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35,116,393 31,126,369
12,021,469,285 11,329,259,975
144,338,300 157,066,600
79 70
12,200,924,057 11,517,453,014
12,200,924,057 11,517,453,014
102,641,491 93,865,976
38,258,310 60,535,701
1,718,633 1,476,876
34,372,600 29,537,504
176,991,034 185,416,057
176,991,034 185,416,057
N 17,106,915,273 . 13,409,425,260
) 5,082,982,250 ) 2,077,388,303
238,314,404 179,814,113
12,023,933,023 11,332,036,957
12,023,933,023 11,332,036,957
12,200,924,057 11,517,453,014
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8,699 6,501
498,327,468 2,399,066,590
498,318,769 2,399,073,091
3,610,719 2,983,535
72,214,317 59,670,619
75,825,036 62,654,154
574,143,805 2,336,418,937
574,143,805 2,336,418,937
574,143,805 2,336,418,937
39,874,576 133,225,410
5,339,944,297 5,082,982,250
1,018,376,468 1,005,182,217
1,018,376,468 1,005,182,217
10,340,939 9,532,870
10,340,939 9,532,870
216,804,253 193,248,927

5,082,982,250

2,077,388,303
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5,082,982, 250 2,077,38¢, 303
17,106,91p, 273 13,409, 42p, 260
0.702Pp 0.8451
7,029 8, 451
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24 3 16 24 6 15
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B —
C 472,353)112
D 299,980) 829
E=A+B+|C+D 857,978 395
F 19,027, 12|7, 073
G=E/ F* 10, 000 450
H 6 0
| =F* H/ 1{0, 000 114,162)|762
24 6 16 24 9 18
A 97,099,|075
B —
C 424, 911) 463
D 243,856)]820
E=A+B+|C+D 765, 867358
F 17,106, 91|5, 273
G=E/ F* 10, 000 447
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| =F*H/ 1J0, 000 102,641 )491
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E=A+B+|C+D 607,242 798
F 13,409, 42|5, 260
G=E/ F* 10, 000 452
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12,168, 30p, 024 11,486, 711, 026
2,183, 040 699, 539
144,338,/]300 157, 066,/600
146, 521,/340 157, 766,/139
146, 521,/]340 157, 766,/139
10,388, 411,066 7,963,21Q9, 779
1,633,373,618 3,365,734, 108
12,021, 78, 684 11,328, 944,887
12,021, 78K, 684 11,328, 944,887
12,168, 30p, 024 11,486, 711,026

16

15

37/85



EDINETOOOO
DO0O0O0Do00OooOd(ELs1s)

