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17,085,276,641 98.73

— 218,716,072 1.26
17,303,992,713 100.00;

9,210,768,599 99.95

— 4,485,368 0.04
9,215,253,967 100.00

9,512,983,047 20.92

281,853,787 0.61

3,986,915, 345 8.76

539,067,470 1.18

11,503,565,936 25.29

4,600,844 ,495 10.11

2,562,503,953 5.63

108,075,957 0.23

2,848,822,753 6.26

540,386,749 1.18

1,272,311,265 2.79

717,024,772 1.57

457,537,150, 1.00]

1,129,963,157| 2.48

470,635,316 1.03

40,532,491,152 89.13

895,173,425 1.96

— 4,044,463,186 8.89
45,472,127,763 100.00;

2,929,195,119 6.44

2,510,742,454 5.52

235,180,243 0.51
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410,417,659 0.90]
2,760,526,086 6.07
336,605,438 0.74
1,327,865,886 2.92
)
7,905,824,183 2.1091f 16,674,777,139 2.1611 17,085,276,641/98.73
)
98.73
98.73
)
4,262,074, 221 2.1099  8,992,587,153 2.1611)  9,210,768,59999.95
()
99.95
99.95
) ()
US TREASURY N/B 26,500,000 10,979.00|  2,909,437,337, 10,826.90|  2,869,129,663  0.25 2025/9/30| 6.30)
BUONI 20,000,000 13,353.79  2,670,758,208 13,355.37|  2,671,074,000 1) 2022/7/15) 5.87
POLIENNALI DEL
TES
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3 BUONI 17,000,000 13,558.000 2,304,860,544 13,448.79( 2,286,294,606 0.95 2023/3/15 5.02
POLIENNALI DEL
TES

