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US TREASURY N/ H 415,0p0.00 423,8%1.12
US TREASURY N/ H 445,0p0. 00 490, 473.66
US TREASURY N/ H 675,0p0.00 744,345. 45
US TREASURY N/ H 1,601,900.00,557, p98. 49
US TREASURY N/ H 1,235,900.00, 385, 5p15.62
US TREASURY N/ H 466, 000. 00 478, 705.95
US TREASURY N/ H 610,00p0.00 770,982.66
US TREASURY N/ H 783,0p0.00 746,357.94
US TREASURY N/ H 441,000.00 443,893.84
US TREASURY N/ H 552,0p0.00 574,899.16
US TREASURY N/ H 1,405,600.00, 437, 10113.55
US TREASURY N/ H 521,00p0.00 761, 840.58
US TREASURY N/ H 333,0p0.00 443,618.60
US TREASURY N/ H 220, 00p0.00 275,30p9.32
US TREASURY N/ H 457, 000. 00 485,848.12
US TREASURY N/ H 353,0p0.00 300,270.62
US TREASURY N/ H 330, 0p0.00 321,181.25
US TREASURY N/ H 463, 000.00 459,383.97

17,896,/600. a8, 979,|386.90
(1,593,129, 736)

27

39.|5% 40.(7%
CANADA- GOV' T 582,000.00 741,497.10
582,000.00 741,497.10
(61,608,579)

1

1.5% 1. 6%
BUNDESOBLI GATI QN 635,000.00 671,883.17
BUNDESOBLI GATI ON 743,000.00 798,944.18
BUNDESREPUB. DHUTSCHLAND,6 244, p00.00Q, 176, 9$96.25
BUNDESREPUB. DHUTSCHLAND 98,000.00 112,956.36
BUNDESREPUB. DHUTSCHLAND 157, 000.00 207,858.73
DEUTSCHLAND RER 497,000.00 543,390.97
BUNDESREPUB. DHUTSCHLAND 650, 000.00 700, 462.10
DEUTSCHLAND RER 306,000.00 323,654.36
DEUTSCHLAND RER 1,026,000.0a,095, p15. 94
BUONI POLIENNALUI DEL|TES575,000.00 592,9p6.77
BTPS 702,000.00 698, 940.68
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BUONI POLI ENNALI DEL|TES 293,00p0.00 298, 883. 44
BUONI POLI ENNALI DEL|TES 420, 000.00 461,619.06
BUONI POLI ENNALYI DEL|TES 305, 090. 00 308,620.04
BUONI POLI ENNALI DEL|TES 385, 0p0.00 398, 985.51
BUONI POLI ENNALI DEL|TES 277,000.00 268, 362.30
BUONI POLI ENNALYI DEL|TES 445, 090.00 478,212.57
FRANCE (GOVT OHR) 307,0p0.00 320,791.05
FRANCE (GOVT OH) 390, 0p0.00 419,324.10
FRANCE (GOVT OH) 245, 0p0.00 253,084.04
FRANCE (GOVT OHR) 281, 00p0.00 298,520. 35
FRANCE (GOVT OH) 520,00p0.00 673,294. 44
FRANCE OAT 226,0p0.00 243,799. 47
FRANCE OAT 711,000.00 749,145.86
NETHERLANDS GOVERNMENT 406, 0p0. 00 431,306.78
NETHERLANDS GOVERNMENT 174,0p0.00 187,472.29
NETHERLANDS GOVERNMENT 302,0p0.00 317,291. 46
NETHERLANDS GOVERNMENT 130,00p0.00 141,204.05
SPANI SH GOV' T 220, 0p0.00 213,941.20
SPANI SH GOV' T 105, 0900.00 97, 02[5. 25
BONOS Y OBLI G QDEL ESTAD 645,000.00 678,636.75
SPANI SH GOV' T 234,0p0.00 218,0p4.60
SPANI SH GOV' T 259, 000.00 260, 942.50
BONOS Y OBLI G QDEL ESTAD 169, 000.00 174,7%1.07
BELGI UM KI NGDOM 590, 0900. 00 597, 464.68
BELGI UM KI NGDOM 96, 00(0. 00 93, 48(1. 05
REPUBLI C OF AUYTRI A 58, 00(0. 00 60, 971.10
REPUBLI C OF AUYTRI A 223,0p0.00 241,019.51
REPUBLI C OF AUYTRI A 844,00p0.00 893,1%6. 24
I RI SH GOV' T 208, 00p0.00 164, 080.80
I RI SH GOV' T 122,0p0.00 113,388.00
PORTUGUESE GOV'|T 227,000.00 197,106. 37

16,450,/000.00, 175,|895. 44
(1,902,402, 178)

4p
47 .12 % 48 .16 %
TREASURY 86, 000.00 90, 43[3.55
TREASURY 190,000.00 202,277.23
TREASURY 175,000.00 207,585.17
TREASURY 320, 00p0.00 356,460. 16
TREASURY 230,000.00 248,009.81
TREASURY 215,000.00 217,163.76
TREASURY 250, 000.00 346,273.00
TREASURY 279, 000.00 308,002.32
TREASURY 165, 000.00 202, 466.05
TREASURY 492,000.00 485, 763.90
2,402,000.0Q@,664, 144.95
(353, 25/2,111)
1P
8. 8% 9. 0%

3,910, 3|87, 604
(3,910, 387, 604)
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