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)
2019
310,339,369 100.05%
144,155 0.05%
310,195,214 100.00%
)
2019
() () (%)
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1 298,518,055 1.0361 1.0396 100.05%
309,314,132 310,339, 369
100.05%
100.05%
2019
2019
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2017 97 153 0.9867
2018 27 255 0.9934
2018 265 0.9968
2018 270 0.9979
2018 282 0.9954
2018 287 0.9955
2018 299 0.9915
2018 10 305 0.9839
2018 11 313 0.9898
2018 12 317 0.9843
2019 328 0.9922
2019 338 0.9987
2019 348 1.0182
2019 349 1.0155
2019 349 1.0150
2019 310 1.0180
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2016 28 2017 27 1.3%
2017 28 2018 27 0.7%
2018 28 2019 2.2%
+ x 100
2016 28 2017 27 157,048,682 1,451,807
2017 28 2018 27 114,085,716 12,406,605
2018 28 2019 100,461,719 13,880,044
2019
121,320,847 39.09%
75,749,478 24.41%
32,159,811 10.36%
8,940,422 2.88%
5,973,023 1.92%
5,820,483 1.88%
4,790,811 1.54%
4,426,800 1.43%
5,752,621 1.85%
4,336,530 1.40%
41,076,018 13.24%
310,346,844 100.00%
()
2019
() () (%)
) )
1|FRANCE OAT. 601,000 12,703.37 12,826.64 0.7500| 24.84%
76,347,295 77,088,155| 2028/11/25
2[152 20 51,200,000 115.55 116.46 1.2000] 19.21%
59,162,705 59,632,128| 2035/03/20
3|FRANCE OAT. 285,000 14,875.77 15,035.86 2.5000 13.81%
42,395,961 42,852,212 2030/05/25
4|US TREASURY N/B 134,000 10,755.66 10,986.30 2.2500 4.74%
14,412,591 14,721,649 2027/11/15
5|US TREASURY N/B 95,000 11,244.39 11,414.45 2.8750 3.49%
10,682,175 10,843,727 2025/04/30
6|SWEDISH GOVERNMENT 720,000 1,228.84 1,241.72 1.0000 2.88%
8,847,679 8,940,422| 2026/11/12
71165 20 8,000,000 103.09 104.35 0.5000 2.69%
8,247,892 8,348,400| 2038/06/20
8/156 20 7,500,000 103.11 103.58 0.4000 2.50%
7,733,553 7,768,950] 2036/03/20
9|US TREASURY N/B 56,000 11,567.35 11,775.77 3.1250 2.12%
6,477,716 6,594,434| 2028/11/15
10| BUNDESREPUB. DEUTSCHLAND 47,000 12,569.17 12,708.56 0.2500 1.92%
5,907,511 5,973,023| 2028/08/15
11|UK GILT 30,000 18,869.21 19,401.61 4.7500 1.88%
5,660,763 5,820,483| 2030/12/07
12| ISHARES CORE FTSE 100 5,790 1,008 993 1.85%
5,841,500 5,752,621
13[SPDR S&P 500 ETF TRUST 157 31,980.2214 30,514.7208 1.54%
5,020,894 4,790,811

26/85



EDINETOOOO
o o o o o o {015y
oopoodooodooodooodd

14| TOPIX 2,800 1,670.0000 1,581.0000 1.43%
4,676,000 4,426,800
15| ISHARES CORE EURO STOXX50 DE 1,050 4,253 4,130 1.40%
4,466,330 4,336,530
16| FRANCE OAT. 7,000 19,728.33 19,721.14 4.7500 0.44%
1,380,983 1,380,480 2035/04/25
80.54%
3.25%
2.97%
86.76%
2019
2019
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30 27

256,384,251 350,218,528
256,384,251 350,218,528
256,384,251 350,218,528
37,262 55,963
746,274 1,120,252
17,330 26,815
800,866 1,203,030
800,866 1,203,030
257,275,986 343,857,661
1,692,601 5,157,837
3,213,275 7,224,263
255,583,385 349,015,498
255,583,385 349,015,498
256,384,251 350,218,528
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29 28 30 28
30 27

2,030,159 9,538,864
2,030,159 9,538,864
65,551 101,135
1,312,945 2,024,504
17,330 26,815
1,395,826 2,152,454
634,333 7,386,410
634,333 7,386,410
634,333 7,386,410
84,188 104,265
2,063,344 1,692,601
131,811 89,227
131,811 89,227
311,213 520,934
311,213 520,934
1,692,601 5,157,837
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30 28
30 28
30 27
155,596,875 257,275,986
114,085,716 100,461,719
12,406,605 13,880,044
257,275,986 343,857,661
1,692,601
29 28 30 28
30 27
30 28
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30 27
1,909,923
1,909,923
9,388,678
9,388,678
30 27
30 28
30 27

