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600, 00p, 606, 820, 0pO
1,400,0p0, 0888,8k2, POO
934,00p, 088, 125, 2P0
220,00p, 2008, 70p, 0pO
162, 00p, 060, 88f, 7h0
971,00p1p067, 1B8, 10
4,754,0p0, 060, 3B8, pso
CONDND GOVERNMENT 1sRHERMHHT 6828 75. 0po
UNI TED STATES TREARSURY, OQRE/O@BONBP2. P40
UNI TED STATES TREARSUZRY, OPRE/QBONDT 1. 80
UNI TED STATES TREASSURY, OOPBE/BBONBBE3. 180
UNI TED STATES TREASWBRY, NQRE/BBONIP7. hoo
UNI TED STATES TREASWBRY, OQBE/BBONBB1. P50
UNI TED STATES TREASWBEYG, OPRE/BBONDTP1. 80
UNI TED STATES TREASBRY ONQT B/GBONSR2 K. 0p 0
US TREASURY N/ B §.3%52,00p.008, 82B. 680
US TREASURY N/ B §. B24,00p. 888, 98p. 9RO
20,612, 000,080, 41.[230
(1,620, 103, 8680) ¢05,[601)
TREASURY 4.25% 33,000.000,689. 00[o
TREASURY 4. 75% 570, 00p. 800, 04Pp. 5p0
TSY 4.75% 2038 411,00p.B88B, 02B.360
UNI TED KI NGDOM GILD®O02,00p10p0BO, 6p2. B8O
UNI TED KI NGDOM GI[lUT 182, 0pQ, 206, 7P7. L 60
UNI TED KI NGDOM GIfL®78,00p1p0@1,0L2. hao
UNI TED KI NGDOM GI|L®13,00p.086,02k. 750
UNI TED KI NGDOM GILT793,00p. @80, 12Pp. 6[0
5,282,0pB,0008,258. 700
(674,036(0888) 442, 453)
CANADA- GOV' T 4% 103, 00p. @808, 97p. 1p0
CANADI AN GOVERNMENT OBDONDPO9OOP76pP. 740
1,110,0p0, 088, 7h1.B4o0
(89, 48P, 200Q) 40P, 267)
DENMARK - BULLET|4.505,0p0, 8068, 8p2. p00O
DENMARK GOVERNMENT.,ROND OpPR, 008, OB3. P40
2,382,0p0,B80, 9p5. 40
(32,89F, 620) 45p, 3L0)
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MEXI CAN BONOS 1,100,0p0,080,8p1. 000
MEX|I CANBONOS 7% |12, 500, daa, 000, 125./000
MEXI CANBONOS 8% | 1,800, 0p2, 006, 640. po0
15,400, doe,8e0@, 566.[000
(94, 710,(010000), 414, 581)
AUSTRI A GOVERNMENT 4B@NDOD. 660, 84B. 140
BELGI UM GOVERNMENT /BONDOp. 68R08, 17F. 0pO
BELGI UM GOVERNMENT 40@NDOp. 868, 59p. 0poO
BELGI UM GOVERNMENT 3B@NDOp. B8B0, 89B. 6p0
BELGI UM KINGDOM 4%351,00p.8008, 38B.60b0
BELGI UM KINGDOM 4%187,00p. 200, 11B. 2b0
BELGI UM KINGDOM 4%, 172, 0p0o, ase, 1F5. poo
BUNDESOBLI GATION| 674,00p.602, 13p. 7b0
BUONI POLIENNALI |49 50, 00p. 060, 49p. 0po0
DEUTSCHE BUNDESREPUBII,IOOpPL1PO07,5p5. 00
DEUTSCHE BUNDESREPRURIISK Op0, 860, 7h1. 150
FRANCE GOVERNMENT 1BGNE,0AhM, 686, 154. 440
FRANCE GOVERNMENT 28GND ,0AhR, 0202, 8P3. p10
FRENCH TREASURY NfQ@iEomTApAa, 080, 9b7. p50
LIAE L BUONT POLTENRAL! 0%k vae, 11p. 0o
L LaghoP VONT POLTERNALY Bble, evu, 6p7. Loo
LLiagrBuonNt POLTENNAL, B, ese, 1po. pso
LIAL Y BUONT POLTENNAL! 0%k 06, 14p. 750
#EQBEOBUON' POLT ENNAL, BB e0e, 2k6. poo
L Lag Lot VON! POLTENRALL 0R%. ava, os5h. 880
LLiagr BuonNt POLTENNALs Bbla, 0ooo, 6p2. pao
| TALYBUONI POLI ENNAL I1BBOL DHA0ORBO, 4F 1. P00
REP OF AUSTRIA 4 |15%8,00p.000, 10F.6600
SPAIN GOVERNMENT |BOMSB, 00p. 00O, 41F. 4bo
SPAIN GOVERNMENT |BOND 8, 0p08ROD19f. 2b0
SPAIN GOVERNMENT |B@%2, 00D. 800, 92p. 9p0
SPAIN GOVERNMENT |BONBO, 0pbo, 868, 5b3. P00
SPAIN GOVERNMENT |BGNR2, 00p. 6866, 65F. 480
SPAIN GOVERNMENT |B@NZ, 00D. 0020, 90p. 2p0
SPANISH GOV' T 4.1%747,00p.0008, 22F. 780
30,330, 080,660, 481|560
(3,122, 4ge, 200)do09.[512)
10,387, 408, 8086, 564,|754
(5,633,408,020) 226,[674)
STATE OF CALIFORNI B50,00p.802,81B.0b0
STATE OF CALIFORNI B45,00p.800, 16fL. 3b0
STATE OF CALIFORNI A35,00p.000,855.0p0
830, 00p.888,82P. 350
(65, 23B,060)86M, 987)
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PROVI NCE OF ONTARI QO09,00p.006,51p. 170
PROVI NCE OF ONTARI G 20ANADA GO0, 98B. 3p0
PROVI NCE OF ONTARI Q2QANADA RRT, 35p. 2p0
