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30 9 28
)
14,202,653,780 100.01
744,418 0.01
14,201,909, 362 100.00

30 28
)
74,610,956,802 44.32
17,343,689,177 10.30
15,483,011,328 9.20
11,697,032,810 6.95
11,074,100,980 6.58
9,890,010,254 5.88
4,283,865,662 2.54
3,517,263,726 2.09
3,507,728,389 2.08
3,415,028,197 2.03
2,535,340,401 1.51
1,422,659,487 0.85
1,331,974,821 0.79
1,026,360,029 0.61
1,026,137,168 0.61
1,003,984,268 0.60
937,148,467 0.56
762,961,425 0.45
657,792,147 0.39
630,846,594 0.37
388,430,152 0.23
166,546,322,284 98.94
1,789,014,420 1.06
168,335,336,704 100.00

30 28

6,173,724,747 | 2.2335

13,789,465,855 | 2.3005| 14,202,653,780

100.01
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|100.01 |
1
— 100.01
100.01
30
30 9 28
1 US TREASURY N/B | 1.375|2020/01/31 (11,500,000 |11,172.441,284,831,606 |11,155.18 | 1,282,846,402 | 0.76
2 US TREASURY N/B | 1.125|2020/03/31 (11,500,000 |11,003.43|1,275,745,367 | 11,082.38 | 1,274,474,500 | 0.76
3 US TREASURY N/B | 1.250 |2019/10/31 (10,700,000 |11,180.85 | 1,196,351,263 |11,184.48 | 1,196,740,127 | 0.71
4 US TREASURY N/B | 1.875|2021/11/30 |10,700,000 |11,003.32 | 1,186,986,012 [11,004.70 | 1,177,503,527 | 0.70
5 US TREASURY N/B | 2.000 |2020/11/30 |10,200,000 |11,210.40 | 1,143,461,181 |11,152.00 | 1,137,504,627 | 0.68
6 US TREASURY N/B | 1.250 |2020/02/29 |10,000,000 |11,132.47 | 1,113,247,211 |11,120.09 | 1,112,009,298 | 0.66
7 US TREASURY N/B | 1.125|2019/12/31 | 9,800,000 |11,133.26 | 1,091,060,175 |11,134.28 | 1,091,160,344 | 0.65
8 US TREASURY N/B | 2.000 |2020/09/30 | 9,500,000 |11,257.621,069,474,493 |11,171.54 | 1,061,296,318 | 0.63
9 US TREASURY N/B | 1.625|2020/06/30 | 9,400,000 |11,161.49 | 1,049,180,528 | 11,127.24 | 1,045,961,301 | 0.62
10 US TREASURY N/B | 2.375|2020/12/31 | 9,000,000 |11,354.84 | 1,021,935,795 [11,237.18 | 1,011,346,528 | 0.60
11 US TREASURY N/B | 3.625|2020/02/15 | 8,800,000 |11,660.00 | 1,026,080,418 [11,490.10 | 1,011,129,155 | 0.60
12 US TREASURY N/B | 2.250 |2021/03/31 | 9,000,000 |11,284.41 | 1,015,597,383 | 11,186.19 | 1,006,757,164 | 0.60
13 US TREASURY N/B | 1.000 |2019/11/30 | 9,000,000 |11,119.63 | 1,000,767,483 |11,136.10 | 1,002,249,571| 0.60
14 US TREASURY N/B | 1.875|2022/10/31 | 9,000,000 |10,939.68| 984,572,046 |10,891.59 | 980,243,112| 0.58
FRENCH
15 .500 | 2020/10/25 | 6,800,000 |14,216.33 | 966,710,763 |14,014.14| 952,962,019 | 0.57
GOVERNMENT BOND
16 US TREASURY N/B | 2.000 |2021/02/28 | 8,500,000 |11,224.35| 954,060,770 |11,126.33| 945,738,843 | 0.56
17 US TREASURY N/B | 8.000 |2021/11/15 | 7,200,000 |13,576.95| 977,540,600 |13,078.26 | 941,635,218 0.56
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18 US TREASURY N/B | 2.000 |2022/02/15 | 8,500,000 [11,126.33| 945,738,843 [11,022.99 | 936,954,203| 0.56
