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TSY INFL IX N/B 2025/1/15 {0.250000 14,453,870 102.77 | 14,854,810 101.05 | 14,606,203 4.30
0.25% 2025/01/15 ) ’ ’ ) ’ ’ ) ’ ’ )
TSY INFL IX N/B 2019/4/15 {0.125000 11,722,430 103.85 | 12,173,937 104.87 | 12,294,315 3.62
0.125% 2019/04/15 ) ’ ’ ) ’ ’ ) ’ ’ )
TSY INFL IX N/8B 2018/4/15 {0.125000 9,446,230 104.64 9,885,206 105.75 9,990,299 2.94
0.125% 2018/04/15 ) ’ ’ ) ’ ’ ) ’ ’ )
TSY INFL IX N/B 2023/1/15 {0.125000 9,104,800 104.89 9,550,099 104.71 9,533,822 2.80
0.125% 2023/01/15 ) ’ ’ ) ’ ’ ) ’ ’ )
TSY INFL IX N/B 2020/4/15 {0.125000 8,990,990 104.08 9,358,347 104.85 9,427,602 2.77
0.125% 2020/04/15 ) ’ ’ ) ’ ’ ) ’ ’ )
UK TSY 1/L STOCK 2% 2035/1/26 {3.058750 3,489,535 260.56 9,092,460 264.77 9,239,311 2.72
UNITED KINGDOM GILT
INFLATION LINKED 2044/3/22 {0.125000 4,700,190 159.91 7,516,392 170.82 8,028,932 2.36
0.125% 2044/03/22
TSY INFL IX N/B 2024/1/15 |0.625000 6,942,410 107.31 7,450,116 106.18 7,372,026 2.17
0.625% 2024/01/15 ) ’ ’ ) ’ ’ ) ’ ’ )
UNITED KINGDOM GILT
INFLATION LINKED 2052/3/22 {0.250000 3,560,750 186.97 6,657,649 202.04 7,194,287 2.12
0.25% 2052/03/22

10 | TSY INFL IX N/B 2.5% 2029/1/15 |2.500000 5,235,260 141.05 7,384,349 137.09 7,177,192 2.11

11 TSY INFL IX N/B 2044/2/15 |1.375000 6,259,550 121.38 7,598,394 114.16 7,146,283 2.10
1.375% 2044/02/15 ) ’ ’ ) ’ ’ ) ’ ’ )

12 TSY INFL IX N/B 2025/7/15 |0.375000 6,828,600 104.12 7,110,005 102.11 6,973,285 2.05
0.375% 2025/07/15 ) ’ ’ ) ’ ’ ) ’ ’ )

13 TSY INFL IX N/B 2021/4/15 |0.125000 6,145,740 102.68 6,310,744 103.16 6,340,492 1.87
0.125% 2021/04/15 ) ’ ’ ) ’ ’ ) ’ ’ )
UK TSY I/L STOCK

14 2 55 2024/7/17 |6.795800 1,709,160 360.71 6,165,247 366.15 6,258,191 1.84
UK TSY I/L GILT

15 0.75% 2047/11/2210.750000 2,563,740 228.60 5,860,889 243.30 6,237,595 1.84
- (]

16 TSY INFL IX N/B 2022/1/15 |0.125000 5,690,500 107.47 6,115,751 107.81 6,135,202 1.80
0.125% 2022/1/15 ) ’ ’ ) ’ ’ ) ’ ’ )
UK TSY I/L GILT

17 1.125 2037/11/22|1.125000 2,706,170 213.80 5,786,030 220.87 5,977,201 1.76
FRANCE 0.A.T.I1/L

18 2 25 2020/7/25 |2.250000 4,017,750 138.80 5,576,992 139.03 5,586,061 1.64
- (]
UNITED KINGDOM GILT

19 | INFLATION LINKED 2058/3/22 {0.125000 2,706,170 189.21 5,120,358 205.67 5,565,822 1.64
0.125% 2058/03/22
UK TSY I/L STOCK

20 4.125% 2030/7/22 {8.106400 1,424,300 359.73 5,123,677 366.31 5,217,367 1.53

30/99



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

) ) () ) )

UNITED KINGDOM GILT
21 | INFLATION LINKED 2068/3/22 0.125000 1,994,020 228.48 | 4,555,985 257.02 | 5,125,203 1.51
0.125% 2068/3/22

