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14,443, (032,551 , 460
20 5 27
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89,6609 |, 816
52,343 , 182
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4 5,225, p06G. 604, F53. 97
(550, 341,p23)
5. L% 5. B %
CANADI AN GOVERNMENT 1, 500, 1,.666, 650. 00
1 1,500, 0,666, 650. 00
(129,948,F00)
1.0 % 1.0 %
MEXI CAN BONOS 27,000,020, aB0.,/]90p. 00
MEXI CAN BONOS 3,697,/08.,.063,p643. 15
MEXI CAN BONOS 7,600,p00,003, B92. 24
3|38, 297,768, 008./25h. 39
(273,6809,p73)
2. 6% 2. b %
BUNDESREPUB. DEUTSCHRARBRL, po@, BT 4, B17. 13
BUNDESREPUB. DEUTSCHUARNDO, 0@, @5, y40. 00
BUNDESREPUB. DEUTSCHUMARNDO, pO@., A®1, f24.00
BUNDESREPUB. DEUTSCHILAKDO, pO@, @8, 592. 00
BUNDESREPUB. DEUTSCHUARDO, P0G, A0D4, B56. 00
BUONI POLI ENNAL|]l DEL,DBS, poa,ad5, pod. 00
6|17, 121,/l0008.0@9.|82B. 13
(2,453, 6/00] 804)
22.18 % 23.]5 %
UK TREASURY 1,500,p00.660, B10.50
UK TREASURY 1,000,p00,086,§98.00
2l 2, 500,p0@.,. 6@7, Log.50
(386, 6809, p09)
3. 6% 3. 7 %
SWEDI SH GOVERNMENT |23, 000,/l02@., 609.,|26p. 00
SWEDI SH GOVERNMENT |30, 000,/08@., ®@1,[]10p. 00
2]53, 000,/l060., @B0.,[]36p. 00
(694,907, B56)
6. 6% 6. F %
NORWEGI AN GOVERNMERNIT5, 000,/00G, 0@9,/90F. 00
115, 000,/l006G., 0@9,|90p. 00
(209, 193,pb79)
1. D% 2. D%
NEW ZEALAND GOV[ERNMEN®BO, O0pPO. 0BO9, 769./80
11 760,0p0.069, 7659./80
(40,51p, 984)
0. k% 0. I %
REPUBLI C OF SOUTH ABRWGA, POB.BB6, L11. 65
REPUBLI C OF SOUTH ABRWGA, PO0B.,0A3, f3d. 80
2l 6,000, D00, @69, B4a. 45
(70,008, 592)
0. F % 0. F %
5,306, 455|020
(4,808, 8091] 820)
FH 30YR GOLD 4, 011,p98.3@1,Pp80. 30
FNMA 4,818,828, 806, b63. 44
FNMA 30 YR 585, 9B5. 4589, 165./93
FNMA 30YR MEGA 4, 677,714,084, po0d. 39
FREDDI E MAC 4,000,p0@, 088, §50. 00
5/118, 093,516, BB9,|96HK. 06
(1,772, 374] 126)
16.15% 17./0%
| NTL FIN CORP 11,630,/000,@06,/94. 17
111,630,000, @06,/94. 17
(110, 715, p43)
1. D % 1. L%
1,883,089 6609
(1,883,089 6609)
AETNA | NC 500,0p0.B803, 764./00
Al FUL CORPORATI|ON 481,000.0261, 4p3.]43
ALLSTATE CORP 735, 0p0. @09, 8B8.|59
AMERICAN ELECTRIC POWBR, O0pO. @25, 6p8.[50
ANZ NATI ONAL INTL NZ195,0p0.0a®83, 7p5./10
AT&T | NC 760, 0p0.6@7, 4P7.|88
BACM 2007-5 A4 960,0p0.GB@6, 1B9.|00
BANK ONE CORP 530,000.@09, 442.|24
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BARCLAYS BANK P|LC 775,0p0. ®06, 819 .57
BAXTER | NTL 290, 000. @02, 0L2./46
BSCMS 2006-T24 |A4 600, 000. B®1, 0pPO .14
BSKYB FI NANCE UK PLCB800,0p0.®63, 7p8./40
CADBURY SCHWEPPIES US6KIONOPO. 6GO®5, 117.]125
CANADI AN NATL RESOVURCRS, 0p0. 004, 810.]12
CANADI AN PACI FIJC PR CO0, 00]0O. 006, 2318.Pp1
CAPI TAL ONE FI NL 109, 0p0. 04, 342.DpO
CI SCO SYSTEMS [I|NC 611, 000. ®a 7, 6y 8./84
CIl TI GROUP | NC 100, 0p0. 0wW1, 81{9.Pp0O
COMCAST CORP 800, 0p0. ®@0, 424 ./100
COMPUTER SCI ENCES €ORRS5, 0p0. 369, 889.]03
CONAGRA FOODS [I|NC 232,0p0. 228, 348.|/78
