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30 9 28
)
288,972,536 100.00
4,554 0.00
288,977,090 100.00

30 9 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 9 28
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1 — 125,612,926 | 2.2374| 281,047,706 | 2.3005 | 288,972,536 |100.00

100.00

1
100.00
100.00
30
30 9 28
1 US TREASURY N/B .375(2020/01/31 (11,500,000 (11,172.44|1,284,831,606 |11,155.18 | 1,282,846,402 .76
2 US TREASURY N/B .125|2020/03/31 |11,500,000 (11,093.43|1,275,745,367 |11,082.38 | 1,274,474,590 .76
3 US TREASURY N/B .250|2019/10/31 |10,700,000|11,180.85|1,196,351,263 |11,184.48 | 1,196,740,127 .71
4 US TREASURY N/B .875|2021/11/30 (10,700,000 |11,093.32|1,186,986,012|11,004.70 | 1,177,503,527 .70
5 US TREASURY N/B .000 | 2020/11/30 |10,200,000|11,210.401,143,461,181|11,152.00 | 1,137,504,627 .68
6 US TREASURY N/B .250|2020/02/29 (10,000,000 |11,132.47|1,113,247,211|11,120.09 | 1,112,009,298 .66
7 US TREASURY N/B .125|2019/12/31 | 9,800,000 |11,133.26|1,091,060,175|11,134.28 | 1,091,160,344 .65
8 US TREASURY N/B .000 | 2020/09/30 | 9,500,000 |11,257.62 | 1,069,474,493 |11,171.54 | 1,061,296,318 .63
9 US TREASURY N/B .625|2020/06/30 | 9,400,000 |11,161.49|1,049,180,528 |11,127.24 | 1,045,961,301 .62
10 US TREASURY N/B .375(2020/12/31 | 9,000,000 (11,354.84|1,021,935,795|11,237.18| 1,011,346,528 .60
11 US TREASURY N/B .625|2020/02/15 | 8,800,000 (11,660.00 | 1,026,080,418 |11,490.10| 1,011,129,155 .60
12 US TREASURY N/B .250|2021/03/31 | 9,000,000 (11,284.411,015,597,383 |11,186.19 | 1,006,757,164 .60
13 US TREASURY N/B .000 |2019/11/30 | 9,000,000 (11,119.63|1,000,767,483 |11,136.10| 1,002,249,571 .60
14 US TREASURY N/B .875(2022/10/31 | 9,000,000 (10,939.68 | 984,572,046 10,891.59 980,243,112 .58
FRENCH
15 .500 | 2020/10/25 | 6,800,000 (14,216.33 | 966,710,763 |14,014.14| 952,962,019 .57
GOVERNMENT BOND

16 US TREASURY N/B .000 | 2021/02/28 | 8,500,000 (11,224.35| 954,069,770 (11,126.33 945,738,843 .56
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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
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
29 20 162,504,472 0.9934
162,504,472 0.9934
30 20 222,641,402 1.0206
222,641,402 1.0206
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29 9 158,140,877 1.0594
10 173,906,347 1.0594
11 192,778,822 1.0600
12 209,412,077 1.0730

30 1 223,019,241 1.0462

2 227,081,845 1.0192
3 233,824,153 1.0258
4 241,551,716 1.0382
5 247,657,623 1.0111
6 260,987,453 1.0259
7 271,897,637 1.0335
8 280,981,151 1.0326
9 288,977,090 1.0497
28 5 9
29 2 20 0.0000
29 2 21
30 2 20 0-0000
28 5 9
29 2 20 0-7
29 2 21
30 2 20 21
30 2 21
30 9 28 2-9
100
28 5 9
29 2 20 373,463,969 209,884,226 163,579,743
29 2 21
0 2 20 212,732,834 158,163,832 218,148,745
30 2 21
0 9 28 102,629,344 45,494,712 275,283,377

