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1 US TREASURY 43,200,000 15,574.74]  6,728,289,337 14,724.38 6,360,934, 266 6| 2026/2/15 0.97
BOND
2 US TREASURY N/B 51,800,000 12,329.31]  6,386,583,422 12,014.00] 6,223,256,339| 3.625 2020/2/15 0.95]
3 US TREASURY N/B 52,600,000 11,963.94  6,293,035,202 11,666.20|  6,136,425,934] 2.625{2020/11/15| 0.94)
4 US TREASURY N/B 49,300,000 12,172.97|  6,001,278,215 11,902.02]  5,867,699,773| 3.375{2019/11/15| 0.90)
5 US TREASURY 51,200,000 11,845.99|  6,065,148,936 11,385.15|  5,829,201,408] 2.375| 2024/8/15| 0.89
BOND
6 US TREASURY N/B 47,700,000 12,307.62|  5,870,735,368 11,993.80| 5,721,046,774] 3.5 2020/5/15| 0.87]
7 US TREASURY N/B 45,800,000 12,504.21|  5,726,930,007 12,129.06]  5,555,111,083 3.625 2021/2/15 0.85
8 FRANCE 33,100,000 15,609.74|  5,166,826,560 15,115.71]  5,003,301,996 3.5\ 2026/4/25| 0.7§)
(GOVERNMENT
0.A.T
9 US TREASURY N/B 42,500,000 11,946.38|  5,077,211,925 11,661.81  4,956,272,597| 2.625| 2020/8/15| 0.7§
10 FRANCE 32,000,000 15,709.44  5,027,023,663 15,392.22|  4,925,511,360|  4.25{2023/10/25| 0.75
GOVERNVENT
0.A.T
11 US TREASURY N/B 41,000,000 11,792.24]  4,834,819,656 11,587.60|  4,750,917,102 3.5/ 2018/2/15| 0.73
12 US TREASURY N/B 42,200,000 11,416.47|  4,817,752,074 11,017.16]  4,649,241,5200  1.75| 2023/5/15 0.71]
13 US TREASURY N/B 38,400,000 12,280.36|  4,715,658,905 11,907.73  4,572,570,864] 3.125| 2021/5/15| 0.70)
14 FRANCE 24,500,000 19,022.63|  4,660,545,834 18,587.01  4,553,818,920 5.5\ 2029/4/25| 0.70)
(GOVERNVENT
0.A.T
15 US TREASURY N/B 37,600,000 11,676.16|  4,390,237,901 11,458.93  4,308,559,419| 2.125 2020/8/31| 0.6§
16 US TREASURY N/B 36,900,000 12,183.46|  4,495,699,326 11,349.14  4,187,836,258 32044/11/15| 0.64
17 US TREASURY N/B 35,400,000 12,071.34  4,273,255,164 11,817.71  4,183,470,380|  3.75{2018/11/15| 0.64)
18 BONOS Y OBLIG 30,500,000 13,732.12|  4,188,299,073 13,475.82]  4,110,126,930 4 202074/30| 0.63
DEL ESTADO
19 BUNDESREPUB. 20,600,000 20,386.10|  4,199,538,042 19,767.25  4,072,055,148 6.5 2027/7/4| 0.62)
DEUTSCHLAND
20 FRANCE 19,600,000 20,814.19|  4,079,583,081 20,184.65 3,956,101,772|  5.75|2032/10/25 0.60
(GOVERNMENT
0.A.T
21 BUONI 29,200,000 13,812.27|  4,033,184,368 13,412.38  3,916,416,420|  4.25 2020/3/1] 0.60)
POLIENNALI DEL
TES
22 US TREASURY N/B 34,000,000 11,770.15|  4,001,852,963 11,420.29]  3,882,898,685 2.125| 2021/6/30] 0.59)
23 BONOS Y OBLIG 30,700,000 12,911.99|  3,963,982,471 12,619.42|  3,874,162,057| 4.5 2018/1/31] 0.59)
DEL ESTADO
24 US TREASURY 33,600,000 11,702.95|  3,932,193,959 11,525.24]  3,872,482,509 2.875 2018/3/31| 0.59)
NOTE
25 US TREASURY N/B 33,700,000 11,654.79|  3,927,664,778 11,314.89  3,813,120,121 2| 2022/2/15| 0.58
26 US TREASURY N/B 34,000,000 11,249.46|  3,824,817,994 11,206.42]  3,810,185,924]  0.75| 2018/4/15| 0.58
27 BUONI 29,600,000 13,145.56|  3,891,087,661 12,839.14  3,800,385,943] 4.5 2018/8/1] 0.58
POLIENNALI DEL
ITES
28 UK TSY 3 1/4% 21,050,000 16,832.72|  3,543,288,907 17,631.94  3,711,524,170|  3.25 2044/1/22| 0.57]
044
29 UK TREASURY 20,000,000 17,751.38|  3,550,276,933 18,474.70|  3,694,940,760 3.5/ 2045/1/22| 0.5§
30 FRANCE 27,300,000 13,416.83  3,662,796,659 13,305.25  3,632,334,206 2.52020/10/25| 0.55
(GOVERNMENT
0.A.T
99.06
99.06
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1 ()
5 (2007 5 10 ) 343 343 1.3997 1.4002
6 (2008 5 12 ) 365) 365 1.3758 1.3763
7 (2009 5 11 ) 375 375 1.2649 1.2654
8 (2010 5 10 ) 384 384 1.2009 1.2014
9 (2011 5 10 ) 392 392 1.1379 1.1384
10 (2012 5 10 ) 423 423 1.1585 1.1590,
11 (2013 5 10 ) 584 584 1.5407 1.5412
12 (2014 5 12 ) 602 603, 1.6116 1.6121
13 (2015 5 11 ) 674 674 1.7993 1.7998
14 (2016 5 10 ) 621 621 1.6714 1.6719
2015 11 655 — 1.7967 —
12 648 — 1.7705 —
2016 1 659 — 1.7976 —
2 624 — 1.7045 —
3 637 — 1.7343 —

