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10,684,451,229 99.58
44,676,121 0.42
10,729,127,350 100.00
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4,024,480,586 38.81
1,601,020,435 15.44
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z%{;g;ASURY /B 4,600,000 | 109.43| 5,034,125.00 | 109.632813 | 5,043,109.39| 496,241,963 | 4.875| 2012/6/30 4.79
US TREASURY N/B 8.75% 3,390,000| 132.79 | 4,501,814.06 | 131.34375| 4,452,553.12| 438,131,227 | 8.75| 2017/5/15 4.22
US TREASURY N/B 6.5% 3,880,000 105.79 | 4,104,652.00 | 106.335938 | 4,125,834.39| 405,982,103 6.5| 2010/2/15 3.91
UK TREASURY 6% 2,160,000 | 119.58 | 2,582,928.00 115.306 | 2,490,609.60| 399,518,685 6.0 2028/12/7 3.85
US TREASURY N/B 5.75% 3,740,000 | 109.69 | 4,102,705.03 | 107.695313 | 4,027,804.70| 396,335,982 | 5.75| 2010/8/15 3.82
FRANCE GOVT O.A.T 5% 2,910,000 | 106.79 | 3,107,589.00 106.93| 3,111,663.00| 391,727,255 5.0| 2016/10/25 3.78
EEEQTSZOLIENNALI 2,670,000 | 104.78 ( 2,797,626.00 104.023 | 2,777,414.10| 349,648,661 5.5| 2010/11/1 3.37
US TREASURY N/B 5.125% | 3,080,000 | 106.98 | 3,294,998.44 | 108.898438 | 3,354,071.89| 330,040,673 | 5.125| 2011/6/30 3.18
EEEETSZOLIENNALI 2,230,000 | 121.37 | 2,706,551.00 116.65| 2,601,295.00| 327,477,027 6.5| 2027/11/1 3.16
US TREASURY N/B 5.0% 2,940,000 | 106.57 | 3,133,396.88 | 111.3125| 3,272,587.50| 322,022,610 5.0| 2037/5/15 3.11
FRANCE GOVT 0.A.T 8.5% 1,930,000 | 121.74| 2,349,582.00 119.79( 2,311,947.00| 291,051,007 8.5| 2012/12/26 2.81
FRANCE GOVT 0.A.T 8.5% 1,620,000 | 146.00| 2,365,200.00 142.69| 2,311,578.00| 291,004,554 8.5| 2023/4/25 2.81
ggﬁ?igﬁgpgg% 2,140,000 | 105.27 | 2,252,778.00 105.57 | 2,259,198.00| 284,410,436| 5.25 2011/1/4 2.74
g;ONI POLIENNALY DEL 1,580,000 | 147.90| 2,336,820.00 141.01| 2,227,958.00| 280,477,632 9.0 2023/11/1 2.70
US TREASURY N/B 8.75% 2,010,000 | 147.65| 2.967.890.62 | 136.15625| 2.736.740.62| 269,295,277 | 8.75| 2020/8/15 2.60
US TREASURY N/B 4.875% | 2,500,000 110.95| 2,773,750.00| 109.3125| 2,732,812.50| 268,908,750 | 4.875| 2012/2/15 2.59
BUNDESREPUB . DEUTSCH6% 1,800,000 | 115.70| 2,082,600.00 114.57 | 2,062,260.00| 259,617,911 6.0 2016/6/20 2.50
g:ﬁg!ZEOLIENNALI 1,950,000 | 107.88| 2,103,660.00 103.70( 2,022,150.00| 254,568,463 | 5.25 2017/8/1 2.45
UK TREASURY 5.25% 1,330,000 | 104.29| 1,387,057.00 105.356 | 1,401,234.80| 224,772,074| 5.25 2012/6/7 2.17
E;ONI POLIENNALT DEL 1,680,000 | 104.64| 1,757,952.00 103.55| 1,739,640.00| 219,003,279 5.0 2012/2/1 2.11
US TREASURY N/B 7.25% 1,840,000 | 128.82| 2,370,288.00| 119.9375| 2,206,850.00| 217,154,040| 7.25| 2016/5/15 2.09
UK TREASURY 4.75% 1,300,000 | 101.55| 1,320,150.00 100.90( 1,311,700.00| 210,409,797 | 4.75 2020/3/7 2.03
US TREASURY N/B 8.0% 1,590,000 | 141.56| 2,250,804.00|130.765625| 2,079,173.43| 204,590,665 8.0| 2021/11/15 1.97
US TREASURY N/B 4.75% 1,880,000 | 108.46 | 2,039,212.50|109.578125| 2,060,068.75| 202,710,765| 4.75| 2014/5/15 1.95
ggﬁ?igﬁipgg% 1,380,000 | 104.43| 1,441,134.00 104.515| 1,442,307.00| 181,572,028 | 4.25 2014/7/4 1.75
US TREASURY N/B 4.25% 1,470,000 | 109.40| 1,608,180.00|106.921875| 1,571,751.56| 154,660,353 | 4.25| 2013/8/15 1.49
FRANCE GOVT 0.A.T 5.5% 1,090,000 | 104.46| 1,138,614.00 103.93| 1,132,837.00| 142,612,849 5.5| 2010/4/25 1.38
ggﬁ?igﬁgpg; 970,000 | 114.68 | 1,112,396.00 114.64| 1,112,008.00| 139,990,687 5.5 2031/1/4 1.35
BUNDESREPUB . DEUTSCH5% 1,040,000 | 103.12| 1,072,510.40 106.07 | 1,103,128.00| 138,872,783 5.0 2012/1/4 1.34
FRANCE GOVT 0.A.T 6.5% 940,000 | 107.60 | 1,011,440.00 108.42| 1,019,148.00| 128,300,541 6.5| 2011/4/25 1.24
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19 9 19 20 3 18
20 3 17 20 9 16
(@) ) (@) )
13,775,282,391 843,843,771 12,620,043,112 743,659,046
13,775,282,391 843,843,771 12,620,043,112 743,659,046
19 9 19 20 17
20 3 18 20 16
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1
€y
)
20 9 16
() ()
2,918,726,819 3,107,276,571
8,072,612,476 9,512,766,541
2 12,620,043,112
99.7% 100%
12,620,043,112
2
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20 9 16

