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 Introduction

The purpose of this document is to describe the preliminary version of the Placement Model, and the regression methodology behind the model. It is intended reading for EnronCredit, and for the Research Group.

The initial version of the Placement Model has been designed alongside the FMC Model and Movement Model to facilitate bankruptcy swap pricing of 10,000 names on the EnronCredit website by 1 Jan 2001. The model is a multivariate linear regression with dummified variables.

The model was designed with the help of Amitava Dhar, George Albanis and the traders.

1 EnronCredit Pricing Model Architecture

The EnronCredit pricing engine revolves around three complementary models: FMC Model, Placement Model and Movement Model. The FMC model produce generic CDS price curves for each rating, country and industry. The Placement model takes new names, statistically estimates a CDS price and uses this price to place the name on the nearest FMC curve. The Movement model tracks news, announcements and price information for all the names, alerts traders when a significant event occurs, and offers a suggested price change given such an alert.

1.1 FMC Model

The FMC model uses Bloomberg’s Fair Market Curves, asset swap prices and market CDS quotes to build generic CDS price curves for each rating, industry and country. The Bloomberg curves are used to derive theoretical CDS price curves for US industrials, and asset swap prices used to derive the industry and country offsets. The FMC model will define a percentage industry offset dI and an absolute country offset dC. Using these mappings there will be a unique industry and country specific FMC curve for rating K within the system, defined as 
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The model allows for a large degree of subjectivity, as the user can overwrite all the benchmark curves and offsets.

1.2 Placement Model

The placement model uses statistical techniques based upon observed market prices to predict the 5-year CDS price for a new name as P(5). The model uses this predicted price along with the set of US industrial FMC curves 
[image: image4.wmf])

(

t

C

i

 to find the closest curve K along with the percentage spread ( between the price and that curve.

1.3 Movement Model

In its initial state the movement model is simply an alerts system. Each time a predetermined event occurs an alert is posted on the trader’s screen displaying the nature of the alert and the company it is affecting. The next stage of the movement model will be to propose a CDS price movement to the trader based on the alert.

Placement Model

The Placement Model uses a form of multiple linear regression with dummified input variables. The outputs of the model are initially a predicted 5-year CDS price, 95% confidence interval for the prediction, and a confidence score. The name is then mapped on to the FMC curves.

1.4 CDS Price Prediction

The Expected CDS Price is predicted as an exponential function of dummy variables representing core financial information about the company. The formula is thus:
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where: 
y = predicted CDS price


(0 is the constant term in the regression


(i are the parameter estimates


Xi are dummy variables

1.4.1 Dummification

The objective of using dummy variables is to represent the input-output relationship as a non-linear step function rather than a linear function. As the number of dummies increases the dummification process will approximate to any non-linear function. The method also enables the optimal estimation of any non-linear relationship within a linear framework.

By splitting the input space into ranges and then dummifying these ranges it is easy to see the relative effects of the variables and to verify that the relationships make intuitive sense. The dummy variables will all take only one of two values – 0 or 1 – so the ( estimates inform immediately about the comparative significance of the variables. With the exponential formulation above, the effect of dummy variable i is to multiply the prediction by exp((i). One can also ensure parameter estimates are consistent with intuition by verifying that dummy estimates (i have the correct signs relative to one another.

1.5 Model Calibration

1.5.1 Data

The trading desk supplied us with 650 quotes for 5-year credit default swaps on different names. The quotes were either direct market quotes, or ‘pseudo-market’ quotes, where the traders estimated where the market on a name would be given its financial state. These quotes were matched with financial data from Bloomberg and EDFs from KMV. The model was designed to price illiquid names with no traded debt and no credit rating, so potentially significant variables such as rating or asset swap price were ignored.

1.5.2 Outliers

Several names had mostly missing data, so were omitted from the analysis. Also some names were omitted as outliers. An outlier was defined as a name with a price greater than two standard deviations away from the predicted value, where this discrepancy was explained by information not captured by the model. Examples were Coca-Cola Bottling Co (COKE US Equity), which has strong ownership ties to Coca-Cola Beverages (KO US Equity), but not a strict parent-sub relationship; and Caisse Natl Credit Agricole (CNCA FP Equity), which is the parent company of the entire Credit Agricole group, but with a market cap of only €449m ($600m).

1.5.3 Subsidiary Companies

One major test performed on the model was of the accuracy across subsidiary and non-subsidiary companies. Calibrating the model strictly on non-subsidiaries increased the accuracy against calibrating using the whole dataset. Applying the resulting model to the subsidiaries saw a significant decline in accuracy.
 For this reason the model was focused on non-subsidiaries only. The model to price subsidiary companies will need to include more detail about the parent-sub relationship, the parent’s other holdings and the parent’s price themselves. This will be a model for 2001.

1.6 Dummy Estimation

1.6.1 Dummy Bins

To divide the input variable ranges into appropriate bins we split the variable into percentiles, then examined the mean CDS price corresponding to each percentile. Below is a graphical representation for Volatility.
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Identification of the regions with distinct CDS means allows estimation of the correct bins to pick. In the above example bins 1-7, 8-15 and 16-20 were all grouped together. Bins can then be grouped together or dropped depending on their parameter estimates in the model.

Missing values are mapped to the region with mean CDS price closest the mean for the missing values in the calibration dataset.

The number of dummies used will always be the number of bins minus one, to avoid any linear dependence between the explanatory variables.

Dummy Results

	
	EDF
	EDF
	EDF
	EQY_BETA_STDDEV_ERR
	EQY_BETA_STDDEV_ERR
	DVD_PAYOUT_RATIO
	DIV_YLD
	EBITDA_INT_COV
	IBES_PEG_RATIO_NXT_YR
	CUR_MKT_CAP_$
	CUR_MKT_CAP_$
	CUR_MKT_CAP_$
	VOLATILITY_90D
	VOLATILITY_90D

	MIN
	 
	0.04
	0.56
	 
	5.40
	 
	 
	 
	 
	 
	523
	4184
	 
	34.47

	MAX
	0.04
	0.56
	2.12
	5.40
	6.52
	11.18
	0.00
	3.92
	1.00
	523
	4184
	24454
	34.47
	49.88

	BETA
	-0.70
	-0.37
	-0.29
	-0.34
	-0.22
	0.20
	0.17
	0.26
	0.19
	0.89
	0.70
	0.34
	-0.25
	-0.19


The above table shows the final bins used to define the dummy variables in the model. For example the EDF was split into 4 ranges: (-(,0.04], (0.04,0.56], (0.56,2.12], (2.12,+()
. The absolute size of the first coefficient, 0.70, shows that this characteristic is the most significant (alongside market capitalisation) in predicting the CDS price. Also the parameters are increasing positively, which satisfies intuition since lower EDF should imply lower price.

1.7 Confidence Interval

Given a new name and its dummified data vector x0, we can define a confidence interval for the expected CDS value y as
:
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where:
( is the required confidence level (typically 5%)


X is the design matrix used in calibrating the model


s is the sample standard deviation


n-r-1 is the degrees of freedom in the model (518 in this formulation)
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 is the point on the standard t-distribution with probability (
This interval tells us that for a given set of financial variables the expected value should fall within this range. For example if we take 100 names with the same financials, the average CDS price will fall within this interval with probability 95%. 

1.8 Confidence Score

This score allows the user to assess the confidence we have in the model result. For example if the EDF is greater than 10, we don’t have much confidence in the model as it was calibrated on names with fairly low EDFs. The confidence score is simply a set of rules each of which, when flagged add a predetermined number onto the score. The final result is then divided by the maximum possible and subtracted from 1 to turn into a percentage figure where high is good and low is bad.

This score allows the user to address one of the biggest issues with this modelling process, the mismatch between the calibration dataset and the names being priced by the model. The prices received from the trading desk were typically for large, investment-grade companies, whereas the 10,000 names to be priced will be much smaller and in a worse financial condition. Because of the stepwise nature of the model extreme input values will have a dampened impact on the price, and thus outliers will likely be incorrectly priced. As an example, the lowest bin for market cap is [0,$523m], and so a $10m company will be priced the same as a $500m company. The confidence score will enable the user to control such risk, by rejecting model results for names with extreme or missing input values.

1.9 Future Model Evolution

Different subsets of names appear to trade differently, and thus should have different models apply to them. Subsidiaries were discussed above. Pricing differences also occur across different industries and countries, and will require models to be built for each. Another example is the difference between investment and sub-investment grade names which trade at a premium. This important difference is currently not captured by the model.

The calibration dataset needs to be revisited in order to produce variable distributions that match the full 10,000 names more closely.

Weighted least squares estimation could also be used to provide more accuracy within the model, as WLS will capture the difference between market and pseudo-market prices used in calibration.

Example Model Output

	KEITHLEY INSTRUMENTS INC

	
	

	TICKER
	KEI US Equity

	
	

	EDF
	0.50

	Market Cap. (local curr.)
	853

	Market Cap. ($m)
	$853

	Volatility 90d
	107.38

	EBITDA Interest Coverage
	65.05

	Dividend Payout Ratio
	6.97

	Dividend Yield
	0.13%

	Std dev of Error of Beta
	12.78

	Profit Margin
	13.58

	Est. PEG Ratio Next Yr
	#N/A N.A.

	Industry Sector
	Industrial

	Country
	US

	Currency
	USD

	FX Rate ($)
	1.000

	
	

	CDS PRICE
	193

	
	

	Confidence interval:
	175

	95%
	212

	
	

	Confidence score:
	74%


Examining this example, the dummies which are turned to 1 are the second EDF bin, the dividend payout bin, the est PEG ratio bin
 and the second market cap bin. The CDS price is then estimated as:
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4.55 is the constant term (0.

The 95% confidence interval is given as (175,212).

The Confidence score is calculated as 74%. The model confidence has been dragged down by the high std error of beta, high volatility, high EBITDA interest coverage and missing est PEG ratio.

References

Johnson and Wichern, “Applied Multivariate Statistical Analysis”, Prentice-Hall
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� See paper by Nigel Price for more information regarding this model.


� R2 on entire dataset was 68%, which increased to 71% on non-subsidiaries. Testing on subsidiaries gave R2 of 44%.


� In this example the upper and lower bounds will actually be 0.02 and 20, rather than ((.


� See Johnson and Wichern, p400


� Missing values are assigned a bin based on analysis performed during model calibration.
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dummy vars

		TICKER		MKT_CAP_d1		MKT_CAP_d2		MKT_CAP_d3		EST_PEG_d1		EBITD_INT_COV_d1		VOL_90D_d1		VOL_90D_d2		DIV_PAYOUT_d1		DIV_YLD_d1		IND_SECTOR_d1		IND_SECTOR_d2		IND_SECTOR_d3		COUNTRY_d1		COUNTRY_d2		COUNTRY_d3		BETA_ERR_d1		BETA_ERR_d2		EDF_d1		EDF_d2		EDF_d3		CDS_5

		AES US Equity		0		0		0		0		1		0		0		1		1		0		0		0		0		0		0		0		1		0		1		0		5.67

		AC CN Equity		0		1		0		1		0		0		1		1		1		0		1		0		0		0		0		0		0		0		0		0		5.83

		AF FP Equity		0		1		0		1		0		1		0		1		1		0		1		0		0		1		0		1		0		0		1		0		4.12

		AI FP Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		3.83

		AKZO NA Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		0		1		0		1		0		3.22

		AL CN Equity		0		0		1		1		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		4.25

		CGE FP Equity		0		0		0		0		0		0		0		0		0		1		0		0		0		1		0		1		0		0		1		0		3.56

		AZA IM Equity		0		1		0		1		0		1		0		1		1		0		1		0		0		1		0		1		0		0		1		0		4.01

		ALLD LN Equity		0		0		1		1		1		1		0		1		0		0		0		0		0		1		0		1		0		0		1		0		3.81

		AW US Equity		0		1		0		1		1		0		0		1		1		0		0		0		0		0		0		0		0		0		0		0		5.97

		AMR US Equity		0		0		1		1		0		0		1		1		1		0		1		0		0		0		0		0		1		0		0		0		5.08

		T US Equity		0		0		0		0		0		0		1		0		0		1		0		0		0		0		0		0		1		0		0		1		4.25

		AVE FP Equity		0		0		0		0		1		0		1		1		0		0		0		0		0		1		0		1		0		1		0		0		3.61

		BA/ LN Equity		0		0		1		0		0		0		1		0		0		0		0		0		0		1		0		0		1		0		1		0		3.56

		BHI US Equity		0		0		1		0		0		0		1		0		0		0		0		0		0		0		0		0		1		0		1		0		3.79

		BLL US Equity		0		1		0		1		0		1		0		0		0		0		0		0		0		0		0		1		0		0		0		1		5.49

		BAC US Equity		0		0		0		1		0		0		1		0		0		0		0		1		0		0		0		1		0		0		0		1		3.54

		BRR US Equity		0		1		0		1		0		0		0		1		1		0		0		0		0		0		0		0		0		0		0		1		4.98

		BAS GR Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.22

		BOL US Equity		0		1		0		1		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		1		6.13

		BAX US Equity		0		0		1		0		0		0		1		0		0		0		0		0		0		0		0		1		0		0		1		0		4.23

		BAY GR Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		3.04

		BMW GR Equity		0		0		1		0		0		0		1		1		0		0		1		0		0		1		0		1		0		0		1		0		3.55

		BCE CN Equity		0		0		1		0		0		1		0		0		0		1		0		0		0		0		0		1		0		0		0		1		3.74

		BSC US Equity		0		0		1		1		0		0		0		1		0		0		0		1		0		0		0		1		0		0		1		0		4.25

		BZH US Equity		1		0		0		1		0		0		1		1		1		0		1		0		0		0		0		0		1		0		0		0		6.01

		VZ US Equity		0		0		0		0		0		0		0		0		0		1		0		0		0		0		0		1		0		0		1		0		4.30

		BLC US Equity		0		1		0		0		1		1		0		0		0		1		0		0		0		0		0		1		0		0		1		0		5.00

		BMS US Equity		0		1		0		1		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		4.44

		BBC US Equity		0		1		0		1		1		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		6.04

		BS US Equity		1		0		0		0		1		0		0		1		1		0		0		0		0		0		0		0		0		0		0		0		5.80

		BJS US Equity		0		0		1		1		0		0		0		1		1		0		0		0		0		0		0		0		0		0		1		0		4.37

		BDK US Equity		0		1		0		1		0		0		1		0		0		0		0		0		0		0		0		1		0		0		0		1		4.62

		BA US Equity		0		0		0		0		0		0		1		0		0		0		0		0		0		0		0		0		1		0		1		0		3.53

		BBD/B CN Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		4.24

		EN FP Equity		0		0		1		0		0		0		0		0		0		0		0		0		0		1		0		0		1		0		1		0		4.38

		BAY LN Equity		0		0		1		0		1		1		0		1		0		0		1		0		0		1		0		0		1		0		0		1		3.91

		BATS LN Equity		0		0		1		1		0		1		0		0		0		0		0		0		0		1		0		0		0		0		0		1		4.38

		BSY LN Equity		0		0		1		0		1		1		0		1		1		1		0		0		0		1		0		0		0		0		1		0		5.56

		BT/A LN Equity		0		0		0		0		0		0		1		0		0		1		0		0		0		1		0		1		0		0		1		0		4.09

		BHP AU Equity		0		0		1		1		0		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		3.85

		BUR US Equity		1		0		0		1		1		0		0		1		1		0		1		0		0		0		0		0		0		0		0		0		7.12

		BNI US Equity		0		0		1		1		0		0		1		0		0		0		0		0		0		0		0		1		0		0		1		0		4.61

		CWO AU Equity		0		0		1		0		0		0		1		1		1		1		0		0		0		1		0		1		0		1		0		0		4.13

		CW/ LN Equity		0		0		0		0		0		0		0		1		0		1		0		0		0		1		0		0		1		0		1		0		3.83

		CVC US Equity		0		0		1		1		1		0		1		1		1		1		0		0		0		0		0		1		0		0		0		1		5.00

		CPB US Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		3.81

		CNR CN Equity		0		0		1		1		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		4.38

		CNQ CN Equity		0		1		0		1		0		1		0		1		1		0		0		0		0		0		0		0		1		0		0		1		4.38

		CCM LN Equity		0		0		1		0		0		0		1		0		1		1		0		0		0		1		0		0		1		1		0		0		4.27

		CA FP Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.50

		293 HK Equity		0		0		1		1		1		0		1		0		0		0		1		0		1		0		0		0		1		0		1		0		5.70

		CLS CN Equity		0		0		1		1		0		0		0		1		1		0		0		0		0		0		0		0		0		0		0		1		5.94

		CSK US Equity		1		0		0		1		0		0		1		1		0		0		0		0		0		0		0		1		0		0		0		1		5.41

		CHK US Equity		0		1		0		1		1		0		0		1		1		0		0		0		0		0		0		0		0		0		0		0		5.82

		CIN US Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		4.81

		CZN US Equity		0		1		0		0		1		0		1		1		1		1		0		0		0		0		0		1		0		0		1		0		4.79

		CCU US Equity		0		0		0		1		0		0		0		1		1		1		0		0		0		0		0		1		0		0		1		0		4.87

		CEG US Equity		0		0		1		0		0		0		1		0		0		0		0		0		0		0		0		1		0		0		1		0		3.67

		CS/ LN Equity		0		1		0		1		1		0		1		1		0		0		0		0		0		1		0		0		0		0		0		1		5.08

		CL FP Equity		0		0		1		1		0		1		0		0		0		0		0		1		0		1		0		0		1		0		1		0		4.06

		CUM US Equity		0		1		0		1		0		0		0		0		0		0		0		0		0		0		0		0		1		0		0		1		5.44

		DCX GR Equity		0		0		0		0		0		1		0		0		0		0		1		0		0		1		0		1		0		0		1		0		4.03

		DCN US Equity		0		1		0		1		0		0		1		0		0		0		1		0		0		0		0		0		1		0		0		0		5.39

		DF US Equity		0		1		0		1		0		1		0		0		0		0		0		0		0		0		0		1		0		0		0		1		4.41

		DE US Equity		0		0		1		0		0		0		1		0		0		0		0		0		0		0		0		1		0		0		0		1		3.89

		DELL US Equity		0		0		0		1		0		0		0		1		1		0		0		0		0		0		0		0		1		0		0		1		4.58

		DFG US Equity		0		1		0		1		0		0		1		1		1		0		0		1		0		0		0		0		0		0		0		1		5.34

		DAL US Equity		0		0		1		1		0		0		1		1		0		0		1		0		0		0		0		1		0		0		0		1		5.14

		DNR US Equity		1		0		0		1		1		0		0		1		1		0		0		0		0		0		0		0		0		0		0		1		5.95

		LHA GR Equity		0		0		1		0		0		0		1		0		0		0		1		0		0		1		0		1		0		0		1		0		3.76

		DTE GR Equity		0		0		0		0		0		0		1		0		0		1		0		0		0		1		0		1		0		0		1		0		4.37

		DGE LN Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		3.40

		DIS US Equity		0		0		0		0		0		0		1		1		0		1		0		0		0		0		0		1		0		0		1		0		3.43

		DNY US Equity		0		1		0		1		0		1		0		0		0		0		0		0		0		0		0		1		0		0		0		1		3.99

		DOV US Equity		0		0		1		1		0		0		1		0		0		0		0		0		0		0		0		1		0		0		1		0		4.16

		DOW US Equity		0		0		1		0		0		0		1		0		0		0		0		0		0		0		0		1		0		0		1		0		3.44

		DD US Equity		0		0		0		0		0		0		1		0		0		0		0		0		0		0		0		0		1		0		1		0		3.23

		DUK US Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		3.71

		DYN US Equity		0		0		1		0		0		0		0		1		0		0		0		0		0		0		0		0		0		0		1		0		4.33

		EOA GR Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		3.26

		EK US Equity		0		0		1		1		0		0		0		0		0		0		0		0		0		0		0		1		0		0		0		1		4.65

		EPG US Equity		0		0		1		0		1		0		1		1		0		0		0		0		0		0		0		1		0		0		1		0		4.49

		ELUXA SS Equity		0		0		1		1		0		0		0		0		0		0		1		0		0		1		0		1		0		0		0		1		4.10

		LLY US Equity		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		1		0		1		0		3.00

		ELE SM Equity		0		0		1		0		1		1		0		1		0		0		0		0		0		1		0		1		0		0		1		0		3.87

		ENI IM Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.17

		ETP LN Equity		0		1		0		1		0		0		1		0		0		0		0		0		0		1		0		0		0		0		1		0		4.30

		FDX US Equity		0		0		1		0		0		0		1		1		1		0		0		0		0		0		0		0		1		0		1		0		4.62

		F IM Equity		0		0		1		0		1		1		0		0		0		0		1		0		0		1		0		1		0		0		0		1		4.14

		FLEX US Equity		0		0		1		0		0		0		0		1		1		0		0		0		1		0		0		0		0		0		0		1		6.00

		F US Equity		0		0		0		1		0		0		1		0		0		0		1		0		0		0		0		1		0		0		0		1		4.28

		FJ US Equity		0		0		1		1		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		1		4.93

		FTE FP Equity		0		0		0		0		0		0		0		0		0		1		0		0		0		1		0		1		0		0		1		0		4.28

		CTG SM Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.53

		GE US Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		2.44

		GIS US Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		3.43

		GM US Equity		0		0		0		1		1		0		1		0		0		0		1		0		0		0		0		1		0		0		0		1		3.74

		GP US Equity		0		1		0		1		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		0		4.91

		G US Equity		0		0		0		0		0		0		1		0		0		0		0		0		0		0		0		1		0		0		1		0		2.97

		GLXO LN Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		2.99

		GBLX US Equity		0		0		1		1		1		0		0		1		1		1		0		0		1		0		0		0		0		0		0		1		6.02

		GT US Equity		0		1		0		0		0		0		0		0		0		0		1		0		0		0		0		0		1		0		0		0		5.62

		GOU CN Equity		0		1		0		0		1		0		1		1		1		0		0		0		0		0		0		0		0		0		0		1		5.01

		HC US Equity		0		1		0		1		0		0		0		1		1		0		0		0		0		0		0		0		0		0		1		0		5.77

		H US Equity		0		1		0		0		0		0		0		0		0		1		0		0		0		0		0		1		0		0		1		0		4.55

		HRS US Equity		0		1		0		1		0		0		1		0		0		1		0		0		0		0		0		0		1		0		0		1		4.54

		HEI GR Equity		0		1		0		1		0		1		0		0		0		0		0		0		0		1		0		0		1		0		1		0		4.10

		HNZ US Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		3.46

		HWP US Equity		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		1		0		1		0		3.50

		HG/ LN Equity		0		1		0		1		0		0		1		0		0		0		1		0		0		1		0		0		0		0		1		0		4.09

		HLT US Equity		0		1		0		1		1		0		1		0		0		0		1		0		0		0		0		0		1		0		0		1		5.14

		HSBA LN Equity		0		0		0		0		0		1		0		0		0		0		0		1		0		1		0		1		0		0		1		0		3.65

		IBE SM Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.26

		IBM US Equity		0		0		0		0		0		0		0		1		0		0		0		0		0		0		0		1		0		0		1		0		3.85

		ICI LN Equity		0		1		0		0		1		1		0		0		0		0		0		0		0		1		0		0		1		0		0		1		4.38

		IGL US Equity		0		1		0		1		0		0		1		1		0		0		0		0		0		0		0		0		1		0		0		0		4.94

		IR US Equity		0		0		1		1		0		0		0		0		0		0		0		0		0		0		0		0		1		0		0		0		4.17

		IP US Equity		0		0		1		0		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		4.34

		1002Z IT Equity		0		0		1		1		0		0		1		0		0		0		0		0		0		1		0		0		1		0		0		1		4.17

		9201 JP Equity		0		0		1		1		1		0		1		1		0		0		1		0		0		0		1		0		1		0		1		0		4.67

		JNJ US Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		0		0		1		0		1		0		0		2.79

		KM US Equity		0		1		0		1		0		0		0		1		1		0		1		0		0		0		0		1		0		0		0		0		6.42

		AHLN NA Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		4.09

		PHIL NA Equity		0		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		1		0		3.56

		KPN NA Equity		0		0		1		0		0		0		0		0		0		1		0		0		0		1		0		0		0		0		1		0		4.61

		LG FP Equity		0		0		1		1		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		4.32

		LAND LN Equity		0		0		1		0		1		1		0		0		0		0		0		1		0		1		0		1		0		1		0		0		3.61

		LSMR LN Equity		0		1		0		1		0		0		1		0		0		0		0		0		0		1		0		0		0		0		1		0		4.74

		LEA US Equity		0		1		0		1		0		0		1		1		1		0		1		0		0		0		0		0		1		0		0		1		5.56

		LR FP Equity		0		1		0		0		0		0		1		0		0		0		0		0		0		1		0		1		0		0		1		0		4.32

		LVLT US Equity		0		0		1		1		1		0		0		1		1		1		0		0		0		0		0		0		0		0		0		0		6.57

		LMT US Equity		0		0		1		0		1		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		4.36

		LU US Equity		0		0		0		0		0		0		0		1		0		1		0		0		0		0		0		0		0		0		0		1		4.44

		MC FP Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		4.03

		LYO US Equity		0		1		0		0		1		0		0		1		0		0		0		0		0		0		0		0		0		0		0		0		5.86

		MG/A CN Equity		0		1		0		1		0		1		0		0		0		0		1		0		0		0		0		1		0		0		1		0		5.04

		MONI LN Equity		0		0		0		0		0		0		0		0		0		1		0		0		0		1		0		0		1		0		0		1		4.21

		MKS LN Equity		0		0		1		0		0		0		1		0		0		0		1		0		0		1		0		0		1		0		1		0		4.09

		MER US Equity		0		0		0		0		0		0		1		0		0		0		0		1		0		0		0		1		0		0		1		0		3.61

		MOT US Equity		0		0		0		1		0		0		0		0		0		1		0		0		0		0		0		0		1		0		0		1		3.87

		NGG LN Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.53

		NCP AU Equity		1		0		0		1		0		1		0		0		0		0		0		0		0		1		0		0		0		1		0		0		4.54

		7201 JP Equity		0		0		1		0		1		0		0		1		1		0		1		0		0		0		1		0		0		0		1		0		4.87

		NOK1V FH Equity		0		0		0		0		0		0		0		0		0		1		0		0		0		1		0		1		0		1		0		0		3.56

		NHY NO Equity		0		0		1		1		0		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		3.87

		NOVN SW Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		2.69

		9432 JP Equity		0		0		0		0		0		0		1		0		0		1		0		0		0		0		1		1		0		0		1		0		3.18

		PKD US Equity		1		0		0		0		1		0		0		1		1		0		0		0		0		0		0		0		0		0		0		0		5.94

		FICN IM Equity		0		1		0		1		1		0		1		1		0		0		0		0		0		1		0		1		0		0		1		0		5.60

		PSON LN Equity		0		0		1		0		1		0		1		0		0		1		0		0		0		1		0		0		1		1		0		0		4.42

		EXC US Equity		0		0		1		0		0		0		1		0		0		0		0		0		0		0		0		1		0		0		0		1		4.01

		PGS NO Equity		0		1		0		1		1		0		1		1		1		0		0		0		0		1		0		0		0		0		0		1		5.01

		MO US Equity		0		0		0		1		0		0		0		0		0		0		0		0		0		0		0		0		1		0		1		0		4.64

		PDG CN Equity		0		1		0		0		0		0		1		0		0		0		0		0		0		0		0		0		0		0		0		1		5.19

		POR3 GR Equity		0		0		1		1		0		1		0		0		0		0		1		0		0		1		0		1		0		0		0		1		3.87

		PLTM PL Equity		0		0		1		0		0		0		1		0		0		1		0		0		0		1		0		1		0		0		1		0		3.89

		PWG LN Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		0		1		0		0		1		4.09

		QAN AU Equity		0		1		0		0		0		1		0		0		0		0		1		0		0		1		0		1		0		0		1		0		4.38

		RTN/B US Equity		0		0		1		0		1		0		0		0		0		0		0		0		0		0		0		0		0		0		0		1		4.32

		REI US Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		0		1		4.39

		RNO FP Equity		0		0		1		1		0		0		1		0		0		0		1		0		0		1		0		0		1		0		0		1		4.09

		REP SM Equity		0		0		1		1		0		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		3.76

		RSG US Equity		0		1		0		1		0		0		1		1		1		0		0		0		0		0		0		0		0		0		0		1		5.10

		RHA FP Equity		0		1		0		1		0		1		0		0		0		0		0		0		0		1		0		0		0		0		0		1		4.38

		ROG SW Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		3.04

		ROH US Equity		0		0		1		0		0		0		0		0		0		0		0		0		0		0		0		0		1		0		0		1		4.16

		R US Equity		0		1		0		1		0		0		1		0		0		0		0		0		0		0		0		1		0		0		0		1		5.44

		SWY US Equity		0		0		0		0		0		0		1		1		1		0		0		0		0		0		0		0		1		0		1		0		4.29

		SBC US Equity		0		0		0		0		0		0		1		0		0		1		0		0		0		0		0		1		0		0		1		0		3.89

		SU FP Equity		0		0		1		0		0		0		1		0		0		0		0		0		0		1		0		1		0		0		1		0		3.69

		SSE LN Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.81

		SPW LN Equity		0		0		1		1		0		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		3.69

		SEG US Equity		0		0		1		1		0		0		0		1		1		0		0		0		0		0		0		0		0		0		1		0		4.48

		S US Equity		0		0		1		1		1		0		1		0		0		0		1		0		0		0		0		0		1		0		0		1		4.87

		SRE US Equity		0		1		0		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		0		1		4.17

		SIE GR Equity		0		0		0		0		0		0		1		0		0		0		0		0		0		1		0		1		0		0		1		0		3.52

		SBGI US Equity		0		1		0		1		1		0		0		1		1		1		0		0		0		0		0		0		0		0		0		0		5.89

		GLE FP Equity		0		0		1		1		0		0		1		0		0		0		0		1		0		1		0		1		0		0		1		0		3.00

		SLR US Equity		0		0		0		0		0		0		0		1		1		0		0		0		0		0		0		0		1		0		0		1		5.06

		SOL BB Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.69

		SRA1V FH Equity		0		0		1		0		0		0		0		0		0		1		0		0		0		1		0		0		0		1		0		0		4.03

		FON US Equity		0		0		1		0		0		0		0		0		0		1		0		0		0		0		0		0		1		0		1		0		4.06

		SGY US Equity		0		1		0		1		0		0		0		1		1		0		0		0		0		0		0		0		1		0		1		0		5.62

		SZE FP Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		0		1		3.69

		TLM CN Equity		0		0		1		1		0		1		0		1		1		0		0		0		0		0		0		0		1		0		0		1		4.59

		TGT US Equity		0		0		1		0		0		0		0		0		0		0		1		0		0		0		0		1		0		0		1		0		4.09

		TEL NZ Equity		0		1		0		1		0		0		1		0		0		1		0		0		0		1		0		1		0		0		1		0		3.74

		TEF SM Equity		0		0		0		0		0		0		1		1		0		1		0		0		0		1		0		1		0		1		0		0		4.08

		TGO CN Equity		0		0		1		0		0		1		0		0		0		1		0		0		0		0		0		0		0		0		0		1		4.86

		TPS PW Equity		0		0		1		1		0		0		1		1		0		1		0		0		1		0		0		1		0		0		0		1		5.52

		1004Z NO Equity		0		0		1		1		0		0		1		0		0		1		0		0		0		1		0		0		1		0		0		1		3.81

		TWT LN Equity		0		0		1		1		1		0		0		1		1		1		0		0		0		1		0		0		0		0		0		1		6.40

		TLIA SS Equity		0		0		1		1		0		0		1		0		0		1		0		0		0		1		0		0		1		0		0		1		3.89

		TLS AU Equity		0		0		1		0		0		1		0		0		0		1		0		0		0		1		0		1		0		0		1		0		3.91

		TX US Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		3.33

		TXN US Equity		0		0		0		0		0		0		0		1		0		0		0		0		0		0		0		0		0		0		1		0		3.81

		TXT US Equity		0		0		1		1		0		1		0		0		0		0		0		0		0		0		0		1		0		0		0		1		3.99

		TNB US Equity		0		1		0		1		0		0		0		0		0		0		0		0		0		0		0		0		1		0		0		0		4.98

		TWX US Equity		0		0		0		0		0		0		0		0		0		1		0		0		0		0		0		1		0		0		1		0		4.38

		TOS US Equity		0		0		1		1		0		0		1		1		0		0		0		0		0		0		0		1		0		0		0		1		4.28

		FP FP Equity		0		0		0		1		0		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		2.99

		7203 JP Equity		0		0		0		0		0		1		0		0		0		0		1		0		0		0		1		1		0		0		1		0		2.83

		TA CN Equity		0		1		0		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		3.65

		TRP CN Equity		0		1		0		0		1		1		0		0		0		0		0		0		0		0		0		1		0		0		0		1		4.01

		RIG US Equity		0		0		1		0		0		0		1		1		1		0		0		0		0		0		0		0		0		0		0		1		4.34

		TRW US Equity		0		0		1		1		0		0		1		0		0		0		1		0		0		0		0		1		0		0		0		1		4.92

		TYC US Equity		0		0		0		1		0		0		1		0		0		0		0		0		1		0		0		0		1		0		1		0		4.11

		TSN US Equity		0		1		0		0		0		1		0		1		0		0		0		0		0		0		0		1		0		0		0		1		4.21

		UTX US Equity		0		0		0		0		0		0		1		0		0		0		0		0		0		0		0		1		0		0		1		0		4.00

		UU/ LN Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		4.20

		UPM1V FH Equity		0		0		1		0		0		0		1		0		0		0		0		0		0		1		0		0		1		0		1		0		4.32

		UCU US Equity		0		1		0		0		1		1		0		0		0		0		0		0		0		0		0		1		0		0		0		1		4.70

		VLO US Equity		0		1		0		1		1		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		4.55

		VIA US Equity		0		0		0		0		0		0		1		1		1		1		0		0		0		0		0		1		0		0		0		1		3.89

		EX FP Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		4.65

		VOD LN Equity		0		0		0		0		0		0		0		0		0		1		0		0		0		1		0		1		0		1		0		0		3.76

		VOW GR Equity		0		0		1		1		0		1		0		0		0		0		1		0		0		1		0		1		0		0		0		1		3.50

		WAB US Equity		0		1		0		1		0		0		1		1		0		0		0		0		0		0		0		0		0		0		0		1		5.89

		WMT US Equity		0		0		0		0		0		0		1		0		0		0		1		0		0		0		0		1		0		0		1		0		3.04

		WMI US Equity		0		0		1		0		1		0		1		1		0		0		0		0		0		0		0		0		0		0		0		1		5.38

		WAD GR Equity		0		1		0		0		0		1		0		0		0		0		0		0		0		1		0		0		1		0		0		1		4.01

		WWCA US Equity		0		1		0		0		1		0		0		1		1		1		0		0		0		0		0		0		0		0		0		1		5.72

		W US Equity		0		1		0		0		0		0		1		0		0		0		0		0		0		0		0		1		0		0		0		1		4.42

		WY US Equity		0		0		1		1		0		0		1		0		0		0		0		0		0		0		0		1		0		0		0		1		4.17

		WHR US Equity		0		1		0		1		0		0		0		0		0		0		1		0		0		0		0		1		0		0		0		1		5.20

		WLL US Equity		0		1		0		1		0		0		1		0		0		0		0		0		0		0		0		1		0		0		1		0		4.13

		WCG US Equity		0		0		1		1		1		0		0		1		1		1		0		0		0		0		0		0		1		0		0		0		6.20

		WMB US Equity		0		0		1		0		1		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		4.27

		WCOM US Equity		0		0		0		1		0		0		0		1		1		1		0		0		0		0		0		0		1		0		1		0		4.25

		YBTVA US Equity		1		0		0		0		1		0		0		1		1		1		0		0		0		0		0		0		0		0		0		0		5.80

		C US Equity		0		0		0		0		0		0		1		0		0		0		0		1		0		0		0		1		0		0		1		0		3.58

		WFC US Equity		0		0		0		0		0		0		1		0		0		0		0		1		0		0		0		1		0		0		1		0		3.43

		WB US Equity		0		0		1		1		0		1		0		0		0		0		0		1		0		0		0		1		0		0		1		0		3.56

		ONE US Equity		0		0		0		0		0		0		1		0		0		0		0		1		0		0		0		0		1		0		0		1		3.91

		JPM US Equity		0		0		1		0		0		0		1		0		0		0		0		1		0		0		0		1		0		0		1		0		3.69

		MWD US Equity		0		0		0		0		0		0		0		0		0		0		0		1		0		0		0		1		0		0		0		1		3.64

		TXU US Equity		0		0		1		0		1		1		0		0		0		0		0		0		0		0		0		1		0		0		0		1		4.55

		PWJ US Equity		0		0		1		0		0		0		0		0		0		0		0		1		0		0		0		0		0		0		1		0		4.38

		BARC LN Equity		0		0		0		1		0		0		1		0		0		0		0		1		0		1		0		1		0		0		1		0		3.18

		KRB US Equity		0		0		0		0		0		0		1		0		0		0		0		1		0		0		0		1		0		0		1		0		4.55

		SCAB SS Equity		0		1		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.81

		AA NA Equity		0		0		0		1		0		1		0		0		0		0		0		1		0		1		0		1		0		0		1		0		3.56

		HNS LN Equity		0		1		0		0		0		0		1		0		0		0		0		0		0		1		0		0		1		0		0		1		4.25

		USI FP Equity		0		1		0		1		0		0		1		1		0		0		0		0		0		1		0		0		1		0		0		1		4.90

		TKA GR Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		0		1		0		0		1		4.00

		LIN GR Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.81

		GPS US Equity		0		0		1		1		0		0		0		1		0		0		1		0		0		0		0		0		1		0		0		1		5.14

		CPQ US Equity		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		1		0		0		1		4.79

		DTE US Equity		0		0		1		0		0		0		0		0		0		0		0		0		0		0		0		1		0		0		1		0		4.29

		ENE US Equity		0		0		0		0		1		0		1		0		0		0		0		0		0		0		0		0		1		0		1		0		4.44

		EMMS US Equity		0		1		0		0		1		0		0		1		1		1		0		0		0		0		0		0		0		0		0		1		5.41

		AGL AU Equity		0		1		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.97

		III LN Equity		0		0		1		1		0		0		1		0		0		0		0		1		0		1		0		1		0		1		0		0		3.26

		ABT US Equity		0		0		0		0		0		0		1		0		0		0		0		0		0		0		0		1		0		1		0		0		2.62

		AK US Equity		1		0		0		1		1		0		0		1		0		1		0		0		0		0		0		1		0		0		0		0		5.74

		ADEN SW Equity		0		0		1		0		0		0		1		1		0		0		0		0		0		1		0		1		0		0		1		0		4.18

		ALV GR Equity		0		0		0		0		0		1		0		0		0		0		0		1		0		1		0		1		0		0		1		0		3.22

		ALBK ID Equity		0		0		1		1		0		1		0		0		0		0		0		1		0		1		0		1		0		0		1		0		3.30

		AMC AU Equity		0		1		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		4.50

		AVZ LN Equity		0		0		1		0		0		0		1		0		0		0		0		1		0		1		0		0		1		0		1		0		3.92

		CS FP Equity		0		0		0		0		0		1		0		0		0		0		0		1		0		1		0		1		0		1		0		0		3.40

		BAA LN Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		3.47

		BFT US Equity		0		1		0		1		1		1		0		1		1		0		1		0		0		0		0		0		1		0		0		0		6.06

		SCH SM Equity		0		0		0		1		0		1		0		0		0		0		0		1		0		1		0		1		0		1		0		0		3.00

		BK US Equity		0		0		0		0		0		0		1		0		0		0		0		1		0		0		0		1		0		0		1		0		3.75

		BASS LN Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.78

		BYX US Equity		1		0		0		1		1		0		0		1		1		0		0		0		0		0		0		0		0		0		0		0		6.62

		BEAV US Equity		1		0		0		1		1		0		0		1		1		0		0		0		0		0		0		0		0		0		0		0		5.64

		BNP FP Equity		0		0		0		1		0		1		0		0		0		0		0		1		0		1		0		1		0		1		0		0		3.40

		BOOT LN Equity		0		0		1		0		0		1		0		0		0		0		1		0		0		1		0		1		0		0		1		0		3.69

		CBRY LN Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		3.47

		CAH NZ Equity		0		1		0		1		1		1		0		0		0		0		0		0		0		1		0		0		1		0		0		1		4.88

		CML AU Equity		0		0		1		0		0		1		0		0		0		0		1		0		0		1		0		1		0		1		0		0		3.91

		CTM LN Equity		0		0		1		1		1		0		0		1		1		1		0		0		0		1		0		0		0		0		1		0		5.85

		CBK GR Equity		0		0		1		0		0		1		0		0		0		0		0		1		0		1		0		1		0		0		1		0		3.18

		CSGN SW Equity		0		0		0		1		0		0		1		0		0		0		0		1		0		1		0		1		0		0		1		0		3.47

		DMGT LN Equity		0		0		1		0		0		0		0		0		0		1		0		0		0		1		0		1		0		0		1		0		4.55

		DPH US Equity		0		0		1		1		0		0		1		1		0		0		1		0		0		0		0		0		1		0		0		1		4.62

		DBK GR Equity		0		0		0		0		0		1		0		0		0		0		0		1		0		1		0		1		0		1		0		0		3.33

		DVN US Equity		0		0		1		1		0		0		0		0		0		0		0		0		0		0		0		0		1		0		1		0		4.71

		DXNS LN Equity		0		0		1		0		0		0		1		0		0		0		1		0		0		1		0		0		0		0		1		0		3.89

		DOL US Equity		0		1		0		1		1		0		1		0		0		0		0		0		0		0		0		0		1		0		0		0		5.58

		DRE US Equity		0		1		0		1		0		1		0		0		0		0		0		1		0		0		0		1		0		0		1		0		4.41

		DYK GR Equity		0		1		0		1		0		1		0		0		0		0		0		0		0		1		0		0		1		0		0		1		4.36

		EIX US Equity		0		0		1		0		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		4.25

		ENEL IM Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		1		0		0		1		1		0		0		3.64

		BG FP Equity		0		1		0		0		0		0		1		0		0		0		0		0		0		1		0		1		0		0		1		0		4.44

		FBG AU Equity		0		0		1		0		1		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		4.36

		FSH CN Equity		0		1		0		0		0		0		1		1		0		0		1		0		0		0		0		1		0		1		0		0		4.73

		FTO US Equity		1		0		0		1		1		0		0		1		1		0		0		0		0		0		0		0		0		0		0		0		6.19

		GLH LN Equity		0		1		0		0		0		0		1		0		0		0		0		0		0		1		0		0		1		0		1		0		4.87

		GTN NA Equity		0		1		0		0		0		0		0		0		0		0		0		0		0		1		0		0		0		0		0		1		5.18

		GUS LN Equity		0		0		1		1		0		1		0		0		0		0		1		0		0		1		0		0		1		0		1		0		4.25

		BN FP Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		3.30

		HMSO LN Equity		0		1		0		0		1		1		0		0		0		0		0		1		0		1		0		1		0		0		1		0		4.38

		HAS US Equity		0		1		0		0		0		0		0		0		0		0		1		0		0		0		0		0		1		0		0		0		5.95

		6501 JP Equity		0		0		0		1		0		1		0		0		0		0		0		0		0		0		1		1		0		0		1		0		3.18

		HI US Equity		0		0		1		1		0		0		1		0		0		0		0		1		0		0		0		1		0		0		0		1		4.29

		13 HK Equity		0		0		0		0		1		1		0		1		0		0		0		0		1		0		0		1		0		0		1		0		4.61

		IMT LN Equity		0		0		1		0		1		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		4.94

		INTNC NA Equity		0		0		0		0		0		1		0		0		0		0		0		1		0		1		0		1		0		0		1		0		3.22

		ISYS LN Equity		0		0		1		1		0		0		0		0		0		0		0		0		0		1		0		0		0		0		0		1		4.99

		KAM GR Equity		0		1		0		1		0		0		0		1		0		0		0		0		0		1		0		0		0		0		1		0		5.67

		KEL LN Equity		0		1		0		1		0		0		1		0		0		0		0		0		0		1		0		0		0		0		1		0		4.20

		KGF LN Equity		0		0		1		0		0		0		1		0		0		0		1		0		0		1		0		0		1		0		0		1		3.91

		LEH US Equity		0		0		1		1		0		0		0		1		0		0		0		1		0		0		0		0		1		0		1		0		4.28

		MAR US Equity		0		0		1		1		0		0		1		0		0		0		1		0		0		0		0		1		0		0		1		0		4.49

		MBI US Equity		0		0		1		1		0		1		0		0		0		0		0		1		0		0		0		1		0		0		1		0		3.69

		MEO GR Equity		0		0		1		0		0		0		1		0		0		0		1		0		0		1		0		1		0		0		0		1		3.81

		8058 JP Equity		0		0		1		0		1		0		1		1		0		0		1		0		0		0		1		1		0		0		1		0		3.22

		PAS AU Equity		1		0		0		1		0		0		1		1		1		0		0		0		0		1		0		0		0		0		0		0		5.06

		PGTV US Equity		0		1		0		1		1		0		0		1		1		1		0		0		0		0		0		0		0		0		0		1		5.96

		PO/ LN Equity		0		0		1		1		0		0		1		0		0		0		0		0		0		1		0		0		1		0		0		1		4.10

		PRU LN Equity		0		0		0		0		0		1		0		0		0		0		0		1		0		1		0		1		0		0		1		0		3.22

		RNK LN Equity		0		1		0		0		0		0		1		1		0		0		0		0		0		1		0		0		1		0		0		1		5.30

		RCO FP Equity		0		1		0		1		1		0		1		1		1		0		0		0		0		1		0		0		1		1		0		0		5.44

		RTR LN Equity		0		0		0		0		0		0		1		0		0		1		0		0		0		1		0		0		0		1		0		0		3.21

		RY CN Equity		0		0		1		0		0		1		0		0		0		0		0		1		0		0		0		1		0		0		1		0		2.66

		SFW LN Equity		0		0		1		1		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.85

		SBRY LN Equity		0		0		1		0		0		0		1		0		0		0		0		0		0		1		0		0		1		0		1		0		3.47

		SFP US Equity		1		0		0		1		0		0		0		1		1		0		1		0		0		0		0		0		0		0		0		0		6.20

		SKFB SS Equity		0		1		0		1		0		0		1		0		0		0		0		0		0		1		0		0		1		0		1		0		4.69

		SDH US Equity		0		1		0		1		1		0		0		1		1		0		0		0		0		0		0		0		1		0		0		1		4.62

		6758 JP Equity		0		0		0		0		0		0		1		0		0		0		1		0		0		0		1		1		0		0		1		0		3.04

		SBSA US Equity		0		1		0		0		1		0		0		1		1		1		0		0		0		0		0		0		1		0		0		1		5.77

		SGC LN Equity		0		1		0		1		1		0		1		1		0		0		0		0		0		1		0		0		0		0		0		1		5.85

		SPLS US Equity		0		0		1		1		0		0		0		1		1		0		1		0		0		0		0		0		0		0		0		1		4.85

		SWMA SS Equity		0		1		0		1		0		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		4.25

		19 HK Equity		0		0		1		0		0		0		1		0		0		0		0		0		1		0		0		0		1		0		1		0		4.68

		RUKN SW Equity		0		0		0		0		0		1		0		0		0		0		0		1		0		1		0		1		0		0		1		0		3.14

		TATE LN Equity		0		1		0		0		0		0		1		0		0		0		0		0		0		1		0		0		1		0		1		0		4.01

		TSCO LN Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		3.47

		TW/ LN Equity		0		0		1		1		0		0		1		0		0		0		0		0		0		1		0		0		1		1		0		0		3.83

		9501 JP Equity		0		0		0		1		0		1		0		0		0		0		0		0		0		0		1		1		0		0		1		0		2.83

		TOY US Equity		0		1		0		1		0		0		1		1		1		0		1		0		0		0		0		0		1		0		0		1		5.32

		TFC/A CN Equity		0		1		0		1		0		0		1		0		0		0		0		1		0		0		0		1		0		0		1		0		4.85

		UN NA Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.40

		VNUN NA Equity		0		0		1		0		0		0		1		0		0		1		0		0		0		1		0		0		1		0		1		0		4.17

		WR US Equity		0		1		0		0		1		0		1		1		0		0		0		0		0		0		0		1		0		0		0		1		5.80

		WMC AU Equity		0		1		0		1		1		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.97

		HLFP PL Equity		1		0		0		1		0		0		1		0		0		0		0		1		0		1		0		0		1		0		0		1		4.63

		ST SP Equity		0		0		1		0		1		0		0		0		0		1		0		0		1		0		0		1		0		1		0		0		3.22

		1576 KS Equity		0		0		1		1		0		0		1		0		0		0		0		0		1		0		0		0		1		0		0		0		5.27

		2 HK Equity		0		0		1		0		0		1		0		0		0		0		0		0		1		0		0		1		0		1		0		0		4.01

		8315 JP Equity		0		0		0		1		0		1		0		0		0		0		0		1		0		0		1		1		0		0		1		0		3.47

		8318 JP Equity		0		0		0		0		0		1		0		0		0		0		0		1		0		0		1		1		0		0		1		0		3.47

		AIR LN Equity		0		1		0		1		0		0		0		0		0		0		1		0		0		1		0		0		0		0		0		0		5.95

		AN FP Equity		0		0		1		0		1		0		1		1		0		1		0		0		0		1		0		0		0		0		1		0		4.38

		BLD AU Equity		0		1		0		0		0		1		0		0		0		0		0		0		0		1		0		0		1		0		0		1		4.25

		BLND LN Equity		0		1		0		0		1		1		0		0		0		0		0		1		0		1		0		1		0		0		1		0		4.06

		GENN SW Equity		0		1		0		0		0		1		0		0		0		0		0		1		0		1		0		1		0		0		1		0		3.22

		KLM NA Equity		0		1		0		0		1		0		0		1		0		0		1		0		0		1		0		0		1		0		0		1		4.13

		MB IM Equity		0		0		1		1		0		1		0		0		0		0		0		1		0		1		0		1		0		0		1		0		3.65

		OL IM Equity		0		0		1		0		0		0		1		1		0		1		0		0		0		1		0		1		0		0		1		0		5.25

		P IM Equity		0		0		1		1		1		1		0		0		0		0		1		0		0		1		0		1		0		0		1		0		4.42

		PDP AU Equity		0		1		0		0		0		0		1		1		0		0		0		0		0		1		0		1		0		0		0		1		4.63

		PRS GR Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		0		1		4.04

		RTK LN Equity		0		0		1		0		0		0		1		1		0		0		0		0		0		1		0		0		0		0		1		0		4.01

		SCVA SS Equity		0		0		1		1		0		1		0		0		0		0		1		0		0		1		0		1		0		0		0		1		4.25

		STAN LN Equity		0		0		1		1		0		0		1		0		0		0		0		1		0		1		0		1		0		0		1		0		3.33

		OR FP Equity		0		0		0		0		0		0		1		0		0		0		0		0		0		1		0		1		0		1		0		0		2.89

		RI FP Equity		0		1		0		0		0		0		1		0		0		0		0		0		0		1		0		1		0		0		1		0		3.81

		8320 JP Equity		0		0		0		1		0		0		1		0		0		0		0		1		0		0		1		0		1		0		1		0		3.50

		1 HK Equity		0		0		0		0		1		1		0		1		0		0		0		1		1		0		0		1		0		0		1		0		4.25

		AC FP Equity		0		0		1		0		0		0		1		0		0		0		1		0		0		1		0		1		0		0		1		0		4.98

		ACTU US Equity		0		1		0		0		0		0		0		1		1		0		0		0		0		0		0		0		0		0		0		1		6.31

		AGG LN Equity		0		1		0		1		0		1		0		0		0		0		0		0		0		1		0		0		1		0		1		0		4.61

		ATU US Equity		1		0		0		1		0		0		0		1		0		0		0		0		0		0		0		0		0		0		0		0		6.21

		BOZ FP Equity		1		0		0		1		0		0		1		0		0		0		0		0		0		1		0		1		0		0		0		1		4.98

		BTW LN Equity		1		0		0		1		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		4.44

		CGM FP Equity		0		1		0		0		0		0		1		0		0		0		0		0		0		1		0		0		0		0		1		0		4.55

		CIBN SW Equity		0		1		0		0		1		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.22

		CRLB FP Equity		1		0		0		1		0		1		0		0		0		0		0		0		0		1		0		0		1		0		0		1		4.75

		DBL GR Equity		0		1		0		1		0		0		0		0		0		1		0		0		0		1		0		0		1		0		1		0		5.52

		DRI GR Equity		1		0		0		1		0		0		0		1		0		1		0		0		0		1		0		0		0		0		0		1		5.47

		DTD GR Equity		1		0		0		1		1		0		0		1		0		1		0		0		0		1		0		0		0		0		1		0		5.24

		DVN GR Equity		1		0		0		1		0		0		0		1		1		1		0		0		0		1		0		0		1		0		0		1		5.36

		ESA IM Equity		1		0		0		1		0		0		1		0		0		0		0		0		0		1		0		0		0		0		1		0		5.09

		FAP NZ Equity		1		0		0		1		0		1		0		0		0		0		1		0		0		1		0		1		0		0		1		0		4.23

		FCP US Equity		1		0		0		1		1		1		0		0		0		0		1		0		0		0		0		0		0		0		0		1		6.19

		FDP US Equity		1		0		0		1		0		0		0		1		1		0		0		0		0		0		0		0		0		0		0		1		6.06

		FLA FP Equity		1		0		0		1		0		0		0		0		0		1		0		0		0		1		0		0		1		0		1		0		4.72

		FME GR Equity		0		0		1		0		1		1		0		1		0		0		0		0		0		1		0		0		1		0		1		0		5.30

		GLO FP Equity		1		0		0		1		0		1		0		0		0		0		0		0		0		1		0		0		1		0		1		0		4.54

		GS US Equity		0		0		0		0		0		0		0		1		0		0		0		1		0		0		0		0		1		0		0		0		3.78

		GYO FP Equity		1		0		0		0		0		0		1		0		0		0		0		0		0		1		0		0		1		0		0		1		4.64

		HAZ US Equity		1		0		0		1		1		0		1		1		1		0		1		0		0		0		0		0		1		0		0		0		6.25

		HDI US Equity		0		0		1		0		0		0		1		1		0		0		1		0		0		0		0		1		0		1		0		0		4.17

		HYP FP Equity		1		0		0		0		0		0		1		0		0		0		1		0		0		1		0		1		0		0		0		1		5.25

		IFR FP Equity		1		0		0		1		0		0		1		0		0		1		0		0		0		1		0		0		0		0		0		1		5.48

		IMS FP Equity		1		0		0		1		1		1		0		1		0		0		1		0		0		1		0		1		0		0		0		1		5.50

		INVEB SS Equity		0		0		1		1		0		1		0		0		0		0		0		1		0		1		0		1		0		0		0		1		3.91

		JEF US Equity		0		1		0		1		0		0		1		1		0		0		0		1		0		0		0		0		1		0		0		1		4.62

		JEN GR Equity		0		1		0		1		0		0		0		0		0		0		0		0		0		1		0		0		0		0		1		0		5.50

		K US Equity		0		0		1		0		0		0		1		0		0		0		0		0		0		0		0		1		0		0		1		0		3.33

		KLR LN Equity		1		0		0		1		0		1		0		0		0		0		0		0		0		1		0		1		0		0		0		1		4.21

		MPS GR Equity		1		0		0		1		1		0		0		0		0		0		0		0		0		1		0		0		0		0		1		0		5.42

		MSFT US Equity		0		0		0		0		0		0		1		1		1		0		0		0		0		0		0		1		0		1		0		0		3.09

		NESN SW Equity		0		0		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		1		0		0		2.49

		PAX US Equity		0		1		0		1		1		0		0		1		1		1		0		0		0		0		0		0		0		0		0		1		5.86

		PBSC US Equity		0		1		0		0		1		0		0		1		1		0		0		0		0		0		0		0		1		0		0		0		6.03

		PKS US Equity		0		1		0		1		1		0		0		1		1		0		1		0		0		0		0		0		0		0		0		0		6.16

		RIL IN Equity		0		0		1		1		1		0		1		0		0		0		0		0		1		0		0		0		0		0		1		0		5.86

		SMFT ID Equity		0		1		0		1		1		0		1		0		0		0		0		0		0		1		0		0		0		0		0		1		4.44

		SPF US Equity		1		0		0		1		0		0		0		1		0		0		1		0		0		0		0		0		0		0		0		1		5.50

		SYY US Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		0		0		1		0		1		0		0		2.71

		T MK Equity		0		0		1		0		0		0		1		0		0		1		0		0		1		0		0		1		0		0		1		0		5.04

		TMAR US Equity		0		1		0		0		1		0		0		1		1		0		0		0		0		0		0		0		0		0		0		1		5.74

		TNB MK Equity		0		0		1		1		1		0		1		0		0		0		0		0		1		0		0		1		0		0		0		1		5.12

		TSIC US Equity		1		0		0		1		1		0		0		1		1		0		1		0		0		0		0		0		0		0		0		0		6.25

		UG FP Equity		0		0		1		1		0		1		0		0		0		0		1		0		0		1		0		1		0		0		1		0		4.61

		UVV US Equity		0		1		0		1		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		4.70

		VC US Equity		0		1		0		1		0		0		0		1		1		0		1		0		0		0		0		0		1		0		0		1		4.88

		VCI US Equity		0		1		0		1		0		0		1		1		1		0		0		0		0		0		0		1		0		0		1		0		4.70

		VRA FP Equity		1		0		0		1		1		0		1		0		0		0		0		0		0		1		0		0		1		0		0		1		5.15

		WBB US Equity		1		0		0		1		1		0		0		1		1		0		1		0		0		0		0		0		1		0		0		0		5.97

		WBC AU Equity		0		0		1		0		0		1		0		0		0		0		0		1		0		1		0		1		0		1		0		0		2.56

		WCLX US Equity		1		0		0		1		0		0		1		1		1		0		0		0		0		0		0		0		0		0		0		1		4.51

		WH US Equity		0		1		0		0		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		3.87

		WM US Equity		0		0		1		1		0		0		1		0		0		0		0		1		0		0		0		1		0		0		1		0		4.44

		WOLV LN Equity		0		1		0		1		0		0		1		1		0		0		0		0		0		1		0		1		0		0		1		0		4.32

		WPS US Equity		0		1		0		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		3.37

		WRE US Equity		0		1		0		1		1		1		0		0		0		0		0		1		0		0		0		1		0		0		1		0		4.67

		WTB LN Equity		0		1		0		0		0		1		0		0		0		0		1		0		0		1		0		1		0		0		1		0		4.38

		ADLAC US Equity		0		1		0		1		1		0		0		1		1		1		0		0		0		0		0		0		1		0		0		0		6.10

		ADLT US Equity		1		0		0		1		1		0		0		1		1		0		0		0		0		0		0		0		0		0		0		0		5.75

		AGU CN Equity		0		1		0		1		0		0		1		1		0		0		0		0		0		0		0		0		1		0		0		1		5.43

		APD US Equity		0		0		1		0		0		0		1		0		0		0		0		0		0		0		0		0		1		0		1		0		4.28

		APC US Equity		0		0		1		1		0		0		1		0		0		0		0		0		0		0		0		0		1		0		1		0		4.13

		CPN US Equity		0		0		1		0		1		0		0		1		1		0		0		0		0		0		0		0		0		0		1		0		5.19

		CSL US Equity		0		1		0		1		0		0		1		0		0		0		0		0		0		0		0		1		0		0		1		0		4.44

		CCL US Equity		0		0		1		1		0		0		0		0		0		0		1		0		0		0		0		0		1		0		1		0		4.67

		CGP US Equity		0		0		1		0		0		0		1		1		0		0		0		0		0		0		0		1		0		0		1		0		4.09

		CCE US Equity		0		0		1		0		1		0		1		0		0		0		0		0		0		0		0		0		0		0		0		1		3.76

		EMN US Equity		0		1		0		0		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		4.74

		FO US Equity		0		0		1		1		0		0		1		1		0		0		0		0		0		0		0		1		0		0		0		1		3.64

		PX US Equity		0		0		1		1		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		4.39

		RAL US Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		4.09

		SANM US Equity		0		0		1		0		0		0		0		1		1		0		0		0		0		0		0		0		0		0		1		0		5.83

		AOL US Equity		0		0		0		0		0		0		0		1		1		1		0		0		0		0		0		0		0		0		1		0		5.00

		CSAR US Equity		1		0		0		1		0		0		0		0		0		0		0		0		0		0		0		1		0		0		0		0		4.75

		CAH US Equity		0		0		0		0		0		1		0		1		0		0		0		0		0		0		0		0		1		0		1		0		4.24

		CRE US Equity		0		1		0		1		0		1		0		0		0		0		0		1		0		0		0		1		0		0		1		0		4.96

		PKI US Equity		0		0		1		0		0		0		0		0		0		0		0		0		0		0		0		0		1		0		1		0		4.60

		9202 JP Equity		0		0		1		1		1		0		1		1		1		0		1		0		0		0		1		1		0		0		0		1		4.64

		ASDO SS Equity		0		1		0		0		0		0		1		1		0		0		0		0		0		1		0		1		0		0		1		0		4.55

		ABX CN Equity		0		0		1		0		0		0		1		0		0		0		0		0		0		0		0		1		0		0		1		0		4.65

		BG/ LN Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.97

		BOW US Equity		0		1		0		1		1		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		5.16

		BGY LN Equity		0		1		0		1		1		0		0		0		0		0		0		0		0		1		0		0		0		0		0		0		4.19

		CXY CN Equity		0		1		0		1		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		4.70

		CTL US Equity		0		0		1		0		0		0		1		1		0		1		0		0		0		0		0		0		1		0		1		0		4.78

		CHTR US Equity		0		0		1		1		1		0		0		1		1		1		0		0		0		0		0		0		1		0		0		1		5.85

		CHTT US Equity		1		0		0		1		1		0		0		1		1		0		0		0		0		0		0		0		0		0		0		0		6.57

		CLX US Equity		0		0		1		0		0		0		1		0		0		0		0		0		0		0		0		0		1		0		1		0		3.89

		DSMA NA Equity		0		1		0		1		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		4.02

		MCK US Equity		0		0		1		0		0		0		1		0		0		0		0		0		0		0		0		0		0		0		0		1		5.31

		IPR LN Equity		0		1		0		1		0		0		1		0		0		0		0		0		0		1		0		0		1		0		0		1		5.01

		PBI US Equity		0		0		1		1		0		0		0		0		0		0		0		0		0		0		0		0		1		0		0		1		4.32

		RR/ LN Equity		0		1		0		1		0		0		0		0		0		0		0		0		0		1		0		1		0		0		0		1		3.87

		RWE GR Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.50

		WPL AU Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		4.09

		AL/ LN Equity		0		1		0		0		0		0		1		0		0		0		0		1		0		1		0		1		0		0		0		1		3.04

		5201 JP Equity		0		0		1		1		0		0		1		0		0		0		0		0		0		0		1		1		0		0		1		0		3.65

		BKIR ID Equity		0		0		1		0		0		0		1		0		0		0		0		1		0		1		0		1		0		0		0		1		3.99

		BCI LN Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		0		1		0		1		0		4.44

		BPB LN Equity		0		1		0		0		0		0		0		0		0		0		0		0		0		1		0		0		0		0		0		1		4.70

		CCO CN Equity		0		1		0		1		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		4.91

		CP CN Equity		0		0		1		1		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		4.29

		7751 JP Equity		0		0		0		0		0		0		1		0		0		0		0		0		0		0		1		1		0		0		1		0		3.50

		CNT US Equity		0		1		0		1		0		1		0		0		0		0		0		1		0		0		0		1		0		0		1		0		4.89

		CTX US Equity		0		1		0		1		0		0		1		1		0		0		1		0		0		0		0		0		1		0		0		1		5.19

		CHH US Equity		0		1		0		1		0		0		0		1		1		0		1		0		0		0		0		0		1		0		0		1		5.10

		CB US Equity		0		0		1		0		0		0		1		0		0		0		0		1		0		0		0		1		0		0		1		0		3.50

		CI US Equity		0		0		1		0		0		1		0		0		0		0		0		1		0		0		0		1		0		0		0		1		4.17

		CITC US Equity		0		1		0		1		1		0		0		1		1		1		0		0		0		0		0		0		0		0		0		0		5.70

		CNL US Equity		0		1		0		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		3.98

		SGO FP Equity		0		0		1		1		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.71

		DRB GR Equity		0		0		1		0		0		1		0		0		0		0		0		1		0		1		0		1		0		0		1		0		2.94

		6702 JP Equity		0		0		0		0		0		0		0		0		0		0		0		0		0		0		1		0		1		0		1		0		3.40

		6701 JP Equity		0		0		0		0		0		0		1		0		0		0		0		0		0		0		1		1		0		0		1		0		3.37

		6502 JP Equity		0		0		0		1		0		0		1		1		0		0		0		0		0		0		1		1		0		0		1		0		3.53

		WFT CN Equity		0		1		0		1		0		0		0		1		0		0		0		0		0		0		0		1		0		0		0		1		5.01

		WFT AU Equity		0		1		0		0		0		1		0		0		0		0		0		1		0		1		0		1		0		0		0		1		3.91

		9064 JP Equity		0		0		1		0		0		0		1		0		0		0		0		0		0		0		1		1		0		1		0		0		3.53

		4205 JP Equity		0		1		0		1		0		0		1		0		0		0		0		0		0		0		1		0		0		0		0		1		4.13

		UL FP Equity		0		1		0		0		1		1		0		0		0		0		0		1		0		1		0		1		0		1		0		0		4.09

		5667Z US Equity		0		0		1		1		1		0		1		1		0		0		0		0		0		0		0		0		1		0		0		1		5.07

		CCG US Equity		1		0		0		1		0		1		0		0		0		0		0		1		0		0		0		1		0		0		1		0		5.05

		CF US Equity		0		0		1		1		0		0		1		0		0		0		0		1		0		0		0		1		0		0		0		1		4.64

		FGP LN Equity		0		1		0		1		0		0		1		0		0		0		0		0		0		1		0		0		0		0		0		1		5.03

		LLC AU Equity		0		0		1		0		0		1		0		0		0		0		0		1		0		1		0		1		0		0		1		0		4.03

		WLSNC NA Equity		0		0		1		0		0		0		1		0		0		1		0		0		0		1		0		0		0		0		1		0		4.01

		CBA AU Equity		0		0		1		0		0		1		0		0		0		0		0		1		0		1		0		1		0		1		0		0		2.64

		CG US Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		4.59

		CMCSA US Equity		0		0		0		1		1		0		0		1		0		1		0		0		0		0		0		0		1		0		0		1		4.49

		EDP PL Equity		0		0		1		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		2.83

		MESBS FH Equity		0		1		0		0		0		0		1		0		0		0		0		0		0		1		0		1		0		0		0		1		4.51

		ABBN SW Equity		0		0		0		1		0		1		0		0		0		0		0		0		0		1		0		0		1		1		0		0		2.41

		TI/ LN Equity		0		1		0		1		0		0		1		0		0		0		0		0		0		1		0		0		1		0		1		0		4.61

		ORI AU Equity		0		1		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		3.71

		ARW US Equity		0		1		0		1		0		0		0		1		1		0		0		0		0		0		0		0		0		0		0		1		5.14

		CMCO US Equity		1		0		0		1		1		0		0		0		0		0		0		0		0		0		0		0		0		0		0		1		5.94

		CMC US Equity		1		0		0		1		0		1		0		0		0		0		0		0		0		0		0		1		0		0		0		1		4.72

		CSR AU Equity		0		1		0		0		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		4.44

		EML AU Equity		1		0		0		1		0		1		0		0		0		0		0		0		0		1		0		1		0		0		1		0		4.46

		FTT CN Equity		0		1		0		1		0		0		1		0		0		0		0		0		0		0		0		1		0		0		0		1		4.67

		GRT/A CN Equity		1		0		0		1		0		1		0		0		0		0		0		0		0		0		0		1		0		0		1		0		4.09

		HFX LN Equity		0		0		1		0		0		0		1		0		0		0		0		1		0		1		0		0		1		0		0		1		2.87

		ITW CN Equity		0		1		0		1		0		1		0		1		0		0		0		1		0		0		0		1		0		0		0		1		5.56

		5406 JP Equity		0		1		0		1		0		1		0		1		1		0		0		0		0		0		1		0		1		0		0		1		4.87

		6301 JP Equity		0		0		1		0		0		0		0		0		0		0		0		0		0		0		1		0		1		0		1		0		4.25

		8004 JP Equity		1		0		0		1		1		0		1		0		0		0		1		0		0		0		1		1		0		0		0		0		5.46

		5401 JP Equity		0		0		1		1		0		1		0		0		0		0		0		0		0		0		1		1		0		0		1		0		4.09

		NOR CN Equity		0		1		0		1		0		1		0		0		0		0		0		0		0		0		0		1		0		0		0		1		5.08

		9506 JP Equity		0		0		1		1		0		1		0		0		0		0		0		0		0		0		1		1		0		0		1		0		3.40

		9531 JP Equity		0		0		1		1		0		1		0		0		0		0		0		0		0		0		1		1		0		0		1		0		3.33

		CLP US Equity		1		0		0		1		1		1		0		0		0		0		0		1		0		0		0		1		0		0		1		0		5.15

		CMA US Equity		0		0		1		1		0		1		0		0		0		0		0		1		0		0		0		1		0		0		1		0		4.09

		CRS CN Equity		0		1		0		1		0		0		1		1		1		0		0		0		0		0		0		0		1		0		0		1		4.83

		GALI AR Equity		0		1		0		1		0		0		1		1		0		0		0		1		1		0		0		1		0		0		0		0		5.71

		VG US Equity		0		1		0		1		1		0		0		1		1		0		0		0		0		0		0		0		1		0		0		0		6.08

		MEL US Equity		0		0		1		0		0		0		1		0		0		0		0		1		0		0		0		1		0		0		1		0		3.95

		FTU US Equity		0		0		0		0		0		0		1		0		0		0		0		1		0		0		0		1		0		0		0		1		4.09

		FWC US Equity		1		0		0		1		1		0		1		1		0		0		0		0		0		0		0		0		0		0		0		0		5.75

		ASO US Equity		0		0		1		1		0		0		1		0		0		0		0		1		0		0		0		1		0		0		1		0		4.03

		CNF US Equity		0		1		0		1		0		0		0		1		0		0		0		0		0		0		0		0		1		0		0		0		5.19

		DANSKE DC Equity		0		0		1		0		0		0		1		0		0		0		0		1		0		1		0		1		0		0		1		0		2.83

		FBF US Equity		0		0		0		1		0		0		1		0		0		0		0		1		0		0		0		1		0		0		1		0		3.53

		ICICI IN Equity		0		1		0		1		0		0		0		0		0		0		0		1		1		0		0		0		0		0		0		1		5.04

		FSR US Equity		0		0		1		1		0		0		1		0		0		0		0		1		0		0		0		0		1		0		0		1		3.48

		GRUMAB MM Equity		1		0		0		1		1		1		0		1		0		0		0		0		1		0		0		1		0		0		0		0		5.66

		MOG/A US Equity		1		0		0		1		1		1		0		1		1		0		0		0		0		0		0		0		0		0		0		1		5.74

		PB US Equity		0		1		0		0		1		0		1		1		0		0		0		0		1		0		0		0		1		0		0		1		4.52

		PEPSICPO MM Equity		1		0		0		1		1		0		1		1		0		0		0		0		1		0		0		0		1		0		0		1		5.35

		PNC US Equity		0		0		1		0		0		0		1		0		0		0		0		1		0		0		0		1		0		0		1		0		4.17

		TEL PM Equity		0		1		0		0		1		1		0		0		0		1		0		0		1		0		0		1		0		0		1		0		5.87

		0549 KS Equity		0		0		1		1		0		0		1		1		0		0		0		0		1		0		0		0		1		0		0		1		5.01





dummy stats

		DATE

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin

		Max

		CDS mean

		Count

		Bin group

		ROA

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		7		8		9		10		11		12		13		14		15		16		17		18		19		20

		Max		-		-		-		-		-		-		2.05		2.48		3.04		3.46		3.86		4.38		4.87		5.41		6.06		6.71		7.97		9.58		13.28		50.55

		CDS mean		-		-		-		-		-		-		4.49		4.70		4.45		4.69		4.58		4.22		4.39		4.19		4.42		4.34		4.49		4.14		4.22		4.00

		Count		-		-		-		-		-		-		30		30		30		30		31		28		30		30		30		31		30		29		30		30

		Bin group

		ROE

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		7		8		9		10		11		12		13		14		15		16		17		18		19		20

		Max		-		-		-		-		-		-		9.36		10.77		12.25		13.31		14.53		15.88		17.31		18.67		20.65		22.68		26.32		32.97		48.73		383.87

		CDS mean		-		-		-		-		-		-		4.13		4.34		4.48		4.31		4.44		4.19		4.16		4.48		4.26		4.33		4.06		4.01		4.18		4.36

		Count		-		-		-		-		-		-		29		30		28		29		30		28		29		29		29		29		29		29		29		29

		Bin group

		ROC

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		7		8		9		10		11		12		13		14		15		16		17		18		19		20

		Max		-		-		-		-		-		-		6.04		6.84		7.59		8.20		8.97		9.74		10.31		11.15		12.16		14.11		16.26		19.69		26.98		177.20

		CDS mean		-		-		-		-		-		-		4.62		4.30		4.23		4.52		4.70		4.59		4.55		4.30		4.31		4.58		4.16		4.07		4.15		4.10

		Count		-		-		-		-		-		-		28		25		26		27		26		26		26		27		27		25		27		26		26		27

		Bin group

		TOTAL_ASSETS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		7		8		9		10		11		12		13		14		15		16		17		18		19		20

		Max		-		-		-		-		-		-		4459.88		5188.45		6340.42		7465.01		9236.47		11199.26		13359.49		17192.80		24370.00		31746.30		43210.79		67352.02		221789.45		956771.93

		CDS mean		-		-		-		-		-		-		4.54		4.51		4.67		4.30		4.43		4.39		4.13		4.26		4.39		3.76		3.77		4.04		3.57		3.45

		Count		-		-		-		-		-		-		30		30		30		31		30		30		30		30		30		30		30		30		30		31

		Bin group

		MKT_CAP

		Min:		17.72427		Max:		517210.9

		Num bins:		20		Num missing:		3		Missing bin:		10		Missing avg:		4.3519597256

		Bin		1		2		3		4		5		6		7		8		9		10		11		12		13		14		15		16		17		18		19		20

		Max		257.52		523.33		838.46		1240.61		1716.84		2322.91		3158.80		4184.91		5033.66		6127.57		7504.79		9685.06		11967.00		14600.85		18114.77		24454.32		34018.49		48932.49		81974.77		517210.90

		CDS mean		5.48		5.35		4.97		5.07		5.12		4.80		4.76		4.43		4.38		4.33		4.26		4.14		4.23		3.96		4.09		4.17		3.73		3.64		3.72		3.56

		Count		27		27		27		27		26		27		27		27		26		27		27		27		26		27		27		27		26		27		27		27

		Bin group		1		1		2		2		2		2		2		2		3		3		3		3		3		3		3		3		4		4		4		4

		ENT_VAL

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		NUM_EMPS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		1		1		1		2		2		2		2		2		2		2		2		2		3		3		3		3		3		3		3

		EST_EPS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		1		1		1		1		1		1		1		1		1		1		1		1		1		1		1		1		1		2		2

		EST_GROWTH

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		1		1		1		1		1		1		1		1		1		1		1		1		1		1		1		1		1		2		2

		EST_PE

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		EST_PEG

		Min:		0.053		Max:		175.805

		Num bins:		20		Num missing:		80		Missing bin:		5		Missing avg:		4.8176721487

		Bin		1		2		3		4		5		6		7		8		9		10		11		12		13		14		15		16		17		18		19		20

		Max		0.39		0.50		0.60		0.66		0.76		0.84		0.90		1.00		1.08		1.14		1.22		1.34		1.46		1.54		1.70		1.93		2.20		2.65		3.86		175.81

		CDS mean		5.17		5.11		4.70		4.59		4.75		4.66		4.47		4.53		4.20		3.98		4.33		4.22		4.07		3.98		4.04		3.78		3.83		4.27		3.84		4.24

		Count		23		23		23		23		23		23		23		23		24		22		22		23		23		24		22		23		23		23		23		23

		Bin group		1		1		1		1		1		1		1		1		2		2		2		2		2		2		2		2		2		2		2		2

		OP_LIQ

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		CURRENT_RATIO

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		CASH_RATIO

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		EBIT

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		EBIT_INT_COV

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		EBIT_TO_REVS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		EBIT_TO_ASSETS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		EBITDA

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		EBITD_INT_COV

		Min:		-3764.1428571429		Max:		423.4736842105

		Num bins:		20		Num missing:		76		Missing bin:		19		Missing avg:		3.844799467

		Bin		1		2		3		4		5		6		7		8		9		10		11		12		13		14		15		16		17		18		19		20

		Max		1.43		2.27		2.81		3.26		3.92		4.35		4.66		5.09		5.34		5.85		6.43		7.07		7.67		8.63		9.86		11.46		14.30		17.73		27.77		423.47

		CDS mean		5.37		5.41		5.44		4.69		4.91		4.63		4.51		4.43		4.47		4.23		4.31		4.26		4.31		4.37		4.36		4.00		4.02		4.00		3.99		4.32

		Count		24		23		23		23		23		23		23		23		23		24		23		23		23		23		23		23		23		23		23		24

		Bin group		1		1		1		1		1		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2

		EBITDA_TO_REVS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		EBITDA_TO_ASSETS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		OP_INC_TO_SALES

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2

		EPS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		1		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2

		SALES_TO_ASSETS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		TOTAL_DEBT

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		DEBT_TO_CAP

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		LT_DEBT_TO_CAP

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		DEBT_TO_EQUITY

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		DEBT_TO_EBITDA

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		EQUITY_TO_LIABS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		FIN_LVRGE

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		FREE_CF_PER_SHARE

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		1		1		1		1		1		1		2		2		2		2		2		2		2		2		2		2		2		2		2

		FREE_CF_TO_DEBT

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		OP_FUNDS_TO_DEBT

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		PROFIT_MARGIN

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		1		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2

		OP_INC_TO_DEBT

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		PRICE

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		VOL_90D

		Min:		6.302		Max:		120.832

		Num bins:		20		Num missing:		3		Missing bin:		9		Missing avg:		4.3519597256

		Bin		1		2		3		4		5		6		7		8		9		10		11		12		13		14		15		16		17		18		19		20

		Max		20.67		24.36		26.79		28.42		29.96		32.08		34.47		35.59		37.07		38.42		40.09		42.15		44.47		47.43		49.88		52.03		56.46		62.95		72.98		120.83

		CDS mean		3.85		4.06		3.84		3.96		4.03		4.02		4.10		4.55		4.34		4.15		4.22		4.21		4.66		4.55		4.28		4.78		4.78		5.09		5.13		5.62

		Count		27		27		27		27		26		27		27		27		26		27		27		27		26		27		27		27		26		27		27		27

		Bin group		1		1		1		1		1		1		1		2		2		2		2		2		2		2		2		3		3		3		3		3

		VOL_30D

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		PX_CHG_1M

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		PX_CHG_3M

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		2		2		2		2		2		2		3		3		3		3		3		3		3		3		3		3		3		3		3

		REL_CHG_3M

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		REL_CHG_6M

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		MOV_AVG_50D

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		MOV_AVG_120D

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		VOLUME

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		EQ_TURNOVER

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		BETA

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		PE

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		1		1		1		1		1		2		2		2		2		2		2		2		2		2		2		2		2		2		2

		DIV_PAYOUT

		Min:		0		Max:		3838.35

		Num bins:		20		Num missing:		70		Missing bin:		1		Missing avg:		5.211778658

		Bin		1		2		3		4		5		6		7		8		9		10		11		12		13		14		15		16		17		18		19		20

		Max		0.00		0.00		4.74		11.18		17.26		22.75		25.23		30.24		33.18		35.62		39.92		42.78		46.82		51.86		57.01		64.93		76.01		90.13		121.42		3838.35

		CDS mean		5.19		0.00		4.87		4.73		4.36		4.31		4.31		4.06		4.04		4.05		4.00		4.09		3.95		4.10		3.84		4.05		3.95		4.13		4.23		4.20

		Count		59		0		12		23		24		23		23		24		23		24		23		23		24		23		24		23		23		24		23		24

		Bin group		1		1		1		1		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2

		DPS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		1		1		1		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2

		DIV_YLD

		Min:		0		Max:		0.1253503185

		Num bins:		20		Num missing:		31		Missing bin:		12		Missing avg:		4.4162547157

		Bin		1		2		3		4		5		6		7		8		9		10		11		12		13		14		15		16		17		18		19		20

		Max		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.01		0.01		0.01		0.01		0.02		0.02		0.02		0.03		0.03		0.04		0.05		0.06		0.13

		CDS mean		5.40		0.00		0.00		4.07		3.83		4.29		4.28		4.11		4.32		4.13		4.03		4.42		4.06		4.25		4.18		3.99		4.18		3.95		4.40		4.69

		Count		91		0		0		11		25		26		25		25		26		25		25		26		25		25		26		25		25		26		25		26

		Bin group		1		1		1		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2

		IND_SECTOR

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		IND_GROUP

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		IND_SUBGRP

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		PARENT

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		CURRENCY

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		COUNTRY

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		SALES_TO_LIABS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		1		1		1		1		1		1		1		1		1		1		2		2		2		2		2		2		2		2		2

		ASSET_TURNOVER

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		ASSETS_TO_EQ

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		CASH_TO_LIABS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		CASH_TO_SALES

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		CF_PER_SH

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		CF_TO_LIABS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		COM_EQ_TO_CAP

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		CURR_LIABS_TO_TOT_ASSETS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		DEBT_TO_MKT_CAP

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		1		1		1		1		1		1		1		1		2		2		2		2		2		2		2		2		2		2		2

		EBIT_TO_LIABS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		EBIT_TO_CAP

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		3		3		3		3

		EARNINGS_YLD

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		EBITDA_TO_REV

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		EMP_GROWTH

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		EV_TO_MKT_CAP

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		1		1		1		1		1		1		1		1		1		1		1		1		1		2		2		2		2		2		2

		GEO_NET_SALES

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		1		1		1		1		1		1		1		1		1		1		1		1		1		1		1		2		2		2		2

		GEO_GROW_TOT_MKT_VAL

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		GEO_TOT_ASSETS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		1		1		1		1		1		1		1		1		1		1		1		1		1		1		1		1		2		2		2

		TAX_TO_SALES

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		LTD_TO_COM_EQ

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		LTD_TO_TOT_ASSETS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		1		1		1		1		1		1		1		1		1		1		1		1		1		1		2		2		2		3		3

		LTD_TO_CAP

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		MVE_TO_DEBT

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		NET_INCOME_TO_SALES

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		1		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2

		INCOME_TO_EQ

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		INCOME_TO_LIABS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		NET_INCOME

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		OP_INC_TO_CAP

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		PRETAX_INC_TO_SALES

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		PX_TO_BOOK

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		PX_TO_CF

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		PX_TO_SALES

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		REINV_EARNS_TO_SALES

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		RET_EARNS_TO_ASSETS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		1		1		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2		2

		SALES_GROWTH

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		SALES_TO_CURR_ASSETS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		ASSETS_TO_MKT_CAP

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		CAP_TO_LIABS_EQ

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		1		1		2		2		2		2		2		2		2		2		2		2		2		2		3		3		3		3		3

		DVDS_TO_SALES

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group		1		1		1		2		2		2		3		3		3		3		3		3		3		3		3		3		3		3		3		3

		TOT_COM_EQ

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		DEBT_TO_EV

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		DEBT_TO_ASSETS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		DEBT_TO_MKT_VAL_EQ

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		LIABS_PER_SH

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		MKT_VAL_TO_EBITDA

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		SH_EQ_TO_MKT_CAP

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		WK_CAP_TO_SALES

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		AVG_VAL_TRADED_3M

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		DVD_YLD_12M

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		BETA_ERR

		Min:		1.8		Max:		26.925

		Num bins:		20		Num missing:		21		Missing bin:		15		Missing avg:		4.6978478299

		Bin		1		2		3		4		5		6		7		8		9		10		11		12		13		14		15		16		17		18		19		20

		Max		3.03		3.50		3.88		4.14		4.31		4.58		4.71		4.85		5.05		5.20		5.40		5.57		5.80		5.99		6.25		6.52		6.96		7.61		8.74		26.93

		CDS mean		3.68		4.02		3.84		3.88		3.89		4.09		4.10		4.12		4.21		4.13		4.07		4.33		4.37		4.88		4.74		4.52		4.83		5.31		5.21		5.77

		Count		26		26		26		26		26		26		25		26		26		26		26		26		26		25		26		26		26		26		26		26

		Bin group		1		1		1		1		1		1		1		1		1		1		1		2		2		2		2		2		3		3		3		3

		EDF

		Min:		0.02		Max:		20

		Num bins:		20		Num missing:		29		Missing bin:		14		Missing avg:		4.5286207592

		Bin		1		2		3		4		5		6		7		8		9		10		11		12		13		14		15		16		17		18		19		20

		Max		0.02		0.04		0.07		0.10		0.13		0.15		0.19		0.24		0.31		0.36		0.45		0.56		0.70		0.83		1.04		1.23		1.60		2.12		3.44		20.00

		CDS mean		3.50		3.58		3.84		3.95		4.17		3.96		4.07		4.28		4.20		4.20		4.34		4.14		4.44		4.57		4.71		4.67		4.92		5.20		5.55		5.91

		Count		33		20		26		33		23		21		29		23		32		15		26		25		25		26		28		23		25		26		26		25

		Bin group		1		1		2		2		2		2		2		2		2		2		2		2		3		3		3		3		3		3		4		4

		IX_MSCI

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		IX_SPX

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group

		strip_CDS

		Min:		-		Max:		-

		Num bins:		-		Num missing:		-		Missing bin:		-		Missing avg:		-

		Bin		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Max		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		CDS mean		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Count		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-		-

		Bin group
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		dummify?		0		0		0		0		0		1		0		0		0		0		0		1		0		0		0		0		0		0		0		0		1		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		1		0		0		0		0		0		0		0		0		0		0		0		1		0		1		2		0		0		0		0		2		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		1		1		0		0		0

		num bins		6		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		4		20		20		2		20		4		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20		20

