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(EMEEES) % TH T
1028 FNEEES (2 049) 2.4000 269,100 283,905 2028/06/20
3520 FINEEES (1046) 0.1000 448,500 439,772 2028/09/20
1660 FMUEEES (5%) 0.4000 500,000 494,615 2028/12/20
3540 FINEEES (1046) 0.1000 339,500 331,328 2029/03/20
3550 FINEEES (1046) 0.1000 887,600 864,211 2029/06/20
3560 FINEEES (1046) 0.1000 528,300 512,905 2029/09/20
3570 FINEEES (1046) 0.1000 482,200 466,962 2029/12/20
3590 FINEEES (1046) 0.1000 173,800 167.414 2030/06/20
3600 FINEEES (1046) 0.1000 332,300 319,439 2030/09/20
1230 FNEEES (2049) 2.1000 462,000 494,372 2030/12/20
1250 FNHEEES (2049) 2.2000 279,400 301,198 2031/03/20
3630 FINEEES (1046) 0.1000 290,000 276,657 2031/06/20
3640 FINEEES (1046) 0.1000 280,200 266,487 2031/09/20
3650 FINEEES (1046) 0.1000 444,000 420,947 2031/12/20
1340 FLEEES (2 09) 1.8000 553,100 585,755 2032/03/20
1408 FNEEES (2049) 1.7000 255,000 268,369 2032/09/20
1418 FHEEES (2 09) 1.7000 256,500 269,789 2032/12/20
1438 FMNEEES (2049) 1.6000 314,800 328,553 2033/03/20
145@ FLEEES (204F) 1.7000 433,700 455,107 2033/06/20
1470 FHEREES (209) 1.6000 349,800 362,798 2033/12/20
1480 FNEEES (2049) 1.5000 517.200 530,564 2034/03/20
149@ FNEEES (2 04) 1.5000 201,500 206,241 2034/06/20
1508 FHEEES (204F) 1.4000 342,400 346,440 2034/09/20
1518 FHEEES (2 049) 1.2000 648,600 642,464 2034/12/20
1538 FIEEES (2 04) 1.3000 73,500 72,974 2035/06/20
155@ FLEEES (2 0F) 1.0000 374,500 357,752 2035/12/20
1570 FLEEES (2 04F) 0.2000 326,300 281,903 2036/06/20
159@ FNEEES (2 04F) 0.6000 548,900 490,524 2036/12/20
1610 FHEEES (2049) 0.6000 561,400 495,081 2037/06/20
1640 FNEEESS (2 09) 0.5000 587.800 501,346 2038/03/20
290 FINEEES (3 04) 2.4000 831,400 885,840 2038/09/20
1670 FNEEES (20F) 0.5000 486,900 406,473 2038/12/20
300 FINEEES (304) 2.3000 730,100 765,210 2039/03/20
1690 FMHEEES (209 0.3000 706,200 563,907 2039/06/20
= — 14,816,500 14,457,317 -
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(H+9) % [FH+9 - RIL FH+9 - R FM
CANADA 3.5 03/01/34 & &t ZF 3.5000 850 868 89,699 | 2034/03/01
CANADA 4.0 03/01/29 & & 4.0000 2,390 2,494 257,463 | 2029/03/01
CANADA 2.75 03/01/30 & 5 2.7500 2,940 2,923 301,809 | 2030/03/01
CANADA 5.75 06/01/29 & 5 5.7500 660 735 75,939 | 2029/06/01
