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20009 31
585, 07p, 048 5. 29
338,81p, 548 3.06
101, 55p, 232 0. 92
228,94p, 582 2. Q7
377, 36[L, 962 3. 41
441, 25p, 789 3. 99
716, 60p, 832 6. 49
88, 70¢6, 258 0. 80
101, 72p, 999 0. 92
15, 23¢, 382 0. 14
52,983,601 0. 48
137,25B, 979 1. 24
20,060, 384 0. 18
128, 04pP, 414 1. 16

3,333,6p3,010 30.L5

7,425} 370 0. Q7
40, 249,004 0. 36
47,674,374 0. 43
60,989, 400 0. 55

1,557,442, 480 14.D9

277,00p, 439 2.50
430,82p, 137 3.90
229, 72p, 300 2.08
50, 738,916 0. 46
33,906, 613 0. 31
42,117, 747 0. 38
40, 994,818 0. 37
485,977,325 4. 39

3,209, 7L6, 175 29.p3
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1,826, 1p2, 068 16.p2
10,499, 158 0. Q9
52,481, 699 0. 47
182,244, 432 1.495
110, 23p, 481 1.00
88,629, 844 0. 80
720, 03p, 589 6. 91
41,167, 759 0. 37
36, 946, 381 0. 33
307, 29p, 494 2. 178
124,23p, 0083 1.132
24,4114, 139 0. 22
47,903,600 0. 43
60,682, 854 0. 95
216, 39p, 204 1. 96
68,587, 146 0. 92
80,288,577 0. 73
20,219, 747 0. 18
115,84p, 816 1.05
23,867,500 0. 22
38,906, 613 0. 35
20,903, 444 0. 19
4,318, 700,377 39.p5
148, 631, 912 1. 34
11,058, 355,848 100./00
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1 FNCL 952423 7,884, 4510721|1. 1805, 09|6, YT 320|1. 494, 33 30@.152037/9/17.27
2 UK TREASURY 2. 25%, 120, 010, 10|4. 0671, 246, 4%,711|9. 371, 72 626 252014/ 4/ 74. 27
3 FNCI 889728 4,012,|66180,501|2. 0401, 75|0, D®300|3. 881, 42 9045 2020/ 4/ 13. 63
4 BTAN-3YR | SSUE 1.25%00|, 0100, 45|1. 0822, 82|6, 1%,745|0. B@2, 80 585./52011/ 9|/ 12. 92
5 FNCL 995018 2,966, 629 ,68078. 1293, 01|22, D2®B7$. 1693, 01 229.152038/ 4/ 12. 65
6 BTPS 4.5% 1,210], 0100, 99|3. 51069, 32|1,8B4508[4. 990, 42 41H.152018/ 4/ 11. %4
7 10 177,000, 00wW1.|82 162,51|9, 6392.|17163, 14 7051 2016/ 6/ 1a. 48
8 BTPS 4.75% 900,[/00104, 44/1. 5229, 97|3,74242)9. 429, 86 7357152013/ 4/ 11.17
9 HELLENI C REPUBLI C87.05M@0104, 60|1. 1627, 03|]0, 14687 1|7. 928, 04 41%.152014/ 8/ 2a.16
10 296 10 121,000,0001)84123,228,82M®1}63122, 97 5110./52018/ 9|/ 2a. 11
11 I NG BANK NV 3. 375%00,|00103, 59|9. 9722, 39|19, I8364|5. 122, 81 45372014/ 4/31.11
12 BK NED GEMEET|EN 4,209 00098¢.858319, 84/2, ®1284. 2519, 81 048.13|78013/ 71/ 24. ¢8
13 CASSE AMORT DET 2.,25%, 00056%.1219,56/4, ®2537].91B19, 22 129252012/ 71/61. 08
14 ROYAL BK SCOT|ILND 12 2@Zp®0062%.8917, 917, B369¢. 7717, 48 9%.86/28012/ 5|/ 11. ¢6
15 NETWRK RAIL IINFR15.1D%pP 0100, 17|1. 31711, 88|5,10,114|9. 891, 64 853 $52011/49/91. 01
16 EUROPEAN | NVT| BK F537@®%l04, 70/5. 8910, 29|14, 24,073|2. 130, 49 957.53|75012/ 10/ 115 ¢ O
17 BK NED GEMEENTENI12 1305 %0058%.1810, 22/9, ®8655]. 51009, 91 26.93|72012/ 4/ 40. 99
18 BELGI AN 0316 |3.5%740,|00103, 68|/0. 0201, 23|12, 2®,174|7. 291,72 99®.152015/ 31/ 2®. 92
19 CANADA-GOV' T |5.75%50,|00100, 68/3. 0901, 48/9, B®@468/9. 101, 55 2%2 7152029/ 4/10. 92
20 CAl SSE AMORT |[DET Z.002P%103, 63|7. 145, 460, AB2 64f|4. 495, 510, 8Q@0 6(28012/ 4/ 29 . §6
21 96 20 94,00¢, 00100032 94,306, 44D00)J5294, 490/, 68@.|12027/ 6|/ 2®. §5
22 US TREASURY /B 2.,D29%, 00042¢.5194, 26%, 1$7384.5@®3, 845/, 09%7. 52014/ 5//3D. §5
23 UK TREASURY 4.5% 570,{00106, 44/0.333, 709, 961 44|5. 8903, 741, 098.|/52019/4/70. 85
24 UK TREASURY 4[.5% 590,|00105,53|7.6®1, 671, 8%5352/6. 1%1, 604, 328&.|152042/ 12/ D. §3
25 EUROPEAN | NVT| BK 4£2D5@0104, 17|9. 8487, 91%, A28 27|3. 3818, 494, 764. p2014/ 10/ 105 §0
26 CAl SSE AMORT |[DET 2.09%000, 64%.8186,81%,393641.986,777,933./52014/74/10.7]8
27 KFW 4.375% 575,/00103, 99|9. 580, 49, 4618 12|3. 381, 209|, 184 3|72018/ 9/ 40. 713
28 FI NNI SH GOV' Tl 3. 158%,|00103, 65|5. 139, 199%, 7186 66/7. 249, 270|, 036 1128014/ 9|/ 1®. |2
29 DEUTSCHLAND REP 55®D5@O0105, 65|3. 778, 268, 6465 80|8. 459, 042, 250622028/ 13/40. 01
30 BTPS 6% 510,/00104, 72|2. 775, 08%, 8%2 11|1.5B7, 068, 8176 2031/4/10.7F0
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29.Dp3

