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ACGB 4.25 170721 70,000 5,814,672
ACGB 5.5 180121 80,000 6,783,263
ACGB 3.25 181021 50,000 4,232,655
ACGB 5.25 190315 160,000 14,083,323
ACGB 4.5 200415 120,000 10,704,107
ACGB 1.75 201121 40,000 3,307,271
ACGB 5.75 210515 150,000 14,251,011
ACGB 5.75 220715 140,000 13,686,733
ACGB 5.5 230421 160,000 15,750,599
ACGB 2.75 240421 160,000 13,689,632
ACGB 3.25 250421 160,000 14,171,781
ACGB 4.25 260421 150,000 14,278,534
ACGB 4.75 270421 90,000 8,983,205
ACGB 2.75 271121 50,000 4,241,022
1,580,000 143,977,808

2.67%

CAN 1.5 170901 30,000 2,455,922
CAN 1.75 190301 50,000 4,151,539
CAN 3.75 190601 40,000 3,453,849
CAN 3.25 210601 80,000 7,119,012
CAN 8 230601 70,000 7,978,838
CAN 2.5 240601 40,000 3,551,597
CAN 9 250601 40,000 5,175,921
CAN 2.25 250601 10,000 876,836
CAN 8 270601 90,000 11,804,724
CANADA  5.75% 290601 130,000 15,349,009
CAN 5.75 330601 160,000 20,102,231
CAN 5 370601 180,000 21,962,640
CAN 4 410601 160,000 17,816,419
CAN 3.5 451201 120,000 12,756,906
CAN 2.75 481201 60,000 5,674,660
1,260,000 140,230,103

2.60%
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RAGB 1.75 231020 50,000 6,872,219
RAGB 4.85 260315 150,000 25,807,267
RAGB 6.25 270715 240,000 46,691,483
RAGB 4.15 370315 20,000 3,778,521
RAGB 3.15 440620 80,000 13,854,414
540,000 97,003,904

1.80%

BGB 3.5 170628 120,000 14,785,597
BGB 4 180328 120,000 15,296,147
BGB 1.25 180622 40,000 5,014,701
BGB 3.75 200928 100,000 14,048,285
BGB 4 220328 200,000 29,786,179
BGB 2.25 230622 20,000 2,820,015
BGB 0.8 250622 120,000 15,406,860
BGB 5.5 280328 240,000 44,918,328
BGB 3 340622 50,000 7,954,134
BGB 1.9 380622 40,000 5,433,680
BGB 4.25 410328 90,000 17,455,610
1,140,000 172,919,536

3.20%

DBR 2.25 210904 10,000 1,378,060
DBR 6.25 240104 50,000 8,768,369
GERMANY 5.625%280104 40,000 7,642,464
DBR 4.75 280704 90,000 16,350,691
GERMANY 250,000 52,518,077
DBR 5.5 310104 330,000 67,021,321
DBR 4.75 340704 310,000 62,910,229
DBR 4 370104 90,000 17,416,417
DBR 4.25 390704 280,000 57,531,003
DBR 4.75 400704 350,000 77,266,372
DBR 3.25 420704 240,000 44,135,335
DBR 2.5 440704 420,000 68,805,945
2,460,000 481,744,283

8.92%

RFGB 2.625 420704 260,000 42,443,449
260,000 42,443,449

0.79%

FRTR 4.25 171025 60,000 7,513,298
FRTR 4 180425 50,000 6,397,351
FRTR 3.75 191025 310,000 42,081,505
FRTR 3.5 200425 190,000 26,101,276
FRTR 2.5 201025 50,000 6,777,190
FRTR 3.75 210425 270,000 38,637,829
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FRTR 3.25 211025 60,000 8,561,465
FRTR 3 220425 50,000 7,147,772
FRTR 2.25 221025 60,000 8,363,141
FRTR 1.75 230525 100,000 13,679,659
FRTR 2.25 240525 190,000 26,960,530
FRTR 1.75 241125 110,000 15,145,202
FRTR 0.5 250525 60,000 7,525,469
FRTR 6 251025 40,000 7,280,505
FRTR 3.5 260425 200,000 31,324,479
FRTR 2.75 271025 90,000 13,425,480
FRTR 5.5 290425 370,000 70,129,996
FRTR 2.5 300525 100,000 14,725,482
FRTR 1.5 310525 20,000 2,625,651
FRTR 5.75 321025 350,000 72,059,022
FRTR 4.75 350425 520,000 100,951,228
FRTR 4 381025 300,000 55,159,204
FRTR 1.75 390625 40,000 5,232,004
FRTR 4.5 410425 270,000 53,652,677
FRTR 3.25 450525 230,000 38,733,658
,090,000 680,191,073

12.60%

IRISH 4.5 181018 120,000 15,753,614
IRISH 5.4 250313 120,000 20,353,087
IRISH 2 450218 120,000 15,284,338
360,000 51,391,039

