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3,159,483,786 99.61
3,159,483,786 99.61
12,212,539 0.39
3,171,696,325 100.00

27 7 31
3,087,300,841 97.71
1,313,508,080 41.57
700,554,093 22.17
268,044,343 8.48
225,756,014 7.15
160,033,534 5.07
150,768,698 4.77
68,858,010 2.18
47,791,353 1.51
43,974,988 1.39
42,295,645 1.34
29,265,931 0.93
22,441,475 0.71
14,008,677 0.44
72,231,723 2.29
3,159,532,564 100.00
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(%)
US TREASURY N/B 0.875%
100.44 100.32 | 0.875000
1| 2017/05/15 364,677,600 11.58%
366,297,280 | 365,873,742 | 2017/5/15
BTPS 4.25 2020/03/01 114.90 115.81 | 4.250000
2 083,717 10..40%
83,717,500 | 206 019,779 | 328,587,422 | 20007371 |10-4%"
US TREASURY N/B 1.0
100.69 100.61 | 1.000000
3 | 2016/08/31 261,104,200 8.32%
262,918,874 | 262,715,212 | 2016/8/31
BTPS 1.35% 2022/04/15 98.53 100.39 | 1.350000
4 44,350,000 7.76%
240,758,055 | 245,315,182 | 2022/4/15 '
US TREASURY N/B 2.125%
98.73 98.71 | 2.125000
5 | 2025/05/15 198,464,000 6.20%
195,952,190 | 195,919,691 | 2025/5/15
FRANCE 0.A.T. 1.75%
105.48 108.01 | 1.750000
6 | 2024711725 131,677,500 4.50%
138,906,594 | 142,238,035 | 2024/11/25
US TREASURY N/B 3.0%
96.43 100.91 | 3.000000
7 | 2045/05/15 115,357,200 3.68%
111,239,362 | 116,411,564 | 2045/5/15
US TREASURY N/B 0.75%
100.2 100. 7
8 | 2017/06/30 104,193,600 00.20 00.08 | 0.750000 | 5 o0y,
104,412,406 | 104,282,164 | 2017/6/30
DEUTSCHLAND REP 2.5%
123. 128.92 | 2.
9 | 2046/08/15 62,445,000 3.58 8.9 500000 |, oey
77,172,924 | 80,510,338 | 2046/8/15
US TREASURY N/B 0.625%
100.24 100.17 | 0.625000
10 | 2016/10/15 72,563,400 2300
72,739,003 | 72,693,288 | 2016/10/15
SPANISH GOVT 4.85%
118.81 119.72 | 4.850000
11 | 2020/10/31 55,657,500 2.11%
66,129,458 | 66,638,724 | 2020/10/31
BTPS 5.0 2025/03/01 125.18 127.79 | 5.000000
12 39,367,500 1.59%
49,284,173 | 50,309,696 | 2025/3/1
BTPS 4.0 2020/09/01 114.51 115.58 | 4.000000
13 40,725,000 1.49%
46,636,233 | 47,071,991 | 2020/9/1
US TREASURY N/B 3.25
102. 102.41 | 3.2
14 | 2016/05/31 45,274,600 02.60 0 8.250000 | 4oy
46,452,192 | 46,367,528 | 2016/5/31
FRANCE 0.A.T. 2.75%
113. 117.49 | 2.7
15 | 2027710725 27,828,750 3.69 o 50000 1) o3y,
31,641,288 | 32,698,781 | 2027/10/25
TSY 5 2025 124.97 126.43 | 5.000000
16 25,147,200 1.01%
31,427,713 | 31,794,862 | 2025/3/7 '
TREASURY 4.25 2036/03/07 123.63 127.20 | 4.250000
17 22,245,600 0.90%
27,504,459 | 28,297,515 | 2036/3/7
DEUTSCHLAND REP 1.0%
102.00 104.04 | 1.000000
18 | 2024/08/15 25,792,500 0.85%
26,309,639 | 26,837,096 | 2024/8/15
SPANISH GOVT 4.4% 2023/10/31 119.08 120.41 | 4.400000
19 21,720,000 0.83%
25,865,262 | 26,154,138 | 2023/10/31
TREASURY 4.0 2022/03/07 113. 114.61 | 4.
20 21,278,400 3.88 6 000000 1 5 7y
24,232,905 | 24,388,238 | 2022/3/7
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US TREASURY N/B 1.75%
.04 ) 1.7
