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2018 10 31
2,721,703,772 100.03
931,615 0.03
2,720,772,157 100.00
)
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
2,019,517,528 1.3378 | 2,701,769,607 1.3477 | 2,721,703,772 100.03
2018 10 31
100.03
100.03
)
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2018 10 31
1 EJES;;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 \/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;;EASURY N/B 6,629,000 [12,483.60 | 827,538,203 [12,484.25 | 827,581,450 | 8.75 | 2020/8/15 (10.09
4 g; TREASURY /B 6,340,000 (12,983.03 | 823,124,254 (13,002.55 | 824,361,802 8 12021/11/15 (10.05
5 gl-ig;;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 g%g;;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 ‘Dll?%;(:HLAND REP 2,910,000 [20,545.49 | 597,874,031 [20,661.15 | 601,239,481 | 4.75| 2034/7/4 | 7.33
8 Z%SE;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 %ZEZEASURY 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

) )
15 2009 20 2,084 2,084 1.1003 1.1003
16 2009 10 20 2,167 2,167 1.1167 1.1167
17 2010 20 2,283 2,283 1.1218 1.1218
18 2010 10 20 2,420 2,420 1.1618 1.1618
19 2011 20 2,443 2,443 1.1333 1.1333
20 2011 10 20 2,555 2,555 1.1521 1.1521
21 2012 20 2,689 2,689 1.1639 1.1639
22 2012 10 22 2,765 2,765 1.1608 1.1608
23 2013 22 2,736 2,736 1.1828 1.1828
24 2013 10 21 2,563 2,563 1.1344 1.1344
25 2014 21 2,570 2,570 1.1401 1.1401
26 2014 10 20 2,622 2,622 1.1640 1.1640
27 2015 20 2,705 2,705 1.1954 1.1954
28 2015 10 20 2,660 2,660 1.1803 1.1803
29 2016 20 2,733 2,733 1.1987 1.1987
30 2016 10 20 2,752 2,752 1.1955 1.1955
31 2017 20 2,630 2,630 1.1433 1.1433
32 2017 10 20 2,521 2,521 1.1247 1.1247
33 2018 20 2,436 2,436 1.1110 1.1110
34 2018 10 22 2,687 2,687 1.0795 1.0795

