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26 10 31
136,331,960 98.70
136,331,960 98.70
10,007 0.01
10,007 0.01
1,787,624 1.29
138,129,591 100.00

26 10 31
692,736,341 98.89
692,736,341 98.89
10,007 0.00
10,007 0.00
7,770,919 1.11
700,517,267 100.00

26 10 31
39,999,596 79.59
39,999,596 79.59
10,260,082 20.41
50,259,678 100.00
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26 10 31
1 1
( )IQD) ( ) )
25 10 105,827,340 1.0070
11 105,920,025 1.0079
12 114,968,749 1.0015
26 1 116,320,649 1.0132
2 119,210,047 1.0215
3 123,606,532 1.0255
4 124,266,176 1.0309
5 128,441,586 1.0411
6 129,422,642 1.0474
7 130,236,906 1.0540
8 135,835,822 1.0671
9 137,124,466 1.0619
10 138,129,591 1.0697
1 )
1 0.0000
26 3 18
26 9 17
)
1 2.3
)
100 1
26 10 31
1 1
( )IQD) ( X))
25 10 166,465,694 1.0213
11 174,542,607 1.0558
12 263,784,394 1.0858
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26 1 339,127,504 1.0660
2 387,212,778 1.0748
3 504,007,336 1.0909
4 545,397,773 1.0964
5 583,285,942 1.0901
6 601,463,545 1.0976
7 616,862,587 1.1084
8 644,546,026 1.1230
9 692,887,226 1.1517
10 700,517,267 1.1525
)
1 0.0000
26 3 18
26 9 17
)
1 7.9
226 39 127 53
)
100
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1 119,559,843 0 119,559,843
26 3 18
2% 9 17 8,671,035 0 128,230,878
1 389,440,143 9,963,789 379,476,354
26 3 18
2% 9 17 241,229,546 41,365,813 579,340,087
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1 2
26 3 17 26 9 17

4,724,332 3,124,131
120,433,556 133,447,268
10,005 10,007
125,167,893 136,581,406
125,167,893 136,581,406

2,500,000
5,878 17,493
336,057 999,412
4,681 13,936
2,846,616 1,030,841
2,846,616 1,030,841
119,559,843 128,230,878
2,761,434 7,319,687
122,321,277 135,550,565
125,167,893 136,581,406
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(
1 2
25 71 26 3 18
25 12 31 26 9 17

3,214,418 3,998,778
915 448
2,247,211 1,214,936
968,122 5,214,162
13,528 17,493
773,444 999,412
10,739 13,936
797,711 1,030,841
170,411 4,183,321
170,411 4,183,321
170,411 4,183,321
2,761,434
374,932
374,932

3,850

3,850
166,561 7,319,687
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1 2
26 3 17 26 9 17
119,559,843 128,230,878
1.0231 1.0571
(10,231 ) (10,571 )
2
25 7 1 26 3 18
25 12 31 26 9 17
282,255 364,716
1 2
26 3 17 26 9 17
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100,000,000
19,559,843

119,559,843
8,671,035
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(
1
26 3 17 26 9 17

13,523,092 15,844,201
402,247,864 646,766,144
10,005 10,007
415,780,961 662,620,352
415,780,961 662,620,352

5,300,000
17,292 78,222
986,660 4,461,720
13,816 62,532
6,317,768 4,602,474
6,317,768 4,602,474
379,476,354 579,340,087
29,986,839 78,677,791
409,463,193 658,017,878
415,780,961 662,620,352
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(

25 71 26 3 18

25 12 31 26 9 17
4,476,833 16,103,472
1,648 3,345
12,127,723 18,714,810
16,606,204 34,821,627
21,492 78,222
1,227,493 4,461,720
17,137 62,532
1,266,122 4,602,474
15,340,082 30,219,153
15,340,082 30,219,153
15,340,082 30,219,153
771,460
29,986,839
5,513,033 22,655,795
5,513,033 22,655,795
3,412,536
3,412,536
20,853,115 78,677,791
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1 2
26 3 17 2 9 17
379,476,354 579,340,087
1.0790 1.1358
(10,790 ) (11,358 )
1 2
2% 7 1 26 3 18
25 12 31 26 9 17
447,941 1,628,161
1 2
26 3 17 26 9 17
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26 3 17

