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161,963,127
(1,157,502,171)
2,779,517,619

1,783,978,575

25,224,247
12,640,276
2,878,731
916,080
519,540
120,627

42,299,501

1,741,679,074

(155, 710,501)

1,585,968,573

(3,169,003)
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2009 11 30

Australia Government Bond, 3.00% DUE 09/20/25 250,000 20,468,022
Australia Government Bond, 6.02% DUE 08/20/15 160,000 20,492,648
Australia Index Linked, 5.59% DUE 08/20/20 220,000 27,314,694
68,275,364
Canadian Government Bond, 4.25% DUE 12/01/21 414,192 44,267,595
Canadian Government Bond, 4.25% DUE 12/01/26 587,700 66,854,597
Canadian Government Bond, 4.00% DUE 12/01/31 690,338 81,893,423
Canadian Government Bond, 3.00% DUE 12/01/36 723,892 77,637,126
Canadian Government Bond, 2.00% DUE 12/01/41 206,260 18,615,683
289,268,424
France Government Bond 0.A.T., 1.60% DUE
07/25/11 1,486,890 198,439,650
France Government Bond O.A.T., 3.00% DUE
07/25/12 1,175,027 164,379,030
France Government Bond O.A.T., 2.50% DUE
07/25/13 1,544,275 215,785,010
France Government Bond 0.A.T., 1.60% DUE
07/25/15 880,392 118,811,842
France Government Bond 0.A.T., 1.00% DUE
07/25/17 1,753,043 225,718,690
France Government Bond O.A.T., 2.25% DUE
07/25/20 1,684,590 235,162,741
France Government Bond O.A.T., 3.40% DUE
07/25/29 919,367 152,614,892
France Government Bond 0.A.T., 3.15% DUE
07/25/32 916,001 149,642,932
France Government Bond 0.A.T., 1.80% DUE
07/25/40 105,405 14,038,674
France Government Bond O.A.T., 1.80% DUE
07/25/40 368,918 49,135,360
1,523,728,821
Bundesobligation, 2.25% DUE 04/15/13 789,360 108,338,883
Deutsche Bundesrepublik Inflation Linked Bond,
1.50% DUE 04/15/16 1,123,133 150,677,141
Deutschland Inflation Linked Bond, 1.75% DUE
04/15/20 352,895 47,341,773
306,357,797
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Hellenic Republic Government Bond, 2.90% DUE
07/25/25 625,840 78,230,630
Hellenic Republic Government Bond, 2.30% DUE
07/25/30 737,835 79,237,806
157,468,436
Italy Buoni Poliennali Del Tesoro, 2.55% DUE
09/15/41 249,988 33,098,422
Italy Buoni Poliennali Del Tesoro, 1.85% DUE
09/15/12 945,675 127,365,155
Italy Buoni Poliennali Del Tesoro, 2.15% DUE
09/15/14 1,216,447 166,545,564
Italy Buoni Poliennali Del Tesoro, 2.10% DUE
09/15/17 1,283,580 173,215,109
Italy Buoni Poliennali Del Tesoro, 2.35% DUE
09/15/19 835,432 112,759,521
Italy Buoni Poliennali Del Tesoro, 2.60% DUE
09/15/23 1,077,019 146,524,321
Italy Buoni Poliennali Del Tesoro, 2.35% DUE
09/15/35 1,319,176 175,101,148
934,609,240
Swedish Government Bond, 1.09% DUE 04/01/12 565,000 7,628,926
Swedish Government Bond, 0.00% DUE 04/01/14 1,350,000 19,876,701
Swedish Government Bond, 4.17% DUE 12/01/15 4,200,000 69,790,534
Swedish Government Bond, 4.98% DUE 12/01/20 3,000,000 57,646,471
Swedish Government Bond, 4.17% DUE 12/01/28 3,800,000 73,491,914
228,434,546
U.K. Gilt Inflation Linked, 1.25% DUE 11/22/32 644,514 104,227,354
U.K. Gilt Inflation Linked, 0.75% DUE 11/22/47 414,504 65,804,880
U.K. Treasury Stock, 7.26% DUE 08/23/11 400,000 171,359,364
U.K. Treasury Stock, 6.08% DUE 08/16/13 587,000 215,682,290
U.K. Treasury Stock, 6.59% DUE 07/26/16 650,000 269,776,077
U.K. Treasury Stock, 6.54% DUE 04/16/20 550,000 234,469,909
U.K. Treasury Stock, 5.51% DUE 07/17/24 538,000 203,255,511
U.K. Treasury Stock, 6.57% DUE 07/22/30 464,000 170,014,606
U.K. Treasury Stock, 1.25% DUE 11/22/17 777,959 116,734,945
U.K. Treasury Stock, 1.88% DUE 11/22/22 758,988 105,272,467
U.K. Treasury Stock, 1.25% DUE 11/22/27 992,922 153,586,519
U.K. Treasury Stock, 2.48% DUE 01/26/35 739,000 172,581,120
U.K. Treasury Stock, 1.13% DUE 11/22/37 904,876 149,543,889
U.K. Treasury Stock, 0.63% DUE 11/22/42 354,673 53,970,221
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U.K. Treasury Stock, 0.50% DUE 03/22/50 403,560 59,981,599
U.K. Treasury Stock, 1.25% DUE 11/22/55 718,042 139,080,768

