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23 24
27 12 11 28 6 11
28 6 10 28 12 12

3,387,922,314 3,286,755,742

100,367,680 83,371,044

201,534,252 143,162,899

23 27 12 11 28 6 10
94,063,576
0
94,063,576
24 28 6 11 28 12 12

175,929,340
18,122
175,911,218
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28 12 12
285,651.63 3,126,952,410
285,651.63 3,126,952,410

28 12 12
90,610,452 92,232,379
90,610,452 92,232,379
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28 6 10 28 12 12
780,248,994 768,517,255
780,248,994 768,517,255
780,248,994 768,517,255

1,671 1,515
1,671 1,515
1,671 1,515
766,234,066 755,001,400
14,013,257 13,514,340
780,247,323 768,515,740
780,247,323 768,515,740
780,248,994 768,517,255
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1
766,234,066 755,001,400
1 2 1

1.0183 1 1.0179

10,183 1 10,179

28 6 10 28 12 12
1,493,763,049 766,234,066
76,190,478 82,586,525
803,719,461 93,819,191
766,234,066 755,001,400
100,432,670 90,610,452
33,903,179 33,903,179
5,675,163 5,675,163
38,989,580 38,989,580
2,636,170 2,636,170
311,359,888 311,359,888
9,735,828 9,735,828
1,413,489 1,413,489
131,726 131,726
4,502,463 4,502,463
19,925,634 19,910,198
2,513,771 2,513,771
799,555 799,555
70,541,888 70,541,888
11,872,046 11,872,046
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47,975,980 47,975,980
4,042,047 4,042,047
20,422,125 20,422,125
8,783,712 8,783,712
4,779,759 3,385,141
40,218,191 40,218,191
4,916,905 4,916,905
88,475 88,475
6,884,550 6,884,550
1,424,313 1,424,313
a
4,910,145 4,910,145
a
883,826 883,826
a
6,383,188 6,383,188
[of
87,800 87,406
766,234,066 755,001,400
27 12 11 28 6 10
28 6 11 28 12 12
27 12 11 28 6 10
28 6 11 28 12 12
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FETT.

o= 27 LEBER? 7 F) OBRE

MRHEEHERD 7 > F) AREAR LT IAEERERIES

(1) AEHFEE (20155128 1 H~20164E11 A 30H)

k=
SRR
BRBLUCANSERIICES KRALS
£ B LUAES SRR E S A B o

(A)

27,716, 337
35,613,739
(386, 448, 792)

mE&Et (323,118, T16)
wA
{5 LA 14, 739, 538
8 Y] A 6, 774, 323
B 7 L 4,044, 276
Etid,l 1, 485, 836
Stk - 4] 73,342
wESH 27,117,215
melm#x (350, 236, 031)
i {721,818
DERESH (350, 957, 849)

