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21 5 25
1
1,815, 761,511 1,802,636,828, 124,687
378,38/0, 273 365, 74/1,14482,639, 128
311,092,775 307,54/9,3283,543], 447
557,552, 861 568, 504,7310, 951, 870
276, 305, 268 276,109,291 195,(977
36,194,309 36,369,650 175,341
60,858, 000 59,800,0001, 058/, 000
22,125,000 22,059,000 66,000
173,253,025 166,503,679, 749, 346
522,675, 698 521, 34[2,9901, 332,708
22,125,000 21,662,327 462,673
463, 125, 698 462,915,663 210,035
37,425,000 36,765,000 660,000
2,338, 4/37,2009 2,323,09/79,814,791,979
(4)
21 5 25
21 5 25
180,000,086, 094,800
1 180,000,086, 094,800
2. 0% 2. 1%
UNI TED MEXI CAN |[STATEIS 500, po@, 083, 750.00
UNI TED MEXI CAN |[STATEIS 500, p0Q, 601, 250.00
US TREASURY 225,000.Q2@89,679./80
3 3,225,0p06,804,679.80
(359,694, 4A28)
3. 0% 4.1 %
CANADI AN GOVERNMENT 1,500, 000, 601,520.00
CANADI AN GOVERNMENT 3,500, 008,607, 950.00
2 5,000,006,609,470.00
(447,216, 658)
4. 8% 5. 1%

BUNDESREPUB. DEUTSCHI2ANI?X1, 00Q, 680, b64. 17
BUNDESREPUB. DEUTSCHI2AND O, DOQ, 068 00
BUNDESREPUB. DEUTSCHLIANDO, DOQ, @65 .00
BUNDESREPUB. DEUTSCHLIAND O, DOQ, 066, 590. 40
00
00

