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USTREASURY BOND 5,200,d00.00 7,358,406.12
USTREASURY BOND 2,000,doo.00 2,979,d375.00
USTREASURY BOND 1,500,d00.00 2,265, 434.45
USTREASURY BOND 1,700,d00.00 2,523,d35.098
USTREASURY BOND 5,000,d00.00 7,262, §00.00
USTREASURY BOND 4,500,d00.00 6,173,437.50
USTREASURY BOND 4,300,dJo0.00 5,751,922.09
USTREASURY BOND 15,000,/000.00 18,085,/546.5p
USTREASURY N/B 24,000,000.00 24,321,561. 6
USTREASURY N/B 20,000,000.00 20,850,[f82.0p
USTREASURY N/B 6,500, 00.00 6,795, §47.20
USTREASURY N/B 14,500,/000.00 14,703,/006.2F
USTREASURY N/B 7,000,do0.00 7,275,498.70
USTREASURY N/B 24,000,0000.00 24,287,pB12.89p
USTREASURY N/B 24,000,000.00 24,384,B74.4p
USTREASURY N/B 15,000,/000.00 15,794,/532.0p
USTREASURY N/B 7,.500,d00.00 7,784, 766.00
USTREASURY N/B 10,000,/000.00 10,179,pR97.0
USTREASURY N/B 19,500,/000.00 19,984,454, 1
USTREASURY N/B 9,000,d00.00 9,434,931.70
USTREASURY N/B 11,000,/000.00 11,626,M484.1p
USTREASURY N/B 20,000,000.00 20,327,B44.09p
USTREASURY N/B 10,000,/000.00 10,148,828.0p
USTREASURY N/B 18,550,/000.00 20,003,566.8F
USTREASURY N/B 17,000,/000.00 17,981,484.8
USTREASURY N/B 15,000,/000.00 15,904,101.0p
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USTREASURY N/B 10,000,/000.00 10,291,016.0p
USTREASURY N/B 7,500, d0o0.00 7,799, 706.75
USTREASURY N/B 5,000,d00.00 5,125, 495.50
USTREASURY N/B 10,000,/000.00 10,378,6516.0p
USTREASURY N/B 5,000,dJ00.00 5,127,4939.00
USTREASURY N/B 10,000,/000.00 10,422,[656.0p
USTREASURY N/B 14,200,/000.00 15,904,000.0p
USTREASURY N/B 10,000,/000.00 10,533,/594.0p
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USTREASURY N/B 10,000,/000.00 10, 651,/563.0p
USTREASURY N/B 10,000,/000.00 10,090,625.0p
USTREASURY N/B 7,000,d00.00 7,466,484.20
USTREASURY N/B 10,000,/000.00 10, 607,[813.0
USTREASURY N/B 20,000,0000.00 21,237,5500.09p
USTREASURY N/B 7.500,qdoo.00 8,423, 444.25
USTREASURY N/B 7,500, d0o0.00 7,920, 1417.00
USTREASURY N/B 9,000,dJ00.00 9,660, 485.60
USTREASURY N/B 15,000,/000.00 20,562,B04.5
USTREASURY N/B 13,000,/000.00 14,594,/023.6
USTREASURY N/B 11,000,/000.00 11,812,/539.2p
USTREASURY N/B 10,000,/000.00 10, 743,[f50.0p
USTREASURY N/B 13,000,/000.00 14,741,p88.9p
USTREASURY N/B 10,000,/000.00 10, 614,0453.0p
USTREASURY N/B 7,000,do0.00 7,364,492.10
USTREASURY N/B 10,000,/000.00 10,476,/563.0
USTREASURY N/B 13,000,/000.00 14,885,/508. 3p
USTREASURY N/B 10,000,/000.00 10,281,6641.0p
USTREASURY N/B 9,000,d00.00 9,242,d29.80
USTREASURY N/B 12,000,/000.00 13,930,pB12.8
USTREASURY N/B 6,000,J00.00 6,184,453.20
USTREASURY N/B 10,500,/000.00 12,255,058. 2
USTREASURY N/B 5,000,d00.00 5,426, 472.00
