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2020 1 1
2019 9
2019 9 30
3

201,537,245 99.45

— 1,104,895 0.55]

202,642,140 100.00;

2,594,985,000] 3.28

25,321,088,385 31.97

7,429,469,376 9.38

9,056,000, 335 11.43

14,553,069,804 18.38

7,717,805,044 9.74

6,994,360,649 8.83

73,666,778,593 93.01

— 5,533,215,029 6.99

79,199,993,622 100.00
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1 102,584,366 1.9614 201,208,979 1.9646| 201,537,245( 99.45
99.45
99.45

1 FRANCE 0.A.T. § 35,000,000 16,578.37 5,802,429,696 16,560.68  5,796,239,547| 6 2025 10| 7.32
25

2 US TREASURY N/B 48,000,000} 11,664.60( 5,599,011,853 11,418.44  5,480,852,126 8.75 2020 8 6.92
8.75 15

3 US TREASURY N/B 48,000,000} 11,087.23 5,321,872,45]1 11,060.95( 5,309,259,326( 3.625 2021 2 6.70f
3.625 15

4 AUSTRALIAN 63,000,000 8,302.57  5,230,622,379 8,301.32( 5,229,833,817 5.75 2022 7| 6.60f
GOVT. 5.75 15

5 US TREASURY N/B 44,000,000} 10,808.48]  4,755,735,092 11,075.29] 4,873,127,600] 2.25 2049 8 6.15
2.25 15

6 DEUTSCHLAND REP| 27,000,000 17,158.92]  4,632,910,506] 17,555.23]  4,739,914,519 4.75 2028 7| 5.99
4.75 4

7 DEUTSCHLAND REP| 28,000,000 15,544.61)  4,352,492,626 15,414.59]  4,316,085,816] 6.25 2024 1] 5.45
6.25 4

8 FRANCE 0.A.T. 28,000,000 14,424.95  4,038,987,839 14,897.78  4,171,379,134 2.75( 2027 10| 5.27]
2.75 25

9 US TREASURY N/B 26,000,000 14,724.33  3,828,327,100f 15,552.28 4,043,593, 775 6.25( 2030 5 5.11
6.25 15

10 CANADA-GOV*™T 40,000, 000] 9,533.82 3,813,528,275 9,230.20] 3,692,083,728 9.75( 2021 6| 4.66
9.75 1

11 FRANCE 0.A.T. 25,000,000 12,675.56 3,168,890,109 12,703.20 3,175,800,180f 0.5 2029 5 4.01
0.5 25

12 UK TSY GILT 5 17,000, 000] 16,623.05  2,825,920,160 16,636.93]  2,828,279,388 5 2025 3 3.57|
7

13 UK TSY GILT 8 17,000, 000] 15,096.15  2,566,346,679 14,961.99]  2,543,538,59]] 8 2021 ¢ 3.21
7

14 US TREASURY N/B 20,000,000 11,355.20) 2,271,041,500 11,243.49]  2,248,698,693 8.75 2020 5 2.84
8.75 15

15 CANADA-GOV* T 19,000, 000] 10,942.58  2,079,091,040 11,542.56] 2,193,088,216] 3.5 2045 12| 2.77|
3.5 1

16 UK TSY GILT 9,000,000] 21,325.53  1,919,298,486) 21,438.32]  1,929,449,271 4.25( 2039 9 2.44
4.25 7

17 AUSTRALIAN 20,000,000 8,686.27| 1,737,255,136 8,822.63 1,764,526,832 3.25 2029 4 2.23
GOVT. 3.25 21

18 US TREASURY N/B 15,000, 000] 11,365.74  1,704,861,981 11,047.04 1,657,056,793 8.5 2020 2[ 2.09
8.5 15
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19 1,500,000,000] 104.72) 1,570,830,000] 104.03 1,560,585,000 0.4 2039 3 1.97
20
20 CANADA-GOV*T 2 18,000, 000] 8,401.80] 1,512,324,016) 8,579.43 1,544,297,432 2{ 2028 6 1.95
1
21 FRANCE O.A.T. 7,000, 000] 17,269. 86| 1,208,890,661] 20,137.87] 1,409,650,943 3.25 2045 5 1.78
3.25 25
22 1,000,000, 000 104.70] 1,047,040,000] 103.44 1,034,400,000 2.5 2020 12 1.31
21
23 US TREASURY N/B 8,000,000 11,722.81 937,824,800f 11,670.53 933,642,900 2.625 2029 2 1.18
