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O ) ) ) O |1 O

TSY INFL IX N/B 2025/1/15 {0.250000 13,261,340 97.07 | 12,873,267 103.00 | 13,660,391 4.58
0.25% 2025/01/15 ) ’ ’ ° ’ 7 ) ’ ’ °
TSY INFL IX N/B 2019/4/15 {0.125000 10,755,260 102.08 | 10,979,073 103.90 | 11,174,982 3.75
0.125% 2019/04/15 ) ’ ’ ° ’ 7 ) ’ ’ °
TSY INFL IX N/8B 2018/4/15 {0.125000 8,980,120 103.50 9,294,613 104.69 9,402,167 3.15
0.125% 2018/04/15 ) ’ ’ ° ’ 7 ) ’ ’ °
TSY INFL IX N/B 2023/1/15 {0.125000 8,353,600 101.38 8,469,222 105.04 8,775,426 2.94
0.125% 2023/01/15 ) ’ ’ ° ’ 7 ) ’ ’ °
TSY INFL IX N/B 2020/4/15 {0.125000 7,413,820 101.10 7,495,996 104.16 7,722,552 2.59
0.125% 2020/04/15 ) ’ ’ ° ’ 7 ) ’ ’ °
TSY INFL IX N/B 2025/7/15 {0.375000 7,204,980 101.38 7,304,869 104.37 7,519,948 2.52
0.375% 2025/07/15 ) ’ ’ ° ’ 7 ) ’ ’ °
UNITED KINGDOM GILT
INFLATION LINKED 2044/3/22 {0.125000 4,538,490 138.75 6,297,192 158.60 7,198,226 2.42
0.125% 2044/03/22
UK TSY I/L STOCK 2% 2035/1/26 |3.019580 2,750,600 232.90 6,406,284 255.70 7,033,421 2.36
TSY INFL 1X N/B 2044/2/15 |1.375000 5,743,100 110.05 6,320,511 122.14 7,014,694 2.35
1.375% 2044/02/15 ) ’ ’ ° ’ 7 ) ’ ’ °

10 TS INFL 1X N/B 2024/1/15 [0.625000 6,369,620 103.15 6,570,799 107.56 6,851,583 2.30
0.625% 2024/01/15 ) ’ ’ ° ’ 7 ) ’ ’ °
UNITED KINGDOM GILT

11 | INFLATION LINKED 2052/3/22 {0.250000 3,438,250 158.04 5,434,060 184.70 6,350,746 2.13
0.25% 2052/03/22

12 | TSY INFL IX N/B 2.5% 2029/1/15 |2.500000 4,281,220 135.78 5,813,308 142 .07 6,082,500 2.04
UK TSY I/L STOCK

13 2 55 2024/7/17 |6.708800 1,650,360 339.68 5,606,055 361.13 5,960,060 2.00

14 TSY INFL IX N/B 2022/1/15 |0.125000 5,221,000 103.60 5,409,295 107.54 5,614,851 1.88
0.125% 2022/1/15 ) ’ ’ ) ’ ’ ) ’ ’ )
UK TSY I/L GILT

15 0.75% 2047/11/2210.750000 2,475,540 200.27 4,957,923 225.87 5,591,735 1.88
- (]
FRANCE 0.A.T.I/L

16 2 25 2020/7/25 |2.250000 3,701,440 140.51 5,201,130 138.79 5,137,331 1.72
- (]
UK TSY I/L STOCK

17 2 55 2020/4/16 |7.834400 1,375,300 359.90 4,949,800 369.51 5,081,981 1.71
UK TSY I/L STOCK

18 4.125% 2030/7/22 |8.002600 1,375,300 334.88 4,605,632 358.86 4,935,456 1.66

19 TSY INFL IX N/B 2041/2/15 |2.125000 3,237,020 135.25 4,378,379 147.58 4,777,218 1.60
2.125% 2041/2/15 ) ’ ’ ) ’ ’ ) ’ ’ )
UK TSY I/L GILT

20 0.625% 2040/3/22 |0.625000 2,475,540 166 .55 4,123,097 188.97 4,678,078 1.57
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UNITED KINGDOM GILT
21 | INFLATION LINKED 2058/3/22 (0.125000 2,475,540 152.73 | 3,780,933 186.27 | 4,611,268 1.55
0.125% 2058/03/22

TSY INFL IX N/B

22 1.125% 2021/1/15 2021/1/15 (1.125000 3,863,540 113.99 | 4,404,388 116.55 | 4,503,152 1.51