				DATE		40

				ROA

				ROE

				ROC						VOL_90D		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0

				TOTAL_ASSETS						Min:		6.302		Max:		120.832		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0		0

				MKT_CAP						Num bins:		20		Num missing:		3		Missing bin:		9		Missing avg:		4.3519597256		0		0		0		0		0		0		0		0		0		0		0		0		0

				ENT_VAL						Bin		1		2		3		4		5		6		7		8		9		10		11		12		13		14		15		16		17		18		19		20

				NUM_EMPS						Max		20.66925		24.3585		26.7945		28.417		29.9585		32.078		34.46775		35.591		37.068		38.421		40.085		42.149		44.46575		47.4285		49.88125		52.028		56.46		62.945		72.9815		120.832

				EST_EPS						CDS mean		3.8525584949		4.0575922064		3.8407867554		3.9566385308		4.0300285619		4.0160118987		4.100830557		4.545926695		4.3388177674		4.1520097449		4.2192391563		4.2111679132		4.6642436875		4.5469295834		4.2810335942		4.7777578434		4.7757060635		5.0925312162		5.1301842227		5.6199974969

				EST_GROWTH						Count		27		27		27		27		26		27		27		27		26		27		27		27		26		27		27		27		26		27		27		27

				EST_PE						Bin group		1		1		1		1		1		1		1		2		2		2		2		2		2		2		2		3		3		3		3		3

				EST_PEG

				OP_LIQ

				CURRENT_RATIO

				CASH_RATIO

				EBIT

				EBIT_INT_COV

				EBIT_TO_REVS

				EBIT_TO_ASSETS

				EBITDA

				EBITD_INT_COV

				EBITDA_TO_REVS

				EBITDA_TO_ASSETS

				OP_INC_TO_SALES

				EPS

				SALES_TO_ASSETS

				TOTAL_DEBT

				DEBT_TO_CAP

				LT_DEBT_TO_CAP

				DEBT_TO_EQUITY

				DEBT_TO_EBITDA

				EQUITY_TO_LIABS

				FIN_LVRGE

				FREE_CF_PER_SHARE

				FREE_CF_TO_DEBT

				OP_FUNDS_TO_DEBT

				PROFIT_MARGIN

				OP_INC_TO_DEBT

				PRICE

				VOL_90D

				VOL_30D

				PX_CHG_1M

				PX_CHG_3M

				REL_CHG_3M

				REL_CHG_6M

				MOV_AVG_50D

				MOV_AVG_120D

				VOLUME

				EQ_TURNOVER

				BETA

				PE

				DIV_PAYOUT

				DPS

				DIV_YLD

				IND_SECTOR

				IND_GROUP

				IND_SUBGRP

				PARENT

				CURRENCY

				COUNTRY

				SALES_TO_LIABS

				ASSET_TURNOVER

				ASSETS_TO_EQ

				CASH_TO_LIABS

				CASH_TO_SALES

				CF_PER_SH

				CF_TO_LIABS

				COM_EQ_TO_CAP

				CURR_LIABS_TO_TOT_ASSETS

				DEBT_TO_MKT_CAP

				EBIT_TO_LIABS

				EBIT_TO_CAP

				EARNINGS_YLD

				EBITDA_TO_REV

				EMP_GROWTH

				EV_TO_MKT_CAP

				GEO_NET_SALES

				GEO_GROW_TOT_MKT_VAL

				GEO_TOT_ASSETS

				TAX_TO_SALES

				LTD_TO_COM_EQ

				LTD_TO_TOT_ASSETS

				LTD_TO_CAP

				MVE_TO_DEBT

				NET_INCOME_TO_SALES

				INCOME_TO_EQ

				INCOME_TO_LIABS

				NET_INCOME

				OP_INC_TO_CAP

				PRETAX_INC_TO_SALES

				PX_TO_BOOK

				PX_TO_CF

				PX_TO_SALES

				REINV_EARNS_TO_SALES

				RET_EARNS_TO_ASSETS

				SALES_GROWTH

				SALES_TO_CURR_ASSETS

				ASSETS_TO_MKT_CAP

				CAP_TO_LIABS_EQ

				DVDS_TO_SALES

				TOT_COM_EQ

				DEBT_TO_EV

				DEBT_TO_ASSETS

				DEBT_TO_MKT_VAL_EQ

				LIABS_PER_SH

				MKT_VAL_TO_EBITDA

				SH_EQ_TO_MKT_CAP

				WK_CAP_TO_SALES

				AVG_VAL_TRADED_3M

				DVD_YLD_12M

				BETA_ERR

				EDF

				IX_MSCI

				IX_SPX

				CDS_5



dummify



dummify

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0



VOL_90D

Percentile

Mean of log(CDS)

VOL_90D vs CDS Mean



Chart1

		57.767

		43.416

		33.835

		29.133

		31.37

		29.628

		58.9

		16.768

		30.72

		64.244

		42.351

		44.186

		35.324

		49.419

		49.416

		33.419

		41.406

		50.46

		25.019

		91.531

		41.411

		27.21

		34.785

		27.36

		63.438

		35.488

		50.757

		31.469

		28.95

		83.226

		52.86

		51.251

		41.538

		38.811

		31.372

		49.891

		30.011

		33.751

		34.328

		38.183

		23.039

		120.832

		40.167

		41.888

		52.366

		35.694

		29.141

		32.009

		33.503

		41.354

		31.989

		44.008

		65.072

		47.653

		78.606

		26.307

		35.253

		66.17

		37.599

		43.369

		34.125

		50.006

		26.147

		42.672

		25.074

		42.401

		69.64

		37.047

		38.478

		65.157

		38.255

		49.866

		20.873

		36.34

		30.634

		46.199

		41.885

		38.798

		30.244

		55.395

		29.714

		56.989

		44.541

		64.481

		72.98

		28.709

		25.624

		35.097

		38.962

		15.287

		63.219

		47.674

		55.897

		50.465

		25.402

		34.124

		19.847

		37.901

		48.777

		48.215

		28.571

		84.076

		58.612

		47.365

		59.512

		60.497

		42.661

		31.179

		29.554

		61.487

		34.533

		47.411

		28.713

		21.983

		51.506

		33.706

		39.699

		51.894

		46.938

		0

		45.904

		28.028

		51.992

		25.115

		51.678

		54.964

		28.281

		22.16

		41.727

		45.394

		39.75

		74.774

		37.118

		92.755

		27.457

		50.309

		27.77

		60.896

		38.376

		49.878

		69.923

		24.551

		27.568

		52.904

		78.587

		22.526

		12.308

		47.595

		54.024

		35.279

		49.824

		36.23

		37.653

		50.806

		40.585

		32.129

		39.569

		26.59

		32.336

		52.028

		32.119

		38.622

		29.401

		48.79

		31.389

		22.763

		52.829

		44.85

		41.583

		35.591

		38.772

		29.356

		22.185

		80.734

		45.589

		27.336

		41.994

		65.378

		36.248

		56.495

		21.628

		73.336

		59.512

		50.033

		27.527

		31.336

		52.571

		37.58

		44.642

		31.966

		48.53

		0

		71.491

		39.833

		27.068

		32.616

		80.539

		34.195

		61.366

		50.342

		38.172

		29.81

		25.755

		23.425

		24.248

		49.463

		43.866

		44.873

		33.694

		36.934

		29.114

		35.371

		27.444

		39.114

		49.232

		32.037

		54.499

		30.031

		49.062

		43.167

		38.043

		33.778

		68.973

		39.174

		43.945

		52.099

		41.305

		59.327

		41.102

		70.38

		51.966

		37.805

		35.843

		30.141

		43.816

		48.209

		54.009

		4.5543750526

		56.124

		36.367

		40.25

		27.618

		26.709

		35.203

		37.801

		30.587

		26.792

		77.326

		61.14

		50.081

		37.334

		88.83

		25.655

		35.081

		37.35

		55.595

		36.407

		24.88

		30.284

		20.776

		40.133

		30.594

		23.566

		34.373

		25.859

		39.055

		29.642

		108.817

		67.999

		27.489

		27.7

		25.801

		24.469

		26.107

		68.699

		28.377

		39.779

		56.355

		43.552

		31.997

		50.787

		48.379

		43.479

		24.477

		27.48

		46.676

		17.747

		36.301

		22.659

		40.807

		51.085

		42.027

		59.23

		33.875

		33.374

		15.388

		72.986

		32.41

		36.073

		33.485

		28.706

		18.083

		88.738

		65.827

		41.354

		42.521

		61.043

		40.817

		33.127

		45.632

		38.363

		37.075

		76.808

		36.17

		26.363

		45.316

		39.796

		47.717

		21.353

		28.118

		37.778

		58.971

		36.864

		55.101

		38.146

		92.337

		39.947

		61.569

		25.279

		40.068

		14.978

		39.656

		28.959

		45.463

		16.075

		35.279

		35.276

		28.225

		36.852

		37.963

		28.148

		35.179

		69.849

		46.196

		17.444

		34.446

		33.914

		53.162

		40.369

		25.639

		23.278

		11.013

		53.136

		28.325

		35.312

		28.417

		36.866

		32.398

		34.677

		23.18

		39.124

		42.149

		44.24

		40.995

		29.966

		36.337

		85.731

		23.727

		84.441

		47.446

		11.839

		44.839

		20.628

		30.734

		69.751

		69.306

		63.63

		50.736

		47.626

		20.292

		16.448

		59.494

		54.798

		29.017

		33.187

		50.571

		34.72

		34.685

		35.772

		36.325

		43.583

		23.36



VOL_90D

5.6699395658

5.8290687138

4.1175315314

3.8283463124

3.2201474918

4.2486019879

3.55625656

4.0110983174

3.8068285339

5.9661903456

5.0806955165

4.2491147102

3.6111198546

3.55625656

3.7871808806

5.4888601825

3.5405658592

4.9834780872

3.2191746845

6.1250381592

4.2345674403

3.0426441851

3.5549602187

3.7373464264

4.2489495945

6.0135729828

4.3038816728

5.0016858009

4.4430254441

6.0402952031

5.7958810035

4.3700468766

4.6246017433

3.5276354823

4.2371088424

4.3821200379

3.9129692992

4.3824242043

5.560609456

4.09487462

3.8503065807

7.1212862615

4.6136078593

4.1272549037

3.8293327204

4.9970854764

3.8076259412

4.3815534964

4.3815534964

4.2701422724

3.4978211288

5.7038391627

5.9416996504

5.4115622768

5.8200540158

4.8117561099

4.7873786375

4.8678985156

3.6669357397

5.0754696282

4.0605718403

5.4382851011

4.0251093066

5.3938426918

4.4068103725

3.8915432829

4.5751988706

5.3407164746

5.1355840914

5.9533520434

3.7572810951

4.3699967677

3.4007448838

3.4335493065

3.9914220333

4.1586710005

3.4350128685

3.2325174022

3.7132409908

4.3313560027

3.256579762

4.6538310859

4.4869195832

4.0951332025

3.0037298929

3.8709182237

3.1722282996

4.304704579

4.6246017433

4.1432533322

6.0014288491

4.2771078533

4.9269794293

4.2771078533

3.5276354823

2.4446781813

3.4303168685

3.7384267577

4.9050048542

2.9735170177
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4.5397092678

4.8673900952

3.55625656

3.8718635392

2.6896716419

3.1775182397

5.9401861063
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5.0560047437
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3.8919727887

5.5795923265
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6.1903269722
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4.2489495945
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4.6054882544
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4.2840252504
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3.807713872
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3.3307961516
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4.2491712575
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6.2146918055
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4.5543750526
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Sheet2

		20-Oct-00

		23-Oct-00

		24-Oct-00

		25-Oct-00

		26-Oct-00

		02-Nov-00



Total

4.4057749064

4.5958294666

4.5598698735

4.4972602858

4.6475339746

4.3860857829



DerivedData

		

		Average of strip_CDS

		DATE		Total

		20-Oct-00		4.41

		23-Oct-00		4.60

		24-Oct-00		4.56

		25-Oct-00		4.50

		26-Oct-00		4.65

		2-Nov-00		4.39

		Grand Total		4.44





CoreData

				DATE		ROA		ROE		ROC		TOTAL_ASSETS		MKT_CAP		ENT_VAL		NUM_EMPS		EST_EPS		EST_GROWTH		EST_PE		EST_PEG		OP_LIQ		CURRENT_RATIO		CASH_RATIO		EBIT		EBIT_INT_COV		EBIT_TO_REVS		EBIT_TO_ASSETS		EBITDA		EBITD_INT_COV		EBITDA_TO_REVS		EBITDA_TO_ASSETS		OP_INC_TO_SALES		EPS		SALES_TO_ASSETS		TOTAL_DEBT		DEBT_TO_CAP		LT_DEBT_TO_CAP		DEBT_TO_EQUITY		DEBT_TO_EBITDA		EQUITY_TO_LIABS		FIN_LVRGE		FREE_CF_PER_SHARE		FREE_CF_TO_DEBT		OP_FUNDS_TO_DEBT		PROFIT_MARGIN		OP_INC_TO_DEBT		PRICE		VOL_90D		VOL_30D		PX_CHG_1M		PX_CHG_3M		REL_CHG_3M		REL_CHG_6M		MOV_AVG_50D		MOV_AVG_120D		VOLUME		EQ_TURNOVER		BETA		PE		DIV_PAYOUT		DPS		DIV_YLD		IND_SECTOR		IND_GROUP		IND_SUBGRP		PARENT		CURRENCY		COUNTRY		SALES_TO_LIABS		ASSET_TURNOVER		ASSETS_TO_EQ		CASH_TO_LIABS		CASH_TO_SALES		CF_PER_SH		CF_TO_LIABS		COM_EQ_TO_CAP		CURR_LIABS_TO_TOT_ASSETS		DEBT_TO_MKT_CAP		EBIT_TO_LIABS		EBIT_TO_CAP		EARNINGS_YLD		EBITDA_TO_REV		EMP_GROWTH		EV_TO_MKT_CAP		GEO_NET_SALES		GEO_GROW_TOT_MKT_VAL		GEO_TOT_ASSETS		TAX_TO_SALES		LTD_TO_COM_EQ		LTD_TO_TOT_ASSETS		LTD_TO_CAP		MVE_TO_DEBT		NET_INCOME_TO_SALES		INCOME_TO_EQ		INCOME_TO_LIABS		NET_INCOME		OP_INC_TO_CAP		PRETAX_INC_TO_SALES		PX_TO_BOOK		PX_TO_CF		PX_TO_SALES		REINV_EARNS_TO_SALES		RET_EARNS_TO_ASSETS		SALES_GROWTH		SALES_TO_CURR_ASSETS		ASSETS_TO_MKT_CAP		CAP_TO_LIABS_EQ		DVDS_TO_SALES		TOT_COM_EQ		DEBT_TO_EV		DEBT_TO_ASSETS		DEBT_TO_MKT_VAL_EQ		LIABS_PER_SH		MKT_VAL_TO_EBITDA		SH_EQ_TO_MKT_CAP		WK_CAP_TO_SALES		AVG_VAL_TRADED_3M		DVD_YLD_12M		BETA_ERR		EDF		IX_MSCI		IX_SPX		strip_CDS		offset		CDS												% missing		40		VOL_90D

		AES US Equity		1		1.55		10.29		5.21		20880.00		26235.96		38418.33		14500.00		1.90		26.33		30.17		1.15		0.00		1.01		0.26		925.00		1.44		0.28		0.04		1203.00		1.88		0.37		0.06		0.28		0.60		0.16		12034.00		0.70		0.68		0.46		10.00		1.75		7.15		-1.66		0.10		0.02		14.27		0.08		57.44		57.77		55.49		-14.59		6.21		16.48		36.97		-10.96		4.09		3137300.00		179252864.00		0.79		48.06		0.00		0.00		0.00		4		Electric		Electric-Generation		#N/A N Ap		USD		4		1.27		0.21		4.09		0.05		0.06		0.43		0.01		0.30		0.12		0.46		0.36		0.05		0.01		0.37		23.93		1.46		43.60		65.02		61.26		3.41		4.10		0.52		0.63		1.28		-		0.04		0.09		228.00		0.05		0.13		6.58		25.18		5.26		0.07		0.00		35.65		1.26		0.80		0.82		0.00		2637.00		0.31		0.58		0.78		34.54		26.20		0.19		0.01		126003072.00		0.00		6.48		0.44		1252.56		1396.93		5.67		0.00		5.67				0		0		0		0		0%				57.767

		AC CN Equity		1		3.25		19.52		7.03		4438.63		953.61		3807.30		22991.00		1.76		10.00		4.77		0.48		-0.02		0.90		0.37		332.98		3.27		0.08		0.08		538.86		5.29		0.13		0.12		0.08		0.77		0.97		2181.91		0.82		0.81		2.29		4.05		0.24		6.02		1.46		0.30		0.21		30.56		0.15		8.37		43.42		52.36		-11.82		-34.75		-33.60		-32.44		-19.08		-26.14		656606.00		5370825.50		0.86		8.78		0.00		0.00		0.00		2		Airlines		Airlines		#N/A N Ap		CAD		4		4.63		0.99		9.25		0.09		0.10		5.72		0.11		0.18		0.21		2.29		0.36		0.13		0.09		0.13		0.67		3.99		10.10		5.52		6.06		2.67		4.39		0.47		0.79		0.40		-		0.29		0.15		141.00		0.13		0.06		2.42		2.46		0.21		0.03		-0.04		9.73		5.17		4.65		0.60		0.00		479.94		0.57		0.49		2.53		50.15		6.72		0.50		-0.02		6714894.74		0.00		7.61		3.50		1252.56		1396.93		5.83		0.00		5.83				0		0		0		0		0%				43.416

		AF FP Equity		1		2.50		9.76		7.30		8615.58		3407.38		4382.05		55199.00		1.89		25.53		8.22		0.32		0.07		1.27		0.03		225.68		1.17		0.03		0.03		864.65		4.50		0.10		0.10		0.03		1.43		1.01		3124.37		0.58		0.56		0.92		3.61		0.54		4.04		-1.12		0.46		0.21		29.17		0.07		15.50		33.84		36.37		-4.80		-5.85		-5.75		10.26		-8.10		-2.04		422363.00		6477855.63		0.56		10.86		0.00		0.00		0.00		2		Airlines		Airlines		#N/A N Ap		EUR		2		3.80		0.88		3.74		0.22		0.07		2.95		0.10		0.42		0.27		0.92		0.10		0.04		0.09		0.10		1.61		1.29								0.04		1.29		0.34		0.54		0.83		-		0.13		0.13		298.59		0.04		0.03		1.35		4.70		0.35		0.02		0.10		-1.69		2.98		2.53		0.63		0.00		2281.07		0.71		0.36		1.20		28.73		6.31		0.68		0.07		5340029.80		1.07		4.97		0.50		1252.56		1396.93		4.12		0.00		4.12				3		0		0		0		3%				33.835

		AI FP Equity		1		5.61		12.14		8.66		9234.64		9868.85		13858.14		29000.00		6.76		10.79		15.97		1.48		0.03		1.11		0.06		788.67		9.84		0.14		0.09		1335.26		16.66		0.24		0.14		0.14		5.24		0.60		2248.77		0.34		0.27		0.23		1.68		2.06		2.16		1.22		0.92		0.47		11.61		0.35		107.97		29.13		35.74		-1.52		-3.49		0.41		-2.83		-4.77		-3.93		144645.00		15590073.10		0.55		20.60		38.27		2.99		0.03		4		Chemicals		Chemicals-Specialty		#N/A N Ap		EUR		2		2.50		0.65		2.08		0.04		0.19		11.63		0.22		0.66		0.24		0.23		0.36		0.12		0.05		0.24		1.40		1.40		6.20		15.02		11.62		4.62		0.39		0.17		0.24		5.12		-		0.11		0.21		474.89		0.12		0.14		2.35		9.20		1.77		0.05		0.33		7.40		2.25		0.94		0.72		0.03		4155.92		0.16		0.24		0.20		52.39		11.10		0.45		0.04		24078981.19		2.59		3.51		0.02		1252.56		1396.93		3.83		0.00		3.83				0		0		0		0		0%				29.133

		AKZO NA Equity		1		1.70		10.53		4.31		10143.09		12058.08		14842.69		68000.00		3.07		9.53		13.74		1.44		0.04		1.09		0.12		1115.95		4.41		0.09		0.11		1770.51		7.00		0.15		0.17		0.09		0.60		1.20		4623.22		0.73		0.57		0.38		2.61		1.43		6.19		2.02		0.38		0.27		70.75		0.24		42.18		31.37		29.17		4.36		10.63		14.47		8.48		2.79		7.84		4643973.00		139971064.80		0.76		47.71		140.20		0.84		0.02		4		Chemicals		Chemicals-Diversified		#N/A N Ap		EUR		2		2.63		1.20		5.97		0.09		0.10		4.36		0.15		0.27		0.46		0.38		0.24		0.18		0.01		0.15		-20.84		1.23		7.45		16.84		8.05		2.38		1.44		0.22		0.36		2.60		-		0.10		0.04		172.07		0.18		0.04		5.98				1.01		-0.01		-0.05		15.62		2.40		0.84		0.62		0.02		1569.75		0.31		0.46		0.38		29.53		9.90		0.14		0.04		75929120.19		2.00		5.47		0.17		1252.56		1396.93		3.22		0.00		3.22				1		0		0		0		1%				31.37

		AL CN Equity		1		4.64		8.36		6.96		9428.47		9260.00		8393.84		38000.00		2.48		9.30		7.63		0.82		0.12		1.66		0.18		874.05		11.70		0.12		0.09		1343.03		17.97		0.18		0.14		0.12		2.03		0.78		1425.42		0.21		0.15		0.15		1.06		2.40		1.84		0.06		1.40		0.82		16.31		0.61		28.60		29.63		32.02		2.07		-10.23		-8.74		-24.66		-4.31		-5.96		909108.00		26440010.59		0.52		9.59		28.96		0.59		0.02		4		Mining		Metal-Aluminum		#N/A N Ap		CAD		4		4.41		0.76		1.71		0.08		0.16		3.59		0.30		0.79		0.18		0.15		0.52		0.13		0.07		0.18				0.91		-0.16		3.57		0.34		2.81		0.19		0.10		0.14		6.01		-		0.08		0.27		452.26		0.13		0.09		1.14		4.86		1.23		0.04		0.42		-3.57		2.67		1.02		0.73		0.02		5151.24		0.17		0.15		0.17		12.12		8.44		0.59		0.15		37129710.05		2.05		4.92		0.10		1252.56		1396.93		4.25		0.00		4.25				1		0		0		0		1%				29.628

		CGE FP Equity		1		2.02		6.01		4.45		28852.76		73871.87		39381.33		115712.00		1.61		29.66		40.17		1.36		0.17		1.42		0.21		678.17		7.05		0.03		0.02		2238.65		23.28		0.12		0.08		0.03		0.59		0.67		4930.26		0.33		0.22		0.07		2.20		3.94		2.98		-0.13		0.44		0.18		35.75		0.14		64.49		58.90		75.93		-0.69		-2.72		3.49		67.77		-3.83		6.61		12329929.00		792572590.95		1.56		109.53		70.59		0.56		0.01		1		Telecommunications		Telecommunication Equip		#N/A N Ap		EUR		2		1.68		0.72		2.85		0.16		0.05		0.79		0.05		0.67		0.40		0.07		0.06		0.05		0.01		0.12		-2.16		0.53		-2.07		23.04		-3.91		1.60		0.30		0.10		0.19		7.52		-		0.05		0.05		543.21		0.05		0.05		6.39		65.56		3.20		0.01		-0.02		8.30		1.18		0.39		0.52		0.02		9727.24		0.13		0.17		0.13		16.35		19.48		0.14		0.25		390242575.80		0.81		5.30		0.16		1252.56		1396.93		3.56		0.00		3.56				0		0		0		0		0%				58.9

		AZA IM Equity		1		0.20		0.44		0.88		3395.80		2526.02		3305.30		20770.00		0.02		-2.80		84.09				0.05		1.16		0.09		-88.96		-3.19		-0.02		-0.03										-0.02		0.00		1.19		352.07		0.19		0.15		0.14				1.32		2.25				0.95		-0.53		607.63		-0.25		1.63		16.77		16.49		-4.50		-11.51		-6.52		-11.07		-5.24		-8.09		1804000.00		2922259.36		0.69		378.49		0.00		0.00		0.00		2		Airlines		Airlines		#N/A N Ap		EUR		2		3.92		1.20		2.30		0.08		-0.05		-0.12		-0.10		0.81		0.30		0.14		-0.09		-0.05		0.00				5.52		1.31		3.05		12.95		1.84		0.23		0.17		0.08		0.14		8.82		-		0.00		0.01		6.67		-0.05		0.00		1.71				0.62		0.00		0.08		4.02		3.38		1.34		0.54		0.00		1476.77		0.11		0.10		0.11		1.24				0.59		0.04		3659297.85		0.00		3.46		0.22		1252.56		1396.93		4.01		0.00		4.01				10		0		0		0		9%				16.768

		ALLD LN Equity		1		-6.50		3.54				7230.46		5121.27		10849.15		40495.00		41.56		-4.85		11.54				0.02		1.06		0.14		608.45		1.10		0.22		0.08		679.44		1.23		0.24		0.09		0.22		0.11		0.38		2267.22		0.41		0.25		0.44		3.34		1.31		2.32		-0.28		0.15		0.01		25.26		0.27		479.52		30.72		29.32		-0.30		-4.04		-1.93		3.18		0.50		-1.47		2530386.00				0.39						0.22		0.00		4		Beverages		Beverages-Wine/Spirits		#N/A N Ap		GBp		2		1.13		0.39		2.17		0.09		0.01		0.01		0.00		0.59		0.34		0.44		0.25		0.11		0.00		0.24		-18.54		2.12		-13.29		-1.34		-4.80		6.88		0.34		0.16		0.20		3.92		-		0.03		0.04		110.10		0.11		-0.10		1.55		315.05		1.84		-0.04		-0.25		1.91		1.06		1.41		0.77		0.08		3292.90		0.21		0.31		0.26		3.65		16.42		0.65		0.05		1876138935.00		1.34		5.26		0.21		1252.56		1396.93		3.81		0.00		3.81				5		0		0		0		4%				30.72

		AW US Equity		1		-2.36		-40.37				14963.10		1561.96		12835.76		32500.00		1.07		15.86		7.42		0.47		-0.03		0.86		0.05		776.65		1.75		0.23		0.05		1160.74		2.62		0.35		0.08		0.23		-1.69		0.22		10243.22		0.86		0.85		6.56		8.82		0.19		11.94		0.80		0.09		0.05		-11.57		0.08		7.94		64.24		53.77		-14.74		-18.90		-19.90		31.74		-13.27		-11.69		225600.00		1785418.75		0.40		10.05				0.00		0.00		4		Environmental Control		Non-hazardous Waste Disp		#N/A N Ap		USD		4		1.27		0.36		9.13		0.01		0.15		2.49		0.04		0.14		0.18		6.56		0.30		0.07		-0.21		0.35		242.11		8.22		96.24		120.52		114.74		-0.26		14.48		0.62		0.78		0.16		-		-0.18		-0.11		-288.73		0.07		-0.07		2.32		2.68		0.29		-0.09		-0.04		112.05		1.49		9.58		0.79		0.00		638.00		0.80		0.68		6.15		67.71		12.27		1.05		-0.11		3906738.75		0.00		9.12		7.52		1252.56		1396.93		5.97		0.00		5.97				2		0		0		0		2%				64.244

		AMR US Equity		1		2.86		14.53		9.63		24374.00		4536.22		7704.52				5.29		7.67		5.72		0.75		-0.06		0.75		0.01		1156.00		4.20		0.07		0.05		2248.00		8.17		0.13		0.09		0.07		6.46		0.73		6227.00		0.48		0.45		1.37		2.77		0.26		3.38		-8.39		0.89		0.36		18.00		0.19		30.25		42.35		47.87		-15.14		-12.62		-1.38		-11.24		-9.71		-6.90		706700.00		21230648.00		1.25		6.10		0.00		0.00		0.00		2		Airlines		Airlines		#N/A N Ap		USD		4		3.02		0.77		3.55		0.10		0.13		15.10		0.13		0.52		0.24		1.37		0.20		0.09		0.21		0.13				1.70		1.90		5.92		4.58		1.97		0.83		0.23		0.43		1.60		-		0.14		0.17		985.00		0.09		0.06		0.67		1.61		0.23		0.06		0.15		1.22		4.01		5.37		0.54		0.00		6858.00		0.81		0.26		0.63		116.81		9.04		1.51		-0.08		26610450.00		0.00		5.55		2.48		1252.56		1396.93		5.08		0.00		5.08				2		0		0		0		2%				42.351

		T US Equity		1		2.99		6.56		5.55		169406.00		101414.80		188789.80		147800.00		1.84		12.95		14.69		1.14		-0.08		0.49		0.04		12365.00		7.49		0.20		0.07		19804.00		12.00		0.32		0.12		0.20		1.77		0.37		34224.00		0.28		0.20		0.34		1.73		1.32		2.19		-0.87		0.87		0.34		18.20		0.36		27.00		44.19		55.56		-7.14		-17.07		-16.47		-44.48		-5.95		-13.97		25370700.00		669753856.00		1.05		12.22		81.88		0.88		0.03		1		Telecommunications		Telephone-Integrated		#N/A N Ap		USD		4		2.21		0.55		1.93		0.01		0.19		3.10		0.14		0.72		0.17		0.34		0.44		0.10		0.07		0.32		37.11		1.86		-3.64		17.22		16.41		5.22		0.27		0.13		0.18		4.75		-		0.04		0.12		3428.00		0.10		0.11		0.95		6.40		1.57		0.01		0.08		17.23		4.49		1.67		0.72		0.04		78927.00		0.18		0.20		0.21		21.77		11.93		0.86		-0.23		559623936.00		3.26		5.63		1.19		1252.56		1396.93		4.25		0.00		4.25				0		0		0		0		0%				44.186

		AVE FP Equity		1		-2.94		-11.59				35071.04		53872.70		50217.22		107300.00		1.56		17.42		44.15		2.53		-0.07		0.83		0.08		-458.86		-0.64		-0.04		-0.01		1045.94		1.46		0.10		0.03		-0.04		-2.10		0.30		12379.21		0.56		0.37		0.23		11.84		2.14		3.94		-1.72		0.18		0.04		-12.99		-0.04		69.08		35.32		35.97		-1.52		10.28		15.87		41.45		0.10		8.73		2734022.00		186914876.40		0.71						0.57		0.01		4		Pharmaceuticals		Medical-Drugs		#N/A N Ap		EUR		2		0.74		0.38		3.57		0.06		0.05		0.63		0.02		0.44		0.41		0.23		-0.03		-0.02		-0.03		0.10		64.62		0.93		-0.86		35.27		17.33		-0.33		0.71		0.17		0.26		3.06		-		-0.08		-0.06		-818.20		-0.02		-0.07		6.48		54.62		5.07		-0.10		-0.33		-4.79		0.89		0.65		0.63		0.03		8313.54		0.25		0.35		0.33		32.38		52.81		0.18		-0.23		123600585.50		0.77		4.72		0.02		1252.56		1396.93		3.61		0.00		3.61				3		0		0		0		3%				35.324

		BA/ LN Equity		1		2.45		6.85		6.42		25256.64		15830.35		18771.39		50500.00		45.41		8.70		11.61		1.34		0.05		1.11		0.12		1051.76		4.48		0.10		0.04		1419.73		6.05		0.14		0.06		0.10		0.23		0.40		4606.87		0.30		0.13		0.29		3.24		1.12		3.00		0.01		0.25		0.10		21.74		0.23		527.33		49.42		67.22		14.76		-12.72		-14.37		-1.44		-0.19		-5.72		10793425.00				0.71		22.47		66.67		0.12		0.00		4		Aerospace/Defense		Aerospace/Defense		#N/A N Ap		GBp		2		1.00		0.53		2.34		0.25		0.05		0.16		0.03		0.70		0.40		0.29		0.10		0.07		0.00		0.14		8.60		1.19		2.11		32.83		17.33		1.68		0.16		0.07		0.11		3.76		-		0.04		0.05		469.38		0.07		0.06		1.50		20.88		1.51		0.01		0.09		0.01		0.90		1.60		0.61		0.03		10272.73		0.25		0.18		0.27		4.82		15.09		0.68		0.11		6260239784.70		2.53		6.30		0.23		1252.56		1396.93		3.56		0.00		3.56				1		0		0		0		1%				49.419

		BHI US Equity		1		0.71		1.07		2.23		7039.80		12608.24		13415.06		27326.00		1.11		28.46		34.25		1.20		0.19		2.33		0.02		214.00		1.35		0.05		0.03		992.40		6.24		0.22		0.14		0.05		0.10		0.65		2814.10		0.48		0.47		0.22		2.84		3.18		2.35		-0.28		0.50		0.19		136.54		0.08		38.13		49.42		43.28		3.19		19.12		25.26		31.05		-0.51		4.53		2233700.00		85053664.00		0.58		238.28		288.53		0.46		0.01		4		Oil&Gas Services		Oil-Field Services		#N/A N Ap		USD		4		4.55		0.62		2.29		0.00		0.12		1.64		0.14		0.52		0.14		0.22		0.21		0.04		0.00		0.22		-15.40		1.06		12.66		24.16		18.60		0.70		0.88		0.38		0.46		2.47		-		0.01		0.03		33.30		0.04		0.02		4.14		27.38		2.72		-0.03		-0.03		-21.89		1.95		0.56		0.84		0.03		3071.10		0.21		0.40		0.41		12.00		10.08		0.24		0.29		72221152.00		1.21		6.52		0.52		1252.56		1396.93		3.79		0.00		3.79				0		0		0		0		0%				49.416

		BLL US Equity		1		3.73		16.24		8.74		2732.10		888.00		2229.70		11850.00		4.10		12.13		7.44		0.61		0.08		1.34		0.05		278.80		2.59		0.08		0.10		441.70		4.11		0.12		0.16		0.08		3.36		1.31		1196.70		0.63		0.61		1.35		2.71		0.46		4.47		6.60		0.35		0.26		34.40		0.23		30.50		33.42		27.19		-7.12		-14.21		-8.48		-4.91		-7.65		-7.70		88400.00		2680593.75		0.58		8.69		17.93		0.60		0.02		4		Packaging&Containers		Containers-Metal/Glass		#N/A N Ap		USD		4		5.35		1.28		3.84		0.02		0.09		10.51		0.15		0.37		0.25		1.35		0.42		0.15		0.11		0.12		-2.07		2.51		6.69		9.25		9.20		1.81		1.67		0.40		0.57		0.98		-		0.15		0.16		104.20		0.15		0.05		1.43		3.54		0.25		0.02		0.09		23.75		4.00		3.08		0.70		0.01		655.20		0.54		0.44		1.02		69.43		6.00		0.80		0.06		4478251.00		1.97		4.88		1.04		1252.56		1396.93		5.49		0.00		5.49				0		0		0		0		0%				33.419

		BAC US Equity		1		1.26		17.46		3.44		632574.00		71868.18		233283.20		155906.00		5.75		11.44		7.61		0.67																								0.25		4.56		0.08		203631.00		0.82		0.53		2.83				0.12		13.86		6.72		0.09		0.06		6.55		0.06		43.75		41.41		44.78		-20.46		-7.77		-2.41		-9.35		-15.81		-13.93		4431100.00		194956288.00		1.20		8.58		40.54		1.85		0.04		3		Banks		Money Center Banks		#N/A N Ap		USD		4				0.08		14.24		0.12		0.23		7.34		0.02		0.18				2.83						0.10				-8.81		3.25								8.39		1.13		0.08		0.20		0.41		-		0.18				7882.00		0.05		0.24		1.57		13.46		1.42		0.09		0.05		-0.31				8.80		0.39		0.06		44355.00		0.87		0.32		2.42		358.03				0.62				240203952.00		4.57		5.08		1.20		1252.56		1396.93		3.54		0.00		3.54				24		0		0		0		21%				41.406

		BRR US Equity		1		2.42		5.98		4.91		884.30		1380.82		1378.41		202.00		2.64		18.86		15.86		0.84		0.02		1.11		0.15		49.17		2.28		0.05		0.06		140.36		6.52		0.14		0.16		0.05		0.64		1.13		359.37		0.50		0.49		0.26		2.56		2.65		2.47		-1.51		0.79		0.31		47.96		0.14		41.88		50.46		46.08		15.24		49.89		58.11		43.94		11.82		17.57		216300.00		9010373.00		0.39		41.88		0.00		0.00		0.00		4		Oil&Gas Producers		Oil Comp-Explor&Prodtn		#N/A N Ap		USD		4		7.15		1.16		2.43		0.04		0.11		3.40		0.22		0.50		0.16		0.26		0.35		0.07		0.02		0.14		3.06		1.00		56.25		18.33		23.25		1.25		0.98		0.40		0.49		2.67		-		0.06		0.15		20.83		0.07		0.03		3.67		15.36		1.99		0.02		0.10		61.51		6.46		0.64		0.82		0.00		363.65		0.26		0.41		0.37		15.79		9.43		0.26		0.01		6998556.00		0.00		7.42		1.29		1252.56		1396.93		4.98		0.00		4.98				0		0		0		0		0%				50.46

		BAS GR Equity		1		4.36		9.25		9.16		25312.59		21213.93		26916.74		104628.00		2.75		7.15		12.43		1.74		0.09		1.28		0.10		1463.56		5.86		0.06		0.06		3732.57		14.95		0.15		0.15		0.06		1.68		0.98		1118.23		0.09		0.05		0.05		0.30				2.12		0.43		4.52		2.46		23.83		1.31		34.16		25.02		25.72		1.27		-7.06		2.97		-5.34		-0.10		-3.93		8847374.00		6349178.02		0.63		20.33		56.74		1.36		0.04		4		Chemicals		Chemicals-Diversified		#N/A N Ap		EUR		2		3.02		1.04		2.12		0.10		0.11		4.42		0.21		0.91		0.33		0.05		0.18		0.11		0.05		0.15		-1.24		1.27		5.71		21.64		8.05		4.62		0.05		0.02		0.05		23.96		-		0.09		0.13		1043.24		0.11		0.09		1.82		7.73		0.85		0.02		0.32		6.62		2.35		1.19		0.52		0.02		11653.71		0.04		0.04		0.04		21.55		8.43		0.56		0.09		8755352.87		3.99		4.02		0.07		1252.56		1396.93		3.22		0.00		3.22				1		0		0		0		1%				25.019

		BOL US Equity		1		3.04		42.79		19.11		3273.50		1946.82		4494.47		11500.00		2.71		15.27		13.58		0.89		0.36		2.92		1.33		267.70		3.03		0.15		0.08		423.90		4.80		0.24		0.13		0.15		7.76		0.54		1023.90		0.41		0.40		0.53		2.42		1.07		3.25		1.18		0.56		0.22		3.95		0.26		36.75		91.53		36.06		-1.66		-40.64		-36.75		-30.19		-7.44		-34.67		554100.00		20557976.00		0.47		13.41		58.33		1.04		0.03		4		Healthcare-Products		Optical Supplies		#N/A N Ap		USD		4		2.83		0.52		2.24		0.52		0.13		4.22		0.12		0.59		0.19		0.53		0.43		0.11		0.21		0.24		-23.33		2.31		-1.49		8.03		5.90		3.79		0.79		0.30		0.39		3.71		-		0.30		0.72		444.80		0.11		0.11		1.90		6.44		1.19		0.22		0.34		9.93		0.97		1.68		0.76		0.03		1233.98		0.23		0.31		0.27		34.30		10.18		0.75		0.68		32112862.00		2.83		7.13		0.98		1252.56		1396.93		6.13		0.00		6.13				0		0		0		0		0%				91.531

		BAX US Equity		1		7.98		25.76		13.88		9644.00		22132.54		22838.28		45000.00		3.48		13.15		21.79		1.66		0.12		1.41		0.22		1150.00		13.22		0.18		0.12		1522.00		17.49		0.24		0.16		0.18		2.75		0.66		2856.00		0.46		0.44		0.13		1.88		3.52		3.15		1.91		0.58		0.38		8.01		0.40		75.75		41.41		52.17		-6.74		-1.88		2.09		30.06		-6.09		2.34		4036600.00		310918816.00		0.73		25.68		43.39		1.16		0.02		4		Healthcare-Products		Medical Products		#N/A N Ap		USD		4		2.36		0.65		2.88		0.10		0.17		3.71		0.17		0.54		0.28		0.13		0.43		0.19		0.04		0.24		7.14		1.03		7.33		13.68		1.30		4.28		0.78		0.27		0.42		6.38		-		0.24		0.30		797.00		0.19		0.16		7.80		23.33		3.40		0.07		0.08		11.81		1.67		0.44		0.64		0.05		3348.00		0.13		0.30		0.16		21.55		14.11		0.15		0.18		128359656.00		0.38		4.14		0.15		1252.56		1396.93		4.23		0.00		4.23				0		0		0		0		0%				41.411

		BAY GR Equity		1		6.61		14.52		12.16		26383.84		28954.04		30190.17		120400.00		2.33		5.95		17.00		2.86		0.26		2.18		0.41		2304.44		7.78		0.11		0.09		3832.02		12.94		0.18		0.15		0.11		2.31		0.81		3767.07		0.23		0.13		0.13		0.98				2.20		0.47		1.27		0.68		12.58		0.61		39.64		27.21		33.26		7.38		6.48		21.10		18.52		3.56		7.27		11861761.00		12239741.71		0.71		17.15		47.40		1.16		0.03		4		Chemicals		Chemicals-Diversified		#N/A N Ap		EUR		2		3.68		0.83		2.06		0.20		0.12		3.51		0.19		0.77		0.22		0.13		0.40		0.14		0.06		0.18		-17.02		1.04		2.56		18.70		7.63		3.25		0.16		0.08		0.12		7.68		-		0.13		0.29		1688.69		0.14		0.11		2.29		11.30		1.36		0.04		0.33		-10.22		1.69		0.91		0.63		0.04		12657.56		0.12		0.14		0.13		18.59		9.39		0.44		0.32		9900319.77		2.94		3.95		0.04		1252.56		1396.93		3.04		0.00		3.04				1		0		0		0		1%				27.21

		BMW GR Equity		1		-7.30		-48.24				31637.15		20131.97		27949.87		118489.00		1.89		12.75		16.41		1.29		0.10		1.18		0.10		350.05		0.40		0.01		0.01		4027.71		4.56		0.14		0.13		0.01		-3.13		0.92		13089.43		0.80		0.67		0.65		3.25				6.61		3.96		0.50		0.34		-13.83		0.03		31.04		34.79		30.54		-1.33		-0.94		11.35		33.93		-1.50		3.99		3030458.00		1025210.14		1.02										2		Auto Manufacturers		Auto-Cars/Light Trucks		#N/A N Ap		EUR		2		1.71		1.01		9.54		0.09		0.15		7.18		0.16		0.20		0.54		0.65		0.02		0.02		-0.10		0.14		-1.19		1.39		9.82		22.29		13.65		1.09		2.07		0.22		0.42		1.32		-		-0.63		-0.12		-2097.78		0.02		-0.06		6.28		4.65		0.72		-0.08		0.04		6.57		1.45		1.57		0.52		0.01		3316.64		0.47		0.41		0.75		45.51		8.07		0.16		0.11		2766680.00		1.55		5.24		0.30		1252.56		1396.93		3.55		0.00		3.55				6		0		0		0		5%				34.785

		BCE CN Equity		1		15.82		38.14		22.35		24467.10		15108.77		27633.54		55000.00		1.10		12.25		21.25		1.74		-0.00		0.99		0.43		1717.86		2.38		0.18		0.07		3704.49		5.14		0.39		0.15		0.18		5.53		0.38		6922.41		0.34		0.30		0.46		1.87		1.48		2.45		-1.02		0.73		0.25		2.60		0.25		23.47		27.36		30.24		5.95		3.40		3.40		-16.57		5.86		3.42		2282767.00		53322401.69		1.38		23.79		16.31		0.90		0.04		1		Telecommunications		Telecom Services		#N/A N Ap		CAD		4		2.56		0.41		1.82		0.14		0.18		2.67		0.16		0.66		0.15		0.46		0.47		0.08		0.24		0.39		-5.17		1.83		-8.09		23.62		-0.60		6.78		0.54		0.24		0.28		8.07		-		0.27		0.98		3613.80		0.08		0.45		2.46		7.34		1.45		0.32		0.23		-48.23		2.58		1.62		0.83		0.06		10718.92		0.25		0.28		0.12		17.08		17.68		0.89		-0.00		54444790.15		3.61		4.19		1.51		1252.56		1396.93		3.74		0.00		3.74				0		0		0		0		0%				27.36

		BSC US Equity		1		0.44		16.14		0.61		153894.30		6563.43		133145.00		9808.00		6.10		13.00		10.08		0.78																								0.14		4.27		0.05		105112.50		0.95		0.69		16.01				0.05		39.27		0.38		0.01		0.00		11.71		0.01		61.50		63.44		84.56		-2.51		17.21		40.71		49.70		-5.33		12.30		4929700.00		301086944.00		1.37		9.65		10.85		0.56		0.01		3		Diversified Finan Serv		Finance-Invest Bnkr/Brkr		#N/A N Ap		USD		4				0.05		28.21		0.01		0.03		2.20		0.00		0.05				16.01						0.07				6.61		20.29		18.03		18.15		17.96		4.96		2.80		0.08		0.11		0.05		-		0.12				673.05		0.01		0.14		1.56				0.66		0.07		0.01		-1.23				23.45		0.72		0.01		4258.93		0.79		0.68		18.79		1390.88				0.83				97792184.00		0.89		5.11		0.31		1252.56		1396.93		4.25		0.00		4.25				22		0		0		0		19%				63.438

		BZH US Equity		1		6.59		17.50		8.55		594.57		230.91		479.65		1468.00		5.24		12.33		5.20		0.42		0.69		3.82		0.00		61.80				0.04		0.10		67.31				0.05		0.11		0.04		4.59		2.34		215.00		0.48		0.48		0.93		3.19		0.64		2.92		4.12		0.21		0.16		37.75		0.29		27.25		35.49		43.26		18.33		42.53		49.03		56.55		8.78		24.70		9700.00		265306.25		0.64		5.52		0.00		0.00		0.00		2		Home Builders		Bldg-Residential/Commer		#N/A N Ap		USD		4		9.62		2.49		2.53		0.00		0.02		4.05		0.10		0.52		0.24		0.93		0.43		0.14		0.17		0.05		16.42		2.08		21.04		12.28		13.55		1.69		0.92		0.36		0.48		0.77		-		0.16		0.25		36.93		0.14		0.04		0.91				0.16		0.02		0.07		42.63		2.52		2.57		0.76		0.00		234.66		0.45		0.36		1.29		42.47		5.67		1.02		0.29		405897.53				5.90		2.29		1252.56		1396.93		6.01		0.00		6.01				4		0		0		0		3%				35.488

		VZ US Equity		1		7.15		29.07		13.36		62614.00		131652.90		211792.20		145000.00		3.09		11.89		15.69		1.32		-0.05		0.79		0.08		8495.00		6.73		0.26		0.14		14716.00		11.65		0.44		0.24		0.26		2.71		0.53		23918.00		0.59		0.53		0.18		1.63		2.86		4.07		1.28		0.86		0.45		7.89		0.36		48.44		50.76		48.81		14.39		1.92		6.93		-17.44		10.66		1.60		3240000.00		155274624.00		0.75		15.99		57.01		1.54		0.03		1		Telecommunications		Telecom Services		#N/A N Ap		USD		4		2.46		0.56		3.79		0.04		0.32		3.92		0.23		0.41		0.22		0.18		0.63		0.21		0.06		0.44		3.57		1.61		19.19		29.56		20.87		7.71		1.16		0.29		0.46		4.00		-		0.25		0.31		4202.00		0.21		0.20		3.85		6.24		3.12		0.05		0.03		5.09		3.13		0.48		0.65		0.07		15880.00		0.11		0.38		0.25		16.95		9.00		0.13		-0.09		293529600.00		3.18		4.39		0.21		1252.56		1396.93		4.30		0.00		4.30				0		0		0		0		0%				50.757

		BLC US Equity		1		4.75		14.43		8.16		3976.26		2200.11		3938.76		7612.00		0.99		13.59		18.93		1.39		0.02		1.35		0.18		264.50		2.39		0.18		0.07		433.46		3.92		0.30		0.11		0.18		1.51		0.36		1849.49		0.57		0.57		0.84		4.27		0.91		3.04		1.09		0.18		0.12		8.04		0.14		18.69		31.47		31.55		3.81		8.70		11.95		17.19		0.63		5.09		174000.00		3248793.75		0.70		24.27		17.26		0.26		0.01		1		Media		Multimedia		#N/A N Ap		USD		4		5.52		0.38		2.86		0.02		0.15		2.23		0.09		0.43		0.07		0.84		1.02		0.08		0.08		0.30		10.00		1.79		17.95		24.72		34.19		6.84		1.51		0.47		0.57		1.22		-		0.13		0.69		178.31		0.08		0.19		1.58		12.42		1.46		0.10		0.08		3.04		4.07		1.81		0.81		0.02		1223.64		0.47		0.47		0.82		26.10		10.86		0.63		0.06		3618408.50		1.50		4.57		0.54		1252.56		1396.93		5.00		0.00		5.00				0		0		0		0		0%				31.469

		BMS US Equity		1		7.62		16.24		11.39		1532.14		1600.89		2174.64		9534.00		2.82		11.83		10.69		0.90		0.22		2.30		0.07		218.19		10.28		0.11		0.14		315.91		14.89		0.16		0.21		0.11		2.19		1.25		379.06		0.33		0.33		0.24		1.20		2.09		2.13		0.91		0.97		0.49		16.71		0.58		30.13		28.95		65.37		-22.24		-31.19		-11.02		-17.09		-24.77		-27.97		122700.00		3663684.50		0.61		12.40		41.93		0.92		0.03		4		Packaging&Containers		Containers-Paper/Plastic		#N/A N Ap		USD		4		7.57		1.27		2.00		0.02		0.10		3.48		0.24		0.67		0.17		0.24		0.86		0.19		0.07		0.16		1.82		1.36		6.65		9.31		10.66		3.71		0.51		0.24		0.33		4.80		-		0.15		0.45		114.78		0.19		0.10		2.03		8.64		0.80		0.03		0.35		3.79		3.29		0.96		0.75		0.03		725.89		0.17		0.25		0.21		14.43		7.48		0.48		0.17		3735000.25		3.15		3.66		0.27		1252.56		1396.93		4.44		0.00		4.44				0		0		0		0		0%				28.95

		BBC US Equity		1		1.77		6.64		5.25		5535.42		1187.33		2394.66		13000.00		0.75		14.00		11.70		0.84		0.14		1.29		0.04		208.06		2.81		0.01		0.04		244.41		3.30		0.01		0.04		0.01		0.60		3.84		1587.91		0.47		0.37		1.34		6.50		0.40		4.02		-2.88		0.19		-0.18		281.58		0.13		8.81		83.23		73.61		-9.43		0.70		5.21		72.38		-8.51		10.78		1114800.00		9844288.00		1.05		20.98		51.07		0.30		0.03		4		Pharmaceuticals		Medical-Whsle Drug Dist		#N/A N Ap		USD		4		7.87		4.98		3.08		0.03		-0.01		-2.09		-0.08		0.53		0.49		1.34		0.08		0.06		0.07		0.01		140.74		2.02		23.21		27.27		22.64		0.28		0.70		0.19		0.31		0.88		-		0.04		0.03		75.45		0.06		0.01		0.94				0.05		0.00		0.09		24.09		6.13		4.66		0.61		0.00		1495.49		0.66		0.29		1.14		27.76		12.95		1.51		0.04		4685799.00		1.93		10.35		9.86		1252.56		1396.93		6.04		0.00		6.04				1		0		0		0		1%				83.226

		BS US Equity		1		-3.28		-16.38				5536.20		297.72		1149.95		15500.00		0.18		5.23		12.64		2.42		0.03		1.17		0.10		-178.60		-3.44		-0.05		-0.03		78.90		1.52		0.02		0.01		-0.05		-1.72		0.71		864.10		0.40		0.37		2.90		10.95		0.07		4.07		-2.54		0.71		0.26		-21.37		-0.21		2.25		52.86		56.51		-22.45		-42.42		-41.31		-57.01		-27.87		-35.96		764600.00		1762503.13		0.70						0.00		0.00		4		Iron/Steel		Steel-Producers		#N/A N Ap		USD		4		3.79		0.70		4.33		0.02		0.06		1.71		0.05		0.60		0.19		2.90		-0.17		-0.08		-0.76		0.02		-8.82		3.86		-4.07		-4.71		-0.87		-1.00		0.60		0.14		0.35		1.27		-		-0.14		-0.18		-183.20		-0.08		-0.06		0.23		0.86		0.07		-0.06		-0.15		-12.57		3.24		18.60		0.39		0.00		1263.50		0.75		0.16		0.78		32.19		55.15		4.29		0.04		3426074.00		0.00		7.30		11.75		1252.56		1396.93		5.80		0.00		5.80				3		0		0		0		3%				52.86

		BJS US Equity		1		-1.66		-3.34				1824.76		4853.10		5211.91		7610.00		2.31		49.74		25.30		0.51		-0.00		0.99		0.01		41.63		1.33		0.04		0.02		141.43		4.51		0.13		0.08		0.04		-0.42		0.62		573.22		0.38		0.31		0.12		4.05		5.37		2.01		-0.65		0.29		0.11		-38.10		0.07		58.44		51.25		47.96		-2.84		-6.02		-2.68		-6.23		-11.00		-13.89		726100.00		42227736.00		0.62		60.24				0.00		0.00		4		Oil&Gas Services		Oil-Field Services		#N/A N Ap		USD		4		2.54		0.63		1.98		0.00		0.06		0.78		0.07		0.62		0.24		0.12		0.09		0.03		-0.01		0.13		-7.42		1.07		21.09		46.15		34.79		-1.35		0.48		0.23		0.28		3.95		-		-0.03		-0.07		-29.69		0.03		-0.04		4.30		26.11		3.39		-0.03		0.06		-25.93		2.58		0.38		0.82		0.00		877.09		0.11		0.31		0.25		10.89		20.60		0.19		-0.01		68719304.00		0.00		8.08		0.40		1252.56		1396.93		4.37		0.00		4.37				2		0		0		0		2%				51.251

		BDK US Equity		1		7.64		43.68		19.41		4012.70		2628.91		4545.47		22100.00		4.42		14.36		7.14		0.50		0.08		1.22		0.09		536.30		4.25		0.12		0.13		696.30		5.51		0.15		0.17		0.12		3.45		1.13		1243.50		0.61		0.51		0.47		1.79		0.82		5.72		2.35		0.58		0.30		15.05		0.43		31.56		41.54		52.34		-4.37		-14.36		-13.97		-17.02		-9.29		-12.33		624800.00		19682260.00		0.77		8.20		13.92		0.48		0.02		4		Hand/Machine Tools		Mach Tools&Rel Products		#N/A N Ap		USD		4		2.87		1.15		5.01		0.05		0.08		4.51		0.12		0.39		0.39		0.47		0.34		0.26		0.11		0.15		1.38		1.73		0.70		4.59		-5.28		3.12		1.06		0.21		0.41		3.66		-		0.37		0.19		300.30		0.26		0.10		3.60		5.40		0.57		0.06		-0.02		-0.86		2.37		1.53		0.51		0.01		801.10		0.27		0.31		0.27		38.56		9.25		0.30		0.07		19716094.00		1.52		4.60		1.45		1252.56		1396.93		4.62		0.00		4.62				0		0		0		0		0%				41.538

		BA US Equity		1		6.31		19.42		13.92		36147.00		53835.95		39670.00		197000.00		3.68		15.99		16.33		1.02		0.06		1.15		0.25		3079.00		7.14		0.05		0.09		4724.00		10.96		0.08		0.13		0.05		2.52		1.60		6732.00		0.37		0.34		0.13		1.43		2.18		3.08		5.44		0.72		0.92		25.12		0.46		60.00		38.81		52.39		-3.54		27.27		35.81		53.80		7.27		26.82		3795000.00		222577296.00		0.63		22.90		22.87		0.56		0.01		4		Aerospace/Defense		Aerospace/Defense		#N/A N Ap		USD		4		4.25		1.59		3.15		0.14		0.11		6.94		0.25		0.63		0.38		0.13		0.23		0.17		0.04		0.08		-14.72		0.74		21.48		20.22		10.99		1.75		0.52		0.17		0.33		5.60		-		0.20		0.17		2309.00		0.17		0.06		4.52		8.75		1.04		0.03		0.13		3.27		3.69		0.67		0.50		0.01		11462.00		0.17		0.19		0.18		27.51		9.74		0.21		0.04		275694048.00		0.93		5.68		0.14		1252.56		1396.93		3.53		0.00		3.53				0		0		0		0		0%				38.811

		BBD/B CN Equity		1		4.59		22.23		7.29		11276.38		21405.83		25632.64		56000.00		0.60		21.40		26.00		1.22		-0.02		0.95		0.21		774.92		12.34		0.09		0.07		925.53		14.73		0.10		0.08		0.09		0.34		0.80		6245.53		0.72		0.57		0.29		6.75		2.43		4.95		0.23		0.20		0.09		18.95		0.12		15.56		31.37		27.59		2.10		2.53		6.11		2.58		-0.89		7.85		2229198.00		34374480.34		0.64		40.17		21.69		0.15		0.01		4		Miscellaneous Manufactur		Diversified Manufact Op		#N/A N Ap		CAD		4		1.71		0.87		4.72		0.12		0.06		0.57		0.07		0.28		0.47		0.29		0.15		0.09		0.02		0.10				1.20		18.04		39.59		25.37		2.60		1.45		0.28		0.37		2.19		-		0.20		0.09		475.84		0.09		0.08		10.46		18.78		2.27		0.04		0.14		18.42		1.79		0.53		0.77		0.01		2192.37		0.24		0.55		0.46		8.69		20.99		0.11		-0.03		49332172.65		0.56		4.51		0.17		1252.56		1396.93		4.24		0.00		4.24				1		0		0		0		1%				31.372

		EN FP Equity		1		0.42		3.56		3.56		14038.77		15135.82		18310.42		109588.00		0.73		42.44		64.27		1.51		0.03		1.05		0.06		364.55		3.26		0.03		0.03		1068.85		9.56		0.08		0.08		0.03		0.18		0.95		2331.10		0.48		0.45		0.15		2.18		1.32		8.52		-0.64		0.56		0.25		256.83		0.16		46.73		49.89		64.16		0.26		-18.51		-16.57		-20.44		-6.39		-12.50		926224.00		43209308.14		1.30		256.24		127.36		0.32		0.01		4		Engineering&Construction		Building&Construct-Misc		#N/A N Ap		EUR		2		1.68		1.07		5.48		0.08		0.04		1.83		0.05		0.52		0.57		0.15		0.05		0.07		0.00		0.08		6.04		1.21		7.51		52.82		8.29		0.29		1.13		0.15		0.42		6.93		-		0.02		0.01		52.08		0.07		0.02		7.79		22.48		1.07		-0.00		0.01		7.22		1.59		0.93		0.35		0.00		1836.79		0.13		0.17		0.14		35.37		18.48		0.17		0.03		51623237.51		0.66		6.39		0.06		1252.56		1396.93		4.38		0.00		4.38				0		0		0		0		0%				49.891

		BAY LN Equity		1		-0.16		-0.65				19579.18		4322.36		14012.68		65157.00		27.51		10.00		14.52		1.45		-0.06		0.77		0.03		121.69		0.24		0.01		0.01		1060.45		2.12		0.08		0.05		0.01		-0.03		0.66		10230.72		0.68		0.66		2.37		9.65		0.29		4.05		0.38		0.18		0.13		-425.71		0.01		399.48		30.01		34.58		-8.98		-27.85		-26.06		-8.67		-13.67		-23.05		4865561.00				0.99						0.26		0.00		2		Airlines		Airlines		#N/A N Ap		GBp		2		2.66		0.68		4.05		0.11		0.10		1.22		0.09		0.32		0.25		2.37		0.02		0.01		-0.00		0.08		2.16		3.24		4.49		5.37		8.35		-0.10		2.07		0.48		0.63		0.50		-		-0.01		-0.01		-30.42		0.01		-0.00		0.95		3.25		0.33		-0.02		0.15		0.54		3.45		4.53		0.77		0.02		4559.06		0.73		0.52		1.98		13.62		13.62		1.12		-0.09		2152758059.10		7.21		5.53		1.30		1252.56		1396.93		3.91		0.00		3.91				4		0		0		0		3%				30.011

		BATS LN Equity		1		4.69		28.26		10.13		23518.20		14577.34		19552.16		107620.00		87.87		9.00		7.62		0.85		0.14		1.46		0.38		1909.39		3.61		0.15		0.08		2651.12		5.01		0.20		0.11		0.15		0.37		0.56		8222.82		0.52		0.47		0.56		3.10		1.05		6.94		0.93		0.30		0.27		16.32		0.23		669.30		33.75		40.66		13.97		17.72		19.62		32.88		6.49		10.65		3256560.00				0.59		18.26		113.28		0.32		0.00		4		Tobacco		Tobacco		#N/A N Ap		GBp		2		1.85		0.77		3.08		0.24		0.17		1.03		0.14		0.48		0.30		0.56		0.27		0.12		0.00		0.20		85.92		1.34								5.88		1.39		0.29		0.42		1.50		-		0.11		0.11		805.48		0.12		0.14		3.34		5.67		1.23		-0.01		0.17		27.42		1.26		1.61		0.67		0.06		4848.80		0.42		0.35		0.67		7.29		8.15		0.52		0.25		3165973044.30		6.47		7.14		0.98		1252.56		1396.93		4.38		0.00		4.38				4		0		0		0		3%				33.751

		BSY LN Equity		1		-12.81						4532.98		23800.29		35833.72		10730.00		10.34		15.00		124.62		8.31		0.04		1.14		0.34		121.69		0.89		0.05		0.03		195.14		1.43		0.07		0.04		0.05		-0.23		0.59		2066.14		0.69		0.69		0.09		10.59		6.62		197.17		-0.32		-0.14		-0.23		-6.80		0.06		1287.89		34.33		34.63		-18.59		-33.67		-30.56		-45.09		-19.39		-26.82		3939372.00				1.42						0.00		0.00		1		Media		Cable TV		#N/A N Ap		GBp		2		2.25		0.87		4.84		0.11		-0.17		-0.25		-0.13		0.31		0.26		0.09		0.10		0.04		-0.00		0.07		29.73		1.51		18.88		35.37		51.55		1.95		2.19		0.45		0.68		16.54		-		-0.42		-0.33		-393.32		0.04		-0.13		25.11				8.79		-0.15		-0.79		19.55		1.96		0.19		0.66		0.00		936.44		0.06		0.46		0.06		1.95		185.47		0.04		0.06		8505501684.90		0.00		8.39		0.06		1252.56		1396.93		5.56		0.00		5.56				6		0		0		0		5%				34.328

		BT/A LN Equity		1		6.27		13.37		10.25		54453.74		67898.03		124090.54		132100.00		39.59		11.00		26.16		2.38		-0.19		0.52		0.02		5421.04		7.67		0.20		0.10		9536.79		13.49		0.35		0.18		0.20		0.46		0.50		15941.49		0.40		0.25		0.23		1.67		2.20		2.13		0.19		0.74		0.40		9.11		0.34		1035.82		38.18		52.18		2.25		-15.56		-19.08		-36.00		-3.37		-12.81		46336454.00				1.54		22.56		69.39		0.32		0.00		1		Telecommunications		Telephone-Integrated		#N/A N Ap		GBp		2		1.26		0.57		2.31		0.11		0.23		0.97		0.21		0.60		0.40		0.23		0.25		0.14		0.00		0.35		5.76		1.83		6.14		25.74		11.86		4.58		0.34		0.14		0.20		6.95		-		0.13		0.14		2977.08		0.14		0.16		2.95		10.59		2.49		0.03		0.32		10.39		2.41		0.80		0.73		0.08		22882.22		0.13		0.29		0.14		4.71		13.17		0.35		-0.38		24832094265.00		3.40		4.61		0.17		1252.56		1396.93		4.09		0.00		4.09				1		0		0		0		1%				38.183

		BHP AU Equity		1		5.35		17.13		11.46		15496.57		17362.92		22809.43		35000.00		0.74		22.00		13.17		0.60		-0.02		0.91		0.15		2265.55		5.93		0.20		0.15		3475.95		9.10		0.31		0.22		0.20		0.49		0.73		4434.98		0.43		0.35		0.26		1.28		1.79		3.20		0.84		0.72		0.47		13.22		0.51		9.74		23.04		27.73		-3.02		1.32		-0.86		-1.45		-0.86		2.95		4310979.00		41994438.07		0.59		16.06		55.50		0.27		0.03		4		Mining		Diversified Minerals		#N/A N Ap		AUD		2		3.14		0.71		2.67		0.06		0.18		1.17		0.21		0.57		0.23		0.26		0.63		0.22		0.05		0.31		-30.00		1.31		3.93		0.88		-0.63		0.54		0.57		0.20		0.30		4.19		-		0.15		0.24		859.22		0.22		0.08		3.17		8.29		1.53		0.03		0.11		11.84		3.45		0.89		0.66		0.04		5467.42		0.19		0.29		0.24		5.43		7.41		0.33		-0.03		39985191.84		2.76		4.48		0.02		1252.56		1396.93		3.85		0.00		3.85				0		0		0		0		0%				23.039

		BUR US Equity		1		-1.66		-4.74				1876.28		68.95		974.06		18500.00		0.35		12.00		3.75		0.31		0.23		3.14		0.09		58.91		1.01		0.04		0.03		141.84		2.43		0.09		0.08		0.04		-0.57		0.88		881.43		0.58		0.58		12.78		6.21		0.06		2.85		-1.36		0.25		0.08		-52.45		0.07		1.31		120.83		121.18		0.00		-37.14		-36.42		-57.71		-11.22		-39.78		55700.00		73962.50		0.84		11.31				0.00		0.00		2		Apparel		Textile-Apparel		#N/A N Ap		USD		4		8.19		0.87		2.98		0.03		0.04		1.28		0.05		0.42		0.11		12.78		0.29		0.04		-0.43		0.09		-2.12		14.13		-4.93		-5.93		-0.33		-0.96		1.40		0.47		0.58		0.31		-		-0.05		-0.16		-31.49		0.04		-0.03		0.11		1.74		0.04		-0.02		-0.14		-17.84		2.61		27.21		0.81		0.00		629.25		0.90		0.47		3.26		23.94		9.03		9.13		0.26		580077.50				11.29		20.00		1252.56		1396.93		7.12		0.00		7.12				3		0		0		0		3%				120.832

		BNI US Equity		1		4.91		14.26		10.13		23700.00		9044.97		16006.99		41600.00		2.85		9.22		7.86		0.85		-0.04		0.51		0.01		2199.00		5.68		0.24		0.09		3096.00		8.00		0.34		0.13		0.24		2.46		0.38		5813.00		0.42		0.41		0.64		1.88		0.58		2.91		1.37		0.70		0.42		8.00		0.38		22.38		40.17		29.83		2.69		-17.51		-8.15		-4.26		-3.39		-8.64		813600.00		18224316.00		0.67		8.81		19.53		0.48		0.02		4		Transportation		Transport-Rail		#N/A N Ap		USD		4		4.39		0.39		2.90		0.00		0.27		6.00		0.16		0.58		0.09		0.64		1.06		0.16		0.11		0.34		-5.88		1.77		12.75		23.31		25.57		7.49		0.69		0.24		0.40		1.90		-		0.14		0.55		1137.00		0.16		0.20		1.22		4.06		0.98		0.10		0.12		1.78		8.54		2.62		0.59		0.02		8172.00		0.36		0.25		0.53		38.41		7.95		0.90		-0.11		27287048.00		2.15		5.16		0.47		1252.56		1396.93		4.61		0.00		4.61				0		0		0		0		0%				40.167

		CWO AU Equity		1		3.47		5.48		5.37		4451.78		8171.60		14232.02		8190.00		0.06		18.10		38.68		2.14		0.03		1.21		0.12		183.62		4.34		0.08		0.04		595.80		14.08		0.27		0.13		0.08		0.04		0.49		1160.08		0.31		0.30		0.14		1.95		4.46		1.58		-0.12		1.29		0.27		15.55		0.16		2.17		41.89		50.91		5.05		-20.61		-20.00		-30.15		-1.14		-8.53		5455294.00		11739145.46		1.47		52.56		0.00		0.00		0.00		1		Telecommunications		Telecom Services		#N/A N Ap		AUD		2		3.10		0.54		1.70		0.04		0.14		0.08		0.17		0.69		0.16		0.14		0.26		0.05		0.02		0.27		24.58		1.74								0.00		0.43		0.25		0.30		11.34		-		0.05		0.20		139.68		0.05		0.06		3.12		26.37		3.76		0.06		-0.04		67.78		2.56		0.54		0.85		0.00		2621.49		0.08		0.26		0.09		0.48		23.90		0.32		0.07		16068482.86		0.00		4.81		0.04		1252.56		1396.93		4.13		0.00		4.13				3		0		0		0		3%				41.888

		CW/ LN Equity		1		-2.35		58.80				31187.61		35379.06		47960.37		54919.00		38.38		15.00		33.03		2.20		0.11		1.54		0.09		1493.61		2.60		0.11		0.05		3589.88		6.24		0.27		0.12		0.11		2.23		0.43		9047.13		0.36		0.33		0.26		2.52		2.35		3.08		-0.93		0.74		0.24		2.46		0.17		1267.61		52.37		60.46		-0.54		-28.57		-32.89		-14.11		-12.75		-17.04		11898109.00				1.47						0.22		0.00		1		Telecommunications		Telecom Services		#N/A N Ap		GBp		2		2.02		0.47		1.94		0.47		0.16		0.76		0.14		0.64		0.21		0.26		0.23		0.06		0.00		0.27		8.38		1.36		12.31		25.85		22.28		1.94		0.68		0.25		0.32		4.60		-		0.33		0.82		5394.96		0.06		-0.05		2.64		14.41		2.33		0.37		0.27		15.43		1.31		0.88		0.81		0.04		11728.68		0.19		0.29		0.22		5.40		13.51		0.46		0.27		16997944788.00		1.91		6.13		0.12		1252.56		1396.93		3.83		0.00		3.83				4		0		0		0		3%				52.366

		CVC US Equity		1		-11.28						7130.31		12938.02		19290.22		13666.00		-2.43		15.53						-0.52		0.15		0.01		-174.11		-0.37		-0.04		-0.02		719.68		1.53		0.18		0.10		-0.04		-5.12		0.55		5045.79		1.27		1.62		0.39		7.01		1.75		-2.50		-3.81		0.22		0.05		-4.92		-0.03		74.44		35.69		37.69		20.97		8.33		10.60		18.86		11.56		13.74		490200.00		36826204.00		0.90						0.00		0.00		1		Media		Cable TV		#N/A N Ap		USD		4		0.90		0.56		-6.67		0.01		0.07		2.08		0.03		-0.27		0.61		0.39		-0.04		-0.04		-0.07		0.18		12.57		1.49		36.33		34.18		26.79		0.00		-0.91		0.39		0.70		2.59		-		0.75		-0.18		-800.61		-0.04		-0.17				35.35		3.08		-0.20		-0.53		20.76		6.18		0.55		0.56		0.00		-3066.68		0.26		0.71		0.39		62.33		29.33		-0.08		-0.94		28170292.00		0.00		5.26		0.63		1252.56		1396.93		5.00		0.00		5.00				7		0		0		0		6%				35.694

		CPB US Equity		1		13.32		383.87		24.93		5196.00		11198.34		14194.19		22000.00		1.77		9.80		15.09		1.54		-0.36		0.39		0.01		1265.00		6.39		0.20		0.24		1516.00		7.66		0.24		0.29		0.20		1.68		1.21		3091.00		0.96		0.90		0.28		2.04		2.21		28.81		2.27		0.39		0.38		8.78		0.41		26.63		29.14		30.89		4.90		-5.10		2.36		-2.57		3.47		-3.22		459100.00		12144960.00		0.54		16.14		53.50		0.90		0.03		4		Food		Food-Misc/Diversified		#N/A N Ap		USD		4		2.07		1.17		37.93		0.01		0.19		2.77		0.23		0.04		0.58		0.28		0.42		0.39		0.06		0.24		-10.20		1.27		-2.95		1.20		-3.83		5.79		8.89		0.23		0.38		3.60		-		5.21		0.24		714.00		0.39		0.17		81.82		9.73		1.79		0.05		-0.04		-2.44		5.37		0.46		0.62		0.06		137.00		0.22		0.59		0.28		12.03		9.90		0.01		-0.30		12885406.00		3.38		4.69		0.15		1252.56		1396.93		3.81		0.00		3.81				0		0		0		0		0%				29.141

		CNR CN Equity		1		4.51		11.78		8.39		9768.97		5251.24				21563.00		3.35		13.00		8.14		0.63		-0.02		0.86		0.17		664.64		3.26		0.20		0.07		934.07		4.58		0.28		0.10		0.20		2.00		0.34		2802.20		0.43		0.42		0.53		3.00		0.89		2.61		1.12		0.51		0.23		8.36		0.24		27.24		32.01		26.06		-4.95		-4.29		-0.47		-13.28		-5.83		-5.18		144690.00		3960080.10		0.31		10.19		19.66		0.40		0.01		4		Transportation		Transport-Rail		#N/A N Ap		CAD		4		2.83		0.38		2.68		0.03		0.19		3.30		0.10		0.57		0.12		0.53		0.56		0.10		0.07		0.28		-4.81				3.17		33.33		13.19		7.33		0.76		0.27		0.41		1.83		-		0.11		0.34		398.52		0.10		0.19		1.56				1.40		0.10		0.11		27.62		3.30		1.86		0.66		0.02		3428.44				0.29		0.55		31.77		10.98		0.69		-0.05		10003958.69		1.64		4.09		0.24		1252.56		1396.93		4.38		0.00		4.38				4		0		0		0		3%				32.009

		CNQ CN Equity		1		4.94		12.63		7.45		3211.21		3747.83		4618.63		675.00		3.78		15.00		8.23		0.55		0.01		1.14		0.00		294.92		4.93		0.41		0.09		549.33		9.17		0.76		0.17		0.41		1.28		0.23		1427.81		0.53		0.53		0.38		2.60		1.91		2.56		-7.47		1.22		0.35		5.49		0.21		31.11		33.50		39.07		-6.20		10.48		11.47		3.64		-4.74		1.03		524212.00		16127816.76		0.45		10.66		0.00		0.00		0.00		4		Oil&Gas Producers		Oil Comp-Explor&Prodtn		#N/A N Ap		CAD		4		4.22		0.27		2.56		0.00		0.68		4.09		0.25		0.47		0.05		0.38		1.71		0.11		0.04		0.76				1.23		37.80		39.76		45.74		13.89		1.14		0.44		0.53		1.82		-		0.11		0.77		132.53		0.11		0.32		2.37		3.92		3.24		0.18		0.13		44.42		3.70		0.86		0.83		0.00		1252.50		0.31		0.44		0.55		16.26		7.99		0.33		0.03		18614490.93		0.00		5.90		0.65		1252.56		1396.93		4.38		0.00		4.38				1		0		0		0		1%				33.503

		CCM LN Equity		1		5.86		54.44		11.74		2551.60		5220.06		4972.42		13777.00		48.95		6.00		15.89		2.65		0.27		1.74		0.64		407.95		7.61		0.15		0.16		509.94		9.51		0.18		0.20		0.15		0.19		1.10		960.34		0.57		0.53		0.18		1.88		3.14		10.94		0.42		0.49		0.40		20.51		0.42		777.95		41.35		48.74		-10.05		-30.63		-31.95		-27.59		-12.66		-23.93		1143873.00				0.92		40.99		116.06		0.00		0.00		1		Media		Television		#N/A N Ap		GBp		2		3.01		1.20		3.48		0.33		0.14		0.57		0.21		0.43		0.37		0.18		0.44		0.24		0.00		0.18		18.48		0.95		6.65		11.42		8.51		2.88		3.52		0.33		0.49		4.28		-		0.19		0.15		136.90		0.24		0.08		20.24		12.51		1.71		-0.01		-0.00		5.21		1.73		0.49		0.66		0.05		237.44		0.19		0.38		0.23		2.71		9.84		0.14		0.25		3788466396.00		3.24		5.80		0.04		1252.56		1396.93		4.27		0.00		4.27				1		0		0		0		1%				41.354

		CA FP Equity		1		3.52		17.65		7.84		28468.55		48262.08		59151.19		297290.00		1.85		19.61		37.29		1.90		-0.38		0.49		0.03		1517.12		6.62		0.03		0.05										0.03		1.13		1.54		8595.27		0.57		0.00		0.18				2.18		5.01				0.56		0.12		57.84		0.18		69.17		31.99		23.05		-2.38		5.19		14.17		18.76		-1.25		3.11		1316288.00		90829767.00		0.86		61.26		35.07		0.57		0.01		4		Food		Food-Retail		#N/A N Ap		EUR		2		2.08		2.04		4.48		0.10		0.02		1.48		0.05		0.43		0.74		0.18		0.07		0.10		0.02						1.23		20.11		48.78		30.59		1.15		0.00		0.00		0.00		6.03		-		0.12		0.04		757.63		0.10		0.03		8.55				1.06		0.01		0.19		89.53		4.21		0.59		0.53		0.01		5426.24		0.15		0.30		0.17		31.69				0.13		-0.24		89573879.85		0.82		4.65		0.05		1252.56		1396.93		3.50		0.00		3.50				10		0		0		0		9%				31.989

		293 HK Equity		1		3.22		8.47		9.08		8717.57		5596.29		7716.78				0.20		24.38		8.38		0.34		0.07		1.41		0.17		367.16		1.03		0.10		0.04		777.54		2.18		0.21		0.09		0.10		0.08		0.42		3181.84		0.48		0.46		0.57		4.09		1.07		2.63		0.09		0.31		0.21		13.10		0.12		1.66		44.01		45.63		-5.20		-25.44		-10.57		-4.84		-12.24		-14.41		3427000.00		5618390.04		0.75		20.02		46.37		0.04		0.02		2		Airlines		Airlines		#N/A N Ap		HKD		1		2.52		0.42		2.51		0.28		0.18		0.19		0.13		0.52		0.17		0.57		0.25		0.06		0.05		0.21				1.38		1.07		9.56		6.64		0.76		0.84		0.33		0.44		1.89		-		0.08		0.19		280.98		0.06		0.09		1.62		8.56		1.53		0.04		0.28		7.52		1.79		1.56		0.76		0.04		3466.15		0.41		0.36		0.53		1.56		11.03		0.62		0.16		7908343.49		3.63		5.85		0.36		1252.56		1396.93		5.70		0.00		5.70				2		0		0		0		2%				44.008

		CLS CN Equity		1		3.20		5.46		5.75		2542.20		17215.27		9490.26												0.38		2.18		0.44		122.68		7.21		0.02		0.05		247.09		14.53		0.05		0.10		0.02		0.40		2.05		128.47		0.07		0.07		0.01		0.52		18.03		1.71		-1.80		4.27		-0.72		77.41		0.95		84.73		65.07		70.74		5.08		25.20		29.63		49.63		10.78		34.50		1624118.00		132900635.51		1.41		143.69		0.00		0.00		0.00		4		Electronics		Electronic Compo-Misc		#N/A N Ap		CAD		4		6.39		2.48		1.60		0.37		-0.02		-0.57		-0.10		0.93		0.32		0.01		0.15		0.07		0.00		0.05				0.55								0.68		0.08		0.05		0.07		77.18		-		0.04		0.08		67.28		0.07		0.02		7.09				2.42		0.01		0.00		63.21		2.94		0.15		0.67		0.00		1587.33		0.01		0.05		0.01		5.82		39.26		0.09		0.18		51307990.20		0.00		7.59				1252.56		1396.93		5.94		0.00		5.94				11		0		0		0		9%				65.072

		CSK US Equity		1		21.32		50.51		33.87		1373.20		279.59		952.32		6616.00		1.96		10.00		9.34		0.93		0.21		1.91		0.96		77.60		2.55		0.07		0.06		158.80		5.22		0.14		0.12		0.07		12.48		0.85		315.70		0.36		0.29		1.13		1.99		0.34		2.37		-4.50		0.40		-0.03		4.63		0.25		18.25		47.65		67.71		-17.77		-34.62		-32.44		-35.93		-19.95		-33.73		193300.00		3529256.25		0.70		24.01		6.78		0.88		0.05		4		Forest Products&Paper		Paper&Related Products		#N/A N Ap		USD		4		3.63		0.99		2.49		0.37		-0.01		-0.53		-0.01		0.64		0.23		1.13		0.24		0.09		0.68		0.14		19.06		3.41		3.25		-8.02		6.27		15.70		0.41		0.16		0.26		1.69		-		0.45		0.78		250.80		0.09		0.37		0.64				0.28		0.20		0.39		22.26		1.90		4.91		0.63		0.01		551.70		0.33		0.23		0.59		53.62		5.16		1.97		0.25		1926766.38		4.82		4.84		2.04		1252.56		1396.93		5.41		0.00		5.41				1		0		0		0		1%				47.653

		CHK US Equity		1		4.00				15.28		850.53		967.76		2133.10		424.00		1.22		46.00		5.50		0.12		0.01		1.11		0.44		107.52		1.33		0.30		0.13		207.04		2.55		0.58		0.24		0.30		0.17		0.42		964.86		1.29		1.29		1.00		4.66		1.12		-1.80		-0.61		0.36		0.15		10.67		0.11		6.69		78.61		60.22		0.29		12.50		5.96		103.48		-6.49		4.03		708500.00		4723456.00		0.56		12.16		0.00		0.00		0.00		4		Oil&Gas Producers		Oil Comp-Explor&Prodtn		#N/A N Ap		USD		4		4.02		0.43		-3.91		0.04		0.41		1.00		0.14		-0.29		0.10		1.00		1.22		0.14		0.03		0.58		-6.40		2.20		65.21		75.48		46.58		0.50		-2.16		1.13		1.29		0.23		-		-0.15		0.38		33.27		0.14		0.10				3.77		2.12		0.05		-1.33		-6.09		3.64		0.88		0.88		0.00		-447.36		0.45		1.13		4.28		7.38		6.75		-0.22		0.03		7949414.00		0.00		12.45		3.26		1252.56		1396.93		5.82		0.00		5.82				2		0		0		0		2%				78.606

		CIN US Equity		1		4.24		15.54		8.97		9616.94		4668.38		7859.35		8950.00		2.60		4.27		11.29		2.65		-0.06		0.67		0.05		693.22		2.95		0.12		0.07		1047.04		4.46		0.18		0.11		0.12		2.54		0.62		3570.44		0.57		0.52		0.76		3.41		0.69		3.72		-0.24		0.24		0.10		14.51		0.19		29.38		26.31		31.00		-0.21		15.44		16.09		18.88		-0.60		7.06		255700.00		7548868.50		0.43		12.94		70.84		1.80		0.06		4		Electric		Electric-Integrated		#N/A N Ap		USD		4		3.32		0.62		3.50		0.01		0.06		2.19		0.05		0.43		0.19		0.76		0.39		0.11		0.09		0.18		1.77		1.68		15.22		1.97		3.37		3.51		1.13		0.31		0.47		1.07		-		0.15		0.23		409.09		0.11		0.10		1.70		9.00		0.71		0.02		0.11		0.45		4.93		2.06		0.66		0.05		2653.72		0.45		0.37		0.94		43.23		9.05		0.59		-0.10		14739408.00		6.13		3.84		0.50		1252.56		1396.93		4.81		0.00		4.81				0		0		0		0		0%				26.307

		CZN US Equity		1		2.23		7.78		4.90		5771.74		3392.66		7283.68		6700.00		0.28		13.25		45.43		3.43		-0.03		0.66		0.08		8.07		0.09		0.01		0.00		270.50		3.11		0.25		0.05		0.01		0.55		0.19		2138.62		0.50		0.50		0.63		7.91		0.99		2.98		-0.82		0.30		0.13		7.22		0.00		12.81		35.25		43.87		-0.47		-25.44		-25.35		-18.09		-11.61		-17.31		1086300.00		13939502.00		0.74		160.16		0.00		0.00		0.00		1		Telecommunications		Telecom Services		#N/A N Ap		USD		4		2.33		0.20		2.71		0.01		0.25		1.03		0.07		0.50		0.08		0.63		0.02		0.00		0.04		0.25		0.00		2.15		3.49		8.94		10.04		5.94		1.10		0.37		0.49		1.74		-		0.07		0.32		150.70		0.00		0.15		1.81		10.23		3.03		0.13		0.05		16.57		3.52		1.70		0.74		0.00		1919.93		0.29		0.37		0.57		13.74		26.28		0.63		-0.15		6287901.50		0.00		4.25		0.18		1252.56		1396.93		4.79		0.00		4.79				0		0		0		0		0%				35.253

		CCU US Equity		1		0.70		0.99		1.32		16821.51		34592.63		33876.90		17650.00		-0.38		25.22						0.01		1.35		0.11		253.67		1.32		0.09		0.02		995.51		5.18		0.37		0.06		0.09		0.23		0.16		4614.71		0.31		0.31		0.13		4.64		5.16		1.67		1.28		0.20		0.14		36.96		0.05		54.56		66.17		91.43		-3.86		-28.03		-24.12		-12.79		-10.65		-19.94		4840800.00		264557184.00		1.02				0.00		0.00		0.00		1		Media		Broadcast Serv/Program		#N/A N Ap		USD		4		3.91		0.22		1.66		0.01		0.24		1.01		0.10		0.69		0.04		0.13		0.37		0.02		0.00		0.37		108.88		0.98		72.94		100.24		110.03		5.62		0.45		0.27		0.31		6.55		-		0.01		0.11		72.47		0.02		0.09		2.05		21.88		10.08		0.03		0.03		98.24		2.89		0.49		0.88		0.00		10084.04		0.14		0.27		0.15		10.58		36.39		0.29		0.09		347915872.00		0.00		4.65		0.16		1252.56		1396.93		4.87		0.00		4.87				3		0		0		0		3%				66.17

