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2, 77 RO H & ORMUEFEERMAAICK L THER 0. 15% &2 T U-FEOEEIMA@E -2 EIRE LT, X
O EEFRMENOZITHZENTEET, (BT FEHEAFX] EVWnET,) Fio, BRI &
OXFE2ZTHROVIC, TO&HZH LN UDEHICAEL - 72 LT, AEFEICESOTRERZE T
L. 2305 RIERZGFEMIEEDOME ERFICTE U CEZEEZ DB A OGREEE 17 LT, BitMEND
XREZFLZENRTEET, T TERBHFR] EWVWWET,) 72770, TS, EEMEOHER Y %
ZELT, BHEORE/FELITHPIC, 0238 EHORBEEREZREL, £ 0.15%% LRELT, ZEE
HInZencEEd, Zitathix, EEFNELIIABEFXOWTNREH I NZHOWT, Fit#Ez@E T
ThERF, RETZ ENTEET, INOEEAIT, TSR TD R, FREMEN L WET,

O REZHMEIRDIERL LN 2GR WEER IV ZSEFERITT D2 HAICB T 2R ITB IO
EHER IR E,

AMFEARE HE, AR REERL L Ol RESE (UL OFTEIRLIERLZ A ET,) OfFERK, H
fillF L O HICFR D& .

Hin A EB L MMEHGRLE (IO EFHESEEAET,) OEK. FIRMB X ORMFITHRLIEH (2
o EEEEITICRET 25 60RBEH b EAET.),

ERERIRDIERL, FIRE X O 28 H (ZhZ2EEEITICRET25A0HEALEAET,),

WA S L OWRREEE 2 PR ERI O, FIE ORI 2EH (I EEEEITICRET S
GEDORHBERLEARET,),

77 v ROZIEEITH LTTR D DNEITRDE R D NE AR OE T £ I 3G RN OMIIR D F
H 2 L2 Em o, BRI X OSSR 5 2,

AT OBAFIZE T 28,

77 v ROEA AN, EAER R X OBSEERI 3 2 @il X OE A,

ZAMED EGITAR DB,

[FTSE AR ER A o7 v 7 A2 RS AR, ~y V7L « HR—R) | ZOMZ T HEREOMHEL

A4 K OMERE 4 0O HAWTER D B 720 B NSNS B &8 L OMERE &I+ 2 & Bk e & DAL,
FIRIE X O 11248 5 B H,

ZRER N EFER iR L TR RIT 22 OS5t Y LR 2 FH O EBPITICEB W THA L
=& H,

® G0 ® 6 © ©

EREMPEICEAT 2L FOEM - B L OEICHET 2 HERSMAYEIL, ZEEOAME L, FiEE)

BRI ET,

O MABMIEEOREOBRICRET 5 R ERLTEEL,

@ (GREMPEICEIT 2B, FBitFEBONIICE T H8H M, IMEEEEORE 2 EICBET 28, AT
) XEEDOFTE T Er BN E LIEAEORER X OSSO TREX T IBE ORI R,

® AMAEHEDOE 21T/ > T2 HAITIRY . ZOxHMEE LToMEEHT 0.55 (Bitk 0.5) LN (F1lGESE H
EREH B BIE, 0.55 (Bidk 0.5)) %3 U A AMRESPIE S, Ritatt & Z ittt oiyix 4
1 &L, FREi &[RRI D E 7,

<FERR LT HREEREGERIR D EH >

ESMESRA T v 7 A7 7 K (HEEHESBERE F ) |

HEAREER COERBI ORI B, BEEEHLRSICOWTIE, 77 v RO H X~ OHMIEFEREEICKT
LCHEFR 1% ERECFEAOETHMEZBE U652 EBE LT, BRMENO I ZENTEET,

c FHAFMEER OB O E R TFHE, EiFEEONRICET 2 E M., EEMEICET 2B Sl
WL, O, Bt EN L b E T,

¥ ER B AT ET A IHE R SR Y R 2 S~ ET,

(k= =T =T 7 R

* LA RS O 528 5 R 0 78 B 27t FAckt
EREFB OLBIC S D
[EREMPEICBIS DB AR &

MEABRMT, BEEEAREISHN Y 77 o FOBEEIHR LM TT,
* B HERETHCE e 13, RAWIRE ORI AR LIS CTRRY, SO LORBL L2 N TERNE
W, FRTHILENTEERE A,
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FEFZDERIC AN E FEE e EOBFHEIC OV TR, (RAHIMLE ORI R IS CTRRY £
TOT, RTHILENTEEEA,

(5) [Bi_EoEH]

AAL I, BESRERREETEE L TRV EbIET,

s ANERRBEEEREIRE L, OB E2N - LG5I DG IERBIH L (NISA) omEHxtg Lm0 £
7,

W7 RiE, NISA ORETITH Y A,

O EAZEEOLA

1) SZASHEDFEHIRFOFRBL
FEHEEDFELS GEPELR) I OW TS & LT, 20.315% (T8 15. 315% 3 LML FL 5 %) OB
WX DHENBERBL O R LY | EERENALEE 2D 9, B, RIS O E DR (FIREIX
WINOEE) 23R LTV D51, 20.315% (FTAL 15.315% 3 K UM RL 5 %) OBLRIC X 5 PR IR I
JFAlE LT, MEEREHIIAETT,) MikbhEd,

2) UL BEA DS EL Y WD R
IV 28R4 R M T & LT 20.315% (TR 15. 315% 38 LML BL 5 %) OFLERIC L AR (JFH]
E LT, MEERBEIIAECTT,) MihbiEd, B, EREZITRV., BEDHERRR £ 72 130 A
BEEYIERROBEHITH Y THA,) OWTINEEIRTAZ LT ET,

3) fRFA R X OMER ATk D ERRL
fEFIREFS L OMEIZRF O 228 GEIELAR) [Z DWW CIEGEIETfS & LT, 20.315% (A4S 15. 315% 35 L Ot
5%) OFRIZE D HESHRERORNRE D MERSENLELZRY 3, B, FHRHEIRD Y OREN
FE (FURBRIGERIRN M) 28I L TV AEATE. 20.315% (FT4E8L 15. 315% B L O HRL 5 %) ORIz &
HPURBI (JRANE LT, fEERSEIIRETT,) MTabivEd,

MIEERSEZEICL Y, MO, RGBS X ORHROZEE GEERL) 1cond, EEEoiEER.
TR E DR Y E B L OREAHEEOF I (RESBEEERLZIRIR L2 b OICIRY £9,) CHEEmEEA
MNARETT, T/, MORE, ERRER X OGEHIRFO 2 GEIELR) . IS BL4F X OV E AHAE S O F 1
S (RS SEERR 2RI LB DOICIEY £9.) 1o TiE, FSEsREoEER L L ESEE N T
R

©® EANZREOLE
1) SZARMHEDFEAIREFDFRBL
S MED FEHUMEE & BUSIAE & DFEFITHOWT, MOEAFTEESE L RSN E T,
2) INZS LA DZELY B OB
4SS Be A TBL Y AT & LT, 15.315% (FTEBLO &) OFLERIZ X D IFRBUI AT 72 biu, ik NFTE &
AHE LB SNET,
3) fRFIA R X OMER A TR D ERRL
ZASHME D FRAIMARFS X OMEIRMMAE & BUSHIAE & OZFEIC OV T, OB AFIEEAE L GRS E T,
4) AAARE NI O
WAREANREXEH ST A,
SKEEGERICE 2HEDOBEOMBUIZ SOV TIE, IEESLICBREWEDE L &0,
SOMERBRYER O & 72 o 7235811, DBREOREN LRl E BARL580H 0 £7°,
% ERCIX 2024 4F 4 A 10 HBIEO L O TT O T, BUENKIE INTZHAZR LT, BiEe EORB EOBRW AL R
WZRDGEDRH D T, BIEOTHRWVOFEMIZOWTIE, SIBEHEMER SICTHERIND Z L2 BEIO LET,
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5 [EARN]

(LA Ty 2 A7 7 RifgMES: (FTSE WGB 1) f&H 0kl

LT oO@EARIIL 2024 4 1 A 31 HEAETY,
BRI T 7 ROMIE FERRERIC R 2 YL & FE DR bR 2 W FE 7,

(1) [&&ERE]

B DRI [ - Hilsk FE AT (1) BELE (%)
BB S e SRS H A 33,386, 411, 736 99. 99
BBE RO AR SR HA 20, 040 0. 00
a—)b - u—25 FOMEE (AEZERE) — 2, 508, 915 0.01
BFF (Mg pERREE) 33, 388, 940, 691 100. 00
(2) [#EEE]
O [#HEAMRES O EEG]
A . PR A %47 B
. o i i A A Eia:
e | i e Wil &4 Wil o |wE
> e (1) (1) (1) (1) (%)
A A BB MEIMESRA T v s A7 7 K (i 30, 579, 237, 714 1.0758] 32, 898, 201, 864] 1.0918| 33, 386, 411, 736]99. 99
A [EERER A E )
AR BREEEZ~R— AT =T 7K 19, 740 1.0152 20, 040 1.0152 20, 040[ 0. 00
WAL
o, FEEER O E LR
FE¥E BE R (%)
BB (R FEZARRES: 99. 99
TR e S (=t o A 2 0. 00
& Ft 99. 99

(B T BRED ]
LI LD Y E A,

[ZDMBEEEEDTER D]
WMEHITIH D TH A,
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(3) [EMZEH]

O [#EPEDHER]

MU PERR R (F7H)

1[4 7 0 i pEE (1)

FORGIESR S| AT

o SRS LA NS | pfafhs (G (1)

%10 FEEMIFR (20144 7 H 10 H) 5, 334 5, 348 53, 349 53, 485 53, 600
WO EEBER (20154E 1 A 10 H) 6, 709 6, 725 59, 907, 60, 046 60, 200
912 HrE IR (201548 7 H 10 B) 6, 896 6, 913 57, 474 57,614 57, 900
13 FFEMIFR (20164 1 H 10 H) 6, 870 6, 887 54, 962 55, 102 55, 700
%14 FFEMIFRE (20164 7 H 10 H) 6, 809 6, 828 48, 986 49, 124 49, 550
915 FrE IR (201748 1 H 10 B) 7, 355 7, 374 51, 796 51,932 52, 100
%16 HrE IR (201748 7 H 10 B) 12, 449 12, 482 52, 179 52, 315 52, 200
AT EEBER (20184E 1 A 10 H) 15, 236 15, 275 52, 323 52, 459 52, 400
%18 FFEMIFIR  (20184F 7 H 10 H) 17, 652 17, 696 50, 406 50, 532 50, 400
%19 FFEMIFRE (20194 1 A 10 A) 20, 098 20, 147 48, 267 48, 385 48, 300
W20 BEWIRIR (20194E TH 10 H) 24, 212 24, 268 49, 902 50, 019 50, 000
W21 B EWIRIR (20204E 1 A 10 H) 25, 964 26, 024 50, 009 50, 124 50, 100
822 FEEMIFIR (20204F 7 H 10 H) 29, 892 29, 955 51, 150 51, 258 50, 900
23 FEEMIFR (20214F 1 A 10 H) 32, 461 32,523 51,185 51,283 51, 200
W24 BEIRIR (20214 TH 10 H) 34, 339 34, 401 51,935 52, 029 51, 900
W25 B EWINIR (20224F 1 A 10 H) 35, 983 36, 047 51,834 51, 927 51, 850
526 FEEMIFIR (20224F 7 H 10 H) 35, 627 35, 691 51, 854 51, 946 51, 650
27 REEMIFIR (2023 4F 1 H 10 H) 32,229 32,293 48, 962 49, 059 49, 000
28 HEEWIMR (2023 4E 7 H 10 B) 34,709 34,774 51,812 51, 910 51, 700
W20 B EWIMIR (2024 4E 1 A 10 H) 32, 838 32, 900 53,771 53, 873 53, 670
2023 4E 1 HR A 32, 329 — 48,816 — 48, 690

