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6,265,745,582 11.56

2,624,914,828 4.84

3,084,940, 195 5.69

48,267,516,582 89.07

- 5,925,944,058 10.93

54,193,460, 640 100.00

50,124 ,988] 2.0371] 102,109,614 2.1967 110,109,561 99.14

99.14
99.14

BTPS 4.4 24,000,000 16,304.04] 3,912,971,113 16,378.00] 3,930,721,344 4.4 2033 5 7.25
1

US TREASURY N/B| 24,000,000 14,234.46] 3,416,271,392 14,199.67] 3,407,922,000 3.625 2028 5 6.29
3.625 31

US TREASURY N/B| 24,000,000 14,559.17] 3,494,202,844 13,898.13] 3,335,553,000 3.5 2033 2] 6.15
3.5 15

US TREASURY N/B] 24,000,000 13,683.02] 3,283,926,125| 13,749.65) 3,299,916,750f 3.375 2033 5 6.09
3.375 15

US TREASURY N/B] 20,000,000 17,187.63] 3,437,527,500) 16,283.02] 3,256,605, 000 6.25 2030 5 6.01
6.25 15

US TREASURY N/B] 21,000,000 14,230.87 2,988,484 ,708| 13,116.88] 2,754,545,062 3.625 2053 2| 5.08
3.625 15

US TREASURY N/B] 18,000,000 14,507 .49 2,611,349,016 14,426.97 2,596,854 ,669 4 2028 6 4.79
4 30

JAUSTRALIAN 31,000,000 8,330.11 2,582,337,020) 7,808.07 2,420,502,066} 1.75 2032 11 4.47
GOVT. 1.75 21

FRANCE 0.A.T. 2| 14,000,000 15,098.96} 2,113,855,229 14,678.58} 2,055,002,141 2l 2032 11] 3.79
25

BTPS 0.85 13,000, 000 14,632.87] 1,902,273,422] 14,592.59 1,897,037,064 0.85 2027 1 3.50
15
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11 US TREASURY N/B 16,000,000 11,673.15  1,867,705,000 10,734.27|  1,717,484,500]  2.25 2041 5 3.17]
2.25 15