19,938,672

3,005,679,050

826,037,531

4,571,200

229

3,856,226,682

3,856,226,682

748,867,297

748,867,297

748,867,297

2,918,726,819

188,632,566

3,107,359,385

3,856,226,682

- 19 -




@

20 3 18
20 9 16
1.
2. @)
@
20 9 16
1. 20 3 18
3,038,545, 297
20 9 16
20 9 16 119,818,478
2,918,726,819
2,918,726,819
2.
1 1.0646
10,000 10,646
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20 9 16

309,000 200.00 61,800,000
124,000 471.00 58,404,000
53,000 1,038.00 55,014,000
77,000 770.00 59,290,000
31,600 1,920.00 60,672,000
39,000 1,423.00 55,497,000
61,100 988.00 60,366,800
35,700 1,693.00 60,440,100
36,200 1,740.00 62,988,000
15,800 3,870.00 61,146,000
142,000 418.00 59,356,000
50,000 1,127.00 56,350,000
126,000 465.00 58,590,000
19,000 3,100.00 58,900,000
20,100 2,895.00 58,189,500
24,000 2,565.00 61,560,000
125,000 535.00 66,875,000
20,300 3,000.00 60,900,000
17,800 3,590.00 63,902,000

7,600 8,120.00 61,712,000
230,000 263.00 60,490,000
29,500 2,045.00 60,327,500
10,000 371.00 3,710,000
83,000 721.00 59,843,000
118,000 481.00 56,758,000
21,800 2,685.00 58,533,000
30,000 1,975.00 59,250,000
50,000 1,159.00 57,950,000
16,500 3,530.00 58,245,000
67,000 885.00 59,295,000
14,100 3,840.00 54,144,000
77,800 742.00 57,727,600
12,800 4,610.00 59,008,000
17,400 3,360.00 58,464,000
160,000 395.00 63,200,000

1,300 45,550.00 59,215,000
118,000 537.00 63,366,000
166,000 373.00 61,918,000

1,523 36,150.00 55,056,450
15,400 4,400.00 67,760,000
26,700 2,240.00 59,808,000
104,000 556.00 57,824,000
48,400 1,295.00 62,678,000
46,500 1,347.00 62,635,500
12,900 4,850.00 62,565,000
54,600 1,096.00 59,841,600
20,100 3,040.00 61,104,000
15,600 4,130.00 64,428,000
57,200 1,055.00 60,346,000
20,000 2,025.00 40,500,000

