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2019 12

2020 6

2020 6 30
346,976,648 65.10;
— 186,013,212 34.90
532,989, 860 100.00
2020 6 30
13,283,213,500 76.73
111,116,000 0.64
628,140,123 3.63
2,611,121,000] 15.08
203,662,000j 1.18
2,814,783,000] 16.26
— 475,228,822 2.74
17,312,481,445 100.00;
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2020 6 30
764,450,509 43.86
179,442,498 10.30
175,514,601 10.07
154,956,314 8.89
110,455,631 6.34
100,986,823 5.79
44,893,528 2.58
37,249,345 2.14
36,885,070 2.12
15,431,355 0.89
14,040,224 0.81
12,850,819 0.74
12,009,162 0.69
8,870,573 0.51
7,276,826 0.42
5,435,988 0.31
2,916,245 0.17
1,683,665,511 96.60;
59,291,839 3.40
1,742,957,350 100.00;

2020 6 30
1,672,830,040 95.98
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2020 6 30

)
1 119,749,728 1.7099 204,724,132 1.7904 214,399,909/40.23
2 91,602,805 1.4648 134,179,789 1.4473 132,576,739/24.87
2020 6 30
65.10
65.10
2020 6 30
)
)
1 2,180,000, 000, 101.07]  2,203,372,400 100.96  2,201,058,800/0.1000000|2024/12/20|12.71
2 1,710,000, 000 101.02  1,727,605,300 100.95  1,726,313,400/0.1000000| 2024/9/20 | 9.97
3 760,000,000 101.99) 775,190,000 100.91] 766,969, 200/0.1000000| 2024/6/20 | 4.43
4 510,000,000 134.23 684,606,500 128.75 656,640, 300]1.8000000| 2043/3/20 | 3.79
5 600,000,000 100.4§ 602,785,600 100.42) 602,550,000[0.1000000 2022/3/1 | 3.48
g 560,000,000 99.04 554,633,400 98.10 549,382, 40000.3000000/2039/12/20| 3.17
7 420,000,000 117.13 491,958,600 113.7§ 477,804, 600[1.2000000| 2035/9/20 | 2.76
g 450,000,000 107.10) 481,954,400 104.31] 469,413,0000.6000000| 2037/9/20 | 2.71
9 340,000,000 131.44 446,995,300 127.32) 432,888, 000[1.7000000| 2044/6/20 | 2.50
10 400,000,000 100.4§ 401,876,000 100.39) 401,568,0000.1000000| 2022/1/1 | 2.32

17/60
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11 400,000, 000) 100. 28] 401,136,000) 99.64 398,580,000(0.0010000] 2027/1/29 | 2.30]
12 340,000,000 116.07 394,640,400 113.58 386,185,600(1.2000000[2034/12/20| 2.23
13 360,000,000 105.68 380,448,000] 103.01 370,850,400[0.5000000] 2036/9/20 | 2.14]
14 270,000,000 113.90 307,530,000] 113.64 306,846, 9001.2000000] 2035/3/20 | 1.77|
15 210,000, 000f 136.77] 287,221,200 131.68] 276,536,4002.0000000f 2041/9/20 | 1.60}
16| 210,000, 000f 123.31 258,961,500 119.70] 251,384,700/1.7000000 2033/9/20 | 1.45)
17 190,000,000 122.36) 232,497,300 118.93] 225,968, 900(1.8000000] 2031/9/20 | 1.31]
18} 210,000, 000f 111.77] 234,735,900 106.34 223,328,700[0.8000000]2047/12/20| 1.29
19 180,000,000 122.68 220,833, 000) 119.36) 214,858,800[2.1000000] 2029/9/20 | 1.24]
20 200,000,000 102.54 205,098,000] 103.36 206,728,000[1.7200000] 2079/6/6 | 1.19
21 200,000,000 100.99 201,990,000] 100.97 201,942,000(0.1000000] 2025/3/20 | 1.17]
22 200,000,000 100.97 201,948,000 100.72 201,454,000(0.1000000] 2030/3/20 | 1.16]
23 200,000, 000f 100.50f 201,007,000f 100. 48] 200,960,000/0.1000000f 2022/6/1 | 1.16}
24 200,000, 000f 101.07} 202,152, 000) 100. 16} 200,334,000]1.1550000f 2020/9/8 | 1.16}
25 200,000, 000f 101.70f 203,414,000) 99.31] 198,628,000(1.1100000] 2047/11/6 | 1.15
26 200,000, 000f 100.014 200,020, 000f 98.85 197,700,0001.0200000]9999/99/99| 1.14]
27| 190,000,000 101.08] 192,052,000 100.80f 191,525,700[0.1000000]2029/12/20| 1.11]
28 160,000, 000y 114.23 182,774,000f 108.68 173,892,800[0.9000000] 2048/9/20 | 1.00]
29 170,000,000y 100.95 171,620,000f 100.85 171,460,300(0.1000000] 2024/3/20 | 0.99
30 140,000, 000y 119.35 167,094, 500f 116.77 163,483, 600[1.5000000] 2033/3/20 | 0.94]

