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US TREASURY N/B-4.625%-31/05/31 1, 100, 000. 00 1, 153, 023. 30
US TREASURY N/B-4. 125%-31/07/31 1, 100, 000. 00 1, 125, 264. 80
US TREASURY N/B-1.25%-31/08/15 900, 000. 00 786, 286. 80
US TREASURY N/B-1.375%-31/11/15 300, 000. 00 262, 294. 80,
US TREASURY N/B-1.875%-32/02/15 1, 200, 000. 00 1, 075, 569. 60
US TREASURY N/B-2.875%-32/05/15 200, 000. 00 189, 835. 80
US TREASURY N/B-2.75%-32/08/15 300, 000. 00 281, 665. 80,
US TREASURY N/B-4.125%-32/11/15 1, 450, 000. 00 1, 480, 528. 30
US TREASURY N/B-3.5%-33/02/15 800, 000. 00 784, 500. 00
US TREASURY N/B-3.375%-33/05/15 500, 000. 00 485, 390. 50
US TREASURY N/B-3.875%-33/08/15 900, 000. 00 901, 933. 20
US TREASURY N/B-4.5%-33/11/15 650, 000. 00 678, 894. 45
US TREASURY N/B-4.0%-34/02/15 700, 000. 00 705, 796. 70
US TREASURY N/B-4.375%-34/05/15 1, 200, 000. 00 1, 241, 343. 60
US TREASURY N/B-3.875%-34/08/15 300, 000. 00 298, 904. 10
US TREASURY N/B-4. 25%-34/11/15 1, 000, 000. 00 1, 023, 300. 00
US TREASURY N/B-4.625%-35/02/15 800, 000. 00 841, 187. 20
US TREASURY N/B-4. 25%-35/05/15 500, 000. 00 510, 781. 00
US TREASURY N/B-4.5%-36/02/15 390, 000. 00 408, 021. 90
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US TREASURY N/B-4.375%-38/02/15 170, 000. 00, 174, 143. 75
US TREASURY N/B-3.5%-39/02/15 390, 000. 00 362, 669. 19
US TREASURY N/B-4.375%-39/11/15 100, 000. 00, 100, 738. 20,
US TREASURY N/B-4.375%-40/05/15 230, 000. 00 231, 095. 95
US TREASURY N/B-3.875%-40/08/15 220, 000. 00 208, 492. 90
US TREASURY N/B-4.375%-41/05/15 200, 000. 00 199, 687. 40,
US TREASURY N/B-3. 75%-41/08/15 200, 000. 00 184, 835. 80
US TREASURY N/B-3.125%-41/11/15 350, 000. 00 297, 062. 50
US TREASURY N/B-2.75%-42/11/15 300, 000. 00 236, 835. 90
US TREASURY N/B-3.125%-43/02/15 100, 000. 00, 83, 191. 40
US TREASURY N/B-2.875%-43/05/15 250, 000. 00 199, 667. 75|
US TREASURY N/B-3.625%-43/08/15 140, 000. 00, 124, 441. 38
US TREASURY N/B-3.75%-43/11/15 200, 000. 00 180, 507. 80,
US TREASURY N/B-3.625%-44/02/15 450, 000. 00 398, 250. 00
US TREASURY N/B-3.375%-44/05/15 420, 000. 00 357, 721. 56
US TREASURY N/B-3.0%-44/11/15 450, 000. 00 359, 753. 85
US TREASURY N/B-2.5%-45/02/15 350, 000. 00 256, 470. 55
US TREASURY N/B-3.0%-45/05/15 450, 000. 00 357,995. 70
US TREASURY N/B-2.875%-45/08/15 500, 000. 00 388, 427. 50
US TREASURY N/B-3.0%-45/11/15 200, 000. 00 158, 281. 20|
US TREASURY N/B-2.5%-46/02/15 650, 000. 00 469, 396. 20
US TREASURY N/B-2.5%-46/05/15 150, 000. 00, 107, 964. 75|
US TREASURY N/B-2.25%-46/08/15 750, 000. 00 512, 548. 50
US TREASURY N/B-2.875%-46/11/15 300, 000. 00 229, 933. 50
US TREASURY N/B-2.75%-47/08/15 750, 000. 00 556, 655. 25
US TREASURY N/B-2. 75%-47/11/15 550, 000. 00 407, 171. 60,
US TREASURY N/B-3.0%-48/08/15 650, 000. 00 500, 347. 25
US TREASURY N/B-2.25%-49/08/15 1, 000, 000. 00 655, 039. 00
US TREASURY N/B-2.0%-50/02/15 350, 000. 00 214, 894. 40
US TREASURY N/B-1.25%-50/05/15 600, 000. 00 303, 070. 20
US TREASURY N/B-1.375%-50/08/15 950, 000. 00 491, 736. 15
US TREASURY N/B-1.625%-50/11/15 400, 000. 00 220, 796. 80,
US TREASURY N/B-1.875%-51/02/15 1, 000, 000. 00 586, 718. 00
US TREASURY N/B-2.375%-51/05/15 400, 000. 00 264, 062. 40
US TREASURY N/B-2.875%-52/05/15 1, 270, 000. 00 928, 860. 22
US TREASURY N/B-3.625%-53/02/15 300, 000. 00 253, 845. 60,
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US TREASURY N/B-4. 125%-53/08/15 200, 000. 00 184, 968. 60
US TREASURY N/B-4. 75%-53/11/15 200, 000. 00 204, 996. 00
US TREASURY N/B—4.25%54/02/15 450, 000. 00 425, 188. 35
US TREASURY N/B-4. 625%-54/05/15 300, 000. 00 301, 593. 60
US TREASURY N/B—4.25%54/08/15 300, 000. 00 283, 529. 10
US TREASURY N/B-4. 5%-54/11/15 500, 000. 00 492, 753. 50
US TREASURY N/B—4. 625%-55/02/15 400, 000. 00 402, 250. 00
US TREASURY N/B-4. 75%-55/05/15 400, 000. 00 410, 593. 60
US TREASURY N/B—4. 75%55/08/15 200, 000. 00 205, 328. 00
79, 210, 000. 00 73,927, 572. 99
DK RV
(11, 310, 918, 667)
n kv |EERESR CANADIAN GOVERNMENT-1. 25%-27/03/01 250, 000. 00 246, 407. 50
CANADIAN GOVERNMENT-2. 75%-27/05/01 570, 000. 00 573, 243. 30
CANADIAN GOVERNMENT-3. 5%-28/03/01 300, 000. 00 307, 440. 00
CANADIAN GOVERNMENT-5. 75%-29/06/01 280, 000. 00 310, 730. 00
CANADIAN GOVERNMENT-2. 25%-29/06/01 400, 000. 00 396, 472. 00
CANADIAN GOVERNMENT-2. 75%-30/03/01 370, 000. 00 372, 220. 00
CANADIAN GOVERNMENT-1. 25%-30/06/01 100, 000. 00 94, 055. 00
CANADIAN GOVERNMENT-1. 5%-31/06/01 410, 000. 00 383, 743. 60
CANADIAN GOVERNMENT-2. 5%-32/12/01 200, 000. 00 195, 130. 00
CANADIAN GOVERNMENT-3. 0%-34/06/01 100, 000. 00 100, 019. 00
CANADIAN GOVERNMENT-3. 25%-34/12/01 150, 000. 00 152, 478. 00
CANADIAN GOVERNMENT-5. 0%-37/06/01 210, 000. 00 246, 386. 70
CANADIAN GOVERNMENT-3. 5%-45/12/01 200, 000. 00 200, 794. 00
CANADIAN GOVERNMENT-2. 0%-51/12/01 550, 000. 00 403, 051. 00
CANADIAN GOVERNMENT-2. 75%-55/12/01 100, 000. 00 84, 807. 00
CANADIAN GOVERNMENT-2. 75%-64/12/01 100, 000. 00 82, 661. 00
4, 290, 000. 00 4, 149, 638. 10
0 N L NG
(453, 887, 415)
AFxTa |EMERESR ‘MEX BONOS DESARR FIX RT-5.5%-27/03/04 3, 000, 000. 00 2,933, 437. 50
~ WEX BONOS DESARR FIX RT-7.5%-27/06/03 2, 000, 000. 00 2, 006, 875. 00
‘MEX BONOS DESARR FIX RT-8.5%-29/03/01 3, 000, 000. 00 3, 059, 062. 50
WEX BONOS DESARR FIX RT-8.5%-29/05/31 4, 000, 000. 00 4,077, 500. 00
‘MEX BONOS DESARR FIX RT-7.75%-31/05/29 2, 500, 000. 00 2, 447, 656. 25
WEX BONOS DESARR FIX RT-8.5%-38/11/18 4, 500, 000. 00 4, 310, 156. 25
DESARR FIX RT-7.75%-42/11/13 3, 000, 000. 00 2,592, 187. 50