26 9 17

100,000,000
289,440,143
9,963,789

379,476,354
241,229,546
41,365,813
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(2013

) 2014 6 30

2014

30

)

9,099

9,104

21

21

9,083

1,105

92

(1,454)

744

487

(

)

(

)

*)

19,954

(

)

(

)

1,335

(

)

660

(

)

173)

(

)

21,776

22,263
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e N AMOAT i
08301 00! 000 ios)
INVESTMENTS IN SECURITIES 114.7% Royal Bank of Canada Cie de Financement Foncier 5.0
AUSTRALIALIK 37708 on DXNEA O 140 b 1A 250N dmOVIEIS Y omoF SH
CORPORATE BONDS & NOTES 0.5% =
S Cont g Pry L — 235 Crodit Agricole Homo Loan SFH
Capital Austrafia Funding SOVEREMGN ISSUES 21% 0L07E% dow 7217200 140 1,400
7.000% doe OT/1BANS AD 0 3 X
g G Canadn Hossing Trust No.1 Dexia Credit Local 5.4
Wastpae Banking 2.400% doe 15007 ot L] 1
L 0% o 112008 ¥ - ; _ 0515% o 11047005 HA 1060 1371
~ azm  Province of British Colsmhia 5%
e (i W om
[2=4] Lil=] Framce Governmseat
?‘“‘*‘m :_";‘J;gm S g L100% de DGR %00 B 100% b OSSR 5.0 1
2850 dow DRTIICE R ] M 1.000% don 117572000 X0 30,18
Grusade Glohal Trust 3 150% o DRERTATH [ T | a7 35 doe 22045 11 450 6250
7 H75% doe DR/ TA7T 3 1% . P00% e DRI 16 12 35008 doo BATSDE T 112
Puma Finance Pry Ll Prowincs of Omabac 3 750% oo AZS2007 350 5774
3/000% due 08727037 L] 2 750 dos RIS s 10 1113 4 GO0 dow DA 1,60 2985
Reds Teust 0004 doe DADLTADT Al Leil mn Framce Treasury Notes
3 0E7% doe 10020 101 o 4 Z50% den 1R 1,40 1456 % 500% don BTZSTR016 130 1858
SWAN Toust St SR —
0. 33% dee 05127007 § JH i B000% don NOBI/AE2D o 18 1% Tatal France 68,321
[ 4401% o D/12/77038 ] B T eaw [Cesssissn
2961% doe 0512777 Ao a1 £l — 630
Total Canada CERMANY 5.7%
TORRENS Trest —
9 EER e BVOCHIGE B4 B [Carst SR BT JSET-BACKED SECURITIES DA%
333 - — Red & Black Asto Germasy 2
[SOVEREIGN ISSUES 6 4% T b ldL . 01 678% dow DTS 2022 i 1,144
Wow South Wales Treavary Corp. Commercinl Indwstrial Finance Corposation Fusding Led.
3 TS0 e §120F2000 B 1,000 1350 pagm e 0ENRD) ¢ m T
Totul et R 5 500% dow 00252016 AD. T i ]
Dryden XV1-Leveraged Loan COO B 260 dor G519 2,50 2
