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2021 10 29
2,525,543,370 100.04
894,971 0.04
2,524,648,399 100.00
)
2021 10 29
3,255,433,332 45.77
2,097,961,989 29.50
599,724,721 8.43
5,953,120,042 83.71
1,158,759,443 16.29
7,111,879,485 100.00
)
2021 10 29
1,743,678,107 1.4431 | 2,516,302,936 1.4484 | 2,525,543,370 100.04
2021 10 29
100.04
100.04
)
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2021 10 29
1 EJ‘SS;;REASURY \/B 7,030,000 |15,405.83 [1,083,030,353 |15,590.55 (1,096,015,730 4.5 ] 2036/2/15 |15.41
2 ESZEZEASURY \/B 6,914,000 [15,672.25 [1,083,579,452 [15,707.77 |1,086,035,434 | 6.25 | 2030/5/15 (15.27
3 g; TREASURY N/B 7,783,000 |13,464.56 [1,047,947,227 [13,791.36 (1,073,382,168 3| 2048/2/15 (15.09
4 ZESE;CHLAND REP 2,370,000 (17,906.46 | 424,383,316 [17,897.84 | 424,178,986 | 4.75| 2028/7/4 | 5.96
5 EE%;CHLAND REP 1,959,000 [21,520.35 | 421,583,764 |21,648.10 | 424,086,362 | 4.75| 2034/7/4 | 5.96
6 Z;UTSCHLAND REP 1,948,000 [21,368.17 | 416,251,967 (21,591.82 | 420,608,733 41 2037/1/4 | 5.91
7 gEg;/:SCHLAND REP 2,037,000 [20,397.67 | 415,500,687 [20,425.89 | 416,075,415 5.5 | 2031/1/4 | 5.85
8 zEg;D‘ZCHLAND REP 2,012,000 [20,517.94 | 412,820,960 [20,527.45 | 413,012,493 | 6.25| 2030/1/4 | 5.81
Yy
9 UK TSY 4 1/4% 638,000 |22,971.90 | 146,560,780 |23,593.06 | 150,523,776 | 4.25| 2039/9/7 | 2.12
2039 4.25%
10 ng-Sr;EASURY 681,000 |21,319.45 | 145,185,463 |22,096.44 | 150,476,795 | 3.25 | 2044/1/22 | 2.12
11 UK TREASURY 4.5%| 586,000 [24,734.08 | 144,941,752 |25,543.99 | 149,687,836 4.5 2042/12/7 | 2.10
12 ngngASURY 718,000 |20,510.16 | 147,262,967 |20,757.14 | 149,036,314 | 4.25| 2032/6/7 | 2.10
2021 10 29
83.71
83.71
2021 10 29
2021 10 29
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2021 10 29

2021 10 29

8 1,210,261,173 1,210,261,173 1,210,560,000 1,210,560,000 17.02
CBT 10Y 2112 263 34,337,069.51 3,903,094,691 34,387,250 3,908,798,707 54.96
MON 10Y 2112 64 9,072,474.64 834,214,043 9,048,320 831,993,024 11.70
BTP 2112 9 1,359,630 180,518,075 1,353,960 179,765,269 2.53
BUND10Y 2112 69 11,629,260 1,544,016,849 11,665,140 1,548,780,637 21.78
OAT 2112 59 9,724,970 1,291,184,266 9,753,290 1,294,944,313 18.21
SFE10Y 2112 153 21,241,565.28 1,818,065,572 21,047,288.94 1,801,437,460 25.33
GILT 2112 72 8,928,720 1,400,023,296 9,035,280 1,416,731,904 19.92
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2021 10 29

) )
21 2012 20 2,689 2,689 1.1639 1.1639
22 2012 10 22 2,765 2,765 1.1608 1.1608
23 2013 22 2,736 2,736 1.1828 1.1828
24 2013 10 21 2,563 2,563 1.1344 1.1344
25 2014 21 2,570 2,570 1.1401 1.1401
26 2014 10 20 2,622 2,622 1.1640 1.1640
27 2015 20 2,705 2,705 1.1954 1.1954
28 2015 10 20 2,660 2,660 1.1803 1.1803
29 2016 20 2,733 2,733 1.1987 1.1987
30 2016 10 20 2,752 2,752 1.1955 1.1955
31 2017 20 2,630 2,630 1.1433 1.1433
32 2017 10 20 2,521 2,521 1.1247 1.1247
33 2018 20 2,436 2,436 1.1110 1.1110
34 2018 10 22 2,687 2,687 1.0795 1.0795
35 2019 22 2,818 2,818 1.1145 1.1145
36 2019 10 21 2,959 2,959 1.1515 1.1515
37 2020 20 2,953 2,953 1.1606 1.1606
38 2020 10 20 2,963 2,963 1.1597 1.1597
39 2021 20 2,781 2,781 1.1147 1.1147
40 2021 10 20 2,559 2,559 1.1169 1.1169

