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7 AU | EMEFES |[US TREASURY N/B 4, 590, 000} 14, 001. 78| 642, 682, 040 14, 319. 87 657, 282, 067 2.625[2029/2/15 | 0. 39
7 AU A | EMERES |[US TREASURY N/B 4, 630, 000} 13, 767. 04 637,414, 382 14, 119. 76 653, 744, 911 2.375[2029/3/31 | 0.39
7 AU | [EfEFES: [US TREASURY N/B 4, 200, 000 15, 072. 20 633, 032, 662, 15, 240. 13 640, 085, 725 3. 000[ 2025/9/30 | 0. 38
7 AU | [EfEFES: [US TREASURY N/B 4, 000, 000] 15, 858. 19 634, 327, 872, 15, 638. 50 625, 540, 217| 4. 875(2025/11/30] 0. 37
7 AU | [EfEFES: [US TREASURY N/B 5, 090, 000} 11, 807. 63 601, 008, 622, 12, 284. 76 625, 294, 687 0. 625 2030/8/15 | 0. 37
o, FEEER O BE LR
A B He S (%)
ESLE RS 99. 07
& Ff 99. 07

EERBEYMT
HUHEHIDH Y A,

T OMBEEPED EER S D

-27-



“
& PE DR g2 b3l o g% (M) | #FHbgE () ﬁ%
(%)
FHETRIE] PR R e 1, 430, 000. 00 224, 286, 920 224, 332, 680 0.13
N kv B 4, 000. 00 458, 903 459, 005 0. 00
LN B 76, 000. 00 14, 967, 044 14, 971, 293 0.01
BN Fo 280, 000. 00 43, 570, 800 43,925,280  A0.03

(B 2 PRIGNE, DABEIRIT D 3@ s O iE TRl L TV ET,

_28-



KSEHHR>

Em %E 20245 4H308%RE

BAEMER - MEEDHER
0000 (B014EARF~ 2024FAFF) .
i —= ggggﬁ%%*ﬁﬁ??im EEEE e 2290181
55 D0 I E | UOESEEMEET - v B01.235@M
wEEMEEAEERAISEERN ) EREOI Ao
20.000F T DDETT,
(e ERERAEEBEEGERE, 2014F4AFTOEEMHEE
el {inon ERELTESELTLETD.
' S EEEREREMED. D77 FICBE10FE, HiC
RESH oL REIC SESER(EEEN EEEELCD
10.000F e Ratela] DELTEELEBR LDBOTHATSICCHECRS
e LA,

5.000 I |
2014E4E 2016848 2018548 2020548

DECOHER (5 /1. 150=HD)

20195108 2020€108 2021108 2022€108 2023%108 HEERE

i o
2022548 20244548

10H 108 10M 10M OM 170/
FELEEOIR
<EEBRTE>
HAEE o=
e 99 .06%
Gt 0.00%
HEF Dt 0.94%
HHIFEORBHALETT.
<A _ERIT1088H >
| T | EH T—iR/ EEmE - i =
1 | US TREASURY N/B FfEEs | 3.625% 202645H15H FAUD 0.62%
2 | US TREASURY N/B HEfEFEE | 1.7060% | 2028118158 FAUA 0.58%
3 | US TREASURY N/B [EfSEEE | 4.125% | 20325118158 FAUA 0.65%
4 | US TREASURY N/B EfEE | 4.125% 2028%7H3185 FAUR 0.54%
B | US TREASURY N/B FETS | 4500% | 2033£118158 FAUA 051%
6 | US TREASURY N/B FEfEFE | 1.375% | 20315118158 FAUA 0.49%
7 | US TREASURY N/B EiEars | 0.375% 2027F 78318 FAUD 0.48%
8 | US TREASURY N/B [EfEF% | 5.000% 202568831H FALUN 0.47%
8 | US TREASURY N/B [EEEE2E | 1.625% 203158158 FAUH 0.46%
(10| US TREASURY N/B [EfSEE2 | 4.260% | 2029528288 FAUR 0.46%
U Fy MDA S EREL T,
FRINEEEDHERE
(%)
14.1%
47% 51% 5.0% 3.8% 8.3%
Ce—— 1 L B W ) eew | ] I
A4 T% A40% A37% P
#40

2015 20165 20174 2018 20195 20205 20218 2022%F 2023%F 20244

¥ I P ROFENGERR, HEE FHS N EERELLBDOLLTHELTHDET.
#2024, 2024FAFFFTOREETT,

¥ TPV ROERAREIH<ETHREDEETHD. HROEHARRENRITDDDTIEHDFHA.

-29-



#2 [EHAEOEE]

1 [H5A (Bge) Fhiss]

(1)

HIA T ik

- FEEHLHH SR OBUE I, IEERHFTEDHIETEHR LIAZ I ZE VY,
C T 7 v R HEERHESIEICEE S HEERBEEHIE O e 2 EN T 500N T 7 T, G

(2)
(3)

(4)

(5)
(6)
(7)
(8)

FOAE L, fEEIHESIECED DIMAE 72 EOEHORRKIZFE SO TGO FiAAL 21T/ 5 EEE B B

JOERESIESHEDNEFET D FERCERMEREICRLI DL LET,

HA Zr D 32 A
FEREOEERICZIMTET,

4 N5

JFAIE LT, PR 3RFE T, IRESHTEDFE FREDET LI bOE Y HOZMM e LET, b, L

LR 2R E - 5801, BEERORILV LD £,

#2024 - 11 A 5 HLARRIZ, JRAIE LT, FH3EE30 0 Tlo, Wt SHMEOEE FRENET L box
VHOZMGETLHTETT, RESMHICE > TEERRIGAERH Y T DT, LR, BRESHICH
WADEL TN,

B HAR AT |

IRBESHOBEERTH->Th, EFIAAN= 2 — 3 — V7 3E5RBIFTORE BT S T 55413, GO HA

HOZAHIAT N EF A, FEL<IE, RESICBMWEDbELTE I,

HIA &%

IS A S A B o0 2B0E 36 B 0 FEEMMAIC UG HIA A &2 3 U TS 728 C7,

A FAAT
1 MELE 1 [

HOAR A D A

BASHAF X, FIASFHZIGESAEN B ET 5 B £ CICRGESE~B AN 7EE 0,

ZAF O IER X OHEH

FRERIE, ARPE SIS TSR T DG OfFE (., SMNEZBRIG| OFE I, REBIEDOE L, Zofote 245

ROWEERDH D L E1E, BIGOHIALDOZM 2RI 5 2 & B IOBIZZIT AT 72 B0 HIA RO 4} % B
DT e nTEET,

SCAFPE SIS VA 2 5255 16 TAICHLUE T D amhpa i s [ FTds X OV mhps sn s 1526 2 4055 8 THER 3 5 |[ZH
BT HINERRERE LTS A DN E T,

2 [Hs (K Fhi%]
<PRKIFE R K Dk >

(1)
(2)

(3)

(4)

fRKI D2

IRFESAEDEERCZTMIT T,

I R

JFAIE LT, 7t 3 BFETIC, IRESHITEDEE FHENTET LEbOEY B e LET, 2B, E

PR 2B X280, BEERORIRWERD £,

%2024 4 11 A 5 HUBRIE, JFHIE LT, FL 330 0 £ Tlo, Bt SHMEOFEE FRENTE T LIEb0%
MHOZNETHTFETT, RESHIZE > TUIRRDG613H Y 30O T, FEL<IE, e thicsi
WADEL TN,

R R A AT A

IRBESHOBEEATH->Th., RERAN = 2 — 3 — V7 3E5BBI T OIRE B IS T 2581, fKEsko

ZAIIT RV ET A, FELIE, RESHHIZBMWADLELTE I,

A I BE

77 ROBRBEB L OB KRR SICESE, B LOXEEE SRV ST 5720, KO DOHIKICIZZ

FHRERETHIBR3S X OMBEERIR 21T 72 9 JERH Y £3, FEL<IE, WaSthicBfnabE<7ZEn,

-30-



(5) fgfofiize
MRIFERZA OB EEH OEEMAEE LET,
 EHEMBEIC O X F L CiE, RS EREETRSHORESEIZB WAL ELSTEE N,
<KD REE>
HELT > b~x%xT A FEEKESH
R—bL_X—T T KL A www. nikkoam. com/
a—k ¥ — EiEdE S 0120-25-1404
FRTOME~TF% 6 L. H, O - (KB IEBREXFE

(6) FHuEd
1 A4 OFREIE, BROMEICE SV TERE SN E 20 7,

K EFEOFIEIT, MEMESIEICHET 2 @REEHEE L L OCEREQLCESRNRIET 2 FH R

SRR DG A EREE L W ET,

MBUVEE - I3 EMHAESIEN R IE SN 8BE 7 S, 3B LOBROWAEFIZ R ABEA01H 0 7,
(7) FREKIHAL

1 AL

KRBT K o TiE, RN R G815 £7,
(8) fiFEFIADZHN

JFHIE LT, BRGERZMAPORAE LTS EERANLB IV 77,
(9) ZAFoiks L OHGH

s BRERMT. @ IGIETC R T 2SI AEZERG| O IR, REFEREDEIE, £ oML 21570
WHFIEDR B D & E IR BERIE :kO) fatid s e BLOBRICZ TSI 2RI ROZA 2R Hd 2 L

MTEET,

- FERIFE SR OZAT S Pk ST . RABIT AL %HEPJJ:%G H I L O ORIE 2 A OfFIEE R 2 finl © &
£, LEL. %%ﬁ‘%iﬂ%@ﬁﬁﬁ :k%:?ﬁf(lﬁl L2V EIid, B ik 2 kR U 7282 O e ) 0 SL it gH O
IR H (2 ORE H BMEREER 2 32 0 Tfotb\ﬁf%é }:-‘55 Z OFHR A LB O KA OIRFIGE R 2 52T

HIEMTEDLHELET,) IWHNFEREZ T NTZbD & LTE&DT&D\E?‘O
3 [EPES PR O3 )
(1) [BEDHMm]

O  FEEREO S H
- REMAIIRFERAOE R IV THA R SN ET,

- SRR L, EREMEICR T 5 & (x)\?ﬁf%/\ﬁﬁﬁﬁ{ﬂﬂ%ﬁ#isJ:Kﬁ%kﬁ(ﬂﬂ?ﬁ%‘fﬁ’ﬂ%%iﬁ“) Z i L
THFIAGREM PE DO REED b A FE £ bR Ltf_%’ﬁ (Mg pERED) &, SR AICE TRHERS N ECTRR L 72

GREVNVNET, 2B, 77 RIZ1 A% ?ﬁ%bf:fﬂﬂ%ﬁ“@i‘%ﬂ?ﬁ"élkﬁ)%@ifo
< BB HEERE KD >

Ca) FEEBIECMEE=-7 7/ FISE A
Ahah T oEmEES LY TE

Bl D LR LEED HEEME= (a) SHEBHEDEENS
(b) AR (7 FOERICEE
Fr HERGCEDIAR BHEBELEED
[b) BiEFEEE

————————— EREME= RS
TR mEEEEOET
Bl o - &EE

= B nseenll | ous

(&) — k)

[=) {SEEBYE
Mgk EE <

b

@  HAEES 7 L AN A %E
fEREMEEICR T A EEIZ OV T, EE B L O EE A BB F Rt BRI OE - TRAGEEG L £ 7,
< FREE DRI T vE >

-31-



O~W—7 7 o R8RS

FLAEMMAEGTE B oo SLUEMMAE CREM L £ 9,
A EA A

FHIE LT, EMEMFEFEBICHD 5> 52ETOBIZBIT DU TFTOWT O MEE CRME L £,

- BARGEREMASNRET 2R BB ERHHE CFfHE)

- AphpE LA | (B —FEARRE IS | B K OSME OESICHER L TR SNTZIEAN T OFICET

HEEVNET,), TR EDOIERRT AR GeREMGERE ET,)

- i E WAL DR T S A

SR VLA OAHE 2 Sz o0 TiE, —FEAFINEIC L VT 5 2 LN TEET,

CAMEEEE ONEBERTOAMIES, HEETOMOEEL NVNET,) OFBEIZ O WX, JKAlE LTh

NENZE T 25 B OXEEMGOMEIC L > THELET,

@ JEUEMEED RS H1E
et F I RS ORSLITBHWEbELTEE 0,
< FKEDAEOSE>
A7 &y b~ YA v MERSH
A== 7T KL A www. nikkoam. com/
a—)Le X — EEEES  0120-25-1404
FRIOME~F% 50 . B, Ol - KA EREET,
(2) [tR&]
HOMEEIIH Y A
(3) [EFEHM]
MR E LET (2002 4F 12 A 10 HRE), 72720, FFKOBREICESE, B0 L, GBita kT s
BHZERHY £,
(4) [FHEHIR]
10 H 2T A4 10 H 26 BETE LET, 72770, FHEWMORANMRERD L X 1IZF0EEER
ZEEMIBOKRAE L, TOEA XV ROFEBB NSRBI ET,
(5) [Zofh])
O FFE0#KT (s
1) FEASHIT. KOWTNILDBRSITIT. SHAHLAED L, ES052BH Lk HEBSES - LR TX

\iTO
A) BEEIRERT D ZENZRBEOILDITANTHD LR D &
a) RLESRWEENRE L L X

2) oA, HoNLO. TOEBIVOZLOHEALRLZAEL, NOMLONT2ZEHEICEGE S LET,

L, BRTOXBECETBZ LM LIGEE. FAlE LTAEZITR0EE A,
) ok EERICHEEBEOL 5 EEIT, EOHHA (1 AU ETERFERAENED ET, BLFRLT,) 125
HWEBRRDZENTEET, (BRD THRFEOHRNT) 2T8I7ZIV)

4) FFERME, ROVWTALOHEEITIE, &b THEFEO RS T OBUERENET, FRERN 2 M0 Lk L

5

EEsEET,

A4) FRRMEOREIZHS L, BIZXR0RE2BRWHEERNEL TWAHE T, —EOHMEZ®RIT TEOAER
X OEHE O RN e G

1) BEEEITLY ZORHEBNOMK OGS EZ T L %

N) BHRESAPEBREITL D BRGEOREEZS T &, ML ERFETEREILELLEE (BEET
NI OEFTENICET LIRS OEG 2 MMOERTLESMITE M L 2m U, BiER TR, Bt
KR DOIEE RS OB EFREET,)

=) SRR OREEZ T CEDEBEFTE LG A T2 OMEBICERT D 8 L TRTS

NEGAIC, BESERHIZitatt e R TE RN E X

EREZ1T72 D BICIE, B tIE, TOBEZH O UDEEEFICBITHET,

-32-



AEEAIT, KT H®R L » HUNORFRSHORET S H (RAIE LTERD (EEADMAREROEAITE
HER) »ORELTEEEANET) DoZEHITKILNET,
AEREOIFANT, BRI B W TITRbivE T,

® [FEREHOET

1) Zitathid, ZREOFEDO-OMNELRD L L F 00 2BV EERRAE L L X, Zitatts
BEOL, ZORHHREEETLHZENTEET, FIEAROET AT OBRIZIE, Zitasthix, 205
ZHoN UOEEEITIIRTHET,

2) TOEFEEHEDOI L, TONBENERZLHDIZONTIE, HENMLH, TOEBIORZONER EEAE L.
MOHMBNTAZEFICEmMERMLET, L, 2@TOZRAITEmMERM LIELGEE, FHIE LA
HEEITRVERA,

3) ZOEFHNROEFIZRFEOH HZIE L. —EOHMNICREL RN TEES, (BRo [HEE3
DHNT] #JELIEEW,)

4) FiEStI, BEEITOMBICESOWTIOEEHNRKEER LL D 95 L &3, o THFEOHNT)
OHEZBHLET,

@ HEFEOHNLT

1) M EEREIMEFENROERLZETICR LT, Zad X —EOHMNICEFERMITH L THTED Tt X 12
FUVERFEEZBRRLZENTEET, —EOHBINIC, BEE2 BRI EE OIS DD TSR D —
DO—%RBZDHEXIT, B EEREEIIEERROLEF I TRV EE A,

2) ZRtatix, B EHEREIIGENROELT 2T bR WAL, TOEBLIOZOHBLREEZAEL, 2
DHbNTE DB ICEmMERZNMN LET, 2Pl 2 TOZHEICERMEZRN LESGAE, FHE LTAR
ATV ER A,

3) 7rB. —EOHIMNIZ, EEEEZ IR AT O VD ZISHER OO 5 0—LLF T, #& HER, 7
R OEFE /TR ) BAE. B2 288 3ZiEatticx L. BRICRBT 228 St ES
Lo THWRARXFEHERTEET,
<ig HERE, (G EOE TR F T 2 ES0FEE DN >

5 =
B i
REELHN T i & ks
— ML T [> = [> = Eﬁ e
— z | | mawne~-2 /|5 f it =2
£ E- E3
2 = & i T L
% m
# & =
R IRAAE | B o
(1 #nALLE) E EE LR -
Zah—i X m
(BEfEO# < - ) 9
1
He
=
He

X HARE SR B L T,
1 s E OER
s BRtathix, BHIRER S X OMERRZ I T oERARE, MAGMIESRONE R X OEMIER OB RN &
i LT ER R EE L ER L ET,
- RAEARAEEZ, JRAIE LTHNTWDSREF I LTRSS ET,
GEAREE (R 1T, FRESEOF— A=Vl cnET, L, RE»LEMREE (&
) ORAFERN B - GEIIE, P LET,
R—b_X—=T T R R www. nikkoam. com/
@  BRIEAN & OEKIZONT
et & DFEEDOTR N 72 SICET2ZOOEIMIZEO A L0 14/ ELET, 2720, MM TO 3
H# AREIE TIZ, lFEstt, ZESAWTn 6 L IBROBERF RB 20 E & id, BN 1 BFREE SN D
DL L, D#BELFRERE LET,

® ©
%

4 [Z4EH OHERIFE]

ZAE DA T D ELMERITRO@EY T,
(1) ISR e - @52 A
CXREIE. 77 FONGRSEAE: - EEeE, HCIZRBET 2% 8D NIBIIIG U TRET 22 A LET,

-33-



CTETZ L, B DA SRR IS O W TESHAB AR A 2 B 5 4R, EBERICOWTIISHABMM A2 10 ERIFE
REATRDROVGERITZOHER Z R\, £ OeRITERR IR L £,
(2) MRAIGERME
XL, HOIORR T 2 MMEICHOSPUER bzl U T, BRI ORRET LI ENTEET,
(3) WRERN T
ZAEIL, BRERICKH L. TOEERHMNICT 7 FOEFEMEICHET 2 IREEROME 27 KT 22 &0
TEET,

