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UNITED KINGDOM GILT 5% 2,390,000 | 104.75| 2,503,525.00 102.186 | 2,442,245.40 | 503,566,579 | 5.0 2014/9/7 4.27
US TREASURY N 4.25% 4,410,000| 97.01| 4,278,389.06 | 95.21875| 4,199,146.87 | 480,382,401 | 4.25| 2013/8/15 4.07
ITALY BUONI

POLIENNAG . 5% 2,530,000 | 132.78| 3,359,334.00 126.6 | 3,202,980.00 | 459,211,242 | 6.5| 2027/11/1 3.89
FRANCE GOVT 0.A.T 8.5% 2,480,000 | 129.95]| 3,222,760.00 126.87| 3,146,376.00 | 451,095,927 | 8.5| 2012/12/26 3.82
US TREASURY N 6% 2,870,000 | 104.07 | 2,987,042.18 | 103.234375 | 2,962,826.56 | 338,947,358 | 6.0| 2009/8/15 2.87
US TREASURY N/B 4.875% 2,950,000 100.87 2,975,812.50 | 99.484375| 2,934,789.06 | 335,739,868 |4.875| 2012/2/15 2.85
US TREASURY N 5.75% 2,840,000 | 104.23] 2,960,256.25 103.125| 2,928,750.00 | 335,049,000 | 5.75| 2010/8/15 2.84
TSY 6% 2028 1,310,000 | 127.45]| 1,669,595.00 121.85| 1,596,235.00 | 329,127,694 | 6.0| 2028/12/7 2.79
DEUTSCHE BUNDESREPUBLS% | 2,120,000| 107.53| 2,279,742.00 105.8| 2,242,960.00 | 321,573,175| 5.0 2012/1/4 2.73
5.5% US TREASURY N/B 2,780,000 | 101.48| 2,821,265.62 | 101.03125| 2,808,668.75| 321,311,705| 5.5| 2008/2/15 2.72
9.0% CANADA-GOVERNMNT 2,180,000 | 131.82| 2,873,853.12 | 127.046875 | 2,769,621.87 | 316,844,741 8.125| 2019/8/15 2.69
9.0% CANADA-GOVERNMNT 1,840,000 103.66 | 1,907,344.00 103.11| 1,897,224.00 | 272,005,004 | 6.0 2007/7/4 2.31
9.0% CANADA—GOVERNMNT 2,180,000 | 101.88 | 2,221,045.32| 101.4375| 2,211,337.50| 252,977,010|6.125| 2007/8/15 2.15
ITALY BUONI POLIENNA 5% | 1,710,000 | 103.68 | 1,772,928.00 102.998 | 1,761,265.80 | 252,512,677 | 5.0 2008/5/1 2.14
FRANCE GOVT 0.A.T 5.5% 1,580,000 108.05| 1,707,190.00 106.68 | 1,685,544.00 | 241,656,443 | 5.5| 2010/4/25 2.05
6.125% US TREASURY N/B 1,870,000 | 116.53| 2,179,134.37110.203125 | 2,060,798.43 | 235,755,340 |6.125 | 2027/11/15 2.00
FRANCE GOVT 0.A.T 5.5% 1,370,000 123.19| 1,687,703.00 117.65| 1,611,805.00 | 231,084,482 | 5.5| 2029/4/25 1.96
ITALY BUONI POLIENNA 5% | 1,490,000 107.53| 1,602,197.00 105.54 | 1,572,546.00 | 225,455,920 5.0 2012/2/1 1.91
8.5% FRANCE GOVT 0.A.T 1,410,000 112.96| 1,592,736.00 111.51| 1,572,291.00 | 225,419,360 | 8.5| 2008/10/25 1.91
ITALY BUONI

POLIENNAS. 0% 1,530,000 | 102.88| 1,574,186.40 102.35| 1,565,955.00 | 224,510,968 | 5.0| 2007/10/15 1.90
FRANCE (GOVT OF) 1,410,000 | 103.36| 1,457,376.00 103.07 | 1,453,287.00 | 208,357,757 | 5.5| 2007/10/25 1.77
US TREASURY N 8.75% 1,300,000 | 139.64 | 1,815,328.12 | 134.390625| 1,747,078.12| 199,865,736 | 8.75| 2020/8/15 1.69
5.375%BUNDESREPUB

