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20
NISA 20
80
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2019 10 21
2019 7 31
259,554,849 99.52
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()
231,126,313 1.0593 244,832,104 1.1230 259,554,84999.52]
)
99.52
99.52
)

10 (2010 1 22 ) 1,870 1,870 9,594 9,594
11 (010 7 22 ) 864 864 9,610 9,610
12 (011 1 24 ) 880) 880) 9,784 9,784
13 011 7 22 ) 870 870 9,676 9,676
14 (2012 1 23 ) 763 763 9,544 9,544
15 (012 7 23 ) 782 782 9,776 9,776
16 (2013 1 22 ) 781 781 9,766 9,766
17 (013 7 22 ) 769 769 9,622 9,622
18 (014 1 22 ) 757, 757, 9,473 9,473
19 014 7 22 ) 283 283 9,462 9,462
20 (015 1 22 ) 287, 287, 9,580 9,580
21 (015 7 22 ) 282 282 9,424 9,424
22 (2016 1 22 ) 282 282 9,405 9,405
23 (2016 7 22 ) 279 279 9,330 9,330
24 (2017 1 23 ) 276 276, 9,215 9,215
25 (2017 7 24 ) 269 269 8,985 8,985
26 (2018 1 22 ) 267, 267, 8,909 8,909
27 (2018 7 23 ) 266, 266, 8,899 8,899

20177
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28 (019 1 22 ) 264 264 8,812 8,812
29 (019 7 22 ) 261 261 8,714 8,714
2018 7 267 — 8,903 —
8 265 — 8,848 —
9 264 — 8,833 —
10 266 — 8,889 —
11 266 — 8,882 —
12 263 — 8,792 —
2019 1 264 — 8,808 —
2 263 — 8,797 —
3 262 — 8,746 —
4 263 — 8,785 —
5 262 — 8,747 —
6 261 — 8,701 —
7 260 — 8,694 —

1
10 2009 7 23 2010 1 22 0.0000)
11 2010 1 23 2010 7 22 0.0000)
12 2010 7 23 2011 1 24 0.0000)
13 2011 1 25 2011 7 22 0.0000)
14 2011 7 23 2012 1 23 0.0000)
15 2012 1 24 2012 7 23 0.0000)
16 2012 7 24 2013 1 22 0.0000)
17 2013 1 23 2013 7 22 0.0000)
18 2013 7 23 2014 1 22 0.0000)
19 2014 1 23 2014 7 22 0.0000)
20 2014 7 23 2015 1 22 0.0000)
21 2015 1 23 2015 7 22 0.0000)
22 2015 7 23 2016 1 22 0.0000)
23 2016 1 23 2016 7 22 0.0000)
24 2016 7 23 2017 1 23 0.0000)
25 2017 1 24 2017 7 24 0.0000)
26 2017 7 25 2018 1 22 0.0000)
27 2018 1 23 2018 7 23 0.0000)
28 2018 7 24 2019 1 22 0.0000)
29 2019 1 23 2019 7 22 0.0000)
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10 2009 7 23 2010 1 22 1.15
11 2010 1 23 2010 7 22 0.17
12 2010 7 23 2011 1 24 1.81
13 2011 1 25 2011 7 22 1.10
14 2011 7 23 2012 1 23 1.36
15 2012 1 24 2012 7 23 2.43
16 2012 7 24 2013 1 22 0.10
17 2013 1 23 2013 7 22 1.47
18 2013 7 23 2014 1 22 1.55
19 2014 1 23 2014 7 22 0.12
20 2014 7 23 2015 1 22 1.25
21 2015 1 23 2015 7 22 1.63
22 2015 7 23 2016 1 22 0.20
23 2016 1 23 2016 7 22 0.80;
24 2016 7 23 2017 1 23 1.23
25 2017 1 24 2017 7 24 2.50
26 2017 7 25 2018 1 22 0.85
27 2018 1 23 2018 7 23 0.11
28 2018 7 24 2019 1 22 0.98
29 2019 1 23 2019 7 22 1.11
)
100
10 2009 7 23 2010 1 22 0 0
11 2010 1 23 2010 7 22 0 105,000
12 2010 7 23 2011 1 24 0 0
13 2011 1 25 2011 7 22 0 0
14 2011 7 23 2012 1 23 0 10,000
15 2012 1 24 2012 7 23 0 0
16 2012 7 24 2013 1 22 0 0
17 2013 1 23 2013 7 22 0 0
18 2013 7 23 2014 1 22 0 0
19 2014 1 23 2014 7 22 0 50,000
20 2014 7 23 2015 1 22 0 0
21 2015 1 23 2015 7 22 0 0
22 2015 7 23 2016 1 22 0 0
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23 2016 1 23 2016 7 22 0 0
24 2016 7 23 2017 1 283
25 2017 1 24 2017 7 24 0 0
26 2017 7 25 2018 1 22 0 0
27 2018 1 23 2018 7 23 0 0
28 2018 7 24 2019 1 22 0 0
29 2019 1 23 2019 7 22 0 0
2019 7 31