22 [UK TSY I/L GILT 0.5% 2050/3/22 (0.500000 2,136,450 225.08 | 4,808,727 234.07 | 5,000,896 1.47

TSY INFL IX N/B

23 1.125% 2021/1/15 2021/1/15 (1.125000 4,210,970 116.49 | 4,905,607 116.59 | 4,909,920 1.44

TSY INFL IX N/B

24 2 195% 2041/2/15 2041/2/15 (2.125000 3,528,110 146.78 | 5,178,631 138.73 | 4,894,575 1.44

UNITED KINGDOM GILT
25 | INFLATION LINKED 2062/3/22 (0.375000 1,851,590 238.51 | 4,416,379 259.81 | 4,810,634 1.42
0.375% 2062/3/22

UK TSY I/L STOCK
26 9 5% 2020/4/16 (7.967000 1,281,870 369.23 | 4,733,122 371.51 | 4,762,288 1.40
5%

TSY INFL IX N/B

27 0.625% 2021/7/15 2021/7/15 (0.625000 4,210,970 111.35| 4,689,239 111.49 | 4,694,859 1.38

UK TSY I/L GILT
28 1.95¥ 2027/11/22|1.250000 2,278,880 182.11 | 4,150,178 185.33 | 4,223,509 1.24
.25%

TSY INFL IX N/B

29 0.375%  2023/07/15 2023/7/15 (0.375000 3,983,350 106.15 | 4,228,462 105.62 | 4,207,341 1.24

TSY INFL IX N/B

30 | 5 grsy 2029/4/15 |3.875000 2,048,580 | 210.31 | 4,308,549 | 202.79 | 4,154,341 | 1.22
- {
)
)
99.06
)
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28 290,845,984 1.0936
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28 306,772,857 1.1320
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28 11 320,981,659 1.1576
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27
(D)
7,845,545
7,845,545
28
(D)
16,175,123
16,175,123
« z )
()
() ()
2,321,532 2,326,181 4,649
5,341,704 5,341,475 229
1,602,166 1,602,144 22
302,003 299,187 2,816
1,927,104 1,927,997 893
11,494,509 11,496,984 6,823
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1,461,902 1,460,733 1,169

2,048,621 2,047,395 1,226
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4
@
(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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1,519,397
2,072,640
336,504,432
10,791
3,357,697
763,937
36,845
148,953

344,414,692

344,414,692

1,670
3,023,689
4

86,132
930,702
172,297

4,214,494

4,214,494

287,263,811

52,936,387
31,349,016
340,200,198

340,200,198

344,414,692
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1,497,392
76,609
25,197,446
148,953
26,920,400

86,132
930,702
270,112

1,286,946
25,633,454
25,633,454
25,633,454

1,746,493

24,773,801
6,555,757

6,555,757
2,280,132
2,280,132

52,936,387
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269,165,080
42,115,331
24,016,600
29
)
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1,416,787 1,407,597 9,190
93,143 93,731 588
13,908,596 13,907,637 959
8,837,077 8,837,397 320
487,063 487,000 63
788,443 788,392 51
722,789 722,867 78
6,933,940 6,935,134 1,194
33,187,838 33,179,755 9,121
( )
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6 49

146 127
207 2
1,077 1,163
2,742 2,771
1,467 1,192
882 845
130 -

4 5
21,179 18,573
1,223 1,087
292 449
1,515 1,536
0 8

154 98
155 106

- 0

967 972
409 501

17 8

9 -
1,404 1,483
3,075 3,127
24,255 21,701
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80 86

3 3

75 75

346 392
947 1,385
1,001 1,141
238 52
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1,875 1,884
150 141

7 37
5,377 5,465
53 60

254 258

- 29

308 348
5,685 5,813
2,435 2,435
2,316 2,316
3,846 3,846
6,162 6,162
336 336
9,634 6,953
9,971 7,290
18,569 15,887
- 0

- 0
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24,255 21,701
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4,339 3,977
10,063 9,036
9,911 10,533
24,315 23,546
1,478 1,296
262 237
398 383
4,371 4,020
4,770 4,404
124 114
61 53
74 63
27 31
163 148
6,799 6,201
548 604
3,631 3,809
2,231 2,232
6,411 6,646
227 256
731 822
1,954 2,216
54 51
5 2
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107 142
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75 64
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530 56
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3 3
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)
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