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2020 9 30
)
161,824,532 100.00
1,512 0.00
161,823,020 100.00

2020 9 30
)
60,762,790,545 43.42
14,626,448,079 10.45
13,102,087,543 9.36
10,668,777,111 7.62
9,084,353,732 6.49
8,416,816,489 6.01
3,631,478,976 2.59
3,356,339,943 2.40
2,651,085,441 1.89
2,602,649,507 1.86
2,222,550,706 1.59
1,113,672,470 0.80
995,738,002 0.71
836,299,242 0.60
824,068,986 0.59
730,022,368 0.52
673,326,284 0.48
601,876,446 0.43
531,804,758 0.38
401,387,940 0.29
287,051,591 0.21
138,120,626,159 98.69
1,829,922,339 1.31
139,950,548,498 100.00

2020 9 30

64,828,352 2.4350| 157,858,985 2.4962 | 161,824,532 | 100.00
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| 100.00|
1
100.00
100.00
30
2020 9 30
1 US TREASURY N/B | 2.000 | 2022/11/30 | 9,300,000|10,749.36| 999,691,302 | 11,008.57 | 1,023,797,254| 0.73
2 US TREASURY N/B | 1.500 | 2026/08/15 | 8,000,000|10,507.56| 847,805,155 | 11,296.21| 903,697,310 | 0.65
3 US TREASURY N/B | 2.000 | 2026/11/15 | 7,600,000|10,921.78| 830,055,554 | 11,631.38| 883,985,450 | 0.63
4 US TREASURY N/B | 2.000 | 2022/02/15 | 7,700,000 |10,699.08 | ~ 823,829,883 | 10,851.93| 835,599,303 | 0.60
5 US TREASURY N/B | 8.000 | 2021/11/15 | 7,200,000 |11,754.95| 846,357,019 | 11,518.97| 829,366,200 | 0.59
6 US TREASURY N/B | 1.250| 2021/10/31 | 7,700,000 |10,542.39 | 811,764,135 | 10,709.77| 824,652,309 | 0.59
7 US TREASURY N/B | 1.625 | 2022/08/31 | 6,900,000|10,634.96| 733,812,679 | 10,885.00| 751,065,103 | 0.54
8 US TREASURY N/B | 2.375| 2024/08/15 | 6,500,000 |11,021.79| 716,416,845 | 11,473.10| 745,751,549 | 0.53
9 US TREASURY N/B | 2.625 | 2025/03/31 | 6,300,000|11,392.53| 717,729,841 |11,718.58| 738,271,161 | 0.53
10 US TREASURY N/B | 2.250 | 2027/02/15 | 6,200,000|11,260.78| 698,168,413 | 11,830.17| 733,470,896 | 0.52
11 US TREASURY N/B | 2.000 | 2025/02/15 | 6,300,000 |11,016.76| 694,056,496 | 11,400.77| 718,248,919 | 0.51
12 US TREASURY N/B | 2.250 | 2024/11/15 | 6,200,000|10,983.39| 680,970,375 | 11,468.14| 711,024,765 | 0.51
13 US TREASURY N/B | 2.250 | 2025/11/15 | 5,900,000 |11,239.64| 663,138,794 | 11,644.61| 687,032,137 | 0.49
GERMAN
14 750 | 2022/07/04 | 5,300,000 |13,104.17 | 694,521,457 [ 12,958.08 | ~ 686,778,401 | 0.49
GOVERNMENT BOND
15 US TREASURY N/B | 2.375| 2027/05/15 | 5,500,000 |11,406.29 | 627,346,472 | 11,950.02| 657,251,504 | 0.47
16 US TREASURY N/B | 2.125| 2025/05/15 | 5,600,000|11,393.96| 638,061,781 | 11,501.20| 644,067,416 | 0.46
17 US TREASURY N/B | 1.750 | 2023/05/15 | 5,800,000|10,695.71| 620,351,687 | 11,026.75| 639,551,905 | 0.46
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CANADIAN
18 .750 | 2022/06/01 | 7,700,000 | 8,189.55| 630,595,938 | 8,236.50| 634,211,008 | 0.45
GOVERNMENT BOND
19 US TREASURY N/B | 2.375| 2022/03/15 | 5,800,000|10,784.19| 625,483,252 |10,927.15| 633,775,062 | 0.45
20 US TREASURY N/B | 2.125| 2024/07/31 | 5,500,000 |11,331.75| 623,246,722 |11,364.40| 625,042,426 | 0.45
21 US TREASURY N/B | 2.000 | 2024/04/30 | 5,500,000 |10,834.58 | 595,901,968 | 11,271.41|  619,928,072| 0.44
22 US TREASURY N/B | 2.625| 2029/02/15 | 5,000,000 |11,800.48 | 590,024,448 | 12,394.30 | 619,715,237 | 0.44
23 US TREASURY N/B | 2.625| 2023/02/28 | 5,500,000 |10,960.63| 602,834,760 | 11,218.93|  617,041,301| 0.44
24 US TREASURY N/B | 1.750| 2022/02/28 | 5,650,000 |10,646.12| 601,506,062 | 10,823.42| 611,523,377 | 0.44
