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21 6 30
23,422,398, 016 78. 73
1,299, 798/, 452 4 . 37
540, 056,|250 1. 82
421,980,127 1. 42
399,641,625 1. 34
89,241, 295 0. 30
26,173, 11565, 765 87.97
3,578,787, 255 12. 03
29,751,908, 020 100. 00
30 21 6 30
(
HSBC FI NANCE| CORP
HS e AN SO 537, [B250., 8B0, 72608858101, 8267 0101
GREAT WEST L|FE A |
R 65 16 204§1,§\‘§\'J7,,c§0aoz.8b'n,8621,,99;5.858,8621.,&325
USB CAPITAL KI
U el 0d382./B0D29 850, 747, BBE.8AT , 3 1B, 718
GENERAL ELEC| CAPR P
AL T B GQRPlzopos 76m, 162, 222.79 , 613, @ @1
NATL CITY CAP TR 11 i
A e Ty SeP R o |50p9p.7Ba, 40D, @aBE.7HB, 705, B
TORCHMARK CAP TRUST I L1 i
TORCHMARK of 2046§4o,bgola.emm,ogm,,52.74010,792.,9811
FINL SECURITY ASS H
N T 2101%%7,%0@3366&,GSBHBQQBB&,49ZWBMJ
AEGON NV 6.8V5% | 4,45 |pss39.6B%, 508, 86D.65D, 853, 8317
BB&T CAPI TAL| TRUS
e o Ay 206356%,290336%P,345“@5168$,315q84H
CBS CORP
OB oo e/ 30l 2001 348.|P1D32.608 , 651, 226.6864, 033, 0614
MORGAN STANLEY GAR.TR 1
MO oM EF Y o geB2 7 Bos72 .68, 705, @ .62, 132, a1
COMERI CA CAP| TR |/ I
SO R b TR11d, 50(5, BBK 66114, 94/3, 660.5D%, 782, 66
ALLSTATE CORP
A T e P ORP (48, 40070008.5B8, 7338, B26.502, 765, ¥ %A
NATL RURAL UTILIT F
N N 204355%,%55435am,852"32a5£m,725qgme
M&T CAPI TAL TRUST .I ,
AN ST 206824%,29@725@m,712“29952$,77Dqgﬁm
SUNTRUST cAP|TAL 1| 1
U TR 03/15/206§>§1,5,6@61.5$33,9921,,652.5&313,385.,&91
CREDI T SUISSE GUEBNJEY p60 . 5m, 058, 260.54D, 05|65, & 51
7.900%
USB CAPITAL K
6. 500% 04/ 12| 20q625%:(20D08.52P, 622, 335,585, 418, 201
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GEORGI A POWER COMRANY
R S AP 20481%N,5DD715&m,252"13754@,513qBMJ
NG GROEP NV 7.200%g lz0e2b.508, a0(1, 628 5058, 4a0l1., 61
LI NCOLN NATI PNAL P
A 20669%%,D368)4ﬂ8,905”32m4$m,493q6m5
ENTERGY LOUI EI ANA c
A 20321%%,274334&%,692“6314M%,69D“6m1
NBP CAPITAL FTRUST. 144 ]
N e oS 204390,21 v, BRW 445 , 290, I6H.44% , 19|B, b6
FPL GROUP CAPITAL.,LNC
TSI 206717%,5@90)Amm,262"52n4mm,143q5@u
PRUDENTI AL PlC I
CR T e el Sods 9836 000p .aws, 728, pap.sem, 13[5, ffazg
BANK ONE CAP| TAL v
A o oyt 2031E%5,%DD7)428,952”5QBA&®,76YWE5R
PARTNERRE LTD 6.1750% 11 096p 486, 07|2, a3p 428, 138lp, B2
PROGRESSI VE FORH I
ER e S T s. 0506 00Dp .4mB, 93la, 725 .44, 098, a2y
ALLI ANZ SE
o e 15 a1l 2040 185.|p0D5p 307, 86[5, nap.3DD, 641, pa
PRUDENTI AL F|N
R e oo bl Y dg163.|popop 375, 77/, Bafh 357, 370, =g
1 25 2 1,000
21 6 30

35.90

25. 21

11. 41

7. 85
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87. 97
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1 21,887,625, 353 10, 346

15 5 20 21,697,102, 407 10, 196

2 60,628, 340, 354 10, 351

15 11 20 59, 787,659,637 10, 165
3 107,829,813, 118 9,57
16 5 20 106,051,816, 690 9, 37

