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2021 8 31
3

107,320,614 99.41

- 633,956 0.59
107,954,570 100.00

9,584,160,000 12.08
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3,485,244,996 4.39
75,727,884,752 95.47
— 3,594,748,416 4.53
79,322,633,168 100.00
50,401,829 2.0676 104,212,821 2.1293 107,320,614 99.41
99.41
99.41
US TREASURY N/B] 50,000,000 11,541.21)  5,770,608,593 11,156.99)  5,578,498,228 8 2021 11 7.03
s 15
BTPS 0.9 40,000,000 13,359.10]  5,343,643,008 13,382.97|  5,353,188,192 0.9 2031 4 6.75
1
FRANCE 0.A.T. 34,000,000 15,722.31)  5,345,588,358 15,600.28  5,304,095,339]  2.75 2027 10| 6.69
2.75 25
US TREASURY N/B] 33,000,000 15,478.72  5,107,980,281 15,617.82  5,153,880,703]  6.25) 2030 5 6.50
6.25 15
US TREASURY N/B] 41,000,000 11,755.75  4,819,857,698 11,818.54  4,845,602,640|  2.25 2027 2[ 6.11
2.25 15
4,500,000, 000 100.80]  4,536,445,000 100.78]  4,535,190,000 0.1 2031 6 5.72
20
US TREASURY N/B] 27,000,000 12,005.76]  3,241,556,308 12,197.18  3,293,239,359| 2.375 2051 5 4.15
2.375 15
BTPS 4.5 22,000,000 14,271.20/  3,139,665,210 14,057.09]  3,092,561,802 4.5 2023 5 3.90)
1
3,000,000,000 100.41)  3,012,390,000 101.28]  3,038,430,000 0.1 2030 6 3.83
20
US TREASURY N/B] 25,000,000 11,751.14)  2,937,785,840 11,800.51  2,950,128,125  2.25 2041 5 3.72
2.25 15
US TREASURY N/B] 25,000,000 11,750.89  2,937,724,537 11,754.14)  2,938,537,1100  2.25 2026 3 3.70
2.25 31
FRANCE 0.A.T. 15,000,000 15,664.21)  2,349,632,637 15,852.78  2,377,918,026 1.5/ 2050 5 3.00
1.5 25
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13 UK TSY GILT 10,000,000 22,870.51  2,287,051,130 23,455.01 2,345,501,858]  4.25 2039 9 2.9
4.25 7

