,949,604.50
3.5 ROMANIA GOVER 221219 3,800,000.00 3,909,953.00
3.65 ROMANIA GOVE 310924 3,300,000.00 3,526,314.00
4.25 ROMANIA GOVE 230628 4,200,000.00 4,419,450.00
4.5 ROMANIA GOVER 240617 3,300,000.00) 3,563,587.50
4.75 ROMANIA GOVE 250224 5,700,000.00) 6,284,335.50)
5 ROMANIA GOVERNM 290212 4,560,000.00 5,367,598.80
5.8 ROMANIA GOV 270726 6,100,000.00) 7,359,178.47
5.85 ROMANIA GOVE 230426 3,500,000.00) 3,792,267.50
41,760,000.00 45,734,913.27

(1,184,991,602)

10.4 TURKEY GOVT 240320 2,400,000.00 2,226,000.00
10.5 TURKEY GOVT 270811 5,200,000.00) 4,710,160.00
10.6 TURKEY GOVT 260211 6,200,000.00) 5,688,500.00
10.7 TURKEY GOVT 220817 4,400,000.00 4,175,600.00
11 TURKEY GOVT 220302 4,400,000.00 4,230,600.00
11 TURKEY GOVT 270224 4,500,000.00 4,140,000.00
12.2 TURKEY GOVT 230118 5,600,000.00) 5,447,400.00

73/111



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
ooooodoooddoodnooodd

12_4 TURKEY GOVT 280308 4,100,000.00 4,036,450.00]
16.2 TURKEY GOVT 230614 1,300,000.00; 1,359,800.00]
7.1 TURKEY GOVT 230308 3,400,000.00] 2,992,000.00]
8 TURKEY GOVT 250312 4,000,000.00; 3,378,000.00]
8.5 TURKEY GOVT 220914 3,400,000.00 3,135,650.00]
9 TURKEY GOVT 240724 3,700,000.00 3,277,275.00]

52,600,000.00

48,797,435.00

(722,202,038)

38,079,755,016

(38,079,755,016)

(QID) )
2 )

13 100.00% 7.16%
16 100.00% 8.76%
1 100.00% 0.15%
21 100.00% 9.61%
14 100.00% 9.44%
8 100.00% 8.43%
6 100.00% 2.68%
3 100.00% 3.76%
11 100.00% 5.31%
12 100.00% 3.96%
9 100.00% 2.64%
11 100.00% 8.22%
12 100.00% 7.62%
2 100.00% 0.10%
20 100.00% 6.99%
15 100.00% 10.02%
2 100.00% 0.12%
10 100.00% 3.11%
13 100.00% 1.90%
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8,392,008,830

27,555,644

8,364,453,186

7,254,736,537

1 1.1530

10,000 11,530

181,747,505,007

989,888,668

180,757,616,339

81,465,565,678

1 2.2188

10,000 22,188

38,950,967,362

166,435,832

38,784,531,530

27,884,500,250
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2021 2 2,000 400,000
211,581
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2021 2 26

877 16,102,922

16 1,541,493

75 334,899

38 176,313

1,006 18,155,626

38 59
2
19 52
52 38 38 57
193 2 1 35 31 4
1 2 3 31
193 2 1 36
2 4 1 2 9 30
( )
34 35

( 31 3 31 ) ( 2 3 31 )
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2 53,969,686 2 56,398,457
1,403,513 1,960,318
514,587 575,904
2,284 14,559
9,995,458 10,296,453
2 560,483 2 638,994
2 100,000 2 100,000
153,256 254,330
66,699,271 70,239,017
1 617,032 1 584,048
1 665,247 1 871,893
628,433 628,433
1,910,713 2,084,375
15,822 15,822
3,670,753 3,369,611
536,345 1,374,932
4,222,921 4,760,365
21,408,781 16,704,756
320,136 320,136
1 824,268 1 819,255
593,536 565,358
415,234 375,031
1,496,180 1,912,824
45,230 45,230
23,600 23,600
25,079,767 20,718,993
31,213,401 27,563,734
97,912,673 97,802,752
( )
34 35

31 3 31 ) ( 2 3 31 )
293,258 687,565
170,281 131,478
448,695 395,400
2 3,990,054 2 4,026,078
2 3,961,765 2 3,818,195
2 3,803,995 2 4,402,578
194,852 629,469

573,657 617,341
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901,135 933,517
140,100 124,590
868,992 701,285
15,346,788 16,467,499
43,200 32,400
860,851 1,010,401
144,303 130,784
247,767 238,811
1,296,122 1,412,398
16,642,910 17,879,897
2,000,131 2,000,131
3,572,096 3,572,096
41,160,616 41,160,616
44,732,712 44,732,712
342,589 342,589
6,998,000 6,998,000
26,069,594 25,847,605
33,410,184 33,188,194
80,143,028 79,921,039
( )
34 35
31 3 31 ) 2 3 31 )
1,126,733 1,815
1,126,733 1,815
81,269,762 79,922,854
97,912,673 97,802,752
( )
34 35
30 4 1 31 41
31 3 31 2 3 31
70,375,414 67,967,489
2,505,299 2,385,084
18,844 16,085
72,899,557 70,368,658
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28,533,952 2 27,106,451
739,643 696,418
500 1,000
1,794,755 1,857,271
12,194,996 11,579,175
1,016,816 847,769
170,794 153,731
427,442 427,118
48,375 52,053
16,175 15,990
1,841,631 1,953,926
46,785,083 44,690,907
349,083 331,987
6,453,717 6,611,427
901,135 933,517
140,100 124,590
1,234,293 1,276,950
13,011 11,871
200,426 165,891
373,201 360,165
654,886 647,402
428,912 422,919
51,159 48,183
1,252,321 1,307,555
523,213 427,212
12,575,461 12,669,674
13,539,012 13,008,076
( )
34 35
30 4 1 31 4 1
31 3 31 2 3 31
181,073 90,965
1,913 2 4,169
416,706 585,179
44,392 101,734
38,388 2 65,808
11,871 19,987
694,346 867,845
118,173 96,379
1,166 -
420 3,483
35,994 20,339
1,481 1,920
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157,235 122,122
14,076,123 13,753,799
501,778 174,842
501,778 174,842
135,399 75,963
62,310 163,865
1 4,848 1 8,832
225 435
322,986 -
90,000 -
615,770 249,096
13,962,130 13,679,545
2 4,420,179 2 4,146,534
100,112 79,824
4,320,066 4,226,359
9,642,064 9,453,186
34 30 4 1 31 3 31
( )
2,000,131| 3,572,096| 41,160,616| 44,732,712 342,589 6,998,000 27,790,911] 35,131,500 81,864,344
11,363,380 11,363,380 11,363,380
9,642,064 9,642,064 9,642,064
)

— — — — — —| 1,721,316 1,721,316 1,721,316
2,000,131| 3,572,096| 41,160,616| 44,732,712| 342,589 6,998,000 26,069,594  33,410,184| 80,143,028

1,484,913 1,484,913 83,349,257

11,363,380

9,642,064

358,179 358,179 358,179

)
358,179 358,179 2,079,495
1,126,733 1,126,733 81,269,762
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