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110,972,236 100.00
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DEUTSCHLAND 2.0 08/15/23 115.76 117.39 | 2.000000
1 21,538,400 11.61%
24,933,928 25,284,573 | 2023/8/15
US T N/B 2.0 02/28/21 102.64 103.90 | 2.000000
2 23,257,600 11.10%
23,873,461 24,166,041 | 2021/2/28
US T N/B 3.625 02/15/44 119.20 128.81 | 3.625000
3 12,336,640 7.30%
14,705,644 15,891,072 | 2044/2/15
US T N/B 1.125 04/30/20 99.25 100.57 | 1.125000
4 14,156,800 6.54%
14,050,624 14,238,626 | 2020/4/30
US T N/B 2.75 02/15/24 106.89 109.48 | 2.750000
5 11,932,160 6.00%
12,755,240 13,063,806 | 2024/2/15
CATERPILLAR INC 1.5
100.39 100.36 | 1.500000
6 | 06/26/17 10,112,000 4.66%
10,152,346 10,149,313 | 2017/6/26
JPMORGAN CHASE & CO 1.35
100.16 100.09 | 1.350000
7| 02/15/17 10,112,000 4._65%
10,129,089 10,121,808 | 2017/2/15
100.66 100.66 | 0.257000
8 10,000,000 4.62%
10,066,600 10,066,900 | 2018/11/9
FRANCE OAT 0.5 11/25/19 102.83 103.39 | 0.500000
9 9,068,800 4.31%
9,325,900 9,376,685 [2019/11/25
BELGIUM 4.25 03/28/41 161.45 176.16 | 4.250000
10 3,400,800 2.75%
5,490,795 5,990,883 | 2041/3/28
FRANCE OAT 0.5 05/25/25 100.95 104.58 | 0.500000
11 5,668,000 2.72%
5,721,902 5,927,934 | 2025/5/25
ITALY BTPS 2.5 05/01/19 107.45 106.43 | 2.500000
12 5,214,560 2.55%
5,603,149 5,550,221 | 2019/5/1
106.56 106.26 | 0.600000
13 5,150,000 2.51%
5,488,200 5,472,596 | 2024/6/20
101.59 101.53 | 0.100000
14 5,350,000 2.50%
5,435,244 5,431,962 [2020/12/20
UK TREASURY 3.25 01/22/44 119.23 141.03 | 3.250000
15 3,668,000 2.38%
4,373,723 5,173,347 | 2044/1/22
SPAIN 4.8 01/31/24 127.31 130.85 | 4.800000
16 2,834,000 1.70%
3,608,248 3,708,430 | 2024/1/31
102.90 101.96 | 0.100000
17 3,600,000 1.69%
3,704,606 3,670,560 | 2026/6/20
CANADA 1.5 06/01/23 102.83 105.01 | 1.500000
18 3,072,400 1.48%
3,159,410 3,226,542 | 2023/6/1
116.95 116.34 | 1.200000
19 2,750,000 1.47%
3,216,185 3,199,460 |2034/12/20
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98.95 97.14 | 0.200000
20 2,900,000 1.29%
2,869,749 2,817,176 | 2036/6/20
102.70 102.37 | 1.300000
21 2,600,000 1.22%
2,670,237 2,661,852 | 2018/3/20
SPAIN 5.15 10/31/44 150.65 168.90 | 5.150000
22 1,473,680 1.14%
2,220,231 2,489,148 (2044/10/31
105.33 104.60 | 1.400000
23 2,250,000 1.08%
2,369,942 2,353,522 | 2019/6/20
101.43 101.38 | 0.100000
24 1,850,000 0.86%
1,876,529 1,875,641 | 2020/6/20
123.77 123.08 | 1.600000
25 1,500,000 0.85%
1,856,580 1,846,320 (2033/12/20
125.96 125.95 | 1.400000
26 1,400,000 0.81%
1,763,458 1,763,356 | 2045/9/20
132.55 132.81 | 1.700000
27 1,050,000 0.64%
1,391,793 1,394,599 | 2044/3/20
SPAIN 2.75 04/30/19 107.99 107.41 | 2.750000
28 1,133,600 0.56%
1,224,208 1,217,633 | 2019/4/30
112.72 109.67 | 0.800000
29 1,100,000 0.55%
1,239,979 1,206,403 | 2046/3/20
US T N/B 2.25 11/15/25 102.67 105.99 | 2.250000
30 1,011,200 0.49%
1,038,290 1,071,791 |2025/11/15
28 9 30
80.02%
4.62%
9.31%
93.95%
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Zj 9 24 ) 152 152 1.0590 1.0620
22 3 23 ) 134 134 0.9989 1.0019
2: 9 23 ) 110 110 0.9212 0.9227
27 9 154 1.0611
10 152 1.0567
11 141 1.0552
12 137 1.0378
28 1 139 1.0514
2 134 1.0036
3 135 1.0086
4 129 0.9820
5 130 0.9881
6 131 0.9445
7 123 0.9513
8 121 0.9394
9 110 0.9236
()
1 0.0030
2 0.0220
3 0.0300
4 0.0180
5 0.0090
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()
1 5.7
2 6.7
3 1.2
4 4.0
5 6.9
100 1
10,000 1
1 280,581,595 23,620,283
2 56,927,415 198,695,736
3 38,247,136 9,525,478
4 10,448,078 20,105,162
5 7,188,555 21,335,970
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1,818,976
73,056 1,366,447
132,761,214 109,588,372
134,653,246 110,954,819
134,653,246 110,954,819
402,772 180,165
5,746 5,224
135,802 123,551
522 412
544,842 309,352
544,842 309,352
134,257,565 120,110,150
149,161 9,464,683
1,365,331 285,179
134,108,404 110,645,467
134,108,404 110,645,467
134,653,246 110,954,819
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299
4,752,615 7,942,842
4,752,316 7,942,842
363
37,780 34,122
892,735 806,551
3,498 2,694
934,013 843,730
5,686,329 8,786,572
5,686,329 8,786,572
5,686,329 8,786,572
185,346 14,123
8,485,220 149,161
588,913 1,122,158
1,122,158