Ooooooooooooooooooad

24 9 18 25 3 15
24 3 186 24 9 19
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2,444,380,195 2,425,200, 287
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24 9 18
1
65, 291, 960 66,015, 600723, 640
5,611 489 5,642|700 31,2720
5,060[ 1290 5,104/ 000 43, 880
7,470/| 639 7,626|600 155,970
3,962 089 4,022|400 60, 320
58,537, 190 59,705/, 20a, 168|010
145,938, 460 148, 116,50D, 183|040
25 3 15
1
66,208, 041 66,350, 400142, 589
5,602| 809 5,643|600 40, 800
17,264, 280 17,403/, 600139, 820
2,238 309 2,238 000 300
4,001 0490 4,024 800 23, 760
3,303| 639 3,307|700 4,070
3,114| 309 3,144|000 29, 700
67,219, 380 67,537, 800318, k20
168, 95, 741 169, 64H,900698, 1509
1 T-NOTE 160831 900, 000.00 914, 76b. 62
1.125 T-NOTE 190531 600, 000.00 507, 4201.87
1.25 T-NOTE 150930 500, 000.00 511, 56PR.50
1.375 T-NOTE 180930 700, 000.00 713,17D.68
1.5 T-NOTE 160731 800, 000.00 826, 68.50
1.625 T-NOTE 220815 300, 000.00 291,53Pp.06
1.75 T-NOTE 140331 300, 000.00 304,91D. 15
1.75 T-NOTE 150731 1,200,000.00 1,240, 7B81.25
1.75 T-NOTE 160531 300,000.00 312,29P.96
1.875 T-NOTE 150630 500, 000.00 517,91pD. 15
1.875 T-NOTE 171031 300, 000.00 314,50[F.81
2 T-NOTE 160131 200, 000.00 209, 14D. 62
2.125 T-NOTE 141130 300,000.00 309, 60P. 37
2.125 T-NOTE 150531 800, 000.00 832, 125.00
2.125 T-NOTE 151231 1,000,000.00 1,048,3D08. 43
2.125 T-NOTE 210815 800, 000.00 824, 718. 74
2.25 T-NOTE 150131 1,000,000.00 1,037,4p21.87
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2.375 T-NOTE 140831 600, 00p. 00 618, 77B. 43
2.375 T-NOTE 140930 800, 00p. 00 826, 43f. 50
2.375 T-NOTE 150228 700, 00p. 0O 728, 73B. 28
2.375 T-NOTE 180630 700, 00p. 0O 751, 02B. 43
2.5 T-NOTE 150331 800, 00p. 0O 836, 28[L. 24
2.5 T-NOTE 150430 400, 00p.00 418, 78L. 25
2.625 T-NOTE 140630 1,000, 0p0. 00 1,031,2B9. 06
2.625 T-NOTE 140731 1,200,09p0.00 1,239,8K3. 75
2.625 T-NOTE 141231 600, 00p. 0O 625, 42Pp. 68
2.625 T-NOTE 201115 500, 00p. 00 538, 78Pp. 06
2.75 T-BOND 420815 900, 00p. 00 814, 78L. 25
2.75 T-NOTE 170531 600, 00p. 00 651, 00p. 00
2.75 T-NOTE 180228 200, 009p. 00 218, 37p.00
2.75 T-NOTE 190215 400, 009p. 00 437,67L. 87
3 T-BOND 420515 500, 00p. 0O 478, 00f. 81
3 T-NOTE 170228 800, 00p. 0O 874,25p. 00
3.125 T-NOTE 161031 600, 00p. 0O 655, 31pP. 50
3.125 T-NOTE 210515 800, 009p. 00 889, 93 .50
3.25 T-NOTE 161231 400, 00p. 00 439, 81pP.50
3.375 T-NOTE 191115 400, 009p. 00 453,56pR. 50
3.5 T-NOTE 180215 500, 00p. 0O 563, 49p. 08
3.5 T-NOTE 200515 400, 00p. 00 456, 87p. 00
3.625 T-NOTE 190815 200, 00p. 0O 229, 75p. 00
3.625 T-NOTE 200215 300, 009p.00 345, 07p. 31