8,800 6,910.00 60,808,000

- 21 -




92,000

184.00

16,928,000

52

3,005,679,050

96.7%

100%

3,005,679,050

@
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20 9 16

126,815,906

3,568,721

12,055,668,184

174,664,591

35,822,081

12,396,539,483

12,396,539,483

3,427

4,500,000

4,503,427

4,503,427

10,515,636,143

1,876,399,913

12,392,036,056

12,396,539,483
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20 3 18
20 9 16
1. @)
@
2.
3.
20 9 16
1. 20 3 18
11,974,747,181
20 9 16 28,525,399
20 9 16 1,487,636,437
10,515,636, 143
8,072,612,476
1,185,373,769
345,928,029
869,278,982
42,442,887
2.
1.1784
10,000 11,784
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US TREASURY N/B 4.25% 1,470,000.00 1,583,006.25
US TREASURY N/B 4.75% 2,900,000.00 3,215,828.11
US TREASURY N/B 4.875% 3,880,000.00 4,215,862.50
US TREASURY N/B 4.875% 4,600,000.00 5,023,343.75
US TREASURY N/B 5.0% 2,940,000.00 3,349,762.50
US TREASURY N/B 5.125% 3,080,000.00 3,343,003.14
US TREASURY N/B 5.75% 3,740,000.00 4,020,500.00
US TREASURY N/B 6.5% 3,880,000.00 4,143,718.75
US TREASURY N/B 7.25% 1,840,000.00 2,335,075.00
US TREASURY N/B 8.0% 2,280,000.00 3,227,625.00
US TREASURY N/B 8.125% 1,420,000.00 1,972,246.87
US TREASURY N/B 8.75% 3,390, 000.00 4,718,985.93
US TREASURY N/B 8.75% 2,010,000.00 2,946,534.37
13 37,430,000.00 44,095,492.17
37.1% 38.2% (4,603,128,427)
CANADA-GOVERNMENTG6% 1,550,000.00 1,682,757.50
CANADA-GOVERNMENT . 0% 1,590,000.00 2,553,905.70
2 3,140, 000.00 4,236,663.20
3.3% 3.4% (413,074,662)
BUNDESREPUB DEUTSCH4 . 25% 1,820,000.00 1,862,406.00
BUNDESREPUB DEUTSCH4. 75% 140,000.00 142,674.00
BUNDESREPUB DEUTSCH5. 25% 240,000.00 245,808.00
BUNDESREPUB DEUTSCH5. 25% 2,350,000.00 2,429,195.00
BUNDESREPUB DEUTSCH5. 5% 1,730,000.00 1,901,097.00
BUNDESREPUB . DEUTSCH5% 2,290,000.00 2,377,020.00
BUNDESREPUB . DEUTSCH6% 1,960,000.00 2,219,504.00
BUNDESREPUB .. DEUTSCH6 . 25% 740,000.00 898,508.00
BUNDESREPUB . DEUTSCH6 . 5% 340, 000.00 418,200.00
BUONI POLIENNALI DEL 5% 1,940,000.00 1,986,948.00
BUONI POLIENNALI DEL 6% 310,000.00 343,325.00
BUONI POLIENNALI DEL 9% 1,600,000.00 2,275,680.00
BUONI POLIENNALI DEL4.25% 1,690,000.00 1,680,198.00
BUONI POLIENNALI DEL5.25% 1,950,000.00 2,047,500.00
BUONI POLIENNALI DEL5.5% 2,670,000.00 2,743,425.00
BUONI POLIENNALI DEL6.5% 2,230,000.00 2,601,518.00
FRANCE GOVT 0.A.T 5% 3,450,000.00 3,633,540.00
FRANCE GOVT 0.A.T 5.5% 2,310,000.00 2,361,744.00
FRANCE GOVT 0.A.T 5.5% 1,340,000.00 1,470,382.00
FRANCE GOVT 0.A.T 8.5% 2,150,000.00 2,523,455.00
FRANCE GOVT 0.A.T 8.5% 1,810,000.00 2,539,430.00
21 35,060,000.00 38,701,557.00
46.4% 47.7% (5.746,407,183)
UK TREASURY 4.75% 1,640,000.00 1,667,880.00
UK TREASURY 5% 580, 000.00 602,979.60
UK TREASURY 5.25% 1,330,000.00 1,370,565.00
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UK TREASURY 6% 2,160,000.00 2,558,520.00
UK TREASURY 8% 540,000.00 716,283.00
5 6,250,000.00 6,916,227.60
10.4% 10.7% (1,293,057,912)
12,055,668, 184
(12,055, 668,184)
20 9 16
) ) )
4,000,000 4,003,427 3,427
4,000,000 4,003,427 3,427
o
2
@
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20 10

10,749,301,299

20,173,949

10,729,127,350

13,533,989,724

0.7928
7,928

20 10

10,729,343,645

359,127,728

10,370,215,917

9,945,129,399

1.0427
10,427

20 10

2,619,336,090

2,619,336,090

2,918,726,819

0.8974
8,974
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11,064,193,517

673,083,360

17 18 17 15
17 16 18 15 6,338,244,079 1,468,525,520
18 16 18 15 3,012,067,358 985,468,395
18 16 19 15 1,883,874,491 2,458,086,942
19 16 19 18 582,060,121 1,492,895,323
19 19 20 17 214,455,040 1,030,820,365
20 18 20 16 84,253,251 1,166,702,190
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