		CEG US Equity		1		3.60		8.71		6.23		9683.80		5933.12		8814.14		9000.00		3.08		6.60		12.86		1.95		-0.05		0.74		0.05		759.90		3.15		0.20		0.08		1265.80		5.24		0.33		0.13		0.20		1.74		0.39		3755.20		0.54		0.45		0.63		2.97		0.94		3.16		1.60		0.36		0.18		13.84		0.20		39.63		37.60		63.28		-0.69		34.52		26.28		22.15		3.33		18.16		2207800.00		87538384.00		0.42		18.18		76.99		1.68		0.04		4		Electric		Electric-Integrated		#N/A N Ap		USD		4		1.89		0.40		3.04		0.04		0.18		4.56		0.10		0.46		0.21		0.63		0.38		0.11		0.04		0.33		-4.26		1.49		6.35		3.90		3.53		4.92		0.86		0.27		0.37		1.15		-		0.09		0.14		273.60		0.11		0.14		1.97		9.06		1.52		0.00		0.15		12.75		2.54		1.63		0.72		0.07		2993.00		0.43		0.39		0.87		43.42		7.88		0.54		-0.14		32744010.00		4.24		3.76		0.16		1252.56		1396.93		3.67		0.00		3.67				0		0		0		0		0%				37.599

		CS/ LN Equity		1		-1.09		-1.81				10388.63		2339.82		3354.16		46500.00		14.77		5.30		5.08		0.96		0.31		2.65		0.36		-183.98		-1.92		-0.02		-0.02		256.42		2.68		0.03		0.02		-0.02		-0.06		0.87		1312.52		0.16		0.15		0.56		5.12		0.64		1.66		0.12		0.47		0.46		-77.27		-0.14		74.97		43.37		59.97		-8.07		-41.76		-40.57		-43.29		-15.21		-35.25		21126110.00				0.61						0.14		0.00		4		Iron/Steel		Steel-Producers		#N/A N Ap		GBp		2		4.61		0.84		1.54		0.54		0.07		0.19		0.17		0.84		0.19		0.56		-0.09		-0.02		-0.00		0.03		-7.00		1.43		8.35		-3.57		5.13		-0.37		0.19		0.12		0.15		2.72		-		-0.02		-0.06		-117.34		-0.02		-0.02		0.24		2.46		0.16		-0.05		0.18		-9.90		1.74		4.44		0.78		0.03		6296.05		0.39		0.13		0.37		1.17		14.95		2.88		0.36		2234965989.30		2.15		7.49		1.65		1252.56		1396.93		5.08		0.00		5.08				4		0		0		0		3%				43.369

		CL FP Equity		1		0.29		10.16		0.66		956771.93		11289.47		328962.13		40549.00		2.60		28.91		12.74		0.44																								0.06		9.89		0.09		360845.93		0.90		0.67		31.96				0.01		35.08								29.18		0.01		33.11		34.13		29.64		-3.61		-15.61		-13.90		-12.20		-7.82		-11.82		466370.00		15466938.97				21.97		29.55		4.15		0.13		3		Banks		Money Center Banks		Credit Lyonnais SA		EUR		2				0.08		23.24		0.13								0.10				31.96						0.30				-12.56		29.14		-8.02		-9.27		-8.34		0.73		2.36		0.09		0.21		0.23		-		0.07				3057.69		0.01		0.05		2.00				0.79		0.02		0.02		-14.96				84.75		0.42		0.01		35475.08		1.10		0.38		4.40		2685.10				3.65				27961535.77		1.78				0.13		1252.56		1396.93		4.06		0.00		4.06				30		0		0		0		26%				34.125

		CUM US Equity		1		3.46		11.85		8.20		4697.00		1289.09		2579.41		28500.00		4.29		8.25		7.25		0.88		0.18		1.66		0.06		392.00		5.23		0.06		0.08		625.00		8.33		0.09		0.13		0.06		4.16		1.41		1215.00		0.45		0.42		0.94		1.94		0.40		3.42		2.40		0.54		0.25		41.49		0.32		31.06		50.01		39.10		1.20		-4.17		0.89		-11.70		-4.00		-2.80		97200.00		3028906.25		0.67		5.99		29.38		1.13		0.04		4		Machinery-Diversified		Engines-Internal Combust		#N/A N Ap		USD		4		5.05		1.44		3.13		0.02		0.05		7.40		0.10		0.55		0.28		0.94		0.30		0.14		0.13		0.09		0.71		2.00		6.98		8.98		11.66		0.83		0.76		0.23		0.40		1.65		-		0.11		0.12		160.00		0.14		0.03		0.88		6.47		0.19		0.02		0.04		5.95		3.05		3.64		0.58		0.01		1429.00		0.47		0.26		0.61		76.96		6.41		1.17		0.13		8702074.00		3.86		6.15		1.90		1252.56		1396.93		5.44		0.00		5.44				0		0		0		0		0%				50.006

		DCX GR Equity		1		3.29		17.30		7.20		147331.61		46459.21		104949.54		466938.00		4.90		6.00		9.45		1.58		-0.07		0.85		0.11		7864.79		12.79		0.06		0.05		15751.52		25.62		0.12		0.11		0.06		4.83		0.86		54395.63		0.64		0.43		1.17		3.45				4.68		-9.61		0.77		0.28		26.10		0.14		46.31		26.15		31.26		0.63		-7.65		3.37		-7.09		-4.80		-7.56		8543794.00		13354722.19		0.87		10.78		46.18		2.83		0.06		2		Auto Manufacturers		Auto-Cars/Light Trucks		#N/A N Ap		EUR		2		1.80		0.97		4.76		0.13		0.12		15.15		0.13		0.36		0.48		1.17		0.11		0.09		0.10		0.12		5.76		2.26								3.02		0.77		0.16		0.27		1.20		-		0.16		0.07		4846.75		0.09		0.06		1.53		3.05		0.37		0.02		0.15		13.81		2.13		3.17		0.58		0.02		30416.61		0.52		0.37		0.83		115.99		8.10		0.67		-0.09		21395841.43		6.12		3.58		0.38		1252.56		1396.93		4.03		0.00		4.03				4		0		0		0		3%				26.147

		DCN US Equity		1		4.83		17.40		10.20		11123.00		3013.67		7481.95		84200.00		2.32		9.11		8.71		0.96		0.08		1.23		0.03		1003.00		3.59		0.08		0.09		1522.00		5.46		0.12		0.14		0.08		3.10		1.18		4150.00		0.57		0.47		1.38		2.73		0.38		3.61		-1.20		0.44		0.15		25.65		0.24		20.19		42.67		42.74		-5.25		-14.25		-9.22		-27.89		-13.32		-16.12		651900.00		13016087.00		0.68		6.58		39.96		1.24		0.06		2		Auto Parts&Equipment		Auto/Trk Prts&Equip-Orig		#N/A N Ap		USD		4		3.38		1.24		3.58		0.01		0.05		4.07		0.08		0.43		0.35		1.38		0.26		0.14		0.15		0.12		-2.55		2.48		14.75		11.80		16.83		1.91		0.92		0.25		0.38		1.18		-		0.17		0.13		513.00		0.14		0.06		1.05		3.96		0.23		0.02		0.20		5.58		2.74		3.69		0.65		0.02		2957.00		0.55		0.37		0.85		53.71		6.88		1.03		0.07		10621647.00		6.14		5.65		2.65		1252.56		1396.93		5.39		0.00		5.39				0		0		0		0		0%				42.672

		DF US Equity		1		5.42		15.45		9.84		2003.54		1141.82		2062.25		13000.00		3.74		12.26		8.59		0.70		0.08		1.34		0.06		228.69		4.63		0.06		0.11		336.26		6.82		0.08		0.17		0.06		2.79		2.03		762.33		0.54		0.54		0.67		2.27		0.85		2.85		2.29		0.50		0.31		38.31		0.30		32.13		25.07		28.09		-0.39		-5.53		0.12		35.00		-0.41		-0.95		69700.00		2241143.75		0.39		11.00		31.48		0.88		0.03		4		Food		Food-Misc/Diversified		#N/A N Ap		USD		4		9.05		2.08		3.05		0.02		0.06		6.60		0.17		0.46		0.22		0.67		0.51		0.16		0.09		0.08		-4.41		1.81		9.10		5.87		10.75		1.65		1.15		0.38		0.53		1.45		-		0.16		0.24		106.12		0.16		0.04		1.69		4.85		0.28		0.02		0.27		8.27		6.77		1.75		0.71		0.01		657.68		0.37		0.38		0.69		37.87		5.88		0.58		0.04		3833993.75		2.76		4.63		0.65		1252.56		1396.93		4.41		0.00		4.41				0		0		0		0		0%				25.074

		DE US Equity		1		1.34		5.85		2.71		17578.20		7609.58		18830.86		38700.00		2.64		8.99		12.31		1.37		-0.11		0.73		0.04		503.00		3.43		0.04		0.03		1016.30		6.93		0.09		0.06		0.04		1.03		0.65		8294.40		0.67		0.48		1.09		8.16		0.56		4.35		4.80		0.10		0.17		48.10		0.06		32.44		42.40		40.98		5.17		-15.76		-13.80		-14.31		-0.65		-12.01		875600.00		28515660.00		0.42		18.12		85.37		0.88		0.03		4		Machinery-Diversified		Machinery-Farm		#N/A N Ap		USD		4		1.61		0.65		4.29		0.05		0.12		6.11		0.11		0.33		0.41		1.09		0.07		0.04		0.03		0.09		4.59		2.47		5.29		9.49		6.58		1.17		0.93		0.22		0.31		1.02		-		0.06		0.03		239.20		0.04		0.03		1.75		7.40		0.62		0.00		0.13		-15.27		2.22		2.31		0.70		0.02		4094.30		0.44		0.47		0.98		57.48		18.40		0.54		-0.17		35979328.00		2.71		5.21		1.25		1252.56		1396.93		3.89		0.00		3.89				0		0		0		0		0%				42.401

		DELL US Equity		1		18.16		43.68		39.06		11471.00		74414.35		109606.80		36500.00		1.16		29.96		24.52		0.82		0.22		1.48		0.73		2457.00		72.26		0.10		0.21		2613.00		76.85		0.10		0.23		0.10		0.66		2.20		508.00		0.09		0.09		0.01		0.19		12.07		2.41		1.39		6.75		7.73		15.17		4.84		28.44		69.64		92.66		-23.48		-40.78		-42.47		-41.52		-19.24		-33.65		33364700.00		941749440.00		1.23		37.92		0.00		0.00		0.00		4		Computers		Computers		#N/A N Ap		USD		4		4.87		2.75		2.16		0.67		0.16		1.50		0.64		0.91		0.45		0.01		0.47		0.42		0.02		0.10		49.59		1.47		48.70		133.89		48.40		3.11		0.10		0.04		0.09		188.82		-		0.31		0.32		1666.00		0.42		0.10		11.42		18.80		2.61		0.07		0.15		38.49		3.29		0.15		0.51		0.00		5308.00		0.00		0.04		0.01		2.36		35.50		0.07		0.10		1245692416.00		0.00		6.25		0.67		1252.56		1396.93		4.58		0.00		4.58				0		0		0		0		0%				69.64

		DFG US Equity		1		1.50		9.42		6.39		3395.69		755.59		1150.82		794.00		4.79		12.00		7.84		0.65																								0.19		2.40		0.19		359.43		0.37		0.37		0.48				0.27		6.26						0.34		12.74		0.33		37.56		37.05		35.85		-10.37		1.91		8.86		40.27		-6.08		0.18		21000.00		790081.25		0.59		9.32		0.00		0.00		0.00		3		Insurance		Life/Health Insurance		Delphi Financial Group		USD		4				0.19		5.65		0.13		0.19		8.11		0.04		0.63				0.48						0.06				9.52		1.52				6.81		6.54		4.83		0.70		0.10		0.36		1.70		-		0.08				50.28		0.12		0.16		1.53				1.19		0.08		0.04		6.11				4.49		0.28		0.00		501.42		0.31		0.11		0.59		186.88				0.80				1687296.50		0.00		7.46		1.04		1252.56		1396.93		5.34		0.00		5.34				25		0		0		0		22%				37.047

		DAL US Equity		1		7.38		27.70		16.26		20566.00		5126.52		9763.96		77860.00		7.76		10.20		5.38		0.53		-0.13		0.56		0.21		1843.00		9.36		0.12		0.09		2989.00		15.17		0.19		0.15		0.12		9.92		0.77		5094.00		0.50		0.47		0.99		1.70		0.35		3.98		-7.00		1.12		0.47		12.19		0.36		41.69		38.48		44.10		-6.55		-23.29		-18.95		-19.42		-8.43		-15.17		825500.00		33970792.00		0.94		5.73		0.96		0.10		0.00		2		Airlines		Airlines		#N/A N Ap		USD		4		2.67		0.86		4.04		0.11		0.15		19.34		0.15		0.50		0.29		0.99		0.31		0.18		0.24		0.19		5.22		1.90		5.43		10.25		11.11		5.75		0.93		0.22		0.44		1.22		-		0.26		0.22		1303.00		0.18		0.14		1.05		2.23		0.31		0.08		0.07		8.84		4.75		4.01		0.50		0.00		4873.00		0.52		0.25		0.82		125.87		4.94		0.99		-0.16		31834732.00		0.24		4.73		1.49		1252.56		1396.93		5.14		0.00		5.14				0		0		0		0		0%				38.478

		DNR US Equity		1		-86.96				-91.24		212.86		349.63		394.26		205.00		1.50		12.50		5.08		0.41		0.02		1.28		0.11		-6.85		-0.39		-0.08		-0.03		45.38		2.59		0.55		0.21		-0.08		0.12		0.39		225.00		1.17		1.17		0.64		4.96		1.43		5.16		-3.22		0.60		0.09		18.00		-0.03		7.63		65.16		64.44		7.14		62.16		70.09		105.38		4.02		22.81		101300.00		762750.00		0.44		10.89				0.00		0.00		4		Oil&Gas Producers		Oil Comp-Explor&Prodtn		#N/A N Ap		USD		4		4.44		0.25		-6.60		0.01		0.24		0.44		0.08		-0.17		0.09		0.64		-0.37		-0.04		0.02		0.55				1.13								-19.08		-6.97		1.06		1.17		0.51		-		-0.14		0.25		4.61		-0.04		-3.65		5.16		20.25		2.86		-3.46		-1.22		-4.04		3.47		0.61		0.91		0.00		-32.27		0.57		1.06		1.95		5.35		7.49		-0.09		0.06		720368.38		0.00		8.84		1.70		1252.56		1396.93		5.95		0.00		5.95				6		0		0		0		5%				65.157

		LHA GR Equity		1		5.01		18.02		14.28		10870.28		6920.41		8916.39		66207.00		1.51		10.00		12.02		1.20		-0.08		0.73		0.06		846.81		3.14		0.08		0.08		1708.53		6.33		0.16		0.16		0.08		1.39		0.99		1957.16		0.38		0.32		0.28		1.15				3.60		-0.95		1.13		0.35		20.30		0.43		18.14		38.26		48.60		-5.43		-19.55		-12.14		0.67		-8.16		-13.37		5375368.00		2051905.69		0.71		13.01		34.05		0.68		0.04		2		Airlines		Airlines		#N/A N Ap		EUR		2		3.13		1.02		3.45		0.08		0.06		1.79		0.09		0.62		0.32		0.28		0.25		0.17		0.08		0.16		20.67		1.29		5.85		12.07		6.82		2.62		0.48		0.14		0.29		3.87		-		0.17		0.15		531.72		0.17		0.08		2.22		10.14		0.64		0.03		0.16		10.46		4.27		1.57		0.47		0.02		3113.81		0.22		0.18		0.26		20.23		6.85		0.46		-0.09		3619315.11		3.74		4.93		0.14		1252.56		1396.93		3.76		0.00		3.76				1		0		0		0		1%				38.255

		DTE GR Equity		1		1.44		4.25		3.99		79814.50		98074.84		216791.98		195788.00		0.77		10.99		41.89		3.81		-0.09		0.58		0.04		5776.29		2.25		0.19		0.07		12917.36		5.02		0.43		0.16		0.19		0.36		0.37		35712.10		0.54		0.48		0.36		2.76				2.95		1.05		0.39		0.23		28.31		0.16		32.43		49.87		48.57		10.96		-12.24		-22.15		-42.56		1.70		-18.27		29888992.00		16187886.86		1.28		89.42		149.63		0.67		0.02		1		Telecommunications		Telephone-Integrated		#N/A N Ap		EUR		2		1.71		0.41		2.65		0.05		0.27		2.67		0.16		0.46		0.22		0.36		0.33		0.09		0.01		0.43		-0.04		2.21		1.68		34.21		1.95		3.89		0.96		0.35		0.43		5.12		-		0.04		0.06		1056.91		0.09		0.08		3.36		11.57		3.28		-0.02		0.03		-0.70		2.95		0.81		0.82		0.05		29258.48		0.16		0.45		0.20		16.44		17.10		0.31		-0.24		37275462.77		2.08		5.04		0.13		1252.56		1396.93		4.37		0.00		4.37				1		0		0		0		1%				49.866

		DGE LN Equity		1		6.02		22.34		11.07		23376.22		31544.21		38562.16		72474.00		67.28		13.00		13.67		1.05		-0.08		0.80		0.17		2843.80		4.21		0.19		0.12		3372.57		5.00		0.23		0.14		0.19		0.42		0.63		9881.58		0.56		0.42		0.31		2.93		2.01		3.71		0.36		0.29		0.20		10.34		0.29		919.92		20.87		19.30		4.81		4.99		10.22		17.70		2.94		4.81		19257868.00				0.54		22.05		73.05		0.30		0.00		4		Beverages		Beverages-Wine/Spirits		#N/A N Ap		GBp		2		1.59		0.62		3.05		0.10		0.14		0.59		0.13		0.44		0.39		0.31		0.31		0.16		0.00		0.23		-0.01		1.22								3.26		0.80		0.23		0.31		2.97		-		0.18		0.15		1413.93		0.16		0.14		4.61		15.50		2.15		0.03		-0.03		1.62		2.00		0.74		0.75		0.07		6824.83		0.26		0.42		0.34		4.58		11.76		0.24		-0.13		10426195388.40		3.68		5.03		0.02		1252.56		1396.93		3.40		0.00		3.40				4		0		0		0		3%				20.873

		DIS US Equity		1		3.06		4.31		5.16		43679.00		75827.58		90287.80		120000.00		1.04		14.58		34.88		2.39		0.06		1.32		0.05		3035.00		4.96		0.13		0.07		6358.00		10.39		0.27		0.15		0.13		0.63		0.54		11693.00		0.36		0.31		0.15		1.84		3.34		2.11		1.68		0.62		0.48		18.00		0.26		36.38		36.34		39.82		-3.34		-1.20		2.95		-11.59		-6.58		-8.08		5977000.00		216248064.00		0.83		53.10		0.00		0.21		0.01		1		Media		Multimedia		#N/A N Ap		USD		4		3.04		0.55		2.08		0.02		0.24		2.68		0.25		0.64		0.18		0.15		0.39		0.09		0.02		0.27		2.56		1.19		18.41		25.59		27.77		4.33		0.44		0.21		0.28		4.60		-		0.06		0.17		1300.00		0.09		0.10		3.25		12.48		3.06		0.04		0.27		1.85		2.29		0.58		0.75		0.00		20975.00		0.13		0.27		0.22		10.89		11.14		0.28		0.11		165445504.00		0.58		5.08		0.08		1252.56		1396.93		3.43		0.00		3.43				0		0		0		0		0%				36.34

		DNY US Equity		1		8.15		25.28		15.54		3853.46		3078.15		3959.41		34000.00		2.69		12.17		9.40		0.77		0.01		1.02		0.03		530.43		6.02		0.10		0.14		904.81		10.26		0.17		0.23		0.10		2.39		1.35		1168.05		0.51		0.40		0.38		1.29		1.13		3.13		3.10		0.82		0.58		16.81		0.45		25.25		30.63		25.20		-1.00		9.12		18.91		22.02		-1.56		1.28		189300.00		4750387.00		0.62		10.93		35.34		0.86		0.03		4		Commercial Services		Printing-Commercial		#N/A N Ap		USD		4		4.31		1.36		3.39		0.02		0.13		5.54		0.25		0.49		0.31		0.38		0.44		0.23		0.09		0.17		9.68		1.29		1.18		-4.99		-2.85		3.76		0.66		0.19		0.32		2.60		-		0.27		0.26		308.31		0.23		0.10		2.65		4.47		0.56		0.04		-0.18		3.29		4.21		1.25		0.60		0.02		1138.26		0.30		0.30		0.38		22.27		5.44		0.37		0.01		6747692.00		3.53		3.99		0.66		1252.56		1396.93		3.99		0.00		3.99				0		0		0		0		0%				30.634

		DOV US Equity		1		10.44		47.04		32.69		4131.94		7514.52		10789.75		26600.00		2.94		14.00		12.61		0.90		0.07		1.21		0.10		635.41		11.90		0.14		0.15		818.65		15.33		0.18		0.20		0.14		4.44		1.08		905.92		0.31		0.23		0.12		1.11		3.59		1.96		7.07		2.05		1.78		4.79		0.70		37.00		46.20		66.54		-17.28		-20.24		-15.80		-24.85		-18.65		-19.61		806600.00		29817914.00		0.67		14.74		22.67		0.44		0.01		4		Machinery-Diversified		Machinery-General Indust		#N/A N Ap		USD		4		3.33		1.15		2.03		0.07		0.36		7.92		0.77		0.69		0.32		0.12		0.48		0.22		0.12		0.18		14.09		1.44		7.58		24.72		14.82		4.72		0.30		0.15		0.21		10.15		-		0.46		0.70		928.99		0.22		0.14		3.25		5.41		1.43		0.19		0.43		11.78		2.76		0.55		0.71		0.02		2038.76		0.08		0.22		0.10		10.31		12.35		0.27		0.06		25776646.00		1.27		3.90		0.18		1252.56		1396.93		4.16		0.00		4.16				0		0		0		0		0%				46.199

		DOW US Equity		1		5.40		16.84		11.02		25499.00		16319.60		27298.68		39239.00		2.44		9.14		9.87		1.08		0.10		1.41		0.08		2233.00		5.18		0.12		0.09		3534.00		8.20		0.19		0.14		0.12		2.01		0.74		6057.00		0.39		0.35		0.37		1.71		1.04		3.13		2.39		0.69		0.49		14.22		0.37		24.06		41.89		34.48		-2.01		-17.25		-15.01		-29.65		-4.86		-18.92		3506700.00		83818040.00		0.81		10.21		57.92		1.16		0.05		4		Chemicals		Chemicals-Diversified		#N/A N Ap		USD		4		3.01		0.77		2.75		0.07		0.16		4.41		0.18		0.61		0.25		0.37		0.35		0.15		0.08		0.19		0.54		1.67		2.49		5.86		-0.80		4.05		0.60		0.20		0.33		4.93		-		0.14		0.21		1331.00		0.15		0.11		1.80		3.44		0.78		0.03		0.24		2.65		2.14		1.56		0.60		0.04		8323.00		0.22		0.24		0.20		23.91		11.47		0.57		0.13		89237928.00		4.82		4.85		0.35		1252.56		1396.93		3.44		0.00		3.44				0		0		0		0		0%				41.885

		DD US Equity		1		0.55		58.28		30.84		40777.00		42289.59		56097.85		94000.00		3.34		9.65		12.14		1.26		0.03		1.13		0.13		4025.00		7.52		0.15		0.10		5715.00		10.68		0.21		0.14		0.15		7.08		0.66		11566.00		0.46		0.33		0.27		2.02		1.55		3.01		6.69		0.96		0.81		3.50		0.35		40.56		38.80		38.29		2.04		-5.38		-1.76		-23.22		-6.51		-11.23		2328800.00		93772616.00		0.66		14.04		718.18		1.40		0.03		4		Chemicals		Chemicals-Diversified		#N/A N Ap		USD		4		2.40		0.68		3.04		0.06		0.35		8.93		0.34		0.54		0.28		0.27		0.36		0.16		0.17		0.21		-6.93		1.33		-4.59		9.95		2.02		5.24		0.52		0.16		0.27		5.95		-		0.57		0.68		7690.00		0.16		0.06		3.25		8.70		1.45		0.23		0.11		8.68		2.13		0.96		0.61		0.06		12638.00		0.21		0.28		0.17		26.27		15.59		0.32		0.05		139623168.00		3.45		5.45		0.24		1252.56		1396.93		3.23		0.00		3.23				0		0		0		0		0%				38.798

		DUK US Equity		1		2.81		17.34		10.06		33409.00		31768.67		36207.00		21000.00		4.53		9.01		19.08		2.12		0.01		1.05		0.10		1795.00		2.99		0.08		0.05		2946.00		4.90		0.14		0.09		0.08		4.08		0.65		9465.00		0.44		0.42		0.30		3.21		1.55		3.51		-8.26		0.92		0.28		14.43		0.19		86.31		30.24		35.17		11.94		36.17		46.92		56.88		7.52		24.08		1474700.00		126743344.00		0.31		20.80		96.98		2.20		0.03		4		Electric		Electric-Integrated		#N/A N Ap		USD		4		3.70		0.72		2.81		0.03		0.12		7.29		0.12		0.56		0.18		0.30		0.31		0.08		0.05		0.14		-4.55		1.14		37.10		19.19		21.03		2.08		0.96		0.26		0.41		1.94		-		0.13		0.26		1507.00		0.08		0.07		3.40		14.00		0.79		0.03		0.13		23.46		3.52		1.05		0.64		0.04		8998.00		0.26		0.28		0.52		58.49		12.58		0.37		0.01		125154816.00		2.55		3.90		0.17		1252.56		1396.93		3.71		0.00		3.71				0		0		0		0		0%				30.244

		DYN US Equity		1		2.58		13.25		7.62		6525.17		14571.48		15375.04		2463.00		1.63		20.00		28.80		1.44		0.04		1.11		0.02		213.70		2.73		0.01		0.03		322.02		4.12		0.02		0.05		0.01		0.49		2.36		1525.66		0.50		0.47		0.10		4.74		2.96		5.16		-1.15		0.34		0.01		101.61		0.14		47.06		55.40		67.39		-9.30		24.04		27.87		60.60		-4.01		12.66		2221100.00		105256088.00		0.55		38.26		5.10		0.03		0.00		4		Pipelines		Pipelines		#N/A N Ap		USD		4		6.08		2.62		4.32		0.01		0.00		0.04		0.00		0.50		0.39		0.10		0.08		0.07		0.01		0.02		1.19		1.06		36.65		41.72		58.83		0.48		1.08		0.20		0.44		2.49		-		0.10		0.06		151.85		0.07		0.02		5.61		54.91		0.61		0.01		0.04		8.22		5.50		0.45		0.47		0.00		1234.06		0.10		0.23		0.40		22.36		20.80		0.10		0.02		95504840.00		0.38		6.54		0.49		1252.56		1396.93		4.33		0.00		4.33				0		0		0		0		0%				55.395

		EOA GR Equity		1		5.59		20.41		15.51		44185.90		38224.94		25756.93		131602.00		2.26		3.20		22.19		6.94		0.03		1.11		0.11		780.24		1.69		0.02		0.02		3449.92		7.46		0.08		0.08		0.02		4.48		0.93		4354.99		0.23		0.17		0.11		1.26				3.65		1.22		1.19		0.63		18.35		0.18		50.08		29.71		26.05		6.49		4.35		18.07		18.64		4.69		5.92		8187966.00		4205687.63		0.69		11.19		23.56		1.51		0.03		4		Miscellaneous Manufactur		Diversified Manufact Op		#N/A N Ap		EUR		2		3.41		1.03		3.02		0.05		0.07		3.60		0.09		0.77		0.27		0.11		0.06		0.04		0.09		0.08		12.70		0.67		7.98		12.87		10.52		2.15		0.25		0.07		0.16		4.69		-		0.15		0.19		2250.46		0.04		0.08		2.08		9.17		0.61		0.04		0.21		25.40		3.07		1.16		0.43		0.01		12131.22		0.17		0.10		0.21		38.69		11.64		0.38		0.03		7066697.07		3.01		4.96		0.03		1252.56		1396.93		3.26		0.00		3.26				1		0		0		0		1%				29.714

		EK US Equity		1		9.57		35.24		24.72		14370.00		11546.05		20996.73		80650.00		5.29		9.11		7.08		0.78		-0.02		0.94		0.06		1990.00		14.01		0.14		0.14		2908.00		20.48		0.21		0.20		0.14		4.38		0.98		2099.00		0.35		0.19		0.18		0.72		1.10		3.68		2.53		1.84		0.92		10.12		0.95		37.50		56.99		92.09		-32.65		-29.93		-31.49		-34.17		-26.88		-30.63		2206500.00		82203704.00		0.53		7.12		40.23		1.76		0.05		4		Miscellaneous Manufactur		Photo Equipment&Supplies		#N/A N Ap		USD		4		2.44		0.97		3.67		0.04		0.14		6.28		0.18		0.65		0.40		0.18		0.34		0.33		0.12		0.21		-6.44		1.82		0.77		5.68		-0.81		5.09		0.24		0.07		0.16		9.80		-		0.36		0.24		1392.00		0.33		0.15		2.82		7.59		0.81		0.06		0.14		5.09		2.59		1.24		0.42		0.04		3912.00		0.10		0.15		0.10		33.97		8.95		0.34		-0.02		114222184.00		4.69		4.90		0.71		1252.56		1396.93		4.65		0.00		4.65				0		0		0		0		0%				56.989

		EPG US Equity		1		-1.56		-7.99				16657.00		14863.42		19621.52		4700.00		3.14		14.15		20.42		1.44		-0.05		0.79		0.15		873.00		1.93		0.08		0.05		1482.00		3.27		0.14		0.09		0.08		-1.12		0.64		6688.00		0.59		0.53		0.45		4.51		1.26		4.87		-2.57		0.30		0.07		-41.49		0.13		64.00		44.54		50.88		7.08		26.01		33.62		63.54		2.66		14.65		1628900.00		105027264.00		0.48		27.00				0.80		0.01		4		Pipelines		Pipelines		#N/A N Ap		USD		4		2.86		0.68		3.59		0.05		0.05		2.16		0.04		0.41		0.22		0.45		0.24		0.08		-0.02		0.14		30.56		1.32		64.82		53.34		48.18		-0.77		1.77		0.31		0.46		1.33		-		-0.05		-0.07		-255.00		0.08		-0.03		4.51		72.28		1.14		-0.04		0.05		11.38		3.63		1.12		0.68		0.02		2947.00		0.34		0.40		0.75		51.74		13.39		0.31		-0.07		105186800.00		1.28		4.42		0.49		1252.56		1396.93		4.49		0.00		4.49				2		0		0		0		2%				44.541

		ELUXA SS Equity		1		5.06		16.61		10.82		8114.82		4542.37		6572.54		92916.00		1.47		12.55		7.97		0.64		0.31		1.87		0.17		708.27		3.24		0.06		0.09		1096.40		5.02		0.09		0.14		0.06		1.13		1.46		2329.77		0.47		0.39		0.51		2.12				3.28		1.16		-0.31		0.37		28.63		0.30		11.73		64.48		52.95		4.17		-11.97		-8.44		-12.46		-5.45		-20.35		100.00		1172.83		0.39		9.05		30.70		0.35		0.03		2		Home Furnishings		Appliances		#N/A N Ap		SEK		2		4.17		1.45		3.07		0.19		0.07		86.61		0.16		0.53		0.35		0.51		0.25		0.14		0.10		0.09		-6.45		1.45		2.05		12.80		-0.61		1.68		0.65		0.20		0.33		3.27		-		0.16		0.15		414.96		0.14		0.05		1.63		5.54		0.35		0.02		0.16		1.72		2.23		1.79		0.61		0.01		2562.44		0.35		0.29		0.31		547.04		9.08		0.58		0.21		2241.43		2.97		5.03				1252.56		1396.93		4.10		0.00		4.10				2		0		0		0		2%				64.481

		LLY US Equity		1		20.04		57.63		38.56		12825.20		97560.30		112028.90		31300.00		2.85		13.69		30.35		2.22		0.24		1.79		0.94		3363.70		18.30		0.34		0.26		3803.40		20.69		0.38		0.30		0.34		2.50		0.78		3053.40		0.38		0.36		0.03		0.80		12.49		2.69		1.92		1.13		0.86		3.68		1.10		86.38		72.98		33.54		9.13		-12.07		-6.49		17.10		12.75		5.65		3050400.00		263692128.00		0.65		33.74		40.47		0.92		0.01		4		Pharmaceuticals		Medical-Drugs		#N/A N Ap		USD		4		2.54		0.79		2.56		0.49		0.26		2.32		0.34		0.62		0.31		0.03		0.85		0.42		0.03		0.38		5.03		1.15		11.86		24.21		-2.43		6.98		0.56		0.22		0.35		23.74		-		0.54		0.69		2721.00		0.42		0.32		17.69		27.32		9.11		0.17		0.34		8.29		1.42		0.13		0.63		0.10		5013.00		0.03		0.24		0.04		6.92		19.14		0.05		0.31		309027552.00		1.17		6.34		0.05		1252.56		1396.93		3.00		0.00		3.00				0		0		0		0		0%				72.98

		ELE SM Equity		1		3.29		15.17		8.94		41911.54		17593.23		38226.03		34930.00		1.26		9.31		13.21		1.42		-0.07		0.65		0.03		2267.71		1.40		0.20		0.05		3928.65		2.42		0.35		0.09		0.20		1.07		0.27		18912.99		0.62		0.55		1.08		4.81		0.58		4.60		2.94				0.24		10.55		0.12		16.62		28.71		41.30		-13.99		-15.15		-7.56		-8.45		-14.53		-14.66		10257841.00		168986452.60		0.72		16.32								4		Electric		Electric-Integrated		#N/A N Ap		EUR		2		1.36		0.35		3.67		0.06		0.41		4.36		0.15		0.38		0.20		1.08		0.27		0.07		0.06		0.35		62.97		2.17		22.84		32.05		31.93		5.70		1.76		0.33		0.45		0.93		-		0.09		0.13		1078.05		0.07		0.15		2.25		3.62		1.55		0.09		0.13		99.80		2.10		2.38		0.72		0.04		7832.99		0.49		0.45		1.07		28.79		11.86		0.65		-0.26		72352013.83		2.99		3.67		0.23		1252.56		1396.93		3.87		0.00		3.87				4		0		0		0		3%				28.709

		ENI IM Equity		1		6.50		16.54		11.76		39313.99		42638.44		42394.06		72023.00		0.47		11.14		11.28		1.01		0.05		1.14		0.08		4670.41		9.99		0.12		0.12		7700.22		16.47		0.20		0.20		0.12		0.30		0.99		7192.71		0.30		0.17		0.17		0.93		1.88		2.55		0.40		1.58		0.97		16.22		0.65		5.33		25.62		27.53		0.08		5.49		12.76		19.36		-1.23		3.81		25148000.00		133507830.40		0.67		17.69		50.63		0.15		0.03		4		Oil&Gas Producers		Oil Comp-Integrated		#N/A N Ap		EUR		2		3.00		1.05		2.36		0.12		0.18		0.87		0.31		0.70		0.33		0.17		0.36		0.20		0.06		0.20		-8.72		0.99		12.48		18.80		0.39		4.43		0.23		0.09		0.15		5.11		-		0.14		0.18		2409.91		0.20		0.11		2.75		6.13		1.09		0.03		0.31		8.28		2.62		0.92		0.61		0.03		15518.93		0.17		0.18		0.20		2.83		6.30		0.39		0.05		178019662.80		2.85		3.44		0.05		1252.56		1396.93		3.17		0.00		3.17				0		0		0		0		0%				25.624

		ETP LN Equity		1		6.24		18.22		9.36		4300.76		4008.89		4386.62		618.00		96.34		8.50		8.35		0.98		0.05		1.34		0.16		467.35		6.68		0.38		0.11		773.61		11.06		0.63		0.18		0.38		0.50		0.29		1791.90		0.53		0.51		0.45		2.32		1.50		3.04		0.26		0.62		0.32		4.80		0.26		804.03		35.10		39.62		2.75		16.67		16.29		27.24		-0.53		6.15		1038016.00				0.62		15.95		21.02		0.11		0.00		4		Oil&Gas Producers		Oil Comp-Explor&Prodtn		#N/A N Ap		GBp		2		1.94		0.30		2.75		0.20		0.47		1.16		0.21		0.47		0.15		0.45		0.74		0.14		0.00		0.63		-14.40		1.09		5.47		2.51		3.98		13.18		1.10		0.37		0.48		1.69		-		0.16		0.41		256.71		0.14		0.34		2.76		6.81		3.25		0.16		0.23		50.95		1.45		1.07		0.78		0.04		1453.77		0.41		0.42		0.59		5.49		6.33		0.39		0.18		2796112690.80		1.50		7.20		0.22		1252.56		1396.93		4.30		0.00		4.30				1		0		0		0		1%				35.097

		FDX US Equity		1		6.21		14.57		11.94		11527.11		12162.57		13242.62		96000.00		3.05		12.90		13.98		1.08		0.03		1.14		0.02		1221.07		11.51		0.07		0.11		2375.94		22.40		0.13		0.21		0.07		2.36		1.58		1782.79		0.27		0.27		0.15		0.75		1.80		2.35		-0.01		1.95		0.91		26.52		0.68		42.67		38.96		45.54		2.05		4.27		12.86		15.12		0.90		5.33		675500.00		28420010.00		1.01		17.85		0.00		0.00		0.00		4		Transportation		Transport-Services		#N/A N Ap		USD		4		6.32		1.65		2.41		0.01		0.09		5.70		0.24		0.73		0.25		0.15		0.42		0.19		0.06		0.13		9.09		1.09		14.22		19.69		12.37		2.46		0.37		0.15		0.27		5.66		-		0.14		0.24		688.34		0.19		0.06		2.45		7.64		0.65		0.04		0.32		8.84		5.56		0.95		0.57		0.00		4785.24		0.13		0.15		0.18		23.65		5.84		0.39		0.02		32695704.00		0.00		5.52		0.31		1252.56		1396.93		4.62		0.00		4.62				0		0		0		0		0%				38.962

		F IM Equity		1		0.49		2.75		4.28		67349.92		10601.88		15870.91		221319.00		1.26		13.92		17.51		1.26		0.12		1.28		0.06		664.77		0.35		0.02		0.01		2650.38		1.39		0.06		0.04		0.02		0.54		0.61		19365.99		0.61		0.41		1.83		7.31		0.19		5.63		4.77		0.32		0.25		137.01		0.03		22.09		15.29		17.34		-2.26		-8.10		-1.70		-5.47		-4.04		-5.09		829000.00		18268742.31		0.76		40.51		100.00						2		Auto Manufacturers		Auto-Cars/Light Trucks		#N/A N Ap		EUR		2		1.40		0.67		5.42		0.33		0.12		13.33		0.09		0.39		0.43		1.83		0.02		0.02		0.02		0.06		0.35		1.50		7.51		3.63		10.07		1.07		0.79		0.13		0.27		0.68		-		0.02		0.01		297.97		0.02		0.02		1.12		2.46		0.30		0.00		0.11		5.78		1.10		6.35		0.47		0.01		10836.33		1.22		0.29		1.48		149.47		12.50		1.17		0.20		24857354.55		2.37		4.63		0.69		1252.56		1396.93		4.14		0.00		4.14				2		0		0		0		2%				15.287

		FLEX US Equity		1		5.52		11.55		10.38		3087.08		16623.90		14058.71		49000.00		1.24		32.20		33.60		1.04		0.34		1.83		0.49		160.25		4.81		0.04		0.05		242.93		7.28		0.06		0.08		0.04		0.56		1.40		485.58		0.23		0.12		0.03		2.00		11.15		2.09		-1.46		1.02		-0.14		35.62		0.33		41.50		63.22		80.37		-4.05		-3.47		9.34		23.87		-0.03		10.67		11151600.00		458130208.00		1.55		58.45		0.00		0.00		0.00		4		Electronics		Electronic Compo-Misc		#N/A N Ap		USD		1		3.43		1.97		1.93		0.42		-0.02		-0.17		-0.05		0.77		0.41		0.03		0.13		0.08		0.01		0.06		170.02		0.85		78.55		120.28		92.72		0.36		0.13		0.07		0.10		18.23		-		0.08		0.10		120.92		0.08		0.03		6.73				2.10		0.03		0.07		92.87		1.87		0.19		0.67		0.00		1593.24		0.03		0.16		0.05		3.72		36.00		0.10		0.24		290209408.00		0.00		8.61				1252.56		1396.93		6.00		0.00		6.00				2		0		0		0		2%				63.219

		F US Equity		1		2.82		28.55		4.84		276229.00		49193.98		184713.20		364550.00		3.80		7.96		6.60		0.83		0.01		1.03		0.14		10913.00		7.81		0.07		0.04		26106.00		18.69		0.16		0.09		0.07		5.99		0.59		152063.00		0.84		0.84		3.09		5.82		0.20		10.16		17.58		0.25		0.20		22.46		0.07		25.06		47.67		52.69		-1.71		-5.94		-2.01		-15.04		-2.62		-5.37		4282200.00		107844536.00		0.68		4.34		31.71		1.88		0.08		2		Auto Manufacturers		Auto-Cars/Light Trucks		#N/A N Ap		USD		4		3.62		0.63		9.79		0.10		0.18		15.76		0.12		0.16		0.16		3.09		0.24		0.06		0.24		0.16		5.61		3.75		4.82		6.51		4.72		2.26		5.50		0.54		0.83		0.43		-		0.26		0.16		7237.00		0.06		0.07		1.23		0.90		0.18		0.03		0.08		12.56		3.50		5.62		0.65		0.01		27360.00		0.82		0.55		2.33		131.09		9.38		0.57		0.01		189494912.00		7.98		3.98		0.66		1252.56		1396.93		4.28		0.00		4.28				0		0		0		0		0%				47.674

		FJ US Equity		1		4.67		47.41		14.25		7258.20		6422.85		8146.14		24800.00		2.74		13.67		11.47		0.84		0.08		1.44		0.01		858.40		3.59		0.13		0.12		1321.80		5.52		0.19		0.18		0.13		2.36		0.94		3513.90		0.76		0.75		0.55		2.66		1.05		6.87		0.64		0.41		0.19		13.22		0.24		31.38		55.90		16.43		0.63		-2.16		1.90		42.41		-1.68		9.26		611700.00		19182244.00		0.70		15.77		37.70		0.60		0.02		4		Forest Products&Paper		Paper&Related Products		#N/A N Ap		USD		4		5.38		0.91		6.44		0.00		0.10		3.29		0.11		0.24		0.17		0.55		0.68		0.18		0.08		0.19		-9.82		1.27		4.74		8.71		-1.74		2.27		3.04		0.47		0.74		1.64		-		0.46		0.41		516.50		0.18		0.07		6.14		9.48		0.93		0.06		-0.27		0.36		3.73		1.13		0.64		0.02		1127.30		0.43		0.48		0.61		29.95		8.08		0.18		0.08		29118922.00		1.91		6.65		0.66		1252.56		1396.93		4.93		0.00		4.93				0		0		0		0		0%				55.897

		FTE FP Equity		1		5.52		15.42		9.00		45596.09		104721.20		126971.38		174262.00		2.26		16.88		40.24		2.38		-0.07		0.78		0.14		3559.27		6.19		0.15		0.08		7794.40		13.55		0.34		0.17		0.15		2.28		0.50		14561.62		0.46		0.38		0.14		1.87		3.67		2.79		2.56		0.71		0.47		9.84		0.24		90.76		50.47		59.09		4.44		-15.06		-20.63		-33.93		-2.29		-13.25		5169309.00		471293647.30		1.36		39.83		37.01		1.27		0.01		1		Telecommunications		Telephone-Integrated		#N/A N Ap		EUR		2		1.57		0.54		2.67		0.08		0.30		5.93		0.24		0.54		0.32		0.14		0.24		0.11		0.03		0.34		3.05		1.21		4.61		56.61		41.68		6.60		0.65		0.23		0.33		7.79		-		0.14		0.16		2334.95		0.11		0.16		5.83		13.60		4.05		0.06		0.15		10.49		2.02		0.44		0.69		0.04		15945.13		0.11		0.32		0.13		24.70		16.74		0.16		-0.14		334587264.90		1.30		4.63		0.05		1252.56		1396.93		4.28		0.00		4.28				0		0		0		0		0%				50.465

		CTG SM Equity		1		5.89		15.63		9.93		6605.35		7217.83		10992.20		6391.00		1.01		15.00		16.02		1.07		0.05		1.44		0.12		598.67		4.59		0.22		0.09		924.90		7.08		0.35		0.14		0.22		0.80		0.40		2352.37		0.47		0.46		0.33		2.54		1.83		2.65		-0.27				0.23		7.44		0.25		16.12		25.40		33.85		8.41		0.69		4.39		7.49		2.73		1.42		970013.00		15369995.52		0.84		20.08		25.26		0.20		0.01		4		Gas		Gas-Distribution		#N/A N Ap		EUR		2		3.44		0.44		2.49		0.04		0.20		1.19		0.14		0.53		0.12		0.33		0.77		0.12		0.05		0.35		5.34		1.52		19.22		28.39		19.81		5.92		0.91		0.34		0.45		3.67		-		0.14		0.46		359.50		0.12		0.20		2.92		13.51		2.70		0.10		0.32		18.15		2.39		0.92		0.76		0.03		2474.35		0.21		0.36		0.27		8.83		12.90		0.37		0.13		8650978.18		1.26		4.16		0.33		1252.56		1396.93		3.53		0.00		3.53				1		0		0		0		1%				25.402

		GE US Equity		1		2.82		26.32		4.78		405200.00		517210.90		630403.90		340000.00		1.47		14.58		35.52		2.44		-0.14		0.66		0.05		15798.00		24.16		0.14		0.04		22489.00		34.39		0.20		0.06		0.14		1.09		0.27		201773.00		0.81		0.60		0.39		8.97		1.45		9.35		0.92		0.20		0.12		10.34		0.08		52.25		34.12		37.54		-13.20		-7.87		2.29		1.56		-13.64		-8.38		18000100.00		972733440.00		1.12		42.48		44.66		0.49		0.01		4		Miscellaneous Manufactur		Diversified Manufact Op		#N/A N Ap		USD		4		0.69		0.29		8.48		0.25		0.22		2.48		0.07		0.19		0.40		0.39		0.10		0.06		0.02		0.20		16.04		1.22		13.32		30.53		16.87		4.39		1.68		0.18		0.29		2.52		-		0.22		0.07		10717.00		0.06		0.14		11.26		9.95		4.07		0.05		0.08		11.03		1.05		0.78		0.62		0.04		42557.00		0.32		0.50		0.40		36.11		33.34		0.09		-0.50		688412416.00		1.05		2.85		0.05		1252.56		1396.93		2.44		0.00		2.44				0		0		0		0		0%				34.124

		GIS US Equity		1		14.10				22.54		4573.70		10650.57		12523.67		11077.00		2.03		10.61		18.53		1.75		-0.29		0.47		0.01		1098.90				0.16		0.24		1307.70				0.20		0.29		0.16		2.05		1.46		3259.60		1.10		1.20		0.31		2.49		2.19		-69.94		1.40		0.33		0.21		10.91		0.34		37.69		19.85		19.17		10.89		9.50		13.09		6.95		10.96		5.23		592500.00		22372076.00		0.44		18.47		53.58		1.10		0.03		4		Food		Food-Misc/Diversified		#N/A N Ap		USD		4		2.65		1.54		-15.84		0.01		0.10		2.43		0.14		-0.10		0.55		0.31		0.43		0.37		0.05		0.20		3.91		1.18		5.92		5.69		6.37		5.01		-6.10		0.38		0.59		3.59		-		-2.13		0.24		614.40		0.37		0.14				15.69		1.57		0.04		-0.21		7.27		5.63		0.43		0.65		0.05		-288.80		0.26		0.71		0.28		17.21		11.86		-0.03		-0.20		34784772.00		2.92		3.20		0.07		1252.56		1396.93		3.43		0.00		3.43				4		0		0		0		3%				19.847

		GM US Equity		1		2.14		33.18		7.70		274730.00		31283.49		150698.40		388000.00		9.29		7.14		6.28		0.88		0.27		2.31		0.18		9397.00		1.21		0.06		0.03		21715.00		2.80		0.13		0.08		0.06		9.36		0.61		131688.00		0.86		0.86		4.21		6.06		0.12		14.61		30.55		0.20		0.21		27.89		0.07		58.31		37.90		36.13		-17.58		-5.16		2.98		-32.53		-15.64		-16.16		4566300.00		268243200.00		0.92		6.32		23.42		2.00		0.03		2		Auto Manufacturers		Auto-Cars/Light Trucks		#N/A N Ap		USD		4		2.92		0.64		12.80		0.08		0.16		50.38		0.11		0.14		0.21		4.21		0.16		0.06		0.16		0.13		-2.02		4.82		2.14		9.06		6.71		1.86		6.28		0.47		0.85		0.34		-		0.28		0.10		6002.00		0.06		0.05		1.08		2.38		0.17		0.03		0.02		13.19		1.26		8.78		0.56		0.01		20644.00		0.87		0.48		2.92		472.10		10.25		0.69		0.45		160871248.00		3.43		4.22		0.93		1252.56		1396.93		3.74		0.00		3.74				0		0		0		0		0%				37.901

		GP US Equity		1		5.32		20.58		10.61		15380.00		3859.01		11406.19		59400.00		4.45		13.25		5.09		0.38		0.05		1.19		0.01		1590.00		3.73		0.09		0.10		2724.00		6.39		0.15		0.18		0.09		4.17		1.16		6917.00		0.65		0.56		1.79		2.54		0.33		3.87		4.18		0.38		0.21		24.85		0.23		22.63		48.78		49.03		-5.65		-13.04		-6.67		-38.04		-12.01		-20.19		1504400.00		33822640.00		0.83		5.44		12.01		0.50		0.02		4		Forest Products&Paper		Paper&Related Products		#N/A N Ap		USD		4		4.66		1.32		4.10		0.00		0.08		8.44		0.12		0.35		0.25		1.79		0.42		0.15		0.18		0.15		33.48		2.96		6.92		6.91		7.47		2.52		1.29		0.32		0.45		1.26		-		0.19		0.19		716.00		0.15		0.07		0.95		2.53		0.18		0.04				34.52		3.92		3.99		0.69		0.00		3750.00		0.61		0.45		0.79		68.19		6.83		0.97		0.04		42542064.00		2.21		6.08		2.71		1252.56		1396.93		4.91		0.00		4.91				1		0		0		0		1%				48.777

		G US Equity		1		10.64		33.82		17.23		11786.00		34419.94		42315.19		39800.00		1.36		12.74		24.12		1.89		0.08		1.23		0.02		2105.00		15.48		0.21		0.18		2605.00		19.15		0.26		0.22		0.21		1.15		0.84		4729.00		0.60		0.49		0.14		1.82		3.97		3.19		0.59		0.51		0.33		7.85		0.45		32.69		48.22		65.02		4.32		6.51		13.56		-10.78		4.89		-0.95		13159000.00		430642272.00		0.67		27.94		51.11		0.59		0.02		4		Cosmetics/Personal Care		Cosmetics&Toiletries		#N/A N Ap		USD		4		2.37		0.84		3.80		0.01		0.16		1.50		0.18		0.40		0.35		0.14		0.50		0.27		0.04		0.26		-7.66		1.23		10.27		21.90		16.49		6.77		0.99		0.25		0.37		9.28		-		0.41		0.30		1260.00		0.27		0.20		14.53		22.72		3.57		0.06		0.07		-1.58		1.93		0.34		0.66		0.06		2975.00		0.11		0.40		0.11		8.25		19.28		0.09		0.10		118755680.00		1.90		5.37		0.16		1252.56		1396.93		2.97		0.00		2.97				0		0		0		0		0%				48.215

		GLXO LN Equity		1		18.32		61.98		31.09		15105.59		102554.34		94613.25		60726.00		94.43		8.95		29.76		3.33		0.02		1.05		0.04		4092.58		13.71		0.33		0.27		4627.15		15.50		0.38		0.31		0.33		0.72		0.81		5084.94		0.52		0.28		0.05		1.10		9.79		3.38		0.49		0.78		0.52		4.69		0.80		2810.48		28.57		26.46		1.30		13.12		9.59		-1.47		2.32		4.62		8824338.00				0.85		38.80		74.05		0.54		0.00		4		Pharmaceuticals		Medical-Drugs		#N/A N Ap		GBp		2		1.61		0.86		3.27		0.27		0.21		0.72		0.25		0.48		0.50		0.05		0.54		0.42		0.00		0.38		11.73		0.92		8.46		34.58		5.74		8.79		0.40		0.12		0.19		18.15		-		0.57		0.34		2623.60		0.42		0.30		22.48		38.71		8.32		0.06		0.09		6.35		1.54		0.15		0.64		0.16		4551.82		0.05		0.34		0.06		2.87		20.67		0.05		0.03		17490893937.00		2.12		3.84		0.02		1252.56		1396.93		2.99		0.00		2.99				1		0		0		0		1%				28.571

		GBLX US Equity		1		-0.09		-2.75		-0.86		19705.58		20734.71		30714.12		12400.00		-2.64		37.50						0.06		1.59		0.88		-7.46		-0.05		-0.00		-0.00		244.45		1.76		0.15		0.01		-0.00		-0.27		0.08		5024.04		0.30		0.30		0.24		20.55		2.83		2.24		-2.52		0.40		0.10		-23.47		-0.00		22.94		84.08		94.15		-18.81		-14.65		-18.30		-16.25		-21.23		-21.30		13063100.00		299693376.00		1.41						0.00		0.00		1		Telecommunications		Telecom Services		#N/A N Ap		USD		1		0.90		0.15		1.69		0.20		0.30		0.56		0.06		0.70		0.09		0.24		-0.00		-0.00		-0.01		0.15		-4.62		1.48								7.60		0.54		0.25		0.30		7.73		-		-0.01		-0.04		-70.93		-0.00		0.07		1.54		17.50		6.21		-0.08		-0.02		296.51		0.57		0.95		0.85		0.00		9218.51		0.16		0.25		0.13		8.91		187.61		0.56		0.66		351791488.00		0.00		10.58				1252.56		1396.93		6.02		0.00		6.02				8		0		0		0		7%				84.076

		GT US Equity		1		2.04		6.55		5.57		13102.60		2682.26		7795.40		108561.00		1.20		8.17		14.30		1.75		0.10		1.33		0.06		512.50		2.86		0.04		0.04		1094.20		6.10		0.08		0.08		0.04		1.54		0.98		3552.30		0.44		0.34		1.32		3.25		0.31		3.22		-1.09		0.35		0.18		53.42		0.14		17.15		58.61		63.79		-8.38		-22.07		-14.73		-38.87		-17.81		-24.47		1261800.00		21640394.00		0.76		10.52		77.77		1.20		0.07		2		Auto Parts&Equipment		Rubber-Tires		#N/A N Ap		USD		4		3.25		1.09		2.91		0.03		0.05		4.06		0.07		0.56		0.30		1.32		0.13		0.06		0.09		0.08		11.98		2.91		0.95		4.33		7.51		0.43		0.65		0.18		0.29		1.24		-		0.05		0.06		241.10		0.06		0.03		0.75		9.43		0.19		0.00		0.19		2.01		2.45		4.88		0.62		0.01		3617.10		0.46		0.27		0.81		54.95		9.94		1.68		0.10		29421794.00		7.00		5.98		3.92		1252.56		1396.93		5.62		0.00		5.62				0		0		0		0		0%				58.612

		GOU CN Equity		1		-2.93		-17.44				3597.91		1757.50		3514.82				0.31		7.00		15.92		2.28		0.03		1.25		0.28		131.74		0.81		0.17		0.04		430.29		2.64		0.57		0.12		0.17		-0.38		0.21		1438.50		0.55		0.54		0.82		3.34		0.88		5.07		0.03		0.41		0.19		-6.63		0.09		4.96		47.37		48.04		-8.08		17.46		17.50		9.55		-6.66		0.80		3737442.00		18456434.53		0.91		375.00				0.00		0.00		4		Oil&Gas Producers		Oil Comp-Explor&Prodtn		#N/A N Ap		CAD		4		1.96		0.19		3.07		0.04		0.36		0.78		0.11		0.45		0.11		0.82		0.34		0.05		-0.08		0.57				2.00		10.18		15.92		13.57		2.02		2.10		0.38		0.53		0.76		-		-0.10		-0.30		-113.86		0.05		-0.12		2.53		3.60		1.98		-0.18		-0.14		5.95		1.57		2.05		0.73		0.00		654.71		0.41		0.40		1.31		6.85		8.40		0.67		0.13		12274440.62		0.00		6.92		1.94		1252.56		1396.93		5.01		0.00		5.01				4		0		0		0		3%				47.365

		HC US Equity		1		5.90		11.79		9.07		756.51		2098.09		2543.86		1433.00		1.35		28.33		24.69		0.87		0.14		2.28		0.07		63.31		7.20		0.21		0.08		100.64		11.45		0.33		0.13		0.21		0.71		0.41		85.65		0.16		0.13		0.04		0.85		7.25		2.00		-3.76		4.18		0.80		7.61		0.74		33.38		59.51		51.02		10.83		-4.14		-3.61		28.43		6.29		2.53		234200.00		7686436.00		0.47		43.91		0.00		0.00		0.00		4		Oil&Gas Services		Oil-Field Services		#N/A N Ap		USD		4		3.64		0.45		1.66		0.02		0.22		1.09		0.23		0.84		0.11		0.04		0.75		0.12		0.02		0.33		25.37		1.21								7.52		0.19		0.09		0.13		12.67		-		0.09		0.48		40.44		0.12		0.21		4.07		20.77		5.68		0.13		0.13		11.32		1.60		0.36		0.72		0.00		369.16		0.03		0.11		0.08		4.79		13.90		0.22		0.35		8463176.00		0.00		7.04		0.16		1252.56		1396.93		5.77		0.00		5.77				3		0		0		0		3%				59.512

		H US Equity		1		3.80		23.48		11.37		2950.11		3767.12		5432.48		13600.00		2.46		15.00		20.93		1.40		0.05		1.20		0.03		279.65		2.61		0.13		0.09		535.14		4.99		0.25		0.18		0.13		2.57		0.73		1363.67		0.67		0.67		0.36		2.55		1.65		4.05		1.86		0.47		0.26		11.66		0.21		51.50		60.50		57.74		-10.00		-6.86		-2.01		48.19		-13.36		-3.11		1518500.00		77242944.00		0.58		23.95		47.20		0.81		0.02		1		Media		Publishing-Periodicals		#N/A N Ap		USD		4		3.09		0.68		4.46		0.01		0.17		6.74		0.16		0.33		0.24		0.36		0.40		0.14		0.05		0.25		-50.72		1.44		-5.55		4.37		-1.87		3.20		2.12		0.46		0.67		2.01		-		0.28		0.27		183.83		0.14		0.09		4.90		10.80		1.55		0.06		0.09		15.08		2.58		0.78		0.69		0.03		641.00		0.25		0.46		0.50		43.05		8.11		0.18		0.06		12583472.00		1.63		4.97		0.09		1252.56		1396.93		4.55		0.00		4.55				0		0		0		0		0%				60.497

		HRS US Equity		1		0.95		1.21		1.60		2326.90		1647.27		1938.67		10000.00		1.53		21.80		15.57		0.71		0.46		2.93		0.68		50.30		2.00		0.03		0.02		118.90		4.72		0.07		0.05		0.03		0.25		0.78		491.00		0.26		0.22		0.30		4.13		1.73		1.78		-0.21		0.23		0.13		100.41		0.10		23.88		42.66		51.21		-7.69		-29.41		-26.14		-14.16		-12.94		-20.97		467500.00		11015079.00		0.75		25.13		118.40		0.39		0.02		1		Telecommunications		Telecommunication Equip		#N/A N Ap		USD		4		3.25		0.68		1.69		0.85		0.04		0.95		0.07		0.74		0.24		0.30		0.09		0.03		0.01		0.07		-4.76		1.18		-12.10		-5.33		-3.88		0.75		0.28		0.16		0.21		4.60		-		0.01		0.03		18.00		0.03		0.02		1.20		21.57		0.91		-0.01		0.46		3.67		1.11		1.41		0.80		0.02		1374.30		0.25		0.21		0.22		13.81		16.42		0.83		0.59		10851506.00		0.84		6.51		1.23		1252.56		1396.93		4.54		0.00		4.54				0		0		0		0		0%				42.661

		HEI GR Equity		1		3.38		11.56		7.60		8783.28		2693.27		7637.24		38327.00		5.78		11.31		7.58		0.67		-0.00		0.99		0.19		542.83		2.61		0.10		0.06		1005.99		4.84		0.19		0.11		0.10		4.48		0.61		3806.13		0.58		0.53		1.41		3.78				3.42		11.13		0.31		0.27		23.56		0.14		43.78		31.18		26.57		-8.55		-13.29		-7.58		-11.62		-8.87		-12.81		54442.00		254220.78		0.48		9.76		24.46						4		Building Materials		Bldg Prod-Cement/Aggreg		#N/A N Ap		EUR		2		2.66		0.80		3.19		0.07		0.19		18.09		0.17		0.42		0.23		1.41		0.27		0.08		0.10		0.19		57.65		2.84		14.82		19.58		18.12		3.20		1.21		0.36		0.48		1.07		-		0.08		0.11		228.77		0.08		0.09		1.05		2.18		0.50		0.03		0.14		63.29		2.69		3.26		0.75		0.01		2575.37		0.50		0.43		0.94		106.78		8.47		1.02		-0.00		635892.38		2.89		5.73		0.44		1252.56		1396.93		4.10		0.00		4.10				3		0		0		0		3%				31.179

		HNZ US Equity		1		10.54		52.41		19.37		8850.66		13244.54		18696.62		46900.00		3.07		9.66		12.45		1.29		0.12		1.49		0.06		1268.48		4.70		0.13		0.14		1574.96		5.84		0.17		0.18		0.13		2.51		1.06		4112.40		0.72		0.71		0.31		2.61		1.83		4.97		0.26		0.40		0.13		10.56		0.31		38.19		29.55		26.96		5.25		-1.90		-0.40		4.23		1.97		-1.81		1024800.00		39413696.00		0.31		14.74		57.69		1.44		0.04		4		Food		Food-Misc/Diversified		#N/A N Ap		USD		4		4.43		1.11		5.55		0.02		0.06		1.57		0.07		0.28		0.24		0.31		0.60		0.22		0.07		0.17		21.50		1.41		3.07		4.82		1.42		6.09		2.47		0.44		0.69		3.18		-		0.56		0.42		890.55		0.22		0.16		8.16		28.21		1.41		0.04		0.13		1.16		2.97		0.67		0.64		0.05		1595.72		0.22		0.46		0.31		20.92		11.57		0.12		0.11		31461982.00		3.92		4.16		0.15		1252.56		1396.93		3.46		0.00		3.46				0		0		0		0		0%				29.554

		HWP US Equity		1		9.26		19.83		16.78		35297.00		94914.72		107977.90		84400.00		4.21		15.25		22.81		1.50		0.21		1.51		0.38		3688.00		18.26		0.09		0.10		5004.00		24.77		0.12		0.14		0.09		3.46		1.20		4869.00		0.21		0.09		0.05		0.97		5.58		1.90		1.94		1.15		0.64		12.14		0.76		96.00		61.49		76.84		-5.58		-17.20		-17.97		-9.44		-6.18		-10.66		4680200.00		439983136.00		1.17		28.49		20.94		0.64		0.01		4		Computers		Computers		#N/A N Ap		USD		4		2.96		1.26		1.93		0.33		0.07		3.13		0.18		0.79		0.41		0.05		0.26		0.16		0.04		0.12		-32.26		1.14		11.14		23.18		12.52		2.57		0.10		0.05		0.08		15.31		-		0.19		0.24		3491.00		0.16		0.10		6.50		27.02		2.02		0.07		0.52		7.49		1.96		0.37		0.66		0.02		18295.00		0.05		0.14		0.07		17.20		14.93		0.19		0.17		491460512.00		0.67		6.38		0.42		1252.56		1396.93		3.50		0.00		3.50				0		0		0		0		0%				61.487

		HG/ LN Equity		1		2.29		4.96		4.50		6693.28		4063.55		6250.10		53483.00		25.62		14.00		10.55		0.75		-0.10		0.49		0.11		496.76		4.19		0.08		0.07		646.12		5.45		0.10		0.10		0.08		0.10		0.93		2091.63		0.37		0.33		0.51		3.24		1.27		2.03		-0.12		0.44		0.17		44.79		0.24		270.18		34.53		30.45		-6.16		-17.00		-15.76		-28.12		-10.01		-17.66		8419494.00				0.99		29.60		135.00		0.12		0.00		2		Entertainment		Gambling (Non-Hotel)		#N/A N Ap		GBp		2		4.54		1.09		1.91		0.05		0.06		0.24		0.11		0.63		0.20		0.51		0.36		0.09		0.00		0.10		14.52		1.54		3.03		5.04		2.85		1.52		0.49		0.26		0.31		2.06		-		0.04		0.10		139.08		0.09		0.04		1.16		10.90		0.65		-0.01		0.12		-8.14		9.20		1.65		0.84		0.03		3491.37		0.33		0.31		0.49		2.12		9.83		0.86		-0.11		1719180982.20		4.92		6.62		0.14		1252.56		1396.93		4.09		0.00		4.09				1		0		0		0		1%				34.533

		HLT US Equity		1		2.67		21.72		5.81		9253.00		3454.77		9444.77		78000.00		0.78		13.32		12.07		0.91		0.01		1.21		0.17		495.00		2.07		0.23		0.05		682.00		2.85		0.32		0.07		0.23		0.65		0.23		6094.00		0.81		0.81		1.76		8.94		0.44		8.24		0.09		0.10		0.05		12.36		0.08		9.38		47.41		50.90		-10.06		-5.00		-0.66		31.66		-9.14		-2.36		1430700.00		13472214.00		0.95		15.62		13.07		0.08		0.01		2		Lodging		Hotels&Motels		#N/A N Ap		USD		4		3.42		0.33		6.54		0.01		0.13		0.76		0.04		0.19		0.07		1.76		0.79		0.07		0.07		0.32		105.26		2.73		10.05		19.39		25.89		6.05		4.30		0.66		0.81		0.58		-		0.12		0.28		174.00		0.07		0.15		2.44		9.10		1.21		0.07		-0.04		21.54		2.82		2.68		0.81		0.01		1415.00		0.65		0.66		1.73		21.27		15.59		0.41		0.06		15867872.00		0.85		5.80		1.40		1252.56		1396.93		5.14		0.00		5.14				0		0		0		0		0%				47.411

		HSBA LN Equity		1		1.04		17.97		3.93		510372.66		129288.41		97604.02		146897.00		1.17		11.50		17.30		1.50																								0.19		0.58		0.07		104581.13		0.76		0.41		0.81				0.27		17.30		1.39		0.16		0.12		7.27		0.06		1400.89		28.71		34.30		5.71		14.45		15.96		34.49		0.93		13.26		16138172.00				1.08		24.00		53.11		0.31		0.00		3		Banks		Money Center Banks		#N/A N Ap		GBp		2				0.08		15.36		0.24		0.36		1.37		0.03		0.24				0.81						0.00				7.67		0.75		11.53		14.34		11.82		5.19		0.78		0.05		0.17		1.01		-		0.15				4841.56		0.05		0.20		3.96		9.20		3.37		0.06		0.05		-6.88				3.95		0.27		0.07		29958.46		1.07		0.20		0.99		51.70				0.26				30287507316.00		2.65		3.40		0.08		1252.56		1396.93		3.65		0.00		3.65				22		0		0		0		19%				28.713

		IBE SM Equity		1		4.06		9.40		6.79		15241.23		11673.01		15690.23		12653.00		0.82		8.70		15.78		1.81		-0.05		0.63		0.01		974.09		3.63		0.18		0.06		1594.28		5.95		0.30		0.10		0.18		0.69		0.35		5368.59		0.45		0.44		0.46		3.37		1.35		2.32		0.30				0.13		8.56		0.18		12.95		21.98		35.88		6.60		12.97		25.42		24.58		4.80		6.35		8945749.00		115792221.65		0.61		18.81		61.79		0.42		0.03		4		Electric		Electric-Integrated		#N/A N Ap		EUR		2		2.80		0.35		2.31		0.01		0.14		0.79		0.08		0.55		0.12		0.46		0.52		0.08		0.05		0.30		-2.98		1.34		6.51		5.06		-0.92		4.85		0.79		0.34		0.43		1.93		-		0.09		0.33		616.11		0.08		0.17		1.75		16.28		2.19		0.04		0.26		50.66		4.45		1.31		0.79		0.07		6581.87		0.34		0.35		0.52		9.58		10.83		0.57		-0.13		35675840.94		3.26		3.50		0.10		1252.56		1396.93		3.26		0.00		3.26				1		0		0		0		1%				21.983

		IBM US Equity		1		8.89		39.00		16.76		87495.00		166826.80		219067.20		307401.00		5.00		13.71		18.94		1.38		0.04		1.09		0.13		11927.00		16.41		0.14		0.14		18512.00		25.46		0.21		0.21		0.14		4.25		1.00		28354.00		0.58		0.41		0.17		1.53		2.49		4.40		2.30		0.62		0.36		11.35		0.42		94.75		51.51		68.85		-25.03		-17.44		-12.51		-6.44		-22.40		-18.95		9370300.00		889814464.00		0.87		23.17		11.17		0.47		0.00		4		Computers		Computers		#N/A N Ap		USD		4		2.21		1.01		4.27		0.09		0.12		5.74		0.15		0.42		0.45		0.17		0.30		0.24		0.04		0.21		5.61		1.31		6.45		26.07		1.53		4.62		0.70		0.16		0.29		6.79		-		0.38		0.19		7712.00		0.24		0.13		8.81		18.70		1.92		0.08		0.10		7.20		2.03		0.52		0.56		0.01		20264.00		0.13		0.32		0.15		38.04		12.34		0.12		0.04		751741952.00		0.53		4.73		0.21		1252.56		1396.93		3.85		0.00		3.85				0		0		0		0		0%				51.506

		ICI LN Equity		1		1.45		128.24		11.93		10110.48		3860.03		10582.81		53500.00		72.58		1.85		7.31		3.95		0.00		1.01		0.09		686.68		1.13		0.07		0.07		1148.82		1.90		0.11		0.11		0.07		0.51		1.03		4363.48		0.91		0.88		1.13		3.80		0.40		40.74		-0.43		0.25		0.07		28.53		0.16		530.22		33.71		48.75		6.03		-18.44		-22.91		-33.95		-6.33		-17.93		2551293.00				0.42		22.73		200.86		0.46		0.00		4		Chemicals		Chemicals-Diversified		#N/A N Ap		GBp		2		2.47		0.90		23.74		0.08		0.03		0.43		0.03		0.09		0.42		1.13		0.16		0.14		0.00		0.11		-11.72		2.74		-4.79		5.53		-4.97		1.08		9.26		0.32		0.68		1.58		-		0.86		0.09		365.07		0.14		0.03		10.92		12.33		0.37		0.00		-0.15		5.40		2.45		2.62		0.47		0.03		353.48		0.41		0.43		0.63		13.30		11.13		0.11		0.00		2427104172.90		9.72		5.98		1.04		1252.56		1396.93		4.38		0.00		4.38				1		0		0		0		1%				33.706

		IGL US Equity		1		-10.49		-52.60				5195.90		1420.63		3835.67		8976.00		1.73		9.50		7.14		0.75		0.08		1.89		0.16		378.20		2.45		0.16		0.07		610.70		3.95		0.26		0.12		0.16		-6.75		0.46		2548.60		0.70		0.70		1.79		4.17		0.35		3.96		1.83		0.25		0.18		-3.06		0.15		12.38		39.70		45.89		-14.10		-8.02		-0.57		-10.82		-14.56		-16.69		118600.00		1458528.13		0.50		11.90				0.32		0.03		4		Chemicals		Fertilizers		#N/A N Ap		USD		4		4.83		0.41		4.81		0.02		0.19		3.99		0.11		0.30		0.09		1.79		0.77		0.10		-0.55		0.26		-20.17		2.70		2.20		14.52		13.34		6.14		2.33		0.48		0.69		0.74		-		-0.72		-1.58		-773.30		0.10		-0.20		1.26		5.17		0.66		-0.34		-0.14		-0.58		2.55		3.66		0.70		0.02		1080.10		0.66		0.49		1.36		35.85		8.92		0.76		0.18		4851743.00		2.59		5.85		2.24		1252.56		1396.93		4.94		0.00		4.94				2		0		0		0		2%				39.699

		IR US Equity		1		6.67		20.34		13.13		8400.20		5215.83		11425.85		46062.00		4.15		11.54		7.80		0.68		0.13		1.65		0.13		1099.30		5.41		0.14		0.13		1371.70		6.75		0.18		0.16		0.14		3.61		0.91		2608.80		0.45		0.40		0.50		1.90		1.00		2.81		3.95		0.41		0.32		12.97		0.42		32.38		51.89		58.50		-2.92		-16.48		-15.95		-24.55		-14.18		-19.74		920900.00		29559724.00		0.96		8.75		19.32		0.64		0.02		4		Machinery-Diversified		Machinery-General Indust		#N/A N Ap		USD		4		4.41		0.94		2.64		0.04		0.11		5.19		0.16		0.55		0.21		0.50		0.63		0.19		0.11		0.18		-1.00		2.19		11.21		24.71		18.49		3.91		0.69		0.25		0.37		3.44		-		0.19		0.34		591.10		0.19		0.11		1.61		7.32		0.63		0.06		0.30		3.82		2.67		1.61		0.69		0.01		3083.00		0.23		0.31		0.29		32.41		9.36		0.61		0.15		42317644.00		2.10		5.69		2.23		1252.56		1396.93		4.17		0.00		4.17				0		0		0		0		0%				51.894

		IP US Equity		1		0.64		1.74		2.73		30268.00		14624.35		32808.64		99000.00		3.48		5.10		8.70		1.71		0.09		1.65		0.10		1541.00		2.85		0.06		0.05		3061.00		5.66		0.12		0.10		0.06		0.44		0.81		8440.00		0.38		0.35		0.58		2.76		0.99		2.93		1.43		0.34		0.20		134.28		0.18		30.25		46.94		62.91		1.28		-14.57		-7.76		-20.60		-2.94		-9.45		2274900.00		68289008.00		0.54		12.45		210.05		1.01		0.03		4		Forest Products&Paper		Paper&Related Products		#N/A N Ap		USD		4		5.61		0.80		2.21		0.03		0.07		3.57		0.10		0.62		0.14		0.58		0.35		0.07		0.01		0.12		23.75		2.24		10.43		16.20		11.16		0.35		0.73		0.25		0.34		2.76		-		0.01		0.04		183.00		0.07		0.02		1.12		6.30		0.75		-0.01		0.19		2.48		3.39		2.07		0.73		0.02		10304.00		0.26		0.28		0.36		34.29		12.87		0.94		0.12		87239752.00		3.31		5.52		0.90		1252.56		1396.93		4.34		0.00		4.34				0		0		0		0		0%				46.938

		1002Z IT Equity		1		0.13		0.64		1.26		10825.73																-0.03		0.67		0.04		385.74		1.95		0.18		0.04		850.60		4.31		0.39		0.08		0.18		3.53		0.20		6114.18		0.74		0.73				7.19				4.94		-3.72		0.27		0.11		37.38		0.06																				0.00								65.03		0.00				4		Electric		Electric-Integrated		#N/A N Ap		ILs		2		2.54		0.20		5.10		0.00		0.32		5.72		0.08		0.26		0.08				0.45		0.05				0.39												0.89		2.71		0.53		0.70		0.00		-		0.03		0.07		57.86		0.05		0.01								0.00		0.18		9.61		3.81				0.76		0.00		2122.34				0.56				72.40		9.63				-0.13				0.00						1252.56		1396.93		4.17		0.00		4.17				38		1		0		0		34%				0

		9201 JP Equity		1		-0.39		-2.29		-19.30		13326.29		6987.13		10227.05		18535.00		0.14				27.60				0.02		1.08		0.20		263.87		0.93		0.02		0.02		848.63		3.00		0.08		0.06		0.02		-0.03		0.80		7165.35		0.76		0.73		1.03		8.44				5.93								-206.49		0.04		3.93		45.90		44.86		5.20		-8.21		-2.86		51.44		4.15		4.68		2007000.00		7979648.53		0.53						0.03		0.01		2		Airlines		Airlines		#N/A N Ap		JPY		3		3.21		0.80		5.87		0.13								0.24		0.25		1.03		0.08		0.03		-0.01		0.08		-4.73		1.46		2.43		-8.00		-2.23		0.56		2.77		0.47		0.67		0.63		-		-0.02		-0.02		-51.90		0.03		0.00		3.08				0.65		-0.01		0.02		0.87		2.98		1.91		0.71		0.00		2271.55		0.70		0.54		1.60		6.21		13.75		0.33		0.02		10246131.96		0.70		5.49		0.22		1252.56		1396.93		4.67		0.00		4.67				12		0		0		0		10%				45.904

		JNJ US Equity		1		14.76		27.51		22.09		29163.00		127736.70		135912.20		97800.00		3.83		12.79		24.02		1.88		0.20		1.77		0.32		5926.00		30.08		0.22		0.20		7370.00		37.41		0.27		0.25		0.22		3.00		0.94		4256.00		0.21		0.13		0.03		0.58		9.86		1.86		2.84		1.92		1.33		6.59		1.39		91.88		28.03		28.50		-4.50		-3.06		5.53		15.59		-3.08		-1.33		3126000.00		287128384.00		0.70		27.67		35.49		1.09		0.01		4		Healthcare-Products		Medical Products		#N/A N Ap		USD		4		3.69		0.97		1.80		0.30		0.21		4.08		0.44		0.79		0.26		0.03		0.80		0.29		0.03		0.27		5.05		1.06		11.79		27.08		13.23		5.77		0.15		0.08		0.12		30.10		-		0.26		0.56		4167.00		0.29		0.21		7.11		19.51		4.42		0.10		0.50		14.49		2.08		0.23		0.70		0.05		16213.00		0.03		0.15		0.03		9.31		17.85		0.13		0.21		248997248.00		1.31		4.08		0.02		1252.56		1396.93		2.79		0.00		2.79				0		0		0		0		0%				28.028

		KM US Equity		1		4.33		6.56		5.92		15104.00		2760.57		6673.69		271000.00		0.96		9.92		5.98		0.60		0.27		2.00		0.08		1300.00		4.64		0.04		0.09		2070.00		7.39		0.06		0.14		0.04		0.82		2.38		2839.00		0.28		0.28		1.03		1.37		0.48		2.38		-0.56		0.88		0.35		89.14		0.46		5.75		51.99		57.69		1.09		-17.70		-18.08		-32.52		-10.63		-17.83		2884900.00		16936208.00		0.88		6.18		0.00		0.00		0.00		2		Retail		Retail-Discount		#N/A N Ap		USD		4		8.81		2.45		2.07		0.04		0.03		2.09		0.13		0.72		0.27		1.03		0.32		0.13		0.14		0.06		-2.70		2.42		1.84		-6.55		-1.92		0.94		0.44		0.18		0.27		1.53		-		0.06		0.10		403.00		0.13		0.03		0.47		2.18		0.08		0.01		0.28		6.68		4.40		5.47		0.67		0.00		6304.00		0.43		0.19		0.66		16.28		4.24		2.64		0.11		23697124.00		0.00		5.27		3.12		1252.56		1396.93		6.42		0.00		6.42				0		0		0		0		0%				51.992

		AHLN NA Equity		1		5.85		38.73		15.02		12049.90		21370.43		19710.45		208983.00		1.42		17.54		19.47		1.11		-0.07		0.84		0.15		1193.30		3.36		0.04		0.10		1925.54		5.42		0.07		0.16		0.04		0.97		2.35		4121.51		0.66		0.59		0.19		2.14		2.15		6.73		0.00		0.69		0.35		44.61		0.29		27.71		25.12		15.26		7.01		15.58		15.94		32.35		5.20		10.22		9003374.00		170457938.35		0.75		28.57		42.68		0.41		0.01		4		Food		Food-Retail		#N/A N Ap		EUR		2		5.52		2.61		5.80		0.08		0.05		1.89		0.15		0.34		0.43		0.19		0.23		0.19		0.04		0.07		28.41		0.92		20.58		42.56		29.29		0.84		1.71		0.25		0.49		3.89		-		0.31		0.12		634.57		0.19		0.03		29.37		12.21		0.63		0.01		-0.16		26.72		6.53		0.56		0.51		0.01		1765.36		0.21		0.34		0.26		12.93		11.19		0.10		-0.03		151846870.00		1.61		4.21		0.08		1252.56		1396.93		4.09		0.00		4.09				0		0		0		0		0%				25.115

		PHIL NA Equity		1		6.24		12.27		10.98		24879.88		50842.82		38437.17		226874.00		2.34		16.80		16.48		0.98		0.18		1.55		0.24		1476.97		6.68		0.06		0.06		3039.97		13.76		0.11		0.12		0.06		1.10		1.07		2795.36		0.18		0.15		0.05		0.92		4.18		1.97		0.15		1.25		0.58		17.49		0.53		38.63		51.68		58.61		-0.58		-11.64		-12.29		-2.18		-4.72		-4.63		39608551.00		1048975756.50		1.38		35.10		20.07		0.21		0.01		4		Electronics		Electronic Compo-Misc		#N/A N Ap		EUR		2		3.27		1.09		1.95		0.27		0.06		1.23		0.13		0.82		0.33		0.05		0.18		0.10		0.03		0.11		-2.92		0.76		2.60		27.14		6.20		1.07		0.19		0.09		0.15		13.81		-		0.12		0.19		1517.46		0.10		0.07		4.21		32.99		1.97		0.05		0.43		3.28		2.12		0.49		0.62		0.01		12447.53		0.07		0.11		0.07		9.23		13.22		0.25		0.17		554938650.00		3.41		5.41		0.08		1252.56		1396.93		3.56		0.00		3.56				0		0		0		0		0%				51.678

		KPN NA Equity		1		5.24		12.80		9.36		15175.41		17782.19		41565.55		38550.00		0.56		15.11		32.91		2.18		0.09		1.32		0.52		888.21		2.97		0.13		0.06		2829.94		9.45		0.41		0.19		0.13		0.73		0.45		5658.20		0.50		0.45		0.32		2.00		1.87		2.44		-0.06		0.72		0.37		9.78		0.16		18.51		54.96		69.50		2.82		-39.51		-45.03		-61.95		-7.06		-34.11		21689857.00		248978678.55		1.65		25.33		61.23		0.44		0.02		1		Telecommunications		Telephone-Integrated		#N/A N Ap		EUR		2		1.60		0.51		2.68		0.35		0.30		2.16		0.22		0.50		0.28		0.32		0.21		0.08		0.04		0.41		6.87		2.34		-0.01		26.82		8.50		2.30		0.81		0.30		0.40		6.92		-		0.12		0.16		698.42		0.08		0.12		3.14		8.61		2.60		0.04		0.12		8.31		1.21		0.85		0.75		0.06		5648.92		0.14		0.37		0.14		9.90		14.92		0.32		0.20		219667728.35		1.57		7.39		0.44		1252.56		1396.93		4.61		0.00		4.61				0		0		0		0		0%				54.964

		LG FP Equity		1		3.59		11.86		6.61		15382.07		7001.07		16147.53		70945.00		6.26		16.04		10.30		0.64		0.05		1.22		0.26		1211.27		3.88		0.14		0.08		1874.26		6.01		0.21		0.12		0.14		5.20		0.58		5458.29		0.46		0.43		0.78		2.91		0.77		3.30		1.16		0.41		0.20		17.15		0.22		64.49		28.28		33.00		0.96		-10.51		-7.63		-14.07		-3.74		-6.60		272910.00		17449324.24		0.57		12.39		35.56		2.58		0.04		4		Building Materials		Bldg Prod-Cement/Aggreg		#N/A N Ap		EUR		2		2.58		0.62		2.45		0.10		0.12		9.93		0.12		0.54		0.22		0.78		0.35		0.10		0.08		0.21		8.02		2.31		16.03		24.23		19.38		3.69		0.94		0.30		0.40		1.88		-		0.08		0.15		517.91		0.10		0.12		1.38		5.97		0.77		0.04		0.16		7.41		2.12		2.20		0.76		0.02		4935.32		0.34		0.35		0.53		83.81		9.15		0.90		0.08		23265788.14		3.75		4.25		0.19		1252.56		1396.93		4.32		0.00		4.32				0		0		0		0		0%				28.281

		LAND LN Equity		1		3.30		4.48		5.03		11286.97		5633.85		7720.09		495.00		62.40		3.00		17.30		5.77		-0.02		0.70		0.00		615.84		2.97		0.80		0.05		619.90		2.99		0.81		0.05		0.80		0.66		0.07		2254.61		0.21		0.21		0.40		3.64		1.94		1.36		-0.38		0.41		0.16		2.10		0.27		1079.28		22.16		26.74		-0.39		-2.81		-2.93		-1.02		-2.58		-3.15		3611774.00				0.61		16.41		65.75		0.45		0.00		3		Real Estate		Real Estate Oper/Develop		#N/A N Ap		GBp		2		1.16		0.07		1.35		0.07		0.47		0.68		0.12		0.79		0.06		0.40		0.93		0.06		0.00		0.81		0.20		1.37		2.79		3.95		7.28		14.33		0.26		0.20		0.21		2.51		-		0.04		0.55		365.07		0.06		0.62		0.67		16.76		7.37		0.16		0.63		5.60		1.65		2.00		0.94		0.31		8376.09		0.29		0.20		0.40		5.58		12.51		1.49		-0.26		1401521056.32		4.62		3.25		0.02		1252.56		1396.93		3.61		0.00		3.61				1		0		0		0		1%				22.16

		LSMR LN Equity		1		5.01		13.91		8.56		4537.33		2770.30		3585.46		745.00		25.16		19.00		8.19		0.43		0.09		1.75		1.01		237.59		2.34		0.28		0.05		537.47		5.30		0.62		0.12		0.28		0.16		0.19		1535.62		0.42		0.41		0.55		2.86		1.24		3.02		0.07		0.59		0.30		4.01		0.15		206.08		41.73		49.46		2.81		8.52		7.08		31.89		3.23		8.57		2401207.00				0.47		13.17		25.00		0.03		0.00		4		Oil&Gas Producers		Oil Comp-Explor&Prodtn		#N/A N Ap		GBp		2		1.58		0.20		2.13		0.23		0.54		0.34		0.19		0.58		0.12		0.55		0.44		0.06		0.00		0.62		-12.46		1.29		-1.73		1.51		1.86		6.73		0.80		0.32		0.40		1.49		-		0.10		0.39		214.41		0.06		0.33		1.53		5.08		3.22		0.17		-0.02		22.73		0.90		1.64		0.81		0.06		1813.77		0.43		0.34		0.67		1.79		7.44		0.77		0.47		1185199578.75		1.76		6.70		0.31		1252.56		1396.93		4.74		0.00		4.74				1		0		0		0		1%				41.727

