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FtiEBRER

1 AfRERIAHEE

(1) X
Y FEITH D AL

@) AL OAFES

i w1 & Ealal o | B il %8 T &
Bz kv K kv K kv
6.625% U.S. TREASURY NOTE 20070515 700, 000. 000 701, 967. 000
6.625% U.S. TREASURY NOTE 20070515 300, 000. 000 300, 843. 000
6.125% U.S. TREASURY NOTE 20070815 2, 000, 000. 000 2, 009, 360. 000
6.125% U.S. TREASURY NOTE 20070815 4, 800, 000. 000 4,822, 464. 000
6.125% U.S. TREASURY NOTE 20070815 4,900, 000. 000 4,922, 932. 000
6.125% U.S. TREASURY NOTE 20070815 6, 000, 000. 000 6, 028, 080. 000
6.125% U.S. TREASURY NOTE 20070815 9, 100, 000. 000 9, 142, 588. 000
4% U.S. TREASURY NOTE 20121115 1, 400, 000. 000 1, 369, 802. 000
4% U.S. TREASURY NOTE 20121115 8, 500, 000. 000 8, 316, 655. 000
4% U.S. TREASURY NOTE 20121115 1, 200, 000. 000 1, 174, 116. 000
4% U.S. TREASURY NOTE 20121115 1, 800, 000. 000 1, 761, 174. 000
4% U.S. TREASURY NOTE 20121115 2, 000, 000. 000 1, 956, 860. 000
4% U.S. TREASURY NOTE 20121115 3, 000, 000. 000 2,935, 290. 000
4% U.S. TREASURY NOTE 20121115 1, 000, 000. 000 978, 430. 000
4% U.S. TREASURY NOTE 20121115 2, 500, 000. 000 2, 446, 075. 000
4% U.S. TREASURY NOTE 20121115 3, 000, 000. 000 2,935, 290. 000
4% U.S. TREASURY NOTE 20121115 1, 500, 000. 000 1, 467, 645. 000
4% U.S. TREASURY NOTE 20121115 2, 500, 000. 000 2, 446, 075. 000
4% U.S. TREASURY NOTE 20121115 3, 700, 000. 000 3, 620, 191. 000
4% U.S. TREASURY NOTE 20121115 4, 500, 000. 000 4, 402, 935. 000
4% U.S. TREASURY NOTE 20121115 3, 000, 000. 000 2,935, 290. 000
4% U.S. TREASURY NOTE 20121115 800, 000. 000 782, 744. 000
4% U.S. TREASURY NOTE 20121115 4,500, 000. 000 4, 402, 935. 000
4% U.S. TREASURY NOTE 20121115 3, 700, 000. 000 3, 620, 191. 000
4.25% U.S. TREASURY NOTE 20101015 1, 600, 000. 000 1, 589, 360. 000
4.375% U.S. TREASURY NOTE 20081115 1, 000, 000. 000 996, 010. 000
4.375% U.S. TREASURY NOTE 20081115 1, 000, 000. 000 996, 010. 000
4.375% U.S. TREASURY NOTE 20080131 3, 200, 000. 000 3, 186, 240. 000
11.25% U.S. TREASURY BOND 20150215 1, 800, 000. 000 2, 602, 404. 000
9% U.S. TREASURY BOND 20181115 3, 200, 000. 000 4, 454, 976. 000

9% U. S

TREASURY BOND 20181115

800, 000. 000

1, 113, 744. 000

9% U.S

TREASURY BOND 20181115

3,000, 000. 000

4, 176, 540. 000

9% U.S

TREASURY BOND 20181115

2, 400, 000. 000

3, 341, 232. 000

9% U.S

TREASURY BOND 20181115

500, 000. 000

696, 090. 000

9% U.S

TREASURY BOND 20181115

1, 000, 000. 000

1, 392, 180. 000

9% U.S

TREASURY BOND 20181115

1, 300, 000. 000

1, 809, 834. 000

9% U.S

TREASURY BOND 20181115

1, 200, 000. 000

1, 670, 616. 000

9% U.S

TREASURY BOND 20181115

3, 800, 000. 000

5, 290, 284. 000
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9% U.S.

TREASURY BOND 20181115

2,900, 000. 000

4,037, 322. 000

9% U.S. TREASURY BOND 20181115 3, 200, 000. 000 4, 454, 976. 000
9% U.S. TREASURY BOND 20181115 2,700, 000. 000 3, 758, 886. 000
9% U.S. TREASURY BOND 20181115 600, 000. 000 835, 308. 000
9% U.S. TREASURY BOND 20181115 700, 000. 000 974, 526. 000
9% U.S. TREASURY BOND 20181115 700, 000. 000 974, 526. 000
9% U.S. TREASURY BOND 20181115 1, 200, 000. 000 1, 670, 616. 000
9% U.S. TREASURY BOND 20181115 800, 000. 000 1, 113, 744. 000
9% U.S. TREASURY BOND 20181115 300, 000. 000 417, 654. 000
9% U.S. TREASURY BOND 20181115 2, 600, 000. 000 3,619, 668. 000
9% U.S. TREASURY BOND 20181115 1, 800, 000. 000 2, 505, 924. 000
9% U.S. TREASURY BOND 20181115 5, 000, 000. 000 6, 960, 900. 000
9% U.S. TREASURY BOND 20181115 3,900, 000. 000 5, 429, 502. 000
9% U.S. TREASURY BOND 20181115 400, 000. 000 556, 872. 000
9% U.S. TREASURY BOND 20181115 2, 500, 000. 000 3, 480, 450. 000
9% U.S. TREASURY BOND 20181115 3,900, 000. 000 5, 429, 502. 000
9% U.S. TREASURY BOND 20181115 2, 400, 000. 000 3, 341, 232. 000
9% U.S. TREASURY BOND 20181115 1, 000, 000. 000 1, 392, 180. 000
9% U.S. TREASURY BOND 20181115 2,000, 000. 000 2, 784, 360. 000
9% U.S. TREASURY BOND 20181115 1, 500, 000. 000 2, 088, 270. 000
9% U.S. TREASURY BOND 20181115 1, 200, 000. 000 1,670, 616. 000
9% U.S. TREASURY BOND 20181115 200, 000. 000 278, 436. 000
9% U.S. TREASURY BOND 20181115 400, 000. 000 556, 872. 000
9% U.S. TREASURY BOND 20181115 1, 000, 000. 000 1, 392, 180. 000
9% U.S. TREASURY BOND 20181115 1, 000, 000. 000 1, 392, 180. 000
9% U.S. TREASURY BOND 20181115 800, 000. 000 1, 113, 744. 000
9% U.S. TREASURY BOND 20181115 700, 000. 000 974, 526. 000
9% U.S. TREASURY BOND 20181115 300, 000. 000 417, 654. 000
9% U.S. TREASURY BOND 20181115 2, 200, 000. 000 3, 062, 796. 000
9% U.S. TREASURY BOND 20181115 1, 600, 000. 000 2,227, 488. 000
9% U.S. TREASURY BOND 20181115 1, 000, 000. 000 1, 392, 180. 000
9% U.S. TREASURY BOND 20181115 1, 000, 000. 000 1, 392, 180. 000
9% U.S. TREASURY BOND 20181115 100, 000. 000 139, 218. 000
9% U.S. TREASURY BOND 20181115 100, 000. 000 139, 218. 000

