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29 6 30
3,591,053,959 42.54
1,590,791,776 18.85
820,785,952 9.72
471,279,648 5.58
266,049,672 3.15
34,553,400 0.41
6,774,514,407 80.26
1,666,460,496 19.74
8,440,974,903 100.00
29 6 30
)
)
MEIJI
YASUDA LIFE 4,720,000| 12,152.00| 573,574,400 12,062.40| 569,345,280 5.20000| 2045/10/20 | 6.75 2
INSURANCE
WILLOW NO.2
4,200,000| 11,205.91( 470,648,371 11,220.94| 471,279,648 4.25000| 2045/10/1 |5.58 2
FOR ZURICH
GENERAL
ELEC CAP 3,950,000| 11,872.00| 468,944,000 11,883.42| 469,395,248 5.00000 5.56| 2
CORP
DEPOSITORY
TRUST & 4,000,000| 11,606.00| 464,240,000 11,662.00| 466,480,000( 4.87500 553 2
CLEAR
NAT1ONAL
RURAL UTIL 3,642,000| 11,444.04| 416,792,228 11,453.34| 417,130,788 4.75000| 2043/4/30 | 4.94| 2
CooP
AGRIBANK
o 30,000 11,592.00| 347,760,000 12,152.00| 364,560,000| 6.87500 4.32 1
CHUBB CORP 3,023,000| 11,116.00| 336,036,680| 11,103.12| 335,647,318 3.40844| 2067/3/29 |3.98 2
GREAT WEST
LIFE & ANN 3,000,000| 11,116.00| 333,480,000| 11,116.00| 333,480,000( 3.71756| 2046/5/16 |3.95 2
IN
US BANCORP 2,720,000| 11,816.00| 321,395,200 11,928.00| 324,441,600 5.30000 3.84| 2
NIPPON LIFE
INSURANCE 2,575,000| 11,998.00| 308,948,500| 11,928.00| 307,146,000( 5.00000| 2042/10/18 | 3.64| 2
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MITSUIL
SUMITOMO 2,000,000 12,950.00| 259,000,000/ 12,950.00f 259,000,000 7.00000| 2072/3/15 |3.07 2
INSURANCE

PRUDENTIAL
PLC

80,700 2,937.76| 237,077,232 2,968.00 239,517,600| 6.50000 2.84 1

ASSURED
GUARANTY

81,700 2,924.32| 238,916,944 2,892.96| 236,354,832| 6.25000f 2102/11/1 | 2.80 1

NIPPON LIFE
INSURANCE

1,998,000 11,793.60| 235,636,128| 11,732.00| 234,405,360| 4.70000| 2046/1/20 |2.78 2

