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561,547 580,641

573,885,091 386,292,580
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IPRINEMNA $ 1,008,674 42,385 995,608 64,489

R 89



FERERERAT -

P e | ook @saweR)

IR X 2.50% 2.50%
FERRR 2.00% 2.00%
RNSEETEEREE 2.50% 2.50%
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RERRBE (BX) Fi (337,158) 393,947
BN D TEIEFTSIRF i 309,916 (555,005)
SRR e Y 41,056 =
H 125 25,889
IEEFTSIRA T $ (45,938) (207,524)
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(2) TREMRNBEERMISARKRER - AIMMSERRATEE - aBMBERITHS SR - BIMGETAGST -
PR GETERRR{AEMISSHEERSMEREIER » ALUGSIREBRIENA—H - DITERAIIFIRE  {
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g9 B %A

B LSRR




_

9&11&@&11@%?%% $ 67,300,788 63,105,008 18,556,158 23,001,942 171,963,896
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BHEESMEE - FRE - - - 64,769 64,769
HEEIHREMNEE - FAF - - - 1,389 1,389
DI AN 82 SREE — JFRE - - - 11,092 11,092
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- 928,303
- 406,058

1. WRREERE « RERRERIBE - WEURBFZIBL LR B LERHIZSIBER

(1) BRREERE

9,748,139
477,684
1,085,289
198,030
928,303
406,058

. SEEABER R SBERLER (%) fRIERIE ﬁﬁ%ﬁ

ES V=] E LE| & LE| BER(%)
o iE R 7,939,804 396,848,583 2.00% 3,416,979 43.04%
ZRl E OE R 3,894,704 1,058,732,903 0.37% 5,160,216 132.49%
FEIREEE 5,405,299 387,386,494 1.40% 2,222,364 41.11%

. REF = - - . _
gam 1)\ ZERUE R ERR 318,275 14,571,752 2.18% 320,349 100.65%

&)

g & K 890,546 61,991,947 1.44% 382,449 42.95%
e 2,683,875 139,215,979 1.93% 1,351,233 50.35%
MEREREET 21,132,503 2,058,747,658 1.03% 12,853,590 60.82%
SEEAIRER FEUIRFR SEEAIRER B ERIE RIERIE

£ L BR EE EE3R (%) £ ] BER(%)

SRR 5,730 1,134,820 0.50% 10,635 185.60%
BRI EUIR NGRS 275 - 1,139,497 = 3,418 5

97.12.31 (EEIEEER)

BEAER R B SBERLER (%) BRI E@%E

ES LT VA= £ %8 = | BER(%)
i 5,993,948 391,147,404 1.53% 2,620,426 43.72%

TR OmOE R 4,912,250 1,042,827,253 0.47% 4,488,539 91.37%
FEIRHERN 6,386,009 361,339,108 1.77% 2,378,736 37.25%
. REF . - - - _
gam \EEFEREM 436,734 17,820,177 2.45% 396,861 90.87%

N vA)

g & &8 1,052,522 58,142,221 1.81% 424,656 40.35%
e 2,476,296 128,466,677 1.93% 1,363,376 55.06%
NEIET =T 21,257,759 1,999,742,840 1.06% 11,672,594 54.91%
SEEAIRER FEUTIRFR SEEARER B ERIR EIERIR

& % B LEER (%) & | BEX%)

SRR 8,693 1,158,361 0.75% 14,606 168.02%
HEBRIE 2 EUIR R BB 75 - 1,298,819 - 3,896 -
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BETTRMBLIESESE -

ERERERRIERERNTEFET R HNBEER (I0) 5 09440010950 SRR EIFEERF « RE -~/ ELEER

e

7N OHEERL TN (RIS3E TEEERER [REF) - VVENEREN CEMERERIERRIHESHEN » T2ER
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 EEREZBBIRIEF RN EF TR NBEEER (1) 55 094000494 SRXIETE - (REUIRSERNRIG R DEENE

e HE=1BRA » SUEEEARGR ©

ERFEBBINIRTERERESENER  BUIRFUR EAREISER o

(2) Z3UHREHEARIFNS B HAFE U RN

I - TEBFT

ZIiaty | BEIERAHE | BIEREH ZE3HRaEAE
PRERIBERER | WOORFKIBERER | DNFRABERER WIIRFRIRERER

SEBBEEROETZRBIREEE 8,495 - 10,758 =
BRBERNREBEDRROETHR 136,769 2,104 20,044 =
&5 &t 145,264 2,104 30,802 =

(3) ZERARERIE

B MTEEEBET %

S AT EEEEHETER) BEREE e )

1 SESE —EmMRERERE 42,358 17.61
2 e - EBRRmE 40,356 16.78
3 —HEMRR T RIS 29,453 12.25
4 —EmRERREE 22,344 9.29
5 Elﬂﬁﬁj EXAEBRISHE 19,981 8.31
6 FOERE — HEMRIR T RIEEE 18,684 7.77
7 H——BEX 13,932 5.79
8 TEAEPE —HRlhTTE 10,821 4.50
9 S — Mz 10,508 4.37
10 IRER — i 9,774 4.06
AT LB TER B e ()
1 o - BERlm%E 45,311 20.24
2 S ERRERHEE 43,097 19.25
3 TE-NEMHRTHRIEE 36,995 16.53
4 i - EXEEREE 31,672 14.15
5 RE—EMRERE 21,687 9.69
6 RERE - NEMBRITH RS 19,683 8.79
7 fi——SEX 15,518 6.93
8 XA — HBRERIEEE 12,189 5.45
9 ErEfhE — Az 11,058 4.94
10 TORIE — TRl T 10,699 4.78
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CREHRE P RERGENT - LB NEETE A+ AEEREFTE  EXREPRBEREES » ESERE
ECRESHEFLUBPEINEIIR » W M) 01 T132E)) 2751NEE [MART (NEE) REERREETFREE] 58
EEEX - BREHZEBERRESAEZITFRER » ITRBKESEIITREEDBEIE Ml 21TF2E -

T EEEERIENS [2EESREGIRDERLATEESS CHESERRRRE ) £/ RIERS

= RISMERERESIEND (BIEEOME « BORE - 3538 » 352 BN fB1E - BUGESRE « Pl i - BRI RIE - Bl

FIR) ~ EAER « EEREZBIIRNER « BN REFRRENREFESTE -

2. BE -  BEREEEBERNEECZRIGEEENEN : FBFFMED (Hh) -

3. FIWEJEENYRBREIFIIER ERFFIIFER
E 19 E IR (%) Ei9fE FIFIE (%)

ZEEE
BHERITEZE $ 158,243,672 1.25 158,137,960 2.28
FHRTT 1,125,584,864 0.72 640,658,855 2.02
TREE 163,700,926 244 187,821,011 3.25
FREE ~ BRIR R MGRHEER 1,980,430,190 1.68 1,974,798,106 3.12

