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TREASURY 4. 75% 235, 00p.0Q08, 64p. 35[0
TSY 4.75% 2038 122,00pD. 0065, 56P. 200
UNI TED KI NGDOM| GI B52, 00p. 00046, 1B6. 7RO
UNI TED KI NGDOM| Gl U554, 00p. 00085, 25p. 280
1,663,0p010005, 5p5. 50
(238, 12h, 0282, 88F, 52[7)
[SWEDI SH GOVRNMNGOG, 60p. 0609, 39p. 000
600, 00pD. 0609, 39pP. 00)0
(8,832]| 00010, 000/, 654)
DENMARK - BULLET14185,0p010605, 2F5. 600
DENMARK GOVERNMENT 2B@ONDpPO2p006, 6p3. 940
2,382,0p030p6Q1,919.5K0
(39,136,2689, 508, 1394)
MEXI CAN BONOS 1,100,0p010B8BBY9, 3L6. 000
ME X1 CANBONOS 7% 12,500, doea2pe87, 125. doo
ME X1 CANBONOS 8% 1,800, 0p020064,0B2. 000
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MEX| CANBONOS 9% 45, 600, 000060064, 496. 00
61,000, 0062p6804, 969. doo0
(463,60p, 0005, 7201, 76H4)

SOUTH AFRICA GPVERNMENT L 640006, 0R9. 800

BOND
5,210, 0p04Pp0O6, OR9. 8/00
(53,663, 00038,219, 1017)

AUSTRI A GOVERNMENZ7BONDpP. 008RQ0, 23p. 02)0

AUSTRI A GOVERNMENIZ2BONDpP. 0000, 03[L. 60J0

AUSTRI A GOVERNMENT553 CNDO|. 0069, 97 6. 400

BELGI UM GOVERNMENZ7BONDpD. 0828, 86F. 000

BELGI UM GOVERNMENB4BONDpD. 0003, 69B. 920

BELGI UM GOVERNMENB3BONDpD. 0806, 40[L. 2200

BELGI UM KI NGDOM 4®%73, 00p. 0809, 08p. 400

BELGI UM KI NGDOM 4%87, 00p. 0@01, 26pB. 990

BELGI UM KI NGDOM 4%172,0p010@@Q8, 0p4. 440

BUNDESOBLI GATI PN 250, 00p. 0280, 96p. 500

BUNDESREPUBLI K| DEBTS8CHBDBNDOB2, 20p. 4000

BUNDESREPUBLI K| DEDBSCHBODBNDPO91, 1B7. 880

BUNDESREPUBLI K| DEBGESCHBDOBNDOBOL, 13p. 60

BUONI POLIENNA[I Z%0,00p. 0008, 06p. 00

DEUTSCHLAND REP 3129, 00p. 0008, 39p. 25

FRANCE GOVERNMENZ, BOBDOPAZOBBO, 6B5. 740

FRANCE GOVERNMENTI, BORDOPATINBO04, 6p7. 2[80

FRENCH TREASUR) NOFB,BUBNOO6G3, 88B. 26/

| RELAND GOVERNMENTO9BONDpD. 0@®@7, 99pP. 00)0

| TALY BUONI PO[LI ENNAL E

TESORO B8 boBEbaos, 53k, 55)

| TALY BUONI POLI ENNALI A

TESORO ENBAE! 0B650064, 6p8. 5p0

| TALY BUONI PO[LIEN

TESORO ENBSY! oB6Yoeaa, 9p3. afo

| TALY BUONI PO[LIENNA

TESORO ENDAL! 0B6Yoe02, 3)9. 6po

| TALY BUONI PO|LI ENNALJ| DEL

TESORO NALY o oPBroae, 551, 02

| TALY BUONI PO|lI ENNAL E

TESORO Y8 boBEboes2, 06p. 50p

| TALY BUONI PO|lI ENNA

TESORO ENDE5! oB6Yooas, sp3. 10

| TALY BUONI PO|lI ENNAL E

TESORO O boBEbao7, 05h. 60

| TALYBUONI POLI ENNALL D |

ESORO 354 P5bp. 0osa2, 38F. 20p

NETHERLANDS GOVT 308, 00p. 0808, 40p. 720

REP OF AUSTRIA|4.15%, 00p. 0009, 00fL. 00[0

REP OF AUSTRIA| 4. 32®3, 00p. 0805, 49B. 17

SPAIN GOVERNMENT BOMNDOOpD.0BB3, 60P. 04[0

SPAIN GOVERNMENT B@BDOOpD.O0WUBS8, 17H. 68[0

SPAIN GOVERNMENT BfGNDOOO. 0004, 417. 004

SPAIN GOVERNMENT BONDOOpD.O0RO9, 65f. 000

SPAIN GOVERNMENT BORDOOD. 0BO6, 06[F. 04)0

SPAIN GOVERNMENT BOBDOOpDP. 0800, 41f. 000

SPANISH GOV' T k. 1%47,00pD. 0061, 43p. 04)0
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SPANI SH GOV' T b.5%37, 00p. 0007, 86B. 830
26,394,000800887, 542.400
(3,234,0p638208, 3P5,5K6)
9,668, 3p51,0352068, 111, §28
(5,400, 3p65386pP, 9L2, 2/58)

