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Country association according to Ftse (the benchmark provider for equities). if a company is not in the benchmark, the country of incorporation is listed.

ARgENTiNA  
Petrobras energia sa   22 583 678 
AUsTRALiA
amcor ltd/ australia  56 306 574 
aNZ Capital trust ii   11 524 125 
australia & New Zealand banking Group ltd   418 358 417 
australian Government   2 591 987 093 
bHP billiton Finance ltd   241 938 771 
bHP billiton Finance usa ltd   137 265 035 
Cba Capital trust ii   24 486 045 
Clydesdale bank PlC   177 097 734 
Commonwealth bank of australia  610 290 268 
Crusade euro trust   401 010 089 
Crusade Global trust   693 589 176 
FbG Finance ltd   80 428 563 
Foster’s Finance Corp   36 243 310 
insurance australia Group ltd   29 663 982 
Macquarie Group ltd   45 923 444 
Medallion trust   283 461 347 
National australia bank ltd   1 359 598 384 
National Capital trust i   35 782 942 
National Capital trust ii   28 149 195 
National rMbs trust   117 586 621 
Puma Finance ltd   8 237 582 
Qantas airways ltd   92 402 519 
Qbe Capital Funding ii lP   14 915 654 
Qbe Capital Funding lP   32 705 591 
Qbe insurance Group ltd   48 614 572 
singtel Optus Finance Pty ltd   53 530 088 
sPi electricity & Gas australia Holdings Pty ltd   113 199 356 
st George bank ltd   265 265 599 
stockland Finance Pty ltd   22 680 427 
suncorp insurance Funding 2007 ltd   40 675 783 
suncorp-Metway ltd   202 062 273 
swan   633 065 924 
telstra Corp ltd   500 793 438 
WCi Finance llC / Wea Finance llC   16 611 376 
Wea Finance llC / Wt Finance aust Pty ltd   31 662 942 
Westpac banking Corp   686 925 778 
Westpac securitisation trust   273 979 463 
Woodside Finance ltd   41 007 415 
Wt Finance aust Pty ltd / Westfield Capital / Wea Finance llC   209 336 324 
Wt Finance aust Pty ltd / Westfield europe Finance PlC / Wea Finance llC  120 236 172 
AUsTRiA
asfinag   319 186 606 
baWaG P.s.K. bank fuer arbeit und Wirtschaft und Oesterreichische  

Postsparkasse   169 428 782 
erste Group bank aG   421 427 546 
Hypo alpe-adria-bank international aG   1 116 701 850 
Ka Finanz aG   431 597 984 
KiG - Krankenanstalten immobiliengesellschaft mbH   52 311 845 
Kommunalkredit austria aG   1 182 951 348 
Oebb infrastruktur aG   493 351 147 
Oesterreichische Kontrollbank aG   1 184 890 759 
Oesterreichische volksbanken aG   75 288 610 
Pfandbriefstelle der Oesterreichischen landes-Hypothekenbanken   524 391 945 
raiffeisen Zentralbank Oesterreich aG   352 295 530 
republic of  austria  8 252 782 100 
rZb Finance Jersey iv ltd   35 986 551 
telekom Finanzmanagement GmbH   199 744 761 
uniCredit bank austria aG   201 758 605 
verbund international Finance bv   137 071 666 
BAhAmAs  
Commonwealth of the bahamas   28 103 128 
BELgiUm
anheuser-busch inbev Nv   328 975 224 
asr Nederland Nv   25 008 256 
belgacom sa   86 096 311 
Delhaize america inc   14 859 312 
elia system Operator sa/Nv   195 735 549 
euroclear Finance sa   77 612 849 
Flemish Community   343 789 406 
Fortis bank sa/Nv   600 472 448 
Home loan invest   401 028 819 
KbC bank Funding trust iii   19 557 282 
KbC internationale Financieringsmaatschappij Nv   187 466 424 
Kingdom of belgium   7 369 567 013 
sNCb Holding   49 123 484 
solvay Finance France sa   32 391 421 
solvay sa   26 686 994 
BERmUdA
bacardi ltd   39 681 177 
Catlin insurance Co ltd   56 145 103 
Fidelity international ltd   170 533 482 
Holcim Gb Finance ltd   58 876 493 
Max usa Holdings ltd   39 657 451 
Oil insurance ltd   9 011 808 
Weatherford international inc   139 140 448 
BRAziL
banco bradesco sa/ brazil  23 929 792 
banco Nacional de Desenvolvimento economico e social   12 436 424 

Centrais eletricas brasileiras sa   32 130 441 
Cia de bebidas das americas   74 398 363 
embraer Overseas ltd   40 996 230 
Federative republic of brazil   1 715 338 315 
Gerdau Holdings inc   59 772 229 
Gtl trade Finance inc   18 397 904 
Petrobras international Finance Co   152 579 890 
tele Norte leste Participacoes sa   8 339 781 
usiminas Commercial ltd   18 935 628 
vale Overseas ltd   390 751 488 
voto-votorantim Overseas trading Operations Nv   29 461 179 
BULgARiA
republic of bulgaria   92 290 879 
CANAdA
407 international inc   15 993 812 
agrium inc   68 490 355 
alberta energy Co ltd   110 611 189  
american express Canada Credit Corp   29 792 877 
bank of Montreal   269 809 392 
bank of Nova scotia   135 277 629 
bell  Canada  81 494 068 
bell aliant regional Communications lP   125 154 688 
bMO subordinated Notes trust   54 489 872 
brookfield asset Management inc   30 455 771 
brookfield Power Corp   25 335 174 
Caisse Centrale Desjardins du Quebec   84 220 946 
Cameco Corp   11 291 318 
Canada Mortgage & Housing Corp   3 509 595 317 
Canadian imperial bank of Commerce/ Canada  167 798 334 
Canadian National railway Co   131 072 306 
Canadian Natural resources ltd   414 996 408 
Canadian Pacific railway Co   205 951 802 
Cenovus energy inc   80 232 494 
Citigroup Finance Canada inc   57 143 526 
City of toronto Canada   27 172 072 
ConocoPhillips Canada Funding Co i   141 960 009 
enbridge inc   81 726 638 
enCana Corp   174 839 928 
ePCOr utilities inc   18 249 237 
Government of Canada   7 131 388 405 
Great-West life & annuity insurance Co   23 943 139 
Greater toronto airports authority   244 291 361 
Holcim Finance Canada inc   17 016 248 
Husky energy inc   84 451 430 
Hydro One inc   15 226 864 
Hydro Quebec   750 326 360 
Manulife Financial Capital trust   35 864 923 
Marathon Global Funding Corp   63 871 014 
Metro inc   15 618 176 
National bank of Canada    71 829 334 
NbC asset trust   18 085 869 
Nexen inc   201 963 151 
Ontario electricity Financial Corp   176 770 911 
Petro-Canada   241 261 475 
Potash Corp of saskatchewan inc   109 872 615 
Province of alberta Canada   27 065 785 
Province of Manitoba Canada   182 751 250 
Province of New brunswick Canada   438 482 217 
Province of Newfoundland   29 678 581 
Province of Nova scotia Canada   345 768 592 
Province of Ontario Canada   2 006 976 318 
Province of Quebec Canada   1 423 368 246 
rogers Communications inc   245 628 094 
rONa inc   21 568 989 
royal bank of Canada   719 101 443 
scotiabank Capital trust   35 453 630 
shaw Communications inc   49 637 040 
sun life Capital trust   35 582 903 
sun life Financial inc   73 928 705 
suncor energy inc   202 805 323 
talisman energy inc   148 722 110 
telus Corp   189 920 346 
thomson reuters Corp   266 140 496 
toronto-Dominion bank/the   424 076 475 
transalta Corp   52 281 013 
transCanada Pipelines ltd   375 704 628 
vale inco ltd   47 432 387 
World Color usa Corp   3 300 620 
Xstrata Canada Corp   64 401 579 
Xstrata Finance Canada ltd   289 879 703 
YPG Holdings inc   41 154 897 
CAymAN isLANds
asiF ii   65 663 589 
bCP Finance Co   42 575 053 
bishopsgate asset Finance ltd   25 338 876 
blade engine securitization ltd   5 426 544 
Crest ltd   195 456 
Dwr Cymru Financing ltd   90 142 323 
FirstCaribbean international bank ltd/Cayman island   338 763 088 
Guggenheim structured real estate Funding ltd   2 731 248 
Hasco NiM trust   5 062 
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Country association according to Ftse (the benchmark provider for equities). if a company is not in the benchmark, the country of incorporation is listed.

CNP assurances   124 103 607 
Compagnie de st-Gobain   414 795 768 
Credit agricole Covered bonds   154 889 167 
Credit agricole sa   1 058 043 870 
Credit agricole sa/london   156 890 635 
Credit logement sa   171 975 429 
Dexia Credit local   841 445 810 
Dexia Municipal agency   7 837 646 598 
eDF sa   979 613 478 
France telecom sa   1 614 295 922 
French republic   36 867 981 322 
GDF suez   162 139 358 
Gie Psa tresorerie   34 161 775 
Gie suez alliance   8 912 729 
Groupama sa   907 353 563 
Groupe Credit Mutuel   442 042 379 
HsbC France   217 169 788 
imerys sa   85 010 402 
iXis Corporate & investment bank   287 477 199 
Klepierre   67 777 207 
la Mondiale vie   75 338 773 
la Poste   219 840 367 
lafarge sa   455 172 784 
laser Cofinoga   55 730 285 
legrand France sa   4 222 504 
Michelin luxembourg sCs   30 746 329 
Natixis   266 586 660 
PPr   107 705 860 
rCi banque sa   47 378 110 
regie autonome des transports Parisiens   243 834 060 
reseau Ferre de France   1 115 237 202 
rte eDF transport sa   45 611 633 
sanofi-aventis sa   151 728 374 
schneider electric sa   334 231 671 
sCOr se   27 643 065 
ses sa   103 062 929 
societe Des autoroutes Paris-rhin-rhone   33 909 894 
societe Financement de l’economie Francaise   3 057 711 659 
societe Francaise du radiotelephone   44 507 608 
societe Generale   778 213 914 
societe Generale societe de Credit Fonciere   351 572 346 
societe Nationale des Chemins de Fer Francais   695 245 709 
societe television Francaise 1   93 160 941 
sodexo   37 485 488 
suez environnement Co   241 504 822 
technicolor   1 160 356 
total Capital sa   180 751 151 
unedic   373 180 518 
unibail-rodamco se   35 724 467 
vauban Mobilisation Garantie   404 771 414 
veolia environnement   1 056 496 587 
vinci sa   39 503 046 
vivendi sa   187 722 019 
gERmANy
aareal bank aG   343 911 982 
aareal Hyp aG   453 585 185 
allianz Finance ii bv   729 776 697 
allianz se   121 245 577 
basF se   364 321 568 
bayer aG   171 466 781 
bayer Capital Corp bv   35 682 752 
bayerische landesbank   2 323 589 799 
bayerische landesbodenkreditanstalt   442 403 041 
bayernlb Capital trust i   82 761 679 
berlin-Hannover Hypothekenbank   1 010 026 970 
bertelsmann aG   250 565 556 
bertelsmann us Finance llC   36 033 524 
bMW Finance Nv   584 929 926 
bMW uK Capital PlC   28 217 107 
bMW us Capital llC   92 243 329 
bremer landesbank Kreditanstalt Oldenburg - Girozentrale   85 858 561 
bundesrepublik Deutschland    42 970 988 701 
Commerzbank aG   1 332 373 929 
Commerzbank Capital Funding trust i   45 686 971 
Commerzbank Capital Funding trust ii   47 347 455 
Daimler aG   236 586 807 
Daimler Canada Finance inc   153 035 259 
Daimler Finance North america llC   709 930 054 
Daimler international Finance bv   300 045 604 
Dekabank Deutsche Girozentrale   531 552 463 
DePFa Deutsche Pfandbriefbank aG   2 743 216 119 
Deutsche apotheker-und aerztebank eG   174 021 183 
Deutsche bahn Finance bv   942 697 993 
Deutsche bank aG   351 298 070 
Deutsche bank aG/london   568 592 257 
Deutsche bank Capital Funding trust vii   62 850 949 
Deutsche bank Capital trust iv   119 344 330 
Deutsche bank Financial llC   24 650 349 
Deutsche Kreditbank aG   647 041 574 
Deutsche Mortgage & asset receiving Corp   77 306 
Deutsche Pfandbriefbank aG   2 680 891 489 