CANADA 5.75 06/01/33 & 5 % 5.7500 1,210 1,430 147,698 | 2033/06/01
CANADA 5.0 06/01/37 & 5 = 5.0000 6,480 7,527 777,030 | 2037/06/01
CANADA 2.0 06/01/28 & Ef 2 2.0000 580 567 58,573 | 2028/06/01
CANADA 2.25 06/01/29 & &t 2.2500 510 499 51,528 | 2029/06/01
CANADA 1.25 06/01/30 & B 1.2500 5,910 5,442 561,878 | 2030/06/01
CANADA 2.75 06/01/33 & 5 = 2.7500 2,700 2,622 270,670 | 2033/06/01
CANADA 3.0 06/01/34 & 5 3.0000 4,830 4,743 489,630 | 2034/06/01
CANADA 1.5 06/01/31 & 5 = 1.5000 6,620 6,064 626,068 | 2031/06/01
CANADA 2.0 06/01/32 & 5 % 2.0000 3,410 3,173 327,552 | 2032/06/01
CANADA 3.25 06/01/35 & S 5 3.2500 22,870 22,776 2,351,230 | 2035/06/01
CANADA 3.25 09/01/28 & 5 3.2500 1,800 1,827 188,643 | 2028/09/01
CANADA 3.5 09/01/29 & 5 %% 3.5000 2,650 2,721 280,948 | 2029/09/01
CANADA 3.25 12/01/33 & 5 = 3.2500 2,980 2,994 309,082 | 2033/12/01
CANADA 0.5 12/01/30 & i % 0.5000 5,120 4,471 461,577 | 2030/12/01
CANADA 1.5 12/01/31 & 5 1.5000 5,610 5,090 525,531 | 2031/12/01
CANADA 2.5 12/01/32 & i # 2.5000 2,980 2,854 294,674 | 2032/12/01
CANADA 3.25 12/01/34 & 5 # 3.2500 4,260 4,256 439,391 | 2034/12/01
CANADA 2.25 12/01/29 & i % 2.2500 420 409 42,244 | 2029/12/01
I\ s — 87,780 86,494 8,928,870 -
(F—=ZAKNZU7) % [FA-ANTUT R [FA-ANFUT R M
AUSTRALIAN 4.25 03/21/36 & &t ZF 4.2500 7,930 7,807 703,716 | 2036/03/21
AUSTRALIAN 4.5 04/21/33 & 5 4.5000 5,110 5,238 472,142 | 2033/04/21
AUSTRALIAN 3.75 04/21/37 & 5 % 3.7500 8,530 7.941 715,722 | 2037/04/21
AUSTRALIAN 2.5 05/21/30 & 5 = 2.5000 5,870 5,571 502,123 | 2030/05/21
AUSTRALIAN 1.25 05/21/32 & 5 % 1.2500 6,040 5,021 452,563 | 2032/05/21
AUSTRALIAN 3.75 05/21/34 & 5 = 3.7500 4,880 4,686 422,434 | 2034/05/21
AUSTRALIAN 3.25 06/21/39 & i % 3.2500 5,420 4,643 418,531 | 2039/06/21
AUSTRALIAN 1.5 06/21/31 & 5 % 1.5000 6,150 5,367 483,731 | 2031/06/21
AUSTRALIAN 2.75 06/21/35 & 5 % 2.7500 11,370 9,845 887,396 | 2035/06/21
AUSTRALIAN 4.25 06/21/34 & 5 % 4.2500 1,650 1,645 148,333 | 2034/06/21
AUSTRALIAN 3.0 11/21/33 & i % 3.0000 5,120 4,668 420,815 | 2033/11/21
AUSTRALIAN 1.75 11/21/32 & 5 % 1.7500 5,560 4,715 425,027 | 2032/11/21
AUSTRALIAN 1.0 11/21/31 & 5 % 1.0000 6,890 5,729 516,426 | 2031/11/21
AUSTRALIAN 4.25 12/21/35 & 5 # 4.2500 7,580 7,478 674,017 | 2035/12/21
