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12,451,732,411 104.78

— 568,511,411 4.78
11,883,221,000 100.00;

8,833,595,345 99.95

— 4,275,971 0.04
8,837,871,316 100.00

10,809,345,472 24.39

1,925,118,238 4.34

2,946,047,690] 6.64

13,258,230,335 29.92

4,127,118,968 9.31

3,429,136,251 7.73

87,371,880 0.19

1,951,860,384 4.40

642,418,908 1.44

80,474,312 0.18

197,420,951 0.44

1,677,989,350 3.78

197,202,078; 0.44

41,329,734,817 93.27

982,700,510 2.21

— 1,997,105,148 4.50]
44,309,540,475 100.00;

6,300,878,023 1422

273,801,632 0.61

4,423,101,187, 9.98

93,047,246 0.20

7,293,090,508 16.45
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)
5,134,523,282 2.2617) 11,612,751,307| 2.4251 12,451,732,411{104.78
()
104.78
104.78
()
3,642,569,521f 2.2616) 8,238,163,327] 2.42514 8,833,595, 345(99. 95
()
99.95
99.95
) ()
US TREASURY N/B 20,000,000 13,816.66] 2,763,333,813 13,654.54]  2,730,909,268] 2.875 2028/8/15( 6. 16|
BUONI 17,000, 000] 15,462.14)  2,628,564,696) 15,472.53]  2,630,331,392 1.75] 2024/5/30( 5.93]
[POLIENNALI DEL
ITES
US TREASURY N/B 18,000, 000] 13,588.65  2,445,958,623) 13,484.07)  2,427,132,600) 2.25| 2027/2/15) 5.47]
BUONI 15,000, 000f 15,460.56 2,319,084,000 15,445.74  2,316,861,840 1.75 2024/7/1] 5.22
[POLIENNALI DEL
ITES
BONOS Y OBLIG 12,500, 000] 16,077.21  2,009,652,160 15,794.62 1,974,328,090 4.412023/10/31] 4.45
DEL ESTADO
MEX BONOS 239,000,000 811.21)  1,938,799,509 805.48] 1,925,118,238 7.75 2031/5/29| 4.34
DESARR FIX RT
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7 CHINA 83,000,000 2,000.26| 1,660,216,525 2,021.67| 1,677,989,350|  2.89]2031/11/18| 3.78
GOVERNMENT BOND
8 BUNDESREPUB . 13,000,000 13,057.79|  1,697,512,752 12,881.90| 1,674,648,144 o| 203272715 3.77]
DEUTSCHLAND
9 US TREASURY N/B 12,000,000 13,431.39|  1,611,767,743 13,259.50|  1,591,140,617]  2.75 2032/8/15 3.59
10 FRANCE 7,700,000 18,608.36|  1,432,844,324 17,939.37|  1,381,331,613 5.5 2029/4/25 3.11
(GOVERNVENT
0.A.T
11 BUONI 9,000,000 15,131.17]  1,361,805,840 15,137.32]  1,362,359,016 o 2024/8/15| 3.07]
POLIENNALI DEL
ITES
12 BUONI 8,500,000 15,539.36|  1,320,845,600 15,523.60|  1,319,506,000 3.5 2030/3/1] 2.97
POLIENNALI DEL
ITES
13 BUONI 7,500,000 15,515.08|  1,163,631,720 15,702.31  1,177,673,880 0.3 2023/8/15| 2.65
POLIENNALI DEL
ITES
14 FRANCE (GOVT 9,000,000 12,904.28|  1,161,385,920 12,798.69| 1,151,882,640|  1.25( 2036/5/25 2.59
oF)
15 BUONI 7,000,000 15,495.23|  1,084,666,240 15,633.76|  1,094,363,368]  0.65| 2023/10/15| 2.46]
POLIENNALI DEL
ITES
16 BUONI 7,500,000 14,584.30|  1,093,822,800 14,544.90|  1,090,867,8000  1.25 2026/12/1 2.46]
POLIENNALI DEL
ITES
17 US TREASURY N/B 7,200,000 14,231.10|  1,024,639,799 14,090.08|  1,014,485,890 3.5 2033/2/15 2.28
18 US TREASURY N/B 11,000,000 7,619.22 838,114,695 8,048.92 885,381,971  1.25 2050/5/15 1.99
19 US TREASURY N/B 8,000,000 10,013.93 801,114,986 10,489.40 839,152,243  2.25 2046/8/15| 1.89
20 BUONI 4,500,000 18,030.14 811,356,320 18,097.20 814,374,360 6| 2031/5/1 1.83
POLIENNALI DEL
ITES
21 BUONI 5,000,000 15,276.16 763,808,400 15,139.05 756,952,800 2| 202571271 1.70)
POLIENNALI DEL
ITES
22 US TREASURY N/B 5,500,000 12,324.93 677,871,289 12,111.47 666,131,327 3| 2048/8/15| 1.50]
23 FRANCE (GOVT 4,700,000 12,939.95 608,177,785 12,421.24 583,798,468 2| 2048/5/25| 1.31]
oF)
24 FRANCE (GOVT 4,200,000 12,959.44 544,296,816 12,808.40 537,952,975 0| 2030711725 1.21]
oF)
25 BUNDESREPUB . 4,000,000 13,575.82 543,032,864 13,443.91 537,756,416 o| 203072715 1.21]
DEUTSCHLAND
26 BONOS Y OBLIG 3,500,000 15,466.23 541,318,176 15,253.00 533,855,028 1.6 2025/4/30( 1.20
DEL ESTADO
27 BUNDESREPUB . 4,000,000 13,455.06 538,202,424 13,304.90 532,196,288 0| 2030/8/15| 1.20]
DEUTSCHLAND
28 PROVINCE OF 5,300,000 9,536.45 505,432,133 9,475.21 502,186,582 1.9 20307971 1.13
QUEBEC
29 ONTARIO 5,000,000 9,658.18 482,909,403 9,610.27 480,513,928]  2.05| 2030/6/2| 1.08
(PROVINCE OF)
30 UK TSY 3 1/4% 3,000,000 17,182.11 515,463,454 15,242 .84 457,285,354 3.25 2044/1/22| 1.03
044
93.27
2.21
95.49
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)

