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2024 7
1
14 (2015 1 22 ) 2,442,009,261 2,442,009, 261 17,625 17,625
15 (2016 1 22 ) 2,250,410,631 2,250,410,631 16,678 16,678
16 (2017 1 23 ) 2,204,705,150 2,204,705,150 15,827 15,827
17 (2018 1 22 ) 2,379,476,259 2,379,476,259 16,533 16,533
18 (2019 1 22 ) 2,339,088,109 2,339,088,109 15,713 15,713
19 (2020 1 22 ) 2,554,817,894 2,554,817,894 16,663 16,663
20 (2021 1 22 ) 2,680,453,440 2,680,453,440 16,991 16,991
21 (2022 1 24 ) 2,731,160,169 2,731,160,169 17,296 17,296
22 (2023 1 23 ) 2,710,752,871 2,710,752,871 16,880 16,880,
23 (2024 1 22 ) 3,090,527,953 3,090,527,953 19,207, 19,207,
2023 7 2,931,541,576 — 18,105 —
8 3,013,180,663 — 18,561 —
9 2,970,542,693 — 18,293 —
10 2,977,804,204 — 18,261 —
11 3,084,293,991 — 18,858 —
12 3,091,640,228 — 18,855 —
2024 1 3,092,629,930 — 19,166 —
2 3,128,904,820 — 19,381 —
3 3,163,380,026 — 19,618 —
4 3,205,351,977 — 19,980 —
5 3,206,113,667 — 20,071 —
6 3,324,076,597 — 20,723 —
7 3,199,138,989 — 19,961 —
1

14 0

15 0

16 0

17 0
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18 0

19 0

20 0

21 0

22 0

23 0
14 12.90
15 5.37
16 5.10
17 4.46
18 4.95
19 6.04
20 1.96
21 1.79
22 2.40
23 13.78
24 7.09

100

14 146,462,791 141,169,128 1,385,544,509
15 110,973,610 147,180,105 1,349,338,014
16 120,540,675 76,860,135 1,393,018,554
17 126,245,840 80,056,197 1,439,208,197
18 155,909,538 106,502,733 1,488,615,002
19 150,726,375 106,125,890 1,533,215,487
20 181,566,376 137,234,809 1,577,547,054
21 158,224,426 156,693,119 1,579,078,361
22 175,628,426 148,833,712 1,605,873,075
23 179,517,887 176,323,184 1,609,067,778
24 99,485,587 112,407,431 1,596,145,934

2024

7 31
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4,748,497,111 50.34
684,810,574 7.26
438,904,095 465
313,986,988 3.33
295,805,758 3.14
214,043,079 2.27
212,670,960, 2.25

70,263,980 0.74
69,664 ,760] 0.74
66,585,802 0.71
59,978,530 0.64
50,969,278 0.54
48,250,943 0.51
43,527,173 0.46
39,094,545 0.41
38,052,490, 0.40
35,462,975 0.38
34,958,095 0.37
31,826,512 0.34
31,454,846 0.33
31,146,931 0.33
27,307,056 0.29
19,333,446 0.20
18,341,811 0.19
18,217,748 0.19
14,760,377, 0.16
13,932,974 0.15
6,628,911 0.07
6,491,742 0.07
4,238,036 0.04
7,689,207,526 81.52
52,842,311 0.56
18,928,010 0.20
71,770,321 0.76
105,973,406 1.12
87,152,563 0.92
67,386,712 0.71
62,391,608 0.66
58,071,263 0.62
52,485,386 0.56
49,845,670 0.53
41,589,878 0.44
33,442,479 0.35
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558,338, 965 5.92

