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12,394, 26, 315 9, 455, 090, 981
10, 000 1,908 79 ) 142, 3@, 828 1,852 22 ) 127, 617,
10, 000 25 00 10, 000 25 00
98, 4901|958 89, 8931|873
8,936, 73p)| 658 7,027,68p, 217
3,359, 03K 699 2,337,51p, 891
12,394,208, 315 9,455, 09p, 981
64,932,334, 522 51,046, 82, 554
10, 000 10, 000
2 %0%0 o000 1,9089 2%0%0 o000 1,8522
10, 000 25 00 10, 000 25 00
x +10, 000 162, 330 B 28 x +10, 000 127,617} 231
104 23 23 110 24 24
12,032, 950,171 9, 151, 090, 312
10, 000 1,897 38 ) 139, DOo4H, 760 1, 847 05 ) 123, 860,
10, 000 25 00 10, 000 25 00
85, 2271|384 97, 4861|243
8,728, 72B] 619 6,821, 10K, 069
3,218, 99p| 168 2,232,50p, 000
12,032,981, 171 9,151, 09p, 312
63,418, 3P4, 345 49,544, 27,523
10,000 10,000
> x10,000 1,8938 X x10,000 1,8405
10,000 25 00 10,000 25 00
x +10, 000 158, 545 F60 x +10, 000 123,860|] 568
105 23 23 10 111 24 2 4
11,519, 92B, 006 8,892,589, 191
10, 000 1,885 17 ) 132, D®®, 930 1,838 24 ) 120, 937,
10, 000 25 00 10, 000 25 00
76, 5931|1880 77, 789|979
8,411,014} 703 6,660, 60R, 889
3,032,314))| 423 2,154, 19p, 323
11,519,983, 006 8,892,58p, 191
61,107,514, 337 48,374,917, 750
10, 000 10, 000
L x10,000 1,88587 L x10,000 1,83834
10, 000 25 00 10, 000 25 00
x +10,000 152, 768 D 30 x +10, 000 120, 937} 444
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59,058, 7H7,. 146 47,563, 5§
10,000 10,000
L %10.000 1,8817 L %10,000 1,82866
10,000 25 00|| |10, 000 25 00
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273,938,839 267,043,778, 895)067
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38,136, 56B, 560
184,778,714
7,406,384, 684
24 50,363,131
36,385,pP87
78,979,497
1,111,54d,294
41,293,195
65,896,199
2,419,874, 083
24,322,956, 024
2,398,18(d, 052
5,213, 185
3,821, 418
60, 258,65
29,210, 54
290,988,506
30,914,95[8,590
US TREASURY N/B 0.783%, 170, 00015, 269, b53]. 12
US TREASURY N/B 4.23%, 910, 00020, 767, p21|. 18
US TREASURY N/B 4.23%, 500, 00011,531, 32| 86
US TREASURY N/B 4% 16,610,00018, 264, b11]|. 80
US TREASURY N/B 2. 1269%40] 000 7,035,806)]28
US TREASURY N/B 1.828%180,00011, 747, V34|. 37
US TREASURY N/B 3.5%, 140|000 10, 423, B84|. 37
US TREASURY N/B 3.5%W, 500|000 2,851, 17187
US TREASURY N/B 2.783%, 500, 00017,058, h76|. 64
US TREASURY N/B 2.73%, 000,00013, 206, b62|. 56
US TREASURY N/B 3.625%200]/ 000 1,392,843)75
US TREASURY N/B 6.25%00, P00 914, 953. 12
US TREASURY N/B 5.375%00] 000 4,915, 58595
US TREASURY N/B 4.2%2%, 200, 00024, 992, F65|. 72
143,65p, 00060, 372,]003.59
(11,471, 889,(0L®@0)807, 308 206)
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[CANADA-GOV' T §.75% 3,600/ 000 5,278, 320J00
3,600/ 000 5,278,320]00
(288,25p,000)422, 6356, 0/82)
[AUSTRALI AN GOVJT. 6% 2,470/ 000 2,802, 832]50
2,470/ 000 2,802, 832]50
(199,60p, 700)226, 49F, 8/94)
TREASURY 4% 650, P00 736, 502. 00
TREASURY 1.75% 4,850/ 000 5,016, 35500
TREASURY 3. 75% 2,400/ 000 2,776,080]00
TREASURY 3. 75% 1,500[ 000 1,735, 05000
TREASURY 8% 1,740/ 000 2,600, 7178]00
TREASURY 6% 3,880/000 5,610, 2/l86]00
TREASURY 4.75% 2,470/ 000 3,151, 398]90
TREASURY 4.25% 700, P00 823, 634. 00
TREASURY 4.25% 3,530/ 000 4,153, 468]60
21,720,00026, 603, b52]. 50
(2,796, 8B4, 4B0)425, 7B9,l455)
[STNGAPORE GOV'|T 4% 2,500/ 000 2,990, 000)]00
2,500/ 000 2,990, 000]00
(159, 80p,000)191, 12D, 8/00)
[MALAYSI AN GOV'|T 4. 262%000, 000017, 702, hao|]. 00