‘MEX BONOS
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WEX BONOS DESARR FIX RT-8.0%-47/11/07 980, 000. 00 853, 518. 75
WEX BONOS DESARR FIX RT-8.0%-53/07/31 2, 000, 000. 00 1, 727, 500. 00
24, 980, 000. 00 24, 007, 893. 75
A X aNE
(199, 378, 355)
—n [EEEE BELGIUM KINGDOM-0. 65%-71/06/22 60, 000. 00 18, 277. 50
BELGIUM KINGDOM-0. 8%—27/06/22 100, 000. 00 98, 053. 00
BELGIUM KINGDOM-5. 5%-28/03/28 130, 000. 00 140, 212. 67
BELGIUM KINGDOM-0. 8%—28/06/22 200, 000. 00 193, 195. 00
BELGIUM KINGDOM—0. 1%-30/06/22 250, 000. 00 224, 144. 75
BELGIUM KINGDOM-1. 0%-31/06/22 300, 000. 00 274, 525. 80
BELGIUM KINGDOM-4. 0%-32/03/28 170, 000. 00 182, 387. 90
BELGIUM KINGDOM-5. 0%-35/03/28 260, 000. 00 299, 465. 66
BELGIUM KINGDOM-4. 25%-41/03/28 150, 000. 00 160, 691. 85
BELGIUM KINGDOM-3. 75%-45/06/22 120, 000. 00 118, 484. 76
BELGIUM KINGDOM-1. 7%-50/06/22 100, 000. 00 64, 080. 50
BELGIUM KINGDOM-1. 4%-53/06/22 50, 000. 00 27, 968. 95
BELGIUM KINGDOM-3. 5%-55/06/22 100, 000. 00 89, 212. 50
BELGIUM KINGDOM-2. 25%-57/06/22 50, 000. 00 33, 184. 00
BELGIUM KINGDOM-2. 15%-66/06/22 110, 000. 00 66, 105. 27
BONOS Y OBLIG DEL ESTADO-1.45%— 100, 000. 00 46, 660. 00
71/10/31
BONOS Y OBLIG DEL ESTADO-1.3%-26/10/31 200, 000. 00 198, 549. 00
BONOS Y OBLIG DEL ESTADO-1.5%-27/04/3() 350, 000. 00 347, 254. 95
BONOS Y OBLIG DEL ESTADO-2.5%-27/05/31 240, 000. 00 241, 656. 00
BONOS Y OBLIG DEL ESTADO-1. 4%-28/04/3() 150, 000. 00 147, 417. 90
BONOS Y OBLIG DEL ESTADO-1.4%-28/07/30) 100, 000. 00 97, 933. 70
BONOS Y OBLIG DEL ESTADO-5. 15%- 300, 000. 00 325, 326. 90
28/10/31
BONOS Y OBLIG DEL ESTADO-6.0%-29/01/31 430, 000. 00 480, 377. 08
BONOS Y OBLIG DEL ESTADO-3.5%-29/05/31 150, 000. 00 155, 982. 75
BONOS Y OBLIG DEL ESTADO-0. 6%-29/10/31 150, 000. 00 139, 946. 25
BONOS Y OBLIG DEL ESTADO-1.95% 350, 000. 00 342, 002. 85
30/07/30
BONOS Y OBLIG DEL ESTADO-1.25% 150, 000. 00 141, 118. 05
30/10/31
BONOS Y OBLIG DEL ESTADO-0. 1%-31/04/3() 150, 000. 00 131, 100. 15
BONOS Y OBLIG DEL ESTADO-0. 7%-32/04/30) 200, 000. 00 176, 086. 60
BONOS Y OBLIG DEL ESTADO-5. 75%— 200, 000. 00 236, 828. 80
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32/07/30

