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T-NOTE 2.5% 24/5/15(7 * 1) 71) 4,242,640 | T-NOTE 2.75% 28/2/15(77 X 1) 73) 3,579,145
T-NOTE 2.75% 28/2/15(77 X 1) #) 3,122,666 | T-NOTE 2.5% 24/5/15(77 X 1) #) 2,866,529
GILT 1% 24/4/22(( F1J R) 2,121,645 | GILT 1% 24/4/22(1 ¥ R) 2,057.383
T-NOTE 2.375% 24/8/15(77 X1) A1) 2,067,219 | T-NOTE 1.375% 23/8/31(77 * 1) 73) 1,807,073
T-NOTE 1.75% 22/4/30(7 X 1) 71) 1,662,206 | T-NOTE 2.125% 21/8/15(77 X 1) 7I) 1,545,196
T-NOTE 1.5% 20/8/15(77 X 1) 7) 1,143,523 | BUND 0.5% 28/2/15(R-) 1,342,332
T-BOND 3% 48/2/15(7 X 1) 71) 1,076,216 | T-NOTE 1.5% 20/8/15(77 X 1) #) 1,129,303
GILT 5% 25/3/7 (1 F1J) ) 1,024,336 | T-NOTE 2% 21/2/28(77 X1) #) 1,091,512
T-NOTE 3.125% 28/11/15(77 X1) 7) 1,000,781 | GILT 5% 25/3/7(1 F¥1J R) 1,041,896
T-NOTE 2.125% 21/8/15(7 X 1) 77) 981,422 | T-NOTE 3.125% 28/11/15(77 X 1) 1) 1,003,479
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FHFIRIL FHFIRIL
p2) A 4 3,727 4,233 348,473 1.8 - 1.6 - 0.1
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F1—0 F1—0
N T P2 8,200 8,925 1,070,474 55 — 4.6 — 0.9
N EEE-EDE 10,000 11,634 1,395,420 7.2 — 3.5 3.4 0.3
7 S5 v R 12,142 14,180 1,700,828 8.7 — 6.2 1.9 0.6
T 5 v 5 2,569 2,890 346,630 1.8 — 1.0 0.8 —
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FT—ANZ) 7 3,698 4,316 316,305 1.6 — 1.3 0.2 0.1
Foa-I-FURRN | FZ2=-I-FVRR)
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T-BOND 2.75 471115 EfEEEES 2.75 1,745 1,932 210,097 | 2047/11/15
T-BOND 3 441115 EfEEEEs 3.0 960 1,104 120,093 | 2044/11/15
T-BOND 3.0 451115 EfEEES 3.0 550 635 69,070 | 2045/11/15
T-BOND 3.0 480215 EfEEES 3.0 3,409 3,957 430,382 | 2048/2/15
T-BOND 3.125 480515 EfEEES 3.125 540 641 69,800 | 2048/5/15
T-BOND 3.625 440215 EfEEEES 3.625 2,022 2,561 278,524 | 2044/2/15
T-BOND 4.375 391115 4.375 1,309 1,803 196,124 | 2039/11/15
T-BOND 4.5 360215 4.5 3.078 4,180 454,632 | 2036/2/15
T-NOTE 1.375 230831 1.375 5,082 5,037 547,781 | 2023/8/31
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CAN GOV 1.5 260601 EfEEES 1.5 400 397 32,758 | 2026/6/1
CAN GOV 2.25 250601 2.25 550 569 46,891 | 2025/6/1
CAN GOV 2.25 290601 2.25 1.210 1,283 105,633 | 2029/6/1
CAN GOV 3.5 451201 35 652 900 74,098 | 2045/12/1
CAN GOV 5.75 330601 5.75 365 546 44,978 | 2033/6/1
BE/\ET - - - - 348,473 -
