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US TREASURY N/ B 3. 75®%00, 000. 0495, 390. 00
US TREASURY N/ B 4. 3B5%00, 00030P45, 405. 40
QUEBEC PROVI NCE 5. 125%50, 00104857, Q61.50
ASI AN DEV BANK 2.|75%, 700, 0040927, 420. 60
BANK OF ENGLAND 2. 325%75, 00010976, 986. 85
BK NED GEMEENTEN [5. 225®%8, 002051, 432. 20
CAI SSE AMORT DET (1. A5®25, 00040823, 0058. 42
EUROPEAN | NVT BK [83%3, 400, 00030824, 554.00
FED HOME LN BANK [4. 875%0, 00020008, 969. 76
FED HOME LN BANK |[5%6, 300, Q0060D86, 385. 20
KFW 3.5% 3,500, 00030699, 405.00
KOMMUNALBANKEN 5.[1128%100, 003072, 0050. 00
NRW. BANK 4. 75% 1,700, 00010D55, 590. 00
SFEF 2.375% 3,950, 00030950, 059. 25
SFEF 3.375% 3,000, 00020958, 8§10. 00
AHM 2004-3 1A 28,39p.1521,16p. 93

AHMA 2007-1 A1l 4,137, 717811812, 675.009

ARCH CAPI TAL GRP |7.33%0, 000. 0RP02, 932. 74
AT&T BROADBAND 9.]1455®%20, 000. 0861, 049. 92
AT&T | NC 6. 7% 950, 000. 00030, 968. 50
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BP CAPI TAL PLC 5.|125%, 750, 00010841, 021.00

CITM 2007-1 2A1 986, 623. 6584, 365. 80
CITM 2007-1 2A2 400, 000. 0013, 000.00
CITM 2007-1 2A3 800, 000. 0RP16, 000. 00

COCA-COLA CO 3.625% 900, 000. 0895, 087.80

0
CONOCOPHI LLIPS 5.|75%, 300, 0010827, 872.00
COX COMMUN I NC 4.16283%270, Q0010BP75, 7149. 29
CWALT 2005-46CB A8 1, 735, 49512341, 373. 64
CWALT 2005-82 A1l 3,055, 40411375, 7117.10
CWALT 2006- OCA1 2A1 1,495, 230.683, 400. 84
CWALT 2007-15CB A5 2,428, 12315324, J07. 96
CWALT 2007-0OA11 A1A2,856, 362.965, 645. 76
ELI LILLY & CO 3.|55%800, 000. 0825, 496.80
ENDURANCE SPECIA |7T% 350, 000.0P18,561.70
EUROHYPO SA LUX 4. 22%450, 00208635, 422.50
EUROHYPO SA LUX 4. 635%00, 0030093, 335.00
HFCHC 2007-3 APT 2,247,61715906, 957. 85
I NG BANK NV 3. 9% 4,500, 00040929, 061.00
LEASEPLAN CORP 3% 1,030, 00010027, 1J98. 40
LXS 2007-7N 1A2 2,718, 1J01.6840, 697. 40
MACQUARIE BK LTD |4. B%400, 0030856, 6§50. 00
MORGAN STANLEY 6% 750, 000. 050, 575. 25
MSM 2007-15AR 2A1 1,758, 629.888, 273. 33
NOVARTI S CAPITAL |4.129%, 000. 011, 025.00
OEST BUNDESBAHN 4. 75®%30, 000. 0649, 341.00
RALI 2005-QS13 2A3 1,188, 389.867, 351. 13
ROCHE HLDGS | NC 5% 950, 000. 0978, 706. 15
SARM 2007-10 1A1 2,413,894187128, 345. 22
SCHI G 4.625% 570, 000. 0985, 532.50
SEMT 2004-10 A3A 321,357.1219, 487.66
TELECOM I T CAP 4.|1875%47,000. 0047, 368.97
UNILEVER CAPITAL 3. 65%0, 000. 0DP40, 91§0. 00
WFALT 2007-PA6 A1l 3,187, 7551398973, 954. 22
WMALT 2006- AR5 4A 4,494, 222513889, 350. 42
WMALT 2007- OA2 2A 1,600, 274.853,104. 78
WMALT 2007- OA3 2A 2,566, 762.281, 989. 05

