Description Maturity Currency fr((:e(c)[lllll()e(r’ll(lzy ;13;{1 d
4.00

OAT 4% Fixed

FR0010371401 25/10/2038 25/10/2038 EUR . 1Y
BUNDES Fixed

DE0001135325 4,25% 04/07/2039 EUR rate 1Y 4.25
04/07/2039
EONGS Fixed

ES0000012932 4,20% 31/01/2037 EUR rate 1Y 4.20
31/01/2037
REPUB.
AUSTRIA Fixed

AT0000AODXC2 4,85% 15/03/2026  EUR rate 1Y 4.85
15/03/2026
BUNDES Fixed

DE0001135226 4,75% 04/07/2034 EUR ratg 1Y 4.75
04/07/2034
BUNDES Fixed

DE0001135176 5,50% 04/01/2031 EUR rate 1Y 5.50
04/01/2031
BUNDES Fixed

DE0001135275 4,00% 04/01/2037 EUR rate 1Y 4.00
04/01/2037
OAT 5,75% Fixed

FR0000187635 25/10/2032 25/10/2032 EUR rate 1Y 5.75
PORTUGAL Fixed

PTOTE50E0007 4,10% 15/04/2037 EUR rate 1Y 4.10
15/04/2037
OAT 3,5% Fixed

FR0010916924 25/04/2026 25/04/2026  EUR rate 1Y 3.50
BUNDES Fixed

DE0001135432 3,25% 04/07/2042 EUR rat: 1Y 3.25
04/07/2042
BONOS Fixed

ES0000011868 6,00% 31/01/2029 EUR rate 1Y 6.00

31/01/2029



A Bid A Ask
Description Maturity Currency fr(:)llllg(:é Cm:/pon B;{l d quant ]13'113e ﬁé{e quant
q y C yr ity p p ity

