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74,100,960 —| 66,979, 750125| 210
44,950,323 —| 43,519,422434| 851
118,990F, 268 —| 99,943, 359, 053, 918
118,038,674 —| 105,07p,a@0959, 074
805,294,971 —| 746,81p, 384478, 607
8,008,8Mh6,928 —|7,712, 401915B,685p, 964
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(3)
(1)
(2)
3,430,0p3,@a@0, 9B1,/400
1,126,0pa,aed, sh2,060
423,00p, @33, 194, Joo0
387,00p, 30a, 84p, 1410
220, 00p, @26, 60p, 0O
212,55p, @286, 04p, 196
1,209,0pa, 06, 97 8,/930
7,007,5p0, @00, 4041,/]996
POLAND GOVERNMENT | NITERNATIOPRAWABONE O0.[000
UNI TED STATES TREASURWINODBEPB@O®, 27Pp. §00
UNI TED STATES TREASUBYSROTBPBOODG, 587 .[020
UNI TED STATES TREASPURY 7NQTBPROQEDO, 1p3.[520
UNI TED STATES TREASUBYONGTBEPBQODBEG, 2p9.[600
14,734,0da6,806, 09| 740
(1,130,682,160) 901| 269)
UNI TED KI NGDOM GI LT 753, 00p. 0BG, 19B. §00
UNI TED KI NGDOM GI LT 145, 00p.aeGa, 93p6. doO
UNITED KINGDOM GILT| 3,820,0p@a, @60, ops.looo
4,718, 0p6,a8a, 1h2.[600
(570,547 (B526) 918, B65)
CANADI AN GOVERNMENT 627, 00p. 6@, 68B. 160
CANADI AN GOVERNMENT| BONRO9, 0pB,aea, 7hs.[170
3,556,0p@,060, 4B1./330
(275, 447 (83a@) 443,b551)
POLAND GOVERNMENT BpP8D375,0pB,368, 9p8.[750
3,375,0p3,668, 968./750
(81,06f,580) 68p, 429)
BELGI UM GOVERNMENT BQ@NR55,0pa,@@6, ofF1.[850
BELGI UM GOVERNMENT BOBD9, 00p.@6a,57f. 370
BUNDESOBLI GATI ON 1,981,0p@,a6a, 4p8.|640
BUNDESREPUB. DEUTSCHRASB1, 1p@,®aB, 7p8.[250
BUNDESREPUBLI K DEUTEGHLANDODPB, 6OA, 2B4.[760
BUONI POLI ENNALI DE|L 3,565, 0p3, 306, 4p6.[200
FRANCE ( GOVT OF) 2,802,0p3,08@, 2p8.l020
FRANCE GOVERNMENT BPND7GADOpD. a8, 66p. 710
| RELAND GOVERNMENT BONBO, 00p. GO®, 35B. 400
| RELAND GOVERNMENT BONDS5, 00p. 82G, 305. 50
| TALY BUONI POLI ENNRRI 3DBL OPESORB, 2 9.|760
| TALY BUONI POLI ENNRARIL 6DBL OPRS@RG, 0B8.[020
PORTUGAL OBRI GACOES/| DO7 5T, EGOM.ROB®T011. 2F 0
PORTUGUESE OT'S 4.9fF 755,00p.asa, 42p. 00
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SPAIN GOVERNMENT BONDO911,00p.daa. 46p. 120
SPAIN GOVERNMENT BOND, 830,0pa.goa,. 2f7./800
SPANISH GOV' T 3.15 772,00p. 080, 56PB. 400
27. 268, 126,802, 107} 200
