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) )

453,916,417 99.40

( ) — 2,719,287 0.60

( ) 456,635,704 100.00
) )

8,086,895,879 52.71

5,984,293,109 39.00

794,467,441 5.18

14,865,656,429 96.89

( ) — 477,906,759 3.11

( ) 15,343,563,188 100.00
) )

1,011,367,546 6.59

1,098,511,831 7.16

) ) ) ) )

235,507,117| 1.9356| 455,871,124| 1.9274| 453,916,417| 99.40

)
99.40
99.40
) ) ) ) ) )

7.5% NETHERLANDS GOVT | 33,565,000| 18,642.08| 6,257,214,152| 17,828.96| 5,984,293,109| 7.500| 2023/ /15| 39.00

6.5% DEUTSCHLAND 19,800,000| 21,117.36( 4,181,237,577| 20,050.15| 3,969,930,096| 6.500| 2027/ /4]|25.87
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4.75% DEUTSCHLAND 16,450,000( 24,175.20| 3,976,821,716| 22,125.07| 3,639,574,837|4.750| 2040/ /4|23.72

4.375% FINNISH GOVT 5,800,000| 14,134.01| 819,773,073| 13,607.71|  794,467,441]|4.375| 2019/ /4| 5.18

4.25% DEUTSCHLAND 3,650,000| 13,494.43| 492,546,932 13,079.20|  477,390,946]4.250] 2018/ /4| 3.11

)
96.89
96.89
) QD)
( ) ( )

(@)

EURO-SCHATZ 17 1,909,247.05 236,651,171 1,908,250| 236,527,587| 1.54

EURO OAT 7 1,023,982.45 126,922,622| 1,060,290| 131,422,944] 0.86

EURO-BOBL 47 6,226,944.47| 771,829,768 6,211,520 769,917,904| 5.02

EURO-BUND 12 1,948,209.15| 241,480,525| 1,947,960| 241,449,642| 1.57

EURO BUXL 30 35 6,029,652.48| 747,375,424 5,894,000 730,561,300| 4.76
)
)

29
( ) )

( 19 11 26 ) 213 213 10,435 10,435

( 2 26 ) 201 201 10,476 10,476

( 20 11 25 ) 119 119 8,529 8,529

( 2 25 ) 144 144 9,194 9,194

( 2111 25 ) 165 165 9,504 9,504

( 2 25 ) 139 139 8,397 8,397

( 22 11 25 ) 133 133 8,420 8,420

( 23 25 ) 251 251 8,610 8,610

10 (23 11 25 ) 327 327 7,863 7,863

11 ( 24 25 ) 295 295 8,168 8,168

12 ( 24 11 26 ) 266 266 8,801 8,801
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13 ( 25 27 ) 368 368 10,783 10,783
14 ( 25 11 25 ) 419 419 11,147 11,147
15 ( 26 26 ) 532 532 11,616 11,616
16 ( 26 11 25 ) 768 768 12,787 12,787
17 « 27 25 ) 739 739 11,863 11,863
18 ( 27 11 25 ) 571 571 11,656 11,656
19 ( 28 25 ) 560 560 11,213 11,213
20 ( 28 11 25 ) 507 507 10,921 10,921
21 ( 29 25 ) 457 457 11,227 11,227
28 565 — 11,306 —
538 — 10,735 —
541 — 10,864 —
538 — 10,773 —
530 — 10,626 —
10 494 — 10,548 —
11 502 — 10,914 —
12 491 — 11,202 —
29 465 — 10,912 —
462 — 10,850 —
445 — 10,803 —
443 — 10,904 —
456 — 11,178 —
)
)
19 26 19 11 26
19 11 27 20 26
20 27 20 11 25
20 11 26 21 25
21 26 21 11 25
21 11 26 22 25
22 26 22 11 25
22 11 26 23 25
10 23 26 23 11 25
11 23 11 26 24 25
12 24 26 24 11 26
13 24 11 27 25 27
14 25 28 25 11 25
15 25 11 26 26 26
16 26 27 26 11 25
17 26 11 26 27 25
18 27 26 27 11 25
19 27 11 26 28 25
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20 28 26 28 11 25 0