TERE
ESEEES 10,502,497 - 12,984,027 -
AT R 185,364,481 0.51 217,817,458 2.07
SEEATERR 217,120,068 0.10 179,240,450 0.54
SEHREEEN 608,085,352 0.64 378,091,857 1.36
RSN 1,506,283,864 1.84 1,338,061,939 3.13
EREI 618,302,478 1.25 536,787,854 2.98
NETEZ 219,369,234 0.34 230,896,009 0.81

21 POERUEF BRI EZAEREERISBEERTIIRENE -

52 - RIIGERAIT [IRITHF) BH -

4. FIRBURIEER

NERPRTEEEBEDTR (FTEH)
EREN+N\F+ZB=1+—H

o1 130 % () 191 XE 1% (2

NEBURTEE $ 1,649,857,006 1,177,829,812 113,479,353 - 2,941,166,171
NEFRTEE 363,226,669 2,384,891,335 223,120,808 - 2,971,238,812
AR BURRIEER ] 1,286,630,337 (1,207,061,523) (109,641,455) S (30,072,641)
2 & 242,387,244
MERPRTEERSELR (%) 98.99
FERERRE TR EHSBEEER (%) (12.41)
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REA+TEFE+ZB=+—H

FRPRMEE  $ 1,355,929,976 1,210,165,619 96,956,678 - 2,663,052,273
MR &R 343,727,421 2,023,111,444 350,447,148 - 2,717,286,013
MZEBURIEERO 1,012,202,555 (812,945,825) (253,490,470) - (54,233,740)
e = 230,669,037
FERFBMEERSELE (%) 98.00
FRFURMERCOETRBLEER (%) (23.51)

—  FRAEBRITREAND IENZEND (RSN 28 -
H s AIRHRTEERBERERNGINAZIREHTRIENEERTEEE -
= FUSRBURIERO = MIRBURITEE - A RGBT E(E -
M IR EERBEER =N RFBEEE ~ AIXPREEE (BB RERITEERETRFRITEER) -
R FREURIEER O EDSELL R = R REURITRR ] ~ 1$(E -

NERPRTEEEBEDNR (F8)

REIN+N\FE+"B=+—H B : ZE&FT
*UX@Z”@éE 13,795,679 2,977,295 2,019,735 623,257 19,415,966
FEFRTEME 14,548,326 3,274,131 1,566,794 64,430 19,453,681
FZR BRI (752,647) (296,836) 452,941 558,827 (37,715)
B (35,154)
NEFRTEEREERELR (%) 99.81
FEBURTEROBIRMELLZR (%) 107.29

EEN+TCE+"B=1+—H

NEENTEE $ 11,447,791 1,914,005 1,277,147 895,286 15,534,229
MEETEE 11,136,518 2,873,090 1,547,171 130,058 15,686,837
HZGURIEER 311,273 (959,085) (270,024) 765,228 (152,608)
I (E] (154,569)
NEHRTEERSBIER (%) 99.03
MEERIEROMSBELER (%) 98.73

H—  IRFIBRBOREADOTHE - BESMERDITRENDMIBEIZECRE  TREVEEERVEREES -
T AR EEREERIEENGEANS SN RS TR ENEERVEEE -

= FUSRBURIERO = AR BRI EE — FIREBIERE

M IR EERESEER =FRFBIEE - AIXHRTEEE (EESAREBIEERETRERITRRE) -

A FUIRBURITHROBSELL R = A RFURITERO + 5B

5. F BN HHBERNT
FEHE
H# (JPY) 3,017,016 1,049,922 H%E (JPY) 3,041,756 1,102,637
%% (USD) 30,912 994,625 = (USD) 27,363 896,795
&K#% (GBP) 18,407 952,301 g% (GBP) 18,676 883,732
AEH#E (CNY) 113,771 536,191 ARH#E (CNY) 112,184 538,023
#N% (SGD) 15,099 346,128 #TIN% (SGD) 14,718 335,141

H— TENERITERE—RI%  BUSERSZADE -
T EENES MRS RSN IBEE
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6. EFIEET] - EERBBEZEIMDN
(1) EFgE

B %
BE 97.12.31 (F|BEIZZBERD)

R OAl 0.23 0.25

I TR =R
LI wmo# 0.22 0.24
R OAl 3.70 3.60

;"’ EE: SR
s Rl B o® 3.50 353
il 7 X 26.98 30.15

H— EERMER=RA (&) B - HIEE -

HIPERMER=RA (&) B - FIBRE-

= EmR=REEE - PN -

M REBERREEFT AR EXSELOEE -

A ARREZZBEENET)  RERFRAEHTUFRRR -
(2) BEEEEZEHADT

2R HRHARRIEE D TR
EBEN+N\F+_B=1+—H

& = EEEIHARREREAR 2R
-

TEZRHESZMA  $3,708,126,774 740,472,473 486,333,797 282,170,650 273,016,215 1,926,133,639
TEH|HET M  4,283,223,732 503,243,869 494,657,653 493,963,038 1,112,494,845 1,678,864,327
HAEBERC (575,096,958) 237,228,604  (8,323,856) (211,792,388) (839,478,630) 247,269,312

RENHTCEFE+"B=1+—H

a gt EEEIHARFER AR 2R
S S

FTEZHHELMA  $3,283,298,908 559,060,939 519,085,732 413,278,448 348,120,707 1,443,753,082
FTEIRED AL 3,611,239,759 410,912,286 411,965,424 424,200,921 937,159,046 1,427,002,082

HARRER ] (327,940,851) 148,148,653 107,120,308 (10,922,473) (589,038,339) 16,751,000
i ARESROREANDSTRIENZBE D (RSNB) 288 -

ERFIRRERIEE DR
EENA+N\F+_R=1—H

& = EEEIHARREREAR 2R
-

FEHMESRA $ 16,390,375 6,302,312 4,369,693 2,635,455 1,962,368 1,120,547
FTEIHEDSRE 16,351,558 10,122,855 2,506,197 1,776,354 1,553,742 392,410
HARBIR ] 38,817  (3,820,543) 1,863,496 859,101 408,626 728,137

