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10
)
29
10 305,093,433 106.37%
18,262,413 6.37%
286,831,020 100.00%
)
29
() () (%)
() )
1 10 316,257,317 0.9224 0.9647 106.37%
291,715,750 305,093,433
106.37%
106.37%
29
29
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)
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
28 401 404 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
29 293 1.0099
29 294 1.0115
29 290 0.9999
29 291 1.0031
29 294 1.0108
29 291 293 1.0028 1.0098
29 286 0.9860
26 27 0.0070
27 27 0.0070
27 28 0.0070
28 28 0.0070
28 29 0.0070
29 29 0.0070
26 27 2.9%
27 27 0.7%
27 28 1.6%
28 28 2.3%
28 29 1.8%
29 29 0.3%
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
29 29 0 0
10
)
29
10 261,732,989 100.03%
83,563 0.03%
261,649,426 100.00%
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1 10 271,310,241 0.9223 0.9647 100.03%
250,256,566 261,732,989
100.03%
100.03%
29
29
()
26 1 1.0000
27 1,916 1,933 1.1013 1.1113
97 1,516 1,530 1.0962 1.1062
28 3,366 3,401 0.9717 0.9817
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
29 290 0.8788
29 288 0.8727
29 291 0.8846
29 254 0.8828
29 252 0.8761
29 250 251 0.8672 0.8732
29 261 0.9067
26 27 0.0100
27 27 0.0100
27 28 0.0100
28 28 0.0100
28 29 0.0060
29 29 0.0060

26/72




EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

26 27 11.1%
27 27 0.4%
27 28 10.4%
28 28 11.1%
28 29 0.8%
29 29 2.2%
+ 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
29 29 1,931,631 318,421,388
10
()
29
560,145,367 98.82%
6,701,337 1.18%
566,846,704 100.00%
()
29
() () (%)
) )
1|UK GILT 371,000 15,284.92 15,242.80 1.2500 9.98%
56,707,089 56,550,816]| 2018/07/22
2|UK GILT 350,000 16,233.04 16,112.57 3.7500 9.95%
56,815,672 56,394,028| 2019/09/07
3|UK GILT 340,000 16,756.89 16,566.53 3.7500 9.94%
56,973,427 56,326,230] 2020/09/07
4|UK GILT 331,000 17,243.16 16,977.20 3.7500 9.91%
57,074,886 56,194,548| 2021/09/07
5|UK GILT 354,000 16,116.26 15,839.81 1.7500 9.89%
57,051,592 56,072,930| 2022/09/07
6|UK GILT 343,000 16,631.62 16,298.61 2.2500 9.86%
57,046,474 55,904,243| 2023/09/07
7|UK GILT 331,000 17,258.41 16,868.37 2.7500 9.85%
57,125,345 55,834,304 2024/09/07
8|UK GILT 346,000 16,524.35 16,104.70 2.0000 9.83%
57,174,265 55,722,291 2025/09/07
9|UK GILT 361,000 15,837.86 15,425.96 1.5000 9.82%
57,174,684 55,687,734| 2026/07/22
10|UK GILT 372,000 15,342.59 14,908.12 1.2500 9.78%
57,074,435 55,458,238| 2027/07/22
98.82%
98.82%
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288,670,213 294,686,471
7,870,920 56,232
296,541,133 294,742,703
296,541,133 294,742,703
730,100 272,701
2,036,310 2,036,310
61,203 48,309
816,620 644,687
20,322 15,999
3,664,555 3,018,006
3,664,555 3,018,006
290,901,490 290,901,490
1,975,088 823,207
4,373,588 4,968,366
292,876,578 291,724,697
292,876,578 291,724,697
296,541,133 294,742,703
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28 29
29 29
3,415,935 7,137,433
10,496,927 5,533,209
7,080,992 1,604,224
61,203 48,309
816,620 644,687
20,322 26,799
898,145 719,795
7,979,137 884,429
7,979,137 884,429
7,979,137 884,429
2,542,302
12,626,605 1,975,088
3,178,372
3,178,372
2,036,310 2,036,310
1,975,088 823,207
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388,758,423 290,901,490
97,856,933
290,901,490 290,901,490
28 29
29 29
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7,944,909 273.11 10,726,333 368.73
2,036,310 70 2,036,310 70
2,429,981 2,631,088
0 0
1,535,011 3,721,657
3,979,917 4,373,588
7,944,909 10,726,333
(273.11 ) (368.73 )
2,036,310 2,036,310
(o ) (o )
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29
20,335,700 19,605,600 730,100
307,556,520 299,685,600 7,870,920
319,291,200 7,140,820
29
9,623,308 9,533,430 89,878
292,848,519 292,975,110 126,591
302,508,540 216,469
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1.0068 1.0028
10,000 10,068 10,000 10,028
10
319,477,961 294,686,471
319,477,961 294,686,471
)
10
10
()
29 29
2,604,500 1,313,816
10,871,138 10,718,964
789,711,485 530,308,497
7,418,085 4,994,914
33,459
810,605,208 547,369,650
810,605,208 547,369,650
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900,495,741 593,420,708
89,890,533 46,051,058
810,605,208 547,369,650
810,605,208 547,369,650
810,605,208 547,369,650
29
29
@
60 61
@ 29 29
29 29
1,507,899,398 900,495,741
9,647,515 11,709,377
617,051,172 318,784,410
10 320,673,421 319,477,961
10 579,822,320 273,942,747
900,495,741 593,420,708
900,495,741 593,420,708
89,890,533 46,051,058
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17,041,727
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UKT 1.25 07/22/18 369,000.000 372,608.820
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UKT 1.25 07/22/27 367,000.000 372,035.240
UKT 1.5 07/22/26 355,000.000 371,496.850
UKT 1.75 09/07/22 350,000.000 372,669.500
UKT 2 09/07/25 341,000.000 372,303.800
UKT 2.25 09/07/23 339,000.000 372,503.370
UKT 2.75 09/07/24 327,000.000 372,865.020
UKT 3.75 09/07/19 348,000.000 373,205.640
UKT 3.75 09/07/20 337,000.000 373,082.590
UKT 3.75 09/07/21 328,000.000 373,660.880
3,726,431.710

10 3,461,000.000 530,308,497
530,308,497

530,308,497

()
)
10 96.88 100.00
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521,956,052 252,684,789
521,956,052 252,684,789
521,956,052 252,684,789
3,630,451 1,731,512
98,782 47,477
1,317,632 633,495
32,848 15,739
5,079,713 2,428,223
5,079,713 2,428,223
605,075,222 288,585,465
88,198,883 38,328,899
1,398,902 1,476,157
516,876,339 250,256,566
516,876,339 250,256,566
521,956,052 252,684,789
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28,850,604 5,810,543
28,850,604 5,810,543
98,782 47,477
1,317,632 633,495
32,848 15,739
1,449,262 696,711
30,299,866 5,113,832
30,299,866 5,113,832
30,299,866 5,113,832
34,426,629 353,100
158,478,637 88,198,883
70,250,375 46,416,196
70,250,375 46,416,196
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