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US TREASURY NOTE ’ 080630 340, 000, 000. 00 340, 637, 500. 00
US TREASURY NOTE ° 090331 25, 000, 000. 00 24, 884, 765. 75
US TREASURY NOTE ’ 090430 27, 200, 000. 00 27, 081, 000. 00
US TREASURY NOTE ’ 090515 40, 000, 000. 00 40,103, 125. 20
US TREASURY NOTE ’ 090815 680, 000, 000. 00 698, 168, 750. 00
US TREASURY NOTE ° 100215 585, 000, 000. 00 611,782, 031. 25
US TREASURY NOTE ' 110731 12, 000, 000. 00 12,109, 687. 56
US TREASURY NOTE ’ 160215 260, 000, 000. 00 256, 425, 000. 00
US TREASURY NOTE ’ 160515 394, 000, 000. 00 405, 820, 000. 00
US TREASURY NOTE ° 160815 1, 200, 000. 00 1, 214, 250. 00
US TREASURY NOTE ' 170215 62, 000, 000. 00 61, 564, 062. 50
US TREASURY NOTE ° 170515 100, 000, 000. 00 98, 359, 375. 00
AR 39| 11,190, 000, 000. 00| 11,707, 418, 108. 06
JNat (1, 415, 192, 700, 902)
REAREEL S | 23.9% 24.5%
HFH + K/ |CANADIAN GOVT 110601 475, 000, 000. 00 506, 160, 000. 00
CANADIAN GOVT ' 120601 230, 000, 000. 00 240, 805, 400. 00
CANADIAN GOVT 130601 320, 000, 000. 00 337, 443, 200. 00
CANADIAN GOVT 150601 120, 000, 000. 00 122, 168, 400. 00
CANADIAN GOVT — ’ 290601 50, 000, 000. 00 60, 474, 000. 00
CANADIAN GOVT 330601 150, 000, 000. 00 185, 433, 000. 00
CANADIAN GOVT 370601 60, 000, 000. 00 68, 063, 400. 00
FRIREL 7| 1,405,000, 000. 00 1, 520, 547, 400. 00
gt (166, 606, 378, 618)
FLARFMLE © | 2.8% 2.9%
LT BELGIUM KINGDOM 080328 470, 000, 000. 00 475, 762, 200. 00
BELGIUM KINGDOM 080729 273, 300, 000. 00 283,196, 193. 00
BELGIUM KINGDOM 100928 340, 000, 000. 00 355, 143, 600. 00
BELGIUM KINGDOM 120928 375, 000, 000. 00 387, 135, 000. 00
BELGIUM KINGDOM 121224 170, 000, 000. 00 200, 355, 200. 00
BELGIUM KINGDOM 130928 70, 000, 000. 00 69, 736, 100. 00
BELGIUM KINGDOM 170928 120, 000, 000. 00 131, 149, 200. 00
BELGIUM KINGDOM 280328 470, 000, 000. 00 533, 045, 800. 00
BELGIUM KINGDOM 350328 560, 000, 000. 00 601, 804, 000. 00
BUNDES REPUB. 7080104 40, 000, 000. 00 40, 246, 400. 00
BUNDES REPUB. " 110104 180, 000, 000. 00 185, 641, 200. 00
BUNDES REPUB. 7120704 650, 000, 000. 00 670, 715, 500. 00
BUNDES REPUB. ’ 160704 76, 000, 000. 00 74, 315, 840. 00
BUNDES REPUB. 7270704 10, 000, 000. 00 12, 645, 600. 00
BUNDES REPUB. ’ 300104 102, 000, 000. 00 127, 199, 100. 00
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Efirs | 2—n BUNDES REPUB. > 310104 370, 000, 000. 00 423, 439, 100. 00
BUNDES REPUB. ' 340704 1, 050, 000, 000. 00| 1,094, 887, 500. 00
BUNDES SCHATZ 081212 90, 000, 000. 00 89, 255, 700. 00
ESP GOVT. BOND 071031 160, 000, 000. 00 160, 044, 800. 00
ESP GOVT. BOND 080131 914, 245, 465. 37 924, 923, 852. 40
