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23 31
2 3 29
2 3 31
23 29
22 30 2 3 31
23 23 29
( 23 31 ) 23 29
1.2713 1.2764
12,713 ) ( 12,764 )
( 23 29 )
26, 000, 00P6, 284, 440
26, 000, 00P7, 510, 340
2 52,000, 003, 794, 78
1. 6% 1. 71%
0.378% TREASURY N| B 403,000. 0002, 748. 12
1.5%S TREASURY N/ |B 310, 000.0810, 12012.0%
3.1208% TREASURY 289, 000. 0P93, 199.51
4., 7508 TREASURY N/ B 539, 000. 0984, 983. 38
41 1,541, 00010991, 052. 6
(123, 86B, 40[2)
3. 8% 3. 9%
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4 %CANADI AN GOVERNMENT 900, 000.0984, 735. 09
1 900, 000.0984, 735. 09
(80,649, 796)
2. 5% 2. 5%
2%BUNDESOBL 1509 26,60pD.0026,84B. 71
2. 250EUTSCHLAND REP 30,00p.0029,31p.00
2. SBEUTSCHLAND REP 76,66p.6676, 16pD. 66
3%DEUTSCHLAND REP 50,00p.0051, 91p. 99
3. 25MRANCE O. A. T. 160, 000. 0059, 552. 09
3. 5WUNDESOBLI GATI PN 270, 000. 0P80, 233. 09
3.5% NNI SH GOV ' T 350, 000. 0863, 300. 09
3. 5WRANCE ( GOVT OF) 60, 00p. 0063, 15p. 00
3. 5METHERLANDS GOVT 58,00p.0060, 70pP. 80
3. 75BAPS 120, 000. 0015, 152. 09
4. 2%PANI SH GOV' T 180, 000. 0031, 580. 09
4. 25BELGI AN 0321 88,00pD.0087, 19p. 40
4. 7T®HPANI SH GOV' T 40,00p.0031,39p.00
4. 75BA PS 364, 000.0836, 700. 09
4. 75BAJNDESREPUB DHUTSC 3,341.00 3,967.10
4. 8®HPANI SH GOV' T 130, 000. 0015, 050. 09
5% TALY 300, 000.0P52,570. 09
5. SHRANCE ( GOVT OF) 45, 00F.0055, 11p. 57
5.5 9%BELK3INGDOM 200, 000.0P20, 940. 09
6. 25REP OF AUSTRI A976 100, 000.0031, 810. 09
20 2,651, 611426692, 660. P3
(288, 79pb, 423)
8. 8% 9. 1%
4. 250K TREASURY 150, 000. 0057, 97/8. 59
4. 250K TREASURY 130, 000. 0033, 789. 59
4. 250K TREASURY 240,000.0P46, 61/6. 89
4. 5 HREASURY 40,00pD.0042, 44pP. 20
4. 750K TREASURY 155, 000. 0077, 738. 59
5%UK TREASURY 30,00p.0030, 79B. 00
6 745, 000. 0089, 370. 59
(100, 50pP, 65|2)
3. 1% 3. 2%
4. 5% NGDOM OF DENMARK 300, 000. 0865, 865. 00
1 300, 000.0865, 865. 09
(5,469 681
0. 2% 0. 2%
5. 50LANDGOVTBOND| 0415 350, 000. 0855, 285. 09
1 350, 000. 0855, 285. 09
(9,884]| 028|)
0. 3% 0. 3%
6 WAUSTRALI AN GOVT 300, 000.0820, 370.09
1 300, 000.0820, 370. 09
(27,439, 690)
0. 8% 0. 4%
690, 40D, 452
(636,60b, 67|2)
5.6665%WLI NOI S ST 85,00p. 0089, 99F. 15
5.9185%N DI EGO CNT) CA 45,00pD.0049, 64pb. 35
5. 938MERN MUN PWR] OH 35, 00p.0034, 32p. 05
5. 95R%C MUN WTR F|N A 60, 00pD. 0066, 40[L. 40
6. 04MORT AUTH NY&NJ 40,00pD.0044, 33B. 40
6. 07 GUWENDALE ARI Z| MUN 70,00p.0073,80p. 90

