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11 17,917, 738,60R0,581, 555,079
2002 11 26 2003 5 266

12 11,496,724, 43865, 333,754,944
2003 5 27 2003 11 25

13 21,504, 979,0822,518, 159, 982
2003 11 26 2004 5 25

14 31,322,761, 2931, 446, 583,061
2004 5 26 2004 11 25

15 22,583,685,3102,309, 737,129
2004 11 26 2005 5 25

16 12,186, 524,452,809, 714,564
2005 5 26 2005 11 25

17 4,041,875, 72%0,219,799, 784
2005 11 26 2006 5 25

18 1,850,5|21,411229, 795,191,099
2006 5 26 2006 11 27

19 682, 707,137 14,089, 668, 784
2006 11 28 2007 5 25

20 604,674,124 8,155,6(79, 573
2007 5 26 2007 11 266

21 323,801,691 4,365, 851,518
2007 11 27 2008 5 26p

22 301,424,004 3,340, 224,423
2008 5 27 2008 11 25

23 243,458,001 3,740, 2|82, 709
2008 11 26 2009 5 25

24 148, 057,160 1,537,098, 699
2009 5 26 2009 11 25

25 133,370,560 1,961, 443,532
2009 11 26 2010 5 25

26 137,266,354 2,005, 153, 866
2010 5 26 2010 11 25

27 97,304,967 1,147,708, 238
2010 11 26 2011 5 25

28 89,967,523 1,097,931, 806
2011 5 26 2011 11 25

29 85,100, 921 780, 082,627
2011 11 26 2012 5 25

30 81,555,028 975,516, 197
2012 5 26 2012 11 26
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( 24 5 25 ) ( 24 11 26 )
6,269,309 16,637,866
709,123 836,646

96,000,000 56,000,000
2,652,088,624 2,342,432,765
30,662,580 20,794,475
455,853,520 382,831,219
1,118,964,377 1,308,259,931
54,670,552 7,538,090
15,479,782 12,236,261
49,006,340 40,239,970
8,205,948 6,074,655
4,042,962 1,904,891
4,491,953,117 4,195,786,769
4,491,953,117 4,195,786,769
13,133,232 35,833,326
100,171,649 45,598,026
17,124,368 15,336,445
7,176,821 2,884,812
192,893 187,316
5,786,780 5,619,484
44,460 47,432
143,630,203 105,506,841
143,630,203 105,506,841
8,562,184,013 7,668,222,844
4,213,861,099 3,577,942,916
230,407,698 184,503,390
4,348,322,914 4,090,279,928
4,348,322,914 4,090,279,928

4,491,953,117

4,195,786,769
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( 23 11 26 ( 24 5 26
24 5 25 ) 24 11 26 )

108,403,234 89,437,091
75,531,581 82,582,973
36,008,310 160,180,365
1,747,237 1,634,198
221,690,362 333,834,627
1,195,744 1,115,568
35,872,207 33,467,142
672,809 671,694
37,740,760 35,254,404
183,949,602 298,580,223
183,949,602 298,580,223
183,949,602 298,580,223
1,244,236 807,379
4,632,993,300 4,213,861,099
381,354,593 475,497,834
381,354,593 475,497,834
41,401,635 39,962,316
41,401,635 39,962,316
106,014,595 97,390,179

