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20
NISA 20
80
15.315
15.315
2020 10 22
2020 7 31
168,154,150 99.53
— 793,020 0.47
168,947,170 100.00;
)
152,396, 366 1.0838 165,167,182 1.1034 168,154,150/99.53
()
99.53
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99.53
)

12 (011 1 24 ) 1,330 1,330 9,783 9,783
13 (011 7 22 ) 1,315 1,315 9,675 9,675
14 (012 1 23 ) 1,297 1,297 9,543 9,543
15 (012 7 23 ) 1,329 1,329 9,775 9,775
16 (013 1 22 ) 1,327 1,327 9,765 9,765
17 (013 7 22 ) 1,019 1,019 9,620 9,620
18 014 1 22 ) 1,004 1,004 9,472 9,472
19 014 7 22 ) 1,002 1,002 9,461 9,461
20 (015 1 22 ) 957 957 9,579 9,579
21 (015 7 22 ) 942 942 9,423 9,423
22 (016 1 22 ) 940 940 9,404 9,404
23 (016 7 22 ) 932 932 9,329 9,329
24 (017 1 23 ) 921 921 9,214 9,214
25 017 7 24 ) 898 898 8,984 8,984
26 (018 1 22 ) 890 890 8,908 8,908
27 (018 7 23 ) 444 444 8,893 8,898
28 (019 1 22 ) 440 440 8,811 8,811
29 (019 7 22 ) 435 435 8,713 8,713
30 (020 1 22 ) 172 172 8,610 8,610
31 (020 7 22 ) 169 169 8,479 8,479
2019 7 434 — 8,693 —

8 303 — 8,663 —

9 304 — 8,710 —

10 173 — 8,668 —

11 173 — 8,681 —

12 171 — 8,584 —
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2020 1 172 8,630 —

2 172 8,628 —

3 172 8,635 —

4 171 8,587 —

5 170 8,546 —

6 169 8,498 —

7 168 8,447 —]
12 2010 7 23 2011 1 24 0.0000
13 2011 1 25 2011 7 22 0.0000
14 2011 7 23 2012 1 23 0.0000
15 2012 1 24 2012 7 23 0.0000
16 2012 7 24 2013 1 22 0.0000
17 2013 1 23 2013 7 22 0.0000
18 2013 7 23 2014 1 22 0.0000
19 2014 1 23 2014 7 22 0.0000
20 2014 7 23 2015 1 22 0.0000
21 2015 1 23 2015 7 22 0.0000
22 2015 7 23 2016 1 22 0.0000
23 2016 1 23 2016 7 22 0.0000
24 2016 7 23 2017 1 23 0.0000
25 2017 1 24 2017 7 24 0.0000
26 2017 7 25 2018 1 22 0.0000
27 2018 1 23 2018 7 23 0.0000
28 2018 7 24 2019 1 22 0.0000
29 2019 1 23 2019 7 22 0.0000
30 2019 7 23 2020 1 22 0.0000
31 2020 1 23 2020 7 22 0.0000
12 2010 7 23 2011 1 24 1.81
13 2011 1 25 2011 7 22 1.10
14 2011 7 23 2012 1 23 1.36
15 2012 1 24 2012 7 23 2.43
16 2012 7 24 2013 1 22 0.10
17 2013 1 23 2013 7 22 1.48
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18 2013 7 23 2014 1 22 1.54
19 2014 1 23 2014 7 22 0.12
20 2014 7 23 2015 1 22 1.25
21 2015 1 23 2015 7 22 1.63
22 2015 7 23 2016 1 22 0.20
23 2016 1 23 2016 7 22 0.80;
24 2016 7 23 2017 1 23 1.23
25 2017 1 24 2017 7 24 2.50
26 2017 7 25 2018 1 22 0.85
27 2018 1 23 2018 7 23 0.11
28 2018 7 24 2019 1 22 0.98
29 2019 1 23 2019 7 22 1.11
30 2019 7 23 2020 1 22 1.18
31 2020 1 23 2020 7 22 1.52
100
12 2010 7 23 2011 1 24 0 0
13 2011 1 25 2011 7 22 0 0
14 2011 7 23 2012 1 23 0 0
15 2012 1 24 2012 7 23 0 0
16 2012 7 24 2013 1 22 0 0
17 2013 1 23 2013 7 22 0 30,000
18 2013 7 23 2014 1 22 0 0
19 2014 1 23 2014 7 22 0 0
20 2014 7 23 2015 1 22 0 6,000,
21 2015 1 23 2015 7 22 0 0
22 2015 7 23 2016 1 22 0 0
23 2016 1 23 2016 7 22 0 0
24 2016 7 23 2017 1 23 0 0
25 2017 1 24 2017 7 24 0 0
26 2017 7 25 2018 1 22 0 0
27 2018 1 23 2018 7 23 0 50,000
28 2018 7 24 2019 1 22 0 0
29 2019 1 23 2019 7 22 0 0
30 2019 7 23 2020 1 22 0 30,000
31 2020 1 23 2020 7 22 0 0
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2020 7 31

