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29,275,573 21,610,075
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24 30
23 23 29
23 30 24 30
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1. 27614 1. 25414
12,764 ) ( 12,544 )
( 24 30 )
13 30 26,000, 00D6, 98%, 66|0
30 30 30,700, 0093, 436, 598
2 56, 700, 000, 42%, 25|8
D % 2.0 %
0.128% TREASURY N/ B 56, 00[0. 0055, 89(5. 00
0.8758% TREASURY N/ B 19,000. 0019, 15/2. 88
0.8758% TREASURY N/ B 330, 000. 0932, 294. 5|0
1.378% TREASURY N/ B 65, 00[0. 0065, 44[6. 87
2%US TREASURY N/ B 296, 0p0. 098, 66. 2|2
2.128% TREASURY N/ B 333,000. 0940, 908. 7|5
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3.7508 TREASURY N/ B 40,000.0045, 54[3. 71
4.376% TREASURY N/ B 337,000. 0025, 725. 7|8
g 1,476, 00010883, $03.]71
(121,604, 9b8)
4. 1% 4. 8%
4 %CANADI AN GOVERNMENT 900, 000.D0019, $83.[00
4 %CANADI AN GOVERNMENT 90, 00[0. 015, 740. 0|0
2 990, 000.D0135, $23.]/00
(86,965, 74/1)
2. 9% 3. 1%
3%DEUTSCHLAND REP 580,000.0042, 987. 9|8
3. 25MRANCE O. A. T. 270, 000. 0D74, 886. 9|9
3.5% NNI SH GOV' T 30, 00[0. 0033, 05[7. 0
3. 5METHERLANDS GOVT 58, 00[0. 0064, 55[4. 00
4. 2%PANI SH GOV' T 180, 000. 0038, 168. 0/0
4. 25BELGI AN 0321 140, 000. 0046, 510. 0]0
4. 75BAUNDESREPUB DEUTSC 34,341.0044,392. 61
4. 75DEUTSCHLAND REP 03 50, 00[0. 0067, 80[5. 0
4. 8®HPANI SH GOV' T 65, 000. 0062, 07[5. 00
5%BUONI POLI ENNALI 10,000.0009,400. 00
5% TALY 300,000.0P46, 960. 0[0
5. 5@@RANCE ( GOVT OF) 80, 000.0098, 20[0. 00
5.5 9%BELKAINGDOM 30,000.0034, 71[3. 00
6. 25REP OF AUSTRI A976 100,000.0D031, 150. 0[0
14 1,927, 34110994, $§59.|58
(202, 059, 3P6)
6. 8% 7. b %
. 250K TREASURY 150, 000. 0081, 357. 5|0
. 250K TREASURY 130, 000. 0057, 5p7. 5|0
. 250K TREASURY 240, 000. 0D91, 352. 8|0
. 750K TREASURY 155, 000. 0089, 853. 3/0
%UK GILT TREASUR|Y 20, 00[0. 0029, 18[2. 40
5 695, 000. 0849, 273 . 5[0
(102, 498, 818)
3. 4% 3. 1%
. 5% NGDOM OF DENMARK 300,000.0028, 700. olo
1 300,000. 0428, 7p0. 0|0
(5,843[,181)
0. b % 0. b %
. 5®OLANDGOVTBONDl 0415 350, 000. 0856, 39p0. 0|0
1 350, 000. 0856, 3p0. o]0
(8,561], 889)
0. 8% 0. 8%
6 WAUSTRALI AN GOVT 300,000.0834, 725. 0|0
1 300,000.0834, 7£5. 0lo
(27,276, 740)
0. %% 1. 0%
615, 23[2, 881
(554, 81/0, 6P 3)
5.665%WLI NOI' S ST 60, 000.0065,61[9. 00
5.918%N DI EGO CNT|Y CA 45, 000. 0055, 25[3. 2§
5. 938MERN MUN PWR/- OH 35,000.0036, 44[7. 95
5. 95R%C MUN WTR F|/I N A 60, 000.0075, 94[9. 89
6. 04MORT AUTH NY&NJ 40,000.0049, 35[1. 60
