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T- BOND 5.375 |[31®28B%5, D0D,. DH0, 36.|71
T- NOTE 0.875 |1103375, D00, DP9, b21./87
T- NOTE 1.875 [14p@22875,/00®,. ®96,[205]| 12
T- NOTE 3.875 |18D6,1%30,/00D,. H0,[746]| 84
T- NOTE 4. 125 |[12DB3100,[00D, 991,578 12
52,695,000, D7 ,[830]| 82
FNMA 385538 4.79750,0p0.099,5p6. 92
FNMA 545322 199, 104 .38, 9 8. 30
949, 144.89u8, 4p5. 2|2
KELLOGG 4.25 [1303®&0, p0oD, D®5, B60./20
1,050, pobD, D®5, B60.[20
BSCMS 2002-TQP8 AB0,0pD0.0®3, 6P2. 40
CRGT 2003-1 A 51, 135. 449, 026. 18
CRGT 2004-1 A1l 63, 959. 597, 953. 3D
CSFB 2003-C3 [A5 775, 0p0.0®5, 91 7. 38
| MT 2002-1G A2 205, 273.07%6, 6[74. 82
LBUBS 2001-C7 A5750,0p0. 7099, 680. 85
MEDL 2003-1G |A 107,0b8.2a4, 1p2. 80
MEDL 2004-1G|A1 120,8Pp1.BP5, 4f0. 0|9
2 823,B58B,.8242,147.|77
57,517,592, %84 ,[064 )01
(5,408, 387, B31)
CAN GOV 4.25 [1806®D0, p0D, ®D5, B62./00
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3,140,008, ®H6, 1 00./80
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BUND 4.25 180704, 060,000.10045, 542.
BUND 4.75 340704415, 000. 0055, 6R8. ¢
BUND 5.00 120104775, 0P00.0®B33,6p7.:
BUND 5.25 110104, 425,/000.00057,[717|
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GREEK GOV 4.5 370®®,00p0. 00654, 0p0. (
GREEK GOV 4.6 1B0%2H,p00.10044, B50.
| R SH 4.4 190618650, 000.0040, 250. (
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PORTUGAL 4.1 [370300G, 0p0.0®73,900. (
PORTUGAL 4.45 18%9060,5000. 0046, 7010. (
SCHATZ 1.5 11064,0030,p00.40051, B59.
SPA GOVT 4.1 |18D78D5,p00.10673, p47.
SPA GOVT 4.9 |4009%B®M, 0p0. 00 018, B75.
69,055 [000.208 71,460

KFW 2.25 120521 385,000.00B88,503.:
KEFW 4.375 131011, 400, p00.100495, 900.
1,785,000.100884, 403.

TRONTO DOM 5./[375406G,0600. 00434, 6B0. (
400,0P00.0034, 6B0. (
71,240,(000500090,[544

(10,213,883,
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GILT 4.0 160907 465, 0p0. 00495, 067. 60
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1,455, p00.10608, B35J]00
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