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2019 9 30
)
165,608,050 100.00
818 0.00
165,607,232 100.00

2019 9 30
)
83,968,121,693 47.40
17,363,632,018 9.80
15,996,454,503 9.03
11,240,997,776 6.35
11,215,241,355 6.33
9,848,133,019 5.56
4,384,088,108 2.48
3,511,232,069 1.98
3,398,604,295 1.92
3,248,798,405 1.83
2,435,849,833 1.38
1,381,460,426 0.78
1,272,350,784 0.72
987,720,305 0.56
981,633,192 0.55
952,896,250 0.54
909,345,811 0.51
829,609,887 0.47
747,272,677 0.42
591,579,080 0.33
403,491,034 0.23
175,668,512,520 99.17
1,473,997,390 0.83
177,142,509,910 100.00

2019 9 30

70,429,553 | 2.2831 160,804,151 | 2.3514| 165,608,050 | 100.00
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| 100.00]
1
100.00
100.00
30
2019 9 30

(@)
1 US TREASURY N/B | 1.375| 2021/01/31 | 15,000,000 | 10,507.44 |1,589,616,324 | 10,735.08 |1,610,263,355 | 0.91
2 US TREASURY N/B | 1.125 | 2021/06/30 | 11,000,000 | 10,473.85 |1,152,123,500 | 10,685.34 1,175,387,918 | 0.66
3 US TREASURY N/B | 1.125| 2021/07/31 | 11,000,000 | 10,562.13 |1,161,834,344 | 10,685.34 1,175,387,918 | 0.66
4 US TREASURY N/B | 2.000 | 2020/11/30 | 10,200,000 | 10,692.49 |1,090,634,771 | 10,814.76 |1,103,105,971 | 0.62
5 US TREASURY N/B | 2.750 | 2023/11/15 | 9,100,000 | 11,023.25 [1,003,115,893 | 11,296.61 1,027,991,534 | 0.58
6 US TREASURY N/B | 2.000 | 2020/09/30 | 9,500,000 | 10,701.34 [1,016,627,984 | 10,811.81 [1,027,122,279 | 0.58