14 UK TSY GILT 5 13,000,000 17,689.36]  2,299,617,128 17,666.36]  2,296,628,033 5 2025 3 2.90)
7

15 US TREASURY N/B] 19,000,000 11,235.07]  2,134,664,631 11,505.15 2,185,979,688]  1.75| 2029 11| 2.76
1.75 15

16 2,000,000,000 99.95  1,999,120,000 100.52)  2,010,540,000 0.4 2040 6 2.53
20

17 AUSTRALIAN 23,000,000 8,762.14]  2,015,292,228 8,734.80|  2,009,006,116 5.5 2023 4 2.53
GOVT. 5.5 21

18 (CANADA-GOV* T 20,000,000 8,883.28|  1,776,657,330 8,879.01| 1,775,803,260] 2.75 2022 6 2.24
2.75 1

19 US TREASURY N/B] 15,000,000 11,101.90, 1,665,285,508 11,354.04) 1,703,106,562] 1.625| 2031 5 2.15
1.625 15

20 FRANCE 0.A.T. | 10,000,000 16,955.54  1,695,554,091 16,590.46 1,659,046,356 6| 2025 10| 2.09
25

21 BTPS 5 10,000,000 15,620.12]  1,562,012,298 15,369.56|  1,536,956,190 5| 2025 3 1.94
1

22 UK TSY GILT 7,000,000 20,765.58]  1,453,591,247 20,814.44]  1,457,011,462]  4.75 2030 12 1.84
4.75 7

23 DEUTSCHLAND REP) 8,000,000 18,120.41  1,449,633,319 17,914.33  1,433,147,126]  4.75| 2028 7| 1.81
4.75 4

24 DEUTSCHLAND REP) 8,000,000 16,709.90|  1,336,792,644 17,381.44]  1,390,515,430]  1.25 2048 8 1.75
1.25 15

25 DEUTSCHLAND REP) 9,000,000 15,517.40]  1,396,566,765 15,121.98  1,360,978,532]  6.25| 2024 1| 1.72
6.25 4

26 (CANADA-GOV" T 12,000,000 9,257.07| 1,110,848,760 9,220.73|  1,106,487,774]  2.25( 2025 6 1.39
2.25 1

27 AUSTRALIAN 11,000,000 9,839.76]  1,082,374,675 9,830.70| 1,081,378,038  4.75( 2027 4 1.3f
GovT. 4.75 21

28 US TREASURY N/B] 8,000,000 9,970.12 797,610,240 10,911.00] 872,880,750 1.875| 2051 2| 1.10
1.875 15

29 (CANADA-GOV"T 2 7,000,000 8,871.87 621,030,900 9,239.81 646,787,211 2| 2051 12| 0.82)
1

30 AUSTRALIAN 4,000,000 9,122.07 364,883,144 9,871.52 394,860,842  3.25 2039 6 0.50
GovT. 3.25 21

95.47

95.47
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) 1

6 (2012 2 27 ) 65,031,679 65,031,679 1.0036 1.0036
7 (2013 2 25 ) 75,403,230 75,403,230 1.1465 1.1465)
8 (2014 2 25 ) 81,146,228 81,146,228 1.2469 1.2469
9 (2015 2 25 ) 92,884,170 92,884,170 1.4177 1.4177
10 (2016 2 25 ) 91,257,773 91,257,773 1.3143 1.3143
11 (2017 2 27 ) 91,403,710 91,403,710 1.2774 1.2774
12 (2018 2 26 ) 90,686,078 90,686,078 1.2954 1.2954
13 (2019 2 25 ) 94,789,305 94,789,305 1.3119 1.3119
14 (2020 2 25 ) 105,314,948 105,314,948 1.3775 1.3775
15 (2021 2 25 ) 105,457,725 105,457,725 1.3720 1.3720]
2020 8 101,944,258 — 1.3804 —

9 101,874,041 — 1.3805 —

10 99,503,244 — 1.3561 —

11 97,008,667 — 1.3700 —

12 104,761,965 — 1.3790 —

2021 1 105,963,288 — 1.3778 —

2 104,657,405 — 1.3616 —

3 103,620,201 — 1.3864] —

4 104,216,514 — 1.3851 —

5 104,282,483 — 1.4000 —

6 104,294,914 — 1.4010 —

7 105,893,659 — 1.4072 —

8 107,954,570 — 1.4083 —
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1
6 2011 2 26 2012 2 27 0.0000
7 2012 2 28 2013 2 25 0.0000
8 2013 2 26 2014 2 25 0.0000
9 2014 2 26 2015 2 25 0.0000
10 2015 2 26 2016 2 25 0.0000
11 2016 2 26 2017 2 27 0.0000
12 2017 2 28 2018 2 26 0.0000
13 2018 2 27 2019 2 25 0.0000
14 2019 2 26 2020 2 25 0.0000
15 2020 2 26 2021 2 25 0.0000
16 2021 2 26 2021 8 25 —
6 2011 2 26 2012 2 27 5.4
7 2012 2 28 2013 2 25 14.2
8 2013 2 26 2014 2 25 8.8
9 2014 2 26 2015 2 25 13.7
10 2015 2 26 2016 2 25 7.3
11 2016 2 26 2017 2 27 2.8
12 2017 2 28 2018 2 26 1.4
13 2018 2 27 2019 2 25 1.3
14 2019 2 26 2020 2 25 5.0
15 2020 2 26 2021 2 25 0.4
16 2021 2 26 2021 8 25 2.5
2
6 13,128,237 7,859,217
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7 11,542,556 10,575,875
8 8,906,573 9,596,524
9 8,491,372 8,049,137
10 13,962,941 10,050,001
11 7,806,441 5,685,429
12 7,025,977 8,575,012
13 10,448,779 8,199,434
14 13,802,384 9,602,123
15 14,183,239 13,772,769
16 6,348,609 7,529,876
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14 15
(2020 2 25 ) (2021 2 25 )
29,777 118,925
879,602 1,016,375
104,918,505 104,853,957
105,827,884 105,989,257
105,827,884 105,989,257
39,335 46,590
27,481 28,138
439,580 450,121
6,540 6,683
512,936 531,532
512,936 531,532
~1 76,454,263 ~ 76,864,733
28,860,685 28,592,992
23,894,857 21,933,381
105,314,948 105,457,725
~ 105,314,948 +2 105,457,725
105,827,884 105,989,257
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14 15
2019 2 26 2020 2 26
2020 2 25 2021 2 25
2 5
5,880,403 402,228
5,880,405 402,233
219 100
53,268 55,685
852,102 890,830
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