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FiEBERER
%51 AffRERIHIER

(1 #X
- e : ¢ A &
HmE & MK T > 7 s
b V% kk A2 K RL
AGL RESOURCES INC 100, 000 32. 620 3, 262, 000. 000
REGAL ENTERTAINMENT GROUP 240, 000 16. 180 3, 883, 200. 000
AIR PRODUCTS & CHEMICALS 135, 000 87. 330 11, 789, 550. 000
BURLINGTON NORTHERN SANTA 30, 000 102. 470 3, 074, 100. 000
BRISTOL MYERS SQUIBB 170, 000 22.320 3, 794, 400. 000
LEGG MASON INC 40, 000 47. 350 1, 894, 000. 000
CATERPILLAR INC DEL 100, 000 64. 580 6, 458, 000. 000
MORGAN STANLEY 220, 000 43.270 9, 519, 400. 000
DOMINION RESOURCES INC/VA 196, 000 42. 580 8, 345, 680. 000
DEERE & CO 125, 000 62. 780 7, 847, 500. 000
COLGATE PAIMOLIVE CO 100, 000 79. 250 7,925, 000. 000
COCA COLA CO 170, 000 53. 380 9, 074, 600. 000
FPL GROUP INC 100, 000 55. 920 5, 592, 000. 000
US BANCORP 290, 000 33. 940 9, 842, 600. 000
FAMILY DOLLAR STORES 320, 000 27.730 8, 873, 600. 000
GENERAL ELECTRIC CO 450, 000 29. 090 13, 090, 500. 000
GENERAL MILLS INC 120, 000 68. 450 8, 214, 000. 000
FIRSTENERGY CORP 115, 000 70. 510 8, 108, 650. 000
GENUINE PARTS CO 170, 000 42. 450 7, 216, 500. 000
INT’ L BUSINESS MACHINES 100, 000 117. 290 11, 729, 000. 000
ELI LILLY & CO 160, 000 46. 670 7,467, 200. 000
LUBRIZOL CORP 127, 000 52. 040 6, 609, 080. 000
MCDONALD’ S CORP 300, 000 62. 420 18, 726, 000. 000
MERCK & CO INC 200, 000 35. 480 7, 096, 000. 000
OCH-ZIFF CAPITAL MANAGEME 222, 200 17. 290 3, 841, 838. 000
PHILIP MORRIS INTERNATION 360, 000 54. 980 19, 792, 800. 000
ALTRIA GROUP INC 125, 000 20. 970 2, 621, 250. 000
PROCTER & GAMBLE CO 195, 000 72. 370 14, 112, 150. 000
EXELON CORP 130, 000 66. 450 8, 638, 500. 000
CONOCOPHILLIPS 210, 000 74. 690 15, 684, 900. 000
AMERICAN WATER WORKS CO 120, 800 20.910 2, 525, 928. 000
CHEVRON CORP 170, 000 81. 050 13, 778, 500. 000
STANLEY WORKS/THE 70, 000 48. 250 3, 377, 500. 000
SOUTHERN CO 235, 000 38. 000 8, 930, 000. 000
AT&T INC 930, 000 32. 550 30, 271, 500. 000
MARATHON OIL CORP 250, 000 43.900 10, 975, 000. 000
WELLS FARGO & CO 320, 000 33. 560 10, 739, 200. 000
PUBLIC SERVICE ENTERPRISE 230, 000 38. 430 8, 838, 900. 000
VISA INC-CLASS A SHS 74, 600 70. 100 5, 229, 460. 000
NATIONAL FUEL GAS CO 60, 000 45. 560 2, 733, 600. 000
TEXTRON INC 110, 000 39. 070 4, 297, 700. 000
ONEOK INC 140, 000 42. 000 5, 880, 000. 000
NOBLE ENERGY INC 50, 000 64. 930 3, 246, 500. 000
BANK OF AMERICA CORP 280, 000 34. 730 9, 724, 400. 000
EMERSON ELECTRIC CO 155, 000 44. 630 6, 917, 650. 000
BAXTER INTL INC 110, 000 68. 360 7, 519, 600. 000
HARTFORD FINANCIAL SVCS 110, 000 66. 270 7, 289, 700. 000
UST INC 110, 000 68. 900 7, 579, 000. 000
ENTERGY CORP 67, 000 97. 660 6, 543, 220. 000
MICROSOFT CORP 390, 000 26. 120 10, 186, 800. 000
LINEAR TECHNOLOGY CORP 200, 000 30. 620 6, 124, 000. 000
VF CORP 120, 000 83. 580 10, 029, 600. 000
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P NS /NGt 7S kv
9, 622, 600 436, 861, 756. 000

(47,071, 854, 209)

TFH RV Bk B HF RV T RV
BANK OF NOVA SCOTIA 200, 000 47.100 9, 420, 000. 000

ROYAL BANK OF CANADA 160, 000 48. 600 7, 776, 000. 000

TECK COMINCO LIMITED-CL B 140, 000 38. 180 5, 345, 200. 000

MANULIFE FINANCIAL CORP 180, 000 37.650 6, 777, 000. 000

SHOPPERS DRUG MART CORP 90, 000 53. 660 4, 829, 400. 000

o 2 /NG Bk HFH Rv
770, 000 34, 147, 600. 000

(3, 453, 005, 312)

e (S RV R
BHP BILLITON LTD 300, 000 37.600 11, 280, 000. 000

WOODSIDE PETROLEUM 100, 000 58.210 5, 821, 000. 000

NATIONAL AUSTRALIA BANK 270, 000 25.100 6, 777, 000. 000

WESTPAC BANKING 150, 000 24. 580 3, 687, 000. 000

AUSTRALTA & NZLAND BK 309, 000 17. 600 5, 438, 400. 000

RIO TINTO LTD 200, 000 110. 250 22, 050, 000. 000

QBE INSURANCE 760, 000 24. 350 18, 506, 000. 000

ST GEORGE BANK LIMITED 360, 000 31.890 11, 480, 400. 000

WOOLWORTHS 684, 000 27.760 18, 987, 840. 000

COCA-COLA AMATIL LIMITED 410, 000 9. 050 3, 710, 500. 000

TABCORP HOLDINGS LIMITED 574, 000 8.720 5, 005, 280. 000

TELSTRA CORPORATION 2, 700, 000 4. 270 11, 529, 000. 000

MACQUARIE GROUP LIMITED 129, 000 48. 310 6, 231, 990. 000

ONESTEEL LIMITED 600, 000 6. 030 3, 618, 000. 000

COCHLEAR LIMITED 142, 000 55. 950 7, 944, 900. 000

SUNCORP-METWAY LIMITED 210, 000 11. 120 2, 335, 200. 000

HARVEY NORMAN HOLDINGS LT 840, 000 3.550 2, 982, 000. 000

E3% /NG S ZERL
8, 738, 000 147, 384, 510. 000

(12,921, 199, 992)

U L B T NV U RV
SUN HUNG KAI PROPERTIES 300, 000 99. 750 29, 925, 000. 000

HOPEWELL HOLDINGS 2, 700, 000 28. 800 77, 760, 000. 000

CHEUNG KONG 450, 000 108. 600 48, 870, 000. 000

SWIRE PACIFIC LTD ’A’ 210, 000 80. 650 16, 936, 500. 000

CHINA MERCHANTS HLDGS 1, 600, 000 28. 850 46, 160, 000. 000

CLP HOLDINGS LIMITED 1, 100, 000 65. 800 72, 380, 000. 000

JIANGSU EXPRESS €O LTD —H 4, 200, 000 6. 090 25, 578, 000. 000

HK & CHINA GAS 2,904, 000 17.920 52, 039, 630. 000

HANG SENG BANK 660, 000 152. 500 100, 650, 000. 000

WING HANG BANK LIMITED 490, 000 80. 000 39, 200, 000. 000

SHANGHAT INDUSTRIAL HLDG 1, 200, 000 22. 750 27, 300, 000. 000

CHINA PETROLEUM&CHEMICAL 5, 500, 000 7.380 40, 590, 000. 000

ASM PACIFIC TECHNOLOGY 700, 000 52. 500 36, 750, 000. 000

CNOOC LTD 4, 300, 000 10. 840 46, 612, 000. 000

CHINA MOBILE LTD 1, 050, 000 85. 900 90, 195, 000. 000

CHEUNG KONG INFRASTRUCTUR 1, 900, 000 35. 050 66, 595, 000. 000

C0SCO PACIFIC 1, 400, 000 11. 200 15, 680, 000. 000

BANK OF CHINA HONG KONG 5, 500, 000 18. 100 99, 550, 000. 000

R /gt R R
36, 164, 000 932, 771, 180. 000

(12, 881, 569, 996)

SUH RV | o= U TITR—L
% W% [\i%
UNITED OVERSEAS BANK 750, 000 19. 000 14, 250, 000. 000

FRASER & NEAVE LTD 2, 300, 000 4. 260 9, 798, 000. 000
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0.C.B.C. 900, 000 8.070 7, 263, 000. 000

SINGAPORE TELECOM 800, 000 3. 480 2, 784, 000. 000

SINGAP. TECH ENGINEERING 2, 400, 000 2.770 6, 648, 000. 000

SEMBCORP INDUSTRIES LTD 2, 400, 000 3.900 9, 360, 000. 000

UHBR—L NG ¥k STV
(W% %
9, 550, 000 50, 103, 000. 000

(3, 764, 739, 420)

(= ANIZ R AE Rv A kv
ASTA CEMENT CORP 2, 180, 000 34. 800 75, 864, 000. 000

FORMOSA CHEMICALS & FIBRE 2, 700, 000 54. 700 147, 690, 000. 000

CHINA STEEL CORP 8, 576, 090 37. 450 321, 174, 570. 500

DELTA ELECTRONICS INC 3, 585, 300 82. 900 297, 221, 370. 000

CHUNGHWA TELECOM CO LTD 2, 300, 000 79. 800 183, 540, 000. 000

POU CHEN 14, 534, 830 23.100 335, 754, 573. 000

TAIWAN SEMICONDUCTOR 4,321, 679 56. 700 245, 039, 199. 300

HON HAI PRECISION INDUS 2, 072, 000 153. 000 317, 016, 000. 000

PRESIDENT CHAIN STORE COR 3, 050, 000 93. 200 284, 260, 000. 000

FAR EASTERN TEXTILE 6, 354, 200 27. 350 173, 787, 370. 000

BB N P Giadig
49, 674, 099 2, 381, 347, 082. 800

(8, 048, 953, 140)

JR N R YRR YRR
GLAXOSMITHKLINE PLC 260, 000 12. 495 3, 248, 700. 000

DIAGEO PLC 870, 000 10. 440 9, 082, 800. 000

VODAFONE GROUP PLC 4,902, 500 1. 357 6, 652, 692. 500

INCHCAPE PLC 410, 000 2. 607 1, 068, 870. 000

LLOYDS TSB GROUP PLC 1, 000, 000 3. 100 3, 100, 000. 000

CENTRICA PLC 1, 750, 000 3. 247 5, 682, 250. 000

BRIT AMERICAN TOBACCO PLC 750, 000 18. 640 13, 980, 000. 000

ARRIVA PLC 130, 000 7.630 991, 900. 000

HSBC HOLDINGS PLC 700, 000 8.940 6, 258, 000. 000

ANGLO AMERICAN PLC 140, 000 23.970 3, 355, 800. 000

CARNIVAL PLC 170, 000 20. 180 3, 430, 600. 000

XSTRATA PLC 40, 000 25. 640 1, 025, 600. 000

CAPITA GROUP PLC 470, 000 7. 060 3, 318, 200. 000

ROYAL DUTCH SHELL PLC-A S 490, 000 17. 660 8, 653, 400. 000

BN N /INit R BN R
12, 082, 500 69, 848, 812. 500

(13, 230, 762, 064)

AART T | AARTT AART T
NOVARTIS AG-REG SHS 120, 000 59. 200 7, 104, 000. 000

CIE FINANC RICHEMONT-A 85, 000 65. 000 5, 525, 000. 000

SWISSCOM AG-REG 32, 000 361. 000 11, 552, 000. 000

AL ATZT N R AART T
237, 000 24, 181, 000. 000

(2, 309, 285, 500)

IV z— I3 eSS IV z—
7 a—3 7 a— 7 B—3
DNB NOR ASA 1, 000, 000 57. 200 57, 200, 000. 000

TELENOR ASA 400, 000 79. 200 31, 680, 000. 000

IV — N Bk IV z—
7 a—x 7 a—x
1, 400, 000 88, 880, 000. 000

(1, 686, 942, 400)

A =T | Ayz—Fv A =T
Ja—7) Jwa—7 Jwua—7}
S.K.F. AB-B SHS 430, 000 96. 750 41, 602, 500. 000

SCANIA AB-B SHS 200, 000 87. 750 17, 550, 000. 000
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HENNES & MAURITZ AB-B 98, 000 317. 000 31, 066, 000. 000
ATLAS COPCO AB-A SHS 580, 000 84. 000 48,720, 000. 000

AT z—7r NG 73 AT z—T
7wua—7} Jua—}
1, 308, 000 138, 938, 500. 000

(2, 234, 131, 080)