8.125% U. S. TREASURY BOND 20190815

6, 500, 000. 000

8, 610, 420. 000

8.75% U.S. TREASURY BOND 20200515

1, 100, 000. 000

1, 536, 733. 000

7.875% U.S. TREASURY BOND 20210215 900, 000. 000 1, 188, 702. 000
7.875% U.S. TREASURY BOND 20210215 800, 000. 000 1, 056, 624. 000
8.125% U.S. TREASURY BOND 20210515 1, 100, 000. 000 1, 485, 341. 000
8.125% U.S. TREASURY BOND 20210515 1, 400, 000. 000 1, 890, 434. 000
8.125% U.S. TREASURY BOND 20210515 7, 000, 000. 000 9, 452, 170. 000
8.125% U.S. TREASURY BOND 20210515 1, 200, 000. 000 1, 620, 372. 000
8.125% U. S. TREASURY BOND 20210515 1, 800, 000. 000 2, 430, 558. 000
8.125% U. S. TREASURY BOND 20210515 2, 500, 000. 000 3, 375, 775. 000
8.125% U.S. TREASURY BOND 20210515 4, 000, 000. 000 5,401, 240. 000
8.125% U.S. TREASURY BOND 20210515 3,000, 000. 000 4, 050, 930. 000
8.125% U.S. TREASURY BOND 20210515 2,000, 000. 000 2,700, 620. 000
8.125% U.S. TREASURY BOND 20210515 3, 300, 000. 000 4, 456, 023. 000
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. 125% U.S. TREASURY BOND 20210515

2, 200, 000. 000

2,970, 682. 000

. 125% U.S. TREASURY BOND 20210515

5, 500, 000. 000

7,426, 705. 000

. 125% U. S. TREASURY BOND 20210515

6, 000, 000. 000

8, 101, 860. 000

. 125% U.S. TREASURY BOND 20210515

3, 000, 000. 000

4, 050, 930. 000

. 125% U.S. TREASURY BOND 20210515

1, 500, 000. 000

2, 025, 465. 000

. 125% U.S. TREASURY BOND 20210515

4, 500, 000. 000

6, 076, 395. 000

. 125% U.S. TREASURY BOND 20210515

3, 700, 000. 000

4,996, 147. 000

. 125% U.S. TREASURY BOND 20210515

4, 500, 000. 000

6, 076, 395. 000

. 125% U.S. TREASURY BOND 20210515

3, 000, 000. 000

4, 050, 930. 000

. 125% U.S. TREASURY BOND 20210515

800, 000. 000

1, 080, 248. 000

. 125% U. S. TREASURY BOND 20210515

4, 500, 000. 000

6, 076, 395. 000

3, 700, 000. 000

4,996, 147. 000

. 125% U.S. TREASURY BOND 20210515

4, 800, 000. 000

6, 481, 488. 000

. 125% U.S. TREASURY BOND 20210515

4,900, 000. 000

6,616, 519. 000

. 125% U.S. TREASURY BOND 20210515

3, 000, 000. 000

4, 050, 930. 000

. 125% U.S. TREASURY BOND 20210515

2,000, 000. 000

2,700, 620. 000

. 125% U.S. TREASURY BOND 20210515

1, 200, 000. 000

1, 620, 372. 000

. 125% U.S. TREASURY BOND 20210515

9, 100, 000. 000

12, 287, 821. 000

. 125% U.S. TREASURY BOND 20210515

12, 000, 000. 000

16, 203, 720. 000

. 125% U. S. TREASURY BOND 20210515

13, 000, 000. 000

17, 554, 030. 000

. 125% U.S. TREASURY BOND 20210515

7,000, 000. 000

9, 452, 170. 000

625% U.S. TREASURY BOND 20221115

1, 000, 000. 000

1, 318, 430. 000

S
S
S
S
S
S
S
S
S
S
S
. 125% U.S. TREASURY BOND 20210515
S
S
S
S
S
S
S
S
S
S
S

. 125% U.S. TREASURY BOND 20230215

1, 200, 000. 000

1, 517, 808. 000

.5% U.S. TREASURY BOND 20241115

1, 100, 000. 000

1, 460, 756. 000

7.5% U.S. TREASURY BOND 20241115

2, 600, 000. 000

3,452, 696. 000

7.625% U.S. TREASURY BOND 20250215 500, 000. 000 672, 575. 000
7.625% U.S. TREASURY BOND 20250215 1, 000, 000. 000 1, 345, 150. 000
7.625% U.S. TREASURY BOND 20250215 1, 700, 000. 000 2, 286, 755. 000
7.625% U.S. TREASURY BOND 20250215 1, 200, 000. 000 1,614, 180. 000
7.625% U.S. TREASURY BOND 20250215 3, 500, 000. 000 4,708, 025. 000
6.875% U.S. TREASURY BOND 20250815 700, 000. 000 881, 888. 000
6.75% U.S. TREASURY BOND 20260815 900, 000. 000 1, 127, 385. 000
6.5% U.S. TREASURY BOND 20261115 300, 000. 000 367, 077. 000
6.5% U.S. TREASURY BOND 20261115 3, 100, 000. 000 3,793, 129. 000
6.625% U.S. TREASURY BOND 20270215 900, 000. 000 1, 116, 702. 000

6.25% U.S. TREASURY BOND 20300515

2,400, 000. 000

2,915, 232. 000

5.375% U.S. TREASURY BOND 20310215

1, 000, 000. 000

1, 094, 060. 000

KR /NEF b N KRV
313, 500, 000. 000| 394, 594, 917. 000

(36,811,170, 000)| (46, 333, 335, 154)

