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FRANCE OAT 1.75 05/25/23 & Ef 25 1.7500 1,800 1,801 260,881 | 2023/05/25
FRANCE OAT 1.25 05/25/36 & I 3 1.2500 2,000 1,601 231,837 | 2036/05/25
FRANCE OAT 0.75 11/25/28 & 5t % 0.7500 2,600 2,340 338,884 | 2028/11/25
FRANCE OAT 0.0 11/25/31 & & 0.0000 2,550 1,984 287,268 | 2031/11/25
N 5 - - 15,950 14,976 2,168,420 —
(a—-0-KRr1v) % F+1-—0O F1-—0O FMH
DEUTSCHLAND 6.25 01/04/30 & 5 = 6.2500 1,700 2,152 311,621 | 2030/01/04
DEUTSCHLAND 4.0 01/04/37 & B = 4.0000 400 469 68,022 | 2037/01/04
DEUTSCHLAND 0.0 02/15/31 & 5 0.0000 2,700 2,244 324,959 | 2031/02/15
DEUTSCHLAND 0.0 02/15/32 & 5 % 0.0000 2,500 2,021 292,703 | 2032/02/15
DEUTSCHLAND 08/15/29 & 5 5 0.0000 500 431 62,490 | 2029/08/15
DEUTSCHLAND 0.0 08/15/31 & 8 35 0.0000 3,760 3,085 446,721 | 2031/08/15
I\ 5 — - 11,560 10,404 1,506,519 —
(2—-0-19U7) % F1—-0O F1-—0O FH
ITALY BTPS 3.5 03/01/30 & st = 3.5000 2,000 1,905 275,951 | 2030/03/01
ITALY BTPS 0.95 06/01/32 & 5f 25 0.9500 2,800 2,009 290,923 | 2032/06/01
ITALY BTPS 3.0 08/01/29 & 5 = 3.0000 1,600 1,486 215,161 | 2029/08/01
ITALY BTPS 0.6 08/01/31 & & 2 0.6000 1,600 1,146 166,053 | 2031/08/01
ITALY BTPS 0.95 08/01/30 & Ef 0.9500 3,000 2,322 336,332 | 2030/08/01
N - — 11,000 8,870 1,284,422 —
= — — — — 14,194,982 —
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R g v — 7 7 > R 10,351,497 99.6
- ) O — > % . %2 O 40,537 0.4
% B [E £ B E # & 10,392,035 100.0

G£1)
Cx2)
C£3)

FHORRDBMUREESUIETTHI ETo Bl NBRFE2UZIMHEAALTVET,
HEROBHAEEYY -7 7 > RONEREEDRESTEHMERRICTTT BHEE. 14,284,063FM. 99.6% T,

BEEEE. PRONDZ DA EONBEBETERSDMEICIIBERBELLEDTY, BH. 2022F108178ICHT BFHERE
L—NE 17XU% - RIL=14861M. 1775 - K)L=10727H. 11F¥JX - K> K=166.80M. 11—0=14479HTY,

