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2022 12
ETF

33,726,615,672 98.53

33,726,615,672 98.53

504,418,037 1.47

34,231,033,709 100.00

%)
(D)
1 | BUADESANLEIHE o8 2050/08/15 1,160,195.470 | o7 o067 | g7 707,90 | 20sosris | 282
2 33§§5§§5§§BL'K ETSCHLAD 970,484,200 946,592?6?8 933,562?2133 210-205:)/080/0105 2.73
8 %ggsggsigmm ETSCHLAD 0-5% 939,926,680 896,703?:318 885,3031,154112 200-2560/020/0105 2:59
4 | BUNDESOBLIGATION 0% 2025/10/10 944,595,190 894’083‘;22 882,382%‘(1) s025/10/10 | 2-58
S ooria e 750,639,820 | goq 11 500 | gr0,000.748 | soariisa | 2
S | soaeronrt 861,976,710 | g0 157706 | 574,800,306 | 20aeva/s | 2
7 gﬂmgE:iﬁig?héKoiEuggg%gis 1,032,023,650 847,252?(-)88 839,262233 2031/8715 | 2%
8 SEmgE:iﬁig?héKozEuzggg%g%5 1,044,190,070 859,703?(-)22 837,592?5;;:11 203272715 | 2%
° 3323532553“ ETSCHLAD 0-5% 909,510,630 845,522?522 833,53?%523 200-2570/080/0105 2.44
10| dogazrs T 679,056,000 | o0 con 1es | ga1,000 206 | 2voarria | 24
= EHmgggiﬁtg?héKozEU;ggg%gm 939,219,330 819,56523?(-3:451 801,37'3?{32; 202078715 | 23
12 %EE%E%BUK PETTSILATD 8 866,362,280 803,8223(.);? 794,242523 202678715 | 232
3 | ooarorson e 784,451,150 | o00 ta iap | 780,570,750 | soaasrsa | 2%
14 | BUNDESOBLIGATION 1.3% 2027/10/15 796,051,690 768’05?%;‘? 754,163‘;;2 2353283& 2.20
15 2323532553“ ETSCHLAD 0.258 810,340,160 751,292?&%233 742,068%5-32573 200-2275/020/0105 2.17
L e 50.787.080 | 14 oga-3m0 | 7a2,074.507 | oaosria | 21
17 %ZZESSEEQBUK PETTRILATD 2 901,305,370 721,802%(7)2 708,54471%8(1) 210-4285/080/0105 2.07
] 16,263,320 | 116 oo 0p | 706,577.191 | soosasa | 2%
9 EﬂmBEiiﬁiE?héKo?EiTS%;Q%zns 759,410,960 698,702?5-382 689,193(,)2-522 200'255?/020/0105 2.01
20 EEmgggiﬁig?héKo;Eugggg%gsls 812,320,740 693,12?243& 685,30?23(23 203072715 | 200
21 | BUNDESOBLIGATION 0% 2024/10/18 716,687,020 | (o0 433%(3)3 685’152?%291’ so2a/1018 | 200
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BUNDESREPUBLIK DEUTSCHLAND 879350 88.77 87.81| 0250000 | , o
BUNDESANLEIHE 0.25% 2029/02/15 2792350 | 691 380,696 | 683,927,653 | 2020/2/15 :
93.49 92.37
BUNDESOBLIGATION 0% 2026/04/10 730,512,200 | oo 0050 | e s ons | 20esa10 | 198
BUNDESREPUBLIK DEUTSCHLAND 761.533.010 89.70 88.66 0.250000 1.97
BUNDESANLETHE 0.25% 2028/08/15 :533,010 | 543 099,678 | 675,243,704 | 2028/8/15 :
BUNDESREPUBLIK DEUTSCHLAND 124.16 121.44 5.500000
BUNDESANLEIHE 5.5% 2031/1/4 555,835,630 | 490 166,158 | 675,042,361 | 20317174 | %7
BUNDESREPUBLIK DEUTSCHLAND 608,437 390 95.56 93.49| 1700000 [ | o
BUNDESANLEIHE 1.7% 2032/08/15 437,390 | 567 482806 | 652,997,053 | 2032/8/15 .
BUNDESREPUBLIK DEUTSCHLAND 1.5% 99.58 98.70 | 1.500000
2024/05/15 654,864,630 | o) 165,276 | 646,384,133 | 202475715 | -89
BUNDESREPUBLIK DEUTSCHLAND 53.02 52.93
BUNDESANLEIHE 0% 2050/08/15 1,206,597,630 | 69 824 901 | 638,710,041 | 205078715 | -8
BUNDESREPUBLIK DEUTSCHLAND 1% 98.55 97.65 | 1.000000
2024/08/15 647,225,250 | 37 870,254 | 632,019,338 | 202478715 | 1%
BUNDESREPUBLIK DEUTSCHLAND 1.75% 100.00 99.23 | 1.750000
2024/02/15 624,731,520 | 654 735,604 | 619,983,560 | 202472715 | 1-81
98.53
2022 12
) ) ) )| )
(2022 10 11 ) P4,191,825,047 B4,233,982,550 729.945 730.845 730.8
(2023 11 ) PB4,459,553,257 B4,554,383,717 726.761 728.761 729.0
2022 121,643,300 810.955 815.0
2022 P5,011,250,245 775.643 778.0
2022 P6,443,214,645 738.002 738.3
2022 10 B5,383,199,922 740.563 740.1
2022 11 B7,907,005,591 751.151 751.1
2022 12 B4,231,033,709 721.942 720.0
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i ETF
€y