EEN+EE+-R=1t—H

& =t EEEIHAR R EREAE 2R
E'”

FTEIEESRA $ 12,374,295 4,817,199 3,640,140 1,491,537 1,327,151 1,098,268
FTEIES ML 12,342,139 5,845,428 3,288,559 1,369,376 1,540,068 298,708
HAEBER 32,156  (1,028,229) 351,581 122,161 (212,917) 799,560

i ARMERBT - BNDTBREESREBOITEIERCEER  RIFSERR - BRIREZERER - RIIREDTRIER
(MEEBTTBREEE » BSARES) °
HT BN BEELRITEERBEE O TULE - BEEABITIEBEENR -
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(=) BXEREM

FE
97.12.31
arIEE
5 EEF 176,553,821 168,816,958
5 EoEEA 3,372,828 4,085,560
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* @EEs 179,926,649 172,902,518
- =% 1,425,665,616 1,415,152,755
m - REEREE = -
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aEms(t, 3,073,045 3,360,326
8 - HAEIES 47,894,250 44,805,525
R EHE S R IE TR - =
T thé %E |FAEHER
= EEEEE - -
= £53 36,162,738 23,653,475
g AR REMERLE - B
MERIBT S EEE 1,512,795,649 1,486,972,081
EREEX 11.89% 11.63%
EHEAHRABEBEELLLEK 11.67% 11.35%
B HEEANHRABEEEZLLEK 0.22% 0.28%
BEFEEANHRABEEEZLLEK = =
EERRASEEEL XK 1.16% 1.25%
H— AREEEANNEARNEEERK RTESERESERE) B [HIOESARARNEESHESARERER ) 2RTE
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T FERKRMEIEYITHR CHESEER  FFEMBRARSESAR LN  BIZNEEN —FEECETEEX -
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3. BEMEER=-8EEL NEERITEERLE -

4. FREALARTEEC MR =584 IIERRITEERE -

5. B HEALRRIBE LR =8_"8EX IIERZITEERE -

6. B=REAHRERITBEEZ LR =FE=80EL IERRITEERE -
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I ARIREE—SRE=SFUBREERTHE -

(=) AMIRREN+TTCENRI I HEZERRERREZRDERATZLEEREEBER/FRITRIDERL
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ZEBRERBEEN T N\FEEBERRZTELL - SN TTEFEEERENEENTER - EpBREHMIF
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(1) REURERPHEIEEZ AN EEERBRRIEMKTBMBAIT

1.EESER

B : FEETT

RNERMEER
| 981231 | 97.12.31 (BEITEEH)

RENERE $ 10,874,978 11,927,740
NP EBEBESIIABGCEHEE 70,554,036 39,023,254
FEULERIE — /558 15,440,900 16,749,386
HEERIRHERNEE — 28 36,974,557 30,382,274
BEEEE-$8 9,123 7,583
W EE - 28 2,111 2,891
HithEE — /9% 26,550,512 28,064,838
BERE $ 160,406,217 126,157,966
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97.12.31 (E|BEHEER)
NEEBEBEEIIABTCEHEE - 15,591
NN 47,046 34,118
Hithefs 160,359,171 126,108,257
BEfEiEeE 160,406,217 126,157,966
EEREEELIREE $ 160,406,217 126,157,966
2 18R

R 1,069,982 1,523,787

MRAN U
FEEPER 5,266 (17,809)
NEEBBEFIIAETCEHEERBSBEM 21,345,926 (19,071,275)
RIBE 172,682 (348,478)
Hith3ER B985 (22,462,168) 18,044,566
P U 131,688 130,791
RIRER 730 =

=ES= {2
FAAZEH 113,963 112,869
NERERER 3,424 3,254
HihEBREEER 13,571 14,66
130,958 130,791
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(7N) RO ELHREEIFICEEEBRRIEMFRPMBUT -
1. BEBER
BT FIEETIT
| 81231 | 971231 (RAHEER) |

RERNERE $ 28,136,450 42,492,781
BRRITRIMEIRTEIZE 1,248,000,974 996,241,280
RNEEBESIIABTCEHMEE 21,569,407 33,178,259
MELOESRIESKE 368,349 298,262
FEWGRIE — /%8 75,858,731 86,887,472
BAER R GR — /P ER 2,045,894,068 1,988,070,246
HREESMEE - P58 142,009,713 155,491,586
HEZRIIEE/MEE — 198 884,846 1,436,161
BRI A IR E — 159288 29,815,276 26,959,682
HihEmEE — 198 68,496,647 67,326,090
BEEEE-—$8 78,465,754 79,945,924
B EE 28 1,105,385 1,223,267
HihEE — 9% 16,442,812 16,615,790
BEMRET $ 3,757,048,412 3,496,166,800
RITRIFITEIZEFR $ 204,950,860 181,489,738
NEEEEHIINES EZREE 4,535,308 5,986,684
WELESRESEE 5,486,934 19,217,840
JiNEINE] 58,514,918 63,867,689
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| e23 | or1231 (BHEEEM)
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BARE 110,062,555 110,063,016
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16,924,532 17,536,153
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HIREEREE
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. RIEHENELE—HE:
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fﬁ%&fﬂ;ﬁﬁﬁ $ 27,164,570 10,874,978 931,754 40,126 - 39,011,428
BRI ERI TR 1,248,000,974 - - - - 1,248,000,974
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WEOZSRESRE 368,349 - - - - 368,349
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BRI IGR — 1958 2,045,894,068 - - - - 2,045,894,068
HHHEEHEE - /58 142,009,713 - - - - 142,009,713
HEERHEMEE - 884,846 36,974,557 - - - 37,859,403
B A IR E — 1988 29,815,276 - - - - 29,815,276
HiEMEE 9% 68,496,647 - - - - 68,496,647
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EEREEESEE $ 3,755,956,538 160,406,217 4,373,107 892,661 (30,576,871) 3,891,051,652
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BERE $ 3,495,630,577 126,157,966 3,942,971 838,311  (32,190,362) 3,594,379,463
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5,986,684 15,591 = = - 6,002,275
19,217,840 - - - - 19,217,840
62,142,228 34,118 1,229,508 495,953 = 63,901,807
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51,776,142 126,108,257 2,239,402 76,658  (32,190,362) 148,010,097
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EXtEmET - REES LERETERRK
98 F 12 H31H

{7 - =BFT

IEE (55 1) 2P R [RIBEIZ IRES%E
SISO R 113101 ATBESBIIA B2 SHE
(ABCP) & ) 2,249,145 25 2,249,170
AEEEZE (REAT) 145600 fBitHETMEE - IR 10,000 (146) 9,854
AEEEZE (REAT) 145800 FFEZRIHEEMEE - IEAD) 35,288 35,288
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3-1. KKRF 2005-1X 1AFRN (USG6267NAA57) EEMZBBHAINT :

ALTRIA GROUP INC 100,000,000.00 | Senior Unsecured

AMBAC FINANCIAL GROUP INC 100,000,000.00 Senior Unsecured U.S.
AMERICAN AXLE & MANUFACTURING INC 100,000,000.00 Senior Unsecured UsS.
AMERICAN EXPRESS COMPANY 100,000,000.00 | Senior Unsecured us.
ARCELORMITTAL 100,000,000.00 Senior Unsecured Luxembourg
AUTOZONE INC 100,000,000.00 | Senior Unsecured uUs.

