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13,934,983 13,234 307
) 0.0010 (1 0.0010
) 10 (1 10
10 11
22 10 27 23 10 27
23 10 26 24 10 26
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10 11
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877,024, 236 526, 59
57,631,052 50, 404

451,984,941, 922 223,980,
954,178 —
919, 07[9, 566 545, 92
5,712,615, 059 2,884, 0
195, 7410, 4738 72,2247
459, 747,986,491 228, 060,
459, 747,986,491 228, 060,
1,216( 348 1,768
983, 367,478 456, 85
984,58|13,826 458, 62
984, 583, 826 458, 62
328,307,863, 758 149, 884,
130, 455,538, 907 77, 716, 4
458, 763,402,665 227,601,
458,763,402, 665 227,601,
459, 747,986,491 228, 060,
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(2)
USTREASURY N/ B-3.125%- 130,050,000, 744, 453. 12
USTREASURY N/ B-2.75%-1321®G/03® 00D, 563, 867. 1
USTREASURY N/ B-4.25%-1327,150¢p, 0P8, 662, 304. 48
USTREASURY N/ B-2.0%-/{13/2Q,/, 8®Q¢, 0D, 303, 304. 98
USTREASURY N/ B-1.5%-|13/1@,/&8009, 006, 846, 406. 35
USTREASURY N/ B-1.75%-1413,18®B(Q, 008, 058, 150. 40
USTREASURY N/ B-4.0%-|14/3®,/2%(Q, 088, 045, §15. 92
USTREASURY N/ B-1.875%-1141,020®8000, 542, 173. 43
USTREASURY N/ B-1.75%-14/903/03L 009, 903, 8p1. 5|6
USTREASURY N/ B-1.875%- 14/, 09/0B®0H, 095, 9B7. 50
USTREASURY N/ B-4.75%- 144 ®5558, 008, 350, 484. 37
USTREASURY N/ B-2.25%-14/30%/03®L 008, 712, 218. 7[5
USTREASURY N/ B-2.625%- 14/, 00D/0BD0&, 163, 1R5. 00
USTREASURY N/ B-4.25%- 14289870, 080, 731, 421. 8§47
USTREASURY N/ B-2.375%-14/,0®/0BD0H, 878, 0B5. 93
USTREASURY N/ B-2.375%-14/390p®08, 574, 2B1. 25
USTREASURY N/ B-2.375%-141,190@B,1000, 868, 468. 15
USTREASURY N/ B-4.25%-1433,180¢, 086, 506, q40. 42
USTREASURY N/ B-2.125%-140,1170B,0000, 099, §78. 12
USTREASURY N/ B-2.625%- 146, ,1®203B,1006, 795, J00. Q0
USTREASURY N/ B-2.25%-151®,18®B(Q, 00D, 516, §25. 40
USTREASURY N/ B-11.25%- 13/, 0201908, 748, 1R5. 00
USTREASURY N/ B-4. 0%-|15/2@2,/ 1G9, 0P8, 921, §23. 43
USTREASURY N/ B-2.375%-12/ 320®»0PR, 407, 363. 28
USTREASURY N/ B-2.5%-|15/D®B,/®0q, 000, 514, §43. 15
USTREASURY N/ B-2.5%-|15/ B4/0®®|, 008, 422, 500. 0[0
USTREASURY N/ B-4.125%- 153,060Q,50P9, 283, 4q71. §7
USTREASURY N/ B-2.125%- 1%/, 695/0BD09, 921, 562. 5|0
USTREASURY N/ B-4.25%- 1573870, 005, 155, 4§25. Q40
USTREASURY N/ B-4.5%-/15/1Q,/96q, 00P, 225, §82. §1
USTREASURY N/ B-4.5%-|16/ 02/5D9|, 008, 479, 101. 56
USTREASURY N/ B-5.125%- 158 0%50Q,5088, 086, 118. 15
USTREASURY N/ B-7.25%-16/090%/0Dp 00101, 120, §25. 40
USTREASURY N/ B-3.25%-1618,56®(Q, 0P0, 378, §25. 00
USTREASURY N/ B-3.25%-16M906/03%®p 00100, 427, 134. 37
USTREASURY N/ B-3.25%-16/4Q02/03L 008, 616, 718. 7[5
USTREASURY N/ B-4.875%-1®&/, 0®/0 D000, 098, 196. §7
USTREASURY N/ B-3. 0%-|16/ @8/83®D|, 00b, 238, 000. 0f0
USTREASURY N/ B-3.0%-[16/ ®G9/7®®|, 006, 226, 8/04. 68
USTREASURY N/ B-3.125%-16&/, DO®OBDOD, 582, 4b3. 12
USTREASURY N/ B-4.625%-1&/,DDOL®H06, 958, 1RP5. 0[0
USTREASURY N/ B-7.5%-|16/1A,/2%G49, 00P, 997, d31. 45
USTREASURY N/ B-2.75%-16/115/03%®p)p000D, 735, 7b0. 00
USTREASURY N/ B-3.25%-16Y¥1,29®0, 008, 169, J23. 43
USTREASURY N/ B-3.125%-18/,@D/OBD000, 363, 00. 40
USTREASURY N/ B-4.625%-1I73,025@,5008, 460, d58. 99
USTREASURY N/ B-3.0%-|17/ ®G2/4AD8®)|, 00b, 932, 8pR8. 12
USTREASURY N/ B-3.25%-17/09Q02/03f 00100, 219, 906. 45
USTREASURY N/ B-3.125%- 17/, 0O90B®0D, 744, 843. 75
USTREASURY N/ B-4.5%-|17/D6,/1%Q, 006, 478, 373. 43
USTREASURY N/ B-8.75%-17/B80%/0Dpp 00100, 878, 150. 40
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USTREASURY N/ B-2.75%-17/803/03%fL 009, 605, 7b0. 00
USTREASURY N/ B-2.5%-|17/ @6/0®d®|, 008, 321, 250. 00
USTREASURY N/ B-4.75%-172®m,850¢p, 0P8, 335, 142. 18
USTREASURY N/ B-8.875%-1%4/, 0890905, 530, 9B7. 5|0
USTREASURY N/ B-4.25%-1778,19a¢, 0P, 096, 157. §1
USTREASURY N/ B-3.5%-|18/D&,/2%GQ, 008, 380, q71. §7
USTREASURY N/ B-3.875%-1%/, 6501906, 433, 664. 016
USTREASURY N/ B-4.0%-|18/D8,/949®09, 0P0, 958, 382. 41
USTREASURY N/ B-3.75%-18164,150¢p, 009, 116, 196. §7
USTREASURY N/ B-8.875%-1%/, ®OD/0L®00, 383, 5P3. 75
USTREASURY N/ B-2.75%- 19505/0Dp 006, 159, 562. 5|0
USTREASURY N/ B-3.125%- 12/, d4®01HD0P, 698, 302. 50
USTREASURY N/ B-3.625%-13/, 08901908, 474, 3[75. 00
USTREASURY N/ B-8.125%- 19/, 0®/01®»00B, 106, 453. 12
USTREASURY N/ B-3.375%-1%/, DDOL®ODB, 714, 062. 50
USTREASURY N/ B-3.625%-206,020Q5008, 914, 367. 18
USTREASURY N/ B-3.5%-|20/ B5/0D®)|, 009, 225, 6R5. 0[0
USTREASURY N/ B-8.75%-20/7Q0®/5Dp 00102, 302, §25. 40
USTREASURY N/ B-2.625%-2Q/, 0890902, 177, 0B1. 25
USTREASURY N/ B-3.625%-222,020Q,50Pp6, 223, J46. §7
USTREASURY N/ B-8.0%-|21/12,/0%Gq, 008, 494, 3d62. 930
USTREASURY N/ B-7.25%-22/4A0®/0Dhp 00H, 999, 3[75. 00
USTREASURY N/ B-7.125%-23/, 0209002, 003, 150. Q40
USTREASURY N/ B-7.5%-|24/ B1/0D®|, 009, 506, 2p0. 00
USTREASURY N/ B-6.875%-25%/, 0O®/0L®00, 653, 906. 2|5
USTREASURY N/ B-6.5%-|26/ 21/7D®)|, 008, 071, 304. 6(8
USTREASURY N/ B-6.125%-2%4/,T7DOL®06, 936, 5B9. 06
USTREASURY N/ B-6.125%-2%/,0®0L®900, 667, 132. 8[1
USTREASURY N/ B-6.25%-3050%/0Dp 009, 050, 968. 75
USTREASURY N/ B-5.375%-3B/,6D0L908, 952, 7[73. 43
USTREASURY N/ B-4.75%-37/6Q02/0Dhp 009, 051, 8/04. 68
USTREASURY N/ B-5.0%-|37/ @5/1D®), 00b, 732, 6pB2. 8(1
USTREASURY N/ B-4.375%-38/,@D/0L®000, 778, 350. 490
USTREASURY N/ B-4.5%-|38/ ®5/2D®|, 008, 107, 468. 75
USTREASURY N/ B-4.25%-39/603/0Dp 00D, 950, 304. 6(8
USTREASURY N/ B-4.5%-|39/ 83/9D®|, 00101, 671, §15. 2
USTREASURY N/ B-4.375%-39/,DDOL®09, 010, 302. 50
USTREASURY N/ B-4.625%-405,020Q@,50P0, 460, 164. 06
USTREASURY N/ B-4.375%-40D3,050Q@,5000, 649, 453. 12
USTREASURY N/ B-3.875%-4@/, 0890905, 826, 406. 25
USTREASURY N/ B-4.25%-40/812/0Dp 00100, 366, §93. 15
USTREASURY N/ B-4.75%-41/1053/0Dp 00P, 183, 7pb0. 00
USTREASURY N/ B-4.375%-4B/,69/0 900, 963, dJ07. 81
USTREASURY N/ B-3.75%-41/608®/0Dp 006, 977, 812. 5[0

