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)
29
3,236,093,042 100.16%
5,300,138 0.16%
3,230,792,904 100.00%
)
29
() () (%)
() ()
1 1,284,061,996 2.3587 2.5202 100.16%
3,028,831,047 3,236,093,042
100.16%
100.16%
29
29
)
19 11 19 843 1.6687
20 11 19 938 1.3153
21 11 19 1,274 1.4680
2 11 19 1,433 1.3461
10
2 11 21 1,535 1.2531
11
24 11 19 1,854 1.3979
12
25 11 19 2,433 1.7468
13
2% 11 19 3,191 2.0899
14
27 11 19 3,309 2.0642
28 3,021 1.8145
28 3,078 1.8467
28 3,091 1.8346
28 3,062 1.7975
28 10 3,066 1.8013
15
28 11 21 3,110 1.8272
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28 11 3,157 1.8618
28 12 3,266 1.9197
29 3,164 1.8745
29 3,135 1.8617
29 3,141 1.8653
29 3,139 1.8761
29 3,170 1.9034
29 3,230 1.9418
18 11 21 19 11 19 5.7%
19 11 20 20 11 19 21.2%
20 11 20 21 11 19 11.6%
21 11 20 22 11 19 8.3%
10 22 11 20 23 11 21 6.9%
11 23 11 22 24 11 19 11.6%
12 24 11 20 25 11 19 25_0%
13 25 11 20 26 11 19 19.6%
14 26 11 20 27 11 19 1.2%
15 27 11 20 28 11 21 11.5%
16 28 11 22 29 21 4.1%
+ x 100
18 11 21 19 11 19 258,153,671 62,926,812
19 11 20 20 11 19 320,068,007 111,902,058
20 11 20 21 11 19 228,306,347 73,855,853
21 11 20 22 11 19 270,173,545 73,690,338
10 22 11 20 23 11 21 272,923,320 112,621,738
11 23 11 22 24 11 19 222,247,069 120,347,171
12 24 11 20 25 11 19 288,468,001 222,298,893
13 25 11 20 26 11 19 307,765,096 173,640,466
14 26 11 20 27 11 19 295,678,059 219,437,173
15 27 11 20 28 11 21 262,154,985 163,166,105
16 28 11 22 29 21 87,780,042 124,329,945

(

)

29
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1,603,111,188 31.41%
990,498,241 19.40%
346,765,031 6.79%
293,112,375 5.74%
252,402,230 4.94%
200,629,200 3.93%
106,953,240 2.10%
103,266,085 2.02%
83,895,724 1.64%
67,717,178 1.33%
64,244,585 1.26%
57,630,579 1.13%
56,308,995 1.10%
47,095,457 0.92%
44,641,867 0.87%
42,901,839 0.84%
36,438,295 0.71%
34,146,440 0.67%

0

0

0

0

0

0

0

0

0

0

0

0

0

0

6

29,761,355 .58%
23,466,341 . 46%
20,839,661 .41%
14,598,178 .29%
11,109,684 .22%
34,062,546 .67%
20,117,695 .39%
32,937,710 .65%
28,070,219 .55%
26,296,043 .52%
26,212,103 .51%
25,064,480 .49%
20,331,035 .40%
13,051,916 . 26%
346,807,252 .79%
5,104,484,767 100.00%

29

290,577,006
180,279,017
37,310,000

(&

.69%
.53%
. 73%

w

o

29

() () (%)
) )

