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UNITED KINGDOM GILT 5% 2,670,000 104.42 2,788,061.00 102.40 2,734,080.00 611,476,992 5.0 2014/9/7 4.39
ITALY BUONI POLIENNAG6.5% 2,730,000 132.78 3,624,894.00 131.53 3,590,769.00 537,179,042 6.5 2027/11/1 3.85
TSY 6% 2028 1,820,000 127.45 2,319,590.00 125.289 2,280,259.80 509,980,104 6.0 2028/12/7 3.66
US TREASURY N 4.25% 4,410,000 97.01 4,278,389.06 97.65625 4,306,640.62 506,891,600 4.25 2013/8/15 3.64
US TREASURY N 5.75% 4,060,000 103.87 4,217,465.63 103.78125 4,213,518.75 495,931,156 5.75 2010/8/15 3.56
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5.375% BUNDESREPUB.DEUTS 1,260,000 106.97 1,347,885.00 104.84 1,320,984.00 197,619,206 5.375 2010/1/4 1.42
UNITED STATES TRE 1,630,000 99.92 1,628,703.12 100.5625 1,639,168.75 192,930,161 4.75 2014/5/15 1.38
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7.25% US TREASURY N/B 1,700,000.00 2,015,296.87
8.0% US TRESURY N/B 640,000.00 843,099.99
8.125% US TREASURY N/B 2,180,000.00 2,835,703.12
UNITED STATES TRE 1,630,000.00 1,626,943.75
US TREASURY N 4.25% 4,820,000.00 4,672,387.50
US TREASURY N 5.5% 3,470,000.00 3,534,520.31
US TREASURY N 5.75% 4,060,000.00 4,206,540.62
US TREASURY N 6% 2,870,000.00 2,965,741.42
US TREASURY N 8.75% 1,940,000.00 2,669,621.87
14 39,540,000.00 42,103,948.43
36.2% 37.3% (4,961,108,243)
5._5% CANADA-GOVERNMNT 2,350,000.00 2,439,065.00
9.0% CANADA-GOVERNMNT 1,320,000.00 2,123,761.20
2 3,670,000.00 4,562,826.20
3.5% 3.6% (480,602,483)
4.25% BUNDESREPUB.DEUTSC 4,550,000.00 4,702,880.00
5% FRANCE OAT 1,860,000.00 2,043,210.00
5. 25%BUNDESREPUB DEUTSCH 1,520,000.00 1,603,752.00
5. 25%BUNDESREPUB DEUTSCH 1,380,000.00 1,464,249.00
5.375% BUNDESREPUB._DEUTS 1,940,000.00 2,040,395.00
6.5% BUNDESREPUB.DEUTSCH 790,000.00 1,063,893.00
8.5% FRANCE GOVT 0.A.T 1,410,000.00 1,544,232.00
8.5% FRANCE GOVT 0.A.T 610,000.00 946,110.00
9% BTPS 510,000.00 805,545.00
BUNDESREPUB DEUTSCHLAND 1,220,000.00 1,494,256.00
BUNDESREPUB . DEUTSCHLAND 670,000.00 859,007.00
DEUTSCHE BUNDESREPUBL5% 2,490,000.00 2,642,637.00
FRANCE (GOVT OF) 1,410,000.00 1,437,495.00
FRANCE GOVT O.A.T 5.5% 1,870,000.00 1,982,200.00
FRANCE GOVT O.A.T 5.5% 1,370,000.00 1,668,249.00
FRANCE GOVT O.A.T 8.5% 2,730,000.00 3,443,076.00
ITALY BUONI POLIENNA 5% 1,710,000.00 1,745,568.00
ITALY BUONI POLIENNA 5% 2,250,000.00 2,380,500.00
ITALY BUONI POLIENNA 6% 310,000.00 389,081.00
ITALY BUONI POLIENNA4_25% 2,060,000.00 2,106,556.00
ITALY BUONI POLIENNAS.Q% 1,530,000.00 1,552,154.40
ITALY BUONI POLIENNAS.5% 1,530,000.00 1,632,204.00
ITALY BUONI POLIENNAG. 5% 2,730,000.00 3,561,558.00
23 38,450,000.00 43,108,807.40
47.1% 48.6% (6,459,423,700)
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5.75% UK TREASYRY

800,000.00

821,200.00

TSY 6% 2028

2,190,000.00

2,719,301.10

UNITED KINGDOM GILT 5%

2,670,000.00

2,734,080.00

3

5,660,000.00

6,274,581.10

10.2%

10.5%

(1,394,149,174)

13,295,283,600

(13,295,283,600)

N

18 10

18,610,466,634

41,344,575

18,569,122,059

17,559,987,774

1.0575
10,575

18 10

14,089,566 ,589

153,265,503

13,936,301,086

12,048,305,549

1.1567
11,567

18 10

4,477,040,548

4,477,040,548

3,544,308,003

1.2632
12,632
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31

17 18 17 15 11,064,193,517 673,083,360
17 16 18 15 6,338,244,079 1,468,525,520
18 16 18 15 3,012,067,358 085,468,395
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