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UNI TED STATES TREASUBY5S5NOTB/0BDNDI7, 2[29. p40
UNI TED STATES TREASURY 4R8GTB/0BDNDN0, 5/78. L60
UNI TED STATES TREASURY 48GTB/0B®,NDL09, 0/08. p50
US TREASURY N/ B 5%| 1,824, 0/002,00606, 0[74.F60
US TREASURY N/B 6.12 865, 00[0.10,0013, 7/07. k50
US TREASURY N/B 6.45 260, 00[0. 00707, 48|8. 8po0
29,100, Q0209 ,0005, §79.[]110
(2,431, 3052 ,0001, 9[27, L33)
TREASURY 4% 5,000[. 0005, 718]. 40p
UNI TED KI NGDOM GI LT 1,363, 0/001L,09104, 6/61.p10
UNI TED KI NGDOM GI LT 45,000.00%4, 162.000
UNI TED KI NGDOM GI LT 108, 00[0. 010100, 93[2. 2po
UNI TED KI NGDOM GI LT 1,844, 0/002,01000, 7|84. 400
3,365, 0/003,09006, 2[58.p10
(441, 42[0,(79099, 30/4, 9p6)
CANADA-GOV' T 2. 0% 698, 00[0. 0009, 64[9. 6p O
CANADA- GOV' T 4% 529, 00[0. 060602, 83|7. 0pO
CANADI AN GOVERNMENT BOQNDS5, 0/001,0079, 7|30.po0o0
CANADI AN GOVERNMENT BQHNRO9, 0/003,0078, 6/34.po0o0
CANADI AN GOVERNMENT B@R@, 00[0. 02022, 20[8. 0po
5,545, 0[005,00%3, 0[58. p20
(466, 889, (050m1, 24[7, 5B6)
DENMARK - BULLET 445, 105, ooor,0m2, 1f92. oo
DENMARK GOVERNMENT |B@ND 28, 0/006,00401, 2[88.B20
5,233, 0[007,00%03, 4[80. B20
(76,923, {aap, 97[6, 1p8)
POLAND GOVERNMENT BOND .5 4lyo03,00m5, 2[50. boo
3,375, 0/003,00®5, 2[50. poo
(89,673, 7590, 211, 793)
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BELGI UM GOVERNMENT [BONDO, 00[0. 00003, 84[9. 1po
BELGI UM GOVERNMENT [Ba@NR55, 0/001,00902, 4[36. p50
BELGI UM GOVERNMENT [BOBD 9, 00[0. 0003, 59[1. 5p0
BUNDESOBLI GATI ON 3,459, 0/003,0001, 7/46. 70
BUNDESREPUB. DEUTSGHULAMD?2, 0/001,00502, 4[72. B00
BUNDESREPUBLI K DEUTSCIBIBANDO|0. 05004, 35/3. 8p0
BUNDESREPUBLI K DEUTSQHLAMND 0|0 01,0007, 8/62. 00
BUONI POLI ENNALI DHL 3, 196, 0/003,00009, 8/38.p80
FRANCE (GOVT OF) 1,049, 0[oo1,0004, 4[23. 00
FRANCE GOVERNMENT HONRBO9®BATDO|0. 050107, 97[2. 8p0
FRANCE GOVERNMENT HONRB7GADO|0. 00900, 76/0. 5p0
FRANCE GOVERNMENT HONDS5QATDO|0.10,0079, 5/68. poo0
| TALY BUONI POLI ENNALL 90BL ODBBSORM3, 2[90. poo
| TALY BUONI POLI ENNALRIL 9DBL ODBS0RDY, 7|56 . B0 O
| TALY BUONI POLI ENNALL 50BL ODBBE0R®D6, 3|17.p20
| TALY BUONI POLI ENNALL 1DBL ODBEO0RD3, 5/08. K00
REP OF AUSTRIA 3.5% 562, 00[0. 0%%5, 10[1.8p0
REP OF AUSTRIA 4% 335, 00[0. 00609, 00[2. 5p0
SPAIN GOVERNMENT BQND, 611, 0[0o01,060603, 3[89. 20