US TREASURY N/B 3,554,000 11,152.28 11,218.36 1.8750 7.81%
396,352,053 398,700,798| 2022/05/31

US TREASURY N/B 2,300,000 11,186.43 11,188.12 0.6250 5.04%
257,288,062 257,326,944 2017/09/30

US TREASURY N/B 1,980,000 11,138.44 11,138.73 1.2500 4.32%
220,541,300 220,546,972| 2020/01/31

US TREASURY N/B 1,751,000 11,529.16 11,455.92 2.7500 3.93%
201,875,625 200,593,159] 2019/02/15

US TREASURY N/B 1,685,000 10,056.50 10,513.10 2.5000 3.47%
169,452,142 177,145,802| 2045/02/15

POLAND GOVERNMENT BOND 5,800,000 2,939.85 2,956.43 2.2500 3.36%
170,511,624 171,473,090 2022/04/25

BUONI POLIENNALI DEL TES 910,000 15,686.33 15,713.82 5.5000 2.80%
142,745,659 142,995,763 2022/09/01

BUONI POLIENNALI DEL TES 1,040,000 12,885.17 12,972.95 0.7000 2.64%
134,005,781 134,918,771] 2020/05/01

BUONI POLIENNALI DEL TES 880,000 14,971.74 14,974.79 4.7500 2.58%
131,751,347 131,778,182 2021/09/01
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US TREASURY N/B 1,046,000 11,911.31 12,430.20 3.3750 2.55%
124,592,323 130,019,975| 2044/05/15
BONOS Y OBLIG DEL ESTADO 860,000 14,978.83 14,885.72 4.8500 2.51%
128,817,980 128,017,246] 2020/10/31
BUONI POLIENNALI DEL TES 927,000 12,940.88 13,090.05 1.3500 2.38%
119,961,968 121,344,775| 2022/04/15
UK GILT 513,000 19,396.48 19,594.17 3.5000 1.97%
99,503,966 100,518,122| 2045/01/22
BUONI POLIENNALI DEL TES 639,000 15,181.33 15,454.04 4.5000 1.93%
97,008,743 98,751,322| 2026/03/01
FRANCE OAT. 527,000 16,914.99 17,110.86 3.2500 1.77%
89,142,029 90,174,278| 2045/05/25
BUONI POLIENNALI DEL TES 585,000 15,170.71 15,253.25 4.5000 1.75%
88,748,685 89,231,548| 2024/03/01
FRANCE OAT. 473,000 17,861.26 18,702.43 4.0000 1.73%
84,483,782 88,462,501| 2038/10/25
US TREASURY N/B 771,000 11,092.70 11,076.57 2.0000 1.67%
85,524,747 85,400,400| 2025/02/15
REPUBLIC OF LITHUANIA 550,000 15,340.40 15,253.76 3.3750 1.64%
84,372,220 83,895,724| 2024/01/22
20|BELGIUM KINGDOM 400,000 19,693.66 19,751.01 4.2500 1.55%
78,774,666 79,004,071 2041/03/28
21|UK GILT 507,000 15,137.08 14,997.27 1.7500 1.49%
76,745,016 76,036,166| 2019/07/22
22|BUONI POLIENNALI DEL TES 531,000 13,362.75 13,159.53 4.5000 1.37%
70,956,231 69,877,152| 2018/02/01
23| ISRAEL FIXED BOND 2,120,000 3,131.34 3,194.20 1.7500 1.33%
66,384,454 67,717,178| 2025/08/31
24|US TREASURY N/B 385,000 15,646.56 16,022.04 6.2500 1.21%
60,239,266 61,684,884| 2030/05/15
25|FRANCE OAT. 462,000 12,600.69 12,644.45 0.5000 1.14%
58,215,206 58,417,404| 2026/05/25
26 |REPUBLIKA SLOVENIJA 445,000 12,564.41 12,950.69 1.2500 1.13%
55,911,628 57,630,579| 2027/03/22
27|MEX BONOS DESARR FIX RT 9,000,000 617.05 618.55 6.5000 1.09%
55,535,190 55,670,352| 2022/06/09
28|TSY INFL IX N/B 465,000 11,220.31 11,038.04 0.3750 1.02%
52,174,483 51,946,438| 2027/01/15
29|BUNDESREPUB. DEUTSCHLAND 325,000 14,425.80 14,284.01 1.7500 0.91%
46,883,857 46,423,037| 2024/02/15
30|CZECH REPUBLIC 295,000 15,313.91 15,132.83 3.8750 0.87%
45,176,046 44,641,867| 2022/05/24
88.78%
3.37%
0.67%
0.39%
93.21%
29
29
) ()
US 2YR NOTE(CBT) SEP17 12 291,015,849 290,577,006 5.69%
EURO-BOBL FUTURE SEP17 7 118,905,033 118,020,332 2.31%
EURO-BUND FUTURE SEP17 3 62,822,667 62,258,684 1.22%
US ULTRA BOND CBT
SEP17 2 36,568,360 37,310,000 0.73%
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29 21

343,456

3,193,528,449

3,936,161

3,197,808,066

3,197,808,066

6,698,536

848,949

20,715,226

169,708

28,432,419

28,432,419

1,665,962,458

1,503,413,189

598,943,435

3,169,375,647

3,169,375,647

3,197,808,066

(

)

28 11 22
29 21

148,113,850

148,113,850

848,949

20,715,226

169,708

21,733,883

126,379,967
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126,379,967

126,379,967

5,880,151

1,408,386,691

77,584,789

77,584,789

103,058,107

103,058,107

1,503,413,189
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28 11 22
29 21

28 11 22 29 21

29 21

1,702,512,361
87,780,042
124,329,945

1,665,962,458

28 11 22
29 21

5,682,820

29 21

¢D)
@

21

29 21

1.9024
10,000 19,024
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29 21

121,306,521

157,717,372

4,279,838,269

32,718,202

19,424,128

407,165,012

26,336,075

19,669,421

31,384,020

14,645,460

15,494,839

5,125,699,319

5,125,699,319

30,022,580

54,067,860

5,919,673

718

90,010,831

90,010,831

2,042,141,317

2,993,547,171

5,035,688,488

5,035,688,488

5,125,699,319
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28 11 22
29 21

60 61

29 21

2,022,600,733
200,330,181
180,789,597

1,295,286,331
132,094,315
276,524,920
233,753,906
34,384,594
2,421,762
4,178,641
1,551,630

60 56,665,051
5,280,167
2,042,141,317

2,042,141,317

29 21

€D)
@
®
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29 21
US 2YR NOTE(CBT) JUN17 217,391,873 217,266,558 125,315
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