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(1)
22 7
C )
131,57p,6622.p09
115, 78pPp, 6799. 43
4,944} 168 0. 83
38,969,8926. 94
30,522,1165. 12
22,176,5353. 172
12,921,577 2. 147
60, 088, 91310.pP9

WIOIEIEIOINIDIOIOIN
NNONO P NO OO

6, 9771047
6,913 256
5,804} 028
7,836} 524 1.
149,33k, 77@5.p7
( ) 29,454,811 4. 94
( ) 595, 768, 121400./00
1
2
() ()
US 5YR 10[/aBOT 41,399] 250 6. 95
US 10YR 1lcBOT 192,100, 10632. 24
US 30YR 1flcBOT 11,000l 062 1.8F
EB 5YR 10/BOX 121,970, 73620. 47
EB 10YR 1|lB0X 14, 496] 392 2. 4B
UK 10YR 1|DDBFH§ 16,320]l 650 2.7k
RXQ0 C 10[p8X 4,528 0.0D
RXQ0 P 108X 18, 102 0.0D
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22 7
()
163, 39p, 3580. (|7
277, 894, 8918. B3
183, 26p, 89722 D 8
138, 35B, 4049 . 12
72,718, 427 4. 79
42,197, 0182. 78
34,334, 3092. 26
132, 69p, 3518. 75
1,044, 8p3, 69B. B8
8,910 419 0. 59
111, 67pP, 3347 . 36
5,377, 000 0. 35
18,292, 1171. 21
6, 596 601 0. 43
13,861, 2840. 91
75,280, 806 4. 97
30,955,585 2. 04
12,406, 064 0. 2
11,823, 3060. 78
10, 157, 0500. 7
17,538, 6261. 16
8,871 537 0. 58
331, 74P, 7221.B7
( ) 140,384k, 4129 95
( ) 1,516, 9[/8, 790 ./00
1
2
() ()
US 2YR 10/CBOT 94,909 406 6. 2P
US 5YR 10/6BOT 196, 646, 43712. 96
US 10YR 1|16BOT 160, 083, 42110. 95
US 30YR 1|CBOT 110, 000, 6257. 2pb
EB 10YR 1|BOX 72,481}, 960 4. 7B
UK 10YR 1IDDBFHK 32,641}, 301 2.16Pb
RXQ0 C 10B8BX 10, 1B8 0.0p
RXQ0 P 10BBX 40, 762 0. 0p
(2)
a 30
22 7
( ) § E ) C )
1 BUNDES REPUBLI49DE0GO. 065121'7401141'9581017;'02484%’:2%%10 0D®1 3 /|10 42 5
2 POLAND GOVT 2,160,ooo.ﬁof)ngi;‘;’agl'ggé§.gl%0@@02/gozag
3 US TREASURY NozrrEo,ooo.040‘;:2;3;24%4'2333’.33‘217952)&)1)9/117/.15
4 UK TREASURY 270,ooo.03%94"143985"83&2862'94639%’:8%5%20ozoa)lz/5/.24
5 NETHERLANDS GONS0, 000 . 03%)02,’738143,.43715)&7,’52202%,.'1%1660 @oa 2/ [75.1152
6 NORWAY GOVT 1,440,ooo.zo;qg‘l‘f‘:%géi;‘gzxy.gg%oamawsy.mz
7 US TREASURY Nozrzo,ooo.ozof:ﬁg:;is'gggf.gi%ommpsmmxs
8 BUNDES REPUBL 18 ®E0]O. 02%11,'497392,']2&516%'3866483".0%%20ozocozo/ Bl &9
9 US TREASURY BONDO, 000 . 02%01,'548377,'72&2?7,'35069%"6%2%50 QOG0 / 53.1459
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BUNDES REPUBLIESDEOCO.%ﬁf’;ﬁf;éé%%%i%%%%cOmm15/B[43
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GE CAPITAL UH mmmmmoeo%féigéi%?égi%b%és@@QZ/1me7
GOLDMAN SACHS smommo.o%}égg?égg%gi%éégemmng/10[:3
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1. 88p. aa. 99f.
8 FRANCE o.A.T.510,oco.%% 62c153115_§q%%ca001/4113
5 ®, 980 2§ )
9 US TREASURY N0, 040 4§ 474,m$239132 740010 / Y3/ nes