6. 07G®WENDALE ARI Z| MUN 70, 000. 0078, 62[6. 80
6. 08MBT TRN AUTH-|A2- 60, 000.0071, 75[4. 090
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6. 2®HI CAGO TRANSI|T 80, 00[0. 0089, 50[7. 20
6. 63MBAG TXB-PLT |[VOG 60, 000. 0067, 047.0
7.04B%Y AREA TOLL|-S1 25, 00[0. 0034, 178.0
7. 83AMERI CAN MUN [PWR- 60, 000. 0079, 66[9. 20
1] 595, 000. 0003, 4p3. 8|0
(54,014, 37]7)
1. 8% 1. 9%
4. 37RWEBEC PROVI N[CE 500, 000. 014, 250. 0|0
1 500, 000. 014, 250 . 0[0
(39,391, 55/0)
1. 8% 1. b %
93, 405, 92|7
(93,405, 92|7)
LANDWI RTSCHAFT 60,000, 0000, 797, 40|0
130,000, 0D®8, 736, 000
150, 000, 0D®2, 577,500
35,000, 00894, 571, 25[0
KREDI TANSUEAR. TWI EDERAUF1[6 90, 000, 0096, 549, 30|0
51 465, 000, 0093, 23[1, 4%0
16.[5% 17.]6 %
3.5%HLMC( GOLD) Gol6784 48,58/3.5850, 33[2. 58
3.5%HR 3874 GW 40, 00[0.0043,61/1.61
4 %FHLMC A96374 34, 05[8. 9735, 92[1. 9P
4%FHLMC GOLD A943[62 56, 01/4. 7159, 07[8. 59
4%FHLMC(gol d) Qo03[019 87, 43[7. 3792, 247. 38
4%FHLMC(gol d) Qo04[057 44, 55[3. 7447, 00[4. 65
4%FHR 3923 PQ 45, 00[0. 0049, 80[0. 49
4 %FNMA 993565 32, 48[8. 7434, 46[7. 1%
4 %FNMA AB3690 84, 13[9. 0889, 00[8. 6P
4 %FNMA AE8748 75, 48[3. 4980, 21]7. 7%
4%FNMA AJ40609 29, 74/8. 8331, 47/0. 54
4%FNR 2011-122 TA 90, 00[0. 0096, 37[8. 67
4%FNR 2012-11 PM 60, 000.0063,075.0
4%FNR 2012-11 PW 75, 00[0. 0078, 93[7.50
4%GNMAIT | 769101 73,79/6. 7878, 52[3. 61
4%GNR 2010-128 JC 20, 00[0. 0022, 49)6. 7%
4. 0%HR 3870 WB 55, 000.0061, 08[4. 4%
4. 0O®BNMA AJ1472 39,65/8.9341, 95[4. 19
4.  0®BNR 2012-14 PA 60, 00[0. 0064, 500.0
4. 5% MA AB1472 103, 403. 1510, 9L1. 99
4. 5%NMA ALO0393 65, 75/4. 1070, 43[3. 60
4. 6BHLEC DE FRANCE| 144A 30, 000.0031,22[4.54%
5%FHLMC GOLD C912[93 95, 66[2. 3403, 168. 8|4
5%FNMA AA9347 39, 795.1743,32[8.54%
5%FNMA ADO114 99, 679.87107,873. 3|4
5%F NMA ADO 308 46,53[3. 2450, 35[8. 17
5%FNMA AEO0O0S8 2 32,79[1.6435, 70[3. 18
5%FNMA AJ1422 39,32[6.1542,69[3.86%
5%FNR 2011-60 AT 95, 000. 0004, 285. 9|7
5. 0%HR 3980 EP 70, 00[0. 0077, 96[2.5
5. 0BNMA 685200 101,5p7.6B09,304. 8|0
5. 0BNMA 735382 43,19[3. 9846, 63[7. 68
5. 0OBNMA 735402 79, 01[6. 7885, 46[2. 40
5. 0BWNMA 735676 43, 78[8. 6047, 28[6.56%
5. 0BWNMA Al 5595 54, 447. 6558, 97/4. 17
5.168% 1J0867 50, 59/1. 3353, 95[7. 18
5. 5%HLMC( GOLD) Go0l6788 31,80[7. 4534, 65[1. 28
5. 5%NMA 190354 19,076.6220, 78/1.59%
5. 5BNMA 357632 30, 23[0. 7633, 03[6. 86
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5. 5%NMA 555424 60, 07/4. 6365, 48[1. 34