53/96



EDINETOOOO
O0O00DO00o0DOo0onDOogdOo(eosies)
ooooodooodooodooondn

6. 08MMBT TRN AUTH- A2 - 60, 00p. 0067, 12[L. 40
6. 2%HI CAGO TRANSI | 80, 00p. 0082,57B. 40
6. 63MBAG TXB-PLT YOG 60, 00p. 0058, 62B.00
7.04B%Y AREA TOLL]S1 25,00p.0028,27p. 00
7. 83AMERI CAN MUN PWR- 60, 00p. 0075, 38p. 40
11 620,000. 0670, 501. 4%
(52,198,53})
1. 6% 1. 6%
4. 37RQWEBEC PROVI NCE 500, 000. 0918, 550. 09
1 500, 000. 0918, 550. 09
(42,469, 24%)
1. 3% 1. 3%
3. 25BADEN- WURTTEMB|RGS8 7 100, 000. 0002, 87/0. 0p
1 100, 000. 0002, 87/0. 0p
(11,458, 689)
0. 3% 0. 4%
106, 12p, 47|1
(106, 12p, 47|1)
160, 00p, 0063, 09F, 600
130, 00p, 0088, 60B, 40|0
100, 00p, 0008, 02B, 00|0
35,000, 0083, 646, 559
KREDI TANSUITEAR. WI EDERAUF16] 90, 000, 0005, 475, 60§
5] 515, 00p, 0988, 84p, 15|0
16. h% 17.Dp%
3%FNMA 15YR TBA 170, 000. 0069, 72[7. 7§
4 %FHLMC A96374 34,41p. 8134, 70pD. 65
4 %FHLMC GOLD A94362 58, 46p. 4758, 95b5. 51
4 %FNMA 993565 39,80p.8841, 75h. 46
4 %FNMA AES8748 78, 26p. 1978, 91p. 84
4. 5%BHLMC A97068 123,613. 4828, 37]2.56%
4. 5% MA AB1472 110, 223. 5214, 49/8. 9§
4. 5®%NMA MAOOO96 57, 140h. 4660, 19B. 95
4. BHELSTRA CORP 144A 55,00p.0057,52p. 37
5%FHLMC GOLD C91293 107, 700.8015, 440. 3}
5%FNR 2011-60 AT 95, 00p. 00103, 26/1. 40
5. 0BWNMA 685200 120, 340.5928,999. 94
5. 0BWNMA ALO302 76,35B.2482,07pb.56
5.168%h 1J0867 50,59p. 0253, 18p. 30
5. 56NMA ADO198 73,25B.5679,67p. 36
5. 56NMA ALO0525 78,25p. 3785, 10B. 68
6 %FHLMC (gol d) GO§4009 41,64.0145,85p. 22
6 %FNMA 890101 83,66L.9492, 39 . 42
6 %F NMA 890234 69, 43p. 8076, 56p. 98
6 %FNMA 959642 84,55p. 4293, 25p. 54
6 %FNMA 986862 91,08F.3100, 141.57
6 %WFNMA 9951909 37,48B.5941, 45B. 86
6. OBHLMC( Gol d) A81046 37,36p.2341, 10B. 30
6. OBNMA 995050 73,84p. 4481, 29p. 59
6. 0OBGNMAI | 783356 70,00p. 0078, 11F. 35
6. 5BNMA 30Y 83173( 218, 240. 7p42, 910. 9)
7 %FNMA 888367 46, 59b. 6153, 93p. 27
FHLMC(gnoolnd) 1Q0571 106, 201.6112, 16/1. 64
FHMBAI V A2 45,00p. 0045, 95K . 81
FHR 154 PL 37, 40p. 5541, 86pP. 85
FHR750 NE 100, 000. 0006, 892. 85
FHR764 TE 59,00p.0063, 70B. 23
FHR844 PD 45, 00p. 0048, 720.37