High income trust securities inc   91 275 
lNr CDO ltd   317 461 
long beach asset Holdings Corp   577 916 
Mastr alternative NiM   3 648 
N-star real estate CDO ltd   596 786 
Navigator CDO ltd   273 144 
resi Finance lP   22 795 166 
resix Finance ltd Credit-linked Notes   21 257 461 
shinsei Finance ii Cayman ltd   61 009 058 
striPs iii ltd/striPs iii Corp   518 420 
tiaa retail Commercial trust   816 059 
timberstar trust   37 972 973 
trafford Centre Fin ltd   29 745 579 
ChiLE
banco santander Chile   29 209 048 
Celulosa arauco y Constitucion sa   75 133 700 
Corp Nacional del Cobre de Chile - CODelCO   101 472 553 
inversiones CMPC sa   17 398 702 
transelec sa   3 543 560 
ChiNA
China Development bank Corp   7 174 849 
China Government   240 228 425 
export-import bank of  China  134 015 851 
CROATiA
Croatian bank for reconstruction & Development   2 005 311 
republic of Croatia   337 265 682 
CyPRUs
Marfin Popular bank Public Co ltd   40 268 343 
republic of Cyprus   188 555 540 
CzECh REPUBLiC
CeZ as   174 891 769 
CeZ Finance bv   30 762 282 
Czech republic   192 717 652 
dENmARk
brFkredit as   320 676 385 
Carlsberg breweries a/s   52 482 775 
Danica Pension livsforsikringsaktieselskab   25 650 488 
Danske bank a/s   1 517 743 193 
Dong energy a/s   424 162 086 
FiH erhvervsbank a/s   39 716 413 
Kingdom of Denmark   4 549 646 089 
Kommunekredit   661 637 812 
Nordea Kredit realkreditaktieselskab   8 645 
Nykredit realkredit a/s   115 087 623 
realkredit Danmark a/s   1 397 914 322 
spar Nord bank a/s   75 897 321 
tryg Forsikring a/s   43 091 912 
EsTONiA
eesti energia as   69 975 935 
FiNLANd
elisa OYJ   43 435 091 
Fortum OYJ   246 747 222 
Metso OYJ   42 521 396 
Nokia OYJ   89 278 060 
OP Mortgage bank   459 570 645 
Pohjola bank PlC   80 109 313 
republic of Finland   1 457 822 307 
sampo Housing loan bank PlC   276 255 137 
sampo OYJ   346 080 397 
stora enso OYJ   26 657 203 
teollisuuden voima OYJ   110 969 780 
FRANCE
accor sa   27 727 697 
agence Francaise de Developement   399 627 458 
air liquide sa   4 588 231 
akerys Holdings sa   2 191 
alstom sa   15 341 208 
areva sa   117 128 433 
autoroutes du sud de la France   386 754 112 
aXa sa   791 308 345 
banque Federative du Credit Mutuel/France   254 193 514 
banques Populaires Covered bond   558 585 734 
bNP Paribas   1 187 329 883 
bNP Paribas / bNP Paribas us Medium-term Note Program llC   28 751 950 
bNP Paribas Capital trust vi   40 070 499 
bNP Paribas Home loan Covered bonds sa   885 978 589 
bNP Paribas Public sector sCF   86 924 301 
bouygues sa   404 012 672 
bPCe sa   311 173 702 
Caisse Centrale du Credit immobilier de France   183 366 063 
Caisse d’amortissement de la Dette sociale   5 832 665 221 
Caisse des Depots et Consignations   190 146 697 
Caisse Nationale des autoroutes   428 803 926 
Caisse refinancement de l’Habitat   2 630 534 710 
Carrefour sa   260 860 226 
Casino Guichard Perrachon sa   395 802 432 
Cie de Financement Foncier   9 177 937 199 
Cie Financiere et industrielle des autoroutes   265 097 844 
CiF euromortgage   880 350 718 
Ciments Francais sa   48 992 412 
CM-CiC Covered bonds   3 738 456 593 



M
ar

ke
t 

va
lu

e
(N

O
K

)

M
ar

ke
t 

va
lu

e
(N

O
K

)

Government Pension Fund Global Holdings of bonds at 31 December 2009

3

  G
O

v
e

r
N

M
e

N
t 

P
e

N
s

iO
N

 F
u

N
D

 G
lO

b
a

l 
 A

N
N

U
A

L 
R

E
P

O
R

T
  2

00
9

Country association according to Ftse (the benchmark provider for equities). if a company is not in the benchmark, the country of incorporation is listed.

Hutchison Whampoa international 03/33 ltd   321 637 230 
Hutchison Whampoa international 09 ltd   47 159 391 
Hutchison Whampoa international 09/16 ltd   88 665 402 
Jardine strategic Finance ltd   30 971 716 
PCCW-HKt Capital No 2 ltd   30 659 527 
PCCW-HKt Capital No 3 ltd   29 024 796 
hUNgARy
OtP bank PlC   85 276 026 
OtP Mortgage bank   126 422 815 
republic of Hungary   1 096 402 230 
iCELANd
Glitnir banki HF   52 800 849 
Kaupthing bank Hf   17 449 826 
landsbanki islands HF   4 188 299
republic of iceland   673 435 081 
 iNdiA
iCiCi bank ltd   122 134 646 
iCiCi bank ltd/ india  59 374 742 
iRELANd
aib Mortgage bank   1 804 642 442 
allied irish banks PlC   649 746 581 
anglo irish asset Finance PlC   16 231 867 
anglo irish bank Corp ltd   1 261 081 568 
anglo irish Capital uK lP   14 090 039 
bank of ireland Mortgage bank   781 847 433 
bank of ireland uK Holdings Plc   25 304 846 
bOi Capital Funding No 2 lP   25 603 500 
bOi Capital Funding No. 3   54 061 363 
bord Gais eireann   64 166 054 
Celtic residential irish Mortg   1 026 118 191 
DeCO series   2 869 771 
Depfa aCs bank   3 961 733 020 
Freshwater Finance PlC   62 350 251 
Ge Capital uK Funding   1 145 696 964 
German Postal Pensions   666 681 326 
Governor & Co of the bank of ireland/the   540 564 514 
irish life & Permanent Group Holdings PlC   272 615 705 
irish life assurance PlC   5 030 064 
irish Nationwide bldg societ   339 144 388 
Kildare securities ltd   82 347 344 
lambay Capital securities PlC   1 399 299 
Metrix securities PlC   501 738 224 
republic of ireland   2 032 396 384 
saphir Finance PlC   501 744 
talisman Finance PlC   219 571 976 
ulster bank ltd   206 622 169 
ut2 Funding PlC   131 576 096 
isLE OF mAN
sasol Financing international PlC   16 860 077 
isRAEL
israel electric Corp ltd   292 194 568 
state of israel   233 368 215 
teva Pharmaceutical Finance Co llC   164 023 823 
iTALy
a2a spa   261 795 536 
assicurazioni Generali spa   587 825 836 
atlantia spa   484 939 194 
banca Carige spa   111 784 453 
banca Monte dei Paschi di siena spa   793 432 417 
banca Popolare di bergamo Capital trust   26 433 718 
banca Popolare di lodi investors trust iii   14 164 253 
banca Popolare di Milano scarl   82 363 647 
banca Popolare di vicenza   69 749 449 
banco Popolare sC   218 809 917 
Cassa Depositi e Prestiti spa   7 410 136 766 
City of rome italy   39 393 103 
Cordusio rMbs srl   61 214 208 
edison spa   12 950 856 
enel spa   329 801 731 
eNi spa   35 321 577 
exor spa   33 580 925 
Fiat Finance North america inc   316 993 
Gemina spa   19 006 516 
Generali Finance bv   224 581 655 
Hera spa   113 413 429 
intesa sanpaolo spa   1 564 586 425 
intesa sec spa   77 897 110 
intesabci Capital trust   89 158 675 
italian republic   33 240 412 624 
lottomatica spa   46 080 442 
Mediobanca spa   152 482 877 
MPs Capital trust i   32 045 112 
region of lombardy italy   57 082 910 
region of sicily italy   127 122 046 
telecom italia Capital sa   838 683 217 
telecom italia Finance sa   215 365 597 
telecom italia spa   883 063 884 
terna rete elettrica Nazionale spa   43 749 239 
uGF assicurazioni spa   210 226 506 
uniCredit spa   872 775 492 
unicredito italiano Capital trust iv   68 995 631 

Deutsche Post Finance bv   88 718 859 
Deutsche Postbank aG   260 583 605 
Deutsche Postbank Funding trust iv   111 885 853 
Deutsche telekom international Finance bv   2 093 298 744 
Dexia Kommunalbank Deutschland aG   285 144 058 
Duesseldorfer Hypothekenbank aG   436 206 450 
e.ON international Finance bv   1 906 694 708 
enbw international Finance bv   81 000 328 
eurohypo aG   2 242 699 057 
europaeische Hypothekenbank sa Germany   1 725 059 206 
eWe aG   83 147 786 
Free state of bavaria   436 252 853 
Gemeinsame Deutsche bundeslaender   1 978 819 110 
Gothaer allgemeine versicherung aG   62 500 303 
Hannover Finance luxembourg sa   165 374 590 
HDi-Gerling lebensversicherung aG   36 220 823 
Henkel aG & Co KGaa   120 716 782 
HsH Finanzfonds aoer   112 940 244 
HsH Nordbank aG   1 814 343 413 
Ht1 Funding GmbH   28 717 949 
Hvb Funding trust ii   61 003 646 
Hypo real estate bank international aG   223 059 878 
Hypo real estate international trust i   6 763 219 
Hypothekenbank in essen aG   2 817 579 339 
iKb Deutsche industriebank aG   404 281 079 
Kreditanstalt fuer Wiederaufbau   18 036 477 002 
landesbank baden-Wuerttemberg   253 586 177 
landesbank baden-Wuerttemberg/New York   81 383 404 
landesbank berlin aG   1 182 473 458 
landesbank Hessen-thueringen Girozentrale   200 250 990 
landeskreditbank baden-Wuerttemberg Foerderbank   372 004 234 
landwirtschaftliche rentenbank   2 431 277 996 
lanxess Finance bv   49 514 445 
linde Finance bv   48 403 611 
MaN se   49 734 594 
Merck Financial services GmbH   35 616 246 
Metro aG   196 881 408 
Metro Finance bv   43 938 545 
Muenchener Hypothekenbank eG   341 338 178 
Muenchener rueckversicherungs aG   754 678 784 
NOrD/lb G-MtN sa   432 493 020 
Norddeutsche landesbank Girozentrale   941 394 185 
NrW.baNK   2 444 834 500 
ProPart Funding lP   207 206 
rCl securitisation GmbH   326 555 513 
rheinland-Pfalz bank   33 028 372 
rWe Finance bv   752 829 973 
seb aG   1 324 294 529 
siemens Financieringsmaatschappij Nv   668 757 202 
state of baden-Wurttemberg   893 999 025 
state of berlin   1 431 206 460 
state of brandenburg   624 624 377 
state of Hesse   730 414 612 
state of lower saxony   665 639 137 
state of North rhine-Westphalia   5 316 445 563 
state of rhineland-Palatinate   383 056 446 
state of schleswig-Holstein   178 738 845 
suedzucker international Finance bv   54 895 604 
thyssenKrupp aG   50 758 878 
thyssenKrupp Finance Nederland bv   173 348 914 
uniCredit bank aG   980 335 706 
voith aG   44 742 799 
volkswagen Financial services aG   233 582 105 
volkswagen international Finance Nv   515 180 669 
volkswagen leasing GmbH   44 001 267 
Westfaelische landschaft-bodenkredit aG   868 772 033 
Westlb aG   734 627 596 
gREECE
alpha Credit Group PlC   59 693 315 
Coca-Cola HbC Finance bv   57 629 438 
eFG Hellas Funding ltd   39 566 407 
eFG Hellas PlC   39 848 310 
Hellenic republic   9 363 193 735 
National bank of Greece sa   115 453 460 
Ote PlC   372 643 864 
Public Power Corp sa   149 789 557 
gUERNsEy C. i.
Credit suisse/Guernsey   24 189 997 
F&C Commercial Property   26 671 756 
hONg kONg
bank of east asia ltd   28 925 189 
ClP Power Hong Kong Financing ltd   32 406 917 
CNOOC Finance 2002 ltd   31 921 828 
CNOOC Finance 2003 ltd   53 582 610 
Gain silver Finance ltd   29 417 004 
Hong Kong sar Government bond   57 118 343 
Hongkong land Finance Cayman island Co ltd   61 812 524 
Hutchison Whampoa Finance 03/13 ltd   109 275 596 
Hutchison Whampoa Finance 05 ltd   83 437 111 
Hutchison Whampoa Finance 09 ltd   98 934 625 
Hutchison Whampoa international 03/13 ltd   190 891 032 
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Country association according to Ftse (the benchmark provider for equities). if a company is not in the benchmark, the country of incorporation is listed.

