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() 00000
1. 0000000

()OO 0ooooo
0oQO
oo 0o 0o oo =5 = 0o
00 |0oOOOO |ABBOTT LABORATORIES 17,900] 44.20 791,180.00
ANMGEN INC 20,500| 58.40|  1,197,200.00
ANADARCO PETROLEUM CORP 11,100| 44.76 496,836.00
ANHEUSER BUSCH COS INC. COM. 27.840| 52.40|  1,458,816.00
AVON PRODUCTS INC. 22.900| 68.32]  1.564,528.00
BANK OF AMERICA CORP 28.200| 74.72|  2.107,104.00
CAREMARK RX INC 41,500 26.90]  1,116,350.00
CATERPILLAR, INC 5,060| 72.61 367,406.60
CISCO SYSTEMS INC 98.760| 22.29|  2,201,360.40
CITIGROUP INC 73.680| 46.43  3,420,962.40
COMCAST CORP CL-A 28.000| 31.74 888,720.00
CONOCOPHILLIPS 25.900| 57.32|  1,484,588.00
DELL INC 5,570| 35.27 196,453.90)
DEVON ENERGY CORPORATION 18,700| 50.25 939,675.00
DOW CHEMICAL COMPANY 21.940| 37.34 819,239.60
ELECTRONIC ARTS INC. 4,000| 100.08 400,320.00
EMC CORPORATION / MASS COM 158,100 13.74  2,172.294.00
EXELON CORPORATION 22.900| 62.50|  1.431,250.00
EXXON MOBIL CORP 18,400| 36.00 662,400.00
FIFTH THIRD BANCORP 6,000| 58.02 348,120.00
GANNETT INC. COM. 6,710/ 85.80 575.718.00
GENERAL ELECTRIC CO. 70.530| 27.88  1,966,376.40
GLOBALSANTAFE CORP 25.800| 22.20 572,760.00
HARTFORD FINANCIAL SERVICES GROUP 6.500| 54.97 357,305.00
HOME DEPOT INC 54,500 36.19]  1,972,355.00
INTEL CORP 55,300 32.79]  1,813,287.00
INTERNATIONAL BUSINESS MACHINES CORP.|  12.660| 90.25|  1,142,565.00
JOHNSON & JOHNSON 3,580| 52.12 186,589.60
KOHLS CORP 17.800| 51.80 922,040.00
LEHMAN BROTHERS HOLDINGS INC 10,600| 72.75 771.150.00
MARSH & MCLENNAN COMPANIES 23.980| 44.65  1,070,707.00
MEDTRONIC INC. 4,350| 45.55 198, 14250
MELLON FINANCIAL CORP 11,500| 28.38 326,370.00
MICROSOFT CORPORATION 91,560| 25.46(  2,331,117.60
OFFICE DEPOT INC. 78,300 14.99]  1,173.717.00
PARKER HANNIFIN CORP. 16,690| 54.15 903,763.50
PFIZER INC 14,200| 34.08 483,936.00
PROCTER & GAMBLE CO 12.760| 95.71]  1,221,259.60
PRUDENTIAL FINANCIAL INC 22.140| 36.90 816,966.00
ST JUDE MEDICAL INC 27.100| 59.88]  1,622,748.00
STAPLES INC 80,160| 25.46)  2,040,873.60
TARGET CORP 46,290 38.64]  1,788,645.60
TEXAS INSTRUMENTS, INC. 24.800| 28.83 714.984.00
TIME WARNER INC 107,600| 15.78]  1,697,928.00
TYCO INTERNATIONAL LTD 72.000| 21.85  1.573,200.00
U.S. BANCORP 66,900 27.65  1,849,785.00
UNITED TECHNOLOGIES CORPORATION 23.620| 85.90|  2,028,958.00
VERIZON COMMUNICATIONS 41,730| 32.61  1,360,815.30
VIACOM INC CLASS B 23.510| 37.75 887,502.50
WAL-MART STORES INC. 3,100| 55.00 170,500.00)
WELLS FARGO & COMPANY 7.000| 56.54 395,780.00
WYETH 21.600| 41.15 888,840.00
YUM! BRANDS INC 34,800 34.48)  1,199,904.00
O oooo 53 61,091,393.10
(6,640, 634,429)
ooooooo 63.60 64.00]
00000  |CANADA NATL RAILWAY CO 27,100 77.100  2,089,410.00
O oooo 1 2.089,410.00
(174,632,887)
ooooooo 1.70 1.70
ooo ANTENA 3 TELEVISION 533| 28.75 15,323.75
AUTOROUTES DU SUD DE LA FRANCE 30,354 26.21 795.578.34
BANCO POPULAR ESPANOL 7.181| 43.57 312,876.17
BNP PARIBAS 18,663| 46.73 872,121.99
E.ON AG 28.396] 46.58  1,322,685.68
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ENI SPA 72,411| 13.97]  1,012,016.13
GROUPE DANONE 7.879| 129.20|  1.017,966.80

