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2019 4 10

2019 1 31

7,234,166,392 99.90
9,988 0.00
— 7,326,329 0.10
7,241,502,709 100.00
(D]
8,254,411,67§] 0.8741  7,215,181,245 0.8764)  7,234,166,392/99.90
9,958 1.0031 9,988 1.0031 9,988 0.00
()
99.90
0.00
99.90
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()
1 (2017 1 10 ) 16,252 16,350, 18,627 18,740 —
2 (2017 7 10 ) 17,998 18,174 18,507 18,688 18,580
3 (2018 1 10 ) 19,197 19,395 18,111 18,297 18,380
4 (2018 7 10 ) 6,258, 6,315 17,530 17,691 —
5 (2019 1 10 ) 7,223 7,300 17,511 17,699 17,530,
2018 1 18,952 — 17,880 — 17,930,
2 14,282 — 17,632 — —
3 6,258 — 17,855 — —
4 6,447 — 17,521 — —
5 6,519 — 17,715 — 17,710
6 6,217 — 17,715 — 17,930
7 6,226 — 17,393 — 17,420
8 6,280 — 17,544 — 17,520
9 7,673 — 17,283 — 17,300
10 8,179 — 17,238 — 17,230
11 7,238 — 17,339 — —
12 7,279 — 17,690, — 17,680,
2019 1 7,241 — 17,555 — 17,600

)

1 2016 8 29 2017 10 113.0000]
2 2017 1 11 2017 10 181.0000]
3 2017 7 11 2018 10 186.0000]
4 2018 1 11 2018 10 161.0000]
5 2018 7 11 2019 10 188.0000]
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1 2016 8 29 2017 1 10 6.30
2 2017 1 11 2017 7 10 0.33
3 2017 7 11 2018 1 10 1.13
4 2018 1 11 2018 7 10 2.32
5 2018 7 11 2019 1 10 0.96
()
100
1 2016 8 29 2017 1 10 1,084,500 212,000
2 2017 1 11 2017 7 10 100,000 0
3 2017 7 11 2018 1 10 117,500 30,000
4 2018 1 11 2018 7 10 24,000 727,000
5 2018 7 11 2019 1 10 177,500 122,000
()1
2019 1 31
7,205,806,406 99.60
— 28,714,162 0.40
7,234,520,568 100.00
— 7,139,703,960] 98.69
)
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) )

US TREASURY N/B 6,180,000 10,703. 40| 661,470,410 10,679.14 659,971,105 2.375| 2027/5/15 | 9.12
US TREASURY N/B 6,200,000 10,435.89 647,025,762 10,412.49 645,574,380] 2.000(2026/11/15| 8.92]
US TREASURY N/B 5,730,000 11,093.70f 635,669,151 11,063. 69 633,949,779  2.875| 2028/5/15 | 8.76
US TREASURY N/B 5,490,000 11,095.40] 609,137,700 11,062.41] 607,326,799] 2.875[ 2028/8/15 | 8.39
US TREASURY N/B 5,470,000 10,987.29 601,005,115 10,957.92 599,398,626] 2.750( 2028/2/15 | 8.29
US TREASURY N/B 5,180,000 10,612.74 549,740,273 10,589.12) 548,516,642| 2.250( 2027/2/15 | 7.58]
US TREASURY N/B 5,190,000 10,580.82 549,144,801 10,554.22 547,764,175 2.250( 2027/8/15 | 7.57|
US TREASURY N/B 5,190,000 10,561.67| 548,150, 755 10,535.70f 546,803,265 2.250/2027/11/15| 7.56
US TREASURY N/B 5,130,000 10,204.57] 523,494,553 10,190.95) 522,795,847| 1.625[ 2026/5/15 | 7.23]
US TREASURY N/B 5,150,000 10,078.80f 519,058,443 10,062.63} 518,225,491] 1.500( 2026/8/15 | 7.16|
US TREASURY N/B 3,910,000 10,229.47] 399,972,321 10,213.29 399,339,930 1.625[2026/2/15 | 5.52]
US TREASURY N/B 3,060,000 11,334.60f 346,838,958 11,296.29 345,666,761] 3.125(2028/11/15| 4.79]
US TREASURY N/B 1,600, 000f 13,313.33 213,013,383 13,263.32 212,213,216 5.250/2028/11/15( 2.93
US TREASURY N/B 960,000 13,322.70] 127,897,923 13,271.62 127,407,603 6.000| 2026/2/15 | 1.76
US TREASURY N/B 920,000 13,876. 86| 127,667,153 13,818.12 127,126,772 6.125/2027/11/15] 1.76
US TREASURY N/B 630,000 13,499.76) 85,048,490 13,445.70] 84,707,951 5.500( 2028/8/15 | 1.17|
US TREASURY N/B 570,000 13,919.00f 79,338,307 13,862.81 79,018,064 6.500(2026/11/15| 1.09|

