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2 9 11 11 10 5 11 620
3 10 5 12 10 11 10 600
4 10 11 11 11 5 10 465
5 11 5 11 11 11 10 385
6 11 11 11 12 5 10 360
7 12 5 11 12 11 10 360
8 12 11 11 13 5 10 360
9 13 5 11 13 11 12 350
10 13 11 1 14 5 10 310
11 14 5 11 14 11 11 300
12 14 11 1 15 5 12 300
13 15 5 13 15 11 10 290
14 15 11 1 16 5 10 260
15 16 5 11 16 11 10 240
16 16 11 1 17 5 10 235
17 17 5 11 17 11 10 210
18 17 11 1 18 5 10 230
19 18 5 11 18 11 10 240
20 18 11 1 19 5 10 240
21 19 5 11 19 11 12 265
22 19 11 1 20 5 12 255
23 20 5 13 20 11 10 235
24 20 11 1 21 5 11 190
25 21 5 12 21 11 10 180
()

1 9 6 27 11 10 9.1
2 9 11 11 10 5 11 13.6
3 10 5 12 10 11 10 16] 8
4 10 11 11 11 5 10 5.1
5 11 5 11 11 11 10 14]. 0
6 11 11 11 12 5 10 5.18
7 12 5 11 12 11 10 2.1
8 12 11 11 13 5 10 18.7
9 13 5 11 13 11 12 2.0
10 13 11 13 14 5 10 7.18
11 14 5 11 14 11 11 7.7
12 14 11 12 15 5 12 12,6
13 15 5 13 15 11 10 3.4
14 15 11 11 16 5 10 3.3
15 16 5 11 16 11 10 1.4
16 16 11 11 17 5 10 2. 12
17 17 5 11 17 11 10 14,1
18 17 11 11 18 5 10 2.0
19 18 5 11 18 11 10 10,1
20 18 11 11 19 5 10 8 .18
21 19 5 11 19 11 12 6.4
22 19 11 13 20 5 12 7.7
23 20 5 13 20 11 10 202
24 20 11 11 21 5 11 13,2
25 21 5 12 21 11 10 11,1
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21 5 11 ( 21 11 10 )
305,064,049 727,792,286
470,917 467,886
191,515,688 493,188,638
21,505,600 31,624,168
22,549,756,727 18,187,678,044
1,451,024,960 45,609,973
27,703,117,108 28,293,437,898
294,296,402 414,317,308
572,261,840
669,317 618,264
1,166,938,949 858,229,230
56,680,368 49,315,336
47,040,833 21,930,216
54,360,342, 758 49,124,209,247
54,360,342, 758 49,124,209,247
109,582,623 67,311,956
550,902,139 468,268,172
337,270,520 284,479,797
2,297,299 1,971,586
68,018,952 59,147,561
268,397 241,070
1,069,239,930 881,420,142
1,069,239,930 881,420,142
112,423,506, 751 94,826,599,056
59,132,403,923 46,583,809,951
53,291,102,828 48,242,789,105
53,291,102,828 48,242,789,105
54,360,342, 758 49,124,209,247
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1,805,481 2,045,745
1,946,821,764 1,819,113,929
4,703,520,347 6,037,579,474
22,179,338 4,548,739
166,701,474 2,017,941,049
24,548,499 25,745,871
6,865,576,903 5,861,995,231
12,793,551 13,371,032
383,806,506 401,131,056
7,671,141 5,069,984
404,271,198 419,572,072
6,461,305,705 5,442,423,159
6,461,305,705 5,442,423,159
6,461,305,705 5,442,423,159
8,171,952 11,551,341
67,093,329,766 59,132,403,923
4,830,666,184 9,695,386,866
4,830,666,184 9,695,386,866
1,132,134,515 722,184,119
1,132,134,515 722,184,119
2,207,083 ,483 1,855,480,593
59,132,403,923 46,583,809,951
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(4)

