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190,121,020 41.90,

17,760,988 3.91

8,575,538 1.89

7,138,803 1.57

430,104,897 94.79

— 23,656,065 5.21

453,760,962 100.00

2022 6 30
)

)

SPAIN 6.0 1,010,000 18,192.93 183,748,654 17,732.22 179,095, 48360000000 2029/1/31 |39.47
290131

ITALY 7.25 1,000,000 17,431.93 174,319,342 17,212.79 172,127,931J7.2500000| 2026/11/1 |37.93
261101

ITALY 5.75 200,000 17,671.96 35,343,925 17,190.30 34,380,617[5.7500000 2033/2/1 | 7.58
330201

FRANCE 5.5 100,000 18,239.47 18,239,475 17,760.98 17,760, 988/5.5000000 2029/4/25 | 3.91
290425

SPAIN 5.75 60,000 18,939.52 11,363,716 18,375.89 11,025,537/5.7500000| 2032/7/30 | 2.43
320730

POLAND 5.75 300,000 2,917.82 8,753,488 2,858.51 8,575,538(5.7500000| 2029/4/25 | 1.89
290425

UK GILT 6.0 35,000 20,815.66 7,285,481 20,396.58 7,138,803(6.0000000| 2028/12/7 | 1.57,
281207
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9999/99/99

2022 6 30
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2022 6
16 (2012 12 3 ) 3,571,412,798 3,592,824,092 0.5838 0.5873
17 (2013 6 3 ) 3,475,897,476 3,493,665,530 0.6847 0.6882
18 (2013 12 2 ) 3,133,147,331 3,148,594,198 0.7099 0.7134
19 (2014 6 2 ) 2,839,365,464] 2,853,391,537 0.7085 0.7120
20 (2014 12 1 ) 2,706,395,234 2,715,018,572 0.7846 0.7871
21 (2015 6 1 ) 2,096,016,249 2,103,153,371] 0.7342 0.7367
22 (2015 12 1 ) 1,770,143,736 1,776,398,530 0.7075 0.7100
23 (2016 6 1 ) 1,511,924,531 1,517,778,588 0.6457 0.6482
24 (2016 12 1 ) 1,286,025,152 1,290,305,621 0.6009 0.6029
25 (2017 6 1 ) 1,168,299, 714 1,172,142,662 0.6080 0.6100
26 (2017 12 1 ) 1,156,425,737 1,159,988,332 0.6492 0.6512
27 (2018 6 1 ) 941,889,636 945,095,790 0.5876 0.5896
28 (2018 12 3 ) 858,540,430 861,489,392 0.5823 0.5843
29 (2019 6 3 ) 700,093,423 702,607,343 0.5570 0.5590
30 (2019 12 2 ) 660,084,515 662,431,646 0.5625 0.5645
31 (2020 6 1 ) 609,542,307 611,798,763 0.5403 0.5423
32 (2020 12 1 ) 583,080,822 585,142,714 0.5656 0.5676
33 (2021 6 1 ) 576,455,512 578,427,800 0.5846 0.5866
34 (2021 12 1 ) 501,423,008 503,255,891 0.5471 0.5491
35 (2022 6 1 ) 449,755,607 451,471,999 0.5241 0.5261]
2021 6 563,506,640 — 0.5753 —
7 554,576,286 — 0.5727 —
8 546,241,177, — 0.5686 —
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9 529,996,841 — 0.5619 —

