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D 02.,060903, 3p3. 320

D 03., 040501

9]
(=]
©

150
D 05.,040105, 5L 8. 150

D 01.,030901, 6 P0. 440

NOTE/ BOND D 03.,010909, 6[L7. 400
US TREASURY N/ 5% 24, 0p02.,080609, 2L1. $40
US TREASURY N/% 6842, 00p.1002004, 9L 8. 450
US TREASURY N/ 62&@®, 00pP. 030707, 69L. 600

27, 475, do208., 020002, d95.]950
(2,307, 9p(02,,030609), 8Pp1, §60)
TREASURY 4% 5,000[] 0005, 737]| 80
UNI TED KI NGDOM|G1,L363, 0pO01.,050102, 8p1. §50
UNI TED KI NGDOM|GI 4B, 000. 00504, 463. 50/0

UNI TED KINGDOM|GI1as, 00p. 010100, 92fL. 440
UNITED KINGDOM|G1 L&44, 0po2,010302, 9F4. §00
3,365, 0p03.,080106, 9B9. 350
(442, 46B,(855001), 88P, 355)
CANADA-GOV' T 2/0% 98, 00p. 070100, 15p. 140
CANADA-GOV' T 4% 529, 00p. 060607, 86R. 500
CANADI AN GOVERNMENG7 3B,0NDOL,00080 , 0B4. 150
CANADI AN GOVERNMENITL B ONDO3., 020002, 219. 500
CANADI AN GOVERNMENZ4 BOND. 020202 , 52f1. 600
5,545, 0p05.,000702, 8h7. 10
(468, 66B,(450004), 82F, 072)
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DENMARK - BULLETL 4165, ODPOL.0B0206, 7F 8. 300
DENMARK GOVERNWEANT1 BONDD 06.. 020603, 0p 1. 00
5 233.0D07.0/8, 7B0. 100
(76,977, 680%, 580, 665)
[POLAND GOVERNMENT, BONDOD 03.,040102, 1P5. 400
3.375,0p03,040002, 1P5. Q00
(89,066, 25000, 045, 97|9)
BELGI UM GOVERNWENTO ®BONDD . 020003, 221 . 800
BELGI UM GOVERNMWMENT2 BONDD 01.,020902, 0R2. 300
BELGI UM GOVERNMENZ7 B0NDD . 030809, 64b. 900
BUNDESOBLI GATI ON3, 459, 0D 03.,04030L , 81 6. §50
BUNDESREPUB. DU .SCH2 ANDOL, 070506, 5P 6. 600
BUNDESREPUBLI K | DELTS,.CHLIANBGO5, 9741. 140
BUNDESREPUBL I K | DE,USS@T,HAAM.DOS0606 , 51 2. 00
BUONI POLI ENNALI3,DEQ6, 0D 03.,020009, 614. $60
FRANCE (GOVT Of)1, 049, 0pO0L,010209, 0B8. 100
FRANCE GOVERNMENT4 BONDO DABORD, 2541 . 400
FRANCE GOVERNMENT4 BONDO DA, 518. 000
FRANCE GOVERNMENTO BDNDO DAT008 6, 2B2. 000
| TALY BUONI POLIEN | L
RN ENJAL T o P&t oror01, 9o, 500
| TALY BUONI POLIEN | L
RN FNPAE o PR 000301, 5 3. §00
| TALY BUONI POLIEN | L
RN ENNAL T o PG 060000, 8 1. 920
| TALY BUONI POLIEN | L
AN ENNAS Vo P&t oooeos , o7, 680
REP OF AUSTRIA|3.%@@,00p. 050007, 06B. 800
REP OF AUSTRIA|49%35.00p. 030609, 585. 400
SPAI N GOVERNMENT1 BOND, 0D 01.,060605, 7pP5. 670
SPAIN GOVERNMENT ®BDNDOOD. 070506, 97 . 230
SPAIN GOVERNMENT @®DNDOOD. 060609, 64 . 250
26. 487, 00207..000103, 874.|900
(2,897, 6[(72,800505), 317, 914)
12, 119, A48 730, 401,665
(6,282, TW86 . 753306), 557, 645)
STATE OF CALIFORNIAS, 00D, 010304, 196. 000
125, 00p. 010804, 19b. 090
(10,504, ofowo1), 272, 38|0)
KOMMUNEKREDI T 750. 00D, 070604 . 821 . 500
PROVI NCE OF QUEBE&7 CANRDAOM4 , 206. 000
STATE OF HESSE 450, 00p. 040700 214 . 00¢0
1.875.0p02.000209, 266. 300
(205, 1265 ,(020201), 99p, 567)
215,625, 20803, 270, 947
(215, 62p.(020808), 2701, 947)
FANNIE MAE POOI 891, 00f. 09560L, 350. 480
FANNI E MAE POOI 424.95B. 746600, 82b. 520
FANNIE MAE PooOl 462, 33p. 24000, 19B. 940
FEDERAL NATI ONAL T E
heocant NAl MOR TEMNE Eororor . 38 . 090
FREDDI E MAC GOID ®DODL53B. 797405, 361 . 390
3. 429.8p5 763404, 1P 6. 330
(288, 10p,(336066), 106, 612)
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EUROPEAN | NVESTMENZZ BAMNNXOL,.020708, 0B4. 200
EUROPEAN | NVESTMENSO BAMNK. 090901, 89F . 200
2. 200.0pD02.020609, 9B1. 400
(192, 83p,(010908), 96B, 870)
EUROPEAN UNI ON 385, 00D, 080905, 41D. 490
| NSTI TUTO DE CREDJ T
