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REP OF
Lip L Fixed

US465410BG26  5,375% 15/06/2033  USD Fxe 6M 5.38 5241 1 203,000  100.908 103.078 203,000 1 4.929
15/06/33
USD
OAT 4% Fixed

FRO010371401  OFTM% . 25/102038  EUR Fixe 1Y 4.00 3283 1 200,000  107.9 108327 200,000 1 3.247
BUNDES Fied

DE0001135325  4,25% 04/07/2039  EUR Fixe 1Y 425 2528 | 1 150,000  120.803 121.154 150,000 1 2.503
04/07/2039
BONOS Fixed

ES0000012932  4,20% 31/01/2037 EUR Fxe 1Y 420 3186 1 150,000 1101 11019 150,000 1 3.178
31/01/2037
REPUB.

AT0000AODXC2 i‘ggg‘m 15/03/2026 EUR f;’t‘:d 1Y 4.85 2570 1 1,500,000 102.88  103.579 1,500,000 1 2.039
15/03/2026
BUNDES Fied

DE0001135226  4,75% 04/07/2034 EUR Fixe 1Y 4.75 2306 1 150,000  120.84  121.005 300,000 1 2.289
04/07/2034
BUNDES Fied

DE0001135176  5,50% 04/01/2031 EUR Fixe 1Y 5.50 2205 1 200,000  118.651 118.992 200,000 1 2.151
04/01/2031
BUNDES Fied

DE0001135275  4,00% 04/01/2037 EUR Fixe 1Y 4.00 2458 1 150,000  115.983 116302 150,000 1 2.430
04/01/2037
OAT 5,75% Fixed

FRO000187635 oo *7O%  25/10/2032 EUR Fixe 1Y 5.75 2019 1 150,000  119.76  119.84 150,000 1 2.909
PORTUGAL Fied

PTOTESOE0007  4,10% 15/04/2037 EUR Fixe 1Y 4.10 2081 1 100,000 11144  111.82 100,000 1 2.946
15/04/2037
OAT 3,5% Fixed

FRO010916924 o0 3% . 25/04/2026  EUR Fixe 1Y 3.50 2326 | 1 300,000 101611 101.699 500,000 1 2263  -0.03
BUNDES Fied

DE0001135432  3,25% 04/07/2042 EUR Fxe 1Y 3.25 2549 1 150,000  109.84 1102 150,000 1 2.525

04/07/2042
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IONCSE Fixed

ES0000011868 6,00% 31/01/2029 EUR rate 1Y 6.00 2.508 1 150,000 113.71 113.83 150,000 1 2.480
31/01/2029
BONOS Fixed

ES00000120N0 4,90% 30/07/2040 EUR rate 1Y 4.90 3.397 1 150,000 118.02 118.37 150,000 1 3.371
30/07/2040
OIS Fixed

ES00000122E5 4,65% 30/07/2025 EUR rate 1Y 4.65 2.598 1 150,000 101.35 101.429 1,100,000 1 2.483
30/07/2025
BUNDES Fixed

DE0001135085 4,75% 04/07/2028 EUR r:t(e 1Y 4.75 2.089 1 200,000 109.15 109.469 200,000 1 2.002
04/07/2028
BUNDES Fixed

DE0001135143 6,25% 04/01/2030 EUR rate 1Y 6.25 2.175 1 150,000 119.52 119.63 150,000 1 2.154
04/01/2030
OAT 4,75% Fixed

FR0010070060 25/04/2035 25/04/2035 EUR rate 1Y 4.75 3.111 1 150,000 114.38 114.48 150,000 1 3.100
BUNDES Fixed

DE0001135366 4,75% 04/07/2040 EUR r:t(e 1Y 4.75 2.537 1 150,000 128.22 128.58 150,000 1 2.513
04/07/2040
BUNDES Fixed

DE0001135481 2,50% 04/07/2044  EUR rate 1Y 2.50 2.550 1 150,000 99.23 99.6 150,000 1 2.526
04/07/2044
OAT 6,00% Fixed

FR0000571150 25/10/2025 25/10/2025 EUR ey 1Y 6.00 2.639 1 1,500,000 103.012 103.311 1,500,000 1 2.318
OAT 5,50% Fixed

FR0000571218 25/04/2029 25/04/2029 EUR rate 1Y 5.50 2.716 1 300,000 111.429 112.03 300,000 1 2.581
OAT 2,75% Fixed

FR0011317783 25/10/2027 25/10/2027 EUR rate 1Y 2.75 2.447 1 250,000 100.841  100.909 250,000 1 2.423
REP OF Floatin

XS0098449456 ITALY CMS 28/06/2029 EUR rate 9 oy 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 2.795 1 300,000 107.885 108.845 300,000 1 2.656

28/3/2032
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BELGIUM Fied

BE0000331406  3,75% 22/06/2045 EUR Fixe 1Y 3.75 3385 1 300,000 10533  107.03 300,000 1 3.274
22/6/2045
REPUB.

AT0000AOVRQ6 g“;g;RIA 20/06/2044 EUR f:t‘eed 1Y 3.15 3104 1 100,000  100.66  102.67 100,000 1 2.967
20/6/2044
REPUB.

AT0000A10683 ;“ig;[/;RIA 23/05/2034 EUR f;’t‘gd 1Y 2.40 2817 1 250,000 96563  97.641 250,000 1 2.684
23/05/34
BELGIUM Fired

BE0000320292  4,25% 28/03/2041 EUR Fxe 1Y 425 3200 1 300,000 11197 11349 300,000 1 3.178
28/03/2041
AUSTRIA Fied

AT0000383864  6,25% 15/07/2027 EUR Fixe 1Y 6.25 2357 1 1,000,000 109.839 110.399 1,000,000 1 2.151
15/07/2027
BELGIUM Fired

BE0000304130 5% 28/03/2035 EUR Fixe 1Y 5.00 2087 1 300,000  117.666 118.544 300,000 1 2.897
28/03/2035
OAT 2,5% Fixed

FROO11883966 o 2 25/05/2030 EUR Fixe 1y 2.50 2718 1 150,000  98.89  98.98 150,000 1 2.700
OLLALIDL Fixed

NL0010071189  2,50% 15/01/2033 EUR Fixe 1Y 2.50 2522 | 1 300,000  99.838 1005 300,000 1 2.431
15/1/2033
OAT 3,25% Fixed

FRO011461037 90520 25/05/2045 EUR Fixe 1Y 3.25 3423 1 150,000 9747  97.65 150,000 1 3.410
EOLID Fixed

US912810RK60  2,50% 15/02/2045 USD Fixe 6M 2.50 4742 1 150,000  71.04 7119 150,000 1 4.728
15/2/45 USD
T BOND 2% Fixed

USOL28281272 | onDh 15/0202025  USD Fxe 6M 2.00 4695 1 150,000  99.4 99.48 150,000 1 4332
T BOND
4,5% Fixed

US912810FTO08 15/02/2036  USD 6M 4.50 4364 1 200,000 101193 102.156 200,000 1 4256
15/02/36 rate

USD
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T BOND
3,125% Fixed
US9128100249 TS50 15/02/2043  USD Fixe 6M 3.13 4703 1 150,000  80.83  81.02 150,000 1 4.685
USD
T BOND
US912810RB61  2:875% 15/05/2043  USD el 2.88 4716 1 150,000  77.46  77.64 150,000 1 4.699
15/05/43 rate
USD
T BOND
US912810RC45  :825% 15/08/2043  USD Fixed ey 3.63 4705 1 150,000  86.65  86.81 150,000 1 4.691
15/08/43 rate
USD
BUNDES Fired
DE0001102390  0,5% 15/02/2026 EUR T 1Y 0.50 2165 1 150,000 98 98.04 150,000 1 2.131
15/02/2026
UK GILT Fied
GBOOB84ZOVO4  3,25% 22/01/2044 GBP Fixe 6M 3.25 4880 1 100,000  79.85  79.95 100,000 1 4.871
22/1/44 GBP
PORTUGAL Fired
PTOTEBOE0020  4,10% 15/02/2045 EUR 1Y 4.10 3254 1 100,000  112.38 11279 100,000 1 3.228
rate
15/02/2045
T BOND 3% Fixed
USO12810RM27 | 0PN 15/05/2045  USD Fxe 6M 3.00 4732 1 150,000 7745  77.57 150,000 1 4721
DEOND Fixed
US912828XB14  2,125% 15/05/2025 USD rxe 6M k) 4610 1 150,000  98.85  98.94 150,000 1 4413
15/5/25 USD
IRISH 1% Fixed
IE00BVBCO418 (R L) 0o 15052026 EUR Fixe 1Y 1.00 2473 1 100,000  97.89 98713 100,000 1 1.892
BONOS INFL Floatin
ES0000012852  0,65% 30/11/2027 EUR 9 1y 0.65 0.768 1 150,000  99.65  100.08 150,000 1 0.623
rate
30/11/2027
BELGIUM
BE0000346552 fEEiN 22/04/2033 EUR f;t‘:d 1Y 1.25 2793 1 300,000 88573  89.299 500,000 1 2.688

