Coupon Nr. of Nr. of
ISIN Description Maturity Currency frequenc Coupon % 5 propos Bld. B.ld A?k ASk. propos
yi als quantity price price quantity als
y (bid) (ask)

OAT 4% Fixed

FROOL0371401 ot 25/10/2038 Fxe 1Y 4.00 3279 1 200,000  107.951 108.37 200,000 1 3.243
BUNDES Fixed

DE0001135325  4,25% 04/07/2039 EUR Fixe 1y 425 2523 1 500,000  120.871 121.244 500,000 1 2.496
04/07/2039
BONOS Fixed

ES0000012932  4,20% 31/01/2037 EUR Fixe 1y 420 3205 1 150,000  109.9  110.489 200,000 1 3.149
31/01/2037
REPUB.

AT0000AODXC2 Q%EZ,ZRIA 15/03/2026 EUR f:t‘gd 1Y 485 2577 1 1,500,000 102.871 103.583 1,500,000 1 2.036
15/03/2026
BUNDES Fixed

DE0001135226  4,75% 04/07/2034 EUR Fixe 1y 4.75 2307 1 300,000  120.831 121.071 300,000 1 2.282
04/07/2034
BUNDES Fixed

DE0001135176  5,50% 04/01/2031 EUR Fxe 1Y 5.50 2201 1 200,000  118.677 119.008 200,000 1 2.149
04/01/2031
BUNDES Fixed

DE0001135275  4,00% 04/01/2037 EUR Fxe 1Y 4.00 2454 1 250,000  116.033 116.375 250,000 1 2.424
04/01/2037
OAT 5,75% Fixed

FRO000187635  oi1 > 25/10/2032  EUR Fixe 1y 5.75 2039 1 300,000  119.602 120.031 300,000 1 2.884
PORTUGAL Fixed

PTOTESOE0007  4,10% 15/04/2037 EUR Fixe 1y 4.10 2.097 1 100,000  111.26 11214 100,000 1 2.917
15/04/2037
OAT 3,5% Fixed

FR0010916924 000 S0 25/04/2026 EUR Fxe 1Y 3.50 2402 1 500,000 101504 101.755 500,000 1 2223 -0.03
BUNDES Fixed

DE0001135432  3,25% 04/07/2042 EUR Fixe 1y 3.25 2544 1 300,000  109.91 11031 300,000 1 2,517
04/07/2042
BONOS Fixed

ES0000011868  6,00% 31/01/2029 EUR 1y 6.00 2557 1 100,000 113501 114.129 100,000 1 2.410

31/01/2029 rate



Coupon Nr. of Nr. of
ISIN Description Maturity Currency frequenc Coupon % propos Bld. B.ld ASk. propos
als quantity price quantity als
y (bid) (ask)

BONOS

ES00000120N0 4,90% 30/07/2040 EUR faif:d 1Y 4.90 3.404 1 150,000 117.93 118.66 150,000 1 3.350
30/07/2040
BONOS Fixed

ES00000122E5 4,65% 30/07/2025 EUR rate 1Y 4.65 2.864 1 1,100,000 101.167 101.595 1,100,000 1 2.243
30/07/2025
BUNDES Fixed

DE0001135085 4,75% 04/07/2028 EUR ratg 1Y 4.75 2.082 1 200,000 109.176  109.465 200,000 1 2.003
04/07/2028
BUNDES Fixed

DE0001135143 6,25% 04/01/2030 EUR rate 1Y 6.25 2.189 1 200,000 119.444 119.785 200,000 1 2.125
04/01/2030
OAT 4,75% Fixed

FR0010070060 25/04/2035 25/04/2035 EUR . 1Y 4.75 3.125 1 200,000 114.25 114.7 200,000 1 3.077
BUNDES Fixed

DE0001135366 4,75% 04/07/2040 EUR rate 1Y 4.75 2,533 1 151,000 128.28 128.68 151,000 1 2.506
04/07/2040
BUNDES Fixed