UNITED KINGDOM GILT
23 | INFLATION LINKED 2068/3/22 10.125000 1,925,420 181.82 | 3,500,977 226.85| 4,367,897 1.47
0.125% 2068/3/22

TSY INFL IX N/B

24 0.625% 2021/7/15 2021/7/15 (0.625000 3,863,540 107.90 | 4,168,771 111.40 | 4,304,205 1.44

UK TSY I/L GILT

25 1.125 2037/11/22|1.125000 1,925,420 187.22 | 3,604,785 211.16 | 4,065,853 1.36
UK TSY I/L GILT

26 1.95% 2027/11/22|1.250000 2,200,480 168.32 | 3,704,050 182.04 | 4,005,856 1.34
.25%

TSY INFL IX N/B

27 0.75%  2042/02/15 2042/2/15 (0.750000 3,654,700 97.78 | 3,573,760 109.34 | 3,996,099 1.34

TSY INFL IX N/B

28 3.875H 2029/4/15 (3.875000 1,879,560 205.13 | 3,855,652 210.77 | 3,961,692 1.33
. h
BUONI POLIENNALI 1/L

29 2.6 2023/9/15 (2.600000 2,891,750 132.66 | 3,836,473 134.67 | 3,894,496 1.31

TSY INFL IX N/B

30 0.375%  2023/07/15 2023/7/15 (0.375000 3,654,700 102.04 | 3,729,599 106.31 | 3,885,403 1.30

)

)

98.01

)
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27 354,110,384 1.2378
27 10 347,643,118 1.2503
27 11 318,152,558 1.2565
27 12 333,569,475 1.2132
28 327,876,052 1.2249
28 294,340,999 1.1455
28 305,762,613 1.1776
28 299,762,180 1.1394
28 306,942,921 1.1633
28 290,845,984 1.0936
28 298,013,503 1.1098
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7,748 9,695
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129
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79,444,141 24,773,801
47,070,936 34,130,312
341,295,186 293,938,881
341,295,186 293,938, 881
351,789,179 302,625,699

44/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( )
26 ( 27
27 ) 28 )
3,254,723 2,779,050
10,271,563 15,389,144
35,714,063 72,872,365
50,009 147,219
49,290,358 54,556,952
2
169,963 172,332
1,836,567 1,861,961
747,687 706,100
2,754,219 2,740,393
46,536,139 57,297,345
46,536,139 57,297,345
46,536,139 57,297,345
9,562,936 6,608,433
23,926,365 79,444,141
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1,461,902 1,460,733 1,169

2,048,621 2,047,395 1,226

2,629,873 2,621,404 8,469

6,140,396 6,129,532 8,526
D

( )

2)
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@
(2

TSY INFL IX N/B 37,000.000 43,103.480
TSY INFL IX N/B 31,000.000 45,502.430
TSY INFL IX N/B 35,000.000 38,034.390
TSY INFL IX N/B 37,000.000 41,202.350
TSY INFL IX N/B 50,000.000 53,736.500
TSY INFL IX N/B 16,000.000 16,977.460
TSY INFL IX N/B 80,000.000 83,912.660
TSY INFL IX N/B 8,000.000 8,317.730
TSY INFL IX N/B 86,000.000 89,996.580
TSY INFL IX N/B 35,000.000 37,153.700
TSY INFL IX N/B 61,000.000 65,461.000
TSY INFL IX N/B 55,000.000 66,763.860
TSY INFL IX N/B 103,000.000 106,967.200
TSY INFL IX N/B 28,000.000 28,513.690
TSY INFL IX N/B 127,000.000 130,522.890
TSY INFL IX N/B 11,000.000 11,505.670
TSY INFL IX N/B 71,000.000 73,912.540
TSY INFL IX N/B 77,000.000 80,173.350
TSY INFL IX N/B 1.25 20,000.000 23,478.860
TSY INFL IX N/B 1.37 20,000.000 23,530.580
TSY INFL IX N/B 1.75 27,000.000 36,175.960
TSY INFL IX N/B 2% 10,000.000 14,177.050
TSY INFL IX N/B 2.37 5,000.000 7,573.850
TSY INFL IX N/B 2.37 25,000.000 36,427.840
TSY INFL IX N/B 2.5% 41,000.000 58,118.210
TSY INFL IX N/B 3.37 1,000.000 1,982.190
TSY INFL IX N/B 3.87 18,000.000 37,857.390
TSY INFL N/B 2.125% 20,000.000 29,479.600
1,135,000.000 | 1,290,559.010
(132,140,337)
UK TSY I/L GILT 0.5% 10,000.000 21,848.240
UK TSY I/L GILT 0.62 18,000.000 34,126.130
UK TSY 1/L GILT 0.62 12,000.000 24,074.980
UK TSY I/L GILT 0.75 18,000.000 41,149.260
UK TSY I/L GILT 1.12 14,000.000 29,666.900
UK TSY I/L GILT 1.25 7,000.000 9,908.470
UK TSY I/L GILT 1.25 16,000.000 29,138.370
UK TSY I/L GILT 1.87 12,000.000 19,197.790
UK TSY 1/L STOCK 2% 20,000.000 51,354.200
UK TSY I/L STOCK 2.5 12,000.000 43,286.160
UK TSY I/L STOCK 2.5 10,000.000 36,910.000
UK TSY I/L STOCK 4.1 10,000.000 35,973.300