22/04/2033
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BUNDES Fied

DE0001102432  1,25% 15/08/2048 EUR Fixe 1Y 1.25 2529 1 150,000  77.38 7759 150,000 1 2,516
15/08/2048
BUNDES Floatin

DE0001030567  0,1% 15/04/2026 EUR Floating 1y 0.10 0972 1 300,000  98.8 99.32 300,000 1 0.592
15/04/26

ES0000012B47 281;]3282'7% 31/10/2048 EUR f;’t‘gd 1Y 2.70 3552 | 1 150,000 8642  86.67 150,000 1 3.534
BONOS Fixed

ES00000128C6  2,90% 31/10/2046 EUR Fixe 1Y 2.90 3514 1 150,000  90.72  90.99 150,000 1 3.495
31/10/2046
PORTUGAL Fied

PTOTEKOE0011  2,875% 15/10/2025 EUR Fxe 1Y 2.88 2478 1 100,000  100.34 10043 100,000 1 2.376
15/10/2025
PORTUGAL Fied

PTOTETOE0012  2,875% 21/07/2026 EUR Fixe 1Y 2.88 2206 1 100,000  101.07 10118 100,000 1 2.139
21/07/2026
OLANDA Ficed

NL0012818504  0,75% 15/07/2028 EUR Fxe 1Y 0.75 2283 1 200,000 94701  95.133 200,000 1 2.154
15/07/2028
BELGIUM Fied

BE0000341504  0,80% 22/06/2027 EUR Fixe 1Y 0.80 2339 1 200,000 9619 96401 200,000 1 2.252
22/06/2027
BUNDES Fied

DE0001102408  0,00% 15/08/2026 EUR Fixe 1Y 2073 1 150,000 96521 96599 150,000 1 2.025
15/08/2026
BONOS Fixed

ES0000012A89  1,45% 31/10/2027 EUR Fixe 1Y 1.45 2413 1 150,000  97.3 97.4 150,000 1 2.377
31/10/2027
REPUBBLICA

GRO124034688 gg‘g% 30/01/2028 EUR f;’t‘:d 1Y 3.75 2482 1 50,000 103.83 10459 50,000 1 2.239

30/01/28
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REPUBBLICA
GR0138015814 Sl;gg/iA 30/01/2042 EUR f;f:d 1Y 4.20 3.693 1 50,000 106.35 107.17 50,000 1 3.631
30/01/42
T BOND
USO12810RG58  S5/0% 15/05/2044  USD Fixed gy 3.38 4724 1 150,000  82.95 8311 150,000 1 4.709
15/05/44 rate
USD
T NOTE
US9128282A70 1,50% 15/08/2026 =~ USD Fixed 6M 1.50 4.335 1 150,000 95.34 95.41 150,000 1 4.291
15/08/2026 rate ’ : ! ’ ’ ! ’
USD
REP OF
ALY Fixed
US465410BY32 2,875% 17/10/2029  USD 6M 2.88 5.128 1 200,000 90.352 92.772 200,000 1 4.538
rate
17/10/29
USD
ROMANIA Fixed
XS1768067297 2,50% 08/02/2030 EUR rate 1Y 2.50 4.747 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 1y 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 r:t(e 1Y 3.50 5.569 1 50,000 85.2 85.85 50,000 1 5.469
03/04/2034
PORTUGAL Fixed
PTOTEROE0014 3,875% 15/02/2030 EUR 1Y 3.88 2.318 1 100,000 107.58 107.77 100,000 1 2.280
rate
15/02/2030
PORTUGAL Fixed
PTOTEUOE0019 4,125% 14/04/2027 EUR 1Y 4.13 2.050 1 100,000 104.78 104.88 100,000 1 2.008
rate
14/04/2027
PORTUGAL Fixed
PTOTEXOE0024 1,95% 15/06/2029 EUR rate 1Y 1.95 2.271 100,000 98.62 98.73 100,000 2.245

15/06/2029
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T BOND
4,625% Fixed

US912810QE10 15/02/2040 15/02/2040 USD rate 6M 4.63 4.537 1 150,000 100.95 101.04 150,000 1 4.529
USD
T BOND
3,125% Fixed

US912810RH32 15/08/2044 15/08/2044 USD i 6M 3.13 4.735 1 150,000 79.5 79.66 150,000 1 4.721
USD
T BOND

US912810R]J97 3,00% 15/11/2044  USD Fixed 6M 3.00 4.739 1 150,000 77.7 77.85 150,000 1 4.726
15/11/2044 rate ’ : ! ’ ’ ! ’
USD
T BOND
5,375% Fixed

US912810FP85 15/02/2031 15/02/2031  USD - 6M 5.38 4.289 1 150,000 105.87 106.2 150,000 1 4.230
USD
T BOND

US912810QN19 4,75% 15/02/2041  USD Fixed 6M 4.75 4.560 1 150,000 102.15 102.37 150,000 1 4.541
15/02/2041 rate ’ ’ ! ' ' ! '
USD
BUND 0,5% Fixed

DE0001102374 15/02/2025 15/02/2025 EUR oy 1Y 0.50 2.800 1 200,000 99.473 99.57 200,000 1 2.375
BONOS 1,4% Fixed

ES0000012B88 30/07/2028 30/07/2028 EUR rate 1Y 1.40 2.480 1 150,000 96.24 96.33 150,000 1 2.454
T BOND
3,125% Fixed

US912810QU51 15/02/2042 15/02/2042  USD rate 6M 3.13 4.647 1 150,000 82.09 82.29 150,000 1 4.628
USD
T BOND

US912810RS96 2,50% 15/05/2046 ~ USD Fixed 6M 2.50 4.757 1 150,000 69.84 69.97 150,000 1 4.745
15/05/2046 rate : : ’ ’ ’ ! ’
USD
T BOND
3,00% Fixed

US912810RX81 15/05/2047 15/05/2047  USD rate 6M 3.00 4.764 1 150,000 75.83 75.97 150,000 1 4.751

USD
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T BOND
3,375% Fixed

US9128108E91 o120 o 15/11/2048  USD Fixe 6M 3.38 4759 1 150,000 8033 8046 150,000 1 4.749
USD
T BOND

Us912810sj88  2:20% 15/08/2049  USD el 2.25 4756 1 150,000  63.79 6391 150,000 1 4.745
15/08/2049 rate ' : : ' ' : :
USD
T BOND

Us912810sL35  ~00% 15/02/2050  USD Fixed gy 2.00 4740 1 150,000  59.92  60.02 150,000 1 4731
15/02/2050 rate ' ' : ‘ ‘ : :
USD
T NOTE
1,125% Fixed

US9128287B95  ,o 05" . 28/02/2027 USD Fxe 6M 1.13 4308 1 150,000 9324 933 150,000 1 4279
USD
T BOND

US912810FM54  0;25% 15/05/2030  USD Fixed ey 6.25 4305 1 150,000 10939  109.71 150,000 1 4243
15/05/2030 rate : ‘ : : : : :
USD
BUNDES 0% Fixed

