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20.315 15.315

15.315

15.315

2026 6 30
111,996,011,199 99.80
— 217,805,937, 0.19
112,213,817,136) 100.00;

2026 6 30
22,782,896 0.02
111,812,773,972 99.83
— 157,785,196 0.14
111,993,342,064 100.00]

2026 6 30
46,431,012,823 35.06
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9,282,196,784 7.01
6,304,010,799 4.76
5,505,324,384 4.16
5,172,694,806 3.91
4,773,638,752 3.60
4,337,456,331 3.28
4,008,919,679 3.03
3,823,787,662 2.89
3,009,619,512 2.27
2,885,312,454 2.18
2,682,244,142 2.03
2,509,265,378 1.89
2,171,490,995 1.64
2,168,570,791 1.64
2,107,971,026 1.59
1,667,934,229 1.26
1,163,316,612 0.88
1,053,528,483 0.80
807,144,908 0.61
681,168,871 0.51
651,784,399 0.49
611,857,075 0.46
582,822,478 0.44
562,446,926 0.42
533,904,760 0.40
459,511,944 0.35
425,508,500 0.32
424,495,432 0.32
365,583,795 0.28
340,658,270 0.26
286,367,119 0.22
282,966,456 0.21
272,728,077 0.21
262,243,797 0.20
260,606,144 0.20
244,691,290 0.18
231,143,915 0.17
224,564,539 0.17
185,218,425 0.14
157,901,712 0.12
143,616,819 0.11
101,131,148 0.08
78,637,859 0.06
65,494,978 0.05
65,199,360 0.05
63,663,322 0.05
54,612,939 0.04
40,297,641 0.03
30,950,686 0.02
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16,708,346 0.01
11,848,608,771 8.95
132,422,536,344 100.00
)
2026 1 22
8,391, 441,000 98.63
( ) — 116,752,632 1.37
8,508,193, 632 100.00
2026 1 22
2026 6 30
() ) () () () O
113,793,955, 700] 0.9916| 112,846,941,305) 0.9842 111,996,011,199|99.80]
2026 6 30
99.80)
99.80)
2026 6 30
() ) () () ) )
42,725,553.677 2,639.49 112,773,822,918| 2,617 111,812,773,972(99.83]
Ch-JPY
21,689,734 1.0481 22,733,010 1.0504 22,782,896 0.02
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2026 6 30
0.02
99.83
99.85
30
2026 6 30
(D)
(O]
1 | UNITED STATES 3.625 21,900,000 99.47 3,527,994, 358 2.66
TREASURY NOTE 2027/8/31
3.62% 08-31-27
2 | PERU GOVERNMENT 7.6 51,074,000 106.86 2,588,438,432 1.95
BOND PEN 144A 2039/8/12
LIFE/REG S 7.6%
08-12-39
3 | UTD KINGDOM GILT 3.75 11,595,000 89.64 2,232,162,972 1.69
GBP REG S 3.75% 2038/1/29
01-29-38
4 | CHINA DEVELOPVENT 3.07 75,880,000 105.76 1,913,230,474 1.44
BANK CNY UNSEC 2030/3/10
3.07% 03-10-30
5 | HUNGARY GOVERNMENT 3.0 3,909,410,000 92.63 1,892,076,345 1.43
BOND HUF 3.0% 08- 2030/8/21
21-30
6 | UNITED STATES 1.25 10,592,500 86.73 1,487,871,915 1.12
TREASURY NOTE 2031/8/15
1.25% 08-15-31
7 | UNITED STATES 2.375 9,140,000 98.64 1,460,121,125 1.10
TREASURY INFLATION 2055/2/15
INDEXED BONDS 1/L
2.375% 02-15-55
8 | KOREA NDFB 3212 1.25 13,043,020,000 101.09 1,382,180,073 1.04
KRW 4.25% 12-10-32 2032/12/10
9 | JAPAN GOVERNMENT 3.7 1,386,850,000 98.23 1,362,288,887 1.03
THIRTY YEAR BOND 2056/3/20
JPY 3.7% 03-20-56
10 | BUNDESREPUBLIK 1.7 7,660,000 94.75 1,342,878,342 1.01
DEUTSCHLAND 2032/8/15
BUNDESANLEIHE EUR
REG S (B) 1.7% 08-
15-32
11 | UNITED STATES 4.125 7,984,100 99.96 1,292,482,119 0.98
TREASURY NOTE 2031/5/31
4.125% 05-31-31
12 | TPNT 2018-2 M1 3.5 8,300,000 9482 1,274,562,400 0.96
144A FRN 03-25-58 2058/3/25
13 | ITALY BUONI 4.4 6,420,000 107.15 1,272,862,194 0.96
POLIENNALI DEL 2033/5/1
TESORO EUR REG S
(B) 4.4% 05-01-33
T4 | NEW SOUTH WALES 4.75 11,830,000 94.64 1,249,332,407 0.94
TREASURY CORP AUD 2037/2/20
REG S 4.75% 02-20-
37
15 | VERUS 2026-2 AL 4.59 7,755,201 98.76 1,240,373,222 0.94
144A FRN 02-25-71 2071/2/25
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16 | FRENCH REPUBLIC 0.0 7,390,000 88.17 1,205,620,685 0.91
GOVERNMENT BOND 2030/11/25
OAT EUR 144A
LIFE/REG S 0.0%
11-25-30