30

9999/99/99

18/60
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2020 6 30
76.73
0.64
3.63
16.26
97.25
2020 6 30
(D)
)
1 [Treasury 1.875 1,405, 000f 11,015.14 154,762,850 11,071.90f 155,560,2111.8750000 2022/2/28 | 8.93
220228
2 [Treasury 2.125 700,000 11,157.40] 78,101,805 11,732.67] 82,128,693[2.1250000( 2025/5/15 | 4.71f
250515
3 [Treasury 2.75 540, 000f 11,587.31 62,571,487 12,580. 26| 67,933,4102.7500000) 2028/2/15 | 3.90
280215
4 [Treasury 2.75 550, 000f 11,462.84 63,045,650 12,012.14 66,066,81412.7500000] 2025/2/28 | 3.79
250228
5 GERMANY 0.0 520, 000f 12,283.79 63,875,742 12,254.62 63,724,065(0.0000000] 2022/4/8 | 3.66
220408
6 [Treasury 2.125 410,000 10,908. 67| 44,725,567 11,528.93 47,268,630[2.1250000( 2024/2/29 | 2.71f
240229
7 FRANCE 0.0 360,000 12,270.24 44,172,889 12,247.72) 44,091,814/0.0000000 2022/5/25 | 2.53]
220525
8 ITALY 2.8 305, 000f 13,638. 86| 41,598,548 13,714.85 41,830,301j2.8000000f 2028/12/1 | 2.40|
281201
9 [Treasury 3.0 280, 000f 11,608.98] 32,505,158 14,814.25 41,479,900[3.0000000] 2048/2/15 | 2.38
480215
10) [Treasury 2.25 320, 000f 12,081. 96| 38,662,284 12,043.28 38,538,5122.2500000 2027/2/15 | 2.21]f
270215
11 [Treasury 1.875 300, 000f 10,883.84 32,651,533 11,720.92 35,162,781{1.8750000] 2026/6/30 | 2.02
260630
12) [Treasury 2.875 240,000 14,362.81] 34,470,766 14,643.37] 35,144,098]2.8750000( 2049/5/15 | 2.02]
490515
13} JAUSTRALIA 4.75 370, 000f 9,294.214 34,388,577 9,429.37 34,888,700} .7500000( 2027/4/21 | 2.00|
270421
14 ITALY 1.35 280, 000f 12,532.22 35,090,219 12,378.37| 34,659,441{1.3500000] 2022/4/15 | 1.99
220415
15 [Treasury 1.5 290, 000f 11,672.11 33,849,131 11,661.99 33,819,780]1.5000000( 2030/2/15 | 1.94]
300215
16} [Treasury 2.125 260, 000f 10,889.28 28,312,133 11,010.48] 28,627,272)2.1250000 2021/8/15 | 1.64
210815
17] FRANCE 5.75 130,000 21,061.81] 27,380,365 20,809.17 27,051,923[5.750000012032/10/25| 1.55
321025
18] SPAIN 0.25 210,000f 12,228.80f 25,680,487 12,337.93 25,909, 655(0.2500000| 2024/7/30 | 1.49
240730
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19 GERMANY 2.5 120,000 19,811.10f 23,773,332 20,352.58 24,423,096[2.5000000| 2046/8/15 | 1.40
460815