e el AL 448 oop. wosow, 16F. 490
KFW 250, 00p. 020408, 425. 090
KFW 720, 00p. 070107, 91p. 090
1.685. 0pPOL.0/000 ., 9L 4. 800
(184, 33D ,(010806), 08P, 079)
665, 270, 36061, 15D, 561
(665, 270 .(36691), 15p, 561)
AH MORTGAGE ADVANLCE4 TRUMB.TO0004, 00p. 090
ALTRI A GROUP I NC 112, 00p. 010409, 99 . 120
ALTRI A GROUP | NC 206, 00p. 030104, 40fL. 320
ARKLE MASTER | $SUERO (®L@p 0L, 010001, 8p4. ¢ 00
ARKLE MASTER | $SUERL POGP. 040501 , 528 . 160
BANK OF AMERI CA CDR®, 00D. 010805, 421 . 600
BANK OF AMERICA CGBPOOQ. 00507, 51 7. 35|0
BNP PARIBAS 1,200, 0pOL,020004, 6p8. §00
COMM 2007-C9 A2 371,520 . 80703, 86p. 380
CS FIRST BOSTON M G
SScURI ol ee CORE PRI CLPE 73701 58h. 240
FORD CREDIT FLGOR N
L e ONER & Usﬁéﬁ,ooo.%mm,ssa.s(o
GCCFC 2005- GG3 |A2241, 365. 927401, 57B. 540
GOLDMAN SACHS GROMU®PO | NGCP TMEOL, 41F5. 000
GOLDMAN SACHS GROLP5 | NGP THBO, 88B. 950
GOLDMAN SACHS GROL®5 | NCP THEOS, 264 . 850
HOLMES MASTER I SSWER, PAfC. 050705, 34B. 900
| RISH LI FE & PERMANENCOP.LAOGO . 41B. 00¢0
JPMORGAN CHASE|& @0, o000d. om0, 540. oolo
KRAFT FOODS ING 130,00pD. 010506, 53B. 500
MANULI FE FI NANGI A40 .ORPD . 040009, 99B. 650
NORTHERN ROCK ASSET
R aRERN ROTE. Fdo,oop. mme 64k.000
RABOBANK NEDERI AND2 UTRE[T. 010107, 41 . 600
SLM STUDENT LOAN SRWSKTOD. 080109, 144. 000
SLM STUDENT LOAN FRWSKOD. 030200, 06K. 000
SLM STUDENT LOAN 4A®RUSKOD. 030009, 99p. 000
TELEFONI CA EMI $1 ONE®, GO, 04090, 995 . 090
VOLKSWAGEN AUT® LO ]
ITINNDBAEE bl LPEN 0o0p. 01000, 69B. 970
VOLKSWAGEN | NTERNATI O
NP 798 ONMY. osooo1 , 38B. 850
WACHOVI A BANK ¢OM c
NASLLS SR A MERCH &M 55304, 99F. 790
WELLS FARGO & GO 210, 00p. 020006, 66f.0Q0
WELLS FARGO & ¢O 85,000. 0001, 151. 450
12. 626, §8132,0804, 499|630
(1,060, 6p(8L,,107768), 9B 7., 969)
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BARCLAYS BANK BLC280, 00p. 010903, 20p. 0¢0
CENTRE PARCS MORT E
FINANGE PLG PELEc 9. 6305, 55 . 780
CENTRE PARCS MORT E )
FINANGE PLG $PEEF1 9k . :3w06, 01p. 230
EDF SA 400, 00p. 040005, 32p. 000
FOSSE MASTER | $SUERO POLEP. 030309, 50p. 2¢0
LLOYDS TSB BANK PO, 000. 00806, 031. 900
VI RGI N MEDI A SECU
FINANCE PLC REDP 00p. w0000, 40p. 040
2,126, 8B52.,96506, 0R2. 110
(279, 66 ,(223750), 34p, 347)
COMMONWEALTH BANK
AUSTRALIL A 575, oop. 050005, 98p. 040
500, 00p. 050005, 98p. 000
(43,825, 0(0404), 349, 14|7)
[NYKREDI T REALKREDI T ®A/BpO 0.7F0
0.7p0 0.7p0
(11) (11)
AUTO ABS 114, 47p. 916104, 14B. 830
AUTO ABS 143,59F. 912402, 23p. 610
BANCO SANTANDER S300, 00p. 030003, 12p. 000
BBVA SENI OR FI| NANGEO SAWMpP. 060002, 16p. 000
CAJA MADRI D 900, 00pP. 090105, 19pP. 000
CARS ALLI ANCE HKUNDBISNG4PL ®8608, 169. 2 2|0
DUESSELDORFER
HYPOTHEKENBANK | ag? 75, 00p. 070805, 91p. 090
ENBW ENERGI E
BADEN- WUERTTEMBERG® Arg? O - 020609, 88p. 000
FMS WERTMANAGEWMENGO ROROP. 050909, 16p. 000
FMS WERTMANAGEWEN&O ROROP. 040003, 57p. 000
FORTI'S BANK NEDER D
HOLDI NG NV F88Poop . o2, 81p. 500
GLOBALDRI VE BV 196, 37p. 914908, 05p. 070
| NTESA SANPAOL® B
| RELAND PLC SNK, oop. 050006, 15p. 000
LEASEPLAN CORP|NV600, 00p. 060208, 220. 000
SPAREBANK 1 BOL | GKREDO G[I. 04®08 , 47B. 950
SVENSK EXPORTKREDS X5 ABOp. 080601, 6 0pF. 250
WM COVERED BOND PRDWGRAM . 030204, 92B. 400
7,447,6pP27.,760003, 8L2. 430
(814,77 ,(58811), 85, 124)
2,198, 9p52,,020235, 4p0, 598
(2,198, 9p(52,,020235), 4Pp0, $598)
15,199, 5§7135,,00%9 , 114,771
(9,362, 5[(39,,0098%), 40, 151)