(if) pifEEERTY,
() () FriAasmTY,
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B E Wil FES
F—2F3UT (A=A LFUT « En) (M)
Australia Government Bond, 1.00% due 11/21/18 25, 000 2,232,673
Australis Government Bond, 1. 26% due 02/21/22 51, 000 4, BGb, 462
Australia Government Bond, 1. 26% due 0B8/21/40 20, 000 1, 752, 463
Australia Government Bond, 2. 00% due 08/21/35 30, 000 3, B8, 005
Australia Governsent Bond, 2. 50% due 09/20/30 51, D00 5,912, 976
Australia Government Bond, 3. 00% due 08/20/25 69, 000 8,103,715
Australia Government Bond, 4. 00% due 08/20/20 63, 000 10, 203, 149
F—2LSUTH 36, 128, 443
h+s (h+5 - Fa) ()
Canadian Government Bond, 1. 50% due 12/01/44 94, TDG 10, 524, 037
Canadian Government Bond, 2. 00% due 12/01/41 B3, 382 9, 896, 136
Canadian Government Bond, 3. 00% due 12/01/36 70,033 8, 064, T84
Canadian Government Bond, 4. 00% due 12/01/31 B7, 387 11,517, 790
Canadian Government Bond. 4. 25% due 12501521 80, 619 B, 356, 494
Canadlan Government Bond. 4.25% due 12/01/36 83, b3 10, 069, 941
Canadian Government Keal Return Bond, 1. 35% due 12/01/47 71,039 7,627, 978
ht ¥ 67,057, 170
| Fuwr—5 Fow—2-yo—F) T=]]
Denmark 1L Govermsent 0.1 due 11/15/23 378, 478 6, 560, 62T
e el 1 8 6, 560, 627
TR (22—mn) (M)
France Government Bond O. A T.. 0, 10% due 03/01/21 50, 190 &6, 403, 242
France Government Bond O. A T.. 0, 10% due 07/25/21 76, 007 0,798, 714
France Government Bond O. A T.. 0. 10% due 03/01/25 649, 074 B, 906, 051
France Government Bond O A T.. 0.10% due 07/25/47 43, 065 B, 224, 58O
France Govermment Bond O.A.T., 0.20% due 07/25/18 151, 318 18, 865, 166
France Govermment Bond 0. A T., 0.25% due 07/25/24 137, 614 17, 983, 743
France Govermsent Bond O.AT., O.70% due 07/25/30 75, 470 10, 441, 468
France Govermment Bond O A T., 1. 10% due 07/25/22 212, 261 28, 928, 375
France Government Bond O.A.T.. 1. 30% due 07/25/19 110, 220 14, 387, 415
France Government Bond O.AT., 1. B0% due 07/25/40 138, 166 24, 114, 577
France Government Bond O.A.T.. 1.85% due 07/25/27 150, 178 22,702,716
France Government Bond O.A T.. Z 10% due 07/25/23 165, 350 24, 263, 726
France Govermment Bond O.A T.. 2 26% due O7/25/20 268, 375 36, 793, 952
France Government Bond 0O.A T., 3. 15% due 07/25/32 140, 193 26, 265, TBE
France Government Bond O.A T., 3.40% due 07/25/%9 120, 640 29, 089, 317
FouAH 2717, 168, 839
[ E (z=—mo) [{z]]
Bundesobligation, 0.75% due 0415718 162, 099 20,031, 657
Deutsche Bundesrepublik Inflation Linked Bond, 0. LO% due 04/16/26 83, 228 11,078, 124
Detsche Bundesrepublik Inflation Linked Bond, 0. L0% due (471646 56,038 B, 122, 768
Deutsche Bundesrepublik Inflation Linked Bond, 0.50% due 04/15/30 89, 228 12, 548, 288
Deutschland Inflation Linked Bond, 0. 10% due 04/15/23 123, 643 16, 159, 748
Deutschland Inflation Linked Bond, L. 75% due 04/15/20 734, 155 31, 262, 647
[ 18 89, 203, 232
48YTF (z2—n) ([
Italy Buonl Poliennali Del Tesoro, 0. 10% duwe 05/15/22 20, 579 G, 003, 034
Italy Buonl Pollennali Del Tesoro, 1.20% due 09/15/32 54,128 &, 532, Be8
Italy Buoni Poliennali Del Tesoro, 1. T0% due 09/16/18 117, 677 14, THT, 183
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B Wil HFiEE
ARYT (BE) (z—mn) (M)
