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2019 10 31
5,423,844,820 100.05
— 2,499,278 0.05
— 5,421,345,542 100.00
)
2019 10 31
3,769,931,902 44.91
2,370,761,816 28.24
617,231,836 7.35
6,757,925,554 80.51
— 1,636,451,950 19.49
— 8,394,377,504 100.00
)
2019 10 31
3,753,525,827 1.4463 | 5,429,099,670 1.4450 | 5,423,844,820 100.05
2019 10 31
100.05
100.05
()
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2019 10 31
1 g; TREASURY /B 7,756,000 |12,601.15 | 977,345,872 [12,538.21 | 972,463,761 3| 2048/2/15 (11.58
2 Z?S;REASURY N/B 6,438,000 |14,812.78 | 953,647,017 [14,746.43 | 949,375,485 4.5 2036/2/15 |11.31
3 g?zngASURY \/B 6,060,000 (15,580.04 | 944,150,878 [15,513.69 | 940,130,144 | 6.25 | 2030/5/15 (11.20
4 g; TREASURY /B 7,411,000 |12,288.12 | 910,673,220 |12,251.55 | 907,962,512 8 12021/11/15 (10.82
5 Z;UTSCHLAND REP 2,337,000 [20,948.74 | 489,572,067 [20,856.35 | 487,413,089 4 2037/1/4 | 5.81
6 Z%g;;CHLAND REP 2,249,000 [21,231.90 | 477,505,438 [21,148.66 | 475,633,448 | 4.75| 2034/7/4 | 5.67
7 EEQ;SCHLAND REP 2,341,000 [20,323.88 | 475,782,255 (20,247.28 | 473,988,937 5.5 2031/1/4 | 5.65
8 EESE;CHLAND REP 2,293,000 [20,608.31 | 472,548,606 [20,524.99 | 470,638,042 [ 6.25| 2030/1/4 | 5.61
9 ZEgE;CHLAND REP 2,612,000 [17,789.38 | 464,658,705 [17,729.26 | 463,088,300  4.75| 2028/7/4 | 5.52
10 UK TREASURY 4.5% 668,000 |23,585.11 | 157,548,573 |23,561.00 | 157,387,533 4.5 | 2042/12/7 | 1.87
11 g%zngASURY 780,000 |20,163.37 | 157,274,324 |20,131.19 | 157,023,347 | 3.25 | 2044/1/22 | 1.87
12 z&zngASURY 780,000 |19,810.76 | 154,523,998 |19,848.27 | 154,816,530 | 4.25| 2032/6/7 | 1.84
13 UK TREASURY 8% 941,000 |15,752.24 | 148,228,635 |15,728.41 | 148,004,426 8| 2021/6/7 | 1.76

2019 10 31
80.51
80.51

)

2019 10 31

2019 10 31
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2019 10 31

2019 10 31

12 1,848,470,391 1,848,470,391 1,847,400,000 1,847,400,000 22.01
CBT 10Y 1912 248 32,230,313.12 3,509,236,492 32,112,124.99 3,496,368,168 41.65
MON 10Y 1912 35 4,912,640.86 406,029,767 4,947,950 408,948,067 4.87
BTP 1912 37 5,320,689.03 646,250,889 5,317,640 645,880,554 7.69
BUND10Y 1912 104 17,834,960 2,166,234,241 17,790,240 2,160,802,550 25.74
OAT 1912 56 9,394,511.39 1,141,057,353 9,393,440 1,140,927,222 13.59
SFE10Y 1912 55 8,042,197.35 605,416,616 8,019,493.35 603,707,459 7.19
GILT 1912 14 1,844,500 259,281,365 1,850,660 260,147,276 3.10
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2019 10 31

) ( ) ) )