()
99.60,
99.60
()
65,556,000.00 7,097,092,560, 7,139,703,960 98.69
)
2019 1 31
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38
59 12
133
6
193 5 ( 30 7 11
31 10
4 5
30 7 10 31 1 10
80,384,994 93,123,078
6,248,116,204 7,215,181,245
9,991 9,988
6,328,511,189 7,308,314,311
6,328,511,189 7,308,314,311
57,477,000 77,550,000
1,323,570 986,535
3,706,170 2,762,467
152 122
7,714,705 3,653,715
70,221,597 84,952,839
70,221,597 84,952,839
7,140,000,000 8,250,000,000
881,710,408 1,026,638,528
18,005,501 18,691,196
6,258,289,592 7,223,361,472
6,258,289,592 7,223,361,472
6,328,511,189 7,308,314,311
4 5

30 1 11 30 7 11

30 7 10 31 1 10
72,104,632 85,644,546
8 8
516,269,077 25,910,685

20/81



EDINETOOOO
00000000000 DO00OmD((EL2430)
OoooodooogooddoooOoonon

4 5
30 1 11 30 7 11
30 7 10 31 1 10
444,164,437 111,555,239
7,695 4,775
1,323,570 986,535
3,706,170 2,762,467
5,277,024 3,655,082
10,314,459 7,408,859
454,478,896 104,146,380
454,478,896 104,146,380
454,478,896 104,146,380
2,002,073,512 881,710,408
1,686,646,000 329,214,000
1,686,646,000 329,214,000
54,327,000 500,738,500
54,327,000 500,738,500
57,477,000 77,550,000
881,710,408 1,026,638,528
4 5
30 7 10 31 1 10
21,200,000,000 7,140,000,000
480,000,000 3,550,000,000
14,540,000,000 2,440,000,000
357,000 412,500
881,710,408 1,026,638,528
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5
30 1 11 30 7 11
30 7 10 31 1 10
A 72,096,945 A 85,639,779
B 13,692,320 B 0
C + 85,789,265 C 18,005,501
D 10,306,764 D + o+ 103,645,280
E 75,482,501 E 7,404,084
F 57,477,000 F 96,241,196
G 18,005,501 G 77,550,000
H 357,000 H 18,691,196
| 161 | 412,500
J 188
5
30 1 11 30 7 11
30 7 10 31 1 10
4 5
30 7 10 31 1 10
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30 7 10

205,710,362

3

205,710,365

31 1 10

38,366,707

3

38,366,704
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4 5
30 7 10 31 1 10
17,530 |1 17,511
€Y
@
8,254,411,676 7,215,181,245
8,254,411,676 7,215,181,245
9,958 9,988
9,958 9,988
8,254,421,634 7,215,191,233
)
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30 10 31 10
4,754,643 2,459,516
50,775,665 65,894,164
6,167,861,137 7,134,382,433
36,510,636 41,064,741
3,494,235 7,972,435
249,925 439,112
6,263,646,241 7,252,212,401
6,263,646,241 7,252,212,401
15,359,075 37,006,362
11,109 9,628
37,036 32,101
96 86
6,644 281,291
15,413,960 37,329,468
15,413,960 37,329,468
7,139,072,446 8,254,411,676
890,840,165 1,039,528,743
201 1,042
6,248,232,281 7,214,882,933
6,248,232,281 7,214,882,933
6,263,646,241 7,252,212,401
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12 133 60
30 7 10 31 1 10

