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29 30
24 30 ) ( 25 29 )
21,982,055 17,141,927
605,142,102 608,404,203
4,986,602 895,376
30 23
632,110,789 626,441,529
632,110,789 626,441,529
86,945 19,977,266
6,806,491 5,839,008
167,792 160,820
3,355,739 3,216,212
669,236 663,239
11,086,203 29,856,545
11,086,203 29,856,545
_ 680,649,160 | 648,778,764
, 59624574 , 52193780
157,350,704 149,418,478
621,024,586 596,584,984
621,024,586 596,584,984
632,110,789 626,441,529
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29 30

24 31 24 31

24 30 25 29
2,729 2,470
21,304,753 102,262,101
2,152,649 87,602,648
19,154,833 14,661,923
167,792 160,820
3,355,739 N 3,216,212
669,236 663,239
4,192,767 4,040,271
14,962,066 10,621,652
14,962,066 10,621,652
14,962,066 10,621,652
498,229 242,156
72,680,661 59,624,574
6,118,185 3,365,959
6,118,185 3,365,959
719,444 475,653
719,444 475,653
6,806,491 ) 5,839,008

59,624,574 52,193,780
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24 31
24 30
30
24 31
25 29

29 ( 2 4 30 )
30 ( 25 29 )
(1)
29 ( 2 4 30 )
30 ( 25 29 )
(2)
29 ( 2 4 30 )
16,823,821
16,823,821
30 ( 25 29 )

91,070, 315
91,070, 315

(3)

N
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—

2 4 30 )
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275,579,766 | 271,979,6080601,/166
16,619, 946 16,664, 18044, 2B4
156,171,636 | 154,786, 200385,/436
35,453[, 289 35,496), 00042, 701
483,824,637 478,924,980899|657
30 ( 25 29 )
27,220, 976 27,674) 640453, 664
11,971, 995 11,938,080 33, 915
18,248, 521 18,612} 450363, 929
278,562,276 | 287,599, 20m, 036} 924
29,865, 243 30,249, 120383,B77
178,086,873 | 188,314, 2a0, 227,327
40,638/, 240 40,855| 680217, K40
584,594,124 605, 243, 32®, 081, 89
(1)
(2)
2.
29 ( 2 4 30 )
30 ( 25 29 )
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29 2 4 30
30 25 29
29 2 4 31 2 4 30
30 2 4 31 25 29
29 30
24 30 ( 25 29 )
0.9124 0.9196
( 124 ) ( 9,196 )
25 )
400, 661,808, 404, 203
400, 661,808, 404, 203
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29 30
24 30 ) 25 29 )
158,011 790,894
80,250,260 71,883,484
2,190,259,815 2,369,930,963
109 98
2,270,668,195 2,442,605,439
2,270,668,195 2,442,605,439
28,562,793 30,067,723
3,772,800
621,506 599,884
12,430,030 11,997,708
1,059,435 1,040,846
46,446,564 43,706,161
46,446,564 43,706,161
. 3570,349,246 | 3,340,858,221
, 1346127615 , 941958943
210,053,224 195,714,622
2,224,221,631 2,398,899,278
2,224,221,631 2,398,899,278
2,270,668,195 2,442,605,439
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24 30 25 29
10,127 9,796
71,289,828 368,671,148
65,465
71,365,420 368,680,944
621,506 599,884
, 12,430,030 , 11,997,708
1,059,435 1,040,846
14,110,971 13,638,438
57,254,449 355,042,506
57,254,449 355,042,506
57,254,449 355,042,506
6,574,937 7,677,463
1,466,073,255 1,346,127,615
109,891,925 97,469,580
109,891,925 97,469,580
12,063,004 10,598,228
12,063,004 10,598,228
28,562,793 30,067,723

2

1,346,127,615 941,958,943
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24 31
25 29

29 ( 2 4 30 )
30 ( 25 29 )
(1)
29 ( 2 4 30 )
30 ( 25 29 )
(2)
29 ( 2 4 30 )
62,588, 543
62,588, 543
30 ( 25 29 )

354, 748, 309
354, 748, 309
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30 25 29
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0. 0.7180
( ( 7,180 )
25
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1,560, 70522369, 98B0, 9/63
1,560, 7p52 2369, 9B0, 9/63
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2 4 30 ) ( 25 29
32,697,348 107, 184] 191
62,502,063 19, 613,/]802

