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864,883,331 100.00;
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1,554,019,427 1.0463 1,625,970,527| 1.0355) 1,609,187,116/61.84
867,709,962 0.9968 865,013, 770] 0.9967] 864,846,519/33.23
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95.07
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BUONI 3,000,000, 13,313.35 399,400,653 13,159.78 394,793,402 0.5 2026/2/1 7.41
POLIENNALI DEL
ITES
NORWEGIAN 28,000,000 1,365.09 382,226,376 1,353.80 379,066,457, 3| 2024/3/14] 7.12
GOVERNMENT
JAFRICAN 25,000,000 1,281.36 320,340,707 1,276.27 319,067,662 0.375 2024/4/11f 5.99
DEVELOPMENT
BANK
POLAND 11,000, 000] 2,994.79 329,427,428 2,797.60] 307,736,753 3.25 2025/7/25 5.78
GOVERNMENT BOND
BONOS Y OBLIG 2,000,000 14,354.02 287,080,498 14,265.48 285,309,738 2.75]2024/10/31] 5.36)
DEL ESTADO
280,000,000 100.44 281,239,960 100. 28} 280,809, 200] 0.1 2031/9/20| 5.27
BUONI 2,000,000 13,762.27 275,245,590 13,615.45 272,309,115 1.75 2024/7/1 5.11]
POLIENNALI DEL
ITES
FRANCE (GOVT 1,900,000 12,945.93 245,972,850 12,939.37 245,848,171 0 2030/11/25] 4.614
OF)
KOMMUNALBANKEN 2,500,000 8,659.66 216,491,584 8,437.93 210,948,325 2.402029/11/21) 3.96
IAS
BK NEDERLANDSE 2,000,000 9,242.5]1 184,850,378 9,018.95 180,379,066 3.5 2027/7/19| 3.38
GEMEENTEN
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11 ONTARIO 1,600,000 8,956.62 143,306,079 9,060.04) 145,104,718 2.15| 2031/6/2] 2.72
(PROVINCE OF)
12 PROVINCE OF 1,600,000 8,955.91 143,294,698 9,024.02] 144,384,398  2.05| 2030/6/1| 2.71
IALBERTA
13 BPIFRANCE 1,100,000 12,989.66 142,886,263 12,925.05  142,175,636]  0.05| 2029/9/26| 2.67]
FINANCEMENT SA
14 DEVELOPMENT BK 1,200,000 11,750.44 141,005,318 11,679.99] 140,159,962  2.52022/10/18| 2.63
OF JAPAN
15 150,000,000, 93.40 140,100,000, 93.36| 140,043,000 0.4 2049/9/20 2.63
16 BUONI 1,000,000 13,284.61 132,846,129 13,228.36| 132,283,631  1.45| 2022/9/15| 2.48
POLIENNALI DEL
ITES
17 BUONI 1,000,000 13,228.36 132,283,631 13,174.98| 131,749,845 0.3 2023/8/15| 2.47]
POLIENNALI DEL
ITES
18 INTER-AMERICAN 1,300,000 9,132.82 118,726,680 8,942.13  116,247,778)  3.1| 2028/2/22] 2.18
DEVEL BK
19 FRANCE (GOVT 900,000 12,806.81 115,261,341 12,803.30| 115,229,745 02031/11/25| 2.16
OF)
20 NEW ZEALAND 1,500,000 7,500.29 112,504,363 7,381.83 110,727,582 1.5 2081/5/15| 2.08
(GOVERNMENT
21 EUROPEAN 8,000,000 1,349.80 107,984, 240 1,336.29| 106,903,888  1.752026/11/12] 2.00
INVESTMENT BANK
22 BONOS Y OBLIG 800,000 13,214.37 105,714,980 13,190.53 105,524,268 0ol 2024/5/31| 1.98
DEL ESTADO
23 BUONI 800,000 13,138.44 105,107,534 13,044.47 104,355,796 0| 202478715 1.96
POLIENNALI DEL
ITES
24 S INGAPORE 1,200,000 8,662.30 103,947,714 8,618.88) 103,426,596 1.75| 2023/2/1| 1.94
(GOVERNMENT
25 MEX BONOS 15,000,000 531.19 79,679,383 527.49 79,123,636|  5.75| 2026/3/5| 1.48
DESARR FIX RT
26 PROVINCE OF 900,000 8,461.85 76,156,660 8,578.11] 77,203,078| 1.5 2031/9/1] 1.45
