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(1)

(2)

(1)

(2)

21 30 21 29

21 30 22 29

( 21 29 ) ( 22 29 )
1.2979 1.31009
12,979 | ( 13,109 |
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( 22 29 )
1.376% TREASURY N/ B 245, 000. 0044, 674. 60
2.6268% TREASURY N/ B 373,000.0077, 458. 51
3.25W8 TREASURY N/ B 955, 000. 0062, 460. 92
3.3765% TREASURY N/ B 620, 000. 0005, 565. 61
4. 2508 TREASURY N/ B 212,000.0001, 1p1. g6
4.3760% TREASURY N/ B 54, 000.0052, 28[7. 1B
4.5%WS TREASUR N/ B 295, 000. 0091, 819. 52
5. 258 TREASURY N/ B 133,000. 01046, 8L9. 52
gl 2,887, 0002,0082, 187.|72
(258, 733, 9p1)
5. 8% 6. 1 %
4 %CANADI AN GOVERNMENJ 900, 000. 0058, 49p1. o
1] 900, 000. 0058, 4b1. 00
(80,494, 074)
1. 8% 1. 9%
4 %DEUTSCHLAND REP 590, 000.05091, 416. 00
4 %DEUTSCHLAND REP 06 240, 000. 0059, 286. g0
4%FI NN SH GOVERNMENT 230, 000.0031, 357. do
4 %GERMANY( FED REP) 100, 000. 01005, 980. 00
4 %NETHERLANDS GOVT 344,000.0060, 477. 60
4 %NETHERLANDS GOVT 70, 000.0069, 29[5. 1D
4. 259 ALY 375,000. 0082, 8p0. do
4. 5®HWELLENI C REPUBLI C 140, 000. 01002, 200. 00
4. 5 %B UN D EDSERETPSUCRH 220, 000. 02037, 864. do
4. 6 %RI SH GOVT 630, 000. 00055, 0L0. 99
5. 5 9%BELKIINSGWDOM 200, 000. 02030, 760. go
5. 9%RI SH 10/ 19 86, 000.0093, 48[2. 0D
6. IWELLENI C REPUBLI C 730,000.0002, 814. 80
6. 25EP OF AUSTRI A97§ 100, 000. 01024, 140. 00
14 4,055, P004,01046, $33.|]49
(518, 312, 71L7)
11.[6% 12.[3%
4. 250K TREASURY 300, 000.0091, 312. 00
4. 250K TREASURY 240,000. 0036, 0480. 0O
4. 750K TREASURY 270, 000. 0085, 525. g0
5%UK TREASURY 490, 000.05025, 329. do
4] 1,300, §001,0038, P06./00
(193, 705, 3L8)
4. 8% 4. 6%
6 WAUSTRALI AN GOVT 300, 000.0009,30p0. 00
1/ 300, 000. 0309, 3p0. 00
(24,734, 7291)
0. 6% 0. 6%
1,075, 980, B21
(1,075, 980, B21)
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4.07L%WLI NOIS ST 55, 000. 0056, 64[0. 6F
5. 95R%C MUN WTR FIN R 60, 000.0060, 18[4. 8D
2] 115, 000. 01016, 8b5. 45
(10,487, 420)
0. b % 0. b %
4. 37RQWEBEC PROVI NCE 500, 000. 05029, 490. 00
1] 500, 000. 05029, 4p0. 0O
(44,459, 012)
1. 0% 1. 1%
54,946, 432
(54,946, 432)
LANDWI RTSCHAFT 200, 00[0, 00m5, 68[8, 0po
130, 00/0, 01007, 08[5, 0P O
100, 00[0, 010006, 07[2, 0poO
50,000, 0005, 639, 000
KREDI TARBBRLEIDERAUF 16 165, 00[0, 010606, 18[6, 3F 0
5] 645, 00[0, 060600, 67[0, 3F0
14 . [8% 15.[6%
4. 25METRONAS SUKUK 100, 000.01001,587. 038
4. 6®LEC DE FRANCE 14WkA 70, 00[0. 0069, 40[4.5D
5%FNMA 30YR TBA 310,000. 0021, 503. 91
5. 0BWNMA 685200 379,203.5404, 681. 4
5.160% 1J0867 124,909.51731, 866. 53
5.5%FBMKX 848193 1,286, P73L,5263, L98.[72
6. 5BNMA 30Y 831730 783, 9p8. 78846, 585. 91
FHRR735 OG 120, 000. 01027, 085. 56
FHR750 NE 100, 000. 01006, 884. 60
FHR764 TE 59, 000.0062, 89[4. 7[
FHRRB864 PE 90, 00[0. 0095, 62[4. 0h
FHRRB881 TE 100,000. 01005, 118. 95
FHRRO931 JE 115, 000. 01020, 303. 51
FHRBO17 MK 100,000.01004, 787. g0
FHRE036 ND 150, 000.01057, 004. 16
FHRB036 TE 50, 00[0. 0053, 53[9. 0P
FHRB162 OD 50, 00[0.0054, 46[4. 8p
FHRE184 PD 100, 000.01007, 286. 13
FHRE349 HE 145, 000. 01051, 882. 99
FHRB605 NB 145, 000. 01052, 2b7. 11
FHRRO15 AN 487,9%56. 30195, 687. g1
FNCE 2005 98,51[7.6402, 706. 69
FNROO3-86 OEF 150, 0p0. 01059, 0b2. §2
FNROO5 101 ND 150, 000. 01056, 561. 42
FNROO5-12 JE 100, 000.01004,8)1. 98
FNROOG6-63 QE 130, 000. 01040, 083. §2
FNROOG6-65 TE 50, 000.0053,96[0. 9B
FNROO7-2 FA 333,5$8.8329, 764. 68
FNROOS8-68 VN 145, 000. 01054, 564. 37
FNROOS8-69 VK 95, 00[0.0a00, 753. 96
FNRRO0OO9-86 PC 150, 0p0. 01055, 0b7. 74
3] 6,268, B786,15490, $86./10
(591, 64[5, 8p1)
13.[3% 14.]0%
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2. 259 FI NANZ AG 100, 0p0. 01000, 380. 00
3.8765%T BK RECON&DEYV 200, 0p0. 0004, 380. g0
4. 0®BUROF | MA 200, 0p0. 02000, 50p0. o
AGENERANCAI SE DEVELOP 150, 0Dp0. 01036, 8f5. 00
650, 0p0. 06042, 185. O