19 US TREASURY N/B | 1.125|2021/06/30 | 8,500,000 |10,865.45| 923,563,662 (10,829.92| 920,543,338| 0.55
20 US TREASURY N/B | 1.750 |2022/05/15 | 8,300,000 |10,987.44| 911,957,787 |10,894.77 | 904,265,918| 0.54
21 US TREASURY N/B | 2.125|2021/08/15 | 8,000,000 |11,218.44| 897,475,568 |11,115.66 | 889,253,100| 0.53
22 US TREASURY N/B | 2.000 |2021/05/31 | 8,000,000 11,197.77| 895,821,988 |11,099.30| 887,944,773| 0.53
23 US TREASURY N/B | 1.750 |2023/05/15 | 8,200,000 |10,868.53| 891,220,132 (10,766.54| 882,857,064| 0.52
24 US TREASURY N/B | 2.000 |2022/11/30 | 8,000,000 [11,041.61| 883,329,288 |10,937.35| 874,988,708| 0.52
25 US TREASURY N/B | 1.750 |2022/09/30 | 8,000,000 [10,933.79| 874,703,647 10,846.38 | 867,711,142| 0.52
26 US TREASURY N/B | 3.625|2021/02/15 | 7,500,000 |11,753.13| 881,484,912 |11,550.40 | 866,280,728| 0.51
27 US TREASURY N/B | 1.375|2020/05/31 | 7,800,000 |11,112.08| 866,742,731 |11,093.06 | 865,258,938| 0.51
28 US TREASURY N/B | 1.625 |2022/08/15 | 8,000,000 (10,891.67 | 871,334,238 (10,811.29| 864,903,692| 0.51
29 US TREASURY N/B | 3.125|2021/05/15 | 7,500,000 [11,592.99| 869,474,884 |11,425.36| 856,902,685| 0.51
30 US TREASURY N/B | 2.625(2020/11/15 | 7,500,000 |11,434.22| 857,567,070 [11,302.03 | 847,652,409 | 0.50
17.65
30
30 9 28
)
— 98.94
98.94
30 9 28
30 9 28
1 15 2 20 68,057,895 1.1738
68,057,895 1.1738
) 16 2 20 861,482,111 1.2174
861,482,111 1.2174
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3 17 2 71 2,115,938,779 1.2816
2,115,938,779 1.2816
4 18 2 20 2,881,650,764 1.3946
2,881,650,764 1.3946
5 19 2 20 4,111,428,887 1.5190
4,111,428,887 1.5190
6 20 2 20 5,110,551,727 1.5507
5,110,551,727 1.5507
7 21 2 20 4,728,933,577 1.2757
4,728,933,577 1.2757
g 29 2 99 5,652,356,831 1.3535
5,652,356,831 1.3535
9 23 2 91 5,844,801,165 1.2529
5,844,801,165 1.2529
10 o4 2 20 6,754,928,437 1.2788
6,754,928,437 1.2788
1 25 2 20 8,992,060,646 1.5652
8,992,060,646 1.5652
12 2% 2 20 10,318,599,428 1.7513
10,318,599,428 1.7513
13 27 2 20 13,069,782,240 1.9961
13,069,782,240 1.9961
14 28 2 92 12,645,784,716 1.8847
12,645,784,716 1.8847
15 29 2 20 12,752,763,174 1.8118
12,752,763,174 1.8118
16 0 2 20 13,575,146,161 1.8543
13,575,146,161 1.8543
29 9 13,895,403,031 1.9278
10 13,932,863,735 1.9270
11 13,980,733,256 1.9276
12 14,174,151,893 1.9505
30 1 13,870,780,497 1.9013
2 13,550,632,567 1.8516
3 13,740,610,766 1.8629
4 13,872,993,278 1.8847
5 13,604,188,357 1.8349
6 13,846,964,497 1.8612
7 13,989,789,932 1.8743
8 13,944,332,256 1.8719
9 14,201,909, 362 1.9024
4 38 0.0000
15 2 20 ’
15 2 21 0.0000
16 2 20 ’
16 2 21 0.0000
17 2 21 ’
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4 oz 2 0.0000
18 2 20 ’
18 2 21

