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390,099,306 379,645,992
12,537,808 11,490,614
402,637,114 391,136,606
402,637,114 391,136,606
9,823,077 8,637,132
522,398 537,986
102,424 103,322
2,355,527 2,376,426
11,534 12,274
12,814,960 11,667,140
12,814,960 11,667,140
316,873,453 345,485,286
72,948,701 33,984,180
16,743,837 15,732,453
389,822,154 379,469,466
389,822,154 379,469,466

402,637,114 391,136,606
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581,710 1,476,353
61,857,486 72,948,701
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1,022, 486, 696 249, 45B, 630
268, 557,596 205, 274,509
16,984, 343,291 15,036, 3388, 154
473,64, 886 475, 79pb, 736
159, 44p, 797 —

258, 17pP, 530 363, 25pb, 851
133,31p, 133 316, 35B, 298
1,068, 4p4, 466 1,091, 5pPp0, 686
195, 15p, 388 152, 16p, 253
31,317, 755 62,3069, 370
20,594, 940,538 17,952,586, 487
20,594, 940,538 17,952,586, 487
141, 33t, 483 283, 34pP, 202
966, 794, 369 144, 79p, 330
536,17, 925 463, 78p, 464
1,644,3p3, 777 891, 91, 996
1,644,3p3, 777 891,91, 996
9,737,5p1, 738 9,482, 780, 246
9,213,045, 023 7,577,8B8, 245
18,950,636, 761 17,060, 68, 491
20,594, 940,538 17,952,586, 487
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500,483,047 1,357,37p, 898
200, 451, 830 211,019, 950
15,834,018 16,336, p70
38,772,p93 41,081,[92
34,668, P23 35,991,002
224,708} 830 137,984)| 327
7,596, 16p, 172 7,323,82), 823
1,626, 99p, 172 1,716, 53B, 682
9,737,591, 738 9,482, 780, 246
21 10 16 22 10 18
16,984, 343,291 331,47R,515 321,121,790
473,647,886 17,904,620 3,054 686
159, 446,797 21,862,884 —
258,179,530 32,526,395 13,561, 788
17,875, 17,504 403, 76R, 414 337,738,264

59/118



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

20
21

10
10

17
16

21 10 17
22 10 18 )

60/118



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

21 10 16
3,449, 3L0, 547 3,437,448, 123,862, 422
1,391,979, 440 1,424,1p2,338&, 122, 956
506, 43L, 50690 496, 00p,91@0, 430, 590
307, 72p, 5890 324,52B,20@6, 796/, 620
316,808, 1990 324,97p,2008,1711010
251, 29B, 9690 278, 00p,88@®6, 710, 980
60, 609, 6386 63,419,5202,809| 840
46, 896, 926 47,300,880 403,p60
20, 268, 746 20,607,750 339,p10
86, 538, 3606 87,191,530 653,70
2,988,5p8, 3410 2,982,0p44,334, 5131979
825, 22p, 821 836, 28L,60@1, 059, 779
708, 74p, 51+ 711, 73p, 8902, 990} 373
298,88p, 029 316, 744,68Q7,8595, 651
231, 08B, 353 239,551, 2008, 462|847
238,64p, 724 242,99p, 2004, 345)| 476
19,761, 808 20,417,600 655,F92
266, 89p, 7063 281, 66p,88a4, 771, 177
97,855, 183 98, 941,1701, 085|987
86, 775, 143 88, 655,2501,880(107
1,304} 91 7% 1,420} 860 115, p43
137,544, 349 138, 53B,380 994, p31
12,339, 157, +14 12,462, 571, 482 015} 350
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22 10 18

