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25 12 30
€Y}
() ()
43,950,607,970 100.11
( ) 50,192,734 0.11
( ) 43,900,415,236 100.00
(Y
« 2
@)}
) )
)
28,548,624 ,859 1.5189 | 43,362,506,299 1.5395 | 43,950,607,970 |100.11
(Y
« 2
)
100.11
100.11
()
©)
() )
( ) ( ) ( ) ( )
1
( 17 5 17 ) 17,520,635,690 17,599,380,222 10,012 10,057
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3 8 5 17 69,526,083,455 69,839,814,950 9,972 10,017

4 8 11 17 102,383,991,766 104,772,480,507 10,502 10,747

> 19 5 17 136,993,401,730 142,123,002,752 10,549 10,944

6 19 11 19 170,694,893,472 171,446,754,515 10,216 10,261

! 0 5 19 188,768,691,794 189,626,826,679 9,899 9,944

8 0 11 17 145,601,597, 205 146,565,908 ,308 6,795 6,840

o 21 5 18 157,167,867,302 158,149,381,069 7,206 7,251

10 167,421,651,263 168,384,498,828 7,825 7,870
21 11 17 PTELaDO PO 0 : :

1 o 5 17 143,330,003,366 144,210,156, 282 7,328 7,373

12 120, 685,055,913 121,478,951,913 6,841 6,886
22 11 17 PDEDE9 PRI ’ ’

13 105,204,542 ,934 105,881,652,722 6,992 7,037
23 5 17 PO 2B . .

14 84,305,887, 652 84,890,953,880 6,484 6,529
23 11 17 PO BBl PO I ’ ’

15 70,008,763,404 70,487,270,797 6,584 6,629
24 5 17 PO, (02 Rt ’ :

16 56,488,117,393 56,738,195, 663 6,776 6,806
24 11 19 RS 2195 T ’ ’

17 55,494,463, 652 55,701,033,128 8,059 8,089
25 5 17 PTETTR A . .

18 44,825,975, 335 45,011,328,890 7,255 7,285
25 11 18 2B 300 e ’ ’

24 12 57,405,131,455 — 7,216 —

25 1 58,093,837,185 — 7,522 —

2 56,178,553, 609 — 7,484 —

3 55,019,117, 329 — 7,593 —

4 55,771,444,454 — 7,947 —

5 53,064,596, 692 — 7,838 —

6 48,253,462,886 — 7,243 —

7 47,027,902,323 — 7,199 —

8 45,088,030,501 — 7,011 —

9 45,319,917,832 — 7,161 —

10 45,245,319,103 — 7,263 —

11 45,105,890, 372 — 7,355 —

12 43,900,415, 236 — 7,406 —
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()

1 ( 16 12 3 17 5 17 ) 135
2 ( 17 5 18 17 11 17 ) 520
3 ( 17 11 18 18 5 17 ) 270
4 ( 18 5 18 18 11 17 ) 470
5 ( 18 11 18 19 5 17 ) 620
6 ( 19 5 18 19 11 19 ) 270
7 ( 19 11 20 20 5 19 ) 270
8 ( 20 5 20 20 11 17 ) 270
9 ( 20 11 18 21 5 18 ) 270
10 ( 21 5 19 21 11 17 ) 270
11 ( 21 11 18 22 5 17 ) 270
12 ( 22 5 18 22 11 17 ) 270
13 ( 22 11 18 23 5 17 ) 270
14 ( 23 5 18 23 11 17 ) 270
15 ( 23 11 18 24 5 17 ) 270
16 ( 24 5 18 24 11 19 ) 195
17 ( 24 11 20 25 5 17 ) 180
18 ( 25 5 18 25 11 18 ) 180

(
1 ( 16 12 3 17 5 17 ) 1.5
2 ( 17 5 18 17 11 17 ) 10.9
3 ( 17 11 18 18 5 17 ) 3.2
4 ( 18 5 18 18 11 17 ) 10.0
5 ( 18 11 18 19 5 17 ) 6.4
6 ( 19 5 18 19 11 19 ) 0.6
7 ( 19 11 20 20 5 19 ) 0.5
8 ( 20 5 20 20 11 17 ) 28.6
9 ( 20 11 18 21 5 18 ) 10.0
10 ( 21 5 19 21 11 17 ) 12.3
11 ( 21 11 18 22 5 17 ) 2.9
12 ( 22 5 18 22 11 17 ) 3.0
13 ( 22 11 18 23 5 17 ) 6.2
14 ( 23 5 18 23 11 17 ) 3.4
15 ( 23 11 18 24 5 17 ) 5.7
16 ( 24 5 18 24 11 19 ) 5.9
17 ( 24 11 20 25 5 17 ) 21.6
18 ( 25 5 18 25 11 18 ) 7.7
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(D ( ) ( )
( ) 100