FHRR864 PE 90, 00p.0097,26p. 70
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FHRR881 TE 100, 000.0008, 463. 9p
FHR931 JE 115, 000. 0026, 679. 5B
FHR 934 KE 45, 00p.0048,55H. 2§
FHRBO17 MK 50, 00p. 0054, 40B. 3§
FHRB036 ND 150, 000.0067,592.6p
FHR3036 TE 50, 00p. 0055, 91 . 54
FHR3056 HD 85, 00p. 0094, 26p. 03
FHR3162 OD 50, 00p. 0057, 24 . 59
FHRE349 HE 145, 000.0065,506.00
FHRE476 VB 40,00pD.0044,66[. 20
FHRB715 PC 40,00p.0039, 77p. 79
FHR3755 ML 38, 410l. 8442, 35K . 48
FHR3793 LV 33,94l. 2135, 320 . 45
FHR3835 VC 39,280h. 4042, 00pD. 69
FHRE864 AB 78,32B.0583, 24p. 7§
FNCE 2005 64,39p. 4468, 85B. 17
FNMAI 1085 44,86pb.9246, 43f. 57
FNMAI 1086 64,88p. 4767, 16B. 80
FNROOS5 101 ND 150, 000.0067,049. 75
FNROO5-12 JE 100, 000.0010, 682.7p
FNROOG6-65 TE 50, 00p. 0056, 05B. 20
FNROO7-2 FA 44, 18F.9743, 94p. 50
FNROOS8-68 VK 95, 00p.00L07, 863. 2D
FNROOS8-68 VN 145, 000. 0063, 232. 3t
FNROOO9-85 LC 30,00p. 0031, 14p. 21
FNROO9-86 PC 150, 000. 0067, 448. 9D
FNRO10-56 BD 60, 00pP. 0065, 90B. 2 2
FNRO11-2 PD 65, 00p. 0065, 10B. 25
FNRO11-27 JOQ 59, 210h.8261, 97B. 15
FNRO11-31 PB 45,00p. 0044, 01b. 38
FNRO11-32 VG 78, 39B. 5882, 30B. 14
FNRO11-34 VA 34, 15p. 7536, 49p. 73
FNRO11-35 PA 78, 89B. 7882, 26p. 16§
FNRO11-37 LP 79, 14B.8983, 62p. 45
FNRO11-49 KB 85, 00p. 0091, 15f. 30
GNROO0O9-13 ND 18, 11p.9818, 95B. 8§
GNRO11-45 VE 53, 70. 9858, 08B. 07
71 5,319, 8l795p%41, 7163. b3
(446,99p, 298)
13. b % 14. L%
2. 25PMS WERTMANAGHMENT 100, 000.0000, 500. 0D
3%SWEDI SH COVERED| EMTN 100, 000.0001, 580. 0D
3. 62BWROPEAN | NVT| BK 100, 000.0002, 380. 0D
4. 62E%WEC DE FRAN EMTN 50, 00p.0048,51p. 00
AGENERANCAI SE DEVELOP 150, 000.0041,000.00p
5 500, 0000. 0093, 970. 0D
(55,023, 31B)
1. 1% 1. 1%
2. 5ETWORK RAIL EMTN 100, 000.0002,970.0p
4. 5%NSTI TCRDTOFCL| EMTN 30,00p. 0030, 10p. 60
2 130,000.0033, 072.6D
(16,942, 80B)
0. 5% 0. 5%
1,057,8p8, 5609
(518, 96P, 419)
RABOBWENXE RL AND 50,000, 00062,682,00p
1 50,000, 0062,682,00pD
1. 6% 1. 1%
10% NTERPUBLI C GRF 35,00p. 0041, 38F. 50
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UT