10 530,918,438 — 0.5670 —

11 503,385,561 — 0.5493 —

12 504,125,176 — 0.5512 —

2022 1 484,460,421 0.5378 —
2 470,693,764 0.5262 —

3 483,005,133 0.5429 —

4 460,722,293 0.5301 —

5 452,394,856 0.5271 —

6 453,760,962 0.5311 —

16 0.0210
17 0.0210
18 0.0210
19 0.0210
20 0.0190
21 0.0150
22 0.0150
23 0.0150
24 0.0140
25 0.0120
26 0.0120
27 0.0120
28 0.0120
29 0.0120
30 0.0120
31 0.0120
32 0.0120
33 0.0120
34 0.0120
35 0.0120
16 13.9
17 20.9
18 6.7
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19 2.8
20 13.4
21 4.5
22 1.
23 6.6
24 4.8
25 3.2
26 8.8
27 7.6
28 1.1
29 2.3
30 3.1
31 1.8
32 6.9
33 5.5
34 4.4
35 2.0
100
16 24,597,431 944,819,067
17 18,461,093 1,059,386,788
18 15,322,377, 678,518,696
19 31,881,554 437,822,641
20 11,117,036 569,231,157
21 7,003,458 601,489,979
22 5,677,288 358,608,214
23 5,329,265 165,624,336
24 6,160,514 207,548,558
25 5,959,985 224,720,401
26 21,984,843 162,161,386
27 6,862,411 185,082,998
28 4,025,149 132,621,388
29 4,180,686 221,701,311
30 4,418,604 87,813,233
31 4,208,316 49,545,957
32 3,677,239 100,959,188
33 16,029,612 60,831,737
34 7,615,316 77,317,575
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38
12 133
193 2021 12 2 2022 6 1
EY
2021 12 1 2022 6 1
1,879,025 6,915,576
5,443,004 14,254,385
487,140,128 425,819,705
8,727,096 4,804,606
185,311 31,371
375,476 79,207
503,750,040 451,904,850
503,750,040 451,904,850
1,832,883 1,716,392
98 54
23,323 20,409
466,435 408,161
14 42
4,279 4,185
2,327,032 2,149,243
2,327,032 2,149,243
916,441,835 858,196,208
415,018,827 408,440,601
501,423,008 449,755,607
501,423,008 449,755,607
503,750,040 451,904,850
2021 6 2 2021 12 2
2021 12 1 2022 6 1
12,326,928 11,053,804
10,075,785 52,568,088
23,319,899 34,602,866
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2021 6 2 2021 12 2
2021 12 1 2022 6 1
271,982 241,495
20,796,774 6,669,923
4,278 7,070
149,806 131,287
2,996,112 2,625,731
370,506 438,272
3,520,702 3,202,360
24,317,476 9,872,283
24,317,476 9,872,283
24,317,476 9,872,283
141,714 167,163
409,688,582 415,018,827
33,527,494 30,831,623
33,527,494 30,831,623
3,272,041 3,896,526
3,272,041 3,896,526
11,409,936 10,651,751
415,018,827 408,440,601
60
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2021 12 1 2022 6 1
916,441,835 858,196,208
415,018,827 408,440,601
0.5471 0.5241
.,471 )| 1 (5,241 )
2021 6 2 2021 12 2
2021 12 1 2022 6 1
27,502 24,098
343,004 406,349
7,825
2021 6 2 2021 7 1 2021 12 2 2022 1 4
1,463,369 1,754,180
0 0
4,917,981 4,602,731
3,123,489 948,522 7,305,433
9,504,839 1 97.03 1 79.94
1,958,868 1 20 1,827,291 1 20
2021 7 2 2021 8 2 2022 1 5 2022 2 1
1,671,828 1,188,702
0 0
4,865,119 4,539,846
2,599,805 864,136 6,592,684
9,136,752 1 94.33 1 73.19
1,936,814 1 20 1,801,517 1 20
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0
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2,317,841
8,896,253 1
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0
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2,109,597
8,282,078 1
1,886,335 1

2021 10 2
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0
4,714,550
1,641,628
8,087,012 1
1,873,568 1

2021 11 2

1,317,129

0
4,614,969
1,468,131
7,400,229 1
1,832,883 1

2021 9 1

92.58
20

2021 10 1

87.79
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2021 11 1

86.31
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2021 12 1

80.73
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2022 2 2

1,196,153

0
4,508,525
249,532

1

1,788,908 1

2022 3 2

1,856,414

0
4,040,524
103,179

1

1,779,392 1

2022 4 2

1,393,727

0
3,947,274
177,703

1

1,738,251 1

2022 5 3

1,342,753

0
3,468,941
265,517

1

1,716,392 1

66.56

67.42

63.48

59.14

2022 3 1

20

2022 4 1

20

2022 5 2

20

2022 6 1

20

5,954,210

6,000,117

5,518,704

5,077,211
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2021 6 2
2021 12 1

2021 12 2
2022 6 1
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2021 12 1 2022 6 1
2021 12 1 2022 6 1
2021 6 2 2021 12 2
2021 12 1 2022 6 1
986,144,094 916,441,835
7,615,316 8,392,135
77,317,575 66,637,762
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2021 12 1 2022 6 1
4,694,368 7,022,585
4,694,368 7,022,585
2022 6 1
FRANCE 5.5 290425 100,000 127,843.80)
ITALY 5.75 330201 200,000 247,732.00
ITALY 7.25 261101 1,000,000 1,221,836.00
SPAIN 5.75 320730 60,000 79,650.36
SPAIN 6.0 290131 1,010,000 1,287,927.76
2,370,000 2,964,989.92
(410,028,456)
UK GILT 6.0 281207 35,000 43,965.25
35,000 43,965.25
(7.146,551)
POLAND 5.75 290425 300,000 286,290.00
300,000 286,290.00
(8,644,698)
425,819,705
(425,819,705)
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1 1.59% 1.68%

1 1.92% 2.03%
2022 6 30
454,707,026
946,064
453,760,962
854,417,142
0.5311
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