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30
27 9 30
1 US TREASURY N/B .000| 2019/09/30 | 15,000,000( 11,740( 1,760,975,312| 11,898| 1,784,644,920( 0.93
2 US TREASURY N/B .250 | 2024/11/15 | 14,000,000 12,280 1,719,242,728| 12,224| 1,711,416,537| 0.89
3 US TREASURY N/B .000| 2025/02/15 | 13,500,000 11,891| 1,605,262,470| 11,954 1,613,759,500( 0.84
4 US TREASURY N/B .000 | 2022/02/15 | 13,000,000| 12,212| 1,587,618,826| 12,241| 1,591,386,960| 0.83
5 US TREASURY N/B .375| 2020/01/31 | 13,000,000| 11,896| 1,546,416,186| 12,043| 1,565,530,782| 0.81
6 US TREASURY N/B .500 | 2024/05/15 | 12,000,000| 12,399| 1,487,887,872| 12,501| 1,500,066,211| 0.78
7 US TREASURY N/B .625| 2016/12/15 | 12,000,000/ 12,003| 1,440,311,736| 12,020| 1,442,427,830| 0.75
ITALIAN
8 .000 | 2025/03/01 7,200,000 17,597| 1,267,011,979| 17,339| 1,248,431,469| 0.65
GOVERNMENT BOND
9 US TREASURY N/B .000| 2021/11/15 | 10,000,000 12,081| 1,208,117,160| 12,245| 1,224,455,712| 0.64
10 US TREASURY N/B .875| 2016/11/30 | 10,000,000 12,054 1,205,358,080| 12,057 1,205,669,976| 0.63
11 US TREASURY N/B .875| 2017/09/30 9,800,000 12,286| 1,203,987,177| 12,284| 1,203,787,323| 0.62
12 US TREASURY N/B .625| 2021/02/15 9,000,000| 13,245| 1,192,073,709| 13,304| 1,197,385,538| 0.62
13 US TREASURY N/B .000 | 2021/11/15 7,200,000 16,537| 1,190,646,411| 16,464| 1,185,410,171| 0.62
14 US TREASURY N/B .000 | 2021/05/31 9,500,000 12,111| 1,150,560,352| 12,282| 1,166,742,956| 0.61
15 US TREASURY N/B .750 | 2022/05/15 9,500,000 11,831| 1,123,915,212| 12,019| 1,141,819,466| 0.59
SPANISH
16 .500 | 2017/07/30 7,700,000 15,178| 1,168,716,567| 14,816| 1,140,840,916| 0.59
GOVERNMENT BOND
GERMAN
17 .500 | 2019/07/04 7,400,000 15,658| 1,158,682,357| 15,346| 1,135,604,593| 0.59
GOVERNMENT BOND
18 US TREASURY N/B .625| 2020/08/15 8,600,000 12,577| 1,081,629,416| 12,694| 1,091,698,379| 0.57
19 US TREASURY N/B .375| 2019/02/28 9,000,000 11,977| 1,077,912,576| 12,117| 1,090,522,771| 0.57
20 US TREASURY N/B .750 | 2023/11/15 8,500,000 12,664| 1,076,455,062| 12,775 1,085,907,310| 0.56
21 US TREASURY N/B .750 | 2017/06/30 9,000,000 11,974| 1,077,696,648| 12,027| 1,082,436,267| 0.56
22 US TREASURY N/B .250 | 2019/04/30 8,900,000 11,899| 1,058,974,730| 12,058| 1,073,153,043| 0.56
23 US TREASURY N/B .750 | 2017/08/15 8,300,000 13,137| 1,090,408,209| 12,911| 1,071,647,425| 0.56
24 US TREASURY N/B .000 | 2019/11/30 9,000,000 11,693| 1,052,389,886| 11,876| 1,068,854,396| 0.55
25 US TREASURY N/B .875| 2016/12/31 8,800,000 12,056| 1,060,926,240| 12,059| 1,061,200,708| 0.55
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26 US TREASURY N/B | 4.250 | 2017/11/15 | 8,100,000| 13,051| 1,057,154,337| 12,890 1,044,095,012| 0.54
27 US TREASURY N/B | 3.625| 2044/02/15 | 7,500,000| 13,824| 1,036,762,766| 13,858| 1,039,360,431| 0.54
FRENCH
28 5.500 | 2029/04/25 | 5,000,000 21,587| 1,079,355,090| 20,536| 1,026,778,201| 0.53
GOVERNMENT BOND
29 UK GILT BOND 4.500 | 2019/03/07 | 5,000,000| 20,676/ 1,033,823,179| 20,460| 1,022,976,139| 0.53
30 US TREASURY N/B | 0.875| 2017/04/30 | 8,200,000| 12,027| 986,209,873| 12,056|  988,580,523| 0.51
19.12
30
27 9 30
)
— 98.94
98.94
27 9 30
27 9 30
o4 2 20 7,916,614 1.0216
7,916,614 1.0216
25 2 20 18,606,292 1.2547
18,606,292 1.2547
2% 2 20 23,093,006 1.4086
23,093,006 1.4086
27 2 20 33,299,510 1.6110
33,299,510 1.6110
26 9 30,290,696 1.5131
10 30,983,377 1.5162
11 33,537,357 1.6443
12 33,318,079 1.6617
271 1 33,327,057 1.6124
2 33,403,651 1.6161
3 32,902,876 1.6092
4 29,440,713 1.6082
5 29,732,266 1.6390
6 29,806,432 1.6142
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23 3 15 0.0000
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27 2 20 )
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12.3
26 2 20
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144
27 2 20
27 2 21
0.4
27 9 30
100
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24 2 20 T ’ o
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25 2 20
s 22 5,074,599 3,509,879 16,393,983
26 2 20 7 7 7 7 7 7
26 2 21
7,158,128 2,882,441 20,669,670
27 2 20
27 2 21
2,572,557 5,146,373 18,095,854
27 9 30
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26 8 20 217 8 20
952,323 768,734
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16,393,983 20,669,670
7,158,128 1,921,557
2,882,441 3,959,394
20,669,670 18,631,833
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21 2 20