17 | UK CONV GILT GBP 1.0 6,610,000 83.64 1,187,332,611 0.90
REG S 1.0% 01-31- 2032/1/31
32

18 | UNITED KINGDOM 0.375 6,425,000 85.24 1,176,110,279 0.89
GILT GBP REG S 2030/10/22
0.375% 10-22-30

19 | COLOMBIA 8.0 6,580,000 110 1,172,194,100 0.89
GOVERNMENT 203374720
INTERNATIONAL BOND
8.0% 04-20-33

20 | FNCL UMBS 4.5 4.5 6,329,971 97.16 995,989,841 0.75
CB4852 10-01-52 2052/10/1

21 | UNITED STATES 2.375 9,370,000 63.34 961,223,354 0.73
TREASURY NOTE 205175715
2.375% 05-15-51

22 | HELLENIC REPUBLIC 3.375 5,025,000 98.68 917,484,047 0.69
GOVERNMENT BOND 2036/6/16
EUR 144A LIFE/REG
S 3.375% 06-16-36

23 | UNITED STATES 3.875 5,675,000 99.09 910,681,562 0.69
TREASURY NOTE 2030/6/30
3.875% 06-30-30

24 | FNCL UMBS 5.0 5.0 5,221,761 98.69 834,559,778 0.63
MA4709 07-01-52 2056/7/1

25 | HUNGARY GOVT BOND 3.0 1,999,770,000 78.18 816,826,561 0.62
HUF 3.0% 04-25-41 2041/4/25

26 | FNCL UMBS 5.0 5.0 5,044,465 99.41 812,134,562 0.61
SD4977 11-01-53 2053/11/1

27 | FNCL 2.0 UMBS TBA 2.0 5,463,058 80.39 711,212,766 0.54
07-01-56 2056/7/1

28 | TREASURY CORP OF 3.625 3,750,000 99.69 691,676,003 0.52
VICTORIA EUR REG S 2040/9/29
3.625% 09-29-40

29 | EUROPEAN 7.4 398,300,000 100.39 684,993,724 0.52
INVESTMENT BANK 2033/10/23
7.4% 10-23-33

30 | SPIE SA EUR REG S 3.875 3,700,000 99.73 682,756,420 0.52
SR UNSEC (B) 2031/5/18
3.875% 05-18-31

2026 1 22
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(
) )
35 (BFCM) 0.279026/10/2[1100,00®9.1799,175,000 [1.17
242121 (BFCM) 0.932027/10/15200,008.8037606,000 [2.32
202‘1117 (BFCM) 1.547028/10/13100,00®9.2889,286,000 [1.17
1 = (2025)( 1.322027/11/12100,0009.5399;539,000 [1.17
24 1.612028/12/19100,00®9.3399335,000 [1.17
27 1.5582029/7/4 200,00®8.7097|410,000 [2.32
(2025)
29 1.89@029/12/111100,00®9.3199,315,000 (1.17
(2025)
32 0.7132026/7/13 200,00®9.7299,454,000 (2.34
(2023)
15 1.1142028/1/26¢ 200,00®9.4938,986,000 (2.34
18 20 1.5622029/1/17 100,00®9.2389,238,000 (1.17
21 2 1.552/2029/6/5 300,00®8.9296|727,000 |3.49
10 20 1.6392029/9/11 100,00®9.1199,115,000 [1.16
12 22 1.3772027/12/1 200,000 99.689,360,000 (2.34
10 202 1.1720027/10/26200,00®8.7887,570,000 (2.32