-34-



#3 [7 7> FoREER]

(1)

(2)

BT 7 FOMB#ERIT, TMEELRFEOMGE. SR OERTIEICET 28R (B 38 4EREE T 59
7)) WNCFERANE 2 &0 2 OBEIC LY | TREEFEMEDOFHRICET 28 (PRl 12 FREFSH 133
7)) WZHESEERLTEY £,

I, MEHERICEH L TV 28I, B TERRLTEY £7,

L7 72 Nid. Sl gES 193 ko 2 8 1 HOBUEICAS &, 4 21 BIEHHRWIE (2022 4 10 A 27 H

25 2023 4E 10 A 26 HET) OMBHEEICHOWNT, PwC Japan AREF(EEEEANCLAEELZITTHY F
kR

-35-



Mmosr B OAE N o B O @ EOE

202441 H 10 H

HELT > b~ A MRASAE
s & = # %

PwC Japan A BRE(LEEATE A

HORHHS
EBPITHR
?EE%‘BEE{%*J{E L\%}g/f:\§+it *’WE %j(
FHPITHR

AR

WEEAE NIE, RS IE A 193 50 2 8 | HOBUE IS S ERFMMZIT ) 720, [7 7 v ORI IC8Fon T
WHBAL T w7 AT 7 NlEIMESE~y U7 L (DCEM) @ 20224 10 A 27 HAxD 2023 45 10 A 26 H £ TOFEMIB OM
F. Thbb, SR, HERORIREFHHESE, EERLCICHBIMERICOWTEELZTo 7,

YEAEANT, ERROMBHEL. EPEICEOTRICAEZYS LRBO LN EERFFOEEHER LT, AT v/ 277
¥ RMESMESR~ Y V72 L (DCHHH) @ 2023410 A 26 ABEDEFEMFEDOIREL ORI B %2 b - THR T3 2HEM OB OR
Bz, R TORERERFICBVWTHEILF T L TN HDLRBH D,

B A L DR

BEEENT, BPECBOWTRICAEZY ERBO LN D EEDEITHEI L TEEZIT 7o, BEEOKEHEICE T 2 YEEE
ADEMET, HEHERERICKT 2EEAOEE] TR TWD, HEEENT. BPEICR T 5WEMBICET 28EIC
WoT, HET By w2 DAY MEASHE O 7 7 FGM L TERY ., 72, BEAEANE LTOZOMOMBE LOBEEEL R
LTW5, SEREANT. BEREVIOEKGEL 05 +0 0 om b AR 2 AT L7z & LT,

Z OMOFEHNE

ZOMOFTHEHANRIL, AMEEEREEE VA MR EHE GTEAMEARHEZED,) CEENDIBEHRDO I b, MiFiERL
O OEBEREELIOFERTH D, REEOEET, TOMOEENREER LRI ZECH D,

YERIENOMBEHTIC T 2EEZR RO BIIITOMOTERHNRIIE TN TE LT, YEEENITOMOTBHNEIIH L
TERZEHTZ O TR,

WM EREEICBIT 2 YEEENOEET, ZOMORHENRTZET L, EHEOBRICBW T, TOMOFEEHNE & MEiERX
I B R A DSBS OJETE T AR S OMICEERENL DN E )0 ET 52 L. £/2. DX 5 RBEERMEEUSMCZED
MOTHAFICEERZE Y OIKENRH DL E I EEEILY Z L 12h D,

WEEAIENIE, FEhE LRI RS, TOMOTEHNBRICETZRO Nd B LN LSEAICiE. TOEELZHRETH M
ROLNLTND,

ZOMOFEHARTICE LT, YEAE AN RE T RS EE T2,

MR RIKTT B RREH OET

BEHOEMT, BOPEICEBO T RICATEZY LB N RERFOLMEICHEN L CHBH#EEZER LEEICERT DI &
Wb b, 2, REXITEBIC X2 EEREBIROROVMEHERZER LB IEICRRT 570 OICREE DAL EE & L 72N
R A L OSER T 5 Z ENEEN S,

MR EMERTDICY 720, BEEIL, M EOrBICESEMBHER LR T ENEUTHENE I AL, T
DEIZBWTRICATERY LR SN A EERHOEMEITESO THEFCRICHET A HIEA RT3 LEND B BHA I Y %S
HERTRTLIEEND D,

MBHEEREEICRBIT 2EEANOER

BEAENOEMET, BEAPER LICEEICESNT, 2KE L TOMBHRRICAREXITFRBIC L 2 BEREBRRBZ20NE D
MIZOWTHBEMRRIEL G T, BEARSEICBW TN OGN O MBHRITST 2 RERNTL 2 LIchb s, ERHFRIT,
ARETREBIC XV BAET DR D Y | ERNCSUIERT 5 L MBERROFMEOFRREICZELE 25 L AHICHIA
ENDHEAIT, BEMEND D LT SND,

-36-



EANT, TAEICBOTRICAEZY ERBOONDEEDIIEINE-> T, BEAEOWRFEZ® U T, MENHEMER L L ToHk
ZATV, WCEREER L 2 RFF L CRL T 2 FE T 2,

ANEFTHRBIC LD HERERBRR Y 27 2@l L, S5, £/, EERERFRY A7 IS LIEEETFRE LR L,
TS 5, BEAFHROERKOEHITEEAOHENIC LD, 610, BRRVOEEEL 725 14020t R B AL 2 AF7
D
MBEREAD BINL, WEHHOAEMEC OV TERERAT OO DO TIERWA, BEEANZ, VA7 FHliOEMICE L
T, ROUTIE CIod O R R Fhe 4 T 272010, BEAICBE T 2 ERHEH 2 B3 2,

REBEDER Lo it 78t R O oA EoEEM, WO EEIC L > TfTbiveSit Lo R oG8 &K OEET 5
L HHO Z G2 R 5,

TREE DG EELATHR L L TIHERERZAFR T 2 2 LN WU TH L0289 2. Eio. AF ULEARELICHS X | fikkid2E
DRMHEICEERRERELAELCIED &0 RFELE TR L TEERREEENRBO b0 E I fEmitiT 5, ko
ARIC B 2 HEARAHERIED RO DN L HEIE, BEARGHFICBW THMBE#HROELFRICERELHE TS 2 &, UFEE
IRANHEFEVEIZ B 2 MBS RE R O TERL MW U) TR WA T, BRI L TN B R AR5 2 &8RO 5N T
W5, BEEAORIE, BEAREEN ETICAF LZEAREMLIZE SV TV D, FRROFRLDRBIZ LY . 77 > Pk
EFL LT TERLIRDATREED D 5,

B R O FR R OERFEHD, EAEIZBWTRICAEZY LB0 bMWD MEERFOEEITHER L T Do nE It L
(2, BES DR FHEZGOTMBHEROLR, ML ONE, W BRERD M L R DG RRFFREWIEICFKR L
TN E ) pEdH T 2,

BeAE AL, BEHEICR LT, RHI L BAR R & € 0 RGNS, B> SRR TR L 7 PSR O I A T A B B
EOEREARFRFH, ROBADEETRD bR TS Z OO TRV TREETT ),

HIEBELR
ABLT £y b~V A MRS RO T 7 > B EMEAIEASUIEGPITIER L ORICIT, ARSI HEOBEIC XY el
ANEHIERRIT AR,

ook

() LRl OB RS HOFEARITYENPIRRE L TR £7,

-37-



1 [MEaE]

[T v 7277 v RIS~y V7 L (DCH)]

(1) [EffxrR]

(BT : 1)

520

2022 4E 10 H 26 HE/E

o521 1
2023 4 10 H 26 HE/E

& PEDFS
VBN PE
a—)b e @—
BEBGEFEARS
RILA4:
TENE PEA FT
HREAFT
A D
BN fE
AN A 53 B 4
ER N E
RINZFEE RN
KL ZEREH
HRELFIE
Z DAL E H]
E AT
AEEE
FUEPEDED
TEAEE
JEA
x4
HIRFIR G SUTHIR KBS (A)
(Bl HE( RN L 4)
TEAHERE
HUE PES T
ARG ESFH

77,878, 939
44,417, 463, 814
15, 239, 425

84, 737, 023
51, 323, 441, 546

44,510, 582, 178

51,408, 178, 569

44,510, 582, 178

51,408, 178, 569

21, 898, 268 -
33, 356, 933 40, 144, 864
4, 644, 603 5,477, 234
27,867,984 32, 863, 765
126 30

928, 873 1, 095, 395
88, 696, 787 79, 581, 288
88, 696, 787 79, 581, 288

21, 898, 268, 429

22,523,616, 962
5,521, 067, 839

24,723,183, 484

26,605, 413, 797
5,899, 715, 924

44, 421, 885, 391

51, 328, 597, 281

44, 421, 885, 391

51, 328, 597, 281

44,510, 582, 178

51,408, 178, 569

-38-



(2) [HEEROEReFRE]

(B2« 1)

5 20 1
B 2021 4510 A 27 H
= 20224£10 7 26 H

21

H 2022#10 A 27 H
£ 2023410 H 26 H

KALFILE,

S RLA
ZeRtAE
O
HEEMGR

HEMESUTEEAKR (D)
R SUTREF L (A)
YRR AR ST IR (A)
—EBAERI A O Y IR 4 AR 0D oy BRI — B
FUTHE D IR RSO TEEE (D)
e RSO3 E KB (A)
Rl SHINE ST KRB
L AR A O TR S INA U3 R AE Sk

VHR

LHLEIMMEFEITHE O RIREHEIMESUI KBS

VHR

TR AR RS 3 R AR e IR
LRI O RIR D BOUI KB4

NnE

YHNEIME LIS O RIR R EUI AR A

g
Syl

BRI A& SUTHIR X B e (D)

1, 033, 255, 093

1,321, 734, 091

1, 033, 255, 093

1, 321, 734, 091

12, 689 30, 006
8,893, 175 10, 350, 473
53, 359, 764 62, 103, 559
1,778, 539 2,070, 098
64, 044, 167 74, 554, 136
969, 210, 926 1,247,179, 955
969, 210, 926 1,247, 179, 955
969, 210, 926 1,247,179, 955
A5, 020, 843 A48, 800, 256

18, 981, 829, 266
6, 165, 469, 182

6, 165, 469, 182
3,576, 014, 987

3,576, 014, 987

21, 898, 268

22,523,616, 962
7,133,510, 611

7,133, 510, 611
4, 347, 693, 987

4, 347, 693, 987

22,523,616, 962

26,605, 413, 797

-39-



(3) [#Eiezk]
(225t AR D FHHEICE 4 575D

A RIE S5 OO R A 25 Y K ONRAR 5 1

BB (B R RESR
BN V-1 D & RSB B E RER AR AR O SLYEAH4H T

L TR E9,

(B IR FRIC B3 5 1EED)

%20
2022 4% 10 H 26 HELTE

5521 1

2023 4F 10 H 26 HEHALE

1. [WiEeAs 19, 284, 271, 763 4 21, 898, 268, 429 [
] P BN I T AAE 6, 250, 486, 838 [ 7,082, 733, 593 1]
T rh — B A T AR 3, 636, 490, 172 [ 4, 257, 818, 538 1
2. [ZISHEDRREL 21, 898, 268, 429 [ 24,723,183,484 A

(R M ORI @Rt HEFICB T 5 16D

55 20 1

H 2021 %10 H 27 A
% 2022410 H 26 H

5521

H 2022410 H 27 A
% 2023410 H 26 H

SyBL O FH R

SyBL D EH R R

A EIEHRICE T DB AR BO 747,300,208 4| A FHEHIERICI D E RAEER%E O 1,018, 698, 016 M
e Bt 4 S A
B B HERE, Ml KRS E 226,931,561 M| B ZAEER%E, M REeHE? 277,282,195 M
DA MRES7E H EH LT DA MGFES7E E FH L
C RFEFRIERICE O D IS THTE 4 20,074, 215,745 M| C fFFEAIRICE & 2 I 4% FHHE 4 24, 303, 189, 091 [
D BERERNKIZE D D B R FE ST 4,568,734,338 M| D [FREXIEKICE D Bl T 4,603, 735, 713 [
4 &
E ZidstgIig (A+B+C+D) 25,617,181,852 M| E ZdxtBIEE (A+B+C+D) 30, 202, 905, 015 1
F Bl gis (1 rn%7-=9) 11,698 M| F ZEdxtgulzs (1 7 a¥7=0) 12,216 M
G mhledd 21,898,268 [| G 4yEd4%4E 0
H SHld&%E (1 Fa%in) 10M H 4% 0 Ta4z0) 0 H
(Gmhpe Sz B89 A 1EED)
T B FpE i ORI B3 2 FIH
5520 H 5521 #
B 2021410 A 27 H B 2022410 A 27 H
T 20224F 10 A 26 H % 20234F 10 A 26 H
B Fal P 2k B BUkL 7 81 BTy NIFGEREEREEE LT, A
GEK . T U ST TEE | A e A
A A ERERICED B TEROEAR
GF) ICESEXITHoTEBY £1,
<RI S DN K O BRI IR (97 7 > REH T 2 ER A MR,
LY R [ &3 T $HC AR D FIHICB I D 1%
G0 O [ARZESE O ITAT K OGTAT 7
5] \ZRRHEHOAMRESRETHY . 2T
EHMTHRAELTRBY £4, 7=, Fie
U T ¢ TEBNTIE, B, A7 ——
va s, AV TREIERSL ., 7
LI PEIC BT B EEDORNRIIERICE
THEOITITY ZENTEET, MEAH
MEESA R T U N7 ¢ TEE N, HE
W U TENENMIE LB Y R 7 | Wi
Y R7  EHYAZERHD 7,
EFRPE SRR D U R 7 BB GE AT, E ST AN LR T h
DY R EMHHMAERE L, 2ty A
27 EEIEEIOE =2 Y v fEEo—
k&2 - TEY E£1,
1T & Fhpsi dh D IRpAN S 12 B9~ 5 IR
| % 20 4 21 1

-40-




2022 4F 10 H 26 HEHALE

2023 4F 10 H 26 HEHALE

T IR R BRI O D228

EPfE R G AT R ORHIE CRF R L

BT, 2O Y E A, S
O B 7 1 () Fr il () Fr il

B R A LS

AR R AR S I B B "

[ (HIAIE 2% D R TAR R YE J ONRTAR 5% (2
L L TBY £,

@) F VAT 4 THS
ZUEHITIH Y FHA,

(3) LECLIAN O ARl S

M CIEEIND Z Enh ., Rl
EAMAE & Tl LTV B 72D, Uik 4e R
fn DT 2 IRFEMAE & L TR0 £77,

@) F VAT 4 THH
[ 12
(3) LECLIA 0 ARl S

[Fl 2

4 P i O R Z2 12 B - 5 FIRIZ D W
TOREHH

P G D O R EIZRB W TE—ED
HIESE 28 L b7 R AR
PESRM I Ko e, SRMEEN R

5T EbHY ET,

[FZE

(ARSI BT 5 7R
%520 #1 (2022 4E 10 H 26 0 HI(E)

7¢ 8 H A lRES
(HAL : 1)
kA YR OBRIEICE TN MR
PRI G (S FE A AR 1, 084, 909, 316
o3t 1, 084, 909, 316
%521 # (2023 45 10 A 26 HHITE)
72 8 H A lRES
(HAL : 1)
kA YR OBIEICE TN MR
PR (R FE AR AR 1,372, 411, 070,
o3t 1,372, 411, 070

(BhE Y 5 & OHGIZRE4 5 1ERD)

U FHIIH Y T A,

(1 BY7=0EHR)

520 #] & 21 #
2022 4 10 A 26 HEE 2023 4 10 A 26 HEE
1 0% 7= Y G PR 2.0286 |1 1247 0 WL PERR 2.0761 [1
(1 507 v & pERE) (20, 286 H)|(1 J5 14 7= b #l& FERH) (20, 761 M)
(4) [HHEIHZE]
1 ALFEEIIMEER
(1) #E=C
HNEHIEITIDH Y AL
(2) R LU O A fiRIES:
(B4 0 )
T 24} PAJidf x| FFAMAE e

-41-



BB EREZ R MBIMESRA VT v I A (~Ny PR L) v —T7 7 18,929, 458, 764 51, 323, 441, 546
GIE 2% N

&t 18, 929, 458, 764 51, 323, 441, 546

() s ORI, Dz R L TEY £,

2 A5G| R R
LI LD Y E A,

H3 T UNT 4 THGI KOS TRIIG | OZRIVEETE K Ol DR B3
FMEHITIH Y EH A,

Y7y R, WMEAMESRA VT v 7 A (~y PR L) =P =77 K] 2FHEEBEEGRLELTCEBY, SEFHE
OBEHEOTICET EE3N T TBBREETZRESR] ZRBHRERFFTL T, k. FEEEETLORIIFRO@EY TT,
7272, YEERITIEAEONENATHY £,

—42-



(%)

WIMEFRA T v I A (NP L) =77 K

B AR
(BAE - 1)
2022 4F 10 F 26 HEHI(E 2023 4F 10 H 26 HEHI(E
& REDHER
TEhE PE
THA 117, 967, 036 160, 502, 854
gL m— 69, 590, 695 80, 759, 786
ESHEER S 150, 981, 343, 458 153, 961, 084, 481
URAE R i AT B 7,491 227, 502
FRULAA4: 74, 008, 274 -
FRULFILE 1,091, 775, 551 1, 244, 838, 700
GRS dif! 46, 505, 846 72, 483, 897
BN AT 152, 381, 198, 351 155, 519, 897, 220
BEAF 152, 381, 198, 351 155, 519, 897, 220
AlEDHES
T ah A fE
URAE R i AT B 72, 386 24, 377
ARALRA 4 106, 989, 541 121, 462, 048
FHFILE 113 28
B A 107, 062, 040 121, 486, 453
AfkaEt 107, 062, 040 121, 486, 453
HEE PE DD
TEAGE
JEAR 57, 575, 300, 165 57, 315, 428, 247
Tl 4

RIREIIREE (D)

AT
M AT
AN

94, 698, 836, 146

98, 082, 982, 520

152, 274, 136, 311

155, 398, 410, 767

152, 274, 136, 311

155, 398, 410, 767

152, 381, 198, 351

155, 519, 897, 220

-43-



EEETRE

(B2 T $HIAR D FIEIC ¥ HER)

L. A AMREZR O R A HE K OFFAf 7 5

il Tk ET.