271,639,669 2.88

199,828,321 2.12

100,008,005 1.06

52,614,862 0.56

33,001,428 0.35

32,567,437 0.35

16,652,381 0.18

15,785,167 0.17

722,097,270 7.66

— 390,962,847 4.14

9,432,376,929 100.00

2024 7 31

H H H H COC7 7O 0y

2.125 T-NOTE 3,710,000 14,896.83] 552,672,481 14,917.44 553,437,114} 2.125000] 2025/5/15 5.87|
250515

1.25 T-NOTE 280331 3,750,000 13,702.92 513,859, 755 13,770.21 516,383,053 1.250000] 2028/3/31] 5.47|

4 T-NOTE 290131 2,930,000 15,134.13 443,430,183 15,207.08} 445,567 ,467[4.000000| 2029/1/31 4.72

1.5 T-NOTE 300215 2,770,000 13,232.50) 366,540,433] 13,321.23 368,998,109 1.500000] 2030/2/15 3.91

4.25 T-NOTE 250531 2,270,000 15,149.98} 343,904,664 15,162.81 344,195,869 4.2500001 2025/5/31] 3.65|

1.125 T-NOTE 2,200,000 14,167.98] 311,695,734 14,213.83] 312,704,460] 1.125000] 2026/10/31] 3.32f
261031

3.875 T-NOTE 2,060,000 14,829.55) 305,488,805 14,940.01 307,764,268 3.875000] 2033/8/15 3.26|
330815

4.5 T-NOTE 331115 1,960,000} 15,547.68} 304,734,705 15,662.01 306,975,573]4.500000] 2033/11/15| 3.25|

0.95 ITALY GOVT 2,110,000 14,352.72 302,842,525 14,434 .82 304,574,895/ 0.950000, 2030/8/1] 3.23|
300801

0.5 T-NOTE 270430 1,970,000} 13,740.44 270,686,696 13,792.84 271,719,000] 0.500000] 2027/4/30 2.88|

1.375 T-NOTE 2,005,000 12,552.18] 251,671,278] 12,652.22] 253,677,055/ 1.375000] 2031/11/15 2.69]
311115

4 T-NOTE 340215 1,490,000 14,959. 36} 222,894,550 15,071.31 224,562 ,580]4.000000] 2034/2/15 2.38|

1.2 ITALY GOVT 1,312,000 16,128.89 211,611,071 16,151.80] 211,911,616/1.200000] 2025/8/15 2.25|
250815

0.5 BUND 260215 1,180,000 15,913.79 187,782,813 15,956.48} 188,286,555(0.500000] 2026/2/15| 2.00]

0.5 T-NOTE 270630 965,000 13,664.81 131,865,483 13,719.60) 132,394,140[0.500000] 2027/6/30] 1.40

4.5 T-NOTE 270415 850,000 15,311.88} 130,151,009 15,351.77 130,490,128 4.500000] 2027/4/15| 1.38

4.625 GILT 340131 630,000 20,350.23] 128,206,455 20,469.91] 128,960,473 4.625000] 2034/1/31] 1.37

2.25 CAN GOVT 1,210,000] 10,476.68] 126,767,918 10,580.57] 128,024,912(2.250000] 2029/12/1] 1.36
291201

2.5 T-BOND 450215 1,085,000 11,020.93 119,577,151 11,118.59 120,636,728/ 2.500000] 2045/2/15| 1.28

3.55 SPAIN GOVT 697,000 17,013.12 118,581,463 17,114 .95 119,291,239 3.550000| 2033/10/31] 1.26
331031

2.875 FINNISH GOV 660,000 16,575.74} 109,399, 885} 16,666.18} 109,996,825(2.875000] 2029/4/15| 1.17
290415
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4.375 GILT 540731 560,000 18,769. 46| 105,109,025 18,883.75| 105,749,019/ 4.375000( 2054/7/31| 1.12]
3.375 T-BOND 750,000 13,043.44 97,825,838 13,157.47| 98,681,081 3.375000] 2042/8/15 1.05)
420815
4.5 ITALY GOVT 510,000f 16,983.08] 86,613,731 17,088.01] 87,148,863]4.500000, 2053/10/1) 0.92
531001
1.125 T-BOND 875,000 9,521.84 83,316,126 9,623.07 84,201,885/ 1.125000, 2040/5/15| 0.89
400515
1.45 SPAIN GOVT 955,000 8,152.16f 77,853,144 8,234.50) 78,639,549/ 1.450000( 2071/10/31) 0.83]
711031
1.25 T-BOND 500515 980, 000) 7,661.89 75,086,585 7,741.39 75,865,635(1.250000] 2050/5/15( 0.80]
0.375 GILT 301022 475,000) 15,803.53 75,066, 780) 15,897. 86| 75,514,861} 0.375000( 2030/10/22| 0.80)
0.5 BUND 280215 460,000) 15,419.29 70,928,746 15,508.16] 71,337,536 0.500000] 2028/2/15( 0.76]
5 CAN GOVT 370601 530,000 12,800.60f 67,843,223 12,979.76f 68,792,763(5.000000] 2037/6/1f 0.73
2024 7 31
81.52
0.76
5.92
7.66
95.86
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