(

)
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11 62. P%

! 0. 3% 38.P%
5 8. 1% '
31 28. p%

5 100./0% 5. 4%
2 81. B% 2 %
1 18. P% '

5 65. Pp% 8 %
7 35. P% '

2 100./0% 1 %
1 0. Q% '

1 100./10% 0. 9%
21 70. F%

s S 43.B%
4 4. 4% '
17 19. B%
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(1)
( )
26 27
( 23 15 ) ( 24 15 )
543,370,715 550,903,211
543,370,715 550,903,211
543,370,715 550,903,211
149,821 140,957
3,686,768 3,468,677
3,836,589 3,609,634
3,836,589 3,609,634
555,653,956 557,725,545
16,119,830 10,431,968
91,300,634 90,868,915
539,534,126 547,293,577
539,534,126 547,293,577

543,370,715 550,903,211
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2
( )
26 27
( 23 16 ( 23 16
23 15 ) 24 15 )

17,681,438 9,412,221

17,681,438 9,412,221

149,821 140,957

3,686,768 3,468,677

3,836,589 3,609,634

13,844,849 5,802,587

13,844,849 5,802,587

13,844,849 5,802,587

1,327,907 129,259

34,349,676 16,119,830

10,507,863 782,973

10,507,863 782,973

4,976,281 768,439

4,976,281 768,439

16,119,830 10,431,968
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(3)

24 21 12 4
24 21 12 4
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26 27
23 15 ) 24 15 )
555, 653| 956 557, 725|545
55
16, 119,/830 10, 431,/]968
0.9710 0.9813
26 27
23 16 23 16
23 15 ) 24 15 )
755, 557 710, 874
26 27
(4,704,633 ) (3,923,225 )
) ( ) (
) ( ) ) ( )
)y (42,064,036 )y (46,973,028 )
(86,596,001 ) (86,945,69p )
133,364,670 137,841, 943
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(1)

(2)

(3)
Bl ackRock, I nc. RQA Counterparty & Col

Bl ackRock, Il nc. RQA Counterparty
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26 27

(1) (1)

(2) (2)

91/162



EDINETOOOO

O000DO00oDOo0o0DOognono(ELs1n)

Ooooooooooooooooooad

)
26 27
23 15 ) ( 24 15 )
655, 772| 138 555, 653
102,296 280 29,108,
202,414 462 27,036,
26 23 15
()
15,765, 818
15,765, 818
27 24 15
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(4)

(1)

(2)