BEE. 8&. 488 JUBEMBADKR

(20225 R168). (20226 B158). (202247 B158). (202248 F158). (20224 9F158). (2022F108178)K#E

L =] F 246K F247H K F 248 H K F 2498 K £ 250 A X £ 251 8K
(A) B & | 10,665,300,848M | 10,417,040,489M | 10,910,927,311M | 10,646,539,572M | 10,672,411,975M | 10,392,035,0201
dJ—-J)L-0O0-—>% 58,067,178 10,576,478 34,281,999 40,269,687 59,651,094 40,537,197
ENEES -7 7/ REHES | 10.590,533,670 | 10,359,064.011 10.854,345,312 | 10,581,869,885 | 10,612,760,881 10,351,497,823
x W A = 16,700,000 47,400,000 22,300,000 24,400,000 - -
(B) & & 33,736,333 19,246,975 22,873,329 26,513,954 22,634,767 19,640,387
RN & D EBEE 7,027,920 6,989,656 6,931,067 6,878,391 6,819,472 6,799,693
SN/ I O 17,123,211 3,073,829 6,707,886 9,988,721 6,357,330 3,281,421
K 5 5F #® B 9,552,138 9,151,808 9,202,524 9,613,568 9,425,341 9,526,294
ZORILER 33,064 31,682 31,852 33274 32,624 32,979
(C) MiBEMEA—B)|[10,631,564,515 |[10,397,793,514 |10,888,053,982 |10,620,025,618 |10,649,777,208 |10,372,394,633
JT A | 14,055,840,636 | 13,979,312,630 | 13,862,135,297 | 13,756,783,061 13.638,944,113 | 13,599,387,222
)OHA R B T E (23424276121 |A3581,519,116  [A2974,081,315  |A3,136,757,443  |A2,989,166,905 |43,226,992,589
(D) 3% %t # #8 O #4|14,055,840,6360 | 13,979,312,6300 | 13,862,135,2970 | 13,756,783,0610 | 13,638,944,1130 | 13,599,387,2220
1 H0% ) BEH#(C/D) 7,564M 7,438M 7,855 7,720 7,808 7,627H

(F) ZB2458KICHFTBHTTAERX14,159,062,731H. SIEMEE (5524683~ 52518)) DICH T2 EIRETALRF23,708,178H. EREH

TTAER(3583,383,687 T,
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[@ 2022&4%165][@ 2022&5@175][@ 2022&6%165][@ 2022&7@165][5 2022&8%165][@ 20224 9 ﬁ%g]
ZF 202258168 E 202256 B158J(ZE 202267 B158J(E 202268 B158)(F 20224 9B 158J(Z 2022610817
18 =] £ 246 Hi £ 247 H 5 248 Hi 2 249 H % 250 Hj % 251 HA
(A)EE % & IR %= ~370M £4810 £5010 21694 ~5430 £1,454M
g2 R M =2 1 - 1 - - 2
A N T 2371 2481 2502 2169 A543 1,456
(B) BlisIHEHIEs | 233,015,666 159,708,137 593,486,887 168,752,151 136,987,385 £1229,995,549
7 = pin 455,936 583,085 596,481,301 342,762 137,436,005 813,103
7 = #B| 233471602 160,291,222 22,994,414 169,094,913 448,620 230,808,652
(C)fE £ 8 M & £29,585,202 £9,183,490 29,234,376 29,646,842 229,457,965 29,559,273
(D) 4EBIER2(A+B+C)| 242,601,238 168,892,108 584,252,010 178,399,162 127,528,877 11239,556,276
(E) A B 48 #1 18 %5 £ | £1,090,231,005 | ~1,133,468,615 | ~A1,297,977,948 715,098,426 £1892,490,234 £1769,209,586
(F) BIESEEERE | 22284415958 |~2,272,168,737 |~2,253,424,310 |A2,236,381,464 |~2,217,386,076 | ~2,211,427,034
(CEEXEER) (30,706,253) (30,559,674) (30,337,597) (30,121,614) (29,885,765) (29,851,205)
(FFEEFEYE [(02315122211) [(A42302728411) [(£2,283,761,907) [(£2.266503,078) [(42.247.271.841) |(£2,241,278,239)
(G) & EH(D+E+F)|23417,248201 |A3,574529,460 |22967,150,248 |~3,129,879,052 |~2,982,347,433 |A3,220,192,896
HIR & 9 B & 17,027,920 216,989,656 26,931,067 216,878,391 226,819,472 226,799,693
REBRHIEES(G+H) | 23,424,276,121 | 23,581,519,116 | ~2,974,081,315 |A3,136,757,443 |£2,989,166,905 | ~3,226,992,589
EBNEEEEBES | 22284415958 | 22272168737 | 22253424310 |£2.236381.464 | 22217386076 |22211,427,034
(GCEEXCEE:) (30,708,609) (30,560,553) (30,339,138) (30,122,167) (29,886,763) (29,853,578)
(EEERHE Y [(12315124567) [(A42302729.290) [(£2,283,763,448) [(22,266,503,631) [(42,247,272,839) |(£2,241,280,612)
DEEBBEILS 112,171,621 109,538,482 115,428,435 112,477,020 118,531,068 117,783,171
B O 1B ®m £|21252031,784 | A1,418888,861 836,085,440 | A21,012,852,999 890,311,897 | ~1,133,348,726
C£1) B)BMESTEERREIHROHMRZ(CLDEDEZAET,
(F2) (OfSEEHRMZIC IFEFTHRINC T T 2/ HEREELEEZSHTERRLTVET,
(E3) (FENEtEERESEHDDI(E. EENBIREDR. BIREZ UM, STtAEE LS VW EEEDEWLVWET,
(¥4) pEEDERERE
15 ] £ 246 H % 247 1P % 248 £ % 249 1P % 250 £ % 251
(a) BREERE DB SN 4,860,033M0 4,985,496 | 13,772,424 4,817,302 | 13,858,623 6,446,690
(b) BEERENEMIATESER 0 0 0 0 0 0
(Ol & 3| = £| 30708609 30,560,553 30,339,138 30,122,167 29,886,763 29,853,578
(d) % B % 5 78 12 & | 114,339,508 111,542,642 108,587,078 114,538,109 111,491,917 118,136,174
(e) BEAINEIUZEE(atb+ctd) | 149,908,150 147,088,691 152,698,640 149,477,578 155,237,303 154,436,442
(1) 1504k SEHEHERE 106.65 105.22 110.16 108.66 113.82 113.56
(g) & [ & 7,027,920 6,989,656 6,931,067 6,878,391 6,819,472 6,799,693
M1 O« SRS 5 5 5 5 5 5
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BHEBYS—7 7> ROFE20DERR R ZE C|SBL LFFT