2 12 1.55P028/7/1() 100,008.7798, 777,000 [1.16
= 27 2.17@028/11/14100,00©9.3299,321,000 (1.17
— 26 1.4730028/7/14 100,00®8.8898,887,000 [1.16
13 0.450P027/12/8 300,000 97.293,730,000 (3.45
9 0.3852028/6/2( 100,0006.9196,914,000 |1.14
67 0.200P026/6/1(0 100,00®9.6479P647000 (1.17
24 0.7092028/9/14 300,00®7.392792191000 |3.43
31 ( 1.0962027/7/16 100,00®9.4889P9488000 (1.17
33 ( 1.2830027/12/2 100,00®9.63199631000 (1.17
65 0.380P027/7/3() 300,0008.41295257000 [3.47
85 ( 0.240P027/3/1% 100,00®8.78898788000 |1.16
87 ( 0.290r028/4/14 200,00®7.1694,328,000 [2.28
33 0.280028/4/27 300,000 97.291}330,000 (3.42
81 0.3892028/6/2() 100,00®7.1297,125,000 (1.14
93 ( 1.3042028/9/2( 100,00(©9.1099;109,000 [1.16
41 1.45P028/1/21 100,00(09.1299;122,000 [1.17
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1.570G

2028/9/15

» 10

0,00©8.9298

922,000

1.16

42

0.390

2027/6/1]

10

0,000 98.598

590,000

1.16

17

0.340

P026/7/3]

[ 30

0,00®9.5298

,605,000

351

24

1.470Q

P028/2/24

» 10

0,00®9.4739

473,000

117

26

1.563

2028/10/4

» 10

0,0009.2699

265,000

117

83

0.530

2028/7/6

10

0,00®7.2597

259,000

114

0.55

026/12/1

1

0,00®9.3599

357,000

117

89

1.532/028/11/2,

710

0,00®9.2539

253,000

117

0.190

2027/3/1]

10

0,0008.8188

,816,000

1.16

52

0.375

P27/ 7113

3 30

0,00®8.4895

377,000

3.47

59

0.385

P028/5/24

» 10

0,00®7.1987

194,000

114

31

0.41G

P027/8/2]

[ 30

0,00®8.1984

594,000

3.46

40

0.572026/11/2

710

0,000 99.499

410,000

117

0.47G

P027/2/2¢

» 10

0,0039.0499

047,000

1.16

0.280

2026/9/4

10

0,00®9.3699

369,000

117

2.081

P028/3/24

110

0,0009.3299

321,000

117

0.000

2086/2/3

10

0,000 | 1000

000,000

1.18

35

0.760

p028/4/28 30

0,00®7.6893

,055,000

3.44

37

1.102028/12/1]

410

0,00®7.5397

537,000

115

30

1.454

2028/9/4

20

0,00®9.1638

1326,000

2.33

20

0.32G

P026/7/1(

) 20

0,00®9.59389

186,000

2.34

25

0.828

P027/5/2]

(20

0,0039.0248

088,000

2.33

28

1.186

p027/5/28 20

0,0009.53839

066,000

2.34

52

1.652028/10/2

310

0,0039.1029

102,000

1.16

0.420

P027/5/2"