NOKIA 0YJ 46,055 15.23 701,417.65

PHILIPS ELECTRONICS 42.571| 24.05)  1,023,832.55

S.A.P AG 6.808| 132.00 898.,656.00

SCHNEIDER ELECRIC SA 14,472| 52.10 753,991.20

SIEMENS AG 2.997| 63.30 189,710.10)

STORA ENSO OYJ-R 64.500| 11.80 761.100.00

TELEFONICA S.A 157,834| 10.89  1,718,812.26

TOTAL SA 13,551| 136.30]  1,847,001.30

UNICREDITO ITALIANO SPA 112.878|  4.23 478,264.08

O oooo 16 13,721,354.00
(1,764,566,124)

ooooooo 16.900 17.00

000000 O|ASTRAZENECA PLC 35,867| 28.45  1,020,416.15
BP PLC 26.292| 4.19 110,229.21

HSBC HOLDINGS PLC 129.514| 9.05|  1,172,101.70

IMPERIAL TOBACCO GROUP 83,061| 10.26 852,621.16
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1 (00 gooao 1,560,000,000( 107.59| 1,678,528,800| 107.41| 1,675,736,400 2.6| 2007/3/20 495
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2 | 00 gooo 1,400,000,000( 108.42| 1,517,978,000 108.26| 1,515,654,000 2.6| 2007/9/20 4.48
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oooo
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1 (0000 OO |CITIGROUP INC gooo 65,280 4,974.04| 324,705,716 5,181.87|338,273,002 3.41
2 |00000 00O |HSBC HOLDINGS PLC oo 153,914 1,710.62| 263,289,905 1,670.71 (257,146,474 2.59
3 |0000 OO |TOTAL SA ooooo 12,451| 18,228.76| 226,966,315 19,285.30|240,121,369 2.42
ooooooo
4 |0000 OO |CISCO SYSTEMS INC oooo 90,060| 2,387.92| 215,056,768 2,613.97 (235,414,318 2.37
ooboooooo
5 |000 OO0 |NESTLE SA-REGISTERED 8,874 25,550.59| 226,736,006 26,224.19 232,713,550 2.34
6 (00000 OO0 |TELEFONICA S.A gooooooo 145,634| 1,456.42| 212,105,522 1,575.45|229,440,133 2.31
7 |000 00 |CREDIT SUISSE GROUP-REG |00 0O 58,718 3,774.22| 221,615,119 3,856.50 | 226,445,967 2.28
goboooooo
8 (00000 00O |ASTRAZENECA PLC ooooo 43,867| 5,362.49| 235,236,358 5,124.28 [ 224,787,106 2.26
ROCHE HOLDING AG goboooooo
9 (000 oo 20,683 10,283.22| 212,687,967| 10,733.92|222,009,770 2.23
GENUSSCHEIN gooood
10 |0000 OO0 |U.S. BANCORP oo 66,900 2,962.14| 198,167,467 3,171.04 212,143,111 2.14
11 |0000000 (OO |[TYCO INTERNATIONAL LTD (OO0 72,000| 2,340.79| 168,536,916 2,876.44 (207,103,716 2.08
12 |0000 00O |BANK OF AMERICA CORP oo 23,600, 8,004.75| 188,912,184 8,602.53|203,019,920 2.04
13 (0000 OO0 |STAPLES INC ood 70,160, 2,727.52| 191,363,490 2,889.29 202,713,014 2.04
gooooooo
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UNITED TECHNOLOGIES
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19 (0000 00O |CANADA NATL RAILWAY CO |OO 27,100, 6,311.40{ 171,039,102 6,751.81182,974,126 1.84
20 |0000 00 |TARGET CORP oo 43,290( 4,139.50| 179,199,093 4,140.57 (179,245,470 1.80
gooooooo
21 |0000 OO0 |ST JUDE MEDICAL INC oooo 27,100 6,414.94| 173,844,993 6,508.14 176,370,797 1.77
ANHEUSER BUSCH COS INC. |[ODOOOOOOO
22 |0000 oo oM 0 30,240 5,612.54| 169,723,230 5,613.61 169,755,626 1.711
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23 |0000 00 |COMCAST CORP CL-A gooo 48,000| 3,410.47| 163,702,781| 3,476.36 166,865,688 1.68
24 0000 OO0 |AVON PRODUCTS INC. g g g g Hooo 22,900( 7,319.12| 167,607,884| 7,268.77|166,454,844 1.67
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gbobobooobooobooboboboooboooooboboboboobooobooon