1,173, 477, 641 1,338, 228,29
51, 435,938 19, 637,/]035
292,710 620 307, 524} 112

1,117, 730,254 1,173, 08[7,57
29,577,279 102, 905 122
63, 398,667 89,289,829
21,224,713 22,656,758
4,203,975 4,059,328
19,870,664 16, 325,566

2,868,829, 162 3,200, 50/, 60

2, 868,829, 162 3,200, 50/, 60
25,081,796 115, 901 892
48,393,481 106, 201} 178
73, 475|277 222,103}, 070
73,475 277 222,103}, 070

* 2, 164,796,653 1,961, 36/, 59
630,557, 232 1,017, 03, 94

2, 795,353,885 2,978, 40B, 53

2, 795,353,885 2,978, 40B, 53

2,868,829, 162 3,200, 50/, 60

() 30 29
24 30 25

29
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) ( 25 29 )
* 1
2,384,253,298 2,164,796, 65
10, 774|204 15,530 363
230,230, 849 218,960, 426
468,630, 142 400,661, 313
, 696, 16/6, 511 1,560, 705, 2
2,164,796, 653 1,961, 366, 5
2
2,164,796, 653 1,961, 36/6, 59
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2 4 30
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25 29
11,955, 337
790, 430
8§01, 132
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(1)
24 30
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256, 458, 380 259,577, 1139, 123)739
25 29

201, 83%, 788 199,507, 732,328, 051
149,524,830 147, 16%, 0128 359812
351, 360, 618 346, 672, 75531, 7|61
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24

25

24

25

30

29

30

29

30

29

25 29

( 25 29 )

50,000, 000, 409, 500

70,00),00D5,485,60¢

35,000, 0097, 345,000

100, 000, OD®4, 99(8, 000

4,000, 0003,546], 920

26, 000, 00»®6,911,820

30, 700, 00®3, 104, 424

85,000, 002, 497, 850

8 400, 700, 094D4, 300, 11}4

14.12% 14.]19%
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0.3768% TREASURY |[N/ B 400, 000. 0999, 218. 78
0. 7508 TREASURY N/ B 232,000. 0P30,568. 11
1.626% TREASURY [N/ B 998, 000. 0966, 8HD0. 39
2. 7508 TREASURY N/ B 524,000. 0084, 454. 3%
4 2,154, 0020081, 131. §7
(188, 32[1, 59|5)
6. B % 6. 6 %
4 %CANADI AN GOVERNMENT 900, 000. 0994, 950. 0
4 %CANADI AN GOVERNMENT 90, 000. 0016, 172.0
2 990, 000.D0111, L22. 00
(99,956,535%)
3. b % 3. b%
1. 75BAJNDESOBL 158 400, 000. 0015, 2p0. 0
2. 25NMETHERLANDS [OVT 50, 00[0. 0051, 69[5. 00
3%FRANCE (GOVT dF) 410, 000. 0840, 463. 0
3.58 NNI SH GOV' T 30,000.0034, 44[0. 00
4 %BUNDESOBL 153 80, 000.0082, 16/4.00
4 %DEUTSCHLAND RHP 07 170,000.0D96, 979. 0
4. 25BELGI AN 0321 170,000.0D99, 3P5. 0
4. 259PANI SH GOV' T 600, 000. 0017, 49D0. 0
4. A%RI SH GOVT 60, 000.0061,98/0.00
4. 5®BTPS 30,000.0030, 31[8. 00
4. 75DEUTSCHLAND REP 03 90, 000. 0026, 585. 00
4. 75PRANCE O. A. T 60, 000. 0076, 02[0. 00
5% TALY 270, 000. 0P75, 319. 0
5. 56BUNDESREPUB 0[O0 45, 00[0. 0066, 43[3. 50
5. 56%UONI POLI ENNALI 200, 000.0P21, 840.0
5. 5@RANCE ( GOVT |OF) 80, 000.0m07,4k0.0
6. 25REP OF AUSTR|A976 70,000. 0003, 313.0¢0
1f 2,815, §0030D06, $14. 50
(377, 98[7, 21]|8)
12 |7% 13.[3%
4. 0WK TREASURY 110, 000. 0028, 7k7.5
4. 250K TREASURY 150, 000. 0079, 400. 0
4. 250K TREASURY 230,000. 0P68,508. 90
4. 750K TREASURY 200, 000. 0P22, 120. 0
4. 750K TREASURY 70, 00[0. 0085, 02[3. 40
5%UK TREASURY 20[25 50, 00[0. 0064, 06[4. 50
6 810, 000. 0947, 844. 3
(134,593, 89/0)
4. 5% 4.1 %
4. 5%l NGDOM OF DENMARK 300, 000.0033,104.0
1 300, 000. 0933, 194.0
(7,063, 9286|)
0. b % 0. b %
5. 5OLANDGOVTBOND 041 350, 000. 0864, 700. 0
1 350, 000. 0864, 700. 00
(10,579,947)
0. b % 0. b %
4. 75%AUS TCROALT AIN3 720, 000.0DP64,928.00
6 WAUSTRALI AN GOMT 220, 000.0P46, 092.0
2 940,000.D0011, p20. 00
(95,420, 0671)
3. P % 3. hw
1,338, 2[23, 2|92
(913,923, 17]8)
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4.858% V OF CA-TXBL 50, 000. 0051, 39/7.50
6. 04PORT AUTH NYENJ 20, 00/j0. 0024, 52/0. 80
6. 2%HI CAGO TRANSI T 35, 00/0. 0038, 90/|8. 45
6. 63MBAG TXB-PLT VOG 60, 00/J0. 0070, 53]4. 80
6. 79B%Y AREA TOLUL-S1 25, 00/0. 0031, 64|6. 25
190, 000. 0D17, 007. 8
(19, 63F, 03