HEED 4 B HHE Y 4 HEED 4
SAMSUNG FIRE & MARINE INS 14, 000 206, 000. 000 2, 884, 000, 000. 000

POSCO 26, 000 450, 000. 000 11, 700, 000, 000. 000

S-OIL CORPORATION 67, 000 65, 100. 000 4, 361, 700, 000. 000

KT CORP 70, 000 42, 750. 000 2,992, 500, 000. 000

KT&G CORP 150, 000 90, 400. 000 13, 560, 000, 000. 000

KANGWON LAND INC 190, 000 14, 700. 000 2, 793, 000, 000. 000

KOREA GAS CORPORATION 125, 000 73, 700. 000 9, 212, 500, 000. 000

SHINHAN FINANCIAL GROUP 150, 000 50, 100. 000 7, 515, 000, 000. 000

SAMSUNG ELECTRONICS 8, 000 543, 000. 000 4, 344, 000, 000. 000

KOREA ELECTRIC POWER CORP 160, 000 32, 300. 000 5, 168, 000, 000. 000

HEED 4 /NG B HEED 4
960, 000 64, 530, 700, 000. 000

(6,311, 102, 460)

a—n R a—u a—u
BAYER AG 90, 000 52. 700 4, 743, 000. 000

E. ON AG 321, 000 37.810 12, 137, 010. 000

BASF SE 170, 000 38.500 6, 545, 000. 000

K+S AG 30, 000 67. 390 2,021, 700. 000

ALLIANZ SE-REG 55, 000 112. 130 6, 167, 150. 000

RW.E AG 170, 000 68. 550 11, 653, 500. 000

DAIMLER AG 50, 000 40. 385 2, 019, 250. 000

STADA ARZNEIMITTEL AG 60, 000 33. 680 2, 020, 800. 000

HEINEKEN NV 100, 000 32.235 3, 223, 500. 000

REED ELSEVIER NV 327, 164 11. 206 3, 666, 199. 780

INT NV 120, 000 24. 340 2,920, 800. 000

TOTAL SA 280, 000 45. 285 12, 679, 800. 000

AIR LIQUIDE 55, 000 82. 600 4, 543, 000. 000

SCHNEIDER ELECTRIC SA 65, 000 67. 440 4, 383, 600. 000

LAFARGE SA 30, 000 85. 665 2, 569, 950. 000

BNP PARIBAS 181, 000 64. 450 11, 665, 450. 000

CASINO GUICHARD PERRACHON 40, 000 64. 050 2, 562, 000. 000

AXA 250, 000 23.815 5,953, 750. 000

KBC GROUPE 130, 000 66. 700 8,671, 000. 000

DELHAIZE GROUP 40, 000 45. 140 1, 805, 600. 000

INTESA SANPAOLO 2, 400, 000 3.875 9, 300, 000. 000

ENI SPA 330, 000 20. 730 6, 840, 900. 000

ENEL SPA 2, 400, 000 6. 090 14, 616, 000. 000

TELEFONICA S. A. 390, 000 16.980 6, 622, 200. 000

REPSOL YPF SA 130, 000 19. 920 2, 589, 600. 000

BANCO SANTANDER SA 1, 100, 000 11. 720 12, 892, 000. 000

NOKIA OYJ 90, 000 14. 010 1, 260, 900. 000

ALPHA BANK A. E. 300, 000 16. 780 5, 034, 000. 000

o—n /NG S a—n
9,704, 164 171, 107, 659. 780

(26, 027, 186, 129)

os B 139, 940, 731, 702
140, 210, 363 [139, 940, 731, 702]

@) BRALB A fRES:
S EHITH Y A,
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Rk 20 43 A 10 HEE

TRk 20 429 H 9 HERLE

AEFZRBT DTRIR T 7
ROHERIZIST % Uiz & ERE

D 1 1247~ 0 HiiEPERE 0.9756 [ 0. 9868 [
(1 15 0247 0 g pEsE) (9, 756 [9) (9, 868 1)
[BIEEE RS
1 AifRERTE
(1) #X
RN EIEITIS W FH AL
) LIS O RES:
FiH HE kA SRR B 5
BERER | kv KFv
AVALONBAY COMMUNITIES INC 236, 721 24,727, 875. 660
SIMON PROPERTY GROUP INC 672, 269 66, 648, 748. 660
BOSTON PROPERTIES INC 433, 288 45, 022, 956. 080
BIOMED REALTY TRUST INC 319, 556 8, 851, 701. 200
APARTMENT INVT&MGMT CO-A 335, 176 12, 334, 476. 800
GENERAL GROWTH PROPERTIES 486, 974 13, 503, 789. 020
VORNADO REALTY TRUST 455, 633 47, 768, 563. 720
EQUITY RESIDENTIAL 612, 987 27, 394, 389. 030
HOST HOTELS&RESORTS INC 2,347, 938 35, 618, 219. 460
SOVRAN SELF STORAGE INC 559, 043 23, 340, 045. 250
VENTAS INC 426, 297 19, 098, 105. 600
ACADIA REALTY TRUST 353, 000 8, 666, 150. 000
AMB PROPERTY CORP 150, 057 7, 501, 349. 430
BRE PROPERTIES—CL A 263, 300 13, 136, 037. 000
MACK—CALI REALTY CORP 469, 126 19, 604, 775. 540
COLONTAL PROPERTIES TRUST 378, 220 7, 556, 835. 600
DEVELOPERS DIV REALTY 333, 580 12, 375, 818. 000
EASTGROUP PROPERTIES INC 212, 348 10, 213, 938. 800
HEALTH CARE REIT INC 220, 555 10, 846, 894. 900
HOME PROPERTIES INC 162, 465 9, 008, 684. 250
LIBERTY PROPERTY TRUST 860, 502 33, 516, 552. 900
MACERICH CO/THE 686, 779 45, 794, 423. 720
PARKWAY PROPERTIES INC 203, 121 7, 690, 161. 060
PROLOGIS 410, 360 19, 274, 609. 200
REGENCY CENTERS CORP 438, 953 28, 474, 881. 110
SL GREEN REALTY CORP 228, 319 21, 057, 861. 370
SENIOR HOUSING PROP TRUST 536, 699 11, 887, 882. 850
UDR INC 709, 742 17, 708, 062. 900
WASHINGTON REAL ESTATE IN 269, 731 10, 131, 096. 360
HEALTH CARE REIT 7.875% D 64, 200 1, 549, 146. 000
CBL&ASSOC PROP 7. 75% C 75, 828 1, 606, 037. 040
COUSINS PROPERTY 7. 75% A 118, 299 2, 472, 449. 100
OMEGA HEALTHCARE INVESTOR 439, 489 7,941, 566. 230
SL GREEN REALTY 7.625% C 62, 600 1, 364, 680. 000
PS BUSINESS PARK 7% H 127, 400 2, 426, 970. 000
DEVELOP DIV RLTY 8% G 73, 800 1, 585, 962. 000
DEVELOP DIV RLTY 7.5% I 64, 600 1, 296, 522. 000
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APARTMENT INVEST 8% T 233, 500 5, 160, 350. 000
APARTMENT INVEST 7.75% U 69, 400 1, 520, 554. 000
DUKE REALTY CORP 6.5% K 113, 400 2, 038, 932. 000
EQUITY RES PROP 6. 48% N 119, 800 2, 437, 930. 000
HCP INC 7.1% F 100, 000 1, 982, 000. 000
HOSPITALITY PROP 8.875% B 50, 633 1, 012, 660. 000
KIMCO REALTY 6.65% F 93, 900 1, 934, 340. 000
PROLOGIS TRUST 6. 75% F 43,000 999, 750. 000
SAUL CENTERS INC 8% A 53, 800 1, 320, 790. 000
WEINGARTEN RLTY 6.75% D 165, 758 3, 596, 948. 600
INLAND REAL ESTATE CORP 539, 000 8, 311, 380. 000
STRATEGIC HOTELS&RESORTS 462, 217 4, 589, 814. 810
KIMCO REALTY 7.75% G 280, 632 6, 665, 010. 000
DUKE REALTY CORP 8.375 0 205, 700 4, 823, 665. 000
HEALTH CARE REIT 7. 625% F 59, 900 1, 419, 630. 000
CORP OFFICE PROPS 8% G 62, 200 1, 456, 724. 000
CORP OFFICE PROPS 7.5% H 48, 000 1, 104, 960. 000
APARTMENT INVEST 8% V 35, 200 779, 680. 000
PS BUSINESS PARK 7. 6% L 46, 200 972, 048. 000
U-STORE-IT TRUST 361, 700 4, 763, 589. 000
KILROY REALTY CORP 7. 5% F 87, 047 1, 754, 867. 520
TANGER FACTORY 7.50% C 53, 900 1, 131, 900. 000
EXTRA SPACE STORAGE INC 512, 250 8, 298, 450. 000
CBL&ASSOC PROP 7. 375% D 67, 890 1, 323, 855. 000
COUSINS PROPERTY 7.5% B 60, 600 1, 224, 120. 000
VORNADO RLTY TST 6.625% G 181, 510 3, 806, 264. 700
APARTMENT INVEST 7. 875% Y 57, 800 1, 261, 774. 000
AMERICAN CAMPUS COMMUNITI 195, 681 6, 210, 914. 940
DIGITAL REALTY 8.5% A 37, 200 874, 200. 000
DIGITAL REALTY 7. 875% B 31, 000 632, 000. 000
PS BUSINESS PARKS 7. 2% M 121, 900 2, 456, 285. 000
REGENCY CENTERS 6. 7% E 91, 350 1, 855, 318. 500
VORNADO REALTY TST 6. 75%F 182, 100 3, 814, 995. 000
VORNADO REALTY TST 6. 75%H 100, 900 2, 149, 170. 000
LASALLE HOTEL 7.5000% D 37, 600 722, 672. 000
LASALLE HOTEL 8% E 88, 200 1, 764, 000. 000
HRPT PROPERTIES 7. 125% C 199, 100 3, 643, 530. 000
PUBLIC STORAGE 6. 95% H 135, 100 2, 953, 286. 000
PUBLIC STORAGE INC I 172,999 3,959, 947. 110
PS BUSINESS PARK 7. 375% 0 68, 300 1, 383, 758. 000
PUBLIC STORAGE INC —K 218, 400 5, 086, 536. 000
DUKE REALTY CORP 6. 60% L 94, 800 1, 730, 100. 000
NAT’ L RETAIL PROP CL C 122, 200 2, 562, 534. 000
DOUGLAS EMMETT 539, 495 13, 120, 518. 400
PUBLIC STORAGE INC L 459, 600 9, 798, 672. 000
LASALLE HOTEL G 137, 000 2, 476, 960. 000
REALTY INCOME PFD E 352, 800 7, 338, 240. 000
PUBLIC STORAGE INC M 440, 100 9, 145, 278. 000
PS BUSINESS PARK P 164, 600 3, 028, 640. 000
BIOMED REALTY 7. 375 A 228, 000 4, 651, 200. 000
WEINGARTEN RLTY F 502, 200 10, 295, 100. 000
HOSPITALITY PROP C 264, 000 4, 179, 120. 000
FIRST IND REALTY 7.25% J 106, 000 2, 052, 160. 000
DUKE REALTY CORP 6. 95% M 129, 000 2, 770, 920. 000
K kv /N kR
24,183, 517 825, 396, 259. 420
(88, 936, 446, 953)
B RV T RV
CAN REAL ESTATE INVEST TR 633, 600 18, 374, 400. 000
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BOARDWALK REAL ESTATE INV 213, 800 8, 113, 710. 000

PRIMARIS RETAIL REAL ESTA 1,288, 175 21, 654, 221. 750
HFHE Rv NGt HFH R
2, 135, 575 48, 142, 331. 750

(4, 868, 152, 587)
R L
CFS RETAIL PROPERTY TRUST 7, 980, 581 18, 195, 724. 680

COMMONWEALTH PROPERTY OFF 6, 372, 036 8, 984, 570. 760

DEXUS PROPERTY GROUP 17, 392, 853 26, 784, 993. 620

MACQUARIE COUNTRYWIDE TRU 13, 544, 736 14, 831, 485. 920

MIRVAC GROUP 3, 936, 075 12, 201, 832. 500

STOCKLAND 3, 464, 429 20, 197, 621. 070

WESTFIELD GROUP 8, 700, 585 159, 481, 723. 050

GOODMAN GROUP 4, 645, 784 15, 052, 340. 160
ZERL /NGt ZERL
66, 037, 079 275, 730, 291. 760

(24, 173, 274, 679)
FH RV HH R
LINK REIT 9, 592, 500 173, 624, 250. 000

CHAMPION REIT 26, 955, 523 96, 500, 772. 340

FORTUNE REAL ESTATE INVES 19, 602, 000 71, 155, 260. 000
RV /N T R
56, 150, 023 341, 280, 282. 340

(4, 713, 080, 699)
TRV SRV
Kv %
CAPITACOMMERCIAL TRUST 9, 738, 000 17, 236, 260. 000

MAPLETREE LOGISTICS TRUST 14, 387, 000 10, 574, 445. 000

ASCOTT RESIDENCE TRUST 3, b41, 000 2,992, 145. 000
TRV /e ARV
Kv %
21, 666, 000 30, 802, 850. 000

(2, 314, 526, 149)
=a—— e
Zv R Zv R R
KIWI INCOME PROPERTY TRU 4,951, 715 5, 644, 955. 100

AMP NZ OFFICE TRUST 5, 738, 652 6, 025, 584. 600
ma—U— /NGE —a——
A NVI% Z KRR
10, 690, 367 11, 670, 539. 700

(840, 628, 975)
HR R NN
LAND SECURITIES PLC 2, 915, 052 39, 061, 696. 800

SEGRO 1,417, 846 6, 106, 662. 720

HAMMERSON PLC 1, 798, 063 17, 207, 462. 910

BRITISH LAND CO PLC 2, 780, 307 20, 977, 416. 310

GREAT PORTLAND ESTATES PL 2, 279, 505 8, 187, 981. 960

LIBERTY INTERNATIONAL PLC 639, 430 6, 202, 471. 000

BRIXTON PLC 2, 025, 457 4,794, 256. 710

DERWENT LONDON PLC 571, 260 6, 083, 919. 000
HR R /NG YR N
14, 426, 920 108, 621, 867. 410

(20, 575, 154, 125)

gT—11 T—1
CORIO NV 315, 321 15, 997, 810. 930

EUROCOMMERCIAL PROPERTI-C 171, 025 4, 966, 566. 000

VASTNED OFFICES/INDUSTRIA 148, 196 2, 351, 870. 520

VASTNED RETAIL NV 87, 997 4,741, 278. 360

ICADE 112, 100 7, 206, 909. 000
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UNIBAIL-RODAMCO 454, 873 66, 406, 909. 270
KLEPTERRE 147, 805 4, 138, 540. 000
a—u NGt a—n
1,437, 317 105, 809, 884. 080
(16,094, 741, 467)

gk At 162, 516, 005, 634
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B - - - —| 314,439,070 —| 315,491,290 1,052,220
KR — — — —| 208,247,693 —| 208,682,380 434,687
HRVR — — — — 48,407,508 — 48,862,620 455,112
a—p — — — — 57,783,369 — 57,946,290 162,421
& Bt — — — —| 314,439,070 —| 315,491,290 1,052,220

() 1. ReioREE sk
(1) AREEFITIIT DBIRRISR 7 7 o RORFEMIRER B ISR e B OMEs R S
TWDAMEIZONWTIE, AFO X S IZFHi L TR0 £,
O HFEHIREER 0TI TAETHIDOZIE A OXBA 7 B OMENR T E SN TS
Tratd, MUk TS ME TR L TR0 9,
@ FFEHIRER B IZB\W TARETHIOZE B OXE 7 BRI OMEN R ST 7R
WEAIE, BLFOFIKIZ L > TBY £,
« FFEHIRIR B ISR TRIOSZNE H 28 2 5 R S e BARD R STV D A
I, BRI QOISO 9 B 23% B IR BTV R DOSWFEEOMEE ¢ &
WCHE L L— R AWTEY £,
- FEEHIER BB TR B 2 2 2 R S e BRI 3R 2 S QUORWE S
WZIE, % BITE BT R S QW D TR S e BB O MiEZ VTR 0 77,
(2) RHEEITBIT DBIRAIS 7 7 o RORFESIFAR B IHBR e EFEGOMED SR S
TWRUMEIZ DWW TIE, FRERIFER B OXf% RS 7e BAGOMME TR L Tl v £,
2. WEIZBOCHARMOREIEI 0 T TR0 £,
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(1 54729 15
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4.25% U.S.