		LEA US Equity		1		3.57		18.59		10.20		8717.60		1362.72		4497.14		37000.00		4.77		12.29		4.43		0.36		-0.04		0.90		0.03		708.90		3.02		0.06		0.08		1049.80		4.47		0.08		0.12		0.06		3.84		1.43		3492.00		0.70		0.69		2.56		3.33		0.19		5.21		2.52		0.27		0.16		48.34		0.20		21.13		45.39		57.17		3.31		-8.29		-2.94		-21.47		-3.91		-7.05		616500.00		13048783.00		0.81		5.03		0.00		0.00		0.00		2		Auto Parts&Equipment		Auto/Trk Prts&Equip-Orig		#N/A N Ap		USD		4		3.56		1.73		5.95		0.01		0.05		8.69		0.08		0.30		0.40		2.56		0.20		0.14		0.18		0.08		54.17		3.30		31.61		31.55		38.43		1.40		2.27		0.38		0.67		0.61		-		0.18		0.07		257.10		0.14		0.04		0.90		2.58		0.10		0.02		0.07		37.19		3.94		6.40		0.57		0.00		1465.30		0.78		0.40		1.64		112.43		5.67		1.08		-0.03		10516363.00		0.00		5.84		2.10		1252.56		1396.93		5.56		0.00		5.56				0		0		0		0		0%				45.394

		LR FP Equity		1		6.38		15.83		9.62		2842.76		3967.23		5700.11				8.28		12.68		19.06		1.50		0.31		2.09		0.31		309.78		7.98		0.16		0.11		435.79		11.22		0.22		0.15		0.16		6.35		0.68		1081.58		0.49		0.41		0.27		2.48		2.29		2.72		4.02		0.46		0.27		11.29		0.29		157.73		39.75		39.16		0.74		-17.26		-15.27		-1.10		-6.97		-13.48		27139.00		4222092.01		0.78		22.27		18.72		1.16		0.01		4		Electrical Compo&Equip		Electric Products-Misc		#N/A N Ap		EUR		2		2.38		0.72		2.56		0.45		0.15		13.45		0.17		0.51		0.29		0.27		0.38		0.14		0.04		0.22				1.44		7.79		17.34		11.97		4.53		0.70		0.27		0.35		4.98		-		0.16		0.21		171.80		0.14		0.13		3.87		14.81		2.20		0.07		0.33		5.68		1.14		0.72		0.77		0.02		1102.40		0.19		0.38		0.20		80.98		13.43		0.28		0.46		8536903.24		1.31		4.70		0.17		1252.56		1396.93		4.32		0.00		4.32				2		0		0		0		2%				39.75

		LVLT US Equity		1		-6.75		-17.49				8904.00		18169.35		33010.43		3856.00		-6.64		61.10						0.32		3.50		1.08		-741.00		-4.26		-1.44		-0.08		-513.00		-2.95		-1.00		-0.06		-1.44		-1.46		0.06		3995.00		0.54		0.54		0.22		-7.79		3.30		2.59		-8.97		0.84		0.11		-1.06		-0.19		49.56		74.77		94.64		-32.42		-32.77		-33.99		-38.95		-29.56		-34.86		4132100.00		208065664.00		1.45						0.00		0.00		1		Telecommunications		Telecom Services		#N/A N Ap		USD		4		0.46		0.07		2.61		0.63		0.85		1.19		0.08		0.46		0.13		0.22		-0.66		-0.10		-0.03		-1.00		214.78		1.82								-42.72		1.17		0.45		0.54		7.00		-		-0.14		-0.43		-487.00		-0.10		-1.37		3.42		23.44		19.64		-0.95		0.10		31.38		0.13		0.49		0.83		0.00		3405.00		0.12		0.45		0.14		15.00		-56.31		0.19		5.46		216901504.00		0.00		7.84		3.28		1252.56		1396.93		6.57		0.00		6.57				8		0		0		0		7%				74.774

		LMT US Equity		1		2.51		6.11		4.97		30012.00		14550.40		20182.71		147000.00		1.24		9.66		27.38		2.84		0.06		1.21		0.05		1665.00		2.06		0.07		0.06		2634.00		3.26		0.10		0.09		0.07		1.00		0.85		11954.00		0.65		0.64		0.82		4.54		0.62		4.70		1.07		0.17		0.09		66.83		0.14		34.01		37.12		42.18		12.43		28.57		36.96		53.94		11.97		22.96		1771600.00		58975484.00		0.58		22.98		46.81		0.88		0.03		4		Aerospace/Defense		Aerospace/Defense		#N/A N Ap		USD		4		2.90		0.87		4.72		0.02		0.04		2.52		0.05		0.35		0.29		0.82		0.19		0.09		0.03		0.10		-10.91		1.39		2.19		22.63		10.71		1.81		1.80		0.38		0.62		0.73		-		0.06		0.04		382.00		0.09		0.05		2.12		4.61		0.58		0.00		0.19		-2.80		2.39		2.06		0.61		0.01		6361.00		0.59		0.40		1.37		55.28		8.97		0.44		0.07		44733852.00		1.62		6.26		0.61		1252.56		1396.93		4.36		0.00		4.36				0		0		0		0		0%				37.118

		LU US Equity		1		10.68		44.04		31.25		35372.00		75556.46		199188.30		153000.00		1.06		19.11		21.28		1.11		0.29		2.10		0.18		5406.00		13.32		0.14		0.15		7212.00		17.76		0.19		0.20		0.14		1.57		1.08		5867.00		0.30		0.23		0.08		0.81		3.52		2.99		-0.82		1.57		-0.05		8.04		0.92		22.63		92.76		140.75		-28.04		-53.55		-50.39		-61.02		-33.66		-50.34		18499800.00		424452832.00		1.48		18.55		6.42		0.08		0.00		1		Telecommunications		Networking Products		#N/A N Ap		USD		4		4.19		1.18		2.54		0.08		-0.01		-0.08		-0.01		0.70		0.26		0.08		0.59		0.27		0.07		0.19		8.05		2.64		14.15				15.32		5.18		0.30		0.12		0.21		34.75		-		0.34		0.52		4766.00		0.27		0.14		2.89		75.00		1.87		0.12		0.17		20.43		1.99		0.47		0.56		0.01		13936.00		0.03		0.17		0.03		6.42		29.97		0.18		0.26		859867200.00		0.35		6.96		1.12		1252.56		1396.93		4.44		0.00		4.44				1		0		0		0		1%				92.755

		MC FP Equity		1		3.88		12.18		6.51		16591.93		33633.70		41949.41		41244.00		1.91		23.52		36.02		1.53		-0.08		0.82		0.07		1218.78		4.97		0.17		0.07		1584.75		6.46		0.22		0.10		0.17		1.21		0.43		6825.08		0.55		0.34		0.20		4.31		3.08		3.14		0.33		0.18		0.08		12.34		0.18		68.66		27.46		27.43		-2.25		-9.67		-5.97		-6.01		-4.48		-6.91		1448139.00		98715901.55		0.99		56.79		48.09		0.86		0.01		4		Beverages		Beverages-Wine/Spirits		#N/A N Ap		EUR		2		1.02		0.48		2.93		0.06		0.08		1.18		0.05		0.45		0.43		0.20		0.17		0.10		0.02		0.22		18.29		1.25		14.92		31.42		15.21		6.48		0.62		0.18		0.24		5.10		-		0.10		0.08		584.19		0.10		0.16		6.70		57.42		4.42		0.04		0.19		23.23		1.24		0.49		0.75		0.04		4757.85		0.16		0.41		0.20		22.30		27.05		0.17		-0.17		61882584.61		1.20		5.02		0.08		1252.56		1396.93		4.03		0.00		4.03				0		0		0		0		0%				27.457

		LYO US Equity		1		-0.85		-14.55				9498.00		1491.40		5933.95		3700.00		1.28		8.54		9.89		1.16		0.09		1.85		0.30		404.00		0.66		0.11		0.04		734.00		1.19		0.20		0.08		0.11		-1.10		0.39		6271.00		0.84		0.83		4.20		8.54		0.18		11.84		1.64		0.08		0.05		-32.11		0.06		12.69		50.31		48.78		11.11		-16.32		-10.38		-23.64		0.09		-16.84		340700.00		4258700.00		0.81		48.80				0.90		0.07		4		Chemicals		Chemicals-Diversified		#N/A N Ap		USD		4		3.62		0.39		7.86		0.04		0.08		2.55		0.04		0.16		0.11		4.20		0.40		0.05		-0.09		0.20		-11.90		3.98		0.83		22.55		41.69		-0.65		6.00		0.64		0.81		0.24		-		-0.10		-0.11		-115.00		0.05		-0.03		1.28		55.29		0.36		-0.06		0.00		155.22		1.96		6.37		0.79		0.03		1007.00		1.06		0.66		4.18		70.52		12.11		0.81		0.23		8668201.00		7.09		8.25		3.76		1252.56		1396.93		5.86		0.00		5.86				2		0		0		0		2%				50.309

		MG/A CN Equity		1		6.71		12.32		10.14		6890.66		3248.40		4334.67		51000.00		4.14		13.00		6.57		0.51		0.09		1.29		0.28		669.55		42.57		0.07		0.10		1017.60		64.70		0.11		0.15		0.07		4.99		1.34		832.85		0.17		0.10		0.26		0.82		1.20		1.84		-1.54		2.06		0.89		21.76		0.80		41.11		27.77		36.28		-0.32		-14.60		-10.81		-21.56		-8.88		-11.90		102852.00		4206809.88		0.40		6.90		16.28		0.87		0.02		2		Auto Parts&Equipment		Auto/Trk Prts&Equip-Orig		#N/A N Ap		CAD		4		4.23		1.46		1.74		0.21		0.08		9.52		0.25		0.83		0.32		0.26		0.31		0.14		0.12		0.11				1.33		31.25		11.69		35.13		2.49		0.12		0.06		0.09		3.84		-		0.11		0.19		422.77		0.14		0.07		0.89		4.76		0.33		0.04		0.22		51.24		3.28		2.12		0.70		0.01		3587.01		0.19		0.12		0.26		37.71		4.04		1.22		0.07		9135356.81		2.74		4.05		0.55		1252.56		1396.93		5.04		0.00		5.04				1		0		0		0		1%				27.77

		MONI LN Equity		6		6.11		12.98				15351.31		35547.09		32674.54		49000.00		37.08		17.50		34.49		1.97		-0.05		0.88		0.13		-55.03		-0.18		-0.01		-0.00		1274.33		4.11		0.16		0.08		-0.01		0.28		0.51		4009.79		0.37		0.17		0.11		3.15		4.12		2.12		0.12		0.34		0.19		10.42		-0.01		1278.67		60.90		73.65		-2.43		-14.02		-15.20		7.02		-11.16		-9.25		2580361.00				1.48		45.52		27.20		0.08		0.00		1		Telecommunications		Telecommunication Equip		#N/A N Ap		GBp		2		1.34		0.64		2.28		0.10		0.10		0.28		0.09		0.63		0.38		0.11		-0.01		-0.01		0.00		0.16		33.01		0.92								-0.24		0.20		0.09		0.13		7.37		-		0.11		0.13		755.91		-0.01		0.09		5.20		44.93		4.42		0.07		0.37		43.49		1.52		0.43		0.70		0.03		6704.70		0.12		0.26		0.14		3.10		26.72		0.19		-0.09		19461464811.00		0.65		5.44				1293.27		1428.32		4.21		0.00		4.21				6		0		0		0		5%				60.896

		MKS LN Equity		1		3.27		5.29		3.92		11612.05		7080.52		12147.84		75657.00		20.07		5.00		12.27		2.45		0.18		1.68		0.14		786.64		285.79		0.07		0.07		1165.62		423.47		0.10		0.10		0.07		0.13		1.02		2688.06		0.27		0.12		0.38		2.31		1.58		1.62		0.03		0.56		0.28		31.68		0.29		246.28		38.38		48.75		-19.48		-22.75		-22.18		-33.97		-15.90		-23.58		6465562.00				1.00		18.89		99.96		0.13		0.00		2		Retail		Retail-Major Dept Store		#N/A N Ap		GBp		2		3.79		1.04		1.63		0.22		0.06		0.26		0.17		0.73		0.27		0.38		0.25		0.08		0.00		0.10		0.22		1.72		3.86		-5.79		7.03		1.93		0.14		0.09		0.10		3.88		-		0.05		0.12		374.78		0.08		0.05		1.00		9.55		0.60		0.00		0.48		-0.35		2.26		1.64		0.85		0.03		7106.31		0.22		0.23		0.26		1.56		10.73		1.01		0.18		2790113624.10		5.88		5.99		0.19		1252.56		1396.93		4.09		0.00		4.09				1		0		0		0		1%				38.376

		MER US Equity		1		0.83		23.37		1.03		328071.00		53813.92		297509.50		67200.00		4.14		13.00		16.08		1.24																								0.12		3.50		0.11		249532.00		0.94		0.74		4.64				0.17		28.43		-1.21		0.03		0.00		13.32		0.02		66.56		49.88		67.33		0.39		-0.88		5.96		37.22		-4.52		2.98		4774300.00		309956608.00		1.46		16.50		15.04		0.53		0.01		3		Diversified Finan Serv		Finance-Invest Bnkr/Brkr		#N/A N Ap		USD		4				0.11		21.13		0.03		0.01		0.23		0.00		0.06				4.64						0.05				5.33		5.53		13.85		15.71		14.91		3.63		3.64		0.14		0.17		0.12		-		0.17				2618.00		0.02		0.12		3.38				1.42		0.06		0.03		-2.72				6.10		0.81		0.01		12377.00		0.84		0.76		8.55		389.07				0.29				288113632.00		0.87		5.21		0.31		1252.56		1396.93		3.61		0.00		3.61				22		0		0		0		19%				49.878

		MOT US Equity		1		2.47		5.72		5.13		37327.00		50971.96		70842.01		121000.00		1.18		22.07		19.74		0.89		0.11		1.33		0.27		3216.00		10.54		0.10		0.09		5398.00		17.70		0.17		0.14		0.10		0.45		0.83		5593.00		0.25		0.16		0.11		1.04		2.51		2.31		-0.42		0.90		0.34		37.86		0.58		23.38		69.92		98.64		-26.64		-34.60		-32.14		-35.12		-23.66		-27.49		15662100.00		358421344.00		1.63		24.35		35.62		0.16		0.01		1		Telecommunications		Wireless Equipment		#N/A N Ap		USD		4		2.49		0.94		2.22		0.20		0.06		0.88		0.09		0.75		0.33		0.11		0.26		0.14		0.02		0.17		-9.02		1.39		6.82		21.67		16.31		1.13		0.19		0.08		0.14		16.13		-		0.05		0.07		817.00		0.14		0.04		2.37				1.42		0.02		0.32		5.21		1.87		0.73		0.60		0.01		16344.00		0.08		0.15		0.06		9.40		18.02		0.33		0.13		424086016.00		0.68		6.07		1.15		1252.56		1396.93		3.87		0.00		3.87				1		0		0		0		1%				69.923

		NGG LN Equity		1		16.57		47.24		23.23		12700.46		12509.92		16233.42		3810.00		41.39		1.10		20.35		18.50		-0.02		0.90		0.54		828.80		4.15		0.35		0.07		1056.97		5.29		0.45		0.08		0.35		1.13		0.18		5324.26		0.56		0.51		0.43		5.04		1.48		2.85		0.06		0.18		0.09		1.41		0.16		842.42		24.55		30.82		4.96		8.21		6.67		11.96		4.92		8.24		5608044.00				0.85		7.46		17.89		0.20		0.00		4		Electric		Electric-Transmission		#N/A N Ap		GBp		2		0.87		0.23		2.98		0.17		0.22		0.34		0.06		0.44		0.21		0.43		0.31		0.09		0.00		0.45		5.02		1.30								21.64		1.03		0.34		0.45		2.31		-		0.39		0.62		1663.69		0.09		0.93		2.97		24.65		5.35		0.58		0.28		6.64		0.97		1.02		0.76		0.13		4214.27		0.33		0.42		0.43		5.68		16.67		0.34		-0.12		4059386334.30		2.66		3.74		0.08		1252.56		1396.93		3.53		0.00		3.53				4		0		0		0		3%				24.551

		NCP AU Equity		1		17.96		31.69		31.58		22.64		510.97		372.53		262.00		28.73				87.60				0.50		2.16		0.78		5.27		121.33		0.17		0.23		5.48		126.00		0.17		0.24		0.17		0.18		1.39		0.13		0.01		0.01		0.00		0.02		51.49		1.76		0.09		30.41		17.89		8.75		40.44		2517.12		27.57		57.69		-13.76		-8.73		25.67		83.81		-12.19		-8.16		128305.00				0.84		142.42		23.72		0.04		0.00		4		Computers		Computers-Integrated Sys		#N/A N Ap		GBp		2		3.20		1.57		1.78		0.77		0.07		0.11		0.24		0.99		0.43		0.00		0.54		0.41		0.00		0.17		31.00		0.73								5.38		0.01		0.00		0.01		2914.78		-		0.28		0.37		3.59		0.41		0.17		40.15		218.49		16.26		0.09		0.32		24.24		1.48		0.04		0.57		0.03		12.72		0.00		0.01		0.00		0.49		68.03		0.02		0.36		167330644.80		0.19		10.78		0.03		1252.56		1396.93		4.54		0.00		4.54				6		0		0		0		5%				27.568

		7201 JP Equity		1		-22.07		-57.66				32704.90		24454.32		22991.93		32707.00		0.26		5.30		23.39		4.41		0.14		1.49		0.28		-143.84		-0.45		-0.01		-0.00		1084.89		3.40		0.04		0.03		-0.01		-1.88		0.84		12040.29		0.51		0.42		0.49		11.10				2.61								-3.79		-0.01		6.15		52.90		58.09		22.18		22.63		29.86		60.03		19.84		21.23		19480000.00		120492520.88		0.47						0.00		0.00		2		Auto Manufacturers		Auto-Cars/Light Trucks		#N/A N Ap		JPY		3		3.02		0.84		2.82		0.21								0.49		0.28		0.49		-0.02		-0.01		-0.31		0.04		-17.13		0.94		-2.53		4.83		2.36		0.15		0.72		0.26		0.35		1.27		-		-0.63		-0.80		-7250.29		-0.01		-0.26		2.11				0.89		-0.26		0.02		-9.72		2.03		1.34		0.72		0.00		11591.03		0.52		0.37		0.79		5.31		24.57		0.47		0.16		34409699.92		0.00		7.11		0.13		1252.56		1396.93		4.87		0.00		4.87				11		0		0		0		9%				52.904

		NOK1V FH Equity		1		21.20		41.27		37.32		12044.34		177962.81		179246.53		51177.00		0.86		27.54		44.29		1.61		0.31		1.69		0.16		3296.40		15.39		0.20		0.27		3857.33		18.00		0.23		0.32		0.20		0.47		1.38		895.80		0.12		0.03		0.01		0.23		31.12		1.95		0.17		3.35		2.10		7.67		3.68		37.96		78.59		82.07		0.80		-18.69		2.08		4.60		3.30		-7.42		33453274.00		1249878899.50		1.17		58.29		36.13		0.10		0.00		1		Telecommunications		Telecommunication Equip		#N/A N Ap		EUR		2		3.10		1.63		1.90		0.61		0.11		0.40		0.33		0.88		0.45		0.01		0.61		0.46		0.01		0.23		24.55		1.01		31.26		86.91		24.97		6.01		0.04		0.02		0.03		197.21		-		0.34		0.40		2173.70		0.46		0.19		21.83				7.68		0.08		0.42		48.37		1.83		0.07		0.60		0.05		6223.34		0.00		0.07		0.01		1.22		45.18		0.04		0.22		517648527.20		0.44		1.80		0.02		1252.56		1396.93		3.56		0.00		3.56				1		0		0		0		1%				78.587

		NHY NO Equity		1		2.30		6.43		4.82		18702.21		10473.73		13696.87		37900.00		3.88		21.60		10.30		0.48		0.12		1.57		0.20		887.05		3.27		0.08		0.05		1997.08		7.36		0.18		0.11		0.08		1.48		0.58		5341.34		0.45		0.41		0.51		2.67		0.85		2.79		0.75		0.59		0.29		29.61		0.17		39.98		22.53		21.01		-5.67		5.64		3.64		-4.22		-3.27		2.18		337499.00		13322399.46		1.02		9.91		60.53						4		Miscellaneous Manufactur		Diversified Manufact Op		#N/A N Ap		NOK		2		2.79		0.68		2.91		0.09		0.14		5.97		0.13		0.55		0.21		0.51		0.23		0.08		0.04		0.18		-4.18		1.31		7.50		12.38		15.87		4.24		0.71		0.24		0.38		1.74		-		0.06		0.09		365.88		0.08		0.08		1.47		17.45		0.74		0.01		0.22		5.09		1.78		1.79		0.63		0.02		6287.21		0.39		0.29		0.57		46.86		8.84		0.61		0.20		26740368.95		2.12		2.92		0.04		1252.56		1396.93		3.87		0.00		3.87				2		0		0		0		2%				22.526

		NOVN SW Equity		1		10.94		19.41		16.13		36724.21		99403.35		82515.10		81854.00		64.18		9.90		23.60		2.38		0.26		1.99		0.36		4115.34		13.55		0.23		0.11		4961.05		16.33		0.27		0.14		0.23		53.73		0.50		5561.28		0.21		0.06		0.06		1.12		6.31		1.77		44.56		0.92		0.69		4.88		0.74		1514.88		12.31		13.68		2.28		5.91		7.85		9.83		3.20		6.16		119940.00		181770778.46		0.94		28.19		33.38		17.93		0.01		4		Pharmaceuticals		Medical-Drugs		#N/A N Ap		CHF		2		1.86		0.53		1.75		0.58		0.21		58.87		0.25		0.79		0.27		0.06		0.42		0.16		0.04		0.27		-0.72		0.83		-3.06		26.00		4.97		5.65		0.07		0.04		0.05		15.46		-		0.18		0.38		3732.00		0.16		0.26		4.77		27.24		5.46		0.14		0.55		2.41		0.94		0.37		0.72		0.07		20857.48		0.07		0.15		0.06		239.92		17.56		0.21		0.53		189805862.24		1.18		2.10		0.02		1252.56		1396.93		2.69		0.00		2.69				0		0		0		0		0%				12.308

		9432 JP Equity		1		0.99		2.00		1.95		74047.55		146768.38		260985.23		3475.00		251.77		18.80		36.81		1.96		-0.00		0.96		0.02		1025.25		1.23		0.07		0.01		4503.37		5.40		0.29		0.06		0.07		56.12		0.21		24560.48		0.36		0.33		0.17		5.45				2.01								17.48		0.04		9268.61		47.60		57.36		-19.84		-27.07		-21.69		-15.39		-18.73		-25.28		25604.00		244347526.84		1.25		165.16		81.64		45.88		0.00		1		Telecommunications		Telephone-Integrated		#N/A N Ap		JPY		3		2.12		0.17		1.68		0.01								0.64		0.10		0.17		0.14		0.01		0.01		0.29		-97.48		1.78		-22.00		11.19		-5.54		4.77		0.50		0.30		0.32		9.64		-		0.02		0.12		890.80		0.01		0.10		3.32				9.43		0.01		0.18		-72.35		2.22		0.50		0.93		0.05		44192.65		0.09		0.33		0.10		1885.37		58.01		0.30		-0.02		172215655.69		0.50		4.23		0.09		1252.56		1396.93		3.18		0.00		3.18				8		0		0		0		7%				47.595

		PKD US Equity		1		-3.38		-10.93				1082.74		504.86		1106.07		3142.00		0.11		45.00		57.52		1.28		0.07		2.10		0.63		-13.16		-0.24		-0.04		-0.01		69.01		1.23		0.21		0.06		-0.04		-0.49		0.30		653.63		0.66		0.66		1.29		9.47		0.67		3.23		-0.45		0.08		0.02		-8.56		-0.02		6.50		54.02		40.65		3.03		25.93		37.75		59.40		-5.20		4.44		322800.00		2076668.75		0.83						0.00		0.00		4		Oil&Gas Producers		Oil&Gas Drilling		#N/A N Ap		USD		4		4.50		0.29		3.29		0.06		0.04		0.19		0.02		0.34		0.07		1.29		-0.18		-0.01		-0.08		0.21		-30.36		2.19		16.32		23.98		38.91		-0.83		1.97		0.60		0.66		0.38		-		-0.12		-0.53		-37.90		-0.01		-0.13		1.63		104.74		1.59		-0.12		-0.02		-32.56		2.14		2.14		0.91		0.00		329.42		0.59		0.60		2.65		9.70		12.85		0.65		0.24		4883112.00		0.00		8.99		4.55		1252.56		1396.93		5.94		0.00		5.94				3		0		0		0		3%				54.024

		FICN IM Equity		1		2.08		12.30		5.54		7941.81		2140.94		4405.70		39747.00		0.12		14.45		11.45		0.79		0.19		1.67		0.49		375.62		1.45		0.07		0.05		609.13		2.34		0.11		0.08		0.07		0.10		0.68		3882.07		0.65		0.59		1.81		6.37		0.37		5.92		0.18		0.24		0.16		36.54		0.10		1.40		35.28		32.11		1.53		6.89		16.90		43.45		0.62		10.19		3807500.00		5343403.80		0.59		14.37		9.99		0.01		0.01		4		Food		Food-Dairy Products		#N/A N Ap		EUR		2		2.34		0.76		3.78		0.33		0.11		0.40		0.10		0.35		0.29		1.81		0.16		0.06		0.07		0.11		1.01		2.06		27.82		28.46		33.05		2.14		2.32		0.38		0.51		0.42		-		0.07		0.06		146.75		0.06		0.05		1.63		3.44		0.40		0.02		0.07		25.19		1.40		3.71		0.75		0.00		1309.77		0.88		0.49		2.36		3.82		8.06		0.98		0.29		9338430.68		0.68		3.86		0.14		1252.56		1396.93		5.60		0.00		5.60				0		0		0		0		0%				35.279

		PSON LN Equity		1		5.51		24.82		11.17		7750.55		21091.39		20701.79		23872.00		77.75		17.00		34.08		2.01		0.12		1.44		0.19		496.90		1.86		0.10		0.06		804.03		3.02		0.17		0.10		0.10		0.62		0.62		3387.06		0.64		0.63		0.16		4.21		3.62		4.50		0.16		0.12		0.07		11.33		0.15		2649.67		49.82		53.51		3.29		4.13		3.83		3.40		4.84		5.35		1548556.00				1.27		42.50		46.94		0.29		0.00		1		Media		Multimedia		#N/A N Ap		GBp		2		2.24		0.62		4.03		0.08		0.05		0.32		0.04		0.36		0.28		0.16		0.23		0.09		0.00		0.17		29.74		0.98		16.54		33.11		17.40		4.95		1.73		0.43		0.62		5.25		-		0.22		0.20		425.92		0.09		0.14		9.50		71.84		3.77		0.05		0.12		48.02		1.56		0.37		0.69		0.04		1913.73		0.16		0.44		0.19		7.32		26.19		0.09		0.20		6981386709.00		1.25		5.49		0.02		1252.56		1396.93		4.42		0.00		4.42				1		0		0		0		1%				49.824

		EXC US Equity		6		5.09		23.61		10.72		13119.51		19372.08		13900.81		11737.00		4.11		7.43		14.56		1.96		-0.01		0.93		0.17		1409.17		3.60		0.26		0.11		1767.20		4.51		0.33		0.13		0.26		2.91		0.41		6260.08		0.75		0.74		0.32		3.54		1.79		5.21		2.13		0.26		0.14		9.01		0.23		59.88		36.23		44.93		-2.74		36.27		37.95		49.75		6.88		22.06		1167200.00		69892192.00		0.30		15.55		32.28		1.00		0.02		4		Electric		Electric-Integrated		#N/A N Ap		USD		4		4.17		0.43		6.26		0.02		0.17		2.80		0.08		0.25		0.10		0.32		1.08		0.17		0.05		0.33		72.22		0.72		6.12		1.05		-2.76		6.58		3.37		0.45		0.71		1.01		-		0.29		0.46		603.58		0.17		0.18		6.90		11.12		3.46		0.07		-0.14		3.31		4.48		0.68		0.64		0.04		1773.01		0.45		0.48		0.99		34.08		9.28		0.11		-0.02		59407200.00		1.52		3.89				1293.27		1428.32		4.01		0.00		4.01				1		0		0		0		1%				36.23

		PGS NO Equity		1		0.10		-1.09				3547.62		1521.07		3613.32				1.29				11.55				0.03		1.51		0.24		106.44		1.34		0.16		0.03		303.40		3.83		0.47		0.09		0.16		-0.14		0.18		1716.57		0.54		0.54		1.13		5.66		0.79		2.54		-4.07		0.57		0.10		-48.44		0.06		14.86		37.65		36.11		-2.69		-9.38		-17.82		-12.60		-9.73		-7.63		575360.00		8501285.20		1.51		26.44		0.00		0.00		0.00		4		Oil&Gas Services		Oil-Field Services		#N/A N Ap		NOK		2		2.90		0.21		2.42		0.03		0.25		1.62		0.08		0.46		0.06		1.13		0.47		0.03		-0.01		0.47				2.38		28.62		52.94		59.63		-5.31		1.26		0.48		0.53		0.90		-		-0.01		-0.06		-13.43		0.03		-0.05		1.04		12.24		1.97		-0.02		0.07		6.95		1.92		2.33		0.90		0.00		1350.43		0.48		0.48		1.12		20.31		11.45		0.97		0.18		8775995.90		0.00		7.16		1.27		1252.56		1396.93		5.01		0.00		5.01				5		0		0		0		4%				37.653

		MO US Equity		1		12.65		48.73		25.32		61381.00		74881.16		69135.79		137000.00		4.11		12.13		8.08		0.67		0.05		1.16		0.28		13490.00		11.79		0.22		0.22		15192.00		13.28		0.25		0.25		0.22		3.21		1.01		14468.00		0.49		0.44		0.19		0.95		1.63		3.85		4.02		0.77		0.79		8.05		0.93		33.25		50.81		42.11		25.79		40.05		39.53		59.74		14.35		24.41		6389600.00		210970384.00		0.57		9.29		56.52		1.84		0.06		4		Tobacco		Tobacco		#N/A N Ap		USD		4		3.43		1.02		4.01		0.11		0.18		5.05		0.25		0.51		0.29		0.19		0.75		0.45		0.10		0.25		-4.86		0.92		2.80		0.60		3.12		8.13		0.80		0.20		0.41		3.72		-		0.50		0.43		7675.00		0.45		0.21		4.99		6.60		1.11		0.05		0.23		6.81		2.96		0.82		0.49		0.07		15305.00		0.21		0.24		0.27		20.46		5.20		0.20		0.05		212570144.00		5.93		5.67		0.33		1252.56		1396.93		4.64		0.00		4.64				0		0		0		0		0%				50.806

		PDG CN Equity		1		1.87		2.52		3.22		3523.82		2588.88		3370.06		12000.00		0.25		15.00		20.71		1.38		0.07		1.83		0.66		232.03		4.21		0.18		0.07		499.46		9.07		0.39		0.14		0.18		0.16		0.37		636.61		0.21		0.20		0.25		1.27		2.63		1.77		0.75		0.89		0.66		21.92		0.36		7.91		40.59		41.32		-14.49		-2.88		-1.93		-17.32		-11.60		-11.06		553883.00		4373751.49		0.61				60.87		0.10		0.01		4		Mining		Gold Mining		#N/A N Ap		CAD		4		4.63		0.41		1.45		0.18		0.32		1.28		0.39		0.79		0.08		0.25		0.83		0.08		0.02		0.39				1.30		9.70		-3.31		11.07		4.18		0.28		0.17		0.19		5.24		-		0.02		0.21		58.99		0.08		0.09		1.20		5.88		1.86		0.01		0.11		2.93		2.52		1.36		0.87		0.02		2154.89		0.19		0.18		0.19		3.32		8.55		0.94		0.18		10226155.17		1.23		7.06		1.97		1252.56		1396.93		5.19		0.00		5.19				2		0		0		0		2%				40.585

		POR3 GR Equity		1		11.20		38.04		29.19		1616.20		5683.08				8712.00		141.79				22.99				0.20		1.43		0.61		286.96		29.58		0.11		0.18		441.88		45.55		0.17		0.27		0.11		91.98		1.65		161.94		0.25		0.19		0.03		0.37				3.40		110.19		2.93		2.04		16.56		1.77		3260.13		32.13		33.78		4.07		32.87		46.17		57.96		2.40		18.51		2056.00		1557990.89		0.68		35.44		11.49						2		Auto Manufacturers		Auto-Cars/Light Trucks		#N/A N Ap		EUR		2		3.49		1.86		3.26		0.55		0.12		378.09		0.30		0.75		0.47		0.03		0.38		0.44		0.03		0.17		6.88				21.49				19.22		5.17		0.24		0.07		0.18		0.00		-		0.32		0.21		160.97		0.44		0.11		11.51		17.25		2.14		0.05		0.22		25.47		2.44		0.28		0.41		0.01		495.46				0.10				1280.83		-0.49		0.09		0.12		4353129.74		0.47		5.30				1252.56		1396.93		3.87		0.00		3.87				10		1		0		0		9%				32.129

		PLTM PL Equity		1		5.56		20.09		10.70		7184.72		10018.44		12009.29		20900.00		0.42		15.00		20.87		1.39		-0.05		0.74		0.09		720.36		2.89		0.27		0.10		1259.87		5.05		0.46		0.18		0.27		0.42		0.38		2561.42		0.52		0.48		0.26		2.03		2.09		3.61		0.22				0.37		6.51		0.28		8.68		39.57		29.61		-9.91		-24.93		-13.04		-1.78		-10.18		-12.23		6483289.00		56507836.35		1.35		20.86		42.15		0.17		0.02		1		Telecommunications		Telephone-Integrated		#N/A N Ap		EUR		2		2.18		0.36		3.00		0.04		0.34		0.90		0.20		0.48		0.17		0.26		0.58		0.15		0.05		0.46		-4.13		1.20		10.34		52.05		14.03		7.39		0.96		0.31		0.45		3.74		-		0.17		0.34		417.26		0.15		0.23		3.89		9.30		3.34		0.09		0.13		14.53		2.95		0.72		0.69		0.06		2327.17		0.21		0.36		0.27		4.59		10.57		0.24		-0.12		41208914.15		1.94		3.47		0.07		1252.56		1396.93		3.89		0.00		3.89				1		0		0		0		1%				39.569

		PWG LN Equity		1		11.35		43.38		21.24		9441.18		5036.17		7214.93		7876.00		94.72		5.90		8.17		1.38		0.04		1.24		0.00		928.62		3.02		0.17		0.10		1408.14		4.58		0.26		0.15		0.17		1.58		0.57		3868.03		0.57		0.56		0.77		2.75		0.77		3.82		-1.07		0.25		-0.06		5.29		0.24		773.61		26.59		26.83		2.60		-9.75		-8.95		30.23		-0.97		-0.76		1351565.00				0.20		4.90		31.92		0.50		0.00		4		Electric		Electric-Generation		#N/A N Ap		GBp		2		3.11		0.60		3.28		0.14		-0.04		-0.34		-0.03		0.43		0.18		0.77		0.53		0.14		0.00		0.26		26.71		1.43		5.02		2.79		12.86		1.68		1.34		0.39		0.55		1.08		-		0.36		0.59		1025.68		0.14		0.21		1.81				0.93		0.13		0.14		59.81		2.51		1.87		0.71		0.06		2780.06		0.54		0.41		0.92		10.09		5.90		0.57		0.08		1737065183.70		7.24		5.57		0.76		1252.56		1396.93		4.09		0.00		4.09				2		0		0		0		2%				26.59

		QAN AU Equity		1		4.45		17.47		9.84		6340.95		2315.21		3787.73		29217.00		0.21		4.00		9.31		2.33		-0.21		0.49		0.14		423.43		4.02		0.09		0.07		758.25		7.19		0.16		0.12		0.09		0.23		0.76		1988.93		0.57		0.51		0.86		2.62		0.48		3.92		0.20		0.58		0.42		17.60		0.21		1.91		32.34		31.10		9.79		-0.80		2.37		-1.32		0.44		3.70		15196730.00		28698881.57		0.61		10.06		138.14		0.12		0.06		2		Airlines		Airlines		OneWorld		AUD		2		1.84		0.78		4.19		0.08		0.18		0.70		0.17		0.43		0.41		0.86		0.16		0.12		0.12		0.16		3.51		1.64		4.92		13.53		6.10		2.69		1.03		0.25		0.44		1.09		-		0.18		0.10		273.19		0.12		0.08		1.53		2.74		0.48		-0.02		0.08		7.79		3.74		2.74		0.55		0.08		1511.84		0.53		0.31		0.92		3.99		5.86		0.65		-0.28		10315366.74		9.33		4.43		0.15		1252.56		1396.93		4.38		0.00		4.38				0		0		0		0		0%				32.336

		RTN/B US Equity		1		1.62		3.71		3.94		28110.00		10472.57		16631.15		105300.00		1.71		10.79		18.31		1.70		0.04		1.13		0.03		1527.00		2.14		0.08		0.05		2251.00		3.16		0.11		0.08		0.08		1.20		0.71		9770.00		0.47		0.40		0.93		4.34		0.61		2.59		-2.52		0.15		-0.03		49.11		0.16		31.38		52.03		52.57		27.14		45.50		44.15		50.74		18.73		32.37		1609400.00		50295964.00		0.74		29.05		59.08		0.80		0.03		4		Aerospace/Defense		Aerospace/Defense		#N/A N Ap		USD		4		2.52		0.70		2.57		0.01		-0.02		-1.33		-0.02		0.53		0.28		0.93		0.19		0.07		0.04		0.11		-2.68		1.59		14.66		18.19		30.61		1.87		0.67		0.26		0.35		0.92		-		0.04		0.05		404.00		0.07		0.04		1.00		65.31		0.59		0.01		0.16		2.17		2.22		2.68		0.74		0.01		10959.00		0.59		0.35		1.09		71.70		9.11		1.05		0.05		30256468.00		2.55		8.19		1.02		1252.56		1396.93		4.32		0.00		4.32				0		0		0		0		0%				52.028

		REI US Equity		1		7.57		30.85		11.72		26220.93		12240.22		20688.06		14256.00		2.93		8.97		14.66		1.64		-0.16		0.60		0.01		1240.51		2.43		0.08		0.05		2151.64		4.21		0.14		0.08		0.08		5.27		0.58		12222.66		0.67		0.45		1.00		5.68		0.64		4.72		0.12		0.21		0.10		9.98		0.10		42.94		32.12		45.40		10.46		35.60		40.53		66.39		6.37		25.58		1264100.00		55392696.00		0.29		16.84		25.66		1.50		0.03		4		Electric		Electric-Integrated		#N/A N Ap		USD		4		1.47		0.67		4.36		0.20		0.08		4.26		0.06		0.33		0.40		1.00		0.12		0.07		0.12		0.14		10.37		1.69		32.45		11.42		18.12		5.88		0.94		0.19		0.27		0.53		-		0.26		0.15		1533.69		0.07		0.17		2.24		11.14		0.64		0.07		0.08		33.20		2.45		2.14		0.70		0.03		5296.59		0.59		0.47		1.89		70.89		9.39		0.49		-0.27		41029648.00		3.49		4.18		0.77		1252.56		1396.93		4.39		0.00		4.39				0		0		0		0		0%				32.119

		RNO FP Equity		1		1.27		6.74		2.54		39018.03		9899.15		26025.58		159608.00		4.34		11.63		9.72		0.84		0.09		1.15		0.04		1251.96		4.97		0.04		0.03		2801.09		11.12		0.09		0.07		0.04		1.88		0.81		17160.31		0.70		0.44		1.73		6.13		0.31		5.32		3.78		0.31		0.17		70.33		0.07		42.17		38.62		38.73		3.11		1.32		12.04		9.65		0.28		2.31		1043997.00		47907586.27		0.35		22.43		34.20		0.96		0.02		2		Auto Manufacturers		Auto-Cars/Light Trucks		#N/A N Ap		EUR		2		1.42		0.89		5.35		0.04		0.09		12.53		0.09		0.30		0.57		1.73		0.06		0.05		0.04		0.09		15.39		2.63		6.67		6.81		6.03		1.65		0.86		0.15		0.24		0.55		-		0.06		0.02		450.84		0.05		0.03		1.46		3.37		0.31		0.01		0.10		1.09		1.23		3.94		0.63		0.00		6764.90		0.66		0.44		1.81		135.12		10.53		0.74		0.11		21089102.65		2.14		6.43		0.91		1252.56		1396.93		4.09		0.00		4.09				0		0		0		0		0%				38.622

		REP SM Equity		1		3.41		10.89		7.18		35469.18		20898.83		39225.05		29262.00		1.59		17.15		10.78		0.63		-0.13		0.60		0.02		2106.22		2.71		0.10		0.06		3732.49		4.80		0.17		0.11		0.10		0.81		0.61		16019.75		0.57		0.42		0.77		4.29		0.90		3.19		4.94				0.46		25.35		0.13		17.12		29.40		34.92		-5.84		0.00		3.41		-2.54		-7.18		-5.89		5995814.00		102344132.45		0.76		21.06		30.56		0.22		0.01		4		Oil&Gas Producers		Oil Comp-Integrated		#N/A N Ap		EUR		2		1.80		0.87		2.92		0.06		0.34		6.07		0.32		0.43		0.34		0.77		0.18		0.07		0.05		0.17		29.33		1.88		12.86		39.72		34.21		2.17		0.82		0.24		0.31		1.44		-		0.07		0.07		852.78		0.07		0.07		1.93		2.43		0.94		0.03		0.13		38.01		2.98		1.70		0.79		0.01		10565.68		0.41		0.45		0.69		19.11		11.23		0.58		-0.22		87050718.30		2.07		3.90		0.02		1252.56		1396.93		3.76		0.00		3.76				1		0		0		0		1%				29.401

		RSG US Equity		1		6.58		14.33		9.48		3288.30		2094.13		3948.52		12000.00		1.48		15.83		8.07		0.51		-0.02		0.86		0.03		390.60		6.08		0.21		0.12		553.80		8.63		0.30		0.17		0.21		1.14		0.56		1209.30		0.45		0.43		0.58		2.18		1.17		2.18		0.19		0.59		0.27		9.16		0.32		11.94		48.79		42.23		-14.29		-24.41		-22.46		-1.44		-17.21		-20.56		845500.00		10153558.00		0.51		9.63		0.00		0.00		0.00		4		Environmental Control		Non-hazardous Waste Disp		#N/A N Ap		USD		4		4.77		0.60		2.19		0.01		0.18		1.85		0.18		0.55		0.12		0.58		1.01		0.14		0.10		0.30		20.00		1.89								6.84		0.77		0.35		0.42		2.07		-		0.13		0.52		200.80		0.14		0.18		1.30		5.03		1.04		0.11		0.09		34.29		5.54		1.57		0.82		0.00		1502.70		0.31		0.37		0.48		10.18		7.12		0.72		-0.03		9203178.00		0.00		8.25		1.75		1252.56		1396.93		5.10		0.00		5.10				3		0		0		0		3%				48.79

		RHA FP Equity		1		3.08		10.07		7.80		5873.28		1958.65		4518.46		26257.00		1.53		20.16		7.14		0.35		0.05		1.14		0.06		344.99		2.28		0.07		0.06		693.36		4.59		0.15		0.12		0.07		1.10		0.79		1358.88		0.40		0.32		0.69		1.96		0.51		3.27		0.45		0.55		0.29		24.34		0.25		10.92		31.39		41.70		-4.89		-22.67		-20.21		-32.50		-9.11		-20.76		814677.00		8887149.74		0.58		9.92		30.79		0.51		0.05		4		Chemicals		Chemicals-Specialty		#N/A N Ap		EUR		2		2.29		0.75		2.84		0.05		0.08		2.19		0.10		0.60		0.35		0.69		0.17		0.10		0.10		0.15		11.83		2.31								1.74		0.48		0.16		0.28		2.42		-		0.09		0.09		191.47		0.10		0.06		0.95		4.85		0.41		0.03		-0.04		-0.21		2.00		3.00		0.58		0.01		2006.68		0.30		0.23		0.41		21.24		7.68		1.05		0.06		8443679.62		4.63		6.53		0.71		1252.56		1396.93		4.38		0.00		4.38				3		0		0		0		3%				31.389

		ROG SW Equity		1		9.13		23.71		14.36		39472.62		79287.84		128969.90		67695.00		386.84		10.80		23.25		2.15		0.28		2.33		0.14		2651.46		3.82		0.17		0.07		4026.23		5.81		0.26		0.10		0.17		374.51		0.39		12141.46		0.42		0.35		0.15		3.02		3.50		2.60		-44.57		0.41		0.08		4.78		0.22		8992.32		22.76		17.15		3.71		0.90		4.22		-11.58		3.63		-0.07		11622.00		104758897.05		0.84		24.01		14.96						4		Pharmaceuticals		Medical-Drugs		#N/A N Ap		CHF		2		1.86		0.44		2.35		0.47		0.06		137.76		0.04		0.58		0.21		0.15		0.32		0.09		0.04		0.26		1.48		1.63		13.33		19.74		14.22		6.90		0.59		0.23		0.31		10.35		-		0.19		0.39		3230.40		0.09		0.27		5.13		80.14		5.02		0.18		0.38		11.78		0.80		0.50		0.73		0.03		15106.20		0.09		0.31		0.10		3224.99		33.37		0.21		0.72		144527265.59		0.66		2.08		0.02		1252.56		1396.93		3.04		0.00		3.04				2		0		0		0		2%				22.763

		ROH US Equity		1		3.34		9.95		6.89		11256.00		5847.63		11817.43		21512.00		2.34		10.72		11.55		1.08		-0.00		0.99		0.02		769.00		4.84		0.14		0.07		1220.00		7.67		0.23		0.11		0.14		1.28		0.47		4053.00		0.54		0.47		0.69		3.32		0.75		3.00		2.56		0.28		0.20		21.44		0.19		27.00		52.83		40.04		-2.50		-2.06		4.51		-21.62		-6.95		-15.17		785300.00		21472494.00		0.59		14.52		56.28		0.74		0.03		4		Chemicals		Chemicals-Diversified		#N/A N Ap		USD		4		2.13		0.72		3.22		0.01		0.15		3.77		0.11		0.46		0.22		0.69		0.31		0.10		0.05		0.23		90.37		2.02		8.60		23.04		23.86		4.03		0.90		0.28		0.41		2.20		-		0.07		0.10		249.00		0.10		0.09		1.64		8.79		0.87		0.02		0.08		43.52		2.14		1.92		0.67		0.03		3475.00		0.34		0.36		0.45		35.84		12.34		0.60		-0.00		24489708.00		2.85		6.48		0.81		1252.56		1396.93		4.16		0.00		4.16				0		0		0		0		0%				52.829

		R US Equity		1		1.27		36.49		14.67		5770.45		987.29		3368.72		30340.00		2.30		10.25		7.21		0.70		-0.04		0.83		0.08		374.59		2.04		0.08		0.06		967.59		5.27		0.20		0.17		0.08		6.12		0.86		2393.39		0.67		0.60		2.42		2.47		0.22		4.99		-21.30		1.11		0.11		11.80		0.16		16.56		44.85		56.22		-22.96		-25.98		-10.86		-23.34		-19.38		-21.67		801400.00		12833714.00		0.79		8.20		56.06		0.60		0.04		4		Trucking&Leasing		Trucking&Leasing		#N/A N Ap		USD		4		3.42		0.86		4.79		0.02		0.06		4.60		0.06		0.33		0.25		2.42		0.26		0.10		0.37		0.20		-33.13		3.41		1.11		1.94		2.85		0.90		1.51		0.32		0.51		0.61		-		0.35		0.29		419.68		0.10		0.02		0.80		2.28		0.19		0.08		0.12		7.49		4.09		5.84		0.62		0.01		1204.90		0.71		0.41		1.65		76.59		5.20		1.22		-0.05		10531288.00		3.62		4.71		1.36		1252.56		1396.93		5.44		0.00		5.44				0		0		0		0		0%				44.85

		SWY US Equity		1		7.39		27.09		12.37		14900.30		24454.42		26826.33		193000.00		2.62		16.33		18.76		1.15		-0.04		0.85		0.03		1997.90		5.52		0.07		0.13		2693.50		7.44		0.09		0.18		0.07		1.95		1.94		6956.30		0.63		0.61		0.28		2.58		2.26		3.67		0.31		0.45		0.21		29.72		0.29		49.13		41.58		44.74		-3.87		6.70		10.90		7.05		-0.81		5.19		1316300.00		64894272.00		0.55		22.85		0.00		0.00		0.00		4		Food		Food-Retail		#N/A N Ap		USD		4		8.06		2.20		3.65		0.01		0.05		2.99		0.14		0.37		0.24		0.28		0.56		0.18		0.04		0.09		13.53		1.10		13.05		33.40		24.30		2.44		1.56		0.43		0.58		2.54		-		0.24		0.27		970.90		0.18		0.06		5.23		14.25		0.77		0.03		0.07		17.87		9.46		0.61		0.74		0.00		4085.80		0.26		0.47		0.39		21.72		9.42		0.17		-0.02		102205816.00		0.00		5.62		0.17		1252.56		1396.93		4.29		0.00		4.29				0		0		0		0		0%				41.583

		SBC US Equity		1		8.31		32.97		19.26		83215.00		172020.30		175066.70		204530.00		2.60		13.18		19.52		1.48		-0.09		0.62		0.03		11598.00		8.11		0.23		0.14		20151.00		14.09		0.41		0.24		0.23		2.39		0.59		20849.00		0.43		0.39		0.12		1.03		3.12		3.20		1.84		1.21		0.80		6.07		0.56		50.75		35.59		40.63		12.91		25.33		25.06		26.53		16.86		19.30		6666300.00		340880096.00		0.94		22.76		50.39		0.98		0.02		1		Telecommunications		Telephone-Integrated		#N/A N Ap		USD		4		2.56		0.63		3.00		0.01		0.33		4.89		0.30		0.57		0.23		0.12		0.60		0.24		0.05		0.41		57.51		1.02		18.70						8.65		0.65		0.21		0.36		7.94		-		0.29		0.42		8159.00		0.24		0.22		6.06		9.23		3.36		0.10		0.13		7.10		4.15		0.48		0.58		0.07		26726.00		0.12		0.25		0.13		16.37		10.20		0.16		-0.15		271091776.00		1.98		5.06		0.15		1252.56		1396.93		3.89		0.00		3.89				2		0		0		0		2%				35.591

		SU FP Equity		1		5.21		12.34		9.86		8638.79		9965.03		10937.60		67510.00		4.02		13.06		15.95		1.22		0.14		1.40		0.18		788.34		7.85		0.11		0.09		1113.76		11.09		0.16		0.13		0.11		2.72		0.82		1874.68		0.34		0.26		0.19		1.68		1.98		2.37		1.62		0.63		0.33		17.42		0.42		64.11		38.77		51.59		-0.55		-0.41		8.69		10.87		-3.47		-1.92		979889.00		62042216.99		0.80		23.53		56.19		1.70		0.03		4		Hand/Machine Tools		Machinery-Electrical		#N/A N Ap		EUR		2		2.32		0.91		2.40		0.17		0.09		3.95		0.12		0.66		0.35		0.19		0.26		0.14		0.04		0.16		11.07		1.10		-0.36		22.20		3.26		3.79		0.36		0.15		0.23		5.26		-		0.11		0.13		405.72		0.14		0.10		2.71		15.51		1.36		0.03		0.15		9.87		1.66		0.87		0.63		0.03		3550.71		0.17		0.22		0.19		32.40		10.46		0.36		0.17		28064290.94		2.47		5.07		0.16		1252.56		1396.93		3.69		0.00		3.69				0		0		0		0		0%				38.772

		SSE LN Equity		1		10.23		25.48		17.05		6086.42		7099.50		7987.80		9343.00		72.27		3.30		11.48		3.48		-0.16		0.44		0.01		774.04		8.02		0.18		0.13		1020.03		10.57		0.23		0.17		0.18		0.69		0.73		1698.31		0.41		0.33		0.24		1.66		1.93		2.49		0.56		0.88		0.61		7.38		0.46		829.38		29.36		28.06		6.60		2.41		2.07		6.61		3.34		3.15		2746770.00				0.37		12.05		57.17		0.40		0.00		4		Electric		Electric-Integrated		#N/A N Ap		GBp		2		2.56		0.76		2.53		0.02		0.23		1.21		0.28		0.59		0.28		0.24		0.45		0.19		0.00		0.23		-0.02		1.13								3.33		0.48		0.19		0.28		3.75		-		0.25		0.35		598.02		0.19		0.17		2.95		6.96		1.61		0.06		0.28		8.50		5.75		0.86		0.68		0.08		2410.20		0.21		0.28		0.27		4.29		8.60		0.34		-0.22		2454155748.00		5.34		4.72		0.10		1252.56		1396.93		3.81		0.00		3.81				4		0		0		0		3%				29.356

		SPW LN Equity		1		8.90		22.68		14.19		21651.84		14108.83		21038.48		21114.00		55.15		-0.20		13.84				-0.06		0.70		0.00		1348.16		3.70		0.23		0.06		1997.18		5.48		0.34		0.09		0.23		0.98		0.28		7282.33		0.43		0.39		0.52		3.65		1.18		2.55		-0.22		0.33		0.14		4.37		0.19		763.46		22.19		18.48		-0.19		-5.63		-5.21		-4.20		-0.59		-3.74		3303779.00				0.43		7.77		36.23		0.36		0.00		4		Electric		Electric-Integrated		#N/A N Ap		GBp		2		1.44		0.39		2.24		0.02		0.17		0.55		0.09		0.57		0.19		0.52		0.33		0.08		0.00		0.34		38.94		1.49		19.12		40.24		51.96		5.23		0.68		0.29		0.37		1.87		-		0.14		0.33		1365.11		0.08		0.28		0.18		10.38		2.37		0.15		0.11		26.92		2.05		1.53		0.78		0.08		9219.38		0.35		0.34		0.54		6.49		11.33		0.68		-0.21		3540264971.10		6.60		4.67		0.03		1252.56		1396.93		3.69		0.00		3.69				2		0		0		0		2%				22.185

		SEG US Equity		1		4.35		8.37		7.63		7167.00		18096.58		11297.86		60000.00				20.00						0.28		2.37		0.59		101.00		1.94		0.02		0.01		794.00		15.27		0.12		0.11		0.02		1.41		0.90		704.00		0.15		0.15		0.04		0.89		5.45		1.92		-2.31		1.29		0.10		20.80		0.14		78.94		80.73		91.74		12.41		39.63		55.61		72.47		21.07		29.17		3743800.00		290029888.00		1.39		148.94		0.00		0.00		0.00		4		Computers		Computers-Memory Devices		#N/A N Ap		USD		4		4.36		0.91		1.86		0.61		0.01		0.32		0.02		0.85		0.21		0.04		0.07		0.02		0.02		0.12		-26.83		0.62		-2.33		26.80		7.90		4.64		0.18		0.10		0.15		17.91		-		0.08		0.21		310.00		0.02		0.09		4.70		250.62		2.78		0.05		0.26		-5.20		1.84		0.40		0.63		0.00		3847.00		0.06		0.10		0.06		14.48		15.66		0.21		0.31		117572568.00		0.00		7.81		0.56		1252.56		1396.93		4.48		0.00		4.48				3		0		0		0		3%				80.734

		S US Equity		1		3.86		22.52		8.39		36954.00		10278.78		29323.63		280000.00		5.02		10.06		5.97		0.59		0.40		2.09		0.05		3722.00		2.94		0.09		0.10		4630.00		3.65		0.11		0.13		0.09		3.83		1.11		18038.00		0.69		0.61		1.75		3.90		0.36		5.78		7.03		0.26		0.20		28.27		0.21		29.98		45.59		57.46		-15.44		-7.37		-1.11		-20.29		-11.00		-13.77		3146500.00		92515656.00		0.89		6.59		24.64		0.92		0.03		2		Retail		Retail-Major Dept Store		#N/A N Ap		USD		4		3.00		1.10		4.51		0.03		0.09		10.78		0.13		0.31		0.37		1.75		0.27		0.14		0.13		0.11		-0.71		2.85		4.46		-2.89		-0.19		2.20		1.88		0.35		0.49		0.62		-		0.18		0.11		1453.00		0.14		0.06		1.59		3.06		0.25		0.03		0.08		-1.21		1.43		3.60		0.71		0.01		6839.00		0.62		0.49		1.61		83.90		6.92		0.80		0.36		52579648.00		3.07		5.46		1.28		1252.56		1396.93		4.87		0.00		4.87				0		0		0		0		0%				45.589

		SRE US Equity		1		3.73		13.36		8.87		11270.00		4184.91		6794.41		11248.00		2.07		6.64		9.89		1.49		-0.03		0.91		0.15		738.00		3.22		0.14		0.07		1617.00		7.06		0.30		0.14		0.14		1.66		0.48		3239.00		0.50		0.48		0.77		2.00		0.54		3.68		2.57		0.42		0.37		13.23		0.23		20.50		27.34		28.67		6.62		10.27		19.84		14.18		2.00		5.80		231200.00		4711487.00		0.35		10.62		93.40		1.56		0.08		4		Gas		Gas-Distribution		#N/A N Ap		USD		4		1.61		0.49		3.53		0.06		0.22		5.87		0.15		0.50		0.30		0.77		0.22		0.11		0.08		0.30		0.90		1.62								3.34		0.97		0.26		0.45		1.10		-		0.13		0.12		405.00		0.11		0.11		1.73		3.60		0.75		0.00		0.09		7.61		1.76		2.69		0.57		0.07		2986.00		0.48		0.29		0.91		39.58		5.17		0.76		-0.05		9821306.00		5.56		3.45		1.13		1252.56		1396.93		4.17		0.00		4.17				3		0		0		0		3%				27.336

		SIE GR Equity		1		2.72		10.46		8.95		51870.70		70901.76		43728.98		443000.00		4.67		20.32		25.71		1.27		0.10		1.23		0.08		984.17		1.50		0.02		0.02		3882.77		5.92		0.07		0.07		0.02		2.29		1.12		6125.40		0.30		0.19		0.09		1.58				3.85		2.69		1.21		0.79		42.51		0.16		120.03		41.99		53.42		-3.11		-19.24		-9.30		1.46		-10.09		-10.14		11877906.00		60564539.95		1.17		52.47		36.86		0.85		0.01		4		Miscellaneous Manufactur		Diversified Manufact Op		#N/A N Ap		EUR		2		2.65		1.15		3.58		0.06		0.08		8.16		0.13		0.70		0.42		0.09		0.05		0.05		0.02		0.07		6.49		0.62		9.66		29.98		8.93		1.46		0.25		0.07		0.17		6.34		-		0.09		0.06		1360.68		0.05		0.04		5.22		14.81		1.23		0.01		0.15		13.97		2.16		0.73		0.40		0.01		13689.09		0.14		0.12		0.16		63.25		14.37		0.20		0.09		41929381.24		1.00		4.34		0.10		1252.56		1396.93		3.52		0.00		3.52				1		0		0		0		1%				41.994

		SBGI US Equity		1		-1.13		17.58				3619.51		811.50		3202.36		3700.00		-0.16		16.33						0.05		1.46		0.04		165.70		0.93		0.23		0.05		415.41		2.33		0.57		0.11		0.23		1.63		0.20		1792.34		0.60		0.59		2.21		4.31		0.33		4.17		1.03		0.21		0.07		4.37		0.09		9.00		65.38		72.26		-15.43		-18.23		-9.71		16.44		-16.16		-10.41		1398400.00		12608687.00		0.99						0.00		0.00		1		Media		Television		#N/A N Ap		USD		4		1.89		0.20		3.07		0.01		0.18		2.97		0.05		0.40		0.11		2.21		0.43		0.06		0.18		0.57		-11.90		3.95		41.49		57.06		55.55		3.42		1.76		0.47		0.58		0.66		-		0.14		0.43		167.78		0.06		-0.02		0.95		23.10		1.25		0.21		0.03		17.49		1.30		4.46		0.82		0.00		974.88		0.56		0.50		1.52		55.77		8.43		1.45		0.24		3813508.00		0.00		8.88		6.96		1252.56		1396.93		5.89		0.00		5.89				5		0		0		0		4%				65.378

		GLE FP Equity		1		0.52		21.43		1.47		342917.33		21051.20		89200.55		64600.00		5.17		20.62		9.63		0.47																								0.09		4.87		0.06		119469.12		0.91		0.60		5.68				0.07		36.46								10.72		0.02		49.77		36.25		39.40		-2.44		-1.80		1.50		9.20		-6.83		-5.99		1017326.00		50691414.62		0.97		11.94		32.67		1.96		0.04		3		Banks		Money Center Banks		#N/A N Ap		EUR		2				0.06		29.46		0.16								0.09				5.68						0.10				10.24		4.24		7.42		9.81		12.44		4.21		1.76		0.05		0.13		0.17		-		0.17				2006.69		0.01		0.13		2.07				0.97		0.07		0.02		-7.43				16.29		0.38		0.03		10041.02		1.34		0.35		5.88		783.16				0.55				54596575.01		3.68		5.28		0.15		1252.56		1396.93		3.00		0.00		3.00				28		0		0		0		24%				36.248

		SLR US Equity		1		8.11		14.79		12.02		4834.70		28759.88		18261.58		37936.00		1.52		30.50		31.52		1.03		0.60		3.59		1.19		438.90		12.02		0.03		0.09		622.10		17.04		0.04		0.13		0.03		0.83		2.92		944.00		0.25		0.25		0.03		1.52		14.09		1.82		-0.79		1.01		0.04		28.43		0.46		47.81		56.50		62.60		9.30		13.17		12.58		8.21		11.00		20.48		3434700.00		164686912.00		1.63		55.92		0.00		0.00		0.00		4		Electronics		Electronic Compo-Misc		#N/A N Ap		USD		4		12.70		2.32		1.73		0.83		0.00		0.06		0.02		0.75		0.23		0.03		0.39		0.12		0.02		0.04		2.53		0.63		41.93		73.01		44.54		1.65		0.33		0.19		0.25		21.20		-		0.18		0.45		497.20		0.12		0.03		8.06				2.06		0.02		0.18		58.68		3.54		0.17		0.77		0.00		2793.10		0.05		0.20		0.05		3.39		30.99		0.10		0.20		136190096.00		0.00		6.35		0.76		1252.56		1396.93		5.06		0.00		5.06				1		0		0		0		1%				56.495

		SOL BB Equity		1		5.41		13.24		10.83		7095.52		4686.76		6849.88		32834.00		5.06		5.00		10.99		2.20		0.09		1.31		0.08		514.54		7.53		0.08		0.07		964.12		14.11		0.15		0.14		0.08		4.29		0.94		974.24		0.24		0.14		0.21		1.01		1.17		2.45		-1.43		1.65		0.67		18.39		0.53		55.59		21.63		28.55		0.61		-9.68		-9.07		-21.04		-4.90		-7.76		98243.00		5510251.47		0.78		12.97		43.34		1.86		0.03		4		Chemicals		Chemicals-Diversified		#N/A N Ap		EUR		2		3.13		0.99		2.29		0.04		0.10		7.76		0.16		0.76		0.30		0.21		0.24		0.13		0.08		0.15		4.78		1.46		3.90		12.47		5.13		2.20		0.18		0.07		0.13		5.98		-		0.12		0.17		361.02		0.13		0.08		1.63		7.15		0.71		0.03		0.26		5.61		2.40		1.51		0.57		0.02		2882.24		0.14		0.14		0.17		47.44		8.52		0.66		0.10		3387752.42		3.34		3.25		0.11		1252.56		1396.93		3.69		0.00		3.69				0		0		0		0		0%				21.628

		SRA1V FH Equity		1		11.52		22.95		14.62		3044.19		13772.68		31694.93		9512.00		0.55		25.00		33.94		1.36		0.00		1.00		0.07		326.43		9.68		0.21		0.11		563.46		16.70		0.36		0.19		0.21		0.43		0.51		1093.18		0.42		0.38		0.08		1.94		9.10		1.99		0.12		0.67		0.34		5.00		0.30		18.52		73.34		88.98		-2.35		-38.23		-42.86		-50.36		-14.39		-34.81		4619177.00		87171676.20		1.09		17.00		23.41		0.10		0.01		1		Telecommunications		Telecom Services		#N/A N Ap		EUR		2		3.33		0.58		1.99		0.06		0.24		0.50		0.25		0.58		0.15		0.08		0.70		0.12		0.02		0.36		4.90		2.30		16.45				29.19		6.81		0.62		0.31		0.36		37.91		-		0.20		0.67		312.10		0.12		0.27		6.73		32.69		8.38		0.15		0.27		13.95		3.33		0.22		0.86		0.05		1519.14		0.03		0.36		0.03		2.04		75.51		0.11		0.00		75516058.24		0.55		6.60		0.04		1252.56		1396.93		4.03		0.00		4.03				1		0		0		0		1%				73.336

		FON US Equity		1		8.51		15.97		11.42		21803.00		22780.28		45205.19		77600.00		2.11		10.97		12.22		1.11		-0.00		1.00		0.02		2930.00		16.10		0.17		0.13		5059.00		27.80		0.30		0.23		0.17		1.81		0.78		5433.00		0.34		0.30		0.24		1.07				2.09		0.21		1.40		0.68		10.86		0.54		25.75		59.51		58.56		2.01		-40.38		-37.19		-55.35		-11.61		-40.39		11543000.00		287257760.00		0.88		13.34		24.64		0.50		0.02		1		Telecommunications		Telephone-Integrated		#N/A N Ap		USD		4		3.96		0.83		2.07		0.04		0.22		4.65		0.33		0.66		0.20		0.24		0.68		0.18		0.07		0.30		19.57		1.98		6.09		28.66		7.86		6.24		0.43		0.21		0.28		9.79		-		0.15		0.36		1567.00		0.18		0.16		1.72		5.67		1.16		0.07		0.48		7.94		3.97		0.96		0.73		0.03		10514.00		0.12		0.25		0.10		14.14		11.99		0.46		-0.00		153778912.00		1.94		6.37		0.41		1252.56		1396.93		4.06		0.00		4.06				1		0		0		0		1%				59.512

		SGY US Equity		1		6.56		14.28		10.37		441.74		1146.44		1159.26		129.00		4.41		15.00		14.07		0.94		0.05		1.41		0.25		49.94		3.89		0.34		0.11		115.75		9.01		0.78		0.26		0.34		1.61		0.33		100.00		0.27		0.27		0.09		0.86		6.51		2.18		-1.02		1.97		0.79		5.58		0.50		62.06		50.03		48.17		17.75		25.97		34.20		35.96		6.73		8.26		63700.00		3924438.00		0.54		23.33		0.00		0.00		0.00		4		Oil&Gas Producers		Oil Comp-Explor&Prodtn		#N/A N Ap		USD		4		2.64		0.37		1.66		0.28		0.53		4.27		0.45		0.73		0.13		0.09		0.89		0.14		0.03		0.78		25.24		1.01		36.49		25.63		32.07		8.17		0.38		0.23		0.27		6.53		-		0.10		0.47		26.49		0.14		0.26		3.83		9.01		6.12		0.18		0.03		28.16		1.87		0.39		0.83		0.00		265.59		0.09		0.23		0.15		9.54		6.26		0.23		0.15		5931837.00		0.00		6.34		0.21		1252.56		1396.93		5.62		0.00		5.62				0		0		0		0		0%				50.033

		SZE FP Equity		6		1.95		14.64		6.00		65817.78		30847.52		48526.12		222000.00		7.60		11.54		20.35		1.76		-0.02		0.95		0.18		2351.67		2.53		0.09		0.04		4305.59		4.63		0.16		0.07		0.09		8.13		0.41		22035.35		0.60		0.51		0.71		5.12		0.61		7.51		3.11		0.30		0.17		21.66		0.11		154.71		27.53		28.50		4.17		5.45		7.10		2.41		2.88		0.53		416038.00		64364034.00		0.58		19.03		58.09		3.87		0.03		4		Water		Water		#N/A N Ap		EUR		2		1.20		0.42		4.42		0.11		0.14		18.39		0.07		0.40		0.34		0.71		0.10		0.06		0.05		0.16		10.45		1.57		15.60		39.16		26.64		2.39		1.64		0.23		0.42		1.21		-		0.08		0.06		1249.15		0.06		0.11		3.22		6.48		1.11		0.02		-0.08		0.32		1.27		2.13		0.56		0.03		9378.99		0.45		0.33		0.83		255.38		14.30		0.48		-0.04		84561684.40		2.34		3.32				1293.27		1428.32		3.69		0.00		3.69				1		0		0		0		1%				27.527

		TLM CN Equity		1		2.66		6.05		4.64		5175.89		4687.37		6127.52				3.64		19.00		9.29		0.49		-0.04		0.69		0.05		250.43		3.16		0.20		0.05		744.67		9.41		0.58		0.14		0.20		0.87		0.25		1452.93		0.38		0.37		0.31		1.95		1.79		2.46		-1.77		1.18		0.53		10.91		0.17		33.79		31.34		35.29		-1.93		14.03		15.76		4.99		-2.32		1.54		663467.00		22402575.14		0.46		12.48		0.00		0.00		0.00		4		Oil&Gas Producers		Oil Comp-Explor&Prodtn		#N/A N Ap		CAD		4		1.82		0.29		2.16		0.01		0.60		5.54		0.28		0.62		0.14		0.31		0.36		0.07		0.03		0.58				1.31		26.74		18.74		19.13		9.78		0.68		0.28		0.37		2.33		-		0.05		0.17		117.04		0.07		0.19		2.41		3.50		2.35		0.08		0.03		46.09		2.64		1.10		0.74		0.00		2113.33		0.24		0.28		0.43		20.02		7.69		0.51		-0.17		22772408.31		0.00		6.48		0.59		1252.56		1396.93		4.59		0.00		4.59				2		0		0		0		2%				31.336

		TGT US Equity		1		7.22		20.65		13.23		17143.00		22692.59		33076.77		281000.00		1.60		15.22		15.75		1.04		0.04		1.11		0.04		2329.00		5.93		0.07		0.14		3183.00		8.10		0.09		0.19		0.07		1.28		1.97		5019.00		0.46		0.44		0.22		1.58		2.01		3.01		0.38		0.82		0.45		29.46		0.46		25.13		52.57		50.76		-6.38		-15.57		-11.07		-25.48		-3.41		-13.53		3659800.00		93246528.00		0.90		18.47		15.13		0.20		0.01		2		Retail		Retail-Major Dept Store		#N/A N Ap		USD		4		5.76		2.05		2.92		0.02		0.07		2.49		0.20		0.54		0.34		0.22		0.40		0.21		0.05		0.09		9.77		1.46		9.60		27.48		7.94		2.23		0.77		0.26		0.42		5.76		-		0.20		0.20		1144.00		0.21		0.06		3.80		5.30		0.65		0.03		0.29		9.91		5.20		0.76		0.63		0.01		5862.00		0.15		0.29		0.17		12.49		10.87		0.26		0.02		121099672.00		0.82		4.91		0.52		1252.56		1396.93		4.09		0.00		4.09				0		0		0		0		0%				52.571

		TEL NZ Equity		1		11.73		70.70		17.24		3201.18		4118.96		7113.44		5717.00		0.17		21.94		14.00		0.64		-0.16		0.56		0.03		567.16		6.49		0.33		0.18		801.00		9.16		0.46		0.25		0.33		0.18		0.54		2112.19		0.81		0.76		0.51		2.64		1.52		6.03		0.16		0.42		0.29		5.53		0.27		2.35		37.58		45.88		0.68		-20.94		-15.04		-31.07		-5.36		-16.52		3317552.00		7723585.61		1.26		13.09		115.71		0.18		0.08		1		Telecommunications		Telecom Services		#N/A N Ap		NZD		2		1.47		0.65		6.55		0.10		0.36		0.35		0.23		0.19		0.37		0.51		0.48		0.22		0.08		0.46		-23.56		1.73		9.98		7.49		11.85		9.12		3.37		0.48		0.59		2.48		-		0.64		0.27		314.06		0.22		0.27		9.09		6.64		2.37		-0.03		0.03		26.12		2.62		0.78		0.81		0.21		453.24		0.30		0.66		0.40		1.55		8.89		0.12		-0.30		16146100.01		11.74		2.32		0.13		1252.56		1396.93		3.74		0.00		3.74				0		0		0		0		0%				37.58

		TEF SM Equity		1		3.18		12.89		7.81		54078.73		76927.52		94146.41		127193.00		0.62		17.55		29.26		1.67		-0.06		0.71		0.01		3865.17		3.07		0.20		0.07		9181.87		7.30		0.47		0.17		0.20		0.47		0.36		18328.53		0.46		0.39		0.24		2.00		2.34		4.06		0.48				0.38		12.72		0.21		18.09		44.64		45.49		-1.39		-5.40		-8.83		-4.36		-0.15		-0.64		35138225.00		644874644.40		1.37		38.78								1		Telecommunications		Telephone-Integrated		#N/A N Ap		EUR		2		1.71		0.40		2.55		0.04		0.36		1.63		0.21		0.54		0.21		0.24		0.34		0.10		0.03		0.47		22.70		1.22		19.33		36.96		17.52		0.77		1.10		0.25		0.34		3.72		-		0.07		0.13		1522.35		0.10		0.11		4.81		8.51		3.05		0.08		0.14		31.44		2.41		0.70		0.73		0.00		12267.01		0.19		0.34		0.27		7.73		11.13		0.28		-0.17		523326041.35		0.00		3.25		0.03		1252.56		1396.93		4.08		0.00		4.08				4		0		0		0		3%				44.642

		TGO CN Equity		1		0.11		0.14		0.30		6304.50		5402.01		7329.10		5351.00		0.52		21.50		27.29		1.27		0.04		1.29		0.13		133.70		1.80		0.05		0.02		357.57		4.81		0.13		0.06		0.05		0.01		0.45		1488.98		0.28		0.27		0.28		4.16		2.27		1.55		-1.75		0.70		0.12		428.80		0.09		21.28		31.97		27.69		6.63		4.77		6.55		-24.84		6.80		5.06		114388.00		2416452.40		0.73				1101.69		0.23		0.01		1		Telecommunications		Telecom Services		#N/A N Ap		CAD		4		3.31		0.46		1.62		0.05		0.07		0.73		0.08		0.72		0.14		0.28		0.16		0.02		0.00		0.13		28.69		1.36		46.01		40.53		37.55		1.34		0.38		0.23		0.27		3.71		-		0.00		0.01		6.59		0.02		0.02		1.52		112.91		2.08		-0.02		0.01		63.35		2.56		1.17		0.85		0.02		3808.53		0.20		0.24		0.27		9.51		19.84		0.72		0.09		10920839.40		0.00		6.86		1.63		1252.56		1396.93		4.86		0.00		4.86				1		0		0		0		1%				31.966

		TPS PW Equity		6		3.38		8.65		8.82		5798.86		7607.36		9208.53		73370.00		0.28		20.51		19.53		0.95		0.00		1.01		0.17		629.87		3.54		0.22		0.11		1151.28		6.47		0.40		0.20		0.22		0.13		0.50		921.13		0.29		0.29		0.12		0.80		2.16		2.55		-0.18		2.70		1.05		15.30		0.68		5.43		48.53		60.36		6.44		-20.51		-5.25		-9.84		0.32		-13.00		810873.00		2763089.40		1.10		40.66		6.52						1		Telecommunications		Telephone-Integrated		#N/A N Ap		PLN		1		2.84		0.52		2.55		0.05		0.34		0.69		0.27		0.71		0.18		0.12		0.62		0.20		0.02		0.40		0.29		1.21								3.81		0.42		0.16		0.29		9.12		-		0.08		0.19		188.51		0.20		0.09		3.44		7.87		2.64		0.06		0.22		20.88		2.82		0.76		0.55		0.00		2213.96		0.10		0.16		0.11		2.52		9.38		0.30		0.00		1386327.13		0.20		4.38				1293.27		1428.32		5.52		0.00		5.52				6		0		0		0		5%				48.53

		1004Z NO Equity		1		4.58		10.24		7.45		5080.07						23470.00										0.00		1.01		0.20		372.44		4.34		0.11		0.07		906.30		10.55		0.26		0.18		0.11		256.26		0.68		1593.96		0.41		0.41				1.76				2.23		67.75		1.18		0.48		16.06		0.23																				0.00								24.57						1		Telecommunications		Telecom Services		#N/A N Ap		NOK		2		3.17		0.74		2.21		0.09		0.22		919.13		0.28		0.59		0.21				0.34		0.10				0.26		9.41				12.12		10.46		13.00		4.05		0.73		0.31		0.41		0.00		-		0.09		0.20		215.26		0.10		0.10								0.05		0.14		14.04		3.14				0.77		0.02		2171.93				0.31				3306.93		1.74				0.00										1252.56		1396.93		3.81		0.00		3.81				35		1		0		0		31%				0

		TWT LN Equity		1		-13.12		-65.76				6260.12		4597.45		15489.65		6899.00		-22.31								-0.06		0.47		0.13		-127.63		-0.24		-0.11		-0.02		456.05		0.87		0.40		0.07		-0.11		-0.35		0.18		4670.32		0.81		0.80		1.02		10.24		0.89		5.01		-0.26		0.17		0.02		-1.50		-0.03		159.36		71.49		62.76		-19.71		-50.67		-52.43		-71.95		-26.59		-47.68		23589229.00				1.72						0.00		0.00		1		Media		Cable TV		#N/A N Ap		GBp		2		1.57		0.20		5.73		0.02		0.09		0.03		0.02		0.19		0.12		1.02		-0.17		-0.02		-0.00		0.40		38.17		3.37								0.00		4.05		0.71		0.77		2.34		-		-0.70		-1.05		-767.81		-0.02		-0.67		3.33		35.33		3.17		-0.67		-0.17		46.98		3.36		1.36		0.92		0.00		1092.17		0.30		0.75		0.43		1.79		33.99		0.24		-0.34		4657573397.40		0.00		8.35		1.72		1252.56		1396.93		6.40		0.00		6.40				10		0		0		0		9%				71.491

		TLIA SS Equity		1		5.87		13.57		10.35		7613.88		16704.65				30643.00		0.09				59.96				-0.01		0.97		0.07		480.86		6.18		0.09		0.06		1242.31		15.96		0.24		0.16		0.09		0.15		0.68		1595.95		0.33		0.22		0.10		1.28		3.86		2.31						0.78		12.35		0.30		5.57		39.83		58.30		-0.81		-28.49		-24.20				-3.12				7850471.00		42732593.85				37.81		34.82		0.05		0.01		1		Telecommunications		Telecom Services		#N/A N Ap		SEK		2		2.19		0.72		2.31		0.04		0.24		0.41		0.29		0.67		0.31		0.10		0.20		0.10		0.03		0.24		-2.16				6.56		4.12		6.98		3.37		0.28		0.12		0.19		0.00		-		0.13		0.18		419.64		0.10		0.11		4.85		12.81		3.06		0.05				5.15		2.25		0.46		0.64		0.03		3269.32				0.21				1.44		2.00		0.20		-0.01		33530071.26		0.00						1252.56		1396.93		3.89		0.00		3.89				13		1		0		0		12%				39.833

		TLS AU Equity		1		12.67		33.66		21.11		16022.03		20446.05		50862.66		50761.00		0.19		8.13		16.80		2.07		-0.15		0.52		0.08		3087.27		9.28		0.31		0.19		4484.63		13.48		0.46		0.28		0.31		0.15		0.61		5186.47		0.46		0.36		0.25		1.16		2.07		2.66		0.11		1.11		0.67		5.06		0.60		3.18		27.07		31.36		7.36		-10.94		-11.33		-23.49		-1.03		-6.31		14887930.00		47929331.49		0.85		19.20		62.99		0.10		0.03		1		Telecommunications		Telecom Services		#N/A N Ap		AUD		2		1.98		0.64		2.61		0.04		0.35		0.54		0.35		0.54		0.31		0.25		0.62		0.27		0.05		0.46		-3.93		2.49								9.01		0.56		0.21		0.30		8.88		-		0.32		0.39		1941.82		0.27		0.29		6.69		11.85		4.17		0.07		0.17		5.91		3.79		0.78		0.71		0.12		6123.32		0.10		0.32		0.11		1.54		11.67		0.30		-0.24		50946049.93		4.20		3.30		0.11		1252.56		1396.93		3.91		0.00		3.91				3		0		0		0		3%				27.068

		TX US Equity		1		4.09		9.90		7.55		28972.00		32833.84		37152.06		18443.00		3.99		9.11		14.93		1.64		0.01		1.05		0.07		1650.00		3.27		0.05		0.06		3193.00		6.34		0.09		0.11		0.05		2.14		1.21		7647.00		0.37		0.34		0.23		2.39		2.04		2.48		0.40		0.82		0.41		29.72		0.22		59.56		32.62		37.31		16.22		20.51		26.70		20.38		10.22		9.98		2654100.00		157735424.00		0.45		15.80		83.97		1.80		0.03		4		Oil&Gas Producers		Oil Comp-Integrated		#N/A N Ap		USD		4		6.17		1.22		2.27		0.03		0.09		5.75		0.20		0.63		0.20		0.23		0.29		0.08		0.04		0.09		-25.11		1.13		1.45		8.87		2.58		1.72		0.56		0.23		0.32		3.86		-		0.09		0.21		1177.00		0.08		0.05		2.65		7.88		0.77		0.01		0.30		13.15		5.87		0.88		0.70		0.03		11742.00		0.21		0.26		0.26		29.42		13.06		0.39		0.01		131303824.00		3.02		4.35		0.10		1252.56		1396.93		3.33		0.00		3.33				0		0		0		0		0%				32.616

		TXN US Equity		1		10.60		17.58		15.60		15028.00		82103.13		109933.90		38197.00		1.59		24.36		29.80		1.22		0.23		2.30		0.25		1696.00		22.61		0.18		0.11		2682.00		35.76		0.28		0.18		0.18		0.88		0.63		1410.00		0.13		0.11		0.02		0.53		14.22		1.66		0.41		2.78		1.44		6.73		1.20		47.50		80.54		110.52		-14.25		-28.13		-20.74		-32.72		-13.03		-24.48		15330900.00		720117760.00		1.37		40.60		9.53		0.09		0.00		4		Semiconductors		Electronic Compo-Semicon		#N/A N Ap		USD		4		3.60		0.71		1.62		0.46		0.21		1.17		0.35		0.87		0.17		0.02		0.65		0.16		0.02		0.28		3.99		1.34		-1.70		60.66		16.55		6.47		0.12		0.07		0.10		55.71		-		0.15		0.54		1406.00		0.16		0.21		6.15		17.45		7.32		0.13		0.51		9.88		1.56		0.18		0.71		0.01		9255.00		0.01		0.09		0.02		3.34		29.58		0.11		0.36		670848256.00		0.18		6.59		0.19		1252.56		1396.93		3.81		0.00		3.81				0		0		0		0		0%				80.539

		TXT US Equity		1		4.14		60.55		22.46		16393.00		6023.85		15581.36		68000.00		5.24		13.45		8.01		0.60		0.36		2.84		0.06		1090.00		19.46		0.09		0.07		1530.00		27.32		0.13		0.09		0.09		14.48		0.71		6318.00		0.56		0.54		1.05		4.13		0.57		4.10		3.88		0.24		0.18		5.20		0.17		42.00		34.20		45.46		-7.52		-27.63		-24.57		-26.66		-15.49		-23.09		1021200.00		42601936.00		0.75		9.35		31.19		1.30		0.03		4		Miscellaneous Manufactur		Diversified Manufact Op		#N/A N Ap		USD		4		3.56		0.77		3.35		0.02		0.10		7.78		0.10		0.44		0.20		1.05		0.33		0.10		0.34		0.13		6.25		2.59		3.64		19.72		-4.76		3.29		1.29		0.34		0.50		1.78		-		0.46		0.68		2226.00		0.10		0.09		1.41		5.41		0.47		0.18		0.20		19.58		1.25		2.72		0.68		0.02		4365.00		0.41		0.39		0.56		80.21		13.41		0.81		0.52		23571708.00		3.10		3.99		1.16		1252.56		1396.93		3.99		0.00		3.99				0		0		0		0		0%				34.195

		TNB US Equity		1		5.76		14.06		10.65		2652.69		836.90		2264.65		21500.00		2.13		13.83		6.77		0.49		0.25		2.27		0.14		179.95		2.65		0.07		0.07		278.00		4.09		0.11		0.10		0.07		2.57		0.95		971.43		0.47		0.46		1.16		3.49		0.54		2.44		-0.92		0.42		0.08		17.00		0.19		14.44		61.37		26.10		-20.35		-30.58		-26.27		-44.83		-19.80		-33.80		195800.00		2833125.00		0.88		10.24		43.91		1.12		0.08		4		Electronics		Electronic Connectors		#N/A N Ap		USD		4		4.91		0.98		2.42		0.05		0.03		1.38		0.05		0.53		0.19		1.16		0.35		0.09		0.18		0.11		11.23		2.71		18.57		12.33		17.03		0.45		0.86		0.35		0.45		1.90		-		0.14		0.29		148.31		0.09		0.06		0.79				0.42		0.03		0.28		13.08		2.17		3.17		0.78		0.03		1094.13		0.43		0.37		0.53		26.89		10.21		1.31		0.26		5317540.50		7.76		5.97		2.72		1252.56		1396.93		4.98		0.00		4.98				1		0		0		0		1%				61.366