2020 10 2,971 1.1566

11 2,968 1.1592

12 2,947 1.1535

2021 2,895 1.1437

2,788 1.1129

2,781 1.1105

2,774 1.1124

2,714 1.1077

2,709 1.1156

2,684 1.1296

2,663 1.1346

2,584 1.1199

10 2,524 1.1203

)
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21 2011 10 21 2012 20 0.0000
22 2012 21 2012 10 22 0.0000
23 2012 10 23 2013 22 0.0000
24 2013 23 2013 10 21 0.0000
25 2013 10 22 2014 21 0.0000
26 2014 22 2014 10 20 0.0000
27 2014 10 21 2015 20 0.0000
28 2015 21 2015 10 20 0.0000
29 2015 10 21 2016 20 0.0000
30 2016 21 2016 10 20 0.0000
31 2016 10 21 2017 20 0.0000
32 2017 21 2017 10 20 0.0000
33 2017 10 21 2018 20 0.0000
34 2018 21 2018 10 22 0.0000
35 2018 10 23 2019 22 0.0000
36 2019 23 2019 10 21 0.0000
37 2019 10 22 2020 20 0.0000
38 2020 21 2020 10 20 0.0000
39 2020 10 21 2021 20 0.0000
40 2021 21 2021 10 20 0.0000
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21 2011 10 21 2012 20 1.0
22 2012 21 2012 10 22 0.3
23 2012 10 23 2013 22 1.9
24 2013 23 2013 10 21 4.1
25 2013 10 22 2014 21 0.5
26 2014 22 2014 10 20 2.1
27 2014 10 21 2015 20 2.7
28 2015 21 2015 10 20 1.3
29 2015 10 21 2016 20 1.6
30 2016 21 2016 10 20 0.3
31 2016 10 21 2017 20 4.4
32 2017 21 2017 10 20 1.6
33 2017 10 21 2018 20 1.2
34 2018 21 2018 10 22 2.8
35 2018 10 23 2019 22 3.2
36 2019 23 2019 10 21 3.3
37 2019 10 22 2020 20 0.8
38 2020 21 2020 10 20 0.1
39 2020 10 21 2021 20 3.9
40 2021 21 2021 10 20 0.2
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21 2011 10 21 2012 20 198,022,880 104,745,252 2,311,143,169
22 2012 21 2012 10 22 153,963,229 82,703,051 2,382,403,347
23 2012 10 23 2013 22 157,323,222 226,000,018 2,313,726,551
24 2013 23 2013 10 21 152,725,964 206,384,204 2,260,068,311
25 2013 10 22 2014 21 114,427,886 119,746,453 2,254,749,744
26 2014 22 2014 10 20 142,623,103 144,208,117 2,253,164,730
27 2014 10 21 2015 20 150,473,816 139,950,072 2,263,688,474
28 2015 21 2015 10 20 155,776,867 165,419,119 2,254,046,222
29 2015 10 21 2016 20 135,549,352 108,953,440 2,280,642,134
30 2016 21 2016 10 20 136,325,991 114,831,853 2,302,136,272
31 2016 10 21 2017 20 158,695,227 159,948,443 2,300,883,056
32 2017 21 2017 10 20 130,470,660 189,540,772 2,241,812,944
33 2017 10 21 2018 20 128,646,027 177,486,536 2,192,972,435
34 2018 21 2018 10 22 452,413,508 155,633,564 2,489,752,379
35 2018 10 23 2019 22 140,293,721 101,010,742 2,529,035,358
36 2019 23 2019 10 21 182,070,442 140,883,364 2,570,222,436
37 2019 10 22 2020 20 190,264,863 215,498,985 2,544,988,314
38 2020 21 2020 10 20 191,956,869 182,017,569 2,554,927,614
39 2020 10 21 2021 20 166,252,187 225,931,826 2,495,247,975
40 2021 21 2021 10 20 118,501,093 322,026,078 2,291,722,990
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39 40

2021 20 2021 10 20
2,801,705,325 2,578,675,861
2,573,593 3,081,365
2,804,278,918 2,581,757,226
2,804,278,918 2,581,757,226
2,573,593 3,081,365
791,772 739,564
19,002,573 17,749,487
561,856 609,070
22,929,794 22,179,486
22,929,794 22,179,486
2,495,247,975 2,291,722,990
286,101,149 267,854,750
443,470,961 403,505,557
2,781,349,124 2,559,577,740
2,781,349,124 2,559,577,740
2,804,278,918 2,581,757,226
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39 40
2020 10 21 2021 21
2021 20 2021 10 20
94,018,842 25,285,207
94,018,842 25,285,207
791,772 739,564
19,002,573 17,749,487
561,856 609,070
20,356,201 19,098,121
114,375,043 6,187,086
114,375,043 6,187,086
114,375,043 6,187,086
5,203,096 1,472,661
408,102,824 286,101,149
23,178,289 13,963,563
23,178,289 13,963,563
36,008,017 36,924,387
36,008,017 36,924,387
286,101,149 267,854,750
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39 40
2020 10 21 2021 21
2021 20 2021 10 20

40 2021 10 20
30 2019
19
39 40
2021 20 2021 10 20

2,554,927,614
166,252,187
225,931,826

2,495,247,975

2,495,247,975
118,501,093
322,026,078

2,291,722,990
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39 40
2020 10 21 2021 21
2021 20 2021 10 20
14,488,198 15,799,133
1,360,138,422 1,269,109,632
428,982,763 387,706,424
1,803,609,383 1,672,615,189
2,495,247,975 2,291,722,990
10,000 7,228 7,298
10,000
)
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39 40
2021 10 20
74,625,953 27,689,279
74,625,953 27,689,279
39 40
20 2021 10 20
1.1147 1.1169

1,786,405,169

2,578,675,861

1,786,405,169

2,578,675,861
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