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AUSTRALIAN GOVT. 5.75 2021/05/15 116.77 117.20 | 5.750000
1 62,124,600 11.11%
72,548,486 | 72,816,243 | 2021/5/15
TREASURY N/B 8.125% 08/15/19 124.29 124.29 | 8.125000
2|8 ' 56,497,200 10.71%
70,223,759 | 70,223,759 | 2019/8/15
AUSTRALIAN GOVT. 5.75% 2022/07/15 118.95 119.50 | 5.750000
40,97 7.47y
3 0,975,800 | )0 742 353 | 48,966,900 | 2022/7/15 '
UK TREASURY 6.0 2028/12/07 14545 146.31 | 6.000000
7.42%
4 33,228,000 | /o 331 787 |48.617.548 | 202871277 '
US TSY BOND 23/08/15 129.81 130.10 | 6.250000
5 35,617,800 7.07%
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TREASURY 8.0 2021/06/07 135.58 135.73 | 8.000000
27,690, .73%
! +690,000 | o0 13 486 |37.585,020 | 20017677 | O
o | US TREASURY /B 7.875 2021/02/15 20.675.400 130.42 130.63 | 7.675000 |,
00T 07,032,792 | 27,275,177 | 202172715 | "
TREASURY 8.75 2017/08/25 114.48 114.39 | 8.750000
9 23,628,800 4.12%
27,052,613 | 27,030,165 | 2017/8/25
US TREASURY N/B 8.75 2020/08/15 132.13 132.21 | 8.750000
10 19,651,2 3.96%
651,200 | ¢ 967,005 | 25,982,423 | 2020/8/15 '
BTPS 4.5 2020/02/01 117.10 117.45 | 4.500000
A9
1 19,482,000 1) 013 422 | 22,881,600 | 20207271 | 3-4%"
BTPS 4.5 2019/03/01 113.98 114.15 | 4.500000
3.17%
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13 14,615,580 3.00%
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FRANCE 0.A.T. 8.5 2023/04/25 159.35 159.97 | 8.500000
14 CE O 11,299,560 2.76%
18,006,413 | 18,077,036 | 2023/4/25
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1g | UK CILT 15/12/7 15 506400 100.25 100.08 | 8.000000 | .
0T 15,546,716 | 15,519,580 | 201571277 | 017
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14,412,354 | 14,515,193 | 2025/10/25
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2 474,901,237 0.8887
3 471,780,435 0.8803
4 476,086,754 0.8848
5 485,017,906 0.9005
6 480,722,060 0.8913
7 480,904,420 0.8910
8 469,229,376 0.8691
9 463,422,054 0.8579
10 459,618,027 0.8600
11 460,553,764 0.8607
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1 0.0000
2 0.0240
3 0.0240
4 0.0200
5 0.0180
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9 0.0180
10 0.0165
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5 4,120,179 1,663,774
6 3,365,161 1,197,049
7 4,385,700 1,872,224
8 26,979,528 24,243,481
9 2,904,376 4,111,651
10 1,950,394 4,068,464
11 4,010,807 670,222
12 6,278,947 6,564,224
13 5,620,074 5,108,757
14 12,674,438 1,422,549
15 12,205,344 10,922,937
16 10,330,493 2,104,201
17 5,308,612 8,821,447
( D
( 2
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480,710,796 462,471,326
480,710,796 462,471,326
1,346,378 1,337,596
21,800 19,733
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7,771,826 1,117,446
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449,118,550 467,561,626
34,308,522 43,752,469
15,865,446 27,127,586
348,512,411 338,619,783
119,049,215 145,566,726
467,561,626 484,186,509
26 11 26 27 5 26
27 5 25 27 11 24
6,354,147 16,243,615
683,058
7,037,205 16,243,615
27 11 24
US TREASURY N/B 16/5 50,000.00 51,621.00
US TREASURY N/B 7.625
2022/11/15 60,000.00 82,092.00
US TREASURY N/B 7.875
2021/02/15 170,000.00 221,729.30
US TREASURY N/B 8.0
2021/11/15 119,000.00 160,072.85
US TREASURY N/B 8.125%
08/15/19 460,000.00 571,761.60
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US TREASURY N/B 8.75