		TWX US Equity		1		4.73		23.26		11.08		51239.00		92521.86		112953.40		69700.00		0.81		14.89		86.10		5.78		0.00		1.02		0.13		3582.00		2.36		0.13		0.07		6111.00		4.02		0.22		0.12		0.13		1.50		0.53		18105.00		0.57		0.57		0.20		2.96		2.47		5.08		1.36		0.39		0.22		14.03		0.20		69.91		50.34		72.42		-7.92		-10.20		-10.75		-20.18		-10.13		-9.45		5175200.00		364907776.00		1.32		166.45		15.15		0.18		0.00		1		Media		Multimedia		#N/A N Ap		USD		4		2.83		0.66		3.80		0.03		0.14		3.27		0.10		0.43		0.19		0.20		0.37		0.11		0.02		0.22		3.26		1.22		29.88		34.61		25.11		5.63		1.86		0.35		0.57		4.69		-		0.14		0.20		1948.00		0.11		0.15		8.72		21.36		2.39		0.06		-0.06		87.44		2.77		0.55		0.62		0.01		9711.00		0.16		0.35		0.21		31.23		18.90		0.15		0.01		300836704.00		0.26		5.25		0.21		1252.56		1396.93		4.38		0.00		4.38				0		0		0		0		0%				50.342

		TOS US Equity		1		7.33		21.97		13.46		6212.40		4264.73		6750.95		24600.00		3.35		11.93		8.81		0.74		0.01		1.02		0.02		645.20		5.21		0.04		0.10		953.60		7.70		0.07		0.15		0.04		2.97		2.31		1460.30		0.38		0.38		0.34		1.53		1.20		3.00		2.45		0.71		0.56		32.52		0.44		29.50		38.17		33.85		-3.47		3.92		9.44		-5.52		-4.94		-3.55		575600.00		17022514.00		0.50		11.61		9.06		0.27		0.01		4		Oil&Gas Producers		Oil Refining&Marketing		#N/A N Ap		USD		4		8.94		2.38		2.58		0.02		0.06		5.64		0.21		0.62		0.26		0.34		0.40		0.17		0.10		0.07		-6.46		1.58		17.67		29.08		28.15		2.19		0.69		0.23		0.38		2.68		-		0.18		0.27		441.70		0.17		0.05		1.84		4.27		0.23		0.03		-0.01		19.47		8.73		1.46		0.62		0.00		2108.30		0.22		0.24		0.37		26.31		6.64		0.56		0.00		27695446.00		0.95		4.70		1.10		1252.56		1396.93		4.28		0.00		4.28				0		0		0		0		0%				38.172

		FP FP Equity		1		6.71		18.39		12.02		68308.32		106555.98		91565.89				8.03		20.36		17.96		0.88		0.04		1.12		0.15		4312.82		9.15		0.07		0.06		8365.83		17.74		0.13		0.12		0.07		4.23		0.93		15716.94		0.39		0.25		0.15		1.88		2.48		2.74		0.50		0.94		0.38		21.46		0.27		144.24		29.81		31.66		3.55		10.13		14.86		12.50		0.36		4.34		1936314.00		276760363.25		0.82		34.12		26.20		2.97		0.02		4		Oil&Gas Producers		Oil Comp-Integrated		#N/A N Ap		EUR		2		2.83		1.44		2.72		0.09		0.09		8.01		0.14		0.61		0.33		0.15		0.19		0.11		0.03		0.13				0.86		29.20		50.74		31.55		2.91		0.37		0.13		0.21		4.96		-		0.12		0.13		2948.88		0.11		0.08		4.31		17.01		1.59		0.03		0.00		208.37		2.53		0.64		0.60		0.01		23338.80		0.17		0.23		0.20		58.50		12.41		0.24		0.04		249890080.30		1.92		4.38		0.02		1252.56		1396.93		2.99		0.00		2.99				2		0		0		0		2%				29.81

		7203 JP Equity		1		4.38		6.32		5.87		71352.45		150041.02		176237.31		65290.00		1.14		17.32		35.05		2.02		0.20		2.09		0.41		4514.48		45.48		0.07		0.06		7056.79		71.10		0.10		0.10		0.07		0.80		0.95		4718.27		0.09		0.09		0.03		0.67				1.44								22.50		0.96		40.01		25.76		20.01		7.65		-3.11		2.68		-11.92		-0.86		-6.96		2521600.00		101003578.97		1.04		49.77		27.36		0.22		0.01		2		Auto Manufacturers		Auto-Cars/Light Trucks		#N/A N Ap		JPY		3		5.16		0.99		1.41		0.63								0.91		0.18		0.03		0.34		0.08		0.02		0.10		-3.86		1.17		3.75		26.83		4.19		2.87		0.09		0.07		0.09		39.16		-		0.06		0.23		3021.64		0.08		0.07		2.97				2.21		0.03		0.60		-1.56		2.47		0.48		0.77		0.01		50455.24		0.03		0.07		0.03		5.57		25.40		0.34		0.21		129822152.89		0.55		4.45		0.05		1252.56		1396.93		2.83		0.00		2.83				8		0		0		0		7%				25.755

		TA CN Equity		1		1.80		10.10		4.99		3926.98		2180.93		3958.13		2679.00		0.78		4.50		16.51		3.67		-0.06		0.64		0.08		208.73		3.35		0.31		0.05		424.20		6.80		0.62		0.11		0.31		0.73		0.17		1583.61		0.46		0.42		0.73		3.73		1.13		3.07		-1.02		0.50		0.18		5.37		0.13		12.94		23.43		23.15		7.12		25.31		23.64		12.12		10.86		19.23		198231.00		2546399.44		0.31		27.93		174.74		0.66		0.05		4		Electric		Electric-Integrated		#N/A N Ap		CAD		4		1.08		0.18		2.14		0.02		0.41		1.66		0.13		0.54		0.16		0.73		0.33		0.06		0.06		0.62				1.81		-4.66		3.59		5.95		10.25		1.07		0.33		0.38		1.00		-		0.07		0.20		126.84		0.06		0.23		1.72		6.75		2.29		0.02				-5.55		1.68		1.80		0.87		0.16		1215.15		0.40		0.40		1.00		12.43		9.19		0.84		-0.33		3857352.05		5.12		3.86		0.38		1252.56		1396.93		3.65		0.00		3.65				2		0		0		0		2%				23.425

		TRP CN Equity		1		2.18		-0.47		4.15		16592.08		4162.39		13829.16				0.81		6.60		10.76		1.63		-0.04		0.73		0.11		1249.17		1.64		0.16		0.08		1715.87		2.26		0.22		0.10		0.16		-0.10		0.48		8752.81		0.65		0.64		2.10		5.10		0.44		4.92		-0.70		0.22		0.10		425.61		0.14		8.77		24.25		17.37		-0.36		20.71		21.25		2.93		-1.05		9.86		980360.00		8669853.04		0.33		14.20		105.40		0.74		0.08		4		Pipelines		Pipelines		#N/A N Ap		CAD		4		3.27		0.47		3.59		0.02		0.11		1.84		0.07		0.35		0.15		2.10		0.52		0.09		-0.01		0.22				3.32		17.96		18.47		20.35		1.55		2.51		0.49		0.61		0.45		-		0.00		0.01		18.54		0.09		0.06		1.26		3.49		0.41		-0.05		0.01		8.56		4.45		3.99		0.81		0.04		3275.52		0.63		0.53		2.23		25.21		8.80		1.11		-0.08		12459108.96		6.64		4.28		0.82		1252.56		1396.93		4.01		0.00		4.01				2		0		0		0		2%				24.248

		RIG US Equity		1		1.53		2.60				6140.17		12819.38		12552.26		7300.00		2.07		19.44		29.45		1.52		0.00		1.06		0.31		48.84		4.76		0.08		0.01		180.78		17.64		0.28		0.03		0.08		0.53		0.11		1266.16		0.24		0.23		0.10		7.00		5.75		1.70		-2.71		0.55		0.19		11.16		0.04		60.88		49.46		43.08		4.54		23.53		29.01		34.08		-0.70		9.24		1990400.00		119720224.00		0.68		103.18		0.00		0.00		0.00		4		Oil&Gas Producers		Oil&Gas Drilling		#N/A N Ap		USD		4		1.23		0.17		1.57		0.07		0.37		1.14		0.11		0.76		0.09		0.10		0.09		0.01		0.01		0.28		92.11		0.98		21.69		71.82		65.57		-1.43		0.30		0.19		0.23		5.59		-		0.01		0.11		58.10		0.01		0.08		3.22				13.70		0.09		0.00		-40.56		1.16		0.48		0.84		0.00		3910.14		0.10		0.21		0.18		10.59		48.09		0.31		0.05		132789000.00		0.20		7.46				1252.56		1396.93		4.34		0.00		4.34				3		0		0		0		3%				49.463

		TRW US Equity		1		3.69		20.41		9.66		18266.00		4491.34		12430.40		122000.00		4.46		10.00		8.11		0.81		-0.08		0.77		0.03		1246.00		2.61		0.07		0.07		2096.00		4.39		0.12		0.11		0.07		3.87		0.93		8571.00		0.75		0.66		1.91		4.09		0.29		5.54		5.43		0.23		0.18		36.18		0.15		36.19		43.87		27.91		-12.30		-16.46		-14.31		-31.73		-13.84		-19.17		484400.00		17502016.00		0.75		7.85		34.15		1.32		0.04		2		Auto Parts&Equipment		Auto/Trk Prts&Equip-Orig		#N/A N Ap		USD		4		2.52		1.33		6.47		0.01		0.09		12.26		0.10		0.25		0.37		1.91		0.19		0.11		0.11		0.12		56.41		2.77		13.30		23.62		26.51		1.87		1.98		0.29		0.47		0.74		-		0.17		0.07		469.00		0.11		0.05		1.50		2.80		0.25		0.02		0.12		42.76		3.26		4.07		0.62		0.01		2712.00		0.69		0.47		1.35		124.41		8.65		0.63		-0.09		22591058.00		3.66		4.47		0.74		1252.56		1396.93		4.92		0.00		4.92				0		0		0		0		0%				43.866

		TYC US Equity		1		3.83		9.18		7.06		32344.30		85090.13		91340.77		182000.00		2.71		20.36		18.64		0.92		0.06		1.22		0.19		3627.10		6.63		0.16		0.11		4938.30		9.03		0.22		0.15		0.16		0.62		0.70		10122.20		0.45		0.42		0.12		2.05		4.26		2.50		1.17		0.52		0.35		22.01		0.36		50.50		44.87		46.14		0.49		-7.62		-1.59		15.56		-3.42		1.03		23291000.00		1141256192.00		0.92		25.25		18.01		0.05		0.00		4		Miscellaneous Manufactur		Diversified Manufact Op		#N/A N Ap		USD		1		2.47		0.81		2.61		0.09		0.16		2.11		0.18		0.55		0.28		0.12		0.40		0.16		0.01		0.22		109.20		1.07								2.83		0.74		0.28		0.41		8.62		-		0.08		0.11		1022.00		0.16		0.08		5.54		18.11		3.11		0.04		0.11		18.02		2.02		0.38		0.70		0.01		12369.30		0.11		0.31		0.12		11.85		19.71		0.15		0.09		332403520.00		0.10		5.89		0.16		1252.56		1396.93		4.11		0.00		4.11				3		0		0		0		3%				44.873

		TSN US Equity		1		4.46		11.23		7.74		5082.70		2293.43		3557.75		69000.00		0.75		12.48		13.57		1.09		0.15		1.75		0.03		563.80		4.55		0.08		0.11		854.90		6.89		0.12		0.17		0.08		1.00		1.45		1803.80		0.46		0.42		0.79		2.11		0.78		2.52		0.80		0.53		0.30		32.00		0.31		10.19		33.69		36.07		5.92		7.33		14.38		0.23		3.21		4.06		218900.00		2233200.00		0.53		10.19		11.00		0.12		0.01		4		Food		Poultry		#N/A N Ap		USD		4		7.46		1.43		2.39		0.01		0.07		4.46		0.19		0.54		0.19		0.79		0.57		0.14		0.10		0.12		-2.13		1.55		7.58		2.14		6.74		1.76		0.71		0.30		0.39		2.08		-		0.11		0.23		230.10		0.14		0.05		1.06		4.56		0.32		0.03		0.27		-0.69		4.26		2.22		0.77		0.00		2127.97		0.51		0.35		0.48		24.12		6.98		0.93		0.10		2795948.00		1.57		4.59		0.57		1252.56		1396.93		4.21		0.00		4.21				0		0		0		0		0%				33.694

		UTX US Equity		1		3.99		26.06		17.38		24366.00		30431.11		31609.56		148300.00		4.06		14.12		16.01		1.14		0.06		1.15		0.10		1234.00		4.75		0.05		0.05		2078.00		7.99		0.09		0.09		0.05		3.22		0.98		4321.00		0.35		0.28		0.14		2.08		1.90		3.67		7.96		1.07		1.03		15.57		0.29		65.00		36.93		42.92		-3.05		7.51		17.23		4.20		-3.08		2.22		17156700.00		1065158976.00		1.05		19.01		43.69		0.76		0.01		4		Aerospace/Defense		Aerospace/Defense-Equip		#N/A N Ap		USD		4		2.59		1.13		3.01		0.06		0.19		9.55		0.27		0.65		0.38		0.14		0.13		0.10		0.05		0.09		-17.06		1.04		2.77		24.23		9.29		1.36		0.43		0.13		0.25		7.14		-		0.19		0.17		1531.00		0.10		0.05		4.27		6.72		1.17		0.05		0.12		4.64		2.24		0.80		0.51		0.01		7117.00		0.14		0.18		0.14		34.76		18.84		0.27		0.06		129082920.00		1.23		4.46		0.29		1252.56		1396.93		4.00		0.00		4.00				0		0		0		0		0%				36.934

		UU/ LN Equity		1		6.77		18.99				9990.24		5561.56		9317.39		10367.00		77.71		0.50		13.01		26.03		-0.16		0.34		0.02		1002.07		3.38		0.29		0.10		1390.61		4.69		0.41		0.14		0.29		1.21		0.34		4230.78		0.54		0.47		0.76		3.04		0.88		2.81		-0.01		0.46		0.22		5.14		0.24		1011.19		29.11		33.61		10.16		6.02		6.35		6.78		5.39		5.91		2655743.00				0.57		8.39		54.32		0.65		0.00		4		Water		Water		#N/A N Ap		GBp		2		1.36		0.35		2.74		0.02		0.28		1.73		0.15		0.46		0.25		0.76		0.40		0.13		0.00		0.41		2.36		1.68		18.42		19.96		13.84		-0.02		0.87		0.32		0.40		1.23		-		0.18		0.27		663.50		0.13		0.19		1.53		5.86		1.63		0.09		0.19		3.49		3.97		1.80		0.79		0.11		3646.96		0.45		0.42		0.81		11.53		7.17		0.66		-0.48		1912375268.10		7.20		5.27		0.15		1252.56		1396.93		4.20		0.00		4.20				2		0		0		0		2%				29.114

		UPM1V FH Equity		1		8.83		19.26		13.40		9568.66		6228.54		7787.98		30963.00		3.48		2.00		6.89		3.44		0.06		1.29		0.15		814.82		4.81		0.12		0.09		1332.73		7.86		0.19		0.14		0.12		3.18		0.73		2587.01		0.37		0.33		0.42		1.94		1.23		2.18		2.23		0.60		0.41		8.31		0.31		24.00		35.37		41.57		5.26		4.17		33.72		31.29		3.57		4.53		458419.00		10903190.66		0.33		4.87		32.57		1.05		0.04		4		Forest Products&Paper		Paper&Related Products		#N/A N Ap		EUR		2		3.77		0.73		2.13		0.05		0.15		4.11		0.21		0.63		0.19		0.42		0.44		0.12		0.13		0.19		-4.29		1.25		0.48		17.18		1.08		4.89		0.50		0.23		0.31		3.38		-		0.19		0.45		838.44		0.12		0.17		1.32				0.83		0.08		0.32		-1.24		2.92		1.54		0.74		0.04		4470.55		0.33		0.27		0.30		19.57		9.07		0.72		0.08		11089924.69		7.56		5.80		0.06		1252.56		1396.93		4.32		0.00		4.32				1		0		0		0		1%				35.371

		UCU US Equity		1		2.35		10.80		7.07		7538.60		2258.44		4470.87				2.08		7.60		11.74		1.54		-0.01		0.97		0.10		327.80		1.93		0.02		0.04		521.50		3.06		0.03		0.07		0.02		1.75		2.47		2494.00		0.56		0.53		1.10		4.78		0.47		4.60		3.78		0.20		0.19		116.02		0.13		24.38		27.44		32.56		-2.42		20.66		21.54		32.18		-0.14		11.06		136400.00		3353156.25		0.45		13.47		69.28		1.20		0.05		4		Electric		Independ Power Producer		#N/A N Ap		USD		4		7.94		2.72		3.86		0.04		0.03		5.13		0.09		0.44		0.31		1.10		0.14		0.07		0.07		0.03				1.98								0.37		1.44		0.29		0.50		0.73		-		0.08		0.07		160.50		0.07		0.01		1.59		4.46		0.11		0.00		0.03		48.22		8.20		3.34		0.59		0.01		1525.40		0.56		0.33		1.37		60.29		10.65		0.86		-0.00		6536485.00		4.92		3.17		1.34		1252.56		1396.93		4.70		0.00		4.70				5		0		0		0		4%				27.444

		VLO US Equity		1		0.50		1.32		2.72		2979.27		2137.55		3482.38		2515.00		3.99		16.76		8.70		0.52		0.04		1.15		0.08		69.14		1.25		0.01		0.02		208.16		3.76		0.03		0.07		0.01		0.25		2.67		785.47		0.42		0.42		0.37		3.77		1.13		2.63		5.96		0.30		0.55		557.11		0.09		34.75		39.11		38.56		1.69		21.53		28.35		18.46		6.15		11.25		388700.00		13414982.00		0.54		7.99		125.51		0.32		0.01		4		Oil&Gas Producers		Oil Refining&Marketing		#N/A N Ap		USD		4		11.07		2.79		2.75		0.03		0.05		7.07		0.23		0.58		0.24		0.37		0.10		0.04		0.01		0.03		0.60		1.63								0.07		0.72		0.26		0.42		1.42		-		0.01		0.02		14.29		0.04		0.00		1.59		5.11		0.16		-0.00		-0.00		43.72		9.60		1.39		0.63		0.00		1084.77		0.23		0.26		0.70		30.80		10.71		0.51		0.01		21467230.00		0.92		6.17		1.03		1252.56		1396.93		4.55		0.00		4.55				3		0		0		0		3%				39.114

		VIA US Equity		1		1.55		2.85		3.16		24486.40		81931.98		121274.30		39130.00		1.01		28.84		53.93		1.87		0.03		1.18		0.15		1317.60		2.94		0.10		0.05		2162.30		4.82		0.17		0.09		0.10		0.46		0.53		5992.00		0.33		0.32		0.07		2.77		6.77		2.13		-0.59		0.34		0.05		38.50		0.22		54.25		49.23		69.43		-2.92		-15.70		-15.78		8.44		-8.31		-11.76		444000.00		24173248.00		1.23		100.46		0.00		0.00		0.00		1		Media		Multimedia		#N/A N Ap		USD		4		2.92		0.53		1.98		0.06		0.02		2.14		0.02		0.67		0.18		0.07		0.30		0.07		0.01		0.17		-20.44		1.48		11.80		12.70		-2.84		3.20		0.51		0.23		0.31		7.04		-		0.03		0.08		334.00		0.07		0.06		1.67		24.31		2.55		0.03		0.03		6.31		2.47		0.30		0.75		0.00		11132.00		0.05		0.24		0.14		88.03		23.47		0.15		0.06		20670146.00		0.00		4.61				1252.56		1396.93		3.89		0.00		3.89				1		0		0		0		1%				49.232

		EX FP Equity		1		2.18		15.23				69822.40		40573.54		70096.35		275000.00		2.86		15.01		23.39		1.56		-0.02		0.96		0.07		1407.38		29.17		0.04		0.02		3666.53		75.99		0.10		0.05		0.04		2.31		0.50		28890.21		0.70		0.56		0.71		7.88		0.71		6.97		-5.18		0.27		0.07		29.08		0.05		66.97		32.04		26.61		-3.20		-9.91		-8.28		-28.45		-5.90		-12.62		3721080.00		258607062.35		1.21		29.00		41.70		1.27		0.02		4		Commercial Services		Divers Oper/Commer Serv		#N/A N Ap		EUR		2		1.07		0.63		5.54		0.10		0.06		3.37		0.04		0.30		0.47		0.71		0.04		0.03		0.03		0.10		16.72		1.73		12.03		31.52		19.43		-1.91		1.77		0.23		0.39		1.52		-		0.10		0.04		1207.39		0.03		0.02		4.22		17.15		1.10		0.02		-0.01		31.15		1.11		1.72		0.59		0.01		9187.57		0.41		0.41		0.66		94.45		21.36		0.31		-0.03		221404410.50		1.76		4.35		0.21		1252.56		1396.93		4.65		0.00		4.65				1		0		0		0		1%				32.037

		VOD LN Equity		1		0.62		0.69		0.95		222184.22		246054.31		321494.20		29465.00		9.35		30.00		42.78		1.43		-0.02		0.48		0.04		1464.64		2.50		0.13		0.01		3539.17		6.03		0.31		0.02		0.13		0.03		0.05		9897.52		0.05		0.04		0.04		2.80		15.43		1.11		0.01		0.56		0.29		16.17		0.15		399.84		54.50		55.31		20.98		-5.46		-5.24		-8.89		8.40		1.64		306614634.00				1.52		153.33		127.31		0.02		0.00		1		Telecommunications		Cellular Telecom		#N/A N Ap		GBp		2		1.77		0.10		1.08		0.02		0.26		0.05		0.18		0.95		0.03		0.04		0.23		0.01		0.00		0.31		133.07		1.31		46.86		104.51		155.47		6.27		0.04		0.04		0.04		31.29		-		0.00		0.11		705.52		0.01		0.15		1.20		37.12		21.50		-0.02		0.64		134.32		3.69		0.90		0.97		0.08		204024.77		0.03		0.04		0.03		0.26		91.06		0.84		-0.29		71867529723.00		0.54		5.28		0.02		1252.56		1396.93		3.76		0.00		3.76				1		0		0		0		1%				54.499

		VOW GR Equity		1		1.29		8.76		5.25		56613.86		16873.89		29476.80		306275.00		3.92		14.18		11.52		0.81		-0.09		0.83		0.08		1588.39		1.25		0.03		0.03		7825.48		6.13		0.12		0.14		0.03		1.66		1.12		13683.48		0.62		0.34		0.81		1.75				6.78		-15.12		1.39		0.37		91.54		0.12		45.13		30.03		32.16		7.06		17.19		32.90		38.13		4.83		14.80		4977512.00		4167230.77		0.79		27.18		39.89						2		Auto Manufacturers		Auto-Cars/Light Trucks		#N/A N Ap		EUR		2		2.11		1.18		6.84		0.08		0.08		16.03		0.10		0.38		0.53		0.81		0.05		0.07		0.04		0.12		2.81		1.75		12.93		21.02		10.12		2.23		0.52		0.07		0.19		1.44		-		0.08		0.02		692.62		0.07		0.03		2.32		3.77		0.30		0.01		0.06		9.51		2.54		3.36		0.39		0.00		8109.69		0.46		0.24		0.70		154.95		5.56		0.49		-0.08		6494163.86		2.06		4.50		0.62		1252.56		1396.93		3.50		0.00		3.50				3		0		0		0		3%				30.031

		WAB US Equity		1		3.86		22.47		8.20		996.68		524.39		1091.57		6500.00		1.38		12.80		7.34		0.57		0.24		2.25		0.04		159.66		3.59		0.14		0.16		202.27		4.55		0.18		0.20		0.14		0.85		1.12		568.59		0.76		0.76		1.08		2.81		0.64		6.03		1.08		0.23		0.14		30.61		0.28		10.13		49.06		62.11		-1.84		4.58		5.96		-2.71		-0.03		-4.17		35300.00		346806.25		0.67		8.04		2.60		0.04		0.00		4		Miscellaneous Manufactur		Miscellaneous Manufactur		#N/A N Ap		USD		4		5.77		1.14		5.48		0.01		0.07		1.49		0.09		0.24		0.19		1.08		0.82		0.21		0.08		0.18		51.16		2.08		26.40		73.93		39.64		2.99		3.12		0.57		0.76		1.61		-		0.20		0.19		36.62		0.21		0.06		2.64		8.14		0.51		0.03		-0.14		8.20		2.56		1.90		0.75		0.00		181.88		0.52		0.57		0.62		15.73		7.56		0.35		0.22		828000.00		0.40		6.55		1.99		1252.56		1396.93		5.89		0.00		5.89				0		0		0		0		0%				49.062

		WMT US Equity		1		9.27		22.91		14.56		70349.00		207963.80		269159.00		1140000.00		1.67		14.74		27.82		1.89		-0.02		0.94		0.07		8309.00		8.13		0.05		0.12		10684.00		10.45		0.06		0.15		0.05		1.21		2.35		22082.00		0.45		0.38		0.11		2.07		4.81		2.56		0.45		0.63		0.37		30.69		0.38		46.56		43.17		39.87		-6.31		-17.63		-17.34		-17.11		-3.29		-11.20		7153200.00		334413120.00		1.25		33.74		15.96		0.20		0.00		2		Retail		Retail-Discount		#N/A N Ap		USD		4		6.40		2.74		2.59		0.04		0.05		1.83		0.19		0.55		0.37		0.11		0.32		0.17		0.03		0.06		25.27		1.29		14.87		32.79		16.47		2.02		0.65		0.24		0.34		11.05		-		0.20		0.21		5377.00		0.17		0.06		7.66		27.60		1.15		0.03		0.35		19.89		6.78		0.34		0.70		0.01		25834.00		0.08		0.31		0.09		9.68		24.92		0.13		-0.01		400547264.00		0.49		4.62		0.12		1252.56		1396.93		3.04		0.00		3.04				0		0		0		0		0%				43.167

		WMI US Equity		1		-1.74		-9.06				22681.42		11693.76		21824.25		75000.00		1.39		11.67		13.51		1.16		-0.06		0.83		0.02		1323.42		1.72		0.10		0.06		2937.59		3.82		0.22		0.13		0.10		-0.65		0.58		11498.09		0.72		0.66		0.98		3.91		0.64		5.17		0.59		0.33		0.15		-33.02		0.12		18.81		38.04		39.06		7.93		7.93		8.12		37.99		3.65		4.47		1333400.00		24714274.00		0.50		14.04				0.01		0.00		4		Environmental Control		Non-hazardous Waste Disp		#N/A N Ap		USD		4		1.75		0.58		5.14		0.01		0.13		2.72		0.09		0.28		0.33		0.98		0.18		0.08		-0.03		0.22		10.29		1.87								1.77		1.91		0.37		0.53		0.93		-		-0.09		-0.05		-397.56		0.08		-0.01		2.47		5.81		0.89		-0.03		-0.00		3.97		2.11		1.94		0.70		0.00		4402.61		0.53		0.51		1.08		29.39		8.29		0.38		-0.10		31240226.00		0.05		7.63		1.27		1252.56		1396.93		5.38		0.00		5.38				5		0		0		0		4%				38.043

		WAD GR Equity		1		4.57		16.70		10.86		1612.46		2417.16		1585.13		15400.00		1.49		15.00		23.40		1.56		0.23		1.59		0.07		154.53		2.94		0.08		0.10		227.91		4.34		0.11		0.14		0.08		1.03		1.24		504.88		0.52		0.40		0.21		2.22				3.65		-0.16		0.54		0.16		28.72		0.31		34.84		33.78		33.30		30.28		26.41		37.95		101.94		19.69		29.41		87876.00		281421.63		0.56		33.77		30.00						4		Cosmetics/Personal Care		Cosmetics&Toiletries		#N/A N Ap		EUR		2		3.24		1.31		3.48		0.10		0.04		1.82		0.07		0.48		0.38		0.21		0.25		0.16		0.03		0.11		0.00		0.66		6.31		2.27		5.60		2.86		0.67		0.19		0.31		2.33		-		0.15		0.11		69.66		0.16		0.06		5.22		29.35		1.18		0.02		0.20		7.35		2.04		0.67		0.60		0.01		450.90		0.32		0.31		0.43		26.02		7.96		0.19		0.18		186822.18		0.99		5.41				1252.56		1396.93		4.01		0.00		4.01				4		0		0		0		3%				33.778

		WWCA US Equity		1		-3.73						1355.57		3328.11		5841.71		2437.00		1.12		36.45		38.05		1.04		0.05		1.79		0.48		60.93		0.61		0.11		0.04		162.94		1.63		0.29		0.12		0.11		-1.94		0.42		1450.00		1.14		1.14		0.44		8.90		2.16		-28.19		-0.97		0.21		0.06		-3.81		0.04		42.69		68.97		104.59		19.97		-28.15		-21.68		-6.61		-0.09		-12.84		522400.00		22117040.00		1.14		136.12				0.00		0.00		1		Telecommunications		Cellular Telecom		#N/A N Ap		USD		4		6.39		0.44		-7.40		0.03		0.16		1.32		0.06		-0.14		0.07		0.44		0.69		0.05		-0.05		0.29		14.04		1.76		55.15		99.77		29.64		0.00		-7.85		1.07		1.14		3.57		-		0.81		-1.67		-148.77		0.05		-0.09				21.03		5.04		-0.26		-0.65		36.18		3.58		0.41		0.93		0.00		-184.69		0.25		1.07		0.28		21.71		40.44		-0.06		0.12		34685448.00		0.00		8.06		1.82		1252.56		1396.93		5.72		0.00		5.72				4		0		0		0		3%				68.973

		W US Equity		1		2.24		5.03		5.37		4896.69		2541.70		5254.99		12750.00		3.41		6.67		7.41		1.11		0.06		1.74		0.16		320.90		2.60		0.11		0.07		601.37		4.87		0.21		0.12		0.11		1.11		0.57		1552.38		0.42		0.41		0.61		2.58		0.93		2.24		1.83		0.41		0.27		25.20		0.21		25.25		39.17		40.05		-6.89		-16.06		-8.53		-16.02		-8.86		-11.99		359200.00		9010200.00		0.63		10.52		79.33		0.88		0.03		4		Forest Products&Paper		Paper&Related Products		#N/A N Ap		USD		4		6.59		0.57		2.26		0.04		0.15		4.10		0.15		0.58		0.09		0.61		0.75		0.09		0.04		0.21		-2.45		2.07		1.45		5.06		4.22		1.31		0.69		0.31		0.40		1.92		-		0.05		0.26		111.18		0.09		0.05		1.11		4.42		0.75		0.01		0.29		-2.91		3.80		1.93		0.76		0.03		2171.29		0.30		0.32		0.52		27.08		8.68		0.85		0.11		9092995.00		3.49		4.95		0.67		1252.56		1396.93		4.42		0.00		4.42				0		0		0		0		0%				39.174

		WY US Equity		1		3.95		9.01		6.26		18339.00		8521.75		15529.76		44800.00		4.64		15.57		8.60		0.55		0.06		1.29		0.46		1262.00		4.56		0.10		0.07		1902.00		6.87		0.16		0.10		0.10		2.56		0.67		6009.00		0.46		0.38		0.71		3.16		0.76		2.66		4.55		0.33		0.25		23.27		0.21		39.88		43.95		54.34		0.48		-16.99		-11.98		-24.43		-6.63		-13.41		986900.00		39061724.00		0.74		9.97		52.11		1.60		0.04		4		Forest Products&Paper		Forestry		#N/A N Ap		USD		4		3.40		0.79		2.56		0.15		0.12		7.02		0.13		0.54		0.20		0.71		0.35		0.10		0.06		0.16		28.00		1.82		3.35		9.19		7.11		2.89		0.62		0.24		0.34		2.63		-		0.07		0.15		527.00		0.10		0.08		1.29		6.25		0.56		0.02		0.23		13.90		2.64		2.15		0.72		0.03		7173.00		0.39		0.33		0.38		52.25		12.25		0.84		0.08		42971988.00		4.01		4.37		0.75		1252.56		1396.93		4.17		0.00		4.17				0		0		0		0		0%				43.945

		WHR US Equity		1		4.70		17.94		10.82		6826.00		2884.30		5222.64		61000.00		6.05		11.07		6.68		0.60		0.04		1.10		0.09		875.00		5.27		0.08		0.13		1292.00		7.78		0.12		0.19		0.08		4.61		1.54		1383.00		0.38		0.24		0.48		1.07		0.63		3.82		4.84		0.89		0.58		30.29		0.63		40.44		52.10		42.34		0.63		-14.78		-10.15		-32.75		0.83		-15.59		509200.00		20357988.00		0.66		7.13		29.68		1.36		0.03		2		Home Furnishings		Appliances		#N/A N Ap		USD		4		3.63		1.42		2.99		0.06		0.08		11.23		0.18		0.62		0.42		0.48		0.30		0.24		0.11		0.12		3.39		1.81		5.34		1.18		0.51		1.87		0.38		0.10		0.19		3.45		-		0.15		0.12		347.00		0.24		0.05		1.56		3.62		0.28		0.02		0.21		1.82		3.31		2.37		0.54		0.01		1867.00		0.26		0.20		0.29		63.69		5.60		0.79		0.03		28595254.00		3.36		5.17		1.54		1252.56		1396.93		5.20		0.00		5.20				0		0		0		0		0%				52.099

		WLL US Equity		1		5.49		12.39		8.79		4797.86		3153.29		4723.09		14250.00		3.77		12.14		7.67		0.63		0.10		2.06		0.06		550.27		4.39		0.13		0.11		790.64		6.31		0.19		0.16		0.13		2.34		0.85		1645.72		0.43		0.43		0.52		2.08		1.22		2.26		2.81		0.57		0.37		15.66		0.33		28.88		41.31		48.35		6.05		-7.69		-1.10		-21.32		-2.10		-7.49		305700.00		8776337.00		0.78		9.25		29.94		0.70		0.02		4		Forest Products&Paper		Paper&Related Products		#N/A N Ap		USD		4		9.44		0.86		2.18		0.01		0.15		5.52		0.23		0.57		0.09		0.52		1.27		0.14		0.08		0.19		1.79		1.50		6.28		13.28		9.60		3.75		0.74		0.34		0.42		3.15		-		0.12		0.60		260.48		0.14		0.10		1.40		4.54		0.71		0.04		0.38		10.21		4.58		1.52		0.80		0.02		2203.71		0.35		0.34		0.32		23.75		9.28		0.70		0.11		9381112.00		2.81		5.30		0.43		1252.56		1396.93		4.13		0.00		4.13				0		0		0		0		0%				41.305

		WCG US Equity		1		-8.25		-23.06				6377.87		7534.34		18067.66		9200.00		-1.71								0.29		2.88		0.50		-269.23		-1.97		-0.13		-0.04		-136.79		-1.00		-0.07		-0.02		-0.13		-0.87		0.32		2985.31		0.57		0.57		0.40		-21.82		1.82		2.79		-3.75		0.49		0.03		-5.62		-0.09		16.25		59.33		63.76		-16.56		-43.64		-41.38		-56.94		-29.98		-45.28		952300.00		15573163.00								0.00		0.00		1		Telecommunications		Telecom Eq Fiber Optics		#N/A N Ap		USD		4		2.06		0.46		2.85		0.46		0.04		1.27		0.02		0.43		0.15		0.40		-0.27		-0.05		-0.05		-0.07		-2.13		2.40								-0.38		1.41		0.47		0.57		4.49		-		-0.16		-0.37		-359.70		-0.05		-0.18		3.75				3.72		-0.18		-0.09		16.70		0.71		0.85		0.82		0.00		2112.60		0.17		0.47		0.22		60.74		-108.19		0.30		0.91		18496114.00						2.72		1252.56		1396.93		6.20		0.00		6.20				13		0		0		0		11%				59.327

		WMB US Equity		1		0.74		4.49		3.42		25288.50		17822.05		30024.10		21000.00		1.20		14.92		33.51		2.25		0.03		1.13		0.19		848.60		1.42		0.10		0.03		1590.60		2.66		0.19		0.06		0.10		0.50		0.33		10810.10		0.62		0.58		0.61		6.80		0.97		4.51		-4.64		0.47		0.14		37.78		0.08		40.25		41.10		32.30		0.83		-5.98		1.85		9.13		-8.87		-5.73		1425900.00		58248404.00		0.78		45.22		164.09		0.60		0.01		4		Pipelines		Pipelines		#N/A N Ap		USD		4		1.45		0.38		3.80		0.14		0.18		3.36		0.08		0.38		0.23		0.61		0.15		0.05		0.01		0.19		2000.00		1.68		36.72		36.98		37.07		1.93		1.65		0.37		0.53		1.25		-		0.03		0.04		221.40		0.05		0.04		2.97		18.87		1.79		-0.01		0.11		12.04		1.28		1.42		0.69		0.03		5585.20		0.36		0.43		0.80		42.08		16.63		0.37		0.09		62599740.00		1.49		5.61		0.69		1252.56		1396.93		4.27		0.00		4.27				0		0		0		0		0%				41.102

		WCOM US Equity		1		4.50		8.17		6.37		91072.00		73797.35		155761.40		77000.00		2.15		24.31		11.94		0.49		-0.08		0.60		0.05		7880.00		8.16		0.21		0.09		12234.00		12.66		0.33		0.13		0.21		1.40		0.41		18143.00		0.25		0.19		0.25		1.48		2.05		1.85		0.81		1.14		0.61		9.25		0.43		25.69		70.38		84.61		0.94		-37.88		-39.68		-34.05		-10.61		-26.98		33380400.00		858671680.00		1.09		15.17		0.00		0.00		0.00		1		Telecommunications		Telephone-Integrated		#N/A N Ap		USD		4		2.16		0.42		1.67		0.02		0.30		3.83		0.30		0.75		0.19		0.25		0.46		0.11		0.05		0.33		0.00		2.11		75.64		113.74		92.67		7.99		0.26		0.14		0.18		8.31		-		0.07		0.23		4013.00		0.11		0.19		1.36		7.03		1.88		0.11		-0.01		104.30		3.60		1.23		0.80		0.00		51238.00		0.12		0.20		0.12		12.68		14.52		0.74		-0.19		971431616.00		0.00		6.11		0.42		1252.56		1396.93		4.25		0.00		4.25				0		0		0		0		0%				70.38

		YBTVA US Equity		1		-2.62		-55.58				818.67		483.46		1660.51		200.00		0.27		14.75		105.09		7.13		0.05		1.69		0.05		61.78		0.98		0.22		0.08		157.46		2.50		0.56		0.19		0.22		-1.59		0.34		650.51		0.95		0.95		1.35		4.13		0.61		21.21		1.99		0.16		0.06		-13.03		0.09		28.38		51.97		57.44		-13.15		-22.00		-8.72		34.75		-15.93		-5.82		69000.00		1944078.13		0.77		157.64				0.00		0.00		1		Media		Television		#N/A N Ap		USD		4		4.29		0.34		26.70		0.00		0.13		2.47		0.05		0.05		0.08		1.35		0.94		0.09		-0.06		0.56		0.00		3.43		28.93		23.26		20.91		0.00		21.19		0.79		0.95		1.06		-		-0.70		-0.33		-21.54		0.09		-0.08		3.77		7.28		1.32		-0.08		-0.22		1.30		2.54		1.69		0.83		0.00		30.66		0.39		0.79		0.95		53.44		8.95		0.06		0.16		2182806.00				7.34		7.28		1252.56		1396.93		5.80		0.00		5.80				3		0		0		0		3%				51.966

		C US Equity		1		1.44		22.05		3.47		716937.00		229101.90		486358.90		173800.00		3.07		14.05		16.60		1.18																								0.19		2.18		0.11		246290.00		0.82		0.46		1.08				0.35		15.72		1.71		0.07		0.04		8.31		0.06		50.94		37.81		49.03		-4.38		-4.95		1.54		13.87		-7.27		-1.37		10324900.00		532746432.00		1.29		19.14		18.53		0.41		0.01		3		Diversified Finan Serv		Diversified Finan Serv		#N/A N Ap		USD		4				0.12		13.13		0.02		0.11		2.04		0.01		0.18				1.08						0.04				0.06		2.12								6.95		0.99		0.07		0.16		0.76		-		0.18				9867.00		0.05		0.19		4.60				2.79		0.10		0.05		7.29				3.13		0.42		0.02		47761.00		0.51		0.34		1.31		147.26				0.24				611578624.00		0.95		4.27		0.49		1252.56		1396.93		3.58		0.00		3.58				25		0		0		0		22%				37.805

		WFC US Equity		1		1.78		17.61		5.70		218102.00		69661.06		99157.72		89355.00		2.90		13.41		14.58		1.09																								0.27		2.26		0.10		52155.00		0.70		0.41		0.75				0.36		9.98				0.11		0.26		5.77		0.11		42.31		35.84		32.24		-6.77		0.90		5.80		3.92		-5.97		-3.20		2603000.00		110705368.00		0.92		17.34		34.83		0.79		0.02		3		Banks		Super-Regional Banks-US		#N/A N Ap		USD		4				0.10		9.86		0.08		0.62		8.17		0.07		0.30				0.75						0.05				-2.24		1.42								10.19		0.69		0.07		0.20		1.26		-		0.17				3747.00		0.08		0.28		3.00		13.83		3.19		0.11		0.05		6.23				3.13		0.34		0.06		21860.00		0.53		0.24		0.79		119.03				0.32				148153360.00		2.03		4.84		0.51		1252.56		1396.93		3.43		0.00		3.43				25		0		0		0		22%				35.843

		WB US Equity		1		1.54		18.39		4.47		67352.54		10569.88		27526.30		21294.00		5.57		10.39		9.33		0.90																								0.25		4.99		0.09		17917.24		0.76		0.55		1.70				0.17		11.96		8.43		0.10		0.11		6.22		0.09		52.00		30.14		29.85		-6.57		-9.93		-1.72		-18.63		-7.90		-12.47		823200.00		42466604.00		0.91		12.01		41.38		2.06		0.04		3		Banks		Super-Regional Banks-US		#N/A N Ap		USD		4				0.10		11.90		0.07		0.31		9.46		0.03		0.24				1.70						0.10				1.71		2.60		16.18		12.70		11.44		8.45		1.20		0.10		0.29		0.77		-		0.18				1011.22		0.07		0.25		1.78		8.45		1.67		0.09		0.06		6.32				6.37		0.35		0.07		5658.46		0.65		0.27		1.31		303.51				0.54				29984088.00		4.27		4.23		0.35		1252.56		1396.93		3.56		0.00		3.56				21		0		0		0		18%				30.141

		ONE US Equity		1		1.31		17.22		3.90		269425.00		39002.64		74702.34		86198.00		2.88		10.02		11.72		1.17																								0.23		2.97		0.10		75366.00		0.79		0.57		1.93				0.16		13.18		2.60		0.06		0.05		7.37		0.08		33.75		43.82		46.93		-8.01		-0.38		8.16		10.25		-6.54		-0.09		2306100.00		78477104.00		0.97		13.89		56.48		1.68		0.05		3		Banks		Super-Regional Banks-US		#N/A N Ap		USD		4				0.10		13.41		0.13		0.14		3.14		0.01		0.21				1.93						0.09				-5.60		1.92		26.68		25.34		24.82		5.83		1.34		0.10		0.28		0.49		-		0.17				3479.00		0.06		0.19		2.09		6.45		1.51		0.06		0.03		1.14				6.91		0.35		0.08		19900.00		1.01		0.28		2.05		215.76				0.52				116507656.00		4.36		5.78		1.01		1252.56		1396.93		3.91		0.00		3.91				21		0		0		0		18%				43.816

		JPM US Equity		1		0.79		18.96		1.36		260898.00		22096.52		166556.60		15512.00		12.23		9.88		11.36		1.15																								0.17		11.16		0.07		142646.00		0.93		0.61		6.46				0.09		24.49		-27.91		-0.03		-0.03		8.79		0.02		138.94		48.21		49.25		-17.41		2.55		11.32		9.02		-11.07		-0.85		1428600.00		201197808.00		1.14		11.91		34.11		3.97		0.03		3		Diversified Finan Serv		Finance-Invest Bnkr/Brkr		#N/A N Ap		USD		4				0.07		22.81		0.01		-0.26		-29.78		-0.02		0.07				6.46						0.08				-1.03		7.54		8.79		10.21		14.56		5.86		1.67		0.07		0.12		0.15		-		0.18				2055.00		0.02		0.17		2.01		4.43		1.27		0.07		0.03		-0.92				11.81		0.59		0.04		10745.00		0.86		0.55		6.84		1568.54				0.52				316208640.00		2.88		4.23		0.28		1252.56		1396.93		3.69		0.00		3.69				21		0		0		0		18%				48.209

		MWD US Equity		1		1.40		31.75		1.72		366967.00		90707.74		387836.80		55288.00		5.47		13.91		14.81		1.07																								0.23		4.33		0.09		279408.00		0.94		0.61		3.08				0.26		22.89		-27.29		0.03		-0.10		7.08		0.03		80.94		54.01		77.92		-13.87		-17.13		-9.43		10.82		-17.08		-11.26		3924800.00		315299552.00		1.72		15.84		11.19		0.48		0.01		3		Diversified Finan Serv		Diversified Finan Serv		#N/A N Ap		USD		4				0.10		20.39		0.04		-0.86		-26.12		-0.08		0.06				3.08						0.05				20.95		4.28								8.66		1.74		0.08		0.10		0.24		-		0.27				4791.00		0.03		0.23		5.00				2.17		0.12		0.03		8.98				4.05		0.81		0.02		16399.00		0.72		0.76		4.19		311.38				0.20				343397888.00		0.99		5.12		0.69		1252.56		1396.93		3.64		0.00		3.64				25		0		0		0		22%				54.009

		TXU US Equity		1		2.73		11.88		7.12		40741.00		9556.22		29924.31		21934.00		3.70		7.56		9.79		1.30		-0.11		0.46		0.07		2594.00		1.79		0.15		0.06		4042.00		2.80		0.24		0.10		0.15		3.53		0.42		20901.00		0.68		0.62		2.19		5.17		0.36		4.84		2.15		0.21		0.11		15.63		0.12		36.19		31.19		34.06		-0.52		14.40		21.49		17.04		-2.01		3.61		663100.00		24060708.00		0.37		8.80		64.87		2.33		0.06		4		Electric		Electric-Integrated		NTL Incorporated		USD		4		2.04		0.43		4.12		0.02		0.13		8.66		0.07		0.32		0.21		2.19		0.31		0.08		0.10		0.24		-0.55		3.13		24.76		13.31		14.29		2.62		1.96		0.40		0.53		0.47		-		0.11		0.13		1095.00		0.08		0.09		1.22		5.43		0.52		0.02		0.04		16.16		4.39		4.26		0.76		0.04		8334.00		0.70		0.51		2.13		116.85		9.37		1.03		-0.26		37002492.00		6.63		4.18		0.94		1252.56		1396.93		4.55		0.00		4.55

		PWJ US Equity		1		1.09		20.38		1.33		61612.38		9947.75		54456.42		19620.00		4.64		9.67		14.50		1.50																								0.13		3.77		0.13		46983.91		0.93		0.57		4.72				0.17		21.62		-6.64		0.02		-0.02		12.44		0.02		67.31		56.12		17.19		-5.15		-3.43		3.56		67.58		-4.41		10.21		521400.00		35094856.00		1.31		16.70		11.76		0.44		0.01		3		Diversified Finan Serv		Finance-Invest Bnkr/Brkr		Paine Webber Group Inc.		USD		4				0.14		18.61		0.00		-0.09		-4.81		-0.01		0.07				4.72						0.06				10.22		5.47		14.56		12.07		11.43		4.78		1.49		0.07		0.09		0.12		-		0.19				628.60		0.02		0.13		3.10		32.56		1.08		0.06		0.02		7.91				6.19		0.82		0.01		2917.26		0.86		0.76		8.31		394.50				0.33				43342628.00		0.70		6.76		0.51		1252.56		1396.93		4.38		0.00		4.38				21		0		0		0		18%				56.124

		BARC LN Equity		1		0.94		21.55		2.00		369118.62		39419.10		75388.75		77000.00		245.23		18.98		10.88		0.57																								0.22		1.70		0.05		129463.08		0.91		0.50		3.28				0.11		29.05		-0.45		0.03		-0.00		7.59		0.03		2667.06		36.37		35.62		3.74		21.19		21.33		11.83		5.56		11.12		7333409.00				1.01		12.30		33.29		0.72		0.00		3		Banks		Money Center Banks		#N/A N Ap		GBp		2				0.06		28.84		0.26		-0.02		-0.23		-0.00		0.09				3.28						0.00				-3.99		1.91		-0.17		10.76		9.43		4.88		1.06		0.04		0.09		0.30		-		0.20				2548.26		0.03		0.22		3.24				2.06		0.08		0.02		1.24				9.36		0.39		0.06		12289.32		1.72		0.35		3.35		241.08				0.32				13346169031.80		3.17		4.74		0.26		1252.56		1396.93		3.18		0.00		3.18				23		0		0		0		20%				36.367

		KRB US Equity		1		3.62		32.79		9.99		30859.13		32048.26		25540.85		22000.00		1.84		19.88		20.47		1.03																								0.26		1.26		0.21		6747.88		0.62		0.53		0.21				1.21		9.20		1.47		0.32		0.21		6.32		0.25		37.63		40.25		48.66		-1.67		15.95		21.27		45.80		1.77		15.08		1466500.00		55408024.00		1.10		26.31		22.23		0.28		0.01		3		Diversified Finan Serv		Finance-Credit Card		#N/A N Ap		USD		4				0.23		7.35		0.08		0.22		1.65		0.05		0.38				0.21						0.03				15.79		0.80		28.41		31.91		26.12		9.75		1.17		0.15		0.43		3.24		-		0.24				1024.42		0.15		0.26		7.11		114.59		4.66		0.12		0.09		24.54				0.96		0.35		0.03		3985.09		0.26		0.22		0.31		31.30				0.13				91781976.00		0.82		5.10		0.48		1252.56		1396.93		4.55		0.00		4.55				21		0		0		0		18%				40.25

		SCAB SS Equity		1		4.40		11.52		7.65		8469.65		4182.72		6105.61		37679.00		2.27		4.00		8.01		2.00		0.06		1.30		0.09		651.52		4.56		0.10		0.08		1092.92		7.66		0.17		0.13		0.10		1.66		0.76		2870.56		0.45		0.40		0.69		2.63		0.83		2.62		0.46		0.44		0.20		18.02		0.23		18.19		27.62		24.28		10.75		-4.13		15.94		22.73		3.19		1.96		756621.00		13793680.61		0.52		10.19		43.48		0.68		0.04		4		Forest Products&Paper		Paper&Related Products		#N/A N Ap		SEK		2		3.68		0.79		2.45		0.09		0.09		3.34		0.11		0.55		0.21		0.69		0.37		0.10		0.09		0.17		17.45		1.46		14.02		19.80		13.66		2.85		0.69		0.28		0.37		1.99		-		0.10		0.20		358.01		0.10		0.09		1.21		7.41		0.65		0.03		0.20		5.91		2.84		2.02		0.75		0.02		3392.57		0.47		0.34		0.50		29.82		8.34		0.83		0.08		9474098.26		3.72		4.35		0.10		1252.56		1396.93		3.81		0.00		3.81				0		0		0		0		0%				27.618

		AA NA Equity		1		0.58		24.86		1.43		386225.15		31637.40		139779.25		109938.00		1.91		12.55		11.14		0.89																								0.11		1.45		0.08		148195.36		0.91		0.66		4.68				0.09		44.42		9.12				0.10		14.05		0.02		21.32		26.71		33.44		-3.43		2.50		4.39		11.83		-3.68		0.65		25623745.00		267109458.00		1.13		14.70		47.08						3		Banks		Money Center Banks		#N/A N Ap		EUR		2				0.08		27.04		0.12		0.48		9.78		0.04		0.09				4.68						0.07				3.89		4.42		15.28		14.85		14.87		3.65		3.58		0.07		0.17		0.21		-		0.15				2167.80		0.02		0.12		3.99		2.13		1.03		0.04		0.01		16.30				12.21		0.42		0.03		7855.52		1.06		0.38		4.83		250.69				0.45				188703180.75		3.56		2.89		0.10		1252.56		1396.93		3.56		0.00		3.56				24		0		0		0		21%				26.709

		HNS LN Equity		1		6.18		19.44		12.26		7551.49		3396.69		5295.68		16900.00		65.71		6.00		7.03		1.17		0.14		1.44		0.02		453.44		3.07		0.16		0.06		654.38		4.44		0.24		0.09		0.16		0.74		0.37		2921.74		0.52		0.35		0.86		4.46		0.70		2.87		0.26		0.23		0.14		5.74		0.16		462.14		35.20		45.11		-3.03		-26.69		-25.56		-33.08		-13.03		-23.92		4667580.00				0.78		6.82		28.65		0.19		0.00		4		Building Materials		Bldg Prod-Cement/Aggreg		#N/A N Ap		GBp		2		1.16		0.39		2.82		0.52		0.15		0.56		0.08		0.48		0.32		0.86		0.19		0.08		0.00		0.24		4.32		1.56								0.32		0.54		0.19		0.26		1.68		-		0.18		0.20		484.30		0.08		0.16		1.13		7.34		1.08		0.13		-0.18		20.76		0.80		2.22		0.74		0.05		2675.75		0.55		0.39		0.60		6.63		9.64		0.79		0.38		1928852781.90		4.72		5.84		0.84		1252.56		1396.93		4.25		0.00		4.25				4		0		0		0		3%				35.203

		USI FP Equity		1		-1.30		-4.35				13054.01		2330.61		6961.56		64118.00		2.18		6.71		4.40		0.66		0.02		1.04		0.12		227.75		1.34		0.02		0.02		776.86		4.58		0.07		0.06		0.02		-0.64		0.88		3234.82		0.44		0.26		1.39		4.16		0.26		3.34		-0.21		0.33		0.21		-76.53		0.07		9.58		37.80		43.53		8.46		-0.83		-1.64		-23.22		4.38		-3.72		1287479.00		12166568.09		0.53						0.61		0.06		4		Iron/Steel		Steel-Producers		#N/A N Ap		EUR		2		2.04		0.99		3.16		0.09		0.06		2.83		0.08		0.56		0.43		1.39		0.04		0.03		-0.07		0.07		32.32		2.99		2.38		16.46		5.43		0.21		0.43		0.11		0.20		1.15		-		-0.04		-0.03		-150.14		0.03		-0.01		0.68		3.24		0.20		-0.07		0.21		24.42		1.96		5.60		0.56		0.06		3351.23		0.46		0.25		0.87		36.66		11.33		1.78		0.02		11338360.74		5.92		5.75		2.09		1252.56		1396.93		4.90		0.00		4.90				3		0		0		0		3%				37.801

		TKA GR Equity		1								27539.60		6314.28		13673.59		184770.00		1.18		9.00		10.38		1.15		0.12		1.42		0.08		568.94		2.05		0.02		0.02		1894.33		6.83		0.08		0.07		0.02		0.47		0.91		5903.57		0.46		0.41		0.93		3.12						-0.77		0.56		0.21		111.63		0.10		12.27		30.59		42.56		0.13		-7.58		-5.84		-32.51		-0.91		-10.23		4074426.00		3371973.07				26.36		137.88		0.60		0.05		4		Miscellaneous Manufactur		Miscellaneous Manufactur		#N/A N Ap		EUR		2		3.12				3.91		0.03		0.05		2.47		0.06		0.54		0.29		0.93		0.07		0.04		0.04		0.08				2.17								1.06		0.72		0.18		0.38		1.39		-		0.03		0.03		225.13		0.04		0.02		0.93		4.68		0.25		-0.00		0.06				2.20		4.36		0.47		0.01		6792.71		0.43		0.21		0.72		39.84		11.20		1.11		0.13		3766544.66		4.92				0.77		1252.56		1396.93		4.00		0.00		4.00				13		0		0		0		11%				30.587

		LIN GR Equity		1		3.53		7.76		6.03		7593.61		4707.20		7574.61		35597.00		2.60		4.00		15.11		3.78		-0.03		0.90		0.04		368.69		5.80		0.07		0.05		634.77		9.98		0.12		0.08		0.07		2.17		0.69		2319.24		0.40		0.24		0.49		3.65				2.20		-4.23		0.55		0.15		25.48		0.16		39.22		26.79		28.26		2.94		-2.58		7.18		17.26		1.55		3.32		728656.00		1302452.57		0.55		18.05		55.43		1.36		0.03		4		Engineering&Construction		Engineering/R&D Services		#N/A N Ap		EUR		2		2.08		0.90		2.22		0.08		0.07		2.90		0.08		0.60		0.33		0.49		0.15		0.06		0.06		0.12		6.67		1.61		8.74		21.94		22.56		2.52		0.33		0.14		0.19		2.36		-		0.06		0.08		205.07		0.06		0.07		1.42		10.65		0.90		0.02		0.11		12.81		2.30		1.61		0.76		0.02		3304.16		0.31		0.31		0.42		34.76		12.83		0.73		-0.05		2022626.96		3.47		4.78		0.09		1252.56		1396.93		3.81		0.00		3.81				1		0		0		0		1%				26.792

		GPS US Equity		1		24.63		59.21		42.15		5188.76		19537.39		33466.58		140000.00		1.41		19.82		16.35		0.83		0.09		1.25		0.26		1816.71				0.16		0.35		2252.89				0.19		0.43		0.16		1.32		2.24		953.89		0.30		0.26		0.05		0.42		6.61		2.40		0.28		3.21		1.55		10.32		1.90		23.00		77.33		75.66		-0.27		-37.39		-34.02		-39.05		-0.03		-21.30		3593500.00		83545824.00		1.17		17.69		6.71		0.09		0.00		2		Retail		Retail-Apparel/Shoe		#N/A N Ap		USD		4		6.64		2.54		2.32		0.15		0.13		1.74		0.50		0.70		0.34		0.05		1.04		0.57		0.06		0.19		26.13		1.71		25.60		54.54		20.95		5.65		0.35		0.15		0.25		38.79		-		0.50		0.64		1127.07		0.57		0.15		7.82		15.62		1.55		0.09		0.29		28.50		5.29		0.27		0.61		0.01		2233.05		0.03		0.18		0.03		3.48		16.83		0.11		0.04		145569168.00		0.39		6.27		0.70		1252.56		1396.93		5.14		0.00		5.14				2		0		0		0		2%				77.326

		CPQ US Equity		1		2.26		4.35		4.87		27277.00		48671.00		42712.00		67100.00		1.48		18.29		19.37		1.06		0.07		1.17		0.23		726.00		4.91		0.02		0.03		2128.00		14.38		0.06		0.08		0.02		0.35		1.41		453.00		0.03		0.00		0.01		0.21		3.91		1.92		-0.01		6.32		2.56		67.71		1.60		28.63		61.14		89.26		-3.23		2.83		9.32		7.16		-7.08		-2.54		12667400.00		364433056.00		0.98		46.93		23.90		0.09		0.00		4		Computers		Computers		#N/A N Ap		USD		4		3.25		1.53		1.84		0.27		0.03		0.68		0.09		0.97		0.43		0.01		0.06		0.05		0.01		0.06		-5.49		0.88		28.81		33.41		34.64		0.95		0.00		0.00		0.00		101.20		-		0.04		0.05		569.00		0.05		0.02		3.76		116.35		1.24		0.01		0.26		23.60		2.78		0.56		0.56		0.00		14834.00		0.01		0.02		0.01		7.32		20.49		0.30		0.05		435602208.00		0.35		6.40		1.16		1252.56		1396.93		4.79		0.00		4.79				0		0		0		0		0%				61.14

		DTE US Equity		1		3.96		12.70		9.05		12316.00		5207.02		9203.99		8886.00		3.60		5.15		10.15		1.97		-0.02		0.82		0.10		901.00		2.65		0.19		0.07		1636.00		4.81		0.35		0.13		0.19		3.33		0.38		4784.00		0.55		0.51		0.92		2.92		0.62		3.21		2.47		0.39		0.23		9.79		0.19		36.50		50.08		24.76		-0.34		14.23		19.92		21.65		0.66		6.57		544100.00		19962706.00		0.52		10.80		61.90		2.06		0.06		4		Electric		Electric-Integrated		#N/A N Ap		USD		4		2.95		0.39		3.15		0.02		0.23		7.69		0.13		0.45		0.13		0.92		0.56		0.10		0.09		0.35		4.76		1.77		6.08		1.84		2.30		1.27		1.04		0.33		0.47		0.96		-		0.12		0.30		483.00		0.10		0.11		1.33		5.01		1.01		0.04		0.16		12.01		3.61		2.37		0.71		0.06		3909.00		0.52		0.39		1.04		58.93		7.31		0.75		-0.06		17259050.00		5.64		3.80		0.38		1252.56		1396.93		4.29		0.00		4.29				0		0		0		0		0%				50.081

		ENE US Equity		1		3.26		10.77		7.73		33381.00		59482.79		62558.14				1.66		16.79		48.58		2.89		0.01		1.07		0.04		1333.00		2.03		0.03		0.04		2203.00		3.36		0.05		0.07		0.03		1.17		1.20		8152.00		0.39		0.35		0.14		3.70		3.02		4.09		-1.61		0.56		0.15		44.92		0.16		80.50		37.33		33.51		-1.21		12.33		16.85		16.43		-2.95		5.47		1803100.00		145227616.00		0.56		57.91		37.06		0.50		0.01		4		Pipelines		Pipelines		#N/A N Ap		USD		4		5.93		1.28		2.57		0.01		0.03		1.66		0.06		0.61		0.20		0.14		0.20		0.06		0.01		0.05				1.05		34.88		28.47		22.78		0.26		0.85		0.21		0.34		3.89		-		0.07		0.13		893.00		0.06		0.03		6.17		79.30		0.84		0.01		0.05		28.32		5.53		0.56		0.63		0.01		8440.00		0.13		0.24		0.26		27.58		22.99		0.22		0.01		198972032.00		0.62		5.70		0.17		1252.56		1396.93		4.44		0.00		4.44				2		0		0		0		2%				37.334

		EMMS US Equity		1		0.17		-0.63		1.21		1327.31		1102.93		2007.66		1440.00		0.17		20.73		142.42		6.87		0.02		1.33		0.21		58.50		1.13		0.18		0.04		112.32		2.16		0.35		0.08		0.18		-0.09		0.25		319.99		0.29		0.29		0.29		2.85		2.00		2.31		-0.08		0.32		0.08		-10842.00		0.18		23.50		88.83		102.39		-8.29		-37.07		-33.26		-33.88		-15.36		-29.67		504900.00		12250386.00		1.16		56.63				0.00		0.00		1		Media		Radio		#N/A N Ap		USD		4		3.85		0.28		1.71		0.03		0.08		0.63		0.05		0.71		0.06		0.29		0.69		0.05		-0.00		0.35		13.56		1.82		37.24		32.07		48.56		2.11		0.41		0.24		0.29		2.89		-		-0.00		-0.00		-0.03		0.05		0.03		1.35		15.67		1.42		-0.01		-0.02		39.70		2.89		1.20		0.83		0.00		776.34		0.16		0.24		0.35		13.19		12.27		0.70		0.09		20344780.00		0.00		7.88		1.62		1252.56		1396.93		5.41		0.00		5.41				1		0		0		0		1%				88.83

		AGL AU Equity		1		10.04		27.19		16.99		2822.75		2134.76		3022.22		2979.00		0.42		5.77		14.89		2.58		-0.05		0.73		0.03		229.25		2.86		0.19		0.08		325.73		4.06		0.27		0.12		0.19		0.71		0.43		1083.03		0.50		0.47		0.51		3.32		1.24		2.71		0.07		0.42		0.18		5.09		0.21		6.24		25.66		26.69		7.14		17.00		22.61		29.48		8.47		15.28		944391.00		5824578.61		0.49		15.97		56.04		0.27		0.04		4		Gas		Gas-Distribution		#N/A N Ap		AUD		2		2.39		0.51		2.56		0.01		0.16		0.58		0.11		0.50		0.18		0.51		0.45		0.10		0.11		0.27		40.85		1.42		23.39		27.99		27.21		1.04		1.04		0.35		0.45		1.66		-		0.22		0.47		237.65		0.10		0.21		2.26		10.65		1.76		0.09		0.11		57.04		3.26		1.32		0.77		0.11		942.98		0.36		0.38		0.60		5.03		10.00		0.52		-0.11		4524037.30		4.77		3.28		0.07		1252.56		1396.93		3.97		0.00		3.97				0		0		0		0		0%				25.655

		III LN Equity		1		1.83		2.62		1.90		10547.98		13432.06		14188.48		838.00		33.32				66.52																										0.37		0.28		0.04		2664.01		0.26		0.22		0.20				4.40		1.43		0.28		0.07		0.07		2.83		0.06		2216.51		35.08		45.96		-8.42		-1.50		3.45		35.72		-8.04		2.20		2705986.00				1.05		79.27		54.04		0.18		0.00		3		Venture Capital		Venture Capital		3I Group Plc		GBp		2				0.05		1.41		0.00		0.38		0.30		0.06		0.74				0.20						0.00				8.27		1.06		5.88		-45.31		15.20		1.04		0.28		0.20		0.21		4.33		-		0.02				166.75		0.02		0.36		1.78		74.06		28.34		0.16		0.03		5.40				0.79		0.96		0.19		7494.85		0.19		0.25		0.23		5.04				0.56				3178527478.50		0.89		4.14		0.02		1252.56		1396.93		3.26		0.00		3.26				24		0		0		0		21%				35.081

		ABT US Equity		1		17.64		37.11		27.55		14471.04		75656.01		69766.56		57100.00		2.01		12.19		24.32		2.00		0.13		1.42		0.13		3149.38		21.77		0.24		0.22		3977.39		27.49		0.30		0.27		0.24		1.59		0.91		2233.06		0.23		0.15		0.03		0.56		10.74		2.10		1.27		1.95		1.32		5.39		1.41		48.81		37.35		48.77		1.68		21.01		28.10		27.71		8.50		14.78		2778300.00		135152368.00		0.68		28.55		41.02		0.68		0.01		4		Pharmaceuticals		Medical-Drugs		#N/A N Ap		USD		4		2.92		0.95		1.95		0.10		0.22		1.90		0.42		0.77		0.31		0.03		0.70		0.33		0.03		0.30		1.54		0.92		7.55		16.31		11.17		7.22		0.18		0.09		0.14		25.16		-		0.33		0.54		2445.76		0.33		0.26		9.24		25.28		5.60		0.11		0.38		5.31		2.05		0.19		0.67		0.08		7427.60		0.03		0.15		0.04		4.54		14.80		0.10		0.14		153577088.00		1.52		4.29		0.03		1252.56		1396.93		2.62		0.00		2.62				0		0		0		0		0%				37.35

		AK US Equity		1		1.89				7.90		528.44		332.62		669.11		1626.00		-0.58		18.00						0.04		1.26		0.03		22.14		0.62		0.08		0.04		50.49		1.42		0.18		0.10		0.08		0.20		0.53		414.59		0.94		0.94		1.25		8.21		0.66		583.16		-0.89		0.13		-0.00		42.21		0.05		9.50		55.60		77.76		-18.82		-33.65		-25.44		-26.37		-21.20		-27.78		147200.00		1354487.50		0.89				7.94		0.02		0.00		1		Media		Multimedia		#N/A N Ap		USD		4		3.38		0.66		19.36		0.01		-0.00		-0.01		-0.00		0.06		0.16		1.25		0.27		0.05		0.02		0.18		24.31		2.01		8.37		25.18		25.35		2.11		14.80		0.76		0.91		1.47		-		0.24		0.08		6.59		0.05		0.05		1.75				1.08		0.02		-0.06		8.39		2.68		1.59		0.84		0.00		27.29		0.62		0.78		0.68		20.95		20.51		0.08		0.08		422374.66		0.21		5.33		2.70		1252.56		1396.93		5.74		0.00		5.74				5		0		0		0		4%				55.595

		ADEN SW Equity		1		-2.57		-7.79		-22.05		4448.80		11518.89		12809.71				27.33		22.14		22.97		1.04		0.26		1.60		0.45		72.86		1.10		0.01		0.02		521.77		7.89		0.05		0.12		0.01		-5.67		2.33		1300.23		0.49		0.44		0.11		2.49		3.71		3.03		4.30		0.46		0.12		-106.16		0.06		627.70		36.41		48.37		6.01		-16.26		-17.75		-28.73		-2.29		-10.91		68398.00		42741618.56		0.68										4		Commercial Services		Human Resources		#N/A N Ap		CHF		2		5.32		2.73		3.30		0.28		0.02		8.80		0.05		0.51		0.44		0.11		0.04		0.03		-0.01		0.05				1.11		39.14		65.67		43.72		1.10		0.79		0.24		0.40		9.52		-		-0.07		-0.05		-97.52		0.03		0.00		8.31		66.94		1.08		-0.02		0.28		20.66		3.32		0.39		0.59		0.01		1345.07		0.10		0.29		0.11		169.24		24.74		0.12		0.11		30288068.15		0.75		5.40		0.13		1252.56		1396.93		4.18		0.00		4.18				6		0		0		0		5%				36.407

		ALV GR Equity		1		0.62		8.75		3.89		322897.11		78078.49		90884.00		113584.00		9.52		11.11		33.43		3.01																								0.04		7.69		0.18		14312.42		0.29		0.25		0.18				0.27		14.22				-0.11		0.49		30.54		0.18		318.34		24.88		23.49		3.11		-8.59		3.68		1.93		-0.53		-2.13		1807227.00		17481723.07		0.97		41.40		13.75		1.51		0.00		3		Insurance		Multi-line Insurance		#N/A N Ap		EUR		2				0.19		9.34		0.01		0.12		28.59		0.02		0.71				0.18						0.02				7.48		1.16				23.62		24.30		1.92		0.47		0.04		0.23		4.81		-		0.05				1883.70		0.05		0.06		3.22		11.12		1.36		0.03		0.05		18.86				4.14		0.15		0.00		24283.18		0.16		0.04		0.21		1175.47				0.44				16699005.68		0.47		4.02		0.06		1252.56		1396.93		3.22		0.00		3.22				23		0		0		0		20%				24.88

		ALBK ID Equity		1		1.29		23.49		4.11		56573.55		8522.93		16889.04		26264.00		0.93		18.75		10.45		0.56																								0.22		0.75		0.07		15156.01		0.81		0.42		1.78				0.16		18.64		2.85		0.21		0.17		6.41		0.06		9.70		30.28		31.55		6.87		22.70		9.43		0.63		5.69		10.83		254280.00		2486231.43		1.22		12.85		37.84		0.28		0.03		3		Banks		Commer Banks Non-US		#N/A N Ap		EUR		2				0.08		16.27		0.10		0.61		2.93		0.05		0.19				1.78						0.08				10.59		1.98		14.90		21.05		20.21		6.56		0.83		0.04		0.14		0.43		-		0.19				655.40		0.05		0.23		2.73		3.20		2.00		0.09		0.02		-0.67				6.64		0.33		0.06		3079.62		0.90		0.27		2.33		60.43				0.41				7791884.39		3.07		3.84		0.53		1252.56		1396.93		3.30		0.00		3.30				21		0		0		0		18%				30.284

		AMC AU Equity		1		5.14		13.07		9.73		2617.11		1809.63		2714.07		17517.00		0.23		6.74		12.46		1.85		0.07		1.26		0.17		259.83		3.50		0.09		0.10		387.89		5.23		0.13		0.15		0.09		0.24		1.16		868.83		0.47		0.43		0.48		2.24		1.11		2.54		0.12		0.58		0.28		19.72		0.30		2.90		20.78		20.58		5.74		-8.09		-2.20		2.78		-0.13		-1.57		843518.00		2412470.12		0.62		12.51		81.78		0.20		0.07		4		Packaging&Containers		Containers-Paper/Plastic		#N/A N Ap		AUD		2		4.14		1.01		2.67		0.08		0.08		0.40		0.15		0.53		0.28		0.48		0.35		0.14		0.08		0.13		-10.17		1.50		-2.75		-9.10		-6.85		1.45		0.80		0.29		0.40		2.22		-		0.16		0.21		153.62		0.14		0.07		1.93		7.43		0.60		0.01		0.16		-5.15		3.28		1.45		0.71		0.04		936.37		0.32		0.33		0.45		2.62		7.40		0.54		0.06		3374544.74		7.93		3.37		0.11		1252.56		1396.93		4.50		0.00		4.50				0		0		0		0		0%				20.776

		AVZ LN Equity		1		10.53		47.17		19.55		2646.49		14062.98		7628.01		5300.00		90.28		15.00		22.68		1.51		0.12		1.31		0.27		457.73		7.06		0.29		0.17		607.37		9.37		0.39		0.23		0.29		0.41		0.59		954.87		0.60		0.60		0.07		1.57		6.98		4.48		0.51		0.58		0.42		5.92		0.48		2047.01		40.13		41.39		4.45		25.54		26.85		70.11		2.59		22.75		3644590.00				1.39		49.93		32.17		0.13		0.00		3		Diversified Finan Serv		Invest Mgmnt/Advis Serv		#N/A N Ap		GBp		2		1.52		0.62		4.18		0.18		0.26		0.59		0.20		0.40		0.39		0.07		0.45		0.29		0.00		0.39		17.78		0.54		43.12		65.51		55.24		9.51		1.51		0.36		0.60		7.37		-		0.41		0.26		262.26		0.29		0.26		21.83		32.44		8.89		0.11		-0.12		33.68		1.16		0.19		0.60		0.05		632.59		0.13		0.36		0.14		2.93		12.62		0.04		0.20		4605762090.60		0.75		5.66		0.12		1252.56		1396.93		3.92		0.00		3.92				1		0		0		0		1%				40.133

		CS FP Equity		1		0.45		13.52		5.15		428059.38		50741.28		54869.56		92008.00		5.68		14.52		22.62		1.56																								0.05		4.76		0.16		18901.99		0.48		0.35		0.37				0.12		29.85		42.95				0.84		41.01		0.18		128.38		30.59		29.18		0.33		-4.57		0.68		2.05		-4.08		-4.21		1378065.00		176634129.70		0.94		26.96		35.26		2.49		0.02		3		Insurance		Multi-line Insurance		#N/A N Ap		EUR		2				0.19		21.31		0.03		0.23		40.36		0.04		0.52				0.37						0.04				16.55		1.08				34.36		33.06		1.56		0.79		0.03		0.28		2.20		-		0.08				1704.71		0.09		0.05		3.37		2.88		0.66		0.02		0.02		33.39				8.44		0.09		0.01		13797.13		0.34		0.04		0.45		1032.22				0.40				131370570.10		1.81		4.08		0.02		1252.56		1396.93		3.40		0.00		3.40				23		0		0		0		20%				30.594

		BAA LN Equity		1		3.63		5.92		5.59		10530.60		8667.02		8109.07		13076.00		55.28		9.50		14.83		1.56		-0.01		0.89		0.34		875.01		4.35		0.28		0.08		1177.79		5.85		0.38		0.11		0.28		0.35		0.29		2891.61		0.31		0.28		0.33		2.46		2.18		1.63		0.17		0.50		0.28		8.19		0.30		819.96		23.57		27.47		9.83		7.52		11.26		39.23		2.73		7.31		2298565.00				0.31		23.39		67.57		0.24		0.00		4		Engineering&Construction		Airport Develop/Maint		#N/A N Ap		GBp		2		2.42		0.30		1.61		0.18		0.27		0.78		0.21		0.69		0.12		0.33		0.69		0.09		0.00		0.38		2.77		0.94		12.85		-0.48		11.23		4.86		0.40		0.25		0.27		2.04		-		0.06		0.30		375.21		0.09		0.17		1.34		10.63		2.85		0.04		0.46		8.27		2.72		1.22		0.90		0.08		6543.78		0.36		0.27		0.49		3.76		6.98		0.76		-0.05		2913325559.10		3.21		5.10		0.03		1252.56		1396.93		3.47		0.00		3.47				1		0		0		0		1%				23.566

		BFT US Equity		1		3.43		22.54		12.76		1348.56		585.49		1247.30		16350.00		2.94		25.00		8.21		0.33		-0.10		0.69		0.05		93.34		1.78		0.11		0.07		149.51		2.85		0.17		0.11		0.11		1.80		0.64		603.41		0.74		0.74		1.03		4.04		0.52		6.62		-3.42		0.59		0.06		20.41		0.15		24.13		34.37		30.67		2.12		6.65		11.75		4.31		-0.87		-0.51		43300.00		1047850.00		0.75		11.38		0.00		0.00		0.00		2		Leisure Time		Recreational Centers		#N/A N Ap		USD		4		1.90		0.70		6.35		0.02		0.05		1.61		0.03		0.26		0.34		1.03		0.21		0.11		0.07		0.17		130.28		2.13		5.42		27.34		9.41		0.10		2.80		0.44		0.73		1.05		-		0.20		0.09		42.18		0.11		0.05		2.33		12.55		0.62		0.05		-0.21		15.69		2.77		2.30		0.60		0.00		212.46		0.48		0.45		0.95		46.81		8.72		0.36		-0.16		1556180.38				6.04		3.42		1252.56		1396.93		6.06		0.00		6.06				1		0		0		0		1%				34.373

		SCH SM Equity		1		0.64		15.00		1.31		216275.76		44563.12		99128.12		95442.00		0.56		21.53		17.67		0.82																								0.07		0.36		0.09		89754.39		0.86		0.54		2.01				0.22		23.43		0.33				0.04		15.34		0.02		9.87		25.86		36.78		-4.90		4.97		9.51		14.74		-2.13		3.79		19604286.00		194302671.15		0.94		27.25		52.98		0.19		0.02		3		Banks		Commer Banks Non-US		#N/A N Ap		EUR		2				0.10		15.38		0.15		0.17		0.78		0.02		0.14				2.01						0.04				29.04		2.22		27.77		25.25		23.22		1.46		1.87		0.08		0.16		0.39		-		0.09				1328.61		0.01		0.10		4.15		10.25		1.78		0.03		0.02		8.12				4.85		0.48		0.03		8712.16		0.91		0.41		2.58		44.78				0.32				114171267.70		2.04		3.72		0.02		1252.56		1396.93		3.00		0.00		3.00				22		0		0		0		19%				25.859

		BK US Equity		1		2.52		32.85		11.77		74756.00		38573.00		31287.25		17735.00		2.17		12.56		24.08		1.92																								0.32		2.31		0.08		7954.00		0.54		0.30		0.21				0.57		13.06		-1.44		0.19		-0.12		3.41		0.24		52.25		39.06		45.62		1.58		4.49		10.73		27.94		-0.01		6.12		1333500.00		69905304.00		0.95		27.94		25.13		0.58		0.01		3		Banks		Money Center Banks		#N/A N Ap		USD		4				0.09		11.25		0.23		-0.17		-1.33		-0.01		0.46				0.21						0.04				3.37		0.81		7.04		14.27		8.87		18.58		0.55		0.04		0.19		3.72		-		0.26				1739.00		0.13		0.50		7.01				6.51		0.22		-0.03		2.81				1.94		0.20		0.07		5142.00		0.25		0.11		0.27		92.26				0.17				99625096.00		1.26		4.95		0.24		1252.56		1396.93		3.75		0.00		3.75				22		0		0		0		19%				39.055

		BASS LN Equity		1		5.26		13.26		9.37		11212.94		8462.78		11568.38		74451.00		93.50		7.00		10.43		1.49		-0.06		0.74		0.10		1138.68		4.18		0.19		0.10		1482.02		5.44		0.25		0.13		0.19		0.70		0.53		3636.24		0.42		0.38		0.43		2.45		1.36		2.53		0.06		0.54		0.27		10.56		0.31		974.98		29.64		33.99		6.92		-5.49		-4.34		-13.14		-0.76		-5.24		2092268.00				0.69		13.88		71.50		0.47		0.00		4		Beverages		Brewery		#N/A N Ap		GBp		2		2.27		0.56		2.25		0.12		0.17		1.15		0.16		0.58		0.23		0.43		0.44		0.13		0.00		0.25		-9.88		1.37		0.78		8.84		3.96		4.19		0.64		0.27		0.35		2.33		-		0.11		0.21		560.65		0.13		0.14		1.63		7.78		1.31		0.03		0.28		11.88		3.05		1.32		0.77		0.07		4773.47		0.31		0.32		0.43		7.18		8.19		0.59		-0.11		2653001412.60		5.38		5.04		0.15		1252.56		1396.93		3.78		0.00		3.78				1		0		0		0		1%				29.642

		BYX US Equity		1		2.44		6.05		6.04		248.55		17.72		134.35		577.00										0.43		5.07		1.19		18.42		1.67		0.09		0.07		24.50		2.22		0.12		0.10		0.09		0.47		0.83		119.01		0.54		0.54		6.71		4.86		0.12		2.48		-0.23		0.24		0.09		33.94		0.15		1.38		108.82		137.44		-8.00		-36.11		-35.25		-46.21		-10.71		-27.20		2500.00		3406.25		0.75		9.17		0.00		0.00		0.00		4		Iron/Steel		Steel-Producers		#N/A N Ap		USD		4		7.90		0.83		2.40		0.21		0.05		1.04		0.08		0.46		0.11		6.71		0.71		0.08		0.34		0.12		-0.52		7.58		5.11		1.78		9.75		1.59		1.15		0.48		0.54		0.37		-		0.06		0.23		6.08		0.08		0.05		0.17				0.08		0.03		0.22		-18.71		1.56		14.02		0.89		0.00		103.42		0.89		0.48		2.74		13.67		5.36		5.83		0.52		28832.86		0.00		7.25		17.88		1252.56		1396.93		6.62		0.00		6.62				5		0		0		0		4%				108.817

		BEAV US Equity		1		-5.69		-56.33				881.79		373.65		964.52		4500.00		1.48		12.20		9.90		0.81		0.15		1.75		0.22		6.70		0.13		0.01		0.01		48.93		0.92		0.07		0.06		0.01		-2.05		0.82		621.92		0.91		0.91		1.66		12.71		0.46		9.90		-0.66		0.04		0.03		-14.24		0.01		14.69		68.00		52.96		-1.26		36.42		47.34		119.39		-1.01		33.27		97500.00		1437667.25		0.44		14.84				0.00		0.00		4		Aerospace/Defense		Aerospace/Defense-Equip		#N/A N Ap		USD		4		4.16		0.81		13.67		0.05		0.02		0.66		0.02		0.09		0.20		1.66		0.04		0.01		-0.14		0.07		-19.64		2.58		25.83		24.99		18.34		0.45		9.58		0.70		0.90		0.36		-		-0.79		-0.29		-50.80		0.01		-0.07		5.68		39.76		0.55		-0.07		-0.21		3.14		2.38		2.36		0.78		0.00		64.50		0.64		0.71		2.77		32.13		17.05		0.17		0.18		3929755.25				9.36		8.49		1252.56		1396.93		5.64		0.00		5.64				3		0		0		0		3%				67.999

		BNP FP Equity		1		0.29		9.88		0.58		589290.27		35148.66		172795.61		77472.00		7.85		16.37		9.99		0.61																								0.09		4.42		0.06		275363.19		0.93		0.48		7.83				0.06		34.07		-1.99				0.01		27.13		0.01		78.45		27.49		33.54		0.37		-6.61		-4.72		7.76		-5.56		-5.12		1475349.00		116439354.85		0.84		17.76		53.08		2.21		0.03		3		Banks		Money Center Banks		#N/A N Ap		EUR		2				0.08		30.63		0.25		0.06		4.73		0.00		0.07				7.83						0.06				37.64		4.92		16.79		20.38		25.84		2.98		1.06		0.03		0.06		0.13		-		0.07				1251.70		0.01		0.07		2.11		10.48		1.04		0.02		0.01		53.20				16.77		0.50		0.02		16692.11		1.59		0.47		7.93		1272.26				0.55				110551050.05		2.63		4.43		0.02		1252.56		1396.93		3.40		0.00		3.40				22		0		0		0		19%				27.489

		BOOT LN Equity		1		11.82		21.97		18.47		5103.34		7040.68		7351.70		55007.00		73.58		5.50		10.63		1.93		0.10		1.31		0.04		830.54		10.70		0.11		0.16		1054.22		13.58		0.14		0.21		0.11		0.65		1.47		961.21		0.26		0.20		0.14		0.91		2.91		1.86		0.54		1.26		0.89		13.00		0.86		782.30		27.70		29.65		4.67		3.24		7.60		4.73		2.39		2.31		3890700.00				0.51		12.00		55.56		0.37		0.00		2		Retail		Retail-Drug Store		#N/A N Ap		GBp		2		4.50		1.54		1.90		0.25		0.11		0.95		0.35		0.74		0.33		0.14		0.50		0.23		0.00		0.14		-4.44		1.04		6.48		3.10		0.70		3.12		0.24		0.13		0.18		7.28		-		0.22		0.35		578.03		0.23		0.11		2.62		8.11		0.94		0.03		0.38		5.59		3.42		0.72		0.71		0.04		2682.41		0.13		0.19		0.14		2.69		7.07		0.38		0.07		2260082101.20		5.19		4.59		0.08		1252.56		1396.93		3.69		0.00		3.69				1		0		0		0		1%				27.7

		CBRY LN Equity		1		5.78		31.45		22.06		7191.35		12325.69		11778.71		37425.00		37.95		9.00		15.98		1.78		0.00		1.01		0.09		988.01		5.50		0.16		0.14		1209.66		6.73		0.20		0.17		0.16		0.46		0.85		1085.08		0.22		0.11		0.09		0.90		3.64		2.34		0.33		0.96		0.80		6.60		0.91		606.28		25.80		29.06		5.33		-2.81		-0.40		-1.21		1.43		-1.70		8978862.00				0.30		30.77		73.19		0.14		0.00		4		Food		Food-Misc/Diversified		#N/A N Ap		GBp		2		2.47		0.89		1.89		0.24		0.14		0.42		0.25		0.78		0.35		0.09		0.40		0.20		0.00		0.20		-3.18		0.96		0.99		14.89		7.23		4.84		0.14		0.06		0.09		10.09		-		0.24		0.37		930.07		0.20		0.14		3.78		14.23		2.00		0.10		0.19		5.88		2.44		0.58		0.68		0.05		3245.09		0.09		0.15		0.10		1.67		10.11		0.31		0.00		4374895809.90		2.70		4.71		0.02		1252.56		1396.93		3.47		0.00		3.47				1		0		0		0		1%				25.801