STATE OF CALI FPRNBBAO, 00OpP.0B66, 88p. 50[0

STATE OF CALI FPRNBAG5, 00p.0B083, 33/#. 85[0

STATE OF CALI FPRNLA5, 00p. 00082, 66P. 60[0

830, 00p.0882,87F. 95
(78,808,5083,829, 261)

PROVI NCE OF ONfARLO9, 00p.0QO4, 63p. 10[0

PROVI NCE OF ONfARBO7CANBDAOBBG6,87p.97)

PROVI NCE OF ONfARRPO2CANBDAQQS8, 70B. 84)

PROVI NCE OF QUEBEC6CANADPAL1DBO6, 4DP7. 2[80
2,264,0p020606, 6P5. 100
(209, 91B, 0808%, 26B, 688)

PROVI NCE OF QUEBEG676ANBPAOBQ4, 71F. 00[0

STATE OF HESSE 450, 00p. 00865, 12p. 00}
1,125, 0p01pRB9, 8B5. 00
(137,84p, 2568, 04B, 483)

426,57p, 8806, 141, 43
(426,57p, 8805, 1401, 43])

FANNI E MAE PoOO[ 558, 23p. 5605, 78p. 460

FANNI E MAE PoOO[ 271, 06[L.5203, 40f. 83

FANNI E MAE PoOO[ 287, 01p. 9800, 00k. 79

FANNI E MAE PoOO[ 27,044. 3709, 739. 070

FANNI E MAE PoOO[ 102, 18p. 5201, 06p. 26/

FEDERAL NATI ONAL TGARE

ASSOCI ATI ON MEBT 600060, a5p. 20p

FREDDI E MAC GO|lD BO®®L83p. 1680, 41p. 57)

FREDDI E MAC GO|LD B@®L44Wh.5203, 41f. 630

FREDDI E MAC GO|lD PsoOL827.5663, 047. 07

GI NNIE MAE || POOB70, 78h. 3800, 64B. 64[0

PETROLEOS MEX|I FAN@$O, 00p. 0205, 06F. 50[0

PETROLEOS MEX|I FANG®B0, 00p. 06088, 80p. 00J0
4,456, 4p544701, 8B9. 20
(423,13, 688p, 43p, 634)

EUROPEAN | NVESFTMEWNTOBANRK. 0266, 05[L. 06/0

199, 00p. 00266, 05L. 060
(28,494,888, 095, 851)

CANADA HOUSI NG| TRWSS, NOP108B7, 72[L. 25[0

CANADA HOUSI NG| TRUSE2NOPD10D062, OBG6. 4[80
1,587,0p010p6BY, 7p7. 730
(147, 14p,6482,03p, 26Kk)