658, 00p. 068, 84B. 670
(53,04, 060) 984k, 177)
KOMMUNEKREDI T 750, 00p. 060, 98p. 5p0
PROVI NCE OF QUEBHC 60ANADA . B0B8, 50F. 0po0
STATE OF HESSE 450, 00D. 000, 24D. 0bO
1.875,0p@, 000, 7p7. b0oO
(193, 0142(800)072, 489)
311, 29B.860, 91B. 653
(311, 298(360) 918, 653)
FANNIE MAE POOL 718, 99b. 290, 90P. 1b0
FANNI E MAE POOL 335, 730L.886,53B.570
FANNI E MAE POOL 361,.34p.980, 03F. 110
FANNIE MAE POOL 33.687.780, 467, 84|0
FANNIE MAE POOL 135, 75b. 188, 80b. 380
FEDERAL NATIONAL IMORTLCA%D  vea, 74p. apo
iggggf;TPgL'ONAL MORTGAQ% a, 800, 4B4. o0
FREDDIE MAC GOLD|PU®B, 840. 160, 43F. 140
FREDDIE MAC GOLD|P®QL2, 37F.B90.68F.6L0
GINNIE MAE 1| PooOl 2,437, 3B2.882, 0k6. JooO
GI NNIE MAE 11 POQGL529,22F.680,51B.6p0
8. 163,308, 060,6[4. P10
(641, 639(0688)431, 7093)
EUROPEAN | NVESTMENT 2RANKDOQ, 8608, 958, 0O
EUROPEAN | NVESTMENTG6 BANK]. 000, 279. 950
1,285,0p0, 000, 208, 50
(105, 549(200) 947, 7143)
CANADA HOUSI NG TRUSTRSN®OD. 000, 844K . 5p0
CANADA HOUSI NG TRUDDSN®OD. 006, 87Hh. 360
CANADA HOUSI NG TRUSDG6NDOD. 666, 94F . 8ho0
1,926,0po, 000, 6F6. 00
(155, 274(188) 630, 1]69)
EUROPEAN UNI ON 385, 00p.000, 10B. 850
I NSTITUTO DE CREDI BGOORIODI. ABR, 88K, 2po0
KFW 250, 00p.268,00p.0poO
KFW 720, 00p. 0088, 920L.6p0
KE W 560, 00p.B668, 240L.6p0
2. 245,0pe, 800, 1b6. b50
(231, 10p(386)88f,0p4a)
1,133,563, 398, 9Bo. f29
(1,133, 5963, 2328)930,[729)
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AH MORTGAGE ADVANCHOHRWUSD. 0008, 69[L.6pO0
ALTRI A GROUP | NC 38, 000.0868, 211Y. 7380
ALTRI A GROUP | NC 206, 00p. 000D, 67L. 420
ARKLE MASTER | SSUHR 1RIOC OpOQ, 0QQ, 2ff5. pPOO
ARKLE MASTER | SSUERS5RLOO0pP. 0868, 934.680
BANK OF AMERI CA CORBO, 00p.Q208,68B.80pO0
BNP PARI BAS 1,200,0p0, 2006, 7p8. pPpO0O
CIl TI GROUP 1| NC 946, 00p.0©06B06,81L.6p0
COMM 2007-C9 A2 305, 72).88B, 434. 340
CONSTELLATI ON ENERGY I9GROPPR 8IBNC 03 L. 180
g
FORD CREDIT FLOORPLAN MA%T&Ro 6ap 1po
GOLDMAN SACHS GROUP212NO/OPHB OB, 32p. 9PO0
GOLDMAN SACHS GROUR 3I5SN@©/OPHEBO, 72D. 4pO0
GOLDMAN SACHS GROUP8S8O NCOQHEORQ, 753. 600
HOLMES MASTER | S$3UBR4RIOOP. BBO, 38B. 6PO0
I R SH LI FE & PERMNMAMNMBDNT ORIPC 600, O0OPp. OPO
JPMORGAN CHASE &|(CO®52,00p.060,11p.9p60
KRAFT FOODS GROUR I1RCG, 00p. 068, 78p. 810
MANULI FE FI NANCI AL 4OGR®Op. 08002, 51pP. 2P0
MORGAN STANLEY 948, 00p.0Oo0B, 63¢%. 2P0
NORTHERN ROCK ASIET oMANAGENRYT 4ab obo
RABOBANK NEDERLAND 12ORBOpPp. @06, 13pP. 2pO0
SANTANDER DRIVE AUT O REGH WABLESE b0
SLM STUDENT LOAN|TRW®T 00pPp. BABB, 784. 0PpO0
SLM STUDENT LOAN|TRUST 28y . 3236, 25p. 2B0
SLM STUDENT LOAN|TRWB®T 78pPp. 968, 20f. 240
SLM STUDENT LOAN|TRB®T 45). 388, 150. 410
VOLKSWAGEN AUTO [OAN ENGANGER 4ob b0
\N/SLKSWAGEN lNTERNAB'Q%'\,]'%LODEIB%%N%FGS.3)0
WACHOVI A BANK COMMEREIAL) 590 154 390
WELLS FARGO & CO 361, 00p.0B866B, 12p. 3P0
WELLS FARGO & CO 797,00p.B806, 94p.5p0
15,418, 325, 280, 450.(440
(1,211, §8%5, 286@8) §61,/805)
EDF SA 400, 00p.0@80680Q,87p.0pO
FOSSE MASTER | SSUER2RL@4PB. 920, 20p. 480
GKN HOLDI NGS PLC 126, 00p. 0RO, 87. 400
LLOYDS TSB BANK RLC90, 000Q. O10000, 44pP. 7900
TURBO FI NANCE 264, 48p.2606, 11F.0FO0
VI RGI' N MEDI A SECURBBS5FIONAN@R ORGP . 0PO
1,587,9p%, 6426, 0p4. 0O
(202,635(B838) 886, 432)
COMMONWEALTH BANK OGP OAWIPRALOIBA 27p. 0DO
500, 00p.B0B, 27p. 0PO
(41,07p,00R)15p, 9p8)
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SHAW COMMUNI CATI NI 4ON®OpP. 008, 50F.0p0
140, 00p. 008, 50p.0p0
(11,28p,800)97p, 473)