T-NOTE (2 150 30,954,375.6]  4,488,074,917 30,506,250|  4,423,101,187]  9.98
(2023 09 )
T-NOTE (5 100 10,938,281  1,585,941,362 10,709,375  1,552,752,281  3.50
(2023 09 )
T-ULTRA (2023 219 29,613,937.5|  4,293,724,799  29,558,156.25|  4,285,637,074  9.67)
09 )
T-NOTE  (ULTRA 27, 3,223,125 467,320,894 3,189,797.01 462,488,668  1.04
10 )(2023 09
)

10 7 865,410 94,623,928 850,990 93,047,246  0.20
(023 09 )
BOBL (2023 2 233,580 36,812,208 231,440 36,474,944 0.08
09 )
BUNDS (2023 13 1,744,990 275,010,424 1,737,320 273,801,632  0.61
09 )
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SC(I;I;\TZ )(2023 439 46,272,195 7,292,497,932 46,044,515 7,256,615,564 16.37

2023 6 1

1 ()

1 (2015 12 7 ) 1,370 1,370 0.9821] 0.9821
2 (2016 12 6 ) 3,986 3,986 0.9944 0.9944
3 (2017 12 6 ) 4,420 4,420 1.0003 1.0003
4 (2018 12 6 ) 8,304 8,304 0.9865] 0.9865
5 (2019 12 6 ) 12,988 13,000 1.0457 1.0467
6 (2020 12 7 ) 14,007 14,020 1.0890 1.0900]
7 (2021 12 6 ) 17,705 17,722 1.0600 1.0610]
8 (2022 12 6 ) 13,276 13,276 0.9285 0.9285
2022 6 14,499 — 0.9405 —
7 14,376 — 0.9577 —
8 14,015 — 0.9354 —
9 13,249 — 0.9042 —
10 13,148 — 0.9056 —
11 13,174 — 0.9212 —
12 12,843 — 0.9061] —
2023 1 12,984 — 0.9196 —
2 12,633 — 0.9001 —
3 12,602 — 0.9135 —
4 12,479 — 0.9098 —
5 12,410 — 0.9012 —
6 11,883 — 0.8995 —

2023 6 1

1 ()