EUROPEAN UNI ON 385, 00p. 0004, 82Pp. 800

| NSTI TUTO DE CRED

OF1 CI AL bI® oob.oeaes,ssf. 20p

KFW 250, 00p. 0062, 47P. 500

KFW 720, 00p. 0004, 56p. 400

KFW 560, 00p.0B62,51h. 400
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2,245,0p02pBA3, 2h0. 3j00
(275,07Pp,83808%, 66p, 634)
873, 85B, 8981, 2401, 3813
(873,85B,898)L, 240, 38B)
ARKLE MASTER | BSWEROBLGPO10QO5, 3P4. 000
ARKLE MASTER | FSUERLPDGpP. 0863, 31p. 8100
AT&T | NC 402,00p.08688, 13p. 04
BANK OF AMERICA C®RB, 00p. 08689, 19p. 10
CITI GROUP | NC 856, 00p. 0000, 62B. 00J0
COMM 2007-C9 AP 35,525. 7305, 479. 540
FﬁgSTELLAT'ON FNERGY GBFYBeso. 315. 06
DUKE ENERGY CORP 187, 00p. 0009, 24B. 15
ELECTRICITE DE| FRANGE, BP010p0Q09, 3L5. 70
FLORI DA POWER [ORP85, 000. 001011, 7OfL. 050
FORD CREDIT FLPDORPLAN
MASTER OWNER T?US$%0’OOJ'0864’651'000
FORD MOTOR CO 421,00p. 08065, 55Hk. 100
FORD MOTOR CREpPIT7€®, DOp. 0868, 33f. 28
GOLDMAN SACHS [GROUDB5| NGDTHEQ2, 13p. 30[0
HOLMES MASTER | SSWER, BOB. 08@5, 70p. 82[0
| CAHN ENTERPRI BESABODNOOpD. 0B04, 01p. 500
| NTERPUBLI C GRpUP 3
I NC/ THE 39% G8B. oeas, 79p. 10p
JPMORGAN CHASE| & €60, 00p. 0063, 06p. 4000
LB COMMERCI AL FON T
MORTGAGE TRUST P85 T 00pb. 0evo, 89 . 55
MANULI FE FI NANFI ABOGORBBpD. 0883, 17Hh. 75
MORGAN STANLEY 858, 00p. 0007, 26p. 36/0
MORGAN STANLEY 782, 00p. 00809, 324. 8600
MORGAN STANLEY 820, 00p.0080Q6, 96[L. 80J0
MORGAN STANLEY| CARDBADOD. 0002, 92F. 60)0
NORTHERN ROCK ASS
MANAGEMENT PLC 200, 00p. 0063, 52h. 00p
SANTANDER DRIVE A N
RECEIVABLES TRJSTT;Q,OOJ.om06,043.500
SLM STUDENT LOAN BBOSUOpD.0B04, 68p. 000
SLM STUDENT LOAN ZRWSB4p. 0908, 11F. 1700
SLM STUDENT LOAN BRWUSSH2k. 23088, 01F. 74)
SLM STUDENT LOAN BBOSB7B.6302, 70f. 920
TRANSOCEAN [ NC 205, 00p.00QA5, 26p.00J0
TRANSOCEAN [ NC 295, 00p. 0082, 00B. 25)0
VOLKSWAGEN AUTD LOAN
ENHANCED TRUST 6% oob. o002, 34k, 28
VOLKSWAGEN | NTERNATL ONA
EINANCE NV 7L O00D. 0o0v1, 79B. 57
WELLS FARGO & [O1, 172,0po1paes5,8kL7.880
18, 215, 473897202, 7181. 400
(1,729, 50012823, 3Db4,0[75)
EDF SA 400,00p.0007,64p. 000
FOSSE MASTER | BSUEBOPDGPR. 10202, 43pP. 56)0
GKN HOLDINGS P|C 126,00p.0081, 59B. 18[0
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TURBO FI NANCE 180, 34Pp. 98681, 46Pp. 95/
995, 39pP. 08033, 1#0. 690
(142,53p, 122y, 93p, 415)
COMMONWEALTH BANK -
AUSTRALI A 586 oob.oso9, a5p. 00
500, 00pP.0B09, 45p. 00)0
(49,150, 008p,079, 421)
[SHAW COMMUNI CAJI ONS0| NGpP. 0068, 77F. 00[0
140, 00p.0068, 77F.00)
(12,980,8005, 649, 0049)
NYKREDI T REALKREDIT B/SpoO 0.5p0
NYKREDI T REALKREIDU,T70A7,5000010000, 160. 4§90
11,707, doe15000, 161. 410
(192,34p, 0182, 39, 95p)
AUTO ABS 49,872.0809, 834. 170
AUTO ABS 2012-pP SBB5, 03p.2000, 89p. 43)0
BANCO SANTANDER SB00, 00p. 0806, 85p. 00[0
BPCE SFH SA 500, 00pP.0B06, 91p. 00J0
CAJA MADRI D 900, 00pP. 00Q2, 19p. 00)0
DUESSELDORFER
HYPOTHEKENBANK| aAg775.00p. 0084, 74p.500
ELECTRICITE DE| FRANGEOSBE. 0009, 00p. 000
ENBW ENERGI E
BADEN- WUERTTEMBERG®RgOOP-0261,85p.000
EUREKO BV 80,000.0007, 600. 00
FMS WERTMANAGEMENBOAQBOD. 08@2, 74p. 000
FORTI S BANK NEPERLAND
HOLDI NG NV L80P0oop. 0ae6, 76p. 50p
GERMAN POSTAL PENSBDONBOpP. 0606, 45P. 00[0
GRND 1 A 312,55B.0002, 55B. 00)0
GRND 1 B 224,04p.0002, 47F. 6700
HYPO ALPE- ADRI A- BA
I NTERNATI ONAL hso 305 oop.oeo1,50p. 00l
| NTESA SANPAOLD BA
| RELAND PLC 306, 00p. 0603, 33p. 00b
KBC BANK NV 300, 00pP.00B01,59B.00J0
LEASEPLAN CORP|NV238,00p. 0006, 44p. 0000
SANTANDER | NTERNATL ONA
DEBT SAU Jb8NGbb . oea2, 4a4aph. 00
SANTANDER | NTERNA N A -
DEBT SAU TbONGbb. ove1, 136. 00f
SPAREBANK 1 BOLI GERREDLED. O6Fss,58p. 60p
SVENSK EXPORTKREDBZ5ABOpP. 0887, 57[L.00/0
WM COVERED BONpP PBOGRAMpDP. 0BQ3, 35f. 90/
9,514,51192806, 8B5. 7[70
(1,165,8L810802, 856, 8j87)
3,292,3p033492, 2p2, 759
(3,292,3p033492,2p2,759)
14,261, 1153097, 7117, 102
(9,993, 1[(71,039579)0, 517, 4d32)