(80,260, 453)

5 % 1. 9%

1,332,576, p94

(671,906, 3kha)
GEFI NANCI AL ASSURANCE 50, 000, 0007, 209, 090
RABOBNENXE RL AND 50, 000, 00502, 03p, 500
100, 00[0, 000, 23}%, 500

b % 2. 8%

2.37B8Z NATI ONAL LTD 100, 000. 01000, 052. 06
2. 87B®HSTON PPTYS LTD 90, 00[0. 0088, 46[9. 3J
2. 95M CROSOFT CORP 70, 00[0.0071, 22[5. 0D
3%STRYKER CORP 60, 00[0. 0060, 42[8. 2]
3. 125HWERWI N WI LLI AMS 55, 000.0055, 07[4. 8F
3. 250POBE SYS | NC 55, 00[0. 0055, 01[4. 3B
3. 250DCA- COLA AMATI L 50, 00[0. 0050, 12[0. 2}
3.6%WRI SH LIFE 144A 100, 00p0. 01000, 4P1. 83
3.62Bm CAPI TAL PLC 50, 000.0051, 73[0. 0D
3. 7%UST & NZ BANK 144A 100, 0p0. 01000, 609. 01
3. 7580EN ELEC CAP 50, 00[0.0049, 74[5. 0D
3. 76WELLS FARGO 250, 0p0. 0049, 687. 50
3. 850RP OPERATI NG LP 50, 000. 0050, 17[7.5D
4 %TRANS- ALLEGHENY 144A 85, 000.0085, 21[1. 3p
4. 2MORGAN STANLEY 200, 0p0. 02000, 840. O
4. 37WHLLS FARGO 250, 0p0. 0061, 387. 50
4. 4506 SCO SYSTEMS 1/ 20 65, 000. 0064, 03[5. 0p
4. 50M00DSI DE FI NANCE |L 80, 000.0081, 82[0.5F
4. 75MDOBE SYS | NC 65, 000. 0064, 34[9. 6P
4. 75MPHENOL CORP 50, 000.0050, 61[9. 7p
5. 126@BLDMAN SACHS GRP 125, 000. 01030, 442. 85
5. 150AN NATURAL RES 55,000.0059, 39[1.5[
5. 1599 MORGAN CHASE 100, 0p0. 01003, 960. 00
5. 486 SOURCE FI NANCE 50, 000.0052, 25[2. 5D
5. 45WODDAFONE GROUP PIC 55,000.0057, 06[2. 5D
5. 500EXAS GAS TRANS 80, 000.0083, 69[9. 2B
5. 550ERI ZON COMMUNI CAT 85, 000.0002, 130. 6P
5. 65SNTERPRI SE OP LL 50, 000.0054,01[8. 6
5. 75WEA FI NANCE/ WT FI|N 50, 00[0. 0053, 86[0. 0B
5. 8 GOMMONWEALTH EDI SPN 75, 00[0. 0080, 94[3. 4
5. 87B% MLERCHRYSL ER 250, 00p0. 02062, 140. 47
5.875%WME WARNER | NC 300, 000. 0027, 392. 04
5. 9®WOW CHEM CO 45,000.0048,07[8.0D
5. 9MARATHON Ol L CORP 40,000.0042, 08[2. 4ap
6 %BOSTON SCIENTI FC BBEX 50, 000.0050, 14[8. 7D
6 WROHM+ HAAS CO 45,000.0044,892.0D
6. 010 T1 GROUP | NC 164, 000. 01070, 2f8. 13
6. 05 RSTENERGY SOLUTI 50, 00[0.0051, 94[4. 9B
6. 11WPS RESOURCES 80, 000.0067, 479. 7p
6. 118ROWN CASTLE 144 100, 000. 01002, 2b9. 27
6. 126%WS CAREMARK CORP 30,000.0029, 31[0. 6
6. 12EMERGY TRAN PTNR 50, 000. 0051, 00[0. 0P
6. 12EMTERPRI SE PRODU 25, 00[0. 0024, 35[8. 4]
6. 1508 & T | NC 30,000.0029, 18[7.5F
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6. 15MENNSYLVANI A ELEC( 15, 00[0. 0014, 95|5. 4B
6. 25BEANOGEX LLC 95, 00/0. 0093, 68[8. 4p
6. 25MALI SMAN ENERGY I[N 40, 00/0. 0040, 07]1. 2D
6. 25TWNK- BP FI NANCE144A 50, 00/0. 0049, 57(8. 5D
6. SOMERENENERGY GEN 20, 00/0. 0020, 51/5. 9B
6. 302WS CAREMARK 120, 000. 01011, 727. 39
6. 35BALT GAS & ELEC 55, 00/0. 0056, 41/6. 9B