2 AKH 32, 643 — 49, 291 — 49, 190

3 AKH 32,980 — 49, 800 — 49, 360

4 AKH 33, 596 — 50, 050 — 50, 200

5 AKH 33,811 — 51,209 — 51, 140

6 AKH 35, 607 — 53, 152 — 52, 900

7THAEKH 34, 066 — 51, 859 — 52, 050

8 AR H 34,982 — 53,173 — 53, 000

9 KA 34, 387 — 52, 268 — 52, 250

10 AR H 33,910 — 52, 097 — 52, 190

11 H*XA 33, 453 — 53, 809 — 53, 740

12 AKA 32, 824 — 53, 748 — 53, 300
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2024 4F 1 HKH

33, 388

54,583

— 54, 790

() FrEHIRR DS RAGER IS T ORE R H T2 256 . FOGRERIG | BTG Ml I BRI E 22 A OEZ2 2R LTV ET,
(8) Bl & ORAL, FrE IR OE YRR EMIRIR DO /3Rl & 2 NG L 7= @40 T,

@ [EdoHER]

ey [ 1 04720 onki4 (M)
5 10 FriE 20144 1 A 11 H~20144 7 A 10 H 817. 0000
11 R 20144 7 H 11 H~20154 1 A 10 H 821. 0000
% 12 FrE M 2015 4F 1 H 11 A~20154 7 H 10 A 839. 0000
% 13 FrE i 2015 4F 7 H 11 A~2016 4 1 H 10 A 838. 0000
% 14 FriE 2016 4= 1 A 11 H~2016 4= 7 A 10 H 843. 0000
5 15 R 2016 4= 7 H 11 H~20174 1 A 10 H 818. 0000
% 16 FrE i 2017 4F 1 H 11 B~20174 7 H 10 A 809. 0000
%17 FrE M 2017 4F 7 H 11 B~2018 4 1 H 10 A 819. 0000
5 18 R 2018 4= 1 H 11 H~2018 4= 7 A 10 H 791. 0000
19 FriE 2018 4= 7 H 11 H~20194 1 A 10 H 719. 0000
% 20 FrE i 2019 4F 1 H 11 A~20194 7 H 10 A 710. 0000
% 21 FrE i 2019 4F 7 H 11 A~20204F 1 H 10 A 685. 0000
5 22 FriE 2020 4= 1 A 11 H~2020 4= 7 A 10 H 670. 0000
5 23 R 2020 4= 7 H 11 H~2021 4= 1 A 10 H 616. 0000
% 24 FrE HIM 2021 4F 1 H 11 A~2021 4 7 H 10 A 567. 0000
% 25 FrE i 2021 4F 7 H 11 A~20224 1 H 10 A 562. 0000
% 26 FrE I 2022 4F 1 H 11 A~20224 7 H 10 A 562. 0000
B 27 FriE 2022 4= 7 H 11 H~2023 4 1 A 10 H 573. 0000
5 28 RriE 2023 4= 1 H 11 H~2023 4 7 A 10 H 584. 0000
% 29 FrE I 2023 4F 7 H 11 A~2024 4 1 H 10 A 600. 0000
@ [ R DHER]
ey 1T AE= (%)
% 10 FrE i 2014 4F 1 H 11 A~20144 7 H 10 A 1.84
11 R 20144 7 H 11 H~20154 1 A 10 H 13.83
% 12 R 20154 1 A 11 H~20154 7 A 10 H N2. 66
% 13 FrE i 2015 4F 7 H 11 A~2016 4 1 H 10 A A2.91
% 14 FrE M 2016 4F 1 H 11 A~2016 4 7 H 10 A A9, 34
5 15 R 2016 4= 7 H 11 H~20174 1 A 10 H 7.41
% 16 R 20174 1 A 11 H~20174 7 A 10 H 2.30
%17 FrE i 2017 4E 7 H 11 A~2018 4 1 H 10 A 1.85
% 18 KrE i 2018 4F 1 H 11 A~20184F 7 H 10 H A2.15
19 FriE 2018 4= 7 H 11 H~20194 1 A 10 H N2. 82
5 20 FriE 20194 1 H 11 H~20194 7 A 10 H 4. 86
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o5 21 FrE I 201945 7 A 11 H~20204 1 A 10 H 1.59
o5 22 FrE I 2020 45 1 A 11 H~20204 7 A 10 H 3.62
5 23 FrE iR 2020 4 7 H 11 H~2021 4 1 H 10 A 1.27
% 24 FrE IR 2021 4 1 H 11 A~2021 4 7 H 10 A 2.57
%5 25 FrE I 202145 7 A 11 H~20224 1 A 10 H 0. 89
%5 26 FE 2022 45 1 H 11 H~20224 7 A 10 H .12
%27 FrE R 2022 4 7 H 11 H~2023 4 1 H 10 A A4 47
% 28 FriE iR 2023 4 1 H 11 H~2023 4 7 H 10 A 7.01
5 29 FrE iR 2023 4 7 H 11 H~2024 4 1 H 10 A 4. 94

(7B) A AP O =RIT, FFEHIRR O ELMEMEE (DBEED) ICUYZRFESB O NI 2 INE L, YZfFES R OERIO
BEE IR O B HEMAE (le% B, LAT TRTHIRIEMEMAE] & WD ET,) AR L7-E 2 R R EM%E T L T&
72802 100 #F U740 TY,

(4) [RE K ORI D Ik ]

ey AT REAH (1) fiky % (1)
510 FriE 20144 1 A 11 H~20144 7 A 10 H 4,000 0
11 R 20144 7 H 11 H~20154 1 A 10 H 12, 000 0
% 12 FrE M 20154 1 4 11 H~20154 7 A 10 H 8, 000 0
% 13 FrE i 20154 7 4 11 H~2016 4= 1 A 10 H 7, 000 2, 000
14 FrE 2016 4= 1 A 11 H~2016 4= 7 A 10 H 14, 000 0
5 15 R 2016 4= 7 H 11 H~20174 1 A 10 H 7, 000 4, 000
% 16 FrE i 20174 1 A 11 H~20174 7 A 10 H 96, 600 0
%17 FrE M 20174 7 4 11 H~2018 4% 1 A 10 H 52, 600 0
5% 18 FriE 2018 4= 1 A 11 H~2018 4= 7 A 10 H 59, 000 0
19 FriE 2018 4= 7 H 11 H~20194 1 A 10 H 69, 200 3, 000
% 20 FrE I 20194 1 A 11 H~20194 7 A 10 H 68, 800 0
% 21 FrE i 20194 7 A 11 H~20204 1 A 10 H 46, 000 12, 000
5 22 FriE 2020 4= 1 H 11 H~20204= 7 A 10 A 71, 200 6, 000
5 23 FriE 2020 4= 7 A 11 H~2021 4= 1 A 10 H 61, 800 12, 000,
% 24 FrE M 2021 45 1 11 H~2021 4 7 A 10 H 35, 000 8, 000
% 25 FrE I 2021 45 7 4 11 H~2022 4 1 A 10 H 37,000 4, 000
5 26 FriE 2022 4= 1 A 11 H~2022 4= 7 A 10 H 970 8, 090
B 27 FriE 2022 4= 7 H 11 H~2023 4 1 A 10 H 10, 180 39, 000
% 28 KrE i 2023 45 1 11 H~2023 4 7 A 10 H 22, 650 11, 000,
% 29 FrE I 2023 45 7 4 11 H~2024 4 1 A 10 H 1, 000 60, 200
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(%)

WMERA LT v 7 A7 7 0 R (BB G Z MT)

DL O HRDIZ 2024 4F 1 A 31 HEIETT,

R LT 7 FOME EREICE T 2 MR EORHEILL R 2 VN ET,

BRI
& E O FEE - Ml el &3 (F9) BEE (%)
EfERES TAUA 15, 685, 218, 590 46. 98
ot 672, 252, 062 2.01
AF¥L o 284, 562, 084 0. 85
KA 2,118, 495, 855 6. 35
AHVT 2, 420, 228, 005 7.25
TTUA 2,721, 524, 948 8.15
EAVE 486, 679, 931 1. 46
S 1, 594, 354, 802 4,78
ALF— 577, 009, 393 1.73
F—AX YT 387, 782, 024 1. 16
T4 TUR 169, 800, 213 0. 51
TANTG R 188, 814, 637 0. 57
AXY R 1,735,914, 221 5. 20
A z—T 69, 353, 937, 0.21
JT e — 58, 604, 988 0.18
Fro—7 93, 420, 053 0.28
R—F K 173, 777, 291 0. 52
A—ANFVT 456, 562, 187 1.37
=a—Y—=J U F 82, 824, 276 0.25
U H R 139, 662, 161 0. 42
v L= 167, 289, 423 0. 50
RIS 2, 639, 626, 004 7.91
A AT TV 105, 522, 472 0. 32
/NG 33, 029, 279, 557, 98.93
a—/b s m— U EOMERE (AEERE) — 356, 344, 675 1.07
At (Wi EERREE) 33, 385, 624, 232 100. 00
BEEE
BEE A MRES D F EEAR
A . FEAGEE Az 8547 B
ENE R s s B | Ak | dome ||
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Mt BT B &M B S (%) Heg

(M) (M) (M) @) (%)
7 AU A | EMEFES |[US TREASURY N/B 4,410, 000 14, 276. 89 629,611, 014 14, 298. 50 630, 564, 283] 2.125[2025/5/15 | 1.89
7 A Y 71| EfEFES [US TREASURY N/B 4, 110, 000} 13, 867. 10 569, 937, 938] 13, 874. 59 570, 246, 005 2.250[2027/8/15| 1. 71
7 A Y 71| EfEFES [US TREASURY N/B 2, 700, 000} 14, 875. 45 401, 637, 415 14, 840. 29 400, 688, 064 4.125(2032/11/15] 1. 20
7 A Y 71| EMEFES [US TREASURY N/B 2, 740, 000} 14, 187. 84 388, 747, 016 14, 210. 90 389, 378, 917 2.000[ 2025/8/15 | 1. 17
7 A Y 71| EfEFES [US TREASURY N/B 2, 750, 000} 14, 084. 68 387, 328, 710] 14, 087. 27 387, 400, 124 2.875(2028/5/15 | 1. 16
7 A Y 71| EfEFES [US TREASURY N/B 2, 750, 000} 14, 044. 62 386, 227, 065 14, 046. 34| 386, 274, 539 2.750[2028/2/15 | 1. 16
7 A Y 71| EfEFES [US TREASURY N/B 2, 560, 000} 14, 382. 65 368, 196, 034 14, 398. 50 368, 601, 714 2.750[2025/6/30 | 1. 10
7 A Y 71| EMEFES [US TREASURY N/B 2, 480, 000} 13,973. 14 346, 534, 053] 13, 976. 89 346, 626, 998 2.375(2027/5/15 | 1. 04
7 AV 71| EMEFES [US TREASURY N/B 2, 380, 000} 13, 965. 07 332, 368, 817 13,971. 99 332,533,515 2.250[2027/2/15 | 1. 00
7 A Y 71| EfEFES [US TREASURY N/B 2, 300, 000} 14, 263. 34 328, 057, 018] 14, 275. 46 328, 335, 637 2.625[2026/1/31 0.98
7 AV 71| EfEFES [US TREASURY N/B 2, 300, 000} 14, 191. 59 326, 406, 687 14, 208. 01] 326, 784, 400 2.250[2025/11/15] 0. 98
7 AU A | EMEFES |[US TREASURY N/B 2,275,000 13, 959. 02| 317, 567, 859 13, 979. 77| 318, 039, 820 1. 625 2026/2/15 | 0. 95|
7 AU A | EMEFES |[US TREASURY N/B 2, 100, 000 14, 814. 35| 311, 101, 547 14, 811. 76 311, 047,012 4.375[2026/8/15 | 0. 93
7 AU A | EMEFES |[US TREASURY N/B 2, 260, 000 13, 057. 58| 295, 101, 416 13, 059. 32| 295, 140, 765 1. 625 2029/8/15 | 0. 88|
7 AU A | EMEFES |[US TREASURY N/B 2,110, 000 13, 608. 02| 287, 129, 224 13, 619. 54 2817, 372, 373 2.375[2029/5/15 | 0. 86
7 AU A | EMEFES |[US TREASURY N/B 2,025, 000 14, 057. 29| 284, 660, 226 14, 056. 14 284, 636, 920 2.875(2028/8/15 | 0. 85
7 AU A | EMEFES |[US TREASURY N/B 2, 035, 000 13, 821. 56 281, 268, 933 13, 826. 17| 281, 362, 615 2.250[2027/11/15] 0. 84
7 AU A | EMEFES |[US TREASURY N/B 1, 965, 000 13, 733. 09| 269, 855, 379 13, 768. 53| 270, 551, 805 0. 250[ 2025/9/30 | 0. 81
7 AU A | EMEFES |[US TREASURY N/B 2,100, 000 11, 825. 02] 248, 325, 543 11, 641. 16 244, 464, 440 3.000[ 2048/8/15 | 0. 73
7 AU A | EMEFES |[US TREASURY N/B 1, 635, 000 14, 314. 93] 234, 049, 139 14, 337. 27| 234, 414, 383] 2.000[ 2025/2/15 | 0. 70
HE [Ef&FES: |CHINA GOVERNMENT 9, 400, 000 2,414. 05 226, 921, 506 2,467. 29, 231, 926, 155 3.810[2050/9/14 | 0. 69