39.p5

98.p6

20009 31
2009 31

300, 00/0, 000 415, 05/|0,401040, 36/0, 4D, 36|00, D.OP5
CBT 10Y 14 1,629 25D, 626, 62%5, 29|3, B.88B0
CBT 2Y 2 4,334,684, 3%24,|062124, 81|18, 2.3T3
CBT 20Y 2 3,366, 7138, %4, §58.252 05|19, 5.083
CBT 5Y 6 ¢ 7,595,472, D40, 406.2828 74|6,a.1%4
MON 10Y 5 596,800 595,952,550, &7 4 8
BOBL 5 5,765, 009, 774, 5006, 90|1, 2.3P3
BUND1OY 9 1,082, 97D, 087, 3BH6, 29|6,1.0%2
SCHATZ 1 108,025 108,(00834,530, 99233
SFE3Y 34 3,506 89894, 39R2.7%8 96|7, B.0RO
GILT 9 1,042, §84.179D43|, 91®4, 614, 1.649
3MLI BOR 4 5,933| 21%, 938|, 296, 39|14, F.587
3MLI BOR 4 5,813, 859,817, 0907, 28|2,&F.349
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20009 31
(2000 25 ) 5,1p7 5,163 0.9225 0.9235
(2000 25 ) 5,3k4 5,3F0 0.9250 0.9260
(2001 25 ) 707 5,7B4 0.94609 0.9479
(2001 25 ) 6,2p6 6,2b3 0.94095 0.9505
(2002 25 ) 6, 4p2 6,4F09 0.9487 0.9497
(2002 25 ) 6,7p0 6,7F8 0.9443 0.9453
(2003 27 ) 7,0p5 7,0p2 0.9422 0.9832
(2003 25 ) 7,3p0 7,3p4 0.9931 0.9991