AUSTRALIAN 1.0 12/21/30 & 5 % 1.0000 4,870 4,194 378,083 | 2030/12/21
AUSTRALIAN 3.5 12/21/34 & 5 % 3.5000 4,840 4,517 407,202 | 2034/12/21
I\ 5 — 97,810 89,074 8,028,268 —
(Za—-Y—-35UR) % [Fz1-9-3uR-RL [FZa-9-3uK- KL FH
NEW ZEALAND 3.5 04/14/33 & 5 3.5000 21,140 19,696 1,647,595 | 2033/04/14
NEW ZEALAND 2.75 04/15/37 & 5F 2.7500 11,860 9,473 792,453 | 2037/04/15
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NEW ZEALAND 3.0 04/20/29 & 5 F 3.0000 10,110 9,837 822,870 | 2029/04/20
NEW ZEALAND 1.5 05/15/31 & & ZF 1.5000 11,440 9,726 813,603 | 2031/05/15
NEW ZEALAND 4.25 05/15/34 & 5 % 4.2500 12,670 12,295 1,028,517 | 2034/05/15
NEW ZEALAND 4.25 05/15/36 & 5 4.2500 10,880 10,146 848,770 | 2036/05/15
NEW ZEALAND 4.5 05/15/35 & & 4.5000 18,560 18,168 1,519,820 | 2035/05/15
NEW ZEALAND 2.0 05/15/32 & 5 2.0000 13,990 11,958 1,000,307 | 2032/05/15
NEW ZEALAND 0.25 05/15/28 & 5 = 0.2500 11,740 10,635 889,643 | 2028/05/15
NEW ZEALAND 4.5 05/15/30 & & 25 4.5000 14,450 14,813 1,239,146 | 2030/05/15

I\ 5 — — 136,840 126,751 10,602,729 -
(¥ R) % |[FAFUR-RUR |[FAFI)R-RUR T8
UK TREASURY 3.75 01/29/38 & i ZF 3.7500 3,000 2,650 496,920 | 2038/01/29
UK TREASURY 4.375 01/31/40 & 5 = 4.3750 1,870 1,721 322,701 | 2040/01/31
UK TREASURY 1.125 01/31/39 & 5 1.1250 2,290 1,406 263,683 | 2039/01/31
UK TREASURY 4.625 01/31/34 & & 4.6250 1,990 1,988 372,840 | 2034/01/31
UK TREASURY 3.25 01/31/33 & EF 3.2500 2,090 1,918 359,752 | 2033/01/31
UK TREASURY 4.25 03/07/36 & 5 = 4.2500 2,030 1,931 362,106 | 2036/03/07
UK TREASURY 4.5 03/07/35 & &t = 4.5000 1,100 1,078 202,144 | 2035/03/07
UK TREASURY 4.25 06/07/32 & & 2= 4.2500 1,380 1,371 257,066 | 2032/06/07
UK TREASURY 0.875 07/31/33 & 5 = 0.8750 2,250 1,684 315,756 | 2033/07/31
UK TREASURY 0.625 07/31/35 & 5 = 0.6250 2,260 1,509 282,984 | 2035/07/31
UK TREASURY 4.25 07/31/34 & 5 = 4.2500 2,210 2,139 401,148 | 2034/07/31
UK TREASURY 4.25 09/07/39 & i 4.2500 1,250 1,141 213,979 | 2039/09/07
UK TREASURY 4.5 09/07/34 & S 4.5000 980 969 181,741 | 2034/09/07
UK TREASURY 1.75 09/07/37 & 5 = 1.7500 2,000 1,416 265,553 | 2037/09/07
UK TREASURY 4.75 12/07/38 & 5 4.7500 1,490 1,447 271,473 | 2038/12/07

)\ 5 — — 28,190 24,372 4,569,852 =
(R z—7) % [FA9I-7v-90-+ [FA91-7v-70-F FH
SWEDEN 0.75 05/12/28 & 5 F 0.7500 43,400 42,030 614,909 | 2028/05/12