( 2 2
*

() () ()
( 16 12 31 17 5 17 17,606,130,436 107,345,425 17,498,785,011
( 17 5 182 17 11 17 26,694,449 ,294 1,907,307,506 42,285,926,799
( 17 1 183 18 5 17 31,459,814,530 4,027,631,310 69,718,110,019
( 18 5 1; 18 11 17 33,450,868,278 5,679,641,900 97,489,336,397
( 18 11 185 19 5 17 38,383,446,445 6,009,465,820 129,863,317,022
( 19 5 186 19 11 19 42,464,596 ,962 5,247,682,142 167,080,231,842
( 19 11 207 20 5 19 29,199,611,712 5,583,202,262 190,696,641,292
( 20 5 208 20 11 17 34,011,046,345 | 10,416,331,364 214,291,356,273
( 20 11 189 21 5 18 11,992,560,543 8,169,746,169 218,114,170,647
( 21 5 19130 21 11 17 8,944,490,219 | 13,092,535,166 213,966,125,700
( 21 11 1;1 22 5 17 6,550,417,779 | 24,927,006,397 195,589,537,082
( 22 s 1;2 2 11 17 3,425,236,021 | 22,593,439,551 176,421,333,552
( 2 1 1;3 23 & 17 1,680,846,184 | 27,633,337,805 150,468,841,931
( 23 5 1;4 23 11 17 1,367,720,133 | 21,821,844,581 130,014,717,483
( 2 11 1;5 24 5 17 1,111,231,459 | 24,790,972,595 106,334,976,347
( 24 5 1;6 24 11 19 717,059,830 | 23,692,612,709 83,359,423,468
( 2 1 237 95 5 17 497,898,442 | 15,000,829,619 68,856,492,291
( 25 5 1;8 25 11 18 528,573,460 7,600,547,201 61,784,518,550
(D)
( )
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€H)
16,274,166,266 24.50
9,790,665,146 14.74
6,570,933,353 9.89
6,517,213,910 9.81
6,423,166,315 9.67
507,600,891 0.76
46,083,745,881 69.38
18,092,185, 636 27.24
( ) 2,242,563,929 3.38
( ) 66,418,495, 446 100.00
(D
( 2
@
() ()
() ()
WATC 8%
47,000,000 | 10,748.66 | 5,051,870,472 | 10,741.01 | 5,048,277,003 | 8.000 | 2017/07/15 | 7.60
07/15/17
CAN 9%
22,000,000 | 16,051.31| 3,531,289,916 | 15,718.70 | 3,458,115,630 | 9.000 | 2025/06/01 | 5.21
06/01/25
WATC 7%
32,000,000 | 10,726.88 | 3,432,604,492 | 10,722.32 | 3,431,142,489 | 7.000 | 2019/10/15 | 5.17
10/15/19
CAN 8.0%
22,000,000 | 15,614.28 | 3,435,142,433| 15,266.02 | 3,358,525,416 | 8.000 | 2027/06/01 | 5.06
06/01/27
NSWTC 8%
30,000,000 | 10,948.05| 3,284,416,296 | 10,985.72 | 3,295,716,984 | 8.000 | 2018/04/03 | 4.96
04/03/18
CAN 8.0%
23,000,000 | 14,423.59 | 3,317,427,684 | 14,158.45 | 3,256,444,684 | 8.000 | 2023/06/01 | 4.90
06/01/23
TCV 8%
30,000,000 | 10,128.24 | 3,038,472,486 | 10,085.39 | 3,025,619,352 | 8.000 | 2015/08/17 | 4.56
08/17/15
T 8.75%
22,000,000 | 13,418.30| 2,952,027,422 | 13,254.64 | 2,916,021,909 | 8.750 | 2017/05/15 | 4.39
05/15/17
CAN 4.25%
26,000,000 | 10,938.30| 2,843,958,098 | 10,846.03 | 2,819,968,223 | 4.250 | 2018/06/01 | 4.25
06/01/18
NGB 5%
137,000,000 | 1,805.61| 2,473,696,660| 1,800.67| 2,466,918,119 | 5.000 | 2015/05/15| 3.71
05/15/15