6. 375%ENCEIRTRI C DEL 55, 00/0. 0059, 68/0. 21
6. 451 NSURANCE GRP QF 62, 00/0. 0063, 53[7. 4p
6. 5BBANK OF AMER CRP 105, 000. 01012, 950. 47
6. 5% TI GROUP | NC 250, 00p0. 02065, 400. QO
6. 5%l NDER MORGAN ENER 35,00/0. 0035, 92|]7. 6P
6. 561 O TINTO FIN USA|] L 85, 00/0. 0092, 99/0. 0P
6. 5% ME WARNER CABL |[TW 65, 00/0. 0067, 82|]4. 44
6. 550MS ENERGY 70, 00/]0. 0070, 17|5. 0D
6. 7% DCONTI NENT EXPRES 50, 00/0. 0053, 51|5. 3p
6. 7P&L CAPI TAL FDG 95, 00/j0. 0085, 01]7. 8L
6. 7WNI ON ELECTRI C CO 60, 00/0. 0067, 98/0. 0
6. 8S5SWNCOR ENERGY | N( 40, 00/0. 0044, 26/5. 1B
6. 87Y¥WACOM | NC 60, 00/0. 0063, 84|2. 2D
7T %ERAC USA FI N CO 55, 00/0. 0056, 940. 00t
7. 12B%WRGAS | NC 144A 40, 00/0. 0042, 00]0. 0D
7. 12%W%WLLI AMS COS CORP 50, 00/0. 0050, 27{7. 0D
7. 2%ARMERS EXCH 144A 100, 000.080, 07(2. 5B
7.25W LLI AMS PARTNER 35,00/0. 0038, 85|0. 0
7. 37BHNK OF AMERI CA 250, 000. 02083, 305. 85
7. 5S500MTERNATI ONAL PAHE 80, 00/0. 0088, 91]12. 0D
7. 62HM®BSAI C CO 265, 000. 02091, 029. 4
7. 85NEWS AMERI CA | NC 55, 00/0. 0067, 42[5. 1p
7. 99EMBARQ CORP 80, 00/0. 0086, 44/8. 0D
8 WTRANSATLANTI C HOLDJ] NG 100, 0p0. 01000, 926. 88
8. 7l SCOVER BANK 250, 000. 0071, 810. 71
8. 75l COMMUNI CATI ONS 75, 00/0. 0089, 93[6. 2B
9. 25PPANM RESOURCES 50, 00/0. 0053, 62|5. 0D
AQUI LNC DEL NEW 35,00/0. 0041, 26]2. 3p
BACQT/- B3 B3 40, 00/0. 0035, 84/0. 4P
BACROO7-1 A4 80, 00/0. 0072, 82|]4. 9p
BALPOO9- UB1 100, 000. 007, 75[2. 7B
BANEZOO8-1 ASB 75, 00/0. 0077, 77|7. 2P
BCAP9- RR6 3Al1 93, 16|]8. 6385, 77|8. 8p
BCAPOO9- RR2 A1l 80, 25/1. 3175, 91|3. 91
BCAPOO9- RR3 2A1 84, 90]/7. 8079, 35/6. 0
BCAP0O0O9- RR4 2A1 45, 209|1. 1242, 17|0. 2|
BCAP0O0O9- RR4 3 A1 62, 312. 7759, 16|5. 75p
BOAM03-H 3A1 100, 6f73. 193, 98[3.95p
BSARMO03-4 3A1 93, 312.3887,17[9.2Pp
BSCMAO7-T26 50, 00/0. 0048, 36[5. 2p
BSCMX05- PWR9 AAB 45, 00/0. 0046, 13]7. 15p
CDh2007-CD5 110, 000.01001, 3Y1. §2
CMLT2009-5 7A1 167, 888.01942, 399. 60
COMRMOO7-C9 A4 120, 000. 01015, 340. g4
CSMC9-3R 25A1 108, 085. 048, 40[6. 6P
CSMC9- 3R 28A1 61, 19]1. 2656, 92(4. 4L
CWAIL2T009-16CB 4Al1l 634,699. 23744, 797. 58
DOMI NREN 85, 00/0. 0079, 22|5. 1D
JMAZ0OO09- R2 117, 3%1. 71803, 426. 93
JMAZ009-R9 1A1 83, 21|9. 5374, 88|]4. 5|
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JPMQ®O7-LD12 80, 000.0078, 78[1. 2B
JPMRROO9-7 8ALl 90,50/5. 5188, 72[3. 6P
MBNADO04-B1 B1 40,000.0040, 16[0. 7D
SASZ003 24A 3A2 99,56(0. 7491, 28[4. 7F
SELKICRKGEN FDG CORP 56,85/1. 4259, 83[6. 11
WACHOWAS | 916, 0b0. 9530, 167. 98
WI SCONENERGY WEC VAR 60, 000. 0055, 87[8. 7