— 2,509,610,772 100.00;
2,509,610,772 100.00;
622,558,125 24.81
420,108,019 16.74
565,978,660 22.55
126,922,287 5.06
129,775,509 5.17

)
— 392,261,000 15.63
— 791,946, 100j 31.56

)
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)
TNOTE10Y1909 45 5,738,906.25 623,474,775 5,730,468.75 622,558,125  24.81]
CAN 10Y 1909 48 6,837,600 565,264,391 6,846,240 565,978,660  22.55
BUND10Y 1909 8 1,040,340 126,078,805 1,047,300 126,922,287  5.0§
AUSTR10Y1909 12) 1,718,951.76 128,216,611 1,739,851.32 129,775,509  5.17
GILT10Y 1909 24 3,155,760 416,465,647 3,183,360 420,108,019  16.74
)
)
1,580,000.00 130,429,000 130,555,400 5.20
3,510,000.00; 266,584,500 261,705,600 10.43
3,550,000.00; 382,832,000 385,423,500 15.36
400,000.00 48,428,000 48,476,000 1.93
890,000.00 120,096,600 117,426,600 4.68
21,200,000.00] 243,800,000, 240,620,000 9.59
)
22
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28
2019 1 22

29
2019 7 22

2,649,598 1,977,922
263,178,083 260,871,704
265,827,681 262,849,626
265,827,681 262,849,626

66,590 65,185
1,398,338 1,368,821
3 3

5,698 5,579

1,470,629 1,439,588

1,470,629 1,439,588
300,000,000 300,000,000

35,642,948 38,589,962
264,357,052 261,410,038
264,357,052 261,410,038
265,827,681 262,849,626
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28 29
2018 7 24 2019 1 23
2019 1 22 2019 7 22
1 -
1,130,822 1,507,141
1,130,821 1,507,141
334 274
66,590 65,185
1,398,338 1,368,821
5,729 5,593
1,470,991 1,439,873
2,601,812 2,947,014
2,601,812 2,947,014
2,601,812 2,947,014
33,041,136 35,642,948
35,642,948 38,589,962
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28 29
2019 1 22 2019 7 22
2005 4 28 2005 4 28
4,200,000,000 4,200,000,000
300,000,000 300,000,000
7.1 7.1
30,000 30,000
35,642,948 38,589,962
28
2018 7 24 2019 1 23
2019 1 22 2019 7 22

A 333 | A 274
B 25,359 | B 654
c 25,602 | C 928
D 1,470,657 | D 1,439,599
E 1,496,349 | E 1,440,527
F 30,000 | F 30,000
G 30,000 | G 30,000
H x / 1,496,349 | H / 1,440,527
I 0| 1 0
J 0] 0
K a ) 0| K a ) 0
L a ) 0| L a ) 0
M 0| M 0
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28 29
2018 7 24 2019 1 23
2019 1 22 2019 7 22
28 29
2019 1 22 2019 7 22
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@ @
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28 2019 1 22

1,116,147
1,116,147
29 2019 7 22
1,506,857,
1,506,857,
28 29
2019 1 22 2019 7 22
8,812 |1 8,714