(3) IRFAMi 23 AT & 72703 > 7o A Al RESR

EERESFIIEBEIC KRS, DITo LB FAIE L TRMETRMEL TR0 £7,
(1) ARt B I FTEI B S0 3 FiliRES:
Bl 0 S | FTAEIC B S TV D ARSI, SRR E U Caemlpd i s prE sk
2 FEMIFR B ORERS GMERREROSAEFIELRAR RISV TEmY 5 %
ELE O B OB AR TRHiliL TR Y £,

(2) @I PTG S TO R WA RES:
YHAMRERIC OV TR, JFAlE LT, BAREREHSFRELOIFHIERS

i CEME) %, SRmEmEGI2EE . SUTHORRT M (72720, EXELMRS
WA L) ik Rttt o RS 2 MO Wb AF L

Btat

4GP

2. 7 U RT ¢ 7D A R YE K ONEEA
Jitk

3. T DMUHEEFERNERL D T2 D Hefg &
70 HHIH

T IE Rl 2 AT TE - A U AT L7 Ml Bl & 3RBE T& RV
M0 bNHAIE, WEEETLSENEESEBICE SO CAEM2EREZ b
S TRl L FBOT-AMFA S L < IFZFEHE L Wi D O 2 WE DA BN FEZ b o TR
LB T MBA TR L T 97,

FE S NG

FHI & LT, oEICRT 2R E K B O xR Se 58 B A O i CREM L T
B0 ET,

S LS | 2 o LR JL UE
MEEEFEMEOFHEICET 2 HA]) CERR 12 FRBAFAEH 133 5) 5 60 RO

61 I L2 T L TR £7,

(e R B9 5 TERD)

2022 4£ 10 H 26 HEALE 2023 4E 10 A 26 HELLE

i 2021 4£ 10 H 27 H 2022410 A 27 H
1 T AH 61,672,878, 643 M 57, 575, 300, 165 [
HH 272> B OB INER E T AR 3,281, 227,327 M 3,716, 701,373 M
A2 70> & DO — BRI TEAH 7, 378, 805, 805 [ 3,976, 573, 291 [
TLARDNFR X

AT AT 7 RiEIMER~y U L (DCHA)
DCA YT w7 ANRT A (#k#20)

DCA VT v AT (4 0)

DCA YT w7 AT A (#k6 0)

DCA YT w7 ANRT A (Fk8 0)

BFRE 3 07 7 v B (OREhEE - 55 - Bk 4 A Bl
R OMPE 3L 7 B (OREE - i85 - #%0) &H 5
k]

HELHKEESR Y 7o 8 (FA ohA)

[UPE 3 3E7 7 K (RENE - [E5% - B EREpkER
AT I ATy NRTUR A =T (HEEHEEERY
EEAT)

[PE 3 0tk (CERS BB E FH )

N iDOHA T v 7 A7y 7T 1 0 (BER)

N i 2HA T v A7y 7R 0K (ZEHKEM)
RE 3 rik 7 7 v N ORENEE « i - #R) #%A o Bli
HAREEA T v 7 2770 K GESHEREHRE A T)
ERSHI T 7 N4 0 GEBBEREZRMT)
EEFEN Ty b FES—var TN BR2

ESFEY. Ty b= ar 77y R (B4

ELFEL Ty b FEsF—var-770 R 6

—44-

16, 794, 261, 878 [
389,007, 488 M
515, 032, 949 1
682, 975, 875
560, 018, 801 M

16,979, 582, 310 [

2,355,333, 711 [

13, 154, 930, 712 14
835,698, 012
144, 328,916 M

203, 841, 699

173, 659, 188 [
588, 340, 485 M
58, 797, 064 [

82,606, 618 [

84, 495, 854 1

18, 929, 458, 764 [
426, 585, 541
595, 287,919 [
843, 353, 485 M
757,207,482 M

15, 280, 881, 335 [

2, 340, 604, 123 [

12, 133, 636, 705 [
891, 805, 816 M
143, 812, 763 M

316, 658, 443 [
493, 149
1,103, 924 [
591, 254 [
—H

501, 546,917 [
59,299, 022 [

86, 274,514 1

91, 903, 491 [




0)

At

EFEY. Ty b= ar 77y R (KRS

Ty I AT 7 RilfpgMESR (~> Y7 L)
EAMERA T v 7 AT 7 K (JEABISEART)

1 AR PR

62,113,777 M

3,607,947,517 M 3,
302,327,311 M
57, 575, 300, 165 [

69, 258, 250

511, 904, 503 M
333, 760, 847 M
57, 315, 428, 247 [

S HE ORI

57,575, 300, 165 M

57,315, 428, 247 1

2.
RT3
fAl P

:nm

(2R84 % 1ERD)
@%ﬁ B9 5 HIH

(&
I &l

E#E
oo UH

E§1f%ﬁﬂ#%&ﬁﬁ%k?é&%ﬁ%ik@ﬁﬁ@

H 2021 %10 H 27 A
¥ 2022410 H 26 A

H 2022410 H 27 A
F 2023410 H 26 A

<P i

VZRES D BT #H

%77 FRAERRAEEL LT, Al
GLS, 7 U ST 4 7G|SO SRR O
1 & (RRERORICIED 5 B HA
b1 IS E TS THY ET

[FZE

4B A P i 0D PR R OF 24 % e R v L 26
52U Rz

M7 7y RREHT 2 ERAMIAEZRIT,
(EERSH TR FHEICHET 51
GO O THAMGES: O FEAMh B K OFEA 7
5] \ZRRHEHOAMREARETHY . 2T
HHMTHRALTE 9, £/, I&
T U NT ¢ TIBNTIE, B,
/a/@%\27/7ﬁ%%¢&0\h
LM EE IR T D B EE DR RM A E I
T 5O TH TN TEET, Yl
MHRER: & OV U ST ¢ TEB NI, HE
mmuf%h%hm%E@Uxaxﬁ@
WU 27 ERYAZERDHD ET,

[Fl 2

ERIPH SN ITAR D U R 7 A R

AR, E T &ML LR TS
%Y A7 EHEEAZRE L, 2R
27 BEHEBOE=F ) 7 FEHO—
et E K-> TR 9,

T <l P i O R 5 (2 B 9 % T I

2022 4F 10 H 26 HEHALE

2023 4F 10 H 26 HHALE

AT IR ET BRI OV 02280 (B8 IR G BRIIIR ORpli TR E L A
TND720, ZOEEITH Y FHA,

R fiffi D B 1E 5 1 (1) A fifiFESs (1) A fifiFESs
e H B A RES:
H R REH TR D FHIC BT S 1R Ak

[ MGFE: ORI LY & ORI 5 1) 12
L L TBY £,
@) F VAT 4 THS
(50 RF ¢ THBI %
L L TBY 7,
(3) LELLIAN O Al S

B AR I

@) F VAT 4 THH
[ 12
(3) LECLIAN O Al S

GEHIRE CIRFE S LD Z &0 h . B3R
CEAE & Tl L TW AT, Uik emhnE [Fl2
fn DT 2 IRFEIAE & LT £7,

xR S DO I 4 1 B9 D IAIZ OV [ SL O FME OB EIZB W TE—ED

TOHM A HIESE 28 L b 72 R AR A

PRI K o 7o a, YRkTEED e

HZELHVETS,

(BFES B4 5 1ERD)
(2022 4 10 A 26 HHE)

e 5 H A A iiRESs

—45-

(BT 1)




FHAH R e R [GIOF ;= E ey Rl Wil & a2

[ 22 A29,029, 728, 271

&t A29,029, 728, 271
(2023 4 10 A 26 A BIfE)
7e 5 H A fliRES:
(BLAT < [9)

FiAH R ORI A E AT AT A

[ T A5, 555, 230, 909
&zt A5, 555, 230, 909

() YFHEHM ORI E NI Rl 2L, BUIREEFEOHE A b AREFICBIT 2R 7 7 » FOFHRBIFARE £ T
WIS T DM THY 7,

(FUNRT ¢ THEIEICET 5 ER)
B 5| ORI 2 B9 5 HIH
(H 5 B )
(2022 4 10 A 26 HHE)

(A7 - M)
X5y Y S RFA LA
2 b 14EHE

8IS | LAS O Dy 7 BB |
ol SeiE 54, 085, 544 — 54, 150, 439 64, 895
Z—n 31, 099, 290 — 31,091, 799 7, 491
YR K 10, 623, 129 — 10, 678, 865 A\55, 736
Z R 12, 363, 125 — 12, 379, 775 16, 650
At 54, 085, 544 — 54, 150, 439 /\64, 895

(2023 4F 10 A 26 HHLTE)
(A7 - M)
X5y Y S RFA LA
2 b 14EHE

8IS | LAS O Dy 7 BB |
! SeiE 65, 975, 344 — 65, 772, 219 203, 125
Z—n 24, 119, 200 — 24, 114, 803 4, 397
YR K 15, 865, 494 — 15, 807, 195 58, 299
Z R 11,372, 724 — 11,212,118 160, 606
HIEST 14,617,926 — 14, 638, 103 A20, 177
At 65, 975, 344 — 65, 772, 219 203, 125

() 1. Bl DR E S5 ik

(DAFICB T DHTFME 7 7 > ROFHRHIRKR BB E e ARG OMER R SN TODAMEIT OV TR,
FO XS IZFHEL TR Y £,

ORFHHEIIFAR IR W THETRIOZIE A OMBE LT EABOMENRER SN T L HEIE. YiEHB TR
TEEEAETRME L TR 0 £,

QFFHHEHRR B ICB W THBE TR OZIE R OXBE MRS OMERER SN TORWERIE, LITOJik
WCE-oTRY T,

-46-



ﬁ%r%ﬁﬁf'a‘ﬂ?ﬁﬁL:?ﬁ%*’*%f’]@ﬁiﬁﬁ%‘fiﬁiiZvﬂ@ﬁdéﬁ'ﬁ%iﬁﬁ%ﬁ%ﬁ‘%éhfb\éia/\ 3, ERShTWD
SRS D 5 B YR BT R IV ETR O OMBE MRG0 MEL b LICEHRE L TR £,

FIFHRIIHIR B IS/ TR OZIE R 28 2 2 A EWE SR RE SN TORWERITIE, Y%A KD
EWRER STV D MBE YT EMESEOMEZ VTR Y £9°,

QAFIZB T DRI ER 7 7 > FOFEHIRR B ISHBE LW SRS OMENAFER ST RWAAEIZ OV TR
quﬁ-ﬂ;ﬁF'EHE H OxTHE EECEARGOMECRAE L TH Y £7.

(3) EREDFEEHFIEIC T, WIERRHE & FBETERVERBRD b Hald, KEEARTSENOERG IS
WTEBR RS H &2 b o TRl & 780 7o AligH TR L TR0 £,

2. HEIZ BN TR OMBIIT VT TEB Y £1°,
3. KRS N O\l D A R O &%EHIL, K4 DARFERETHY £,

(B f3E & D HR s 2B % ERD)
FUFEHTH Y EE A,

(1 84729 FH)

2022 4% 10 A 26 HEBE 2023 4% 10 A 26 HEIE
1 0% 7= 0 G PEAE 2.6448 [|1 1247 0 W PERR 2.7113 1
(1 5 8472 0 i pE%E) (26, 448 M)|(1 5 A Y47 v #E FE4R) (27,113 )
LR ES
%1 AfMAEREHER
(DR

FHFHIIH Y A,

(2) BRA LIS O MRES:
g A K24 IR R AR FRAmAE s
K KL [EERES: US TREASURY N/B-2. 125%-24,/09/30 2,015, 000. 00 1, 954, 322. 30,
US TREASURY N/B-1.5%-24/09/30 2, 200, 000. 00 2,121, 633. 80
US TREASURY N/B-2.25%-24/10/31 5, 190, 000. 00 5,027, 044. 38
US TREASURY N/B-1.5%-24/10/31 2, 140, 000. 00 2,057, 342. 50
US TREASURY N/B-2.25%-24/11/15 4, 650, 000. 00 4, 499, 102. 85
US TREASURY N/B-2. 125%-24/11/30 1, 400, 000. 00, 1, 351, 218. 40,
US TREASURY N/B-1.5%-24/11/30 3, 470, 000. 00 3, 326, 182. 38
US TREASURY N/B-4. 5%-24/11/30 2, 150, 000. 00 2, 128, 540. 85
US TREASURY N/B-1.0%-24/12/15 2, 450, 000. 00 2, 332, 380. 40
US TREASURY N/B-2.25%-24/12/31 1, 900, 000. 00, 1, 832, 719. 10,
US TREASURY N/B-1.75%-24/12/31 1, 300, 000. 00 1, 246, 577. 80,
US TREASURY N/B-2.5%-25/01/31 1, 500, 000. 00, 1, 448, 085. 00|
US TREASURY N/B-1.375%-25/01/31 3, 510, 000. 00 3, 340, 803. 96
US TREASURY N/B-4.125%-25/01/31 1, 190, 000. 00, 1, 172, 265. 43
US TREASURY N/B-2. 0%-25/02/15 4, 530, 000. 00 4, 340, 392. 32
US TREASURY N/B-1.5%-25/02/15 3, 000, 000. 00 2, 855, 742. 00
US TREASURY N/B-2. 75%-25/02/28 2, 060, 000. 00 1, 991, 399. 94

—47-



US TREASURY N/B-1.125%-25/02/28 5, 740, 000. 00 5,428, 782. 94
US TREASURY N/B-2.625%-25/03/31 2,010, 000. 00 1,936, 194. 81
US TREASURY N/B-0. 5%-25/03/31 3,470, 000. 00 3,242,551. 91
US TREASURY N/B-2.625%-25/04/15 2,600, 000. 00 2, 503, 056. 40
US TREASURY N/B-2.875%-25/04/30 2, 200, 000. 00 2,123, 987. 80
US TREASURY N/B-0.375%-25/04/30 2,150, 000. 00 1,998, 070. 25
US TREASURY N/B-2.125%-25/05/15 3, 800, 000. 00 3,623, 877. 60
US TREASURY N/B-2.875%-25/05/31 1, 420, 000. 00 1, 368, 939. 64
US TREASURY N/B-0.25%-25/05/31 3, 820, 000. 00 3, 530, 214. 80
US TREASURY N/B-2.875%-25/06/15 5, 000, 000. 00 4,816, 795. 00
US TREASURY N/B-2.75%-25/06/30 1, 370, 000. 00 1, 315, 868. 56
US TREASURY N/B-3.0%-25/07/15 5, 000, 000. 00 4,819, 920. 00
US TREASURY N/B-2.875%-25/07/31 1, 440, 000. 00 1, 383, 749. 2§
US TREASURY N/B-0.25%-25/07/31 3, 000, 000. 00 2,751,912. 00
US TREASURY N/B-2.0%-25/08/15 4, 730, 000. 00 4,471, 789. 30
US TREASURY N/B-2.75%-25/08/31 3, 000, 000. 00 2,871, 795. 00
US TREASURY N/B-5.0%-25/08/31 5, 000, 000. 00 4, 983, 590. 00
US TREASURY N/B-3.0%-25/09/30 4, 200, 000. 00 4, 034, 625. 00
US TREASURY N/B-0.25%-25/09/30 1, 570, 000. 00 1, 430, 784. 96
US TREASURY N/B-4.25%-25/10/15 170, 000. 00, 167, 164. 40,
US TREASURY N/B-3. 0%-25/10/31 1, 400, 000. 00 1, 343, 343. 40
US TREASURY N/B-0.25%-25/10/31 2, 110, 000. 00 1, 915, 236. 45
US TREASURY N/B-2.25%-25/11/15 3, 440, 000. 00 3, 249, 320. 80
US TREASURY N/B-2.875%25/11/30 1, 320, 000. 00 1, 261, 836. 84
US TREASURY N/B-0.375%-25/11/30 3,420, 000. 00 3,101, 779. 26
US TREASURY N/B-4.0%-25/12/15 210, 000. 00 205, 356. 90
US TREASURY N/B-2.625%-25/12/31 2, 000, 000. 00 1, 899, 374. 00
US TREASURY N/B-3.875%-26/01/15 1, 150, 000. 00 1, 120, 979. 75
US TREASURY N/B-2.625%-26/01/31 1, 850, 000. 00 1, 753, 740. 80,
US TREASURY N/B-0.375%-26/01/31 3, 000, 000. 00 2,701, 875. 00
US TREASURY N/B-6.0%-26/02/15 1, 800, 000. 00 1, 835, 506. 80,
US TREASURY N/B-1.625%-26/02/15 3, 310, 000. 00 3, 065, 109. 65
US TREASURY N/B-4.0%-26/02/15 3, 000, 000. 00 2,930, 976. 00
US TREASURY N/B-2.5%-26/02/28 1, 790, 000. 00 1, 690, 150. 22
US TREASURY N/B-0.5%-26/02/28 3, 650, 000. 00 3, 286, 281. 15
US TREASURY N/B-2.25%-26/03/31 2,070, 000. 00 1, 939, 896. 36

