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5,450,062,508 99.79
10,934,999 0.20
5,460,997 ,507 100.00
1,701,783,000 15.02
363,857,717 3.21)
1,505,701,735 13.29
771,877,169 6.81
67,197,925 0.59
364,690,347 3.22
847,254,597 7.48
96,410,998 0.85
5,718,773,488 50.50
925,802,409 8.17
225,291,969 1.98
297,316,180 2.62
338,091,767 2.98
600,583,023 5.30)
1,011,170,623 8.92
2,472,453 ,562 21.83
2,206,886,583 19.48
11,323,916,042 100.00
1,395,876,212 12.32
997,776,220 8.81
455,760,000 4.02
48,097,083 0.42
203,031,135 1.79
208,109,486 1.83
58,061,572 0.51
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)
1 5,126,093, 40| 1.0470|  5,367,068,303 1.0632]  5,450,062,508{99.79
)
99.79
99.79
) ()
1 BUONI 3,500,000 13,127.13 459,449,823 13,111.62 458,906,947|  1.45| 2022/9/15| 4.05|
POLIENNALI DEL
ITES
2 NORWEGIAN 28,000,000 1,313.36 367,743,137 1,302.46 364,690,347, 3| 202473714 3.22)
(GOVERNMENT
3 MEX BONOS 67,000,000 534.18 357,904,186 543.07 363,857,717|  5.75| 2026/3/5| 3.21]
DESARR FIX RT
4 INTER-AMERICAN 4,000,000 9,128.86 365,154,461 9,070.32 362,812,976 3.1] 2028/2/22 3.20
DEVEL BK
5 POLAND 12,000,000 3,020.56 362,467,336 3,004.10 360,492,128 2.5 2024/4/25) 3.18
(GOVERNMENT BOND
6 BONOS Y OBLIG 2,500,000 14,338.24 358,456,019 14,314.89 357,872,367]  2.752024/10/31| 3.16]
DEL ESTADO
7 BONOS Y OBLIG 2,000,000 17,257.96 345,159,277 17,208.96 344,179,350 5.9 2026/7/30| 3.03
DEL ESTADO
8 BUONI 2,500,000 12,990.79 324,769,838 12,986.09 324,652,409 1| 2022/7/15) 2.86
POLIENNALI DEL
ITES
9 AFRICAN 25,000,000 1,273.07 318,269,685 1,273.71 318,428,191 0.375 2024/4/11 2.8
DEVELOPMENT
BANK
10 ONTARIO 3,500,000 8,619.95 301,698,379 8,592.79 300,747,818 2.3 2024/9/8) 2.65
(PROVINCE OF)
11 300,000,000 100.01 300,045,000 100.02 300,060,000,  0.37] 2021/3/22| 2.64
12 300,000,000 99.82 299,463,000 99.97] 299,928,000 0.7 2021/6/16| 2.64
13 CANADA HOUSING 3,500,000 8,486.66 297,033,275 8,494.74 297,316,180 1.82024/12/15{ 2.62
TRUST
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14 270,000,000 100.91] 272,473,200 100.89 272,424,600 0.1] 2030/6/20| 2.40
15 BPIFRANCE 2,100,000 12,887.59) 270,639,512 12,958.47] 272,127,912 0.05| 2029/9/26| 2.40)
FINANCEMENT SA