BONOS Y OBLIG DEL ESTADO-3.15%- 200, 000. 00 203, 757. 60
33/04/30

BONOS Y OBLIG DEL ESTADO-2. 35%- 300, 000. 00 288, 919. 50
33/07/30

BONOS Y OBLIG DEL ESTADO-3.55%- 500, 000. 00 521, 625. 00)
33/10/31

BONOS Y OBLIG DEL ESTADO-3.15%- 200, 000. 00 200, 629. 40
35/04/30

BONOS Y OBLIG DEL ESTADO-4.2%-37/01/31 430, 000. 00 466, 633. 42
BONOS Y OBLIG DEL ESTADO-4. 7%-41/07/30) 300, 000. 00 339, 328. 50
BONOS Y OBLIG DEL ESTADO-5. 15%- 150, 000. 00 179, 145. 00
44/10/31

BONOS Y OBLIG DEL ESTADO-2.9%-46/10/31 300, 000. 00 262, 741. 80)
BONOS Y OBLIG DEL ESTADO-2. 7%-48/10/31 250, 000. 00 207, 677. 50
BONOS Y OBLIG DEL ESTADO-1.9%-52/10/31 80, 000. 00 53, 402. 88
BONOS Y OBLIG DEL ESTADO-3. 45%- 100, 000. 00 87, 692. 30
66/07/30

BUNDESOBLIGATTON-2. 4%-28/10/19 150, 000. 00 151, 642. 80
BUNDESOBLIGATION-2. 4%-30/04/18 150, 000. 00 151, 350. 45
BUNDESREPUB. DEUTSCHLAND-0. 25%- 400, 000. 00 391, 541. 20
27/02/15

BUNDESREPUB. DEUTSCHLAND-0. 5%-27/08/15 350, 000. 00 341, 165. 30
BUNDESREPUB. DEUTSCHLAND-5. 625%- 260, 000. 00 280, 224. 10
28/01/04

BUNDESREPUB. DEUTSCHLAND-0. 5%-28/02/15 250, 000. 00 241, 950. 25
BUNDESREPUB. DEUTSCHLAND—4. 75%- 200, 000. 00 214, 337. 00)
28/07/04

BUNDESREPUB.  DEUTSCHLAND-0. 25%- 200, 000. 00 188, 679. 60
29/02/15

BUNDESREPUB. DEUTSCHLAND-2. 1%-29/11/15 450, 000. 00 449, 278. 65
BUNDESREPUB. DEUTSCHLAND-6. 25%- 430, 000. 00 500, 017. 76
30/01/04

BUNDESREPUB. DEUTSCHLAND-2. 4%-30/11/15 100, 000. 00 100, 779. 80
BUNDESREPUB. DEUTSCHLAND-5. 5%-31/01/04 420, 000. 00 486, 341. 94
BUNDESREPUB. DEUTSCHLAND-1. 7%-32/08/15 150, 000. 00 143, 767. 05
BUNDESREPUB. DEUTSCHLAND-2. 3%-33/02/15 500, 000. 00 495, 784. 50
BUNDESREPUB. DEUTSCHLAND-2. 6%-33/08/15 350, 000. 00 353, 199. 70
BUNDESREPUB. DEUTSCHLAND-4. 75%- 500, 000. 00 586, 633. 00)
34/07/04

