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Citigroup Index LLC
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357,872,043 99.05
( ) — 3,418,896 0.95
( ) 361,290,939 100.00

) ) ) ) )

213,795,354 1.6415| 350,945,074 1.6739] 357,872,043| 99.05
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( 18 ) 2,810,522,185 2,820,551,850 10,368 10,405

( 19 ) 2,072,055,565 2,079,539,097 10,245 10,282

( 19 ) 1,766,524,151 1,773,308,459 9,634 9,671

( 20 ) 1,743,019,517 1,749,962,906 9,288 9,325

( 20 ) 1,558,686,630 1,565,300,048 8,720 8,757

( 21 ) 1,159,429,229 1,165,830,862 6,701 6,738

( 21 ) 1,292,062,651 1,298,302,859 7,661 7,698

( 22 ) 1,211,662,345 1,217,624,642 7,519 7,556

10 ( 22 ) 1,120,288,525 1,125,975,073 7,289 7,326
11 ( 23 ) 999,120,584 1,004,103,692 7,419 7,456
12 ( 23 ) 921,292,314 925,879,208 7,432 7,469
13 ( 24 ) 865,795,752 869,933,102 7,743 7,780
14 ( 24 ) 748,038,310 751,814,724 7,329 7,366
15 ( 25 ) 781,145,584 784,591,977 8,386 8,423
16 ( 25 ) 640,032,726 642,421,125 8,039 8,069
17 ( 26 ) 540,412,145 542,386,708 8,211 8,241
18 ( 26 ) 519,157,233 520,994,230 8,478 8,508
19 ( 27 ) 475,774,113 477,448,907 8,522 8,552
20 ( 27 ) 400,606,435 402,170,200 7,685 7,715
21 ( 28 ) 357,976,055 358,954,143 7,320 7,340
27 3 465,292,936 — 8,415 —

4 473,880,558 — 8,617 —

5 468,422,473 — 8,616 —

6 450,979,192 — 8,455 —

7 443,427,845 — 8,308 —

415,400,842 — 7,969 —

9 401,618,845 — 7,727 —

10 396,337,646 — 7,863 —

11 391,671,879 — 7,847 —

12 381,390,280 — 7,681 —

28 1 371,454,764 — 7,547 —

2 350,924,345 — 7,173 —

3 361,290,939 — 7,457 —

)
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18 18 222
18 19 222
19 19 1,385
19 20 222
20 20 222
20 21 222
21 21 222
21 22 222
10 22 22 222
11 22 23 222
12 23 23 222
13 23 24 222
14 24 24 222
15 24 25 222
16 25 25 215
17 25 26 180
18 26 26 180
19 26 27 180
20 27 27 180
21 27 28 120
18 18 2.22
18 19 0.95
19 19 7.55
19 20 1.29
20 20 3.73
20 21 20.61
21 21 17.64
21 22 1.04
10 22 22 0.11
11 22 23 4.83
12 23 23 3.17
13 23 24 7.17
14 24 24 2.48
15 24 25 17.45
16 25 25 1.57
17 25 26 4.38
18 26 26 5.44
19 26 27 2.64
20 27 27 7.71
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(

21 27 28 3.19
)
100

18 18 235,832,798 231,094,000
18 19 48,854,464 736,998,428
19 19 153,489,695 342,469,186
19 20 151,424,639 108,429,739
20 20 31,644,150 120,825,566
20 21 38,271,844 95,510,992
21 21 29,984,535 73,613,086
21 22 26,058,668 101,169,679
10 22 22 7,062,563 81,589,411
11 22 23 5,323,452 195,442,311
12 23 23 4,863,141 111,947,911
13 23 24 4,808,116 126,306,583
14 24 24 4,365,324 101,915,522
15 24 25 4,370,556 93,565,459
16 25 25 4,436,975 139,761,431
17 25 26 3,944,316 141,889,667
18 26 26 3,670,730 49,525,952
19 26 27 3,427,769 57,495,655
20 27 27 2,255,664 39,265,309
21 27 28 1,888,729 34,099,445
552,164,718 15.47
540,103,622 15.13
305,136,195 8.55
278,535,483 7.80
209,507,164 5.87
58,581,862 1.64
1,944,029,044 54.46
514,212,281 14.41
122,073,862 3.42
636,286,143 17.83
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760,255,368 21.30
100,283,315 2.81
860,538,683 24.11
128,494,027 3.60
3,569,347,897 100.00
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(@)
(@) (@) ) (@) )