HFH R FFH R JF 5 RV
9. 5% CANADIAN GOVERNMENT BOND 20100601 1, 000, 000. 000 1, 169, 380. 000

9. 5% CANADIAN GOVERNMENT BOND 20100601 400, 000. 000 467, 752. 000

8% CANADIAN GOVERNMENT BOND 20230601

3, 800, 000. 000

5, 549, 406. 000

8% CANADIAN GOVERNMENT BOND 20230601

3, 200, 000. 000

4, 673, 184. 000

9% CANADIAN GOVERNMENT BOND 20250601

2, 400, 000. 000

3, 897, 600. 000

9% CANADIAN GOVERNMENT BOND 20250601 800, 000. 000 1, 299, 200. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 600, 000. 000 2, 598, 400. 000
9% CANADIAN GOVERNMENT BOND 20250601 500, 000. 000 812, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 400, 000. 000 649, 600. 000
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9% CANADIAN GOVERNMENT BOND 20250601 2,000, 000. 000 3, 248, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 200, 000. 000 324, 800. 000
9% CANADIAN GOVERNMENT BOND 20250601 700, 000. 000 1, 136, 800. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 500, 000. 000 2, 436, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 400, 000. 000 2, 273, 600. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 100, 000. 000 1, 786, 400. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 400, 000. 000 2, 273, 600. 000
9% CANADIAN GOVERNMENT BOND 20250601 500, 000. 000 812, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 400, 000. 000 649, 600. 000
9% CANADIAN GOVERNMENT BOND 20250601 800, 000. 000 1, 299, 200. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 400, 000. 000 2, 273, 600. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 000, 000. 000 1, 624, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 500, 000. 000 812, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 700, 000. 000 2, 760, 800. 000
9% CANADIAN GOVERNMENT BOND 20250601 2, 500, 000. 000 4, 060, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 900, 000. 000 3, 085, 600. 000
9% CANADIAN GOVERNMENT BOND 20250601 200, 000. 000 324, 800. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 000, 000. 000 1, 624, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 500, 000. 000 2, 436, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 300, 000. 000 487, 200. 000
9% CANADIAN GOVERNMENT BOND 20250601 200, 000. 000 324, 800. 000
9% CANADIAN GOVERNMENT BOND 20250601 300, 000. 000 487, 200. 000
9% CANADIAN GOVERNMENT BOND 20250601 600, 000. 000 974, 400. 000
9% CANADIAN GOVERNMENT BOND 20250601 500, 000. 000 812, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 400, 000. 000 649, 600. 000
9% CANADIAN GOVERNMENT BOND 20250601 400, 000. 000 649, 600. 000
9% CANADIAN GOVERNMENT BOND 20250601 100, 000. 000 162, 400. 000
9% CANADIAN GOVERNMENT BOND 20250601 400, 000. 000 649, 600. 000
9% CANADIAN GOVERNMENT BOND 20250601 500, 000. 000 812, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 100, 000. 000 162, 400. 000
9% CANADIAN GOVERNMENT BOND 20250601 100, 000. 000 162, 400. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 600, 000. 000 2, 598, 400. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 100, 000. 000 1, 786, 400. 000
9% CANADIAN GOVERNMENT BOND 20250601 700, 000. 000 1, 136, 800. 000
9% CANADIAN GOVERNMENT BOND 20250601 2, 000, 000. 000 3, 248, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 800, 000. 000 1, 299, 200. 000
9% CANADIAN GOVERNMENT BOND 20250601 800, 000. 000 1,299, 200. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 300, 000. 000 2, 111, 200. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 600, 000. 000 2, 598, 400. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 400, 000. 000 2, 273, 600. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 000, 000. 000 1,624, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 200, 000. 000 1, 948, 800. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 100, 000. 000 1, 786, 400. 000
9% CANADIAN GOVERNMENT BOND 20250601 2,000, 000. 000 3, 248, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 2,400, 000. 000 3,897, 600. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 200, 000. 000 1, 948, 800. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 000, 000. 000 1, 624, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 2,000, 000. 000 3, 248, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 2,000, 000. 000 3, 248, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 2, 200, 000. 000 3,572, 800. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 600, 000. 000 2, 598, 400. 000
9% CANADIAN GOVERNMENT BOND 20250601 400, 000. 000 649, 600. 000
9% CANADIAN GOVERNMENT BOND 20250601 2, 300, 000. 000 3, 735, 200. 000
9% CANADIAN GOVERNMENT BOND 20250601 2,000, 000. 000 3, 248, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 2, 500, 000. 000 4, 060, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 2, 500, 000. 000 4, 060, 000. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 700, 000. 000 2, 760, 800. 000
9% CANADIAN GOVERNMENT BOND 20250601 1, 300, 000. 000 2, 111, 200. 000
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9% CANADIAN GOVERNMENT BOND 20250601

700, 000. 000

1, 136, 800. 000

9% CANADIAN GOVERNMENT BOND 20250601

5, 000, 000. 000

8, 120, 000. 000

9% CANADIAN GOVERNMENT BOND 20250601

4, 500, 000. 000

7, 308, 000. 000

9% CANADIAN GOVERNMENT BOND 20250601

6, 300, 000. 000

10, 231, 200. 000

8% CANADIAN GOVERNMENT BOND 20270601

1, 200, 000. 000

1,837, 500. 000

3% CANADIAN GOVERNMENT BOND 20070601 200, 000. 000 199, 472. 000
3% CANADIAN GOVERNMENT BOND 20070601 500, 000. 000 498, 680. 000
3% CANADIAN GOVERNMENT BOND 20070601 1, 100, 000. 000 1,097, 096. 000
3% CANADIAN GOVERNMENT BOND 20070601 600, 000. 000 598, 416. 000
3% CANADIAN GOVERNMENT BOND 20070601 500, 000. 000 498, 680. 000
3% CANADIAN GOVERNMENT BOND 20070601 1, 200, 000. 000 1, 196, 832. 000
3% CANADIAN GOVERNMENT BOND 20070601 700, 000. 000 698, 152. 000
5% CANADIAN GOVERNMENT BOND 20370601 400, 000. 000 467, 104. 000
5% CANADIAN GOVERNMENT BOND 20370601 600, 000. 000 700, 656. 000

5% CANADIAN GOVERNMENT BOND 20370601

1, 700, 000. 000

1, 985, 192. 000

4% CANADIAN GOVERNMENT BOND 20160601

1, 100, 000. 000

1, 101, 694. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 6, 000, 000. 000 5, 967, 420. 000
3. 75% CANADIAN GOVERNMENT BOND 20110901 800, 000. 000 795, 656. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 800, 000. 000 795, 656. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 1, 600, 000. 000 1, 591, 312. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 1, 500, 000. 000 1,491, 855. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 1, 200, 000. 000 1, 193, 484. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 2, 000, 000. 000 1, 989, 140. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 2, 400, 000. 000 2, 386, 968. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 1, 000, 000. 000 994, 570. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 1, 000, 000. 000 994, 570. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 2, 000, 000. 000 1, 989, 140. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 2, 200, 000. 000 2, 188, 054. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 1, 600, 000. 000 1, 591, 312. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 400, 000. 000 397, 828. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 2, 300, 000. 000 2, 287, 511. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 2, 000, 000. 000 1, 989, 140. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 2, 500, 000. 000 2, 486, 425. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 2, 500, 000. 000 2, 486, 425. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 3, 000, 000. 000 2,983, 710. 000

3. 75% CANADIAN GOVERNMENT BOND 20110901 5, 000, 000. 000 4,972, 850. 000

HFE RN NG Yok ar V% HFE RV
149, 500, 000. 000 209, 660, 222. 000

(14, 875, 250, 000) | (20, 861, 192, 089)

