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2020 1 31

6,434,395,186 99.95
9,984 0.00
— 3,364,404 0.05
6,437,769,574 100.00
(D]
6,058,182,079) 1.042(  6,312,625,726 1.0621  6,434,395,186{99.95
9,958 1.0027 9,984 1.0027 9,984 0.00
()
99.95
0.00
99.95
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()
1 (2017 1 10 ) 267 269 21,397, 21,538 21,350
2 (2017 7 10 ) 2,660 2,687 21,061 21,278 —
3 (2018 1 10 ) 1,291 1,306 20,410 20,645 20,670
4 (2018 7 10 ) 2,161 2,187 19,687 19,925 19,650,
(2019 1 10 ) 2,149 2,180, 19,403 19,677 19,370,
6 (2019 7 10 ) 2,278 2,305 20,560 20,808 20,610
7 (2020 1 10 ) 6,316 6,395 20,868 21,127, 20,890
2019 1 2,174 — 19,622 — 19,660
2 2,217 — 20,009 — —
3 735 — 20,532 — 20,500
4 734 — 20,505 — 20,410
5 735 — 20,557, — 20,680
6 2,287 — 20,650 — —
7 2,272 — 20,514 — 20,490
8 3,185 — 20,918 — 20,850
9 3,647 — 20,989 — 20,900
10 3,865 — 21,031 — 21,130
11 5,083 — 21,206 — 21,210,
12 6,381 — 21,082 — 21,050,
2020 1 6,437 — 21,268 — 21,240

)

1 2016 8 29 2017 10 141.0000]
2 2017 1 11 2017 10 217.0000]
3 2017 7 11 2018 10 235.0000]
4 2018 1 11 2018 10 238.0000]
5 2018 7 11 2019 10 274.0000]
6 2019 1 11 2019 10 248.0000]
7 2019 7 11 2020 10 259.0000]
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1 2016 8 29 2017 1 10 7.69
2 2017 1 11 2017 7 10 0.56
3 2017 7 11 2018 1 10 1.98
4 2018 1 11 2018 7 10 2.38
5 2018 7 11 2019 1 10 0.05
6 2019 1 11 2019 7 10 7.24
7 2019 7 11 2020 1 10 2.76
100
1 2016 8 29 2017 1 10 42,500 30,000
2 2017 1 11 2017 7 10 133,800 20,000
3 2017 7 11 2018 1 10 268,000 331,000
4 2018 1 11 2018 7 10 96,500 50,000
5 2018 7 11 2019 1 10 1,000 0
6 2019 1 11 2019 7 10 75,000 75,000
7 2019 7 11 2020 1 10 191,900 0
2020 1 31

6,365,675,705 98.93

— 69,001,085 1.07,

6,434,676,790 100.00
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() ()
US TREASURY N/B 5,440,000 11,856.65 645,001,928, 12,063.90 656,276,684 2.875| 2028/5/15 |10.20]
US TREASURY N/B 4,920,000f 11,684.11] 574,858,550 11,906.28] 585,789,176] 2.625( 2029/2/15 | 9.10]
US TREASURY N/B 4,740,000f 11,874.54 562,853,455 12,087.76) 572,960,131 2.875| 2028/8/15 | 8.90
US TREASURY N/B 4,330,000 12,115.67 524,608,535 12,334.00 534,062,388  3.125(2028/11/15| 8.30]
US TREASURY N/B 4,490,000f 11,313.90] 507,994,533 11,503.05] 516,487,390 2.250| 2027/8/15 | 8.03
US TREASURY N/B 4,220,000 11,736.30 495,272,041 11,937.59 503,766,565 2.750( 2028/2/15 | 7.83
US TREASURY N/B 4,530,000 10,750.71 487,007,489 10,978.20f 497,312,849 .625| 2029/8/15 | 7.73
US TREASURY N/B 4,120,000y 11,461.73 472,223,567 11,689.01] 481,587,455  2.375 2029/5/15 | 7.48]
US TREASURY N/B 4,010, 000f 11,406.56] 457,403,374 11,584.64] 464,544,152  2.375| 2027/5/15 | 7.22
US TREASURY N/B 3,590,000 11,317.74 406,307,010 11,512.64 413,304,000, 2.250(2027/11/15( 6.42
US TREASURY N/B 3,555, 000) 11,302.40 401,800,564 11,474.73 407,926,664 2.250] 2027/2/15 | 6.34
US TREASURY N/B 3,560,000 10,868.72 386,926,559 11,099.19 395,131,434 .750/12029/11/15| 6.14
US TREASURY N/B 1,190,000] 14,446.82 171,917,255 14,657.06) 174,419,102  6.125/2027/11/15] 2.71]
US TREASURY N/B 520,000) 14,166.50] 73,665,852 14,398.68] 74,873,182  5.500 2028/8/15 | 1.16]
US TREASURY N/B 330,000f 14,016.76] 46,255,325 14,268.96) 47,087,589 5.250(2028/11/15( 0.73]
US TREASURY N/B 280,000 14,091.74 39,456,881 14,338.19 40,146,944  5.250] 2029/2/15 | 0.62
(
98.93
98.93
2020 1 31
— 692,005,450 100.00
692,005,450 100.00;
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38
59 12
133
6
193 2 1 7 (2019 7 11
2020 1 10
6
2019 7 10 2020 1 10
11,267,827 -
22,941,966 86,541,439
2,273,892,140 6,312,625,726
9,986 9,984
2,308,111,919 6,399,177,149
2,308,111,919 6,399,177,149
27,478,400 78,399,300
195,653 540,391
547,998 1,513,262
38 64
1,820,606 1,976,292
30,042,695 82,429,309
30,042,695 82,429,309
2,216,000,000 6,054,000,000
62,069,224 262,747,840
4,877,405 4,837,247
2,278,069,224 6,316,747,840
2,278,069,224 6,316,747,840
2,308,111,919 6,399,177,149
6