DEUTSCH 1,260,000 106.97| 1,347,885.00 105.825| 1,333,395.00 | 191,168,841 |5.375 2010/1/4 1.62
US TREASURY NOTE 070515 | 1,590,000 | 102.09 | 1,623,290.62 | 101.671875| 1,616,582.81 | 184,937,073 6.625| 2007/5/15 1.57
5.5% CANADA-GOVERNMNT 1,700,000 | 104.47| 1,776,024.00 103.494 | 1,759,398.00 | 179,018,746 5.5 2009/6/1 1.52
5.75% UK TREASYRY 800,000 | 104.29 834,320.00 103.45 827,600.00 | 170,642,844 | 5.75| 2009/12/7 1.45
9.0% CANADA-GOVERNMNT 1,050,000 161.41| 1,694,878.50 155.125| 1,628,812.50 | 165,731,671| 9.0 2025/6/1 1.41
5% FRANCE OAT 900,000 | 111.4| 1,002,600.00 108.38 975,420.00 | 139,845,965| 5.0 2016/10/25 1.19
US TREASURY N 5.5% 1,200,000 | 102.39| 1,228,781.25)|101.671875| 1,220,062.50 | 139,575,150 | 5.5| 2009/5/15 1.18
BUNDESREPUB DEUTSCHLAND 820,000 | 124.23| 1,018,686.00 118.45 971,290.00 | 139,253,847 | 5.5 2031/1/4 1.18
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43,000 2,665.00 | 114,595,000 3,260.00 | 140,180,000 3.46
1,948 59,900.00 | 116,685,200 56,000.00 | 109,088,000 2.69
25,200 3,700.00 | 93,240,000 4,190.00 | 105,588,000 2.60
54,500 1,424.00 | 77,608,000 1,800.00 | 98,100,000 2.42
11,100 7,310.00 | 81,141,000 8,710.00 | 96,681,000 2.38
86,000 1,010.00 | 86,860,000 1,119.00 | 96,234,000 2.37
58,800 1,529.00 | 89,905,200 1,594.00 | 93,727,200 2.31
66,000 1,300.00 | 85,800,000 1,386.00 | 91,476,000 2.26
41,000 2,115.00 | 86,715,000 2,205.00 | 90,405,000 2.23
53,000 1,570.00 | 83,210,000 1,688.00 | 89,464,000 2.21
110,000 717.00 | 78,870,000 797.00 | 87,670,000 2.16
5,100 16,690.00 | 85,119,000 17,000.00 | 86,700,000 2.14
90,000 892.00 | 80,280,000 949.00 | 85,410,000 2.11
12,700 6,340.00 | 80,518,000 6,660.00 | 84,582,000 2.09
27,400 2,850.00 | 78,090,000 3,030.00 | 83,022,000 2.05
68,000 1,116.00 | 75,888,000 1,212.00 | 82,416,000 2.03
22,700 3,710.00 | 84,217,000 3,630.00 | 82,401,000 2.03
29,000 2,800.00 | 81,200,000 2,835.00 | 82,215,000 2.03
61,000 1,244.00 | 75,884,000 1,344.00 | 81,984,000 2.02
41,000 2,005.00 | 82,205,000 1,999.00 | 81,959,000 2.02
36,000 2,295.00 | 82,620,000 2,270.00 | 81,720,000 2.02
17,200 4,600.00 | 79,120,000 4,680.00 | 80,496,000 1.99
286,000 302.00 | 86,372,000 280.00 | 80,080,000 1.97
73 984,000.00 | 71,832,000 | 1,080,000.00 | 78,840,000 1.94
17,800 4,420.00 | 78,676,000 4,410.00 | 78,498,000 1.94
52,100 1,364.00 | 71,064,400 1,497.00 | 77,993,700 1.92
12,500 6,020.00 | 75,250,000 6,210.00 | 77,625,000 1.91
107,000 698.00 | 74,686,000 723.00 | 77,361,000 1.91
47,300 1,675.00 | 79,227,500 1,629.00 | 77,051,700 1.90
36,000 2,536.66 | 91,320,000 2,110.00 | 75,960,000 1.87
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1.2976
12,976
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215,000 332.00 71,380,000
113,000 615.00 69,495,000
68,000 1,116.00 75,888,000
107,000 698.00 74,686,000
133,500 481.00 64,213,500
158,000 421.00 66,518,000
144,000 455.00 65,520,000
47,300 1,675.00 79,227,500
53,000 1,570.00 83,210,000
73 984,000.00 71,832,000
17,200 4,600.00 79,120,000
86,000 1,010.00 86,860,000
25,200 3,700.00 93,240,000
27,400 2,850.00 78,090,000
54,500 1,424_00 77,608,000
61,000 1,244_00 75,884,000
61,700 1,145.00 70,646,500
38,700 1,916.00 74,149,200
58,800 1,529.00 89,905,200
22,700 3,710.00 84,217,000
76,000 950.00 72,200,000
24,000 3,240.00 77,760,000
41,000 2,115.00 86,715,000
98,000 769.00 75,362,000
12,000 7,610.00 91,320,000
40,300 1,812.00 73,023,600
66,000 1,300.00 85,800,000
32,000 2,385.00 76,320,000
27,000 2,485.00 67,095,000
110,000 717.00 78,870,000
90,000 892.00 80,280,000
41,000 2,005.00 82,205,000
234,000 310.00 72,540,000
11,100 7,310.00 81,141,000
52,100 1,364.00 71,064,400
12,700 6,340.00 80,518,000
5,100 16,690.00 85,119,000
36,000 2,295.00 82,620,000
107 600,000.00 64,200,000