BUNDESREPUB. DEUTSCHLAND-2. 5%-35/02/15 150, 000. 00 148, 899. 75
BUNDESREPUB. DEUTSCHLAND-4. 0%-37/01/04 260, 000. 00 291, 573. 10
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BUNDESREPUB. DEUTSCHLAND—4. 25%- 250, 000. 00 288, 244. 25
39/07/04
BUNDESREPUB. DEUTSCHLAND-4. 75%- 270, 000. 00 328, 048. 38
40/07/04
BUNDESREPUB. DEUTSCHLAND-3. 25%- 200, 000. 00 205, 934. 40
42/07/04
BUNDESREPUB. DEUTSCHLAND-2. 5%-44/07/04 150, 000. 00 137, 881. 35
BUNDESREPUB. DEUTSCHLAND-2. 5%-46/08/15 230, 000. 00 208, 861. 16
BUNDESREPUB. DEUTSCHLAND-0. 0%-50/08/15 200, 000. 00 92, 019. 00
BUNDESREPUB. DEUTSCHLAND-0. 0%-52/08/15 200, 000. 00 86, 218. 00
BUNDESREPUB. DEUTSCHLAND-1. 8%-53/08/15 250, 000. 00 186, 423. 25
BUNDESREPUB. DEUTSCHLAND-1. 8%-53/08/15 100, 000. 00 74, 714. 50
BUNDESREPUB. DEUTSCHLAND-2. 5%-54/08/15 250, 000. 00 217, 431. 25
BUNDESSCHATZANWETSUNGEN-2. 0%-26,/12/10 300, 000. 00 300, 199. 50
BUONT POLTENNALT DEL TES-7.25%- 400, 000. 00 421, 023. 20
26/11/01
BUONT POLIENNALI DEL TES-1.25%- 300, 000. 00 297, 760. 50
26/12/01
BUONT POLIENNALI DEL TES-1.1%-27/04/01 300, 000. 00 296, 054. 70
BUONT POLTENNALT DEL TES-2.05%- 150, 000. 00 149, 962. 65
27/08/01
BUONT POLIENNALI DEL TES-6.5%-27/11/01 250, 000. 00 271, 432. 50
BUONT POLTENNALT DEL TES-2.0%-28/02/01 150, 000. 00 149, 587. 35
BUONT POLTENNALT DEL TES-0. 25%- 150, 000. 00 143, 391. 00
08/03/15
BUONT POLTENNALT DEL TES-3.8%-28/08/01 380, 000. 00 395, 477. 40
BUONT POLIENNALI DEL TES-4. 75%- 600, 000. 00 640, 888. 20
28/09/01
BUONT POLTENNALT DEL TES-5. 25%- 450, 000. 00 498, 535. 65
29/11/01
BUONT POLIENNALI DEL TES-3.5%-30/03/01 500, 000. 00 520, 717. 00)
BUONT POLTENNALT DEL TES-0. 95%- 150, 000. 00 139, 096. 50
30/08/01
BUONT POLIENNALI DEL TES-0.9%-31/04/01 350, 000. 00 318, 137. 75
BUONT POLTENNALT DEL TES-6.0%-31/05/01 350, 000. 00 409, 276. 00)
BUONT POLIENNALI DEL TES-1.65%- 300, 000. 00 279, 221. 10
32/03/01
BUONT POLTENNALT DEL TES-0. 95%- 100, 000. 00 88, 414. 20
32/06/01
BUONT POLIENNALI DEL TES-3.25%- 200, 000. 00 203, 404. 40
32/07/15
BUONT POLIENNALI DEL TES-5. 75%- 250, 000. 00 294, 112. 75

33/02/01
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BUONI POLIENNALI DEL TES-4.4%-33/05/01 250, 000. 00 272, 573. 75
BUONI POLIENNALI DEL TES-4. 35% 200, 000. 00 217, 215. 00
33/11/01

BUONI POLIENNALI DEL TES-5.0%-34/08/01 500, 000. 00 568, 014. 00
BUONT POLIENNALI DEL TES-4. 0%-35/04/30 300, 000. 00 318, 694. 20
BUONT POLIENNALI DEL TES-4.0%-37/02/01 410, 000. 00 430, 461. 05
BUONI POLIENNALI DEL TES-5.0%-39/08/01 150, 000. 00, 170, 981. 40,
BUONT POLIENNALI DEL TES-5.0%-40/09/01 300, 000. 00 341, 660. 10
BUONI POLIENNALI DEL TES-4. 75% 150, 000. 00, 165, 722. 55|
44/09/01

