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2,058,846,777 4.57
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()
1 311,374,938 2.1862 680,736,607 2.2603] 703,800,772(99. 95|
99.95
99.95
1 US TREASURY N/B 21,500,000 13,249.75  2,848,698,228 12,448.02  2,676,324,950] 0.25( 2025/9/30( 5.94
2 BUONI 17,000, 000] 14,535.21  2,470,987,332 14,305.37  2,431,914,299 0.95( 2023/3/15( 5.40f
[POLIENNALI DEL
[TES
3 BUONI 15,000, 000] 14,409.67  2,161,450,500 14,275.56] 2,141,334,030 1 2022/7/15| 4.76]
[POLIENNALI DEL
ITES
4 MEX BONOS 305,000, 000f 681.82] 2,079,576,37Y 666.43  2,032,641,276 6.75 2023/3/9| 4.5]
DESARR FIX RT
5 BUONI 13,000, 000] 14,406.81) 1,872,886,158 14,283.69] 1,856,880,011 0.9 2022/8/1) 4.12
[POLIENNALI DEL
ITES
6 US TREASURY N/B 11,000, 000] 14,232.87  1,565,615,972 13,420.26] 1,476,229,425 2.25|2024/10/31] 3.28]
7 FRANCE 7,700,000 18,942.38  1,458,563,76] 17,579.79]  1,353,644,400 5.5 2029/4/25( 3.00f
GOVERNMENT
0.A.T
8 US TREASURY N/B 10,000, 000] 14,379.16| 1,437,916,244 13,284.65 1,328,465,497] 2.375 2026/4/30| 2.95
9 FRANCE (GOVT 9,100,000] 14,439.63  1,314,006,393 14,444.76] 1,314,473,26] 1.75 2023/5/25| 2.92
OF)
10 US TREASURY N/B 10,000, 000] 13,936.01  1,393,601,991 12,942.42)  1,294,242,055 1.625 2026/2/15 2.87|
11 BUONI 7,100,000 21,026.70] 1,492,896,026] 17,337.25  1,230,945,346) 6] 2031/5/1) 2.73
[POLIENNALI DEL
ITES
12 FRANCE (GOVT 9,000,000] 16,107.44] 1,449,669,870) 12,455.09] 1,120,958,190] 1.25 2036/5/25| 2.49
0F)
13 BUONI 7,500,000] 15,026.00 1,126,950,330] 13,602.15  1,020,161,835 1.250 2026/12/1 2.26
POLIENNALI DEL
ITES
14 CHINA 50,000,000 2,058.18[ 1,029,093,055 2,039.00( 1,019,503,726 2.892031/11/18] 2.26
GOVERNMENT BOND
15 BUONI 7,000,000] 15,655.17]  1,095,862,537] 14,037.30] 982,611,091 2.050 2027/8/1] 2.18
[POLIENNALI DEL
ITES
16 FRANCE (GOVT 7,800,000 14,278.41  1,113,716,26] 12,187.91 950,657, 206 0[2030/11/25| 2.11
oF)
17 US TREASURY N/B 8,000,000 14,377.56]  1,150,204,845) 10,952.55) 876,204,198 2.25| 2046/8/15 1.94
18 US TREASURY N/B 6,000,000 14,342.85) 860,571,450 13,117.54] 787,052,508} 2.250 2027/2/15| 1.74
19 MALAYSIAN 26,000,000 2,885.70f 750,284, 257| 2,941.59 764,813,611 3.582| 2032/7/15 1.70
GOVERNMENT
20 BUONI 4,500,000y 17,512.74 788,073,413 14,780.61] 665,127,540 3.5 2030/3/1 1.47|
[POLIENNALI DEL
[TES