DE0001102473  PEEARSO% 151082020  EUR Fxe 1Y 2063 1 200,000  90.8 90.99 200,000 1 2.018
PORTUGAL Fied

PTOTECOE0037  1,00% 12/04/2052 EUR ix 1y 1.00 3244 1 100,000  59.68  60.19 100,000 1 3.206

rate

12/04/2052
AUSTRALIA

AU0000087454  L00% 21/12/2030  AUD Fixed | o0 1.00 4475 1 21,000 8169 835 100,000 1 4.095
21/12/2030 rate ’ ’ ¢ ’ ’ ! '
AUD
AUSTRALIA

AU000XCLWAP3 ~ 3:25% 21/06/2039  AUD Fixed gy 3.25 4853 1 200,000 8339 8568 200,000 1 4610
21/06/2039 rate ' ' : ‘ ‘ : :
AUD
AUSTRALIA

AU3TB0000192  2:/2% 21/04/2037 AUD Fixed | g 3\75 4760 1 200,000 9061 9273 200,000 1 4522
21/04/2037 rate : : : ' ' : :

AUD
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AUSTRALIA

AUOOOXCLWARY ~ 2:25% 21/05/2028  AUD Fixed gy 2.25 4425 1 200,000  93.03 95 100,000 1 3.791
21/05/2028 rate ' : : ‘ : :
AUD
AUSTRALIA

AUO00XCLWAX7 ~ 2:79% 21/11/2029  AUD Fixed | g 2.75 4413 1 200,000  92.62 9467 200,000 1 3.936
21/11/2029 rate ' : : ' ' : :
AUD
NUOVA
ZELANDA Fied

NZGOVDT528C6  0,25% 15/05/2028  NZD ix 6M 0.25 4657 1 100,000 86 89.5 100,000 1 3.482

rate

15/05/28
NZD
REP OF
ITALY 4,00% Fized

US4654108207 [ 17/10/2049  USD Fixe 6M 4.00 6225 | 1 200,000  72.02
USD
T BOND

US912810FG8E  2:20% 15/02/2029  USD Fixed ey 5.25 4192 1 150,000  104.05 10432 150,000 1 4123
15/02/2029 rate : : ’ ) ) ’ )
USD
AUSTRALIA

AUO0OXCLWAG2 ~ +:50% 21/04/2033 AUD Fixed | e 4.50 4617 1 200,000 9919 10124 200,000 1 4322
21/04/2033 rate ' ' : ‘ : : :
AUD
AUSTRALIA

AUO0OXCLWAIZ ~ &:25% 21/04/2026  AUD Fixed — cpp 4.25 4618 1 100,000 995 101 100,000 1 3.515
21/04/2026 rate ' : : ' : :
AUD
AUSTRALIA

AUO0OXCLWAMO = >72% 21/06/2035 AUD Fixed | e 2.75 4718 1 200,000 8376 8585 200,000 1 4441
21/06/2035 rate ' ' ' ' ‘ : :
AUD
AUSTRALIA

AUO00XCLWAU3 ~ 2:79% 21/11/2028  AUD Fixed g 2.75 4163 1 21,000 9485  96.1 200,000 1 3.812
21/11/2028 rate ' : : : : : :

AUD
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AUSTRALIA

AU3TB0000150 ;2% 21/04/2029  AUD Fixed | g 3.25 4404 1 200,000 9542  97.3 100,000 1 3.922
21/04/2029 rate : : 2 : : : '
AUD
AUSTRALIA

AU3TB0000168  >:22% 21/04/2025 AUD Fixed ey 3.25 5608 1 100,000  99.05  99.7 100,000 1 3.983
21/04/2025 rate ’ ’ ’ ’ ’ ! '
AUD
BUND 2,50% Fixed

DE0001102341  Jora 98" 15/08/2046  EUR Fixe 1Y 2.50 2566 | 1 150,000  98.9 99.49 150,000 1 2.530
BONOS Fixed

ES00000121S7  4,70% 30/07/2041 EUR Fxe 1Y 4.70
30/07/2041
BONOS Fixed

ES0000012411  5,75% 30/07/2032 EUR Fixe 1Y 5.75 2815 1 150,000  120.01 1202 150,000 1 2.790
30/07/2032
BONOS Fixed

ES00000124H4  5,15% 31/10/2044 EUR Fixe 1Y 5.15 3497 1 150,000 12344 12381 150,000 1 3475
31/10/2044
OO Fixed

ES00000127Z9  1,95% 30/04/2026 EUR Fixe 1Y 1.95 2334 |1 150,000  99.46  99.56 150,000 1 2,262
30/04/2026
BONOS Fixed

ES00000128E2  3,45% 30/07/2066 EUR Fixe 1Y 3.45 3730 1 150,000 9412 953 150,000 1 3.671
30/07/2066
LEONEE Fixed

ES00000128P8  1,50% 30/04/2027 EUR Fxe 1Y 1.50 2358 1 150,000  97.99  98.09 150,000 1 2.315
30/04/2027
BONOS Fixed

ES00000128Q6  2,35% 30/07/2033 EUR Fixe 1Y 2.35 2926 1 150,000 9563  95.76 150,000 1 2.909
30/07/2033
OAT 1,25% Fixed

FRO0I3154044 90050 25/05/2036 EUR Fixe 1Y 1.25 3188 1 150,000 8158  81.7 150,000 1 3.173
OAT GREEN Fied

FR0013234333  1,75% 25/06/2039 EUR Fxe 1Y 1.75 3265 1 150,000  82.63 8279 150,000 1 3.250

25/06/2039
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UK GILT

GB0030880693 0% 07/03/2025 GBP Fixed | g 5.00 4704 1 100,000  100.07 10013 100,000 1 4.495
07/03/2025 rate ' ' : : : : :
GBP
UK GILT

GBOOBI6NNR78 ~ 4:25% 07/12/2027  GBP Fixed ey 425 4200 1 100,000  100.14  100.24 100,000 1 4.164
07/12/2027 rate : ' ’ ) ) ’ )
GBP
UK GILT

GBOOBN65R313  2:00% 22/01/2045 GBP Fixed | e 3.50 4897 1 100,000 8222 8236 100,000 1 4.885
22/01/2045 rate ' ' : ‘ ‘ : :
GBP
UK GILT

GBOOBYZW3G56 ~ L20% 22/07/2026  GBP Fixed g 1.50 4313 1 100,000 9553 9563 100,000 1 4248
22/07/2026 rate ' ' : ' : : :
GBP
NORVEGIA

N00010757925  L90% 19/02/2026  NOK Fixed | 1y 1.50 6.058 1 350,000 94691  99.409 350,000 1 1.981
10/02/2026 rate ' : : ' : : :
NOK
NORVEGIA

N00010786288  1/2% 17/02/2027 NOK Fixed  y 1.75 4964 1 350,000 93341 9621 350,000 1 3.538
17/02/2027 rate ' ' : ' ' : :
NOK
NORVEGIA

N00010821598  2/00% 26/04/2028 NOK Fixed | 1y 2.00 4348 1 350,000  92.671 9518 550,000 1 551
26/04/2028 rate : : ’ ' ' ’ )
NOK
NORVEGIA

N00010844079  L/2% 06/09/2029  NOK Fixed 4y 1.75 4071 1 350,000  90.081 95519 350,000 1 2.761
06/09/2029 rate ' : : ‘ ' : :
NOK
ROMANIA Fived

XS1313004928  3,875% 20/10/2035 EUR 1Y 3.88 5899 1 50,000  84.02 84399 100,000 1 5.845

rate

20/10/2035
NORVEGIA

N00010875230  1375% 19/08/2030  NOK Fixed 4y 1.38 4667 1 350,000 83751  90.609 350,000 1 3.191
19/08/2030 rate ' : : ‘ ' : :

