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2008 11 30

3,979,635

2008 11 30

766,501,660

766,501,660

35,236,129
18,084,448
1,789,698
2,717,720

57,827,995

708,673,665

386,578,122
(5,673,829,847)

(5,287,251,725)

(4,578,578, 060)

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

, @
130,000 12,763,581

160,000 15,947,193
370,000 35,612,493

64,323,267

Canadian Government Bond 4.25% DUE 12/01/21
Canadian Government Bond 4.25% DUE 12/01/26
Canadian Government Bond 4.00% DUE 12/01/31
Canadian Government Bond 3.00% DUE 12/01/36

1,053,904

1,295,269

) )
530,611 47,117,407

96,362,946
949,583 88,471,917
106,367,504
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France Government Bond 0.A.T 1.60% DUE 07/25/11 1,934,625 226,074,927
France Government Bond O.A.T 3.00% DUE 07/25/12 2,638,098 322,063,851
France Government Bond O.A.T 2.50% DUE 07/25/13 2,195,876 263,220,006
France Government Bond O.A.T 1.60% DUE 07/25/15 995,121 113,234,719
France Government Bond O.A.T 1.00% DUE 07/25/17 2,666,000 281,215,632
France Government Bond O.A.T 2.25% DUE 07/25/20 2,313,159 266,649,865
France Government Bond O.A.T 3.40% DUE 07/25/29 1,217,421 162,277,558
France Government Bond O.A.T 3.15% DUE 07/25/32 1,034,659 132,204,011
France Government Bond O.A.T 1.80% DUE 07/25/40 820,748 79,745,936
French Treasury Note 1.25% DUE 07/25/10 1,095,779 129,346,246
1,976,032,751
( ) )
Bundesobligation 2.25% DUE 04/15/13 1,110,323 131,452,082
Deutsche Bundesrepublik Inflation Linked Bond
1.50% DUE 04/15/16 1,773,272 198,867,898
330,319,980
( ) )
Hellenic Republic Government Bond 2.90% DUE
07/25/25 1,189,001 126,603,969
Hellenic Republic Government Bond 2.30% DUE
07/25/30 847,224 75,260,475
201,864,444
( ) )
Italy Buoni Poliennali Del Tesoro 0.95% DUE
09/15/10 2,112,477 243,881,317
Italy Buoni Poliennali Del Tesoro 1.85% DUE
09/15/12 1,161,292 131,472,429
Italy Buoni Poliennali Del Tesoro 2.15%  DUE
09/15/14 1,955,742 222,832,105
Italy Buoni Poliennali Del Tesoro 2.10% DUE
09/15/17 2,633,040 286,986,346
Italy Buoni Poliennali Del Tesoro 2.60%  DUE
09/15/23 976,541 103,383,032
Italy Buoni Poliennali Del Tesoro 2.35%  DUE
09/15/35 1,767,583 173,972,937
1,162,528,166
) ()
Swedish Government Bond 1.00% DUE 04/01/12 565,000 7,029,744
Swedish Government Bond 0% DUE 04/01/14 2,550,000 33,640,389
Swedish Government Bond 3.50% DUE 12/01/15 7,600,000 117,242,916
Swedish Government Bond 4.00% DUE 12/01/20 6,000,000 107,652,913
Swedish Government Bond 3.50% DUE 12/01/28 4,625,000 82,574,531
348,140,493
) )
U.K. Treasury Stock 4.125% DUE 07/22/30 764,000 257,448,907
U.K. Treasury Stock 2.50% DUE 08/23/11 550,000 218,196,324
U.K. Treasury Stock 2.50% DUE 08/16/13 937,000 304,174,043
U.K. Treasury Stock 2.50% DUE 07/26/16 1,085,000 387,457,912
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U.K. Treasury Stock 1.25% DUE 11/22/17 1,578,318 197,210,539
U.K. Treasury Stock 2.50% DUE 04/16/20 667,000 245,451,734
U.K. Treasury Stock 1.875% DUE 11/22/22 1,247,803 172,462,354
U.K. Treasury Stock 2.50% DUE 07/17/24 763,000 254,823,717
U.K. Treasury Stock 1.25% DUE 11/22/27 1,232,302 167,459,946
U.K. Treasury Stock 2.00% DUE 01/26/35 1,059,000 224,590,400
U.K. Treasury Stock 1.125% DUE 11/22/37 1,403,857 210,112,385
U.K. Treasury Stock 1.25% DUE 11/22/55 1,069,277 176,270,188
2,815,658,449