H7 72 ROELHEAIZRDEY TT

& 5 B B |FA. #EHRCUET,
& B 5 & BAZRERTBZLEED A HEZ TBRENRE LT, REVICEZEL

rENEER A EEMEDORRZBELET,

FEREXRR

HAZR<. FTS EHREGE T > 7T v 7 RICSENBEICATET SEHT.
BIATRAIRILES. ERHEE. EABRUZTDMBRENRITI 25%1>T Y
TACBENDBEZTOEE. BITHEE. ERHEREE. RHeREanz
FERENRELFET,

X o E A H R

HKRANDEKREESF. SGHEHEOIRIES KO THIEDTEIC K VEISE L
1ZODITERY . EEEHMEDHEEREDIOBUATELFET,

WS0 5 BHDERRR
exma |-OSTTER swckr) | BEa-0) .
R B (B<BA. || EE
i | 705 (@ o I moo|fen =
Wk | hT) e | 00 || 00 |
X7

16H3(2017F11H 48

M % [RA1 >~ % M % M % % | B8AH
23,168 | 12.5|625.05| 13.4(114.05| 10.7|13265| 16.0| 98.6 | 24,090

201911848

23,607 6.5|635.47 5.8 108.03| 24312044 | ~6.4| 98.0| 18,376

)

1788(2018F11848) | 22,171 | 24360041 | 239 (11287 | A1.0]128.68 | A3.0| 98.2| 19,758
)
)

1983(2020F1184H

24,833 5.2 666.29 4.9 10455| A3.2(122.45 1.7 | 98.4| 16,939

(
(
188A(
(
(

20832021118 48) | 26.320 6.0 | 702.47 5.4 114.14 9.2 132.53 8.2 99.1 | 16,066

C£1)

(£2)