[Cost $3.250) [.868% don BOSHD0 s in g
Lantwirtschaftliche Rentenbank
AUSTALA 0.5% Goldentras Loan Opportunities V Lid. 4 250% den DLTAOTS 1,50 1,57
OVEREIGN ISSUES 0.8% D.823% doe H1B7C = AW 5500 den DIESA 10 1035
Inwood Park E0D Lid. 5742
Aastrin Government Boad
1.150% doe HICOIE H® 0 Era (857% due 0170F2EC 1% 195 FSOVEREIGN ISSLES 2.4%
3 G50% s A0S 1,100 1.1 Madison Park Funding | Lid. e
Total Austria 2358 0451 dos 05/ 10°E01ED % 2 1875% dow DSDA010 T 1
ot 52,051 3000% den 0BV2018 230 348
3175% doo 1MTACRDIG I mw
ATERBALIAN 0:3% Bu00% duw ARNE017 A 1000 2l
| SOVEREIGN ISSUES 0.2% Regublic of Germany
Rupshblic of Arerbaijan Istarnasionsl Boad 2.500% den BRNSME Hm - 230 i
4 T5% doe DV TR TR | B 337%% dem 0500 a1 ol Regublic of Germany Inflation-Linked Bond {a)
ot ot v
Gt $588] {1 53,008) —
10,336
BRAZIL 0.7% CHINA 0.7% Total Germany 1nxe
ORPORATE BONDS & NOTES 0.0% CORPORATE BONGS & NOTES 0.9% (Cost $17.205)
Petiobras Global Finamce BY CMOOC Cartis Funding Ne.1 Pry Lid. ’
311 2% dee D3N 2000 L] 12 4 500% o MO i B HONG KONG 0.3%
SOVEREION ISSUES 0.4% Totsd China =
Brarll Govemment International Bond (Corst 5212)
2815% dim D4DLZ1 HE o 127 JETS% den (SUUNTE o g
Brazil FRANCE 22.5% Tats! Hong Koag &7
m o SR N A5 SET-BACKED SECURITIES 0.0% {Cos 5785)
Cars Allinnce Auts Loans France F
CAMADA 28%, 1.37%% doe DTS BB W6 W 51 BACKED SECH
ORPOLATE BOMNES & NOTES 075 CORPORATE RONDS & NOTES 1.7% R L
o i R 8. BPCESA, umfmm T M
5.000% due D605 O e 1 A% de OADETONT (11 ] 1] R |
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Magi Fundisg PLC
10 67 7% dee D471 177021 L 12 8 167
Race Poist [ Clo Lid
[ SBE%% doe 04/ 52050 ] 530 578
— M1
Cloverie PLC for Zusich lassrance Co. Lid.
12 000% dee @07152014 (] EUR i | 138
Dopta ACS Bank
4 375% dem D1/E5T015 1,900 2 556
German Postal Pensions Securitisation PLE
3 375% dea 017162016 m Fiil)
T
Epic Opera Arfington L.
[ 77E% dee D7 7R0NE 6P 366 25
Total lreland 4640
(Cost 54,558}
ITALY 0.1%
SOVEREIGH ISSUES 01%
Republic of ltaly
B 0004 due DS047028 00 =
Total lialy 20|
[Cost 52821