USTREASURY N/B 6,000,J00.00 6,378,481.40
USTREASURY N/B 8,000,d0o0.00 8,594,375.20
USTREASURY N/B 5,000,J00.00 5,344, 7926.50
USTREASURY N/B 8,000,J00.00 9,613,437.60
USTREASURY N/B 8,000,d00.00 8,929,d62.40
USTREASURY N/B 12,000,/000.00 13,397,343.6p
USTREASURY N/B 10,000,/000.00 11,964,063.0p
USTREASURY N/B 7,000,doo.00 7,731,1471.70
USTREASURY N/B 10,000,/000.00 11,048,047.0p
USTREASURY N/B 4,000,d00.00 4,446,d93.60
USTREASURY N/B 10,000,/000.00 11,887,[891.0
USTREASURY N/B 7,000,dJoo.00 7,829,d409.20
USTREASURY N/B 9,000,d00.00 10,014,p57.7p
USTREASURY N/B 11,000,/000.00 12,169,180.1p
USTREASURY N/B 10,000,/000.00 11,203,006.0p
USTREASURY N/B 6,000,d00.00 7,151,d15.40
USTREASURY N/B 10,000,/000.00 10, 935,/647.0
USTREASURY N/B 9,000,d00.00 9,713,472.10
USTREASURY N/B 10,000,/000.00 12,108,594.0p
USTREASURY N/B 5,000, d00.00 5,207,d12.50
USTREASURY N/B 11,000,/000.00 13,042,734, 1p
USTREASURY N/B 10,000,/000.00 11,416,406.0p
USTREASURY N/B 3,000,dJoo.00 3,283,1425.00
USTREASURY N/B 9,000,d00.00 10,503,632.7p
USTREASURY N/B 6,000,d00.00 6,406,406.40
USTREASURY N/B 6,000, d00.00 7,065, 703.20
USTREASURY N/B 10,000,/000.00 11,623,0438.0p
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USTREASURY N/B 13,000,/000.00 14,207,070.8p
USTREASURY N/B 14,800,/000.00 16,565,015. 44
USTREASURY N/B 15,000,/000.00 17,343,[50.0
USTREASURY N/B 15,000,/000.00 17,053,[11.5
USTREASURY N/B 22,500,0000.00 25,988,B79.7}
USTREASURY N/B 21,500,000.00 24,625,p59.4p
USTREASURY N/B 8,500,d00.00 9,081, 718.75
USTREASURY N/B 6,500, d00.00 6,925,(d38.090
USTREASURY N/B 20,500,000.00 23,588,614.0F
USTREASURY N/B 9,000,d00.00 9,941,484.60
USTREASURY N/B 6,000,dJ00.00 8,972,d343.60
USTREASURY N/B 2,000,d00.00 2,738, 7150.00
USTREASURY N/B 11,000,/000.00 13,545,469.3p
USTREASURY N/B 7,000,doo.00 7,277,d12.50
USTREASURY N/B 13,500,/000.00 15,942,656.25
USTREASURY N/B 14,000,/000.00 17,195,038.2p
USTREASURY N/B 18,800,/000.00 22,639,313. 448
USTREASURY N/B 9,000,d00.00 11,271,094.2p
USTREASURY N/B 14,000,/000.00 16,861,p50.0p
USTREASURY N/B 14,000,/000.00 15,515,/938.2p
USTREASURY N/B 11,300,/000.00 13,340,179.9F
USTREASURY N/B 7,000,d00.00 8,955,425.00
USTREASURY N/B 2,000,d00.00 2,414,4931.20
USTREASURY NOTE 7,000,doo.00 7,252,1409.20
USTREASURY NOTE 17,000,/000.00 17,984,040.2p
USTREASURY NOTE 7,000,doo.00 7,403,d46.70
USTREASURY NOTE 21,500,000.00 23,395,28. 15
USTREASURY NOTE 8,000,J00.00 8,314,487.20
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US TREASURY NOTE T3 300 boo 00 17 512 bos 2k
US TREASURY NOTE T 000 doo 00 7 158 411 20
US TREASURY NOTE 7 700 boo 00 16 355 bos ab
USTREASURY NOTE T 500 doo 00 s 946 87 o0