SPAI'N GOVERNMENT BQND911, 00[0. 0506, 58[5. 5p0
SPAIN GOVERNMENT BQNDG657, 00[0. 060609, 50[9. 2B 0
26, 162, Q0206 ,0005, 337.[]240
(2,858, 9[8(32,3%100, 7[09, p51)
12,202, 19162 95108, 139.,|]707
(6,365, 1[o(66 ,96107), 3|77, p07)
STATE OF CALI FORNI A 125, 00[0. 010304, 70[5. opo
125, 00[0. 01004, 70[5. opo
(10, 443, 7(5100), 254, 603)
KOMMUNEKREDI T 750, 00[o. ome04, 73[7. 5po0
PROVI NCE OF QUEBEC [CAMABAO00|0. 0003, 44[2. 2F 0
STATE OF HESSE 450, 00[0. 000009, 91|2. 5p0
1,875, 0[oo2,0008, 0fg2. p50
(204, 90[0, (02021, 62[0, 9p1)
215, 34[3, 7502, 884, 5p5
(215, 34[3,(75%02, 884, 5p5)
FANNI E MAE POOL 891, 00[1. 0%E02, 14[7. 4B0O
FANNI E MAE POOL 424, 95|8. 746600, 94|8. 5[0
FANNI E MAE POOL 462, 33[2. 2009, 31|8. 70
FEDERAL NATI ONAL MQRT E
ASSOCI ATI ON GBBE 0olo. omms, 77[2. opo
FEDERAL NATI ONAL MQRTG
ASSOCI ATI ON hSAG5 | oloor.0mw02, ols 9. oo
FREDDI E MAC GOLD PQOL 871, 53|3. 797404, 79/4. 8po0
4,739, 8[254,7805, 0[51. 50
(396, 01[2, (444144, 83[0o, o o)
EUROPEAN I NVESTMENT BANK 5 oloor,0m6, 6l16. poo
EUROPEAN | NVESTMENT BA®BK, 00/0. 00801, 60[7. 2po0
2,200, 0[0o02,0048, 2[23. koo
(193, 38|0, (010907, 61[8, 8p7)
EUROPEAN UNI ON 385, 00[0. 0004, 81[7. 5po0
| NSTI TUTO DE CREDI 10O GRBIOCIOA|0. 0009, 41|4. 9po0
KFW 250, 00[0. 020407, 77|5. 0poO
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KFW 720, 00[0. 0106, 65[2. 0p O
1,685, 0[00L1,000908, 6[59. Koo
(184, 13|6,(810%05, 62[0, 4po9)
773, 52|90, 2uus, 07[8, 3B5
(773, 52[9,0@nuy, 07[8, 3p5)
AH MORTGAGE ADVANCH TRWOS®TO0O[0. 010004, 00f0. opo
ALTRI A GROUP | NC 112, 00[0. 010409, 90[8. 6p0
ALTRI A GROUP | NC 206, 00[/0. 00102, 78[6. 2B 0O
ARKLE MASTER | SSUER RL@OO, 0[00L1,01001, 8{15. po0o0
ARKLE MASTER | SSUER PUG1, 00[0. 00501, 52[3. 1p0
BANK OF AMERICA CORP 180, 00/0. 00806, 53|5. 8p0
BANK OF AMERICA CORP 55,00Q.00%8,043. 700
BNP PARI BAS 1,200, 0[00L1,0006, 6{00. P00
COMM 2007-C9 A2 371, 52[|1. 80M3, 83[6. 3B0
ggRE'RST BOSTON MORTGAGR 3IGRYBLAL ES200. 180
FORD CREDIT FLOORPUAN MASTER QWNER, I of o
TRUST
GCCFC 2005- GG3 A2 241, 36|5. 927101, 55[6. 640
GOLDMAN SACHS GROUR | MOOTW®®|0. 040104, 84|8. 0poO
GOLDMAN SACHS GROUR | NGAiTWB|0. 01003, 89|9. 7fF O
GOLDMAN SACHS GROUR | NG/5STWB|0. 01003, 61|3. 0poO
HOLMES MASTER | SSUBR BIZ@, 00/0. 0505, 34[8. 9po0
| RI SH LI FE & PERMANENDORL ©O0|0. 080600, 62|5. 0p 0