Silver Arrow SA.

(14155 dom 17NN i1] 561 1316
MPGRATE BONES & NOTES 155

Altice S.A.

¥, 2508 des 051 572022 1,100 1,600

Sberbank of Russia Via SB Capital SA.

3.362% dee 107153010 2,100 1680

45005 du DF10006 3 L] 106

Mexico Govoermment Internations] Bosd
7, 500% dum DBAS03T MY &3A00 3503

T 750% den (5700131 M9 GENT
1 750% dom 107237004 5200 461
8 (0% dew 12073023 L LEH
101000% don 1205024 =00 3001
N
Total Mexice 16,782
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ey ol
1 EFON ESSUES 1%
Slewenia Government Bend

4. 700% due 11012018 BR800 § ZRA

570 e D2NIE20EM ¥ A0 5184

Bumgper 4 NL Finance BY 5, 500% doo 105262022 3,10 3406

1.413% due 057207008 EUR Bt " T4

Cadogan Square CLO Wl BY Tetal Slovenia 13,088
10.E27% de 011772023 1,058 W et szl = —=

Grosvenes Placa CLO BY

lipaEscs) L
Haleyon Structured Asset Managemsent Earopean CLO OVEREIGN 0.1

BY South Abrica Governmand International Bond
DB dos AN L] 652 BI000% doe 120212018 AR 3B -
Hatbourmastes CLO 4 BV Tetnl South Adrica 363
1 E6TY dos WV READED I 2 [Cast £501)
215
e . R GPAN 145%
T
Bank Nedeslandse Gemeenton
2 3500% due (RF42016 1,000 147 umm ﬂ: Fondo uz-m?aa wﬁ-n“ mm »
Tatal Metherlands A58 ; —
o
Imstitute de Credito Oficial
NEW ZEALAND 2 3% 4 0% don 120E2014 GBP 2,100 1837
SORaSOs WX 0
BNZ Intornaticnal Fusding Lid, Junta de Castilla y Leon
3 175% dee 1177172017 LS - G271 don EQF192018 EUR i 7]
Spain Gowemsment Bond
A TP dem 10F312018 Igl 5.0 1,880
aa  4400% doe 1073112023 gl 1.7 2576
spm 0% deBIGIZ0E 5,100 1,853
1,512 5 150% doe 10P312008 1m 165
T am 5 750% due DADE20E GHP 100 183
— 54008 don DLO172023 ER 360 E.058
BB4E BoA00% dum 07302017 8.0 13,58
Xunta de Galicia
e 5§ TEI% dae DATIZ017 o0 131
EORPOAATE BONDS & NOTES G6% o
Eksportfinans ASA Tol Speie Lot
235% due 15757016 o180 g (CeSiaen
SUPRANATIONAL 6.5%
Kommusalbanken &S ISOVERERGN ESSUES 6%
A 75005 dus (252007 AUl b ] Council of Eurape Development Bank
1 135% dee 10722012 5400 1813
Emrepean Financial Stability Faciliey
1, TS0 i DA T 3,600 5%
Emropean Investment Bank
GI000% due BRAOGZ00 KD 100 1,060
1% doe 1IETRN 3 I Esrepesm Unéon
SATA RN 1/BN13 = =L Ll 2. T50% dus DA [aL3] L] 1=
Total Slevakia —_— BT o AT 1300 5063
{Cost 51621 3 500% dn DRAAZ01 40 1
SLOVENIA 4.3%
RPORATE BONDS & NOTES 5%,
Neva Ljubljanskn Baskn d.d. Total Supranstions] —
7 EVSS due I7O0NT 1,700 1638 [Gost 510.03%)
SWEDEN (LE%
CORPORATE BONDS & NOTES 05%
Skamdimavicka Exskilda Banken AB
J1000% doe DEOO2018 SEN 2500 ki
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000 1000 L] o0gs) L] 000
Stadshypatek AR Totsl Unites Kingdom 5§ nan Aleemative Loan Trust
/000% e EI2120ME ZK 4000 % [ ] {Cost $15,307) 053424 due DOTSINME il ] e m
Sveriges Sakerstallds Obligationer AB 0325 due | VZ5H40 =2 al
2 000% chm EV7172018 1,000 16 gg:m* ; g
mim:ﬂ R Bl 10.357% doe DT046 il Fa 164
3 750% do 12700201 20 ‘;.ﬁ | 50t TR s % o 0417% due (205720007 48 n
1.623% doe 11752005 n 18
SRsssbEhenas kbscafous! Fimelng Nackac by 2163% de 11257405 7 19
Sweden Government Baad LIRS B 6000% e 1025200 2 !
] o I S ® B cOmasmmame woou
Total Swaden 241
[Cast 52.470] SLM Stwedent Loan Trust mwﬂmm‘mﬂ