PERNOS Fixed

ES00000120N0 4,90% 30/07/2040 EUR rate 1Y 4.90
30/07/2040
BONOS Fixed

ES00000122E5 4,65% 30/07/2025 EUR rate 1Y 4.65
30/07/2025
BUNDES Fixed

DE0001135085 4,75% 04/07/2028 EUR rate 1Y 4.75
04/07/2028
BUNDES Fixed

DE0001135143 6,25% 04/01/2030 EUR rate 1Y 6.25 +0.04
04/01/2030
OAT 4,75% Fixed

FR0010070060 25/04/2035 25/04/2035 EUR rate 1Y 4.75
BUNDES Fixed

DE0001135366 4,75% 04/07/2040 EUR rate 1Y 4.75
04/07/2040
BUNDES Fixed

DE0001135481 2,50% 04/07/2044 EUR rate 1Y 2.50
04/07/2044
OAT 6,00% Fixed

FR0000571150 25/10/2025 25/10/2025 EUR rate 1Y 6.00
OAT 5,50% Fixed

FR0000571218 25/04/2029 25/04/2029 EUR rate 1Y 5.50
OAT 2,75% Fixed

FR0011317783 25/10/2027 25/10/2027 EUR rate 1Y 2.75
le 1 Floatin

XS0098449456 ITALY CMS 28/06/2029 EUR rate 9 1y 4.25
28/06/2029
BELGIUM Fixed

BE0000326356 4% 28/03/2032 EUR rate 1Y 4.00

28/3/2032



Description Maturity Currency fr((:e(c)[lllll()e(r’ll(lzy ;13;{1 d

BELGIUM

BE0000331406 3,75% 22/06/2045 EUR f;f:d 1Y 3.75
22/6/2045
REPUB.
AUSTRIA Fixed

AT0000AOVRQ6 3,15% 20/06/2044 EUR rate 1Y 3.15
20/6/2044
REPUB.
AUSTRIA Fixed

AT0000A10683 2,40% 23/05/2034 EUR . 1Y 2.40
23/05/34
BELGIUM Fixed

BE0000320292 4,25% 28/03/2041 EUR rate 1Y 4.25
28/03/2041
AUSTRIA Fixed

AT0000383864 6,25% 15/07/2027 EUR rate 1Y 6.25
15/07/2027
BELGIUM Fixed

BE0000304130 5% 28/03/2035 EUR rate 1Y 5.00
28/03/2035
OAT 2,5% Fixed

FR0011883966 25/5/2030 25/05/2030 EUR rate 1Y 2.50
OLANDA Fixed

NL0010071189 2,50% 15/01/2033 EUR rate 1Y 2.50
15/1/2033
OAT 3,25% Fixed

FR0011461037 25/05/2045 25/05/2045 EUR . 1Y 3.25 -0.18
BUNDES Fixed

DE0001102390 0,5% 15/02/2026 EUR rate 1Y 0.50
15/02/2026
PORTUGAL Fixed

PTOTEBOE0020  4,10% 15/02/2045 EUR rate 1Y 4.10

15/02/2045



Description Maturity Currency C(;;lggn fr((:e(c)[lllll()e(r’ll(lzy ;13;{1 d
1.00

IRISH 1% Fixed

IE00BVBCO418 oo e 15/05/2026 EUR rate 1Y
BONOS INFL E—

ES00000128S2  0,65% 30/11/2027 EUR ot 9 1y 0.65
30/11/2027
BELGIUM
GREEN Fixed

BE0000346552 1 5o, 22/04/2033 EUR rate 1Y 1.25
22/04/2033
BUNDES —_

DE0001102432  1,25% 15/08/2048 EUR rate 1Y 1.25
15/08/2048
BUNDES Floatin

DE0001030567  0,1% 15/04/2026 EUR ra?: 9 1y 0.10
15/04/26
BONOS 2,7% Fixed

ES0000012B47 5o 31/10/2048 EUR rate 1Y 2.70
BONOS Fixed

ES00000128C6  2,90% 31/10/2046 EUR rate 1Y 2.90
31/10/2046
PORTUGAL o

PTOTEKOE0011  2,875% 15/10/2025 EUR rate 1Y 2.88
15/10/2025
PORTUGAL Fixed

PTOTETOE0012  2,875% 21/07/2026 EUR rate 1Y 2.88
21/07/2026
OLANDA .

NL0012818504  0,75% 15/07/2028 EUR ot 1Y 0.75
15/07/2028
BELGIUM Fixed

BE0000341504  0,80% 22/06/2027 EUR Late 1Y 0.80 +0.03

22/06/2027



Description Maturity

BUNDES

Currenc Coupon Coupon | Bid
y frequency % yield

DE0001102408 0,00% 15/08/2026  EUR f;f:d 1Y
15/08/2026
BONOS Fixed

ES0000012A89 1,45% 31/10/2027 EUR rate 1Y 1.45
31/10/2027
REPUBBLICA
GRECA Fixed

GR0124034688 3,75% 30/01/2028 EUR . 1Y 3.75
30/01/28
REPUBBLICA
GRECA Fixed

GR0138015814 4,20% 30/01/2042 EUR rate 1Y 4.20
30/01/42
ROMANIA Fixed

XS1768067297 2,50% 08/02/2030 EUR rate 1Y 2.50
08/02/2030
ROMANIA Fixed

XS1970549561 3,50% 03/04/2034 EUR rate 1Y 3.50
03/04/2034
PORTUGAL Fixed

PTOTEROE0014  3,875% 15/02/2030 EUR rate 1Y 3.88
15/02/2030
PORTUGAL Fixed

PTOTEUOEO0019  4,125% 14/04/2027 EUR rate 1Y 4.13
14/04/2027
PORTUGAL Fixed

PTOTEXOE0024 1,95% 15/06/2029 EUR rate 1Y 1.95
15/06/2029
BONOS 1,4% Fixed

ES0000012B88 30/07/2028 30/07/2028 EUR rate 1Y 1.40
BUNDES 0% Fixed

DE0001102473 15/08/2029 15/08/2029 EUR e, 1Y



A Bid . Ask
Description Maturity Currency B DR DY Cm:pon ].31d quant B.l 4 A.Sk quant
type frequency % yield ity price price ity