434,29p, GB®D, 90B, 211

434,29p,99B, 903}, 211

434,29p, GBI, 90B, 211
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24

15

5

76, 690
96, 271
, 450, 9
74, 458
278,50
879,91
35, 266
174,10
34, 455
12,158
8,169

, 219
, 307
B5, 682
, 541
D, 072
b, 131
, 680
1, 590
, 104
, 120
648

, 120,09

P2, 094

, 120,09

P2, 094

427,
211,
10,

07
32
228

3, 149
6, 789
, 574

648, 62

B, 512

648, 62

B, 512

, 102, 4

, 369,
, 472,

D4, 123

D 9,
D 3,

459
582

, 472,

D 3, 582

N~N|]o|lo -

OININ N

, 120,

p 2,094
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(2)

(1)

(2)

(1)

(2)

( 12 133 ) 60
61

24 21 12 4
24 21 12 4
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24

15

102, 494

1.268
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( )
(1)
(2)
(3)
Bl ackRock, Il nc. RQA Counterparty & Co
Bl ackRock, Il nc. RQA Counterparty &
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24

15

(1)

(2)

(3)
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24 15 )
5,309, 59p, 963
101, 156} 852
308, 253| 692
5,102, 494,123
434,295, 003
203,778} 211
4,464,420,9009
5,102, 494, 123
( 24 15 )
()
12,182, 489
60, 337
4,917,547
3,318,685
20,358, 384
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( 2 4 15
() () () ()
142,15p, 000 — 141, 08p, 00,0070} 00O
148, 05p, 190 — 147, 714,003045, 1190
205, 21p,631 — 204, 97),85Z741,)774
212,35p,527 — 212,274,89481, 33
1,698,9p3,246 —|1,844,8PR0LBDBD,085|, 654
195,117,594 — 219,37p, 220257, 526
70,177, 845 — 77,907, 280729} 435
420,99p, 607 — 465, 91Pp, 3909249, 743
44,462, 306 — 45,174, 41012,104
29,226, 260 — 35,478, 760252} 440
1,891,3p1,986 —|2,088, 5p71%50,025p, 614
285,637,822 — 297,50B,320870, 698
126, 454,543 — 133,00, 1®%,0552} 617
348,39p, 719 — 363,57pP, 15018¢, 401
5,818,5L2,276 —|6,277, 3743PN,180p, 469
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(3)
(1)
(2)
100,00p, 000, 640, 00|0
950, 00p, 090409, 981, O (

513, 00p, 050203, 08
139, 00p, 010308, 81
80,000, 00802, 520, 00f0
477, 00p, 050008, 28L, 6640
2,729,0p02,070800, 7P5, 640

D

D il
220, 00p, 020109, 99p
250, 00p, 020508, 47pP, 5

D b

D D

[cNeoNeoNoNo]

POLAND GOVERNME
I NTERNATI ONAL E

NT
ON?b91,000.040203, 2517 .500

OLAND COVERNMENTis0 nop mom. 7ab ofo
(NI TED STATES [REAPUES
NI IED STATES [REABPRYS
QNI TED STATES [REAPKES
(NI TED STATES [REASURYS
NI TED STATES [REfsURY,
g(l\;lr'lE'/EgongTES TRF,ASS}J(S?,YOC)Ol.,OSOlOl, 6p4. 400

US TREASURY N/§ 586, 00D .10,00020, 943. 260

D 02.,040507 , OB 3. 150
D 01.,010009, 9L 9. 160
D 01.,040101, 3Pp5. 150
D 02.,020204 , 4P3. 150

D . 050401, 64p. 700

US TREASURY N/ 630®@, 00P. 040201, 35Pp. 000
US TREASURY N/ 612G, 00p. 010509, 79P. 6 ¢ 0
11, 141, do1ol.,040303, 185 .87 0
(935, 84 ,(000600), 38, 613)
UNI TED KI NGDOM|Glaé&2, 00p. 060203, 79L. 900

UNI TED KINGDOM|GI 1B, 000. 00201, 785. 40]|0
UNI TED KINGDOM|GI 3L, 000. 00301, 838. 55]|0
UNI TED KI NGDOM| Gl 141, 00p. 080507, 11}. 700
1,352, 0p01.,050304, 5B0. 550
(177, 77p,(428001), 77F, 422)
CANADA-GOV' T 2/0%00, 00p. 030005, 22F. 000
CANADA-GOV' T 4% 246,00p. 030100, 57F.000
CANADI AN GOVERNMEANI5 BOND. 040307, 05 . 550
CANADI AN GOVERNMENZ6 & 0NDOL,030802, 7b4. § 00
CANADI AN GOVERNMENZ2 BOND. 010201, 194. 800
2,371,0p02.,050506, 8p7. 350
(200, 39p,(922106), 10[L, 357)
DENMARK - BULLET #45G, 00p. 060201, 76F. 00O