(2,876,512, 886) 848| 389)
11,941, 12,239, 435|998
(4,934, 265, 038) 7194| 002)
KOMMUNEKREDI T 750, 00p. 0@, 28k. 500
PROVI NCE OF QUEBEC FANABAOOD. 0BG, 88P. 450
STATE OF HESSE 450, 00D. @a6@, 585. doo
1,875,0pa, 026, 7ph9.|750
(197,793 (238) 8q1,pB31)
197, 798, 248, 80k, 431
(197,793 (238) 801, B831)
SFEF 1,375.0pa.680. 61L0./000
1,375,0pa. 880, 6/L0./]000
(105,517(306) 948, p11)
EUROPEAN | NVESTMENT| BAMRO, OPa. Ga@. 57 4.]400
EUROPEAN | NVESTMENT| BABK, OOp100@2. 2b7./600
2. 200,0p@.886, 8B2./000
(173, 558(a8@a) 352, 676)
KREDI TANSTALT FUER WIEDBRAOUPEAGAG. 644 /800
1,760.0pa.0a@a6.6k4./800
(136,3249(a60) 749, b46)
EUROPEAN UNI ON 385, 00D.G8@, 45B. 450
| NSTITUTO DE CREDI TP GBIOCIOAD. Gad. 94f. 400
715.00p. 0a6. 40p. 450
(75, 42F, 856) 578, 126)
490,.83pD, 36, 588, 4509
(490,830(436) 583, h59)
ALTRI A GROUP I NC 112, 00p. aag,. 77p. 400
ALTRI A GROUP I NC 206,00p. 20a. 68f. 120
ARKLE MASTER | SSUER| RLQOO, 0DPa, 00@, 658./000
BARCLAYS BANK PLC 500, 00p.G00,00p. doo
BARCLAYS BANK PLC 1,175.0pa.agag. 6p0.|250
BNP PARIBAS 1,200,0pa.aea,. 9b4.]000
CDP FINANCIAL INC 1,800,0pa,. 808G, 9Pp6./000
CITIBANK OMNI MASTER TRBSDOp.O@a.51pB. 650
CITIBANK OMNI MASTER BRUSDOpD. BB, 38B. 480
COMM 2007-C9 A2 413, 79P. 210, 050, 430
¢S CIRST BOSTON MORFGAHGE 35%UR4b' 5%h. 480
DEXI A CREDIT LOCAL 750, 00p. 060, 15p. oo
EKSPORTFI NANS ASA 605, 00p. a0, 82p. 1400
FORD CREDIT FLOORPLAN,YBSDHHB. QY¥ER4h. 150
GCCFC 2005-GG3 A2 403, 270F. 48, 35B. 130
GOLDMAN SACHS GROUP| I NGAGTHBp. aB@,.870h. 450
GOLDMAN SACHS GROUP| I NGATHBp.ada@, 26b. 6§00
fggfi“ngﬁEco OF THE BANY 8%a.ass,.5po0.|ooo
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HOLMES MASTER | SSUER BI@, 00p. 0@, 00p. doo
| RI SH LI FE & PERMANENT 1RI5C0p09@80020p. dooO
KRAFT FOODS | NC 130,00p.a6Ga, 50fl. §00
MANULI FE FI NANCI AL LORRS5,00p. a@@, 63B. 700
NORTHERN ROCK ASSET| MANAGBMPNBEBLG5F. 000
PRUDENTI AL FI NANCI AL B8C,00p. GBa, 69p. 170
S SLM STUDENT LOAN [RB®D, 00p. 8@@, 56B. 400
TELEFONI CA EMI SI ONEpP SA0, 00p.@cga, 85p. dqoo
VOLKSWAGEN | NTERNAT| ONAK, PORANGR , W[ . 400
WACHOVIA BANK COMMERCLAL MIBT @385 ssp. 470
17,877,830, 886, 469 680

