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SPAREBANKEN
1 SPAREBAN 7,000,0008,605.49 [602,384,3058,426.12 (589,828,826 — 4.37
> CENTAURFUNDING g 900 |62,934.62560,118,134)59,480.70529,378,285— 3.92

(CNTAUR) 9.08 4/21/20
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ﬁ'RST UNION CAPITAL |5 5000007, 751.06 465,063,6628,220.12 493,207,707 | 3.65
ENTERGY MISSINC

TR vob 1013 | [192.000 [2455.08 |471,365,9522,411.01 [462,915,1687.25 2082/12/013.43
BANESTO HLDGS

(BANEST) 105 SERIES 198,310 [2,640.86 [523,710,9292,301.59 [456,429,592— | — 3.33
A

NEXEN INC(NXY) 7.35

AT e 072722 [1.892.62 516.160,0661.643.20 448138972 | 3.32
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CENTURA CAPITAL 5,000,00018,641.87 {432,093,7698,057.37 402,868,630 2.98
TRUST 1

RENAISSANCERE(RNR)

7 30 SERIES B 224,115 (1,897.51 1425,261,350(1,719.49 (385,365,697 2.85
PNC CAPIAL TRST

(PNC)6.125 12/15/33 200,000 (1,952.28 [390,457,520/1,736.12 [347,225,500 2.57
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10 BARCLAY S BANK PLC [9,000,00005,311.02 477,992,1883,543.88 (318,949,313 2.36
MORGAN ST CP 11

11 [MWD] 6.2500 3/01/33 232,000 (1,468.12 [340,605,7191,371.29 318,140,718 2.35
ML CAPTRUST V

12 (MER)7.28 SERIES 312,900 [1,347.82 |421,733,441/974.18 304,823,300 2.25
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BANK ONE CAP
13 TR(ONE)7.20 10/15/31 167,200 (2,016.84 (337,216,0151,791.87 299,602,202 — | — 2.22)
SERIES
FIN SECASSUR
14 (DEXGRP) 6.25 11/01/02 418,000 (1,009.39 421,928,865648.48 [271,064,7656.25 [2102/11/01j2.00
15 DEN NORSKE BANK  [5,000,0006,930.35 |346,517,8445,406.05 |1270,302,825— |— 2.00
GENL ELEC CAP (GE)
16 5 875 02/18/33 157,000 |2,210.50 [347,049,4421,618.75 254,144,613'5.8752033/02/181.88

39/119

EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OOooooooooooooooooOo



17 lTJF’:'gT:RED'TO'TAL CAPl 600,0004,635.16 [352,272,601/3.174.09 [241.230.015— | 1.78
HSBC CAPITAL

18 o 3,400,0008,071.79 [274,441,1866,869.89 233,576,285 | 1.73
US CELLULAR (USM)

19 Do oL L AN SISM) 125,600 [2,171.38 [272,725,5791,842.74 [231,448,1948.75 [2032/11/011.71

20 ggiSORP 725613051 1175 000 |1.565.93 [274,039,16711.281.31 [224,229.4257.25 |2051/06/30/1.66
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21

LINCOLN NATK
VI(LNC) 6.750 9/11/52-F

175,305

1,798.72

315,325,643

1,270.55

222,734,100

1.65

22

ROYAL BK OF SCOT
GRPPLC

6,090,0008,624.48

525,231,123

3,570.06

217,416,958

1.6]]

23

CITIGROUP CAP
V11(C)7.125 7/31/31
SERIES

259,600

1,205.99

313,076,899

781.50

202,877,893

1.50
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BAC CAPITAL TRUST II

24 - 002/0L32 SERIES . [L63:800 [1,667.66 [273,162,7891,180.56 193,376,825 — |- 1.43
GEORGIA POWER CO

25 (SO) 5.9 4/15/33 SERIES |/6:700  [2:468.72 [189,351,1612,415.90 [185,300,0665.9 [2033/04/15(1.37
ENTERGY LA HLD

26 (ETR) 7.6 4/01/32 70,000 [2,340.59 |163,841,531[2,436.44 [170,551,297[7.6 [2032/04/01[1.26
SERIES

27 PROGRESSIVE CORP  [3,000,0005,541.43 [166,243,0595,341.99 |160,259,728— | — 1.18
GENL ELEC CAP (GE)

28 500 OL/28/35 SERIES. [100.000 [1,936.63 (193,663,8001,564.96 [156,496,00014.5 [2035/01/281.16
HSBC FINANCE(HSBC)

