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2020 12

2021 6

2021 6 30
114,785,978 20.54
443,615,541 79.40,
— 322,089 0.06
558,723,608 100.00
2021 6 30
— 107,143,008 19.18
2021 6 30
16,109,652,400 68.80
1,017,956,000; 4.35
1,041,393,825 4.45
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4,552,129,000 19.44
207,455,000 0.89
4,759,584,000 20.33
485,884,072 2.07
23,414,470,297 100.00;
2021 6 30
705,154,067, 44 .15
155,321,373 9.72
146,659,351 9.18
113,442,858 7.10
102,345,079 6.41
92,306,699 5.78
38,148,710 2.39
33,362,333 2.09
32,571,109 2.04
32,493,058 2.03
27,129,597 1.70
15,708,296 0.98
15,119,210 0.95
14,332,274 0.90;
11,297,880 0.71
9,197,252 0.58
7,607,418 0.48
5,868,011 0.37
3,141,891 0.20
1,561,206,466 97.74
36,031,911 2.26
1,597,238,377 100.00;
2021 6 30
1,555,801,393 97.41
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2021 6 30
)
209,287,288 1.4482 303,097,655 1.4524 303,968,857|54.40)
80,367,567 1.7870) 143,619,538 1.737§ 139,646,684/24.99)
ISHARES CORE S&P 500 ETF 1,457 43,307.59 63,099,167 47,498.53 69,205,362|12.39
ANGUARD FTSE EUROPE ETF 6,076 7,023.49 42,674,741 7,501.74 45,580,616( 8.16
30
2021 6 30
20.54
79.40
99.94
2021 6 30
)
)
900,000,000 118.26/  1,064,376,000] 118.50|  1,066,536,000[L.7000000( 2033/6/20 | 4.56}
1,030,000,000 100.35  1,033,646,100] 100.30]  1,033,100,3000.1000000( 2022/11/1 | 4.41]
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3 800,000,000} 100.30f 802,422,000 100. 56} 804,528,000/0.1000000(2030/12/20| 3.44
4 730,000, 000] 100.41 733,029,500 100.35} 732,555,000[0.1000000] 2023/2/1 | 3.13
5 720,000, 000] 98.97| 712,649,400 99.46) 716,162,400[0.4000000] 2040/9/20 | 3.06
6 700,000, 000] 100.43 703,051,000] 100. 28} 701,974,000[0.1000000] 2022/10/1 | 3.00
7 640,000,000} 103.84 664,576,000 104.90f 671,360,000/0.6000000(2036/12/20| 2.87]
8 640,000,000} 100.84 645,436,800 101.07, 646,899, 200/0.1000000f 2029/6/20 | 2.76|
9 630,000,000} 100.94 635,978,000 100. 95| 636,010,200[0.1000000] 2025/9/20 | 2.72
10| 490,000,000} 100.72 493,528, 000) 100.57| 492,793,000/0.1000000(2023/12/20| 2.10|
11 410,000,000} 102. 95 422,118,000) 103.43] 424,095,800/0.5000000( 2036/9/20 | 1.81f
12 360,000,000 113.87 409,932,000 113.26} 407,757,600[1.2000000(2034/12/20| 1.74
13 400,000,000 100.67 402,714,000 100.60f 402,412,000/0.8500000(2077/12/10| 1.72
14 400,000,000 100.04 400,168,000 99.98 399,940,000/0.0010000f 2024/8/28 | 1.71f
15| 400,000,000} 100.00f 400,000, 000f 99.91 399,640,000(0.1000000 2030/6/20 | 1.71]
16} 310,000,000} 127.79 396,163,000 126.70f 392,794,8001.8000000 2043/3/20 | 1.68
17| 310,000,000} 125.85) 390,135,000 125.37, 388,647,000[1.7000000( 2044/6/20 | 1.66|
18} 370,000,000} 106.00f 392,201,000 104. 56| 386,901,600/0.8000000(2047/12/20| 1.65)
19| 340,000,000} 113.89 387,226,000 113.51f 385,947,600]1.2000000f 2035/9/20 | 1.65)
20 370,000,000 100.46 371,702,000 100. 20} 370,747,400/0.1000000( 2022/6/1 | 1.58
21 370,000,000 98.82 365,634,000] 98.38 364,024,500/0. 3000000 2039/9/20 | 1.55)
22 330,000,000 99.03] 326,830,400 99.64 328,838,400/0.4000000( 2040/6/20 | 1.40|
23 300,000,000} 108. 28] 324,864,000 108. 13} 324,390,0001.1760000 2029/1/26 | 1.39
24 270,000,000} 113.77] 307,181, 700) 113.35) 306,047,700[1.2000000 2035/3/20 | 1.31]
25 300,000,000} 102. 45 307,350,000 101.93] 305,814,000/0.6590000 2024/6/25 | 1.31
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26 300,000,000 100.64 301,920,000 100.93 302,796,00000.10000002029/12/20| 1.29
27 270,000,000 100.82 272,240,000 101.07, 272,894, 40000.1000000|2026/12/20| 1.17
28 250,000,000 100.85 252,137,500 101.02 252,572,50000.1000000| 2029/9/20 | 1.08
29 230,000,000 105.43 242,489,000 105.85 243,468,80000.7000000| 2038/9/20 | 1.04
30) 220,000,000 105.00) 231,007,800 104.48 229,867,00000.8000000| 2048/3/20 | 0.98
30
9999/99/99
2021 6 30
68.80
435
4.45
20.33
97.92
2021 6 30
)
)
1 Treasury 2.125 820,000 12,040.10 98,728,872 11,674.82 95,733,598[2.1250000| 2025/5/15 | 5.99)
50515
2 Treasury 1.625 710,000 11,419.29 81,077,010 11,349.13 80,578,867|L.6250000| 2023/5/31 | 5.04
230531
3 Treasury 2.75 650,000 12,315.36 80,049,885 11,916.72 77,458,698[2.7500000| 2025/2/28 | 4.85
050228
4 Treasury 1.875 650,000 12,000.64 78,004,172 11,590.59 75,338, 887|L.8750000| 2026/6/30 | 4.72)
260630
5 Treasury 0.125 620,000 11,057.99 68,559,599 11,044.17 68,473,90000.1250000| 2023/2/28 | 4.29)
230228
§ ITALY 1.0 320,000 13,397.09 42,870,698 13,353.03 42,729, 696{1.0000000] 2022/7/15 | 2.68
20715
7 GERMANY 0.0 290,000 13,329.05 38,654,256 13,319.71 38,627, 164{0.0000000| 2023/4/14 | 2.42)
230414
g Treasury 2.375 300,000 12,520.47 37,561,414 11,915.85 35,747,576[2.3750000| 2029/5/15 | 2.24
90515
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9 [Treasury 1.625 300, 000f 11,204 .86 33,614,593 11,204 . 86| 33,614,592J1.6250000( 2031/5/15 | 2.10]
310515

