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@) (2024 8 30 )
() ()
137,486,223 99.50
137,486,223 99.50
684,752 0.50
138,170,975 100.00
(D
2
) (2024 8 30 )
() () (%)
1.0726 1.1031
1 124,636,228 99.50
133,694,598 137,486,223
)

99.50%

99.50%

()
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€©))
() () X X
1
1,068,459,754 | 1,070,542,981 1.0258 1.0278
(2015 8 10
2
832,662,128 834,537,995 0.8878 0.8898
(2016 2 8
3
582,390,416 583,915,395 0.7638 0.7658
(2016 8 8
4
397,958,526 399,007,578 0.7587 0.7607
(2017 2 8
5
364,511,557 365,436,320 0.7883 0.7903
(2017 8 8
6
318,513,929 319,308,970 0.8013 0.8033
(2018 2 8
7
310,991,631 311,817,958 0.7527 0.7547
(2018 8 8
8
272,961,164 273,701,221 0.7377 0.7397
(2019 2 8
9
236,255,607 236,934,054 0.6965 0.6985
(2019 8 8
10
221,506,528 222,089,661 0.7597 0.7617
(2020 2 10
11
219,188,050 219,772,938 0.7495 0.7515
(2020 8 11
12
211,549,319 212,102,291 0.7651 0.7671
(2021 2 8
13
207,942,168 208,465,382 0.7949 0.7969
(2021 8 10
14
187,210,893 187,711,098 0.7485 0.7505
(2022 2 8
15
175,376,802 175,866,276 0.7166 0.7186
(2022 8 8
16
154,335,657 154,579,636 0.6326 0.6336
(2023 2 8
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(210723 8 8 ) 158,139,410 158,373,656 0.6751 0.6761

2023 8 160,531,543 0.6881
9 156,652,741 0.6712
10 156,355,647 0.6691
11 165,066,727 0.7133
12 161,959,860 0.7248

2024 1 161,881,273 0.7272

18

0024 2 8 ) 160,223,998 160,445,647 0.7229 0.7239
2 158,120,801 0.7300
3 160,704,683 0.7474
4 156,837,802 0.7488
5 151,332,957 0.7547
6 157,648,867 0.7834
7 143,324,821 0.7618

19

(2024 8 8 ) 135,396,979 135,583,584 0.7256 0.7266

8 138,170,975 0.7455
()

1 0.0100

2 0.0120

3 0.0120

4 0.0120

5 0.0120

6 0.0120

7 0.0120

8 0.0120

9 0.0120

10 0.0120

11 0.0120

12 0.0120

13 0.0120

14 0.0120

15 0.0120

16 0.0100

17 0.0060
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18 0.0060
19 0.0060
()

1 3.6

2 12.3

3 12.6

4 0.9

5 5.5

6 3.2

7 4.6

8 0.4

9 4.0

10 10.8

11 0.2

12 37

13 5.5

14 4.3

15 2.7

16 10.3

17 7.7

18 8.0

19 1.2

(4)

1 1,169,698,522 409,557,531
2 248,363,219 352,043,323
3 61,374,981 236,818,825
4 61,374,413 299,337,994
5 45,275,065 107,419,673
6 28,747,546 93,608,413
7 94,510,186 78,867,406
8 6,169,918 49,304,811
9 12,187,864 42,992,909
10 25,874,618 73,531,263
11 10,035,502 9,157,993
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12 6,405,944 22,364,054
13 8,489,039 23,368,291
14 11,349,748 22,854,231
15 4,873,250 10,238,763
16 18,682,678 19,440,162
17 5,462,906 15,195,595
18 4,514,559 17,111,604
19 8,574,018 43,618,483
() 281,472,777
D (2024 8 30 )
() ()
90,105,721 65.54
90,105,721 65.54
37,614,553 27.36
37,614,553 27.36
9,761,763 7.10
137,482,037 100.00
() ()
37,564,086 27.32
37,564,086 27.32
QY
« 2
« 3

0)) (2024 8 30 )
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()
) ) C/7 7)) W
105.47 105.09] 4.750000
United Kingdom Gilt 255,000 37.17
51,290,424 51,106,122| 2030/12/07
77.21 77.03] 0.875000
UNITED KINGDOM GILT 150,000 16.03
22,085,920| 22,035,861| 2033/07/31
93.45 93.57| 3.125000
GOLDMAN SACHS GROUP INC. 70,000 9.09
12,475,307| 12,490,926| 2029/07/25
106.75 107.57] 6.500000
CITIGROUP INC 57,000 8.51
11,603,726 11,693,403| 2030/08/16
92.03 91.88| 1.625000
United Kingdom Gilt 63,000 8.03
11,057,329 11,038,555| 2028/10/22
106.88 106.67] 6.250000
INNOGY Finance BV 40,000 5.92
8,152,958 8,137,397| 2030/06/03
103.45 103.56] 6.000000
Italy Government International Bond 30,000 4.31
5,918,603 5,925,182| 2028/08/04
99.01 99.12| 5.375000
HSBC Bank PLC 28,000 3.85
5,287,058 5,292,825| 2030/11/04
)
65.54%
27.36%
92.90%
)
( )
/
LONG GILT DEC 24 37,766,991 37,564,086 27.32%
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