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2,242,916,1005 L6%

2,239,4p0, 460

1,130,240,D3963]2%
557,018, 1548. 49%
514,426, 620. 6|1 %
326, 451, 9650 74 %
241,240, 2047 98 %
182, 94F, 0BA 77 %
121,03}, 181 50%
117,81%, 128 48 %
116, 93¢, 59 41 %
95, 464, 74B. 97 %
60, 205], 341. 24 %
44,914], 47@. 9B %
41,074, 39G6. 8p %
38, 359, 550. 79 %
37,937, 210. 78%
34, 016], 630. 79 %
32,979, 203. 6%
28, 781, 970. 59 %
27,252, 343. 56%
25, 293], 090. 5Pp%
18, 564, 490. 38%
17, 450/, 430. 36 %
15,527, 926. 3P%
8,385]07D.17%
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() ()
1 1,091,549, 8861. 7460 2.0%48 100./16%
1,905, 86527882, 9]16, 705
() () (%)
() ()
1lJUS TREASURY N/ B 5,641, 00010, 23|8. 0810, 16|]5. 92. 2%50101. 3%
577, 53|0, 4203, 4592026/ 01/ 31
2lus TREASURY N/ B 3,625/,00010, 53]7.1010, 41|13.12.6250. 7|9%
381, 96|9, 93AB7, 47|72916/ 04/ 30
3lIBUNDESREPUB. DEUTSCHLAND1, 522, 00013, 06/4.1412,64/6.08.50086. 9|]7%
198, 83|6, 3R¥2, 47|132028/ ¢2/ 15
4BONOS Y OBLI G PEL ESTADO 671,000 13, 37/4.8313, 34/5.26.4000. 8/5%
89, 74%,1289, 546¢,2706115/ ¢ 1/ 31
5l BUNDESREPUB. DEUTSCHLAND 585,|/000 15, 28|9.2815,05/6.38.2%00. 8|12%
89, 44%,3288, 079,288B108/ 07/ 04
6lJUS TREASURY N/ B 817,000 9,999.09 9,867.081.0000. 6/6%
81,692, 6180, 614 ,200/197/ ¢§3/ 31
7(BUONI POLI ENNALI DEL JTES 511,|/000 14, 36/8. 3614, 45/3.186.0000. 5|12%
73,42%,3643,85%,280441/ 05/ 01
8[BUONI POLI ENNALI DEL [TES 531,/000 13,58/0. 4713, 48|7.93.5000Q. 4|8%
72,11%,3471,620,20618/ ¢02/01
9JFRANCE O. A. T. 375,/000 18, 12(7.2217,82|9.85.75%500Q. 3|8%
67,977,106, 861,2r8372/ 10/ 25
1UK GI LT 384,/000 17,40|7. 7417, 12|2.13.2%00. 3|16%
66, 84%, 7465, 749 ,2106359/ §9/ 07
11BUONI POLI ENNALI DEL JTES 496,|/000 13,32|/8.5613, 23|7.14.2%00. 3|5%
66, 109, 66@5, 656¢,280134/ ¢§8/ 01
120K GI LT 353,/000 17,86|7.6617, 440.838.5000. 2|7%
63,072,851, 566,2006169/ 3/ 07
13UK GILT 365,/000 16, 71|7. 0416, 80/0.53.75%500Q. 2(7%
61,017,201, 321 ,20MU21/ 09/ 07
14BUNDESREPUB. DEUTSCHLAND 449,/000 13, 78/0.0813,645.73.2%00. 2|6%
61, 87%2,59®1, 269,5RI05/ 97/ 04
1% UONI POLI ENNALI DEL JTES 450,|/000 13,68|5.8713,56|7.62.7%00. 2|6%
61,586, 4361, 054,28R107/ 06/ 01
1$REPUBLI C OF AUISTRI A 323,/000 18, 97|9.3818,60/13.68.2%00. 2|14%
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61, 308, 4060, 089 ,2001267/ 97/ 15
1fTFRANCE OAT. 388,000 14, 78(1.3114,61|5.406. 75%500Q. 1|7 %
57,351,5086, 707,21651/ ¢4/ 25
1S TREASURY N/ B 533,/000 10, 72/5.8910,57/12.2@.87150. 1|16%
T 57,169, 0496, 349 ,80168/ §3/ 31
1TBUNDESREPUB. DEUTSCHLAND 328,|/000 16, 78/9. 4016, 38|1.14.0000. 1|11 %
55,069, 2653, 730,2106377/ ¢§1/ 04
2(BONOS Y OBLI G |PEL ESTADO 375,[000 13, 49(4.6214, 12[4.98.000a. olon
50, 604,8382, 968 ,240289/ 01/ 31
2UK GILT 283,/000 18, 15|6. 2417, 84|6.62.5000Q. 0[4%
51,38%, 15%0, 50%,2004402/ 12/ 07
20K GI LT 287,/000 16, 72/9.8916, 44/1.38. 7500. 9|7%
48,014, 7927, 186¢,500195/ §9/ 07
23BUONI POLI ENNALI DEL JTES 367,|/000 12, 70/3.9012,66(9.26. 7%00. 9/6%
46, 628, 3326, 49%,200211/ §3/ 01
24BUONI POLI ENNALLI DEL fTES 357,000 12, 70/1.3312, 79|6.448. 0000. 9/4%
45,348, 7645, 683 ,230040/ 09/ 01
2% 1 NGDOM OF DENMARK 2,340/,0001,946¢6.12 1,919.423.0000. 9|3 %
45,539, 4064, 914 ,2400241/ 11/ 15
26CZECH REPUBLI C 285,000 14, 41)3.9914,41|12.08.8150. 8|5%
41,079, 8941, 074 ,280%62/ 5/ 24
2MEXI CAN UDI BON|OS 1,071,000 4,054. 76 771161 2.5000. 8/4%
43, 426¢,51460, 92%,2006210/ 12/ 10
288 ONOS Y OBLI G PEL ESTADO 303,000 13, 26/4. 2913, 35/6.83.2500. 8/4%
T 40,190, 81460, 471 ,20176/ 10/ 31
ZTUK GILT 233,/000 17,66(9. 2617, 21|]9.84.25%500. 83 %
41,169, 3940, 122,202/ 06/ 07
3TCANADIAN GOVERNMENT 400,|/000 10, 10[6.07 9, 989%.124.5000. 8/2%
40, 424,309, 956 ,50165/ 6/ 01

