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26 30
PRU 3,461,925,991 100.02
775,867 0.02
3,461,150,124 100.00
PRU
26 30
3,075,101,889 81.04
190,944,978 5.03
124,561,848 3.28
48,602,970 1.28
47,233,508 1.24
41,249,303 1.09
35,135,000 0.93
30,616,836 0.81
26,145,533 0.69
24,090,778 0.63
15,089,164 0.40
13,752,591 0.36
11,426,597 0.30
9,262,082 0.24
6,358,313 0.17
3,699,571,390 97.50
94,815,032 2.50
3,794,386, 422 100.00

27/104




EDINETOOOO
00000000000 DO000DO000O00D0DO000DO0nnoEL2429)
Ooooooooooooooooooad

26 30

72,608,605 1.91

200,293,695 5.28

28/104



EDINETOOOO
00000000000 DO000DO000O00D0DO000DO0nnoEL2429)
Ooooooooooooooooooad

26 30

PRU 1,999,033,371 1.7372 | 3,472,920,379 1.7318 | 3,461,925,991 | 100.02

PRU
) )

1 COLDIAN SACHS 6.15 [ 2018/4/1 | USD 650,000 |11,564.57 75,169,757 11,639.31 | 75,655,520 | 1.99

GROUP INC/

GENERAL
2 ELECTRIC 5.625| 2018/5/1 | USD 600,000 |11,642.28 69,853,684 [11,613.45 | 69,680,723 | 1.84

CAPITAL

FORD MOTOR
3 CREDIT CO LLC 3 2017/6/12 | USD 650,000 }10,505.45 68,285,472 (10,573.77 | 68,729,530 | 1.81
4 gégg OF AVERICA 2 2018/1/11 | USD 660,000 |10,114.97 66,758,855 [10,208.59 | 67,376,721 | 1.78
5 CITIGROUP INC 4.45 | 2017/1/10 | USD 500,000 |10,928.68 54,643,430 [10,919.13 | 54,595,689 | 1.44
6 ggLLS FARGO & 1.5 | 2018/1/16 | USD 490,000 |10,047.81 49,234,302 10,115.34 | 49,565,180 | 1.31
7 US BANCORP 1.65 | 2017/5/15 | USD 475,000 |10,258.03 48,725,678 10,275.95 | 48,810,800 | 1.29

BEAR STEARNS
8 oS INC/THE 7.25 | 2018/2/1 | USD 400,000 12,071.69 48,286,769 [12,058.81 | 48,235,278 | 1.27

GENERAL

9 ELECTRIC 2.3 | 2017/4/27 | USD 450,000 }10,433.56 46,951,032 (10,462.68 | 47,082,075 | 1.24
CAPITAL

10 AUERICAN 4.875| 2016/9/15 | USD 400,000 |11,061.54 44,246,194 110,961.62 | 43,846,511 | 1.16
INTERNATIONAL G | ™~ 4 »VOL. »240, ,961. ,846, .