JPMORGAN CHASE & C( 40,00Q.00401,675. 200
KRAFT FOODS | NC 130, 00[0. 010505, 48[1. 3po
MANULI FE FI NANCI AL |[CORP5, 00/0. 04009, 73|8.5p0
NORTHERN ROCK ASSET MANAGBMPNTDOPLC35/6. 0p0
RABOBANK NEDERLAND |UTRRO, 00/0. 010107, 61[9. 2p o0
SLM STUDENT LOAN TRUSBOO, 00[0. 080109, 14|4. 0poO
SLM STUDENT LOAN TRUSBO1, 75|1. 001, 81|4. 3po0
SLM STUDENT LOAN TRUST®OO, 00[0. 0099, 99[2. 0poO
TELEFONI CA EMI SI ONES SA0, 00[0. 04090, 69[0. opo
VOLKSWAGEN AUTO LOAN HNHANOPD ODRWST3[7. 4po
VOLKSWAGEN | NTERNATI ONAI5, PIO[A ND®BL N&/8[5. 9F 0
WACHOVI A BANK COMMERCI.AL MQRTGAGE .|, ,b,
TRUST
WELLS FARGO & CO 210, 00[/0. 00W6, 50[/5. 6p 0
WELLS FARGO & CO 85,00Q.0001, 089. 400
12,608, 3142 ,0801, 437./640
(1, 053, 4|5(11,,30r772, 1lo8, B8 8)
BARCLAYS BANK PLC 280, 00[0. 01003, 20[0. 0poO
CENTRE PARCS MORTGAGE 2BISN&AN[DE 6B®OT, 55(7. 7B O
CENTRE PARCS MORTGAGE 3BIGNAN[SE 3B®OE, 01[2. 2B 0
EDF SA 400, 00/0. 040003, 42|4. 0poO
FOSSE MASTER | SSUER PI3@0, 00/0. 030209, 50/3. 6po0
LLOYDS TSB BANK PL( 90,00Q. 00805, 64Q. 400
VI RGIN MEDI A SECURED RBIBSANOP . PO®O, 40[0. 0po
2,126, 8[852,906%03, 7[38.p10
(279, 004,909, 40[9, 352)
COMMONWEALTH BANK ¢F AusSTRALI Ao oo b
500, 00[o. 05005, 33[5. 0po
(43,95Q, 000404, 418, 947)
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NYKREDI T REALKREDI 1 A/s L/ o 750
0.750 0.7/50
(11) (11)
AUTO ABS 114, 47[6. 916104, 14[4. 9 0
AUTO ABS 143,509[7. 912402, 24[3. 7p 0O
BANCO SANTANDER SA 300, 00/0. 0002, 58/0. 0pO
BBVA SENIOR FI NANCH S&00, 00[0. 060002, 01f0. 0p O
CAJA MADRI D 900, 00/0. 00105, 64|2. 0pO
CARS ALLIANCE FUNDI|NG ®8,c24Q. 88608, 171. 950
DUESSELDORFER HYPOTHERENBANK.A®N5, 67(1. 7650
ENBW ENERGI E BADEN-|WURRDTBNMPERBOAGLO[0. 0pO
FMS WERTMANAGEMENT [AOR OO, 00f0. 05008, 19[4. 0po
FMS WERTMANAGEMENT [AOROO, 00f0. 04003, 19[6. 0poO
FORTI'S BANK NEDERLAND 450L DIONG 0402, 58[1. 0p 0
GLOBALDRI VE BV 196, 37[6. 914908, 13[0. 5B 0
| NTESA SANPAOLO BANK I5RBL AND.PO®7, 15(0. 0po0
LEASEPLAN CORP NV 600, 00/0. 060207, 94|2. 0pO
SPAREBANK 1 BOLI GKREDKMDE,AP[0. 04007, 95[6. 5p0
SVENSK EXPORTKREDI T AB25, 00[0. 080600, 72[2. 5p0
WM COVERED BOND PRQGRANO, 00[0. 00204, 82|1. 1po0
7,447, 6[927,760000, 2[58. L 40
(813, 88[3,(8%30, 55[6, 2[L0)
2,190, 2(902,124166 , 4[92, p08
(2,190, 2[o(02 ,124166), 4|92, p08)
15,381, 36105,06206, 195,525
(9,544, 3[6(09 086504, 833, p25)

