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2019 1

2019 1 31
1,197,788,888 99.47
— 6,384,344 0.53
1,204,173,232 100.00

2019 1 31
610,803,582 42.89
206,779,739 14.52
165,171,869 11.60
91,211,698 6.40
86,974,872 6.11
44,073,123 3.09
35,419,443 2.49
27,092,745 1.90
18,609,190 1.31
12,128,812 0.85
11,687,420 0.82
10,020,662, 0.70
7,385,870 0.52
5,753,165 0.40
3,342,304 0.23
1,336,454,494 93.85]
— 87,621,945 6.15
1,424,076,439 100.00;
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2019 1 31
— 1,329,156,970 93.33
2019 1 31
)
745,449,893 1.5937,  1,188,075,523 1.6068]  1,197,788,88899.47)
30
2019 1 31
99.47,
99.47
2019 1 31
)
)
Treasury 1.875 1,160,000 10,580.22 122,730,636 10,694.20 124,052,790[1.8750000| 2022/2/28 | 8.71
220228
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2 Treasury 1.625 1,010, 000f 10,692.53} 107,994,648 10,741.82 108,492,39811.6250000{ 2020/7/31 | 7.62]
200731

3 GERMANY 0.5 810,000] 12,810.48] 103,764,943 12,997.70] 105,281,398/0.5000000| 2028/2/15 | 7.39
280215

4 Treasury 2.75 630,000 10,721.02 67,542,479 10,956.36 69,025,092J2.7500000 2028/2/15 | 4.85|
280215

5 FRANCE 2.75 435,000 14,909. 08} 64,854,507| 15,035.52 65,404,516J2.7500000(2027/10/25( 4.59]
271025

6 Treasury 2.125 520,000j 10,515.87| 54,682,556 10,691.70] 55,596,840[2.1250000] 2024/2/29 | 3.90
240229

7 Treasury 2.75 450,000) 10,959.43} 49,317,439 11,011.71] 49,552,720]2.7500000( 2025/2/28 | 3.48]
250228

8 FRANCE 0.25 348,000 12,727.75 44,292,587 12,685.82 44,146,687(0.250000012020/11/25] 3.10
201125

9 Treasury 2.25 320,000) 10,838.25) 34,682,404 10,855.14 34,736,4482.2500000( 2020/2/29 | 2.44]
200229

10) Treasury 3.0 280,000 10,433. 86| 29,214,809 10,769.06] 30,153,373]3.0000000f 2048/2/15 | 2.12]
480215

1] FRANCE 0.25 220,000 12,263.44 26,979,587 12,455.67 27,402,4940.2500000(2026/11/25( 1.92]
261125

12 FRANCE 1.0 200,000 13,103. 26| 26,206,535 13,139.87| 26,279,7481.0000000 2027/5/25 | 1.85|
270525

13 ITALY 2.2 170,000 11,949.08] 20,313,447 12,402.99 21,085,0842.2000000] 2027/6/1 | 1.48
270601

14 GERMANY 2.5 110,000 16,965.33] 18,661,868 17,964.90 19,761,398{2.5000000| 2046/8/15 | 1.39
460815

15 ITALY 0.7 150,000 12,431.14 18,646,724 12,593.34] 18,890,016{0.7000000] 2020/5/1 | 1.33
200501

16 Treasury 3.5 150,000 11,864.50] 17,796,756 11,878.27 17,817,412{3.5000000| 2039/2/15 | 1.25
390215

17| GERMANY 0.0 130,000 12,720.23 16,536, 307| 12,714.99 16,529,487[0.0000000] 2022/4/8 | 1.16
220408

18] GERMANY 4.0 80,000 19,172.98 15,338,384 19,977.69 15,982,1564.0000000] 2037/1/4 | 1.12
370104

19 BELGIUM 2.25 115,000 13,998.02 16,097,731 13,870.87 15,951,506[2.2500000| 2023/6/22 | 1.12
230622

20| FRANCE 0.0 110,000 12,643.95 13,908, 346 12,652.04] 13,917,244{0.0000000| 2022/5/25 | 0.98
220525

21 Treasury 2.875 130,000 10,726.02 13,943,830 10,597.12 13,776,260[2.8750000] 2043/5/15 | 0.97
430515

22 Treasury 3.0 115,000 10,964. 64 12,609,342 10,825.28] 12,449,078{3.0000000/2044/11/15| 0.87
441115

23 Treasury 4.625 90,000 13,837.02 12,453,322 13,768.94 12,392,05414.6250000 2040/2/15 | 0.87]
400215

24 ITALY 2.0 98,000) 12,285.97| 12,040, 256} 12,496.72 12,246,7942.0000000| 2025/12/1 | 0.86
251201

25 Tresury 2.125 110,000 10,770.01 11,847,017 10,786.16] 11,864,785[2.1250000) 2021/8/15 | 0.83
210815

26 Treasury 6.125 85,000f 13,792.19 11,723,333 13,819.17 11,746,302[6.1250000/2027/11/15| 0.82
271115

27| SPAIN 4.7 60,000f 18,160.51 10,896, 310) 18,113.33 10,868,001{4.7000000| 2041/7/30 | 0.76
410730

28 UK GILT 2.25 70,000 15,166.79 10,616,755 15,156.71] 10,609,697[2.2500000] 2023/9/7 | 0.75
230907

29 Treasury 2.75 100,000 10,497.20f 10,497,206) 10,380.07| 10,380,074f2.750000012042/11/15| 0.73
421115

30 CANADA 1.5 123,000 8,083.52 9,942,740 8,178.10| 10,059,064{1.50000001 2023/6/1 | 0.71
230601
30

9999/99/99
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2019 1 31
93.85
93.85
2019 1 31