03013 che (M/267701 ] Ml 5 150% due D3/TS054 12
. DA31% don 12/ 175200 1 1
UNITED KINGDOM 7.2% mmmmrm
0720 025201 v w m
E-CARAT PLE i T Basc of America Fanding Trust
1 300% dow OB182020 GBF 207 354 —=— 5% due (20206 517 5
ot A T e T . o
British Shy Broadcasting MPH: oty Bamc of America Morigage Trust
0 500% dam 1 11152018 m 7 ;ﬂtmml: 1?; ]g 2 T6k% due (A7S7A05 L i
Lloyds Bank PLC 5 Bame of America Re-REMIC Trust
Altria Growp, Inc. !
12 00% dse E162004 bl awm 5 et o o £ G5 dum 201 1T 1,183 1247
Virgin Media Secored Finance PLC AuteZose, Ine. Bear Stearns Adjustable Rabe Morigage Toest
5 00% gt 012071 GBF MO 8 5 50 b 0157010 1,000 T i i L] =
£ 000% dhrt DA/ 57T 1,100 188 " 7 475% doe DR/ZNER g 8
Yoekshire B Bank of America Corp. 2 S80% due D3NS il "
uilding Sociaty 087 due (5237017 mR 0 138 7 657% doe OS5 o @
3 250 o AR5 HR 1000 —”:'j 7 750% de D408 G100 MR 5150% due BTST0S b )
RACYED SECUR Cardinal Health, Inc. Bear Stearns Alemative-A Trest (c)
| 5 BO0% dee 107150016 1500 1,107 1 3600 due (1752006 46 £
Fosse Master lssuer PLC S67% due 1175705 bl u
Computer Sciences Corp, 7
268% G IBZ050 GBP 200 W g e V15008 1,000 |90 2EGO% due ONZSONOG 100 1%
Great Hall Mortgages PLC DR Horton, Ine. Bear Stearns Asset-Backed Securities | Trust
01 F0% dhom 06 82058 kT ]| § 5505 tha TGN ES 1300 o] 0.260% due 11752006 515 55
Leek Finamce Mumber Eighteen PLG H.J. Haimz o, Carringion Mamgage Loan Trust
014305 dop (17 120038 1081 1000 & 250% don 100157000 2100 B DAT2% due HLES05 1 18
Manzard Mortgages FLE HEA, Ine. Consocs Financial Corp,
1 758% dei 127115749 GRr 1208 2055 2 756% don 0157010 1,000 181 7 300 doe (ANSADA m 120
Mewgane Funding Histesic TW. Inc. mmn:—m»mmww
O242% dwn 1211/20ED BE. BB g Dhim e 015018 1000 e UAIS de (308005 16
1 558 dhem 120152050 GBP &M i : 7 BI0% doe DBZSIA 1:5 1
1 B0 dee 127152060 4 B15 smmmummmr:wm oo - P EBE% due 11157000 16 18
Silk Boad Finance Namber Three PLC £.500% due 11752005 17 124
B 750 cu (81 1206 ] ]
1,003% dha BG721172055 Ho 35 : Hat o il Credit Swisse Firt Bostan Momgage Securities Carp.
Tenterdan Funding PLC et el S ; :
2 15T dhen M2 172044 ) 0 £ 525% e 0121 0 a0 Credin Smisse Mortgage Cagital Trust
Uropa Secuities PLE £ BT5% dum (ST2T010 100 H 2 310% dwe BATE0I o ]
0.477% oo 1001052040 BA 136 1,643 7 BT5% dom (STA701E GBF 100 k] .500% due 76036 103 6l
Windermere X CMBS PLC Macy's Retail Holdings, Inc. Credit-Based Assei Servicing & Securifization LLC
0BT com D401 6P 5 L] 7 BTE% dum 0711577015 ES ] 0.272% due (7252007 13 ]
— 235 upien Pacific Corp. DEUES Margage Trust id)
SOVEREIGN ISSUES 28% EFRTCS 75 85 0.320% due 11/10704G 1,30 e
1 551% doe 111GME il | 1
Usited Kingdom Gilt WM Covered Bond Program s i
3.250% o 0124 gl 3000 4955 3000 e BN IO wn 30 4 Extended Stay Anserica Trast
& 750t CBAITV20E3T ] 15 15,466 0.951% due FEUS7001 | P
4.250% doe BOA177Z036 pi ] 30 ORTEAGE-BACKED SECURITIES & 6% FHUME Stiuctered Pass- Through Securities
A 0% dee 120772040 m 131 ’ X 13 due MVIS044 B &
4 500% don 091772034 &0 BE hp Asset-Backed Socarities Trust
& 500% don 120172042 M Lo7E  OBTEN e 0BRGTN00 L 4B
B M6
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First NLC Tresq
0.700% due BRTHGT 4