2017 10 2,521 1.1232

11 2,488 1.1214

12 2,479 1.1208

2018 2,446 1.1141

2,441 1.1088

2,468 1.1166

2,428 1.1089

2,409 1.0991

2,408 1.1019

2,751 1.0970

2,734 1.0921

2,714 1.0865

10 2,720 1.0872

)
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15 2008 10 21 2009 20 0.0000
16 2009 21 2009 10 20 0.0000
17 2009 10 21 2010 20 0.0000
18 2010 21 2010 10 20 0.0000
19 2010 10 21 2011 20 0.0000
20 2011 21 2011 10 20 0.0000
21 2011 10 21 2012 20 0.0000
22 2012 21 2012 10 22 0.0000
23 2012 10 23 2013 22 0.0000
24 2013 23 2013 10 21 0.0000
25 2013 10 22 2014 21 0.0000
26 2014 22 2014 10 20 0.0000
27 2014 10 21 2015 20 0.0000
28 2015 21 2015 10 20 0.0000
29 2015 10 21 2016 20 0.0000
30 2016 21 2016 10 20 0.0000
31 2016 10 21 2017 20 0.0000
32 2017 21 2017 10 20 0.0000
33 2017 10 21 2018 20 0.0000
34 2018 21 2018 10 22 0.0000
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15 2008 10 21 2009 20 3.6
16 2009 21 2009 10 20 1.5
17 2009 10 21 2010 20 0.5
18 2010 21 2010 10 20 3.6
19 2010 10 21 2011 20 2.5
20 2011 21 2011 10 20 1.7
21 2011 10 21 2012 20 1.0
22 2012 21 2012 10 22 0.3
23 2012 10 23 2013 22 1.9
24 2013 23 2013 10 21 4.1
25 2013 10 22 2014 21 0.5
26 2014 22 2014 10 20 2.1
27 2014 10 21 2015 20 2.7
28 2015 21 2015 10 20 1.3
29 2015 10 21 2016 20 1.6
30 2016 21 2016 10 20 0.3
31 2016 10 21 2017 20 4.4
32 2017 21 2017 10 20 1.6
33 2017 10 21 2018 20 1.2
34 2018 21 2018 10 22 2.8
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15 2008 10 21 2009 20 186,960,027 83,657,757 1,894,708,213
16 2009 21 2009 10 20 154,975,561 109,107,906 1,940,575,868
17 2009 10 21 2010 20 155,189,870 60,344,339 2,035,421,399
18 2010 21 2010 10 20 199,946,515 152,066,780 2,083,301,134
19 2010 10 21 2011 20 217,985,383 144,848,635 2,156,437,882
20 2011 21 2011 10 20 141,205,960 79,778,301 2,217,865,541
21 2011 10 21 2012 20 198,022,880 104,745,252 2,311,143,169
22 2012 21 2012 10 22 153,963,229 82,703,051 2,382,403,347
23 2012 10 23 2013 22 157,323,222 226,000,018 2,313,726,551
24 2013 23 2013 10 21 152,725,964 206,384,204 2,260,068,311
25 2013 10 22 2014 21 114,427,886 119,746,453 2,254,749,744
26 2014 22 2014 10 20 142,623,103 144,208,117 2,253,164,730
27 2014 10 21 2015 20 150,473,816 139,950,072 2,263,688,474
28 2015 21 2015 10 20 155,776,867 165,419,119 2,254,046,222
29 2015 10 21 2016 20 135,549,352 108,953,440 2,280,642,134
30 2016 21 2016 10 20 136,325,991 114,831,853 2,302,136,272
31 2016 10 21 2017 20 158,695,227 159,948,443 2,300,883,056
32 2017 21 2017 10 20 130,470,660 189,540,772 2,241,812,944
33 2017 10 21 2018 20 128,646,027 177,486,536 2,192,972,435
34 2018 21 2018 10 22 452,413,508 155,633,564 2,489,752,379
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33 34

30 20 30 10 22
2,453,682,374 2,706,273,257
2,746,174 5,119
2,456,428,548 2,706,278,376
2,456,428,548 2,706,278,376
2,746,174 5,119
664,629 713,493
15,951,139 17,123,697
614,068 659,202
19,976,010 18,501,511
19,976,010 18,501,511
2,192,972,435 2,489,752,379
243,480,103 198,024,486
462,918,131 460,768,570
2,436,452,538 2,687,776,865
2,436,452,538 2,687,776,865
2,456,428,548 2,706,278,376
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33 34

29 10 21 30 21

30 20 30 10 22
12,854,519 57,229,081
12,854,519 57,229,081
664,629 713,493
15,951,139 17,123,697
614,068 659,202
17,229,836 18,496,392
30,084,355 75,725,473
30,084,355 75,725,473
30,084,355 75,725,473
1,014,122 2,029,848
279,603,229 243,480,103
15,060,257 45,363,092
15,060,257 45,363,092
22,113,150 17,123,084
22,113,150 17,123,084
243,480,103 198,024,486
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33 34
29 10 21 30 21
30 20 30 10 22
30 10 20
30 10 22
33 34
30 20 30 10 22
2,241,812,944 2,192,972,435
128,646,027 452,413,508
177,486,536 155,633,564
2,192,972,435 2,489,752,379
33 34
29 10 21 30 21
30 20 30 10 22
26,426,178 27,275,859
973,958,683 1,199,336,320
436,491,953 433,492,711
1,436,876,814 1,660,104,890
2,192,972,435 2,489,752,379
10,000 6,552 6,667
10,000

)
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4,307,856 40,862,738
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33 34
20 30 10 22
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2,706,273,257 —

2,022,928,134
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30 20 30 10 22
16,584,580 16,226,256
1,888,527,200 1,698,324,045
6,379,981,095 6,341,140,883
103,707,680 115,660,776
108,661,562 115,905,233
10,535 10,262
91,791,163 42,954,138
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