I
BRODER BROS CO 22,127 0.¢0 0. 02
| ON MEDI A NETWORKS [I NC8, 3|78 0. 00 0.00
ROYAL BBSRRTDAND 10, 00 8. 85 88, 50[0. 00
GMAC LLC 441 59618 262,918. 64
4 351, 418. 74
(31,624,164)
0. 1% 100] 0%
31,624, 168
(31,624,169)
( ) )
( ) C )
( )
21 11 10
UKRAIGNEVERNMENT 360, 000, 08, 600, poo
1 360, 000, 088, 600, poo
0. F % 0. F %
POLASDVERNMENT 4,965,p00.500061, h00.00
REPUBDARRGENTI[NA 5,855, p00.40®B98, ho5|. 98
REPUBDBRAZI L 5, 471,po0o50qm22, B57]. 50
REPUBDEOLOMBI[A 5,400, p0o0.6Qq@10, p0oo0]. 00
REPUBDEOL OMBI| A 730,0p0. 0®B36, 9h5.]00
REPUBDEOL OMBI| A 2,140, poo.20m18, bool. 00
REPUBDEROATI A 1,440, p00.10612, pool. oo
REPUBDELC SALVADOR 67,000.0068,005.p0
REPUBDEC SALVADOR 1,180, poo0.1ga56, fo00]. 00
REPUBDFNDONESI A 695, 0p0. 0050, 6p0.Jloo
REPUBDFRNDONESI A 738,0p0. aq 029, pb10]. 00
REPUBDFRNDONESI A 164,0po0.0@95, 1p0.|loo0
REPUBDFRDONESI A 4,403,p00.40@59, p02.50
REPUBDFRDONESI A 1,687, p00.10B51, #82. 50
REPUBDECTHUANI A 1,962, p00.10M®61, P15[. 20
REPUBDPE&ENAMA 1,688, p00.10B90, b60[. 00
REPUBDPE&NAMA 1,869, p00.20mM48, Bool. o0
REPUBDP&NAMA 2,902, poo0.30m97, bosl. 00
REPUBDPB&NAMA 674,0p0o.0w31,2pbo0.|loo0
REPUBDPERU 737,0p0.0®B64, 8p9.|50
REPUBDPERU 9,204, p001D®p0241,[32D.00
REPUBDPHI LI PHI NEP 1,570, p00.10B29, p50[. 00
REPUBDPHI LI PHI NEP 2,854, p00.30M39, p70l.00
REPUBDPBI LI PRI NEB 2,607,poo0.30a93, b75. 00
REPUBDPBI LI PRI NEB 3,171,po0.30631, B59]. 80
REPUBDPHI LI PHI NEB 1,724,po0.20m17, p10ol. 00
REPUBDPHBI LI PHI NEP 988, 0p0. aq 316, p10]. 00
REPUBDFUORKEY 3,332,po0.30648, F40]. 00
REPUBDFUORKEY 360, 0p0o.om16, 7p0.]oo0O
REPUBDFUORKEY 1,699, poo.1gow26, po8gl. 75
REPUBDBRUGUA Y 53,903.0058,889.p2
REPUBDBRUGUA Y 400, 0p0.0m®m33,0p0.|00
REPUBDVFENEZUHLA 1,445, p00.10®56, P66[. 25
REPUBDWFENEZUHLA 920,0p0.0®19, 6pP0.|00
REPUBDWENEZUHLA 1,195, p0o0. 0G5, 8B7.|50
REPUBDWFENEZUHLA 4,390,p00.30mM51, p50]. 00
REPUBDWFENEZUHBLA 2,996, p00.10®BO05, pool. oo
REPUBDWFENEZUHLA 697, 4p0o.om81, 2p6.|oo
REPUBDWFENEZUHLA 2,749, p00.10®@®38, pasl. 00
REPUBDWENEZUHLA 492,0p0.0@70,6p0.|00
RUSSI AN FEDERATIPN 3, 130, po00.30®42, L34]. 32
UKRAIGNEVERNMEINT 1,437,p00.1096, B0o2|. 50
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4P 92,181,]50®.700.33,]28p. 32
(8,741,024]075)
18.11% 18./8 %
REPUBDBRAZI L 18, 654,|000.7/0083,|594. 68
REPUBDBRAZI L 2,613,pP00.20003, po6l. 25
REPUBDBRAZI L 2,883,p00.30@44, P92 62
REPUBDBRAZI L 1,517, p00.100%#89, po4l. 37
4 25,667,J00®@400/21,/78F.92
(1,310,007 541)
2. F % 2. B %
REPUBDEOLOMBI|A 7,307,00p,80®m0.300/2p, 7]00. 00
REPUBDEOLOMBI|A 1,230,00p,1006®R.00®6P, 8/00. 00
28, 537, 00p1@®0®ODHO696, h00. 00
(476, 077,p99)
1.D% 1.D%
BUNDESREPUB. JEUTBCHRANDO, POO .30+ 71, p24. 40
BUNDESREPUB. JEUTBCHL®MN®, 0PO0. 0®37, 6p3./18
BUNDESREPUB. JEUTBCHLANDO,|00Q.10®44,|834. 00
FRENCH TREASURY 929, 0p0.0®m33,8p3.|04
FRENCH TREASURY 7,.600,p00.90®37, pb49. 20
NETHERLANDS GOVERNMENZ72, B58.70B76, B50. 94
REPUBLIC OF ARGENTI®NA713, p20.25062, B34. 44
71 34,602,/37865664,]78p. 20
(4,932,590 063)
10.[2% 10./6 %
UK TREASURY 4,489, W16.40m48, [L80. 44
1 4,489, W16.40m48, [L80]. 44
(746, 482, 501)
1.5 % 1.b%
TURKEY GOVERNMENf 12,815,/168.40609,[290L.52
11 12,815,/168.400609,/290L. 52
(893, 650, B62)
1.0 % 1.D%
HUNGARY GOVERNMENT491,770| 0M®B.70689| 95/5. 00
HUNGARY GOVERNMENT, 031, 13D, ®O0®., 0B 2| 53|2. 55
HUNGARY GOVERNMENT 85, 590,|00®B.806G12,|29b. 37
3[1,608, 49p.10GH6Q®B3NH, 7/86. 92
(769, 246, h03)
1.6 % 1.7 %
18, 187, p78, 044
(17,869,p78, 044)
EURASI AN DEVHLOPMENT4BANOPO. 0GO6, 8B3.|80
1 492,0p0.0KBO6, 8B3./80
(45,60P, 973)
0. L% 0. L %
45.60p, 973
(45,60p, 9/73)
300, 000, 0B®M2, 058, P00
1 300, 000, 0B®D2, 058, P00
0. b % 0. b %
ACCO BRANDS GORP 210,0p0.0®25, 750./00
AES CORPORATION 1,405, p00.100 26, pP75.00
AES CORPORATION 820,0p0.0mB34, 3pb0.]00
ALBERTSON' S I[NC 970, 0p0.0®B39, 050./00
ALBRI TTON CONMUN| CAT6®NSOpPO. 0620, 4p0.J00
ALFA BOND | SSUANCE 800, 0p0.0080,0p0.J00
ALI ON SCIENCH ANpPp TEL#H0COpPO.O0®BO3,6p0.J00
ALLEGHENY ENHBRGY| SUPPQ&5, PO0.1Q0Q 70, P23|. 83
ALLI ED WASTE |[NORfTH AMER7, PO0.106G33, P62|. 50
ALLI SON TRANSMI SBEI ON450, 0pP0. 056, 750.]/00
ALLTEL CORP 905,0p0.aQ 075, psl. 17
AMERI CAN EXPRESS 2,195, p00.200495, Bo2. 34
AMERI CAN TOWHR CPRP 465, 0p0.0®O06,8b0.]/00
AMKOR TECHNOLOGIES I®&4€0,0p0.0®77,8p0.J00
AMR CORP 1,208, p00. B®3, 9p0.J00
AQUILA | NC 630, 0p0.00M31, 2p5.|57
ARAMARK CORP 560, 0pP0.0BG6O, 7p0.|00
ARCELORMI TTAL 1,840, p00.10MO0O4, f25|. 68
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ARCH WESTERN|FI NANCE540C0p0. 0®23,8p0.Jj00
ASSOCI ATED MATER]J ALB, 1 N5, p00.10®m20, P25/. 00
AT&T CORP 744, 0p0. 0®B26,6p7.[/80
AT&T | NC 1,867,p00.10®@®84, 131]. 84
ATF BANK 1,781,p00.10691, P50]. 00
AUTONATI ON | NC 145, 0p0.0@37,2p6.|25
AVAGO TECHNOWYOGI ES 435, 0p0. 0®¥57,2p3.]75
AVI S BUDGET (G¢AR RENTA45, 0p0. 0G62, 1L18.|75
BACM 2007-5 A4 4,400, p00.306 48, B82f. 16
BANK OF AMERIICA CORP, 300, pPp00.20B91,PpP51.70
BAUSCH & L OMH 300, 0p0.0®B®O9, 7p0.J0O
BEAR STEARNS |CO 540, 0p0. 0®52, 6p5.(40
BERRY PLASTI ¢S HPLDI®N4&S5, 0pPp0. 000, OB7.]150
BHP BI LLI TON]JFINJUSA, 03O, p00.1g@ 31, p8O]. 30
Bl OMET | NC 425, 0p0. 0oKn66, 4B7.150
BOMBARDI ER | NC 1,490, p00.1g#52, F50.00
BOMBARDI ER | NC 1,035,p00.10@M50, p25].00
BOYD GAMI NG 490, 0p0. 0M®85,1po.Jjoo0
BRI TISH TELE¢GOM PLC 360, 0p0. 0®B86, 9L2.]16
BRODER BROS (¢O 235, 0p3.0071,5pPp5./99
BSCMS 2006-T294 Aj 3,710, p00.300/r08, #81. 12
BURLI NGTON COQAT 280, 0p0o.0®89,1po0.|0O0
CABLEVI SION §SYSTEMS €®RPOpPO. AQ 036, F12.50
CANADI AN NATH RAJ] LWA¥83,0p0.0®60, 0p5.(87
CASE CORPORATI ON 310, 0p0. 0®BO1, 4F5./00
CASE NEW HOLUJAND| I N, 420, p00.10¥02, P50. 00
CATALENT PHARMA PBPOLUZF9DON3IA3. 0031, 9B1.169
CBS CORP 1,100,p00.10@®26, #37.30
CCH | [/ CCH | [CAP| TAL6A3, 0pP0. 0@33,8B1.|25
CCH | HOLDINGS LEC 3129B, p00. 0®2, 970.pO0
CENTERCREDI T |[I NTERNAFO®NOpPO. 00M43, 0B6.(80
CHAODA MOD AGR 1,261, p00.1g®35, F80.00
CHESAPEAKE ENERGY 325, 0p0.0®B11, 1B7.[50
CHESAPEAKE ENERGY 2,010,p00.10®B84, B75].00
CIl TI GROUP I N( 872,0p0.0®91,0p4./183
CIl TI GROUP I N( 1,397,p00.10H#61, #33. 83
CI TI GROUP SEVERS[JAL1,130,p00.10@54, p12.50
CI TI ZENS COMNUNI CAT1 ONS5, p00.10®mM0O09, p25/. 00
CLEAR CHANNE.L 809, 0p0. 0®BI96G, 4L0.f/00
CLEAR CHANNE.L 1,231,p00. 4®2, 4p0.J00O0
COMM 2007-C9 [A4 1,710,p00.10®43, B99|. 83
COMMONWEALTH |[BANK AUSSRA0pPDO. 0®O4,604.(77
COMMUNI TY HEALTH| SYST&EMSOpPO. AQ 013, pP15.00
COMPLETE PRODUCT| CPX345, 0p0.0®B28, 6[L2.150
COMPUTER SCI BENCEpPp CORPO, 0pO.0O0 67, 70L4.140
CONAGRA FOODS | NEC 17,000.0018,519.7Y3
CONAGRA FOODS§ I NC 249, 0p0.0®66, 3P4.139
CONTI NENTAL Al RL| NES89HNCOpPO. O0®B16, 6B7./50
CONTI NENTAL Al RL| NES48&6C7P2. 71399, 1Fy0.[/02
COUCHE- TARD 740, 0p0.00r4v7,4po0.fjoo
COUNTRYWI DE HI NANCI AAd2@O0pO0. o022, 2019.170
CREDI T AGRICOLE PBA 858, 0p0.0®O1,8p0.[90
CRICKET COMMUNI CATI OWN&5, 0PDO0. 0G®G15, 9)F5./00
CRI CKET COMMUNI CATI ONS5, 0Op0. 0@93, 0p0.f0O
CROWN AMERI CAS 790, 0p0. 0®O1, 8p0.|0O0
CRUM&FORSTER |HLDG COR®S5, 0Op0. 0®25, 8p2.150
CSC HOLDI NGS |I NC 147, 0p0o.0o@52, 145./00
CSC HOLDI NGS |I NC 170, 0po.o@73,4po.|joo
CSFB 2004-C3 |AS5 3,100,p0o0.3ga02, 112.34
CSMC 2006-C4 [A3 3,750,p00.3ga12, BO7]. 25
DAl MLERCHRYSUHER NA H4®PG, 0PO. 0X55, 9p4.]58
DAVI TA | NC 705, 0p0.0®B99, 7L2.[50
DI GI CEL LI MI TED 1,032, p00.1g®M55, pP20.00
DI GI CEL_ SA 331,0p0.0®B72,3F5./00
DI RECTV HOL /] FIN 1,535,p00.10®81, p50]. 00
DOLLAR GENERAL CPRP 370, 0p0. 0004, 2pP5.]00
DR HORTON 865, 0p0. 0B334, 7p5.|00
DYNEGY HOLDI NGS NCl, 430, p00.1g®B29, p00Q]. 00
DYNEGY HOLDI NGS NC 660, 0p0. 0®46, 1p0.J0O0
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DYNEGY- RSTN DNKM 865, 0p0.0®®21, 7p0.Jj0O
E* TRADE FI NANCI AL CORP0, 0P0O. 0098, 0po0.f0oO0
EASTMAN CHEMIJCAL 281, 0p0. 0®83, 3p3.[/93
ECHOSTAR DBS |CORP 639,0p0.0®S2,5F8.|75
ECHOSTAR DBS |CORP 736,0p0.00r18,5p0.|0O0
ECOPETROL SA 816, 0p0. 0®B®93,5p0.[0O0
EDI SON MI SSI N ENERBY425, p00.10®B16, B43|. 75
EDI SON MI SSI N ENERLGY570, p00.1g® 28, p25/. 00
EL PASO ENERGY 720, 0p0. 00OF19, 3p0.f32
ELAN FIN PLC 1,485,p00.1g¥85, poo0]. 00
ELECTRONIC DATA BYST&EMES, 0OpPp0. 00r33, 641.]64
EMBARQ CORP 860, 0p0.0®29, 9p1.|/00
EMPRESAS PUBUYI C MEDETL&S NOPO. 0®B36, 7[L8.]75
ENERGY FUTURH HOLDI NG&GS5, 0PO0. 0185, 5p0.f00
ENERGY XXI GULF LOAS3I70NOPO.O0O®BO7, 1poO.f0OO
ENTERPRI SE PRODULCTS ®PEROPO. 0086, 4¥5.]00
ERP OPERATI NG LP 314, 0p0. 0®B20,1p9.l49
EVRAZ GROUP 9§A 621,0p0.0®OT7, 8pPp3.|[75
EVRAZ GROUP 9dA 1,591,p00.10®B51, p25[. 00
EXPEDI A | NC 220, 0p0. 0@®34,3po0.foo
FAI RPOI NT CONM 1B. 126004, 9p3. 0099, 06/1. §p5
FIFTH THI RD BANCPRP 525, 0p0. 0®42, 843.]70
FI RST DATA CORP 497, 0p0.0MK¥63,4pPp2.150
FI RSTENERGY (¢ORP 11, 000.0011,878.%p9
FLEXTRONICS IINTL|LTD670,0p0.0@®64, 9FV5.]00
FORD MOTOR CREDIJIT C®,080, p00.1g®13, p00]. 00
FOREST OI L 870, 0p0.0®17,8po0.Jf00
FREEPORT- MCMQRAN| C&5, 165, p00.10® 46, p50.00
FREESCALE SENI CONDULT®R5, Pp00.106G 19, p00Q]. 00
FREESCALE SENICONDUCEF®®R, 0pP0. 0®99, 2p0.]00
GALLERY CAPI TTAL pA1070250p0.0®11,2po0.[0O0
GAYLORD ENTERTAI NMEN810, 0p0. 0®30, 2ph0.]00
GAZ CAPI TAL §A 867, 0p0. 0m®75, 2B8.[30
GAZPROM 2,820,p00.2006693, L00]. 00
GAZPROM 5,635, p00.50mM78, p43]. 75
GAZSTREAM SA 245, 447.58249,1pP9.|29
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21 11 10