TREASURY NOTE 20130815

>k RKv
1, 000, 000. 000

kv
1, 059, 840. 000

4. 25% U.S.

TREASURY NOTE 20130815

3,900, 000. 000

4, 133, 376. 000

4. 25% U.S.

TREASURY NOTE 20130815

2, 200, 000. 000

2, 331, 648. 000

4.25% U.S.

TREASURY NOTE 20130815

2, 300, 000. 000

2,437, 632. 000

4.25% U. S.

TREASURY NOTE 20131115

1, 400, 000. 000

1, 486, 184. 000

4.25% U. S.

TREASURY NOTE 20141115

1, 500, 000. 000

1, 597, 965. 000

4.25% U.S.

TREASURY NOTE 20141115

600, 000. 000

639, 186. 000

4. 25% U.S.

TREASURY NOTE 20141115

1, 500, 000. 000

1, 597, 965. 000

4. 25% U.S.

TREASURY NOTE 20141115

1, 700, 000. 000

1, 811, 027. 000

4.25% U.S.

TREASURY NOTE 20141115

3,900, 000. 000

4, 154, 709. 000

4.25% U.S.

TREASURY NOTE 20141115

3, 500, 000. 000

3, 728, 585. 000

4.25% U. S.

TREASURY NOTE 20141115

13, 700, 000. 000

14, 594, 747. 000

4.125% U.S.

TREASURY NOTE 20150515

17, 000, 000. 000

17, 988, 040. 000

4. 25% U.S.

TREASURY NOTE 20150815

22, 300, 000. 000

23,742, 364. 000

4. 25% U.S.

TREASURY NOTE 20150815

1, 500, 000. 000

1, 597, 020. 000

4.25% U.S.

TREASURY NOTE 20150815

20, 300, 000. 000

21, 613, 004. 000

4.25% U.S.

TREASURY NOTE 20150815

22, 000, 000. 000

23, 422, 960. 000

4.25% U. S.

TREASURY NOTE 20150815

3, 900, 000. 000

4, 152, 252. 000

4.25% U.S.

TREASURY NOTE 20150815

400, 000. 000

425, 872. 000

3.5% U.S. TREASURY NOTE 20180215

6, 000, 000. 000

5, 947, 500. 000

. 875% U.S.

TREASURY NOTE 20180515

5, 400, 000. 000

3.5% U.S. TREASURY NOTE 20180215 3, 500, 000. 000 3, 469, 375. 000
3.5% U.S. TREASURY NOTE 20180215 4, 400, 000. 000 4, 361, 500. 000
3.875% U.S. TREASURY NOTE 20180515 3, 200, 000. 000 3, 259, 488. 000
3.875% U.S. TREASURY NOTE 20180515 3, 000, 000. 000 3, 055, 770. 000
3.875% U.S. TREASURY NOTE 20180515 800, 000. 000 814, 872. 000
3.875% U.S. TREASURY NOTE 20180515 4, 000, 000. 000 4, 074, 360. 000
3.875% U.S. TREASURY NOTE 20180515 1, 900, 000. 000 1, 935, 321. 000
3.875% U.S. TREASURY NOTE 20180515 1, 500, 000. 000 1,527, 885. 000
3.875% U.S. TREASURY NOTE 20180515 1, 000, 000. 000 1, 018, 590. 000
3.875% U.S. TREASURY NOTE 20180515 1, 000, 000. 000 1, 018, 590. 000
3.875% U.S. TREASURY NOTE 20180515 500, 000. 000 509, 295. 000
3.875% U.S. TREASURY NOTE 20180515 3, 200, 000. 000 3, 259, 488. 000
3.875% U.S. TREASURY NOTE 20180515 4, 100, 000. 000 4,176, 219. 000
3.875% U.S. TREASURY NOTE 20180515 4, 900, 000. 000 4,991, 091. 000
3.875% U.S. TREASURY NOTE 20180515 1, 700, 000. 000 1, 731, 603. 000
3.875% U.S. TREASURY NOTE 20180515 3, 100, 000. 000 3, 157, 629. 000
3

5, 500, 386. 000

4% U.S. TREASURY NOTE 20180815

1, 000, 000. 000

1,027, 810. 000

11. 25% U.S. TREASURY BOND 20150215 1, 800, 000. 000 2, 642, 058. 000
9% U.S. TREASURY BOND 20181115 100, 000. 000 143, 375. 000
9% U.S. TREASURY BOND 20181115 100, 000. 000 143, 375. 000
9% U.S. TREASURY BOND 20181115 1, 000, 000. 000 1, 433, 750. 000
9% U.S. TREASURY BOND 20181115 1, 000, 000. 000 1, 433, 750. 000
9% U.S. TREASURY BOND 20181115 1, 600, 000. 000 2, 294, 000. 000
9% U.S. TREASURY BOND 20181115 2, 200, 000. 000 3, 154, 250. 000
9% U.S. TREASURY BOND 20181115 300, 000. 000 430, 125. 000
9% U.S. TREASURY BOND 20181115 700, 000. 000 1, 003, 625. 000
9% U.S. TREASURY BOND 20181115 800, 000. 000 1, 147, 000. 000
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M U.S.

TREASURY BOND 20181115

1, 000, 000. 000

1, 433, 750. 000

9% U.S. TREASURY BOND 20181115 1, 000, 000. 000 1, 433, 750. 000
9% U.S. TREASURY BOND 20181115 400, 000. 000 573, 500. 000
9% U.S. TREASURY BOND 20181115 200, 000. 000 286, 750. 000
9% U.S. TREASURY BOND 20181115 1, 200, 000. 000 1, 720, 500. 000
9% U.S. TREASURY BOND 20181115 1, 500, 000. 000 2, 150, 625. 000
9% U.S. TREASURY BOND 20181115 2, 000, 000. 000 2, 867, 500. 000
9% U.S. TREASURY BOND 20181115 1, 000, 000. 000 1, 433, 750. 000
9% U.S. TREASURY BOND 20181115 2, 400, 000. 000 3, 441, 000. 000
9% U.S. TREASURY BOND 20181115 3,900, 000. 000 5, 591, 625. 000
9% U.S. TREASURY BOND 20181115 2, 500, 000. 000 3, 584, 375. 000
9% U.S. TREASURY BOND 20181115 400, 000. 000 573, 500. 000
9% U.S. TREASURY BOND 20181115 3, 900, 000. 000 5, 591, 625. 000
9% U.S. TREASURY BOND 20181115 5, 000, 000. 000 7, 168, 750. 000
9% U.S. TREASURY BOND 20181115 1, 800, 000. 000 2, 580, 750. 000
9% U.S. TREASURY BOND 20181115 2, 600, 000. 000 3, 7217, 750. 000
9% U.S. TREASURY BOND 20181115 300, 000. 000 430, 125. 000
9% U.S. TREASURY BOND 20181115 800, 000. 000 1, 147, 000. 000
9% U.S. TREASURY BOND 20181115 1, 200, 000. 000 1, 720, 500. 000
9% U.S. TREASURY BOND 20181115 700, 000. 000 1, 003, 625. 000
9% U.S. TREASURY BOND 20181115 700, 000. 000 1, 003, 625. 000
9% U.S. TREASURY BOND 20181115 600, 000. 000 860, 250. 000
9% U.S. TREASURY BOND 20181115 2,700, 000. 000 3, 871, 125. 000
9% U.S. TREASURY BOND 20181115 3, 200, 000. 000 4, 588, 000. 000
9% U.S. TREASURY BOND 20181115 2, 900, 000. 000 4, 157, 875. 000
9% U.S. TREASURY BOND 20181115 3, 800, 000. 000 5, 448, 250. 000
9% U.S. TREASURY BOND 20181115 1, 200, 000. 000 1, 720, 500. 000
9% U.S. TREASURY BOND 20181115 1, 300, 000. 000 1, 863, 875. 000
9% U.S. TREASURY BOND 20181115 1, 000, 000. 000 1, 433, 750. 000
9% U.S. TREASURY BOND 20181115 500, 000. 000 716, 875. 000
9% U.S. TREASURY BOND 20181115 2, 400, 000. 000 3, 441, 000. 000
9% U.S. TREASURY BOND 20181115 3, 000, 000. 000 4, 301, 250. 000
9% U.S. TREASURY BOND 20181115 800, 000. 000 1, 147, 000. 000
9% U.S. TREASURY BOND 20181115 3, 200, 000. 000 4, 588, 000. 000
8. 75% U.S. TREASURY BOND 20200515 1, 100, 000. 000 1, 586, 233. 000
7.875% U.S. TREASURY BOND 20210215 800, 000. 000 1, 095, 624. 000
7.875% U.S. TREASURY BOND 20210215 900, 000. 000 1,232, 577. 000
8.125% U.S. TREASURY BOND 20210515 3, 800, 000. 000 5, 314, 642. 000
8.125% U.S. TREASURY BOND 20210515 2,700, 000. 000 3, 776, 193. 000
8.125% U.S. TREASURY BOND 20210515 1, 500, 000. 000 2,097, 885. 000
8.125% U.S. TREASURY BOND 20210515 700, 000. 000 979, 013. 000
8.125% U.S. TREASURY BOND 20210515 800, 000. 000 1, 118, 872. 000
8.125% U.S. TREASURY BOND 20210515 300, 000. 000 419, 577. 000
8.125% U.S. TREASURY BOND 20210515 300, 000. 000 419, 577. 000
8.125% U.S. TREASURY BOND 20210515 300, 000. 000 419, 577. 000
8.125% U.S. TREASURY BOND 20210515 200, 000. 000 279, 718. 000
8.125% U.S. TREASURY BOND 20210515 400, 000. 000 5569, 436. 000
8.125% U.S. TREASURY BOND 20210515 6, 000, 000. 000 8, 391, 540. 000
8.125% U.S. TREASURY BOND 20210515 6, 000, 000. 000 8, 391, 540. 000
8.125% U.S. TREASURY BOND 20210515 3, 000, 000. 000 4,195, 770. 000
8.125% U.S. TREASURY BOND 20210515 1, 000, 000. 000 1, 398, 590. 000
8.125% U.S. TREASURY BOND 20210515 7, 000, 000. 000 9, 790, 130. 000
8.125% U.S. TREASURY BOND 20210515 9, 100, 000. 000 12,727, 169. 000
8.125% U.S. TREASURY BOND 20210515 1, 200, 000. 000 1, 678, 308. 000
8.125% U.S. TREASURY BOND 20210515 2, 000, 000. 000 2,797, 180. 000
8.125% U.S. TREASURY BOND 20210515 3, 000, 000. 000 4,195, 770. 000
8.125% U.S. TREASURY BOND 20210515 4, 900, 000. 000 6, 853, 091. 000
8.125% U.S. TREASURY BOND 20210515 4, 800, 000. 000 6, 713, 232. 000
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. 125% U.S. TREASURY BOND 20210515

3, 700, 000. 000

5, 174, 783. 000

. 125% U.S. TREASURY BOND 20210515

4, 500, 000. 000

6, 293, 655. 000

125% U.S. TREASURY BOND 20210515

800, 000. 000

1, 118, 872. 000

125% U.S. TREASURY BOND 20210515

3, 000, 000. 000

4,195, 770. 000

125% U.S. TREASURY BOND 20210515

4, 500, 000. 000

6, 293, 655. 000

125% U.S. TREASURY BOND 20210515

3, 700, 000. 000

5, 174, 783. 000

125% U.S. TREASURY BOND 20210515

4, 500, 000. 000

6, 293, 655. 000

125% U.S. TREASURY BOND 20210515

1, 500, 000. 000

2,097, 885. 000

125% U.S. TREASURY BOND 20210515

3, 000, 000. 000

4,195, 770. 000

125% U.S. TREASURY BOND 20210515

5, 500, 000. 000

7,692, 245. 000

125% U.S. TREASURY BOND 20210515

2, 200, 000. 000

3, 076, 898. 000

125% U.S. TREASURY BOND 20210515

3, 300, 000. 000

4, 615, 347. 000

125% U.S. TREASURY BOND 20210515

2, 000, 000. 000

2,797, 180. 000

125% U.S. TREASURY BOND 20210515

3, 000, 000. 000

4,195, 770. 000

125% U.S. TREASURY BOND 20210515

4, 000, 000. 000

5, 594, 360. 000

125% U.S. TREASURY BOND 20210515

2, 500, 000. 000

3, 496, 475. 000

125% U.S. TREASURY BOND 20210515

1, 800, 000. 000

2,517, 462. 000

125% U.S. TREASURY BOND 20210515

1, 200, 000. 000

1, 678, 308. 000

125% U.S. TREASURY BOND 20210515

1, 400, 000. 000

1, 958, 026. 000

125% U.S. TREASURY BOND 20210515

1, 100, 000. 000

1, 538, 449. 000

125% U.S. TREASURY BOND 20210815

3, 000, 000. 000

4, 208, 430. 000

125% U.S. TREASURY BOND 20210815

1, 700, 000. 000

2, 384, 777. 000

. 125% U.S. TREASURY BOND 20210815

1, 600, 000. 000

2, 244, 496. 000

o | 0| 90| 90| o0| 00| 00| 00| 00| 00| 00| 00| 00| 00|00|00|00|00|00|00|00|00|00|0

. 125% U.S. TREASURY BOND 20210815

500, 000. 000

701, 405. 000

8.125% U.S. TREASURY BOND 20210815

6, 500, 000. 000

9, 118, 265. 000

7.25% U.S.