10| ITALY 2.2 220,000f 14,634.32 32,195,521 14,618.11 32,159,860[2.2000000] 2027/6/1 | 2.01
270601

11 [Treasury 2.125 270,000 11,821.00 31,916,706 11,567.27] 31,231,6362.1250000 2024/2/29 | 1.96|
240229

12 FRANCE 1.25 210,000f 14,862.97| 31,212,250 14,670.40f 30,807,854{1.2500000f 2034/5/25 | 1.93]
340525

13} [Treasury 2.25 250, 000f 11,946.79 29,866,994 11,816.94 29,542,353[2.2500000| 2027/8/15 | 1.85
270815

14 FRA 0.00 220,000f 13,388.28 29,454,235 13,373.81 29,422,398/0.0000000f 2024/3/25 | 1.84]
240325

15| JAUSTRALIA 4.75 270,000] 10,593.64 28,602,838 10,114.64 27,309,552{4.7500000] 2027/4/21 | 1.71
270421

16] SPAIN 1.5 180,000 14,407.08 25,932,760 14,379.29 25,882,7391.5000000f 2027/4/30 | 1.62]
270430

17 GERMANY 0.25 180,000 13,926.20] 25,067,174 13,797.66| 24,835,794/0.2500000f 2029/2/15 | 1.55
290215

18] [Treasury 2.75 200,000 14,257.25 28,514,508 12,394.89 24,789,789[2.7500000(2042/11/15( 1.55|
421115