NOK



ISIN

NZGOVDT427C1

NZGOVDT429C7

NZGOVDT531C0

AU0000018442

US912810F]26

US912810PX00

US912810QK79

US912810REO1

US912810RN00

Description

NUOVA
ZELANDA
4,50%
15/4/27 NZD

NUOVA
ZELANDA
3,00%
20/4/29 NZD

NUOVA
ZELANDA
1,50%
15/5/31 NZD

AUSTRALIA
2,75%
21/05/2041
AUD

T BOND
6,125%
15/08/2029
USD

T BOND
4,50%
15/05/2038
USD

T BOND
3,875%
15/08/2040
USD

T BOND
3,625%
15/02/2044
USD

T BOND
2,875%
15/08/2045
USD

Maturity

15/04/2027

20/04/2029

15/05/2031

21/05/2041

15/08/2029

15/05/2038

15/08/2040

15/02/2044

15/08/2045

Currency

NZD

NZD

NZD

AUD

USD

USD

USD

USD

USD

Coupon
type

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Coupon

frequency

6M

6M

6M

6M

6M

6M

6M

6M

4.50

3.00

1.50

2.75

6.13

4.50

3.88

3.63

2.88

Bid

yield

4.498

4.516

4.762

4.944

4.279

4.465

4.563

4.720

4.736

Nr. of

proposals
(bid)

Bid

quantity

100,000

100,000

100,000

200,000

150,000

150,000

150,000

150,000

150,000

Bid

price

100

94

82

75.45

107.81

100.35

92.33

86.26

75.6

Ask

price

102.5

97

85.5

77.73

108.17

100.66

92.53

86.44

75.76

Ask

quantity

100,000

100,000

100,000

200,000

150,000

150,000

150,000

150,000

150,000

Nr. of

proposals
(ask)

Ask

yield

3.402

3.744

4.069

4.706

4.198

4.434

4.545

4.704

4.721

Var
%

Data
sheet



Nr. of Nr. of

Coupon Coupon Bid Bid Bid Ask Ask Ask Var Data

LY LEzBalping Qs L2 i) type frequency yield pr(()ll’)iods)als quantity price price quantity pr(();)solf)a = yield % sheet

T NOTE
2,625% Fixed

US9128286B18 o0 o0 150022029 USD Fixe 6M 2.63 4276 1 150,000  93.68  93.75 150,000 1 4257
USD
T NOTE
2,375% Fixed

US9128286T26  jo2™ 0 15/052029  USD Fxe 6M 2.38 4262 1 150,000 9239 9246 150,000 1 4244
USD
T NOTE
1,625% Fixed

US912828YB05 Moo 0 15/08/2029  USD Fixe 6M 1.63 4240 1 150,000  88.91  88.99 150,000 1 4220
USD
T NOTE

US912828YS30 /0% 15/11/2029  USD Fixed | g 1.75 4238 1 150,000  88.95  89.04 150,000 1 4216
15/11/2029 rate : ' : ' ' : :
USD
T NOTE

US9128287948  1O0% 15/02/2030  USD Fixed ey 1.50 4206 1 150,000  87.04 8712 150,000 1 4278
15/02/2030 rate : ‘ : ' ' : :
USD
T NOTE
1,125% Fixed

US9128287C78 05" - 28/02/2025 USD Fixe 6M 1.13 4699 1 150,000  99.09  99.17 150,000 1 4384
USD
BUNDES Fired

DE0001102440  0,5% 15/02/2028 EUR 1Y 0.50 1997 1 250,000 95361 95488 250,000 1 1.955

rate

15/02/2028
PORTUGAL Fied

PTOTEVOE0018  2,125% 17/10/2028 EUR 1Y 2.13 2197 1 100,000 9973  99.83 100,000 1 2.170

rate

17/10/2028
PORTUGAL Fied

PTOTEWOE0017  2,25% 18/04/2034 EUR Fxe 1Y 2.25 2.738 1 100,000 96 96.23 100,000 1 2.709
18/04/2034
ROMANIA Fied

XS1768074319  3,375% 08/02/2038 EUR Fixe 1Y 3.38 6.034 1 100,000 76241  76.829 100,000 1 5.956

08/02/2038



Nr. of Nr. of

Coupon Coupon Bid Bid Bid Ask Ask Ask Var Data

LY LEzBalping Qs L2 i) type frequency yield pr(()ll’)iods)als quantity price price quantity pr(();)solf)a = yield % sheet

BONOS Fixed

ES00000126Z1 1,60% 30/04/2025 EUR rate 1Y 1.60 2.814 150,000 99.47 99.57 150,000 2.581
30/04/2025
EONOE Fixed

ES00000127A2 1,95% 30/07/2030 EUR rate 1Y 1.95 2.647 150,000 96.36 96.48 150,000 2.624
30/07/2030
REPUBBLICA

GR0128015725 gggg;A 30/01/2033 EUR f:t(gd 1Y 3.90 3.131 50,000 105.47 106.25 50,000 3.025
30/01/33
REPUBBLICA

GR0133011248 E%EE/ZA 30/01/2037 EUR f;ieed 1Y 4.00 3.373 100,000 106.17 106.97 100,000 3.295
30/01/37
T BOND

US912810EW46 6,00% 15/02/2026 =~ USD Fixed 6M 6.00 4.272 150,000 102.03 102.25 150,000 4.089
15/02/2026 rate ’ : ! ’ ’ ! ’
USD
BELGIUM Fixed

BE0000353624 0,65% 22/06/2071  EUR rate 1Y 0.65 3.078 300,000 40.34 43.8 300,000 2.841
22/06/2071
BUND 0,25% Fixed

DE0001102465 15/02/2029 15/02/2029 EUR rate 1Y 0.25 2.018 150,000 92.9 93.006 150,000 1.990
BUND 0% Fixed

DE0001102481 15/08/2050 15/08/2050 EUR rate 1Y 2.502 400,000 52.95 53.12 150,000 2.490
BUND 0% Zero

DE0001102564 15/08/2031 15/08/2031 EUR Coupon 2.126 250,000 86.631 86.89 250,000 2.081
OO Fixed

ES0000012G00 1,00% 31/10/2050 EUR rate 1Y 1.00 3.581 150,000 56.86 58.02 150,000 3.485
31/10/2050
BONOS Fixed

ES0000012G42 1,20% 31/10/2040 EUR rate 1Y 1.20 3.465 150,000 72.61 73.58 150,000 3.370
31/10/2040
EONGS Fixed

ES0000012H41 0,10% 30/04/2031 EUR rate 1Y 0.10 2.803 1,500,000 84.288 85.246 1,500,000 2.622

30/04/2031




Nr. of Nr. of

Coupon Coupon Bid Bid Bid Ask Ask Ask Var Data

LY LEzBalping Qs L2 i) type frequency yield pr(()ll’)iods)als quantity price price quantity pr(();)solf)a = yield % sheet

BONOS Fixed

ES0000012H58 1,45% 31/10/2071  EUR rate 1Y 1.45 3.653 150,000 50.88 52.82 150,000 3.518
31/10/2071
OAT 0,50% Fixed

FR0013131877 25/05/2026 25/05/2026 EUR rate 1Y 0.50 2.596 1,400,000 96.95 97.856 1,400,000 1.962
OAT 1,50% Fixed

FR0013404969 25/05/2050 25/05/2050 EUR rate 1Y 1.50 3.511 200,000 66.48 67.39 200,000 3.441
OAT 0,75% Fixed

FR0013480613 25/05/2052 25/05/2052  EUR rate 1Y 0.75 3.528 200,000 51.6 53.2 200,000 3.394
OAT 0,50% Fixed

FR0O014001NN8 25/05/2072 25/05/2072 EUR rate 1Y 0.50 3.104 300,000 35.75 36.75 300,000 3.028
OAT 0% Fixed

FR0014002WK3 25/11/2031 25/11/2031 EUR -~ 1Y 2.897 500,000 81.868 82.481 500,000 2.787
ROMANIA Fixed

XS1968706876 4,625% 03/04/2049 EUR rate 1Y 4.63 6.060 100,000 81.94 82.38 50,000 6.020
03/04/2049
ROMANIA Fixed

XS2109813142 3,375% 28/01/2050 EUR rate 1Y 3.38 5.965 50,000 66.66 67.06 50,000 5.924
28/01/2050
ROMANIA Fixed

XS2258400162 2,625% 02/12/2040 EUR rate 1Y 2.63 6.054 50,000 65.44 66.04 100,000 5.977
02/12/2040
ROMANIA Fixed