11 MORGAN STANLEY [6.625| 2018/4/1 | USD 360,000 |11,857.96 42,688,672 [11,856.20 | 42,682,323 | 1.12

12 KINDER NORGAN 5.625| 2015/2/15 | USD 400,000 |10,569.24 42,276,973 [10,452.33 | 41,809,338 | 1.10
ENERGY PAR

13 ?m:igSET&BUSCH 1.25 | 2018/1/17 | USD 415,000 | 9,976.79 41,403,694 [10,059.52 | 41,747,024 | 1.10
BANK OF NEW

14 YORK MELLON 1.35| 2018/3/6 | USD 400,000 | 9,956.45 39,825,803 (10,038.83 | 40,155,345 | 1.06

15 GENERAL 1 |2017/11/15] USD 400,000 | 9,947.26 39,789,071 [10,027.76 | 40,111,071 | 1.06
DYNAMICS CORP ’ T T T T .

16 AT&T INC 2.95 [ 2016/5/15 | USD 380,000 |10,548.52 40,084,395 [10,531.76 | 40,020,688 | 1.05

17 ugg?ﬁIXEESAL 2.875| 2016/4/1 | USD 375,000 |10,539.11 39,521,695 [10,518.06 | 39,442,749 | 1.04
VERIZON

18 COMMUNICATIONS 3 2016/4/1 | USD 350,000 |10,551.97 36,931,900 [10,507.63 | 36,776,728 | 0.97
|

19 AVERICAN 2.8 | 2016/9/19 | USD 325,000 |10,566.69 34,341,771 10,552.51 | 34,295,685 | 0.90

EXPRESS CREDIT

29/104
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) )
CAPITAL ONE
20 FINANCIAL CO 3.15 [ 2016/7/15 | USD 320,000 |10,623.98 33,996,761 [10,576.15 | 33,843,699 | 0.89
21 Eg;ﬁBABANK oF 2.2 | 2018/7/27 | USD 325,000 |10,207.14 33,173,219 [10,346.70 | 33,626,798 | 0.89
22 PNC BANK NA 1.15 | 2016/11/1 | USD 325,000 |10,157.72 33,012,595 [10,192.17 | 33,124,565 | 0.87
23 KRAFT FOODS INC |4.125| 2016/2/9 | USD 300,000 |10,718.23 32,154,697 10,663.21 | 31,989,642 | 0.84
24 ECOLAB INC 3 2016/12/8 | USD 300,000 |10,613.63 31,840,917 10,599.53 | 31,798,619 | 0.84
25 MERCK & CO INC 1.3 | 2018/5/18 | USD 310,000 | 9,931.47 30,787,575 [10,024.18 | 31,074,988 | 0.82
26 AMGEN INC 2.2 | 2019/5/22 | USD 300,000 10,116.43 30,349,312 (10,101.20 | 30,303,609 | 0.80
27 DISCOVER 2 2018/2/21 | USD 295,000 10,042.85 29,626,408 10,192.92 | 30,069,125 79
BANK/GREENWOOD ’ T T T T .
28 IL?E WARNER COS 7.25 (2017/10/15| USD 250,000 |11,974.89 29,937,233 |11,853.58 | 29,633,964 | 0.78
PLAINS ALL
29 AMERICAN PIPE 6.5 | 2018/5/1 | USD 250,000 |11,838.06 29,595,169 [11,850.64 | 29,626,616 | 0.78
30 ANADARKO 6.375| 2017/9/15 | USD 250,000 |11,640.44 29,101,114 [11,666.66 | 29,166,669 7
PETROLEUM CORP ) ’ T T T T .
100.02
100.02
PRU
97.50
97.50
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PRU
26 30
)
US 5YR NOTE 6 72,579,322 72,608,605 1.91
US 2YR NOTE 9| 200,423,141 | 200,293,695 5.28
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13 11 20 1,602,856,696 1,608,908,676 10,594 10,634
1 20 3,334,314,833 3,347,004,223 10,511 10,551
14 11 20 9,285,608, 120 9,320,872,707 10,533 10,573
15 20 16,178,913,056 16,233,695,512 10,337 10,372
15 11 20 23,561,282,216 23,648,555,797 9,449 9,484
16 20 29,995,411,487 30,105,165,039 9,565 9,600
16 11 2 30,785,785,510 30,909,212,115 8,730 8,765
17 20 37,241,743,934 37,387,693,388 8,931 8,966
17 1 21 33,387,537,644 33,507,881,594 9,710 9,745
128 ” 24,053,503,336 24,160,850,567 8,963 9,003
118 1 20 20,235,397,522 20,320,629,972 9,497 9,537
159 ’1 15,542,450,514 15,606,393,265 9,723 9,763
1f9 1 20 11,991,952,442 12,045,550,806 8,949 8,989
14 10,415,667,403 10,465,064,725 8,434 8,474
20 20
120 11 20 7,999,765,685 8,042,954,715 7,409 7,449
121 20 7,944,956,494 7,986,190,281 7,707 7,747
1;1 1 20 7,217,105,998 7,256,410,967 7,345 7,385
122 20 6,900,548,821 6,928,145,033 7,502 7,532
132 1 2 5,734,966,902 5,760,152,922 6,831 6,861
223 20 5,078,920, 169 5,102,093,584 6,575 6,605
2%3 1 21 4,231,458,411 4,252,480,998 6,038 6,068
254 ’1 3,981,565,554 4,001,021,887 6,139 6,169
224 1 20 3,680,652,792 3,698,292,501 6,260 6,290
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235 20 4,089,126,537 4,104,919,404 7,768 7,798
% 3,856,590,524 3,872,239,853 7,393 7,423
25 11 20 TemTEE T ’ ’
226 20 3,586,927,368 3,601,481,391 7,394 7,424
25 3,855,254,648 7,296