10 |(2004 26 ) 7,6p4 7,689 1.0d16 1.0076

11 |(2004 26 ) 7,7p8 7,705 0.98509 0.9919

12 |(2005 25 ) 8,001 8,0p09 1.00d40 1.0100

13 |(2005 25 ) 8,2po0 8,20 1.0d16 1.0076

14 [(2006 25 ) 8, 1B7 8, 1[0 0.9466 0.9906

15 |(2006 25 ) 7,9p3 7,9B6 0.95948 0.9588

16 |(2007 25 ) 7,803 7,8p1 0.9924 0.95934

17 |(2007 25 ) 7,6pB4 7,6p2 0.9389 0.9399

18 |(2008 25 ) 7,9p3 7,9p1 0.9680 0.9690

19 |(2008 25 ) 7,3ps8 7,4p7 0.8917 0.8927

20 |(20009 26 ) 7,2p3 7,303 0.86¢84 0.8744

21 [(20009 27 ) 7,787 7,8B7 0.9228 0.9288
2008 7,4p4 0.8921
2008 7,48 0.8996
2008 7,30L5 0.8813
2008 10 7,0pP5 0.8945
2008 11 7,148 0.8584
2008 12 7,3p1 0.8410
2009 7,20 0.8666
20009 7,2p2 0.8985
20009 7,3p3 0.8686
20009 7,4p09 0.8405
20009 7,5p4 0.8943
20009 7,6p9 0.9115
2009 7,8p6 0.9268
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55,00Q0,0065, 000,
26, 000,0023, 864,
177,00p,0Q@62,51p,
71,000, 0065, 468,
60, 000,0061, 159,
14,034,003, 437,
18,774,007, 769,
676, 28D,

. 62600, 000. 0624, 9491
. 250600, Q00. 987, 379
. 1260, 000. 0@77, 7144
. 24000, 000. 0880, 2952
. 34G0, 000. 0388, 312
5490, 000. 0650, 397
62606, 000. 0@25, 942
125,0Q00. 0077, 73P.
12600, 000. 0@21, 640

$20

00

40

00

93

30

12

00

55

91

341

.65

.99

.199

.01

.01

.140

.00

) O

.100
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BK NED GEMEENTEN 2137500, 00010054, §g00|. 00
BK NED GEMEETEN 4| B7300, 00010@55, 286(. 61
CAI SSE AMORT DET 3.%0660, 000. 0009, 335.|00
CASSE AMORT DET 2| 25250, 0010@52, 372|.50

EUROPEAN I NVT BK B3%800, 000. 0802, 080.(08

FNCI 889728 4,012,66845208, 1J29|. 19
FNCL 903789 574,676.85615, 196.|05
FNCL 952423 7,884, 45787332, 981 81
FNCL 995018 2,966, 26236969, 1J54(. 92

I NTL FI' N CORP 3% 600, 000.0698, 876.169
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KFW 4. 875% 600, 000.0627,9182.]00

