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US TREASURY N/B 4.875% 3,930,000 | 108.49| 4,263,742.98 | 108.085938 4,247,777.36 399,588,416 | 4.875 2012 6 30 4.98
US TREASURY N/B 4.25% 3,120,000 108.73| 3,392,512.50 108.4375 3,383,250.00 318,262,327 4.25| 2013 11 15 3.97
US TREASURY N/B 5.125% 2,850,000 | 112.95| 3,219,164.06 112.6875 3,211,593.75 302,114,624 | 5.125 2016 5 15 3.77
US TREASURY N/B 8.75% 2,320,000 136.14| 3,158,448.00 | 135.796875 3,150,487.50 296,366,359 8.75 2017 5 15 3.70
BUONI POLIENNALI DEL5.25 2,090,000 | 113.32| 2,368,388.00 112.10 2,342,890.00 291,642,947 5.25 2017 8 1 3.64
US TREASURY N/B 4.75% 2,500,000 110.90| 2,772,656.25 110.59375 2,764,843.75 260,088,851 4.75 2014 5 15 3.24
FRANCE GOVT 0.A.T 5% 1,780,000 | 113.00( 2,011,400.00 113.77 2,025,106.00 252,085,194 5| 2016 10 25 3.14
US TREASURY N/B 4.875% 2,160,000 ( 111.53| 2,409,075.00 111.34375 2,405,025.00 226,240,701 | 4.875 2016 8 15 2.82
FRANCE GOVT 0.A.T 5.75% 1,330,000 | 124.59| 1,657,047.00 127.82 1,700,006.00 211,616,746 5.75| 2032 10 25 2.64
US TREASURY N/B 4.875% 1,890,000 107.54| 2,032,635.93 | 107.203125 2,026,139.06 190,598,901 | 4.875 2012 2 15 2.38
US TREASURY N/B 5.75% 1,840,000 | 102.34| 1,883,125.00 101.625 1,869,900.00 175,901,493 5.75 2010 8 15 2.19
BUNDESREPUB . DEUTSCH6% 1,140,000 120.47| 1,373,358.00 121.10 1,380,540.00 171,849,619 6 2016 6 20 2.14
BUONI POLIENNALI DEL4.25 1,260,000 | 106.93| 1,347,318.00 106.18 1,337,868.00 166,537,808 4.25 2013 8 1 2.08
BUONI POLIENNALI DEL 5% 1,190,000 106.56| 1,268,111.60 105.622 1,256,901.80 156,459,136 5 2012 2 1 1.95
US TREASURY N/B 4.25% 1,590,000 | 103.25( 1,641,675.00| 102.773438 1,634,097.66 153,719,566 4.25 2011 1 15 1.92
BUNDESREPUB . DEUTSCH5% 1,130,000 ( 107.18| 1,211,134.00 107.14 1,210,682.00 150,705,695 5 2012 1 4 1.88
BUONI POLIENNALI DEL 6% 1,030,000 | 117.17| 1,206,851.00 116.70 1,202,010.00 149,626,204 6 2031 5 1 1.87
US TREASURY N/B 6.875% 1,210,000 128.93| 1,560,143.75 129.375 1,565,437.50 147,260,705 | 6.875 2025 8 15 1.84
UK TREASURY 4.75% 960,000 101.83 977,568.00 103.488 993,484.80 143,280,377 4.75 2038 12 7 1.79
UK TREASURY 5.25% 910,000 | 108.39 986,349.00 107.89 981,799.00 141,595,051 5.25 2012 6 7 1.77
US TREASURY N/B 8.875% 1,070,000 | 140.76| 1,506,192.18 | 140.671875 1,505,189.06 141,593,134 | 8.875 2019 2 15 1.77
UK TREASURY 6% 800,000 | 118.03 944,240.00 119.367 954,936.00 137,720,869 6 2028 12 7 1.72
US TREASURY N/B 4.25% 1,330,000 | 108.57 | 1,444,089.06| 108.296875 1,440,348.43 135,493,576 4.25 2013 8 15 1.69
US TREASURY N/B 5.0% 1,330,000 106.71| 1,419,243.00 107.25 1,426,425.00 134,183,799 5 2037 5 15 1.67
BUNDESOBL IGATION 4% 990,000 ( 108.00| 1,069,200.00 108.765 1,076,773.50 134,036,765 4| 2013 10 11 1.67
US TREASURY N/B 4.625% 1,270,000 ( 106.24| 1,349,275.78 105.875 1,344,612.50 126,487,697 | 4.625| 2011 10 31 1.58
BUONI POLIENNALI DEL6.5% 830,000 ( 122.46| 1,016,418.00 121.80 1,010,940.00 125,841,811 6.5 2027 11 1 1.57
US TREASURY N/B 5.125% 1,250,000 105.88| 1,323,500.00 | 105.335938 1,316,699.22 123,861,895 | 5.125 2011 6 30 1.54
US TREASURY N/B 4% 1,200,000 | 107.17| 1,286,062.50 106.84375 1,282,125.00 120,609,498 4| 2012 11 15 1.50
UK TREASURY 5% 730,000 | 109.92 802,459.80 110.20 804,460.00 116,019,221 5 2014 9 7 1.45
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37,000 1,151.00 | 42,587,000 1,190.00 | 44,030,000 2.15
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BUNDESREPUB . DEUTSCH6 . 0% 1,140,000.00 1,373,358.00
BUONI POLIENNALI DEL5.0% 1,190,000.00 1,268,111.60
BUONI POLIENNALI DELS.0% 180,000.00 186,660.00
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17 16 18 15 6,338, 244,079 1,468,525,520
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