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5.375 T-BOND 310215 4,000,000.00 5,755,987.50
6 T-BOND 260215 5,000,000.00 7,278,125.00

728
728
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6.25 T-BOND 230815 10,000, 000.00 14, 404, §87.50
8.125 T-BOND 210815 10,000, 000.00 15,511, 418. 75
8.75 T-BOND 200515 8,000,0p0.00 12,326, 875.00
506, 733, [L64. 0(
450,000, P00.0042,560, 518, 44[4)
506, 733, L64. 0(
450,000, p00. 0042, 560, 518, 44)4)
2 CAN GOVT 160601 2,000,0p0.00 2,049,0p0.00
3.5 CAN GOVT 200601 500, 00p. 00 565, 84p. 00
4 CAN GOVT 410601 600, 00p. 00 799, 05p. 00
3,413, 9L5.00
3,100,000.00 (290,89p, 697)
3,413, 9L5. 00
3,100,0p0.00 (290,89p, 697)
5.25 AUST GOVT 190313 10,500, 000.00 11,795, 410. 00
6 AUST GOVT 170215 5,500,0p0.00 6,176,3B5.00
17,972, 445. 00
16,000,000.00(1,592,1p1,184)
17,972, 445. 00
16,000,000.00(1,592,1p1,184)
4.25 GILT 320607 5,600,0p0.00 6,862, 2K0.00
4.25 GILT 551207 8,700,0p0.00 10,663, 1455. 00
4.5 GILT 130307 3,000,0p0.00 3,028,0p0.00
4.75 GILT 150907 11,500, 000.00 12,856, 425. 00
4.75 GILT 200307 14,000, 000.00 17,286, 500. 00
6 GILT 281207 7,000,0p0.00 10,313, 800.00
61,010, 470. 00
49,800,000.00(8,280,3p0,273)
61,010, 470. 00
49,800,000.00(8,280,3p0,2723)
2.5 SI NGAPORGOVT 1906401 800,00p. 00 883, 44pD. 00
3.25 SI NGAPORGOVT 204901 1,800, 0p0.00 2,079, 9p0.00
3.5 SI NGAPORGOVT 270301 900, 00p. 00 1,074,6p0.00
3.625S1 NGAPORGOVT 144701 700,00p.00 736, 61p. 00
3.75 SINGAPORGOVT 163901 1,000, 0p0.00 1,126,5p0.00
5,901, 0b0.00
5,200,000.00 (406,22pB,282)
5,901, 0p0.00
5,200,000.00 (406,22pB, 282)
3.502MALAYSI AGOVT 273531 3,400, 0p0.00 3,305,6p50.00
3.814MALAYSI AGOVT 173215 6,000, 0p0.00 6,127,560.00
4. 378MALAYSI AGOVT 191129 5,000,0p0.00 5,283,5b0.00
5. 094MALAYSI AGOVT 143430 4,000,0p0.00 4,110, 2B0. 00
18,827, 040.00
18,400,000.00 (517,93%L,870)
18,827, 040.00
18,400,000.00 (517,93%,870)
3 SWD GOVT 160712 15,000, 000.00 16, 123, 050. 00
3.5 SWD GOVT 390330 6,000,0p0.00 7,465,8p0.00
3.75 SWD GOVT 170812 7,000,0p0.00 7,885,9p0.00
5 SWD GOVT 201201 8,000,0p0.00 10,191, 2480.00
6.75 SWD GOVT 140505 7,000,0p0.00 7,574,2B0.00
49,240, 460.00
43,000,000.00 (618, 95p,582)
49,240, 460.00
43,000,000.00 (618, 95p,582)
3.75 NORWE GOVT 210545 2,500,0p0.00 2,841,0p0.00
4.25 NORWE GOVT 1705109 4,000,0pP0.00 4,454,4p0.00
4.5 NORWE GOVT 19052 4 5,000,0p0.00 5,819, 7h0.00
5 NORWE GOVT 150515 5,000,0p0.00 5,407,5p0.00
18,522, §50.00
16,500, 000.00 (276,54B, 164)
18,522, §50. 00
16,500,000.00 (276,54B, 164)
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ME X! CAN BONOS 1406109 85,000, 0j00. 00 87,810, J00. 00

.5 MEXI CAN BONOS 38111860, 000, 000. 00 75, 248, 400. 00

163,058, p00. 0¢(
145, 000, P00. 00(1, 071, 2Pp4, 349)