DE0001135481 2,50% 04/07/2044 EUR rate 1Y 2.50 2.547 1 400,000 99.28 99.69 400,000 1 2.520
04/07/2044
OAT 6,00% Fixed

FR0000571150 25/10/2025 25/10/2025 EUR rate 1Y 6.00 2.643 1 1,500,000 103.008 103.317 1,500,000 1 2.311
OAT 5,50% Fixed

FR0000571218 25/04/2029 25/04/2029 EUR . 1Y 5.50 2.709 1 300,000 111.459 112.063 300,000 1 2.573
OAT 2,75% Fixed

FR0011317783 25/10/2027 25/10/2027 EUR rate 1Y 2.75 2.512 1 250,000 100.66 101.11 250,000 1 2.351
L85 1o Floatin

XS0098449456 ITALY CMS 28/06/2029 EUR rate 9 1y 4.25 3.504 1 100,000 103.1 105.5 100,000 1 2.949
28/06/2029
BELGIUM Fixed

BE0000326356 4% 28/03/2032 EUR rate 1Y 4.00 2.796 1 300,000 107.88 108.831 300,000 1 2.658

28/3/2032



Coupon Nr. of Nr. of
ISIN Description Maturity Currency frequenc Coupon % propos Bld. B.ld ASk. propos
als quantity price quantity als
y (bid) (ask)

BELGIUM

BE0000331406  3,75% 22/06/2045 EUR f;’t‘:d 1y 3.75 3382 1 300,000 10538 1071 300,000 1 3.270
22/6/2045
REPUB.
AT0000AOVRQ6 ggg;’m’* 20/06/2044 EUR f;’t‘gd 1y 3.15 3102 1 100,000  100.69  102.69 100,000 1 2.966
20/6/2044
REPUB.
AT0000A10683 é‘igfﬁ’m’* 23/05/2034 EUR f;fgd 1Y 2.40 2.806 1 250,000  96.652  97.722 250,000 1 2.674
23/05/34
BELGIUM Fied
BE0000320292  4,25% 28/03/2041 EUR Fixe 1y 425 3289 1 300,000 11199 11349 300,000 1 3.178
28/03/2041
AUSTRIA Fied
AT0000383864  6,25% 15/07/2027 EUR Fixe 1y 6.25 2.366 | 1 1,000,000 109.814 110405 1,000,000 1 2.149
15/07/2027
BELGIUM Fied
BE0000304130 5% 28/03/2035 EUR Fixe 1Y 5.00 2089 1 300,000  117.653 118525 300,000 1 2.899
28/03/2035
\ .
FRO011883966 DAL 25% 25/05/2030 EUR Fixed | .y 2.50 2.774 1 300,000  98.612  99.328 300,000 1 2.631
25/5/2030 rate
OLANDA Fied
NL0010071189  2,50% 15/01/2033 EUR Fixe 1y 2.50 2520 1 300,000  99.853  100.509 300,000 1 2.430
15/1/2033
OAT 3,25% Fixed
FRO0L1461037 oA 570 25/052045  EUR Fixe 1y 3.25 3455 1 150,000  97.01  98.07 200,000 1 3.381
BUNDES Fied
DE0001102390  0,5% 15/02/2026 EUR Fixe 1y 0.50 2104 1 500,000  97.966  98.059 500,000 1 2.115
15/02/2026
PORTUGAL Fied
PTOTEBOE0020  4,10% 15/02/2045 EUR Fixe 1y 4.10 3.264 | 1 100,000 11223 11314 100,000 1 3.206