1. 93f 4G 36K 9g
10 BUNDES REPUBI 137 om0 do %’ Cof e o A o] 0002 0 /f2L a9
544.63,.544. 0
11 NORWAY GOVT [2,740,do 4é0265’maglg_foﬁ%cawa7/azls
1.43. 62,56
12 US TREASURY Bamem, 0o 4% 031’&m246:,1%%cam30/3115
514.85 66, 33
13 HELLENI C REP {JBALSIOC mmm¢$@ Sed oag sty Hoqacaospsga
2. 420b.ae. 33k,
14 BUNDES REPUBI 113 o0E0 do0 %%’14E’3$503E§.9%comm19/ane
5.16P. 25,16
15 UK TREASURY | 101,040 %@’315’&5831_38@%c0mm14/m101
[ 2, 35p. a2, 95k
16 STANDARD LI FE BBNDDNGO#i’73€’nQ3304%4 %cawag/ezza
X 2. 390P.de. 24P, ]
17 CI TI GROUP I NG 90,000.0#1’159’naoglfil%%somm19/w149
1.78b. an. 72[. ]
18 BARCLAYS BAN 1mwcoco.q§’786’ﬂn272]%3%%cmmm1/qu2w
0.76k. 19,540, ]
19 BARCLAYS BK umoEmMo.q%’762’ng154c%5%%52mm9/4mJ3m
T 934,100,523 .%
20 UNI CREDI TO | mmcnmmoam@{932‘19®1534§3 %ﬁmmmglﬂme%
T 1.08p. 24, 45[ .
21 ROYAL BK SCO Lao,ooo.o%’972’2nm130€%1%% eoa7/|o/ 48
4. 52B5. a6 .51
22 GE CAPITAL U FUNDD&GO#O’16_’ﬂm515_g0%%5Qwa2/D1k1
09d. 400, 07k. 50
23 ELM BV (SWI S 1mmumnopm@f999’4D@,074$8%%4aw@9/9115
‘004°3B. 434, 72
2 4 MERRI L L LYNCH100,0CO.O§'002'39343477 5qaoas/ o/ §2
65q4. 46, 91d. 41
25 SUMI TOMO M|T>mmoammmLm@f658‘488910;4}gcawa5/m119
N 4. 076, ae. 785, ]
2 6 HSBC CAPI TAL FDG,BBN.O%'445‘236871%5§3EQ0@9/61.8
2. 14p. 8%, 19 .#3
27 BARCLAYS BAN pncooo.o§’501’8$9537§9 deoas/lp/ 8w
1 ,1771. 58, 244 49 A
28 DEUTSCHE POS mmmmomw.mg&l77’581244543§“am@9/ez£@
2 b a1, 61
29 GOLDMAN SACH Gaoueo.oi 649’909949% §§ 02001 8 /|t5./ g2
, W EEE
30 WESTPAC BANKIM@O,OCO.O#V731'46283971;§CQWQO/2112
1 22 7
2
3
b.
22 7
68. 88
21. 87
90. 75
22 7
) (D)
CBOTUS 5YR j00jg 4 769, 2b0. 40707 . 500400399, 26005
CBONUS 10YR]|10pdEb 2. 197, b 625 28105, §8179.250L 00, 30624
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CBOTUS 30YRJ|10j091 127,2%3.17256, 8Y5100000, 06285
EUX |[EB 5YR 1009 9 1,084, #110,.00707 , 4 8102.10,0 7|0, 2B 6|4 7
EUX |[EB 10YR|10/091 128, 072.13208, 060108Pp496, 32243
LI FAEK 10YR|10/091 119,580.10200, 590160p320, 63074
EUX IRXQ0 C 1008 4 1,0490.00 40.]00 4,528 0.90
EUX IRXQ0 P 1008 4 2,68¢.00 160J00 18,1120.90
1
2
3 22 7
22 7
) ()
CBOTUS 2YR 1009 5 1,091, $513,.01954, $8945009, 466P6
CBOTUS 5YR 1009 19 2,228, 9$327,.25608 , 1 2159.60,06 4|6 , 4 3 7|9 6
CBOTUS 10YRJ[10l095% 1, 839, 9413,.87456, 4 0166.0250 8|3, 4@ 1|55
CBOTUS 30YRJ10/0a 1,272, %317,.25608 , ¥ 5101.00,00 0]0 , 672.5p 5
EUX |[EB 10YR|10f095 640, 94#6.69400, 3p07PP48)1,960¢)8
LI FAHEK 10YR|10f092 239, 060.20401, 1803PP641, 30115
EUX IRXQ0 C 100 9 2,34¢0.00 90.J00 10, 1880. 90
EUX |IRXQ0 P 100J8 9 6, 03¢9p.00 360J00 40,7520.90