588,913
1,285,291 501,084

1,285,291
501,084
2,437,020 1,164,147
149,161 9,464,683
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143,914,649 134,257,565
10,448,078 7,188,555
20,105,162 21,335,970
134,257,565 120,110,150
149,161 9,464,683
27 9 25 28 3 24
28 3 23 28 9 23
279 25 27 28 3 24 28
10 23 25
158,429 18,069
0 0
9,526,989 8,898,207
3,889,561 1,341,901
13,574,979 1 10,258,177 1
939.85 433,312 776.88 198,064
1 30 1 15
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27 10 24 27 28 4 26 28 5
11 24 23
15,640 16,127
0 0
8,989,180 8,901,960
3,190,588 1,161,906
12,195,408 1 10,079,993 1
911.56 401,359 763.10 198,137
1 30 1 15
27 11 25 27 28 5 24 28 6
12 24 23
25,084 15,328
0 0
8,927,849 9,020,195
979,896
2,784,343 10,015,419
11,737,276 1 1 749.35
883.45 398,572 200,481 1 15
1 30
27 12 25 28 28 6 24 28 7
1 25 25
29,824 130,354
0 0
8,925,206 8,759,130
739,109
2,408,924 9,628,593
11,363,954 1 1 744 .54
855.69 398,411 193,983 1 15
1 30
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28 1 26 28 28 7 26 28 8
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18,858 8,181
0 0
9,041,750 8,729,279
672,946
2,040,337 9,410,406
11,100,945 1 1 730.18
827.21 402,594 193,317 1 15
1 30
28 2 24 28 28 8 24 28 9
23 23
111,502 10,878
0 0
9,046,501 8,135,552
454,466
1,656,601 8,600,896
10,814,604 1 1 716.08
805.51 402,772 180,165 1 15
1 30
83,426 75,173

19/35




EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooooooood

27 9 25 28 3 24
28 3 23 28 9 23

20/35



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooooooood

28 3 23

28 9 23

(

(

(

)