arran Corporate loans bv   173 991 212 
asMl Holding Nv   93 059 260 
bank Nederlandse Gemeenten   3 241 123 206 
basF Finance europe Nv   96 611 326 
beluga Master issuer bv   797 284 095 
Candide Financing   182 886 215 
Cimpor Financial Operations bv   49 810 016 
eureko bv   267 980 199 
Fortis bank Nederland Nv   717 894 877 
Hit Finance bv   139 841 597 
iNG bank Nv   1 613 955 833 
iNG Capital Funding tr iii   24 840 240 
iNG Groep Nv   415 479 141 
iNG security life institutional Funding   41 192 458 
iNG verzekeringen Nv   605 349 571 
Koninklijke DsM Nv   132 911 867 
Koninklijke KPN Nv   997 731 242 
Koninklijke Philips electronics Nv   19 806 439 
leasePlan Corp Nv   316 316 206 
Nederlandse Gasunie Nv   35 270 414 
Nederlandse Waterschapsbank Nv   1 440 491 740 
Netherlands Government    6 184 487 305 
NibC bank Nv   428 026 640 
rabobank Nederland Nv   2 283 035 746 
rodamco europe Finance bv   110 528 262 
sabiC Capital bv   66 563 896 
schiphol Nederland bv   25 848 818 
schlumberger Finance bv   40 473 158 
scotland international Finance No 2 bv   26 614 875 
shell international Finance bv   351 903 259 
sNs bank Nv   946 836 557 
sNs reaal Nv   31 883 229 
sovrisc bv   1 047 363 794 
standard life Funding bv   148 945 193 
tNt Nv   156 769 103 
unilever Capital Corp   189 793 102 
urenco Finance Nv   69 065 863 
Wolters Kluwer Nv   145 381 483 
NEw zEALANd
aNZ National international ltd/ New Zealand  92 142 886 
Fonterra Cooperative Group ltd   141 052 162 
New Zealand Government   808 044 145 
Westpac securities NZ ltd   71 109 577 
PERU
republic of Peru   333 672 156 
POLANd
republic of Poland   1 145 126 905 
tPsa eurofinance France sa   34 931 082 
PORTUgAL
banco bPi sa   118 312 917 
banco Comercial Portugues sa   282 090 020 
banco espirito santo sa   734 282 139 
banco santander totta sa   238 528 777 
baNiF sGPs sa   43 148 786 
bCP Finance bank ltd   22 517 776 
bes Finance ltd   140 271 584 
bPi Capital Finance ltd   6 583 822 
brisa Finance bv   85 981 296 
Caixa economica Montepio Geral   76 462 125 
Caixa Geral de Depositos sa   5 045 447 367 
CP - Comboios de Portugal ePe   57 546 280 
eDP Finance bv   434 294 213 
Parpublica - Participacoes Publicas sGPs sa   253 953 048 
Portugal telecom international Finance bv   185 228 288 
refer-rede Ferroviaria Nacional sa   189 653 326 
republic of Portugal   2 690 394 220 
QATAR
Nakilat inc   51 269 100 
ras laffan liquefied Natural Gas Co ltd ii   58 533 137 
ras laffan liquefied Natural Gas Co ltd iii   89 657 455 
state of Qatar   177 898 858 
RUssiA
Dresdner bank aG for City of Moscow   41 026 432 
Gaz Capital sa for Gazprom   145 032 466 
lukoil international Finance bv   112 970 217 
rsHb Capital sa for OJsC russian agricultural bank   78 715 884 
russian Federation   968 279 113 
tNK-bP Finance sa   163 622 611 
vtb Capital sa   59 057 926 
siNgAPORE
Dbs bank ltd/singapore  251 023 465 
Dbs Capital Funding Corp   29 529 064 
Noble Group ltd   29 936 461 
Oversea-Chinese banking Corp ltd   89 892 919 
Psa international Pte ltd   461 635 681 
singapore Government   1 440 897 516 
singapore telecommunications ltd   148 870 836 
sP Powerassets ltd   30 742 756 
temasek Financial i ltd   91 885 349 
united Overseas bank ltd   35 983 413 

unione di banche italiane sCPa   300 711 522 
unipol Gruppo Finanziario spa   55 724 284 
vela Home srl   378 709 141 
JAPAN
aiful Corp   140 073 921 
bank of tokyo Mitsubishi Curacao Holdings N.v.   49 272 873 
bank of tokyo-Mitsubishi uFJ ltd/New York NY   124 870 025 
Chuo Mitsui trust & banking Co ltd/the   16 318 717 
Dai-ichi Mutual life insurance Co/the   18 096 765 
Development bank of Japan   40 770 555 
east Japan railway Co   147 744 414 
Fukoku Mutual life insurance Co   269 183 369 
Japan Finance Corp   740 204 804 
Japan Finance Organization for Municipalities   1 791 872 744 
Japan Government    43 696 435 472 
Mizuho Capital investment eur 1 ltd   103 705 317 
Mizuho Capital investment usD 1 ltd   31 136 952 
Mizuho Financial Group Cayman ltd   248 916 169 
MuFG Capital Finance 1 ltd   90 296 181 
MuFG Capital Finance 2 ltd   53 108 184 
MuFG Capital Finance 4 ltd   101 692 120 
MuFG Capital Finance 5 ltd   46 313 404 
Nippon life insurance Co   18 527 477 
Nissan Motor acceptance Corp   241 191 099 
Norinchukin Finance ltd/Cayman   261 220 854 
OriX Corp   149 248 923 
Promise Co ltd   24 637 330 
resona bank ltd   461 318 962 
resona Preferred Global securities Cayman ltd   77 171 053 
shinsei bank ltd   221 706 742 
shinsei Finance Cayman ltd   48 026 689 
sMFG Preferred Capital GbP 1 ltd   37 427 423 
sMFG Preferred Capital GbP 2 ltd   44 042 557 
sMFG Preferred Capital usD 1 ltd   51 779 654 
sMFG Preferred Capital usD 3 ltd   60 513 131 
stb Finance Cayman ltd   42 748 961 
sumitomo Mitsui banking Corp   117 157 511 
sumitomo Mitsui banking Corp/New York   65 194 397 
toyota Motor Credit Corp   43 534 331 
JERsEy C.i.
arran Master trust   578 052 078 
asiF iii Jersey ltd   119 078 847 
bank of scotland Capital Funding lP   80 099 694 
bawag Capital Finance Jersey ltd   9 940 909 
Prosecure Funding lP   88 709 039 
kAzAkhsTAN
turanalem Finance bv   13 295 205 
LiThUANiA
republic of lithuania   175 567 456 
LUxEmBOURg
arcelorMittal Finance sCa   86 061 978 
blueorchard loans for Development sa   4 045 970 
enel Finance international sa   1 105 019 397 
erste europaeische Pfandbrief und Kommunalkreditbank aG in luxembourg  41 396 421 
espirito santo Financial Group sa   46 544 765 
Fortis Hybrid Financing sa   16 466 441 
Glencore Finance europe sa   274 170 381 
Holcim us Finance sarl & Cie sCs   30 114 212 
Hypo Pfandbrief bank international sa   297 639 341 
itW Finance europe sa   152 286 415 
Nord/lb Covered Finance bank sa   322 517 699 
talanx Finanz luxembourg aG   166 477 666 
uniCredit international bank luxembourg sa   35 297 565 
unicredit luxembourg Finance sa   228 631 782 
mALAysiA
Malaysia Government   161 260 247 
Penerbangan Malaysia bhd   110 566 574 
Petroliam Nasional bhd   23 030 940 
Petronas Capital ltd   178 344 879 
Public bank bhd   28 655 495 
sarawak international inc   29 681 201 
tenaga Nasional bhd   43 709 725 
mExiCO
america Movil sab de Cv   180 972 131 
banco Mercantil del Norte sa   85 102 654 
bbva bancomer sa/Grand Cayman   75 288 745 
Grupo televisa sa   81 278 942 
Pemex Project Funding Master trust   1 026 736 604 
Petroleos Mexicanos   17 505 654 
telefonos de Mexico sab de Cv   188 003 605 
united Mexican states   1 285 726 317 
NEThERLANds
abN amro bank Nv   1 205 558 416 
achmea Hypotheekbank Nv   1 453 832 843 
adecco international Financial services bv   129 773 227 
aegon Nv   199 794 699 
akzo Nobel Nv   124 395 896 
alliander Finance bv   63 216 571 
amstel Corporate loan Offering   130 152 601 
amstel securitisation of Highg   176 064 964 
arcelorMittal   429 995 054 
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Country association according to Ftse (the benchmark provider for equities). if a company is not in the benchmark, the country of incorporation is listed.