129 1,312,307,000.100489, 057, 928.[|12

(114,583,007,5p8)

39.B%

gg\N/élgll\IAI\\/lNENT 6,000,dJ00.00 6,063, 180.00
gé\ljélgll\lpl\\/lNENT 1,300,900.00 1,315,§22.00
gg\ljélgll\lpl\\/lNENT 5,500, J00.00 5,905,900.00
gg\N/égll\IAI\\/INENT 7,100,d00.00 7,410,470.00
gg\ljélgll\ﬁ\/lNENT 3,500,d00.00 3,605,d00.00
gg\N/él[?)ll\lAI\\/INENT 2,000,d00.00 2,021,480.00
gg\N/élgll\IAI\\/lNENT 3,570,d00.00 3,945, 7106. 80
gé\ljélgll\lpl\\/lNENT 6,300,J00.00 6,623,946.00
gg\N/égll\IAI\\/INENT 6,500,400.00 6,666, 725.00
gé\ljélgll\lpl\\/lNENT 3,800,d00.00 4,249,440.00
GOVERNMENT
gg\N/él[?)ll\lAI\\/INENT 5,300,d00.00 5,923,3480.00
gg\N/élgll\IAI\\/lNENT 2,500,d00.00 2,652,425.00
gé\ljélgll\lpl\\/lNENT 2,900,qo00.00 3,275, 473.00
gg\ljégll\lpl\\/lNENT 3,200,d00.00 3,690, 720.00
gé\ljélgll\lpl\\/lNENT 6,000,dJ00.00 6,747, 180.00
gg\ljélgll\ﬁ\/lNENT 3,400,d00.00 3,754,960.00
gg\N/él[?)ll\lAI\\/INENT 1,500,400.00 1,623,415.00
gg\N/élgll\IAI\\/lNENT 1,700,400.00 2,662,§91.00
gé\ljélgll\lpl\\/lNENT 1,300,900.00 2,268,981.00
gg\N/élgll\IAI\leENT 1,400,400.00 2,346,476.00
gg\N/égll\IAI\\/INENT 4,100,d00.00 5,763,d01.00
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CANADIAN
GOVERNMENT 4,700,d00.00 6,811, 410.00
gg\ljégll\l'?\/lNENT 8,200,doo.00 11,127,[28.0p
24 96,270,000.00111,259,/]704. 80
(8,639,316,07F})
2.9% 3. q%
UK TREASURY 4,000,do0.00 4,237,400.00
UK TREASURY 2,000,doo.00 2,303,d00.00
UK TREASURY 7,500,d00.00 7,807,900.00
UK TREASURY 7,220,qd00.00 8,124,466.00
UK TREASURY 7,000,d00.00 7,431,900.00
UK TREASURY 7,000,d00.00 8,022, 700.00
UK TREASURY 1,477,d00.00 1,902,966.80
UK TREASURY 8,200,doo.00 8,486, 180.00
UK TREASURY 6,900,d00.00 7,799, 460.00
UK TREASURY 2,600,qdo00.00 3,676, 440.00
UK TREASURY 4,000,d00.00 4,823,400.00
UK TREASURY 4,900,d00.00 5,774,450.00
UK TREASURY 7,400,d00.00 8,304,480.00
UK TREASURY 6,890,d00.00 8,255,998.00
UK TREASURY 5,600,J00.00 6,256,480.00
UK TREASURY 6,100, d00.00 9,164,d40.00
UK TREASURY 1,000,qd00.00 1,109, 400.00
UK TREASURY 3,500,d00.00 3,953,450.00
UK TREASURY 5,800,d00.00 7,142,400.00
UK TREASURY 5,100,d00.00 5,768, 400.00
UK TREASURY 2,800,d00.00 3,838,420.00
UK TREASURY 4,600,d00.00 5,485,900.00
UK TREASURY 5,000,d00.00 5,594,000.00
UK TREASURY 8,740,d00.00 9,709,466.00
UK TREASURY 12,800,/000.00 15,367,[680.0Pp
UK TREASURY 4,800,do0.00 5,328,960.00
UK TREASURY 18,700,/000.00 21,650,860.0p
UNITED KINGDOM
(GOVERNMENT) 6,300,d00.00 7,110, 180.00
28 167,927,/]000.00194, 429,[876. 80
(24,062,441, 552)
8.1% 8. 4%
SWITZERLAND 2,000,d00.00 2,197,400.00
SWITZERLAND
GOVERNMENT 4,000,do00.00 4,398,d00.00
SWITZERLAND
GOVERNMENT 5,900,d00.00 7,150,400.00
CSB\?)/\I/TEZF\I’EI\TI\I;IEH'IE') 1,000,doo.00 1,405,d00.00
4 12,900,/000.00 15,151,600.0p
(1,485,301, 34p)
0.5% 0.4%
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SWEDISH GOVERNMENT 12,200,000.00 12,731,/920.0p
SWEDISH GOVERNMENT 25,570,p00.00 29,147,p43.0p
SWEDISH GOVERNMENT 16,200,000.00 18,048,0420.0D
SWEDISH GOVERNMENT 14,300,000.00 15,226,640.0p
SWEDISH GOVERNMENT 14,000,000.00 15,561,[700.0p
SWEDISH GOVERNMENT 24,000,p00.00 28,032,000.0p
SWEDISH GOVERNMENT 30,400,p00.00 38,317,[680.0p
SWEDISH GOVERNMENT 13,000,000.00 15,802,800.0p

8 149,670,]000.00172,868,/]403. 00

(2,055, 4p5,31[)

