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O # O # 5f i 28
F0O F0O FH
270-NL - RYR K-k -THF—T772 K| 1289282 1,190,724 3,177,925




<fHER®R>
W7O-N) - RVR < R—=b - TH—T 7> ROBEABEDHH

Faeld. 70N - KRR - R—k - ¥H—77 >R (11,046,239,7190) ORETT,

N K|

(A) BEZEFERIFR
SNE HER) K&

2021 & 9 A 10 B ® *#
X % e @ & T>c08m| REREAEALE
BE Ry msn | paneen| O F | UTAALE [SENL | 250L | 2557
F7 XA RILF7Z7X)H - R FM % % % % %
7 X ) h 126,660 129,346 14,199,618 48.2 — 219 25.2 1.1
FhHh+9 - RILFHF+S - RIL FM
7 + " 9,495 9,956 863,153 29 — 2.9 — -
FA-ANTYT R [FA-ANTYT - R), FH
FT—=—ANZ U7 9,960 10,214 826,455 2.8 — 2.8 — —
TARUR AR [FARIR AR ¥
14 F 1y R 12,885 15,831 2,405,555 8.2 — 6.2 1.9 —
FR-52 K- 20F FR-52R - 207 FA
AR -5 2 R 25,520 25,754 735,495 2.5 — 1.1 1.4 —
10O 10O =
a1 —_ O
N ) oF — 6,368 8,469 1,099,458 3.7 — 3.7 - —
7 2 2 R 14,230 16,517 2,144,179 7.3 — 7.3 —
N 1 DV 7,475 9,569 1,242,240 4.2 — 3.3 - 0.9
2N 914 > 34,970 42,685 5,541,021 18.8 — 11.5 7.3 —
=
= =t - — 29,057,178 98.6 — 60.7 35.8 2.1
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(B) {ERERFER