PORTUGAL Fixed

PTOTECOE0037  1,00% 12/04/2052 EUR rate 1Y 1.00
12/04/2052
BUND 2,50% Fixed

DE0001102341 ;s 0arnie 15/08/2046 EUR rate 1Y 2.50 +0.11
BONOS Fixed

ES00000121S7  4,70% 30/07/2041 EUR rate 1Y 4.70
30/07/2041
HOWOS Fixed

ES0000012411  5,75% 30/07/2032 EUR rate 1Y 5.75
30/07/2032
BONOS Fixed

ES00000124H4  5,15% 31/10/2044 EUR rat 1Y 5.15
31/10/2044 ate
SO0 Fixed

ES00000127Z9  1,95% 30/04/2026 EUR rate 1Y 1.95
30/04/2026
BONOS Fixed

ES00000128E2  3,45% 30/07/2066 EUR rate 1Y 3.45
30/07/2066
BONOS Fixed

ES00000128P8  1,50% 30/04/2027 EUR rate 1Y 1.50
30/04/2027
BONOS Fixed

ES00000128Q6  2,35% 30/07/2033 EUR rate 1Y 2.35
30/07/2033
OAT 1,25% Fixed

FRO013154044 ;o005 25/05/2036 EUR ot 1Y 1.25
OAT GREEN Fixed

FR0013234333  1,75% 25/06/2039 EUR rate 1Y 1.75
25/06/2039
ROMANIA —

XS1313004928  3,875% 29/10/2035 EUR rate 1Y 3.88

29/10/2035



A Bid A Ask
Description Maturity Currency fr(:)llllg(:é Cm:/pon B;{l d quant ]13'113e ﬁé{e quant
q y C yr ity p p ity

BUNDES

DE0001102440  0,5% 15/02/2028 EUR f;’t‘gd 1Y 0.50
15/02/2028
PORTUGAL _—

PTOTEVOE0018  2,125% 17/10/2028 EUR rat 1Y 2.13
17/10/2028 ate
PORTUGAL Fixed

PTOTEWOE0017 = 2,25% 18/04/2034 EUR Lt 1Y 2.25
18/04/2034
ROMANIA .

XS1768074319  3,375% 08/02/2038 EUR rate 1Y 3.38 +0.26
08/02/2038
BONOS Fixed

ES00000127A2  1,95% 30/07/2030 EUR rate 1Y 1.95
30/07/2030
REPUBBLICA
GRECA Fixed

GRO128015725 4/ goo” 30/01/2033 EUR rate 1Y 3.90
30/01/33
REPUBBLICA
GRECA Fixed

GRO133011248  /(oo" 30/01/2037 EUR rate 1Y 4.00
30/01/37
BELGIUM _—

BE0000353624  0,65% 22/06/2071  EUR r;’t‘e 1Y 0.65
22/06/2071
BUND 0,25% Fixed

DE0001102465 00 o 15/02/2029 EUR rate 1Y 0.25 -0.02
BUND 0% Fixed

DE0001102481 ;s e oo 15/08/2050 EUR rate 1Y
BUND 0% Zero

DE0001102564 'z e o 15/08/2031 EUR Coupon



Description Maturity Currency fr((:e(c)[lllll()e(r’ll(lzy ;13;{1 d

RS Fixed

ES0000012G00 1,00% 31/10/2050 EUR rate 1Y 1.00
31/10/2050
BONOS Fixed

ES0000012G42 1,20% 31/10/2040 EUR rate 1Y 1.20
31/10/2040
BONOS Fixed

ES0000012H41 0,10% 30/04/2031 EUR rate 1Y 0.10
30/04/2031
BONOS Fixed

ES0000012H58 1,45% 31/10/2071 EUR rate 1Y 1.45
31/10/2071
OAT 0,50% Fixed

FR0013131877 25/05/2026 25/05/2026 EUR rate 1Y 0.50
OAT 1,50% Fixed

FR0013404969 25/05/2050 25/05/2050 EUR rate 1Y 1.50
OAT 0,75% Fixed

FR0013480613 25/05/2052 25/05/2052 EUR rate 1Y 0.75
OAT 0,50% Fixed

FR0O014001NN8 25/05/2072 25/05/2072 EUR rate 1Y 0.50
OAT 0% Fixed

FR0014002WK3 25/11/2031 25/11/2031 EUR rate 1Y
ROMANIA Fixed

XS1968706876 4,625% 03/04/2049 EUR rate 1Y 4.63
03/04/2049
ROMANIA Fixed

XS2109813142 3,375% 28/01/2050 EUR rate 1Y 3.38
28/01/2050
ROMANIA Fixed

XS2258400162 2,625% 02/12/2040 EUR rate 1Y 2.63

02/12/2040



. i . Ask
— . Coupon Coupon Coupon Bid Bid Ask
Description Maturity Currency ty]l))e frequI:)ncy ‘%l: yield price price quant
ity