15/02/2045



Nr. of Nr. of

Coupon

Description Maturity Currency frequenc Coupon % propos Bld. B.ld A?k ASk. propos
als quantity price price quantity als
y (bid) (ask)
IRISH 1% Fixed
IE00BVBC9418 S 5E . 15/05/2026  EUR Fixe 1Y 1.00 2490 1 100,000  97.867  98.68 100,000 1 1.915
BONOS INFL Floatin
ES0000012852  0,65% 30/11/2027 EUR 9 1y 0.65 1.005 1 150,000  98.95 10031 150,000 1 0.546
rate
30/11/2027
BELGIUM
BE0000346552 ?ggiN 22/04/2033 EUR f;’t‘:d 1Y 1.25 2796 1 300,000 88552  89.274 500,000 1 2.692
22/04/2033
BUNDES Fixed
DE0001102432  1,25% 15/08/2048 EUR 1y 1.25 2.526 | 1 300,000 7743 77.82 300,000 1 2.501
rate
15/08/2048
BUNDES Floatin
DE0001030567  0,1% 15/04/2026 EUR 9 1y 0.10 0957 1 300,000  98.82  99.34 300,000 1 0.577
rate
15/04/26
\ .
£S0000012B47 ~ BONOS2.7% 54100048  EUR Fixed | ,y 2.70 3557 1 300,000 8634  87.02 300,000 1 3.510
31/10/48 rate
BONOS Fixed
ES00000128C6  2,90% 31/10/2046 EUR 1y 2.90 3523 1 150,000 9059  91.33 150,000 1 3471
rate
31/10/2046
PORTUGAL Fived
PTOTEKOE0011  2,875% 15/10/2025 EUR 1Y 2.88 2.752 | 1 100,000 1001 10069 100,000 1 2.082
rate
15/10/2025
PORTUGAL Fied
PTOTETOE0012  2,875% 21/07/2026 EUR 1Y 2.88 2366 1 100,000  100.81 10143 100,000 1 1.986
rate
21/07/2026
QLA Fixed
NL0012818504  0,75% 15/07/2028 EUR 1Y 0.75 2275 | 1 200,000 94725 95122 200,000 1 2.157
rate
15/07/2028
BELGIUM Fixed +0.2
BE0000341504  0,80% 22/06/2027 EUR 1Y 0.80 2289 1 189,000 9631  96.37 198,000 1 2.265 O

22/06/2027 rate



Nr. of Nr. of

Coupon

. e . o propos Bid i Ask propos
Description Maturity Currency frequenc Coupon % als quantity P als
y (bid) (ask)
BUNDES Fixed
DE0001102408 0,00% 15/08/2026  EUR . 1Y 2.086 1 200,000 96.5 96.61 200,000 1 2.018
15/08/2026
BONOS Fixed
ES0000012A89 1,45% 31/10/2027 EUR rate 1Y 1.45 2.500 1 150,000 97.06 97.66 150,000 1 2.282
31/10/2027
REPUBBLICA
GR0124034688 gI%OC/OA 30/01/2028 EUR f;i(gd 1Y 3.75 2473 1 50,000 103.86 104.63 50,000 1 2.226
30/01/28
REPUBBLICA
GR0138015814 SIZUS;A 30/01/2042 EUR f;t(gd 1Y 4.20 3.680 1 50,000 106.53 107.3 50,000 1 3.621
30/01/42
ROMANIA Fixed
XS1768067297 2,50% 08/02/2030 EUR rat: 1Y 2.50 4747 1 50,000 89.83 90.38 50,000 1 4.617
08/02/2030
REPUBBLICA Floatin
GRR000000010 GRECA GDP 15/10/2042 EUR rate 9 v 1 1,000,000 0.23 0.27 6,000,000 2
TV 15/10/42
ROMANIA Fixed
XS1970549561 3,50% 03/04/2034 EUR rate 1Y 3.50 5.559 1 50,000 85.26 85.91 50,000 1 5.460
03/04/2034
PORTUGAL Fixed
PTOTEROE0014 = 3,875% 15/02/2030 EUR rate 1Y 3.88 2.363 1 100,000 107.35 108.04 100,000 1 2.228
15/02/2030
PORTUGAL Fixed
PTOTEUOE0019  4,125% 14/04/2027 EUR rate 1Y 4.13 2,146 1 100,000 104.55 105.15 100,000 1 1.896
14/04/2027
PORTUGAL Fixed
PTOTEXOE0024  1,95% 15/06/2029 EUR rate 1Y 1.95 2320 1 100,000 98.41 99.02 100,000 1 2.177
15/06/2029
BUND 0,5% Fixed
DE0001102374 15/02/2025 15/02/2025 EUR rate 1Y 0.50 2.827 1 200,000 99.467 99.57 200,000 1 2.375



