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21 11 25
1
2,012, 458,547 1,976,547, 48%, 911, 063
694, 716, 178 686, 055, 788, 660|, 397
376, 423,961 367,044,853, 379|, 109
18,983, 460 18,913,447 70,013
616, 804, 786 604, 7711,57D2, 033, 216
268, 26|14, 323 261,646, 56%, 617, 758
37,265%, 839 38,115,269 849,430
727,192, 455 717,040, 3880, 152,071
18,983, 460 18,829,448 154,|012
375,425,656 371,963,698, 461|, 958
31,153,000 31,930,000 777,/000
278, 391, 393 271,56/4,03®, 827, 363
23,238,946 22,753,208 485,|738
2,739,651, 002 2,693,587, 838, 758, 992
(4)
21 11 25
21 11 25
50,000p,06@, 794,500
1 50,000,062, 794,500
0. 6% 0. 6%
POLAND GOVERNMENT 390, 000.@681, 925./00
UNI TED MEXI CAN |STATES 500, 00@,002, 500.00
UNITED MEXI CAN |STATEIS 500,000,606, 250.00
US TREASURY 515,000.607, 403./58
4 3,905,00@,008,078.58

(422,859, 0954)

4. 9% 5

. .2
CANADI AN GOVERNMENT 1,500, 000,669, 4
CANADI AN GOVERNMENT 3,500,006,604, 6

5,000,0p06,0264,0

(440,336,01009)

5. 1% 5. 4%

BUNDESREPUB. DEUTSCHLIAND O, DpOQ, 0@8,

4
BUNDESREPUB. DEUTSCHLIAND O, DOQ@,B807,212.7

BUNDESREPUB. DEUTSCHLAMND, 000. @680, 312./80

BUNDESREPUB. DEUTSCHLIAND O, DOQ, 0@2,038. 40

BUNDESREPUB. DEUTSCHI4AANDDO, D06, 002,144.00

BUONI POLI ENNAL/I DELlI , TODY, 00Q, @886, 214.00

6 9,300, 00101.,05096,|158. 90

(1,535, 7/95] 284)

17.17% 18./8%

UK TREASURY 1,500,000,684, 435.50

UK TREASURY 2,800,006, 0a@a7,940.00
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UK TREASURY 1,000,po0a,a05,p34.00
UK TREASURY 972,0p010B53, p0d. 90
4 6,272,p0o0d,0@81,b10. 40
(1,034,257} 047)
11./19% 12 .17 %
SWEDI SH GOVERNMENT| 30, 000.,/06@, 601./00p. 00
1 30,000,/08@,601,/l00p. 00
(418, 771,710)
4. B % 5. L%
HUNGARY GOVERNMENT|200, 000]| 0a068,002] 200.00
1200, 000/ 0a06,002] 200.00
(95,66f, 089)
1. 1% 1. P %
POLAND GOVERNMENT 2,700,po0@a.609, p02. 00
1 2, 700,po0@,6G69, P02. 00
(82,68p, 416)
1. D% 1.0 %
AUSTRALI AN GOVHRNMENT, 000, poa, 0@83, Bod. 00
11 1,000, poa,0e3, B00. 00
(85, 27h, d42)
1.D% 1.0 %
REPUBLIC OF SOUTH PAFRI4GA, P06, 6068, p11. 90
11 3,450, p06,608, p11.90
(42,636b, 441)
0. b % 0. b %
4,211,086} 692
(4,158, 292} 192)
FH 30YR GOLD 3,142, B4G6,@06, B78.65
FNMA 2,470, h22,687,F529.10
2l 5,612, 6B, 064, 0130.75
(536,675,b71)
6. P % 6. b %
536, 675,b71
(536, 675,b71)
AETNA | NC 500,0p0.6@1,8p4.]50
ALLSTATE CORP 735,0p0.6a5,5p2.]50
AMERI CAN ELECTRIC POVBEORO, 0pP0. 681, 6B8.|50
AMERI CAN EXPRESS CREDIS50, 0pP0. @83, 4p6./50
ANZ NATI ONAL I NTL NZ 195,0p0. @04, 954./35
AT&T | NC 760, 0p0.804, 659.]12
BACM 2007-5 A4 960, 0p0.805, 4f1.]00
BANK ONE CORP 530, 0p0.668, 4p7./36
BARCLAYS BANK PLC 775,0p0.00a6,8f5./00
BAXTER | NTL 200, 0p0.GBA6, OF1.|74
BRI TISH TELECOM PLE 300,0p0.681, 6P3./40
BSKYB FI NANCE UK PLC 600, 0p0.663,5p1./00
CADBURY SCHWEPPES US 650N 0pP0.665, 0p0.[/25
CANADI AN NATL RESOURCES, 0p0.0G84, 250./00
CANADI AN PACIFI|C PR C®9, 000.005, 975.P6
CAPI TAL ONE FI NL 20, 000.0@1, 920.F4
ClSCO SYSTEMS [|NC 611,0p0.6@5, 2B3./10
ClTI GROUP | NC 100,0p0.Q04, 8B9.|00
COMCAST CORP 600, 0p0.6@3, 1B1.]20
COMPUTER SCIENJES [CORWPL5, 0p0.@@5, 8p5./21
CONAGRA FOODS [|NC 25,000.0@7, 254. Ko
CONAGRA FOODS [|NC 368,0p0.808, 244 .44
CONOCOPHILLIPS 245, 0p0.@02,6p7.149
CONSUMERS ENERQJY CMS 600, 0p0.6@2,8p1./00
CREDI T SUISSE NEW [VORKsO0, 0p0.064, 2B8./85
CSMC 2006-C5 A3 600, 0pP0.@01,0pP7.l94
DAl MLERCHRYSLER NA| H2DB®, 0p0. 203, 4y 4./30
DOW CHEMI CAL 65, 000.000,306.p0
EASTMAN CHEMI CAL 351,0p0.6809, 143.]53
ELECTRONIC DATA SYBTEM, 0p0. 084, 5f1.]20
ERP OPERATI NG L|P 275,0p0.Q@82, 7p1.l72
GENERAL ELEC CAP CPRP0O0, 0pP0.BO09, 453./60
HARTFORD FINL SVCS| GRIPOS8, 0p0.Q08, 8p7./69
HESS CORP 45,000.065, 12/1.B8
HSBC HOLDI NGS PLC 400,0p0.@85, 6p4.]80

