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T AY AERE K Rov 67, 596 68,615 7,798,126 41.3 - 16.6 9.0 15.7
N A b4 a—n 15,028 16,302 | 2,181, 250 11.6 - 6.9 4.7 -
7 7 v R a—n 15,727 16,555 | 2,215,061 11.8 - 5.9 5.9 -
4 2 UV 7 o—n 12,111 12,187 1, 630, 675 8.7 - 5.4 3.3 -
N S o—n 6,215 6, 908 924, 321 4.9 - 4.9 - -
+ 7 v X o—n 2, 294 2,697 360, 909 1.9 - 1.9 -
~NL ¥ — o—n 2, 158 2, 558 342, 344 1.8 - 1.8 - -
TA LT R o—n 830 865 115, 787 0.6 - 0.6 - -
e [ES I I el N/ A 5, 796 7,812 1,189,792 6.3 - 4.3 2.0 -
F—=ANFZ YT | A—=ATUT « KL 10, 195 10, 137 865, 843 4.6 - 4.6 -
7 + v T H . K 1,581 2, 302 203, 488 1.1 - 1.1 - -
A ¥ v o= AxTa .y 19, 494 22, 480 134, 884 0.7 - 0.7 - -
U HB = | e HE—L s B 56 58 4,914 0.0 - - 0.0 -
a it 159, 082 17, 967, 401 95.2 - 49.9 29.5 15.7
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& K Se W EL 31 | US 5YR NOTE (CBT) MARIS 290 -
LONG GILT FUTURE MAR18 132 -
248 EURO-BUND FUTURE MAR18 721 -
US 10YR ULTRA FUT MAR18 455 -
EURO-BTP FUTURE MAR18 - 883
EURO-OAT FUTURE MAR18 - 568
US 10YR NOTE (CBT) MAR18 - 211
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T AV AERE | K R l1ﬁ§wﬁ 0. 125% TSY INFL IX N/B | 18,221 19, 125 2,173, 580 11.5| 0.125|2019/04/15
1.25% US TREASURY N/B | 2,557 2,498 283, 954 1.5| 1.252021/03/31
1.75% US TREASURY N B | 5,884 5, 794 658, 594 3.5| 1.75]2022/05/31
2.375% US TREASURY N B | 13,624 13,612 1,547, 006 8.2 | 2.375|2027/05/15
2.5% US TREASURY N/B 8,077 7,656 870, 189 4.6 2.5 | 2045/02/15
3.875% US TREASURY N/B | 2,761 3,316 376, 906 2.0| 3.8752040/08/15
5.375% US TREASURY N/B 623 828 94, 152 0.5 | 5.375|2031/02/15
5 RAE % | SVEDISH EXPORT CREDIT Floating | 2, 100 2,102 238, 920 1.3 | 2.8752023/11/14
@A (E % | 1.5% NEW YORK LIFE GLOBAL FDG 997 983 111,795 0.6 1.5 2019/10/24
LS | 1.55% TOYOTA MOTOR CREDIT CORP 940 931 105, 875 0.6 1.55 | 2019/10/18
L% | UNITED TECHNOLOGIES CORP_Float 489 488 55, 539 0.3| 1.778 | 2018/05/04
E@E% | 1. 85% CITIBANK NA 1,780 1,769 201, 150 1.1 1.85 | 2019/09/18
L% | 1. 95% SOUTHERN POWER CO | 1,161 1,154 131, 259 0.7 1.95 | 2019/12/15
L% | 2% BANQUE FED CRED MUTUEL 835 832 94, 651 0.5 2.0|2019/04/12
L@ | 2. 1% ABN AMRO BANK NV | 1,356 1, 356 154, 151 0.8 2.112019/01/18
L@ | 2. 1% STANDARD CHARTERED PLC 600 596 67, 796 0.4 2.112019/08/19
A% | 2.15% AIG GLOBAL FUNDING 390 387 43, 996 0.2 2.15 | 2020/07/02
Pl E % | 2.2% DATMLER FINANCE NA LLC | 1, 157 1,136 129, 127 0.7 2.2 2021/10/30
W@ | MORGAN STANLEY_FLOATING | 1, 229 1,234 140, 281 0.7 [2. 21289 | 2020/02/14
LA | 2.25% NATIONAL AUSTRALIA BANK | 1,000 994 112,979 0.6 | 2.25|2021/03/16
