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ACGB 3.25 250421 120,000 10,991,454
ACGB 4.25 260421 130,000 12,859,994
ACGB 4.75 270421 120,000 12,444,029
1,490,000 144,878,054

2.15%

CAN 4 170601 50,000 4,697,422
CAN 1.5 170901 30,000 2,726,678
CAN 1.75 190301 50,000 4,630,981
CAN 3.75 190601 50,000 4,945,704
CAN 0.75 210301 20,000 1,771,393
CAN 3.25 210601 80,000 8,027,731
CAN 8 230601 70,000 9,269,393
CAN 2.5 240601 50,000 4,870,008
CAN 9 250601 60,000 8,939,879
CAN 2.25 250601 10,000 954,274
CAN 8 270601 100,000 14,800,986
CANADA 5.75% 290601 130,000 16,973,834
CAN 5.75 330601 190,000 26,059,419
CAN 5 370601 180,000 23,743,995
CAN 4 410601 190,000 22,733,053
CAN 3.5 451201 120,000 13,670,951
1,380,000 168,815,701

2.51%
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DBR 2.25 200904 30,000 4,433,525
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DBR 4 370104 110,000 21,972,303
DBR 4.25 390704 380,000 80,621,822
DBR 4.75 400704 380,000 86,889,939
DBR 3.25 420704 80,000 15,170,655
DBR 2.5 440704 390,000 65,901,358
3,050,000 626,311,092

9.30%
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RFGB 2.75 280704 10,000 1,593,564
RFGB 2.625 420704 260,000 43,319,097
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1.08%
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FRTR 5.75 321025 400,000 87,319,475
FRTR 4.75 350425 630,000 127,820,937
FRTR 4 381025 400,000 76,064,671
FRTR 4.5 410425 290,000 59,997,211
FRTR 3.25 450525 230,000 39,997,864
4,460,000 797,215,974

11.84%

IRISH 4.5 181018 120,000 18,033,164
IRISH 5.4 250313 120,000 21,976,662
IRISH 2 450218 150,000 19,319,538
390,000 59,329,364

0.88%

NETHER 1.25 190115 80,000 11,126,607
NETHER 3.75 230115 270,000 44,604,806
NETHER 2.5 330115 380,000 60,282,414
NETHER 4 370115 450,000 88,738,288
NETHER 3.75 420115 40,000 8,025,167
1,220,000 212,777,282

3.16%
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UKT 2 160122 50,000 9,230,686
UKT 4 160907 30,000 5,674,411
UKT 1.75 170122 30,000 5,608,623
UKT 8.75 170825 30,000 6,311,843
UKT 1 170907 20,000 3,711,071
UKT 5 180307 50,000 10,116,161
UKT 1.25 180722 20,000 3,728,762
UKT 1.75 190722 10,000 1,889,259
UKT 3.75 190907 60,000 12,172,564
UKT 3.75 200907 80,000 16,492,503
UKT 8 210607 30,000 7,490,511
UKT 3.75 210907 50,000 10,439,576
UKT 4 220307 105,000 22,377,825
UKT 1.75 220907 50,000 9,349,548
UKT 2.25 230907 120,000 23,069,159
UKT 5 250307 190,000 44,733,353
UKT 4.25 271207 110,000 25,156,337
UKT 6 281207 110,000 29,540,959
UKT 4.75 301207 150,000 36,722,798
UKT 4.25 320607 150,000 35,125,073
UKT 4.5 340907 140,000 34,057,896
UKT 4.25 360307 145,000 34,427,197
UKT 4.75 381207 110,000 28,300,373
UKT 4.25 390907 70,000 16,910,270
UKT 4.25 401207 120,000 29,245,555
UKT 4.5 421207 190,000 48,654,874
UKT 3.25 440122 150,000 31,620,029
UKT 4.25 461207 220,000 55,899,369
UKT 4.25 491207 255,000 66,535,850
UKT 3.75 520722 170,000 41,371,681
3,015,000 705,964,116

10.48%

T 8.5 200215 50,000 7,787,415
T 7.875 210215 410,000 64,903,950
US.T.B 7.250 220815 450,000 72,795,520
T 6.25 230815 500,000 78,904,301
T 7.5 241115 753,000 131,184,011
US.T.BOND 770,000 131,868,357
US.T.B 6.0% 260215 820,000 133,747,373
T 6.125 271115 820,000 138,792,387
T 5.25 281115 810,000 129,370,774
T 5.25 290215 820,000 131,372,791
T 6.25 300515 810,000 143,729,068
T 5.375 310215 2,370,000 393,448,152
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.5 360215
.75 370215
.375 380215
.5 380515
.5 390215
.25 390515
.5 390815
.625 400215
.375 400515
.875 400815
.75 410815
.125 411115
.125 420215

420515

.75 421115
.125 430215
.875 430515
.625 440215
-125 440815

450515

.375 160215
.375 160331
.625 160430
.5 160630

160831

.25 161231
.875 161231
.125 170131

170228

.5 170630

.375 170731
.875 170815
.875 170831
.875 171031
.25 171115
.5 180215

.375 180630
.375 180930
.375 181231
.75 190215
.125 190515
.625 190815
.625 200215
.5 200515

.625 200630
.625 200815

2,460,000
820,000
500,000
310,000
460,000
110,000
260,000

70,000
200,000
550,000
500,000
290,000

40,000
690,000

80,000
750,000

50,000
690,000
120,000
860,000
110,000
120,000
170,000
100,000
100,000
150,000

70,000

90,000
100,000
100,000
110,000

60,000
100,000
150,000
100,000
440,000
110,000
120,000
140,000
450,000
150,000
210,000
170,000
100,000

50,000
100,000

387,578,539
133,560,520
77,404,165
48,832,367
62,428,822
16,662,332
40,792,019
11,169,556
30,810,703
78,716,310
70,363,971
36,689,242
5,054,888
85,041,471
9,334,263
94,067,068
5,967,312
95,077,951
15,015,411
104,809,750
13,370,910
14,669,620
20,831,191
12,211,866
12,351,435
18,697,343
8,514,743
11,217,550
12,465,369
12,448,754
13,690,496
7,282,969
12,349,537
18,543,531
12,917,784
56,297,253
13,789,714
14,657,657
17,079,997
57,170,845
19,305,468
27,533,096
22,379,084
13,119,543
6,070,803
12,674,724
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T 2.125 200831 50,000 6,195,656
T 2 200930 120,000 14,800,075
T 1.75 201031 60,000 7,304,902
T 2.625 201115 150,000 19,005,678
T 3.125 210515 110,000 14,269,616
T 2.125 210815 230,000 28,362,444
T 2 211031 70,000 8,555,617
T 2 220215 290,000 35,406,151
T 1.625 220815 50,000 5,937,405
T 2 230215 60,000 7,276,419
T 1.75 230515 50,000 5,943,101
T 2.5 230815 130,000 16,270,398
T 2.75 231115 80,000 10,183,454
T 2.375 240815 50,000 6,162,425
T 2.125 250515 60,000 7,219,451
24,423,000 | 3,621,814,833

53.77%

6,736,057,803

100.00%
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19,395,230
4,336,732
5,203
13,088,805
1,484,934
7,544,354
3,190,140
160,661
10,651,780
5,026
59,862,870
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