Nr. of Nr. of

Coupon

. e . o propos Bid Bid Ask propos
Description Maturity Currency frequenc Coupon % als quantity price quantity als
y (bid) (ask)
BONOS 1,4% Fixed
ES0000012B88 30/07/2028 30/07/2028 EUR rate 1Y 1.40 2,518 1 200,000 96.11 96.41 200,000 1 2.430
BUNDES 0% Fixed
DE0001102473 15/08/2029 15/08/2029 EUR rate 1Y 2.0568 1 200,000 90.82 90.98 200,000 1 2.020
PORTUGAL Fixed
PTOTECOE0037  1,00% 12/04/2052 EUR 1Y 1.00 3.258 1 100,000 59.49 60.5 100,000 1 3.182
rate
12/04/2052
BUND 2,50% Fixed
DE0001102341 15/08/2046 15/08/2046  EUR rate 1Y 2.50 2.575 1 150,000 98.75 99.84 150,000 1 2.509
BONOS Fixed
ES00000121S7 4,70% 30/07/2041 EUR 1Y 4.70 3426 1 150,000 115.97 116.6 150,000 1 3.380
rate
30/07/2041
OO Fixed
ES0000012411 5,75% 30/07/2032 EUR 1Y 5.75 2.834 1 150,000 119.86 120.5 150,000 1 2.751
rate
30/07/2032
BONOS Fixed
ES00000124H4 5,15% 31/10/2044 EUR 1Y 5.15 3.501 1 150,000 123.37 124.15 150,000 1 3.454
rate
31/10/2044
(OO Fixed
ES00000127Z9 1,95% 30/04/2026 EUR 1Y 1.95 2,514 1 150,000 99.21 99.81 150,000 1 2.082
rate
30/04/2026
BONOS Fixed
ES00000128E2 3,45% 30/07/2066 EUR 1Y 3.45 3.734 1 150,000 94.04 95.55 150,000 1 3.659
rate
30/07/2066
BONOS Fixed
ES00000128P8 1,50% 30/04/2027 EUR 1Y 1.50 2462 1 150,000 97.75 98.34 150,000 1 2.207
rate
30/04/2027
BONOS Fixed
ES00000128Q6 2,35% 30/07/2033 EUR 1Y 2.35 2,952 1 150,000 95.44 96.05 150,000 1 2.869
rate
30/07/2033
o .
FRO013154044  OATL25% 95059036 EUR bl gy 1.25 3243 1 150,000 8111 8213 150,000 1 3.123

