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2037 12 31 x 2.1
2014 1 1 2037 12 31 20.315 15 0.315 5
2038 1 1 20 15 5
2037 12 31 x 2.1
2014 1 1 2037 12 31 15.315 15 0.315
2038 1 1 15 15
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|
2021 9
2021 9 30
3

495,165,303 99.50
— 2,473,015 0.50
497,638,318 100.00;
4,504,945,000 5.84
28,641,674,574 37.16
1,721,051,413 2.23
5,079,370,012 6.59
9,861,713,843 12.79
8,126,111,568 10.54
7,629,257,521 9.90
2,802,420,190 3.64
68,366,544,121 88.70
— 8,713,867,980 11.30]
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77,080,412,101 100.00
1 234,920,440 2.1090f 495,447,207 2.1078 495,165,303 99.50f
99.50
99.50

1 US TREASURY N/B 50,000,000 11,753.34  5,876,674,375 11,282.49( 5,641,248,920 8 2021 11 7.32
8 15

2 US TREASURY N/B 47,000,000} 12,348.82(  5,803,948,234 11,984.18] 5,632,566,362 2.375 2051 5 7.3l
2.375 15

3 BTPS 0.9 40,000,000} 13,376.61  5,350,647,552 13,127.93(  5,251,174,792 0.9 2031 4 6.8]
1

4 US TREASURY N/B 33,000,000 15,763.23( 5,201,866,725 15,600.59(  5,148,197,588 6.25 2030 5 6.68
6.25 15

5 US TREASURY N/B 41,000,000} 11,971.82]  4,908,448,349 11,885.37]  4,873,005,567] 2.25 2027 2] 6.32
2.25 15

6 FRANCE 0.A.T. 26,000,000 15,742.92]  4,093,161,228 15,438.40] 4,013,985,586) 2.75 2027 10| 5.21
2.75 25

7 UK TSY GILT 5 23,000,000 17,573.40]  4,041,882,609 17,368.19]  3,994,685,197| 5 2025 3 5.18
7

8 BTPS 4.5 22,000,000 14,289.91  3,143,780,740) 14,009.42 3,082,073,865| 4.5 2023 5 4.00
1

9 US TREASURY N/B 25,000,000 11,967.13  2,991,783,360f 11,648.42 2,912,105,938 2.25( 2041 5 3.78
2.25 15

10 2,500,000,000] 100.87  2,521,770,000 100.33 2,508,425,000] 0.1 2031 6 3.25
20

11 JAUSTRALIAN 30,000,000 8,248.92 2,474,676,036f 8,085.98] 2,425,796,586 1.5 2031 6 3.15
GOVT. 1.5 21

12 DEUTSCHLAND REP| 14,000, 000] 16,782.62  2,349,567,369 16,519.49]  2,312,728,684 1.25) 2048 8 3.00]
1.25 15

13 UK TSY GILT 10,000, 000] 22,743.51  2,274,351,170Q 22,247.39]  2,224,739,356 4.25 2039 9 2.89
4.25 7

14 US TREASURY N/B 19,000, 000] 11,441.58  2,173,900,504 11,499.78  2,184,958,200] 1.75( 2029 11 2.83
1.75 15
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15 2,000,000,000] 99.95 1,999,120,000] 99.82 1,996,520,000] 0.4 2040 6 2.59
20