NYKREDI T REALKREDI T A/S 750 0.7p0

NYKREDI T REALKREDL1IT, A0B, 00, 808, 353.[190

11,707,000, 850, 353.|950
(161, 673(688) 156, 2/28)

AUTO ABS 55,996. 466, 989. 740

AUTO ABS 90, 424. 400, 107. 91]0

BANCO SANTANDER $A 300,00p.B800, 65.0p0

BNP PARI BAS SA 200, 00p.R00, 76p.0HO

BNP PARI BAS SA 179, 00p. 008, 54. 7p0

CAJA MADRI D 900, 00p.B806, 30L.0p0

DUESSELDORFER HYROTHBK DNPHANKOAGSE. 0p 0

ENBW ENERGIE BADEN,WYERTHEMRERG b obo

EUREKO BV 80, 000.000, 200. 00|0

FMS WERTMANAGEMENT 6M@R 00p. 608, 56Hk. 0pO0

FORTI S BANK NEDERL AND, HOIPDIONG , NI . 5p 0

| NTESA SANPAOLO BANIOI, RBIPANMDAPLLADP. 0pO

LEASEPLAN CORP N 600, 00p.6R0, 02B.0pO

SANTANDER | NTERNATI40ONA L0 ODERO BSABD. 00

SANTANDER | NTERNATI7TONAL OPE®DOBSABE. 0p 0

SPAREBANK 1 BOLI| GKROBI, DOPADBA, 05k.0p0

SVENSK EXPORTKRED|I B2KB 00p. 8680, 41p. 250

WM COVERED BOND RRGARAMOpP. B8R0, 32p. 8p0

7,430, 4p0, 880, 1p1. P60
(764,887(388) 448, 872)
2,393,4B92,868, 2B5, p08
(2,393,4892,868) 285,[808)
14,225,704, 80%, 699,[044
(9,471,709,9208) 361,[864)

(

)
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%

%

%

%

10 45. 6%
3 1. 9%

11 18.p% 37.
32 33.Pp%

2 27. B %

3 18.p%

3 50. 0% 3
1 3. %

2 73. 6%

1 26. b % 1.
8 77.Pp%

6 22. 1% 9
2 23.B% A

2 76. 1% '
3 100 .[0% 1.
30 72. 6%

3 4. 1% s
5 5. 3%

18 17.p%

L %
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@
( )
27 28
( 24 15 ) ( 24 18 )
550,903,211 531,884,284
550,903,211 531,884,284
550,903,211 531,884,284
140,957 142,833
3,468,677 3,514,798
3,609,634 3,657,631
3,609,634 3,657,631
557,725,545 528,686,532
10,431,968 459,879
90,868,915 89,229,138
547,293,577 528,226,653
547,293,577 528,226,653