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21 FRANCE (GOVT 5,500,000 17,145.50 943,003,045 11,386.86 626,277,500 1.5\ 2050/5/25{ 1.39
oF)
22 FRANCE (GOVT 4,700,000 18,931.66 889,788,277 12,905.87 606,575,943 2| 2048/5/25| 1.34
oF)
23 UK TSY 3 1/4% 3,000,000 23,472.49 704,174,702 17,934.95 538,048,571  3.25 2044/1/22| 1.19)
2044
24 BUNDESREPUB . 4,000,000 12,725.16 509,006,613 12,859.70 514,388,125 0| 203072715 1.14
DEUTSCHLAND
25 FRANCE (GOVT 5,800,000 13,045.74 756,653,199 8,845.54 513,041,320  0.75 2052/5/25| 1.14)
oF)
26 BUNDESREPUB . 4,000,000 14,707.56 588,302,598 12,748.27 509,931,114 o| 2030/8/15| 1.13
DEUTSCHLAND
27 BONOS Y OBLIG 3,500,000 15,251.70 533,809,792 14,336.19 501,766,823 1.6 2025/4/30( 1.11
DEL ESTADO
28 S INGAPORE 5,000,000 10,619.32 530,966, 250 9,775.66 488,783,250 2.875| 2029/7/1| 1.08
(GOVERNMENT
29 ONTARIO 5,000,000 10,528.75 526,437,870 9,227.81 461,390,970  2.05| 2030/6/2 1.02)
(PROVINCE OF)
30 PROVINCE OF 5,000,000 10,420.95 521,047,770 9,098.76 454,938,220 1.9 20307971 1.01
QUEBEC
)
85.63
2.03
87.66
)
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T-NOTE (2 ) 30) 6,336,093.9 866,017,314 6,283,593.9 858,841,614  1.90
(2022 09 )
T-NOTE (5 ) 40 4,528,125.2 618,904,152 4,461,875.2 609,849,102  1.35
(2022 09 )
T-ULTRA (2022 118 18,697,469.34|  2,555,570,110) 17,936,000  2,451,492,480  5.44
09 )
T-NOTE  (ULTRA 10 1,281,250 175,121,249 1,260,468.8 172,280,875  0.38
10 )(2022 09
)
10 9 1,154,070 122,331,420 1,110,150 117,675,900,  0.2§
(022 09 )
BOBL (2022 50 6,220,000 887,407,400 6,159,500 878,775,865  1.95
09 )
BUNDS (2022 60| 9,029,400  1,288,224,498 8,819,400  1,258,263,798  2.79
09 )
SCHATZ (2022 290) 31,652,050  4,515,797,973 31,554,900  4,501,937,583  10.00
09 )
10 18 2,148,246.18 201,720,316]  2,134,319.94 200,412,642 0.44
(2022
09 )
GILT (2022 84 9,912,840  1,642,656,716 9,483,600  1,571,527,356(  3.49
09 )
2022 6 1
1 )
5 (2012 11 15 ) 194 194 0.8630 0.8630
6 (2013 11 15 ) 270 270 1.0869 1.0879
7 (2014 11 17 ) 396 397 1.3113] 1.3123
8 (2015 11 16 ) 433 433 1.3146 1.3156
9 (2016 11 15 ) 417 418 1.1645 1.1655]
10 (2017 11 15 ) 502 503 1.2909 1.2919
11 (2018 11 15 ) 512 512 1.2507| 1.2517|
12 (2019 11 15 ) 631 631 1.2908 1.2918
13 (2020 11 16 ) 743 744 1.3392 1.3402
14 (2021 11 15 ) 637 637 1.396]] 1.3971
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2021 6 642 1.3839 —