3.625 T-NOTE 210215 400, 00p. 00 460, 75Pp. 00
3.75 T-BOND 410815 400, 009p.00 442,37p.00
3.75 T-NOTE 181115 600, 00p. 0O 689, 95B. 12
3.875 T-BOND 400815 400, 00p. 00 452, 71B. 75
4 T-NOTE 150215 1,200,0p0.00 1,285, 6H0. 62
4 T-NOTE 180815 500, 00p. 00 580,54p. 87
4.125 T-NOTE 150515 200, 009p. 00 216, 50).81
4.25 T-BOND 401115 600, 00p. 0O 722, 01p. 62
4.25 T-NOTE 140815 1,000,09p0.00 1,057, 1B7.50
4.25 T-NOTE 141115 2,100, 0p0. 00 2,239,945. 31
4.25 T-NOTE 150815 200, 00p. 00 218, 89p. 62
4.25 T-NOTE 171115 300, 009p.00 347,32p. 31
4.375 T-BOND 391115 300, 009p.00 368, 03p. 06
4.5 T-BOND 380515 100, 00p. 00 124, 78p. 15
4.5 T-BOND 390815 200, 00p. 0O 250, 09B. 75
4.5 T-NOTE 151115 700, 00p. 0O 776, 75B. 90
4.5 T-NOTE 160215 400, 00p. 00 447,57B. 12
4.5 T-NOTE 170515 700, 00p. 0O 809, 70B. 12
4.625 T-NOTE 161115 800, 00p. 00 917, 93)F .50
4.625 T-NOTE 170215 1,000,09p0.00 1,154, 7p5. 62
4.75 T-BOND 410215 800, 00p. 0O 1,040, 3F5.00
4.75 T-NOTE 170815 200, 00p. 00 234,90p. 25
4.875 T-NOTE 160815 1,100,09p0.00 1,262,8p1l.56
5.125 T-NOTE 160515 400, 00p.00 458, 75p. 00
5.375 T-BOND 310215 100, 000p. 00 136, 32B. 12
6. 125 T-BOND 271115 100, 00p. 00 143, 234. 37
6. 125 T-BOND 290815 100, 00p. 00 145, 35p. 37
6. 25 T-BOND 230815 100, 00p. 00 139,69p. 31
6. 25 T-BOND 300515 200, 00p. 00 296, 21B. 75
6.5 T-BOND 261115 100, 000. 00 146, 75 . 81
6.875 T-BOND 250815 100, 000p. 00 149, 34 . 65
7.125 T-BOND 230215 300, 00p.00 440, 95B. 12
7.25 T-BOND 160515 500, 00p. 00 606, 79p. 87
7.25 T-BOND 220815 100, 009P.00 146, 86B. 28
7.5 T-BOND 161115 600, 00p. 0O 750, 75p. 00
7.5 T-BOND 241115 100, 000. 00 154,620. 09
8§ T-BOND 211115 200, 00p. 0O 301, 69p. 31
8.125 T-BOND 190815 300, 00p. 00 428, 95B. 12
8. 75 T-BOND 170515 200, 00p. 00 266, 40p. 25
8. 75 T-BOND 200815 300, 00p.00 455, 05p. 78
8. 875 T-BOND 190215 150, 009.00 217, 370.09
47,417, 054. 43
42,950, 000.00(4,560, 0P8, 124)
47,417, 054. 43
42,950, 000.00(4,560,0p8,124)
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0.75 CAN GOVT 140501 300,00p.00 299, 08B. 00
2 CAN GOVT 141201 300,00p.00 305, 00fL. 00
3 CAN GOVT 151201 300,00p.00 314,82pPp. 00
3.5 CAN GOVT 200601 100,00p. 00 112, 05K.00
4 CAN GOVT 160601 100,00p. 00 108, 74p. 00
4 CAN GOVT 170601 50,000.00 55, 401.50
4 CAN GOVT 410601 100, 00p. 00 127,51p. 00
4.25 CAN GOVT 180601 200, 00p. 00 228, 15p.00
4.5 CAN GOVT 150601 300,00p. 00 322,57p. 00
5 CAN GOVT 140601 400,00p.00 419, 03p.00
5 CAN GOVT 370601 350, 00p. 00 497,25p.00
5.75 CAN GOVT 290601 50,000.00 72,106.00
5.75 CAN GOVT 330601 200, 00p. 00 299, 94B. 00