XS2330514899 2,75% 14/04/2041 EUR - 1Y 2.75 6.045 50,000 66.3 66.65 50,000 6.001
14/04/2041
BUND 0,00% Fixed

DE0001102572 15/08/2052 15/08/2052 EUR rate 1Y 2.493 150,000 50.52 50.58 150,000 2.489
BUND 1,00% Fixed

DE0001102598 15/05/2038 15/05/2038 EUR rate 1Y 1.00 2.503 150,000 82.99 83.05 150,000 2.497
UK GILT

GBOOB3KJDS62 2% 07/09/2039  GBP Fixed gy 425 4.720 100,000 9503  95.14 100,000 4.709
07/09/2039 rate ) : ’ ’ ’ ! ’

GBP




. Nr. of . . Nr. of
ISIN Description Maturity Currency Oz Ly ].31d proposals Bld. B.ld A§k ASk. proposals ‘?Sk VET LELEN
type frequency yield (bid) quantity price price quantity (ask) yield % sheet

UK GILT

GBOOBTHH2R79 ~ 2:00% 07/09/2025 GBP Fixed | g 2.00 4643 1 100,000 98 98.09 100,000 1 4522
07/09/2025 rate ' ' : ' : :
GBP
NUOVA

NZGOVDT437C0 %%‘;)NDA 15/04/2037 NZD f;’t‘gd 6M 2.75 5241 1 100,000 775 83 100,000 1 4561
15/4/37 NZD
NUOVA

NZGOVDT532C8 %%%@’NDA 15/05/2032 NZD f;’t‘gd 6M 2.00 4904 1 100,000 82 86 100,000 1 4201
15/5/32 NZD
NUOVA

NZGOVDT541C9 %%%‘;}NDA 15/05/2041 NZD f:t‘gd 6M 1.75 5323 1 20,000 6112 66 100,000 1 4.748
15/5/41 NZD
NUOVA

NZGOVDT551C8 %%%/;)NDA 15/05/2051 NZD f:t‘eed 6M 2.75 5438 1 100,000  62.5 67.75 100,000 1 4.948
15/5/51 NZD
T BOND

US912810QL52  425% 15/11/2040  USD Fixed gy 425 4564 1 150,000 9646  96.64 150,000 1 4548
15/11/2040 rate ' ' : ' ' : :
USD
T BOND
1,375% Fixed

US9128108P49  jo00h o 15/08/2050 USD Fixe 6M 1.38 4725 1 150,000 5043 5056 150,000 1 4711
USD
T BOND
2,875% Fixed

US912810TG31  o0%% o 15/05/2052  USD Fixe 6M 2.88 4679 1 150,000 7227 7241 150,000 1 4667
USD
T NOTE

US91282CED92 /2% 15/03/2025 USD Fixed | g 1.75 4537 1 100,000  99.16  99.19 150,000 1 4.437
15/03/2025 rate ' : : ' ' : :

USD



. Nr. of A . Nr. of
ISIN Description Maturity Currency Oz Ly ].31d proposals Bld. B.l . A§k ASk. proposals ‘?Sk VET LELEN
type frequency yield (bid) quantity price price quantity (ask) yield % sheet

T NOTE

US91282CEF41 2,50% 31/03/2027 USD Fixed 6M 2.50 4.337 1 500,000 95.956 96.259 500,000 1 4.196
31/03/2027 rate ’ ’ ! ’ ’ ! '
USD
T NOTE
2,625% Fixed

US91282CEH07 15/04/2025 15/04/2025 USD rate 6M 2.63 4.844 1 500,000 99.151 99.482 500,000 1 3.971
USD
T NOTE
2,875% Fixed

US91282CEM91 30/04/2029 30/04/2029 USD rate 6M 2.88 4.552 1 500,000 93.321 95.508 500,000 1 3.987
USD
T NOTE

USO1282CEN74  2/2% 30/04/2027 USD Fixed gy 2.75 4452 1 500,000  96.1 96.963 500,000 1 4.067
30/04/2027 rate ’ : ’ ’ ’ ! ’
USD
T NOTE
2,875% Fixed

US91282CEP23 15/05/2032 15/05/2032  USD rate 6M 2.88 4.435 1 500,000 90.171 91.158 500,000 1 4.269
USD
T NOTE

US91282CEQ06 P TIEs 15/05/2025 USD e 6M 2.75 5.074 1 500,000 98.926 99.488 500,000 1 3.851
15/05/2025 rate ’ : ! ’ ’ ! '
USD
T NOTE
2,625% Fixed

US91282CET45 31/05/2027 31/05/2027 = USD rate 6M 2.63 4.429 1 500,000 95.766 96.5 500,000 1 4.110
UsSD
T NOTE
2,875% Fixed

US91282CEU18 15/06/2025 15/06/2025 USD rate 6M 2.88 4.922 1 500,000 98.895 99.445 500,000 1 3.898
USD
AUSTRALIA
1,25% Fixed

AU0000075681 21/05/2032  AUD 6M 1.25 4.682 1 100,000 78.5 81.25 100,000 1 4.189
21/05/32 rate

AUD



. Nr. of . . Nr. of
ISIN Description Maturity Currency Oz Ly ].31d proposals Bld. B.l . A§k ASk. proposals ‘?Sk VET LELEN
type frequency yield (bid) quantity price price quantity (ask) yield % sheet
AUSTRALIA
AU0000143901 %’17/?;/‘;32 21/11/2032  AUD f;’t‘gd 6M 1.75 4705 1 100,000 805 8319 20,000 1 4252
AUD
AUSTRALIA
3,00% Fixed
AU00OXCLWAS?  5100% - 21/03/2047 AUD Fixe 6M 3.00 5130 1 21,000  71.88 7545 20,000 1 4.805
AUD
NORVEGIA
1,75% Fixed
NO0010732555  10% 13/03/2025 NOK Fixe 1Y 1.75 9983 1 350,000  97.651  100.489 350,000 1 0.125
NOK
NORVEGIA
1,25% Fixed
NO0010930522  j7o%0 17/09/2031  NOK Fxe 1Y 1.25 4246 1 350,000 82581 89339 350,000 1 3.002
NOK
NORVEGIA
1 .
N00012440397 féll(z)g//é’z 18/05/2032 NOK f:t‘eed 1y 2.13 4265 1 350,000 8652 9358 350,000 1 3.098
NOK
DE0001102382 ]13513321633% 15/08/2025 EUR f:t‘gd 1Y 1.00 2447 1 2,000,000 98.963  98.99 150,000 1 2.409
DE0001102416 ]fg/g’gz%gg% 15/02/2027 EUR f:t‘gd 1Y 0.25 1999 1 250,000 96223 9631 250,000 1 1.957
DE0001102424 ]fg/gsD/zodgg% 15/08/2027 EUR f;t‘eed 1Y 0.50 1087 1 150,000  96.091  96.186 150,000 1 1.950
. .
DE0001102457 ?gg&%gg" 15/08/2028 EUR f:t‘eed 1Y 0.25 2015 1 150,000  93.724  93.883 150,000 1 1.969
DE0001102580 ]13515]2]3/20(;/;2 15/02/2032 EUR f:t‘gd 1y 2219 1 200,000 8533 8588 200,000 1 2.128
DE0001102606 ]13?/3’521633% 15/08/2032 EUR f;’t‘:d 1Y 1.70 2224 |1 150,000 96311  96.649 150,000 1 2.175
SHATZ Fixed
DE0001104909  2,20% 12/12/2024 EUR Fixe 1Y 2.20 4519 1 1,000,000 99.875  100.02 1,055,000 2 1.777

12/12/2024



Nr. of Nr. of

Coupon Coupon Coupon Bid Bid Bid Ask Ask Ask Var Data

= DessEptios S Y type frequency % yield pr(()ll’)iods)als quantity price price quantity pr(();)solf)a = yield % sheet

ORI Fixed

ES00000124C5  5,15% 31/10/2028 EUR Fixe 1Y 5.15 2512 1 150,000  109.77  109.87 150,000 1 2.486
31/10/2028
PORTUGAL Fived

