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2,288,448,473 99.80
4,585,020 0.19
2,293,033,493 100.00
58,016,400 2.11
52,033,742 1.89
28,886,849 1.05
137,087,004 4.99
14,970,072 0.54
448,145,370 16.34
523,673,402 19.09
87,552,953 3.19
26,687,332 0.97
9,465,435 0.34
39,417,091 1.43
1,425,935,650 51.99
40,493,582 1.47
25,716,466 0.93
53,824,000 1.96
338,661,510 12.34
411,312,575 14.99
829,514,551 30.24
446,497,783 16.28
2,742,441,566 100.00
87,262,689 3.18
19,627,547 0.71
143,336,741 5.22
188,354,571 6.86
228,393,960 8.32
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)
1 2,333,246,812 0.9964 2,324,951,900| 0.9808] 2,288,448,47399.80f
99.80
99.80
) ()
1 BONOS Y OBLIG 2,600,000 13,973.93 363,322,433 13,989.71] 363,732,555 0.35| 2023/7/30[13. 26|
DEL ESTADO
2 KOMMUNALBANKEN 2,500,000 7,570.45 189,261,410f 7,609.86| 190,246,680] 2.412029/11/21f 6.93]
IAS
3 JAFRICAN 15,000,000 1,218.73 182,810,083 1,220.65 183,098,198 0.375 2024/4/11 6.67
DEVELOPMENT
BANK
4 BK NEDERLANDSE 2,000, 000f 8,517.21 170,344,226 8,546.32 170,926,431 3.5 2027/7/19| 6.23
GEMEENTEN
5 BUONI 1,300, 000f 12,839.74 166,916,704 12,887.33 167,535,381 0.5 2026/2/1| 6.10f
POLIENNALI DEL
ITES
6 BUONI 1,000,000 14,152.65) 141,526,588 14,128.60 141,286,089 2.45 2023/10/1] 5.15
POLIENNALI DEL
ITES
7 BUONI 1,000,000 13,904.94] 139,049, 448 13,932.39 139,323,900] 0.65[2023/10/15| 5.08
POLIENNALI DEL
ITES
8 BONOS Y OBLIG 700,000 14,483.38 101,383,712 14,357.22 100,500,571 4.4{2023/10/31] 3.66|
DEL ESTADO
9 EUROPEAN 8,000,000f 1,192.93 95,434,752 1,189.76 95,181,152 1.75|2026/11/12] 3.47]
INVESTMENT BANK
10 MEX BONOS 15,000,000 600.12] 90,018,536 618. 96 92,844,835 5.75 2026/3/5 3.38
DESARR FIX RT
11 BELGIUM KINGDOM 800,000 11,305.44 90,443,539 10,944.11 87,552,953 0.35 2032/6/22 3.19
12 EUROPEAN 5,000,000 1,211.44 60,572,360 1,207.64 60,382,160 1.25( 2025/5/12] 2.20
INVESTMENT BANK
13 60,000,000 96.87] 58,127,400 96.69 58,016,400 0.112031/12/20f 2.11]
14 KFW 400,000f 12,787.20] 51,148,800 13,456.00 53,824,000 0.75 2027/12/7 1.96
15 US TREASURY N/B 610,000 8,495.32 51,821,458 8,530.12 52,033,742 1.875/2051/11/15 1.89
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16 INTER-AMERICAN 600,000 8,329.65 49,977,953 8,356.57 50,139,464 3.1| 2028/2/22| 1.82
DEVEL BK
17 BONOS Y OBLIG 300,000 15,874.49 47,623,470 15,560.12 46,680,389 5.9 2026/7/30| 1.70
DEL ESTADO
18 MEX BONOS 7,000,000 642.12 44,949,061 632.03 44,242,169|  7.75| 2031/5/29] 1.61
DESARR FIX RT
19 ONTARIO 300,000 12,892.45 38,677,368 13,497.86 40,493,582]  0.252026/12/15| 1.47
(PROVINCE OF)
20 S INGAPORE 400,000 9,832.54 39,330,182 9,854.27 39,417,001  1.75| 20237271 1.43
(GOVERNMENT
21 CANADIAN 300,000 9,606.92 28,820,773 9,628.94 28,886,849 2| 2023/971] 1.05
(GOVERNMENT
22 NORWEGIAN 2,000,000 1,332.65 26,653,098 1,334.36 26,687,332 2| 2023/5/24) 0.97
(GOVERNMENT
23 JAPAN BANK FOR 200,000 12,752.25 25,504,502 12,858.23 25,716,466 0.375 2023/9/15| 0.93
INTL COOP
24 BUNDESREPUB.. 200,000 7,701.69 15,403,395 7,485.03 14,970,072 0| 2050/8/15| 0.54
DEUTSCHLAND
25 BONOS Y OBLIG 100,000 12,894.28 12,894,284 12,759.88 12,759,887, 0.8 2027/7/30| 0.46
DEL ESTADO
26 NEW ZEALAND 120,000 7,894.78 9,473,742 7,887.86 9,465,435 0.5 2024/5/15| 0.34
(GOVERNMENT
51.99
1.47
30.24
83.71
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)
T-NOTE (5 ) 10 1,079,218.8 143,212,334 1,080,156.3 143,336,741  5.22)
(2023 03 )
T-ULTRA (2023 4 546,273.44 72,490,485 539,250 71,558,474 2.60
03 )
T-NOTE  (ULTRA 1 121,203.13 16,083,655 118,343.75 15,704,215  0.57]
10 )(2023 03
)
BOBL (2023 g 954,400 135,018,967, 929,440 131,487,876 4.79
03 )
BUNDS (2023 3 411,590 58,227,635 401,970 56,866,695  2.07
03 )
BUXL (2023 1 161,480 22,844,575 138,740 19,627,547  0.71]
03 )
10 22 2,686,073.94 240,591,642 2,549,893.5 228,393,960  8.32
(2023
03 )
2022 12 1
1 )
1 (2019 5 15 ) 1,260 1,260 1.0160] 1.0160]
2 (2020 5 15 ) 2,747 2,750 1.0165] 1.0175]
3 (2022 5 17 ) 5,688 5,694 1.0237] 1.0247
4 (2022 5 16 ) 2,648 2,648 0.9635 0.9635
2021 12 3,723 — 1.0036] —
2022 1 3,464 — 0.9966 —
2 3,056 — 0.9867 —
3 2,797 — 0.9723 —
4 2,708 — 0.9671 —
5 2,628 — 0.9625 —
6 2,505 — 0.9512 —
7 2,517 — 0.9592 —
8 2,464 — 0.9505 —
9 2,353 — 0.9400 —
10 2,312 — 0.9425 —
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11 2,295 — 0.9467, —
12 2,293 — 0.9410 —
1