(2023 11 )

153,319,533
11,110,567
34,548,703,112
5,647,787
95,177,313
97,444,067
64,259,822
528,558
34,976,190, 759
34,976,190, 759

203,196,750
204,300,503
94,830,460
2,497,264
9,489,693
2,322,832
516,637,502
516,637,502

37,932,184,000

3,472,630,743
1,676,896
34,459,553,257
34,459,553,257
34,976,190,759
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161,140,920

2,990,054,593

123,108,625
558,547

2,951,463,751

7,351
3,728,992
14,170,286
5,127,979

23,034,608

2,974,498,359

2,974,498,359

2,974,498,359

375,725,300
375,725,300
736,869,721
736,869,721
136,987,963

3,472,630,743
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(2023 11 )

47,415,230

55
10 3,472,630,743

726.761

2022 26
2023 11

2022 26 2022 10 11

51,800,196
0

( ) 51,800,196
7,359,969

( ) 44,440,227
42,157,503

( Y - 2,282,724
46,841,670

( /7 x ) 0.9

2022 10 12 2023 11

109,891,920

2,282,724

( ) 112,174,644
15,667,288

( ) 96,507,356
94,830,460

( Y( - )1,676,89
47,415,230

7 x ) 2
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BlackRock, Inc. RQA Counterparty & Concentration Risk
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(2023 11 )

100,000,000
42,612,184,000
4,780,000,000

(2023 11 )

119,181,269

119,181,269

(2023 11 )

35,343,280,731 35,546,351,597 203,070,866

1,135,109,586 1,140,631,489 5,521,903

36,478,390,317 36,686,983,086 197,548,963
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BUNDESOBLIGATION 0% 2024/4/5 4,350,000.000 4,210,800.000
BUNDESOBLIGATION 0% 2025/4/11 4,541,000.000 4,292,135.030
BUNDESOBLIGATION 0% 2024/10/18 5,066,000.000 4,841,530.590
BUNDESOBLIGATION 0% 2026/10/9 4,628,000.000 4,234,240.490
BUNDESOBLIGATION 1.3% 2027/10/15 5,627,000.000 5,367,370.220
BUNDESOBLIGATION 0% 2026/4/10 5,192,000.000 4,808,570.800
BUNDESOBLIGATION 0% 2025/10/10 6,081,000.000 5,689,882.230
BUNDESOBLIGATION 0% 2027/4/16 4,498,000.000 4,072,039.400
BUNDESREPUBLIK DEUTSCHLAND 4.75%

