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2018 27
5,851,638,866 100.03
— 1,848,699 0.03
— 5,849,790,167 100.00
)
2018 27
3,314,415,968 40.03
2,451,115,045 29.60
651,935,027 7.87
6,417,466,040 77.50
— 1,862,985,539 22.50
— 8,280,451,579 100.00
)
2018 27
4,287,857,307 1.3668 | 5,860,643,368 1.3647 | 5,851,638,866 100.03
2018 27
100.03
100.03
()

26/89



EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

2018 27
1 fs;REASURY \/B 6,449,000 |13,239.22 | 853,797,439 [13,105.59 | 845,180,024 4.5 ] 2036/2/15 |10.21
2 E?Z-SFDZEASURY N/B 5,707,000 (14,599.64 | 833,201,829 [14,497.29 | 827,360,598 | 6.25 | 2030/5/15 | 9.99
3 gi;;EASURY \/B 6,629,000 (12,464.25 | 826,255,785 [12,444.24 | 824,929,260 | 8.75| 2020/8/15 | 9.96
4 gi TREASURY /B 6,340,000 |12,917.84 | 818,991,357 [12,885.58 | 816,946,086 8 12021/11/15( 9.87
5 E%E;SCHLAND REP 2,956,000 |20,880.41 | 617,225,145 [20,877.90 [ 617,150,801 5.5 | 2031/1/4 | 7.45
6 E%SE;CHLAND REP 2,855,000 [21,571.49 | 615,866,139 [21,569.37 | 615,805,698 | 6.25 | 2030/1/4 | 7.44
7 ADlI.E%;CHLAND REP 3,266,000 (18,703.92 | 610,870,279 [18,698.36 | 610,688,648 | 4.75| 2028/7/4 | 7.38
8 ZI_E%;CHLAND REP 2,910,000 [20,884.38 | 607,735,724 [20,875.25 | 607,469,898 | 4.75| 2034/7/4 | 7.34
9 gg;;EASURY 860,000 |19,325.28 | 166,197,446 |19,358.15 | 166,480,134 | 3.25 | 2044/1/22 | 2.01
10 UK TREASURY 4.5%| 717,000 [22,963.67 | 164,649,521 |23,005.97 | 164,952,835 4.5 | 2042/12/7 | 1.99
11 g}fzngASURY 819,000 |19,953.29 | 163,417,455 |19,961.65 | 163,485,991 | 4.25| 2032/6/7 | 1.97
12 UK TREASURY 8% 848,000 |18,527.30 157,111,563 |18,516.04 | 157,016,067 8| 2021/6/7 | 1.90
2018 27
77.50
77.50
)

2018

2018

27

27
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2018 27

2018 27

15 2,258,700,000 2,258,700,000 2,259,600,000 2,259,600,000 27.29
CBT 10Y 1806 197 23,606,141.61 2,581,331,585 23,504,562.5 2,570,223,909 31.04
MON 10Y 1806 36 4,717,440 400,652,178 4,714,560 400,407,580 4.84
BTP 1806 80 11,117,600 1,471,859,064 11,155,200 1,476,836,928 17.84
BUND10Y 1806 58 9,173,860 1,214,527,325 9,181,980 1,215,602,332 14.68
OAT 1806 103 15,797,110 2,091,379,392 15,802,260 2,092,061,201 25.27
SFE10Y 1806 18 2,300,269.68 190,025,278 2,284,958.88 188,760,453 2.28
GILT 1806 55 6,674,250 1,015,620,622 6,675,350 1,015,788,009 12.27
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2018 27

) ( ) ) )

) ( ) ) )
23 2008 10 20 19,050 19,142 0.9271 0.9316
24 2009 20 18,650 18,728 0.9556 0.9596
25 2009 10 20 17,648 17,721 0.9646 0.9686
26 2010 20 16,120 16,187 0.9639 0.9679
27 2010 10 20 14,916 14,976 0.9930 0.9970
28 2011 20 13,738 13,795 0.9634 0.9674
29 2011 10 20 13,212 13,266 0.9743 0.9783
30 2012 20 12,095 12,144 0.9792 0.9832
31 2012 10 22 11,346 11,393 0.9713 0.9753
32 2013 22 10,996 11,041 0.9846 0.9886
33 2013 10 21 9,981 10,024 0.9391 0.9431
34 2014 21 9,271 9,310 0.9386 0.9426
35 2014 10 20 9,073 9,111 0.9531 0.9571
36 2015 20 8,645 8,681 0.9735 0.9775
37 2015 10 20 8,144 8,178 0.9561 0.9601
38 2016 20 7,876 7,908 0.9658 0.9698
39 2016 10 20 7,465 7,497 0.9580 0.9620
40 2017 20 6,522 6,551 0.9111 0.9151
41 2017 10 20 6,140 6,168 0.8911 0.8951
42 2018 20 5,845 5,872 0.8752 0.8792
2017 6,522 — 0.9086 —
6,450 — 0.9030 —
6,352 — 0.8945 —
6,300 — 0.8936 —
6,291 — 0.9005 —
6,176 — 0.8916 —
10 6,140 — 0.8899 —
11 6,078 — 0.8883 —
12 6,014 — 0.8876 —
2018 5,950 — 0.8821 —
5,899 — 0.8777 —
5,917 — 0.8837 —
5,849 — 0.8735 —