— 1,347,358,243 100.00
1,347,358,243 100.00

410,077,777 30.44

145,961,658 10.83

156,928,200 11.65

176,453,277 13.10

114,144,999 8.47

— 127,358,400 9.45
— 621,740,800 46.15
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(D)
TNOTE10Y2009 28 3,906,437.64 408,613,377]  3,920,437.64 410,077,777 30.44
CAN 10Y 2009 13 2,003,820 156,057,502 2,015,000 156,928,200  11.65
BUND10Y 2009 g 1,410,960 175,142,464 1,421,520 176,453,277  13.10
AUSTR10Y2009 13 1,935,816.22 145,902,468 1,936,601.55 145,961,658  10.83
GILT10Y 2009 § 828,060 113,618,113 831,900 114,144,999  8.47
)
)
1,690,000.00 128,811,800 127,358,400 9.45
510,000.00 54,503,700 53,340,900 3.96
760,000.00 60,389,600 59,181,200 4.39
2,390,000.00 294,663,100 296,670,700 22.02
970,000.00 132,046,100 133,084,000 9.88
6,600,000.00 79,596,000 79,464,000 5.90
)
22
15
2005 30
15 22
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30 31
2020 1 22 2020 7 22

1,713,795 1,260,999

171,450,040 168,748,496

-~ 520,157

173,163,835 170,529,652

173,163,835 170,529,652

43,923 42,659

922,282 895,790

5,448 3,685

971,653 942,134

971,653 942,134

200,000,000 200,000,000

27,807,818 30,412,482

172,192,182 169,587,518

172,192,182 169,587,518

173,163,835 170,529,652
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30 31
2019 7 23 2020 1 23
2020 1 22 2020 7 22
2,566,502 1,662,429
2,566,502 1,662,429
299 101
63,433 42,659
1,332,001 895,790
5,479 3,685
1,401,212 942,235
3,967,714 2,604,664
3,967,714 2,604,664
3,967,714 2,604,664
64,355,104 27,807,818
40,515,000 -
40,515,000 -
27,807,818 30,412,482
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30 31
2020 1 22 2020 7 22
2005 6 30 2005 6 30
7,610,000,000 7,610,000,000
500,000,000 200,000,000
2.6 2.6
20,000 20,000
27,807,818 30,412,482
30 31
2019 7 23 2020 1 23
2020 1 22 2020 7 22

A 299 | A 101
B 6,281 | B 4,921
c 5,982 | ¢ 5,022
D 1,400,913 | D 942,134
E 1,394,931 | E 947,156
F 20,000 | F 20,000
G 28,571 | G 20,000
H x / 976,466 | H / 947,156
I 0| 1 0
J 0] J 0
K a ) 0| K a ) 0
L a ) 0| L a ) 0
M 0| M 0
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30 31
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2020 1 22 2020 7 22
30 31
2020 1 22 2020 7 22
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30 2020 1 22