29 6 87 1/30/33 SERIES . [P1600  [2,056.94 1188,416,097]1,688.20 (154,639,1746.8752033/01/301.14
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30

KBC BANK FUND
TRUST Il

5,000,000

4,655.35

232,767,748

3,091.19

154,559,851

1.14

100

43/119

EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OOooooooooooooooooOo



44/119

EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OOooooooooooooooooOo



EDINETOOOO

OO0000OO000DO0000O000O(E12460)

OOooooooooooooooooOo

3)

212

AATONSTTOONODNMNANNMANTOONLTAODADO MM AL 00O MW© O
OMNOVOMO AT AD A AONTANDOMNIIDODOIFTODO AN OMNM S O
<|a]o|w]ololo|o|m|wv|w]|m|o]olw]|m|wo]olo|o|o|~|o]|<|o]w|a]w|o]o|a]w|a]m|wv]o|a] o
o|o|~|~|~|o|o|o|o|o|o|o|o|o|o|o|o|o|w|w|w]|w|w]|w|o]|o|o|o|o|o|o|o|o|o|o|~|~]|w©
o|olo|o|o|o|o|o|o|o|o|—|o|olo|o|o|o|o|olo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o]o
<|<t|~|o|—]|o|o|o|la|~|<|w|]||o|~ oo || Ao~ ] = <o o] o|m|m|o|o| o] <t | —
oo || —]olo]olvla|o]|a]«]—|o]old|w|m]|w]|~o]~[w]afo]w]m]o]olafolo]o]lo|m] s
o| =~ |w]o|o|~[w]<|m]|=|o|a]|m|w]|w|w]~]o]~|wv|o|m|wv]o]o|o|a|w]w]<|—|a]m]~]=]~
o|o|~|~|~|~|~|olo|o|o|o|lo|o|o|o|o|o|w|w|w]|w|w]|w|o]|o|o|o|w]|o|o]|o|o]|o|o]|~|~]w©
o|olo|o|o|o|o|o|o|o|o|w|o|olo|o|o|o|o|olo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o]o
|| _[;m]a|~|~|o]|o|w
o|d|o|~|~|o|m o <|m|o|~|wv|o|<|~|w|m]|o|m
—|w|w]|olo||o|wv|e o|w|Z|o|d|m|<t|o|a]m
- - b o] £=3] el K] KST (] (Y © <|olwo|w]|o|lm]|o|vla]nv]o|o
’ : il D N e R EE RN A N e B N I S ) B S I ) L )
~|w|o|o|a|w|o|<|o i
X [ I [ Y e N T P O P I 1 L2 1 R T A B R (=1 1 1 P O O Y I e R P I P P Py
~fold] s ~|o| < ~ o|m|o|o||wv|~|a|~ oo ] o
~|oo|o|v]|wv|wv|wv|o|~ olo| _|olo|o|o|o|o|o
Al |o|<|w]|~|o o o|o|~|o|o|wv]<|t|m]|m|a]o
| =l balbal bl bl bl il
o|~|_ |o|w|o|—]|_ |o]wo
o|~|~|w|m|o|w < o~ ||~ |o|~|o|<s|o|s|~|o
m|o|o|~|o]|<|—|wv|~ o< <|m|o|o] |olo
~[{r~|w|a] =] ) N m|olo|~|o]~|olafw]|m|m]|m
<tHes e ter—tHt~testes s et r~reotote—ret—
o|o|w|a|w]o|« © < o|o|o|wv|w]|m]wv]afolo|~]—
o|m|o|~|a|<s|~|m|o J - g -
L e P P P P
~|o|wo|wv|w|wnv|w|wv]|o olo| |olo|lolo]| T |o|o
A= |m|<|w]|w©o|o o o o|o|~|o|o|v]<||m]|m|a]o
| Al A =] ]
~ —~ A
~~~~44~AAAAAAAAAAAAAAAAA A A A A AN A A S HAS]
SIS S ST RIISTEN (1 BTN £ Y RN Rl ST R YIS (ST (ST ST ST S ST ISTIS] (S [STISTIST G e bt ] £ DR B
oo e] o] e e e e e e e e e e e e e v e e e e e v v e f eu ] v e ev N [N
o o o o Q Q Q ot NN N ST P PSS S
olo|o|ololold]|w|d|d|a|a|a| | Koo | @ < <|F|w|wlwv|d|o|olo|d|~|~|~|<|on]|o| o
o|o|o|o|o|o|o|o|o|o|o|o|o|olo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o]o
o|o|o|o|o|o|o|olo|o|o|o|o|olo|o|o|o|o|olo|o|o|o|o|o|olo|o|o|o|o|olo|o|o|o]o