25/05/2036 rate



Nr. of Nr. of

Coupon

. e . o propos Bid Bid Ask propos
Description Maturity Currency frequenc Coupon % als quantity price quantity als
y (bid) (ask)
OAT GREEN Fixed
FR0013234333 1,75% 25/06/2039 EUR rate 1Y 1.75 3.310 1 150,000 82.17 83.23 150,000 1 3.207
25/06/2039
ROMANIA Fixed
XS1313004928 3,875% 29/10/2035 EUR rate 1Y 3.88 5.893 1 50,000 84.06 84.399 100,000 1 5.845
29/10/2035
BUNDES Fixed
DE0001102440 0,5% 15/02/2028 EUR rate 1Y 0.50 2.000 1 250,000 95.354 95.482 250,000 1 1.957
15/02/2028
PORTUGAL Fixed
PTOTEVOE0018  2,125% 17/10/2028 EUR rate 1Y 2.13 2.257 1 100,000 99.51 100.11 100,000 1 2.095
17/10/2028
PORTUGAL Fixed
PTOTEWOEO0017 = 2,25% 18/04/2034 EUR rate 1Y 2.25 2.763 1 100,000 95.8 96.49 100,000 1 2.676
18/04/2034
ROMANIA Fixed
XS1768074319 3,375% 08/02/2038 EUR rate 1Y 3.38 6.027 1 100,000 76.291 76.829 100,000 1 5.956
08/02/2038
BONOS Fixed
ES00000126Z1 1,60% 30/04/2025 EUR rate 1Y 1.60 3.398 1 150,000 99.22 99.82 150,000 1 2.001
30/04/2025
BONOS Fixed
ES00000127A2 1,95% 30/07/2030 EUR rate 1Y 1.95 2.693 1 150,000 96.13 96.74 150,000 1 2.573
30/07/2030
REPUBBLICA
GR0128015725 ggﬁfj}A 30/01/2033 EUR Ilf:t(:d 1Y 3.90 3.112 1 50,000 105.61 106.39 50,000 1 3.007
30/01/33
REPUBBLICA
GRO133011248  Jotoh 30/01/2037 EUR Fxed gy 4.00 3360 1 100,000 1063 1071 100,000 1 3.283
30/01/37
BELGIUM Fixed
BE0000353624 0,65% 22/06/2071 EUR rate 1Y 0.65 3.072 1 300,000 40.42 43.87 300,000 1 2.836

22/06/2071



Coupon Nr. of Nr. of
ISIN Description Maturity Currency frequenc Coupon % 5 propos Bld. B.ld 3 ASk. propos
yi als quantity price quantity als
(bid) (ask)

BUND 0,25% Fixed

DE0001102465 15/02/2029 15/02/2029 e 1Y 0.25 2.017 1 500,000 92.903 92.992 500,000 1 1.994
BUND 0% Fixed

DE0001102481 15/08/2050 15/08/2050 EUR rate 1Y 2499 1 250,000 53 53.3 250,000 1 2.476
BUND 0% Zero

DE0001102564 15/08/2031 15/08/2031 EUR Com | - 2,118 1 250,000 86.679 86.917 250,000 1 2.077
BONOS Fixed

ES0000012G00 1,00% 31/10/2050 EUR rate 1Y 1.00 3574 1 150,000 56.94 58.1 150,000 1 3.478
31/10/2050
BONOS Fixed

ES0000012G42 1,20% 31/10/2040 EUR rate 1Y 1.20 3458 1 150,000 72.69 73.65 150,000 1 3.363
31/10/2040
BONOS Fixed

ES0000012H41 0,10% 30/04/2031 EUR rate 1Y 0.10 2,795 1 1,500,000 84.329 85.275 1,500,000 1 2.617
30/04/2031
OO Fixed

ES0000012H58 1,45% 31/10/2071 EUR rate 1Y 1.45 3.642 1 150,000 51.04 52.88 150,000 1 3.514
31/10/2071
OAT 0,50% Fixed

FR0013131877 25/05/2026 25/05/2026 EUR rate 1Y 0.50 2.603 1 1,400,000 96.941 97.846 1,400,000 1 1.969
OAT 1,50% Fixed

FR0013404969 25/05/2050 25/05/2050 EUR rate 1Y 1.50 3.507 1 200,000 66.52 67.4 200,000 1 3.440
OAT 0,75% Fixed

FR0013480613 25/05/2052 25/05/2052 EUR rate 1Y 0.75 3.525 1 200,000 51.64 53.26 200,000 1 3.390
OAT 0,50% Fixed