(

)
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8 37.6%

3 2. 2% i
12 11.p% 35.p%
35 48. %

4 58. B %

2 37.B% 3. 8%
1 3. 9%

1 100./0% 0. 5%
4 60. B %

1 8. 1% 4. 4%
4 31. 6%

1 100./0% 0. 1%
2 23. b %

2 76. 8% 2. 4%
4 100.[0% 4. 5%
1 100./0% 0. 4%
39 67.P%

2 3. 1%

: - 48. h%
23 23. 6%
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(1)
( )
27 28
( 24 18 ) ( 25 18 )
257,711,262 256,837,146
396,492 5,301,489
258,107,754 262,138,635
258,107,754 262,138,635
396,492 5,301,489
68,021 69,866
1,674,432 1,719,809
2,138,945 7,091,164
2,138,945 7,001,164
248,134,589 243,471,280
7,834,220 11,576,191
14,196,789 14,938,520
255,968,809 255,047,471
255,968,809 255,047,471

258,107,754 262,138,635
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2
( )
27 28
( 24 17 ( 24 19

24 18 ) 25 18 )
6,539,574 5,882,024
6,539,574 5,882,024
68,021 69,866
1,674,432 1,719,809
1,742,453 1,789,675
4,797,121 4,092,349
4,797,121 4,092,349
4,797,121 4,092,349
230,050 653,065
3,122,366 7,834,220
389,646 2,077,367
389,646 2,077,367
244,863 1,774,680
244,863 1,774,680

7,834,220 11,576,191
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)
27 28
( 24 18 ) 25 18 )
248,134[5809 243,471)280
1.031 1.047[5
)
27 28
( 24 17 24 19
24 18 ) 25 18 )
408,347 419, 414
27 28
0 0
(4,567,071 (3,439,284
(0 (0
7,018,869 9,317,696
(9,629,718 (11,499,236
21,215,658 24,256,216
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( )
(1)
(2)
(3)
Bl ackRock, Il nc. RQA Counterparty & Co
Bl ackRock, Il nc. RQA Counterparty &
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27 28
( 24 18 ) ( 25 18 )
(1) (1)
( )
(2) (2)
( )
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)
27 28
24 18 ) ( 25 18 )
253,448 [2609 248,134)5809
14,327,[549 49,426,[212
19,641,[229 54,089,[521
27 24 18
¢ )
6,255, 794
6,255,794
28 25 18
()
5,004,910
5,004,910
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(4)
(1)
(2)
( )
193, 21p, 5%, 837, 146
193, 21p, 5%, 837, 146
193, 21p, 5%, 837, 146
¢ )
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25

18

5

1

16,861, 694
45,203,381
,383,5p1, 848
174,67p, 887
423,93B, 155
, 501, 5B8, 435
8,402} 754
14,624, 273
50,000, 340
2,580f000
11,992, 220
16, 346,515

7

,649,6B5,502

7

,649,6B5,502

400,52p, 089
55,095, 737
5,301f 489

460, 92p, 315

460, 92p, 315

,407,9B7, 122

I IENT NS

, 780,776,065
, 188, 7p3, 187
, 188, 7p3, 187
,649,6B5, 502
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(2)

(1)

(2)

(1)

(2)

( 12 133 ) 60
61
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25

18

5,407,

987

. 329

, 122
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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

18

(1)

(2)

(3)
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18

5,716, 93

66, 159,
375,106

5,407, 98

361, 584
193,212
354,272
333,850

4,165, 06
5,407, 98

910

213,422

563
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( 25 18 ) |
()
() ()
()
868, 56p, 000— 872,70p, 000 140|000
233,47p, 45 1— 235,32p, 2115 849|764
395,21p, 290— 395,12, 39291, 898
199, 28R, 615— 199, 76p,61782,p02