1 2018 8 17 2019 5 15 0.0000

2 2019 5 16 2020 5 15 0.0010

3 2020 5 16 2021 5 17 0.0010

4 2021 5 18 2022 5 16 0.0000

1 2018 8 17 2019 5 15 1.6

2 2019 5 16 2020 5 15 0.1

3 2020 5 16 2021 5 17 0.8

4 2021 5 18 2022 5 16 5.9

5 2022 5 17 2022 11 16 1.9

100
2 1

1 2018 8 17 2019 5 15 1,384,348,814 143,310,783 1,241,038,031
2 2019 5 16 2020 5 15 6,383,993,669  4,922,158,639 2,702,873,061
3 2020 5 16 2021 5 17 5,905,907,850 3,051,362,316 5,557,418,595
4 2021 5 18 2022 5 16 1,232,106,915 4,040,677,055 2,748,848,455
2022 5 17 2022 11 16 19,490,190 311,704,989 2,456,633,656
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() ( 52 38 )
( ) 38 3 57 2
12 133 )( )
() 193 2 1 5 (2022 5 17 2022 11 16
EY
5
(2022 5 16 ) (2022 11 16 )

23,009,527 4,615,605

2,643,151,303 2,318,283,302

1,900,000 100,000

2,668,060,830 2,322,998,907

2,668,060,830 2,322,998,907

1,499,999 9,600

582,461 2,097

17,473,732 62,918

8 7

38,774 139

19,594,974 74,761

19,594,974 74,761

2,748,848,455 2,456,633,656

100,382,599 133,709,510

9,550,097 8,469,760

2,648,465,856 2,322,924,146

2,648,465,856 2,322,924,146

2,668,060,830 2,322,998,907

4 5
2021 5 18 2022 5 17
2021 11 17 2022 11 16

79,815,450 35,668,001

79,815,450 35,668,001

4,144 1,734

961,046 409,800
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4 5
2021 5 18 2022 5 17
2021 11 17 2022 11 16
28,831,340 12,293,882
64,012 27,258
29,860,542 12,732,674
109,675,992 48,400,675
109,675,992 48,400,675
109,675,992 48,400,675
9,472,805 4,684,817
131,519,202 100,382,599
25,866,628 11,388,167
- 11,388,167
25,866,628 -
28,403,953 999,220
28,403,953 :
- 999,220
28,778,690 133,709,510
2022 5 17 2022 11 16
4 5
2022 5 16 2022 11 16
2,748,848,455 2,456,633, 656
5 6 1 10 ) 5 6 1 10
100,382,599 133,709,510
1 1
1 0.9635 1 0.9456
(10,000 ) (9,635 ) (10,000 ) (9,456 )
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4 5
2022 5 16 2022 11 16
4 5
2021 5 18 2022 5 17
2022 5 16 2022 11 16
5,557,418,595 2,748,848,455
1,232,106,915 19,490,190
4,040,677,055 311,704,989
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2022 11 16
44,823,672
1
1 0.9844
(10,000 ) 9,844 )
2022 11 16
(
2022 11 16
2022 5 17

3,435,424,932
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539,012,693
1,108,221,954
2,866,215,671

2,355,021,640
511,194,031

2022 12 30

2,295,946,636

2,913,143

2,293,033,493

2,436,918,107

0.9410

2022 12 30

4,992,081,403

2,249,639,837

2,742 ,441,566

2,796,204,472

0.9808
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( )
995 39,589,391
198 747,924
14 6,447,937
483 1,152,758
1,690 47,938,011
( )
( 38 59
)
52
38 ) 38 57
( 19 8 6 52 )
193 2 1 (021 4 1
31 ) (022 4 1 2022 9 30 )
EY
(2021 3 31 ) (2022 3 31 )
( ) ( )
(
4,281 2,006
35,912 35,894
30,400 29,300
- 11
167 454
632 694
24,499 27,176
4,347 4,002
- 1,835
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