9/44



EDINETOOOO

O0OO00O000000000000000000000000(E12963)
OooooooooooooooooooOn

o WEE 2016%5H598~20184695288 (=) <BHEEH - WiEERE>
W00 — I AE 10,497M
[ wmmem s @000 o |
10,600 |- | — HAEH {E-:J | 400 Hh R 2898hHM
10,300 30
W, R o DROWS
R AhiE
9,700 160 BN (201752H208) 0F
" " ®2m (2018%28208) 0F
R SERRET ]
i ; . . o w1 FOSED, BemTT.
zbt:ﬁtigs.g}?a MIGE108 2017628 2017678 20176128 2018858 201898
*EREROHBC SV T BREENZSELTUVET,
(T =7 > FOF— S E/RLTNET,)
<SRIABRPELLEE > <@ /B et >
P AN e HE WMED |[MALE FPET W | BAELE
1| 70U | EHIE%H|US TREASURY N/B 1.375%)| 2020/01/31] 0.76% 1 |7AUR ERIES | 44.32%
2 | 7AUN |EMRLES|US TREASURY N/B 1.125%) 2020/03/31] 0.76% FEERE] BRLES | 10.30%
3| PAUH [M#IEH US TREASURY N/B 1.250% 2019/10/31] 0.71% 3 |[f5UF EAES | 9.20%
4 | 7AUH |EfiI%H US TREASURY N/B 1.875%) 2021/11/30/ 0.70% 4| B ERiEN | 6.95%
S | 7AAUF |E#IES US TREASURY N/B 2.000%| 2020/11/30] 0.68% 5 f¥UR EHAIES | 6.58%
6 | 7AUS |[EHMLI%H US TREASURY N/B 1.250%)| 2020/02/29. 0.66% 6 | ZrA EiRES | 5.88%
7 | 7AUD | EMAIE%H US TREASURY N/B 1.125%) 2019/12/31] 0.65% 7 |rILE— RIS | 2.54%
8 | FAU# [EE%H US TREASURY N/B 2.000% 2020/09/30 0.63% 8 | A—AFSUF | BHAES | 2.09%
9 | 7xUH EHAIES US TREASURY N/B 1.625%)| 2020/06/30 D.62% 9 | A5 EMAIEY | 2.08%
10| AU | BRI US TREASURY N/B 2.375%| 2020/12/31] 0.60% 10/ hF% EHRIES | 2.03%
GF) WEEEE. TY—J7 S FREERMCH T 3SMESMOLEET. FH0SECoLT () SRERE. 7Y — D07 RIS RS
EBLTLET, N BRI BEMDILE D, HT105 8
HEIC DO TRELTULET.,
FRNBBOER (BE~—2)
40 (%)
30| [(MIPZEBALFR-5]
32
2“ = s g 1 e T R P
10 : R R W L) Zatl
0 -_._n..__._m_.___
-10 T 452 . T _1.'9?
=20 ’ '.1.1.‘95. Jolim
O 00w 20108 2011F 20128 2013 20145 20158 20168  2017%  2018%

H2016FEMI 7 R AL F =0 IR R EEEN SFERETTHRLTLET.
HANBEDI 7 o B EALFI—DOEMERRREIPSOHEETTHRLTUET,
SN RO RS | A S B L SO s LTHHLTLEY,

o _FREOEREHEL. AXORFATEDREORPREERITIEOTIIHEDEEA.
8 RO FI—OOBRIEEENTT.
o B ERRM SISO — AR -3 FEEEES T RBNEEET.

10/44



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

52

38 38 3 57 2

12 133

193 2 1 ( 30 2 21

30 8 20 )

11/44



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
OOoooooooooooooooooood

30 2 20 30 8 20
681,878 531,575
222,628,997 274,629,934
9,107
223,319,982 275,161,509
223,319,982 275,161,509
496,785 279,261
30,317 40,046
141,431 186,798
1 1
10,046 13,281
678,580 519,387
678,580 519,387
218,148,745 269,396,308
4,492,657 5,245,814
5,112,906 4,436,270
222,641,402 274,642,122
222,641,402 274,642,122
223,319,982 275,161,509
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29 2 21 30 2 21
29 8 20 30 8 20

3,774,757 365,935

3,774,757 365,935

81 202

22,667 40,046

105,715 186,798

7,497 13,284

135,960 240,330

3,638,797 606,265

3,638,797 606,265

3,638,797 606,265

667,349 312,148

1,075,271 4,492,657

1,987,987 2,415,925
468,534

1,519,453 2,415,925

744,355

744,355

3,884,164 5,245,814
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30 2 20 30 8 20
163,579,743 218,148,745
212,732,834 86,545,672
158,163,832 35,298,109
218,148,745 269,396,308

30 2 20 30 8 20

@ €))

@ @

® ®
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30 2 20 30 8 20
1.0206 1.0195
10,206 10,195
30 2 20 30 8 20

299,740,364
609,876,791
170,414,230,356
3,366,020
2,134,152,277
1,550,204,681
69,433,004

487,457,351
289,817,335
161,776,029,372
169,056,752
1,297,731,319
73,028,128

175,081,003,493

164,093,120,257

175,081,003,493

164,093,120,257

5,636,780
2,656,367,475

15/44
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1,494
27

745
1,148

2,662,005,776

248,135,978

2,662,005,776

248,135,978

1 77,182,711,057 73,352,540,632
95,236,286,660 90,492,443,647
172,418,997,717 163,844,984,279
172,418,997,717 163,844,984,279
175,081,003,493 164,093,120,257
133 60
61
30 2 20 30 8 20

77,564 ,966,368
25,053,106,381
25,435,361,692

16/44

77,182,711,057
10,187,283,155
14,017,453,580
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6,076,236,717

15,429,335

833,067,117

1,596,144,047

4,518,555, 346

6,749,287

583,058,359

126,173

13,651,893

4,926,406

9,871,594,017

162,712,156

5,467,273

3,995,096,333

1,687,498,029

48,699,879

388,121,001

1,770,606,375

770,992,381

4,305,192,661

259,153,691

1,022,999, 665

148,486,341
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6,144,732,551

17,388,358

846,650,935

1,867,506,061

3,535,173,525

6,700,577

442,537,909

84,219

8,386,543

4,670,636

9,193,210,622

134,434,288

4,907,387

3,745,729,226

1,615,112,246

42,675,520

358,052,481

1,705,757,256
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