10/61



EDINETOOOO

00000000000 DO00O0O((EL2460)
OoooodooodooddoononoOonod

4 616 1.6786 —

5 622 1.6923 —

6 587, 1.5982 —

7 602 1.6236 —

8 599 1.6112 —

9 591 1.5796 —

10 593 1.5814 —

11 616 1.6440 —

1

5 2006 S5 11 2007 5 10 0.0005
6 2007 5 11 2008 5 12 0.0005
7 2008 5 13 2009 5 11 0.0005
8 2009 5 12 2010 5 10 0.0005
9 2010 5 11 2011 5 10 0.0005
10 2011 5 11 2012 5 10 0.0005
11 2012 5 11 2013 5 10 0.0005
12 2013 5 11 2014 5 12 0.0005
13 2014 5 13 2015 5 11 0.0005
14 2015 5 12 2016 5 10 0.0005
5 2006 5 11 2007 5 10 16.2
6 2007 S5 11 2008 S5 12 1.7
7 2008 S5 13 2000 5 11 8.0
8 2009 S5 12 2010 5 10 5.0
9 2010 5 11 2011 5 10 5.2
10 2011 5 11 2012 5 10 1.9
11 2012 5 11 2013 5 10 33.0
12 2013 5 11 2014 5 12 4.6
13 2014 5 13 2015 5 11 11.7
14 2015 5 12 2016 5 10 7.1
15 2016 S5 11 2016 11 10 5.3
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100
2
5 2006 5 11 2007 5 10 57,125,782 12,154,804 245,615,700
6 2007 5 11 2008 5 12 49,574,761 29,383,091 265,807,370
7 2008 5 13 2009 5 11 39,983,808 9,267,155 296,524,023
8 2009 5 12 2010 5 10 37,312,561 13,967,468 319,869,116
9 2010 5 11 2011 5 10 40,353,582 15,252,067, 344,970,631
10 2011 5 11 2012 5 10 38,292,040 17,439,957, 365,822,714
11 2012 5 11 2013 5 10 31,820,182 18,186,836 379,456,060
12 2013 5 11 2014 5 12 29,750,689 35,079,090 374,127,659
13 2014 5 13 2015 5 11 32,862,550 32,104,268 374,885,941
14 2015 5 12 2016 5 10 25,286,763 28,213,643 371,959,061
15 2016 5 11 2016 11 10 14,853,304 11,362,079 375,450,286
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185,979 -
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3 2
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621,693,148 594,372,637
621,693,148 594,372,637
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14 15
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271 -
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1,893,984 1,700,197
2,193,230 32,646,918
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2,193,230 32,646,918
405,925 419,617
299,641,095 249,734,087
9,336,785 9,017,423
9,336,785 9,017,423
14,690,810 7,601,858
14,690,810 7,601,858
291,687,915 218,922,351

28 5 11 28 11 10

14 15
28 5 10 28 11 10
371,959,061 375,450,286
1 1
1 1.6714 1 1.5831
(10,000 ) (16,714 ) (10,000 ) (15,831 )
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14 15
27 5 12 28 5 11
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374,885,941 371,959,061
25,286,763 14,853,304
28,213,643 11,362,079
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1,916,955,237
543,220,731
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150,545,071
5,829,510,789
376,420,186
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1,984,252,727
515,718,450
668

7,739,400

2,507,711,245

2,507,711,245

304,387,614,309

323,725,618,561

628,113,232,870
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28 11 10
1
1 2.0635
(10,000 ) (20,635 )
28 11 10
28 11 10

28 5 11
291,325,475,847
26,446,913,584
13,384,775,122
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92,976,907
94,460,072
71,608,720
288,011,913
1,868,713,162
29,448,639,747
1,549,439,687
45,710,398
50,073,016
50,822,297
42,683,399
28,742,976
77,653,044
187,867,133,118
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4,772,099,442
6,502,394,634
1,542,114,254
1,828,925,182
5,664,652
640,428,078
8,360,732,566
700,029,542
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2,361,942,549
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3,251,246
3,489,426
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576,978
730,283
288,565
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1,810,919,291
4,138,380
26,550,346
2,708,569
7,477,504,436
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1,906,754,282
214,902,555
109,306,845
244,711,348
2,147,839,253
1,129,436,899
1,783,870,106
410,905,366
4,543,869
7,658,834
5,367,595
528,070,026
2,036,005,503
2,689,072,977
2,373,180,039
12,546,349,833
1,146,336,523
668,372,491
398,124,864
2,946,238,520
1,042,121,765
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1,478,136,831
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303,349,963,310

2.1435
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( )
939 19,247,291
66 310,912
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