-48-




US TREASURY N/B-0. 75%-26/03/31 2, 400, 000. 00 2,169, 748. 80
US TREASURY N/B-2.375%-26,/04/30 1, 050, 000. 00 985, 072. 20
US TREASURY N/B-0. 75%-26/04/30 2,740, 000. 00 2,467, 282. 32
US TREASURY N/B-1.625%-26/05/15 4, 840, 000. 00 4, 449, 392. 64
US TREASURY N/B-3.625%-26/05/15 6, 750, 000. 00 6, 527, 459. 25
US TREASURY N/B-2.125%-26/05/31 2,740, 000. 00 2,549, 216. 54
US TREASURY N/B-0.75%-26/05/31 2, 800, 000. 00 2,512, 560. 40
US TREASURY N/B-4.125%-26/06/15 3, 000, 000. 00 2,935, 194. 00
US TREASURY N/B-1.875%-26/06/30 2, 000, 000. 00 1, 846, 328. 00
US TREASURY N/B-1.875%-26/07/31 960, 000. 00 883, 536. 96
US TREASURY N/B-0.625%-26/07/31 3, 260, 000. 00 2,897, 960. 70
US TREASURY N/B-1.5%-26/08/15 4, 000, 000. 00 3,638, 124. 00
US TREASURY N/B-0. 75%-26/08/31 3, 000, 000. 00 2,666, 952. 00
US TREASURY N/B-1.625%-26/09/30 1, 620, 000. 00 1, 475, 147. 70
US TREASURY N/B-0.875%-26,/09/30 2,000, 000. 00 1, 781, 014. 00
US TREASURY N/B-1.625%-26/10/31 250, 000. 00 226, 796. 75
US TREASURY N/B-1.125%-26/10/31 3, 950, 000. 00 3, 530, 620. 60
US TREASURY N/B-2.0%-26/11/15 3, 040, 000. 00 2,786, 704. 16
US TREASURY N/B-1.625%-26/11/30 2,400, 000. 00 2,172, 655. 20
US TREASURY N/B-1.25%-26/11/30 2, 210, 000. 00 1,977, 258. 27
US TREASURY N/B-1.75%-26/12/31 2, 000, 000. 00 1, 813, 828. 00
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US TREASURY N/B-1.125%-27/02/28 1, 530, 000. 00 1, 352, 555. 19
US TREASURY N/B-0.625%-27/03/31 2,700, 000. 00 2, 336, 026. 50
US TREASURY N/B-0.5%-27/04/30 2,450, 000. 00 2,102, 357. 25
US TREASURY N/B-2.75%-27/04/30 1, 430, 000. 00 1, 329, 675. 49
US TREASURY N/B-2.375%-27/05/15 3, 530, 000. 00 3, 236, 568. 75
US TREASURY N/B-0.5%-27/05/31 2, 100, 000. 00 1, 795, 500. 00
US TREASURY N/B-2.625%-27/05/31 1, 750, 000. 00 1,616, 903. 75
US TREASURY N/B-0.5%-27/06/30 3, 100, 000. 00 2,641, 779.70
US TREASURY N/B-3.25%-27/06/30 5, 000, 000. 00 4,717,770. 00
US TREASURY N/B-0.375%-27/07/31 7, 000, 000. 00 5,912, 263. 00
US TREASURY N/B-2.75%-27/07/31 930, 000. 00 860, 431. 35
US TREASURY N/B-2.25%-27/08/15 2,960, 000. 00 2,686, 661. 76
US TREASURY N/B-0.5%-27/08/31 4, 100, 000. 00 3, 468, 341. 70
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US TREASURY N/B-0.375%-27/09/30 4, 090, 000. 00 3,429, 047. 82
US TREASURY N/B-0.5%-27/10/31 3, 860, 000. 00 3,241, 793. 98
US TREASURY N/B-4. 125%-27/10/31 800, 000. 00 776, 343. 20
US TREASURY N/B-6.125%-27/11/15 1, 400, 000. 00 1, 461, 523. 00
US TREASURY N/B-2.25%-27/11/15 3, 020, 000. 00 2,725, 311. 42
US TREASURY N/B-0.625%-27/11/30 220, 000. 00 185, 135. 06
US TREASURY N/B-3.875%-27/11/30 2, 320, 000. 00 2,229, 464. 32
US TREASURY N/B-0.625%-27/12/31 3, 960, 000. 00 3, 321, 450. 00
US TREASURY N/B-0.75%-28/01/31 2, 850, 000. 00 2, 395, 892. 40
US TREASURY N/B-3.5%-28/01/31 1, 450, 000. 00 1,371, 041. 70
US TREASURY N/B-2.75%-28/02/15 4, 000, 000. 00 3, 665, 076. 00
US TREASURY N/B-1.125%-28/02/29 3, 830, 000. 00 3, 265, 821. 85
US TREASURY N/B-4.0%-28/02/29 2,650, 000. 00 2, 555, 697. 10
US TREASURY N/B-1.25%-28/03/31 960, 000. 00 820, 686. 72
US TREASURY N/B-1.25%-28/04/30 3, 370, 000. 00 2,873, 056. 43
US TREASURY N/B-3.5%-28/04/30 3, 000, 000. 00 2, 829, 960. 00
US TREASURY N/B-2.875%-28/05/15 2, 440, 000. 00 2,237, 555. 64
US TREASURY N/B-1.25%-28/05/31 4, 300, 000. 00 3,653, 907. 80
US TREASURY N/B-3. 625%-28/05/31 1, 020, 000. 00 966, 927. 36
US TREASURY N/B-1.25%-28/06/30 3, 300, 000. 00 2,796, 555. 30
US TREASURY N/B-4.0%-28/06/30 200, 000. 00 192, 445. 20,
US TREASURY N/B-1.0%-28/07/31 2,920, 000. 00 2,436, 258. 20
US TREASURY N/B-4. 125%-28/07/31 5, 950, 000. 00 5, 753, 602. 40
US TREASURY N/B-2.875%-28/08/15 4, 200, 000. 00 3, 832, 168. 20
US TREASURY N/B-1.125%-28/08/31 2,960, 000. 00 2,477, 898. 88
US TREASURY N/B-1.25%-28/09/30 4, 000, 000. 00 3, 359, 528. 00
US TREASURY N/B-1.375%-28/10/31 3, 800, 000. 00 3,202, 982. 00
US TREASURY N/B-5.25%-28/11/15 1, 070, 000. 00 1, 084, 000. 95
US TREASURY N/B-3.125%-28/11/15 2,610, 000. 00 2, 399, 158. 98
US TREASURY N/B-1.5%-28/11/30 4, 930, 000. 00 4,171, 046. 22
US TREASURY N/B-1.375%-28/12/31 870, 000. 00 728, 896. 44
US TREASURY N/B-2.625%-29/02/15 4, 590, 000. 00 4, 096, 125. 18
US TREASURY N/B-2.375%-29/03/31 4, 630, 000. 00 4,062, 551. 83
US TREASURY N/B-2.875%-29/04/30 2, 000, 000. 00 1, 799, 530. 00
US TREASURY N/B-2.375%-29/05/15 4, 810, 000. 00 4,212, 319. 02
US TREASURY N/B-3.25%-29/06/30 4, 980, 000. 00 4,557, 088. 44
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US TREASURY N/B-1.625%-29/08/15 4, 370, 000. 00 3,651, 506. 45
US TREASURY N/B-4.0%-29/10/31 1, 920, 000. 00 1, 822, 573. 44
US TREASURY N/B-1.75%-29/11/15 7, 190, 000. 00 6, 014, 039. b5
US TREASURY N/B-1.5%-30/02/15 4, 340, 000. 00 3, 534, 300. 70
US TREASURY N/B-4.0%-30/02/28 1, 650, 000. 00 1, 562, 472. 45
US TREASURY N/B-3.625%-30/03/31 2, 550, 000. 00 2,361, 039. 90
US TREASURY N/B-6.25%-30/05/15 1, 060, 000. 00 1, 135, 566. 34
US TREASURY N/B-0.625%-30/05/15 4, 590, 000. 00 3, 484, 989. 63
US TREASURY N/B-3.75%-30/05/31 710, 000. 00 661, 298. 26
US TREASURY N/B-4. 0%-30/07/31 4,900, 000. 00 4,628, 201. 90
US TREASURY N/B-0.625%-30/08/15 5, 090, 000. 00 3, 830, 520. 22
US TREASURY N/B-0.875%-30/11/15 5, 910, 000. 00 4,500, 831. 42
US TREASURY N/B-5.375%-31/02/15 560, 000. 00 575, 750. 00
US TREASURY N/B-1.125%-31/02/15 4, 400, 000. 00 3, 394, 872. 80
US TREASURY N/B-1.625%-31/05/15 6, 930, 000. 00 5, 500, 687. 50
US TREASURY N/B-1.25%-31/08/15 7, 130, 000. 00 5,443, 448. 41
US TREASURY N/B-1.375%-31/11/15 6, 830, 000. 00 5, 225, 216. 37
US TREASURY N/B-1.875%-32/02/15 6, 240, 000. 00 4,943, 490. 24
US TREASURY N/B-2.875%-32/05/15 4, 800, 000. 00 4,107, 000. 00
US TREASURY N/B-2.75%-32/08/15 5, 100, 000. 00 4, 301, 329. 80
US TREASURY N/B-4. 125%-32/11/15 6, 110, 000. 00 5, 740, 057. 83
US TREASURY N/B-3.5%-33/02/15 2,610, 000. 00 2, 330, 239. 32
US TREASURY N/B-3.375%-33/05/15 1, 490, 000. 00 1, 313, 993. 75
US TREASURY N/B-4.5%-36/02/15 800, 000. 00 769, 500. 00
US TREASURY N/B-5.0%-37/05/15 750, 000. 00 749, 794. 50
US TREASURY N/B-4.375%-38/02/15 670, 000. 00 622, 942. 55
US TREASURY N/B-4.5%-38/05/15 720, 000. 00 675, 900. 00
US TREASURY N/B-3.5%-39/02/15 800, 000. 00 660, 374. 40
US TREASURY N/B-4.25%-39/05/15 1, 450, 000. 00 1, 306, 132. 45|
US TREASURY N/B-4.5%-39/08/15 1, 420, 000. 00 1,313, 721. 52
US TREASURY N/B-4.375%-39/11/15 750, 000. 00 681, 913. 50
US TREASURY N/B-4.625%-40/02/15 680, 000. 00 636, 225. 00
US TREASURY N/B-4.375%-40/05/15 1, 590, 000. 00 1, 440, 253. 80
US TREASURY N/B-1.125%-40/05/15 3, 700, 000. 00 2,011, 727.00
US TREASURY N/B-3.875%-40/08/15 1, 440, 000. 00 1, 220, 793. 12
US TREASURY N/B-1.125%-40/08/15 3, 000, 000. 00 1,616, 718. 00
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US TREASURY N/B-4.25%-40/11/15 1, 010, 000. 00 897, 045. 64
US TREASURY N/B-1.375%-40/11/15 3, 100, 000. 00 1, 741, 688. 50
US TREASURY N/B-4. 75%-41/02/15 1, 500, 000. 00 1, 416, 268. 50
US TREASURY N/B-1.875%-41/02/15 4, 200, 000. 00 2,582, 013. 00
US TREASURY N/B-4.375%-41/05/15 870, 000. 00 782, 863. 41
US TREASURY N/B-2.25%-41/05/15 4, 900, 000. 00 3, 205, 859. 30
US TREASURY N/B-3. 75%-41/08/15 960, 000. 00 792, 524. 16
US TREASURY N/B-1.75%-41/08/15 3, 190, 000. 00 1, 889, 822. 99
US TREASURY N/B-2.0%-41/11/15 3, 000, 000. 00 1, 853, 202. 00
US TREASURY N/B-3.125%-42/02/15 500, 000. 00 373, 730. 00
US TREASURY N/B-2.75%-42/08/15 800, 000. 00 558, 000. 00
US TREASURY N/B-2. 75%-42/11/15 2, 000, 000. 00 1, 389, 218. 00
US TREASURY N/B-3.125%-43/02/15 1, 765, 000. 00 1, 301, 756. 33
US TREASURY N/B-2.875%-43/05/15 2, 050, 000. 00 1, 445, 489. 85|
US TREASURY N/B-3.625%-43/08/15 1, 950, 000. 00 1, 551, 390. 75|
US TREASURY N/B-3.75%-43/11/15 2,090, 000. 00 1,691, 756. 77|
US TREASURY N/B-3.625%-44/02/15 1, 080, 000. 00 855, 139. 68
US TREASURY N/B-3.375%-44/05/15 2, 000, 000. 00 1, 518, 046. 00
US TREASURY N/B-3.125%-44/08/15 2, 150, 000. 00 1, 561, 267. 65|
US TREASURY N/B-3.0%-44/11/15 2, 100, 000. 00 1, 487, 144. 40
US TREASURY N/B-2.5%-45/02/15 2, 820, 000. 00 1, 815, 484. 9§
US TREASURY N/B-3.0%-45/05/15 1, 400, 000. 00 986, 889. 40
US TREASURY N/B-2.875%-45/08/15 1, 390, 000. 00 955, 063. 71
US TREASURY N/B-3.0%-45/11/15 1, 190, 000. 00 834, 300. 67,
US TREASURY N/B-2.5%-46/02/15 1, 500, 000. 00 951, 649. 50
US TREASURY N/B-2.5%-46/05/15 1, 500, 000. 00 948, 397. 50
US TREASURY N/B-2.25%-46/08/15 1, 650, 000. 00 986, 003. 70
US TREASURY N/B-2.875%-46/11/15 540, 000. 00 366, 208. 56
US TREASURY N/B-3.0%-47/02/15 2, 000, 000. 00 1, 387, 264. 00
US TREASURY N/B-3.0%-47/05/15 1, 530, 000. 00 1, 059, 463. 80
US TREASURY N/B-2.75%-47/08/15 2, 000, 000. 00 1, 314, 452. 00
US TREASURY N/B-2. 75%-47/11/15 1, 740, 000. 00 1, 142, 282. 16
US TREASURY N/B-3.0%-48/02/15 2,750, 000. 00 1, 895, 082. 75|
US TREASURY N/B-3.125%-48/05/15 2, 400, 000. 00 1, 693, 310. 40
US TREASURY N/B-3.0%-48/08/15 4,100, 000. 00 2, 820, 029. 20
US TREASURY N/B-3.375%-48/11/15 2, 950, 000. 00 2, 180, 347. 95
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US TREASURY N/B-3.0%-49/02/15 3, 300, 000. 00 2, 268, 878. 70)
US TREASURY N/B-2.875%-49/05/15 3, 000, 000. 00 2, 010, 936. 00
US TREASURY N/B-2. 25%-49/08/15 2, 950, 000. 00 1, 720, 794. 00
US TREASURY N/B-2.375%-49/11/15 3, 100, 000. 00 1, 860, 604. 50
US TREASURY N/B-2. 0%-50/02/15 3, 700, 000. 00 2, 024, 880. 50
US TREASURY N/B-1.25%-50/05/15 2, 450, 000. 00 1,077, 615. 35
US TREASURY N/B-1. 375%-50,/08/15 2, 920, 000. 00 1,329, 397. 16
US TREASURY N/B-1.625%-50/11/15 3, 000, 000. 00 1, 469, 763. 00
US TREASURY N/B-1.875%-51/02/15 4, 750, 000. 00 2, 494, 491. 00
US TREASURY N/B-2. 375%-51/05/15 4, 100, 000. 00 2, 441, 578. 70
US TREASURY N/B-2.0%-51/08/15 2, 000, 000. 00 1, 081, 092. 00
US TREASURY N/B-1.875%-51/11/15 1, 400, 000. 00 730, 186. 80
US TREASURY N/B-2. 25%-52/02/15 2, 000, 000. 00 1, 151, 874. 00
US TREASURY N/B-2. 875%-52/05/15 600, 000. 00 400, 195. 20
US TREASURY N/B-3. 0%-52/08/15 1, 100, 000. 00 754, 230. 40
US TREASURY N/B-4.0%-52/11/15 1, 500, 000. 00 1, 253, 026. 50
US TREASURY N/B-3.625%-53/02/15 2, 900, 000. 00 2, 258, 827. 40
US TREASURY N/B-3.625%-53/05/15 2, 150, 000. 00 1, 675, 823. 95
US TREASURY N/B—4. 125%-53/08/15 1, 000, 000. 00 855, 312. 00
586, 340, 000. 00 495, 557, 206. 14

K RLNEF
(74, 472, 336, 938)
n kv EERES: CANADIAN GOVERNMENT-0. 75%-24/10/01 800, 000. 00| 769, 392. 00
CANADIAN GOVERNMENT-3. 0%-24/11/01 600, 000. 00 587, 664. 00
CANADIAN GOVERNMENT-3. 75%-25/02/01 550, 000. 00 541, 524. 50
CANADIAN GOVERNMENT-1. 25%-25/03/01 710, 000. 00 676, 388. 60
CANADIAN GOVERNMENT-1. 5%-25/04/01 760, 000. 00 724, 196. 40
CANADIAN GOVERNMENT-3. 75%-25/05/01 530, 000. 00 521, 223. 20
CANADIAN GOVERNMENT-2. 25%-25/06/01 950, 000. 00 913, 026. 00
CANADIAN GOVERNMENT-3. 5%-25/08/01 80, 000. 00 78, 240. 80
CANADIAN GOVERNMENT-0. 5%-25/09/01 1, 755, 000. 00 1, 624, 305. 15
CANADIAN GOVERNMENT-4. 5%-25/11/01 450, 000. 00 448, 065. 00
CANADIAN GOVERNMENT-0. 25%-26/03/01 995, 000. 00 899, 748. 65
CANADIAN GOVERNMENT-3. 0%-26/04/01 700, 000. 00 674, 471. 00
CANADIAN GOVERNMENT-1. 5%-26,/06/01 770, 000. 00 713, 790. 00
CANADIAN GOVERNMENT-1. 0%-26,/09/01 990, 000. 00 898, 632. 90
CANADIAN GOVERNMENT-1. 25%-27/03/01 520, 000. 00 469, 237. 60
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CANADTAN GOVERNMENT-1. 0%-27/06/01 750, 000. 00 668, 557. 50
CANADIAN GOVERNMENT-2. 75%-27/09/01 620, 000. 00 585, 267. 60
(CANADTAN GOVERNMENT-3. 5%-28/03/01 580, 000. 00 562, 060. 60
CANADIAN GOVERNMENT-2. 0%-28/06/01 897, 000. 00 816, 027. 81
CANADTAN GOVERNMENT-3. 25%-28/09/01 630, 000. 00 603, 117. 90
CANADIAN GOVERNMENT-5. 75%-29/06/01 410, 000. 00 442, 804. 10
CANADTAN GOVERNMENT-2. 25%-29/06/01 364, 000. 00 330, 482. 88
CANADIAN GOVERNMENT-1. 25%-30/06/01 1, 998, 000. 00 1, 665, 372. 96
(CANADTAN GOVERNMENT-0. 5%-30/12/01 1, 405, 000. 00 1, 091, 600. 70
(CANADTAN GOVERNMENT-1. 5%-31/06/01 1, 966, 000. 00 1, 625, 783. 70
CANADTAN GOVERNMENT-1. 5%-31/12/01 1, 950, 000. 00 1, 594, 534. 50
(CANADTAN GOVERNMENT-2. 0%-32/06/01 1, 070, 000. 00 903, 390. 30
CANADTAN GOVERNMENT-2. 5%-32/12/01 890, 000. 00 778, 928. 00
CANADTAN GOVERNMENT-5. 75%-33/06/01 710, 000. 00 799, 140. 50
CANADIAN GOVERNMENT-2. 75%-33/06/01 500, 000. 00 445, 495. 00
CANADTAN GOVERNMENT-3. 25%-33/12/01 100, 000. 00, 92,934. 00
CANADTAN GOVERNMENT-5. 0%-37/06/01 340, 000. 00 369, 376. 00
(CANADTAN GOVERNMENT-4. 0%-41/06/01 600, 000. 00 596, 064. 00
(CANADTAN GOVERNMENT-3. 5%-45/12/01 730, 000. 00 678, 644. 50
CANADIAN GOVERNMENT-2. 75%-48/12/01 650, 000. 00 529, 132. 50
(CANADTAN GOVERNMENT-2. 0%-51/12/01 2,123, 000. 00 1, 439, 563. 84
CANADIAN GOVERNMENT-1. 75%-53/12/01 1, 131, 000. 00 706, 795. 83
CANADTAN GOVERNMENT-2. 75%-55/12/01 200, 000. 00 158, 136. 00,
CANADIAN GOVERNMENT-2. 75%-64/12/01 335, 000. 00 258, 006. 95
32,109, 000. 00| 28, 281, 123. 47