3,161,6pP9.50

,750,000.00 (297,428,071)

3,161, 6pP9. 50

,750,0p0.00 (297,420,071)
4.5 AUST GOVT 200415 300,00p.00 318,60p. 00
5.25 AUST GOVT 190314 300,00p.00 329,88p.00
5.75 AUST GOVT 210514 300,00p.00 345, 42D. 00
5.75 AUST GOVT 220714 100, 00p. 00 116, 52B.00
6 AUST GOVT 170215 400,00p.00 441,020.00
6.25 AUST GOVT 140614 100, 00p.00 103, 93K. 00
6.25 AUST GOVT 150414 100, 00p.00 106, 32p. 00

1,761,7p7.00

,600,0p0.00 (175,74, 890)

1,761,7p7.00

,600,0p0.00 (175,74F,890)
2 GILT 160122 300,00p.00 314, 02b.00
2.75 GILT 150122 300,00p. 00 313, 99p.00
3.75 GILT 190907 200, 00p. 00 231,62p. 00
3.75 GILT 200907 200, 00p. 00 232,18p. 00
3.75 GILT 210907 200, 00p. 00 231, 97p. 00
4 GILT 160907 200,00p.00 224,71p. 00
4.25 GILT 320607 100,00p.00 119, 23pb.00
4.25 GILT 360307 200,00p. 00 236, 17p. 00
4.25 GILT 461207 260, 00p. 00 304, 44 .00
4.25 GILT 551207 460, 00p. 00 544, 08B. 00
4.5 GILT 190307 200, 00p. 00 239, 48p. 00
4.5 GILT 340907 100,00p.00 122,61b.00
4.5 GILT 421207 200,00p. 00 244,38D. 00
4.75 GILT 200307 100, 00p. 00 122, 64p. 00
4.75 GILT 301207 150, 00p. 00 189, 94pb. 00
4.75 GILT 381207 300,00p.00 380,62p.00
5 GILT 140907 300,00p.00 321,39p. 00
5 GILT 180307 150, 00p. 00 180, 42 .50
5 GILT 250307 100,00p. 00 128, 76p. 00
6 GILT 281207 100, 00p. 00 143, 60p. 00
8 GILT 151207 200, 00p. 00 242, 37p. 00
8 GILT 210607 300,00p.00 447,55p.00
8.75 GILT 170825 100, 00p.00 135, 40b. 00

5,651, 6B7.50

,720,0p0.00 (819,71B,503)

5,651, 6B7.50

,720,0p0.00 (819,71B,503)
2.5 SWI SS GOVT 16031 4 100,00p.00 107, 19p. 00
4 SWI SS GOVT 230211 50,000.00 65,079.00
4 SWI SS GOVT 280408 100, 00p. 00 139, 28p. 00
4.25 SWI SS GOVT 1706(5 70,000. 00 82,019.00
393,57B.00

320,009.00 (39,959, 466)
393,57B.00

320,009.00 (39,959, 466)
3.5 SI NGAPORGOVT 270301 200, 00p. 00 229, 70p. 00
3.625S1 NGAPORGOVT 144701 100, 00p. 00 104, 48p. 00
3.75 SI NGAPORGOVT 16901 100,00p. 00 112, 10p. 00
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SI NGAPORGOVT 18090 ] 100, 00p. 00 118, 10p. 00
564, 38p. 00

500, 00f€.00 (43,474,191)
564, 38p. 00

500, 000€.00 (43,474,191)
3. 835MALAYSI AGOVT 154812 700, 00p.00 713, 72p.00
4.012 MALAYSIAGOV 174915 400,00p.00 412,85p.00
4.16 MALAYSI AGOVT 214715 200,00p.00 209, 99pP. 00
4. 378MALAYSI AGOVT 194129 300,00p.00 317, 74p.00
4.392 MALAYSI AGOV 26(Q415 300, 00p.00 321,96p.00
1,976, 2F0.00

1,900, 09p0.00 (61,046, 980)

1,976, 2r0.00
1,900, 09p0.00 (61,046, 980)

3.5 SWD GOVT 220601 400, 009p. 00 451, 19p. 00
3.5 SWD GOVT 390330 700, 00p. 0O 788, 59p. 00
3.75 SWD GOVT 170812 900, 00p. 00 990, 90pP. 00
5 SWD GOVT 201201 500, 00p. 00 613,39p.00
6. 75 SWD GOVT 140505 1,700, 0p0.00 1,810,5B5.00

4,654,6B4.00

3.75 NORWE GOVT 2105435 300, 00p.00 338,41p.00
4.25 NORWE GOVT 170519 550, 00p.00 611, 16p. 00
4.5 NORWE GOVT 1905272 400, 00p. 00 463, 98p. 00
5 NORWE GOVT 150515 500, 00p. 00 538, 85pD. 00

1,952,4p5.00

2 DMK GOVT 141115 500, 00p. 00 516, 92p. 00
3 DMK GOVT 211115 700, 00p. 0O 799, 47p. 00
4 DMK GOVT 151115 400, 00p. 00 441,54p. 00
4 DMK GOVT 171115 800, 00p. 00 930, 24p. 00
4 DMK GOVT 191115 600, 00p. 00 722,13p. 00
4.5 DMK GOVT 391115 1,100, 09p0.00 1,595, 8p5.00
7 DMK GOVT 241110 200, 00p. 00 315, 39p. 00

5,321,5p0.00

4,300,0p0.00 (89,241, 890)

5,321,5p0.00
4,300,0p0.00 (89, 2414,890)