)

)

21/35



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooooooood

28 3 23 28 9 23
472,675 224,373
472,675 224,373
28 3 23 28 9 23
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25,249,562 11,484,548
1,245,372

50,018 985,383
197,118,388 173,599,897
10,066,600 10,060,000
22,505,735 20,257,578
288,234
977,804 696,769
66,479 1,995
257,279,958 217,374,404
257,279,958 217,374,404
304,539
304,539
304,539
234,864,195 211,627,224
22,415,763 5,442,641
257,279,958 217,069,865
257,279,958 217,069,865
257,279,958 217,374,404
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17,068,095 6,372,324

21,533,635 29,609,295
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3,071,675 3,472,010
1,100 6,600
94,481 11,824
2,976,094 3,453,586
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1.0954 1.0257
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28 9 23
1,850,000 1,870,849

5,350,000 5,417,303

250,000 325,757

300,000 304,533

3,850,000 3,938,433

2,250,000 2,349,405

1,000,000 1,065,260

5,150,000 5,454,107

1,000,000 1,045,780

3,600,000 3,659,940

1,050,000 1,389,633

1,400,000 1,756,733

1,100,000 1,200,188

850,000 1,068,705

1,500,000 1,843,635

2,750,000 3,194,345

1,900,000 1,838,915

35,150,000 37,723,521

US T N/B 1.125 04/30/20 140,000.000 140,448.000
US T N/B 2.0 02/28/21 230,000.000 238,319.100
US T N/B 2.25 11/15/25 10,000.000 10,534.300
US T N/B 2.75 02/15/24 118,000.000 128,555.100
US T N/B 3.625 02/15/44 122,000.000 154,910.720
620,000.000 672,767.220

(62,657, 200) (67,989,855)
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UK TREASURY 3.25
oL/22s44 28,000.000 39,418.400
28,000.000 39,418.400
(3,697,120) (5,204,806)
CANADA 1.5 06/01/23 40,000.000 41,699.600
40,000.000 41,699.600
(3,094,400) (3,225,881)
BELGIUM 4.25 03/28/41 30,000.000 52,805.100
DEUTSCHLAND 2.0
08/15/23 190,000.000 222,693.300
FRANCE OAT 0.5 05/25/25 50,000.000 52,230.500
FRANCE OAT 0.5 11/25/19 80,000.000 82,664.000
ITALY BTPS 2.5 05/01/19 46,000.000 48,996.900
SPAIN 2.75 04/30/19 10,000.000 10,745.600
SPAIN 4.8 01/31/24 25,000.000 32,717.500
SPAIN 5.15 10/31/44 13,000.000 21,911.760
444.,000.000 524,764.660
(50, 305, 200) (59,455,836)
154,903,920 173,599,897
(119,753,920) (135,876,376)
10,000,000 10,060,000
10,000,000 10,060,000
10,000,000 10,060,000
CATERPILLAR INC 1.5
06/26/17 100,000.000 100, 356.000
JPMORGAN CHASE & CO
L 35 02/15/17 100,000.000 100,095.000
200,000.000 200,451.000
(20,212,000) (20,257,578)
20,212,000 20,257,578
(20,212,000) (20,257,578)
185,115,920 203,917,475
(139,965, 920) (156,133, 954)
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5 31.32%

43.28%
2 9.33%
1 2.40% 2.55%
1 1.49% 1.58%
8 27.39% 29.16%

31/35



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooooooood
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111,000,506

28,270

110,972,236

120,147,674

0.9236

28 9 30

218,007,053

304,533

217,702,520

211,627,224

1.0287

32/35



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
OOoooooooooooooooooood

1 2
28 10
One
28 9 30
0 0
393 5,864,442 ,125,905
49 337,748,656,746
9 88,382,773,408
451 6,290,573,556,059
28 9 30
)
13 275,632,843,628
229 2,280,959,186,831
0 0
3 1,454,591,074
245 2,558,046,621,533

)
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25 651,056,923,166
240 3,084,756,237,399
7 42,284,286,781
79 290,858,982,767
351 4,068,956,430,113
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