GMACM Margage Loan Trust
2 501% due 117152005

GF Portfalio Trust
1.102% doe 02/ 52007

G5 Mortgage Securities Corp. Il
2507% doe | 11002045 Id]

GSR Morigage Loan Trust

LB dus 09755
HasbarView Morigage Loan Trust
0A73% dos 120152006 i)
2491% due 05152023

Homse Equity Mostgage Trust
6.000% gue 01752007 I
Impac CMB Trest

08 12% due D35S
JPMorgan Mortgage Trust

7 B53% doe D0VPST2055
5.107% sue 11752035
Lavender Trust

6 750% doe INTE006
Lehman X5 Tres
01300% doe D407 I

Long Beach Morigage Loan Trust
017 12% s MVZS2(04

2

Mesrill Lynch Mortgage lsvestors Trust

0:737% doe BOP50T
0:772% soe [RT5037
2 T2 e D23

i)
it
]

5

Morgan Stanley Asset-Backed Securities Capital |, lnc.
Trust

L)

SM

0:217% dum DSTS2037 ]

Morgan Stanley Bask of America Merrill Lysch Trest
1 E3% due 120157245 1d) 2,650

Motgan Standey Ro-REMIC Trust
59075 doe DR IAMS

Popular ABS Mortgage Pass-Through Trust

B247% dow DES2041 kel

"

Residential Aceradil Loass, Ing. Trust

031 dom 027252047
0.332% doe 6752046

o
4

Residentinl Asset Securitization Trust

DEIT% due FHR05

Securitized Asset-Backed Receivahies LLG Trust

0 702% e DSFLT e

Structured Adjustable Rate Morigage Loas Trust
in

2518% doe DRTSADS
2 500 due A0S

Structured Asset Mongage bnvestments Il Trust

A% due DTVPS2HE
BLT2% dhw DAPS0AT

8

g2

Tharnbuig Morigage Secarities Trust

1 407% due BESTHAT
2109% sue HITS2MI
57505 dus DEPL2047

B

w

FRINCIFAL
AAONT VALUE
0o} B
Wachovia Bask Commescinl Mortgage Trust
0.292% due D650 ¥ o3 688
Wahu Morigage Pass-Through Certificates Trust
Q46 due D1IWRME L} 14
1 523% due DES2MI 2 2
2 18P doe D3T3 E B
Washinglon Mutual Mosigage Laan Trust
1.320% due 057521 12 12
Wells Fargo Mortgage-Backed Securities Toust
T 6I5% due DEVROS .l M
7 E15% dos ATSIE &2 I1&
12.847
MUNICIPALBONDS &NOTES 0% |
Calidarnia, Metrapolitan Water District of Southem
California Revense Bonds, Sevies 2010
6047 doe 0TOL040 Fuil] Fii]
Pasadenn, Calilornia, Public Financing Autherity Lease
Revense Bomds, Series 2010
7 045% due D300 L] 383
2

[LL1]
8
8

b7
07325 due DROSTMI g 451
1.324% due 11017042 13 0
2305 doe (900N s i
3 500% doe 07257009 el 1.0 Tan
3.730% due 01012016 7.000 091
5 150% doe (TORGDIE g 2]
5 4B due DTOLFADIE 1] m
5 700% dus DBULT0I6 &0 M
7.000% due 0901706 I ]
Freddie Mac
B due EN157NII1 3 3
Smnll Business Adminisiration
5 400% due DLOLANNE 5 10
5 B0 dus D0 17ATE 567 623
5 BB doe DBOL0E m k(L
6270 due E20LACH e 578
Tennessee Valley Authosity
5 E80% doe (ADLAGG 1.%0 1,557

Troagury lnflation Protecied Securities (a)

00255 due 0TV 1SRG Wi 112 4%
1 375% doe 011550020 &) 1o k]
1 750 due 01116528 L] 1043
2 375% due 01157005 an 458
2 500% due 017150400 1,656 20
U5 Treasury Bonds

EDG% due (2152044 Ig) 6,900 1283
3.750% due 111157204 i) e
5 SO0 due DRSS il 1600 471
U.E Treasury Netes

1750 due MUCRLANGD 1] B2
2 000 due 110FNGT 1900 LK. ]
7 D00% doe 021572002 .20 (AL

2 500% dus 08152003 i) 10,500 10,564
1007
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5 e

51 due (TR0 & 100 ]

Cradit Suigse

0 54T due (87472015 L R . I}
—

[COMMERCIALPAPER B, |

Entergy Corp.

B 963% due [TV I0A0I4 2,100 2100

Fedoral Hame Loan Bask

[ 60 due 081372014 ] N

DUDGEY doa (V10705 60 m

0 O75% due D740 1) ] 760
B

ANZ National Bank

(0.050% due 0701014 -] 0

1B doe DTAVR0NS AD 13 12

Bank of Nova Scotia

(1 260 dus D100 CAD ] ®

Brown Brothers Harriman & Co.

0.0307% due O7DLE0 14 HIR 1 1

[0DONRS doe 070004 (10 L] i

0 005% due 07004 W 46 i

0 0015% doe DTN 560 3 1

Q.05 dee OTOL014 &P 1] 1

01508 due 0T I014 SEE 1 1

0260 due 0TO2A014 CAD I i

2,808 doe OTOL0L4 N L] 13

3 2500% due OTOLEDIE TAR L] |

DES Bank Lad.