5. 5%NMA 555531 30,01[7.8332, 71[4a. 7%
5. 56NMA 725424 70, 76/5. 1077, 11[1. 8k
5. 56NMA 891386 97,311. 92206, 223. 0|5
5. 56NMA 9950409 25,93[1. 6628, 23[7. 1k
5. 5%NMA ADO0198 63,89/1. 1869, 74[1. 88
5. 56%NMA ALO0525 24, 49[3. 5026, 75[1. 74
6 %F NMA 890101 74, 52[2. 3282, 14[9. 20
6 %FNMA 890234 61,471.7767,90[1.09F
6 %FNMA 959642 77,213. 5786, 11/0. 8}
6 %FNMA 986862 69,51]5. 3076, 41[2. 5]
6 %F NMA 9951909 31, 70[9. 8635, 05[4. 2 5
6. OBHLMC( Gol d) A8[1046 32,05/3.8135, 23[4. 14
6. 0O®GNMAI | 783356 56, 55/7. 2563, 90[6. 156
6. 58%NMA 30Y 831730 191, 888.3514, 613. 12
7 %FNMA 888367 41,699.3147,66/4. 91
FHLMC(gnoolnd) 1QO05 7 92,797.6098,90[5.58
FHR 154 PL 33, 42[8.9737,37[4. 15
FHR3036 ND 150, 000. 0D66, 389. 9]0
FHRBO56 HD 85, 000. 0092, 26[5. 29
FHRB162 OD 50, 000.0056, 23[6. 98
FHRE349 HE 145, 000. 0D65, 1}11. 2|8
FHRB476 VB 40,000.0043,36[6. 91
FHR3715 PC 40,000.0044,66[2. 7P
FHR3755 ML 34,33[6.3136, 60[3. 62
FHR3793 LV 32,86/1. 0635, 69(0. 79
FHRE835 VC 37,83[1.6041,33[4.61
FHRE864 AB 72, 772.7577,68[3. 11
FNCE 2005 54, 753.9059, 22[0. 3}
FNMAI 1085 41, 044. 2342, 88[1. 78
FNMAI 1086 58, 04[1. 9260, 65(0. 3P
FNROOS5 101 ND 65, 000. 0070, 34[4. 18
FNROO7-2 FA 30,629.3630,51[6.61
FNROOSB8-68 VN 50, 00[0. 0055, 05[2. 3%
FNROOO9-85 LC 30, 00[0.0033, 25[4. 4
FNRO10-56 BD 60, 000. 0068, 10[5. 01
FNRO11-2 PD 65, 000. 0072, 20[8. 6P
FNRO11-27 JQ 57,56[3. 3762, 85[6. 61
FNRO11-31 PB 45,000.0049,59[3. 47
FNRO11-32 VG 75,95/6. 1482, 11/0. 68
FNRO11-34 VA 32,878.2234,90[7. 8%
FNRO11-35 PA 76, 49[6. 2480, 51|1. 7 B
FNRO11-49 KB 81,88[3. 5085, 12[7. 95
GNRRO0OO9-13 ND 15, 44/3. 9716, 06[1. 35
GNRO11-45 VE 51, 73[3. 3158, 16[3. 9b
8h 4,937, 160543960, 649.]16
(411,63[6,569)
13.[8% 14 .7 %
3%EUROPEAN UNI ON |[EMTN 100,000.0m6, 72[0. 00
3%SWEDI SH COVERED EMTN 100, 000.0D004, 120. 0|0
4. 62EMWEC DE FRAN |[EMTN 50, 000. 0048, 80[0. 090
AGENERANCAI SE DEVI[ELOP 150, 000.0D012,500. 0|0
4 400,000. 0962, 140. 0lo
(36,681, 16/0)
1. b % 1. 8%
4. 50%NSTI TCRDTOFCL| EMTN 30, 000.0029, 49(0. 990
1 30, 000.0029, 49f0. 990
(3,559, 256)
0. 1% 0. 1%
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945, 10[8, 485
(451,876, 985)
RABOBNERERL AND 40,000,0001,69]), 20]0
11 40,000,001, 69}, 20|0
1. b % 1. %%
10% NTERPUBLI C GRFP 35, 000.0039, 90[0. 0
10. 2BWSCOVER FI N 25, 00/0. 0030, 89[5. 5
2 05MOYOTA MTR CRE MTN 135,000. 0036, 485. 0[0
2.248B®m CAPITAL PL|C 35,000.0035,62[4. 7%
2. 399DART 2010-A A4 100,000.0001, 7p1. olo