3 22 7
(3)
C ) COl ) ()
1 ( 116 18 |)17, 394, §2107,,94237, 7156 913 1% 0 9, 2B O
2 ( 11 12 208) 484, 5p48 3&@®8, 9B2,B7BL3 7,2P3
3 ( 126 19 [) 6, 691, 4696,566%61, 469, B55BPp2 7, 0p2
4 ( 12 12 185) 447, 2p65,36L7, 2P6,B86&R[L5 6, 6[15
5 ( 136 18 [) 4,717, 1B54,574%7, 1B5, 54%B8 7, 3B8
6 ( 13 12 184) 985, 24 74,0085, 2h7,D9Qh4 8, 3p 4
7 ( 146 18 |) 4,801, 2764 ,7838B5, 36,8994 8 8, 5pP8
8 ( 14 12 183) 826, 3p93 ,32M3, 3B0,@22%U5 9, 1p5
9 ( 156 18 [) 2,586, 8p32,66H5, 4Pp3,1M4F 7510, 5§35
10 ( 15 12 182) 075, 2K52,114049, 6pRP1,968Pp1 9, 9p1
11 ( 166 18 [) 1,849, 9p11,3880, 82, %4688 9, 848
12 ( 16 12 201) 796, 9pb21,68055, 570,1D1 38710, 447
13 ( 176 20 |) 1,579, 6B71,76B5, 8[f5,998B4 10, 044
14 ( 17 12 1491)389, 9p61,0652, 4p0,131, 88310, 343
15 ( 186 19 [) 1,289, 3001,98BM09, 9p4,1®3 63010, 490
16 ( 18 12 181) 300, 8Pp21 .,4B240, 11L7.,1D6H8611, Y46
17 ( 196 18 [) 1,248, 1011 ,78805, 8B0,12080811, 4638
18 ( 19 12 181) 146, 8P51.,810&23, 6p2,196A 8411, 344
19 ( 206 18 |) 1,100, 5p01,119166, 6B1,1M93H4811, 1§08
20 ( 20 12 18 )yY65,78B, 871340, 95p, 6852p3 8, 4P 3
21 ( 216 18) 767,998, 9@®M2, 07p, 157B4 8, 944
22 ( 21 12 18 )Y30,88B, 3B4&4,27p, 0§59Pp4 9, 0p4
23 ( 226 18 | 613, 73|, 56156, 23], 806940 8, 1pO0
21 7 791, 07B,910 9, 148
8 782,311,598 9,108
9 782,31p,811 9,1p4
10 788,220, 767 9, 3P9
11 749, 11p, 985 9, 0f6
12 753, 75p,840 9,149
22 1 707,94p, 802 8, 7p6
2 681,52, 273 8, 5Pp8
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3 706, 13p, 420 8, 8P3
4 689, 15,416 8,8pD9
5 620, 88B,326 8§, o0p7
6 589, 07p, 387 7,5P3
7 595, 76B, 124 8, 0p0
« ) COl ) (
1 ( 116 18 |)23, 434, 4223 ,7%5B5, 411 ,998®3 9, 9
2 ( 11 12 2021, 078, 7241 ,2204, 6§94 99268 9, 3
3 ( 126 19 [)17, 165, 0167 ,1584, 19 .,828%5 9, 0
4 ( 12 12 1814, 849, Q7174 ,4AD5, 386 84®p2 8, 7
5 ( 136 18 [)14,656, 001154 ,08%06, 440,83 T7PB5 8, 8
6 ( 13 12 1812,621, J312,18m09, §70,80R§ 6 8, 9
7 ( 146 18 |) 6, 400, 1P 76 ,649%0, 8p7, %5 8BB6 8, 7
8 ( 14 12 186) 025, 6[106,400647, 445, 2841 8, 8
9 ( 156 18 [) 5,501, 0O@55,4903B8, 9p0,83Ap5 9, 1
10 ( 15 12 185) 126, 8p75,36601, 6B1,81%13 8, 9
11 ( 166 18 [) 4,784, 2b 14,4817, 6[2,®68P2 8, 9
12 ( 16 12 2/04) 426, 6P84.,4097,5B3,23%41 9,0
13 ( 176 20 |) 3,501, 0B23,3WZ5, 8h9,8,1%5pP6 8, 9
14 ( 17 12 193) 096, 0t 13,816177, 69,2283 8, 8
15 ( 186 19 [) 2,594, 7862 ,86/73, 90 7,8,14pb2 8, 5
16 ( 18 12 182)503,7p32,5221, 7p2,8,78P0 8, 4
17 ( 196 18 [) 2,315, 982,363, 445,827 8,0
18 ( 19 12 182) 226, 4pb12 ,221463, 2h6, 74965 8, 0
19 ( 206 18 |) 1,915, 0p3L,,7%5H0, 415, 2,04LP4 7,5
20 ( 20 12 181) 586, 9P 71,5680, 4Pp1,BABB1 7, 3
21 ( 216 18 |) 1,574, 8pD81,658%67, 60, BAZFP8 7, 4
22 ( 21 12 181) 628, 1451 ,961460, 544, 7,78p5 7,9
23 ( 226 18 |) 1,512, 7B91 ,55244, 04,8709 8,1
21 7 1,613, 15,617 7,665
8 1,610, 1p4, 455 7, THh2
9 1,622,9B0, 917 7,8pD8
10 1,616,8B4, 284 7,8p0
11 1,626,009, 460 7, 8B5
12 1,624,908, 633 7,85
22 1 1,634,3p1, 751 7,947
2 1,640,8p9, 657 7,9P2
3 1,532,918,517 8, 1p1
4 1,515,942,897 8,0p0
5 1,529, 447,605 8,144
6 1,509,8p7,858 8,064
7 1,516,978, 796 8, 1p2
1 112 19 l1d 18 70
2 116 19 11 12 20 80
3 11 12 21 6129 0
4 126 20 12 12 18 0
5 12 12 19 613 8 0
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6 136 19 13 12 18 0

