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) ()
1 US TREASURY N/B 156,450,000 16,337.40| 25,559,877,606) 15,392.59] 24,081,721,725 5.375 2031/2/15 3.50
2 US TREASURY 140,750,000 15,592.20] 21,946,034,209 14,791.28] 20,818,728,243 5.25(2028/11/15 3.02
BOND
3 US TREASURY 132,000, 000f 15,035.48 19,846,836,710 14,622.03 19,301,084,030 6] 2026/2/15| 2.80]
BOND
4 US TREASURY N/B 85,400,000 13,817.75 11,800,363,124] 13,454.11) 11,489,814,914] 2.5 2024/5/15) 1.66
5 US TREASURY N/B 81,000,000 13,095.00, 10,606,955,132 12,635.81) 10,235,008,724 1.625(2026/11/30] 1.48
6 US TREASURY N/B 67,500,000] 13,483.40 9,101,301,117, 12,952.88] 8,743,194,826] 2.375 2027/5/15 1.27
7 US TREASURY 62,000,000 13,750.32]  8,525,202,696) 13,372.20  8,290,766,081) 2.375 2024/8/15 1.20
BOND
8 US TREASURY N/B 47,100,000 17,029.62  8,020,954,835 15,996.08  7,534,157,507| 6.25 2030/5/15 1.09
9 US TREASURY N/B 53,600,000] 13,742.16| 7,365,799,237, 13,144.37|  7,045,382,564] 2.875 2028/5/15 1.02
10 FRANCE 38,850,000 19,150.07)  7,439,805,129 17,572.75  6,827,015,782 4.75 2035/4/25( 0.99
GOVERNMENT
0.A.T
11 US TREASURY N/B 50,850,000 13,752.80] 6,993,299, 300) 13,417.77)  6,822,936,435 2.125 2024/3/31] 0.99
12 US TREASURY N/B 51,300,000 13,580.65  6,966,874,121] 13,123.21]  6,732,209,295 2.25(2025/11/15) 0.97
13 US TREASURY N/B 65,150,000] 11,641.78  7,584,619,828 10,264.44)  6,687,286,251] 2.375 2051/5/15 0.97
14 US TREASURY N/B 48,800,000 13,884.58  6,775,675,303 13,410.17|  6,544,165,872] 2.875 2025/4/30 0.95
15 FRANCE 38,050,000 18,325.01  6,972,669,010] 17,144.60|  6,523,520,544] 5.5( 2029/4/25 0.94
GOVERNMENT
0.A.T
16 BUONI 39,400,000 16,866.13]  6,645,256,210] 16,055.11  6,325,715,546 5.25 2029/11/1} 0.91
[POLIENNALI DEL
ITES
17 US TREASURY N/B 45,900,000] 13,817.56] 6,342,262,335) 13,520.83]  6,206,064,960 2.25(2023/12/31] 0.90
18 US TREASURY N/B 43,750,000 13,915.12)  6,087,868,729 13,426.45  5,874,071,937 3 2025/9/30| 0.85
19 BUONI 35,450,000 17,482.88  6,197,683,035 16,561.95 5,871,212,339 6.5 2027/11/1] 0.85
[POLIENNALI DEL
ITES
20 SPANISH 34,000,000 18,249.36| 6,204,783,740 17,205.89] 5,850,002,815 6] 2029/1/31) 0.85
GOVERNMENT
21 BUNDESREPUB. 32,100,000 19,363.89]  6,215,809,292 18,148.22]  5,825,580,173 5.5 2031/1/4] 0.84
DEUTSCHLAND
22 US TREASURY N/B 42,600,000 13,939.07]  5,938,046,482 13,626.16]  5,804,747,322 2.75/2023/11/15 0.84
23 US TREASURY N/B 42,300,000 13,594.07  5,750,291,779 13,099.34] 5,541,023,368] 2.375 2026/4/30 0.80
24 BONOS Y OBLIG 34,050,000 17,103.24)  5,823,656,489 16,178.55]  5,508,796,727 5.9 2026/7/30| 0.80f
DEL ESTADO
25 FRANCE 36,400,000 15,820.62]  5,758,707,214 14,970.36]  5,449,214,207| 3.5 2026/4/25( 0.79)
GOVERNMENT
0.A.T
26 US TREASURY N/B 40,450,000 13,684.31  5,535,304,738] 13,302.22]  5,380,750,726 2.25(2024/11/15) 0.78
27 US TREASURY N/B 49,700,000 11,735.59]  5,832,592,989 10,573.64] 5,255,103,006 2.5 2046/2/15 0.76
28 US TREASURY N/B 44,800,000] 12,776.01  5,723,653,656) 11,656.40| 5,222,067,480 32044/11/15| 0.75)
29 SPANISH 28,950,000 19,123.47) 5,536,245, 655 18,003.49]  5,212,012,150 5.75 2032/7/30 0.75)
GOVERNMENT
30 US TREASURY 34,200,000 15,864.04  5,425,504,352 15,181.85  5,192,193,741] 6.125(2027/11/15 0.75
BOND

