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2022 11 30
1,858,881,895 99.71
1,858,881,895 99.71
5,319,681 0.29
1,864,201,576 100.00

/

2022 11 30
13,804,955,093 98.66
7,328,831,134 52.37
2,208,954,635 15.79
1,544,393,355 11.04
1,362,918,216 9.74
932,731,631 6.67
427,126,122 3.05
188,199,974 1.34
13,993,155,067 100.00

/
2022 11 30
2.5705 2.5799
720,524,786 99.71
1,852,108,963 | 1,858,881,895

2022 11 30
99.71
99.71
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2022 11 30
/
US T N/B 1.875 02/15/32 82.75 85.50 1.875
1,360,926,000 8.32
1,126,219,421 | 1,163,591,730 | 2032/2/15
US T N/B 1.625 05/15/31 82.13 84.85 1.625
1,333,152,000 8.08
1,094,955,222 | 1,131,304,453 | 2031/5/15
US T N/B 0.125 04/30/23 97.89 98.15 0.125
1,138,734,000 7.99
1,114,713,568 | 1,117,738,591 | 2023/4/30
US T N/B 2.875 05/15/32 90.18 93.05 2.875
1,013,751,000 6.74
914,276,683 943,303,222 | 2032/5/15
US T N/B 0.625 08/15/30 76.85 79.32 0.625
5 1,180,395,000 .69
907,151,993 936,385,220 | 2030/8/15
US T N/B 2.75 08/15/42 77.34 81.91 2.75
6 999, 864,000 .85
773,340,448 819,029,213 | 2042/8/15
US T N/B 1.375 11/15/31 79.36 82.11 1.375
7 819,333,000 .81
650,281,553 672,813,211 [2031/11/15
US T N/B 1.25 08/15/31 79.02 81.71 1.25
8 666,576,000 .89
526,751,264 544,665,494 | 2031/8/15
FRANCE OAT 5.5 04/25/29 117.48 119.40 5.5
9 430,740,000 .68
506,065,226 514,338,019 | 2029/4/25
DEUTSCHLAND 0.0 08/15/31 82.73 85.15
10 539,860,800 .29
446,632,238 459,713,065 | 2031/8/15
ITALY BTPS 0.95 08/01/30 79.59 82.63 0.95
11 430,740,000 .54
342,825,966 355,920,462 | 2030/8/1
FRANCE OAT 0.75 11/25/28 90.52 91.93 0.75
12 373,308,000 .45
337,924,374 343,204,442 (2028/11/25
DEUTSCHLAND 0.0 02/15/31 83.73 85.89
13 387,666,000 .38
324,608,248 332,989,587 | 2031/2/15
ITALY BTPS 0.95 06/01/32 74.33 78.43 0.95
14 402,024,000 .25
298,864,641 315,347,625 | 2032/6/1
DEUTSCHLAND 6.25 01/04/30 126.78 128.72 6.25
15 244,086,000 .25
309,469,316 314,194,821 | 2030/1/4
DEUTSCHLAND 0.0 02/15/32 81.58 84.20
16 358,950,000 .16
292,845,409 302,236,258 | 2032/2/15
FRANCE OAT 0.0 11/25/31 79.01 81.65
17 366,129,000 .14
289,308,545 298,967,760 |2031/11/25
FRANCE OAT 2.5 05/25/30 100.19 102.23 2.5
18 287,160,000 .10
287,716,717 293,587,215 | 2030/5/25
ITALY BTPS 3.5 03/01/30 97.45 100.49 3.5
19 287,160,000 .06
279,858,957 288,588,908 | 2030/3/1
CANADA 2.0 09/01/23 98.16 98.26 2
20 286,048,000 .01
280,785,288 281,094,220 | 2023/9/1
FRANCE OAT 1.75 05/25/23 99.95 99.93 1.75
21 258,444,000 .85
258,333,127 258,266,965 | 2023/5/25
FRANCE OAT 0.5 05/25/29 88.28 89.76 0.5
22 287,160,000 .84
253,510,016 257,767,738 | 2029/5/25
FRANCE OAT 1.25 05/25/36 80.55 84.56 1.25
23 287,160,000 .74
231,307,380 242,822,496 | 2036/5/25
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ITALY BTPS 3.0 08/01/29 94.88 97.67 3
24 229,728,000 1.60
217,985,683 | 224,393,026 | 2029/8/1
CANADA 0.25 05/01/23 98.13 98.37 | 0.25
25 204,320,000 1.44
200,517,196 | 200,995,713 | 2023/5/1
ITALY BTPS 0.6 08/01/31 74.06 77.77 0.6
26 229,728,000 1.28
170,137,245 | 178,668,195 | 2031/8/1
CANADA 0.5 12/01/30 79.66 82.43 0.5
27 194,104,000 1.14
154,623,828 | 160,006,720 | 2030/12/1
UK TREASURY 1.75 09/07/37 76.23 80.71 | 1.75
28 191,164,500 1.10
145,730,433 | 154,298,426 | 2037/9/7
UK TREASURY 1.0 01/31/32 80.08 82.76 1
29 132,984,000 0.79
106,498,906 | 110,060,218 | 2032/1/31
UK TREASURY 0.125
99.45 99.54 | 0.125
30 | 01/31/23 104,724,900 0.74
104,153,102 | 104,244,212 | 2023/1/31
2022 11 30
98.66
98.66
2022 11 1
21
5,087 5,110 0.9013 0.9053
(2013 5 15 )
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22
4,413 4,433 0.8760 0.8800
(2013 11 15 )
23
4,160 4,178 0.9260 0.9300
(2014 5 15 )
24
4,254 4,270 1.0277 1.0317
(2014 11 17 )
25
3,913 3,928 1.0075 1.0115
(2015 5 15 )
26
3,613 3,627 1.0053 1.0093
(2015 11 16 )
27
3,158 3,171 0.9390 0.9430
(2016 5 16 )
28
2,79 2,807 0.8703 0.8743
(2016 11 15 )
29
2,818 2,830 0.9132 0.9172
(2017 5 15 )
30
2,788 2,799 0.9467 0.9507
(2017 11 15 )
31
2,535 2,546 0.8942 0.8982
(2018 5 15 )
32
2,416 2,427 0.8838 0.8878
(2018 11 15 )
33
2,346 2,356 0.8850 0.8890
(2019 5 15 )
34
2,311 2,321 0.9029 0.9069
(2019 11 15 )
35
2,292 2,302 0.9160 0.9200
(2020 5 15 )
36
2,109 2,118 0.9390 0.9430
(2020 11 16 )
37
2,078 2,087 0.9576 0.9616
(2021 5 17 )
38
2,030 2,039 0.9567 0.9607
(2021 11 15 )
39
1,931 1,940 0.9245 0.9285
(2022 5 16 )
40
1,860 1,868 0.9141 0.9181
(2022 11 15 )
2021 11 2,014 0.9505
12 2,021 0.9583
2022 1 1,983 0.9401
2 1,934 0.9183
3 1,978 0.9428
4 1,959 0.9377
5 1,942 0.9317
6 1,974 0.9496
7 2,000 0.9630
8 1,938 0.9408
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9 1,897 0.9238
10 1,933 0.9499
11 1,864 0.9170

