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2020 1 31

11,418,142,258 99.92
9,984 0.00
— 8,571,058 0.08
11,426,723,300 100.00
(D]
12,329,275,735 0.9053  11,161,853,603 0.9261) 11,418,142,258/99.92
9,958 1.0027 9,984 1.0027 9,984 0.00
()
99.92
0.00
99.92
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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,
6 (2019 7 10 ) 7,563 7,643 18,181 18,374 18,160
7 (2020 1 10 ) 12,967 13,103 18,138 18,329 18,150,
2019 1 7,241 — 17,555 — 17,600
2 7,241 — 17,554 — 17,600
3 7,405 — 17,954 — 17,910
4 7,500 — 17,753 — 17,780
5 7,668 — 18,150, — 18,180
6 7,307 — 18,454 — 18,430
7 7,586 — 18,171 — —
8 7,871 — 18,853 — 18,860
9 7,026 — 18,612 — 18,580
10 12,048 — 18,451 — 18,470
11 12,847 — 18,459 — 18,450
12 12,801 — 18,304 — 18,320
2020 1 11,426 — 18,553 — 18,520,

)

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]
6 2019 1 11 2019 10 193.0000]
7 2019 7 11 2020 10 191.0000]
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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
6 2019 1 11 2019 7 10 4.93
7 2019 7 11 2020 1 10 0.81
)
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
6 2019 1 11 2019 7 10 143,500 140,000
7 2019 7 11 2020 1 10 430,892 132,000,
()1
2020 1 31
11,122,899,994 97.41
— 295,243,013 2.59
11,418,143,007 100.00
— 11,282,679,660 98.81
)
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) )

US TREASURY N/B 8,410,000] 11,683.95) 982,620,887 11,906.28] 1,001,318,491 2.625| 2029/2/15 | 8.77]
US TREASURY N/B 8,500,000] 11,461.17| 974,200,281 11,689.01 993,566,351 2.375| 2029/5/15 | 8.70
US TREASURY N/B 8,210,000] 11,874.51] 974,897,951 12,087.76) 992,405,629 2.875| 2028/8/15 | 8.69
US TREASURY N/B 8,000,000 12,115.48 969,239,126 12,334.00 986,720,351 3.125/2028/11/15| 8.64
US TREASURY N/B 7,980,000] 11,855.98 946,107,971 12,063.90] 962,699,990 2.875| 2028/5/15 | 8.43
US TREASURY N/B 8,420,000 10,750.71] 905,210,326 10,978.20 924,365,166( 1.625| 2029/8/15 | 8.10
US TREASURY N/B 7,350,000 11,405.96) 838,338,315 11,584.64] 851,471,201 2.375| 2027/5/15 | 7.4§
US TREASURY N/B 7,400,000] 11,302.35) 836,374,372 11,474.73 849,130,050 2.250| 2027/2/15 | 7.44
US TREASURY N/B 7,030,000 11,736.25 825,058,649 11,937.59 839,213,020 2.750| 2028/2/15| 7.35
US TREASURY N/B 7,140,000] 11,313.90] 807,812,539 11,503.05] 821,318,475 2.250| 2027/8/15| 7.19
US TREASURY N/B 6,530,000 11,317.24 739,016, 060] 11,512.64 751,775,800 2.250/2027/11/15| 6.58
US TREASURY N/B 5,410,000] 10,863.68, 587,725,566 11,099.19 600,466,588 1.750/12029/11/15| 5.26
US TREASURY N/B 1,510,000] 14,446.52 218,142,586 14,657.06] 221,321,717 6.125(2027/11/15| 1.94
US TREASURY N/B 1,090,000 14,166.51] 154,414,959 14,398.68 156,945,709  5.500| 2028/8/15 | 1.37
US TREASURY N/B 640, 000f 14,016.39 89,704,904 14,268.96) 91,321,386 5.250(2028/11/15| 0.80)
US TREASURY N/B 550,000 14,091.64 77,504,034 14,338.19 78,860,070] 5.250( 2029/2/15 | 0.69