550,903,211 531,884,284
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2
( )
27 28
( 23 16 ( 24 16

24 15 ) 24 18 )
9,412,221 13,139,409
9,412,221 13,139,409
140,957 142,833
3,468,677 3,514,798
3,609,634 3,657,631
5,802,587 9,481,778
5,802,587 9,481,778
5,802,587 9,481,778
129,259 161,192
16,119,830 10,431,968
782,973 663,077
782,973 663,077
768,439 11,574
768,439 11,574

10,431,968 459,879
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(3)
( )
28 28 24 16 24 18
( )
27 28
( 24 15 ) ( 24 138 )
557, 725|545 528,686} 532
55
10, 431,/968 459, 89
0.9813 0.9991
( )
27 28
( 23 16 ( 24 16
24 15 ) 24 18 )
710, 874 857, 217
27 28
3,923,225 4,133,434
(0 (0
(0 (0
46,973,028 45,579, 668
(86,945,690 (85,095,704
137,841,943 134,808,806
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( )
(1)
(2)
(3)
Bl ackRock, Il nc. RQA Counterparty & Col
Bl ackRock, Il nc. RQA Counterparty
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27 28

(1) (1)

(2) (2)
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)
27 28
24 15 ) ( 24 18 )
555,653} 956 557,725} 545
29,108,]007 6,545,p90
27,036,/418 35,584,/103
27 24 15
()
9,185, 442
9,185, 442
28 24 18
()
12,920, 397
12,920, 397
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(4)

(1)

(2)

409, 01p, b@BAG, 884, 284

409, 01p, ®BG, 884, 284

409, 01p, d®BG, 88p, 284
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24

18

5

242,42pP, 639
264,64p, 218
,501,8B3,473
112, 98B, 634
549,57p, 588
993, 73p, 880
41, 369, 688
329,87p, 215
35,455, 763
17,838,621
8,797} 478

8

,098,5)72,197

8,

098,52, 197

145, 154, 495
518, 60p, 478
396,492

664, 15p, 465

664, 15p, 465

, 716, 9B4,808

, 717,4B0, 924
, 434,405,732
, 434,405,732
,098,5F2, 197
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(2)

(1)

(2)

(1)

(2)

( 12 133 ) 60
61
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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

18

(1)

(2)

(3)
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24 18 )
5,102, 494, 123
808,612,091
194,171) 408
5,716, 934, 808
409,015, 906
198,178} 455
389, 751) 553
333, 850] 932
4,386, 137,962
5,716, 934,808
( 24 18 )
()
12,682,338
829,000
5,114, 367
16,533,531
33,501, 236
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( 24 18 )
()
() ()
()
574,70p,008| 574,60p, 00000, P00
418,14p,735| 417,07p, 159070} 576
259,950, 764| 259,914, 23540, §29
102, 44,858 100,66B,909783| 949
371,57p,588| 371,92B,28351,p95
2,087, 7p3,449 2,073, 176,11440547, 279
121,57B,879| 127,10, 980534021
84,063, 219 87,234,150, 170} 931
455, 04B, 255 | 471, 72p, 61366, 681, 381
130, 400, 265 | 137,04B,5365 639, 27
72,544, 909- 78,369, 9255 824} 016
43,499, 682 46,269, 242, 769} 558
2,307,9p8, 943 2,407, 354,984,0449, 928
186, 65p,073| 185,850L,700804,B73
12,127, 060— 12,119,600 7, 4p0
42,892, 045 47,469, 7540, 577} 705
318, 155, 756 | 337, 12B, 51080, 972, 744
7,589, 407,449 7,735,0B0168278Hk,807
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228,00p, 288, 28p, 760
250, 00p, @280, 01p, 0pO
40,000,000, 327, 20[0
638, 00p,060,81F, 180
476,00p,088,29pF, 080
80,000,080, 800, 00[0
80,000,000, 43¢, 40[0
475,00p,B002,02p, 7h0

2,267,0pR, 0800, 9p8, B30

PO AND GOVERNMENT LRKERNDT e a7 . 0po

UNI TED STATES TREASORY, OPME/BHANBEPO. P90

UNI TED STATES TREASWBRY, OPME/BRANBHO. P00

UNI TED STATES TREASURY, OPME/QRONBK 4. p20

UNI TED STATES TREASBBY, OOME/BRANRLO. 20

UNI TED STATES TREAS BB, 0OOPNE/GBOGNR2PS. B8O

UNI TED STATES TREARSWBGRS, NPRE/BBANBB3. 50

UNI TED STATES TREARSBRY, OOPRE/BBGNDPS. P00

UNI TED STATES TREASBRY 0QT B/BRQONBH. 4p0

US TREASURY N/ B §.3%4,00p.280,00B. 760

US TREASURY N/ B §. 22%2,00p.888, 92B. 760

13,521, 000,808, 352./280
(1,062, 760,600)838,[489)