FTSEHFREGBT>FTvIR BR<BZAE. 7-10F. ARX—RX) (d. FTSE Fixed Income LLCICKWEEBINTL
BEHEITYIATT, FTSE Fixed Income LLCIE AT7YRORARIH—TEHLS. BT 7> RO#EE, BR5E
HBDVWIRTEBEEZTOTHEWEBA. CDT>TVIADT—Y (3. EREEOAZENELTHY., FTSE Fixed Inco
me LLCE HHTF-—IDEEUESLUTZEMEFILLT. LT —INREB. HRILFEEICOSOASETEAVEEA DT
2T I AT BDEREFONNHEZDM—YIDENEFTSE Fixed Income LLCIZRBBLET UTEL) -
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2 @@ | UCSUTER me ke (BB a0 |
B %
& 8 B %%g DN
ww |00 mEw| v (mEE| o BEEk =
(NFv=7)
) Bl % | ‘>R %] B %] @] % %
2020 11H 4H |24.833 — | 666.29 — | 104.55 — | 122.45 - 98.4
11 B & |[25.061 09| 673.27 1.0[103.89| 20.6|124.38 1.6 98.5
12 B R |25.294 1.9] 681.17 22110350 A1.0[126.95 3.7 98.9
2021F 1 H K | 25,256 1.7 679.79 20]104.48 | A0.1|126.48 3.3 98.6
2 B xR [25191 1.4 | 679.01 1.91106.25 1.6]129.15 5.5 98.5
3 B K |25.698 3.5| 684.17 2.71110.71 5.9 129.80 6.0 98.9
4 B XK |25743 3.7 689.10 3.41108.93 4.21131.99 7.8 98.9
5 B K |26,164 54| 700.10 5.1]109.76 5.0 133.74 9.2 99.0
6 B R |25968 4.6 | 695.42 4.41110.58 5.8(131.58 7.5 99.0
7 B X |26.126 52| 702.16 5.41109.49 4.7 1 130.11 6.3 98.8
8 B X |26,083 5.0| 700.24 5.11109.90 5.11129.69 5.9 98.9
9 B K |25869 4.2 692.88 4.0]1111.92 7.0]129.86 6.1 99.3
10 B X | 26,304 59| 701.99 541113.67 8.7 132.77 8.4 98.9
CRER
2021F11H 4H |26,320 6.0 702.47 541114.14 9.2 132.53 8.2 99.1

G WEEREIHAEHL T,
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7 F U R & M % 16,630 14-7?9
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(A) BEZFERERIFR
SNE NEER) RitE

= 7 x
X 2| 5 il A -~ |>5BB# i HRE R A E

BEE B s een | manEam| 0 | UTEALE [SENE | 280L | 2658

F7 XA RV [F7Z7XUH - R FH % % % % %

7 ) h 55,980 56,922 6,497,099 40.4 — 36.6 — 3.8
FTHFS - R)LTFHFS - RIL FH

Vil A J 10,650 10,495 967,060 6.0 — 5.0 — 1.0
FIRIR AR [FARIR AR =

1 1) X 6,830 7,278 1,136,402 7.1 — 5.6 — 1.5
1 — O F1—0 F1—0 FH

7 7 v R 23,200 25,733 3,410,411 21.2 — 21.2 e .

N 1 Vi 9,100 10,258 1,359,509 8.5 — 7.2 — 1.2

14 9 1) 7 17,500 19,190 2,543,353 15.8 — 15.8 — —
e

= st - - 15,913,836 99.1 — 915 — 7.5

CE1) HERESEE. PROBSHZE HHEDNEZESTERSDMEICLUBERELLLDDTT,
(CE2) #ALLERE. HROMEEREICH T SFHBEDLEERTH Y JHRB 2 MEMUHEAALTWET,