()
97.41
97.41
()
103,528,000.00[ 11,239,316,384 11,282,679,660 98.81
)
2020 1 31
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— 692,005,450 100.00;

692,005,450 100.00;
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38
59 2 2 12
133
6 6
193 2 1 7 (2019 7 11
2020 1 10
6 7
2019 7 10 2020 1 10

33,489,719 -
68,187,064 154,600,122
7,550,305,023 12,957,204,142
9,986 9,984

7,651,991,792
7,651,991,792

13,111,814,248
13,111,814,248

80,288,000 136,544,372
978,805 1,356,138
2,740,838 3,797,362
115 114
4,769,228 3,094,736
88,776,986 144,792,722
88,776,986 144,792,722

8,320,000,000 14,297,840,000

756,785,194
23,435,744

1,330,818,474
19,340,167

7,563,214,806

12,967,021,526

7,563,214,806

12,967,021,526

7,651,991,792

13,111,814,248

6 7
2009 1 11 2009 7 11
2019 7 10 2020 1 10
89,904,404 140,703,412
10 5
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6 7
2019 1 11 2019 7 11
2019 7 10 2020 1 10

263,298,686 130,939,225
353,203,100 9,764,192
5,028 5,936
978,805 1,356,138
2,740,838 3,797,362
1,147,195 3,095,186
4,871,866 8,254,622
348,331,234 1,509,570
348,331,234 1,509,570
348,331,234 1,509,570
1,026,638,528 756,785,194
238,700,000 208,050,000
238,700,000 208,050,000
236,889,900 647,048,478
236,889,900 647,048,478
80,288,000 136,544,372
756,785,194 1,330,818,474

6 7

2019 7 10 2020 1 10

8,250,000,000 8,320,000,000

2,870,000,000 8,617,840,000

2,800,000,000 2,640,000,000

416,000 714,892

756,785,194 1,330,818,474
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7
2019 1 11 2019 7 11
2019 7 10 2020 1 10
A 89,899,386 A 140,697,481
B 0 B 0
C 18,691,196 C 23,435,744
D + 4 108,590,582 D + 4 164,133,225
E 4,866,838 E 8,248,686
F - 103,723,744 F - 155,884,539
G 80,288,000 G 136,544,372
H 23,435,744 H 19,340,167
1 416,000 1 714,892
J 193 J 191
2009 1 11 2009 7 11
2019 7 10 2020 1 10
2019 7 10 2020 1 10
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6 2019 7 10

152,666,553

2

152,666,551

7 2020 1 10

148,140,974

2

148,140,976
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6 7
2019 7 10 2020 1 10
18,181 1 18,138
€Y
&)
14,312,608,133 12,957,204,142
14,312,608,133 12,957,204,142
9,958 9,984
9,958 9,984
14,312,618,091 12,957,214,126
)
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2019 7 10 2020 1 10

3,755,985 4,544,346

6,989,621 -

14,231,286 135,375,585
7,541,088,687 12,855,627,762
34,426,305 59,968,865

16,554,037 27,529,668

188,260 477,139

7,617,234,181

13,083,523,365

7,617,234,181

13,083,523,365

67,217,581 126,379,047
6,710 23,379
22,373 77,933

24 100

2,861 240,430
67,249,549 126,720,889
67,249,549 126,720,889

8,324,481,834

774,497,202
6,605

14,312,608,133

1,355,805,657

7,549,984,632

12,956,802,476

7,549,984,632

12,956,802,476

7,617,234,181

13,083,523,365

21/76



61

12

EDINETOOOO
00000000000 DO00OmD((EL2430)
OOo0oooooooooooooooood

133 60

2019

7 10

2020 1 10

2009 1 11

2009 7 11

8,254,411,676

8,324,481,834

2,872,985,226

8,612,497,777

2,802,915,068

2,624,371,478

8,324,481,834

14,312,608,133

774,497,202

1,355,805,657

2019
2019

1 1
7 10

2019 7 11
2020 1 10

2276
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2019 7 10 2020 1 10
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@ @
(©) (©)