10 EAGATE TECH 144 A 48, 00p. 0055, 26D . 00
2. 37TBROADCOMCORP 144A 50, 00p. 0050, O0pP. 51
2. 5MET LI FE GLOB 144A 100, 000. ODOO, 181. 8
2. 65001 SSE CENT 14}14A 85, 00p. 0085, 79B. 46
3. 15% MORGAN CHASE 30,00p. 0030, 13p. 00
3.2®BP CAPITAL PLC 65, 00p. 0067, 684.50
3. 2BNTERPRI SE PRODUCTS 45, 00p. 0046, 16B. 23
3.25BANSCO PLC 40, 00p. 0041, 23p. 42
3. 250O0NMNEOK PARTNERS| LP 35, 00p. 0036, 40p. 77
3. 25WAL- MART STORE|S 40, 00p. 0039, 49p. 54
3. 4%PMORGAN CHASE 45,00p. 0046, 53B. 42
3. 450% MORGAN CHASE 40, 00p. 0040, 824. 00
3. 7®BOLDMAN SACHS 75,00p. 0076, 55p. 50
3. 75BANK OF AMER C|RP 20, 00p. 0019, 96p. 00
3.75B£ST BUY CO | N|C 25, 00p. 0025, 32p. 29
3. 7500M BK AUST 14/[4A 45, 00p. 0047, 26B. 50
3. 75£P | NC 55,00p. 0056, 69p. 18
3. 8ORGAN STANLEY 100, 000. ODOO, 16/0. O
3. 87BB®BEY NATL 144A 100, 000. ODO1, 30/0. O
3. 87BDHWNSKE BANK 144A 100, 000. 0®9, 14p. 00
3. 87B®BTROBRAS | NTUH FI 20, 00p. 0020, 58p. 00
3. 9BETROI T EDI SON|COMP 40, 00p. 0040, 59B. 72
4 %ABBEY NATL TREA$SURY 15, 00p. 0014, 60B.50
4 %TRANS- ALLEGHENY |144A 40, 00p. 0042, 04p. 37
4. 125@BTAL CAPITAL |SA 45, 00p. 0046, 72B. 00
4. 12%WLLI S GRP HODGS 45, 00p. 0046, 27p. 02
4. 25U0DR | NC MTN 45, 00p. 0045, 82p. 30
4. 3 76BN ELEC CAP (¢RP 75, 00p. 0074, 85L. 85
4. 4%HAOME DEPOT | NC 20, 00p. 0020, 71B. 00
4. 5P CAPI TAL PLC 35, 00p. 0036, 914.50
4. 625%NTANDER HOL 45, 00p. 0045, 75p. 80
4. 62%WE®HA FI NANCE LUC 1 50, 00p. 0049, 88p. 21
4. 65EANERGY TRAN PTI|NR 20, 00p. 0019, 80pP. 97
4. 65 NOCO LOGI STI|CS 40, 00p. 0039, 97p. 20
4. 75AMPHENOL CORP 50, 00p. 0054, 48p. 31
5% PALCO ENTPRS 144A 35,00p. 0034, 56pP.50
5. 105®A TOWER 144/ 60, 00p. 0062, 76p. 27
5. 2%FFI LI ATED COMH 55,00p. 0060, 22pH.00
5. 25WMELECOM I T CAP|JI TAL 40, 00p. 0039, 86B. 00
5.3760WRST HORI ZON 35,00p. 0037, 49p. 31
5. 481 SOURCE FI NANCE 50, 00p. 0053,50p. 00
5. 45MMER | NTL GRP |[MTN 25, 00p. 0026, 01[L.66
5. 6 MER | NTL GROUH 30, 00p. 0031, 84pF. 14
5. 6 MEVON ENERGY 45, 00p. 0046, 0O5L. 45
5. 62B%WAI NS ALL AMHER 50, 00p. 0054, 63F. 94
5. 62BRBUDENTI AL MTN 35,00p. 0034, 17). 82
5. 62%WL- MART STOREHES 20, 00p. 0021, 54B. 65
5. 7TBBARRI CK NA 144/ 35,00p. 0035, 294. 72
5. 7THMELHAI ZE GROUP 49, 00p. 0047, 10). 82
5. 7%BM CORP 40, 00p. 0046, 66p. 00
5. 75C0¥S CAREMARK 45, 00p. 0045, 63pP. 00
5. 8751 ME WARNER CAIBL 20, 00p. 0020, 234. 29
5.9%1ST CENTURY | NSUR 23,00p. 0024, 47p. 07
5. 95DOMI NI ON RESOUIRC B 30, 00p. 0032, 50B. 86
5. 95NBC UNI VERSAL |144A 15, 00p. 0015, 44B. 37
6 %BOSTON SCI ENTIF¢ BSX 50, 00p. 0056, 26fF. 73
6 %ROHM+ HAAS CO 70, 00p. 0080, 58f. 83
6. OOBLE ENERGY | NC 35,00p. 0036, 97B. 55
6. 13BUNCOR | NC 45, 00pPp. 0051, 97p. 50