17,000,00017, 702, hao|l. 00
(443, 19p,000)461,50Pp, 6/10)
SWEDEN GOVT 3.75% 7,000/ 000 7,869, 750]00
SWEDEN GOVT 4.25% 11,000, 00012, 986, B80|. 00
18,000, 00020, 856, L30]. 00
(209,34p,000)242,55b, 7/91)
[NORWEGI AN GOV'|T 6.5%0, 400, 00010, 913, F60|. 00
10, 400, 00010, 913, f60|. 00
(142, 48p, 000)149, 518, 5[12)
DENMARK - BULLUET 4%12, 050, 00014, 434, p95|. 00
DENMARK - BULLET 4% 8,000/ 000 9,583, 200]00
DENMARK - BULLIUET 7% 3,310/ 000 5, 148, 7105]00
23,360, 00029, 166, b00|]. 00
(325, 63B,400)406, 58P, 4[04)
[MEXI CAN BONOS |8 % 60,340,00069, 197, B08|l. 60
60, 340,00069, 197, B08|.60
(363, 24p,800)416,56F, 7/97)
[POLAND GOVT BQOND 4. 138% 740/, 00013, 643, B20]|. 00
13, 740, 00013, 643, B20|. 00
(339,51b, 40Q0)337, 13B, 7[92)
DEUTSCHLAND RHP 4.252, 000/ 000 2,138, 900]00
DEUTSCHLAND RHP 4.25B 000/ 000 1,069, 450)]00
DEUTSCHLAND RHP 3.59% , 000/ 000 2,232, 400]00
DEUTSCHLAND RHP 3.59, 950|000 2,176, 590)]00
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DEUTSCHLAND RBP 4.253 150[ 000 3,722, 670)]00
DEUTSCHLAND RHBP 4.25® 810/ 000 9,229, 85800
DEUTSCHLAND RHBP 4.252 680/ 000 3,167, 224)J00
DEUTSCHLAND RHBEP 2.5% , 000/ 000 7,659, 40000
DEUTSCHLAND RHEP 2.5%, 000/ 000 5,471,000)00
DEUTSCHLAND RHBP 5.59%l, 500/ 000 2,201, 250]00
DEUTSCHLAND RHBP 4. 759%00, P00 297,920. 00
BTPS 3.75% 12,790, 00012, 680, pPo6l. 00
BTPS 4.75% 18,300,00018, 508, p20]. 00
BTPS 6% 1,200/000 1,202, 040]00
BTPS 5% 360, P00 317, 700. 00
BTPS 5% 6,200/ 000 5,451, 04000
FRANCE O.A.T. |4% 480, P00 496, 944. 00
FRANCE O.A.T. |3.25%16, 500, 00017, 768, B50|. 00
FRANCE O.A.T. |5% 2,480/ 000 2,852, 24800
FRANCE O.A.T. |5% 520, P00 598, 052. 00
FRANCE O.A.T. |5.75% 5, 790/ 000 7,671, 7150)00
FRANCE O.A.T. |4.5% 7,550/ 000 8,699, 865)]00
NETHERLANDS GQVT 4.5 200|000 8,367, 840]00
SPANISH GOV' T |4.25% 8, 800|000 8,631, 040]00
SPANISH GOV' T |5.5% 5,000]000 4,909, 000]00
SPANISH GOV' T |4. 7% 500, P00 402,650. 00
BELGIAN 0307 d4.25% 3,150/ 000 3,334, 33800
BELGI AN 4. 5% 200, P00 220,680. 00
BELGI AN 0320 4.25% 700, P00 750, 820. 00
REP OF AUSTRIA 3.4% 1,360/ 000 1,450, 44000
REP OF AUSTRIA 3.2% 6,640/ 000 7,141, 320)J00
REP OF AUSTRIA 3.2% 2,200/000 2,366, 10000
REP OF AUSTRIA 4.359%,400/000 1,603, 000)00
REP OF AUSTRIA 6.259%,100/000 1,503, 480]00
REP OF AUSTRIA 4.159%,400/000 1,601, 992]00
REP OF AUSTRIA 4.15% 300, P00 343,284. 00
FINNISH GOV' T |3.875%,800/000 10,010, p00|. 00
FINNISH GOV' T |4.375%,200/000 2,597, 100]00
157, 41p, 00070, 846,/861.00
(16,318,694 (710/0)711, 6/94)]079)
33,058,531, 8060 798, 861)422
(33,058, 531 ,(48060)798, 861 )422)
[ONTARI O PROVINCE 4.4%, 000/, 00010, 921, L00]|. 00
10,000,00010,921, Loo]. 00
(800, 70p,000)874, 45p, 4|77)
800, 70p, 000874, 45p, 4|77
(800, 70p, 00Q)874, 45Pp, 4[77)
KFW 4.875% 8,000/000 9,268, 800J00
CAIl SSE AMORT DET 5. 259 00| 000 8,332, 400]00
BK NED GEMEENTEN 5. 1®5000| 000 8, 936, 000000
OESTER KONTROUBK 1. 22%000/, 00012, 132, p0O]. 00
COUNCIL OF EUROP 4% 3,000/ 000 3,206, 550]00
EURO BK RECON&DV 1.6®5000| 000 9,212, 850]00
EUROPEAN I NVT |BK 4.8&5000| 000 9,200, 000]00
COUNCIL OF EUROP 5. 125900 000 8,587, 875]00
EUROPEAN | NVT |[BK 5. 125000]/ 000 5,847, 500)00
67,900,00074,724,b575]. 00
(5,422, 4b4a, Qm0)967,5p4,[559)
EUROPEAN | NVT |BK 4.8T758M0| 000 1,555, 960]00
1,400/ 000 1,555, 960]00
(180, 27B,000)200, 36p, 9/69)
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24 31