0.7% 0. 1%
NORWEGIAN 18,000,000.00 19,395,000.0p
GOVERNMENT ' ' ' ' ’ '
NORWEGIAN
GOVERNMENT 16,000,000.00 17,822,[720.0p
NORWEGIAN
GOVERNMENT 13,200,000.00 14, 757,600.0p
NORWEGIAN 10,900,000.00 12,652,[720.0p
GOVERNMENT ’ ' ' ' ’ '
4 58,100,p00.00 64,628,040.0p
(911, 90k, 644
0.3% 0. d%
KINGDOM OF DENMARK 12,000,000.00 12,480,/000.0p
KINGDOM OF DENMARK 29,400,p00.00 32,145,/960.0D
KINGDOM OF DENMARK 26,000,p00.00 29,088,800.0D
KINGDOM OF DENMARK 16,400,000.00 18, 843,600.0D
KINGDOM OF DENMARK 27,500,p00.00 31,968,[750.0D
KINGDOM OF DENMARK 6,000,doo.00 6,502,400.00
KINGDOM OF DENMARK 10,400,000.00 15,730,/000.0p
KINGDOM OF DENMARK 29,500,p00.00 39,013,[f50.0D
8 157,200,/000. 00185, 773,J060. 00

(2,699, 2B2,56[)

0.9% 0. d%
BELGIUM KINGDOM 1,000,d00.00 1,026,400.00
BELGIUM KINGDOM 6,500,doo.00 6,417,471.00
BELGIUM KINGDOM 1,500,d0o0.00 1,515,300.00
BELGIUM KINGDOM 3,800,doo.00 3,763,1440.00

BELGIUM KINGDOM
GOVT

5,630,400.00 6,061, 358. 00

BELGIUM KINGDOM
GOVT

6,000, d00.00 6,198, 400. 00

BELGIUM KINGDOM
GOVT

3,500,d00.00 3,604,450. 00

BELGIUM KINGDOM
GOVT

5,700, q00.00 5,921, 130. 00
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C|3;|(5)|\_/($|UMKINGDOM 4.010.d00.00 4. 661,424. 04
(lecz)l\_/(?UMKINGDOM 6. 000.d00.00 6,115 400.00
glcz)bngUMKlNGDOM 4 500 d0o. 00 4 459 d00. 00
gl(E)l\_/ﬁ;_IUMKINGDOM 4 000 doo 00 4 072 doo. oo
cB;él\_/c?UMKINGDOM 3.000.do0.00 3,287, 7400. 04
ggl\_/?UMKINGDOM 3.500.d00.00 3. 554,9450. 04
C|3;|(5)|\_/($|UMKINGDOM 3.500.d00.00 3.536.400. 00
(lecz)l\_/(?UMKINGDOM 4 365, d00.00 4,932 d13.50
glcz)bngUMKlNGDOM 7 000.d00. 00 7. 457 422 00
E(S)%%SOYOBLIGDEL 7 000,d00.00 6.860,.d00.00
E%%%YOBLIGDEL 7 000,.d00.00 7.085,400.00
Eg_ll_jla\%SOYOBLIGDEL 10,000 boo. oo 9. 573 430,00
E(S)#A\%SOYOBLIGDEL 4 000 doo 00 3 sss doo. o0d
EsoTltjA%SOYOBLIGDEL 4 000.doo.00 3,863,400.00
EngtjAC[))SOYOBLIGDEL 5,000,400.00 4,924.400.00
E(SD%%SOYOBLIGDEL 5 000 doo.o0o0 4.816.d00. 00
E%%%YOBLIGDEL 2. 000.doo.00 1,882,400. 00
Eg;la\%SOYOBLIGDEL 8 000 doo 00 7 914 400,00
E(S)_Il_jlb\(l))SOYOBLIGDEL 2. 500.do0. 00 3. 564 400,00
EsoTltjA%SOYOBLIGDEL 9.500,.d00.00 8. 870, 150. 00
EngtjAC[))SOYOBLIGDEL 4. 000 doo.00 3,342.400. 00
BUNDESOBLIGATION 5.000,900.00 5.243,950 09
BUNDESOBLIGATION 4,000, 400.00 4,227,900 00
BUNDESOBLIGATION 5.000,400.00 5, 295, 90000
BUNDESOBLIGATION 5.000.400.00 5.384,150.00
S
i
e
SRR
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BUNDESREPUB.

DEUTSCHLAND

8,000, do00.00 8,790, 400. 00

BUNDESREPUB.

DEUTSCHLAND

12,000,000.00 13,102,pR00.0Pp

BUNDESREPUB.

DEUTSCHLAND

16, 000,p000.00 17,727,R00.O0Pp

BUNDESREPUB.