2,034,840, 072 2,197, 1P1,1%5224 281, 453

214,64pP, 101— 222,68pP, 5280 040} 419
61, 256, 195 — 65,490, 728, 234} 525
355, 98B, 98 2— 364, 95p, 000 967} 018
4,696} 800 — 4,707}1200 10, 400

111,01B, 737— 119, 27p, 4386 253} 719
197, 97p, 50 7— 228,63p, 230,659, 733
58,600, 316 — 59,128,380528,p64

2,392,6Bp1,699| 2,555, 64,1680 96p, 981

17,440, 194 — 17,560, 200120, P06
10, 836, 461 — 11,022,970186, p09
62,739,907 — 63,731,000991,p93
152, 234, 949— 154, 71p, 7220 477|771
668, P39 — 661, P50 6, 9B9
38,656, 986 — 39,787,520, 130} 534

334, 75p, 803— 329, 08B, 750 667} 083

7,745,5p9,003| 8,137, 19,3024 12p, 335
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88,000, 00088, 374, 000
267, 00p, 0080, 83b, 94)0
4,000|/ 0004,578]| 680
38,000, 0004, 292, 420
109, 00p,0007, 53p, 06)0
599, 00p, 00083, 22p, 87
149, 00p, 0009, 06, 05)0
587,00p, 0004, 18B, 97
38,000,0089, 377, 120
80,000, 0082, 800, 00
197,00p, 0004, 42p, 4000
2,156,0p020008, 6Pp1, 510
EQ#EFEOEEATES [ REASYB Y 0bo1paes, 1ps. 7ho
UNITED STATES [REA Y
NOTE/ BOND 5A3HBY0bo2p081,8bo. aho
UNITED STATES [RE R
NOTE/ BOND 38YRY¥0ob. 0se9, 69p. s8h
UNITED STATES TREASURY
NOTE/ BOND 4237,70'00. 0082, 180. 420
UNITED STATES [RE R
NOTE/ BOND 23YR%0ob. 0682, 20p. 88D
ES#EFEOEEATES [ REAZYRYob. 0865, 05B. 40p
zgggfgoﬁgATEs FREASYEY obospoog, 7B0. 6fo0
UNITED STATES [REASYRY o hosoaa0, 2fe. 10
US TREASURY N/ B 5188, 00p. 0005, 15f. 26[0
11,303, 0o001p6805, 2o1. d50
(1,073,2101860%,3L7,9[16)
TREASURY 4. 75% 106, 00p.0004, 70b. 86
TSY 4.75% 2038 27,000.00084, 427. 7040
UNITED KINGDOM| GIB%2, 00p. 0881, 32[. 12[0
UNITED KINGDOM| GI 98, 00p.0Q07, 27p. 36[0
723,00p.08687, 72p. 04)0
(103,52p, 81Qp, 81, 64[8)
[SWEDI SH GOVRNMNZ78,60p. 0801, 38B.00p
275, 00p.00801, 38B. 00)0
(4,048| 000%,583|631
DENMARK - BULLET 458, 00pD. 0663, 72h. 00[0
DENMARK GOVERNMENT5BONDD. 00097, OKWS8. 7160
1,208,0p01pBBO, 7F2. 760
(19,847, 468p, 408, 194)
MEXI CAN BONOS 600, 00p.00B0,53p.00p
MEXI CANBONOS 7% 5,500, 0pP050602, 3B5. 000
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MEXI CANBONOS 8% 900, 00p. 00082, 00L6.0po0
MEX| CANBONOS 9% 22, 300, 00220601, 1168. qoo
29,300, 000800006, 055. do00
(222,68p, 00Q%,57B, 01[8)
SOUTH AFRICA GPVERUMENT HBONBoo,. 6p3. 6po
2,720,0p020p000, 6P3.6PO0
(28,016, 0002,563,524)
AUSTRIA GOVERNMENIZ2BONDD. 0060, 76b. 17
AUSTRIA GOVERNMENT6SBONDY. 0004, 607. 00 d
AUSTRIA GOVERNMENT2SBONDO. 0027, 262. 00 d
BELGI UM GOVERNMENZSBBONDD. 0820, 65p. 20
BELGI UM GOVERNMENI7BONDD. 0203, 28B. 09
BELGI UM GOVERNMENI3BONDD. 0067, 84B. 39
BELGI UM KI NGDOM 4%71, 00p. 0009, 860. 80
BELGI UM KI NGDOM 4%01,00p. 0600, 67h.27p
BUNDESOBLI GATI PN 116, 00p. 0006, 44F. 60