(AF1) % | TAFZORY | FTAFZOARY FH
MBONO 10.0 361120 EMEEES 10.0 4,315 5,592 31,599 | 2036/11/20
MBONO 7.5 270603 EfEGEES 7.5 9,240 9,654 54,550 | 2027/6/3
MBONO 7.75 421113 EfEGEES 7.75 3,129 3,349 18,926 | 2042/11/13
MBONO 8.0 200611 EEEEES 8.0 14,638 14,730 83,228 | 2020/6/11
B\Et - - - - 188,306
(K1) % F1—-0O Fa1—-0O TFMA
BUND 0.25 290215 BEEEEES 0.25 1,260 1,345 161,341 | 2029/2/15
BUND 2.5 440704 EEEEES 2.5 575 928 111,358 | 2044/7/4
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<) % Fi o F1o 9
BUND 4.0 370104 EfEEES 4.0 25 43 5,200 | 2037/1/4
OBL 0211008 EfEEES - 1,507 1,528 183,285| 2021/10/8
OBL 0 241018 EEEES - 4,653 4,809 576,865 | 2024/10/18
NRW 2.15 21190321 IS EEES 2.15 180 270 32,423 | 2119/3/21
A\ B - - - - 1,070,474 —
r507) % Fi-o Fi-o 2
BTPS 0.05 210415 0.05 410 411 49,382 | 2021/4/15
BTPS 0.05 230115 0.05 840 839 100,693 | 2023/1/15
BTPS 0.9 220801 0.9 975 1,000 119,968 | 2022/8/1
BTPS 1.35 220415 1.35 1.125 1.164 139,632 | 2022/4/15
BTPS 1.35 300401 1.35 470 484 58,129 | 2030/4/1
BTPS 1.75 240701 1.75 1.355 1.446 173,493 | 2024/7/1
BTPS 2.5 251115 2.5 865 967 116,017 2025/11/15
BTPS 2.8 670301 2.8 60 68 8,246 | 2067/3/1
BTPS 3.1 400301 BB 3.1 565 691 82,895 | 2040/3/1
BTPS 3.35 350301 EfEEES 3.35 335 420 50,413 | 2035/3/1
BTPS 3.75 240901 EfEEEES 3.75 870 1,013 121,536 2024/9/1
BTPS 3.85 490901 3.85 1,195 1,677 201,176 | 2049/9/1
BTPS 4.75 440901 4.75 495 768 92,230 | 2044/9/1
BTPS 5.0 400901 5.0 440 680 81,605 | 2040/9/1
N\ § - - - - 1,395,420 -
(72>R) % F1—0O F1-—0O FH
OAT 0 210225 EfEEESS - 977 985 118,163 | 2021/2/25
OAT 0 220225 EMESESS - 3,065 3,108 372,833 | 2022/2/25
OAT 0 250325 EfEEss - 2,215 2,270 272,348 | 2025/3/25
OAT 0.5 290525 EMEEEZS 0.5 2,329 2,478 297,314 | 2029/5/25
OAT 0.75 280525 EMEEES 0.75 1,209 1,314 157,693 | 2028/5/25
OAT 1.75 390625 1.75 75 94 11,367 | 2039/6/25
OAT 2.0 480525 EfEEES 2.0 210 285 34,223 | 2048/5/25
OAT 3.25 450525 EfEEES 3.25 867 1,432 171,799 | 2045/5/25
OAT 4.0 550425 EfEEES 4.0 285 574 68,924 | 2055/4/25
OAT 4.5 410425 EfEEES 4.5 580 1,073 128,701 | 2041/4/25
OAT 4.75 350425 EfEEEs 4.75 330 562 67,457 | 2035/4/25
I\ B - - - - 1,700.828 -
F5>9) % Fa-0oO Fa-0O FH
NETHER 0 240115 EfEEEs - 1,281 1.314 157,669 | 2024/1/15
NETHER 0.25 250715 EfEEES 0.25 353 368 44,256 | 2025/7/15