PTOTEPOE0032  1,15% 11/04/2042 EUR Fxe 1y 115 3200 1 100,000 7299 7343 100,000 1 3.160
11/04/2042
T NOTE

US91282CFX48  220% 30/11/2024  USD Fixed gy 23283 1 1,000,000 99739 100244 1,000,000 1 13113
30/11/2024 rate : O, : : 000, :
USD
T NOTE
3,875% Fixed

US91282CFZ95 3070 . 301112027 USD Fixe 6M 388 4384 1 250,000  98.606 99292 250,000 1 4.138
USD
T NOTE

US91282CGA36 1002 15/12/2025  USD Fixed gy 400 4629 1 1,250,000 99.358  99.855 1,250,000 1 4.140
15/12/2025 rate : : A : : A, :
UsD
T NOTE
3,875% Fixed

US9128206C91 1SR 0 31122007 USD Fixe 6M 388 4366 1 300,000  98.598 99253 300,000 1 4.136
USD
T NOTE

US912820GD74  +:25% 31/12/2024  USD Fixed gy 425 7155 1 1,000,000 99.706 100226 1,000,000 1 1.903
31/12/2024 rate : : 000 : : — :
USD
T NOTE
3,875% Fixed

US91282CGEST  Jo0% o 15/01/2026  USD Fxe 6M 388 4579 1 250,000  99.223  99.726 250,000 1 4.120
USD
T NOTE

US912820GG06  +129% 31/01/2025 USD Fixed gy 413 5265 1 5,000,000 99.782  100.089 5,000,000 1 3.586
31/01/2025 rate : : O, : : — :
USD
T NOTE

US91282CGH88 0% 31/01/2028  USD Fixed gy 350 4472 1 500,000  97.142  98.389 500,000 1 4.043
31/01/2028 rate : : ' : : ' :

USD



Nr. of Nr. of

Coupon Coupon Bid Bid Bid Ask Ask Ask Var Data

LY LEzBalping Qs L2 i) type frequency yield pr(()ll’)iods)als quantity price price quantity pr(();)solf)a = yield % sheet

T NOTE

US91282CGL90 <[00 15/02/2026 ~ USD i 6M 4.00 4.589 1 250,000 99.302 99.905 250,000 1 4.076
15/02/2026 rate : : ! ’ ’ ! )
USD
T NOTE
4,625% Fixed

US91282CGN56 28/02/2025 28/02/2025 USD rate 6M 4.63 5.305 1 1,000,000 99.832 100.273 1,000,000 1 3.596
USD
BOBL 0% Fixed

DE0001141810 11/04/2025 11/04/2025 EUR rate 1Y 2.781 1 1,000,000 98.952 99.018 1,000,000 1 2.604
SHATZ Fixed

DE000BU22007 2,50% 13/03/2025 EUR 1Y 2.50 3.092 1 1,000,000 99.807 99.968 1,000,000 1 2.562

rate

13/03/2025
BONOS 0% Fixed

ES0000012]15 31/01/2027 31/01/2027 EUR - 1Y 2416 1 1,000,000 94.909 95.172 1,000,000 1 2.286
OAT 0,50% Fixed

FR0012517027 25/05/2025 25/05/2025 EUR rate 1Y 0.50 3.003 1 500,000 98.771 99.153 500,000 1 2.215
OAT 1,00% Fixed

FR0012938116 25/11/2025 25/11/2025 EUR rate 1Y 1.00 2.500 1 500,000 98.529 98.646 1,500,000 1 2.379
OAT 0% Fixed

FR0014007TY9 25/02/2025 25/02/2025 EUR rate 1Y 2.934 1 150,000 99.26 99.319 1,500,000 1 2.696
OAT 0,75% Fixed

FR0O01400AIN5 25/02/2028 25/02/2028 EUR rate 1Y 0.75 2.510 1 150,000 94.56 94.64 150,000 1 2.483
T BOND

US912810FF04 5,25% 15/11/2028 USD Fixed 6M 5.25 4.263 1 150,000 103.57 103.83 150,000 1 4.193
15/11/2028 rate : : ’ ) ’ ! ’
USD
BUND Fixed

DE0001030708 GREEN 0% 15/08/2030 EUR 1Y 2.122 1 150,000 88.67 89.12 150,000 1 2.032

rate

15/08/2030
BOBL Fixed

DE0001030716 GREEN 0% 10/10/2025 EUR rate 1Y 2.321 1 150,000 98 98.07 150,000 1 2.238

10/10/2025



Nr. of Nr. of

Coupon Coupon Bid Bid Bid Ask Ask Ask Var Data

LY LEzBalping Qs L2 i) type frequency yield pr(()ll’)iods)als quantity price price quantity pr(();)solf)a = yield % sheet

UL Fixed

DE0001030724  GREEN 0%  15/08/2050 EUR Fixe 1Y 2490 1 150,000 5312 5325 150,000 1 2.480
15/08/2050
BUND Fixed

DE0001030732  GREEN 0%  15/08/2031 EUR Fxe 1Y 2134 1 150,000  86.76  86.83 150,000 1 2.122
15/08/2031
BUND

DE0001030757 ffggg" 15/08/2053 EUR f;’t‘:d 1Y 1.80 2703 | 1 150,000 8211 8749 150,000 1 2.408
15/08/2053
BUND 0% Fixed

DE0001102523 o) 15/112027  EUR Fixe 1Y 2027 1 150,000  94.2 9425 150,000 1 2.008
BUND 0% Zero

DE0001102549  Jonoois. 1505203 EUR oo - 2301 1 150,000 7595  76.03 150,000 1 2.382
BUND 1,80% Fixed

DE0001102614  DOEAW89% 151082053  EUR rxe 1Y 1.80 2530 1 150,000 8522 8537 150,000 1 2.522
BUND

DE000BU3Z005 SIEEQN 15/02/2033 EUR f;fgd 1Y 2.30 2246 | 1 150,000 1004 10047 150,000 1 2.236
15/02/2033
BONOS Fixed

ES00000127G9  2,15% 31/10/2025 EUR Fixe 1Y 2.15 2474 1 150,000  99.7 99.83 150,000 1 2.332
31/10/2025
BONOS 0% Zero

ES0000012K38  m0oo O 31/05/2025 EUR Connon | - 2841 1 150,000 9855  98.65 150,000 1 2.643
BONOS Fixed

ES0000012K46  1,90% 31/10/2052 EUR rxe 1Y 1.90 3613 1 150,000  70.18 7074 150,000 1 3573
31/10/2052
ORI Fixed

ES0000012K95  3,45% 30/07/2043 EUR Fixe 1Y 3.45 3522 | 1 250,000  99.02  99.19 150,000 1 3.509
30/07/2043
BONOS Fixed

ES0000012L60  3,90% 30/07/2039 EUR Fixe 1Y 3.90 3365 1 150,000  106.1 10624 150,000 1 3.354

30/07/2039



. Nr. of . . Nr. of
ISIN Description Maturity Currency Oz Ly ].31d proposals Bld. B.l . A§k ASk. proposals ‘?Sk VET LELEN
type frequency yield (bid) quantity price price quantity (ask) yield % sheet

BONOS Fixed

ES0000012L78  3,55% 31/10/2033 EUR Fixe 1Y 3.55 2064 1 150,000 10454 10463 150,000 1 2.953
31/10/2033

\ .