7 648 1.3882 —

8 634 1.3866 —

9 625 1.3788 —

10 631 1.4059 —

11 636 1.3849 —

12 654 1.3935) —

2022 1 641 1.3733 —

2 626 1.3541] —

3 669 1.4081] —

4 674 1.4142 —

5 674 1.3994 —

6 704 1.4359 —

1

5 2011 11 16 2012 11 15 0.0000
6 2012 11 16 2013 11 15 0.0010
7 2013 11 16 2014 11 17 0.0010
8 2014 11 18 2015 11 16 0.0010
9 2015 11 17 2016 11 15 0.0010
10 2016 11 16 2017 11 15 0.0010
11 2017 11 16 2018 11 15 0.0010
12 2018 11 16 2019 11 15 0.0010
13 2019 11 16 2020 11 16 0.0010
14 2020 11 17 2021 11 15 0.0010
5 2011 11 16 2012 11 15 7.7
6 2012 11 16 2013 11 15 26.1
7 2013 11 16 2014 11 17 20.7
8 2014 11 18 2015 11 16 0.3
9 2015 11 17 2016 11 15 11.3
10 2016 11 16 2017 11 15 10.9
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11 2017 11 16 2018 11 15 3.0

12 2018 11 16 2019 11 15 3.3

13 2019 11 16 2020 11 16 3.8

14 2020 11 17 2021 11 15 4.3

15 2021 11 16 2022 5 15 0.2

100
2

5 2011 11 16 2012 11 15 66,250,871 27,552,009 225,225,437
6 2012 11 16 2013 11 15 72,290,890 48,952,371 248,563,956
7 2013 11 16 2014 11 17 119,448,157 65,451,332 302,560,781
8 2014 11 18 2015 11 16 112,235,208 85,374,224 329,421,765
9 2015 11 17 2016 11 15 75,429,036 46,191,076 358,659,725
10 2016 11 16 2017 11 15 118,130,177 87,348,655 389,441,247
11 2017 11 16 2018 11 15 94,117,319 74,101,214 409,457,352
12 2018 11 16 2019 11 15 137,432,782 57,856,383 489,033,751
13 2019 11 16 2020 11 16 229,293,597 163,142,013 555,185,335
14 2020 11 17 2021 11 15 168,339,536 267,101,442 456,423,429
15 2021 11 16 2022 5 15 92,282,429 69,926,879 478,778,979
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() ( 52 38
( ) 38 3 57 2
12 133 )( )
() 193 15 (2021 11 16 2022 5
15 EY
14 15
(2021 11 15 ) (2022 5 15 )
3,571,883 2,678,497
636,916,536 667,030,346
640,488,419 669,708,843
640,488,419 669,708,843
456,423 =
536,521 35,258
174,068 174,369
2,088,825 2,092,398
2 |
6,894 6,920
3,262,733 2,308,945
3,262,733 2,308,945
456,423,429 478,778,979
180,802,257 188,620,919
54,487,094 46,859,417
637,225,686 667,399,898
637,225,686 667,399,898
640,488,419 669,708,843
14 15
2020 11 17 2021 11 16
2021 5 16 2022 5 15
24,236,714 1,473,810
24,236,714 1,473,810
535 122
199,385 174,369
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14 15
2020 11 17 2021 11 16
2021 5 16 2022 5 15

2,392,545 2,092,398

7,919 6,920

2,600,384 2,273,809

21,636,330 799,999

21,636,330 799,999

21,636,330 799,999

5,521,641 523,886

188,297,574 180,802,257

39,966,361 35,721,969

39,966,361 35,721,969

69,526,870 27,627,194

69,526,870 27,627,194

174,851,754 188,620,919

2021 11 16 2022 5 15
14 15
2021 11 15 2022 5 15
456,423,429 478,778,979
1 1

1 1.3961 1 1.3940

(10,000 ) (13,961 ) (10,000 ) (13,940 )
14 15
2020 11 17 2021 11 16
2021 5 16 2022 5 15
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NOMURA ASSET MANAGEMENT U.K. NOMURA ASSET MANAGEMENT U.K.
LIMITED( U.K. LIMITED( U.K. )
6,552,969 6,901,474
14 15
2021 11 15 2022 5 15
14 15
2020 11 17 2021 11 16
2021 11 15 2022 5 15
555,185,335 456,423,429
168,339,536 92,282,429
267,101,442 69,926,879
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5

15

1,
40,511,695,361

15

476,334,051
627,279,145

882,887,570
489,397,456
4,261,993
264,719,000
26,979,358
128,219,281

45,411,773,215

45,411,773,215

510,203,498
2,684,503
29,200,000
186

542,088,187

542,088,187

20,467,604,875

24,402,080,153

44,869,685,028

44,869,685,028

45,411,773,215
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2022 5 15

1 2.1922
(10,000 ) (21,922 )

2022 5 15
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2022 5 15

2021 11 16
21,497,247,063
1,403,671,669
2,433,313,857
20,467,604,875

315,993,749
1,813,518,804
724,795,396
7,224,475,669
4,380,716,909

1,896,417,146

1,957,074,747

1,850,338,052

304,274,403

2022 6 30

705,403,415

1,263,526

704,139,889

490,389,640

1.4359

2022 6 30

63,521,001,639

18,536,917,365

44,984,084,274

19,902,242 ,565

2.2603
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