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7,549 94.12
221 2.75
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11,712.05 11,863.33
636,355.61 7,453,026,330| 7,549,299, 780 94.12
1.00360 1.00440
219,661,153 220,451,933| 220,627,662 2.5
19 7 31
94.12
2.75
96.87

17




19 7
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15 12 12 3,682 3,802 1.0649 1.1049
138 6 12 5,422 5,542 1.0058 1.0298
12 12 11 6,217 6,415 1.0464 1.0814
159 6 11 7,427 7,676 1.0348 1.0708
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52,274,584 131,937,254
266,502 694,096
390,918,804 57,420,858
443,459,890 190,052,208
1,225,567 1,489,329
26,350,785 32,021,619
244,944 297,700
27,821,296 33,808,648
415,638,594 156,243,560
415,638,594 156,243,560
415,638,594 156,243,560
24,297,175 15,220,594
31,247,885 275,396,541
74,893,242 125,357,817
74,893,242 125,357,817
24,095,005 42,754,867
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197,991,000 249,141,713
275,396,541 249,880,744
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6,953,026,668 116,104,547
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7,173,478,601 116,280,480
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2006 12 1 2007 5 31

3,111,167 276,474,804

276,474,804

27,274,257
11,491,844
1,573,208
530,460

40,869,769

235,605,035

498,651,079
325,995,434

824,646,513

1,060,251,548
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2007 5 31

) )

Australian Government Bond 5.673% DUE 08/20/15 585,000 90,702,144
Australian Government Bond 5.244% DUE 08/20/20 570,000 86,786,207
Australian Index Linked 5.796% DUE 08/20/10 300,000 44,627,262
222,115,613

) )

Canada Government 4.25% DUE 12/01/21 1,460,009 213,362,950
Canada Government 4.25% DUE 12/01/26 1,655,771 257,088,682
Canada Government 4.00% DUE 12/01/31 1,569,427 248,027,578
Canada Government 3.00% DUE 12/01/36 1,676,417 234,389,055
952,868,265

( ) )

France Government Bond O.A.T. 3.00% DUE 07/25/09 4,335,457 720,213,956
France Government Bond 0.A.T. 1.60% DUE 07/25/11 2,623,264 417,170,578
France Government Bond O.A.T. 3.00% DUE 07/25/12 3,683,202 626,289,785
France Government Bond 0.A.T. 2.50% DUE 07/25/13 3,296,528 545,220,571
France Government Bond O.A.T. 1.60% DUE 07/25/15 2,625,456 410,314,924
France Government Bond 0.A.T. 1.00% DUE 07/25/17 1,972,143 284,158,205
France Government Bond O.A.T. 2.25% DUE 07/25/20 2,528,647 414,277,013
France Government Bond 0.A.T. 3.40% DUE 07/25/29 1,905,509 372,360,790
France Government Bond O.A.T. 3.15% DUE 07/25/32 2,343,995 453,474,035
France Government Bond 0.A.T. 1.80% DUE 07/25/40 1,009,900 150,889,279
French Treasury Note 1.25% DUE 07/25/10 1,324,275 210,954,118
4,605,323,254

( ) )

Deutschland 1/L Bond 1.50% DUE 04/15/16 2,362,279 363,027,907
363,027,907

( ) )

Hellenic Republic 2.30% DUE 07/25/30 403,960 64,208,231
Hellenic Republic 1/L 2.90% DUE 07/25/25 1,907,903 332,909,777
397,118,008

( ) )

Italy Buoni Poliennali Del Tesoro 1.85% DUE 09/15/12 602,610 97,051,391
Italy Buoni Poliennali Del Tesoro 1.65% DUE 09/15/08 3,590,103 584,041,961
Italy Buoni Poliennali Del Tesoro 0.95% DUE 09/15/10 3,689,490 579,091,324
Italy Buoni Poliennali Del Tesoro 2.15% DUE 09/15/14 3,479,258 563,819,457
Italy Buoni Poliennali Del Tesoro 2.10% DUE 09/15/17 1,691,003 269,899,628
Italy Buoni Poliennali Del Tesoro 2.35% DUE 09/15/35 2,634,296 422,811,357
2,516,715,118

) )

Swedish Government Bond 4.706% DUE 12/01/08 7,510,000 161,262,807
Swedish Government Bond 1.028% DUE 04/01/12 2,365,000 40,789,603
Swedish Government Bond DUE 04/01/14 2,250,000 40,586,494
Swedish Government Bond 3.939% DUE 12/01/15 14,550,000 322,612,670
Swedish Government Bond 4.706% DUE 12/01/20 7,870,000 202,819,476
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Swedish Government Bond 3.939% DUE 12/01/28 9,825,000 250,587,767
1,018,658,817

) (@)