TREASURY BOND 20220815

7, 000, 000. 000

9, 273, 880. 000

7.625% U.S. TREASURY BOND 20221115

2, 500, 000. 000

3, 421, 875. 000

7.625% U.S. TREASURY BOND 20221115

1, 000, 000. 000

1, 368, 750. 000

7.125% U.S. TREASURY BOND 20230215

1, 200, 000. 000

1, 579, 500. 000

6. 25% U.S. TREASURY BOND 20230815 17,700, 000. 000 21, 679, 668. 000
6. 25% U.S. TREASURY BOND 20230815 4, 900, 000. 000 6, 001, 716. 000
6. 25% U.S. TREASURY BOND 20230815 8, 300, 000. 000 10, 166, 172. 000
6. 25% U.S. TREASURY BOND 20230815 8, 900, 000. 000 10, 901, 076. 000
6. 25% U.S. TREASURY BOND 20230815 3, 300, 000. 000 4,041, 972. 000
6. 25% U.S. TREASURY BOND 20230815 2, 000, 000. 000 2, 449, 680. 000
6. 25% U.S. TREASURY BOND 20230815 100, 000. 000 122, 484. 000
6. 25% U.S. TREASURY BOND 20230815 200, 000. 000 244, 968. 000
7.5% U.S. TREASURY BOND 20241115 7, 200, 000. 000 9, 987, 696. 000
7.5% U.S. TREASURY BOND 20241115 5, 500, 000. 000 7, 629, 490. 000
7.5% U.S. TREASURY BOND 20241115 4, 500, 000. 000 6, 242, 310. 000
7.5% U.S. TREASURY BOND 20241115 2, 600, 000. 000 3, 606, 668. 000

7.5% U.S.

TREASURY BOND 20241115

1, 100, 000. 000

1, 525, 898. 000

7.625% U.S. TREASURY BOND 20250215

8, 000, 000. 000

11, 236, 240. 000

6. 875% U.S. TREASURY BOND 20250815 700, 000. 000 920, 717. 000
6. 75% U.S. TREASURY BOND 20260815 900, 000. 000 1, 176, 462. 000
6. 5% U.S. TREASURY BOND 20261115 600, 000. 000 767, 058. 000
6. 5% U.S. TREASURY BOND 20261115 300, 000. 000 383, 529. 000

6. 25% U.S.

TREASURY BOND 20300515

4, 200, 000. 000

5, 340, 552. 000

4. 375% U.S. TREASURY BOND 20380215

1, 000, 000. 000

1,017, 500. 000

4.375% U.S. TREASURY BOND 20380215

2, 500, 000. 000

2, 543, 750. 000

4.375% U.S. TREASURY BOND 20380215

10, 000, 000. 000

10, 175, 000. 000

4.375% U.S. TREASURY BOND 20380215

3, 000, 000. 000

3, 052, 500. 000

4.375% U.S. TREASURY BOND 20380215

2, 500, 000. 000

2, 543, 750. 000

4. 375% U.S. TREASURY BOND 20380215

1, 600, 000. 000

1, 628, 000. 000

4. 375% U.S. TREASURY BOND 20380215

2, 000, 000. 000

2, 035, 000. 000

4. 375% U.S. TREASURY BOND 20380215

4, 000, 000. 000

4, 070, 000. 000

4.375% U.S. TREASURY BOND 20380215

1, 900, 000. 000

1, 933, 250. 000

4.375% U.S. TREASURY BOND 20380215

1, 100, 000. 000

1, 119, 250. 000
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4. 375% U.S. TREASURY BOND 20380215

400, 000. 000

407, 000. 000

4.375% U.S. TREASURY BOND 20380215

2, 300, 000. 000

2, 340, 250. 000

4.375% U.S. TREASURY BOND 20380215

3,900, 000. 000

3, 968, 250. 000

4.375% U.S. TREASURY BOND 20380215

3, 500, 000. 000

3, 561, 250. 000

4. 375% U.S. TREASURY BOND 20380215

6, 500, 000. 000

6, 613, 750. 000

4.5% U.S. TREASURY BOND 20380515

3, 200, 000. 000

3, 324, 992. 000

b NS /INGE P P
523, 900, 000. 000 644, 268, 399. 000

(56, 450, 225, 000) | (69, 419, 919, 992)

AFH R Y Y
9. 5% CANADTAN GOVERNMENT BOND 20100601 400, 000. 000 445, 224. 000

9. 5% CANADIAN GOVERNMENT BOND 20100601

1, 000, 000. 000

1, 113, 060. 000

8% CANADIAN GOVERNMENT BOND 20230601

3, 200, 000. 000

4, 681, 728. 000

8% CANADIAN GOVERNMENT BOND 20230601

3, 800, 000. 000

5, 559, 552. 000

9% CANADIAN GOVERNMENT BOND 20250601

600, 000. 000

969, 060. 000

9% CANADIAN GOVERNMENT BOND 20250601

6, 300, 000. 000

10, 175, 130. 000

9% CANADIAN GOVERNMENT BOND 20250601

4, 500, 000. 000

7, 267, 950. 000

9% CANADIAN GOVERNMENT BOND 20250601

5, 000, 000. 000

8, 075, 500. 000

9% CANADIAN GOVERNMENT BOND 20250601

700, 000. 000

1, 130, 570. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 300, 000. 000

2, 099, 630. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 700, 000. 000

2,745, 670. 000

9% CANADIAN GOVERNMENT BOND 20250601

2, 500, 000. 000

4, 037, 750. 000

9% CANADIAN GOVERNMENT BOND 20250601

2, 500, 000. 000

4, 037, 750. 000

9% CANADIAN GOVERNMENT BOND 20250601

2, 000, 000. 000

3, 230, 200. 000

9% CANADIAN GOVERNMENT BOND 20250601

2, 300, 000. 000

3, 714, 730. 000

9% CANADIAN GOVERNMENT BOND 20250601

400, 000. 000

646, 040. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 600, 000. 000

2, 584, 160. 000

9% CANADIAN GOVERNMENT BOND 20250601

2, 200, 000. 000

3, 553, 220. 000

9% CANADIAN GOVERNMENT BOND 20250601

2, 000, 000. 000

3, 230, 200. 000

9% CANADIAN GOVERNMENT BOND 20250601

2, 000, 000. 000

3, 230, 200. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 000, 000. 000

1, 615, 100. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 200, 000. 000

1, 938, 120. 000

9% CANADIAN GOVERNMENT BOND 20250601

2, 400, 000. 000

3, 876, 240. 000

9% CANADIAN GOVERNMENT BOND 20250601

2, 000, 000. 000

3, 230, 200. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 100, 000. 000

1,776, 610. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 200, 000. 000

1, 938, 120. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 000, 000. 000

1, 615, 100. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 400, 000. 000

2, 261, 140. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 600, 000. 000

2, 584, 160. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 300, 000. 000

2, 099, 630. 000

9% CANADIAN GOVERNMENT BOND 20250601 800, 000. 000 1, 292, 080. 000
9% CANADIAN GOVERNMENT BOND 20250601 800, 000. 000 1, 292, 080. 000
9% CANADIAN GOVERNMENT BOND 20250601 2, 000, 000. 000 3, 230, 200. 000
9% CANADIAN GOVERNMENT BOND 20250601 700, 000. 000 1, 130, 570. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 100, 000. 000

1,776, 610. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 600, 000. 000

2, 584, 160. 000

9% CANADIAN GOVERNMENT BOND 20250601 100, 000. 000 161, 510. 000
9% CANADIAN GOVERNMENT BOND 20250601 100, 000. 000 161, 510. 000
9% CANADIAN GOVERNMENT BOND 20250601 500, 000. 000 807, 550. 000
9% CANADIAN GOVERNMENT BOND 20250601 400, 000. 000 646, 040. 000
9% CANADIAN GOVERNMENT BOND 20250601 100, 000. 000 161, 510. 000
9% CANADIAN GOVERNMENT BOND 20250601 400, 000. 000 646, 040. 000
9% CANADIAN GOVERNMENT BOND 20250601 400, 000. 000 646, 040. 000
9% CANADIAN GOVERNMENT BOND 20250601 500, 000. 000 807, 550. 000
9% CANADIAN GOVERNMENT BOND 20250601 600, 000. 000 969, 060. 000
9% CANADIAN GOVERNMENT BOND 20250601 300, 000. 000 484, 530. 000
9% CANADIAN GOVERNMENT BOND 20250601 200, 000. 000 323, 020. 000
9% CANADIAN GOVERNMENT BOND 20250601 300, 000. 000 484, 530. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 500, 000. 000

2, 422, 650. 000
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9% CANADIAN GOVERNMENT BOND 20250601

1, 000, 000. 000

1, 615, 100. 000

9% CANADIAN GOVERNMENT BOND 20250601

200, 000. 000

323, 020. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 900, 000. 000

3, 068, 690. 000

9% CANADIAN GOVERNMENT BOND 20250601

2, 500, 000. 000

4,037, 750. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 700, 000. 000

2,745, 670. 000

9% CANADIAN GOVERNMENT BOND 20250601

500, 000. 000

807, 550. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 000, 000. 000

1, 615, 100. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 400, 000. 000

2, 261, 140. 000

9% CANADIAN GOVERNMENT BOND 20250601 800, 000. 000 1, 292, 080. 000
9% CANADIAN GOVERNMENT BOND 20250601 400, 000. 000 646, 040. 000
9% CANADIAN GOVERNMENT BOND 20250601 500, 000. 000 807, 550. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 400, 000. 000

2, 261, 140. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 100, 000. 000

1,776, 610. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 400, 000. 000

2, 261, 140. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 500, 000. 000

2, 422, 650. 000

9% CANADIAN GOVERNMENT BOND 20250601 700, 000. 000 1, 130, 570. 000
9% CANADIAN GOVERNMENT BOND 20250601 200, 000. 000 323, 020. 000
9% CANADIAN GOVERNMENT BOND 20250601 2, 000, 000. 000 3, 230, 200. 000
9% CANADIAN GOVERNMENT BOND 20250601 400, 000. 000 646, 040. 000
9% CANADIAN GOVERNMENT BOND 20250601 500, 000. 000 807, 550. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 600, 000. 000 2, 584, 160. 000
9% CANADIAN GOVERNMENT BOND 20250601 800, 000. 000 1, 292, 080. 000
9% CANADIAN GOVERNMENT BOND 20250601 2, 400, 000. 000 3, 876, 240. 000
8% CANADIAN GOVERNMENT BOND 20270601 700, 000. 000 1,067, 675. 000
8% CANADIAN GOVERNMENT BOND 20270601 300, 000. 000 457, 575. 000
8% CANADIAN GOVERNMENT BOND 20270601 100, 000. 000 152, 525. 000
8% CANADIAN GOVERNMENT BOND 20270601 100, 000. 000 152, 525. 000
8% CANADIAN GOVERNMENT BOND 20270601 400, 000. 000 610, 100. 000
8% CANADIAN GOVERNMENT BOND 20270601 700, 000. 000 1, 067, 675. 000
8% CANADIAN GOVERNMENT BOND 20270601 400, 000. 000 610, 100. 000
8% CANADIAN GOVERNMENT BOND 20270601 400, 000. 000 610, 100. 000
8% CANADIAN GOVERNMENT BOND 20270601 200, 000. 000 305, 050. 000
8% CANADIAN GOVERNMENT BOND 20270601 100, 000. 000 152, 525. 000
8% CANADIAN GOVERNMENT BOND 20270601 200, 000. 000 305, 050. 000
8% CANADIAN GOVERNMENT BOND 20270601 200, 000. 000 305, 050. 000