FR0014001NN8 25/05/2072 25/05/2072  EUR ey 1Y 0.50 3.101 1 300,000 35.78 36.81 300,000 1 3.024
OAT 0% Fixed

FR0014002WK3 25/11/2031 25/11/2031 EUR rate 1Y 2.890 1 500,000 81.906 82.516 500,000 1 2.781
ROMANIA Fixed

XS1968706876 4,625% 03/04/2049 EUR 1Y 4.63 6.058 1 100,000 81.96 82.5 50,000 1 6.009

03/04/2049 rate



Coupon Nr. of Nr. of
ISIN Description Maturity Currency frequenc Coupon % propos Bld. B.ld A?k ASk. propos
als quantity price price quantity als
y (bid) (ask)

ROMANIA

XS2109813142 3,375% 28/01/2050 EUR faif:d 1Y 3.38 5.965 2 150,000 66.66 67.08 50,000 1 5.922
28/01/2050
ROMANIA Fixed

XS2258400162 2,625% 02/12/2040 EUR rate 1Y 2.63 6.054 1 50,000 65.44 66.03 100,000 1 5.978
02/12/2040
ROMANIA Fixed

XS2330514899 2,75% 14/04/2041 EUR rel:t(e 1Y 2.75 6.040 1 50,000 66.34 66.65 50,000 1 6.001
14/04/2041
BUND 0,00% Fixed

DE0001102572 15/08/2052 15/08/2052 EUR rate 1Y 2,508 1 150,000 50.32 50.93 150,000 1 2.463
BUND 1,00% Fixed

DE0001102598 15/05/2038 15/05/2038 EUR rate 1Y 1.00 2,524 1 150,000 82.77 83.34 150,000 1 2.468
BUND 1,00% Fixed

DE0001102382 15/08/2025 15/08/2025 EUR rate 1Y 1.00 2468 1 2,000,000 98.948 99.02 2,000,000 1 2.367
BUND 0,25% Fixed

DE0001102416 15/02/2027 15/02/2027 EUR rate 1Y 0.25 2.002 1 250,000 96.216 96.302 250,000 1 1.961
BUND 0,50% Fixed

DE0001102424 15/08/2027 15/08/2027 EUR rate 1Y 0.50 1.988 1 250,000 96.089 96.176 250,000 1 1.954
BUND 0,25% Fixed

DE0001102457 15/08/2028 15/08/2028 EUR rate 1Y 0.25 2.019 1 150,000 93.71 93.869 150,000 1 1.973
BUND 0% Fixed

DE0001102580 15/02/2032 15/02/2032 EUR rate 1Y 2,205 1 200,000 85.41 85.89 200,000 1 2.126
BUND 1,70% Fixed

DE0001102606 15/08/2032 15/08/2032 EUR rate 1Y 1.70 2214 1 200,000 96.38 96.62 200,000 1 2.180
SHATZ Fixed

DE0001104909 2,20% 12/12/2024 EUR rate 1Y 2.20 4766 1 1,000,000 99.862 100.02 55,000 1 1.777
12/12/2024
BONOS Fixed

ES00000124C5 5,15% 31/10/2028 EUR rate 1Y 5.15 2573 1 150,000 109.53 110.13 150,000 1 2.420

31/10/2028



Coupon Nr. of Nr. of
ISIN Description Maturity Currency frequenc Coupon % propos Bld. ASk. propos
als quantity quantity als
y (bid) (ask)

PORTUGAL

PTOTEPOE0032 1,15% 11/04/2042 EUR faif:d 1Y 1.15 3213 1 100,000 72.85 73.79 100,000 1 3.127
11/04/2042
BOBL 0% Fixed

DE0001141810 11/04/2025 11/04/2025 EUR rate 1Y 2.770 1 1,000,000 98.956 99.028 1,000,000 1 2.577
LA Fixed

DE000BU22007 2,50% 13/03/2025 EUR rate 1Y 2.50 3.102 1 1,000,000 99.804 99.978 1,000,000 1 2.529
13/03/2025
BONOS 0% Fixed