1 MEXI CAN BONOS 361120 2,700, 0p0. 00 4,174, 7p0. 00
6 MEXI CAN BONOS 150618 1,500,0p0.00 1,556,8B5.00
6. 5 MEXI CAN BONOS 210610 500, 00p. 00 557,83p. 00
7.75 MEXI CAN BONO 171214 1,100, 09p0.00 1,252,0p4.00
8 MEXI|I CAN BONOS 151217 2,000, 0p0. 00 2,188,8K0.00
8 MEXI|I CAN BONOS 2006131 1,300,0p0.00 1,568, 75.00
8 MEXI|I CAN BONOS 2312Q7 1,500,0p0.00 1,884, 2pP5.00
8.5 MEXI CAN BONOS 299531 1,500, 00p0.00 1,995,9p0.00
9.5 MEXI CAN BONOS 141218 1,000, 00p0.00 1,091,5L0.00
16,270, §09.00

13,100, 000.00 (125,93F, 061)

16,270, 8
13,100, 0000. 00 (125, 93p, 061)

o
[(e]
o
o

5.25 POLAND 171025 400, 009p.00 431,60p. 00
5.5 POLAND 191025 250, 00p.00 278,88F.50
5.75 POLAND 220923 750, 00p.00 860, 06pP. 50
6. 25 POLAND 151024 1,200,0p0.00 1,286,5B2.00

2,857,0B2.00

2,600,0p0.00 (85,941, 026)

2,857,0B2.00
2,600,0p0.00 (85,941, 026)
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6.5 SOUTH AFRICA 410328 1,500,0p0.00 1,201, 9B5.00

6. 75 SOUTH AFRICA 214331 1,500,0p0.00 1,521, 7pP5.00

7 SOUTH AFRICA 310224 1,200,0p0.00 1,086, 1p68.00

8 SOUTH AFRICA 181221 1,200,0p0.00 1,307, 7B4.00

8.75 SOUTH AFRICA 141221 1,100,0pP0.00 1,164, 1b3.00

6,281, 845.00

6,500,0p0.00 (65,896, 554)