56/96



EDINETOOOO
O0O00DO00o0DOo0onDOogdOo(eosies)
oopoodooodooodooondn

6. 128%WS CAREMARK (CORP 30, 00p. 0031, 95p. 83
6. 12EERGY TRAN PTNR 50, 00p. 0056, 22B.69
6. 15 COA | NC 40, 00p. 0043, 20p. 00
6. 15NEWS AMER | NC [144A 35, 00p. 0033, 88p. 08
6. 1I5PENNSYLVANI A EILEC 15, 00p. 0015, 544. 44
6. 2BBRAC USA FI N 144A 50, 00p.0057,67F. 92
6. 250401 FFS NATURAL 35,00p. 0036, 16pP. 00
6. 25GOLDMAN SACHS |[GP 20, 00p. 0019, 82B.00
6. 25MECK RESOURCES 15, 00p. 0015, 67B.00
6. 3BHUMANA | NC 25, 00p. 0028, 09p. 11
6. 302%WS CAREMARK 35,00p. 0034, 10p. 51
6. 37BMADARKO PETRO 50, 00p. 0058, 43F. 50
6. 376HWOYDS TSB BANK 55,00p. 0056, 914.00
6. 4 BKOMCAST CORP 15, 00p. 0016, 23p. 00
6. 5%GI LENT TECHNOLIL OGI E 35,00p. 0040, 88B. 50
6. S50WNTL LEASE FIN|[144A 80, 00p. 0084, 40p. 00
6. 5601 O TINTO FIN WSA L 85, 00p.0@01, 073.50D
6. 550MS ENERGY 45, 00p. 0050, 62p. 00
6. 62BMACKSTONE 144A 55,00p. 0060, 47pP. 06
6. 62BRBROCADE COM SYS 50, 00p. 0052, 87pH.00
6. 67BH%HBC FIN CO 144A 65, 00p. 0068, 37L. 80
6. 7WNI ON ELECTRI C|[CO 40, 00p. 0047, 704. 87
6. 7T5ARCELORMI TTAL 45, 00p. 0045, 120L. 50
6. 878% | NDUSTRI ES 65, 00p. 0073, 93F. 50
6. 95CONOCO | NC 35,00p. 0043, 25p. 64
7. 12B%WRGAS | NC 40, 00p. 0043, 20p. 00
7.128% | NDUSTRI ES 20, 00p. 0023, 50p. 00
7. 12bb&BBMTAR CORP GIL OB 45, 00p. 0050, 45p. 25
7.12MB6&DCO HEALTH 40, 00p. 0047, 53pP. 00
7.25MEDCO HEALTH S|OL 45, 00p. 0048, 31p. 00
7.2506 WEST COMM 40, 00p. 0042, 93P. 46
7. 25WESTERN POWER [144A 30, 00p. 0034, 79p. 94
7.25WLLI AMS PARTN|ER 35,00p. 0042, 02B.51
7. 376WRST ENERGY (CORP 30, 00p. 0034, 97p. 48
7. 5%S WEST COMM 45, 00p. 0044, 77pP. 50
7. TSMACK- CALI REAL 30, 00p. 0036, 64p. 15
7. 87R®BWAN COMPANI ES 35,00p. 0042, 46p. 98
7. 95MTL PAPER CO 95, 00p. 0@15, 86/4. 5p
8. 37RQWEST CORP 35,00p. 0041, 21pP.50
8. 751 COMMUNI CAT|I ONS 75, 00p. 0092, 38p. 12
9. 25PNM RESOURCES 50, 00p. 0056, 00p. 00
9. 378MHTI ONWI DE 144A 30, 00p. 0037, 42p. 83
ACREO10- ARTA A2FL 100, 000. ODOO, 52/6. 88
AMOZ010-4 A 100, 000. ODO1, 377.9¢Pp
ARKI2HD10- 2A 1A1 100, 000. ODOO, 16/8. 769D
BCAP9- RR6 3A1 63, 404.6662,58p. 18
BCAP0OO9- RR2 Al 125, 472.8126, 835. 75p
BCAP0OO9- RR4 2A1 32,64p. 3832, 38[L. 38
BCAPOO9- RR4 3Al1 36, 42p. 4935, 20B. 46
BSARMO03-4 3A1 49, 69)F. 9551, 17p. 32
BSCMX05- PWR9 AAB 35,60F. 9136, 934. 86
BSCMX06- PW13 AM 25, 00p. 0025, 324. 22
