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)
2022 28
3,025,431,233 46.81
1,841,438,887 28.49
518,096,884 8.02
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3,035,613,879 1.3721 | 4,165,165,933 1.3800 | 4,189,147,153 100.04
2022 28
100.04
100.04
()

24/89



EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

2022 28
1 gSZE;EASURY \/B 6,543,000 [15,940.38 [1,042,979,369 [16,057.16 |1,050,620,244 | 6.25 | 2030/5/15 (16.25
2 ZSS;REASURY N/B 6,653,000 |15,284.00 (1,016,844,789 [15,487.36 (1,030,374,143 4.5 ] 2036/2/15 |15.94
3 g; TREASURY /B 7,366,000 [12,698.75 | 935,389,948 (12,821.56 | 944,436,846 3| 2048/2/15 (14.61
4 ZE$;;CHLAND REP 2,243,000 (16,973.30 | 380,711,218 [17,028.68 | 381,953,341 | 4.75| 2028/7/4 | 5.91
5 2EE;SCHLAND REP 1,927,000 (18,936.63 | 364,908,979 (19,079.50 | 367,662,096 5.5 | 2031/1/4 | 5.69
6 ZEEE;CHLAND REP 1,904,000 [19,192.54 | 365,426,007 |19,298.08 | 367,435,538 | 6.25 | 2030/1/4 | 5.68
7 ZE$E;CHLAND REP 1,854,000 [19,596.89 | 363,326,503 |19,777.06 | 366,666,853 | 4.75| 2034/7/4 | 5.67
8 Z;UTSCHLAND REP 1,844,000 (19,137.08 | 352,887,915 (19,399.18 | 357,721,059 4| 2037/1/4 | 5.53
9 ZKZE;EASURY 680,000 |19,499.68 | 132,597,890 |19,778.12 | 134,491,250 | 4.25| 2032/6/7 | 2.08
[
10 UK TSY 4 174% 603,000 |21,007.06 | 126,672,591 |21,501.10 [ 129,651,660 | 4.25| 2039/9/7 | 2.01
2039 4.25%
11 UK TREASURY 4.5% 555,000 |22,354.89 | 124,069,670 [22,940.30 | 127,318,696 4.5 | 2042/12/7 | 1.97
12 ngngASURY 644,000 |19,107.15 | 123,050,067 |19,663.86 | 126,635,278 | 3.25 | 2044/1/22 | 1.96
2022 28

83.31

83.31
)
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2022 28
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2022 28

2022 28

11 1,640,100,000 1,640,100,000 1,645,820,000 1,645,820,000 25.46
CBT 10Y 2206 276 32,874,187.49 4,236,167,799 33,063,937.49 4,260,618,984 65.92
MON 10Y 2206 1 126,750 12,732,037 126,820 12,739,069 0.20
BTP 2206 2 265,080 36,005,816 265,080 36,005,816 0.56
BUND10Y 2206 26 3,996,200 542,803,846 4,041,960 549,019,427 8.49
OAT 2206 44 6,444,240 875,321,119 6,499,680 882,851,534 13.66
SFE10Y 2206 1 124,625.95 11,428,199 124,772.26 11,441,616 0.18
GILT 2206 32 3,767,040 608,527,641 3,821,440 617,315,417 9.55
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2022 28

) ( ) ) )

) ( ) ) )
31 2012 10 22 11,346 11,393 0.9713 0.9753
32 2013 22 10,996 11,041 0.9846 0.9886
33 2013 10 21 9,981 10,024 0.9391 0.9431
34 2014 21 9,271 9,310 0.9386 0.9426
35 2014 10 20 9,073 9,111 0.9531 0.9571
36 2015 20 8,645 8,681 0.9735 0.9775
37 2015 10 20 8,144 8,178 0.9561 0.9601
38 2016 20 7,876 7,908 0.9658 0.9698
39 2016 10 20 7,465 7,497 0.9580 0.9620
40 2017 20 6,522 6,551 0.9111 0.9151
41 2017 10 20 6,140 6,168 0.8911 0.8951
42 2018 20 5,845 5,872 0.8752 0.8792
43 2018 10 22 5,436 5,462 0.8453 0.8493
44 2019 22 5,457 5,483 0.8676 0.8716
45 2019 10 21 5,416 5,441 0.8912 0.8952
46 2020 20 5,195 5,218 0.8931 0.8971
47 2020 10 20 5,108 5,131 0.8872 0.8912
48 2021 20 4,749 4,760 0.8495 0.8515
49 2021 10 20 4,569 4,580 0.8480 0.8500
50 2022 20 4,173 4,183 0.7971 0.7991
2021 4,739 — 0.8478 —
4,693 — 0.8439 —
4,670 — 0.8498 —
4,709 — 0.8603 —
4,699 — 0.8639 —
4,604 — 0.8525 —
10 4,584 — 0.8506 —
11 4,580 — 0.8545 —
12 4,484 — 0.8432 —
2022 4,463 — 0.8416 —
4,354 — 0.8235 —
4,278 — 0.8151 —
4,187 — 0.8013 —