BUNDESREPUB. DEUTSCHLAANDO, 0@, 082, 484.
BUONI POLI ENNALl DELL,TODD, p0a, 8680, 325.
6l 12,321,/00a, @

(1,091

63,
3,496, 425)
20./6 % 21.17%
UK TREASURY 1,500,p00,663,004.50
UK TREASURY 2,800,008,066,519.20
UK TREASURY 1,000,000,0Q@2,246.00
UK TREASURY 972,00010660, #14.11
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4 6,272,p00G.a03,ps8d.81
(1,066, 883} 188)
11.]5 % 12 .|1%
SWEDI SH GOVERNMENT]| 30, 000.,/l068@, 2Qa5,/80p. 00
1 30, 000,/08@,Q@05,/80p. 00
(408,818,p02)
4. 0% 4. b %
HUNGARY GOVERNMENT|200, 000/ 068, 008] 000.00
1200, 000/ 066,008 000. 00
(76, 98B, 678)
0. B % 0. Db %
POLAND GOVERNMENT 2,700,p0Q@,.685,Pp89g. 20
1 2, 700,po0a@, 665, p8g. 20
(76.,16p, d87)
0. B % 0. b %
AUSTRALI AN GOV 1,200,poa,e82,p56. 00
1 1,200,poa,e62,p568.00
(94,67p, 835)
1. D % 1. L%
REPUBLI C OF SOUTH AFRI4GM, P08, 604, b51. 45
REPUBLI C OF SOUTH AFRI4GM, P0G, 0A6, 584H. 55
2l 6, 000,p00.,a681,B34g.00
(81,93, d59)
0. D % 0. Db %
4,711,963 660
(4,525, 868} 860)
FH 30YR GOLD 3,612,pD83,865,b15. 36
FNMA 2,890,518, 004, p3g.28
FREDDI E MAC 3,000,p08,@65,pB19.50
3] 9,502, P0170.,61155,|76p . 14
(960, 126, 130)
10.]3 % 10./9 %
EUROPEAN | NVESTIMEN B3%NK 0pP0.B@7,5B2.]90
11 350,0p0.6@7,5B2.]90
(46,01p, 500)
0.5 % 0. b %
I NTL FIN CORP 11,630,000,682,|53. 14
1 11,630,/000,6@2,|53). 14
(131,909,p45)
1. b % 1.6 %
1,138,052} 575
(1,138, 052}575)
AETNA | NC 500,0p0.@Q2,5pP6./50
Al FUL CORPORATI|ON 481,0p0.a09, 6L5.]00
ALLSTATE CORP 735,0p0.604,5p0.|00
AMERI CAN ELECTRIC POVBEOR, 0p0. @803, 7pP4.]50
ANZ NATI ONAL INTL NZ 195,0p0.008, 145./35
AT&T | NC 760,0p0.0@4, 3B5./04
BACM 2007-5 A4 960, 0p0.0B3, 2p6.]96
BANK ONE CORP 530,0p0.@00, 8h7.]23
BARCLAYS BANK PHLC 775,0p0.@67, 2b0.|00
BAXTER | NTL 290,0p0.Q@05, 7p1.]40
BSCMS 2006-T24 |A4 600, 0p0.663, 6B7.|14
BSKYB FINANCE UK PLC 600, 0p0.668, 1p9.]00
CADBURY SCHWEPHES [US 650N OPO. 660, 5B0./45
CANADI AN NATL RESOURCES, 0pP0. 0a6, 4B2./62
CANADI AN PACIFI|C PR C®0, 000.088, 650.pO0
CAPITAL ONE FI NL 20, 000.008, 171.h0
CISCO SYSTEMS I|NC 611,0p0.6@8, 2B8.|10
CITI GROUP I NC 100, 0p0. 004, 641. B0
COMCAST CORP 600, 0pP0.660, 9p6.|40
COMPUTER SCIENJES CORPL5, OPO.@Qa9, 3K0./07
CONAGRA FOODS I|NC 25,000.006, 760.010
CONAGRA FOODS I|NC 368, 0p0.GB61,4B6.|76
CONOCOPHI LLIPS 245,0p0.Q@@5, 9L0. |17
CONSUMERS ENERAJY CMS 600, 0p0.60G9, 5017./80
CREDI T SUISSE NEW NORK, O, OpPO.Q61,5HK5./75
CSMC 2006-C5 A3 600, 0pP0. @65, 8hb9.|26
DAl MLERCHRYSLER NA| HL2IB@, 0pP0. 200, 158.|64
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DOW CHEMI CAL 65,000.062,686.Pp2
EASTMAN CHEMI CAL 351,0p0.@07, 4p5.|81
ELECTRONIC DATA SYBTEMD, 0p0. 063, 2p4.|50
ERP OPERATI NG LP 275,0p0.a61, 1p5.]72
GENERAL ELEC CAP CIDRP3OO0O, 0pP0.QB0,5F6./80
GOLDMAN SACHS JROUP IRE, 000.060,599. B5
HSBC HOLDINGS HLC 400,0p0.G6864,8k1.]20
ILFC E-CAP 890,0p0.@0U5,9p0.]00
JOHN DEERE CAPI|TAL| CORIP, 0pP0. @63, 87 1.]94
JOHNSON(S.C) & SJON JN®BOO,0pPO.602, 2b4./80
JPMCC 2006-CB17 A4 840,0p0.004,5p4.|38
KRAFT FOODS | N 290,0p0.Q@02,5p9.|37
LBUBS 2006-C6 A4 455, 0p0.6B87, 9pP3.|35
MI DAMERI CAN ENHRGY 800,0p0.008, 1h9.|60
MI ZUHO FI NANCE(JCAYMAN)OO, 0PO.8@6, 680.]00
NEWS AMERICA | NC 600, 0pP0.602,8Pp5.|60
PNC FUNDI NG CORP 690, 0p0.686,0b7.|34
PUBLIC SERVICE |COLDRAD®, 0p0. 645, 9p7.]00
RABOBANK NEDERLAND 240,0pD0.QAB9, 953.|44
SARA LEE CORP 502,0p0.6a3, 459.|53
SCOTLAND I NTL HIN 450,0p0.68a6,6B2.100
SUMI TOMO MITSUI| BANKISNG , 0pPO0. @80, ORL1./73
TELECOM | TALIA |SPA 400,0p0.B8B09,8p3.]20
TI ME WARNER CABLE | NQOO, ODPO.Q@Qa5,8pb4.|40
TRANS- CANADA PI|PEL] NE2$0, 0p0. @67, 5p0./00
TXU AUSTRALI A 830,0p0.803, 4B1.|18
TYCO I NTL GROUP SA 470,0p0.@61,8p2.]47
UBS PFD FUNDI NG TRUSTL5I1, 0pPO. 0900, 600.pO0
UNI ON BANK OF JALI FORNIGSA 0PO. @83, 6B1./98
UNI TEDHEALTH GROUP| I MGO,0p0.@@2, 1B1./30
VALERO ENERGY JORP 875,0p0.807,5k8.]00
WAL- MART STORESY 600, 0p0.6Q7, 4P2.]40
WELLPOI NT | NC 561,0p0.@06,8h55./36
WELLS FARGO COMPAN) 500,0p0.@84,5b2./50
WESTERN FI NANCI|AL BK-3F0%B 0p0. B04, 1B8.|37
WPP FI NANCE (UJA) [CORPO, O0pPO.6Q3, 1L2./80
WYETH 600, 0pP0.6B7, 9p3.]20
XEROX CORPORATI|ON 30,000.080,448.J7
XL CAPITAL LTD 700,0p0.660, 7B2./00
Zl ONS BANCORP 500,0p0.6a1,8p6./50
6f31,067.,000,667.,]/09f. 75
(2,606, 192} 854)
28.0 % 29.]6 %
YPG HOLDI NGS I NC 1,300,po0a,aa3,bad. 00
11 1,300,p0a,aas3, pb4aqd. 00
(93, 79B, 5958)
1.0 % 1. 1%
BASF FI NANCE EUROPE NWO, 0p0.@Q5, 2L0.]/20
BMW US CAPI TAL |[LLC 250, 0p0.Q@B6, 71L4.]73
DI AGEO FI NANCE |[PLC 200,0p0.Q@a8, 4k1./00
ELEC DE FRANCE 150, 0p0.0a67, 1h6./00
JPMORGAN CHASE 100,0p0.0QO01, 205.]40
JPMORGAN CHASE 150, 0p0.065, 1b51./80
NATL GRID ELECT TRANSO0O,0pO.@a3, 7B1./60
RABOBANK NEDERLAND 150, 0p0.0a4, 0B4.|60
ROYAL&SUN ALLI ANCE| I N6DO, 0p0. @07, 750.]00
of 1, 900,po0a.809, ho5. 33
(251, 47]4,186)
2. 7 % 2. D %
ROYAL BANK OF SCOTLANBDO, 000.004,812.5
1 90,000.004,8%2.J5
(14.,24p, 875)
0. P % 0. P %
2,965, 701] 473
(2,965, 701} 473)
8,815, 717] 708
(8,629, 622} 908)
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21 6 30
9,519, 707,117
114,661,630
9,405,045, 487
16, 139,644,/964