GCCFC 2007-GQg11 A4 1,500,p00.10®B21, #73.00
GEOPHYSI QUE- MERI TAS 445, 0p0. 0%40,5p0.]100

GEOPHYSI QUE- MERI TAS 85, 000. 0084, 150.6pO0

GEORGI A- PACI HI C 545, 0p0. 0&®50,4p0.]00

GEORGI A- PACI HI C 420, 0p0. 0H21, 0po0.|0O0

GMAC LLC 1,571,p00.10®12, p87.50
GMAC LLC 435,0p0.0®71,9pP5.]00

GOLDMAN SACHS GROUP2]JODZ1, Pp00.2006 29, P10. 51
GOODYEAR TI RH 221,0po0o.0@®24,31L5.]100

GOODYEAR TI RH 646, 0p0. 0®S57,3p5.]100

GREEKTOWN HOLDINGS 193050p0. 0Q@07, 3P5./00

GSC HOLDI NGS |CORP 655, 0p0. 0®B74,6p0.|00

GTL TRADE FI NANCE I NE70,0pO. 0®B98, 2F5.100

HANGER ORTHOHREDI € 300, 0p0.0@B1L7,2p0.]|0O0

HANSON AUSTRALIA[FUND4ONGODO. O0O®B95, 3p0.]00

HANSON PLC 235,0p0.0@®15,1p6.]00

HARRAHS OPERATI NG CO3T7THCOpPO.O®10,0po0O.Jj0O

HARRAHS OPERATI NG CO82HCOpPO.0®BGBS53,8L2.]150

HARRAHS OPERATI NG CO, 22AC, POO. GXO0, 5pO.f0OO

HARRAHS OPERATI NG CO11BCOpPO. 0058, 650.9p0

HARRAHS OPERATI NG CO445C0pP0O.0®B®35,9F5.]00

HCA | NC 1,040, p00.10®O1,poQo.o0oO0
HCA | NC 1,195, p0o00.1gae62, f37.50
HCA | NC 1,335,p00.1g@34, B75.00
HCA | NC 999, 2B1. AQ 064, P34. 26
HEALTHSOUTH dJORP 170, 0po.oa@a84,8y5./00

HERCULES OFFSHOR|HERO069, p00.10®M74,B45].00
HERTZ CORPORATI ON 575,0p0.0®77,8F5.]100

HESS CORP 228, 0po.0o@®75, 7B8.|17

HEXI ON US FI N 395, 0p0.0@®94,2)y5.]00

HI LCORP ENERQGY/ FINANLES5, OpPO. OB 21, 6B7.]50

HSBC HOLDI NGY PLC 2,805, p003gm19, pOo6l. 63
HUNTSMAN | NT |LLC 330, 0p0.0®B®15,1pb0.]00

| ASI S HEALTHdJARE 680,0p0.0®I97,0po.|j00

I 1l RSA NORTE HINAINCE 50D, 215. 8427, 3P6.|63

I LFC E- CAP 780, 0p0. 0®B66, 6p0.J0O0

I NEOS GROUP HOLD|PLC825,0p0.0G53, 7p0./00

I NEOS GROUP HOLD|PLZ, 073, p00.1@50, p15/.00
I NMARSAT FI NANCE|[PLC931,0p0.0®54, 2FV5.]00

I NTELSAT BERMUDA|LTD, 303, p00.10B86, p66. 25
I NTL LEASE FIINANCE COR®, OpDPO. O0O®B26, 54#6.]80

I NTL STEEL GROUP 1,975,p00.20®m®59, B95.70
| ON MEDI A NETWORKS | N@, 567.00 1.P5

I RON MOUNTAI N I NC 705, 0p0. 0®BG8Y9, 1B7.]150

JOSTENS | H CQgRP 580,0p0.0®84,3p0.|00

JPMCC 2006-CB16 A4 2,530,p00.200 21, PpP99. 10
JPMCC 2007-C1 A4 1, 797,p00.10B77,p13.06
JPMORGAN CHASYE 1,310, p00.108B93, BO4. 21
JPMORGAN CHASYE 700, 0p0. 0068, 1B4.]150

KAZMUNAI GAZ HI NANCE3 S&BO, p00.30®19, L00]. 00
KEYSTONE AUTOMOTI|IVE ®©PEROpPDO.O@B88, 1p0.Jj00

KI NDER MORGAN FI N 355, 0p0.0®B39,9L2.150

L-3 COMMUNI CATI ONS CORP, OPO0O. 0®B96, 5p0.]00

LBUBS 2006-C6l A4 2,200, p00.20@17, p76. 16
LBUBS 2007-C1 A4 4,560, p00.3g&F33,p19. 92
LEHMAN BROTHHRS 6.8¥%¥5120, p00. a®d2, 0po0.f00