ROMANIA

XS2330514899 2,75% 14/04/2041 EUR f;f:d 1Y N5
14/04/2041
BUND 0,00% Fixed
DE0001102572 15/08/2052 15/08/2052 EUR rate 1Y
BUND 1,00% Fixed
DE0001102598 15/05/2038 15/05/2038 EUR rate 1Y 1.00
BUND 1,00% Fixed
DE0001102382 15/08/2025 15/08/2025 EUR rate 1Y 1.00 -0.03
BUND 0,25% Fixed
DE0001102416 15/02/2027 15/02/2027 EUR rate 1Y 0.25
BUND 0,50% Fixed
DE0001102424 15/08/2027 15/08/2027 EUR rate 1Y 0.50 +0.01
BUND 0,25% Fixed
DE0001102457 15/08/2028 15/08/2028 EUR rate 1Y 0.25
BUND 0% Fixed
DE0001102580 15/02/2032 15/02/2032 EUR rate 1Y
BUND 1,70% Fixed
DE0001102606 15/08/2032 15/08/2032 EUR rate 1Y 1.70 +0.02
BONOS Fixed
ES00000124C5 5,15% 31/10/2028 EUR rate 1Y 5.15
31/10/2028
PORTUGAL Fixed
PTOTEPOE0032 1,15% 11/04/2042 EUR rate 1Y 1.15
11/04/2042
BONOS 0% Fixed
ES0000012]15 31/01/2027 31/01/2027 EUR rate 1Y 1.945 1 6,000 97.021
OAT 1,00% Fixed
FR0012938116 25/11/2025 25/11/2025 EUR rate 1Y 1.00 +0.01
OAT 0,75% Fixed
FR0O01400AIN5 25/02/2028 25/02/2028 EUR rate 1Y 0.75



A Bid . Ask
Description Maturity Currency B DR DY Cm:pon ].31d quant B.l 4 A.Sk quant
type frequency % yield ity price price ity

ELIY) Fixed
DE0001030708 GREEN 0% 15/08/2030 EUR rate 1Y -0.1
15/08/2030
BOBL Fixed
DE0001030716 GREEN 0% 10/10/2025 EUR rate 1Y
10/10/2025
LY Fixed
DE0001030724 GREEN 0% 15/08/2050 EUR rate 1Y
15/08/2050
BUND Fixed
DE0001030732 GREEN 0% 15/08/2031 EUR rate 1Y
15/08/2031
BUND
GREEN Fixed
DE0001030757 1,80% 15/08/2053 EUR rate 1Y 1.80
15/08/2053
BUND 0% Fixed
DE0001102523 15/11/2027 15/11/2027 EUR rate 1Y
BUND 0% Zero
DE0001102549 15/05/2036 15/05/2036 EUR Coupon
BUND 1,80% Fixed
DE0001102614 15/08/2053 15/08/2053 EUR rate 1Y 1.80
BUND
GREEN Fixed
DE000BU3Z005 2,30% 15/02/2033 EUR rate 1Y 2.30
15/02/2033
BONOS Fixed
ES00000127G9 2,15% 31/10/2025 EUR rate 1Y 2.15
31/10/2025
EONGS Fixed
ES0000012K46 1,90% 31/10/2052 EUR rate 1Y 1.90

31/10/2052



Description Maturity Currency fr((:e(c)[lllll()e(r’ll(lzy ;13;{1 d

BONOS Fixed

ES0000012K95 3,45% 30/07/2043 EUR rate 1Y 3.45
30/07/2043
BONOS Fixed

ES0000012L60 3,90% 30/07/2039 EUR rate 1Y 3.90
30/07/2039
BONOS Fixed

ES0000012L78 3,55% 31/10/2033 EUR rate 1Y 3.55
31/10/2033
OAT 0,75% Fixed

FR0013341682 25/11/2028 25/11/2028 EUR e 1Y 0.75
OAT GREEN Fized

FR0014002]M6 0,50% 25/06/2044 EUR rat 1Y 0.50
25/06/2044 ate
OATi GREEN Fixed

FR001400AQHO0 0,10% 25/07/2038 EUR — 1Y 0.10
25/07/2038
ROMANIA Fixed

XS2538441598 6,625% 27/09/2029 EUR rate 1Y 6.63 5.473 1 4,000 104.21 +0.26
27/09/2029
ROMANIA Fixed 109.9

XS2689948078 6,375% 18/09/2033 EUR rate 1Y 6.38 99 ' 3,000 1 4.864 +0.03
18/09/2033
ROMANIA Fixed

