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(2004 10 29 )

284,845,860 10.98

507,429,974 19.56

18,024,398 0.69

307,957,888 11.87

196,389,613 7.57

232,693,072 8.97

54,014,019 2.08

26,680,522 1.03

55,647,103 2.15

48,768,478 1.88

17,905,405 0.69

20,782,825 0.80

40,515,360 1.56

254,875,233 9.83

41,036,228 1.58

45,842,000 177

137,474,052 5.30

8,800,574 0.34

31,578,164 1.22

56,193,644 2.17

21,723,058 0.84

12,222,682 0.47

10,882,611 0.42

16,364,126 0.63

20,354,557 0.78

2,469,001,446 95.18

111,670,844 4.30

24,108,868 0.93

83,041,161 3.20

218,820,873 8.43

93,666,173 3.61

2,594,156,146 100.00

2004 10 29

207 10 100,000,000 101.80 | 101,807,000 101.80 | 101,804,000 0.9 | 2008/12/22 3.92
37 5 80,000,000 101.04 80,838,400 101.03 80,828,800 0.8 | 2009/6/20 3.12
263 10 50,000,000 101.25 50,629,000 101.03 50,517,000 1.6 | 2014/9/20 1.95
67 20 45,000,000 97.64 43,939,800 96.97 43,640,100 1.9 [ 2034/3/20 1.68
DEV BANK JAPAN 1.6%| 40,000,000 100.42 40,168,120 101.28 40,515,360 1.6 | 2014/6/20 1.56
US TREASURY N/B 4.25% 2,000,000 | 10,744.08 | 214,881,775 | 10,808.79 | 216,175,896 4.25 | 2013/11/15 8.33
US TREASURY N/B 4.375% 850,000 | 11,046.04 93,891,369 | 11,042.72 93,863,120 4.375 | 2007/5/15 3.62
US TREASURY N/B 6.25% 650,000 | 12,585.65 81,806,747 | 12,710.07 82,615,488 6.25 | 2030/5/15 3.18
US TREASURY N/B 8.875% 390,000 | 15,125.67 58,990,113 | 15,215.26 59,339,532 8.875 | 2017/8/15 2.29
US TREASURY N/B 7.5% 350,000 | 14,140.19 49,490,673 | 14,292.82 50,024,891 7.5 | 2024/11/15 1.93
FLEETBOSTON FINL 4.875% 400,000 | 11,028.38 44,113,542 | 11,085.26 44,341,065 4.875 | 2006/12/1 171
AMER GENL FIN FLOAT 280,000 | 13,565.25 37,982,703 | 13,535.19 37,898,557 2.465 | 2008/12/22 1.46
DEUTSCHLAND REP 3.75% 1,050,000 | 13,425.17 | 140,964,346 | 13,494.51 | 141,692,418 3.75 2013/7/4 5.46
DEUTSCHLAND REP 6% 97 300,000 | 14,523.78 43,571,352 | 14,524.32 43,572,977 6.0 2007/1/4 1.68
DEUTSCHLAND REP 5.5% 274,098 | 15,360.60 42,103,109 | 15,487.90 42,452,048 55 2031/1/4 1.64
DEUTSCHLAND REP 3.75% 300,000 | 13,882.38 41,647,162 | 13,919.22 41,757,673 3.75 2009/1/4 1.61
DEUTSCHLAND REP 5.25% 200,000 | 14,858.83 29,717,675 | 14,907.72 29,815,456 5.25 2011/1/4 1.15
BTPS 4.25% 450,000 [ 14,121.15 63,545,178 | 14,165.84 63,746,291 4.25 | 2009/11/1 2.46
B T P S 6 % 340,000 | 16,082.04 54,678,941 | 16,220.45 55,149,533 6.0 2031/5/1 2.13
B T P S 5 % 350,000 | 14,617.09 51,159,833 | 14,675.46 51,364,129 5.0 2012/2/1 1.98