0 RV NGE
(8,077,834, 667)
Ax o [EEGHSR ’MEX BONOS DESARR FIX RT-10.0%-24/12/05 14, 900, 000. 00 14, 690, 468. 75
~ ‘MEX BONOS DESARR FIX RT-5.0%-25/03/06 6, 400, 000. 00 5, 916, 000. 00
WEX BONOS DESARR FIX RT-5.75%-26/03/05 24, 250, 000. 00| 21, 688, 593. 75|
‘MEX BONOS DESARR FIX RT-7.0%-26/09/03 2, 500, 000. 00 2,271, 093. 75
WEX BONOS DESARR FIX RT-5.5%-27/03/04 13, 350, 000. 00 11, 497, 687. 50
‘MEX BONOS DESARR FIX RT-7.5%-27/06/03 21, 600, 000. 00| 19, 716, 750. 00
WEX BONOS DESARR FIX RT-8.5%-29/05/31 14, 120, 000. 00 13,109, 537. 50
‘MEX BONOS DESARR FIX RT-7.75%-31/05/29 22,400, 000. 00 19, 467, 000. 00
‘MEX BONOS DESARR FIX RT-7.5%-33/05/26 10, 800, 000. 00 9, 018, 000. 00
WEX BONOS DESARR FIX RT-7.75%-34/11/23 5, 300, 000. 00 4, 445, 375. 00
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WEX BONOS DESARR FIX RT-8.0%-35/05/24 600, 000. 00 512, 250. 00
WEX BONOS DESARR FIX RT-10.0%-36/11/20 4, 400, 000. 00 4, 339, 500. 00)
‘MEX BONOS DESARR FIX RT-8.5%-38/11/18 11, 970, 000. 00 10, 402, 678. 12
WEX BONOS DESARR FIX RT-7.75%-42/11/13 13, 200, 000. 00 10, 461, 000. 00
‘MEX BONOS DESARR FIX RT-8.0%-47/11/07 13, 570, 000. 00 10, 953, 534. 37
WEX BONOS DESARR FIX RT-8.0%-53/07/31 7, 800, 000. 00 6, 222, 937. 50
187, 160, 000. 00 164, 712, 406. 24

A X aNE
(1, 348, 467, 527)
—n [EEEE BELGIUM KINGDOM-0. 65%-71/06/22 270, 000. 00, 92, 936. 43
BELGIUM KINGDOM-0. 5%—24/10/22 670, 000. 00 650, 659. 11
BELGIUM KINGDOM—0. 8%—25/06/22 1, 135, 000. 00 1, 089, 075. 63
BELGIUM KINGDOM-4. 5%-26/03/28 585, 000. 00 602, 194. 90
BELGIUM KINGDOM-1. 0%—26/06/22 852, 000. 00 805, 242. 24
BELGIUM KINGDOM—0. 8%-27/06/22 830, 000. 00 764, 167. 72
BELGIUM KINGDOM-0. 0%-27/10/22 545, 000. 00 481, 917. 88
BELGIUM KINGDOM-5. 5%-28/03/28 970, 000. 00 1, 064, 558. 51
BELGIUM KINGDOM-0. 8%—28/06/22 900, 000. 00 810, 600. 30
BELGIUM KINGDOM—0. 9%—29/06/22 1, 000, 000. 00 883, 397. 00
BELGIUM KINGDOM-0. 1%-30/06/22 770, 000. 00 626, 040. 80
BELGIUM KINGDOM-1. 0%-31/06/22 915, 000. 00 770, 474. 83
BELGIUM KINGDOM—0. 0%-31/10/22 750, 000. 00 573, 744. 75
BELGIUM KINGDOM-4. 0%-32/03/28 565, 000. 00 588, 385. 35
BELGIUM KINGDOM-0. 35%-32/06/22 725, 000. 00 557, 687. 40
BELGIUM KINGDOM-1. 25%-33/04/22 525, 000. 00 432, 823. 12
BELGIUM KINGDOM-3. 0%-33/06/22 373, 000. 00 356, 257. 52
BELGIUM KINGDOM-3. 0%—34/06/22 543, 000. 00 513, 616. 09
BELGIUM KINGDOM-5. 0%-35/03/28 974, 000. 00 1,091, 627. 05
BELGIUM KINGDOM-1. 45%-37/06/22 425, 000. 00 319, 542. 20
BELGIUM KINGDOM-1. 9%-38/06/22 485, 000. 00 378, 612. 34
BELGIUM KINGDOM-2. 75%-39/04/22 160, 000. 00 138, 811. 36
BELGIUM KINGDOM-0. 4%—40/06/22 405, 000. 00 231, 524. 73
BELGIUM KINGDOM-4. 25%-41/03/28 1, 112, 000. 00 1, 153, 437. 56
BELGIUM KINGDOM-3. 75%—45/06/22 645, 000. 00 619, 325. 77
BELGIUM KINGDOM-1. 6%—47/06/22 658, 000. 00 415, 874. 42
BELGIUM KINGDOM-1. 7%-50/06/22 650, 000. 00 401, 566. 75
BELGIUM KINGDOM-1. 4%-53/06/22 485, 000. 00 264, 061. 16
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BELGIUM KINGDOM-3. 3%-54/06/22 370, 000. 00 316, 665. 98
BELGTUM KINGDOM-2. 25%-57/06/22 412, 000. 00 278, 544. 54
BELGIUM KINGDOM-2. 15%—66/06/22 446, 000. 00 285, 167. 94
[BONOS Y OBLIG DEL ESTADO-1.45% 345, 000. 00 138, 572. 01
71/10/31

BONOS Y OBLIG DEL ESTADO-2. 75%— 1, 420, 000. 00 1, 406, 291. 32
24/10/31

BONOS Y OBLIG DEL ESTADO-0.0%-25/01/31 1, 350, 000. 00 1, 290, 590. 55|
BONOS Y OBLIG DEL ESTADO-1.6%-25/04/30 1, 350, 000. 00 1, 311, 610. 05
[BONOS Y OBLIG DEL ESTADO-4. 65%— 1, 490, 000. 00 1,518, 312. 9§
25/07/30

[BONOS Y OBLIG DEL ESTADO-2. 15%- 1, 455, 000. 00 1, 419, 384. 51
25/10/31

BONOS Y OBLIG DEL ESTADO-0.0%-26/01/31 1, 455, 000. 00 1, 346, 644. 69
[BONOS Y OBLIG DEL ESTADO-1.95% 1, 055, 000. 00 1,017, 492. 64
26/04/30

BONOS Y OBLIG DEL ESTADO-2.8%-26/05/31 85, 000. 00 83, 543. 86
BONOS Y OBLIG DEL ESTADO-5.9%-26/07/30 1, 360, 000. 00 1, 445, 034. 00
BONOS Y OBLIG DEL ESTADO-1.3%-26/10/31 1, 640, 000. 00 1, 541, 081. 76
BONOS Y OBLIG DEL ESTADO-0.0%-27/01/31 755, 000. 00 675, 600. 42
BONOS Y OBLIG DEL ESTADO-1.5%-27/04/30 1, 275, 000. 00 1, 194, 065. 55|
BONOS Y OBLIG DEL ESTADO-0.8%-27/07/30 1, 315, 000. 00 1, 193, 618. 92
[BONOS Y OBLIG DEL ESTADO-1.45% 1, 400, 000. 00 1, 296, 124. 20
27/10/31

BONOS Y OBLIG DEL ESTADO-0.0%-28/01/31 1, 125, 000. 00 972, 815. 62
BONOS Y OBLIG DEL ESTADO-1.4%-28/04/30 1, 270, 000. 00 1,161, 519. 14
BONOS Y OBLIG DEL ESTADO-1.4%-28/07/30 1, 275, 000. 00 1, 160, 122. 50
[BONOS Y OBLIG DEL ESTADO-5. 15%— 1, 095, 000. 00 1,176, 172. 35
28/10/31

BONOS Y OBLIG DEL ESTADO-6.0%-29/01/31 1, 545, 000. 00 1,726, 070.91
[BONOS Y OBLIG DEL ESTADO-1.45% 1, 275, 000. 00 1, 143, 557. 70,
29/04/30

BONOS Y OBLIG DEL ESTADO-0.8%-29/07/30 515, 000. 00 441, 648. 03
BONOS Y OBLIG DEL ESTADO-0.6%-29/10/31 1, 280, 000. 00 1, 076, 555. 52
BONOS Y OBLIG DEL ESTADO-0.5%-30/04/30 1, 400, 000. 00 1, 149, 967. 00
[BONOS Y OBLIG DEL ESTADO-1.95% 1, 330, 000. 00 1, 196, 454. 70,
30/07/30

BONOS Y OBLIG DEL ESTADO-1.25%— 1, 330, 000. 00 1, 133, 375. 46
30/10/31

BONOS Y OBLIG DEL ESTADO-0. 1%-31/04/30 1, 325, 000. 00 1, 014, 855. 92
BONOS Y OBLIG DEL ESTADO-0.5%-31/10/31 1, 175, 000. 00 913, 087. 80,
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BONOS Y OBLIG DEL ESTADO-0.7%-32/04/30 1, 270, 000. 00 986, 579. 18
BONOS Y OBLIG DEL ESTADO-5. 75% 1, 390, 000. 00 1, 586, 487. 62|
32/07/30

[BONOS Y OBLIG DEL ESTADO-2.55%— 1, 045, 000. 00 940, 933. 67,
32/10/31

BONOS Y OBLIG DEL ESTADO-3. 15%— 1, 082, 000. 00 1, 015, 161. 60
33/04/30

[BONOS Y OBLIG DEL ESTADO-2. 35%— 1, 165, 000. 00 1, 016, 733. 94
33/07/30

BONOS Y OBLIG DEL ESTADO-3. 55%— 600, 000. 00 578, 375. 40
33/10/31

BONOS Y OBLIG DEL ESTADO-1.85%— 1, 195, 000. 00 946, 903. 66
35/07/30

BONOS Y OBLIG DEL ESTADO-4.2%-37/01/31 1, 190, 000. 00 1, 188, 577. 95
BONOS Y OBLIG DEL ESTADO-0.85%— 670, 000. 00 434, 431. 35
37/07/30

BONOS Y OBLIG DEL ESTADO-3.9%-39/07/30 340, 000. 00 320, 954. 90
BONOS Y OBLIG DEL ESTADO-4.9%-40/07/30 1, 045, 000. 00 1,103, 871. 12
BONOS Y OBLIG DEL ESTADO-1.2%-40/10/31 1, 000, 000. 00 619, 951. 00
BONOS Y OBLIG DEL ESTADO-4. 7%-41/07/30 1, 265, 000. 00 1, 306, 979. 02
BONOS Y OBLIG DEL ESTADO-1.0%-42/07/30 390, 000. 00 221, 504. 79
[BONOS Y OBLIG DEL ESTADO-3.45%— 300, 000. 00 258, 876. 90
43/07/30

BONOS Y OBLIG DEL ESTADO-5. 15%— 830, 000. 00 905, 110. 85
44/10/31

BONOS Y OBLIG DEL ESTADO-2.9%-46/10/31 1, 060, 000. 00 818, 652. 84
BONOS Y OBLIG DEL ESTADO-2. 7%-48/10/31 985, 000. 00 717,619. 78
BONOS Y OBLIG DEL ESTADO-1.0%-50/10/31 1, 170, 000. 00 535, 366. 26
BONOS Y OBLIG DEL ESTADO-1.9%-52/10/31 560, 000. 00 320, 048. 96
[BONOS Y OBLIG DEL ESTADO-3.45% 848, 000. 00 661, 183. 90
66/07/30

BUNDESOBLIGATION-0. 0%-24/10/18 1, 360, 000. 00 1, 314, 456. 32
BUNDESOBLIGATION-0. 0%-25/04/11 1, 300, 000. 00 1, 240, 115. 50
[BUNDESOBLIGATION-0. 0%-25/10/10 1, 650, 000. 00 1, 553, 593. 80
BUNDESOBLIGATION-0. 0%-26/04/10 1, 600, 000. 00 1, 489, 142. 40
BUNDESOBLIGATION-0. 0%-27/04/16 1, 150, 000. 00 1, 044, 022. 90
BUNDESOBLIGATION-1. 3%-27/10/15 1, 130, 000. 00 1, 068, 161. 8§
BUNDESOBLIGATION-2. 2%-28/04/13 750, 000. 00 732, 120. 74
BUNDESREPUB. DEUTSCHLAND-0. 5%-25/02/15 1, 990, 000. 00 1,918, 075. 43
BUNDESREPUB. DEUTSCHLAND-1. 0%-25/08/15 2,070, 000. 00 1,992, 296. 34
BUNDESREPUB. DEUTSCHLAND-0. 5%-26/02/15 1, 820, 000. 00 1,719, 612. 44
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BUNDESREPUB.  DEUTSCHLAND-0. 0%-26/08/15 2,010, 000. 00 1, 855, 431. 00
[BUNDESREPUB. DEUTSCHLAND-0. 25%- 2, 405, 000. 00 2,211, 832. 80
27/02/15

BUNDESREPUB. DEUTSCHLAND-6. 5%-27/07/04 910, 000. 00 1, 024, 109. 45
BUNDESREPUB. DEUTSCHLAND-0. 5%-27/08/15 1, 770, 000. 00 1, 626, 861. 87
BUNDESREPUB. DEUTSCHLAND-0. 0%-27/11/15 1, 565, 000. 00 1, 401, 218. 05
BUNDESREPUB. DEUTSCHLAND-5. 625%— 650, 000. 00 722, 823. 40
28/01/04

BUNDESREPUB.  DEUTSCHLAND-0. 5%-28/02/15 1, 690, 000. 00 1, 538, 114. 63
[BUNDESREPUB. DEUTSCHLAND—4. 75%- 970, 000. 00 1, 054, 792. 55
28/07/04

[BUNDESREPUB. DEUTSCHLAND-0. 25%- 1, 670, 000. 00 1, 486, 608. 95
28/08/15

BUNDESREPUB. DEUTSCHLAND-0. 0%-28/11/15 1, 180, 000. 00 1, 030, 380. 72
[BUNDESREPUB. DEUTSCHLAND-0. 25%- 1, 875, 000. 00 1, 649, 595. 00
29/02/15

BUNDESREPUB. DEUTSCHLAND-0. 0%-29/08/15 1, 830, 000. 00 1, 566, 092. 04
BUNDESREPUB. DEUTSCHLAND-2. 1%-29/11/15 620, 000. 00 597, 763. 70
BUNDESREPUB. DEUTSCHLAND-6. 25%— 660, 000. 00 790, 656. 90
30/01/04

BUNDESREPUB.  DEUTSCHLAND-0. 0%-30/02/15 1, 490, 000. 00 1, 258, 135. 14
BUNDESREPUB. DEUTSCHLAND-0. 0%-30/08/15 1, 800, 000. 00 1, 498, 683. 60
BUNDESREPUB.  DEUTSCHLAND-0. 0%-30/08/15 740, 000. 00 616, 971. 30
BUNDESREPUB. DEUTSCHLAND-5. 5%-31/01/04 1, 110, 000. 00 1, 305, 223. 47|
BUNDESREPUB. DEUTSCHLAND-0. 0%-31/02/15 1, 920, 000. 00 1, 575, 050. 8§
BUNDESREPUB.  DEUTSCHLAND-0. 0%-31/08/15 1, 565, 000. 00 1, 265, 088. 09
BUNDESREPUB. DEUTSCHLAND-0. 0%-31/08/15 400, 000. 00 323, 609. 60
BUNDESREPUB.  DEUTSCHLAND-0. 0%-32/02/15 1, 623, 000. 00 1, 291, 550. 94
BUNDESREPUB. DEUTSCHLAND-1. 7%-32/08/15 1, 680, 000. 00 1, 535, 793. 84
BUNDESREPUB. DEUTSCHLAND-2. 3%-33/02/15 1, 450, 000. 00 1, 386, 404. 45|
BUNDESREPUB. DEUTSCHLAND-2. 3%-33/02/15 50, 000. 00 47, 853. 80
BUNDESREPUB. DEUTSCHLAND-2. 6%-33/08/15 500, 000. 00 488, 141. 00
[BUNDESREPUB. DEUTSCHLAND—4. 75%- 1, 375, 000. 00 1, 603, 130. 37|
34/07/04

BUNDESREPUB.  DEUTSCHLAND-0. 0%-35/05/15 1, 200, 000. 00 854, 166. 00
BUNDESREPUB.  DEUTSCHLAND-0. 0%-36/05/15 1, 000, 000. 00 687, 929. 00
BUNDESREPUB. DEUTSCHLAND-4. 0%-37/01/04 1, 790, 000. 00 1, 973, 560. 92
BUNDESREPUB. DEUTSCHLAND-1. 0%-38/05/15 50, 000. 00 37,877.90
BUNDESREPUB. DEUTSCHLAND-4. 25%— 1, 235, 000. 00 1, 408, 517. 50
39/07/04
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[BUNDESREPUB. DEUTSCHLAND—4. 75%- 1, 355, 000. 00 1, 640, 781. 69
40/07/04

BUNDESREPUB. DEUTSCHLAND-3. 25%— 955, 000. 00 970, 107. 14
412/07/04

BUNDESREPUB. DEUTSCHLAND-2. 5%-44/07/04 1, 635, 000. 00 1, 480, 948. 66
BUNDESREPUB. DEUTSCHLAND-2. 5%-46/08/15 1, 827, 000. 00 1, 644, 031. 43
[BUNDESREPUB. DEUTSCHLAND-1. 25%- 2, 040, 000. 00 1, 396, 524. 84
48/08/15