XS2689949399 5,50% 18/09/2028 EUR rate 1Y 5.50
18/09/2028
OAT 2,50% Fixed

FR001400FYQ4 24/09/2026 24/09/2026 EUR rate 1Y 2.50
OAT 3,50% Fixed

FR001400L834 25/11/2033 25/11/2033 EUR rate 1Y 3.50
PORTUGAL Fixed

PTOTEOOE0033 0,30% 17/10/2031 EUR r;}t(e 1Y 0.30

17/10/2031



Description Maturity Currency C(;;lggn fr((:e(c)[lllll()e(r’ll(lzy ;13;{1 d

PORTUGAL Fied

PTOTEYOE0031  1,65% 16/07/2032 EUR Fixe 1y 1.65
16/07/2032
PORTUGAL Fied

PTOTEZOE0014  3,50% 18/06/2038  EUR Fixe 1y 3.50
18/06/2038
ROMANIA Fied

XS1892127470  4,125% 11/03/2039  EUR Fixe 1y 413
11/03/2039
ROMANIA Ficed

XS2330503694  2,00% 14/04/2033 EUR Fixe 1y 2.00
14/04/2033
ROMANIA Fied

X$2770920937  5,375% 22/03/2031 EUR Fixe 1Y 5.38
22/03/2031
ROMANIA
GREEN Fixed

X52770921315 St E 22/02/2036  EUR Fixe 1Y 5.63
22/02/2036
ROMANIA Fied

XS2178857954  3,624% 26/05/2030 EUR Fixe 1y 3.62
26/05/2030
REPUB.
AUSTRIA T

ATO000AZHLCA g2 30/06/2120 EUR Fixe 1y 0.85
30/06/2120
BOBL
GREEN Fixed

DE0001030740  TRCE 15/10/2027 EUR Fixe 1y 1.30
15/10/2027
BUND 0% Fixed

DE0001102515  Joro Ve, 15/05/2035 EUR Fixe 1Y -0.01

. .
DE000BU2D004 ~ BUND 2,50% 4 5,000054  EUR Fixed 2.50

15/08/2054 rate



. Bid . Ask
Description Maturity Currency DY Cm:pon ].31d quant B.l 4 A.Sk quant
frequency % yield ity price price ity
2.20

BUND 2,20% Fixed
DE000BU22023  ponn ®20% 151022034  EUR Fixe 1Y
OAT 0,50% Fixed
FRO013407236 b0 0006 250052020  EUR Fixe 1y 0.50
OAT 0,50% Fixed
FROOI3515806  ono o0%  25/05/2040 EUR Fixe 1Y 0.50
OATei 0,10% Fixed
FROOL4001N38  ont8 %i0% 25072031 EUR Fixe 1y 0.10
ROMANIA .
XS2999552909  6,25% 10/09/2034 EUR f:t‘eed 1y 6.25 6010 1 10,000 é01'45 -0.37
10/09/2034
ROMANIA Fied
X$3021378032  5,875% 11/07/2032 EUR Fixe 1Y 5.88 0.67
11/07/2032
ROMANIA Fied
X$3021378388  6,75% 11/07/2039  EUR Fixe 1y 6.75
11/07/2039
ROMANIA Fied
XS2908644615  5,125% 24/09/2031 EUR Fixe 1y 5.13
24/09/2031
ROMANIA Fied
XS2829209720  5,25% 30/05/2032 EUR Fixe 1y 5.25
30/05/2032
ROMANIA Fied
XS2829810923  5,625% 30/05/2037 EUR Fixe 1Y 5.63
30/05/2037
ROMANIA Fied
XS2908645265  6,00% 24/09/2044 EUR Fixe 1y 6.00 -1.37
24/09/2044
FRO01400QMF9 ~ OAT3,00%  »511/2034  EUR Fixed 5y 3.00

25/11/2034 rate



Description Maturity Currency fr((:e(c)[lllll()e(r’ll(lzy y]f;{l d

REP.
AUSTRIA Fixed

AT0000A33SH3 GREEN 2,9% 23/05/2029 EUR . 1Y 2.90
23/05/29
ROMANIA Fixed

XS1420357318 2,875% 26/05/2028 EUR rate 1Y 2.88
26/05/2028
ROMANIA Fixed

XS51599193403 2,375% 19/04/2027  EUR . 1Y 2.38
19/04/2027
ROMANIA Fixed

X52262211076 1,375% 02/12/2029 EUR rate 1Y 1.38
02/12/2029
ROMANIA Fixed

XS2364199757 1,75% 13/07/2030 EUR rate 1Y 1.75
13/07/2030
ROMANIA Fixed

X52999533271 5,25% 10/03/2030  EUR 1Y 5.25

10/03/2030 rate