0. Y% 0. Y%
19, 63F, 031
(19, 637, 034
1. 62BBENCE FRAN(JAI SE 90, 00/0. 0090, 72/0. 00
2%FHR 4135 AD 29, 810. 3730, 19|6. 82
2%FNR 2012-38 PA 52, 678. 2350, 41]4. 86
2%FNR 2013-2 NP 30, 00/j0. 0030, 48/0. 46
2. 5%HR 4139 PA 29, 85/9. 1330, 34/3.99
2. 5/hNMA AB7142 34,52/9. 8535, 90/9. 04
2. 5%WNR 2011-76 HB 28,80/2.2129, 72/4. 08
3 %FHLMC GOLD G14583 14, 641. 7615, 31|3. 64
3%FHR 4103 DV 39, 16/5. 6740, 72|7. 99
3 %FNMA 30YR TBA 35, 00/0. 0036, 17/0. 30
3 %FNMA AB5959 19, 47|5. 7620, 22|]9. 29
3 %FNMA AB7120 44, 829. 9446, 35[4. 31
3 %FNMA Al 9139 19, 89|8. 3920, 57|]5. 00
3 %FNMA AL1862 28, 08/5. 1929, 72|7. 89
3 %FNMA AP5191 39, 01|10. 6241, 41]4. 26
3 %FNMA AR1183 34, 93|8. 0436, 12|6. 05
3 %FNMA AR3390 30, 00/0. 0031, 020.10
3%FNR 2012-84 Qd 14, 646. 9315, 22|8. 84
3. 0GLMC 30YR Q14694 45, 000. 0046, 36[/4. 56
3. 0bHR 4097 GT 29, 43]5. 1130, 36/0. 58
3. 5HLMC GOLD C91442 26, 79|9. 1028, 28/4. 86
3. 5HLMC GOLD QQ8305 58, 05/3.9161, 09/]1. 04
3. 5%HLMC GOLD Q09082 29, 47/8. 0731, 02]0. 23
3. 5hHLMC GOLD Q09912 58, 42/0. 8961, 47|7. 22
3. 5hHLMC GOLD Q10152 29, 75/3. 7031, 31|]0. 28
3. 5HLMC GOLD Q10154 19,57|5. 9820, 70/8. 48
3. 5HLMC GOLD Q11551 49, 68/9. 7852, 65/7. 58
3. 5HLMC GOLD Q13160 29, 90/2. 2631, 46/]6. 62
3. 5%WHR 4057 VB 28, 92|5. 0530, 84|3. 26
3. 5/hHR 4097 VA 29, 23/4. 8131, 66]7. 23
3. 5%HR 4097 VT 19, 48/9. 8620, 87|6. 76
3. 5HR 4134 WA 34,83|8. 2736, 96/]7. 05
3. 5hANMA AB6228 24, 37|9. 4725, 71|13. 49
3. 5hANMA AB6935 19, 90]7. 3320, 99|6. 64
3. 5BNMA AK4827 48, 580. 7551, 23|9. 04
3. 5hNMA AKG6972 40, 83[1. 1443, 76{1. 22
3. 5/hNMA AO3007 21,546.1122, 81|6. 08
3. 5hANMA AO8034 62, 29|1. 1365, 69|9. 64
3. 5hANMA AO08719 33,30/7.0035, 12]9.52
3. 5hANMA AP3966 24,80/6. 5126, 17/]1. 65
3. 56NMA AP9907 19, 90]1. 4720, 99|0. 46
3. 5hNMA AQ6196 19, 93|8. 6321, 02|]9. 65
3.5%WNR 2012-67 KA 34, 17/2. 7336, 12/9.20
3. 5NR 2012-86 \C 19, 38/4. 0620, 60|]6. 85
3. 5WNR 2012-93 VK 29, 23|1. 2431, 10/4. 46
4 %FHL MC GOLD A95803 30, 28/4. 2832, 08/0. 04