TREASURY 4. 25% 16,000d.000, 724. 00|0

TREASURY 4. 75% 256, 00p.B880, 16p. 6p0

TSY 4.75% 2038 221,00p.0280, 68B. 960

UNI TED KI NGDOM GIL®42,00p.BB0, 02p. 480

UNI TED KI NGDOM GI|LB516,00p.880, 16p. 00

UNI TED KI NGDOM GILB13,00p.B8B, 56[L. 780

UNI TED KI NGDOM GILT71,00p. 280, 53B. 250

UNI TED KI NGDOM GI|LB76,00p.860,89F.5p0

2,511,0pR, 800, 7F59. 30
(320, 428(358) 936, 2/56)

CANADA- GOV' T 4% 41,000.088, 328. 70[0

CANADI AN GOVERNMENT7 BON®DJ. 000, 489. 25|0
116, 00p. @80, 81f. 950
(9,351, 92100, 546, 54 3)

DENMARK - BULLET|4.4%0,00p.600, 750%.0p0

DENMARK GOVERNMENT 7B6@NDOP10000, 150. P60

1,208, 0p0, 8080, 9Pp4. P60
(16, 68p, 68B8)29B, 6p07)
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MEXI CAN BONOS 600,00p.0600,34F.0p0
MEXI CANBONOS 7% | 5,500, 0p6, 006, 0p5. poo
MEXI CANBONOS 8 % 900, 00p1p0B2, 8R0.DOO
7,000,0p0, 000, 2p1. pooO
(43,05p,088)75[,605)
AUSTRIA GOVERNMENT 2BONDOpP. 200, 33p. 0P O
BELGI UM GOVERNMENT 365ONDOpD. 806, 604. 0pO
BELGI UM GOVERNMENT 1®ONDOD. 2028, 67p. 0pO
BELGI UM GOVERNMENT 1BGNDOD. 060, 67B. 2p0
BELGI UM KINGDOM 4%171,00p. 000, 13F. 6600
BELGI UM KINGDOM 4% 53, 00d.060, 550. 80|0
BELGI UM KI NGDOM 4%501, 00p. 8820, 70.3p0
BUNDESOBLI GATI ON| 330,00p.800,08p. 200
BUNDESREPUBLI K DEUTLS@HWAND 066, 29p. 60
BUONI POLIENNALI |4%50, 00D. 660, 95B.0p0
DEUTSCHE BUNDESREPUMBLILIOD.BB88, 94p. 210
DEUTSCHE BUNDESREPWGHI4LOO0OpD.B6808, 14fL. 580
FRANCE GOVERNMENT ®BOND 00AT 820, 32B. 9p0
FRANCE GOVERNMENT 1BQNO,@AT, 806, 1B7. §30
FRENCH TREASURY NfQTE o®TAPO, 060, 6k2. p50
LIAL Y BUONT POLTENKALL 0% ase. 52p. 8po
LIALY JBUONT POLTENNGEoPE 0006, 335. 040
L Lagh ot UON! POLTENTALY Bbha, ese, 3po. poo
L Lagkol VONT POLTENNKAL! 0Rbh a6a. ooh. apo
LIAL Y BUONT POLTENRAL! 0%k vee, a3p. 0po
LTALY JBUONT POLTENNALL oRbt a0, 4ap. apo0
L Lag LR UON! POLTENRAL! 0%k e60. 30p. 560
| TALYBUONI POLI ENNA 514DE 0DHS @@, 32p. 8p0
REP OF AUSTRIA 4 |15m6,00d.000,4443. 200
SPAIN GOVERNMENT |BG3N%DB, 00p. 800, 454. 6p0
SPAIN GOVERNMENT |BGNO, 00D. 8680, 80P. 9po0
SPAIN GOVERNMENT |BGND, 00D. 8688, 89. 6p0
SPAIN GOVERNMENT |BOND, 00p. 0RO, 06p. 6p0
SPAIN GOVERNMENT |B@wO, 00p. 208, 54p. 2b0
SPAIN GOVERNMENT |B@GNE, 00D. 808, 085. 3p0
SPANI SH GOV' T 4.1%367,00p.08068, 985. 580
14,913, doe, 688, 451 .[830
(1,535, 16a,890)507,[643)
5,254,4p%, 8080, 8B3, h73
(2,987,403, 930) d85,[143)
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STATE OF CALIFORNI A90,00p.0202,38k. 2b0
STATE OF CALIFORNI AB0,00p.0008,64p.4po0
370,00p.0806,03B.6p0