2009 1 11 2009 7 11

2019 7 10 2020 1 10
30,356,970 82,391,277
8 1
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6 7
2019 1 11 2019 7 11
2019 7 10 2020 1 10
108,396,068 16,616,774
138,753,041 99,008,052
1,759 2,053
195,653 540,391
547,998 1,513,262
724,753 1,976,430
1,470,163 4,032,136
137,282,878 94,975,916
137,282,878 94,975,916
137,282,878 94,975,916
66,198,254 62,069,224
39,967,000 184,102,000
39,967,000 184,102,000
21,504,000 -
21,504,000 =
27,478,400 78,399,300
62,069,224 262,747,840
6 7
2019 7 10 2020 1 10

2,216,000,000 2,216,000,000
1,500,000,000 3,838,000,000

1,500,000,000
110,800 302,700

7
2019 1 11 2019 7 11
2019 7 10 2020 1 10
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A 30,355,214 A 82,389,225
B 0 B 0
C 3,468,995 C 4,877,405
D 33,824,209 D + 87,266,630
E 1,468,404 E 4,030,083
F 32,355,805 F 83,236,547
G 27,478,400 G 78,399,300
H 4,877,405 H 4,837,247
1 110,800 1 302,700
J 248 J 259
7
2019 1 11 2019 7 11
2019 7 10 2020 1 10
7
2019 7 10 2020 1 10

@
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6

2019

7

10

41,438,426

2

41,438,424

7

2020

1

10

16,616,776

2

16,616,774
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6 7
2019 7 10 2020 1 10
20,560 |1 20,868

€Y
&)

6,058,182,079 6,312,625,726)

6,058,182,079 6,312,625,726

9,958 9,984

9,958 9,984

6,058,192,037, 6,312,635,710

)

20/75




EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

2019 7 10 2020 1 10
32,897,340 3,059,258
2,992,446 -
6,092,797 15,748,408
2,248,027,585 6,251,542,011
6,114,179 29,255,511
9,225,596 12,910,647
37,476 152,909
2,305,387,419 6,312,668,744
2,305,387,419 6,312,668,744
31,547,450 -
2,014 11,286
6,719 37,626
10 11
1,777 242,409
31,557,970 291,332
31,557,970 291,332
2,215,837,206 6,058,182,079
57,992,243 254,195,333
24,917,045 -
2,273,829,449 6,312,377,412
2,273,829,449 6,312,377,412

2,305,387,419

6,312,668,744
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133

60

2019

7 10

2020

1 10

2009 1 11

2009 7 11

2,216,679,885

2,215,837,206

1,500,901,010

3,842,344,873

1,501,743,689

2,215,837,206

6,058,182,079

2019
2019

1 11
7 10

2019 7
2020 1

11
10
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2019 7 10 2020 1 10
@ w
@ @
€©)) €©))