10[810, 586 ,|27100,70636,[039] 53

(900, 935, 2F8)

20.[2% 21.[3%

2.1265%B DEUT | NDUSTR 200, 000. 0001, 600. doO
3.25% OYDS TSB BANK HL 150, 000. 01050, 900. do
3.37BMP PARI BAS HOME 200, 000. 0000, 0P0. doO
3.376®RTI S BANK NED N 200, 000. 0006, 140. doO
3.376H%BC COVERED EMTN 100,000.0009, 70[0. Op
3. 56ORDEA HYPOTEK EM[N 160, 000. 01060, 362. do
3. 75NATI ONWI DE BLDG 50, 00[0.0050, 21[0. 0P
4%ENEL FI NANCE | NTL BA 50, 00[0. 0050, 79[5. 0p
4.05%SCMDENT LOAN 230,000. 0017, 584. do0
4. 258ERMAN POSTAL 2 200, 000. 0007, 900. doO
4. 5MBNA CCMNT O04A1 110, 000.01011,551. 00
4. 75NATL AUSTRALI ABK 100, 0p0. 01005, 580. 00
4. 8768 CREDI T 200, 00p0. 0011, 6p0. O
4. 87TYBLKSWAGEN LEASIN 250, 0p0. 02063, 325. 0O
4. 94ROMULUS FI NANCE A1 70, 00[0. 0063, 03[5. 0D
5. 12B%S| CURAZI ONI 140, 000. 01044, 704. 00
5. 128%TL GRID GAS PL[C 200, 00p0. 0015, 280. o
5. 25ROYAL BK SCOTLANE 70, 00[0. 0072, 87[0. 0D
5.27M®WFG CAPI TAL FI N 50, 00[0. 0042, 50[0. 0P
5.3687 %HASPBE UNDI NG 80, 00[0. 0071, 62[4. 0D
5. 375®HERI NG- PLOUGH 100, 000.01009, 99p0. do
5.375%URENGBNCE 150, 000.01062, 384. g0
5. 43T®WLEFONI CA EMI S 350, 000. 0077, 195. do
5. 45MBNA AMER EUROP 7 90, 00[0. 0092, 509[2.0p
5.62BWLI ED | RI SH BK 150, 000. 01048, 950. do
5.625@®CI ETY OF LLOYD 100,000.006, 25[0. 0p
5.625%SOXEANERAL E 150, 000.01051, 590. do
5.87B%T |INTL FI NANCE 150, 000. 01067, 520. do
5.875%VOBRPDORE 100, 000.01001, 880. doO
6 %J OHN DEERE BANK SA 150, 000. 01058, 475. do
6. 125WAMES WATER UTC 250, 000. 0069, 850. do
6. 376%OYDS TSB BANK P 70, 00[0. 0076, 21[6. 0p
6. 93RBS EMTN 50, 00[0. 0049, 72[5. 0p
7%BANK OF AMERI CA CORP 150, 000. 01070, 6 5. do
7.875%CGK61 NAARD 150, 0p0. 01070, 295. 00
8.375% MPBBRAGCO 100, 000. 01022, 9b0. 00
AVI WAL C 5/ 38 70, 00[0. 0068, 60[0. 0P
CCCI2T001- A4 A4 30, 00[0. 0030, 90[6. 0D
GROUPBNA 50, 00[0. 0038, 37[5. 0p
| NBANK NV 150, 0p0. 01058, 9L0. 00
| NTESANPAOLO | SPI M 50, 000.0052, 23[5. 0D
MAPF BEA 50, 00[0.0044,52[1.0F
NORDBE K 100, 000.01009,5H0. do
OLOMUTUAL PLC 50, 00[0. 0041, 27[5. 0P

