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10
()
29
10 295,315,867 100.75%
2,184,189 0.75%
293,131,678 100.00%
)
29
() () (%)
() )
1 10 327,292,328 0.9001 0.9023 100.75%
294,626,578 295,315,867
100. 75%
100. 75%
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(

(

29
29
)
26 1 1.0000
27 5,087 5,122 1.0215 1.0285
27 5,331 5,368 1.0072 1.0142
28 1,004 1,011 1.0163 1.0233
28 1,001 1.0127
28 994 1.0054
28 999 1.0106
28 916 1.0308
28 403 1.0369
28 404 1.0401
28 401 404 1.0325 1.0395
28 400 1.0311
28 10 391 1.0073
28 11 390 1.0054
28 12 393 1.0117
29 389 1.0015
29 295 1.0153
29 292 294 1.0068 1.0138
29 293 1.0077
26 27 0.0070
27 27 0.0070
27 28 0.0070
28 28 0.0070
28 29 0.0070
26 27 2.9%
27 27 0.7%
27 28 1.6%
28 28 2.3%
28 29 1.8%
x 100
)
26 27 9,374,291,408 4,394,072,928
27 27 4,925,068,780 4,612,361,547
27 28 0 4,304,167,290
28 28 0 600,000,000
28 29 0 97,856,933
10
)
29
10 282,642,608 100.05%

25/82




EDINETOOOO
OO000D0O000DO0ODOO(E12454)
ooooodgoodooodooodd

127,465 0.05%
282,515,143 100.00%
)
29
() () (%)
) )
1 10 313,246,823 0.9002 0.9023 100.05%
281,986,805 282,642,608
100.05%
100.05%
29
29
(D)
26 1 1.0000
97 1,916 1,933 1.1013 1.1113
27 1,516 1,530 1.0962 1.1062
28 3,366 3,401 0.9717 0.9817
28 3,367 0.9865
28 1,545 0.9654
28 1,585 0.9906
28 1,092 0.8608
28 932 0.8629
28 919 0.8504
28 922 933 0.8534 0.8634
28 884 0.8160
28 10 470 0.7779
28 11 516 0.8530
28 12 528 0.8738
29 522 0.8633
29 520 0.8600
29 516 520 0.8542 0.8602
29 282 0.8559
26 27 0.0100
27 27 0.0100
27 28 0.0100
28 28 0.0100
28 29 0.0060
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26 27 11.1%
27 27 0.4%
27 28 10.4%
28 28 11.1%
28 29 0.8%
+ x 100
(2
26 27 8,489,698,329 6,749,832,547
27 27 4,706,592,808 5,063,251,489
27 28 3,067,517,353 986,053,431
28 28 2,768,817 2,386,259,390
28 29 3,185,080 479,290,308
10
)
29
568,053,228 98.29%
9,907,919 1.71%
577,961,147 100.00%
()
29
() () (%)
) )
1|UK GILT 395,000 14,483.55 14,567.05 1.5000 9.96%
57,210,051 57,539,884| 2026/07/22
2|UK GILT 355,000 16,138.09 16,120.40 3.7500 9.90%
57,290,233 57,227,442| 2021/09/07
3|UK GILT 375,000 15,186.11 15,245.04 2.0000 9.89%
56,947,941 57,168,924 2025/09/07
4|UK GILT 370,000 15,404.98 15,427.01 2.2500 9.88%
56,998,460 57,079,938| 2023/09/07
5|UK GILT 355,000 15,965.72 15,995.45 2.7500 9.82%
56,678,308 56,783,865| 2024/09/07
6|UK GILT 380,000 14,921.83 14,939.95 1.7500 9.82%
56,702,955 56,771,818 2022/09/07
7|UK GILT 360,000 15,748.90 15,721.59 3.7500 9.79%
56,696,049 56,597,755] 2020/09/07
8|UK GILT 370,000 15,296.45 15,250.64 3.7500 9.76%
56,596,900 56,427,403| 2019/09/07
9|UK GILT 400,000 14,079.75 14,070.33 1.0000 9.74%
56,319,023 56,281,342| 2017/09/07
10|UK GILT 395,000 14,235.15 14,221.48 1.2500 9.72%
56,228,868 56,174,853| 2018/07/22
98.29%
98.29%
29
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10