2. 9%DART 2011-4 B 48,000.0048, 16/4. 99
3.2®P CAPITAL PLC 70, 000.0074, 03[9. 0
3. 2BNTERPRI SE PRODUCTS 45, 00/0. 0046, 62|1. 44
3. 2500M BK AUSTRALI A 45, 000.0045, 98[5. 1%
3. 25WAL- MART STORES 40,000.0042,50[7. 6%
3. 37RMBOBANK UTRE|JCHT 185, 000.0089, 699. 0l0
3. 4599 MORGAN CHASE 40,000.0041, 10/0. 00
3. 626@WLDMAN SACHS 10,00/0.009,98f.00
3. 65EVA PHA FIN BV 100,000.0004, 192. 1|5
3. 75BEST BUY CO | NC 25,00[0. 0024, 99[6. 37
3. 75HEP | NC 55, 000. 0056, 97[3. 5
3. T5HHEWLETT- PACK €O 60, 000. 0060, 45/6. 3
3. 8%OWES COMPANI E|S 15, 00[0. 0015, 89[2. 50
3. BMORGAN STANLEY 100,000.0m7, 01/0. 0
3. 899MART 2010-2 ¢ 18, 00/0. 0018, 37[7.5%
4. 250PR | NC MTN 45, 000.0047, 02[2. 88
4. 4506 TI| GROUP | NC 60, 000. 0062, 41]8. 0
4. 450MNI COM GROUP 55, 00[0. 0056, 58[4. 0
4. 5WRUDENTI AL FI N MTN 51, 00[0. 0052, 22[3. 29
4. 550NCOR ELEC 144A 70, 000. 0070, 25/0. 8 B
4. 62BM%BORS | NDS 1|44 A 40,000.0040, 54/6. 82
4. 62WH®WA FI NANCE L|LC 1 50, 000. 0051, 85|1. 31}
4. 75MPHENOL CORP 50, 00[0. 0054, 18/6. 14
4. 87BMER | NTL GROUP 30, 000.0030, 30[6.57T
5%EL PASO PIPELI NE 35, 000. 0036, 45/9. 50
5% PALCO ENTPRS 35,000.0034, 38/7. 5
5. 105®A TOWER 144A 60, 000.0064, 17/0. 97
5. 126®WLDMAN SACHS| GRO 60, 000. 0063, 27/0. 0
5. 12HM%RATHON PETR|O 40,000.0041, 790. 99
5. I59MUTHERN POWER 5, 000.00 5,30} .51
5. 2%FFI LI ATED COMP 55, 000. 0058, 92[3. 22
5 2BNERGY TRAN PT|NR 50, 00[0. 0052, 36/0. 0
5. 250WLDMAN SACHS| GP 35,000.0034, 87/7.5
5. 25ELECOM I T CAPITAL 40,000.0039, 78[2.0
5. 4%PMORGAN CHASE 100, 000.0000, 820. 0|0
5. 6 MER | NTL GROUP 30,000.0031, 21]/9. 4§
5. THWARRI CK NA FI N 35,000.0041, 240. 8%
5 7WHELHAI ZE GROUP 49,000.0047,075. 89
5. 7SBOARDWALK Pl PEL]I 40,00/0. 0044, 01/4. 08
5.8715l ME WARNER CABL 55, 000.0060, 61|5. 06
5. 87BWRECTYV HLDGS 55, 000.0063, 91|5. 5
5. 95HOME DEPOT | NG 20, 00[0. 0025, 06/4. 9
5. 95 NI PER NETWORKS 20, 00[0. 0021, 87/2. 10
6 %WBOSTON SCI ENTI FIJC BSX 50, 000.0056, 29[1. 27
6 %ROHM+ HAAS CO 70, 00[0. 0080, 45/3. 31
6. 0BSMC 2009-12R [6A1 61,81|6. 5166, 81|8. 7%
6. 0OBOBLE ENERGY I|NC 35,000.0038, 91|5. 8
6. 1% MON PROP GP |LP 40,000.0046, 04/7. 58
6. L®HUNCOR | NC 45,000.0053, 91/4. 50
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6. 128WS CAREMARK |CORP 30, 00/0. 0036, 23|]0. 64
6. 12EBMERGY TRAN P|TNR 50, 00/0. 0055, 33|]4. 69
6. 15NEWS AMER | NC | WI 35,00/0. 0041, 20/5. 47
6. 2BBRAC USA FI N 1]144A 50, 00)j]0. 0056, 95[8. 7

