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2021 3 31

1,178,789,177| 99.98
— 118,018 0.01
1,178,907,195 100.00;
32,949,411,091 43.71
1,472,358,869 1.95
603,941,914 0.80
5,491,684 ,257 7.28
8,061,725,822 10.69
7,785,630,824 10.32
1,343,337,294 1.78
4,865,549,195 6.45
2,047,820,860] 2.71
1,100,258,532 1.45
531,814,186 0.70
723,588,205 0.95
5,114,705,919 6.78
208,499,920 0.27
155,361,339 0.20
407,208,614 0.54
476,981,150, 0.63
1,809,421,637, 2.40
673,794,956 0.89
291,489,902 0.38
76,114,584,486) 100.97
— 736,983,051 0.97
75,377,601,435 100.00;
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)
1 973,883,987 1.2488  1,216,228,750 1.2104]  1,178,789,17799.98
99.98
99.98
) )
1 US TREASURY N/B 5,400,000 12,844.44) 693,599,780 11,988.68 647,388,819 2.625 2029/2/15| 0.85
2 US TREASURY N/B 5,000,000 13,343.14| 667,157,480 12,398.65 619,932,712  3.125|2028/11/15| 0.82
3 FRANCE (GOVT 4,400,000 13,356.83 587,700,652 13,124.53 577,479,421 0] 2029/11/25) 0.7§
OF)
4 US TREASURY N/B 5,000,000 11,477.08 573,854,041 11,388.42 569,421,275 1.375 2023/9/30| 0.75
5 US TREASURY N/B 5,000,000 11,419.34 570,967,350 11,368.53 568,426,656 1.375| 2023/6/30| 0.75
6 UK TREASURY 2,180,000 27,590.16 601,465,602 24,717.00) 538,830,611  4.25 2046/12/7| 0.71
7 FRANCE 4,000,000 13,348.32 533,932,820 13,281.62 531,265,170 0 2026/2/25) 0.70)
(GOVERNMENT
0.A.T
8 US TREASURY N/B 4,200,000 12,862.25 540,214,599 12,089.87 507,774,851 2.75 2028/2/15| 0.67
9 US TREASURY N/B 4,000,000 12,394.32 495,773,196 12,065.65| 482,626,384 2.875 2025/4/30| 0.64
10 US TREASURY N/B 4,000,000 12,371.84) 494,873,700 12,024.14 480,965,734  2.75 2025/6/30| 0.63
11 US TREASURY N/B 4,200,000 11,847.69 497,603,370 11,440.32] 480,493,474 1.625| 2026/5/15| 0.63
12 US TREASURY 3,450,000 16,375.56 564,957,013 13,887.18] 479,107,904  3.75/2043/11/15| 0.63
BOND
13 US TREASURY N/B 4,110,000 11,563.14| 475,245,065 11,455.020 470,801,540 2 2023/2/15 0.62)
14 BUONI 3,500,000 13,165.79 460,802,980 13,383.67|  468,428,730]  0.95 2030/8/1 0.62
POLIENNALI DEL
ITES
15 US TREASURY N/B 4,000,000 11,813.96| 472,558,683 11,640.11) 465,604,722 2 2024/6/30| 0.61]
16 BUONI 2,180,000 20,244.90] 441,338,951 21,263.83 463,551,625  4.75 2044/9/1| 0.61
POLIENNALI DEL
ITES
17 US TREASURY N/B 4,000,000 11,826.94 473,077,647 11,463.67 458,546,959 1.625 2026/2/15| 0.60)
18 US TREASURY N/B 4,000,000 11,724.44) 468,977,939 11,421.29 456,851,723 1.625 2026/9/30| 0.60)
19 US TREASURY N/B 4,000,000 11,393.61) 455,744,623 11,308.85| 452,354,107 1.625 2022/8/31| 0.60)
20 BONOS Y OBLIG 3,400,000 13,238.45| 450,107,460 13,185.73| 448,314,922  0.452022/10/31 0.59
DEL ESTADO
21 US TREASURY N/B 4,000,000 11,065.37 442,615,121 11,073.16| 442,926,487 0.125 2022/9/30| 0.58