BUNDESREPUB. DEUTSXBHL0AND 00084, 112. 004
BUNDESREPUBLI K| DEBUSBCHDANDARO, 46p. 40
BUNDESREPUBLI K| DEBESCHDANDAOS, 97F. 74
BUNDESREPUBLI K| DE UST4S,COHOLOANODO 6 4, 6 9 7. 6 0 g
BUNDESREPUBLI K| DEBISCHDANDOGQG, 48p. 50
BUONI POLIENNALI 6%0,00pb.0604, 32B.00p
DEUTSCHLAND REP 3.4% 000.0063,876. 254
FRANCE GOVERNMENT 38IOND0OODAOT0 B85, 558 860
FRANCE GOVERNMENI,BOEDOPAIOQ65, 4Pp6. 90
FRANCE GOVERNMENT4BONDOPAUBO5, 26F. 20
FRENCH TREASUR)Y NOGUE,BUOANOBO7, 73p. 84D
| RELAND GOVERNMENE6BONDD. 0864, 52B. 00D
| TALY BUONI POLIE L E
L Lebko NEO boPBEbeag, 18p. 20p
| TALY BUONI PO[IE R
L LAbko NNALdooPEdoe7, 954. 560
| TALY BUONI POLIEN |
L ENYOY! oBPbipnoes, sfe. 3po
| TALY BUONI PO[IE L E
L Leoko BY8boBEbses, 75p. 80P
#EQBEOBUON' POLT EDNALL0BEbaoe7, 01F. 20p
| TALY BUONI PO[IE L E
T LeoRo NY¥8LboBEbaoso, 10h. 2a4p
| TALY BUONI POLIE L E
LSRG BY8LboBEbee2, 74p. 50p
| TALY BUONI POLIE L E
LAty o BY¥2LboBEbees, s5p. 35p
| TALY BUONI PO|LIENNALJ. PEL
LN NALd o oPFdoea, 087. 400
NETHERLANDS GOVT 342, 00p.0005,60p. 04p
REP OF AUSTRIA| 4. 156% 000. 0005, 722. 004
REP OF AUSTRIA|4.a3a®5,00p.00085, 19B. 75
SPAIN GOVERNMENT BOGBDOOp. 0860, 36p. 16
SPAIN GOVERNMENT BOBDOOD. 0864, 18p. 66
SPAIN GOVERNMENT BXBNDOOO. 00R9, 7686. 800
SPAIN GOVERNMENT BONDOOp.oORO2,99p. 17p
SPAIN GOVERNMENT BORDOOp.O0B@3, 31ph.20p
SPANISH GOV' T I. 1®%67,.00p. 00804, 09p. 44p
SPANISH GOV' T §. 5%15,00p. 008081, 01F.85p
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12,159, 000300080, 7/69. 30
(1,489,8p01280)1,5p1, 4/03)
5,097, 1959383, 5p1, 88
(2,941, 1039320%, 8B0, 338)
STATE OF CALI FPRNLAO, 00p.0QO9, 16B. 70p
STATE OF CALI FDRNLBO, O0pP. 0004, 78B. 40p
370,00p.0803,94F. 10p
(35, 131,500y, 405, 2717)
PROVI NCE OF ONTARI5®2, 000.0068, 998. 800
PROVI NCE OF ON[ARLO9CANBDAQBS, 110. 49
PROVI NCE OF ON[ARLOSCANBDAQQ1, 26B. 76
PROVI NCE OF QUEBEBOGARAPAOB®TO, 90K. 00
1,119,0po1pras8, 2B1. 00
(103, 75B, 6805, 74p, 619)
[STATE OF HESSE 170, 00p. 0005, 71P. 00
170, 00p. 0005, 71pP. 00
(20,830, 1021, 529, 991)
159, 71p, 2804, 67p, 887
(159, 71p, 280%,67p, 88[7)
FANNI E MAE PoOOl[ 233, 25B.3863, 11p. 53
FANNI E MAE PoOOl 112, 94p. 30022, 25B.26p
FANNI E MAE PoOOl 117,37p.0406, 77p. 78
FANNI E MAE PoOOl 27,044.3729, 739. 070
FANNI E MAE PoOOl 87,810.0305, 444/. 230
FEDERAL NATI ONAL RTGAGE i
ASSOCI ATl ON @90,805.0090,183.600
FREDDI E MAC GOl D P@OL84B. 4968, 29p. 19
FREDDI E MAC GOl D BO@L27p.98R9, 93fL. 77
FREDDIE MAC GOlLD P2xIOL908.01023, 885. 420
GI NNI E MAE |1 pPoowL7o0,500. 7584, 23F. 49)
PETROLEOS MEX| CANOSBO, 00P. 0Q07, 17h. 00
PETROLEOS MEX| CAN@S9, 00p. 0263, 82p. 00
1,992,95223004, 8b6. 340
(189,23p, 8299, 85p, 109)
