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26 12 30
)
6,571,698,456 99.76
— 16,100,359 0.24
6,587,798,815 100.00
26 12 30
(GVAVEDE N ED)
1.4930 6,355,451,351 —
— 4,256,832,787 1.5438 6,571,698,456 — 99.76
26 12 30
)
99.76
99.76
26 12
( )
1,556,525,572 10,141
25 6 17 1,556,525,572 10,141
4,996,725,763 10,460
26 6 16 4,996,725,763 10,460
25 12 3,460,509,901 10,019
26 1 3,828,923,356 10,192
2 5,404,333,543 10,278
3 5,708,325,151 10,300
4 6,074,699,984 10,349
5 4,910,398,354 10,466
6 5,478,552,871 10,512
7 5,759,343,187 10,562
8 6,485,265,573 10,766
9 6,824,141,693 10,731
10 6,598,625,720 10,804
11 5,073,611,618 10,958
12 6,587,798,815 11,022
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3
2% 12 30 5,854,121,381 4,654,285,966 5,976,885,602
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)
67,748,756,221 35.12
24,197,405,776 12.54
17,620,059,829 9.13
17,131,594,276 8.88
15,002,912,472 7.78
13,684,557,303 7.09
10,108,454,351 5.24
8,057,289,417 4.18
6,026,629,684 3.12
5,500,163,486 2.85
1,302,024,004 0.68
— 6,507,913,848 3.39
192,887,760, 667 100.00
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(/7 /75 1C)

4.875 T-NOTE 160815

13,182.14 11,270,731,837| 4.875000
— 85,500,000.00] 12,888.9611 11,020,061,762| 2016/08/15 5.71

16,935.59 7,045,206,510| 3.250000

3.25 0.A.T 211025 — 41,600,000.00f 17,471.9642 7,268,337,107] 2021/10/25 3.77
13,329.21 6,931,191,020| 4.000000

4 T-NOTE 180815 — 52,000,000.00f 13,199.2832 6,863,627,265| 2018/08/15 3.56
15,781.42 6,628,196,882| 6.250000

6.25 T-BOND 230815 — 42,000,000.00f 16,013.8431 6,725,814,125| 2023/08/15 3.49
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16,439.92 6,428,010,804| 2.500000

.5 BUND 210104 39,100,000.00f 16,772.9684 6,558,230,644| 2021/01/04 3.40
17,757.88 5,256,334,114| 4.650000

.65 SPAIN GOVT 250730 29,600,000.00| 18,614.2435 5,509,816,076| 2025/07/30 2.86
20,562.68 5,243,484,022| 6.500000

.5 ITALY GOVT 271101 25,500,000.00f 21,213.8631 5,409,535,090| 2027/11/01 2.80
16,774.20 4,864,519,114| 6.500000

.5 T-BOND 261115 29,000,000.00] 17,305.0466 5,018,463,534| 2026/11/15 2.60
17,014.75 4,764,132,632| 3.400000

.4 IRISH GOVT 240318 28,000,000.00] 17,353.9995 4,859,119,860| 2024/03/18 2.52
18,976.01 4,649,123,643| 5.850000

.85 SPAIN GOVT 220131 24,500,000.00] 19,246.5636 4,715,408,082] 2022/01/31 2.44
16,956.81 4,408,773,132| 3.500000

.5 BUND 190704 26,000,000.00] 16,996.4419 4,419,074,894| 2019/07/04 2.29
13,200.22 4,052,469,075| 3.625000

.625 T-NOTE 210215 30,700,000.00] 13,241.6640 4,065,190,867| 2021/02/15 2.11
18,810.54 3,950,214,302| 4.250000

.25 0.A.T 231025 21,000,000.00f 19,191.6111 4,030,238,331| 2023/10/25 2.09
16,550.71 3,972,171,856| 3.750000

