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27 1 30
357,866,062 99.50
357,866,062 99.50
1,803,857 0.50
359,669,919 100.00

27 1 30
5,303,776,491 94.51
2,286,670,199 40.75
687,402,939 12.25
641,385,272 11.43
457,119,118 8.15
347,600,638 6.19
279,944,614 4.99
151,776,544 2.70
119,143,663 2.12
111,181,418 1.98
106,547,455 1.90
34,246,883 0.61
29,790,830 0.53
26,433,587 0.47
24,533,331 0.44
308,289,842 5.49
5,612,066,333 100.00

27 1 30

)
226,354,246 1.4243 1.5810 99.50%

322,417,891 | 357,866,062
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27 1 30
99.50%
99.50%
27 1 30
Q)
US TREASURY N/B 0.25%
99.88 100.00 | 0.250000
1 | 2016/04/15 623,177,500 11.10%
622,462,659 | 623,177,500 | 2016/4/15
US TREASURY N/B 1.0 2016/08/31 100.92 100.96 | 1.000000
.64%
2 313,362,500 316,261,220 | 316,370,780 | 2016/8/31 - b4k
DEUTSCHLAND REP 4.75
159.91 171.25 | 4.750000
3 | 2034/07/04 139,235,200 4.25%
222,659,790 | 238,440,280 | 2034/7/4
DEUTSCHLAND REP 1.0%
102.01 106.37 | 1.000000
4 | 2024/08/15 210,861,000 4.00%
215,102,130 | 224,303,388 | 2024/8/15
BTPS 2.15% 2021/12/15 106.76 106.18 | 2.150000
5 179,399,200 3.39%%
191,544,525 | 190,504,010 | 2021/12/15
US TREASURY N/B 2.125
102. 101.77 | 2.12
6 | 2015/12/31 185,652,500 02.66 0 5000 3.37%
190,607,545 | 188,944,118 | 2015/12/31
US TREASURY N/B 1.0%
.67 100. 1.
7 | 2017/09/15 165,550,000 996 00.63 000000 2.97%
165,018,584 | 166,596,276 | 2017/9/15
US TREASURY N/B 2.875%
90.83 111.32 | 2.875000
8 | 2043/05/15 137,170,000 2.72%
124,598,369 | 152,697,644 | 2043/5/15
FRANCE O0.A.T. 5.75 2032/10/25 170.27 174.95 | 5.750000
9 76,311,600 2.38%
T 129,937,033 | 133,514,775 | 2032/10/25 :
US TREASURY N/B 0.625%
100.01 100.30 | 0.625000
10 | 2016/10/15 125,345,000 2.24%
125,363,801 | 125,726,048 | 2016/10/15
BTPS 3.75% 2021/05/01 110.86 115.74 | 3.750000
11 105,095,800 2.17%
116,511,740 | 121,648,388 | 2021/5/1
SPANISH GOVT 4.85% 2020/10/31 120.86 121.72 | 4.850000
12 1.96%
90,369,000 109,226,834 | 110,001,665 | 2020/10/31 964
MEXICAN BONOS 6.5% 2021/06/10 107.34 108.45 | 6.500000
.89%
13 97,997,350 105,193,244 | 106,281,065 | 2021/6/10 1.89%
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%)
US TREASURY N/B 2.25%
104.38 104.45 | 2.250000
14 | 2024/11/15 100,512,500 1.87%
104,924,123 | 104,988,321 | 2024/11/15
US TREASURY N/B 0.875
100.32 100. 87
15 | 2017/01/31 94,600,000 00.3 00.69 | 0.875000 |, o,
94,910,288 | 95,257,470 | 2017/1/31
US TREASURY N/B 1.75%
7.07 100.52 | 1.7
16 | 2023/05/15 94,600,000 97.0 00.5 50000 1) oo
91,836,734 | 95,004,758 | 2023/5/15
BTPS 4.0 2020/09/01 115.14 116.43 | 4.000000
17 80,328,000 1.67%
92,491,265 | 93,533,923 | 2020/9/1 '
US TREASURY N/B 3.0%
110.39 114.57 | 3.000000
18 | 2044/11/15 81,592,500 1.67%
90,075,874 | 93,487,054 | 2044/11/15
BTPS 4.75 2023/08/01 120.47 126.11 | 4.750000
19 68,278,800 1.53%
82,256,153 | 86,113,222 | 2023/8/1
FRANCE 0.A.T. 1.75% 2024/11/25 109.84 110.95 | 1.750000
20 74,972,800 1.48%
82,353,872 | 83,186,070 | 2024/11/25
US TREASURY N/B 0.75%
99.59 100.22 | 0.750000
21 | 2017/06/30 57,942,500 1.03%
57,706,004 | 58,073,450 | 2017/6/30
SPANISH GOVT 5.5% 2021/04/30 122.28 126.85 | 5.500000
22 38,825,200 0.88%
47,479,337 | 49,253,648 | 2021/4/30 '
BTPS 6% 2031/05/01 130.76 151.87 | 6.000000
23 32,131,200 0.87%
42,017,970 | 48,799,260 | 2031/5/1
DEUTSCHLAND REP 1.5%
104.20 110.66 | 1.500000
24 | 2023/02/15 43,511,000 0.86%
45,338,462 | 48,153,623 | 2023/2/15
US TREASURY N/B 4.625
125.57 145.06 | 4.625000
25 | 2040/02/15 31,927,500 0.83%
40,092,071 | 46,317,224 | 2040/2/15
BTPS 4.5 2026/03/01 113.97 127.48 | 4.500000
2 147 820
6 36,147,600 | 1) 201,034 | 46,082,767 | 20067371 | -8
TREASURY 4.0 2022/03/07 111.41 119.32 | 4.000000
27 38,332,350 0.82%
42,709,904 | 45,740,076 | 2022/3/7 '
US TREASURY N/B 0.875%
100.50 100.71 | 0.875000
28 | 2016/11/30 44,935,000 0.81%
45,162,280 | 45,257,633 | 2016/11/30
FRANCE 0.A.T. 2.75% 2027/10/25 108.51 122.62 | 2.750000
29 36,147,600 0.7%
39,225,568 | 44,327,801 | 2027/10/25
TREASURY 3.75 2020/09/07 109.17 114.76 | 3.750000
30 35,658,000 0.73%
38,029,621 | 40,922,903 | 2020/9/7
30
27 1 30
94.51%
94.51%
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27 1 1
) ) ) )
1
1,554,102,658 1,554,102,658 1.0390 1.0390
18 7 18
2
1,644,112,441 1,764,901,260 1.0889 .1689
19 7 17
3
1,687,602,297 1,687,602,297 1.0816 .0816
20 7 15
4
1,478,246,360 1,478,246,360 0.9263 .9263
21 7 15
5
1,416,736,158 1,416,736,158 0.8770 .8770
22 7 15
6
1,403,476,756 1,403,476,756 0.8419 .8419
23 7 15
7
1,445,753,718 1,445,753,718 0.8444 .8444
24 7 17
8
247,855,696 247,855,696 1.0990 .0990
25 7 16
9
298,197,547 298,197,547 1.2065 .2065
26 7 15
26 1 279,690,852 1.1722
2 285,630,972 1.1800
3 293,930,432 1.1969
4 295,797,549 1.2023
5 299,631,161 1.1973
6 301,036,473 1.2042
7 302,107,746 1.2154
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( ) | ( ) )
8 308,390,547 1.2333
9 320,514,630 1.2667
10 330,841,681 1.2670
11 356,352,451 1.3698
12 361,218,335 1.3844
27 1 359,669,919 1.3453
)
1 0.0000
2 0.0800
3 0.0000
4 0.0000
5 0.0000
6 0.0000
7 0.0000
8 0.0000
9 0.0000
26 7 16
27 1 15
)
1 3.9
2 12.5
3 0.7
4 14.4
5 .3
6 .0
7 .3
8 30.2
9 9.8
26 7 16
27 1 15 12.3