25 3,831,545,028 7,278

25 3,796,959,697 7,251

25 3,783,604,418 7,229

25 10 3,829,529,404 7,294

25 11 3,911,148,078 7,571

25 12 3,815,176,118 7,725

26 3,702,800,126 7,556

26 3,681,707,458 7,486

26 3,677,837,278 7,501

26 3,658,643,202 7,469

26 3,585,987,989 7,416

26 3,461,150,124 7,356
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o o 1,515,554,837 2,559,640
oo 3,167,688,574 1,508,336, 102
5 1 o 5,925,182,005 281,382,781
ig 11 gé 7,485,686,965 649,703,288
ig " gé 9,827,175,960 543,997,400
ot 8,039,163,579 1,616,314,918
o 11 o9 5,236,028, 155 1,329,441,599
o 9,580,961,993 3,145,862 ,062
g " gi 1,904, 685,265 9,220,543,625
10 oz 864,345,888 8,411,524,041
11 AT 454,868,477 5,983,563,598
12 o 181,822,790 5,504,247 ,518
13 o 11 o0 127,250,400 2,713,347,006
14 o 170,834,980 1,221,095, 456
15 T, 104,614,814 1,656,687,949
16 o 85,205,272 574,016,028
17 ST 202,966,608 685,171,008
18 . 148,949,210 776,454,288
19 1 o 125,880,999 929,278,324
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20 2 140,534,334 811,402,465
21 4 o 165,892,426 882,835,037
22 R 255,322,558 777,407,448
23 2 1 o0 113,277,679 718,818,910
24 o 333,236,611 948,850,779
25 . 547,335,727 595,181,497
26 . 278,479,864 643,582,006
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11,000 1500 | SHEOEBE B0ub. S
e 1559 [2014%02R20m 30M
8,000} 15s0 [2014%03m208 30
7.000} o A+="1100 |2014%04H218 30F
E‘% e J 53 2014058208 30/
"2001/05/31 2004/08/31 2007/11/30 2011/05/31 20140830 | 2014%F06H208 30M
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(1) EESHADHERNERELTHEOET,
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B ERHOET,

LitafEL CRERINCTHRLTED, REORZBRLEREDFET (LITEU).
(2 AR . (BB Ol T .

FELEEOWLR (sy=7728)

HEDIS A L1 Of8HR
HAEOHEM S HIHA W | AR | o—m HEE |EEEE
s 97.50% 1 | GOLDMAN SACHS GROUP INC/ | 3% |USD | 6.150% | 2018/4/1 | 1.99%
mﬁaﬁl};{%&%ﬁ 5 50% 2 | GENERAL ELECTRIC CAPITAL |#fist | USD| 5625% | 2018/5/1 | 1.84%
- 3 | FORD MOTOR CREDIT COLLC | ##% |USD| 3.000% |2017/6/12] 1.81%
E‘m#%m} 1 19000% | %5 ANK OF AMERICA CORP #Ms|usp| 2.000% [2018/1/11] 1.78%
R e e usm | B | CITIGROUP ING 3% | USD| 4.450% |2017/1/10| 1.44%
RAURCIARTT 6 | WELLS FARGO & CO W% | USD| 1.500% |2018/1/16| 1.31%
7 | US BANCORP 1M% |USD| 1.650% |2017/6/15| 1.29%
8 | BEAR STEARNS COS INC/THE | 3% |USD| 7.250% | 2018/2/1 | 1.27%
9 | GENERAL ELECTRIC CAPITAL |### |USD| 2.300% |2017/4/27| 1.24%
10| AMERICAN INTERNATIONAL G | 3t#i% |USD| 4.875% |2016/9/15| 1.16%

