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10 285,861,325 101.11%
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282,721,013 100.00%
)
30
() () (%)
) )
1 10 300,874,987 0.9323 0.9501 101.11%
280,506,099 285,861,325
101.11%
101.11%
30
30
)

24/83



(

(

EDINETOOOO

OO000D0O000DO0ODOO(E12454)
ooooodooodooodooodd

2% 1 1.0000
97 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
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
29 10 1,286 0.9867
29 11 1,283 0.9844
29 12 288 0.9904
30 284 0.9780
30 283 0.9736
30 282 284 0.9700 0.9770
30 282 0.9719
26 27 0.0070
27 27 0.0070
27 28 0.0070
28 28 0.0070
28 29 0.0070
29 29 0.0070
29 30 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%
29 30 2.6%
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
29 30 1,012,555,691 1,012,555,691
10
)
30
y
10 88,497,056 100.04%
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31,937 0.04%
88,465,119 100.00%
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30
() () (%)
() )
1 10 93,144,992 0.9320 0.9501 100.04%
86,811,133 88,497,056
100.04%
100.04%
30
30
()
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
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
29 10 89 0.8981
29 11 90 0.9020
29 12 91 0.9175
30 91 0.9190
30 88 0.8874
30 86 87 0.8681 0.8741
30 88 0.8847
26 27 0.0100
27 27 0.0100
27 28 0.0100
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28 28 0.0100
28 29 0.0060
29 29 0.0060
29 30 0.0060
26 27 11.1%
27 27 0.4%
27 28 10.4%
28 28 11.1%
28 29 0.8%
29 29 2.2%
29 30 0.8%
+ x 100
(D
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
29 30 0 188,585,465
10
(@)
30
368,439,813 98.42%
5,905,835 1.58%
374,345,648 100.00%
)
30
() () (%)
() ()
1|UK GILT 245,000 15,037.15 15,143.13 1.5000 9.91%
36,841,033 37,100,669 2026/07/22
2|UK GILT 252,000 14,567.48 14,704.79 1.2500 9.90%
36,710,070 37,056,087 2027/07/22
3|UK GILT 235,000 15,664.01 15,753.82 2.0000 9.89%
36,810,439 37,021,479| 2025/09/07
41UK GILT 225,000 16,328.52 16,368.38 2.7500 9.84%
36,739,181 36,828,857 2024/09/07
5|UK GILT 233,000 15,794.14 15,799.96 2.2500 9.83%
36,800,361 36,813,909| 2023/09/07
6|UK GILT 237,000 15,573.43 15,524.45 3.7500 9.83%
36,909,045 36,792,966| 2019/09/07
7|UK GILT 239,000 15,385.28 15,372.79 1.7500 9.81%
36,770,825 36,740,969 2022/09/07
8|UK GILT 225,000 16,373.22 16,324.02 3.7500 9.81%
36,839,766 36,729,060 2021/09/07
9|UK GILT 246,000 14,937.07 14,918.53 1.2500 9.80%
36,745,199 36,699,585| 2018/07/22
10|UK GILT 230,000 15,988.70 15,937.48 3.7500 9.79%%
36,774,029 36,656,225| 2020/09/07
98.42%
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10

29
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294,686,471 277,199,888
56,232 8,890,508
294,742,703 286,090,396
294,742,703 286,090,396
272,701 222,560
2,036,310 2,036,310
48,309 113,849
644,687 1,518,536
15,999 37,878
3,018,006 3,929,133
3,018,006 3,929,133
290,901,490 290,901,490
823,207 8,740,227
4,968,366 1,253,066
291,724,697 282,161,263
291,724,697 282,161,263
294,742,703 286,090,396
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29 29
29 30
7,137,433 15,773,334
5,533,209 18,187,506
1,604,224 2,414,172
48,309 113,849
644,687 1,518,536
26,799 37,878
719,795 1,670,263
884,429 4,084,435
884,429 4,084,435
884,429 4,084,435
880
1,975,088 823,207
9,113,882
9,113,882
12,555,691
12,555,691
2,036,310 2,036,310
823,207 8,740,227
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290,901,490 290,901,490
1,012,555,691
1,012,555,691
290,901,490 290,901,490
8,740,227
29 29
29 30
29 30
10,726,333 368.73 10,459,194 359.54
2,036,310 70 2,036,310 70
2,631,088 2,180,474
0 0
3,721,657 7,169,818
4,373,588 1,108,902
10,726,333 10,459, 194
(368.73 ) (359.54 )
2,036,310 2,036,310
70 ) @0 )
29
30
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6,224,550 6,001,990 222,560
285,860,388 276,969,880 8,890,508
282,971,870 8,667,948
30
29 30
1.0028 0.9700
10,000 10,028 10,000 9,700
10
297,424,773 277,199,888
297,424,773 277,199,888
)
10
10
29 30
1,313,816 1,113,019
10,718,964 7,452,581
530,308,497 352,991,903
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4,994,914 2,846,837
33,459 514,990
547,369,650 364,919,330
547,369,650 364,919,330
593,420,708 391,526,225
46,051,058 26,606,895
547,369,650 364,919,330
547,369,650 364,919,330
547,369,650 364,919,330
29
30
@
61
) 29 30
29 30

900,495,741 593,420,708

11,709,377 1,047,549,037

318,784,410 1,249,443,520

10 319,477,961 297,424,773

10 273,942,747 94,101,452

593,420,708 391,526,225
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0.9224 0.9320
10,000 9,224 10,000 9,320
UKT 1.25 07/22/18 241,000.000 241,862.780
UKT 1.25 07/22/27 246,000.000 240,757.740
UKT 1.5 07/22/26 240,000.000 242,462.400
UKT 1.75 09/07/22 234,000.000 241,885.800
UKT 2 09/07/25 229,000.000 240,999.600
UKT 2.25 09/07/23 228,000.000 241,949.040
UKT 2.75 09/07/24 220,000.000 241,355.400
UKT 3.75 09/07/19 229,000.000 239,625.600
UKT 3.75 09/07/20 222,000.000 238,499.040
UKT 3.75 09/07/21 219,000.000 240,926.280
2,410,323.680
10 2,308,000.000 352 09190
352,991,903
352,991,903
)
)
10 96.73 100.00
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252,684,789 87,702,553
252,684,789 87,702,553
252,684,789 87,702,553
1,731,512 600,000
47,477 19,834
633,495 265,042
15,739 6,544
2,428,223 891,420
2,428,223 891,420
288,585,465 100,000,000
38,328,899 13,188,867
1,476,157 816,385
250,256,566 86,811,133
250,256,566 86,811,133
252,684,789 87,702,553
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