) )

U.S. Treasury Bonds Tips 4.25% DUE 01/15/10 1,391,407 129,656,555
U.S. Treasury Bonds Tips 0.875% DUE 04/15/10 3,984,267 352,828,997
U.S. Treasury Bonds Tips 3.50% DUE 01/15/11 2,118,129 194,128,712
U.S. Treasury Bonds Tips 2.375% DUE 04/15/11 2,358,836 211,239,897
U.S. Treasury Bonds Tips 3.375% DUE 01/15/12 893,294 82,436,275
U.S. Treasury Bonds Tips 2.00% DUE 04/15/12 1,886,798 170,568,253
U.S. Treasury Bonds Tips 3.00% DUE 07/15/12 5,037,593 458,664,378
U.S. Treasury Bonds Tips 1.875% DUE 07/15/13 3,627,234 312,412,853
U.S. Treasury Bonds Tips 2.00% DUE 01/15/14 6,157,112 528,020,002
U.S. Treasury Bonds Tips 1.625% DUE 01/15/15 2,335,120 194,920,145
U.S. Treasury Bonds Tips 1.875% DUE 07/15/15 2,930,078 247,330,455
U.S. Treasury Bonds Tips 2.00% DUE 01/15/16 2,022,739 171,569,006
U.S. Treasury Bonds Tips 2.50% DUE 07/15/16 2,762,517 241,758,279
U.S. Treasury Bonds Tips 2.375% DUE 01/15/17 1,952,802 170,839,036
U.S. Treasury Bonds Tips 2.625% DUE 07/15/17 1,952,897 176,529,015
U.S. Treasury Bonds Tips 1.625% DUE 01/15/18 4,699,485 398,121,331
U.S. Treasury Bonds Tips 1.375% DUE 07/15/18 304,374 25,961,998
U.S. Treasury Bonds Tips 2.375% DUE 01/15/25 3,772,178 320,097,129
U.S. Treasury Bonds Tips 2.00% DUE 01/15/26 2,976,237 237,119,530
U.S. Treasury Bonds Tips 2.375% DUE 01/15/27 2,386,758 204,008,036
U.S. Treasury Bonds Tips 3.625% DUE 04/15/28 4,423,264 447,295,559
U.S. Treasury Bonds Tips 3.875% DUE 04/15/29 2,927,870 307,470,382
U.S. Treasury Bonds Tips 3.375% DUE 04/15/32 1,232,580 124,532,591

5,707,508,414

12,944,695,738
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20 6 10 20 12 10

37,088,626 36,618,808
209,753,933 169,897,676
246,842,559 206,516,484
246,842,559 206,516,484
244,584,130 204,063,361

2,258,429 2,453,123
246,842,559 206,516,484
246,842,559 206,516,484
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19 12 11 20 6 11
20 6 10 20 12 10
20 6 10 20 12 10
1
244,584,130 204,063,361
1 2 1
1.0092 1 1.0120
10,092 1 10,120
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20 6 10 20 12 10
269,397,551 244,584,130
24,813,421 40,520,769
244,584,130 204,063,361
219,661,153 190,011,024
24,922,977 14,052,337
244,584,130 204,063,361

19 12 11 20 6 10
209,753,933 0
209,753,933 0
20 6 11 20 12 10
169,897,676 0
169,897,676 0
19 12 11 20 6 10
20 6 11 20 12 10
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20 12 10

) )
541 60,000,000 59,988,000
550 110,000,000 109,909,676
170,000,000 169,897,676
20 12 30

6,230,926,167

3,223,628

6,227,702,539
8,264,241,681

0.7536

20 12 30
203,561,056
0
203,561,056
201,099,227
1.0122

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
8 20 6 11 20 12 10 1,341,949,255 1,282,094,534
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