LEVEL 3 FIN IINC 1,010,p00. B®B3, 7p0.]00

LEVEL 3 FIN IINC 145, 0p0.0@21, 2p6.125

LEVI STRAUSS [& CO 399, 0p0.00Bt08,9YF5.]00

LI BERTY MEDI A CORP 415, 0p0. 0®B89, 0p2./50

LI BERTY MUTUAL GROUP790,0pO0.0G 73, 641.[147

LI BERTY MUTUAL GROUP410,0p0.0®38,2p0.[00

LIMITED BRANDS 735,0p0.0®I98, 2pb0.|00

MACYS RETAIL |[HLDGS 1 4A€5, 0p0o. o022, 7p0.]00

MACYS RETAI L |[HLDGS 1 4A&5, 0p0. O0@51, 0p0.J00O0

MARI NER ENERQY 445, 0p0. 0H*92,8B7./50
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MASCO CORP 475, 0p0. 0H#46, 8[L4./145
MGM MI RAGE 430, 0p0O0.0CK04,2pO0.]|0O
MGM MI RAGE 1,684, p00.10@®84, p50. 00
MI CHAELS STORES NC 410,0p0.0G10,0po0.|j00
MI CHAELS STORES NC 380,0p0.0®B68,6p0.|00
MI RANT AMERI JAS GENER120, p00.10®O08, p00Q]. 0O
MLCFC 2006-4 [AM 4,000, po00.20®B67, BOO]. OO0
MLCFC 2007-9 [A4 1,780, p00.19c¢47, L95. 18
MLMT 2008-C1 [A4 2,040, p00.1Q0r32, y88|. 44
MMG FI DUCI ARY 770, 0p0.0®6L, OP88.|83
MOHEGAN TRIBAL GAMI N&G35, 0p0.0@&25, 450.]00
MOMENTI!I VE PERFORMANCE94,6p2.0®38, 6p7.]|62
MOSAI C CO 1,500,p00.10®12, pO5. 00
MOTOROLA | NC 475,0p0.0o&n30,6p2./107
MSC 2005- HQ6 [A4A 1,600,p00.10B®B 76, F11. 52
NATI ONWI DE MUTUAIL | NS2PRA, Pp00.10®238, #88. 15
NEWFI ELD EXPLIORATI ONAL€ODO, OPO. O@G43,3p0.J00
NEWPAGE CORP 550, 0p0. 0®B76, 7p0.]00
NEXTEL COMMUNI CATI ONSOO, OpO. O0OO®13,0po.joo0
NOBLE GROUP LTD 706, 0p0. 0071, 3p5.|00
NOBLE GROUP LTD 1,367,p00.10B 78, p64]. 08
NOBLE GROUP LITD 1,300,p00.10@89, B42.58
NOVELI S I NC 955, 0p0.0®B66, 6p2.150
NRG ENERGY | NC 1,220,p00.1g@201, yooQ.o0O0
NRG ENERGY | NC 1,505,p0o0.1qgu82, 425.00
NXP BV 575,0p0.0&x®25,5p0.]00
ONCOR ELECTRI|C DELI VERY, OPO. O®43,9p2.169
ONCOR ELECTRI|IC DELI VERY, OPO. O®36, 3B6.(29
OWENS BROCKWAY GILASS835,0p0.0®30,8pP5./00
OWENS CORNI NG 425, 0p0. 0#19,6B5.(122
OWENS CORNI NG 400, 0pO0. OH#35,041./99
OWENS CORNI NG 540, 0p0. 0c®84,9pPp9.|74
PEABODY ENERGY CORP1, 465, p00.1Q®%#90, p37.50
PETROBRAS I NTL FIN £0O440,p00.10#69, P40]. 64
PETROHAWK ENHRGY 464,0p0. 0on82,5p0./00
Pl ONEER NATURAL RECO4UREEOPO. OG24,2B7.]150
PLAI NS EXPL & PROD 505,0p0.0®0O01, 20L2.]50
PLASTI PAK HOLDI NS 390, 0p0. 0®B88, 0p0.]0O0
PUBLI C SERVIJE COLORZD®, Op0.0G®G42, 247.|/66
QUEBECOR MEDIJ|A 1,465,p00.1g&#21, p50.00
OWEST CAPI TAL FUNDIANG695, p00.20®95, p0o0Ql. 00
R. H. DONNELLHY CORP63BY50p0. 0030, 000.00
R. H. DONNELLHY CORP66BG50p0. 0053,600.0p0
R.H. DONNELLHY CORPB3,B75,p00. @2, 0Op0.f0O0
RABOBANK NEDHRLAND 165, 0p0.0o®04,6p0.J0O0
RAI NBOW NATL [SRVES 445, 0p0. 0OA*S51,6)S5./00
RAI NBOW NATL [SRVES 269, 0p0.0®81, 441.125
RANGE RESOUR(JES C€ORP595,0p0.0G97,9F5.]00
RAS LAFFAN LNG | I 539,0p0. 0®38,843.169
RBS GLOBAL&RHEHXNORD 460, 0p0O0.0c®48,5p0.|00
REALOGY CORP 890, 0p0.0®B25, 2p5.]100
REGENCY ENERGY PARTNERB, OPDO.O0O&FS57,2p7.]150
RESI DENTI AL dJAPI TAL118@2, p00.10&#38, pPp45]. 42
RESONA BANK LTD 456, 0p0. 0@B92,1p0.|00O0
REYNOLDS AMERICAIN | N€0O5,0p0.0®87,0p7.]21
RI'O TINTO FI NANCE UZA100, p00.2Q0&%#88, B73.80
RI TE AI D CORBH 370, 0p0. 0®BO8, 9p0.]00
RJ REYNOLDS TABACCO1H1DO, pO0O0.10@76, V88.24
ROYAL CARI BBHAN CRUI GEG, 0pD0O.0®G96, 9p0.J00O0
RRI ENERGY | NC 610, 0p0. 0®93, 2p5.]00
RRI ENERGY | NC 760, 0p0. 0@&37,2po0.|j00
RS FI NANCE 985, 0p0.0®38, 2L2.]150
RUSSI A AGRICULTURE BAMNK&K3, p00.30®91, p71. 25
RUSSI A AGRICULTURE BANKS8, pOo0O0S5SQ@27,p20.00
SARA LEE CORHP 648, 0p0. 0®B96,8p7.]143
SBARRO | NC 730, 0p0.0®84,0po0.J0O0
SEAGATE TECHNOLOGY HDD53, p00.1Qg@a 76, p60. 00
SELECT MEDI CAL CORP 579, 0p0.0G45, 7p7.]150
SEMPRA ENERGY 1,700, p00.10B57, L93.90
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SENSUS METERIING $YSTEMS, 0OpPO. 0®BI96, 7B7./50
SEQUA CORP 230, 0p0.0@02,4p0.]00
SERVI CE CORP |JI NT 695, 0p0.0®B79,3p2.150
SEVERSTAL OA(Q 3,208,p00.3g@®36, p70.00
SIRIUS SATELLI TE 375,0p0.0®B51,5p2.150
SI X FLAGS INQ 9. 625%4 28, 0p0. 0083, 46/0. pO

SI X FLAGS OPHRATION127@50p0. 0@63,6B0.|00
SLM CORP 930, 0p0.0®17, 3)V8.]197
SOUTHERN PERU 810, 0p0. 0BO9, 4P6.199
SOUTHWESTERN |ENERGY ZH0, 0p0.0o@47,2p0.|0O0
SPRI NT CAP CdQRP 905, 0p0.0®6Y, 7pO.|0O
STANDARD PACI|IFIC|ESCR®W, 0p0. 0o@®58, 0p0.[0O0
STATER BROTHHRS HLDG®30, 0p0. 0®B31,6p0.|00
STATI ON CASI NOS 6.625160, p00. 06, 100.00

SUNGARD DATA |SYSTEM 605, 0p0. 0@®G11, 8pP6.125
TECK RESOURCHS 340, 0p0.0®82,0F5.]100
TECO FI NANCE |I NC 760, 0p0.0®B17,5p9.136
TEREX CORP 335, 0p0. 0®BO4,8p0.|00
TESORO CORP 685, 0p0. 0®B78,1p0.|00
TESORO CORP 530, 0p0.0&x®77,0po0.]0O0
TEXAS COMP ELEC HOLD683,0p0. 0G93, 4p7.|50
TEXTRON FI NANCI AL COR#1,0p0.0@40,8pP1.J21
TEXTRON FI NANCI AL CORB, 000. 0037, 240.6pO0

TI ME WARNER JABLE INCOB80O,p00.1Q®41, L11f. 16
TI ME WARNER HNT 300, 0p0O0. 0®B53,0p4.]|30
TI ME WARNER T ELECOM #HEBDGOPO. OGK67, 5L2./50
TNK-BP FI NANJE SA 1,864, p00.10B82, p40Q. 00
TOLL BROS FI NANCE COR®9, 0p0.0G&F43, 1p8.]53
TRANSNEFT 2,483, p00.20®50, p02.50
TRANSNEFT 999, 0p0. 0®8B86, 5L2.]150
TRANSNEFT 356, 0p0. 00G00, 5p0.J0O0
TRAVELPORT | NC 190, 0p0.0@90, 0po.fjoo
TRINITY | NDUYTRI ES LE65,0p0. 0®B60, 8p3.|75
TURNI NG STONH CA$SI NOGEONTOpPO.O0OG®G13,8p0.J00
TXU AUSTRALI A 2,161,p00.20@®98, poOe6l. 37
TXU CORP 663, 0p0. 00G71,5F0.|68
TXU CORP 1,394, p00. ®B®5, 242 .|73
TYCO I NTL FI NANCE 580, 0p0. 002, 3p2.128
TYCO I NTL GRQUP §$A 330, 0p0. 0@B6BO, 6pS5S.|35
UNI TED RENTALS NA INC515,p00.10®B86, RP25.00
UNI TEDHEALTH |[GROWP 1 NL90, p00.1g@44, B66]. 34
UNI VERSAL CITY DEVEL®OPMTOPO. 06GB35, 0p0.|00
US BANK NA 2,052,p00.20®B00, p75.31
US STEEL CORH 365, 0p0. 0@B49, 3)V6.]190
US WEST COMMUNI CATI ONS25, p00.1g®65, F50.00
US| MI NAS COMMERCIAL 38D, 0Op0. 00GO05,38B2.150
VALE OVERSEAY LIMITE®D22, 0p0.0®23, 213.|35
VALERO ENERGY CORP 690,0p0. 0®B19, 6p7./56
VEDANTA RESOURCE$ P2C460, p00.2006t41, p50]. 00
VI ANT HOLDI NGS 357,0p0.0B44,5p5.]100
VIP FIN (VIMAELCOM)1, 760, pP00.10®B30, #00]. 00
VI STEON CORP |7 880, 0p0o.0@®42,0po0.|j00
VTB CAPI TAL SA 970, 0p0.0®74,8p0.]00
WACHOVI A CORHP 2,800, p00.3Q@MO9, F36[. 80
WDAC SUBSI DI ARY CORP465, 0p0. 0055, 2148. 5