16 BUONI 2,000,000 13,577.04 271,540,972 13,573.49) 271,469,880  1.75 2024/7/1| 2.39)
POLIENNALI DEL
ITES
17 POLAND 7,700,000 3,160.61 243,366,970 3,155.01 242,936,232  3.25| 2025/7/25| 2.14)
(GOVERNMENT BOND
18 KOMMUNALBANKEN 2,800,000 8,690.37 243,330,514 8,599.07 240,774,208 2.4 2029711721 2.12
lAS
19 230,000,000 101.2§] 232,902,600 101.24 232,870,400 0.1] 2027/3720| 2.05
20 DEVELOPMENT BK 2,100,000 10,768.65 226,141,808 10,728.18 225,291,969 2.5(2022/10718] 1.98
OF JAPAN
21 EUROPEAN 2,500,000 8,996.51 224,912,781 8,963.14 224,078,516 3.1| 2026/8/17| 1.97
INVESTMENT BANK
22 PROVINCE OF 2,500,000 8,876.18 221,904,620 8,852.58 221,314,561  2.75| 2025/9/1| 1.95
QUEBEC
23 BK NEDERLANDSE 2,000,000 9,223.99 184,479,908 9,175.24 183,504,925 3.5 2027/7/19) 1.62
(GEMEENTEN
24 PROVINCE OF 2,000,000 9,090.14 181,802,836 9,104.52 182,090,591 2.9 202871271 1.60
IALBERTA
25 EUROPEAN 13,000,000 1,326.21 172,407,710, 1,325.96 172,374,872 1.25| 2025/5/12| 1.52)
INVESTMENT BANK
26 BUONI 1,200,000 13,739.79 164,877,582 13,819.77] 165,837,324|  1.85| 2025/7/1| 1.4
POLIENNALI DEL
ITES
27 POLAND 5,200,000 3,146.28 163,606,878 3,155.99 164,111,737|  2.75| 2028/4/25| 1.44)
(GOVERNMENT BOND
28 BUONI 1,200,000 12,905.58 154,867,066 12,973.02 155,676,245 0.35 2025/2/1| 1.37,
POLIENNALI DEL
ITES
29 150,000, 000 100.48 150,730,500 100.18 150,270,000 0.4 2040/6/20] 1.32
30 PROVINCE OF 1,600,000 8,487.39 135,798, 280) 8,511.64 136,186,264]  2.05| 2030/6/1| 1.20)
IALBERTA
50.50
8.17|
21.83
80.51
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)
3 456,146,700 456,146,700 455,760,000 455,760,000  4.02
6 10 )(021
03 )
T-NOTE (5 ) 55 6,923,554.8 716,587,921 6,934,726.7, 717,744,212 6.33
(2021 03 )
T-NOTE  (ULTRA 42 6,560,625.16 679,024,706 6,552,000 678,132,000  5.98
10 )(2021 03
)
10 4 593,680 47,987,154 595,040 48,007,083  0.42
(021 03 )
BUNDS (2021 9 1,597,500 202,802,625 1,599,300 203,031,135  1.79
03 )
SCHATZ (2021 70 7,866,950 998,709,303 7,859,600 997,776,220 8.8
03 )
10 5 735,079.25 57,953,647 736,448.15 58,061,572  0.51
(2021
03 )
GILT (2021 11] 1,472,240 205,848,596 1,488,410 208,109,486  1.83
03 )
2020 12 1
1 )
1 (2019 5 15 ) 1,260 1,260 1.0160] 1.0160]
2 (2020 5 15 ) 2,747 2,750 1.0165 1.0175]
2019 12 5,265 — 1.0260 —
2020 1 5,117 — 1.0332] —

