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FRANCE OAT 0.5 05/25/29 & S = 0.5000 3,000 3,243 401,039 | 2029/05/25
FRANCE OAT 2.75 10/25/27 & 5 = 2.7500 4,000 4,947 611,700 | 2027/10/25
FRANCE OAT 0.75 11/25/28 & 5 2 0.7500 3,500 3,850 476,029 | 2028/11/25
FRANCE OAT 0.0 11/25/29 & 5 2 0.0000 3,300 3,416 422,439 | 2029/11/25
I\ st - 22,800 27,145 3,356,216 -
a—-og--Kq1v) % F1—-0O FI1—0O FH
DEUTSCHLAND 5.625 01/04/28 & 5 2 5.6250 1,000 1,472 182,025 | 2028/01/04
DEUTSCHLAND 6.25 01/04/30 & i = 6.2500 1,900 3,150 389,478 | 2030/01/04
DEUTSCHLAND 0.25 02/15/29 & S = 0.2500 1,700 1,834 226,773 | 2029/02/15
DEUTSCHLAND 0.5 02/15/28 & 5 2 0.5000 1,500 1,637 202,409 | 2028/02/15
DEUTSCHLAND 0.0 02/15/30 & 5 = 0.0000 2,000 2,117 261,768 | 2030/02/15
DEUTSCHLAND 6.5 07/04/27 & 5 = 6.5000 1,000 1,500 185,582 | 2027/07/04




2020 F 10 ! 15 H R £
# 1 5F i & -
& 2| A X | HHETH NEEs @ | NEREE BEFHAHE
(@—o--rkT1v) % F1—0O Fa1—-0O R
DEUTSCHLAND 4.75 07/04/28 & & 4.7500 900 1.291 159,624 | 2028/07/04
DEUTSCHLAND 0.5 08/15/27 & 5 25 0.5000 2,500 2,716 335,901 | 2027/08/15
DEUTSCHLAND 0.25 08/15/28 & 3 3 0.2500 2,000 2,151 266,033 | 2028/08/15
DEUTSCHLAND 08/15/29 & 5 % 0.0000 2,500 2,645 327,099 | 2029/08/15
a5 5 - — 17,000 20,516 2,536,697 -
(2—-0--1599U7) % F1—0O F1—-0O T
ITALY BTPS 2.0 02/01/28 & 3 = 2.0000 2,000 2,234 276,240 | 2028/02/01
ITALY BTPS 3.5 03/01/30 & 5 3 3.5000 2,000 2,536 313,563 | 2030/03/01
ITALY BTPS 1.35 04/01/30 & B 5 1.3500 2,000 2,143 265,071 | 2030/04/01
ITALY BTPS 2.2 06/01/27 & A 2.2000 1,000 1,125 139,144 | 2027/06/01
ITALY BTPS 2.05 08/01/27 & 75 2.0500 2,000 2,234 276,231 | 2027/08/01
ITALY BTPS 3.0 08/01/29 B 5 % 3.0000 2,000 2,428 300,252 | 2029/08/01
ITALY BTPS 4.75 09/01/28 & & = 4.7500 2,000 2,666 329,702 | 2028/09/01
ITALY BTPS 6.5 11/01/27 & i 6.5000 2,000 2,853 352,769 | 2027/11/01
ITALY BTPS 5.25 11/01/29 & 5 3 5.2500 2,000 2,833 350,296 | 2029/11/01
ITALY BTPS 2.8 12/01/28 & 5 % 2.8000 2,000 2,374 293,637 | 2028/12/01
) 5 - - 19,000 23,430 2,896,909 -
= 5 — — — — 16,893,987 —




WMiZEETHEDER 20204108 1581R7%
I8 = _ £ 38 £ B H X
T i L] H =
+M %
R g v — 7 7 > R 12,741,050 99.3
- ) O — > % . %2 O 89,403 0.7
% B [E £ B E # & 12,830,454 100.0

G£1)
Cx2)
C£3)

FHORRDBMUREESUIETTHI ETo Bl NBRFE2UZIMHEAALTVET,
HEROBHABEYY -7 7 > RONEREEDRESTHMERRICY T BHEE. 17,050,780FH. 97.6% T,
BEEEE. PRONDZ DA EONBEEEETERSDOMEICIBERBELLEDTT, BH. 2020F108158ICHTBFHERE