BUONT POLIENNALT DEL TES-3. 25%— 450, 000. 00 400, 567. 50,
46/09/01

BUONI POLIENNALI DEL TES-3.45% 400, 000. 00 363, 492. 40
48/03/01

BUONI POLIENNALI DEL TES-2. 15%- 140, 000. 00, 95, 005. 96
52/09/01

BUONT POLIENNALI DEL TES-4.3%-54/10/01 100, 000. 00, 100, 260. 00,
BUONI POLIENNALI DEL TES-2.8%-67/03/01 250, 000. 00 180, 248. 00|
[FINNISH GOVERNMENT-2. 75%-28/07/04 200, 000. 00 203, 479. 00
[FINNISH GOVERNMENT-0. 75%-31/04/15 100, 000. 00, 91, 109. 40
[FINNISH GOVERNMENT-1. 1256%-34/04/15 150, 000. 00, 130, 452. 30,
FINNISH GOVERNMENT-2. 625%-42/07/04 100, 000. 00, 90, 254. 90
[FINNISH GOVERNMENT-1. 375%-47/04/15 100, 000. 00, 67, 752. 80
FRANCE (GOVT OF)-0. 5%-72/05/25 120, 000. 00, 31, 078. 20
FRANCE (GOVT OF)-1.0%-27/05/25 600, 000. 00 590, 184. 00
FRANCE (GOVT OF)-2. 75%-27/10/25 700, 000. 00 708, 410. 50
FRANCE (GOVT OF)—0. 75%-28/02/25 150, 000. 00, 145, 140. 15|
FRANCE (GOVT OF)—0. 75%-28/05/25 250, 000. 00 240, 775. 25
FRANCE (GOVT OF)-0. 75%-28/11/25 150, 000. 00, 143, 011. 65
FRANCE (GOVT OF)-2. 75%-29/02/25 400, 000. 00 404, 522. 40
FRANCE (GOVT OF)—5. 5%-29/04/25 490, 000. 00 539, 965. 30
FRANCE (GOVT OF)-0.5%-29/05/25 200, 000. 00 186, 912. 00|
FRANCE (GOVT OF)—2. 5%-30/05/25 900, 000. 00 896, 526. 90
FRANCE (GOVT OF)-0.0%-30/11/25 100, 000. 00, 87,424.70
FRANCE (GOVT OF)-1.5%-31/05/25 650, 000. 00 607, 924. 20
FRANCE (GOVT OF)-5. 75%-32/10/25 600, 000. 00 703, 681. 20
FRANCE (GOVT OF)-2. 0%-32/11/25 600, 000. 00 561, 529. 20
FRANCE (GOVT OF)-3.5%-33/11/25 300, 000. 00 307, 001. 70
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FRANCE (GOVT OF)-1.25%-34/05/25 300, 000. 00 255, 736. 20
FRANCE (GOVT OF)-3.0%-34/11/25 150, 000. 00, 146, 470. 50,
FRANCE (GOVT OF) 4. 75%-35/04/25 530, 000. 00 590, 521. 23
FRANCE (GOVT OF)-1. 25%-36/05/25 300, 000. 00 241, 139. 10
FRANCE (GOVT OF)—4. 0%-38/10/25 460, 000. 00 475, 110. 54
FRANCE (GOVT OF)-1. 75%-39/06/25 150, 000. 00, 118, 762. 50
[FRANCE (GOVT OF)-0. 5%-40/05/25 270, 000. 00 171, 001. 53
FRANCE (GOVT OF)-4.5%-41/04/25 250, 000. 00 269, 270. 25
FRANCE (GOVT OF)-3. 25%-45/05/25 370, 000. 00 332, 633. 70
[FRANCE (GOVT OF)—2. 0%-48/05/25 200, 000. 00 138, 744. 60,
FRANCE (GOVT OF)—0. 75%-52/05/25 300, 000. 00 136, 118. 10|
FRANCE (GOVT OF)—4. 0%-55/04/25 420, 000. 00 401, 737. 14
FRANCE (GOVT OF)-4. 0%-60/04/25 350, 000. 00 328, 144. 60
IRISH TREASURY-2. 4%-30/05/15 200, 000. 00 200, 598. 80,
IRISH TREASURY-0. 0%-31/10/18 300, 000. 00 258, 753. 90
IRISH TREASURY-1. 7%-37/05/15 100, 000. 00, 87, 002. 40
IRISH TREASURY-2. 0%-45/02/18 100, 000. 00, 80, 675. 60
IRISH TREASURY-1. 5%-50/05/15 50, 000. 00 33,911. 70
NETHERLANDS GOVERNMENT-5. 5%-28/01/15 220, 000. 00 236, 472. 50,
INETHERLANDS GOVERNMENT-0. 0%-29/01/15 200, 000. 00 186, 813. 00|
NETHERLANDS GOVERNMENT-2. 5%-30/01/15 150, 000. 00, 151, 411. 20,
INETHERLANDS GOVERNMENT-0. 5%-32/07/15 150, 000. 00, 131, 482. 95
NETHERLANDS GOVERNMENT-2. 5%-33/01/15 230, 000. 00 229, 256. 64
INETHERLANDS GOVERNMENT-4. 0%-37/01/15 300, 000. 00 331, 616. 10
INETHERLANDS GOVERNMENT-0. 5%-40/01/15 200, 000. 00 140, 997. 00|
INETHERLANDS GOVERNMENT-3. 75%-42/01/15 50, 000. 00 53, 777.75
INETHERLANDS GOVERNMENT-2. 75%-47/01/15 200, 000. 00 184, 749. 80,
NETHERLANDS GOVERNMENT-2. 0%-54/01/15 100, 000. 00, 75, 761. 60
OBRIGACOES DO TESOURO-2. 125%-28/10/17 150, 000. 00, 150, 468. 30|
(OBRIGACOES DO TESOURO-1. 95%-29/06/15 150, 000. 00, 149, 064. 15
OBRIGACOES DO TESOURO-0. 3%-31/10/17 150, 000. 00, 131, 765. 40,
(OBRIGACOES DO TESOURO-2. 25%-34/04/18 200, 000. 00 190, 846. 80,
OBRIGACOES DO TESOURO-4. 1%-45/02/15 100, 000. 00, 106, 508. 60,
REPUBLIC OF AUSTRIA-2. 1%-17/09/20 130, 000. 00, 78, 872. 95
REPUBLIC OF AUSTRIA-6.25%-27/07/15 200, 000. 00 214, 267. 40,
REPUBLIC OF AUSTRIA-0.5%-29/02/20 370, 000. 00 349, 802. 44
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REPUBLIC OF AUSTRIA-3.45%-30/10/20 250, 000. 00 261, 475. 25
REPUBLIC OF AUSTRIA-2. 4%-34/05/23 200, 000. 00 193, 431. 00
REPUBLIC OF AUSTRIA-4. 15%-37/03/15 200, 000. 00 219, 810. 40
REPUBLIC OF AUSTRIA-3. 15%—44/06/20 100, 000. 00 96, 079. 50
REPUBLIC OF AUSTRIA-0.75%-51/03/20 50, 000. 00 26, 792. 75
REPUBLIC OF AUSTRIA-3. 8%-62/01/26 80, 000. 00 82, 328. 88
40, 570, 000. 00 39, 771, 634. 24

