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2019 12 30

1,949,832,906 99.01

— 19,398,969 0.98
1,969,231,875 100.00

— 6,950,158,465 100.00
6,950,158,465 100.00

88,675,125 1.27

153,566,960 2.20

40,808,883 0.58

43,564,808, 0.62

23,677,423 0.34

131,392,228 1.89

283,827,984 4.08

259,027,996 3.72

86,050,000 1.23

97,965,991 1.40

164,753,314 2.37
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214,285,698 3.08
928,591,081 13.36
3,397,929,436 48.88
152,180,000 2.18
1,381,366,717, 19.87,
1,986,016,554 28.57
1,261,745,364 18.15
)
1,291,622,222 1.5028]  1,941,049,876] 1.5096(  1,949,832,906{99.01
)
99.01
99.01]
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)
TOPIX (2020 5 85,872,525 85,872,525 86,050,000 86,050,000  1.23
03 )
E-mini S&P500 5 799,637.5 87,608,285 809,375 88,675,125  1.27]
(2020
03 )
S&P TSX60 9 1,827,432 153,120,527 1,832,760 153,566,960,  2.20
(2020 03
)
DAX 1 334,900 41,038,646 333,025 40,808,883  0.58
(2020 03 )
FTSE MIB 3 351,825 43,112,636 355,515 43,564,808  0.62
(2020 03
)
SP1200 22 3,733,400 285,679,768 3,709,200 283,827,984 4.08
(020 03 )
FT100 9 670,725 96,235,622 682,785 97,965,991  1.40
(020 03 )
M1 11] 1,152,430 129,533,132 1,168,970 131,392,228 1.89
(2020 03 )
13 18,211,050 256,229,473 18,409, 950 259,027,996  3.72)
(2020 01
)
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IBEX35 2 191,890 23,514,200 193,222 23,677,423 0.34
(2020 01 )
Euronext  [AEX 11] 1,339,140 164,098,215 1,344,486 164,753,314 2.37]
(2020 01 )
Euronext  [CAC40-EUR010 29 1,735,505 212,668,782 1,748,700 214,285,698  3.08
(2020
01 )
1 152,008,900 152,008,900 152,180,000 152,180,000,  2.18
6 10 )(2020
03 )
T-NOTE (10 ) 98 12,711,672.12] 1,392,690, 79 12,608,312.5  1,381,366,717]  19.87]
(2020 03 )
10 171 23,943,420  2,006,219,160 23,702,310  1,986,016,554  28.57
(2020 03 )
BUNDS (2020 60| 10,395,600  1,273,876,824 10,296,600  1,261,745,364  18.15
03 )
10 309 44,997,155.19]  3,443,182,315  44,405,768.91  3,397,929,43¢|  48.88
(2020
03 )
GILT (2020 49 6,502,790 933,020,309 6,471,920 928,591,081  13.36
03 )
2019 12 1
1 )
1 (2015 12 7 ) 833 833 0.9935 0.9935
2 (2016 12 6 ) 1,149 1,149 0.9896 0.9896
3 (2017 12 6 ) 1,471 1,473 1.0087] 1.0097
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(2018 12 6 ) 1,870 1,870 0.9722 0.9722
(2019 12 6 ) 1,936 1,936 0.9602 0.9602
2018 12 1,934 — 0.9922 —
2019 1 1,927 — 0.9849 —
2 1,938 — 0.9843 —
3 1,914 — 0.9808 —
4 1,877 — 0.9748 —]
5 1,866 — 0.9691] —
6 1,842 — 0.9752 —
7 1,889 — 0.9832 —
8 1,869 — 0.9657 —
9 1,914 — 0.9607] —
10 1,938 — 0.9606 —
11 1,933 — 0.9614 —
12 1,969 — 0.9638 —
1
1 2015 4 1 2015 12 7 0.0000
2 2015 12 8 2016 12 6 0.0000
3 2016 12 7 2017 12 6 0.0010
4 2017 12 7 2018 12 6 0.0000
5 2018 12 7 2019 12 6 0.0000
1 2015 4 1 2015 12 7 0.7
2 2015 12 8 2016 12 6 0.4
3 2016 12 7 2017 12 6 2.0
4 2017 12 7 2018 12 6 3.6
5 2018 12 7 2019 12 6 1.2
100
2
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1 2015 4 2015 12 7 866,607,513 27,196,036 839,411,477
2 2015 12 2016 12 6 720,974,043 398,815,632 1,161,569,888
3 2016 12 2017 12 6 901,836,846 604,523,759 1,458,882,975
4 2017 12 2018 12 6 1,163,202,287 697,762,648 1,924,322,614
5 2018 12 2019 12 6 750,958,371 658,026,605 2,017,254,380]
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4
(2018 12 6 ) (2019 12 6 )

30,317,208 30,478,003

1,852,262,025 1,917,690,883

1,882,579,233 1,948,168,886

1,882,579,233 1,948,168,886

2,712,492 1,910,339

496,991 517,997

8,448,741 8,805,843

61 13

29,761 31,020

11,688,046 11,265,212

11,688,046 11,265,212

1,924,322,614 2,017,254,380

53,431,427 80,350,706

13,394,404 9,874,010

1,870,891,187 1,936,903,674

1,870,891,187 1,936,903,674

1,882,579,233 1,948,168,886
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4 5
2017 12 7 2018 12 7
2018 12 6 2019 12 6
45,130,933 5,671,142
45,130,933 5,671,142
16,533 16,679
925,634 1,033,706
15,735,592 17,572,778
55,414 61,909
16,733,173 18,685,072
61,864,106 24,356,214
61,864,106 24,356,214
61,864,106 24,356,214
11,390,989 713,740
12,750,946 53,431,427
- 17,839,642
- 17,839,642
15,709,256 19,688,967
2,651,081 -
13,058,175 19,688,967
53,431,427 80,350,706
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2018 12 7 2019 12
6
4 5
2018 12 6 2019 12 6
1,924,322,614 2,017,254,380
55 6 1 10 - 55 6 1 10
53,431,427 80,350,706
1 1
1 0.9722 1 0.9602
(10,000 ) 9,722 ) (10,000 ) (9,602 )
4 5
2017 12 7 2018 12 7
2018 12 6 2019 12 6
A 0 A 0
B 0 B 0
c 12,813,271 c 17,955,890
D 13,394,404 D 9,874,010
E=A+B+C+D 26,207,675 E=A+B+C+D 27,829,900
F 1,924,322,614 F 2,017,254,380
10,000 G=E/Fx 10,000 136 10,000 G=E/Fx 10,000 137
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10,000 H 0 10,000 H 0
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2018 12 6 2019 12 6
1 1
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(@)
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4 5
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4 5
2017 12 7 2018 12 7
2018 12 6 2019 12 6
4 5
2017 12 7 2018 12 7
2018 12 6 2019 12 6
1,458,882,975 1,924,322,614
1,163,202,287 750,958,371
697,762,648 658,026,605
4 5
2017 12 7 2018 12 7
2018 12 6 2019 12 6
37,357,372 6,580,242
37,357,372 6,580,242
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1
(1) (2019 12 6 )
©) (2019 12 6 )
1,275,993,668 1,917,690,883
1 1,275,993,668 1,917,690,883
99.0% 100. 0%
1,917,690,883
(D)
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