8% CANADIAN GOVERNMENT BOND 20270601

1, 000, 000. 000

1, 525, 250. 000

8% CANADIAN GOVERNMENT BOND 20270601

1, 500, 000. 000

2, 287, 875. 000

8% CANADIAN GOVERNMENT BOND 20270601

1, 000, 000. 000

1, 525, 250. 000

8% CANADIAN GOVERNMENT BOND 20270601

700, 000. 000

1, 067, 675. 000

8% CANADIAN GOVERNMENT BOND 20270601

1, 700, 000. 000

2,592, 925. 000

8% CANADIAN GOVERNMENT BOND 20270601

1, 200, 000. 000

1, 830, 300. 000

5. 25% CANADIAN GOVERNMENT BOND
20120601

400, 000. 000

432, 112. 000

5. 25% CANADIAN GOVERNMENT BOND
20130601

500, 000. 000

548, 875. 000

5% CANADIAN GOVERNMENT BOND 20140601

1, 500, 000. 000

1, 647, 720. 000

4. 5% CANADTAN GOVERNVENT BOND 20150601

2, 000, 000. 000

2, 154, 480. 000

4. 5% CANADTAN GOVERNVENT BOND 20150601

6, 200, 000. 000

6, 678, 888. 000

4. 5% CANADIAN GOVERNMENT BOND 20150601

2, 300, 000. 000

2, 477, 652. 000

4. 5% CANADIAN GOVERNMENT BOND 20150601

10, 700, 000. 000

11, 526, 468. 000

4. 5% CANADIAN GOVERNMENT BOND 20150601

200, 000. 000

215, 448. 000

4. 5% CANADIAN GOVERNMENT BOND 20150601

6, 500, 000. 000

7, 002, 060. 000

4. 5% CANADTAN GOVERNVENT BOND 20150601

2, 600, 000. 000

2, 800, 824. 000

4% CANADIAN GOVERNMENT BOND 20100901 800, 000. 000 818, 528. 000
4% CANADIAN GOVERNMENT BOND 20100901 400, 000. 000 409, 264. 000
4% CANADIAN GOVERNMENT BOND 20100901 200, 000. 000 204, 632. 000

5% CANADIAN GOVERNMENT BOND 20370601

1, 100, 000. 000

1, 298, 484. 000

5% CANADIAN GOVERNMENT BOND 20370601

1, 600, 000. 000

1, 888, 704. 000

5% CANADIAN GOVERNMENT BOND 20370601

900, 000. 000

1, 062, 396. 000
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5% CANADIAN GOVERNMENT BOND 20370601

1, 000, 000. 000

1, 180, 440. 000

5% CANADIAN GOVERNMENT BOND 20370601 1, 000, 000. 000 1, 180, 440. 000
5% CANADIAN GOVERNMENT BOND 20370601 700, 000. 000 826, 308. 000
5% CANADIAN GOVERNMENT BOND 20370601 1, 900, 000. 000 2, 242, 836. 000
5% CANADIAN GOVERNMENT BOND 20370601 5, 100, 000. 000 6, 020, 244. 000

4% CANADIAN GOVERNMENT BOND 20160601

1, 100, 000. 000

1, 150, 985. 000

4% CANADIAN GOVERNMENT BOND 20170601

2, 500, 000. 000

2, 610, 600. 000

4% CANADIAN GOVERNMENT BOND 20170601 1, 000, 000. 000 1, 044, 240. 000
4% CANADIAN GOVERNMENT BOND 20170601 1, 600, 000. 000 1, 670, 784. 000
4% CANADIAN GOVERNMENT BOND 20170601 800, 000. 000 835, 392. 000
4% CANADIAN GOVERNMENT BOND 20170601 1, 800, 000. 000 1, 879, 632. 000
4% CANADIAN GOVERNMENT BOND 20170601 900, 000. 000 939, 816. 000

4% CANADIAN GOVERNMENT BOND 20170601

1, 500, 000. 000

1, 566, 360. 000

4% CANADIAN GOVERNMENT BOND 20170601

1, 700, 000. 000

1, 775, 208. 000

4% CANADIAN GOVERNMENT BOND 20170601

1, 500, 000. 000

1, 566, 360. 000

4% CANADIAN GOVERNMENT BOND 20170601

15, 500, 000. 000

16, 185, 720. 000

4% CANADIAN GOVERNMENT BOND 20170601 600, 000. 000 626, 544. 000
4% CANADIAN GOVERNMENT BOND 20170601 13, 100, 000. 000 13, 679, 544. 000
4% CANADIAN GOVERNMENT BOND 20170601 800, 000. 000 835, 392. 000

4% CANADIAN GOVERNMENT BOND 20170601

1, 500, 000. 000

1, 566, 360. 000

4% CANADIAN GOVERNMENT BOND 20170601

4, 400, 000. 000

4, 594, 656. 000

4% CANADIAN GOVERNMENT BOND 20170601 3, 300, 000. 000 3, 445, 992. 000
4% CANADIAN GOVERNMENT BOND 20170601 6, 100, 000. 000 6, 369, 864. 000
4% CANADIAN GOVERNMENT BOND 20170601 5, 600, 000. 000 5, 847, 744. 000

4% CANADIAN GOVERNMENT BOND 20170601

2, 500, 000. 000

2, 610, 600. 000

4% CANADIAN GOVERNMENT BOND 20170601

5, 000, 000. 000

5, 221, 200. 000

4% CANADIAN GOVERNMENT BOND 20170601

2, 000, 000. 000

2, 088, 480. 000

3. 5% CANADIAN GOVERNMENT BOND 20130601 800, 000. 000 817, 096. 000

3. 5% CANADIAN GOVERNMENT BOND 20130601 2, 000, 000. 000 2, 042, 740. 000

Vol S I /NG HFH v HFH KL
234, 600, 000. 000 307, 533, 411. 000

(23, 722, 752, 000) (31, 097, 778, 520)

ZRL ZERL 5L

6% AUSTRALTAN GOVERNMENT BOND 20170215

131, 500, 000. 000

133, 710, 515. 000

5. 75% AUSTRALIAN GOVERNMENT BOND
20120415

2, 100, 000. 000

2, 105, 943. 000

5. 75% AUSTRALIAN GOVERNMENT BOND
20120415

900, 000. 000

902, 547. 000

5. 75% AUSTRALIAN GOVERNMENT BOND
20120415

1, 600, 000. 000

1, 604, 528. 000

5. 75% AUSTRALIAN GOVERNMENT BOND
20120415

900, 000. 000

902, 547. 000

5. 75% AUSTRALIAN GOVERNMENT BOND
20210515

1, 800, 000. 000

1, 795, 788. 000

5. 75% AUSTRALIAN GOVERNMENT BOND
20210515

700, 000. 000

698, 362. 000

5. 75% AUSTRALIAN GOVERNMENT BOND
20210515

132, 600, 000. 000

132, 289, 716. 000

5. 75% AUSTRALIAN GOVERNMENT BOND
20210515

1, 600, 000. 000

1, 596, 256. 000

5. 75% AUSTRALIAN GOVERNMENT BOND
20210515

4, 000, 000. 000

3,990, 640. 000

5. 75% AUSTRALIAN GOVERNMENT BOND
20210515

52, 200, 000. 000

52,077, 852. 000

5. 75% AUSTRALIAN GOVERNMENT BOND
20210515

2, 000, 000. 000

1, 995, 320. 000

5. 75% AUSTRALIAN GOVERNMENT BOND
20210515

1, 500, 000. 000

1, 496, 490. 000

5. 75% AUSTRALIAN GOVERNMENT BOND

1, 300, 000. 000

1, 296, 958. 000

44




20210515

5. 75% AUSTRALIAN GOVERNMENT BOND
20210515

600, 000. 000

598, 596. 000

5. 75% AUSTRALIAN GOVERNMENT BOND
20210515

1, 000, 000. 000

997, 660. 000

5. 75% AUSTRALIAN GOVERNMENT BOND
20210515

2, 500, 000. 000

2, 494, 150. 000

5. 75% AUSTRALIAN GOVERNMENT BOND
20210515

2, 100, 000. 000

2, 095, 086. 000

5. 75% AUSTRALIAN GOVERNMENT BOND
20210515

2, 200, 000. 000

2, 194, 852. 000

Z v /INGE v Z v
343,100, 000. 000 | 344, 843, 806. 000
(30,079, 577, 000) | (30, 232, 456, 472)
Ry R E R R

8. 75% UNITED KINGDOM GILT BOND
20170825

1, 400, 000. 000

1, 824, 900. 000

8. 75% UNITED KINGDOM GILT BOND

20170825 100, 000. 000 130, 350. 000

;B;JI%SLZHQITED KINGDOM GILT BOND 100, 000, 000 130, 350. 000
0

gozg (;8[2JI;IITED KINGDOM GILT BOND 400, 000. 000 521, 400,000

;B;JI%SLZHQITED KINGDOM GILT BOND 500, 000, 000 631, 750,000

8. 75% UNITED KINGDOM GILT BOND 700, 000, 000 012, 450,000

20170825

8. 75% UNITED KINGDOM GILT BOND
20170825

1, 200, 000. 000

1, 564, 200. 000

8. 75% UNITED KINGDOM GILT BOND

20170825 100, 000. 000 130, 350. 000
0

gozg (;8[2JI;IITED KINGDOM GILT BOND 400, 000. 000 521, 400,000

5236:%8[2]];11"@ KINGDOM GILT BOND 400, 000. 000 521, 400,000
0

gozg (;8[2JI;IITED KINGDOM GILT BOND 600, 000. 000 82, 100,000
0

zozg (;8EI;HTED KINGDOM GILT BOND 400, 000. 000 521, 400,000

;EESS?TED KINGDOM GILT BOND 300, 000, 000 291, 050,000

8. 75% UNITED KINGDOM GILT BOND

2017(;825 100, 000. 000 130, 350. 000

8. 75% UNITED KINGDOM GILT BOND 300, 000, 000 391, 050,000

20170825

8. 75% UNITED KINGDOM GILT BOND
20170825

1, 300, 000. 000

1, 694, 550. 000

8. 75% UNITED KINGDOM GILT BOND
20170825

1, 600, 000. 000

2, 085, 600. 000

8. 75% UNITED KINGDOM GILT BOND
20170825

1, 400, 000. 000

1, 824, 900. 000

8. 75% UNITED KINGDOM GILT BOND
20170825

300, 000. 000

391, 050. 000

8. 75% UNITED KINGDOM GILT BOND
20170825

1, 600, 000. 000

2, 085, 600. 000

8. 75% UNITED KINGDOM GILT BOND
20170825

2, 200, 000. 000

2, 867, 700. 000

8. 75% UNITED KINGDOM GILT BOND
20170825

1, 400, 000. 000

1, 824, 900. 000

8. 75% UNITED KINGDOM GILT BOND

1, 400, 000. 000

1, 824, 900. 000
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20170825

8. 75% UNITED KINGDOM GILT BOND
20170825

500, 000. 000

651, 750. 000

8. 75% UNITED KINGDOM GILT BOND
20170825

800, 000. 000

1, 042, 800. 000

8. 75% UNITED KINGDOM GILT BOND
20170825

1, 200, 000. 000

1, 564, 200. 000

8. 75% UNITED KINGDOM GILT BOND

20170825 800, 000. 000 1, 042, 800. 000

8. 75% UNITED KINGDOM GILT BOND

20170825 300, 000. 000 391, 050. 000
0,

8. 75% UNITED KINGDOM GILT BOND 400, 000. 000 521, 400,000

20170825

8. 75% UNITED KINGDOM GILT BOND
20170825

1, 200, 000. 000

1, 564, 200. 000

8. 75% UNITED KINGDOM GILT BOND
20170825

1, 500, 000. 000

1, 955, 250. 000

8. 75% UNITED KINGDOM GILT BOND
20170825

1, 300, 000. 000

1, 694, 550. 000

8. 75% UNITED KINGDOM GILT BOND
20170825

1, 600, 000. 000

2, 085, 600. 000

8. 75% UNITED KINGDOM GILT BOND
20170825

500, 000. 000

651, 750. 000

8. 75% UNITED KINGDOM GILT BOND
20170825

400, 000. 000

521, 400. 000

8. 75% UNITED KINGDOM GILT BOND
20170825

2, 000, 000. 000

2,607, 000. 000

8% UNITED KINGDOM GILT BOND 20151207

400, 000. 000

484, 600. 000

8% UNITED KINGDOM GILT BOND 20210607

200, 000. 000

263, 660. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 000, 000. 000

1, 318, 300. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 000, 000. 000

1, 318, 300. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 000, 000. 000

1, 318, 300. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 200, 000. 000

1, 581, 960. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 000, 000. 000

1, 318, 300. 000

8% UNITED KINGDOM GILT BOND 20210607 200, 000. 000 263, 660. 000
8% UNITED KINGDOM GILT BOND 20210607 5, 100, 000. 000 6, 723, 330. 000
8% UNITED KINGDOM GILT BOND 20210607 100, 000. 000 131, 830. 000
8% UNITED KINGDOM GILT BOND 20210607 500, 000. 000 659, 150. 000
8% UNITED KINGDOM GILT BOND 20210607 500, 000. 000 659, 150. 000
8% UNITED KINGDOM GILT BOND 20210607 300, 000. 000 395, 490. 000
8% UNITED KINGDOM GILT BOND 20210607 300, 000. 000 395, 490. 000
8% UNITED KINGDOM GILT BOND 20210607 200, 000. 000 263, 660. 000
8% UNITED KINGDOM GILT BOND 20210607 100, 000. 000 131, 830. 000
8% UNITED KINGDOM GILT BOND 20210607 200, 000. 000 263, 660. 000
8% UNITED KINGDOM GILT BOND 20210607 200, 000. 000 263, 660. 000
8% UNITED KINGDOM GILT BOND 20210607 500, 000. 000 659, 150. 000

8% UNITED KINGDOM GILT BOND 20210607

2, 000, 000. 000

2, 636, 600. 000

8% UNITED KINGDOM GILT BOND 20210607

2, 000, 000. 000

2, 636, 600. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 000, 000. 000

1, 318, 300. 000

8% UNITED KINGDOM GILT BOND 20210607

400, 000. 000

527, 320. 000

8% UNITED KINGDOM GILT BOND 20210607

600, 000. 000

790, 980. 000

8% UNITED KINGDOM GILT BOND 20210607

2, 000, 000. 000

2, 636, 600. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 500, 000. 000

1,977, 450. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 900, 000. 000

2, 504, 770. 000

8% UNITED KINGDOM GILT BOND 20210607

3, 100, 000. 000

4, 086, 730. 000

8% UNITED KINGDOM GILT BOND 20210607

2, 500, 000. 000

3, 295, 750. 000

8% UNITED KINGDOM GILT BOND 20210607

2, 500, 000. 000

3, 295, 750. 000

8% UNITED KINGDOM GILT BOND 20210607

4, 000, 000. 000

5, 273, 200. 000

8% UNITED KINGDOM GILT BOND 20210607

2, 200, 000. 000

2, 900, 260. 000
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8% UNITED KINGDOM GILT BOND 20210607