NORWEGIAN

1 28,830,000] 1,546.11| 445,743,859 1,528.07| 440,544,426 4.5| 2019/5/22] 12.34
GOV*T 4.5%
CANADA-GOV"T

2 o 2,100,000 15,049.47| 316,038,928]  14,530.29| 305,136,195 o 2025/6/1] 8.55

0

ONTARIO

3 2,500,000 12,563.63| 314,090,840 11,898.12| 297,453,197 5.6| 2035/6/2| 8.33
PROVINCE 5.6%
NSWTC-

4 3,000,000 9,963.77| 298,913,175 9,618.60| 288,558,000 6| 20197471 8.08
DOMESTIC 6%
TREASURY

5 1,690,000 16,452.69| 278,050,481|  16,477.95| 278,477,367| 1.25| 2018/7/22] 7.80
1.25%
NEW ZEALAND

6 2,500,000  9,018.50| 225,462,600 9,148.56| 228,714,090 6| 2021/5/15]  6.41
GVT 6%
SWEDISH

7 GOVRNMNT 13,270,000  1,625.85| 215,750,493 1,578.80| 209,507,164|  4.25| 2019/3/12] 5.87
4.25%
TREAS CORP

8 2,050,000 9,154.57| 187,668,787 8,815.61| 180,720,056]  5.75| 2016/11/15| 5.06
VICT 5.75%

9 TREASURY 8% 610,000 22,675.27| 138,319,188]  22,041.84| 134,455,259 8| 2021/6/7]  3.77
QUEENSLAND

10 1,310,000  9,779.90| 128,116,803 9,885.11| 129,494,974 5.5 2021/6/21| 3.63
TREAS 5.5%
TREASURY

11 425 600,000 21,298.79| 127,792,769]  21,195.16| 127,170,996  4.25|  2032/6/7|  3.56

- 0

12 NZ LGFA 5% 1,470,000  8,176.62| 120,196,331 8,304.34| 122,073,862 5| 2019/3/15|  3.42
NORWEGIAN

13 7,130,000  1,559.94| 111,223,892 1,565.50| 111,620,292|  3.75| 2021/5/25]  3.13
GOV*T 3.75%
QUEBEC

14 970,000  9,775.15| 94,819,030 9,656.25| 93,665,678 3.5| 202271271  2.62
PROVINCE 3.5%
ONTARIO

15 780,000|  9,426.26] 73,524,843 9,621.45| 75,047,330 3.5| 20247672 2.10
PROVINCE 3.5%
QUEENSLAND

16 750,000]  9,048.31| 67,862,362 9,086.43| 68,148,281 4| 2019/6/21] 1.91
TREAS 4%
EUROPEAN INVT

17 670,000 9,233.83| 61,866,720 8,884.00| 59,522,859| 6.125| 2017/1/23| 1.67
BK 6.125%
AUSTRALIAN

18 620,000/ 9,019.93| 55,923,620 9,448.68| 58,581,862| 3.75| 2037/4s21| 1.64
GOVT. 3.75%
NEW ZEALAND

19 GVT 600,000] 8,368.20| 50,209,235 8,303.56| 49,821,393 6| 2017712715  1.40
6%
QUEENSLAND

20 500,000 10,089.95| 50,449,781 9,721.23| 48,606,187| 6.25| 2019/6/14| 1.36
TREAS 6.25%
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BRIT COLUMBIA
21 450,000 11,372.96 51,178,327 10,676.90 48,046,076 4.3] 2042/6/18 1.35
4.3%
QUEENSLAND
22 440,000 10,481.96 46,120,635 10,165.42 44,727,870 6| 2021/6/14 1.25
TREAS 6%
INTERAMER DEV
23 BK 6% 470,000 9,003.03 42,314,258 8,672.43 40,760,456 6] 2016/5/25 1.14
2.
54.46
17.83
24.11
96.40
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20
27

21
28

4,796,918

6,141,426
396,460,004 354,482,602
10,000

1
402,601,431 359,289,520
402,601,431 359,289,520
1,563,765 978,088
20,937 16,257
397,837 308,843
12,457 10,277
1,994,996 1,313,465
1,994,996 1,313,465
521,255,113 489,044,397
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