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G) 28 1

27 12 30

84,826,303 100.03

— 25,479 0.03
84,800,824 100.00
1,134,977,742 4.87
88,458,058 0.38
1,455,576,874 6.25
1,723,670,193 7.40
1,535,887,401 6.60
2,955,917,875 12.70
2,304,420,246 9.90
1,016,972,152 4.37
967,820,891 4.16
1,631,492,948 7.01
646,710,259 2.77
15,461,904,639 66.46
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484,751,313 2.08
1,980,447,886 8.51
469,009,656 2.01
56,518,532 0.24
399,928,034 1.71
2,905,904,108 12.49
204,000,948 0.87
— 4,207,504,134 18.08
23,264,065,142 100.00
)
66,598,338 1.1539 76,847,823 1.2737 84,826,303/100.03
()
100.03
100.03
) )
BONOS Y OBLIG 6,000,000 16,419.47 985,168,522 16,370.07 982,204,620 5.5 2021/4/30] 4.22
DEL ESTADO
BONOS Y OBLIG 6,500,000 13,589.80) 883,337,193 13,624.14 885,569,640 1.4 2020/1/31f 3.80
DEL ESTADO
BELGIUM KINGDO 5,000,000 16,601.33 830,066,667 16,534.49 826,724,980  4.25 2022/9/28) 3.55
FRANCE 5,200,000 15,826.31 822,968,613 15,675.35 815,118,678  3.75 2021/4/25| 3.50
(GOVERNMENT
0.A.T
POLAND 25,000,000 3,253.76] 813,440,908 3,239.31 809,829,828  3.25 2019/7/25 3.48
(GOVERNMENT BOND
UK TREASURY 4,000,000 18,053.38 722,135,327 17,953.08 718,123,504 1.5 2021/1/22] 3.08
MEX BONOS 100,000,000 703.53 703,534,167 703.38 703,385,526]  4.75 2018/6/14) 3.02
DESARR FIX RT
BELGIUM KINGDO 4,500,000 15,207.95 684,358,036 15,160.13 682,206,232 2.6) 2024/6/22) 2.93
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9 BUONI 4,000,000, 16,497.91 659,916,678 16,365.83 654,633, 360 5 2022/3/1) 2.8
POLIENNALI DEL
TES
10 BUONI 4,000,000 15,007.41 600,296,683} 15,282.68 611,307,384 3.75 2021/5/1f 2.62
POLIENNALI DEL
TES
11 SWEDISH 35,000,000 1,744.38 610,536,042 1,694.56 593,098,240 3.5 2022/6/1 2.54
GOVERNMENT
12 BONOS Y OBLIG 4,000,000 14,725.33 589,013,218 14,507.70 580,308,228 4.1 2018/7/30] 2.49
DEL ESTADO
13 BONOS Y OBLIG 3,000,000 17,092. 36 512,771,096 16,927.84 507,835,387 5.85 2022/1/31 2.18]
DEL ESTADO
14 POLAND 15,000,000 3,360.17] 504,025,830 3,310.06 496,510,270 5.25(2017/10/25( 2.13}
GOVERNMENT BOND)
15 FRANCE 3,000,000 16,611.49 498,344,916 16,352.65 490,579,710 3.5 2026/4/25| 2.10f
GOVERNMENT
0.A.T
16 JJAPAN FIN ORG 4,000,000, 12,391.59 495,663,681 12,213.57 488,542,866 2.5 2018/9/12 2.09
MUNICIPAL
17 BRITISH 5,000,000 9,706.53] 485,326,701 9,695.02 484,751,313 4.112019/12/18] 2.08|
COLUMBIA PROV
OF
18 US TREASURY N/H 4,000,000 12,112.86f 484,514,492 12,050. 16} 482,006,528 U 2017/9/15( 2.07]
19 JJAPAN BANK FOR 4,000,000, 12,169.06 486,762,662 12,026.51 481,060,704 1.75( 2018/7/31] 2.06]
INTL COOP
20 BUONI 3,000,000 15,282.68] 458,480,538 15,257.64 457,729,449 4 2020/9/1 1.96)
POLIENNALI DEL
TES
21 [CANADA HOUSING 5,000,000 8,989.12 449,456,490 9,024.00 451,200,090 202019/12/15] 1.93}
TRUST
22 BELGIUM KINGDO 3,000,000 14,883.50] 446,505,280 14,779.62 443,388,788 2.25 2023/6/22 1.90
23 US TREASURY N/H 3,500,000 12,205.22 427,182,905 12,098.69 423,454,171] 1.625 2019/6/30] 1.82
24 KFW 4,000,000, 10,048.37 401,935,072 9,998.20 399,928,034 5.5 2022/2/9 1.71
25 BELGIUM KINGDO 2,000,000 17,845.08] 356,901,681 17,605.01 352,100, 246 4.5 2026/3/28| 1.51f
26 POLAND 10,000,000 3,251.68 325,168,415 3,251.52 325,152,850 3.75 2018/4/25( 1.39)
GOVERNMENT BOND)
27 SINGAPORE 3,500,000 8,654.27| 302,899,677 8,618.06 301,632,191 2l 2020/7/1] 1.29
GOVERNMENT
28 SWEDISH 20,000,000 1,544.66 308,933,154 1,507.13 301,426,466 1.5/2023/11/13] 1.29
GOVERNMENT
29 UK TREASURY 1,500,000 20,202.19 303,032,994 19,923.24 298,848,648 3.75 2020/9/7| 1.28]
30 MEX BONOS 40,000,000 713.62 285,448,046 710.70f 284,280,504 5 2017/6/15| 1.224
DESARR FIX RT
66.46
2.08
12.49
0.87
81.91
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27 12 1
1 ()