27 8 20

531,385,414
182,629,528
218,299,112,645
140,307
2,038,791,984
81,036,047

428,134,159
325,301,209
221,452,081,971
1,005,400
1,234,871,038
1,942,320,209
111,007,524

221,133,095,925

225,494,721,510

221,133,095,925

225,494,721,510

5,469
130,134,012

1,032,500
791,277,576

130,139,481

792,310,076

130,139,481

792,310,076

93,621,001,523

127,381,954,921

92,698,815,011

132,003,596,423

221,002,956,444

224,702,411,434

221,002,956,444

224,702,411,434

221,133,095,925

225,494,721,510
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12 133 60
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27 2 20

27 8 20

119,668,724,561
21,752,849,966
47,800,573,004

93,621,001,523
11,646,602,912
12,568,789,424

DC 5,536,083,723 5,529,251,970
14,105,595 12,696,716

214,227,523 243,136,097

288,643,752 288,089,754

3,803,950,475

13,433,881,570

3,143,072,489

10,939,692,163

48,820,660 38,324,607

VA30A
6,907,498,028 5,590,354,952

VA30B
308,138 317,363

VA40A
47,228,497 44,838,183

VA40B
8,611,473 8,164,009

VAS0A
13,085,050,806 12,301,525,332

VA50B

VAL

707,266,542
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34,018,550

7,877,102,251

2,211,370,553

69,961,667

920,331,570

3,278,850,278

1,559,416,021

5,738,637,479

730,048,672

1,271,117,991

284,233,524

120,490,691

73,674,165

398,062,916

79,842,636

960,695,424

11,957,808

9,050,616

99,863

17,383,491,729

195,247,770

1,576,831,575

2,691,569,394
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25,142,510

6,760,568,685

2,111,225,967

66,836,270

740,059,838

3,076,222,761

1,324,996,807

5,405,283,256

573,609,550

1,153,799,848

294,208,067

119,405,088

67,584,752

539,160,222

68,376,452

927,720,702

12,139,932

9,187,897

103,845

23,341,726,099

343,107,259

1,509,859,415
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922,836,213 919,715,068
43,320,766 45,385,618
58,399,546 31,766,455

143,671,028 461,333,327
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