PETROLEOS MEXI CA B8B%380,000.0@826, 5950.]00

SFEF 3.375% 575,000.0675,683.1|67
AHM 2004-3 1A 9,949.30 7,401. 4]5
AHMA 2007-1 A1l 820, 490. 8334, 438.1|64

ALTRI A GROUP I NC [9.723%0, 000. 0@95, 1222.|79
AMER EXPR CENTUR [.200, 000. 0806, 205.(85
ANGLO AMERI CAN 9.[37484000, 000. 0@43, 590.(40
ANZ CAP TRUST 11 [.350, 000. 0@Q04, 644.|75
ARCELORMI TTAL 9.8p%300, 0000. 0834, 500.|00
ARCH CAPI TAL GRP 7. B4%00 000. 0008, 652.(60
ARMT 2004-5 2A1 357,637.6265, 815.(93
AT&T BROADBAND 9.4538B%, 00p. 0095, 97B. 48
AT&T | NC 6. 3% 150, 000.0@51, 9228.1)25
BACM 2007-1 A4 200, 000.0Q@74, 789.129
BANK OF AMER CRP [7.BYG®NW0OQO0. 0Q62, 395.143
BANK OF AMER CRP [7. ®D5%O0p. 0052, 664. 01

BAT I NTL FI NANCE [9. %%, 00p. 0060, O61[.

o

BEAR STEARNS CO 5| 860, 000. OQ75, 789.]18
BEAR STEARNS CO 7| 2%%, 00p. 0054, 224. 28
BSAAT 2007-1 1A1 812, 344.68672,369.|56
CAN NATURAL RES 6| 750660, 000. 0OQ06, 104.(78
CAPI TAL ONE FINL [7.BO0GX%OQ0. 0Q@04, 497 .79
CIl TI GROUP I NC 6. 8|75%50, 0000. 00230, 195.1|23

CITM 2007-1 2A1 231,559.8873,669.191
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CIlTM 2007-1 2A2 100, 000. 0028, 25p. 0O
CIlTM 2007-1 2A3 200, 000. 0054, 00p. 00
COMCAST CORP 5. 7% 150, 000. 0@55, 0132.185
COX COMMUN I NC 4.62600, 000. 0605, 737.|80
CRED SUI'S FB USA 4.346%000.0@47, 305.|36
CWALT 2005-24 1A1 286, 418.2423,678.|74
CWALT 2005-82 A1l 1,046, 602. 568, 523.|13
CWALT 2006- OA1 2A1l 945,529.3850, 196.|32

CWALT 2007- 0OA11 AJl1A950,321.0832,660.|93
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DOLPHI N ENERGY 5.188BO0W0 S000. 0099, 75p. 00
ENDURANCE SPECI A |6.1%00, 0000. OQ@Q64, 479.139
ENDURANCE SPECIA [f%140, 000.0098, 81p6. 20
ENERGY TRAN PTNR 8. %%, 0O0OpDp. 0056, 854. 10
ENERGY TRAN PTNR 9%50,00p. 0059, 60p. 15
ENERGY TRANSFER 5| 6686, 000. 0290, 982.|50
ENTERPRI SE OP LL [6.53000, 0000. 0@14, 343.|00
EUROHYPO SA LUX 4| 62600, 000. 0G97,560.]00
FOSSM 2007-1A A2 264, 423.39245, 047.]05
GEN ELEC CAP CRP S5%760, 000. 0067, 242.|04
HFCHC 2007-3 APT 364, 213.3238, 730.(10
HSBC FI NANCE CRP [Fl &1, 000. 0@22, 905.(39
LBUBS 2007-C1 A4 250, 000. 091, 707.165
LEASEPLAN CORP 3% 350, 000.0851, 696.(80
LXS 2007-7N 1A2 900, 032.4308, 373.143
MERRI LL LYNCH 6. 4% 300, 000. 0@89,530.(60
MERRI LL LYNCH 6. 87500, 000. 0099, 05p. 0O
MORGAN STANLEY 6% 550, 000.0665, 548.168
MSM 2007-15AR 2A1 868, 7695. 4500, 095 .74
NETWRK RAIL I NFR B.BOWO, 000. 0014, 735.100
NETWRK RAIL I NFR 12500, 0010071, 940(. 00
NORD/ LB COVERED 5| 39600, 000. 0859, 525.|00
PFI ZER I NC 7. 2% 300, 000. 06864, 382.(31
PHI LI'P MORRIS I N [6.356%000.0@82, 026.|00