U.K. Treasury Stock 1.125% DUE 11/22/37 202,134 46,977,575
U.K. Treasury Stock 6.488% DUE 05/20/09 650,000 399,778,649
U.K. Treasury Stock 6.78% DUE 08/23/11 1,140,000 736,888,320
U.K. Treasury Stock 5.681% DUE 08/16/13 1,537,000 835,863,152
U.K. Treasury Stock 6.159% DUE 07/26/16 1,785,000 1,083,401,723
U.K. Treasury Stock 1.25% DUE 11/22/17 1,640,681 365,118,153
U.K. Treasury Stock 6.12% DUE 04/16/20 1,677,000 1,041,207,982
U.K. Treasury Stock 5.148% DUE 07/17/24 1,543,000 854,425,883
U.K. Treasury Stock 1.25% DUE 11/22/27 811,003 185,434,968
U.K. Treasury Stock 6.14% DUE 07/22/30 1,314,000 714,241,291
U.K. Treasury Stock 2.317% DUE 01/26/35 2,219,000 715,582,607
U.K. Treasury Stock 1.25% DUE 11/22/55 1,144,304 306,120,078
7,285,040,381

) ()

U.S. Treasury Bonds Tips 2.00% DUE 04/15/12 1,315,574 156,275,228
U.S. Treasury Bonds Tips 3.875% DUE 01/15/09 4,107,052 510,189,472
U.S. Treasury Bonds Tips 4.25% DUE 01/15/10 3,356,513 426,729,890
U.S. Treasury Bonds Tips 0.875% DUE 04/15/10 7,533,592 874,543,878
U.S. Treasury Bonds Tips 3.50% DUE 01/15/11 2,165,080 273,093,758
U.S. Treasury Bonds Tips 2.375% DUE 04/15/11 5,214,334 631,561,584
U.S. Treasury Bonds Tips 3.375% DUE 01/15/12 1,763,647 223,029,411
U.S. Treasury Bonds Tips 3.00% DUE 07/15/12 6,041,762 754,491,457
U.S. Treasury Bonds Tips 1.875% DUE 07/15/13 5,808,426 683,231,207
U.S. Treasury Bonds Tips 2.00% DUE 01/15/14 5,117,859 604,046,973
U.S. Treasury Bonds Tips 2.00% DUE 07/15/14 4,553,776 537,036,524
U.S. Treasury Bonds Tips 1.625% DUE 01/15/15 5,095,482 582,494,231
U.S. Treasury Bonds Tips 1.875% DUE 07/15/15 4,650,535 540,702,279
U.S. Treasury Bonds Tips 2.00% DUE 01/15/16 4,717,958 551,819,027
U.S. Treasury Bonds Tips 2.50% DUE 07/15/16 4,575,780 557,268,201
U.S. Treasury Bonds Tips 2.375% DUE 01/15/25 7,680,411 914,246,589
U.S. Treasury Bonds Tips 2.00% DUE 01/15/26 4,397,220 493,590,459
U.S. Treasury Bonds Tips 3.625% DUE 04/15/28 5,040,471 723,854,109
U.S. Treasury Bonds Tips 3.875% DUE 04/15/29 5,483,769 820,289,738
U.S. Treasury Bonds Tips 3.375% DUE 04/15/32 1,255,247 179,595,132
U.S. Treasury Notes Tips 2.375% DUE 01/15/17 2,036,580 244,946,212
U.S. Treasury Notes Tips 2.375% DUE 01/15/27 2,342,067 278,701,350

11,561,736,709

28,922,604,072
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18 12 11 19 6 11
30,201,794 50,603,695
89,959,850 169,848,103

120,161,644 220,451,798
120,161,644 220,451,798
120,000,000 219,661,153

161,644 790,645
120,161,644 220,451,798
120,161,644 220,451,798
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18 6 13 18 12 12
18 12 11 19 6 11
1
18 12 11 19 11
1
120,000,000 219,661,153
1 2 1
1.0013 1 1.0036
10,013 1 10,036
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18 12 11

19 6 11

120,000,000 120,000,000
99,661,153
120,000,000 219,661,153

120,000,000 219,661,153
120,000,000 219,661,153
18 6 13 18 12 11
89,959,850 0
89,959,850 0
18 12 12 19 6 11
169,848,103 0
169,848,103 0
18 6 13 18 12 11
18 12 12 19 6 11
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19 6 11

) )

437 30,000,000 29,996,590
446 30,000,000 29,977,050
450 30,000,000 29,968,038
451 80,000,000 79,906,425
170,000,000 169,848,103

19 7 31

8,045,383,927

24,095,505

8,021,288,422

7,658,720,707

1.0473

19 7 31

250,572,163
29,954,130
220,618,033
219,661,153
1.0044
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1

17 2 28 17 6 10 1,788,968,251 5,600,000

17 6 112 17 19 12 2,385,715,608 711,617,110

17 12 133 18 6 12 2,178,720,399 245,736,978

18 6 134 18 12 1 1,522,694,628 971,555,509

18 12 152 19 6 11 2,310,930,781 1,075,573,960
1
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