4 137,282,048, 732 10, 315

16 11 22 134, 739,807,615 10, 117

5 146, 726,233,059 10, 0RO

17 5 20 143,944,163, 613 9,822

6 138, 291,505,021 9,545

17 11 21 135,386, 788, 704 9,350

7 108, 734,000, 956 9,142

18 5 22 106,606, 099,778 8,982

8 94,228,636, 649 9,265

18 11 20 92,595,988, 881 9,115

9 74,043,346, 396 9,094

19 5 21 72,707,566, 025 8,944

10 52,539, 732,386 8,137

19 11 20 51, 499,645,915 7,987

11 47,058, 471,780 8,122

20 5 20 46,155,582, 735 7,972

12 27,273,850, 788 5,558

20 11 20 26,489,290, 122 5,408

13 28,998, 479, 495 6,167

21 5 20 28,282,510, 464 6,017

20 6 41,094,7R20,8009 7,316

38,534,992,934 7,123

37,765,079, 931 7,172

27,284,688, 858 5,414

10 28,065,002, 869 5,697

11 26,833,251, 641 5,491

12 27,683,461, 946 5,720

21 1 27,510,876, 125 5,727

2 22,926,473,121 4,798

3 23,217,385, 486 4,894

4 25,658, 077,499 5, 4309

5 28,848,657, 379 6,167

6 29,751,903, 020 6, 415

10,000
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5 0.9
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6 2.8
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7 2.2
18 5 22
18 5 23

8 3.2
18 11 20
18 11 21

9 0.2
19 5 21
19 5 22

10 9.0
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19 11 21

11 1.7
20 5 20
20 5 21

12 30. 3
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20 11 21

13 14.0
21 5 20
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(1)

( 20 11 20 ) 21 5 20 )
1,252,679,400 2,146,639,353
900,548,624 440,852,842

21,957,066,672 24,940,670,656
2,476,481,753 854,026,796
75,661,899 11,093,496
34,393,056 14,064,540
106,342,679 62,270,888
240,322
3,506,824 4,810,226
26,806,921,229 28,474,428,797
26,806,921,229 28,474,428,797
10,715,469 3,627,674
114,101,019
122,447,888 117,504,300
38,756,193 42,302,787
1,770,193 1,595,080
29,840,345 26,888,492
317,631,107 191,918,333
317,631,107 191,918,333
48,979,155,440 47,001,720,127
22,489,865,318 18,719,209,663
4,288,911,521 4,520,294,601
26,489,290,122 28,282,510,464
26,489,290,122 28,282,510,464
26,806,921,229 28,474,428,797
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@
20 5 21 20 11 21
20 11 20 21 5 20
1,147,041,082 921,543,361
408,927,198 284,359,207
13,993,649,476 2,302,999,268
205,742,063 228,408,981
2,896,471 1,312,036
12,640,526,788 3,738,622,853
13,357,597 9,351,056
225,170,813 157,631,955
2,593,723 1,883,724
241,122,133 168,866,735
12,881,648,921 3,569,756,118
12,881,648,921 3,569,756,118
12,881,648,921 3,569,756,118
306,928,373 2,023,100
11,739,873,036 22,489,865,318
2,649,436,007 978,547,775
2,649,436,007 978,547,775
40,147,075 63,702,307
40,147,075 63,702,307
784,560,666 715,969,031

22,489,865,318

18,719,209,663
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20 11 2¢d 215 20
52,995]547 39, 235
20 5 21 [ 20 11 21
20 6 20 20 12 22
] ]
370,172, 672 294,283
0 0
2,950,83|5,502,539, 29
4,422,671, 738,242, 40
7,743,67|/9,912/, 075, 98
56,552,389, 5#B, 468, 3
1,369]29 1,459
25. 0|0 25. 0
141, 380, 973 121,170
0 0
20 6 21 [ 20 12 23
20 7 22 211 20
] ]
191, 394, 195 159, 325
0 0
2,859,438, 372,530, 14
4,501,05|8,32%#,394,40
7,551,89|/0,890/, 083, 88
54,753,493, 4048, 257, 4
1,379125 1,467
25. 0|0 25. 0
136, 883|, 733 120, 643
0 0
20 7 23 [ 21 1 21
20 8 20 21 2 20
] ]
158, 128|], 454 117, 734
0 0
2,777,40(3,808,509, 40
4,420,914, 744 ,392,01
7,356, 447,006/, 019, 15
53,153,383, 3048, 828, 9
1,384]00 1,467
25. 0|0 25. 0
132, 883 458 119,572
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147, 346
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]
, 036 298,247
0
0,28®,495, 06
0,624,358, 70
7,949 ,152,01
16, 4717,511, 2
41 1,505
0 25.0
, 691 118,778
0
[ 21 3 24
21 4 20
]
, 332 158,740
0
2,212,487, 46
3,027,517, 46
1,572,163, 67
59, 49467, 319, 9
14 1,513
0 25.0
, 923 118,299
0
[ 21 4 21
21 5 20
]
, 761 112,857
0
5,728,473, 05
8,648 ,524,94
5,135,110, 85
b5, 4407, 001, 7
19 1,512
0 25.0
, 888 117,504
0

, 662
0,209
9,554
7,425
P 0, 625
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201120