CONAGRA FOODS [I|NC 368, 000. @23, 116./14
CONSUMERS ENERGY CMS600, 000.0607,684./20
CONSUMERS ENERGEY CMS340,000.208,9pP6.]130
CSMC 2006-C5 A3 600,0p0.3BB34,0pP1./68
DAl MLERCHRYSLER NA|HRBG, 0pO0. @61, 5p0.({75
DOW CHEMI CAL 75,000. 065, 23[4. 7
EASTMAN CHEMI CAJL 351, 000. a2, 746./26
ELECTRONI C DATA SYPTHEHUS, 0pO0. BB9, 5SPp3./180
ERP OPERATI NG L|P 275,0p0.004, 798.|/57
GENERAL ELEC CAP CPOPRBOO,000.0aQ5,489.120
GOLDMAN SACHS GROUP R2EBC, 000. @85, 2Y5.]199
GOLDMAN SACHS GROUP INL 00j0. 008, 252.p2
HSBC HOLDI NGS P|LC 825, 000. @67, 1p7./35
HUTCHI SON WHAM |I NT 800, 000. ®31, 81 6./00
I LFC E-CAP 890, 0p0. B28, 6p9./20
| NDI ANA MI CHI GAN PODWFRO, 0pO0O. 686, 0L6.]120
JOHNSON(S. C) & S|ON N600, OpP0O. @06, 7p4./60
JPMCC 2006-CB17]| A4 840, 0p0. @3, 981 .37
KRAFT FOODS | N( 290, 000. 268, 0y 4./48
LBUBS 2006-C6 Al4 455, 09p0. @208, 8JL6.140
MI DAMERI CAN ENERGY 800, 0p0.®22, 0y3.|/60
MI ZUHO FI NANCE(|[CAYMABYPO, 0pO.06GB7, 3p4./100
MOTOROLA | NC 159, 0p0.0a@6,5p1./89
MUFG CAPI TAL FIIN 1| LBDO,0p0. @05, 181.{00
NB CAPI TAL TRUST 1Y 430,0¢0.03@8,2p2.]160
NEWS AMERI CA | NC 800, 000. 0OO8, 269./60
PNC FUNDI NG COR[P 690, 0p0.@®B7, 219 ./30
PUBLI C SERVICE |[COLDRADO, O0pO.@®1,540./00
RESONA BANK LTD 564,0p0. A5, 3y0.|/18
RESONA PFD GLOBAL $EG6GS7,0p0. 324, 963./36
ROYAL BK OF SCQT GRP &Q,CO000. 0@1, 42[7.PpP2
SARA LEE CORP 592, 000. 603, 491 .13
SCOTLAND I NTL FI N 450, 000. 305, 948.100
SUMI TOMO MI TSUI|] BANKIKSKNG, 000. @08, 468.190
TELECOM | TALI A |[SPA 400, 000.06862, 0p0.|0O0
TRANS- CANADA PI|IPELINRSO, O0pO0O. QaQ8, 9B5.|75
TXU AUSTRALI A 830, 000. BO8, 749 ./51
TYCO I NTL GROUP SA 470, 090. @02, 5p0.196
UBS PFD FUNDING TRUSTS51, 0p0.AaQ3, 484./52
UNI ON BANK OF CALI FORNKAOpDPO. @2B33, 0p02.135
UNI TEDHEALTH GROUP| I MG0, 0p0. @01, 6p0.f60
VALERO ENERGY CORP 875,0p0.0B5, 907 .37
WAL - MART STORES 1,000,90900900, 281./00
WELLPOI NT | NC 561, 000. 81, 359./38
WELLS FARGO COMPANY1, 000, 0009668, 1p0./00
WESTERN FI NANCI|IAL BK3BSBOpPpO0O. 202, 6[L4.|/56
WPP FI NANCE (US|A) CORPO, 0OpP0O. BA1,8p2./140
WYETH 800, 0p0.06GB88, 343./20
XL CAPI TAL LTD 700, 000. @33, 8y8./20
Zl ONS BANCORP 800, 000. 669, 155./20
7137, 775,|]10860., @22 ,[52pP. 50
(2,940,033 250)
27 .13 % 28 .12%
YPG HOLDI NGS |1 NC 1,300,9p00a,088, f50.00
1/ 1, 300,000, 088, y50.00
(84,889, 837)
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0. B % 0. B %
BMW US CAPITAL [LLC|] 250,0p0. @08,8p4.]49
HENKEL KGAA 300,0p0.@a1,9k1./60
JPMORGAN CHASE 100, 0p0. 009, 596. PO
JPMORGAN CHASE 150, 0p0.0B2, 0L5.]75
RBS CAPITAL TRUST € 500,0p0.@B1,5p0./00
ROYAL&SUN ALLI ANCE|IBS0,0p0. @02, 468.]00
SVENSKA HANDELSBANKESOABODPO.BGB1, 1652./00
772,300, boa.ce7, h7g. 74
(214,829,pP56)
2. 0% 2. L%
3,239, 752|343
(3,239, 752] 343)
10,429, P97, 032
(9,931, 7]33] 832)

~ N~

— N
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