BANK OF AMERICA CORPORATION (SUB) 125,000,000.00 Subordinate u.s.
BEAZER HOMES USA INC 100,000,000.00 | Senior Unsecured uUs.

BELO CORP 100,000,000.00 Senior Unsecured U.S.
BERKSHIRE HATHAWAY INC. 50,000,000.00 | Senior Unsecured u.s.

BOYD GAMING CORPORATION 100,000,000.00 | Subordinate uUs.
CAPITAL ONE FINANCIAL CORPORATION 100,000,000.00 Senior Unsecured u.s.

CBS CORP. 100,000,000.00 | Senior Unsecured Us.
CENTEX CORP 100,000,000.00 Senior Unsecured U.S.
CENTURYTEL INC 100,000,000.00 | Senior Unsecured u.s.
CHESAPEAKE ENERGY CORP 100,000,000.00 | Senior Unsecured us.
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CIBA SPECIALTY CHEMICAL HOLDING INC.
CITIGROUP INC. (SUB)

CITIZENS COMMUNICATIONS CO

CLEAR CHANNEL COMMUNICATIONS INC
COMCAST CABLE COMMUNICATIONS
CONSTELLATION BRANDS INC
COUNTRYWIDE HOME LOANS INC

COX COMMUNICATIONS INC

DARDEN RESTAURANTS INC

DEUTSCHE TELEKOM INTERNATIONAL

DIRECTV HOLDINGS LLC/DIRECTV
FINANCING CO

DSG INTERNATIONAL PLC

EL PASO CORP

FEDERATED DEPARTMENT STORES INC
FORD MOTOR CREDIT CO
FRANCE TELECOM SA

GANNETT CO INC
GEORGIA-PACIFIC CORP
GLENCORE FINANCE EUROPE SA
GMAC LLC

GOLDMAN SACHS GROUP INC
HARRAH'S OPERATING CO INC
HILTON HOTELS CORP

HSBC FINANCE CORPORATION
IAC/INTERACTIVE CORP

IKON OFFICE SOLUTIONS INC
ISTAR FINANCIAL INC

J. C. PENNEY COMPANY, INC.

J.P. MORGAN CHASE & CO. (SUB)
LIBERTY MEDIA CORP

LIMITED BRANDS, INC.
LOUISIANA-PACIFIC CORP
MARKS & SPENCER PLC
MARRIOTT INTERNATIONAL INC
MARSH & MCLENNAN COS INC
MBIA INC

MBIA INSURANCE CORPORATION

MCDONALD'S CORP
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100,000,000.00
125,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00

100,000,000.00

100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00

100,000,000.00

Senior Unsecured

Subordinate

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Subordinate

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Subordinate

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Switzerland
u.s.

u.s.

u.s.

u.s.

u.s.

u.s.

u.s.

u.s.
Germany

us.

United Kingdom
u.s.

u.s.

uU.s.
France
u.s.

u.s.
Switzerland
u.s.

u.s.

u.s.

u.s.

u.s.

u.s.

u.s.

u.s.

u.s.

u.s.

u.s.

u.s.

u.s.

United Kingdom
u.s.

uU.s.

u.s.

u.s.

uUs.



MDC HOLDINGS INC
MEADWESTVACO CORP
MERRILL LYNCH & CO INC
MGM MIRAGE

MOTOROLA, INC.

NORBORD INC

NOVA CHEMICALS CORP
OFFICE DEPOT INC

OLIN CORP

OMNICARE INC
RESIDENTIAL CAPITAL CORP
SBC COMMUNICATIONS INC
SEALED AIR CORP

SIMON PROPERTY GROUP LP
SLM CORPORATION
SOUTHWEST AIRLINES CO
STANDARD-PACIFIC CORP

STARWOOD HOTELS & RESORTS
WORLDWIDE

SWISS REINSURANCE COMPANY
TARGET CORPORATION
TEMPLE-INLAND INC

THE BEAR STEARNS COMPANIES INC.
THE HOME DEPOT, INC.

TIME WARNER INC

TOLL BROTHERS INC

TRW AUTOMOTIVE INC

TXU ENERGY CO LLC

TYSON FOODS INC

UNITEDHEALTH GROUP INCORPORATED
UST INC

VODAFONE GROUP PUBLIC LIMITED
COMPANY

VORNADO REALTY LP

WACHOVIA CORPORATION (SUB)
WELLS FARGO & COMPANY (SUB)
WEYERHAEUSER CO

XL CAPITAL LTD

YUM! BRANDS INC 8 7/8 04/15/11
ZURICH INSURANCE COMPANY (SUB)

Totals: 92

100,000,000.00
100,000,000.00
150,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00

100,000,000.00

100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00

100,000,000.00

100,000,000.00
125,000,000.00
125,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00

9,300,000,000.00

Senior Unsecured

Senior Unsecured

Subordinate

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Subordinate

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Subordinate

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Senior Unsecured

Subordinate

Subordinate

Senior Unsecured

Senior Unsecured

Senior Unsecured

Subordinate

u.s.
u.s.
u.s.
u.s.
u.s.
Canada
Canada
u.s.
u.s.
u.s.
uU.s.
u.s.
uU.s.
u.s.
uU.s.
u.s.
u.s.

Us.

Switzerland
uU.S.
uU.s.
u.s.
u.s.
u.s.
u.s.
u.s.
u.s.
u.s.
u.s.
u.s.

United Kingdom

u.s

u.s.
u.s.
u.s.
Bermuda
u.s.