97,895, 85.6

(9,653,503, 41[6)
CANADA- GOV' T 4.5% 10,00p.0010,92p. 10
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CANADA- GOV' T 8% 1,850, 00020073, §12.60
2,784,434.70
(245,698, 517
BELGI UM KI NGDOM 4|% 1,900, 00010876, 440.00
BELGI UM KI NGDOM 8/% 1,300, 00010887, 300.00
BTPS 4.25% 4,770, 00040961, 7154. 00
BTPS 4.5% 4,600, 00040632, 300.00
BTPS 5% 3,630, 00030090, 245.00
BTPS 6% 1,880, 00020018, §56.00
DEUTSCHLAND REP 4|. 783%850, 00010977, 280.00
DEUTSCHLAND REP 6|.28%750, 00020050, 960. 00
FINNISH GOV' T 3.1/25%, 680, 00030665, §32.00
FI NNI SH GOV' T 4.3|75%, 890, 00010924, 932. 87
FRANCE O.A.T. 3% 650, 000. 0633, 165.00
FRANCE O.A.T. 5.5% 3,150, 00030510, 0045. 00
FRANCE O.A.T. 6% 1,100, 00010P88, §50. 00
NETHERLANDS GOVT [3.25%20, 00010697, §40.00
NETHERLANDS GOVT [4.3%010, 00010053, 430.00
NETHERLANDS GOVT [7.5%50, 0000. 08591, 750. 00
SPANI SH GOV'T 5. 7[5% 180, 000.0D099, 449. 90
EUROPEAN | NVT BK [2. %700, 00020D13, 35. 00
SWEDBANK AB 3.375(% 1,075, 00010058, 325. 73
ANGLO | RI SH BANK [(FLO®AD) 000. 0865, 000. 80
ASTRAZENECA PLC 5. 625%00, 00010827, 885.00
AUST & NZ BANK 5.[25%350, 000. 0863, 545.00
BANCA POP BERGAMO Va©80,000.0802,963.00
BANCO SANTANDER 3|. 815®00, 00.989, 050. 00
BANK OF AMER CRP |[7% 950, 000.0957, 375. 43
BHP BILLITON FIN [6.3795%0, 00010025, 7140. 70
BNP PARI BAS 5% 400,000.00817,140.40
CARREFOUR 5.375% 300,000.0812,785.70
CITI CORP 5.5% EMTN1, 227, 10015105, 494. 84
COMMERZBANK AG 5% 900, 000.0928,305.00
CREDIT SUISSE LD [6.139®, 0000. 0843, 401. 60
DAl MLER NA CORP 5. 75%00, 0000. 08510, 447.50
DLR KREDIT A/ S (F|loa6p0,000.0628,650.00
E.ON INTL FIN BV [5.83%550, 00010630, §32.50
ERSTE GROUP 2.25% 1,500, 00010896, 625. 00
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I BM CORP 6.625% 550, 000. 0605, 660. 00
JOHN DEERE BANK 6|% 800, 000. 0832, 640. 00
JPMORGAN CHASE 5.|125%650, 0000. 06062, 642.50
LEASEPLAN CORP 3.|125%, 200, Q001 0D76, 2267 .60
MORGAN STANLEY 6.|5% 350, 000. 0856, 566. 35
RESONA BANK Var 900, 000. 0852, 390. 00
ROYAL BK SCOTLAND 5. 39%, 000. 0RP96, 610. 00
ROYAL BK SCOTLAND 5. B9®%, 0000. 095, 3g0. 00
SHELL I NTL FIN 4.|15% 600, 000. 0609, 990. 00
SI EMENS FI NAN 5. 25% 650, 000. 0686, 531. 30
ST GEORGE BANK 6.|5% 400, 000. 0623, 785. 20
STATOI LHYDRO ASA |[4.375%, 000. 063, 050. 00
VATTENFALL TREAS |6. 75®%0, 000. 0951, 650. 00
WACHOVI A BANK NA |6% 500, 0000. 0902, 147.00
WM COVERED BOND 4% 1,250, 0010050, 487.50

65,202, K10. 41
(8,981, 632, 03]3)

UK TREASURY 4.5% 2,220, 00020072, 940. 44
UK TREASURY 4. 75% 1,750, 00010814, 399. 25
UK TREASURY 5% 600, 000. 0640, 800.00
UK TREASURY 5. 25% 6,040, 00060935, 280. 00
KFW 5. 25% 540, 000. 0975, 937.00
KFW 5. 375% 900, 000. 0968, 175.00
EKSPORTFI NANS 6% 1,930, 00020001, J08. 56
GE CAPI TAL UK 8% 1,200, 00010041, §01. 20

15,850, B41l. 471
(2,496, 428, 77(8)