6,281, 8k5.00

6,500,0p0.00 (65,896, 554)
1.5 BUND 220904 200, 00p. 00 201, 76p. 00
1.75 BUND 220704 400,00p.00 413,54p. 00
1.75 OBL 1510009 200, 00p.00 208,52p. 00
2 BTAN 150712 300, 00p.00 311,925.00
2 BUND 220104 300, 00pD.00 318, 225.00
2.25 O.A.T 221025 300,00p.00 304, 08p. 00
2.5 OBL 150227 200, 00p. 00 209,51p. 00
2.75 OBL 1604038 500, 00p. 00 539, 82b.00
3 BUND 200704 500, 00p. 00 573,35p. 00
3 O.A.T 151025 600, 00p. 00 641, 43p. 00
3 O.A.T 220425 300, 00p.00 325, 60b.00
3 SPAIN GOVT 150430 400,00p.00 405, 16p. 00
3.15 SPAIN GOVT 160131 300,00p.00 302, 94p. 00
3.25 BEL GOVT 160928 200, 00p. 00 218, 60p. 00
3.25 BUND 150704 300,00p.00 321,87p. 00
3.25 BUND 200104 300, 00p.00 348, 42p. 00
3.25 BUND 420704 200, 00p. 00 238,97p. 00
3.25 NETH GOVT 1507141 300,00p. 00 321,09p. 00
3.25 NETH GOVT 210714 200, 00p. 00 226, 71p. 00
3.25 O.A.T 160425 200, 00p. 00 217,26p. 00
3.25 SPAIN GOVT 160430 200, 00p. 00 201,81p. 00
3.5 AUSTRIA GOVT 150715 250, 00p. 00 269, 01p. 50
3.5 AUSTRIA GOVT 2104915 150, 00p.00 173, 25f.50
3.5 BUND 160104 200, 00p. 00 218, 93p. 00
3.5 I TALY GOVT 140601 200, 00p. 00 204,51p. 00
3.5 NETH GOVT 200715 300,00p.00 345, 495. 00
3.5 O.A. T 150425 500, 00p.00 534, 175.00
3.5 O.A. T 200425 200, 00p. 00 227,99p. 00
3.75 BEL GOVT 150928 100,00p.00 108,58p. 00
3.75 BEL GOVT 200928 300,00p.00 345, 15p. 00
3.75 BUND 150104 400,00p.00 426,60p.00
3.75 BUND 170104 200, 00p. 00 226,52p. 00
3.75 BUND 190104 300,00p.00 353, 65b.00
3.75 I TALY GOVT 15084Q1 750, 00p. 00 773, 10p. 00
3.75 I TALY GOVT 16084Q1 600, 00p. 00 619,26p.00
3.75 I TALY GOVT 21084Q1 100, 00p. 00 98,265. 00
3.75 NETH GOVT 140714 200, 00p. 00 209, 64p. 00
3.75 NETH GOVT 230114 250, 00p. 00 293, 43[.50
3.75 O.A.T 170425 400,00p.00 449,70p. 00
3.75 O.A.T 210425 600, 00p. 00 693,09p. 00
3.8 SPAIN GOVT 170131 300, 00p. 00 305, 775.00
3.9 AUSTRIA GOVT 200115 550, 00p. 00 649,22p. 00
4 AUSTRIA GOVT 160915 100, 00p. 00 112, 27p. 00
4 BEL GOVT 170328 200, 00p.00 225, 78p. 00
4 BEL GOVT 180328 100,00p. 00 114, 96p.00
4 BEL GOVT 190328 100,00p. 00 116, 23p. 00
4 BEL GOVT 220328 250, 00p. 00 291, 66p. 50
4 BUND 160704 500, 00p. 00 562, 725. 00
4 BUND 370104 100, 00p. 00 130, 93p. 00
4 FINNISH GOVT 250704 100,00p. 00 121, 47p.00
4 I TALY GOVT 170201 300,00p.00 310, 80p. 00
4 I TALY GOVT 370201 100,00p. 00 85, 360. 00
4 NETH GOVT 160715 100,00p.00 111, 785.00
4 NETH GOVT 180715 200, 00p. 00 232, 43p. 00
4 NETH GOVT 190715 100, 00p. 00 117, 74b.00
4 NETH GOVT 370115 200, 00p. 00 251, 67p. 00
4 O.A.T 141025 400,00p.00 424,46p. 00
4 O.A.T 381025 200, 00p. 00 229,08p. 00
4 O.A.T 550425 200, 00p. 00 229,82p. 00
4.1 SPAIN GOVT 18073( 300,00p. 00 306, 60D. 00
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4.15 AUSTRI A GOVT 370315 200, 009p. 00 253,13p. 00
4.25 BEL GOVT 220928 100, 00p. 00 118, 43p. 00
4.25 BUND 140704 500, 00p. 00 527,15p. 00
4.25 BUND 170704 150, 009P.00 175,14p. 00
4.25 BUND 180704 200, 00p. 0O 239, 02p. 00
4. 25 BUND 390704 300, 009p.00 414, 16p.00
4. 25 FI NNISH GOVT 150704 100, 000. 00 109, 33p. 00