21 | 2022/02/28 21,086,800 9.0 98.63 50000 15 aay
20,674,763 | 20,798,332 | 2022/2/28
BELGIAN 0291 5.5 2028/03/28 145.33 150.64 | 5.500000
22 13,167,7 _63%
3.167.750 | 15 138,007 | 19,836,556 | 202873728 | OO
US TREASURY N/B 2.875%
93.81 98.30 | 2.875000
23 | 2043/05/15 19,846,400 0.62%
18,619,892 | 19,509,805 | 2043/5/15
SPANISH GOVT 5.5% 2021/04/30 123.14 124.16 | 5.500000
24 14,932,500 0.59%
18,388,627 | 18,540,192 | 2021/4/30
TREASURY 5.0 2018/03/07 110.91 110.67 | 5.000000
25 16,442,400 0.58%
18,237,910 | 18,198,448 | 2018/3/7
US TREASURY N/B 3.0%
i 100.7 )
26 | 2044/11/15 17,985,800 96.08 00.75 1 3.000000 | o,
17,281,655 | 18,121,952 | 2044/11/15
US TREASURY N/B 2.75%
1.57 97| 2.7
27 | 2042/11/15 18,606,000 91.5 9.9 50000 1 ooy
17,039,002 | 17,857,294 | 2042/11/15
NETHERLANDS GOVT 2.25%
111.26 112.85 | 2.250000
28 | 2022/07/15 14,932,500 0.53%
16,615,392 | 16,852,072 | 2022/7/15
BUNDESREPUB 28/07/04 143.82 148.08 | 4.750000
29 10,860,000 0.51%
e 15,618,852 | 16,081,488 | 2028/7/4 '
DENVARK - BULLET 1.5%
105.48 107.26 | 1.500000
30 | 2023711715 14,188,200 0.48%
14,966,422 | 15,219,682 | 2023/11/15
30
27 7 31
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97.71%
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27 7 31
/
2015 08 9,758,000 |1,323,981,903 |1,324,648,500 | 41.93%
2015 08 10,466,000 |1,290,667,120 |1,297,784,000 | 41.08%
2015
o8 1,395,000 | 269,100,265 | 269,709,300 |  8.54%
2015 08 727,000 | 70,351,790 | 69,363,070 | 2.20%
2015 08 6,472,000 | 50,805,200 | 49,251,920 |  1.56%
o8 2015 336,000 | 30,421,440 | 30,313,920 | 0.96%
0,
2015 08 1,214,000 | 22,082,660 | 22,082,660 |  0.70%
0,
2015 08 1,006,000 | 14,587,000 | 14,486,400 |  0.46%
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2,059,802,714 2,059,802,714 1.0473 1.0473
18 7 18
7
2,029,528,834 2,029,528,834 1.0192 1.0192
19 7 17
8
2,071,478,772 2,071,478,772 1.0221 1.0221
20 7 15
9
2,194,730,925 2,194,730,925 1.0613 1.0613
21 7 15
10
2,337,472,093 2,337,472,093 1.1104 1.1104
22 7 15
11
2,444,068,775 2,444 ,068,775 1.1081 1.1081
23 7 15
12
2,724,242,576 2,724,242,576 1.1819 1.1819
24 7 17
13
2,813,971,272 2,813,971,272 1.1815 1.1815
25 7 16
14
2,999,199,334 2,999,199,334 1.2331 1.2331
26 7 15
15
3,124,869,002 3,124,869,002 1.2605 1.2605
27 7 15
26 7 3,027,884 ,464 1.2395
8 3,087,386,348 1.2581
9 3,082,296,606 1.2533
10 3,111,470,830 1.2586
11 3,149,850,292 1.2757
12 3,176,832,167 1.2836
27 1 3,265,403,736 1.3158
2 3,259,567,231 1.3135
3 3,289,683,234 1.3205
4 3,252,125,535 1.3048
5 3,192,262,272 1.2827
6 3,126,370,198 1.2585
7 3,171,696,325 1.2788
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6 0.0000
7 0.0000
8 0.0000
9 0.0000
10 0.0000
11 0.0000
12 0.0000
13 0.0000
14 0.0000
15 0.0000
6 4.6
7 2.7
8 0.3
9 3.8
10 4.6
11 0.2
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13 0.0
14 4.4
15 2.2