DENMARK GOVERNWEN,T7 BONDP 02.,050709, 21 0. ¢ 00
2,150, 0P03.,020000, 0OP5. 00
(31, 626, 50407), 086, 78[a)
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POLAND GOVERNMENT, BONDOD 0L.,030604, 850. 400
1,350, 0POL,030604, 850. 00
(35,626, 50806), 018, 39/2)

BELGI UM GOVERNVENBOBOND|. 00805, 569. 60|0

BELGI UM GOVERNNENS6 B 0NDD. 050800, 63B. 000

BELGI UM GOVERNNMENT4 ®ONDp. 010503, 185. 900

BUNDESOBLI GATI ON1, 368, 0P 0L.,030507, 2F1. 200

BUNDESREPUB. DEUTSTHLAND. 070809, 355. 700

BUNDESREPUBL I K | DERTE CHLIANBO78 , 09B. 080

BUNDESREPUBLI K | DEGTS,CHALANGO04, 6241 . 400

BUONI POLIENNAIl|I ®©Fs, 00p. 090709, 158. 500

FRANCE (GOVT OF) 378, 00pD. 040006, 84f. 400

FRANCE GOVERNMENT2 BONDO DARIOS, 171. 200

FRANCE GOVERNMENTIL BONDO DARNONM, 26F. 360

FRANCE GOVERNMENT3 BOHNDO [DA®BN, 286. 000

| TALY BUONI pPolIE L E

RN SNALd 0P Edrosos , 92k . 390

| TALY BUONI PollEN | L )

RN ENNGE o PG o20007 , ab7. 200

| TALY BUONI pPolIE L E

AN QNALd 0P Edeosor, 478 . 880

| TALY BUONI pPolIE L E

RN NNALd 0P Edsosos , 33p. 890

REP OF AUSTRIA|3.5304, 00p. 020408, 60fL. 600

REP OF AUSTRIA|49% 40, 00p. 010504, 45B8. 600

SPAIN GOVERNMENT @®DNDOOp. 060301, 755. 6 10

SPAIN GOVERNMENT moONDOQ. 00809, 334. 000

SPAIN GOVERNMENT BONDOOD. 02008, 30B. 870

SPAIN GOVERNMENT BONDOOD. 030701, 00F. 000
10, 815, 00I0L,000409., 090.[260

(1,183, 1p(11,,020008), 770, 474)
5,293, 4R %, 44050, 9B 5, 482
(2.564, 4p(92,,460700), 140, §42)

STATE OF CALI FORNIBA, 00d. 00302, 2086 80|0

STATE OF CALI FORNI&O, 00p. 010001, 21P. 200
210, 00D, 020203, 41b. 090
(17,640, oow08), 767, 19]6)

KOMMUNEKREDI T 325, 00p. 080301, 42b. 250

STATE OF HESSE 170, 00p. 010707, 636. 400
495, 00pD. 050000, 06[. 650
(54,153, (0505, 691, 34|5)

71,7943, 0004, 4589, 541
(71,799, o(oroa), 459, 54|1)

FANNIE MAE POOI 372, 29F. 242000, 69p. 720

FANNIE MAE PoOOI 177,06p. 11502, 01p. 300

FANNIE MAE Pooll 189, 070. 230, 145. 870

FEDERAL NATI ONAL T E

heacant VAl MOR TSN Eosonos , 928 . 090

FREDDIE MAC GOIlD ®DDLO8 . 434807, 32P. 800
1,415, 5[ 5.,054004, 1p8. 90
(118, 90B,(216236), 34F, 130)