5L E3vi% 5 R
6. 5% AUSTRALIAN GOVERNMENT BOND 20130515 2, 000, 000. 000 2, 076, 420. 000

6. 25% AUSTRALIAN GOVERNMENT BOND 20150415 7, 300, 000. 000 7,564, 333. 000

6. 25% AUSTRALIAN GOVERNMENT BOND 20150415 76, 100, 000. 000 78, 855, 581. 000

6. 25% AUSTRALTAN GOVERNMENT BOND 20150415 6, 000, 000. 000 6, 217, 260. 000

6. 25% AUSTRALIAN GOVERNMENT BOND 20150415 1, 200, 000. 000 1, 243, 452. 000

6% AUSTRALIAN GOVERNMENT BOND 20170215 14, 400, 000. 000 14, 795, 280. 000

6% AUSTRALIAN GOVERNMENT BOND 20170215 8, 000, 000. 000 8, 219, 600. 000

6% AUSTRALIAN GOVERNMENT BOND 20170215 11, 000, 000. 000 11, 301, 950. 000

6% AUSTRALIAN GOVERNMENT BOND 20170215 108, 000, 000. 000| 110, 964, 600. 000

6% AUSTRALIAN GOVERNMENT BOND 20170215 7, 000, 000. 000 7,192, 150. 000

6% AUSTRALIAN GOVERNMENT BOND 20170215 5, 500, 000. 000 5, 650, 975. 000

5. 25% AUSTRALTAN GOVERNMENT BOND 20100815 500, 000. 000 490, 215. 000

5. 25% AUSTRALIAN GOVERNMENT BOND 20100815 1, 100, 000. 000 1, 078, 473. 000

SRV /g ZE Ry 5 Ry
248, 100, 000. 000| 255, 650, 289. 000

(22,706,112, 000)| (23,397, 114, 449)

RV R HR N RN
8.75% UNITED KINGDOM GILT BOND 20170825 2, 000, 000. 000 2, 655, 800. 000

8.75% UNITED KINGDOM GILT BOND 20170825 400, 000. 000 531, 160. 000
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. 75% UNITED KINGDOM GILT BOND 20170825

500, 000. 000

663, 950. 000

. 75% UNITED KINGDOM GILT BOND 20170825

1, 600, 000. 000

2, 124, 640. 000

. 75% UNITED KINGDOM GILT BOND 20170825

1, 300, 000. 000

1, 726, 270. 000

. 75% UNITED KINGDOM GILT BOND 20170825

1, 500, 000. 000

1, 991, 850. 000

. 75% UNITED KINGDOM GILT BOND 20170825

1, 200, 000. 000

1, 593, 480. 000

. 75% UNITED KINGDOM GILT BOND 20170825 400, 000. 000 531, 160. 000
. 75% UNITED KINGDOM GILT BOND 20170825 300, 000. 000 398, 370. 000
. 75% UNITED KINGDOM GILT BOND 20170825 800, 000. 000 1, 062, 320. 000
. 75% UNITED KINGDOM GILT BOND 20170825 1, 200, 000. 000 1, 593, 480. 000
. 75% UNITED KINGDOM GILT BOND 20170825 800, 000. 000 1, 062, 320. 000
. 75% UNITED KINGDOM GILT BOND 20170825 500, 000. 000 663, 950. 000

. 75% UNITED KINGDOM GILT BOND 20170825

1, 400, 000. 000

1, 859, 060. 000

. 75% UNITED KINGDOM GILT BOND 20170825

1,400, 000. 000

1, 859, 060. 000

. 75% UNITED KINGDOM GILT BOND 20170825

2, 200, 000. 000

2,921, 380. 000

. 75% UNITED KINGDOM GILT BOND 20170825

1, 600, 000. 000

2, 124, 640. 000

. 75% UNITED KINGDOM GILT BOND 20170825

300, 000. 000

398, 370. 000

. 75% UNITED KINGDOM GILT BOND 20170825

1,400, 000. 000

1, 859, 060. 000

. 75% UNITED KINGDOM GILT BOND 20170825

1, 600, 000. 000

2, 124, 640. 000

. 75% UNITED KINGDOM GILT BOND 20170825

1, 300, 000. 000

1, 726, 270. 000

CO[CO|CO[CO[(CO[(CO[CO[(CO[(CO[(C0[(C0|(0|0|0|0|0|0|0|00|00 |00 |00 |00|00[00|0C0[0C0[(0CO[(0CO[0CO0 |00 (00 (00|00

. 75% UNITED KINGDOM GILT BOND 20170825 300, 000. 000 398, 370. 000
. 75% UNITED KINGDOM GILT BOND 20170825 100, 000. 000 132, 790. 000
. 75% UNITED KINGDOM GILT BOND 20170825 300, 000. 000 398, 370. 000
. 75% UNITED KINGDOM GILT BOND 20170825 400, 000. 000 531, 160. 000
. 75% UNITED KINGDOM GILT BOND 20170825 600, 000. 000 796, 740. 000
. 75% UNITED KINGDOM GILT BOND 20170825 400, 000. 000 531, 160. 000
. 75% UNITED KINGDOM GILT BOND 20170825 400, 000. 000 531, 160. 000
. 75% UNITED KINGDOM GILT BOND 20170825 100, 000. 000 132, 790. 000
. 75% UNITED KINGDOM GILT BOND 20170825 1,200, 000. 000 1, 593, 480. 000
. 75% UNITED KINGDOM GILT BOND 20170825 700, 000. 000 929, 530. 000
. 75% UNITED KINGDOM GILT BOND 20170825 500, 000. 000 663, 950. 000
. 75% UNITED KINGDOM GILT BOND 20170825 400, 000. 000 531, 160. 000
. 75% UNITED KINGDOM GILT BOND 20170825 100, 000. 000 132, 790. 000
. 75% UNITED KINGDOM GILT BOND 20170825 100, 000. 000 132, 790. 000
. 75% UNITED KINGDOM GILT BOND 20170825 1, 400, 000. 000 1, 859, 060. 000
8% UNITED KINGDOM GILT BOND 20151207 400, 000. 000 489, 560. 000
8% UNITED KINGDOM GILT BOND 20210607 2,000, 000. 000 2, 686, 600. 000
8% UNITED KINGDOM GILT BOND 20210607 900, 000. 000 1, 208, 970. 000
8% UNITED KINGDOM GILT BOND 20210607 400, 000. 000 537, 320. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 300, 000. 000

1, 746, 290. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 000, 000. 000

1, 343, 300. 000

8% UNITED KINGDOM GILT BOND 20210607

400, 000. 000

537, 320. 000

8% UNITED KINGDOM GILT BOND 20210607

600, 000. 000

805, 980. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 700, 000. 000

2, 283, 610. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 000, 000. 000

1, 343, 300. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 000, 000. 000

1, 343, 300. 000

8% UNITED KINGDOM GILT BOND 20210607 500, 000. 000 671, 650. 000
8% UNITED KINGDOM GILT BOND 20210607 3, 700, 000. 000 4, 970, 210. 000
8% UNITED KINGDOM GILT BOND 20210607 500, 000. 000 671, 650. 000
8% UNITED KINGDOM GILT BOND 20210607 600, 000. 000 805, 980. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 400, 000. 000