NETHER 0.25 290715 EfEEES 0.25 380 400 47,996 | 2029/7/15
NETHER 0.5 400115 EfEEES 0.5 225 243 29,258 | 2040/1/15
NETHER 2.75 470115 EfEEES 2.75 170 290 34,806 | 2047/1/15
NETHER 4.0 370115 EfEEES 4.0 160 272 32,642 | 2037/1/15
A\ B - - - - 346,630 -
(A1) % F1—-0O Fa1-—-0O FH
SPA GOVT 0.05 211031 EEEEES 0.05 1,900 1,918 230,119 | 2021/10/31
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(A1) % F1—0O F1—0 FH
SPA GOVT 0.25 240730 EfEEES 0.25 2,779 2,842 340,943 | 2024/7/30
SPA GOVT 0.35 230730 EfEEES 0.35 488 499 59,952 | 2023/7/30
SPA GOVT 0.6 291031 0.6 1,123 1.164 139,677 | 2029/10/31
SPA GOVT 1.45 290430 1.45 271 303 36,343 | 2029/4/30
SPA GOVT 1.5 270430 1.5 871 966 115,946 | 2027/4/30
SPA GOVT 1.95 300730 1.95 175 205 24,703 | 2030/7/30
SPA GOVT 2.35 330730 2.35 320 398 47,819 | 2033/7/30
SPA GOVT 2.9 461031 2.9 341 486 58,406 | 2046/10/31
SPA GOVT 3.45 660730 3.45 75 125 15,010 | 2066/7/30
SPA GOVT 4.7 410730 4.7 395 694 83,253 | 2041/7/30
SPA GOVT 4.9 400730 4.9 250 444 53,283 | 2040/7/30
I\ EF - - - - 1,205,458 -
NILF—) % F1—-0O F1—-0O T
BELGIUM 0.5 241022 0.5 620 650 78,008 | 2024/10/22
BELGIUM 0.8 250622 0.8 535 572 68,684 | 2025/6/22
BELGIUM 0.8 270622 0.8 147 159 19,107 | 2027/6/22
BELGIUM 0.8 280622 0.8 175 190 22,839 | 2028/6/22
BELGIUM 1.25 330422 1.25 540 624 74,875 | 2033/4/22
BELGIUM 1.7 500622 1.7 255 325 39,004 | 2050/6/22
BELGIUM 2.25 570622 ESiERER 2.25 115 167 20,089 | 2057/6/22
BELGIUM 4.25 410328 EfEEEsS 4.25 165 292 35,133 | 2041/3/28
BELGIUM 5.0 350328 EEEESS 5.0 245 423 50.851 | 2035/3/28
A\ Bt - - - - 408,594 -
G—Zr07) % F1-0 Fi-o 2
AUSTRIA 0.5 290220 EfEEEs 0.5 345 367 44,033 | 2029/2/20
AUSTRIA 1.5 470220 EfEEZS 1.5 114 145 17,420 | 2047/2/20
AUSTRIA 2.1 1170920 Sz 2.1 62 106 12,720 | 2117/9/20
AUSTRIA 2.4 340523 EfERESS 2.4 455 607 72,881 | 2034/5/23
AUSTRIA 3.15 440620 EfERES 3.15 105 174 20,966 | 2044/6/20
AUSTRIA 3.65 220420 EEEES 3.65 515 570 68,478 | 2022/4/20
A\ B - - - - 236,502 -
(FT1>Z2K) % F1-0O F1-0O M
FINNISH 0.5 290915 EfEEES 0.5 300 320 38,423 | 2029/9/15
FINNISH 1.375 470415 1.375 50 63 7,602 | 2047/4/15
FINNISH 2.0 240415 2.0 390 435 52,181 | 2024/4/15
A\ EF - - - 98,207 -
(Z1INZ2R) % F1-—0O F1-—-0O FH
IRISH 1.1 290515 1.1 513 566 67,902 | 2029/5/15
IRISH 1.5 500515 1.5 116 135 16,251 | 2050/5/15
IRISH 1.7 370515 1.7 66 78 9,473 | 2037/5/15