EDINETOOOO

000000000000 DO000D0000000O(E12434)

Ooooooooooooooooooad

6 180,418,797 1,449,313,655
7 91,073,757 66,487,736
8 100,433,538 65,082,168
9 98,639,908 57,445,939
10 98,465,832 61,273,727
11 171,936,861 71,387,876
12 177,727,040 78,347,752
13 211,350,963 134,662,462
14 171,302,456 120,758,793
15 218,507,219 171,638,103
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TREASURY 4.25

2036/03/07 115,000.00 142,186.00

TREASURY 4.25

2039/09/07 30,000.00 37,611.00

TREASURY 4.25

2040/12/07 30,000.00 37,839.00

TREASURY 4.25

2046/12/07 58,000.00 75,336.20

TREASURY 4.25

2049/12/07 40,000.00 52,980.00

TREASURY 4.25

2055/12/07 30,000.00 40,954.50

TREASURY 4.5 2019/03/07 70,000.00 78.323.00

TREASURY 4.5 2034/09/07 50,000.00 63,422.50

TREASURY 4.5%

2042/12/07 45,000.00 59,550.75

TREASURY 5.0 2018/03/07 85,000.00 94.282.00

TSY 4.25% 2032/06/07 50,000.00 61,077.50

TSV 5 2025 130,000.00 162,467.50

UK TREASURY 6.0

2028/12/07 20,000.00 28,405.00
1,133,000.00 1,358,964.95
(218,793,630) (262,429,721)

CANADA-GOV™T 29/6/1 89,000.00 129.581.33

CANADA-GOVT 1.5%

2017/03/01 15,000.00 15,261.15

CANADA-GOVT 1.5%

2023/06/01 75,000.00 75,361.50

CANADA-GOVT 3.5

2020/06/01 118,000.00 133,042.64

CANADA-GOVT 3.5%

2045/12/01 20,000.00 25,123.40

CANADA-GOVT 3.75

2019/06/01 112,000.00 125,637.12

CANADA-GOVT 4.0

2017/06/01 95,000.00 101,336.50

CANADA-GOVT 4.25

2018/06/01 23,000.00 25,507.92

CANADA-GOVT 5.0

2037/06/01 58,000.00 85,092.96

605,000.00 715,944 .52

(58,612,400) (69,360,705)