4 MEX BONOS 400,000,000y 566.49 2,265,985,362 563.56] 2,254,272,189 6.5 2022/6/9 4.95
DESARR FIX RT

5 BUONI 13,000, 000j 13,346.68 1,735,069, 144 13,346.15 1,735,000,722 0.9 2022/8/1f 3.81
POLIENNALI DEL
TES

6 MEX BONOS 305,000,000 574.46( 1,752,132,495 568.07] 1,732,643,156 6.75 2023/3/9| 3.81
DESARR FIX RT

7 FRANCE (GOVT 10,200, 000j 13,265.37  1,353,068,06] 13,073.59]  1,333,506,326 0[ 2030/11/25| 2.93
OF)

8 US TREASURY N/B 11,000,000 11,902.89 1,309,318,973 11,689.51f 1,285,846,610] 2.25/2024/10/31 2.82

9 POLAND 44,000,000 2,903.020  1,277,329,588 2,891.61 1,272,311,265 0| 2023/4/25| 2.79
GOVERNMENT BOND)

10 US TREASURY N/B 10,000, 000j 12,197.49(  1,219,749,15] 11,854.52] 1,185,452,101] 2.375 2026/4/30] 2.60

11 US TREASURY N/B 10,000, 000j 11,738.75  1,173,875,813 11,461.44] 1,146,144,339] 1.625 2026/2/15 2.52

12 BUONI 8,000,000 13,259.57]  1,060,766,381 13,192.07]  1,055,366,338 0.35 2021/11/1 2.32
POLIENNALI DEL
TES

13 BUONI 7,500,000 14,005.37] 1,050,403, 140] 13,880.37] 1,041,028,065 1.25( 2026/12/1] 2.28]
POLIENNALI DEL
TES

14 BUONI 7,000,000 14,701.43  1,029,100,338] 14,508.01 1,015,560,756 2.05 2027/8/1 2.23
POLIENNALI DEL
TES

15 US TREASURY N/B 8,000, 000f 12,651.900 1,012,152,540f 11,372.89 909,831,451 2.25 2046/8/15 2.00]

16 MALAYSTAN 33,000,000 2,773.58 915,284,160 2,751.77 908,084,748  3.478 2024/6/14 1.99
GOVERNMENT

17 FRANCE (GOVT 6,000,000f 15,235.09 914,103,365 14,669.85 880,191,252 1.25 2036/5/25| 1.93
OF)

18 BONOS Y OBLIG 5,500,000 14,658.82 806,235,529 14,350.28 789,265,939 1.4] 2028/4/30 1.73
DEL ESTADO

19 US TREASURY N/B 6,000,000 12,206.56] 732,393,743 11,807.43 708,446,295 2.25 2027/2/15 1.55

20 FRANCE 3,700,000 19,661.99 727,493,978 18,989.33 702,605,437 5.5 2029/4/25( 1.54
GOVERNMENT
0.A.T

21 UK TSY 3 1/4% 3,000,000 22,859.67| 685,790, 396 21,408.09 642,242,811 3.25| 2044/1/22 1.41
2044

22 FRANCE (GOVT 3,700,000f 19,167.89 709,211,937 16,794.06 621,380,488, 2| 2048/5/25| 1.36
OF)

23 FRANCE (GOVT 4,900,000 13,201.85 646,890,899 12,437.74) 609,449,468, 0.75| 2052/5/25 1.34
OF)

24 SWEDISH 40,000,000 1,386.88 554,753,877 1,350.96 540,386,749 0.75 2028/5/12] 1.18
GOVERNMENT

25 BUNDESREPUB. 4,000,000 13,882.08 555,283,389 13,476.68 539,067,470 0| 2030/8/15| 1.18}
DEUTSCHLAND

26 BONOS Y OBLIG 3,500,000 14,356.43 502,475,072 14,144.19 495,046,723 1.6 2025/4/30| 1.08
DEL ESTADO

27 UK TREASURY 3,000,000 16,124.85 483,745,598 15,735.47| 472,064,238 4 2022/3/7) 1.03

28 ISRAEL FIXED 14,000,000 3,452.50 483,350,561 3,361.68] 470,635,316 1 2030/3/31f 1.03
BOND

29 S INGAPORE 5,000,000 9,553.42 477,671,250 9,150.74 457,537,150 2.875 2029/7/1] 1.00]
GOVERNMENT

30 FRANCE 2,000,000 24,935.59 498,711,884 22,685.57 453,711,524 4.5 2041/4/25( 0.99
GOVERNMENT
0.A.T

89.13
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1.96
91.10;
)
T-NOTE (2 100 22,025,000  2,435,524,499 22,029,688  2,436,042,899  5.35
(2021 09 )
T-NOTE (5 120 14,834,062.8  1,640,350,664 14,804,062.8  1,637,033,264  3.60)
(2021 09 )
T-ULTRA (2021 61 11,636,093.75|  1,286,719,246 11,685,312.5  1,202,161,855  2.84)
09 )
T-NOTE  (ULTRA 20 2,889,218.9 319,489,814 2,934,375 324,483,187  0.71
10 )(2021 09
)
10 26 3,739,060 333,337,199 3,775,720 336,605,438|  0.74
(021 09 )