DEUTSCHLAND

7,800, 400.00 8,889, 2370. 00

BUNDESREPUB.

DEUTSCHLAND

6,000, qO00.00 6,792, J00. 00

BUNDESREPUB.

DEUTSCHLAND

BUNDESREPUB.

DEUTSCHLAND

5,000, dg00.00 5,800, d00. 00

BUNDESREPUB.

DEUTSCHLAND

6,000, 4q00. 00 7,093, 400. 00
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BUNDESREPUB. DEUTSCHLAND 8,000,d00.009,210, 400. 0fo
BUNDESREPUB. DEUTSCHLAND 8,000,do00.009,085, qoo. oo
BUNDESREPUB. DEUTSCHLAND 8,000,do0.008,952,400. 0o
BUNDESREPUB. DEUTSCHLAND 6,000,d00.006,625, d00. 0Jo
BUNDESREPUB. DEUTSCHLAND 1,500,q00.001,581,450. oo
BUNDESREPUB. DEUTSCHLAND 9,000,do0.0012,892,500.d0
BUNDESREPUB. DEUTSCHLAND 5,900,do0.008,885, d90. 0fo
BUNDESREPUB. DEUTSCHLAND 5,000,doo0.006,931, doo. oo
BUNDESREPUB. DEUTSCHLAND 4,000,do0.006,008,400. 0[]0
BUNDESREPUB. DEUTSCHLAND 8,000,d00.0011,159,p00.(d0
BUNDESREPUB. DEUTSCHLAND 7,000,doo.009,200,427. 0l
BUNDESREPUB. DEUTSCHLAND 8,000,d00.009,546, 400. 0fo
BUNDESREPUB. DEUTSCHLAND 4,500,d00.005,685, d85. 0fo
BUNDESREPUB. DEUTSCHLAND 2,000,doo.002,732,d406. 0o
BUNDESSCHATZANWEISUNGEN 11,000,000.0a1,077,550. (0
BUONI POLIENNALI DEL TES 11,500,000.0a01,632,[825.¢0
BUONI POLIENNALI DEL TES 6,000,doo.006,010, d80. 0l
BUONI POLIENNALI DEL TES 17,700,000.0a7,761,050.¢0
BUONI POLIENNALI DEL TES 11,000,000.0a0,901,000.d0
BUONI POLIENNALI DEL TES 14,200,000.0a4,148,B80.(0
BUONI POLIENNALI DEL TES 12,000,000.0a1,901,600. (0
BUONI POLIENNALI DEL TES 5,000,doo.004,732,d00. 0Jo
BUONI POLIENNALI DEL TES 15,500,000.0a5,106,300. ¢0
BUONI POLIENNALI DEL TES 14,500,000.0a03,941,[750.¢0
BUONI POLIENNALI DEL TES 7,000,doo.007,112, doo. ofo
BUONI POLIENNALI DEL TES 5,500,do0.005,377, d00. oo
BUONI POLIENNALI DEL TES 5,000,doo0.004,877,doo0. oo
BUONI POLIENNALI DEL TES 6,500, dJ00.006,194,400. 0Jo
BUONI POLIENNALI DEL TES 6,000,dJoo.005,818, d00. 0fo
BUONI POLIENNALI DEL TES 10,000,000.009,502, doo. ofo
BUONI POLIENNALI DEL TES 8,000,doo.007,704, doo. ofo
BUONI POLIENNALI DEL TES 7,000,doo.006,610, §00. oo
BUONI POLIENNALI DEL TES 7,000,doo0.006,468, doo. oo
BUONI POLIENNALI DEL TES 4,800,d00.004,293, 1420. 0fp
BUONI POLIENNALI DEL TES 5,300,d00.004,727,4d00.0Jo
BUONI POLIENNALI DEL TES 5,000,doo.004,727,400. 0fo
BUONI POLIENNALI DEL TES 5,000,do0.004,570, doo. ofo
BUONI POLIENNALI DEL TES 10,840,000.0a3,333,R00.(0
BUONI POLIENNALI DEL TES 5,800,d00.006,246, d20. 0o
BUONI POLIENNALI DEL TES 12,235,000.0a02,102,[862.¢0
BUONI POLIENNALI DEL TES 7,250,d00.006,354, d25. 0fo
BUONI POLIENNALI DEL TES 14,000,000.0a3,090,000.¢0