L — /g
(7,079, 350, 894)
AR v R EERES UK TREASURY-4. 125%-27/01/29 150, 000. 00 150, 582. 45
UK TREASURY-1. 25%-27/07/22 150, 000. 00 144, 037. 35
UK TREASURY-4. 25%-27/12/07 470, 000. 00 476, 043. 73
UK TREASURY—4. 5%-28/06/07 200, 000. 00 203, 585. 00
UK TREASURY-6. 0%-28/12/07 320, 000. 00 341, 679. 36
UK TREASURY—0. 875%-29,/10/22 350, 000. 00 313, 661. 95
UK TREASURY-0. 375%-30/10/22 200, 000. 00 169, 280. 00
UK TREASURY-4. 75%-30/12/07 200, 000. 00 208, 391. 60
UK TREASURY—4. 0%-31/10/22 240, 000. 00 239, 478. 24
UK TREASURY-1. 0%-32/01/31 100, 000. 00 83, 417. 60
UK TREASURY—4. 25%-32/06/07 480, 000. 00 486, 193. 44
UK TREASURY-3. 25%-33/01/31 200, 000. 00 188, 361. 20
UK TREASURY-0. 875%-33/07/31 280, 000. 00 218, 413. 16
UK TREASURY—4. 25%-34/07/31 150, 000. 00 148, 846. 65
UK TREASURY—4. 5%-34/09/07 150, 000. 00 151, 824. 45
UK TREASURY-0. 625%—35/07/31 220, 000. 00 154, 437. 14
UK TREASURY-4. 25%-36/03/07 200, 000. 00 195, 643. 60
UK TREASURY-1. 75%-37/09/07 250, 000. 00 185, 179. 50
UK TREASURY-3. 75%-38/01/29 200, 000. 00 182, 433. 20
UK TREASURY-4. 75%-38/12/07 470, 000. 00 471, 461. 23
UK TREASURY—4. 25%-40/12/07 250, 000. 00 233, 432. 75
UK TREASURY—4. 5%-42/12/07 120, 000. 00 113, 412. 00
UK TREASURY—4. 75%-43/10/22 100, 000. 00 96, 380. 00
UK TREASURY-3. 25%-44/01/22 200, 000. 00 156, 840. 00
UK TREASURY-3. 5%-45/01/22 50, 000. 00 40, 310. 00
UK TREASURY-4. 25%-46/12/07 350, 000. 00 310, 732. 10
UK TREASURY-1. 5%-47/07/22 100, 000. 00 52, 578. 40
UK TREASURY-1. 75%-49/01/22 100, 000. 00 54, 072. 00
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UK TREASURY-4. 25%-55/12/07 560, 000. 00 480, 032. 00
UK TREASURY—4. 0%-60/01/22 400, 000. 00 325, 774. 80
UK TREASURY-3. 5%-68/07/22 300, 000. 00 216, 210. 00
7, 510, 000. 00 6, 792, 724. 90
JeAR o R/NEE
(1, 384, 629, 043)
2y x— (EMEES SWEDTSH GOVERNMENT-1. 0%-26/11/12 1, 500, 000. 00 1, 486, 608. 00
T n
— SWEDISH GOVERNMENT-2. 25%-32/06/01 1, 750, 000. 00 1,751, 128. 75
SWEDTSH GOVERNMENT-3. 5%-39/03/30 700, 000. 00 764, 239. 00
3, 950, 000. 00 4,001, 975. 75
Ay =—F 7 m—F /gt
(65, 272, 224)
vy = |ERERER INORWEGIAN GOVERNMENT-2. 0%-28,/04/26 1, 300, 000. 00 1, 245, 084. 10
— 7 7 —
ES INORWEGTAN GOVERNMENT-3. 0%-33/08/15 1, 000, 000. 00 939, 524. 00
NORWEGIAN GOVERNMENT-3. 625%-34,/04/13 1, 000, 000. 00 977, 865. 00
3, 300, 000. 00 3, 162, 473. 10
VEES A= Vi
(48, 385, 838)
7w — |EERER K INGDOM OF DENMARK-4. 5%-39/11/15 2, 300, 000. 00 2, 782, 397. 40
77—
ES
2, 300, 000. 00 2, 782, 397. 40
Ty~ — 7 7 m— /NGt
(66, 304, 530)
W=7 |EMERES POLAND GOVERNMENT BOND-0. 25%-26/10/25 1, 200, 000. 00 1, 160, 364. 00
KA\ F
POLAND GOVERNMENT BOND-3. 75%-27/05/25 500, 000. 00 497, 920. 00
POLAND GOVERNMENT BOND-2. 75%-29/10/25 1, 000, 000. 00 934, 800. 00
POLAND GOVERNMENT BOND-6. 0%-33/10/25 500, 000. 00 526, 490. 00
POLAND GOVERNMENT BOND-5. 0%-34/10/25 1, 000, 000. 00 980, 100. 00
4, 200, 000. 00 4,099, 674. 00
