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11.25% U.S. TREASURY BOND 20150215

1, 800, 000. 000

2, 683, 530. 000

9% U.S. TREASURY BOND 20181115

68, 900, 000. 000

102, 299, 964. 000

8. 75% U.S. TREASURY BOND 20200515 1, 100, 000. 000 1, 632, 807. 000
7.875% U.S. TREASURY BOND 20210215 1, 700, 000. 000 2,402, 831. 000
8.125% U.S. TREASURY BOND 20210515 107, 100, 000. 000 154, 759, 500. 000
8.125% U.S. TREASURY BOND 20210815 13, 300, 000. 000 19, 281, 808. 000
7.25% U.S. TREASURY BOND 20220815 7, 000, 000. 000 9, 650, 130. 000
7.625% U.S. TREASURY BOND 20221115 3, 500, 000. 000 4, 988, 585. 000
7.125% U.S. TREASURY BOND 20230215 1, 200, 000. 000 1, 650, 648. 000
6. 25% U.S. TREASURY BOND 20230815 51, 500, 000. 000 66, 322, 215. 000
7.5% U.S. TREASURY BOND 20241115 20, 900, 000. 000 30, 966, 276. 000
7.625% U.S. TREASURY BOND 20250215 8, 000, 000. 000 12, 010, 000. 000
6. 875% U.S. TREASURY BOND 20250815 700, 000. 000 985, 467. 000
6. 75% U.S. TREASURY BOND 20260815 900, 000. 000 1, 255, 779. 000
6.5% U.S. TREASURY BOND 20261115 900, 000. 000 1, 226, 034. 000

6.

25% U.S. TREASURY BOND 20300515

17, 000, 000. 000

23, 212, 820. 000

4.

375% U.S. TREASURY BOND 20380215

25, 400, 000. 000

29, 096, 716. 000

4.5% U.S. TREASURY BOND 20380515

15, 200, 000. 000

17,923, 992. 000

4. 25% U.S. TREASURY NOTE 20130815

5, 000, 000. 000

5, 564, 050. 000

4. 25% U.S. TREASURY NOTE 20140815

10, 000, 000. 000

11, 228, 100. 000

4. 25% U.S. TREASURY NOTE 20150815

10, 000, 000. 000

11, 160, 100. 000

4% U.S. TREASURY NOTE 20180815

2, 000, 000. 000

2, 194, 060. 000

TAVI - By NGk

TAVYIg . Fv
373, 100, 000. 000
(36, 608, 572, 000)

TAUT - BV
512, 495, 412. 000
(50, 286, 049, 825)

PEIES
A

8.

75% UNITED KINGDOM GILT BOND

20170825

SEVERE AN

30, 700, 000. 000

AFYR R R

44, 367, 640. 000

8% UNITED KINGDOM GILT BOND 20151207

400, 000. 000

539, 040. 000

8% UNITED KINGDOM GILT BOND 20210607

93, 200, 000. 000

137, 870, 760. 000

6% UNITED KINGDOM GILT BOND 20281207

11, 500, 000. 000

15, 091, 450. 000

5% UNITED KINGDOM GILT BOND 20120307

2, 800, 000. 000

3, 060, 680. 000

5% UNITED KINGDOM GILT BOND 20140907

1, 800, 000. 000

2,071, 620. 000

4.

75% UNITED KINGDOM GILT BOND

20150907

2, 300, 000. 000

2,632, 580. 000

4.

25% UNITED KINGDOM GILT BOND

20360307

21, 700, 000. 000

22,778, 490. 000
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4. 25% UNITED KINGDOM GILT BOND
20110307

2, 300, 000. 000

2, 435, 700. 000

4% UNITED KINGDOM GILT BOND 20160907

18, 500, 000. 000

20, 337, 050. 000

4. 25% UNITED KINGDOM GILT BOND
20461207

2, 500, 000. 000

2, 580, 750. 000

4. 25% UNITED KINGDOM GILT BOND
20271207

1, 100, 000. 000

1, 173, 150. 000

5% UNITED KINGDOM GILT BOND 20180307

17, 100, 000. 000

20, 085, 660. 000

4. 5% UNITED KINGDOM GILT BOND
20130307

2, 200, 000. 000

2, 408, 120. 000

PET ST PETERECAT PEIESE IS
208, 100, 000. 000 277, 432, 690. 000
(28, 896, 766, 000) (38, 524, 303, 333)
— 2 =1
A—ALZY FARTUT - f | AR R TUT - R
T - K