NE NERE) REEWE

2021 & 9 B 10 =) " 1
% 1 - B 1 i o
& | Al x| BB = & N EE s B RERELE BEEHH
(FZAUA) % [F7xUn- R [F7PAUN- RIL FH
US T N/B 2.0 02/15/50 & i % 2.0000 23,130 23,638 2,595,054 | 2050/02/15
US T N/B 1.125 05/15/40 & i F 1.1250 9,420 8,422 924,655 | 2040/05/15
US T N/B 2.375 05/15/29 & i % 2.3750 9,410 10,266 1,127,051 | 2029/05/15
US T N/B 1.625 05/15/31 & i % 1.6250 13,320 13,736 1,508,022 | 2031/05/15
US T N/B 2.0 08/15/25 & i % 2.0000 16,560 17,457 1,916,524 | 2025/08/15
US TN/B 1.5 08/15/26 & i % 1.5000 17,100 17,693 1,942,354 | 2026/08/15
US T N/B 0.625 08/15/30 & i % 0.6250 500 473 52,006 | 2030/08/15
US T N/B 0.125 09/30/22 & i % 0.1250 3,070 3,071 337,182 | 2022/09/30
US TN/B0.12510/15/23 & i % 0.1250 26,000 25,931 2,846,809 |2023/10/15
USTN/B 2.25 11/15/24 & i % 2.2500 6,150 6,499 713,466 | 2024/11/15
US TN/B 2.25 11/15/27 & i % 2.2500 2,000 2,154 236,490 | 2027/11/15
I\ s — 126,660 129,346 14,199,618 -
(A9 % FH+9 NI FHhre - RIL FH
CANADA 2.25 06/01/29 & i % 2.2500 4,500 4,908 425,534 | 2029/06/01
CANADA 1.25 06/01/30 & i % 1.2500 4,995 5,048 437,618 | 2030/06/01
) s - 9,495 9,956 863,153 —
(F—=ZAK3U7) % |[FA-ANTUT R [FA-ARSYT R M
AUSTRALIAN 1.75 06/21/51 & i F 1.7500 2,950 2,687 217,465 | 2051/06/21
AUSTRALIAN 2.75 11/21/27 & i % 2.7500 4,210 4,697 380,110 | 2027/11/21
QUEENSLAND TREASURY CORP 1.7508/21/31 |45 % f& % 1.7500 2,800 2,828 228,879 | 2031/08/21
uN st — 9,960 10,214 826,455 -
(1¥1)X) % [FAFXUR-RIR [FAFUZ-RUR T
UK TREASURY 3.25 01/22/44 & i % 3.2500 1,140 1,636 248,611 | 2044/01/22
UK TREASURY 0.625 06/07/25 & i % 0.6250 3,730 3,780 574,475 | 2025/06/07
UK TREASURY 1.625 10/22/28 & i % 1.6250 2,295 2,478 376,634 | 2028/10/22
UK TREASURY 0.875 10/22/29 & i F 0.8750 3,330 3,409 518,071 | 2029/10/22
UK TREASURY 4.75 12/07/38 & i % 4.7500 300 480 73,015 | 2038/12/07
UK TREASURY 4.25 12/07/55 RS 4.2500 2,090 4,045 614,745 | 2055/12/07
I\ g — 12,885 15,831 2,405,555 —
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POLAND 2.5 07/25/26 & i % 2.5000 13,480 14,286 407,994 | 2026/07/25
POLAND 1.25 10/25/30 S 1.2500 12,040 11,467 327,501 | 2030/10/25
I\ 5 — 25,520 25,754 735,495 -
(a—-g--ARL¥-) % F1—-0O F1—-0O M
BELGIUM 1.7 06/22/50 & i % 1.7000 1,300 1,632 211,964 | 2050/06/22
BELGIUM 3.0 06/22/34 & i % 3.0000 4,728 6,487 842,175 | 2034/06/22
BELGIUM 0.1 06/22/30 & i % 0.1000 340 349 45,318 | 2030/06/22
N 5 - 6,368 8,469 1,099,458 -
(2—0-+73>R) % Fa1—-0O Fa1-—-O FM
FRANCE OAT 2.0 05/25/48 & i % 2.0000 2,700 3,601 467,557 | 2048/05/25
FRANCE OAT 0.5 05/25/29 & i % 0.5000 6,600 7,002 908,994 | 2029/05/25
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FRANCE OAT 2.75 10/25/27 e 2.7500 4,930 5913 767,628 | 2027/10/25
I\ 5 - 14,230 16,517 2,144,179 -
(-0 k1Y) % Fi-0O Fai-0O M
DEUTSCHLAND 4.25 07/04/39 & 5 4.2500 2,455 4,411 572,703 | 2039/07/04
DEUTSCHLAND 08/15/29 & i 35 0.0000 2,920 3,042 394,935 | 2029/08/15
BUNDESSCHAT 0.0 09/16/22 EEEE 0.0000 2,100 2,115 274,601 | 2022/09/16
2N 5 - 7,475 9,569 1,242,240 -
(—0ARTY) % Fa1—-0O Fa-0oO T
SPAIN 1.95 04/30/26 & 5 35 1.9500 8,700 9,650 1,252,771 | 2026/04/30
SPAIN 4.7 07/30/41 & i 4.7000 5,040 8,583 1,114,265 | 2041/07/30
SPAIN 2.35 07/30/33 f& 5 25 2.3500 8,650 10,561 1,371,007 | 2033/07/30
SPAIN 2.75 10/31/24 f& 8 35 2.7500 4,680 5,168 670,920 | 2024/10/31
SPAIN 2.15 10/31/25 & 5 % 2.1500 1,500 1,663 215,928 | 2025/10/31
SPAIN 1.45 10/31/27 B 5 35 1.4500 6,400 7,057 916,127 | 2027/10/31
I\ 5 - 34,970 42,685 5,541,021 -
= 5 — - - 29,057,178 —
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* i 2 [1.376.273.740 1,095,242.260 |2.612.235.224 [1,592,281,988 |1.676,.824.734 | 935,240,640
RN mHEE| 4349343 4,329,973 4268346 4,203,968 4,169,759 4,123,050
1B % % 4 895,275 1,120,068 2,886,506 7 2,976,209
kil IE S OBH| 2845474 2,398,687 2,645,598 2,706,332 2,425,811 2,556,657
XEEN 1 11,001 9,273 10,224 10,456 9,375 9,877
(C) MEEL %A —B) [3,356,667,488 [3,355,982,773 [3,344,835,898 [3,273,955,922 [3,246,978,591 |3,191,041,433
o & [4,349,343,464  4,329,973.762 |4.268,346,889 |4,203,968,629 |4,169,759,975 |4,123,050,558
W OHB 48 #4838 & |A992,675976 |A973,990,989 [A923,510,991 |A930,012,707 [A922,781,384 |2932,009,125
(D) = # 8 £ O #|4,349,343,46401 [4,329,973,76201 |4,268,346,88901 |4,203,968,62901 |4,169,759,97501 |4,123,050,55801