BOND
7 A Y 71| EfEFES [US TREASURY N/B 1, 550, 000] 14, 755. 28 228, 706, 845 14, 741. 45 228,492, 551 4. 000[ 2028/6/30 | 0. 68
7 AV 71| EMEFES [US TREASURY N/B 1, 570, 000] 13, 853. 46 217,499, 471 13, 893. 61 218, 129, 800 0. 250[ 2025/6/30 | 0. 65
7 AV 71| EMEFES [US TREASURY N/B 1, 830, 000] 11, 789. 58 215, 749, 394 11, 666. 52 213, 497, 456 2.750[2042/11/15] 0. 64
7 A Y 71| EfEFES [US TREASURY N/B 1, 750, 000 11, 987. 84 209, 787, 328] 11, 991. 31 209, 848, 008| 0. 625[2030/5/15 | 0. 63
7 A Y 71| EfEFES [US TREASURY N/B 1, 470, 000] 14, 216. 79 208, 986, 911 14, 247. 29 209, 435, 240 1. 125 2025/1/15 | 0. 63|
7 A Y 71| EfEFES [US TREASURY N/B 1, 460, 000 13, 899. 66 202, 935, 144 13, 915. 80 203, 170, 817 1. 625| 2026/5/15 | 0. 61
7 A Y 71| EfEFES [US TREASURY N/B 1, 290, 000] 15, 739. 99 203, 045, 994 15, 577. 47 200, 949, 404 4.750( 2041/2/15 | 0. 60
7 AU A | EMEFES |[US TREASURY N/B 1, 450, 000 13, 806. 29| 200, 191, 317 13, 818. 97| 200, 375, 098] 1. 625| 2026/9/30 | 0. 60|
7 AU A | EMEFES |[US TREASURY N/B 1, 390, 000 13, 823. 00) 192, 139, 706 13, 831. 07] 192, 251, 893 2.625[2029/2/15 | 0. 58
T, FEFE R D FEE LR
FAH BB R (%)
[EERES 98.93
& 7t 98.93

BER R B ED T
LI LD Y E A,

TOMPBEEEDFEE 2SO
HLHIETH Y A,
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YR— AT YT 7B
PAF o R E 2024 47 1 A 31 HBIAE T,

BRI T 7 ROME FERRERIC R 2 YL & FE DR bR 2 W F 7,

BE R
B PE DT [E - Hulsk R A (1) BEHER (%)
a—)L - m— U FOMEE (BEEERE) — 294, 502, 719 100. 00
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- FIRHEHIRR RIS/ B PR OZE R 2B 2 2 BE LW EHALERRE SN TORWESRITIE, Y%A KD
EWRER STV D BE e HMEEOMEZ VW TERY £9°,

QAFIZBT DRI R 7 7 > FOREHIRR B ISEBE W78 FARS OMENAFER S THRWAAEIZ OV TR
[FIFHR IR B O % (S 2 ARG O ME TRl L Tl v £,

(3) EREDFEEHFIEIC T, WIERRHE & FBETE RVERBRD b Hald, HEEARTSENOERGICES
WTEBR RS H &2 b o TRl & 78O 7o AfigH TR L TR0 £,

2. HEIZ B W TR OMBIIT VT TEB Y £1°,
3. KRS N O\l D A R O &%EHIT, K4 DARFERETHY £,

(B 3 & D HR5 2B S iERD)
FZUFEHITIH Y FEA,

(1 47-vEHR)
2023 4 7 H 10 HEHE

2024 4E 1 H 10 HEHE

1 0% 7= Y i PR 1. 0362 F|L 113472 v i pERR 1.0754
(1 5 8472 0 i pE%E) (10, 362 F)|(1 5 A4 7= v #iE FELR) (10, 754 )
It JeE PR 2R
B AMREARBMZER
(DR
FUMFEHIIH Y FHA,
(2) R LU O A fiRIES:
wmeE A s 5 TRIRAE FEATh4E %5
K Rv |EfERES US TREASURY N/B-1.125%-25/01/15 1, 470, 000. 00 1,416, 838. 92
US TREASURY N/B-4. 125%-25/01/31 360, 000. 00 357, 655. 68
US TREASURY N/B-2. 0%-25/02/15 1, 635, 000. 00 1, 586, 906. 47
US TREASURY N/B-2. 125%-25/05/15 4, 410, 000. 00 4, 268, 050. 92
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US TREASURY N/B-4.25%-25/05/31 80, 000. 00 79,617. 12
US TREASURY N/B-2.75%-25/06/30 2, 560, 000. 00 2,495, 797. 76
US TREASURY N/B-0.25%-25/06/30 1, 570, 000. 00 1, 474, 694. 72
US TREASURY N/B-2.0%-25/08/15 2,740, 000. 00 2,635, 537. 50
US TREASURY N/B-0.25%-25/09/30 1, 965, 000. 00 1, 829, 637. 04
US TREASURY N/B-2.25%-25/11/15 2, 300, 000. 00 2,212, 581. 60
US TREASURY N/B-4.5%-25/11/15 1, 000, 000. 00 1, 001, 835. 00
US TREASURY N/B-2.625%-26/01/31 2, 300, 000. 00 2, 223,902. 20
US TREASURY N/B-0.375%-26/01/31 580, 000. 00 535, 265. 18
US TREASURY N/B-1.625%-26/02/15 2, 275, 000. 00 2,153, 073. 65
US TREASURY N/B-1.625%-26/05/15 1, 460, 000. 00 1, 375, 536. 0§
US TREASURY N/B-4.125%-26/06/15 250, 000. 00 249, 433. 50
US TREASURY N/B-1.875%-26/06/30 1, 010, 000. 00 956, 047. 82
US TREASURY N/B-0.625%-26/07/31 1, 300, 000. 00 1, 188, 738. 20
US TREASURY N/B-1.5%-26/08/15 1, 190, 000. 00 1,111, 812. 24
US TREASURY N/B-4.375%-26/08/15 2, 100, 000. 00 2, 108, 899. 80
US TREASURY N/B-1.625%-26/09/30 1, 450, 000. 00 1, 356, 995. 55|
US TREASURY N/B-4.625%-26/10/15 1, 060, 000. 00 1,072, 670. 1§
US TREASURY N/B-2.0%-26/11/15 1, 330, 000. 00 1, 254, 199. 31
US TREASURY N/B-1.75%-26/12/31 300, 000. 00 280, 376. 70
US TREASURY N/B-2.25%-27/02/15 2, 380, 000. 00 2,253, 236. 44
US TREASURY N/B-2.375%-27/05/15 2, 480, 000. 00 2,348,974. 16
US TREASURY N/B-2.25%-27/08/15 4,110, 000. 00 3,863, 478. 09
US TREASURY N/B-6.125%-27/11/15 710, 000. 00 762, 861. 63
US TREASURY N/B-2.25%-27/11/15 2, 035, 000. 00 1, 906, 817. 3§
US TREASURY N/B-2. 75%-28/02/15 2,750, 000. 00 2,617,923. 00
US TREASURY N/B-4.0%-28/02/29 500, 000. 00 499, 589. 50
US TREASURY N/B-3.625%-28/03/31 370, 000. 00 364, 478. 86
US TREASURY N/B-3.5%-28/04/30 730, 000. 00 715, 456. 94
US TREASURY N/B-2.875%-28/05/15 2,750, 000. 00 2,625, 711. 00
US TREASURY N/B-4. 0%-28/06/30 1, 550, 000. 00 1, 550, 302. 25|
US TREASURY N/B-1. 0%-28/07/31 380, 000. 00 332, 952. 58
US TREASURY N/B-4. 125%-28/07/31 420, 000. 00 422, 337. 72
US TREASURY N/B-2.875%-28/08/15 2, 025, 000. 00 1,929, 523. 27|
US TREASURY N/B-4. 625%-28/09/30 1, 100, 000. 00 1, 129, 797. 90
US TREASURY N/B-1.375%-28/10/31 430, 000. 00 381, 129. 21

-51-




US TREASURY N/B-5.25%-28/11/15 885, 000. 00 933, 951. 12
US TREASURY N/B-1.5%-28/11/30 210, 000. 00 186, 936. 75|
US TREASURY N/B-2.625%-29/02/15 1, 390, 000. 00 1,302, 146. 44
US TREASURY N/B-2.375%-29/05/15 2, 110, 000. 00 1, 945, 567. 70
US TREASURY N/B-1.625%-29/08/15 2, 260, 000. 00 1,999, 745. 1§
US TREASURY N/B-1.75%-29/11/15 960, 000. 00 851, 849. 28
US TREASURY N/B-3.875%-29/11/30 690, 000. 00 684, 757. 38
US TREASURY N/B-1.5%-30/02/15 1, 120, 000. 00 969, 871. 84
US TREASURY N/B-0.625%-30/05/15 1, 750, 000. 00 1, 421, 875. 00
US TREASURY N/B-0.625%-30/08/15 1, 300, 000. 00 1, 047, 616. 70
US TREASURY N/B-4. 625%-30/09/30 770, 000. 00 797, 566. 00
US TREASURY N/B-0.875%-30/11/15 950, 000. 00 775, 696. 85
US TREASURY N/B-5.375%-31/02/15 650, 000. 00 707, 534. 75
US TREASURY N/B-1.125%-31/02/15 920, 000. 00 762,071. 88
US TREASURY N/B-1.625%-31/05/15 1, 040, 000. 00 885, 238. 64
US TREASURY N/B-1.25%-31/08/15 1, 300, 000. 00 1, 067, 726. 40
US TREASURY N/B-1.375%-31/11/15 820, 000. 00 675, 698. 86
US TREASURY N/B-1.875%-32/02/15 880, 000. 00 750, 750. 00
US TREASURY N/B-2.875%-32/05/15 440, 000. 00 404, 490. 24
US TREASURY N/B-4.125%-32/11/15 2,700, 000. 00 2,720,671. 20
US TREASURY N/B-3.5%-33/02/15 150, 000. 00, 144, 081. 90,
US TREASURY N/B-3.875%-33/08/15 1, 000, 000. 00 988, 750. 00
US TREASURY N/B-4.5%-33/11/15 1, 000, 000. 00 1, 039, 062. 00
US TREASURY N/B-4.5%-36/02/15 185, 000. 00, 194, 907. 49
US TREASURY N/B-4.5%-38/05/15 440, 000. 00 460, 779. 44
US TREASURY N/B-4. 25%-39/05/15 510, 000. 00 516, 972. 21
US TREASURY N/B-4.625%-40/02/15 840, 000. 00 885, 264. 24
US TREASURY N/B-1.125%-40/05/15 760, 000. 00 481, 323. 20
US TREASURY N/B-1.125%-40/08/15 600, 000. 00 376, 077. 60
US TREASURY N/B-1.375%-40/11/15 800, 000. 00 521, 171. 20
US TREASURY N/B-4.75%-41/02/15 1, 290, 000. 00 1,373, 319. 81
US TREASURY N/B-1.875%-41/02/15 430, 000. 00 303, 888. 74
US TREASURY N/B-1.75%-41/08/15 1, 120, 000. 00 765, 318. 40
US TREASURY N/B-2.375%-42/02/15 720, 000. 00 543, 290. 40
US TREASURY N/B-2. 75%-42/11/15 1, 830, 000. 00 1, 456, 456. 74
US TREASURY N/B-4.0%-42/11/15 370, 000. 00 354, 462. 59
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US TREASURY N/B-3. 75%-43/11/15 950, 000. 00 874, 648. 85
US TREASURY N/B-3.375%-44/05/15 1, 060, 000. 00 920, 128. 76
US TREASURY N/B-2.5%-45/02/15 880, 000. 00 654, 808. 88
US TREASURY N/B-2.875%-45/08/15 280, 000. 00 221, 883. 48
US TREASURY N/B-2. 25%—46/08/15 615, 000. 00 428, 541. 84
US TREASURY N/B-2. 75%-47/11/15 1, 280, 000. 00 975, 948. 80
US TREASURY N/B-3.0%-48/08/15 2, 100, 000. 00 1, 674, 420. 30
US TREASURY N/B-3.0%-49/02/15 1, 340, 000. 00 1,067, 261. 76
US TREASURY N/B-2. 25%-49/08/15 680, 000. 00 463, 834. 12
US TREASURY N/B-2. 375%-49/11/15 940, 000. 00 658, 568. 70
US TREASURY N/B-2. 0%-50/02/15 800, 000. 00 513, 156. 00
US TREASURY N/B-1.25%50/05/15 880, 000. 00 461, 208. 88
US TREASURY N/B-1.375%-50/08/15 1, 160, 000. 00 628, 483. 36
US TREASURY N/B-1.625%-50/11/15 950, 000. 00 550, 628. 55
US TREASURY N/B-2.375%-51/05/15 1, 130, 000. 00 786, 496. 95
US TREASURY N/B-2.0%-51/08/15 1, 220, 000. 00 776, 510. 48
US TREASURY N/B-1.875%-51/11/15 600, 000. 00 369, 515. 40
US TREASURY N/B-2.875%-52/05/15 200, 000. 00 155, 398. 40
US TREASURY N/B-4.0%-52/11/15 705, 000. 00 679, 842. 78
US TREASURY N/B-3.625%-53/02/15 450, 000. 00 405, 904. 95
US TREASURY N/B-4. 125%-53/08/15 310, 000. 00 306, 125. 00
115, 135, 000. 00 103, 800, 877. 48