(

)

11 62. p%
! 0. 3% 40. p%
6 10. %
31 26. P%
5 65. P% 7 do
7 35. D%
2 81. p% 2 5o
1 18. F%
5 100./]0% 5. 4%
2 100./]0% 1 9w
1 0. 0%
1 100.]0% 0. 9%
21 70. P%
3 5. 3% 42. L%
4 4. 5%
17 20. D%
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(1)
( )
25 26
( 23 16 ) ( 24 16 )

276,430,369 258,288,882

469,701
276,900,070 258,288,882
276,900,070 258,288,882

469,701
77,700 67,076
1,912,345 1,651,171
2,459,746 1,718,247
2,459,746 1,718,247
274,134,955 253,448,269
305,369 3,122,366
9,548,170 10,422,195
274,440,324 256,570,635
274,440,324 256,570,635

276,900,070 258,288,882
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2
( )
25 26
( 23 17 ( 23 17
23 16 ) 24 16 )

8,447,931 4,584,771
8,447,931 4,584,771
77,700 67,076
1,912,345 1,651,171
1,990,045 1,718,247
6,457,886 2,866,524
6,457,886 2,866,524
6,457,886 2,866,524
611,138 157,462
6,312,301 305,369
875,728 155,868

875,728
155,868
104,806 47,933
47,933

104,806

305,369 3,122,366
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(3)

24 21 12 4
24 21 12 4
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)
25 26
( 23 16 ) ( 24 16 )
274,134[955 253, 4482609
1.001[1 1.012[3
)
25 26
( 23 17 ( 23 17
23 16 ) 24 16 )
394,113 338, 637
25 26
0 0
(0 (2,273,645
(0 (0
6,385, 668
(9,548,170 6,582,911
15,933,838 | (8,148,550
17,005,106
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(1)

(2)

(3)

Bl ackRock, Il nc. RQA Counterparty & Co

Bl ackRock, Il nc. RQA Counterparty &
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25 26

(1) (1)

(2) (2)
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)
25 26
23 16 ) ( 24 16 )
309,729,062 274,134
7,482, 233 20, 336,
43,076,[340 41,023,
25 23 16
(
7,661,597
7,661,597
26 24 16
(
4,336,157
4,336,157
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(4)
(1)
(2)
( )
203,77B, 258, 28B, 882
203, 77B, 268, 288, 882
203, 77B, 268, 28B, 882
¢ )
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97,032,919
40,009, 262
,487,8p5, 407
74,300,508
321, 77P, 959
876, 35p, 350
32,591,924
236, 90p, 079
33,924,128
11,077, 575
7,6721 101

7

, 219,506, 212

7

, 219,506, 212

416, 40pRp, 655

352, 10p, 433
10,228,574

778, 7T3B, 662

778, 7T3B, 662

5,081,3L3, 710
1,359, 4p8, 840
6,440, 72,550
6,440, 72,550
7,219,516, 212
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(2)

(1)

(2)

(3)

(1)

(2)

( 12 133 ) 60
61

24 21 12 4
24 21 12 4
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24

16

5,081,

313

. 267

, 710
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( )
(1)
(2)
(3)
Bl ackRock, l nc. RQA Counterparty & Co
Bl ackRock, l nc. RQA Counterparty &
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(1)
(2)