ES0000012J15 31/01/2027 31/01/2027 EUR rate 1Y 2415 1 1,000,000 94.911 95.17 1,000,000 1 2.287
OAT 0,50% Fixed

FR0012517027 25/05/2025 25/05/2025 EUR rate 1Y 0.50 3.023 1 500,000 98.761 99.128 500,000 1 2.266
OAT 1,00% Fixed

FR0012938116 25/11/2025 25/11/2025 EUR rate 1Y 1.00 2495 1 500,000 98.533 98.655 1,500,000 1 2.369
OAT 0% Fixed

FR0014007TY9 25/02/2025 25/02/2025 EUR rate 1Y 3.161 1 1,500,000 99.204 99.364 1,500,000 1 2.515
OAT 0,75% Fixed

FRO01400AIN5S 25/02/2028 25/02/2028 EUR rate 1Y 0.75 2,581 1 1,000,000 94.347 94.871 1,000,000 1 2.406
U Fixed

DE0001030708 GREEN 0% 15/08/2030 EUR rate 1Y 2,167 1 150,000 88.45 89.39 150,000 1 1.978
15/08/2030
BOBL Fixed

DE0001030716 GREEN 0% 10/10/2025 EUR rate 1Y 2.617 1 150,000 97.75 98.33 150,000 1 1.931
10/10/2025
GUIRD Fixed

DE0001030724 GREEN 0% 15/08/2050 EUR rate 1Y 2.503 1 150,000 52.94 53.57 150,000 1 2.456
15/08/2050
BUND Fixed

DE0001030732 GREEN 0% 15/08/2031 EUR rate 1Y 2,173 1 150,000 86.54 87.11 150,000 1 2.073

15/08/2031



Nr. of Nr. of

Coupon

Description Maturity Currency frequenc Coupon % propos Bld. B.ld A?k ASk. propos
als quantity price price quantity als
y (bid) (ask)
BUND
DE0001030757 ?lggiN 15/08/2053 EUR f;’t‘eed 1Y 1.80 2703 1 150,000 8211 8749 150,000 1 2.408
15/08/2053
BUND 0% Fixed
DE0001102523  JiDR. 15/11/2027  EUR Fixe 1y 2121 1 150,000  93.94 9449 150,000 1 1.921
BUND 0% Zero
DE0001102549  JonO M. 15/05/2036 EUR e 2414 1 150,000 7575 7634 150,000 1 2.346
BUND 1,80% Fixed
DE0001102614  Doro L% 150812053 EUR Fixe 1Y 1.80 2540 1 150,000  85.04  85.68 150,000 1 2.505
BUND
DE000BU3Z005 S%&N 15/02/2033 EUR f;fgd 1Y 2.30 2274 1 150,000  100.19  100.77 150,000 1 2.196
15/02/2033
BONOS Fixed
ES00000127G9  2,15% 31/10/2025 EUR 1y 2.15 2.748 1 150,000 9945  100.08 150,000 1 2.060
rate
31/10/2025
BONOS 0% Zero
ES0000012K38  poooS % 31/052025 EUR - 3320 1 150,000 9831  98.9 150,000 1 2.148
BONOS Fixed
ES0000012K46  1,90% 31/10/2052 EUR 1Y 1.90 3612 1 150,000 7019  70.99 150,000 1 3.555
rate
31/10/2052
OLYOS Fixed
ES0000012K95  3,45% 30/07/2043 EUR 1Y 3.45 3531 | 1 250,000  98.89 9953 150,000 1 3.484
rate
30/07/2043
BONOS Fixed
ES0000012L60  3,90% 30/07/2039  EUR 1Y 3.90 3380 1 150,000 10593  106.55 150,000 1 3.328
rate
30/07/2039
BONOS Fixed
ES0000012L78  3,55% 31/10/2033 EUR 1y 3.55 2089 1 150,000 10434 10492 150,000 1 2.916
rate
31/10/2033
OAT 0,75% Fixed +0.0
FROOI3341682 oo 00 25/11/2028  EUR Fixe 1Y 0.75 2.734 1 150,000 9257 9355 150,000 1 2461



