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30
US TREASURY N/B usb 2018/2/28| 2.750| 1,520,000 10,972.80| 166,786,703| 10,789.60| 164,001,961 6.78
US TREASURY N/B usb 2016/1/15| 0.375| 1,286,000 10,283.84| 132,250,235| 10,297.45| 132,425,264 5.47
US TREASURY N/B usb 2017/4/30| 0.875] 1,007,000 10,303.07| 103,752,007| 10,264.91| 103,367,665 4.27
US TREASURY N/B usb 2017/1/31| 0.875 770,500 10,346.79| 79,722,063 10,294.64| 79,320,256 3.28
FRENCH TREASURY NOTE| EUR 2017/72/25| 1.750 405,000 14,340.48| 58,078,975| 14,361.17| 58,162,744 2.40
US TREASURY N/B usb 2017/8/31| 1.875 524,000 10,632.92| 55,716,505 10,526.05| 55,156,553 2.28
US TREASURY N/B usb 2020/8/31| 2.125 510,000 10,198.62| 52,012,973| 10,325.97| 52,662,475 2.18
US TREASURY N/B usb 2020/3/31| 1.125 530,000 9,792.44| 51,899,938 9,824.58| 52,070,283 2.15
US TREASURY N/B usb 2040/5/15| 4.375 359,000 11,390.63| 40,892,389| 12,377.35| 44,434,722 1.84
ESTNA%SOY OBLIG DEL EUR 2023/1/31| 5.400 254,000 16,430.12| 41,732,521| 17,115.86| 43,474,289 1.80
FRANCE (GOVT OF) EUR 2023/5/25| 1.750 289,000 13,724.10| 39,662,677| 14,379.34| 41,556,313 1.72
BUNDESOBLIGATION EUR 2018/4/13| 0.250 297,000 13,618.62| 40,447,309 13,822.49| 41,052,817 1.70
_?_ESNI POLIENNALI DEL EUR 2023/11/1| 9.000 184,000 20,755.29| 38,189,749| 21,308.01| 39,206,746 1.62
_BI_LEJSONI POLIENNALI DEL EUR 2021/3/1] 3.750 246,000 14,700.09| 36,162,223 15,489.71| 38,104,692 1.57
_?_ESONI POLIENNALI DEL EUR 2031/5/1] 6.000 192,000 15,958.61| 30,640,546| 18,449.49| 35,423,022 1.46
UK TSY GBP 2018/3/7| 5.000 180,000 20,044.05| 36,079,294| 19,460.09| 35,028,163 1.45
FRANCE (GOVT OF) EUR | 2020/10/25| 2.500 218,000 14,707.94| 32,063,320 15,304.75| 33,364,370 1.38
US TREASURY N/B usb 2024/2/15| 2.750 307,000 10,548.29| 32,383,269| 10,479.44| 32,171,906 1.33
US TREASURY N/B usb 2023/5/15| 1.750 323,200 9,320.26| 30,123,103 9,700.84| 31,353,123 1.30
CANADIAN GOVERNMENT | CAD 2016/8/1] 1.000 320,000 9,401.60| 30,085,125 9,408.20| 30,106,244 1.24
US TREASURY N/B usb 2020/2/29| 1.250 298,000 9,889.66| 29,471,201 9,911.36| 29,535,867 1.22
UK TSY GBP 2021/9/7] 3.750 153,000 18,973.30| 29,029,161| 19,064.93| 29,169,351 1.21
FRANCE (GOVT OF) EUR | 2016/10/25| 5.000 187,000 15,483.48| 28,954,114| 15,291.87| 28,595,801 1.18
UK TSY GBP 2022/3/7] 4.000 143,000 19,281.28| 27,572,242 19,399.92| 27,741,887 1.15
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UK TSY GBP 2016/1/22| 2.000 154,000 17,922.00| 27,599,880 17,693.39| 27,247,833 1.13
BONOS Y OBLIG DEL
ESTADO EUR 2017/7/30| 5.500 169,000 15,393.63| 26,015,248 15,740.75| 26,601,878 1.10
ESOT,\,IAODSOY OBLIG DEL EUR 2017/1/31| 3.800 177,000 14,702.29| 26,023,062 14,916.84| 26,402,824 1.09
US TREASURY N/B uUsD 2039/5/15| 4.250 217,000 11,180.82| 24,262,387 12,117.01| 26,293,923 1.09
ggs_?ggi‘ff:’{l% EUR 2017/1/4| 3.750 175,000 15,178.67| 26,562,673 15,018.16| 26,281,781 1.09
US TREASURY N/B uUsD 2037/2/15| 4.750 190,000 12,048.87| 22,892,867 12,959.10| 24,622,290 1.02
1:
2: 30
95.45
95.45
26 7 31
%
8,600,000.00 876,860,300 884,338,000 36.54
730,000.00 68,814,180 68,766,000 2.84
3,680,000.00 28,779,440 28,740,800 1.18
7,400,000.00 | 1,013,407,800 | 1,019,646,000 42.13
1,690,000.00 292,331,975 293,924,800 12.14
520,000.00 49,707,320 49,769,200 2.05
1

D)

)
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4 16 12 13 552 560 1.0411 .0561]
5 17 12 12 524 531 1.0321] .0471
6 18 12 11 353 360, 0.9976 .0176
7 19 12 11 286 291 0.9562 .9762
8 20 12 11 244 250, 0.9765 -9965
9 21 12 11 229 233 0.9683 .9883
10 22 12 13 207, 211 0.9658 .9858
11 23 12 12 206 210 0.9918 .0118
12 24 12 11 190 194 1.0207| .0407
13 25 12 11 150 153 0.9934 .0134
14 26 6 11 143 - 1.0211 -
25 7 151 - 1.0088 -

8 150 - 1.0031] -

9 151 - 1.0081] -

10 156 - 1.0168 -

11 155 - 1.0161 -

12 151 - 0.9872 -

26 1 152 - 1.0010; -

2 153 - 1.0078 -

3 145 - 1.0092 -

4 143 - 1.0134 -

5 145 - 1.0241] -

6 144 - 1.0267 -

7 143 - 1.0309 -
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4 15 12 12 16 12 13 22,380,180 80,593,254
5 16 12 14 17 12 12 30,874,111 53,577,266
6 17 12 13 18 12 11 30,957,175 185,018,156
7 18 12 12 19 12 11 21,942,026 76,815,916
8 19 12 12 20 12 11 15,585,660 63,817,726
9 20 12 12 21 12 11 8,077,183 22,354,422
10 21 12 12 22 12 13 5,984,413 27,798,972
11 22 12 14 23 12 12 6,658,746 12,944,859
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