(3)
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24 16

5,287,50
101,004
307,194

5,081, 31

431, 449
203,778
4,446, 08
5,081, 31

3, 743
L, 151
L, 184
3, 710

L, 410
L, 211
6, 089

3, 710

( 24 16 )
¢ )
1,517,203
3,594
457,928
26,109
1,997,646
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24 16
142,15p, 000 — 141,22p, 00030, pooO0
147,26p, 016 — 146, 99p, 78270, P35
204,994,527 — 204,60p4,398390, 30
212, 96p, 220 — 209, 63p, 9631, 325, 259

1,698,9p3, 246 1,834,9B41836097L, 154

195,11, 594 218, 54B, 72630, 426/, 166
70,177, 845 78,148,120, 970 275
420,99p, 607 464,82p, 440030, 827, 793
44,462, 306 45,143, 7006681, B94

29,226, 260 35,721, 5260, 495} 260

1,878,4p2, 386 2,073,0y3184567p, 989

256, 28p, 114 266, 254, 490974} 296
3,365,080 3,364} 800 28D

126, 454, 543 132,69B, 4640238 897
348, 39p, 719 363, 14|, 01040, 754, 281

5,779,2p7, 463 6,218, 3p2,3086%, 81JYy0, 731
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100, 00J0, 0100, 00[0, OpoO
950, 00/0, MM, 981, 0poO
220,000, @M, 99|5, 6poO
250, 00/0, ®®B®B, 46[5, 0pO
513, 000, 6GR®B, 685, 7p0
139, 00[0, 010308, 93[8, 840
80,00Q, 082, 52¢, 000
477,00[0, 6GD®, 884, 3BO
2,729, 0jo@,, ov®B, 470, p10
POLAND GOVERNMENT | |NT EBRNA TI0{MN A10108,0NH7 . 5p 0
POLAND GOVERNMENT | |NT EBRNA TI0{MN AR4B,0NT0 . 0p 0
UNI TED STATES TREAS|URY SNGT, B|0BDNDNG , 8/51. 50
UNI TED STATES TREAS|URY INQT, B/0BDNDIO®, 0/05. poo
UNI TED STATES TREAS|URY 4NGT D/0BDNDI® , 4/17. P50
UNI TED STATES TREAS|URY 20T, D/0BONDREG , 1{96. F20
UNI TED STATES TREAS|URY 5\6Q TOED{0B @BOML , 2 13 . 8P 0
UNI TED STATES TREAS|URY, 6NGT, DJ0BDONIMO , 2[64. 50
US TREASURY N/ B 5% 786, 00/0.1000L9, 5/91. B40
US TREASURY N/ B 6.1[2 300, 00[0. @m0, 93[9.0p0
US TREASURY N/B 6.2[5 110, 00[0. aacem, 70[6. 8po0
11, 806, qOL®@., 0WB, 3§33.[710
(986, 39[1,13 001)0, 3|98, p31)
UNI TED KI NGDOM GI LT 562, 00[0. B®RXM, 53[3. 7h0
UNI TED KI NGDOM GI LT 18,00Q.0®@0, 664. 800
UNI TED KI NGDOM GI LT 31,00Q.00@0a, 841. 65/0
UNI TED KI NGDOM GI LT 741,00[0. BB®, 22[4. 1p0
1,352, 0oo., 680, 2[64. poo
(177, 35[5,(20m), 74[0, 0F0)
CANADA-GOV' T 2.0% 300, 00[0. BWG&G, 00[7. 0poO
CANADA-GOV' T 4% 246, 00[/0. BO®B, 23[8. 0p0
CANADI AN GOVERNMENT| BGNGE, 00/0. 486, 91|4. 0p o0
CANADI AN GOVERNMENT| BIQNDB 8, 0|0 L., 80707 , 0|48 . pOO
CANADI AN GOVERNMENT| Ban®, 00fo. a@a, 02/4. 0po
2,371, 0[0®@., 608, 2[31. poo
(199, 63|8,(2004), 56/1, 0p0)
DENMARK - BULLET 4.[5 450, 00[0. 060166, 82[5. 0po0
DENMARK GOVERNMENT [BaNDX 00, ofo@., sorm, 2[os8. poo
2,150, 0[003.,000806, 1[23. p00O
(31,6053, (0406), 836, 00[8)
POLAND GOVERNMENT BlOND 350, OfooL., %@, 1[00. poo
1,350, OfooL., B®B®, 1[00. poo
(35,869, 5006), 084, 717)