4 %FHLMC GOLD Q114164 19,87/3.2121, 12|8. 84
4 %FHR 4073 VQ 19, 40/0. 2920, 85|3. 58
4 %FHR 4077 MP 14,630. 1715, 99|]0. 89
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4%FHS 301 400 30, 00[0. 0033, 38[]4. 37
4%FNMA AE8748 64, 74/1. 2270, 47[9. 22
4 %FNMA AJ7686 68,51/1.5874, 43|]7. 97
4 %FNMA AK3774 23,878.2625, 46|8. 12
4%FNMA AP2109 19, 70[4. 4921, 65[1. 07
4. 5%NMA Al 0036 38, 46[2. 1541, 46[3. 77
4. 5®%NMA AK2818 16,376.5117, 66[9. 68
4. 5®%NMA A09937 48, 40[9. 8852, 23[]2. 58
4. 5%NR 2012-147 |WN 40, 00/0. 0043, 29|5.30
5%FHLMC GOLD C91/293 22,645.6024, 42|3.70
5%FNMA AL2627 97, 41[3. 3605, 396. 68
5. 0%WHR 3980 EP 26, 73[6. 4129, 31|7. 41
5. 0OBWNMA 735676 39,54/9. 1642, 75[9. 44
5. 258 EC DE FRAN| REGS 130, 000. 0D28, 440. 0(
5. 5%NMA 555424 38,91/6. 2742, 60[5. 71
5. 5%NMA 891386 53,575. 2158, 56/5. 58
6 %FNMA 959642 27,32[3. 9830, 18/6. 63
6 %FNMA 986862 50, 12]6. 2054, 70[4. 13
6. 0GNMAI | 783356 30,93[2.0834,80[4. 17
6. 5BNMA AL2142 57,65/2. 1763, 95|7. 88
7 %ENMA 888367 14,82]0. 7516, 94[0. 82
FHRB864 AB 30, 71/0.6033, 190. 39
FNROO7-2 FA 14,26|2. 6614, 21[9. 80
FNR0O009-85 LC 30,000.0032,87[4.11
FNRO11 6-PH 70, 00[0. 00071, 26|5. 34
FNRO11-2 PD 65, 000. 0069, 28/6. 56
7% 2,736, 18229890, P34. 35
(261, 53[7, 30]6)
8. 8% 9. P %
4. 5RW. BANK EMTN 140, 000. 0049, 023.00
1 140,000. 0049, 023.0¢0
(13,406, 109)
0. 5% 0. 5%
AGENERANCAI SE DHVELOP 100, 000.0m3,50[0.00
1 100, 000. 003, 50[0. 00
(11,375,210)
0. b % 0. 4%
5.62BE®UNCI L OF HU MTN 120, 000.0D26, 312.0¢(
6 WEUROFI MA EMTN 90, 00[0. 0098, 37/0.00
2 210, 000.0P24,682. 00
(21,205, 487)
0. 7% 0. 7%
307, 524, 11]2
(307, 52[4, 11]2)
0. 875®YOTA MOTOR CRED 191, 000. 0091, 706. 7
1. 259MAT-2012 4UB A4A 20, 00/0. 0019, 93|6. 95
1. 5®ANK OF AMERI|CA COR 135, 000. 0D35, 482. 0(
1. 6@ATHOLI C HEAUTH I N 79,000. 0079, 48/5. 43
1. 6®@ENERAL ELECTRIC Ch 93,00[0. 0092, 75|8. 20
1. 6 58MERI CAN ELEELTRI C 37,00/0.0036, 98[2. 23
1.75%1C GMTN LTPp REGS 200, 000. 0P00O, 300. O