BUNDESREPUB. DEUTSCHLAND-0. 0%-50/08/15 1, 630, 000. 00 727, 082. 69
BUNDESREPUB.  DEUTSCHLAND-0. 0%-50/08/15 640, 000. 00 287, 152. 64
BUNDESREPUB. DEUTSCHLAND-0. 0%-52/08/15 750, 000. 00 315, 213. 75
BUNDESREPUB. DEUTSCHLAND-1. 8%-53/08/15 1, 040, 000. 00 776, 648. 08
BUNDESREPUB. DEUTSCHLAND-1. 8%-53/08/15 500, 000. 00 374, 732. 00
BUNDESSCHATZANWETSUNGEN-2. 2%-24/12/12 240, 000. 00 236, 680. 56
BUNDESSCHATZANWE ISUNGEN-2. 5%-25/03/13 680, 000. 00 672, 050. 12
BUNDESSCHATZANWE TSUNGEN-2. 8%-25/06/12 910, 000. 00 903, 195. 93
BUONI POLIENNALI DEL TES-2. 15%- 300, 000. 00 149, 508. 00|
72/03/01

BUONT POLIENNALI DEL TES-1.45%— 1, 260, 000. 00 1,227, 970. 80
24/11/15

BUONI POLIENNALI DEL TES-2.5%-24/12/01 1, 080, 000. 00 1, 063, 790. 2§
BUONT POLIENNALI DEL TES-0.0%-24/12/15 870, 000. 00 832, 537. 80,
BUONI POLIENNALI DEL TES-0.35% 1, 485, 000. 00 1, 420, 102. 53
25/02/01

BUONT POLIENNALI DEL TES-5.0%-25/03/01 1, 540, 000. 00 1, 560, 574. 40
BUONI POLIENNALI DEL TES-1.45% 855, 000. 00 823, 976. 32
25/05/15

BUONT POLIENNALI DEL TES-1.5%-25/06/01 1, 300, 000. 00 1, 251, 330. 60
BUONI POLIENNALI DEL TES-1.85% 1, 000, 000. 00 966, 365. 00
25/07/01

BUONI POLIENNALI DEL TES-3.6%-25/09/29 85, 000. 00 84, 393. 69
BUONI POLIENNALI DEL TES-2.5%-25/11/15 1, 100, 000. 00 1, 069, 392. 50
BUONT POLIENNALI DEL TES-2.0%-25/12/01 1, 085, 000. 00 1, 043, 037. 62
BUONI POLIENNALI DEL TES-3.5%-26/01/15 810, 000. 00 802, 259. 64
BUONT POLIENNALI DEL TES-0.5%-26/02/01 850, 000. 00 786, 811. 00
BUONI POLIENNALI DEL TES-4.5%-26/03/01 1, 330, 000. 00 1, 345, 030. 33
BUONT POLIENNALI DEL TES-0.0%-26/04/01 1, 220, 000. 00 1, 108, 675. 00
BUONI POLIENNALI DEL TES-3.8%-26/04/15 950, 000. 00 945, 929. 25
BUONT POLIENNALI DEL TES-1.6%-26/06/01 1, 330, 000. 00 1, 252, 934. 48
BUONT POLIENNALI DEL TES-2.1%-26/07/15 950, 000. 00 904, 436. 10

-590-




BUONT POLTENNALT DEL TES-0.0%-26/08/01 870, 000. 00 779, 827. 98
BUONT POLTENNALT DEL TES-7.25%- 720, 000. 00 785, 036. 16
26/11/01
BUONT POLTENNALT DEL TES-1.25%- 1, 080, 000. 00 994, 231. 80)
26/12/01
BUONT POLIENNALI DEL TES-0. 85%- 1, 180, 000. 00 1, 068, 438. 08
27/01/15
BUONT POLTENNALT DEL TES-1.1%-27/04/01 410, 000. 00 371,817. 93
BUONT POLIENNALI DEL TES-2.2%-27/06/01 1, 160, 000. 00 1,089, 149. 52
BUONT POLTENNALT DEL TES-2. 05%- 995, 000. 00 925, 493. 28
27/08/01
BUONT POLIENNALI DEL TES-0.95%- 1, 275, 000. 00 1,132, 864. 27
27/09/15
BUONT POLIENNALI DEL TES-6.5%-27/11/01 1, 560, 000. 00 1,697, 813. 52
BUONT POLIENNALI DEL TES-2.65%- 950, 000. 00 897, 802. 25
27/12/01
BUONT POLTENNALT DEL TES-2.0%-28/02/01 1, 650, 000. 00 1,513, 619. 25
BUONT POLIENNALI DEL TES-0. 25%- 1, 230, 000. 00 1,039, 218. 39
28/03/15
BUONT POLTENNALT DEL TES-0.5%-28/07/15 1, 130, 000. 00 953, 457. 84
BUONT POLIENNALI DEL TES-4. 75%- 1, 330, 000. 00 1, 361, 068. 80
28/09/01
BUONT POLIENNALI DEL TES-2.8%-28/12/01 1, 030, 000. 00 963, 377. 54
BUONT POLIENNALI DEL TES-0. 45%- 735, 000. 00 602, 541. 24
29/02/15
BUONT POLIENNALI DEL TES-2.8%-29/06/15 305, 000. 00 281, 643. 10
BUONT POLTENNALT DEL TES-3.0%-29/08/01 2, 025, 000. 00 1,888, 701. 30
BUONT POLTENNALT DEL TES-5. 25%- 1, 750, 000. 00 1,832, 351. 50
29/11/01
BUONT POLTENNALT DEL TES-3.85%- 535, 000. 00 518, 620. 44
29/12/15
BUONT POLIENNALI DEL TES-3.5%-30/03/01 1, 620, 000. 00 1, 540, 377. 00
BUONT POLTENNALT DEL TES-1.35%- 1, 075, 000. 00 891, 297. 55
30/04/01
BUONT POLIENNALI DEL TES-3.7%-30/06/15 170, 000. 00 162, 418. 00
BUONT POLTENNALT DEL TES-0. 95%- 1, 087, 000. 00 865, 051. 99
30/08/01
BUONT POLIENNALI DEL TES-1.65%- 1, 287, 000. 00 1, 064, 307. 81
30/12/01
BUONT POLTENNALT DEL TES-0.9%-31/04/01 1, 295, 000. 00 1, 000, 576. 57
BUONT POLIENNALI DEL TES-6. 0%-31/05/01 1,515, 000. 00 1,655, 973. 78
BUONT POLTENNALT DEL TES-0.6%-31/08/01 1, 120, 000. 00 831, 686. 24
BUONT POLIENNALI DEL TES-4. 0%-31/10/30) 290, 000. 00 278, 570. 23
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BUONT POLTENNALI DEL TES-0.95%- 1, 010, 000. 00 762, 306. 59
31/12/01
BUONT POLIENNALI DEL TES-1.65%- 1, 550, 000. 00 1, 233, 645. 00
32/03/01
BUONT POLTENNALI DEL TES-0.95%- 1, 200, 000. 00 887, 377. 20
32/06/01
BUONT POLIENNALI DEL TES-2.5%-32/12/01 630, 000. 00 527, 736. 51
BUONT POLTENNALT DEL TES-5. 75%- 1, 475, 000. 00 1,583, 577. 70
33/02/01
BUONT POLIENNALI DEL TES-4. 4%-33/05/01 765, 000. 00 742, 923. 63
BUONT POLTENNALT DEL TES-2.45%- 1, 365, 000. 00 1,116, 492. 19
33/09/01
BUONT POLIENNALI DEL TES-4. 35%- 300, 000. 00 288, 229. 80)
33/11/01
BUONT POLIENNALI DEL TES-4.2%-34/03/01 240, 000. 00 226, 437. 84
BUONT POLTENNALT DEL TES-5.0%-34/08/01 1, 580, 000. 00 1, 588, 437. 20
BUONT POLTENNALT DEL TES-3.35%- 980, 000. 00 841, 587. 74
35/03/01
BUONT POLTENNALI DEL TES—4. 0%-35/04/30) 400, 000. 00 366, 832. 80)
BUONT POLTENNALT DEL TES-1.45%- 900, 000. 00 607, 254. 30
36/03/01
BUONT POLTENNALT DEL TES-2.25%- 965, 000. 00 712, 683. 38
36/09/01
BUONT POLIENNALI DEL TES-4.0%-37/02/01 1, 825, 000. 00 1, 644, 859. 72
BUONT POLTENNALI DEL TES-0. 95%- 400, 000. 00 243, 206. 00)
37/03/01
BUONT POLIENNALI DEL TES-3.25%- 200, 000. 00 161, 894. 40
38/03/01
BUONT POLTENNALT DEL TES-2.95%- 855, 000. 00 663, 012. 31
38/09/01
BUONT POLIENNALI DEL TES-5.0%-39/08/01 1, 250, 000. 00 1, 225, 405. 00
BUONT POLTENNALT DEL TES-3.1%-40/03/01 810, 000. 00 625, 731. 48
BUONT POLIENNALI DEL TES-5. 0%-40/09/01 1, 070, 000. 00 1, 045, 272. 30
BUONT POLTENNALT DEL TES-1.8%-41/03/01 830, 000. 00 513, 127. 58
BUONT POLIENNALI DEL TES-4. 45%- 500, 000. 00 449, 899. 50
43/09/01
BUONT POLTENNALT DEL TES—4. 75%- 1, 165, 000. 00 1,090, 777. 85
44/09/01
BUONT POLIENNALI DEL TES-1.5%-45/04/30) 440, 000. 00 234, 065. 04
BUONT POLTENNALT DEL TES-3.25%- 820, 000. 00 608, 415. 40
46/09/01
BUONT POLIENNALI DEL TES-2. 7%-47/03/01 970, 000. 00 649, 081. 32
BUONT POLTENNALT DEL TES-3.45%- 1, 015, 000. 00 772, 158. 20
48/03/01
BUONT POLTENNALT DEL TES-3.85%- 850, 000. 00 684, 602. 75
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49/09/01

BUONI POLIENNALI DEL TES-2.45% 870, 000. 00 530, 144. 07
50/09/01

BUONT POLIENNALI DEL TES-1.7%-51/09/01 850, 000. 00 429, 124. 20,
BUONI POLIENNALI DEL TES-2. 15%- 280, 000. 00 154, 979. 16
52/09/01

BUONT POLIENNALI DEL TES-4.5%-53/10/01 475, 000. 00 417, 273. 25
BUONI POLIENNALI DEL TES-2.8%-67/03/01 500, 000. 00 299, 832. 00
FINNISH GOVERNMENT-4. 0%-25/07/04 332, 000. 00 335, 258. 58
[FINNISH GOVERNMENT-0.875%-25/09/15 280, 000. 00 267, 740. 20
FINNISH GOVERNMENT-0. 5%-26/04/15 335, 000. 00 314, 124. 47
[FINNISH GOVERNMENT-0. 0%-26/09/15 180, 000. 00, 164, 388. 60
[FINNISH GOVERNMENT-1. 375%-27/04/15 170, 000. 00, 159, 937. 36
FINNISH GOVERNMENT-0. 5%-27/09/15 400, 000. 00 361, 336. 00
[FINNISH GOVERNMENT-2. 75%-28/07/04 380, 000. 00 372, 821. 80
FINNISH GOVERNMENT-0. 5%-28/09/15 270, 000. 00 237,167. 73
[FINNISH GOVERNMENT-2. 875%-29/04/15 105, 000. 00, 103, 043. 64
FINNISH GOVERNMENT-0. 5%-29/09/15 375, 000. 00 320, 528. 25
[FINNISH GOVERNMENT-0. 0%-30/09/15 172, 000. 00, 137, 428. 34
[FINNISH GOVERNMENT-0. 75%-31/04/15 465, 000. 00 386, 473. 59
[FINNISH GOVERNMENT-0. 125%-31/09/15 200, 000. 00 155, 480. 00|
[FINNISH GOVERNMENT-1. 5%-32/09/15 230, 000. 00 196, 498. 20|
FINNISH GOVERNMENT-3. 0%-33/09/15 110, 000. 00, 105, 550. 72|
[FINNISH GOVERNMENT-1. 1256%-34/04/15 325, 000. 00 257, 534. 22
[FINNISH GOVERNMENT-0. 125%-36/04/15 278, 000. 00 180, 540. 15
[FINNISH GOVERNMENT-2. 75%-38/04/15 210, 000. 00 186, 697. 35|
FINNISH GOVERNMENT-0. 25%-40/09/15 263, 000. 00 149, 745. 62
FINNISH GOVERNMENT-2. 625%-42/07/04 277, 000. 00 236, 199. 56
FINNISH GOVERNMENT-0. 5%-43/04/15 235, 000. 00 130, 760. 81
[FINNISH GOVERNMENT-1. 375%-47/04/15 260, 000. 00 167, 229. 92
[FINNISH GOVERNMENT-0. 125%-52/04/15 250, 000. 00 97, 553. 50
FRANCE (GOVT OF)-0. 5%-72/05/25 515, 000. 00 159, 781. 84
FRANCE (GOVT OF)-1.75%-24/11/25 2, 383, 000. 00 2, 337,799. 25
[FRANCE (GOVT OF)-0. 0%-25/02/25 375, 000. 00 358, 330. 12
FRANCE (GOVT OF)-0. 0%-25/03/25 2, 865, 000. 00 2,731, 448. 02
[FRANCE (GOVT OF)-0. 5%-25/05/25 2,610, 000. 00 2,495, 833. 38
FRANCE (GOVT OF)-6. 0%-25/10/25 1, 820, 000. 00 1,913, 548. 00
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FRANCE (GOVT OF)-1.0%-25/11/25 2,070, 000. 00 1,976, 713. 3§
FRANCE (GOVT OF)-0. 0%-26/02/25 2, 440, 000. 00 2, 265, 898. 68
FRANCE (GOVT OF)-3. 5%-26/04/25 2,470, 000. 00 2,485, 654. 86
FRANCE (GOVT OF)-0. 5%-26/05/25 2,450, 000. 00 2, 287, 386. 15
FRANCE (GOVT OF)-2. 5%-26/09/24 400, 000. 00 392, 063. 20
FRANCE (GOVT OF)—0. 25%-26/11/25 2, 820, 000. 00 2, 580, 652. 50
[FRANCE (GOVT OF)-0. 0%-27/02/25 2, 005, 000. 00 1, 806, 781. 69
FRANCE (GOVT OF)-1.0%-27/05/25 1, 775, 000. 00 1, 646, 463. 37|
FRANCE (GOVT OF)-2. 75%-27/10/25 3, 250, 000. 00 3, 199, 985. 75
FRANCE (GOVT OF)-0. 75%-28/02/25 1, 275, 000. 00 1, 152, 079. 80
FRANCE (GOVT OF)—0. 75%-28/05/25 3, 765, 000. 00 3,382, 924. 03
FRANCE (GOVT OF)-0. 75%-28/11/25 3, 080, 000. 00 2,734, 959. 92
FRANCE (GOVT OF)-5. 5%-29/04/25 2, 105, 000. 00 2,342, 683. 97
[FRANCE (GOVT OF)-0. 5%-29/05/25 3, 060, 000. 00 2,646, 300. 24
FRANCE (GOVT OF)-0.0%-29/11/25 2, 580, 000. 00 2,130, 233. 76
FRANCE (GOVT OF)—2. 5%-30/05/25 3, 065, 000. 00 2,936, 107. 55
FRANCE (GOVT OF)-0.0%-30/11/25 3, 049, 000. 00 2,428, 882. 18
FRANCE (GOVT OF)-1.5%31/05/25 3, 040, 000. 00 2, 683, 368. 48
[FRANCE (GOVT OF)-0. 0%-31/11/25 2, 605, 000. 00 1,998, 681. 04
FRANCE (GOVT OF)-0. 0%-32/05/25 2, 068, 000. 00 1, 555, 824. 64
FRANCE (GOVT OF)-5. 75%-32/10/25 2, 085, 000. 00 2,458, 348. 44
FRANCE (GOVT OF)-2.0%-32/11/25 2,075, 000. 00 1, 848, 957. 80
FRANCE (GOVT OF)-3. 0%-33/05/25 935, 000. 00 900, 602. 28
FRANCE (GOVT OF)-1.25%-34/05/25 2,475, 000. 00 1, 980, 579. 15
FRANCE (GOVT OF)—4. 75%-35/04/25 1, 605, 000. 00 1,775, 311. 36
FRANCE (GOVT OF)-1. 25%-36/05/25 2, 555, 000. 00 1, 936, 707. 8§
FRANCE (GOVT OF)-1. 25%-38/05/25 190, 000. 00, 136, 241. 59
FRANCE (GOVT OF)—4. 0%-38/10/25 1, 590, 000. 00 1,630, 274. 70
FRANCE (GOVT OF)-1. 75%-39/06/25 2, 060, 000. 00 1, 575, 036. 86
FRANCE (GOVT OF)—4. 5%-41/04/25 2, 780, 000. 00 3,006, 161. 34
FRANCE (GOVT OF)-2.5%-43/05/25 135, 000. 00, 108, 814. 05
FRANCE (GOVT OF)-0. 5%-44/06/25 1, 160, 000. 00 606, 823. 84
FRANCE (GOVT OF)-3. 25%-45/05/25 1, 580, 000. 00 1, 425, 852. 04
FRANCE (GOVT OF)-2. 0%-48/05/25 1, 580, 000. 00 1, 099, 910. 6§
FRANCE (GOVT OF)-1. 5%-50/05/25 1, 960, 000. 00 1, 175, 302. 24
FRANCE (GOVT OF)—0. 75%-52/05/25 1, 500, 000. 00 685, 219. 50
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FRANCE (GOVT OF)—0. 75%-53/05/25 1, 320, 000. 00 587, 179. 56
FRANCE (GOVT OF)-3. 0%-54/05/25 540, 000. 00 442, 546. 20
FRANCE (GOVT OF)—4. 0%-55/04/25 1, 300, 000. 00 1,292, 790. 20
FRANCE (GOVT OF)-4. 0%-60/04/25 1, 070, 000. 00 1, 065, 174. 30
FRANCE (GOVT OF)-1. 75%-66/05/25 945, 000. 00 532, 985. 67
IRISH TREASURY-5. 4%-25/03/13 580, 000. 00 596, 240. 58
IRISH TREASURY-1. 0%—-26/05/15 595, 000. 00 563, 978. 48
IRISH TREASURY-0. 2%-27/05/15 327, 000. 00 295, 288. 84
IRISH TREASURY-0. 9%—28/05/15 455, 000. 00 412, 967. 55
IRISH TREASURY-1. 1%-29/05/15 525, 000. 00 470, 767. 50,
IRISH TREASURY-2. 4%-30/05/15 476, 000. 00 453, 782. 22
IRISH TREASURY-0. 2%-30/10/18 282, 000. 00 229, 519. 80,
IRTSH TREASURY-1. 35%-31/03/18 475, 000. 00 417, 371. 57
IRISH TREASURY-0. 0%-31/10/18 485, 000. 00 375, 710. 10
IRISH TREASURY-0. 35%-32/10/18 205, 000. 00 158, 537. 98
IRISH TREASURY-1. 3%-33/05/15 285, 000. 00 237, 502. 18
IRISH TREASURY-0. 4%-35/05/15 250, 000. 00 177, 543. 75
IRISH TREASURY-1. 7%-37/05/15 390, 000. 00 308, 841. 78
IRISH TREASURY-0. 55%-41/04/22 185, 000. 00, 110, 947. 83
IRISH TREASURY-3. 0%-43/10/18 170, 000. 00, 154, 810. 33|
IRISH TREASURY-2. 0%—45/02/18 541, 000. 00 399, 577. 19
IRISH TREASURY-1. 5%-50/05/15 499, 000. 00 306, 897. 47
INETHERLANDS GOVERNMENT-0. 25%-25/07/15 1, 035, 000. 00 983, 891. 70,
INETHERLANDS GOVERNMENT-0. 0%-26/01/15 455, 000. 00 424, 617. 37,
INETHERLANDS GOVERNMENT-0. 5%-26/07/15 1, 100, 000. 00 1, 026, 748. 80
NETHERLANDS GOVERNMENT-0. 0%-27/01/15 828, 000. 00 752, 042. 59
INETHERLANDS GOVERNMENT-0. 75%-27/07/15 870, 000. 00 801, 914. 67,
NETHERLANDS GOVERNMENT-5. 5%-28/01/15 655, 000. 00 717, 896. 37
INETHERLANDS GOVERNMENT-0. 75%-28/07/15 961, 000. 00 866, 824. 88
NETHERLANDS GOVERNMENT-0. 0%-29/01/15 620, 000. 00 530, 532. 76
INETHERLANDS GOVERNMENT-0. 25%-29/07/15 645, 000. 00 551, 794. 27
INETHERLANDS GOVERNMENT-2. 5%-30/01/15 365, 000. 00 353, 262. 33
NETHERLANDS GOVERNMENT-0. 0%-30/07/15 670, 000. 00 547, 191. 68
INETHERLANDS GOVERNMENT-0. 0%-31/07/15 775, 000. 00 612, 146. 15
NETHERLANDS GOVERNMENT-0. 5%-32/07/15 700, 000. 00 559, 701. 80
INETHERLANDS GOVERNMENT-2. 5%-33/01/15 855, 000. 00 809, 000. 14
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INETHERLANDS GOVERNMENT-2. 5%-33/07/15 280, 000. 00 262, 963. 96
INETHERLANDS GOVERNMENT-4. 0%-37/01/15 1, 025, 000. 00 1, 091, 994. 00
NETHERLANDS GOVERNMENT-0. 0%-38/01/15 395, 000. 00 244, 789. 40,
INETHERLANDS GOVERNMENT-0. 5%-40/01/15 848, 000. 00 543, 884. 30
NETHERLANDS GOVERNMENT-3. 75%-42/01/15 957, 000. 00 996, 284. 85
INETHERLANDS GOVERNMENT-2. 75%-47/01/15 1, 004, 000. 00 902, 303. 83
NETHERLANDS GOVERNMENT-0. 0%-52/01/15 907, 000. 00 364, 913. 31
INETHERLANDS GOVERNMENT-2. 0%-54/01/15 365, 000. 00 271, 228. 94
REPUBLIC OF AUSTRIA-0.7%-71/04/20 200, 000. 00 72,452.00
REPUBLIC OF AUSTRIA-1.5%-86/11/02 173, 000. 00, 85, 131. 57
REPUBLIC OF AUSTRIA-2. 1%-17/09/20 383, 000. 00 235, 814. 63
REPUBLIC OF AUSTRIA-0.85%-99/99/99 192, 000. 00, 69, 860. 16
REPUBLIC OF AUSTRIA-1.65%-24/10/21 595, 000. 00 584, 370. 92
REPUBLIC OF AUSTRIA-0. 0%-25/04/20 475, 000. 00 451, 765. 37,
REPUBLIC OF AUSTRIA-I.2%-25/10/20 710, 000. 00 682, 557. 79
REPUBLIC OF AUSTRIA-4. 85%-26/03/15 550, 000. 00 569, 915. 50
REPUBLIC OF AUSTRIA-2.0%-26/07/15 170, 000. 00, 164, 816. 70,
REPUBLIC OF AUSTRIA-0.75%-26/10/20 773, 000. 00 720, 559. 68
REPUBLIC OF AUSTRIA-0.5%-27/04/20 685, 000. 00 625, 404. 31
REPUBLIC OF AUSTRIA-6.25%-27/07/15 487, 000. 00 539, 373. 44
REPUBLIC OF AUSTRIA-0.75%-28/02/20 660, 000. 00 596, 598. 42
REPUBLIC OF AUSTRIA-0.0%-28/10/20 255, 000. 00 217, 527. 75
REPUBLIC OF AUSTRIA-0.5%-29/02/20 885, 000. 00 767, 905. 65
REPUBLIC OF AUSTRIA-2.9%-29/05/23 150, 000. 00, 147, 732. 45
REPUBLIC OF AUSTRIA-0.0%-30/02/20 680, 000. 00 553, 333. 68
REPUBLIC OF AUSTRIA-0.0%-31/02/20 745, 000. 00 583, 803. 60
REPUBLIC OF AUSTRIA-0.9%-32/02/20 610, 000. 00 498, 919. 00
REPUBLIC OF AUSTRIA-2.9%-33/02/20 450, 000. 00 428, 487. 30,
REPUBLIC OF AUSTRIA-2.4%-34/05/23 455, 000. 00 409, 503. 18
REPUBLIC OF AUSTRIA-0.25%-36/10/20 270, 000. 00 175, 240. 26
REPUBLIC OF AUSTRIA-4. 15%-37/03/15 840, 000. 00 875, 878. 92
REPUBLIC OF AUSTRIA-0.0%-40/10/20 345, 000. 00 184, 465. 29
REPUBLIC OF AUSTRIA-3. 15%-44/06/20 394, 000. 00 359, 382. 37
REPUBLIC OF AUSTRIA-I.5%-47/02/20 503, 000. 00 326, 405. 75
REPUBLIC OF AUSTRIA-1.85%-49/05/23 200, 000. 00 137, 275. 20
REPUBLIC OF AUSTRIA-0.75%-51/03/20 455, 000. 00 225, 256. 85
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REPUBLIC OF AUSTRIA-3. 15%-53/10/20 106, 000. 00 94, 043. 51
REPUBLIC OF AUSTRIA-3. 8%-62/01/26 245, 000. 00 246, 280. 37
357, 322, 000. 00 317, 394, 023. 39