(1,371,949, 370) 9480} 795)
BARCLAYS BANK PLC 280, 00p. aGG, 22p. 400
FOSSE MASTER | SSUER| PB@0, 00p. 388, 60p. 00O
LLOYDS TSB BANK PLC| 510,00p.a@aaa, 17p. 400
VI RGIN MEDI A SECUREp BIBSANOD.RBO®, 22F. 00
1,515,0pa,8@0, 2B2./800
(183,208(a60) 502, p63)
COMMONWEALTH BANK OF AOSTRAPLSAG, 73p. oo
500, 00p. Ba®, 73p. doo

(39,445, 0@a0) 764, §30)

GOLDMAN SACHS GROUP| IBNOOO, 0OpC@.,®0a, 9po0.[000
8,000,0p0,00a, 9po.looo
(91,52p, 00@a) 19, 165)

NYKREDI T REALKREDI T|1A5,S700, 006G, 8a®, 310} 000
15,700, das, a6, 10| 000

(222, 469(@a®) 866, 113)
AUTO ABS 202, 85F. 2Pa, 16B. 300
AUTO ABS 213,04 . 260, 80p. 7180
BBVA SENIOR FI NANCE| S&00, 00p. 800G, 13p. doo
CAJA MADRI D 900, 00p. 8@, 15B. 00
CARS ALLIANCE FUNDI NG2P5C36B. 22@,01B. 480
DUESSELDORFER HYPOTHERENBANK.A®a, 58F. 500
FORTI'S BANK NEDERLAND4BOLDORNG@W®@, 33B. 5§00
GLOBALDRI VE BV 294, 860. 280, 66p. 7140
GOLDMAN SACHS GROUP| NINGM4BHBpPQ,B@a®, 9B2.[480
| NTESA SANPAOLO SPA| 350,00p.@a@, 22B. do0o0
| NTESA SANPAOLO SPA| 550,00p. 3386, 875. 00
JPMORGAN CHASE & CO| 1,750,0pa., 068, 2k2.|/500
LEASEPLAN CORP NV 600, 00p. @0, 52p. 0O
RABOBANK NEDERLAND | 1,300,0pQ, 806, 756./{000
SVENSK EXPORTKREDI T|AB25,00p. 866, 69pb. 500
10,360, 136, a8®6, §o1]| 580

(1,092, 89a,p55) J03| 636)
3,001,4B2,0859,6[16,/399

(3,001, 482,089) 16| 399)

15,631, 1%, 244, 37| 687

(8,624,368, 748) 7195|, 691)
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5 44 . 4

1 4.0 30. 5
28 51. 6

3 79. 6

4 20. 4 9.0
2 81. 9

1 18. 1 2.6
2 67.6

1 32. 4 5.3
1 100.p 1.0
1 100.D 2.5
1 100.D 0.9
17 67. 7

8 5. 1 48. 1
2 1.

15 25. 4
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(1)
( )
25 26
( 23 15 ) ( 23 15 )
625,889,759 543,370,715
625,889,759 543,370,715
625,889,759 543,370,715
167,377 149,821
4,118,598 3,686,768
4,285,975 3,836,589
4,285,975 3,836,589
655,772,138 555,653,956
34,168,354 16,119,830
199,030,928 91,300,634
621,603,784 539,534,126
621,603,784 539,534,126

625,889,759 543,370,715
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2
( )
25 26
( 22 16 ( 23 16
23 15 ) 23 15 )

13,472,904 17,681,438

13,472,904 17,681,438

167,377 149,821

4,118,598 3,686,768

4,285,975 3,836,589

17,758,879 13,844,849

17,758,879 13,844,849

17,758,879 13,844,849

477,649 1,327,907

18,266,273 34,168,354

1,379,149 10,507,863

1,379,149 10,507,863

4,976,281

4,976,281

34,168,354 16,119,830
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(3)
( )
25 26
22 16 ( 23 16
23 15 ) 23 15 )
(
25 26
23 15 ) ( 23 15 )
655, 772| 138 555, 653
55
34,168,[354 16,119,
0.94709 0.971
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25

843, 99

) ( ) (

26

755, 557

) ( )

Y (29,176,740 )¢ )y (42,064,036 )
(119,030,928 ) (86,596,001 )
148,207, 668 133,364,670

25 26

22 16 ( 23 16

23 15 ) 23 15 )
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25 26
( 22 16 ( 23 16
23 15 ) 23 15 )
(3) (3)
Bl ackRock, Il nc. RQA Counterparty &

Concentration Ri sk

Bl ackRock, Il nc. RQA Counterparty
& Concentration Ri sk
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(1) (1)
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(
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)
2 5 2 6
( 23 15 ) ( 23 15 )
709,328| 792 655, 772| 138
_ 102,296| 280
53,556,[654 202,414| 462
25 (23 15 )
()
13,095, 469
13,095, 469
26 ( 23 15 )
()
15,765, 818
15,765, 818
25
26
( 22 16
23 15 ) ( 23 15 )
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(4)
(1)
(2)
( )
435,77, 30B, 37p, 715
435,77, BB, 37p, 715
435,77, 3B, 37p, 715
¢ )
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23

15

4

1

48, 612
6,916
, 925, 7
53,976
165,60
, 055, 3
259, 22
120, 58
37,597

646,
11, 440
20,

211,

, 360
448
D6, 969
, 780
b, 736
D1, 099
7, 401
D, 392
, 552
b 6 0

, 082
911

, 706, 0

12,290

6

, 706, 0

12,290

10, 652
68, 753
6,255

, 7171
, 457
473

85, 661

, 701

85, 661

, 701

, 309, 5

, 310,
, 620,

D0, 963

b 9,
b 0,

626
5809

, 620,

b0, 589

oO|lo|lo -

O|lw|w N

290

, 706,

12,
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(2)

( 23 16
23 15 )

(1)

(2)

(3)

(1)

(2)

( 12 133 ) 60

61
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( 23 15 )
5,309,590, 963
1.246P
23 16
23 15 )
23 16
23 15 )
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23
23

16
15 )

(1)

(2)

(3)

Bl ack Rock,

Counterparty & Concentration Risk

Bl ackRock,

I nc.