100. 16%
100. 16%

79. 1|11 %
13. 114 %
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94. 11 %
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1511 22 1.22)48
1611 56 1.3180
1711 257 1.4716
1811 490 1.5788
1911 848 1.66(87
9011 938 1.3153
2111 1,274 1.46|80
- 1,483 1.3461
10

h311 1,585 1. 2531
2 4 1,655 1. 209094
24 1,705 1.32/28
24 1, 783 1.3335
2410 1,8p6 1.3708
11 [

ba11 1,854 1.39[79
2411 1.8h9 1. 42|52
2412 2, 0B1 1.52/17
25 2. 1bk9 1.6028
25 2. 1k3 1.6043
25 2,176 1.6241
25 2. 3b7 1. 7367
25 2. 3V4 1.75/81
25 2, 289 1.6713
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141120 151119 4. 1%
151120 161119 7. 6 %
161120 171121 11. 7%
171122 181120 7. 3%
181121 191119 5. 7%
191120 201119 21. 2%
201120 211119 11.6%
211120 221119 8. 3%
10 221120 231121 6. 9 %
11 231122 241119 11.6%
12 241120 25 19 28. 2%
+ x 100
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141120 151119 16,409,530 3,561,755
151120 161119 32,480,610 8,315,449
161120 171121 151,998,545 19,784,733
171122 181120 182,760,312 47,365,040
181121 191119 258,153,671 62,926,812
191120 201119 320,068,007 111,902,058
201120 211119 228,306,347 73,855,853
211120 221119 270,173,545 73,690,338
10 221120 231121 272,923,320 112,621,738
11 231122 241119 222,247,069 120,347,171
12 241120 25 19 134,076,082 122,952,397
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2,423, 5p5, 683
2,423,5p5, 683
11,461,104
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25,771,577
25,771,577
1,338, 1012,542
1,059, 6P1,564
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13,639, 789
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14,310, 473
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1,338,11%2,542
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25 19
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25 19

