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27 5 29
)
993,720,188 98.63
— 13,813,210 1.37
1,007,533,398 100.00
27 5 29
(GVAVADE NED)
0.9405 992,894,609 —
— 1,055,689,141 0.9413 993,720,188 — 98.63
27 5 29
)
98.63
98.63
27
( )
1,009,091,770 10,190
27 1 15 1,009,091,770 10,190
1,024,686,278 10,330
27 2 16 1,024,686,278 10,330
1,055,461,322 10,635
27 3 16 1,054,468,861 10,625
1,053,368,564 10,576
27 4 15 1,052,372,585 10,566
1,003,506,277 10,065
27 5 15 1,002,509, 254 10,055
26 12 997,711,905 10,078
27 1 1,019,257,368 10,291
2 1,035,952,549 10,441
3 1,053,627,742 10,575
4 1,038,004,775 10,413
5 1,007,533,398 10,101
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1 —
2 _
3 10
4 10
5 10
1 1.90
2 1.37
3 2.95
4 0.46
5 4.74
100
1 990,242,468 — 990,242,468
2 1,733,553 — 991,976,021
3 495,578 9,714 992,461,885
4 3,893,895 376,209 995,979,571
5 1,053,934 9,531 997,023,974
27 5 29
)
31,214,882 99.76
— 73,906 0.24
31,288,788 100.00
27 5 29
/7 7HO1CH
0.9404 31,187,816 —
— 33,161,460 0.9413 31,214,882 — 99.76
27 5 29
)
99.76

99.76
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27
( )
10,924,708 9,612
27 1 15 10,924,708 9,612
18,710,829 9,515
27 2 16 18,710,829 9,515
22,517,940 9,248
27 3 16 22,493,591 9,238
28,954,945 9,173
27 4 15 28,923,380 9,163
29,860,421 9,312
27 5 15 29,828,354 9,302
26 12 10,023, 386 10,023
27 1 15,488,520 9,383
2 21,890,179 9,492
3 29,858,490 9,377
4 29,773,100 9,371
5 31,288,788 9,302
1 —
2 —
3 10
4 10
5 10
1 3.88
2 1.00
3 2.80
4 0.70
5 1.62
100
1 11,365,632 — 11,365,632
2 11,437,049 3,137,190 19,665,491
3 6,938,515 2,254,618 24,349,388
4 8,409,220 1,192,675 31,565,933
5 3,184,265 2,682,315 32,067,883
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27 5 29
)
373,017,748 36.40
249,340,546 24.33
166,929,875 16.29
101,417,633 9.90
61,833,142 6.03
8,936,834 0.87
7,895,553 0.77
— 55,511,612 5.41
1,024,882,943 100.00
27 5 29
(/7 7)1C)
16,564.53| 172,271,214  4.500000
.5 ITALY GOVT 240301 — 1,040,000.00 16,553.9127| 172,160,692| 2024/03/01 | 16.80
17,388.58| 151,280,711 5.400000
.4 SPAIN GOVT 230131 — 870,000.00 17,326.2116 150,738,041 2023/01/31 | 14.71
15,592.43| 121,621,014 3.750000
.75 ITALY GOVT 210501 — 780,000.00 15,544.9743 121,250,799 2021/05/01 | 11.83
14,678.84] 104,219,810 1.750000
.75 0.A.T 230525 — 710,000.00 14,819.4608 105,218,171| 2023/05/25 | 10.27
13,303.67 99,777,566  0.500000
.5 BUND 250215 — 750,000.00 13,522.3511| 101,417,633| 2025/02/15 | 9.90
16,078.59 45,020,079  3.400000
.4 IRISH GOVT 240318 — 280,000.00 16,153.1851 45,228,918| 2024/03/18 | 4.41
18,800.97 41,362,134  5.900000
.9 SPAIN GOVT 260730 — 220,000.00 18,768.4240 41,290,532| 2026/07/30 | 4.03
16,794.62 40,307,089  4.500000
.5 ITALY GOVT 260301 — 240,000.00 16,797.3326 40,313,598| 2026/03/01 | 3.93
17,012.27 39,128,231 3.500000
.5 0.A.T 260425 — 230,000.00 17,212.2992 39,588,288 2026/04/25 | 3.86
18,582.63 39,023,540 5.000000
ITALY GOVT 400901 — 210,000.00 18,710.7897 39,292,658 2040/09/01 | 3.83
17,006.17 35,712,961 5.500000
.5 SPAIN GOVT 210430 — 210,000.00 16,939.7231 35,573,418| 2021/04/30 | 3.47
21,437.90 21,437,906 4.500000
.5 0.A.T 410425 — 100,000.00 22,123.4154 22,123,415| 2041/04/25 | 2.16
17,956.12 21,547,344 4.700000
.7 SPAIN GOVT 410730 — 120,000.00 18,115.4618 21,738,554| 2041/07/30 | 2.12
14,814.71 16,296,185 2.400000
.4 IRISH GOVT 300515 — 110,000.00 15,094.7491 16,604,224| 2030/05/15 | 1.62
14,753.01 8,851,807 1.750000
.75 NETH GOVT 230715 — 60,000.00 14,894.7243 8,936,834 2023/07/15 | 0.87
15,628.37 7,814,187  2.600000
.6 BEL GOVT 240622 — 50,000.00 15,791.1064 7,895,553 2024/06/22 | 0.77
27 5 29
(@D
94.58
94.58
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27 5 15