€Y

@
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231,824,140 260,871,704
231,824,140 260,871,704
22 22

2,211,586,293 2,107,986,380
30,669,562 12,227,521
422,927,068 404,034,613
2,665,182,923 2,524,248,514
2,665,182,923 2,524,248,514
32,666,386 3,719,740
3,270 3,631
32,669,656 3,723,371
32,669,656 3,723,371
2,325,937,572 2,239,926,765
306,575,695 280,598,378
2,632,513,267 2,520,525,143

2,632,513,267

2,520,525,143
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2019

1 22

2019 7 22

2,665,182,923

2,524,248,514

12 133 60
61
22 2019 7 22
2018 7 24 2019 1 23
2,339,857,633 2,325,937,572
13,920,061 86,010,807
155,444,675 154,492,715
775,065,328 772,710,558
232,530,556 231,824,140
387,887,468 385,527,298
232,482,126 231,775,861
387,549,026 386,371,638
77,459,812 77,224,555
77,518,581

2,325,937,572 2,239,926,765
2,325,937,572 2,239,926,765
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2018 7 24 2019 1 23
2019 1 22 2019 7 22
2019 1 22 2019 7 22
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2019 1 22
817,399,249 811,965,125 5,434,124
1,066,367,976 1,068,528,577 2,160,601
1,883,767,225 1,880,493,702 7,594,725
2019 7 22
1,041,641,926 1,045,746,253 4,104,327
818,680,277, 821,602,374 2,922,097
1,860,322,203 1,867,348,627 1,182,230
1.
2.
3.
4.
2019 1 22
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841,397,297, 860,132,500 18,735,203

199,471,865 202,667,500 3,195,635

216,139,752 222,345,000 6,205,248

425,785,680 435,120,000 9,334,320

1,255,518,098 1,268,655,400] 13,137,302

405,183,960, 400,953,000 4,230,960,

514,669,062 521,204,200 6,535,138

275,618,576 285,648,200 10,029,624

60,046,500 60,850,000 803,500

2,096,915,399 2,128,787,900 5,597,901

2019 7 22

396,260,409 397,013,500 753,091

130,406,832 130,429,000 22,168

265,853,577 266,584,500 730,923

801,729,060 795,156,600 6,572,460

383,317,711 382,832,000 485,711

49,178,336 48,428,000, 750,336

122,265,521 120,096,600 2,168,921

246,967,492 243,800,000 3,167,492

1,197,989,469 1,192,170,100 7,325,551

1.
@
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@

2.

3.

2019 1 22 2019 7 22

1 1.1318 |1 1.1253
a ) (11,318 )| ) (11,253 )
(€H)
@)
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2019 7 31

260,877,675

71,010

260,806,665

30,000

8,694

2,523,247,272

13,636,500

2,509,610,772

2,234,809,507

1.1230
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31

10

2019 7

399

2019 7

2019 7
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17,363,045,900
230,000,000
197,012,500

31

13 5
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830 183,708

783 156,726

253 9,400

530 147,325

47 26,982

33 850

14 26,132

38 59
19 52
193 60 2018 2019
31
( )
59 60
(2018 31 ) (2019 31 )

3 14,024 20,680
19 1
551 495
73 38
15,873 16,867
3 3,174 618
1,128 2,408
2,776 791
2,3 4,179 869
41,800 42,769
1 68 136
1 122 137
191 274
99 107
99 107
14,103 16,755
25,769 25,769
490 447

44177
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1,504 1,913
41,868 44,886
42,159 45,268
83,959 88,038

( )
59 60
(2018 31 ) (2019 31 )
3,804 354
5,874 6,112
7 7
91 71
5,124 3 5,299
651 734
4,634 3 3,897
2,185 2,382
788 4 621
2,286 2,680
198 210
41 3 172
19,813 16,431
1,316 1,405
318 629

1,634 2,035
21,448 18,466
17,363 17,363

5,220 5,220

5,220 5,220
39,959 47,142
39,959 47,142

786 833
61,756 68,891
408 493
346 185
754 679
62,511 69,571
83,959 88,038
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