(29,08p, 0080)12B, 2h1)
PROVI NCE OF ONTARI O52.00d.060,894. 760
PROVI NCE OF ONTARI Q5®ANADA 000, 065p. 1p0
PROVI NCE OF ONTARI Q 0BANADA 000, 60p. 8pO
319, 00p. 002, 55B.6p0

(25, 71F, 780)03p, 276)
KOMMUNEKREDI T 325.00p.026, 42F. 7b0
STATE OF HESSE 170,00p. 008, 02h.00b0O
495, 00D. 6008, 44p. 760

(50,955, 86680)82p, 117)

105, 75b, 082, 98B, 6b4

(105, 755(080) 988, 6(34)
FANNI E MAE POOL 300, 42b.2380,47B.7b0
FANNIE MAE POOL 139,88B. 250, 72h.3b0
FANNI E MAE POOL 147, 77B. 280, 73pR. 9B 0
FANNI E MAE POOL 33.687.780, 467. 84|0
FANNIE MAE POOL 116,66p. 530,.87b. 1p0
iggggfﬁTPgL'ONAL MARHCARH  sa0, 94F. 600
iggggf;TPgL'ONAL MRRHCASH  seo0, 19p. 100
FREDDIE MAC GOLD|PQO®W, 421.886. 25p. 3p0
FREDDIE MAC GOLD|PG®L, 03B. 440, 64pb. 260

GI NNIE MAE | PoOOIl 1,193.5p2, 3380, 4p5.p10
GINNIE MAE 11 PODL 259, 131L.380, 245. 4p0

3.712,.6P2,980,952. B0O

(291, 812(0823) 9295, 476)

EUROPEAN | NVESTMENR /WANKD. 8RO, 61p. 7bo0
EUROPEAN | NVESTMENT. IWANKD. 008, 93F. 3p0
580, 00p.0600,54B.0p0

(47,648, e80)610k, aks)

CANADA HOUSI NG TRUSDSN®OD. 280, 48p. 7po0
CANADA HOUSI NG TRUSH®ON®OD. 0860, 35B.86p0
CANADA HOUSI NG TRUSBON®OD. B8R0, 52f.6p0

935, 00p100a5. 3F0. LooO
(75,37p,780) 85D, 187)

EUROPEAN UNI ON 155, 00p. 066, 31F.5b0
I NSTITUTO DE CREDI TG OORIODI. ABO, 13F. 2b0
KE W 100,00p. 008, 20p.0boO
KFW 305,00p.0800,01F. 4bo0
KFW 270.00p. 260, 15p. 2p0
960, 00p.082,82p. 360

