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Vil + " 6,650 6,008 601,719 45 — 4.5 — —
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a — O
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USTN/B 1.875 02/15/32 & &t ZF 1.8750 6,800 5,963 798,441 | 2032/02/15
USTN/B 3.502/15/33 & 5 = 3.5000 4,500 4,495 601,893 | 2033/02/15
US TN/B 2.875 05/15/28 & 5 F 2.8750 4,500 4,342 581,429 | 2028/05/15
US T N/B 1.625 05/15/31 & & ZF 1.6250 6,700 5,826 780,129 | 2031/05/15
US T N/B 2.875 05/15/32 & &t 2.8750 9,100 8,648 1,157,931 | 2032/05/15
US TN/B 2.75 08/15/42 & &t 2.7500 800 677 90,725 | 2042/08/15
US TN/B 1.25 08/15/31 & &t 1.2500 8,200 6,881 921,398 | 2031/08/15
US T N/B 0.625 08/15/30 & 5 = 0.6250 7,000 5,707 764,226 | 2030/08/15
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CANADA 1.25 06/01/30 & &t = 1.2500 1,100 976 97,827 | 2030/06/01
CANADA 1.5 06/01/31 & 5 1.5000 900 802 80,356 | 2031/06/01
CANADA 1.5 12/01/31 & B 1.5000 3,050 2,700 270,440 | 2031/12/01
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a-og--Kq1v) % F1—0O FI1—0O M
DEUTSCHLAND 4.0 01/04/37 & 5t 4.0000 400 468 68,824 | 2037/01/04
DEUTSCHLAND 0.0 02/15/31 & 5 = 0.0000 2,700 2,247 330,407 | 2031/02/15
DEUTSCHLAND 2.3 02/15/33 & 5 = 2.3000 2,500 2,471 363,240 | 2033/02/15
DEUTSCHLAND 0.0 02/15/32 & B = 0.0000 2,500 2,032 298,748 | 2032/02/15
DEUTSCHLAND 0.0 08/15/31 & 5 35 0.0000 3,760 3,095 455,010 | 2031/08/15
N 5 — — 11,860 10,314 1,516,231 —
a-g-199U7) % Fa1-—-0O FI1—0O FH
ITALY BTPS 3.5 03/01/30 & 5 2 3.5000 2,000 1,954 287,375 | 2030/03/01
ITALY BTPS 0.95 06/01/32 & 5 = 0.9500 3,700 2,819 414,397 | 2032/06/01
ITALY BTPS 3.0 08/01/29 & S = 3.0000 1,600 1,527 224,528 | 2029/08/01
ITALY BTPS 0.6 08/01/31 & 5 % 0.6000 1,600 1,217 178,938 | 2031/08/01
ITALY BTPS 0.95 08/01/30 & B = 0.9500 3,000 2,432 357,606 | 2030/08/01
N 5 — — 11,900 9,951 1,462,847 —
= 5 — — — — 13,293,583 —
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L—NE 17XU% - KIL=133.89M. 15475 - K)L=100.15. 11FJZX K> K=166.04M. 11—0=147.00HTY,

BEE. 8&. 48 JUBEMBADKR
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L =] F252H K F 253K F 2548 K F 255 K £ 256 i K $ 257 8K
(A) B | 10,152,134,0231 | 10,068,097,650M1 | 9,501,025,019F9 | 9,612,409,770M | 9,752,036,336M | 9,792,607,587M
dJ—-J)L-0O0—->% 36,706,010 25,208,487 32,658,102 22,871,646 26,860,807 40,450,551
ENEES -7 7/ REHEE | 10.091,428,013 | 10,004,789,163 9,446,366,917 9,557,038,124 9,683,575,529 9,731,957,036
x W A = 24,000,000 38,100,000 22,000,000 32,500,000 41,600,000 20,200,000
(B) & & 20,545,384 24,342,311 23,791,178 14,984,784 31,132,959 20,629,030
RN & D B E 6,742,523 6,673,876 6,647,291 6,613,438 6,575,266 6,533,208
E N/ I O 5,161,104 8,917,784 8,246,804 96,349 16,831,350 4,905,743
K 5 5F #® B 8,611,944 8,720,466 8,866,393 8,246,452 7,699,688 9,158,377
ZDORILER 29,813 30,185 30,690 28,545 26,655 31,702
(C) WiEE#E(A—B)|10,131,588,639 |10,043,755,339 9,477,233,841 9,597,424,986 9,720,903,377 9,771,978,557
JT A 13.485,047,736 | 13,347,752,756 | 13,294,582,612 | 13,226,877,784 |13,150,533,462 | 13,066,416,090
)OHA R EE i & [23,353459,097  [A3,303997,417 |A3,817,348,771 |A3,629,452,798 |A3,429,630,085 |A3,294,437,533
(D) 3% #f ¥ #8 O #4|13,485,047,7360 | 13,347,752,7560 | 13,294,582,6120 | 13,226,877,7840 | 13,150,533,4620 | 13,066,416,09000
1 A0S BEHE(C/D) 7,513 7,525 7,129 7,256 7,392H 7,479

