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2.9 AT&T INC 261204 100, 000. 00 94, 435. 96
FRN NGG FINANCE P 730618 100, 000. 00 98, 744. 40,
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5, 316, 300. 00 4,972, 462. 31
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0 GRAND DUCHY OF 320914 20, 000. 00 15,947. 62
0 ICELAND 280415 100, 000. 00, 86, 857. 77
0 LATOVIA 310317 100, 000. 00, 79, 070. 70
0 0.A. T 260225 410, 000. 00 387, 609. 49
0 0.A.T 301125 130, 000. 00, 108, 945. 85|
0 SPAIN GOVT 280131 75, 000. 00 67, 065. 21
0.25 BUND 290215 977, 765. 00 886, 656. 85
0.25 CHINA GOVT I 301125 100, 000. 00, 82,597. 00
0.65 ITALY GO I/L 271028 80, 000. 00 76, 483. 97
0.7 SPAIN GOVT 320430 78, 000. 00 64, 558. 33
0. 875 REPUBLIKA S 300715 80, 000. 00 70, 161. 46
0.95 ITALY GOVT 300801 540, 000. 00 461, 543. 94
1.2 ITALY GOVT 250815 832, 000. 00 807, 116. 47,
1. 25 BUND 480815 50, 000. 00 38, 722. 67
1.25 0.A. T 360525 210, 000. 00 172, 720. 38
1.4 SPAIN GOVT 280430 70, 000. 00 66, 054. 05
1. 45 INDONESIA 260918 100, 000. 00, 94, 290. 30
1. 45 SPAIN GOVT 711031 255, 000. 00 122, 173. 05
1.5 AUSTRIA GOVT 470220 100, 000. 00, 73,629. 60
1.6 ITALY GOV I/L 281122 40, 000. 00 38, 953. 59
1.6 SPAIN GOVT 250430 380, 000. 00 372, 502. 56
1.7 BEL GOVT 500622 65, 000. 00 46, 371. 58
1.7 BUND 320815 250, 000. 00 239, 351. 25
2 0.A. T 480525 175, 000. 00, 138, 535. 42
2.7 SPAIN GOVT 481031 75, 000. 00 62, 163. 67
2. 75 FINNISH GOVT 280704 125, 000. 00, 125, 860. 62|
2.8 ITALY GOVT 281201 100, 000. 00, 98, 206. 90
3 BEL GOVT 340622 130, 000. 00, 130, 891. 80,
3 FINNISH GOVT 330915 190, 000. 00, 192, 552. 08
3 GRAND DUCHY OF 330302 30, 000. 00 30, 717.00
3. 25 GRAND DUCHY 430302 85, 000. 00 87, 430. 68
3.25 0.A. T 450525 150, 000. 00, 150, 677. 10|
3.25 REPUBLIC OF 340117 170, 000. 00, 168, 146. 32
3.3 BEL GOVT 540622 100, 000. 00, 97, 947. 40
3.45 BEL GOVT 430622 60, 000. 00 61, 308. 00
3. 45 SPAIN GOVT 430730 89, 000. 00 85, 401. 46
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3. 45 SPAIN GOVT 660730 50, 000. 00 44, 906. 20
3. 55 SPAIN GOVT 331031 167, 000. 00 171, 305. 10
3. 625 POLAND 340111 170, 000. 00 168, 921. 35
3.75 NETH GOVT 420115 100, 000. 00 113, 856. 15
3. 875 LATOVIA 290522 63, 000. 00 64, 600. 83
3. 875 LITHUANIA 330614 73, 000. 00 75, 462. 65
4. 25 POLAND 430214 25, 000. 00 25, 638. 50
4.45 ITALY GOVT 430901 107, 000. 00 108, 940. 12
4.5 ITALY GOVT 531001 160, 000. 00 162, 954. 24
7, 436, 765. 00 6, 825, 807. 28
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2. 625 COUNCIL EUR 340111 130, 000. 00 126, 795. 37
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3 EFSF 340904 100, 000. 00 100, 344. 70
3.65 ADIF ALTA VE 340430 100, 000. 00 99, 125. 50
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3. 125 BANCO SANTA 270119 100, 000. 00 98, 087. 60
3. 875 CREDIT AGR 310420 100, 000. 00 101, 464. 40
4 BANQUE FED 291121 100, 000. 00 102, 035. 00
FRN ASR NEDERLAND 450929 100, 000. 00 101, 354. 24
FRN BNP PARIBAS 290113 100, 000. 00 102, 213. 70
STEP AXA SA 490528 100, 000. 00 94, 592. 94
SR NG 1, 000, 000. 00 965, 424. 58
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