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ggBL )(2021 5 670,350 88,204,653 670,000 88,158,600,  0.19
ggNDs) (2021 107 18,366,550  2,416,670,649 18,411,490  2,422,583,854  5.32
scgg\Tz )(2021 90 10,093,950  1,328,161,941 10,001,700  1,327,865,886  2.92
10 35 4,959,894.8 412,266,456 4,937,652.3 410,417,659  0.90
(2021
09 )
gSI)LT )(2021 12 1,522,800 233,232,048 1,535,520 235,180,243 0.51
2021 6 1
1 ()
1 (2015 12 7 ) 1,370 1,370 0.9821] 0.9821
2 (2016 12 6 ) 3,986 3,986 0.9944 0.9944
3 (2017 12 6 ) 4,420 4,420 1.0003 1.0003
4 (2018 12 6 ) 8,304 8,304 0.9865] 0.9865]
5 (2019 12 6 ) 12,988 13,000 1.0457 1.0467
6 (2020 12 7 ) 14,007, 14,020 1.0890 1.0900
2020 6 14,959 — 1.0747 —
7 14,119 — 1.0892 —
8 13,832 — 1.0809 —
9 14,15]] — 1.0887 —
10 14,658 — 1.0879 —
11 13,668 — 1.0932 —
12 14,495 — 1.0960 —
2021 1 14,543 — 1.0903 —
2 14,385 — 1.0634 —
3 16,039 — 1.0566 —
4 16,592 — 1.0578 —
5 17,195 — 1.0578 —
6 17,303 — 1.055] —
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2021 6 1
1 ()
1 (2015 12 7 ) 2,447 2,447, 1.0093 1.0093
2 (2016 12 6 ) 2,846 2,846 0.9341] 0.9341
3 (2017 12 6 ) 2,727 2,727, 0.9842 0.9842
4 (2018 12 6 ) 2,692 2,692 0.9633 0.9633
(2019 12 6 ) 3,789 3,789 0.9945 0.9945
6 (2020 12 7 ) 6,159 6,165 1.0403 1.0413
2020 6 3,799 — 1.0163 —
7 4,539 — 1.0301] —
8 5,168 — 1.0342 —
9 5,304 — 1.0351] —
10 5,811 — 1.0208] —
11 6,085 — 1.0352 —
12 6,386 — 1.0472 —
2021 1 6,484 — 1.0467, —
2 7,928 — 1.0429 —
3 8,539 — 1.0615 —
4 8,772 — 1.0635] —
5 9,013 — 1.0756] —
6 9,215 — 1.0670] —
1
1 2015 4 1 2015 12 7 0.0000
2 2015 12 8 2016 12 6 0.0000
3 2016 12 7 2017 12 6 0.0000
4 2017 12 7 2018 12 6 0.0000
5 2018 12 7 2019 12 6 0.0010
6 2019 12 7 2020 12 7 0.0010
1
1 2015 4 1 2015 12 7 0.0000
2 2015 12 8 2016 12 6 0.0000
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3 2016 12 7 2017 12 6 0.0000
4 2017 12 7 2018 12 6 0.0000
5 2018 12 7 2019 12 6 0.0000
6 2019 12 7 2020 12 7 0.0010
1 2015 4 1 2015 12 7 1.8
2 2015 12 8 2016 12 6 1.3
3 2016 12 7 2017 12 6 0.6
4 2017 12 7 2018 12 6 1.4
5 2018 12 7 2019 12 6 6.1
6 2019 12 7 2020 12 7 4.2
2020 12 8 2021 6 7 2.8
100
2 1
1 2015 4 1 2015 12 7 0.9
2 2015 12 8 2016 12 6 7.5
3 2016 12 7 2017 12 6 5.4
4 2017 12 7 2018 12 6 2.1
5 2018 12 7 2019 12 6 3.2
6 2019 12 7 2020 12 7 4.7
2020 12 8 2021 6 7 3.3
100
2 1
2015 4 1 2015 12 7 1,478,202,038 83,275,600 1,394,926,438
2015 12 8 2016 12 6 3,201,207,785 586,943,746 4,009,190,477,
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3 2016 12 7 2017 12 6 2,707,298,1200 2,297,481,460 4,419,007,137
4 2017 12 7 2018 12 6 5,765,780,894] 1,766,882,127 8,417,905,904
5 2018 12 7 2019 12 6 7,587,330,404)  3,584,939,460 12,420,296,848
6 2019 12 7 2020 12 7 5,841,513,913 5,398,644,434 12,863,166,327

2020 12 8 2021 6 7 5,177,331,745  1,497,431,432 16,543,066,640
1 2015 4 1 2015 12 7 2,655,047,591 230,252,366 2,424,795,225
2 2015 12 8 2016 12 6 1,726,072,325 1,103,280,442 3,047,587,108
3 2016 12 7 2017 12 6 1,535,534,647 1,812,003,309 2,771,118,446
4 2017 12 7 2018 12 6 1,125,197,647, 1,101,561,928 2,794,754,165
5 2018 12 7 2019 12 6 2,028,496,863 1,012,593,645 3,810,657,383
6 2019 12 7 2020 12 7 2,918,986,246 808,642,075 5,921,001,554

2020 12 8 2021 6 7 3,129,664,998 673,086,007 8,377,580,545

18/63
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