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— 6,341,032,626 100.00
6,341,032,626 100.00

218,512,224 3.44

96,268,372 1.51

849,106,140 13.39

64,623,312 1.01

280,600,000 4.42

127,882,051 2.01

145,865,943 2.30
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3,985,018,297, 62.84
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)
TOPIX (2020 20 284,890,100 284,890,100 280,600,000 280,600,000  4.42
06 )
E-mini S&P500 9 1,055,700 114,891,830 1,175,062.5 127,882,051 2.0
(2020
06 )
S&P TSX60 18 2,642,544 202,418,871 2,852,640 218,512,224  3.44
(2020 06
)
DAX 5 1,146,937.5 137,116,377 1,220,125 145,865,943 2.30)
(2020 06 )
FTSE MIB 43 3,317,750 396,637,007 3,595,660 429,861,153  6.77
(2020 06
)
SP1200 99 12,043,050 795,925,172 12,847,725 849,106,140  13.39
(020 06 )
FT100 13 690,790 92,096,123 722,085 96,268,372  1.51
(020 06 )
i 47 3,920,270 443,813,763 4,210,730 476,696,741  7.51
(2020 06 )
4 4,714,000 66,184,560 4,602,800 64,623,312  1.01
(2020 04
)
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IBEX35 18 1,150,050 137,488,475 1,196,334 143,021,729]  2.25
(2020 04 )
Euronext |AEX 43 3,739,490 447,056,028 4,086,376 488,526,250  7.70
(2020 04 )
Euronext  [CAC40-EUR010 39 1,579,617 188,843,212 1,707,615 204,145,373  3.21
(2020
04 )
3 464,156,700 464,156,700 457,710,000 457,710,000  7.21
(6 10 )(2020
06 )
T-NOTE (10 ) 86 11,726,234.45|  1,276,166,003  11,939,210.18  1,299,345,222]  20.49
(2020 06 )
10 108 15,606,000  1,195,419,600 15,876,000  1,216,101,600  19.17
(2020 06 )
BUNDS (2020 41 7,178,280 858,163,374 7,117,600 850,909,080  13.41
06 )
10 401 60,539,815.12|  4,001,076,380]  60,296,842.19  3,985,018,297|  62.84
(2020
06 )
GILT (2020 56 7,624,400  1,016,485,008 7,654,640,  1,020,516,604  16.09
06 )
2020 3 1
1 )
4 (2011 3 7 ) 411 412 1.203]] 1.2041
5 (012 3 5 ) 902 903 1.1644 1.1654
6 (2013 3 5 ) 690 690) 1.1601 1.1611
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7 (2014 3 5 ) 484 484 1.2322 1.2332
8 (2015 3 5 ) 630 631 1.2012 1.2022
9 (2016 3 7 ) 933 933 1.2200 1.2210
10 (2017 3 6 ) 545 545 1.2228 1.2238
11 (2018 3 5 ) 357 358 1.2396] 1.2406
12 (2019 3 5 ) 299 299 1.2189 1.2199
13 (2020 3 5 ) 297 297 1.1816] 1.1826
2019 3 277 — 1.2082 —
4 276 — 1.2007 —
5 274 — 1.1937 —
6 275 — 1.2011 —
7 273 — 1.2110] —
8 268 — 1.1894 —
9 268 — 1.1833 —
10 268 — 1.1832 —
11 272 — 1.1843 —
12 299 — 1.1870] —
2020 1 296 — 1.1748 —
2 296 — 1.1749 —
3 302 — 1.2060] —
1

4 2010 3 6 2011 3 7 0.0010

5 2011 3 8 2012 3 5 0.0010

6 2012 3 6 2013 3 5 0.0010

7 2013 3 6 2014 3 5 0.0010

8 2014 3 6 2015 3 5 0.0010

9 2015 3 6 2016 3 7 0.0010

10 2016 3 8 2017 3 6 0.0010

11 2017 3 7 2018 3 5 0.0010

12 2018 3 6 2009 3 5 0.0010

13 2019 3 6 2020 3 5 0.0010
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4 2000 3 6 2011 3 7 2.9

5 2011 3 8 2012 3 5 3.1

6 2012 3 6 2013 3 5 0.3

7 2013 3 6 2014 3 5 6.3

8 2014 3 6 2015 3 5 2.4

9 2015 3 6 2006 3 7 1.6

10 2016 3 8 2017 3 6 0.3

11 2017 3 7 2018 3 5 1.5

12 2018 3 6 2019 3 5 1.6

13 2019 3 6 2020 3 5 3.0

100
2

4 2010 3 6 2011 3 7 31,725,202 214,244,614 342,271,190
5 2011 3 8 2012 3 5 466,804,641 33,945,180 775,130,651
6 2012 3 6 2013 3 5 9,321,047 189,417,289 595,034,409
7 2013 3 6 2014 3 5 203,244,800 405,082,567 393,196,642
8 2014 3 6 2015 3 5 133,861,050 2,044,375 525,013,317
9 2015 3 6 2016 3 7 450,590,942 210,708,364 764,895,895
10 2016 3 8 2017 3 6 12,032,809 330,769,024 446,159,680
11 2017 3 7 2018 3 5 105,547,684 263,028,476 288,678,888
12 2018 3 6 2009 3 5 199,229 43,452,929 245,425,188
13 2019 3 6 2020 3 5 27,266,205 20,721,263 251,970,130
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12 13
(019 3 5 ) (2020 3 5 )
4,764,181 4,748,423
296,196,745 294,729,730
300,960,926 299,478,153
300,960,926 299,478,153
245,425 251,970
- 111,027
86,220 77,267
1,465,580 1,313,463
7 5
5,107 4,572
1,802,339 1,758,304
1,802,339 1,758,304
245,425,188 251,970,130
53,733,399 45,749,719
7,239,287 6,401,615
299,158,587 297,719,849
299,158,587 297,719,849
300,960,926 299,478,153
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12 13
2018 3 6 2019 3 6
2019 3 5 2020 3 5
3,443,853 5,497,015
3,443,853 5,497,015
2,812 1,567
181,555 152,006
3,086,214 2,583,985
10,747 9,003
3,281,328 2,746,561
6,725,181 8,243,576
6,725,181 8,243,576
6,725,181 8,243,576
1,857,052 88,676
69,162,357 53,733,399
47,735 4,934,514
47,735 4,934,514
10,363,139 4,511,324
10,363,139 4,511,324
245,425 251,970
53,733,399 45,749,719
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2019 3 6 2020 3
5
12 13
2009 3 5 2020 3 5
245,425,188 251,970,130
1 1
1 1.2189 1 1.1816
(10,000 ) (12,189 ) (10,000 ) (11,816 )
12 13
2018 3 6 2019 3 6
2019 3 5 2020 3 5
A 0 A 0
B 0 B 0
C 46,578,441 C 44,543,224
D 7,484,712 D 6,653,585
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