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0.5071

0.3557
0.3557
0.4056
0.5071
0.3557

0.3 0.3 0.3
0.3557

35.57 8.0 35.57 2.5 35.57 25.07
0.3557 6 0.0800 0.0250 0.2507
6 8 0.0850 0.0250 0.2956
8 0.1100 0.0250 0.3721
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20,228 40.40
9,317 18.61
6,912 13.80
2,000 3.99
2,000 3.99

17,000 33.95
2,000 3.99
1,002 2.00
9,847 19.66

50,077 100.00
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LANDSBANKI ISLANDS HF(FRN)| 2,000,000,000f 100.00| 2,000,000,000, 100.00| 2,000,000,000 3.99| 0.00] 2005/12/1
E:QT$EB LEASE CONPANY 2,000,000,000{ 100.00| 2,000,000,000f  100.00; 2,000,000,000 3.99| 0.15 2006/2/2
COUNTRYWIDE HOME LOAN INC| 2,000,000,000{ 100.00| 2,000,000,000 100.00| 2,000,000,000f 3.99| 0.15 2005/7/27
EDF ENERGY PLC 2,000,000,000{ 100.00| 2,000,000,000f  100.00; 2,000,000,000 3.99| 0.15 2006/1/5
CARGILL INCORPORATED 2,000,000,000] 100.00f 1,999,989,405 100.00] 1,999,989,405| 3.99| 0.12| 2005/7/20
1 1,500,000,000 100.44| 1,506,531,249| 100.44| 1,506,531,249| 3.01| 1.55| 2005/10/25
3 1,000,000,000[ 100.30f 1,002,962,720| 100.30| 1,002,962,720] 2.00] 1.50| 2005/9/20
1 Dw 1,000,000,000[ 100.25 1,002,547,888| 100.25 1,002,547,888 2.00| 1.54/ 2005/9/6
613 1,000,000,000 100.18 1,001,819,710 100.18 1,001,819,710] 2.00] 1.30| 2005/8/26
4 1,000,000,000, 100.16( 1,001,574,128 100.16| 1,001,574,128 2.00| 0.47| 2005/12/9
1 GE FR 1,000,000,000; 100.02| 1,000,190,495] 100.02| 1,000,190,495 2.00| 0.16| 2005/9/22
TOKYO LEASING CO., LTD 1,000,000,000{ 100.00f 1,000,000,000 100.00| 1,000,000,000[ 2.00f 0.15 2006/4/21
SUMITOMO CORPORATION
CAPITAL EUROPE PLC 1,000,000,000[ 100.00f 1,000,000,000 100.00| 1,000,000,000[ 2.00f 0.10| 2006/1/27
1,000,000,000 - 999,936,716 - 999,936,716/ 2.00[ 0.05] 2005/7/20
1,000,000,000 - 999,861,389 - 999,861,389 2.00[ 0.03| 2005/9/15
MITSUI & CO.(U.S.A) 1,000,000,000, 99.97| 999,731,940 99.97 999,731,940 2.00] 0.08 2006/4/5
2 BRS.H 500,000,000, 100.11| 500,570,464 100.11 500,570,464) 1.00| 1.64| 2005/7/28
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2 300,000,000 100.86| 302,585,142 100.86 302,585,142 0.60[ 1.12| 2006/5/30
21 400,000,000 100.13| 400,506,902 100.13 400,506,902 0.80] 0.48| 2005/10/31
12 200,000,000 100.37] 200,741,368 100.37 200,741,368 0.40| 0.66 2006/3/6
1 100,000,000 100.25| 100,254,340 100.25 100,254,340 0.20| 3.20 2005/8/3
9 100,000,000, 100.15] 100,153,800 100.15 100,153,800, 0.20, 1.30] 2005/8/18
3 100,000,000, 100.13f 100,131,304 100.13 100,131,304 0.20f 0.70| 2005/9/27
65 10,000,000 100.04 10,003,518, 100.04 10,003,518, 0.02| 0.58 2005/8/2
40.40
3.99
2.00
46.39
9,814,766,776 19.60
341 6,000,000,000 5,999,988,000 11.98
370 6,000,000,000 5,999,948,000 11.98
377 4,000,000,000 3,999,928,000 7.99
333 1,000,000,000 999,999,000 2.00
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112,204 112,757 .0000 .0049
107,710 108,068 .0000 .0033
114,501 114,878 .0000 .0033
132,203 132,620 .0000 .0032
103,632 103,997 .0000 .0035
77,165 77,502 .0000 .0044
62,619 62,867 .0000 .0040
101,969 102,241 .0000 .0027
123,345 123,549 .0000 .0017
172,587 172,843 .0000 .0015
142,870 143,050 .0000 .0013
183,736 184,002 .0000 .0014
152,101 152,176 .0000 .0005
48,836 48,877 .0000 .0008
52,882 52,921 .0000 .0007
64,877 64,917 .0000 .0006
62,718 62,745 .0000 .0004
61,190 61,211 .0000 .0003
53,791 53,803 .0000 .0002
50,628 50,637 .0000 .0002
60,219 .0000

