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77,682,744 1.04
67,453,590 0.90
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238,113,754 3.20]
16,591,983 0.22
67,496,982 0.90;
99,833,89% 1.34
740,971,151 9.98
18,786,726 0.25
2,205,254,527 29.70
135,343,698 1.82
798,513,078 10.75
237,662,630 3.20]
152,579,386 2.05
81,132,864 1.09
522,136,683 7.03
1,792,024,641 24.14
1,481,573,444 19.96
86,472,912 1.16
72,963,083 0.98
16,979,216 0.22
30,958,994 0.41
126,915,431 1.70
144,844,047 1.95
16,668,122 0.22
16,322,187 0.21
24,119,197 0.32
29,566,314 0.39
47,230,951 0.63
31,706,534 0.42
41,579,380, 0.56
159,951,926 2.15
82,563,264 1.11
2,410,415,002 32.47
879,603,115 11.85
7,422,640,983 100.00;
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3,057,863,102 41.19
1,562,873,304 21.05
359,684,884 4.84
234,088,899 3.15
55,853,392 0.75
)
184,750,505 2.1053 388,963,804 2.1848 403,605,953/99.79
)
99.79
99.79
) )
CHINA 20,000,000 2,096.73 419,347,833 2,117.95 423,590,434 2.88 2033/2/25( 5.70
GOVERNMENT BOND)
CHINA 15,000, 000 2,082.59 312,389,744 2,115.87 317,380,717 2.89 2031/11/18| 4.27
(GOVERNMENT BOND)
MEX BONOS 35,000,000 807.63 282,672,452 793.16 277,606,983  7.75 2031/5/29) 3.74
DESARR FIX RT
FN BR2236 1,665,059.84 12,566.83) 209,245,297 12,393.83 206,364,851, 2.5 2051/8/1| 2.78
BK NEDERLANDSE 2,000,000 9,322.01 186,440,324 9,409.46 188,189,204 3.5 2027/7/19| 2.53
GEMEENTEN
G2 MA7419 1,334,016.8 13,255.89) 176,835,826 13,165.51] 175,630,236, 3 2051/6/20| 2.36
FN MA4577 1,382,718.31 12,069.58 166,888,429 11,830.13 163,577,469 2| 20527471 2.20)
FR QD1955 1,272,718.29 12,588. 96| 160,222,072 12,412.30) 157,973,686 2.5 2051/12/1| 2.12
UNEDIC 1,000,000 14,906.00) 149,060,046} 15,257.93 152,579,386 0.625 2026/3/3| 2.05
10 KFW 1,000,000 14,234.13 142,341,306 14,616.45 146,164,589  0.75 2029/1/15| 1.96
11 US TREASURY N/B] 1,100,000 12,124.18§ 133,366,018 11,342.90) 124,771,968 2.875 2049/5/15| 1.68
12 BUONI 700,000 17,481.52) 122,370,651 17,689.48 123,826,378]  5.25 2029/11/1 1.66]
POLIENNALI DEL
TES
13 KOREA TREASURY 900,000,000 11.09 99,841,819 11.09 99,833,894 3.5 2024/3/10| 1.34
BOND
14 (CANADIAN 1,000,000 9,983.62 99,836,251 9,889.69 98,896,966  2.75 2048/12/1 1.33
(GOVERNMENT
15 ELECTRICITE DE 500,000 17,873.15) 89,365,776 19,379.28 96,896,442 6.125 2034/6/2| 1.30
FRANCE
16 PROVINCE OF 1,000,000, 9,069.33 90,693,369 9,272.28 92,722,875 1.5 2031/9/1 1.24
QUEBEC
17 KFW 700,000 12,690.42) 88,832,941 13,071.14 91,498,041 0.125 2032/1/9| 1.23
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18 EUROF INA 1,000,000 8,958.63 89,586,378 9,066.97 90,669,712]  3.35| 2029/5/21f 1.22)
19 NEW S WALES 1,000,000 8,891.11 88,911,116 8,973.69 89,736,976 3 2030/2/20| 1.20]
TREASURY CRP
20 UK TREASURY 800,000 11,028.11] 88,224,937 11,031.56 88,252,512|  1.75| 2049/1/22| 1.18
21 ROMANIA 500,000 16,715.10) 83,575,527 17,148.78 85,743,920 6.625 2029/9/27] 1.15
22 [STANDARD 860,000 9,388.08 80,737,530 9,600.37 82,563,264 2.9 2025/6/28| 1.11
CHARTERED PLC
23 UK TREASURY 500,000 17,256.27 86,281,388 16,343.56 81,717,842  3.752053/10/22] 1.10
24 EFSF 500,000 16,072.18 80,360,929 16,226.57 81,132,864 32028/12/15| 1.09)
25 BPCE SFH - 600,000 12,586.43 75,518,638 13,006.69 78,040,181 0.375 2032/1/21f 1.05
SOCIETE DE FI
26 EUROPEAN 1,000,000 7,569.85 75,698,599 7,761.02 77,610,251 1.3 2031/1/27] 1.04
INVESTMENT BANK|
27 QUEENSLAND 1,000,000 7,535.72 75,357,296 7,593.05 75,930,540 1.5 2032/8/20( 1.02
TREASURY CORP
28 BANK 2017-BNK7 500,000 13,604.25 68,021,273 13,939.92 69,699,610 3.435 2060/9/15( 0.93
A5
29 UK TREASURY 400,000 16,147.09 64,588,386 17,035.85 68,143,400  1.625(2028/10/22] 0.91
30 UNITED MEXICAN 500,000 13,337.49 66,687,494 13,615.39 68,076,993 1.125 2030/1/17] 0.91
STATES
29.70]
1.82
24.14
32.47
88.14
)
T-NOTE (2 ) 51 10,484,765.64  1,547,027,170|  10,463,765.88|  1,543,928,655  20.80)
(2024 03 )
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T-NOTE (5 ) 50 5,362,109.3 791,179,227 5,394,140.5 795,905,430  10.72
(2024 03 )