36/68



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
ooooodooodooooooodd

JOHN DEERE CAPI|ITAL| CCORI’l5, 0p0. 267, 6013.]174
JOHNSON(S. C) & SON NG@GOO, O0OpO. 606, 8F0.]00
JPMCC 2006-CB17 A4 840, 0p0. GO4, 3B3.]114
KRAFT FOODS | NG 290, 0p0.G@a1,341.110
LBUBS 2006-C6 A4 455,0p0.@a@6, 1p8./15
MACQUARI E GROUP 135, 0p0. 0a@7, 6B5.132
MI DAMERI CAN ENEHKRGY 800, 0p0.6860, 3p8.{80
MI ZUHO FI NANCE(|JCAYMAMNOO, OPO. 864, 880./00
NEWS AMERI CA | NC 600, 0p0.669, 1p7./00
NOBLE GROUP LTD 250, 0p0.261,3p4.|174
PETROBRAS | NTL [FINJCO80,0p0.@02,60p0./00
PNC FUNDI NG CORP 690, 0p0.0Q@1, 7p7./10
PUBLI C SERVICE [COLPRMAX®, 0p0. 6684, 3Rp0.|50
RABOBANK NEDERLIAND 240, 0p0.263, 1y8./64
SARA LEE CORP 592, 0p0.6687, 3B5./36
SCOTLAND I NTL FI N 450, 0p0.@@1, 4p7.175
SOUTHWEST AIRLIINES| CA10,0p0.002,0p8./87
SOUTHWEST AI RLI|INES| CO90, 00[0. 000, 03|5. 46
SUMI TOMO MI TSUI| BANKISNG, 0pPpO0. 6682, 987./03
TI ME WARNER CABLE NQO0OO,0p0.231,1p4.]180
TRANS- CANADA PI[PEL) NE2SS 0, 0p0. @86, 2p7.]125
TXU AUSTRALI A 830,0p0.886,6p3./127
TYCO I NTL GROUP SA 470,0p0o.606, 9p8./17
UBS PFD FUNDI NG TRMYSTISI1, 0OPO. @B9, 1836./83
UNI ON BANK OF JALI FORNIS5A 0pO.GBO8, 083./85
UNI ON ELECTRI C |CO 25, 000.0@8, 25/4.p2
UNI TEDHEALTH GROUP| I NMMGO, OPO0O. @03, 782.]110
VALERO ENERGY (JORP 875,0p0.8067,1pP9./62
VALERO ENERGY (JORP 400,0p0.BO6, 680./00
WAL - MART STORES 600, 0p0.6@9, 04#8./80
WELLPOI NT | NC 561, 0p0.6@5,5p9./98
WELLS FARGO COMPAN) 500, 0p0.6Q@2,445./50
WPP FI NANCE (USA) CORBRO,0p0.8G681,1H55./60
WYETH 600,0p0.664, 3D5./60
XEROX CORPORATI|ON 30, 000.084, 77)17. 44
XL CAPITAL LTD 700, 0pO. @O0, 585./120

7129,984,/]0830,884,|62p. 60

(2,733,288} 923)