ESP GOVT. BOND 110730 435, 000, 000. 00 452, 848, 050. 00
ESP GOVT. BOND 120730 230, 000, 000. 00 237, 205, 900. 00
ESP GOVT. BOND 130131 340, 000, 000. 00 370, 844, 800. 00
ESP GOVT. BOND 140730 130, 000, 000. 00 133, 757, 000. 00
ESP GOVT. BOND 150131 160, 000, 000. 00 160, 640, 000. 00
ESP GOVT. BOND 170730 205, 000, 000. 00 223, 751, 350. 00
ESP GOVT. BOND 290131 530, 000, 000. 00 639, 036, 900. 00
ESP GOVT. BOND 320730 740, 000, 000. 00 876, 063, 800. 00
ESP GOVT. BOND 370131 250, 000, 000. 00 237, 067, 500. 00
FRN GOVT. BOND 070712 380, 000, 000. 00 380, 300, 200. 00
FRN GOVT. BOND 071025 83,219, 592. 00 83,664, 816. 81
FRN GOVT. BOND 080912 65, 000, 000. 00 64, 347, 400. 00
FRN GOVT. BOND 100425 122, 800, 000. 00 126, 813, 104. 00
FRN GOVT. BOND 110425 406, 500, 000. 00 438, 288, 300. 00
FRN GOVT. BOND 121025 40, 000, 000. 00 40, 845, 200. 00
FRN GOVT. BOND 161025 242, 000, 000. 00 254, 150, 820. 00
FRN GOVT. BOND 170425 70, 000, 000. 00 66, 678, 500. 00
FRN GOVT. BOND 190425 107, 000, 000. 00 105, 734, 190. 00
FRN GOVT. BOND 321025 236, 000, 000. 00 280, 198, 080. 00
FRN GOVT. BOND 350425 106, 500, 000. 00 110, 733, 375. 00
FRN GOVT. BOND 381025 78, 000, 000. 00 71, 600, 880. 00
FRN GOVT. BOND 550425 400, 000, 000. 00 364, 716, 000. 00
ITL GOVT. BOND 070701 87,500, 000. 00 87,731, 000. 00
ITL GOVT. BOND 071101 126, 500, 000. 00 127, 471, 520. 00
ITL GOVT. BOND 080501 330, 000, 000. 00 332, 171, 400. 00
ITL GOVT. BOND 101101 242, 400, 000. 00 251, 531, 208. 00
ITL GOVT. BOND 110801 230, 000, 000. 00 238, 176, 500. 00
ITL GOVT. BOND 120201 102, 000, 000. 00 104, 881, 500. 00
ITL GOVT. BOND 170801 545, 000, 000. 00 579, 520, 300. 00
ITL GOVT. BOND 271101 251, 000, 000. 00 310, 092, 930. 00
ITL GOVT. BOND 310501 625, 000, 000. 00 738, 043, 750. 00
ITL GOVT. BOND 330201 410, 000, 000. 00 471, 356, 500. 00
SEIHEL 52| 14,796,965, 057.37| 15,800, 904, 659. 21
/N (2,583, 447,911, 780)
FLARHIELEE © | 43.6% 44. 7%
%Y % - 7 |UK TREASURY 7071207 50, 000, 000. 00 50, 430, 000. 00
r UK TREASURY " 080307 100, 000, 000. 00 99, 590, 000. 00
UK TREASURY > 090307 150, 000, 000. 00 146, 025, 000. 00
UK TREASURY 7091207 160, 000, 000. 00 160, 720, 000. 00
UK TREASURY > 100607 218, 000, 000. 00 213, 291, 200. 00
UK TREASURY " 101125 9, 600, 000. 00 9, 837, 120. 00
UK TREASURY > 110307 1, 200, 000. 00 1, 150, 920. 00
UK TREASURY " 120307 220, 000, 000. 00 216, 546, 000. 00
UK TREASURY ’ 140907 320, 000, 000. 00 315, 232, 000. 00
UK TREASURY " 150907 265, 000, 000. 00 257, 421, 000. 00
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EfEREY: | %) = - 52 |UK TREASURY ’ 160907 24, 000, 000. 00 22, 022, 400. 00