2004 10 29
FRANCE O.A.T. 5.5% 800,000 | 14,588.51 | 116,708,156 | 14,604.50 | 116,836,002 5.5 | 2007/10/25 4.50
FRANCE O.A.T. 8.5% 200,000 | 19,847.40 | 39,694,803 | 19,953.71 | 39,907,428 8.5 | 2019/10/25 1.54
FRANCE O.A.T.I/L 3% 190,000 | 16,179.72 | 30,741,473 | 16,168.32 | 30,719,815 3.0 | 2009/7/25 1.18
NATEXIS BANQUE 7% 370,000 | 11,086.27 | 41,019,217 | 11,090.87 | 41,036,228 7.0 | 2005/11/14 1.58
SPANISH GOV'T 4.2% 400,000 | 13,841.48 | 55,365,950 | 13,911.77 | 55,647,103 42| 2013/7/30 2.15
BELGIUM KINGDOM 4.25% 350,000 | 13,858.95 | 48,506,353 | 13,933.85 | 48,768,478 | 4.25 | 2013/9/28 1.88
SCA COORD CENTER 5.375% 220,000 | 14,336.98 | 31,541,368 | 14,353.71 | 31,578,164 | 5.375 | 2007/6/25 1.22
UK TREASURY 4% 200,000 | 18,912.98 | 37,825,960 | 18,948.00 | 37,896,013 40|  2009/3/7 1.46
MIDLAND BANK PLC 8.625% 700,000 | 10,736.60 | 75,156,221 | 10,697.10 | 74,879,728 | 8.625 | 2004/12/15 2.89
NATL AUSTRALIABK 8.6% 300,000 | 12,748.82 | 38,246,460 | 12,949.88 | 38,849,648 8.6 | 2010/5/19 1.50
(2004 10 29
68.27
1.56
25.35
95.18
2004 10 29
(2004 10 29 )
0412 100,000,000 138,050,000 | 138,150,000 | 138,150,000 5.33
CBT 10Y 0412 46 5,178,593.98 5,206,625 | 552,839,438 21.31
CBT 2Y 0412 17 3,594,437.5 | 3,597,890.54 | 382,024,017 14.73
CBT 5Y 0412 8 886,375.04 889,250 94,420,563 3.64
SCHATZ 0412 6 636,270 637,410 86,324,436 3.33
LONG GILT 0412 1 107,910 108,260 21,066,313 0.81
DOLLARS 0503 72 17,548,200 17,544,600 | 1,862,885,630 71.81
DOLLARS 0603 72 17,385,300 17,400,600 | 1,847,595,713 71.22




2004 10 29
) ) () ()
) ) ) )

1 1998 10 12 5,700 5,728 1.0138 1.0188
2 1999 11 6,337 6,381 1.0157 1.0227
3 1999 12 6,876 6,896 1.0093 1.0123
4 1999 12 7,925 7,942 0.9677 0.9697
5 1999 10 12 7,503 7,511 0.9472 0.9482
6 2000 11 7,094 7,101 0.9376 0.9386
7 2000 11 6,588 6,595 0.9452 0.9462
8 2000 11 6,346 6,353 0.9367 0.9377
9 2000 10 11 6,128 6,134 0.9351 0.9361
10 2001 11 6,186 6,193 0.9636 0.9646
11 2001 11 6,025 6,031 0.9662 0.9672
12 2001 11 5,957 5,963 0.9560 0.9570
13 2001 10 11 5,791 5,797 0.9633 0.9643
14 2002 11 5,408 5,413 0.9593 0.9603
15 2002 11 5,109 5,114 0.9484 0.9494
16 2002 11 5,039 5,045 0.9588 0.9598
17 2002 10 11 4,901 4,906 0.9817 0.9827
18 2003 14 4,696 4,701 0.9877 0.9887
19 2003 11 4,605 4,610 0.9956 0.9966
20 2003 11 4,045 4,049 1.0140 1.0150
21 2003 10 14 3,321 3,324 0.9916 0.9926
22 2004 13 3,215 3,219 1.0046 1.0056
23 2004 12 3,150 3,153 1.0079 1.0089
24 2004 12 2,604 2,607 0.9970 0.9980
25 2004 10 12 2,590 2,593 1.0020 1.0030

2003 11 3,209 0.9925

2003 12 3,195 0.9986

2004 3,199 1.0031

2004 3,192 1.0092

2004 3,170 1.0145

2004 2,618 0.9994

2004 2,600 0.9950

2004 2,591 0.9921

2004 2,576 0.9913

2004 2,591 1.0000

2004 2,592 1.0031

2004 10 2,594 1.0040

1 1
998 3 0.0050
1998 10 12
1 1 1
998 0 3 0.0070
1999 11
1999 12 0.0030
1999 12
1999 13 0.0020
1999 12
1999 13 0.0010
1999 10 12
1999 10 13 0.0010
2000 11
2 12
000 0.0010
2000 11
2 12
000 0.0010
2000 11
2000 12 0.0010
2000 10 11
10 2000 10 12 0.0010
2001 11
11 2001 12 0.0010
2001 11
12 2001 12 0.0010
2001 11
2001 12
13 00 0.0010
2001 10 11
2001 1 12
14 00 0 0.0010
2002 11
15 2002 12 0.0010
2002 11
16 2002 12 0.0010
2002 11
17 2002 12 0.0010
2002 10 11
18 2002 10 12 0.0010
2003 14
2 1
19 008 5 0.0010
2003 11
2 12
20 003 0.0010
2003 11
21 2003 12 0.0010
2003 10 14
2 2003 10 15 0.0010
2004 13
23 2004 1 0.0010
2004 12
24 2004 13 0.0010
2004 12
2004 1
25 00 3 0.0010
2004 10 12