K RLNEF
(15, 018, 948, 962)
n kv |EERES: CANADIAN GOVERNMENT-1. 25%-25/03/01 130, 000. 00 125, 463. 00
CANADIAN GOVERNMENT-1. 5%-25/04/01 205, 000. 00 197, 951. 69
CANADIAN GOVERNMENT-2. 25%-25/06/01 343, 000. 00 334, 033. 29
CANADIAN GOVERNMENT-0. 5%-25/09/01 306, 000. 00 288, 874. 09
CANADIAN GOVERNMENT-3. 0%-25/10/01 180, 000. 00 176, 827. 68
CANADIAN GOVERNMENT-4. 5%-25/11/01 120, 000. 00 121, 012. 08
CANADIAN GOVERNMENT-0. 25%-26/03/01 90, 000. 00 83, 581. 11
CANADIAN GOVERNMENT-3. 0%-26/04/01 220, 000. 00 216, 347. 78
CANADIAN GOVERNMENT-1. 5%-26,/06/01 428, 000. 00 406, 846. 52
CANADIAN GOVERNMENT-1. 0%-27/06/01 405, 000. 00 374, 054. 76
CANADIAN GOVERNMENT-3. 5%-28/03/01 180, 000. 00 180, 895. 32
CANADIAN GOVERNMENT-2. 0%-28/06/01 285, 000. 00 270, 253. 53
CANADIAN GOVERNMENT-5. 75%-29/06/01 176, 000. 00 197, 859. 02
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CANADIAN GOVERNMENT-2. 25%-29/12/01 40, 000. 00 38, 027. 44
CANADIAN GOVERNMENT-1. 25%-30,/06/01 353, 000. 00 312, 979. 68
CANADIAN GOVERNMENT-0. 5%-30,/12/01 285, 000. 00 237, 557. 76
CANADIAN GOVERNMENT-1. 5%-31/06/01 405, 000. 00 359, 313. 57
CANADIAN GOVERNMENT-1. 5%-31/12/01 440, 000. 00 387, 525. 60
CANADIAN GOVERNMENT-2. 0%-32/06/01 95, 000. 00 86, 571. 98
CANADIAN GOVERNMENT-2. 5%-32/12/01 395, 000. 00 373, 352. 02
CANADIAN GOVERNMENT-5. 75%-33/06/01 140, 000. 00 168, 478. 80
CANADIAN GOVERNMENT-5. 0%-37/06/01 79, 000. 00 94, 012. 92
CANADIAN GOVERNMENT—4. 0%-41/06/01 91, 000. 00 100, 602. 32
CANADIAN GOVERNMENT-3. 5%-45/12/01 119, 000. 00 124, 889. 31
CANADIAN GOVERNMENT-2. 75%-48/12/01 64, 000. 00 59, 519. 16
CANADIAN GOVERNMENT-2. 0%-51/12/01 397, 000. 00 312, 431. 06
CANADIAN GOVERNMENT-1. 75%-53/12/01 336, 000. 00 246, 364. 60
CANADIAN GOVERNMENT-2. 75%-55/12/01 78, 000. 00 71,891. 04
CANADIAN GOVERNMENT-2. 75%-64/12/01 86, 000. 00 79, 449. 55
6, 471, 000. 00 6, 026, 966. 68
N~ LG

(651, 454, 828)
AFx o [EEG WEX BONOS DESARR FIX RT-5.0%-25/03/06 1, 500, 000. 00 1, 418, 437. 50
~ WEX BONOS DESARR FIX RT-5.75%-26/03/05 5, 070, 000. 00 4, 676, 282. 81
‘MEX BONOS DESARR FIX RT-7. 0%-26/09/03 300, 000. 00 281, 578. 12
WEX BONOS DESARR FIX RT-5.5%-27/03/04 1, 800, 000. 00 1, 606, 781. 25
‘MEX BONOS DESARR FIX RT-7.5%-27/06/03 5, 110, 000. 00 4, 825, 756. 25
WEX BONOS DESARR FIX RT-8.5%-29/05/31 3, 280, 000. 00 3, 192, 362. 50
‘MEX BONOS DESARR FIX RT-7.75%-31/05/29 4, 260, 000. 00 3,941, 165. 62
WEX BONOS DESARR FIX RT-7.5%-33/05/26 1, 850, 000. 00 1, 659, 796. 87
WEX BONOS DESARR FIX RT-7.75%-34/11/23 1, 400, 000. 00 1, 265, 031. 25
‘MEX BONOS DESARR FIX RT-10.0%-36/11/20 1, 100, 000. 00 1, 175, 109. 37
WEX BONOS DESARR FIX RT-8.5%-38/11/18 2, 120, 000. 00 2,001, 081. 25
‘MEX BONOS DESARR FIX RT-7.75%42/11/13 2, 870, 000. 00 2, 496, 451. 56
WEX BONOS DESARR FIX RT-8.0%-47/11/07 3, 190, 000. 00 2, 819, 660. 93
‘MEX BONOS DESARR FIX RT-8.0%-53/07/31 1, 250, 000. 00 1, 098, 828. 12
35, 100, 000. 00 32, 458, 323. 40

AF v a~y /NGt
(276, 733, 173)
— |EEAE BELGIUM KINGDOM-0. 65%-71/06/22 55, 000. 00 23, 345. 57
BELGIUM KINGDOM—0. 8%—25/06/22 254, 000. 00 246, 479. 56
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BELGIUM KINGDOM-1.0%-26/06/22 297, 000. 00 286, 158. 90
BELGIUM KINGDOM-0. 8%-27/06/22 185, 000. 00, 175, 001. 86
BELGIUM KINGDOM-5. 5%-28/03/28 357, 000. 00 400, 536. 15
BELGIUM KINGDOM-0. 9%-29/06/22 186, 000. 00, 171, 507. 25
BELGIUM KINGDOM-0. 1%-30/06/22 97, 000. 00 83, 239. 38
BELGIUM KINGDOM-1.0%-31/06/22 300, 000. 00 267, 900. 00
BELGIUM KINGDOM-4. 0%-32/03/28 90, 000. 00 98, 975. 70
BELGTUM KINGDOM-0. 35%-32/06/22 180, 000. 00, 148, 685. 58
BELGIUM KINGDOM-1.25%-33/04/22 160, 000. 00, 141, 577. 44
BELGIUM KINGDOM-3. 0%—34/06/22 187, 000. 00, 190, 113. 92
BELGIUM KINGDOM-5. 0%-35/03/28 182, 000. 00, 218, 616. 94
BELGIUM KINGDOM-1. 45%-37/06/22 87, 000. 00 72, 178.50
BELGIUM KINGDOM-1.9%-38/06/22 117, 000. 00, 101, 402. 26
BELGIUM KINGDOM-0. 4%-40/06/22 68, 000. 00 44, 366. 32
BELGTUM KINGDOM-4. 25%-41/03/28 297, 000. 00 340, 586. 82
BELGIUM KINGDOM-3. 75%-45/06/22 132, 000. 00, 142, 986. 36
BELGIUM KINGDOM-1.6%-47/06/22 124, 000. 00, 90, 994. 05
BELGIUM KINGDOM-1.7%-50/06/22 54, 000. 00 39, 162. 36
BELGIUM KINGDOM-1. 4%-53/06/22 68, 000. 00 44,214.21
BELGTUM KINGDOM-2. 25%-57/06/22 85, 000. 00 67,539. 55
BELGIUM KINGDOM-2. 15%—66/06/22 180, 000. 00, 137, 053. 80,
[BONOS Y OBLIG DEL ESTADO-1.45% 90, 000. 00 43, 308. 90
71/10/31

BONOS Y OBLIG DEL ESTADO-1.6%-25/04/30 415, 000. 00 406, 996. 72
BONOS Y OBLIG DEL ESTADO-0.0%-25/05/31 120, 000. 00, 115, 018. 20|
BONOS Y OBLIG DEL ESTADO-4. 65%— 333, 000. 00 341, 136. 85
25/07/30

BONOS Y OBLIG DEL ESTADO-2. 15%- 355, 000. 00 350, 528. 77
25/10/31

BONOS Y OBLIG DEL ESTADO-0.0%-26/01/31 60, 000. 00 56, 639. 34
[BONOS Y OBLIG DEL ESTADO-1.95% 495, 000. 00 485, 618. 26
26/04/30

BONOS Y OBLIG DEL ESTADO-5.9%-26/07/30 183, 000. 00, 196, 766. 54
BONOS Y OBLIG DEL ESTADO-1.3%-26/10/31 150, 000. 00, 144, 312. 75|
BONOS Y OBLIG DEL ESTADO-1.5%-27/04/30 460, 000. 00 442, 522. 30,
[BONOS Y OBLIG DEL ESTADO-1.45% 495, 000. 00 472, 762. 12
27/10/31

BONOS Y OBLIG DEL ESTADO-0.0%-28/01/31 95, 000. 00 85, 223. 26
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BONOS Y OBLIG DEL ESTADO-1.4%-28/04/30) 387, 000. 00 366, 523. 83
BONOS Y OBLIG DEL ESTADO-1.4%-28/07/30) 270, 000. 00 254, 958. 30
BONOS Y OBLIG DEL ESTADO-5. 15%- 260, 000. 00 288, 018. 12
28/10/31
BONOS Y OBLIG DEL ESTADO-6.0%-29/01/31 377, 000. 00 434, 342. 45
BONOS Y OBLIG DEL ESTADO-1.45%- 300, 000. 00 280, 910. 70
29/04/30
BONOS Y OBLIG DEL ESTADO-0.6%-29/10/31 345, 000. 00 304, 803. 36
BONOS Y OBLIG DEL ESTADO-0.5%-30/04/30) 393, 000. 00 340, 763. 22
BONOS Y OBLIG DEL ESTADO-1.95%- 243, 000. 00 230, 045. 42
30/07/30
BONOS Y OBLIG DEL ESTADO-1.25%- 275, 000. 00 247, 587. 17
30/10/31
BONOS Y OBLIG DEL ESTADO-0. 1%-31/04/30) 70, 000. 00 57, 209. 74
BONOS Y OBLIG DEL ESTADO-0.5%-31/10/31 215, 000. 00 178, 597. 70
BONOS Y OBLIG DEL ESTADO-0. 7%-32/04/30) 100, 000. 00 83, 315. 00
BONOS Y OBLIG DEL ESTADO-5. 75%- 399, 000. 00 480, 944. 22
32/07/30
BONOS Y OBLIG DEL ESTADO-2.55%- 300, 000. 00 288, 603. 30
32/10/31
BONOS Y OBLIG DEL ESTADO-3.15%- 40, 000. 00 40, 138. 56
33/04/30
BONOS Y OBLIG DEL ESTADO-2.35%- 450, 000. 00 422, 119. 80
33/07/30
BONOS Y OBLIG DEL ESTADO-3.55%- 56, 000. 00 57, 851. 92
33/10/31
BONOS Y OBLIG DEL ESTADO-1.85%- 210, 000. 00 181, 387. 50
35/07/30
BONOS Y OBLIG DEL ESTADO-4.2%-37/01/31 227, 000. 00 246, 873. 62
BONOS Y OBLIG DEL ESTADO-0.85%- 165, 000. 00 119, 178. 18
37/07/30
BONOS Y OBLIG DEL ESTADO-3.9%-39/07/30) 30, 000. 00 31, 168. 98
BONOS Y OBLIG DEL ESTADO-4.9%-40/07/30) 224, 000. 00 260, 097. 60
BONOS Y OBLIG DEL ESTADO-1.2%-40/10/31 240, 000. 00 167, 888. 64
BONOS Y OBLIG DEL ESTADO-4. 7%-41/07/30) 240, 000. 00 274, 229. 28
BONOS Y OBLIG DEL ESTADO-1.0%-42/07/30) 100, 000. 00 64, 949. 50
BONOS Y OBLIG DEL ESTADO-3.45%- 30, 000. 00 28, 985. 13
43/07/30
BONOS Y OBLIG DEL ESTADO-5. 15%- 120, 000. 00 145, 481. 52
44/10/31
BONOS Y OBLIG DEL ESTADO-2.9%-46/10/31 236, 000. 00 207, 222. 16
BONOS Y OBLIG DEL ESTADO-2. 7%-48/10/31 173, 000. 00 144, 429. 05
BONOS Y OBLIG DEL ESTADO-1.0%-50/10/31 242, 000. 00 130, 972. 09
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BONOS Y OBLIG DEL ESTADO-1.9%-52/10/31 170, 000. 00, 113, 560. 85|
[BONOS Y OBLIG DEL ESTADO-3.45% 145, 000. 00, 130, 703. 14
66/07/30