19| UK GILT 4.25 105,000 25,217.79 26,478,684 23,099.22) 24,254,185}4.2500000( 2039/9/7 | 1.52]
390907

20] [Treasury 3.0 180,000 15,488.94 27,880,093 13,109. 34 23,596,821{3.0000000| 2048/2/15 | 1.48
1480215

21 FRANCE 1.0 160,000 14,281.74 22,850,788 14,169.39 22,670,960]1.0000000f 2027/5/25 | 1.42]
270525

22 [Treasury 2.375 190,000 11,572.45 21,987,667 11,737.03 22,300,357]2.3750000f 2051/5/15 | 1.40]
510515

23 GERMANY 2.5 100,000 20,819.98 20,819,982 20,420.32 20,420,321J2.5000000f 2046/8/15 | 1.28]
460815

24 ITALY 5.0 95,000f 21,298.85) 20,233,911 20,719.58 19,683,607[5.0000000] 2040/9/1 | 1.23
400901

25 SPAIN 5.75 90, 000f 21,365.66) 19,229,102 20,548.53 18,493,680(5. 7500000 2032/7/30 | 1.16]
320730

26] SPAIN 4.7 80,000f 23,078.40, 18,462,726 21,606.54 17,285,232{4.7000000| 2041/7/30 | 1.08
410730

27| ITALY 4.0 95, 000f 18,101.66] 17,196,585 18,032.01 17,130,412{4.0000000] 2037/2/1 | 1.07
370201

28 FRA 0.75 110,000 14,386.10 15,824,719 14,035.32 15,438,855(0.7500000/2028/11/25| 0.97
281125

29 [Treasury 3.0 115,000 15,113.96] 17,381,058 12,955.56f 14,898,904{3.0000000/2044/11/15| 0.93
441115

30] [Treasury 4.625 90, 000f 18,158.34] 16,342,508] 15,808.62 14,227,7584.6250000 2040/2/15 | 0.89
400215
30

9999/99/99
2021 6 30
97.74
97.74
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2021 6 30
969,000.00 106,086,895 107,143,008 19.18
2021 6 30
6,329,000.00] 692,903,983 699,801,960 43.81
365,000.00 33,160,469 32,538,034 2.04
2,828,000.00 15,486,693 15,761,575 0.99
4,814,000.00] 644,571,164 633,459,818 39.66
663,000.00 103,308,900 101,541,963 6.36
451,000.00; 5,957,484 5,849,470 0.37
245,000.00] 3,234,955 3,167,286 0.20
431,000.00] 7,759,551 7,628,700 0.48
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321,000.00] 9,590,517 9,339,527 0.58
389,000.00 32,991,090 32,332,785 2.02
175,000.00 14,515,987, 14,380,275 0.90;
2021 6
1 (2018 12 25 ) 503,267,366 503,267,366 .9817 0.9817,
2 (2019 12 25 ) 532,245,136 532,245,136 .0351 1.0351
3 (2020 12 25 ) 550,801,157 550,801,157 .0628 1.0628
2020 6 532,989,860 — .0298 —
7 536,654,492 — .0366 —
8 536,500,238 — .0360 —
9 536,077,436 — .0349 —
10 531,835,670 — .0269 —
11 548,989,136 — -0599 —
12 552,405,576 — -0659 —
2021 1 551,490,561 — .0628 —
2 545,588,907 — .0510 —
3 554,312,913 — -0620 —
4 553,796,234 — .0666 —
5 556,621,571 — .0710 —
6 558,723,608 — .0738 —
1 0.0000]
2 0.0000;
3 0.0000;

17/53



EDINETOOOO

00000000 O0000O00000O0dnEL2434)

OOoooooooooooooooooood

1.8

5.4

2.7

4 1.1
100

515,673,135 2,999,425

2,122,004 619,861

4,849,153 790,253

5,530,218 3,442,044
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