EUROPEAN | NVESTMENTO BANX. 040002, 376. 700

EUROPEAN | NVESTMENTO BANK. 030704, 49f1. 800
840, 00D . 080606, 86B. 500
(73,626, oors), 981, 02]|a)
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EUROPEAN UNI ON 155, 00p. 010509, 19[L. 200
| NSTI TUTO DE CREDJJ
OFI Cl AL 1% o00p. oimm, 61h. 490
KFW 100, 00p. 000, 370. 00[0
KFW 305, 00p. 030004, 11F5. 500
690, 00P. 060906, 28B. 100
(75, 484, o0708), 173, 91|8)
268, 01p, 26738, 50p, 072
(268, 01F,(226738), 50p, 072)
ALTRI A GROUP I NC 42,00d. 00506, 244. 92|0
ALTRI A GROUP I NC 81,000.00023,62B.820
ARKLE MASTER | $SUERS5 PA@P. 040205, 6 9. 000
ARKLE MASTER | $SUERO PAEP. 020500, 29p. 000
BANK OF AMERICA COBP00Q. 00707, 259. 00J0
BANK OF AMERICA CQRPO0OQ. 0020, 915. 40]|0
BNP PARI BAS 500, 00p. 050001, 92p. 090
COMM 2007-C9 A2 152,97p. 516503, 94B.330
CS FIRST BOSTON MORTG
SECURITIES COR% PRI CEFE. m1202, 80k . 390
FORD CREDI T FLQOR N
MASTER OWNER T Usiéﬁ,ooo.mmm,482.5 0
GOLDMAN SACHS GROUFPO | NCP .T0RBO7 , 13F. 000
HOLMES MASTER || SSUE®R, PQ[C. 020500, 58 . 500
| R SH LI FE & PERMANENIOP.LGOS6G, 80F. 0090
JPMORGAN CHASE|& a®,000d. 00105, 577. 50[0
KRAFT FOODS | N¢ 50, 000. 0050, 822. 50[0
MANULI FE FI NANGI AL6 £OR®Pp . 010607, 03 4. 450
NORTHERN ROCK ASSET
MANAGEMENT PLC F50, 00p. o1, 49fL. 590
RABOBANK NEDERIJANBOUDREC 00408, 924 . 00]0
SLM STUDENT LOAN F®RWSOHOP. 030007, 17p. 000
SLM STUDENT LOAN TRUSKHOpP. 010305, 02f. 000
SLM STUDENT LOAN T®RWSHOpP. 010509, 99p. 800
TELEFONI CA EMI $| ONE®, GOM. 010006, 39B. 000
VOLKSWAGEN | NTERNATI O
FINANCE NV $£14 ONG . sowe, a8p. 300
WACHOVI A BANK ¢OM C A
MORTGAGE TRUST MERCY B 20801, 226, 950
WELLS FARGO & ¢O 80,000. 00708, 728. 00[0
WELLS FARGO & ¢O 35,000. 00307, 532. 95/0
4,895, 5434.,197802, 1B 0. 3410
(411, 22 ,(642168), 49Pp, 828)
AVI VA PLC 150, 00p. 01030L, 25p. 000
BARCLAYS BANK BPLC100,00p.0608,000. 00]|0
CENTRE PARCS MORTGAG
FINANGCE PLG $8CE0d. 6000, 459. 840
CENTRE PARCS MQRTGAGE
FINANGE PLG CaFE) 1B ze509, 13F. 750
EDF SA 200, 00p. 020002, 66p. 0090
LLOYDS TSB BANK PI3G, 000. 00304, 412. 760
VI RGI N MEDI A SECU
I NANCE PLC REP, 0op. o106, 00p. 0go
894,72, 986501, 91B. 350
(117, 64[ ,(318152), 01B, 744)
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BANCO SANTANDER SH0O, 0O0Op. 010001, 04pP. O
BBVA SENI OR FI NANZTEO ,SRWP. 020500, 90p. 0
CAJA MADRI D 350, 00p. 030505, 90B. 0
DUESSELDORFER
HYPOTHEKENBANK |AG300, 00D . 030004, 224 .0
ENBW ENERGI E
BADEN- WUERTTEMBERG® Al 0P 01008, 99p. 0
FMS WERTMANAGEWMENZO ®OROD. 010909, 72p . 0 (
FMS WERTMANAGEWENZO ®,0OROP. 020001, 78B. 0
FORTI'S BANK NEDER D A
HOLDI NG NV t8NPoop. o507, 60p. 5¢
ggggRAL ELECTRIC LAPTTEY. ososoe, 73p. 04
GLOBALDRI VE BV 75,020. 40705, 659. 57
| NTESA SANPAOL® B
| RELAND bPLcC ANK, o0p. 000002, 46p. 0
LEASEPLAN CORP|NV225, 00p. 020305, 58} . 0
SPAREBANK 1 BOLl | GKREDO O[I. A®0L, 46pD. 3
SVENSK EXPORTKRED3 X5 ABOP. 030309, 42D . 2]
WM COVERED BOND PRIDWGRAM . 010306, 258 . 2 (
3,130, 0pR03.,410003, 7p 2. ¢
(342, 42 ,(233429), 39p, 5 ¢
871, 29[, 284739, 91p, 11
(871, 29[ ,(284739), 91F, 11
6,504, 5B 46,,90863 , 8p 9, 4
(3,775, 5pB(43,,990063), OfL 3, 1

11 63. D%
2 Lg% 39. D%
5 8. 3% '
26 27.p%
5 100./]0% 5. 5%
2 100.]0% 1. 9%
4 64. B% s o
7 35. % '
2 100./]0% 1. 2%
1 100.|/]0% 0. 9%
22 71. p%
2 3. 3% 43.B%
4 4. 5% '
15 20. %
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2 4 )