BUNDESOBLIGATTON-0. 0%-25/10/10 95, 000. 00 90, 777.72
[BUNDESOBLIGATION-0. 0%-27/04/16 135, 000. 00, 125, 712. 94
BUNDESOBLIGATION-1. 3%-27/10/15 350, 000. 00 339, 401. 30
BUNDESOBLIGATION-2. 2%-28/04/13 195, 000. 00, 195, 444. 99
BUNDESREPUB. DEUTSCHLAND-0. 5%-25/02/15 1, 120, 000. 00 1, 089, 141. 76
BUNDESREPUB. DEUTSCHLAND-1. 0%-25/08/15 588, 000. 00 572, 241. 60
BUNDESREPUB. DEUTSCHLAND-0. 5%-26/02/15 695, 000. 00 667, 220. 85
BUNDESREPUB.  DEUTSCHLAND-0. 0%-26/08/15 490, 000. 00 461, 895. 56
BUNDESREPUB. DEUTSCHLAND-O0. 25%— 362, 000. 00 340, 954. 04
27/02/15

BUNDESREPUB. DEUTSCHLAND-6. 5%-27/07/04 136, 000. 00, 155, 2568. 41
BUNDESREPUB. DEUTSCHLAND-0. 5%-27/08/15 471, 000. 00 444, 419. 11
BUNDESREPUB. DEUTSCHLAND-5. 625%— 275, 000. 00 311, 0568. 27
28/01/04

BUNDESREPUB. DEUTSCHLAND-0. 5%-28/02/15 453, 000. 00 424, 700. 63
[BUNDESREPUB. DEUTSCHLAND—4. 75%- 260, 000. 00 289, 047. 72
28/07/04

BUNDESREPUB. DEUTSCHLAND-O0. 25%— 395, 000. 00 363, 572. 22
28/08/15

[BUNDESREPUB. DEUTSCHLAND-0. 25%- 507, 000. 00 462, 794. 67,
29/02/15

BUNDESREPUB. DEUTSCHLAND-0. 0%-29/08/15 275, 000. 00 245, 149. 57,
[BUNDESREPUB. DEUTSCHLAND-6. 25%- 252, 000. 00 310, 238. 96
30/01/04

BUNDESREPUB. DEUTSCHLAND-0. 0%-30/02/15 430, 000. 00 379, 587. 66
BUNDESREPUB.  DEUTSCHLAND-0. 0%-30/08/15 400, 000. 00 349, 433. 60
BUNDESREPUB. DEUTSCHLAND-5. 5%-31/01/04 265, 000. 00 323, 090. 12
BUNDESREPUB.  DEUTSCHLAND-0. 0%-31/02/15 405, 000. 00 350, 282. 47
BUNDESREPUB. DEUTSCHLAND-0. 0%-31/08/15 390, 000. 00 333, 596. 25
BUNDESREPUB.  DEUTSCHLAND-0. 0%-32/02/15 150, 000. 00, 126, 773. 10|
BUNDESREPUB. DEUTSCHLAND-1. 7%-32/08/15 210, 000. 00 203, 103. 18
BUNDESREPUB. DEUTSCHLAND-2. 3%-33/02/15 270, 000. 00 273, 390. 66
BUNDESREPUB.  DEUTSCHLAND-2. 6%-33/08/15 110, 000. 00, 113, 950. 54
BUNDESREPUB. DEUTSCHLAND—-4. 75%— 274, 000. 00 337, 914. 61
34/07/04

BUNDESREPUB. DEUTSCHLAND-0. 0%-35/05/15 255, 000. 00 197, 436. 04
BUNDESREPUB. DEUTSCHLAND-0. 0%-36/05/15 107, 000. 00, 80,472.77
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BUNDESREPUB. DEUTSCHLAND-4. 0%-37/01/04 353, 000. 00 417, 346. 95
BUNDESREPUB. DEUTSCHLAND-1. 0%-38/05/15 155, 000. 00, 128, 955. 66
BUNDESREPUB. DEUTSCHLAND-4. 25%— 214, 000. 00 264, 295. 35
39/07/04

BUNDESREPUB. DEUTSCHLAND—-4. 75%— 234, 000. 00 307, 279. 90
40/07/04

[BUNDESREPUB. DEUTSCHLAND-3. 25%- 260, 000. 00 290, 734. 86
42/07/04

BUNDESREPUB. DEUTSCHLAND-2. 5%-44/07/04 350, 000. 00 353, 098. 20
BUNDESREPUB. DEUTSCHLAND-2. 5%-46/08/15 220, 000. 00 222, 817. 32
BUNDESREPUB. DEUTSCHLAND-1. 25%— 390, 000. 00 307, 694. 79
48/08/15

BUNDESREPUB.  DEUTSCHLAND-0. 0%-50/08/15 457, 000. 00 244, 962. 05
BUNDESREPUB. DEUTSCHLAND-0. 0%-52/08/15 365, 000. 00 186, 316. 80,
BUNDESREPUB. DEUTSCHLAND-1. 8%-53/08/15 270, 000. 00 235, 536. 12
BUNDESREPUB. DEUTSCHLAND-1. 8%-53/08/15 75, 000. 00 65, 607. 90
BUONT POLIENNALI DEL TES-2. 15%— 22,000. 00 13, 190. 23
72/03/01

BUONT POLIENNALI DEL TES-0. 35%— 295, 000. 00 285, 832. 58
25/02/01

BUONI POLIENNALI DEL TES-5.0%-25/03/01 120, 000. 00, 122, 188. 44
BUONT POLIENNALI DEL TES-3.4%-25/03/28 140, 000. 00, 140, 111. 72
BUONI POLIENNALI DEL TES-1.5%-25/06/01 395, 000. 00 385, 883. 40
BUONI POLIENNALI DEL TES-1.2%-25/08/15 220, 000. 00 213, 390. 10
BUONT POLIENNALI DEL TES-2.5%-25/11/15 500, 000. 00 495, 275. 00
BUONI POLIENNALI DEL TES-2.0%-25/12/01 450, 000. 00 441, 424. 80,
BUONT POLIENNALI DEL TES-4.5%-26/03/01 560, 000. 00 576, 891. 28
BUONI POLIENNALI DEL TES-0.0%-26/04/01 90, 000. 00 84, 210. 75
BUONT POLIENNALI DEL TES-2.1%-26/07/15 605, 000. 00 592, 027. 59
BUONI POLIENNALI DEL TES-0.0%-26/08/01 45, 000. 00 41,714. 32
BUONT POLIENNALI DEL TES-1.25%— 290, 000. 00 276, 257. 48
26/12/01

BUONI POLIENNALI DEL TES-0.85% 155, 000. 00, 145, 503. 61
27/01/15

BUONT POLIENNALI DEL TES-2. 05%— 597, 000. 00 577, 447. 05
27/08/01

BUONI POLIENNALI DEL TES-6.5%-27/11/01 435, 000. 00 488, 284. 02
BUONT POLIENNALI DEL TES-2.0%-28/02/01 390, 000. 00 374,011. 95
BUONI POLIENNALI DEL TES-0.25% 290, 000. 00 257, 785. 64
28/03/15

BUONT POLIENNALI DEL TES-0.5%-28/07/15 220, 000. 00 195, 711. 78
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BUONT POLTENNALT DEL TES—4. 75%- 355, 000. 00 378, 831. 86
28/09/01
BUONT POLIENNALI DEL TES-2.8%-28/12/01 355, 000. 00 349, 043. 45
BUONT POLTENNALT DEL TES-0. 45%- 130, 000. 00 113, 196. 46
29/02/15
BUONT POLIENNALI DEL TES-3.0%-29/08/01 347, 000. 00 342, 196. 82
BUONT POLTENNALT DEL TES-5. 25%- 385, 000. 00 424, 648. 07
29/11/01
BUONT POLIENNALI DEL TES-3.85%- 240, 000. 00 246, 157. 20
29/12/15
BUONT POLTENNALT DEL TES-3.5%-30/03/01 309, 000. 00 311, 553. 26
BUONT POLIENNALI DEL TES-1.35%- 285, 000. 00 252, 822. 64
30/04/01
BUONT POLTENNALT DEL TES-0. 95%- 250, 000. 00 213,912. 50
30/08/01
BUONT POLTENNALT DEL TES-1.65%- 365, 000. 00 324, 550. 70)
30/12/01
BUONT POLIENNALI DEL TES-0.9%-31/04/01 405, 000. 00 338, 703. 93
BUONT POLTENNALT DEL TES-6.0%-31/05/01 240, 000. 00 279, 238. 80)
BUONT POLTENNALT DEL TES-0.95%- 235, 000. 00 193, 337. 79
31/12/01
BUONT POLTENNALT DEL TES-1.65%- 445, 000. 00 384, 988. 19
32/03/01
BUONT POLIENNALI DEL TES-5. 75%- 377, 000. 00 436, 237. 25
33/02/01
BUONT POLTENNALT DEL TES-4.4%-33/05/01 235, 000. 00 247, 818. 54
BUONT POLIENNALI DEL TES-2. 45%- 235, 000. 00 211, 041. 75
33/09/01
BUONT POLTENNALT DEL TES—4. 35%- 45, 000. 00 47, 140. 92
33/11/01
BUONT POLIENNALI DEL TES-5. 0%-34/08/01 392, 000. 00 431, 365. 81
BUONT POLTENNALT DEL TES-3.35%- 310, 000. 00 294, 589. 59
35/03/01
BUONT POLTENNALT DEL TES-2.25%- 280, 000. 00 232, 065. 12
36/09/01
BUONT POLIENNALI DEL TES-4.0%-37/02/01 398, 000. 00 398, 524. 16
BUONT POLTENNALI DEL TES-0. 95%- 75, 000. 00 51, 836. 25
37/03/01
BUONT POLIENNALI DEL TES-2. 95%- 380, 000. 00 332, 625. 40)
38/09/01
BUONT POLTENNALT DEL TES-5.0%-39/08/01 375, 000. 00 409, 273. 87
BUONT POLIENNALI DEL TES-5. 0%-40/09/01 345, 000. 00 376, 958. 04
BUONT POLTENNALT DEL TES—4. 75%- 278, 000. 00 294, 752. 55
44/09/01
BUONT POLIENNALI DEL TES-3.25%- 110, 000. 00 94, 092. 57

46/09/01
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BUONI POLIENNALI DEL TES-2.7%-47/03/01 259, 000. 00 201, 062. 99
BUONI POLIENNALI DEL TES-3.45% 232, 000. 00 204, 124. 73
48/03/01

