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BARCLAYS BANK PLC
BB&T CAPI TAL TRUST VI I
BB&T CAPI TAL TRUST V
BMY( CORP-BACKED TRUST)
BNY CAPI TAL V

CORTS TR-BELLSOUTH
CORTS TR- SHERWI N WILLI AM
CREDI T SUI SSE GUERNSEY
ENTERGY ARKANSAS | NC
ENTERGY LA LLC
ENTERGY MI SSI SSI PPI
GEORGI A POWER COMPANY
GOLDMAN SACHS GROUP
GS( CORP-BACKED TRUST)
HSBC FI NANCE CORP
HSBC HOLDI NGS

HSBC( CORP-BACKED TRUST)
JP MORGAN CHASE CAP X
LLOYDS BANKI NG

METLI FE | NC

NATL RURAL UTILITY CFC
NATL RURAL UTILITY CFEFC
PREFERREDPLUS TRST VER-1
PRU( CORP- BACKED TRUST)
PRUDENTI AL PLC
PRUDENTI AL PLC
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.172500,009 @, 129, 6
. 117265, 0590 21,26 4301,/ 2
. 115040, 05% @1,1Y 5041,/ (7
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TRUST CERTS 2001-2 7. 1010004% 1 22,0817 14.019
USB CAPI TAL X 6. 300000 0648 21,25 (§00.4040
USB CAPI TAL XI 6 . 268080, )6%L 60,92 5105,/ BDHA.§9 2
VNB CAPI TAL TRUST | 7. 795,0306% 123 91,50 8190.34]5
WACHOVI A CAP TRUST IV 6 . 130775, )0% Q0,36 5061,/ &1003.70 0
WACHOVI A CAP TRUST I X 6 . 130725, (6% 0,65 5061,/ 540779 0
WACHOVI A CAP TRUST X 7. 895010194 124 3,10 810.64]8
WELLS FARGO CAPI TAL XI | 7.8856§®02, 369, 1l451|00
AMERI PRI SE FI NL 7. %300 810,67 3145,/ 20073.98 4
BANK OF AMERI CA 6. 0 010000% O 82,1459 &.0030}
AT&T | NC 6. 8350 010,27 01F,/ ZDH.§6 0
TENN VALLEY AUTHORITY 4. 5010000% 0 52,0518 9.00209
AXA SA 75., 1000000, %6 @050 25,/ @W02.90 0
BNP PARI BAS 77.,1090500, %8 Q0060 25,/ B02.90 0
CHUBB CORP 66., 3378500, %0 B0036 1299,/ 45002.70 0
CREDI T AGRI COLE 7 . 530705, )0%9 01500 12,99 (400.2090
CREDI T AGRI COLE 64., 6030700, 98 GO057 7229,/ (D02.90 0
GENERAL ELEC CAP CORP 66., 3570500, %0 61014 315,/ 0.0 0
GOLDMAN SACHS CAPI TAL | 68., 3040500, 98 Q0025 5185,/ BEDCR.40 0
GREAT WEST LIFE & ANN | N| 71,1955300,% 00059 5106,/ (30002.60 O
MELLON CAPI TAL 1V 62., 2540400, %9 Q062 PP,/ 745002.90 0
NATI ONAL AUSTRALI A BANK | 85, 0000000 9 80094 23,/ 225002.90 0
NORDEA BANK AB 82.,3070500, %8 @091 5209,/ V02.90 0
NORDEA BANK AB 55., 4020400, 90 @1028 259,/ 640002.90 0
PROGRESSI VE CORP 64. , 7700000, %8 @006Y 5185,/ S4COCR.T0 0
PRUDENTI AL PLC 65. , 5305000, %6 G061 6229,/ 745002.90 0
SWEDI SH EXPORT CREDI T 51., 4000000, %6 00865 22,95 (§00.2090
SWI SS RE CAPITAL | LP 65. , 8050400, %6 @059 28,/ 3W02.90 0
WESTPAC CAPI TAL TRST || 1| 51,8510900, % 01024 20,/ &16052.90 0
ZFS FI NANCE USA TRUST | I| 674954080, 9% 1029 0185,/ 226008.50 O

82,843,477, 165,|256]. 59
(14,042, 036|973)
14,042,0[36,/973
(14,042, 036|973)
14,042, 0[36,[973
(14,042, 036]973)
1 25 2 1,000
61 100. 0 100. O
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I
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