FRINEEDHRE
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ABB FINANCE USA INC
AETNA INC

ALLIED WORLD ASSURANCE
AMAZON.COM INC

AMERICA MOVIL SAB DE CV
AMERICA MOVIL SAB DE CV
AMERICAN ELECTRIC POWER
AMERICAN EXPRESS CO
AMERICAN EXPRESS CREDIT
AMERICAN EXPRESS CREDIT
AMERICAN EXPRESS CREDIT
AMERICAN EXPRESS CREDIT
AMERICAN HONDA FINANCE C
AMERICAN INTERNATIONAL G
ANADARKO PETROLEUM CORP
ANHEUSER-BUSCH INBEV FIN
AON CORP

AON CORP

APPLE INC

ARCELORMITTAL
ARCELORMITTAL

ARROW ELECTRONICS INC
AT&T INC

AT&T INC

AUTOZONE INC

AXIS SPECIALTY FINANCE P
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA NA

BANK OF MONTREAL

BANK OF MONTREAL

BANK OF NEW YORK MELLON
BANK OF NOVA SCOTIA
BANK OF NOVA SCOTIA
BARCLAYS BANK PLC

BAXTER INTERNATIONAL INC
BB&T CORP

BB&T CORP

BEAM INC

BEAR STEARNS COS INC/THE
BEMIS CO INC

BP CAPITAL MARKETS PLC

60,000.

70,000.

75,000.
205,000.
200,000.
125,000.
155,000.

50,000.

90,000.
190,000.
325,000.
110,000.
150,000.
400,000.
250,000.
415,000.
130,000.

45,000.
220,000.
175,000.

45,000.

25,000.
380,000.
175,000.
200,000.
115,000.
100,000.
275,000.
660,000.
140,000.

95,000.
100,000.
150,000.
150,000.
145,000.
400,000.
200,000.
100,000.
200,000.

35,000.

80,000.
125,000.

60,000.
400,000.
225,000.
250,000.

00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00

60,638.

71,058.

84,955.
204,034.
205,242.
142,114.
155,173.

49,904.

91,244.
195,609.
339,843.
112,193.
151,171.
435,238.
288,921.
414,123.
134,950.

46,926.
216,054.
185,062.

46,518.

25,757.
396,459.
180,496.
206,691.
116,417.
104,882.
312,152.
663,939.
159,106.

96,208.
101,095.
164,301.
155,689.
143,971.
397,220.
208,489.
104,059.
203,144.

35,069.

80,521.
124,517.

60,238.
477,204.
227,306.
254,982.