BSCMX07-PW1L7 A4 50, 00p. 0054, 47pP. 65
BSCMXX07-PW17 AM 50, 00p. 0050, 69[0L. 40
CGCMI0O06-C5 A4 60, 00p. 0065, 38B. 28
CGCMI006-C5 AM 30, 00p. 0029, 94p. 60
CGCMI0OO0O7-C6 A4 40, 00p. 0043, 64p. 31
CGCMI0O07-C6 AM 50, 00p. 0050, 34p. 60
CMLZ008-LS1 A48B 50, 00p. 0054, 75L. 95
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CMLT2009-5 1A1 55, 21l. 3255, 82p. 02
CMLT2009-5 7A1 124,673. 4216, 32[7. 2D
COMET004- B3 B3 40, 00p. 0037,93p.58
COMBT006- B1 B1 50, 00p. 0048, 17ph. 58
COMRIOO6-C7 AM 40,00p. 0041, 11fF. 18
COMRIOO7-C9 A4 30,00p. 0033, 26p. 52
COMBIOO7-C9 AM 30,00p. 0029, 12p. 29
CPX010-A A 38, 41B.8238,64b. 93
CSME9-3R 25A1 76,58B.0074,610. 86
CSME9-3R 28A1 38, 18B. 4637, 91p. 90
CSMZ009-12R 15A1 41,9101 .5542, 76P. 67
CSMEZ009-3R 30A1 73,12p. 0372, 95[L. 06
CSMZ009-8R 5A1 62,38f.4562,85b. 62
CWAL2TO09- 16 CB 4A1 536,312.2814,08/3.3F
GCCRMO07-GG9 A4 15, 00p. 0016, 12p. 31
GECM®DO7-Cl A4 80, 00p. 0085, 78F. 50
GECM®DO7-Cl AAB 36, 00p. 0037, 14F. 50
HMI2010- 1A A2 100, 000. 0000, 16/8.9D
JMAZ009- R9 1ALl 56, 00p. 2055, 514. 79
JPMC®MO6- LDP7 AM 55, 00p. 0056, 87[L. 28§
JPMQ®O7-CB19 ASB 120,000.0026, 82[0. 3D
JPMQ®O7- CB20 A4 60, 00p. 0066, 48p. 80
JPMQ®MO7- CB20 AM 50, 00p. 0050, 01f. 71
JPMQ®MO7-LD11 A4 70, 00p. 0076, 24B. 04
JPMQ®MO7-LD12 50, 00p. 0053, 89B. 44
JPMC®MO7-LD12 A4 80,00p.0088, 770. 87
JPMRROO9-7 14A1 72,50f. 3668, 22L. 15
JPMRRO0O9-7 2A1 71,11p.7672,32p. 23
JPMRRO0O9-7 B8AL 58, 84p. 3559, 71B. 19
MBNASOO04-B1 Bl 40, 00p. 0042, 63fL. 30
MBNAOO06-B1 Bl 30,00p. 0029, 66p. 01
MLCF2007-5 ASB 125, 000. 0032, 329. 1D
MLMZOO4- KEY2 A4 40, 00p. 0042, 59B. 43
SELKICRKGEN FDG COHP 25, 34p. 2926, 04p. 39
WBCMTO06-C29 AM 20, 00p. 0019, 68pP. 03
WBCMTO07- C32 APB 36, 00p.0037,56B. 75
WENMTO09- D A 23,00p. 0024, 44b. 63
WFENMTO10- A A 40, 00p. 0042, 63p. 74
WENMTO10- A M 50, 00p. 0051, 41L. 62
15B8,128,89284300, 0094. B5
(646, 16p, 384)
19. 7% 20. 0%
1. 87 PBWESSELDORF HIYPO 50, 00p.0049,87hH. 00
2. 125®RRABOLI GKR EMTN 100, 000.007,52p.00
2. 6250WANDI NAV EMTN 50, 00p. 0048, 41F. 00
2. 75RBS EMTN 150, 000.0050,975.0D
3. 12BBBEY NATL TREAS 100, 000.0000, 230.0p
3.2590CI ETE GENERALE 100, 000. 0001, 170. 0D
3. 25TAMES WATER HMTN 50, 00p. 0050, 06p. 00
3.376®HRMAN POST 2 250, 000. 0p55,500.0p
3.5®AJA MADRI D 150, 000.0047,000.0D
3. 56ORDEA HYPOTEK| EMTN 160,000.0063,968.0D
3.62BBBEY NATL EMIN 100,000.007,27p. 00