L — v/ hEl
(50, 370, 431, 511)
AR v R EERES UK TREASURY-1. 625%-71/10/22 760, 000. 00 314, 866. 48
UK TREASURY-1. 125%-73/10/22 513, 000. 00 165, 052. 62
UK TREASURY-0. 25%-25/01/31 1, 590, 000. 00 1, 502, 152. 50
UK TREASURY-5. 0%-25/03/07 805, 000. 00 806, 967. 42
UK TREASURY—0. 625%-25/06/07 813, 000. 00 762, 553. 35
UK TREASURY-3. 5%-25/10/22 1, 200, 000. 00 1, 170, 180. 00
UK TREASURY—0. 125%-26/01/30 710, 000. 00 644, 300. 86
UK TREASURY-1. 5%-26/07/22 820, 000. 00 757, 557. 00
UK TREASURY-0. 375%-26/10/22 1, 260, 000. 00 1, 115, 263. 80
UK TREASURY—4. 125%-27/01/29 1, 495, 000. 00 1,471, 752. 75
UK TREASURY-1. 25%-27/07/22 840, 000. 00 748, 502. 16
UK TREASURY-4. 25%-27/12/07 850, 000. 00 842, 894. 00
UK TREASURY-0. 125%-28/01/31 745, 000. 00 621, 665. 25
UK TREASURY—4. 5%-28/06/07 505, 000. 00 503, 804. 16
UK TREASURY-1. 625%-28/10/22 720, 000. 00 632, 304. 00
UK TREASURY-6. 0%-28/12/07 710, 000. 00 760, 569. 75
UK TREASURY-0. 5%-29/01/31 1, 055, 000. 00 859, 930. 50
UK TREASURY-0. 875%-29/10/22 856, 000. 00 699, 273. 24
UK TREASURY—0. 375%-30,/10/22 920, 000. 00 697, 360. 00
UK TREASURY—4. 75%-30/12/07 945, 000. 00 962, 624. 25
UK TREASURY-0. 25%-31/07/31 1, 445, 000. 00 1, 047, 003. 65
UK TREASURY-1. 0%-32/01/31 1, 645, 000. 00 1,248, 717. 85
UK TREASURY—4. 25%-32/06/07 1, 310, 000. 00 1,287, 271. 50
UK TREASURY-3. 25%-33/01/31 1, 450, 000. 00 1, 303, 187. 50
UK TREASURY-0. 875%—33/07/31 840, 000. 00 594, 700. 68
UK TREASURY—4. 5%-34/09/07 849, 000. 00 835, 076. 40
UK TREASURY-0. 625%—35/07/31 1, 097, 000. 00 693, 084. 60
UK TREASURY-4. 25%-36/03/07 970, 000. 00 923, 372. 10
UK TREASURY-1. 75%-37/09/07 1, 350, 000. 00 928, 482. 75
UK TREASURY-3. 75%-38/01/29 355, 000. 00 312, 588. 15
UK TREASURY-4. 75%-38/12/07 1, 060, 000. 00 1, 042, 139. 00
UK TREASURY-1. 125%-39/01/31 300, 000. 00 178, 267. 80
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UK TREASURY—4. 25%-39/09/07 850, 000. 00 784, 954. 60
UK TREASURY—4. 25%-40/12/07 935, 000. 00 856, 740. 50
UK TREASURY-1. 25%-41/10/22 1, 360, 000. 00 761, 725. 12
UK TREASURY-4. 5%-42/12/07 1, 090, 000. 00 1, 020, 462. 36
UK TREASURY-3. 25%-44/01/22 1, 175, 000. 00 907, 828. 50
UK TREASURY-3. 5%-45/01/22 1, 160, 000. 00 924, 386. 60
UK TREASURY-0. 875%-46,/01/31 435, 000. 00 194, 510. 25
UK TREASURY—4. 25%-46/12/07 720, 000. 00 639, 882. 00
UK TREASURY-1. 5%-47/07/22 1, 140, 000. 00 583, 857. 84
UK TREASURY-1. 75%-49/01/22 675, 000. 00 359, 977. 50
UK TREASURY—4. 25%-49/12/07 895, 000. 00 789, 882. 25
UK TREASURY—0. 625%-50,10/22 660, 000. 00 234, 389. 76
UK TREASURY-1. 25%-51/07/31 600, 000. 00 263, 496. 00
UK TREASURY-3. 75%-52/07/22 872, 000. 00 702, 322. 75
UK TREASURY-1. 5%-53/07/31 580, 000. 00 266, 979. 80
UK TREASURY-3. 75%-53/10/22 690, 000. 00 552, 322. 23
UK TREASURY-1. 625%-54,/10/22 925, 000. 00 436, 600. 00
UK TREASURY—4. 25%-55/12/07 962, 000. 00 846, 799. 53
UK TREASURY-1. 75%-57/07/22 1, 075, 000. 00 516, 322. 50
UK TREASURY—4. 0%-60/01/22 751, 000. 00 631, 827. 56
UK TREASURY-0. 5%-61/10/22 1, 050, 000. 00 271, 764. 15
UK TREASURY—4. 0%-63/10/22 470, 000. 00 393, 225. 03
UK TREASURY-3. 5%-68/07/22 830, 000. 00 624, 184. 07
UNITED KINGDOM GILT-2.0%-25/09/07 765, 000. 00 728, 413. 11
UNITED KINGDOM GILT-2.5%-65/07/22 742, 000. 00 429, 187. 64
52, 190, 000. 00 41, 155, 507. 72
R v R/NEE
(7,478, 778, 862)
20 =— |EMERES SWEDISH GOVERNMENT-2. 5%-25/05/12 4, 300, 000. 00 4,234, 717. 40
VA=
— 5 SWEDISH GOVERNMENT-1.0%-26/11/12 4, 400, 000. 00 4,121, 436. 00
SWEDISH GOVERNMENT-0. 75%-28/05/12 3, 550, 000. 00 3, 206, 090. 20
SWEDISH GOVERNMENT—0. 75%-29/11/12 3, 780, 000. 00 3,317, 532. 12
SWEDISH GOVERNMENT-0. 125%-31/05/12 2, 700, 000. 00 2, 183, 430. 60
SWEDISH GOVERNMENT-2. 25%—32/06/01 1, 800, 000. 00 1, 697, 657. 40
SWEDISH GOVERNMENT-1.75%-33/11/11 1, 430, 000. 00 1,273, 031. 76
SWEDISH GOVERNMENT-3. 5%-39/03/30 2, 645, 000. 00 2, 766, 035. 20
AT x—F v a—I)/hgt 24, 605, 000. 00 22, 799, 930. 68
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(306, 887, 066)

vy = |EERES NORWEGIAN GOVERNMENT-1. 75%-25/03/13 3, 190, 000. 00 3, 086, 851. 35
;;57E1h_ INORWEGIAN GOVERNMENT-1. 5%-26/02/19 2, 400, 000. 00 2, 263, 992. 00
INORWEGIAN GOVERNMENT-1. 75%-27/02/17 2, 400, 000. 00 2, 229, 300. 00
NORWEGIAN GOVERNMENT-2. 0%—28/04/26 2, 040, 000. 00 1,873, 817. 52
INORWEGIAN GOVERNMENT-1. 75%-29/09/06 2, 250, 000. 00 1, 989, 258. 75
NORWEGIAN GOVERNMENT-1. 375%-30/08/19 2, 950, 000. 00 2, 494, 555. 40
INORWEGIAN GOVERNMENT-1. 25%-31/09/17 2, 040, 000. 00 1, 662, 814. 20
NORWEGIAN GOVERNMENT-2. 125%-32/05/18 2, 130, 000. 00 1, 837, 636. 20
INORWEGIAN GOVERNMENT-3. 0%-33/08/15 1, 450, 000. 00 1, 327, 350. 30
20, 850, 000. 00 18, 765, 575. 72
I == a—3uNGE
(251, 271, 058)
T [EfE R KINGDOM OF DENMARK-0.0%-24/11/15 1, 980, 000. 00 1,910, 870. 28
j;;7tlh_ KINGDOM OF DENMARK-1.75%-25/11/15 3, 170, 000. 00 3, 080, 954. 70
KINGDOM OF DENMARK-0.5%-27/11/15 4, 160, 000. 00 3, 778, 494. 72
KINGDOM OF DENMARK-0.5%-29/11/15 3, 130, 000. 00 2,709, 813. 15
KINGDOM OF DENMARK-0.0%-31/11/15 1, 350, 000. 00 1,061, 714. 25
KINGDOM OF DENMARK-2. 25%-33/11/15 700, 000. 00 646, 210. 60
KINGDOM OF DENMARK-4.5%-39/11/15 8, 010, 000. 00 9, 244, 453. 14
KINGDOM OF DENMARK-0. 25%-52/11/15 1, 300, 000. 00 584, 734. 80
23, 800, 000. 00 23,017, 245. 64
T~ — o 7 a—/hi
(489, 346, 642)
R—T v EfEES POLAND GOVERNMENT BOND-2.25%-24/10/25 2, 060, 000. 00 2, 003, 226. 40)
[N =a
POLAND GOVERNMENT BOND-0. 75%-25/04/25 1, 440, 000. 00 1, 350, 763. 20
POLAND GOVERNMENT BOND-3. 25%-25/07/25 2, 270, 000. 00 2, 197, 700. 50
POLAND GOVERNMENT BOND-2. 5%-26/07/25 2, 590, 000. 00 2, 411, 445. 40
POLAND GOVERNMENT BOND-0. 25%-26,/10/25 1, 950, 000. 00 1, 686, 067. 50
POLAND GOVERNMENT BOND-3. 75%-27/05/25 1, 310, 000. 00 1,243, 032. 80
POLAND GOVERNMENT BOND-2. 5%-27/07/25 2, 140, 000. 00 1,936, 914. 00
POLAND GOVERNMENT BOND-2. 75%-28/04/25 2, 160, 000. 00 1, 933, 243. 20
POLAND GOVERNMENT BOND-7. 5%-28/07/25 1, 320, 000. 00 1, 424, 940. 00
POLAND GOVERNMENT BOND-5. 75%-29/04/25 555, 000. 00 557, 997. 00
POLAND GOVERNMENT BOND-2. 75%-29/10/25 2, 665, 000. 00 2, 291, 606. 85
POLAND GOVERNMENT BOND-1. 25%-30/10/25 2, 025, 000. 00 1, 524, 622. 50
POLAND GOVERNMENT BOND-1. 75%-32/04/25 1, 870, 000. 00 1, 369, 775. 00
POLAND GOVERNMENT BOND-6. 0%-33/10/25 1, 070, 000. 00 1,078, 474. 40
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N—F v R\ F/hGt

25,425, 000

00,

23, 009, 808. 75|

(816, 224, 644)