2, 000, 000. 000

2, 636, 600. 000

8% UNITED KINGDOM GILT BOND 20210607

3, 000, 000. 000

3, 954, 900. 000

8% UNITED KINGDOM GILT BOND 20210607

4, 000, 000. 000

5, 273, 200. 000

8% UNITED KINGDOM GILT BOND 20210607

600, 000. 000

790, 980. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 200, 000. 000

1, 581, 960. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 500, 000. 000

1,977, 450. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 900, 000. 000

2, 504, 770. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 800, 000. 000

2, 372, 940. 000

8% UNITED KINGDOM GILT BOND 20210607

2, 300, 000. 000

3, 032, 090. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 800, 000. 000

2, 372, 940. 000

8% UNITED KINGDOM GILT BOND 20210607

300, 000. 000

395, 490. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 300, 000. 000

1, 713, 790. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 600, 000. 000

2, 109, 280. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 400, 000. 000

1, 845, 620. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 500, 000. 000

1, 977, 450. 000

8% UNITED KINGDOM GILT BOND 20210607

800, 000. 000

1, 054, 640. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 500, 000. 000

1,977, 450. 000

8% UNITED KINGDOM GILT BOND 20210607

2, 200, 000. 000

2, 900, 260. 000

8% UNITED KINGDOM GILT BOND 20210607

2, 000, 000. 000

2, 636, 600. 000

8% UNITED KINGDOM GILT BOND 20210607

900, 000. 000

1, 186, 470. 000

8% UNITED KINGDOM GILT BOND 20210607

900, 000. 000

1, 186, 470. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 000, 000. 000

1, 318, 300. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 000, 000. 000

1, 318, 300. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 700, 000. 000

2, 241, 110. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 400, 000. 000

1, 845, 620. 000

8% UNITED KINGDOM GILT BOND 20210607 600, 000. 000 790, 980. 000
8% UNITED KINGDOM GILT BOND 20210607 500, 000. 000 659, 150. 000
8% UNITED KINGDOM GILT BOND 20210607 3, 700, 000. 000 4, 877, 710. 000
8% UNITED KINGDOM GILT BOND 20210607 500, 000. 000 659, 150. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 000, 000. 000

1, 318, 300. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 000, 000. 000

1, 318, 300. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 700, 000. 000

2, 241, 110. 000

8% UNITED KINGDOM GILT BOND 20210607 600, 000. 000 790, 980. 000
8% UNITED KINGDOM GILT BOND 20210607 400, 000. 000 527, 320. 000
8% UNITED KINGDOM GILT BOND 20210607 1, 000, 000. 000 1, 318, 300. 000
8% UNITED KINGDOM GILT BOND 20210607 400, 000. 000 527, 320. 000
8% UNITED KINGDOM GILT BOND 20210607 900, 000. 000 1, 186, 470. 000
8% UNITED KINGDOM GILT BOND 20210607 2, 000, 000. 000 2, 636, 600. 000
6% UNITED KINGDOM GILT BOND 20281207 900, 000. 000 1, 060, 290. 000
6% UNITED KINGDOM GILT BOND 20281207 3, 000, 000. 000 3, 534, 300. 000
6% UNITED KINGDOM GILT BOND 20281207 300, 000. 000 3563, 430. 000
6% UNITED KINGDOM GILT BOND 20281207 500, 000. 000 589, 050. 000
5% UNITED KINGDOM GILT BOND 20120307 500, 000. 000 509, 450. 000
5% UNITED KINGDOM GILT BOND 20120307 800, 000. 000 815, 120. 000
5% UNITED KINGDOM GILT BOND 20120307 900, 000. 000 917, 010. 000
5% UNITED KINGDOM GILT BOND 20120307 300, 000. 000 305, 670. 000
5% UNITED KINGDOM GILT BOND 20120307 300, 000. 000 305, 670. 000

5% UNITED KINGDOM GILT BOND 20140907

1, 800, 000. 000

1, 855, 440. 000

4. 75% UNITED KINGDOM GILT BOND
20150907

2, 300, 000. 000

2, 341, 400. 000

4. 75% UNITED KINGDOM GILT BOND
20150907

2, 000, 000. 000

2, 036, 000. 000

4. 25% UNITED KINGDOM GILT BOND
20360307

1, 000, 000. 000

967, 000. 000

4. 25% UNITED KINGDOM GILT BOND
20360307

1, 100, 000. 000

1, 063, 700. 000

4. 25% UNITED KINGDOM GILT BOND
20360307

1, 700, 000. 000

1, 643, 900. 000

4. 25% UNITED KINGDOM GILT BOND

1, 000, 000. 000

967, 000. 000
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20360307

4. 25% UNITED KINGDOM GILT BOND
20360307

1, 000, 000. 000

967, 000. 000

4. 25% UNITED KINGDOM GILT BOND
20360307

800, 000. 000

773, 600. 000

4. 25% UNITED KINGDOM GILT BOND
20360307

1, 200, 000. 000

1, 160, 400. 000

4. 25% UNITED KINGDOM GILT BOND
20360307

1, 300, 000. 000

1, 257, 100. 000

4. 25% UNITED KINGDOM GILT BOND
20110307

1, 200, 000. 000

1, 194, 720. 000

4. 25% UNITED KINGDOM GILT BOND

20110307 400, 000. 000 398, 240. 000
0

421()?? SggsITED KINGDOM GILT BOND 200, 000. 000 199, 120, 000
;lbfi)lgggngED KINGDOM GILT BOND 300, 000. 000 208, 650. 000
gb??ESgITED KINGDOM GILT BOND 1, 000, 000. 000 995, 600. 000
‘216??[838]’;HTED KINGDOM GILT BOND 900, 000. 000 $96, 040. 000
gb??ESgITED KINGDOM GILT BOND 1, 000, 000. 000 095, 600. 000
4. 25% UNITED KINGDOM GILT BOND

2011(;307 900, 000. 000 896, 040. 000
4. 25% UNITED KINGDOM GILT BOND 500, 000. 000 197,800,000

20110307

4% UNITED KINGDOM GILT BOND 20160907

1, 500, 000. 000

1, 457, 550. 000

4% UNITED KINGDOM GILT BOND 20160907

1, 500, 000. 000

1, 457, 550. 000

4% UNITED KINGDOM GILT BOND 20160907

1, 600, 000. 000

1, 554, 720. 000

4% UNITED KINGDOM GILT BOND 20160907

1, 100, 000. 000

1, 068, 870. 000

4% UNITED KINGDOM GILT BOND 20160907

1, 600, 000. 000

1, 554, 720. 000

4% UNITED KINGDOM GILT BOND 20160907

3, 000, 000. 000

2, 915, 100. 000

4% UNITED KINGDOM GILT BOND 20160907

4, 000, 000. 000

3, 886, 800. 000

4% UNITED KINGDOM GILT BOND 20160907

1, 300, 000. 000

1, 263, 210. 000

4. 25% UNITED KINGDOM GILT BOND
20461207

1, 500, 000. 000

1, 474, 050. 000

4. 25% UNITED KINGDOM GILT BOND

1, 000, 000. 000 982, 700. 000
20461207 Y
4. 25% UNITED KINGDOM GILT BOND
500, 000. 000 476, 300. 000
20271207 ’
4. 25% UNITED KINGDOM GILT BOND
20971907 600, 000. 000 571, 560. 000
5% UNITED KINGDOM GILT BOND 20180307 500, 000. 000 519, 850. 000

5% UNITED KINGDOM GILT BOND 20180307

1, 700, 000. 000

1, 767, 490. 000

5% UNITED KINGDOM GILT BOND 20180307

1, 000, 000. 000

1, 039, 700. 000

5% UNITED KINGDOM GILT BOND 20180307

2, 000, 000. 000

2, 079, 400. 000

5% UNITED KINGDOM GILT BOND 20180307

1, 000, 000. 000

1, 039, 700. 000

5% UNITED KINGDOM GILT BOND 20180307

1, 400, 000. 000

1, 455, 580. 000

5% UNITED KINGDOM GILT BOND 20180307

1, 300, 000. 000

1, 351, 610. 000

5% UNITED KINGDOM GILT BOND 20180307

2, 500, 000. 000

2, 5699, 250. 000

5% UNITED KINGDOM GILT BOND 20180307

700, 000. 000

727, 790. 000

5% UNITED KINGDOM GILT BOND 20180307

1, 200, 000. 000

1, 247, 640. 000

5% UNITED KINGDOM GILT BOND 20180307

1, 000, 000. 000

1, 039, 700. 000

5% UNITED KINGDOM GILT BOND 20180307

900, 000. 000

935, 730. 000

5% UNITED KINGDOM GILT BOND 20180307

1, 900, 000. 000

1, 975, 430. 000

5% UNITED KINGDOM GILT BOND 20180307

1, 100, 000. 000

1, 143, 670. 000

4. 5% UNITED KINGDOM GILT BOND 20130307

1, 000, 000. 000

1, 001, 200. 000

4. 5% UNITED KINGDOM GILT BOND 20130307

1, 200, 000. 000

1, 201, 440. 000
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PR R

/NG

FR R

193, 000, 000. 000
(36, 558, 060, 000)

FAR R

232, 950, 290. 000
(44, 125, 443, 932)

Fr—J F—7 Foe—Y
Ja—x 7 a—x 7 a—x
7% DANISH GOVERNMENT BOND 20241110 2, 000, 000. 000 2, 516, 700. 000
7% DANISH GOVERNMENT BOND 20241110 1, 000, 000. 000 1, 258, 350. 000
7% DANISH GOVERNMENT BOND 20241110 1, 500, 000. 000 1, 887, 525. 000
6% DANISH GOVERNMENT BOND 20111115 1, 000, 000. 000 1, 051, 200. 000
6% DANISH GOVERNMENT BOND 20111115 4, 100, 000. 000 4, 309, 920. 000
5% DANISH GOVERNMENT BOND 20131115 2, 500, 000. 000 2, 594, 200. 000
5% DANISH GOVERNMENT BOND 20131115 1, 300, 000. 000 1, 348, 984. 000
5% DANISH GOVERNMENT BOND 20131115 1, 400, 000. 000 1, 452, 752. 000
5% DANISH GOVERNMENT BOND 20131115 1, 300, 000. 000 1, 348, 984. 000
5% DANISH GOVERNMENT BOND 20131115 700, 000. 000 726, 376. 000
5% DANISH GOVERNMENT BOND 20131115 1, 100, 000. 000 1, 141, 448. 000
5% DANISH GOVERNMENT BOND 20131115 500, 000. 000 518, 840. 000
5% DANISH GOVERNMENT BOND 20131115 800, 000. 000 830, 144. 000
5% DANISH GOVERNMENT BOND 20131115 1, 400, 000. 000 1, 452, 752. 000
5% DANISH GOVERNMENT BOND 20131115 1, 500, 000. 000 1, 556, 520. 000
5% DANISH GOVERNMENT BOND 20131115 1, 300, 000. 000 1, 348, 984. 000
5% DANISH GOVERNMENT BOND 20131115 1, 500, 000. 000 1, 556, 520. 000
5% DANISH GOVERNMENT BOND 20131115 1, 300, 000. 000 1, 348, 984. 000
5% DANISH GOVERNMENT BOND 20131115 2, 300, 000. 000 2, 386, 664. 000
5% DANISH GOVERNMENT BOND 20131115 1, 000, 000. 000 1, 037, 680. 000
5% DANISH GOVERNMENT BOND 20131115 1, 400, 000. 000 1, 452, 752. 000
5% DANISH GOVERNMENT BOND 20131115 1, 000, 000. 000 1, 037, 680. 000
5% DANISH GOVERNMENT BOND 20131115 1, 000, 000. 000 1, 037, 680. 000
5% DANISH GOVERNMENT BOND 20131115 8, 500, 000. 000 8, 820, 280. 000
5% DANISH GOVERNMENT BOND 20131115 1, 100, 000. 000 1, 141, 448. 000
5% DANISH GOVERNMENT BOND 20131115 200, 000. 000 207, 536. 000
5% DANISH GOVERNMENT BOND 20131115 100, 000. 000 103, 768. 000
5% DANISH GOVERNMENT BOND 20131115 800, 000. 000 830, 144. 000
5% DANISH GOVERNMENT BOND 20131115 700, 000. 000 726, 376. 000
5% DANISH GOVERNMENT BOND 20131115 1, 000, 000. 000 1, 037, 680. 000
5% DANISH GOVERNMENT BOND 20131115 500, 000. 000 518, 840. 000
5% DANISH GOVERNMENT BOND 20131115 500, 000. 000 518, 840. 000
5% DANISH GOVERNMENT BOND 20131115 300, 000. 000 311, 304. 000
5% DANISH GOVERNMENT BOND 20131115 1, 000, 000. 000 1, 037, 680. 000
5% DANISH GOVERNMENT BOND 20131115 500, 000. 000 518, 840. 000
5% DANISH GOVERNMENT BOND 20131115 1, 000, 000. 000 1, 037, 680. 000
5% DANISH GOVERNMENT BOND 20131115 7, 000, 000. 000 7, 263, 760. 000
5% DANISH GOVERNMENT BOND 20131115 7, 000, 000. 000 7, 263, 760. 000
5% DANISH GOVERNMENT BOND 20131115 6, 000, 000. 000 6, 226, 080. 000
5% DANISH GOVERNMENT BOND 20131115 2, 000, 000. 000 2, 075, 360. 000
5% DANISH GOVERNMENT BOND 20131115 5, 000, 000. 000 5, 183, 400. 000
5% DANISH GOVERNMENT BOND 20131115 5, 000, 000. 000 5, 183, 400. 000
5% DANISH GOVERNMENT BOND 20131115 12, 000, 000. 000 12, 452, 160. 000
5% DANISH GOVERNMENT BOND 20131115 4, 000, 000. 000 4, 150, 720. 000
5% DANISH GOVERNMENT BOND 20131115 18, 000, 000. 000 18, 678, 240. 000
5% DANISH GOVERNMENT BOND 20131115 4, 500, 000. 000 4, 669, 560. 000
5% DANISH GOVERNMENT BOND 20131115 18, 000, 000. 000 18, 678, 240. 000
5% DANISH GOVERNMENT BOND 20131115 25, 000, 000. 000 25, 942, 000. 000
5% DANISH GOVERNMENT BOND 20131115 1, 300, 000. 000 1, 348, 984. 000
5% DANISH GOVERNMENT BOND 20131115 1, 000, 000. 000 1, 037, 680. 000
5% DANISH GOVERNMENT BOND 20131115 1, 300, 000. 000 1, 348, 984. 000
5% DANISH GOVERNMENT BOND 20131115 1, 200, 000. 000 1, 245, 216. 000
To—J N Toe—Y TLe—Y
7 m—* 7 ma—* 7 ma—*
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167, 400, 000. 000
(3, 414, 960, 000)