)
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31 2012 21 2012 10 22 0.0040
32 2012 10 23 2013 22 0.0040
33 2013 23 2013 10 21 0.0040
34 2013 10 22 2014 21 0.0040
35 2014 22 2014 10 20 0.0040
36 2014 10 21 2015 20 0.0040
37 2015 21 2015 10 20 0.0040
38 2015 10 21 2016 20 0.0040
39 2016 21 2016 10 20 0.0040
40 2016 10 21 2017 20 0.0040
41 2017 21 2017 10 20 0.0040
42 2017 10 21 2018 20 0.0040
43 2018 21 2018 10 22 0.0040
44 2018 10 23 2019 22 0.0040
45 2019 23 2019 10 21 0.0040
46 2019 10 22 2020 20 0.0040
47 2020 21 2020 10 20 0.0040
48 2020 10 21 2021 20 0.0020
49 2021 21 2021 10 20 0.0020
50 2021 10 21 2022 20 0.0020
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31 2012 21 2012 10 22 0.4
32 2012 10 23 2013 22 1.8
33 2013 23 2013 10 21 4.2
34 2013 10 22 2014 21 0.4
35 2014 22 2014 10 20 2.0
36 2014 10 21 2015 20 2.6
37 2015 21 2015 10 20 1.4
38 2015 10 21 2016 20 1.4
39 2016 21 2016 10 20 0.4
40 2016 10 21 2017 20 4.5
41 2017 21 2017 10 20 1.8
42 2017 10 21 2018 20 1.3
43 2018 21 2018 10 22 3.0
44 2018 10 23 2019 22 3.1
45 2019 23 2019 10 21 3.2
46 2019 10 22 2020 20 0.7
47 2020 21 2020 10 20 0.2
48 2020 10 21 2021 20 4.0
49 2021 21 2021 10 20 0.1
50 2021 10 21 2022 20 5.8
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31 2012 21 2012 10 22 47,526,920 718,844,732 11,681,326,789
32 2012 10 23 2013 22 48,089,524 560,483,832 11,168,932,481
33 2013 23 2013 10 21 51,698,157 590,973,117 10,629,657,521
34 2013 10 22 2014 21 49,749,697 801,813,805 9,877,593,413
35 2014 22 2014 10 20 46,338,667 404,076,763 9,519,855,317
36 2014 10 21 2015 20 45,296,367 684,536,929 8,880,614,755
37 2015 21 2015 10 20 31,836,876 393,831,224 8,518,620,407
38 2015 10 21 2016 20 30,270,994 393,692,957 8,155,198,444
39 2016 21 2016 10 20 182,330,954 544,354,010 7,793,175,388
40 2016 10 21 2017 20 32,551,862 666,091,188 7,159,636,062
41 2017 21 2017 10 20 30,503,644 299,539,170 6,890,600,536
42 2017 10 21 2018 20 30,559,689 241,783,919 6,679,376,306
43 2018 21 2018 10 22 28,903,881 276,588,626 6,431,691,561
44 2018 10 23 2019 22 31,415,509 172,312,997 6,290,794,073
45 2019 23 2019 10 21 29,231,843 241,833,127 6,078,192,789
46 2019 10 22 2020 20 30,138,071 291,163,872 5,817,166,988
47 2020 21 2020 10 20 26,083,395 84,513,507 5,758,736,876
48 2020 10 21 2021 20 30,985,942 198,537,388 5,591,185,430
49 2021 21 2021 10 20 14,748,282 217,329,379 5,388,604,333
50 2021 10 21 2022 20 15,411,057 167,954,772 5,236,060,618
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49 50
2021 10 20 2022 20
4,620,300,401 4,221,317,042
105,291
4,620,405,692 4,221,317,042
4,620,405,692 4,221,317,042
10,777,208 10,472,121
105,291
2,583,763 2,439,260
36,172,621 34,149,522
995,248 842,983
50,634,131 47,903,886
50,634,131 47,903,886
5,388,604,333 5,236,060,618
818,832,772 1,062,647,462
1,794,967,766 1,749,681,684
4,569,771,561 4,173,413,156
4,569,771,561 4,173,413,156
4,620,405,692 4,221,317,042
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49 50
2021 21 2021 10 21
2021 10 20 2022 20

43,291,364 220,651,444
43,291,364 220,651,444
2,583,763 2,439,260
36,172,621 34,149,522

995,248 842,983

39,751,632 37,431,765
3,539,732 258,083,209
3,539,732 258,083,209
3,539,732 258,083,209

669,184 1,608,073
841,421,193 818,832,772
32,705,628 25,521,752
32,705,628 25,521,752
2,210,547 2,389,185
2,210,547 2,389,185
10,777,208 10,472,121
818,832,772 1,062,647,462
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49 50
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5,591,185,430 5,388,604,333
14,748,282 15,411,057
217,329,379 167,954,772
5,388,604,333 5,236,060,618
818,832,772 1,062,647,462
49 50
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2021 10 20 2022 20
22,779,873 20,997,533
272,865,427 270,168,423
1,782,965,101 1,739,156,272
2,078,610,401 2,030,322,228

5,388,604,333
3,857
20
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3,877
20
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US TREASURY N/B 4.5% 6,653,000.00 7,891,081.71
US TREASURY N/B 6.25% 6,543,000.00 8,093,895.46

23,243,939.98
(3,008,463,151)

DEUTSCHLAND REP 4.75% 2,243,000.00 2,802,850.75
DEUTSCHLAND REP 4.75% 1,854,000.00 2,674,861.98
DEUTSCHLAND REP 4% 1,844,000.00 2,598,011.60
DEUTSCHLAND REP 5.5% 1,927,000.00 2,686,512.40
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13,452,555.56
(1,879,725,588)
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UK TREASURY 4.25% 680,000.00 820,836.26
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UK TSY 4 1/4% 2039 4.25% 603,000.00 784,156.19

3,134,766.73
(528,176,846)
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