6,558, 1p4, 6438 6,369, 7pS5, 7r88, 35B, 874
217,69p, 920 211,974, 7005, 7251220
2,092,4)yY8, 641 2,104,6p0, 84672, 142, 196
979, 71p, 499 969, 75,6589, 960 841
362, 42p, 350 359, 25p,1103,171f 240
229,89p, 820 238, 71p, 7708,819| 950
618,52, 030 614, 12p, 5004, 394|530
11,146, 206 11,832,600 686, #00
506, 78p, 500 508, 78,5102, 001f010
478, 43p, 6060 472,04p, 8506, 389 750
353,91p, 630 349, 15QL, 4004, 764| 230
5,851,0p0, 220 5,666, 516, 384, 50B, 873
393,478, 993 384, 79B, 4008, 680| 593
136, 20p, 654 135,964,558 241, p93
1,872,247, 06418 1,904,5p3,33@®, 306/, 332
1,115, 3p5, 825 1,106, 24,779, 151|055
400, 95B, 776 400,50B,880 444,B96
295,15}, 368 304,92p, 6609, 763|352
689, 90p, 113 693, 35,8603, 455|747
11,597, 366 11,680, 900 83, 540
37,455, 11%+ 39,624, 7802,169| 6609
444,744, 687 444,621,850 122, B37
508, 66¢#, 741 501, 08L,8407,582|901
164, 55p, 065 161, 39p, 6403, 155 425
24,330, 489, 36 23,965, 2070, 533, 011, 096
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T- BOND 3.875| 400885, 0p0. @69, 2B5. 93
T- BOND 4.25 B9051550, p0oad., @00, B51.[55
T- BOND 4.375[39171Qa5,0p0. OGO, 6P4. 68
T- BOND 4.5 3B0535070,p0B., BG4, 454./68
T- BOND 5.375| 3102650, p0@., @@&O0, P06./25
T- NOTE 1.125| 1211121025 ,(0aa., a®8,[652| 33
T- NOTE 1.875|140228,0p0. @83, 7B9. 06
T- NOTE 2.375| 15®@22720,/028., 029,(949]| 98
T- NOTE 3.375(1911155,poa., a1, 4pa4.[53
T- NOTE 3.5 2p0519825,0p0. ®®9, 8p7. 18
T- NOTE 3.625|20822835,p0B., 681, b19./52
T- NOTE 3.875|1280800, p0®., @a8,L24./99
T- NOTE 3.875| 181085155.5,/006., @0 4,[061] 71
T- NOTE 4.125(12p8365, p0@.,6B2, F82.[43
70,635,006, ®05,[{194| 82
FNMA 545322 195, 3p8. 1®8, 7B7. 35
KFW 1.25 120p151,500,p0a., a9, 500.[00
1,695,B94.,748,p37.|35
BSCMS 2002-TPP8 AR0, 0p0.0®O0, 6B4. 77
BSCMS 2006-PW11 30, 0p0. 0®O0, 5B6. 37
CSFB 2003-C3|A5 775, 0p0. ®a2, 9B5. 61
LBUBS 2001-CJ A5750,0p0. 009, 4p9. 40
MLMT 2005-LCLL A4650,0p0. das, 8p3. 27
WBCMT 2005-CpP1 A@O0O0, 0pPO. ®B®6, 2p4. 18
4,155, p0@., @G8, p53.[60
76,485,382, D®2,[085| 77
(6,673, 2165, p51)
CAN GOV 4.25| 1806645, p0a., BAG6,[150./60
CAN GOV 5.75|3306P40,p0A.,.BB1, p77./20
2,885,p0B.,6BR7,627.[80
2,885,p0B.,6@7,627.|80
(282,421,8B1)
MBONO 7.5 27p608,500,p00d., @&7, $30.[00
6,500, p00., a7, Mn30.[00
6,500, p00., a7, Mn30.[00
(46, 16D, 666)
AUSTRIA 4.65| 1801285, p0oa.,@®1, [787.|50
AUSTRIA 6.25| 270336, 0p0. @®4, 260. 00
BELGI UM 3.75| 2009280, p0a., a6, 700.[00
BELGI UM 4.0 1303280, 0p0. %1, 1p0. 00
BELGI UM 5.0 B503280,0p0. ®®8, 8p0. 00
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BTPS 3.75 16p801,525,p0a., 06, B92.[50
BTPS 4.25 13p416,395,p0®G., 0G4, B99./00
BTPS 4.5 190B013,680,p0B.,®G0, #16./00
BTPS 4.75 13p201, 950, p0o@., ®0F5, B85./00
BTPS 5.0 400p012,820,p0@.,®0F9, B30./00
BUND 3.25 20pP104685,0p0. 0d®d8, 81. 00
BUND 4.75 40p704860,0p010a54,164.[00
BUND 5.50 31p104660, 0p0. ®@7, 5p0. 00
BUND 5.625 28010875, 0p0.10a90, [f87./50
FIN GOV 4.37pH 1907540p0. a5, 8f0. 00
| RI SH 4.4 19p618625, 0p0. B0, 0pO0. 00
NETH GOV 3.5[200836,0p0. @®4, 212. 00
NETH GOV 4.0|1607250,p00a., B3B3, 168.[00
NETH GOV 4.0|370386,0p0. @a®6, 9B0. 0[0
NETH GOV 5.0| 1207880, p0a.,0®3,p08./00
OAT 3.0 1510pP5 2,825,p0@.,®®1,110./00
OAT 3.50 200#252,300,p0@.,@®3,110./00
OAT 3.75 191p251,535,p0a., 04, p71./00
OAT 4.75 121025 530,0p0. FO0, 2p7. 00
OAT 4.75 350#252,170,p0o@., ®06, 595./00
OAT 5.0 1610pP5 1,500,p0a.,0®2, 150./00
OBL 2.25 1504108, 405,p0®.,0@®9, #33./00
PORTUGAL 4.1|37020a6,0p0.aas, 2po0. 00
PORTUGAL 4.8|200636,0p0. B89, 150. 00
SPA GOVT 3.3|1420800,p0®., 060, [760./00
SPA GOVT 4.0|200880, 0p0. @3, 80. 00
SPA GOVT 4.1|1809385,0p0.®®9, 1B0. 00
SPA GOVT 4.9|4007300,p0a., @4, 550./00
54,105,068, GA 4,[226]| 50
KFW 2.25 120521 385,0p0. B®2, 7p0. 00
KFW 4.375 31011, 400, p0a., @4, B80.[00
1,785,poa,®az7, 580.[00
55,890,060, @B 1,[806]| 50
(6,839,671, B59)
GILT 2.75 15p122725,0p0. ad®9, 8ff2. 50
GILT 3.75 19p907955,0p010®21, B50./00
GILT 3.75 20p907520,0p0. BB1, 5p4. 00
GILT 4.25 32p607100, 0p0.a®4, 950. 00
GILT 4.25 36p302Z,600,p0@.,®®1,104./00
GILT 4.25 551207675, 0p0. d®@5, 9L5. 00
GILT 4.75 20p307265, 0p0. B®4, 4B5. 00
GILT 5.0 1208072, 725,p0@., 88, p91.[25
8,565,p0®, 027, B31.[75
8,565,p00®.,0@7,B31.|75
(1,171,812, p61)
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SWEDEN 3.75 [708,1250, 0009.,04049, B87.[50
8,750, 0009.,04049, B87.[50