3.62BB®HCE SFH 100, 000. 0002, 340.0D
3. 75NATI ONWI DE BLOG 50, 00p. 0049, 88b. 00
4%CSSE REFIN L' HAB 100, 000.0001,400.0h
4% NBEV NV EMTN 50, 00p. 0051, 87p. 00
4%LLOYDS TSB BANK| EMTN 50, 00p. 0050, 19p. 00
4 %ROYAL BK SCOTLNP EMTN 100, 000. 0002, 210.0p
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4. 125%OYDS TSB BANK 100, 000.0002,670.0p
4. 25BN AMRO BANK |[EMTN 100, 000. 0002, 050.0p
4. 250ERMAN POSTAL |2 200, 000. 0211, 900.0p
4.376%JA AHORROS pBUI P 100, 000.0006, 45p. 00
4. 625 WERDROLA EMTN 100, 000. 0001, 700. 0p
4. 75MELEFONI CA EMTN 100, 000.0000,390.0D
4. 87BMADEUS CAP 100, 000. 0000, 810.0p
4. 8768 CREDI T 200, 000. 0200, 920.0p
4. 94AROMULUS FI NANE A1 70, 00p. 0065, 83p. 83
5. 25OYAL BK SCOTLAND 70,00p.0071,92F. 80
5.3687 %HASPBGEFUNDI NG 70,00p. 0068, 41B. 00
5. 375®HERI NG- PLOUGH 100, 000.0008,865.0D
5.625@®CI ETY OF LLPYD' 100, 000.008,69p.00
5. 75P11 LI P MORRI S |[EMTN 150, 000. 0068, 390.0p
5.87B%T | NTL FI NANCE 150, 000. 0065, 375.0p
5.875®HSCO PLC 100, 000.0a014,210.0p
6 WBARCLAYS BK EMTN 50, 00p.0048,53p. 00
6. 5%LOYDS TSB BK EMTN 50, 00p. 0046, 92F. 00
6. 75NATI ONWI DE EMT|N 70, 00p. 0068, 12K. 00
6. 93RBS EMTN 50, 00p.0047, 79F. 00
7 %BANK OF AMERI CA|[ CORP 150, 000.0a0a65,825.0p
7. 7501 VETTI FIN HMTN 100, 000.0002,000.0p
8.375% MPBDRAGCO 100, 000. 0019, 720.0p
AVI WA C 11/ 21 50, 00p. 0049, 00p. 00
AVI WALC 5/ 38 70,00p. 0068, 25p. 00
DANSRENK EMTN 50, 00p. 0049, 44F. 00
GROUP & MA 50, 00p.0031,58p. 00
| NBANK NV 50, 00p.0051,57p. 00
| NTESANPAOLO | SPI M 50,00p.0047, 18F. 00
MAPF BE 50, 00p.0038, 75p. 00
NORDRB K 100, 000. 0004, 890.0p
OLOMUTUAL PLC 50, 00p. 0049, 45p. 00
SGCAPI TAL TRUST ||| 50, 00p. 0045, 58[L. 50
SLMMTUDENT LOAN RHGS 230, 000.0010, 389. 2B
51 4,890, 000040043, 498. h1
(550, 65b, 287)
16. B% 17. h%
2%COVENTRY BLDG SPpClETY 100, 000.0000, 740. 0D
2. 5%0LKSWAGEN FI N| EMTN 20, 00p. 0020, 27p. 00
4. 65OHEST ASS REC |03 A 60, 00p.0062, 44B. 00
5. 75OMERI CA MOVI L |SA 50, 00p.0052, 76pb. 00
5. 75UMN1 TED UTIL EMTN 75,00p. 0081, 76pb. 00
6. 6 25ANDI NAV ENSKI L 90,00p. 0099, 83p. 50
6. 75% OYDS TSB BK |[EMTN 50, 00p. 0054, 41F. 00
AXASA PERPETUAL 70,00p.0061,07F. 00
8 515, 000.0633, 310.5D
(67,901, 00p)
2. 1% 2. 1%
1,317, 4p1, 7163
(1,264,709, 7163)
3,171, 7B7, 255
(2,526, 404, 325)
3,171, 7B7, 255
(2,526, 4L4, 325)
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721,638, 0BO