(98, 82p,(410001), 171, 5/27)
513.655,.888,57p, 588

(513, 6595(888) 570, 5/88)
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ALTRI A GROUP | NC 15,000. 020, 004. 65|0
ALTRI A GROUP | NC 81,000. 000, 725. 170
ARKLE MASTER | SSUER2BLOOpP. 8RO, 35p. 2p0
ARKLE MASTER | SSUERS5S5RLOOpP. 260, 17p. 0PO
BANK OF AMERI CA (¢ORP5,000.088B, 287. 00|0
BNP PARI BAS 500, 00p.BOMQ, 97Pp. 0PDO
CI' TI GROUP 1 NC 459, 00p.0@868B, 70L. 4pPO
COMM 2007-C9 A2 125,88F. 238, 76(. 0O
CONSTELLATI ON ENERQ@Y 3IGROPPR 2I0MC 48 . 660
[«
FORD CREDIT FLOOKPLAN MA%T&Be 25) spo
GOLDMAN SACHS GROUP4O0NCOQHEOG, 057. 600
GOLDMAN SACHS GROUR 4I6NO@©/OPHB B0, 50R. 5p0
HOLMES MASTER | S$SURRBRORIOOD. 28R, 78pP. 5Pp0
I RI SH LI FE & PERMANBDNT ORIPC B800, 0O0P. 0PO
JPMORGAN CHASE &|C@63,00p.000, 32. 740
KRAFT FOODS GROUR IMNZ, 000.068, 122. 470
MANULI FE FI NANCI AL 16GGR®Op. @080, 28p.6pO0
MORGAN STANLEY 458, 00p.0@8va0, 35p. 700
NORTHERN ROCK ASYET sMANAGENEYT 16k opo
RABOBANK NEDERLAND NORECQ. 0BR, 558. 00]|0
SANTANDER DRIVE AUTD, RECK! YPBLEST 500
SLM STUDENT LOAN|TRWU®T 00p.B8M06, 41Pp. 00DO
SLM STUDENT LOAN|TRUST 29B. 0926, 54p. 170
SLM STUDENT LOAN|TRUYST 31p. 288, 28p. 890
SLM STUDENT LOAN|TRWBST 05B. 388, 20 . 740
\N/SLKSWAGEN INTERNATSI]_%I\,I%LODlz.lel\d)%l\,l%l%sl4)0
WACHOVI A BANK COMMEREIAkd 724 557 720
WELLS FARGO & CO 175,00p. 08B, 72f. 500
WELLS FARGO & CO 388, 00p.B80O0QRA, 84pP. 240
6,534,438, 0886, 1p0. p30
(513,606(830) 400, 6/62)
EDF SA 200, 00p. 206, 43B.0DO
GKN HOLDI NGS PLC 100, 00p.Q0Q, 49Pp. 0ODO
LLOYDS TSB BANK BFLC36,000.0060, 177. 0380
MUENCHENER RUECKVYERIOCHBDRUNGD ,SQGH. 0pPpO
TURBO FI NANCE 107, 63p. 328, 30B. 450
VI RGI' N MEDI A SECUYURADOFIONAN@B ARR2EP. 0PO
693,63p. 320, 35p. 580
(88,51b,8924)47p, 386)
|SHAW COMMUNI CATI ONS6 T NCOOQ. OBQ, 070Q. 25|0
67,000. 000, 070. 250
(5,401,548) 729, 68/4)
|NYKREDIT REALKREDI5ST 7A/1S 0pbB, 868, 3p9. 870
5,711,0pbB, 0868, 3p9. B70
(78,86B,01T0)59pP, 188)
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BANCO SANTANDER $A 100, 00p. 000, 21f. 0p0
BNP PARI BAS SA 87,000.086, 777. 280
CAJA MADRI D 350,00pD.08088,56[.5p0
DUESSELDORFER HYROTBHDKDNPANMWBEAG®7R. 00
SaBW ENERGLE BADEN-WUERLHENDRRB3p. 0po
EUREKO BV 40,000.086, 600. 000
FMS WERTMANAGEMENT 20@R 00p. 206, 18B. 0pO
FORTI'S BANK NEDERL AND, HODIONM®@, B8P . 5p 0
| NTESA SANPAOLO BANKOI, REIPAND QP3G P. 0p 0
LEASEPLAN CORP N 225,00p.2086B, 88F.5p0
SANTANDER | NTERNATI2ONA L0 ODERD BSAUD. 0p 0
SANTANDER | NTERNATI2ONALO OPERD OSABR. 0p 0
SPAREBANK 1 BOLI GKREDI, DOPARBO, 35p.0p0
SVENSK EXPORTKRED|I B2KB 00p.B8080, 52F. 250
WM COVERED BOND RRAGRAMOpD. 0BT, 26k. 4p0

2,682,0pR, 060, 3p2. 130
(276, 085(288)532, 0/10)
962,477,893, 73D, 880
(962, 477(098) 730, 880)
6,836, 2pB, 068, 13, 75
(4,569, 106, 089) 175,[245)
()
()

11 55. 1%

2 1. 6% a1 bo

11 16.D%

29 27.D%

2 8. 2w

3 23. 0% s Ao

3 63.P%

1 4. 5%

2 100 % 1. 4%

8 79.p% o oo

6 20. B%

2 24. 1L % s oo

1 75.0%

3 100 % 1. 0%

31 78. 6%

2 2. 9% ao b

5 5. 0%

15 13.P%
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919,596

380

340, 2

P 8

919, 256

152

1,040, 67

6, 222

0.883

15,340, 97

8,982

296, 380

744

15,044,509

8,238

12,048, 50

6,381

1.248
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24 )
531,527} 917
205, 2p2
531,322} 695
528,566} 300
1.00592
24 )

7,651,67p, 217

222,534} 911

7,429,14p, 306

5,676, 38,905

1.3088
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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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27

130, 533

21, 461

71

1,292,640

99

1,444,634
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(1)
( )
24 25
( 23 3 31 I 24 3 31 )
7,036 7,980
4 .
12 4
120 113
95 29
1,101 880
3,104 2,590
143 633
100 79
417 388
5 4
12,142 12,706
2,011 1,847
768 605
2,779 2,453
23 17
2,951 2,214
1,380 1,073
3 3
4,359 3,309
300 -
978 972
- 52
1,312 774
2,591 1,799
9,730 7,562
21, 872 20,268
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( )

24 25
( 23 3 31 0 31 )
115 70
1 1
77 77
393 328
2 11
896 889
43 14
21 -
410 352
24 26
26 69
2,012 1,839
6, 337 5,237
342 4 4
237 240
6,917 5,522
8,929 7,362
2,435 2,435
2,316 2,316
3,846 3,846
6, 162 6, 162
336 336
4,008 3,972
4,345 4,308
12,942 12,906
12,942 12,906
21,872 20, 268
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(2)
( )
24 25
( 22 4 1 ( 23 4 1
23 3 31 ) 24 3 31 )
5,677 4,207
9,800 7,952
2,292 4,287
17,771 16, 448
1,859 1,370
73 218
0 12
422 3909
2,895 2,523
3,318 2,922
244 131
149 77
122 80
16 24
288 183
5,784 4,839
262 268
3,712 3,566
1,786 1,804
5,761 5,640
320 267
695 691
945 1,002
25 31
2 2
249 168
131 113
1,113 964
147 99
509 329
736 736
306 306
3 3
767 313
11,716 10,672