T 8.75%
16,000,000 | 15,108.53 | 2,417,365,999 | 14,798.23 | 2,367,718,095 | 8.750 | 2020/08/15 | 3.56
08/15/20
NGB 4.5%
121,000,000 1,915.74| 2,318,047,578 1,904.57 | 2,304,535,508 | 4.500 | 2019/05/22 | 3.47
05/22/19
T 8.875%
02/15/19 16,000,000 | 14,510.75| 2,321,721,114| 14,253.17 | 2,280,507,870 | 8.875 | 2019/02/15 | 3.43
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CAN 4.5%
21,000,000 | 10,358.21 | 2,175,224,709 | 10,320.27 | 2,167,257,117 | 4.500 | 2015/06/01 | 3.26
06/01/15
NSWTC 6%
21,000,000 | 10,243.50 | 2,151,136,310 | 10,274.11| 2,157,564,276 [ 6.000 | 2022/03/01 | 3.25
03701722
SGB 4.5%
112,000,000 | 1,719.54] 1,925,894,402  1,713.25( 1,918,849,161 | 4.500 | 2015/08/12 | 2.89
08/12/15
SGB 5%
99,000,000 | 1,949.38( 1,929,895,436 | 1,916.26| 1,897,101,944 | 5.000 | 2020/12/01 | 2.86
12/01/20
UKT 8.75%
8,000,000 | 22,275.59 | 1,782,047,808 | 21,855.27 | 1,748,421,772| 8.750 | 2017/08/25 | 2.63
08/25/17
UKT 8%
7,000,000 | 24,323.71( 1,702,660,339 | 23,710.16 | 1,659,711,211 | 8.000 | 2021/06/07 | 2.50
06/07/21
NGB 3.75%
90,000,000  1,854.92| 1,669,432,140| 1,835.23| 1,651,712,688 ( 3.750 | 2021/05/25 | 2.49
05/25/21
SGB 4.25%
90,000,000 ( 1,836.91| 1,653,225,660| 1,814.08| 1,632,680,550 [ 4.250 | 2019/03/12 | 2.46
03/12/19
UKT 8%
8,000,000 | 20,069.10 [ 1,605,528,499 | 19,845.47 | 1,587,638,169 | 8.000 | 2015/12/07 | 2.39
12/07/15
UKT 5%
8,000,000 | 20,069.28 [ 1,605,542,400| 19,689.52 | 1,575,162,201 | 5.000 | 2018/03/07 | 2.37
03/07/18
T 7.25%
10,000,000 | 12,331.04 | 1,233,104,165 | 12,211.44 | 1,221,144,876 | 7.250 | 2016/05/15 | 1.84
05/15/16
CAN 5.75%
9,000,000 | 13,765.85 | 1,238,927,199 | 13,487.27 | 1,213,855,196 | 5.750 | 2033/06/01 | 1.83
06/01/33
TCV 6%
11,000,000 | 10,306.16 | 1,133,678,586 | 10,307.86 | 1,133,865,532 [ 6.000 | 2020/06/15 | 1.71
06/15/20
SGB 3.75%
61,000,000 | 1,762.28( 1,074,991,715( 1,751.77| 1,068,582,255| 3.750 | 2017/08/12 | 1.61
08/12/17
T 7.5%
8,000,000 | 12,695.17 | 1,015,613,785| 12,565.90 | 1,005,272,396 | 7.500 | 2016/11/15 | 1.51
11/15/16
ACGB 6%
5,000,000 | 10,160.17 508,008,816 | 10,152.01 507,600,891 | 6.000 | 2017/02/15 | 0.76
02/15/17
(D
« 2
69.38
27.24
96.62
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| mm | % | REER | RESALE
WA 5/17 A—ZSUT SRS 8.000% 2017/07/15 7.9%
WATC7% 10715418 | A—2SUF BERS 7.000% 2019/10/15 5.2%
[EANSR Ba/OT/2s | hty A 9.000% 2025/06/01 5.2%

nrs % B8.000% 2027/06/01 51%
A—2SUTF RN 8.000% 2018/04/03 5.0%
nFs B3 8.000% 2023/06/01 49%
A-RNSUT  EENS 8.000% 2015/08/17 47%
FAUY DS 8.750% 2017/05/15 4.4%
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