0.5827
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2|5 46,931,666, 65%66, 16/1, 461
25 20,256, 766, 1B, 510, 233,329
25 12,398,088, 283118, 381,862
25 12,323,470, 4278836, 1128, 879
25 11,154, 781, 23%9060, 495, 319
27 9,547,788, 850, 959, 1|02, 057
25 27,507,5%574, 92D, 116, 100, 943
26 34,191, 335, 11®, 552, 831, 950
27 17,254, 652,515,813, 996, 438
1] 25 21,357, %75, 778344, 405,010
5/ 26 17,917, 738, 62®M®,581, 555,079
1] 25 11,496, 724, 48B%, 333, 754,944
5/ 25 21,504, 979, 082,518, 159, 982
1) 25 31,322,761, 238B, 446, 583, 061
5/ 25 22,583,685, 31®d, 309, 737,129
1] 25 12,186, 524, 45D, 809, 714,564
5/ 25 4,041,875, 72D, 219,799, 784
1] 27 1,850,521,42B, 795,191,099
5/ 25 682, 70/7,13714,089, 668, 784
1| 26 604, 67/4,1248, 155, 6|79, 573
5/ 26 323,80/1, 6914, 365, 851,518
1] 25 301, 424, 0043, 340, 2|24, 423
5/ 25 243,458, 0013, 740, 2/82, 709
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