1 HON% Y EEEE(C /D) 7,718/ 77510 7,836/ 7,788/ 7,787/ 7,740M

CE) B2178RICH T BITAREF4,372,309,128H. HIERHAR (55218H~55223HA) PICH (T BBNRETALEF2,639,159M. BIEHNTT
ABA(F251,897.729H T,



WIERDIRN
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15 8 £ 218 H £ 219 H £ 220 H £ 221 # £ 222 H $ 223 H
(A)BE 85 & I &= 21461 A110H 21691 22340 A3640 A263H
2 W A =R - - - - 5 9
x o F R A146 A110 2169 A234 2369 A272
(B) AfisEFcEERE 19,842,648 21,002,236 43,637,003 213,354,585 6,427,153 212,735,050
7 8 m 41,102,788 28,850,115 62,616,695 24,165,455 29,707,757 12,941,148
7 g #| 221,260,140 27,847,879 218,979,692 237,520,040 A23,280,604 225,676,198
(CO)fE 58 % M %¥| -2883932 22,407,960 22,745,560 2,869,908 2,593,482 22,706,166
(D) ZiERE(A+B+C) 16,958,570 18,594,166 40,891,274 216,224,727 3,833,307 215,441,479
(E) i HA #% & 18 %% & | £625,945,898 | 2610,589,115 |~A587,646,196 |~542,645,079 |A558,477,232 |~552,537,019
(F) BHESEEERE | £379,339,305 | A377,666,067 |A372,487,723 |A366,938,933 |A363,967,700 |A359,907,577
EIFEMEZEH (67.116,963) (66,818,327) (65,868,959) (64,877.122) (64,349,482) (63,628,690)
(Pt BB m1E B 8) (2446,456,268) [(~444,484,394) ((~438,356,682) [(A431,816,055) ((~428,317,182) [(A423,536,267)
(G) & EN(D+E+F)|~988326,633 |2969,661,016 |[2919,242,645 |~925,808,739 |2918,611,625 |~927,886,075
(H)IR #@® %4 B =| 24349343 24,329,973 24,268,346 24,203,968 24,169,759 24,123,050
REREIERE(G+H) | £992,675,976 | £973,990,989 | 2923510991 |2930,012,707 |2922,781,384 |A932,009,125
EBNEEEBRE| 2379339305 | A377,666,067 | A372,487,723 | A366,938933 | A363,967,700 | A361,950,249
EHEEEZH (67,117,091) (66,818,392) (65,870,007) (64,877,351) (64,349,538) (61,586,093)
(FE BB @48 H 5) ((£446,456,396) [(~444,484,459) ((~438,357,730) [(~431,816,284) ((~428,317,238) [(4423,536,342)
DPEEBBEILE 5,474,804 4,941,374 5,034,899 2,436,494 577,205 -
B# oW B W £]2618811,475 |2601,266296 | A556,058,167 | A565510,268 | A559,390,889 | A570,058,876
CE£1) B)BMEESTEBRREHRDOTMERICLZEDESAHAET,
(E2) (OfSEEHMBNEIC(FEEEHMMICN T 2 HBERSHELAZSHTRRLTVET,
CE3) (FBNEFEEBREEHDDIF. BEDEBNFREDE. BIEREZ LIMEN STAEELSIVEEEDEVWVET,
(0X4) NEOFEBRER
15 8 £ 218 H F 219 H g 220 # F 221 H g 222 H F 223 H
(a) REERREDESFN G 4,483,741 3,821,068H 4,433,786 1,682,119H 2,330,357H 1,509,657H
(b) REERROEMISTESER 0 0 0 0 0 0
O &= #A B = 67,117,091 66,818,392 65,870,007 64,877,351 64,349,538 63,628,765
(d) 7 BC % 8 & 3L & 5,340,406 5,450,279 4,869,459 4,958,343 2,416,607 570,721
(e) HHNEHRE @ +h+ctd) 76,941,238 76,089,739 75,173,252 71,517,813 69,096,502 65,709,143
(1) 1TAOSE Y SHN SRR 176.90 175.73 176.12 170.12 165.71 159.37
(g) & [ Ea 4,349,343 4,329,973 4,268,346 4,203,968 4,169,759 4,123,050
