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_ 4,487,295 0.05
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1,105,845,820 9.43
9,306,307, 254 79.37
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2014 10 31
1 EEE;SCHLAND REP 7,262,000 [22,628.96 [1,643,315,453 [22,637.36 (1,643,925,783 6.5 | 2027/7/4 |14.02
2 gSGES;ASURY N/B 9,869,000 (16,428.99 [1,621,377,093 [16,273.61 |1,606,043,525 | 7.625 | 2025/2/15 (13.70
3 gs7;;EASURY \/B 10,055,000 |15,279.28 |1,536,331,664 |15,153.86 (1,523,721,356 | 8.75 | 2020/8/15 |13.00
4 ;/EUTSCHLAND REP 8,473,000 |15,168.47 |1,285,224,653 |15,136.09 (1,282,480,923 6 | 2016/6/20 (10.94
5 387;;EASURY \/B 9,404,000 (13,201.60 [1,241,478,655 [13,144.19 |1,236,080,419 | 8.75 | 2017/5/15 (10.54
6 EESE;CHLAND REP 3,166,000 [20,613.36 | 652,619,131 [20,597.93 | 652,130,503 [ 6.25 | 2024/1/4 | 5.56
7 gK7;;EASURY 2,700,000 [21,331.30 | 575,945,330 [21,311.01 | 575,397,395 | 8.75| 2017/8/25 | 4.91
8 UK TREASURY 4.5%| 2,328,000 [22,961.75 | 534,549,552 |22,785.58 | 530,448,425 4.5 | 2042/12/7 | 4.52
9 gi TREASURY /B 1,676,000 (15,418.69 | 258,417,246 (15,279.17 | 256,078,925 8 12021/11/15( 2.18
2014 10 31
79.37
79.37
)
2014 10 31
2014 10 31
2014 10 31
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2014 10 31

18 2,632,500,000 2,632,500,000 2,637,540,000 2,637,540,000 22.49
CBT 10Y 1412 37 4,722,703.31 516,380,379 4,685,125 512,271,567 4.37
MON 10Y 1412 9 1,242,090 121,265,246 1,233,090 120,386,576 1.03
BTP 1412 52 6,711,120 924,792,336 6,724,640 926,655,392 7.90
BUND10Y 1412 94 14,160,160 1,951,270,048 14,182,720 1,954,378,816 16.67
OAT 1412 32 4,594,240 633,086,272 4,621,440 636,834,432 5.43
SFE10Y 1412 7 863,566.62 83,308,272 856,192.05 82,596,846 0.70
GILT 1412 23 2,657,420 464,889,054 2,652,590 464,044,094 3.96
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2014 10 31
) ( ) ) )
) ( ) ) )

16 2005 20 43,173 43,357 1.0590 1.0635
17 2005 10 20 39,025 39,190 1.0601 1.0646
18 2006 20 34,519 34,669 1.0364 1.0409
19 2006 10 20 29,417 29,547 1.0149 1.0194
20 2007 20 25,472 25,587 0.9940 0.9985
21 2007 10 22 22,642 22,749 0.9580 0.9625
22 2008 21 21,217 21,318 0.9447 0.9492
23 2008 10 20 19,050 19,142 0.9271 0.9316
24 2009 20 18,650 18,728 0.9556 0.9596
25 2009 10 20 17,648 17,721 0.9646 0.9686
26 2010 20 16,120 16,187 0.9639 0.9679
27 2010 10 20 14,916 14,976 0.9930 0.9970
28 2011 20 13,738 13,795 0.9634 0.9674
29 2011 10 20 13,212 13,266 0.9743 0.9783
30 2012 20 12,095 12,144 0.9792 0.9832
31 2012 10 22 11,346 11,393 0.9713 0.9753
32 2013 22 10,996 11,041 0.9846 0.9886
33 2013 10 21 9,981 10,024 0.9391 0.9431
34 2014 21 9,271 9,310 0.9386 0.9426
35 2014 10 20 9,073 9,111 0.9531 0.9571