7 13 12 19 6148 160
8 146 19 14 12 18 160
9 14 12 19 613 8 160
10 156 19 15 12 18 160
11 15 2 19 614 8 160
12 166 19 16 12 20 160
13 16 2 21 6120 160
14 176 21 17 12 19 160
15 17 2 20 6189 160
16 186 20 18 12 18 160
17 18 2 19 6198 160
18 196 19 19 12 18 160
19 19 2 19 62 a8 160
20 206 19 20 12 18 160
21 20 2 19 62 1 8 160
22 216 19 21 12 18 160
23 21 2 19 6228 160

1
1 112 19 1d 18 30
2 116 19 11 12 20 6 0
3 11 2 21 6129 6 0
4 126 20 12 12 18 60
5 12 2 19 6138 60
6 136 19 13 12 18 60
7 13 2 19 614 8 6 0
8 146 19 14 12 18 6 0
9 14 2 19 6183 8 6 0
10 156 19 15 12 18 60
11 15 2 19 6148 60
12 166 19 16 12 20 60
13 16 2 21 6120 6 0
14 176 21 17 12 19 6 0
15 17 2 20 6189 6 0
16 186 20 18 12 18 60
17 18 2 19 6198 60
18 196 19 19 12 18 60
19 19 2 19 62 A8 6 0
20 206 19 20 12 18 6 0
21 20 2 19 62 18 6 0
22 216 19 21 12 18 60
23 21 2 19 6228 60
1

1 112 19 1d 18 7. 70
2 116 19 11 12 20 20. 38
3 11 2 21 6129 2.93
4 126 20 12 12 18 5.53
5 12 2 19 613 8 11.69
6 136 19 13 12 18 12.94
I 13 12 19 614 8 1.97
8 146 19 14 12 18 9.07
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9 14 12 19 613 8 17. 78
10 156 19 15 12 18 3.99
11 15 12 19 61648 0. 48
12 166 19 16 12 20 7.83
13 16 12 21 6120 2.36
14 176 21 17 12 19 4. 64
15 17 12 20 6189 3.01
16 186 20 18 12 18 7.90
17 18 12 19 6198 4. 39
18 196 19 19 12 18 0. 32
19 19 12 19 62 A 8 0.68
20 206 19 20 12 18 23. 06
21 20 12 19 62 1 8 8. 24
22 216 19 21 12 18 3.19
23 21 12 19 622 8 9. 03
100
1 112 19 l1d 18 0.67
2 116 19 11 12 20 5.91
3 11 12 21 6129 2.52
4 126 20 12 12 18 2.82
5 12 12 19 6138 2.35
6 136 19 13 12 18 2.06
7 13 12 19 614 8 1.35
8 146 19 14 12 18 1.09
9 14 12 19 613 8 3.92
10 156 19 15 12 18 0.91
11 15 12 19 61648 0. 44
12 166 19 16 12 20 1.23
13 16 12 21 6120 0.50
14 176 21 17 12 19 1.15
15 17 12 20 6189 2.86
16 186 20 18 12 18 0. 33
17 18 12 19 6198 4. 07
18 196 19 19 12 18 0.10
19 19 12 19 62 @A 8 5.16
20 206 19 20 12 18 1.37
21 20 12 19 62 18 1. 73
22 216 19 21 12 18 7.66
23 21 12 19 6228 2.96

100
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(1)
21 12 18 0 22 6 18 )
19,231,133 8,738,481
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