1, 880, 620. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 700, 000. 000

2, 283, 610. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 000, 000. 000

1, 343, 300. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 000, 000. 000

1, 343, 300. 000

8% UNITED KINGDOM GILT BOND 20210607

900, 000. 000

1, 208, 970. 000

8% UNITED KINGDOM GILT BOND 20210607

900, 000. 000

1, 208, 970. 000

8% UNITED KINGDOM GILT BOND 20210607

2,000, 000. 000

2, 686, 600. 000

8% UNITED KINGDOM GILT BOND 20210607

2, 200, 000. 000

2, 955, 260. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 500, 000. 000

2, 014, 950. 000
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8% UNITED KINGDOM GILT BOND 20210607

800, 000. 000

1,074, 640. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 500, 000. 000

2, 014, 950. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 400, 000. 000

1, 880, 620. 000

8% UNITED KINGDOM GILT BOND 20210607

1,600, 000. 000

2, 149, 280. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 300, 000. 000

1, 746, 290. 000

8% UNITED KINGDOM GILT BOND 20210607

300, 000. 000

402, 990. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 800, 000. 000

2,417, 940. 000

8% UNITED KINGDOM GILT BOND 20210607

2, 300, 000. 000

3, 089, 590. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 800, 000. 000

2,417, 940. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 900, 000. 000

2, 552, 270. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 500, 000. 000

2, 014, 950. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 200, 000. 000

1,611, 960. 000

8% UNITED KINGDOM GILT BOND 20210607

600, 000. 000

805, 980. 000

8% UNITED KINGDOM GILT BOND 20210607

6, 100, 000. 000

8, 194, 130. 000

8% UNITED KINGDOM GILT BOND 20210607

4, 000, 000. 000

5, 373, 200. 000

8% UNITED KINGDOM GILT BOND 20210607

4, 800, 000. 000

6, 447, 840. 000

8% UNITED KINGDOM GILT BOND 20210607

3, 000, 000. 000

4, 029, 900. 000

8% UNITED KINGDOM GILT BOND 20210607

2,000, 000. 000

2, 686, 600. 000

4% UNITED KINGDOM GILT BOND 20090307 300, 000. 000 292, 980. 000
4. 25% UNITED KINGDOM GILT BOND 20110307 2,000, 000. 000 1, 940, 000. 000
4. 25% UNITED KINGDOM GILT BOND 20110307 500, 000. 000 485, 000. 000
4. 25% UNITED KINGDOM GILT BOND 20110307 900, 000. 000 873, 000. 000
4. 25% UNITED KINGDOM GILT BOND 20110307 1, 000, 000. 000 970, 000. 000
4. 25% UNITED KINGDOM GILT BOND 20110307 900, 000. 000 873, 000. 000
4. 25% UNITED KINGDOM GILT BOND 20110307 1, 000, 000. 000 970, 000. 000
4. 25% UNITED KINGDOM GILT BOND 20110307 1, 300, 000. 000 1, 261, 000. 000
4. 25% UNITED KINGDOM GILT BOND 20110307 1, 000, 000. 000 970, 000. 000

4. 25% UNITED KINGDOM GILT BOND 20110307

1, 400, 000. 000

1, 358, 000. 000

4. 25% UNITED KINGDOM GILT BOND 20110307

1, 600, 000. 000

1, 552, 000. 000

4. 25% UNITED KINGDOM GILT BOND 20110307

1, 300, 000. 000

1, 261, 000. 000

4. 25% UNITED KINGDOM GILT BOND 20110307

300, 000. 000

291, 000. 000

4. 25% UNITED KINGDOM GILT BOND 20110307

1, 800, 000. 000

1, 746, 000. 000

4. 25% UNITED KINGDOM GILT BOND 20110307

1, 800, 000. 000

1, 746, 000. 000

4. 25% UNITED KINGDOM GILT BOND 20110307

1, 900, 000. 000

1, 843, 000. 000

4. 25% UNITED KINGDOM GILT BOND 20110307

1, 500, 000. 000

1, 455, 000. 000

RN /Nt HR N YRR
117,700, 000. 000 149, 935, 200. 000

(26, 687,298, 000) | (33,996, 307, 248)

Fr~—J Fre—7 Fr~—J
7 \B—3 7 B—3 7 m—3
7% DANISH GOVERNMENT BOND 20241110 2, 400, 000. 000 3, 267, 120. 000

7% DANISH GOVERNMENT BOND 20241110 1, 500, 000. 000 2, 041, 950. 000

7% DANISH GOVERNMENT BOND 20241110 1, 900, 000. 000 2, 586, 470. 000

6% DANISH GOVERNMENT BOND 20111115 4, 100, 000. 000 4, 462, 850. 000

6% DANISH GOVERNMENT BOND 20111115 1, 000, 000. 000 1, 088, 500. 000

5% DANISH GOVERNMENT BOND 20131115 1, 200, 000. 000 1, 276, 800. 000

5% DANISH GOVERNMENT BOND 20131115 1, 300, 000. 000 1, 383, 200. 000

5% DANISH GOVERNMENT BOND 20131115 1, 000, 000. 000 1, 064, 000. 000

5% DANISH GOVERNMENT BOND 20131115 1, 300, 000. 000 1, 383, 200. 000

5% DANISH GOVERNMENT BOND 20131115 25, 000, 000. 000 26, 600, 000. 000

Fro~—r N FTre—7 T
7 a—x 7 a—x Ja—3
40, 700, 000. 000 45, 154, 090. 000

(842, 897, 000) (935, 141, 204)

SV x— SV — Iy z—
7 a— 7 a—x Ja—3

6% NORWEGIAN GOVERNMENT BOND 20110516

1, 000, 000. 000

1, 055, 000. 000

6% NORWEGIAN GOVERNMENT BOND 20110516

1, 200, 000. 000

1, 266, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515

3, 000, 000. 000

3, 318, 000. 000
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6. 5% NORWEGIAN GOVERNMENT BOND 20130515

