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70,321,280 2.25
22,336,074 0.71
90,463,330 2.90
14,128,667 0.45
268,869,319 8.63
130,757,697 4.20]
36,101,886 1.15
39,126,070 1.25
38,120,380 1.22
710,224,703 22.81
54,697,971 1.75
44,272,876 1.42
98,970,847 3.17
26,451,349 0.84

460,209, 250, 14.78
434,294,290, 13.95
920,954,889 29.58

— 1,382,275,929 44.41
3,112,426,368 100.00;
516,827,667, 16.60]
131,429,029 4.22
105,453,103 3.38
200,412,642 6.43
1,550,248,689 90.17

— 168,968,065 9.82
1,719,216,754 100.00
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)
1 1,725,698,804 0.9963  1,719,313,719 0.9962  1,719,141,148/70.95
2 620,120,059 0.9944) 616,690,377 0.9864) 611,686,426/ 25.24)
)
96.20
96.20
) )
1 AFRICAN 23,000,000 1,340.59 308,337,563 1,280.90 294,607,328  0.375 2024/4/11 9.46)
DEVELOPMENT
BANK
2 BUONI 2,000,000 14,553_81 291,076,319 13,443.46 268,869,319 0.5 2026/2/1| 8.63
POLIENNALI DEL
ITES
3 KOMMUNALBANKEN 2,500,000 9,747.57 243,689,280 8,079.15 201,978,900 2.412029/11/21| 6.48
lAS
4 BK NEDERLANDSE 2,000,000 10,403.65 208,073,010 8,966.98 179,339,610 3.5 2027/7/19 5.76
GEMEENTEN
5 EUROPEAN 8,000,000 1,412.31 112,985,080) 1,271.68 101,734,560  1.75/2026/11/12 3.26|
INVESTMENT BANK
6 MEX BONOS 15,000,000 644.14 96,621,800 603.08 90,463,330  5.75| 2026/3/5 2.90)
DESARR FIX RT
7 BONOS Y OBLIG 600,000 14,608.40) 87,650,455 13,470.18 80,821,128 0.8 2027/7/30] 2.59
DEL ESTADO
8 64,000,000 111.81 71,560,040 109.87 70,321,280 1.3| 2035/6/20| 2.25
9 EUROPEAN 5,000,000 1,376.52 68,826,122 1,277.34 63,867,362]  1.25 2025/5/12| 2.0
INVESTMENT BANK
10 ONTARIO 600,000 10,543.81 63,262,919 9,116.32 54,697,971|  2.15| 2031/6/2| 1.75
(PROVINCE OF)
11 INTER-AMERICAN 600,000 10,280.17, 61,681,031 8,829.29 52,975,780 3.1] 2028/2/22| 1.70
DEVEL BK
12 BONOS Y OBLIG 300,000 18,527.12 55,581,379 16,645.52 49,936,569 5.9 2026/7/30| 1.60
DEL ESTADO
13 ONTARIO 300,000 15,848.85 47,546,576 14,757.62 44,272,876|  0.252026/12/15( 1.42
(PROVINCE OF)
14 S INGAPORE 400,000, 9,979.71 39,918,851 9,781.51 39,126,070|  1.75| 2023/2/1| 1.25|
(GOVERNMENT
15 MALAYSIAN 1,400,000 2,659.76 37,236,752 2,722.88 38,120,380 2.632| 2031/4/15| 1.22)
(GOVERNMENT
16 INEW ZEALAND 450,000 8,015.07 36,067,842 8,022.64 36,101,886 0.5 2024/5/15 1.15
(GOVERNMENT
17 JAPAN BANK FOR 200,000 13,267.52 26,535,055 13,225.67 26,451,349 0.375| 2023/9/15| 0.84)
INTL COOP
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18 US TREASURY N/B 220,000 12,954.23 28,499,324 10,152.76 22,336,074 1.875/2051/11/15( 0.71
19 BUNDESREPUB. 160,000 12,985.82 20,777,317 8,830.41 14,128,667 0| 2050/8/15| 0.45
DEUTSCHLAND

22.81

3.17

29.58

55.58
) ()
1 210,000,000 100.03} 210,077,870 100.03} 210,077,870 — 2022/9/20|12.21]
2 205,000,000 100.00 205,014,983 100.00f 205,014,983 —{ 2022/7/25{11.92
3 178,000,000 100.01 178,024,534 100.014 178,024,534 — 2022/8/8]10.35)
4 151,000, 000y 100.01 151,025,011 100.014 151,025,011 — 2022/8/1] 8.78
5 134,000, 000f 100.01 134,022,818 100.014 134,022,818 —  2022/9/5| 7.79
6 123,000, 000f 100.01 123,021,490f 100.014 123,021,490 — 2022/8/22] 7.15
7 115,000,000 100.01 115,018,680 100.014 115,018,680 —{ 2022/8/29| 6.69
8 110,000,000 100.00 110,007,460 100.00f 110,007, 460| — 2022/7/19| 6.39
9 90,000,000 100.01 90,014,426 100.014 90,014,426 — 2022/8/15| 5.23
10 85,000,000 100.00 85,003,078 100.00f 85,003,078 —{ 2022/7/11f 4.94
11 64,000,000 100. 00y 64,000,773 100.00f 64,000,773 — 2022/7/4] 3.72
12 45,000,000 100.01 45,005,052 100.014 45,005,052 —{ 2022/8/10| 2.61
13 20,000,000 100.04 20,008,535 100.04 20,008,535 — 2022/9/26( 1.16}
14 20,000,000 100.01 20,003,979 100.014 20,003,979 — 2022/9/12] 1.16]

90.17

90.17
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)
T-NOTE (2 ) 16 3,379,000 461,841,720 3,351,250.08 458,048,860  14.71
(2022 09 )
T-ULTRA (2022 2 316,718.76 43,289,121 304,000 41,550,720  1.33
09 )
T-NOTE  (ULTRA 1 126,015.63 17,223,816 126,046.88 17,228,087  0.55
10 )(2022 09
)
BOBL (2022 8 746,400 106,488,887, 739,140 105,453,103 3.38
09 )
BUNDS (2022 3 434,880 62,044,329 440,970 62,913,189  2.02
09 )
BUXL (2022 3 483,280 68,949,557 480,240 68,515,840  2.20
09 )
10 18 2,139,446.52 200,894,027 2,134,319.94 200,412,642  6.43
(2022
09 )
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2022 6 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
4 (2022 5 16 ) 2,432 2,432 0.9734 0.9734
2021 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 —
2022 1 2,509 — 0.9888; —
2 2,475 — 0.9836] —
3 2,452 — 0.9771 —
4 2,435 — 0.9748 —]
5 2,430 — 0.9728 —
6 2,422 — 0.9689 —
1
1 2018 8 17 2019 5 15 0.0000
2 2019 5 16 2020 5 15 0.0000
3 2020 5 16 2021 5 17 0.0000
4 2021 5 18 2022 5 16 0.0000
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1 2018 8 17 2019 5 15 0.8

2 2019 5 16 2020 5 15 0.2

3 2020 5 16 2021 5 17 0.4

4 2021 5 18 2022 5 16 3.7

100
2 1

1 2018 8 17 2019 5 15 1,867,145,409 247,676,552 1,619,468,857
2 2019 5 16 2020 5 15 3,203,616,572  2,585,190,033 2,237,895,396
3 2020 5 16 2021 5 17 909,326,489 494,231,743 2,652,990,142
4 2021 5 18 2022 5 16 187,864,388 342,218,229 2,498,636,301
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