98.98
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98.98
2022 11 1
1 ()

11 (2013 5 10 ) 584 584 1.5407 1.5412
12 (2014 5 12 ) 602 603, 1.6116 1.6121
13 (2015 5 11 ) 674 674 1.7993 1.7998
14 (2016 5 10 ) 621 621 1.6714 1.6719
15 (2017 5 10 ) 647, 647, 1.6833 1.6838
16 (2018 5 10 ) 645 645 1.6975 1.6980,
17 (2019 5 10 ) 649 649 1.7082 1.7087
18 (2020 5 11 ) 715 715 1.7753 1.7758
19 (2021 5 10 ) 700] 701 1.8813 1.8818
20 (2022 5 10 ) 682 682, 1.8928 1.8933
2021 11 703 — 1.9117 —

12 708 — 1.9225 —

2022 1 687 — 1.8887 —
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2 672 1.8534 —
3 695 1.9136 —
4 689 1.9169 —
5 687, 1.9036 —
6 703 1.9469 —
7 716 1.9592 —
8 710 1.9354 —
9 701 1.9172 —
10 698 1.9733 —
11 681 1.9127 —
1
11 2012 5 11 2013 5 10 0.0005
12 2013 5 11 2014 5 12 0.0005
13 2014 5 13 2015 5 11 0.0005
14 2015 5 12 2016 5 10 0.0005
15 2016 5 11 2017 5 10 0.0005
16 2017 5 11 2018 5 10 0.0005
17 2018 5 11 2019 5 10 0.0005
18 2019 5 11 2020 5 11 0.0005
19 2020 5 12 2021 5 10 0.0005
20 2021 5 11 2022 5 10 0.0005
11 2012 5 11 2013 5 10 33.0
12 2013 5 11 2014 5 12 4.6
13 2014 5 13 2015 5 11 11.7
14 2015 5 12 2016 5 10 7.1
15 2016 5 11 2017 5 10 0.7
16 2017 5 11 2018 5 10 0.9
17 2018 5 11 2019 5 10 0.7
18 2019 5 11 2020 5 11 4.0
19 2020 5 12 2021 5 10 6.0
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20 2021 5 11 2022 5 10 0.6
21 2022 5 11 2022 11 10 2.6
100
2

11 2012 5 11 2013 5 10 31,820,182 18,186,836 379,456,060
12 2013 5 11 2014 5 12 29,750,689 35,079,090 374,127,659
13 2014 5 13 2015 5 11 32,862,550 32,104,268 374,885,941
14 2015 5 12 2016 5 10 25,286,763 28,213,643 371,959,061
15 2016 5 11 2017 5 10 30,876,920 18,335,413 384,500,568
16 2017 5 11 2018 5 10 23,471,254 27,729,967 380,241,855
17 2018 5 11 2019 5 10 21,168,333 21,275,664 380,134,524
18 2019 5 11 2020 5 11 56,577,379 33,813,885 402,898,018
19 2020 5 12 2021 5 10 40,960,502 71,304,861 372,553,659
20 2021 5 11 2022 5 10 34,863,454 46,716,873 360,700,240
21 2022 5 11 2022 11 10 20,113,710 23,709,232 357,104,718

12/68



EDINETOOOO
O00OO00000000000000(E12460)
OooooooooooooooooooOn

BAERE 202211830885
14

N, B - HEEOHE

& DEDHEE

w— RN (SPECE. 1ROE0) (W) e GEEER (W)

(1AO®D. WRAT

L]