1,005,880, @60, 983 206|. 02

(93,100,252, 115)

1,159, 983 206( 02

(93,100,252, 115)
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CANADI AN GOVERNMENT-[3. 0%- BOOD®0O®1 998, 2[88. 0|0
CANADI AN GOVERNMENT-|5. 0%- 180D ®/0®1 683, 005. 4|0
CANADI AN GOVERNMENT-[2. 0%- 2001 D20®1 254, 7R 0. 0|0
CANADI AN GOVERNMENT-[2. 5%- BHOp®0O®1375, 7[85. 0|0
CANADI AN GOVERNMENT-|4. 5% D5/0D ®/0®1 448, 6[L0. 0|0
CANADI AN GOVERNMENT-[3. 0%- 5501 2/0®1682, 2/68. 5[0
CANADI AN GOVERNMENT-|4. 0%- D®/0OpD ®/0®1 559, 0[80. 0|0
CANADI AN GOVERNMENT-|4. 0%- DDOD®0O®1 685, 1L|40. 0|0
CANADI AN GOVERNMENT-[4. 23%1D9| 0®B0556, 506. 00
CANADI AN GOVERNMENT-[3. 73%3D®[ 0®B0OT39, 4/94. 0|0
CANADI AN GOVERNMENT-[3.5%- 5G/0Op®0®1873, 1[87. 0|0
CANADI AN GOVERNMENT-[3.23%6DD|, 0®M0T84, 5644. 0|0
CANADI AN GOVERNMENT-[9. 0%93%/, 0®001637, 9p6. 7[0
CANADI AN GOVERNMENT-[8. 0%92D/, @®/0Q1545, 0[r5. 0|0
CANADI AN GOVERNMENT-[5. 72%3D9[ 0®B0381, 2B0. 0|0
CANADI AN GOVERNMENT-|5. 72%7%53| 0®00228, 1[80. 0|0
CANADI AN GOVERNMENT-|5. 0%- 200D ®0®1672, 8/64. 0|0
CANADI AN GOVERNMENT-[4. 0%- 8D/0D®0®1 993, 9/60. 0|0
CANADI AN GOVERNMENT-[3. 5%- 890 2/0®1607, 0B 4. 0|0
67,664,008, 706, 467. 60
(6,351, 6/52, 2|85)
78,706,967. 60
(6,351, 652, 2/85)
AUSTRALI AN GOVERNMENT-515%7DB/ODD, 638, 9p9. 0|5
AUSTRALI AN GOVERNMENT- 622 B3%0)L 40®6065, 0p5. 6[0
AUSTRALI AN GOVERNMENT- 4 25 %0Dh/0D®/ 283, 7[13. 1|0
AUSTRALI AN GOVERNMENT- 6 329%0[L 0®4B25, 408. 0|0
AUSTRALI AN GOVERNMENT-4. BD%- DHO1GABL43B. 20
AUSTRALI AN GOVERNMENT- 4 47 9%0[L ®/0@6295, 252 . 0|0
AUSTRALI AN GOVERNMENT- 6 30 ®0Df/0@®/ 281, 7567. 2|0
AUSTRALI AN GOVERNMENT- 4.122®%0fL DO®@7282, 105. 2|0
AUSTRALI AN GOVERNMENT-525%0DB/0®@D, 278, 8p1. 2|0
AUSTRALI AN GOVERNMENT-532%%0[L 90®3085, 282. 0|0
AUSTRALI AN GOVERNMENT- 4 35 %0Dp) /004, 059, 509. 0[0
AUSTRALI AN GOVERNMENT-537%%0p DO@5B825, 218. 0|0
AUSTRALI AN GOVERNMENT-5273%0RD0®78865, 4P 0. 0|0
AUSTRALI AN GOVERNMENT-525%0DB/0O0®, 525, 449 . 5[0
AUSTRALI AN GOVERNMENT- 4173%0p D0®4481, 8[76. 5|0
37,804,000, 277, 359. 65
(3,512, 825, 8/05)
42,277, 359. 55
(3,512, 825, 8l05)
UKTREASURY-2.25%- 14/[03/ @7 200, 000, 313, 7B4. 0|6
UKTREASURY-5.0%- 14/0[9/ 0®, 450[, 00000, 281, 115. 6
UKTREASURY-2.75%- 15/[01/ 22 400, 000, 475, 166. 0|0
UKTREASURY-4.75%- 15/[09/ B7 930|, 000, 423, 148. 3|4
UKTREASURY-8.0%- 15/ 1[2/ 0%, 800|, 00D, 172, 1B 4. 7|1
UKTREASURY-2. 0%- 16/0[1/ 22 400,/000 419, 82f6. 80
UKTREASURY-4.0%- 16/0[9/ 08, 600|, 009, 733, 3/46. 4|4
UKTREASURY-8.75%- 17/[08/ 25 100[, 008, 645, 6B8. 1[3
UKTREASURY-5. 0%- 18/0[3/ 07, 200/, 000, 454, 8f73. 2|0
UKTREASURY-4.5%-19/0[3/ 08B, 650/, 008, 402, 082. 5|0
UKTREASURY-3.75%- 19/[09/ ®7 150[, 00D, 502, 4p8. 0|0
UKTREASURY-4.75%- 20/[03/ 67 400/, 00D, 916, 9[75. 0|4
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UKTREASURY-3.75%-20/[09/ @7 900(, 00D, 219, 880. 8|0
UKTREASURY-8.0%-21/0|6/ 0%, 800[, 00D, 288, 2663. 3|6
UKTREASURY-3.75%-21/[09/ B7 200|, 008, 744, 489. 2|1