9/62



EDINETOOOO
00000000000 DO00O0O((EL2460)
OoooodooodooddoononoOonod

22 US TREASURY N/B 4,000,000f 11,051.10 442,044,272 11,044.61 441,784,757 0.125( 2023/9/15| 0.58
23 US TREASURY N/B 4,000,000 11,044.18 441,767,497| 11,038.56f 441,542,612 0.1252023/10/15| 0.58
24 US TREASURY N/B 4,000,000 11,555.62 462,225,048 10,945.58 437,823,419 1.5( 2030/2/15( 0.58]
25 US TREASURY N/B 4,030,000 12,881.66 519,130,953 10,791.62 434,902,686 2.25 2046/8/15| 0.57
26 BUNDESREPUB. 2,300,000 19,484.92 448,153,321 18,853.32 433,626,365 6.5 2027/7/4 0.57|
DEUTSCHLAND
27 US TREASURY N/B 4,000,000f 11,017.80 440,712,293 10,809.79 432,391,722 0.25 2025/9/30| 0.57
28 US TREASURY N/B 4,000,000 11,015.04 440,601,900 10,791.62 431,665,198 0.25[2025/10/31 0.57}
29 US TREASURY N/B 3,520,000 14,125.43 497,215,192 11,871.09 417,861,046 2.75 2047/8/15( 0.55
30 US TREASURY N/B 3,500,000 11,991.77| 419,711,984 11,839.05 414,366,772  2.875(2023/11/30| 0.54]
()

100.97

100.97
2021 3 1

1 ()
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1 (2014 9 8 ) 472 472 1.0696 1.0696
2 (2005 9 7 ) 639 639 1.0958 1.0958
3 (2016 9 6 ) 832 832 1.1505 1.1505]
4 (2017 9 6 ) 832 832 1.1145 1.1145
5 (2018 9 6 ) 917 917, 1.0848 1.0848
6 (2019 9 6 ) 882 882 1.1694 1.1694
7 (2020 9 7 ) 1,090 1,090 1.1991 1.1991
2020 3 1,008 — 1.1946] —
4 990, — 1.1928 —
5 990, — 1.1915 —
6 1,016 — 1.1996] —
7 1,064 — 1.2107] —
8 1,081 — 1.1952 —
9 1,148 — 1.2077, —
10 1,204 — 1.2047, —
11 1,203 — 1.2056] —
12 1,212 — 1.2040 —
2021 1 1,229 — 1.1959 —
2 1,191 — 1.1599 —
3 1,178 — 1.1570] —
1

1 2013 9 12 2014 9 8 0.0000

2 2014 9 9 2005 9 7 0.0000

3 2015 9 8 2006 9 6 0.0000

4 2016 9 7 2017 9 6 0.0000

5 2017 9 7 2018 9 6 0.0000

6 2018 9 7 2019 9 6 0.0000

7 2019 9 7 2020 9 7 0.0000

1 2013 9 12 2014 9 8 7.0

2 2014 9 9 2015 9 7 2.4
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3 2015 9 8 2016 9 6 5.0

4 2016 9 7 2017 9 6 3.1

5 2017 9 7 2018 9 6 2.7

6 2018 9 7 2019 9 6 7
7 2019 9 7 2020 9 7 2.5
2020 9 8 2021 3 7 3.0
100
2 1

2013 9 12 2014 9 8 1,073,893,39%4 631,986,880 441,906,514
2 2014 9 9 2005 9 7 1,221,822,974 1,079,844,965 583,884,523
3 2015 9 8 2016 9 6 561,236,144 421,567,533 723,553,134
4 2016 9 7 2017 9 6 509,039,738 485,381,362 747,211,510
5 2017 9 7 2018 9 6 454,570,656 356,120,373 845,661,793
6 2018 9 7 2019 9 6 365,703,514 456,393,710 754,971,597
7 2019 9 7 2020 9 7 527,864,962 373,454,560 909,381,999
2020 9 8 2021 3 7 228,464,581 110,298,658 1,027,547,922

12/62



EDINETOOOO
O00OO00000000000000(E12460)
OooooooooooooooooooOn

IBAEE couepnanm
14

B, BEE(ER - MEEDHE o wee

Ll
15,000

12,500
10,000

& SEDHE

w— R (AL, 1ROBE0) () s GEREER (GW)

(1FO®ED. BRA)

5000 L.

2500
a

NLAFNN  AI4FIN  JDI5F9H 016N  ANITERN  JOIBESE  J0I%TE  070W0M

& TELEEORR

ERO LR ERLEE (A

ololo|lo|lo|le
B} B B A BB

e B RS Rt ()

B FRNSROME e

[
12

[ L8 i i HREE (%) i RRILE (%)
1 |US TREASLIRY N/B ERLS 0.8 1 |PAun 43,7
2 |US TREASURY N/B el 08 2 |«5uF 10.7
FRANCE (GOVT OF) mRIN 0.8 3 [75>R 10.3
4 |US TREASURY N/B i g 0.7 4 Ry 73
T“m TREASLRY N/B i) 0.7 5 |TFUA 6.8
UK TREASURY HRE 0.7 # b, MARFOEEC & THE/MEE M
7 |FRANCE GOVERNMENT OAT [EHIE 0.7 LTEDEY, 48, -0 2T IRIFET
B |US TREASLUIRY N/B WAL 0.7 ERLTEDET.
9 |US TREASURY N/B ERIE 0.6
10 |US TREASURY N/B WA 0.6

-

&

oo o= W
v v

M2 bkl g A

ALE

< 27 2 FoEMEER RIS TN L TR,

+ 2012 7 v TADEMNEE.