2019 7 10

2,614,077

2,614,077

2020 1 10
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31,254,553
31,254,553
)
2019 7 10 2020 1 10
1 1.0262 |1 1.0420
¢! ) (10,262 )| ) (10,420 )
@
@

US TREASURY N/B-2.25%-27/02/15 3,555,000.00) 3,668,454.27

US TREASURY N/B-2.375%-27/05/15 4,010,000.00 4,176,038.86

US TREASURY N/B-2.25%-27/08/15 4,490,000.00 4,638,292.55

US TREASURY N/B-6.125%-27/11/15 1,190,000.00) 1,570,218.92

US TREASURY N/B-2.25%-27/11/15 3,590,000.00) 3,709,199.12

US TREASURY N/B-2.75%-28/02/15 4,220,000.00 4,520,097.68

US TREASURY N/B-2.875%-28/05/15 5,440,000.00) 5,885,293.37

US TREASURY N/B-5.5%-28/08/15 520,000.00) 672,465.60

US TREASURY N/B-2.875%-28/08/15 4,740,000.00 5,134,289.77

US TREASURY N/B-5.25%-28/11/15 330,000.00 422,264.63

US TREASURY N/B-3.125%-28/11/15 4,330,000.00 4,784,734.43

US TREASURY N/B-5.25%-29/02/15 280,000.00) 360,095.28

US TREASURY N/B-2.625%-29/02/15 4,920,000.00 5,242,298.34

US TREASURY N/B-2.375%-29/05/15 4,120,000.00 4,306,446.06

US TREASURY N/B-1.625%-29/08/15 4,530,000.00 4,439,046.10

US TREASURY N/B-1.75%-29/11/15 3,560,000.00) 3,525,999.22
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53,825,000.00

57,055,234.20
(6,251,542,011)

6,251,542,011
(6,251,542,011)

D
2

@)

O

16 100. 0% 100.0%
2019 7 10 2020 1 10
177,170,571 =
360,729,839 671,311,554
537,900,410 671,311,554
537,900,410 671,311,554
4,909 162,381
610 497
5,519 162,878
5,519 162,878
536,348,714 669,352,438
1,546,177 1,796,238
537,894,891 671,148,676
537,894,891 671,148,676
537,900,410 671,311,554
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26/75

2019 7 10 2020 1 10
2009 1 11 2019 7 11
471,221,920 536,348,714
132,004,799 201,928,389
66,878,005 68,924,665
9,958 9,958
9,958 9,958
19,983 19,983
19,977 19,977
9,981 9,981
19,997 19,997
99,902 99,902
9,967 9,967
179,855
25,129,420 19,316,897
231,978 197,892
1,969,820 1,659,302
9,993,714 9,258,553
14,003 14,521
3,408,616 2,801,849
1,553,649 1,425,722
229,643,099 216,083,212
442,524 395,897
661,436 590,606
11,865,673 10,722,225
13,767,684 17,748,732
1,810,190 1,723,170
7,443,069 6,712,463
10,567,148 10,203,909
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27175

836,036 752,771
384,506 361,319
5,978,333 5,978,333
7,586,919 8,021,350
3,483,881 3,392,167
7,404,626 6,731,639
21,929,460 20,409,775
2,298,295 2,845,464
61,163 64,653
6,535,814 5,255,871
1,171,780 938,549
2,029,865 1,769,394
13,273,676 12,338,658
1,137,146 1,033,111
424,348 368,351
568,145 439,596
1,170,354 1,055,594
37,154 25,212
53,444 68,567
501,498 495,822
2,746,916 2,484,366
406,937 345,256
552,734 587,057
1,263,303 1,423,168
11,484,823 10,368,109
113,356 115,629
116,202,938 272,517,966
2,643,203
1,740,052 1,782,759
1,109,544 1,162,261
3,252,106 3,046,107
514,145 429,169
819,957 765,053
20,362
4,033
10,129
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98,529
69,010 58,224
109,556 42,205
82,240 181,037
536,348,714 669,352,438
536,348,714 669,352,438
2019 1 11 2019 7 11
2019 7 10 2020 1 10
2019 7 10 2020 1 10
w @
@ @

28/75




EDINETOOOO

00000000000 DO00OmD((EL2430)
OOo0oooooooooooooooood

®) (€))
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