SWEDEN 0.75 11/12/29 & EF = 0.7500 46,500 44,084 644,953 | 2029/11/12

N 5 — — 89,900 86,115 1,259,863 =
(a—0O-71IL3>R) % FI1—0O F1—-0O FM
IRISH 1.35 03/18/31 & &t ZF 1.3500 2,980 2,807 456,478 | 2031/03/18
IRISH 1.3 05/15/33 & 5 = 1.3000 4,620 4,150 674,851 | 2033/05/15
IRISH 2.4 05/15/30 & i F 2.4000 3,910 3,923 638,005 | 2030/05/15
IRISH 0.9 05/15/28 & &t 0.9000 2,600 2,517 409,423 | 2028/05/15
IRISH 1.1 05/15/29 & 5 2 1.1000 3,100 2,973 483,462 | 2029/05/15
IRISH 1.7 05/15/37 & i 1.7000 10,320 8,939 1,453,707 | 2037/05/15
IRISH 0.4 05/15/35 & 5 0.4000 6,820 5,303 862,453 | 2035/05/15
IRISH 0.0 10/18/31 & f 35 0.0000 3,670 3,115 506,653 | 2031/10/18
IRISH 0.35 10/18/32 & 3 = 0.3500 4,380 3,698 601,443 | 2032/10/18
IRISH 2.6 10/18/34 & 5 2.6000 4,590 4,473 727,483 | 2034/10/18
IRISH 0.2 10/18/30 & 5 0.2000 3,340 2,961 481,600 | 2030/10/18

I\ 5 — — 50,330 44,865 7,295,563 —
(2—0--#35>%9) % F1—-0O Fa1-—0O +H
NETHERLANDS 0.0 01/15/29 & 5 = 0.0000 1,800 1,665 270,765 | 2029/01/15
NETHERLANDS 2.5 01/15/30 & 5 = 2.5000 1,600 1,619 263,271 | 2030/01/15
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NETHERLANDS 0.75 07/15/28 & i 0.7500 2,100 2,016 327,883 | 2028/07/15
NETHERLANDS 0.25 07/15/29 & & ZF 0.2500 1,600 1,477 240,288 | 2029/07/15
NETHERLANDS 0.0 07/15/30 & 5 = 0.0000 5,600 4,975 809,041 | 2030/07/15
NETHERLANDS 0.0 07/15/31 & 5 = 0.0000 6,000 5174 841,504 | 2031/07/15
N B — — 18,700 16,928 2,752,755 =
(2—0--N)F¥-) % F1—-0O Fa1-—-0O M
BELGIUM 4.0 03/28/32 & 5 = 4.0000 2,930 3,159 513,810 | 2032/03/28
BELGIUM 5.0 03/28/35 & &t = 5.0000 4,000 4,639 754,498 | 2035/03/28
BELGIUM 1.25 04/22/33 & 5 1.2500 2,280 2,024 329,123 | 2033/04/22
BELGIUM 2.75 04/22/39 & 5 2.7500 6,130 5,676 923,134 | 2039/04/22
BELGIUM 1.0 06/22/31 & &t = 1.0000 5,420 4,926 801,017 | 2031/06/22
BELGIUM 0.8 06/22/28 & 5 2 0.8000 4,220 4,033 655,814 | 2028/06/22
BELGIUM 0.9 06/22/29 & 3 = 0.9000 4,950 4,675 760,254 | 2029/06/22
BELGIUM 3.0 06/22/34 & 5 3.0000 2,240 2,236 363,681 | 2034/06/22
BELGIUM 1.9 06/22/38 & 5 5 1.9000 8,360 7,042 1,145,200 | 2038/06/22
BELGIUM 1.45 06/22/37 & Ef z 1.4500 5,870 4,775 776,502 | 2037/06/22
BELGIUM 0.1 06/22/30 & B = 0.1000 4,340 3,839 624,321 2030/06/22