CANADA HOUSI NG| TRRS8F, NOP10RBO0, 43p. 25)
CANADA HOUSI NG| TRRSBT, NOP10R03, 964. 00
CANADA HOUSI NG| TRWSTI,NOP100@1, 01B. 84[
876, 00p. 0005, 41B. 09
(81,222, 7e083,949,9027)
[EUROPEAN | NVESJ MENIT7 ,BOAONOK. 001029, 6 8B . 180
97,000. 001029, 68B. 18
(13,889, 4808, 569, 335)
EUROPEAN UNI ON 155, 00p. 0067, 00Pp. 40
I NSTI TUTO DE CREDLBO, OBpPCDAB3, 48p. 200
KFW 100, 00p. 0004, 98Pp. 00
KFW 305, 00p. 0805, 40p. 60
KFW 270, 00p.0Q01,21p. 30p
960, 00p. 0002, 10p. 50p
(117,62B,800)1,56p, 80J9)
401, 97,7323, 93B, 15
(401, 970L, 7223, 93B, 15p)
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ARKLE MASTER | BSUERS5PDGpD. 08Q7, 05f. 00
ARKLE MASTER | BSUEBOPDGpD. 0266, 82f. 500
AT&T | NC 196, 00p. 0009, 240. 92
BANK OF AMERICA CORB, 00p. 0802, 61F. 070
Cl TI GROUP | NC 459, 00pD. 0000, 44 . 46)0
COMM 2007-C9 AP 14,628. 2404, 609. 224
CONSTELLATION ENEBGY §6PY0ens, 17p. 22p
DUKE ENERGY CORP 88, 000. 00003, 17F. 60J0
ELECTRICITE DE| FRAEGEOSHA. 08B0, 94p. 95[0
FLORI DA POWER [ORP42,000.0085, 193. 464
FORD CREDIT FLPORPLAN ST ER _
OWNER TRUST BEONo¥BS8660, 395, 00p
FORD MOTOR CO 204, 00p. 0@B9, 50B. 40)
FORD MOTOR CREpPIT3GO0,DDP. 08B0, 13p. 00)0
GOLDMAN SACHS [ROBBO|, NGPTHEBBG6,20p. 800
HOLMES MASTER | SSWER, PLf.0Q085, 41B. 6800
| CAHN ENTERPRI BES/90,N00. 0006, 637. 50
| NTERPUBLI C GRPUP. OF 3
I NC/ THE 195 698 . oae3. 43b. 20p
JPMORGAN CHASE| & @®@0, 00p.08@1, 49p. 30p
LB COMMERCI AL [ON T -
MORTGAGE TRUST PYEToob. 0re0,. 21p. 58p
MANULI FE FI NANFI AL660ORBRBDP. 0084, 62F. 75)0
MORGAN STANLEY 423,00p. 0007, 28B. 66)0
MORGAN STANLEY 359, 00p. 0806, 13p. 07)0
MORGAN STANLEY 375, 00p. 0808, 18B. 75)
MORGAN STANLEY| CARPBADOpP. 081, 20B. 56[0
NORTHERN ROCK ASS
MANAGEMENT PLC T80, 00b.00w3,. 82k.50p
SANTANDER DRI VE AUTO
RECEI VABLES TRLsT 70.000.0000,418. 600
SLM STUDENT LOAN BBROSTOp. 0806, 75p. 000
SLM STUDENT LORN IBBSUS8[L. 8204, 67H. 43
SLM STUDENT LOAN IBUSBOpP. 7189, 20F. 10p
SLM STUDENT LORN IRBSH4f. 9806, 87H. 82
TRANSOCEAN | NC 96, 000. 001014, 85k. 40)
TRANSOCEAN | NC 146, 00p. 0069, 26H. 10p
VOLKSWAGEN | NTERNATL ONA
FUNANCE NV 2 0bOW0b. 0ao0o0, 46 . 00p
WELLS FARGO & O 568, 00p. 0604, 69p. 72
8,301,9Bp487%80, 1p7. 3RO
(788,27B, 6828, 93p, 23)
[SHAW COMMUNI CATI ONS7 ,I0N0CD]. 0080, 771]. 854
67,000.0080, 771. 854
(6,212 240y, 489| 166
EDF SA 200, 00p. 0Q0Q3, 82p. 00)0
GKN HOLDI NGS P[LC 100, 00p. 0004, 44B. 000
MUENCHENER
RUECKVERSI CHERPNGSORgOOP - 0007, 964.000
TURBO FI NANCE 73,398. 2403, 854 . 044
473, 39B. 2800, 08[L. 04)
(67,785, 8023, 038, 504)
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NYKREDI T REALKREDB| 71A/8p05p0Q2,541. 9|70
5,711,0p05p002,5p1. 970
(93,831, 78063, 857, 069)