, 064

28,088, 6§89, 66B25, 615, 4224B202|47, 348
2,436,6|35,313 2,429, 1|54, 72481
30,525, 324, 980128, 044, 5264659766, 284
215 20
1

28,530, 153, 12027, 681, 18%48,886(7, 932

772,137,606 773,568, 29@&31f, 190
29,302, 290, 72128, 454, 7585 ®,8%9(9, 122
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(4)
1 215 20

(1)

(2)

AEGON NV 23 P90% 983, 52(0.10|0
AEGON NV %64 B,175086 , 404, 0/111. 1638
ALLI ANZ SE 188 583,766008 , ©B/33 N{/0DD AD
BA( CORP-BACKED TRUST) 67 ,21500 % 162D/, Y5/02MP8
BANK ONE CAPITAL TR VI 179 2,030004 , 4¥®/51 B/0BD DD
BARCLAYS BANK PLC 179 11,0008, 314, 493100
BARCLAYS BANK PLC 181 01,206002 , 0D/83 B/0DD DD
BB&T CAPI TAL TRUST V 286 3,50006 , ®D/01 22D DD
BMY( CORP-BACKED TRUST) ®52900%, AB/00 BODD DD
BNY CAPI TAL V 154 9,504048 , ®D/2Q BI3BD DB
CBS CORP 374 2,501006 , 2@/13 G320 BD
CORTS TR 11 -BELLSOUTH 790000%, BB/7Q 7{0DD DD
CORTS TR-BELLSOUTH 430006%, DD/8Q U280 DD
CORTS TR-1BM 1708300% 4538/, BE/02MP6

CORTS TR- SHERWI N WILLIAM 222
CORTS TR- SHERWI N WILLI AM 266 3
CREDI T GUERBEEY. 9000 % 250,
DB CAPI TAL FUNDI NG X 172 33,
DB CONT CAP TRUST 69 75,

D00 %502/, ¥FBO2MDD7
DO 6B/, GU22MPD7
0005,622, 5/001L|00
mwos, 257, 5001 |00

5

1 mwoed, 319, 4501.(00
1 6
2

DB CONT CAP TRUST I 176 06,0000, 881, 6/001. |00
ENTERGUYI SILANA 7.6000% 08801729 3@245, 2(]161. |56
ENTERGSSI SSINCP I 7.2500% 12690,19®0B2764, 9/751. 100

FI'FTH THI RD CAP TR V 772900% , ®8/81 5{4D0 MO

FIFTH THI RD CAP TR VI 272 ®,50008 , ¥13/21 DODD OO
FI'FTH THI RD CAP TR VII 5181590% 905/, TD02 D8
FI NL SECURITY ASSUR HL 462 78,166M006 , 15/71 54/4D1L DD

FI' NL SECURITY ASSUR HLG 812500%9BMK/, #B(5210M2

FI NL SECURITY ASSUR HLGS 56,6000 % DT,/ 21460 2@ 3
FPL GROUP CAPI TAL | NC 616 900%, H01/00 D720 D
FPL GROUP CAPI TAL | NC 177 64,5350004 , ¥ D/0Q N{9BD OO
GENERAL ELEC CAP CORP 155 B,1766008 , AH/01 S/0DD DD
GENERAL ELEC CAP CORP 601000%, BD/11 5/0D0D DD
GENERAL ELEC CAP CORP 33 6,2/500% , ®D/82 21D DD
GEOR® OMWER COMPANY 5. 9009D,% 0¥/ 1461 2®G3.10|0

GEORGI A POWER COMPANY 188 2,05000% , B18/8Q 752D A
GS( CORP-BACKED TRUST) 53.,800M % 2,/4372 20 3
HSBC FI NANCE CORP %3 B8,7%0261 013 306 £LDBB5

HSBC HOLDI NGS PLC ®02
HSBC( CORP-BACKED TRUST) @72
I NG GROEP NV 178 0,
I NG GROEP NV 3ra2,QOW®4, 933, 5211 |00
JP MORGAN CHASE CAP X BOOOOO%,BB/11 /02D DD
JPM CHASE CAPI TAL XI X B8362D0%8BR/, DF(12MD6
LI NCOLN NATI ONAL CORP 32 87,3002 , A4 /52 ®3DD &
M&T CAPI TAL TRUST 1V 284 %,00006 , ®1B/53 B62AD D
METLI FE I NC 398356%,1113/92 0/8AD RPD

00%, 104, 0/001. |00
HG0%6Q@RD/, 5BI72HBID7
OB, 768, 0281 |00
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MORGAN STANLEY CAP TR %2 %,]D006 , DB/1] B[220 PO
MORGAN STANLEY CAP TR IN @529%00%8M4/, ¥5[02DE3
MORGAN STANLEY CAP TR V 806 000%502D/, ®D[02 MID6
NATLTEAP TR || 6. 25000 1510 U5 /38®3 &[4 01. |0 0
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