2013 10 10,041 0.9432

11 9,965 0.9440

12 9,760 0.9381

2014 9,688 0.9403

9,670 0.9435

9,336 0.9416

9,278 0.9380

9,310 0.9460

9,252 0.9477

9,190 0.9476

9,242 0.9588

9,089 0.9528

10 9,080 0.9537

)
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16 2004 10 21 2005 20 0.0045
17 2005 21 2005 10 20 0.0045
18 2005 10 21 2006 20 0.0045
19 2006 21 2006 10 20 0.0045
20 2006 10 21 2007 20 0.0045
21 2007 21 2007 10 22 0.0045
22 2007 10 23 2008 21 0.0045
23 2008 22 2008 10 20 0.0045
24 2008 10 21 2009 20 0.0040
25 2009 21 2009 10 20 0.0040
26 2009 10 21 2010 20 0.0040
27 2010 21 2010 10 20 0.0040
28 2010 10 21 2011 20 0.0040
29 2011 21 2011 10 20 0.0040
30 2011 10 21 2012 20 0.0040
31 2012 21 2012 10 22 0.0040
32 2012 10 23 2013 22 0.0040
33 2013 23 2013 10 21 0.0040
34 2013 10 22 2014 21 0.0040
35 2014 22 2014 10 20 0.0040
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16 2004 10 21 2005 20 1.2
17 2005 21 2005 10 20 0.5
18 2005 10 21 2006 20 1.8
19 2006 21 2006 10 20 1.6
20 2006 10 21 2007 20 1.6
21 2007 21 2007 10 22 3.2
22 2007 10 23 2008 21 0.9
23 2008 22 2008 10 20 1.4
24 2008 10 21 2009 20 3.5
25 2009 21 2009 10 20 1.4
26 2009 10 21 2010 20 0.3
27 2010 21 2010 10 20 3.4
28 2010 10 21 2011 20 2.6
29 2011 21 2011 10 20 1.5
30 2011 10 21 2012 20 0.9
31 2012 21 2012 10 22 0.4
32 2012 10 23 2013 22 1.8
33 2013 23 2013 10 21 4.2
34 2013 10 22 2014 21 0.4
35 2014 22 2014 10 20 2.0
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16 2004 10 21 2005 20 368,721,152 3,667,516,686 40,766,762,231
17 2005 21 2005 10 20 258,783,866 4,211,178,487 36,814,367,610
18 2005 10 21 2006 20 259,356,958 3,765,925,550 33,307,799,018
19 2006 21 2006 10 20 194,540,122 4,518,222,221 28,984,116,919
20 2006 10 21 2007 20 209,203,685 3,567,657,759 25,625,662,845
21 2007 21 2007 10 22 145,606,244 2,135,281,652 23,635,987,437
22 2007 10 23 2008 21 126,864,499 1,304,291,625 22,458,560,311
23 2008 22 2008 10 20 118,663,738 2,029,935,205 20,547,288,844
24 2008 10 21 2009 20 110,687,962 1,140,511,025 19,517,465,781
25 2009 21 2009 10 20 85,737,465 1,307,841,671 18,295,361,575
26 2009 10 21 2010 20 76,755,336 1,647,373,511 16,724,743,400
27 2010 21 2010 10 20 72,456,645 1,775,706,682 15,021,493,363
28 2010 10 21 2011 20 61,279,640 822,703,904 14,260,069,099
29 2011 21 2011 10 20 71,704,082 771,585,359 13,560,187,822
30 2011 10 21 2012 20 52,832,454 1,260,375,675 12,352,644,601
31 2012 21 2012 10 22 47,526,920 718,844,732 11,681,326,789
32 2012 10 23 2013 22 48,089,524 560,483,832 11,168,932,481
33 2013 23 2013 10 21 51,698,157 590,973,117 10,629,657,521
34 2013 10 22 2014 21 49,749,697 801,813,805 9,877,593,413
35 2014 22 2014 10 20 46,338,667 404,076,763 9,519,855,317
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34 35
2014 21 2014 10 20

9,388,705,087 9,187,385,934
5,903,544 5,132,656
9,394,608,631 9,192,518,590
9,394,608,631 9,192,518,590
39,510,373 38,079,421
5,903,544 5,132,656
5,106,917 4,963,737
71,496,811 69,492,322
1,454,130 1,682,990
123,471,775 119,351,126
123,471,775 119,351,126
9,877,593,413 9,519,855,317
606,456,557 446,687,853
2,724,785,177 2,717,173,662
9,271,136,856 9,073,167,464
9,271,136,856 9,073,167,464
9,394,608,631 9,192,518,590
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34 35
2013 10 22 2014 22
2014 21 2014 10 20

113,760,832 255,946,527
113,760,832 255,946,527
5,106,917 4,963,737
71,496,811 69,492,322
1,454,130 1,682,990
78,057,858 76,139,049
35,702,974 179,807,478
35,702,974 179,807,478
35,702,974 179,807,478

700,865 4,007,032
647,804,567 606,456,557
48,864,763 24,807,523
48,864,763 24,807,523
3,008,489 2,759,844
3,008,489 2,759,844
39,510,373 38,079,421
606,456,557 446,687,853
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34 35
2013 10 22 2014 22
2014 21 2014 10 20
2013 10 20 2014 20
2013 10 22 2014 22
2014 20
2014 21
34 35
2014 21 2014 10 20
10,629,657,521 9,877,593,413
49,749,697 46,338,667
801,813,805 404,076,763
9,877,593,413 9,519,855,317
606,456,557 446,687,853
34 35
2013 10 22 2014 22
2014 21 2014 10 20
118,565,844 141,459,712
242,446,863 246,135,113
2,645,729,706 2,613,793,371
3,006,742,413 3,001,388,196
9,877,593,413 9,519,855,317
0.304400 0.315276
0.0040 0.0040
39,510,373 38,079,421
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