1. 8% PMORGAN CHAYE & CD 64,000.0063, 78[2. 40
1.875%CO FLOW 14[4A 43,00[0. 0042, 71|6. 78
1.87%W CREDI T EMTN 130, 000.0D032,314.00
2. 25NDRDEA BANK [L44A 400, 000. 0909, 852. 80
2. 2596 ELL | NTERNATI ONA 160, 000.0D54, 144.00
2. 55ROYAL BK SCOJLAND 75,00[0. 0076, 92|]7.50
2.6500 TI GROUP | N[ 145, 000. 0048, 741.00
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2. 65PENTAI R FIN 144A 70, 00/0. 0069, 16]4. 36
2. 933®WA TOWER 14|4A 75, 00/0. 0077, 34|5. 52
SWLEASEPLAN CORP|] 144A 200, 00p0. ODO2, O40. 0
3%SANTANDER HOLD|I NGS US 25, 00)/0. 0025, 46/]0. 00
3. 1®®ENERAL ELEC [MTN 100, 000. 0®8, 82/0. 00
3. 28BNB BANK 144A 200, 000. 0012, 240. 61
3. 2%PMORGAN CHASIE & CO 66, 00]0. 0065, 66]3. 40
3.21M&%BAM 2013-C7 AS 10, 00/0. 0010, 29|9. 38
3.2500M BK AUSTRALI A 45, 00/0. 0047, 92|8. 83
3. 45PMC TECHNOLOGI ES 70, 00]0. 0070, 78|5. 25
3. 459% MORGAN CHAGS$E 110, 000. 0D17, 018.0
3. 453 NOCO LOGI STI CS 30, 00/0. 0029, 85|9. 00
3. 53WHCM 2012-LC5 AS 10, 00/0. 0010, 53|]7. 71
3. 7W LLI AMS COMPIANI ES 52, 000. 0052, 35|3.60
3. 75&£P | NC 55, 00/0. 0058, 80|]6. 97
3. 7T5PENSKE TRUCK|144A 66, 00/0. 0069, 27|3. 18
3. 85WERI ZON COMMUNI CAT 70, 00]0. 0064, 69/4. 00
3. 95RABOBANK 250, 000. 0D52, 09P0. 00
4. 258N AMRO BAN 144A 200, 000. 0017, 320.00
4. 37b@&dW CHEMI CAL| CO 65, 00/0. 0062, 38/]0. 50
4. 37BI&HCUNI VERSAL| MEDI 88, 00/0. 0097, 33]6. 80
4. ASBEANTERPRI SE PRODUCT 70, 00]0. 0067, 48/1. 97
4.5l Tl GROUP 30, 00/0. 0032, 844. 00
4. 87BMER | NTL GROUP 60, 00/j0. 0066, 87]3. 13
5%EL PASO PIPELIINE 35,00/0. 0039, 02|]5. 00
5% PALCO ENTPRS 35, 00/0. 0037, 18/7.50
5. 2%FFI LI ATED CQMP 55, 00/0. 0058, 67|]5. 42
5. 2BNERGY TRAN P|TNR 50, 00/]0. 0056, 00[0. OO
5.210HABS 2012-1]A A2 49, 25/0. 0055, 32[4. 09
5. 4 %P MORGAN CHASIE 50, 00/0. 0058, 38|8. 58
5. 58LOCK FI NANCI|JAL LL¢ 55, 00/0. 0056, 55|8. 57
5. 58KR GROUP FI N 144A 78, 00/0. 0077, 10]7. 68
5. 75C¥S CAREMARK 40, 00/0. 0048, 53]2. 00
5. 8751 ME L WARNER CABL 55, 00/0. 0061, 342. 58
