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US TREASURY 925, 0p0. @68, 679 .]/25
US TREASURY 1,155,000, 068@5, y20. 55
US TREASURY 575, 000. 667, 1y8./25
US TREASURY 1,220,900, @20, 629.00
US TREASURY 470, 000. 663, 89p1.180
US TREASURY 1,060,000, @@29, P71. 40
US TREASURY 530, 0p0. G@7, 346./90
US TREASURY 190, 0p0. @221, 51 3.]40
US TREASURY 150, 0¢0.0202,980.]00
US TREASURY 1,335,9p0a.,@0g1, 837.50
US TREASURY 690, 0p0.®0@1,99p4./10
US TREASURY 995,0p010024,p73.90
US TREASURY 375,0p0.@®3,5p3.|{75
US TREASURY 640, 000. B@3, 4p7./60
US TREASURY 500, 000. 666, 495./00
US TREASURY 425, 000. 663, 8B0.]125
US TREASURY 330, 0p0.@0631, 0p2./50

15.|18%
CANADI AN GOVERNMENT 615, 000. ®69, 6y 3./50
1 615, 0p0. ®G69, 6y 3./50
(64,648, 582)
0. V% 0. V%
MEXI CAN BONOS 3,700,9p9p0@,0@27, #31.50
MEXI CAN BONOS 10, 000,/j000,6639,/|21p. 00
MEXI CAN BONOS 7,600,900, 2830, p65. 20
3]21,300,|02@., 807 ,[{30p. 70
(198,954, p99)
2. P% 2. P%
BELGI UM KI NGDOM 2,405,p0@2.,. 600, p60. 07
BUNDESREPUB. DEUTSCHLASBO, p0a., 304, p92.80
BUNDESREPUB. DEUTSCHLAND, OPO. GO0, 0B2.|/66
BUNDESREPUB. DEUTSCHILANDBS, p0Qa., @05, p66. 10
BUNDESREPUB. DEUTSCHLANB, 0p0. 01, 466 ./05
BUNDESREPUB. DEUTSCHLANB, 0pO. ®@B7, 348 .({27
BUONI POLI ENNAL|I DEL,BbEB8,p0Qa.,605, F95. 84
BUONI POLI ENNAL|l DELA4TESOPO. @@4, 7p8.]160
BUONI POLI ENNAL|I DEL3BESO0pO0.@a9,881.]100
BUONI POLI ENNAL|JI DEL77TESOpPO. @07, 106./25
BUONI POLI ENNAL|II DEL4DBS0pO0. @04, 040./00
FI NNI SH GOVERNMENT| 1, 750, 0@, 001, P22.75
FRENCH TREASURY, 160,0)0.@@8,752.00
FRENCH TREASURY 300, 00p0. @23, 813./00
FRENCH TREASURY 570, 000. 064, 965./00
NETHERLANDS GOVIERNMENTO9S5, 900,387, $31.61
NETHERLANDS GOVIERNMENBS5, 0p0.068, 206 .(77
NETHERLANDS GOVIERNMENDO, 0PpO. C0Q2, 464./20
REPUBLI C OF AUSITRIAl1,160,90p00,238, p96.00
REPUBLI C OF AUSTRIA 655,0p0.065, 3P2.]173
SPANI SH GOVERNMENT 340, 000. B65, 3Pp6./80
SPANI SH GOVERNMENT 355, 0p0. B6G6, 499 ./140
SPANI SH GOVERNMENT 560,0p0. ®0S5, 1p8./00
SPANI SH GOVERNMENT 145, 0p0. 034, 6p8./60