11,526, 835

710,111, 245

791,450, 1p6

0.8972

2,552,156, A64
4,296, 44°p
2,547,860, p22
4,035,023, p34
0.6314
3,334,346,264

135,461, 749

3.

198,884,515

2 ’

534,389,192

1.2622
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17 18
21 30 22 30
589,275 399,163
20,011 -

20 37
2,672 11, 323
63,829 83,664
160, 985 137,178

- 36,000
26, 370 9,475
1,548 -
864, 714 676, 843

- 12,572

507 37,928

507 50,500

229 411
84, 795 60, 126

- 377

- 952
24,717 -

- 552
109,512 60, 903
110, 250 111, 815
974,964 788, 659
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17 18
21 9 30 22 9 30
6,100 6, 463
255, 031 245, 336
82,848 81, 491
90, 906 75,046
58, 934 80,671
22,341 8,127
86,660 58,674
5,104 6, 886
3,574 1,076
17,247 57,724
57, 856 -
431,575 376,162
14, 242 25,980
- 2,590
14, 242 28,571
445,817 404, 733
2,090, 400 2,090,400
1,847,936 1,847,936
3,409,189 3,554,410
529, 146 383,925
529,146 383,925

974,964 788, 659
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17 18
21 4 1 21 10 1
21 9 30 ) 22 9 30
786,646 1,533,844
- 108,000
53,6209 25,868
74,910 123,225
915, 186 1,790,937
387,096 706, 634
18,324 6,114
1,140 3,744
26,545 14,211
62,208 143,161
50, 753 192,138
3,326 3,011
28,293 31,502
1,954 2,864
579,643 1,103, 384
95, 837 49,079
201,360 334,703
940 6,750
1,685 2,185
12,147 26, 663
4,883 10,471
30,083 53,753
18,481 32,024
- 918
- 2,590
17,247 51, 968
141 8,365
133,773 124,139
57,177 127,918
573,759 831, 534
238,215 143,981
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17 18
21 4 1 10 1
21 9 30 ) 30
114 234
3,539 9,320
40 2,213
3,694 11, 768
- 552
- 552
234,521 132, 765
- 328
59,469 6, 063
24,653 -
2,286 -
30,064 10, 725
116, 473 17,117
57, 856 -
73,441 28, 363
40, 2438 -
55,571 -
227,119 28, 363
345, 166 144,010
605 1,210
345,771 145,220
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17 18

21 4 1 21 10 1

21 9 30 ) 22 9 30
2,090,400 2,090,400
2,090,400 2,090,400
1,847,936 1,847,936
1,847,936 1,847,936
3,063,418 3,409,189
345,771 145,220
345,771 145,220
3,409,189 3,554,410
874,917 529,146
345,771 145,220
345,771 145,220
529,146 383,925
874,917 529,146
345,771 145,220
345,771 145,220

529,146 383,925
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