1,103,350, 868
610, 5p7
1,102, 74, 301
1,222,06B,2609
0.9024
24 )

16, 771, 58

953,574

15,818, 01

12,482, 70

1. 267
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2 4 )

528,012

267

512, 3

B 5

527,499

882

536, 752

111

0.982

24 )

7,130, 33

P, 035

748, 492

553

6,381, 83

D, 482

5,020, 64

1, 353

1.271
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(1)
2,435,000

36,000

10, 158

20 475,000 485,000
23 485,000 2,435,000

(2)
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29 161, 659
0 0

69 1,322,450
98 1,484,108

111/162



31

23
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21

24

24

38
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(1)
( )
23 24
( 22 3 31 Y 23 3 31 )
4,043 7,036
2 -
- 4
- 12
237 120
1609 95
1,533 1,101
3,855 3,104
304 143
479 -
156 -
506 100
930 417
25 5
12,245 12,142
2,099 2,011
871 768
2,970 2,779
31 23
3,688 2,951
1,687 1,380
3 3
5,410 4,359
300 300
1,005 978
1,037 1,312
2,342 2,591
10, 724 9,730
22,970 21,872
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( )

23 24

( 22 3 31 0 23 3 31 )

186 115

0 1

77 77

4509 393

159 2

1,571 896

- 21

666 410

- 24

246 26

- 43
3,367 2,012
10, 237 6,337

283 342

- 237
10,520 6,917
13,888 8,929
485 2,435
366 2,316
3,846 3,846
4,212 6,162

336 336
4,047 4,008
4,383 4,345
9,081 12,942
9,081 12,942

22,970 21,872
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23 24
21 4 1 ( 22 4 1
22 3 31 ) 23 3 31 )
4,285 5,677
8,178 9,800
2,501 2,292
14,965 17,771
974 1,859
77 73
0 0
353 422
1,011 2,895
1,365 3,318
146 244
98 149
63 122
25 16
187 288
2,750 5,784
1,024 262
3,319 3,712
2,943 1,786
7,286 5,761
421 320
610 695
1,395 945
10 25
0 2
116 249
77 131
1,134 , 113
129 147
794 509
314 736
102 306
- 3
416 767
12,8009 11, 716
594 269
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24
22 4 1
23 3 31 )

- 500
9 -
38 -
- 18
- 46
0 5
48 570
138 333
0 0
- 25
138 359
684 481
154 -
154 -
4 126
243 -
518 118
5 -
105 -
- 35
877 2709
1,407 201
16 2
338 238
1,084 38
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(3)
( )
23 24
( 21 4 1 ( 22 4 1
22 3 31 ) 23 3 31 )
485 485
- 1,950
- 1,950
485 2,435
366 366
- 1,950
- 1,950
366 2,316
- 3,846
3,846 -
3,846 -
3,846 3,846
366 4,212
- 1,950
3,846 -
3,846 1,950
4,212 6, 162
336 336
336 336
7,860 4,047
101 -
2,627 -
1,084 38
3,813 38
4,047 4,008
8,197 4,383
101 -
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)

23 24
( 21 1 ( 22 4 1
22 31 ) 23 3 31 )
, 084 38
, 813 38
, 383 4,345
9,048 9,081
- 3,900
3,846 -
101 -
2,627 -
1,084 38
32 3,861
9,081 12,942
9,048 9,081
- 3,900
3,846 -
101 -
2,627 -
1,084 38
32 3,861
9,081 12,942
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23 24
21 41 22 4
22 3 31 23 3 31
(1) (1)
(2) (2)
(
)
(1) (1)
6
38 3 15
(
22 5
5 18
21 10
21 10 2p 5
8
468
(2) (2)
(1) (1)
13
( )
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23 24
21 4 22 4
22 3 31 23 3 31
DC
CB
CB
9
(
21 12
23 1 1
9
(2)
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23 24
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23 24
21 41 22 4
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18
20 3 31
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6 1
233
(1)
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4
2 41
3 3 31

NN

3 2
1 4 2
2 2

(1)

(2)
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23

31 )
5309 281
328 393

300
300
233
5,500 5,500
5,500 5,500
1
31
7 500
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( )
23
21 4 1
22 3 31
23 21 22 3 31 )
9,2B8 — 9,
9,2B8 — 9,2
(1)
21 11 10
101 11,00 21 30/ 21 11 1f
(2)
24
22 4 1
23 3 31
24 22 23 3 31 )
, 2B 8 92D 10, 15k
,2B8 92p 10, 1p
100

920
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( )
23 24
21 4 1 22 4 1
22 3 31 23 3 31

( )
23 24
21 4 1 22 4 1
22 3 31 23 3 31

10 20 3 10
19 20 3 10

. 1.