BELGI UM GOVERNMENT [BON®0O, 004. 0B®, 831. 200
BELGI UM GOVERNMENT [BONDG4, 00f0. G6Bm, 82[4. 1po0
BELGI UM GOVERNMENT [BONDI9, 00f0. aacsoe, 73[6. 5po0
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BUNDESOBLI GATI ON 1,368, 0[o0L., B®®B, 2[66. p40
BUNDESREPUB. DEUTSC|HL AMNM®», 00[0. o707, 50[3. 6p 0
BUNDESREPUBLI K DEUT|SCHL/ANDO0[0. B07e6, 95[5. ok o
BUNDESREPUBLI K DEUT|SCHL8ANDO[0. 660066, 19[7. 5p0
BUONI POLI ENNALI DE[L 975, 00[0. worm, 22[1. 7po0
FRANCE (GOVT OF) 378, 00/0. 4B, 17|8. 2p0
FRANCE GOVERNMENT BlONRO®BATO[. oo, 21[4. 4po
FRANCE GOVERNMENT B|OND 90ATO0[0. 0B, 53[6. 4F0
FRANCE GOVERNMENT B|ONDBS8®ATO[0. &80, 59/0. 0p 0O
| TALY BUONI POLI ENN|AL I8 30LE L0 OJOE SIma8D, 50[6. 0p O
| TALY BUONI POLI ENN[ALL, 2MBL OJ0oDS,@Rms , 7[23. poo
| TALY BUONI POLI ENN[AL I6 2I2E L0 OJOE 6D, 9 4[3. 0B O
| TALY BUONI POLI ENN|AL I3 65E L0 OJOE SO0, 11[4. 0po
REP OF AUSTRIA 3. 5% 234,00[0. Uo7, 78[2. 6p0O
REP OF AUSTRIA 4% 140, 00[0. 000604, 21/0. 0pO
SPAI N GOVERNMENT BOND G611, 00/0. 066B0, 86[9. 7pO
SPAI N GOVERNMENT BOND 90, 00Q.00®, 019. 00[0
SPAI N GOVERNMENT BOND 359, 00[0. ®®®B, 14[9. 5p0
SPAIN GOVERNMENT BOND 364, 00|0. Borm, 93[0. 5p0
10, 730, QOLO0., U@, 303.[470
(1,172,514, 4006), 7|74, p21)
5,332, 4/3%,, %460, 8[65, #07
(2,603, 4l32,, 7o), 3|94, f97)
STATE OF CALI FORNI A 30,000.0B®, 329. 200
STATE OF CALI FORNI A 180, 00[0. otmoL, 33[2. 8p0
210, 00[0. ®®®B, 66[2. 0pO
(17,5453, 50.08), 686, 96/0)
KOMMUNEKREDI T 325, 00[0. B®OL, 38[6. 2p 0
STATE OF HESSE 170, 00[0. aaoror , 52[2. 5p0
495, 00[0. GO®B, 90[8. 7h O
(54,093, 606®G), 613, 548)
71,639, 10004, 300, 508
(71,639, X0704), 30Q, 508)
FANNI E MAE POOL 372,29[6. 20@, 02[4. 00
FANNI E MAE POOL 177, 06[6. 12®, 06[/1. 8B 0
FANNI E MAE POOL 189, 07[1. 20, 19/6. 9po0
FEDERAL NATI ONAL MORT GR2®E 0/0{S MEIROA T3 &N. 0p 0
FEDERAL NATI ONAL MORT GA®E 0/0S GEBMA TS IN. 4p 0
FREDDIE MAC GOLD PoOloL 357, 08[1. 440, 009[7. 7po
1,945, 51 5., 004308, 5[85. p70
(162, 54l7 (7ng7x), 32[3, 8F9)
EUROPEAN | NVESTMENT| BANK , 00[0. o807, 95[8. 7p o0
EUROPEAN | NVESTMENT| B/ANK, 00f0o. sorm, 60[6. 8po
840, 00[0. B®B®B, 56[5. 5p0
(73,836, QO7®B), 467, 90[7)
EUROPEAN UNI ON 155, 00[0. 0L, 95[2. 5p0
I NSTI TUTO DE CREDI T|o arliogiomlo. o1, 70[8. 9po
KFW 100, 00[/0. 099, 119. 00|o
KFW 305, 00/0. BO®B, 58[1. 7p0
690, 00[0. 06MW®B, 35[3. 1p0
(75,403, A076), 988, 193)
311, 786, BR2L, 77|19, 9p 9
(311, 78l6,(BR21), 77|19, 9F9)
ALTRI A GROUP I NC 42,000.0000, 218. 740
ALTRI A GROUP | NC 81,00Q.00D2, 98|8. 7B0O
ARKLE MASTER | SSUER| P45, 00|0. 4@, 70[1. 2F 0
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ARKLE MASTER | SSUER| PR2G0, 00[0. ®®Bm, 29[0. 0p O