20] SPAIN 1.5 180,000 13,114.27| 23,605,696 13,269.76| 23,885,573(1.5000000 2027/4/30 | 1.37]
270430

21] ITALY 1.45 180,000 12,259.52) 22,067,145 12,544.25 22,579,652{1.4500000| 2025/5/15 | 1.30
250515

22) FRA 0.00 180,000 12,353.90f 22,237,020 12,372.31 22,270,172{0.0000000| 2024/3/25 | 1.28
240325

23 GERMANY 4.0 90, 000f 20,481.77] 18,433,595 20,873.22 18,785,90114.0000000] 2037/1/4 | 1.08
370104

24 UK GILT 3.5 80,000] 21,058.58 16,846,871 21,924.3]] 17,539,448{3.5000000| 2045/1/22 | 1.01
1450122

25 [Treasury 3.0 115,000 11,588.72 13,327,039 14,503.63] 16,679,181{3.0000000{2044/11/15( 0.96]
441115

26 UK GILT 4.25 75,000} 21,718.58 16,288,938 22,197.54 16,648,159}4.25000001 2039/9/7 | 0.96
390907

21 FRANCE 0.0 130,000 12,023. 36| 15,630,375 12,333.57| 16,033,644{0.000000012029/11/25| 0.92
291125

28 GERMANY 0.0 130,000 12,268.58 15,949,166 12,208.61] 15,871,203(0.0000000| 2021/10/8 | 0.9
211008

29 [Treasury 4.625 90, 000f 14,607.17| 13,146,456 17,529.62 15,776,659}4.6250000 2040/2/15 | 0.91
1400215

30 GERMANY 1.5 115,000 13,243.73 15,230,290] 13,167.20] 15,142,289(1.5000000 2024/5/15 | 0.87]
240515
30

9999/99/99
2020 6 30
96.60;
96.60;
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2020 6 30
7,065,000.00 760,483,665 761,112,450 43.67,
471,000.00; 37,377,147 37,110,090 2.13
3,268,000.00] 15,875,944 15,196,200 0.87
5,551,000.00] 665,270,697 672,115,080 38.56
828,000.00] 111,322,116 109,710,000 6.29
495,000.00] 5,686,114 5,717,250 0.33
303,000.00] 3,383,298 3,372,390 0.19
474,000.00; 7,617,654 7,702,500 0.44
347,000.00 9,439,094 9,427,990 0.54
507,000.00 37,069,876 37,452,090 2.15
180,000.00 13,776,120 13,914,000 0.80;

2020 6

1 (2018 12 25 ) 503,267,366 503,267,366 0.9817 0.9817,
2 (2019 12 25 ) 532,245,136 532,245,136 1.0351 1.0351
2019 6 522,666,702 — 1.0190 —
7 524,436,405 — 1.0225 —

21/60
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8 535,294,659 1.0430 —
9 532,192,998 1.0358 —
10 531,239,304 1.0337, —
11 533,200,327 1.0370 —
12 533,256,911 1.0371 —
2020 1 537,219,852 1.0436 —
2 531,027,989 1.0310 —
3 530,383,478 1.0295 —
4 533,654,902 1.0322 —
5 532,038,355 1.0285 —
6 532,989,860 1.0298 —

1

1 0.0000;

2 0.0000]

3 —

1 1.8

2 5.4

3 0.6
100

515,673,135 2,999,425

2,122,004 619,861

3,724,061 385,435

22/60
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