FRO013341682 (2);‘510/27052/; 25/11/2028 EUR f;’t‘sd 1Y 0.75 2605 1 150,000  93.03 9311 150,000 1 2.583
OAT GREEN Fied

FRO014002]M6  0,50% 25/06/2044 EUR Fixe 1Y 0.50 3383 | 1 150,000 5919 5935 150,000 1 3.368
25/06/2044
OATi GREEN Fied

FROO1400AQHO  0,10% 25/07/2038  EUR Fixe 1Y 0.10 1219 1 150,000 8599 8656 150,000 1 1.170
25/07/2038
ROMANIA Fied

XS2538441598  6,625% 27/09/2029 EUR Fxe 1Y 6.63 4604 1 50,000 10858  109.03 50,000 1 4504
27/09/2029
ROMANIA Fied

XS2689948078  6,375% 18/09/2033 EUR Fixe 1Y 6.38 5636 1 50,000 105 1055 50,000 1 5.565
18/09/2033
ROMANIA Fied

XS2689949399  5,50% 18/09/2028 EUR rxe 1Y 5.50 4151 1 50,000 10466 10521 50,000 1 3.997
18/09/2028
OAT 2,50% Fixed

FROOI400FYQ4  on0 0% 241092026 EUR Fixe 1Y 2.50 2340 1 150,000  100.28  100.35 150,000 1 2.301
OAT 3,50% Fixed

FROO1400L834 o1 BO0%  25/11/2033 EUR rxe 1Y 3.50 3.034 1 150,000  103.62  103.69 150,000 1 3.026
UK GILT
1,75% Fixed

GBOOBDOXH204 /0% . 22/07/2057 GBP Fixe 6M 1.75 4795 1 100,000 50 5015 100,000 1 4.781
GBP
UK GILT

GBOOBDRHNPO5 ~ L:20% 22/07/2027 GBP Fixed | g 1.25 4204 1 100,000 9263 9275 100,000 1 4153
22/07/2027 rate : : : ' ' : '
GBP
UK GILT
0,875% Fixed

GBOOBJMHB334 0110 o 22/102029  GBP Fixe 6M 0.88 4125 1 100,000 8568 8576 100,000 1 4106

GBP



Nr. of Nr. of

Coupon Coupon Bid Bid Bid Ask Ask Ask Var Data

LY LEzBalping Qs L2 i) type frequency yield pr(()ll’)iods)als quantity price price quantity pr(();)solf)a = yield % sheet
UK GILT
GBOOBJQWYH73 ~ L:20% 22/10/2041 GBP Fixed | g 1.25 4742 1 100,000  59.60  59.82 100,000 1 4.727
22/10/2041 rate " " : ‘ ' : :
GBP
UK GILT
0,625% Fixed
GBOOBKSCVX03 00" - 07/06/2025 GBP Fixe 6M 0.63 4526 1 100,000  97.95  98.04 100,000 1 4.352
GBP
UK GILT
GBOOBMGR2809 ~ %/25% 31/07/2031 GBP Fixed | g 0.25 4211 1 100,000 7712 772 100,000 1 4195
31/07/2031 rate ' " : ‘ ‘ : :
GBP
UK GILT
0,625% Fixed
GBOOBMGR2016 005" . 31/07/2035 GBP Fxe 6M 0.63 4482 1 100,000 6753  67.64 100,000 1 4.466
GBP
PORTUGAL Ficed
PTOTEOOE0033  0,30% 17/10/2031 EUR 1Y 0.30 2496 1 100,000 8624 8657 150,000 1 2.439
rate
17/10/2031
PORTUGAL Fied
PTOTEYOE0031  1,65% 16/07/2032 EUR 1Y 1.65 2554 1 150,000 9379 9391 150,000 1 2.536
rate
16/07/2032
PORTUGAL Fied
PTOTEZOE0014  3,50% 18/06/2038 EUR 1Y 3.50 3051 1 150,000 10492 10523 150,000 1 3.023
rate
18/06/2038
T BOND
US912810FE39  >:20% 15/08/2028  USD Fixed ey 5.50 4194 1 150,000 10445 10478 150,000 1 4100
15/08/2028 rate : ' ’ ) ) ’ )
USD
T BOND
US912810PT97 ~ L70% 15/02/2037  USD Fixed gy 4.75 4401 1 150,000 10327 10357 150,000 1 4.369
15/02/2037 rate : " : : : : :
USD
T BOND
5,00% Fixed
US912810PUS0 90T .. 15/052037 USD Fixe 6M 5.00 4602 1 21,000 103.74  107.84 20,000 1 4.187

USD



. Nr. of A . Nr. of
ISIN Description Maturity Currency Oz Ly ].31d proposals Bld. B.l . A§k ASk. proposals ‘?Sk VET LELEN
type frequency yield (bid) quantity price price quantity (ask) yield % sheet

T BOND

US912810QB70 G205 15/05/2039 USD Fixed 6M 4.25 4.517 1 150,000 97.18 97.45 150,000 1 4.491
15/05/2039 rate : : ! ’ ’ ! ’
USD
T BOND
4,375% Fixed

US912810QD37 15/11/2039 15/11/2039  USD rate 6M 4.38 4.537 1 150,000 98.25 98.49 150,000 1 4.515
USD
T BOND
4,375% Fixed

US912810QH41 15/05/2040 15/05/2040 USD -~ 6M 4.38 4.548 1 150,000 98.09 98.3 130,000 1 4.529 -0.13
USD
T BOND

USO12810RD28 5/ 2% 15/11/2043  USD Fixed gy 3.75 4708 1 150,000  88.07 8821 150,000 1 4.696
15/11/2043 rate ’ ’ ’ ’ ’ ! '
USD
T BOND
2,875% Fixed

US912810RU43 15/11/2046 15/11/2046 ~ USD rate 6M 2.88 4.757 1 150,000 74.52 74.66 150,000 1 4.744
USD
T BOND
2,375% Fixed

US912810SK51 15/11/2049 15/11/2049 USD rate 6M 2.38 4.747 1 150,000 65.51 65.58 150,000 1 4.741
USD
T BOND

US912810SN90 L5 15/05/2050  USD Mg 6M 1.25 4.711 1 150,000 48.97 49.1 150,000 1 4.697
15/05/2050 rate : : g ’ ’ ! '
USD
T BOND
1,625% Fixed

US912810SS87 15/11/2050 15/11/2050 USD rate 6M 1.63 4.723 1 150,000 53.92 54.03 150,000 1 4.712
USD
T BOND
2,375% Fixed

US912810SX72 15/05/2051 15/05/2051  USD rate 6M 2.38 4.702 1 150,000 64.97 65.07 150,000 1 4.693

USD



Nr. of Nr. of

Coupon Coupon Bid Bid Bid Ask Ask Ask Var Data

LY LEzBalping Qs L2 i) type frequency yield pr(()ll’)iods)als quantity price price quantity pr(();)solf)a = yield % sheet

T BOND

US912810SY55 ~ ~20% 15/05/2041  USD Fixed gy 2.25 4654 1 150,000 7255  72.8 150,000 1 4628
15/05/2041 rate ' : : ‘ ' : :
USD
T BOND
2,00% Fixed

US9128108221  fooi o 15/08/2051 USD Fxe 6M 2.00 4698 1 150,000  59.17 5927 150,000 1 4.689
USD
T BOND

US912810TA60 /2% 15/08/2041  USD Fixed ey 1.75 4683 1 150,000 6625 6642 150,000 1 4.664
15/08/2041 rate ' ' : ‘ ‘ : :
USD
T BOND
1,875% Fixed

US912810TB44 ST 15/11/2051 USD Fxe 6M 1.88 4695 1 150,000 5711 5723 150,000 1 4.684
USD
T BOND

Us9i2810TC27  ~00% 15/11/2041  USD Fixed ey 2.00 4693 1 150,000  68.73  68.92 150,000 1 4672
15/11/2041 rate : ‘ : ' ' : :
USD
T BOND

US912810TDO0  2:20% 15/02/2052  USD Fixed | g 2.25 4688 1 150,000 6272  62.8 150,000 1 4,681
15/02/2052 rate ' : : ' ' : :
USD
T BOND
3,25% Fixed

USOI2810THI4 520K 150052042 USD Fixe 6M 3.25 4665 1 150,000 8322 8337 150,000 1 4651
USD
T BOND

Us912810TvVog  &72% 15/11/2053  USD Fixed | g 4.75 4639 1 150,000  101.76  102.32 150,000 1 4,604
15/11/2053 rate ' ' : : : : :
USD
T NOTE

Us9128287781  L0% 31/01/2027 USD Fixed ey 1.50 4333 1 150,000  94.16 9428 150,000 1 4272
31/01/2027 rate ' ' ’ ' ' ’ )

