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2007 11 30

) )

Australian Government Bond 5.775% DUE 08/20/15 360,000 54,893,023
Australian Government Bond 5.322% DUE 08/20/20 370,000 56,952,568
Australian Index Linked 5.916% DUE 08/20/10 180,000 26,381,129
138,226,720

) )

Canada Government 4.25% DUE 12/01/21 1,355,022 189,247,531
Canada Government 4.25% DUE 12/01/26 328,720 48,678,660
Canada Government 4.00% DUE 12/01/31 1,255,133 189,134,299
Canada Government 3.00% DUE 12/01/36 1,361,385 181,059,786
608,120,276

( ) )

France Government Bond O.A.T. 3.00% DUE 07/25/09 1,939,174 322,356,694
France Government Bond 0.A.T. 1.60% DUE 07/25/11 2,650,458 428,193,463
France Government Bond O.A.T. 3.00% DUE 07/25/12 2,263,700 389,790,208
France Government Bond 0.A.T. 2.50% DUE 07/25/13 2,458,491 413,960,679
France Government Bond O.A.T. 1.60% DUE 07/25/15 2,122,594 339,900,912
France Government Bond 0.A.T. 1.00% DUE 07/25/17 2,437,661 362,019,141
France Government Bond 0.A.T. 2.25% DUE 07/25/20 1,796,042 300,066,250
France Government Bond O.A.T. 3.40% DUE 07/25/29 1,181,690 229,178,475
France Government Bond O.A.T. 3.15% DUE 07/25/32 1,499,917 290,273,028
France Government Bond 0.A.T. 1.80% DUE 07/25/40 689,594 103,155,445
French Treasury Note 1.25% DUE 07/25/10 1,339,648 216,779,529
3,395,673,824

( ) )

Deutschland 1/L Bond 1.50% DUE 04/15/16 2,405,237 380,387,990
380,387,990

( ) )

Hellenic Republic 2.30% DUE 07/25/30 510,810 80,874,382
Hellenic Republic I/L 2.90% DUE 07/25/25 1,268,312 221,723,672
302,598,054

( ) )

Italy Buoni Poliennali Del Tesoro 0.95% DUE 09/15/10 2,464,404 393,192,107
Italy Buoni Poliennali Del Tesoro 1.85% DUE 09/15/12 712,894 116,283,229
Italy Buoni Poliennali Del Tesoro 2.15% DUE 09/15/14 2,104,380 348,291,279
Italy Buoni Poliennali Del Tesoro 2.10% DUE 09/15/17 2,358,584 384,123,531
Italy Buoni Poliennali Del Tesoro 2.60% DUE 09/15/23 763,815 129,327,493
Italy Buoni Poliennali Del Tesoro 2.35% DUE 09/15/35 1,678,482 268,477,150
1,639,694,789

) )

Swedish Government Bond 4.772% DUE 12/01/08 2,510,000 53,466,875
Swedish Government Bond 1.043% DUE 04/01/12 2,365,000 41,717,610
Swedish Government Bond DUE 04/01/14 2,550,000 47,602,127
Swedish Government Bond 3.994% DUE 12/01/15 7,950,000 179,451,790
Swedish Government Bond 4.772% DUE 12/01/20 8,370,000 219,234,090
Swedish Government Bond 3.994% DUE 12/01/28 5,125,000 133,339,538
674,812,030

15




) )

U.K. Treasury Stock 6.567% DUE 05/20/09 250,000 150,736,462
U.K. Treasury Stock 6.94% DUE 08/23/11 940,000 608,453,670
U_K. Treasury Stock 5.81% DUE 08/16/13 1,187,000 650,670,303
U.K. Treasury Stock 6.316% DUE 07/26/16 1,185,000 732,482,902
U.K. Treasury Stock 1.25% DUE 11/22/17 1,347,481 302,579,993
U.K. Treasury Stock 6.246% DUE 04/16/20 1,087,000 692,149,027
U_K. Treasury Stock 5.278% DUE 07/17/24 1,063,000 603,921,848
U.K. Treasury Stock 1.25% DUE 11/22/27 798,491 186,219,882
U.K. Treasury Stock 6.296% DUE 07/22/30 764,000 422,526,052
U.K. Treasury Stock 2.375% DUE 01/26/35 1,569,000 527,048,042
U.K. Treasury Stock 1.125% DUE 11/22/37 668,506 159,776,602
U.K. Treasury Stock 1.25% DUE 11/22/55 1,018,360 270,868,445
U.K. Treasury Stock 1.875% DUE 11/22/22 176,993 43,487,604
5,350,920,832