6. 25ECK RESOURCE$ 15, 00/0. 0016, 60]6. 5

6. SBHUMANA | NC 25, 00/0. 0028, 45|9. 15%
6. 37BMADARKO PETR|O 50, 00/0. 0059, 00]0O. 00
6. 5GI LENT TECHNOL OGI E 35,00/0. 0041, 79(1. 41
6. 5WNTL LEASE FIN 144A 80, 00/0. 0084, 40/0. 00
6. 5 O TINTO FIN JUSA L 60, 00[0. 0073, 12[8.00
6. 550MS ENERGY 45, 00/0. 0049, 443. 7%
6. 62BMACKSTONE 14]4A 65, 00/0. 0066, 65|2. 61
6. 62BRBROCADE COM S|YS 50, 00/0. 0052, 62|5. 00
6. 6788%BC FI N CORP 65, 00[0. 0066, 95[6. 50
6. 75WEA FI NANCE 144A 50, 00[0. 0057, 64[0. 00
6. 878% | NDUSTRI ES 65, 00[0. 0075, 07]5. 00
7.128% | NDUSTRI ES 20,000.0023,950.0¢
7. 12MBDCO HEALTH 40, 00[0. 0045, 60[4. 00
7.25U06 WEST COMM 40, 00[0. 0043, 63]9. 40
7. 25WESTERN POWER|144A 30, 00/0. 0035, 08/0. 5%
7.25 LLI AMS PARTNER 35,00/0. 0042, 15/5. 4%
7. 3760WRST ENERGY |CORP 15, 00/0. 0018, 97/]1. 51
7.5%WS WEST COMM 45, 00/0. 0044, 66]2. 50
7. 75W LLI AMS COS 19, 000. 0023, 86[7. 80
7. 87TR®BWAN COMPANII|ES 35, 00/0. 0041, 47|]6. 7

7. 95WMTL PAPER CO 65, 00/0. 0080, 61|0. 2T
8 WGEORGI A PACI FI C 35, 00/0. 0044, 88[7.50
8. 37RQWEST CORP 35, 00[0. 0040,51[2.50
8.878®BS CORP 45,000.0058,500.0¢
9. 25PNM RESOURCES 30, 00[0. 0033, 52[5.00
9. 378MHTI ONWI DE 14]4A 30, 00[0. 0036, 97[4. 28
ACREO10- ARTA A2FL 100, 0p0. ODOO, 995. 90
ARKI2HD10- 2A 1A1 100, 000.0®9, 99|2. 60
BCAP9- RR6 3A1 53,99)4. 7553, 17[2. 8%
BCAPOO9- RR2 Al 110, 5%2. 6411, 4Y9. 2|3
BCAPOO9- RR4 2A1 30, 66|]9. 4730, 31|2. 41
BCAPOO9- RR4 3Al1 30, 80/3.0729, 58|3.8%2
BSARMO03-4 3A1 42,19|9. 6442, 39|2. 1%
BSCMX005- PWR9 AAB 30, 51|8. 3631, 95[6. 0

BSCMXX06- PW13 AM 25, 00)/0. 0026, 13[7. 69
BSCMXY07-PW1L7 AM 50, 00/0. 0051, 07{8. 1%
CGCMI0O06-C5 AM 30, 00/0. 0031, 29|3. 75%
CGCMIOO0O7-C6 A4 40, 00/0. 0045, 23|4. 37
CGCMIOO07-C6 AM 50, 00/0. 0052, 08|7. 88
CMLT20009-5 1A1 48, 46]7. 6348, 743. 34
CMLT20009-5 7A1 115, 489. 7713, 799. 3|8
COMET0O04- B3 B3 40, 00/0. 0038, 33]4. 0

COMET006-B1 B1 110, 000. ODOG6G, 463 . 63
COMROOG6-C7 AM 25, 00/0. 0026, 41|8. 9

COMRMOO7-C9 A4 10, 00/0. 0011, 37]4. 21
COMRMOO7-C9 AM 30, 00/0. 0030, 385. 5%
CP2010-A A 26, 76]9. 1626, 81(0. 98
CSMC9-3R 25A1 66, 32|]11. 6166, 07(2. 14
CSMC9- 3R 28A1 34, 609]1. 2133, 44|1. 4%
CSMZ009-12R 15A1 39, 009|7. 8140, 48/9. 30
CSMZ009-3R 30A1 65, 91|8. 1167, 72|8. 7