31.6 % 33.]5 %
YPG HOLDI NGS I NC 1,300,po0a, a0, 09¢. 00
1 1,300,poa,@ao0, Log. 00
(101,232,B95)
1. P % 1. P %
ABN AMRO BANK NV 100,0p0.0Q03,0P6./60
AMERI CAN HONDA |[FI NANCEOO, 0p0. @a3, 8p0./00
BASF FI NANCE EUROPE NWO, 0p0.@QQ2, 5B5./40
BMW US CAPITAL JLLC 250, 0p0.Qa68, 71L8.]75
BNP PARIBAS HOME LDANOO, OpPO.QO7, 388./80

BNP PARI BAS PUB SEC SEHB, 000.061,695.J]0

CIE FINANCEMENT FONCIIEARL, OPDO. 0@2, 6B8.[42
CIE FINANCEMENT FONCI ER, 000. 006, 78/0. A4
DANSKE BANK 300, 0p0.GQ@1, 3P8./69
DI AGEO FI NANCE [PLC 200, 0po0.@@7, 7y3./160
DNB NOR BANK ASA 200, 0p0.Q@@a1,586./00
ELEC DE FRANCE 150, 0p0. 263, 5[16.]50
I NG BANK NV 300, 0p0O0.G6BA6,5L3./19
JPMORGAN CHASE 100, 0p0. @03, 445.]190
JPMORGAN CHASE 150, 0p0.@64,1p2.120
NATI ONAL AUSTRALI A| BANKDO, 0PO. QQ8, 8p6./00
NATL GRI D ELECT TRANSOO, 0OpO.@Q@5, 786./20
NORDEA HYPOTEK [AB 105, 0p0. 200, 1p9.]149
RABOBANK NEDERLANDfF EMTBND, OPO. @67, 9p3.135
ROYAL BANK OF QANAPpA 218, 0p0. 228, 455.|106
SOCI ETE GENERALIE SCF 300, 0p0.G686Q@1, 3p9./30
STADSHYPOTEK AB 150, 0p0. @64, 7P4.|175
UBS AG LONDON 200, 0p0.Q2@a6,0p3./80

2B 4,066, p0@,628, B9g. 14

(573, 253,p49)

6. p% 7.

O
o
>
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ROYAL BANK OF SCOTLAN®O, 00[0.004, 359.p0
1 90, 000.004, 359. 60
(13,85p, 938)
D % 0. P %
3,421,634} 405
(3,421, 6|34} 405)
8,169, 396| 668
(8,116,602} 168)

~ N~

— N
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21
8,529,484, 540

8,482,647, 723

14,646,850,/080

1 9 1218 105 25 46,931,666, 6536, 16|/1, 461

2 105 26 101125 20,256, 7166,199510, 233,329
3 101126 115 25 12,398, 088, 2483118, 3|81, 862
4 115 26 111125 12,323,470, 42836, 1128, 879
5 111126 125 25 11,154, 781, 20392060, 495, 319
6 125 26 121127 9,547,788, 880959, 1|02, 057
7 121128 135 25 27,507, 574,920116, 100, 943
8 135 26 131126 34,191, 335,169552, 831, 950
9 131127 145 27 17,254, 652,554813, 996, 438
10 145 28 141125 21,357,575, 771,844, 405, 010
11 141126 155 26 17,917, 738,8B0p581, 555,079
12 155 27 151125 11,496, 724,4886333, 754,944
13 151126 165 25 21,504, 979,P84518, 159, 982
14 165 26 161125 31,322, 761,293446, 583,061
15 161126 175 25 22,583,685, 8320309, 137,129
16 175 26 171125 12,186, 524,230809, 714,564
17 171126 185 25 4,041, 8/75, 74209 219, 799, 784
18 185 26 181127 1,850,521, 42191, 795, 191, 099
19 181128 195 25 682, 70/7, 13174, 089, 668, 784
20 195 26 191126 604,674,128, 155, 6/]79, 573
21 191127 205 26 323,80/1,694,365, 851,518
22 205 27 201125 301, 424,003, 340, 224,423
23 201126 215 25 243,458,003, 740, 2182, 709
24 215 26 211125 148, 05/7, 160,537,098, 699

N -
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(1)
130 22
400 2,600

(2)
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9 -
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9 -
3,233[, 908 5,409, 461
9 -
2,1 , 314 1,394], 754
2,1 , 553 1,394], 754
5, 4 , 461 6, 804, 215
3,234|, 147 5,409, 461
2,1 , 314 1,394|], 754
2,1 , 314 1, 394|], 754
5, 4 , 461 6,804, 215
3,364 147 5,539, 461
2,1 , 314 1,394], 754
2,1 , 314 1,394], 754
5, 5 , 461 6, 934, 215
3,364, 147 5,539, 461
2,1 , 314 1,394|], 754
2,1 , 314 1, 394|], 754
5,5 , 461 6, 934, 215
19
12 13
19 1 20 4 1
20 31 21 3 31 )
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