) )

U.S. Treasury Bonds Tips 3.875% DUE 01/15/09 1,754,366 201,140,585
U.S. Treasury Bonds Tips 4.25% DUE 01/15/10 2,689,064 319,327,490
U.S. Treasury Bonds Tips 0.875% DUE 04/15/10 5,447,624 602,436,392
U.S. Treasury Bonds Tips 3.50% DUE 01/15/11 2,198,165 262,594,992
U.S. Treasury Bonds Tips 2.375% DUE 04/15/11 2,562,976 296,447,303
U.S. Treasury Bonds Tips 3.375% DUE 01/15/12 1,790,594 216,761,353
U.S. Treasury Bonds Tips 2.00% DUE 04/15/12 1,335,672 153,449,150
U.S. Treasury Bonds Tips 3.00% DUE 07/15/12 6,134,125 737,147,620
U.S. Treasury Bonds Tips 1.875% DUE 07/15/13 3,456,593 396,093,497
U.S. Treasury Bonds Tips 2.00% DUE 01/15/14 5,196,052 596,455,137
U.S. Treasury Bonds Tips 1.625% DUE 01/15/15 4,409,011 492,470,086
U.S. Treasury Bonds Tips 1.875% DUE 07/15/15 3,596,124 408,748,075
U.S. Treasury Bonds Tips 2.00% DUE 01/15/16 1,139,738 130,376,259
U.S. Treasury Bonds Tips 2.50% DUE 07/15/16 4,645,710 553,330,618
U.S. Treasury Bonds Tips 2.375% DUE 01/15/25 4,756,101 561,120,812
U.S. Treasury Bonds Tips 2.00% DUE 01/15/26 4,044,233 452,882,150
U.S. Treasury Bonds Tips 3.625% DUE 04/15/28 3,570,641 509,572,887
U.S. Treasury Bonds Tips 3.875% DUE 04/15/29 3,918,862 584,026,022
U.S. Treasury Bonds Tips 3.375% DUE 04/15/32 892,688 128,975,450
U.S. Treasury Notes 2.625% DUE 07/15/17 1,861,008 224,737,014
U.S. Treasury Notes Tips 2.375% DUE 01/15/17 2,739,703 323,037,868
U.S. Treasury Notes Tips 2.375% DUE 01/15/27 1,860,930 221,276,458
8,372,407,218

20,862,841,733
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19 6 11 19 12 10

50,603,695 51,359,008
169,848,103 219,782,053
220,451,798 271,141,061
220,451,798 271,141,061
219,661,153 269,397,551
790,645 1,743,510
220,451,798 271,141,061
220,451,798 271,141,061

18 12 12 19 6 12

19 6 11 19 12 10
1 1
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19 6 11 19 12 10
1
219,661,153 269,397,551
2
1.0036 1 1.0065
10,036 1 10,065
19 6 11 19 12 10
120,000,000 219,661,153
99,661,153 49,736,398
219,661,153 269,397,551
219,661,153 219,661,153
49,736,398
219,661,153 269,397,551
18 12 12 19 6 11
169,848,103 0
169,848,103 0
19 6 12 19 12 10
219,782,053 0
219,782,053 0
18 12 12 19 6 11
19 6 12 19 12 10
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19 12 10

) )
473 30,000,000 29,996,750
481 30,000,000 29,973,498
482 50,000,000 49,949,616
485 30,000,000 29,964,264
486 80,000,000 79,897,925
220,000,000 219,782,053
20 1 31
8,204,061,373
115,102,391
8,088,958,982
7,961,501,715
1.0160
20 1 31
261,346,351
0
261,346,351
259,462,131
1.0073
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
5 18 12 12 19 6 11 2,310,930,781 1,075,573,960
6 19 6 12 19 12 10 1,874,346,436 1,153,175,587
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