10,0007, 919
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25 19

26, 799,094

167, 68F, 648

4,268,8F3,071

35,402,173

68,502, 373

810, 34p, 898

7,928 111

511, P35

50, 787,098

12,718,291

11, 065, 064

5,460,617, 056

5,460, 67,056

4, 488 705

4, 1071 450

27,683,597

36,279,752

36, 279, 752

2,465, 4p2,167

2,958,8B5, 137
5,424, ,3B7,304
5,424,3B7,304
5,460,617, 056
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241120
25 19
60 61
25 19
2,608,989, 922
200, 275]957
343,813 712
1,098, 758, 056
118, 253|837
220,924]1068
190, 043|365
5,657, 636
687,224]1702
2,021,209
4,255,095
1,604, 266
60 71,303,|]481
65, 406,452
2,465,452, 167
2,465, 452,167
25 19
(1)
(2)
(3)
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25 19
US 2YR NOTE(JBT) UXNIBL], 494 157,929,366 111, $72
LONG GILT FUTURE B6GNT36|, 417 36,899,237 152,820
194,828,603 40,948
25 19
446,556,516 449,248,7942,687|278
1,517]000 1,519])425 2,4%5
21, 425|, 646 21,318/,480 107,166
28,824, 838 28,773|,165 51, 6/73
37,776|, 819 40,590,660 2,813)841
180,351, 449 180,588,249 236, 800
119,009,631 117,22%,0961,784]|535
41,588[,007 41,537,629 50, 378
56,490, 197 56,229,906 260, p91
57,283,082 56,576/, 409 706, $73
1,910]000 1,920)183 10, 1|83
3,306]|964 3,299)520 7,444
2,002)000 2,008)604 6,604
2,274)853 2,259)704 15, 1|49
1,708)000 1,698)627 9,373
56,981|, 834 59,357,558 2,375 724
735, 930 720, 611 14, 419
2,442)786 2,407)688 35, 0[98
474,990,665 474,018,595 977,070
1,541,288,903, 480354

21/55



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
OOoooooooooooooooooood

25 19

2.2001
10,002,001

22/55



EDINETOOOO

OO000D0O000DO0ODOO(E12454)
OOoooooooooooooooooood

25

2,253,495])1769
14, 095, 3|09
2,239,400 460
1,339,882)973
1.6713

25
5,021,625)493
174,969, 452
4,846, 656)041
2,358,718)248

2.0548

23/55



(

(

)

)

20

25
12,800,
3,850,000

000

24/55

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
OOoooooooooooooooooood



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
OOoooooooooooooooooood

——— 4 PLAN () | DO GEMR) ~ SEECEHD |-
— BEREEE=
BRERIR S PNF A TERER
EMtE ks EF i ERSE
EFiEEails =l | P 1EHETE
MEF - EEE=
{&3ERESE
SEEF @ EFEFER
Tk POtk E—— el | )
Wi swemas 111 Sewn ;
ki i e B S E+ SR
g $R S =
An, {E3EREF
TaRs A PHEEHIEA =k U=
7";'[] "EE’% ﬁ";'l/‘_j ﬁﬁzﬁhﬁ
T TS
‘E ks b Sy ‘E‘ =
i TEFHIRHIEE A,