L@ | 2. 45% UBS AG LONDON 803 801 91, 120 0.5 | 2.45|2020/12/01
W@ | 2. 6% EXPRESS SCRIPTS HLDG | 1,012 1,012 115, 096 0.6 2.6 | 2020/11/30
4N F 7,798,126
RA a—n 0. 00% BUNDESOBLIGATION | 5,791 5,911 790, 981 4.2 - | 2021/10/08
0. 5% BUNDESREPUB. DEUTSCHLAND | 6, 483 6, 741 901, 948 4.8 0.5 | 2025/02/15
Wam# 1.5% BUNDESREPUB. DEUTSCHLAND 710 775 103, 721 0.5 1.5 | 2022/09/04
[EfEZE%: | 2.5% BUNDESREPUB. DEUTSCHLAND | 1, 632 2,203 294, 891 1.6 2.5 | 2046/08/15
[Ef#EF%: | 5. 5% BUNDESREPUB. DEUTSCHLAND 412 670 89, 707 0.5 5.5 | 2031/01/04
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7T A a—n [Esisy uT 0% FRANCE (GOVT OF) 8, 157 8, 286 1, 108, 689 5.9 -1 2021/05/25
% | 0.5% FRANCE (GOVT OF) 3, 785 3,890 520, 544 2.8 0.5 | 2025/05/25
1. 5% FRANCE (GOVT OF) 2,854 3,078 411, 878 2.2 1.5 | 2031/05/25
3. 25% FRANCE (GOVT OF) 931 1, 300 173, 949 0.9 3.25 | 2045/05/25
A2UT 1. 2% BUONI POLIENNALT DEL TES | 4, 465 4,636 620, 419 3.3 1.2 | 2022/04/01
1. 5% BUONI POLIENNALT DEL TES | 3, 784 3, 864 517,110 2.7 1.5 | 2025/06/01
1.65% BUONT POLIENNALI DEL TES 3,024 2, 862 382, 938 2.0 1.65 | 2032/03/01
2. Th BUONI POLIENNALI DEL TES 838 823 110, 206 0.6 2.712047/03/01
ANRA 1.6% BONOS Y OBLIG DEL ESTADO | 5, 418 5,712 764, 308 4.0 1.6 | 2025/04/30
5. 15% BONOS Y OBLIG DEL ESTADO 797 1, 195 160, 013 0.8 5.15 | 2044/10/31
e 1. 75% NETHERLANDS GOVERNMENT 1,774 1,970 263, 609 1.4 1. 75| 2023/07/15
2. 75% NETHERLANDS GOVT 520 727 97, 300 0.5 2.75 | 2047/01/15
L F— 0. 8% BELGIUM KINGDOM 1,480 1,522 203, 680 1.1 0.8 | 2027/06/22
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h il 1,189, 792
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#1541 (20134:6 H10H) 16, 943 29.8| 189.31 30.8 94. 4 0.1] 21,288
#1611 (20144£6 H10H) 18,915 11.6 | 206.32 9.0 95.5| A T.1] 22,086
#1741 (201546 A10H) 21, 445 13.4] 232.78 12.8 98.0 | ~29.9] 21,698
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20164£6 H10H 19, 554 - 214. 96 - 96. 6 13.9
20164F 6 H30H 18, 782 A3.9 206. 43 A4.0 97.2 20. 3
20164 7 H29H 19, 083 A2. 4 208. 23 A3.1 97.3 22.7
20164F 8 H31H 18, 956 A3.1 209. 16 AN2.7 97.3 4.4
201649 H30H 18, 583 A5.0 205. 16 N4.6 96.3 A 1.2
20164£10H 31 H 18, 581 A5.0 205. 93 A4.2 97.3 7.5
2016411 H30H 19, 246 ALl.6 215. 54 0.3 96.9 20. 2
20164£12H30H 19, 887 1.7 220. 64 2.6 96. 8 18. 4
201741 H31H 19, 427 A0. 6 214. 01 AO0. 4 97.7 13.5
20174 2 H28H 19, 333 Al 1 213. 17 A0. 8 97.6 | All.4
20174F 3 H31H 19, 359 AL.0 212. 56 Al 1 97.0| A13.1
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201746 H10H 19, 608 0.3 218. 42 1.6 97.5 Al4.5