SWEDI SH GOVT 6. 75% 10,000, p0010D74,p00.0

11,774,p600.0
(148,829, 680

Kl NGDOM OF DENMARK 1424 000, p0D20042, B00. O

12,142,B00. 0
(224,641, 800

NATL AUSTRALI ABK |5. 15%00, 001008, y05. 60

1,708, 105.60
(134,274, 181))

28,432,014,65
(21,885,p08, 405)

&)1
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100. 1.
17 57.
5.
31 37. 41.
70.
9.
19. 11.
100. 0.
100. 1.
100. 0.
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(2008

) (20009 )

12,

994, 7B5

1,939,320,/369

75,90

356,
18,00
17,20

0,797 126
191, 257

0,408} 150
3,621} 629

3,270, 276,|547

85,

451, 3B7

1,337,245,/456

199,

865, 2471

1,985,814,/023

2,561, 29
1,647,360,
50,538,978

322,043, 2
19,117,602
25,259,143
2,717,469,

956, 743, 3

156, 409, 7

600, 035, 1

099
299

49
947
757

063

20
41
80

120,291,985, 900101, 318, 346

, 954

120,291,985, 900101, 318, 346

, 954

3,877,466,|]671

583,
39,

358, 979
330, 3B3

2,517, 242,
1,473,512,
15,194, 1

750
371
7 1

4,500, 155,983

4,005, 949,

292

4,500, 155,983

4,005, 949,

292

74,60

41,18

8,025 497

3,804} 420

65,700,520

31,611, 876

987

675

41,18

3,804} 420

31,611, 876

675

115,791,829, 917

97,312,397

662

115,791,829, 917

97,312,397

662

120,291,985, 900101, 318, 346

, 954

69/114



EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

(2
2007 2008 10
2008 20009
(1 (1
(2 (2
( 1p
133 60

61

70/114



EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

(2008 ) (20009 )
78,564,938,5981, 723,384,001
3,373,53B,6491,826,37p,630
7,330,44p,7507,849,23B,644
74,608,025, 4985, 700, 520, 987
1,187,50p,8052,610,71p, 186
6,550, 88pPp, 6574,608, 43D, 267

846,174 510 642,472,829
5,747,790, 9764, 975,92, 104
60,275,668,5492,862, 974, 601
74,608,025, 4985, 700, 520, 987

2007 12 2008 2008 12
20009
2008 20009
75,900, 797,1,2%800, 7p7,9®7,5538, 478, 29067, 4p7, 205
356, 191,257 1,059| 926322, 04B,24922,672, 855
18,000, 408, 12®, 534, 22®, 117, 602, 9254, 54F, 298
17,203,621, 82975, 5p0,B#8259, 43, 7609, 044, 815
111, 461,p18316D4, 8p3,d45,9237, 7168, 2625, 6 7P, 543
2007 12 2008 2008 12