RQA Counterparty

&
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23 15 )
5,497,22K,106
195,352} 737
382, 985| 880
5,309,59, 963
435,777) 300
222,220] 758
4,651,59pP, 905
5,309,590, 963
( 23 15 )
()
103,021,285
245,971
8,621,324
26,148,001
85,740,579

98/148



EDINETOOOO

O000DO00oDOo0o0DOognono(ELs1n)
Ooooooooooooooooooad

23 15 )
()

() ()
142,59p, 000 —| 142,70p, 00010, po00O
118, 43,403 —| 118,44B,190a6, 787
228,01pP, 320 —| 228,60B, 92996, p0O
220,00p, 977 —| 219,84p, 74258, P35
245,83p, 944 —| 245,64, 941688, P98
1,099, 016,596 —|1,049, 7B7499278, 601
189,49p, 966 —| 181,98p,5B5508) 381
94,551,769 — 89,806,880744| 889
417,090,205 —| 394,21p, 2@0881, 505
87,271,874 — 78,871,280400) 674
36,489,462 — 32,787,580701}) 912
2,081,8KH7,612—|1,919, 8p81613,004p, 282
45,940,584 — 45,702, 73237,B52
74,688,600 — 72,510, 0@0175| 600
19,397,216 — 18,637,68059, 536
211,321,636 —| 205, 35B, 15,0963} 476
5,311,979, 164 —|5,044, 7632%68,057%, 630
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(3)
(1)
(2)

1,450,0pa,aa®, 9ff1,[000

444,00p, @68, 77p, 40

159, 00p,a@@, 83fL, 400

107,00p,a0@, 34p, 710

80,000, 08,400, 0p0

75,950, 088, 273, 858

492,25p, 628, 07, 32
2,808,2p@, B8, 6p8,[140

POLAND GOVERNMENT | NTBRNADODPNAIDGE AN . 250
UNI TED STATES TREASURY7NOQODBPBQ@OB, 945. 400
UNI TED STATES TREASURY2NOGTBPROEDAE, O 0.[460
UNI TED STATES TREASURY 18OTBPBORBO, 5 2.[240
UNI TED STATES TREASURYONGTBPROQODRA@, 31 9.[600
5,932,0p6.,000, 0B8.|750
(455,221(896) 07, 0h11)

UNI TED KI NGDOM GI LT 395,00p. @aoa, 39p. doo
UNI TED KI NGDOM GILT| 1,520,0pa, 603, 8p8.[000
1,915, 0p@, 006, 2B7.[000
(231,580,(253) 383, p57)

CANADI AN GOVERNMENT 252, 00p. a0, 52B. 160
CANADI AN GOVERNMENT| BONB3,0pa., @6, 7p4./390
1,395,0pa, 0@, 2B2.[550
(108, 056(1@3) 489, p53)
POLAND GOVERNMENT BpPND350,0pa, @3, 5B7.[500
1,350,0pa,@ad, 5B7.[500
(32,42, 006@) 27p, 472)

BELGI UM GOVERNMENT PBOMB5,00p. @03, 78[L. 450
BELGI UM GOVERNMENT PBONBO9, 00p.a@@, 15p. 470
BUNDESOBLI GATI ON 853, 00p. ®a0®, 05p. 320
BUNDESREPUB. DEUTSCHUAND?7,OWQ,Q@@@,5411.[670
BUNDESREPUBLI K DEUTBAQHUARSDOPA, BBT, 254 .|930
BUONI POLI ENNALI DE|L 1, 407,0pQ,30@, 9p4.[360
FRANCE (GOVT OF) 1,109, 0pa,@a®, 9i1.[090
FRANCE GOVERNMENT BPNRO9QADODP. Ba®, 93f. 460
| RELAND GOVERNMENT PBONRBO, 00p. @00, 26p. 400
| RELAND GOVERNMENT BORNBS8,00p. 3@G, 68B. 340
| TALY BUONI POLI ENNMRLIBOBEDOPEFABQ 07p. 160
| TALY BUONI POLI ENNALL 1BGL OPESO®T, 1p2.[050