RAS LAFFAN 5.832% (3%5nNKQOQO. 0@50, 000.|00
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REED ELSEVR CPTL [1.2500 000. 0@74, 044.|00
RESONA PFD GLOB (VARJO0, 000.0@69,687.|50
ROCHE HLDGS I NC 5% 300, 000.06818,693.|10
ROYAL BK SCOTLND 2162238, 00010@35, 1123|. 40
SAMI 2007- AR7 1A1 372,407.2676, 441.142
SARM 2007-10 1A1 778,923. 1443, 222.|75
SEMT 2004-10 A3A 123, 135.0086, 06ft. 76
S| MON PROP GP I N [5. 3%, 00p. 0048, 864%. 60

S| MON PROP GP LP |5.32%0, 0000. 0@212, 526.|30
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SLM CORP 8. 45% 275,000.0@38,442.1|90
SWEDBANK AB 2. 9% 500, 000.0@97, 905.100
TELECOM I T CAP 4.B75000, 000. 0Q04, 398.117
TELECOM I T CAP 6.[99%%W, 00p. 0052, 27L. 23
TELEFONI CA EMIS 7 0¥B58, 000. 0298, 938.(71
TELEFONI CA EUROP [7.346006 0000. 08360, 830.|55
TI ME WARNER ENT 8| 37¥%G0o, 000. 0Q@Q11, 453.(77
TMST 2006-5 A1l 606, 841. 2660, 828.149
WAMU 2006- AR7 2A 629, 365.2264,698.129
WELLS FARGO CAP (fva19%90, 000.0@26, 031.|50
WFALT 2007-PAG6 A1l 787, 792.9261,681.|50
WMALT 2006- AR3 A1A 611, 325.2300, 309.|66
WMALT 2006- AR4 DA 959, 750. 06899, 797.]|16
WMALT 2006- AR5 4A( 1,113, 958.887, 047.(20
WMALT 2007- 0OA2 2A 792,461.1291, 950.1|38
WMALT 2007- OA3 2A 853,370.7813,671.(62
XTO ENERGY I NC 5.5%50,000.0851, 936.(09
YAPI D 2006-1 A 400, 000.06812, 720.|00
YAPI D 2006-1 B 200, 000. 0@a60, 500.100

ZFS FI NANCE USA V| va0o0,000.0@10, 00Q00.1]00

52,717,61.58

(5,000, 279]|, 684)

CANADA-GOV'T 5.75% 950, 000. 20150, 934|. 50

1,150, 934|. 50
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(100, 407,1525)

BELGI AN 0316 3.5% 740, 000. 0052, 432.100

BTAN-3YR | SSUE 1./52% 400, 00020899, 480(. 88

BTPS 4.5% 1,210, 00010258, 5§21|. 00
BTPS 4. 75% 900, 000. 0066, 0g0.]00
BTPS 6% 510, 000.0658, 093.]00

DEUTSCHLAND REP 4% 90, 00p. 0086, 26p. 00
DEUTSCHLAND REP 4| 750, 000. 0654, 370.100

DEUTSCHLAND REP 5| 54400, 000. 0862, 320.|00

DEUTSCHLAND REP 5| 62606y, 000. 0681, 750.|00
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FI NNI SH GOV' T 3.

FI NNI SH GOV' T 4.

FRANCE O. A. T. 4 .

FRANCE O. A. T. 5.

HELLENI C REPUBLI

I R SH GOVT 5. 9%

NETHERLANDS GOVT

NETHERLANDS GOVT

C

REP OF AUSTRI A 4.

CAl SSE AMORT DET

EURO COMMUNI TY 3.

EURO COMMUNI TY 3.

EUROPEAN | NVT BK

EUROPEAN | NVT BK

EUROPEAN | NVT BK

KFW 4. 375%

KOMMUNALKREDI T 3.