(1) BRI E .

(2) (B RITE R — e R,

(15 3) WEWERKOE LT/ NS 2 (1L T TR,

(JE4) RUFv—7 [ FREHAHEA100& L THEHEIL,

(FE5) T—F—ViFk (RRAV—GEE) BEIE, FENPLZELETIC L » HRREOHIMZ BT 5720, OIS CTHE %81 Y
%%%Eﬁﬁﬂmfﬁ%%mﬁﬁzﬁ%ﬁé&ﬁﬁi%ﬁa%%ﬂw,%fﬁﬂﬁ%:&71‘\‘3@@ 9, Lo T, BEHFEHALEITI00%% LR 2 &8
b FET,



BEREIZDOINT

20164F 6 A TRAIOEERFEZETOEU (BRMEE) BERRIROZEIC L 0 KEOR| EF BRI %
WLz D, 7H EACKEOLOFEEEFIE Y 1X—K1. 3% B2, KA Y OREF|EY (E—
A0 189%ITIE FLE L-, AT 7 ALK RA=10THEND 8 HHAINIIF9M G % T 5 7
ERESHENMELE Lz, TORITMAM R & &% T, KE TR EFBIIAE £ -
7o Z & THREEOHIFEY 1T U T EA LE Lz, KERLEREREZICHIEDY EA23MEL, 11HRIC
IKREOLOFEEEFIE D 132, 3% B2, A Y ORFIEID 130. 2% H, ARITER FZZTF%RLE
LD, EREEBEZ Tk AR HiZlldME&a L7220 £ LT,

20164F12 AT TARB 0 KE OBER RN 5 & EiF o, 20173 AICHbEA BT &R E LA
23, W EEMEOR|E Y 1K TR & 2o THERIZIE2. 1% B, A YETIRRIERAEEDO. 3%
B, HRZOCRIEIV IZ TR 72 OO REREEIH Y FHA T LR, ST, 20174
SAETCIIERMEMm LR, 3 ADOKREOH FIF—MR» 5K RV TE L THRIZIZ1II0M
BE, 2—0 37 7 VAKRMERTY 72 UV RESBLORFNORIE L, WIRITITI2IMRRE & 72
&L, ZOMBEBEIIXM T, EUNDOHERZ EXITEE Lol MZZEb 63, FlE
SEFEBEII TR LE L,

R— kA )AFITDT

CIE S b SIANEN @ SheiE. KR oA—R—r o FBIP2—0DT7T v ¥ —T A FOR
Va rEMHERL, BEBHOZOF BT EERYIRT AF a0y TllBEE N Fv— 7 kY
FTCAvTUTHT kf%%%@ﬁbibtoﬂﬂ/l%ﬁ“i 20164F 6 A IZF[E] 0 OfEeff % KD
ThFEOLA—N—=T =, Ny =ma—T =T RIZREYAITELE, 8 AKX, KI5%H o7z
—a—U = RS EEFRA L CREIC EFRHE L THNVICEYV E L, BET 2L —2 g U103,
8 HIZ KA Y EUES O KRR CA2Z T Ca—n B i Ebiciz . LIS 2 —afE
@@@m KREBLIOEEROEI L KEZHEDL, R—Fr 73+ VFEEOT 2L —3 3 LI F
~— 7R LTIE i¢¢%ﬁﬁbibto

