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2023 10 31
3,357,508,529 100.05
— 1,715,152 0.05
— 3,355,793,377 100.00
)
2023 10 31
2,292,995,272 46.03
1,471,549,590 29.54
337,895,055 6.78
4,102,439,917 82.36
— 878,891,214 17.64
— 4,981,331,131 100.00
)
2023 10 31
2,705,486,325 1.2373 | 3,347,498,269 1.2410 | 3,357,508,529 100.05
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100.05
100.05
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2023 10 31

US TREASURY N/B

1 6.25% 5,406,000 [15,957.85 | 862,681,717 [16,058.30 | 868,112,153 [ 6.25 | 2030/5/15 (17.43
2 Z?S;REASURY N/B 5,496,000 |14,294.55 | 785,628,889 [14,439.39 | 793,589,175 4.5 | 2036/2/15 |15.93
3 g; TREASURY /B 6,085,000 (10,225.08 | 622,196,260 (10,374.59 | 631,293,944 3| 2048/2/15 (12.67
4 ZE?;;CHLAND REP 1,853,000 |17,188.46 | 318,502,215 |17,315.74 | 320,860,767 | 4.75| 2028/7/4 | 6.44
5 ZEgE;CHLAND REP 1,573,000 [18,935.56 | 297,856,436 |19,085.42 | 300,213,764 | 6.25| 2030/1/4 | 6.03
6 S%E;SCHLAND REP 1,592,000 (18,583.66 | 295,851,933 (18,742.79 | 298,385,254 5.5 | 2031/1/4 | 5.99
7 ZE?;;CHLAND REP 1,531,000 [18,429.30 | 282,152,721 |18,579.74 | 284,455,853 | 4.75| 2034/7/4 | 5.71
8 Z;UTSCHLAND REP 1,523,000 (17,435.41 | 265,541,320 (17,572.81 | 267,633,952 4| 2037/1/4 | 5.37
9 2&2;;EASURY 562,000 |17,767.05 99,850,846 |17,920.07 | 100,710,814 | 4.25| 2032/6/7 | 2.02
10 253381_:5;/4% 498,000 |16,653.78 82,935,851 [16,855.68 83,941,313 | 4.25| 2039/9/7 | 1.69
11 UK TREASURY 4.5% 458,000 |16,948.06 77,622,122 (17,083.49 78,242,401 4.5 | 2042/12/7 | 1.57
12 g&zngASURY 532,000 |13,979.21 74,369,411 (14,097.84 75,000,527 | 3.25| 2044/1/22 | 1.51
2023 10 31
82.36
82.36
)
2023 10 31
2023 10 31
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7 1,012,182,346 (1,012,182,346 |1,006,250,000 |1,006,250,000 [ 20.20
CBT 10Y
2312 151 15,918,703.12 (2,380,005,303 |16,039,031.25 (2,397,995,562 | 48.14
!g’:_zloY 25 2,840,750 | 306,914,630 2,880,500 | 311,209,220 6.25
BTP 2312 36 3,899,857.15 | 618,751,336 3,963,960 | 628,921,894 | 12.63
gg’:_glOY 76 9,704,782.83 |1,539,760,843 9,783,480 |1,552,246,936 | 31.16
OAT 2312 48 5,852,160 | 928,503,705 5,909,760 | 937,642,521 | 18.82
EEE;OY 53 5,800,450.38 | 552,144,871 | 5,760,946.3 | 548,384,478 ( 11.01
GILT 2312 15 1,373,100 [ 249,547,194 1,389,600 [ 252,545,904 5.07
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2023 10 31

) ( ) ) )

) ( ) ) )
34 2014 21 9,271 9,310 0.9386 0.9426
35 2014 10 20 9,073 9,111 0.9531 0.9571
36 2015 20 8,645 8,681 0.9735 0.9775
37 2015 10 20 8,144 8,178 0.9561 0.9601
38 2016 20 7,876 7,908 0.9658 0.9698
39 2016 10 20 7,465 7,497 0.9580 0.9620
40 2017 20 6,522 6,551 0.9111 0.9151
41 2017 10 20 6,140 6,168 0.8911 0.8951
42 2018 20 5,845 5,872 0.8752 0.8792
43 2018 10 22 5,436 5,462 0.8453 0.8493
44 2019 22 5,457 5,483 0.8676 0.8716
45 2019 10 21 5,416 5,441 0.8912 0.8952
46 2020 20 5,195 5,218 0.8931 0.8971
47 2020 10 20 5,108 5,131 0.8872 0.8912
48 2021 20 4,749 4,760 0.8495 0.8515
49 2021 10 20 4,569 4,580 0.8480 0.8500
50 2022 20 4,173 4,183 0.7971 0.7991
51 2022 10 20 3,794 3,805 0.7450 0.7470
52 2023 20 3,696 3,706 0.7390 0.7410
53 2023 10 20 3,348 3,357 0.6944 0.6964
2022 10 3,828 — 0.7506 —
11 3,829 — 0.7561 —
12 3,749 — 0.7420 —
2023 3,768 — 0.7507 —
3,707 — 0.7404 —
3,734 — 0.7456 —
3,716 — 0.7417 —
3,677 — 0.7363 —
3,655 — 0.7369 —
3,607 — 0.7313 —
3,564 — 0.7270 —
3,475 — 0.7118 —
10 3,355 — 0.6961 —