Al A ||| o] o] oo e o] e e o] e o] e v e ev] e ev] e evf e evf e evf e v | e evf e e eu
e e e e R E e e e R e e e B e R e e e e R A e b e e e R A e e e e e e R R R
o|d|a]m||w]o|~|o|o|o|d|a|m|s|wv|o|~|o|o|o|—|a]m|<|w|o|~|o]o|o]|—|a]|m|<|w|w©
S B R R R Bl ] Kl Gl Gl B (SN (s 3N KM B s oY1 SN s KM K21 K2 Kz KM Ee K ) kRl kR K [l A B A A A A B
o |+ |~ |m |« v |lo I~ o |Jo |Jlo |¢4 | |m
o © ~ © S — — - — — - 1 — - — ~ ~ N ~

45/119



EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OOooooooooooooooooOo

47 (20081020) 18, 8|20 19, 2|52 0. 51|35 0.52]|53
4 8 (20009120) 15,521 15, 8|93 0. 43|32 0. 44136

2008 30, 7153 — 0. 75|54 —

3 27,955 — 0. 69|18 —

4 28, 8|21 — 0. 7191 —

5 28, 8|73 — 0. 72|80 —

6 27, 5|74 — 0. 70]30 —

7 26, 5|42 — 0. 68|77 —

8 26, 6135 — 0. 70]39 —

9 20, 190 — 0.54139 —

10 18, 2|09 — 0. 49|77 —

11 16, 858 — 0. 46|24 —

12 15, 7]11 — 0. 43|48 —

2009 14, 312 — 0.40]10 —

2 13, 4189 — 0.38)21 —
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5 9 3.2
10 0.7
6 11 13. 6
12 2.1
7 13 2.9
14 6. 7
8 15 2. 3
16 13. 3
9 17 6. 3
138 4.9
10 19 1.0
20 10.5
11 21 1.6
22 7.7
12 23 7.1
24 0.9
13 25 4.9
26 1.7
14 27 7. 2
28 2.7
15 29 0.1
30 0.6
16 31 3.3
32 3.9
17 33 3.5
34 6.9
18 35 2.1
36 1.2
19 37 0.1
38 0.9
20 39 4. 6
40 4. 3
21 41 1.3
42 1.9
22 43 7. 4
44 6. 6
23 45 6.0
46 3.9
24 47 22. 1
48 13. 6
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)

20 7 22 21 1 20
371,704,209 1,428,905,551
154,921,849 153,748,033

25,298,363,591 14,086,598,419
450,600 4,140,000
662,693,427 149,706,477
43,510,369 35,562,949
214,087,215 150,293,428
1,305,025
1,882,237 5,220,503
26,748,918,522 16,014,175,360
26,748,918,522 16,014,175,360
453,526,199 372,635,501
76,091,985 67,201,905
5,221,981 3,115,400
83,551,743 49,846,359
149,168 88,980
618,541,076 492,888,145
618,541,076 492,888,145
38,762,923,010 35,830,336,638
12,632,545,564 20,309,049,423
1,093,070,867 974,448,232
26,130,377,446 15,521,287,215
26,130,377,446 15,521,287,215
26,748,918,522 16,014,175,360
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20 1 22 200 7 23
20 7 22 21 1 20

572,039,982 517,613,945
539,516,145 396,477,043
3,697,843,051 5,719,426,937
201,293,824 3,142,904,570

4,168,845 3,620,961
2,783,411,903 7,944,619,558
10,709,633 7,503,810
171,354,206 120,060,878

2,821,623 2,160,992
184,885,462 129,725,680
2,968,297,365 8,074,345,238
2,968,297,365 8,074,345,238
2,968,297,365 8,074,345,238
44,136,910 115,150,669
9,526,787,617 12,632,545,564
824,485,404 1,168,767,375
824,485,404 1,168,767,375
101,414,814 80,988,987
101,414,814 80,988,987
904,668,082 805,087,678

12,632,545,564

20,309,049,423