PR <

FAGEE

25/55




EDINETOOOO
OO000D0O000DO0ODOO(E12454)
OOoooooooooooooooooood

11
25 165
2,750, 914 5 4
5 78,623
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40
243 31

253 31

15,886, 867

176, 593

2,348,724

830, 844
24,384
485,508
5,956

17,579,316
156, 563

2,378,328

799, 736
21,990
473,110
3,144

19,758,878

21,412,190

1 225,511 183,873
1 60, 686 87,233
710 710
1 7,309 8,895
294,217 280,711
389,329 261,979
12,706 12,706
402, 036 274,685

4,950, 199

1,169, 774

2,534
741,014
157,660
543,639

2,403

70,650

5,125, 836
1,169, 774
1,904
509, 430
132,660
548,043
1,716

70,650

7,496,574

7,418,714
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8,192,828 7,974,112
27,951,706 29,386, 302
( )
40 41
243 31 253 31
2,841 3,396
222,814 165, 892
1,094, 446 1,113,859
1,010, 635 1,127,749
1,570, 446 939, 336
874,000 880, 000
79,100 73,000
18,977 20, 203
4,873,261 4,323,437
4,833 5,944
1,139,061 1,268, 146
144,730 148,470
1,288,624 1,422,561
6,161, 886 5,745,998
( )
40 41
243 31 253 31
2,000,000 2,000,000
156, 268 156, 268

156, 268 156, 268
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14, 256
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40
234 1
243 31

244 1
253 31

3,091,311
27,285, 403

131, 340

2,960, 778
27,854,931

90,710

30,508, 054

30,906, 420

12,829,874
131,967

2,247

1,103, 744
3,541,508

122, 453

29,616
350, 466
23,131
3,166

29,989

13,056, 993
175, 532

1,059

1,114,992
4,000, 398

131, 444

31, 982
404,102
27,397
4,830

30,634

18,168, 165

18,979, 368
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206, 629 213,305
96, 356 79,314
874,000 873,819
38,080 38,530
79,100 67,700
255,488 255,296
6,254,092 6,200, 926
6,085, 796 5,726,125
149, 045 25,045
3,732 3,232
33,455
2,945
11,769 11,668
164,547 76, 346
4,016
2,424
957 55
7,398 55
6,242,945 5,802,417
42,767
42,767
50, 687
1 111, 382
5,375 4,583
56, 063 115, 965
6,186, 881 5,729,219
2,653,180 2,213,779

4,043 32,604
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2,657,223 2,181,175
3,529,657 3,548,044

40 41

234 1 244 1

243 31 253 31
2,000,000 2,000,000
2,000,000 2,000,000
156, 268 156, 268
156, 268 156, 268
156, 268 156, 268
156, 268 156, 268
343, 731 343,731
343,731 343,731

1,100,000 1,100,000
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1,100,000 1,100, 000
16, 098, 918 18,204,076
1,424,500 1,771,000
3,529,657 3,548,044
2,105,157 1,777,044
18,204,076 19,981,120
17,542,649 19,647,807
1,424,500 1,771,000
3,529,657 3,548,044
2,105,157 1,777,044
19,647,807 21,424,851
19,698, 918 21,804,076
1,424,500 1,771,000
3,529,657 3,548,044
2,105,157 1,777,044
21,804,076 23,581,120
35,129 14,256
20,873 73,440
20, 873 73,440
14,256 59,183
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20, 873 73,440
20,873 73,440
14,256 59,183
19,663, 789 21,789,820
1,424,500 1,771,000
3,529,657 3,548,044
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2,126,030 1,850, 484
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244 1
2,528
40 41
243 31 253 31
1.
315, 276 354,743
273,481 307,425
3,712 7,382
2.
19, 359 15, 346
40 41
234 1 244 1
243 31 253 31
1. 111, 382
40 234 1 243 31
, 8P , 85
, 8p , 8P
1
236 30
233 31 236 30
1,424]1500 3790
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