UKTREASURY-4.0%-22/0[3/ 0%, 100, 006, 088, 803. 2|6
UKTREASURY-5. 0%-25/0[3/ 0B, 040, 008, 989, 0B0. 0[5
UKTREASURY-4.25%-27/[12/ ®7 750[, 008, 378, 688. 6|1
UKTREASURY-6.0%- 28/ 1[2/ 02, 000|, 00D, 944, 345. 48
UKTREASURY-4.75%-30/[12/ ®7 700[, 008, 513, 6558. 28
UKTREASURY-4.25%-32/[06/ 07 550[, 008, 553, 865. 9|5
UKTREASURY-4.5%-34/0[9/ 0%, 350, 006, 703, 347. 5[5
UKTREASURY-4.25%-36/[03/ @7 050, 00D, 267, 7B81. 8|5
UKTREASURY-4.75%-38/[12/ @7 550[, 00D, 016, 6B81. 2[8
UKTREASURY-4.25%-39/[09/ ®7 800|, 008, 371, 4f18. 8|2
UKTREASURY-4.25%- 40/[12/ ®G7 350[, 006, 433, 3[L0. 0[5
UKTREASURY-4.5%- 42/ 1[2/ 0B, 350[, 008, 202, 61 4. 0|2
UKTREASURY-4.25%-46/[12/ ®7 750[, 008, 520, 8p1. 7|3
UKTREASURY-4.25%- 49/[12/ ®B7 100[, 008, 744, 74 4. 9|1
UKTREASURY-4.25%-55/[12/ G7 900|, 00D, 211, 480. 3|7
UKTREASURY-4.0%-60/0[1/22,700[ 00D, 999, 286. 7[6
115,220, @80, 933,[651.[|22
(18,110,313, 140)
139,933,6651.[22
(18,110,313, 140)
SWI TZERLAND- 4. 25%- 14/ 01/10@a00[ 00D, 158, 1/66. 9|0
SWI TZERLAND-2.5%- 16/[03/ 12850[, 00D, 013, 2/08. 8|5
SWI TZERLAND-3. 0%- 18/[01/ ®8560[, 00D, 954, 6j41. 9|2
SWI TZERLAND-4. 0%-23/[02/ 21 560[, 008, 437, 9j18. 7|2
SWI TZERLAND-4. 0%-28/[04/0890,[0001, 145, 9po. 7|6
8,860[, 00100, 709, §66. L5
(919, 54[9, 10[7)
10,709, 4d66. 15
(919, 54[9, 10/7)
SI NGAPGOOREERNMENT- 3. 625 %- 1,44 D0/ ®ad, 500, 230 . 0|0
SI NGAPGOOREERNMENT- 1. 375%- 160,00 ®ma 612, 840. 00
SI NGAPGOOREERNMENT- 2. 815 %- 11,53 D0/ ®a0d, 443, 8/69. 9|9
SI NGAPGOOREERNMENT- 3. 75 %- 1%,/ 0®0[oaon, 334, 8fL6. 0|0
S| NGAPGXREERNMENT- 2. 315 %-1,70 ®6|/ ®aD, 087, 050 . 0|0
SI NGAPGXREERNMENT- 4. 0%- 18/9®0,0a001, 159, 8p9. ofo
SI NGAPGOOREERNMENT- 2. 5%- 19/®®0,0000 884, 760. 00
SI NGAPGOOREERNMENT- 3. 25 %- 2D,/ ®®0[oaon, 911, 5p5. 0|0
SI NGAPGOOREERNMENT- 3. 125%- 223 m9doma 849, 756. 50
SI NGAPGOOREERNMENT- 3. 0%- 247,000 ®,100D, 145, 0jo0. 0|0
S| NGAPGXREERNMENT- 3. 5%- 27/0®0,00000 835, 520. 00
SI NGAPGOOREERNMENT- 2. 875 %- 3®@0mooma 667, 74p. 00
SI NGAPGOOREERNMENT- 2. 75 %- 423 & /(000 407, 95/5. 33
12,380,000, 840, §91. $2
(910, 038, 63[7)
13,840, 4d91. §2
(910,038,647)
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MALAYSI AN GOVERNMENT|-5. 09 4%0[L #0®4pP230, 805. 5|0
MALAYSI AN GOVERNMENT|- 3. 24 5%0[L ®D0®25K237, 310. 0|0
MALAYSI AN GOVERNMENT|- 3. 239%0L DO0®30B82, 466 . 6|6
MALAYSI AN GOVERNMENT|- 4. 22%0DF00®®/ 201, 25. 7|1
MALAYSI AN GOVERNMENT|- 4. 36 B0 ®0®9A556, 750 . 0|0
MALAYSI AN GOVERNMENT|- 3. 21 8%0L DO®2355, 84 5. 4|3
MALAYSI AN GOVERNMENT|- 4. G12%0L DO®9AS13, 4P 6. 6|7
MALAYSI AN GOVERNMENT|- 4. 24%0DB/O0®®/ @80, 367. 2|0
MALAYSI AN GOVERNMENT|-5. B32%0}L ®90®7630, 587 . 1|5
MALAYSI AN GOVERNMENT[-4. 378%0[1L 9001029, 900 . 0|0
MALAYSI AN GOVERNMENT|- 4. 260D} /0®B/ 056, 7/03. 3|4
MALAYSI AN GOVERNMENT|- 4. 39 3%0R®0®4605, 133 . 3|4
MALAYSI AN GOVERNMENT|- 3. 3027%0R DO®5/782, 441 . 6|9
MALAYSI AN GOVERNMENT[-5. 24%5%- P®0O08B5501B. 83