4 (2013 5 27 ) 116 116 10,299.0000 10,339.0000;
5 (2013 11 26 ) 100 101 10,116.0000 10,156.0000j
6 (2014 5 26 ) 101 101 10,175.0000 10,215.0000j
7 (2014 11 26 ) 86 87 10,379.0000 10,419.0000;
8 (2015 5 26 ) 85 85 10,367.0000 10,407.0000j
9 (2015 11 26 ) 85 85 10,408.0000 10,448.0000j
2014 12 86 — 10,398.0000 —
2015 1 86 — 10,494.0000 —
2 86 — 10,472.0000 —
3 85 — 10,482.0000 —
4 85 — 10,448.0000 —
5 85 — 10,387.0000 —
6 84 — 10,322.0000 —
7 85 — 10,386.0000 —
8 85 — 10,374.0000 —
9 85 — 10,415.0000 —
10 85 — 10,437.0000 —
11 85 — 10,422.0000 —
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12 84 10,339.0000 —
1

4 2012 11 27 2013 5 27 40.0000

5 2013 5 28 2013 11 26 40.0000

6 2013 11 27 2014 5 26 40.0000

7 2014 5 27 2014 11 26 40.0000

8 2014 11 27 2015 5 26 40.0000

9 2015 5 27 2015 11 26 40.0000

4 2012 11 27 2013 5 27 0.6

5 2013 5 28 2013 11 26 1.4

6 2013 11 27 2014 5 26 1.0

7 2014 5 27 2014 11 26 2.4

8 2014 11 27 2015 5 26 0.3

9 2015 5 27 2015 11 26 0.8

100
2

4 2012 11 27 2013 5 27 150 11,267
5 2013 5 28 2013 11 26 1,314 9,953
6 2013 11 27 2014 5 26 — 9,953
7 2014 5 27 2014 11 26 1,601 8,352
8 2014 11 27 2015 5 26 150 8,202
9 2015 5 27 2015 11 26 — 8,202
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8 9
27 5 26 ) ( 27 11 26 )

37,315 33,006
85,001,013 85,339,110
600,000 600,000
85,638,328 85,972,116
85,638,328 85,972,116
328,080 328,080

13,768 13,917

261,556 264,199

905 919

604,309 607,115

604,309 607,115
82,020,000 82,020,000
3,014,019 3,345,001
85,034,019 85,365,001
85,034,019 85,365,001
85,638,328 85,972,116
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8 9
26 11 27 27 5 27
27 5 26 27 11 26
529,952 938,097
529,952 938,097
13,874 13,917
263,586 264,199
905 919
278,365 279,035
251,587 659,062
251,587 659,062
251,587 659,062
3,161,862 3,014,019
71,350 =
71,350 -
328,080 328,080
3,014,019 3,345,001
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27 5 27 27
11 26
8 9
27 5 26 27 11 26
8,202 8,202
1 . 1
10,367 1 10,408
8 9
26 11 27 21 5 27
27 5 26 27 11 26
A 0 A 0
B 1,065,803 B 941,439
C=A+B 1,065,803 C=A+B 941,439
D 278,365 D 279,035
E=C-D 787,438 E=C-D 662,404
F 8,202 F 8,202
6 8,268 G 8,202
H=Ex F/G 781,152 H=Ex F/G 662,404
1=H/Fx 1 95 1 I=H/Fx 1 80
J 40 1 J 40
K=Fx J/1 328,080 K=Fx J/1 328,080
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8 9
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23 5 26 23 5 26
184,120,000 184,120,000
83,520,000 82,020,000
44.54 44.54
8 9
26 11 27 27 5 27
27 5 26 27 11 26
329,000 879,157,
329,000 879,157,
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85,339,110
85,339,110
100. 0% 100.0%
85,339,110
(QD)