1998 31 )
1.9
1998 10 12
1998 10 13
0.9 2
1999 1 @
1999 12
03
1999 12
1999 13
3.9
1999 12
1
999 13 20
1999 10 12
1999 10 13
0.9
2000 11
2000 12
0.9
2000 11 2004 12 004 10 12
2000 12
0.8 () ()
2000 11
2000 12
2000 10 11 o
5,789,187 5,002,278
10 2000 10 12 3.2 29,688 9,89
2001 1 53,802,540 92,230,253
1 2001 12 04 2,281,231,224 1,752,426,848
2001 11 6,721,143 47,104,158
1 2001 12 10 685,034,935 632,215,263
2001 11 101,522,004 24,434,332
1 2001 12 0.9 19,259,110
20010 10 11 38,458,184 37,966,101
u 2001 10 12 03 12,019,190 9,413,349
2002 11 2,189,714 818,651
15 2002 12 10 21,969,519 20,974,096
2002 1 3,228,026,438 2,622,595,225
2002 12
16 1.2 3,228,026,438 2,622,595,225
2002 11
2002 12
1 2002 10 11 i
00 0 62,429,705 19,154,139
18 2002 10 12 0.7 3,125,576 2,585,321
2003 14 412,324 342,688
19 2003 15 0.9 11,545,143 9,595,395
2003 11 392,660 326,341
2 ;ggg ﬁ 19 77,905,408 32,003,884
o - 77,905,408 32,003,884
21 2.1
2003 10 14
2003 10 15
2 14 3,125,576,680 2,585,321,194
2004 13
2004 14
23 2324 " 0.4 24,544,350 5,270,147
472,202,466 418,380,277
2004 13
2 10 24,544,350 5,270,147
2004 12 3,150,121,030 2,590,591,341
2 2004 13 06 Preu oo
oot 10 12 . 3,228,026,438 2,622,595,225




2003 10 15 2004 13
2004 12 2004 10 12
() ()
65,895,158 55,597,944
12,013,383 15,336,679
14,779,117 24,349,771
9,100,998 38,588,317
920,681 | 84,507,341 818,651| 8,815,186
831,666 685,729
23,286,657 19,200,625
1,619,171| 25737,494| 1,454,166 | 21,340,520
58,769,847 12,525,334
58,769,847 12,525,334
58,769,847 12,525,334
688,151
2,428,769
28,208,940 24,544,350
95,237 95,237
4,078,090
22,569 4,100,659
1,355,399
68,062 | 1,423,461
379,168
72,711 451,879
6,299,988 5,172,216
24,544,350 5,270,147

2003 10 15 2004 13
2004 12 2004 10 12
1) 1
W) 2
1) @
12
133 60
61
@ @
2003 10 11 2004 1
2004
2003 13
10 15 2004 10 11
2004 11
2004 10 12
2004 12
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1. MBHER

(1) A77UROMBHERIT, TMBERSE O HGE, B OMER I3 2800 (1
i 38 4E KA 85 59 75) M ONCRMRRIES 2 4D 2 DRUEIZLY . TEEETUUED
[t B | 400 B OV B38| R R P A0 2 3 ON 3 PR R 5 S8 L2 B3 2 BRI (OF
A2 AR 133 5) ISV TIERL TRV ET,
7pk, MSHRITIBHL CO A EREIE, MBI TRRLTRYET,

2) A7 ROFEBENIL60H KRG THHI-, MHHRIT6H H IRl TRV ET,

(3) ARTZ7URIT, GEFREGES 193 020 BIEIC IS ik eI (2003 45 10 A 15

12 FET) OMEHRICOWT, PREFIEEE N IEREEZ T TEYET,

S Pl PR« Ty w2 - MR
BoE#® s W

GRTVET—A For o A Fo—ritfle F- T e FORMI SWI 00 1 SHSGEMRT 604
H1ZE2TONERNOMERE. 2050, RMEHEE ASRUHAGNARRUMERMEZ TR
Hetiof, DOMBEEONARERERECLY, SEFRACREIRTOTESCHRNRIZNTLE
RERMTE_Lizhd,