269 936
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)

24 25
( 22 4 1 23 4 1
23 3 31 24 3 31 )
500 -
18 0
46 -
- 53
5 -
570 53
333 172
0 -
25 4
- 3
359
481 8
- 159
- 159
126 -
118 389
35 -
279 389
201 579
2 2
238 613
38 36
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(3)
( )
24 25

( 22 4 1 ( 23 4 1
23 3 31 ) 24 3 31 )
485 2,435

1,950 -

1,950 -
2,435 2,435
366 2,316

1,950 -

1,950 -
2,316 2,316
3,846 3,846
3,846 3,846
4,212 6,162

1,950 -

1,950 -
6,162 6,162

336 336

336 336
4,047 4,008

38 36

38 36
4,008 3,972
4,383 4,345

38 36

38 36

4,345 4,308
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)

25
23 4 1
24 3 31 )

9,081 12,942
3,900 -

38 36
3,861 36
12,942 12,906
9,081 12,942
3,900 -

38 36
3,861 36
12,942 12,906
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(1)

DC

CB CB

120/148



EDINETOOOO
O000DO00oDOo0o0DOognono(ELs1n)
Ooooooooooooooooooad

(2)

(3)

121/148



24

24

21

21
12

12

122/148

EDINETOOOO
O000DO00oDOo0o0DOognono(ELs1n)
Ooooooooooooooooooad



EDINETOOOO
O000DO00oDOo0o0DOognono(ELs1n)
Ooooooooooooooooooad
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300
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23

31 )
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920

10,
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23 31

(1) 7,036 7,036

(2) 4 4

(3) 12 12

(4) 95 95

(5) 1,101 1,101

(6) 3,104 3,104

(7) 143 143

(8) 100 100

(9) 978 902 76
12,577 12,50 76

(1) 115 115

(2) 474 474

(3) 896 896

(4) 43 43

(5) 21 21

(6) 6, 337 6, 892 555
7,888 8, 444 555
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(9)
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24 31

(1) 7,980 7,980

(3) 4 4

(4) 29 29

(5) 880 880

(6) 2,590 2,590

(7) 633 633

(8) 79 79

(9) 972 925 46
13,171 13,125 46

(1) 70 70

(2) 418 418

(3) 889 889

(4) 14 14

(6) 5,237 5,629 391
6, 628 7,020 391

1)

(1) (2) (4) (5)
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3)
23 3 31
1 2 5
3
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24 3 31
1 2 5
3
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5,237
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22 4 23 3 31
0 0
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)
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23 4 24 3 31 )
21 12
23 1 1
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23 3 31 24 3 31
(1) 1,550 1,618
(2) 1,352 1,592
(3) 198 25
(4) 47 43
(5) 96 23
(6) 342 44
22 4 1 23 4 1
23 3 31 24 3 31
(1) 275 226
(2) 23 27
(3) 11 28
(4) 0 4
(5) 1 10
(6) 33 57
320 267
(7) 118 389
438 657
(1)
(2)
22 1 23 4 1
23 31 24 3 31
. 8 1.1
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(3)
22 4 1 23 4 1
23 3 31 24 3 31 )
.7 2.5% 2.1
(4)
9
(5)
9
( 23 3 31 24 3 31
1,530 1,085
220 223
178 133
97 85
89 40
10 26
140 17
91 6
39
11 5
2,410 1,625
608 404
72 56
1
680 462
1,730 1,162
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417
1,312

( 23 3 31

388
774

( 24 3 31 )

41.0

48.6
128. 8

101. 7

119. 2

23
24 4 1

24

35. 6%
103

31 )
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( 23 4 1 24 3 31 )
(1)
BSC
(2)
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23 4 1
(4)
BSC
(5)
(6)
23 2 25 23 4 1
100 BSC
BSC BSC
21 20 12 26
10 20 12 26
)

10 1.5%
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22 4 1 23 4 1
23 3 31 ) 24 3 31 )
233 237
3 3
237 240
18 20 3 31
21 20 3 31
22 23 31 )
(1)
5,677 9,800 2,292 17,771
(2)
14,812 2,958 17,771
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(3)
10 %
( 23 4 1 24 3 31 )
(1)
4,207 7,952 4,287 16, 448
(2)
12,063 3,092 1,292 16,448
90 %
(3)
10 %
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(1)
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1,950

1 3,900
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( ) ( ) ( )
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0
282
9,88P ( ) 1,403
100 1,047
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(2)
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22 4 1 23 3 31
( ) ( ) ( )
( %)
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4,171 51 3,570 78
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