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O O O O O )
TSY INFL IX N/B 2018/4/15 {0.125000 7,713,750 104.08 8,029,099 105.30 8,122,946 3.50
0.125% 2018/04/15 ) ’ ’ ) ’ ’ ) ’ ’ )
TSY INFL IX N/B
2 375% 2025/1/15 [2.375000 5,142,500 146.13 7,514,813 152.20 7,827,184 3.37
UK TSY I/L STOCK 2% 2035/1/26 |2.948150 3,654,000 200.60 7,330,019 207.96 7,599,187 3.27
TSY INFL IX N/B 2017/4/15 {0.125000 6,685,250 106.16 7,097,262 107.40 7,180,083 3.09
0.125% 2017/04/15 ) ’ ’ ) ’ ’ ) ’ ’ )
TSY INFL IX N/B
3.875% 2029/4/15 |3.875000 2,982,650 202.39 6,036,666 211.59 6,311,166 2.72
TSY INFL IX N/B
1.75% 2028/1/15 [1.750000 4,114,000 121.24 4,988,190 130.83 5,382,661 2.32
TSY INFL IX N/B 2023/1/15 {0.125000 5,142,500 97.96 5,037,731 102.20 5,255,955 2.26
0.125% 2023/01/15 ) ’ ’ ) ’ ’ ) ’ ’ )
TSY INFL IX N/B 2022/7/15 {0.125000 5,039,650 101.28 5,104,612 103.55 5,218,922 2.25
0.125% 2022/07/15 ) ’ ’ ) ’ ’ ) ’ ’ )
UK TSY I/L STOCK
2 5% 2024/7/17 |6.550200 1,566,000 330.24 5,171,704 331.34 5,188,815 2.23
UK TSY I/L GILT
10 1.875% 2022/11/22(1.875000 3,306,000 148.62 4,913,669 149.63 4,946,840 2.13
- 0
11 TSY INFL IX N/B 2021/1/15 {1.125000 4,216,850 112.04 4,724,886 116.82 4,926,286 2.12
1.125% 2021/1/15 ) ’ ’ ) ’ ’ ) ’ ’ )
FRANCE 0.A.T.I1/L
12 2 25 2020/7/25 |2.250000 3,445,000 138.58 4,774,335 142.90 4,923,077 2.12
- 0
13 TSY INFL IX N/B 2022/1/15 {0.125000 4,628,250 98.84 4,574,944 105.17 4,867,824 2.10
0.125% 2022/1/15 ) ’ ’ ) ’ ’ ) ’ ’ )
14 TSY INFL IX N/B 2024/1/15 {0.625000 4,628,250 101.85 4,713,935 105.15 4,866,698 2.10
0.625% 2024/01/15 ) ’ ’ ) ’ ’ ) ’ ’ )
BUNDESOBLIGATIONI/L
15 0.7542018/4/15 2018/4/15 {0.750000 4,271,800 111.06 4,744,423 111.28 4,754,000 2.05
16 | TSY INFL N/B 2.125% 2040/2/15 [2.125000 3,188,350 130.24 4,152,536 140.77 4,488,495 1.93
UK TSY I/L GILT
17 1254 2017/11/22(1.250000 3,132,000 143.51 4,494,952 143.30 4,488,225 1.93
- 0
UK TSY I/L GILT
18 1254 2027/11/22(1.250000 2,784,000 150.21 4,181,849 157.54 4,385,922 1.89
- 0
UK TSY I/L GILT
19 0.625H 2040/3/22 {0.625000 3,132,000 130.71 4,093,842 140.02 4,385,598 1.89
- 0
TSY INFL IX N/B
20 1.375% 2020/1/15 {1.375000 3,599,750 117.74 4,238,464 119.53 4,302,997 1.85
- 0
UNITED KINGDOM GILT
21 | INFLATION LINKED 2044/3/22 {0.125000 3,828,000 105.96 4,056,277 111.42 4,265,263 1.84
0.125% 2044/03/22
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UNITED KINGDOM GILT
22 | INFLATION LINKED 2034/3/22 (0.750000 3,306,000 125.40 | 4,146,038 128.12 | 4,235,680 1.82
0.75% 2034/3/22

TSY INFL IX N/B

23 5 375% 2017/1/15 (2.375000 3,291,200 127.64 | 4,201,098 127.81 ( 4,206,799 1.81
TSYINFLIXN/BO. 125%
24 2016/4/15 ! 2016/4/15 (0.125000 3,599,750 109.18 3,930,435 110.03 3,961,025 1.71

UNITED KINGDOM GILT
25 | INFLATION LINKED 2062/3/22 (0.375000 2,958,000 122.44 3,621,956 133.81 3,958,371 1.70
0.375% 2062/3/22

26 | CANADA-GOV*"T I/L 4% 2031/12/1 (4.000000 1,791,320 200.16 3,585,511 220.73 3,954,035 1.70

TSY INFL IX N/B

27 0.125% 2019/04/15 2019/4/15 (0.125000 3,805,450 103.34 3,932,913 103.55 3,940,864 1.70

UK TSY 1/L STOCK
28 4.125H 2030/7/22 (7.813200 1,218,000 303.35 3,694,815 315.85 3,847,053 1.66
- (I

SWEDEN GOVERNMENT

29 [BOND 1/L 0.25% 2022/6/1 |0.250000 3,436,200 98.10 3,370,931 103.50 3,556,535 1.53
2022/6/1
UNITED KINGDOM GILT
30 | INFLATION LINKED 2052/3/22 (0.250000 2,958,000 109.09 3,226,892 118.43 3,503,298 1.51
0.25% 2052/03/22
)
)
98.86
98.86
)
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25 10 108,366,330 1.0325
25 11 117,768,439 1.0627
25 12 128,597,545 1.0778
26 141,698,083 1.0675
26 144,493,310 1.0684
26 150,913,166 1.0817
26 160,503,368 1.0919
26 187,735,106 1.0998
26 198,283,582 1.1018
26 232,275,478 1.1153
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€H)