BELGIUM 3.0 06/22/33 & 5 5 3.0000 3,820 3,845 625,262 | 2033/06/22
BELGIUM 0.35 06/22/32 & i 0.3500 3,170 2,670 434,286 | 2032/06/22
BELGIUM 3.1 06/22/35 & B = 3.1000 5,450 5,416 880,775 | 2035/06/22
BELGIUM 0.0 10/22/31 & 5 =5 0.0000 4,260 3,588 583,563 | 2031/10/22
BELGIUM 2.85 10/22/34 & & = 2.8500 3,220 3,158 513,666 | 2034/10/22
BELGIUM 2.7 10/22/29 & S = 2.7000 2,450 2,484 403,954 | 2029/10/22
)\ 5 — — 73,110 68,193 11,088,868 -
(2—0-735>R) % Fi1—0O Fa1—0O FH
FRANCE OAT 2.75 02/25/29 & Sf = 2.7500 2,210 2,238 363,933 | 2029/02/25
FRANCE OAT 2.75 02/25/30 & & 25 2.7500 2,000 2,014 327,568 | 2030/02/25
FRANCE OAT 5.5 04/25/29 & & = 5.5000 1,690 1,887 306,988 | 2029/04/25
FRANCE OAT 4.75 04/25/35 & Sf = 4.7500 4,940 5,542 901,269 | 2035/04/25
FRANCE OAT 2.5 05/25/30 & Bf 25 2.5000 5,280 5,252 854,126 | 2030/05/25
FRANCE OAT 0.75 05/25/28 & & = 0.7500 2,470 2,360 383,889 | 2028/05/25
FRANCE OAT 1.5 05/25/31 & S = 1.5000 5,350 4,971 808,407 | 2031/05/25
FRANCE OAT 0.5 05/25/29 & & 25 0.5000 2,230 2,062 335,326 | 2029/05/25
FRANCE OAT 1.25 05/25/34 & & = 1.2500 4,310 3,649 593,408 | 2034/05/25
FRANCE OAT 1.25 05/25/36 & 5 = 1.2500 7,150 5,730 931,756 | 2036/05/25
FRANCE OAT 1.25 05/25/38 & EF 25 1.2500 4,320 3,280 533,459 | 2038/05/25
FRANCE OAT 3.0 05/25/33 & 3 3.0000 3,280 3,258 529,802 | 2033/05/25
FRANCE OAT 3.2 05/25/35 & 5 3.2000 2,510 2,481 403,494 | 2035/05/25
FRANCE OAT 0.0 05/25/32 & & ZF 0.0000 3,150 2,562 416,692 | 2032/05/25
FRANCE OAT 1.75 06/25/39 & i 1.7500 4,970 3,977 646,860 | 2039/06/25
FRANCE OAT 2.4 09/24/28 & 5 F 2.4000 340 340 55,427 | 2028/09/24
FRANCE OAT 4.0 10/25/38 & & 4.0000 3,820 4,003 650,977 | 2038/10/25
FRANCE OAT 5.75 10/25/32 & S 5.7500 2,510 2,975 483,790 | 2032/10/25
FRANCE OAT 0.75 11/25/28 & 5 F 0.7500 2,360 2,230 362,759 | 2028/11/25
FRANCE OAT 0.0 11/25/31 & & 0.0000 4,700 3,900 634,209 | 2031/11/25
FRANCE OAT 0.0 11/25/30 & 5F 0.0000 4,760 4,099 666,600 |2030/11/25
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a—-o-73>2XK) % F1—0O F1—0O FH
FRANCE OAT 2.0 11/25/32 & i 2.0000 3,640 3,390 551,334 | 2032/11/25
FRANCE OAT 0.0 11/25/29 & & ZF 0.0000 1,900 1,693 275,384 | 2029/11/25
FRANCE OAT 3.5 11/25/33 & 5 = 3.5000 3,370 3,456 562,109 | 2033/11/25
FRANCE OAT 3.0 11/25/34 ] 3.0000 3,120 3,050 496,034 | 2034/11/25
