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2,137,462,403 100.00
50,051,500 2.16
351,465,561 15.20
32,649,145 1.41
161,097,760 6.96
96,749,458 4.18
234,830,304 10.15
26,926,362 1.16
144,067,754 6.23
118,292,984 5.11
25,330,330 1.09
22,745,610 0.98
1,264,206,768 54.67
45,543,737 1.96
28,694,173 1.24
37,474,128 1.62
60,314,956 2.60
128,548,791 5.55
443,691,888 19.19
698,723,936 30.22

— 303,610,026 13.13
2,312,084,467 100.00;
188,421,308 8.14
17,497,338 0.75
157,270,007 6-80
1,599,338,519 90.18

— 174,028,717 9.81
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1,773,367,236 100.00
)
1 1,782,559,965 0.9950f 1,773,821,400| 0.9948] 1,773,290,65382.96
2 344,747,633 0.9839 339,226,764 0.9763] 336,577,114)15.74
98.70,
98.70,
) ()
1 KOMMUNALBANKEN 2,500,000 8,094.48] 202,362,010f 8,252.50 206,312,522, 2.412029/11/21 8.92
IAS
2 BK NEDERLANDSE 2,000,000 9,106.76] 182,135,386 9,159.44 183,188,856 3.5 2027/7/19| 7.92
GEMEENTEN
3 MEX BONOS 20,000,000 807.72 161,545,579 805.48 161,097,760, 7.75 2031/5/29| 6.96
DESARR FIX RT
4 BUONI 1,000,000 15,490.34 154,903, 464 15,633.76) 156,337,624 0.65| 2023/10/15( 6.76}
POLIENNALI DEL
ITES
5 BELGIUM KINGDOM 940,000 12,599.47, 118,435,092 12,584.36) 118,292,984 0.35 2032/6/22 5.11
6 US TREASURY N/B 750,000 15,215.83 114,118, 740f 14,782.18 110,866,371 4.125/2032/11/15| 4.79
7 BUNDESREPUB. 650,000 15,161.65 98,550, 747| 14,884.53 96,749,458 1.7] 2032/8/15| 4.18
DEUTSCHLAND
8 US TREASURY N/B 600,000 14,089.5]] 84,537,100 13,945.09 83,670,551 3.375 2033/5/15( 3.61
9 BONOS Y OBLIG 500, 000f 16,133.51f 80,667,560 15,794.62 78,973,123 4.4)2023/10/31] 3.41
DEL ESTADO
10 BUONI 500, 000f 15,766. 30| 78,831,520 15,698.53] 78,492,680 2.45 2023/10/1] 3.39
POLIENNALI DEL
ITES
11 JAFRICAN 5,000,000 1,284.02 64,201,480 1,299.23 64,961,871 0.375 2024/4/11f 2.80)
DEVELOPMENT
BANK
12 EUROPEAN 5,000,000 1,276.41] 63,820,720 1,271.73 63,586,920 1.25 2025/5/12] 2.75)
INVESTMENT BANK
13 US TREASURY N/B 430,000] 15,305. 86) 65,815,209 14,738.00] 63,373,424 402052/11/15] 2.74
14 KFW 400,000] 14,621.36) 58,485,456 15,078.73 60,314,956 0.75| 2027/12/7| 2.60|
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15 INTER-AMERICAN 600,000 8,906.23 53,437,407 9,031.75 54,190,510 3.1| 2028/2/22| 2.34
DEVEL BK
16 BONOS Y OBLIG 300,000 17,684.45 53,053,361 16,924 .50 50,773,519 5.9 2026/7/30| 2.19
DEL ESTADO
17 50,000,000 99.85) 49,926,500 100.10 50,051,500 0.1] 2028/9/20 2.16
18 US TREASURY N/B 510,000 9,280.81 47,332,131 9,452.95 48,210,048  1.875(2051/11/15( 2.08
19 ONTARIO 300,000 14,741.71 44,225,152 15,181.24 45,543,737|  0.25{2026/12/15| 1.96
(PROVINCE OF)
20 KFW 300,000 12,508.71 37,526,136 12,491.37 37,474,128]  0.125 2032/1/9| 1.62)
21 CANADIAN 300,000 10,730.62 32,191,882 10,883.04 32,649,145 2| 20237971 1.41]
(GOVERNMENT
22 JAPAN BANK FOR 200,000 13,933.29 27,866,599 14,347.08 28,694,173  0.375| 2023/9/15| 1.24
INTL COOP
23 US TREASURY N/B 200,000 14,416.31 28,832,621 14,090.08 28,180,163 3.5 2033/2/15) 1.21
24 FRANCE (GOVT 170,000 15,946.59 27,109,217 15,839.03 26,926,362 3| 2033/5/25 1.16]
OF)
25 INORWEGIAN 1,900,000 1,336.55 25,394,518 1,333.17 25,330,330 3| 202473714 1.09)
(GOVERNMENT
26 INEW ZEALAND 270,000 8,354.29 22,556,590 8,424.30 22,745,610 0.5 2024/5/15| 0.98
(GOVERNMENT
27 US TREASURY N/B 120,000 14,874.50 17,849,402 14,304.17 17,165,004 4| 2042/11/15) 0.74
28 BONOS Y OBLIG 100,000 14,364.45 14,364,452 14,321.11 14,321,112 0.8 2027/7/30| 0.61
DEL ESTADO
54.67
1.96
30.22
86.86
(@) ()
1 376,000,000 100.01 376,044,800 100.01 376,044,800 —| 2023/7/24)21.20
2 202,000,000 100.02 202,047,292 100.02 202,047,292 —| 2023/8/14|11.39
3 202,000,000 100.02 202,046,664 100.02 202,046,664 — 2023/8/21|11.39
4 196,000,000 100.01 196,036,716} 100.01 196,036,716 —|  2023/8/7|11.05
5 181,000,000, 100.01 181,028,404 100.01 181,028,404 — 2023/7/31/10.20
6 135,000,000 100.03 135,044,338 100.03 135,044,338 —| 202379719 7.61
7 122,000,000 100.03 122,039,656 100.03 122,039,656 —  2023/9/4] 6.8
8 108,000,000 100.02 108,030,348 100.02 108,030,348 — 2023/8/28| 6.09