<gogooooooooogs>

gog 150120300000

gooo

o O O 000
gooog 7.10
0 4.38
goo 9.46
0 1.84
ooooooooog 1.33
gopooooooogooog 1.18
oooo 5.10
0 4.90
oooooooog 6.45
o o gooooooooodn 2.82
ooooooooooon 3.17
gooooooooooon 9.01
00 14.87
goon 5.40
g 1.04
goooogogooodn 2.86
oopooooooogn 7.96
gopooooon 3.78
gooo 3.19
[ O 95.92

gboboooooboboboboooooboobobobooooobooboobobob

(3) 0000000
0o00000o0o0oon

G 0ooobobobooobo
oooooooooon

- 30




4.00000000000000000
() 0000000

go0bi1s0120300000

g 0Oo0odo 9,793,949,836 [
g b0odd 33,447,978 O
0 ODooobooooo 9,760,501,858 [
g bogoo 8,346,537,347 U
0 ODO0oobbooobboooon 1.1694 O

(0 00000000000

gog 150120300000

g ao gooo gooo gooo gooo oo ot

g ot 0t Hob «@o) god god god goo god nobo ]DDDD
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1000 a0 lo7/0a/27 3,010,000 16,119.68|485,202,434| 16,443.33| 494,944,323| 6.5 2027/7/4| 5.07

2 |0000 00 \UST 7% 3,900,000 12,042.08|469,641,180| 11,999.39| 467,976,482 7.0 2006/7/15| 4.79
00 |07/15/06 T ’ . ’ T

3 |000 0O DBR 6% 3,000,000 15,206.23|456,187,140| 15,400.16| 462,004,830, 6.0 2016/6/20| 4.73
00 |06/20/16 T ’ T ’ 7

4 (0000 00 BTPS 4k 3,045,000, 13,638.80/415,301,618| 13,589.32| 413,794,836] 4.0 2005/3/1| 4.23
00O |03/01/05 T ’ T ’ T

50000 00 UST 6.5 3,090,000, 11,503.92|355,471,151| 11,453.70| 353,919,439| 6.5 2005/5/15| 3.62
0 0 |05/15/05 T ’ T ’ T

6 ([0D0O D0 |BKO 4k 2,440,000, 13,515.76|329,784,651| 13,493.02| 329,229,897| 4.0| 2004/6/25| 3.37
00O |06/25/04 T ’ T ’ T

7 |000 00 |DER 6. 5% 2,290,000, 14,300.81|327,488,736| 14,290.78| 327,259,038 6.5/ 2005/10/14| 3.35
00O [10/14/05 7 i T i T

8 |[0D0O0O 0O |FRTR G 1,950,000{ 15,190.18|296,208,689| 15,274.44| 297,851,685 6.0| 2025/10/25| 3.05
00O [10/25/25 T i T i T
g0 [UST 7.875%

9 (0000 0o 111/15/04 2,510,000 11,389.23|285,869,794| 11,331.50| 284,420,858|7.875| 2004/11/15| 2.91