WEATHERFORD IINTL|LTD535,0p0.0®G61, 4y7.|/68
WEATHERFORD IINTL|LTD255,0p0.0®62, 2[14.146
WEATHERFORD IINTL|LTD375,0p0.0@®&61, 110.|87
WEST CORP 265, 0p0o.0@®62, 3p0.|00
WHI RLPOOL CORP 155, 0po0o.o@76, 7p3.J00
WL LLI AM LYON |[HOMES 759, 0p0. 00693, 3p0.|00
WL LLI AMS COS |I NC 1,660, p00.10BO6, p28. 20
WI NDSTREAM CQRP 387, 0p0. 000, 545.100
WI NDSTREAM CQRP 1,143,p00.1ga@avr71,p75.00
WMC FI NANCE USA 260, 0p0.0®81, 549.158
WMG HOLDI NGS |CORP 1,734,p00.10r16, p60. 00
WYNN LAS VEGAS LIEC 1,100, p00.1Q®50, p0OoO]. 00

3215310, 7641 2@383.61,3%40f901.99
(25,776, B16[l, 769)
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53 .04 % 55 .14 %
BELL CANADA 785, 0p0. 0098, 0p2.]40
1 785, 0p0. 0098, 062.]40
(67,98bB, 9135)
0. L% 0. IL %
UNI BANCO( CAYMAN) 2,060,p00.20B35, b89. 80
1 2,060,p0020B35, p89gl. 80
(123,768, p02)
0. B % 0. B %
ALLIED | RISH|BANKS 335,0p0.0®B74,2p7.]06
BAYER AG 540, 0p0.0BO0O, 0KO.[00
BMW US CAPITAL LIC 1,835,p00.10®41, 76 81
CENTRAL EUR DI STR COR®4, 0p0. 0O®B86, 4P0.[00
DANSKE BANK 1,220,po00.10®16,B13.16
FOODCORP LTD 673,0p0.0®B46, 0B0.[00O
HBOS CAPI TAL |[FUNDI NG, 290, P00. ®®1, 8§ 5./00
| NG GROEP NV 1,045, p00. d®@O0, 150./00
NATI ONAL AUSTRAL|A BABIKO, P00 .20®O06, p57. 34
RABOBANK NEDHRLAND-EMAI®N, OP0O. 0®BO7, 7p7.|22
TELEKOM FI NANZMANAGEMEBTOPO. 00169, 3B4.|82
YI OULA GLASSWORKS$ SA548, 0D0. 0B334, 2B0.[00
1p 10,980,/000.000005,[/230. 41
(1,403, 6/65]717)
2. b% 3.0 %
BSKYB FINANCH UK|PLC, 306, pP00.10®B62, b53|. 71
DANSKE BANK AS 855, 0p0. 0®B62, 6p5.[00
YORKSHI RE POWER kI NANEE, 0PO. 0®B19, 3h1.[25
3 2,.896,.p00.20B44, b519. 96
(429, 124, p81)
0. b % 0. b %
JPMORGAN CHA9E 32,000,/00@40%92,/80p. 00
RED ARROW I NTL LEASIING29,/l00B60®22,[486.00
2l 69,329, [00®O0®L5,[286.00
(190,017, po4a)
0. I % 0. I %
28,293, 37,898
(27,991, B79, 898)
46,526,F25, 915
(45,906,Pp67, 915)

~ N~

—
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B
21 5 11 ( 21 11 10 )
5,791,934 10,479,669
5,484,312 29,811,362
1,235,861 2,156,525
2,219,125,616 2,064,973,390
101,347,245 16,871,982
2,310,422,867 2,494,568,453
16,709,343 77,022,360
19,708,078
53,120 49,070
99,714,953 84,086,553
4,910,166 4,751,528
3,778,506 1,949,348
4,788,282,001 4,786,720,240
4,788,282,001 4,786,720,240
96,334,107 12,865,418
76,869,446
17,540,795 19,378,942
198,876 192,535
5,966,241 5,775,972
44,758 40,230
196,954,223 38,253,097
196,954,223 38,253,097
7,016,318,285 6,459,647,337
2,424,990,507 1,711,180,194
1,680,645,539 1,571,389,142
4,591,327,778 4,748,467,143
4,591,327,778 4,748,467,143
4,788,282,001 4,786,720,240
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( 20 11 11 ( 21 5 12
21 5 11 ) 21 11 10 )

110,889 129,438
167,252,050 162,822,448
430,582,910 549,721,025
29,802,364 43,051,214
11,583,557 15,611,788
2,099,268 2,134,751
558,659,196 687,368,236
1,138,623 1,233,876
34,158,580 37,016,319
1,038,457 1,028,459
36,335,660 39,278,654
522,323,536 648,089,582
522,323,536 648,089,582
522,323,536 648,089,582
828,238 932,608
3,036,253,137 2,424,990,507
219,204,285 198,640,186
219,204,285 198,640,186
39,558,635 28,204,868
39,558,635 28,204,868
89,878,318 103,781,979

2,424,990,507 1,711,180,194
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(3)
20 11 11 21 5 12
21 5 11 21 11 10
20 11 11 21 s 21 5 12 21| 11
11 10
21 5 11 ) 21 11 10 )
7,016,318,/285 6,459, 647,337
55 6 10 55 6 10
2,424,990,/507 1,711, 180,[194
1 1
1 0.6544|1 0.7351
10,000 6,54 10,000 7,351
20 11 11 21 5 12
21 5 11 21 11 10
20 11 11 20 12 10 21 5 12 21 6 10
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(4)
« )
21 11 10
I
BRODER BROS CO 1,529 0. 600 0. 00
| ON MEDI A NETWORKS | NC2, 353 0. 00 0.00
ROYAL BANK OF SCOTL|AND 35]|0 8. 85 3,097.50
GMAC LLC 3} 59618 20, 86|6. 56
4 23,96l4.06
(2,156[,525
0. 0% 100] 0%
2,156], 525
(2,156], 525