)
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23 2008 22 2008 10 20 0.0045
24 2008 10 21 2009 20 0.0040
25 2009 21 2009 10 20 0.0040
26 2009 10 21 2010 20 0.0040
27 2010 21 2010 10 20 0.0040
28 2010 10 21 2011 20 0.0040
29 2011 21 2011 10 20 0.0040
30 2011 10 21 2012 20 0.0040
31 2012 21 2012 10 22 0.0040
32 2012 10 23 2013 22 0.0040
33 2013 23 2013 10 21 0.0040
34 2013 10 22 2014 21 0.0040
35 2014 22 2014 10 20 0.0040
36 2014 10 21 2015 20 0.0040
37 2015 21 2015 10 20 0.0040
38 2015 10 21 2016 20 0.0040
39 2016 21 2016 10 20 0.0040
40 2016 10 21 2017 20 0.0040
41 2017 21 2017 10 20 0.0040
42 2017 10 21 2018 20 0.0040
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23 2008 22 2008 10 20 1.4
24 2008 10 21 2009 20 3.5
25 2009 21 2009 10 20 1.4
26 2009 10 21 2010 20 0.3
27 2010 21 2010 10 20 3.4
28 2010 10 21 2011 20 2.6
29 2011 21 2011 10 20 1.5
30 2011 10 21 2012 20 0.9
31 2012 21 2012 10 22 0.4
32 2012 10 23 2013 22 1.8
33 2013 23 2013 10 21 4.2
34 2013 10 22 2014 21 0.4
35 2014 22 2014 10 20 2.0
36 2014 10 21 2015 20 2.6
37 2015 21 2015 10 20 1.4
38 2015 10 21 2016 20 1.4
39 2016 21 2016 10 20 0.4
40 2016 10 21 2017 20 4.5
41 2017 21 2017 10 20 1.8
42 2017 10 21 2018 20 1.3
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23 2008 22 2008 10 20 118,663,738 2,029,935,205 20,547,288,844
24 2008 10 21 2009 20 110,687,962 1,140,511,025 19,517,465,781
25 2009 21 2009 10 20 85,737,465 1,307,841,671 18,295,361,575
26 2009 10 21 2010 20 76,755,336 1,647,373,511 16,724,743,400
27 2010 21 2010 10 20 72,456,645 1,775,706,682 15,021,493,363
28 2010 10 21 2011 20 61,279,640 822,703,904 14,260,069,099
29 2011 21 2011 10 20 71,704,082 771,585,359 13,560,187,822
30 2011 10 21 2012 20 52,832,454 1,260,375,675 12,352,644,601
31 2012 21 2012 10 22 47,526,920 718,844,732 11,681,326,789
32 2012 10 23 2013 22 48,089,524 560,483,832 11,168,932,481
33 2013 23 2013 10 21 51,698,157 590,973,117 10,629,657,521
34 2013 10 22 2014 21 49,749,697 801,813,805 9,877,593,413
35 2014 22 2014 10 20 46,338,667 404,076,763 9,519,855,317
36 2014 10 21 2015 20 45,296,367 684,536,929 8,880,614,755
37 2015 21 2015 10 20 31,836,876 393,831,224 8,518,620,407
38 2015 10 21 2016 20 30,270,994 393,692,957 8,155,198,444
39 2016 21 2016 10 20 182,330,954 544,354,010 7,793,175,388
40 2016 10 21 2017 20 32,551,862 666,091,188 7,159,636,062
41 2017 21 2017 10 20 30,503,644 299,539,170 6,890,600,536
42 2017 10 21 2018 20 30,559,689 241,783,919 6,679,376,306
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41 42

29 10 20 30 20
6,220,622,589 5,921,832,142
1,463,674 2,336,344
6,222,086,263 5,924,168,486
6,222,086,263 5,924,168,486
27,562,402 26,717,505
1,463,674 2,336,344
3,435,550 3,229,360
48,097,626 45,210,976
976,952 856,744
81,536,204 78,350,929
81,536,204 78,350,929
6,890,600,536 6,679,376,306
750,050,477 833,558,749
2,162,665,230 2,116,425,296
6,140,550,059 5,845,817,557
6,140,550,059 5,845,817,557
6,222,086,263 5,924,168,486
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41 42

29 21 29 10 21

29 10 20 30 20
60,953,218 31,546,357
60,953,218 31,546,357
3,435,550 3,229,360
48,097,626 45,210,976
976,952 856,744
52,510,128 49,297,080
113,463,346 80,843,437
113,463,346 80,843,437
113,463,346 80,843,437
3,841,862 1,082,625
636,754,987 750,050,477
26,640,316 26,318,787
26,640,316 26,318,787
2,751,920 3,348,742
2,751,920 3,348,742
27,562,402 26,717,505
750,050,477 833,558,749
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41 42

29 21 29 10 21

29 10 20 30 20

41 42
29 10 20 30 20

7,159,636,062 6,890,600,536
30,503,644 30,559,689
299,539,170 241,783,919
6,890,600,536 6,679,376,306

750,050,477 833,558,749

41 42

29 21 29 10 21

29 10 20 30 20
54,498,834 56,053,628
268,247,513 269,390,127
2,135,728,798 2,087,089,173
2,458,475,145 2,412,532,928
6,890,600,536 6,679,376,306
10,000 3,567 3,611
10,000 40 40
27,562,402 26,717,505
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