I 5 — — 86,380 80,410 13,075,615 =
(A-0--71>32R) % F1—-0O Fa1-—-0O M
FINLAND 0.75 04/15/31 & 5 = 0.7500 3,220 2,899 471,413 | 2031/04/15
FINLAND 1.125 04/15/34 & &t = 1.1250 3,200 2,748 446,890 | 2034/04/15
FINLAND 2.75 04/15/38 & 5 2.7500 9,200 8,739 1,421,084 | 2038/04/15
FINLAND 0.125 04/15/36 & i F 0.1250 10,140 7,354 1,195,978 | 2036/04/15
FINLAND 2.875 04/15/29 & &t = 2.8750 2,470 2,523 410,422 | 2029/04/15
FINLAND 2.5 04/15/30 & 5 2 2.5000 3,700 3,717 604,575 | 2030/04/15
FINLAND 2.75 07/04/28 & 3 = 2.7500 1,940 1,977 321,554 | 2028/07/04
FINLAND 0.5 09/15/29 & 5 0.5000 2,910 2,686 436,911 | 2029/09/15
FINLAND 0.5 09/15/28 & 5 0.5000 2,820 2,666 433,535 | 2028/09/15
FINLAND 3.0 09/15/33 & 5 25 3.0000 4,650 4,696 763,756 | 2033/09/15
FINLAND 1.5 09/15/32 & B = 1.5000 3,700 3,390 551,272 | 2032/09/15
FINLAND 0.125 09/15/31 & 5 5 0.1250 4,350 3,715 604,206 | 2031/09/15
FINLAND 3.0 09/15/34 & i 3.0000 4,820 4,834 786,122 | 2034/09/15
FINLAND 0.0 09/15/30 & 3 25 0.0000 3,970 3,474 564,970 | 2030/09/15
)\ 5 — — 61,090 55,425 9,012,694 —
(a—g-#—X8JU7) % F+1-—-0O FI1-—0O FM
AUSTRIA 0.5 02/20/29 & Sf = 0.5000 2,690 2,518 409,566 | 2029/02/20
AUSTRIA 2.9 02/20/34 & 5 25 2.9000 4,310 4,314 701,549 | 2034/02/20
AUSTRIA 2.95 02/20/35 & EF 2% 2.9500 1,930 1,927 313,492 | 2035/02/20
AUSTRIA 0.0 02/20/31 & Sf = 0.0000 6,460 5577 906,959 | 2031/02/20
AUSTRIA 2.9 02/20/33 & & 25 2.9000 5,580 5,624 914,679 | 2033/02/20
AUSTRIA 0.9 02/20/32 & & = 0.9000 5,230 4,652 756,470 | 2032/02/20
AUSTRIA 0.0 02/20/30 & Sf = 0.0000 2,510 2,237 363,760 | 2030/02/20
AUSTRIA 4.15 03/15/37 & Bf 25 4.1500 8,430 9,275 1,508,233 | 2037/03/15
AUSTRIA 2.4 05/23/34 & & = 2.4000 3,090 2,969 482,869 | 2034/05/23
AUSTRIA 2.9 05/23/29 & S = 2.9000 1,020 1,043 169,698 | 2029/05/23
AUSTRIA 3.2 07/15/39 & & 25 3.2000 2,810 2,803 455,883 | 2039/07/15
AUSTRIA 0.25 10/20/36 & & = 0.2500 4,480 3,245 527,720 | 2036/10/20
AUSTRIA 0.0 10/20/28 & 5 = 0.0000 2,040 1,889 307,203 | 2028/10/20
AUSTRIA 3.45 10/20/30 & EF 25 3.4500 3,240 3,400 552,935 | 2030/10/20
AUSTRIA 2.5 10/20/29 & S 2 2.5000 960 966 157,182 | 2029/10/20
I\ 5 — — 54,780 52,445 8,528,206 —
=) 5 — — — — 85,143,287 —
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