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3,699,477 348,863,690

348,863,690

38,473,853
20,259,857
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2,363,384,959
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2 2006 11 30

Australia Index Linked 5.788% DUE 08/20/10 300,000 40,892,080
Australian Government Bond 5.654% DUE 08/20/15 785,000 111,586,183
Australian Government Bond 5.219% DUE 08/20/20 570,000 79,816,440
232,294,703

Canada Government 4.25% DUE 12/01/21 1,855,423 252,936,799
Canada Government 4.25% DUE 12/01/26 1,626,982 237,781,165
Canada Government 4.00% DUE 12/01/31 1,841,008 278,271,287
Canada Government 3.00% DUE 12/01/36 1,382,092 186,662,725
955,651,976

France Government Bond 0.A.T. 3.00% DUE 07/25/09 4,318,337 681,539,017
France Government Bond 0.A.T. 1.60% DUE 07/25/11 2,612,914 398,004,972
France Government Bond 0.A.T. 3.00% DUE 07/25/12 3,650,806 605,144,754
France Government Bond 0.A.T. 2.50% DUE 07/25/13 4,358,314 702,881,931
France Government Bond 0.A.T. 1.60% DUE 07/25/15 2,602,349 401,494,296
France Government Bond 0.A.T. 1.00% DUE 07/25/17 1,964,347 282,403,724
France Government Bond 0.A.T. 2.25% DUE 07/25/20 2,506,393 416,703,485
France Government Bond 0.A.T. 3.40% DUE 07/25/29 2,010,743 410,935,062
France Government Bond 0.A.T. 3.15% DUE 07/25/32 2,485,449 507,824,974
French Treasury Note 1.25% DUE 07/25/10 1,312,627 199,586,145
4,606,518,360

Deutscheland 1/L Bond 1.50% DUE 04/15/16 2,341,488 356,344,856
356,344,856

Hellenic Republic 1/L 2.90% DUE 07/25/25 2,161,260 387,721,777
387,721,777

Buoni Poliennali Del Tes 2.10% DUE 09/15/17 1,422,162 225,358,884
Italy Buoni Poliennali Del Tesoro 1.65% DUE 09/15/08 3,558,511 546,753,926
Italy Buoni Poliennali Del Tesoro 0.95% DUE 09/15/10 4,179,440 625,677,950
Italy Buoni Poliennali Del Tesoro 2.15% DUE 09/15/14 4,248,666 673,044,441
Italy Buoni Poliennali Del Tesoro 2.35% DUE 09/15/35 2,611,105 444,732,560

2,515,567,761
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)
8,410,000

Swedish Government Bond 4.668% DUE 12/01/08 174,391,258
Swedish Government Bond 1.02% DUE 04/01/12 2,365,000 39,414,764
Swedish Government Bond DUE 04/01/14 2,250,000 39,490,197
Swedish Government Bond 3.907% DUE 12/01/15 14,550,000 318,855,762
Swedish Government Bond 4.668% DUE 12/01/20 10,370,000 268,100,238
Swedish Government Bond 3.908% DUE 12/01/28 10,475,000 271,753,396

1,112,005,615
U.K. Treasury Stock 6.352% DUE 05/20/09 850,000 490,381,712
U.K. Treasury Stock 6.64% DUE 08/23/11 1,140,000 704,781,012
U.K. Treasury Stock 5.563% DUE 08/16/13 1,937,000 1,024,825,758
U.K. Treasury Stock 6.055% DUE 07/26/16 2,035,000 1,218,767,411
U.K. Treasury Stock 1.302% DUE 11/22/17 1,205,000 270,606,976
U.K. Treasury Stock 6.002% DUE 04/16/20 1,587,000 984,378,726
U.K. Treasury Stock 5.06% DUE 07/17/24 1,908,000/ 1,066,527,739
U.K. Treasury Stock 1.299% DUE 11/22/27 770,000 182,452,845
U.K. Treasury Stock 6.037% DUE 07/22/30 1,464,000 804,147,074
U.K. Treasury Stock 2.278% DUE 01/26/35 2,029,000 667,061,306
U.K. Treasury Stock 1.312% DUE 11/22/55 1,036,000 292,978,082

7,706,908,641
U.S. Treasury Bonds Tips 3.625% DUE 01/15/08 5,362,778 625,029,001
U.S. Treasury Bonds Tips 3.875% DUE 01/15/09 4,800,336 571,577,956
U.S. Treasury Bonds Tips 4.25% DUE 01/15/10 3,316,445 406,322,560
U.S. Treasury Bonds Tips 0.875% DUE 04/15/10 8,728,813 962,248,464
U.S. Treasury Bonds Tips 3.50% DUE 01/15/11 3,887,910 472,490,174
U.S. Treasury Bonds Tips 2.375% DUE 04/15/11 5,560,931 646,691,955
U.S. Treasury Bonds Tips 3.375% DUE 01/15/12 1,742,587 212,985,701
U.S. Treasury Bonds Tips 3.00% DUE 07/15/12 7,098,139 856,049,140
U.S. Treasury Bonds Tips 1.875% DUE 07/15/13 5,739,072 651,099,953
U.S. Treasury Bonds Tips 2.00% DUE 01/15/14 6,374,471 728,110,138
U.S. Treasury Bonds Tips 2.00% DUE 07/15/14 5,737,265 655,456,140
U.S. Treasury Bonds Tips 1.625% DUE 01/15/15 5,034,646 558,649,497
U.S. Treasury Bonds Tips 1.875% DUE 07/15/15 4,595,032 519,605,375
U.S. Treasury Bonds Tips 2.00% DUE 01/15/16 4,661,597 531,828,967
U.S. Treasury Bonds Tips 2.50% DUE 07/15/16 2,310,810 275,305,697
U.S. Treasury Bonds Tips 2.375% DUE 01/15/25 7,588,691 907,565,180
U.S. Treasury Bonds Tips 2.00% DUE 01/15/26 3,935,778 445,768,549
U.S. Treasury Bonds Tips 3.625% DUE 04/15/28 6,422,938 937,522,182
U.S. Treasury Bonds Tips 3.875% DUE 04/15/29 7,269,615 1,107,382,144
U.S. Treasury Bonds Tips 3.375% DUE 04/15/32 1,440,306 211,574,296

12,283,263,069

30,156,276,758
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1.0001 1 1.0013
10,001 1 10,013
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120,000,000 120,000,000

120,000,000 120,000,000
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18 12 11

) )
408 30,000,000 29,998,060
414 30,000,000 29,985,666
417 30,000,000 29,976,124
90,000,000 89,959,850
19 1 31
7,066,744,353
31,431,486
7,035,312,867
6,617,683,004
1.0631
19 1 31
150,191,935
29,969,910
120,222,025
120,000,000
1.0019
1 17 2 28 17 6 10 1,788,968,251 5,600,000
2 17 6 11 17 12 12 2,385,715,608 711,617,110
3 17 12 13 18 6 12 2,178,720,399 245,736,978
4 18 6 13 18 12 11 1,522,694,628 971,555,509
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