CE) BB25THRICH T BHTTAERX13,599,387,222M SEMARE (5525283~552578) DPICH T2 EBIRETALRF13,637,424H. EREHN

TTAER(3546,608,5561 T,
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(A)EE 35 & I =& 21,2710 21,7790 21,1990 23420 2259 2168

2 B fl B 2 8 1 - - -
-2/ N | B = 1273 1787 21,200 2342 2259 168
(B) BisE#HcEEE | 2138,214,244 30,736,342 2510,931,556 183,326,709 193,166,925 128,972,107
7 = & 683,034 31,294,223 1,108,527 184,171,207 193,485,301 129,438,391
7 = | 2138897278 557,881 512,040,083 £\844,498 1318376 2466,284
(C)fE & 8| B &= 28,641,757 218,750,651 218,897,083 218,274,997 17,726,343 29,190,079
(D) HHERE(A+B+C)| 2146,857,272 21,983,912 519,829,838 175,051,370 185,440,323 119,781,860
(E) B BA 48 # 18 & £ | £21,006,915594 | ~1,148510,839 |~1,128516,303 |A1,646,319,909 |~1,468,885,802 |~ 1,281,597,096
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HIR & 9 & & 26,742,523 26,673,876 26,647,291 26,613,438 216,575,266 216,533,208
REBEHIERS(G+H) | 23,353,459,097 |A3,303,997,417 |A3,817,348,771 |A3,629,452,798 |~3,429,630,085 |~3,294,437,533
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(FFE8 % 4E M 5) [(82.222,559,732) [(22,200,130,635) [(42,191,590,910) [(A2,180,675.286) [(42,168,585,890) [(A2,154,898,053)
PEEHBBEILS 115,352,579 117,293,463 115,388,443 120,659,092 126,806,517 135,218,479
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x4) DEEDEEERE

15 8 % 252 % 253 H % 254 H % 255 Hj % 256 $ 257 #
(a) REERREDESFN G 5,315,137H 9,807,987H 5,227,145H 12,488,819H 13,457,167H 15,773,200
(b) REERROEMISTESER 0 0 0 0 0 0
O &= #A B = 29,616,024 29,334,021 29,235,571 29,104,465 28,976,550 28,808,964
() B % & 3L & | 116,779,965 114,159,352 116,808,589 114,783,711 119,924,616 125,978,487
(e) SHINECUZE(@TD+cd) | 151,711,126 153,301,360 151,271,305 156,376,995 162,358,333 170,560,651
(1) 1TAOSE Y SHN SRR 112.50 114.85 113.78 118.23 123.46 130.53
(g) & [ Ea 6,742,523 6,673,876 6,647,291 6,613,438 6,575,266 6.533.208
(h1pO0z5EYDEE 5 5 5 5 5 5
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FEREXRR
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202011848
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7 B X |26773 1.7] 708.11 0.8 134.61 17.91137.25 3.6 99.1
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(A) BEZFERERIFR
NE HNER) RHE

= 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 X ) A 61,300 51,499 7,639,418 53.4 — 43.6 — 99
FTHFS - R)LTFHFS - RIL FH

Vil A b4 9,870 8,990 970,523 6.8 — 29 — 3.9
FIRIR AR [FARIR AR =

14 F 1 R 3,030 2,484 411,933 29 — 2.2 — 0.7
1 — O F1—0 F1—0 FH

7 7 v R 15,950 15,072 2,180,293 15.3 — 13.4 — 1.8

N 1 Vi 11,560 10,478 1,515,713 10.6 — 10.6 — —

14 9 1) 7 11,000 9,121 1,319,432 9.2 — 9.2 - -
ES

= st - - 14,037,314 98.2 — 81.9 — 16.3
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NE NERE) REEWE