Italy Buoni Poliennali Del Tesoro, 2. 10% due 09/15/21 24, 386 I6, 947, B18
Italy Buoni Poliennali Del Tesoro, 2. 35% due 09/15/19 205, 502 26, 623, 257
Italy Buoni Poliennali Del Tesoro, 2. 36% due 09/15/24 122, 021 16, 420, 536
Italy Buoni Poliennali Del Tesoro, 2.35% due 09/15/35 163, 143 23, 245, T4
Italy Buoni Poliennali Del Tesoro, 2.56% due 09/15/41 92, 671 13, 262, 554
Italy Buoni Poliennali Del Tesoro, 2. 60% doue 09/15/23 245, 167 33, 746, BT
Italy Buoni Poliennali Del Tesoro, 3. 10% due 09/15/26 133, 021 19, 161, 484
U7 186, 721, 406
—a==JuF [ma=7=FrF- F) (M)
Mew Fealand Government Bond, 2.00% due 09/20/25 52, 000 4, 404, B54
New Zealand Government Bond, 2. 50% due 09/20/35 78, 000 Z, 383, 378
New Zvaland Government Bond, 3.00% due 09/20/30 56, 000 5, 158, 641
Sa—U=5 Kl 11,976, 873
And (==—m) (M)
Spain Govermnment Inflation Linked Bond, ©.30% due 11/30/21 25, 093 3, 101, 548
Spain Govermment Inflation Linked Bond, 0.55% due 11/30/19 38, 183 4, 744,074
Spain Government Inflation Linked Bond, 1.00% due 11/30/30 55, 113 &, 746, 071
Spain Government Inflation Linked Bond, 1.80% due 11/30/24 126, 607 16, 984, 496
AAq M a1, 577, 088
A9z—T (Ro=—F Fo—F) ()
Sweden Inflation Linked Bond, 0.13% due 06/01/26 100, 000 1, 407, 095
Sweden Inflation Linked Bond, 0. 13% due 06/01/32 75, 000 1,043, 417
Sweden Inflation Linked Bond, 0. 25% due 06,/01/22 410, 000 B, 761, 074
Sweden Inflation Linked Bond, 1. 00% due 06/01/25 230, 000 3, 468, 038
Sweden Inflation Linked Bond, 3. 50% due 12/01/28 365, 000 8, 752, 264
Sweden Inflation Linked Bond 4. 00% due 12/001/20 370, 000 1, 396, 292
Aaxz—T ok 21,818, 181
FEJF] (4 FVR - F) (A
U.K. Gilt Inflation Linked, 0.13% due 11/22/19 26,611 4,114, 120
LK Gilt Inflation Linked. 0. 13% due 03/22/24 38, 246 6, 317, 593
LK Gilt Inflation Linked, O.13% due 03/22/26 50, 263 B, 485, B4b
LK. Gilt Inflation Linked. 0. 13% due 03/22/20 61,924 10, B&6, 342
LK Gilt Inflation Linked. 0. 13% due 11/22/36 10, 188 1,994, 450
UK Gilt Inflation Linked, 0. 13% due 03/22/44 238, 213 51, T44, 648
UK. Gilt Inflation Limked. 0. 13% due 03/22/46 31,855 7.001, 155
UK Gilt Inflation Linked, 0. 13% due 03/22/58 91, 09 24, 965, 906
U.K. Gilt Inflation Linked, 0.13% due 11/22/65 53, 009 16, BG5S, 006
UK Gilt Inflation Linked. 0. 13% due 03/22/68 145, 339 48, 3890, 426
U.K Gilt Inflation Linked, 0.25% due 03/22/52 141,178 36, 036, T20
UK. Gilt Inflation Limked. 0.38% due 03/22/62 146, 362 46, 308, BOS
UK Gilt Inflation Linked, O.63% due 03/22/40 B3, 933 19, 026, 085
U.K. Gilt Inflation Linked, 0.75% due 03/22/34 168, 821 34, 755, 554
U.K Gilt Inflation Linked, 0.75% due 11/22/47 196, 348 51,942, 772
U.KE Gilt Inflation Linked, 1.25% due 11/22/32 201, 298 43, 230, 737
U. K. Treasury Stock, 0. 50% due 03/22/50 163, 856 42 731, 098
U. K Treasury Stock, 0.63% due 11/22/42 184, 526 43, B69, 363
U.K. Treasury Stock, L 13% due L1/22/37 254, 103 59, 476, 524
U. K Treasury Stock, 1. 25% due 11/22/17 87,514 12, 93T, 509
U.KE Treasury Stock, L 26% due 11/22/27 316,678 60, TOT, 430
UK Treasury Stock, 1. 25% due 11/22/55 176, 416 61. 124, 751
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ERE um [T .
AFYZ (BRE) (FETERE a4 (M)