KOMMUNEKREDI T 4.
NRW. BANK 3.875%
SFEF 2.125%

SWEDBANK AB 3. 37
ALLI ANC&LEI C BLD
ANGLO | RI SH BANK
ARCELORMI TTAL 8.

ATLANTI A 5.625%

3

5

2

25880, 00
75410, 00
5 %435, 00
5%350, 00

58 506 00

140,00
4 350,00
4. 5860, 00
35380, 00
2. BQRG %0 0
125060, 00
62375, 00
3.825 %00
4. %06 00
5. 356 %0 0

575, 00
12550, 00
75300, 00

100,00

550, 00
% 375, 00
5%250, 00
( FRADATO O
5%50, 00

50,00

85/124

D .

D .

. 0688

.0@29

. 0854

.o0a17

. 0044

.0a47

. 06859

.0@99

. 0689

.00@09

.0Q@99

. 006877

. 0656

. 0653

. 0819

. 0698

.0@51

. 006812

.0Q@03

. 0650

. 00876

.0@54

.0@03

0054,

0053,

)

6 7

0 7

05

83

24

12

Px)

P-)

.100

.18 9

.00

.100

.14 2

|70

.100

.100

.00

.18 6

.100

.|76

.]110

.100

.150

125

.19 4

.00

.100

.150

.125

.150

.150
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AUST & NZ BANK 5.25%0,00p. 0052, 586p.

o

AUTOROUTES DU SU [f.B0G®WOO0O. 0010, 041.|00
AVI VA PLC Var 150, 000.0@15,500.)00
BA COVERED 4. 125% 450, 000. 0845, 872.1|60
BA COVERED 4. 25% 250, 000.0@25, 829.|75
BANCO BILBAO VI Z K4.5%0,000. 0056, 097.1]50
BANCO POPOLARE Val 200, 000.0010, 00Q00.|00
BANCO SANTANDER 3| 846Gy, 000. 0802, 40.|00

BANK OF AMER CRP [7%100, 000. 0Q@Q06, 582.]00
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BAT I NTL FI NANCE
BNP PARI BAS 5%

CAl XA GERAL DEPO

CASI NO GUI CHARD 4|

CASI NO GUI CHARD 6]

CENTRI CA PLC 7.12
CLOVERI E PLC Var
COMMERZBANK AG (F

CREDI T SUI SSE LD

DANSKE BANK A/ S 4|

DEUTSCHE POST |V

DI AGEO FI N PLC 6.

GE CAP EUR FUND 5]

GLENCORE FI NANCE
HBOS EURO FI N Var
| MP TOBACCO FI N 8
| MPERI AL TABACCO
I NBEV NV 8.625%
I NG BANK NV 3.375
I NG BANK NV 4. 75%

I NTESA SANPAOLO 5

I NTESA SANPAOLO 6|

JLOC 36X A2

LEASEPLAN CORP 3.

MERRI LL LYNCH 6. 7

5. 356 %0 0
200, 00
3. 526G %0 0
87500 00
37G0o, 00
59%4 00, 00
100, 00

| 0450, 00
6. 505 %0
58%00, 00
Var50, 00
6 25590, 00
25000, 00O
7. 3Q@6 %0 O
100, 00

. 327500 00
7. 2506 00
150, 00
% 900, 00
325,00

% 200, 00
62600 00
70, 16

254025, 00

5%1 50, 00

87/124

0.

D .

0.

D .

0.

P .

0.

0.