5.87BDWRECTV HLDGS 55, 00/0. 0064, 52(6. 00
5. 9580WNI PER NETWORKS 20, 00/0. 0022, 17|3. 68
6 %BOSTON SCIENTI|IFC BS 90, 00/0. 0@A03, 929. 44
6. 12EMERGY TRAN |PTNR 50, 00/0. 0057, 90|]5. 49
6. 2BHBRAC USA FI N |144A 50, 00/]0. 0058, 03]0. 12
6. 3BHUMANA | NC 25, 00)/0. 0029, 53|]7. 32
6. 37BADARKO PET|IRO 50, 00/0. 0059, 45[1. 89
6. SWNTL LEASE FIIN 144A 80, 00/j0. 0085, 30]0. 00
6. 5% BERTY MUTUAL 144A 60, 00/]0. 0066, 77|]5. 23
6. 62BMWMACKSTONE 1|44A 65, 00/0. 0076, 06]2. 87
6. 678H%BC FI N COR|P 65, 000. 0077, 70]7. 50
7. 12MBDCO HEALTH 40, 00/]0. 0049, 49(2. 40
7.25W LLI AMS PARTNER 35,00/0. 0042, 18{7.10
7. 87TR®BWAN COMPAN|I ES 20, 00/0. 0024, 89|8. 96
7. 95MTL PAPER CO 65, 00/0. 0083, 47|]6. 13
8 WGEORGI A PACI FI|C 35, 00/0. 0049, 00]0. 00
8. 878®S CORP 45, 00/0. 0060, 56/]2. 50
9. 378%TI ONWI DE 1j44 A 30, 00/0. 0043, 349. 71
ACREO10- ARTA AZ2F|L 100, 0p0. ODOO, 71 0. 81
BCAP9- RR6 3A1 47,13]0. 5046, 14/3. 89
BCAPOO9- RR4 2A1 21, 97|]2. 6421, 96]2. 92
BCAPOO9- RR4 3Al1 21, 68/4. 4921, 49|]2. 85
BSARMO03-4 3A1 32,42)9.2932, 12|5. 75
BSCMX05- PWR9 AAB 18, 81{0. 0019, 59|]1. 79
BSCMX06- PW13 AM 25, 00)/0. 0028, 44/1. 40
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BSCM007- PW17 AMFL 25, 00[0. 0023, 44/3. 238
CD2005-CD1 AM 10,000.0011,00[5. 07
CGCMI006-C5 AM 20, 00[0. 0022, 66/]4. 84
CGCMTO07-C6 AM 20, 00[0. 0022, 26|7. 18
CMLT2009-5 1A1 32,71|8.1633,65|8. 41
COMBOO7-C9 AM 30,000.0034,00/8. 98
CSMC9-3R 28A1 24,51/0. 4524, 46|2. 70
CSMEZ009-12R 15A1 34,044. 4534, 27/0. 48
CSMEZ009- 3R 30A1 51, 81/4. 9150, 79/0. 86
CSMEZ009- 8R 5A1 48,20[4. 1351, 24/8. 33
CWAIL2TO07- 16 CB 4AlL 228, 188.8549, 079. 61
GCCRM06- GG7 AM 25, 00[0. 0028, 35/2. 78
GECM®MO07-Cl A4 30,000.0033,58/5.93
JMAZ009- R9 1A1 46, 17/1.3046,97|7. 47
JPMRROO9-7 14A1 49, 42[6. 3148, 46/1. 80
JPMRRO0O9-7 2A1 52,72|8. 7554, 09|8. 98
JPMRROO9-7 B8AL1 31,877.5132, 45|6. 05
MLCR2®W07-5 ASB 105, 666.5211, 086. 06
WBCMTO06-C29 AM 10,000.0011, 23[2. 03
WENMTO10-A M 50, 000. 0052, 23|7. 60

