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1,676,157 1,708,193
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335,052 341,476
38,049,696 38,776,778
121,536,357 332,483
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19,632,974 13,386,773
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19 6 12 19 9 10 19 12 11 20 3 10
197,294,911 1 254 102,632,969 1 126
100,808,887 1 130 48,844,021 1 60
19 9 11 19 12 10 20 3 11 20 6 10
307,927,792 1 389 664,865,228 1 807
94,777,403 1 120 41,190,572 1 50
6 7
19 6 12 19 12 10 19 12 11 20 6 10
6 7
19 6 12 19 12 11
19 12 10 20 6 10
7,176,946,110 7,898,116,959
1,874,346,436 1,160,674,737
1,153,175,587 820,677,269
19 6 12 19 12 10
7,640,172,277 201,214,694
221,088,950 329,492
7,861,261,227 201,544,186
19 12 11 20 6 10

7,675,361,101 528,913,612
221,682,035 307,526
7,897,043,136 528,606,086
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2007 12 1

2008 5 31

2008 5 31

2,043,478

390,361,045

390,361,045

20,404,563
8,577,811
2,043,872
3,871,778

34,898,024

355,463,021

408,918,091
(1,006,366,386)

(597,448, 295)

(241,985,274)

)

)

Australia Government Bond 4.00% DUE 08/20/10
Australia Government Bond 4.00% DUE 08/20/15
Australia Government Bond 4.00% DUE 08/20/20

180,000
160,000

27,573,262
25,229,421

370,000

58,738,870

111,541,553

Canadian Government Bond 4.25%
Canadian Government Bond 4.25%
Canadian Government Bond 4.00%
Canadian Government Bond 3.00%

DUE 12/01/21
DUE 12/01/26
DUE 12/01/31
DUE 12/01/36

)
1,024,932

523,231
924,383
1,260,898

()
145,190,977

79,593,430
144,716,996
177,310,343

546,811,746

)
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France Government Bond O.A.T 3.00% DUE 07/25/09 1,510,425 251,323,619
France Government Bond O.A.T 1.60% DUE 07/25/11 2,267,416 369,503,370
France Government Bond O.A.T 3.00% DUE 07/25/12 1,972,869 338,323,620
France Government Bond O.A.T 2.50% DUE 07/25/13 2,509,612 423,666,152
France Government Bond O.A.T 1.60% DUE 07/25/15 1,147,073 184,586,751
France Government Bond O.A.T 1.00% DUE 07/25/17 2,065,712 310,033,954
France Government Bond O.A.T 2.25% DUE 07/25/20 2,062,491 341,884,111
France Government Bond O.A.T 3.40% DUE 07/25/29 1,206,265 231,299,830
France Government Bond O.A.T 3.15% DUE 07/25/32 943,199 177,774,973
France Government Bond O.A.T 1.80% DUE 07/25/40 706,286 102,995,578
French Treasury Note 1.25% DUE 07/25/10 1,372,070 223,123,090
2,954,515,048
( ) )
Bundesobligation 2.25% DUE 04/15/13 417,916 69,643,746
Deutsche Bundesrepublik Inflation Linked Bond
1.50% 1,858,220 294,991,382
DUE 04/15/16
364,635,128
( ) )
Hellenic Republic Government Bond 2.90% DUE
07/25/25 1,581,412 267,945,322
Hellenic Republic Government Bond 2.30% DUE
07/25/30 523,175 79,808,560
347,753,882
( ) )
Italy Buoni Poliennali Del Tesoro 0.95% DUE
09/15/10 2,360,223 379,365,286
Italy Buoni Poliennali Del Tesoro 1.85% DUE
09/15/12 730,149 119,028,704
Italy Buoni Poliennali Del Tesoro 2.15% DUE
09/15/14 2,657,069 438,036,775
Italy Buoni Poliennali Del Tesoro 2.10% DUE
09/15/17 929,110 150,038,116
Italy Buoni Poliennali Del Tesoro 2.60% DUE
09/15/23 782,303 128,801,314
Italy Buoni Poliennali Del Tesoro 2.35% DUE
09/15/35 1,719,107 268,346,934
1,483,617,129
) )
Swedish Government Bond 1.00% DUE 04/01/12 565,000 10,287,100
Swedish Government Bond DUE 04/01/14 2,550,000 49,163,020
Swedish Government Bond 3.50% DUE 12/01/15 9,150,000 209,769,586
Swedish Government Bond 4.00% DUE 12/01/20 4,270,000 113,138,207
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Swedish Government Bond 3.50% DUE 12/01/28 5,125,000 134,368,831
516,726,744

) ()