.0@69

.0@14

.0Q@49

. 0048

.0@12

. 0849

.0@02

0887
0054,
0607

0026,

.0Q@67
.0aQa01
.0@82
. 0045,
.0@86
.0Q64
.0a@80
. 0009
. 0631

.0@08

0Q@96
0451,
oaz24

0ass8

)

1

)

1

)

)

1

)

)

1

)

1

)

1

)

30

49

5 6

98

08

6 6

24

6 7

69

3 2

76

6 7

38

31

00

37

6 1

49

79

90

6 7

39

35

15

5 2

.100

.100

.00

.100

.100

.00

.100

.100

) O

.100

.16 5

.100

.100

) O

.100

.150

.00

.100

.130

.00

.100

.150

.150
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MORGAN STANLEY 5.
MUFG CAP FI N Var

OESTER KONTROLBK
OLD MUTUAL PLC Va
OLI VETTI FI NANCE
PHI LI P MORRI S I N
RESONA BANK Var

ROYAL BK SCOTLAND

ROYAL BK SCOTLAND

5 %1 6 3,

250,
3 . % 5900 ,
r 50,
7 . 7T ® 06
5. BD%

250

51 @6 %0 0

620G 4000

00

00

00

oop.

00

0o0p.

00

0

0

0

0

0

0

0

0oas59,

0096,

.0@a50,

0032,
0ao4,
0053,

oa41,

. 0004,

oas84,

4 4

25

08

50

4 1

96

43

96

09

.60

.{00

.100

) O

.{00

) O

.150

.{00

.100
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ROYAL BK SCOTLND |[vars50,00p. 0017, 00p. 00
SL PLC (Float) 100,00 .0056,191.1
SL PLC Var 200, 000. 0060, 5224.100
SOCI ETE GENERALE |Vat50, 000. 0020, 094.1|50

SUMI TOMO MI TSUI VJAR270, 000.0@10, 793.|90

0
0
0
ST GEORGE BANK 6.5%100, 000. 0@09, 152.(00
0
TELEFONI CA EMI S 5[ 5330, 0Q0
0

3
.0@15,040.]00
0

TESCO PLC 5.875% 250, 000.0@73, 250.1|50
TITN 2007-2X Al 333,290. 7138, 315.(66
UBIT BANCA SPCA 4.1933%004,000.00611, 633.1]44
UBS AG JERSEY VAR 50,00p.0043,64p. %0
UBS AG LONDON 5. 3752000, 000. 0Q06, 274.100
UNI CREDI' T SPA 4. 2H5%00, 000. 06802, 220.|00
UNI CREDI' T SPA 6. 7% 100, 000. 0095, 40p. 0O
UNI CREDI TO | TALI |(FI5dDat0)0p. 0047, 950.5%0
US BANK NA VAR 250, 00 0ao08, 342.|50
UT2 FUNDI NG PLC 5| 320066 00 0045, 00p. 00

WACHOVI A BANK NA [6%150, 00

0.
0.

VERI ZON WI RELESS [8.36G06, 0000. 0867, 638.|00
0.0a@57,132.(50
0.

WM COVERED BOND 4% 250, 00 0@a19, 205.|00
WM COVERED BOND 4| 3%/39%00p. 0047, 72p. 00

WPP GROUP PLC 4. 375250, 000.0@37, 275.|00

30,597,p17.06

(4,119, 276, 406)

UK TREASURY 2.25% 3,120, 00020088, 435|. 84
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UK TREASURY 4% 230, 000.0@24, 242.]18
UK TREASURY 4. 5% 1,160, 00010075, §08|. 95
UK TREASURY 4. 75% 150, 000. 0052, 46./00
KFW 5. 25% 420, 000. 0@46, 250.(00
KFW 5. 375% 300,000.0821, 990.(00

AMP GROUP FI NANCE| V&80, 00p. 0029, 88/ .

o

MUFG CAPI TAL FIN [Vat50,000.0@11, 030.1|75

RESOLUTI ON PLC Valf 150, 000.0040,50p. 00

5,490, 411). 22

(855, 406,|067)
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SWEDI SH GOVT 6. 75%1, 000, 00010083, 910|. 00

1,183, 910f. 00

(15,010, $78)

I NG BANK (AUS) 5.[|753%00, 0000. 0@91, 000.(00

NATL AUSTRALI ABK [5.36G0,, 000. 0298, 338.|00

789, 338.|00

(61, 23p, 842)

10,827, §98|, 843

(10, 151,p18,502)

6.7
0.9
13 45 . 4
85 47.0 49. 3
100. 0 1.0
18 38.1
12 18.0
69 43.9 40. 6
82.7
14.0
3.3 8. 4
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100.