43,954,000, 037, 146. 52

(1,213,5[39, 1/82)

46,037, 146. §2

(1,213,5[39, 1/82)

SWEDI SH GOVERNMENT- 6. 7526 ,1010 ®,50 ®®, 453, 408. 00
SWEDI SH GOVERNMENT- 4|. 50 1,59 9B,/a®8, 203, §52. § 4
SWEDI SH GOVERNMENT- 3|. 0% a,60 ®F,/a®0, 764, 400. ¢0
SWEDI SH GOVERNMENT- 3[. 7520 ,170 ®,800®, 054, §62. §0
SWEDI SH GOVERNMENT- 4[. 250# 1®0®,300®, 181, 40. §0
SWEDI SH GOVERNMENT- 5. 0% ®,03a®,/®0B, 066, §28. 50
SWEDI SH GOVERNMENT- 3[. 59 ®,20®G,/ 008, 727, d96. §0
SWEDI SH GOVERNMENT- 3[. 5%83%/00B/0R@M, 724, 113. %0
97,980, 010103, 176,601 .|64

(1,353,592, 155)

113,176,601.(64

(1,353,5[92, 1/55)

NORWEGI AN GOVERNMENT|- 5. D2-86(,060M,5845, 191. 20
NORWEGI AN GOVERNMENT|- 4. 26,% 3¢,/ ®G0,1097, d94. 40
NORWEGI AN GOVERNMENT|- 4. 5% 959 0®B2217, 655. 6|0
NORWEGI AN GOVERNMENT|- 3. 75%5D[L 008/ 354, 1[70. 4|0
36,650,000, 154, 411. 60