~ A~
~—
—~
~
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21 11 10

188, 150, @96, 39(0, p12
UKRAI NE GOVERNMENT 30,00p, 006, 55p, 000
2 218,150,020, 940, p12
4. V% 4. B%
POLAND GOVERNMBENT 455, 0p0.600,5p0.|{00
REPUBLI C OF ARQENT|] NA10,0p0.883, 1p3.[32
REPUBLI C OF BRAZI L 101, 0p0. @30, 0B7.]150
REPUBLI C OF BRAZI L 908, 0p010084,P40.00
REPUBLI C OF COLOMB]J] A 704, 000.809,6p0./00
REPUBLI C OF COLOMBJ A 113,00p00.0Q@9,554./50
REPUBLI C OF COLOMBJA 112,0p0.006,5p0./00
REPUBLI C OF COSTA RI CA4,000.087,655.po0
REPUBLI C OF CRQATI A 183, 0p0. @02, 1p50.|/00
REPUBLI C OF DOMI NI CANNOO, OPpO. 0908, 00/0. PO
REPUBLI C OF EL |SALVMADS®R, 00|0. 081, 20/0. PO
REPUBLI C OF EL |SALVMADOR, 000. 062, 720.pO0
REPUBLI C OF | NOONEpPI A215,0p0.0280, 0p0./00
REPUBLI C OF | NOONEPI A46, 000.0@9, 680.po
REPUBLI C OF | NOONEPpI M82, 0p0.600, 9pP0.{00
REPUBLI C OF | NOONEPI A375,0p0.6862, 8[L2./50
REPUBLI C OF I NOONEPI A30,0p0.0@2,6YrV5./00
REPUBLI C OF LI THUANIA90,0p0. 089, 9P4./00
REPUBLI C OF PANAMA 218, 0p0.Q2@a4,1p0./00
REPUBLI C OF PANAMA 116, 0p0. @61, 9p0.]100
REPUBLI C OF PANAMA 242, 0p0.G68683,3p5./00
REPUBLI C OF PERU 148, 0p0. @08, 3#40.]00
REPUBLI C OF PERU 809, 0p010075,p70.00
REPUBLI C OF PHI|LIPPI NEISO, 0P0. 0Q@7, 0p0./00
REPUBLI C OF PHI|LI PPI NEISS, 0p0. 0@9, 8p5.[31
REPUBLI C OF PHI|LIPPI NE24A, 0P0. Q@4, 4p0.{00O0
REPUBLI C OF PHI|JLI PPI MEISL, OpO0. @67, 7)y1./80
REPUBLI C OF PHI|JLI PPI NIE6S3, 0p0. @@8, 6p7./50
REPUBLI C OF PHI|ILIPPI NES, 00]O. 01030, 585./00
REPUBLI C OF TURKEY 254, 0p0.Q@8, 180./00
REPUBLI C OF TURKEY 79, 000.087,492.pO0
REPUBLI C OF TURKEY 55, 000.063,66[2.p0
REPUBLI C OF TURKEY 134, 0p0. @86, 1y7.]150
REPUBLI C OF URUGUAY 143, 188. 066, 4B2.|189
REPUBLI C OF VENEZUELALOO, OpO. 086, 92/15.p0
REPUBLI C OF VENEZUELAI79,59p0.0@65,5p3./25
REPUBLI C OF VENEZUELA79,0p0.003,217./50
REPUBLI C OF VENEZUELA318,00p0.0Q2@21, 0L0./00
REPUBLI C OF VENEZUELAS80,0p0. 008, 450./00
REPUBLI C OF VENEZUELAS55,0p0. 006, 9p0./00
REPUBLI C OF VENEZUELAS56, 000.089, 480.po0
REPUBLI C OF VENEZUELALO7, O0pO. 058, 85/0.po0
RUSSI AN FEDERATI ON 140, 0p0. @5, 704.]100
RUSSI AN FEDERATI ON 413,6p0. @868, 0pP9.[{76
UKRAI NE GOVERNMENT 172,0p0.@@83, 1p0.J0O0
4510,321,|]288, a@3,/|50p. 33
(1,002, 803] 684)
21.]11% 21.19%
CANADI AN GOVERNMENT] 18, 000.0@9, 03/5. 18
1 18, 000.0@9, 035. 18
(1,621,6pP6)
0. P% 0. P%
REPUBLI C OF BRAZI L 2,301,po@, 009, p23.19
REPUBLI C OF BRAZI L 993,0p0100@0O03, #71. 25
2l 3,294,p0G6,0@023,0p94. 44
(170, 791,774)
3. % 3. V%
BUNDESREPUB. DEUTSCHLANDS, OPO. 0@ 6, OFO0.[{64
BUNDESREPUB. DEUTSCHLAND, 0p0. 868, 715./20
FRENCH TREASURY 175,0p0. @05, 9P1.]172
FRENCH TREASURY 560,0p0.6680, 6p1./]52
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NETHERLANDS GOVERNMEINTL60, P92, @67, hog. 97
REPUBLIC OF ARJENT| NA358, 9P5.2R9, 0F3./99
6f 3,217,p138,387,bp39.04
(454, 3314,P76)
9. b % 9. b %
UK TREASURY 230,0p0.Q@9,8p8.|06
UK TREASURY 96, 170. 01005, 9p7.|41
2 326, 170.665,8p5.]47
(53,675, §13)
1. 1% 1.0 %
TURKEY GOVERNMENT 1,159,poa,6a1,p60. 00
11 1,159, poa,6e1,p60. 00
(80,82L, 474)
1.7 % 1.8%
HUNGARY GOVERNMENT]| 42, 310,/0@Q, 060,|365.00
HUNGARY GOVERNMENT|117, 150|000, 263] 9¢§5.25
HUNGARY GOVERNMENT]| 6,370,p06,667, ho(. 91
3(]165,830/ 066, 001]841. 16
(78, 98B, 051)
1.7 % 1.7 %
2,064,973 390
(1,843,033} 378)
EURASI AN DEVELJPMENT 1B8%N 0pPO. @87, 4B7./30
1 182,0p0.067, 4B7./30
(16,871, 982)
0. I % 0. I %
16,871, 982
(16,871, 982)
ACCO BRANDS CORP 20,000.0@1,500.p0
AES CORPORATI ON 100,0p0.0Q01,5p0./00
AES CORPORATI ON 15, 000.005, 26/2.50
ALBERTSON' S | NG 75, 000.064,875.p0
ALBRI TTON COMMUNI CATI @6S00[0. 082, 300. PO
ALFA BOND | SSUANCE 100, 0p0. 007, 500.p0
ALI ON SCI ENCE AND JTECB5C000.0@4, 150.p0
ALLEGHENY ENERQY SPPPEZS, 000.082, 459. 42
ALLIED WASTE NJRTH| AMEORI, 0PO0. @Q0, 5p0.]00
ALLI SON TRANSMI|SSI DN 35, 000.085,525.p0
ALLTEL CORP 65, 000.007, 215. 7
AMC ENTERTAI NMENT | NC50, 000. 062, 000. PO
AMERI CAN EXPREYS 190,0p0.0Q05,9p4.|28
AMERI CAN TOWER |CORP 35, 000.088, 150.p0
AMKOR TECHNOLOQI ES| I NZO, 000. 003, 150.p0
AMR CORP 83, 000.061, 4200.p0
AQUILA | NC 45,000.062, 233.P5
ARAMARK CORP 90, 000.000, 112.p0
ARCELORMI TTAL 130,0p0.064,53.]01
ARCH WESTERN FI|[NANECE BG6CO0O00.0B83,950.p0
ASSOCI ATED MATHRIALS BNSO000.003, 200.p0
AT&T CORP 54, 000.069, 995. 2
AT&T | NC 189,0p0.Q00,8b7.|48
ATF BANK 142, 0p0.0G4, 9p0.[/00
AUTONATI ON | NC 15,000.004, 193.[5
AVAGO TECHNOLOQI ES 35, 000.086, 793.J5
AVIS BUDGET CAR RENTAGO, 000.0@4, 437.F0
BACM 2007-5 A4 340,0p0.@81,959.]07
BANK OF AMERICA CORP 205, 0p0.Q@a3, 1p5./69
BAUSCH & LOMB 75, 000.007, 437.pb0
BEAR STEARNS Cd 45,000.0@86,057.p5
BERRY PLASTICS |HOLPI NGO, 00/[0. 086, 70[0.po0O
BHP BILLITON FIIN UBA BUDPOOO. 0687, 920.B0
Bl OMET | NC 80,000.087,800.p0
BOMBARDI ER | NC 100, 0p0. 007, 500.p0
BOMBARDI ER | NC 100,0p0.0Q01,5p0./00
BOYD GAMI NG 30,000.0@9, 700.po
BRI TI SH TELECOM PLE 28, 000.060, 09/3.06
BRODER BROS CO 16, 244.001, 858. 012
BSCMS 2006-T24 |A4 285,0p0.0684, 8B3.|32
BURLI NGTON COAT 20, 000.0@0,650.p0
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CABLEVI SI ON SYSTEMp CIROP, OPO. @Q@6, 3p0.|0O0
CANADI AN NATL RAILWAY76,000.082,632.p1
CASE CORPORATI gN 15, 000. 0@4,587.p0
CASE NEW HOLLAND I NC 105,0p0.203,687.]150
CATALENT PHARMA SOLUTBON793.0681,825.p4
CBS CORP 95, 00/0. 01005, 9L9./58
CCH | /CCH | CAPI TAL 11010, 0pO0O. 0200, 12|5.pO0
CCH | HOLDINGS [LLC] 1123705 0p0o. 0@, 30p. QO
CENTERCREDI T | NTERNATIS5CGN 0OpO0. @@a0, 6p8.]180
CHAODA MOD AGR 91, 000.089,180.po
CHESAPEAKE ENERGY 110, 0p0. @05, 3P5.]100
CHESAPEAKE ENERGY 135,0p0. @2@6,5p2.]150
CIl TI GROUP | NC 100, 0p0. @02, 180.]160
CIl TI GROUP |1 NC 118, 0p0. 0@3,442.]151
CIl TI GROUP SEVERSTAL 76, 000. 007, 615.p0
CITIZENS COMMUNI CATTI ORS5, 00l0. 0@3,87[5.po0
CLEAR CHANNEL 180, 0p0O. 088, 20[0. PO
CLEAR CHANNEL 85, 000.0864, 000.pO0
COMM 2007-C9 A4 138, 0p0. @@4,5p5.142
COMMONWEALTH BANK AUSZRA0QO0.0@2, 810.PpP7
COMMUNI TY HEALTIH SKYSTIEIMS 0OpO. @6, 6f2.]50
COMPLETE PRODUQT CPX 25, 000.0@3,812.pO0
COMPUTER SCI ENJES LCORP5, 000. 068, 64/4.B5
CONAGRA FOODS I|NC 2,00p.002,178. 179
CONAGRA FOODS I|NC 19, 000.0Q@0, 32/7. P8
CONTI NENTAL Al RLINES 6NC000. 064, 750.pO0
CONTI NENTAL AI RLINES BRC97/6. 731, 140.Pp1
COUCHE-TARD 53,000.063,530.po
COUNTRYWI DE FI NANC| AL3BO00J0O. 0385, 18{4.p7
CREDI T AGRI COLH SA 110, 0p0. @05, 6[L5.]150
CRI CKET COMMUNI[CAT] ONISOO, OpPpO. 005, 50[0. poO
CRI CKET COMMUNI[CAT] ON30, 00jO. 0O@9, 80[0.pO
CROWN AMERI CAS 55, 000.065,825.p0
CRUM&FORSTER HLIDG LCORR5, 000.0@2,63]7.pO0
CSC HOLDI NGS 1 NC 10, 000.0@0, 350.pO0
CSC HOLDI NGS 1 NC 100, 0p0. @02, 0p0O.|J0O
CSFB 2004-C3 A5 250, 0p0.260, 1y0./135
CSMC 2006-C4 A3 315, 0p0.0261, 4B3./80
DAl MLERCHRYSLER NA| HLB&G, 000. 082, 64/1. |6
DAVI TA | NC 100, 0Op0O. 009, 25[0.poO
DEAN FOODS CO 50, 000.0@8,500.po
DI GI CEL LI MI TED 114, 0p0. @06, 5p5.]100
DI RECTV HOL [/ HIN 160, 0p0. 264,8p0.|00
DOLLAR GENERAL [CORP 30, 000.082, 775.po0
DR HORTON 80, 000.0@07, 200.pO0
DYNEGY HOLDINGY INC 100,0pO0. 003, 00l0.pO
DYNEGY HOLDINGYS INLC 115,0p0. 095, 16/2.Pp0
DYNEGY- RSTN DNKM 60, 000. 067, 000.pO0
E* TRADE FI NANCI|AL CORPO, 000. 008, 00/0.pO
EASTMAN CHEMI CAL 30, 000.0680, 25[1.BO
ECOPETROL SA 75, 000.082, 12[5.p0
EDI SON MI SSI ON |[ENERGY1L 45, 0p0p0. 083, 943.{75
EDI SON MI SSI ON |[ENERGYL 15, 0p0. 089, 987.pO0
EL PASO ENERGY 55, 000. 064, 948.p8
ELAN FIN PLC 110, 0p0. @00, 0p0O.|J0O
ELECTRONI C DATA SYPTEMS, 000. 066, 493.PpO
EMBARQ CORP 65, 000. 000, 28|7. |5
EMPRESAS PUBLI Qg MEPDELL4S5N 0pO0O. 068, 5Pp3./75
ENERGY FUTURE HOLD|] NGSO, 00|0. 0@1, 00l0. pO
ENERGY XXI GULH COAST3DNOOO.O0Q@4,900.pO0
ENTERPRI SE PROOUCTpHP OBEBEROOO.O0@7, 20/0.pO
ERP OPERATI NG LP 27,000.00@7,525.B3
EVRAZ GROUP SA 172,0p0. @268, 3#5.]00
EVRAZ GROUP SA 114, 0p0. 001, 1p0.]100
EXPEDI A | NC 15, 000.0@05,975.po0
FAI RPOI NT COMM |13. 125%9, 08]7. 006, 22|]5. 49
FIFTH THI RD BANCORP 40, 000.0@1, 359.p2
FI RST DATA CORH 85, 000. 009, 26]2.pO0
FI RSTENERGY CORP 1,00p.001,07p. 84
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FLEXTRONICS I NTL LD 50,000.0@9,625.po