BUONI POLIENNALI DEL TES 6,910, dJ00.006,244,4d67. 0J
BUONI POLIENNALI DEL TES 5,400,d00.004,411,d400. 0o
BUONI POLIENNALI DEL TES 3,800,do0.002,680, d00. oo
BUONI POLIENNALI DEL TES 6,700, dJoo.005,357,d90. 0Jo
BUONI POLIENNALI DEL TES 2,000,doo.001,598, d00. 0fo
FINNISH GOVERNMENT 1,600,doo0.001,736, ]60. oo
FINNISH GOVERNMENT 2,500,do0.002,659, doo. ofo
FINNISH GOVERNMENT 1,500,d00.001,667,d25. 0o
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FINNISH GOVERNMENT 3,200,do0.003,578, d40. 0fo
FINNISH GOVERNMENT 2,000,doo.002,311,d00. 0o
FINNISH GOVERNMENT 3,000,d00.003,247, 3450. 0Jo
FINNISH GOVERNMENT 1,000,doo0.001,092, d00. oo
FINNISH GOVERNMENT 1,500,qd00.001,683,9475. 0o
FRANCE GOVERNMENT O.A.T 5,600,d00.006,161, 120. 0fo
FRANCE GOVERNMENT O.A.T 13,000,000.0a03,655,p00. (0
FRANCE GOVERNMENT O.A.T 10,500,000.0a1,167,[800. 0
FRANCE GOVERNMENT O.A.T 9,000,doo0.009,684,d00. oo
FRANCE GOVERNMENT O.A.T 5,800,d00.006,270, d90. 0o
FRANCE GOVERNMENT O.A.T 11,000,000.0a1,827,p00.¢0
FRANCE GOVERNMENT O.A.T 11,000,000.0a01,643,6500.¢0
FRANCE GOVERNMENT O.A.T 11,000,000.0a1,772,p00.d0
FRANCE GOVERNMENT O.A.T 7,800,d00.009,016, d20. 0fo
FRANCE GOVERNMENT O.A.T 7,000,doo0.007,683,400. 0o
FRANCE GOVERNMENT O.A.T 5,300,d00.005,980, §20. 0o
FRANCE GOVERNMENT O.A.T 6,500, dJ00.007,244,d00.0Jo
FRANCE GOVERNMENT O.A.T 5,800,d00.006,567,d20.0Jo
FRANCE GOVERNMENT O.A.T 8,000,doo.009,063,d00.0Jo
FRANCE GOVERNMENT O.A.T 5,000,do0.007,260, doo. oo
FRANCE GOVERNMENT O.A.T 3,000,do00.003, 292, 400. 0Jo
FRANCE GOVERNMENT O.A.T 9,000,do0.009,700, 400. oo
FRANCE GOVERNMENT O.A.T 8,000,doo.007,925,d00. 0o
FRANCE GOVERNMENT O.A.T 11,000,000.0a2,046,100.¢0
FRANCE GOVERNMENT O.A.T 6,000,do0.009,348, d00. 0o
FRANCE GOVERNMENT O.A.T 8,000,doo.009,068, doo. oo
FRANCE GOVERNMENT O.A.T 6,000,do0.007,982,400. oo
FRANCE GOVERNMENT O.A.T 5,000,do00.005,159, §00. oo
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gR'AA\_II\JCEGOVERNMENT 3,600,0900. 00 4,585, 480. 00
FRANCE GOVERNMENT - 000 doo 00 & se6 400 00
OAT BN SN
FRANCE GOVERNMENT ¢ 000 doo 00 7 148 400 o0
OAT BN S
FRANCEGOVERNMENT 14, 000,pP000.00 15,034,600.0°Pp
OAT R S
FRANCEGOVERNMENT 9,500, d00.00 11, 037,100.09p
OA.T B S
FRENCH TREASURY 7,000,d00.00 7,276,9483.00
NOTE B N
IEIROEJ\éCHTREASLJRY 5,000,d00.00 5,115,4q00. 00
FRENCH TREASURY + so00 doo 00 4 sss doo oo
NOTE R SR A
FRENCH TREASURY ¢ s00 doo oo s 731 doa 50
NOTE BN SR N
FRENCHTREASURY 5,000,Q0q00. 00 5,130, 4130. 00
NOTE N S A
IRELAND(REP OF) 2,700,doo0.00 2,436, 7150.00
IRELAND(REPUBLIC OF)