swEdEN
atlas Copco ab   107 612 613 
investor ab   25 255 230 
Kingdom of sweden   5 738 339 984 
Kommuninvest i sverige   781 521 262 
lansforsakringar Hypotek ab   85 677 177 
Nordea bank ab   737 170 198 
Nordea Hypotek ab   1 087 766 304 
rodamco sverige ab   115 079 342 
sCa Finans ab   66 360 415 
scania Cv ab   51 921 442 
securitas ab   47 078 049 
skandinaviska enskilda banken ab   1 426 521 564 
sKF ab   16 100 216 
stadshypotek ab   1 767 915 270 
svensk exportkredit ab   2 403 519 509 
svenska Handelsbanken ab   1 084 989 583 
swedbank ab   909 419 881 
swedbank Hypotek ab   1 008 191 139 
teliasonera ab   226 255 055 
vattenfall ab   216 637 552 
vattenfall treasury ab   384 515 347 
volvo treasury ab   250 913 742 
swiTzERLANd
banque sYZ & Co sa   100 359 831 
Ciba specialty Chemicals Finance luxembourg sa   54 165 472 
Cloverie Plc for Zurich insurance Co   13 930 573 
Credit suisse aG   213 453 840 
Credit suisse Group aG   8 282 607 
Credit suisse/New York NY   454 805 675 
elM bv for swiss reinsurance Co   116 972 690 
Holcim Finance luxembourg sa   122 400 808 
JP Morgan bank luxembourg sa for swiss life   421 438 618 
Merck Finanz aG   42 707 559 
Novartis Capital Corp   30 744 071 
Novartis Finance sa   97 061 496 
Novartis securities investment ltd   24 653 546 
roche Holdings inc   480 009 242 
swiss re Capital i lP   178 100 369 
switzerland Government   3 433 318 212 
syngenta Finance Nv   92 250 247 
ubs aG/Jersey   1 162 261 994 
ubs aG/stamford Ct   64 041 121 
ubs Preferred Funding trust i   65 995 896 
ZFs Finance usa trust i   148 884 014 
ZFs Finance usa trust ii   60 496 094 
Zurich Finance usa inc   627 092 373 
TAiwAN
Chinatrust Commercial bank taiwan   15 163 992 
ThAiLANd
bangkok bank PCl/ thailand  19 692 931 
Ptt Chemical PCl   29 685 434 
Ptt PCl   91 099 534 
thai Oil PCl   29 740 555 
TRiNidAd ANd TOBAgO
Petroleum Co of trinidad & tobago ltd   29 513 655 
TUNisiA
banque Centrale de tunisie   17 434 961 
TURkEy
t2 Capital Finance Co sa   59 102 441 
UNiTEd ARAB EmiRATEs 
abu Dhabi Commercial bank PJsC   237 637 068 
abu Dhabi National energy Co   336 395 660 
Dolphin energy ltd   28 951 265 
Dubai Holding Commercial Operations MtN ltd   58 745 058 
emirate of abu Dhabi   94 553 977 
First Gulf bank PJsC   35 126 230 
National bank of abu Dhabi PJsC   148 338 875 
tDiC Finance ltd   30 684 035 
UNiTEd kiNgdOm
aire valley Mortages PlC   481 127 388 
alliance & leicester PlC   1 516 306 562 
amlin PlC   79 026 521 
anglian Water Plc   166 889 691 
anglo american Capital PlC   165 961 863 
annington Finance Plc   138 818 278 
arkle Master issuer PlC   672 919 553 
arran residential Mortgages Fu   2 228 773 992 
arran residential Mortgages Funding PlC   148 056 728 
aspire Defence Finance   215 777 259 
astraZeneca PlC   321 611 040 
aviva PlC   770 496 924 
baa Funding ltd   549 961 795 
baCb Jersey ltd   5 780 244 
bank of scotland PlC   21 849 914 970 
barclays bank PlC   3 949 598 621 
barclays PlC   1 106 905 603 
beazley Group ltd   109 571 573 
bG energy Capital PlC   96 929 875 
bP Capital Markets PlC   232 585 425 
bradford & bingley PlC   4 884 551 995 

sLOvAkiA
slovak republic   674 619 915 
sLOvENiA
Nova ljubljanska banka DD ljubljana   114 882 976 
republic of slovenia   731 462 438 
sOUTh AFRiCA
eskom Holdings ltd   96 446 454 
imperial Mobility Finance bv   64 292 020 
New reclamation Group Pty ltd/the   3 164 575 
republic of south africa   291 622 736 
standard bank PlC   5 049 218 
sOUTh kOREA 
export-import bank of Korea   151 587 012 
Gs Caltex Corp   88 991 972 
Hana bank   34 832 669 
Hyundai Capital services inc   29 437 382 
Korea Development bank/republic of Korea   409 574 717 
Korea east-West Power Co ltd   105 968 542 
Korea electric Power Corp   31 326 659 
Korea railroad Corp   66 008 756 
Kt Corp   167 902 700 
republic of Korea   225 105 809 
shinhan bank   111 580 721 
Woori bank   263 659 100 
sPAiN
abertis infraestructuras sa   148 452 711 
autonomous Community of Catalonia   345 896 876 
autonomous Community of Madrid spain   87 855 351 
autonomous Community of valencia   209 956 247 
ayt Cedulas Cajas Global   13 064 965 755 
ayt Cedulas Cajas iii Fondo de titulizacion de activos   178 478 251 
ayt Cedulas Cajas iv Fondo de titulizacion de activos   26 875 754 
ayt Cedulas Cajas iX Fondo de titulizacion   1 124 493 966 
ayt Cedulas Cajas v Fondo de titulizacion de activos   1 064 387 175 
ayt Cedulas Cajas vi Fondo de titulizacion de activos   427 773 557 
ayt Cedulas Cajas vii Fondo de titulizacion de activos   1 269 292 381 
ayt Cedulas Cajas X Fondo de titulizacion   267 201 542 
bancaja Capital sa unipersonal   376 196 083 
bancaja emisiones sa unipersonal   261 480 095 
banco bilbao vizcaya argentaria sa   7 024 968 744 
banco Cooperativo espanol sa   69 235 022 
banco de Credito local de espana sa   2 795 712 918 
banco de sabadell sa   594 232 230 
banco espanol de Credito sa   2 054 774 237 
banco Guipuzcoano sa   37 223 951 
banco Pastor sa   114 710 109 
banco Popular espanol sa   6 199 917 140 
banco santander sa   9 184 346 876 
basque Government   56 155 948 
bbv international Finance Cayman   43 844 271 
bbva autos Fondo de titulizaci   5 831 129 
bbva international Preferred sa unipersonal   76 938 464 
bbva rMbs Fta   165 926 599 
bbva senior Finance sau   48 694 082 
bilbao bizkaia Kutxa   95 689 487 
Caixa d’estalvis de Catalunya   423 633 246 
Caixa de aforros de vigo Ourense e Pontevedra   259 066 562 
Caixa Galicia Preferentes sau   48 165 506 
Caja de ahorros de Galicia   536 710 978 
Caja de ahorros de valencia Ca   108 409 909 
Caja de ahorros de valencia Castellon y alicante   836 403 096 
Caja de ahorros del Mediterraneo   374 035 723 
Caja de ahorros y Monte de Pie   165 004 357 
Caja de ahorros y Monte de Piedad de baleares   37 130 966 
Caja de ahorros y Monte de Piedad de Madrid   6 668 265 929 
Cajamar Caja rural sCC   146 935 166 
CeaMi Guaranteed bonds i   154 552 395 
Cedulas Grupo banco Popular 2   2 339 764 117 
Cedulas tDa   2 940 293 231 
Cores   300 239 943 
enagas   19 872 032 
Gas Natural Capital Markets sa   347 744 756 
iberdrola Finanzas sau   549 409 745 
iberdrola international bv   51 303 855 
iM Cedulas 9   417 015 344 
instituto de Credito Oficial   3 635 934 907 
international endesa bv   184 416 573 
Kingdom of spain   9 660 669 589 
la Caja de ahorros y Pensiones de barcelona   12 327 724 891 
Mapfre sa   16 984 201 
Monte de Piedad y Caja de ahorros san Fernando de Huelva Jerez y sevilla  77 550 707 
Montes de Piedad y Caja de ahorros de ronda Cadiz almeria Malaga  

y antequera   153 977 537 
Pastor Participaciones Preferentes sa   47 703 711 
red electrica de espana Finance bv   59 689 517 
repsol international Finance bv   260 206 701 
santander Consumer Finance sa   139 878 949 
telefonica emisiones sau   1 597 076 242 
telefonica europe bv   290 239 026 
union Fenosa Finance bv   35 014 692 
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Country association according to Ftse (the benchmark provider for equities). if a company is not in the benchmark, the country of incorporation is listed.

Next PlC   4 884 191 
NGG Finance PlC   44 927 132 
Northern Gas Networks Finance PlC   26 412 212 
Northern rock asset Management   1 354 215 067 
Northern rock asset Management PlC   3 920 286 858 
Northern rock asset Mgmnt   109 002 308 
Octagon Healthcare Funding Plc   29 920 312 
Old Mutual Capital Funding lP   33 796 334 
Old Mutual PlC   404 198 706 
Pearl Group Holdings ltd No 1   55 971 954 
Pearson Dollar Finance PlC   57 041 455 
Pearson Dollar Finance two PlC   73 695 360 
Pearson PlC   144 331 441 
Pendeford Master issuer PlC   97 839 588 
Permanent Financing PlC   32 912 047 
Permanent Holdings ltd   518 927 635 
Phoenix Natural Gas Finance Plc   25 418 270 
Piraeus Group Finance PlC   39 539 419 
Premiertel Plc   18 655 265 
Principality building society   23 338 580 
Prominent CMbs Funding PlC   44 177 357 
Prudential PlC   152 427 757 
Punch taverns Plc   105 957 653 
rbs Capital trust i   29 721 636 
rbs Capital trust ii   34 660 800 
rbs Capital trust iii   4 452 006 
rbs Capital trust iv   3 441 829 
reed elsevier Capital inc   61 647 131 
reed elsevier investments PlC   56 929 399 
rentokil initial PlC   57 594 689 
reuters Finance PlC   42 665 131 
rexam PlC   163 290 537 
rl Finance bonds PlC   59 650 703 
rmpa services Plc   46 833 359 
rolls-royce PlC   49 565 004 
royal bank of scotland Group PlC   508 445 172 
royal bank of scotland PlC/the   2 585 563 584 
rsa insurance Group PlC   84 404 638 
rsl Finance (No. 1) Plc   50 732 911 
sabMiller PlC   264 987 487 
safeway ltd   10 454 220 
santander uK PlC   3 088 823 760 
scottish & southern energy PlC   274 997 258 
scottish Power ltd   93 395 234 
scottish Power uK PlC   99 331 898 
scottish Widows PlC   138 765 719 
securitized asset backed receivables llC trust   216 465 063 
segro PlC   51 381 058 
severn trent utilities Finance PlC   148 151 518 
sherwood Castle Funding Plc   44 604 289 
singer & Friedlander ltd   466 
skipton building society   84 012 320 
smiths Group PlC   49 279 294 
society of lloyd’s   700 645 490 
southern Gas Networks PlC   32 283 914 
southern Water Capital ltd   157 758 761 
stagecoach Group PlC   37 040 114 
standard Chartered bank   478 012 461 
standard Chartered PlC   214 922 359 
standard life PlC   419 377 011 
tate & lyle international Finance PlC   155 916 029 
telereal securitisation Plc   77 999 345 
tesco PlC   432 955 818 
thames Water utilities Cayman Finance ltd   37 575 209 
thames Water utilities Finance ltd   156 778 880 
tomkins PlC   39 979 944 
ubs aG/london   1 422 637 651 
uK treasury    65 229 819 055 
unilever PlC   104 789 542 
united utilities Water PlC   88 414 565 
vodafone Group PlC   1 261 213 311 
volkswagen Car lease   16 992 869 
Wales & West utilities Finance Plc   51 159 231 
Wessex Water services Finance PlC   124 083 153 
White City Property Fin   25 922 933 
White tower PlC   128 909 
WPP Finance uK   43 927 226 
WPP PlC   91 279 586 
Yorkshire building society   2 513 060 284 
Yorkshire Water services bradford Finance ltd   98 527 565 
Yorkshire Water services Odsal Finance ltd   107 258 165 
Zurich Finance uK PlC   40 355 875 
UNiTEd sTATEs
aames Mortgage investment trust   5 757 127 
abbott laboratories   105 846 748 
abFs Mortgage loan trust   2 375 815 
abN amro Mortgage Corp   34 979 615 
abN amro North american Holding Preferred Capital repackage trust i   128 932 855 
absC NiMs trust   21 017 
accredited Mortgage loan trust   15 598 189 
aCe Capital trust ii   21 870 618 