4,213,861,099

3,577,942,916
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24 11 26

24 11 26
57,600,000, 728, 984
11 57,600,060, 728, 584
1.6% 1.6%
POLAND GOVERNMHENT 390,0p0.065, 1650./00
UNI TED MEX|I CAN |STA[TES00, 0p0.062,5p0./00
UNI TED MEXI CAN |STA|[TES00, 0p0. 800, 0p0./00
US TREASURY 420,0p0.087,3B0.|20
US TREASURY 370,000.0083, 2y7.140
US TREASURY 990, 0p0.0087, 366./58
US TREASURY 710, 0p01p017, pP99. 10
774, 080, p0b, 082, b2d. 28
(420,002, K4a6)
10.03 % 1014 %
CANADI AN GOVERNMEN|T 715, 000.803, 785./80
11 715,00p0.803, 7h5./80
(66,87, 6850)
1.b% 1.6 %
MEXI CAN BONOS 3,800,000, 004,189. 20
MEXI CAN BONOS 9,000, p0100.,00075,/006. 00
MEXI CAN BONOS 4,930,p006,000,742. 48
3]17, 730,/l000, 000,|23pP. 68
(127,337,7182)
3. L% 3. L%
BELGI UM KI NGDON 305,0p0.8660, 0B8.|15
BELGI UM KI NGDON 375,000.008, 0p7./50
BELGI UM KI NGDON 455,0p0.6885, 0f5./45
BUNDESREPUB. DEJUTSC|HLAMND, 000. 606, 881.|74
BUNDESREPUB. DEUTSC|HLIAND, 0PO. 0R2, 586.|57
BUNDESREPUB. DEJTSC|HLAND, 0p0.0862, 2pb1./65
BUNDESREPUB. DEJUTSC|HL3AGND, 0pP0. 008, 5L7.]92
BUONI POLI ENNALI DELETESOPO.BHO7, 3L6./88
BUONI POLI ENNALI DELAGIESODO. 004, 0p4./04
FINNI SH GOVERNMENT| 1, 185, po0, 061, B24d. 25
FRENCH TREASUR) 75, 000. 0680, 46/3.P0
FRENCH TREASUR) 70, 000.0080, 95/3. 11
FRENCH TREASUR)Y 355, 0p0.0689, 6pP3./60
NETHERLANDS GOVERN|MEINZI5, 0pO. 001, 2L7./25
NETHERLANDS GOVERN|MENGTO, 0p01p038, h8d. 26
REPUBLIC OF AUYTRI|A 185, 0p0.006, 351./309
REPUBLIC OF AUYTRI|A 420, 0p0.001, 086./009
REPUBLIC OF AUYTRIJA 460, 000.601,6p6./76
SPANI SH GOVERNNENT| 110,000.008, 2p9./40
SPANI SH GOVERNNENT| 200,000.086, 0/6./00
SPANI SH GOVERNNENT 50, 000.0087, 360.p0
2L7,714,008,667,674.01
(928, 470,b27)
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17 % 22.
UK TREASURY 410,000.007, 760.]79
UK TREASURY 350, 000.009,9b4./20
UK TREASURY 175,0p0.006, 258./07
UK TREASURY 700, 0p0.0800, 4P8.|70
UK TREASURY 165,000.061, 353.|57
UK TREASURY 140,0p0.068,082./18
UK TREASURY 435,000.6865, 7L7.]72
UK TREASURY 130, 000. 069, 90L0./66
2,505,p00, 089, b05. 89
(402,58 5 55)
8 % 9.
POLAND GOVERNME 2,260, D,.664, | 34
2,260, D,0664, | 34
(66,535, 850)
5 % 1.6
AUSTRALI AN GOV H ENSI35, 0 905, 419./36
835, 0 905, 41L9./36
86,024, 141)
L % 2. L
NEW ZEALAND GO\ MIEE,NIT1 0 , 0,005, 05
1,110, 0,005, 05
(90,21p, §32)
b % 2. b
SI NGAPORE GOVEH NT700, 0 D09, 41L7./30
SI NGAPORE GOVEH NT560, 0p0.661, 4p3.]92
1,260, 0,000, D .22
(92,678, 998)
3 % 2.8
342, 4 765
., 280, 7l09] 181)
CALI FORNIA ST 90, 000. 01029, 2b4./70
TEXAS ST TRANSN MMINO O, 0 02, 483./00
190, 0 RB1,657./70
(20, 79k, 475)
5 % 0.5
20, 79k, 475
20, 79k, 475)
FNMA 30 YR 35748 807,802.984,4pD4.|24
FNMA 30 YR 942 142, 4p5. 886, 81L0.|82
FNMA 30 YR MEGA 9577M3, 5p1.889, 8p3.|02
FNMA 30 YR MEGA 00660, 306.366, 063./]03
FNMA 30 YR TBA 73130, 0p0.001, 476.]40
FNMA 30 YR TBA 7 385,0p0.009, 1p4.|10
FREDDI E MAC 560,00p0.680,0p8./80
KOREA NATI ONAL COR®P, 0P0. 09, 4p6.]00
3,529, 138,877,0184.41
(315, 414, h13)
7 % 7. B %
CANADA HOUSI NG ST700, O 01,851./00
700, 000.001, 851./00
(59,22h, d03)
% 1. 5%
BANK NEGARA MON RYSONMOTOPO. B03, 2p1./88
304,0p0.603, 2p1./88
(8,191, 1p3)
b % 0. b %
382,83/1,P19
382, 83/1,P19)
ABBVIE | NC 45,000.005, 557.P6
ADT CORP 32,000.082,277.p6
AETNA | NC 150, 0 06, 9 00
AFLAC | NC 30,000.0081,946.H10
AMERI CAN ELECTH P OOMER, 0 RR2, 482./00
AT&T | NC 135, 0 0087, 1L9./50
BANK OF AMERI CA RPL50, 0 009, 2p2./50
BANK OF AMERI CA RP50, 000.066, 729.F0
BANK OF AMERI CA RP85, 000. 01005, 7L7./90
BAXTER | NTERNAT ALL 3 ON,CO 067, 7p4./10
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BNP PARI BAS 139, 0p0. 0B84, 487./134