21 0.0120
22 0.0080
23 0.0080
24 0.0080
25 0.0080
26 0.0080
27 0.0080
28 0.0080
29 0.0080
30 0.0080
31 0.0080
32 0.0080
33 0.0080
34 0.0080
35 0.0080
36 0.0080
37 0.0080
38 0.0080
39 0.0080
40 0.0080
21 26.7
22 1.9
23 6.6
24 11.8
25 1.2
26 0.6
27 5.8
28 6.5
29 5.8
30 4.5
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32 0.3
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36 3.4
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38 0.7
39 2.5
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36 13,220,174 269,642,140
37 8,636,520 84,246,037
38 12,978,910 60,852,019
39 8,177,309 41,086,772
40 4,288,509 58,495,421
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8,200,000.000

8,039,843.740

US T N/B 0.625 08/15/30

8,500,000.000

6,675,156.250
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8,288,273.360

US T N/B 2.75 08/15/42

7,200,000.000

5,700,374.990

US T N/B 2.875 05/15/32

7,300,000.000

6,721,703.120

61,300,000.000

52,164,124.860

(8,607,133,000) (7,324,364,772)
UK TREASURY 0.125
630,000.000 626,346.000
01/31/23
UK TREASURY 0.25
450,000.000 344,340.000
07/31/31
UK TREASURY 1.0 01/31/32 800,000.000 647,600.000
UK TREASURY 1.75
1,150,000.000 900,162.500

09/07/37

3,030,000.000
(499,798,500)

2,518,448.500
(415,418,080)

CANADA 0.25 05/01/23

2,000,000.000

1,964,892.000

CANADA 0.5 12/01/30

1,900,000.000

1,544,111.000

CANADA 1.25 06/01/30 800,000.000 698,746.400
CANADA 1.5 06/01/31 900,000.000 788,569.200
CANADA 1.5 12/01/31 1,050,000.000 913,797.150
CANADA 2.0 09/01/23 2,800,000.000 2,752,293.600
CANADA 2.75 08/01/24 420,000.000 412,102.740
9,870,000.000 9,074,512.090

(1,039,903, 200) (956,090,594)

DEUTSCHLAND 0.0 02/15/31

2,700,000.000

2,277,369.000

DEUTSCHLAND 0.0 02/15/32

2,500,000.000

2,058,307.500

DEUTSCHLAND 0.0 08/15/31

3,760,000.000

3,138,246.400

DEUTSCHLAND 08/15/29

500,000.000

435,328.500

DEUTSCHLAND 4.0 01/04/37

400,000.000

482,322.800

DEUTSCHLAND 6.25

1,700,000.000

2,163,692.000

01/04/30
FRANCE OAT 0.0 11/25/31 2,550,000.000 2,034,782.700
FRANCE OAT 0.5 05/25/29 2,000,000.000 1,773,048.000
FRANCE OAT 0.75 11/25/28 2,600,000.000 2,361,975.200
FRANCE OAT 1.25 05/25/36 2,000,000.000 1,637,600.000
FRANCE OAT 1.75 05/25/23 1,800,000.000 1,798,656.660
FRANCE OAT 2.5 05/25/30 2,000,000.000 2,014,964.000
FRANCE OAT 5.5 04/25/29 3,000,000.000 3,542,202.000
ITALY BTPS 0.6 08/01/31 1,600,000.000 1,207,032.000
ITALY BTPS 0.95 06/01/32 2,800,000.000 2,123,800.000
ITALY BTPS 0.95 08/01/30 3,000,000.000 2,421,300.000
ITALY BTPS 3.0 08/01/29 1,600,000.000 1,536,240.000
ITALY BTPS 3.5 03/01/30 2,000,000.000 1,971,570.000
38,510,000.000 34,978,436.760
(5,575,477,800) (5,064,178,074)
15,722,312,500 13,760,051,520
(15,722,312,500) (13,760,051,520)
13,760,051,520
(13,760,051,520)
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76 69
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