1 (2015 12 7 ) 2,447 2,447 1.0093 1.0093
2 (2016 12 6 ) 2,846 2,846 0.9341 0.9341
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3 (2017 12 6 ) 2,727 2,727 0.9842 0.9842
4 (2018 12 6 ) 2,692 2,692 0.9633 0.9633
5 (2019 12 6 ) 3,789 3,789 0.9945 0.9945
6 (2020 12 7 ) 6,159 6,165 1.0403 1.0413
7 (2021 12 6 ) 9,321 9,330 1.0678 1.0688
8 (2022 12 6 ) 8,805 8,813 1.1068 1.1078
2022 6 9,825 —] 1.1088 —]
7 9,709 —] 1.1048 —]
8 9,691 —] 1.1036 —]
9 9,055 —] 1.1030] —]
10 9,336 —] 1.1392 —]
11 8,825 —] 1.1080] —
12 8,550 —] 1.0563 —]
2023 1 8,660 —] 1.0692 —]
2 8,740 —] 1.0848 —]
3 8,573 —] 1.0958 —]
4 8,518 — 1.1042 ]
5 8,539 —] 1.1317 —]
6 8,837 —] 1.1819 —]
1

1 2015 4 1 2015 12 7 0.0000

2 2015 12 8 2016 12 6 0.0000

3 2016 12 7 2017 12 6 0.0000

4 2017 12 7 2018 12 6 0.0000

5 2018 12 7 2019 12 6 0.0010

6 2019 12 7 2020 12 7 0.0010

7 2020 12 8 2021 12 6 0.0010

8 2021 12 7 2022 12 6 0.0000

1

1 2015 4 1 2015 12 7 0.0000

2 2015 12 8 2016 12 6 0.0000

3 2016 12 7 2017 12 6 0.0000

4 2017 12 7 2018 12 6 0.0000
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5 2018 12 7 2019 12 6 0.0000
6 2019 12 7 2020 12 7 0.0010
7 2020 12 8 2021 12 6 0.0010
8 2021 12 7 2022 12 6 0.0010
1 2015 4 1 2015 12 7 1.8
2 2015 12 8 2016 12 6 1.3
3 2016 12 7 2017 12 6 0.6
4 2017 12 7 2018 12 6 1.4
5 2018 12 7 2019 12 6 6.1
6 2019 12 7 2020 12 7 4.2
7 2020 12 8 2021 12 6 2.6
8 2021 12 7 2022 12 6 12.4

2022 12 7 2023 6 6 2.9

100
2

1 2015 4 1 2015 12 7 0.9
2 2015 12 8 2016 12 6 7.5
3 2016 12 7 2017 12 6 5.4
4 2017 12 7 2018 12 6 2.1
5 2018 12 7 2019 12 6 3.2
6 2019 12 7 2020 12 7 4.7
7 2020 12 8 2021 12 6 2.7
8 2021 12 7 2022 12 6 3.7

2022 12 7 2023 6 6 2.3

100
2
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1 2015 4 1 2015 12 7 1,478,202,038 83,275,600 1,394,926,438
2 2015 12 8 2016 12 6 3,201,207,785 586,943,746 4,009,190,477,
3 2016 12 7 2017 12 6 2,707,298,1200 2,297,481,460] 4,419,007,137,
4 2017 12 7 2018 12 6 5,765,780,894 1,766,882,127, 8,417,905,904
5 2018 12 7 2019 12 6 7,587,330,404  3,584,939,460] 12,420,296,848
6 2019 12 7 2020 12 7 5,841,513,913] 5,398,644,434 12,863,166,327
7 2020 12 8 2021 12 6 7,496,237,917]  3,656,203,072 16,703,201,172
8 2021 12 7 2022 12 6 1,407,825,015 3,812,859,598 14,298,166,589

2022 12 7 2023 6 6 289,509,614 829,430,688 13,758,245,515
1 2015 4 1 2015 12 7 2,655,047,591 230,252,366 2,424,795,225
2 2015 12 8 2016 12 6 1,726,072,325 1,103,280,442 3,047,587,108
3 2016 12 7 2017 12 6 1,535,534,647] 1,812,003,309 2,771,118,446
4 2017 12 7 2018 12 6 1,125,197,647 1,101,561,928 2,794,754,165
5 2018 12 7 2019 12 6 2,028,496,863 1,012,593,645 3,810,657,383
6 2019 12 7 2020 12 7 2,918,986, 246 808,642,075 5,921,001,554
7 2020 12 8 2021 12 6 4,561,097,198  1,752,081,971 8,730,016,781
8 2021 12 7 2022 12 6 1,252,814,950, 2,027,346,170 7,955,485,561

2022 12 7 2023 6 6 386,658,131 801,059,165 7,541,084,527
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