5 0.0000
19 2 20

6 9oz 0.0000
20 2 20 ’
20 2 21

7 0.0000
21 2 20

8 2l 2 2l 0.0000
22 2 22 ’
22 2 23

9 0.0000
23 2 21

10 23 2 22 0.0000
24 2 20 ’
24 2 21

11 0.0000
25 2 20

12 2 22 0.0000
26 2 20 ’
26 2 21

13 0.0000
27 2 20

14 27 2 2l 0.0000
28 2 22 ’
28 2 23

15 0.0000
29 2 20

16 29 2 2 0.0000
30 2 20 ’

1 14 3 8 17.4
15 2 20 )
15 2 21

2 3.7
16 2 20

3 16 2 21 5 3
17 2 21 )
17 2 22

4 8.8
18 2 20

5 18 2 21 8.9
19 2 20 )
19 2 21

6 2.1
20 2 20

7 20 2 21 17.7
21 2 20 )
21 2 21

8 6.1
22 2 22

9 22 2 23 2.4
23 2 21 )
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10 23 2 22 21
24 2 20 )
24 2 21
11 22.4
25 2 20
19 25 2 21 11.9
26 2 20 )
26 2 21
13 14.0
27 2 20
14 27 2 21 5 6
28 2 22 )
28 2 23
15 3.9
29 2 20
16 29 2 21 5.3
30 2 20 )
30 2 21
2.6
30 9 28
100
1 4 3 8 57,982,907 0 57,982,907
15 2 20 T T
15 2 21
2 711,594,979 61,965,529 707,612,357
16 2 20
3 o2 1,093,600,690 150,193,723 1,651,019,324
17 2 21 t I’ t ’ t 7 ’ 7
17 2 22
4 840,451,795 425,250,550 2,066,220,569
18 2 20
18 2 21
5 1,073,829,994 433,402,976 2,706,647,587
19 2 20
6 19 2 a 1,151,409,543 562,395,610 3,295,661,520
20 2 20 7 7 7 ’ ’ 7 7 7
20 2 21
7 1,110,387,838 698,996,995 3,707,052,363
21 2 20
8 2l 2 2l 885,529,173 416,325,912 4,176,255,624
22 2 22 7 7 7 7 7 I’ 7
22 2 23
9 935,633,624 446,851,818 4,665,037,430
23 2 21
23 2 22
10 1,139,314,633 522,256,582 5,282,095,481
24 2 20
24 2 21
11 1,006,067,684 543,298,196 5,744,864,969
25 2 20
12 2 2 2 1,127,463,336 980,370,944 5,891,957,361
26 2 20 7 7 7 ’ ? 7 I’ 7
26 2 21
13 1,409,159,825 753,494,993 6,547,622,193
27 2 20
14 27 2 2l 1,115,329,592 953,085,362 6,709,866,423
28 2 22 7 7 7 ’ ’ 7 I’ 7
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28 2 23
15 1,071,348,685 742,323,315 7,038,891,793
29 2 20
29 2 21
16 1,115,207,857 833,221,429 7,320,878,221
30 2 20
02 2 615,536,038 471,244,307 7,465,169,952
30 9 28 7 I 7 7 7 I 7
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g TR 19,024
22,000 -1 M SEREIER (2W)] 160 R 14,2026 5
ED.M o NN O e PR PR R ST R LAY, . & | NPT an
18,0001 : w HEOEBS
16,000 100 B e
14,000 80 ®120 (2014% 2 F5208) 0F3
12,000 + &0 W13M (2015% 2 B208) 0y
10,000 F 0 W14M3 (2016% 2 H228) 0

s.000} 2 M15M (20174 2 H208) 0/

o - . ; 1613 (2018% 2 FH208) 0
iﬂﬂﬁlﬁﬂ? AMEIA NNEA NS NEA ISR 2018598 HERR 0m
(mEH Hofie®iE1 BO%E0, #3lmTe.
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FERAEDRR
(RH—T7 > FOF—FERRLTVET.)
<SRINRIISFTHEE > <[E /IR LR >
EL/iEgE ] s R | GOBE  [Alo® | B ks | W | BElE
1| FHAUH EHEIES US TREASURY N/B 1.375% 2020/01/31| 0.76% 1 |FALh EMEEES | 44.32%
2| PAUD EHAIESIUS TREASURY N/B 1.125%| 2020/03/31] 0.76% 2 |F5>R EHALES | 10.30%
3| FxUA ma& US TREASURY N/B 1.250% 2019/10/31 0.71% 3 |FUF ElLE 9.20%
4| PAUD WIS US TREASURY N/B |1.875% 2021/11/30] 0.70% 4 |E+w | WHAES | 6.95%
5| FAUN m-ﬁ US TREASURY N/B 2.000%, 2020/11/30] 0.68% 5 [-FFLUZ EHALE 6.58%
6 | 7AUD |EHRITH US TREASURY N/B 1.250%)] 2020/02/29] 0.66% 6 | RN EMEY | 5.88%

7| FAUN EHEIES US TREASURY N/B 1.125% 2019/12/31| 0.65% 7 |~IF— EMIE 2.54%

8 | 7AU7 |EIAIEN US TREASURY N/B 2.000%) 2020/09/30 0.63% B [A—A~SUF | EAEH | 2.09%

9 | FAUH EMIZM US TREASURY N/B 1.625% 2020/06/30| 0.62% 9 | AT EHALE % 2.08%

10| P UH [ERIES US TREASURY N/B 2.375%| 2020/12/31] 0.60%  10|AF5 HHAIESS | 2.03%
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