UNITED KINGDOM GILT
INFLATION LINKED 8,000.000 10,848.200

UNITED KINGDOM GILT
INELATION LINKED 17,000.000 27,564.950
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UNITED KINGDOM GILT

INELATION LINKED 12,000.000 28,428.030

UNITED KINGDOM GILT

INFLATION LINKED 25,000.000 46,743.310

UNITED KINGDOM GILT

INELATION LINKED 33,000.000 52,772.540

UNITED KINGDOM GILT

INFLATION LINKED 7,000.000 8.,760.780

UNITED KINGDOM GILT

INFLATION LINKED 1,000.000 1,141.360

UNITED KINGDOM GILT

INFLATION LINKED 14,000.000 31,987.540

UNITED KINGDOM GILT

INELATION LINKED 18,000.000 33,753.600

UNITED KINGDOM GILT

INFLATION LINKED 9,000.000 13,893.530

303,000.000 | 632,527.640
(85,467,135)

AUSTRALIA GOVERNMENT BOND 15,000.000 22,086.450

AUSTRALIA GOVERNMENT BOND 13,000.000 15,023.320

AUSTRALIA GOVERNMENT BOND 3,000.000 4,098.180
AUSTRALIA GOVERNMENT BOND 1,000.000 1,209.240
32,000.000 42,417.190

(3.273,759)

CANADA-GOV*T I/L 1.5 12,000.000 17,803.030
CANADA-GOV*T 1/L 2% 10,000.000 16,459.540
CANADA-GOV*T 1/L 4% 14,000.000 31,451.530
CANADA-GOV*T I/L 4.2 6,000.000 12,755.800
42,000.000 78,469.900

(6,123,791)

SWEDEN GOVERNMENT BOND 90.000.000 102,078.000

1/L
SWEDEN 1/L 3.5% 20,000.000 39,945.000
:gEBEN INFLATION LINKED 70.000.000 87.143.000

180,000.000 |  229,166.000
(2,729,367)

DENMARK 1/L GOVERNMENT

BOND 35,000.000 39,088.930

35,000.000 39,088.930
(600,797)

NEW ZEALAND GOVERNMENT 13,000.000 15,988.180

BOND
13,000.000 15,988.180

(1,175,931)

BUNDESOBL IGATION1/L 18,000.000 19,553.190
BUONI POLIENNALI 1/L 7,000.000 10,858.190
BUONI POLIENNALI 1/L 25,000.000 33,698.360
BUONI POLIENNALI 1/L 12,000.000 14,394.240
BUONI POLIENNALI 1/L 22,000.000 26,572.190
BUONI POLIENNALI 1/L 11,000.000 16,231.170
DEUTSCHLAND 1/L 1.75 6,000.000 7,250.030
DEUTSCHLAND 1/L BOND 12,000.000 13,419.840
DEUTSCHLAND 1/L BOND 9,000.000 11,022.340
DEUTSCHLAND 1/L BOND 15,000.000 16,785.040
DEUTSCHLAND 1/L BOND 5,000.000 6,701.260
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FRANCE GOVERNMENT BOND