british broadcasting Corp   51 928 170 
british land Co Plc   82 604 888 
british land sainsbury superstore ltd   74 617 280 
british sky broadcasting Group PlC   47 886 429 
british telecommunications PlC   941 027 115 
brunel residential Mortgage se   505 874 376 
bsKYb Finance uK PlC   50 179 957 
buPa Finance PlC   79 020 971 
Cadbury schweppes us Finance llC   24 346 874 
Canary Wharf Finance ii PlC   167 458 109 
Capital Group Plc   56 228 798 
Carnival PlC   97 057 597 
Centrica PlC   303 080 487 
Channel tunnel raillink Fin   47 569 658 
Chelsea building society   13 707 208 
Clerical Medical Finance PlC   94 507 623 
Co-Operative bank PlC/ united Kingdom  30 714 888 
Compass Group PlC   51 548 586 
Coventry building society   77 660 512 
Credit suisse/london   1 117 279 760 
Daily Mail & General trust PlC   41 501 630 
Depfa Funding iv lP   4 972 955 
Derby Healthcare Plc   35 769 440 
Diageo Capital PlC   262 903 799 
Diageo Finance bv   91 549 058 
Diageo Finance PlC   48 787 325 
Diageo investment Corp   19 711 630 
e.ON uK PlC   29 550 681 
eDF energy Networks ePN PlC   41 733 388 
edf energy Networks lPN PlC   42 559 673 
eDF energy Networks sPN PlC   42 590 878 
eGG banking PlC   187 250 546 
electricity North West ltd   61 663 795 
elM bv for elsevier Finance sa   47 756 380 
enterprise inns Plcinc   92 186 939 
eNW Finance Plc   25 996 895 
erste Capital Finance Jersey tier 1 PC   48 373 080 
european Prime real estate PlC   345 189 
Firstgroup PlC   60 052 107 
Friends Provident Group PlC   212 613 276 
G4s PlC   21 839 515 
Genfinance ii Plc   23 481 666 
GlaxosmithKline Capital inc   155 793 965 
GlaxosmithKline Capital PlC   404 325 876 
Gracechurch Card Funding PlC   161 784 055 
Granite Master issuer PlC   22 959 466 
Granite Mortgages PlC   101 010 230 
Greene King Plc   39 876 955 
Hammerson PlC   157 255 052 
Harbour Funding Plc   31 448 614 
HbOs Capital Funding lP   50 867 647 
HbOs euro Finance lP   28 474 190 
HbOs PlC   679 596 094 
HsbC bank Canada/toronto   27 254 955 
HsbC bank PlC   4 134 174 865 
HsbC Capital Funding lP/Jersey Channel islands   496 173 930 
HsbC Finance Capital trust iX   46 498 956 
HsbC Holdings PlC   1 182 400 721 
Hutchison Whampoa Finance uK PlC   17 980 283 
integrated accomodation service   95 764 192 
intercontinental Hotels Group PlC   16 658 057 
investec Finance PlC   3 299 284 
J sainsbury Plc   117 407 759 
Kingfisher PlC   66 444 830 
land securities Capital Markets PlC   275 237 274 
lbG Capital No.1 Plc   177 694 560 
lbG Capital No.2 Plc   91 249 518 
leek Finance ltd   15 363 605 
legal & General Finance PlC   33 946 203 
legal & General Group PlC   153 645 102 
lehman brothers uK Capital Funding iii lP   1 393 392 
lend lease europe Finance PlC   16 322 255 
lloyds banking Group PlC   95 585 995 
lloyds tsb bank PlC   1 325 260 286 
london stock exchange Group PlC   82 163 812 
Marks & spencer PlC   426 577 520 
Marston’s Plc   46 458 075 
Massachusetts electric Co   40 509 217 
Metrix Funding PlC   167 723 611 
Mitchells & butlers Plc   91 863 702 
MmO2 PlC   113 646 325 
Motability Operations Group Plc   47 781 044 
Mound Financing PlC   306 578 284 
Msc Property intermediate Hold   41 194 204 
National Grid electricity transmission PlC   29 594 835 
National Grid Gas PlC   60 460 193 
National Grid PlC   1 044 028 365 
National Westminster bank PlC   330 092 555 
Nationwide building society   14 012 751 752 
Nats ltd   73 337 383 
Network rail infrastructure Finance PlC   2 724 597 563 
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Country association according to Ftse (the benchmark provider for equities). if a company is not in the benchmark, the country of incorporation is listed.

bank of Oklahoma Na   21 659 470 
bank One Corp   151 564 763 
bankamerica Capital iii   5 474 494 
bankunited trust   34 665 947 
baxter FinCo bv   30 100 443 
baxter international inc   92 635 406 
bay view auto trust   1 803 222 
bayview Commercial asset trust   117 031 430 
bayview Financial acquisition trust   33 313 164 
bayview Financial asset trust   1 169 174 
bb&t Capital trust ii   10 894 021 
bb&t Capital trust iv   25 810 726 
bb&t Corp   139 985 431 
bear stearns adjustable rate Mortgage trust   462 903 501 
bear stearns alt-a trust   419 640 697 
bear stearns asset backed securities trust   175 104 935 
bear stearns Commercial Mortgage securities   664 724 520 
bear stearns Commercial Mortgage securities inc   20 767 192 
bear stearns Cos llC/the   570 726 228 
bear stearns Mortgage Funding trust   106 421 191 
bear stearns small balance Commercial trust   442 916 
beaver valley ii Funding   909 071 
beckman Coulter inc   48 401 102 
becton Dickinson and Co   23 876 563 
bella vista Mortgage trust   9 557 352 
bellsouth Capital Funding Corp   29 960 067 
bellsouth Corp   530 197 959 
bellsouth telecommunications inc   34 429 998 
bemis Co inc   12 778 388 
berkshire Hathaway Finance Corp   51 508 675 
best buy Co inc   9 761 366 
bFC trust   5 065 952 
biogen idec inc   63 414 007 
black & Decker Corp   18 110 893 
blackrock inc   31 522 851 
blackstone Holdings Finance Co llC   29 341 259 
bMC software inc   20 575 179 
bNC Mortgage loan trust   54 161 235 
bNP Paribas Capital trust   28 306 320 
bNP Paribas Capital trust iv   81 162 760 
bNsF Funding trust i   28 176 148 
bNY Mellon Na   43 199 667 
bombardier Capital Mortgage securitization Corp   93 088 321 
bon-ton Department stores inc/the   4 843 032 
boston Properties lP   28 914 496 
bottling Group llC   154 990 101 
bowater inc   6 301 839 
bP aMi leasing inc   102 847 346 
branch banking & trust Co/Wilson NC   101 372 759 
brandywine Operating Partnership lP   15 761 999 
bristol-Myers squibb Co   170 545 121 
bruce Mansfield unit   16 787 263 
bunge ltd Finance Corp   74 067 915 
bunge Na Finance lP   9 460 101 
burlington Northern santa Fe Corp   315 513 180 
burlington resources Finance Co   33 882 863 
Ca inc   23 416 927 
California state   130 089 707 
Campbell soup Co   42 918 368 
Capital auto receivables asset trust   76 462 591 
Capital One Financial Corp   259 697 994 
Capital One Multi-asset   11 159 645 
Capmark Financial Group inc   46 560 171 
Cardinal Health inc   42 917 304 
Cargill inc   407 581 080 
CarMax auto Owner trust   28 063 413 
Carolina Power & light Co   234 093 580 
Carrington Mortgage loan trust   33 474 075 
Caterpillar Financial services Corp   172 114 069 
Caterpillar Financial services ltd   11 778 412 
Caterpillar inc   47 946 689 
Caterpillar international Finance ltd   17 929 111 
Cba Commercial small balance Commercial Mortgage   7 238 666 
Cbs Corp   222 370 397 
Cbs Corp/Old   32 546 361 
CCH i Holdings llC / CCH i Holdings Capital Corp   230 711 
Cellco Partnership / verizon Wireless Capital llC   251 464 649 
Cendant Mortgage Corp   27 212 207 
Centerline reit inc   105 563 
CenterPoint energy Houston electric llC   70 808 349 
CenterPoint energy inc   29 501 328 
CenterPoint energy resources Corp   65 814 958 
Centex Home equity   4 527 688 
Centurytel inc   57 430 142 
Charles schwab Corp/the   7 371 185 
Charter One bank Na   29 778 839 
Chase bank usa Na   315 506 266 
Chase Commercial Mortgage securities Corp   64 222 786 
Chase Funding Mortgage loan asset-backed Certificates   5 944 211 
Chase issuance trust   32 516 633 
Chase Mortgage Finance Corp   317 975 654 

aCe iNa Holdings inc   134 408 791 
aCe securities Corp   79 464 268 
adjustable rate Mortgage trust   284 787 856 
aegis asset backed securities trust   664 
aetna inc   214 913 282 
aFC Home equity loan trust   183 499 
aflac inc   31 431 567 
aGFC Capital trust i   6 545 114 
agilent technologies inc   65 556 099 
aiG life Holdings us inc   6 067 157 
aiG sunamerica Global Financing X   24 127 287 
air Products & Chemicals inc   49 441 647 
alabama Power Co   49 791 073 
alcoa inc   229 599 019 
aleutian investments llC   52 151 667 
allergan inc/ united states  74 824 996 
allied Waste North america inc   12 216 780 
allied World assurance Co Holdings ltd   90 395 338 
allstate Corp/the   252 028 033 
allstate life Funding llC   101 355 837 
allstate life Global Funding trusts   50 261 230 
alltel Corp   116 701 006 
ambac Financial Group inc   8 073 113 
ameren Corp   13 113 303 
american electric Power Co inc   59 206 735 
american express bank Fsb   89 054 029 
american express Centurion bank   47 892 769 
american express Co   471 617 320 
american express Credit Corp   296 316 587 
american express receivables F   142 342 143 
american express travel related services Co inc   4 759 821 
american General Finance Corp   39 979 359 
american General Mortgage loan trust   18 708 807 
american Home Mortgage assets   46 682 156 
american Home Mortgage investment trust   248 888 536 
american Honda Finance Corp   122 744 195 
american international Group inc   867 605 922 
american tower Corp   29 595 511 
american Water Capital Corp   232 833 568 
ameriCredit automobile receivables trust   11 040 883 
ameriprise Financial inc   100 931 990 
ameriquest Mortgage securities inc   16 510 678 
amerisourcebergen Corp   71 909 709 
amgen inc   319 589 180 
amsouth bank/birmingham al   60 502 813 
anadarko Finance Co   61 973 717 
anadarko Petroleum Corp   269 895 015 
analog Devices inc   30 981 414 
anheuser-busch Cos inc   206 388 105 
anheuser-busch inbev Worldwide inc   158 602 065 
aON Corp   27 929 182 
aON Financial services luxembourg sa   41 751 770 
apache Corp   98 278 829 
apache Finance Canada Corp   12 142 913 
appalachian Power Co   32 709 261 
arcelorMittal usa Partnership   20 425 424 
archer-Daniels-Midland Co   116 973 414 
arden realty lP   30 187 306 
argent securities inc   54 655 453 
arizona Public service Co   31 289 594 
asset backed Funding Certificates   77 578 320 
asset backed securities Corp Home equity   66 235 283 
asset securitization Corp   73 459 059 
associates Corp of North america   4 528 783 
assurant inc   140 991 641 
at&t Corp   277 886 002 
at&t inc   1 349 061 875 
at&t Mobility llC   132 971 714 
atmos energy Corp   15 542 422 
autoZone inc   191 090 780 
aviation Capital Group trust   7 300 468 
axis Capital Holdings ltd   115 400 957 
axon Financial Fnd llC   144 673 503 
axon Financial Fndg llC   180 768 082 
axon Financial Funding ltd   90 561 275 
ba Covered bond issuer   4 391 487 779 
ba Credit Card trust   830 582 741 
baC Capital trust Xiii   8 657 016 
baC Capital trust Xiv   81 635 106 
baC Capital trust Xv   9 473 642 
baltimore Gas & electric Co   63 356 212 
bank of america alternative loan trust   259 000 648 
bank of america Commercial Mortgage inc   890 656 681 
bank of america Corp   4 059 798 528 
bank Of america Credit Card trust   65 429 613 
bank of america Funding Corp   232 379 530 
bank of america large loan inc   6 273 898 
bank of america Mortgage securities inc   152 010 543 
bank of america Na   85 628 220 
bank of america-First union Nb Commercial Mortgage   18 318 923 
bank of New York Mellon Corp/the   165 343 903 
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Country association according to Ftse (the benchmark provider for equities). if a company is not in the benchmark, the country of incorporation is listed.