ITALIAN
7 .750 | 2021/03/01 | 8,200,000 | 12,503.04 |1,025,249,476 | 12,481.33 |1,023,469,540 | 0.58
GOVERNMENT BOND

8 US TREASURY N/B | 2.000 | 2024/05/31 | 9,000,000|10,832.93| 974,964,456 | 11,010.79 | 990,971,186 | 0.56
9 US TREASURY N/B | 2.250 | 2021/03/31 | 9,000,000|10,735.12| 966,161,354 |10,872.51| 978,526,661| 0.55
10 US TREASURY N/B | 2.375| 2020/12/31 | 9,000,000 |10,762.96 | 968,667,256 | 10,868.72| 978,185,198 0.55
11 US TREASURY N/B | 2.625 | 2021/06/15 | 8,650,000 |10,959.31| 947,980,662 |10,958.51| 947,911,738 0.54
12 US TREASURY N/B | 2.625 | 2021/12/15 | 8,500,000 |10,907.50 | 927,138,190 | 11,030.18 | 937,565,536 | 0.53
13 US TREASURY N/B | 2.000 | 2021/02/28 | 8,500,000 |10,682.78| 908,036,721 |10,829.51| 920,509,118 0.52
14 US TREASURY N/B | 2.375 | 2022/03/15 | 8,000,000 |10,949.66 | 875,973,150 | 10,998.98 | 879,918,977 | 0.50
15 US TREASURY N/B | 8.000 | 2021/11/15 | 7,200,000 |12,349.28| 889,148,563 | 12,208.45| 879,008,400 | 0.50
16 US TREASURY N/B | 2.000 | 2021/05/31 | 8,100,000 |10,675.60 | 864,724,024 | 10,843.00| 878,283,731| 0.50
17 US TREASURY N/B | 2.125 | 2021/08/15 | 8,000,000 |10,697.57 | 855,805,600 | 10,879.68| 870,374,800 | 0.49
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18 US TREASURY N/B | 2.000 | 2021/11/15 | 8,000,000 | 10,656.87 | 852,549,755 10,872.94| 869,835,200 | 0.49
19 US TREASURY N/B | 1.750| 2022/09/30 | 8,000,000 |10,523.06| 841,845,068 |10,846.38| 867,710,522 | 0.49
20 US TREASURY N/B | 2.750| 2023/08/31 | 7,500,000 |10,981.97 | 823,648,020 (11,273.84| 845,538,447 | 0.48
FRENCH
21 3.750 | 2021/04/25 | 6,600,000 | 12,832.94 | 846,974,235 12,632.73| 833,760,244 | 0.47
GOVERNMENT BOND
22 US TREASURY N/B | 3.625| 2021/02/15 | 7,500,000 |11,023.05| 826,729,254 |11,065.17 | 829,887,937 | 0.47
23 US TREASURY N/B | 3.125| 2021/05/15 | 7,500,000 |10,937.90| 820,343,088 |11,033.97 | 827,548,269 | 0.47
24 US TREASURY N/B | 1.250| 2021/10/31 | 7,700,000 |10,650.62| 820,098,109 | 10,704.31| 824,232,255/ 0.47
25 US TREASURY N/B | 2.625| 2020/11/15 | 7,500,000 |10,805.92| 810,444,126 |10,888.53 | 816,640,333 | 0.46
26 US TREASURY N/B | 1.750| 2022/05/31 | 7,500,000 |10,773.31| 807,998,304 |10,833.31| 812,498,480 | 0.46
27 US TREASURY N/B | 1.375| 2021/04/30 | 7,500,000 |10,606.24| 795,468,179 |10,733.82| 805,036,831 | 0.45
28 US TREASURY N/B | 2.875| 2028/08/15 | 6,700,000 |11,297.38| 756,925,010 |11,865.29 | 794,974,970 | 0.45
29 US TREASURY N/B | 2.250 | 2023/12/31 | 7,000,000 |10,814.64| 757,025,021 |11,092.99 | 776,509,688 | 0.44
FRENCH
30 3.250 | 2021/10/25 | 6,000,000 |12,952.58 | 777,155,326 |12,781.99| 766,919,452 0.43
GOVERNMENT BOND
15.86
30
2019 9 30
99.17
99.17
2019 9 30
2019 9 30
162,504,472 0.9934
2017 20
162,504,472 0.9934
222,641,402 1.0206
2018 20
222,641,402 1.0206
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3 2019 2 20 303,843,507 1.0400
303,843,507 1.0400
2018 9 288,977,090 1.0497
10 288,464,281 1.0305
11 296,296,764 1.0396
12 299,060,614 1.0329
2019 1 298,733,449 1.0263
2 304,773,253 1.0406
3 310,563,981 1.0544
4 308,616,433 1.0513
5 209,331,286 1.0428
6 214,813,140 1.0563
7 160,514,938 1.0591
8 164,055,592 1.0658
9 165,607,232 1.0709
2006 5 9
! 2017 2 20 0-0000
2017 2 21
2 2018 2 20 0-0000
2018 2 21
3 2019 2 20 0-0000
1 2006 5 9 0.7
2017 2 20
2017 2 21
2 2018 2 20 2.7
2018 2 21
3 2019 2 20 1-9
2019 2 21
2019 8 20 2-0
100
2006 5 9
1 2017 2 20 373,463,969 209,884,226 163,579,743
2017 2 21
2 2018 2 20 212,732,834 158,163,832 218,148,745
2018 2 21
3 2019 2 20 149,465,357 75,455,675 292,158,427
2009 2 21
2019 8 20 47,310,391 186,221,313 153,247,505
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2019 20 20
4,462 3
560,611 351,177
303,827,736 162,529,644
304,392,809 162,880,824
304,392,809 162,880,824
264,028 89,546
47,565 40,620
221,911 189,532

1

15,797 13,478
549,302 333,176
549,302 333,176
292,158,427 153,247,505
11,685,080 9,300,143
10,803,509 4,716,952
303,843,507 162,547,648
303,843,507 162,547,648
304,392,809 162,880,824
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2018 2 21 2019 2 21
2018 8 20 2019 8 20
365,935 4,427,838
365,935 4,427,838
202 248
40,046 40,620
186,798 189,532
13,284 13,482
240,330 243,882
606,265 4,183,956
606,265 4,183,956
606,265 4,183,956
312,148 1,379,621
4,492,657 11,685,080
2,415,925 2,406,694
2,415,925 2,406,694
744,355 7,595,966
744,355 7,595,966
5,245,814 9,300,143
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2019 2 20 2019 8 20
218,148,745 292,158,427
149,465,357 47,310,391
75,455,675 186,221,313
292,158,427 153,247,505

2019 2 20 2019 8 20

@ @

@ @)

(©)) (€))
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2019 2 20 2019 8 20
1.0400 1.0607
10,400 10,607
2019 2 20 2019 8 20

260,140,815 11,666,563
785,872 14,380
98,736,930 1,843,622,702
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