(B) {ERERFER

NE NERE) REEWE

= A x
&% A - = il 28 e
& = 7 X |82 @ = & NEEs @ | REREE BEFAH

(ZAUAH) % [F7AUR-RIL F7XAUR R FH
US T N/B 2.625 02/15/29 & i F 2.6250 8,700 9,405 1,073,506 | 2029/02/15
US T N/B 1.625 05/15/31 & i 1.6250 9,600 9,662 1,102,892 | 2031/05/15
US TN/B 2.875 08/15/28 & &t ZF 2.8750 2,500 2,735 312,179 | 2028/08/15
US T N/B 1.625 08/15/29 & 5 2 1.6250 6,500 6,578 750,865 | 2029/08/15
US T N/B 1.25 08/15/31 & 5 1.2500 13,400 13,001 1,483,950 | 2031/08/15
US T N/B 0.625 08/15/30 & i % 0.6250 5,000 4,630 528,543 | 2030/08/15
US T N/B 1.375 10/15/22 & 5 % 1.3750 5,280 5,340 609,545 | 2022/10/15
USTN/B3.12511/15/28 R 3.1250 5,000 5,568 635,617 | 2028/11/15

I\ 5 — 55,980 56,922 6,497,099 —
(#F+9) % [FH+9 - RIL FH+9 - R FMH
CANADA 2.25 06/01/29 & &t 2.2500 2,400 2,512 231,538 | 2029/06/01
CANADA 1.25 06/01/30 & i % 1.2500 2,200 2,129 196,222 | 2030/06/01
CANADA 1.5 06/01/31 & i = 1.5000 3,000 2,941 271,040 | 2031/06/01
CANADA 0.25 11/01/22 & i % 0.2500 1,750 1,741 160,445 | 2022/11/01
CANADA 0.5 12/01/30 & i % 0.5000 1,300 1,170 107,812 | 2030/12/01

I\ 5 - 10,650 10,495 967,060 -
(¥ R) % |[FAFUR-RUR |[FAF)R-KUR M
UK TREASURY 0.125 01/31/23 & i F 0.1250 1,530 1,523 237,846 | 2023/01/31
UK TREASURY 0.25 07/31/31 & 5 % 0.2500 1,000 924 144,312 | 2031/07/31
UK TREASURY 1.625 10/22/28 & 5 % 1.6250 1,000 1,051 164,149 | 2028/10/22
UK TREASURY 0.875 10/22/29 & i % 0.8750 1,800 1,790 279,556 | 2029/10/22
UK TREASURY 4.75 12/07/30 & 5 4.7500 1,500 1,988 310,536 | 2030/12/07

I\ 5 = 6,830 7,278 1,136,402 -
(2—-0--75>2A) % Fa1—0O Fa1—0O M
FRANCE OAT 5.5 04/25/29 & 5 = 5.5000 3,000 4,265 565,353 | 2029/04/25
FRANCE OAT 2.5 05/25/30 & i % 2.5000 2,000 2,430 322,165 | 2030/05/25
FRANCE OAT 0.75 05/25/28 & &t 0.7500 3,000 3,182 421,801 | 2028/05/25
FRANCE OAT 0.5 05/25/29 & 5 0.5000 3,000 3,128 414,678 | 2029/05/25
FRANCE OAT 2.75 10/25/27 & i % 2.7500 800 945 125,329 | 2027/10/25
FRANCE OAT 0.75 11/25/28 & i % 0.7500 6,500 6,903 914,882 | 2028/11/25
FRANCE OAT 0.0 11/25/31 & 5 = 0.0000 1,600 1,572 208,337 | 2031/11/25
FRANCE OAT 0.0 11/25/29 & St = 0.0000 3,300 3,303 437,863 | 2029/11/25

I\ s — 23,200 25,733 3,410,411 —
a-—-og--Kq1v) % Fa1—0O Fa1—0O +H
DEUTSCHLAND 6.25 01/04/30 & 5 = 6.2500 1,900 2,945 390,368 | 2030/01/04
DEUTSCHLAND 0.0 02/15/31 & 5 # 0.0000 2,700 2,751 364,715 | 2031/02/15
DEUTSCHLAND 0.0 08/15/31 & 5 = 0.0000 3,000 3,050 404,313 | 2031/08/15
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