(572, 04[3, 54]1)

41,154, 411. 60

(572, 04[3, 54]1)

KI NGDOM OF DENMARK-5|. 0% 3,38ad,/asd, 534, 415. 20
KI NGDOM OF DENMARK- 4| owta59ad,/amp, 213, §13. 80
KI NGDOM OF DENMARK-4|. 0% 58,79 ad,/a68, 124, 170. ¢ 0
KI NGDOM OF DENMARK-4|. 032298 ad,/a®%9, 568, §73. ¢0
KI NGDOM OF DENMARK-7|. 0%72#/5DfL/0om@2, 689, §37. 10
KI NGDOM OF DENMARK- 4|. 592 B,995Q,a8%D, 841, §33. §5
111, 800, @88, 972,[743.|85

(1,934,5[00, 5/94)

138,972,[743.|85

(1,934,5[00, 5/94)
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MEX BONOS DESARR FI X RT3®, D04 1B8 W, 276119, J74. ¢ 9
MEX BONOS DESARR FI X RT4®,. 504 ,1006,291108, 159. 30
MEX BONOS DESARR FI X RT3®, DO ,1GB R, 2805, 94. §2
MEX BONOS DESARR FI X RT:T7, 26¢- A6Y ,12201,5§16. § 6
MEX BONOS DESARR FI X RT:T, 560 OO0, 12011,48d41. 47
MEX BONOS DESARR FI X RT3®, 04 200 ®,61/99, §08. 14
MEX BONOS DESARR FI X RT44,03 00 @&10,125 0,5795. 0 6
MEX BONOS DESARR FI X RT3B, 504 208®,5048321, 447 . 20
MEX BONOS DESARR FI X RT:1,09 @4 BK6E 1818 &,0§84 . ¢ 4
MEX BONOS DESARR FI X RT23, 304 ,3B8M,13313B, §77. §3
MEX BONOS DESARR FI X RT57209Dk00B, 973127 7. 6|4
297,20[0,08602,693,[476.[25
(2,176, 1]18, 7/48)
352,693,476.[25
(2,176, 1]18, 7/48)
POLASBDVERNMENT BOND-[5. 0%- D®/OfL®OB4054, 0B5. 0[0
POLABDVERNMENT BOND-|5. 75®4-710:¢ ,00t0 2,501 1, 420. ¢ 0
POLASDVERNMENT BOND-|5.5%- DHOD)®0D5157, 71 5. 0|0
POLASDVERNMENT BOND-[6. 23%5D9|, DOA2Z94, 3p0. 0[0
POLABDVERNMENT BOND-|5.0%- 1®/0p)®#/0B5303, 4B5. 0|0
POLASDVERNMENT BOND-|5. 2504-20(¢,100®,5707, 450. ¢ 0
POLASBDVERNMENT BOND-[5.5%- #®/0fL®0®5810, 94 0. 00
POLABDVERNMENT BOND-[5.25%920| DOK®2238, 6/60. 0|0
POLASDVERNMENT BOND-|5. 73%22D| DOB2890, 5/60. 0|0
POLASBDVERNMENT BOND-[5. 75%3DD[, 0952808, 800 . 0[0
POLABDVERNMENT BOND-|5. 73%529| 0om2578, 258. 5|0
65,700, 0060,055,423.50
(1,729,147, 8/04)
69, 055, 423. 50
(1,729, 1147, 8/04)
REPUBTLI C O F 5 O U T H
AFRICA-8.75%-14/12/2/1 18,60Q,009, 996, 109. 34
REPUBTLI C OF 5 O U T H
AFRICA-13.5%-15/09/15 10,00Q, 008,115, d19.00
REPUBTLI C O F 5 O U T H
AFRI CA-8.25%-17/09/15 15,009, 006,527, 159. 00
REPUBLI C OF SOUTH AF[RI CIAG,80 ®Ps- A0, 124 8,16 7. § 0
REPUBTLI C O F 5 O U T H
AFRICA-7.25%-20/01/1/5 15,00Q, 008,678, §26. 50
REPUBTLI C O F 5 O U T H
AFRICA-6.75%-21/03/3/1 10,00Q,000,063,d70.00
REPUBTLI C OF 5 O U T H
AFRI CA-10.5%-26/12/2|1 40,009,049, 457, 416. 00
REPUBLI C OF SOUTH AF[RI CAG,60 GPs- 010LE 0627/ 62,892 . 0
138,600, @60, 403,(758.|84
(1,383, 7[14,5/81)
150, 403,[758.[84
(1,383, 7[14, 581)
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BELGIKUMMGDOM- 4. 0%- 14403/2,8700[, 00D, 843, 473. 9|5
BELGIKUMMGDOM- 4. 25%- 14/ 097 ,2800|, 00D, 043, 4[79. 4|5
BELGIKUMMGDOM- 3. 5%-15/03/12,8150[, 000, 235, 2[70. 8/9
BELGIKUMMGDOM- 8. 0%- 15403/2,8000[, 008, 545, 4B83. 0/0
BELGIKUMNGDOM- 3. 75%-1%/093,2800|, 008, 498, 8[71. 6|8
BELGIKUMMGDOM- 2. 75%- 1¢/ 031,2800[, 00D, 603, 5R2. 5/0
BELGIKUMNGDOM- 3. 25%- 16¢/ 092 2840, 008, 098, 840. 4|4
BELGIKUMNGDOM- 4. 0%-17/03/2,8800|, 008, 280, 865. 6|8
BELGIKUMMGDOM-5. 5%-17/409/2,8400[, 00DP, 886, 881. 0|4
BELGIKUMMGDOM- 4. 0%- 18/03/12,8800[, 00D, 047, 5B4. 4|2
BELGIKUMNGDOM- 4. 0%-19/403/2,8050|, 00D, 336, 4B34. 8|1
BELGIKUMMGDOM- 3. 75%-2¢/ 093,28B00|, 0086, 146, 463. 0|9
BELGIKUMMGDOM- 4. 25%-21/093,2850[, 008, 650, 608. 3|9
BELGIKUMNGDOM- 4. 0%-22/03/2,8000|, 008, 415, 8R1. 3|0
BELGIKUMMGDOM- 4. 25%- 22/ 091,2800[, 00D, 730, 8J14. 0|0
BELGIKUMMGDOM- 4. 5%-26/,03/28600[, 000, 877, 5B84. 0/0
BELGIKUMNGDOM-5. 5%-28/03/42,8350|, 00, 665, 6[L1. 8|2
BELGIKUMMGDOM-5. 0%-35/03/4£2,8050[, 008, 117, 011. 7|8
BELGIKUMMGDOM- 4. 25%- 41/ 032,2830[, 00D, 579, 166. 4|8
BONOS Y OBLI G DEL ES[TADO2D205mBO0D3190/3Y4. 58