FORD MOTOR CREQIT LO170,0p0. 086, 4p0.f00
FOREST OI L 115, 0p0. @08, 1p0.J0O
FREEPORT- MCMORAN CgEG 140, 0p0p0.0@9,8p0./00
FREESCALE SEMI JONDUCTIGBRS, 0pPO0. 061, 7p0.{00O0
FREESCALE SEMI JONDUCTODR, 00|J0. 0O@9, 35/0.pO0
GAYLORD ENTERTAI NMENT55, 00/0. 066, 37/5.pO0
GAZ CAPI TAL SA 119, 0p0. @633, 8p3.|110
GAZPROM 361, 0p0.GC@d4, 755.]100
GAZPROM 296, 0p0.2a66, 7V0.]100
GAZSTREAM SA 44,424.9@5, 091.p7
GCCFC 2007-GG11 A4 350, 0p0.GB08, 343./170
GEOPHYSI QUE- VERI TAPB 40, 000.0689,600.pO0
GEOPHYSI QUE- VERI TAP 10, 000. 009, 90p.QO0
GEORGI A- PACI FI @ 40, 000.0@0, 400.poO0
GEORGI A-PACI F1 G 30, 000.0680, 07/5.po0
GMAC LLC 46, 000.0689, 330.pO0
GOLDMAN SACHS QJROUP 1ING3, 0p0. QQ@4, 70 4.144
GOODYEAR TI RE 63, 000.063, 945.po0
GOODYEAR TI RE 70, 000.001, 22(5.p0
GREEKTOWN HOLDI|INGS| 103085000. 006, 07p. 00
GSC HOLDI NGS CAdRP 50, 000.061,500.po0
GTL TRADE FI NANCE NCL36,0p0. @@a0, 4p0.|100
HANGER ORTHOPEDI C 25, 000.0@6, 437.pO0
HANSON AUSTRALIJA FUNDBRGOOO. 082, 86/7.p0
HANSON PLC 23,000.0@1, 058.BO
HARRAHS OPERATIING LO BBC00OO0O. 0QO0, 16/0.pDO
HARRAHS OPERATIING LCO FBCO00OO0.067,852.p0
HARRAHS OPERATIING LCO BbBCOOO0.0@8,825.p0

HARRAHS OPERATIING O IBNQOOpP. 003, 06p.00

HARRAHS OPERATIING LO #DNCO00O0.0G80, 20[0.pO

HCA | NC 137,0p0. @681,8p2.|150
HCA | NC 85, 000.082,66]2.p0
HCA | NC 170, 0p0. @67, 2p0.]100
HERCULES OFFSHQR HERQ 04, 000.004,5pP0./00
HERTZ CORPORATI|ON 90, 000. 090, 45[0.poO
HESS CORP 25, 000. 00680, 23]4. 44
HEXI ON US FI N 30, 000.0@2, 350.pO0
HI LCORP ENERGY/|FI NANCEB5, 00/]0. 083, 16/2.pO
HSBC HOLDI NGS RLC 250, 0p0.0269,0p1.|150
HUNTSMAN | NT LL|C 15, 000.0@04, 32/5.pP0
| ASI S HEALTHCARE 50, 000.061, 250.po0
I LFC E- CAP 100, OpO. 0407, 00[0. poO
I NEOS GROUP HOLD PLC 78, 000.0@2,900.pO0
I NEOS GROUP HOLD PLC 544, 0p0.601,9p0.]00
| NMARSAT FI NANQE PLC 75, 000.006, 875.pDO0
I NTL LEASE FI NANCE| CORP, 00[0. 0@8,572.B4
I NTL STEEL GROUP 135,0p0. @0, 7p8.]182
| ON MEDI A NETWJQRKS| I NG, 53p.00 0. B5

| RON MOUNTAI N [I|INC 50, 000.0@8,875.po0
JEFFERSON SMURHKHI T B. 250, 000. 0868, 750.pO0

JOSTENS | H CORHP 40, 000.0@0, 300.pO0

JPMCC 2005-CB13 A4 390, 0p0.GB89, 3L6.|/56
JPMCC 2006-CB16 A4 200, 0p0.Q00O1, 4p2./38
JPMCC 2007-C1 A4 144, 0p0. @0, 3444.]195
JPMORGAN CHASE 115, 0p0.0Q@2, 312.]196
JPMORGAN CHASE 100, 0p0. @09, 7B3.|50
KAZMUNAI GAZ FI NANCE SWwB, 0p0.G680a6, 5p0./00
KEYSTONE AUTOMQTI VE OPRPEROOO. 04, 10/0.pPO
KI NDER MORGAN HI N 25, 000.0@3,93[7.pO0
L-3 COMMUNI CATI|ONS| CORP, 00]0. 002, 15/0.pO0
LBUBS 2006-C6 A4 175,0p0. @60, 4449.124
LBUBS 2007-C1 A4 350, 0p0. 286, 5y1.]170
LEHMAN BROTHERY 6.B7585,000.0@3,812.p0
LEVEL 3 FIN I NG 75,000.065,625.po0
LEVEL 3 FI N I NG 70, 000.068,537.p0
LEVI STRAUSS & |CO 27,000.00@7,675.po0
LI BERTY MEDI A QORP 30, 000.0@8,125.po0
LIBERTY MUTUAL |GROUP 55, 000. 063, 86/1.p1
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LI BERTY MUTUAL |GROPYP 30, 000.0@4, 750.pO0
LI MI TED BRANDS 55,000.062, 250.p0
MACYS RETAI L HLDGS]| I NG5, 000. 083, 25/0.pO0
MACYS RETAIL HLDGS|I N€O, 000. 0GB7, 20l0.pO
MARI NER ENERGY 42,000.0@6,515.pO0
MASCO CORP 40, 000. 0687, 626. 48
MGM MI RAGE 40, 000.0687,600.pO0
MGM MI RAGE 152, 0p0.@a0@a5,9p0.]00
MI CHAELS STORESY§ | NC 30, 000.06860, 00|0.pO
MI CHAELS STOREY | NC 30, 000.0@9,100.pO
MI RANT AMERICAS GENERLOO, OpO. 00, 00jl0. pO
MLCFC 2006-4 AM 350, 0p0.260, 9B2./50
MLCFC 2007-9 A4 140, 0p0. 003, 8pP4.|134
MLMT 2008-C1 A4 165, 0p0. @80, 1p2.]00

MOHEGAN TRI BAL |GAM]| NG45, 000. 080, 15/0.pO0

MOMENTI VE PERFQRMANCE22, 23]3. 008, 00/8. |3

MOSAI C CO 105, 0p0. 002, 882.|135
MOTOROLA | NC 40, 000.086, 26|/6.pP8
MSC 2005- HQ6 A4A 325,0p0.068BRA0, 2p9./52
NATI ONAL OI L WELJL 25, 000.00a5, 414.p2
NATI ONWI DE MUTUAL NSIUIRDOA 0pO0. @023, 0p7./01
NEWFI ELD EXPLORATI DN €&, 000. 085, 26/2.p0
NEWMARKET CORP 30, 000.0@9,100.pO0
NEWPAGE CORP 40, 000.0@7,400.pO0
NEXTEL COMMUNI JATI DPNSL10, OpO. 08, 03/7.PpO
NOBLE GROUP LTDO 195, 0p0.2@a3, 0B7.]150
NOBLE GROUP LTDO 100, 0p0. @00, 8P4.]00
NOBLE GROUP LTD 159, 0p0.@67,6pPp6.]151
NOVELI S I NC 70, 000.063,525.po
NRG ENERGY | NC 140, 0p0. @387, 9p0.|100
NRG ENERGY | NC 110, 0p0. @08, 3p0.|0O0
ONCOR ELECTRI C [DEL|] VERY, 00/0. 0Q@7, 07[2. ]2
ONCOR ELECTRI C |DEL| VERY¥, 00/0. 033, 56[4. B3