2019 7 10
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8,765,153
8,765,153
2020 1 10
64,253,295
64,253,295
)
( )
2019 7 10
7,634,515,199 7,701,732,780] 67,217,581
7,634,515,199 7,701,732,780] 67,217,581
7,634,515,199 7,701,732,780] 67,217,581
2020 1 10
12,862,741,093 12,989,120,140 126,379,047
12,862,741,093 12,989,120,140 126,379,047
12,862,741,093 12,989,120,140 126,379,047
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1.
@
@
2.
3.
2019 7 10 2020 1 10
0.9070 1 0.9053
) (9,070 )1 ) (9,053 )
@
)
US TREASURY N/B-2.25%-27/02/15 8,670,000.00 8,946,694.38
US TREASURY N/B-2.375%-27/05/15 8,590,000.00 8,945,679.25
US TREASURY N/B-2.25%-27/08/15 7,640,000.00 7,892,328.55
US TREASURY N/B-6.125%-27/11/15 2,370,000.00 3,127,242.71
US TREASURY N/B-2.25%-27/11/15 7,680,000.00 7,934,999.80
US TREASURY N/B-2.75%-28/02/15 8,090,000.00 8,665,305.77
US TREASURY N/B-2.875%-28/05/15 9,160,000.00 9,909,795.46
US TREASURY N/B-5.5%-28/08/15 1,090,000.00] 1,409,591.37,
US TREASURY N/B-2.875%-28/08/15 8,770,000.00 9,499,519.27
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US TREASURY N/B-5.25%-28/11/15 1,330,000. 00, 1,701,854.43
US TREASURY N/B-3.125%-28/11/15 9,220,000.00 10,188,279.79
US TREASURY N/B-5.25%-29/02/15 990,000.00 1,273,194.04
US TREASURY N/B-2.625%-29/02/15 10,650,000.00) 11,347,658.03
US TREASURY N/B-2.375%-29/05/15 9,820,000.00) 10,264,393.29
US TREASURY N/B-1.625%-29/08/15 11,490,000.00 11,259,302.35
US TREASURY N/B-1.75%-29/11/15 5,010,000.00) 4,962,150.58
110,570,000.00) 117,327,989.07,

(12,855,627,762)

12,855,627,762

(12,855,627,762)

QY O
2 O

16 100. 0% 100. 0%
2019 7 10 2020 1 10

177,170,571 =

360,729,839 671,311,554

537,900,410 671,311,554

537,900,410 671,311,554

4,909 162,381

610 497

5,519 162,878

5,519 162,878

536,348,714 669,352,438
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2019 7 10 2020 1 10
1,546,177 1,796,238
537,894,891 671,148,676
537,894,891 671,148,676
537,900,410 671,311,554
2019 7 10 2020 1 10

2019 1 11 2019 7 11
471,221,920 536,348,714
132,004,799 201,928,389
66,878,005 68,924,665
9,958 9,958
9,958 9,958
19,983 19,983
19,977 19,977
9,981 9,981
19,997 19,997
99,902 99,902
9,967 9,967

179,855
25,129,420 19,316,897
231,978 197,892
1,969,820 1,659,302
9,993,714 9,258,553
14,003 14,521
3,408,616 2,801,849
1,553,649 1,425,722
229,643,099 216,083,212
442,524 395,897

27176
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28/76

661,436 590,606
11,865,673 10,722,225
13,767,684 17,748,732

1,810,190 1,723,170
7,443,069 6,712,463
10,567,148 10,203,909
836,036 752,771
384,506 361,319
5,978,333 5,978,333
7,586,919 8,021,350
3,483,881 3,392,167
7,404,626 6,731,639
21,929,460 20,409,775
2,298,295 2,845,464
61,163 64,653
6,535,814 5,255,871
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