BN n b, BERSIE. KRV —NR—T oA NI P2—uDT v ¥ —T A FOR
Vv RMEEF L, Ml BB SR, 20172 BT, ML AT —A R T U T ADF—R—
7 A FEMH L TC—ET216E8 AUk LD =ma—T—F 0 R~OEEEZHRLE Lz, FIN
THEHEA XN T~DF == A "EHFNLFETFT, ZO0% R4V AT E L, 4 X
R Fv— I HRETHDH=2—V—T 2 RO 4 %DRER &AL, B 3 #uE 25
DoOOHDKEDA 7 VEFHERICIEVELXE LZ, BET 2 L—y 3 0%, 20174 2 HIZKE
TEHENP S PN U E L), RHEGEEME AN CA—A N7 U TBLIOA T2 Tidie &
TIWEV AT AETIRT IS L, SFIOFSIR72KAEN 0. SFERREOBIICBIT L E LT,




RUFI—DEDEEIZDOLT

Ry Fv—0ThHITAMREEA T v 7 2 (B ANy P_—2) OREERIT
1.6%D EHEZRY, BT 7 FOBERIIINEL 3% FREID F Lz, £R27T7 AERE LT,
EABAICBWTHMIRE L2 ——F > RIFFERCF~—2ZEHTIEH Y 308, SetEE
HOREAT EEI A THERLE L7z, —HFTER~ATAERKE LT, BEESICBWT
Z RV EOEEFBEN EF L TN~y VR~ T RERDFE LT,

SHROERAEHIZONT

B AT, BESCEFIKMELE RO 2N G, FEOBRE Y =4 MIx— oL,
KEE L E Lo TR F~v—7Cxf LR E AL L, NI B W TR L TV F
ETT, kB, BET 2L — 3 /Ao T, FEEEHFEETNT VA2 5>, FA— |
T IUARELE L TR F =7 L THIAREL LTV FETT,

SRORBLE LT, KETI I VT RKEE T EORGBHZBERE KD REENIER LT
BV, 6 HOF| EFITMEHRINTWD DD, FIFITT TITHE D IAALF A & /Lo E#eR] 23K
L EHFT ARV RAALTT, 2—rE THERIDERAER L TEB Y, SRR OHE/]N
B Z =TT, @O EAENREE VT WEREICEITH D TEAR, T T RKFHEBATELL
B D K E O GE 7612 x0F 9 2 o i 2. EE O E UBERCIEZ & FEZERICH| Iz U5 £ Tl
FUIROLSEEZE T2 L Bbi, LiIXs < IEROIBRMNZEN F LB X TWET, KETIE,
6 AIATh iR E TH - RSP IEPEEEIN &2V . EUBERIC T 5% O EE IR
BHENBIEELTWET, 2oLl e, LIELLEHREZOE ~OKREOE) & BN 72
%R G, EHEFIEID IR L EDEE < & TELTWET,

HBEIZOWTIEH, 6 HOFOMC Tl EIF R E_ IS AlieEn @ E R TnETHR, =
DL ZAKRETOR EFEHERZIITK RALZER->TEY, Bl ETF &2 & >0k RAVZIZERS
AREMRH D EEZTCVWET, 22— TIET7 7V AKKEZETOBRICHE, RiEXThL~ o1
VRKMBEDRNDFHENERBT D REEREE > TEBY, BHERENBILIN D RiE L TEIEY A
IWNEMEND RB LIS, Bk FL Tl — o NEB S HEBT S AREENE W E BTV ET,