L—KE. 17XU% - KL=10526M. 1475 - K)L=80.02M. 11F¥UR-KR>YK=137.06M. 11—0=123.64MTY,

BEE. 8&. 488 JUBEMBADKR

(20205 R158). (20206 B158). (202057 BA158). (20208 F178). (2020F9F158). (2020108 158)K#E

L =] F222H K F223H K F 224K F 225K F 226 K $ 227 8K
(A) B | 12,752,124,407M | 12,937,147,770M | 12,995,164,989M | 13,112,551,331M | 12,980,426,906M | 12,830,454,291M
dJ—-J)L-0O0—->% 89,940,760 94,253,534 91,254,377 100,171,752 97,263,510 89,403,473
HBIEETY -7 7 NEHESR) | 12,662,183,647 | 12,842,894,236 | 12,903,910,612 |13,012,379,579 | 12,883,16339 | 12,741,050,818
(B) & & 28,100,018 32,021,515 28,961,888 38,984,942 33,615,802 32,728,033
Kb B 17,089,173 16,984,705 16,845,187 16,781,731 16,709,324 16,619,290
NN 20,589 3,551,896 998,674 9,839,466 6,062,985 5,044,510
K i 5 5T W WM 10,951,764 11,444,693 11,079,090 12,320,444 10,805,514 11,025,776
Z O fhRILEHR 38,492 40,221 38,937 43,301 37,979 38,457
(C) MBEME(A—B)|[12,724,024,389 |12,905,126,255 |12,966,203,101 |13,073,566,389 |12,946,811,104 |12,797,726,258
7T A 17,089,173,580 | 16,984,705,669 | 16,845,187,156 | 16,781,731,442 | 16,709,324338 | 16,619,290,708
RHA R B R £ 24365149191 |24,079579.414  |A3,878984,055 |A3,708,165,053 |43,762,513,234 |A3,821,564,450
(D) % %% ¥ #8 O %4 |17,089,173,5800 | 16,984,705,6690 | 16,845,187,1560 | 16,781,731,4420 | 16,709,324,3380 | 16,619,290,70801
1 R0S% ) BEMmER(C/D) 7,446 7,598 7,697H 7,790 7,748 7,701

CF) B221HRICHFTBTTAEAX17,129,852,570M. SEMHRE (522283~52278) DICH T2 EBIRETALRF48,192,916M. EIFEHN
TLARR(3558,754,778M T,



WIERDIRN

[@ 2020&4%165][@ 2020&5@165][@ 2020&6%165][@ 2020&7@165][5 2020&8%185][@ 20204 9 ﬁ%g]
Z 202058158 F 2020& 6 B158J(ZE 202057 B158J(F 202058 8178 E 2020F 9 B158J(E 202010815
Ji] E] g 222 Hj % 223 Hj £ 224 Hi % 225 £ £ 226 Hi s 227 Hi
(A)EE % & IR %= 226110 3,849 22,7011 £2,564M ~3,6780 £1,794H
g2 R M =2 - 14 1 6 6 4
A N T 22611 £3,863 22712 22,570 23,684 1,798
(B) BifisEHcEB = 29,289,531 287,330,142 195,031,217 185,298,724 242,772,431 151,627,372
7 = pin 29,591,929 289,110,921 195,473,974 185,700,714 166,584 377,934
7 = E| 302,398 ~1,780,779 2442757 401,990 242,939,015 252,005,306
(C)fE £ % M | 210,990,256 11,484,914 211,118,027 212,363,745 210,843,493 211,064,233
(D) LipiEE(A+B+C) 18,296,664 275,841,379 183,910,489 172,932,415 253,619,602 262,693,399
(E) B 8 48 #1318 %5 £ | £1,599,505,389 | ~1,588,188,611 |~A1,318,057,495 |~1,145,174,956 984,262,462 | ~1,048,712,582
(F) BIESEEERE | £22766,851,293 |~2,750,247,477 |22727,991,862 |A2719,140,781 |~2,707,921,846 |22,693,539,179
(CEEXEER) (35,657,628) (35,483,976) (35,246,722) (35,370,534) (35,326,245) (35,176,116)
(55 B 18 %5 48 4 £8) |(22,802,508,921) [(~2.785,731,453) |(A2,763,238,584) [(2~2,754,511,315) |(A2,743,248,091) |(A2,728,715,295)
(G) & EH(D+E+F)|24348,060,018 |~4,062,594709 |~3,862,138868 |~3,691,383,322 |A3,745803910 |A3,804,945,160
(HIX & 9 B | 217,089,173 116,984,705 16,845,187 216,781,731 216,709,324 16,619,290
REBRHIIEES(G+H) | 24,365,149,191 | £4,079,579,414 | ~3,878,984,055 |~3,708,165,053 |~3,762,513,234 |~3,821,564,450
EBNEEEBIES | 22766851293 | A2750247,477 | 22727991862 |£2719140,781 | 22707921846 | 22693,539,179
(GCEEXCEE:) (35,660,966) (35,485,681) (35,248,990) (35,378,299) (35,330,644) (35,177,409)
(FEERHE Y [(12802512259) |(A2785733,158) [(£2.763,240,852) [(~2,754,519,080) [(42,743,252,490) |(£2.728,716,588)
DEEBBEILS 193,518,849 196,664,299 197,588,184 201,145,450 192,368,242 183,585,264
B O 1B ® £|A1791816747 | 21525996236 | A1,348580377 | A1,190,169,722 | A1,246,959,630 | ~1,311,610,535
C£1) B)BMESTEERREIHROHMRZ(CLDEDEZAET,
(F2) (OfSEEHRMZIC IFEFTHRINC T T 2/ HEREELEEZSHTERRLTVET,
(E3) (FENEtEERESEHDDI(E. EENBIREDR. BIREZ UM, STtAEE LS VW EEEDEWLVWET,
(¥4) pEEDERERE
15 E] % 222 Hi & 223 Hj % 224 Hj 2 225 £ % 226 Hi = 227 Hi
(a) BEEREORESZNG | 12,804,575 | 21,354,169 | 19,437,036 | 21,337,633 8,900,560M4 8,908,667H
(b) BEERENEMIATESER 0 0 0 0 0 0
(Ol & 3 = £| 35660966 35,485,681 35,248,990 35,378,299 35,330,644 35,177,409
(d) % EC % 5 78 11 & | 197.803,447 192,294,835 194,996,335 196,589,548 200,177,006 191,295,887
(o) BEAINEIUZ A (atb+ctd) | 246,268,988 249,134,685 249,682,361 253,305,480 244,408,210 235,381,963
(1) 1504k SEHEHERE 144.11 146.68 148.22 150.94 146.27 141.63
(g) & [ 2| 17,089,173 16,984,705 16,845,187 16,781,731 16,709,324 16,619,290
M1 O« SRS 10 10 10 10 10 10
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H7 72 ROELHEAIZRDEY TT

