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2022 10 31
50,485,555 99.62
50,485,555 99.62
194,621 0.38
50,680,176 100.00

/

2022 10 31
14,386,361,804 98.89
7,689,098,884 52.85
2,248,883,309 15.46
1,567,661,911 10.78
1,371,334,255 9.43
1,079,567,835 7.42
429,815,610 2.95
161,876,618 1.11
14,548,238,422 100.00

/
2022 10 31
2.5731 2.6589
18,987,384 99.62
48,856,503 50,485,555

2022 10 31
99.62
99.62
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2022 10 31
/
US T N/B 0.125 04/30/23 97.83 97.89 0.125
1,438,122,000 9.68
1,406,990,802 | 1,407,842,781 | 2023/4/30
US T N/B 1.875 02/15/32 93.17 83.50 1.875
1,452,948,000 8.34
1,353,726,181 | 1,213,268,330 | 2032/2/15
US T N/B 1.625 05/15/31 100.65 82.92 1.625
1,423,296,000 8.11
1,432,580,767 | 1,180,334,916 | 2031/5/15
US T N/B 2.875 05/15/32 99.09 91.03 2.875
1,082,298,000 6.77
1,072,513,280 985,313,946 | 2032/5/15
US T N/B 0.625 08/15/30 88.15 77.54 0.625
1,260,210,000 6.72
1,110,908,990 977,253,472 | 2030/8/15
US T N/B 1.375 11/15/31 95.39 80.10 1.375
6 874,734,000 .82
834,444,094 700,675,596 [2031/11/15
US T N/B 2.75 08/15/42 85.25 77.78 2.75
7 845,082,000 .52
720,500,745 657,315,343 | 2042/8/15
US T N/B 1.25 08/15/31 97.02 79.68 1.25
8 711,648,000 .90
690,462,239 567,094,500 | 2031/8/15
FRANCE OAT 5.5 04/25/29 142.19 118.64 5.5
9 442,770,000 .61
629,597,244 525,321,809 | 2029/4/25
DEUTSCHLAND 0.0 08/15/31 87.29 83.94
10 554,938,400 .20
484,450,891 465,859,688 | 2031/8/15
ITALY BTPS 0.95 08/01/30 100.66 81.07 0.95
11 442,770,000 A7
445,692,282 358,953,639 | 2030/8/1
FRANCE OAT 0.75 11/25/28 106.20 91.40 0.75
12 383,734,000 .41
407,537,315 350,752,062 [2028/11/25
DEUTSCHLAND 0.0 02/15/31 101.92 84.88
13 398,493,000 .33
406,160,005 338,252,813 | 2031/2/15
DEUTSCHLAND 6.25 01/04/30 155.02 128.10 6.25
14 250,903,000 .21
388,967,393 321,411,761 | 2030/1/4
ITALY BTPS 0.95 06/01/32 78.32 76.00 0.95
15 413,252,000 .16
323,675,496 314,071,520 | 2032/6/1
DEUTSCHLAND 0.0 02/15/32 85.50 82.88
16 368,975,000 .10
315,501,667 305,834,522 | 2032/2/15
FRANCE OAT 0.0 11/25/31 97.90 80.26
17 376,354,500 .08
368,475,555 302,095,617 |2031/11/25
CANADA 2.0 09/01/23 98.30 98.26 2
18 304,836,000 .06
299,669,029 299,551,667 | 2023/9/1
FRANCE OAT 2.5 05/25/30 121.54 101.43 2.5
19 295,180,000 .06
358,775,055 299,428,525 | 2030/5/25
ITALY BTPS 3.5 03/01/30 121.90 99.02 3.5
20 295,180,000 .01
359,850,986 292,313,802 | 2030/3/1
FRANCE OAT 1.75 05/25/23 100.15 100.09 1.75
21 265,662,000 .83
266,065,806 265,924,739 | 2023/5/25
FRANCE OAT 0.5 05/25/29 104.29 89.22 0.5
22 295,180,000 .81
307,863,884 263,371,993 | 2029/5/25
FRANCE OAT 1.25 05/25/36 90.03 81.98 1.25
23 295,180,000 .66
265,762,361 241,988,564 | 2036/5/25
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ITALY BTPS 3.0 08/01/29 117.20 96.28 3
24 236,144,000 1.56
276,784,382 | 227,380,696 | 2029/8/1
CANADA 0.25 05/01/23 97.90 98.12 | 0.25
25 217,740,000 1.47
213,178,347 | 213,650,625 | 2023/5/1
ITALY BTPS 0.6 08/01/31 96.42 75.63 0.6
26 236,144,000 1.23
227,705,273 | 178,614,598 | 2031/8/1
CANADA 0.5 12/01/30 87.14 80.72 0.5
27 206,853,000 1.15
180,253,609 | 166,987,048 | 2030/12/1
UK TREASURY 1.75 09/07/37 88.85 77.17 | 1.75
28 198,030,000 1.05
175,953,615 | 152,824,266 | 2037/9/7
UK TREASURY 1.0 01/31/32 93.32 80.17 1
29 137,760,000 0.76
128,566,069 | 110,450,457 | 2032/1/31
UK TREASURY 0.125
99.15 99.39 | 0.125
30 | 01/31/23 108,486,000 0.74
107,564,833 | 107,832,914 | 2023/1/31
2022 10 31
98.89
98.89
2022 10 1
4
52 53 1.0472 1.0632
(2013 4 15 )
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5
59 60 1.0927 1.1107
(2014 4 15 )
6
83 85 1.1890 1.2120
(2015 4 15 )
7
91 92 1.1164 1.1314
(2016 4 15 )
8
70 71 1.0313 1.0423
(2017 4 17 )
9
66 67 1.0770 1.0950
(2018 4 16 )
10
52 53 1.0848 1.0978
(2019 4 15 )
11
52 52 1.1030 1.1200
(2020 4 15 )
12
54 54 1.1461 1.1641
(2021 4 15 )
13
50 50 1.1338 1.1398
(2022 4 15 )
2021 10 55 1.1709
11 54 1.1572
12 55 1.1666
2022 1 52 1.1445
2 50 1.1228
3 51 1.1528
4 50 1.1402
5 50 1.1378
6 51 1.1596
7 52 1.1760
8 51 1.1536
9 50 1.1328
10 50 1.1647
4 0.0160
5 0.0180
6 0.0230
7 0.0150
8 0.0110
9 0.0180
10 0.0130
11 0.0170
12 0.0180
13 0.0060
2022 4 16 2022 10 15
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4 29.1

5 6.1

6 10.9

7 4.8

8 6.6

9 6.2

10 1.9

11 3.2

12 5.5

13 0.5

2022 4 16 2022 10 15 0.4

4 12,441,183 501,847,251

5 23,159,859 19,046,378

6 21,005,833 5,098,121

7 22,641,417 11,314,247

8 3,831,572 17,586,204

9 2,698,148 9,299,368

10 1,167,086 14,077,061

11 1,178,853 2,596,784

12 1,632,793 1,756,107

13 916,384 3,399,229
2022 4 16

2022 10 15 288,455 553,941
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12 13
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