5L [EEIES AUSTRALIAN GOVERNMENT-0. 25%-24/11/21 1, 391, 000. 00 1, 330, 458. 11
AUSTRALIAN GOVERNMENT-3. 25%-25/04/21 1, 060, 000. 00 1, 042, 809. 98
AUSTRALIAN GOVERNMENT-0. 25%-25/11/21 1, 050, 000. 00 966, 027. 30
AUSTRALIAN GOVERNMENT-4. 25%-26/04/21 1, 000, 000. 00 999, 800. 00
AUSTRALIAN GOVERNMENT-0. 5%-26/09/21 1, 210, 000. 00 1,087, 431. 84
AUSTRALIAN GOVERNMENT-4. 75%-27/04/21 1, 080, 000. 00 1,097, 029. 44
AUSTRALIAN GOVERNMENT-2. 75%-27/11/21 980, 000. 00 923, 962. 62
AUSTRALIAN GOVERNMENT-2. 25%-28/05/21 700, 000. 00 639, 982. 70
AUSTRALIAN GOVERNMENT-2. 75%-28/11/21 720, 000. 00 667, 382. 40
AUSTRALIAN GOVERNMENT-3. 25%-29/04/21 1, 080, 000. 00 1,019, 375. 28
AUSTRALIAN GOVERNMENT-2. 75%-29/11/21 890, 000. 00 809, 651. 69
AUSTRALIAN GOVERNMENT-2. 5%-30/05/21 1, 220, 000. 00 1,081, 532. 44
AUSTRALIAN GOVERNMENT-1. 0%-30/12/21 1, 010, 000. 00 791, 747. 08
AUSTRALTIAN GOVERNMENT-1. 5%-31/06/21 1, 283, 000. 00 1,027, 953. 71
AUSTRALIAN GOVERNMENT-1. 0%-31/11/21 1, 485, 000. 00 1,124, 419. 72
AUSTRALIAN GOVERNMENT-1. 25%-32/05/21 1, 580, 000. 00 1,201, 833. 32
AUSTRALIAN GOVERNMENT-1. 75%-32/11/21 1, 295, 000. 00 1,015, 507. 92
AUSTRALIAN GOVERNMENT-4. 5%-33/04/21 1, 190, 000. 00 1,172, 041. 71
AUSTRALIAN GOVERNMENT-3. 0%-33/11/21 1, 120, 000. 00 967, 144. 64
AUSTRALIAN GOVERNMENT-3. 75%-34/05/21 960, 000. 00 882, 274. 56
AUSTRALIAN GOVERNMENT-3. 5%-34/12/21 740, 000. 00 660, 426. 32
AUSTRALIAN GOVERNMENT-2. 75%-35/06/21 530, 000. 00 434, 578. 80
AUSTRALIAN GOVERNMENT-3. 75%-37/04/21 550, 000. 00 489, 943. 85
AUSTRALIAN GOVERNMENT-3. 25%-39/06/21 582, 000. 00 473, 906. 88
AUSTRALIAN GOVERNMENT-2. 75%-41/05/21 790, 000. 00 580, 441. 44
AUSTRALIAN GOVERNMENT-3. 0%-47/03/21 720, 000. 00 514, 473. 12
AUSTRALIAN GOVERNMENT-1. 75%-51/06/21 1, 020, 000. 00 517, 249. 14
27, 236, 000. 00 23,519, 386. 01
55 KL/NEE
(2,219, 994, 845)
=a— |EfERES NEW ZEALAND GOVERNMENT-2. 75%-25/04/15 590, 000. 00 566, 727. 45
;;;i;/]\ NEW ZEALAND GOVERNMENT-0. 5%-26/05/15 215, 000. 00 190, 734. 88
NEW ZEALAND GOVERNMENT-4. 5%-27/04/15 700, 000. 00 683, 618. 60
NEW ZEALAND GOVERNMENT-0. 25%-28/05/15 370, 000. 00 295, 834. 24
NEW ZEALAND GOVERNMENT-3. 0%-29/04/20 630, 000. 00 606, 947. 60
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INEW ZEALAND GOVERNMENT-1.5%-31/05/15 350, 000. 00 266, 807. 10
INEW ZEALAND GOVERNMENT-2. 0%-32/05/15 190, 000. 00 146, 380. 37
NEW ZEALAND GOVERNMENT-3. 5%-33/04/14 430, 000. 00 369, 800. 00
INEW ZEALAND GOVERNMENT-4. 25%-34/05/15 220, 000. 00 198, 967. 34
INEW ZEALAND GOVERNMENT-2. 75%-37/04/15 380, 000. 00 279, 432. 62
INEW ZEALAND GOVERNMENT-1.75%-41/05/15 225, 000. 00 128, 767. 27
INEW ZEALAND GOVERNMENT-2. 75%-51/05/15 500, 000. 00 303, 251. 00
4, 850, 000. 00 4,037, 268. 47
Za—Y— T2 R RN
(350, 798, 257)
AR |EEES SINGAPORE GOVERNMENT-3. 0%-72/08/01 240, 000. 00 238, 440. 00
B SINGAPORE GOVERNMENT-2. 375%-25/06/01 580, 000. 00 568, 272. 40
SINGAPORE GOVERNMENT-0. 5%-25/11/01 314, 000. 00 295, 186. 68
SINGAPORE GOVERNMENT-2. 125%-26/06/01 470, 000. 00 453, 455. 06
SINGAPORE GOVERNMENT-1. 25%-26/11/01 255, 000. 00 238, 756. 50
SINGAPORE GOVERNMENT-3. 5%-27/03/01 533, 000. 00 534, 385. 80)
SINGAPORE GOVERNMENT-2. 875%-27/09/01 110, 000. 00 108, 273. 00
SINGAPORE GOVERNMENT-2. 625%-28/05/01 347, 000. 00 337, 284. 00
SINGAPORE GOVERNMENT-2. 875%-28/08/01 60, 000. 00 58, 979. 70
SINGAPORE GOVERNMENT-2. 875%-29/07/01 415, 000. 00 405, 953. 00
SINGAPORE GOVERNMENT-2. 875%-30/09/01 490, 000. 00 476, 378. 00
SINGAPORE GOVERNMENT-1. 625%-31/07/01 300, 000. 00 264, 960. 00
SINGAPORE GOVERNMENT-2. 625%-32/08/01 170, 000. 00 160, 480. 00
SINGAPORE GOVERNMENT-3. 375%-33/09/01 335, 000. 00 335, 758. 77
SINGAPORE GOVERNMENT-2. 25%—36/08/01 451, 000. 00 399, 360. 50
SINGAPORE GOVERNMENT-2. 375%-39/07/01 220, 000. 00 195, 989. 20
SINGAPORE GOVERNMENT-2. 75%-42/04/01 352, 000. 00 328, 320. 96
SINGAPORE GOVERNMENT-2. 75%—46/03/01 382, 000. 00 354, 114. 00
SINGAPORE GOVERNMENT-1. 875%-50/03/01 367, 000. 00 282, 590. 00
SINGAPORE GOVERNMENT-1.875%-51/10/01 222, 000. 00 173, 020. 14
6, 613, 000. 00 6,209, 957. 71
ARV RLNEE
(680, 052, 468)
~ L— [EMEER ‘MALAYSIA GOVERNMENT—4. 059%-24/09/30 750, 000. 00 754, 155. 00
T X
ok WALAYSIA GOVERNMENT-3. 882%-25/03/14 770, 000. 00 774, 920. 30
‘MALAYSIA GOVERNMENT-3. 955%-25/09/15 1, 380, 000. 00 1, 392, 157. 80
WALAYSIA GOVERNMENT-3. 906%-26/07/15 830, 000. 00 834, 324. 30
1, 170, 000. 00 1,178, 113.95

‘MALAYSIA GOVERNMENT-3. 9%-26/11/30
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WALAYSIA GOVERNMENT-3. 899%-27/11/16 1, 200, 000. 00 1, 205, 718. 00
WALAYSIA GOVERNMENT-3. 519%-28/04/20 240, 000. 00 236, 760. 00
‘MALAYSIA GOVERNMENT—4. 504%-29/04/30 200, 000. 00 204, 782. 00
WALAYSIA GOVERNMENT-3. 885%-29/08/15 1, 320, 000. 00 1, 309, 242. 00
‘MALAYSIA GOVERNMENT-2. 632%-31/04/15 985, 000. 00 891, 021. 15
WALAYSIA GOVERNMENT-4. 642%-33/11/07 700, 000. 00 728, 700. 00
‘MALAYSIA GOVERNMENT-3. 828%-34/07/05 1, 100, 000. 00 1, 063, 595. 50
WALAYSIA GOVERNMENT-4. 254%-35/05/31 960, 000. 00 960, 806. 40
‘MALAYSIA GOVERNMENT-4. 762%-37/04/07 1, 320, 000. 00 1, 382, 436. 00
‘MALAYSIA GOVERNMENT-4. 893%-38/06/08 1, 080, 000. 00 1, 152, 630. 00
WALAYSIA GOVERNMENT-3. 757%-40/05/22 1, 490, 000. 00 1,373, 146. 75
‘MALAYSIA GOVERNMENT-4. 696%-42/10/15 750, 000. 00 771, 555. 00
WALAYSIA GOVERNMENT-4. 935%-43/09/30 660, 000. 00 692, 010. 66
‘MALAYSIA GOVERNMENT-4. 736%-46/03/15 620, 000. 00 629, 064. 40
WALAYSIA GOVERNMENT-4. 921%-48/07/06 510, 000. 00 536, 897. 40
‘MALAYSIA GOVERNMENT-4. 065%-50/06/15 1, 460, 000. 00 1, 346, 850. 00
WALAYSIA GOVERNMENT-4. 457%-53/03/31 580, 000. 00 570, 986. 80
WALAYSIAN GOVERNMENT-4. 392%-26/04/15 650, 000. 00 659, 605. 05
‘MALAYSIAN GOVERNMENT-3. 502%-27/05/31 950, 000. 00 940, 832. 50
WALAYSIAN GOVERNMENT-3. 733%-28/06/15 1, 510, 000. 00 1, 499, 286. 55
‘MALAYSIAN GOVERNMENT-4. 498%-30/04/15 910, 000. 00 929, 864. 39
WALAYSIAN GOVERNMENT-4. 232%-31/06/30 1, 035, 000. 00 1, 041, 140. 65
‘MALAYSIAN GOVERNMENT-3. 844%-33/04/15 1, 180, 000. 00 1, 144, 549. 26
26, 310, 000. 00 26, 205, 151. 81

~ L= T YRy hhat
(822, 312, 422)
PED |E6ERES CHINA GOVERNMENT BOND-2. 94%-24/10/17 32, 000, 000. 00 32, 244, 320. 00
CHINA GOVERNMENT BOND-2. 26%-25/02/24 4, 000, 000. 00 3, 995, 932. 60)
CHINA GOVERNMENT BOND-1.99%-25/04/09 22, 000, 000. 00 21, 878, 725. 00
CHINA GOVERNMENT BOND-2. 24%-25/05/25 14, 000, 000. 00 13, 976, 025. 00
CHINA GOVERNMENT BOND-2. 18%-25/08/25 15, 000, 000. 00 14, 951, 910. 00
CHINA GOVERNMENT BOND-3. 02%-25/10/22 32, 000, 000. 00 32, 475, 096. 00
CHINA GOVERNMENT BOND-2. 46%-26,/02/15 8, 000, 000. 00 8, 009, 708. 00
CHINA GOVERNMENT BOND-3. 03%-26/03/11 17, 000, 000. 00 17, 295, 264. 50
CHINA GOVERNMENT BOND-2. 3%-26/05/15 3, 000, 000. 00 2,992, 365. 00
CHINA GOVERNMENT BOND-3. 25%-26/06,/06 11, 000, 000. 00 11, 278, 278. 00
CHINA GOVERNMENT BOND-2. 69%-26/08/12 16, 000, 000. 00 16, 113, 616. 00
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CHINA GOVERNMENT BOND-3. 12%-26/12/05 23, 000, 000. 00 23, 506, 184. 00
CHINA GOVERNMENT BOND-2. 85%-27/06/04 24, 000, 000. 00 24, 307, 284. 00
CHINA GOVERNMENT BOND-3. 28%-27/12/03 21, 000, 000. 00 21,731, 033. 10
CHINA GOVERNMENT BOND-2. 64%-28/01/15 10, 000, 000. 00 10, 044, 845. 00,
CHINA GOVERNMENT BOND-2. 62%-28/04/15 11, 000, 000. 00 11, 036, 773. 00
CHINA GOVERNMENT BOND-3. 01%-28/05/13 13, 000, 000. 00, 13, 283, 315. 50
CHINA GOVERNMENT BOND-2. 4%-28/07/15 4, 000, 000. 00 3,974, 930. 00
CHINA GOVERNMENT BOND-2. 91%-28/10/14 22,000, 000. 00 22, 354, 684. 00
CHINA GOVERNMENT BOND-2. 8%-29/03/24 3, 000, 000. 00 3,027, 213. 00
CHINA GOVERNMENT BOND-3. 29%-29/05/23 14, 000, 000. 00 14, 574, 021. 00,
CHINA GOVERNMENT BOND-2. 62%-29/09/25 24, 000, 000. 00 23,970, 168. 00
CHINA GOVERNMENT BOND-2. 8%-30/03/25 5, 000, 000. 00 5, 036, 237. 50
CHINA GOVERNMENT BOND-2. 68%-30/05/21 21, 000, 000. 00 20, 976, 522. 00
CHINA GOVERNMENT BOND-2. 62%-30/06/25 3, 000, 000. 00 2, 986, 795. 50
CHINA GOVERNMENT BOND-3. 27%-30/11/19 11, 000, 000. 00 11, 501, 743. 00,
CHINA GOVERNMENT BOND-3. 02%-31/05/27 10, 000, 000. 00 10, 257, 860. 00|
CHINA GOVERNMENT BOND-2. 75%-32/02/17 10, 000, 000. 00 10, 032, 155. 00,
CHINA GOVERNMENT BOND-2. 76%-32/05/15 9, 000, 000. 00 9, 037, 327. 50
CHINA GOVERNMENT BOND-2. 69%-32/08/15 9, 000, 000. 00, 8, 980, 371. 00
CHINA GOVERNMENT BOND-2. 6%-32/09/01 10, 000, 000. 00 9, 906, 985. 00
CHINA GOVERNMENT BOND-2. 8%-32/11/15 6, 000, 000. 00| 6, 046, 536. 00
CHINA GOVERNMENT BOND-2. 88%-33/02/25 11, 000, 000. 00 11, 142, 890. 00,
CHINA GOVERNMENT BOND-2. 67%-33/05/25 12, 000, 000. 00 11, 959, 086. 00,
CHINA GOVERNMENT BOND-3. 81%-50/09/14 13, 000, 000. 00 14, 753, 667. 50,
CHINA GOVERNMENT BOND-3. 72%-51/04/12 7, 000, 000. 00 7,822, 962. 00
CHINA GOVERNMENT BOND-3. 53%-51/10/18 10, 000, 000. 00 10, 858, 910. 00
CHINA GOVERNMENT BOND-3. 32%-52/04/15 10, 000, 000. 00 10, 513, 920. 00,
CHINA GOVERNMENT BOND-3. 12%-52/10/25 8, 000, 000. 00| 8, 110, 132. 00
CHINA GOVERNMENT BOND-3. 19%-53/04/15 10, 000, 000. 00 10, 371, 985. 00,
518, 000, 000. 00, 527, 317, 775. 70,
trESTNE
(10, 826, 835, 838)
A 2T > |EfERES ISRAEL FIXED BOND-0. 4%-24/10/31 800, 000. 00 772, 462. 74
=2
0% ISRAEL FIXED BOND-0. 5%-25/04/30 1, 360, 000. 00 1, 290, 997. 96
ISRAEL FIXED BOND-1. 75%-25/08/31 1, 190, 000. 00 1, 140, 859. 84
ISRAEL FIXED BOND-0. 5%-26/02/27 630, 000. 00 580, 183. 70,
ISRAEL FIXED BOND-6. 25%-26/10/30 950, 000. 00 1,007, 973. 77
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TSRAEL FIXED BOND-2. 0%—27/03/31 1, 270, 000. 00, 1, 185, 123. 22
TSRAEL FIXED BOND-2. 25%-28/09/28 1, 160, 000. 00, 1, 062, 889. 21
ISRAEL FIXED BOND-3. 75%-29/02/28 300, 000. 00 293, 603. 01
TSRAEL FIXED BOND-1.0%-30/03/31 1, 515, 000. 00, 1,238, 718. 41
ISRAEL FIXED BOND-1. 3%-32/04/30 530, 000. 00 413, 334. 46
TSRAEL FIXED BOND-1.5%-37/05/31 1, 050, 000. 00, 702, 915. 12
ISRAEL FIXED BOND-5. 5%-42/01/31 1, 160, 000. 00 1, 233, 821. 94
TSRAEL FIXED BOND-3. 75%-47/03/31 1, 300, 000. 00, 1, 050, 121. 67
ISRAEL FIXED BOND-2.8%-52/11/29 300, 000. 00 192, 235. 93
13, 515, 000. 00 12, 165, 240. 98
(AT )V a7V NEF

(449, 511, 736)
153, 961, 084, 481

At
(153, 961, 084, 481)

(U DR RO/ () WL, BEREE (M) ThY £,

(E 2) BEt@EM O () NIL, AERAMRERIADL DT, NETHY £,

M AT RES: D AR

K R EME RS 216 §4HH 100. 0% 48. 5%
n kv EfERES 39 #4H 100. 0% 2. 0%
AFLaly [E] {5 2 2 16 &4 100. 0% 0. 9%
— 1 EfERES 356 $4i7 100. 0% 32. 7%
FEAR R [EERES: 57 &4t 100. 0% 4. 9%
Ay z—FT 7 a—F EfERES 8§l 100. 0% 0. 2%
VLZE SRRk S EfERES 9 &I 100. 0% 0. 2%
Fw—r 7 m—Xx [ REZR 8 #71H 100. 0% 0. 3%
R—F v FXaF [ RES: 14 $4HR 100. 0% 0. 5%
= KL [EERES: 27 &5 100. 0% 1. 4%
—a—Y—F U R [E R 12 $8H 100. 0% 0. 2%
U HR— RV E RS 20 &5 100. 0% 0. 4%
~l =7 U ¥y k EfERES 28 41 100. 0% 0. 5%
SHESPTH EfERES 40 41 100. 0% 7.0%
P = N EfERES 14 #8444 100. 0% 0. 3%

CIP AR EVELIGIE S ST S
HUBEHIIH D A,

H3 T UNT 4 TEGI KOS TRIIG | OZRIVEETE K Ol DR L3

MERLER (T YU AT 0 THGIFICHET 23R ) ICREfL TR £,
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