RFEAETH smAomE, MEEE:

ryo—miA4 o7 LESERI 7 v

HAE(XMBHRRE) IORBRELRL

BEBILEL,

HEMEESERO7 PR ETS

F1 OFRFBMA

D

TEDWB I~

BYES YERE#H : 201648 5308
BE A 8m Rl B (FI A7) AR EEE ki)
AUD ACGB 2 08/21/35 30,000.00 135.77 7122 3,145,432
AUD ACGB 1 1/4 08/21/40 20,000.00 119.75 7122 1,849,519
AUD ACGB 4 08/20/20 65,000.00 189.01 71.22 9,487,450
AUD ACGB 3 09/20/25 69,000.00 147.45 7122 7,856,633
AUD ACGB 2 1/2 09/20/30 52,000.00 149.04 7122 5,984,899
AUD ACGB 1 1/4 02/21/22 51,000.00 115.02 7122 4,529,869
AUD ACGB 1 11/21/18 25,000.00 105.89 7122 2,044,320
CAD CANRRB 1 1/4 12/01/47 79,575.04 131.06 78.56 8,193,308
CAD CANRRB 4 1/4 12/01/21 80,800.72 125.24 78.56 7,950,480
CAD CANRRB 4 1/4 12/01/26 83,781.45 145.88 78.56 9,602,054
CAD CANRRB 4 12/01/31 87,583.68 160.73 78.56 11,059,338
CAD CANRRB 3 12/01/36 90,245.52 156.79 78.56 11,116,459
CAD CANRRB 2 12/01/41 83,569.68 144.18 78.56 9,466,490
CAD CANRRB 1 1/2 12/01/44 78,169.00 135.24 78.56 8,305,519
DKK DGBI 0.1 11/15/23 413,418.85 107.32 15.40 6,831,621
EUR FRTR 1.3 07/25/19 110,533.42 107.33 114.63 13,597,565
EUR FRTR 1.1 07/25/22 157,968.80 113.43 114.63 20,538,298
EUR FRTR 3.4 07/25/29 120,983.04 157.23 114.63 21,803,093
EUR FRTR 1.8 07/25/40 138,282.80 155.98 114.63 24,722,595
EUR FRTR 2 1/4 07/25/20 317,621.55 113.91 114.63 41,470,879
EUR FRTR 3.15 07/25/32 140,310.97 163.04 114.63 26,220,759
EUR FRTR 2.1 07/25/23 165,820.50 122.81 114.63 23,342,049
EUR FRTR 1.85 07/25/27 134,201.25 130.00 114.63 19,997,167
EUR FRTR 0 1/4 07/25/18 151,445.25 102.65 114.63 17,818,260
EUR FRTR 0.1 07/25/21 76,223.25 106.18 114.63 9,276,519
EUR FRTR 0 1/4 07/25/24 137,729.70 110.19 114.63 17,395,205
EUR FRTR 0.1 03/01/25 69,270.53 108.69 114.63 8,629,723
EUR FRTR 0.1 03/01/21 50,232.00 105.58 114.63 6,078,789
EUR FRTR 0.7 07/25/30 85,604.35 119.78 114.63 11,752,790
EUR DBRI 0 1/2 04/15/30 89,303.28 120.70 114.63 12,355,032
EUR DBRI 1 3/4 04/15/20 234,351.12 110.82 114.63 29,766,851
EUR OBLI 0 3/4 04/15/18 146,225.58 102.22 114.63 17,133,279
EUR DBRI 0.1 04/15/23 175,743.10 108.18 114.63 21,791,037
EUR DBRI 0.1 04/15/26 83,298.30 111.16 114.63 10,613,121
EUR DBRI 0.1 04/15/46 48,947.04 127.33 114.63 7,143,619
EUR BTPS 2.35 09/15/35 175,286.14 132.85 114.63 26,690,474
EUR BTPS 2.1 09/15/17 233,446.00 103.52 114.63 27,698,411
EUR BTPS 2.55 09/15/41 92,749.45 138.80 114.63 14,755,998
EUR BTPS 2.1 09/15/21 204,559.04 112.53 114.63 26,383,491