BANK OF AMERICA CORP 75,00Q.000,723%. 25/0
BANK OF AMERICA CORP 20,00Q.0@®0a, 1064. 800
BNP PARI BAS 500, 00[0. W@, 75[0. 0po
COMM 2007-C9 A2 152,979, 51668, 93[2. 6P 0
Cs FIRST BOSTON MORITGAGE SE&URIIY ESls s po
FOSR CREDIT FLOORPLAN 3%4S ool WS Re1fs . spo
GOLDMAN SACHS GROUP| | NG/OT HBD|0. ®E®, 28/0. 0p 0
HOLMES MASTER | SSUER RI5@, 00/0. @GO, 58[7. 5p0
| RI SH LI FE & PERMAN[ENT3 OROL @ 0/0. 0BG, 87[5. 0p0
JPMORGAN CHASE & CO 15,00Q.0006, 624. 200
KRAFT FOODS | NC 50,00Q. 0®®, 809. 500
MANULI FE FI NANCI AL |CORP 5, 00/0. 0106066, 93[0. 5p0
NORTHERN ROCK ASSET| MANAG DMNIDN TOLGR C3 8[3. 5p 0
RABOBANK NEDERLAND |[UTREE, 00Q. 0040, 004. 000
SLM STUDENT LOAN TR[UST00, 00[0. Bwo7, 17|9. 0p0
SLM STUDENT LOAN TRUST 27, 30[1. 211207, 32|7. 940
SLM STUDENT LOAN TRUST 60, 00[0. 016, 99/6. 8P 0
TELEFONICA EMI SI ONE[s 20w, 00f0. e, 27[6. 0p 0
VOLKSWAGEN | NTERNAT| ONBALLO , FOIONOA NEDER N&/0|7 . 1P 0
WACHOVI A BANK COMMERCIAL MQRTGARE 217 750
WELLS FARGO & CO 80,00Q.00®B, 66§. 800
WELLS FARGO & CO 35,00Q. 0007, 507. 400
4,887, 8lam 28w, 3[76. 50
(408, 37|9,(98), 859, 8p7)
AVI VA PLC 150, 00f0. awmal, 41|5. 0p O
BARCLAYS BANK PLC 100, 00[0.069,00q¢. 000
CENTRE PARCS MORTGA|GE $9 NAOEE6 ®WOC 459 . 840
CENTRE PARCS MORTGA|GE 1FI9N 2N(SE 3FR0LC, 13|5. 750
EDF SA 200, 00[0. ®wa, 71f2. opo
LLOYDS TSB BANK PLC 36,00Q. 0BX%, 256. 16/0
VI RGIN MEDI A SECURED FI5NMAN®ID . F10EDS , 00/0. 0p 0
894, 72[4. B&BWO, 97[8. 7p 0
(117,370, (a2a), 63[1, 3p2)
BANCO SANTANDER SA 100, 00f0. atoomw, 86[0. 0poO
BBVA SENIOR FI NANCE| SRE0, 00/0. @GO, 83[7.5p0
CAJA MADRI D 350, 00[0. ®®BE, 08[3. 0poO
DUESSELDORFER HYPOT|HE KENE AN . ABE004 , 13[1. 0p0
ENBW ENERGI E BADEN- |[WUELRTST, DNIDE RIEOA,G6 7|5. 0 p 0
FMS WERTMANAGEMENT |AORO0O, 00/0. 0l0d®, 39[8. 0pO
FMS WERTMANAGEMENT |AORO0O, 00/0. ®0L, 59[8. 0p0
FORTIS BANK NEDERLA|ND 1H®L MIONG ONBO? , 52[7. 0p0
GENERAL ELECTRI C CA[PI T30, O®fP BEB®R, 73/0. 0p 0
GLOBALDRI VE BV 75,02Q. 406, 699. 330
| NTESA SANPAOLO BAN|K [2RF0BDL ANID .R20m2 , 86[0. 0p0
LEASEPLAN CORP NV 225, 00[0. ®®B®E, 47[8. 2F0
SPAREBANK 1 BOLI GKREDIIT7O,A9|0. aoral, 24[1. 0p 0O
SVENSK EXPORTKREDI T| AB25, 00[0. B®B®, 07[2. 5p0
WM COVERED BOND PRO[GRAMO, 00J0. a1mes, 21|5. 3P0
3,130, 02.,4m®, 3[96. p80
(342, 04|38 ,(6324%8), 865, 1B 1)
867, 79[8, w&#rm, 35[6, 3p0
(867, 79|8,(B&®), 356, 350)
6,583, 6[57,, 8890, 302, P24
(3,854, 6|57, @7%), 8[31, p14)
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11 62. p%
2 1. 2% 40. b %
6 10. p%
26 25. %
4 64. B% 7 oo
7 35. 7%
2 100.|]0% 1. 9%
5 100.|/]0% 5. 4%
2 100./]0% 1. 2%
1 100./]0% 0. 9%
22 71. B%
2 3. 3% 42 bow
4 4 . 5%
15 20. B%
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2 4 )