24§18, 011,/020, @04.|]054. 50
(2 1

wl-
[y
o
(o]
©
N

~

1,
28 .3 % 29 .14 %
UK TREASURY 855, 0p0.BO®5, 9p3./05
UK TREASURY 245, 0p0. @@9, 1p1./39
UK TREASURY 980, 0p010046, 748. 96
UK TREASURY 605, 0p0.0Q3,379./09
UK TREASURY 535,0p0.GBB8, 7f1./75
UK TREASURY 730,0p0.0@3, 9b3.|66
UK TREASURY 240, 0p0. @09, 2b0.|24
714, 190, b0@.,. 087, pog. 14
(722, 72[7,B32)
7. B % 8. L %
NORWEGI AN GOVERNMERND, 245, p01Q,0M85,]/82p. 81
11 9,245, powa.,0N85,[82p. 81
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(178,265, p22)
1.0% 2.0 %
KINGDOM OF DENMARK]| 2, 180, p0@., 667, p05. 80
KINGDOM OF DENMARK| 2,385, p0@., 0®O, [L85. 95
2l 4, 565,p0B.@@6, 191.75
(93,511, 112)
1.0% 1. L%
CZECH REPUBLI C 19,360,/l023, 0B0,|024. 00
119, 360,l023, 0B0,|024. 00
(114, 47]6,Pp19)
1. P % 1. B %
AUSTRALI AN GOVERNMENT 65, 0p0. 868, 51L4./36
AUSTRALI AN GOVERNMENT 270, p0d. @B6, L50. 29
2l 2, 035,po0@., 204, b64.65
(231,325, 143)
2. b% 2. b %
NEW ZEALAND GOV[ERNMEMLO, OpPO. @®1, 0B1.]17
11 410,0p0.@01, 0B1.[17
(40,92p, 537)
0. b % 0. b%
SI NGAPORE GOVERNMEMNT 820, 0p0. ®@@8, 4B4.|98
11 820,0p0.0a8, 4B4./98
(74,854, 434)
0. B% 0. B%
MALAYSI AN GOVERNMENT 995, 0p010000, b26. 23
1 995, 0p010000, b26. 23
(31,9666, 813)
0. B % 0. b %
7,.621,342]| 896
(5,815, 6/06] 508)
50,000,068, 23p, 500
11 50,000,068, 23p, 500
0. b % 0. b %
KOREA NATI ONAL |[OIL|CQRR, 0pPO. @A 9, 8H42.]70
11 210,0p0.@a9,8k2.|/70
(21,355, 519)
0. b % 0. b %
CANADA HOUSING |[TRUSTL, 065, P00, 002, p24. 40
1 1,065, p0a, 082, P21. 40
(105, 432, 131)
1. L% 1.0 %
180,018,150
(126, 787, p50)
APACHE CORP 240,0p0.@B87,967.]60
AT&T | NC 195,0p0. @02, 564.]05
BANK OF NOVA SCOTIA 290,0p0.B00,5pP7./00
BP CAPI TAL MARKETS| PLOG5,0p0.a@1, 7p2./35
CANADI AN PACIFI|C PR CX0,000.0@4, 227.po0
CBS CORP 30,000.085,898.5b6
CENTERPOI NT ENERGY]| RE®0,U00[0. 080, 41/7. P 3
ClTI GROUP | NC 300,0p0.B888, 7#5./00
COMCAST CORP 70, 000.008, 76/6.B0
CONOCOPHI LLIPS 120,0p0.0aG1, 70 7.]20
CONS EDISON CO |OF NY245,0p0. @G0, 541.|90
DEUTSCHE TELEKOM | NT2RIONODPO. @B4, 8p5.]/56
DIRECTV HOLDINGS/ FING70,0p0.Qa08,552.]70
EOG RESOURCES 135,0p0.0G4, OB7.]15
FREEPORT- MCMORAN C&G193,0p0.A0®4,3B7./67
GDF SUEZ 84,000.085, 113.p7
GENERAL ELEC CAP CDRR50,0p0.Q08, 4p8.|50
GENERAL ELEC CAP CORP72, 000. 087, 25/1.p4
GENERAL ELEC CAP CORP28, 000. 087, 94/7.Pps8
GOLDMAN SACHS GROUP 230,0p0. @04, 6p0.|00
HARTFORD FINL SVCS| GR&®L, 00/0. 003, 110. B3
HCP | NC 124,0p0.0@7,0B2./60
HSBC HOLDI NGS P|LC 140,0p0.065, 082./]20
| NDI ANA MI CHI GAIN PPWERO, 0pO. A6, 2p9./00
JPMORGAN CHASE |& CO 300, 0p0.888,853./00
LLOYDS TSB BANK PLE 245,0p0.@01,0p4./30