R—T v FXaF/ G
(171, 841, 935)
2 NV EREEES AUSTRALTAN GOVERNMENT-4. 75%-27/04/21 150, 000. 00 153, 021. 00
AUSTRALIAN GOVERNMENT-2. 75%-27/11/21 200, 000. 00 197, 660. 00
AUSTRALIAN GOVERNMENT-2. 75%-28/11/21 200, 000. 00 196, 428. 00
AUSTRALTAN GOVERNMENT-3. 25%-29/04/21 350, 000. 00 348, 302. 50
AUSTRALIAN GOVERNMENT-2. 5%-30/05/21 300, 000. 00 287, 529. 00
IAUSTRALTAN GOVERNMENT-1. 0%-30/12/21 100, 000. 00 88, 032. 00
AUSTRALIAN GOVERNMENT-1. 5%-31/06/21 150, 000. 00 133, 845. 00
AUSTRALTAN GOVERNMENT-1. 75%-32/11/21 250, 000. 00 217, 875. 00
AUSTRALIAN GOVERNMENT-4. 5%-33/04/21 280, 000. 00 291, 152. 40
IAUSTRALTAN GOVERNMENT-3. 0%-33/11/21 200, 000. 00 186, 792. 00
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IAUSTRALIAN GOVERNMENT-4. 25%-34/06/21 200, 000. 00 203, 400. 00
IAUSTRALIAN GOVERNMENT-3. 75%-37/04/21 300, 000. 00 286, 758. 00
AUSTRALIAN GOVERNMENT-3. 0%-47/03/21 370, 000. 00 284, 296. 90
IAUSTRALIAN GOVERNMENT-4. 75%-54/06/21 100, 000. 00 98, 741. 00
3, 150, 000. 00 2, 973, 832. 80
55 RV
(297, 294, 065)
=a— |EERES NEW ZEALAND GOVERNMENT-3. 0%-29/04/20 150, 000. 00 150, 133. 20
;;;i’/}\ INEW ZEALAND GOVERNMENT-3.5%-33/04/14 290, 000. 00 285, 452. 51
INEW ZEALAND GOVERNMENT-2. 75%-37/04/15 150, 000. 00 129, 870. 90
590, 000. 00 565, 456. 61
Za—U—7 v K RWwhit
(49, 850, 654)
AR |EEES SINGAPORE GOVERNMENT-3. 5%-27/03/01 150, 000. 00 154, 230. 00
B SINGAPORE GOVERNMENT-3. 375%-33/09/01 100, 000. 00 111, 330. 00
SINGAPORE GOVERNMENT-2. 75%-42/04/01 150, 000. 00 167, 625. 00
SINGAPORE GOVERNMENT-2. 75%—46/03/01 190, 000. 00 217, 664. 00
590, 000. 00 650, 849. 00
ARV RLNEE
(76, 774, 148)
~ L— [EEER ‘MALAYSIA GOVERNMENT-3. 9%-26/11/30 1, 000, 000. 00 1, 010, 580. 00
T X
ok WALAYSIA GOVERNMENT-3. 899%-27/11/16 3, 600, 000. 00 3, 660, 300. 00
‘MALAYSIA GOVERNMENT-3. 885%-29/08/15 1, 000, 000. 00 1, 023, 960. 00
WALAYSIA GOVERNMENT-3. 828%-34/07/05 1, 000, 000. 00 1, 024, 350. 00
‘MALAYSIA GOVERNMENT—4. 935%-43/09/30 500, 000. 00 568, 312. 50
WALAYSIAN GOVERNMENT-3. 733%-28/06/15 1, 000, 000. 00 1, 015, 220. 00
8, 100, 000. 00 8, 302, 722. 50
~L—37 U Xy hNE
(300, 865, 755)
FEDE |EERER CHINA GOVERNMENT BOND-2. 39%-26/11/15 5, 000, 000. 00 5, 053, 460. 50
CHINA GOVERNMENT BOND-2. 37%-27/01/20 2, 000, 000. 00 2, 024, 039. 60
CHINA GOVERNMENT BOND-2. 04%-27/02/25 4, 000, 000. 00 4,032, 771. 60
CHINA GOVERNMENT BOND-1.59%-27/03/15 3, 000, 000. 00 3, 006, 678. 00
CHINA GOVERNMENT BOND-2. 48%-27/04/15 3, 000, 000. 00 3, 046, 368. 60
CHINA GOVERNMENT BOND-1.85%-27/05/15 2, 000, 000. 00 2,013, 418. 00
CHINA GOVERNMENT BOND-2. 5%-27/07/25 3, 000, 000. 00 3, 055, 037. 70
CHINA GOVERNMENT BOND-1.62%-27/08/15 2, 000, 000. 00 2,007, 013. 80
CHINA GOVERNMENT BOND-1.42%-27/11/15 4, 000, 000. 00 3, 997, 470. 40
CHINA GOVERNMENT BOND-2. 64%-28/01/15 2, 000, 000. 00 2, 052, 468. 00
CHINA GOVERNMENT BOND-2. 62%-28/04/15 3, 000, 000. 00 3, 084, 559. 50