2.625 15
24 US TREASURY N/B 7,000, 000] 11,130. 86] 779,160,815 11,069. 38| 774,857,172 2.125( 2024 9 0.98
2.125 30
25 UK TSY GILT 3.5 2,000,000 18,929.55] 378,591,108 20,826.88] 416,537,794 3.5 2045 1] 0.53
22
93.01
93.01
49,505,510.00 3,609,985,165 3,607,466,512 4.55
12,390,360.00| 1,462,310,287 1,462,310,287 1.85
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) 1
2 (2010 9 27 ) 45,280,333 45,749,870, 0.9644 0.9744
3 (2011 9 26 ) 39,127,838 39,560,124 0.9051 0.9151
4 (2012 9 25 ) 11,341,215 11,461,578 0.9423 0.9523
5 (2013 9 25 ) 9,156,287 9,236,930 1.1354 1.1454
6 (2014 9 25 ) 31,189,897 31,439,599 1.2491 1.2591
7 (2015 9 25 ) 33,131,924 33,387,906 1.2943 1.3043
8 (2016 9 26 ) 46,108,097, 46,513,168 1.1383 1.1483
9 (2017 9 25 ) 82,072,088 82,732,301 1.2431 1.2531
10 (2018 9 25 ) 103,861,894 104,723,579 1.2053 1.2153
11 (2019 9 25 ) 202,220,789 203,927,718 1.1847 1.1947
2018 9 103,935,943 — 1.2050 —
10 105,688,944 — 1.1871 —
11 97,653,717 — 1.1977 —
12 100,661,345 — 1.1793 —
2019 1 100,398,917 — 1.1746 —
2 104,099,811 — 1.1872 —
3 111,667,833 — 1.1990 —
4 110,358,660 — 1.1919 —
5 148,317,101 — 1.1843 —
6 149,003,154 — 1.1968 —
7 168,303,352 — 1.1944 —
8 189,984,303 — 1.1973 —
9 202,642,140 — 1.1864 —
1
2 2009 9 26 2010 9 27 0.0100
3 2010 9 28 2011 9 26 0.0100
4 2011 9 27 2012 9 25 0.0100
5 2012 9 26 2013 9 25 0.0100
6 2013 9 26 2014 9 25 0.0100
7 2014 9 26 2015 9 25 0.0100
8 2015 9 26 2016 9 26 0.0100
9 2016 9 27 2017 9 25 0.0100
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10 2017 9 26 2018 9 25 0.0100

11 2018 9 26 2019 9 25 0.0100

2 2009 9 26 2010 9 27 2.6
3 2010 9 28 2011 9 26 5.1
4 2011 9 27 2012 9 25 5.2
5 2012 9 26 2013 9 25 21.6
6 2013 9 26 2014 9 25 10.9
7 2014 9 26 2015 9 25 4.4
8 2015 9 26 2016 9 26 11.3
9 2016 9 27 2017 9 25 10.1
10 2017 9 26 2018 9 25 2.

11 2018 9 26 2019 9 25 0.9

2

2 38,648,194 2,000,000
3 2,511,873 6,236,988
4 1,747,396 32,939,701
5 1,275,354 5,247,317
6 45,905,870, 29,000,000]
7 6,301,230 5,673,144
8 19,020,636 4,111,827
9 26,906,591 1,392,327,
10 38,176,330, 18,029,593
11 113,173,073 28,648,242
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10 11
(2018 9 25 ) (2019 9 25 )

223,819 504,074

1,686,395 5,990,799

103,330,206 201,208,975

105,240,420 207,703,848

105,240,420 207,703,848

861,681 1,706,929

- 2,928,612

24,499 40,169

489,967 803,378

2 10

2,377 3,961

1,378,526 5,483,059

1,378,526 5,483,059

~ 86,168,108 ~ 170,692,939

17,693,786 31,527,850

5,100,828 5,788,302

103,861,894 202,220,789

~ 103,861,894 * 202,220,789

105,240,420 207,703,848
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10 11
2017 9 26 2018 9 26
2018 9 25 2019 9 25
1 2
577,005 907,007
577,004 907,009
274 566
46,106 67,759
922,032 1,355,221
4,488 6,667
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