@ T Dt DM EHR
15O ST Y Q&AM

F5194
(20164E 6 A11H~
HH 20174 6 A10H) T H s
x| thR
(M) (%)
PR 19, 202 HELIA I SR
e B R TR 5 0.026 | 78 B ZFL Akl =1 078 B Zrt AR+ Wi b 0 432 2540 1 4K
FEBEFATHRHNT, AMERSOEEOE, FERMMNAICKEL D
Tk
ey« X7 a ) ( 5) (0. 026)
ZOfth# 5 0. 026 | < O F =B 02 Ol -+ v o 1552 354 11 5
(REEM) ( 4) 0. 021)| fREE L. MIMTRIT D IRERITEIC O A MFEES ORE
K OVEL D% - BIEOBIESICET 2R A
(2 DAh) ( 1) (0. 005)
A 10 0. 052

(E1) &M (HEBEONDSLOFHEBEZET) 13, B - I X0 23N EICZ BN H 7, MifEEIc XV FH LR T
(E2) T M1 5048720 o220 R ez T o P EEMA TR L T1002 Rk Lz b T,
(1 3) HEBICHARMIIIMETLA L, BAARMITOM EZRLTET,

o DESERUEREIOIKR (201646 H11H A5 20174£6 A 10 H £ C)
(1) AtAE

PSRy 4 W 4 R RiT&® e
(F) (F)
e o 125, 850
i FE 118, 411 ’
AU S A RE P 2 (3, 738)
e A 16, 469 4, 489
Vi va b HFH - v E £ 3k 7 - 17, 867
F = A2~ 7 U7 F—=ARZUT - KL = fif fE % 3,883 1,026
E:a 3] AB—=Y T e R R E & 3k % 992 495
A ¥ v = ARy [ & FE % 11,527 -
44 Z=a—V—7 v F |Za—Y—=F KR kL | HEGF 25, 529 25, 680
A Yy oz — T vV | Avz—FTr - 7u—x| [HIE i %K - 12,723
= f& 7 % 662 415
A ~ A v o—n
e A - 912
~ IV ¥ — o—n [ f& i % 322 -
N 1 b4 a—nu fif FE % 8, 873 6, 262
- E & 3k % 12, 890 11,773
7 7 Vg A o—p
e A 1, 499 1,496




ssy | % B K A e s T
() ()
E| 18 GE K 1, 455 s
y 5 y - e = i Gk 7% 8, 809
Ttk s 728 -
5 @ — -
+ 7 yoooH a—n = GE % 713 1, 366
% D fitL a—n w5 2,236 461
(E1) SHEZE(Ce, BT HEAEN (B0 E A, )
(1 2) BALAMIEOE T,
(E3) () WREESCLomMic EROREIEEENTED 2 EA.
CE) KL AR (L) (24 i ctn o
(2) SEdnBs | OFEEES PRI
= fos 5 Jo
R B A E | R W | Bl E | B’ B #
(B M) (EH5H) (55 H) (B M)
AR W 55, 298 61,092 50, 412 50, 212
(FE1) RO,
(£ 2) SEORBIHEEAK R HORT 5 Az TIRRAR) ORRBAERRTEE S0 M TR LB E MO A3 T,
(3) SHITZHE LI,
(3) TELY 28 SE I s DRI
= R I fo
R E A E | R W | Bl | B’ B #
(HFH) (B M) (HHM) (5 M)
K R
[(=L—=>T7 U %o h) 290 385 389 385
(FE1) BIGHIT, £AK RARORT 58 ERGA) ORBE IR RSO M & 0 A L eRO a3t e,

(FE2) BRI T,




FIERERERAEDEERRE (2016456 11H M 5201746 10H £ T)

