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1 Treasury 0.125 10,890, 000f 11,517.48] 1,254,254,430) 11,460.57|  1,248,056,788|0.1250000f 2023/2/28 [12.07
230228

2 Treasury 2.25 7,550,000] 12,201.09f 921,182,341 11,900.24] 898,468,170]2.2500000( 2027/8/15 | 8.69
270815

3 Treasury 0.75 4,870,000f 11,415.64 555,942,054 11,161.15 543,548,203/0.7500000( 2026/3/31 | 5.26
260331

4 SPAIN 0.0 3,960,000 12,813. 36 507,409,167 12,661.55) 501,397,747|0.0000000f 2028/1/31 | 4.85
280131

5 ITALY 2.2 3,450,000 14,103. 40| 486,567,315 13,958.45) 481,566,596[2.2000000] 2027/6/1 | 4.66|
270601

6 Treasury 1.875 2,940,000 12,147.80f 357,145,476| 11,688.75) 343,649, 276[1.8750000( 2026/6/30 | 3.32
260630

7 ITALY 2.8 2,240,000 15,154.19 339,454,027, 14,559.01] 326,121,851]2.8000000( 2028/12/1 | 3.15
281201

8| FRA 0.00 2,360,000 13,027.95) 307,459,767 13,011.38 307,068, 705/0.0000000f 2024/3/25 | 2.97
240325

9 GERMANY 0.0 2,000,000 12,921.19 258,423,903 12,971.70] 259,434,141]0.0000000f 2023/4/14 | 2.51]
230414

10} Treasury 1.25 2,310,000 11,184.63 258,365,182 11,011.89 254,374,745(1.2500000| 2031/8/15 | 2.46]
310815

11 Treasury 3.0 1,340, 000f 13,975.00f 187,265,054 13,595.76] 182,183,259(3.0000000] 2048/2/15 | 1.76]
480215

12 Treasury 2.875 1,350, 000f 13,736.20f 185,438,775 13,418.54 181,150,386/2.8750000( 2049/5/15 | 1.75
490515

13 Treasury 1.625 1,450,000] 11,830.29 171,539,222 11,401.50 165,321,804[1.6250000] 2031/5/15 | 1.60]
310515

14 Treasury 2.0 1,330, 000f 11,705.59 155,684,462 11,331.15) 150,704,394f2.0000000] 2051/8/15 | 1.44]
510815

15| GERMANY 2.5 680, 000] 20,563.72 139,833,349 20,328.69 138,235,104[2.5000000( 2046/8/15 | 1.34
460815

16| ITALY 4.0 810, 000f 17,996. 96| 145,775,383 16,899.64 136,887,128{4.0000000] 2037/2/1 | 1.32
370201

17 FRANCE 1.25 910, 000f 14,601.62 132,874,773 14,047.71] 127,834,219]1.2500000f 2034/5/25 | 1.24
340525

18] SPAIN 5.75 640,000 20,327.30 130,094,734 19,460.59 124,547,821{5.7500000] 2032/7/30 | 1.20]
320730

19| Treasury 2.125 1,040, 000f 12,207.79 126,960,912 11,796.07| 122,679,170[2.1250000] 2025/5/15 | 1.19
250515

20] Treasury 1.75 1,120, 000f 11,145.53 124,829,962 10,797.24 120,929,1721.7500000f 2041/8/15 | 1.17
410815

21] Treasury 1.625 910, 000f 11,845.29 107,792,215 11,649.51] 106,010, 625(1.6250000] 2023/5/31 | 1.03
230531

22 CANADA 5.75 860, 000) 12,149.25 104,483,570f 11,601.93 99,776,631{5.7500000 2029/6/1 | 0.96]
290601

23 UK GILT 4.0 340, 000f 30,029.14 102,099,078 28,244.44 96,031,114}4.0000000f 2060/1/22 | 0.93
600122

24 Treasury 2.125 810, 000f 12,080.79 97,854,447, 11,765.86) 95,303,475]2.1250000f 2024/2/29 | 0.92
240229

25 JAUSTRALIA 4.75 1,010, 000f 9,883.46| 99,822,990 9,318.25 94,114,341}4.7500000f 2027/4/21 | 0.91
270421

26] GERMANY 0.0 740,000f 12,169.69 90,055,773 12,124.14] 89,718,684/0.0000000f 2050/8/15 | 0.87
500815