33,889,085, 457

96,823,077

33,792,262, 380

46,533,531, 056

0.7262

24 31

43,148,817,4011

497,783, 893

42,651,033,518

30,294,288, 664

1.4079
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(1)
10
33,220
18,887
5
(2)
1
2
3.
4.
24 31
129 409,174,234, 716
3 2,976,037,0966
132 412,150,272, 682
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23 3 31 24 3 31
7,654,615 7,798,082
100, 129 96, 609

2 1,594
461, 977 406, 697
1544,381 1497,131
1195,353 1170,156
116, 799 -

2,979 1,757
8,785 -
9,067, 453 8,972,029
2135,328 2120,876
2178,423 2132,336
313, 752 253,213
33,466 22,377
6, 662 6, 662
586 8,170
40,714 37,210
1190,699 1190,699
275 185
25,824 -
49,000 -
48,000 -
217,799 190, 884
572,266 481,307
9,639,719 9,453, 336
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23 3 31 24 3 31
13,180 18,168
516, 160 339,611

146 158
7,315 7,315
193,778 163,484
314,921 168, 652
94,353 32,463
11,716 10,892

- 36,590
103,938 104,985
739,349 542,711
119,390 114,893
54,977 55, 470
174,368 170, 363
913,718 713,075
1,000,000 1,000,000
660, 443 660, 443
2,854,339 2,854,339
3,514,783 3,514,783
83,040 83,040
3,092,001 3,092,001
1,036,176 1,050, 436
4,211,217 4,225,478
8,726,001 8,740,261
8,726,001 8,740,261
9,639,719 9,453,336
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22 4 1

23

24 3 31 )

2,555,478 3,037,583
14,208 25,800
1,898,980 1,970, 292
311,865 332,526
4,780, 534 5,366,202
1,272,371 1,402,793
17,415 22,521
1,444 323
776, 846 967, 154
347,459 390, 141
429,387 577,013
281, 257 266, 632
101, 333 96, 076
18,324 19,416
65,644 66, 048
6, 857 6, 780
2,662 3,346
7,844 484
2,450, 6638 2,755,501

1,406, 694
63,577
1,140, 380
202, 737
17,264
103, 938
228,532
1,641
100
27,287
22,389
238,996
54,668
79,928
135,011

1,532,277
70, 098
1,219,741
242,437
2,242
104, 985
246,627
1,974
200
32,460
24,888
237,951
53,431
85, 762
149, 865

2,316, 454

2,472,666

13,410

138,034
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22 4 1 ( 23 4 1
23 3 31 ) 24 3 31 )
5,008 4,070
20,750 12
L 265 275

- 15, 785

467 3,513
28,491 25,657

- 506

39 -

39 506
41,862 163,185
213,467 %611
%65, 874 3% 400
34,623 -
513, 965 4,011
472,102 159, 174

2,290 2,290
68, 487 142,624
66, 197 144,914

405,904

14,260
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22 4 1 ( 23 4 1
23 3 31 ) 24 3 31 )
1,000,000 1,000,000
1,000,000 1,000,000
660, 443 660, 443
660, 443 660, 443
] 2,854,339
2,854,339 ]
2,854,339
2,854,339 2,854,339
660, 443 3,514,783
2,854,339 -
2,854,339 -
3,514,783 3,514, 783
83,040 83,040
83,040 83,040
3,092,001 3,092,001
3,092,001 3,092,001
1,448,381 1,036,176
6,300 -
405,904 14,260
412,205 14,260
1,036,176 1,050, 436
4,623,423 4,211,217
6,300 -
405,904 14,260
412,205 14,260
4,211,217 4,225,478
6,283,866 8,726,001
2,854,339 ;
6,300 -
405,904 14,260
2,442,134 14,260
8,726,001 8,740,261
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468,586 448,266
69, 633 52,268
48,580 42,472
42,292 39,904
106, 485 38,408
735,577 621, 320
586,024 616, 061
149,552 5,259
6,928 5,259
6,928 5,259
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2
23 3 31 24 3 31
- 40. %9
- 0.50
) 48. 41
- 1.44
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3
23 12 2
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( 22 4 1 ( 23 4 1
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