(1) (1)

(2) (2)
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23 24
21 4 1 22 4 1
22 3 31 23 3 31
2.
22 31 23 31
(*) (*)
(*) (*)
4,043 4,043 7,036 7,036
2 2 4 4
169 169 12 12
1,533 1, 533 95 95
3,855 3, 85|5 1,101 1, 10
304 304 3,104 3, 104
156 156 143 143
506 506 100 100
479 479 978 902 (76
1, 00|5 899 (10% (474) (47%4)
697 697 (896) (899p)
1,571 1,571 (21)) (21))
10,2711, 484(1,1 ) ( 43]) (43])
(*) () 6,337 6,892 (5585
(*) ()
1.
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24
22 4 1
31 23 3 31
2.
300 300
3.
2 3
5 5 1 . 3 4 5 5
10, Aafr 6,3f7
10 2";7 6,37
24
22 4 1
31 23 3 31
0 0
0 0
24
22 4 1
31 23 3 31
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)
23 24
21 4 1 22 4 1
22 3 31 23 3 31
21 12 p
21 12 2
23 1
21 12 2 1
23 1 1
1,718 1,550
1,433 1,352
285 198
13 47
11 96
283 342
23
306
402 275
3 23
1 11
0 0
0 1
13 33
421 320
518 118
939 438
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. T % 0. 7% 2.5%
9 9
9
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)
23 24
22 3 31 ) 23 3 31 )
291 178
446 220
192 10
_° ’
930 417
1,041 1,530
234 140
152 89
312 91
79 39
3 97
1,823 3
1,993
776
9 608
786 72
1,037 680
1,312
41 41 . (
(
14. 48 . 4
6. 128.[8
2.
22. 4% 101.(7
1.1
1.5
119.[2%
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(1)

(2)

21 11 17

21

12 2

780
4109

043
937

21

12

NJ
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23
21 4 1 1
22 3 31 31
21 11 17
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12 2
BSC
BSC

15 10 31

10
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22 4 1
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1.
10 1.5%
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233
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18 20 3 3¢
21 20| 3
31
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24 22 4 1 23 3 31
17 21 3 27
20 20 3 21
( )
5, 67(7 9, 800 2,209p 17, 771
(1)
( )
14,812 2,958B 17,771
(2)
90 %

10%
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( )
23 ( 21 1 3 31
(1)
21 4 21 1 1
( ) ( ) )
Barcllays 2,407 10d % 7
Bank |PLC ( 0) ( 2) -
( 3) 23 -
( 1) 21 12 Barclays Global I nvestors UK Hol di
( 2)
( 3)
(2)
21 12 22 31 1
( ) ( )
12,20
2,98 10, 98Jp
2) , 214
10 3 10, 237 10, 2437
S.
( 1) 21 12 Barclays Gl obal Il nvestors UK Hol di
( 2)
( 3)
8,937
1,300

( 4)

n
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24 ( 22 4 1 23 3 31 )
(1)
22 4 1 23 3 31
( ) ( ) ( )
1,959
1 (104 %) () 3,906
1,959
)
(2)
22 4 1 23 3 31
( ) ( ) ( )
15
5 100 % ( ) 500
) 23 3 31
(3)
22 4 1 23 3 31
( ) ( ) ( )
6, 3B
10 2 !
S.a.rf I. (1) 33p
1)
2) 5,237 3,900
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54

23 24
21 4 1 22 4 1
22 3 31 23 3 31
983, 059| 95 1,389, 292 18
117,424 51 4,171 p1
1,084 38
1,084 38
9, 23 9,316
23 24
21 4 1 22 4 1
22 3 31 23 3 31
23 2 25
23 4 1
100%
BSC
BSC
4 23 3
BSC
446
445
256
846
387
459
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23 9 30 )

7,471
7
131
27
986
3,297
533
720
4
13,180
1,929
685
2,615
20
2,583
1,227
3
3,834
973
874
1,848
8,298

21,479
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1
77
358
42
1,039
54
21
1,038
93
175
3,012
5,237
60
239
5,537
8,549
2,435
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336
3,995
4,331
12,929
12,929

21,479
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(2)

, 225
, 097
, 680
, 003

Rl AN

723
107

207

, 271

1,479
70

[EEY

41
41
12
95
2,482

70
1,858
795
2,723
134
346
432
16

96
4 4
482
50
1 167
1 368
1 153

165
5,184
336
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13
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2,316
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3,846
3,846
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336
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4,008

13
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3,995
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13
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NN
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