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2018
10
)
30
10 285,316,591 102.32%
6,476,441 2.32%
278,840,150 100.00%
)
30
() () (%)
) )
1 10 301,062,141 0.9218 0.9477 102.32%
277,526,307 285,316,591
102.32%
102.32%
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30
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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
29 292 294 1.0068 1.0138
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
30 281 0.9663
30 284 0.9773
30 283 0.9751
30 282 0.9705
30 282 0.9713
30 280 282 0.9651 0.9721
30 278 0.9585
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
30 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%
30 30 0.2%
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
30 30 0 0
10
)

30
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10 87,439,901 100.03%
28,083 0.03%
87,411,818 100.00%
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30
() () (%)
) )
1 10 92,265,381 0.9217 0.9477 100.03%
85,041,002 87,439,901
100.03%
100.03%
30
30
()
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
28 922 933 0.8534 0.8634
29 516 520 0.8542 0.8602
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
30 89 0.8997
30 86 0.8657
30 86 0.8641
30 86 0.8673
30 86 0.8619
30 85 85 0.8504 0.8564
30 87 0.8741
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26 27 0.0100
27 27 0.0100
27 28 0.0100
28 28 0.0100
28 29 0.0060
29 29 0.0060
29 30 0.0060
30 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%
30 30 1.3%
+ 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
30 30 0 0
10
(@)
30
368,059,602 98.74%
4,691,273 1.26%
372,750,875 100.00%
)
30
() () (%)
() ()
1|UK GILT 243,000 15,304.76 15,266.50 3.7500 9.95%
37,190,576 37,097,613| 2019/09/07
2|UK GILT 236,000 15,746.17 15,687.59 3.7500 9.93%
37,160,961 37,022,712 2020/09/07
3|UK GILT 230,000 16,148.19 16,069.60 3.7500 9.92%
37,140,854 36,960,101| 2021/09/07
41UK GILT 242,000 15,332.42 15,252.39 1.7500 9.90%
37,104,461 36,910,801| 2022/09/07
5|UK GILT 236,000 15,738.56 15,626.09 2.2500 9.89%
37,143,004 36,877,592| 2023/09/07
6|UK GILT 237,000 15,698.91 15,535.79 2.0000 9.88%
37,206,435 36,819,828| 2025/09/07
7|UK GILT 228,000 16,273.64 16,125.75 2.7500 9.86%
37,103,916 36,766,718| 2024/09/07
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8|UK GILT 245,000 15,144.82 14,966.92 1.5000 9.84%
37,104,814 36,668,960| 2026/07/22
9|UK GILT 252,000 14,749.29 14,547.02 1.2500 9.83%
37,168,230 36,658,511 2027/07/22
10|UK GILT 197,000 18,685.45 18,414.60 4.2500 9.73%
36,810,336 36,276,763| 2027/12/07
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30

30

277,199,888 276,465,500
8,890,508 7,014,414
286,090,396 283,479,914
286,090,396 283,479,914
222,560
2,036,310 2,036,310
113,849 46,349
1,518,536 618,585
37,878 15,363
3,929,133 2,716,607
3,929,133 2,716,607
290,901,490 290,901,490
8,740,227 10,138,183
1,253,066 1,763,487
282,161,263 280,763,307
282,161,263 280,763,307
286,090,396 283,479,914
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29 30
30 30
15,773,334 3,169,200
18,187,506 4,498,651
2,414,172 1,329,451
113,849 46,349
1,518,536 618,585
37,878 26,163
1,670,263 691,097
4,084,435 638,354
4,084,435 638,354
4,084,435 638,354
880
823,207 8,740,227
9,113,882
9,113,882
12,555,691
12,555,691
2,036,310 2,036,310
8,740,227 10,138,183
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30 30
290,901,490 290,901,490
1,012,555,691
1,012,555,691

290,901,490 290,901,490
8,740,227 10,138,183

29 30

30 30

30 30
10,459,194 359.54 10,969,615 377.09
2,036,310 70 2,036,310 70
2,180,474 2,546,731
0 0
7,169,818 7,169,818
1,108,902 1,253,066
10,459, 194 10,969, 615
(359.54 ) (377.09 )
2,036,310 2,036,310
(0 ) (0 )
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30
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5,488,597
5,488,597
30
3,179,838
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30
6,224,550 6,001,990 222,560
285,860,388 276,969,880 8,890,508
282,971,870 8,667,948
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3,151,918 3,155,020 3,102
279,060,082 272,048,770 7,011,312
275,203,790 7,014,414
30
30
0.9700 0.9651
10,000 9,700 10,000 9,651
10
299,951,720 276,465,500
299,951,720 276,465,500
)
10
10
30 30
1,113,019 435,526
7,452,581 6,757,066
352,991,903 351,437,020
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2,846,837 3,483,428
514,990 187,402
364,919,330 362,300,442
364,919,330 362,300,442
9
9
9
391,526,225 393,096,712
26,606,895 30,796,279
364,919,330 362,300,433
364,919,330 362,300,433
364,919,330 362,300,442
30
30
@
60 61
@ 30 30
30 30
593,420,708 391,526,225
1,047,549,037 7,427,224
1,249,443,520 5,856,737
10 297,424,773 299,951,720
10 94,101,452 93,144,992
391,526,225 393,096,712
391,526,225 393,096,712
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26,606,895 30,796,279
30
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@
30
5,297,644
5,297,644
30
648,723
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30 30
30 30
0.9320 0.9217
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10,000 9,320 10,000 9,217

UKT 1.25 07/22/27 248,000.000 246,288.800
UKT 1.5 07/22/26 241,000.000 245,752.520
UKT 1.75 09/07/22 239,000.000 246,719.700
UKT 2 09/07/25 232,000.000 245,233.280
UKT 2.25 09/07/23 231,000.000 244,783.770
UKT 2.75 09/07/24 223,000.000 244,345.560
UKT 3.75 09/07/19 237,000.000 244,216.650
UKT 3.75 09/07/20 230,000.000 243,841.400
UKT 3.75 09/07/21 225,000.000 244,631.250
UKT 4.25 12/07/27 194,000.000 244,079.160
2,449,892.090

10 2,300,000.000 351,437,020
351,437,020

351,437,020

()
)
10 97.00 100.00

44174



EDINETOOOO
O000DO0000O0000O0O0(EL2454)
Ooooooooooooooooooad

10

30

30
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