29/93




EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

31,000,000 100.03} 31,009,604 100.03} 31,009,604 — 2023/9/25| 1.74
27,000,000 100.03} 27,009,720 100.03} 27,009,720 — 2023/9/11f 1.52
19,000,000 100.00 19,000,977] 100.00f 19,000,977 — 2023/7/10] 1.07|

)
90.18
90.18
)
T-NOTE  (ULTRA 11 1,309,828.15 189,911,983 1,299,546.93 188,421,308]  8.14
10 )(2023 09
)
10 14 1,634,705.9 156,555,773 1,642,163.6 157,270,007  6.80
(2023
09 )
GILT (2023 1 95,860 17,537,587 95,640 17,497,338 0.75
o )
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2023 6 1
1 )
1 (2019 5 15 ) 1,632 1,632 1.0084 1.0084
2 (2020 5 15 ) 2,251 2,251 1.0063 1.0063
3 (2021 5 17 ) 2,680 2,680 1.0103 1.0103
4 (2022 5 16 ) 2,432 2,432 0.9734 0.9734
5 (2023 5 15 ) 2,196 2,196 0.9642 0.9642
2022 6 2,422 — 0.9689 —
7 2,417 — 0.9708 —
8 2,353 — 0.9683 —
9 2,336 — 0.9657 —
10 2,313 — 0.9660 —
11 2,314 — 0.9667 —
12 2,303 — 0.9652 —
2023 1 2,297, — 0.9655 —
2 2,255 — 0.9635 —
3 2,249 — 0.9645 —
4 2,213 — 0.9640 —
5 2,182 — 0.9629 —
6 2,137, — 0.9620 —
1
1 2018 8 17 2019 5 15 0.0000
2 2019 5 16 2020 5 15 0.0000
3 2020 5 16 2021 5 17 0.0000
4 2021 5 18 2022 5 16 0.0000
5 2022 5 17 2023 5 15 0.0000
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1 2018 8 17 2019 5 15 0.8
2 2019 5 16 2020 5 15 0.2
3 2020 5 16 2021 5 17 0.4
4 2021 5 18 2022 5 16 3.7
5 2022 5 17 2023 5 15 0.9

100
2 1

1 2018 8 17 2019 5 15 1,867,145,409 247,676,552 1,619,468,857

2 2019 5 16 2020 5 15 3,203,616,572|  2,585,190,033 2,237,895,396

3 2020 5 16 2021 5 17 909,326,489 494,231,743 2,652,990,142

4 2021 5 18 2022 5 16 187,864,388 342,218,229 2,498,636,301

5 2022 5 17 2023 5 15 5,783,561 225,926,730 2,278,493,132
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BUONI POLIENNALI DEL TES 1,000,000.00 995,500.00
BUONI POLIENNALI DEL TES 1,000,000.00 988,950.00

8 5,000,000.00 4,783,595.20]

(706, 345,667)

27.8% 33.9%
NORWEGIAN GOVERNMENT 2,000,000.00] 1,999,320.00;
1 2,000,000.00 1,999,320.00

(25,451, 343)

1.0% 1.2%

NEW ZEALAND GOVERNMENT 120,000.00 114,596.72
NEW ZEALAND GOVERNMENT 600,000.00 575,004.54
2 720,000.00 689,601.26

(58,133,386)
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KFW 400,000.00; 343,440.00
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AFRICAN DEVELOPMENT BANK 15,000,000.00 14,546,082.00
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EUROPEAN INVESTMENT BANK

5,000,000.00
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2

10.0%

20,000,000.00
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3 5,100,000.00) 4,794,270.06
(434,025,268)
17.1% 20.8%
807,545,383
(807,545,383)
2,084,561,962
(2,084,561,962)
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2 O
3
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261,736,030 266,374,146 4,638,116
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27,903,040 27,901,940 1,100
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