(h1pO0z5EYDEE 10 10 10 10 10 10
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B mIEAN-Z. |8 $|k =ik R\ &
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& % RN % % %| @RHE
4388 (201943 A20H) 23,978 1.9 457.32 1.3 98.3 —| 27,155
4488 (201949 H20H) 24,591 2.6 466.14 1.9 98.7 — | 27,725
4588 (20203 A23H) 24,864 1.1 478.68 2.7 97.7 — | 27,477
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@ =) g % R~ % % %
2020 £ 9 H 23 H 25,740 — 490.25 — 98.3 -
9 A =x 25,990 1.0 494.88 0.9 97.4 -
10 A >x 25,539 0.8 488.04 A0.5 98.2 -
11 A N 25,781 0.2 493.20 0.6 98.7 -
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2021 & 1 A x 25,933 0.7 496.21 1.2 98.2 -
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(A) BEZFERERIFR
SNE NEER) RitE
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X 5 [ 7 @ & >5p6r| REABAEALE
] 2 2E # K| < 12 -
RE R e men | nanacm| 0% | UFEALE [SE0L | 260L | 2657
F7 XA KL F7XUH - RKIL FM % % % % %
7 X 1) A 120,375 120,876 13,164,609 45.8 — 24.2 20.1 1.5
THT5 - RILFAFS - R =
Vil > " 9,645 9,869 858,654 3.0 — 3.0 — —
FA-ANIYT R [FA=ANTUT - R, FM
F—=—ANZT T 10,555 11,282 949,294 3.3 — 2.3 1.0 —
FAFURRYR [FAFYR-AVR T
14 £ J X 9,780 12,554 1,891,861 6.6 — 6.6 — —
FAR-72R - 20F FR-F2K - 20F T
R -5 > R 25,400 26,420 739,769 2.6 — 2.6 — —
F1—0O F1—0O FM
I — O
N ) F = 7,328 9,244 1,196,856 4.2 — 4.2 - —
7 7 2 R 14,300 16,920 2,190,499 7.6 — 7.6 - —
N 1 BV 6,375 8,854 1,146,338 4.0 — 3.8 - 0.2
A e 2 40,040 47,640 6,167,597 21.5 — 15.2 6.3 —
=
= =t — — 28,305,480 98.5 — 69.4 27.4 1.7
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& | A x| BB = & N EE s B RERELE BEERH
(FZAUA) % [F7xUn-RIL [F7PAUN- R FH
US T N/B 2.0 02/15/50 & i % 2.0000 20,610 18,689 2,035,428 | 2050/02/15
US T N/B 1.125 05/15/40 & i F 1.1250 8.300 6,721 732,060 | 2040/05/15
US T N/B 2.375 05/15/29 & i % 2.3750 9,410 10,015 1,090,817 | 2029/05/15
US T N/B 2.0 08/15/25 & i % 2.0000 25,000 26,384 2,873,564 | 2025/08/15
US TN/B 1.5 08/15/26 & i % 1.5000 15,000 15,386 1,675,767 | 2026/08/15
US T N/B 0.125 09/30/22 & i % 0.1250 4,055 4,054 441,612 | 2022/09/30
US TN/B0.125 10/15/23 & i % 0.1250 20,000 19,947 2,172,499 | 2023/10/15
USTN/B 2.25 11/15/24 & i % 2.2500 6,300 6,693 729,016 | 2024/11/15
USTN/B3.12511/15/28 & i % 3.1250 9,700 10,860 1,182,868 | 2028/11/15
USTN/B 2.25 11/15/27 & I & 2.2500 2,000 2,120 230,974 | 2027/11/15
)\ 5 — 120,375 120,876 13,164,609 —
(B9 % [FH+9 - RIL [FH+9 - R +H
CANADA 2.25 06/01/29 & i % 2.2500 4,700 5,022 436,983 | 2029/06/01
CANADA 1.25 06/01/30 & 5 % 1.2500 4,945 4,846 421,670 | 2030/06/01
) B — 9,645 9,869 858,654 —
(F—=ZAK3U7) % |[FA-ANTUT R [FA-ARSYT R FH
AUSTRALIAN 5.5 04/21/23 & i % 5.5000 3,040 3,381 284,545 | 2023/04/21