EUR BTPS 2.35 09/15/24 132,216.99 118.17 114.63 17,907,725
EUR BTPS 1 1/4 09/15/32 54,173.88 111.14 114.63 6,901,029
EUR BTPS 0.1 05/15/22 50,621.00 100.93 114.63 5,856,375
EUR BTPS 2.6 09/15/23 245,372.40 119.80 114.63 33,693,110
EUR BTPS 2.35 09/15/19 205,675.60 109.22 114.63 25,749,451
EUR BTPS 3.1 09/15/26 133,133.75 128.57 114.63 19,620,266
EUR BTPS 1.7 09/15/18 50,766.00 104.82 114.63 6,099,531
NzD NZGB 2 09/20/25 52,000.00 109.59 74.20 4,228,464
NzD NZGB 3 09/20/30 56,000.00 122.84 74.20 5,104,196
NzD NZGB 2 1/2 09/20/35 28,000.00 116.78 74.20 2,426,268
EUR SPGBEI 1.8 11/30/24 120,679.20 115.88 114.63 16,029,183
EUR SPGBEI 0.55 11/30/19 38,215.08 103.60 114.63 4,538,098
EUR SPGBEI 1 11/30/30 48,139.68 109.24 114.63 6,027,661
EUR SPGBEI 0.3 11/30/21 25,113.50 103.72 114.63 2,985,717
SEK SGBI 1 06/01/25 #3109 230,000.00 125.19 12.03 3,462,437
SEK SGBI 0 1/8 06/01/32 #3111 75,000.00 118.77 12.03 1,071,212
SEK SGBI 4 12/01/20 #3102 270,000.00 166.63 12.03 5,410,235
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SEK SGBI0 1/8 06/01/26 #3112 100,000.00 116.89 12.03 1,405,565
SEK SGBI 3 1/2 12/01/28 #3104 375,000.00 203.80 12.03 9,190,024
SEK SGBI0 1/4 06/01/22 #3108 410,000.00 114.04 12.03 5,622,473
GBP UKTI2 1/2 07/17/24 112,000.00 372.93 134.63 56,227,672
GBP UKTI 2 1/2 04/16/20 97,000.00 374.56 134.63 48,909,515
GBP UKTI 4 1/8 07/22/30 45,460.00 379.59 134.63 23,229,729
GBP UKTI 0 3/4 11/22/47 194,990.18 205.29 134.63 53,887,506
GBP UKTI 0 5/8 11/22/42 238,966.81 181.64 134.63 58,433,350
GBP UKTI 0 5/8 03/22/40 83,353.02 173.14 134.63 19,428,066
GBP UKTI 1 1/411/22/32 282,293.48 160.70 134.63 61,067,649
GBP UKTI11/8 11/22/37 252,345.50 178.03 134.63 60,478,235
GBP UKTI 1 7/8 11/22/22 244,317.65 128.80 134.63 42,361,931
GBP UKTI 2 01/26/35 96,000.00 276.40 134.63 35,720,332
GBP UKTI 1 1/4 11/22/55 190,252.08 273.24 134.63 69,979,959
GBP UKTI1 1/4 11/22/17 195,543.36 104.95 134.63 27,626,037
GBP UKTI1 1/411/22/27 314,487.60 141.20 134.63 59,777,386
GBP UKTI 0 3/4 03/22/34 99,685.52 154.81 134.63 20,774,990
GBP UKTI 0 3/8 03/22/62 212,279.65 255.34 134.63 72,967,829
GBP UKTI O 1/8 03/22/29 61,495.67 129.28 134.63 10,701,924
GBP UKTI O 1/8 03/22/44 182,306.88 167.46 134.63 41,097,024
GBP UKTI O 1/8 03/22/24 37,981.30 119.34 134.63 6,101,849
GBP UKTI 0 1/4 03/22/52 179,326.95 200.25 134.63 48,341,948
GBP UKTIO 1/8 11/22/19 26,327.25 109.50 134.63 3,880,718