Switzerlan
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D12AEGONN

D12AKZOF

D12AA

D12AMBACA

D12AMERIC

D12AIG

D12ARCMIT

D12ARM

D12ASSGUA

D12SBC

D12AVALON

D12AVIVAP

D12AXS

D12BANKOF

D12BY

D12BMWAKT

D12BZH

D12BRKA

D12BHF

D12BOYGAM

D12BSY

D12BRITEL

D12BG

D12CAPONE

D12CARGIL

D12CCL

D12CATINC

D12CHEVRO

D12CSPCF

D12CMCSA

D12COP

D12CONSOL

D12CEG

D12COUNTR

D12DCX

3-2. RUTLAND RATED INVESTMENTS (USG77264BL54) BEMZAEMAAT -

AEGON N.V. CDS

AKZO NOBEL N.V. CDS

ALCOAINC. CDS

AMBAC ASSURANCE CORPORATION CDS
AMERICAN EXPRESS COMPANY CDS
AMERICAN INTERNATIONAL GROUP INC. CDS
ARCELORMITTAL CDS

ARVINMERITOR INC. CDS

ASSURED GUARANTY CORP CDS

AT&T INC. CDS

AVALONBAY COMMUNITIES INC. CDS
AVIVAPLC CDS

AXIS CAPITALHOLDINGS CDS

BANK OF AMERICA CDS

BAYER AG. INC.

BAYERISCHE MOTOREN WERKE AKTIENGSELLSCHAFT
CDS

BEAZER HOMES USA INC. CDS

BERKSHIRE HATHAWAY INC. CDS

BHP BILLITON LIMITED CDS

BOYD GAMING CORPORATION CDS

BRITISH SKY BROADCASTING GROUP PLC CDS
BRITISH TELECOMMUNICATIONS PUBLIC LTD CO CDS
BUNGE LIMITED FINANCE CORP. CDS

CAPITAL ONE BANK CDS

CARGILL INCORPORATED CDS

CARNIVAL CORPORATION CDS

CATERPILLAR INC. CDS

CHEVRON CORPORATION CDS

CIBA SPECIALTY CHEMICALS HOLDING INC. CDS
COMCAST CABLE COMMUNICATIONS LLC CDS
CONOCOPHILLIPS CDS

CONSOLIDATED EDISON COMPANY OF NEW YORK,
INC.CDS

CONSTELLATION ENERGY GROUP INC. CDS
COUNTRYWIDE HOME LOANS INC. CDS

DAIMLERCHRYSLER AG CDS
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CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

185,591,200.00

92,795,600.00

185,591,200.00

46,397,800.00

92,795,600.00

278,386,800.00

185,591,200.00

92,795,600.00

185,591,200.00

185,591,200.00

185,591,200.00

92,795,600.00

92,795,600.00

92,795,600.00

185,591,200.00

92,795,600.00

46,397,800.00

278,386,800.00

185,591,200.00

46,397,800.00

46,397,800.00

92,795,600.00

92,795,600.00

92,795,600.00

185,591,200.00

92,795,600.00

92,795,600.00

92,795,600.00

92,795,600.00

185,591,200.00

185,591,200.00

92,795,600.00

92,795,600.00

185,591,200.00

185,591,200.00

Fi
HH{
2

Netherlands
Netherlands
United States
United States
United States
United States
Luxembourg
United States
Bermuda
United States
United States
United Kingdom
Bermuda
United States

Germany

Germany

United States
United States
Australia
United States
United Kingdom
United Kingdom
United States
United States
United States
United States
United States
United States
Switzerland
United States

United States

United States

United States
United States

Germany



D12DEUTSC

D12DT

D12EMB

D12ENBIDG

D12ENELSP

D126236Z

D12FD

D12FCH

D12F

D12FPLGRO

D12FTE

D12CZNFRO

D12GE

D12HET

D12HEIDEL

D12HON

D12HOSHOT

D12HI

D12IBM

D12IGT

D12ILFCOR

D12IST

D12JCP

D12JONSON

D12JOH

D12JPMMOR

D12GAZPRO

D12HOV

D12KKBKKB

D12KMB

D12KSS

D12KFT

D12LAFARG

D12L

D12LINCOL

D12CLI

D12MAS

D12MBI

DEUTSCHE BANK AKTIENSELLSCHAFT CDS

DEUTSCHE TELEKOM AG CDS

EMBARQ CORP. CDS

ENBRIDGE INC. CDS

ENEL S.PA. CDS

ERAC USA FINANCE COMPANY CDS

FEDERATED DEPARTMENT STORES INC. CDS

FELCOR LODGING LIMITED PARTNERSHIP CDS

FORD MOTOR CREDIT COMPANY CORP

FPL GROUP, INC. CDS

FRANCE TELECOM CDS

FRONTIER COMMUNICATIONS CDS

GENERAL ELECTRIC CAPITAL CORPORATION CDS

HARRAH'S OPERATING COMPANY INC. CDS

HEIDELBERGCEMENT AG CDS

HONEYWELL INTERNATIONAL INC. CDS

HOST HOTELS AND RESORTS L.P CDS

HSBC FINANCE CORPORATION CDS

INTERNATIONAL BUSINESS MACHINES CORPORATION
CDS

INTERNATIONAL GAME TECHNOLOGY CDS

INTERNATIONAL LEASE FINANCE CORPORATION CDS

ISTAR FINANCIAL INC CDS

J. C. PENNEY COMPANY INC. CDS

JOHNSON AND JOHNSON CDS

JOHNSON CONTROLS INC. CDS

JPMORGAN CHASE & CO. CDS

JSC "GAZPROM" CDS

K. HOVNANIAN ENTERPRISES INC. CDS

KAZKOMMERTZ BANK

KIMBERLY-CLARK CORPORATION CDS

KOHL'S CORPORATION CDS

KRAFT FOODS INC. CDS

LAFARGE CDS

LIBERTY MEDIA CORPORATION CDS

LINCOLN NATIONAL CORPORATION CDS

MACK-CALI REALTY L.P. CDS

MASCO CORPORATION CDS

MBIA INSURANCE CORPORATION CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

185,591,200.00
185,591,200.00
92,795,600.00
92,795,600.00
139,193,400.00
185,591,200.00
185,591,200.00
46,397,800.00
185,591,200.00
92,795,600.00
185,591,200.00
46,397,800.00
278,386,800.00
185,591,200.00
92,795,600.00
92,795,600.00
185,591,200.00

278,386,800.00

185,591,200.00

139,193,400.00
185,591,200.00
92,795,600.00
185,591,200.00
92,795,600.00
92,795,600.00
185,591,200.00
185,591,200.00
139,193,400.00
92,795,600.00
92,795,600.00
92,795,600.00
92,795,600.00
92,795,600.00
92,795,600.00
139,193,400.00
92,795,600.00
92,795,600.00