» 10

0,00®8.7098

707,000

1.16

30

1.125

P028/4/2"

» 10

0,0008.7638

761,000

1.16
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1
1 (2016 11 21 ) 3,184,794,066 3,184,794,066 0.9994 0.9994
2 (2017 11 20 ) 19,110,060,395 19,110,060,395 1.0153 1.0153
3 (2018 11 20 ) 29,181,389,191] 29,181,389,191 0.9856 0.9856
4 (2019 11 20 ) 28,212,415,021] 28,212,415,021 1.0533 1.0533
5 (2020 11 20 ) 23,308,671,049 23,308,671,049 1.1003 1.1003
6 (2021 11 22 ) 71,361,308,029 71,361,308,029 1.0868 1.0868
7 (2022 11 21 ) 88,535,544,600 88,535,544,600 0.9518 0.9518
8 (2023 11 20 ) 75,976,708,852] 75,976,708,852 0.9236 0.9236
9 (2024 11 20 ) 100,679,464,972| 100,679,464,972 0.9384 0.9384
10 (2025 11 20 ) 109,459,648,319] 109,459,648,319 0.9450 0.9450
2025 6 104,811,337,484] — 0.9392 —
7 104,853,624,628 — 0.9364 —
8 105,768,654,215 — 0.9397 —
9 106,719,048,528 — 0.9448 —
10 109,864,211,513 — 0.9495 —
11 110,126,761,059 — 0.9492 —
12 110,434,329,702 — 0.9450, —
2026 1 111,641,589,231 — 0.9440 —
2 113,953,366,646 — 0.9505 —
3 111,830,852,167 — 0.9235 —
4 112,304,909,339 — 0.9261] —
5 109,935,741,081 — 0.9297, —
6 112,213,817,136 — 0.9341 —
)
1
1 2015 12 30 2016 11 21 0

17/41
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2 2016 11 22 2017 11 20 0]
3 2017 11 21 2018 11 20 0
4 2018 11 21 2019 11 20 0
5 2019 11 21 2020 11 20 0
6 2020 11 21 2021 11 22 0
7 2021 11 23 2022 11 21 0
8 2022 11 22 2023 11 20 0]
9 2023 11 21 2024 11 20 0]
10 2024 11 21 2025 11 20 0]
1 2015 12 30 2016 11 21 0.1

2 2016 11 22 2017 11 20 1.6
3 2017 11 21 2018 11 20 2.9
4 2018 11 21 2019 11 20 6.9
5 2019 11 21 2020 11 20 4.5
6 2020 11 21 2021 11 22 1.2
7 2021 11 23 2022 11 21 12.4
8 2022 11 22 2023 11 20 3.0
9 2023 11 21 2024 11 20 1.6
10 2024 11 21 2025 11 20 0.7
11 2025 11 21 2026 5 20 2.8

()1
100
)
100

1 2015 12 30 2016 11 21 3,231,682,126 44,994,811 3,186,687,315
2 2016 11 22 2017 11 20 16,726,579,299 1,091,922,289 18,821,344,325
3 2017 11 21 2018 11 20 21,829,166,685 11,042,653,256 29,607,857,754
4 2018 11 21 2019 11 20 6,206,770,483 9,029,483,083 26,785,145,154
5 2019 11 21 2020 11 20 3,867,699,886 9,468,990,965 21,183,854,075)
6 2020 11 21 2021 11 22 48,224,312,045  3,744,970,791 65,663,195,329
7 2021 11 23 2022 11 21 35,844,448,972  8,492,395,649 93,015,248,652
8 2022 11 22 2023 11 20 15,950,524,602 26,701,484,697 82,264,288,557
9 2023 11 21 2024 11 20 46,525,060,789 21,503,030,028  107,286,319,318
10 2024 11 21 2025 11 20 22,434,727,971 13,895,760,849  115,825,286,440

18/41
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11 2025 11 21 2026 5 20 17,881,362,036] 16,168,913,688 117,537,734,788
()1
)
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UNITED STATES TREASURY MOTE 182% 08-31-17 _m T L Ll L]
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