UK. Treasury Svock, 1.88% due 11/22/22 246, 019 44, 264, 500
LK. Treasury Stock, 2.00% due 01/26/35 81, 000 33, 681, 994
LK. Treasury Stock, 2.50% due 04/16/20 97, 000 51, 102, 735
LK. Treasiry Stock, 2.50% due 07/17/24 112, 000 57, B21, BO9
LK. Treasury Stock, 4.13% duwe 07/22/30 45, 460 23, 375, 665
FEDEL 803. 228. 531
FTAH (FAUH - Fir) ()
U.5 Treaswry Inflation Indexed Bonds. 0.63% due 02/15/43 131, 261 13, 926, 295
U.5. Treasury Inflation Indexed Bonds, 0. T6% due 02/15/42 203, 306 24, 455, 117
U.5. Treasury Inflation Indexed Bonds. 0.75% due 02/15/45 204, 247 32, 041,618
U.5 Treasury Inflation Indexed Bonds, 1. 00% due 02/15/46 1BH, HDO 21, 975, 500
U.S, Treasury Inflation Indexed Bonds, 1.38% due 02/15/44 316, pag 39, 902, 100
U.5. Treasury Inflation Indexed Bonds. 1.T5% due 01/15/28 11, 524 1,476,078
U.5. Treasury Inflation Indexed Bonds, 2. 0% due O1/16/26 394, 479 &0, 909, 927
U.5. Treasury Inflation Indexed Bonds. 2. 13% due 02/15/40 83, 715 11977, 677
U.5 Treasury Inflation Indexed Bonds, 2. 13% due 02/15/41 436, 251 62, 633, 591
U5 Treasury Inflation Indexed Bonds, 2.38% due 01/15/25 T12, 130 93, 550, BO5
U.5. Treasury Inflation Indexed Bonds, 2.35% due 01/15/27 299, 295 40, 217, 197
U.5. Treasury Inflation Indexed Bonds, 2.50% due O1/15/29 39, 357 B, 449, 527
U.5. Treasury Inflation Indexed Bonds, 3.38% due 04/15/32 139, 824 22, 222, 016
U.5 Treasury Inflation Indexed Bonds, 3.63% due 04/15/28 440, 344 66, 463, 037
U.5 Treasury Inflation Indexed Bonds, 3.88% due 04/15/29 253, 334 30, TED, 214
U.5 Treasury Inflation Indexed Notes, 0.13% due 04/15/18 163,974 18, B11, 846
U.5 Treasury Inflation Indexed Notes, 0.13% due 04/15/19 524, 443 60, 378, 606
U.5 Treasury Inflation Indexed Notes, 0.13% due 04/15/20 134, 024 15, 408, 856
U.5. Treasury Inflation Indexed Notes, 0.13% due 04,/15/21 4TH, TGG 54, 827, 826
U.5. Treasury Inflation Indexed Notes. 0.13% due O7/15/22 750, 650 85, 830, 199
U.5. Treasury Inflation Indexed Notes, 0.13% due 01/15/23 12, 551 1,421, 198
U.5 Treasury Inflation Indexed Notes, 0.13% due O7/15/24 508, 385 57,014, 694
U.5 Treasury Inflation Indexed Notes, 0.13% due O7/15/26 90, 648 10, 041, 795
L. 5. Treasury Inflation Indexed Notes, 0. 25% due 01/15/25 319, D44 35, 538, 634
U. 5 Treasury Inflation Indexed Notes, 0.38% due 07/15/23 384, BRT 44, 331, 863
U.5. Treasury Inflation Indexed Notes, 0.38% due 07/15/25 122, 168 13, B89, 185
U.5. Treasury Inflation Indexed Notes, 0.63% due 07/15/21 T60, 545 89, 477,873
U.5. Treasury Inflation Indexed Notes, 0.63% due 01/15/24 569, 085 66, 118, 646
U.5 Treasury Inflation Indexed Notes, 0.63% due 01/15/28 GER, 994 65, 745, 022
U.5 Treasury Inflation Indexed Notes, 1. 13% due 01/15/21 601, 495 71, 815, 932
I.5. Treasury Inflation Indexed MNotes, 1.25% due O7/15/20 412, 922 49, 644, 354
U.5 Treasury Inflation Indexed Notes, 1.38% due O7/15/18 2498, 931 35, 250, 901
U.5. Treasury Inflation Indexed Notes, 1.38% due O1/15/20 192, 029 22,983, 275
U.5, Treasury Inflation Indexed Notes, 1.63% due 01/15/18 265, 067 30, 965, 891
U.5. Treasury Inflation Indexed Notes, 1.B8% due 07/15/19 324,514 39, 333, 099
U.S, Treasury Inflation Indexed Notes, 2.13% due 01/15/19 301, 363 36, 261, 131
TAYAH

