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2018 10 31
5,480,753,744 100.04
— 2,229,799 0.04
— 5,478,523,945 100.00
)
2018 10 31
3,348,441,056 40.82
2,405,406,900 29.32
617,326,478 7.53
6,371,174,434 77.67
— 1,831,461,566 22.33
— 8,202,636,000 100.00
)
2018 10 31
4,066,746,119 1.3377 | 5,440,086,360 1.3477 | 5,480,753,744 | 100.04
2018 10 31
100.04
100.04
()
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2018 10 31
1 fs;REASURY \/B 6,449,000 |13,162.62 | 848,857,990 [13,272.49 | 855,943,069 4.5 | 2036/2/15 |10.43
2 g?ZEZEASURY N/B 5,707,000 (14,628.66 | 834,857,846 [14,728.48 | 840,554,735 | 6.25 | 2030/5/15 (10.25
3 gi;F/EEASURY \/B 6,629,000 (12,483.60 | 827,538,203 [12,484.25 | 827,581,450 [ 8.75| 2020/8/15 (10.09
4 gi TREASURY /B 6,340,000 |12,983.03 | 823,124,254 [13,002.55 | 824,361,802 8 12021/11/15 (10.05
5 E%E;SCHLAND REP 2,956,000 |20,369.75 | 602,129,979 [20,489.14 | 605,659,104 5.5 | 2031/1/4 | 7.38
6 E%SE;CHLAND REP 2,855,000 [20,949.77 | 598,115,970 [21,060.20 | 601,268,946 | 6.25 | 2030/1/4 | 7.33
7 Z%SE;CHLAND REP 2,910,000 [20,545.49 | 597,874,031 [20,661.15 | 601,239,481 | 4.75| 2034/7/4 | 7.33
8 ZI_E%;CHLAND REP 3,266,000 (18,194.51 | 594,232,734 [18,286.56 | 597,239,369 | 4.75| 2028/7/4 | 7.28
9 gg;;EASURY 860,000 |18,050.09 | 155,230,829 |18,474.45 | 158,880,335 | 3.25 | 2044/1/22 | 1.94
10 UK TREASURY 4.5%| 717,000 [21,470.93 | 153,946,572 |21,940.44 | 157,313,007 4.5 2042/12/7 | 1.92
11 g}TZ;ZEASURY 819,000 |18,791.77 | 153,904,607 |19,088.75 | 156,336,881 | 4.25| 2032/6/7 | 1.91
12 UK TREASURY 8% 848,000 |17,055.35 | 144,629,443 |17,075.03 | 144,796,255 8| 2021/6/7 | 1.77
2018 10 31
77.67
77.67
)

2018 10 31

2018 10 31
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2018 10 31

2018 10 31

6 901,140,391 901,140,391 903,780,000 903,780,000 11.02
CBT 10Y 1812 108 12,738,937.5 1,442,812,061 12,828,375 1,452,941,752 17.71
MON 10Y 1812 20 2,641,000 228,261,630 2,656,400 229,592,652 2.80
BTP 1812 67 8,073,973.14 1,036,940,370 8,121,740 1,043,075,068 12.72
BUND10Y 1812 117 18,655,058.26 2,395,869,132 18,771,480 2,410,821,176 29.39
OAT 1812 50 7,543,000 968,747,490 7,601,500 976,260,645 11.90
SFE10Y 1812 47 6,053,708.57 485,749,575 6,104,018.31 489,786,429 5.97
GILT 1812 11 1,332,430 191,736,677 1,351,020 194,411,778 2.37
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2018 10 31

) ( ) ) )

) ( ) ) )
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
41 2017 10 20 6,140 6,168 0.8911 0.8951
42 2018 20 5,845 5,872 0.8752 0.8792
43 2018 10 22 5,436 5,462 0.8453 0.8493
2017 10 6,140 — 0.8899 —
11 6,078 — 0.8883 —
12 6,014 — 0.8876 —
2018 5,950 — 0.8821 —
5,899 — 0.8777 —
5,917 — 0.8837 —
5,849 — 0.8735 —
5,762 — 0.8656 —
5,752 — 0.8676 —
5,693 — 0.8635 —
5,635 — 0.8595 —
5,532 — 0.8549 —
10 5,478 — 0.8512 —

)
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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
41 2017 21 2017 10 20 0.0040
42 2017 10 21 2018 20 0.0040
43 2018 21 2018 10 22 0.0040
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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
41 2017 21 2017 10 20 1.8
42 2017 10 21 2018 20 1.3
43 2018 21 2018 10 22 3.0
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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
41 2017 21 2017 10 20 30,503,644 299,539,170 6,890,600,536
42 2017 10 21 2018 20 30,559,689 241,783,919 6,679,376,306
43 2018 21 2018 10 22 28,903,881 276,588,626 6,431,691,561
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42 43

30 20 30 10 22
5,921,832,142 5,509,930,610
2,336,344 1,035,794
5,924,168,486 5,510,966 ,404
5,924,168,486 5,510,966,404
26,717,505 25,726,766
2,336,344 1,035,794
3,229,360 3,115,037
45,210,976 43,610,402
856,744 931,918
78,350,929 74,419,917
78,350,929 74,419,917
6,679,376,306 6,431,691,561
833,558,749 995,145,074
2,116,425,296 2,054,696,825
5,845,817,557 5,436,546,487
5,845,817,557 5,436,546,487
5,924,168,486 5,510,966,404
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42 43

29 10 21 30 21

30 20 30 10 22
31,546,357 122,887,372
31,546,357 122,887,372
3,229,360 3,115,037
45,210,976 43,610,402
856,744 931,918
49,297,080 47,657,357
80,843,437 170,544,729
80,843,437 170,544,729
80,843,437 170,544,729
1,082,625 3,804,693
750,050,477 833,558,749
26,318,787 34,517,471
26,318,787 34,517,471
3,348,742 3,636,994
3,348,742 3,636,994
26,717,505 25,726,766
833,558,749 995,145,074
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42 43
29 10 21 30 21
30 20 30 10 22
30 10 20
30 10 22
42 43
30 20 30 10 22
6,890,600,536 6,679,376,306
30,559, 689 28,903,881
241,783,919 276,588,626
6,679,376,306 6,431,691,561
833,558,749 995,145,074
42 43
29 10 21 30 21
30 20 30 10 22
56,053,628 51,271,474
269,390,127 268,263,189
2,087,089,173 2,029,152,117
2,412,532,928 2,348,686,780
6,679,376,306 6,431,691,561
10,000 3,611 3,651
10,000 40 40
26,717,505 25,726,766
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