BP CAPI TAL MARKETS| PLX7, 0p0. 006, L 0 .|73

8
BRI TI SH TELECONM PL|IC 130, 00p0.208, 983./40
CADBURY SCHWEPRES |US15FAa,NOpO. 0B4, 857./100

CANADI AN PACI FIIC PIR 60, 00j0. 083, 46/9.B0
CBS CORP 50, 000.0060, 147.7
CENTERPOI NT ENHRGYl RBSQOUOO0O. 089, 80|7.PpP9
CI TI GROUP 1 NC 60, 00/0. 0081, 195.40
CI TI GROUP 1 NC 195, 0p0. 206, 668./40
COMCAST CORP 200, 0p0.02026, 118./00
CONOCOPHI LLI PS 245,0p0.08M02, 754.|175
CONSUMERS ENERGY C|IOMPANYOPO.Q0D9, 8Pp4./00
CREDI T SUI SSE NEW |[YORX0, 0p0. 0B9, 8p4./00
CSMC 2006-C5 Ad 600,0p0.682,6pP6./80
CVS CAREMARK CORP 130, 0p0. 066, 159./50
DEUTSCHE TELEKOM IINTI15a,NODPO. 0B8, 0##4./66
DI RECTV HOLDINGS/F|INGL5, 0pO0. 006, 681.]130
DOW CHEMI CAL 144, 00p0. 002, 916./80
EOG RESOURCES 150, 0p0. 001, 99P3./00
EQT CORP 160, 0p0. 009, 1p0./00
ERP OPERATI NG UYP 275,00p0.0206, 150./25
FORD MOTOR CREDIT |CO200,000.R207, 39p0./00
GDF SUEZ 46, 000.006, 099.pB6
GENERAL ELEC CAP C|IORP50, 0p0. 007, 481./50
GOLDMAN SACHS GROUIP 106, 0p0. 004, 4D3./82
GOLDMAN SACHS GROUIP 225, 0¢0.0264,681./00
HARTFORD FI NL §VCS| GR®PO, 0OPp0O.RB87,042./00
HCP | NC 123, 00p0. 001, 285./98
HEWLETT- PACKARD CO 68, 000.0064,657.BO0
HSBC HOLDI NGS RLC 280, 0p0.0804,959./120
JPMCC 2006-CB171 A4 840, 0p0.0B9, 3P8.[72
JPMORGAN CHASE |& C|/O 145, 000. 062, 5p4.140