)
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34 2013 10 22 2014 21 0.0040
35 2014 22 2014 10 20 0.0040
36 2014 10 21 2015 20 0.0040
37 2015 21 2015 10 20 0.0040
38 2015 10 21 2016 20 0.0040
39 2016 21 2016 10 20 0.0040
40 2016 10 21 2017 20 0.0040
41 2017 21 2017 10 20 0.0040
42 2017 10 21 2018 20 0.0040
43 2018 21 2018 10 22 0.0040
44 2018 10 23 2019 22 0.0040
45 2019 23 2019 10 21 0.0040
46 2019 10 22 2020 20 0.0040
47 2020 21 2020 10 20 0.0040
48 2020 10 21 2021 20 0.0020
49 2021 21 2021 10 20 0.0020
50 2021 10 21 2022 20 0.0020
51 2022 21 2022 10 20 0.0020
52 2022 10 21 2023 20 0.0020
53 2023 21 2023 10 20 0.0020
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34 2013 10 22 2014 21 0.4
35 2014 22 2014 10 20 2.0
36 2014 10 21 2015 20 2.6
37 2015 21 2015 10 20 1.4
38 2015 10 21 2016 20 1.4
39 2016 21 2016 10 20 0.4
40 2016 10 21 2017 20 4.5
41 2017 21 2017 10 20 1.8
42 2017 10 21 2018 20 1.3
43 2018 21 2018 10 22 3.0
44 2018 10 23 2019 22 3.1
45 2019 23 2019 10 21 3.2
46 2019 10 22 2020 20 0.7
47 2020 21 2020 10 20 0.2
48 2020 10 21 2021 20 4.0
49 2021 21 2021 10 20 0.1
50 2021 10 21 2022 20 5.8
51 2022 21 2022 10 20 6.3
52 2022 10 21 2023 20 0.5
53 2023 21 2023 10 20 5.8
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34 2013 10 22 2014 21 49,749,697 801,813,805 9,877,593,413
35 2014 22 2014 10 20 46,338,667 404,076,763 9,519,855,317
36 2014 10 21 2015 20 45,296,367 684,536,929 8,880,614,755
37 2015 21 2015 10 20 31,836,876 393,831,224 8,518,620,407
38 2015 10 21 2016 20 30,270,994 393,692,957 8,155,198,444
39 2016 21 2016 10 20 182,330,954 544,354,010 7,793,175,388
40 2016 10 21 2017 20 32,551,862 666,091,188 7,159,636,062
41 2017 21 2017 10 20 30,503,644 299,539,170 6,890,600,536
42 2017 10 21 2018 20 30,559,689 241,783,919 6,679,376,306
43 2018 21 2018 10 22 28,903,881 276,588,626 6,431,691,561
44 2018 10 23 2019 22 31,415,509 172,312,997 6,290,794,073
45 2019 23 2019 10 21 29,231,843 241,833,127 6,078,192,789
46 2019 10 22 2020 20 30,138,071 291,163,872 5,817,166,988
47 2020 21 2020 10 20 26,083,395 84,513,507 5,758,736,876
48 2020 10 21 2021 20 30,985,942 198,537,388 5,591,185,430
49 2021 21 2021 10 20 14,748,282 217,329,379 5,388,604,333
50 2021 10 21 2022 20 15,411,057 167,954,772 5,236,060,618
51 2022 21 2022 10 20 18,399,217 160,221,546 5,094,238,289
52 2022 10 21 2023 20 26,036,093 118,294,992 5,001,979,390
53 2023 21 2023 10 20 15,594,347 196,053,023 4,821,520,714
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52 53

2023 20 2023 10 20
3,738,259,490 3,388,414,164
1,407,545
3,738,259,490 3,389,821,709
3,738,259,490 3,389,821,709
10,003,958 9,643,041
1,407,545
2,070,807 1,981,585
28,991,259 27,742,130
940,084 852,222
42,006,108 41,626,523
42,006,108 41,626,523
5,001,979,390 4,821,520,714
1,305,726,008 1,473,325,528
1,693,186,478 1,648,157,539
3,696,253,382 3,348,195,186
3,696,253,382 3,348,195,186
3,738,259,490 3,389,821,709
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52 53

2022 10 21 2023 21

2023 20 2023 10 20
12,472,163 177,347,859
12,472,163 177,347,859
2,070,807 1,981,585
28,991,259 27,742,130
940,084 852,222
32,002,150 30,575,937
19,529,987 207,923,796
19,529,987 207,923,796
19,529,987 207,923,796
522,533 2,909,553
1,299,262,109 1,305,726,008
30,170,115 51,178,614
30,170,115 51,178,614
6,577,536 4,120,850
6,577,536 4,120,850
10,003,958 9,643,041
1,305,726,008 1,473,325,528
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52 53
2022 10 21 2023 21
2023 20 2023 10 20
52 53
2023 20 2023 10 20
5,094,238,289 5,001,979,390
26,036,093 15,594,347
118,294,992 196,053,023
5,001,979,390 4,821,520,714
1,305,726,008 1,473,325,528
52 53
2022 10 21 2023 21
2023 20 2023 10 20
30,600,026 30,794,064
272,710,272 267,998,318
1,672,590,410 1,627,006,516
1,975,900,708 1,925,798,898
5,001,979,390 4,821,520,714
10,000 3,950 3,994
10,000 20 20
10,003,958 9,643,041
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52 53
2022 10 21 2023 21
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¢ @
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52 53
2023 20 2023 10 20
13,787,895 158,549,525
13,787,895 158,549,525
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52 53
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0.7390 0.6944

2,738,333,736 3,388,414,164 —

— 2,738,333,736 3,388,414,164 —
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