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— 1,482,586 0.00
14,836,048, 482 100.00

35,784,938,290) 43.39

1,678,051,108 2.03

645,079,284 0.78
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1,509,127,057, 1.82
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)
99.99
99.99
) )

1 US TREASURY N/B 5,400,000 12,829.35 692,785,327 12,106.78 653,766,208  2.625 2029/2/15| 0.79
2 US TREASURY N/B 5,000,000 13,327.48 666,374,077 12,493.37 624,668,963  3.125|2028/11/15| 0.75
3 FRANCE (GOVT 4,400,000 13,540.00 595,760,028 13,191.75 580,437,011 0] 2029/11/25 0.70)

OF)
4 US TREASURY N/B 5,000,000 11,463.60 573,180,200 11,326.24 566,312,138 1.375 2023/9/30| 0.68
5 US TREASURY N/B 5,000,000 11,405.93 570,296,897 11,308.53 565,426,612]  1.375 2023/6/30| 0.68
6 UK TREASURY 2,180,000 27,758.71] 605,140,061 25,356.67, 552,775,412 4.25 2046/12/7| 0.67
7 US TREASURY 3,450,000 16,356.33 564,293,618 14,451.85 498,588,998  3.75/2043/11/15| 0.60)

BOND
8 US TREASURY N/B 4,500,000 10,576.37| 475,936,752 10,710.70|  481,981,911) 1.125 2031/2/15| 0.58
9 FRANCE 2,290,000 21,984.47 503,444,448 21,026.08) 481,497,444  4.75 2035/4/25| 0.58

(GOVERNMENT

0.A.T
10 US TREASURY N/B 4,200,000 11,833.78) 497,019,065 11,458.85 481,271,805 1.625 2026/5/15| 0.58
11 US TREASURY N/B 4,000,000 12,379.77| 495,191,041 11,005.76| 479,830,771 2.875 2025/4/30| 0.58
12 US TREASURY N/B 4,000,000 12,357.31) 494,292,600 11,961.64 478,465,815  2.75 2025/6/30| 0.58
13 US TREASURY N/B 4,110,000 11,549.56| 474,687,014 11,380.23 467,727,730 2| 2023/2/15| 0.56
14 US TREASURY N/B 4,000,000 11,709.81) 468,392,690 11,642.86( 465,714,570 2.375 2024/2/29] 0.56
15 US TREASURY N/B 4,000,000 11,800.09] 472,003,785 11,565.54 462,621,780 2| 2024/6/30| 0.5
16 US TREASURY N/B 4,000,000 11,813.05| 472,522,141 11,461.44] 458,457,736 1.625 2026/2/15| 0.55
17 US TREASURY N/B 4,030,000 12,866.53 518,521,369 11,372.89 458,327,593  2.25 2046/8/15| 0.55
18 US TREASURY N/B 4,000,000 11,710.68) 468,427,247, 11,453.23] 458,129,446 1.625 2026/9/30| 0.55
19 BUONI 2,180,000 20,522.53] 447,391,211 20,865.95  454,877,850|  4.75 2044/9/1| 0.55

POLIENNALI DEL

ITES
20 BONOS Y OBLIG 3,400,000 13,419.99] 456,279,966 13,296.15| 452,069,406  0.452022/10/31| 0.54

DEL ESTADO
21 US TREASURY N/B 3,800,000 12,147.26 461,596,171 11,892.100 451,899,820 2.375 2027/5/15| 0.54
22 US TREASURY N/B 4,000,000 11,380.23 455,209,470 11,248.49| 449,939,625 1.625 2022/8/31| 0.54
23 US TREASURY N/B 4,000,000 11,542.05| 461,682,286 11,144.3) 445,775,625 1.5 2030/2/15| 0.54
24 US TREASURY N/B 4,000,000 11,052.38 442,095,384 11,056.70| 442,268,160 0.125 2022/9/30| 0.53
25 US TREASURY N/B 4,000,000 11,038.13 441,525,207, 11,017.82] 440,713,006 0.125 2023/9/15| 0.53
26 US TREASURY N/B 4,000,000 11,031.21) 441,248,756 11,012.64  440,505,780] 0.1252023/10/15| 0.53
27 US TREASURY N/B 3,520,000 14,108.84) 496,631,343 12,505.47| 440,192,702  2.75 2047/8/15| 0.53
28 US TREASURY N/B 4,000,000 11,004.86| 440,194,790 10,826.90 433,076,175  0.25 2025/9/30| 0.52
29 BUNDESREPUB. 2,300,000 19,752.13 454,299,029 18,826.50 433,011,754 6.5 2027/7/4] 0.52

DEUTSCHLAND
30 US TREASURY N/B 4,000,000 11,002.11) 440,084,528 10,814.37] 432,575,115  0.25/2025/10/31 0.52
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()
98.16
98.16
2021 6 1
1 ()

1 (2016 12 6 ) 123 123 0.9518 0.9518
2 (2017 12 6 ) 835) 835 0.9636] 0.9636
3 (2018 12 6 ) 2,783 2,783 0.9452 0.9452
4 (2019 12 6 ) 5,072 5,075 1.0029 1.0034
5 (2020 12 7 ) 13,262 13,268 1.0504 1.0509
2020 6 7,489 — 1.0507] —
7 8,889 — 1.0608] —
8 9,125 — 1.0474 —]
9 11,797 — 1.0587] —
10 11,258 — 1.0564 —
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11 11,310 — 1.0575 —