163, 058, b0O0. 0
145,000, P00.00(1,071,2p4,344%)

5 POLAND 131024 4,000, 00p0.00 4,054, 4p0. 00
5.25 POLAND 171025 5,000, 0p0.00 5,418, 5p0. 00
5.25 POLAND 201025 2,000, 0p0.00 2,214,0p0. 00
5.75 POLAND 220923 8,000, 0p0. 00 9,244, 0p0. 00
6. 25 POLAND 151024 10,000, 0)J0O0. 00 10, 782, 500. 00

31,713, 400. 00
29, 000, 0j00. 00 (858, 16K, 604)

31,713, 400.00
29,000, 000.00 (858, 164, 604)

.25 SOUTH AFRICA 36033120, 000,

o

00.00 16, 090, 200. 00

~

.25 SOUTH AFRICA 20011522, 000,

o

00.00 23,053, 8§00.00

.25 SOUTH AFRICA 17091521, 000,

o

2

8
00.00 23,026, 2290.00
62,170, 290.00
63,000, 000.00 (604,91p, 921)

62,170, 290. 00
63, 000, 0j00. 00 (604, 91pF, 921)

1.75 BUND 220704 2,000, 0p0. 00 2,079,2p0.00
2.5 BUND 210104 6, 000, 0p0. 0O 6,684, 0p0.00
2.5 I TALY GOVT 150301 3,000,0p0.00 3,014, 4p0. 00
3.25 BUND 420704 7,000, 0p0. 00 8,582, 3p0.00
3.25 NETH GOVT 21071¥§ 4,000, 0p0. 00 4,604, 4D0. 00
3.5 BUND 190704 10,000, 0)00.00 11, 788, 0000. 00
3.5 O.A. T 260425 6, 000, 0p0. 0O 6,762, 3p0.00
3.75 BEL GOVT 200928 20, 000, 0j00. 00 23,042, 000. 00
3.75 O.A. T 170425 8,000, 0p0. 00 9,116, 0p0. 00
4 BEL GOVT 170328 2,000, 0p0.00 2,276, 9p0. 00
4 O.A. T 180425 25,000, 0j00. 00 29, 190, QO0. 00
4.25 BUND 170704 10, 000, 000.00 11, 799, 500. 00
4.25 O.A. T 190425 22,000, 0j00. 00 26,291, JOO. 0O
4.25 SPAIN GOVT 161031 17,000, 000.00 17,170, 00. 00
4.3 SPAIN GOVT 19103] 5,000, 0p0. 00 4,852,2p0.00
4.5 BEL GOVT 260328 6,000, 0p0. 00 7,328, 4p0. 00
4.5 | TALY GOVT 18080] 25,000, 0j00. 00 26, 087, 500. 00
4.5 | TALY GOVT 26030] 18, 000, 0)00.00 17,607, 600. 00
4.5 NETH GOVT 170715 2,000, 0p0. 00 2,365,0p0.00
4.5 O.A. T 410425 10,000, 0)00. 00 12,848, 000. 00
4.75 | TALY GOVT 1705Q1 20, 000, 0j0O0. 00 21, 205, Q0O0. 00
4. 75 | TALY GOVT 2109Q1 38, 000, 0j00. 00 39,286, 300. 00
4.9 SPAI N GOVT 4007 3( 5,000, 0p0. 00 4,286, 5p0. 00
5 BEL GOVT 350328 4,000, 00p0.00 5,259,2p0.00
5 | TALY GOVT 340801 20, 000, 0j00. 00 19,917, 000. 00
5.5 SPAI N GOVT 21043¢( 36, 000, 0j00. 00 36,554, 400. 00
5.9 SPAI N GOVT 26073( 4,000, 00p0.00 4,063, 2p0.00
6.25 BUND 240104 5,000, 0p0.00 7,447,0p0. 00

371,507,p00. 0¢(
340,000, p00.0041, 081, 2299, 35/|0)

371,507,p00. 0¢
340, 000, p00.0041, 081, 2299, 35|0)

98,159, 2L0, 714
— (98,159,210, 71f5)

()
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22 100.0D 43.36
3 100. 0D 0.30
2 100.0pD 1.62
6 100.0D 8. 44
5 100. 0D 0.41
4 100. 0D 0.53
5 100.0D 0.63
4 100. 0D 0.28
2 100.0D 1.09
5 100.0D 0.87
3 100. 0D 0. 62
28 100. 0D 41. 85
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