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1,292,965,073 1,073,295,861
545,824,902 367,627,915
19,012,121,089 17,480,164,132
117,272,578 580,951,565
17,237,222 23,129,939
97,376,172 81,541,561
916,261
2,283,965 3,950,448
21,085,081,001 19,611,577,682
21,085,081,001 19,611,577,682
13,864,073 4,425,295
128,331,405
137,277,408 128,084,687
37,726,123 34,210,956
1,360,843 1,244,331
22,939,901 20,975,841
341,499,753 188,941,110
341,499,753 188,941,110
27,455,481,772 25,616,937,430
6,711,900,524 6,194,300,858
3,442,594,012 2,988,002,889
20,743,581,248 19,422,636,572
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1,067,353 900,457
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AEGON NV
ALLI ANZ
ASSURED

SE

GUARANTY
ASSURED GUARANTY
ASSURED GUARANTY

AVI VA PLC

BA( CORP-BACKED TRUST)
BARCLAYS BANK PLC
BARCLAYS BANK PLC
BARCLAYS BANK PLC
BARCLAYS BANK PLC

BB&T CAP TST VI

BB&T CAPI TAL TRUST V
BMY( CORP-BACKED TRUST)
BNY CAPI TAL V

CORTS TR-BELLSOUTH
CREDI T SUI SSE GUERNSEY
DB CAPI TAL FUNDI NG X

DB CONT CAP TRUST 11
DB CONT CAP TRUST 111
ENTERGY ARKANSAS | NC
ENTERGY LA LLC
ENTERGY LOUI SI ANA LLC
ENTERGY MI SSI SSI PPI
GENERAL ELEC CAP CORP
GEORGI A POWER COMPANY
GOLDMAN SACHS GROUP

GS( CORP- BACKED TRUST)
HSBC HOLDI NGS PLC

HSBC( CORP- BACKED TRUST)
JP MORGAN CHASE CAP XXV
JPM CHASE CAP XXI X
JPM CHASE CAPI TAL
LLOYDS BANKI NG

M&T CAPI TAL TRUST 1V

XXVI I

METLI FE | NC
NATL RURAL UTILITY CFC
NATL RURAL UTILITY CFC

PARTNERRE LTD
PRU( CORP-BACKED TRUST)

PRUDENTI AL FI N
PRUDENTI AL PLC
PRUDENTI AL PLC

TORCHMARK CAP TRUST 111
WACHOVI A CAP TRUST I X
WELLS FARGO CAPI TAL XI
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AMERI PRI SE FI NL 7.28900®6061235/ 2/881)02
GULF POWER CO 5 .176570,00% 00 67 @ 2 / 2|0 6110 0
ALLSTATE CORP 6 . 450000, 0% 00 3 8 1 5 5 @|0 520|0
AXA SA 73.,100000,99 (RO5 7 @ 9 / 2|0 @29/0 0
CHUBB CORP 63.,337253),99 BO3 8 @ 8 / @]9 6272 5
CREDI T AGRICOLE SA 67.,633077,99 00057 2 0 / 2|8 @29|7 0
GENERAL ELEC CAP CORP 61 ,3970500,99 0101 9 4 B / 2|6 6270 0
GREAT WEST LIFE & ANN I[N I11580Q%0L06/41962/, 2206426) 0 0
MI TSUI SUMI TOMO | NSURANC 72.,0000000,9 (@03 0 3 B/ 2|8 G22[0 0
NORDEA BANK AB 80306 0 %0L008 /52090/, 2000429 0 0
PARTNERRE FI NANCE |1 | NC 6L,4040000,9% 0102 0 0 1 3 @|0 626/0
PROGRESSI VE CORP 6178660 %0L026 /41051/, 2001387 0 0
PRUDENTI AL PLC 65.,5908030, %9 0B05 5 2 8 / 2|0 7290 0
PRUDENTI AL PLC 72.,7050000,90 0102 9 @ 3 / @|0 @29/0 0
SWEDI SH EXPORT CREDI T 51., 4803010, %6 0006 6 @ 6 / 2|0 @29/0 0
SWI SS RE CAPITAL | LP 64.,8050400, %6 0BOS 6 2 9 / 2|8 @29/0 0
TRANS- CANADA Pl PELI NES 61., 3350000, 96 0005 3 3 & / 2|0 827|0 0

73,540,220, 792,|776] 72
(17,480, 164)132)
220,792,|776| 72
(17,480,164 [132)
17,480, 164,132
(17,480, 164[132)
25 2 1,000

1.