Nr. of Nr. of

Coupon

. e . o propos Bid Bid Ask propos
Description Maturity Currency frequenc Coupon % als quantity price quantity als
y (bid) (ask)
OAT GREEN Fixed
FR0014002JM6 0,50% 25/06/2044 EUR . 1Y 0.50 3427 1 150,000 58.73 59.79 150,000 1 3.327
25/06/2044
OATi GREEN Fixed
FRO01400AQHO  0,10% 25/07/2038 EUR rate 1Y 0.10 1.259 1 150,000 85.53 86.99 150,000 1 1.133
25/07/2038
ROMANIA Fixed
XS2538441598 6,625% 27/09/2029 EUR rate 1Y 6.63 4599 1 50,000 108.6 109.05 50,000 1 4.500
27/09/2029
ROMANIA Fixed
XS2689948078 6,375% 18/09/2033 EUR rate 1Y 6.38 5.628 1 50,000 105.06 105.56 50,000 1 5.557
18/09/2033
ROMANIA Fixed
XS2689949399 5,50% 18/09/2028 EUR rate 1Y 5.50 4148 1 50,000 104.67 105.22 50,000 1 3.995
18/09/2028
OAT 2,50% Fixed
FR0O01400FYQ4 24/09/2026 24/09/2026  EUR rate 1Y 2.50 2.627 1 150,000 99.77 100.75 150,000 1 2.077
OAT 3,50% Fixed
FR001400L834 25/11/2033 25/11/2033 EUR rate 1Y 3.50 3.094 1 150,000 103.15 104.12 150,000 1 2.972
PORTUGAL Fixed
PTOTEOOE0033  0,30% 17/10/2031 EUR rate 1Y 0.30 2534 1 100,000 86.02 86.85 150,000 1 2.390
17/10/2031
PORTUGAL Fixed
PTOTEYOE0031 1,65% 16/07/2032 EUR i 1Y 1.65 2.586 1 150,000 93.58 94.2 150,000 1 2.492
16/07/2032
PORTUGAL Fixed
PTOTEZOE0014 = 3,50% 18/06/2038 EUR rate 1Y 3.50 3.069 1 150,000 104.71 105.52 150,000 1 2.998
18/06/2038
ROMANIA Fixed
XS1892127470 4,125% 11/03/2039 EUR rate 1Y 4.13 6.040 1 50,000 81.98 82.58 50,000 1 5.968
11/03/2039
ROMANIA Fixed
XS2330503694 2,00% 14/04/2033 EUR rate 1Y 2.00 5.536 1 50,000 76.76 77.31 50,000 1 5.438

14/04/2033



Nr. of Nr. of

Coupon

. e . o propos Bid i Ask propos
Description Maturity Currency frequenc Coupon % als quantity P als
y (bid) (ask)
OAT 0% Fixed
FR0013415627 25/03/2025 25/03/2025 EUR rate - 3.230 1 3,000,000 98.943 99.25 3,000,000 1 2.278
ROMANIA Fixed
XS2770920937 5,375% 22/03/2031 EUR 1Y 5.38 5192 1 50,000 100.93 101.6 50,000 1 5.066
rate
22/03/2031
ROMANIA
XS$2770921315  ORTEN 22/02/2036 EUR Fxed gy 5.63 6.025 1 50,000 9677 9747 50,000 1 5.936
22/02/2036
ROMANIA Fixed
XS2178857954 3,624% 26/05/2030 EUR rate 1Y 3.62 4795 1 50,000 94.43 94.98 50,000 1 4.675

26/05/2030