ASSI CURAZI ONI CENEBALDOBPAOO4, 00pP. 00

AUTO ABS 2012-pP SRIEZ9, 39[L.4082, 12L. 73p0

BANCO SANTANDER SAO00,00p. 0002, 28K. 00J0

BPCE SFH SA 200, 00p. 0QA02, 764. 000

CAl SSE DE REFI NAN E D

L' HABI TAT SA EE¥,863.6m65,631.950

CAJA MADRI D 350, 00p. 08B6B4, 74P. 500

DUESSELDORFER VPOPHERGENEANEs 77 oop

ELECTRICITE DE| FRANGEOSBA. 0R04, 50p. 00J0

ENBW ENERGI E

BADEN-WUERTTEM3ER%ORGOOD'omm7’862'500

EUREKO BV 40, 000.0088, 800. 004d

FMS WERTMANAGEMENZOAOQOBOp. 0207, 58p. 00)0

FORTI S BANK NEPER N D

HOLDI NG NV &é0,003.0m85,587.500

GERMAN POSTAL PENSDONSBOpD. 0BR3,22p.00J0

GRND 1 A 150, 74F. 0080, 74F. 000

GRND 1 B 86, 437.5085, 832.43(

HYPO ALPE- ADRI A- BANK

| NTERNATI ONAL hG 180,003.0&00,753.000

(NTESA SANPAOLD BANE bBF-A¥B1. 11p oop

LEASEPLAN CORP| NV 89, 000.0002, 159. 500

SANTANDER I NTERNAZLONALEDEEEG 22 oop

SANTANDER TNTERNAZLGNALLDEEs sob oop

SPAREBANK 1 BO[TGEBEOLTE o4, oob 4op

SVENSK EXPORTKREDBZ5ABOpDp. 0887, 83[L.00[0

WM COVERED BOND PROGRANMD. 00085, 60fL. 700
3,940,5)F5490066, 1t8. 2110
(482,83B, (698, 22[L, 464)
1,438,942108B01, 5B8, 4B5

(1,438,9pp108B0), 5B8, 4B5)
7,097,8p970p883, 64, 325
(4,941,8pp5080%, 9B2, 8J15)

(

)
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9 50. 1 %
2 1. 7% i
12 9. 3% 41.p%
34 38. B %

4 55. P %

3 40. b % 4. 0%
1 3. 6%

4 57.B%

1 8. 7% 4. 1%
4 34. 0%

1 100.[0% 0. 1%
2 24.b%

1 75. b % 2. 4%
4 100.[0% 4. 4%
1 100.[0% 0. 4%
40 71. B %

1 1. of%

: o 43. L%
23 22. P %
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25 )

1,127,01p, 689

1,020,p87

1,125,99p, 102

1,006, 95p, 133

1.1182

15,871,573, 129

660,614,071

15,210, 959, 058

10,499,639, 235

1.4487
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25 )

258,395 479

6,434,p70

251,960} 909

239,702 837

1.0511

7,752,674, 987

663,092 530

7,089,58p, 457

5,313,07B, 502

1.3344
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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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28

163, 833

26,312

71

1,784,750

101

1,974,895
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38 59 2
52

25 23 4 1 2

116/168



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(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

121/168



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

)

25
23 4 1
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9,081 12,942
3,900 -

38 36
3,861 36
12,942 12,906
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3,861 36
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( 23 3 31 ) ( 24 3 31 )
281 445
393 550

( 23 3 31 ) ( 24 3 31 )
300

( 23 3 31 ) ( 24 3 31 )
5,500 500
5,500 500

( 22 4 1 ( 23 4 1
23 3 31 ) 24 3 31 )
500

22

23

31 )

238

920

10,

158
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100 %
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)
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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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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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23 3 31
1 2 5
3
6,337
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24 3 31
1 2 5
3
5,237
5,237
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0 0
0 0
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)
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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
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774

( 24 3 31 )

41.0

48.6
128. 8

101. 7

119. 2
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24 4 1

24

35. 6%
103

31 )
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23 4 1
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(5)
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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
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(3)
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(1)
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1,950

1 3,900

100
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( ) ( ) ( )
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282
9,88P ( ) 1,403
100 1,047
106
111
(2)
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50 (
5 5
() 100
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( ) ( ) ( )
( %)
1 8 46
5 5
() 100
- 38|7
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(3)
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( ) ( ) ( )
( %)
6, 337
10
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23 3 31 24 3 31

1,389,2928 1,270,5630

4,171 51 3,570 78

)
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38 36
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(1)

( 24 9 30 )
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