2009
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(2008 ) (20009 )
() () () () () () () ()
62,665, J37|7727 331, p0 R,379 75 3|325,8015, §7 6| 2656 068, | 4R,47447 26, 922
17,976, §55-|3178 052, 172731815 294Q@90, [25+|4389 814, 85,7699 39, 740
80, 642, P93-|18505 383, B7 64,1101 51 5/0549,2600 6, 60 1| 75035 882, 35,2084 3% 1|2, 818
(2008 ) (20009 )
() () () () () () () ()
69,387, P655|5:01 497, 86 ,111605 6(2200,,646%6 , § 7 3| 2604 780, L 2 ®@,847, B 47, 106
5,590, 6/89-—}487 536, 552,541,213 ,32,71516, 9(53—B B, 273, 6(231868266(9, 371
21,951, p62-|2R1, 543, $586,9266396 74983, 8584281, 143, 8523399909(3, 978
9,689, 6/144—p52 800, 8/861 188924144896, 893145 620, 7/67383487/4, 579
6,677,917—-p54 862, 2/501828133|2128%4, 53787 716, 0[53,701251F, 435
3,389,0[37—pm8 524, 880138484322184, 2/66—P79 188, 3(68,4,310)L, 034
2,226,6/91—p622 335, 140168644/816589, 6(28—-B116 584, 1|75 ,4%41, %546, 399
— - — — 189, 850,2p0 198, 109, 220259/, 020
8,282,773—p80 724, 6/95442992/155086, 95362 573, 2([39588528/6, 533
6,673, 6/20—B %7 663, 6/26,81693, 81716, 0|]12—p6&1L 024, 976308596|4, 174
78,251, D91-|9792 758, § 410 ,55071 6/4286,,537390 , § 7 9| &2F%2 767, 56 ™,3676108/1, 029
4,848, 426+ %1, 825, 425,285 M0p,20,3M449, 9551127, 249, 51951883640, 736
17,903, 807-|61087, 507, pP7%,03207/195137, 3(87--p X0, 497, 4853866009([7, 366
8,921,301-p®7, 068, 6/0419B3930(3668B7, 6(33—B9I75 309, 7/56383112/2, 136
6,659, 522—-B71 823, 1831@23466/120237, 1{43—p®8 395, 6|68128152[5, 273
3,242,020—-p82 299, 7/90,51768 69 ,24,84678, 858 &0 559, 2/92,806%#3p, 989
1,222, 763—-p815 240, 5/13,13795 50, 091207, 38(5, 560 939, 85[0, 7129 46, 249
6,816, 6/03—p970, 192, 0/563D9045/235068, 7/198—p148 072, 71263223292|7, 824
8,936, 0/[30—P M0, 904, 6/86,371, 1348 ,28,790 7, 7|6 7—B 130, 191, 1/93288242[6, 172
270,671,|176]287467 109,|55695833/a 080260 ,[937|171216, 086 ,({41591262[, 145
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(3
2008 20009
— —| 15,823, §20-|015%54 805, §95189224
— —| 15,823, §20-5|015%54 805, 95189224
(1
(2
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2008 20009
Gol dman Sachs| & Co.
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¢ )
2008 20009
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6 4 1,600, 0p010686, 6B8, 00D
70 2,000, 0p020000, 3p0O0, 00D
74 1,099,0p010DD1, 2A2, 860
76 1,000,0p010008, 4B0, 00D
231 10 1,592,0p0106D1, 59, 36D
282 10 1,457,0p010B0OS5, 7p1, 22D
284 10 488, 00p, 0903, 62p, 880
290 10 2,600,0p020602, 0p8, 00D
296 10 823, 00p, 0826, 69p, 270
16 30 575,00p, 0601, 064, 750
42 20 150, 00p, 0064, 62B, 500
67 20 1,240, 0p010PB8,5p1, 60D
71 20 440, 00p, 0685, 69p, 400
8 4 20 300,00p,0PO98, 88K, 000
92 20 1,400,0p010602,6B8, 00D
96 20 709, 00p,0p08, 070, 210
110 20 600, 00p, 095, 83p, 000
10 ) 98, 000, 0084, 954, 240
10 ) 1,222,0p0100B7, 1p9, 43D
11 10|) 1,198, 0p01008B7,0p4, 274
18 500, 00p, 0bD6, 33p, 000

21,007,
. 7500 430, POM.,04048, 022. 60

412, 994
0
.2%%490, 0050837, 323.10
1
5

TSY I NFL | X N/
US TREASURY N/
US TREASURY N/
US TREASURY N/
US TREASURY N/

0
.125%00, 0010835, I57.00
.38B5%80, 00070903, 516. 68
.6385%00, Q001.00®94,p76. 8D
US TREASURY N/ .135%50, 0080091, 31. 25
QUEBEC PROVI NCE . 135%®50, Q0030P65, §27. 50
ASI AN DEV BANK 2.|7524, 900, Pp0D40852,B86.6D
BK NED GEMEENTEN [5. F2383%2, 0080815, 959. 30
EUROPEAN | NVT BK [3%9, 560, 0090847, 8§63. 60
FANNI E MAE 2. 75% 7,900, Q0070D74, 484. 80
FED HOME LN BANK |[5% 6,800, p00D8p097,p27.2p

T W W W ™ @
g oo o »h W N B

FED HOME LN BANK [5. 35®15, 0040080, 2230. 24
FREDDI E MAC 2.125|% 6,500, 0060910, 71770. 50
I NTERAMER DEV BK [7%5, 010, 0050689, Q70. 43
JAPAN BANK COOP 4. 8A45%00, 0040940, §85. 00
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KFW 3.5%
KOMMUNALBANKEN 5.
NRW. 75%
SFEF
SFEF 2. 375%
SFEF 3.375%
AHM 2004-3
AHMA 2007-1 A1l
ARCH CAPI TAL GRP
AT&T BROADBAND 9.
AT&T
BK NED GEMEENTEN
BK NED GEMEENTEN
BP CAPI TAL PLC 5.
CIlTM 2007-1 2A1
CI'TM 2007-1 2A2
CI'TM 2A3
COCA-COLA CO 3.62
CONOCOPHI LLI PS 5.
COX COMMUN 1 NC 4.
CWALT 2005-46CB A
CWALT 2005-82 A1
CWALT OAl1 2A
CWALT 2007-15CB A
CWALT 2007-0A11 A
ELI LI'LLY & CO 3.
ENDURANCE SPECI A
EUROHYPO SA
EUROHYPO SA
HFCHC 2007-3 APT
I NG BANK NV 3. 9%
LEASEPLAN CORP 3%
LXS 2007-7N 1A2
MACQUARI E BK LTD
MORGAN STANLEY
MSM 2007-15AR 2A1
NOVARTI S CAPI TAL

BANK 4.