6. 5% AUSTRALIAN GOVERNMENT BOND
20130515

10, 200, 000. 000

11, 429, 610. 000

6. 25% AUSTRALIAN GOVERNMENT BOND
20150415

10, 000, 000. 000

11, 300, 900. 000

6% AUSTRALIAN GOVERNMENT BOND
20170215

42, 000, 000. 000

47, 608, 260. 000

5. 75% AUSTRALIAN GOVERNMENT BOND
20210515

260, 100, 000. 000

292, 287, 375. 000

6. 25% AUSTRALIAN GOVERNMENT BOND
20140615

10, 100, 000. 000

11, 334, 018. 000

F—=ARZUT « BL /NG

A—ARZVT - Bv
332, 400, 000. 000
(20, 997, 708, 000)

A=A Z VT - Fv
373, 960, 163. 000
(23, 623, 063, 497)

BFH - RL

9. 5% CANADIAN GOVERNMENT BOND
20100601

HFL - B
1, 400, 000. 000

HFHE - Fv
1, 549, 674. 000

8% CANADIAN GOVERNMENT BOND 20230601

7, 000, 000. 000

10, 505, 180. 000

9% CANADIAN GOVERNMENT BOND 20250601

90, 100, 000. 000

148, 814, 566. 000

8% CANADIAN GOVERNMENT BOND 20270601

10, 900, 000. 000

16, 972, 390. 000

5. 25% CANADIAN GOVERNMENT BOND
20120601

400, 000. 000

448, 132. 000

5. 25% CANADIAN GOVERNMENT BOND
20130601

500, 000. 000

572, 470. 000

5% CANADIAN GOVERNMENT BOND 20140601

1, 500, 000. 000

1, 734, 090. 000

4. 5% CANADIAN GOVERNMENT BOND
20150601

30, 500, 000. 000

34, 827, 035. 000

5% CANADTAN GOVERNMENT BOND 20370601

10, 200, 000. 000

12, 690, 534. 000

4% CANADIAN GOVERNMENT BOND 20160601

1, 100, 000. 000

1, 225, 532. 000

4% CANADIAN GOVERNMENT BOND 20170601

49, 900, 000. 000

55, 431, 914. 000

4. 25% CANADIAN GOVERNMENT BOND
20180601

2, 600, 000. 000

2, 919, 098. 000

3. 5% CANADIAN GOVERNMENT BOND
20130601

10, 000, 000. 000

10, 736, 900. 000

3% CANADIAN GOVERNVENT BOND 20140601

1, 600, 000. 000

1,691, 360. 000

AFH - R

Nt

HFHE . Rv
217, 700, 000. 000
(16, 645, 342, 000)

HFHE - Fv
300, 118, 875. 000
(22,947, 089, 183)

Az —TF
Ve gu—F

6. 75% SWEDISH GOVERNMENT BOND
20140505

AU —F - Jra—}

172, 800, 000. 000

AY 2Ty

212, 509, 440. 000

5. B% SWEDISH GOVERNMENT BOND
20121008

7, 700, 000. 000

8, 717, 632. 000

5% SWEDISH GOVERNMENT BOND 20201201

94, 500, 000. 000

113, 606, 955. 000

3% SWEDISH GOVERNMENT BOND 20160712

1, 200, 000. 000

1, 244, 292. 000
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Ay z—F s Jua—F JNGF

1'73:‘—7“3/ « Ja—J
276, 200, 000. 000
(2,969, 150, 000)

A '73:_7“/ « Ja—J
336, 078, 319. 000
(3,612, 841, 929)

To—s .
7 m—*
7% DANTSH GOVERNMENT BOND 20241110

TUv—J - Ja—R

202, 900, 000. 000

Trw—l s Ju—x

275, 570, 664. 000

6% DANISH GOVERNMENT BOND 20111115

5, 100, 000. 000

5, 605, 308. 000

5% DANISH GOVERNMENT BOND 20131115

66, 800, 000. 000

73, 068, 512. 000

4. 5% DANISH GOVERNMENT BOND 20391115

21, 300, 000. 000

23,722, 662. 000

Tr~v— s Ju—x /NGt

Trw—l s Ju—x
296, 100, 000. 000
(4, 956, 714, 000)

Trw—J s Ja—X
377,967, 146. 000
(6,327, 170, 024)