27| SPAIN 4.7 425,000 21,604.17] 91,817,746 20,767.85) 88,263,40444.7000000| 2041/7/30 | 0.85)
410730

28 UK GILT 4.25 380,000 23,788.52 90,396,383 22,355.49 84,950,873}4.2500000( 2039/9/7 | 0.82
390907

29 Treasury 2.875 620, 000f 13,449. 66| 83,387,903 12,957.68] 80,337,672]2.8750000( 2043/5/15| 0.78
430515

30 ITALY 2.45 550,000 15,141.37] 83,277,578 14,300.55 78,653,074[2.4500000( 2033/9/1 | 0.76
330901
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8 (2013 7 16 ) 247,855,696 247,855,696 1.0990 1.0990,
9 (2014 7 15 ) 298,197,547 298,197,547 1.2065 1.2065]
10 (2015 7 15 ) 358,184,151 358,184,151 1.3351 1.3351
11 (2016 7 15 ) 346,179,836 346,179,836 1.2191 1.2191
12 (2017 7 18 ) 377,722,234 377,722,234 1.2663 1.2663
13 (2018 7 17 ) 399,097,012 399,097,012 1.2732 1.2732
14 (2019 7 16 ) 443,973,975 443,973,975 1.2757 1.2757
15 (2020 7 15 ) 558,112,682 558,112,682 1.3683 1.3683
16 (2021 7 15 ) 658,984,877 658,984,877 1.3930 1.3930]
2021 1 620,167,217 — 1.3694 —
2 617,609,548 — 1.3551 —
3 630,112,424 — 1.3837 —
4 646,090,033 — 1.3832 —
5 664,936,491 — 1.3984 —
6 660,286,886 — 1.3925 —
7 668,797,497 — 1.4000 —
8 681,720,088 — 1.3992 —
9 686,468,500 — 1.3901 —
10 699,084,047 — 1.4172 —
11 692,408,109 — 1.4028 —
12 701,164,620 — 1.4090 —
2022 1 702,665,031 — 1.3835 —
1
7 0.0000]
8 0.0000]
9 0.0000]
10 0.0000]
11 0.0000]
12 0.0000;
13 0.0000;
14 0.0000;
15 0.0000]
16 0.0000]
17 —
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8 30.2
9 9.8
10 10.7
11 8.7
12 3.9
13 0.5
14 0.2
15 7.3
16 1.8
17 0.1

100
7 87,387,820 42,287,290
8 75,421,886 1,562,013,184
9 75,131,129 53,500,864
10 74,808,386 53,679,724
11 64,447,598 48,780,124
12 52,813,255 38,492,783
13 65,001,521 49,823,395
14 69,597,440, 35,037,190
15 136,449,727 76,573,771
16 165,709,757 100,548,740
17 71,027,568 39,025,409
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52
38 57
12 133
193 2021 7 16 2022 1 15
EY
16 17
2021 7 15 2022 1 15
6,459,227 6,994,411
656,517,680 700,945,801
662,976,907 707,940,212
662,976,907 707,940,212
812,929 1,463
174,009 189,537
2,958,157 3,222,174
14 15
46,921 51,117
3,992,030 3,464,306
3,992,030 3,464,306
473,052,823 505,054,982
185,932,054 199,420,924
658,984,877 704,475,906
658,984,877 704,475,906
662,976,907 707,940,212
16 17
2020 7 16 2021 7 16
2021 1 15 2022 1 15
1,076,568 4,138,121
1,076,568 4,138,121
2,105 2,715
162,971 189,537
2,770,516 3,222,174
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16 17

2020 7 16 2021 7 16

2021 1 15 2022 1 15
43,938 51,117
2,979,530 3,465,543
1,902,962 672,578
1,902,962 672,578
1,902,962 672,578
4,054 391,067
150,220,876 185,932,054
28,972,543 28,516,978
28,972,543 28,516,978
13,533,339 15,309,619
13,533,339 15,309,619
163,753,064 199,420,924

16 17
2021 7 15 2022 1 15
473,052,823 505,054,982
1.3930 |1 1.3948
(13,930 )| 1 (13,948 )
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2020 7 16 2021 7 16
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407,891,806 473,052,823
165,709,757 71,027,568
100,548,740 39,025,409
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2021 7 15 2022 1 15
583,574,687 38,405,408
26,750,284 90,305,213
9,756,162,588 10,257,480,525
- 1,263,442
- 350,105,114
41,024,610 44,653, 751
12,376,190 11,752,068
10,419,888,359 10,793,965,521
10,419,888,359 10,793,965,521
- 1,516,365
535,092,220, 353,132,420,
60 197
535,092, 280, 354,648,982
535,092,280 354,648,982
5,665,562,447| 5,945,922,212
4,219,233,632 4,493,394,327
9,884,796,079 10,439,316,539
9,884,796,079 10,439,316,539
10,419,888,359 10,793,965,521
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