BUONI POLIENNALI DEL TES-3.85% 217, 000. 00 201, 938. 46
49/09/01

BUONT POLIENNALI DEL TES-2. 45%— 155, 000. 00, 111, 144. 92
50/09/01

BUONI POLIENNALI DEL TES-1.7%-51/09/01 60, 000. 00 36, 063. 12
BUONT POLIENNALI DEL TES-2. 15%— 105, 000. 00, 68, 768. 91
52/09/01

BUONI POLIENNALI DEL TES-4.5%-53/10/01 43, 000. 00 43, 680. 00
BUONT POLIENNALI DEL TES-2.8%-67/03/01 150, 000. 00, 107, 416. 35
[FINNISH GOVERNMENT-4. 0%-25/07/04 87,000. 00 88, 436. 45
[FINNISH GOVERNMENT-0. 875%-25/09/15 30, 000. 00 29, 092. 98
[FINNISH GOVERNMENT-0. 5%-26/04/15 108, 000. 00, 103, 081. 68
[FINNISH GOVERNMENT-1. 375%-27/04/15 40, 000. 00 38, 582. 80
[FINNISH GOVERNMENT-0. 5%-27/09/15 76, 000. 00 70, 782. 90
[FINNISH GOVERNMENT-2. 75%-28/07/04 86, 000. 00 87, 047. 82
FINNISH GOVERNMENT-0. 5%-28/09/15 86, 000. 00 78, 588. 17
[FINNISH GOVERNMENT-0. 5%-29/09/15 65, 000. 00 58, 217.51
[FINNISH GOVERNMENT-0. 75%-31/04/15 118, 000. 00, 103, 858. 17|
[FINNISH GOVERNMENT-1. 5%-32/09/15 40, 000. 00 36, 425. 44
[FINNISH GOVERNMENT-1. 125%-34/04/15 118, 000. 00, 100, 910. 29
[FINNISH GOVERNMENT-0. 1256%-36/04/15 110, 000. 00, 78, 858. 67
FINNISH GOVERNMENT-2. 625%-42/07/04 121, 000. 00, 115, 000. 82
[FINNISH GOVERNMENT-1. 375%-47/04/15 74, 000. 00 54,562. 19
[FINNISH GOVERNMENT-0. 125%-52/04/15 46, 000. 00 21,715.68
[FRANCE (GOVT OF)-0. 5%-72/05/25 45, 000. 00 17,781. 88
FRANCE (GOVT OF)-0. 5%-25/05/25 815, 000. 00 788, 512. 50
FRANCE (GOVT OF)-6. 0%-25/10/25 545, 000. 00 575, 414. 27
FRANCE (GOVT OF)-1.0%-25/11/25 555, 000. 00 537, 861. 60
FRANCE (GOVT OF)-0. 0%-26/02/25 480, 000. 00 454, 489. 92
[FRANCE (GOVT OF)-3. 5%-26/04/25 453, 000. 00 462, 059. 54
FRANCE (GOVT OF)-0.5%-26/05/25 670, 000. 00 638, 443. 67,
FRANCE (GOVT OF)-0. 25%-26/11/25 660, 000. 00 619, 249. 62
FRANCE (GOVT OF)-0. 0%-27/02/25 310, 000. 00 287, 181. 52
FRANCE (GOVT OF)-1. 0%-27/05/25 391, 000. 00 372, 625. 34
FRANCE (GOVT OF)-2. 75%-27/10/25 388, 000. 00 392, 038. 69
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FRANCE (GOVT OF)-0. 75%-28/02/25 100, 000. 00, 93, 416. 50
FRANCE (GOVT OF)—0. 75%-28/05/25 910, 000. 00 846, 982. 50,
FRANCE (GOVT OF)-0. 75%-28/11/25 630, 000. 00 581, 604. 66
FRANCE (GOVT OF)-2. 75%-29/02/25 150, 000. 00, 152, 004. 15|
FRANCE (GOVT OF)—5. 5%-29/04/25 385, 000. 00 441, 822. 15
FRANCE (GOVT OF)-0.5%-29/05/25 670, 000. 00 605, 265. 27,
FRANCE (GOVT OF)-0. 0%-29/11/25 565, 000. 00 490, 029. 58
FRANCE (GOVT OF)-2.5%-30/05/25 733, 000. 00 734, 012. 27
[FRANCE (GOVT OF)-0. 0%-30/11/25 435, 000. 00 367, 081. 27
FRANCE (GOVT OF)-1.5%-31/05/25 675, 000. 00 629, 550. 90
FRANCE (GOVT OF)-0.0%-31/11/25 512, 000. 00 420, 005. 88
FRANCE (GOVT OF)-0. 0%-32/05/25 325, 000. 00 262, 528. 82
FRANCE (GOVT OF)-5. 75%-32/10/25 308, 000. 00 382, 573. 88
FRANCE (GOVT OF)-2. 0%-32/11/25 570, 000. 00 542, 217. 63
FRANCE (GOVT OF)-3. 0%-33/05/25 60, 000. 00 61, 646. 64
FRANCE (GOVT OF)-1. 25%-34/05/25 695, 000. 00 602, 189. 70
FRANCE (GOVT OF)—4. 75%-35/04/25 189, 000. 00, 224, 130. 75
FRANCE (GOVT OF)-1. 25%-36/05/25 545, 000. 00 453, 072. 67,
FRANCE (GOVT OF)—4. 0%-38/10/25 375, 000. 00 421, 215. 37,
FRANCE (GOVT OF)-1. 75%-39/06/25 525, 000. 00 446, 185. 42
FRANCE (GOVT OF)—4. 5%-41/04/25 563, 000. 00 671, 881. 94
FRANCE (GOVT OF)-3. 25%-45/05/25 443, 000. 00 451, 099. 36
FRANCE (GOVT OF)-2. 0%-48/05/25 416, 000. 00 334, 384. 54
FRANCE (GOVT OF)-1.5%50/05/25 375, 000. 00 264, 154. 50
FRANCE (GOVT OF)—0. 75%-52/05/25 340, 000. 00 188, 144. 10,
FRANCE (GOVT OF)-0. 75%-53/05/25 100, 000. 00, 54, 155. 50
FRANCE (GOVT OF)-3. 0%-54/05/25 105, 000. 00, 100, 208. 22
FRANCE (GOVT OF)—4. 0%-55/04/25 279, 000. 00 320, 266. 89
FRANCE (GOVT OF)-4. 0%-60/04/25 183, 000. 00, 212, 392.91
FRANCE (GOVT OF)-1. 75%-66/05/25 230, 000. 00 157, 920. 99
IRISH TREASURY-5. 4%-25/03/13 112, 000. 00, 114, 933. 72
IRISH TREASURY-1. 0%—26/05/15 119, 000. 00, 114, 937. 34
IRISH TREASURY-0. 9%—28/05/15 86, 000. 00 80,974. 16
IRISH TREASURY-1. 1%-29/05/15 130, 000. 00, 121, 784. 13
IRISH TREASURY-2. 4%-30/05/15 216, 000. 00 216, 076. 03
IRISH TREASURY-1. 35%-31/03/18 174, 000. 00, 161, 872. 89
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IRISH TREASURY-1. 3%-33/05/15 59, 000. 00 52, 953. 68
IRISH TREASURY-0. 4%-35/05/15 50, 000. 00 39, 130. 10
IRISH TREASURY-1. 7%-37/05/15 86, 000. 00 75, 540. 42
IRISH TREASURY-0. 55%-41/04/22 22,000. 00 15,077. 74
IRISH TREASURY-2. 0%—45/02/18 110, 000. 00, 93, 291. 66
IRISH TREASURY-1. 5%-50/05/15 132, 000. 00, 97, 063. 95
NETHERLANDS GOVERNMENT-0. 25%-25/07/15 202, 000. 00 194, 568. 62|
INETHERLANDS GOVERNMENT-0. 0%-26/01/15 63, 000. 00 59, 841. 43
NETHERLANDS GOVERNMENT-0. 5%-26/07/15 266, 000. 00 253, 614. 50
NETHERLANDS GOVERNMENT-0. 0%-27/01/15 140, 000. 00, 130, 481. 40,
INETHERLANDS GOVERNMENT-0. 75%-27/07/15 198, 000. 00, 187, 551. 93
NETHERLANDS GOVERNMENT-5. 5%-28/01/15 107, 000. 00, 119, 677. 46
INETHERLANDS GOVERNMENT-0. 75%-28/07/15 245, 000. 00 228, 658. 50,
NETHERLANDS GOVERNMENT-0. 25%-29/07/15 240, 000. 00 214, 531. 20
INETHERLANDS GOVERNMENT-0. 0%-30/07/15 167, 000. 00, 143, 530. 32
NETHERLANDS GOVERNMENT-0. 0%-31/07/15 116, 000. 00, 97, 291. 75
INETHERLANDS GOVERNMENT-0. 5%-32/07/15 65, 000. 00 55, 445. 00
INETHERLANDS GOVERNMENT-2. 5%-33/01/15 165, 000. 00, 165, 675. 67,
NETHERLANDS GOVERNMENT-2. 5%-33/07/15 118, 000. 00, 118, 073. 75
INETHERLANDS GOVERNMENT-4. 0%-37/01/15 267, 000. 00 305, 897. 36
NETHERLANDS GOVERNMENT-0. 5%-40/01/15 154, 000. 00, 111, 277. 01
INETHERLANDS GOVERNMENT-3. 75%-42/01/15 164, 000. 00, 189, 026. 07|
NETHERLANDS GOVERNMENT-2. 75%-47/01/15 264, 000. 00 268, 893. 50
INETHERLANDS GOVERNMENT-0. 0%-52/01/15 200, 000. 00 98, 476. 00
INETHERLANDS GOVERNMENT-2. 0%-54/01/15 63, 000. 00 54, 835. 45
REPUBLIC OF AUSTRIA-1.5%-86/11/02 34, 000. 00 20, 289. 22
REPUBLIC OF AUSTRIA-2. 1%-17/09/20 90, 000. 00 66, 557. 34
REPUBLIC OF AUSTRIA-0.85%-99/99/99 35, 000. 00 15, 054. 55
REPUBLIC OF AUSTRIA-0.0%-25/04/20 105, 000. 00, 101, 188. 08
REPUBLIC OF AUSTRIA-1.2%-25/10/20 133, 000. 00, 129, 629. 24
REPUBLIC OF AUSTRIA-4. 85%-26/03/15 123, 000. 00, 128, 638. 81
REPUBLIC OF AUSTRIA-2.0%-26/07/15 60, 000. 00 59, 183. 22
REPUBLIC OF AUSTRIA-0.75%-26/10/20 122, 000. 00, 116, 189. 75|
REPUBLIC OF AUSTRIA-0.5%-27/04/20 116, 000. 00, 108, 811. 59
REPUBLIC OF AUSTRIA-6.25%-27/07/15 93, 000. 00 104, 509. 21
REPUBLIC OF AUSTRIA-0.75%-28/02/20 156, 000. 00, 145, 379. 36
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REPUBLIC OF AUSTRIA-0. 0%-28/10/20 20, 000. 00 17, 767. 22
REPUBLIC OF AUSTRIA-0.5%-29/02/20 225, 000. 00 203, 566. 27
REPUBLIC OF AUSTRIA-0. 0%-30/02/20 132, 000. 00 113, 265. 50
REPUBLIC OF AUSTRIA-0. 0%-31/02/20 105, 000. 00 87, 318. 31
REPUBLIC OF AUSTRIA-0. 9%-32/02/20 143, 000. 00 124, 520. 24
REPUBLIC OF AUSTRIA-2. 9%-33/02/20 105, 000. 00 106, 377. 81
REPUBLIC OF AUSTRIA-2. 4%-34/05/23 107, 000. 00 103, 358. 57
REPUBLIC OF AUSTRIA-0.25%-36/10/20 35, 000. 00 25, 060. 07
REPUBLIC OF AUSTRIA-4. 15%-37/03/15 211, 000. 00 237, 781. 59
REPUBLIC OF AUSTRIA-0. 0%-40,/10/20 45, 000. 00 27,423. 18
REPUBLIC OF AUSTRIA-3. 15%—44/06/20 94, 000. 00 95, 425. 22
REPUBLIC OF AUSTRIA-1.5%-47/02/20 89, 000. 00 66, 363. 29
REPUBLIC OF AUSTRIA-0.75%-51/03/20 154, 000. 00 90, 273. 26
REPUBLIC OF AUSTRIA-3. 15%-53/10/20 16, 000. 00 16, 202. 60
REPUBLIC OF AUSTRIA-3. 8%-62/01/26 49, 000. 00 56, 841. 96
68, 914, 000. 00 65, 223, 791. 75