002, 93

1, 037

1,122,

6 9 2

001, 80

B, 345

1,

011, 15

4, 706

0.990

16,

771,58

5,352

9

53,574

619

15,

818, 01

0, 733

12,

482,70

5,634

1. 267

106/163



EDINETOOOO
O000DO00oDOo0o0DOognono(ELs1n)
Ooooooooooooooooooad

2 4 )

258,823

279

132, 6

6 9

258,690

610

254,949

704

1.014

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
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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
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- 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
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, 813 38
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2,627 -
1,084 38
32 3,861
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- 3,900
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1,084 38
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9,081 12,942
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23 24
21 41 22 4
22 3 31 23 3 31
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(
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(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
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9
(
21 12
23 1 1
9
(2)
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23 24
21 41 22 4
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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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121/163



EDINETOOOO
O000DO00oDOo0o0DOognono(ELs1n)
OOoOooooooooooooooodd

4
2 41
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NN

3 2
1 4 2
2 2

(1)
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23

31 )
5309 281
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300
300
233
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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
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22 3 31 23 3 31

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

10 20 3 10
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. 1.
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(2) (2)
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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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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
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285 198
13 47
11 96
283 342
23
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402 275
3 23
1 11
0 0
0 1
13 33
421 320
518 118
939 438
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_° ’
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1,041 1,530
234 140
152 89
312 91
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776
9 608
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1,312
41 41 . (
(
14. 48 . 4
6. 128.[8
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1.1
1.5
119.[2%
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21 11 17
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( 2)
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