5,606,000.00 625,061,508 608,867,660 42.76
328,000.00 27,392,589 27,122,320 1.90
3,630,000.00] 19,451,471 20,473,200 1.44
4,428,000.00 565,473,474 554,208,480 38.92
635,000.00 90,543,940 90,614,500 6.36
487,000.00 6,047,749 5,873,220 0.41
290,000.00 3,813,239 3,749,700 0.26
453,000.00 7,760,841 7,596,810 0.53
132,000.00 10,784,664 10,651,080 0.75
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2019 1

9 (2009 7 15 ) 2,194,730,925 2,194,730,925 1.0613 1.0613
10 (2010 7 15 ) 2,337,472,093 2,337,472,093 1.1104 1.1104
11 (2011 7 15 ) 2,444 ,068,775 2,444 ,068,775 1.1081 1.1081
12 (2012 7 17 ) 2,724,242,576 2,724,242,576 1.1819 1.1819
13 (2013 7 16 ) 2,813,971,272 2,813,971,272 1.1815 1.1815
14 (2014 7 15 ) 2,999,199,334 2,999,199,334 1.2331 1.2331
15 (2015 7 15 ) 3,124,869,002 3,124,869,002 1.2605 1.2605]
16 (2016 7 15 ) 3,394,166,709 3,394,166,709 1.3387 1.3387
17 (2017 7 18 ) 3,295,083,725 3,295,083,725 1.2733 1.2733
18 (2018 7 17 ) 3,229,918,271 3,229,918,271 1.2570 1.2570]
2018 1 3,257,011,089 — 1.2589 —
2 3,235,606,621 — 1.2524 —
3 3,278,443,544 — 1.2671 —
4 3,246,737,811 — 1.2560 —
5 3,227,879,263 — 1.2508 —
6 3,232,518,437 — 1.2547 —
7 3,208,846,534 — 1.2487 —
8 3,217,005,395 — 1.2502 —
9 3,199,989,911 — 1.2425 —
10 3,196,374,609 — 1.2387 —
11 3,204,671,198 — 1.2421 —
12 1,193,832,479 — 1.2589 —
2019 1 1,204,173,232 — 1.2624 —

1
9 0.0000;
10 0.0000]
11 0.0000]
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12 0.0000
13 0.0000]
14 0.0000
15 0.0000]
16 0.0000]
17 0.0000]
18 0.0000
19 —
9 3.8
10 4.6
11 0.2
12 6.7
13 0.0
14 4.4
15 2.2
16 6.2
17 4.9
18 1.3
19 0.1
100

9 98,639,908 57,445,939
10 98,465,832 61,273,727
11 171,936,861 71,387,876
12 177,727,040 78,347,752
13 211,350,963 134,662,462
14 171,302,456 120,758,793
15 218,507,219 171,638,103
16 168,952,821 112,668,009
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17 183,662,216 131,134,389
18 121,690,551 139,996,957
19 56,830,371 1,673,643,298
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52
38 57
12 133
193 2018 7 18 2019 1 17
EY
18 19
2018 7 17 2019 1 17
- 22,954,259
28,736,182 -
3,216,861,518 1,192,920,257
3,245,597,700 1,215,874,516
3,245,597,700 1,215,874,516
73,826 3,480,988
862,898 770,440
14,673,711 13,099,225
68,994 61,651
15,679,429 17,412,304
15,679,429 17,412,304
2,569,608,005 952,795,078
660,310,266 245,667,134
3,229,918,271 1,198,462,212
3,229,918,271 1,198,462,212
3,245,597,700 1,215,874,516
18 19
2017 7 19 2018 7 18
2018 1 18 2019 1 17

3,755,372 2,328,739
3,755,372 2,328,739
11,634 6,916
900,387 770,440
15,311,169 13,099,225
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18 19

2017 7 19 2018 7 18

2018 1 18 2019 1 17
72,259 72,346
16,295,449 13,948,927
20,050,821 11,620,188
20,050,821 11,620,188
20,050,821 11,620,188
141,493 10,525,099
707,169,314 660,310,266
17,392,730 14,029,955
17,392,730 14,029,955
18,675,921 427,577,998
18,675,921 427,577,998
685,693,809 245,667,134

7 15
2018 7 17 2019
1 17
18 19
2018 7 17 2019 1 17
2,569,608,005 952,795,078
1.2570 [1 1.2578
12,570 )| 1 (12,578 )
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18 19
2018 7 17 2019 1 17
18 19

2017 7 19 2018 7 18

2018 7 17 2019 1 17
2,587,914,411 2,569,608,005
121,690,551 56,830,371
139,996,957 1,673,643,298
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2018 7 17 2019 1 17
13,166,552 7,342,511
- 41,732,971
9,800,637 -
3,321,031,138 1,325,984,019
30,800] 35,568, 795
51,747,235 45,844,613
21,240,960 8,025,601
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