		CAH NZ Equity		1		2.38		4.14		3.76		3410.15		1116.05		1347.95		10217.00		0.09		19.32		7.37		0.38		0.32		5.47		4.09		91.45		1.16		0.07		0.03		186.11		2.37		0.14		0.05		0.07		0.05		0.38		1120.27		0.36		0.36		1.00		6.02		0.77		1.74		0.04		-0.15		0.15		15.89		0.08		0.64		24.47		21.84		-6.43		-13.51		-6.43		-5.19		-7.58		-11.14		1799867.00		1152641.07		1.59		13.79		51.49		0.02		0.04		4		Forest Products&Paper		Paper&Related Products		#N/A N Ap		NZD		2		5.33		0.38		1.74		0.68		0.13		0.10		0.11		0.64		0.07		1.00		0.38		0.03		0.07		0.14		-2.42		1.21		3.38		-14.64		2.47		7.51		0.57		0.33		0.36		1.08		-		0.04		0.34		81.02		0.03		0.14		0.57		6.74		0.87		0.03		0.31		14.89		0.97		3.06		0.90		0.03		1960.58		0.83		0.33		0.92		0.83		7.72		1.76		0.84		1963684.92		3.75		5.41		0.64		1252.56		1396.93		4.88		0.00		4.88				0		0		0		0		0%				24.469

		CML AU Equity		1		5.45		15.09		10.52		4068.32		4328.71		6256.67				0.26		8.65		14.43		1.67		0.09		1.25		0.12		382.40		6.92		0.03		0.09		603.83		10.92		0.05		0.15		0.03		0.14		3.14		1029.06		0.42		0.41		0.24		1.70		1.65		2.77		-0.03		0.91		0.31		80.37		0.37		3.72		26.11		37.01		8.07		5.50		7.33		5.28		1.03		6.12		2498315.00		9264384.37		0.72		16.88		72.71		0.13		0.04		2		Retail		Retail-Misc/Diversified		#N/A N Ap		AUD		2		8.80		3.02		2.82		0.07		0.02		0.27		0.12		0.58		0.36		0.24		0.26		0.15		0.04		0.05				1.45		7.10		11.34		2.20		0.84		0.68		0.24		0.40		5.25		-		0.11		0.11		158.80		0.15		0.02		2.98		13.62		0.34		0.00		0.20		8.99		7.05		0.94		0.61		0.01		1444.72		0.16		0.25		0.19		2.25		10.67		0.33		0.03		8786089.48		5.90		3.16		0.02		1252.56		1396.93		3.91		0.00		3.91				2		0		0		0		2%				26.107

		CTM LN Equity		1		-5.60		-14.59				3537.99		20281.80		30242.22		1921.00		-47.39								0.61		7.28		6.59		-94.63		-0.99		-0.16		-0.03		-1.00		-0.01		-0.00		-0.00		-0.16		-0.23		0.16		1746.15		0.55		0.55		0.09		-1746.84		9.71		2.61		-0.99		0.28		-0.05		-3.97		-0.05		2897.40		68.70		66.57		13.95		-10.50		-16.53		-29.20		8.61		-1.78		5826002.00				1.89						0.00		0.00		1		Telecommunications		Telecom Services		#N/A N Ap		GBp		2		1.70		0.22		2.44		1.08		-0.14		-0.12		-0.04		0.45		0.10		0.09		-0.28		-0.03		-0.00		-0.00		79.20		1.49								0.00		1.20		0.49		0.55		17.61		-		-0.10		-0.43		-146.70		-0.03		-0.25		13.38				33.36		-0.25		-0.09		86.72		0.23		0.17		0.90		0.00		1449.97		0.06		0.49		0.06		2.98		-30254.23		0.07		3.69		9193705171.20		0.00		8.66		0.24		1252.56		1396.93		5.85		0.00		5.85				11		0		0		0		9%				68.699

		CBK GR Equity		1		0.26		8.59		0.41		311836.05		13300.54		167899.69		34870.00		1.98		11.00		13.19		1.20																								0.05		1.54		0.07		198693.17		0.95		0.90		14.94				0.04		32.61		61.62		-0.03		0.16		28.18		0.01		26.06		28.38		30.77		-1.52		-13.10		-8.32		-20.70		-4.66		-11.94		3188214.00		4758819.50		0.82		16.90		45.12		0.96		0.04		3		Banks		Money Center Banks		#N/A N Ap		EUR		2				0.07		31.26		0.16		1.45		61.59		0.10		0.05				14.94						0.06				7.39		12.62		17.08		15.47		16.44		1.54		9.78		0.29		0.44		0.08		-		0.08				768.43		0.01		0.05		1.42		0.41		0.62		0.02		0.01		28.28				23.45		0.67		0.02		9397.43		1.18		0.64		12.54		591.54				0.75				6312926.07		3.70		3.87		0.10		1252.56		1396.93		3.18		0.00		3.18				21		0		0		0		18%				28.377

		CSGN SW Equity		1		0.76		21.60		1.92		402957.46		48650.27		107548.28		63963.00		13.33		13.52		13.33		0.99																								0.14		10.79		0.06		152486.13		0.90		0.63		3.13				0.13		28.31				0.05		0.05		8.84		0.02		177.66		39.78		63.18		-4.91		-8.09		-8.13		-1.92		-6.51		-4.22		2997317.00		551369556.69		1.38		16.47		36.72		3.92		0.02		3		Banks		Money Center Banks		#N/A N Ap		CHF		2				0.07		25.10		0.24		0.28		26.09		0.02		0.10				3.13						0.06				2.68		2.21		11.74		12.66		12.96		2.49		1.82		0.07		0.16		0.32		-		0.18				2926.08		0.02		0.14		3.21		6.75		1.87		0.07		0.03		6.45				8.28		0.42		0.04		15072.58		1.42		0.38		3.16		1412.90				0.33				244265089.95		2.20		2.93		0.27		1252.56		1396.93		3.47		0.00		3.47				22		0		0		0		19%				39.779

		DMGT LN Equity		1		12.57		155.93		28.37		1982.11		5697.82		6283.01		16006.00		56.86		10.80		23.59		2.19		-0.09		0.76		0.12		305.53		4.16		0.13		0.15		405.06		5.51		0.17		0.20		0.13		0.55		1.18		1001.20		0.80		0.78		0.18		2.47		3.28		12.41		0.38		0.35		0.26		10.72		0.31		1341.50		56.36		70.60		-3.49		-13.22		-6.08		-7.92		-6.55		-9.21		200287.00				1.04		24.48		19.19		0.10		0.00		1		Media		Publishing-Newspapers		#N/A N Ap		GBp		2		3.08		1.35		8.17		0.07		0.11		0.67		0.15		0.20		0.38		0.18		0.40		0.25		0.00		0.17		13.57		1.10		15.78		22.11		6.66		2.49		3.27		0.44		0.70		5.42		-		0.90		0.29		218.90		0.25		0.12		20.30		20.95		2.29		0.08		0.09		14.26		4.03		0.35		0.63		0.02		264.82		0.16		0.51		0.18		4.57		15.79		0.04		-0.08		632511401.94		0.90		5.09		0.05		1252.56		1396.93		4.55		0.00		4.55				1		0		0		0		1%				56.355

		DPH US Equity		1		6.40		67.50		27.55		18350.00		7802.06		10577.80		160387.00		2.24		9.50		6.22		0.65		0.17		1.46		0.23		1682.00		12.74		0.06		0.09		2538.00		19.23		0.09		0.14		0.06		1.96		1.59		1757.00		0.35		0.34		0.23		0.69		0.51		10.55		-4.37		0.47		-0.69		26.95		0.96		13.94		43.55		55.57		-1.72		-10.24		-4.72		-27.07		-6.40		-10.50		1003100.00		14100551.00				6.77		7.29		0.21		0.02		2		Auto Parts&Equipment		Auto/Trk Prts&Equip-Orig		#N/A N Ap		USD		4		4.33		1.72		5.73		0.10		-0.04		-2.17		-0.08		0.65		0.37		0.23		0.25		0.34		0.14		0.09		-18.82		1.36								2.19		0.51		0.09		0.33		5.04		-		0.34		0.16		1083.00		0.34		0.06		2.18		8.31		0.26		0.03		0.03		2.50		2.98		2.35		0.27		0.00		3200.00		0.17		0.10		0.20		27.06		6.24		0.41		0.11		23840450.00		2.01				1.51		1252.56		1396.93		4.62		0.00		4.62				5		0		0		0		4%				43.552

		DBK GR Equity		1		0.35		12.39		0.74		698626.34		48042.17		225174.35		93232.00		4.65		10.90		16.83		1.54																								0.10		3.64		0.06		288983.94		0.93		0.81		6.02				0.07		35.62		64.82		0.08		0.15		19.58		0.01		78.20		32.00		38.45		-0.64		-5.67		5.50		35.45		-2.31		2.05		10787098.00		15618844.89		0.99		21.51		27.97		1.39		0.02		3		Banks		Money Center Banks		#N/A N Ap		EUR		2				0.07		34.48		0.16		1.03		70.05		0.06		0.07				6.02						0.05				23.80		4.69		15.80		20.10		22.53		3.07		4.51		0.13		0.28		0.15		-		0.11				2130.68		0.01		0.08		2.46		1.07		1.15		0.04		0.01		30.95				14.54		0.44		0.01		19524.49		1.28		0.41		6.62		1104.21				0.42				22048550.16		1.77		4.11		0.02		1252.56		1396.93		3.33		0.00		3.33				21		0		0		0		18%				31.997

		DVN US Equity		1		3.23		7.14		5.49		4623.16		7610.22		6359.35		1549.00		4.25		15.67		14.16		0.90		0.04		1.83		0.74		220.37		3.29		0.30		0.05		490.75		7.33		0.67		0.11		0.30		1.51		0.16		1787.12		0.47		0.47		0.23		3.64		2.93		2.30		-1.82		0.37		0.12		7.77		0.12		60.10		50.79		42.20		4.31		33.80		38.82		35.64		-0.58		5.52		643000.00		38369168.00		0.39		23.48		13.96		0.20		0.00		4		Oil&Gas Producers		Oil Comp-Explor&Prodtn		#N/A N Ap		USD		4		3.23		0.25		2.28		0.06		0.28		1.62		0.08		0.53		0.05		0.23		0.97		0.06		0.03		0.67		102.75		0.84		49.19		57.34		67.42		8.87		0.88		0.39		0.47		1.58		-		0.05		0.42		94.56		0.06		0.22		2.40		9.46		5.89		0.11		-0.05		89.54		1.76		0.61		0.82		0.02		2024.02		0.28		0.39		0.63		20.51		10.26		0.27		0.26		57972352.00		0.33		6.16		0.22		1252.56		1396.93		4.71		0.00		4.71				0		0		0		0		0%				50.787

		DXNS LN Equity		1		17.86		52.94		33.14		4047.09		5104.64		6923.80		29298.00		16.69		9.00		15.98		1.78		0.27		1.81		0.11		321.32		7.49		0.06		0.08		441.13		10.29		0.08		0.11		0.06		0.33		1.39		906.45		0.38		0.35		0.18		2.05		1.99		2.98		0.19		0.88		0.71		9.40		0.35		266.56		48.38		34.71		-14.48		-32.91		-33.22		-32.98		-16.88		-28.82		4598045.00				1.14		8.18		30.21		0.07		0.00		2		Retail		Retail-Consumer Electron		#N/A N Ap		GBp		2		4.11		1.68		2.74		0.50		0.11		0.34		0.25		0.62		0.34		0.18		0.23		0.13		0.00		0.08		26.31		1.36		18.74		34.77		21.52		1.39		0.57		0.20		0.34		8.00		-		0.41		0.44		599.33		0.13		0.12		3.60		7.58		0.90		0.07		0.26		23.24		2.27		0.79		0.59		0.03		1415.38		0.13		0.22		0.13		1.34		16.58		0.29		0.20		2668253326.20		7.43		7.65		0.43		1252.56		1396.93		3.89		0.00		3.89				1		0		0		0		1%				48.379

		DOL US Equity		1		1.63		8.41		6.47		3034.46		708.53		2278.07		59500.00		1.80		10.00		7.07		0.71		0.13		1.46		0.05		160.42		1.73		0.03		0.05		292.34		3.15		0.06		0.10		0.03		0.85		1.67		1325.36		0.70		0.69		1.87		4.53		0.29		5.16		-1.48		0.24		0.06		104.26		0.12		12.69		43.48		35.92		-15.42		-12.12		-8.86		-27.62		-9.95		-17.95		35400.00		451400.00		0.56		8.63		46.85		0.40		0.03		4		Food		Food-Misc/Diversified		#N/A N Ap		USD		4		6.08		1.70		5.23		0.02		0.01		1.32		0.03		0.30		0.27		1.87		0.19		0.08		0.07		0.06		11.21		3.22		7.66		-5.05		-3.81		0.27		2.42		0.42		0.67		0.68		-		0.08		0.06		48.54		0.08		0.01		1.20		10.16		0.14		0.01		0.05		14.39		4.17		4.28		0.63		0.00		531.92		0.58		0.44		1.46		43.94		8.81		0.82		0.08		1763263.75		3.15		5.60		3.46		1252.56		1396.93		5.58		0.00		5.58				0		0		0		0		0%				43.479

		DRE US Equity		1		4.37		8.51		4.95		5486.24		2900.34		6189.51		1460.00																								405.83		4.68		0.70		0.07		0.32		1.33		0.11		2113.48		0.44		0.17		0.73		5.21		1.47		2.54				0.44		0.16		3.19		0.09		22.88		24.48		29.07		-3.05		-4.44		1.79		17.45		-3.51		-1.96		97400.00		2219525.00		0.42		16.00		109.66		1.46		0.06		3		REITS		REITS-Diversified		#N/A N Ap		USD		4				0.14		2.06		0.01		0.59		2.70		0.14		0.56				0.73						0.06		0.70				2.13		39.76		46.29		47.91				0.26		0.10		0.11		1.16		-		0.07				182.24		0.04				1.40		6.48		3.90				-0.02		59.50				1.89		0.95		0.26		2058.60		0.34		0.39		0.86		18.80		13.85		0.92				5822910.00		7.00		2.80		0.12		1252.56		1396.93		4.41		0.00		4.41				23		0		0		0		20%				24.477

		DYK GR Equity		1		4.19		17.05		9.04		3437.09		738.09		2144.29		11232.00		3.59		5.86		5.68		0.97		-0.12		0.56		0.03		171.78		3.66		0.09		0.05		304.21		6.48		0.16		0.09		0.09		3.22		0.54		1327.68		0.65		0.55		1.80		4.36				4.07		0.96		0.31		0.15		17.63		0.13		20.41		27.48		27.20		-4.00		-5.70		3.77		-0.69		-5.48		-9.65		11204.00		1056.06		0.40		6.34		22.62						4		Building Materials		Bldg Prod-Cement/Aggreg		#N/A N Ap		EUR		2		1.89		0.74		4.74		0.01		0.11		9.88		0.08		0.35		0.29		1.80		0.18		0.08		0.16		0.16		15.59		2.91		14.56		26.72		36.06		4.21		1.31		0.26		0.43		0.60		-		0.15		0.11		105.15		0.08		0.10		0.99		3.26		0.36		0.04		0.15		24.41		3.36		4.66		0.60		0.01		670.85		0.62		0.39		1.67		131.22		9.86		0.98		-0.23		7118.99		5.10		5.48				1252.56		1396.93		4.36		0.00		4.36				4		0		0		0		3%				27.48

		EIX US Equity		1		2.27		12.09		6.75		36229.00		6964.22		24974.42		19570.00		2.22		8.84		9.64		1.09		-0.12		0.39		0.07		1744.00		1.98		0.18		0.05		3650.00		4.13		0.38		0.10		0.18		1.79		0.27		16906.00		0.71		0.66		2.43		4.63		0.29		5.91		-20.47		0.63		0.13		13.95		0.10		21.38		46.68		68.23		-2.20		14.47		16.15		22.37		3.80		6.56		1438900.00		30394624.00		0.39		10.74		59.87		1.08		0.05		4		Electric		Electric-Integrated		#N/A N Ap		USD		4		1.41		0.32		5.27		0.02		0.23		6.70		0.07		0.29		0.19		2.43		0.25		0.07		0.08		0.38		6.65		3.59		2.99		12.44		10.10		3.04		2.57		0.37		0.56		0.54		-		0.10		0.10		693.00		0.07		0.10		1.48		3.02		0.64		0.03		0.09		9.14		3.62		5.20		0.66		0.04		5211.00		0.68		0.47		1.86		90.08		9.94		0.99		-0.43		33306554.00		5.19		5.86		0.99		1252.56		1396.93		4.25		0.00		4.25				0		0		0		0		0%				46.676

		ENEL IM Equity		1		5.05		12.99		8.78		38895.78		44370.83		52329.13		78511.00		0.14		10.00		25.37		2.54		-0.10		0.62		0.04		4541.89		7.01		0.26		0.12		7243.24		11.18		0.42		0.19		0.26		0.16		0.45		10669.05		0.42		0.34		0.24		1.47		1.84		2.57		0.28		0.72		0.55		8.77		0.43		3.66		17.75		17.80		-0.41		-1.33		4.17		-3.50		-1.08		-2.55		25294500.00		92830886.40				22.43		61.95		0.10		0.03		4		Electric		Electric-Integrated		#N/A N Ap		EUR		2		1.69		0.44		2.62		0.03		0.34		0.49		0.24		0.58		0.26		0.24		0.44		0.18		0.04		0.42		-7.57		1.18								9.59		0.52		0.20		0.30		3.98		-		0.13		0.19		1978.20		0.18		0.21		2.99		7.54		2.56		0.04		0.25		5.37		2.71		0.88		0.66		0.07		14826.28		0.20		0.27		0.25		1.98		8.06		0.33		-0.22		94994126.50		2.76				0.02		1252.56		1396.93		3.64		0.00		3.64				5		0		0		0		4%				17.747

		BG FP Equity		1		1.12		2.93		3.15		7147.40		1945.53		4807.59		22271.00		7.20		7.80		10.40		1.33		0.20		1.77		0.10		292.61		2.24		0.04		0.04		568.35		4.35		0.07		0.08		0.04		3.06		1.06		2487.06		0.46		0.43		1.28		4.38		0.46		2.61		-3.08		0.41		0.12		97.09		0.12		74.90		36.30		41.11		-0.34		-14.36		-9.55		0.03		-7.17		-11.28		24819.00		1836459.77		0.56		24.46		91.14		4.18		0.06		4		Agriculture		Agricultural Operations		#N/A N Ap		EUR		2		4.09		1.09		2.48		0.05		0.04		11.29		0.07		0.54		0.26		1.28		0.16		0.05		0.04		0.07		2.66		2.47		3.08		3.74		5.03		0.55		0.81		0.30		0.40		0.93		-		0.03		0.04		78.28		0.05		0.02		0.72		6.54		0.25		0.00		0.13		-8.88		2.31		3.67		0.75		0.01		2654.83		0.52		0.35		1.08		164.49		8.90		1.48		0.19		1955404.23		5.20		4.39		0.36		1252.56		1396.93		4.44		0.00		4.44				0		0		0		0		0%				36.301

		FBG AU Equity		1		8.55		17.31		14.16		2694.05		4276.63		4951.29		14094.00		0.16		10.77		14.61		1.36		0.11		1.58		0.50		252.54		2.63		0.15		0.09		310.05		3.23		0.19		0.12		0.15		0.13		0.62		928.77		0.43		0.40		0.22		3.00		2.90		2.03		0.08		0.42		0.27		7.41		0.27		2.28		22.66		23.25		8.22		-5.54		-4.54		-5.47		3.24		-0.47		7091105.00		16092252.64		0.60		17.38		58.11		0.08		0.03		4		Beverages		Brewery		#N/A N Ap		AUD		2		3.12		0.63		2.21		0.18		0.15		0.13		0.17		0.57		0.20		0.22		0.47		0.12		0.06		0.19		10.82		1.16		-6.23		9.81		-3.65		4.87		0.67		0.30		0.38		4.60		-		0.19		0.42		225.92		0.12		0.18		3.26		15.59		2.34		0.06		0.08		13.42		1.98		0.63		0.80		0.08		1203.80		0.19		0.34		0.22		0.79		16.38		0.28		0.19		13779523.18		5.17		3.21		0.02		1252.56		1396.93		4.36		0.00		4.36				0		0		0		0		0%				22.659

		FSH CN Equity		1		12.56		23.38		13.62		550.87		2413.17		2236.37				2.36		19.80		28.91		1.46		0.28		4.93		3.81		56.26		22.36		0.31		0.10		64.53		25.65		0.35		0.12		0.31		1.67		0.33		242.00		0.47		0.47		0.10		3.75		8.62		1.86		1.81		0.31		0.29		3.21		0.23		68.15		40.81		56.12		-9.65		2.20		3.35		21.34		-5.34		4.51		12130.00		832832.65		0.70		37.03		4.12		0.07		0.00		2		Lodging		Hotels&Motels		#N/A N Ap		CAD		4		4.76		0.40		2.03		0.53		0.38		2.34		0.25		0.53		0.07		0.10		1.46		0.11		0.02		0.35				0.93		16.42		29.54		11.10		0.90		0.89		0.44		0.47		7.25		-		0.21		1.48		57.25		0.11		0.32		7.67		32.11		11.62		0.30		0.11		11.94		0.96		0.23		0.93		0.01		270.93		0.11		0.44		0.14		9.27		28.65		0.11		0.83		2556803.26		0.11		5.17		0.04		1252.56		1396.93		4.73		0.00		4.73				2		0		0		0		2%				40.807

		FTO US Equity		1		-4.85		-28.19				521.49		212.85		430.25		708.00										0.05		1.15		0.23		-7.41		-0.74		-0.01		-0.01		5.64		0.57		0.01		0.01		-0.01		-0.62		0.96		283.29		0.85		0.84		1.33		50.23		0.45		5.81		-7.02		0.63		-0.04		-29.39		-0.03		7.69		51.09		34.34		7.97		-3.94		1.82		16.96		2.94		2.68		44000.00		333756.25		0.81		24.80				0.00		0.00		4		Oil&Gas Producers		Oil Refining&Marketing		#N/A N Ap		USD		4		2.98		1.43		10.29		0.08		-0.02		-0.41		-0.02		0.15		0.32		1.33		-0.04		-0.02		-0.08		0.01		137.58		2.02		7.34		9.50		13.45		0.37		5.08		0.49		0.77		0.65		-		-0.34		-0.10		-17.06		-0.02		-0.03		2.73		7.96		0.16		-0.03		-0.18		68.46		2.60		2.45		0.64		0.00		50.68		0.66		0.54		1.54		17.00		84.16		0.24		0.05		525716.88		0.00		7.29		3.44		1252.56		1396.93		6.19		0.00		6.19				6		0		0		0		5%				51.085

		GLH LN Equity		1		13.99				35.68		1780.45		3700.24		3758.01		3066.00		57.83		6.70		10.31		1.54		0.01		1.01		0.04		602.66		4.99		0.43		0.34		650.47		5.38		0.47		0.37		0.43		0.52		0.78		1339.76		2.13		2.47		0.36		2.06		1.48		-3.48		2.29		0.64		1.18		3.98		0.45		596.14		42.03		23.22		1.14		15.94		20.17		30.73		2.33		8.49		2164396.00				0.14		11.40		61.02		0.32		0.00		4		Tobacco		Tobacco		#N/A N Ap		GBp		2		1.24		0.56		-2.50		0.03		1.14		2.56		0.64		-1.13		0.63		0.36		0.54		0.96		0.00		0.47		-11.36		1.02								10.36		-1.68		0.67		1.91		1.86		-		-0.49		0.31		349.72		0.96		0.35				2.51		2.83		0.10		-0.54		2.46		1.23		0.48		0.35		0.15		-712.18		0.36		0.75		0.54		4.02		6.05		-0.19		0.01		814858836.33		6.12		5.75		0.22		1252.56		1396.93		4.87		0.00		4.87				6		0		0		0		5%				42.027

		GTN NA Equity		1		4.64		18.37		10.84		3755.26		3209.57		8496.85		34713.00		0.54		15.00		17.54		1.17		0.03		1.09		0.18		168.70		6.06		0.05		0.04		213.41		7.67		0.07		0.06		0.05		0.31		0.82		933.75		0.46		0.41		0.29		4.38		1.28		4.17		0.69		0.22		0.30		31.08		0.18		9.50		59.23		54.23		-1.68		-34.27		-35.30		-48.20		-9.43		-26.75		11164017.00		57805071.87		1.17		30.99		24.11		0.07		0.01		4		Computers		Computer Services		#N/A N Ap		EUR		2		2.19		1.44		3.44		0.10		0.09		0.84		0.11		0.54		0.38		0.29		0.12		0.08		0.03		0.07		178.64		2.65		41.79		85.08		69.36		1.50		0.87		0.21		0.38		8.16		-		0.09		0.07		99.53		0.08		0.05		3.66		10.33		1.05		0.02		0.03		133.61		2.01		1.17		0.54		0.01		889.05		0.11		0.25		0.12		7.89		42.07		0.34		0.04		48159311.97		0.71		7.00		1.36		1252.56		1396.93		5.18		0.00		5.18				0		0		0		0		0%				59.23

		GUS LN Equity		1		4.88		11.31		8.29		7960.90		6554.62		7043.80		51493.00		57.03		12.00		11.43		0.95		0.20		1.64		0.23		481.55		3.54		0.06		0.06		915.29		6.74		0.11		0.11		0.06		0.40		1.03		2138.14		0.37		0.32		0.33		2.34		1.49		2.32		1.00		0.70		0.69		20.57		0.23		651.55		33.88		39.98		5.30		7.03		7.55		20.63		0.11		5.38		2819797.00				0.60		16.41		75.32		0.30		0.00		2		Retail		Retail-Catalog Shopping		#N/A N Ap		GBp		2		3.36		1.00		2.23		0.15		0.18		1.46		0.33		0.63		0.31		0.33		0.20		0.08		0.00		0.11		0.31		1.07		16.26		-0.34		3.72		1.78		0.47		0.21		0.29		2.60		-		0.11		0.16		398.54		0.08		0.07		1.83		4.47		0.80		0.01		0.40		3.51		2.04		1.21		0.72		0.04		3572.93		0.30		0.27		0.38		4.36		7.99		0.55		0.19		2428547078.10		5.09		5.74		0.29		1252.56		1396.93		4.25		0.00		4.25				1		0		0		0		1%				33.875

		BN FP Equity		1		4.54		10.77		7.04		12665.15		19719.19		16574.73		75965.00		5.08		11.06		26.14		2.36		0.03		1.12		0.12		1173.31		9.27		0.10		0.09		1891.13		14.95		0.17		0.15		0.10		4.11		0.89		3433.05		0.37		0.34		0.17		1.82		2.87		2.37		3.75		0.53		0.33		19.49		0.34		132.85		33.37		37.50		-1.24		10.11		16.76		32.24		2.00		8.30		339985.00		45202523.94		0.37		32.30		38.05		2.21		0.02		4		Food		Food-Misc/Diversified		#N/A N Ap		EUR		2		3.36		0.88		2.19		0.12		0.10		7.53		0.16		0.63		0.26		0.17		0.35		0.13		0.03		0.17		-3.77		0.84		2.57		11.25		2.47		3.75		0.57		0.23		0.32		3.88		-		0.10		0.17		575.27		0.13		0.10		3.46		16.63		1.60		0.03		0.25		2.77		3.00		0.64		0.73		0.02		5184.15		0.21		0.27		0.26		46.30		9.07		0.29		0.04		72946166.79		1.56		4.60		0.02		1252.56		1396.93		3.30		0.00		3.30				0		0		0		0		0%				33.374

		HMSO LN Equity		1		3.15		5.72				4217.46		1696.47		3074.79		137.00		31.61		4.00		18.95		4.74		0.01		1.18		0.71		157.91		2.48		0.75		0.04		158.49		2.49		0.75		0.04		0.75		0.44		0.05		1455.51		0.37		0.36		0.86		9.18		0.98		1.81		-2.33		0.48		0.01		1.64		0.11		599.04		15.39		16.78		2.92		0.00		-1.70		2.41		-1.06		-2.19		930036.00				0.68		13.47		43.39		0.19		0.00		3		Real Estate		Real Estate Oper/Develop		#N/A N Ap		GBp		2		0.71		0.05		1.69		0.12		0.08		0.06		0.01		0.63		0.07		0.86		0.53		0.04		0.00		0.75		-63.47		1.81		-3.22		7.04		8.56		-0.07		0.58		0.34		0.36		1.23		-		0.05		0.43		128.21		0.04		0.65		0.42		97.85		8.23		0.35		0.38		12.74		0.60		2.49		0.94		0.26		2453.95		0.47		0.35		0.81		6.09		19.50		1.47		0.25		325288780.08		3.63		4.02		0.09		1252.56		1396.93		4.38		0.00		4.38				2		0		0		0		2%				15.388

		HAS US Equity		1		4.58		9.88		8.25		4463.35		1723.09		3938.76		9500.00		0.69		12.11		14.45		1.19		0.01		1.03		0.14		391.80		5.65		0.09		0.09		669.12		9.65		0.16		0.15		0.09		0.97		0.95		1135.32		0.38		0.18		0.66		1.70		0.67		2.16		1.46		0.34		0.34		22.40		0.35		10.00		72.99		55.58		-9.14		-14.97		-3.67		-34.28		-11.32		-27.03		2980300.00		29934874.00		0.78		9.90		24.09		0.24		0.02		2		Toys/Games/Hobbies		Toys		#N/A N Ap		USD		4		2.04		1.03		2.38		0.11		0.09		2.27		0.15		0.62		0.46		0.66		0.19		0.13		0.10		0.16		-5.00		2.29		9.65		10.38		13.42		2.01		0.22		0.09		0.14		3.08		-		0.10		0.09		188.95		0.13		0.06		1.15		2.93		0.41		0.03		0.29		28.08		1.99		2.59		0.68		0.01		1878.97		0.29		0.25		0.32		15.00		6.64		1.09		0.01		13981274.00		2.40		6.22		2.17		1252.56		1396.93		5.95		0.00		5.95				0		0		0		0		0%				72.986

		6501 JP Equity		1		0.29		0.74				36743.29		38258.94		37712.84		58739.00		0.34		143.70		33.25		0.23		0.22		1.57		0.28		375.01		3.11		0.01		0.01		1902.31		15.78		0.05		0.05		0.01		0.03		0.94		6696.93		0.32		0.25		0.18		3.52				2.56								317.72		0.06		11.46		32.41		32.99		-2.54		-5.32		0.58		14.30		-2.27		-6.75		5700000.00		65235716.25		1.12		350.84		168.68		0.06		0.00		4		Electrical Compo&Equip		Electric Products-Misc		#N/A N Ap		JPY		3		2.39		0.93		2.52		0.29								0.68		0.39		0.18		0.03		0.02		0.00		0.05		-11.06		0.99		0.16		8.26		0.18		-0.26		0.34		0.14		0.23		5.58		-		0.01		0.01		108.95		0.02		0.00		2.63				1.11		-0.00		0.26		-0.24		1.52		0.96		0.58		0.01		14557.92		0.18		0.18		0.18		6.65		21.26		0.38		0.24		80766541.25		0.68		4.96		0.24		1252.56		1396.93		3.18		0.00		3.18				9		0		0		0		8%				32.41

		HI US Equity		1		2.62		23.31		2.98		60749.40		23824.37		70979.78		23600.00		4.05		14.66		12.45		0.85																								0.23		3.10		0.16		45665.10		0.87		0.80		1.92				0.45		8.97		6.53		0.07		0.07		6.39		0.05		50.44		36.07		41.49		-5.41		7.08		16.66		23.88		-2.31		5.29		1171300.00		59389884.00		1.22		14.66		21.86		0.68		0.01		3		Diversified Finan Serv		Finance-Consumer Loans		#N/A N Ap		USD		4				0.17		8.69		0.01		0.34		6.89		0.06		0.13				1.92						0.06				0.43		2.98		15.59		14.96		12.09		7.73		4.39		0.47		0.54		0.38		-		0.21				1486.40		0.04		0.23		3.30		6.26		2.48		0.12		0.07		9.09				2.55		0.87		0.03		6450.90		0.64		0.75		2.62		113.81				0.29				78209120.00		1.43		5.14		0.59		1252.56		1396.93		4.29		0.00		4.29				21		0		0		0		18%				36.073

		13 HK Equity		1		41.24		71.05		47.08		48170.74		52624.43		63847.74				0.44		14.17		28.01		1.98		0.04		1.34		1.04		1973.02		3.03		0.28		0.04		2398.01		3.68		0.34		0.05		0.28		3.53		0.15		11542.12		0.26		0.24		0.22		4.81		3.43		1.72		0.14		0.02		0.14		0.47		0.17		12.34		33.49		37.33		-0.26		-17.86		-7.16		-1.69		-8.43		-6.30		11356768.00		140295471.74		1.22		3.50		5.38		0.19		0.02		4		Holding Companies-Divers		Diversified Operations		#N/A N Ap		HKD		1		1.43		0.19		1.47		0.34		0.22		0.37		0.10		0.74		0.10		0.22		0.40		0.04		0.29		0.34				1.21		12.94		29.15		28.76		2.26		0.33		0.21		0.23		4.87		-		0.46		3.03		15048.67		0.04		2.16		1.67		33.32		7.40		2.00		0.58		7.90		1.07		0.92		0.92		0.11		31541.35		0.18		0.24		0.21		3.60		26.63		0.62		0.24		101935275.79		1.61		3.44		0.07		1252.56		1396.93		4.61		0.00		4.61				2		0		0		0		2%				33.485

		IMT LN Equity		1		24.07				141.41		1894.90		5113.59		7492.44		4306.00		96.42		7.90		10.18		1.29		-0.33		0.69		0.15		750.43		3.65		0.43		0.40		779.40		3.79		0.45		0.41		0.43		0.80		0.92		2688.79		4.88		-9.77		0.53		3.45		1.27		-0.76		0.93		0.22		0.21		4.19		0.28		981.49		28.71		30.74		11.77		4.75		9.29		45.35		5.95		8.32		509385.00				0.25		12.21		49.48		0.40		0.00		4		Tobacco		Tobacco		#N/A N Ap		GBp		2		0.86		1.01		-0.89		0.13		0.33		1.10		0.14		-3.88		1.07		0.53		0.37		1.36		0.00		0.45		18.62		1.47								9.40		-0.91		1.02		3.52		1.98		-		-0.19		0.20		415.78		1.36		0.33				8.87		2.94		0.12		-1.17		26.79		1.24		0.37		0.29		0.12		-2138.28		0.36		1.42		0.51		7.74		9.69		-0.42		-0.36		1523781774.90		4.72		5.27		0.23		1252.56		1396.93		4.94		0.00		4.94				6		0		0		0		5%				28.706

		INTNC NA Equity		1		1.11		15.43		2.96		415689.45		63166.42		136647.84		86040.00		4.11		14.00		15.65		1.12																								0.14		4.32		0.09		119486.84		0.80		0.01		1.89				0.17		13.97				0.10		0.04		9.06		0.04		64.36		18.08		22.51		6.25		7.18		13.18		28.42		2.84		8.60		10940517.00		368666773.65		1.10		19.97		32.10						3		Insurance		Multi-line Insurance		#N/A N Ap		EUR		2				0.10		13.68		0.01		0.12		4.75		0.01		0.20				1.89						0.07				3.98		2.16				28.35		24.80		2.37		0.01		0.00		0.00		0.41		-		0.14				4151.71		0.03		0.14		2.18				1.58		0.07		0.07		21.86				6.58		0.36		0.04		29147.99		0.87		0.29		2.44		394.18				0.48				276372775.00		2.39		3.08		0.12		1252.56		1396.93		3.22		0.00		3.22				26		0		0		0		22%				18.083

		ISYS LN Equity		1		3.75		-15.07		-2.74		10477.00		6792.46		17490.05		121683.00		27.91		7.00		6.96		0.99		-0.10		0.83		0.13		1548.66		4.75		0.15		0.15		2148.42		6.59		0.20		0.21		0.15		-0.09		1.02		3957.85		0.69		0.36		0.58		1.84		0.78		5.00		0.12		0.54		0.30		-30.88		0.39		194.13		88.74		67.68		8.89		-37.31		-43.02		-53.77		-19.67		-34.76		37815945.00				0.56		16.96		92.91		0.11		0.00		4		Miscellaneous Manufactur		Diversified Manufact Op		#N/A N Ap		GBp		2		1.66		0.93		5.76		0.11		0.11		0.34		0.14		0.31		0.61		0.58		0.24		0.27		-0.00		0.20		-6.85		2.57								4.05		0.70		0.10		0.18		3.57		-		-0.19		-0.05		-344.79		0.27		0.08		4.58		6.00		0.64		-0.07		0.01		7.24		2.00		1.54		0.55		0.04		1483.47		0.23		0.38		0.28		2.47		8.70		0.27		-0.10		7255486543.80		6.39		7.61		1.04		1252.56		1396.93		4.99		0.00		4.99				4		0		0		0		3%				88.738

		KAM GR Equity		1		-2.59		-3.37				886.43		1076.10		2456.49		6229.00		1.20		36.18		11.11		0.31		-0.08		0.35		0.07		20.76		5.53		0.07		0.02		39.82		10.61		0.14		0.04		0.07		-0.28		0.32		90.14		0.11		0.06		0.08		2.26				1.30		-0.21		0.76		0.28		-22.78		0.23		13.29		65.83		87.45		-11.08		-44.33		-42.76		-49.83		-18.49		-37.73		1162285.00		1408232.53		0.74						0.04		0.00		4		Food		Food-Baking		#N/A N Ap		EUR		2		2.72		0.59		1.21		0.05		0.09		0.31		0.16		0.89		0.12		0.08		0.20		0.03		-0.02		0.14		61.83		2.28								1.50		0.06		0.05		0.05		26.34		-		-0.02		-0.12		-12.63		0.03		-0.03		1.47		24.22		3.74		-0.05		0.02		101.41		7.71		0.82		0.93		0.01		733.91		0.04		0.10		0.04		1.88		61.74		0.68		-0.24		2429545.70		0.32		8.57		0.39		1252.56		1396.93		5.67		0.00		5.67				7		0		0		0		6%				65.827

		KEL LN Equity		1		6.22		12.73		10.02		5287.32		2134.48		3555.49		4313.00		50.41		-2.90		10.78				-0.05		0.56		0.01		416.50		3.60		0.40		0.08		630.62		5.45		0.61		0.12		0.40		0.79		0.20		2062.95		0.46		0.45		0.97		3.27		0.75		2.04		-0.54		0.56		0.23		3.42		0.20		543.26		41.35		56.16				17.61		15.48		10.41		4.42		8.02		347974.00				0.27		6.92		44.70		0.35		0.00		4		Water		Water		#N/A N Ap		GBp		2		1.89		0.21		2.15		0.01		0.46		1.20		0.17		0.54		0.10		0.97		0.76		0.09		0.00		0.61		2.47		1.67		5.35		12.40		9.54		1.15		0.81		0.38		0.44		0.73		-		0.12		0.55		301.91		0.09		0.30		0.87		4.41		2.07		0.16		0.41		6.23		3.36		2.48		0.86		0.13		2459.89		0.58		0.39		1.37		7.20		6.09		1.15		-0.23		668838858.27		7.16		6.80		0.09		1252.56		1396.93		4.20		0.00		4.20				3		0		0		0		3%				41.354

		KGF LN Equity		1		6.34		17.19		11.15		10296.20		7578.51		11595.97		84325.00		43.88		10.00		12.38		1.24		-0.03		0.94		0.05		1102.90		10.27		0.07		0.11		1380.03		12.86		0.09		0.13		0.07		0.45		1.53		2216.08		0.33		0.15		0.29		1.61		1.30		2.71		-0.07		0.87		0.39		25.95		0.50		543.26		42.52		54.83		-16.52		-35.34		-31.95		-33.68		-21.90		-32.87		1752260.00				0.94		12.14		47.26		0.21		0.00		2		Retail		Retail-Major Dept Store		#N/A N Ap		GBp		2		3.22		1.64		2.30		0.13		0.06		0.63		0.15		0.67		0.48		0.29		0.23		0.16		0.00		0.09		52.94		1.53		17.37		19.83		18.14		1.86		0.21		0.08		0.12		4.27		-		0.14		0.12		607.58		0.16		0.07		1.95		8.45		0.47		0.02		0.29		45.95		3.44		1.36		0.65		0.02		3808.05		0.19		0.22		0.23		4.18		8.51		0.59		-0.02		5616553400.70		4.37		5.83		0.67		1252.56		1396.93		3.91		0.00		3.91				1		0		0		0		1%				42.521

		LEH US Equity		1		0.65		20.53		0.71		192244.00		14966.08		210822.60		8900.00		12.64		11.60		9.93		0.86																								0.09		8.53		0.10		169612.00		0.96		0.76		11.33				0.08		34.27		50.79		0.01		0.04		16.77		0.01		125.50		61.04		74.25		-16.28		0.51		13.84		53.43		-13.96		3.64		1625300.00		204099200.00		1.82		10.35		4.24		0.36		0.00		3		Diversified Finan Serv		Finance-Invest Bnkr/Brkr		Lehman Brothers Holdings Inc		USD		4				0.11		27.49		0.03		0.33		52.36		0.03		0.04				11.33						0.07				0.30		14.09		15.62		12.49		11.82		2.41		4.05		0.12		0.13		0.05		-		0.16				1132.00		0.01		0.09		2.25				0.61		0.05		0.01		-4.55				12.85		0.92		0.00		5595.00		0.80		0.88		18.52		1553.44				0.47				217424560.00		0.17		5.79		0.45		1252.56		1396.93		4.28		0.00		4.28				22		0		0		0		19%				61.043

		MAR US Equity		1		5.90		14.60		10.41		7324.00		8372.43		9920.43		143000.00		2.18		16.16		16.03		0.99		-0.02		0.92		0.28		666.00		10.92		0.08		0.09		828.00		13.57		0.09		0.11		0.08		1.62		1.19		1676.00		0.37		0.37		0.20		2.02		1.90		2.47		-0.88		0.89		0.42		21.85		0.40		34.88		40.82		44.46		-5.96		-10.98		-10.69		16.47		-3.51		-2.94		1178500.00		40877908.00		0.81		19.70		13.00		0.22		0.01		2		Lodging		Hotels&Motels		#N/A N Ap		USD		4		5.01		1.29		2.52		0.11		0.08		2.96		0.16		0.63		0.24		0.20		0.38		0.15		0.05		0.09		7.52		1.18								2.71		0.58		0.23		0.37		4.59		-		0.14		0.23		400.00		0.15		0.07		2.92		13.80		0.87		0.04		0.02		9.68		5.46		0.87		0.63		0.01		2908.00		0.17		0.23		0.22		18.39		11.94		0.35		-0.02		18610894.00		0.66		4.72		0.31		1252.56		1396.93		4.49		0.00		4.49				3		0		0		0		3%				40.817

		MBI US Equity		1		2.66		8.78		4.15		12263.90		6837.04		10191.24		775.00		5.79		12.33		11.77		0.96																								0.57		3.22		0.08		5559.54		0.61		0.54		0.81				0.78		3.29		3.86				0.08		3.01		0.10		68.13		33.13		35.44		-0.37		27.65		36.20		40.98		1.89		14.41		143100.00		9661834.00		0.97		13.90		25.04		0.81		0.01		3		Insurance		Financial Guarantee Ins		#N/A N Ap		USD		4				0.08		3.49		0.01		0.46		4.42		0.05		0.39				0.81						0.05				-17.47		1.49				18.72		17.58		6.98		1.19		0.34		0.46		0.94		-		0.09				320.53		0.06		0.40		1.80		11.19		6.79		0.25		0.18		5.76				1.79		0.74		0.08		3513.10		0.55		0.45		1.06		87.19				0.51				20858342.00		1.20		4.75		0.37		1252.56		1396.93		3.69		0.00		3.69				23		0		0		0		20%				33.127

		MEO GR Equity		1		1.46		7.68		5.58		16011.43		12383.77		17257.55		171440.00		1.14		12.71		33.79		2.66		-0.03		0.94		0.11		660.71		2.36		0.02		0.04		1640.35		5.85		0.04		0.10		0.02		0.72		2.31		3438.45		0.52		0.43		0.28		2.10				5.26		-0.43		0.86		0.44		158.14		0.19		38.59		45.63		33.29		-0.33		5.08		6.67		14.43		1.67		7.71		2150446.00		1116762.79		0.57		53.97		121.18						2		Retail		Retail-Major Dept Store		#N/A N Ap		EUR		2		3.96		2.31		4.98		0.08		0.04		5.03		0.12		0.48		0.58		0.28		0.07		0.10		0.02		0.04		-5.43		1.39								0.64		0.80		0.15		0.37		4.28		-		0.07		0.03		233.65		0.10		0.01		4.14		8.25		0.34		-0.00		0.02		-6.58		4.21		1.29		0.42		0.01		3049.11		0.20		0.21		0.23		42.11		11.14		0.26		-0.01		3005868.76		2.23		5.36		1.06		1252.56		1396.93		3.81		0.00		3.81				6		0		0		0		5%				45.632

		8058 JP Equity		1		-0.30		-2.68				47841.86		12310.76		31025.20		7556.00		0.35		20.50		22.56		1.10		0.13		1.23		0.10		257.42		0.78		0.00		0.01		402.60		1.22		0.00		0.01		0.00		-0.09		2.01		24393.85		0.82		0.75		1.98		60.59				9.06								-659.65		0.01		7.86		38.36		39.15		3.21		-5.11		3.91		6.59		-0.15		-5.13		1057000.00		8350701.11		1.08						0.07		0.01		2		Distribution/Wholesale		Import/Export		#N/A N Ap		JPY		3		3.62		1.96		8.92		0.16								0.18		0.56		1.98		0.01		0.01		-0.01		0.00		-5.34		2.52		-5.36		-0.35		-3.52		-0.23		2.96		0.33		0.53		0.55		-		-0.03		-0.01		-145.87		0.01		-0.00		2.29				0.13		-0.00		0.06		-0.14		2.93		3.89		0.62		0.00		5364.73		0.79		0.51		1.82		27.10		77.08		0.44		0.06		14443865.28		0.94		4.17		0.54		1252.56		1396.93		3.22		0.00		3.22				11		0		0		0		9%				38.363

		PAS AU Equity		1		0.60		1.57		2.48		2054.10		481.30		1227.19		4322.00		0.08		37.00		5.29		0.14		0.08		1.57		0.16		31.00		0.95		0.03		0.02		149.03		4.55		0.15		0.07		0.03		0.01		0.48		745.10		0.48		0.46		1.55		5.00		0.38		2.61		-0.10		0.48		0.20		80.27		0.04		0.43		37.08		30.81		-4.65		-8.89		-6.06		-17.78		-10.71		-10.10		11805930.00		5159037.42		0.48		26.13		0.00		0.00		0.00		4		Mining		Metal-Diversified		#N/A N Ap		AUD		2		3.30		0.48		2.57		0.04		0.15		0.13		0.12		0.52		0.15		1.55		0.10		0.02		0.03		0.15		-2.85		2.55		8.94		14.05		20.30		0.40		0.85		0.33		0.44		0.71		-		0.02		0.04		12.36		0.02		0.02		0.60		3.20		0.49		0.01		-0.01		20.07		2.09		4.27		0.75		0.00		797.91		0.61		0.36		1.41		1.12		10.07		1.66		0.17		3426567.87		0.00		6.92		2.26		1252.56		1396.93		5.06		0.00		5.06				0		0		0		0		0%				37.075

		PGTV US Equity		1		-19.74						945.33		1958.45		3941.49		1006.00		-5.15		25.00						-0.01		0.95		0.41		-125.91		-1.94		-0.39		-0.13		-27.92		-0.43		-0.09		-0.03		-0.39		-5.34		0.34		684.41		0.89		0.89		0.35		-24.51		2.44		-367.24		-2.75		-0.09		-0.13		-1.75		-0.18		35.75		76.81		71.89		-24.23		-20.33		-20.25		-27.21		-18.76		-16.32		194900.00		6811467.50		1.27						0.00		0.00		1		Media		Television		#N/A N Ap		USD		4		3.25		0.35		11.44		0.05		-0.28		-1.95		-0.10		0.11		0.11		0.35		-1.27		-0.16		-0.15		-0.09		34.31		2.01		63.33				65.82		-2.75		-10.60		0.71		0.87		2.83		-		-2.24		-1.86		-184.81		-0.16		-0.59		3.33				3.36		-0.62		-0.32		77.88		3.42		0.48		0.81		0.00		-63.13		0.17		0.72		0.35		18.91		-100.98		0.04		-0.02		12845542.00		0.00		9.38		1.44		1252.56		1396.93		5.96		0.00		5.96				8		0		0		0		7%				76.808

		PO/ LN Equity		1		3.76		12.83		10.46		9207.36		5410.17		12269.58		62674.00										0.01		1.03		0.08		741.88		3.75		0.14		0.08		990.91		5.00		0.19		0.11		0.14		0.87		0.58		2095.40		0.29		0.26		0.39		2.11		1.38		2.08		0.46		0.55		0.33		9.13		0.35		796.79		36.17		46.82		-1.68		3.49		-0.54		-13.87		-4.70		-4.61		5298469.00				0.74		15.49		94.38		0.48		0.00		4		Transportation		Transport-Marine		#N/A N Ap		GBp		2		2.64		0.57		1.80		0.04		0.13		1.02		0.17		0.71		0.22		0.39		0.37		0.10		0.00		0.19		-8.28		2.27		-9.32		7.75		-0.56		2.80		0.38		0.20		0.25		4.77		-		0.11		0.29		582.38		0.10		0.10		1.11		7.57		1.00		0.05		0.30		14.86		2.57		1.70		0.78		0.06		4792.01		0.17		0.23		0.21		6.01		12.62		0.95		0.01		3372273719.10		6.67		5.47		1.08		1252.56		1396.93		4.10		0.00		4.10				5		0		0		0		4%				36.17

		PRU LN Equity		1		0.40		16.24		9.82		218236.51		25758.47		37238.76		22372.00		54.06		9.00		24.06		2.67																								0.03		0.40		0.17		3849.20		0.44		0.40		0.15				0.12		40.38				0.01		0.01		47.34		0.31		1300.93		26.36		13.26		0.72		-10.54		-10.79		-5.00		-1.81		-3.97		6331940.00				0.91		32.30		82.84		0.33		0.00		3		Insurance		Life/Health Insurance		#N/A N Ap		GBp		2				0.19		44.00		0.01		0.00		0.02		0.00		0.56				0.15						0.00				-2.02		1.45				16.76		18.09		0.81		0.67		0.02		0.38		8.97		-		0.16				785.20		0.13		0.03		5.12		794.73		0.68		0.00		0.02		33.58				8.47		0.04		0.02		4960.35		0.10		0.02		0.11		107.72				0.19				9195642083.10		2.91		4.03		0.07		1252.56		1396.93		3.22		0.00		3.22				24		0		0		0		21%				26.363

		RNK LN Equity		1		-0.16		4.05		2.47		4418.54		1597.86		3965.47		43081.00		30.59		5.00		8.05		1.61		-0.01		0.97		0.11		386.80		2.90		0.15		0.09		588.17		4.41		0.22		0.13		0.15		0.09		0.59		1838.40		0.51		0.49		1.15		3.13		0.62		2.62		-0.38		0.50		0.14		26.59		0.21		246.28		45.32		40.46		15.52		5.68		6.81		17.40		0.53		6.85		2002504.00				0.71						0.17		0.00		4		Commercial Services		Divers Oper/Commer Serv		#N/A N Ap		GBp		2		3.09		0.59		2.55		0.06		0.10		0.40		0.10		0.49		0.19		1.15		0.46		0.11		0.00		0.22		-5.49		2.48		-3.58		-8.24		0.12		2.10		1.00		0.37		0.46		1.19		-		0.06		0.12		98.51		0.11		0.02		1.15		7.26		0.73		-0.03		0.34		-0.55		3.19		2.77		0.81		0.05		1650.07		0.46		0.42		0.84		4.14		7.05		1.09		-0.01		556034094.33		7.84		5.95		0.78		1252.56		1396.93		5.30		0.00		5.30				3		0		0		0		3%				45.316

		RCO FP Equity		1		4.75		19.48		10.00		1642.36		1161.26		1308.63		3031.00		2.14		31.63		14.14		0.45		0.46		3.36		0.08		90.79		1.27		0.14		0.06		124.60		1.74		0.19		0.08		0.14		3.27		0.41		807.30		0.61		0.59		0.70		6.48		1.03		4.10		-0.30		0.07		0.01		5.34		0.11		30.26		39.80		45.88		1.81		5.39		18.91		69.15		-4.51		4.72		23171.00		685405.75		0.53		9.24		0.00		0.00		0.00		4		Beverages		Beverages-Wine/Spirits		#N/A N Ap		EUR		2		2.08		0.56		3.21		0.02		0.01		0.12		0.00		0.39		0.20		0.70		0.28		0.07		0.11		0.19		-10.59		1.13		3.22		-6.35		-0.29		2.47		1.57		0.45		0.56		0.60		-		0.24		0.39		124.84		0.07		0.16		2.47		242.41		1.73		0.12		0.03		0.61		0.62		1.41		0.80		0.00		467.69		0.62		0.49		1.67		29.45		11.10		0.44		1.14		1303318.84		3.51		6.42		0.02		1252.56		1396.93		5.44		0.00		5.44				0		0		0		0		0%				39.796

		RTR LN Equity		1		15.87		87.36		35.73		3841.95		27121.23		17449.36		16662.00		42.28		10.00		44.92		4.49		-0.10		0.83		0.07		786.64		10.86		0.17		0.20		1303.83		18.00		0.29		0.34		0.17		0.44		1.18		822.86		0.49		0.30		0.03		0.63		9.13		5.51		0.41		1.76		1.16		7.35		0.96		1899.25		47.72		59.45		7.97		5.56		1.70		15.88		2.56		8.18		12730280.00				1.57		43.41		48.47		0.21		0.00		1		Media		Multimedia		#N/A N Ap		GBp		2		1.86		1.17		4.41		0.30		0.21		0.67		0.32		0.51		0.63		0.03		0.32		0.46		0.00		0.29		-0.17		0.64		6.24		10.54		9.98		6.62		0.43		0.10		0.22		21.28		-		0.71		0.25		615.70		0.46		0.20		31.03		28.12		5.97		0.07		0.08		3.07		2.23		0.14		0.44		0.07		870.67		0.05		0.21		0.05		2.08		13.51		0.03		-0.09		8539701145.80		1.24		8.41		0.04		1252.56		1396.93		3.21		0.00		3.21				1		0		0		0		1%				47.717

		RY CN Equity		1		0.64		15.72		4.17		179167.22		16547.01		20104.96		51891.00		2.44		10.00		11.26		1.13																								0.14		1.69		0.07		21102.21		0.72		0.27		1.28				0.10		26.78		4.41		0.07		0.14		11.20		0.09		27.47		21.35		27.12		-11.85		4.65		10.74		-3.04		-6.92		0.24		1436225.00		39806004.24		0.56		12.56		36.75		0.62		0.02		3		Banks		Money Center Banks		#N/A N Ap		CAD		4				0.07		21.45		0.09		0.23		4.92		0.02		0.28				1.28						0.06				0.22		1.22		7.94		10.40		9.35		5.16		0.43		0.02		0.10		0.61		-		0.14				1163.11		0.06		0.14		2.25				1.15		0.05		0.03		-0.39				10.83		0.16		0.03		7021.05		1.05		0.12		1.63		283.60				0.50				39207559.91		2.60		3.79		0.07		1252.56		1396.93		2.66		0.00		2.66				22		0		0		0		19%				21.353

		SFW LN Equity		1		3.70		8.01		6.60		6638.81		4218.92		4641.48		56951.00		30.38		-2.65		13.25				-0.19		0.43		0.08		459.82		4.14		0.04		0.07		737.53		6.64		0.07		0.11		0.04		0.23		1.67		1969.36		0.40		0.33		0.47		2.67		1.15		2.17		0.03		0.46		0.25		45.81		0.23		402.38		28.12		27.67		-2.44		1.08		1.81		31.52		0.80		5.20		2370928.00				0.42		17.15		49.46		0.12		0.00		4		Food		Food-Retail		#N/A N Ap		GBp		2		5.07		1.69		2.25		0.05		0.04		0.47		0.13		0.60		0.33		0.47		0.21		0.09		0.00		0.07		5.20		1.10		5.67		-2.08		7.06		0.99		0.50		0.22		0.30		1.47		-		0.08		0.11		242.22		0.09		0.03		1.42		8.47		0.38		0.01		0.24		1.98		11.82		1.57		0.74		0.01		2972.01		0.42		0.30		0.68		3.51		6.31		0.70		-0.11		1867549592.70		3.46		5.10		0.31		1252.56		1396.93		3.85		0.00		3.85				2		0		0		0		2%				28.118

		SBRY LN Equity		1		3.39		7.44		6.63		15286.68		10318.37		9793.68		116946.00		30.61		5.00		17.51		3.50		-0.14		0.68		0.11		927.17		5.93		0.04		0.06		1538.52		9.83		0.07		0.10		0.04		0.27		1.54		2630.84		0.27		0.17		0.25		1.71		1.24		2.19		-0.16		0.75		0.30		46.62		0.35		536.02		37.78		32.24		-2.15		23.56		23.49		17.18		2.39		9.12		3669960.00				0.33		20.22		78.51		0.21		0.00		4		Food		Food-Retail		#N/A N Ap		GBp		2		3.45		1.58		2.20		0.10		0.03		0.41		0.09		0.73		0.45		0.25		0.14		0.10		0.00		0.07		7.05		0.95		7.46		-3.64		12.59		1.00		0.20		0.09		0.15		3.00		-		0.07		0.07		505.60		0.10		0.03		1.50		13.11		0.44		0.00		0.27		-0.99		5.05		1.48		0.63		0.02		6869.74		0.27		0.17		0.33		4.34		6.44		0.67		-0.09		2544244606.20		4.30		5.42		0.32		1252.56		1396.93		3.47		0.00		3.47				1		0		0		0		1%				37.778

		SFP US Equity		1		14.71		63.70		23.83		328.32		337.88		754.13		1129.00				25.00						0.51		2.75		0.12		69.38		4.47		0.08		0.21		76.68		4.94		0.09		0.23		0.08		8.18		2.55		214.56		0.81		0.78		0.64		2.80		1.22		4.33		0.91		0.24		0.07		9.12		0.32		27.75		58.97		61.40		-21.51		-26.37		-18.18		-29.96		-20.89		-22.79		80900.00		2218362.50		1.08		4.61		0.00		0.00		0.00		2		Home Furnishings		Appliances		#N/A N Ap		USD		4		8.81		2.15		6.47		0.04		0.02		1.25		0.05		0.19		0.29		0.64		0.73		0.26		0.29		0.09		415.53		2.23		59.64		75.01		53.41		3.82		3.59		0.56		0.69		1.55		-		1.81		0.97		91.82		0.26		0.06		2.00		8.65		0.40		0.04		-0.13		65.61		3.21		0.97		0.81		0.00		50.74		0.28		0.65		0.65		22.80		6.99		0.15		0.20		5363326.00		0.00		10.68		3.95		1252.56		1396.93		6.20		0.00		6.20				3		0		0		0		3%				58.971

		SKFB SS Equity		1		3.01		9.96		9.33		3461.15		1394.42		1620.95		40747.00		1.88		-9.80		6.76				0.33		2.53		0.08		250.47		2.54		0.07		0.07		436.63		4.43		0.12		0.13		0.07		0.97		1.05		596.46		0.34		0.29		0.43		1.37		0.61		3.31		1.31		0.45		0.47		33.03		0.42		12.72		36.86		38.66		19.23		-2.11		6.99		-23.07		7.23		-3.75		571507.00		7133977.40		0.63		7.89		40.99		0.40		0.03		4		Metal Fabricate/Hardware		Metal Processors&Fabrica		#N/A N Ap		SEK		2		4.93		0.99		2.96		0.09		0.08		4.32		0.12		0.66		0.21		0.43		0.34		0.14		0.08		0.12		-9.37		1.16		1.98		6.26		1.26		1.77		0.42		0.14		0.27		3.72		-		0.09		0.15		110.43		0.14		0.05		1.13		4.65		0.38		0.02		0.10		-2.64		1.95		2.48		0.51		0.01		1129.80		0.37		0.17		0.27		35.49		8.55		0.84		0.31		7828504.84		3.13		6.02		0.31		1252.56		1396.93		4.69		0.00		4.69				1		0		0		0		1%				36.864

		SDH US Equity		1								1347.00		1122.07		1927.06		103000.00				14.50						-0.06		0.89		0.07		171.00		1.94		0.04		0.13		256.00		2.91		0.05		0.19		0.04		1.01		3.51		1143.00		1.76		1.96		1.02		4.46		0.61				0.53		0.17		0.09		74.68		0.15		17.75		55.10		51.00		14.34		11.32		11.04		24.64		10.60		14.51		44400.00		788493.75		0.35		17.75		0.00		0.00		0.00		4		Commercial Services		Divers Oper/Commer Serv		#N/A N Ap		USD		4		6.59				-2.73		0.03		0.02		1.66		0.06		-0.76		0.53		1.02		0.24		0.26		0.06		0.05				1.72								0.91		-2.04		0.75		1.56		0.81		-		-0.13		0.09		63.40		0.26		0.02				6.96		0.24		0.01		-1.40				7.37		1.20		0.48		0.00		-494.00		0.59		0.85		1.23		29.12		8.34		-0.44		-0.02		751773.13		0.45		6.50		1.79		1252.56		1396.93		4.62		0.00		4.62				14		0		0		0		12%				55.101

		6758 JP Equity		1		0.94		1.80		1.79		31253.59		87964.96		125335.23		19187.00		1.90		26.33		50.55		1.92		0.02		1.06		0.06		-25.28		-0.20		-0.00		-0.00		637.57		5.15		0.03		0.02		-0.00		0.34		0.76		5732.09		0.26		0.25		0.07		8.99				1.91								84.08		-0.00		96.08		38.15		44.16		-12.26		-1.05		4.13		-3.02		-5.87		-3.45		4420200.00		423175919.98		1.48		286.50		70.25		0.23		0.00		2		Home Furnishings		Audio/Video Products		#N/A N Ap		JPY		3		2.67		0.79		1.90		0.08								0.74		0.28		0.07		-0.00		-0.00		0.00		0.03		-9.95		1.42		6.62		43.80		5.13		0.13		0.33		0.17		0.24		21.06		-		0.02		0.03		283.00		-0.00		0.01		5.29				3.66		0.00		0.21		6.59		2.53		0.36		0.71		0.01		16471.55		0.05		0.18		0.05		16.15		197.34		0.19		0.02		236620170.69		0.24		5.11		0.08		1252.56		1396.93		3.04		0.00		3.04				8		0		0		0		7%				38.146

		SBSA US Equity		1		1.62				1.76		365.68		572.06		1341.86		401.00		0.20		33.33		47.50		1.43		0.05		1.93		0.80		32.19		1.54		0.33		0.09		42.09		2.02		0.43		0.12		0.33		-0.86		0.27		172.49		0.52		0.51		0.30		4.10		3.94		-5.34		0.56		0.15		0.12		16.73		0.19		9.50		92.34		77.76		-12.23		-7.30		-6.36		-48.82		-2.55		-23.09		283700.00		2732848.50								0.00		0.00		1		Media		Radio		#N/A N Ap		USD		4		4.58		0.27		2.27		0.08		0.21		0.64		0.10		0.48		0.06		0.30		1.52		0.10		-0.09		0.43		33.67		2.35		19.39				29.94		4.57		-2.27		0.47		0.51		0.00		-		0.04		0.27		5.82		0.10		0.11		2.10				3.85		-0.30		-0.22		27.85		2.37		0.64		0.91		0.00		-75.12		0.13		0.47				6.32		9.61		0.28		0.20		3915069.00		0.00				1.73		1252.56		1396.93		5.77		0.00		5.77				7		1		0		0		7%				92.337

		SGC LN Equity		1		-5.07		13.31				4878.35		1353.40		2080.32		43354.00		13.38		10.00		7.58		0.76		0.06		1.26		0.98		118.50		0.48		0.05		0.02		492.12		2.00		0.22		0.10		0.05		0.14		0.45		1978.34		0.50		0.43		1.46		4.02		0.47		2.83		0.09		0.47		0.25		10.85		0.06		101.41		39.95		31.35		0.00		-5.41		-5.78		7.92		-3.25		0.05		3492042.00				0.54						0.05		0.00		4		Transportation		Transport-Services		#N/A N Ap		GBp		2		1.83		0.51		2.42		0.41		0.23		0.38		0.18		0.50		0.25		1.46		0.10		0.03		0.00		0.22		35.82		1.54		35.28		29.47		59.54		2.57		0.75		0.31		0.38		0.65		-		0.10		0.17		204.12		0.03		-0.07		0.71		3.03		0.64		0.06		0.18		61.34		1.45		3.60		0.82		0.04		2015.43		0.95		0.41		1.54		2.15		4.52		1.49		0.14		575728881.09		5.71		7.62		1.61		1252.56		1396.93		5.85		0.00		5.85				4		0		0		0		3%				39.947

		SPLS US Equity		1		8.97		18.07		15.36		3846.08		5477.51		7134.00				0.93		25.36		13.00		0.51		0.19		1.51		0.08		533.48		31.20		0.06		0.14		707.62		41.38		0.08		0.18		0.06		0.69		2.32		513.12		0.22		0.22		0.09		0.73		2.72		2.02		-0.12		1.75		0.58		28.37		1.04		12.06		61.57		61.10		-16.85		-21.62		-15.84		-31.42		-18.95		-23.04		12215900.00		149312160.00		1.08		18.28		0.00		0.00		0.00		2		Retail		Retail-Office Supplies		#N/A N Ap		USD		4		6.14		2.54		2.10		0.06		0.03		0.66		0.15		0.78		0.38		0.09		0.37		0.23		0.06		0.08				1.30		34.90		42.82		30.70		2.25		0.27		0.13		0.21		19.15		-		0.17		0.22		314.99		0.23		0.06		2.98		14.74		0.56		0.04		0.16		25.46		4.07		0.70		0.61		0.00		1828.81		0.07		0.13		0.05		4.44		14.54		0.33		0.08		102755256.00		0.00		7.61		1.57		1252.56		1396.93		4.85		0.00		4.85				2		0		0		0		2%				61.569

		SWMA SS Equity		1		34.20		114.96		51.70		1656.88		1240.61		1272.55		11797.00		0.35		14.50		8.89		0.61		0.42		2.73		0.56		163.60		5.10		0.17		0.10		201.47		6.28		0.22		0.12		0.17		1.07		0.57		599.24		0.50		0.45		0.48		2.97				3.36		-0.66		5.69		-0.40		2.02		0.27		3.07		25.28		25.80		6.55		12.36		38.36		36.86		2.56		7.83		328757.00		1016384.89		0.42		2.86		11.58		0.12		0.04		4		Tobacco		Tobacco		#N/A N Ap		SEK		2		2.31		0.69		2.73		0.69		-0.25		-0.59		-0.23		0.50		0.24		0.48		0.40		0.14		0.35		0.22		14.38		1.03		3.95		56.69		17.25		6.77		0.86		0.31		0.42		2.12		-		0.76		1.14		462.77		0.14		0.56		2.67				1.22		0.44		0.24		14.96		0.85		1.34		0.73		0.06		590.39		0.47		0.36		0.47		2.60		6.47		0.49		0.75		3033154.43		4.05		3.32		0.02		1252.56		1396.93		4.25		0.00		4.25				2		0		0		0		2%				25.279

		19 HK Equity		1		4.75		6.77		5.79		12292.34		8082.37		11849.33				0.52		9.90		11.59		1.17		-0.03		0.66		0.06		507.71		5.67		0.23		0.04		590.05		6.59		0.27		0.05		0.23		0.37		0.18		2249.64		0.19		0.16		0.28		3.81		2.73		1.43		0.23		-0.07		0.26		3.80		0.23		5.98		40.07		44.68		5.79		-14.03		1.39		-2.86		-5.53		-2.76		1416800.00		8383788.81		0.75		16.31		38.49						4		Holding Companies-Divers		Diversified Operations		#N/A N Ap		HKD		1		1.84		0.18		1.32		0.03		0.27		0.62		0.20		0.81		0.10		0.28		0.43		0.04		0.06		0.27				1.47		-18.75		-3.12		-6.68		2.47		0.20		0.14		0.15		4.06		-		0.06		0.48		568.76		0.04		0.30		1.06		15.87		4.29		0.16		0.70		-0.23		2.79		1.52		0.94		0.10		8785.80		0.19		0.18		0.25		3.15		20.12		1.15		-0.19		14176667.48		2.40		6.03		0.14		1252.56		1396.93		4.68		0.00		4.68				4		0		0		0		3%				40.068

		RUKN SW Equity		1		2.88		20.73		16.35		60219.69		27275.48		1434.18		9010.00		149.15		9.94		12.99		1.31																								0.13		109.81		0.25		1969.96		0.18		0.17		0.07				0.53		7.19				-0.07		-0.07		9.73		1.02		1937.45		14.98		19.44		2.63		2.00		4.17		17.97		-0.20		3.16		22448.00		43401367.48		0.98		17.64		25.52		28.02		0.01		3		Insurance		Reinsurance		#N/A N Ap		CHF		2				0.28		6.53		0.01		-0.01		-10.47		-0.00		0.82				0.07						0.06				2.74		0.05				21.06		20.49		3.15		0.21		0.03		0.17		0.00		-		0.17				1563.08		0.18		0.13		2.99				1.79		0.08		0.15		20.79				2.21		0.19		0.03		9124.59		1.37		0.03				3622.66				0.34				78066748.87		1.45		2.17		0.18		1252.56		1396.93		3.14		0.00		3.14				24		1		0		0		22%				14.978

		TATE LN Equity		1								4532.98		1550.95		2910.06		20085.00		42.48		6.00		7.58		1.26		0.07		1.24		0.05		524.43		2.60		0.06		0.12		822.86		4.09		0.10		0.18		0.06		0.58		1.80		1544.31		0.46		0.33		1.00		1.88		0.58				0.61		0.53		0.35		30.68		0.34		321.97		39.66		37.65		-4.78		-22.89		-21.71		-2.43		-11.95		-18.14		917766.00				0.42		5.51		67.36		0.39		0.00		4		Food		Sugar		#N/A N Ap		GBp		2		5.86				2.48		0.14		0.07		1.12		0.20		0.54		0.31		1.00		0.38		0.16		0.00		0.10				1.88								1.42		0.58		0.20		0.27		0.97		-		0.15		0.19		266.56		0.16		0.05		0.93		2.74		0.18		0.01		0.19				4.72		2.92		0.74		0.02		1592.12		0.53		0.34		1.03		5.61		4.01		1.18		0.04		585174549.96		10.70		6.02		0.32		1252.56		1396.93		4.01		0.00		4.01				11		0		0		0		9%				39.656

		TSCO LN Equity		1		7.26		14.73		11.45		14297.22		25739.63		19731.15		134896.00		17.96		13.00		20.89		1.61		-0.22		0.38		0.03		1492.16		7.01		0.05		0.10		2122.35		9.97		0.08		0.15		0.05		0.15		1.90		3485.57		0.33		0.25		0.14		1.64		3.50		2.03		-0.03		1.01		0.49		27.89		0.43		375.21		28.96		39.39		7.89		18.61		23.00		21.34		10.38		16.47		16878683.00				0.42		25.64		44.81		0.07		0.00		4		Food		Food-Retail		#N/A N Ap		GBp		2		5.39		2.02		2.06		0.07		0.06		0.25		0.23		0.67		0.35		0.14		0.30		0.14		0.00		0.08		2.95		0.77		13.22		16.50		10.81		1.38		0.33		0.16		0.22		4.79		-		0.14		0.19		976.42		0.14		0.05		3.71		14.83		0.94		0.02		0.28		9.55		14.01		0.56		0.73		0.02		6908.85		0.18		0.24		0.21		1.07		9.31		0.27		-0.11		8515977234.60		1.98		4.72		0.03		1252.56		1396.93		3.47		0.00		3.47				1		0		0		0		1%				28.959

		TW/ LN Equity		1		7.12		15.77		11.25		7261.17		6136.08		6266.53		12074.00		113.26		-4.70		15.41				-0.08		0.59		0.09		745.21		3.77		0.38		0.10		1031.18		5.22		0.52		0.14		0.38		1.41		0.27		2848.00		0.46		0.42		0.46		2.76		1.56		2.22		-0.04		0.54		0.26		3.99		0.26		1745.68		45.46		71.10		4.01		45.71		45.35		54.22		18.47		33.05		120268.00				0.16		12.35		49.21		0.70		0.00		4		Water		Water		#N/A N Ap		GBp		2		1.45		0.28		2.20		0.06		0.37		2.09		0.19		0.54		0.19		0.46		0.55		0.12		0.00		0.52		-1.73		1.02		3.11		11.23		8.00		4.99		0.73		0.33		0.39		1.27		-		0.15		0.36		497.19		0.12		0.30		1.87		8.31		3.10		0.13		0.35		3.19		2.46		1.18		0.85		0.12		3274.21		0.45		0.39		0.79		11.25		6.26		0.54		-0.28		3266353467.30		6.27		5.61		0.04		1252.56		1396.93		3.83		0.00		3.83				2		0		0		0		2%				45.463

		9501 JP Equity		1		0.65		5.72		2.87		131181.15		32279.12		129938.06		39398.00										-0.14		0.20		0.02		7057.04		1.76		0.15		0.05		16096.16		4.01		0.35		0.12		0.15		0.63		0.35		102482.24		0.86		0.83		3.17		6.37				8.77								54.62		0.07		23.86		16.08		16.95		3.86		0.99		8.94		25.52		2.41		-0.42		1058200.00		25116343.95		0.31		37.97		87.62		0.55		0.02		4		Electric		Electric-Integrated		#N/A N Ap		JPY		3		1.96		0.36		8.17		0.00								0.14		0.18		3.17		0.30		0.06		0.03		0.35		-6.57		4.03		0.34		0.66		1.33		1.04		4.83		0.59		0.65		0.27		-		0.05		0.04		850.11		0.06		0.03		2.01				0.70		0.00		0.07		-0.01		9.58		4.06		0.90		0.02		16050.34		0.79		0.78		3.67		85.10		8.94		0.50		-0.41		32266321.01		2.31		4.11		0.15		1252.56		1396.93		2.83		0.00		2.83				12		0		0		0		10%				16.075

		TOY US Equity		1		3.43		7.64		6.61		8353.00		3175.33		4888.86		76000.00		1.69		10.65		9.21		0.87		0.00		1.01		0.21		520.00		5.71		0.04		0.06		798.00		8.77		0.07		0.10		0.04		1.14		1.42		1508.00		0.29		0.25		0.47		1.89		0.68		2.23		1.36		0.83		0.57		42.52		0.34		15.56		35.28		29.33		-8.33		-5.60		-3.00		9.28		-8.74		-4.90		475000.00		7461110.50		1.07		10.73		0.00		0.00		0.00		2		Retail		Retail-Toy Store		#N/A N Ap		USD		4		4.18		1.46		2.27		0.12		0.07		4.24		0.19		0.71		0.34		0.47		0.18		0.10		0.07		0.07		8.57		1.54		6.29		-15.38		4.92		1.36		0.33		0.15		0.24		1.60		-		0.08		0.10		279.00		0.10		0.04		0.92		5.60		0.27		0.02		0.38		6.20		4.13		2.63		0.62		0.00		3680.00		0.31		0.18		0.63		22.90		4.93		1.16		0.00		14159613.00		0.00		6.18		1.90		1252.56		1396.93		5.32		0.00		5.32				0		0		0		0		0%				35.279

		TFC/A CN Equity		1		6.15		16.62		11.76		2241.49		1049.69		1750.25				0.98				6.58																										0.58		1.34		0.11		374.02		0.18		0.09		0.36				2.62		1.69						0.38		1.01		0.37		6.45		35.28		32.88		-4.88		4.84		7.25		-8.45		-3.62		0.02		57114.00		361093.67		0.54		8.26		45.56		0.33		0.05		3		Diversified Finan Serv		Finance-Other Services		#N/A N Ap		CAD		4				0.11		1.30		0.01		0.60		1.23		0.27		0.82				0.36						0.21						1.67								1.11		0.12		0.07		0.08		2.59		-		0.14				236.33		0.07		0.58		0.73		6.84		4.12		0.69		0.03		10.74				2.14		0.93		0.23		1395.47		0.21		0.17		0.39		4.54				1.64				462305.97		5.74		3.43		0.11		1252.56		1396.93		4.85		0.00		4.85				30		0		0		0		26%				35.276

		UN NA Equity		1		9.49		27.00		19.85		23523.88		28445.33		26459.98		255000.00		2.57		9.17		19.36		2.11		0.15		1.35		0.33		3629.36		9.60		0.11		0.15		4597.37		12.16		0.13		0.20		0.11		2.22		1.47		4039.30		0.36		0.18		0.14		0.88		1.73		2.86		3.73		1.49		1.24		14.79		0.90		49.77		28.23		22.45		10.63		18.91		22.21		15.56		8.20		11.26		10748983.00		337351330.05		0.61		22.42		45.25		1.07		0.02		4		Food		Food-Misc/Diversified		#N/A N Ap		EUR		2		3.38		1.40		3.34		0.28		0.14		8.76		0.30		0.64		0.44		0.14		0.35		0.33		0.04		0.13		-4.49		0.93		1.80		11.25		4.51		3.34		0.24		0.07		0.14		6.55		-		0.33		0.23		2337.15		0.33		0.11		4.42		10.39		0.82		0.04		0.20		1.33		2.51		0.83		0.47		0.03		6437.70		0.15		0.17		0.15		28.85		6.78		0.25		0.10		162855978.95		2.15		4.96		0.13		1252.56		1396.93		3.40		0.00		3.40				0		0		0		0		0%				28.225

		VNUN NA Equity		1		4.28		19.17		7.01		6445.86		10557.54		13003.66		22376.00		1.50		15.00		29.99		2.00		-0.17		0.55		0.21		418.80		3.68		0.18		0.06		535.54		4.71		0.23		0.08		0.18		1.01		0.37		3717.22		0.68		0.55		0.35		6.94		2.25		4.48		1.15		0.11		0.08		11.47		0.11		44.87		36.85		51.20		1.08		-5.84		-5.00		-8.25		-2.00		-2.29		1987535.00		70351965.67		1.12		44.48		41.75		0.40		0.01		1		Media		Publishing-Newspapers		#N/A N Ap		EUR		2		0.97		0.49		3.68		0.11		0.12		1.24		0.06		0.32		0.38		0.35		0.17		0.08		0.02		0.23		85.55		1.23		17.40		55.07		50.45		5.30		1.31		0.33		0.39		2.60		-		0.12		0.08		206.57		0.08		0.15		6.10		31.60		4.16		0.05		0.10		15.77		1.75		0.61		0.85		0.04		1614.97		0.29		0.58		0.38		19.95		24.52		0.17		-0.46		80812453.79		0.92		6.01		0.08		1252.56		1396.93		4.17		0.00		4.17				0		0		0		0		0%				36.852

		WR US Equity		1		0.01		0.59				8008.21		1525.68		5069.23		7049.00		1.86		4.60		11.81		2.57		-0.09		0.45		0.01		274.48		0.93		0.13		0.03		681.48		2.32		0.33		0.09		0.13		0.17		0.25		3700.15		0.62		0.55		2.43		5.43		0.31		4.19		1.45		0.20		0.10		163.42		0.07		22.00		37.96		23.79		4.12		31.60		39.69		42.31		7.69		22.35		212600.00		4665819.00		0.49		19.64				2.14		0.10		4		Electric		Electric-Integrated		#N/A N Ap		USD		4		1.51		0.26		3.46		0.03		0.18		5.38		0.07		0.38		0.17		2.43		0.20		0.05		0.01		0.33		1.28		3.32		4.71		4.96		9.06		-1.64		1.54		0.36		0.48		0.30		-		0.01		0.01		12.46		0.05		-0.02		0.80		4.52		0.72		-0.07		0.09		0.10		3.38		5.25		0.75		0.07		1875.47		0.73		0.46		3.28		82.11		9.59		1.52		-0.37		9777840.00		7.59		3.92		0.83		1252.56		1396.93		5.80		0.00		5.80				2		0		0		0		2%				37.963

		WMC AU Equity		1		3.07		5.88		5.95		4708.65		4160.87		6420.75		5143.00		0.44		12.76		8.45		0.66		0.03		1.21		0.10		51.60		0.60		0.05		0.01		281.05		3.26		0.25		0.06		0.05		0.13		0.23		1379.71		0.36		0.32		0.33		4.91		1.88		1.92		-0.27		0.88		0.13		7.60		0.04		3.75		28.15		31.26		-3.46		-8.79		-7.05		-5.18		-7.50		-5.17		3571890.00		13508956.43		0.65		33.79		54.21		0.07		0.02		4		Mining		Diversified Minerals		#N/A N Ap		AUD		2		1.87		0.23		1.88		0.03		0.16		0.16		0.08		0.64		0.13		0.33		0.09		0.01		0.03		0.25		-7.18		1.54		6.90		10.48		13.72		1.18		0.48		0.26		0.31		3.70		-		0.06		0.25		145.65		0.01		0.15		1.73		24.51		3.90		0.06		0.14		21.69		1.54		1.13		0.82		0.07		2497.60		0.21		0.29		0.27		1.99		24.33		0.60		0.11		21105474.25		6.68		5.15		0.17		1252.56		1396.93		3.97		0.00		3.97				0		0		0		0		0%				28.148

		HLFP PL Equity		1		1.54		11.05		1.81		162.15		31.67		141.54		34.00																																0.39		0.93		0.06		114.24		0.84		0.00		3.61				0.22		7.16		5.61		0.02		0.12		3.97		0.03		12.67		35.18		27.91		-3.10		-3.53		8.50		7.85		2.85				110.00		1393.63				13.61		60.03		0.56		0.04		3		Diversified Finan Serv		Finance-Leasing Compan		#N/A N Ap		EUR		2				0.06		7.61		0.00		1.53		5.65		0.10		0.16				3.61						0.07				-5.56		4.47		1.15		29.90		15.30		14.66		0.00		0.00		0.00		0.24		-		0.11				2.33		0.03		0.40		1.49		2.24		3.42		0.10		0.05		-14.06				5.12		0.84		0.15		21.30		0.81		0.70		4.18		56.34				0.67				5196.68		4.40						1252.56		1396.93		4.63		0.00		4.63				29		0		0		0		25%				35.179

		ST SP Equity		1		13.80		27.66		27.25		7926.64		23982.98		18215.26				0.08		2.64		20.68		7.84		0.28		2.28		0.06		1054.91		-2645.86		0.38		0.13		1500.77		-3764.14		0.54		0.19		0.38		0.10		0.35		57.01		0.01		0.00		0.00		0.04		12.42		1.45		0.05		31.65		20.05		1.91		18.50		1.55		69.85		113.20		7.66		19.07		28.43		20.99		3.23		11.77		7052000.00		9898849.46		0.61		22.56		34.18		0.03		0.02		1		Telecommunications		Telecom Services		#N/A N Ap		SGD		1		1.61		0.36		1.32		1.74		0.41		0.07		0.59		0.99		0.22		0.00		0.61		0.17		0.06		0.54				0.76		6.71		-4.46		15.42		13.32		0.00		0.00		0.00		377.17		-		0.24		0.84		1454.29		0.17		0.52		4.03		20.84		8.68		0.39		0.54		-0.36		0.71		0.33		0.76		0.13		5975.45		0.00		0.01		0.00		0.13		12.27		0.25		0.79		8672290.25		6.41		5.16		0.03		1252.56		1396.93		3.22		0.00		3.22				2		0		0		0		2%				69.849

		1576 KS Equity		1		2.55		6.02		4.24		57289.60		14183.57		44224.67		30227.00		3.16		17.03		7.00		0.41		-0.11		0.32		0.06		2274.58		2.65		0.16		0.04		6277.28		7.30		0.45		0.11		0.16		2.07		0.24		25062.29		0.48		0.44		1.77		3.99		0.47		2.36		8.35		11.92		0.24		10.66		0.09		22.16		46.20		63.12		-6.18		-19.38		8.87		12.82		-13.69		-17.69		1880000.00		42904528.97		0.80		10.72		26.58		0.53		0.02		4		Electric		Electric-Integrated		#N/A N Ap		KRW		1		1.49		0.27		2.14		0.02		0.43		9.46		0.20		0.52		0.16		1.77		0.24		0.04		0.09		0.45		0.26		3.12		12.12		13.09		21.80		4.30		0.78		0.37		0.40		0.79		-		0.05		0.14		1306.65		0.04		0.14		0.53		2.31		1.02		0.07		0.41		10.70		4.72		4.04		0.91		0.02		26821.65		0.57		0.44		1.26		47.59		7.07		1.89		-0.46		34793277.31		2.40		5.88		2.29		1252.56		1396.93		5.27		0.00		5.27				0		0		0		0		0%				46.196

		2 HK Equity		1		16.52		23.34		22.19		5860.19		9501.74		9793.65		4190.00		0.48		2.98		9.58		3.22		-0.06		0.51		0.10		979.01		31.81		0.26		0.17		1197.53		38.91		0.32		0.20		0.26		0.45		0.64		356.26		0.08		0.07		0.04		0.30		5.01		1.41		0.36		3.13		3.58		3.49		2.75		4.57		17.44		23.74		1.71		3.48		22.92		5.10		0.99		0.24		2521227.00		11553941.55		0.44		10.17		61.75		0.26		0.06		4		Electric		Electric-Integrated		#N/A N Ap		HKD		1		4.91		0.58		1.48		0.06		0.34		0.61		0.67		0.92		0.13		0.04		1.29		0.23		0.10		0.32				1.03		13.46		0.75		9.11		5.11		0.08		0.05		0.07		26.82		-		0.27		1.41		1068.14		0.23		0.34		2.40		8.52		2.55		0.11		0.16		26.90		9.65		0.62		0.74		0.18		3963.99		0.04		0.06		0.04		0.91		8.87		0.42		-0.10		13577234.31		6.18		2.99		0.03		1252.56		1396.93		4.01		0.00		4.01				1		0		0		0		1%				17.444