0.95%

NETHER 3.75 230115 170,000 25,652,811
NETHER 2.5 330115 330,000 51,029,377
NETHER 4 370115 380,000 73,016,642
NETHER 3.75 420115 40,000 7,826,199
920,000 157,525,029

2.92%

UKT 8.75 170825 30,000 4,248,705
UKT 1 170907 20,000 2,789,604
UKT 5 180307 20,000 2,883,129
UKT 1.25 180722 40,000 5,637,105
UKT 1.75 190722 30,000 4,321,771
UKT 3.75 190907 30,000 4,518,841
UKT 3.75 200907 60,000 9,334,124
UKT 8 210607 10,000 1,825,267
UKT 3.75 210907 50,000 7,996,244
UKT 4 220307 105,000 17,189,594
UKT 1.75 220907 30,000 4,473,332
UKT 2.25 230907 100,000 15,392,648
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UKT 5 250307 120,000 22,138,692
UKT 4.25 271207 100,000 18,446,127
UKT 6 281207 100,000 21,359,039
UKT 4.75 301207 130,000 25,919,494
UKT 4.25 320607 130,000 25,065,523
UKT 4.5 340907 120,000 24,248,014
UKT 4.25 360307 135,000 26,933,308
UKT 4.75 381207 100,000 21,766,819
UKT 4.25 390907 70,000 14,391,152
UKT 4.25 401207 100,000 20,828,786
UKT 4.5 421207 120,000 26,410,779
UKT 3.25 440122 130,000 23,960,063
UKT 4.25 461207 170,000 37,616,377
UKT 4.25 491207 195,000 44,811,814
UKT 3.75 520722 130,000 28,372,854
UKT 4.25 551207 70,000 17,213,462
2,445,000 480,092,667

8.89%

T 7.875 210215 260,000 34,891,314
T 7.25 220815 240,000 33,403,663
T 6.25 230815 400,000 55,061,927
T 7.5 241115 753,000 114,048,557
T 6.875 250815 670,000 100,126,657
T 6 260215 670,000 96,137,456
T 6.125 271115 780,000 116,652,356
T 5.25 281115 740,000 105,451,570
T 5.25 290215 780,000 111,559,857
T 6.25 300515 740,000 116,872,844
T 5.375 310215 2,180,000 324,756,585
T 4.5 360215 2,370,000 337,242,036
T 4.75 370215 730,000 107,164,254
T 5 370515 60,000 9,076,724
T 4.375 380215 490,000 68,762,464
T 4.5 380515 270,000 38,528,849
T 3.5 390215 610,000 75,831,546
T 4.25 390515 110,000 15,156,186
T 4.5 390815 70,000 9,971,545
T 4.375 400515 200,000 28,031,995
T 3.875 400815 550,000 71,859,761
T 3.75 410815 270,000 34,646,546
T 3.125 411115 480,000 55,663,850
T 3.125 420215 80,000 9,272,504
T 3 420515 480,000 54,374,897
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T 2.75 421115 150,000 16,199,428
T 3.125 430215 600,000 69,296,696
T 2.875 430515 150,000 16,549,464
T 3.625 440215 410,000 51,647,624
T 3.125 440815 240,000 27,700,147
T 3 441115 80,000 9,014,438
T 3 450515 690,000 77,702,177
T 2.875 450815 80,000 8,790,004
T 2.5 460215 760,000 77,258,627
T 2.5 170630 100,000 10,989,650
T 2.375 170731 110,000 12,102,771
T 0.875 170815 60,000 6,587,612
T 1.875 170831 100,000 11,001,660
T 1.875 171031 150,000 16,520,508
T 3.5 180215 340,000 37,911,741
T 2.375 180630 110,000 12,219,792
T 1.375 180930 140,000 15,389,714
T 1.375 181231 140,000 15,386,711
T 2.75 190215 410,000 46,098,750
T 3.125 190515 150,000 17,026,257
T 3.625 190815 130,000 14,962,422
T 3.625 200215 170,000 19,733,969
T 1.625 200630 50,000 5,507,050
T 2.625 200815 100,000 11,346,978
T 2.125 200831 100,000 11,177,107
T 2 200930 120,000 13,358,994
T 1.75 201031 60,000 6,626,477
T 2.625 201115 150,000 17,037,196
T 3.125 210515 110,000 12,747,333
T 2.125 210815 180,000 20,101,035
T 2 211031 210,000 23,329,596
T 2 220215 390,000 43,316,355
T 2.125 220630 120,000 13,380,615
T 2 230215 60,000 6,632,139
T 1.75 230515 110,000 11,963,572
T 2.75 231115 160,000 18,409,112
T 2.125 250515 110,000 12,084,368
T 1.625 260215 90,000 9,456,358
22,373,000 2,951,110,390

54 .66%

37,428,000 5,398,629,281

100.00%
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