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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
UNITED KINGDOM | 0.50% IL 22/3/2050
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
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

215.77
222.82
209.50
221.94
177.15
160.70
185.08
169.44
159.58
142.17
149.17
148.74
163.33
155.87
124.09
92.58
133.85
185.41
97.79
113.10
108.19
148.48
112.09
139.23
87.56
70.83
101.40
72.36
81.15
1.00
126.19
102.20
63.03
81.88
78.85
80.50
81.77
94.06
100.73
79.39
89.53

Shares/Par

5,106,512
6,221,000
13,000,000
7,500,000
5,203,133
52,172,181
2,725,000
12,440,000
5,094,716
105,700,000
21,053,000
91,419,503
9,000,000
6,455,000
68,500,000
134,135,442
2,000,000
5,750,000
174,850,000
139,900,000
6,000,000
7,920,000
5,750,000
7,300,000
3,014,525
138,789,568
6,309,567
175,600,000
7,998,000
9,027,000
3,000,000
6,000,000
31,250,000
108,600,000
80,500,000
109,000,000
213,400,000
22,000,000
174,111,600
135,371,632
68,550,000

Base Value
11,018,116.40
13,861,663.31
27,235,260.00
16,645,237.50

9,217,583.36
83,843,020.08
5,043,484.50
21,078,149.40
8,130,148.22
150,277,302.40
31,404,391.67
135,979,133.84
14,699,394.00
10,061,272.95
84,999,738.37
124,183,414.16
2,677,076.00
10,661,284.88
170,980,509.88
158,230,152.68
6,491,256.00
11,759,976.36
6,445,014.00
10,163,954.25
2,639,559.19
98,299,067.51
6,398,090.23
127,060,367.04
6,490,088.03
9,027,000.00
3,785,631.00
6,131,925.00
19,696,027.00
88,920,119.64
63,472,293.77
87,742,894.34
174,496,154.61
20,692,808.05
175,390,451.44
107,471,285.42
61,375,950.48