3, 000, 000. 000

3, 318, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515

1, 500, 000. 000

1, 659, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515

11, 000, 000. 000

12, 166, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515

10, 000, 000. 000

11, 060, 000. 000

. 5% NORWEGIAN GOVERNMENT BOND 20130515

14, 000, 000. 000

15, 484, 000. 000

. 5% NORWEGIAN GOVERNMENT BOND 20130515

9, 000, 000. 000

9, 954, 000. 000

. 5% NORWEGIAN GOVERNMENT BOND 20130515

2, 000, 000. 000

2, 212, 000. 000

. 5% NORWEGIAN GOVERNMENT BOND 20130515

11, 500, 000. 000

12, 719, 000. 000

. 5% NORWEGIAN GOVERNMENT BOND 20130515

6, 000, 000. 000

6, 636, 000. 000

6, 000, 000. 000

6, 636, 000. 000

. 5% NORWEGIAN GOVERNMENT BOND 20130515

1, 000, 000. 000

1, 106, 000. 000

. 5% NORWEGIAN GOVERNMENT BOND 20130515

1, 500, 000. 000

1, 659, 000. 000

. 5% NORWEGIAN GOVERNMENT BOND 20130515

1, 200, 000. 000

1, 327, 200. 000

. 5% NORWEGIAN GOVERNMENT BOND 20130515

15, 000, 000. 000

16, 590, 000. 000

6
6
6
6
6
6. 5% NORWEGIAN GOVERNMENT BOND 20130515
6
6
6
6
6

. 5% NORWEGIAN GOVERNMENT BOND 20130515

8, 000, 000. 000

8, 848, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515

11, 500, 000. 000

12, 719, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515

10, 500, 000. 000

11, 613, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515

10, 000, 000. 000

11, 060, 000. 000

5% NORWEGIAN GOVERNMENT BOND 20150515

12, 000, 000. 000

12, 432, 000. 000

5% NORWEGIAN GOVERNMENT BOND 20150515

2, 300, 000. 000

2, 382, 800. 000

5% NORWEGIAN GOVERNMENT BOND 20150515

600, 000. 000

621, 600. 000

5% NORWEGIAN GOVERNMENT BOND 20150515

2, 400, 000. 000

2, 486, 400. 000

5% NORWEGIAN GOVERNMENT BOND 20150515

2, 400, 000. 000

2, 486, 400. 000

5% NORWEGIAN GOVERNMENT BOND 20150515

3, 000, 000. 000

3, 108, 000. 000

IV x— NG SV r— IV z—
7 a—x VA=E S s a—x
160, 600, 000. 000 175, 922, 400. 000
(3, 041, 764, 000) (3, 331, 970, 256)
AT = —T A =—F AT 2 —F
Jua—7 7 ua—7 77—}

6. 75% SWEDISH GOVERNMENT BOND 20140505

1, 000, 000. 000

1, 183, 510. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

1, 000, 000. 000

1, 183, 510. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

1, 100, 000. 000

1, 301, 861. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

1,900, 000. 000

2, 248, 669. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

4, 500, 000. 000

5, 325, 795. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

2, 300, 000. 000

2,722, 073. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

3, 200, 000. 000

3, 787, 232. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

2,700, 000. 000

3, 195, 477. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 100, 000. 000

1, 301, 861. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

800, 000. 000

946, 808. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 700, 000. 000

2,011, 967. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

3, 000, 000. 000

3, 550, 530. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

2,100, 000. 000

2,485, 371. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 100, 000. 000

1, 301, 861. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

3, 400, 000. 000

4, 023, 934. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

7,000, 000. 000

8, 284, 570. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

10, 400, 000. 000

12, 308, 504. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

8, 400, 000. 000

9, 941, 484. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 400, 000. 000

1, 656, 914. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

7,400, 000. 000

8, 757, 974. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

8, 200, 000. 000

9, 704, 782. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

6, 900, 000. 000

8, 166, 219. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 200, 000. 000

1, 420, 212. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

700, 000. 000

828, 457. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 300, 000. 000

1, 538, 563. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 300, 000. 000

1, 538, 563. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

2, 400, 000. 000

2, 840, 424. 000

6
6
6
6
6
6
6
6
6
6
6
6
6
6
6
6
6
6
6
6
6
6
6
6

. 75% SWEDISH GOVERNMENT BOND 20140505

2,000, 000. 000

2, 367, 020. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

3, 000, 000. 000

3, 550, 530. 000
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6. 75% SWEDISH GOVERNMENT BOND 20140505

1, 300, 000. 000

1, 538, 563. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

500, 000. 000

591, 755. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

2, 200, 000. 000

2,603, 722. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

2,000, 000. 000

2, 367, 020. 000

. 75% SWEDISH GOVERNMENT BOND 20140505 100, 000. 000 118, 351. 000
. 75% SWEDISH GOVERNMENT BOND 20140505 100, 000. 000 118, 351. 000
. 75% SWEDISH GOVERNMENT BOND 20140505 500, 000. 000 591, 755. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

8, 000, 000. 000

9, 468, 080. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

4,000, 000. 000

4, 734, 040. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

3, 000, 000. 000

3, 550, 530. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

25, 000, 000. 000

29, 587, 750. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

6, 000, 000. 000

7,101, 060. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

3, 000, 000. 000

3, 550, 530. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

7, 000, 000. 000

8, 284, 570. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

12, 000, 000. 000

14, 202, 120. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

6, 000, 000. 000

7,101, 060. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

8, 000, 000. 000

9, 468, 080. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

8, 000, 000. 000

9, 468, 080. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

5, 000, 000. 000

5, 917, 550. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

14, 000, 000. 000

16, 569, 140. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

13, 000, 000. 000

15, 385, 630. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

4, 000, 000. 000

4, 734, 040. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 500, 000. 000

1, 775, 265. 000

1, 500, 000. 000

1, 775, 265. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 000, 000. 000

1, 183, 510. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 000, 000. 000

1, 183, 510. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 000, 000. 000

1, 183, 510. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 000, 000. 000

1, 183, 510. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

7,000, 000. 000

8, 284, 570. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

5, 500, 000. 000

6, 509, 305. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

11, 000, 000. 000

13, 018, 610. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

16, 000, 000. 000

18, 936, 160. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

13, 000, 000. 000

15, 385, 630. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

3, 000, 000. 000

3, 550, 530. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

1, 500, 000. 000

1, 775, 265. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

17, 200, 000. 000

20, 356, 372. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

9, 000, 000. 000

10, 651, 590. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

12, 500, 000. 000

14, 793, 875. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

2, 500, 000. 000

2, 958, 775. 000

. 75% SWEDISH GOVERNMENT BOND 20140505

2,000, 000. 000

2, 367, 020. 000

. 5% SWEDISH GOVERNMENT BOND 20121008

3,000, 000. 000

3, 255, 990. 000

. 5% SWEDISH GOVERNMENT BOND 20121008

1, 000, 000. 000

1, 085, 330. 000

6
6
6
6
6
6
6
6
6
6
6
6
6
6
6
6
6
6
6
6. 75% SWEDISH GOVERNMENT BOND 20140505
6
6
6
6
6
6
6
6
6
6
6
6
6
6
6
6
5
5
5

. 5% SWEDISH GOVERNMENT BOND 20121008

3, 700, 000. 000

4, 015, 721. 000

5% SWEDISH GOVERNMENT BOND 20201201

2,400, 000. 000

2,720, 904. 000

5% SWEDISH GOVERNMENT BOND 20201201

1, 000, 000. 000

1, 133, 710. 000

5% SWEDISH GOVERNMENT BOND 20201201

2, 300, 000. 000

2,607, 533. 000

5% SWEDISH GOVERNMENT BOND 20201201

1, 400, 000. 000

1, 587, 194. 000

5% SWEDISH GOVERNMENT BOND 20201201

3, 000, 000. 000

3,401, 130. 000

5% SWEDISH GOVERNMENT BOND 20201201

4,900, 000. 000

5, 555, 179. 000

A = —F NG ATV 2 —F ATV 2 —F
7 a— 7 a— 7 a—
355, 100, 000. 000 418, 761, 415. 000

(5, 887, 558, 000) (6,943, 064, 261)