= — /G
(10, 318, 403, 854)
AR R EERES UK TREASURY-0. 25%-25/01/31 160, 000. 00 152, 944. 00
UK TREASURY-5. 0%-25/03/07 168, 000. 00 169, 058. 40
UK TREASURY-0. 625%-25,/06/07 351, 000. 00 333, 818. 55
UK TREASURY-3. 5%-25/10/22 275, 000. 00 271, 686. 25
UK TREASURY-0. 125%-26,/01/30 205, 000. 00 189, 851. 93
UK TREASURY-1. 5%-26/07/22 118, 000. 00 111, 514. 72
UK TREASURY-0. 375%-26/10/22 245, 000. 00 222, 901. 49
UK TREASURY—4. 125%-27/01/29 270, 000. 00 272, 043. 90
UK TREASURY-1. 25%-27/07/22 194, 000. 00 178, 353. 90
UK TREASURY—4. 25%-27/12/07 160, 000. 00 163, 148. 80
UK TREASURY-0. 125%-28/01/31 200, 000. 00 173, 641. 40
UK TREASURY-1. 625%-28/10/22 90, 000. 00 82, 224. 90
UK TREASURY-6. 0%-28/12/07 187, 000. 00 206, 467. 82
UK TREASURY-0. 5%-29/01/31 205, 000. 00 175, 484. 10
UK TREASURY—0. 875%-29,/10/22 140, 000. 00 120, 163. 54
UK TREASURY-0. 375%~30/10/22 174, 000. 00 140, 242. 43
UK TREASURY-4. 75%-30/12/07 201, 000. 00 214, 527. 70
UK TREASURY-0. 25%-31/07/31 150, 000. 00 116, 386. 80
UK TREASURY-1. 0%-32/01/31 245, 000. 00 199, 145. 31
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UK TREASURY—4. 25%-32/06/07 272, 000. 00 282, 798. 40
UK TREASURY-0. 875%—33/07/31 290, 000. 00 222, 322. 70
UK TREASURY—4. 5%-34/09/07 250, 000. 00 263, 253. 50
UK TREASURY-0. 625%—35/07/31 255, 000. 00 177, 046. 50
UK TREASURY-4. 25%-36/03/07 235, 000. 00 241, 276. 85
UK TREASURY-1. 75%-37/09/07 325, 000. 00 246, 027. 60
UK TREASURY-3. 75%-38/01/29 56, 000. 00 53, 692. 24
UK TREASURY—4. 75%-38/12/07 412, 000. 00 439, 068. 40
UK TREASURY-4. 25%-40/12/07 590, 000. 00 589, 587. 00
UK TREASURY-3. 25%-44/01/22 766, 000. 00 653, 024. 19
UK TREASURY—4. 25%-46/12/07 258, 000. 00 252, 992. 22
UK TREASURY-4. 25%-49/12/07 426, 000. 00 416, 708. 08
UK TREASURY-0. 625%-50/10/22 115, 000. 00 47, 881. 28
UK TREASURY-3. 75%-52/07/22 339, 000. 00 304, 763. 03
UK TREASURY-3. 75%-53/10/22 130, 000. 00 116, 285. 00
UK TREASURY—1. 625%-54,/10/22 35, 000. 00 18, 945. 50
UK TREASURY—4. 25%-55/12/07 343, 000. 00 335, 791. 16
UK TREASURY-1. 75%-57/07/22 75, 000. 00 41, 295. 00
UK TREASURY—4. 0%-60/01/22 324, 000. 00 305, 175. 60
UK TREASURY-3. 5%-68/07/22 584, 000. 00 497, 311. 04
UNITED KINGDOM GILT-2.0%-25/09/07 148, 000. 00 142, 975. 40
9, 966, 000. 00 9, 141, 826. 63
SR RN
(1, 681, 730, 426)
20 x— (EMERES SWEDISH GOVERNMENT-2. 5%-25/05/12 940, 000. 00 933, 698. 24
VA
— 5 SWEDISH GOVERNMENT-1. 0%-26/11/12 960, 000. 00 923, 215. 68
SWEDISH GOVERNMENT-0. 75%-28/05/12 840, 000. 00 789, 835. 20
SWEDISH GOVERNMENT-0. 75%-29/11/12 630, 000. 00 582, 786. 54
SWEDISH GOVERNMENT-0. 125%-31/05/12 290, 000. 00 250, 342. 50
SWEDISH GOVERNMENT-2. 25%—32/06/01 300, 000. 00 301, 267. 50
SWEDISH GOVERNMENT-1.75%-33/11/11 300, 000. 00 287, 989. 20
SWEDISH GOVERNMENT-3.5%-39,/03/30 735, 000. 00 838, 465. 95
4, 995, 000. 00 4,907, 600. 81
Ay xz—F 7 a—F/NE
(69, 295, 323)
vy = |EERES INORWEGIAN GOVERNMENT-1. 75%-25/03/13 610, 000. 00 595, 481. 39
;;57[1;— INORWEGIAN GOVERNMENT-1. 5%-26/02/19 530, 000. 00 508, 190. 50
NORWEGIAN GOVERNMENT-1. 75%-27/02/17 480, 000. 00 457, 212. 00
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INORWEGIAN GOVERNMENT-2. 0%-28/04/26 440, 000. 00 417, 648. 00
INORWEGIAN GOVERNMENT-1. 75%-29/09/06 430, 000. 00 395, 514. 00
NORWEGIAN GOVERNMENT-1. 375%-30/08/19 590, 000. 00 521, 701. 60
INORWEGIAN GOVERNMENT-1. 25%-31/09/17 470, 000. 00 403, 556. 10
NORWEGIAN GOVERNMENT-2. 125%-32/05/18 340, 000. 00 309, 045. 72
INORWEGIAN GOVERNMENT-3. 0%-33/08/15 320, 000. 00 309, 943. 68
NORWEGIAN GOVERNMENT-3. 5%—42/10/06 260, 000. 00 268, 879. 00
4, 470, 000. 00 4,187, 171. 99
SN == m— NG
(58, 536, 664)
T~ — |EfEREE KINGDOM OF DENMARK-1.75%-25/11/15 695, 000. 00 683, 722. 93
i;£7[1;— KINGDOM OF DENMARK-0.5%-27/11/15 745, 000. 00 696, 946. 75
KINGDOM OF DENMARK-0.5%-29/11/15 780, 000. 00 706, 265. 82
KINGDOM OF DENMARK-0.0%-31/11/15 220, 000. 00 184, 200. 72
KINGDOM OF DENMARK—4.5%-39/11/15 1, 455, 000. 00 1,827, 843. 75
KINGDOM OF DENMARK-0.25%-52/11/15 510, 000. 00 2717, 465. 50
4, 405, 000. 00 4, 376, 445. 47
T = 7 m— RN
(92, 824, 408)
N—7 v |EMERES POLAND GOVERNMENT BOND-3. 25%-25/07/25 700, 000. 00 684, 359. 37
[N =a
POLAND GOVERNMENT BOND-0. 0%-25/10/25 170, 000. 00 156, 453. 12
POLAND GOVERNMENT BOND-2. 5%-26/07/25 672, 000. 00 636, 930. 00
POLAND GOVERNMENT BOND-0. 25%-26,/10/25 200, 000. 00 177, 156. 25
POLAND GOVERNMENT BOND-3. 75%-27/05/25 110, 000. 00 106, 717. 18
POLAND GOVERNMENT BOND-2. 5%-27/07/25 461, 000. 00 428, 802. 03
POLAND GOVERNMENT BOND-2. 75%-28/04/25 475, 000. 00 439, 300. 77
POLAND GOVERNMENT BOND-7.5%-28/07/25 280, 000. 00 309, 901. 20
POLAND GOVERNMENT BOND-5. 75%-29/04/25 253, 000. 00 263, 143. 52
POLAND GOVERNMENT BOND-2. 75%-29/10/25 560, 000. 00 502, 387. 20
POLAND GOVERNMENT BOND-1. 25%-30/10/25 365, 000. 00 290, 722. 50
POLAND GOVERNMENT BOND-1. 75%-32/04/25 350, 000. 00 274, 302. 00
POLAND GOVERNMENT BOND-6. 0%-33/10/25 305, 000. 00 324, 986. 65
4,901, 000. 00 4,595, 161. 79
=7 v RXmF/hEt
(167, 174, 283)
5 RNV |EEREE IAUSTRALIAN GOVERNMENT-3. 25%-25/04/21 187, 000. 00 185, 311. 76
AUSTRALIAN GOVERNMENT-0. 25%-25/11/21 190, 000. 00 177, 818. 91
IAUSTRALIAN GOVERNMENT-4. 25%-26/04/21 167, 000. 00 168, 710. 24
AUSTRALIAN GOVERNMENT-0. 5%-26/09/21 298, 000. 00 273, 465. 66
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IAUSTRALIAN GOVERNMENT-4. 75%-27/04/21 180, 000. 00 185, 615. 10
IAUSTRALIAN GOVERNMENT-2. 75%-27/11/21 207, 000. 00 199, 749. 20
AUSTRALIAN GOVERNMENT-2. 25%-28/05/21 173, 000. 00 162, 654. 60
IAUSTRALIAN GOVERNMENT-2. 75%-28/11/21 158, 000. 00 150, 866. 14
AUSTRALIAN GOVERNMENT-3. 25%-29/04/21 217, 000. 00 211, 228. 88
IAUSTRALIAN GOVERNMENT-2. 75%-29/11/21 141, 000. 00 132, 899. 69
AUSTRALIAN GOVERNMENT-2. 5%-30/05/21 208, 000. 00 191, 764. 35
IAUSTRALIAN GOVERNMENT-1. 0%-30/12/21 205, 000. 00 168, 675. 02
AUSTRALIAN GOVERNMENT-1. 5%-31/06/21 222, 000. 00 186, 828. 09
AUSTRALIAN GOVERNMENT-1. 0%-31/11/21 305, 000. 00 243, 572. 08
IAUSTRALIAN GOVERNMENT-1. 25%-32/05/21 279, 000. 00 224, 165. 89
AUSTRALIAN GOVERNMENT-1. 75%-32/11/21 290, 000. 00 240, 248. 18
IAUSTRALIAN GOVERNMENT-4. 5%-33/04/21 250, 000. 00 257, 890. 75
AUSTRALIAN GOVERNMENT-3. 0%-33/11/21 190, 000. 00 173, 140. 73
IAUSTRALIAN GOVERNMENT-3. 75%-34/05/21 190, 000. 00 184, 203. 29
AUSTRALIAN GOVERNMENT-3. 5%-34/12/21 180, 000. 00 170, 013. 06
IAUSTRALIAN GOVERNMENT-2. 75%-35/06/21 136, 000. 00 118, 720. 38
IAUSTRALIAN GOVERNMENT-3. 75%-37/04/21 118, 000. 00 112, 344. 37
AUSTRALIAN GOVERNMENT-3. 25%-39/06/21 96, 000. 00 84, 513. 79
IAUSTRALIAN GOVERNMENT-2. 75%-41/05/21 161, 000. 00 129, 042. 30
AUSTRALIAN GOVERNMENT-3. 0%-47/03/21 137, 000. 00 108, 082. 86
IAUSTRALIAN GOVERNMENT-1. 75%-51/06/21 187, 000. 00 107, 104. 62
AUSTRALIAN GOVERNMENT—4. 75%-54/06/21 64, 000. 00 67,273. 21
5, 136, 000. 00 4,615, 903. 15
55 RVNEE
(446, 819, 424)
=a— |EfEE INEW ZEALAND GOVERNMENT-2. 75%-25/04/15 100, 000. 00 97, 191. 80
;;;i;/}\ INEW ZEALAND GOVERNMENT-0. 5%-26/05/15 15, 000. 00 13, 660. 90
NEW ZEALAND GOVERNMENT—4. 5%-27/04/15 200, 000. 00 200, 440. 00
INEW ZEALAND GOVERNMENT-0. 25%-28/05/15 40, 000. 00 33, 576. 96
NEW ZEALAND GOVERNMENT-3. 0%-29/04,/20 200, 000. 00 187, 626. 00
INEW ZEALAND GOVERNMENT-2. 0%-32/05/15 45, 000. 00 37, 203. 66
NEW ZEALAND GOVERNMENT-3. 5%-33/04/14 200, 000. 00 184, 114. 40
INEW ZEALAND GOVERNMENT—4. 25%-34/05/15 20, 000. 00 19, 386. 58
INEW ZEALAND GOVERNMENT-2. 75%-37/04/15 70, 000. 00 56, 011. 97
INEW ZEALAND GOVERNMENT-2. 75%-51/05/15 130, 000. 00 88, 589. 54
Za—U—F 2 KRG 1, 020, 000. 00 917, 801. 81
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(82, 785, 723)