AUSTRALIAN 2.75 11/21/27 & i 2.7500 4,715 5,182 436,035 | 2027/11/21
QUEENSLAND TREASURY CORP 1.7508/21/31 |4 % & % 1.7500 2,800 2718 228,714 | 2031/08/21
) st - 10,555 11,282 949,294 -
(1) RX) % [FAFXUR-RUR [FAFUZ-RUR T
UK TREASURY 3.25 01/22/44 & i F 3.2500 1,140 1,565 235,895 | 2044/01/22
UK TREASURY 1.625 10/22/28 & i % 1.6250 2,610 2,797 421,596 | 2028/10/22
UK TREASURY 0.875 10/22/29 & i % 0.8750 3,330 3,356 505,787 | 2029/10/22
UK TREASURY 4.75 12/07/38 & i % 4.7500 300 468 70,571 | 2038/12/07
UK TREASURY 4.25 12/07/55 & I % 4.2500 2,400 4,366 658,010 | 2055/12/07
N s — 9,780 12,554 1,891,861 -
(R—=3>K) % [FR-7vR-20F FR-5R-20F M
POLAND 2.5 07/25/26 & i % 2.5000 14,500 15,768 441,513 | 2026/07/25
POLAND 1.25 10/25/30 & i % 1.2500 10,900 10,651 298,255 | 2030/10/25
Ul s — 25,400 26,420 739,769 -
(a—g--RNIL¥F-) % F1—-0O Fa1-—-0O FH
BELGIUM 1.7 06/22/50 & i % 1.7000 500 618 80,091 | 2050/06/22
BELGIUM 3.0 06/22/34 & i F 3.0000 4,728 6,485 839,597 | 2034/06/22
BELGIUM 0.1 06/22/30 & i % 0.1000 2,100 2,140 277167 | 2030/06/22
I\ 5 — 7.328 9,244 1,196,856 -
(2—-0--735>2A) % Fa1—-0O Fa1—-0O M
FRANCE OAT 2.0 05/25/48 & i % 2.0000 3,800 5,010 648,675 | 2048/05/25
FRANCE OAT 0.5 05/25/29 & i % 0.5000 5,200 5,499 711,968 | 2029/05/25
FRANCE OAT 2.75 10/25/27 & i % 2.7500 5,300 6,410 829,855 | 2027/10/25
I\ s — 14,300 16,920 2,190,499 —
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(a—0O-R1v) % FI1—0O F1-—0O FM
DEUTSCHLAND 4.25 07/04/39 & 5 = 4.2500 3,055 5,427 702,641 2039/07/04
DEUTSCHLAND 08/15/29 & 5 0.0000 2,920 3,023 391,392 | 2029/08/15
BUNDESSCHAT 0.0 09/16/22 & 5 = 0.0000 400 404 52,303 | 2022/09/16
N B = = 6,375 8,854 1,146,338 -
a—-0-ZART1TY) % Fa1—0O Fa1—0O FH
SPAIN 3.8 04/30/24 & i F 3.8000 1,900 2,153 278,786 | 2024/04/30
SPAIN 1.95 04/30/26 & & F 1.9500 8,700 9,693 1,254,954 | 2026/04/30
SPAIN 4.7 07/30/41 & &t 4.7000 3,790 6,395 827,941 | 2041/07/30
SPAIN 2.35 07/30/33 & 5 = 2.3500 8,650 10,533 1,363,615 | 2033/07/30
SPAIN 2.75 10/31/24 & 5 = 2.7500 9,100 10,148 1,313,797 | 2024/10/31
SPAIN 2.15 10/31/25 & B ZF 2.1500 1,500 1,672 216,565 | 2025/10/31
SPAIN 1.45 10/31/27 & 5 = 1.4500 6,400 7,044 911,935 | 2027/10/31
) 5 - - 40,040 47,640 6,167,597 -
= 5 — — — — 28,305,480 —
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18 B = -E] =x 18 B = HA
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(C)# B E # E(A-B)| 28731,496,364 (D) = 18 @ ®(A+B+C) 145,287,486
= &1 11106621156 (E)El B3 # # 18 %= €| 17.703,473,332
v o s o UGN, (F)M\ #H = B &% =£|2,1413931,569
R B R B R E 2| 17624875208 (G)& #0 {5 5 = 8 % £ 1.190,045,959
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