Dell inc   102 905 800 
Delta air lines inc   23 378 237 
Detroit edison Co/the   6 510 289 
Deutsche alt-a securities inc alternate loan trust   156 430 962 
Deutsche Mortgage securities inc   204 068 935 
Devon energy Corp   151 443 120 
Devon Financing Corp ulC   90 421 758 
Diamond Offshore Drilling inc   31 049 042 
Directv Holdings llC / Directv Financing Co inc   53 787 454 
Discover Financial services   49 487 386 
DlJ Commercial Mortgage Corp   10 692 738 
Dominion resources inc/va   348 393 361 
Dow Chemical Co/the   447 814 134 
Downey savings & loan association Mortgage loan trust   55 233 767 
Dr Pepper snapple Group inc   98 705 124 
Dresdner Funding trust i   12 508 095 
Dresdner Funding trust iii   50 068 225 
Dte energy Co   32 538 389 
Duke energy Carolinas llC   357 434 348 
Duke energy Corp   75 952 034 
Duke energy indiana inc   70 210 038 
Duke energy Ohio inc   12 663 114 
Duke realty lP   30 184 704 
Dun & bradstreet Corp   18 141 570 
Dunkin securitization   4 770 817 
Dvi receivables Corp   2 987 434 
e-trade rv and Marine trust   11 676 180 
eastman Chemical Co   32 768 783 
eaton vance Corp   17 931 543 
egypt Government aiD bonds   130 315 446 
ei du Pont de Nemours & Co   282 865 645 
el Paso Natural Gas Co   18 017 956 
eli lilly & Co   119 180 238 
ellington loan acquisition trust   4 452 760 
embarq Corp   189 506 108 
emerson electric Co   62 585 833 
energy transfer Partners lP   261 491 710 
enogex llC   5 999 364 
entergy arkansas inc   17 688 134 
entergy Gulf states inc   8 110 364 
entergy Gulf states louisiana llC   18 261 169 
entergy louisiana llC   17 029 036 
enterprise Products Operating llC   351 504 536 
entertainment Properties trust   21 909 271 
eOG resources inc   77 005 378 
eQt Corp   33 679 399 
equifax inc   42 532 955 
equifirst Mortgage loan trust   387 103 
equity One abs inc   7 558 863 
eraC usa Finance llC   174 851 759 
erP Operating lP   183 226 359 
estee lauder Cos inc/the   165 489 427 
eurohypo Capital Funding trust 1   124 033 781 
everest reinsurance Holdings inc   8 531 563 
exelon Corp   119 098 228 
exelon Generation Co llC   132 911 579 
express scripts inc   61 566 859 
Fannie Mae   11 442 036 324 
Farmers exchange Capital   25 205 180 
Farmers insurance exchange   54 484 524 
Federal Farm Credit bank   311 898 850 
Federal Home loan banks   1 555 206 660 
Fedex Corp   43 891 339 
FFCa secured lending Corp   4 769 488 
Fieldstone Mortgage investment Corp   17 633 543 
Fifth third bancorp   33 697 892 
Fifth third bank/Ohio   58 859 950 
Fifth third Capital trust iv   42 385 665 
First Franklin Mortgage loan asset backed Certificates   63 540 934 
First Horizon alternative Mortgage securities   189 303 743 
First Horizon asset securities inc   118 634 285 
First union institutional Capital ii   3 475 934 
First union National bank Commercial Mortgage   43 747 075 
First union National bank-bank of america Commercial Mortgage trust   293 480 
First union-lehman brothers-bank of america   30 335 623 
Firstenergy Corp   69 559 070 
Firstenergy solutions Corp   29 837 345 
Fiserv inc   108 636 754 
Flagstar Home equity loan trust   22 724 274 
Fleet Capital trust v   7 700 302 
Florida Gas transmission Co llC   20 529 187 
Florida Power & light Co   187 922 622 
Florida Power Corp   154 998 287 
Ford Credit auto Owner trust   10 471 660 
Fortune brands inc   242 422 609 
FPl Group Capital inc   126 618 459 
Freddie Mac   8 267 404 123 
Fremont Home loan trust   138 891 019 
Fremont NiM trust   1 684 
G-Force llC   21 932 844 
Ge business loan trust   179 518 

Chevron Corp   61 783 167 
Chevron Phillips Chemical Co llC   61 957 476 
Chubb Corp   236 056 698 
CiGNa Corp   31 240 301 
Cincinnati Financial Corp   25 054 075 
Cintas Corp No 2   43 077 081 
Cisco systems inc   393 422 228 
Cit Group securitization Corp/the   2 044 817 
Citibank Credit Card issuance   508 520 689 
Citibank Credit Card issuance trust   633 456 
Citicorp Mortgage securities inc   132 395 533 
Citicorp residential Mortgage securities inc   36 048 209 
Citigroup Commercial Mortgage trust   101 091 943 
Citigroup inc   6 043 682 969 
Citigroup Mortgage loan trust inc   375 169 782 
Citigroup/Deutsche bank Commercial Mortg   12 567 690 
Citigroup/Deutsche bank Commercial Mortgage trust   170 897 646 
Citimortgage alternative loan trust   94 777 289 
Cl Capital trust i   56 723 083 
Cleveland electric illuminating Co/the   27 522 064 
Clorox Co   145 351 142 
CMe Group inc   38 463 427 
CNa Financial Corp   106 753 342 
Coca-Cola Co/the   50 407 302 
Coca-Cola enterprises Finance lt 1 Commandite sCa   14 529 525 
Coca-Cola enterprises inc   53 092 862 
Colgate-Palmolive Co   17 781 709 
Colonial bank/Montgomery al   49 016 
Columbus southern Power Co   18 559 449 
Comcast Cable Communications Holdings inc   136 297 625 
Comcast Cable Communications llC   100 481 041 
Comcast Cable Holdings llC   36 897 494 
Comcast Corp   893 404 679 
Comerica bank   55 627 578 
Comerica Capital trust ii   23 798 375 
Commerce Group inc   32 831 245 
Commercial Mortgage acceptance Corp   8 519 231 
Commercial Mortgage asset trust   7 550 848 
Commercial Mortgage lease-backed Certificates   3 873 064 
Commercial Mortgage loan trust   97 696 606 
Commercial Mortgage Pass through Certificates   74 077 939 
Commercial Mortgage Pass-through Certificates   19 859 034 
Commonwealth edison Co   259 515 084 
Computer sciences Corp   93 562 908 
Con-way inc   41 171 984 
Conagra Foods inc   103 183 996 
Connecticut light & Power Co/the   30 637 636 
Conoco Funding Co   39 101 968 
ConocoPhillips   381 520 861 
ConocoPhillips australia Funding Co   254 063 290 
ConocoPhillips Holding Co   19 689 046 
Conseco Finance securitizations Corp   397 325 120 
Conseco Financial Corp   507 494 301 
Consolidated edison Co of New York inc   218 776 787 
Consolidated Natural Gas Co   18 294 114 
Constellation energy Group inc   118 297 234 
Consumers energy Co   12 961 021 
Continental airlines inc   33 368 165 
Cooper us inc   50 232 384 
Costco Wholesale Corp   62 983 434 
Countryplace Manufactured Housing Contract trust   20 303 959 
Countrywide alternative loan trust   1 471 069 772 
Countrywide asset-backed Certificates   381 294 155 
Countrywide Financial Corp   228 807 597 
Countrywide Home equity loan trust   28 908 797 
Countrywide Home loan Mortgage Pass through trust   1 331 457 161 
Countrywide Home loans inc   44 994 051 
Coventry Health Care inc   124 390 840 
Covidien international Finance sa   107 898 347 
COX Communications inc   610 604 029 
COX enterprises inc   27 774 673 
Credit suisse First boston Mortgage securities Corp   271 580 723 
Credit suisse Group Finance us inc   250 610 404 
Credit suisse Mortgage Capital   18 643 334 
Credit suisse Mortgage Capital Certificates   396 779 438 
Credit suisse usa inc   655 131 843 
Credit-based asset servicing and securitization llC   101 867 205 
Cresi Finance lP   8 216 811 
CrH america inc   281 236 934 
Csab Mortgage backed trust   162 311 344 
CsX Corp   480 176 443 
Cvs Caremark Corp   384 891 281 
Cvs Pass-through trust   63 541 199 
CW Capital Cobalt ltd   56 569 731 
Daimler Chrysler auto trust   309 338 
Danaher Corp   31 719 754 
Danaher european Finance Co eHF   43 264 397 
Darden restaurants inc   41 380 131 
Dayton Power & light Co/the   43 700 825 
DCP Midstream llC   49 613 737 
Deere & Co   57 760 590 
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Country association according to Ftse (the benchmark provider for equities). if a company is not in the benchmark, the country of incorporation is listed.

international Game technology   6 308 968 
international lease Finance Corp   497 451 455 
international Paper Co   189 244 876 
intuit inc   155 600 101 
irwin Home equity Corp   36 576 711 
itC Holdings Corp   56 993 934 
itt Corp   24 546 018 
iXis real estate Capital trust   2 254 238 
Jackson National life Global Funding   4 166 673 
JC Penney Corp inc   31 808 385 
Jefferies Group inc   64 461 405 
Jersey Central Power & light Co   32 055 939 
John Deere Capital Corp   211 254 362 
John Hancock Global Funding ii   76 527 929 
Johnson Controls inc   91 822 838 
Joy Global inc   17 666 691 
JP Morgan alternative loan trust   220 779 403 
JP Morgan Chase Capital Xv   90 148 514 
JP Morgan Chase Capital Xviii   49 622 112 
JP Morgan Chase Capital XX   48 653 279 
JP Morgan Chase Capital XXii   56 633 381 
JP Morgan Chase Capital XXv   12 131 664 
JP Morgan Chase Commercial Mor   10 404 301 
JP Morgan Chase Commercial Mortgage securities Corp   2 014 374 367 
JP Morgan Commercial Mortgage Finance Corp   892 683 
JP Morgan Mortgage acquisition Corp   101 774 063 
JP Morgan Mortgage trust   735 520 353 
JPMorgan Chase & Co   2 705 005 789 
JPMorgan Chase bank Na   367 357 478 
JPMorgan Chase Capital XXvii   58 931 205 
Kellogg Co   192 154 806 
Kerr-McGee Corp   124 118 822 
Keybank Na   37 999 815 
KeyCorp   30 140 053 
Kimberly-Clark Corp   7 080 522 
Kimco realty Corp   16 858 892 
Kinder Morgan energy Partners lP   431 946 537 
Kohl’s Corp   3 973 633 
Kraft Foods inc   760 043 238 
Kroger Co/the   344 752 830 
laboratory Corp of america Holdings   49 506 697 
lazard Group llC   87 917 226 
lb Commercial Conduit Mortgage trust   56 533 169 
lb-ubs Commercial Mortgage trust   669 186 117 
lehman abs Manufactured Housing Contract trust   44 664 752 
lehman brothers Floating rate Commercial Mortgage trust   727 758 
lehman brothers Holdings e-Capital trust i   11 741 
lehman brothers Holdings inc   264 399 186 
lehman brothers small balance Commercial   6 614 009 
lehman Mortgage trust   613 264 554 
lehman Xs trust   524 364 948 
lexmark international inc   23 004 180 
liberty lighthouse Co llC   781 988 663 
liberty Mutual Group inc   212 611 470 
liberty Mutual insurance Co   101 427 634 
liberty Property lP   26 788 305 
lincoln National Corp   58 946 352 
local insight Media Finance llc   76 758 802 
long beach Mortgage loan trust   30 105 309 
los angeles Calif uni sch Dist   27 027 305 
lowe’s Cos inc   92 565 332 
lubrizol Corp   58 611 109 
luminent Mortgage trust   65 430 170 
M&i Marshall & ilsley bank   87 009 220 
M&t bank Corp   18 292 657 
Mach One trust Commercial Mortgage-backed   674 017 
Mack-Cali realty lP   21 872 249 
Madison avenue Manufactured Housing Contract   28 398 467 
Magellan Midstream Partners lP   134 076 342 
Manpower inc   104 527 393 
Manufacturers & traders trust Co   25 866 845 
Marathon Oil Corp   205 867 164 
Markel Corp   35 503 728 
Marriott international inc/De   168 487 273 
Marriott vacation Club Owner trust   372 869 
Marsh & Mclennan Cos inc   191 338 170 
Martin Marietta Materials inc   12 118 956 
Maryland st transn auth   57 946 041 
Massachusetts Mutual life insurance Co   14 260 242 
Massachusetts st   27 704 255 
Mastr adjustable rate Mortgages trust   180 860 135 
Mastr alternative loans trust   31 470 925 
Mastr asset backed securities trust   27 465 673 
Mastr asset securitization trust   119 572 648 
Mastr reperforming loan trust   8 715 045 
Mastr specialized loan trust   8 576 634 
Mbia inc   55 322 031 
MbNa Corp   49 911 882 
MbNa Credit Card Master Note trust   8 096 101 
MbNa europe Funding PlC   19 128 169 
McDonald’s Corp   214 635 810 