1. 432, 519. 115
3. 079, 559,

) AMEREEmTT,
(FE) S TFROEEALTWwWET,
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28 12 30

3,279,708,976

8,573,721

3,271,135,255

3,211,998,595

1.0184

768,591,668

1,646

768,590,022

755,099,642

1.0179
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28 12 235 1,020,969
162 439,002
34 115,739
39 466,228
235 1,020,969
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35 36
27 31 28 31
5,145,515 6,399,568
2,000,000
61,184 42,361
6,658 125,183
615,656 541,361
391,340 313,690
2,251
40,776
75,393 54,160
10 5,637 328
8,301,386 7,519,682
59,952 222,294
1 37,148 129,493
2 21,907 92,128
3 897 672
49,602 45,558
1 2,862 2,862
2 41,803 41,328
3 4,935 1,366
521,449 423,342
1 107,398 63,050
2 5,386 5,386
3 247,966 185,682
4 154,137 132,823
5 6,561 36,400
631,004 691,195
8,932,390 8,210,877
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35 36
27 31 28 31
240,063 136,502
274,749 291,814
1 789 1,205
2 5,658 5,660
3 222,619 210,892
4 45,681 74,055
350,246 268,567
18,393
56,005
174,657 115,430
10,000 6,175
1,124,115 818,489
402,572 410,278
26,197 26,676
428,770 436,955
1,552,885 1,255,444
1,100,000 1,100,000
277,667 277,667
277,667 277,667
6,002,917 5,580,304
175,000 175,000
3,137,790 3,137,790
2,690,127 2,267,514
7,380,585 6,957,972
1,080 2,539
1,080 2,539
7,379,505 6,955,433
8,932,390 8,210,877
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35 36
( 26 ( 27
27 31 ) 28 31 )
4,328,295 3,485,554
1,839,106 1,528,989
6,167,402 5,014,544
2,095,803 1,612,217
3,774 3,125
1,493,527 1,294,581
1 58,662 112,170
2 1,058,869 800,411
3 374,671 380,676
4 1,323 1,323
160,922 164,312
157,361 144,458
1 8,310 8,940
2 97,950 92,160
3 8,979 7,526
4 3,449 4,191
5 38,671 31,640
3,911,389 3,218,696
1,216,378 1,202,318
1 66,804 87,538
2 1,101,744 1,066,119
47,829 48,661
169,024 176,641
3,571 4,021
3,044 3,654
5,279 4,379
21,542 15,873
83,048 96,492
17,845 20,908
159,588 157,838
10 59,085 55,672
11 200
12 5,366 6,278
13 174,657 116,045
14 10,000 6,175
15 43,984 55,329
16 119,940 141,211
2,092,356 2,063,042
) 163,656 267,194
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( 26 27
27 31 ) 28 31 )

1,633 1,284
1,396 885
772 631

291
7 9
4,101 2,810
5,549 1,381
1,694 6,372
7,244 7,754
160,513 272,137

)

122
14,779 52,535
14,901 52,535
993
18,299 2,642
14,743 257,044
33,043 260,680
) 142,371 480,283
61,231 100,821
14,684 43,150
66,454 422,613

()
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27 31 )

1,100,000 277,667 277,667 175,000 3,137,790 2,623,672| 5,936,462| 7,314,130

66,454 66,454 66,454

66,454 66,454 66,454

1,100,000 277,667 277,667 175,000 3,137,790 2,690,127 6,002,917| 7,380,585

2,225 2,225| 7,311,904

66,454
1,145 1,145 1,145
1,145 1,145 67,600
1,080 1,080| 7,379,505
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36 27 28 31 )
( )
1,100,000| 277,667| 277,667| 175,000| 3,137,790| 2,690,127| 6,002,917| 7,380,585
) 422,613  422,613| 422,613
(
422,613  422,613| 422,613
1,100,000| 277,667| 277,667| 175,000| 3,137,790| 2,267,514| 5,580,304| 6,957,972
1,080 1,080 7,379,505
422,613
1,458 1,458 1,458
(
1,458 1,458 424,072
2,539 2,539 6,955,433
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35 36
27 31 28 31

97,303 6,710
159,980 83,324
224

35 36

26 27

27 31 ) 28 31 )
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122
315
677
35 26 27 31
1,082 1,082
1,082 1,082
@
@
36 27 28 31
1,082 1,082
1,082 1,082
@
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(€))
2
35 26 27 31
* ™
[€H) 5,145,515 5,145,515
@
2,000,000 2,000,000
®) 6,658 6,658
4 615,656 615,656
O] 391,340 391,340
©)
45,198 45,198
8,204,369 8,204,369
@
(789) (789)
(5,658) (5,658)
(222,619) (222,619)
(45,681) (45,681)
@ (350, 246) (350, 246)
(624,995) (624,995)
™
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1
@
@
® ( ) ( )
@
2
62,200
5,386
247,966
315,552
3
1
1 5
5
5,145,515
( ) 2,000,000
6,658
615,656
391,340
( ) 25,010 20,188
8,159,171 25,010 20,188
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36 27 28 31
) ™
o) 6,399,568 6,399,568
@ 125,183 125,183
®) 541,361 541,361
%) 313,690 313,690
)
32,850 32,850
7,412,654 7,412,654
)
(1,205) (1,205)
(5,660) (5,660)
(210,892) (210,892)
(74,055) (74,055)
@) (268,567) (268,567)
(560,381) (560,381)
*
1)
)
@
®)
)
2

30,200

5,386

185,682

221,269
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3
1 5
5
6,399,568
125,183
541,361
313,690
23,921 1,400 7,528
7,403,725 1,400 7,528
35 26 27 31
206,953 14,779
®
@ 15,326 18,181 2,854
15,326 18,181 2,854
(¢Y) 2,031,468 2,027,016 4,451
2,031,468 2,027,016 4,451
2,046,795 2,045,198 1,596
™
36 27 28 31
107,042 52,535
©)
@ 14,353 16,214 1,861
14,353 16,214 1,861
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