2017/05/15 281,000.00 313,666.25
US TREASURY N/B 8.75

2020/08/15 160,000.00 211,424.00
US TSY BOND 23/08/15 290,000.00 376,454.80

1,590,000.00
(195, 363, 300)

1,988,821.80
(244,366,535)

TREASURY 8.0 2021/06/07 150,000.00 203,377.50

TREASURY 8.75 2017/08/25 128,000.00 146,547.20

UK GILT 15/12/7 84,000.00 84,218.40

UK TREASURY 6.0

2028/12/07 180,000.00 261,819.00
542,000.00 695,962.10

(100,714,440)

(129,323,677)

AUSTRALIAN GOVT. 5.75
2021/05/15

705,000.00

823,291.95

AUSTRALIAN GOVT. 5.75%
2022/07/15

465,000.00

553,136.10

1,170,000.00
(103,346, 100)

1,376,428.05
(121,579,890)

POLAND GOVT BOND 5.5%

2019/10/5 480,000.00 544,080.00
480,000.00 544,080.00
(14,760,000) (16,730, 460)
BELGIAN 0300 5.5
2017/09/28 65,000.00 71,997.25
BTPS 4.5 2019/03/01 140,000.00 159,579.00
BTPS 4.5 2020/02/01 150,000.00 175,650.00
FRANCE 0.A.T. 6.0
2025/10/95 74.,000.00 110,966.70
FRANCE 0.A.T. 8.5
2023/04/95 87,000.00 138,638.85
NETHERLANDS GOVT 3.75
2023/01/15 50,000.00 62,402.50
566,000.00 719,234.30
(73,942, 240) (93,960, 769)
488,126,080 605,961,331
(488,126,080) (605,961,331)
488,126,080 605,961,331

(488,126,080)

(605,961,331)
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323 84

4,192,127 5,210,750

Q@ 47,031 45,249
Q 10,600 12,797
57,631 58,046

Qa 4,535 4,535
4,535 4,535

Qa 64,604 135,587
@ 41,085 122
G 193,917 161,636
4 110,616 132,485
G 29 29
410,253 429,859

472,419 492,441

4,664,547 5,703,191
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5,256 126,101

Qa 264,886 391,115
Q@ 103,918 368,804 107,030 498,145
301,051 387,091
47,871 211,457
260,111 583,342
67,612 47,207
47,208 54,235
8,400 11,400
1,106,316 1,918,981
59,903 64,308
7,625 7,760
67,528 72,068
1,173,844 1,991,050
1,550,000 1,550,000
a 413,280 413,280
413,280 413,280

a

1,515,658 1,750,324
1,515,658 1,750,324
3,478,938 3,713,604
11,764 1,462
11,764 1,462
3,490,702 3,712,141
4,664,547 5,703,191
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4,255,278 6,931,318
2,330,904 6,586,183 2,410,937 9,342,256
2,108,094 3,520,626
6,708 23,637
1,780 4,180
1,432,804 1,890,482
a 569,905 594,023
Q@ 860,367 1,292,599
€ 2,532 3,859
149,262 191,429
@ 18,408 21,613
@) 120,430 158,297
G 10,423 3,698,650 11,518 5,630,355
1,201,183 1,260,113
a 39,975 109,183
¢ 1,063,436 1,045,995
G 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
238,291 227,534
33,185 34,819
10 47,208 54,235
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951 2,211
367 464
1,139
18,285
1,098 2,259
1,893 4,310 3,746 28,107
1
2,709 2,711 221 221
1,037,861 1,775,751
124,873 124,873
325 325 31 31
1,037,536 1,900,593
273,769 702,469
50,302 43,579
814,068 1,241,702
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