I\ EE - - - - 93,627 -
(Z0fth) % Fa1-0O F1-0O FH
BAC 2.5 200727 LEHESEUREENES) 2.5 400 408 49,015| 2020/7/27
A\ B - - - - 49,015 -
BE/\E - - — — 6,604,760 —
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GILT 0.625 250607 EfEEES 0.625 1,871 1,883 261,121 | 2025/6/7
GILT 1.0 240422 EfEEES 1.0 806 824 114,309 | 2024/4/22
GILT 1.5 470722 1.5 172 185 25,769 | 2047/7 /22
GILT 1.75 220907 1.75 660 683 94,780 | 2022/9/7
GILT 2.5 650722 25 599 913 126,625 | 2065/7/22
GILT 3.25 440122 3.25 715 1,031 142,961 | 2044/1/22
GILT 3.5 680722 35 100 192 26,730 | 2068/7/22
GILT 4.25 401207 4.25 75 119 16,558 | 2040/12/7
GILT 4.25 461207 4.25 983 1,690 234,373 | 2046/12/7
GILT 4.75 381207 4.75 78 128 17,775 | 2038/12/7
BE/\E - - - - 1,061,005 -
(RUT—=F) % [TAV1-7270-% |[FAU1-7»70-% T
SWEDEN 0.75 291112 0.75 23,810 26,072 288,882 | 2029/11/12
SWEDEN 2.25 320601 2.25 1,555 1,997 22,135| 2032/6/1
SWEDEN 2.5 250512 2.5 1,340 1,564 17,334 2025/5/12
BE/NE - - - - 328,351 -
(/Iox—) % [T/ 1—70-% (F/V7—70-% T
NORWAY GOV 1.75 270217 | EfE5Es 1.75 1,745 1,811 21,554 | 2027/2/17
E T - = = - 21554 -
=) % 777704 [FFov—770% o
DENMARK 1.5 231115 1.5 2,210 2,412 38,743 2023/11/15
DENMARK 4.5 391115 4.5 1,460 2,864 45,999 | 2039/11/15
BE/\E - - - — 84,743 —
w5 % [FF—5> FA07 [TR-57 R Z07 e
POLGB 2.5 270725 2.5 820 852 23,835| 2027/7/25
POLGB 3.25 250725 EfEEES 3.25 1,750 1,884 52,673 | 2025/7/25
BE/\E - - - - 76,508 -
(F=ZAKNZU7) % [FA—ANIUT R FA-ZNZUT R T
AUD GOV 2.25 221121 EfEEES 2.25 445 466 34,163 | 2022/11/21
AUD GOV 2.75 271121 2.75 1,485 1,691 123,928 | 2027/11/21
AUD GOV 3.0 470321 3.0 273 357 26,202 | 2047/3/21
AUD GOV 3.25 290421 3.25 805 968 70,927 | 2029/4/21
AUD GOV 3.75 370421 EfEEES 3.75 300 413 30,265 | 2037/4/21
AUD GOV 4.5 330421 EMEEEES 4.5 65 92 6.767 | 2033/4/21
KFW 2.4 200702 RrESFR<ERB) 24 325 328 24,050 | 2020/7/2
BE/\G - - - - 316,305 -
Caiv—5o ) % =295 Kl [F2a- 950kl o
NZDGOV 3 290420 EfEEES 3.0 4,787 5577 381,040 | 2029/4/20
BE/NE - - - - 381,040 —
> HR=I) % [F o HR=URI [FoAR=ILRIL FH
SINGAPORE 2.75 420401 EfEEEs 2.75 155 177 14,061 | 2042/4/1
SINGAPORE 3.0 240901 EHlles 3.0 879 936 74,247 | 2024/9/1
SINGAPORE 3.25 200901 EEEEES 3.25 450 456 36,202 | 2020/9/1
BE/\GT - - - — 124,511 —
= - - — — 18,330,750 —

24 —
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