Ge Capital Canada Funding Co   170 312 359 
Ge Capital Commercial Mortgage Corp   397 743 193 
Ge Capital european Funding   1 553 610 703 
Ge Capital Franchise Finance Corp   31 085 400 
Ge Corporate aircraft Financing llC   4 988 517 
Genentech inc   16 536 572 
General electric Capital assurance Co   43 714 063 
General electric Capital Corp   3 308 281 964 
General electric Capital servi   1 352 739 730 
General electric Co   172 480 947 
General Mills inc   182 489 743 
Genworth Financial inc   115 959 086 
Genworth Global Funding trusts   34 399 767 
Genworth life institutional Funding trust   35 492 224 
Georgia Power Co   95 885 044 
Ginnie Mae   2 405 406 019 
Glencore Funding llC   29 971 964 
Global Mortgage securitization ltd   20 693 840 
GlobalsantaFe Corp   30 697 825 
GMaC Commercial Mortgage securities inc   65 802 799 
GMaC Mortgage Corp loan trust   299 996 722 
Golden West Financial Corp   30 637 386 
Goldman sachs Capital i   69 147 776 
Goldman sachs Capital ii   57 812 814 
Goldman sachs Group inc/the   4 238 562 911 
Greenpoint Manufactured Housing   29 735 565 
Greenpoint Mortgage Funding trust   53 082 050 
Greenwich Capital Commercial Funding Corp   191 751 405 
Greylock Global Opportunity Fund lp   729 189 130 
Gs Mortgage securities Corp ii   893 249 835 
Gs Mortgage securities Corpora   14 970 406 
Gsaa trust   113 085 312 
GsaMP NiM trust   2 981 
GsaMP trust   191 305 824 
GsC Capital Corp Mortgage trust   29 499 456 
GsMPs Mortgage loan trust   192 582 468 
Gsr Mortgage loan trust   606 301 293 
GsrPM Mortgage loan trust   1 482 485 
Gte Corp   181 902 409 
Guardian life insurance Co of america   11 946 236 
Halliburton Co   134 814 386 
Harborview Mortgage loan trust   127 838 375 
Harley-Davidson Funding Corp   17 024 230 
Harley-Davidson Motorcycle trust   149 276 
Harris Corp   46 807 380 
Harsco Corp   12 297 482 
Hartford Financial services Group inc   164 649 598 
Hasbro inc   47 857 706 
HCP inc   89 580 651 
Hershey Co/the   31 108 636 
Hess Corp   183 914 271 
Hewlett-Packard Co   211 622 966 
HFC Home equity loan asset backed Certificates   23 621 489 
Highwoods realty lP   33 478 260 
Historic tW inc   93 750 575 
HJ Heinz Co   33 146 498 
HJ Heinz Finance Co   146 446 332 
Home Depot inc   416 027 788 
Home equity asset trust   42 743 377 
Home equity loan trust   1 510 354 
Home equity Mortgage trust   140 402 
Homebanc Mortgage trust   10 736 061 
Hometown Commercial Mortgage   25 589 150 
Hospira inc   109 420 708 
Hospitality Properties trust   37 920 002 
HrPt Properties trust   5 081 008 
HsbC bank usa Na   103 168 307 
HsbC bank usa Na/New York NY   175 255 142 
HsbC Finance Corp   1 290 941 046 
HsbC Financial Corp ltd   56 460 260 
Hsi asset securitization Corp trust   14 061 451 
Hubbell inc   30 651 465 
Humana inc   46 665 710 
Hvb Funding trust i   25 129 080 
Hvb Funding trust viii   42 953 100 
iCi Wilmington inc   24 188 125 
ilFC e-Capital trust i   27 120 632 
ilFC e-Capital trust ii   7 534 913 
illinois state   48 357 784 
impac CMb trust   75 394 681 
impac secured assets CMN Owner trust   82 149 783 
indiana Michigan Power Co   64 541 929 
indymac iMsC Mortgage loan trust   43 331 862 
indymac iNDb Mortgage loan trust   24 040 349 
indymac index Mortgage loan trust   315 019 286 
indymac loan trust   4 089 421 
indymac residential asset backed trust   6 454 319 
iNG usa Global Funding trust   56 394 111 
ingersoll-rand Global Holding Co ltd   35 046 928 
integrys energy Group inc   24 265 208 
international business Machines Corp   254 410 776 
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Nustar Pipeline Operating Partnership lP   24 024 575 
Oakwood Mortgage investors inc   82 047 734 
Occidental Petroleum Corp   144 774 944 
Oglethorpe Power Corp   23 367 036 
Ohio Power Co   71 987 699 
Omnicom Group inc   31 615 056 
Oncor electric Delivery Co llC   145 694 232 
Oneok inc   33 828 886 
ONeOK Partners lP   159 761 011 
Opteum Mortgage acceptance Corp   83 334 861 
Option One Mortgage loan trust   53 221 877 
Oracle Corp   602 281 961 
Oregon state   17 324 402 
Origen Manufactured Housing   46 968 435 
Owens Corning   27 106 893 
Ownit Mortgage loan asset backed Certificates   4 253 969 
Pacific Gas & electric Co   363 240 149 
Pacific life Global Funding   32 394 177 
PacifiCorp   115 063 069 
Pactiv Corp   63 584 824 
Panhandle eastern Pipeline Co lP   18 336 722 
Park Place securities inc   8 193 892 
Parker Hannifin Corp   62 375 358 
Partnerre Finance a llC   42 586 420 
Peco energy Co   92 500 057 
Pennsylvania electric Co   45 260 874 
People’s Financial realty Mortgage securities trust   23 066 171 
Pepco Holdings inc   30 163 508 
Pepsi bottling Group inc   34 695 730 
Pepsiamericas inc   31 296 682 
PepsiCo inc/NC   104 850 518 
Pfizer inc   375 100 771 
Pharmacia Corp   63 436 346 
PHH alternative Mortgage trust   2 816 594 
PHH Mortgage Capital llC   5 341 218 
Pitney bowes inc   61 103 805 
Plains all american Pipeline lP / Paa Finance Corp   214 300 727 
Platinum underwriters Finance inc   29 720 625 
Plum Creek timberlands lP   90 484 787 
PMi Group inc/the   6 843 415 
PNC bank Na   126 360 685 
PNC Funding Corp   53 912 604 
PNC Mortgage acceptance Corp   92 897 842 
PNC Preferred Funding trust i   28 827 821 
PNC Preferred Funding trust ii   38 861 509 
Popular abs Mortgage Pass-through trust   42 027 145 
Popular North america Capital trust i   6 984 490 
Potomac electric Power Co   19 171 571 
Power Contract Financing llC   2 709 321 
PPF Funding inc   13 033 038 
PPG industries inc   46 407 786 
PPl Capital Funding inc   81 036 950 
PPl electric utilities Corp   31 202 818 
PPl energy supply llC   89 328 682 
Praxair inc   121 450 965 
President and Fellows of Harvard College   11 706 714 
Prime Mortgage trust   78 439 715 
Principal Financial Global Funding ii llC   60 644 488 
Principal Financial Group inc   25 989 716 
Principal life Global Funding i   69 502 581 
Principal life income Funding trusts   60 591 351 
Private export Funding Corp   27 109 351 
Procter & Gamble Co/the   320 521 130 
Progress energy inc   42 958 302 
Progressive Corp/the   55 088 489 
Prologis   117 216 979 
Protective life secured trusts   12 038 684 
Provident Funding Mortgage loan trust   50 441 503 
Prudential Financial inc   497 785 317 
Prudential insurance Co of america/the   42 058 257 
Prudential securities secured Financing Corp   7 324 068 
PseG Power llC   131 497 469 
Public service Co of Colorado   18 103 552 
Public service electric & Gas Co   105 999 282 
Public service New Hampshire Funding llC   1 316 656 
Puget sound energy inc   45 853 392 
Quest Diagnostics inc/De   43 954 772 
Questar Market resources inc   18 644 407 
Qwest Corp   36 221 066 
raaC series   499 501 
rabobank Capital Funding trust   31 344 294 
rampart ClO ltd   22 143 222 
realogy Corp   15 459 128 
realty income Corp   58 933 513 
regency Centers lP   55 442 437 
regions bank/birmingham al   26 897 094 
regions Financial Corp   23 227 903 
regions Financial Corp/Old   24 476 124 
reinsurance Group of america inc   87 982 280 
reliance steel & aluminum Co   87 609 304 
renaissance Home equity loan trust   56 971 956 