0.9934
10,000 9,934

1.0150
10,000 10,150
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338,016,146 350,218,528
338,016,146 350,218,528
()
27
66,195 293,459
23,746,962
82,946,756
217,509,168 241,950,887
8,077,725 13,417,704
8,758,283 16,194,438
430,974 1,737,930
11,872
550,135 1,021,119
967,363 515,888
260,118,677 358,078,181
260,118,677 358,078,181
1,132,207 312,600
2,607,211 7,553,678
165 710
3,739,583 7,866,988
3,739,583 7,866,988
254,576,757 338,016,146
1,802,337 12,195,047
256,379,094 350,211,193
256,379,094 350,211,193
260,118,677 358,078,181
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@ 30 28
30 27
154,983,210 254,576,757
112,914,060 98,816,999
13,320,513 15,377,610
254,576,757 338,016,146
254,576,757 338,016,146
254,576,757 338,016,146
30 28
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11,752,010 11,963,600 211,590

3,024,187 3,037,800 13,613

1,662,310 1,640,600 21,710

12,847,627 12,820,192 27,435

28,887,159 29,473,960 586,801

15,479,272 15,553,536 74,264

11,206,427 11,033,666 172,761

121,336,617 121,725,604 388,987

207,248,958 701,233

3,920,408 3,893,824 26,584

2,108,336 2,103,225 5,111

13,562,062 13,285,296 276,766

19,630,845 19,524,430 106,415

5,979,735 5,961,555 18,180

9,146,394 8,839,014 307,380

135,022,286 133,720,470 1,301,816

187,327,814 1,425,330

27
1.0071 1.0361
10,000 10,071 10,000 10,361
152 20 59,200,000 68,408,560
165 20 2,400,000 2,473,368
TOPIX 3,590 5,995,300
61,603,590 76,877,228
T 2.25 11/15/27 154,000.000 151,460.540
T 2.875 04/30/25 95,000.000 97,679.000
T 3.125 11/15/28 17,000.000 17,906.950
SPDR S&P 500 ETF TRUST 229.000 67,055.780
334,102.270
266,229.000 36,961,780
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UKT 4.75 12/07/30 30,000.000 41,073.600
ISHARES CORE FTSE 100 7,850.000 57,532.650
98,606.250
37,850.000 14,305,795
SGB 1 11/12/26 720,000.000 772,048.800
772,048.800
720,000.000 8,940,325
FRTR 0.75 11/25/28 646,000.000 673,377.480
FRTR 2.5 05/25/30 285,000.000 348,250.050
ISHARES EURO STOXX50 UCITS D 1,810.000 63,322.850
1,084,950.380
932,810.000 134,457,901
271,563,029
194,685,801
)
()
8.44 10.88
1.70 2.19
2.55 3.29
36.15 46.64
2.12 2.73
2.37 3.07
2.24 2.89
)
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2019

311,356,836

1,161,622

310,195,214

304,721,625

1.0180

318,900,073

8,553,229

310,346,844

298,518,055

1.0396
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2019 5 31
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33,870,060
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2019 5 31
769 8,328,113
113 575,297
1 29,010
189 537,951
1,072 9,470,373
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38
19 52
30 31 31
193
(
30 31 31 31
20,873,870 13,755,961
20,010 20,011
402,249 476,456
39,030 64,856
6,332,203 6,963,077
1,725,215 1,129,548
316,407 285,668
50,321 44,150
10,891 31,771
29,770,200 22,771,504
185,371 173,517
300,694 751,471
486,065 924,988
409,765 479,867
5,755 183,528
56 44
- 60
415,576 663,501
10,616,594 10,829,628
10,412,523 10,252,067
658,505 2,004,451

69,423 97,107
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7,819 7,819
1,394,447 1,426,381
23,159,314 24,617,457
24,060,956 26,205,946
53,831,157 48,977,450
(

30 31 31 31
84 4,534
92,326 1,480,229
649 1,122
137,522 137,522
2,783,763 3,246,133
236,739 768,373
3,433,641 3,535,589
547,706 84,966
1,785,341 670,761
1,507,256 1,302,052
1,408 18,110
10,526,438 11,249,395
3,319,830 3,418,601
99,721 5,074
3,363 5,074
3,422,915 3,428,751
13,949,354 14,678,146
2,000,000 2,000,000
8,628,984 8,628,984
8,628,984 8,628,984
284,245 284,245
60,000 60,000
1,476,959 1,476,959
26,561,078 21,255,054
28,382,283 23,076,258
39,011,267 33,705,242
870,535 594,061
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