		8315 JP Equity		1		0.11		2.61		0.46		610799.67		54576.31		128642.93		19780.00																																0.10		0.14		0.04		121975.31		0.82		0.65		2.23				0.10		25.38								31.11		0.02		11.67		34.45		31.82		-0.63		9.10		14.89		3.08		-3.64		-2.61		3806000.00		44693236.67		0.91		85.48		57.11		0.08		0.01		3		Banks		Money Center Banks		#N/A N Ap		JPY		3				0.04		22.71		0.10								0.18				2.23						0.01				10.64		2.36		0.05		4.92		6.54		8.58		2.00		0.08		0.33		0.52		-		0.03				700.18		0.01		0.12		2.21				2.51		0.01		0.02		-16.89				11.19		0.24		0.02		24649.00		0.95		0.20		1.94		124.89				0.49				58823529.41		0.67		4.29		0.15		1252.56		1396.93		3.47		0.00		3.47				32		0		0		0		28%				34.446

		8318 JP Equity		1		0.10		3.32		0.43		467814.54		38049.02		110466.18		12982.00		0.42		20.00		28.96		1.45																								0.09		0.13		0.04		97551.62		0.85		0.22		2.56				0.09		37.18								42.31		0.02		12.11		33.91		26.75		-3.66		17.15		24.08		8.98		-3.05		-0.83		2701000.00		32655519.87		0.93		91.60		41.64		0.06		0.00		3		Banks		Money Center Banks		#N/A N Ap		JPY		3				0.04		27.11		0.08								0.15				2.56						0.01				-13.42		2.90		-2.42		-0.55		-0.27		4.83		0.39		0.01		0.04		0.45		-		0.03				447.99		0.01		0.07		3.01				2.01		0.01		0.01		23.26				12.30		0.25		0.01		12660.70		0.88		0.21		2.21		143.44				0.45				46882196.93		0.46		4.84		0.30		1252.56		1396.93		3.47		0.00		3.47				28		0		0		0		24%				33.914

		AIR LN Equity		1		7.86		55.94		28.72		2511.61		1408.97		2512.02		19949.00		31.76		16.00		9.03		0.56		0.05		1.09		0.17		168.77		4.03		0.04		0.07		255.55		6.10		0.05		0.10		0.04		0.35		1.91		651.63		0.64		0.61		0.46		2.55		0.65		7.11		-0.25		0.68		0.20		28.70		0.26		286.84		53.16		48.94		-21.43		-28.91		-27.75		-44.93		-20.98		-31.59		538813.00				0.58		8.15		34.17		0.12		0.00		2		Leisure Time		Travel Services		#N/A N Ap		GBp		2		3.48		2.26		6.99		0.38		0.03		0.27		0.06		0.36		0.55		0.46		0.12		0.17		0.00		0.05		15.09		1.78		27.77		45.82		24.71		0.92		1.55		0.22		0.55		4.11		-		0.46		0.12		167.04		0.17		0.04		3.83		10.36		0.29		0.02		0.06		20.19		3.19		1.78		0.40		0.01		358.26		0.26		0.26		0.24		4.38		10.69		0.26		0.03		613293816.96		4.71		6.56		2.17		1252.56		1396.93		5.95		0.00		5.95				1		0		0		0		1%				53.162

		AN FP Equity		1		-5.69		-25.15				5540.11		17002.73		17382.24		4635.00		0.02		47.90		8421.05		175.81		-0.14		0.76		0.05		-34.58		-0.50		-0.01		-0.01		260.64		3.77		0.09		0.05		-0.01		-2.25		0.50		2362.64		0.70		0.48		0.14		9.06		3.75		4.42		-1.50		0.24		-0.00		-9.79		-0.01		134.96		40.37		35.64		-1.50		-8.36		-4.71		-24.73		-4.76		-9.48		254270.00		34578692.05		1.65						1.01		0.01		1		Media		Television		#N/A N Ap		EUR		2		0.90		0.56		5.53		0.08		-0.00		-0.09		-0.00		0.30		0.56		0.14		-0.01		-0.01		-0.02		0.09		21.46		1.02		17.68		109.28		22.74		0.67		0.98		0.17		0.28		6.50		-		-0.28		-0.09		-283.42		-0.01		-0.10		17.88				6.12		-0.13		0.00		32.98		1.18		0.33		0.61		0.03		950.62		0.14		0.43		0.15		36.02		68.64		0.06		-0.27		58019253.39		0.70		9.07		0.08		1252.56		1396.93		4.38		0.00		4.38				4		0		0		0		3%				40.369

		BLD AU Equity		1								2045.38		623.97		1137.00		13572.00		0.12		1.00		9.00		9.00		0.10		1.50		0.06		114.97		2.58		0.09		0.06		182.09		4.08		0.14		0.09		0.09		0.21		0.62		532.06		0.36		0.36		0.85		2.92		0.56				0.40		0.55		0.31		22.54		0.22		1.10		25.64		29.22		8.33		-5.46		-3.29		-0.77		0.84		0.71		841974.00		916823.32				4.49		48.30		0.05		0.04		4		Building Materials		Bldg Prod-Cement/Aggreg		#N/A N Ap		AUD		2		3.18				2.18		0.02		0.13		0.29		0.15		0.64		0.19		0.85		0.29		0.08		0.19		0.14				1.82								1.19		0.56		0.26		0.36		1.18		-		0.06		0.14		55.87		0.08		0.06		0.66		1.74		0.50		0.02		0.06				2.12		3.28		0.72		0.02		939.12		0.47		0.26		0.84		1.95		7.24		1.50		0.16		906415.00		0.00						1252.56		1396.93		4.25		0.00		4.25				13		0		0		0		11%				25.639

		BLND LN Equity		1		1.84		3.92		5.39		11195.84		3370.07		8459.68		585.00		33.72		5.00		19.29		3.86		-0.04		0.40		0.21		531.82		1.36		0.74		0.05		532.40		1.36		0.74		0.05		0.74		0.36		0.06		5621.97		0.53		0.52		1.67		10.56		0.54		2.13		-0.14		0.08		0.04		3.87		0.09		650.47		23.28		28.08		4.41		13.28		16.26		8.90		3.96		6.38		1007370.00				0.61		18.10		43.90		0.16		0.00		3		Real Estate		Real Estate Oper/Develop		#N/A N Ap		GBp		2		0.88		0.07		2.24		0.03		0.31		0.42		0.04		0.47		0.07		1.67		0.65		0.05		0.00		0.74		45.89		2.51		16.84		15.69		18.98		4.54		1.08		0.48		0.51		0.54		-		0.04		0.23		186.45		0.05		0.30		0.67		15.32		4.67		0.15		0.29		31.26		2.17		3.32		0.95		0.11		4997.44		0.66		0.50		1.87		11.96		15.89		1.48		-0.68		1242942297.96		2.70		4.41		0.46		1252.56		1396.93		4.06		0.00		4.06				1		0		0		0		1%				23.278

		GENN SW Equity		1		1.03		14.35		10.00		5163.72		610.60		725.82		1959.00		25.30		10.33		11.14		1.08																								0.04		19.60		0.24		128.86		0.28		0.28		0.21				0.13		13.97		57.71		1.07		1.04		27.79		0.37		281.90		11.01		9.93		0.60		-0.40		2.91		-5.49		-0.22		1.11		1381.00		387646.70		0.69		14.38		35.74		7.01		0.02		3		Insurance		Multi-line Insurance		#N/A N Ap		CHF		2				0.29		15.52		0.01		0.11		61.63		0.03		0.72				0.21						0.07				74.44		1.19								0.53		0.39		0.02		0.28		4.92		-		0.13				43.83		0.10		0.04		1.85		4.72		0.50		0.02		0.05		52.78				8.46		0.09		0.01		330.04		0.18		0.02		0.20		2230.40				0.54				370327.52		2.49		2.19		0.25		1252.56		1396.93		3.22		0.00		3.22				24		0		0		0		21%				11.013

		KLM NA Equity		1		-1.52		14.70				7293.56		736.38		3752.69		35348.00		2.47		6.00		6.36		1.06		0.03		1.10		0.30		80.00		0.55		0.02		0.01		419.13		2.87		0.08		0.06		0.02		6.04		0.73		3245.07		0.63		0.62		4.41		7.74		0.14		3.73		-4.61		0.25		0.09		18.78		0.02		15.73		53.14		74.06		-13.95		-39.34		-37.64		-5.54		-26.85		-30.43		734627.00		5006129.48		0.89										2		Airlines		Airlines		#N/A N Ap		EUR		2		2.81		0.74		3.87		0.11		0.05		5.96		0.05		0.37		0.26		4.41		0.04		0.02		0.38		0.08		37.01		5.10		8.59		-0.59		3.25		0.40		1.69		0.43		0.61		0.27		-		0.15		0.15		282.86		0.02		-0.02		0.18				0.06		0.05		0.19		4.12		2.55		9.90		0.70		0.00		1857.78		0.86		0.44		3.68		115.54		9.37		2.56		0.04		7512897.61		0.00		5.60		1.57		1252.56		1396.93		4.13		0.00		4.13				6		0		0		0		5%				53.136

		MB IM Equity		1		1.12		8.28		1.42		22095.66		6119.06		19409.35		1155.00																																0.14		0.41		0.05		13966.39		0.82		0.77		2.28				0.32		7.42								4.90		0.01		10.23		28.33		20.35		2.58		11.57		19.00		34.05		0.02		11.22		3044500.00		31278413.95		1.01		40.27		27.31		0.11		0.01		3		Diversified Finan Serv		Finance-Invest Bnkr/Brkr		#N/A N Ap		EUR		2				0.05		7.29		0.00								0.18				2.28						0.04				4.05		3.17		-1.19		9.83		9.92		10.35		3.42		0.46		0.60		0.39		-		0.08				237.81		0.01		0.31		2.02				5.22		0.15		0.07		-9.12				3.61		0.77		0.06		3006.42		0.72		0.63		2.58		31.87				0.50				21550362.19		0.96		3.78		0.19		1252.56		1396.93		3.65		0.00		3.65				32		0		0		0		28%				28.325

		OL IM Equity		1		11.86		91.42		19.58		63704.47		13516.50		47889.55		129073.00		0.07		5.00		40.78		8.16		-0.06		0.77		0.06		4482.34		3.65		0.19		0.07		7264.20		5.92		0.31		0.11		0.19		1.03		0.37		24658.04		0.53		0.47		1.82		3.39		0.33		7.71		0.59		0.29		0.18		5.71		0.18		2.75		35.31		47.41		6.47		-10.84		-13.67		-9.62		4.30		-3.91		133562000.00		364587945.05		1.29		2.67		3.27						1		Telecommunications		Telephone-Integrated		#N/A N Ap		EUR		2		1.38		0.68		2.87		0.06		0.18		0.90		0.11		0.47		0.27		1.82		0.26		0.10		0.37		0.31		670.95		3.54		43.40		77.10		64.37		11.37		2.47		0.31		0.42		0.48		-		0.19		0.24		4166.07		0.10		0.33		1.64		2.53		0.56		0.17		0.06		661.88		1.78		4.71		0.74		0.01		8052.91		0.51		0.39		2.10		8.45		7.19		1.64		-0.16		141472579.15		0.95		5.16		0.19		1252.56		1396.93		5.25		0.00		5.25				2		0		0		0		2%				35.312

		P IM Equity		1		4.12		14.40		12.54		6314.13		5886.14		5170.75		40103.00		0.13		-8.60		23.70				0.22		1.56		0.17		278.99		1.38		0.05		0.04		572.29		2.83		0.10		0.09		0.05		0.13		0.87		1508.25		0.46		0.40		0.26		2.64		1.30		3.50		0.11		0.64		0.40		22.11		0.18		2.98		28.42		41.93		19.67		20.88		30.64		35.98		10.66		18.44		8161000.00		24226543.08		0.89		22.50		51.47						2		Auto Parts&Equipment		Rubber-Tires		#N/A N Ap		EUR		2		2.17		0.91		3.53		0.13		0.11		0.32		0.13		0.54		0.40		0.26		0.11		0.08		0.04		0.10		4.96		0.88		5.09		14.92		7.91		1.40		0.74		0.19		0.37		2.73		-		0.14		0.10		247.26		0.08		0.06		3.30		9.26		0.99		0.02		0.09		18.15		1.39		1.07		0.52		0.02		1635.72		0.29		0.24		0.37		2.38		10.44		0.30		0.26		30389575.83		2.34		4.14		0.12		1252.56		1396.93		4.42		0.00		4.42				3		0		0		0		3%				28.417

		PDP AU Equity		1		-1.68		-5.60				2685.76		858.89		1582.97		37836.00		0.08		3.10		10.26		3.31		0.09		1.17		0.38		232.47		3.01		0.08		0.09		332.76		4.30		0.11		0.12		0.08		-0.04		1.13		1330.07		0.63		0.30		1.55		4.00		0.45		3.33		0.02		-0.03		0.08		-66.19		0.17		0.83		36.87		42.10		3.99		1.92		8.72		6.91		0.85		0.42		1898551.00		1564176.75		0.51		11.62				0.05		0.06		4		Miscellaneous Manufactur		Diversified Manufact Op		#N/A N Ap		AUD		2		2.00		1.11		3.39		0.30		0.03		0.10		0.05		0.37		0.56		1.55		0.15		0.11		-0.05		0.11		-1.57		1.84		-4.76		-11.13		-6.08		0.52		0.42		0.12		0.16		0.61		-		-0.06		-0.03		-45.68		0.11		-0.01		1.10		8.57		0.29		-0.03		-0.03		0.81		1.71		3.13		0.79		0.02		782.86		0.84		0.50		1.64		1.84		4.91		0.92		0.08		1784849.14		6.33		3.63		1.43		1252.56		1396.93		4.63		0.00		4.63				2		0		0		0		2%				36.866

		PRS GR Equity		1		2.41		15.31		10.84		12851.42		5112.47		6122.47		79142.00		2.01		11.00		14.70		1.34		-0.09		0.84		0.17		297.49		1.90		0.02		0.02		802.51		5.12		0.06		0.06		0.02		1.50		1.08		1797.16		0.44		0.33		0.35		2.24				6.35		-1.39		0.97		0.27		57.77		0.17		29.52		32.40		32.54		8.68		16.01		24.35		-12.45		2.05		2.28		1313212.00		1959135.03		0.74		19.69		46.43		0.92		0.03		4		Holding Companies-Divers		Diversified Operations		#N/A N Ap		EUR		2		1.94		1.39		5.61		0.27		0.03		2.81		0.05		0.56		0.56		0.35		0.04		0.07		0.05		0.06		18.90		1.20		6.81		15.73		15.57		0.91		0.55		0.09		0.28		3.83		-		0.11		0.03		240.91		0.07		0.03		2.50		9.75		0.37		0.01		0.03		-8.19		2.30		2.51		0.32		0.01		2038.33		0.29		0.14		0.26		60.97		10.45		0.45		-0.08		3911429.28		3.13		4.58		0.72		1252.56		1396.93		4.04		0.00		4.04				1		0		0		0		1%				32.398

		RTK LN Equity		1		4.81		11.09				12185.02		7833.85		7069.90		10961.00		103.68		10.00		14.67		1.47		-0.02		0.85		0.00		614.25		3.93		0.17		0.05		1642.83		10.50		0.45		0.13		0.17		1.06		0.30		2432.37		0.32		0.32		0.31		1.48		1.10		2.31		-1.43		1.48		0.62		6.83		0.25		1521.14		34.68		45.67		9.81		15.35		4.62		28.75		11.60		15.99		3979018.00				0.32		14.32		0.04		0.39		0.00		4		Transportation		Transport-Rail		#N/A N Ap		GBp		2		1.94		0.33		2.39		0.12		0.41		2.93		0.21		0.68		0.16		0.31		0.32		0.08		0.00		0.45		2.40		0.90		2.28				11.86		-0.51		0.48		0.20		0.32		2.24		-		0.11		0.28		540.37		0.08		0.14		1.54		5.14		2.12		0.15		0.40		-1.01		2.27		1.56		0.62		0.00		5089.28		0.34		0.20		0.45		13.78		5.98		0.65		-0.07		4253725093.20		2.85		6.89		0.35		1252.56		1396.93		4.01		0.00		4.01				3		0		0		0		3%				34.677

		SCVA SS Equity		1		6.49		24.77		10.94		5187.21		4383.22		6605.04		22984.00		1.51				14.49				0.05		1.12		0.05		469.03		5.19		0.10		0.09		662.65		7.33		0.14		0.13		0.10		1.56		0.90		2423.89		0.64		0.45		0.55		3.66				3.82		0.03		1.36		0.08		14.97		0.19		21.87		23.18		30.37		-6.78		-3.08		16.98		20.90		-1.90		-1.29		6300.00		137480.00		0.39		15.34		44.50		0.70		0.03		2		Auto Manufacturers		Auto-Med&Heavy Duty Trks		#N/A N Ap		SEK		2		2.21		0.97		3.85		0.07		0.04		2.02		0.05		0.36		0.41		0.55		0.22		0.12		0.07		0.14		5.26		1.51		12.07		77.96		13.81		2.87		0.83		0.22		0.30		2.50		-		0.23		0.15		312.69		0.12		0.10		3.28		19.96		0.88		0.04		0.14		3.97		1.96		1.18		0.73		0.03		1346.57		0.37		0.47		0.40		38.38		13.29		0.31		0.06		478611.48		3.18		5.03				1252.56		1396.93		4.25		0.00		4.25				4		0		0		0		3%				23.18

		STAN LN Equity		1		0.67		11.34		2.51		78421.03		15548.17		11098.23		28200.00		89.84		26.55		15.38		0.58																								0.11		0.45		0.09		16245.72		0.77		0.48		1.04				0.22		17.63		0.35		0.08		0.04		13.42		0.05		1382.06		39.12		43.64		6.78		1.37		2.05		14.57		-1.02		5.04		3284915.00				1.26		30.38		73.78		0.33		0.00		3		Banks		Money Center Banks		#N/A N Ap		GBp		2				0.09		15.76		0.28		0.10		0.61		0.01		0.23				1.04						0.00				6.42		0.71		9.54		11.74		9.61		3.23		1.02		0.06		0.22		0.91		-		0.10				498.35		0.03		0.11		3.20		21.24		2.19		0.02		0.04		-6.65				5.04		0.27		0.05		4586.58		1.46		0.21		1.10		65.28				0.32				5557198713.00		2.74		5.32		0.28		1252.56		1396.93		3.33		0.00		3.33				22		0		0		0		19%				39.124

		OR FP Equity		1		7.70		16.01		11.89		8588.70		48243.86		45623.39		42164.00		1.39		13.32		51.37		3.86		0.03		1.08		0.12		1132.50		23.48		0.12		0.13		1381.84		28.66		0.15		0.16		0.12		1.00		1.06		1513.13		0.26		0.09		0.03		1.10		11.42		2.08		0.77		0.82		0.58		13.66		0.75		71.36		42.15		41.10		-3.72		2.22		14.01		22.01		0.29		0.72		800983.00		56284334.16		0.77		71.42		29.19		0.43		0.01		4		Cosmetics/Personal Care		Cosmetics&Toiletries		#N/A N Ap		EUR		2		2.72		1.05		1.97		0.12		0.10		1.30		0.21		0.74		0.39		0.03		0.34		0.19		0.01		0.15		-15.10		0.95		8.17		37.53		8.11		3.99		0.09		0.05		0.07		29.49		-		0.15		0.20		664.05		0.19		0.11		10.89		54.03		5.23		0.05		0.40		-6.50		2.52		0.18		0.68		0.02		4353.95		0.03		0.18		0.03		6.25		33.37		0.09		0.03		69507006.42		0.56		4.58		0.02		1252.56		1396.93		2.89		0.00		2.89				0		0		0		0		0%				42.149

		RI FP Equity		1		5.07		10.96		7.83		3772.30		2435.20		3389.59		13855.00		3.98		7.18		10.84		1.51		0.09		1.20		0.13		296.15		7.57		0.10		0.08		386.58		9.88		0.13		0.10		0.10		3.19		0.80		999.55		0.36		0.05		0.41		2.59		1.23		2.16		3.23		0.35		0.28		16.84		0.30		43.19		44.24		66.36		5.72		-3.06		-8.78		5.01		-2.32		-4.28		126340.00		5737069.47		0.59		13.54		42.32		2.02		0.05		4		Beverages		Beverages-Wine/Spirits		#N/A N Ap		EUR		2		1.68		0.85		2.11		0.18		0.09		4.91		0.14		0.64		0.48		0.41		0.16		0.11		0.07		0.13		8.08		1.39		8.27		4.24		8.76		2.58		0.06		0.03		0.03		2.70		-		0.10		0.10		179.83		0.11		0.09		1.40		8.80		0.80		0.03		0.41		14.42		1.40		1.55		0.74		0.03		1738.79		0.29		0.26		0.37		35.20		8.99		0.73		0.12		3307278.31		4.52		3.77		0.17		1252.56		1396.93		3.81		0.00		3.81				0		0		0		0		0%				44.24

		8320 JP Equity		1		0.18		5.61		1.07		413302.29		24679.77		64026.78		13021.00		0.44				19.41																										0.11		0.25		0.04		50129.43		0.72		0.17		2.03				0.08		32.85								20.17		0.03		8.50		41.00		40.72		-10.53		4.48		12.02		7.11		-6.71		-2.20		2857000.00		24373561.53		1.08		34.48		26.07		0.06		0.01		3		Banks		Money Center Banks		#N/A N Ap		JPY		3				0.04		20.71		0.05								0.28				2.03						0.03				-5.28		2.59		-6.03		-3.09		-2.65		4.95		0.31		0.01		0.06		0.57		-		0.04				761.81		0.02		0.10		1.89				1.61		0.03		0.01		43.39				16.75		0.17		0.01		13070.09		0.78		0.12		1.76		135.44				0.81				34946370.56		0.76		5.59		0.23		1252.56		1396.93		3.50		0.00		3.50				30		0		0		0		26%				40.995

		1 HK Equity		1		41.42		52.27		44.17		22266.82		26658.59		31442.04		4380.00		0.60		12.50		19.11		1.53		0.04		1.47		0.22		-1.54		-0.02		-0.00		-0.00		4.36		0.05		0.01		0.00		-0.00		3.31		0.02		2265.54		0.11		0.06		0.08		519.59		8.27		1.26		-0.14		1.51		0.06		0.05		-0.00		11.51		29.97		31.63		-0.84		-11.94		5.33		5.07		-7.75		-1.99		4456600.00		50981391.95		1.14		3.47		5.34		0.18		0.02		3		Real Estate		Real Estate Oper/Develop		#N/A N Ap		HKD		1		0.21		0.02		1.17		0.24		0.35		0.06		0.04		0.89		0.09		0.08		-0.00		-0.00		0.29		0.01				1.18		-26.69		23.27		20.55		24.63		0.07		0.06		0.06		12.84		-		0.40		3.99		7614.17		-0.00		18.86		1.45		186.95		65.63		17.89		0.76		-48.66		0.14		0.84		0.96		1.01		18177.54		0.07		0.10		0.08		1.39		7212.02		0.71		2.22		68353027.17		1.59		3.37		0.10		1252.56		1396.93		4.25		0.00		4.25				1		0		0		0		1%				29.966

		AC FP Equity		1		3.47		11.78		6.75		9165.18		7245.16		10249.78		128850.00		2.06		16.56		17.86		1.08		-0.05		0.87		0.12		551.91		3.63		0.11		0.06		911.33		6.00		0.18		0.10		0.11		1.64		0.56		3522.35		0.56		0.48		0.49		3.87		1.13		3.40		1.68				0.19		17.19		0.16		36.82		36.34		42.95		1.34		-3.51		1.07		4.57		-3.09		-2.28		458411.00		16847529.16		0.71		22.51		47.49		1.14		0.03		2		Lodging		Hotels&Motels		#N/A N Ap		EUR		2		1.52		0.60		3.32		0.12		0.13		3.40		0.10		0.44		0.37		0.49		0.16		0.09		0.04		0.18		3.62		1.41		3.44		13.65		3.75		3.67		0.97		0.28		0.40		2.09		-		0.11		0.09		296.53		0.09		0.10		2.56		9.99		1.31		0.03		0.10		8.80		1.73		1.27		0.69		0.03		2608.20		0.34		0.38		0.48		32.53		11.81		0.38		-0.08		23551211.67		2.89		4.95		0.09		1252.56		1396.93		4.98		0.00		4.98				1		0		0		0		1%				36.337

		ACTU US Equity		1		8.34		13.48		13.48		53.38		1680.63		1493.08		287.00		0.25		48.33		117.53		2.43		0.39		1.95		0.30		4.71				0.10		0.09		5.76				0.12		0.11		0.10		0.07		0.88		0.00		0.00		0.00		0.00		0.00		77.27		1.62		-0.01						12.03				29.73		85.73		77.88		0.63		30.27		26.18		116.18		8.15		29.68		606600.00		18174886.00		1.44		198.23		0.00		0.00		0.00		4		Software		Applications Software		#N/A N Ap		USD		4		2.15		1.00		1.69		1.11		0.04		0.03		0.08		1.00		0.41		0.00		0.22		0.15		0.00		0.12		92.62		0.89								1.18		0.00		0.00		0.00				-		0.12		0.18		3.89		0.15		0.09		37.66		182.68		18.91		0.08		-0.30		113.89		1.10		0.03		0.59		0.00		31.64		0.00		0.00		0.00		0.38		202.28		0.02		0.44		17013094.00		0.00		15.07		0.93		1252.56		1396.93		6.31		0.00		6.31				5		4		0		0		8%				85.731

		AGG LN Equity		1		5.43		10.32		9.07		2050.78		1045.55		1813.98		6910.00		10.08		9.00		8.41		0.94		-0.02		0.88		0.00		176.16		4.01		0.13		0.09		236.28		5.38		0.17		0.12		0.13		0.08		0.66		563.83		0.35		0.33		0.54		2.39		1.09		2.02		0.09		0.50		0.35		13.08		0.31		84.75		23.73		25.48		0.43		-14.02		-11.92		-19.48		-9.83		-13.74		2951146.00				0.65		10.64		40.39		0.03		0.00		4		Mining		Quarrying		#N/A N Ap		GBp		2		3.38		0.71		1.97		0.00		0.15		0.16		0.20		0.65		0.20		0.54		0.44		0.11		0.00		0.17		6.42		1.73		24.79		22.31		15.11		2.51		0.53		0.25		0.32		2.11		-		0.10		0.26		103.44		0.11		0.10		1.07		5.23		0.77		0.04		0.20		11.99		3.83		1.96		0.78		0.03		978.89		0.31		0.27		0.47		0.82		8.06		1.00		-0.03		322098308.07		4.18		5.46		0.14		1252.56		1396.93		4.61		0.00		4.61				1		0		0		0		1%				23.727

		ATU US Equity		1		5.67		20.90		11.48		1624.85		151.63		1532.98		11200.00		2.91		17.40		1.33		0.08		0.05		1.26		0.07		197.53		3.09		0.29		0.12		274.22		4.29		0.41		0.17		0.29		1.72		0.41		808.67		0.66		0.66		5.33		2.95		0.13		3.69		2.18		0.27		0.19		10.01		0.24		3.88		84.44		81.68		1.67		30.80		40.44		108.77		-7.32		18.97		129600.00		512631.25		1.04		2.08		2.95		0.06		0.02		4		Miscellaneous Manufactur		Diversified Manufact Op		#N/A N Ap		USD		4		2.08		1.25		3.89		0.02		0.22		3.84		0.12		0.34		0.20		5.33		0.61		0.16		0.44		0.41		10.34		10.11		32.20		37.09		38.62		2.70		1.93		0.50		0.66		1.48		-		0.16		0.21		67.09		0.16		0.19		0.33		1.25		0.12		0.11		0.24		42.28		1.64		10.72		0.75		0.00		417.83		0.53		0.50		0.68		30.85		7.49		2.76		0.13		2801306.00		0.77		8.81		17.12		1252.56		1396.93		6.21		0.00		6.21				0		0		0		0		0%				84.441

		BOZ FP Equity		1		5.42		32.19		8.97		137.97		46.71		167.87		121.00		8.34		23.12		4.97		0.22		0.30		1.68		0.04		16.94		5.91		0.24		0.12		17.95		6.26		0.25		0.13		0.24		6.35		0.52		82.44		0.76		0.67		1.76		4.59		0.42		5.93		7.47				0.12		10.01		0.21		41.42		47.45		44.27		-3.70		-13.40		-7.83		-24.58		-6.77		-14.88		290.00		12287.26		0.40		6.52		13.28		1.18		0.03		4		Beverages		Beverages-Wine/Spirits		#N/A N Ap		EUR		2		1.20		0.54		5.39		0.02		0.14		8.63		0.09		0.24		0.44		1.76		0.28		0.16		0.15		0.25		-10.37		3.59		20.93		61.71		34.18		7.45		2.05		0.38		0.48		1.06		-		0.28		0.12		7.17		0.16		0.17		1.84		4.80		0.65		0.09		0.10		23.47		0.71		2.95		0.78		0.01		25.36		0.49		0.60		0.94		99.62		9.37		0.55		0.57		9917.44		2.85		4.59		0.91		1252.56		1396.93		4.98		0.00		4.98				1		0		0		0		1%				47.446

		BTW LN Equity		1		3.35		8.87		6.58		287.70		97.09		188.71		1007.00		165.93				7.77				-0.01		0.94		0.47		26.29		3.45		0.21		0.09		45.91		6.02		0.37		0.16		0.21		1.30		0.43		105.64		0.45		0.45		1.09		2.30		0.61		2.65		0.35		0.58		0.29		13.01		0.25		1289.34		11.84		5.24		-0.84		13.02		14.85		10.63		2.67		7.96		110.00				0.25		9.94		68.73		0.89		0.00		4		Water		Water		#N/A N Ap		GBp		2		2.86		0.44		2.26		0.13		0.24		4.09		0.19		0.55		0.15		1.09		0.61		0.11		0.00		0.37		-3.73		1.94		7.01		-2.40		4.49		3.30		0.95		0.36		0.44		0.81		-		0.07		0.22		9.55		0.11		0.12		0.87		3.13		0.76		0.02		0.31		7.66		3.03		2.96		0.81		0.05		109.25		0.56		0.37		1.24		21.67		4.41		1.31		-0.02		10794840.28		7.68		2.16		0.21		1252.56		1396.93		4.44		0.00		4.44				3		0		0		0		3%				11.839

		CGM FP Equity		1		8.98		20.89		15.14		142.48		544.76		512.27		2015.00		1.98		22.08		32.78		1.49		0.17		1.39		0.16		20.15		32.28		0.12		0.14		30.83		49.39		0.18		0.22		0.12		1.30		1.21		26.58		0.32		0.25		0.05		0.86		6.42		2.33		0.88				0.70		15.79		0.76		64.87		44.84		30.39		5.34		1.32		5.81		-25.75		6.81		-3.86		141.00		8966.74		0.26		49.80		24.69		0.48		0.01		4		Commercial Services		Consulting Services		#N/A N Ap		EUR		2		2.79		1.42		2.47		0.13		0.11		2.23		0.22		0.68		0.43		0.05		0.33		0.24		0.02		0.18		42.00		0.94		20.03		139.21		22.87		4.97		0.34		0.13		0.23		18.66		-		0.19		0.18		10.94		0.24		0.11		9.59		29.08		3.15		0.05		0.31		31.21		2.01		0.26		0.59		0.02		56.78		0.05		0.19		0.05		10.10		16.74		0.11		0.14		245474.36		0.74		8.73		0.19		1252.56		1396.93		4.55		0.00		4.55				1		0		0		0		1%				44.839

		CIBN SW Equity		1		2.65		9.31		6.22		6980.33		3724.43		7155.75		20117.00		4.08		10.63		13.74		1.29		0.13		1.64		0.16		368.77		2.05		0.09		0.05		623.21		3.46		0.15		0.09		0.09		2.74		0.58		3048.25		0.59		0.53		0.82		4.89		0.76		3.52		6.85		0.11		0.20		22.29		0.12		56.04		20.63		17.74		4.11		4.11		6.45		-5.50		1.18		-0.63		349621.00		19605811.80		1.01		20.45		40.90		1.12		0.02		4		Chemicals		Chemicals-Specialty		#N/A N Ap		CHF		2		2.77		0.59		3.33		0.05		0.15		9.11		0.12		0.41		0.21		0.82		0.25		0.07		0.05		0.15		-17.74		1.92		0.45		41.79		5.31		1.62		1.16		0.34		0.46		1.42		-		0.09		0.12		182.14		0.07		0.06		1.80		6.15		0.92		0.03		0.24		9.23		1.70		1.87		0.74		0.02		2065.24		0.43		0.44		0.70		73.47		13.13		0.56		0.23		12451930.73		2.00		4.09		0.37		1252.56		1396.93		3.22		0.00		3.22				0		0		0		0		0%				20.628

		CRLB FP Equity		1		6.87		13.62		10.58		26.96		45.17		43.25		263.00		2.27				15.20				0.30		1.78		0.10		2.90		8.00		0.12		0.11		4.96		13.67		0.20		0.18		0.12		1.31		0.92		6.53		0.33		0.18		0.14		1.32		3.33		1.98		-1.04		1.12		0.24		14.56		0.44		34.58		30.73		28.62		-8.86		-8.97		-2.27		-11.56		-9.60		-10.40		375.00		13177.58		0.21		26.44		24.66		0.45		0.01		4		Healthcare-Products		Medical Instruments		#N/A N Ap		EUR		2		2.42		1.00		2.02		0.23		0.06		1.19		0.11		0.67		0.38		0.14		0.28		0.15		0.04		0.20		22.33		0.96								3.14		0.22		0.11		0.14		6.07		-		0.13		0.17		1.71		0.15		0.10		3.43		29.09		1.81		0.05		0.23		21.94		1.35		0.60		0.74		0.02		13.18		0.15		0.24		0.16		10.39		8.80		0.30		0.32		7743.08		1.30		5.96		1.14		1252.56		1396.93		4.75		0.00		4.75				5		0		0		0		4%				30.734

		DBL GR Equity		1		6.01		28.48		20.69		546.59		2529.91		1816.65		2523.00		0.94				30.36				0.10		1.13		0.13		60.73		24.00		0.04		0.11		89.41		35.33		0.05		0.16		0.04		0.32		3.03		43.02		0.26		0.15		0.02		0.48				4.74		0.28		2.85		1.37		57.74		1.41		28.43		69.75		50.40		-12.50		-2.24		2.72		-16.67		-13.58		-6.82		13214.00		40624.23				88.22		65.44		0.30		0.01		1		Telecommunications		Telecom Services		#N/A N Ap		EUR		2		4.13		3.47		4.53		0.13		0.04		0.66		0.14		0.74		0.73		0.02		0.15		0.37		0.01		0.05		40.48		0.72								1.22		0.18		0.04		0.13		42.41		-		0.24		0.07		28.68		0.37		0.03		22.05		42.85		1.53		0.01		0.06		33.77		3.65		0.22		0.30		0.01		114.72		0.02		0.08		0.02		4.79		20.37		0.05		0.03		716526.60		1.06				0.10		1252.56		1396.93		5.52		0.00		5.52				8		0		0		0		7%				69.751

		DRI GR Equity		1		-3.28		-6.30				75.27		139.40		157.70		284.00		0.28				21.10				-0.00		0.99		0.11		-0.27		-0.24		-0.00		-0.00		4.83		4.37		0.04		0.06		-0.00		-0.09		1.61		22.34		0.40		0.18		0.16		4.62				1.92		-0.63		0.68		-0.13		-53.91		-0.01		5.82		69.31		43.68		-2.80		-3.47		9.97		-22.56		-11.58		-8.94		72310.00		5497.51		0.91										1		Telecommunications		Wireless Equipment		#N/A N Ap		EUR		2		3.63		1.77		2.27		0.09		-0.02		-0.12		-0.07		0.60		0.44		0.16		-0.01		-0.00		-0.02		0.04		101.42		1.13								1.18		0.22		0.10		0.13		6.23		-		-0.07		-0.07		-2.24		-0.00		-0.01		4.19				1.15		-0.02		-0.03		48.59		3.67		0.54		0.74		0.02		33.17		0.14		0.30		0.16		1.76		32.92		0.24		-0.00		45702.42		0.00		9.56		1.25		1252.56		1396.93		5.47		0.00		5.47				12		0		0		0		10%				69.306

		DTD GR Equity		1		-29.40		-33.58				12.10		93.16		33.21		160.00		0.47				35.73				0.62		7.78		4.84		-5.58		-330.50		-1.06		-0.46		-5.14		-304.50		-0.98		-0.42		-1.06		-0.75		0.44		0.00		0.00		0.00		0.00		0.00				1.14		-0.97						-1.26				16.79		63.63		57.46		4.71		5.52		15.03		6.43		9.62		5.84		77482.00		30037.46		1.05		608.14								1		Internet		Internet Infrastruc Soft		#N/A N Ap		EUR		2		4.73		0.37		1.17		3.07		-0.85		-0.80		-2.53		1.00		0.09		0.00		-5.01		-0.54		-0.04		-0.98		135.29		0.36								-30.28		0.00		0.00		0.00				-		-0.40		-3.74		-4.17		-0.54		-1.09		5.90				16.18		-0.79		-0.33		-0.60		0.61		0.13		0.85				10.33		0.00		0.00		0.00		0.32		-6.59		0.11		1.43		19511.65		0.00		14.12		0.31		1252.56		1396.93		5.24		0.00		5.24				12		4		0		0		14%				63.63

		DVN GR Equity		1		0.04		0.08		0.16		48.91		81.33		106.17		19.00		0.21				23.20				0.30		1.93		0.02		3.12		4.57		0.11		0.06		21.82		31.94		0.77		0.45		0.11		0.00		0.58		4.36		0.12		0.00		0.05		0.20				1.90		0.20		5.11		0.56		1679.50		0.72		4.89		50.74		70.93		-20.94		-30.71		-23.87		-38.85		-19.43		-29.42		271176.00		30002.65				4049.09		0.00		0.00		0.00		1		Media		Broadcast Serv/Program		#N/A N Ap		EUR		2		1.82		0.82		1.51		0.02		0.09		0.15		0.15		0.88		0.32		0.05		0.20		0.09		0.00		0.77		35.71		1.31								1.40		0.00		0.00		0.00		23.41		-		0.00		0.00		0.02		0.09		0.01		2.16		23.04		2.46		0.00		0.00		314.98		0.94		0.60		0.75		0.00		32.32		0.04		0.09		0.04		1.00		4.91		0.40		0.51		47887.83		0.00				0.67		1252.56		1396.93		5.36		0.00		5.36				8		0		0		0		7%				50.736

		ESA IM Equity		1		2.04		6.02		5.31		171.80		158.90		113.47		940.00		0.15				23.53				0.25		1.42		0.15		11.07		3.19		0.07		0.06		18.09		5.22		0.11		0.11		0.07		0.10		0.97		44.99		0.45		0.13		0.28		2.49		1.35		2.95		-0.04		0.50		0.12		35.34		0.25		3.43		47.63		30.20		-3.04		3.61		13.17		-5.15		-4.31		-0.88		29000.00		99398.04		0.89		33.28		31.97		0.02		0.01		4		Healthcare-Products		Medical Instruments		#N/A N Ap		EUR		2		1.67		0.98		3.17		0.13		0.03		0.12		0.05		0.55		0.58		0.28		0.11		0.11		0.03		0.11		28.24		0.71								3.26		0.16		0.05		0.08		1.83		-		0.09		0.05		4.73		0.11		0.05		2.97		28.30		0.94		0.01		0.08		24.24		1.18		1.08		0.58		0.01		53.03		0.40		0.26		0.55		2.54		6.79		0.34		0.25		754170.06		1.02		8.18		0.32		1252.56		1396.93		5.09		0.00		5.09				5		0		0		0		4%				47.626

		FAP NZ Equity		1		6.11		14.33		9.14		371.47		331.15		452.73				0.25		13.27		11.01		0.83		0.12		1.36		0.02		43.68		4.49		0.13		0.12		69.09		7.10		0.21		0.19		0.13		0.18		0.88		168.24		0.52		0.37		0.51		2.44		1.53		2.35		0.05		0.62		0.25		15.05		0.26		2.80		20.29		14.27		-2.78		-2.78		5.04		18.44		-3.78		0.39		54233.00		152126.16		0.82		15.20		86.80		0.10		0.04		2		Home Furnishings		Appliances		#N/A N Ap		NZD		2		2.66		0.92		2.40		0.01		0.13		0.36		0.19		0.48		0.33		0.51		0.35		0.14		0.07		0.21				1.37		1.29		8.29		4.85		3.57		0.58		0.24		0.28		1.70		-		0.14		0.18		21.81		0.14		0.10		2.14		7.87		1.01		0.01		0.20		17.46		1.96		1.12		0.87		0.06		154.80		0.37		0.45		0.59		1.83		6.60		0.47		0.13		680779.41		11.10		3.14		0.06		1252.56		1396.93		4.23		0.00		4.23				2		0		0		0		2%				20.292

		FCP US Equity		1		0.29		0.83		2.16		292.21		77.95		242.41		2885.00		1.36		10.67		6.57		0.62		0.16		1.81		0.05		19.21		2.56		0.09		0.07		25.22		3.36		0.11		0.09		0.09		0.07		0.76		164.51		0.70		0.70		2.11		6.52		0.35		2.86		-0.15		0.11		0.03		383.62		0.12		8.94		16.45		20.04		-14.20		-10.32		-1.61		-21.47		-10.11		-14.15		400.00		3575.00		0.22		7.70		121.58		0.08		0.01		2		Office Furnishings		Office Furnishings-Orig		#N/A N Ap		USD		4		3.84		1.10		4.17		0.01		0.02		0.57		0.02		0.30		0.20		2.11		0.33		0.08		0.01		0.11		110.43		3.11		23.38		21.37		35.11		0.39		2.34		0.55		0.69		0.46		-		0.01		0.01		0.58		0.08		0.01		1.03		5.57		0.24		-0.00		0.07		55.13		2.12		3.75		0.80		0.00		69.30		0.68		0.56		2.17		25.47		9.52		0.90		0.21		30148.39		1.79		6.73		0.86		1252.56		1396.93		6.19		0.00		6.19				0		0		0		0		0%				16.448

		FDP US Equity		1		5.06		14.08		9.57		1216.20		194.89		817.72		20000.00		0.75		11.50		4.87		0.42		0.17		1.89		0.14		84.50		2.80		0.05		0.07		129.70		4.29		0.07		0.11		0.05		1.06		1.43		504.10		0.54		0.52		2.59		3.89		0.25		2.78		-1.20		0.37		0.08		30.64		0.17		3.63		59.49		90.40		-36.17		-38.78		-37.29		-54.53		-30.76		-40.56		97600.00		365356.25		0.78		4.53		0.00		0.00		0.00		4		Food		Food-Wholesale/Distrib		#N/A N Ap		USD		4		7.63		1.55		2.78		0.04		0.02		0.72		0.05		0.46		0.19		2.59		0.37		0.09		0.29		0.07		0.00		4.20								0.84		1.12		0.39		0.51		0.96		-		0.13		0.25		56.90		0.09		0.04		0.41				0.11		0.03		0.08		8.94		4.03		6.24		0.77		0.00		425.80		0.62		0.41		1.04		14.48		8.04		2.25		0.12		320448.66		0.00		6.73				1252.56		1396.93		6.06		0.00		6.06				5		0		0		0		4%				59.494

		FLA FP Equity		1		3.91		9.99		7.85		132.69		71.23		40.35		626.00				15.45						0.27		1.64		0.19		9.44		21.11		0.07		0.07		12.58		28.13		0.09		0.09		0.07		2.51		1.07		7.95		0.12		0.09		0.11		0.63		0.99		2.56		1.93		1.22		0.68		28.56		1.19		35.85		54.80		59.22		26.49		18.06		25.84		41.27		16.23		21.04		460.00		16518.68		0.38		14.28		30.94		1.09		0.03		1		Media		Publishing-Books		#N/A N Ap		EUR		2		2.52		1.12		2.18		0.29		0.04		2.72		0.08		0.88		0.43		0.11		0.17		0.14		0.07		0.09		-18.81		0.57		2.56		24.23		5.43		2.77		0.12		0.05		0.09		5.57		-		0.08		0.09		4.99		0.14		0.07		1.37		13.21		0.50		0.02		0.29		-0.05		1.54		1.86		0.52		0.01		52.00		0.20		0.06		0.18		36.08		3.91		0.86		0.25		14269.41		3.03		5.82		0.34		1252.56		1396.93		4.72		0.00		4.72				3		0		0		0		3%				54.798

		FME GR Equity		1		-4.40		-11.63				4823.20		6614.41		7669.63		29318.00		2.65		22.50		30.14		1.34		-0.04		0.87		0.02		443.28		2.48		0.15		0.09		668.17		3.73		0.22		0.14		0.15		-2.49		0.63		1914.79		0.53		0.46		0.29		2.87				2.64		1.91		0.07		0.15		-15.45		0.23		79.88		29.02		31.13		-8.88		6.07		20.06		38.60		-3.41		3.61		412298.00		341538.72		0.52										4		Healthcare-Products		Medical Products		#N/A N Ap		EUR		2		2.05		0.68		2.84		0.01		0.09		3.97		0.09		0.47		0.31		0.29		0.30		0.12		-0.03		0.22		2.01		1.16								-0.33		0.85		0.30		0.40		3.01		-		-0.12		-0.13		-196.67		0.12		-0.07		3.76		22.73		2.08		-0.08		-0.06		14.27		2.35		0.73		0.75		0.01		1678.88		0.25		0.40		0.33		44.66		11.80		0.26		-0.06		1190223.21		0.73		6.09		0.14		1252.56		1396.93		5.30		0.00		5.30				9		0		0		0		8%				29.017

		GLO FP Equity		1		2.34		9.00		6.04		125.03		210.62				1073.00		3.70				25.07				-0.10		0.78		0.06		9.07		3.71		0.07		0.07		17.84		7.29		0.14		0.14		0.07		1.82		0.99		37.34		0.49		0.40		0.18		2.09		2.44		3.85				0.60		0.17		29.87		0.24		92.79		33.19		29.84		1.94		3.87		9.19		39.40		-3.58		4.54		1621.00		152831.23		0.55		50.89		33.66						4		Commercial Services		Interior Design/Architec		#N/A N Ap		EUR		2		2.14		0.90		3.23		0.04		0.05		2.80		0.07		0.51		0.46		0.18		0.16		0.12		0.02		0.14		12.83										1.72		0.69		0.21		0.34				-		0.11		0.07		4.14		0.12		0.04						1.70		0.02		0.05		14.67		2.74		0.59		0.61		0.01		37.47				0.30				38.05				0.18		-0.10		92353.38		1.27		6.09		0.30		1252.56		1396.93		4.54		0.00		4.54				16		0		0		0		14%				33.187

		GS US Equity		1		1.16		32.77		1.49		250491.00		47666.39		248414.90		15361.00		6.65		13.25		15.78		1.19																								0.17		5.69		0.10		176672.00		0.95		0.67		3.71				0.20		28.31		-27.83		0.04		-0.07		9.37		0.02		104.94		50.57		61.58		-10.83		-2.79		6.66		21.34		-11.62		0.14		1707400.00		177608224.00				16.40		3.95		0.24		0.00		3		Diversified Finan Serv		Finance-Invest Bnkr/Brkr		#N/A N Ap		USD		4				0.11		24.69		0.01		-0.50		-27.71		-0.05		0.05				3.71						0.05				17.86		5.21								-2.82		2.07		0.08		0.11		0.20		-		0.27				2708.00		0.02		0.08		3.75				1.50		0.10		-0.01		12.83				5.26		0.75		0.00		10145.00		0.71		0.71		5.09		529.12				0.21				238047792.00		0.46				2.16		1252.56		1396.93		3.78		0.00		3.78				27		0		0		0		23%				50.571

		GYO FP Equity		1		7.33		24.42		14.15		180.09		95.46		163.99		3003.00		5.10		4.55		7.27		1.60		0.09		1.18		0.05		16.57		18.89		0.03		0.09		25.18		28.70		0.05		0.14		0.03		5.03		2.75		38.85		0.39		0.17		0.41		1.54		0.79		3.33		1.54		0.73		0.46		38.49		0.43		37.11		34.72		38.08		-5.61		7.05		10.12		-0.87		-6.69		-4.11		690.00		25324.57		0.41		7.38		28.75		2.01		0.05		4		Agriculture		Agricultural Operations		#N/A N Ap		EUR		2		5.31		2.82		3.02		0.05		0.04		6.94		0.15		0.61		0.52		0.41		0.18		0.17		0.14		0.05		8.88		1.72		-0.94		36.28		3.56		1.28		0.22		0.07		0.13		3.29		-		0.22		0.14		12.85		0.17		0.04		1.69		5.31		0.19		0.02		0.19		-10.47		4.49		1.89		0.55		0.01		56.55		0.24		0.22		0.30		46.82		7.10		0.63		0.03		42690.75		5.41		5.95		0.98		1252.56		1396.93		4.64		0.00		4.64				0		0		0		0		0%				34.72

		HAZ US Equity		1		2.66		29.60		10.08		2776.80		335.20		2088.32		15000.00		1.45		14.50		7.33		0.51		-0.12		0.55		0.04		265.50		1.73		0.12		0.10		401.60		2.62		0.17		0.14		0.12		2.15		0.83		1527.80		0.87		0.86		4.56		3.80		0.13		11.11		1.80		0.26		0.16		35.27		0.17		10.63		34.69		38.10		-8.60		-22.37		-17.37		-28.74		-11.16		-18.37		8800.00		93568.75		0.52		5.71		0.00		0.00		0.00		2		Auto Parts&Equipment		Auto/Trk Prts&Equip-Orig		#N/A N Ap		USD		4		3.16		0.94		11.91		0.01		0.11		8.68		0.10		0.13		0.26		4.56		0.37		0.15		0.20		0.17		41.91		6.23		33.70		58.70		36.33		2.23		6.33		0.50		0.79		0.40		-		0.28		0.09		65.10		0.15		0.05		1.31		1.95		0.14		0.03		-0.01		37.27		5.75		8.28		0.63		0.00		218.90		0.73		0.55		2.52		88.02		6.36		0.70		-0.14		188062.63		0.00		5.84		4.29		1252.56		1396.93		6.25		0.00		6.25				0		0		0		0		0%				34.685

		HDI US Equity		1		13.25		24.39		17.36		2112.08		14220.44		10222.82		6700.00		1.28		18.68		36.83		1.97		0.20		1.83		0.35		388.17				0.16		0.18		502.00				0.20		0.24		0.16		0.88		1.16		461.16		0.28		0.19		0.03		0.92		14.95		1.84		0.82		1.23		0.90		9.18		0.84		47.00		35.77		42.14		-2.13		7.94		14.16		19.17		-3.88		5.79		583700.00		27236488.00		0.76		45.19		10.10		0.09		0.00		2		Leisure Time		Motorcycle/Motor Scooter		#N/A N Ap		USD		4		4.73		1.22		1.82		0.19		0.17		1.38		0.44		0.72		0.25		0.03		0.75		0.24		0.02		0.20		0.90		0.72		16.18		36.09		25.56		6.26		0.24		0.13		0.17		21.03		-		0.23		0.52		267.20		0.24		0.17		11.15		16.98		5.06		0.10		0.44		18.85		2.58		0.15		0.77		0.01		1161.07		0.05		0.22		0.05		3.14		20.17		0.08		0.18		37618676.00		0.20		4.73		0.02		1252.56		1396.93		4.17		0.00		4.17				2		0		0		0		2%				35.772

		HYP FP Equity		1		2.19		13.12		5.01		361.08		165.89		300.83		3602.00		1.02		5.42		20.78		3.83		-0.00		1.00		0.10		15.88		12.47		0.02		0.04		26.63		20.91		0.04		0.07		0.02		0.88		2.03		111.27		0.67		0.62		0.67		4.18		0.54		5.99		-3.25		0.66		0.26		106.35		0.14		21.17		36.33		35.95		15.08		24.00		33.93		8.52		11.61		13.69		667.00		14112.01		0.34		24.05		29.85		0.37		0.02		2		Distribution/Wholesale		Distribution/Wholesale		#N/A N Ap		EUR		2		3.50		2.33		6.58		0.29		0.04		3.74		0.10		0.33		0.58		0.67		0.08		0.10		0.04		0.04		28.78		1.81		7.20				16.05		0.90		1.66		0.25		0.55		2.49		-		0.13		0.03		6.90		0.10		0.02		3.02		5.66		0.23		0.01		0.08		15.83		3.52		2.18		0.46		0.00		54.86		0.37		0.31		0.40		39.08		11.51		0.33		-0.00		81544.61		1.73		5.06		0.98		1252.56		1396.93		5.25		0.00		5.25				1		0		0		0		1%				36.325

		IFR FP Equity		1		3.96		10.05		7.76		97.93		96.30		123.33		707.00		2.56		26.54		9.70		0.37		0.08		1.17		0.00		11.98		9.04		0.18		0.12										0.18		0.91		0.68		18.30		0.32		0.10		0.19				1.64		2.54								18.81		0.65		24.88		43.58		47.37		11.79		8.39		9.00		-25.23		2.36		-2.63		3294.00		81083.96		0.47		27.25		21.17		0.27		0.01		1		Telecommunications		Telecommunication Equip		#N/A N Ap		EUR		2		1.38		0.74		2.50		0.02								0.68		0.49		0.19		0.25		0.21		0.04				62.16		1.28		40.72		98.81		32.89		5.36		0.12		0.04		0.08		5.71		-		0.09		0.07		3.53		0.21		0.11		2.58				1.45		0.04		0.21		22.61		1.18		1.02		0.59		0.01		37.27		0.15		0.19		0.18		15.18				0.41		0.12		135457.50		1.09		9.30		1.53		1252.56		1396.93		5.48		0.00		5.48				14		0		0		0		12%				43.583

		IMS FP Equity		1		-1.53		-3.30				269.43		123.37		164.62		1571.00		1.15		7.79		5.92		0.76		0.28		1.66		0.12		12.53		2.01		0.03		0.05		20.00		3.21		0.04		0.07		0.03		-0.25		1.73		35.74		0.21		0.05		0.29		1.79		0.90		2.16		0.89		0.38		0.66		-102.63		0.35		6.83		23.36		25.00		-10.78		-10.28		-3.79		-6.68		-9.47		-8.64		1989.00		13585.33		0.34						0.41		0.06		2		Distribution/Wholesale		Distribution/Wholesale		#N/A N Ap		EUR		2		4.05		1.57		2.03		0.10		0.05		1.30		0.17		0.79		0.43		0.29		0.11		0.07		-0.04		0.04		8.87		1.33		9.96		6.62		7.71		0.97		0.05		0.03		0.04		4.01		-		-0.03		-0.04		-4.54		0.07		-0.00		0.93		5.26		0.26		-0.01		0.31		-0.76		2.44		2.18		0.63		0.01		133.00		0.22		0.13		0.25		7.56		8.93		1.08		0.16		102377.62		6.06		4.93		1.11		1252.56		1396.93		5.50		0.00		5.50				3		0		0		0		3%				23.36

		INVEB SS Equity		1		14.36		21.64		16.27		7070.80		9758.71		11183.16		573.00		0.92				13.89				-0.09		0.39		0.01		769.20		7.99		0.21		0.11		775.16		8.05		0.22		0.11		0.21		1.20		0.51		2096.39		0.31		0.22		0.21		2.70				1.51		0.01		0.22		0.01		3.93		0.37		12.77		21.16		19.07		-5.46		-1.52		15.95		20.11		-3.99		-1.02		3097484.00		39351631.53		0.72		9.22		24.84		0.30		0.02		3		Investment Companies		Investment Companies		#N/A N Ap		SEK		2		3.53		0.56		1.51		0.04		0.01		0.04		0.01		0.69		0.14		0.21		0.75		0.11		0.09		0.22		-3.86		1.15		0.63		19.90		2.47		4.48		0.29		0.19		0.20		4.38		-		0.20		0.90		917.00		0.11		0.30		2.08		498.32		2.71		0.19		0.27		74.74		8.96		0.72		0.96		0.06		4688.95		0.19		0.30		0.23		5.26		14.45		0.48		-0.17		19254375.76		2.65		2.65				1252.56		1396.93		3.91		0.00		3.91				4		0		0		0		3%				21.16

		JEF US Equity		1		1.77		16.88		2.72		2896.25		640.49		3634.25		885.00		2.65		12.00		9.95		0.83																								0.13		2.60		0.22		1999.86		0.83		0.27		3.12				0.26		7.54		1.32		0.06		0.03		10.37		0.04		26.38		42.87		38.18		0.23		10.41		17.06		24.53		-1.76		9.88		63100.00		1670887.50				11.52		9.71		0.20		0.01		3		Diversified Finan Serv		Finance-Invest Bnkr/Brkr		#N/A N Ap		USD		4				0.23		7.30		0.03		0.09		2.43		0.02		0.17				3.12						0.10				-23.38		5.67		20.83		16.48		13.49		5.51		0.38		0.05		0.06		0.26		-		0.16				61.73		0.04		0.13		1.51		10.84		0.86		0.09		0.12		8.39				4.52		0.83		0.01		396.58		0.55		0.69		3.79		102.94				0.62				2268296.50		0.76				1.54		1252.56		1396.93		4.62		0.00		4.62				23		0		0		0		20%				42.867

		JEN GR Equity		1		1.62		5.48		5.34		915.28		1040.84		737.75		8540.00		1.07				26.41				0.16		1.32		0.10		31.20		1.76		0.02		0.03		84.43		4.76		0.06		0.09		0.02		0.45		1.47		193.92		0.38		0.16		0.19		2.30				3.37		-5.28		0.92		-0.13		90.23		0.16		28.13		53.43		71.44		-6.48		12.93		28.30		13.23		-4.16		2.48		157794.00		477521.71		0.40		63.08		80.13		0.46		0.02		4		Miscellaneous Manufactur		Miscellaneous Manufactur		#N/A N Ap		EUR		2		2.87		1.47		2.89		0.08		-0.02		-0.67		-0.04		0.62		0.51		0.19		0.07		0.06		0.02		0.06		26.54		0.71								0.44		0.19		0.07		0.12		3.00		-		0.05		0.03		14.94		0.06		0.02		3.39				0.77		0.00		0.05		25.25		2.18		0.88		0.56		0.01		306.60		0.26		0.21		0.33		16.17		9.57		0.30		0.11		1665604.62		2.15		6.62		0.09		1252.56		1396.93		5.50		0.00		5.50				7		0		0		0		6%				53.432

		K US Equity		1		6.86		39.73		13.61		4808.70		9101.53		14123.86		15051.00		1.78		9.39		12.63		1.35		-0.00		0.99		0.09		1073.40		9.04		0.15		0.22		1361.40		11.46		0.19		0.28		0.15		0.83		1.45		2134.30		0.72		0.66		0.23		1.57		2.28		5.79		1.31		0.57		0.37		20.64		0.50		22.44		37.39		35.59		-5.69		-17.05		-14.13		-12.85		-6.29		-13.99		772100.00		17467518.00		0.46		14.29		114.90		0.96		0.04		4		Food		Food-Misc/Diversified		#N/A N Ap		USD		4		4.40		1.42		5.91		0.04		0.11		1.96		0.20		0.28		0.33		0.23		0.68		0.36		0.04		0.19		3.81		1.55		1.25		1.22		1.48		2.84		1.98		0.34		0.55		5.85		-		0.42		0.21		338.30		0.36		0.08		10.52		10.25		1.30		-0.01		0.13		3.28		4.45		0.53		0.61		0.06		813.20		0.15		0.44		0.17		9.85		11.22		0.09		-0.00		14632846.00		4.40		4.41		0.19		1252.56		1396.93		3.33		0.00		3.33				0		0		0		0		0%				37.392

		KLR LN Equity		1		8.91		25.61		20.74		205.44		159.72		216.16		2905.00		35.29				7.70				0.16		1.31		0.15		28.09		20.20		0.06		0.14		37.32		26.83		0.08		0.18		0.06		0.31		2.22		16.95		0.18		0.15		0.11		0.45		1.23		2.88		0.28		2.32		1.67		25.85		1.66		271.63		17.82		9.49		-6.25		-8.54		-7.50		-15.06		-5.95		-7.39		3000.00				0.46		8.72		36.35		0.11		0.00		4		Engineering&Construction		Engineering/R&D Services		#N/A N Ap		GBp		2		4.33		2.30		2.73		0.19		0.06		0.48		0.22		0.82		0.51		0.11		0.27		0.30		0.00		0.08		2.36		1.35		9.99		18.14		6.38		2.14		0.18		0.07		0.15		13.13		-		0.23		0.17		17.65		0.30		0.06		2.09		5.44		0.34		0.02		0.16		18.00		3.32		1.29		0.45		0.01		73.94		0.08		0.08		0.08		2.21		6.10		0.47		0.07		16517468.95		4.77		3.58		0.75		1252.56		1396.93		4.21		0.00		4.21				3		0		0		0		3%				17.819

		MPS GR Equity		1		5.28		23.84		11.66		195.80		195.47		217.84		1475.00		1.73				16.66				0.39		1.93		0.09		12.77		1.67		0.03		0.07		14.89		1.95		0.04		0.08		0.03		1.27		2.16		122.17		0.76		0.64		0.63		8.21				4.51		-4.30		0.19		-0.15		49.07		0.10		28.85		77.44		81.31		22.81		-8.70		-18.30		82.47		10.25		-2.08		65546.00		31640.11		0.71		22.69		33.92		0.43		0.01		4		Building Materials		Bldg&Construct Prod-Misc		#N/A N Ap		EUR		2		5.13		2.59		4.95		0.05		-0.04		-2.79		-0.12		0.24		0.42		0.63		0.15		0.08		0.04		0.04		45.32		1.11								1.02		1.83		0.36		0.44		0.84		-		0.22		0.10		8.61		0.08		0.03		5.05				0.46		0.01		0.05		39.72		2.66		1.00		0.83		0.01		38.69		0.56		0.62		1.19		23.06		14.84		0.20		0.18		76096.67		2.12		12.79		0.31		1252.56		1396.93		5.42		0.00		5.42				7		0		0		0		6%				77.437

		MSFT US Equity		1		20.76		27.34		26.99		52150.00		344385.60				39100.00		2.15		20.92		30.35		1.45		0.39		3.11		0.50		10937.00				0.48		0.21		11685.00				0.51		0.22		0.48		1.81		0.44		0.00		0.00		0.00		0.00		0.00		31.94		1.32		2.52						2.44				65.19		47.91		70.11		-1.78		-11.96		-4.48		-15.20		-2.94		-9.33		80189296.00		5139201536.00		1.13		36.22		0.00		0.00		0.00		4		Software		Applications Software		#N/A N Ap		USD		4		2.35		0.51		1.26		2.21		0.61		2.64		1.29		1.00		0.19		0.00		1.12		0.26		0.03		0.51		24.54				31.06		52.22		48.55		21.14		0.00		0.00		0.00				-		0.23		0.97		9421.00		0.26		0.62		8.32				14.73		0.41		0.35		16.25		0.76		0.15		0.79		0.00		41368.00				0.00		0.00		2.04		34.22		0.12		0.90		2303337728.00		0.00		5.05		0.04		1252.56		1396.93		3.09		0.00		3.09				4		6		0		0		9%				47.912

		NESN SW Equity		1		8.17		19.99		15.08		33032.00		79053.80		66614.02		230929.00		92.81		11.50		21.61		1.88		0.08		1.22		0.15		4435.35		5.38		0.11		0.13		6157.60		7.46		0.15		0.19		0.11		67.47		1.27		7214.03		0.34		0.16		0.09		1.17		4.17		2.45		76.56		0.82		0.64		15.80		0.61		2005.27		20.26		26.85		-6.15		4.58		11.15		13.91		-3.94		2.47		194892.00		393414728.46		0.93		29.72		35.85		24.10		0.01		4		Food		Food-Misc/Diversified		#N/A N Ap		CHF		2		3.37		1.29		2.35		0.20		0.11		116.39		0.24		0.66		0.38		0.09		0.36		0.21		0.03		0.15		-0.41		0.84		5.59		15.15		5.44		3.10		0.20		0.08		0.13		8.70		-		0.19		0.21		2647.54		0.21		0.10		5.62		17.21		1.84		0.04		0.41		4.06		2.75		0.42		0.64		0.02		13704.53		0.11		0.22		0.11		481.37		11.43		0.18		0.07		177527545.82		1.20		2.48		0.02		1252.56		1396.93		2.49		0.00		2.49				0		0		0		0		0%				20.261

		PAX US Equity		1		-9.92		-182.69				1690.09		609.26		1762.22		870.00		-2.57		12.00						0.14		2.66		0.88		-225.25		-4.48		-0.91		-0.13		-55.59		-1.11		-0.22		-0.03		-0.91		-5.10		0.15		290.55		0.22		0.21		0.48		-5.23		2.42		9.39		-3.51		-0.44		-0.63		-1.55		-0.78		9.63		72.55		55.84		-10.37		-8.13		-0.50		38.72		-21.53		-7.53		43800.00		416468.75		0.69						0.00		0.00		1		Media		Television		#N/A N Ap		USD		4		1.74		0.15		1.61		0.39		-0.73		-3.31		-0.28		0.78		0.08		0.48		-1.58		-0.17		-0.53		-0.22		-20.91		2.89		31.96		22.73		61.75		-23.05		2.81		0.16		0.20		2.58		-		-0.15		-1.12		-160.37		-0.17		-0.88						2.05		-1.27		-0.23		85.07		0.65		2.77		0.79		0.00		96.72		0.16		0.17		0.39		11.70		-35.43		1.72		0.96		1811685.50		0.00		9.30		1.18		1252.56		1396.93		5.86		0.00		5.86				7		0		0		0		6%				72.546

		PBSC US Equity		1		-0.11				-1.56		205.99		996.92		1166.49		1446.00		0.23		28.33		70.11		2.47		0.19		1.50		0.10		28.98		1.26		0.11		0.14		40.07		1.74		0.15		0.19		0.11		0.00		1.29		231.04		1.84		1.88		0.23		5.77		3.20		-1.73		-0.08		0.12		0.03		-1324.45		0.13		16.13		110.80		122.75		-10.64		-39.42		-33.97		81.47		-10.74		-11.60		183000.00		2965036.00								0.00		0.00		4		Electronics		Instruments-Scientific		#N/A N Ap		USD		4		3.41		1.41		-1.95		0.02		0.02		0.10		0.02		-0.84		0.38		0.23		0.37		0.23		0.00		0.15				1.17								2.81		-2.09		1.10		1.80		0.00		-		0.00		-0.00		-0.20		0.23		0.03		93.09				2.82		-0.00		-0.53		16.10		2.28		0.21		0.61		0.00		-107.89		0.20		1.12				5.04		5.84		-0.11		0.15		4511783.50		0.00				2.38		1252.56		1396.93		6.03		0.00		6.03				10		1		0		0		9%				110.798

		PKS US Equity		1		-0.47		-3.32		-19.81		4161.57		1160.83		4130.27		4000.00		-0.07		23.57						0.02		1.56		0.87		152.04		0.78		0.16		0.04		306.31		1.58		0.33		0.07		0.16		-0.69		0.22		2204.99		0.58		0.58		1.90		7.20		0.46		2.53		-2.50		0.27		0.09		-30.36		0.07		14.75		53.19		45.98		-1.27		-10.04		-13.77		-34.68		-1.82		-22.88		223600.00		3299662.50		0.83						0.00		0.00		2		Entertainment		Resorts/Theme Parks		#N/A N Ap		USD		4		5.82		0.23		2.58		0.05		0.21		2.51		0.08		0.42		0.04		1.90		0.95		0.04		-0.05		0.33		73.91		3.56		106.15		151.46		146.70		2.64		1.36		0.53		0.58		1.03		-		-0.02		-0.19		-30.53		0.04		0.01		0.77				1.23		-0.06		-0.02		16.94		3.74		3.58		0.92		0.00		1615.60		0.53		0.53		0.97		32.35		14.73		1.39		0.10		11154246.00		0.00		6.61		3.44		1252.56		1396.93		6.16		0.00		6.16				5		0		0		0		4%				53.186

		RIL IN Equity		1		8.36		18.35		13.68		6335.63		6725.36		9464.42		15912.00		0.72		19.30		8.85		0.46		0.12		1.85		0.01		543.79		2.50		0.16		0.09		819.57		3.77		0.24		0.13		0.16		0.51		0.54		2485.22		0.45		0.44		0.37		3.03		2.05		2.23		-0.25		8.63		0.09		6.59		0.22		6.38		36.24		35.38		-12.38		-9.78		4.58		9.62		-13.66		-13.29		7080743.00		46069636.50		0.41		12.42		16.25		0.09		0.01		4		Chemicals		Petrochemicals		#N/A N Ap		INR		1		3.74		0.55		2.10		0.07		0.06		0.20		0.06		0.55		0.14		0.37		0.59		0.10		0.08		0.24		-4.38		1.41		24.10		24.66		20.56		0.36		0.81		0.38		0.44		2.88		-		0.17		0.57		518.44		0.10		0.16		2.28		29.96		1.97		0.13		0.23		49.11		2.02		0.94		0.87		0.02		2953.25		0.26		0.39		0.35		3.15		11.55		0.45		0.23		29696688.60		1.35		8.28		0.13		1252.56		1396.93		5.86		0.00		5.86				0		0		0		0		0%				36.235

		SMFT ID Equity		1		2.25		5.58		4.93		4546.82		1849.71		3326.47		24910.00		0.30		103.90		5.50		0.05		0.05		1.20		0.31		191.05		1.88		0.06		0.04		367.72		3.62		0.12		0.08		0.06		0.09		0.68		1344.51		0.39		0.32		0.73		3.66		0.75		2.48		0.06		0.30		0.15		30.33		0.14		1.67		35.57		27.56		5.35		0.00		-10.79		-23.27		-3.80		-3.16		56004.00		93255.25		0.75		17.68		89.73		0.09		0.05		4		Forest Products&Paper		Paper&Related Products		#N/A N Ap		EUR		2		2.47		0.68		2.20		0.16		0.07		0.18		0.08		0.61		0.28		0.73		0.15		0.06		0.06		0.12		-2.04		1.80		11.18		3.59		3.16		1.61		0.52		0.22		0.29		1.64		-		0.05		0.08		102.58		0.06		0.05		0.97		8.92		0.59		0.00		0.31		0.59		2.07		2.46		0.75		0.03		1909.67		0.40		0.30		0.61		2.24		9.67		1.12		0.08		2120989.19		3.26		7.05		0.58		1252.56		1396.93		4.44		0.00		4.44				0		0		0		0		0%				35.565

		SPF US Equity		1		7.97		19.26		9.21		829.97		459.24		677.35		741.00		3.16		11.75		5.07		0.43		0.73		6.39		0.03		114.32		75.21		0.10		0.14		117.54		77.33		0.10		0.14		0.10		2.29		1.45		335.68		0.47		0.47		0.73		2.86		1.02		2.40		2.64		0.07		0.24		17.66		0.34		16.00		50.33		58.16		7.39		51.65		55.00		67.45		3.64		26.73		51300.00		822762.50		0.72		6.58		8.77		0.20		0.01		2		Home Builders		Bldg-Residential/Commer		#N/A N Ap		USD		4		10.69		1.42		2.17		0.01		0.07		2.75		0.18		0.53		0.14		0.73		1.02		0.16		0.14		0.10		18.56		1.47		23.65		2.06		-2.10		3.87		0.88		0.40		0.47		0.96		-		0.18		0.61		68.03		0.16		0.09		1.13		7.89		0.38		0.05		0.12		57.83		1.67		1.81		0.86		0.00		381.88		0.50		0.40		1.04		15.61		5.56		0.83		0.50		2215089.25		1.81		7.05		1.62		1252.56		1396.93		5.50		0.00		5.50				0		0		0		0		0%				50.333

		SYY US Equity		1		10.18		27.95		18.48		4813.95		15629.66		14879.39		40400.00		1.77		13.83		26.45		1.91		0.20		1.53		0.09		809.96		11.44		0.04		0.17		1030.62		14.55		0.05		0.21		0.04		1.35		4.01		1074.71		0.38		0.37		0.07		1.04		5.12		2.79		1.34		0.83		0.66		43.32		0.75		46.81		24.96		19.74		3.83		20.10		23.81		33.54		7.55		12.51		680000.00		31787442.00		0.72		31.63		32.06		0.44		0.01		4		Food		Food-Wholesale/Distrib		#N/A N Ap		USD		4		10.83		4.33		2.73		0.05		0.04		2.12		0.23		0.62		0.37		0.07		0.45		0.29		0.03		0.05		15.10		0.95		9.76		20.25		9.24		1.47		0.58		0.21		0.36		12.99		-		0.25		0.25		445.59		0.29		0.04		8.81		21.79		0.78		0.02		0.27		10.79		7.06		0.31		0.59		0.01		1761.57		0.07		0.22		0.08		9.14		14.68		0.11		0.05		30418016.00		1.03		3.76		0.02		1252.56		1396.93		2.71		0.00		2.71				0		0		0		0		0%				24.963

		T MK Equity		1		3.17		6.65		6.56		6791.74		9990.59		13565.35				0.09		7.16		35.76		5.00		-0.01		0.92		0.01		345.71		2.33		0.17		0.05		995.50		6.70		0.48		0.15		0.17		0.07		0.30		2120.92		0.39		0.37		0.21		2.13		2.92		2.09		0.02		0.89		0.36		9.56		0.16		3.24		42.64		35.85		24.04		7.50		9.35		10.04		21.81		8.14		5467000.00		17401815.79		1.11		45.22		37.24		0.03		0.01		1		Telecommunications		Telecom Services		#N/A N Ap		MYR		1		1.68		0.30		2.02		0.09		0.37		0.24		0.22		0.61		0.18		0.21		0.28		0.06		0.02		0.48				1.36		11.76		7.69		11.86		0.82		0.60		0.29		0.36		5.52		-		0.06		0.18		215.55		0.06		0.11		2.95		12.95		4.76		0.07		0.32		-1.84		1.81		0.68		0.81		0.04		3321.53		0.16		0.31		0.18		1.11		13.84		0.34		-0.05		5078947.37		0.81		3.71		0.12		1252.56		1396.93		5.04		0.00		5.04				2		0		0		0		2%				42.638

		TMAR US Equity		1		-4.21		-12.05				730.58		693.00		774.10		1099.00		0.63		17.50		30.51		1.74		-0.00		0.96		0.16		-13.73		-0.43		-0.12		-0.02		34.91		1.09		0.32		0.05		-0.12		-1.33		0.15		401.13		0.60		0.59		0.58		11.49		1.50		2.70		-1.20		0.08		0.01		-3.32		-0.03		19.25		60.11		65.77		19.20		74.27		71.77		166.91		22.66		48.41		792100.00		15086131.00		0.89						0.00		0.00		4		Commercial Services		Marine Services		#N/A N Ap		USD		4		3.01		0.15		2.70		0.01		0.02		0.08		0.01		0.40		0.05		0.58		-0.37		-0.02		-0.07		0.32		-8.65		1.12								-14.25		1.46		0.54		0.59		0.50		-		-0.12		-0.91		-33.41		-0.02		-0.43		2.25				6.21		-0.30		0.01		-40.51		3.14		1.05		0.92		0.00		270.11		0.52		0.55		2.00		12.79		17.93		0.39		-0.01		4572902.00		0.00		10.37		1.16		1252.56		1396.93		5.74		0.00		5.74				7		0		0		0		6%				60.111

		TNB MK Equity		1		1.67		5.90		4.21		12837.47		9809.10		13756.21		24786.00		0.18		22.85		17.80		0.78		-0.04		0.70		0.03		670.79		2.30		0.21		0.05		1101.47		3.78		0.35		0.09		0.21		0.07		0.25		6954.76		0.66		0.64		0.71		6.31		1.06		3.53		0.01		0.31		0.15		15.65		0.10		3.16		38.85		35.71		3.36		-5.39		0.02		6.53		4.17		-2.06		4308000.00		13477526.32		1.04		48.00		14.43		0.01		0.00		4		Electric		Electric-Integrated		#N/A N Ap		MYR		1		1.90		0.26		3.62		0.03		0.34		0.34		0.11		0.34		0.13		0.71		0.40		0.06		0.02		0.35		8.28		1.40		16.55		1.89		15.13		1.95		1.79		0.49		0.60		1.02		-		0.06		0.12		203.55		0.06		0.08		2.78		9.17		3.07		0.05		0.15		5.84		2.70		1.31		0.82		0.01		3526.92		0.51		0.54		0.98		2.99		13.68		0.36		-0.16		7463876.32		0.67		3.60		0.99		1252.56		1396.93		5.12		0.00		5.12				0		0		0		0		0%				38.849

		TSIC US Equity		1		2.81		14.90		8.47		289.32		124.02		298.44		1914.00		2.65		17.50		6.14		0.35		0.41		3.18		0.03		37.41		2.01		0.09		0.13		46.91		2.52		0.11		0.16		0.09		1.08		1.45		170.89		0.74		0.74		1.38		3.64		0.54		5.30		0.40		0.26		0.11		50.99		0.22		16.25		58.80		46.62		-5.28		-5.80		-1.52		5.53		-7.82		-12.93		4200.00		69259.38		0.58		8.17		0.00		0.00		0.00		2		Apparel		Apparel Manufacturers		#N/A N Ap		USD		4		7.64		1.43		4.84		0.01		0.04		2.38		0.08		0.26		0.19		1.38		0.68		0.16		0.07		0.11		-27.00		2.41								1.33		2.82		0.58		0.73		0.84		-		0.14		0.15		8.25		0.16		0.03		1.72		3.45		0.27		0.02		0.15		59.37		2.40		2.33		0.80		0.00		59.82		0.57		0.59		1.20		30.07		6.78		0.48		0.29		249596.56		0.00		10.77		4.05		1252.56		1396.93		6.25		0.00		6.25				3		0		0		0		3%				58.797

		UG FP Equity		1		1.97		8.66		5.22		33583.11		7846.35		18382.77		165800.00		25.71		30.08		6.71		0.22		0.09		1.17		0.15		2058.98		3.38		0.06		0.06		3916.37		6.42		0.12		0.12		0.06		12.97		0.95		13227.77		0.64		0.37		1.69		3.38		0.30		4.40		39.07		0.30		0.27		51.86		0.16		172.41		29.94		25.59		1.10		-10.60		-6.09		-7.73		-0.14		-3.31		106761.00		18389312.20		0.70		13.29		16.85		3.42		0.02		2		Auto Manufacturers		Auto-Cars/Light Trucks		#N/A N Ap		EUR		2		1.67		1.02		4.43		0.15		0.11		77.96		0.14		0.36		0.57		1.69		0.11		0.10		0.08		0.12		5.94		2.34		8.33		20.67		13.22		0.99		0.65		0.14		0.22		0.63		-		0.08		0.03		614.91		0.10		0.03		1.08		2.30		0.24		0.02		0.20		11.99		1.43		4.28		0.62		0.00		7028.04		0.72		0.39		1.58		571.48		5.30		0.97		0.10		25094976.94		1.98		4.81		0.56		1252.56		1396.93		4.61		0.00		4.61				0		0		0		0		0%				29.936

		UVV US Equity		1		6.37		21.95		11.74		1748.10		836.34		1270.18		32000.00		4.12		13.00		7.29		0.56		0.12		1.23		0.07		244.88		4.31		0.07		0.14		296.90		5.22		0.09		0.17		0.07		3.77		1.95		700.57		0.57		0.29		0.84		2.36		0.69		3.44		3.87		0.26		0.25		29.89		0.35		30.00		46.41		46.51		22.94		44.55		50.92		63.22		11.63		23.44		39000.00		1156931.25		0.36		7.52		31.74		1.23		0.04		4		Tobacco		Tobacco		#N/A N Ap		USD		4		3.85		1.91		3.27		0.05		0.05		6.38		0.15		0.43		0.51		0.84		0.28		0.20		0.13		0.09		-8.57		1.52		0.73		-3.90		-0.67		2.01		0.45		0.13		0.18		0.85		-		0.21		0.13		113.81		0.20		0.06		1.70		5.00		0.25		0.02		0.25		-15.05		3.13		2.09		0.71		0.01		497.77		0.55		0.40		1.18		43.53		4.64		0.64		0.06		1505767.50		4.13		5.47		0.86		1252.56		1396.93		4.70		0.00		4.70				0		0		0		0		0%				46.405

		VC US Equity		1		6.74		46.61		25.05		12449.00		1994.53		2703.38				3.79		6.80		4.02		0.59		-0.02		0.95		0.34		1189.00		8.31		0.06		0.10		1840.00		12.87		0.10		0.15		0.06		5.65		1.56		2319.00		0.61		0.48		1.16		1.26		0.18		6.92		12.35				1.07		26.35		0.51		15.25		64.81		57.77		-0.79		12.11		16.99				-1.06				504300.00		7585257.00				2.70		0.00		0.00		0.00		2		Auto Parts&Equipment		Auto/Trk Prts&Equip-Orig		Ford Motor Company		USD		4		3.54		1.77		8.30		0.17		0.13		18.98		0.23		0.39		0.44		1.16		0.22		0.31		0.37		0.10				1.36								2.18		0.91		0.11		0.36		0.00		-		0.49		0.13		735.00		0.31		0.06		0.55				0.10		0.04		-0.01		9.03		3.73		6.24		0.31		0.00		1499.00		0.86		0.19				83.72		2.49		0.75		-0.01		17402942.00		0.39						1252.56		1396.93		4.88		0.00		4.88				12		1		0		0		11%				64.813

		VCI US Equity		1		50.55				177.20		247.21		1308.46		2369.42		1679.00		2.50		14.79		9.65		0.65		-0.11		0.84		0.07		213.91		8.24		0.27		0.87		226.81		8.73		0.29		0.92		0.27		2.02		3.21		291.35		3.85		3.85		0.22		1.28		2.83		-0.99		2.34		0.49		0.50		6.95		0.73		24.13		43.64		55.77		11.67		-29.72		-28.62		-26.32		-5.30		-20.70		196400.00		4694075.00		0.85		10.72		0.00		0.00		0.00		4		Commercial Services		Printing-Commercial		#N/A N Ap		USD		4		4.68		3.31		-1.15		0.02		0.18		2.71		0.32		-2.84		0.69		0.22		1.26		2.82		0.08		0.29		15.32		1.81		7.21		20.35		1.08		8.50		-1.35		1.18		3.84		8.14		-		-0.53		0.67		114.20		2.82		0.24				9.97		1.64		0.14		-1.19		7.39		5.58		0.19		0.31		0.00		-215.58		0.12		1.18		0.12		8.53		11.70		-0.16		-0.03		14139261.00		0.00		5.29		0.46		1252.56		1396.93		4.70		0.00		4.70				2		0		0		0		2%				43.642

		VRA FP Equity		1		3.09		13.45		6.15		299.24		95.17		299.27		344.00		3.30		23.53		8.18		0.35		0.29		1.63		0.02		21.75		2.83		0.18		0.07		24.50		3.19		0.20		0.08		0.18		2.42		0.41		160.97		0.70		0.56		1.69		6.57		0.42		4.35		-6.02				-0.01		14.28		0.14		26.99		37.91		48.53		4.54		5.61		8.68		-19.10		2.44		1.26		1684.00		44592.77		0.42		11.14		29.79		1.01		0.04		4		Beverages		Beverages-Wine/Spirits		#N/A N Ap		EUR		2		0.90		0.44		4.27		0.01		-0.01		-0.45		-0.01		0.30		0.46		1.69		0.16		0.09		0.09		0.20		21.13		3.14								4.51		1.36		0.30		0.39		0.85		-		0.12		0.06		8.56		0.09		0.12		1.44				0.78		0.05		0.06		27.72		0.55		3.14		0.77		0.02		65.90		0.54		0.54		1.17		64.98		12.34		0.74		0.70		50303.89		3.74		5.42		1.95		1252.56		1396.93		5.15		0.00		5.15				5		0		0		0		4%				37.91

		WBB US Equity		1		3.86		16.72		9.05		1980.76		476.45		1265.53		4700.00		4.35		15.00		5.96		0.40		0.78		6.67		0.08		195.26		2.26		0.10		0.10		205.79		2.38		0.10		0.10		0.10		4.06		1.03		1005.42		0.68		0.68		2.11		4.89		0.32		4.34		3.85		0.67		0.09		27.50		0.19		25.94		59.81		75.69		16.25		75.85		81.71		91.11		9.40		37.73		64700.00		1679181.25		0.68		6.48		0.00		0.00		0.00		2		Home Builders		Bldg-Residential/Commer		#N/A N Ap		USD		4		7.50		1.06		4.11		0.01		0.04		4.76		0.06		0.32		0.14		2.11		0.72		0.13		0.16		0.10		14.63		2.66		20.50		10.58		16.45		1.74		2.08		0.51		0.68		0.28		-		0.15		0.27		74.17		0.13		0.05		0.99		5.47		0.23		0.04		0.16		39.14		1.13		4.16		0.75		0.00		482.39		0.79		0.51		3.58		81.57		7.22		1.01		0.76		2385390.50		0.00		6.22		2.36		1252.56		1396.93		5.97		0.00		5.97				0		0		0		0		0%				59.812

		WBC AU Equity		1		1.05		16.90		4.28		74050.18		12351.26		21357.84		31731.00		0.52		8.98		13.29		1.48																								0.18		0.41		0.08		14370.13		0.75		0.56		1.16				0.18		16.20		0.04		0.20		0.02		7.36		0.07		6.97		15.70		14.45		6.32		11.14		13.38		16.09		3.53		7.54		2870052.00		20158474.77		0.86		17.14		59.81		0.25		0.04		3		Banks		Commer Banks Non-US		#N/A N Ap		AUD		2				0.08		15.59		0.04		0.05		0.15		0.00		0.25				1.16						0.06				-4.49		1.73		7.33		10.26		8.36		5.29		1.34		0.08		0.32		0.64		-		0.16				768.91		0.05		0.19		2.87		49.56		2.28		0.05		0.03		-3.13				6.00		0.26		0.08		4504.16		0.67		0.19		1.55		39.11				0.38				22929272.88		4.80		2.85		0.03		1252.56		1396.93		2.56		0.00		2.56				21		0		0		0		18%				15.701

