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Security Description

ROAD MGT. SER 2.8332% IL 31/3/2035
SOUTHERN WATER 3.706% IL 31/03/2034
CTRL SECTION 1 2.334% 1L 02/11/2051
DWR CYMRU FINC. 3.512% IL 31/3/2031
CATALYST HEALTH 2.411% IL 30/09/2040
UK. GILT INFL. L 1.25% IL 22/11/2055
NORTHUMBRIAN WA 2.033% IL 15/7/2036
TESCO 1.982% BOND 24/03/2036

CAP. HOSPITALS 1.703% IL 30/9/2046

UK. INFL/L. GILT 0.75% IL 22/11/2047
NETWORK RAIL IN 1.125% IL 22/11/2047
UK. GILT INFL. 0.625% IL 22/11/2042
YORKSHIRE WATER 2.718% IL 30/12/2039
WESTERN POWER D 2.671% IL 1/6/2043
UK. GILT INFL. L 0.50% IL 22/03/2050

UK. INFL/L. GIL 0.375% IL 22/3/2062
DWR CYMRU FINC. 1.859% IL 31-03-48
HEATHROW FNDG. 3.334% IL 09/12/2039
UK. GILT INFL. L 0.25% IL 22/03/2052

UK. GILT INFL. 0.125% IL 22/03/2044
ANGLIAN WATER S 1.141% IL 1/8/2042
HIGH SPEED RAIL FIN. 1 PLC /L 01/11/2038
AFFINITY WATER 1.548% IL 01/06/2045
UPP BD. 11SSU 2.7291% IL 31/08/2047
EAST SLOPE RESID 0.10% IL 28/2/2062
UK. GILT INFL. 0.125% IL 22/11/2065
ABERDEEN CITY CO 0.10% IL 2/28/2054
UNITED KINGDOM 0.125% IL 22/3/2068
UNIVERSITY OF CA 0.25% IL 27/06/2068
NORTHERN TST. GBL. STG. CLASS E DISTRIBUTING
HEATHROW FNDG. 1.382% IL 28/1/2039
HEATHROW FNDG. 1.372% IL 28/1/2049
UK. I/L GILT 0.125% IL 22/03/2073

UK. INFL/L. GIL 0.625% IL 22/03/2045

TSY 01/8% 2051 0.125% IL 22/03/2051

US. TSY. NOTE/BOND 4.75% 15/02/20455 USD100 BONDS 02/45

UK. GILT INFL. 0.125% IL 22/03/2058
UK. INFL/L. GILT 1.25% IL 11/22/2054
UNITED KINGDOM 1.875% IL 22/9/2049
UK. GILT INFL. 0.125% IL 22/03/2046
UK. GILT INFL. 0.125% IL 22/11/2056
UK. GILT INFL. 0.125% IL 10/08/2048

INTERNAL

Max of Local Price

211.92
22291
213.30
219.71
178.81
168.48
184.18
165.98
161.13
146.56
154.79
151.49
159.91
159.02
127.97
98.59
138.19
189.21
101.37
115.20
110.84
148.11
111.92
138.88
88.22
76.22
102.45
77.98
80.23
1.00
127.33
104.39
67.28
83.62
81.39
101.84
85.34
84.83
96.38
103.40
83.62
91.80

Shares/Par

5,106,512
6,221,000
13,000,000
7,500,000
5,213,704
52,172,181
2,725,000
12,440,000
5,185,205
94,200,000
21,053,000
64,419,503
9,000,000
6,455,000
68,500,000
119,135,442
2,000,000
5,750,000
132,850,000
130,900,000
6,000,000
7,920,000
5,750,000
7,300,000
3,059,381
108,789,568
6,419,880
169,600,000
7,998,000
1,479,000
3,000,000
6,000,000
42,250,000
87,600,000
54,500,000
2,250,000
92,000,000
140,650,000
10,000,000
178,111,600
109,371,632
68,550,000

Base Value
10,821,490.16
13,867,293.31
27,729,390.00
16,477,987.50

9,322,598.41
87,899,589.65
5,018,918.63
20,648,223.00
8,354,868.59
138,061,822.81
32,587,622.91
97,588,211.65
14,392,111.50
10,264,518.30
87,661,131.26
117,460,388.56
2,763,721.00
10,879,540.50
134,667,130.80
150,802,560.91
6,650,169.00
11,729,987.28
6,435,411.50
10,137,878.65
2,698,841.52
82,924,021.84
6,577,394.97
132,252,524.43
6,416,798.53
1,479,000.00
3,819,769.50
6,263,520.00
28,426,633.51
73,247,785.24
44,355,865.46
1,775,312.17
78,512,167.50
119,314,736.10
9,637,634.96
184,164,851.86
91,460,800.45
62,927,317.87