2,385,341,519
U.S. Treasury Bonds Tips, 3.50% DUE 01/15/11 1,240,880 111,689,231
U.S. Treasury Bonds Tips, 2.38% DUE 04/15/11 1,784,451 159,341,911
U.S. Treasury Bonds Tips, 2.00% DUE 04/15/12 1,702,880 154,396,059
U.S. Treasury Bonds Tips, 3.00% DUE 07/15/12 2,630,540 245,639,333
U.S. Treasury Bonds Tips, 1.88% DUE 07/15/13 2,522,284 231,031,985
U.S. Treasury Bonds Tips, 2.00% DUE 01/15/14 3,389,607 312,369,197
U.S. Treasury Bonds Tips, 1.25% DUE 04/15/14 816,392 73,591,732
U.S. Treasury Bonds Tips, 1.63% DUE 01/15/15 2,148,995 195,480,700
U.S. Treasury Bonds Tips, 1.88% DUE 07/15/15 1,782,080 164,623,298
U.S. Treasury Bonds Tips, 2.00% DUE 01/15/16 1,235,028 114,553,690
U.S. Treasury Bonds Tips, 2.50% DUE 07/15/16 1,924,938 184,504,823
U.S. Treasury Bonds Tips, 2.38% DUE 01/15/17 1,392,209 132,177,961
U.S. Treasury Bonds Tips, 2.63% DUE 07/15/17 1,302,550 126,190,313
U.S. Treasury Bonds Tips, 1.63% DUE 01/15/18 1,340,170 121,095,087
U.S. Treasury Bonds Tips, 1.38% DUE 07/15/18 1,402,142 124,373,459
U.S. Treasury Bonds Tips, 2.13% DUE 01/15/19 1,005,910 94,466,502
U.S. Treasury Bonds Tips, 1.88% DUE 07/15/19 758,610 69,950,541
U.S. Treasury Bonds Tips, 2.38% DUE 01/15/25 2,978,924 281,499,421
U.S. Treasury Bonds Tips, 2.00% DUE 01/15/26 1,741,008 156,950,760
U.S. Treasury Bonds Tips, 2.38% DUE 01/15/27 1,178,023 111,541,695
U.S. Treasury Bonds Tips, 3.63% DUE 04/15/28 2,937,638 325,620,736
U.S. Treasury Bonds Tips, 2.50% DUE 01/15/29 905,319 87,310,771
U.S. Treasury Bonds Tips, 3.88% DUE 04/15/29 2,299,028 265,448,414
U.S. Treasury Bonds Tips, 3.38% DUE 04/15/32 608,365 67,831,001

3,911,678,620

9,805,162,767

16




21 6 10 21 12 10

33,820,979 749,481,358
169,949,236 5,458,462,841
1,026

203,770,215 6,207,945,225
203,770,215 6,207,945,225
201,099,227 6,121,813,205
2,670,988 86,132,020
203,770,215 6,207,945,225
203,770,215 6,207,945,225
203,770,215 6,207,945,225
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20 12 11 21 6 11
21 6 10 21 12 10
1
21 6 10 21 12 10
1
201,099,227 6,121,813,205
1 2 1
1.0133 1 1.0141
10,133 1 10,141
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21 6 10

21 12 10

204,063,361

2,964,134

201,099,227
5,926,039,909
5,325,931

201,099,227

190,011,024
11,088,203

201,099,227

6,121,813,205

190,011,024
6,156,750

155,196,806

29,684,422

402,641,354

66,725,479

4,899,042,017

303,865,425

59,023,457

7,593,689

1,872,782

6,121,813,205

20 12 11

21 6 10

169,949,236

169,949,236

21 6 11

21 12 10

5,458,462,841

5,458,462,841
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20 12 11

21 6 11

21 6 10

21 12 10

21 12 10

()

)

1,860,000,000

1,859,299,925

1,500,000,000

1,499,773,776

1,000,000,000

999,724,280

1,100,000,000

1,099,664,860

5,460,000,000

5,458,462,841
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21 12 30
6,530,728,524
3,401,395
6,527,327,129
7,862,019,305
0.8302

21 12 30
8,595,345,348
539,889,300
8,055,456,048
7,943,132,652
1.0141




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
9 20 12 11 21 6 10 315,223,144 441,708,835
10 21 6 11 21 12 10 292,564,948 496,496,319
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