174, 769, 599. 000
(3, 565, 299, 820)

IV —
7 m—x

6% NORWEGIAN GOVERNMENT BOND 20110516

IV = —
Ja—x
1, 200, 000. 000

IV o —
Ja—x
1, 228, 272. 000

6% NORWEGIAN GOVERNMENT BOND 20110516

1, 000, 000. 000

1, 023, 560. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

2, 500, 000. 000

2,693, 575. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

3, 000, 000. 000

3, 232, 290. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 500, 000. 000

1, 616, 145. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 600, 000. 000

1, 723, 888. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 600, 000. 000

1, 723, 888. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

700, 000. 000

754, 201. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 300, 000. 000

1, 400, 659. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

700, 000. 000

754, 201. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

800, 000. 000

861, 944. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

2, 900, 000. 000

3, 124, 547. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

13, 000, 000. 000

14, 006, 590. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 800, 000. 000

1, 939, 374. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 800, 000. 000

1, 939, 374. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 800, 000. 000

1, 939, 374. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 300, 000. 000

1, 400, 659. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 400, 000. 000

1, 508, 402. 000

6. 5% NORWEGIAN GOVERNMENT BOND

20130515 600, 000. 000 646, 458. 000

6. 5% NORWEGIAN GOVERNMENT BOND

20130515 800, 000. 000 861, 944. 000
0,

6. 5% NORWEGIAN GOVERNMENT BOND 100, 000, 000 107, 743, 000

20130515

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

46, 600, 000. 000

50, 208, 238. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

800, 000. 000

861, 944. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

200, 000. 000

215, 486. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 500, 000. 000

1, 616, 145. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

2, 000, 000. 000

2, 154, 860. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

2, 200, 000. 000

2, 370, 346. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 700, 000. 000

1, 831, 631. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

200, 000. 000

215, 486. 000
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6. 5% NORWEGIAN GOVERNMENT BOND

20130515 200, 000. 000 215, 486. 000

6. 5% NORWEGIAN GOVERNMENT BOND

20130515 800, 000. 000 861, 944. 000
0,

6. 5% NORWEGIAN GOVERNMENT BOND 800, 000. 000 $61. 941,000

20130515

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 000, 000. 000

1,077, 430. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

500, 000. 000

538, 715. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

200, 000. 000

215, 486. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 000, 000. 000

1,077, 430. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

500, 000. 000

538, 715. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 000, 000. 000

1,077, 430. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

500, 000. 000

538, 715. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 500, 000. 000

1, 616, 145. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

7, 000, 000. 000

7, 542, 010. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

7, 000, 000. 000

7, 542, 010. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

6, 000, 000. 000

6, 464, 580. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

2, 000, 000. 000

2, 154, 860. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 500, 000. 000

1, 616, 145. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 000, 000. 000

1,077, 430. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

3, 500, 000. 000

3,771, 005. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

8, 000, 000. 000

8, 619, 440. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

10, 500, 000. 000

11, 313, 015. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

11, 500, 000. 000

12, 390, 445. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

8, 000, 000. 000

8, 619, 440. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 200, 000. 000

1, 292, 916. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 500, 000. 000

1, 616, 145. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

1, 000, 000. 000

1,077, 430. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

6, 000, 000. 000

6, 464, 580. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

6, 000, 000. 000

6, 464, 580. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

11, 500, 000. 000

12, 390, 445. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

2, 000, 000. 000

2, 154, 860. 000

6. 5% NORWEGIAN GOVERNMENT BOND
20130515

9, 000, 000. 000

9, 696, 870. 000
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6.

5% NORWEGIAN GOVERNMENT BOND

20130515

14, 000, 000. 000

15, 084, 020. 000

6.

5% NORWEGIAN GOVERNMENT BOND

20130515

10, 000, 000. 000

10, 774, 300. 000

6.

5% NORWEGIAN GOVERNMENT BOND

20130515

11, 000, 000. 000

11, 851, 730. 000

6.

5% NORWEGIAN GOVERNMENT BOND

20130515

1, 500, 000. 000

1, 616, 145. 000

6.

5% NORWEGIAN GOVERNMENT BOND

20130515

3, 000, 000. 000

3, 232, 290. 000

6.

5% NORWEGIAN GOVERNMENT BOND

20130515

3, 000, 000. 000

3, 232, 290. 000

5% NORWEGIAN GOVERNMENT BOND 20150515

1, 200, 000. 000

1, 227, 660. 000

5% NORWEGIAN GOVERNMENT BOND 20150515

3, 000, 000. 000

3, 069, 150. 000

5% NORWEGIAN GOVERNMENT BOND 20150515

2, 400, 000. 000

2, 455, 320. 000

5% NORWEGIAN GOVERNMENT BOND 20150515

2, 400, 000. 000

2, 455, 320. 000

5% NORWEGIAN GOVERNMENT BOND 20150515

600, 000. 000

613, 830. 000

5% NORWEGIAN GOVERNMENT BOND 20150515

2, 300, 000. 000

2, 3563, 015. 000

5% NORWEGIAN GOVERNMENT BOND 20150515

12, 000, 000. 000

12, 276, 600. 000

IV z— /Nt VT — J IV z—
Ja—3x 7 a—x 7 a—x
275, 200, 000. 000 295, 090, 540. 000
(5, 223, 296, 000) (5, 600, 818, 449)
A x—F AT 2—F A x—F
7u—7 Ju— Ju—

. 75% SWEDISH GOVERNMENT BOND 20140505

2, 300, 000. 000

2, 619, 010. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 100, 000. 000

1, 252, 570. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

3, 000, 000. 000

3, 416, 100. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 500, 000. 000

1, 708, 050. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 600, 000. 000

1, 821, 920. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 600, 000. 000

1, 821, 920. 000

. 75% SWEDISH GOVERNMENT BOND 20140505 700, 000. 000 797, 090. 000
. 75% SWEDISH GOVERNMENT BOND 20140505 1, 300, 000. 000 1, 480, 310. 000
. 75% SWEDISH GOVERNMENT BOND 20140505 700, 000. 000 797, 090. 000
. 75% SWEDISH GOVERNMENT BOND 20140505 800, 000. 000 910, 960. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 800, 000. 000

2, 049, 660. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 700, 000. 000

1, 935, 790. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 700, 000. 000

1, 935, 790. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

15, 700, 000. 000

17, 877, 590. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 400, 000. 000

1, 594, 180. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

800, 000. 000

910, 960. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

200, 000. 000

227, 740. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 500, 000. 000

1, 708, 050. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

2, 000, 000. 000

2, 277, 400. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

2, 000, 000. 000

2, 277, 400. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 300, 000. 000

1, 480, 310. 000

. 75% SWEDISH GOVERNMENT BOND 20140505 200, 000. 000 2217, 740. 000
. 75% SWEDISH GOVERNMENT BOND 20140505 100, 000. 000 113, 870. 000
. 75% SWEDISH GOVERNMENT BOND 20140505 900, 000. 000 1, 024, 830. 000
. 75% SWEDISH GOVERNMENT BOND 20140505 500, 000. 000 569, 350. 000
. 75% SWEDISH GOVERNMENT BOND 20140505 1, 500, 000. 000 1, 708, 050. 000
. 75% SWEDISH GOVERNMENT BOND 20140505 500, 000. 000 569, 350. 000
. 75% SWEDISH GOVERNMENT BOND 20140505 400, 000. 000 455, 480. 000
. 75% SWEDISH GOVERNMENT BOND 20140505 1, 000, 000. 000 1, 138, 700. 000
. 75% SWEDISH GOVERNMENT BOND 20140505 200, 000. 000 2217, 740. 000
. 75% SWEDISH GOVERNMENT BOND 20140505 300, 000. 000 341, 610. 000
. 75% SWEDISH GOVERNMENT BOND 20140505 300, 000. 000 341, 610. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

2, 500, 000. 000

2, 846, 750. 000

(o2l Norl Ropl Horl Norl Horl ol ol o2l Ho N Ho 2l Norl o2} Ho2l Ho2l B2l N} N2l Horl Horl o2l Hopll Hopl Hopl Nopl Hopl Hopl Hopl Hopl Hopl Hopl Nl Hopl Hop)

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 000, 000. 000

1, 138, 700. 000
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. 75% SWEDISH GOVERNMENT BOND 20140505

5, 500, 000. 000

6, 262, 850. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 000, 000. 000

1, 138, 700. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

2, 000, 000. 000

2, 277, 400. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

2, 500, 000. 000

2, 846, 750. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 200, 000. 000

1, 366, 440. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 500, 000. 000

1, 708, 050. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

3, 000, 000. 000

3, 416, 100. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

13, 000, 000. 000

14, 803, 100. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

11, 000, 000. 000

12, 525, 700. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

5, 500, 000. 000

6, 262, 850. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

7, 000, 000. 000

7,970, 900. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 000, 000. 000

1, 138, 700. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 000, 000. 000

1, 138, 700. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 000, 000. 000

1, 138, 700. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 000, 000. 000

1, 138, 700. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 500, 000. 000

1, 708, 050. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 500, 000. 000

1, 708, 050. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

4, 000, 000. 000

4, 554, 800. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

5, 000, 000. 000

5, 693, 500. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

8, 000, 000. 000

9, 109, 600. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

8, 000, 000. 000

9, 109, 600. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

6, 000, 000. 000

6, 832, 200. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

2, 000, 000. 000

2, 277, 400. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

7, 000, 000. 000

7,970, 900. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

3, 000, 000. 000

3, 416, 100. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

6, 000, 000. 000

6, 832, 200. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

3, 000, 000. 000

3, 416, 100. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

4, 000, 000. 000

4, 554, 800. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

8, 000, 000. 000

9, 109, 600. 000

. 75% SWEDISH GOVERNMENT BOND 20140505 500, 000. 000 569, 350. 000
. 75% SWEDISH GOVERNMENT BOND 20140505 100, 000. 000 113, 870. 000
. 75% SWEDISH GOVERNMENT BOND 20140505 100, 000. 000 113, 870. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

2, 000, 000. 000

2, 277, 400. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

2, 200, 000. 000

2, 505, 140. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

500, 000. 000

569, 350. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 300, 000. 000

1, 480, 310. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

3, 000, 000. 000

3, 416, 100. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

2, 000, 000. 000

2, 277, 400. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

2, 400, 000. 000

2, 732, 880. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 300, 000. 000

1, 480, 310. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 300, 000. 000

1, 480, 310. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

700, 000. 000

797, 090. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 200, 000. 000

1, 366, 440. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

6, 900, 000. 000

7, 857, 030. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

8, 200, 000. 000

9, 337, 340. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

7, 400, 000. 000

8, 426, 380. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 400, 000. 000

1, 594, 180. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

8, 400, 000. 000

9, 565, 080. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

10, 400, 000. 000

11, 842, 480. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

7, 000, 000. 000

7,970, 900. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

3, 400, 000. 000

3, 871, 580. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 100, 000. 000

1, 252, 570. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

2, 100, 000. 000

2, 391, 270. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

3, 000, 000. 000

3, 416, 100. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 700, 000. 000

1, 935, 790. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

800, 000. 000

910, 960. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 100, 000. 000

1, 252, 570. 000

[o2N Norl Rorl Ropl Horl Horl Norl Norl Horl Norl Ho 2l Norl Horl ol Ho2l Kol Hor} Nor} Ho2l N2l o2l Ko} Nl Hopl Horl Hopl Horll Hopl Hopl Hopl Hopl Hopl Hopl Hopl Horl Hopl Nopl No ) No ) Norl Ho N Nol o} o2l Ho 2l No2N Nor) Ho2l Horl Horl Kol R} Hopl Hopll Hopll Hepl Hopl o]

. 75% SWEDISH GOVERNMENT BOND 20140505

2,700, 000. 000

3, 074, 490. 000
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. 75% SWEDISH GOVERNMENT BOND 20140505

3, 200, 000. 000

3, 643, 840. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

2, 300, 000. 000

2,619, 010. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

4, 500, 000. 000

5, 124, 150. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 900, 000. 000

2,163, 530. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 100, 000. 000

1, 252, 570. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 000, 000. 000

1, 138, 700. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 000, 000. 000

1, 138, 700. 000

. 5% SWEDISH GOVERNMENT BOND 20121008

3, 700, 000. 000

3, 897, 950. 000

. 5% SWEDISH GOVERNMENT BOND 20121008

1, 000, 000. 000

1, 053, 500. 000

[S2N Rl RO | Kool Horl Hopl Norl Norl el Hopl

. 5% SWEDISH GOVERNMENT BOND 20121008

3, 000, 000. 000

3, 160, 500. 000

5% SWEDISH GOVERNMENT BOND 20201201

4, 900, 000. 000

5, 430, 278. 000

5% SWEDISH GOVERNMENT BOND 20201201

3, 000, 000. 000

3, 324, 660. 000

5% SWEDISH GOVERNMENT BOND 20201201

1, 400, 000. 000

1, 551, 508. 000

5% SWEDISH GOVERNMENT BOND 20201201

2, 300, 000. 000

2, 548, 906. 000

5% SWEDISH GOVERNMENT BOND 20201201

1, 000, 000. 000

1, 108, 220. 000

5% SWEDISH GOVERNMENT BOND 20201201

2, 400, 000. 000

2,659, 728. 000

Ayz—5 NG A x—F AT z—F
7u— Ju— Ju—7
300, 200, 000. 000 340, 724, 500. 000
(4, 827, 216, 000) (5, 478, 849, 960)
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6. 25% GERMAN GOVERNMENT BOND 20240104

