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1] [Treasury 0.125 2,260,000 11,526.06f 260,489,112 11,460.57| 259,009, 026(0.1250000( 2023/2/28 | 9.99
230228

2) [Treasury 2.25 1,340, 000f 12,323.5] 165,135,117 11,900. 24 159,463, 225)2.2500000] 2027/8/15 | 6.15
270815

3 SPAIN 0.0 890,000 12,810.02 114,009,215 12,661.55) 112,687,877/0.0000000] 2028/1/31 | 4.34]
280131

4 ITALY 2.2 780, 000f 14,119.00f 110,128,226 13,958. 45| 108,875,926/2.2000000] 2027/6/1 | 4.20]
270601

5 [Treasury 1.25 920, 000f 11,262. 96| 103,619,305 11,011.89 101,309,4231.2500000f 2031/8/15 | 3.91
310815

6 [Treasury 1.625 710,000f 11,845.67| 84,104,307, 11,649.51 82,711,587[1.6250000f 2023/5/31 | 3.19
230531

7 [Treasury 0.75 710,000f 11,446.61 81,270,988 11,161.15 79,244,192(0.7500000f 2026/3/31 | 3.05
260331

8 [Treasury 2.75 650,000 12,452.63 80,942,154 12,010.72 78,069,681f2.7500000( 2025/2/28 | 3.01
250228

9 [Treasury 1.875 650, 000f 12,147.80f 78,960,734 11,688.75) 75,976,880[1.8750000f 2026/6/30 | 2.93
260630

10) [Treasury 2.0 590, 000] 11,834.20] 69,821,806 11,331.15 66,853,8292.0000000] 2051/8/15 | 2.58
510815

11 FRANCE 0.25 450,000] 13,384.50f 60,230,275 13,127.07| 59,071,846(0.2500000(2026/11/25| 2.28
261125

12 [Treasury 2.375 390, 000f 12,590.78 49,104,063 12,292.55 47,940,9692.3750000( 2051/5/15 | 1.85
510515

13 [Treasury 2.125 390,000 12,207.78 47,610,342 11,796.07] 46,004,6882.1250000| 2025/5/15 | 1.77]
250515

14 ITALY 2.8 315, 000f 15,031.75 47,350,019 14,559.01 45,860,885/2.8000000| 2028/12/1 | 1.77]
281201

15 ITALY 1.75 310, 000f 13,555.50f 42,022,054 13,406. 37| 41,559,753{1.7500000( 2024/7/1 | 1.60
240701

16} SPAIN 0.25 300, 000f 13,128. 86| 39,386,583 13,044.83} 39,134,512{0.2500000f 2024/7/30 | 1.5]
240730

17} UK GILT 0.25 250, 000f 14,569.75 36,424,384 14,093.75 35,234,386(0.2500000] 2031/7/31 | 1.36]
310731

18 [Treasury 2.125 270,000 12,081.5]] 32,620,097 11,765.86) 31,767,8252.1250000( 2024/2/29 | 1.22
240229

19 GERMANY O 240,000f 13,346.67| 32,032,017, 13,000. 50f 31,201,203{0.0000000f 2031/2/15 | 1.20
310215

20 GERMANY 0.0 230,000f 13,187.39 30,331,016 12,963.78 29,816,6980.0000000] 2031/8/15 | 1.15
310815

21] FRA 0.00 240325 220,000f 13,020. 96} 28,646,124 13,011.38] 28,625,049(0.0000000f 2024/3/25 | 1.10

22 [Treasury 2.75 200, 000f 13,174.59 26,349,180 12,702.45 25,404,917[2.7500000/2042/11/15( 0.98
421115

23 [Treasury 3.0 180,000 13,975.00] 25,155,006 13,595.76) 24,472 ,377{3.0000000f 2048/2/15 | 0.94
1480215

24 ITALY 2.45 170,000 14,978.78 25,463,942 14,300. 55 24,310,950[2.4500000f 2033/9/1 | 0.94
330901

25 ITALY 2.7 160,000 15,452.83 24,724,541 14,629.62 23,407,392{2.7000000f 2047/3/1 | 0.90
470301

26 JAUSTRIA 4.15 110,000 20,863.25 22,949,585 20,000.58] 22,000,641{4.1500000f 2037/3/15 | 0.85
370315

27 [Treasury 1.75 200, 000f 11,125.53 22,251,060 10,797.24 21,594,495(1.7500000] 2041/8/15 | 0.83
410815

28 NETHERLANDS 2.5 130,000 16,896.81] 21,965,862 16,146.44 20,990, 377[2.5000000f 2033/1/15 | 0.81]
330115

29 JAUSTRALIA 4.75 220,000f 9,882.95 21,742,503 9,318.25 20,500,154{4.7500000f 2027/4/21 | 0.79
270421

30 GERMANY 0.0 160,000 12,296.52 19,674,443 12,124.14 19,398,634{0.0000000f 2050/8/15 | 0.75
500815
30
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569,000.00 51,877,152 51,451,825 1.98