= A x
&% A - 5F i 28 v
& = 7 X |82 @ = & NEEs @ | REREE BEFAH

(ZAUAH) % [F7AUR-RIL F7XAUR R FH
US TN/B 1.875 02/15/32 & i % 1.8750 9,800 8,109 1,203,020 | 2032/02/15
US T N/B 0.125 04/30/23 & 5 0.1250 9,700 9,495 1,408,546 | 2023/04/30
US T N/B 1.625 05/15/31 & 5 1.6250 9,600 7.884 1,169,623 | 2031/05/15
US T N/B 2.875 05/15/32 & 5 2 2.8750 7,300 6,583 976,624 | 2032/05/15
US T N/B 2.75 08/15/42 & i % 2.7500 5,700 4,417 655,291 | 2042/08/15
US T N/B 1.25 08/15/31 & 5 = 1.2500 4,800 3,793 562,672 | 2031/08/15
US T N/B 0.625 08/15/30 & &t 0.6250 8,500 6,532 969,013 | 2030/08/15
US TN/B 1.375 11/15/31 & 5 = 1.3750 5,900 4,682 694,626 | 2031/11/15

I\ 5 — — 61,300 51,499 7,639,418 —
(#F+9) % [FH+9 - RIL FH+9 - R FMH
CANADA 0.25 05/01/23 & &t 0.2500 2,000 1,962 211,881 | 2023/05/01
CANADA 1.25 06/01/30 & 5 = 1.2500 800 686 74,094 | 2030/06/01
CANADA 1.5 06/01/31 & i = 1.5000 900 772 83,443 | 2031/06/01
CANADA 2.75 08/01/24 & 5 %% 2.7500 420 410 44,358 | 2024/08/01
CANADA 2.0 09/01/23 & 5 2.0000 2,800 2,748 296,699 | 2023/09/01
CANADA 0.5 12/01/30 & 5 = 0.5000 1,900 1,513 163,387 | 2030/12/01
CANADA 1.5 12/01/31 & 5 % 1.5000 1,050 895 96,658 | 2031/12/01

N B - — 9,870 8,990 970,523 -
(1¥UR) % [FAFUR-KR [FAFUZR-RIR M
UK TREASURY 1.0 01/31/32 & Ef 1.0000 800 640 106,229 | 2032/01/31
UK TREASURY 0.125 01/31/23 & i F 0.1250 630 626 103,889 | 2023/01/31
UK TREASURY 0.25 07/31/31 & 5 0.2500 450 340 56,451 | 2031/07/31
UK TREASURY 1.75 09/07/37 & 5 = 1.7500 1,150 876 145,362 | 2037/09/07

N 5 - - 3,030 2,484 411,933 -
(a—0-73>RK) % Fa1—-0O Fa1-—-0O FH
FRANCE OAT 5.5 04/25/29 & 5 = 5.5000 3,000 3,524 509,836 | 2029/04/25
FRANCE OAT 2.5 05/25/30 & &t 2.5000 2,000 2,003 289,860 | 2030/05/25
FRANCE OAT 0.5 05/25/29 & 5 0.5000 2,000 1,765 255,399 | 2029/05/25
FRANCE OAT 1.75 05/25/23 & 5 = 1.7500 1,800 1,799 260,258 | 2023/05/25
FRANCE OAT 1.25 05/25/36 & 5 % 1.2500 2,000 1,611 233,031 | 2036/05/25
FRANCE OAT 0.75 11/25/28 & 5 % 0.7500 2,600 2,353 340,442 | 2028/11/25
FRANCE OAT 0.0 11/25/31 & 5 % 0.0000 2,550 2,014 291,464 | 2031/11/25