4.25 | TALY GOVT 1408Q1 450, 00p. 00 465, 32pPp. 50
4.25 | TALY GOVT 1502Q1 700, 00p. 0O 729,50p. 00
4.25 | TALY GOVT 1909Q1 100, 009P.00 102,61p. 00
4.25 O.A. T 171025 100, 00p. 00 115,59p. 00
4.25 O.A. T 181025 100, 000. 00 117,58p. 00
4.25 O.A. T 231025 100, 000p0. 00 118, 58p. 00
4.3 AUSTRI A GOVT 14074915 100, 00p. 00 105,54p. 00
4.3 SPAIN GOVT 19103] 100, 00p. 00 101,61p.00
4.35 AUSTRI A GOVT 190315 100, 009P.00 119,54p. 00
4.375 FINNISH GOV 19704 200, 00p. 0O 241, 46p. 00
4.4 SPAI N GOVT 15013] 100, 000. 00 104, 18p. 00
4.5 BEL GOVT 260328 100, 000p0. 00 120, 51p.00
4.5 | TALY GOVT 18020] 100, 00p. 00 104,92p.00
4.5 | TALY GOVT 18080] 300, 00p.00 313,83p. 00
4.5 | TALY GOVT 19030] 300, 00p. 00 311, 91p. 00
4.5 I TALY GOVT 200201 900, 00p. 00 929, 97p. 00
4.5 I TALY GOVT 260301 200, 009p. 00 196, 33p. 00
4.5 NETH GOVT 170715 100, 000p0. 00 116, 42p. 00
4.5 O.A. T 410425 200, 00p. 00 247,67p. 00
4.6 SPAIN GOVT 19073( 300, 00p.00 311, 29p.00
4.75 BUND 340704 100, 009P.00 141,83p. 00
4. 75 BUND 400704 100, 009P.00 149, 05p. 00
4. 75 | TALY GOVT 2308Q1 300, 009p.00 305,16p. 00
4. 75 O.A. T 350425 170, 000. 00 216, 28pR. 50
4.75 SPAIN GOVT 140730 500, 00p. 0O 519,87p.00
4.8 SPAIN GOVT 24013] 200, 00p. 00 196,88p. 00
4.85 SPAIN GOVT 2010431 800, 00p. 0O 824, 00p. 00
4.9 SPAIN GOVT 40073( 300, 00p.00 277, 42p.00
5 BEL GOVT 350328 200, 009p. 00 260, 10p. 00
5 I TALY GOVT 340801 700, 00p. 0O 687, 08p. 00
5 O.A. T 161025 700, 00p. 0O 810, 98p. 00
5.25 | TALY GOVT 1708(Q1 400, 00p. 00 432,44p. 00
5.25 I TALY GOVT 291191 400, 00p. 00 407,84p. 00
5.5 BEL GOVT 280328 200, 00p. 0O 267,59p. 00
5.5 BUND 310104 200, 009p. 00 297,42p. 00
5.5 NETH GOVT 280115 200, 009p. 00O 279,89p. 00
5.5 O.A. T 290425 200, 00p. 00 269, 90p. 00
5.5 SPAI N GOVT 17073( 100, 00p. 00 108, 51p.00
5.625 BUND 280104 100, 00p. 00 146, 33p. 00
5.75 | TALY GOVT 3302(Q1 100, 009P.00 106, 29p.00
5.75 O.A. T 321025 200, 009p. 00 283,29p. 00
5.75 SPAI N GOVT 320730 200, 00p. 00O 210, 36p. 00
6 BUND 160620 100, 00p. 00 118, 74p. 00
6 | TALY GOVT 310501 310, 00p.00 339, 04F. 00
6 O.A. T 251025 400, 00p. 00 551, 22p. 00
6 SPAI N GOVT 290131 100, 009P.00 108, 00p. 00
6.25 AUSTRI A GOVT 274715 50, 000/. 00 74, 432.50
6. 25 BUND 240104 100, 000p. 00 146, 63p. 00
6. 25 BUND 300104 100, 00p. 00 158, 09p. 00
6.5 BUND 270704 100, 00p. 00 157,26p. 00
6.5 | TALY GOVT 27110] 250, 00p. 00 285, 66pP. 50
7.25 | TALY GOVT 2611Q1 200, 00p. 00 243, 48p. 00
8 BEL GOVT 150328 200, 009p. 00 231,23p. 00
8.5 O.A. T 191025 700, 00p. 0O 1,020, 9B5. 00
8.5 O.A. T 230425 200, 00p. 00 315, 20p. 00
9 | TALY GOVT 231101 200, 00p. 00 270, 25p. 00
36,381, 307.00
32,380, 000.00(4,550,5F3,879)
36,381, 307.00
32,380,000.00(4,550,5F3,879)
11,016, 9B5, 469
— (11,016, 935, 46/[5)
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8 2 100.0p 41. 39
13 100.0p 2.70
7 100.0p 1.60
23 100.0p 7.44
4 100. 0p 0. 36
4 100. 0D 0. 39
5 100.0p 0.55
5 100.0p 0. 63
4 100.0p 0.29
7 100.0p 0.81
9 100. 0D 1.14
4 100. 0p 0. 78
5 100.0p 0.60
123 100.0p 41. 31
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