CSMZ009-8R 5A1 57,277.2459, 11]9. 12
CWAL2I009-16CB 4A1 511, 383. 1884, 602. 0|9
FREMFO11-K15 B 41, 00/0. 0035, 94/3. 8
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GCCRX®O07-GG9 A4 15, 00/0. 0016, 49|6. 48
GECM@O0O7-C1 A4 80, 00/]0. 0084, 99|6. 86
GECMOO0O7-Cl1 AAB 36, 00/j0. 0036, 60[6. 09
HMI2010-1A A2 100, 0p0. O®9, 91(5. 50
JMAZ0O09-R9 1A1 52,08/8. 1651, 05[1. 5%
JPMQ2XO O0O6-LDP7 AM 55, 00/0. 0058, 22|6. 94
JPMQ2O O0O7- CB20 A4 60, 00]0. 0067, 17/6.56
JPMQ2QOO7-CB20 AM 50, 00/0. 0051, 64/|6. 48
JPMQ2XOO7-LD11 A4 70, 00/]0. 0075, 49|3. 36
JPMQ2XOD O0O7-LD12 A4 40, 00/0. 0044, 70]7. 81
JPMRRO0O09-7 14A1 64, 454. 9859, 89(5. 01
JPMRROO9-7 2A1 65, 12/2. 0966, 26/6. 67T
JPMRROO9-7 8A1 50, 68/9. 8350, 76/|3. 6%
MLCR2OO 07-5 ASB 125, 000. 0031, 1y6. 7|6
SELKICRKGEN FDG CORP 12, 95[2. 9713, 10|6. 38
WBCMTO06- C29 AM 40, 00/0. 0040, 10]7. 890
WBCMTOO0O7- C32 APB 36, 00)/0. 0037, 47[6. 56
WENMTO10-A A 40, 000. 0042, 71{4. 87
WENMTO10- A M 50, 00/0. 0052, 18/0. 98

13|127,004, P7871846, $75.|67

(548,816, 261)

18.|3% 19.]6%

1. 87D%HESSELDORF HYPO 50, 00/0. 0050, 63[5. 00
2. 12Y®LKSWAGEN EMTN 350, 000. 0853, 185. 0]0
2. 625BANDI NAV EMT|N 50, 00/j0. 0050, 93|]0. 00
2. 75RBS EMTN 150, 0p0. 0051, 980. 0|0
3. 12B®WBEY NATL TREAS 100, 0p0. 0001, 190. 00
3.2530C|I ETE GENERALE 100, 0p0. 0D0O2, 21 0. 0|0
3. 25T"HAMES WATER EMTN 50, 00/0. 0051, 53[0. 00
3. 25WOLKSWAGEN EMJTN 100, 0p0. 0002, 440. 0|0
3. 37T6BHBRMAN POST 2 250, 000. 0262, 250. 0f0
3. 5AJA MADRI D 150, 0p0. 0047, 450. 0|0
3.62B®WBEY NATL EMTN 100, 0p0. 0O®9, 22/0. 00
3. 62B®CE SFH 100, 0p0. ODO3, 840. 0|0
3. 75NATI ONWI DE BLPG 50, 00)/0. 0050, 59(5. 00
3. 8758BANDI NAV EMT|N 200, 000. 0204, 980. 0f0
4 %CSSE REFI N L' HAB 100, 0p0. 0001, 980. 0|0
4%l NBEV NV EMTN 50, 00/j0. 0053, 91|5. 00
4 %NORDEA BANK EMT|N 200, 000. 0PO7, 680. 0f0
4 %ROYAL BK SCOTLND EMTN 100, 0p0. 0ODO3, 9B0. 00
4. 12BMERI CA MOVI L 100, 0p0. 0D0O4, 89 0. 00
4. 12B%HOYDS TSB BANK 100, 0p0. 0004, 695. 00
4. 258N AMRO BANK| EMTN 100, 0p0. 0D0O3, 8B0. 00
4. 250ERMAN POSTAL| 2 200, 000. 0219, 480. 0f0
4. 378%JA AHORROS [GUI P 100, 0p0. 0O®8, 380.060
4. 62 BERDROLA EMT|N 100, 0p0. ODO1, 8pO0. 00
4. 62B0WOYDS BANK HMTN 110, 000. 0D0O9, 6} 3. 3|0
4. 75BN AMRO BANK| EMTN 100, 0p0. 0004, 290. 0|0
4. 87BMADEUS CAP 100, 0p0. 0001, 720. 0|0
4. 870881 CREDI T 200, 000. 0202, 080. 0f0
4. 94ROMULUS FI NANLCE Al 70, 00/]0. 0062, 65/0. 70
4. 96 TBHBLEFONI CA EMTN 200, 00p0. 0ODO4, 780. 0JO
5% MP TOBACCO FI N EMTN 100, 000. 0D0O9, 180. 0|0
5. 25ROYAL BK SCOT|LAND 70, 00/0. 0071,57|/5.060
5.3687%ASB EFUNDI NG 70, 00/j0. 0064, 32/3. 060
5.625®»CI ETY OF LLOYD' 100, 0p0. 0O®4, 40/0. 00
5. 75P41 L1 P MORRI S| EMTN 150, 0p0. 0073, 295. 0|0
5.875®HSCO PLC 100, 0p0. 0OD15, 9YO0. 0|0