326 173,000.00 56,398,000
41,700 1,780.00 74,226,000
16,100 4,400.00 70,840,000
1,948 59,900.00 116,685,200
17,800 4,420.00 78,676,000
20,000 3,540.00 70,800,000
29,000 2,800.00 81,200,000
286,000 302.00 86,372,000
18,300 3,300.00 60,390,000
43,000 2,665.00 114,595,000
12,500 6,020.00 75,250,000
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3,901,275,100

99.5%

100

3,901,275,100
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18 3 15

75,479,862

9,998

11,718,587,094

140,770,299

43,249,963

11,978,097,216

11,978,097,216

10,970,136,985

1,007,960,231

11,978,097,216

11,978,097,216
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7,527,209,686
3,802,025,962

359,098,663

10,970,136,985
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10,919
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.75% US TREASURY N/B

1,000,000.00

1,000,781.25

.875%US TREASURY N/B

3,570,000.00

3,601,237.50

.5% US TREASURY N/B

2,780,000.00

2,821,265.62

.625% US TREASURY N/B

3,350,000.00

3,412,550.77

.125% US TRESURY N/B

2,180,000.00

2,221,045.32

.125% US TRESURY N/B

2,690,000.00

3,134,690.61

.25% US TREASURY N/B

1,110,000.00

1,328,184.37
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.125% US TREASURY N/B

2,180,000.00

2,873,853.12

UNITED STATES TRE 140515

1,310,000.00

1,311,228.12

US TREASURY N 4.25%

4,410,000.00

4,278,389.06

US TREASURY N 5.5%

1,200,000.00

1,228,781.25

US TREASURY N 5.75%

2,840,000.00

2,960,256.25

US TREASURY N 6%

2,870,000.00

2,987,042.18

US TREASURY N 8.75%

1,940,000.00

2,709,028.12

US TREASURY NOTE 070515

2,720,000.00

2,776,949.99

15

36,150,000.00

38,645,283.53

38.0%

38.8

(4,550,095,682)

5_5% CANADA-GOVERNMNT

1,970,000.00

2,058,098.40

9.0% CANADA-GOVERNMNT

1,320,000.00

2,130,704.40

2

3,290,000.00

4,188,802.80

3.6%

3.6

(426,210, 684)

4.25% BUNDESREPUB.DEUTSC

2,520,000.00

2,629,368.00

5% FRANCE OAT

1,320,000.00

1,470,480.00

5.25%BUNDESREPUB DEUTSCH

1,520,000.00

1,627,768.00

5.25%BUNDESREPUB DEUTSCH

1,380,000.00

1,487,640.00

5.375% BUNDESREPUB.DEUTS

1,260,000.00

1,347,885.00

6.5% BUNDESREPUB.DEUTSCH 790,000.00 1,079,772.00
8.5% FRANCE GOVT 0.A.T 1,410,000.00 1,592,736.00
8.5% FRANCE GOVT O.A.T 340,000.00 536,860.00
9% BTPS 510,000.00 822,681.00
BUNDESREPUB DEUTSCHLAND 1,220,000.00 1,515,606.00
BUNDESREPUB . DEUTSCHLAND 210,000.00 274,029.00

DEUTSCHE BUNDESREPUBL5%

2,120,000.00

2,279,742.00

DEUTSCHE BUNDESREPUBLG6%

2,270,000.00

2,353,082.00

FRANCE GOVT O.A_T 5.5%

1,650,000.00

1,694,055.00

FRANCE GOVT O.A.T 5.5%

1,580,000.00

1,707,190.00

FRANCE GOVT O.A.T 5.5%

1,370,000.00

1,687,703.00

FRANCE GOVT O.A.T 8.5%

2,480,000.00

3,222,760.00

ITALY BUONI POLIENNA 5%

1,710,000.00

1,772,928.00

ITALY BUONI POLIENNA 5%

1,490,000.00

1,602,197.00

ITALY BUONI POLIENNA4.25

1,280,000.00

1,324,288.00

ITALY BUONI POLIENNAS. Q%

1,530,000.00

1,574,186.40

ITALY BUONI POLIENNAS.25

570,000.00

617,709.00

ITALY BUONI POLIENNAS.5%

1,200,000.00

1,302,840.00

ITALY BUONI POLIENNAG.5%

2,730,000.00

3,624,894.00

24

34,460,000.00

39,148,399.40

46.3%

47.3

(5.539,889,999)

TSY 6% 2028

1,820,000.00

2,319,590.00

UNITED KINGDOM GILT 5%

2,390,000.00

2,503,525.00

UNITED KINGDOM GILT7.25% 980,000.00 1,025,942.40
3 5,190,000.00 5,849,057.40
10.0% 10.3 (1,202,390,729)




11,718,587,094

(11,718,587,094)

11,718,587,094

(11,718,587,094)
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18 4

15,941,572,258

35,218,867

15,906,353,391

15,341,968,218

1.0368
10,368

18 4

11,793,713,985

11,793,713,985

11,016,234,919

1.0706
10,706

18 4

4,054,848,686

4,054,848,686

3,022,132,687

1.3417
13,417
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18

17

15

11,064,193,517

673,083,360

17

16

18

15

6,338,244,079

1,468,525,520
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