AR |EERES SINGAPORE GOVERNMENT-3. 0%-72/08/01 35, 000. 00 36, 732. 50
B SINGAPORE GOVERNMENT-2. 375%-25/06/01 108, 000. 00 106, 434. 00
SINGAPORE GOVERNMENT-O0. 5%-25/11/01 40, 000. 00 38, 080. 40,
SINGAPORE GOVERNMENT-2. 125%-26/06/01 134, 000. 00 131, 038. 60
SINGAPORE GOVERNMENT-3. 5%-27/03/01 121, 000. 00 123, 347. 40
SINGAPORE GOVERNMENT-2. 625%-28/05/01 92, 000. 00, 91, 751. 60
SINGAPORE GOVERNMENT-2. 875%-29/07/01 62, 000. 00 62, 310. 00
SINGAPORE GOVERNMENT-2. 875%-30/09/01 103, 000. 00 103, 360. 50
SINGAPORE GOVERNMENT-1.625%-31/07/01 70, 000. 00 64, 330. 00
SINGAPORE GOVERNMENT-2. 625%-32/08/01 53, 000. 00, 52, 109. 60
SINGAPORE GOVERNMENT-3. 375%-33/09/01 95, 000. 00, 99, 176. 20,
SINGAPORE GOVERNMENT-2. 25%-36/08/01 71, 000. 00 66, 527. 00
SINGAPORE GOVERNMENT-2. 75%-42/04/01 115, 000. 00 112, 969. 67
SINGAPORE GOVERNMENT-2. 75%-46/03/01 77, 000. 00 75, 152. 00
SINGAPORE GOVERNMENT-1. 875%-50/03/01 103, 000. 00 84, 562. 89
SINGAPORE GOVERNMENT-1.875%-51/10/01 28, 000. 00 23, 052. 68
1, 307, 000. 00 1, 270, 935. 04
U HAR—IL RIV/NEF
(138, 176, 057)
~ L — |EfERES ‘MALAYSIA GOVERNMENT-3. 882%-25/03/14 180, 000. 00 181, 132. 20
NES
v k WALAYSIA GOVERNMENT-3. 955%-25/09/15 325, 000. 00 328, 014. 37
WALAYSIA GOVERNMENT-3. 9%-26/11/30 310, 000. 00 314, 048. 60
‘MALAYSIA GOVERNMENT-3. 828%-34/07/05 240, 000. 00 238, 765. 20
WALAYSIA GOVERNMENT-4. 762%-37/04/07 630, 000. 00 676, 859. 40
‘MALAYSIA GOVERNMENT-3. 757%-40/05/22 330, 000. 00 315, 508. 05
WALAYSIA GOVERNMENT-4. 935%-43/09/30 395, 000. 00 433, 260. 09
‘MALAYSIA GOVERNMENT-4. 921%-48/07/06 345, 000. 00 3717, 480. 02
WALAYSIA GOVERNMENT-4. 065%-50/06/15 175, 000. 00 168, 656. 25
WALAYSIAN GOVERNMENT—4. 392%-26/04/15 230, 000. 00 234, 411. 40
‘MALAYSIAN GOVERNMENT-3. 502%-27/05/31 220, 000. 00 219, 653. 50
WALAYSIAN GOVERNMENT-3. 733%-28/06/15 493, 000. 00 495, 191. 38
‘MALAYSIAN GOVERNMENT—4. 498%-30/04/15 475, 000. 00 493, 703. 12
WALAYSIAN GOVERNMENT—4. 232%-31/06/30 330, 000. 00 338, 254. 95
‘MALAYSIAN GOVERNMENT-3. 844%-33/04/15 520, 000. 00 516, 628. 32
5, 198, 000. 00 5, 331, 566. 85

~ L= T YRy hhat
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HETT

[T RE S

CHINA GOVERNMENT BOND-1.99%-25/04/09 3, 900, 000. 00 3, 889, 649. 40
CHINA GOVERNMENT BOND-2. 18%-25/08/25 3, 600, 000. 00 3, 597, 325. 20
CHINA GOVERNMENT BOND-2. 22%-25/09/25 4, 000, 000. 00 4, 000, 040. 00
CHINA GOVERNMENT BOND-3. 02%-25/10/22 9, 000, 000. 00 9, 136, 116. 00
CHINA GOVERNMENT BOND-3. 22%-25/12/06 800, 000. 00 816, 270. 80,
CHINA GOVERNMENT BOND-3. 03%-26/03/11 3, 000, 000. 00 3, 053, 581. 50
CHINA GOVERNMENT BOND-2. 3%-26/05/15 1, 000, 000. 00 1, 000, 534. 50
CHINA GOVERNMENT BOND-3. 25%-26/06/06 5, 000, 000. 00 5, 126, 555. 00
CHINA GOVERNMENT BOND-2. 69%-26,/08/12 8, 000, 000. 00 8, 082, 432. 00
CHINA GOVERNMENT BOND-2. 37%-27/01/20 3, 000, 000. 00 3, 004, 098. 00
CHINA GOVERNMENT BOND-2. 85%-27/06/04 5, 600, 000. 00 5,694, 357. 20
CHINA GOVERNMENT BOND-2. 5%-27/07/25 2, 200, 000. 00 2, 210, 642. 50
CHINA GOVERNMENT BOND-3. 28%-27/12/03 3, 000, 000. 00 3, 115, 090. 50
CHINA GOVERNMENT BOND-2. 62%-28/04/15 3, 000, 000. 00 3,030, 195. 00
CHINA GOVERNMENT BOND-3. 01%-28/05/13 4, 000, 000. 00 4, 106, 560. 00
CHINA GOVERNMENT BOND-2. 4%-28/07/15 4, 000, 000. 00 4,001, 408. 00
CHINA GOVERNMENT BOND-2. 91%-28/10/14 1, 500, 000. 00 1, 535, 285. 25|
CHINA GOVERNMENT BOND-2. 55%-28/10/15 1, 000, 000. 00 1, 007, 784. 00
CHINA GOVERNMENT BOND-3. 29%-29/05/23 4, 000, 000. 00 4, 184, 424. 00
CHINA GOVERNMENT BOND-2. 75%-29/06/15 3, 200, 000. 00 3,249, 811. 68
CHINA GOVERNMENT BOND-3. 13%-29/11/21 5, 000, 000. 00 5, 195, 567. 50
CHINA GOVERNMENT BOND-2. 8%-30/03/25 1, 000, 000. 00 1,017, 781. 00
CHINA GOVERNMENT BOND-2. 68%-30/05/21 4,500, 000. 00 4, 548, 962. 25
CHINA GOVERNMENT BOND-2. 6%-30/09/15 5, 000, 000. 00 5, 031, 688. 25
CHINA GOVERNMENT BOND-3. 27%-30/11/19 2, 000, 000. 00 2, 104, 021. 50
CHINA GOVERNMENT BOND-3. 02%-31/05/27 3, 000, 000. 00 3, 104, 542. 35
CHINA GOVERNMENT BOND-2. 75%-32/02/17 2, 000, 000. 00 2,029, 053. 20
CHINA GOVERNMENT BOND-2. 76%-32/05/15 2, 000, 000. 00 2,032, 106. 00
CHINA GOVERNMENT BOND-2. 69%-32/08/15 700, 000. 00 707, 625. 10
CHINA GOVERNMENT BOND-2. 6%-32/09/01 2, 200, 000. 00 2, 208, 446. 90
CHINA GOVERNMENT BOND-2. 8%-32/11/15 3, 600, 000. 00 3,673, 215. 00
CHINA GOVERNMENT BOND-2. 88%-33/02/25 2, 000, 000. 00 2, 054, 800. 00
CHINA GOVERNMENT BOND-2. 67%-33/05/25 2, 000, 000. 00 2,017, 922. 60
CHINA GOVERNMENT BOND-2. 52%-33/08/25 1, 000, 000. 00 998, 103. 45
CHINA GOVERNMENT BOND-3. 81%-50/09/14 9, 400, 000. 00 11, 085, 514. 00
CHINA GOVERNMENT BOND-3. 72%-51/04/12 800, 000. 00 928, 450. 40
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CHINA GOVERNMENT BOND-3. 32%-52/04/15 2, 000, 000. 00 2, 181, 754. 00
121, 000, 000. 00 124, 761, 714. 03
REDT/ NG
(2,517,204, 818)
(2T [EEFEE ISRAEL FIXED BOND-0. 5%-25/04/30 255, 000. 00 244, 616. 11
W=
0% ISRAEL FIXED BOND-1. 75%-25/08/31 400, 000. 00 387, 290. 82
ISRAEL FIXED BOND-0. 5%-26/02/27 70, 000. 00 65, 388. 63
ISRAEL FIXED BOND-6. 25%—26/10/30 90, 000. 00 95, 953. 95
ISRAEL FIXED BOND-2. 0%-27/03/31 415, 000. 00 393, 385. 60
ISRAEL FIXED BOND-2. 25%-28/09/28 380, 000. 00 355, 033. 10
ISRAEL FIXED BOND-1. 0%-30/03/31 280, 000. 00 235, 166. 11
ISRAEL FIXED BOND-1. 3%-32/04/30 140, 000. 00 112, 657. 06
ISRAEL FIXED BOND-1.5%-37/05/31 220, 000. 00 155, 690. 86
ISRAEL FIXED BOND-5. 5%-42/01/31 205, 000. 00 229,674. 71
ISRAEL FIXED BOND-3. 75%—47,/03/31 315, 000. 00 275, 284. 30,
ISRAEL FIXED BOND-2. 8%-52/11/29 105, 000. 00, 73,412.91
2,875, 000. 00 2,623, 554. 16
A AT IV 2 VNG
(101, 660, 624)
31, 787, 492, 585
&
(31, 787, 492, 585)

(G D@ EREREO/NFHRO () L, EREE B:H) ThY £,

(I 2) BEteEl O () NIL, AERBAMRERIRDDL DT, RETHY £,

ST lRES: D R

K Rv E RS 97 &5 100. 0% 47. 3%
n kv EfERES 29 #74H 100. 0% 2. 0%
AFay [ RES: 14 $4HR 100. 0% 0. 9%
— 1 EfERES 277§ 100. 0% 32. 5%
ENV E RS 40 $5HA 100. 0% 5. 3%
AT z—F 7 a—F EfERES 8 &4 100. 0% 0. 2%
VLVE SRR S EfERES 10 £%4% 100. 0% 0. 2%
Fw—r 7 m—Xx [ REZR 6 $71H 100. 0% 0. 3%
R—F 2 FXaF E RS 13 $7HA 100. 0% 0. 5%
5 KL EfERES 27 $4H 100. 0% 1. 4%
—a—U—=J R R EfERES 10 #4494 100. 0% 0. 3%
UK=L Rv EfERES 16 #4474 100. 0% 0. 4%
~ L= 7 U ¥y h E RS 15 $2H 100. 0% 0. 5%
FPIEST [ REZR 37 §4AA 100. 0% 7. 9%
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YR— AT YT 7B

Bk R
(BT - M)
2023 4 7 H 10 HHEAE 2024 4E 1 H 10 BHAE
& FEDHE
B e
a—jL - m—y 312, 278, 300 296, 111, 471
TENE PEA FT 312, 278, 300 296, 111, 471
EREGFET 312, 278, 300 296, 111, 471
i=U{OF
B A E
HADFRA B - 2, 402, 540
HRALFIE 153 29
mENVAESFT 153 2,402, 569
AfEE 153 2, 402, 569
Tl E DR
JEAGE
JoA 307, 552, 304 289, 301, 884
Rl
FReSUTIKRIEE (D) 4, 725, 843 4, 407, 018
JLAREG G 312, 278, 147 293, 708, 902
M pEGEE 312, 278, 147 293, 708, 902
AEMEPES T 312, 278, 300 296, 111, 471
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