88
19
95
24
60
50
29
85
52
18
40
84
80
00
00
10
53
81
08
50
75
50
70
75
40
14
10
22
54
92
78
70
90
20
22
80
60
60
20
05
12
75
62
80
92
00
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BP CAPITAL MARKETS PLC 50,000.00 51,044.75
BRISTOL-MYERS SQUIBB CO 200,000.00 198,296.40
BRITISH TELECOMMUNICATIO 50,000.00 57,426.80
BUCKEYE PARTNERS LP 25,000.00 25,011.15
BURLINGTON NORTHERN SANT 250,000.00 282,311.00
CA INC 35,000.00 35,750.29
CAMERON INTERNATIONAL CO 225,000.00 225,047.25
CAMERON INTERNATIONAL CO 10,000.00 10,104.53
CAPITAL ONE FINANCIAL CO 320,000.00 334,976.64
CARDINAL HEALTH INC 90,000.00 91,650.69
CARDINAL HEALTH INC 45,000.00 45,100.21
CARNIVAL CORP 50,000.00 50,352.10
CARNIVAL CORP 85,000.00 85,489.94
CATERPILLAR FINANCIAL SE 65,000.00 65,071.24
CATHOLIC HEALTH INITIATI 25,000.00 25,245.12
CBS CORP 40,000.00 40,743.32
CELGENE CORP 110,000.00 112,481.16
CELGENE CORP 20,000.00 20,303.52
CIGNA CORP 200,000.00 222,575.80
CISCO SYSTEMS INC 130,000.00 130,916.50
CITIGROUP INC 150,000.00 152,116.80
CITIGROUP INC 500,000.00 540,129.50
CITIGROUP INC 200,000.00 228,917.00
CITIGROUP INC 80,000.00 81,223.20
CITIGROUP INC 50,000.00 64,047.25
COMCAST CORP 135,000.00 146,581.92
CONAGRA FOODS INC 155,000.00 155,276.36
COVENTRY HEALTH CARE INC 100,000.00 112,990.70
CSX CORP 235,000.00 288,926.62
CVS CAREMARK CORP 250,000.00 282,994.00
DCP MIDSTREAM OPERATING 125,000.00 128,882.50
DELHAIZE AMERICA INC 100,000.00 113,347.30
DEVON ENERGY CORP 195,000.00 198,471.97
DIAGEO CAPITAL PLC 130,000.00 131,600.82
DIRECTV HOLDINGS LLC 75,000.00 76,841.17
DIRECTV HOLDINGS LLC /7 D 100,000.00 100,072.00
DISCOVER BANK/GREENWOOD 295,000.00 296,812.18
DOW CHEMICAL CO/THE 72,000.00 82,027.58
DR PEPPER SNAPPLE GROUP 80,000.00 82,833.20
DUKE ENERGY CORP 200,000.00 202,001.20
DUKE ENERGY CORP 50,000.00 50,684.70
EASTMAN CHEMICAL CO 165,000.00 169,585.51
EBAY INC 40,000.00 40,163.04
ECOLAB INC 300,000.00 315,713.10
EMC CORP/MA 140,000.00 141,389.22
ENLINK MIDSTREAM PARTNER 35,000.00 35,471.66
ENTERGY LOUISIANA LLC 30,000.00 30,261.21
ENTERPRISE PRODUCTS OPER 255,000.00 265,600.60
EOG RESOURCES INC 250,000.00 252,872.00
FIFTH THIRD BANCORP 220,000.00 230,496.64
FISERV INC 145,000.00 151,543.27
FORD MOTOR CREDIT CO LLC 650,000.00 678,861.30
FRANCE TELECOM SA 90,000.00 91,602.72
FREEPORT-MCMORAN COPPER 50,000.00 50,965.30
GENERAL DYNAMICS CORP 400,000.00 396,233.20
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GENERAL ELECTRIC CAPITAL 450,000.00 464,770.80
GENERAL ELECTRIC CAPITAL 100,000.00 100,790.80
GENERAL ELECTRIC CAPITAL 600,000.00 689,922.00
GLAXOSMITHKLINE CAPITAL 180,000.00 182,157.66
GOLDMAN SACHS GROUP INC/ 305,000.00 347,495.34
GOLDMAN SACHS GROUP INC/ 650,000.00 747,072.95
HARTFORD FINANCIAL SERVI 195,000.00 200,794.81
HEWLETT-PACKARD CO 50,000.00 50,773.75
HEWLETT-PACKARD CO 120,000.00 122,793.84
HSBC USA INC 245,000.00 254,236.25
HUNTINGTON BANCSHARES IN 65,000.00 65,915.39
INTERNATIONAL PAPER CO 160,000.00 197,052.32
JEFFERIES GROUP LLC 100,000.00 104,015.90
JOHN DEERE CAPITAL CORP 105,000.00 105,043.15
JPMORGAN CHASE & CO 225,000.00 228,693.60
JPMORGAN CHASE & CO 150,000.00 172,372.20
JPMORGAN CHASE & CO 250,000.00 250,979.75
JPMORGAN CHASE & CO 140,000.00 141,618.26
KELLOGG CO 75,000.00 75,902.70
KINDER MORGAN ENERGY PAR 400,000.00 414,648.00
KRAFT FOODS INC 300,000.00 317,404.50
KRAFT FOODS INC 30,000.00 35,208.42
KROGER CO/THE 200,000.00 230,666.40
L-3 COMMUNICATIONS CORP 10,000.00 10,018.85
LABORATORY CORP OF AMERI 55,000.00 56,151.26
LABORATORY CORP OF AMERI 50,000.00 50,484.40