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207 22 211 20
43,970,9p0 32,340, 2B8
201 22 204 21 207 23 201020
4,190,832,|714 3,838,218,991
10,000 1, 040 451,141,88310,000 1, 047 432,452,177
10,000 112 (10,000 118)
465,181,987 434,.061]p98
2,.370,35p]|334
2,600,015,287 1.033,808]2509
1,125,635,440 .. 3838, 218[001
+++ 4,190,832,714 36, 648, 48|9[, 635
/ y
40,280,525,282 [0 000 x10, 0[00 1,04
0,000 8
10,000 ! 1,040 - x =
x10, 0 J1o bot32. as2| 77
10,000 112 :
1o [p53141.853
204 22 207 22 201021 211 20
4,051,182,|525 3,667,554,[226
(10,000 1,045 453,526, 19910, 000 1, 023 372,635, §01
(10,000 117 (10,000 104
450,091,659 336, 711|808
2,320,470 493
2,504,585,459 1,010,371]|925
1,096,505,407 ., . |3. 667, 558|226
+++ 4.051,182,525 35, 830, 33|6[, 638
7
38,762,923,010 J°: 000 x10, 0loo 1,02
0,000 104
10,000 / 1,045 - ~
x10, 0 /10 bo372.635[b01
10,000 117 .
/10 453,526,199
( )
201 22 207 23
207 22 211 20
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()

( 20 7 2 ) (2112 )

() ()] ) () C)])

639,390,599 —| 638,939, 99450 ,[6%%°% 699,999 — 542,549, 999140, 000
639,390,599 —f 638,939, 99450 ,|6%%5% 699,999 — 542,549,999149,000
639,390,599 —| 638, 939, 99450 [6%%0 . 699,999 — 542, 519,94914¢,000

()

(4)

(1) 211 20

(2) ( 211 20 )
AXA SA 3,000, 0/00.10,0408,439. 0D
BANKBOSTON CAPTL TRST IV 1,000,0/00.09m41,4d7.00
BARCLAY SBANK PLC 9,000, 000.00886,d46. 0D
CENTURA CAPITAL TRUST 1 5,000, 000.©00417,d85.0b
DEN NORSKE BANK 5,000, 000.9,0542,165. 0D
FIRST EMPIRE CAPTRST | 2 000,000 .100420,d76. 0D
FIRST HAWAIIAN CAPI 1,000, 0/00. 0079, 4490. 00
FIRST UNION CAPITAL I 6.000,0/00.00754, 166. 0D
HBOS CAPITAL FUNDING LP 1.000.0p0. om10.0do. 00
HBOSPLC 2,000, 0/00. 0045, 378. 00
HSBC CAPITAL FUNDING LP 3.400.000.20805.d60.2b
KBC BANK FUND TRUST I11 5.000,0/00.00379, 495. 0D
LLOYDSTSB BANK PLC 1,000, 0/00. 00000, 843. 30
METLIFE CAPITAL TRUST IV 1,000, 0/00.0007,847.00
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METLIFE CAPITAL TRUST X

2.000,0000.100457,d00.0p
NORDBANKEN AB 2.400,0000.008709,4d15.2p
NORTH FORK CAPITAL TR I 2.000.0p0. 0wi6.7d8. 00
OLD MUTUAL CAPFUNDING 4.000.0b0.100530.d00. 0P
PROGRESSIVE CORP 3,000,0/00.100699,d53. 0D
PRUDENTIAL FINANCIAL INC 1,000, 0/00. 0078, 343. 00
ROYAL BK OF SCOT GRPPLC 6.090,0/00.90369,912. 30
SPAREBANKEN ROGALAND 7.000,0p0.00158.419.0b
SWEDISH EXPORT CREDIT 1,500, 0/00.10,0503, d31. 5D
UBS PFD FUNDING TRUST | 5.000,0000.00058,455.0p
UNICREDITO ITAL CAPTRST 7.600,0/00.9,0601, 4q02. 0D
WELLS FARGO CAPITAL Xl 2.000,0/00.100594, 482. 0D
NEXEN INC(NXY) 7.35 11/01/43 SERIES 6.818.0b0.m0277.470.7b
CBS CORP 7.25 6/30/51 Series 4.375.000.2.0801.450.0p
COMCAST CORP(CMCSA) 6.625 5/15/56

