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6,524,788,178 100.04
— 2,356,926 0.04
— 6,522,431,252 100.00
)
2017 28
4,104,823,755 44.85
2,658,603,741 29.05
731,076,299 7.99
7,494,503,795 81.89
— 1,657,665,117 18.11
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2017 28
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2017 28
1 fs;REASURY \/B 7,287,000 |14,451.22 |1,053,061,103 |14,256.80 (1,038,893,380 4.5 ] 2036/2/15 |11.35
2 gi;;EASURY N/B 7,491,000 [13,754.21 [1,030,328,514 [13,707.58 |1,026,835,498 | 8.75 | 2020/8/15 (11.22
3 g?Z;ZEASURY \/B 6,448,000 (16,059.81 [1,035,536,854 [15,904.78 |1,025,540,672 | 6.25 | 2030/5/15 (11.21
4 gi TREASURY /B 7,163,000 |14,211.50 (1,017,970,411 |14,149.85 (1,013,554,205 8 12021/11/15 (11.07
5 E%E;SCHLAND REP 3,340,000 |20,339.90 | 679,352,719 [20,048.16 | 669,608,865 5.5 | 2031/1/4 | 7.32
6 E%SE;CHLAND REP 3,226,000 [21,009.65 | 677,771,357 [20,735.80 | 668,937,059 | 6.25 | 2030/1/4 | 7.31
7 Z%SE;CHLAND REP 3,288,000 [20,455.19 | 672,566,715 [20,080.19 | 660,236,808 | 4.75| 2034/7/4 | 7.21
8 EI::%;CHLAND REP 3,690,000 (18,082.78 | 667,254,807 [17,881.32 | 659,821,009 | 4.75| 2028/7/4 | 7.21
9 gg;;EASURY 972,000 |19,078.54 | 185,443,498 |18,897.23 | 183,681,104 | 3.25 | 2044/1/22 | 2.01
10 %ZEZEASURY 926,000 |19,882.77 | 184,114,476 |19,788.16 | 183,238,430 | 4.25| 2032/6/7 | 2.00
11 UK TREASURY 4.5%| 810,000 [22,754.26 | 184,309,506 |22,560.02 | 182,736,192 4.5 2042/12/7 | 2.00
12 UK TREASURY 8% 958,000 |18,934.55 | 181,393,082 |18,937.42 | 181,420,573 8| 2021/6/7 | 1.98
2017 28
81.89
81.89
)

2017

2017

28

28
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2017 28

2017 28

15 2,266,650,000 2,266,650,000 2,265,300,000 2,265,300,000 24.75
CBT 10Y 1706 143 18,058,218.75 2,009,699,164 17,966,610.09 1,999,504,036 21.85
MON 10Y 1706 30 4,178,700 341,107,281 4,175,400 340,837,902 3.72
BTP 1706 94 12,321,520 1,489,055,692 12,391,080 1,497,462,018 16.36
BUND10Y 1706 140 22,855,000 2,762,026,750 22,681,400 2,741,047,190 29.95
OAT 1706 35 5,180,000 626,002,999 5,251,050 634,589,392 6.93
SFE10Y 1706 21 2,751,119.07 229,003,151 2,716,595.07 226,129,373 2.47
GILT 1706 47 6,034,330 866,288,415 6,037,620 866,760,727 9.47
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2017 28

) ( ) ) )

) ( ) ) )
21 2007 10 22 22,642 22,749 0.9580 0.9625
22 2008 21 21,217 21,318 0.9447 0.9492
23 2008 10 20 19,050 19,142 0.9271 0.9316
24 2009 20 18,650 18,728 0.9556 0.9596
25 2009 10 20 17,648 17,721 0.9646 0.9686
26 2010 20 16,120 16,187 0.9639 0.9679
27 2010 10 20 14,916 14,976 0.9930 0.9970
28 2011 20 13,738 13,795 0.9634 0.9674
29 2011 10 20 13,212 13,266 0.9743 0.9783
30 2012 20 12,095 12,144 0.9792 0.9832
31 2012 10 22 11,346 11,393 0.9713 0.9753
32 2013 22 10,996 11,041 0.9846 0.9886
33 2013 10 21 9,981 10,024 0.9391 0.9431
34 2014 21 9,271 9,310 0.9386 0.9426
35 2014 10 20 9,073 9,111 0.9531 0.9571
36 2015 20 8,645 8,681 0.9735 0.9775
37 2015 10 20 8,144 8,178 0.9561 0.9601
38 2016 20 7,876 7,908 0.9658 0.9698
39 2016 10 20 7,465 7,497 0.9580 0.9620
40 2017 20 6,522 6,551 0.9111 0.9151
2016 7,830 — 0.9601 —
7,944 — 0.9590 —
8,005 — 0.9723 —
7,818 — 0.9735 —
7,723 — 0.9708 —
7,558 — 0.9679 —
10 7,191 — 0.9456 —
11 7,002 — 0.9241 —
12 6,805 — 0.9238 —
2017 6,677 — 0.9120 —
6,609 — 0.9181 —
6,543 — 0.9126 —
6,522 — 0.9086 —