8,750, 0009.,04049, B87.|50
(115, 471, 505)

DENMARK 4.0 5111680, p0®., 61, 80./00
DENMARK 4.5 B9111560,p00.,®8, pP00./00
9,140, p0n0a,0D49,/680| 00
9,140, p0D0,0D49,[680)| 00
(158,626, 112)

POLGB 6.25 15102,4910, 0 004,0080, pP85./00
3,910, 0004,0080, P85.[00
3,910, 0 004.,0080, P85./00
(118,322, 4p5)

AUD GOV 4.5 pP004360,0p0. @B7, 1p0. 00
AUD GOV 6.0 [7021%510,p00.,067,pP87.[10
1,410,p00a., 0G4, B87.[10

KFW 7.5 1108pR6 1,455, p00.@B4, 536./50
1,455,000, 084, 536.|50
2,865,p0@., ®B8, P23./60
(235,760, 4b1)

S| NGAPORE 3.p2531a00000@., 0@&2, B56./80
3,370,p0B.,0@2, B56./80

3,370,p0B.,0@2, B56.|80
(233,928,5p0)
15,875, h41,(741

(15,875, 441,|741)

WN P
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14 36.]12 — 38.19
2 0.8 — 0.P

— 2. [ 2. B
2 1. — 1.8
1 0. B — 0. B
33 38.]8 — 41 .7
2 1.8 — 1. 4
8 6.9 — 7. B
1 0.1V — 0.1V
2 0.9 — 1.0
1 0.V — 0. |
2 0.V — 0. |
1 0.1 — 0.1V
1 1. 4 — 1.6

91.)1 2. [ 100} 0

67/118



EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)

ooo

oooooooooooooOooo

22 11 30
384,807,463
576, 5615
384, 230,11898
355,016,(721
x10, 000 10, 823
16,352,390, 878
388,904,945
15,963,488, 933
8,991,401 398
x10, 000 17, 754
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22 11 30 59
1,059, 839
22 11 30

57 972,731

2 87,107

59 1,059, 83¢
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38
59 2
19 8 6 52
16 20 4 1 21 3 31
17 21 4 1 22 3 31
52 38 38 1
57 1 19 8 6
52
193 2 1 16 20 4 1
21 3 31 17 21 4 1 22 3 31
193 2 1 18 22 4 1

22 9 30
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21 3 31 22 3 31
5,120} 541 4,438 124
10, 0O 10, QOO
48, 2185 66, 908
373,844 381,678
100, B87 139, pB43
57,605 15, 565
228, p02 -
37,928 59, 641
15Pp 13p
5,976} 755 5,111} 394
144, 470 132,B02
104, p42 97, 254
39, 827 35, 047
7,2p9 7,2pR0
7,2p9 7,2p0
1,686}, 929 2,756} 593
1,286} 961 624,pP19
- 1,750,000
290, B93 290, B93
1,446 978
19, 300 15, 8§24
62, 409 48, 958
25, 918 25,918
1,838,659 2,896} 116
7,815} 415 8,007} 511
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