0036 due 07RO ] 176 1]

Deutsche Bank AG

1 B0 doe DTANM0N AUl [ ]

DnB NOREank ASA

(003 o OTORA0 04 cap Bl 13

HSEC Bank

010055% due DTN 560 3 2

0.0 dow 07O L70N4 Gar 18 (1]

JPMorgas Chase & Co.

32500 due OTOL0HE ZAR ™ |

Natienal Australia Bank Lid

00307 e OGO fuR (7§ 8

Norden Bank AB

0030 due 07012004 ] 41 141

Swmitomo Mitsui Banking Corp.

100300 due OTOLZON HIR 1] m

(0 DO e 070G ¥ 12 T

1030

0025 dum DT/ (THI

0 0355 dee 10027004 i

O dus V09014 faik|

4 LB 1,543
mn m
an n



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

PRNCIFA
ERMMDINT VALUE
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0 0675 doe 1370 150004 (il i 50
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Total Short-Term lsstrunsents 15,000
(Cost 515,200
Total Investments in Secufises 114.2% £ 405
|Cost 129,580
Financial Derivative
Imstrumsents (higj] {0.4%] {1,052}
{Cast of Premisims, ned 51,0151}
Diher Assets and Liabaliies, net (138%) MLAT )
Nt Assets 10000% 5 03512

NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS®, EXCEPT NUMBER OF CONTRACTS]):

A pero balance may relflect actual amounts rounding 1o leds than one thousand
lal  Principal amount of security is adjusted for inflation

B Perpetual maturity, date shown réprasents next contractual call date,

[l  Gecurity I8 in default,

{dl  Intevest only security.

2 When-lesued securty.

ifi  Coupon represents a weighted average rate.

(
26 3 17 26 9 17

10,220,539 10,221,667
39,997,988 39,998,880
50,218,527 50,220,547
50,218,527 50,220,547
162 306

162 306

162 306
50,110,430 50,101,287
107,935 118,954
50,218,365 50,220,241
50,218,527 50,220,547

20/49



EDINETOOOO

OO0000O000Oo00DoO00noOo(EL2453)
Ooooogooddoodnonod

1
26 3 17 26 9 17
50,110,430 50,101,287
1.0022 1.0024
(10,022 ) (10,024 )
26 3 17 26 9 17

(

(
(

)

)
)

21/49



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

26 3 17 26 9 17

50,034,054 50,110,430
89,853
13,477 9,143
10,000 10,000

49,960,637 49,951,494
9,994 9,994
9,987 9,987
9,987 9,987
9,986 9,986
9,986 9,986
9,984 9,984
9,984 9,984
9,984 9,984
9,984 9,984
9,984 9,984
9,984 9,984
9,984 9,984
9,984 9,984
9,981 9,981

50,110,430 50,101,287

22149



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooood

26 10 100
13 1,560 10 8,448

26 10
237 29,387
0 0
25 3,348
0 0
262 32,735

38 59
19 8 6 52
193 25 4 1 26 3

23/49



EDINETOOOO

OO0000O000Oo00DoO00noOo(EL2453)

OOoooooooooooooood

25 3 31 ) 26 3 31 )
1,199,671 1,509,845
6,810,580 7,325,806

420,669 207,351
1,578,598 1,897,225
957,692 1,419,102
158,845 190,027
360,157 406,503
50,805 26,376
11,537,020 12,982,239
123,366 102,335
1,731 1,009
125,394 105,718
250,493 209,063
1,068,747 949,954
51,802 28,053
8,139 8,107
1,128,689 986,115
28,546,974 31,159,584
66,222 66,222
285,266 284,888
172,442 160,839
17 17
29,070,923 31,671,552
30,450,106 32,866,731
41,987,127 45,848,971

24149



EDINETOOOO

OO0000O000Oo00DoO00noOo(EL2453)

OOoooooooooooooood

29,275 29,930
144,737 137,842
587,015 711,826
488,571 508,934
163,129 310,490
219,369 248,117

80,370 79,355
437,800 1,283,286

58 -
745,159 769,569
68,729 168,940
2,964,217 4,248,293
929,869 1,106,561
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