& 5 B B |FA. #EHRCUET,
& B 5 & BAZRERTBZLEED A HEZ TBRENRE LT, REVICEZEL

rENEER A EEMEDORRZBELET,

FEREXRR

HAZR<. FTS EHREGE T > 7T v 7 RICSENBEICATET SEHT.
BIATRAIRILES. ERHEE. EABRUZTDMBRENRITI 25%1>T Y
TACBENDBEZTOEE. BITHEE. ERHEREE. RHeREanz
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1483(2015F11H 48

M % [RA1 >~ % M % M % % | B8AH
23,285 3.2 619.31 1.0 (121.09 6.4 (13270 | £6.6| 97.4| 40,751

201711848
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)
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7 X A & i = 80,392 91,072
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BEE B s een | manEam| 0 | UTEALE [SENE | 280L | 2658

F7 XA RV [F7Z7XUH - R FH % % % % %

7 X ) A 78,800 83,851 9,058,450 493 — 493 — —
FTHFS - R)LTFHFS - RIL FH

Vil A b4 5,500 5,700 467,472 2.5 — 2.5 — —
FIRIR AR [FARIR AR g

14 F 1 R 5,900 7,411 1,037,244 5.6 — 5.6 - -
1 — O F1—0 F1—0 FH

7 7 v R 21,300 25,263 3,042,696 16.6 — 16.6 — —

N 1 Vi 12,600 14,767 1,778,617 9.7 — 9.7 - -

14 9 1) 7 18,000 21,856 2,632,425 14.3 — 14.3 — —
ES

= st - - 18,016,907 98.0 — 98.0 — —
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& B | A X | ¥ HEH NEE - @ RERELE BEFAH
(ZAUAH) % F7A)ARIL [F7A)A- R FH
US T N/B 2.625 02/15/29 & i F 2.6250 6,000 6,487 700,844 | 2029/02/15
US TN/B 2.75 02/15/28 & i ZF 2.7500 5,900 6,406 692,051 | 2028/02/15
US T N/B 2.25 02/15/27 & &t ZF 2.2500 7,000 7,310 789,766 | 2027/02/15
US T N/B 2.875 05/15/49 & 5 2 2.8750 2,000 2,305 249,076 | 2049/05/15
US TN/B 2.875 05/15/28 & 5 2.8750 6,000 6,582 711,073 | 2028/05/15
US T N/B 2.375 05/15/29 & it = 2.3750 7,000 7,423 801,937 | 2029/05/15
US T N/B 2.375 05/15/27 & &t 2.3750 6,000 6,327 683,526 | 2027/05/15
US T N/B 2.25 08/15/27 & 5 2.2500 6,000 6,274 677,854 | 2027/08/15
US T N/B 2.875 08/15/28 & 5 = 2.8750 6,900 7,580 818,899 | 2028/08/15
US T N/B 1.625 08/15/29 & S 1.6250 7,000 6,958 751,779 | 2029/08/15
USTN/B 3.125 11/15/28 & 5 % 3.1250 6,000 6,728 726,923 | 2028/11/15
USTN/B 2.0 11/15/26 & 5 2 2.0000 7,000 7,186 776,355 | 2026/11/15
USTN/B 2.25 11/15/27 & 3 25 2.2500 6,000 6,279 678,360 | 2027/11/15
N 5 - 78,800 83,851 9,058,450 -
(B9 % [FH+9 - RIL [FH+9 - RIL M
CANADA 2.0 06/01/28 & Ef 2.0000 2,000 2,094 171,792 | 2028/06/01
CANADA 1.0 06/01/27 & 5 = 1.0000 1,500 1,456 119,415 | 2027/06/01
CANADA 2.25 06/01/29 & 3 2 2.2500 2,000 2,149 176,264 | 2029/06/01
N 5 — 5,500 5,700 467,472 -
(1F¥1VR) % [FAFUR-KR [FAFUZR-RIR +H