ESTADO-4.25%-14/01/ 3 8,800 008, 941, 8[68.

w
N

T
B ONOS Y OB LI [ D EL
1
G

B ON O S Y OB L | D E L

ESTADO-4.75%- 14/ 07/ 3|0 5,300/, 009, 444, 74 3. 0|0
BONOS Y OBLI G DEL ESTADG- ®03dpOD&H, DQA31LR6. 0|0
BONOS Y OBLI G DEL ESTAD@- #00p0OD®/, G1A3IB[75. 7|8
BONOS Y OBLI G DEL ESTADQ- 300pODD, 2863 Q2PB5. 2|1
BONOS Y OBLI G DEL ESTADG- 200p0D®/, @B030R2. 0|4
B ONO S Y OB LI G D E L

ESTADO-3.15%- 16/ 01/ 3|1 7,100, 006, 945, 9B 8. 2|2
B ON O S Y OB LI [ D EL

ESTADO-4.25%- 16/ 10/ 3|1 4,900/, 004,900, 479. 71
BONOS Y OBLI G DEL ESTADQ- 35®pO0DDP/, 3963 86B88. 1{7
BONOS Y OBLI G DEL ES[TADG-Y5®DpO0DB, O0D6K636/08. 6|2
BONOS Y OBLI G DEL ESTADG-, 4#0DpOD®, 6BHK30P8. 7|2
BONOS Y OBLI G DEL ESTADQG- 60®pOD®, 6ZR3APB 3. 5/6
BONOS Y OBLI G DEL ES[TADG- 9203®p0D®/, 86143 D|L4. 2|0
BONOS Y OBLI G DEL ESTADG- 200p0d®/, 84A30L6. 9|2

B ONO S Y OB LI G D E L
ESTADO-4.85%-20/ 10/ 3|1 3,700, 008, 566, 9|7 9.

[e)
N

BONOS Y OBLI G DEL ESTAD@- 20®Dp0DdD/, 0823 0[76. 0|0

BONOS Y OBLI G DEL ES[TADG-40®pOoD8®,85638PR7. 2|1

B ON O S Y OBL I [ D E L
ESTADO-4.65%- 25/ 07/ 3|0 1,100, 000955, 771L. 85

BONOS Y OBLI G DEL ESTADQ-, 209p00D2®/, 0B3R36B3. 8|2

BONOS Y OBLI G DEL ESTADQG-, ®50p0p028/, 08683 0H0. 4|4

B ON O S Y oBLI [ D EL
ESTADO-5. 75%- 32/ 07/ 3|0 3,500/, 008, 291, 410.

BONOS Y OBLI G DEL ES[TADQG- 20DpH03®D, 34PA35B9.

BONOS Y OBLI G DEL ES[TADQ@- 809p0404®/ 248306 7.

BONOS Y OBLI G DEL ESTADG-,40Dp0#9DP, 82536R9.

BUNDESOBLI GATI ON- 4. 0|%- 1%/, T®0OL D06, 951, 7B 3.

|| O|W|O|W|IN]|F
O O o N b OO WU

BUNDESOBLI GATI ON- 2. 2[5%- 14104 DDD, 135, 189.
BUNDESOBLI GATI ON- 2. 5|%- 14/, bONOL®0D, 570, 4B89.
BUNDESOBLI GATI ON- 2. 5|%- 1%/, GD0RpD0H, 751, 3BO.
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BUNDESOBLI GATI ON- 2. 2|5%- 855040, DOO®, 735, 2R 4. 9/0
BUNDESREPUB. DEUTSCHLAND-4.P5%-14/01

/ 04 14,50Q, 009, 223, 435. 45
BUNDESREPUB. DEUTSCHLAND-4.RP5%-14/ 07

/ 04 4,700/, 00b,029,5P9. 7|2
BUNDESREPUB. DEUTSCHLAND-3.F5%-15/01

/ 04 5,200/, 009,614, 2B7. 7|2
BUNDESREPUB. DEUTSCHLAND-3.RP5%-15/07

/ 04 5,000/, 00b, 414, 660. 5/0
BUNDESREPUB. DEUTSCHLANDB-, 309p0D®/ A8R20O]R9. 8|4
BUNDESREPUB. DEUTSCHLANB- ®0®p-0DI®Y,07m0 12,0062 . T4
BUNDESREPUB. DEUTSCHLAND- 460p0OD®, 0260487 4. 4/6
BUNDESREPUB. DEUTSCHLAND-3.F5%-17/01