12 DEUTSCHLAND REP 9,000,000 18,048.65  1,624,378,795 17,554.90|  1,579,941,677|  4.75 2028 7| 2.92)
4.75 4

13 DEUTSCHLAND REP 10,000,000 16,224.71  1,622,471,904 15,693.73]  1,569,373,056 2.3 2033 2| 2.90
2.3 15

14 FRANCE 0.A.T. 10,000, 000 16,012.77]  1,601,277,120 15,594.62]  1,559,462,976 2.5( 2030 & 2.88
2.5 25

15 FRANCE 0.A.T. 13,000,000 11,483.38  1,492,840,066 10,604.58]  1,378,596,024) 1.5 2050 § 2.54
1.5 25

16 UK TSY GILT 8,000,000 17,208.74  1,376,699,420 16,931.11|  1,354,489,552  3.25 2033 1| 2.50)
3.25 31

17 UK TSY GILT 8,000,000 16,508.08|  1,320,646,652 15,880.31 1,270,425,276]  3.75 2053 10| 2.34
3.75 22

18 US TREASURY N/B 8,000,000 14,580.52|  1,166,442,080) 14,570.88]  1,165,670,881  4.75 2025 7| 2.15
4.75 31

19 CANADA-GOV*T 2 12,000,000 10,164.96|  1,219,795,200 9,496.22]  1,139,546,880 2 2032 6 2.10
1

20 US TREASURY N/B 8,000,000 13,225.38|  1,058,031,125 13,130.58]  1,050,447,0000 3.625 2053 5 1.94
3.625 15

21 1,000,000, 000) 98.54 985,490,000 96.90 969,030,000 0.1 2031 9 1.79
20

22 FRANCE 0.A.T. 5,000,000 16,182.20 809,110,080 15,862.52 793,126,080  2.75 2027 10| 1.4
2.75 25

23 IAUSTRAL AN 8,000,000 9,049.97 723,997,881 8,305.47] 664,438,129]  3.25 2039 6 1.23
GOVT. 3.25 21

24 DEUTSCHLAND REP 5,000,000 13,324.26 666,213,120 12,996.75 649,837,512 0 2032 2 1.209
o 15

25 DEUTSCHLAND REP 8,000,000 8,592.99 687,439,871 7,628.84 610,307,481 o 2052 g 1.13
o 15

26 CANADA-GOV*T 2 7,000,000 8,848.76 619,413,480 8,018.67] 561,307,320 2 2051 12| 1.04
1

27 500,000,000 98.67 493,355,000 97.14 485,710,000 0.1 2031 g 0.90
20

28 FRANCE 0.A.T. 3,000,000 16,100.04 483,001,315 15,985.27 479,558,361  4.25) 2023 10| 0.88
4.25 25

29 BTPS 4.5 2,000,000 15,859.32 317,186,496 15,705.23 314,104,781 4.5 2053 10 0.58
1

89.07

89.07
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) 1

8 (2014 2 25 ) 81,146,228 81,146,228 1.2469 1.2469
9 (2015 2 25 ) 92,884,170 92,884,170 1.4177 1.4177
10 (2016 2 25 ) 91,257,773 91,257,773 1.3143 1.3143
11 (2017 2 27 ) 91,403,710 91,403,710 1.2774 1.2774
12 (2018 2 26 ) 90,686,078 90,686,078 1.2954 1.2954
13 (2019 2 25 ) 94,789,305 94,789,305 1.3119 1.3119
14 (2020 2 25 ) 105,314,948 105,314,948 1.3775 1.3775
15 (2021 2 25 ) 105,457,725 105,457,725 1.3720 1.3720]
16 (2022 2 25 ) 112,481,418 112,481,418 1.3597 1.3597
17 (2023 2 27 ) 104,311,016 104,311,016 1.3274 1.3274
2022 8 114,960,637 — 1.4018 —

9 107,640,647 — 1.3671 —

10 109,590,349 — 1.3938 —

11 106,906,931 — 1.3657 —

12 103,119,184 — 1.3009 —

2023 1 104,801,485 — 1.3236 —

2 104,558,034 — 1.3305 —

3 108,029,798 — 1.3503 —

4 108,220,129 — 1.3567 —

5 110,608,743 — 1.3817 —

6 113,790,002 — 1.4307 —

7 111,935,388 — 1.3973 —

8 111,063,712 — 1.4250 —
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1
8 2013 2 26 2014 2 25 0.0000
9 2014 2 26 2015 2 25 0.0000
10 2015 2 26 2016 2 25 0.0000
11 2016 2 26 2017 2 27 0.0000
12 2017 2 28 2018 2 26 0.0000
13 2018 2 27 2019 2 25 0.0000
14 2019 2 26 2020 2 25 0.0000
15 2020 2 26 2021 2 25 0.0000
16 2021 2 26 2022 2 25 0.0000
17 2022 2 26 2023 2 27 0.0000
18 2023 2 28 2023 8 27 —
8 2013 2 26 2014 2 25 8.8
9 2014 2 26 2015 2 25 13.7
10 2015 2 26 2016 2 25 7.3
11 2016 2 26 2017 2 27 2.8
12 2017 2 28 2018 2 26 1.4
13 2018 2 27 2019 2 25 1.3
14 2019 2 26 2020 2 25 5.0
15 2020 2 26 2021 2 25 0.4
16 2021 2 26 2022 2 25 0.9
17 2022 2 26 2023 2 27 2.4
18 2023 2 28 2023 8 27 6.4
2
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8 8,906,573 9,596,524
9 8,491,372 8,049,137
10 13,962,941 10,050,001
11 7,806,441 5,685,429
12 7,025,977 8,575,012
13 10,448,779 8,199,434
14 13,802,384 9,602,123
15 14,183,239 13,772,769
16 21,338,539 15,475,843
17 6,927,161 11,071,668
18 3,851,463 4,819,918
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16 17
(2022 2 25 ) (2023 2 27 )

36,577 22,233

1,509,745 1,090,689

111,919,717 103,718,171

113,466,039 104,831,093

113,466,039 104,831,093

456,426 -

30,643 30,176

490,247 482,720

7,305 7,181

984,621 520,077

984,621 520,077

~1 82,727,429 ~1 78,582,922

29,753,989 25,728,094

19,705,010 18,429,338

112,481,418 104,311,016

~ 112,481,418 +2 104,311,016

113,466,039 104,831,093
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16
2021 2 26 26
2022 2 25 27
2 3
107,915 1,417,979
107,913 1,417,976
60 175
59,166 61,774
946,615 988,228
14,092 14,699
1,019,933 1,064,876
1,127,846 2,482,852
1,127,846 2,482,852
1,127,846 2,482,852
360,357 152,543
28,592,992 29,753,989
8,440,668 2,606,024
8,440,668 2,606,024
5,791,468 3,996,524
5,791,468 3,996,524
w = w =
29,753,989 25,728,094
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1,000,000 100,000
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5,718,662 —
7,083,746 2,331,880
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14,777,435 14,234,677
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27,600 27,600
9,463,447 9,160,569
4,176,894 4,285,941
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3,890 1,870
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444,399 283,685
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2022 3 31 2023 3 31

33,968 14,713

23,484 19,472
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38 1,396

63,645 —
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— 88
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570,526 286,599
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