PRUDENTIAL
PLC

2,000,000 11,686.64| 233,732,800( 11,650.01| 233,000,320| 7.75000 2.76 2

DAI ICHI
MUTUAL LIFE

1,980,000 11,211.20| 221,981,760 11,156.32| 220,895,136| 4.00000 2.62 2

ASSURED
GUARANTY

66,469 2,940.00| 195,418,860 2,941.11| 195,493,305| 6.87500| 2101/12/15 | 2.32 1

HSBC
HOLDINGS 60,000 2,943.36| 176,601,600 2,954.56| 177,273,600| 6.20000 2.10 1
PLC

PRUDENTIAL
PLC

49,800| 3,009.44| 149,870,112 2,979.20| 148,364,160| 6.75000 1.76 1

CORTS
TR-BELLSOUTH

43,095| 3,230.08| 139,200,298| 3,386.88| 145,957,594 7.00000| 2095/12/1 |1.73 1

TRANS-CANAD

1,300,000| 10,556.00| 137,228,000 10,640.00| 138,320,000| 3.39178| 2067/5/15 | 1.64 2
A PIPELINES

TORONTO
DOMINION 1,150,000| 11,110.84| 127,774,752| 11,106.92| 127,729,672| 3.62500| 2031/9/15 | 1.51 2
BANK TD

PARTNERRE
FINANCE 11 1,000,000] 9,604.00| 96,040,000| 9,576.00| 95,760,000| 3.52678| 2066/12/1 |1.13 2
INC

ENTERGY
ARKANSAS 32,000 2,787.68| 89,205,760 2,779.84| 88,954,880| 4.90000f 2052/12/1 | 1.05 1
INC

ALLSTATE
CORP

400,000f 13,076.00f 52,304,000 13,146.00f 52,584,000 6.50000f 2057/5/15 | 0.62 2

NATIONAL
RURAL UTIL 420,000 11,832.35| 49,695,878 11,818.57| 49,638,019 5.25000| 2046/4/20 | 0.59 2
coop

BHP
BILLITON 285,000] 12,202.40| 34,776,840| 12,124.00| 34,553,400| 6.25000| 2075/10/19 | 0.41 2
FIN USA

STANDARD
CHARTERD 200,000| 11,272.46] 22,544,928| 11,315.13] 22,630,272| 3.95000| 2023/1/11 |0.27 2
PLC

ASSURED
GUARANTY

5,405| 2,854.87| 15,430,626 2,807.83| 15,176,375| 5.60000f 2103/7/15 | 0.18 1

1 25 2 1,000

21/74
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46.77

12.04

9.95

5.53

5.97

80.26

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
14 31,451,546,072 7,176
21 11 20 30,772,703,442 7,026
15 29,553,854,085 7,347
22 5 20 28,930,938,023 7,197
16 28,687,770,936 7,928
22 11 22 28,119,149,885 7,778
17 25,078,478,370 8,088
23 5 20 24,581,858,973 7,938
18 21,242,970,693 7,730
23 11 21 20,743,581,248 7,555
19 20,215,595,202 7,882
24 5 21 19,422,636,572 7,582
20 19,089,590,993 8,024
24 11 20 18,351,909,528 7,724
21 17,388,499,747 8,055
25 5 20 16,708,087,375 7,755
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22 14,786,971,910 7,613
25 11 20 14,175,912,592 7,313
23 13,520,220,438 7,710
26 5 20 12,974,597,070 7,410
24 12,484,835,583 7,569
26 11 20 11,976,505,473 7,269
25 11,316,132,018 7,359
27 5 20 10,843,782,820 7,059
26 10,090,207,000 7,124
27 11 20 9,653,765,293 6,824
27 9,367,949,862 6,924
28 5 20 8,957,209,548 6,624
28 9,064,490,109 6,654
28 11 21 8,665,842,774 6,354
29 8,866,823,708 6,546
29 5 22 8,457,657,318 6,246
28 6 8,810,689,955 6,585
7 8,837,469,927 6,626
8 8,754,610,516 6,634
9 8,596,025,387 6,559
10 8,688,384,079 6,496
11 8,676,690,336 6,345
12 8,576,506,204 6,269
29 1 8,602,594,437 6,275
2 8,638,580,942 6,295
3 8,552,717,310 6,267
4 8,549,716,521 6,272
5 8,492,130,561 6,265
6 8,440,974,903 6,236
10,000
1
19 5 22
10 150
19 11 20
19 11 21
11 P 150
20 5 21
12 150
20 11 20
20 11 21
13 T 5 20 150
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21 5 21