100.

(2
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2009 31
7,847,449,110
1,344,606
( ) 7,846,104,504
8,466,075, 5809
( ) 0.9268
2009 31
11,307,933, 136
249,577,288
( ) 11,058,355, 848

9,880,109,578

( ) 1.1193
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1999 27 170,176,212 49,567| 480 5,591, 162, 752
2000 25 (o (0 (0
2000 26 259,401,382 72,314,457 5,778,249,677
2000 25 (o (0 (0
2000 26 413,454,226 89,828| 827 6,101,875,076
2001 25 (o (0 (0

NN
oo
oo
e
NN
U1 o

592,874,779 115,998,1466,578, 751,709
(o (0 (0

NN
oo
oo
N
NN
(620}

473,727,084 251,396,0636,801, 082,730
(0 (0 (0

NN
o o
o o
NN
NN
(6]

545,276, 097 197,007%,6977,149, 3591, 130
(0 (0 (0

NN
o o
o o
w N
NN
~N O

377,034,442 353,209,0267,173, 176,546
(0 (0 (0

NN
[eNe)
oo
w w
NN
o1 0o

578,885,744 380,403,1267,371,659, 164
(0 (0 (0

NN
oo
oo
AW
NN
[exNe)]

507,935,625 287,936f,5797,591,658,210
(o (0 (0

NN
o o
o o
b
NN
[e2BN]

474,791,710 227,429,5577,839,020,363
(o (0 (0

NN
o o
o o
(G281
NN
[2 BN

460,080,816 319,424,6907,979, 676, 489
(0 (0 (0

NN
[eNe)
[eNe)
(621
NN
oo

568, 455, 427 340,564, 9598, 207,566, 957
(0 (0 (0

NN
oo
[eNe)
(2]
NN
a1 o

476,038,997 434,858,5448,248, 747,410
(0 (0 (0

NN
o o
o o
[e2e)]
NN
(62 )]

431,281,898 402,954,7928,277,074,516
(0 (0 (0

NN
[eoNe)]
oo
~N o
NN
g1 o

399,853,743 473,027,7448,203,900,515
(o (o (0

NN
oo
oo
~N~
NN
oo

353,083,112 425,688, 1618, 131,295,466
(o (0 (0

NN
o o
o o
[oc BN
NN
(620}

393,942,200 318,929,2628,206,308,404
(0 (0 (0

NN
[eNe)
[eNe)
0o oo
NN
oo

375,159,466 284,324,7078,297, 143,163
(0 (0 (0

NN
oo
o o
© 00
NN
[ex )]

295,705,346 228,702,3248,364, 146,185
(0 (0 (0

NN
oo
oo
© ©
NN
~N~

278,659,832 204,343,9668, 438, 42,051
(0 (0 (0
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pLLE R
ThFOEH &P A EIER AP {EFF R &P
2009 31 101
1,643,295,283, 473
2009 31

29 356,695, 181,998
33 628, 131,B39,936
14 162,540, p23, 963
8 19,041, 572,532
17 476,886, 565, 044
30 1,166,467| 931,381
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14

193

20
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38 59
19 52

13 19 20 31
21 31
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13 14
20 31 21 31

20,633, 688 10,011, 133

5,000} 000

26 295
26 25
61, 332 63, 907
178,141
1,954} 533 1,238} 764
1,158} 119 602,57
302, p4av7 90, 5§37

1,166} 190

144,192
238, p33 177,Pp19
823,p48
704,b68 209,083
25,876, 8u8(4 18,882, BY¥3|7
250, B29 191,B69
250,134 191,75
69¢ 694
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