F UK TREASURY ’ 200307 285, 000, 000. 00 278, 103, 000. 00
UK TREASURY ’ 250307 175, 000, 000. 00 177, 870, 000. 00
UK TREASURY ’ 281207 35, 000, 000. 00 40, 743, 500. 00
UK TREASURY ’ 320607 90, 000, 000. 00 84, 897, 000. 00
UK TREASURY ’ 360307 150, 000, 000. 00 142, 680, 000. 00
UK TREASURY ' 381207 270, 000, 000. 00 280, 233, 000. 00
AL 17| 2,522, 800, 000. 00| 2,496, 792, 140. 00
INEE (596, 958, 032, 752)
FEARRMLLEE | 10.1% 10. 3%
A 5 . |SWED GOVT. BOND 070815 850, 000, 000. 00 858, 440, 500. 00
7 a—x SWED GOVT. BOND 080505 1, 280, 000, 000. 00| 1, 311, 654, 400. 00
SWED GOVT. BOND 090128 1, 333, 000, 000. 00| 1, 353, 848, 120. 00
SWED GOVT. BOND 091201 143, 000, 000. 00 142, 549, 550. 00
SWED GOVT. BOND 110315 950, 000, 000. 00 985, 226, 000. 00
SWED GOVT. BOND 121008 520, 000, 000. 00 551, 772, 000. 00
SWED GOVT. BOND 140505 920, 000, 000. 00| 1, 059, 499, 600. 00
SWED GOVT. BOND 150812 1, 490, 000, 000. 00| 1, 523, 405, 800. 00
SWED GOVT. BOND 170812 747, 000, 000. 00 722, 281, 770. 00
SWED GOVT. BOND 201201 780, 000, 000. 00 850, 122, 000. 00
BRI 10[ 9,013,000, 000. 00| 9,358, 799, 740. 00
INEF (166, 025, 107, 387)
FHARRALLER | 2.8% 2.9%
J L =— « 7 |NORWEGIAN GOVT, 090515 380, 000, 000. 00 383, 986, 200. 00
= NORWEGIAN GOVT. 110516 1, 670, 000, 000. 00| 1, 734, 295, 000. 00
NORWEGIAN GOVT. 130515 1, 850, 000, 000. 00| 2,001, 792, 500. 00
NORWEGIAN GOVT. 150515 1, 035, 000, 000. 00| 1, 043, 062, 650. 00
NORWEGIAN GOVT. 170519 900, 000, 000. 00 857, 313, 000. 00
FATNER 5| 5,835,000,000.00] 6,020,449, 350. 00
NEE (120, 348, 782, 506)
FHARFMLLE 1| 2.0% 2.1%
Sy — % « 4 |KINGDOM DENMARK 071115 105, 000, 000. 00 106, 294, 650. 00
0= KINGDOM DENMARK 091115 2, 000, 000, 000. 00| 2, 075, 460, 000. 00
KINGDOM DENMARK 101115 550, 000, 000. 00 544, 384, 500. 00
KINGDOM DENMARK 111115 2, 100, 000, 000. 00| 2, 240, 532, 000. 00
KINGDOM DENMARK 131115 3,990, 000, 000. 00| 4, 138, 388, 100. 00
KINGDOM DENMARK 151115 2, 200, 000, 000. 00| 2, 150, 258, 000. 00
FEAFRL 6| 10,945,000, 000. 00| 11, 255,317, 250. 00
IINEE (246, 941, 660, 465)
AR © | 4.2% 4.3%
SH—2 hS Y |AUD GOVT. BOND 080815 200, 000, 000. 00 205, 950, 000. 00
T R AUD GOVT. BOND 090915 230, 200, 000. 00 236, 516, 688. 00
AUD GOVT. BOND 120415 4, 000, 000. 00 3, 943, 480. 00
AUD GOVT. BOND 130515 149, 000, 000. 00 152, 494, 050. 00
AUD GOVT. BOND 150415 317, 000, 000. 00 322, 804, 270. 00
SRR 5 900, 200, 000. 00 921, 708, 488. 00
s (92, 097, 112, 120)
AR - | 1.6% 1.6%
ast 5, 779, 023, 746, 530

(5, 387,617, 686, 530)
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