HOSEFEACHERE - NESEAORASLVHAL I AOGROCRECBL - L ERHTVE, BFD,
EECEAL LTHPA BRESERLAGHRYHECEOBNNERCIERTL>THEAE LY D
FELRAOREE LTOMBEEOEFENNT LI EeRATVS, AEERAL, ERORRELTELE
Wk Hn i B R EBE E AL TS,

WEEEAR, EROMBBRAE, R

R e R L P

FhoTRTTERERNOAEOERE T~ TORELACICTHECRELTVALOEEHE,

SERANETROREI LD RET < HRMEL L,

(1) BERER

R A =4
B 5y . (2004 54 12 ABIE) | (2004410 1 12 HEBHE)
A7p5 2004 4241 12 HET) KON HHREHIR (2004 4241 13 A5 2004 45 10 A i & (1) & B 1)
EREDER
VBN FE
5,789,187 5,002,278
TIE PN AELEE ] 29,688 9,896
L LI EE 53,802,540 92,230,253
2,281,231,224 1,752,426,848
R 2 6,721,143 47,104,158
FEAE S5 685,034,935 632,215,263
YRAE P it A B 7 101,522,004 24,434,332
RIA4: 19,259,110 -
HRILFIE 38,458,184 37,966,101
P R HirEL2 12,019,190 9,413,349
Z DAL R 2,189,714 818,651
FEANZFEREILS: 21,969,519 20,974,096
ENE A 3,228,026,438 2,622,595,225
SEREEAL, EREIEN 19 20 20RTEESCREENEH a0, 177 FORRRM 28T QE/E.\ s 3,228,026,438 2,622,595,225
AfEDE
W FE
WEFEAL, RARCET -REAESSLBOCAIEROER-ARL TEREIT -4, EROXR ¥)ﬁi?rﬁﬁf:5¥fﬁh%ﬁl£ 62'429'705 19'154'139
RADI g 57 B 4 3,125,576 2,585,321
FALSZFEE 412,324 342,688
RALZEFEHE 11,545,143 9,595,395
o TR RERS LB ERE ERAFORRCARLT, ZOMAALEE T 392,660 326,341
FEFOFRIGWEAN 12 0REORIENEONLER A ﬁ@]ﬁfﬁﬁ% 77,905,408 32,003,884
AEE 77,905,408 32,003,884
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510 B 20014E 4 A 12H 110,510,912 114,954,793 6,231,378,077
F 20014F 7 H11H (0 (0) )
5 13 F 20014 7 A12H 30,877,835 250,464,812 6,011,791,100
% 2001 4E 10 /11 A 0 (0) 0
5 14 1 2001 4E 10 A 12 A 42,995,767 417,295,159 | 5,637,491,708
% 20024 1 A11H (0) (0) (0)
5151 1 20024F 1 A 12 H 20,812,384 271,471,653 5,386,832,439
% 20024E 4 A11H (0) (0) (0)
5 16 B 20024E 4 A 12H 23,784,445 154,059,525 5,256,557,359
£ 20024F 7 A11H ) (0) 0
p—_— B 20024 7 H12H 12,504,990 276,065,426 | 4,992,996,923
F 20024E 10 A 11 A (0 (0) )
518 4 2002 4E 10 A 12 A 8,891,395 246,677,648 4,755,210,670
F 20034F 1 H 14 H (0 (0) )
5 10 1 1 200345 1 A 15H 15,610,518 144,491,962 4,626,329,226
% 20034F 4 J 11 H (0 (0) 0
1 20034F 4 A 12 H 8,953,662 645,539,003 3,989,743,885

%520 #1 . .
% 20034 7 A11 A (0) (0) (0)
5911 1 20034F 7 A 12 H 11,129,132 651,080,963 3,349,792,054
% 2003410 ] 14 A (0) (0) (0)
p— 4 2003 4E 10 H 15 H 12,466,095 160,975,186 | 3,201,282,963
H 20044F 1 13 H ) (0) )
p— B 20044 1 A 14 H 6,815,890 82,522,173 3,125,576,680
F 20044F 4 H12H (0 (0) )
504 0 B 20044 4 13 H 6,067,811 519,349,312 2,612,295,179
F 20044F 7 H12H (0 (0) )
5 25 1 1 20044F 7 A 13 H 5,286,451 32,260,436 | 2,585,321,194
% 2004 4E 10 /] 12 A ) (0) 0
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