2, 000, 000. 000

2, 380, 160. 000

6. 25% GERMAN GOVERNMENT BOND 20240104

4, 000, 000. 000

4, 760, 320. 000

6. 25% GERMAN GOVERNMENT BOND 20240104

1, 200, 000. 000

1, 428, 096. 000

6. 25% GERMAN GOVERNMENT BOND 20240104

35, 000, 000. 000

41, 652, 800. 000

6. 25% GERMAN GOVERNMENT BOND 20240104

1, 600, 000. 000

1, 904, 128. 000

6. 25% GERMAN GOVERNMENT BOND 20240104

41, 400, 000. 000

49, 269, 312. 000

6. 25% GERMAN GOVERNMENT BOND 20240104

28, 000, 000. 000

33, 322, 240. 000

6. 25% GERMAN GOVERNMENT BOND 20240104

200, 000. 000

238, 016. 000

6. 25% GERMAN GOVERNMENT BOND 20240104

600, 000. 000

714, 048. 000

6. 25% GERMAN GOVERNMENT BOND 20240104

8, 100, 000. 000

9, 639, 648. 000

6. 5% GERMAN GOVERNMENT BOND 20270704

14, 900, 000. 000

18, 435, 025. 000

6. 5% GERMAN GOVERNMENT BOND 20270704 900, 000. 000 1, 113, 525. 000
6. 25% GERMAN GOVERNMENT BOND 20300104 300, 000. 000 363, 966. 000
6. 25% GERMAN GOVERNMENT BOND 20300104 1, 200, 000. 000 1, 455, 864. 000
6. 25% GERMAN GOVERNMENT BOND 20300104 2, 000, 000. 000 2, 426, 440. 000

6. 25% GERMAN GOVERNMENT BOND 20300104

1, 000, 000. 000

1, 213, 220. 000

6. 25% GERMAN GOVERNMENT BOND 20300104

1, 900, 000. 000

2, 305, 118. 000

6. 25% GERMAN GOVERNMENT BOND 20300104

1, 000, 000. 000

1, 213, 220. 000

4. 5% GERMAN GOVERNMENT BOND 20130104

1, 100, 000. 000

1, 124, 970. 000

4. 5% GERMAN GOVERNMENT BOND 20130104

1, 200, 000. 000

1,227, 240. 000

3. 75% GERMAN GOVERNMENT BOND 20130704 1, 000, 000. 000 994, 360. 000
3. 75% GERMAN GOVERNMENT BOND 20150104 300, 000. 000 296, 913. 000
3. 75% GERMAN GOVERNMENT BOND 20150104 13, 100, 000. 000 12, 965, 201. 000
4% GERMAN GOVERNMENT BOND 20370104 1, 000, 000. 000 910, 440. 000

4% GERMAN GOVERNMENT BOND 20370104

2, 300, 000. 000

2,094, 012. 000

4% GERMAN GOVERNMENT BOND 20370104

2, 000, 000. 000

1, 820, 880. 000

4% GERMAN GOVERNMENT BOND 20370104

1, 300, 000. 000

1, 183, 572. 000

4% GERMAN GOVERNMENT BOND 20370104

1, 600, 000. 000

1, 456, 704. 000

4% GERMAN GOVERNMENT BOND 20370104

1, 300, 000. 000

1, 183, 572. 000

4% GERMAN GOVERNMENT BOND 20370104

2, 100, 000. 000

1, 911, 924. 000

4% GERMAN GOVERNMENT BOND 20370104

2, 000, 000. 000

1, 820, 880. 000

3. 75% GERMAN GOVERNMENT BOND 20170104

3, 200, 000. 000

3, 137, 632. 000

3. 75% GERMAN GOVERNMENT BOND 20170104

800, 000. 000

784, 408. 000

3. 75% GERMAN GOVERNMENT BOND 20170104

400, 000. 000

392, 204. 000

3. 75% GERMAN GOVERNMENT BOND 20170104

3, 000, 000. 000

2, 941, 530. 000

4. 25% GERMAN GOVERNMENT BOND 20170704

12, 200, 000. 000

12, 388, 856. 000

4. 25% GERMAN GOVERNMENT BOND 20170704

9, 400, 000. 000

9, 545, 512. 000

4. 25% GERMAN GOVERNMENT BOND 20170704

2, 100, 000. 000

2, 132, 508. 000
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4. 25% GERMAN GOVERNMENT BOND 20170704

15, 100, 000. 000

15, 333, 748. 000

4. 25% GERMAN GOVERNMENT BOND 20170704

2, 900, 000. 000

2, 944, 892. 000

4. 25% GERMAN GOVERNMENT BOND 20170704

2, 200, 000. 000

2, 234, 056. 000

4. 25% GERMAN GOVERNMENT BOND 20170704

10, 000, 000. 000

10, 154, 800. 000

4% GERMAN GOVERNMENT BOND 20180104

1, 200, 000. 000

1, 196, 400. 000

4% GERMAN GOVERNMENT BOND 20180104

2, 000, 000. 000

1, 994, 000. 000

4% GERMAN GOVERNMENT BOND 20180104

1, 000, 000. 000

997, 000. 000

4% GERMAN GOVERNMENT BOND 20180104

2, 500, 000. 000

2,492, 500. 000

4% GERMAN GOVERNMENT BOND 20180104

18, 200, 000. 000

18, 145, 400. 000

4% GERMAN GOVERNMENT BOND 20180104

1, 100, 000. 000

1, 096, 700. 000

4% GERMAN GOVERNMENT BOND 20180104

2, 000, 000. 000

1, 994, 000. 000

4% GERMAN GOVERNMENT BOND 20180104

1, 000, 000. 000

997, 000. 000

4% GERMAN GOVERNMENT BOND 20180104

1, 200, 000. 000

1, 196, 400. 000

4% GERMAN GOVERNMENT BOND 20180104

2, 900, 000. 000

2, 891, 300. 000

4% GERMAN GOVERNMENT BOND 20180104

2, 300, 000. 000

2, 293, 100. 000

4% GERMAN GOVERNMENT BOND 20180104

2, 300, 000. 000

2, 293, 100. 000

4% GERMAN GOVERNMENT BOND 20180104

16, 100, 000. 000

16, 051, 700. 000

4% GERMAN GOVERNMENT BOND 20180104

2, 000, 000. 000

1, 994, 000. 000

4% GERMAN GOVERNMENT BOND 20180104 1, 000, 000. 000 997, 000. 000
4. 25% GERMAN GOVERNMENT BOND 20180704 1, 000, 000. 000 1, 015, 050. 000
4. 25% GERMAN GOVERNMENT BOND 20180704 800, 000. 000 812, 040. 000

4. 25% GERMAN GOVERNMENT BOND 20180704

3, 000, 000. 000

3, 045, 150. 000

4. 25% GERMAN GOVERNMENT BOND 20180704

2, 300, 000. 000

2, 334, 615. 000

4. 25% GERMAN GOVERNMENT BOND 20180704

2, 000, 000. 000

2, 030, 100. 000

4. 25% GERMAN GOVERNMENT BOND 20180704

1, 300, 000. 000

1, 319, 565. 000

4. 25% GERMAN GOVERNMENT BOND 20180704

2, 500, 000. 000

2, 537, 625. 000

4. 25% GERMAN GOVERNMENT BOND 20180704

1, 600, 000. 000

1, 624, 080. 000

4. 25% GERMAN GOVERNMENT BOND 20180704

1, 200, 000. 000

1, 218, 060. 000

4. 25% GERMAN GOVERNMENT BOND 20180704

2, 300, 000. 000

2, 334, 615. 000

8% BELGIUM GOVERNMENT BOND 20150328

1, 500, 000. 000

1, 812, 150. 000

8% BELGIUM GOVERNMENT BOND 20150328 100, 000. 000 120, 810. 000
8% BELGIUM GOVERNMENT BOND 20150328 700, 000. 000 845, 670. 000
8% BELGIUM GOVERNMENT BOND 20150328 200, 000. 000 241, 620. 000
8% BELGIUM GOVERNMENT BOND 20150328 200, 000. 000 241, 620. 000
8% BELGIUM GOVERNMENT BOND 20150328 200, 000. 000 241, 620. 000
8% BELGIUM GOVERNMENT BOND 20150328 100, 000. 000 120, 810. 000
8% BELGIUM GOVERNMENT BOND 20150328 500, 000. 000 604, 050. 000
8% BELGIUM GOVERNMENT BOND 20150328 2, 000, 000. 000 2, 416, 200. 000
8% BELGIUM GOVERNMENT BOND 20150328 400, 000. 000 483, 240. 000

8% BELGIUM GOVERNMENT BOND 20150328

2, 000, 000. 000

2, 416, 200. 000

8% BELGIUM GOVERNMENT BOND 20150328

2,700, 000. 000

3, 261, 870. 000

8% BELGIUM GOVERNMENT BOND 20150328

2, 300, 000. 000

2,778, 630. 000

8% BELGIUM GOVERNMENT BOND 20150328

2, 200, 000. 000

2,657, 820. 000

8% BELGIUM GOVERNMENT BOND 20150328 600, 000. 000 724, 860. 000
8% BELGIUM GOVERNMENT BOND 20150328 1, 600, 000. 000 1, 932, 960. 000
8% BELGIUM GOVERNMENT BOND 20150328 900, 000. 000 1, 087, 290. 000

8% BELGIUM GOVERNMENT BOND 20150328

1, 500, 000. 000

1, 812, 150. 000

8% BELGIUM GOVERNMENT BOND 20150328

1, 800, 000. 000

2,174, 580. 000

8% BELGIUM GOVERNMENT BOND 20150328

1, 500, 000. 000

1, 812, 150. 000

8% BELGIUM GOVERNMENT BOND 20150328 800, 000. 000 966, 480. 000
8% BELGIUM GOVERNMENT BOND 20150328 500, 000. 000 604, 050. 000
8% BELGIUM GOVERNMENT BOND 20150328 800, 000. 000 966, 480. 000
8% BELGIUM GOVERNMENT BOND 20150328 700, 000. 000 845, 670. 000
8% BELGIUM GOVERNMENT BOND 20150328 1, 000, 000. 000 1, 208, 100. 000
8% BELGIUM GOVERNMENT BOND 20150328 200, 000. 000 241, 620. 000
8% BELGIUM GOVERNMENT BOND 20150328 900, 000. 000 1, 087, 290. 000
8% BELGIUM GOVERNMENT BOND 20150328 500, 000. 000 604, 050. 000
8% BELGIUM GOVERNMENT BOND 20150328 300, 000. 000 362, 430. 000
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8% BELGIUM GOVERNMENT BOND 20150328

600, 000. 000

724, 860. 000

8% BELGIUM GOVERNMENT BOND 20150328

100, 000. 000

120, 810. 000

8% BELGIUM GOVERNMENT BOND 20150328

2, 900, 000. 000

3, 503, 490. 000

8% BELGIUM GOVERNMENT BOND 20150328

2, 300, 000. 000

2,778, 630. 000

8% BELGIUM GOVERNMENT BOND 20150328

1, 600, 000. 000

1, 932, 960. 000

8% BELGIUM GOVERNMENT BOND 20150328 700, 000. 000 845, 670. 000
8% BELGIUM GOVERNMENT BOND 20150328 800, 000. 000 966, 480. 000
8% BELGIUM GOVERNMENT BOND 20150328 1, 200, 000. 000 1, 449, 720. 000
8% BELGIUM GOVERNMENT BOND 20150328 700, 000. 000 845, 670. 000
8% BELGIUM GOVERNMENT BOND 20150328 600, 000. 000 724, 860. 000
8% BELGIUM GOVERNMENT BOND 20150328 500, 000. 000 604, 050. 000

8% BELGIUM GOVERNMENT BOND 20150328

2, 200, 000. 000

2,657, 820. 000

8% BELGIUM GOVERNMENT BOND 20150328

2, 500, 000. 000

3, 020, 250. 000

8% BELGIUM GOVERNMENT BOND 20150328

3, 200, 000. 000

3, 865, 920. 000

8% BELGIUM GOVERNMENT BOND 20150328

800, 000. 000

966, 480. 000

8% BELGIUM GOVERNMENT BOND 20150328

400, 000. 000

483, 240. 000

8% BELGIUM GOVERNMENT BOND 20150328

2, 100, 000. 000

2,537, 010. 000

8% BELGIUM GOVERNMENT BOND 20150328

2, 500, 000. 000

3, 020, 250. 000

8% BELGIUM GOVERNMENT BOND 20150328 200, 000. 000 241, 620. 000

6. 25% AUSTRIA GOVERNMENT BOND 20270715 1, 000, 000. 000 1, 188, 80. 000

5% FINNISH GOVERNMENT BOND 20090425 300, 000. 000 300, 807. 000

2—n /et +—n L

367, 600, 000. 000 407, 168, 407. 000

(55, 915, 636, 000) (61, 934, 386, 389)

EffEER 6% 216, 191, 722, 000 251, 454, 953, 534

(216, 191, 722,000] | [251, 454, 953, 534]

ait 216, 191, 722, 000 251, 454, 953, 534

[216, 191, 722,000] | [251, 454, 953, 534]
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