2.25%

1A

I NC 6.

7 %

2007-1

2006 -

6 %

OEST BUNDESBAHN 4|

RALI 2005-QS13 2A

LUX 4|
LUX 4|

5,500, 0
128%400, 0
3,200, 0
10, 300,
12,050,
8,875, 0
42,48

10, 758,
7.3%3%0, 00
455%40, 00
2,550, 0

2. 26900,
2. 379%0, 0
25%, 950, 0
2,713, 2
1,200, 0
2,200, 0
5%2, 750, O
75%, 700, 0
622%110, 0
8 4,772, 6
5,943, 7

1 3,601, 1
5 8,093, 7
1A6, 664, 8
55%, 400, O
7% 520,00
2%%000, 0
6B85%00, 0
5,993, 6
13,000,
3,100, 0
7,248, 2

4. B%800, O
2,500,0
4,396, 5

4. 129%0, O
79%200, 0
3 2,970, 9

00504099,
0080866,
0030804,
DODOOD7O0,
D0D20050,
0080053,
b . 0931, 67
P 2 3., 0667 2, 9
0.0P92, 46
0. 0883, 61
0020P67, 3
DO0ODOODOG6 7,
0090678, 8
0050207, 4
1520557, 0
00.889, 00
00.994, 00
0020D34, 9
0030079,
0020019,
1139@88,
1525876
41129853,
4541213,
4428953,
0020076
0.0824,
0050964
0080bH81
4646818
DO0D30083
0030091
7119008
0090675,
002001
7424570,
0010980
0010236
7424168,

0
2
6

1

- - - ~
AW N D P O N B N O W

W 00 N o © O o o

65. 00
00.00
40.00
D82. 2
180. 7
46.25
. 26

55. 25
1.89
5.54
36.50
D0O0. 0
25.00
59. 40
05. 96
0.00
0.00
90. 50
28.00
51. 97
77.52
99. 52
42.36
93. 22
73. 44
90. 40
0.24
00.00
10.00
54.29
D54 .0
68. 00
26. 41
50. 00
17.50
83. 33
12.50
40.00
77.85

or O
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ROCHE HLDGS I NC 5% 2,700, 0002081, 5985.
SARM 2007-10 1A1 7,241, 68436385, 035.
SCHI G 4.625% 1,100, 00010029, 975.
SEMT 2004-10 A3A 478, 778.7327,006.9
TELECOM I T CAP 4.1875®71,0Q00. 0271, 680. 2
UNI LEVER CAPITAL [3. 25%00, 0020074, 548.
WFALT 2007-PA6 Al 9,605, 21043442, 97 2.
WMALT 2006- AR5 4A 13,482,p7%.,9%8, 51.
WMALT 2007- OA2 2A 4,800, §2313659, 314.
WMALT 2007- OA3 2A 6,844, 69924251, 970.
314,813,482
(31,043,757,
CANADA- GOV'' T 5% 1,300, 00010922, 422.
CANADA- GOV' T 8% 4,750, 00070021, Y81.
8,643, 603.
(762, 7941, 5
BELGI AN 0316 3.5% 14,890, p00D40D45,p67.
BELGI UM KI NGDOM 8% 1,000, 00010221, O0O.
BTPS 4. 25% 15, 705,pOoD608B36, B41.
BTPS 4.5% 15,820,p0D50986, 110.
BTPS 5% 6, 750, 00060490, 3J25.
BTPS 6% 9,600, g00.00®@B0O07, p20.
DEUTSCHLAND REP 4% 550, 000. 0910, 950. 0
DEUTSCHLAND REP 4. 72%330, 0020890, 304.
DEUTSCHLAND REP 5. 5%, 410, 0010607, §82.
DEUTSCHLAND REP 6. 23%950, 0020870, §10.
FI NNI' SH GOV' T 3. 112520, 930, p0D00887, pP19.
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