Bz BT DFFERRA L OIRGITH ) £ A,
SRR L 13, BVEFFER ORI BT 2 B 1L | HICHUE Sh A RIEBIRA T

YA B EDOBEM (2017456 H 10 H HL(E)
(1) AMEREAAE

4 o1mow | mesms . |BB ¥ &ﬁ%ﬁlﬁaﬁ &T?#iﬁﬁsﬂ AT A1l
& 4 O & #H [i] SO | e % FAA LS | BL f pﬁu; gﬁu; g%*ﬁ
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7 AV A RIE %k Bov 72, 557 72,835 | 8,017,918 41.3 - 17.4 16. 4 7.4
7 7 v R o—n 15, 642 16,332 | 2,010,348 10.5 - 5.1 5.3 -
A4 % U 7 a—n 16, 343 15,971 1,965, 872 10. 2 - 4.3 5.9 -
K A > a—n 13, 327 14,912 | 1,835,578 9.5 - 5.7 3.8 -
b Y o—n 6,215 6, 807 837, 883 4.4 - 4.4 - -
~NL ¥ — o—n 2, 847 3, 490 429, 656 2.2 - 2.2 - -
+ 7 v o—n 2, 294 2,711 333, 766 1.7 - 1.7 -
TANT R o—n 830 852 104, 940 0.5 - 0.5 -
z D ity —n 1,785 1,833 225,733 1.2 - 0.7 0.5 -
o EH| 24—V 7 KoK 8, 327 10,608 | 1,486,815 7.7 - 4.3 2.3 1.2
F—=ANTUT | A=A TUT « RN 10, 195 10, 181 844, 236 4.4 - 4.4 -
A X v =z AFTa ey 73, 355 78,012 471, 978 2.5 - 0. 1.7 -
71 + vd AFH - R 1,581 2,372 193, 107 1.0 - 1.0 - -
VAR = | R R 56 59 4,724 0.0 - - 0.0 -
& it 18, 762, 560 97.0 - 48.2 40.2 8.6
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18 % Je W EL 31 | LONG GILT FUTURE SEP17 125 -
US 2YR NOTE (CBT) SEP17 357 -
4 US 10YR ULTRA FUT SEP17 1, 899 -
US ULTRA BOND CBT SEP17 327 -
CAN 10YR BOND FUT SEP17 - 591
US 5YR NOTE (CBT) SEP17 - 2,487
EURO-0AT FUTURE Sepl7 - 648
EURO-BUND FUTURE SEP17 - 40
US 10YR NOTE (CBT) SEP17 - 236
AUST 10Y BOND FUT JUN17 - 1, 494
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4 mih | R i B | PRSI SRS LR | ik | omeen n
TAYAERE | K R [EEFES: | 0. 125% TSY INFL IX N/B | 8,500 8, 900 979, 759 5.1 [ 0.125 |2019/04/15
[Ef&EFES | 1.25% US TREASURY N/B 937 924 101, 796 0.5 1.25 | 2021/03/31
[Ef&EFES: | 1.375% US TREASURY N/B | 9,870 9,821 1, 081, 185 5.6 | 1.3752020/08/31
[Ef&FFESS | 1.375% US TREASURY N/B | 3,931 3,909 430, 349 2.2 1. 375 | 2020/09/30
[Ef&FFES: | 1.375% US TREASURY N/B | 3,373 3, 260 358, 942 1.9 1. 375 | 2023/09/30
[EfEFES | 2.125% US TREASURY N/B | 13, 040 13, 066 1, 438, 368 7.5| 2.125 | 2025/05/15
[EMEFEZ: | 2. 5% US TREASURY N/B 8,610 8,015 882, 332 4.6 2.5(2045/02/15
[Ef&EFEZ: | 3.875% US TREASURY N/B | 2, 761 3,291 362, 336 1.9 | 3.875|2040/08/15
[Ef&FFES | 5.25% US TREASURY N/B 569 739 81, 407 0.4 5.25 | 2028/11/15
R4 2% | SWEDISH EXPORT CREDIT Floating 2,100 2,097 230, 865 1.2| 2.875]|2023/11/14
LELES | 1. 5% KROGER CO 1, 047 1, 035 113, 942 0.6 1.5 2019/09/30
EALE % | 1.5% NEW YORK LIFE GLOBAL FDG 1, 297 1,284 141, 375 0.7 1.5 2019/10/24
LEALE S | 155% TOYOTA MOTOR CREDIT CORP 1, 240 1,232 135, 644 0.7 1.55(2019/10/18
LEALE S | 1.625% MONDELEZ INTL HLDINGS N 1, 780 1, 760 193, 808 1.0 | 1.625]2019/10/28
LEALE S | 1.724% FORD MOTOR CREDIT CO LL 1, 704 1, 704 187, 599 1.0 | 1.724|2017/12/06
AL % | UNITED TECHNOLOGIES CORP_Float 489 489 53, 900 0.3 1.778 | 2018/05/04
LEALE % | 1.897% FORD MOTOR CREDIT CO LL 520 516 56, 829 0.3 1.897 | 2019/08/12
LEALE % | 1.95% SOUTHERN POWER CO 1, 361 1, 355 149, 202 0.8 1.95 | 2019/12/15
AL % | MORGAN STANLEY_FLOATING 1, 229 1, 234 135, 839 0.7 [1.98178 | 2020/02/14
@S | 2% BANQUE FED CRED MUTUEL 1, 035 1, 034 113, 838 0.6 2.01(2019/04/12
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TAYAERE | K KL MEEES | 2. 1% ABN AMRO BANK NV 1,756 1, 760 193, 800 1.0 2.12019/01/18
W@ | 2. 1% STANDARD CHARTERED PLC 800 796 87,715 0.5 2.112019/08/19
P ErAE S | 2. 2% DAIMLER FINANCE NA LLC | 1,157 1,147 126, 274 0.7 2.2 (2021/10/30
PEHAES | 2. 25% CROWN CASTLE INTL CORP 657 649 71,547 0.4| 2.25]2021/09/01
PEAAES | 2. 25% NATIONAL AUSTRALTA BANK | 1, 000 1,003 110, 461 0.6| 2.25]|2021/03/16
PmARES | 2.65% GENERAL NOTORS FINL €0 | 1, 026 1,032 113, 666 0.6 2.65]|2020/04/13
W@t | 2. 75% BPCE SA 767 773 85,123 0.4 2.75]|2021/12/02