3,330,000.000 3,740,249.330
2028/7/4
BUNDESREPUBLIK DEUTSCHLAND 4%

5,306,000.000 6,311,975.140
2037/1/4
BUNDESREPUBLIK DEUTSCHLAND 4.25%

3,438,000.000 4,303,770.900
2039/7/4
BUNDESREPUBLIK DEUTSCHLAND 4.75%

3,964,000.000 5,275,402.180
2040/7/4
BUNDESREPUBLIK DEUTSCHLAND 2.5%

5,799,000.000 5,987,560.250
2044/7/4
BUNDESREPUBLIK DEUTSCHLAND 0%

6,124,000.000 5,630,270.870
2026/8/15
BUNDESREPUBLIK DEUTSCHLAND 0.5%

6,923,000.000 6,532,750.490
2026/2/15
BUNDESREPUBLIK DEUTSCHLAND 0.5%

6,429,000.000 5,929,929.570
2027/8/15
BUNDESREPUBLIK DEUTSCHLAND 1.25%

6,858,000.000 5,573,578.870
2048/8/15
BUNDESREPUBLIK DEUTSCHLAND 1.75%

4,416,000.000 4,376,220.670
2024/2/15
BUNDESREPUBLIK DEUTSCHLAND 2.5%

6,093,000.000 6,351,318.800
2046/8/15
BUNDESREPUBLIK DEUTSCHLAND 1.5%

4,629,000.000 4,561,462.890
2024/5/15
BUNDESREPUBLIK DEUTSCHLAND 1%

4,575,000.000 4,462,445.840
2024/8/15
BUNDESREPUBLIK DEUTSCHLAND 0.5%

4,392,000.000 4,211,234.040

2025/2/15

42/82



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
ooooodooooooooooodod

BUNDESREPUBLIK DEUTSCHLAND 1%

6,860,000.000 6,606,097.660
2025/8/15
BUNDESREPUBLIK DEUTSCHLAND 0.25%

5,728,000.000 5,268,270.720
2027/2/15
BUNDESREPUBLIK DEUTSCHLAND

4,487,000.000 5,512,441.020
BUNDESANLEIHE 5.5% 2031/1/4
BUNDESREPUBLIK DEUTSCHLAND

5,383,000.000 4,814,199.910
BUNDESANLEIHE 0.25% 2028/8/15
BUNDESREPUBLIK DEUTSCHLAND

5,368,000.000 4,910,023.700
BUNDESANLEIHE 0.5% 2028/2/15
BUNDESREPUBLIK DEUTSCHLAND

5,505,000.000 4,880,259.560
BUNDESANLEIHE 0.25% 2029/2/15
BUNDESREPUBLIK DEUTSCHLAND

6,156,000.000 5,311,039.710
BUNDESANLEIHE 0% 2029/8/15
BUNDESREPUBLIK DEUTSCHLAND

5,742,000.000 4,900,980.730
BUNDESANLEIHE 0% 2030/2/15
BUNDESREPUBLIK DEUTSCHLAND

8,547,000.000 4,724,473.900
BUNDESANLEIHE 0% 2050/8/15
BUNDESREPUBLIK DEUTSCHLAND

7,951,000.000 6,717,004.800
BUNDESANLEIHE 0% 2030/8/15
BUNDESREPUBLIK DEUTSCHLAND

3,916,000.000 2,082,035.380
BUNDESANLEIHE 0% 2052/8/15
BUNDESREPUBLIK DEUTSCHLAND

1,343,000.000 1,325,968.070
BUNDESANLEIHE 2.1% 2029/11/15
BUNDESREPUBLIK DEUTSCHLAND

7,295,000.000 6,022,781.180
BUNDESANLEIHE 0% 2031/8/15
BUNDESREPUBLIK DEUTSCHLAND

4,643,000.000 4,157,815.770
BUNDESANLEIHE 0% 2027/11/15
BUNDESREPUBLIK DEUTSCHLAND

4,533,000.000 3,378,635.280
BUNDESANLEIHE 0% 2035/5/15
BUNDESREPUBLIK DEUTSCHLAND

4,862,000.000 3,535,208.820
BUNDESANLEIHE 0% 2036/5/15
BUNDESREPUBLIK DEUTSCHLAND

1,004,000.000 906,413.200
BUNDESANLEIHE 1.8% 2053/8/15
BUNDESREPUBLIK DEUTSCHLAND

5,097,000.000 4,255,995.000
BUNDESANLEIHE 0% 2031/2/15
BUNDESREPUBLIK DEUTSCHLAND

2,397,000.000 1,965,103.730
BUNDESANLEIHE 1% 2038/5/15
BUNDESREPUBLIK DEUTSCHLAND

4,900,000.000 4,297,466.600
BUNDESANLEIHE 0% 2028/11/15
BUNDESREPUBLIK DEUTSCHLAND

7,121,000.000 5,801,977.170
BUNDESANLEIHE 0% 2032/2/15
BUNDESREPUBLIK DEUTSCHLAND

5,252,000.000 4,984,095.480
BUNDESANLEIHE 1.7% 2032/8/15
BUNDESSCHATZANWE ISUNGEN 0.2%

3,530,000.000 3,410,974.810
2024/6/14