6 BARCLAYS BK EMT|N 50, 00/0. 0046, 09(0. 00

58/84



EDINETOOOO

O0O00DO00o0DOo0onDOogdOo(eosies)

ooooodooodooodooondn

6. 75NAT1 ONWI DE EM[f N 70, 00[0. 0062, 83[2. 00
6. 93RBS EMTN 50, 000. 0044, 97[0. 00
7. 7501 VETTI FIN EMTN 100, 000.0095, 85/0. 00
AVI WAL C 5/ 38 70, 000. 0061, 42[5.00
DANSREENK EMTN 50, 000.0050, 44[0. 09
GROUP B8 MA 50, 00[0. 0019, 50[0. 00
| NBANK NV 50, 00[0. 0045, 23[0. 00
| NTESANPAOLO | SPI[M 50, 00[0. 0040, 22[0. 00
MAPFRE 50, 00[0.0033,57[3.090
SGCAPI TAL TRUST I[I | 50, 000.0036, 99[9. 590
SLMMTUDENT LOAN REGS 230,000.0004, 258 . 8|6
48 5,190, 005p088, P90.|36
(525, 52[1, 980)
17.]6% 18 .|7%
3.37BMW FI NANCE HMTN 48,000.0048, 48[9. 60
4. 65OHEST ASS REC| 03 A 60, 000.0061,609[8.00
5. 75WNI TED UTIL EMTN 75, 000. 0085, 33[5. 00
6. 75% OYDS TSB BK| EMTN 50, 00[0. 0053, 45(0. 00
AXASA PERPETUAL 70, 00[0. 0053, 02[5. 00
303,000.0B801, 99H7. 6[0
(36,448, 09)0)
1. b % 1. B%
1,152, 477, hs1
(1,110, 7|86, £81)
2,806,224, 124
(2,210, 8[79, $16)
2,806,224, 724
(2,210, 8[79, $16)
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704,742, 7p2
40,020, 2009
664, 722,543
730, 908, 6B 3
0.9094
2,477,747, 12
2,410, 651(
2,475,336, |61
3,798, 743,pP57
0.6516
3,272, 702,602
134,860, 094
3,137,842,508
2,363,493,1/648
1.3276
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18 19
22 9 30 23 9 30
399,163 762,507
867
37 10
11,323 8,434
83,664 30, 352
137,178 125,258
36,000 30,000
9,475 9,449
676, 843 966, 881
12,572 11,500
37,928 29, 733
50,500 41, 234
411 245
411 245
60, 126 48, 054
377
952 952
552 752
60, 903 48, 254
111, 815 89, 733
788, 659 1,056,615
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18
22 9 30 9 30
6, 463 6,189
245, 336 237,640
81, 491 50, 400
75,046 53,497
80,671 115,673
8,127 18, 069
58,674 37,643
6, 886 7,340
1,076 14,920
57,724 105, 062
376, 162 408, 797
25,980 44,126
2,590 2,704
28,571 46, 831
404, 733 455,628

2,090, 400

1,847,936

3,554,410

2,480, 400

1,847,936

3,727,349
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