.75 ITALY GOVT 210301 24,000,000.00| 16,788.3551 4,029,205,224| 2021/03/01 2.09
17,006.84 3,860,553,803| 3.250000

.25 NETH GOVT 210715 22,700,000.00| 17,458.7756 3,963,142,061| 2021/07/15 2.05
12,775.88 3,922,197,923| 4.500000

.5 T-NOTE 151115 30,700,000.00f 12,500.4699 3,837,644,265| 2015/11/15 1.99
13,469.05 3,771,334,420] 4.750000

.75 T-NOTE 170815 28,000,000.00] 13,229.8915 3,704,369,646| 2017/08/15 1.92
13,200.22 3,577,260,975| 3.625000

.625 T-NOTE 200215 27,100,000.00| 13,184.2144 3,572,922,116| 2020/02/15 1.85
11,971.82 3,447,884,304| 2.125000

.125 T-NOTE 210815 28,800,000.00f 12,158.5976 3,501,676,125| 2021/08/15 1.82
15,700.69 3,093,037,052| 5.375000

.375 T-BOND 310215 19,700,000.00] 16,754.5664 3,300,649,581| 2031/02/15 1.71
1,793.93 3,139,394,545| 4.250000

.25 SWD GOVT 190312 175,000,000.00 1,806.0365 3,160,564,032] 2019/03/12 1.64
22,907.43 2,725,984,693| 4.750000

.75 GILT 381207 11,900,000.00] 26,335.6943 3,133,947,621| 2038/12/07 1.62
13,207.28 3,169,749,231| 4.625000

.625 T-NOTE 161115 24,000,000.00] 12,937.9345 3,105,104,294| 2016/11/15 1.61
17,801.67 2,848,268,672| 5.250000

.25 ITALY GOVT 291101 16,000,000.00] 19,366.7264 3,098,676,224| 2029/11/01 1.61
16,578.80 3,116,814,945| 5.250000

.25 ITALY GOVT 170801 18,800,000.00] 16,372.1815 3,077,970,122| 2017/08/01 1.60
21,805.82 2,464,058,530| 4.250000

.25 GILT 461207 11,300,000.00] 25,566.0658 2,888,965,441| 2046/12/07 1.50
19,447.32 2,333,678,808| 4.500000

.5 0.A.T 410425 12,000,000.00] 22,939.3716 2,752,724,592| 2041/04/25 1.43
20,359.97 2,544,996,697| 3.750000

.75 GILT 200907 12,500,000.00] 21,152.1578 2,644,019,731] 2020/09/07 1.37
17,082.16 2,647,736,009| 4.250000

.25 0.A.T 181025 15,500,000.00] 17,004.5016 2,635,697,748| 2018/10/25 1.37
17,552.76 2,194,095,687| 1.750000

.75 GILT 220907 12,500,000.00] 18,881.6136 2,360,201,706| 2022/09/07 1.22

26 12 30
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11,335,943

116,537

63,165,214

63,165,214

4,351,258,556

445,071,432

(67,996,611)

4,796,329,988

4,796,329,988

4,859,495,202

26 6 17
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291,241,022
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953,704,065
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874,252,020

1,554,818,470

676,687,928

194,235,895,908

194,235,895,908

4,000

673,814,009

673,818,009

673,818,009

125,399,282,866

68,162,795,033

193,562,077,899

193,562,077,899

194,235,895,908

26 12 16

26 6 17
144,371,686,448
5,473,173,062
24,445,576,644

3,099,662,860
54,854,292,675
40,986,545,693
2,241,486,049
3,364,003,871
19,590,971,060
653,545,014
608,775,644
125,399, 282,866

125,399,282,866

1.5436
15,436
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26 12 16
68,472,241,080 68,348,684,000 123,557,080
18,214,563,840 18,003,174,000 211,389,840
10,660,884,200 10,345,720,000 315,164,200
1,379,839,000 1,366,154,000 13,685,000
90,306,984,375 89, 777,592,000 529,392,375
189,034,512,495 187,841,324,000 1,193,188,495
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1 250,210

186,996
1,205,031
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[

15,822
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169,950
1,278,641

21,524,909
320,136
807,645

15,035
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25,588,606

68,858,645
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3,402,471

157,192

3,862,968

2 491,404
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569,627

431,272

12,006,746

164,100
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573,410

961,095

12,967,842

2,000,131

222,096
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47,982
249,444
18,745
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106,776
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150,294
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3,375,465 3,375,465 3,375,465
3,752,249 3,752,249 3,752,249
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35 67
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4,225 11,857
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1,853
1 51.88 1 9.61
1
1
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269,353
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2
1
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26 4 1
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208,843
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26 6 27
3,375,465
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26 3 31
26 6 30
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