USD



Nr. of Nr. of

Coupon Coupon Coupon Bid Bid Bid Ask Ask Ask Var Data

LY LEzBalping Qs L2 i) type frequency % yield pr(()ll’)iods)als quantity price price quantity pr(();)solf)a = yield % sheet

T NOTE
1,375% Fixed

US91282CDJ71  joaeo. 15/11/2031  USD Fixe 6M 1.38 4341 1 150,000 8232 8238 150,000 1 4330
USD
T NOTE
1,875% Fixed

US91282CDY9 (D05 ) 15/02/2032  USD Fixe 6M 1.88 4351 1 150,000 8479  84.85 150,000 1 4341
USD
ROMANIA Fied

XS1892127470  4,125% 11/03/2039 EUR 1Y 413 6.040 1 50,000  81.98 8258 50,000 1 5.968

rate

11/03/2039
ROMANIA Fired

XS$2330503694  2,00% 14/04/2033 EUR Fixe 1Y 2.00 5543 1 50,000 7672 7727 50,000 1 5.445
14/04/2033
T BOND

US912810T™M09 ~ 4:00% 15/11/2042  USD Fixed | g 4.00 4653 1 150,000 9211 9224 147,000 1 4641  -0.15
15/11/2042 rate ' : : ‘ : : : :
USD
T BOND
3,625% Fixed

US912810TN8L  SO05% . 15/02/2053  USD Fixe 6M 3.63 4642 1 150,000  84.08 8417 150,000 1 4636
USD
T BOND
3,875% Fixed

USO12810TQ13  S005% . 15/02/2043  USD Fixe 6M 3.88 4723 1 500,000 8971  91.03 500,000 1 4607
USD
T NOTE

US91282CFY21  >875% 30/11/2029  USD Fixed gy 3.88 4368 1 500,000  97.849 98581 498,000 1 4202 +0.36
30/11/2029 rate ' : : ' ' : : :
USD
T NOTE
3,875% Fixed

US91282CGBI9  30T0T 0 31/12/2020  USD Fixe 6M 3.88 4372 1 250,000  97.796 98552 250,000 1 4203
USD
T NOTE

Us9i282cqas  5:20% 31/01/2030  USD Fixed gy 3.50 4362 1 500,000  96.036  96.776 500,000 1 4198
31/01/2030 rate ' : : ' : : :

USD



. Nr. of . . Nr. of
ISIN Description Maturity Currency Ly ].31d proposals Bld. B.l . A§k ASk. proposals ‘?Sk VET LELEN
frequency yield (bid) quantity price price quantity (ask) yield % sheet

T NOTE

Us9i282caM73  3:20% 15/02/2033  USD Fixed | g 3.50 4456 1 500,000 93471 94638 500,000 1 4280
15/02/2033 rate " " : ‘ ' : :
USD
T NOTE

Us91282cGpos  400% 20/02/2028  USD Fixed ey 4.00 4440 1 1,500,000 98.653  99.808 1,500,000 1 4.056
20/02/2028 rate : : 500, ' ' 500, :
USD
T NOTE

US91282cGQ87  200% 28/02/2030  USD B g 4.00 4504 1 500,000  97.638  99.777 500,000 1 4.043
28/02/2030 rate : " : ‘ ‘ : :
USD
OAT 0% Fixed

FROOI3415627 oS00 o 250032025 EUR Fixe . 3227 1 3,000,000 98.944 99278 3,000,000 1 2.192
T NOTE
4,375% Fixed

US91282CHUB0 o0 o 15/08/2026 USD Fixe 6M 438 4462 1 1,000,000 99.852  100.351 1,000,000 1 4158
USD
T NOTE

Us9i2gacuves  2:00% 31/08/2025 USD Fixed ey 5.00 4857 1 1,000,000 100.141 100.644 1,000,000 1 4171
31/08/2025 rate : ' :000, : : /000, :
USD
T NOTE

Usoi2gacyis  450% 15/11/2033  USD Fixed | e 450 4435 1 500,000 100478 101225 500,000 1 4334
15/11/2033 rate " " : : : : :
USD
ROMANIA Fied

X$2770920937  5,375% 22/03/2031 EUR 1Y 5.38 5195 1 50,000 10091 10158 50,000 1 5.070

rate

22/03/2031
ROMANIA

X$2770921315 gléggg/‘j 22/02/2036  EUR f;fgd 1Y 5.63 6.032 1 50,000 9671 9741 50,000 1 5.043
22/02/2036
ROMANIA Fied

XS2178857954  3,624% 26/05/2030 EUR Fixe 1Y 3.62 4799 1 50,000 9441 9496 50,000 1 4679

26/05/2030



. Nr. of . . Nr. of
ISIN Description Maturity Currency Oz Ly ].31d proposals Bld. B.l . A§k ASk. proposals ‘?Sk VET LELEN
type frequency yield (bid) quantity price price quantity (ask) yield % sheet

UK GILT
4,125% Fized

GBOOBL6CT720  505%% _ 29/01/2027 GBP Fixe 6M 413 4404 1 100,000 9942 9949 100,000 1 4370
GBP
UK GILT

GBOOBLH38158  L:22% 31/07/2051  GBP Fixed ey 1.25 4868 1 100,000 4627 4637 100,000 1 4.857
31/07/2051 rate ' ' ’ ' ' ’ )
GBP
UK GILT

GBOOBLPK7227 ~ 0:20% 31/01/2029 GBP Fixed | e 0.50 4182 1 100,000 8599  86.07 100,000 1 4.159
31/01/2029 rate ' ' : ‘ ‘ : :
GBP
UK GILT

GBOOBMFILG83 ~ 420% 07/06/2028  GBP Fixed g 450 4345 1 100,000 1005  100.58 100,000 1 4321
07/06/2028 rate ' ' : : : : :
GBP
UK GILT

GBOOBMV7TC88 ~ 729% 31/01/2033  GBP Fixed | enf 3.25 4399 1 100,000 9217 9244 100,000 1 4357
31/01/2033 rate ' : : ' : : :
GBP
UK GILT

GBOOBPCJDBg0  >:20% 22/10/2025 GBP Fixed gy 3.50 4684 1 100,000  98.99  99.07 100,000 1 4591
22/10/2025 rate ' ' : ' ' : :
GBP
UK GILT

GBOOBPCJD997  o//°% 22/10/2053 GBP Fixed | g 3.75 4920 1 100,000 8204 8218 100,000 1 4910
22/10/2053 rate : : ’ ' ' ’ )
GBP
UK GILT
4,625% Fixed

GBOOBRIKNS3 3 00%% . 31/01/2034 GBP Fixe 6M 4.63 4454 1 100,000 10127  101.39 100,000 1 4438
GBP
UK GILT

GBOOBQC4R999  S:/2% 29/01/2038  GBP Fixed | g 3.75 4628 1 100,000  91.4 91.54 100,000 1 4613
20/01/2038 rate ' : : ' ' : :

GBP



. Nr. of A . Nr. of
ISIN Description Maturity Currency Oz Ly ].31d proposals Bld. B.l . A?k ASk. proposals ‘?Sk VET LELEN
type frequency yield (bid) quantity price price quantity (ask) yield % sheet
UK GILT
GB0004893086 4,25% 07/06/2032  GBP Fixed 6M 4.25 4.619 1 21,000 97.67 101.53 20,000 1 4.013
07/06/2032 rate ’ ’ ! ’ ' ! '
GBP
UK GILT
GB0032452302 2% 07/03/2036  GBP Fixed gy 425 4768 1 21,000 9551 9927 20,000 1 4332
07/03/2036 rate ’ ’ ! ’ ’ ’ '
GBP
UK GILT
GB0O0OB1VWP]53 4,50% 07/12/2042  GBP Fixed 6M 4.50 4.830 1 100,000 96.05 96.19 100,000 1 4.818
07/12/2042 rate ’ : ! ’ ’ ! ’
GBP
UK GILT
0,125% Fixed
GBOOBL68H]26 30/01/2026 30/01/2026 ~ GBP rate 6M 0.13 4.044 1 100,000 95.51 95.58 100,000 1 3.981

GBP