60,709,146

1,001,589,602

95

1,062,298,843

1,062,298,843

57,779,896

997,023

45,856

962,972

3,842

59,789,589

59,789,589

1 997,023,974

5,485,280

(62,927,727)

1,002,509, 254

1,002,509,254

1,062,298,843

26 12 11
27 5 15

6,884

56,610,398

69,976,542

13,373,028

236,684

4,970,334

41,429

5,248,447

8,124,581

8,124,581

8,124,581

888

369,640

369,640

24,366

24,366

1 2,985,463

5,485,280
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27 5 15
990,000,000
7,419,428
395,454
997,023,974
1.0055
10,055
26 12 11 27 5 15
26 12 11 27 1 15
A 2,157,270
B 16,688,741
C 3,291
D —
E=A+B+C+D 18,849,302
F 990,242,468
G=E/F*10,000 190
H —
1=F*H/10,000 —
27 1 16 27 2 16
A 2,293,040
B 11,512,381
C 58,825
D 18,846,011
E=A+B+C+D 32,710,257
F 991,976,021
G=E/F*10,000 329
H _
1=F*H/10,000 —
27 2 17 27 3 16
A 2,198,703
B 28,070,291
C 79,331
D 32,651,112
E=A+B+C+D 62,999,437
F 992,461,885
G=E/F*10,000 634
H 10
1=F*H/10,000 992,461
27 3 17 27 4 15
A 1,466,250
B _
C 300,478
D 61,904,262
E=A+B+C+D 63,670,990
F 995,979,571
G=E/F*10,000 639
H 10
1=F*H/10,000 995,979
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27 4 16 27 5 15
A 1,550,814
B —
C 368,139
D 62,373,936
E=A+B+C+D 64,292,889
F 997,023,974
G=E/F*10,000 644
H 10
1=F*H/10,000 997,023
26 12 11
27 5 15
26 198
27 5 15
27 5 15
(@)
17,140,297
17,140,297
27 5 15
1
927,013,163 — 984,793,059 57,779,896
927,013,163 — 984,793,059 57,779,896
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1,064,614,799

1,001,589,602

1,064,614,799

1,001,589,602

1,064,614,799

1,001,589,602
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27 5 15

100,288

29,755,908

32,799

29,888,995

29,888,995

32,067

1,295

27,180

99

60,641

60,641

1 32,067,883

2 2,239,529

(68,210)