GBP UKTI O 1/8 03/22/68 144,334.98 267.83 134.63 52,038,892
GBP UKTI O 1/8 03/22/58 104,862.12 218.02 134.63 30,776,789
GBP UKTI 0 1/8 03/22/46 31,634.57 173.27 134.63 7,378,989
GBP UKTI O 1/8 03/22/26 49,915.81 123.11 134.63 8,272,241
GBP UKTIO 1/8 11/22/65 60,606.60 253.57 134.63 20,688,380
GBP UKTIO 1/8 11/22/36 10,117.20 148.92 134.63 2,028,235
usb TII 35/804/15/28 439,585.40 138.90 102.79 62,756,904
usb TII 37/804/15/29 252,897.08 144.93 102.79 37,673,735
usb TII 3 3/8 04/15/32 139,682.87 147.32 102.79 21,136,296
usb TII23/801/15/25 710,901.60 118.55 102.79 86,625,856
usb TII 2 01/15/26 393,800.73 116.64 102.79 47,213,615
usb TII 2 3/801/15/27 298,7717.50 121.84 102.79 37,415,632
usb TII13/401/15/28 11,504.40 116.50 102.79 1,377,586
usb TII21/201/15/29 89,804.00 126.63 102.79 11,688,822
usb TII2 1/8 02/15/40 83,631.00 133.33 102.79 11,460,923
usb Tl 2 1/8 02/15/41 445,506.69 134.53 102.79 61,602,197
usb TII0 3/4 02/15/42 222,921.49 103.09 102.79 23,621,048
usb TII05/8 02/15/43 131,035.00 100.36 102.79 13,517,079
usb TII 13/802/15/44 342,293.72 118.83 102.79 41,808,892
usb TII0 3/4 02/15/45 293,741.63 103.42 102.79 31,224,358
usb TII 1 02/15/46 142,403.80 110.95 102.79 16,240,078
usb TII05/801/15/24 568,106.00 103.98 102.79 60,717,542
usb TIIO 1/8 04/15/19 523,537.04 100.96 102.79 54,326,776
usb TIIO 1/4 01/15/25 318,496.28 100.87 102.79 33,022,385
usb TII15/801/15/18 415,308.84 102.84 102.79 43,898,789
usb TII13/807/15/18 309,591.82 103.79 102.79 33,026,873
usb TII21/801/15/19 300,843.40 106.11 102.79 32,811,217
usb TIIO 1/8 04/15/20 133,792.10 101.06 102.79 13,897,688
usb TII17/807/15/19 323,956.99 106.90 102.79 35,594,140
usb TII13/801/15/20 331,015.41 105.56 102.79 35,916,638
usb TII05/801/15/26 598,442.90 104.29 102.79 64,150,756
usb TII11/407/15/20 412,213.49 106.11 102.79 44,959,370
usb T 11/801/15/21 600,459.20 105.58 102.79 65,159,725
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usb TIIO 1/8 04/15/21 213,549.00 101.09 102.79 22,189,445
usb TII05/807/15/21 759,231.40 103.93 102.79 81,104,213
usb TIIO1/807/15/22 602,628.75 101.11 102.79 62,628,510
usb TIIO1/801/15/23 12,529.80 100.58 102.79 1,295,400
usb TIIO 1/8 04/15/18 80,281.74 100.55 102.79 8,297,278
usb TII03/807/15/23 617,241.44 102.60 102.79 65,091,917
usb TIIO1/807/15/24 507,510.00 100.37 102.79 52,359,316
usb TII03/807/15/25 121,957.20 102.27 102.79 12,819,416
=t 3,018,535,005
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