16 US TREASURY N/B 15,000,000 11,305.96 1,695,894,032 11,319.65 1,697,948,812 1.625 2031 5 2.20
1.625 15

17 FRANCE 0.A.T. § 10,000, 000] 16,977.76] 1,697,776,654 16,473.39] 1,647,339,030] 6l 2025 10 2.14
25

18 BTPS 5 10,000, 000] 15,640.59]  1,564,059,812 15,284.65 1,528,465,186) 5 2025 3 1.99
1

19 FRANCE 0.A.T. 10,000, 000] 15,684.49  1,568,449,080 15,134.01)  1,513,401,426] 1.5 2050 5 1.96
1.5 25

20 DEUTSCHLAND REP| 8,000,000 18,144.16 1,451,533,525 17,654.98  1,412,398,915 4.75 2028 7| 1.83
4.75 4

21 UK TSY GILT 7,000,000 20,650.27|  1,445,519,477 20,140.47f  1,409,832,968] 4.75 2030 121 1.83
4.75 7

22 DEUTSCHLAND REP| 9,000,000 15,537.74  1,398,397,410f 15,047.13  1,354,242,413 6.25( 2024 1] 1.76
6.25 4

23 CANADA-GOV*™T 12,000,000 9,327.17 1,119,261,384 9,210.82] 1,105,299,594 2.25( 2025 6 1.43
2.25 1

24 FRANCE 0.A.T. 6,000,000 16,020.56 961,234,108 15,856.42 951,385,526 2.5 2030 5 1.23
2.5 25

25 [CANADA-GOV™T 2 7,000,000] 8,939.05 625,734,060 8,796.45 615,751,819 2l 2051 120 0.80f
1

26 US TREASURY N/B 5,000,000 11,508.08 575,404,328 11,032.86) 551,643,187 2l 2051 g 0.72
2 15

27 AUSTRALIAN 4,000,000 9,153.93 366,157,367 9,415.59 376,623,604 3.25( 2039 6] 0.49
GOVT. 3.25 21

88.70

88.70
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) 1
4 (2012 9 25 ) 11,341,215 11,461,578 0.9423 0.9523
5 (2013 9 25 ) 9,156,287 9,236,930 1.1354 1.1454
6 (2014 9 25 ) 31,189,897 31,439,599 1.2491 1.2591
7 (2015 9 25 ) 33,131,924 33,387,906 1.2943 1.3043
8 (2016 9 26 ) 46,108,097 46,513,168 1.1383 1.1483
9 (2017 9 25 ) 82,072,088 82,732,301 1.2431 1.2531
10 (2018 9 25 ) 103,861,894 104,723,575 1.2053 1.2153
11 (2019 9 25 ) 202,220,789 203,927,718 1.1847 1.1947
12 (2020 9 25 ) 524,457,320 528,769,301 1.2163 1.2263
13 (2021 9 27 ) 497,854,774 501,924,138 1.2234 1.2334
2020 9 528,527,194 — 1.2241 —
10 519,011,390 — 1.2022 —
11 525,273,597 — 1.2143 —
12 526,377,100 — 1.2222 —
2021 1 525,638,364 — 1.2209 —
2 516,327,212 — 1.2063 —
3 523,295,570 — 1.2281 —
4 521,129,462 — 1.2267 —
5 503,660,324 — 1.2397 —
6 509,937,617, — 1.2404 —
7 510,167,252 — 1.2456 —
8 502,349,337 — 1.2464 —
9 497,638,318 — 1.2226 —
1
4 2011 9 27 2012 9 25 0.0100
5 2012 9 26 2013 9 25 0.0100

25177
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6 2013 9 26 2014 9 25 0.0100
7 2014 9 26 2015 9 25 0.0100
8 2015 9 26 2016 9 26 0.0100
9 2016 9 27 2017 9 25 0.0100
10 2017 9 26 2018 9 25 0.0100
11 2018 9 26 2019 9 25 0.0100
12 2019 9 26 2020 9 25 0.0100
13 2020 9 26 2021 9 27 0.0100
4 2011 9 27 2012 9 25 5.2
5 2012 9 26 2013 9 25 21.6
6 2013 9 26 2014 9 25 10.9
7 2014 9 26 2015 9 25 4.4
8 2015 9 26 2016 9 26 11.3
9 2016 9 27 2017 9 25 10.1
10 2017 9 26 2018 9 25 2.2
11 2018 9 26 2019 9 25 0.9
12 2019 9 26 2020 9 25 3.5
13 2020 9 26 2021 9 27 1.4
2
4 1,747,396 32,939,701
5 1,275,354 5,247,317
6 45,905,870 29,000,000
7 6,301,230 5,673,144
8 19,020,636 4,111,827
9 26,906,591 1,392,327
10 38,176,330 18,029,593
11 113,173,073 28,648,242
12 283,727,248 23,222,024
13 31,785,086 56,046,774

26177
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12 13

(2020 9 25 ) (2021 9 27 )
434,723 1,889,546
9,620,902 7,617,371
521,842,583 495,447,207
531,898,208 504,954,124
531,898,208 504,954,124
4,311,981 4,069,364
118,604 -
142,672 143,605
2,853,372 2,872,047
6 3
14,253 14,331
7,440,888 7,099,350
7,440,888 7,099,350
~ 431,198,163 ~ 406,936,475
93,259,157 90,918,299
11,005,289 13,678,355
524,457,320 497,854,774
~2 524,457,320 ~ 497,854,774
531,898,208 504,954,124
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12 13

2019 9 26 26

2020 9 25 27
33 23
17,661,432 13,337,078
17,661,465 13,337,101
1,235 849
234,431 286,266
4,688,594 5,725,242
23,597 28,751
4,947,857 6,041,108
12,713,608 7,295,993
12,713,608 7,295,993
12,713,608 7,295,993
553,244 734,988
31,527,850 93,259,157
58,383,430 7,299,641
58,383,430 7,299,641
4,500,506 12,132,140
4,500,506 12,132,140
=1 4,311,981 =1 4,069,364
93,259,157 90,918,299
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13
2020 9 26
2021 9 27
1.
2.
3.
2020 9 26 2021 9 27
12 13
2020 9 25 2021 9 27
1. 1.
431,198,163 406,936,475
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