LINCOLN NATIONAL CORP 55,000.00 57,057.05
LLOYDS TSB BANK PLC 105,000.00 112,451.11
LLOYDS TSB BANK PLC 125,000.00 135,703.87
LORILLARD TOBACCO CO 140,000.00 143,546.62
LOWE™S COS INC 90,000.00 91,362.15
LYONDELLBASELL INDUSTRIE 200,000.00 225,074.80
MACK-CALI REALTY LP 30,000.00 30,403.32
MAGELLAN MIDSTREAM PARTN 100,000.00 100,149.30
MAGELLAN MIDSTREAM PARTN 175,000.00 193,729.20
MCKESSON CORP 85,000.00 88,704.30
MCKESSON CORP 100,000.00 100,702.60
MERCK & CO INC 310,000.00 306,309.45
METLIFE INC 200,000.00 204,187.00
MORGAN STANLEY 250,000.00 263,374.50
MORGAN STANLEY 360,000.00 421,527.60
MORGAN STANLEY 110,000.00 110,809.27
MORGAN STANLEY 120,000.00 121,112.28
NABORS INDUSTRIES INC 50,000.00 57,016.50
NATIONAL OILWELL VARCO I 55,000.00 54,967.00
NBCUNIVERSAL MEDIA LLC 375,000.00 390,934.50
NEWELL RUBBERMAID INC 75,000.00 76,117.57
NEWELL RUBBERMAID INC 110,000.00 111,321.21
NEXTERA ENERGY CAPITAL H 45,000.00 45,313.33
NIPPON TELEGRAPH & TELEP 50,000.00 50,327.95
NOBLE HOLDING INTERNATIO 25,000.00 25,590.35
NOMURA HOLDINGS INC 130,000.00 132,042.30
NOMURA HOLDINGS INC 35,000.00 35,332.18
NORFOLK SOUTHERN CORP 100,000.00 118,788.60
NYSE EURONEXT 160,000.00 163,001.92
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ONEOK PARTNERS LP 45,000.00 45,471.64
ONEOK PARTNERS LP 65,000.00 68,099.20
ORACLE CORP 100,000.00 99,809.20
ORACLE CORP 210,000.00 214,797.66
PC FINANCIAL PARTNERSHIP 250,000.00 255,408.75
PENTAIR FINANCE SA 150,000.00 151,310.10
PETROBRAS GLOBAL FINANCE 80,000.00 80,214.00
PETROBRAS INTERNATIONAL 55,000.00 56,374.34
PG&E CORP 165,000.00 166,789.75
PHILIP MORRIS INTERNATIO 235,000.00 234,160.34
PIONEER NATURAL RESOURCE 150,000.00 170,190.30
PLAINS ALL AMERICAN PIPE 250,000.00 294,311.50
PNC BANK NA 325,000.00 327,403.05
PNC FUNDING CORP 100,000.00 102,379.60
PRECISION CASTPARTS CORP 105,000.00 104,036.83
PRINCIPAL FINANCIAL GROU 30,000.00 30,194.52
PSEG POWER LLC 40,000.00 41,650.48
REALTY INCOME CORP 75,000.00 75,157.42
ROCK TENN CO 50,000.00 54,433.30
ROPER INDUSTRIES INC 55,000.00 55,393.85
ROYAL BANK OF CANADA 325,000.00 330,349.82
ROYAL BANK OF SCOTLAND G 25,000.00 25,543.22
ROYAL BANK OF SCOTLAND P 100,000.00 103,367.80
ROYAL BANK OF SCOTLAND P 125,000.00 132,895.37
SANTANDER HOLDINGS USA 1 55,000.00 56,598.35
SEMPRA ENERGY 35,000.00 35,981.19
SHELL INTERNATIONAL FINA 100,000.00 101,220.50
SIMON PROPERTY GROUP LP 40,000.00 40,663.60
SIMON PROPERTY GROUP LP 200,000.00 219,703.80
SLM CORP 175,000.00 190,312.50
SPECTRA ENERGY PARTNERS 60,000.00 62,267.22
STARBUCKS CORP 55,000.00 55,352.82
STARWOOD HOTELS & RESORT 100,000.00 118,006.10
STATE STREET CORP 170,000.00 177,058.91
STATOIL ASA 150,000.00 149,234.55
SUMITOMO MITSUI BANKING 250,000.00 248,445.00
SUNTRUST BANKS INC 80,000.00 81,186.24
TECK RESOURCES LTD 25,000.00 25,326.95
TECO FINANCE INC 100,000.00 105,745.10
TEVA PHARMACEUTICAL FINA 250,000.00 258,737.50
TEXTRON INC 175,000.00 188,552.35
THERMO FISHER SCIENTIFIC 30,000.00 30,480.99
TIME WARNER COS INC 250,000.00 294,178.75
TORONTO-DOMINION BANK/TH 150,000.00 155,825.10
TOTAL CAPITAL INTERNATIO 150,000.00 152,722.95
TOYOTA MOTOR CREDIT CORP 275,000.00 275,656.15
TRANSALTA CORP 140,000.00 143,581.76
TRANSOCEAN INC 55,000.00 56,194.27
TYCO ELECTRONICS GROUP S 40,000.00 40,316.68
TYCO ELECTRONICS GROUP S 50,000.00 58,064.35
TYSON FOODS INC 100,000.00 110,278.10
UNITED PARCEL SERVICE IN 100,000.00 115,201.40
UNITED TECHNOLOGIES CORP 100,000.00 102,054.50
UNITEDHEALTH GROUP INC 110,000.00 119,245.94
UNITEDHEALTH GROUP INC 75,000.00 86,638.87