KOHL'S CORPORATI ON 53, 000. 0862, 532.p4

LLOYDS TSB BANK PL|IC 165, 000.081, 4Y8.|/55

MACQUARI E GROUR LTID 85,00

MARATHON PETROUJEUM C@RPOO

0. .
MARATHON PETROUJEUM CQRPOOO.0R4,517.p4

0

0

MARRI OTT I NTERNATI|ONAL, 00 0100 9, 9 85
MI DAMERI CAN ENHERRGY 100, 0p0. 00D8, 8Y8.]00
MORGAN STANLEY 100, 0p0. 000, 348./00
NEWS AMERICA |1 NC 150, 0p0. 0064, 245./50
NI SSAN MOTOR ACGCEP|ITAINACIE, OPO. 0BO, 795.]179
NOBLE GROUP LTI 135,0p0. 0080, 062./50
NOBLE HOLDI NG IINTL| LTD, 00/JO. 009, 45[8.B7
OMNI COM GROUP 48, 000.0089,95/3.p0
ORACLE CORP 130, 00p0.0R9,682./10
ORI X CORP 71, 000. 0B85, 4716.P5
PETROBRAS | NTL |FIN CiO40, 0p0. 086, 983./40
PHI LLIPS 66 53, 000.088, 017.p8

PRUDENTI AL FI NANCIJALIONCODO. D05, 885./00

PUBLI C SERVI CE |COL|IORIAM®, 0pPO. @01, 141.{00

REED ELSEVIER CGAPI|JTAL40, 000. 080, 993./20

REYNOLDS AMERI ¢CAN |I N6O, 00/0. 060, 594.pO

SOCI ETE GENERALUE 200, 0900.0208, 0p0.]00

SOUTHERN CALI FORNI|JA EDBI| $00. 083, 09/0. p6

SOUTHWEST AI RLIINES| Ci010, 0pO0. 007, 41
SOUTHWEST AI RLIINES| COO0, 00J0. 01002, 1%

SOUTHWESTERN ENERG)Y GO, 00/j0. 0081, 694.DP0

SVENSKA HANDEL §BANKKENSOABOPO.RA63, 1p5./100

TECO FI NANCE I NC 45, 000. 008, 244.5ph0
TECO FI NANCE I NC 50, 00/0. 0B8, 448.pO0
TEMASEK FI NANCIJAL I 2A5TM, 0p0.A086, 2p7./50
TI ME WARNER CABLE | NX0O, 0pO0.QQ07, 718./]00
TXU AUSTRALI A 217,0p0.0205, 148./35
UNI ON ELECTRIC|CO 25, 000.081, 7211.P5

VERI ZON COMMUNIJCAT| OIN6SO, 0PO. @87, 6J11.]20

VESEY STREET I NV TIRU8%, 000. 0088, 62[8.B5

VODAFONE GROUP |PLC 160, 0p0. 0B9, 491.]60

WATSON PHARMACRUTI|ICAUS, 00]0. 0086, 97/]9. B4

40/69
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WEATHERFORD | NJL L[TD83, 000.003, 247.h1L8
WELLPOI NT | NC 47,000.007,0996.B7
WPP FI NANCE 2040 222,00p0.001,3P7./85
XEROX CORPORATI ON 30,000.002,909.[0
XEROX CORPORATI|ON 190,0p0.009, 758./40
XL CAPITAL LTD 155, 0p0.065, 0f6./55
8b11,497.]l000,007,|66p. 16
(1,067, 386} 754)
26 .1 % 26 .03 %
BANCO BILBAO VI ZCA[YAT0OO, 0bp0O.Q01, 2p0./00
BARCLAYS BANK HLC 80, 000.000,554. Ko
BASF FI NANCE EUROP|JE INWO, 0pO. 005, 762./00
BMW US CAPITAL |[LLC| 100, 000. 000, 485./00
CIE FI NANCEMENT FONCIGE®R 0pO0. 007, 979./29
COMMONWEALTH BH AUSTIRALIODPO. 062, 9B7./95
CREDI T AGRICOLH HOMELOODAODPO. 007, 350./80
DNB BANK ASA 110,0p0.009, 158.|61
| NG BANK NV 75,000. 005, 93[7. B2
JPMORGAN CHASE |[& ClO 150, 000.004, 346.|/50
NATI ONWI DE BLDG SO[CIEANO, 0p0. 062, 6P6./04
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