1,088,620
1,088,620
31 2020 7 22
1,661,120
1,661,120
30 31
2020 1 22 2020 7 22
8,610 [1 8,479

€Y

@
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152,396,366 168,748,496
152,396, 366 168,748,496
2020 1 22 2020 7 22
863,391,710 870,731,449
6,361,069 6,280,612
513,343,665 490,104,846
1,383,096,444 1,367,116,907
1,383,096,444 1,367,116,907
9,430,398 14,536,226
= 520,157
121 530
9,430,519 15,056,913
9,430,519 15,056,913
1,228,504,307 1,221,059,530
145,161,618 131,000,464
1,373,665,925 1,352,059,994
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2020 1 22 2020 7 22
1,373,665,925 1,352,059,994
1,383,096,444 1,367,116,907

12 133 60
61
2020 1 22 2020 7 22
2019 7 23 2020 1 283
2,239,926,765 1,228,504,307
547,818

1,011,970,276 7,444,777
153,558,894 152,630,598
230,429,607 229,032,933
153,326,811 152,396,366
230,381,611 228,985,242
384,047,256 381,719,416
76,760,128 76,294,975
1,228,504,307 1,221,059,530
1,228,504,307 1,221,059,530

2019 7 23 2020 1 23

2020 1 22 2020 7 22
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2020 1 22
225,234,381 224,966,171 268,210
279,573,226 281,440,161 1,866,935
504,807,607, 506,406,332 2,135,145
2020 7 22
562,681,693 565,126,389 2,444,696
443,928,941 445,927,092 1,998,151
1,006,610,634 1,011,053,481 446,545
1.
2.
3.
4.
2020 1 22
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344,104,343 350,230,100 6,125,757
344,104,343 350,230,100 6,125,757
783,626,059 790,686,000 7,059,941
84,806,166 85,618,800 812,634
357,113,344 360,616,800 3,503,456
120,065,649 121,856,000, 1,790,355
92,779,020 93,474,000 694,980
128,861,884 129,120,400, 258,516
1,127,730,402 1,140,916,100; 934,184
2020 7 22
125,332,935 128,811,800 3,478,865
125,332,935 128,811,800 3,478,865
609,017,476 621,198,500 12,181,024
54,860,751 54,503,700 357,051
60,206,288 60,389,600 183,312
288,789,675 294,663,100 5,873,425
129,072,662 132,046,100 2,973,438
76,088,100 79,596,000 3,507,900
734,350,411 750,010,300 8,702,159
1.
@
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@

2.

3.

2020 1 22 2020 7 22

1 1.1182 |1 1.1073
a ) (11,182 )l ) (11,073 )
(€H)
@)
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2020 7 31

168,993,169

45,999

168,947,170

20,000

8,447

1,367,323,745

19,965,502

1,347,358,243

1,221,059,530

1.1034
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2020 7

31

10

2020 7

399

2020 7
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17,363,045,900
230,000,000
197,012,500

31

13 5
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839 204,546
785 174,234
270 10,792
515 163,441
54 30,312
41 1,466
13 28,845
38 59
19 52
193 61 2019
31
( )
60 61
(2019 31 ) (2020 31 )
20,680 24,591
1 19
495 603
38 14
16,867 16,912
618 1,412
2,408 2,371
791 1,437
869 1,316
42,769 48,679
136 182
137 135
274 318
107 120
107 120
16,755 17,826
25,769 25,769
447 484
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1,913 2,022
44,886 46,102
45,268 46,540
88,038 95,220

( )
60 61

(2019 31 ) (2020 31 )
354 554
6,112 5,881
7 8
71 71
5,299 5,202
734 599
3,897 3 4,289
2,382 1,439
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