21 28 11 26 29 25 0
)
19 26 19 11 26 2.35
19 11 27 20 26 0.39
20 27 20 11 25 18.59
20 11 26 21 25 7.80
21 26 21 11 25 3.37
21 11 26 22 25 11.65
22 26 22 11 25 0.27
22 11 26 23 25 2.26
10 23 26 23 11 25 8.68
11 23 11 26 24 25 3.88
12 24 26 24 11 26 7.75
13 24 11 27 25 27 22.52
14 25 28 25 11 25 3.38
15 25 11 26 26 26 4.21
16 26 27 26 11 25 10.08
17 26 11 26 27 25 7.23
18 27 26 27 11 25 1.74
19 27 11 26 28 25 3.80
20 28 26 28 11 25 2.60
21 28 11 26 29 25 2.80
) ( ) ( )+ )% 100
)
) )

26,295,165 1,000,000

10,890,385 23,006,839

715,106 53,256,543

22,542,638 5,502,147

20,833,986 3,388,265

14,149,690 22,052,175

32,974,712 41,137,044

136,084,213 2,799,291

10 143,000,296 18,066,793

11 87,430,236 141,887,763

12 47,596,697 107,303,801

13 83,148,217 43,949,595

14 88,284,317 53,267,754

15 122,440,336 40,622,183

16 171,456,501 28,952,767
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17 129,890,388 107,532,316
18 65,808,572 198,403,200
19 50,175,541 41,243,284
20 21,313,435 56,441,471
21 23,653,083 81,126,481
(2017 31 )
M EERER (Z25H) =
14000 — — 1%
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zH168 sHx1H
(HEEEH)
( )
16 () 0
17 15 0
18 15 11 0
19 16 0
20 16 11 0
21 17 0
0
O
10
7.500 2023.01.15 38.8
6.500 2027.07.04 25.7
4.750 2040.07.04 23.6
4.375 2019.07.04 5.1
4.250 2018.07.04 3.1
10| -- - - -
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)
)
20 21
28 11 25 29 25
5,878,794 4,175,235
504,822,766 454,731,124
1,810,000
512,511,560 458,906,359
512,511,560 458,906,359
2,339,461
143,782 124,660
2,588,147 1,646,554
16 11
143,734 124,601
5,215,140 1,895,826
5,215,140 1,895,826
464,525,285 407,051,887
42,771,135 49,958,646
94,337,224 85,820,290
507,296,420 457,010,533
507,296,420 457,010,533
512,511,560 458,906,359
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(

)
20 21

28 26 28 11 26

28 11 25 29 25
12,401,509 14,618,358
12,401,509 14,618,358
3,295 1,576
143,782 124,660
2,588,147 1,646,554
144,009 124,684
2,879,233 1,897,474
15,280,742 12,720,884
15,280,742 12,720,884
15,280,742 12,720,884
2,693,861 235,840
60,598,077 42,771,135
1,523,884 2,178,024
1,523,884 2,178,024
6,763,945 7,475,557
6,763,945 7,475,557
42,771,135 49,958,646
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)
( )
( )
20 21
28 11 25 29 25
499,653,321 464,525,285
21,313,435 23,653,083
56,441,471 81,126,481
464,525,285 407,051,887
( )
20 21
28 26 28 11 26
28 11 25 29 25
0.18
A 6,809,706 A 7,640,713
B 0 B 0
c 189,185,088 C 170,292,345
D 87,527,518 D 78,179,577
E=A+B+C+D 283,522,312 E=A+B+C+D 256,112,635
F 464,525,285 F 407,051,887
10,000 G=E/Fx 10,000 6,103.47 10,000 G=E/Fx 10,000 6,291.87
10,000 H 0 |10,000 H 0
1=Fx H/10,000 0 1=Fx H/10,000 0
( )
20 21
28 26 28 11 26
28 11 25 29 25
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( )
10,042,609
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21 29 25
( )
14,358,084
14,358,084
(
(
(
20 21
( 28 11 25 ) ( 29 25 )
1.0921 1.1227
(10,921 ) (11,227 )
(
)
) )
234,918,182 454,731,124
234,918,182 454,731,124
C )
( )
28 11 25 29 25
7,312,591 6,943,002
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56,976,875 30,995,290
35,455,639 6,923,554
423,778,689 389,925,028
71,472,202 65,850,928
16,968,414,473 15,457,382,924