29,828,354

29,828,354

29,888,995

26 12 11
27 5 15

10

589,745

589,735

4,718

98,989

21,946

125,653

715,388

715,388

715,388

16,476

583,485

583,485

2,003,169

2,003,169

1 87,981

2,239,529
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27 5 15
10,000,000
31,334,681
9,266,798
2,239,529
32,067,883
0.9302
9,302
26 12 11 27 15
26 12 11 27 1 15
A 13,381
B J—
C 1,652
D J—
E=A+B+C+D 15,033
F 11,365,632
G=E/F*10,000 13
H _
1=F*H/10,000 —
27 1 16 27 2 16
A 30,198
B —
C 27,862
D 11,538
E=A+B+C+D 69,598
F 19,665,491
G=E/F*10,000 35
H —
1=F*H/10,000 —
27 2 17 27 3 16
A 9,097
B N
C 55,758
D 37,693
E=A+B+C+D 102,548
F 24,349,388
G=E/F*10,000 42
H 10
1=F*H/10,000 24,349
27 3 17 27 4 15
A 42,600
B J—
C 89,215
D 21,601
E=A+B+C+D 153,416
F 31,565,933
G=E/F*10,000 48
H 10
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| 1=F*H/10,000 | 31,565 |
27 4 16 27 5 15
A 70,366
B J—
C 97,562
D 29,911
E=A+B+C+D 197,839
F 32,067,883
G6=E/F*10,000 61
H 10
1=F*H/10,000 32,067
26 12 11
27 5 15
26 198
27 5 15
27 5 15
(D)
482,098
482,098
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31,628,304 29,755,908
31,628,304 29,755,908
31,628,304 29,755,908
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27 5 15

8,557,986

14,926,603

999,481,407

441,463,493

5,189,401

5,256,350

1,474,875,240

1,474,875,240

443,466,942

32,799

443,499,741

443,499,741

1 1,096,243,103

2 64,867,604

1,031,375,499

1,031,375,499

1,474,875,240

11 15 11 16 5 15

27 5 15

26 12 11
970,275,000
172,857,007

46,888,904

1,064,614,799
31,628,304
1,096,243,103
64,867,604

1,096,243,103

0.9408
9,408
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26 12 11
27 5 15
26 198
27 5 15
27 5 15
)
13,290,821
13,290,821

0.5 BUND 250215 850,000.00 833,892.50
1.75 NETH GOVT 230715 230,000.00 250,217.00
1.75 0.A.T 230525 770,000.00 833,486.50
2.4 IRISH GOVT 300515 110,000.00 120,169.50
2.6 BEL GOVT 240622 50,000.00 57,622.50
3.4 IRISH GOVT 240318 280,000.00 331,982.00
3.5 0.A.T 260425 230,000.00 288,535.00
3.75 ITALY GOVT 210501 780,000.00 896,844.00
3.75 NETH GOVT 420115 20,000.00 30,610.00
4.5 BEL GOVT 260328 40,000.00 54,230.00
4.5 ITALY GOVT 240301 940,000.00 1,147,975.00
4.5 ITALY GOVT 260301 240,000.00 297,228.00
4.5 0.A.T 410425 100,000.00 158,085.00
4.7 SPAIN GOVT 410730 120,000.00 158,892.00
5 ITALY GOVT 400901 210,000.00 287,763.00
5.4 SPAIN GOVT 230131 800,000.00 1,025,680.00
5.5 SPAIN GOVT 210430 210,000.00 263,350.50
5.9 SPAIN GOVT 260730 220,000.00 305,008.00
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7,341,570.50
6,200,000.00 (999,481,407)

7,341,570.50
6,200,000.00 (999,481,407)

999,481,407
— (999,481,407)

)
)
18 100.00 100.00
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27 5 29

1,020,560,588

13,027,190

1,007,533,398

997,448,145

1.0101
10,101

27 5 29

31,395,349

106,561

31,288,788

33,636,697

0.9302
9,302

27 5 29

1,024,883,411

468

1,024,882,943

1,088,850,601

0.9413
9,413
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