OAT 13,000.000 18,217.560
FRANCE GOVERNMENT BOND 21.000.000 22.489.910
OAT
FRANCE GOVERNMENT BOND 14.000.000 15.261.380
OAT
FRANCE 0.A.T.1/L 1% 7,000.000 8,107.160
FRANCE 0.A.T.1/L 1.1 11,000.000 13,507.810
FRANCE 0.A.T.1/L 1.3 6,000.000 6,875.870
FRANCE 0.A.T.1/L 1.8 12,000.000 22,053.540
FRANCE 0.A.T.1/L 2.1 20,000.000 27,029.420
FRANCE 0.A.T.1/L 2.2 32,000.000 44,446.120
FRANCE 0.A.T.1/L 3.1 14,000.000 28,672.930
FRANCE 0.A.T.1/L 3.4 12,000.000 23,828.730
ITALY BUONI POLIENNALI
DEL TESORO 20,000.000 26,730.800
ITALY BUONI POLIENNALI
DEL TESORO 27,000.000 28,479.770
ITALY BUONI POLIENNALI
DEL TESORO 16,000.000 18,693.760
ITALY BUONI POLIENNALI
DEL TESORO 4,000.000 4,334.540
SPAIN GOVERNMENT
INFLATION LINKED BOND 22,000.000 25,014.090
SPAIN GOVERNMENT
INFLATION LINKED BOND 5,000.000 5,170.560
SPAIN GOVERNMENT
INFLATION LINKED BOND 1,000.000 1,075.060
399,000.000 | 516,474.860
(59,069,230)
290,580,347
(290,580, 347)
290,580,347
(290,580,347)
) )
)
28 100.0% 455k
22 100.0% 29.4%
4 100.0% 1.1%
4 100. 0% 2.1%
3 100.0% 0.9%
1 100.0% 0.3%
1 100.0% 0.4%
29 100.0% 20.3%
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i-mizuho
( 28 )
299,001,137
1,077,634
( ) 298,013,503
268,529,122
( ) 1.1098
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64 534,598
0 0
67 3,603,446
131 4.138,043
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(

28 29
( 26 12 31 ) (27 12 31 )
10,971 14,514
18 6
121 146
208 207
1,102 1,077
2,606 2,742
852 1,467
948 882
- 130
3 4
16,833 21,179
1,391 1,223
346 292
1,738 1,515
1 0
685 154
230 -
916 155
980 967
315 409
27 17
- 9
1,323 1,404
3,978 3,075
20,811 24,255
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( )
28 29

( 26 12 31 ) (27 12 31 )
159 80
2 3
75 75
386 346
88 947
1,246 1,001
204 238
1,001 561
1,761 1,875
42 -
98 150
36 7
5,104 5,377
51 53
250 254
17 -
320 308
5,425 5,685
2,435 2,435
2,316 2,316
3,846 3,846
6,162 6,162
336 336
6,452 9,634
6,788 9,971
15,386 18,569
15,386 18,569
20,811 24,255
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( )
28 29
( 26 4 1 ( 27 1 1
26 12 31 ) 27 12 31 )
3,449 4,339
5,762 10,063
6,135 9,011
15,347 24,315
1,167 1,478
356 262
256 398
2,678 4,371
2,934 4,770
76 124
56 61
58 74
22 27
136 163
4,672 6,799
262 548
2,665 3,631
1,355 2,231
4,282 6,411
185 227
531 731
1,007 1,954
37 54
5 5
163 208
92 107
583 735
75 75
186 214
516 530
230 230
2 3
286 376
8,187 11,869
2,486 5,645

64/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( )
28 29
( 26 4 1 ( 27 1 1
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0 6
142 -
13 -
6 28
163 34
49 -
- 32
38 34
88 66
2,561 5,613
104 26
104 26
2,457 5,586
1,507 2,366
372 37
1,322 3,182
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28 ( 26 4 1 26 12 31 )
(
26 4 1 2,435 | 2,316 3,846 | 6,162 336 5,129 5,465 | 14,063 40 40 (14,103
1,322 1,322 1,322 1,322
40 40 40
- - - - - 1,322 1,322 1,322 40 40 | 1,282
26 12 31 2,435 | 2,316 3,846 | 6,162 336 6,452 6,788 | 15,386 - - 115,386
29 ( 27 1 1 27 12 31 )
(
27 11 2,435 | 2,316 3,846 | 6,162 336 6,452 6,788 | 15,386 - - 115,386
3,182 3,182 3,182 3,182
- - - - - 3,182 3,182 3,182 - -1 3,182
27 12 31 2,435 | 2,316 3,846 | 6,162 336 9,634 9,971 | 18,569 - - 118,569
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BlackRock Institutional Trust Company, N.A.
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