/ 04 7,600/, 008, 650, 8p52. 7|6
BUNDESREPUB. DEUTSCHLAND-4.RP5%-17/07

/ 04 5,750/, 006, 739, 783. 1|5
BUNDESREPUB. DEUTSCHLANDB- 400p0D®/, O8004889. 9|6
BUNDESREPUB. DEUTSCHLAND-4.RP5%-18/07

/ 04 6,300/, 00,522, 3L5. 9|2
BUNDESREPUB. DEUTSCHLAND-3.F5%-19/01

/ 04 1,900 00DP, 228, 4B3. 6{2
BUNDESREPUB. DEUTSCHLANDB- 30®Dp0o0D®/, aB8502H3. 6/2
BUNDESREPUB. DEUTSCHLAND-3.RP5%-20/01

/ 04 4,300, 0046, 943, 103. 7|0
BUNDESREPUB. DEUTSCHLAND- 30000200 ,06/5 30,4456 . ¢ 2
BUNDESREPUB. DEUTSCHLAND-3.RP5%-21/07

/ 04 12,20Q,0068,079, 483. 20
BUNDESREPUB. DEUTSCHLAND-6.P5%-24/01

/ 04 4,600/, 0006, 728, 7R 8. 6|6
BUNDESREPUB. DEUTSCHLANDR-A0DQHpODB, 2BR00R 8. 0|7
BUNDESREPUB. DEUTSCHLAND-5.p25%-28/0

1/ 04 2,200/, 008, 198, 9p4. 9|2
BUNDESREPUB. DEUTSCHLAND-4.[5%-28/07

/ 04 1,780 00B, 394,5pR4. 7|0
BUNDESREPUB. DEUTSCHLAND-6.P5%-30/01

/ 04 4,150, 006, 524, 5P2. 6|5
BUNDESREPUB. DEUTSCHLANDB- D5%p003dD/, 61A00R 1. 3|7
BUNDESREPUB. DEUTSCHLAND-4. [5%-34/07

/ 04 5,900/, 008, 294, 540. 3|7
BUNDESREPUB. DEUTSCHLANDB- 200p03®b/, 0560203. 3|6
BUNDESREPUB. DEUTSCHLAND-4.RP5%-39/ 07

/ 04 3,800/, 00, 186, 915. 2|6
BUNDESREPUB. DEUTSCHLAND-4.F5%- 40/ 07

/ 04 4,900/, 00D, 229, 140. 0|3
BUNDESREPUB. DEUTSCHL|AND-13 52®p0040D/, 0B8B0OP 3. 6/5
B UON.I P OLI1I ENNALI DEL
TES-3.75%-13/12/ 15 7,500, 00D, 643, 742. 7|5
BUONI POLI ENNALI DEL| TES,30DpO0DH®, 66505R6. 8|5
B UON.I POLI1I ENNALI DEL
TES-4.25%-14/08/01 10,009, 000,325, 205. 00
B UON.I POLI ENNALI DEL
TES-4.25%-15/02/01 11,20Q, 000,629, 345. 76
BUONI POLI ENNALI DEL| TES,JO0OOPQROD®, 04A151. 0|5
BUONI POLI ENNALI DEL| TES-,300pODD, 660181B832. 0/0
B UONII POLI ENNALI D EL
TES-3.75%-15/08/01 12,00Q,00DP, 272, 955. 60
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B UON.I POLI ENNAILI D EL
TES-3.75%-16/08/01 12,509, 00D, 718, 457. %0
BUONI POLI ENNALI DEL| TES8- 6#00pO0DB, 0Z2R09P 8. 0|0
B UON.I POLI1I ENNALI D EL
TES-5.25%-17/08/01 7,500/, 00D, 997, 175. 0/0

BUONI POLI ENNALI DEL| TEZ- 209p0p0D®, 83350156 . 0/0

BUONI POLI ENNALI DEL| TES, 209p00D®/,/ 38/7086P6. 1|2

B UON.I POLI1I ENNALI DEL
TES-4.25%-19/02/01 6,300/, 006, 376, 3[08. 7|5
BUONI POLI ENNALI DEL| TES-, 909p0D®/, 03B8086K 3. 0|0
B UON.I POLI1I ENNALI D EL
TES-4.25%-19/09/01 6,790/, 006, 842, 942. 3|0
BUONI POLI ENNALI DEL| TES-,40Dp0D2®/, 03A05[70. 3|3
B UON.I POLI ENNALI D EL
TES-4.25%-20/03/01 3,300/, 008,300, 9¢42. 8|1
BUONI POLI ENNALI DEL| TES$- 92500020/, 8370YP2. 2|5
B UONII POLI ENNALI DEL
TES-3.75%-21/08/01 5,100/, 0046, 828, 83. 3|1
B UON.I POLI1I ENNALI DEL
TES-4.75%-21/09/01 6,900/, 00D, 032, 9B5. 4|0

BUONI POLI ENNALI DEL| TEQ-, 3000022/, 88/700B84. 8|0

BUONI POLI ENNALI DEL] TESH5®D05@0D2529/, @05 .00

B UONII P OLI1I ENNALI DEL
TES-4.75%-23/08/01 1,000, 000999, 75B8. 30

BUONI POLI ENNALI DEL|] TES, 2.10p02I3,19105,1428. 38

BUONI POLI ENNALI DEL| TES, 300p02®/,068300211. 5|1

B UON.I P OLI1I ENNALI DEL

TES-7.25%-26/11/01 4,100/, 006,921, 286. 5|8
BUONI POLI ENNALI DEL| TES, ®0DpO0Dd0B/, 25R0568. 0|0
B UONII P OLI1I ENNALI DEL