SERIES 37,50d.00 31,635.00

ABN AMRO CAP(ABNA)5.90 SERIES ,197,500.2,0783,417.0b

[«2]

BAC CAPITAL TRUST Il 7.0 02/01/32

SERIES 4,095, 000.20,0792, 190. 0p
BANESTO HLDGS (BANEST) 10.5 SERIES

A 4,957, 75H50.90,0354, 370. 0p
BANK ONE CAP TR(ONE)7.20 10/15/31

SERlES 4,180, 0/00.30,0447,4dg64. 0D
PNC CAPIAL TRST (PNC)6.125 12/15/33 5 0500 0bo ®0092 doo o)
SANTANDER FIN PF(SANTAN) 6.80

SERlES 2,625, 0/00.10,0905, 450. 0p
WELLS FARGO CAP(WFC)5.625 4/08/34

SERIES 360, 00J0. 00278, 044. 00
WELLS FARGO VII[WFC]5.8500

5/01/33Series

N

, 815, 0/00.00160, 494. 0D

ABN AMRO CAPVII(ABNA) 6.08 SERIES s 125

o

00.100661, 3J50.0pD

BNY CAPITAL V (BK) 5.955/01/33 SERIES

F 1,625,0/00.100462, 00.0pD
CITIGROUP CAPVII(C)7.125 7/31/31

SERIES 6,490, 0/00.30200, §68. 0p
CITIGROUP VIII (C) 6.9500 L, 042, 5pbo. om2s, 430,00
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A W NP

GENL ELEC CAP (GE) 4.500 01/28/35
SERIES 2,500, 0/000.00980,doo.o0b
GENL ELEC CAP (GE) 5.875 02/18/33 3.925.000.20548. 400. 0b
HSBC FINANCE(HSBC) 6.875 1/30/33
SERIES 2,290,0/0.00926,3d48.0b
ING GROEP NV 7.05 PFD 5,000, 000.20790,doo0.o0bp
INGGROEPNV(ING) 7ZOSERIES 2,250, 0/00.10,0325, 4100. 0D
ML CAPTRUS-I-V(MER)7288ERIES 7,822,5000.00311, 162.0D
MORGAN ST CP 1l [MWD] 6.2500 3/01/33 5. 800.0/00.D0482.420. 0D
SATURN-GS (SATURN) 6.0000 2/15/34
SERIES 2,035,0/000.00269,d40.0b
SATURNS-GS(SATURN)5.75 2/15/33 SERIES
GS 2, 000,0p0.00312,doo.ob
BERKLEY WR CP II(BER) 6.75 7/26/45
SERIE 51,829.00 37,31k.00
EVEREST RE CP II(RE)6.2 3/29/34 SERIES
B 875, 000.00593,950.00
FIN SEC ASSUR (DEXGRP) 6.25 11/01/02 10.450.d0040@13, 160. 0b
LINCOLN NATK VI(LNC) 6.750 9/11/52-F 4.382.6p5.20223.d58. 9F
PARTNERRE LTD (PRE) 6.50 SERIES D 2 000, 0bo. 00480, doo. op
PRUDENTIAL PLC(PRUFIN) 6.5 SERIES 42.50d.00 29, 75pb. 00
RENAISSANCERE(RNR) 730 SERIESB 5,602 8l75.40,0347,431.0D
TORCHMARK CAPI11 (TMK) 7.10 6/01/46
SER 25,00d.00 21, 00p.00
CENTAUR FUNDING (CNTAUR) 9.08
4/21/20 8,900,0/00.90726,493. 7k
US CELLULAR (USM) 8.7500 11/01/32
Series 3,140, 0p0.m0788,320.0b
ENTERGY LA HLD (ETR) 7.6 4/01/32
SERIES 2,750, 0000.20632, d00.0p
GEORGIA POWER CO (S0) 5.9 4/15/33
SERIES 1,917,5/00.10,0935, dos. oh
DB CAPTRST I1(DB) 6.55 8/29/49 SERIES 1.000.0bo.oms4.4do. 00
67 231,543,/88650073,/]5009.p2
(14,086,998, 4h9)
90.8% 10d%
14,086,998, 4L 9
(14,086,998, 419)
14,086,998, 4119
(14,086,998, 409)
0)
0)
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13,526, 481,112
36,714,036
13,489, 767,676
35,302,833, 837
0.3821
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(1)
( 19 31 ) ( 20 31 )
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