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2016 10 31
7,194,991,309 100.05
— 3,631,504 0.05
— 7,191,359,805 100.00
)
2016 10 31
4,318,711,739 43.54
1,942,449,193 19.58
477,454,929 4.81
6,738,615,861 67.94
— 3,180,568,817 32.06
— 9,919,184,678 100.00
)
2016 10 31
5,058,345,971 1.4398 | 7,283,006,530 1.4224 |1 7,194,991,309 100.05
2016 10 31
100.05
100.05
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2016 10 31

US TREASURY N/B

8.75% 16,176,000 |13,488.87 [2,181,960,433 |13,436.55 [2,173,496,438 | 8.75 | 2020/8/15 |21.91

US TREASURY N/B

6.25% 12,382,000 |15,922.78 [1,971,558,868 |15,758.88 [1,951,265,204 | 6.25 | 2030/5/15 |19.67

DEUTSCHLAND REP

6.5% 5,792,000 (19,537.90 |1,131,635,512 (19,253.04 |1,115,136,213 6.5 | 2027/7/4 |11.24

DEUTSCHLAND REP

6.25% 4,893,000 |17,058.92 | 834,693,146 (16,908.09 | 827,312,980 | 6.25 | 2024/1/4 | 8.34

UK TREASURY 4.5%| 1,298,000 [20,227.85 | 262,557,583 |19,713.62 | 255,882,836 4.5 | 2042/12/7 | 2.58

UK TREASURY 8% | 1,298,000 [17,198.41 | 223,235,401 |17,070.26 | 221,572,093 8| 2021/6/7 | 2.23

US TREASURY N/B

- 1,398,000 |13,944.49 | 194,943,998 |13,873.39 | 193,950,097 8 12021/11/15| 1.96
2016 10 31
67.94
67.94
2016 10 31
2016 10 31
2016 10 31
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2016 10 31

18 2,733,840,000 2,733,840,000 2,730,780,000 2,730,780,000 27.53
CBT 10Y 1612 106 13,808,156.78 1,447,923,319 13,731,969.28 1,439,934,298 14.52
MON 10Y 1612 22 3,187,405 248,968,204 3,178,780 248,294,505 2.50
BTP 1612 153 21,571,484.29 2,481,799,268 21,239,460 2,443,599,873 24.64
BUND10Y 1612 102 16,711,637.59 1,922,673,905 16,532,160 1,902,025,008 19.18
OAT 1612 64 10,136,320 1,166,183,616 10,004,480 1,151,015,424 11.60
SFE10Y 1612 78 10,403,794.99 828,038,043 10,319,994.36 821,368,351 8.28
GILT 1612 4 507,280 64,810,093 500,320 63,920,883 0.64
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2016 10 31

) ( ) ) )

) ( ) ) )
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
36 2015 20 8,645 8,681 0.9735 0.9775
37 2015 10 20 8,144 8,178 0.9561 0.9601
38 2016 20 7,876 7,908 0.9658 0.9698
39 2016 10 20 7,465 7,497 0.9580 0.9620
2015 10 8,123 — 0.9534 —
11 8,067 — 0.9569 —
12 7,895 — 0.9482 —
2016 7,973 — 0.9646 —
7,980 — 0.9711 —
7,941 — 0.9701 —
7,830 — 0.9601 —
7,944 — 0.9590 —
8,005 — 0.9723 —
7,818 — 0.9735 —
7,723 — 0.9708 —
7,558 — 0.9679 —
10 7,191 — 0.9456 —

)
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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
36 2014 10 21 2015 20 0.0040
37 2015 21 2015 10 20 0.0040
38 2015 10 21 2016 20 0.0040
39 2016 21 2016 10 20 0.0040
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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
36 2014 10 21 2015 20 2.6
37 2015 21 2015 10 20 1.4
38 2015 10 21 2016 20 1.4
39 2016 21 2016 10 20 0.4
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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
36 2014 10 21 2015 20 45,296,367 684,536,929 8,880,614,755
37 2015 21 2015 10 20 31,836,876 393,831,224 8,518,620,407
38 2015 10 21 2016 20 30,270,994 393,692,957 8,155,198,444
39 2016 21 2016 10 20 182,330,954 544,354,010 7,793,175,388
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38 39

28 20 28 10 20
7,974,484,579 7,561,298,931
545,276 1,984,300
7,975,029,855 7,563,283,231
7,975,029,855 7,563,283,231
32,620,793 31,172,701
545,276 1,984,300
4,310,951 4,217,349
60,353,193 59,042,859
890,421 938,543
98,720,634 97,355,752
98,720,634 97,355,752
8,155,198,444 7,793,175,388
278,889,223 327,247,909
2,525,792,100 2,396,104 ,555
7,876,309,221 7,465,927,479
7,876,309,221 7,465,927,479
7,975,029,855 7,563,283,231
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38 39

27 10 21 28 21

28 20 28 10 20
177,988,209 38,301,778
177,988,209 38,301,778
4,310,951 4,217,349
60,353,193 59,042,859
890,421 938,543
65,554,565 64,198,751
112,433,644 25,896,973
112,433,644 25,896,973
112,433,644 25,896,973
502,161 2,486,376
374,181,843 278,889,223
17,293,233 18,692,206
17,293,233 18,692,206
1,311,303 7,494,842
1,311,303 7,494,842
32,620,793 31,172,701
278,889,223 327,247,909
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38 39
27 10 21 28 21
28 20 28 10 20
38 39
28 20 28 10 20
8,518,620,407 8,155,198,444
30,270,994 182,330,954
393,692,957 544,354,010
8,155,198, 444 7,793,175,388
278,889,223 327,247,909
38 39
27 10 21 28 21
28 20 28 10 20
98,876,438 66,655,644
239,757,421 282,715,657
2,459,536 ,455 2,360,621,612
2,798,170,314 2,709,992,913
8,155,198,444 7,793,175,388
10,000 3,431 3,477
10,000 40 40
32,620,793 31,172,701
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0.9658
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28 20 28 10 20
286,770,122 437,408,383
2,600,143,935 2,945,235,407
7,466,939,724 6,726,570,169
302,534,291 180,459,245
132,578,423 114,213,919
200
60,078,774 133,565,690
10,849,045,269 10,537,453,013
10,849,045,269 10,537,453,013
121,709,092 199,979,388
550,818 4,938,298
7,123 8,069
122,267,033 204,925,755
122,267,033 204,925,755
7,479,956,585 7,174,035,494
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