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750, 000,ZARO06/ 09/ 11 2.8 7,149,296, 61
408, 000 HUFORabobank Ne nd NV, 7.00%W DUE 03/12689278, 129
80,000, AR Rabobank Ne nd NV, 10.500 DPUE 05/ 283Bp0638, 665
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Rabobank Nederl and NV/ Australia, 7. 75% DUE
15, 400,02D03/ 30/ 09 0.3 756, 470, 587
Rabobank Nederl and NV/ Australia, 4.46% DUE
53,000,A0D03/18/ 10 1.3 3,293,838, 08

13,087,648, 8

3.3%

3.3%
500, 000 NOKOKommunal banken AS, 3.82% DUE2.08/31/06,933, 725,71
98,000, 00W Kommunal ban AS, 5.00% DUEOOY/14/09%,351,588, 23
8,285,313, 94

=~
=]

1.1%
1.1%
306, 800 HUGFOEur opean I nvestment Bank, 8.5 DUE 05265509, 851
60, 000, European I nvestment Bank, 9.@252 DUE 0894580, 176
34, 000,2AMR I nternational Bank for RecontXYuction32&9, 677, 823
Devel opment, 10.00% DUE 05/12/009
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Recon®t3 uction7®&3, 612, 374

06/ 22/10
rp.,0.18. 00% DUE8B8B/7ADBE/ 02

2,838,845, 25

6. 232 DUE 03532909271, 14

7. 8600 WUE 04/ 2506/,0398 3, 046
5,353,654, 19

0. 3%
0. 3%
100,000 ,ZAROAbu Dhabi Commercial Bank, 1. 3834% DUE8D3/ 0824176
2. 9%
2. 9%
425,000, Zz0R0Bank of Scotland PLC, 11.53% D&JE 06/ 2190648, 852, 43
7,800, 00 HUFORO vy al Bank of Scotland PLC, B.34% DUE, 230318009638
7,165,042, 12
2. 9%
2. 9%
1,000, Nw®D Bank of America Corp., 5.549 DWE 03/ 084/41,2524, 535
9,700, GB® Bank of America Corp., 3.38%W0D&JE O6/11162, 771, 85
15,000,MO0DCitigroup, Inc., 4.41% DUE 0®B./22/11 840, 756, 533
1,700, @GB® Citigroup, Inc., 2.20% DUE 0®B/1L0/ 11 209, 257,906
1,850, GB® Citigroup, Il nc. , 2.35% DUE oa./une/ 12 213,582,431
4,700, AQWD Gol dman Sachs Group, Il nc., 4021 % DUE R861290Q01165
500, 0AMWDHSBC Finance Corp., 4. 53% DUE. ®9/ 22/ 1126, 613, 483
3,000, GB® JPMorgan Chase & Co., 2.92% WUE 06/ 27B12,680, 773
6, 750, AWDO Merrill Lynch & Co., Inc., 303b% DUE 88818402554
12,500,A0DMorgan Stanley, 3.82% DUE 080.0B3/ 12 628,584, 472
4,000, AWMD Morgan Stanl ey, 4. 88% DUE 030.01n/ 13 196, 904, 233
2,800, AW Morgan Stanley, 3.56% DUE 020.2@/ 17 109, 486, 027
115,000 ,ZAROToyota Motor Credit Corp., 1. 90% DUE, 06129886956
2,995,000,SK0OToyota Motor Credit Corp., 1.827% DUE, 0992091097
130, 0@G®BP Wells Fargo & Co., 2.18% DUEOO®R/07/11 16,545,575
7,347,316, 08
157,222,472, 552 91,026, 201, 0
58. 6%
1.5%
1.5%
8,500, GB® Suncor p- Metway Ltd., 0% DUE ®3%23/091, 185,057, 34
20, 000,A0DWestpac Banking Corp., 0% DUE. 7/09/09221,205, 32
20, 000,M0DWestpac Banking Corp., 0% DUE. 7/ 17/ 09220, 035, 19
3,626,297, 86
1.2%
1.2%
475, 000 MKNOExport Devel opment Canada, 715D% DUE3Qp67rB24889, 16
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8. 4%
200, 000 DKKODanske Bank A/S, 0% DUE 03/ 2B./3®9 3,318, 255, 21
200, 000 DKKOJyske Bank A/S, 0% DUE 03/ 121.03® 3,320,081, 52
200, 000 DKKOJyske Bank A/S, 0% DUE 03/ 191.03® 3,319,354, 88
200, 000 DKKOJyske Bank A/S, 0% DUE 03/231.03® 3,317,932, 87
200, 000 DKKONy kredit Bank A/S, 0% DUE 031.12/09 3,320,121, 63
79,000, DKM Nykredit Bank A/S, 0% DUE 030.1%/09 1,310,942, 18
200, 000 DKKONy kredit Bank A/ S, 0% DUE 031.23/09 3,318,335, 24