)
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21 2007 21 2007 10 22 0.0045
22 2007 10 23 2008 21 0.0045
23 2008 22 2008 10 20 0.0045
24 2008 10 21 2009 20 0.0040
25 2009 21 2009 10 20 0.0040
26 2009 10 21 2010 20 0.0040
27 2010 21 2010 10 20 0.0040
28 2010 10 21 2011 20 0.0040
29 2011 21 2011 10 20 0.0040
30 2011 10 21 2012 20 0.0040
31 2012 21 2012 10 22 0.0040
32 2012 10 23 2013 22 0.0040
33 2013 23 2013 10 21 0.0040
34 2013 10 22 2014 21 0.0040
35 2014 22 2014 10 20 0.0040
36 2014 10 21 2015 20 0.0040
37 2015 21 2015 10 20 0.0040
38 2015 10 21 2016 20 0.0040
39 2016 21 2016 10 20 0.0040
40 2016 10 21 2017 20 0.0040
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21 2007 21 2007 10 22 3.2
22 2007 10 23 2008 21 0.9
23 2008 22 2008 10 20 1.4
24 2008 10 21 2009 20 3.5
25 2009 21 2009 10 20 1.4
26 2009 10 21 2010 20 0.3
27 2010 21 2010 10 20 3.4
28 2010 10 21 2011 20 2.6
29 2011 21 2011 10 20 1.5
30 2011 10 21 2012 20 0.9
31 2012 21 2012 10 22 0.4
32 2012 10 23 2013 22 1.8
33 2013 23 2013 10 21 4.2
34 2013 10 22 2014 21 0.4
35 2014 22 2014 10 20 2.0
36 2014 10 21 2015 20 2.6
37 2015 21 2015 10 20 1.4
38 2015 10 21 2016 20 1.4
39 2016 21 2016 10 20 0.4
40 2016 10 21 2017 20 4.5
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21 2007 21 2007 10 22 145,606,244 2,135,281,652 23,635,987,437
22 2007 10 23 2008 21 126,864,499 1,304,291,625 22,458,560,311
23 2008 22 2008 10 20 118,663,738 2,029,935,205 20,547,288,844
24 2008 10 21 2009 20 110,687,962 1,140,511,025 19,517,465,781
25 2009 21 2009 10 20 85,737,465 1,307,841,671 18,295,361,575
26 2009 10 21 2010 20 76,755,336 1,647,373,511 16,724,743,400
27 2010 21 2010 10 20 72,456,645 1,775,706,682 15,021,493,363
28 2010 10 21 2011 20 61,279,640 822,703,904 14,260,069,099
29 2011 21 2011 10 20 71,704,082 771,585,359 13,560,187,822
30 2011 10 21 2012 20 52,832,454 1,260,375,675 12,352,644,601
31 2012 21 2012 10 22 47,526,920 718,844,732 11,681,326,789
32 2012 10 23 2013 22 48,089,524 560,483,832 11,168,932,481
33 2013 23 2013 10 21 51,698,157 590,973,117 10,629,657,521
34 2013 10 22 2014 21 49,749,697 801,813,805 9,877,593,413
35 2014 22 2014 10 20 46,338,667 404,076,763 9,519,855,317
36 2014 10 21 2015 20 45,296,367 684,536,929 8,880,614,755
37 2015 21 2015 10 20 31,836,876 393,831,224 8,518,620,407
38 2015 10 21 2016 20 30,270,994 393,692,957 8,155,198,444
39 2016 21 2016 10 20 182,330,954 544,354,010 7,793,175,388
40 2016 10 21 2017 20 32,551,862 666,091,188 7,159,636,062
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39 40

28 10 20 29 20
7,561,298,931 6,607,142,156
1,984,300 5,273,582
7,563,283,231 6,612,415,738
7,563,283,231 6,612,415,738
31,172,701 28,638,544
1,984,300 5,273,582
4,217,349 3,651,977
59,042,859 51,127,654
938,543 842,906
97,355,752 89,534,663
97,355,752 89,534,663
7,793,175,388 7,159,636,062
327,247,909 636,754,987
2,396,104 ,555 2,228,587,127
7,465,927,479 6,522,881,075
7,465,927,479 6,522,881,075
7,563,283,231 6,612,415,738
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39 40

28 21 28 10 21

28 10 20 29 20
38,301,778 269,388,261
38,301,778 269,388,261
4,217,349 3,651,977
59,042,859 51,127,654
938,543 842,906
64,198,751 55,622,537
25,896,973 325,010,798
25,896,973 325,010,798
25,896,973 325,010,798
2,486,376 17,868,445
278,889,223 327,247,909
18,692,206 27,977,305
18,692,206 27,977,305
7,494,842 1,703,486
7,494,842 1,703,486
31,172,701 28,638,544
327,247,909 636,754,987
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39 40
28 10 20 29 20
8,155,198,444 7,793,175,388
182,330,954 32,551,862
544,354,010 666,091,188
7,793,175,388 7,159,636,062
327,247,909 636,754,987
39 40
28 21 28 10 21
28 10 20 29 20
66,655,644 65,250,253
282,715,657 269,161,026
2,360,621,612 2,191,975,418
2,709,992,913 2,526,386,697
7,793,175,388 7,159,636,062
10,000 3,477 3,528
10,000 40 40
31,172,701 28,638,544
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