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good o000 | BTPS 6% 340,000 115,098.22 50,673,978 [05,030.03 50,005,520 6.0 2030/5/0 .95
aoog good | BTPS 5% 350,000 04,037.40 49,480,909 04,002.56 49,043,989 5.0] 2002/2/0 0.87
0ood 0000 | FRANCE O.A.T. 5.5% 800,000 04,340.22 | 004,720,800 04,243.49 003,947,987 5.5| 2007/00/25 | 4.35
ogog 0000 | FRANCE O.A.T. 8.5% 200,000 119,080.80 38,063,623 18,900.42 37,802,845 8.5| 2009/00/25 | (.44
0ood 000 NATEXIS BANQUE 7% 370,000 00,800.83 43,703,774 00,724.05 43,379,383 7.0] 2005/00/04 | 0.66
oo 0000 | DUTCHTSY CERT 0% 2,000,000 03,029.07 | 262,580,482 03,029.07 262,580,482 00 | _2004/7/30 | 00.03
good 0000 | SPANISH GOV'T 4.2% 400,000 13,327.96 53,300,840 [03,095.60 52,782,406 4.2| 2003/7/30 | 2.02
oood O0OO0O0 | BELGIUM KINGDOM 4.25% 400,000 [13,335.48 53,340,926 003,208.00 52,832,033 4.25| 2003/9/28 | 2.02
oood 000 SCA COORD CENTER 5375% 220,000 14,039.30 30,886,496 [03,955.07 30,700,060 | 5.375| 2007/6/25 | 0.07
aoog 0000 | UK TREASURY 7.25% 300,000 20,224.02 63,672,387 20,020.60 63,360,859 7.25| 2007/02/7 | 2.42
good 0000 | UK TREASURY 4.25% 160,000 118,000.06 28,960,099 07,778.38 28,445,408 4.25| 2032/6/7 .09
aoog goao MIDLAND BANK PLC 8625% 700,000 00,572.84 80,009,920 00,522.00 80,654,826 | 8.625| 2004/02/05 | 3.08
0ooo 000 LEHMANBROS PLC6.95% MTN 200,000 19,656.44 39,302,880 19,639.35 39,278,707 6.95| 2004/6/22 | 0.50
oodogd | oggdn | SWEDEN GOVT 8% 2,500,000 [,664.00 40,602,504 11,648.58 40,204,605 8.0| 2007/8/05 | 0.57
goiooo jood NORDBANKEN (STEP) 200,000 13,900.68 27,823,370 [03,860.28 27,720,573 6.0| 2000/02/03 | 0.06
00000 Jgooo | KINGDOM OF DENMARK 8% 1,500,000 [1,955.85 29,337,790 11,945.60 29,084,250 8.0| 2006/3/05 | 0.00
ooooooo jogd NATL AUSTRALIABK 8.6% 300,000 [13,660.24 40,980,745 [03,308.80 39,956,443 8.6]_2000/5/09 | 0.53
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