200 v 202258 5 1
000 2021%5A S A
s 202046 5H8) 5 A
b 2019F58 5 M
£,000 20184E5H) 5 H
0 i 160 M
ol S 014 11H 16T 11N AW LILH DxEILA Farrl 3BT
EMA AR R (Ef) EME L E R R ()
%) (%)
1 |US TREASURY N,/B T T 35 1 |[7=un 50.1
2 |US TREASLIRY BOND [0 fnE: 3 30 2 |1SUF A5
3 |US TREASURY BOND EHELT 28 1 EERE 7.7
4 US TREASURY N/B (MM ™ 1.7 O e 2 59
5 |US TREASURY N/B oM. 15 5 (Faw 5.7
6 |US TREASURY N/B BRI 13 % FRIE. MR T £ TE A L
7 |US TREASURY BOND (LML 9 1.2 THOEY, 48, 1-0O0S0TERREETR
B |US TREASURY N/B EHmiE s 11 ELTEDET,
9 |US TREASURY N/8 i} PR 1.0
10 | FRANCE GOVERNMENT QAT ERLE 1.0

B FRINBROME v

L 200144 015

001 e

210

19 FueFuil WAE L

« JF L FOERESEIRSIN SRS RS L THE,
L A0AFREH S MANMEERE FTOREE.

77 L FOEMERELE< FTAROERTED, SRECOENASENRETSEOTERDESA. o772 FOERRE,. BE.
ERSHm—AN—-STHMFL TV SREfE0ET.,

13/68



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

() ( 52 38
( ) 38 3 57 2
12 133 )( )
() 193 21 (2022 5 11 2022 11
10 EY
21
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2,273,078 2,079,328
682,648,078 693,130,181
190,904 21,577
685,112,060 695,231,086
685,112,060 695,231,086
180,350 -
237,893 -
113,645 116,790
1,856,123 1,907,515
- 2
7,516 7,718
2,395,527 2,032,025
2,395,527 2,032,025
360,700,240 357,104,718
322,016,293 336,094,343
182,982,885 171,406,263
682,716,533 693,199,061
682,716,533 693,199,061
685,112,060 695,231,086
20 21
2021 5 11 2022 5 11
2021 11 10 2022 11 10
20,678,898 19,139,883
20,678,898 19,139,883
95 117
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117,605 116,790
1,920,818 1,907,515
7,775 7,718
2,046,293 2,032,140
18,632,605 17,107,743
18,632,605 17,107,743
18,632,605 17,107,743
609,243 909,234
328,325,917 322,016,293
22,414,440 19,045,227
22,414,440 19,045,227
24,409,818 21,165,686
24,409,818 21,165,686
344,353,901 336,094,343
2022 5 11 11 10
21
2022 11 10
360,700,240 357,104,718
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7,292,920,097
716,778,486
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696,426,128,871
696,426,128,871

92,268
1,453,597,468
637,005,434
942
10,777,322
2,101,473,434
2,101,473,434

264,897,351,683

429,427,303,754

694,324, 655,437
694,324, 655,437
696,426,128,871
2022 11 10
1
1 2.6211
(10,000 ) (26,211 )

242,998,258,742
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255,688,444,812

2022 11 10
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21,000,673
22,537,792
37,159,160
47,774,426
37,859,096
60,230,227
74,511,999,139
6,546,931,176
25,628,046,595
7,212,092,862
602,244,474
11,086,491
995,022,491
8,168,291,924
99,252,602
318,189,576
8,139,059,652
1,809,246,835
10,515,933
4,277,304
2,681,639
1,753,834
1,417,016
932,247,886
1,172,717,382
3,403,234
2,540,701
10,014,001
1,993,629
10,553,051
2,735,666,776
6,469,908,013
68,380,003
5,132,850

9,589, 164,666

9,642,494,520
6,183,276
991,838,805
171,471,109
975,327,607
410,180,004
1,597,422
8,013,808
338,371
2,545,199,619
5,071,277
27,697,373
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7,554,678
160,898,758
138,983,892

1,850,430,902
64,943,201
737,846,166
1,837,800,813

5,554,632

3,499,280
7,648,099
5,761,357
609,568,576
5,389,265,140
6,851,260,383
5,362,331,262
22,842,855,798
2,149,031,417
1,599,530,612
1,188,694,386
9,073,967,622
3,390,965,251
476,659,183
312,919,155
657,600,357
298,210,122
22,675,173
52,957,570
24,697,949
17,890,628
12,888,275
6,614,277
225,300,348
131,361,817
74,848,382
98,957,199
3,195,694
29,506,450
62,128,615
228,552,237
13,935,170

20/68



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2022 11 30

682,185,369

215,609

681,969,760

356,543,549
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2022 11 30
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266,323,611,566
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