TES-5.25%-29/11/01 6,500/, 006, 476, 1p4. 1|0
BUONI POLI ENNALI DEL| TES,GO00p03d6/, 0260503. 9|8
B UON.I POLI1I ENNALI DEL

TES-5.75%-33/02/01 6,200/, 006, 374, 1[75. 9|8
BUONI POLI ENNALI DEL| TEQ-300p03d8, 08R20X64. 9|2
BUONI POLI ENNALI DEL| TES,400pO0®B, 025086R 7. 9(9
BUONI POLI ENNALI DEL| TES-.-500p0p03%/, 0870869 . 5|5
BUONI POLI ENNALI DEL| TES,200p00®/, 98A08BR 7. 5|2
FI NNI SH GOVERNMENT- 3|. 123%3540[, 0901826, 0P3. 6/9
FI NNI SH GOVERNMENT- 4|. 25 %- B%/0) D/O0®4 705, 788 . 2|3
FI NNI SH GOVERNMENT- 1. 75%- 1&/0p ©#/0D5235, 84 2. 6(7
FI NNI SH GOVERNMENT- 3|. 873%52D(, 09015347, 207. 3|2
FI NNI SH GOVERNMENT- 4[. 372%2D9} ODP0&45, 6[]L5. 7|2
FI NNI SH GOVERNMENT- 3|. 372%0Z0f, 04P1361, 302. 8|2
FI NNI SH GOVERNMENT- 3]. 5%-12200p/0D®», 380, 37 4. 0|4
FI NNI SH GOVERNMENT- 4|[. 0%225%R20f /008, 031, 7p1. 5|2
FRANCEBEOVT OF)-4.0%- 1|3/ 1®/,2%0[, 009, 764, 189. 8|4
FRANCBOVT OF)-4.0%- 14/ 048/,2%0[, 008, 565, 4p1. 1|1
FRANCBOVT OF)-4.0%- 14/ 1@/, 20|, 009, 029, 547. 2|4
FRANCBEOVT OF)-3.5%-1|5/048/,2%0[, 009, 441, 6B1. 5/0
FRANCBOVT OF)-3.0%- 15/ 1®/,2%0[, 008, 788, 2pb6. 3|5
FRANCBOVT OF)-3.25%-|16/04,/2%(Q, 00b, 638, 4960. 48
FRANCEBEOVT OF)-5.0%- 1|6/ 10Y,2%0Q, 008, 441, 186. 20
FRANCBOVT OF)-3.75%-|17/ ®4/02%|, 006, 765, 9R 8. 2/0
FRANCEBEOVT OF)-4.25%-|117/ 50/02®|, 006, 943, 5835. 4|0

51/110



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodooonn

FRANCBOVT OF)-4.0%- 1|8/ 04/, 30|, 008, 641, 809. 2/0
FRANCBOVT OF)-4.25%-(18/ 10/82®|, 00D, 106, 298. 2|6
FRANCEBOVT OF)-4.25%-|119/ ®4/4D%|, 00101, 029, 367. 80
FRANCBOVT OF)-8.5%- 19/ 10/, ®%0[, 000, 531, 473. 9|3
FRANCBOVT OF)-3.75%-119/ 50/6D2d®»|, 006, 398, 8[79. 7|6
FRANCBOVT OF)-3.5%-2|0/ 046/, 2%0[, 00D, 204, 7R 2. 5/6
FRANCBOVT OF)-2.5%- 2|0/ 1@/, 390,00, 414, 5p3. 1|1
FRANCBOVT OF)-3.75%-|21/00,/®%Q, 00D, 102, 307. 26
FRANCBOVT OF)-3.25%-|121/ BQ/A5D®|, 006, 042, 4p58. 9/5
FRANCBOVT OF)-3.0%- 2|2/ 042/,3%0[, 00D, 465, 94 0. 8|6
FRANCBOVT OF)-8.5%-23/04/,290|, 006, 309, 596. 0/0
FRANCBOVT OF)-4.25%-|123/ BQ0/7D%®|, 008, 548, 305. 8|2
FRANCBOVT OF)-6.0%-2|5/1@&/, 390,006, 331, 5B2. 0/0
FRANCBOVT OF)-5.5%-29/04/ 350|, 000, 843, 890. 2|6
FRANCBOVT OF)-5.75%-|32/ BQ/LD%®|, 00D, 217, 6P 0. 8|5
FRANCBOVT OF)-4.75%-|35/ @4/52%|, 008, 723, 3R7. 2|5
FRANCEBOVT OF)-4.0%- 3|8/ 138/,2%0|, 008, 752, 450. 0/0
FRANCBOVT OF)-4.5%- 4|1/ 04/, 5%0[, 009, 391, 0 7. 0|0
FRANCBOVT OF)-4.0%-5|5/042/,5%0[,00B,917, 6B65. 5/0
FRANCBOVT OF)-4.0%-6/0/ 08/, B590|, 008, 206, 906. 7|2
FRANGBVT OF)-3.5%-26|/04/52%00[, 008, 473, 3R4. 0/0
FRENCH TREASURY NOTE-2. 3%61490[, ®DB12Z 14, 0B2. 4|3
FRENCH TREASURY NOTE-3. @%7Do|, ODB1377, 9H54. 8|3
FRENCH TREASURY NOTE-2. 3%2D%(, O0DM1259, 3p7. 0|4
FRENCH TREASURY NOTE-2. 0%6DD|, 00DM01B71, 6pP1. 8|4
NETHERLGAOMESRNMENT- 3. 15%-5,43 ®0|/ A®Gd, 629, 408. 2|5
NETHERLGAOMERNMENT- 2. T5%-4,579Q,/A®9, 017, 669. 1|5
NETHERLGAOWMESRNMENT - 3. 25 %-3,58 20/ G0, 126, 582 . 8|8
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