4% 5,620, 005,0017, $09.|05

(727,167, 9F3)

16.|3% 17 . ]2%
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2%COVENTRY BLDG SOCIETY 100,000.0009,88[0.0p
6. 6 258ANDI NAV ENSKI L 90, 00[0. 0097, 05[6. 0p
AXASA PERPETUAL 70, 00/0. 0060, 83[0. 0p
3] 260,000.0057, 766. 00
(37,311, 628)
0. 8% 0. d%
1,764,6[47,B49
(1,665, 414, B49)
4,228,151, pos
(3,468, 2[48, has)
4,228,151, pos
(3,468, 2[48, has6)
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22
]
907, 759, 4p1
1,282,557
906, 476, 8p4
1,021,425, 414
0.8875
]
3,548,918, p27
4, 468, 598
3,544,449,Ppp29
5,185,824, P46
0.6835
4,627,968, [827
267,179, 165
4,360, 789,662
3,355,880,1059
1.2994
( )
57,634, 988 ,281501, 238, 428, 7/39005H25,/68298810|D8B, 5PN, 6/03, 75(
4, 658, 0[8146,, 846741 , $4825,, 641614, 1|5@2 A B9, P 380 ,81881 845,24 B87 1,|935, 4¢
2, 468, 4|212%6,,693824 , B2384,,019654, 2(4 A, DBB, 1|74%6,,8/B0 , 42P®6 , 1876 ,|688, 1
347,560,27,3/%64, 31836, 808, 42D, DT A, 142, ,66%M0, 0/, BHA, 7|61, 69
206, 444326922, 27122 ,4189%62 , 5/925 4,075 61,65 20765, 6|BD, 1B, 9009, 08"
193,27014887, 98180,,556437 , 8|7 48 BB 3776690P5, 58343 052, 1/51, 937
224,22%142@a9, 400, 982, 699 48800 86846¥83, 24I330.,52AB9, 7|71, 08¢
152,64218386, 643,988, 6983273 61836821, 143836,7526, 2|46, 00¢
158, 73910348, 468,808, 968579 00733288, 4124984, 833, 41¢
10 124,18¢10017, 7983,92%, 3613853 47822889, 7252 5@r0, 581, 15¢
11 129, 18818881, 722,012, 8283876066359, 1458 871&@8, 501, 84¢
12 76, 336|], 744251, 05649368, 1082887 84410841, 79B7 6486, 5|47, 22(
13 36, 009|, 4475, 345349688, 7Y2,1988 02114427, 4YB6,75%H7, 094, 87¢
14 348, 123,368, 7111309268, 1{85,13%49 94314180, 2|114426RB1, 24, 02
15 799, 18|7,828, 00141389, 3[{71,1649 66|81 0885, 4563,18B%8, 35, 93
16 15, 87%p, 624547, 65|340%87, 591,135 31|712824, 11721 79%8, 180, 47
17 4,475,54r13, 3126, 9388, 7/[45,1@420 27|81 /7386, 6/210 4D®3, 837, 82
18 2,436], 2416, 30/026684, 881,2F5128,1803R3, 2|38, &FB, 7|32, 59
19 3,955)0687, 75827041, 07,1969 44614283, 8¢67, A0, 311, 3009
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