21,225,023, 5

4. 9%

4. 9%
945, 000 MXINOMuni ci pality Finance PLC, 8.D204 DUE 6712R2/089%93,70
986, 500 MXNOMuni ci pality Finance PLC, 8.25% DUE 69B92/ 09899, 79
12,514,623, 4
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6. 7%
6. 7%
Cai sse des Depots et Consignations, 0% DUE
8, 000, EWR 03/ 05/ 09 0. 4 990, 318, 085
Cai sse des Depots et Consignations, 0% DUE
75,000,9DD03/09/09 1.4 3,683,186, 22
Cai sse des Depots et Consignations, 0% DUE
50, 000,0DdD03/ 17/ 09 1.0 2,453,594, 62
Cai sse des Depots et Consignations, 0% DUE
25, 000,A0ODO0O3/ 18/ 09 0.6 1,566,724, 26
Cai sse des Depots et Consignations, 0% DUE
60, 000,9DD0O3/20/ 09 1.1 2,943,788, 14
Cai sse des Depots et Consignations, 0% DUE
25, 000,09DD04/ 22/ 09 0.5 1,215,453, 39
Cai sse des Depots et Consignations, 0% DUE
15, 000,A0D04/ 30/ 09 0. 4 936, 766, 185
Cai sse des Depots et Consignations, 0% DUE
25, 000,0DDO07/ 17/ 09 0.5 1,194,222, 21
Cai sse des Depots et Consignations, 0% DUE
35,000,A0DO08/ 05/ 09 0. 8 2,134,242,57
17,118, 295, 7
0. 7%
0. 7%

30, 000,A0DLandwirtschaftliche Rentenbahk? 0% DUE8S8B3/ 98bH0DH66

3.4%
3.4%
14,500, 00oloskwcCcentr al Bank of I celand, 15.254 DUE 836328/8%7, 51

3.3%
3.3%
90, 000,POMI ntesa Sanpaol o Bank I reland0O.PLC, 0%2DRBEODB7T 286010
170, 000 NOXKOIl ntesa Sanpaolo Bank I rel and0.P2C, 0% 2pPBE40304720
30, 000,PORI ntesa Sanpaol o Bank I rel andl.PicC, 0%3PpUEB8NDY8ABPR2D
8,443,423, 22
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8/D.99 4,758,843, 70
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7,565,646, 59

, D% DUE 03/ 0950918, 52
, DY DUE 03/ 8540958, 83
k N.VQ 0% DRPE4B8/ 090097
rali®m, 0% BUE203032/ 08
rali a, 12.50% DUE
1.0 2,430,577,59
14,396,987, 4.

, 9% DUE 08808/ 006, 224

3/1.71 09 2,879,784, 092
3/@97 09 1,658,603,00
4,538,387, 93

161.048 3,461, 719, 43
17108 2,769, 487,51
091. 2 3,090,859, 36

9,322,066, 32

572 DUE 03B23909382, 37
12,719, 448, 6

tland PLC, 0% DUE1.03B/20/09, 709,578, 06

nk PLC, 0% DUE
nk PLC, 0% DUE
nk PLC, 0% DUE

03¥.0B/ 09 2,790,661, 50
03108/ 009 3,487,642, 28
03¥2%/ 09 3,711,198, 41

Bank PLC, 0% DUE D34 09/093,487,418, 21

0% DUE 03/09/ 09
0% DUE 04/ 07/ 09
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169,322,463, 690 148,665, 111, 7
326,544,936, 2824. 5% 239,691,312, 7
5.5 14,022,882, 6.

100. 0% 253,714,195, 4

2009 2 28

12

2006 9 FASB 157
FAS 157 2008 3 1 FAS 157
157
FAS 157 (1)

(2)
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20 10 141. 21 4 14
527,284, 280 423,109, 483
129,164, 7021 64,879, 4B2
233,339, 518 106, 756, 3|82
21 4 13 21 10 13
75,000, 9p0 22,552,0f2
6,003, 0909 1,972, 95|8
8,992, 806 8,992, 80|6
184,154, 740 212,388, 442
1,592, 111 2,051, 025
74,461,387 75,779,2)8
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36,771, 4p8 28,095, 4p4
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20 15 21 4 13
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