2.

3.

4.

63 100. 0 100. 0O
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26
23 3 31

27
24 3 31

* 2 4,622,729 1,673,740
65, 816 68, 179
512, 4109 466,276
223,157 171,371
375,408 222,132
8,613 8,279
11,913 4,238
249,376 -
2,054 193
4,207 58, 402
69, 966 -

- 150, 013
81,207 -
6,226, 870 2,822,825
* 1 160, 9691 145,676
* 1 67,9921 58,741
208 -
229,171 204, 417
330,804 311, 439
96,050 95,396
4,867 -
3,875 3,875
435,597 410,712
90,850 89,514
70,239 70,499
- 2,428,604
198,779 193,745
800 983
314 274
390,717 -
751,701 2,783,621

1,416,470

3,398,752

1,109

1,109

7,644,450

26

27

130, 234
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1,692 1,692
3,500 3,500
95,160 70, 745
28,269 -

94,056 127,243
836,407 831,782
42,000 42,000
99,703 80,107
2,900 2,181

228,211 136, 736
13,776 42,336
7,479 11, 792
249, 468 190, 864

1,583,391

1,440,404

2,150,000

2,150,000

823,989 823, 989
823,989 823,989
265,112 265,112
230,000 230,000

2,603, 036

1,325,557

3,098,149

1,820,669

6, 072,138

4,794,659

11,080

13,485

11,080

13, 485

6,061, 058

4,781,174

7,644,450

6,221,578

59/80



(2)

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

8,220,999
2,533,570
173,162

6,349,954
872,232
280, 669

10,927, 732

7,502, 856

3,707,944

2,842,546

48,577 32,471
1,597 2,790
519,507 614,323
2,687,339 1,465, 989

119,564 -

29,679 26,067
140, 129 95,270
19,563 15,587
3,124 2,254

7,277,029

5,097,301

29,000 54,013
1,439,684 1,303,864
331,627 164,583
12,255 13,872
42,207 80,107
2,900 2,181
4,571 6,107
2,061 1,369
39,775 54,095
26,100 14,874
420,027 216,238
115,820 29,758
47,375 44,538
2,066 28,559
116,866 130,727
701,950 889,338
161, 461 111, 245

3,495, 752

3,145,477

154, 950 739,921
10,129 9,995
15, 429 3,036
25,558 13,032
73,443 57,064
- 24
6,313 24,555
2,616 1,492
82,372 83,137
98, 137 810,026

60/80



EDINETOOOO
o o o o =X 22 )
ooooodooodooooooodd

16,314 -
25,473 -

41, 787 -
195,5881 3,817
6, 265 -
201, 854 3,817
61, 930 813,843
2,056 3,020
132,278 460, 615
130, 222 463, 635

68, 291 1,277,479

61/80



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

(3)
26 27
( 22 4 1 ( 23 4 1
23 3 31 ) 24 3 31 )
2,150,000 2,150,000
2,150,000 2,150,000
823,989 823,989
823,989 823,989
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2,534,744 2,603,036
68,291 1,277,479
68,291 1,277,479
2,603,036 1,325,557
3,029,857 3,098,149
68,291 1,277,479
68,291 1,277,479
3,098,149 1,820,669
6,003,847 6,072,138
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6,072, 138 4,794,659
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6,015 2,405
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26 22 4 1 23 3 31
* 1 * 1
us us
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