-58-




CHINA GOVERNMENT BOND-3. 01%-28/05/13 4, 000, 000. 00 4,162, 417. 60
CHINA GOVERNMENT BOND-1.42%-28/08/15 3, 000, 000. 00 2,991, 542. 40
CHINA GOVERNMENT BOND-2. 48%-28/09/25 3, 000, 000. 00 3, 085, 731. 00
CHINA GOVERNMENT BOND-2. 91%-28/10/14 1, 000, 000. 00 1, 042, 635. 00
CHINA GOVERNMENT BOND-2. 37%-29/01/15 5, 000, 000. 00 5, 130, 779. 50
CHINA GOVERNMENT BOND-2. 8%-29/03/24 1, 000, 000. 00 1, 042, 713. 10
CHINA GOVERNMENT BOND-2. 05%-29/04/15 1, 000, 000. 00 1, 016, 237. 20
CHINA GOVERNMENT BOND-2. 75%-29/06/15 3, 000, 000. 00 3,128, 607. 90
CHINA GOVERNMENT BOND-1.91%-29/07/15 2, 000, 000. 00 2,024, 352. 00
CHINA GOVERNMENT BOND-1. 74%-29/10/15 2, 000, 000. 00 2,012, 637. 00
CHINA GOVERNMENT BOND-2. 79%-29/12/15 4, 000, 000. 00 4,194, 907. 20
CHINA GOVERNMENT BOND-1. 43%-30/01/25 3, 000, 000. 00 2,979, 358. 80
CHINA GOVERNMENT BOND-2. 8%-30/03/25 2,000, 000. 00 2,104, 951. 20
CHINA GOVERNMENT BOND-2. 62%-30/06/25 1, 000, 000. 00 1, 045, 290. 40
CHINA GOVERNMENT BOND-1. 55%-30/07/25 2,000, 000. 00 1, 994, 986. 40
CHINA GOVERNMENT BOND-2. 6%-30/09/15 3, 000, 000. 00 3,137, 277. 00
CHINA GOVERNMENT BOND-2. 54%-30/12/25 3, 000, 000. 00 3, 131, 888. 10
CHINA GOVERNMENT BOND-2. 28%-31/03/25 1, 000, 000. 00 1, 031, 388. 60
CHINA GOVERNMENT BOND-3. 02%-31/05/27 2, 000, 000. 00 2,155, 716. 20
CHINA GOVERNMENT BOND-1.87%-31/09/15 3, 000, 000. 00 3, 029, 264. 70
CHINA GOVERNMENT BOND-2.89%-31/11/18 1, 000, 000. 00 1,072, 937. 80
CHINA GOVERNMENT BOND-2. 75%-32/02/17 3, 000, 000. 00 3, 188, 120. 10
CHINA GOVERNMENT BOND-1. 79%-32/03/25 3, 000, 000. 00 3,014, 035. 20
CHINA GOVERNMENT BOND-2. 6%-32/09/01 1, 000, 000. 00 1, 056, 380. 60
CHINA GOVERNMENT BOND-2. 88%-33/02/25 3, 000, 000. 00 3, 244, 586. 40
CHINA GOVERNMENT BOND-2. 67%-33/05/25 3, 000, 000. 00 3,194, 211. 90
CHINA GOVERNMENT BOND-2. 52%-33/08/25 1, 000, 000. 00 1, 054, 271. 90
CHINA GOVERNMENT BOND-2. 67%-33/11/25 2, 000, 000. 00 2, 134, 316. 80
CHINA GOVERNMENT BOND-2. 35%-34/02/25 3, 000, 000. 00 3,125, 327. 70
CHINA GOVERNMENT BOND-2. 27%-34/05/25 1, 000, 000. 00 1, 036, 387. 00
CHINA GOVERNMENT BOND-2. 11%-34/08/25 2, 000, 000. 00 2,047, 938. 20
CHINA GOVERNMENT BOND-2. 04%-34/11/25 2, 000, 000. 00 2,037, 472. 80
CHINA GOVERNMENT BOND-1. 61%-35/02/15 1, 000, 000. 00 982, 576. 10
CHINA GOVERNMENT BOND-1. 65%-35/05/15 1, 000, 000. 00 985, 543. 90
CHINA GOVERNMENT BOND-1. 67%-35/05/25 2, 000, 000. 00 1, 980, 928. 50
CHINA GOVERNMENT BOND-1.83%-35/08/25 1, 000, 000. 00 998, 586. 60,
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CHINA GOVERNMENT BOND-3. 81%-50/09/14 2, 000, 000. 00 2,612, 288. 80
CHINA GOVERNMENT BOND-3. 72%-51/04/12 1, 000, 000. 00 1, 298, 568. 70
CHINA GOVERNMENT BOND-3. 32%-52/04/15 4, 000, 000. 00 4, 890, 934. 40
CHINA GOVERNMENT BOND-3. 12%-52/10/25 1, 000, 000. 00 1, 185, 401. 80
CHINA GOVERNMENT BOND-3. 19%-53/04/15 1, 000, 000. 00 1, 199, 381. 70
CHINA GOVERNMENT BOND-3. 0%-53/10/15 1, 800, 000. 00 2, 105, 888. 40
122, 800, 000. 00 128, 262, 052. 30
HRE TN
(2,753, 029, 516)
A AT [EMEFEA ISRAEL FIXED BOND-6. 25%—26/10/30 500, 000. 00 512, 402. 29
LY 2 T
0% ISRAEL FIXED BOND—4. 6%-29/08/31 300, 000. 00 309, 395. 41
ISRAEL FIXED BOND-4. 0%—35/03/30 200, 000. 00 201, 803. 83
ISRAEL FIXED BOND-5. 5%-42/01/31 620, 000. 00 719, 601. 80
1, 620, 000. 00 1,743, 203. 33
(AT TV o L NER
(81, 337, 518)
24, 339, 120, 557
&t
(24, 339, 120, 557)

G D @ e O/NFHRO () L, AERESE B:M) ThY 7,

(1 2) BRtEHMO () NiL, AERBAMRERIRDL DT, RETHY £,

S ARES: D R

K Rv E RS 113 &8 100. 0% 46. 5%
n kv EfERES 16 #4174 100. 0% 1. 9%
AFay [ RES: 9 At 100. 0% 0. 8%
— 1 EfERES 163 #5417 100. 0% 29. 1%
ENV E RS 31 &8 100. 0% 5. 7%
A z—F 7 a—F EfERES 3 g5 100. 0% 0. 3%
VLVE SRR S EfERES 3 4 100. 0% 0. 2%
Fw—r 7 m—F [ REZR 1 &5H 100. 0% 0. 3%
R—F 2 FXaF E RS 5§74 100. 0% 0. 7%
= oL [ 75 14 $¥47 100. 0% 1. 2%
=a—U—=J R R EfERES 3 g5 100. 0% 0. 2%
U HR— RV E RS 4 B 100. 0% 0. 3%
~ L= 7 UrFy h E RS 6 S 100. 0% 1. 2%
HEIT EfERES 53 $4 100. 0% 11. 3%
RS = N EfERES 4§51 100. 0% 0. 3%

)
FOUHIE LD A,

15 RS [ 550 7% m B 2
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PR REe I PR XEE (A)

(S BRAL(HR 7 42)
ARG A

1,301, 238 1, 268, 758
522, 418, 238 496, 206, 089
932, 576 436, 611

17 25

524, 652, 069 497, 911, 483
524, 652, 069 497, 911, 483
917,071 443, 669
96, 090 92,111

1, 156, 723 1, 108, 841
11, 596 11,110

2, 181, 480 1, 655, 731
2,181, 480 1,655, 731
482, 461, 140 465, 411, 721
40, 009, 449 30, 844, 031
66, 072, 725 59, 778, 745
522, 470, 589 496, 255, 752
522, 470, 589 496, 255, 752
524, 652, 069 497, 911, 483
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(BLAT < [9)

AT PR S0
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AL

2025410 A 28 H
B 2026 4F 4 H 27T H
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S HALE,
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HENIE A E

HEE M
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HEEMGR

HEMESUTEEAKR (D)

R SUTREF L (A)

RAERIGR ST IR (A)

—EBAERI A D T AR 4 R 0D oy BRI — B
FUTHE D HRIMHR RSO TEE (A)

e RSO3 E KB (A)
Rl SHINE ST KRB
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PR ESUTT R EE (D)

1,842 2,934

A1, 652, 423 AB, 713, 007
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