) ( ) ) )
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
43 2018 10 22 5,436 5,462 0.8453 0.8493
44 2019 22 5,457 5,483 0.8676 0.8716
45 2019 10 21 5,416 5,441 0.8912 0.8952
2018 10 5,478 — 0.8512 —
11 5,485 — 0.8551 —
12 5,504 — 0.8616 —
2019 5,504 — 0.8664 —
5,460 — 0.8636 —
5,524 — 0.8768 —
5,473 — 0.8669 —
5,503 — 0.8732 —
5,564 — 0.8849 —
5,489 — 0.8910 —
5,599 — 0.9147 —
5,554 — 0.9107 —
10 5,421 — 0.8897 —

)
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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
43 2018 21 2018 10 22 0.0040
44 2018 10 23 2019 22 0.0040
45 2019 23 2019 10 21 0.0040
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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
43 2018 21 2018 10 22 3.0
44 2018 10 23 2019 22 3.1
45 2019 23 2019 10 21 3.2
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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
43 2018 21 2018 10 22 28,903,881 276,588,626 6,431,691,561
44 2018 10 23 2019 22 31,415,509 172,312,997 6,290,794,073
45 2019 23 2019 10 21 29,231,843 241,833,127 6,078,192,789
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44 45

2019 22 2019 10 21
5,528,244 ,445 5,486,732,077
3,963,502 2,226,183
5,532,207,947 5,488,958,260
5,532,207,947 5,488,958,260
25,163,176 24,312,771
3,963,502 2,226,183
2,956,457 2,977,778
41,390,288 41,688,905
861,732 1,044,981
74,335,155 72,250,618
74,335,155 72,250,618
6,290,794,073 6,078,192,789
832,921,281 661,485,147
2,051,031,352 2,018,329,495
5,457,872,792 5,416,707,642
5,457,872,792 5,416,707,642
5,532,207,947 5,488,958,260
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44 45
2018 10 23 2019 23
2019 22 2019 10 21

213,480,033 219,562,911
213,480,033 219,562,911
2,956,457 2,977,778
41,390,288 41,688,905

861,732 1,044,981

45,208,477 45,711,664
168,271,556 173,851,247
168,271,556 173,851,247
168,271,556 173,851,247
2,784,299 6,370,554
995,145,074 832,921,281
26,660,598 32,017,147
26,660,598 32,017,147
4,760,886 3,748,935
4,760,886 3,748,935
25,163,176 24,312,771
832,921,281 661,485,147
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44 45
2018 10 23 2019 23
2019 22 2019 10 21
2018 10 20 2019 20
2018 2019
10 23 23
2019 20 2019 10 20
2019 2019 10 21
22
44 45
2019 22 2019 10 21
6,431,691,561 6,290,794,073
31,415,509 29,231,843
172,312,997 241,833,127
6,290,794,073 6,078,192,789
832,921,281 661,485,147
44 45
2018 10 23 2019 23
2019 22 2019 10 21
76,306,337 70,116,845
272,266,541 272,329,620
1,999,888,191 1,972,525,421
2,348,461,069 2,314,971,886
6,290,794,073 6,078,192,789
10,000 3,733 3,808
10,000 40 40
25,163,176 24,312,771
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34,770,545.44
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19,505, 480.58
(2,373,404,607)
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1,840,971 1,614,391
3,177,606 2,616,019
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1,279,821 1,114,060
295,545 176,395
155,820 190,026
7,495,502 | 30.1 9,536,418 | 40.1
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1,696,313 1,047,976
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8,193,557 8,695,366
127,648 98,690
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8,178,928 8,283,252
270,331 252,389
297,394 292,829
21,828 17,326
244,991 239,398
30,573 36,104
17,067,860 | 51.3 17,622,528 | 51.9
7,573,594 7,374,416
222,812 245,599
3,117,447 3,318,727
1,854,946 1,622,259
768,165 646,616
1,610,221 1,541,213
62,263 88,836
40,185 91,847
205,560 285,144
127,967 135,737
78,412 203
205,064 399,079
74,126 50,440
1,949,647 2,222,369
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11,313,590 | 34.0 11,643,785 | 34.3
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