25 US TREASURY N/B | 1.625| 2023/05/31 | 5,500,000 |10,656.87 | 586,127,864 | 11,001.13| 605,062,348 | 0.43
26 US TREASURY N/B | 1.500| 2022/01/31 | 5,600,000 |10,591.15| 593,104,882 | 10,774.24| 603,357,564 | 0.43
FRENCH
27 .500 | 2029/04/25 | 3,200,000 (19,068.87 | 610,204,047 | 18,831.84| 602,618,983 | 0.43
GOVERNMENT BOND
28 US TREASURY N/B | 2.750| 2025/02/28 | 5,100,000 |11,324.27| 577,537,814 |11,759.09| 599,713,660 | 0.43
29 US TREASURY N/B | 2.625| 2021/12/15 | 5,500,000 |10,800.27 | 594,015,337 [ 10,900.70 | 599,538,843 | 0.43
30 US TREASURY N/B | 1.875| 2022/04/30 | 5,500,000 |10,681.25| 587,468,962 | 10,872.60 |  597,993,171| 0.43
14.99
30
2020 9 30
98.69
98.69
2020 9 30
2020 9 30
162,504,472 0.9934
1 2017 20
162,504,472 0.9934
222,641,402 1.0206
2 2018 20
222,641,402 1.0206
303,843,507 1.0400
3 2019 20
303,843,507 1.0400
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4 2020 2 20 153,592,832 1.1079
153,592,832 1.1079
2019 9 165,607,232 1.0709
10 167,967,580 1.0811
11 171,153,139 1.0816
12 173,378,713 1.0864
2020 1 149,349,136 1.0948
2 154,223,761 1.1076
3 129,696,414 1.1082
4 132,929,359 1.0868
5 141,648,400 1.1024
6 149,926,199 1.1198
7 155,383,686 1.1308
8 157,679,444 1.1294
9 161,823,020 1.1345
2016 5 9
! 2017 2 20 0-0000
2017 2 21
2 2018 2 20 0-0000
2018 2 21
3 2019 2 20 0-0000
20019 2 21
4 2020 2 20 0-0000
2016 5 9
! 2017 2 20 0-7
5 2017 2 21 5.7
2018 2 20
2018 2 21
3 2019 2 20 1.9
2009 2 21
4 2020 2 20 6-3
2020 2 21
2020 8 20 2-8
100
2006 5 9
1 2017 2 20 373,463,969 209,884,226 163,579,743
2017 2 21
2 2018 2 20 212,732,834 158,163,832 218,148,745
2018 2 21
3 2019 2 20 149,465,357 75,455,675 292,158,427
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2019 2 21
4 2020 2 20 109,154,867 262,681,577 138,631,717
2020 2 21
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2020 20 20
1,469 2,656
599,560 608,103
153,404,992 157,559,233
180,000
154,186,021 158,169,992
154,186,021 158,169,992
427,078 461,927
27,706 23,531
129,231 109,754
1 1
9,173 7,785
593,189 602,998
593,189 602,998
138,631,717 138,367,449
14,961,115 19,199,545
8,098,058 5,928,881
153,592,832 157,566,994
153,592,832 157,566,994
154,186,021 158,169,992
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2019 2 21 2020 2 21
2019 8 20 2020 8 20
4,427,838 4,127,690
4,427,838 4,127,690
248 123
40,620 23,531
189,532 109,754
13,482 7,786
243,882 141,194
4,183,956 3,986,496
4,183,956 3,986,496
4,183,956 3,986,496
1,379,621 283,963
11,685,080 14,961,115
2,406,694 4,307,574
2,406,694 4,307,574
7,595,966 4,339,603
7,595,966 4,339,603
9,300,143 19,199,545
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2020 2 20 2020 8 20
292,158,427 138,631,717
109,154,867 40,290,850
262,681,577 40,555,118
138,631,717 138,367,449

2020 2 20 2020 8 20
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2020 2 20 2020 8 20
1.1079 1.1388
11,079 11,388
2020 2 20 2020 8 20
697,986,436 347,197,995
584,006 415,877
238,292,886 95,216,526
176,496,966, 424 136,025, 625,548
1,265,355,099 861,942,317
61,335,996 39,728,516
178,760,520,847 137,370,126,779
178,760,520,847 137,370,126, 779
205,554,722 14,711,926
657 260
39 32
205,555,418 14,712,218
205,555,418 14,712,218
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1 73,334,845,875 54,831,105,911
105,220,119,554 82,524,308,650
178,554,965,429 137,355,414,561
178,554,965,429 137,355,414,561
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