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1,534,063,644 99.01

— 15,279,756 0.98
1,549,343,400 100.00

— 5,398,309,446 100.00
5,398,309,446 100.00

54,135,000 1.00]

173,259,000 3.20]

33,515,351 0.62

131,040,963 2.42

98,435,760 1.82
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49,526,334 0.91
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20,668,982 0.38
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)
TOPIX (2021 3 53,161,485 53,161,485 54,135,000 54,135,000  1.00
03 )
E-mini S&P500 9 1,644,345 170,189,708 1,674,000 173,259,000  3.20)
(2021
03 )
58P TSX60 2 415,528 33,587,129 414,640 33,515,351  0.62)
(2021 03
)
DAX 3 991,087.5 125,818,558 1,032,225 131,040,963  2.42)
(2021 03 )
FTSE MIB 7 757,400 96,151,930 775,390 98,435,760  1.82
(2021 03
)
SP1200 4 661,100 52,121,124 663,600 52,318,224 0.9
(021 03 )
FT100 45 2,907,450 406,519,659 2,952,000 412,748,640  7.64
(021 03 )
SMi 4 409,520 47,975,268 422,760 49,526,334  0.91
(2021 03 )
1 1,307,050 17,449,117, 1,331,250 17,772,187 0.32)
(2021 01
)
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IBEX35 2 161,955 20,560,185 162,812 20,668,982  0.38
(021 01 )
Euronext  [AEX 1 122,430 15,542,488 125,790 15,969,040  0.29
(2021 01 )
Euronext  [CAC40-EUR010 23 1,268,105 160,985,929 1,288,575 163,584,596  3.03
(2021
01 )
4 608,235,600 608,235,600 607,680,000 607,680,000  11.25
6 10 )(2021
03 )
T-NOTE (10 ) 102 14,060,062.5|  1,455,216,468]  14,068,031.76|  1,456,041,287]  26.97
(2021 03 )
10 95 14,124,600  1,141,691,418 14,132,200  1,142,305,726|  21.16
(021 03 )
BUNDS (2021 74 13,087,640  1,661,475,898 13,149,800  1,669,367,110|  30.92
03 )
10 206 30,243,663.4]  2,384,410,423]  30,341,663.78|  2,392,136,772] 44.31
(2021
03 )
GILT (2021 93 12,457,350  1,741,786,677 12,583,830  1,759,471,110|  32.59
03 )
2020 12 1
1 )
1 (2015 12 7 ) 833 833 0.9935 0.9935
2 (2016 12 6 ) 1,149 1,149 0.9896 0.9896
3 (2017 12 6 ) 1,471 1,473 1.0087] 1.0097
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(2018 12 6 ) 1,870 1,870 0.9722 0.9722

(2019 12 6 ) 1,936 1,936 0.9602 0.9602

(2020 12 7 ) 1,549 1,550 1.0032 1.0042

2019 12 1,969 — 0.9638, —

2020 1 1,849 — 0.9541] —

2 1,876 — 0.9542 —

3 1,865 — 0.9803 —

4 1,756 — 0.9335 —

5 1,805 — 0.9709 —

6 1,753 — 0.9847 —

7 1,727, — 1.0260] —

8 1,683 — 1.0147, —

9 1,610 — 1.0118] —

10 1,566 — 0.9986 —

11 1,540 — 1.0082 —

12 1,549 — 1.0128 —

1

1 2015 4 1 2015 12 7 0.0000
2 2015 12 8 2016 12 6 0.0000
3 2016 12 7 2017 12 6 0.0010
4 2017 12 7 2018 12 6 0.0000
5 2018 12 7 2019 12 6 0.0000
6 2019 12 7 2020 12 7 0.0010
1 2015 4 1 2015 12 7 0.7
2 2015 12 8 2016 12 6 0.4
3 2016 12 7 2017 12 6 2.0
4 2017 12 7 2018 12 6 3.6
5 2018 12 7 2019 12 6 1.2
6 2019 12 7 2020 12 7 4.6
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100
2 1
1 2015 4 2015 12 7 866,607,513 27,196,036 839,411,477
2 2015 12 2016 12 6 720,974,043 398,815,632 1,161,569,888
3 2016 12 2017 12 6 901,836,846 604,523,759 1,458,882,975
4 2017 12 2018 12 6 1,163,202,287 697,762,648 1,924,322,614
5 2018 12 2019 12 6 750,958,371 658,026,605 2,017,254,380]
6 2019 12 2020 12 7 477,897,992 950,645,786 1,544,506,586
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5

(2019 12 6 ) (2020 12 7 )
30,478,003 25,875,683
1,917,690,883 1,534,014,865
1,948,168,886 1,559,890,548
1,948,168,886 1,559,890,548
g 1,544,506
1,910,339 -
517,997 454,289
8,805,843 8,463,414
13 24
31,020 27,197
11,265,212 10,489,430
11,265,212 10,489,430
2,017,254,380 1,544,506,586
80,350,706 4,894,532
9,874,010 27,755,619
1,936,903,674 1,549,401,118
1,936,903,674 1,549,401,118
1,948,168,886 1,559,890,548
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5 6

2018 12 7 2019 12 7

2019 12 6 2020 12 7
5,671,142 97,683,982
5,671,142 97,683,982
16,679 10,991
1,033,706 973,811
17,572,778 17,295,206
61,909 58,307
18,685,072 18,338,315
24,356,214 79,345,667
24,356,214 79,345,667
24,356,214 79,345,667
713,740 20,102,964
53,431,427 80,350,706
17,839,642 36,755,899
17,839,642 36,755,899
19,688,967 9,208,858
19,688,967 9,208,858
- 1,544,506
80,350,706 4,894,532
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2019 12 7 2020 12
7
5 6
2019 12 6 7
2,017,254, 380 1,544 ,506,586
5 6 1 10
80,350,706
1 1
1 0.9602 1 1.0032
(10,000 ) (9,602 ) (10,000 ) (10,032 )
5 6
2018 12 7 2019 12 7
2019 12 6 2020 12 7
A 0 A 0
B 0 B 23,282,167
C 17,955,890 C 15,519,781
D 9,874,010 D 6,017,958
E=A+B+C+D 27,829,900 E=A+B+C+D 44,819,906
F 2,017,254,380 F 1,544 ,506,586
10,000 G=E/Fx 10,000 137 10,000 G=E/Fx 10,000 290
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5 6
2018 12 7 2019 12 7
2019 12 6 2020 12 7
5 6
2018 12 7 2019 12 7
2019 12 6 2020 12 7
1,924,322,614 2,017,254,380
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