PORTUGAL OBRI GACOES| DO2 Or,ECS000).RIOA ®T803. 0p O
PORTUGUESE OT'S 4.9 300,00p.a0d®, 37p. 00
SPAI N GOVERNMENT BOND359,00p. 288, 24B. 280
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SPAIN GOVERNMENT BONDG694,00p. 686, 1804. 40
SPANISH GOV' T 3.15 257,00p. 2a6,.53f. 400
11,071, 40,006, 928} 020
(1,167, dg4,a50) 456| 137)
4.803,3@, 926, 7p6.]9609
(1,995, 112, 84a) 128 829)
KOMMUNEKREDI T 325.00D. GG@&, 655, 450
STATE OF HESSE 170,00p.aga, 02fL. doo
495, 00p. Gaa, 67p. 450
(52,21, 558) 976, 7180)
52.217.558, 976, 7B0
(52,21, 558) 976, 7180)
EUROPEAN | NVESTMENT| BANK, 00p. 606G, 4304. 400
EUROPEAN | NVESTMENT| BANK, 00p. B8G, 9504 . 400
840.00D. 0@, 38B. 400
(66,26, 600) 40D, §52)
KREDI TANSTALT FUER W EBBRAOPBMBGO, 160 . 800
760, 00p. a0, 160. 400
(58,86p, §66) 07p, 165)
EUROPEAN UNI ON 155, 00p. AGG, 39p. 350
INSTI TUTO DE CREDI TP aBOCOAD. ae@®, 19f. 400
285, 00p. 286G, 58[L. 450
(30,06K, §30) 126, 419)
155, 20, 8656, 60pb, 436
(155, 201,(866) 645, [736)
ALTRI A GROUP I NC 42,000.066, 416.9p0
ALTRI A GROUP I NC 81.,000. o005, 87p. 420
ARKLE MASTER | SSUER| P4Q5,.00p. @aaa. 48L. 400
BARCLAYS BANK PLC 200,00p.aae, o00p. doo
BARCLAYS BANK PLC 475, 00p. @06, 05p. 450
BNP PARIBAS 500,00p. @a@a@, 485. doo
CDP FINANCIAL I NC 700, 00p. 086, 55k . doo
CITIBANK OMNI MASTER PRBSDOp. @80, 59p. 350
CITIBANK OMNI MASTER PBOSDOp. @Ga.84pb. doo
COMM 2007-C9 A2 170,.38F.a3a, 72f. 470
COMMERCI AL MORTGAGE| ASSEB. 2ROST 8. 2010
<o RST BOSTON MOREGAGE 38HYEaR! B3p. 410
DEXI A CREDIT LOCAL 280, 00p. 280, 05p. 0O
EKSPORTFI NANS ASA 235, 00p. aa@, 91p. 400
FORQ CREDIT FLOORPLAN YHSDHHB. AWMEBop. qoo
fggfi“ngﬁEco OF THE BAW¥X08%. @oe, 50p. doo
HOLMES MASTER | SSUER RO, 00p. @60, 00p. doo
| RISH LIFE & PERMANENBGSPLOOD. BUB, 84pb. 400
KRAFT FOODS I NC 50,000.06Q, 116.0p0
MANULI FE FINANCI AL FORBS5,00p.aga, 18pk. 400
NORTHERN ROCK ASSET| MABRAGENMBNTGML ®5pB. 500
PRUDENTI AL FINANCI AL NG, O0O0p. @a®G, 95F. 340
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SLM STUDENT LOAN TRUSBOO, 00p. 800, 21B. d00
TELEFONI CA EMI S| ONEP 2A0, 00p. ad®, 74p. doo
VOLKSWAGEN | NTERNAT| OBAD, PIORARBOB ,8\B8P. 400
WACHOVI A BANK COMMERCLAL WQETGARE 255 410
6,857, 4Pp6., 858, 6B4./360
(526,244 (828) 028, p78)
AVI VA PLC 150, 00p.ase, 31p6. 500
BARCLAYS BANK PLC 100, 00p. 090®, 00§.0po
LLOYDS TSB BANK PLC| 205,00p.acg®,s54p. 700
VI RGI N MEDI A SECUREp HAISNANOP.REAT, 75p. doO
605, 00p. a0, 61f. 400
(73,16p, 652) 595, 448)
NYKREDI T REALKREDI T| &/, 200, 0p®., a@0, 4p0.[000
6,200, 0pB, A@T, 450./000
(87,850, 086) 82p, 108)
BBVA SENI OR FI NANCE| S&#B0,00p. @ad, 13f. J00
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