SINGAPORE GOVT 2.5

2019/06/01 55,000.00 57,062.50

SINGAPORE GOVT 3.125

2022/09/01 50,000.00 52,525.00

SINGAPORE GOVT 3.5

2027/03/01 95,000.00 102,220.00

SINGAPORE GOVT 3.75

2016/09/01 52,000.00 53,757.60

SINGAPORE GOVT 4.0

2018/09/01 55,000.00 59,757.50

307,000.00 325,322.60

(27,841,830) (29,503,507)
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820,000.00 967,565.45
(11,881,800) (14,020,023)
DENMARK - BULLET 1.5%
2093/11/15 780,000.00 822,783.00
DENMARK - BULLET 4.5
2039/11/15 240,000.00 372,412.80
1,020,000.00 1,195,195.80
(18,543, 600) (21,728,660)
MEXICAN BONOS 6.5%
2091/06/10 955,000.00 1,004,115.65
MEXICAN BONOS 7.25%
2016/12/15 100,000.00 104,727.00
MEXICAN BONOS 8.0
2015/12/17 440,000.00 448,782.40
MEXICAN BONOS 8.0
2003/12/07 1,160,000.00 1,319,929.20
MEXICAN BONOS 8.5
2018/12/13 1,010,000.00 1,128,180.10
MEXICAN BONOS 8.5
2029/05/31 1,330,000.00 1,595,773.90
MEXICAN BONOS 8.5%
2038/11/18 570,000.00 688,411.80
5,565,000.00 6,289,920.05
(43,852, 200) (49,564,570)
BELGIAN 0291 5.5
7.000. 140,979.
2028/03/28 97,000.00 0,979.80
BELGIAN 0304 5.0%
2 ) )
2038/03/28 0,000.00 30,036.00
BELGIAN 0320 4.25%
2041/03/28 20,000.00 28,596.00
BELGIAN 0328 2.25%
2023/06/22 70,000.00 77,140.00
BELGIAN 0333 3.0%
2034/06/22 20,000.00 23,470.00
BTPS 1.35% 2022/04/15 1,800,000.00 1,773,540.00
BTPS 3.75% 2021/03/01 70,000.00 79,558.50
BTPS 4.0 2020/09/01 300,000.00 343,545.00
BTPS 4.0 2037/02/01 85,000.00 98,077.25
BTPS 4.25 2020/03/01 2,090,000.00 2,401,619.00
BTPS 4.75% 2044/09/01 20,000.00 25,761.00
BTPS 5.0 2025/03/01 290,000.00 363,051.00
BTPS 5.0% 2022/03/01 90,000.00 109, 615.50
BTPS 5.0% 2040/09/01 45,000.00 59,402.25
BUNDESREPUB 28/07/04 80,000.00 115,056.00
BUNDESREPUB . DEUTSCHLAND
UNDESREPUB. DEUTSC 65,000.00 103,122.50
31/1
DEUTSCHLAND REP 1.0%
44 ) 448,822.
2024/08/15 0,000.00 8,822.00
DEUTSCHLAND REP 1.75%
2022/07/04 30,000.00 32,757.00
DEUTSCHLAND REP 2.5%
2046/08/15 260,000.00 314,717.00
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2027310/25 > 205,000.00 233,085.00
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2038310325 ° 75,000.00 101,928.75
FRANCE 0.A.T. 4.
2041504325 : 10,000.00 14,755.50
FRANCE 0.A.T. 5.7
2032310325 o 50,000.00 79,392.50
FRTR 4.75 04/25/35 55,000.00 80,448.50
NETHERLANDS GOVT 2.25%
2022/07/15S ? > 110,000.00 122,397.00
0
oy 40,000.00 it
oo 50,000.00 1,96.50
oo 50,000.00 14,492.50
0
el 160.000.00 |  190,536.00
0,
35333323“ - 40,000.00 50,044.00
0,
oo
0
o
0,
ESQT;SZ/ESVT o 110,000.00 135,459.50
SPANISH GOVT 5.75%
2032/07/30 0 60,000.00 83,484.00
SPANISH GOVT 5. 9%
2026/07/30 0 70,000.00 94,265.50
SPANISH GOVT 6.0
2029/01/31 25,000.00 34,512.50
SPGB 4.2 01/31/37 30,000.00 35,130.00
8,547,000.00 9,718,967.55
(1,159,571,490) | (1,318,572,328)
2,855,668,250 3,087,377,651
(2,855,668,250) | (3,087,377,651)
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G 2,532 3,859
149,262 191,429
Qa 18,408 21,613
Q 120,430 158,297
G 10,423 3,698,650 11,518 5,630,355
1,201,183 1,260,113
¢! 39,975 109,183
Q@ 1,063,436 1,045,995
€ 97,771 104,933
96,749 102,817
8,762 10,360
200 200
33,717 37,768
14,646 18,444
7,341 8,301
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