McGraw-Hill Cos inc/the   44 401 143 
McKesson Corp   106 388 633 
Mead Johnson Nutrition Co   28 677 688 
Medco Health solutions inc   139 721 314 
Medtronic inc   36 028 964 
Mellon Capital iii   20 936 918 
Mellon Capital iv   13 897 384 
Mellon Funding Corp   18 706 927 
Mellon residential Funding Corp   2 320 328 
Merck & Co inc   470 202 651 
Merrill lynch & Co inc   2 702 579 317 
Merrill lynch alternative Note asset   101 927 388 
Merrill lynch First Franklin Mortgage loan trust   5 032 811 
Merrill lynch Floating trust   32 965 049 
Merrill lynch international Ho   164 798 809 
Merrill lynch Mortgage investors inc   121 503 349 
Merrill lynch Mortgage trust   252 213 934 
Merrill lynch sa   82 404 048 
Merrill lynch/Countrywide Commercial Mortgage trust   225 289 838 
Merrill lynch/Countrywide Commercial Mtge trust   16 522 449 
Metlife Capital trust X   24 608 634 
Metlife inc   377 354 613 
Metropolitan life Global Funding i   605 434 780 
Mezz Cap Commercial Mortgage trust   34 648 515 
Michigan bell telephone Co   18 052 035 
Microsoft Corp   52 567 203 
Mid-state trust   18 669 747 
Midamerican energy Co   146 875 363 
Midamerican energy Holdings Co   364 729 082 
Midamerican Funding llC   30 820 346 
MlCC Mortgage investors inc   104 323 320 
Molson Coors Capital Finance ulC   44 302 244 
Money store Home equity trust/the   871 413 
Montpelier re Holdings ltd   60 435 567 
Monumental Global Funding ltd   224 909 373 
Mony Group inc   17 971 973 
Morgan stanley   3 620 847 944 
Morgan stanley abs Capital i   148 859 691 
Morgan stanley Capital i   469 232 475 
Morgan stanley Dean Witter Capital i   10 814 581 
Morgan stanley Home equity loan trust   32 187 560 
Morgan stanley iXis real estate Capital trust   5 079 394 
Morgan stanley Mortgage loan trust   189 403 869 
Mortgage Capital Funding inc   856 883 
Mortgageit trust   8 513 946 
Mosaic Co/the   31 119 501 
Motorola inc   77 964 895 
Motors liquidation Co   12 665 056 
MsDWCC Heloc trust   706 053 
Multi security asset trust   3 139 187 
Murphy Oil Corp   30 640 978 
Mutual of Omaha insurance Co   19 521 989 
Nabors industries inc   78 266 583 
National archives Facility trust   123 439 285 
National City bank/Cleveland OH   129 478 362 
National City Corp   63 400 367 
National City Credit Card Mast   25 866 121 
National Collegiate student loan trust   10 482 235 
National Fuel Gas Co   30 320 064 
National rural utilities Cooperative Finance Corp   274 126 426 
Nationwide Health Properties inc   118 903 901 
Nationwide Mutual insurance Co   131 468 269 
Natixis real estate Capital trust   5 881 632 
Navigators Group inc   26 620 640 
NbD bank Na/Michigan   25 246 403 
Nevada Power Co   50 522 075 
New Century Home equity loan trust   1 577 286 
New Cingular Wireless services inc   398 834 710 
New York City tax lien   118 082 
New York life Global Funding   117 053 476 
New York life insurance Co   27 148 717 
New York st urban Dev Corp rev   14 073 272 
Newmont Mining Corp   97 946 481 
News america Holdings inc   172 676 802 
News america inc   402 310 811 
NGPl Pipeco llC   90 745 145 
Niagara Mohawk Power Corp   58 183 655 
Nisource Finance Corp   101 417 980 
Nomura asset acceptance Corp   24 934 632 
Nomura asset securities Corp   78 466 821 
Nordstrom inc   69 593 646 
Norfolk southern Corp   161 221 108 
Northern Natural Gas Co   115 118 467 
Northern states Power Co/MN   44 381 125 
Northern trust Corp   1 333 386 
Novastar Home equity loan   37 008 111 
Nscr trust   2 888 402 
Nstar   22 618 885 
Nstar electric Co   30 749 318 
Nucor Corp   65 699 493 
Nustar logistics lP   111 256 341 
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Country association according to Ftse (the benchmark provider for equities). if a company is not in the benchmark, the country of incorporation is listed.

time Warner Cable inc   621 880 106 
time Warner Cos inc   9 248 679 
time Warner entertainment Co lP   244 707 467 
time Warner inc   661 955 765 
tJX Cos inc   33 981 193 
toledo edison Co/the   50 583 658 
toll brothers Finance Corp   27 918 713 
tosco Corp   108 027 521 
transocean inc   20 020 061 
travelers Cos inc/the   317 369 134 
trizecHahn Office Properties   24 009 845 
turner broadcasting system inc   29 785 124 
twin reefs Pass-through trust   85 497 
tyco electronics Group sa   62 703 480 
tyco international Finance sa   62 180 848 
tyco international ltd / tyco international Finance sa   11 348 794 
ubs Preferred Funding trust v   67 413 277 
uFJ Finance aruba aeC   166 245 473 
union bank Na   41 318 793 
union electric Co   80 145 350 
union Pacific Corp   233 256 253 
unionbanCal Corp   29 160 561 
united Parcel service inc   68 147 448 
united states Cellular Corp   22 407 849 
united states steel Corp   1 386 011 
unitedHealth Group inc   346 617 863 
unitrin inc   37 741 981 
universal Health services inc   73 647 431 
us bancorp   83 778 808 
us Central Federal Credit union   144 639 518 
us treasury    107 703 227 631 
usb Capital iX   37 575 342 
usb realty Corp   14 197 756 
valero energy Corp   310 332 416 
valor telecommunications enterprises Finance Corp   27 010 307 
valspar Corp   60 441 853 
vanderbilt Mortgage Finance   13 728 549 
verizon Communications inc   627 750 189 
verizon Florida llC   109 645 363 
verizon Global Funding Corp   165 888 297 
verizon New england inc   66 643 579 
verizon New Jersey inc   59 646 286 
verizon New York inc   56 782 505 
verizon Pennsylvania inc   30 532 101 
verizon virginia inc   83 135 516 
vF Corp   24 646 587 
viacom inc   292 021 702 
virginia electric and Power Co   199 363 828 
vulcan Materials Co   60 129 631 
Wachovia asset securitization inc   134 145 
Wachovia bank Commercial Mortgage trust   624 404 298 
Wachovia bank Na   701 621 558 
Wachovia Capital trust iii   80 594 710 
Wachovia Corp   1 654 941 918 
Walgreen Co   11 683 413 
Walt Disney Co/the   88 218 842 
WaMu asset-backed Certificates   8 011 802 
WaMu Commercial Mortgage securities trust   8 282 272 
WaMu Mortgage Pass through Certificates   1 313 708 289 
Washington Mutual alternative Mortgage Pass-through Certificates   63 364 571 
Washington Mutual asset-backed Certificates   1 511 802 
Washington Mutual bank / Debt not acquired by JPMorgan   1 627 007 
Washington Mutual MsC Mortgage Pass-through CtFs   26 333 705 
Washington Mutual Preferred Funding Delaware / Not acquired by JPMorgan  3 032 820 
Washington Mutual Preferred Funding llC / Not acquired by JPMorgan   1 195 798 
Waste Management inc   203 787 958 
Watson Pharmaceuticals inc   36 225 295 
Weatherford international ltd   152 821 976 
WellPoint Health Networks inc   15 975 469 
WellPoint inc   277 237 529 
Wells Fargo & Co   807 100 159 
Wells Fargo alternative loan trust   52 630 768 
Wells Fargo bank Na   450 790 553 
Wells Fargo Capital X   48 966 724 
Wells Fargo Capital Xiii   23 536 393 
Wells Fargo Capital Xv   23 314 655 
Wells Fargo Financial Canada Corp   91 512 313 
Wells Fargo Home equity trust   27 998 548 
Wells Fargo Mortgage backed securities trust   1 792 556 897 
Western union Co/the   195 859 387 
Whirlpool Corp   19 393 370 
White Mountains re Group ltd   21 675 079 
William street equity llC   380 113 440 
Williams Cos inc/the   15 621 019 
Willis North america inc   132 239 078 
Wisconsin electric Power Co   14 634 223 
Wisconsin energy Corp   25 937 431 
Wisconsin Power & light Co   19 016 617 
WM Covered bond Program   5 089 670 589 
Wr berkley Corp   25 242 020 
Wyeth   579 142 248 

republic services inc   29 831 356 
residential accredit loans inc   878 272 053 
residential asset Mortgage Products inc   74 629 333 
residential asset securities Corp   57 848 352 
residential asset securities NiM Corp   54
residential asset securitization trust   83 944 032 
residential Funding Mortgage securities i   536 097 093 
residential Funding Mortgage securities ii inc   1 525 530 
residential Funding securities llC   4 937 027 
rohm and Haas Co   60 060 917 
roper industries inc   68 078 115 
rPM international inc   36 296 705 
rr Donnelley & sons Co   220 500 084 
ryder system inc   35 799 762 
saCO i inc   254 530 
safeway inc   75 434 944 
sallie Mae   63 776 338 
salomon brothers Mortgage securities vii inc   43 485 693 
san Diego Gas & electric Co   23 610 819 
sara lee Corp   129 138 021 
saxon asset securities trust   54 854 240 
sb Finance trust   4 031 
sba CMbs trust   29 533 043 
sbi Heloc trust   12 030 802 
sCaNa Corp   62 670 520 
schlumberger technology Corp   76 220 644 
schwab Capital trust i   28 797 734 
science applications international Corp   12 490 065 
seaCOr Holdings inc   64 796 156 
sempra energy   123 758 829 
sequoia Mortgage trust   3 749 578 
serpentine unlisted Fund   276 301 246 
ses Global americas Holdings GP   30 938 381 
sG Capital trust iii   73 626 994 
sG Mortgage securities trust   40 050 648 
sharp sP i llC Net interest Margin trust   24 346 
simon Property Group lP   406 892 602 
slC student loan trust   21 642 101 
slM Corp   867 801 868 
slM student loan trust   3 455 776 
smart Home reinsurance ltd   34 959 286 
sonoco Products Co   12 483 868 
soundview Home equity loan trust   114 725 370 
source Gas llC   36 726 520 
south Carolina electric & Gas Co   20 302 731 
southeast supply Header llC   18 017 532 
southern California edison Co   245 648 003 
southern California Gas Co   31 264 966 
southern Co   50 073 779 
southern Copper Corp   55 747 739 
southern electric Power Distribution PlC   33 896 528 
southern Power Co   30 936 632 
southwest airlines Co   74 476 143 
southwestern electric Power Co   23 907 972 
sovereign bancorp inc   23 813 023 
sovereign bank   79 991 576 
sovereign Capital trust vi   9 477 114 
specialty underwriting & residential Finance   28 731 411 
spectra energy Capital llC   174 247 236 
st Jude Medical inc   59 490 118 
stanCorp Financial Group inc   55 275 556 
stanley Works/the   25 559 981 
staples inc   10 189 938 
state street bank and trust Co   30 580 292 
state street Capital trust iv   4 775 263 
state street Corp   42 076 448 
stingray Pass-through trust   7 143 823 
structured adjustable rate Mortgage loan trust   488 112 812 
structured asset investment loan trust   145 031 207 
structured asset Mortgage investments inc   165 071 905 
structured asset receivables trust   20 286 342 
structured asset securities Co   10 511 233 
structured asset securities Corp   311 338 399 
sunoco inc   35 298 562 
suntrust bank/atlanta Ga   49 910 894 
suntrust Capital viii   28 011 575 
surgical Care affiliates inc   294 727 
swiss re solutions Holding Corp   57 322 271 
swiss re treasury us Corp   207 983 701 
symetra Financial Corp   32 542 707 
target Corp   422 554 765 
tbW Mortgage backed Pass through Certificates   7 092 084 
tCi Communications inc   51 068 410 
tD ameritrade Holding Corp   34 460 650 
teachers insurance & annuity association of america   59 881 856 
tennessee valley authority   430 899 862 
terwin Mortgage trust   22 096 072 
texas eastern transmission lP   52 020 782 
thermo Fisher scientific inc   34 335 854 
tiaa Global Markets inc   60 926 952 
tiaa seasoned Commercial Mortgage trust   73 162 903 
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Country association according to Ftse (the benchmark provider for equities). if a company is not in the benchmark, the country of incorporation is listed.

Xcel energy inc   70 149 757 
Xerox Corp   321 270 797 
Xl Capital ltd   314 669 040 
XtO energy inc   326 229 968 
Yale Mortgage loan trust   4 236 240 
Yum! brands inc   384 664 107 
Zimmer Holdings inc   28 441 408 
iNTERNATiONAL ORgANisATiONs
african Development bank   273 112 910 
asian Development bank   487 542 258 
Corp andina de Fomento   89 526 198 
eurofima   1 252 921 750 
european Community   703 350 663 
european investment bank   21 699 755 039 
inter-american Development bank   265 776 444 
international bank for reconstruction & Development   1 111 858 771 
Nordic investment bank   778 909 923 