14 150
21 11 20
21 11 21

15 150
22 5 20
22 5 21

16 150
22 11 22
22 11 23

17 150
23 5 20
23 5 21

18 175
23 11 21
23 11 22

19 300
24 5 21
24 5 22

20 300
24 11 20
24 11 21

21 300
25 5 20
25 5 21

22 300
25 11 20
25 11 21

23 300
26 5 20
26 5 21

24 300
26 11 20
26 11 21

25 300
27 5 20
27 5 21

26 300
27 11 20
27 11 21

27 300
28 5 20
28 5 21

28 300
28 11 21
28 11 22

29 300
29 5 22
19 5 22

10 9.0
19 11 20
19 11 21

11 1.7
20 5 20
20 5 21

12 30.3
20 11 20
20 11 21

13 14.0
21 5 20
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21 5 21

14 19.3
21 11 20
21 11 21

15 4.6
22 5 20
22 5 21

16 10.2
22 11 22
22 11 23

17 4.0
23 5 20
23 5 21

18 2.6
23 11 21
23 11 22

19 4.3
24 5 21
24 5 22

20 5.8
24 11 20
24 11 21

21 4.3
25 5 20
25 5 21

22 1.8
25 11 20
25 11 21

23 5.4
26 5 20
26 5 21

24 2.1
26 11 20
26 11 21

25 1.2
27 5 20
27 5 21

26 0.9
27 11 20
27 11 21

27 1.5
28 5 20
28 5 21

28 0.5
28 11 21
28 11 22

29 3.0
29 5 22

x 100
19 5 22

10 180,549,825 16,999,697,724
19 11 20
19 11 21

11 175,147,901 6,757,086,560
20 5 20
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20 5 21

12 128,023,671 9,044,324,002
20 11 20
20 11 21

13 135,199,085 2,112,634,398
21 5 20
21 5 21

14 126,588,537 3,326,991,495
21 11 20
21 11 21

15 138,137,305 3,740,731,346
22 5 20
22 5 21

16 107,461,097 4,152,592,066
22 11 22
22 11 23

17 83,412,077 5,270,268,743
23 5 20
23 5 21

18 84,560,024 3,595,813,745
23 11 21
23 11 22

19 443,109,878 2,281,654,220
24 5 21
24 5 22

20 508,292,515 2,366,790,312
24 11 20
24 11 21

21 350,268,683 2,564,215,063
25 5 20
25 5 21

22 241,640,042 2,400,936,331
25 11 20
25 11 21

23 132,347,979 2,008,672,291
26 5 20
26 5 21

24 170,387,439 1,202,062,323
26 11 20
26 11 21

25 155,888,447 1,272,459,717
27 5 20
27 5 21

26 91,604,426 1,306,109,332
27 11 20
27 11 21

27 279,458,579 903,978,706
28 5 20
28 5 21

28 1,066,353,781 949,743,399
28 11 21
28 11 22

29 1,073,061,232 1,169,680,441
29 5 22

26/74
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ASSURED GUARANTY 6.2500% 11/01/2102 81,700 2,080,082.00
ASSURED GUARANTY 6.8750% 12/15/2101 66,469 1,756,110.98
CORTS TR-BELLSOUTH 7.0000% 12/01/2095 43,095 1,271,302.50
ENTERGY ARKANSAS INC 4.9000% 12/01/2052 32,000 798,400.00
HSBC HOLDINGS PLC 6.2000% 60,000 1,574,400.00
PRUDENTIAL PLC 6.5000% 80,700 2,127,252.00
PRUDENTIAL PLC 6.7500% 49,800 1,322,688.00
AGRIBANK FCB 6.8750% 30,000 3,240,000.00
ALLSTATE CORP 6.5000% 05/15/2057 400,000 458,000.00
BHP BILLITON FIN USA 6.2500% 10/19/2075 285,000 308,868.75
CHUBB CORP 3.40844% 03/29/2067 3,023,000 3,007,885.00
DAl ICHI MUTUAL LIFE 4._.0000% 1,980,000 1,972,080.00
DEPOSITORY TRUST & CLEAR 4.8750% 4,000,000 4,132,000.00
GENERAL ELEC CAP CORP 5.0000% 3,950,000 4,196,875.00

GREAT WEST LIFE & ANN IN 3.71756% 05/16/2046 3,000,000 2,973,750.00
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TRANS-CANADA PIPELINES  3.39178% 05/15/2067 1,300,000 1,209,000.00
US BANCORP 5.3000% 2,720,000 2,843,161.60
WILLOW NO.2 FOR ZURICH 4.2500% 10/01/2045 4,200,000 4,155,631.20
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