(

)

100
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1 1,495,744,396 0
2 16,992,817 2,876,965
3 55,359,619 5,008,799
4 46,772,880 11,140,412
5 41,316,688 21,785,046
6 71,301,459 19,655,268
7 87,387,820 42,287,290
8 75,421,886 1,562,013,184
9 75,131,129 53,500,864
26 7 16

97 1 15 43,476,711 25,775,407
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10
26 15 27 15

2,954,926 3,815,135
296,696,234 356,571,320
299,651,160 360,386,455
299,651,160 360,386,455

61,670
76,956 89,340
1,308,880 1,519,643
6,107 7,092
1,453,613 1,616,075
1,453,613 1,616,075
247,160,866 264,862,170
51,036,681 93,908,210
298,197,547 358,770,380
299,651,160 360,386,455
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10

25 17 26 16

26 16 27 15
340 236
21,792,349 39,395,086
21,792,689 39,395,322
68,129 89,340
1,159,012 1,519,643
5,391 7,092
1,232,532 1,616,075
20,560,157 37,779,247
20,560,157 37,779,247
20,560,157 37,779,247
287,823 2,401,060
22,325,095 51,036,681
4,269,534 12,918,615
4,269,534 12,918,615
2,295,459 5,425,273
2,295,459 5,425,273
44,571,504 93,908,210
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9 10
26 7 15 27 1 15
247,160,866 264,862,170
1.2065 1.3546
(12,065 ) (13,546 )
9 10
26 7 15 27 1 15
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)
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9 10
26 7 15 27 1 15
9 10
25 7 17 26 7 16
26 7 15 27 1 15
225,530,601 247,160,866
75,131,129 43,476,711
53,500,864 25,775,407
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(
26 7 15 27 1 15
7,237,692 18,846,825
54,796,420 52,937,021
4,924,855,593 5,336,178,357
565,320
518,069,899
37,877,386 34,496,517
11,654,224 9,494,198
5,555,056,534 5,451,952,918
5,555,056,534 5,451,952,918
509,404
519,293,382
519,802,786
519,802,786
3,571,638,886 3,426,169,852
1,463,614,862 2,025,783,066
5,035,253,748 5,451,952,918
5,555,056,534 5,451,952,918
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25 7 17
26 7 15

26 7 16
27 1 15

3,536,537,379

307,162,870
272,061,363

210,997,464

306,296,604
1,207,437,513
1,128,269,054

379,091,810

129,093,728

210,452,713

3,571,638,886

3,571,638,886

168,578,537
314,047,571

196,879,913

286,346,176
1,167,203,350
1,073,438,800

358,122,877

120,103,250

224,075,486

3,426,169,852
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26 7 15 27 1 15
155,465,596 155,975,000 509,404
151,038,300 151,545,240 506,940
4,427,296 4,429,760 2,464
149,951,130 150,516,450 565,320
149,951,130 150,516,450 565,320
305,416,726 306,491,450 55,916
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