U.K. Treasury Stock 4.125% DUE 07/22/30 764,000 397,920,791
U.K. Treasury Stock 2.50% DUE 08/23/11 550,000 332,102,440
U.K. Treasury Stock 2.50% DUE 08/16/13 887,000 452,765,075
U.K. Treasury Stock 2.50% DUE 07/26/16 1,085,000 621,806,181
U.K. Treasury Stock 1.25% DUE 11/22/17 1,538,728 315,962,635
U.K. Treasury Stock 2.50% DUE 04/16/20 737,000 432,932,431
U.K. Treasury Stock 1.875% DUE 11/22/22 386,861 86,952,691
U.K. Treasury Stock 2.50% DUE 07/17/24 963,000 509,101,400
U.K. Treasury Stock 1.25% DUE 11/22/27 1,033,121 219,643,788
U.K. Treasury Stock 2.00% DUE 01/26/35 1,319,000 428,329,740
U.K. Treasury Stock 1.125% DUE 11/22/37 314,715 72,124,722
U.K. Treasury Stock 1.25% DUE 11/22/55 1,038,742 291,136,094
4,160,777,988

) ()

U.S. Treasury Bonds Tips 4.25% DUE 01/15/10 2,119,898 239,294,797
U.S. Treasury Bonds Tips 0.875% DUE 04/15/10 2,423,803 258,727,271
U.S. Treasury Bonds Tips 3.50% DUE 01/15/11 2,251,729 257,388,434
U.S. Treasury Bonds Tips 2.375% DUE 04/15/11 2,625,440 291,445,212
U.S. Treasury Bonds Tips 3.375% DUE 01/15/12 1,834,240 211,966,067
U.S. Treasury Bonds Tips 2.00% DUE 04/15/12 2,210,208 243,637,807
U.S. Treasury Bonds Tips 3.00% DUE 07/15/12 4,917,616 564,430,381
U.S. Treasury Bonds Tips 1.875% DUE 07/15/13 3,540,817 390,022,908
U.S. Treasury Bonds Tips 2.00% DUE 01/15/14 5,322,689 588,667,094
U.S. Treasury Bonds Tips 1.625% DUE 01/15/15 2,279,483 246,122,911
U.S. Treasury Bonds Tips 1.875% DUE 07/15/15 2,860,290 313,175,294
U.S. Treasury Bonds Tips 2.00% DUE 01/15/16 1,436,527 158,364,448
U.S. Treasury Bonds Tips 2.50% DUE 07/15/16 3,331,251 380,950,393
U.S. Treasury Bonds Tips 2.375% DUE 01/15/17 1,747,416 198,084,720
U.S. Treasury Bonds Tips 2.625% DUE 07/15/17 1,906,370 220,553,021
U.S. Treasury Bonds Tips 2.375% DUE 01/15/25 3,795,617 416,774,180
U.S. Treasury Bonds Tips 2.00% DUE 01/15/26 3,066,743 318,353,297
U.S. Treasury Bonds Tips 2.375% DUE 01/15/27 2,859,408 313,974,625
U.S. Treasury Bonds Tips 3.625% DUE 04/15/28 3,459,605 451,865,895
U.S. Treasury Bonds Tips 3.875% DUE 04/15/29 2,630,779 357,930,931
U.S. Treasury Bonds Tips 3.375% DUE 04/15/32 1,877,023 246,941,883

6,668,671,569

17,155,050, 787
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19 12 10 20 6 10
51,359,008 37,088,626
219,782,053 209,753,933
271,141,061 246,842,559
271,141,061 246,842,559

269,397,551

244,584,130

1,743,510 2,258,429
271,141,061 246,842,559
271,141,061 246,842,559
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19 6 12 19 12 11
19 12 10 20 6 10
19 12 10 20 6 10
1
269,397,551 244,584,130
1 2 1
1.0065 1.0092
10,065 1 10,092
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19 12 10

20 6 10

219,661,153 269,397,551
49,736,398

24,813,421
269,397,551 244,584,130
219,661,153 219,661,153
49,736,398 24,922,977
269,397,551 244,584,130

19 6 12 19 12 10
219,782,053 0
219,782,053 0
19 12 11 20 6 10
209,753,933 0
209,753,933 0
19 6 12 19 12 10
19 12 11 20 6 10
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20 6 10

) )
502 130,000,000 129,806,906
512 80,000,000 79,947,027
210,000,000 209,753,933
20 7 31
8,817,193,684
22,532,452
8,794,661,232
8,478,413,633
1.0373
20 7 31
247,038,296
0
247,038,296
244,584,130
1.0100
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
7 19 12 11 20 6 10 1,160,674,737 820,677,269
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