16,968,414,473

15,457,382,924

3,572,093 11,223,831
58,110,000 -

20 19
61,682,113 11,223,850
61,682,113 11,223,850

9,017,072,396

7,889,659,964

7,979,552,740

7,466,606,334

16,906,732, 360 15,446,159,074
16,906,732, 360 15,446,159,074
16,968,414,473 15,457,382,924

(
)
( 12 133 ) 60 61

28 11 25 29 25

9,935,569,557 9,017,072,396
78,861,615 63,589,168
997,358,776 1,101,108,824
9,017,072,396 7,979,552,740
144,285,324 125,629,305
471,487,974 418,964,503
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6,517,468,783 5,717,496,380
269,238,809 234,918,182
1,614,591,506 1,482,544,370
9,017,072,396 7,979,552,740
28 26 28 11 26
28 11 25 29 25
(
28 26 28 11 26
28 11 25 29 25

(

(

)

)
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) )
)
( 28 11 25 )
( )
471,572,989
471,572,989
( 29 25 )
( )
975,457,796
975,457,796
)
)
( 28 11 25 )
) ) )
1,343,705,517 1,340,133,732 3,571,785
1,079,310,586 1,022,333,711 56,976,875
2,423,016,103 2,362,467,443 53,405,090
( 29 25 )
) ) )
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1,024,497,438 1,016,946,736 7,550,702
1,123,237,017 1,095,920,267 27,316,750
2,147,734,455 2,112,867,003 19,766,048
)
( 28 11 25
) ) )
37,020,047 37,020,355 308
37,020,047 37,020,355 308
37,020,047 37,020,355 308
( 29 25
) ) )
7,173,811 7,168,400 5,411
7,173,811 7,168,400 5,411
7,173,811 7,168,400 5,411
)
) )
)
(
(
( 28 11 25 ) ( 29 25 )
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1.8750 1.9357
) (18,750 ) (19,357 )
)
4.25 DEUTSCHLAND 18/07/04 3,650,000.00 3,852,575.00
4.375  FINNISH GOVT 19/07/04 5,800,000.00 6,407,840.00
4.75  DEUTSCHLAND 40/07/04 16,450,000.00 28,942,130.00
6.5  DEUTSCHLAND 27/07/04 19,900,000.00 31,955,420.00
7.5  NETHERLANDS GOVT 23/01/15 33,615,000.00 48,190,464.00
79,415,000.00 119,348,429.00
(14,956,745,122)
14,956,745,122
(14,956,745,122)
)
100.0 100.0
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29 31

456,676,323

40,619

( ) 456,635,704

408,496,717

( ) 11,178

15,388,805,051

45,241,863

( ) 15,343,563,188

7,960,759,579

( ) 19,274

)

¢ HC) )
)

¢ HC)
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)
29
10,000
800
)
(
29
)
)
91 1,352,733,433,782
10 49,121,852,496
101 1,401,855,286,278
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( 38 59
( 19
52
)
193 2 ( 28 28 12 31

)

( )
31 32
27 12 31 ) 28 12 31 )

2,385,788 924,365
57,885 59,747
1,356,500 1,153,310
345,831
1,863 55,343
122,402 139,176
350,440 162,143
6,154 2,431
4,281,034 2,842,350
250,318 231,871
98,667 143,817
348,986 375,688
30,520 27,488
831 831
31,352 28,320
11,486 8,765
283,788 284,854
415,275 521,213
710,550 814,832
1,090,889 1,218,842
5,371,923 4,061,192
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( )
31 32
27 12 31 ) ( 28 12 31 )
86,227 57,245
839,416 689,715
421,910 344,363
509,355
795,751 459,502
166,411
2,819,073 1,550,826
384,870 392,032
80,912 81,151
465,783 473,184
3,284,856 2,024,011
200,000 200,000
50,000 50,000
1,834,153 1,786,067
1,834,153 1,786,067
1,884,153 1,836,067
2,084,153 2,036,067
2,912 1,114
2,912 1,114
2,087,066 2,037,181
5,371,923 4,061,192
( )
31 32
27 ( 28
27 12 31 ) 28 12 31 )
20,912,351 15,368,625
500,247 507,886
21,412,598 15,876,511
13,637,489 9,881,105
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363,213 283,435
128,610 131,020
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