@)
TSY INFL IX N/B 41,000.000 48,013.140
TSY INFL IX N/B 20,000.000 28,114.300
TSY INFL IX N/B 24,000.000 24,063.860
TSY INFL IX N/B 25,000.000 27,654.080
TSY INFL IX N/B 45,000.000 47,450.850
TSY INFL IX N/B 65,000.000 69,916.420
TSY INFL IX N/B 49,000.000 50,869.410
TSY INFL IX N/B 50,000.000 51,246.960
TSY INFL IX N/B 75,000.000 79,183.020
TSY INFL IX N/B 28,000.000 29,126.750
TSY INFL IX N/B 70,000.000 73,824.300
TSY INFL IX N/B 21,000.000 23,845.980
TSY INFL IX N/B 37,000.000 38,451.520
TSY INFL IX N/B 1.25 18,000.000 21,382.640
TSY INFL IX N/B 1.37 6,000.000 7,176.860
TSY INFL IX N/B 1.37 35,000.000 41,961.470
TSY INFL IX N/B 1.75 40,000.000 52,513.290
TSY INFL IX N/B 2% 9,000.000 11,299.220
TSY INFL IX N/B 2.12 20,000.000 24,768.680
TSY INFL IX N/B 2.37 50,000.000 76,317.310
TSY INFL IX N/B 2.37 32,000.000 40,949.800
TSY INFL IX N/B 2.5% 24,000.000 33,715.410
TSY INFL IX N/B 3.87 29,000.000 61,573.640
TSY INFL N/B 2.125% 31,000.000 43,797.470
TSYINFLIXN/B 35,000.000 38,524.230
879,000.000 | 1,045,740.610
(107,261,614)
CANADA-GOV"T I/L 1.5 7,000.000 9,352.520
CANADA-GOV™T 1/L 2% 8,000.000 12,266.650
CANADA-GOV™T 1/L 4% 19,000.000 42,219.390
CANADA-GOV"T I/L 4.2 4,000.000 8,494.290
38,000.000 72,332.850
(6,794,948)
AUSTRALIA GOVERNMENT BOND 6,000.000 8,150.580
AUSTRALIA GOVERNMENT BOND |  19,000.000 20,523.040
25,000.000 28,673.620
(2,741,198)
UK TSY I/L GILT 0.5% 10,000.000 14,725.320
UK TSY I/L GILT 0.62 18,000.000 25,389.870
UK TSY I/L GILT 0.75 12,000.000 19,198.080
UK TSY I/L GILT 1.25 18,000.000 25,816.970
UK TSY I/L GILT 1.25 16,000.000 25,249.980
UK TSY I/L GILT 1.87 19,000.000 28,451.360
UK TSY 1/L STOCK 2% 21,000.000 43,902.600
UK TSY I/L STOCK 2.5 9,000.000 29,852.010
UK TSY I/L STOCK 2.5 4,000.000 13,383.600
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UK TSY I/L STOCK 2.5 3,000.000 10,871.700

UK TSY I/L STOCK 4.1 7,000.000 22,179.500

UNITED KINGDOM GILT

INELATION LINKED 15,000.000 16,754._470

UNITED KINGDOM GILT

INELATION LINKED 19,000.000 24,454,430

UNITED KINGDOM GILT

INELATION LINKED 17,000.000 23,259.650

UNITED KINGDOM GILT

INELATION LINKED 17,000.000 20,485.310

UNITED KINGDOM GILT

INFLATION LINKED 22,000.000 24,783.540

UNITED KINGDOM GILT

INELATION LINKED 13,000.000 14,272.380

UNITED KINGDOM GILT

INFLATION LINKED 14,000.000 15,102.990

UNITED KINGDOM GILT

INELATION LINKED 18,000.000 21,237.200

272,000.000 | 419,370.960
(72,396,009)

SWEDEN GOVERNMENT BOND

/L 230,000.000 237,751.000

230,000.000 | 237,751.000
(3.559,132)

DENMARK 1/L GOVERNMENT

BOND 35,000.000 36,805.720

35,000.000 36,805.720

(679,802)

ggnDZEALAND GOVERNMENT 6.000.000 5 891520
6,000.000 5,891.520

(514,389)

BUNDESOBLIGATIONI/L 31,000.000 34,448.490
DEUTSCHLAND I/L 1.75 18,000.000 22,388.400
DEUTSCHLAND 1/L BOND 11,000.000 11,866.930
giﬁNCE GOVERNMENT BOND 10.000.000 12.986.880
giﬁNCE GOVERNMENT BOND 19.000.000 19,828,750
gi?NCE GOVERNMENT BOND 14.000.000 14.642.430
FRANCE 0.A.T.1/L 1% 16,000.000 18,974.460
FRANCE 0.A.T.1/L 1.1 21,000.000 25,357.580
FRANCE 0.A.T.1/L 1.8 10,000.000 14,872.050
FRANCE 0.A.T.I/L 2.1 12,000.000 15,948.090
FRANCE 0.A.T.1/L 2.2 25,000.000 35,611.780
FRANCE 0.A.T.1/L 3.1 13,000.000 23,700.210

FRENCH TREASURY NOTE BTAN 19,000.000 20,319.670

219,000.000 | 270,945.720
(37,317,354)

177,850,390 | 231,264,446
(231,264,446)

177,850,390 | 231,264,446
(231,264,446)
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