59,370 .0000

59,143 .0000
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56,367

-0000

54,530

.0000

53,791

-0000

53,149

.0000

52,362

-0000

51,117

.0000

51,360

-0000

51,024

.0000

50,628

-0000

50,077

RlRrlRr|lRr|lRrRr|Rr|Rr|[~,]|R

.0000

0.0049320

0.0033220

0.0032930

0.0031510

0.0035220

0.0043730

0.0039590

0.0026710

0.0016500

0.0014850

0.0012580

0.0014470

0.0004920

0.0008490

0.0007360

0.0006200

0.0004280

0.0003480
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0.0002240

0.0001810

.49

.33

.33
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.35

.44

.40

.27

.17

.15

.13

.14

.05

.08

.07
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223,047 803,814
10,432,318,751 9,272,940,875
1,008,707,590 1,002,794,410
16,292,394,448 18,324,725,189
1,999,773,176 3,999,399,821
23,999,634,000 17,999,954,000
51,814,876 24,713,881
6,024,548 3,226,827
53,790,890,436 50,628,558,817
53,790,890,436 50,628,558,817
53,790 50,628

589 1,110

8,548 14,009

59,032 38,071

121,959 103,818
121,959 103,818
53,790,759,092 50,628,411,152
9,385 43,847
53,790,768,477 50,628,454,999
53,790,890,436 50,628,558,817
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83,535,947 52,184,036
65,773,027 39,448,439
40,451 149,502
17,803,371 12,885,099
280,664 203,102
3,647,152 2,578,177
860,142 680,923
4,787,958 3,462,202
13,015,413 9,422,897
13,015,413 9,422,897
13,015,413 9,422,897
6,831 9,385
13,012,859 9,388,435
9,385 43,847
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503,800 46.54
386,000 35.66
153,000 14.13

35,200 3.25
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223,047 803,814
10,432,318,751 9,272,940,875
1,008,707,590 1,002,794,410
16,292,394 ,448 18,324,725,189
1,999,773,176 3,999,399,821
23,999,634,000 17,999,954,000
51,814,876 24,713,881
6,024,548 3,226,827
53,790,890,436 50,628,558,817
53,790,890,436 50,628,558,817
53,790 50,628

589 1,110

8,548 14,009

59,032 38,071

121,959 103,818
121,959 103,818
53,790,759,092 50,628,411,152
9,385 43,847
53,790,768,477 50,628,454,999
53,790,890,436 50,628,558,817
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83,535,947 52,184,036
65,773,027 39,448,439
40,451 149,502
17,803,371 12,885,099
280,664 203,102
3,647,152 2,578,177
860,142 680,923
4,787,958 3,462,202
13,015,413 9,422,897
13,015,413 9,422,897
13,015,413 9,422,897
6,831 9,385
13,012,859 9,388,435
9,385 43,847

- 11 -




61,190,325,969
5,098,815,344
12,498,382,221

53,790,759,092
5,283,236,566
8,445,584 ,506
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13,022,244 9,432,282
13,012,859 9,388,435

280,664 203,102

16,292,394,448

1,008,707,590

1,999,773,176

19,300,875,214
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18,324,725,189

1,002,794,410

3,999,399,821

23,326,919,420
1 1
10,000 10,000
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() ()
613 1,000,000,000| 1,002,794,410
1,000,000,000| 1,002,794,410
1 GE FR 1,000,000,000{ 1,000,259,345
1 1,500,000,000( 1,508,220,339
1 G 1,400,000,000| 1,401,117,376
1 100,000,000 100,485,490
12 200,000,000 200,831,008
2 BRS.H 500,000,000 501,204,304
21 400,000,000 400,631,522
3 100,000,000 100,176,064
4 1,000,000,000{ 1,001,867,408
65 10,000,000 10,006,578
9 100,000,000 100,249,800
CARGILL INCORPORATED 2,000,000,000| 1,999,972,935
COUNTRYWIDE HOME LOAN INC 2,000,000,000| 2,000,000,000
DIAMOND LEASE COMPANY LIMITED 2,000,000,000| 2,000,000,000
EDF ENERGY PLC 2,000,000,000| 2,000,000,000
LANDSBANKI ISLANDS HF(FRN) 2,000,000,000| 2,000,000,000
MITSUI & CO.(U.S.A) 1,000,000,000 999,703,020
SUMITOMO CORPORATION CAPITAL EUROPE PLC| 1,000,000,000| 1,000,000,000
18’310’000’08 18,324,725,189
1,000,000,000 999,909,871
1,000,000,000 999,825,783
1,000,000,000 999,802,778
1,000,000,000 999,861,389
4,000,000,000( 3,999,399,821
23,326,919,420
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50,076,654,489
105,847
50,076,548,642
50,076,508,868
1.0000



96,002,632,323 80,527,540,617
99,185,862,574 103,679,842,199
89,221,986,111 82,430,956,128
126,144,813,639 108,443,273,088
111,980,895,337 140,551,445,976
62,717,501,003 89,184,614,465
57,965,952,065 72,511,967,257
91,149,332,177 51,798,759,231
91,984,390,608 70,609,006,290
143,483,148,923 94,240,774,088
191,731,795,058 221,449,159,153
235,082,295,462 194,216,236,961
161,890,625,032 193,525,661,940
28,813,706,551 132,078,507,409
9,522,815,038 5,476,729,690
19,580,262,078 7,585,613,879
8,189,615,654 10,348,635,903
7,652,046,393 9,179,475,436
5,098,815,344 12,498,382,221
5,283,236,566 8,445,584 ,506
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