185,591,200.00

Germany
Germany
United States
Canada
Italy
United States
United States
United States
United States
United States
France
United States
United States
United States
Germany
United States
United States

United States

United States

United States
United States
United States
United States
United States
United States
United States
Russian Federation
United States
Kazakhstan
United States
United States
United States
France
United States
United States
United States
United States

United States
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D12MERRIL

D12MET

D12MGM

D12MWD

D12NRUC

D12NCP

D12NUE

D12NXB

D120RCORC

D12PTV

D12BTU

D12PEPSIC

D12PETR4

D12PEMEX

D12PPGIND

D12PROGAM

D12RESCAP

D12RCL

D12SANOFI

D12SMAWF

D12SPG

D12SLMMAE

D12LUV

D12HOT

D12SUNCOR

D12SWISRE

D12TI

D12TEF

D12TELMEX

D12TEXTRO

D12DOW

D12GS

D12HARFOR

D12HD

D12RBSCDS

D12TWX

D12UMS

MERRILL LYNCH & CO. INC. CDS

METLIFE INC. CDS

MGM MIRAGE CDS

MORGAN STANLEY CDS

NATIONAL RURAL UTILITIES CO-OP FINANCE CORP
CDS

NEWS AMERICA INCORPORATED CDS

NUCOR CORPORATION CDS

NXP BV CRP

ORACLE CORPORATION CDS

PACTIV CORPORATION CDS

PEABODY ENERGY CORP

PEPSIC, INC. CORP

PETROLEO BRASILEIRO S/A PETROBRAS CDS

PETROLEOS MEXICANOS CDS

PPG INDUSTRIES INC. CDS

PROCTOR AND GAMBLE COMPANY CDS

RESIDENTIAL CAPITAL CORPORATION CDS

ROYAL CARIBBEAN CRUISES

SANOFI-AVENTIS CDS

SIEMENS AKTIENGESELLSCHAFT CDS

SIMON PROPERTY GROUP L.P. CDS

SLM CORPORATION CDS

SOUTHWEST AIRLINES CO. CDS

STARWOOD HOTELS & RESORTS WORLDWIDE INC.
CDS

SUNCOR ENERGY INC.CDS

SWISS REINSURANCE COMPANY

TELECOM ITALIA SPA CDS

TELEFONICA S.A. CDS

TELEFONOS DE MEXICO CDS

TEXTRO INC. CDS

THE DOW CHEMICAL COMPANY CDS

THE GOLDMAN SACHS GROUP INC. CDS

THE HARFORD FINANCIAL SERVICES GROUP CDS

THE HOME DEPOT CDS

THE ROYAL BANK OF SCOTLAND CDS

TIME WARNER INC CDS

UNITED MEXICAN STATES CDS
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CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

CDS

185,591,200.00

185,591,200.00

139,193,400.00

278,386,800.00

92,795,600.00

92,795,600.00

185,591,200.00

92,795,600.00

92,795,600.00

92,795,600.00

46,397,800.00

185,591,200.00

92,795,600.00

185,591,200.00

92,795,600.00

185,591,200.00

185,591,200.00

185,591,200.00

185,591,200.00

185,591,200.00

92,795,600.00

139,193,400.00

139,193,400.00

92,795,600.00

185,591,200.00

139,193,400.00

185,591,200.00

185,591,200.00

185,591,200.00

92,795,600.00

92,795,600.00

185,591,200.00

46,397,800.00

92,795,600.00

92,795,600.00

185,591,200.00

185,591,200.00

United States
United States
United States

United States

United States

United States
United States
Netherlands
United States
United States
United States
United States
Brazil
Mexico
United States
United States
United States
United States
France
Germany
United States
United States

United States

United States

Canada
Switzerland
Italy
Spain
Mexico
United States
United States
United States
United States
United States
United Kingdom
United States

Mexico



Identifier Investment Description Investment Type Notional Amount

D12UNITED UNITED PARCEL SERVICE, INC CDS 92,795,600.00 United States
D12RENTAL UNITED RENTALS INC CDS CDS 92,795,600.00 United States
D12VEOLIA VEOLIA ENVIRONNEMENT. CDS CDS 185,591,200.00 France
D12vZz VERIZON COMMUNICATIONS INC. CDS CDS 139,193,400.00 United States
D12VIA VIACOM INC CDS CDS 185,591,200.00 United States
D12VOD VODAFONE GROUP PUBLIC LIMITED COMPANY CDS CDS 185,591,200.00 United Kingdom
D12VOLKSW VOLKSWAGEN AKTIENGESELLSCHAFT CDS CDS 92,795,600.00 Germany
D12VULCAN VULCAN MATERIALS COMPANY CDS CDS 139,193,400.00 United States
D12WACHOV WACHOV CORPORATION CDS CDS 185,591,200.00 United States
D12WEL WELLPOINT INC CDS CDS 185,591,200.00 United States
D12WELLSF WELLS FARGO AND COMPANY CDS 185,591,200.00 United States
D12WU WESTERN UNION COMPANY CDS 92,795,600.00 United States
D12wWYy WEYERHAEUSER COMPANY CDS CDS 92,795,600.00 United States
D12WHR WHIRLPOOL CORP CDS CDS 92,795,600.00 United States
D12XRX XEROX CORPORATION CDS CDS 185,591,200.00 United States
Total 125 17,352,777,200.00

3-3. GREYLOCK SYNTHETIC (USG4119QAC99) BEM BT

EVRE S
Floating Rate Payer
Reference Entity Reference Obligation Calculation Amount Region Reference Entity Type
3/20/2014
Aegon NV NL0000120889 59,688,700.00 European Corporate Subordinated Obligation
AES Corp US00130HBCS8 119,377,400.00 Aot e g CapaEic - R
No Restructurin

Allstate Corp/The US020002AH49 119,377,400.00 North America Corporate SuU

Ambac Assurance Corp XS0124212738 59,688,700.00 u%ﬁglﬁme"ca E N U

fimerican Electric Power Co US025537AE 11 59,688,700.00 North America Corporate | SU

American Express Co US025816AQ27 89,533,050.00 North America Corporate SuU

ﬁ]’lheuser'B“s"h SRS, US03522QAC96 119,377,400.00 North America Corporate | SU

. Stanadard European

Arcelor Mittal US03938LAF13 59,688,700.00 Corporate SuU

Assured Guaranty Corp US04621WAASO 59,688,700.00 Norn America Corporate - | g

AT&T Inc US78387GAP81 119,377,400.00 North America Corporate SU

AXA XS0122029548 119,377,400.00 European Corporate Subordinated Obligation
BAE Systems Plc GB0001272664 59,688,700.00 European Corporate SuU