98 6,363, 57862612, 021. §6

(598, 32[1, 85|8)

20.]1% 21.[1%

2. 92% MORGAN MPLE 130, 0p0. 0D30, 715. 0(
3.376®WLDMAN SA MPLE 100, 0p0. 0®9, 86/8. 00
5. 87R®YAL BK EMIN 120, 000. 0D30,641.60
3 350, 0pP0. 061, 2p4.60

(32,49%5,765)

1. 1% 1. 1%

1. 12BE®C BANK NV 100, 000. 0m®9, 01/0. 00
1.5%NP PARI BAS HMTN 100, 000.0m7, 91/0. 00
1. 75MBBEY NATIL [RESUR 115,000. 0012, 102.0¢0
1. 75 CE SA EMTN 200, 000.0P01, 420. 00
1. 8758ANDI NAV GMTN 100, 000.0m8, 72[/0. 00
2%BASF SE 83, 000.0081,07/4. 40
2%GE CAP EUR FUND EMTN 100, 000. 0001,650.00
2%VOLKSWAGEN | NT|[L FI N 140, 000. 0D38,376.00
2.17B%® CAPI TAL HMTN 150, 000. 0D54, 185. 00
2. 250DF SUEZ EMTN 130, 000.0D33, 146.00
2.2590CI ETE GENERALE 100, 000. 0m®9, 50[0. 00
2.376®- OPERATI VH EMTN 200, 000.0D99,560.00
2. 625®BLENOR ASA [EMTN 200, 000. 0095, 780. 00
2. 7T5HAMMERSON PLE 100, 000. 0D01, 480. 00
2.875®VA PHA FIN EMTN 100, 000.0D04,520. 00
3.12B®WBEY NATL TREAS 100, 000.0D03,250.0¢0
3.15TCT%SI NO GUI C |[EMTN 100, 000.0D02,040. 00
3.2590CI ETE GENERALE 100, 000.0D07,0f70.00
3.5®MELSTRA CORP |[LTD 100, 0p0. 0D0O8, 280. 00
3. 75NATI ONWI DE BL DG 50, 00[0. 0052, 46/5. 00
3.875KANDI NAV EMTN 100, 0p0. 0D09, 585. 0
4%l NBEV NV EMTN 50, 00[0. 0055, 67/0. 00
4. 126%OYDS TSB BANK 100, 000. 0D09, 425. 00
4. 25k@ONI NKLI JKE EMTN 100, 000. 0D05, 3B0. 00
4.3768%JA AHORROY GUI P 150, 000. 0D54, 083. 00
4. 626%OYDS BANK |[EMTN 110,000.0D22, 408. 00
4.625%BS SA EMTN 90, 00[0. 0aL03, 185. 00
4. 87BMADEUS CAP 100, 000.0D08,090. 00
5.875®SCO PLC 100, 000.0D15,510.0¢0
6 XNBARCLAYS BK EMTN 50, 00[0. 0055, 07[0. 00
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6. 375®BLEKOM FI NANZMAN 96, 00[0. 00008, 088. 00
6. 75NAT1 ONWI DE EMTN 70, 000. 0081, 45[9. 00
AVI WA C 5/ 38 70, 000.0076, 47[5.00
GROUP B NA 50, 00[0. 0033, 50[0. 00
| NBANK NV 50, 00[0. 0055, 45[0. 00
MAPFRBE 50, 00[0. 0043, 34[5. 00
SAEC?2 A2 100,000.0000, 750. 00
3f 3,804, D003D0O28, $21. 40
(477,98lo, 41]1)
16./0% 16.[8%
1. 25 %P RUDPELNCT | EAMT N 100,0p0.009, 27[0. 00
3.37BMW FI NANCE |[EMTN 48, 00/0. 0050, 95[6. 80
4.376® CAPI TAL HMTN 84, 000.0091, 53[0. 60
4. 375%HANDARD CHARTERD 100, 000.008, 12[0. 00
4 332,000.0839,877. 40
(48,26F,590)
1. 6% 1. 7%
4%BMW US CAPI TAL EMTN 170, 000.0069,813.00
1 170, 000.0069, 813.00
(16,026, 950)
0. 5% 0. 6%
1,173,087, 574
(1,173, 0[87,5|74)
2,838, 472, 0[13
(2,414,171, 8/99)
2,838, 472, 0[13
(2,414,171, 8]99)
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