100|000 0O \OBL Sk 2,000,000 13,904.27|278,085,582| 13,910.69| 278,213,972 5.0 2005/8/19| 2.85
00O |08/19/05 T ’ T ’ T
00O [FRTR 4.75%

11|000d 00 10725712 1,997,500 13,791.26|275,480,594| 13,955.76| 278,766,485 4.75| 2012/10/25| 2.85
00O |BGB 4.25%

120000 00 loos2s/13 1,810,000{ 13,244.43|239,724,269| 13,335.21| 241,367,398| 4.25 2013/9/28| 2.47

130000 00 |FRTR 4% 1,700,000{ 13,033.35|221,567,058| 13,173.39| 223,947,630, 4.0 2013/4/25| 2.29
00 |04/25/13 T ’ T ’ T
OO |UST 7.125%

1410000 a0 lo2/15/23 1,580,000{ 13,407.98|211,846,227| 13,446.48| 212,454,524|7.125 2023/2/15| 2.17

15|0000 0 \UST Ok 1,345,000{ 15,488.65|208,322,403| 15,498.69| 208,457,486/ 9.0| 2018/11/15| 2.13
00 [11/15/18 7 i 7 i T

16 (00O OO DBR 4.5k 1,475,000{ 13,844.76|204,210,280| 13,962.45| 205,946,226/ 4.5 2009/7/4| 2.11
00O |07/04/09 T i T i T

17|0000 00 \0ST 2% 1,850,000 10,791.25|199,638,219| 10,787.90| 199,576,285 2.0 2004/11/30 2.04
00 |11/30/04 T ’ T ’ T
oo [DBR 6.75

118|000 1,400,000 13,765.85(192,722,014| 13,697.11| 191,759,621| 6.75[ 2004/7/15| 1.96

00 |07/15/04
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OO |UST 5.5%

190000 a0 los/15/09 1,587,000 11,911.51|189,035,772| 11,921.56| 189,195,161 5.5 2009/5/15| 1.93
00O |UST 7.25%

200000 a0 los/15/16 1,240,000{ 13,386.22| 165,989,230 13,401.29| 166,176,038 7.25 2016/5/15| 1.70

211000 DO |CAN Gk 1,747,000 8,885.41| 155,228,144 8,993.46| 157,115,869| 6.0 2011/6/1 60
00 |06/01/11 7 T T T T ) )
00O |DBR 5.375%

221000 00 lo1/04/10 1,060,000{ 14,433.22| 152,992,140 14,540.21| 154,126,255|5.375 2010/1/4| 1.57
00O |FRTR 8.5%

23|0000 00 loas2s/23 760,000 19,392.30| 147,381,480 19,722.63| 149,892,047| 8.5 2023/4/25| 1.53
oo [UST 3.5%

24 \000og 0o 111/15/06 1,345,000 11,067.86|148,862,825 11,069.54| 148,885,340| 3.5 2006/11/15| 1.52
g0 (SPGB 6%

25 |0000 0o lo1/31/08 1,000,000| 14,672.61|146,726,154| 14,722.09| 147,220,992 6.0 2008/1/31| 1.50
00O [DBR 5.25%

26 \000 a0 lo1/0a/08 1,000,000| 14,268.72|142,687,206| 14,342.94| 143,429,463| 5.25( 2008/1/4| 1.46
00O |DBR 4.75%

27 |\000 a0 lo7/04/08 1,000,000{ 14,038.68| 140,386,878 14,113.58| 141,135,822| 4.75 2008/7/4| 1.44

280000 00 EIB 3.5% 1,000,000{ 13,554.54|135,545,490| 13,598.68| 135,986,832 3.5/ 2005/10/15 39
00O [10/15/05 T T T U T ’ ’
00O |BTAN 3.5%

29 |0000 a0 lo7/12/04 1,000,000{ 13,486.34|134,863,416| 13,471.63| 134,716,302| 3.5 2004/7/12| 1.38

|0000 00 \UST Sk 1,130,000{ 11,529.86|130,287,488| 11,523.17| 130,211,828 5.0 2011/2/15 33
00 |02/15/11 T T T T T ) )
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