Banco Santander Central

Hispano, SA XS0262892549 59,688,700.00 European Corporate SuU

Bank of America Corp US060505AQ79 149,221,750.00 North America Corporate SuU

Barclays Bank PLC XS0187033864 89,533,050.00 European Corporate Subordinated Obligation
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Reference Entity

Bayerische Motoren Werke

Reference Obligation

Floating Rate Payer
Calculation Amount

3/20/2014

Region

Reference Entity Type

AG XS0162732951 59,688,700.00 European Corporate SuU
Beazer Homes USA Inc US07556QAJ40 59,688,700.00 Tt American Corporate - | iy
Berkshire Hathaway Inc US084664AD30 119,377,400.00 North America Corporate SU
Boeing Capital Corp US097014AH76 119,377,400.00 North America Corporate SuU
Bombardier Inc USC10602AG20 119,377,400.00 North American Corporate - | g,
Bunge LTD Finance Corp US120568AM20 59,688,700.00 gﬁ’;‘iﬁ;‘t’e"“’”h L <)
Capital One Financial Corp US14040HAJ41 119,377,400.00 North America Corporate SuU
Caterpillar Inc US149123BM26 119,377,400.00 North America Corporate SU
CBS Corporation US925524AU41 59,688,700.00 North America Corporate SuU
g:ggfrzgis’“c?r‘:rgy US15189WAB63 59,688,700.00 gﬁ’;‘iﬁ;‘t’em”h L <)
ChevronTexaco Corporation US881685AX97 89,533,050.00 North America Corporate SuU
Citigroup Inc US172967BC45 119,377,400.00 North America Corporate SU
Slear Channel US184502AP71 119,377,400.00 North America Corporate | SU
Colgate-Palmolive Company US19416QBX79 59,688,700.00 North America Corporate SuU
Someast Cable US20029PAN96 59,688,700.00 North America Corporate | SU
ConocoPhillips US20825CAE49 119,377,400.00 North America Corporate SuU
Continental AG DEOOOAOBB1Z6 119,377,400.00 European Corporate SuU
Con-Way Inc US12612WAA27 89,533,050.00 North America Corporate SuU
Daimler AG US233835AW75 59,688,700.00 European Corporate SuU
Danaher Corp US235851AB82 119,377,400.00 North America Corporate SU
Deere & Co US244199BB01 59,688,700.00 North America Corporate SuU
Deutsche Bank AG DE0003933263 59,688,700.00 European Corporate Subordinated Obligation
Deutsche Telekom AG XS0148956559 119,377,400.00 European Corporate SuU
Diamond Offshore Drilling US25271CAJ18 59,688,700.00 North America Corporate SuU
Dover Corp US260003AC29 119,377,400.00 North America Corporate SU
DR Horton Inc US23331AAX72 59,688,700.00 North America Corporate SuU
E.W. Scripps Company US811054AC92 119,377,400.00 North America Corporate SuU
Eaton Corp US278058AW21 119,377,400.00 North America Corporate SuU
Electricite de Franc XS0162990229 119,377,400.00 European Corporate SuU
Electrolux XS0356539881 119,377,400.00 European Corporate SU
Embarq Corp US29078EAB11 119,377,400.00 North America Corporate SuU
Enbridge Inc US29250NAA37 119,377,400.00 North America Corporate SuU
Exelon Corp US30161NAA90 59,688,700.00 North America Corporate SuU
Exxon Mobil Corp US607059AT90 119,377,400.00 North America Corporate SuU
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Reference Entity

Reference Obligation

Floating Rate Payer
Calculation Amount
3/20/2014

Region

Reference Entity Type

FedEx Corp US31428XAF33 119,377,400.00 North America Corporate SuU
Financial Security Assurance XS0112914907 59,688,700.00 North America Corporate - su
Inc Monolin
First Data Corp US319963AH75 59,688,700.00 North America Corporate SU
Flextronics International Ltd US33938EAJ64 59,688,700.00 gﬁ;ﬂfg‘t‘e"‘m“ American | s\ bordinated Obligation
Standard North American
Ford Motor Co US345370BX76 74,610,875.00 Corporate SuU
Fortune Brands, Inc US349631AF84 119,377,400.00 North America Corporate SuU
France Telecom FR0000471948 59,688,700.00 European Corporate SuU
Freescale Semiconducto US35687MAM91 119,377,400.00 NEAIET ZNCEERED - I
No Restructurin
GATX Corp US361448AF09 119,377,400.00 North America Corporate SuU
General Electric US369604AY90 119,377,400.00 North America Corporate SuU
General Electric Capital Corp US36962GYY42 119,377,400.00 North America Corporate SuU
Gillette Company US742718DA47 119,377,400.00 North America Corporate SuU
Glencore International AG XS0202202957 119,377,400.00 European Corporate SU
GMAC LLC US370425SE16 119,377,400.00 North America Corporate SuU
Goldman Sachs Group Inc US38141GBU76 119,377,400.00 North America Corporate SuU
Harrah's Operating Co Inc US413627AU44 59,688,700.00 North America Corporate SuU
(":'(a)rr;f"'d Azl Serivzs US416515AMB7 119,377,400.00 North America Corporate SuU
Hewlett-Packard Co US428236AG84 119,377,400.00 North America Corporate SuU
Home Depot Inc US437076AS19 59,688,700.00 North America Corporate SuU
Honeywell International Inc US438516AR73 119,377,400.00 North America Corporate SuU
Host Hotels and Resorts US44108EAST2 119,377,400.00 NEAIET ZNCEERED e Iy
No Restructurin
HSBC Holdings PLC US404280AB51 119,377,400.00 European Corporate Subordinated Obligation
Hutchison Whampoa Ltd USG4672QAA25 29,844,350.00 Asian Corporate SuU
International Business .
Machines Corporation US459200BA86 119,377,400.00 North America Corporate SU
'C’;‘c‘)f;"a‘m”a' 2G| AITEmED US45974VZU50 119,377,400.00 North America Corporate  SU
International Paper Co US460146BU61 59,688,700.00 North America Corporate SuU
iStar Financial Inc US45031UAB70 119,377,400.00 North America Corporate SuU
Johnson Controls Inc US478366AG24 59,688,700.00 North America Corporate SuU
JP Morgan Chase & Co US46625HAJ95 119,377,400.00 North America Corporate Subordinated Obligation
JSC Gazprom XS0191754729 119,377,400.00 Gazprom SuU
< HovnanianEnterprizee, US442488AQ54 59,688,700.00 North America Corporate | SU
KB Home US48666KAH23 59,688,700.00 North America Corporate SuU
e ST LI el US494550AR73 119,377,400.00 North America Corporate | SU
Partners L ! ’ :
KONINKLIJKE DSM NV XS0235117891 119,377,400.00 European Corporate SuU
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Reference Entity