(

27 11 26 )

69,141,353
2,717,452,438
14,933,406,448
511,774,540
2,976,293,636
207,623,310
107,174,120
99,079,753
69,001,301
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21,690,946,899

97,830,740
1,087,960,371
600,000

1,186,391,111
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4,502,298,995
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128,478,137
16,002,256,793

182,398,047
66,598,338
35,591,669
52,688,327
31,186,619
30,279,267

6,770,371,700
2,346,945,965
6,486,196,861

€))

@

(

27 11 26

(

)

27 11 26 )

100,000,000 125,418,000

200,000,000 218,038,000

2 300,000,000 343,456,000

1.7% 1.8%

US TREASURY N/B 4,000,000.00] 3,987,031.20
US TREASURY N/B 7,000,000.00] 7,013,944._70
US TREASURY N/B 8,000,000.00] 8,145,312.00
US TREASURY N/B 6,500,000.00] 6,500,253.50
US TREASURY N/B 6,500,000.00] 6,552,812.50

5

32,000,000.00]

32,199,353.90

(3,948,284,775)

19.3% 21.2%
CANADIAN GOVERNMENT 1,000,000.00] 1,017,780.00;
1 1,000,000.00] 1,017,780.00;
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(93,839, 316)

0.5% 0.5%

MEX BONOS DESARR FIX RT 40,000,000.00 40,744,360.00
MEX BONOS DESARR FIX RT 30,000,000.00; 32,216,760.00;
MEX BONOS DESARR FIX RT 40,000,000.00 40,267,400.00
MEX BONOS DESARR FIX RT 30,000,000.00; 29,896,680.00
4 140,000,000.00 143,125,200.00

(1,061,988,984)

5.2% 5.7%

BELGIUM KINGDOM 5,000,000.00 6,352,500.00
BELGIUM KINGDOM 2,000,000.00 2,335,000.00
BELGIUM KINGDOM 1,000,000.00 1,363,781.00
BONOS Y OBLIG DEL ESTADO 4,000,000.00; 4,429,236.00]
BONOS Y OBLIG DEL ESTADO 5,500,000.00] 5,732,600.50
BONOS Y OBLIG DEL ESTADO 5,000,000.00] 6,284,170.00
BUONI POLIENNALI DEL TES 3,000,000.00] 3,509,700.00
BUONI POLIENNALI DEL TES 2,500,000.00 2,922,750.00
FRANCE GOVERNMENT O.A.T 5,200,000.00] 6,240,520.00
FRANCE GOVERNMENT O.A.T 3,500,000.00] 4,423,300.00]
10 36,700,000.00; 43,593,557.50

(5,676,753,057)

27.7% 30.4%

UK TREASURY 1,500,000.00 1,677,000.00]
UK TREASURY 4,000,000.00 4,027,600.00
2 5,500,000.00 5,704,600.00

(1,057,861,024)

5.2% 5.7%

ISWEDISH GOVERNMENT 5,000,000.00] 5,111,990.00]
ISWEDISH GOVERNMENT 35,000,000.00] 41,991,250.00
ISWEDISH GOVERNMENT 20,000,000.00 21,431,120.00
3 60,000,000.00] 68,534,360.00

(962,222,414)

4.7% 5.2%
POLAND GOVERNMENT BOND 15,000,000.00] 16,025,370.00
POLAND GOVERNMENT BOND 10,000,000.00] 10,498,750.00
POLAND GOVERNMENT BOND 10,000,000.00] 10,501,700.00
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35,000,000.00

37,025,820.00

(1,130, 398,284)

5.5 6.1%

SINGAPORE GOVERNMENT 2,000,000.00 2,001,000.00)
SINGAPORE GOVERNMENT 2,000,000.00 2,035,600.00)
SINGAPORE GOVERNMENT 3,500,000.00 3,515,316.00)
3 7,500,000.00) 7,551,916.00)
(658,602,594)

3.2% 3.5%
14,933,406,448

(14,589,950,448)

BRITISH COLUMBIA PROV OF 5,000,000.00 5,550,700.00)
1 5,000,000.00 5,550,700.00)
(511,774,540)

2.5% 2.7

511,774,540

(511,774,540)
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