4N B 8,017,918
7TV T—n [E 7% | 0% FRANCE (GOVT OF) 8, 157 8,287 | 1,020,139 5.3 -1 2021/05/25
[EMEFE%: | 0. 5% FRANCE (GOVT OF) 3,700 3, 757 462, 520 2.4 0.5 | 2025/05/25
[EfE7E%: | 1. 5% FRANCE (GOVT OF) 2, 854 3,025 372, 352 1.9 1.5 | 2031/05/25
EfEFES: | 3. 25% FRANCE (GOVT OF) 931 1,261 155, 335 0.8| 3.25]|2045/05/25
AX2UT [E#E5 | 0. 7% BUONI POLIENNALT DEL TES | 8,376 8,484 | 1,044,318 5.4 0.7 | 2020/05/01
% | 1.5% BUONI POLIENNALI DEL TES | 3,373 3,312 407,735 2.1 1.5 | 2025/06/01
1.65% BUONT POLTENNALT DEL TES | 3, 024 2, 695 331, 751 1.7| 1.65|2032/03/01
[EE 7% | 2.7% BUONT POLIENNALT DEL TES 838 742 91,416 0.5 2.7 | 2047/03/01
PmHRES | 1% FCA BANK SPA TRELAND 732 736 90, 650 0.5 1.0 2021/11/15
RA [E % | 0.00% BUNDESOBLIGATION | 5,031 5,148 633, 729 3.3 - 2021/10/08
EfEFE%: | 0. 25% BUNDESOBLIGATION 835 860 105, 902 0.6 0.25]|2020/10/16
[Eiff 2% | 0.5% BUNDESREPUB. DEUTSCHLAND | 4, 109 4, 286 527, 568 2.7 0.5 | 2025/02/15
[EME 7% | 1.5% BUNDESREPUB. DEUTSCHLAND 710 781 96, 194 0.5 1.5 | 2022/09/04
[EE 7% | 2.5% BUNDESREPUB. DEUTSCHLAND | 1,727 2, 325 286, 184 1.5 2.5 | 2046/08/15
[E&FE2%: | 5.5% BUNDESREPUB. DEUTSCHLAND 915 1,511 185, 999 1.0 5.5 | 2031/01/04
AL v [E 7% | 1.6% BONOS Y OBLIG DEL ESTADO | 5, 418 5, 644 694, 802 3.6 1.6 | 2025/04/30
[E&FES: | 5. 15% BONOS ¥ OBLIG DEL ESTADO 797 1,162 143, 080 0.7| 5.152044/10/31
~LF— [Ef#7T2% | 0. 8% BELGTUM KINGDOM 323 329 40, 507 0.2 0.8 | 2027/06/22
[EMEFES%: | 2. 25% BELGTUM KINGDOM | 1,746 2, 000 246, 240 1.3 | 2.25|2023/06/22
[EMEFES: | 3. 75% BELGTUM KINGDOM 778 1,161 142, 908 0.7| 3.75|2045/06/22
F7H [EEFE% | 1. 75% NETHERLANDS GOVERNMENT | 1,774 1,983 244,192 1.3 | 1.75|2023/07/15
EfEFE%: | 2. 75% NETHERLANDS GOVT 520 727 89, 573 0.5| 2.75|2047/01/15
TANT R [E &7 | 1% IRISH TSY 830 852 104, 940 0.5 1.0 | 2026/05/15
Z DA L@ | 0.375% ABBVIE INC 750 755 92, 959 0.5| 0.375]2019/11/18
WEAEME% | 1. 875% BARCLAYS PLC 1,035 1,078 132, 774 0.7 | 1.875|2023/12/08