BUNDESSCHATZANWE ISUNGEN 0.4%

2,561,000.000 2,468,255.940
2024/9/13
BUNDESSCHATZANWEISUNGEN 0% 2024/3/15 4,052,000.000 3,929,305.440
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BUNDESSCHATZANWE ISUNGEN 2.2%
2024/12/12

2,498,000.000

2,477,146.690

DEUTSCHE BUNDESREPUBLIK 5.625%
2028/1/4

3,792,000.000

4,373,116.390

DEUTSCHE BUNDESREPUBLIK 6.25%
2030/1/4

2,287,000.000

2,864,833.420

DEUTSCHE BUNDESREPUBLIK 4.75%
2034/7/4

4,950,000.000

6,141,069.000

DEUTSCHLAND REP 6.25% 2024/1/4

2,021,000.000

2,091,735.000

DEUTSCHLAND REP 6.5% 2027/7/4

3,002,000.000

3,527,494.080

DEUTSCHLAND REP 3.25% 2042/7/4

3,921,000.000

4,466,175.840

258,963,000.000

242,873,132.600

(34,548,703,112)

34,548,703,112
(34,548,703,112)

(

)

)
)

54

100.0%

100.0%
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(2021 12 31 ) (2022 12 31 )
17,813 18,002
16 50
223 260
527 2
2,017 1,751
2,244 2,880
981 570
2 -
23,827 23,520
789 744
575 553
1,364 1,297
10 12
10 12
50 39
1,118 1,125
1,001 1,084
12 9
889 898
3,072 3,156
4,448 4,465
28,275 27,986
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(2021 12 31 ) (2022 12 31 )
143 143
4 4
70 70
459 421
2,991 1,995
760 626
272 172
402 384
- 4
166 276
2,156 1,778
203 149
- 326
7,630 6,355
82 92
784 961
866 1,053
8,497 7,409
3,120 3,120
3,001 3,001
3,846 3,846
6,847 6,847
336 336
9,470 10,276
9,807 10,612
19,775 20,580
3 3
3 3
19,778 20,576
28,275 27,986
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( )
35 36
( 2021 1 1 ( 202 1 1
2021 12 31 ) 2022 12 31 )
6,653 6,484
8,355 8,687
14,536 16,110
29,546 31,281
1,534 1,551
170 188
298 360
4,326 4,677
4,625 5,037
94 106
51 86
95 87
39 47
187 222
6,611 7,106
579 915
5,106 5,934
2,616 2,360
8,302 9,209
352 463
1,073 1,109
3,360 3,699
11 34
- 1
24 123
260 285
902 901
53 76
426 441
0 0
519 3
348 431
15,638 16,782
7,296 7,392
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35 36
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102 53
1 3
103 57
- 2
O -
- 0
0 2
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7,398 7,085
2,415 2,485
0 5
4,984 4,605
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35 ( 2021 1 1 2021 12 31 )
( )
2021 1 1 3,120| 3,001| 3,846| 6,847 336 10,386 10,723 | 20,691 3 3| 20,694
5,900 5,900| 5,900 5,900
4,984 4,984 4,984 4,984
0 0 0
- - - - - 915 915 915 0 o| 915
2021 12 31 3,120 3,001| 3,846| 6,847 336 9,470 9,807 | 19,775 3 3| 19,778
36 ( 2022 1 1 2022 12 31 )
( )
2022 1 1 3,120 3,001| 3,846| 6,847 336 9,470 9,807 | 19,775 3 3| 19,778
3,800 3,800 3,800 3,800
4,605 4,605 4,605 4,605
7 7 7
- - - - - 805 805 805 7 7 798
2022 12 31 3,120| 3,001| 3,846| 6,847 336 10,276 10,612 | 20,580 3 3| 20,576
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2022
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83,616

96,307

100,000
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®

(BlackRock Institutional Trust Company, N.A.)
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