QUEBEC
27 BUNDESREPUB. 600,000 11,879.02 71,274,121 12,458.61 74,751,691 0 2050/8/15| 1.40)
DEUTSCHLAND
28 EUROPEAN 5,000,000 1,315.59 65,779,805 1,308.07 65,403,975|  1.25 2025/5/12] 1.22)
INVESTMENT BANK
29 MALAYSIAN 2,400,000 2,550.18 61,204,374 2,550.31] 61,207,643 2.632] 2031/4/15| 1.15
(GOVERNMENT
30 BONOS Y OBLIG 300,000 16,948.02 50,844,085 16,688.49 50,065,489 5.9 2026/7/30| 0.94
DEL ESTADO
63.40
8.44
2407
95.93
(@) ()
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145,000,000 100.00 145,009,105 100.00f 145,009, 105f —{ 2022/1/20{16.76
140,000, 000y 100.03 140,043, 360f 100.03} 140,043, 360] — 2022/3/14]16.19
90,000,000 100.01 90,011,020 100.014 90,011,020 — 2022/2/7)10.40]
80,000, 000f 100.00 80,004,656 100.00f 80,004,656 — 2022/1/17] 9.25
70,000,000 100.00 70,006,692 100.00f 70,006,692 — 2022/1/31] 8.09
50,000,000 100.02] 50,013,830 100.02] 50,013,830 — 2022/3/28| 5.78
50,000, 000] 100.02 50,013,014 100.024 50,013,014 —{ 2022/3/22 5.78
50,000,000 100.00 50,002, 240] 100.00f 50,002, 240] —{ 2022/1/11f 5.78
45,000,000 100.00 45,001, 247] 100.00f 45,001, 247| —{ 2022/1/6| 5.20
32,000,000 100.00 32,002,496 100.00f 32,002,496 — 2022/1/25| 3.70]
30,000,000 100.00 30,002,412 100.00f 30,002,412 — 2022/1/24] 3.44
()
90.42
90.42
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3 455,836,700 455,836,700 454,770,000 454,770,000  8.54
6 10 )(2022
03 )
T-NOTE (2 ) 38 8,297,953.22 954,430,579 8,287,562.5 953,235,438 17.91
(2022 03 )
T-NOTE (5 ) 48 5,788,500 665,793,269 5,798,625.12 666,957,861  12.53
(2022 03 )
T-NOTE  (ULTRA 7 1,028,031.27) 118,244,157, 1,020,796.91 117,412,060,  2.20)
10 )(2022 03
)
10 16 2,213,760 199,326,950 2,275,200 204,859,008]  3.84
(022 03 )
BUNDS (2022 g 1,390,480 181,471,544 1,372,080 179,070,160,  3.3§
b3 )
SCHATZ (2022 75 8,415,750  1,098,339,533 8,401,875  1,096,528,706]  20.60]
03 )
10 12 1,671,612.48 139,445,912 1,688,163.84 140,826,627  2.64)
(2022
03 )
GILT (2022 4 499,400 77,526,856 498,000 77,309,520  1.45
b3 )
2021 12 1
1 )
1 (2019 5 15 ) 1,632 1,632 1.0084 1.0084
2 (2020 5 15 ) 2,251 2,251 1.0063] 1.0063
3 (2021 5 17 ) 2,680 2,680 1.0103 1.0103
2020 12 2,663 — 1.0283 —
2021 1 2,642 — 1.0267| —
2 2,636 — 1.0114 —
3 2,832 — 1.0096 —
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4 2,807 — 1.0119 —
5 2,681 — 1.0118 —
6 2,604 — 1.0075 —
7 2,591 — 1.0123 —
8 2,665 — 1.0101 —
9 2,622 — 1.0027 —
10 2,586 — 0.9964 —
11 2,582 — 0.9954 —
12 2,602 — 0.9932 —
1
2018 8 17 2019 5 15 0.0000
2019 5 16 2020 5 15 0.0000
2020 5 16 2021 5 17 0.0000
2018 8 17 2019 5 15 0.8
2019 5 16 2020 5 15 0.2
2020 5 16 2021 5 17 0.4
2021 5 18 2021 11 17 1.5
100

2 1
2018 8 17 2019 5 15 1,867,145,409 247,676,552 1,619,468,857|
2019 5 16 2020 5 15 3,203,616,572  2,585,190,033 2,237,895,396
2020 5 16 2021 5 17 909,326,489 494,231,743 2,652,990,142
2021 5 18 2021 11 17 146,762,309 205,588,060 2,594,164,391
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