Koninklijke Philips

Reference Obligation

Floating Rate Payer
Calculation Amount

3/20/2014

Region

Reference Entity Type

Electronics NV XS0129477633 119,377,400.00 European Corporate SuU
Lennar Corp US526057AW40 59,688,700.00 North America Corporate SuU
Lowe's Companies, Inc US548661CA38 119,377,400.00 North America Corporate SU
Masco Corp US574599BD70 119,377,400.00 North America Corporate SuU
MBIA Inc US55262CAF77 119,377,400.00 North America Corporate SuU
MetLife, Inc US59156RAN89 119,377,400.00 North America Corporate SuU
MGM MIRAGE US552953AG66 119,377,400.00 mg”é‘e':g‘jé:ﬁfi’r‘] Corporate - | gy,
Mohawk Industries US608190AH76 59,688,700.00 North America Corporate SuU
Morgan Stanley US617446HC69 119,377,400.00 North America Corporate SuU
Nabors Industries Inc US629568AH92 119,377,400.00 North America Corporate SU
National Rural Util Coop Fin US637432CT02 89,533,050.00 North America Corporate SuU
Dew York Life Insurance US64952GAES9 119,377,400.00 North America Corporate | SU
ompany
Norske Skogindustrier ASA USR80036AN77 89,533,050.00 European Corporate SuU
Occidental Petroleum Corp US674599BV68 119,377,400.00 North America Corporate SuU
Pearson Plc XS0102793642 59,688,700.00 European Corporate SuU
Petroleo Brasileiro S/A US71645WAH43 59,688,700.00 Latin American Corporate | SU
Petroleos Mexicanos US706451BD26 119,377,400.00 Latin American Corporate SuU
Pitney Bowes US724479AF75 59,688,700.00 North America Corporate SuU
PPG Industries, Inc US693506AY35 119,377,400.00 North America Corporate SuU
Progressive Corp US743315AK92 119,377,400.00 North America Corporate SU
Prologis US743410AE29 119,377,400.00 North America Corporate SuU
Prudential Financial Inc US74432QAB14 89,533,050.00 North America Corporate SuU
E;;‘:\'}”e”ey & Sons US257867AM36 119,377,400.00 North America Corporate | SU
Republic of South Africa US836205AJ33 119,377,400.00 Sovereign SU
Rio Tinto Limited US767201AC07 59,688,700.00 Australia Corporate SuU
Rock-Tenn Co US772739AC24 119,377,400.00 North America Corporate SuU
Rogers Communications Inc 59,688,700.00 gtoarr;cci;;ctjeNorth A SuU
Ryder System Inc US783549AZ16 119,377,400.00 North America Corporate SuU
SAB Miller US78572MAA36 119,377,400.00 European Corporate SuU
Samsung Electronics Co US796050AE22 119,377,400.00 Asian Corporate SuU
Siemens AG XS0131224155 119,377,400.00 European Corporate SU
Simon Property Group LP US828807BW67 119,377,400.00 North America Corporate SuU
%’I‘gfgggunicaﬁons T USY79985AC46 119,377,400.00 Asian Corporate su
SLM Corp US78442FAB40 119,377,400.00 North America Corporate SuU
Southwest Airlines US844741AW80 59,688,700.00 North America Corporate SU
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Reference Entity

Reference Obligation

Floating Rate Payer
Calculation Amount
3/20/2014

Region

Reference Entity Type

Sprint Nextel Corporation US852061AD21 119,377,400.00 North America Corporate SuU
Stanley Works US854616AJ88 119,377,400.00 North America Corporate SuU
g‘”iss e XS0138467401 59,688,700.00 European Corporate Subordinated Obligation
ompany
Telecom lItalia SpA XS0184373925 59,688,700.00 Standard European Contract = SU
Telefonica SA XS0241946630 119,377,400.00 European Corporate SuU
Telefonos De Mexico, SA US879403AS24 119,377,400.00 Latin American Corporate SuU
Telenor ASA XS0158765064 119,377,400.00 European Corporate SuU
Telstra Corp Ltd XS0131858838 119,377,400.00 Australia Corporate SuU
Tesoro Corporation US881609ATSS 119,377,400.00 North American Corporate - | g,
Textron Financial Corp US88319QG564 119,377,400.00 North America Corporate SuU
Time Warner Inc US887317AC95 119,377,400.00 North America Corporate SuU
Toll Brothers Inc US88947EAG52 119,377,400.00 North America Corporate SU
TransAlta Corp US89346DAB38 89,533,050.00 North America Corporate SuU
I_Ti;fi’t‘:ga“ada Pipelines USB89352HAAT77 119,377,400.00 North America Corporate su
Unilever NV XS0230663196 59,688,700.00 European Corporate SuU
UPM-Kymmene Oy XS0142044824 59,688,700.00 European Corporate SuU
Valero Energy Corp US91913YAB65 119,377,400.00 North America Corporate SuU
VF Corp US918204AN83 119,377,400.00 North America Corporate SuU
Vodafone Group Plc XS0169888558 119,377,400.00 European Corporate SuU
Volvo AB XS0157960815 119,377,400.00 European Corporate SuU
Vulcan Materials Co US929160AF66 89,533,050.00 North America Corporate SuU
Wal-Mart Stores, Inc. XS0121617517 119,377,400.00 North America Corporate SuU
Wells Fargo & Company US949746CR04 119,377,400.00 North America Corporate Subordinated Obligation
Weyerhaeuser Co US962166AS33 119,377,400.00 North America Corporate SuU
Whirlpool Corp US963320AH94 59,688,700.00 gﬁ’;ﬂfﬁe"‘mh American | g,
Wisconsin Energy Corp US976657AC03 119,377,400.00 North America Corporate SuU
WPP 2005 Limited XS0294391684 59,688,700.00 Standard European Contract  SU
XL Capital Ltd US98372PAF53 119,377,400.00 North America Corporate SuU

Total 146

14,429,743,225.00
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