+ 2013820 E (20138981728) NrSERFTOIT 7 > FOEEE,

+ 20218 2L E SEFIRIIFRBRE F TO D r > FOEE.

77 FOBRRRIE < ETASORETED. AROERERESVRYIEOTRBDETA. HER T v D AOREIZS <
ETERMMTED. D7 FOERAENTREDERA. o7 FOEMURE. . BRAN-LA-STHREL TV SES
HEOET.

13/62



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

) ( 52 38
( ) 38 3 57 2
12 133 )( )
() 193 2 1 (2020 9 8 2021 3 7
EY
8
(2020 9 7 ) (021 3 7 )
3,322,170 4,031,430
1,090,374,018 1,195,092,090
722,481 4,767,789
1,094,418,669 1,203,891,309
1,094,418,669 1,203,891,309
811,946 5,107,798
169,744 194,132
2,942,245 3,364,842
4 1
11,253 12,879
3,935,192 8,679,652
3,935,192 8,679,652
909,381,999 1,027,547,922
181,101,478 167,663,735
48,013,980 43,021,561
1,090,483,477 1,195,211,657
1,090,483,477 1,195,211,657
1,094,418,669 1,203,891,309
7 8
2019 9 7 2020 9 8
2020 3 6 2021 3 7

24,000,256 34,151,865
24,000,256 34,151,865
534 343
149,745 194,132
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7 8
2019 9 7 2020 9 8
2020 3 6 2021 3 7
2,595,505 3,364,842
9,923 12,879
2,755,707 3,572,196
21,244,549 37,724,061
21,244,549 37,724,061
21,244,549 37,724,061
1,278,654 563,416
127,897,657 181,101,478
38,260,357 45,761,444
38,260,357 45,761,444
26,329,752 22,038,542
26,329,752 22,038,542
162,351,465 167,663,735
2020 9 8 2021 3 7
8
2020 9 7 2021 7
909,381,999 1,027,547,922
1
1 1.1991 1 1.1632
(10,000 ) (11,991 ) (10,000 ) (11,632 )
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7 8
2020 9 7 2021 3 7
7 8
2019 9 7 2020 9 8
2020 9 7 2021 3 7
754,971,597 909,381,999
527,864,962 228,464,581
373,454,560 110,298, 658
(021 3 7 )
172,333,562
463,274,130
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583,108,839
4,541,984
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178

670,200
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1 1.2163
(10,000 ) (12,163 )

2021 3 7

2021 3 7

2020 9 8
55,714,203,773
14,151,722,603

8,283,923,993
61,582,002,383

1,430,959,620
982,563,587
27,018,996
7,504,392
4,045,701
2,439,364
11,224,344,068
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6,406,954
3,301,339
7,817,874
2,382,561
2,294,250
29,975,669,825
7,563,438,527
1,190,453,887
799,447,440
2,304,155,383
6,047,758,615

2021 3 31

1,181,442,570

2,535,375

1,178,907,195

1,018,911,047

1.1570

2021 3 31

153,913,202,046

78,535,600,611

75,377,601,435

62,276,627,945

1.2104

19/62



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

o
2021 4 17,180
20,000,000
5,150,693

@
@

20/62



(b)

mEs

HESAF

Y

jLJL

EDINETOOOO
00000000000 DO00O0O((EL2460)

OOoooooooooooooooooood

EREEEAS
RAMMORE /0L ARURFTIOLAOEN, BE,

%

MERRHE
| BFARE. CRAES

-

'

!

s
5 DL T8 % 0
| . E-BAF |

(M—F T8

#t. MusoR: [

-

F 3

L

r

ERFEENLRE
AR E UERNO TR,
BHGLUID R SRS

1

"‘\\

'

il A B AR
WEITOF IO EIRE.
WBAFOCAMFE. .

HEH

'l\

ARFSLHAORESE
IZhi-aMiis®I-o%
HUEUTZEMEORS

MroRBEVICHE. €0
BEI X S{(RBNRBD
. 28

1

BEsl~OMBEERR

[ AsEERAGE )

A

\ OEMBHEE W _/

AVTSAT A
(P

manE
EHAFRROAS 158
KRR RBD 1D
- MR BT RRO
K. 50%

PRC (Performance Review Committee)
WRATH—TAQGH. BiEL Y 0B

2021 3 31

21/62



EDINETOOOO

00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

( )
997 37,670,416
191 798,983
14 6,532,717
497 1,621,470
1,699 46,623,587
( )
( 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
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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
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