44 3,500,Q00.00 2,777,425.00
IRISHGOVERNMENT 2,000,d00.00 1,910, 40. 00
IRISH GOVERNMENT 2,120,do0.00 1,859,d64.00
IRISH GOVERNMENT 2,000,doo.00 1,610, 400.00
IRISH GOVERNMENT 1,000,d00.00 845,4d0.00
IRISH GOVERNMENT 3,500,doo.00 2,644,180.00
IRISH GOVERNMENT 1,000,d00.00 773,140.00
g(E)-\r/HEEE%\/IAé\IN[?rS 3,000,doo0.00 3,198,d00.00
NETHERLANDS s 700 doo 00 7 234 deo oo
GOVERNMENT SRR R
NETHERLANDS ¢ 000 doo 0o s 260 doo od
GOVERNMENT BN R
NETHERLANDS 6,000,d00.00 6,462, 4gq00. 00
GOVERNMENT L S
NETHERLANDS 6,700, do0.00 7,481,420.00
GOVERNMENT R R
NETHERLANDS 5,000, d00.00 5,754, 4Qq00. 00
GOVERNMENT R R A
NETHERLANDS 4 500 doo 00 s 111 100 oo
GOVERNMENT BN R
NETHERLANDS 10, 000,p000.00 10,962,000.0°Pp
GOVERNMENT S R
NETHERLANDS 1,500,d00.00 1,613, 400. 00
GOVERNMENT L R
CN;g-\r/HEEEk;IA\EI\IN[')rS 4,470,d00.00 6,635, 4115.00
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NETHERLANDS 2,000,doo.00 2,686,d00.00
GOVERNMENT ' ’ ' ’ ’ '
(N;(E)-\I;HEEE%\AAQN%S 4,000,doo.00 4,698,d00.00
OBRIG DO TESMEDIO 3,000,doo.00 2,189, 160.00
PRAZO ' ' ' ' ’ '
OBRIG DO TESMEDIO 2,200,doo.00 1,478,d40.00
PRAZO ' ’ ' ' ’ '
OBRIG DO TESMEDIO 2,000,doo.00 1,362,d80.00
PRAZO ' ' ' ' 1T
OBRIG DO TESMEDIO 3,000,doo.00 1,909,4900.00
PRAZO ' ' ' ' 1T
OBRIG DO TESMEDIO 1,000,do0.00 615,0d0.00
PRAZO ' ' ' ' '
?EIS?(I)%%%OESDO 3,000,doo.00 2,628,4970.00
OBRIGACOES DO 3,000,doo.00 2,344,400.00
TESOURO ' ' ' ' o
OBRIGACOES DO 1,000,doo.00 790,2d0.00
TESOURO ' ’ ' ' '
OBRIGACOES DO 1,500,doo.00 939,132.00
[TESOURO ' ' ' T
OBRIGACOES DO 500,0do.00 250,3d5.00
[TESOURO ’ ' ' '
REPUBLIC OF AUSTRIA 3,000,doo.00 3,186,d00. 00
REPUBLIC OF AUSTRIA 4,700,doo0.00 5,116,420.00
REPUBLIC OF AUSTRIA 2,000,d00.00 2,130,d00.00
REPUBLIC OF AUSTRIA 4,500,doo.00 4,826,450.00
REPUBLIC OF AUSTRIA 4,000,doo.00 4,419,do0. 00
REPUBLIC OF AUSTRIA 5,000,d00.00 5,715, 745.00
REPUBLIC OF AUSTRIA 3,500,doo0.00 3,976,d75.00
REPUBLIC OF AUSTRIA 5,000,d0o0.00 5,527,4900.00
REPUBLIC OF AUSTRIA 5,000,d00.00 5,360,400.00
REPUBLIC OF AUSTRIA 2,300,d00.00 2,767,d15.00
REPUBLIC OF AUSTRIA 2,110,d00.00 2,924,346.06
REPUBLIC OF AUSTRIA 3,000,doo.00 3,378,d400.00
SPANISH GOVERNMENT 6,000,do0.00 6,213,d400.00
SPANISH GOVERNMENT 7,000,d0o0.00 7,086,450.00
SPANISH GOVERNMENT 7,900,d00.00 8,093,d45.00
SPANISH GOVERNMENT 10,900,000.00 11, 055,[870.0p
SPANISH GOVERNMENT 5,000,doo0.00 5,231,do0. 00
SPANISH GOVERNMENT 6,621,d00.00 6,593, 191.80
SPANISH GOVERNMENT 3,960,doo.00 3,803,d76.00
SPANISH GOVERNMENT 8,400,doo.00 6,386,920.00
184 1,096,921, 000.100159,671, 437.[86
(125,522,836, 4B3)
42.2% 43. L%
POLAND GOVERNMENT 4,200,doo.00 3,950,d40.00
BOND ' ’ ' ’ 1
ggLN%NDGOVERNMENT 6,500,doo.00 6,578,d00.00
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(3,852,457, 25p)
1.3% 1.4d%
MEX BONOS DESARR 45,000,p00.00 48,529,/620. 0D
FIX RT ' ' ' ' ' '
MEX BONOS DESARR 35,000,0000.00 39,153,B45.0p
FIX RT ' ' ' ' ' '
MEX BONOS DESARR 40,000,p00.00 45,532,/600. 0D
FIX RT ' ' ' ' ' '
MEX BONOS DESARR 53,800,0000.00 61,817,p75.4p
FIX RT ' ' ' ' ' '
Eﬂiﬁ;?C»«DS[)ESAFU? 15,000,000.00 15,542,p25.0p
MEX BONOS DESARR 15,000,000.00 20,049,p55.0p
FIX RT ' ' ' ' ' '
ME?%?ONCXSDESARR 63,000,0000.00 68, 291,k96.0p
EgiﬁQEC»MDS[)ESAFHQ 40,000,p00.00 52,418,j020. 0D
MEXICAN FIXED RATE 70,000,000.00 80,328,R60.0p
BONDS ' ' ' ' ' '
9 376,800,000.00431,664,]196. 40
(2,641,784, 88[)
0.9% 0.dw%
291,554,074, 1ps8
(291,554,074, 1p8)
291,554,074, 1p8
(291,554,074, 1p8)