/N # 7,743,779
JeE Ag=Yyydv | EfEFES | 1% UK TSY 1, 600 1, 603 224, 755 1.2 1.0 | 2017/09/07
EMEFES: | 2% UK TSY 2,938 3, 104 435, 064 2.3 2.0 | 2020/07/22
Ef#FES: | 4. 25% UK TSY 992 1,367 191, 635 1.0 | 4.25]2032/06/07
[EMEFES%: | 4. 25% UK TSY 1,976 3, 254 456, 164 2.4 | 4.25]2049/12/07
EMEFES: | 4. 75% UK TSY 821 1,278 179, 195 0.9| 4.75]2038/12/07
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F—=ART VT | A=Ab7)T b | [EMERES: | 1. 75% AUSTRALIAN GOVT 10, 195 10, 181 844, 236 4.4 1.75 1 2020/11/21
7N At 844, 236
AXxTa A¥ya e~y | EMEFES | 8% MEX BONOS DESARR FIX RT | 53, 861 55, 205 333, 995 1.7 8.0 | 2020/06/11
[EEAF2 | 10% MEX BONOS DESARR FIX RT | 19, 494 22,807 137, 982 0.7 10.0 | 2024/12/05
/N &t 471, 978
T E JFH e R | EEFES | 5% CANADIAN GOVT 1, 581 2,372 193, 107 1.0 5.0 | 2037/06/01
/N &t 193, 107
UK | ARy RV | EMERES | 3. 25% SINGAPORE GOVT 56 59 4,724 0.0 3.2512020/09/01
7N 2t 4,724
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* I F B 80, 247, 168 = 5 % 1, 419, 484, 201
il 1A % it 3, 365, 269 % I | A 1,595,263, 497
Z AN £ 3t G U & 349, 572, 432 (C) %&£ % H 5| % H 5| 38 2 | A 116,064,065
B & & 7, 566, 083, 050 Ui =1 FAY 364, 879, 355
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