30 1 11 30 7 11

21,191,251,322 7,139,072,446

479,980,582 3,559,681,677

14,532,159,458 2,444,342 447

7,139,072,446 8,254,411,676

890,840,165 1,039,528,743
3 11 30 7 1
30 7 10 31 1 10
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8,664,818
8,664,818
31 10
38,242,711
38,242,711
)
( )
30 10
6,187,786,285 6,203,145,360] 15,359,075
6,187,786,285 6,203,145,360] 15,359,075
6,187,786,285 6,203,145,360] 15,359,075
31 10
7,040,419,398 7,077,425,760 37,006,362
7,040,419,398 7,077,425,760 37,006,362
7,040,419,398 7,077,425,760 37,006,362
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1.
)
@
2.
3.
30 7 10 3. 1 10
1 0.8752 [1 0.8741
¢ ) (8,752 )| ) (8,741 )
¢h)
@
US TREASURY N/B-6.0%-26/02/15 960,000. 00 1,168,143.73

US TREASURY N/B-1.625%-26/02/15

3,910,000.00

3,652,566.20

US TREASURY N/B-1.625%-26/05/15

5,130,000.00

4,779,817.37|

US TREASURY N/B-1.5%-26/08/15

5,150,000.00

4,739,008.09

US TREASURY N/B-6.5%-26/11/15

570,000.00;

724,389.80

US TREASURY N/B-2.0%-26/11/15

6,200,000.00]

5,906,953.14
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US TREASURY N/B-2.25%-27/02/15 5,180,000.00) 5,018,732.02
US TREASURY N/B-2.375%-27/05/15 6,180,000.00) 6,039,018.75
US TREASURY N/B-2.25%-27/08/15 5,190,000.00) 5,012,708.75
US TREASURY N/B-6.125%-27/11/15 920,000.00) 1,166,028.05
US TREASURY N/B-2.25%-27/11/15 5,190,000.00) 5,003,788.45
US TREASURY N/B-2.75%-28/02/15 5,470,000.00) 5,485,704.37
US TREASURY N/B-2.875%-28/05/15 5,730,000.00) 5,801,960.20
US TREASURY N/B-5.5%-28/08/15 630,000.00) 776,302.68
US TREASURY N/B-2.875%-28/08/15 5,490,000.00) 5,559,053.76
US TREASURY N/B-5.25%-28/11/15 1,600,000. 00, 1,944,500.00
US TREASURY N/B-3.125%-28/11/15 3,060,000.00 3,164,410.26
66,560,000.00) 65,943,085.62

(7,134,382,433)

7,134,382,433

(7.,134,382,433)

D @)
2 O

17 100. 0% 100.0%
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30 7 10 31 1 10
793,912,813 486,883,689
793,912,813 486,883,689
793,912,813 486,883,689

1,023,915 14,197,916
1,507 638
1,025,422 14,198,554
1,025,422 14,198,554
790,181,753 471,221,920
2,705,638 1,463,215
792,887,391 472,685,135
792,887,391 472,685,135
793,912,813 486,883,689

7 10 31 1 10
30 1 11 30 7 11
750,494,205 790,181,753
154,258,524 19,050,852
114,570,976 338,010,685
9,958 9,958
9,958 9,958
19,983 19,983

19,983

19,977 19,977
9,981 9,981
19,997 19,997
99,902 99,902
9,967
270,738 227,386
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32/81

45,225,107 27,383,192
587,434 270,078
3,472,468 2,361,440
13,396,150 10,848,243
16,719 15,312
4,669,936 3,849,636
1,955,140 1,739,977
526,249,900 262,200,460
497,268 448,891
821,644 690,021
14,010,426 12,364,787
22,978,829 19,194,490
2,198,972 1,856,570
9,446,873 8,098,210
11,574,288 10,603,549
964,871 820,135
417,039 361,847
5,978,333 5,978,333
7,679,252 6,704,078
3,484,482 3,143,858
10,401,298 8,199,973
28,657,630 24,380,340
1,980,281 1,814,422
50,947 48,284
10,147,302 7,862,597
1,887,641 1,456,268
3,462,108 2,474,904
18,742,063 14,397,742
1,222,230 1,057,049
483,778 440,054
824,490 678,044
1,800,696 1,328,253
43,917 37,025
73,581 63,161
672,703 586,926
2,994,536 2,885,537
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