72/104



EDINETOOOO
o o = 220
Ooooooooooooooooooad

US BANCORP 475,000.00 482,328.77
VENTAS REALTY LP / VENTA 35,000.00 35,432.56
VERIZON COMMUNICATIONS I 350,000.00 364,949.55
VERIZON COMMUNICATIONS I 100,000.00 99,070.30
VERIZON COMMUNICATIONS I 120,000.00 128,654.16
VIACOM INC 80,000.00 81,896.80
VODAFONE GROUP PLC 250,000.00 253,171.25
VODAFONE GROUP PLC 130,000.00 129,375.09
WACHOVIA BANK NA/OLD 290,000.00 299,194.74
WALGREEN CO 65,000.00 65,822.77
WALT DISNEY CO/THE 90,000.00 89,574.48
WASTE MANAGEMENT INC 20,000.00 20,767.14
WATSON PHARMACEUTICALS | 140,000.00 141,493.94
WEATHERFORD INTERNATIONA 150,000.00 161,515.20
WEATHERFORD INTERNATIONA 50,000.00 57,229.40
WELLPOINT INC 225,000.00 224,964.00
WELLS FARGO & CO 125,000.00 130,346.37
WELLS FARGO & CO 490,000.00 489,835.85
WESTERN GAS PARTNERS LP 65,000.00 66,328.53
WILLIS GROUP HOLDINGS PL 60,000.00 63,002.76
WYNDHAM WORLDWIDE CORP 120,000.00 121,655.76
XEROX CORP 75,000.00 78,349.27
XEROX CORP 50,000.00 51,066.35
XLIT LTD 100,000.00 100,045.10
XYLEM INC/NY 150,000.00 158,305.05
35,877,000.00 37,661,230.54

(3.821,485,062)

236
97.5 100.0
3,821,485,062
(3.821,485,062)
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