T— L—1 T—
7. 5% NETHERLANDS GOVERNMENT BOND 20230115 200, 000. 000 279, 326. 000

7. 5% NETHERLANDS GOVERNMENT BOND 20230115 900, 000. 000 1, 256, 967. 000

7. 5% NETHERLANDS GOVERNMENT BOND 20230115 600, 000. 000 837, 978. 000

7. 5% NETHERLANDS GOVERNMENT BOND 20230115 800, 000. 000 1, 117, 304. 000

7. 5% NETHERLANDS GOVERNMENT BOND 20230115

3, 100, 000. 000

4, 329, 553. 000
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. 5% NETHERLANDS GOVERNMENT BOND 20230115 400, 000. 000 558, 652. 000
. 5% NETHERLANDS GOVERNMENT BOND 20230115 700, 000. 000 977, 641. 000
. 5% NETHERLANDS GOVERNMENT BOND 20230115 1, 200, 000. 000 1, 675, 956. 000
. 5% NETHERLANDS GOVERNMENT BOND 20230115 800, 000. 000 1,117, 304. 000
. 5% NETHERLANDS GOVERNMENT BOND 20230115 200, 000. 000 279, 326. 000
. 5% NETHERLANDS GOVERNMENT BOND 20230115 700, 000. 000 977, 641. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

1, 500, 000. 000

2, 094, 945. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

2, 500, 000. 000

3,491, 575. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115 500, 000. 000 698, 315. 000
. 5% NETHERLANDS GOVERNMENT BOND 20230115 700, 000. 000 977, 641. 000
. 5% NETHERLANDS GOVERNMENT BOND 20230115 500, 000. 000 698, 315. 000
. 5% NETHERLANDS GOVERNMENT BOND 20230115 300, 000. 000 418, 989. 000
. 5% NETHERLANDS GOVERNMENT BOND 20230115 1, 200, 000. 000 1,675, 956. 000
. 5% NETHERLANDS GOVERNMENT BOND 20230115 700, 000. 000 977, 641. 000
. 5% NETHERLANDS GOVERNMENT BOND 20230115 100, 000. 000 139, 663. 000
. 5% NETHERLANDS GOVERNMENT BOND 20230115 100, 000. 000 139, 663. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

1, 100, 000. 000

1,536, 293. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

4, 000, 000. 000

5, 586, 520. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

800, 000. 000

1, 117, 304. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

1, 200, 000. 000

1, 675, 956. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

1, 500, 000. 000

2,094, 945. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

2,000, 000. 000

2,793, 260. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

2, 300, 000. 000

3, 212, 249. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

1, 500, 000. 000

2,094, 945. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

1, 500, 000. 000

2,094, 945. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

900, 000. 000

1, 256, 967. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

2, 500, 000. 000

3,491, 575. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

3, 200, 000. 000

4, 469, 216. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

1, 600, 000. 000

2, 234, 608. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

600, 000. 000

837, 978. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

2, 200, 000. 000

3, 072, 586. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

2, 300, 000. 000

3,212, 249. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

2,700, 000. 000

3, 770, 901. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

2,000, 000. 000

2,793, 260. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

400, 000. 000

558, 652. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

2, 800, 000. 000

3,910, 564. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

1, 400, 000. 000

1, 955, 282. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

1, 200, 000. 000

1, 675, 956. 000

. 5% NETHERLANDS GOVERNMENT BOND 20230115

7,900, 000. 000

11, 033, 377. 000

NIRRT N N N EI N NI N e e N NN e e e

. 5% NETHERLANDS GOVERNMENT BOND 20230115

4, 500, 000. 000

6, 284, 835. 000

8% BELGIUM GOVERNMENT BOND 20150328

4, 300, 000. 000

5,482, 414. 000

8% BELGIUM GOVERNMENT BOND 20150328

200, 000. 000

254, 996. 000

8% BELGIUM GOVERNMENT BOND 20150328

2, 500, 000. 000

3, 187, 450. 000

8% BELGIUM GOVERNMENT BOND 20150328

2, 100, 000. 000

2,677, 458. 000

8% BELGIUM GOVERNMENT BOND 20150328

400, 000. 000

509, 992. 000

8% BELGIUM GOVERNMENT BOND 20150328

800, 000. 000

1, 019, 984. 000

8% BELGIUM GOVERNMENT BOND 20150328

3, 200, 000. 000

4, 079, 936. 000

8% BELGIUM GOVERNMENT BOND 20150328

2, 500, 000. 000

3, 187, 450. 000

8% BELGIUM GOVERNMENT BOND 20150328

3, 100, 000. 000

3, 952, 438. 000

8% BELGIUM GOVERNMENT BOND 20150328

2, 200, 000. 000

2, 804, 956. 000

8% BELGIUM GOVERNMENT BOND 20150328 500, 000. 000 637, 490. 000
8% BELGIUM GOVERNMENT BOND 20150328 600, 000. 000 764, 988. 000
8% BELGIUM GOVERNMENT BOND 20150328 700, 000. 000 892, 486. 000
8% BELGIUM GOVERNMENT BOND 20150328 1, 200, 000. 000 1,529, 976. 000
8% BELGIUM GOVERNMENT BOND 20150328 800, 000. 000 1, 019, 984. 000
8% BELGIUM GOVERNMENT BOND 20150328 700, 000. 000 892, 486. 000

8% BELGIUM GOVERNMENT BOND 20150328

1, 600, 000. 000

2,039, 968. 000

8% BELGIUM GOVERNMENT BOND 20150328

2, 300, 000. 000

2,932, 454. 000
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8% BELGIUM GOVERNMENT BOND 20150328