12 13,504 — 1.0558] —

2021 1 13,316 — 1.0490, —

2 13,536 — 1.0176] —

3 14,216 — 1.0154 —

4 14,568 — 1.0141 —

14,673 — 1.0159 —

6 14,836 — 1.0197] —

1
1 2016 8 25 2016 12 6 0.0000
2 2016 12 7 2017 12 6 0.0000
3 2017 12 7 2018 12 6 0.0000
4 2018 12 7 2019 12 6 0.0005
5 2019 12 7 2020 12 7 0.0005
1 2016 8 25 2016 12 6 4.8
2 2016 12 7 2017 12 6 1.2
3 2017 12 7 2018 12 6 1.9
4 2018 12 7 2019 12 6 6.2
5 2019 12 7 2020 12 7 4.8
2020 12 8 2021 6 7 3.1
100
2
2016 8 25 2016 12 6 136,068,790 5,901,615 130,167,175
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2 2016 12 7 2017 12 6 1,265,251,163 528,108, 757 867,309,581
3 2017 12 7 2018 12 6 2,707,155,047 629,767,588 2,944,697 ,040
4 2018 12 7 2019 12 6 2,934,598,029 821,417,832 5,057,877,237
5 2019 12 7 2020 12 7 10,830,911,059 3,263,383,589 12,625,404,707

2020 12 8 2021 6 7 3,038,910,154 1,178,295,063 14,486,019,798
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() ( 52 38 )
( ) 38 3 57 2
12 133 )( )
() 193 2 1 6 (2020 12 8 2021 6 7
EY
5 6
(2020 12 7 ) (021 6 7 )
17,743,747 27,995,828
13,260,930, 092 14,738,450,501
6,312,702 19,556,503
13,284,986,541 14,786,002,832
13,284,986,541 14,786,002,832
6,312,702 -
372,444 22,968,160
1,593,718 2,296,398
14,343,436 20,667,493
16 28
106,187 153,034
22,728,503 46,085,113
22,728,503 46,085,113
12,625,404,707 14,486,019,798
636,853,331 253,897,921
304,014,569 279,138,035
13,262,258,038 14,739,917,719
13,262,258,038 14,739,917,719
13,284,986,541 14,786,002,832
5 6
2019 12 7 2020 12 8
2020 6 6 2021 6 7
236,522,849 406,630,689
236,522,849 406,630,689
3,194 2,123

15/51



EDINETOOOO
00000000000 DO00O0O((EL2460)
OoooodooogooddoooOoonon

52019 12 7 62020 12 8
2020 6 6 2021 6 7
1,133,943 2,296,398
10,205,424 20,667,493
75,540 153,034
11,418,101 23,119,048
225,104,748 429,749,737
225,104,748 429,749,737
225,104,748 429,749,737
23,081,514 14,977,368
14,626,072 636,853,331
49,746,601 89,039,542
49,746,601 89,039,542
3,708,949 57,222,583
3,708,949 57,222,583
262,686,958 253,897,921
2020 12 8 2021 6 7
5 6
2020 12 7 2021 6 7
12,625,404,707 14,486,019,798
1 1
1 1.0504 1 1.0175
(10,000 ) (10,504 ) (10,000 ) (10,175 )
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5 6
2020 12 7 2021 6 7
5 6
2019 12 7 2020 12 8
2020 12 7 2021 6 7
5,057,877,237 12,625,404,707
10,830,911,059 3,038,910, 154
3,263,383,589 1,178,295,063
(021 6 7 )
131,919,250
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80,473,340,844
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82,064,060,087

82,064,060,087

3,612,563
290,551,081
22,502,618
691

733,100

317,400,053

317,400,053
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14,392,285,253

81,746,660,034

81,746,660,034
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2021 6 7
1
1 1.2137
(10,000 ) (12,137 )
2021 6 7
(
2021 6 7

2020 12 8
62,628,399,066
11,742,197,168

7,016,221,453
67,354,374,781

1,487,877,795
938,651,727
29,333,993
8,273,571
4,358,425
2,680,212
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12,143,404,879
6,233,769
3,680,200
9,672,648
2,811,325
5,128,486
32,127,200,519
7,956,289,290
3,774,810,027
724,925,621
2,081,073,870
6,047,758,615
209,809

2021 6 30

14,844,063,857

8,015,375

14,836,048,482

14,549,871,361

1.0197

2021 6 30

164,121,995,875

81,654,489,509

82,467,506,366

67,793,499,392

1.2165
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( )
990 38,312,907
193 814,998
14 6,415,715
499 1,607,180
1,696 47,150,800
( )
( 38 59
52
193 2 1 (2020 4 1
31 EY
(2020 3 31 ) (021 3 31 )
( ) ( )
(
2,626 4,281
41,524 35,912
24,399 30,400
106 167
522 632
23,936 24,499
4,336 4,347
71 268
14 14
97,509 100,496
645 2,666
295 1,935
349 731
5,894 5,429
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