UK TREASURY 1.25 07/22/27 & i F 1.2500 1,300 1,378 192,920 | 2027/07/22
UK TREASURY 1.625 10/22/28 & i F 1.6250 1,500 1,643 229,967 | 2028/10/22
UK TREASURY 6.0 12/07/28 & &t ZF 6.0000 1,900 2,826 395,600 | 2028/12/07
UK TREASURY 4.25 12/07/27 & & & 4.2500 1,200 1,563 218,756 | 2027/12/07
I\ 5 — 5,900 7,411 1,037,244 -
a-g-73>2Xk) % F1—0O F1—0O FH
FRANCE OAT 5.5 04/25/29 & &t 5.5000 3,000 4,632 557,951 | 2029/04/25
FRANCE OAT 2.0 05/25/48 & 5 = 2.0000 1,000 1,355 163,292 | 2048/05/25
FRANCE OAT 0.75 05/25/28 & 5 = 0.7500 3,000 3,255 392,097 | 2028/05/25
FRANCE OAT 0.5 05/25/29 & Bt 0.5000 3,000 3,186 383,747 | 2029/05/25
FRANCE OAT 1.0 05/25/27 & &t 1.0000 1,500 1,649 198,640 | 2027/05/25
FRANCE OAT 2.75 10/25/27 & 5 = 2.7500 4,000 4,986 600,574 | 2027/10/25
FRANCE OAT 0.25 11/25/26 & i = 0.2500 2,300 2,396 288,679 | 2026/11/25
FRANCE OAT 0.75 11/25/28 & 5 0.7500 3,500 3,800 457,713 | 2028/11/25
N st = 21,300 25,263 3,042,696 -
(a—-og--KT1v) % Fa1—0O F1—0O +H
DEUTSCHLAND 5.625 01/04/28 & 5 = 5.6250 1,000 1,512 182,223 | 2028/01/04
DEUTSCHLAND 0.25 02/15/29 & S = 0.2500 1,700 1,811 218,187 | 2029/02/15
DEUTSCHLAND 0.5 02/15/28 & 5 0.5000 1,500 1,628 196,081 | 2028/02/15
DEUTSCHLAND 0.25 02/15/27 & 5 = 0.2500 1,500 1,590 191,514 | 2027/02/15
DEUTSCHLAND 6.5 07/04/27 & 5 = 6.5000 1,000 1,550 186,737 | 2027/07/04
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DEUTSCHLAND 4.75 07/04/28 & i F 4.7500 900 1,317 158,653 2028/07/04
DEUTSCHLAND 0.5 08/15/27 & i F 0.5000 2,500 2,707 326,037 | 2027/08/15
DEUTSCHLAND 0.25 08/15/28 & i = 0.2500 2,000 2,129 256,515 | 2028/08/15
DEUTSCHLAND 08/15/29 & i = 0.0000 500 520 62,666 | 2029/08/15
N 5 — - 12,600 14,767 1,778,617 -
(a-—-a--19U7) % Fa1—-0O F1—0O FH
ITALY BTPS 2.0 02/01/28 & i = 2.0000 2,000 2,201 265,172 | 2028/02/01
ITALY BTPS 2.2 06/01/27 & 5 F 2.2000 2,000 2,220 267,449 | 2027/06/01
ITALY BTPS 2.05 08/01/27 & i F 2.0500 2,000 2,200 265,042 2027/08/01
ITALY BTPS 3.0 08/01/29 & i = 3.0000 3,000 3,579 431,128 | 2029/08/01
ITALY BTPS 4.75 09/01/28 & i = 4.7500 2,000 2,673 322,019 | 2028/09/01
ITALY BTPS 7.25 11/01/26 & 5 = 7.2500 1,500 2,178 262,426 | 2026/11/01
ITALY BTPS 6.5 11/01/27 & 5 % 6.5000 2,000 2,892 348,360 | 2027/11/01
ITALY BTPS 1.25 12/01/26 & i = 1.2500 1,500 1,566 188,660 | 2026/12/01
ITALY BTPS 2.8 12/01/28 & 5 2.8000 2,000 2,342 282,166 | 2028/12/01
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