T-BOND (2024 1 115,992.19 17,114,648 121,250 17,890,437  0.24
03 )

T-NOTE (10 ) 8 655,687.5 96,746,691 669,750 98,821,612  1.33
(2024 03 )

T-ULTRA (2024 11] 1,344,148.41 198,329,098 1,406,625 207,547,518]  2.79
03 )

T-NOTE  (ULTRA 23 2,671,539.12) 394,185,597 2,668,718.75 393,769,450  5.30)

10 )(2024 03

10 27 3,224,690 354,909,379 3,268,080 350,684,884  4.84
(2024 03 )
BOBL (2024 1 117,650 18,820,470 117,840 18,850,864  0.25
03 )
BTP (2024 03 g 693,600 110,955,192 709,140 113,441,125 1.5
)
BTS (2024 03 50 5,299,000 847,681,030 5,310,500 849,520,685  11.44
)
BUNDS (2024 27 3,629,920 580,678,303 3,632,310 581,060,630  7.82
03 )
BUXL (2024 3 422,160 67,532,934 403,680 64,576,689  0.86
03 )
SCHATZ (2024 10 1,060,900 169,712,172 1,059,650 169,512,210,  2.28
03 )
10 5 566,237.6 55,015,644 574,859.95 55,853,392  0.75
(2024
03 )
2024 1 1
1 )
2023 6 1 — 1.0000 —
7 65 — 0.9842 —
8 189 — 1.0065] —
9 278 — 0.9871 —
10 251 — 0.9788 —
11 229 — 1.0267 —
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12 291] — 1.0322 —
2024 1 404 — 1.0477 —
2023 6 30 2023 12 29 3.2
100
2 1

2023 6 30 2023 12 29 437,740,674 155,008,944 282,731,730
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