28

29

406,089,715 288,670,213
397,575 7,870,920
179,100

406,666,390 296,541,133

406,666,390 296,541,133
679,200 730,100

2,721,308 2,036,310
128,200 61,203
1,710,001 816,620
42,653 20,322
5,281,362 3,664,555
5,281,362 3,664,555
388,758,423 290,901,490
12,626,605 1,975,088
5,318,756 4,373,588

401,385,028 292,876,578

401,385,028 292,876,578

406,666,390 296,541,133
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28 28

28 29
105,809,846 3,415,935
124,018,191 10,496,927
18,208,345 7,080,992
128,200 61,203
1,710,001 816,620
53,453 20,322
1,891,654 898,145
16,316,691 7,979,137
16,316,691 7,979,137
16,316,691 7,979,137
7,311,224 2,542,302
16,131,222 12,626,605
9,788,776 3,178,372
9,788,776 3,178,372
2,721,308 2,036,310
12,626,605 1,975,088
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29
28 29
988,758,423 388,758,423
600,000,000 97,856,933
388,758,423 290,901,490
28 28
28 29
28 29
15,347,913 394.79 7,944,909 273.11
2,721,308 70 2,036,310 70
4,383,256 2,429,981
2,196,257 0
7,307,849 1,535,011
1,460,551 3,979,917
15,347,913 7,944,909
(394.79 ) (273.11 )
2,721,308 2,036,310
(70 ) (70 )
28
29
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37,307,236
37,307,236
29
2,882,024
2,882,024
28
390,367,875 390,649,500 281,625
390,649,500 281,625
29
20,335,700 19,605,600 730,100
307,556,520 299,685,600 7,870,920
319,291,200 7,140,820
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28 29
28 29
1.0325 1.0068
10,000 10,325 10,000 10,068
10
320,673,421 288,670,213
320,673,421 288,670,213
)
10
10
()
28 29
3,910,289 2,604,500
23,356,996 10,871,138
1,301,875,691 789,711,485
14,137,999 7,418,085
393,389
1,343,674,364 810,605,208
1,343,674,364 810,605,208
1,507,899,398 900,495,741
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164,225,034 89,890,533
1,343,674,364 810,605,208
1,343,674,364 810,605,208
1,343,674,364 810,605,208
28
29
61
28 29
4,141,629,092 1,507,899,398
423,388,303 9,647,515
3,057,117,997 617,051,172
10 455,717,333 320,673,421
10 1,052,182,065 579,822,320
1,507,899,398 900,495,741
1,507,899,398 900,495,741
164,225,034 89,890,533

28
29
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28
27,766,187
27,766,187
29
17,041,727
17,041,727
28
29
28 29
28 29
0.8911 0.9002
10,000 8,911 10,000 9,002
UKT 1 09/07/17 560,000.000 562,878.400
UKT 1.25 07/22/18 555,000.000 564,013.200
UKT 1.5 07/22/26 555,000.000 573,931.050
UKT 1.75 09/07/22 530,000.000 564,614.300
UKT 2 09/07/25 525,000.000 569,257.500
UKT 2.25 09/07/23 515,000.000 566,407.300
UKT 2.75 09/07/24 495,000.000 564,225.750

41/82



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
ooooodooodooodooodd

UKT 3.75 09/07/19 510,000.000 556,945.500
UKT 3.75 09/07/20 495,000.000 556,528.500
UKT 3.75 09/07/21 485,000.000 558,773.350
5,637,574.850

10 5,225,000.000 789,711,485
789,711,485

789,711,485

()
)
10 97.42 100.00
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28

29

937,599,438 521,956,052
937,599,438 521,956,052
937,599,438 521,956,052
10,811,804 3,630,451
278,545 98,782
3,714,510 1,317,632
92,766 32,848
14,897,625 5,079,713
14,897,625 5,079,713
1,081,180,450 605,075,222
158,478,637 88,198,883
1,552,037 1,398,902
922,701,813 516,876,339
922,701,813 516,876,339
937,599,438 521,956,052
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28 28

28 29
235,534,298 28,850,604
235,534,298 28,850,604
278,545 98,782
3,714,510 1,317,632
92,766 32,848
4,085,821 1,449,262
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