OWENS BROCKWAY |[GLABS 125, 0p0.2@4, 3y5.]100

OWENS CORNI NG 35, 000.084,55[8.09
OWENS CORNI NG 40, 000.0@3,504.p09
OWENS CORNI NG 40, 000.0685,919.p4

PEABODY ENERGY [CORP 155, 0p0. @67, 70L2.]150

PETROBRAS I NTL |[FIN]J]CO 40, 0p0. 082, 8#2./84

PETROHAWK ENERQY 33,000.064,320.pO0
Pl ONEER NATURAL RECOUBEEOOO0.0G82,637.pO0
PLAI NS EXPL & HROD 50, 000.0@9,625.po
PLASTI PAK HOLDI|INGS 25, 000.004,875.po0
PNC FUNDI NG CORP 37,000.088, 20[2.16
QUEBECOR MEDI A 100, 0p0. 007, 00|]0. PO
OQWEST CAPI TAL HUND| NG90, 0p0. @90, 0po0.]j0O
R. H. DONNELLEY |CORP6.885000.002, 40p. 00
R. H. DONNELLEY |CORP6.8B%45000.004,32p.060
R. H. DONNELLEY |CORP8.8@85000.004,80p.00
R. H. DONNELLEY |CORPS8.186755, 0p0O. 0103, 20/0. pO
RABOBANK NEDERLAND 100, 0p0.@a@4, 0PpO.J0OO
RAI NBOW NATL SRHRVCS 30, 000.0680, 45[0.po0O
RAI NBOW NATL SRHVCS 19, 000.0@9, 87|8. 1[5
RANGE RESOURCES CORP 45, 000.0@5, 225.p0
RBS GLOBAL&REXNORD 35, 000.00684,125.pO0
REGENCY ENERGY |[PARITNER3, 000. 063, 430.pO0

RESI DENTI AL CARI TAL LU3G, 0p0. 203, 3B3./39

REYNOLDS AMERI AN NC60, 00[0. 065, 440.Pp2

RI O TINTO FI NANCE PUSA53,0p0.081, 382./23

RI TE Al D CORP 25, 000.0Q00, 875.po
RJ REYNOLDS TABACCpPp HBD, 000. 087, 30/1.J6
ROYAL CARIBBEAN CRUI SES, 00]0. 060, 500.pO
RRI ENERGY | NC 65, 000.063, 212.pO0
RRI ENERGY | NC 55, 000.063, 350.po
RS FI NANCE 100, 0Op0O. 005, 25[0.poO
RUSSI A AGRI CULTIURE|[ BMNKS, 0p0. @81, 2yY5./00
RUSSI A AGRI CULTIURE|[ BANKL, 0Pp0. 283, 3p1./25
RUSSI A AGRI CULTIURE| BA3NdK6, 0p0. B68, 4p0.{00O0

SARA LEE CORP 61, 000.065, 602.PpP9
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SBARRO 1 NC 35,000.0@8,000.po0

SEAGATE TECHNOLOGY| HDIDDO, OPO. @02, 0p0O.|J0O

SELECT MEDI CAL |CORP 45, 000.0@2,412.pO0

SEMPRA ENERGY 145, 0p0. @68, 4p7.|171
SENSUS METERI NG SYPTEMS, 00/0. 065, 13[]7.pO0
SEQUA CORP 20, 000. 007, 600.pO0
SERVI CE CORP | NT 55, 000.063, 76[2.p0
SEVERSTAL OAO 241,0p0.0Q2@3, 1p8.|175

SI ERRA PACI FI C |POW . 082, 01{6.pP3

o
o
(e}
o
N
T

(@)
o

3
SI X FLAGS I NC 9.62p% 3
1
6

SI X FLAGS OPERATI ON12 16/0. PO
SLM CORP , 068, 06/3.p60
SOUTHERN PERU 100, Op0O. 0909, 93[{7.PpO
SOUTHWESTERN ENERG)Y CO®O0, 00/0. 0QO0, 60[0.pO
SPRI NT CAP CORHP 75, 000.065,500.po0
STANDARD PACI FI|C EFCROW, 00l0O. 0@9, 85[0.poO
STATER BROTHERY HLPGS25,000.0@5,125.pO0
STATI ON CASI NOY 6.p2590, 000.002, 02p.00
SUNGARD DATA SYSTEM 45, 000.0@85,506.pP5
TECK RESOURCES 35, 000.0689, 33]1.PpP5
TECO FI NANCE | NC 55, 000. 069, 16|5. 48
TEREX CORP 20, 000.008, 200.pO
TESORO CORP 50, 000.0@9,500.po
TESORO CORP 35, 000.0861,500.po0
TEXAS COMP ELEQ HOLD 43, 000.061, 067.p0
TEXTRON FI NANCIJAL [LORP4, 000. 003, 98[2.Pp4

TEXTRON FI NANCIJAL LCORP4A, 00p. 003,92p.0Q90

TI ME WARNER CABLE NC95, 00/0. 01009, 1y1./81
T1I ME WARNER ENT 27,000.0061, 77/0.B8
TI ME WARNER TELECOM HBBGOOO. 085, 96[2.p0
TNK-BP FI NANCE |SA 100, 0p0. @01, 0po0.|J0O
TOLL BROS FI NANCE [ORB4,000.062, 18[3.Pp7
TRANSNEFT 185, 0p0. @07, 4B7.]50
TRANSNEFT 142, 0p0. @69, 7p0.]100
TRAVELPORT |1 NC 15, 000.005, 00/0.poO
TRINI'TY | NDUSTRIES|LE30, 00/0. 0@9, 66|]2.p0
TURNI NG STONE (JQASI NO EBTO0OO0O.O0@4,550.po
TXU AUSTRALI A 183, 0p0. @204, 6)8.]132
TXU CORP 48, 000.064, 140.B6
TXU CORP 93,000.0@3, 71{4. 18
TYCO I NTL FINANCE 70, 000.084, 76/0. b2
TYCO I NTL GROUBR SA 25, 000.0Q@7,322.B7
UNI TED RENTALS |NA NCLO5, 0p0O. 0906, 07]5.pO0
UNI TEDHEALTH GROUP]| I NZO, 000. 0@3, 19/8.p2
UNI VERSAL CITY |[IDEVELORPMTO0O0O. O0O@5, 00/0.pO
US BANK NA 250, 0p0.0280, 3B3./125
US STEEL CORP 30, 000.0@8, 71{5.p1
US WEST COMMUNI|CAT] ONIS20, OpO. 0909, 600. pO
US| MI NAS COMMERCI AL L1TODD, 0pO0. @04, 750./00
VALE OVERSEAS LI MITED67, 00/0. 067, 088.p7
VALERO ENERGY (JORP 55, 000. 065, 335. B2
VEDANTA RESOURQES pPLC92,0p0.0@00,5p0./100
VI ANT HOLDI NGS 29, 000.0@7,985.po
VIP FIN (VI MPELCOM 100, 0p0. @04, 0p0.|J0O0
VI STEON CORP 7 60, 000. 006, 500.pO0
VTB CAPI TAL SA 100, 0p0O0. @00, 5p0.]0O0
WACHOVI A CORP 227,0p0. 084, 0pPp3./166
WDAC SUBSI DI ARY CORP 45, 000. 005, 34B. 15
WEATHERFORD | NTIL LITD 50, 000.062,4714.pb5
WEATHERFORD | NTIL LD 25, 000.0@5, 707.BO
WEATHERFORD | NTJIL LD 35, 000.0@3,037.p1
WEST CORP 20, 000. 009, 800.pO0
WHI RLPOOL CORP 20, 000.00@2,812.po0
WLLLIAM LYON HQMES 53,000.084,450.po0
WI LLI AMS COS | NC 130, 0p0.0@1,4y5.]110
WI NDSTREAM CORHPA 26, 000.0@6, 91/0.pO0
WI NDSTREAM CORHPA 114, 0p0. 2006, 8p0.|100
WMG HOLDI NGS CQgRP 120, 0p0. @208, 8p0.J0O0

WYNN LAS VEGAS |LLC 80, 000. 006, 400.pO0
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XEROX CORPORATI 45, 00]0. 7. H6
828, 048 ,]2 58 . 47
( 43} 215)
12 % 1 %
BELL CANADA 63, 00 8. B2
63, 00 8. B2
, 27 6)
L % |l %
Al B UK 1 LP 50, 00 0.poO
BAYER AG 41, 00 6.pDO0
BMW US CAPI TAL 145, 0 B 7 .40
CENTRAL EUR DI § CORP2, 00 0.pO
DANSKE BANK 90, 00 8. P2
FOODCORP LTD 53,00 0.poO
HBOS CAPI TAL FU NG BB, 00 7.p0
Il NG GROEP NV 85, 00 0.pO
NATI ONAL AUSTRA B AINBKOD , O D 4 |70
RABOBANK NEDERL EM® B, 00 0.3
TELEKOM FI NANZWM GEMEBIT O O 5. 15
YI OULA GLASSWOR SA 77,00 0.poO
P 956, 0 P 9 |50
(117,070, 199)
b % b %
BSKYB FI NANCE U | C 103, 0 6 0./20
DANSKE BANK AS 85, 00 5.p0
YORKSHI RE POWER NANEER, 00 1.R5
243, 0 1 6 .|45
B, 716 3)
V % B %
68| 453
68| 453)
13} 825
7 3

~ N~
— N —
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