3,534,000.00 19,827,860 19,568,464 0.75

7,660,000.00, 1,003,361,952 985,593,050 38.00

1,012,000.00 158,724,610 156,556,400 6.04
674,000.00 8,598,015 8,248,075 0.32
500,000.00 6,539,750 6,433,750 0.25
795,000.00 14,000,188 13,745,550 0.53
523,000.00 14,980,812 14,680,087, 0.57
455,000.00 38,136,507 36,752,625 1.42
261,000.00 22,309,940 22,220,887 0.86
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1,040,000.00 18,694,624 18,791,136 0.72

2022 1
12 (2012 7 17 ) 2,724,242,576 2,724,242,576 1.1819 1.1819
13 (2013 7 16 ) 2,813,971,272 2,813,971,272 1.1815 1.1815
14 (2014 7 15 ) 2,999,199,334 2,999,199,334 1.2331 1.2331
15 (2015 7 15 ) 3,124,869,002 3,124,869,002 1.2605 1.2605]
16 (2016 7 15 ) 3,394,166,709 3,394,166,709 1.3387 1.3387
17 (2017 7 18 ) 3,295,083,725 3,295,083,725 1.2733 1.2733
18 (2018 7 17 ) 3,229,918,271 3,229,918,271 1.2570 1.2570]
19 (2019 7 16 ) 1,272,804,339 1,272,804,339 1.3098 1.3098
20 (2020 7 15 ) 1,429,390,731 1,429,390,731 1.3901 1.3901
21 (2021 7 15 ) 1,393,350,090 1,393,350,090 1.3451 1.3451
2021 1 1,423,886,917 — 1.3769 —
2 1,386,424,701 — 1.3342 —
3 1,389,416,202 — 1.3325 —
4 1,381,926,033 — 1.3298 —
5 1,371,912,119 — 1.3306 —
6 1,371,907,065 — 1.3327 —
7 1,410,025,911 — 1.3547 —
8 1,409,002,539 — 1.3535 —
9 1,378,076,796 — 1.3298 —
10 1,372,425,903 — 1.3285 —
11 1,375,945,487 — 1.3347 —
12 1,357,529,114 — 1.3214 —
2022 1 1,335,651,025 — 1.3043 —
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1
12 0.0000]
13 0.0000]
14 0.0000]
15 0.0000]
16 0.0000]
17 0.0000;
18 0.0000;
19 0.0000;
20 0.0000]
21 0.0000]
22 —
12 6.7
13 0.0
14 4.4
15 2.2
16 6.2
17 4.9
18 1.3
19 4.2
20 6.1
21 3.2
22 2.4
100
12 177,727,040, 78,347,752
13 211,350,963 134,662,462
14 171,302,456 120,758,793
15 218,507,219 171,638,103
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16 168,952,821 112,668,009
17 183,662,216 131,134,389
18 121,690,551 139,996,957
19 137,690,004 1,735,519,631
20 249,473,382 192,993,987
21 210,787,596 203,205,461
22 70,928,353 83,281,046
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52
38 57
12 133
193 2021 7 16 2022 1 15
EY
21 22
2021 7 15 2022 1 15
14,196,230 14,358,314
1,388,395,428 1,338,628,499
1,402,591,658 1,352,986,813
1,402,591,658 1,352,986,813
2,322,808 2,738,751
378,702 380,779
6,437,835 6,473,170
32 31
102,191 102,749
9,241,568 9,695,480
9,241,568 9,695,480
1,035,839,908 1,023,487,215
357,510,182 319,804,118
1,393,350,090 1,343,291,333
1,393,350,090 1,343,291,333
1,402,591,658 1,352,986,813
21 22
2020 7 16 2021 7 16
2021 1 15 2022 1 15

7,966,410 26,866,929
7,966,410 26,866,929
5,097 5,240
394,276 380,779
6,702,621 6,473,170
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21 22

2020 7 16 2021 7 16

2021 1 15 2022 1 15
106,394 102,749
7,208,388 6,961,938
15,174,798 33,828,867
15,174,798 33,828,867
15,174,798 33,828,867
9,085 806,051
401,132,958 357,510,182
37,565,766 23,949,874
37,565,766 23,949,874
37,385,607 28,633,122
37,385,607 28,633,122
386,147,404 319,804,118

21 22
2021 7 15 2022 1 15
1,035,839,908 1,023,487,215
1.3451 [1 1.3125
13,451 )| 1 (13,125 )
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21 22
2021 7 15 2022 1 15
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