293, 200, 000. 000
(36, 556, 176, 000)

IV — . N s
e S 7 m—x SV 7 a—x
6. 5% NORWEGIAN GOVERNMENT BOND
90130515 10, 000, 000. 000 11, 387, 200. 000
5% NORWEGIAN GOVERNMENT BOND
20150515 23, 900, 000. 000 26, 072, 510. 000
4. 5% NORWEGIAN GOVERNMENT BOND
90190522 89, 800, 000. 000 96, 317, 684. 000
INTz— - Ta—3 /NGt INTz— Ja—F | AT z— TR
123, 700, 000. 000 133, 777, 394. 000
(1, 729, 326, 000) (1, 870, 207, 968)
o—1 o—p o—n
5% FINNISH GOVERNMENT BOND 20090425 300, 000. 000 301, 257. 000
8% BELGIUM GOVERNMENT BOND 20150328 26, 300, 000. 000 32, 784, 002. 000
6. 25% AUSTRIA GOVERNMENT BOND
20270715 1, 000, 000. 000 1, 179, 440. 000
4% FRENCH GOVERNMENT BOND 20550425 8, 400, 000. 000 8, 365, 812. 000
6. 25% GERMAN GOVERNMENT BOND
20240104 122, 100, 000. 000 157, 443, 066. 000
6. 5% GERMAN GOVERNMENT BOND 20270704 15, 800, 000. 000 20, 959, 806. 000
6. 25% GERMAN GOVERNMENT BOND
20300104 47, 900, 000. 000 62, 751, 395. 000
4. 5% GERMAN GOVERNMENT BOND 20130104 2, 300, 000. 000 2, 519, 443. 000
3. 75% GERMAN GOVERNMENT BOND
1, 700, 000. 000 1, 821, 108. 000
20130704 ’ ’
3. 75% GERMAN GOVERNMENT BOND
20150104 300, 000. 000 323, 145. 000
4% GERMAN GOVERNMENT BOND 20370104 5, 400, 000. 000 5, 627, 610. 000
3. 25% GERMAN GOVERNMENT BOND
500, 000. 000 523, 195. 000
20150704 ’
4. 25% GERMAN GOVERNMENT BOND
920390704 500, 000. 000 552, 820. 000
4% GERMAN GOVERNMENT BOND 20180104 43, 700, 000. 000 47,924, 479. 000
4. 25% GERMAN GOVERNMENT BOND
90180704 17, 000, 000. 000 18,977, 610. 000
a—u /NG o—n =

362, 054, 188. 000
(45, 140, 916, 160)

EffEes Aat

149, 359, 754, 000
(149, 359, 754, 000]

192, 331, 641, 919
[192, 331, 641, 919]

=

149, 359, 754, 000
(149, 359, 754, 000]

192, 331, 641, 919
[192, 331, 641, 919]

22




(1) 1. #SEEEEO/NIOMcRTS () AOSFT, AERRETHY £
2. AFHlcRITS [ ] Mo, SMERAREROMEFFRROATIHTHY |

PECCFRR L TR Y £,
3. IMERAAREAROPNER
e ” AR | AFHeREC
o BEC | e | arrpR
TAUA - v EffGRE: 22§40 100% 26. 1%
AFYZ KRR EffGEE: 14 840 100% 20. 0%
A=A KZVT - Fv EffGES: 58 100% 12. 3%
HFH - KL EffRER 14 86 100% 11. 9%
A —F e Ja—F iR 4860 100% 1. 9%
FU— - Ju—% iR 4860 100% 3. 3%
VT m— s Jm—x EfERE: 3 #8i 100% 1. 0%
S EffEEs 15 86 100% 23. 5%

(ELEEIEC 3 ATHIES
U HIHITH D A,

T UINT ¢ THG | S ORI TAHIENS | OSBRI M ORI R

MERER (T YT o ZHG EBRICRE T 27150 | ISRElL TR £,

23




ARSI E

[ GrErER

I AfEkEE

I AlEpERgE (1 —10)
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100, 312, 145 1
93, 635, 718, 354 M
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5 RERUENDERE

X ES (1) fiFR (1)
1 REEHH 0 0
55 2 FrE 0 0
55 3 FrE 0 0
55 4 R ERE 25,280,241,490 80,192,863
55 5 R 70,310,183,056 677,874,037
55 6 FrE 22,391,443,638 4,517,000,717

() BHRREREIL 1, 000,000 1T,
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