I\ 5 — - 15,950 15,072 2,180,293 -
a-—-og--Kr1v) % F1—0O Fa1—0O +H
DEUTSCHLAND 6.25 01/04/30 & 5 % 6.2500 1,700 2,155 311,775 | 2030/01/04
DEUTSCHLAND 4.0 01/04/37 & 5 # 4.0000 400 478 69,223 | 2037/01/04
DEUTSCHLAND 0.0 02/15/31 & 5 # 0.0000 2,700 2,260 327,027 | 2031/02/15
DEUTSCHLAND 0.0 02/15/32 & 5 0.0000 2,500 2,039 295,027 | 2032/02/15
DEUTSCHLAND 08/15/29 & 5F 2 0.0000 500 433 62,699 | 2029/08/15
DEUTSCHLAND 0.0 08/15/31 & Sf = 0.0000 3,760 3,110 449,960 | 2031/08/15

I\ B — - 11,560 10,478 1,515,713 —




& =t =
# 1 N iF 1 i3 -
= 574 -
& B/ | A R | BEHE B NEEs @ | NEREE BEFEH
(2—-0--1997) % F1-0O Fi-0O M
ITALY BTPS 3.5 03/01/30 & S F 3.5000 2,000 1,949 281,944 | 2030/03/01
ITALY BTPS 0.95 06/01/32 & i F 0.9500 2,800 2,081 301,091 2032/06/01
ITALY BTPS 3.0 08/01/29 & i = 3.0000 1,600 1,518 219,610 | 2029/08/01
ITALY BTPS 0.6 08/01/31 & 5 F 0.6000 1,600 1,184 171,405 | 2031/08/01
ITALY BTPS 0.95 08/01/30 & i = 0.9500 3,000 2,387 345,380 | 2030/08/01
I\ 5 - - 11,000 9,121 1,319,432 -
= 5 - - — - 14,037,314 —
WX SIS EDIBR 20224118 4 BIRTE
= 5 = HA FS
- = (i £8 |n et B3
+H %
7N Fan & 14,037,314 98.2
a — )L o — > % . & O f 257,474 1.8
s B O % B OE O &= 14,294,789 100.0

L— b

17X - R)L=148.34.

14734 - KIL=107.95M.

FHERRDRMURBEEIUIETTHI ET . Bl IBRFE2UZMHERAALTWVET,

HIRDONEREEDRESFTHERSRIC T DHEKE. 14,235509FM. 99.6%TY,
NEREE. BROE Mz O BEONBEZEETERBOMECKUBERELLDLDTT ., BH. 2022F1184BICHT2BERE
1TAFUR R R=165.81H.

11—0=144.65M7T7Y.



HRTTAGSt

5,471.623,462H

BEE. B85, TS LUBEMBEOKR BER DR

(20224118 4 B) R MEl E2021411858 E2022611848

B E S 18 E 2 HA
(A) & | 14,294,789,257M (A B % = I & 270,940,510/

3 -0 - 0 - > %] 162359234 % ®m M K| 270804605

R - z 0 N B B 148,732

AN *j: 1?(5?1@%) 14,037,31 4,91 2 i ?L\ —%HJ % N 2,827

* Y el = 83,900,933 (B) & ffi 5 25 5t & 18 #&| 4386,973,734

El ih ] F 11,214,178 7 8 | 2.844,503,572

(B) & = B 7 = 18| £3,231,477.306

) - ©z o # ® 8B 74,552,382

(C)#fi B E # HA-B)| 14,294,789,257 (D) ¥ 18 %% ®(A+B+C)| £120,585,606

T x| 5471623462 (E)#i 83 # # #8 &= £| 9962134,657

woOH OB OB &R 2 8.823.165.795 (FH)® $H = B #& =£| 21023637594

R G EMNMEFEER £ 5,254,338

D)2 # # # 0O | 54716234620 H) & SHD+E+F+G)| 8823165795
1 A0 % W E#(fZE(C D) 26,125 R OHA 4 # 38 % ®(H)| 8,823,165,795

(1) HigTARE 6,104,130,206/ (F1) (B)BfMEESTEERIIHROTHMMBZICLDENDZEZAET .
SEMERETAE 3.295.662M (12) PROEERSEHZ0E. DRRAOE. 704D SR
—BRRTAER 635,802,406 EEEUSIVEEENEVVET,

(E2) HKICHBTADAR (3) (QBINETSERSL 550, EXOBIREOR. B
SENEET 7> K 3,951,070,043M BEE U fliEh SA% £ L3IV ERES E LV E T,
BHEET 7R (3 nBRER) 726,184,344H
HAT7TEENT AT 7R 235,052,061H
BHEET 7R (1 FRER) 18,987,384M
ENEET 7R (ZEED) 540,329,630