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MORGAN STANLEY 105,0p0.a08, 97 3.]20
MURRAY ST | NV TIRUSJ 121,000.0@3,002. 7
NABORS | NDUSTRI|ES ({NQ29,0p0. AB5, 646.]32
NEWS AMERI CA I NC 50, 000.063, 740.Dp0
NI KE | NC 203, 0p0. @02, 9p8.|65
NI SSAN MOTOR ACICEPJANKCE, 00[0. 006, 570. b6
NOBLE HOLDING I|[NTL|LTID2, 000.0a3, 47/8. P8
NOMURA HOLDINGS I NE 234,0p0. @85, 2p8.]50
ORACLE CORP 240,0p0.@@1, 476./00
PHILLIPS 66 149,0p0.066, 7D0.]45
PROCTER GAMBLE 100,0p0.0a0a8, 2pP1.]00
OTEL INTERNATI ONAL|FRSO,0p0. @@6, 260./00
REYNOLDS AMERI CAN (NGQOO, 0p0O. A0O, 7654.]28
RYDER SYSTEM I NC 175,0p0.aB1, 487.]00
SANOF I 235, 0p0. @B6, 0B4./00
SCHLUMBERGER NORGE]| AS70, 00[0.009, 192. b8
SCHLUMBERGER OI|LFI ELD56JKOO0/0. 063, 56/5. P6
SI EMENS FI NANCI|ERI NGSMATODO. @@7,9p1.|l00
SOUTHERN CAL EDI SON 79,000.000, 155. b9
SOUTHERN CAL EDI SON 245, 0p0. @62, 8L0./60
SUMI TOMO MITSUI| BANKREG, 0p0. @2B6, 9p0.|00
TECO FI NANCE I NC 25, 000.0@6, 96/0.F0
TECO FINANCE I NC 25, 000.0@9, 233.p0
TEMASEK FI NANCI|AL 2TD, 0p0. @G5, 37 7./60
TI ME WARNER CABI[LE | NC61, 000.003,623.p5
TI ME WARNER CABI[LE | NC55, 000. 061, 250. PO
TI ME WARNER [ NQ 65, 000.068, 27/]8. B0
TXU AUSTRALI A 20,000.0@0, 42[3. PO
UNION ELECTRIC |CO 15, 000.00a8, 920. 0
VESEY STREET INV TRUSS5, 000. 069, 81/3. P5
VODAFONE GROUP |[PLC| 280,000.@02,3pP5./60
WEATHERFORD I NT|[L LJD 62, 000.000, 880. B8
587,865,008, @86, 583. 21
(819,529, p93)
8. D % 9. b %
NETWORK RAIL INFRA|FILNO,O0pPO.QBO, 90L6.]21
11 170,0p0.aB0, 90L6.]21
(17,468, 841)
0. b % 0. b %
ABN AMRO BANK NV 50, 000.062, 00941.PpO0
BANK OF SCOTLAND PLC200,0p0. @35, 8B3./60
BASF FI NANCE EUROPE N50, 000.0GB1, 696. B5
BPCE SFH 200, 0p0. @05, 7L3./00
CAI SSE REFINANCE L] HA®B3.,7771.006, 81/3. p2
COMMONWEALTH BK AUGTRAD,L 0PO. @B7, 4b4.|65
DNB NOR BOLI GKREDI JT250,0p0. @05, 559.]75
HSBC COVERED BONDS| FRAMNCOO00. 065, 14/8. PO
| NG BANK NV 50, 000.0@9, 489. PO
NORDEA BANK FINLAND RDO,0pO. AQ®7, 3L7.]10
NORDEA BANK FINLAND RIDO, 0pPO. Q01,65 1./60
ROYAL BANK OF CANADA150,0p0.Q0U8, 0B6.]/60
STADSHYPOTEK AB 50,000.061,082.Pp0
1B1,563,f71.007,p78.27
(219, 86/6,B58)
2. 0 % 2. b %
SUNCORP- METWAY [LTD| 100,000.Q02,547./20
11 100,0p0.a02,5k7.]20
(15,481, 550)
0. b % 0. P %
1,072, 341) 942
(1,072,341 942)
8,873, 702|988
(7,014, 736 100)

~ N~
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25 5 31
2,415,096, 25|8
3,836,208
2,411,260, 05|0
1,576,357,091)1
1.5296

25 5 31

9,374, 88
5,344,095

(1)

(2)

(3)

(4)

(5)

(6)
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(1)
130 25
400 2,600

(2)

25

93 1,087,359

93 1,087,359
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