2,900, 000. 000

3,697, 442. 000

8% BELGIUM GOVERNMENT BOND 20150328

4, 400, 000. 000

5, 609, 912. 000

8% BELGIUM GOVERNMENT BOND 20150328

100, 000. 000

127, 498. 000

8% BELGIUM GOVERNMENT BOND 20150328

600, 000. 000

764, 988. 000

8% BELGIUM GOVERNMENT BOND 20150328

3, 000, 000. 000

3, 824, 940. 000

8% BELGIUM GOVERNMENT BOND 20150328

3, 200, 000. 000

4, 079, 936. 000

8% BELGIUM GOVERNMENT BOND 20150328 300, 000. 000 382, 494. 000
8% BELGIUM GOVERNMENT BOND 20150328 500, 000. 000 637, 490. 000
8% BELGIUM GOVERNMENT BOND 20150328 900, 000. 000 1, 147, 482. 000
8% BELGIUM GOVERNMENT BOND 20150328 200, 000. 000 254, 996. 000
8% BELGIUM GOVERNMENT BOND 20150328 1, 000, 000. 000 1, 274, 980. 000
8% BELGIUM GOVERNMENT BOND 20150328 700, 000. 000 892, 486. 000
8% BELGIUM GOVERNMENT BOND 20150328 800, 000. 000 1,019, 984. 000
8% BELGIUM GOVERNMENT BOND 20150328 500, 000. 000 637, 490. 000
8% BELGIUM GOVERNMENT BOND 20150328 6, 000, 000. 000 7, 649, 880. 000
8% BELGIUM GOVERNMENT BOND 20150328 800, 000. 000 1, 019, 984. 000

8% BELGIUM GOVERNMENT BOND 20150328

1, 500, 000. 000

1,912, 470. 000

8% BELGIUM GOVERNMENT BOND 20150328

2,000, 000. 000

2, 549, 960. 000

8% BELGIUM GOVERNMENT BOND 20150328

1, 800, 000. 000

2, 294, 964. 000

8% BELGIUM GOVERNMENT BOND 20150328

1, 500, 000. 000

1,912, 470. 000

8% BELGIUM GOVERNMENT BOND 20150328

900, 000. 000

1, 147, 482. 000

8% BELGIUM GOVERNMENT BOND 20150328

2, 500, 000. 000

3, 187, 450. 000

8% BELGIUM GOVERNMENT BOND 20150328

3, 200, 000. 000

4, 079, 936. 000

8% BELGIUM GOVERNMENT BOND 20150328

1,600, 000. 000

2, 039, 968. 000

8% BELGIUM GOVERNMENT BOND 20150328

600, 000. 000

764, 988. 000

8% BELGIUM GOVERNMENT BOND 20150328

2, 200, 000. 000

2, 804, 956. 000

8% BELGIUM GOVERNMENT BOND 20150328

2, 300, 000. 000

2, 932, 454. 000

8% BELGIUM GOVERNMENT BOND 20150328

2,700, 000. 000

3, 442, 446. 000

8% BELGIUM GOVERNMENT BOND 20150328

2,000, 000. 000

2, 549, 960. 000

8% BELGIUM GOVERNMENT BOND 20150328

400, 000. 000

509, 992. 000

8% BELGIUM GOVERNMENT BOND 20150328

2, 800, 000. 000

3, 569, 944. 000

8% BELGIUM GOVERNMENT BOND 20150328

5,000, 000. 000

6, 374, 900. 000

8% BELGIUM GOVERNMENT BOND 20150328

6, 500, 000. 000

8, 287, 370. 000

8% BELGIUM GOVERNMENT BOND 20150328

6, 800, 000. 000

8, 669, 864. 000

8% BELGIUM GOVERNMENT BOND 20150328

5, 700, 000. 000

7, 267, 386. 000

8% BELGIUM GOVERNMENT BOND 20150328

13, 200, 000. 000

16, 829, 736. 000

8% BELGIUM GOVERNMENT BOND 20150328

10, 500, 000. 000

13, 387, 290. 000

8% BELGIUM GOVERNMENT BOND 20150328

5, 500, 000. 000

7,012, 390. 000

6. 25% AUSTRIA GOVERNMENT BOND 20270715

1, 000, 000. 000

1, 287, 710. 000

5% FINNISH GOVERNMENT BOND 20090425

300, 000. 000

306, 630. 000

6% SPANISH GOVERNMENT BOND 20290131

2, 500, 000. 000

3, 157, 750. 000

6% SPANISH GOVERNMENT BOND 20290131

1, 000, 000. 000

1, 263, 100. 000

6% SPANISH GOVERNMENT BOND 20290131 500, 000. 000 631, 550. 000
6% SPANISH GOVERNMENT BOND 20290131 1,400, 000. 000 1, 768, 340. 000
6% SPANISH GOVERNMENT BOND 20290131 500, 000. 000 631, 550. 000

6% SPANISH GOVERNMENT BOND 20290131

3, 200, 000. 000

4, 041, 920. 000

6% SPANISH GOVERNMENT BOND 20290131

2, 800, 000. 000

3, 536, 680. 000

6% SPANISH GOVERNMENT BOND 20290131

2,000, 000. 000

2, 526, 200. 000

6. 15% SPANISH GOVERNMENT BOND 20130131

1,400, 000. 000

1,561, 812. 000

o—u N a—n a—n

223,200, 000. 000| 292, 615, 280. 000

(34,419,672,000)| (45, 124, 202, 329)

EiEEs: A% 145, 271, 721, 000 180, 922, 326, 990
[145, 271, 721, 000] | [180, 922, 326, 990]

At 145, 271, 721, 000] 180, 922, 326, 990

[145, 271, 721, 000]

(180, 922, 326, 990]
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(F) 1. SFREEo/NOMcBEITS () RNOSKET, FHEREETHY £,
2. BEHRICERITS [ ] NO&%ET. IMYEAMEEEOHIEHEMHOSHMETHY . RETIRRLTEY £,
3. MR MR DR

e . FHARR FHAES: ARHEHEIC

B i Wil % s 5% b
kR ENEaES: 22 $4 —% 100. 0% 25. 6%
T RV EfEGEE 8 &4 —% 100. 0% 11. 5%
A% EMEGRES: 4 86 —% 100. 0% 12. 9%
AR R EfERES: 5 84 —% 100. 0% 18. 8%
Fre— 7 a—3% EfEFEE 3 $6iW —% 100. 0% 0. 5%
SV x— 7 B—x EffRER 3 &9 —% 100. 0% 1.9%
AYxz—Frra—F EffGES 3 #at —% 100. 0% 3.8%
o—n EfEFES 6 $61H —% 100. 0% 25. 0%

2 AMMRERIIIG |55 M O TARIIG | OSSR K O ORI
ML (T U AT« I HERERICEIT 51D | ISRD L TR £7°
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2 77U FDOHRR

AR EE
1 GrEngE 1,117,927 M
I FfHesE 751 M
e (1 —11) 1,117, 176 4
IV BT R 1,000,000 1
V1Y 0 SRR (IL/1V) 111721

BE) I MTL—F YT -IHF—T7FK
MEERETEE

IV R TSR
V 1 Hpr7- 0 sigeEgE (I IV)

%5 RERUVEHDEE

234, 090, 234, 751 [

2,416, 356, 700 [
231, 673, 878, 051 [
204, 675, 022, 076 H

1.1319 1

TR 194E4 A 27 H

YRR 194924 H 27 H

FREHE (D) R (1)
55 1 FEE R 0 0
5 2 R E AR 0 0

() BElREEEIL 1, 000,000 0CY,
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