10/62



EDINETOOOO
00000000000 DO00O0O((EL2460)
OoooodooodooddoononoOonod

2 3,680 — 1.0349 —
3 3,040 — 1.0124 —
4 2,681 — 1.0129 —
5 2,723 — 1.0215 —
6 2,895 — 1.0253 —
7 3,006 — 1.0336 —
8 3,276 — 1.0340 —
9 3,189 — 1.0352 —
10 3,407 — 1.0360] —
11 3,596 — 1.0405] —
12 5,460, — 1.0420 —
1
2018 8 17 2019 5 15 0.0000
2019 5 16 2020 5 15 0.0010
2018 8 17 2019 5 15 1.6
2019 5 16 2020 5 15 0.1
2020 5 16 2020 11 15 2.1
100
2 1
2018 8 17 2019 5 15 1,384,348,814 143,310,783 1,241,038,031
2019 5 16 2020 5 15 6,383,993,669  4,922,158,639 2,702,873,061
2020 5 16 2020 11 15 1,741,404,282] 1,172,999,614 3,271,277,729
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() ( 52 38 )
( ) 38 3 57 2
12 133 )( )
() 193 2 1 3 (2020 5 16 2020 11 15
EY
3
(2020 5 15 ) (2020 11 15 )

29,229,208 46,551,044

2,741,892,105 3,388,103, 696

1,900,000 177,900,000

2,773,021,313 3,612,554,740

2,773,021,313 3,612,554,740

2,702,873 -

2,000,319 202,052,907

671,455 504,333

20,143,636 15,129,929

27 39

44,700 33,560

25,563,010 217,720,768

25,563,010 217,720,768

2,702,873,061 3,271,277,729

44,585,242 123,556,243

8,668,304 5,948,491

2,747,458,303 3,394,833,972

2,747,458,303 3,394,833,972

2,773,021,313 3,612,554,740

2 3
2019 5 16 2020 5 16
2019 11 15 2020 11 15

17,450,665 76,611,591

17,450, 665 76,611,591

5,292 3,814
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22019 5 16 32020 5 16
2019 11 15 2020 11 15
489,929 504,333
14,697,906 15,129,929
32,599 33,560
15,225,726 15,671,636
2,224,939 60,939,955
2,224,939 60,939,955
2,224,939 60,939,955
9,234,959 15,369,507
19,835,729 44,585,242
151,566,717 57,629,219
151,566,717 57,629,219
30,150,884 24,228,666
30,150,884 24,228,666
134,241,542 123,556,243
2020 5 16 2020 11 15
2 3
2020 5 15 2020 11 15
2,702,873,061 3,271,277,729
1 1
1 1.0165 1 1.0378
(10,000 ) (10,165 ) (10,000 ) (10,378 )
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2 3
2019 5 16 2020 5 16
2019 11 15 2020 11 15
2016 1 29
2 3
2020 5 15 2020 11 15
2 3
2019 S5 16 2020 S5 16
2020 5 15 2020 11 15
1,241,038,031 2,702,873,061
6,383,993,669 1,741,404,282
4,922,158,639 1,172,999,614
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(2020 11 15 )

29,345,037
1,397,272,632
4,967,335,375
826,917,331
2,116,225,373
6,939,808
36,276,324
6,754,471

91,953,567

9,479,019,918

9,479,019,918

57,388,839
179,300,000
1,193

236,690,032

236,690,032

8,739,385,445

502,944,441

9,242,329,886

9,242,329,886

9,479,019,918
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2020 11 15

1 1.0575
(10,000 ) (10,575 )

2020 11 15
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2020 11 15

2020 S5 16
8,217,823,639
2,274,076,086
1,752,514,280
8,739,385,445

3,316,626,625
3,203,880,564
2,218,878,256

2020 12 30

5,466,005,868

5,008,361

18/62



5,460,997,507

5,240,698,439

1.0420

2020 12 30

19,414,207,057

8,090,291,015

11,323,916,042

10,651,025,830

1.0632
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( )
1,002 34,133,915
187 812,813
14 6,053,475
483 1,657,715
1,686 42,657,919
( )
( 38 59
)
52
38 ) 38 57
( 19 8 6 52 )
193 2 1 (2019 4 1
31 ) (2020 4 1 2020 9 30 )
EY
(2019 3 31 ) (2020 3 31 )
( ) ( )
(
1,562 2,626
45,493 41,524
19,900 24,399
27 106
500 522
25,246 23,936
5,933 4,336
269 71

22162

19 8

52
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15 14
98,917 97,509
714 645
320 295
393 349
6,438 5,894
6,437 5,893
0 0
18,608 16,486
1,562 1,437
12,631 10,171
- 16
235 329
22 19
2,001 1,545
2,694 2,738
168 229
- 0
707 -
25,761 23,026
124,679 120,536
(2019 3 31 ) (2020 3 31 )
( ) ( )
145 157
16,709 15,279
0 0
25 3
7,724 6,948
7,422 7,262
1,535 1,063
11,704 10,290
1,560 1,564
29 26
3,792 3,985
- 67
33,942 31,371
3,219 3,311
558 572
3,777 3,883
37,720 35,254
86,924 85,270
17,180 17,180
13,729 13,729
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11,729 11,729
2,000 2,000
56,014 54,360
685 685
55,329 53,675
24,606 24,606
30,723 29,069
33 10
33 10
86,958 85,281
124,679 120,536
( 2018 4 1 ( 2019 4 1
2019 3 31 ) 2020 3 31 )
( ) ( )
119,196 115,736
21,440 17,170
355 340
140,992 133,247
42,675 39,435
1,210 1,006
0 -
30,082 26,833
5,998 5,696
24,083 21,136
1,311 1,342
5,435 5,823
92 75
970 958
86 92
4,286 4,696
80,715 74,440
11,113 11,418
379 109
7,067 7,173
3,666 4,134
107 86
514 391
1,048 1,029
1,223 1,227
1,474 1,486
2,835 2,348

24162




EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

10,115 10,067
28,433 28,055
31,843 30,751
( 2018 4 1 ( 2019 4 1
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