(

0
0
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(1)
23 10 17,180
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5,150, 693
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23 9 30 (
73 9,361,504
34 287,667
18 4,552 503
0 0
78 14,201, 674
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( 1) O000oOoOddooooooooOoOaOon
( 22 ( 23
31 ) 31 )
( ) ( )
( )
52D 538
38, 530 39,575
5,1p0 1,4po
12p 16p
0 0
47 4 1
79 174
9,7F6 10, d32
2,6K5 3,7p1
1,513 1,7B6
148 12
6
58, 457 57, 430
1,7p9 1,8p3
636 576
1,0p4 1, 2h6
11, §39 10, 49
11, 836 10, 47
1
1 0
28, 988 32,430
11, 614 8,6p8
16, 099 22,6009
36p 236
6 6 6 4
23 24
49D 58p
327 266
0 0
42,957 44,903
101,p14 102, B33
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22 ( 23
31 ) 31 )
( ) ( )
11, §00 8,0po0
95 8 7
6, 20L7 7,6B5
4 4
6 1 79
4,2p6 4,507
1,9p5 3,043
7,.5p4 7,33
84p s8op
9
2,5pB8 2,9po0
28, 305 26, 818
4,56 4,0p4
476 4801
350 65
5,4p3 4,601
33, 708 31, 4209
64, 074 68, 279
17, 180 17, 180
11, 729 11, 7129
11, 729 11, 7129
35, 164 39, 3609
68Fp 68p
34,4709 38, 684
24,606 24, 606
9,82 14,077
3,2B1 . 6pa
3,0F6 ,6p4
17k 69
67, 306 70, 903
101, p14 102, B33
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(2)
21 ( 22
22 31 23 31
( (
76,293 81, 230
10, 576 13, 165
57 148
86,927 94,539
35,1909 39,741
1,155 1,165
10 6
20,998 20, 7009
1,304 1,300
19, 603 19,398
8883 917
2,493 2,451
227D 207
1,203 1,148
71 73
905 1,0p2
60, 740 64, 980
9,902 10, 131
388 32p
6,740 ,8p2
2,784 , 987
158 1410
458 4840
206 231
1, 464 1,452
1,116 1,064
4,680 4,575
6,5pR09 6,106
24,471 24,176
1,705 5,382
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21 22
22 31 23 31
( (
3,608 4,771
6 9
5 6
2,38B5 1,2p2
45 6 2
288 3109
6,44 6,391
98 75
37 13
53 9
189 98
7,95B0 11, 676
72 4109
226 178
2909 598
60 140
70 10
16 4172
63 20
210 501
8,089 11, 677
2,6p2 3,759
490p 108
5,869 7,810
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( 21 ( 22
22 31 ) 23 31 )
17,180 17,180
17,180 17,180
11,729 11,729
11,7209 11,7209
11,7209 11,7209
11,7209 11,7209
685 685
685 685
24,606 24,606
24,606 24,606
7,608 9,872
3,605 3,605
5,869 7,810
2,264 4,204
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OO0 ooodn
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32,900 35,164
3,605 3,605
5,869 7,810
2,264 4,204
35,164 39,3609
61,810 64,074
3,605 3,605
5,869 7,810
2,264 4,204
64,074 68,279
2,084 3,056
971 361
971 361
3,056 2,694
249 175
73 245
73 245
175 69
2,333 3,231
898 607
898 607
3,231 2,624
64,143 67,306
3,605 3,605
5,869 7,810
898 607
3,162 3,597
67,306 70,903
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2,017 2,311
21 22
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