		WCLX US Equity		1		6.15		14.02		10.09		1159.50		522.26		1019.30		2230.00		1.35		12.83		7.85		0.61		-0.17		0.37		0.00		93.95		5.27		0.26		0.08		117.31		6.58		0.32		0.10		0.26		1.31		0.31		343.13		0.40		0.24		0.66		2.92		0.80		2.28		-0.85		0.60		0.19		5.43		0.27		10.63		43.89		57.72		-0.58		-13.13		-9.93		-21.71		-10.91		-14.49		836400.00		8884353.00		0.48		8.24		0.00		0.00		0.00		4		Transportation		Transport-Rail		#N/A N Ap		USD		4		1.13		0.33		2.27		0.00		0.18		1.31		0.10		0.60		0.28		0.66		0.29		0.11		0.12		0.32		-1.76		1.95		11.43		7.25		21.74		8.02		0.32		0.14		0.19		2.01		-		0.13		0.21		66.86		0.11		0.26		1.07		6.09		1.42		0.18		0.34		5.43		3.08		2.22		0.74		0.00		509.92		0.34		0.30		0.50		13.22		10.21		0.98		-0.56		3248602.00		0.00		6.68		1.22		1252.56		1396.93		4.51		0.00		4.51				0		0		0		0		0%

		WH US Equity		1		1.94		-1.20		2.03		2864.30		1585.03		2798.56		11700.00		0.76		13.67		15.30		1.12		-0.07		0.73		0.15		209.40		3.28		0.10		0.07		336.00		5.26		0.16		0.12		0.10		-0.07		0.75		1182.30		0.51		0.41		0.75		3.52		0.92		3.02		-0.08		0.28		0.13		-242.98		0.18		11.63		34.63		33.08		-9.18		-16.07		-12.41		3.81		-7.03		-7.93		202700.00		2332300.00		0.49		20.76		20.51		0.08		0.01		4		Beverages		Beverages-Non-alcoholic		#N/A N Ap		USD		4		2.89		0.96		2.51		0.07		0.07		1.14		0.09		0.49		0.26		0.75		0.28		0.09		-0.01		0.16		79.28		1.77		-4.26		1.21		6.05		1.03		0.71		0.28		0.35		1.58		-		-0.01		-0.01		-8.80		0.09		0.03		1.38		7.91		0.64		-0.01		-0.17		32.19		3.97		1.81		0.81		0.00		1142.20		0.42		0.41		0.63		12.63		9.26		0.72		-0.09		2947295.25		0.43		5.49		0.89		1252.56		1396.93		3.87		0.00		3.87				0		0		0		0		0%

		WM US Equity		1		1.03		19.75		2.04		186513.60		21386.64		107089.60		28509.00		4.09		12.11		9.70		0.80																								0.22		3.17		0.07		94326.63		0.91		0.75		4.41				0.12		19.13		8.65		0.02		0.06		7.47		0.03		39.69		37.72		42.78		7.69		24.51		32.71		51.65		6.92		19.94		1744500.00		69341688.00		1.02		11.57		31.40		0.98		0.02		3		Savings&Loans		S&L/Thrifts-Western US		#N/A N Ap		USD		4				0.08		20.60		0.02		0.39		9.78		0.03		0.09				4.41						0.08				1.97		5.01		19.27						7.86		3.08		0.15		0.27		0.16		-		0.20				1817.06		0.03		0.21		2.50		10.80		1.67		0.09		0.04		8.95				8.72		0.55		0.04		9052.68		0.88		0.51		6.38		329.32				0.42				95132624.00		2.77		5.19		0.31		1252.56		1396.93		4.44		0.00		4.44				23		0		0		0		20%

		WOLV LN Equity		1		-0.47		-0.90		-2.22		1488.54		610.62		1220.12		15954.00		82.87		11.00		7.81		0.71		-0.04		0.64		0.07		106.19		2.89		0.18		0.07		144.58		3.93		0.24		0.10		0.18		-0.09		0.40		639.60		0.48		0.48		1.05		4.42		0.77		1.90		0.17		0.19		0.11		-106.54		0.17		646.84		46.04		28.54		-14.44		15.11		30.58		18.88		-15.64		-1.55		23581.00				0.68						0.33		0.00		4		Beverages		Brewery		#N/A N Ap		GBp		2		3.85		0.50		2.15		0.01		0.12		0.75		0.09		0.52		0.11		1.05		0.68		0.08		-0.00		0.24		53.86		2.00		13.38		14.21		15.74		2.84		0.92		0.43		0.48		0.92		-		-0.01		-0.04		-5.65		0.08		0.02		0.67		5.95		0.77		-0.05		0.36		45.43		5.99		2.44		0.90		0.04		693.06		0.52		0.43		1.08		8.42		8.44		1.14		-0.09		224045801.10		5.76		5.20		0.16		1252.56		1396.93		4.32		0.00		4.32				3		0		0		0		3%

		WPS US Equity		1		3.98		11.31		7.60		1816.55		843.13		1539.53		2900.00		2.56		3.20		12.43		3.88		0.03		1.25		0.05		119.74		3.65		0.11		0.07		218.43		6.67		0.20		0.12		0.11		2.24		0.60		676.12		0.51		0.48		0.80		3.10		0.80		3.16		-6.04		0.65		0.18		16.60		0.18		31.81		20.33		22.39		0.39		6.02		11.90		18.53		0.69		2.83		48800.00		1523162.50		0.41		12.72		89.01		2.00		0.06		4		Electric		Electric-Integrated		#N/A N Ap		USD		4		4.70		0.66		2.85		0.01		0.11		4.58		0.10		0.49		0.13		0.80		0.51		0.09		0.07		0.20		8.49		1.83		10.27		6.53		8.34		2.71		1.09		0.32		0.44		1.00		-		0.10		0.28		66.18		0.09		0.09		1.58		5.94		0.55		0.01		0.19		3.27		3.75		2.15		0.72		0.05		536.30		0.44		0.37		1.00		44.49		8.25		0.76		0.05		1092632.75		6.38		2.73		0.47		1252.56		1396.93		3.37		0.00		3.37				0		0		0		0		0%

		WRE US Equity		1		7.59		17.34		7.88		608.48		699.04		968.52																										86.16		3.87		0.72		0.14		0.30		1.24		0.20		330.04		0.56		0.25		0.47		3.83		2.00		2.28				0.33		0.16		2.70		0.11		19.56		26.58		28.41		-1.27		9.51		17.61		26.05		0.35		6.27		15600.00		306850.00		0.32		17.31		93.27		1.16		0.06		3		REITS		REITS-Diversified		#N/A N Ap		USD		4				0.21		2.37		0.01		0.44		1.47		0.15		0.44				0.47						0.06		0.72				1.39		21.63		12.81		27.75				0.34		0.14		0.15		1.62		-		0.17				44.30		0.06				2.72		11.98		5.44				0.00		14.58				0.87		0.97		0.35		257.19		0.34		0.54		0.62		9.79		10.01		0.37				1102115.88		6.19		2.72		0.12		1252.56		1396.93		4.67		0.00		4.67				24		0		0		0		21%

		WTB LN Equity		1		3.90		7.15		5.87		7465.01		3353.86		6196.92		73058.00		85.28		7.00		7.90		1.13		-0.19		0.34		0.08		563.25		5.72		0.13		0.08		808.08		8.20		0.19		0.11		0.13		0.53		0.57		2671.84		0.42		0.31		0.80		3.31		0.89		1.84		0.17		0.43		0.23		16.40		0.21		674.01		29.70		39.54		10.29		-16.32		-18.06		-18.90		2.72		-9.52		5321935.00				0.64		12.82		81.52		0.43		0.00		2		Retail		Retail-Restaurants		#N/A N Ap		GBp		2		2.03		0.64		2.02		0.05		0.15		1.25		0.17		0.58		0.28		0.80		0.27		0.09		0.00		0.19		-4.00		1.85		3.61		9.89		9.64		2.36		0.44		0.22		0.26		1.38		-		0.07		0.12		260.77		0.09		0.08		0.59		5.35		0.78		0.01		0.44		0.34		5.99		2.23		0.85		0.05		3682.74		0.43		0.36		0.72		7.59		7.73		1.10		-0.33		1216737632.88		7.05		4.73		0.54		1252.56		1396.93		4.38		0.00		4.38				1		0		0		0		1%

		ADLAC US Equity		2		-2.24						17267.50		3678.32		16992.46		11740.00		-2.95		16.00						-0.01		0.74		0.19		143.94		0.40		0.11		0.01		514.78		1.43		0.40		0.03		0.11		-3.88		0.07		9291.73		0.66		0.66		2.53		18.05		0.33		7.61		-6.69		0.11		0.04		-5.35		0.02		26.13		60.74		63.98		-6.49		-32.14		-28.81		-42.98		-12.69		-29.50		509400.00		13057754.00		1.01						0.00		0.00		1		Media		Cable TV		#N/A N Ap		USD		4		1.29		0.13		3.55		0.02		0.26		2.73		0.03		0.34		0.06		2.53		0.14		0.01		-0.15		0.40		112.99		4.62		32.19		57.48		74.28		-1.13		2.50		0.54		0.66		0.87		-		-0.05		-0.24		-240.53		0.01		-0.22		0.87		11.95		1.44		-0.22		-0.12		102.97		1.74		4.69		0.82		0.00		3721.16		0.55		0.54		1.15		102.01		39.61		1.32		-0.20		25966796.00		0.00		6.42		3.41		1255.08		1395.78		6.10		0.00		6.10				6		0		0		0		5%

		ADLT US Equity		2		0.65		0.16		5.05		304.48		266.39		557.55		2020.00				25.00						0.13		1.86		0.08		15.44		1.08		0.07		0.05		25.45		1.78		0.11		0.08		0.07		0.01		0.74		165.21		0.62		0.61		0.62		6.49		1.39		3.68		-0.93		0.08		-0.08		116.60		0.09		12.00		85.57		80.62		-8.57		-18.64		-14.65		-27.15		-9.66		-15.48		187300.00		2146157.75		2.60				0.00		0.00		0.00		4		Building Materials		Bldg Prod-Light Fixtures		#N/A N Ap		USD		4		4.86		0.76		3.04		0.02		-0.06		-0.60		-0.06		0.38		0.15		0.62		0.33		0.06		0.00		0.11		16.70		2.09		40.73		99.75		60.77		0.28		1.91		0.52		0.60		2.29		-		0.02		0.04		1.93		0.06		0.01		2.97				1.18		0.00		-0.37		16.48		2.61		1.14		0.87		0.00		82.78		0.30		0.54		0.44		9.21		21.91		0.38		0.18		1967223.13				26.93		4.35		1255.08		1395.78		5.75		0.00		5.75				6		0		0		0		5%

		AGU CN Equity		2										1011.69						0.68		10.20		8.81		0.86																																																						9.01		35.77		32.68		-7.80		6.67		9.83		-11.19		-6.43		-4.34		257638.00		2323525.90		0.35		7.13								4		Chemicals		Fertilizers		#N/A N Ap		CAD		4																																																		-												1.92				0.56																																2031315.75		1.19		5.88		0.77		1255.08		1395.78		5.43		0.00		5.43				80		0		0		0		69%

		APD US Equity		2		5.73		16.01		9.94		8235.50		7252.61		10182.90		17400.00		2.96		11.19		11.49		1.03		-0.01		0.96		0.03		705.00		4.43		0.13		0.09		1232.20		7.74		0.23		0.15		0.13		0.58		0.66		2842.20		0.48		0.39		0.39		2.31		1.41		2.79		0.94		0.68		0.38		44.02		0.25		34.00		36.89		38.89		0.37		6.25		11.47		10.35		-5.35		-0.96		560500.00		19284512.00		0.74		13.77		33.01		0.70		0.02		4		Chemicals		Chemicals-Diversified		#N/A N Ap		USD		4		2.94		0.64		2.67		0.03		0.20		5.10		0.21		0.52		0.23		0.39		0.38		0.12		0.02		0.23		4.19		1.40		7.57		7.40		10.34		4.05		0.66		0.24		0.33		2.19		-		0.04		0.07		124.20		0.12		0.12		2.75		6.17		1.33		0.06		0.29		2.06		3.07		1.14		0.72		0.03		2961.60		0.28		0.35		0.46		24.13		8.44		0.43		-0.01		24676278.00		2.18		6.00		0.51		1255.08		1395.78		4.28		0.00		4.28				0		0		0		0		0%

		APC US Equity		2		1.10		2.64		2.54		4098.36		16763.20		8202.83		1431.00		4.11		41.71		16.81		0.40		-0.01		0.92		0.12		202.94		2.74		0.29		0.05		421.03		5.68		0.60		0.10		0.29		0.25		0.17		1469.77		0.49		0.48		0.09		3.49		6.62		3.23		-2.89		0.68		0.22		16.47		0.14		69.05		45.56		39.71		12.13		50.93		58.34		79.93		5.62		22.85		1246000.00		86354320.00		0.50		55.24		79.44		0.20		0.00		4		Oil&Gas Producers		Oil Comp-Explor&Prodtn		#N/A N Ap		USD		4		1.81		0.18		2.67		0.02		0.45		1.31		0.12		0.51		0.09		0.09		0.52		0.07		0.00		0.60		-3.05		0.49		7.76		14.66		13.86		8.88		1.08		0.35		0.48		2.96		-		0.03		0.11		42.58		0.07		0.15		6.04		19.14		17.52		0.01		0.17		25.14		1.97		0.24		0.73		0.04		1334.55		0.18		0.36		0.34		10.56		15.95		0.09		-0.04		121363952.00		0.29		6.15		0.07		1255.08		1395.78		4.13		0.00		4.13				0		0		0		0		0%

		CPN US Equity		2		3.36		15.20		6.39		3991.61		11554.15		12054.56		865.00		2.22		36.25		37.03		1.02		0.06		1.91		1.27		188.68		2.07		0.23		0.05		275.89		3.03		0.34		0.07		0.23		0.91		0.20		2053.66		0.61		0.61		0.18		7.44		4.39		4.57		-6.36		0.56		0.13		8.52		0.09		82.25		57.24		66.37		-14.71		17.50		23.27		99.13		-11.34		9.87		2639600.00		214286528.00		0.67		73.77		0.00		0.00		0.00		4		Electric		Independ Power Producer		#N/A N Ap		USD		4		2.94		0.28		3.08		0.13		0.33		1.88		0.10		0.39		0.07		0.18		0.69		0.06		0.01		0.34		88.86		1.04		52.71		77.55		56.78		7.65		2.08		0.50		0.60		1.97		-		0.07		0.35		95.09		0.06		0.20		10.06		19.21		10.73		0.12		0.05		53.35		1.54		0.35		0.84		0.00		964.63		0.17		0.51		0.51		19.18		23.51		0.11		0.31		164360240.00		0.00		7.84		0.38		1255.08		1395.78		5.19		0.00		5.19				0		0		0		0		0%

		CSL US Equity		2		9.11		21.65		14.82		1080.66		1164.80		1747.18		10290.00		4.09		14.67		9.42		0.64		0.28		2.25		0.04		167.85		7.72		0.10		0.16		215.27		9.90		0.13		0.20		0.10		3.18		1.49		283.73		0.37		0.37		0.24		1.32		1.93		2.38		2.93		0.69		0.48		16.82		0.59		38.50		40.38		43.44		-4.05		-14.56		-10.37		-3.07		-9.91		-13.59		50600.00		1950231.25		0.76		11.39		21.41		0.68		0.02		4		Miscellaneous Manufactur		Diversified Manufact Op		#N/A N Ap		USD		4		6.70		1.53		2.26		0.02		0.08		4.50		0.23		0.63		0.22		0.24		0.70		0.22		0.08		0.13		8.32		1.50		18.39		18.52		17.37		3.70		0.59		0.26		0.37		3.82		-		0.20		0.40		95.79		0.22		0.10		2.25		6.83		0.68		0.05		0.40		6.18		2.98		0.93		0.71		0.01		478.13		0.16		0.26		0.26		19.92		6.68		0.41		0.19		3939234.25		1.92		4.21		0.45		1255.08		1395.78		4.44		0.00		4.44				0		0		0		0		0%

		CCL US Equity		2		13.28		20.11		16.46		8286.35		13077.50		13001.24		4300.00		1.82		13.95		12.30		0.88		-0.07		0.56		0.37		943.94		20.10		0.27		0.11		1187.60		25.29		0.34		0.14		0.27		1.68		0.42		1073.78		0.15		0.13		0.08		0.90		5.55		1.51		0.75		1.96		1.24		3.40		0.88		22.38		61.53		73.16		-13.11		18.54		24.36		-3.23		-0.08		-0.42		728800.00		16347184.00		1.15		13.40		21.34		0.38		0.02		2		Leisure Time		Cruise Lines		#N/A N Ap		USD		4		2.49		0.45		1.40		0.23		0.38		2.28		0.56		0.85		0.17		0.08		0.67		0.13		0.08		0.34		13.16		0.99		14.13		30.89		17.69		0.08		0.15		0.10		0.12		25.35		-		0.17		0.73		1027.24		0.13		0.30		2.27		10.69		3.52		0.23		0.50		16.22		4.42		0.63		0.85		0.06		5931.25		0.08		0.13		0.04		4.03		23.44		0.45		-0.18		36685068.00		1.88		6.13		0.35		1255.08		1395.78		4.67		0.00		4.67				0		0		0		0		0%

		CGP US Equity		2		3.64		13.45		8.28		15123.00		16072.70		19886.13		13000.00		3.44		13.00		21.77		1.67		-0.01		0.96		0.01		881.70		2.73		0.11		0.06		1365.00		4.22		0.17		0.09		0.11		2.34		0.54		5065.70		0.52		0.51		0.32		3.71		1.58		3.70		-3.45		0.58		0.21		16.43		0.17		74.94		41.67		47.68		8.61		27.42		33.67		56.87		3.51		15.79		656500.00		49395976.00		0.43		28.71		10.69		0.25		0.00		4		Oil&Gas Producers		Oil Comp-Integrated		#N/A N Ap		USD		4		2.70		0.60		3.23		0.00		0.13		4.87		0.10		0.48		0.20		0.32		0.29		0.09		0.03		0.17		-2.26		1.24		-4.31		13.58		7.50		2.12		1.22		0.32		0.49		1.49		-		0.11		0.16		498.90		0.09		0.08		3.81		23.27		1.51		0.05		0.19		11.25		2.80		0.94		0.64		0.01		3936.90		0.25		0.33		0.67		48.73		11.68		0.29		-0.01		80887520.00		0.33		5.07		0.13		1255.08		1395.78		4.09		0.00		4.09				0		0		0		0		0%

		CCE US Equity		2		0.27		2.13		4.09		22730.00		7032.85		18214.51		69000.00		0.69		23.57		24.51		1.04		-0.05		0.71		0.04		839.00		1.12		0.06		0.04		2187.00		2.91		0.15		0.10		0.06		0.13		0.63		11378.00		0.80		0.78		1.62		5.20		0.36		8.33		-0.18		0.26		0.12		244.17		0.07		16.81		40.62		51.50		3.46		-10.33		-5.93		-20.36		-4.69		-6.23		316300.00		5338125.00		0.82		35.77		119.64		0.16		0.01		4		Beverages		Beverages-Non-alcoholic		#N/A N Ap		USD		4		3.99		0.66		7.77		0.01		0.10		3.35		0.07		0.20		0.16		1.62		0.23		0.06		0.01		0.15		4.55		2.59		19.10		23.63		21.07		0.20		3.53		0.45		0.71		0.75		-		0.02		0.02		59.00		0.06		0.01		2.57		5.06		0.48		-0.00		-0.01		7.40		5.58		3.23		0.63		0.00		2877.00		0.62		0.50		1.34		47.35		11.80		0.42		-0.07		12314792.00		0.95		6.95		1.65		1255.08		1395.78		3.76		0.00		3.76				0		0		0		0		0%

		EMN US Equity		2		0.79		2.60		3.55		6303.00		2868.30		5446.40		15000.00		4.42		8.00		8.47		1.06		-0.02		0.93		0.12		332.00		2.63		0.07		0.05		715.00		5.67		0.16		0.11		0.07		0.61		0.73		2105.00		0.54		0.46		0.73		2.94		0.63		3.30		5.78		0.36		0.35		95.63		0.16		37.44		38.15		37.74		-2.28		-20.66		-16.77		-18.29		-8.89		-17.34		527800.00		19672242.00		0.54		10.98		287.50		1.76		0.05		4		Chemicals		Chemicals-Specialty		#N/A N Ap		USD		4		2.85		0.75		3.58		0.04		0.16		9.71		0.16		0.46		0.26		0.73		0.21		0.09		0.02		0.16		-6.25		1.90		1.18		2.06		7.58		0.52		0.86		0.24		0.39		1.77		-		0.03		0.03		48.00		0.09		0.02		1.63		3.43		0.55		-0.02		0.26		2.43		3.08		2.20		0.61		0.03		1759.00		0.39		0.33		0.57		59.31		9.89		0.61		-0.03		18170000.00		4.70		5.42		0.69		1255.08		1395.78		4.74		0.00		4.74				0		0		0		0		0%

		FO US Equity		2		-12.93		-26.16				6417.10		4197.46		5611.03		28130.00		2.60		11.38		10.28		0.90		0.05		1.15		0.04		621.70		5.82		0.12		0.10		852.20		7.98		0.17		0.13		0.12		-5.35		0.80		1844.80		0.40		0.31		0.44		2.16		1.14		2.02		1.49		0.43		0.26		-5.75		0.34		26.75		35.52		31.43		10.31		21.94		27.92		2.68		4.82		7.29		287400.00		7694361.50		0.70		12.38				0.89		0.03		4		Household Products/Wares		Consumer Products-Misc		#N/A N Ap		USD		4		2.56		0.74		2.34		0.02		0.10		3.11		0.13		0.60		0.31		0.44		0.31		0.14		-0.20		0.17		8.03		1.34		-7.31		-5.58		-8.11		3.32		0.44		0.19		0.26		2.93		-		-0.33		-0.44		-890.60		0.14		-0.14		1.60		9.37		0.79		-0.20		0.29		6.79		2.22		1.53		0.71		0.03		2728.30		0.33		0.29		0.34		23.45		8.98		0.65		0.06		12007436.00		3.44		4.29		0.72		1255.08		1395.78		3.64		0.00		3.64				2		0		0		0		2%

		PX US Equity		2		5.58		18.65		9.87		7722.00		5008.53		9477.37		24102.00		3.27		11.66		9.69		0.83		-0.05		0.77		0.04		754.00		3.70		0.16		0.10		1199.00		5.88		0.26		0.16		0.16		2.71		0.60		2995.00		0.52		0.44		0.60		2.50		1.02		3.42		1.88		0.50		0.32		10.76		0.25		31.69		42.09		54.75		-13.48		-16.75		-12.66		-23.05		-20.22		-21.36		873200.00		27778686.00		0.73		10.81		20.18		0.56		0.02		4		Chemicals		Chemicals-Specialty		#N/A N Ap		USD		4		2.69		0.59		2.83		0.02		0.21		6.03		0.19		0.48		0.22		0.60		0.44		0.13		0.09		0.26		-2.95		1.89		11.34		20.50		17.01		3.28		0.92		0.27		0.37		2.67		-		0.16		0.25		431.00		0.13		0.14		2.13		5.89		1.01		0.07		0.09		-4.01		3.47		1.54		0.74		0.02		2290.00		0.32		0.39		0.37		31.62		10.44		0.54		-0.08		35696764.00		1.91		5.57		0.80		1255.08		1395.78		4.39		0.00		4.39				0		0		0		0		0%

		RAL US Equity		2		9.26		42.84		16.73		5360.80		7501.55		7698.39		19204.00		1.23		11.14		19.85		1.78		-0.08		0.77		0.04		762.60		4.16		0.16		0.14		955.20		5.21		0.20		0.18		0.16		1.63		0.88		2313.60		0.65		0.50		0.31		2.42		1.83		4.65		1.65		0.31		0.29		9.35		0.33		24.44		27.75		27.91		8.91		24.13		30.22		36.71		5.32		16.13		521700.00		12737848.00		0.36		21.07		24.56		0.40		0.02		4		Food		Food-Misc/Diversified		#N/A N Ap		USD		4		2.47		0.87		4.26		0.02		0.14		2.21		0.17		0.35		0.36		0.31		0.40		0.21		0.07		0.20		-14.40		1.03		-3.90		11.74		7.18		5.22		1.00		0.23		0.35		3.75		-		0.40		0.26		505.10		0.21		0.16		19.34		11.96		2.27		0.08		0.20		1.44		3.21		0.71		0.67		0.03		1257.00		0.30		0.43		0.27		13.36		12.40		0.17		-0.09		17494536.00		1.39		4.20		0.05		1255.08		1395.78		4.09		0.00		4.09				0		0		0		0		0%

		SANM US Equity		2		10.07		16.91		12.78		1201.71		17504.65		12864.78		7220.00		2.92		31.43		39.63		1.26		0.56		4.07		0.63		174.08		165.79		0.04		0.14		219.57		209.11		0.06		0.18		0.04		1.31		3.25		356.81		0.36		0.36		0.02		1.63		30.42		1.68		0.43		0.68		0.32		20.34		0.49		115.63		76.41		89.76		10.91		15.27		20.92		115.61		13.81		29.83		3753000.00		429847488.00		1.32		71.82		0.00		0.00		0.00		4		Electronics		Electronic Compo-Misc		#N/A N Ap		USD		4		17.99		1.31		1.92		0.79		0.03		0.76		0.20		0.64		0.18		0.02		0.80		0.18		0.01		0.06		80.27		0.73		60.20		91.88		79.51		4.46		0.57		0.30		0.36		12.53		-		0.31		0.88		192.33		0.18		0.04		11.37		237.76		5.32		0.02		0.28		22.48		4.42		0.07		0.82		0.00		626.35		0.03		0.30		0.08		3.80		19.93		0.04		0.17		324986464.00		0.00		6.83		0.35		1255.08		1395.78		5.83		0.00		5.83				0		0		0		0		0%

		AOL US Equity		2		15.31		26.62		21.93		10673.00		111417.90		120699.60		15000.00		0.83		44.90		58.04		1.29		0.19		1.85		1.04		1413.00				0.21		0.13		1776.00				0.26		0.17		0.21		0.54		0.65		1630.00		0.21		0.21		0.01		0.92		24.69		1.74		0.51		1.43		1.11		5.59		0.87		47.94		52.97		77.28		-13.23		-14.58		-10.39		-15.33		-13.08		-12.66		11316200.00		541403904.00		1.56		102.00		0.00		0.00		0.00		1		Internet		Web Portals/ISP		#N/A N Ap		USD		4		2.88		0.86		1.73		0.76		0.26		0.78		0.40		0.79		0.22		0.01		0.59		0.18		0.01		0.26		23.97		1.08		77.19		136.27		92.24		11.36		0.26		0.15		0.21		75.14		-		0.20		0.51		1232.00		0.18		0.29		18.03		60.21		15.07		0.18		0.17		43.34		1.56		0.10		0.73		0.00		6161.00		0.01		0.15		0.01		1.94		68.24		0.06		0.30		654229824.00		0.00		8.42		0.13		1255.08		1395.78		5.00		0.00		5.00				2		0		0		0		2%

		CSAR US Equity		2		5.49		16.05		9.60		878.64		284.26		869.23		6020.00		1.94		11.00		5.66		0.52		0.11		1.78		0.15		80.73		3.17		0.09		0.09		133.47		5.24		0.15		0.15		0.09		1.64		1.01		426.35		0.60		0.59		1.50		3.19		0.47		2.93		2.20		0.30		0.21		21.67		0.19		11.00		53.62		70.91		-4.87		-24.14		-20.41		-18.42		-14.38		-24.76		61400.00		666054.69		0.74		7.97		43.96		0.72		0.07		4		Forest Products&Paper		Paper&Related Products		#N/A N Ap		USD		4		6.99		1.19		3.14		0.03		0.10		3.51		0.15		0.40		0.14		1.50		0.63		0.11		0.15		0.15				3.06		15.60		10.13		26.91		2.61		1.47		0.47		0.58		1.43		-		0.15		0.32		41.07		0.11		0.07		0.99		13.30		0.29		0.03		0.14		20.80		3.92		3.09		0.80		0.02		278.46		0.49		0.49		0.70		23.19		8.11		0.98		0.11		783259.31		6.55		4.91		2.75		1255.08		1395.78		4.75		0.00		4.75				1		0		0		0		1%

		CAH US Equity		2		7.28		18.00		14.59		10264.90		26365.67		21386.42		42200.00		3.74		21.33		25.35		1.19		0.25		1.61		0.12		1259.70		10.75		0.04		0.12		1505.60		12.85		0.05		0.15		0.04		2.44		2.91		1514.20		0.28		0.27		0.06		1.01		4.20		2.47		1.18		0.92		0.42		43.95		0.83		94.88		29.26		28.90		2.71		28.64		34.96		83.60		9.81		25.86		645300.00		61324708.00		0.63		36.92		4.31		0.11		0.00		4		Pharmaceuticals		Medical-Whsle Drug Dist		#N/A N Ap		USD		4		7.01		3.20		2.58		0.11		0.02		2.30		0.10		0.72		0.42		0.06		0.30		0.23		0.03		0.05		17.22		0.81		30.07		47.94		36.57		1.33		0.37		0.14		0.27		13.58		-		0.17		0.16		679.70		0.23		0.04		6.62		40.88		0.88		0.02		0.27		18.95		4.35		0.39		0.54		0.00		3981.20		0.07		0.15		0.07		22.61		14.56		0.15		0.09		86108824.00		0.12		5.99		0.28		1255.08		1395.78		4.24		0.00		4.24				0		0		0		0		0%

		CRE US Equity		2		4.03		6.16		4.27		3479.07		1961.25		3307.83		1900.00																								373.73		4.20		0.72		0.11		0.20		1.59		0.15		1603.37		0.49		0.36		0.82		4.29		1.15		2.03				0.43		0.11		3.63		0.06		29.56		18.58		11.62		-3.86		1.07		6.03		33.85		-0.80		4.18		216700.00		6419030.00		0.43		19.84		116.53		1.85		0.06		3		REITS		REITS-Office Property		#N/A N Ap		USD		4				0.15		2.06		0.03		0.34		2.64		0.10		0.51				0.82						0.05		0.72				1.69		38.89		43.01		53.52				0.57		0.28		0.29		0.89		-		0.08				143.22		0.03				1.16		11.05		3.17				-0.04		12.86				1.77		0.97		0.24		1686.62		0.48		0.46		1.12		25.62		8.22		0.86				4230006.00		6.26		3.26		0.10		1255.08		1395.78		4.96		0.00		4.96				23		0		0		0		20%

		PKI US Equity		2		1.99		32.47		19.85		1714.64		5608.50		3512.26		12000.00		3.00		17.00		37.90		2.23		-0.02		0.96		0.15		111.28		3.93		0.08		0.06		177.39		6.27		0.13		0.10		0.08		3.39		0.79		497.02		0.47		0.17		0.09		2.80		4.82		3.00		1.64		0.35		0.23		8.83		0.22		113.69		52.51		54.62		13.40		67.65		75.88		132.93		21.49		51.51		645400.00		73630440.00		0.93		55.46		89.88		0.56		0.00		4		Electronics		Instruments-Scientific		#N/A N Ap		USD		4		1.60		0.96		3.11		0.11		0.08		2.35		0.10		0.53		0.50		0.09		0.13		0.11		0.03		0.13		-7.69		0.63		0.45		24.43		16.67		1.21		0.21		0.07		0.11		3.89		-		0.28		0.18		154.32		0.11		0.03		8.28		43.89		3.38		0.09		0.29		59.55		1.67		0.31		0.61		0.02		550.78		0.14		0.29		0.26		23.59		14.09		0.10		-0.03		53319060.00		0.49		5.79		0.23		1255.08		1395.78		4.60		0.00		4.60				0		0		0		0		0%

		9202 JP Equity		3		-0.83		-5.61				11122.34		4340.33		9659.66		13761.00		0.12		-221.40		24.77				0.03		1.10		0.34		190.73		0.76		0.02		0.02		615.56		2.47		0.07		0.06		0.02		-0.06		0.76		7349.98		0.82		0.80		1.69		11.94				6.74								-93.70		0.03		3.01		39.61								-0.50		49.05		-6.43		2.24		550000.00		1661538.46		0.45						0.00		0.00		2		Airlines		Airlines		#N/A N Ap		JPY		3		3.00		0.78		7.09		0.17								0.18		0.25		1.69		0.07		0.02		-0.02		0.07		-9.90		2.23		2.58		-12.15		-0.22		-0.64		3.91		0.55		0.69		0.54		-		-0.06		-0.03		-90.09		0.02		-0.02		2.77				0.51		-0.01		0.01		0.98		2.72		2.56		0.80		0.00		1569.63		0.76		0.66		1.85		6.62		16.69		0.36		0.03		9066012.22		0.00		4.28		0.70		1264.39		1398.13		4.64		0.00		4.64				15		0		0		0		13%

		ASDO SS Equity		3		-2.69		-5.96				2994.17		1988.28		2320.50		17060.00		1.61		2.00		10.45		5.22		0.02		1.07		0.08		112.83		2.08		0.05		0.04		306.79		5.66		0.13		0.10		0.05		-0.72		0.81		825.31		0.39		0.23		0.42		2.69				2.21		0.61		0.94		0.24		-28.39		0.14		16.80		38.69								46.37		37.40		15.15		18.86		465824.00		7677172.22		0.35						0.59		0.04		4		Forest Products&Paper		Paper&Related Products		#N/A N Ap		SEK		2		2.70		0.76		2.29		0.07		0.08		1.68		0.12		0.61		0.30		0.42		0.13		0.05		-0.04		0.13		-2.75		1.17		7.88		2.87		8.60		0.66		0.30		0.13		0.19		1.96		-		-0.07		-0.10		-85.27		0.05		-0.03		1.51		8.53		0.79		-0.06		0.11		2.10		2.53		1.51		0.71		0.03		1303.63		0.36		0.28		0.51		14.25		8.86		0.66		0.02		2130932.71		3.53		4.07		0.26		1264.39		1398.13		4.55		0.00		4.55				7		0		0		0		6%

		ABX CN Equity		3		6.60		8.53		7.70		5119.35		5026.11		6081.72		4300.00		0.54		6.00		15.42		2.57		0.08		2.45		1.64		433.15		40.08		0.31		0.08		811.31		75.08		0.58		0.16		0.31		0.83		0.27		502.08		0.11		0.11		0.10		0.62		4.38		1.29		0.21		2.75		1.37		4.29		0.86		12.70		34.54								-16.72		-35.37		-16.44		-23.12		1389108.00		17886965.15		0.49		16.52		23.87		0.20		0.02		4		Mining		Gold Mining		#N/A N Ap		CAD		4		4.80		0.28		1.29		0.42		0.49		1.74		0.60		0.89		0.06		0.10		1.49		0.10		0.07		0.58				1.21		10.52		-1.12		9.72		7.74		0.13		0.10		0.11		13.43		-		0.08		1.12		325.11		0.10		0.31		1.29		8.12		4.02		0.18		0.27		10.53		1.96		1.02		0.87		0.06		3972.69		0.08		0.10		0.07		2.90		8.78		0.79		0.30		13099014.62		1.62		4.59		0.34		1264.39		1398.13		4.65		0.00		4.65				4		0		0		0		3%

		BG/ LN Equity		3		7.40		34.79		14.62		20446.49		14178.50		30563.89		19594.00		40.47		5.00		10.00		2.00		-0.14		0.48		0.01		2386.54		3.62		0.34		0.12		3462.36		5.25		0.50		0.17		0.34		0.37		0.34		10764.06		0.74		0.67		0.76		3.11		0.85		4.70		-0.01		0.30		0.12		4.84		0.22		404.52		28.38								13.13		18.33		8.07		10.76		36368175.00				0.72		10.94		33.94		0.13		0.00		4		Gas		Gas-Distribution		#N/A N Ap		GBp		2		1.28		0.36		5.44		0.05		0.19		0.37		0.08		0.26		0.26		0.76		0.44		0.16		0.00		0.50		3.70		2.16								7.52		2.22		0.38		0.53		1.89		-		0.38		0.27		1435.40		0.16		0.29		4.07		12.03		2.04		0.14		0.15		7.00		2.69		1.44		0.71		0.07		3485.56		0.35		0.53		0.53		4.76		9.85		0.27		-0.41		7591403818.80		17.54		4.63		0.37		1264.39		1398.13		3.97		0.00		3.97				7		0		0		0		6%

		BOW US Equity		3		1.63		4.41		4.13		4552.20		2475.79		3929.46		6400.00		5.91		9.67		8.36		0.87		0.03		1.34		0.06		110.60		0.87		0.05		0.02		410.80		3.24		0.19		0.09		0.05		1.43		0.47		1505.10		0.44		0.43		0.61		3.66		0.93		2.74		-0.95		0.29		0.10		27.12		0.07		49.38		38.28		48.31		8.07		3.95		9.62		-2.70		1.04		-0.55		507900.00		24327790.00		0.44		24.20		78.09		0.80		0.02		4		Forest Products&Paper		Paper&Related Products		#N/A N Ap		USD		4		5.37		0.44		2.41		0.01		0.07		2.93		0.06		0.56		0.09		0.61		0.28		0.03		0.03		0.19		-22.89		1.59		9.45		13.90		9.81		3.35		0.82		0.32		0.43		1.93		-		0.04		0.20		78.70		0.03		0.07		1.45		11.59		1.11		0.01		0.06		7.00		4.01		1.84		0.75		0.03		1770.80		0.38		0.33		0.52		53.05		12.93		0.76		0.06		18143174.00		1.62		5.88		0.58		1264.39		1398.13		5.16		0.00		5.16				0		0		0		0		0%

		BGY LN Equity		3		2.20		10.19		13.55		10223.24		1653.66		3234.65		5222.00		14.76		38.00		18.05		0.48		-0.04		0.79		0.03		620.56		1.99		0.21		0.06		997.53		3.20		0.33		0.10		0.21		0.34		0.29		1410.75		0.43		0.24		0.85		1.41		0.21		4.69		0.67		0.61		0.45		13.72		0.44		266.42		62.67								-23.20		2.47		-9.90		-5.79		427562.00				0.64		7.92		32.43		0.12		0.00		4		Electric		Electric-Integrated		#N/A N Ap		GBp		2		1.52		0.30		5.37		0.01		0.21		1.01		0.08		0.57		0.19		0.85		0.32		0.19		0.00		0.33		-2.63		1.96								3.40		0.33		0.06		0.18		1.24		-		0.11		0.11		217.49		0.19		0.11		0.93		2.71		0.55		0.05		0.07		-0.44		1.92		6.18		0.32		0.02		1768.88		0.44		0.14		0.81		13.40		9.02		1.15		-0.14		1056654207.27		4.84		8.59		8.38		1264.39		1398.13		4.19		0.00		4.19				7		0		0		0		6%

		CXY CN Equity		3		2.40		5.90		4.30		2714.77		3044.76		4745.50		2139.00		2.31		12.00		11.04		0.92		0.00		1.00		0.14		196.42		2.80		0.18		0.07		549.57		7.84		0.52		0.20		0.18		0.30		0.39		870.97		0.42		0.41		0.29		1.58		2.36		3.90		0.19		1.11		0.49		16.11		0.23		25.53		35.83								9.04		-6.07		-3.47		-1.71		138731.00		3519659.41		0.51		13.36		65.08		0.20		0.01		4		Oil&Gas Producers		Oil Comp-Explor&Prodtn		#N/A N Ap		CAD		4		2.48		0.39		2.22		0.04		0.40		3.61		0.29		0.58		0.16		0.29		0.46		0.09		0.01		0.52		-15.32		1.56		9.68		13.31		12.57		10.80		1.22		0.32		0.41		2.99		-		0.05		0.15		66.13		0.09		0.17		11.33		5.13		2.12		0.01		0.17		11.88		2.48		0.89		0.77		0.03		710.27		0.18		0.32		0.33		12.53		7.50		0.40		0.00		9377977.65		0.78		6.47		0.67		1264.39		1398.13		4.70		0.00		4.70				3		0		0		0		3%

		CTL US Equity		3		4.97		14.23		7.98		4705.41		4752.31		6027.68		5700.00		1.89		14.53		17.92		1.23		-0.00		0.93		0.18		508.07		3.37		0.30		0.11		856.88		5.69		0.51		0.18		0.30		1.72		0.36		2140.41		0.53		0.52		0.45		2.50		1.69		2.87		0.13		0.42		0.19		6.99		0.24		33.81		38.95		51.83		25.81		14.86		21.13		4.32		15.74		15.94		524100.00		17533920.00		0.86		21.40		10.45		0.18		0.01		1		Telecommunications		Telephone-Integrated		#N/A N Ap		USD		4		5.42		0.35		2.49		0.02		0.24		2.91		0.15		0.47		0.07		0.45		1.64		0.13		0.05		0.51		-1.72		1.27		25.42		30.24		23.42		11.30		1.13		0.44		0.52		3.10		-		0.13		0.78		239.77		0.13		0.27		2.45		12.05		2.83		0.13		0.26		6.31		5.86		0.99		0.86		0.01		1840.02		0.36		0.45		0.32		20.02		10.73		0.40		-0.01		13971398.00		0.56		5.47		0.25		1264.39		1398.13		4.78		0.00		4.78				0		0		0		0		0%

		CHTR US Equity		3		-0.57		-4.40				18966.51		11306.50		21716.52		11970.00		-3.80		14.95						-0.02		0.36		0.19		-186.44		-0.39		-0.13		-0.01		558.88		1.17		0.39		0.03		-0.13				0.08		8936.45		0.49		0.49		0.79		15.99		1.23		7.74				0.12		0.05		-21.56		-0.02		19.31		66.93		60.91		21.65		34.35		41.68		36.05		18.13		28.44		15746400.00		282432192.00								0.00		0.00		1		Media		Cable TV		#N/A N Ap		USD		4		1.98		0.12		2.07		0.01		0.34		0.82		0.05		0.51		0.04		0.79		-0.26		-0.01				0.39		139.78		1.92								0.07		2.97		0.47		0.49				-		-0.01		-0.09		-66.23		-0.01		-0.45		1.59						-0.05		-0.00		10315.26		5.44		1.68		0.95		0.00		3011.08		0.41		0.47				16.78				0.81		-0.32		42815900.00		0.00				0.81		1264.39		1398.13		5.85		0.00		5.85				18		0		0		0		16%

		CHTT US Equity		3		5.24		54.88		11.68		491.62		57.50		468.69		366.00		0.93		17.40		6.76		0.39		0.05		1.40		0.03		72.20		1.97		0.24		0.15		87.27		2.39		0.29		0.18		0.24		2.07		0.61		369.95		0.88		0.88		6.43		4.24		0.13		11.72		1.75		0.14		0.07		14.79		0.20		6.25		77.05		102.39		-42.53		-52.38		-49.78		-49.20		-40.74		-47.32		315200.00		1958993.75		0.57		2.87		0.00		0.00		0.00		4		Cosmetics/Personal Care		Cosmetics&Toiletries		#N/A N Ap		USD		4		4.48		0.69		10.09		0.01		0.09		2.93		0.06		0.12		0.14		6.43		1.08		0.17		0.33		0.29		0.55		8.15		25.87		34.12		41.90		4.58		7.37		0.73		0.86		0.51		-		0.41		0.30		20.16		0.17		0.12		1.03		1.98		0.20		0.07		-0.05		35.48		3.20		8.55		0.85		0.00		48.70		0.79		0.75		1.97		48.14		6.56		0.85		0.09		867004.94		0.00		8.79		20.00		1264.39		1398.13		6.57		0.00		6.57				0		0		0		0		0%

		CLX US Equity		3		9.29		23.42		14.78		4353.00		9685.06		11665.11		11000.00		2.21		12.20		18.61		1.53		-0.02		0.94		0.16		780.00		7.96		0.19		0.18		981.00		10.01		0.24		0.23		0.19		1.67		0.94		1363.00		0.43		0.25		0.14		1.39		3.78		2.52		2.12		0.56		0.48		10.36		0.57		41.13		45.42		44.72		13.64		-2.95		2.35		16.67		8.38		3.06		1190300.00		48473244.00		0.80		23.37		47.97		0.80		0.02		4		Household Products/Wares		Consumer Products-Misc		#N/A N Ap		USD		4		2.65		0.96		2.43		0.10		0.16		2.79		0.26		0.57		0.35		0.14		0.51		0.25		0.04		0.24		0.00		1.20		15.53		25.52		17.95		5.58		0.33		0.14		0.19		7.74		-		0.22		0.26		394.00		0.25		0.15		5.40		14.74		2.37		0.05		0.33		2.00		2.81		0.45		0.73		0.05		1794.00		0.12		0.31		0.13		10.87		12.33		0.19		-0.02		40550864.00		1.97		6.12		0.18		1264.39		1398.13		3.89		0.00		3.89				0		0		0		0		0%

		DSMA NA Equity		3		6.10		14.53		10.82		5282.11		2678.21		3862.08		21835.00		4.18		9.15		6.33		0.69		0.16		1.57		0.09		463.98		6.52		0.09		0.09		847.55		11.91		0.16		0.16		0.09		3.04		1.00		1283.05		0.36		0.29		0.48		1.51		0.90		2.51		0.39		0.93		0.42		17.07		0.36		26.47		20.60								-3.78		-13.22		-4.67		-7.43		1267464.00		25496339.13		0.51		6.27		43.47		1.27		0.05		4		Chemicals		Chemicals-Diversified		#N/A N Ap		EUR		2		3.51		1.04		2.36		0.04		0.10		5.39		0.18		0.64		0.29		0.48		0.31		0.13		0.11		0.16		-3.86		1.44		9.23		12.27		7.89		1.03		0.42		0.17		0.25		2.52		-		0.14		0.21		310.71		0.13		0.07		1.10				0.44		0.03		0.27		-0.44		2.24		1.97		0.67		0.02		2149.03		0.33		0.24		0.40		30.07		6.04		0.84		0.16		17136154.50		4.81		4.80		0.14		1264.39		1398.13		4.02		0.00		4.02				4		0		0		0		3%

		MCK US Equity		3		1.90		22.45		16.71		10372.90		7191.31		7017.06		21100.00		1.31		17.23		19.38		1.13		0.27		1.56		0.11		264.00		2.31		0.01		0.03		465.30		4.07		0.01		0.04		0.01		2.57		3.54		1465.60		0.29		0.26		0.20		3.15		1.06		3.01		-1.99		0.51		-0.28		50.73		0.18		25.31		47.93		57.91		-16.67		-1.22		4.17		41.25		-10.36		5.18		7114100.00		184527472.00		0.69		29.09		36.57		0.24		0.01		4		Commercial Services		Health Care Cost Contain		#N/A N Ap		USD		4		7.17		3.79		2.91		0.09		-0.01		-1.46		-0.06		0.71		0.49		0.20		0.05		0.05		0.10		0.01		-14.23		0.98		22.72				24.42		0.33		0.35		0.12		0.25		4.06		-		0.20		0.14		723.70		0.05		0.01		1.99				0.19		0.02		0.17		22.41		4.61		1.44		0.49		0.00		3565.80		0.21		0.14		0.25		23.96		15.59		0.50		0.08		43524724.00		0.95		8.18		1.58		1264.39		1398.13		5.31		0.00		5.31				2		0		0		0		2%

		IPR LN Equity		6		3.26		18.20				1566.17		679.16		907.39		5500.00		3.15		-0.40		19.30				0.21		2.27		0.72		189.53		3.78		0.29		0.12		258.33		5.15		0.39		0.16		0.29		0.08		0.42		572.74		0.52		0.48		0.84		2.22		0.66		2.96		-0.02		-0.04		0.23		6.93		0.33		60.80		34.91		45.64		-10.99		0.11		-1.26		53.68		-2.75		3.66		4261270.00				0.39		14.68		76.09		0.03		0.00		4		Electric		Electric-Generation		#N/A N Ap		GBp		2		2.54		0.43		2.95		0.45		0.20		0.12		0.13		0.48		0.17		0.84		0.73		0.17		0.00		0.39		23.73		1.34		-5.32		-1.04		9.00		-0.43		0.99		0.32		0.45		1.34		-		0.18		0.37		95.09		0.17		0.07		1.36		5.63		1.03		0.09		0.12		54.84		1.12		2.31		0.71		0.06		500.22		0.63		0.37		0.75		0.93		4.59		0.78		0.50		519898773.01		6.01		5.46				1293.27		1428.32		5.01		0.00		5.01				4		0		0		0		3%

		PBI US Equity		3		8.30		38.91		15.89		8222.67		7147.83		13072.02		30628.00		2.71		13.00		10.34		0.80		0.06		1.16		0.09		1114.32		6.04		0.25		0.14		1526.43		8.28		0.34		0.19		0.25		2.38		0.54		3318.19		0.67		0.55		0.46		2.17		1.08		4.86		2.53		0.43		0.30		6.97		0.34		28.00		67.23		108.44		-26.56		-23.81		-19.65		-30.28		-18.13		-24.46		1016500.00		28364242.00		0.85		11.20		41.38		1.02		0.04		4		Office/Business Equip		Office Automation&Equip		#N/A N Ap		USD		4		1.54		0.56		5.06		0.04		0.22		3.84		0.15		0.33		0.35		0.46		0.39		0.23		0.09		0.34		-2.14		1.83		6.27		14.24		2.13		7.34		1.23		0.24		0.40		3.85		-		0.39		0.22		636.21		0.23		0.22		5.25		7.45		1.56		0.08		0.16		8.35		1.33		1.15		0.60		0.06		1623.74		0.25		0.40		0.26		25.84		11.52		0.23		0.11		35916256.00		3.96		5.70		0.79		1264.39		1398.13		4.32		0.00		4.32				0		0		0		0		0%

		RR/ LN Equity		3		4.92		15.38		10.94		9799.87		3920.19		5818.96		40900.00		31.84		11.00		7.86		0.71		0.11		1.24		0.18		532.11		5.83		0.08		0.05		684.35		7.49		0.10		0.07		0.08		0.27		0.70		2434.38		0.46		0.39		0.62		3.56		0.57		3.12		-0.09		0.44		0.18		16.70		0.22		250.11		52.32								-27.06		-25.84		-5.76		-20.39		7177561.00				0.56		9.13		39.44		0.10		0.00		4		Aerospace/Defense		Aerospace/Defense		#N/A N Ap		GBp		2		1.63		0.82		3.38		0.21		0.06		0.27		0.06		0.54		0.43		0.62		0.13		0.10		0.00		0.10		-2.62		1.48		8.44		16.30		16.86		1.50		0.64		0.19		0.35		1.97		-		0.14		0.10		411.77		0.10		0.08		1.34		8.81		0.56		0.04		0.12		9.66		1.31		2.50		0.54		0.02		2882.40		0.42		0.25		0.51		4.40		9.71		0.74		0.15		3025675968.30		4.86		5.15		0.66		1264.39		1398.13		3.87		0.00		3.87				4		0		0		0		3%

		RWE GR Equity		3		2.01		18.67		12.20		54428.29		18983.86		11115.49		152132.00		2.04		6.00		18.14		3.02		0.05		1.16		0.14		1943.00		8.66		0.05		0.04		4066.90		18.12		0.11		0.07		0.05		1.87		0.65		1517.55		0.16		0.12		0.08		0.37				9.27		0.64		3.90		1.79		35.00		1.28		37.02		24.48								25.98		31.58		5.39		11.64		43043.00		1574254.61		0.78		19.75		43.18		1.20		0.03		4		Electric		Electric-Integrated		#N/A N Ap		EUR		2		2.17		0.70		6.80		0.18		0.08		5.74		0.06		0.84		0.30		0.08		0.12		0.20		0.05		0.11		-2.21		0.59		9.42		13.43		11.65		1.40		0.21		0.02		0.12		10.17		-		0.13		0.06		1015.05		0.20		0.05		3.63		7.39		0.55		0.02		0.05		25.22		1.88		2.87		0.17		0.01		5331.53		0.14		0.03		0.10		98.15		9.85		0.42		0.07		3430503.85		3.23		4.74		0.14		1264.39		1398.13		3.50		0.00		3.50				4		0		0		0		3%

		WPL AU Equity		3		7.26		20.54		11.74		2479.98		4865.93		4826.39				0.56		0.13		12.94		97.31		-0.04		0.74		0.19		276.13		7.70		0.53		0.11		352.15		9.82		0.68		0.14		0.53		0.26		0.21		964.56		0.52		0.49		0.20		2.74		3.06		2.83		0.26		0.43		0.30		2.98		0.29		7.30		20.93								8.50		29.90		0.08		4.98		1084032.00		7933861.92		0.79		28.31		52.33		0.14		0.02		4		Oil&Gas Producers		Oil Comp-Explor&Prodtn		#N/A N Ap		AUD		2		1.29		0.22		2.79		0.05		0.56		0.44		0.18		0.48		0.16		0.20		0.69		0.15		0.04		0.68				0.99		13.43		15.23		8.65		5.36		0.95		0.34		0.46		4.08		-		0.20		0.43		173.94		0.15		0.39		5.48		16.69		9.37		0.16		0.21		4.46		1.74		0.51		0.75		0.18		888.11		0.20		0.39		0.24		2.39		14.69		0.18		-0.20		9090137.38		3.11		4.13		0.08		1264.39		1398.13		4.09		0.00		4.09				5		0		0		0		4%

		AL/ LN Equity		3		1.22		19.66		4.69		44210.64		4118.03		12380.74		6092.00		100.56		5.68		8.05		1.42																								0.21		0.90		0.08		10247.46		0.80		0.64		2.49				0.10		16.11		0.64		0.10		0.07		6.68		0.07		809.04		38.96								16.60		-15.45		0.29		0.59		2577359.00				0.88		9.03		45.98		0.42		0.00		3		Banks		Mortgage Banks		#N/A N Ap		GBp		2				0.08		17.41		0.10		0.21		1.43		0.02		0.20				2.49						0.00				-4.45		3.01								6.17		1.75		0.10		0.35		0.62		-		0.20				513.70		0.06		0.21		1.75		6.35		1.30		0.08		0.05		-8.50				10.74		0.29		0.07		2539.50		0.83		0.23		1.60		81.87				0.62				2226124263.60		6.07		4.75		0.71		1264.39		1398.13		3.04		0.00		3.04				28		0		0		0		24%

		5201 JP Equity		3		0.29		0.54				10061.64		12760.89		10753.57		0.00		0.31				34.61				0.14		1.72		0.02		129.82		3.78		0.02		0.01										0.02		0.02		0.64		2533.58		0.32		0.28		0.20						1.84				4.35		0.03		223.78		0.05		10.86		35.80								18.33		48.08		11.01		10.42		2014000.00		22019605.67		0.45		444.32		341.08		0.08		0.01		4		Building Materials		Bldg Prod-Doors&Windows		#N/A N Ap		JPY		3		3.21		0.65		1.88		0.28		0.01		0.07		0.02		0.68		0.20		0.20		0.06		0.02		0.00						0.84								-0.29		0.40		0.21		0.27		3.76		-		0.01		0.01		28.70		0.02		0.00		2.39				1.99		-0.01		0.37		-4.56		1.86		0.79		0.78		0.02		5342.15		0.24		0.25		0.27		4.02				0.42		0.23		22924881.98		0.77		5.21		0.07		1264.39		1398.13		3.65		0.00		3.65				20		0		0		0		17%

		BKIR ID Equity		3		1.17		22.66		4.55		56964.24		7169.08		12865.69		16366.00		0.73		6.14		9.81		1.60																								0.22		0.57		0.06		13193.14		0.82		0.51		1.84				0.13		20.09		-2.88		-0.12		-0.21		5.58		0.06		7.20		36.27								14.07		7.58		13.93		19.49		693000.00		4915019.50		1.11		12.65		33.77		0.20		0.03		3		Banks		Commer Banks Non-US		Bank of Ireland		EUR		2				0.07		20.18		0.12		-0.82		-2.76		-0.05		0.18				1.84						0.08				4.79		1.79		14.71		25.11		23.46		4.91		1.09		0.05		0.18		0.47		-		0.21				598.81		0.05		0.23		2.62				2.14		0.11		0.02		0.36				7.95		0.28		0.06		2727.74		1.03		0.23		2.15		54.39				0.39				8308201.00		2.73		3.94				1264.39		1398.13		3.99		0.00		3.99				26		0		0		0		22%

		BCI LN Equity		3		3.61		9.01		7.12		5024.48		4424.37		5018.54		18637.00		57.19		10.00		10.78		1.08		0.10		1.44		0.07		371.17		3.28		0.16		0.07		577.35		5.10		0.25		0.11		0.16		0.25		0.45		1263.88		0.31		0.21		0.29		2.19		2.00		2.18		-0.09		0.50		0.16		11.59		0.29		616.21		18.20								-2.69		-4.11		3.87		1.45		4763248.00				0.44		29.31		112.47		0.23		0.00		4		Building Materials		Bldg&Construct Prod-Misc		#N/A N Ap		GBp		2		1.97		0.49		1.78		0.35		0.09		0.28		0.09		0.69		0.23		0.29		0.32		0.09		0.00		0.25		-4.90		1.13		-1.97		8.44		7.88		4.78		0.29		0.15		0.18		3.34		-		0.07		0.17		196.46		0.09		0.11		1.99		24.46		2.19		0.00		0.24		20.44		1.36		1.14		0.81		0.08		2505.28		0.25		0.25		0.30		3.07		9.24		0.64		0.22		1066815396.45		4.26		5.80		0.10		1264.39		1398.13		4.44		0.00		4.44				4		0		0		0		3%

		BPB LN Equity		3		9.60		20.04		14.37		2228.06		1431.66		2519.94		10549.00		48.27		6.00		6.47		1.08		0.06		1.23		0.17		331.45		11.91		0.16		0.15		451.93		16.23		0.22		0.20		0.16		0.46		0.93		503.55		0.31		0.26		0.35		1.11		1.27		2.09		0.55		1.04		0.76		9.59		0.66		312.45		50.77								-25.21		-34.44		-17.94		-26.95		719882.00				0.40		6.80		38.37		0.18		0.00		4		Building Materials		Bldg Prod-Cement/Aggreg		#N/A N Ap		GBp		2		3.48		0.92		2.02		0.09		0.18		0.83		0.34		0.69		0.27		0.35		0.56		0.21		0.00		0.22		2.88		1.76		1.44		1.75		0.40		5.24		0.35		0.17		0.24		4.13		-		0.20		0.36		215.75		0.21		0.16		1.34		3.85		0.69		0.06		0.23		8.48		2.84		1.56		0.72		0.04		1067.85		0.20		0.23		0.24		2.46		5.92		0.77		0.07		650383672.86		6.45		6.72		1.14		1264.39		1398.13		4.70		0.00		4.70				4		0		0		0		3%

		CCO CN Equity		3		2.71		4.11				1960.28		781.13		1001.15				0.55		29.00		25.63		0.88		0.14		3.25		0.25		76.15		33.67		0.16		0.04		166.66		73.68		0.34		0.09		0.16		0.82		0.25		237.55		0.16		0.15		0.30		1.43		1.30		1.70		0.44		1.19		0.69		9.27		0.32		14.22		46.46								24.34		10.97		5.54		9.36		36049.00		513970.64		0.46		17.48		39.85		0.33		0.02		4		Mining		Metal-Diversified		#N/A N Ap		CAD		4		4.09		0.25		1.54		0.04		0.34		3.00		0.24		0.84		0.06		0.30		0.63		0.05		0.06		0.34				1.28		16.36		5.43		15.75		-0.37		0.19		0.11		0.14		3.50		-		0.04		0.44		52.93		0.05		0.10		0.69		4.16		1.64		0.06		0.19		3.15		1.26		2.51		0.77		0.04		1154.75		0.24		0.12		0.29		12.54		9.04		1.63		0.55		1745727.80		2.33		6.11		0.76		1264.39		1398.13		4.91		0.00		4.91				6		0		0		0		5%

		CP CN Equity		3		2.97		7.27		6.13		13436.94		8903.57		11432.79		42000.00		3.31		13.98		8.53		0.61		-0.04		0.76		0.16		823.76		4.54		0.11		0.06		1566.56		8.63		0.21		0.12		0.11		1.16		0.56		2847.50		0.33		0.28		0.32		1.82		1.19		2.49		-0.31		1.02		0.42		19.14		0.29		28.27		28.69								15.29		-2.13		5.68		10.26		1288713.00		36137352.03		0.40		9.44		31.74		0.37		0.01		4		Transportation		Transport-Rail		#N/A N Ap		CAD		4		3.14		0.57		2.29		0.05		0.16		3.82		0.16		0.67		0.18		0.32		0.34		0.09		0.04		0.21		5.52		1.28		9.99		6.01		3.74		2.14		0.43		0.17		0.27		2.35		-		0.07		0.16		392.77		0.09		0.08		1.62		5.15		0.93		0.04		0.28		11.98		4.14		1.51		0.65		0.02		5322.93		0.25		0.21		0.42		24.07		8.04		0.66		-0.08		17525295.95		1.31		4.73		0.31		1264.39		1398.13		4.29		0.00		4.29				3		0		0		0		3%

		7751 JP Equity		3		4.24		6.12		5.71		12897.19		34564.77		32294.36		18824.00		1.57		21.10		25.30		1.20		0.21		1.87		0.36		950.42		136.17		0.07		0.07		1667.22		238.87		0.12		0.13		0.07		0.63		1.06		689.18		0.07		0.06		0.02		0.41				1.44		-2.01		30.18		-1.21		25.07		1.38		39.62		40.07								-7.67		1.72		-7.11		-10.90		1791000.00		70755938.17		1.28		63.02		25.04		0.16		0.00		4		Office/Business Equip		Office Automation&Equip		#N/A N Ap		JPY		3		4.37		1.06		1.41		0.31		-0.06		-0.95		-0.22		0.93		0.24		0.02		0.30		0.10		0.02		0.12		2.10		0.93		6.57		20.36		2.90		3.13		0.07		0.05		0.06		47.53		-		0.06		0.17		547.45		0.10		0.07		3.77				2.52		0.03		0.39		-5.39		2.34		0.37		0.76		0.01		9156.66		0.02		0.05		0.02		4.29		19.37		0.26		0.20		118099972.23		0.40		4.66		0.05		1264.39		1398.13		3.50		0.00		3.50				5		0		0		0		4%

		CNT US Equity		3		5.12		9.21		5.42		1083.43		940.90		1456.78		115.00																								89.43		4.48		0.65		0.08		0.31		1.99		0.13		554.35		0.54		0.39		0.59		6.20		1.53		2.17				0.39		0.14		2.81		0.08		45.31		17.05		16.01		0.98		6.78		12.60		33.01		1.84		8.37		46300.00		2093862.50		0.39		22.10		95.45		1.90		0.04		3		REITS		REITS-Warehouse/Industr		#N/A N Ap		USD		4				0.14		2.32		0.01		0.55		3.63		0.12		0.46				0.59						0.04		0.65				1.55		32.26		33.75		33.65				0.64		0.28		0.29		1.35		-		0.10				48.76		0.04				2.02		12.14		6.07				-0.04		21.21				1.15		0.94		0.28		466.60		0.38		0.51		0.74		29.70		14.56		0.50				1398990.75		4.44		2.50		0.05		1264.39		1398.13		4.89		0.00		4.89				23		0		0		0		20%

		CTX US Equity		3		6.14		19.65		9.88		4038.74		1993.41		3373.36		13368.00		4.66		11.63		7.27		0.63		0.32		1.77		0.08		553.23		8.28		0.09		0.14		602.20		9.01		0.10		0.15		0.09		4.34		1.47		1313.39		0.46		0.33		0.66		2.18		0.80		3.20		13.02		0.18		0.65		23.16		0.42		33.88		49.09		53.34		14.35		46.09		54.07		41.42		10.81		28.00		461600.00		15360388.00		0.90		8.28		3.69		0.16		0.00		2		Home Builders		Bldg-Residential/Commer		#N/A N Ap		USD		4		3.53		1.42		2.61		0.06		0.14		14.61		0.35		0.54		0.42		0.66		0.33		0.19		0.13		0.10		1.57		1.69		12.69		13.19		14.53		2.68		0.53		0.19		0.26		1.07		-		0.17		0.15		257.13		0.19		0.08		1.36		5.70		0.33		0.04		0.35		15.55		1.99		2.03		0.71		0.00		1419.35		0.39		0.33		0.94		42.31		4.57		0.78		0.22		12716489.00		0.47		6.04		1.12		1264.39		1398.13		5.19		0.00		5.19				0		0		0		0		0%

		CHH US Equity		3		13.25		93.60		19.44		464.66		593.95		843.25		2100.00		1.23		17.67		9.15		0.52		-0.10		0.47		0.13		93.83		4.84		0.58		0.20		111.41		5.75		0.69		0.24		0.58		1.04		0.35		307.36		0.82		0.80		0.52		2.76		1.49		7.07		0.89		0.33		0.26		2.83		0.31		11.25		63.24		80.68		20.81		12.50		18.64		-15.84		19.16		10.13		24200.00		274406.25		0.50		10.32		0.00		0.00		0.00		2		Lodging		Hotels&Motels		#N/A N Ap		USD		4		1.80		0.37		7.08		0.03		0.49		1.51		0.20		0.18		0.19		0.52		1.05		0.25		0.09		0.69		13.51		1.42								23.09		4.00		0.57		0.70		3.00		-		0.87		0.64		57.16		0.25		0.58		8.30		8.65		3.61		0.35		0.03		-2.34		3.85		0.78		0.80		0.00		65.62		0.36		0.66		0.33		7.56		11.35		0.11		-0.30		299791.94				5.94		1.06		1264.39		1398.13		5.10		0.00		5.10				4		0		0		0		3%

		CB US Equity		3		2.81		10.42		9.65		23537.00		13969.25		12143.39		11900.00		4.71		11.00		16.98		1.54																								0.11		3.70		0.29		1228.70		0.16		0.11		0.09				0.81		3.72		7.40				1.09		10.81		0.62		79.94		38.47		43.71		3.48		11.22		17.29		27.75		4.84		11.84		335100.00		26624832.00		0.78		25.06		34.86		1.28		0.02		3		Insurance		Property/Casualty Ins		#N/A N Ap		USD		4				0.30		3.75		0.00		0.20		7.66		0.08		0.84				0.09						0.05				25.26		0.87				3.19		2.58		1.33		0.12		0.03		0.10		8.04		-		0.10				621.10		0.10		0.11		2.15		12.60		2.01		0.06		0.24		5.99				1.68		0.32		0.03		6271.80		0.10		0.05		0.12		98.80				0.45				60252068.00		1.64		5.22		0.27		1264.39		1398.13		3.50		0.00		3.50				23		0		0		0		20%

		CI US Equity		3		1.86		24.59		20.98		95333.00		17516.24		13876.76		41900.00		7.43		13.68		14.95		1.09																								0.07		9.12		0.20		1416.00		0.19		0.18		0.08				0.20		13.26						1.28		10.55		0.90		111.15		32.57		37.76		18.06		14.66		20.92		43.35		9.73		15.16		739500.00		82347048.00		0.62		17.34		32.90		1.20		0.01		3		Insurance		Life/Health Insurance		Cigna Corp.		USD		4				0.20		15.50		0.03		0.10		11.53		0.02		0.81				0.08						0.08				-16.03		0.79				4.21		2.06		2.78		0.22		0.01		0.18		9.65		-		0.29				1774.00		0.17		0.07		3.20		9.52		0.90		0.08		0.03		7.96				5.44		0.08		0.01		6149.00		0.10		0.01		0.10		565.92				0.35				79193808.00		1.11		4.99		0.82		1264.39		1398.13		4.17		0.00		4.17				24		0		0		0		21%

		CITC US Equity		3		-0.78		-14.25				716.61		590.68		1864.53		1970.00		-1.31		26.33						0.08		3.56		0.84		18.70		0.74		0.10		0.03		54.45		2.14		0.31		0.08		0.10		-0.80		0.25		348.85		0.53		0.53		0.59		6.41		1.64		3.68		-0.04		0.15		0.04		-19.99		0.05		16.00		93.22		120.48		3.23		-41.55		-38.36		-55.80		-17.96		-42.92		488300.00		8158670.50		1.30						0.00		0.00		1		Media		Radio		#N/A N Ap		USD		4		8.35		0.30		2.35		0.04		0.09		0.42		0.04		0.47		0.03		0.59		0.87		0.03		-0.05		0.31		25.80		3.16								-0.92		1.56		0.48		0.52		5.92		-		-0.03		-0.42		-8.93		0.03		-0.04		1.33		20.15		2.71		-0.13		-0.10		33.89		2.34		1.21		0.91		0.00		219.21		0.19		0.49		0.17		11.16		46.45		0.52		0.31		10819747.00				8.59		7.20		1264.39		1398.13		5.70		0.00		5.70				9		0		0		0		8%

		CNL US Equity		3		3.62		12.68		7.78		1704.65		1045.35		1460.33		1416.00		2.85		9.33		16.29		1.75		-0.03		0.70		0.14		112.54		3.80		0.15		0.07		163.84		5.54		0.21		0.10		0.15		2.43		0.45		632.96		0.58		0.56		0.61		3.86		0.85		3.63		-2.83		0.46		0.18		13.53		0.18		46.50		22.70		23.22		5.38		26.96		33.89		43.99		5.08		18.51		22600.00		1059621.88		0.41		18.16		67.82		1.65		0.04		4		Electric		Electric-Integrated		#N/A N Ap		USD		4		4.31		0.49		3.77		0.02		0.15		5.14		0.09		0.42		0.10		0.61		0.63		0.10		0.05		0.21		17.02		1.40		15.14		8.09		7.67		3.54		1.32		0.34		0.53		1.14		-		0.13		0.32		56.77		0.10		0.11		2.33		9.01		1.39		0.02		0.16		49.11		6.13		1.63		0.64		0.05		438.66		0.43		0.37		0.88		55.70		11.20		0.43		-0.07		1929863.25		3.61		2.71		0.11		1264.39		1398.13		3.98		0.00		3.98				0		0		0		0		0%

		SGO FP Equity		3		4.89		13.11		8.41		23379.65		10280.42		20239.95		164698.00		11.94		11.67		10.03		0.86		0.06		1.19		0.08		1819.05		5.48		0.09		0.08		3019.19		9.10		0.16		0.13		0.09		12.14		0.82		6957.95		0.43		0.29		0.68		2.30		0.73		2.68		4.58		0.49		0.26		18.72		0.26		119.76		27.73								-5.64		-1.43		-4.44		-5.70		201036.00		23895742.63		0.70		9.87		24.86		4.52		0.04		4		Building Materials		Bldg&Construct Prod-Misc		#N/A N Ap		EUR		2		2.47		0.92		2.50		0.08		0.09		21.22		0.13		0.57		0.33		0.68		0.23		0.11		0.10		0.16		40.42		1.97		15.11		20.35		15.07		3.38		0.47		0.16		0.23		1.88		-		0.11		0.13		1026.78		0.11		0.09		1.27		5.56		0.53		0.04		0.20		28.79		2.09		2.27		0.70		0.01		7988.08		0.34		0.30		0.53		163.57		7.53		0.91		0.07		26103710.88		3.52		4.76		0.32		1264.39		1398.13		3.71		0.00		3.71				3		0		0		0		3%

		DRB GR Equity		3		0.28		9.36		0.50		332186.00		20285.96		139807.06		50659.00		2.01		18.09		19.38		1.07																								0.10		1.71		0.05		165027.70		0.94		0.89		8.14				0.06		33.82		-8.91		0.02		-0.02		20.64		0.01		38.94		33.37								5.18		10.96		-6.68		-1.31		94079.00		3645214.56		1.07		22.83		44.54		1.02		0.03		3		Banks		Money Center Banks		#N/A N Ap		EUR		2				0.06		33.62		0.15		-0.21		-7.36		-0.01		0.06				8.14						0.04				3.50		6.89		8.65		13.30		14.21		4.84		8.42		0.25		0.47		0.14		-		0.09				881.89		0.01		0.10		2.09				1.11		0.03		0.01		6.31				16.38		0.53		0.02		9687.36		1.18		0.50		6.95		618.74				0.49				6086451.69		2.77		5.23		0.14		1264.39		1398.13		2.94		0.00		2.94				25		0		0		0		22%

		6702 JP Equity		3		0.39		1.22				31291.56		41398.64		66515.89		43627.00		0.68		30.00		31.07		1.04		0.09		1.28		0.08		498.08		2.11		0.02		0.02		1960.54		8.30		0.07		0.06		0.02		0.07		0.96		10195.42		0.49		0.43		0.25		5.20				3.11								238.08		0.05		21.06		51.17								-19.67		-12.43		-17.35		-24.78		2959000.00		62698824.40		1.43		322.24		142.83		0.09		0.00		4		Computers		Computers-Integrated Sys		#N/A N Ap		JPY		3		2.83		0.94		2.91		0.04								0.51		0.34		0.25		0.05		0.02		0.00		0.07		-1.28		1.61		7.55		24.44		4.60		-0.07		0.76		0.26		0.39		5.61		-		0.01		0.01		126.41		0.02		0.00		3.85				1.37		-0.00		0.14		1.88		2.22		0.76		0.67		0.01		10738.42		0.15		0.33		0.18		10.46		34.83		0.26		0.10		152833749.88		0.44		5.44		0.28		1264.39		1398.13		3.40		0.00		3.40				12		0		0		0		10%

		6701 JP Equity		3		0.62		2.41		2.01		32898.79		34146.76		54114.01		37078.00		0.71		14.50		29.47		2.03		0.14		1.36		0.11		1028.07		3.21		0.03		0.03		2431.60		7.58		0.07		0.07		0.03		0.13		1.06		12413.17		0.58		0.54		0.36		5.10				3.87								165.81		0.08		20.92		48.52								-16.88		-9.13		-15.42		-21.03		3160000.00		66294751.46		1.15		161.20		42.81		0.06		0.00		4		Electronics		Electronic Compo-Misc		#N/A N Ap		JPY		3		2.81		1.03		3.72		0.17								0.42		0.38		0.36		0.08		0.05		0.01		0.07		-4.42		1.58		4.71		22.29		2.79		0.21		1.16		0.31		0.48		3.68		-		0.02		0.02		211.27		0.05		0.01		3.85				0.97		0.00		0.12		2.66		2.07		0.96		0.65		0.00		8843.76		0.23		0.38		0.27		14.74		22.78		0.26		0.13		137017957.97		0.27		5.37		0.26		1264.39		1398.13		3.37		0.00		3.37				11		0		0		0		9%

		6502 JP Equity		3		-7.28		-25.22				31289.60		25625.77		35859.34		57561.00		0.38		96.30		20.83		0.22		0.07		1.18		0.14		317.73		1.97		0.01		0.01		2175.00		13.50		0.07		0.07		0.01		-0.70		1.04		7091.43		0.46		0.41		0.28		3.26				3.46								-14.34		0.04		7.96		45.52								-10.07		1.37		-9.91		-16.41		3801000.00		30413153.75		1.16						0.03		0.00		4		Electrical Compo&Equip		Electric Products-Misc		#N/A N Ap		JPY		3		2.51		1.04		3.83		0.10								0.54		0.41		0.28		0.02		0.02		-0.09		0.07		-9.11		1.40		1.06		13.67		0.04		-4.82		0.69		0.18		0.37		4.40		-		-0.28		-0.18		-2263.40		0.02		-0.12		3.14				0.79		-0.07		0.10		2.87		2.13		1.22		0.49		0.00		8169.84		0.20		0.23		0.23		7.18		18.58		0.32		0.07		107921966.12		0.93		4.78		0.34		1264.39		1398.13		3.53		0.00		3.53				14		0		0		0		12%

		WFT CN Equity		3		6.74		15.95		10.78		1497.86		569.84		987.84		8320.00		2.82				6.66				0.15		1.76		0.22		212.56		5.41		0.15		0.14		295.32		7.51		0.20		0.20		0.15		3.23		0.97		453.27		0.40		0.38		0.80		1.53		0.69		2.38		5.83		0.51		0.55		14.95		0.47		18.78		62.02								0.21		-27.80		1.30		-5.03		450.00		8390.65		0.62		5.82		11.04		0.36		0.02		4		Forest Products&Paper		Forestry		#N/A N Ap		CAD		4		4.90		1.01		2.24		0.08		0.17		10.19		0.30		0.60		0.20		0.80		0.71		0.19		0.17		0.20		22.35		1.73		11.47		3.71		9.86		4.86		0.60		0.27		0.36		1.66		-		0.15		0.33		97.49		0.19		0.12		0.79		4.84		0.37		0.06		0.30		18.28		2.78		2.63		0.75		0.01		667.30		0.46		0.30		0.60		34.25		4.31		1.17		0.16		438492.69		1.95		4.19		0.82		1264.39		1398.13		5.01		0.00		5.01				5		0		0		0		4%

		WFT AU Equity		3		5.17		7.94		5.79		3862.79		3060.17		3821.09				0.12		2.93		14.25		4.86																216.71		7.44		0.69		0.06		0.60		0.11		0.08		1061.54		0.31		0.05		0.35		4.90		2.33		1.54				0.86		0.21		1.81		0.18		1.71		15.57								0.54		-3.46		1.29		1.34		1208849.00		2065796.44		0.68		15.19		100.00		0.11		0.07		3		Real Estate		Property Trust		#N/A N Ap		AUD		2				0.09		1.63		0.02		0.70		0.12		0.17		0.69				0.35						0.07		0.69				1.25		18.27		24.38		23.25				0.05		0.03		0.03		2.45		-		0.07				173.65		0.05				1.20		11.95		9.02				0.12		23.40				1.26		0.93		0.55		2365.16		0.28		0.27		0.41		0.73		17.63		0.77				4491133.04		6.69		2.18				1264.39		1398.13		3.91		0.00		3.91				24		0		0		0		21%

		9064 JP Equity		3		2.71		5.13		3.79		5252.72		9181.93		12070.45		84242.00		0.52		11.20		39.25		3.50		0.14		1.58		0.96		305.04		10.16		0.04		0.06		519.68		17.31		0.08		0.10		0.04		0.32		1.31		1315.82		0.32		0.27		0.14		2.53				1.89								49.23		0.23		20.55		34.75								-3.23		-4.00		-4.75		-10.12		723000.00		14897815.42		1.05		65.06		41.12		0.13		0.01		4		Transportation		Transport-Services		#N/A N Ap		JPY		3		5.31		1.34		1.85		0.57								0.68		0.25		0.14		0.24		0.07		0.02		0.08		12.50		1.31		6.32		24.73		5.77		1.78		0.37		0.20		0.25		9.21		-		0.05		0.11		139.87		0.07		0.04		3.22				1.33		0.01		0.14		5.43		3.37		0.57		0.79		0.01		2846.52		0.11		0.25		0.11		5.39		23.36		0.31		0.11		24627982.97		0.63		4.10		0.02		1264.39		1398.13		3.53		0.00		3.53				11		0		0		0		9%

		4205 JP Equity		3		0.81		2.52		1.57		1733.20		1017.33		1803.21		1673.00		0.22				19.17				0.13		1.30		0.06		41.60		3.18		0.04		0.02		116.38		8.91		0.10		0.07		0.04		0.06		0.66		791.79		0.58		0.42		0.78		6.80				3.11								81.63		0.05		4.20		46.35								-28.01		-22.19		-9.10		-27.50		478000.00		1952633.53		0.83		72.29		79.55		0.05		0.01		4		Chemicals		Rubber&Plastics		#N/A N Ap		JPY		3		1.61		0.66		3.08		0.19								0.42		0.41		0.78		0.06		0.03		0.01		0.10		-36.44		1.77		1.92		4.79		0.44		0.93		0.73		0.24		0.30		1.56		-		0.03		0.02		14.08		0.03		0.02		1.81				0.89		0.00		0.10		1.72		1.23		1.70		0.78		0.01		562.61		0.44		0.46		0.64		4.84		15.87		0.55		0.19		2313040.82		1.10		6.89		1.77		1264.39		1398.13		4.13		0.00		4.13				13		0		0		0		11%

		UL FP Equity		3		1.59		5.13		1.84		3262.25		2089.10		3443.10		401.00		5.06		18.96		25.78		1.36																117.13		3.19		0.77		0.04		0.24		3.54		0.05		1894.33		0.65		0.52		0.91		16.17		0.93		3.22				0.41		0.05		3.72		0.02		130.40		24.66								6.74		13.17		-5.97		1.56		5206.00		689748.59		0.33		36.87		150.72		4.19		0.03		3		Real Estate		Real Estate Mgmnt/Servic		#N/A N Ap		EUR		2				0.06		3.24		0.00		0.63		6.03		0.04		0.35				0.91						0.03		0.77				1.65		-4.67		14.88		9.87				1.10		0.34		0.38		0.82		-		0.04				41.01		0.01				1.91		15.64		12.60				0.03		18.83				1.56		0.89		0.40		1007.87		0.55		0.58		1.22		140.71		29.97		0.48				3617959.80		3.21		2.75		0.02		1264.39		1398.13		4.09		0.00		4.09				22		0		0		0		19%

		5667Z US Equity		3		2.48		41.48		6.82		1998.39						524.00										0.03		1.31		0.43		169.69		1.79		0.38		0.08		213.41		2.25		0.48		0.11		0.38		153.95		0.22		1608.89		0.89		0.89				7.54				16.71		156.02		0.11		0.07		10.31		0.11																				0.00														4		Energy-Alternate Sources		Energy-Alternate Sources		#N/A N Ap		USD		4		2.40		0.26		10.46		0.04		0.24		386.52		0.06		0.11		0.09				0.91		0.09				0.48		13.17				3.57		18.20		16.18		6.16		12.51		0.76		0.84		0.00		-		0.23		0.23		43.41		0.09		0.19								0.10		0.06		9.51		1.84				0.90		0.02		121.45				0.81				6408.97		7.97				0.13										1264.39		1398.13		5.07		0.00		5.07				36		1		0		0		32%

		CCG US Equity		3		4.85		12.23		5.88		806.05		508.12		1006.54																										111.48		4.60		0.68		0.14		0.29		2.17		0.20		358.92		0.56		0.01		0.71		3.22		1.19		2.83				0.41		0.24		4.26		0.13		31.88		20.68		26.23		-7.27		-11.46		-6.62		6.93		-4.57		-6.85		7600.00		243406.25		0.49		14.17		132.98		2.88		0.09		3		REITS		REITS-Outlet Centers		#N/A N Ap		USD		4				0.21		2.91		0.02		0.54		5.49		0.21		0.44				0.71						0.07		0.68				1.98		25.11		17.74		19.50				0.01		0.00		0.01		1.32		-		0.14				38.28		0.07				1.88		5.05		3.01				-0.09		16.95				1.59		0.90		0.28		277.29		0.36		0.45		0.76		26.74		8.55		0.55				1493504.13		9.32		2.77		0.31		1264.39		1398.13		5.05		0.00		5.05				24		0		0		0		21%

		CF US Equity		3		1.08		13.97		2.90		31819.06		4501.87		14594.92		7055.00		2.32		12.56		9.24		0.74																								0.26		1.49		0.08		9741.72		0.80		0.69		2.16				0.15		13.03				0.07		0.07		7.28		0.07		21.44		43.01		45.85		-7.80		1.17		6.69		17.10		-5.30		-3.12		474300.00		9996814.00		0.94		10.36		39.97		0.57		0.03		3		Savings&Loans		S&L/Thrifts-Central US		#N/A N Ap		USD		4				0.08		13.27		0.02		0.29		3.37		0.02		0.20				2.16						0.07				-0.69		3.24		22.09		18.17		16.99		6.61		2.23		0.17		0.44		0.41		-		0.14				333.98		0.05		0.20		1.94		4.81		1.94		0.08		0.02		1.13				7.07		0.38		0.06		2397.70		0.67		0.31		2.43		140.10				0.53				12085945.00		3.02		4.88		1.07		1264.39		1398.13		4.64		0.00		4.64				22		0		0		0		19%

		FGP LN Equity		3		7.40		48.93		15.57		2420.17		1368.29		2343.56		41118.00		42.60		10.00		7.62		0.76		-0.11		0.67		0.03		249.82		3.45		0.10		0.10		369.29		5.10		0.14		0.15		0.10		0.34		1.08		1270.68		0.72		0.68		0.93		3.44		0.71		6.61		0.22		0.29		0.16		19.20		0.20		324.78		49.28								-12.64		50.75		-3.47		-2.97		1067529.00				0.51		9.49		39.14		0.12		0.00		4		Transportation		Transport-Services		#N/A N Ap		GBp		2		3.37		1.42		4.82		0.02		0.08		0.48		0.11		0.28		0.32		0.93		0.32		0.14		0.00		0.14		34.13		1.71								1.35		2.23		0.45		0.61		0.86		-		0.27		0.18		135.57		0.14		0.07		2.89		6.37		0.54		0.03		0.05		22.08		5.06		1.77		0.73		0.02		487.46		0.54		0.53		1.16		4.55		6.50		0.37		-0.10		212719758.66		4.22		6.65		1.19		1264.39		1398.13		5.03		0.00		5.03				7		0		0		0		6%

		LLC AU Equity		3		4.74		81.19		61.84		5745.59		5003.54		4538.63		9774.00		0.54		7.66		21.86		2.85		0.23		1.65		0.92		355.28		4.75		0.05		0.06		399.97		5.35		0.06		0.07		0.05		3.65		1.13		738.45		0.21		0.19		0.15		1.85		1.69		2.09		0.70		-0.62		0.52		3.49		0.48		11.75		22.71								5.50		9.32		8.53		8.15		1127337.00		13226539.11		0.79		26.42		75.57		0.34		0.03		3		Real Estate		Real Estate Mgmnt/Servic		#N/A N Ap		AUD		2		3.25		1.36		2.06		0.66		0.06		0.90		0.13		0.79		0.35		0.15		0.18		0.10		0.31		0.06		111.24		0.91		49.46		16.16		25.75		2.56		0.24		0.11		0.19		7.76		-		0.67		0.93		1861.22		0.10		0.06		2.17		15.72		0.93		0.26		0.36		275.68		1.97		1.15		0.61		0.03		2772.06		0.16		0.13		0.13		6.95		12.13		0.56		0.20		13119345.20		4.38		3.50		0.14		1264.39		1398.13		4.03		0.00		4.03				3		0		0		0		3%

		WLSNC NA Equity		3		6.86		26.16		12.24		4770.40		5917.28		9911.08		17812.00		1.19		10.70		17.71		1.66		-0.07		0.73		0.08		579.55		4.46		0.22		0.12		644.88		4.97		0.25		0.14		0.22		1.08		0.54		2069.46		0.60		0.59		0.35		3.21		1.73		3.81		1.49				0.25		8.61		0.28		21.12		38.02								-4.48		-5.59		6.27		-1.30		1860355.00		29734817.75		0.61		19.55		35.75		0.39		0.02		1		Media		Publishing-Periodicals		#N/A N Ap		EUR		2		2.15		0.59		3.51		0.03		0.20		1.82		0.15		0.40		0.25		0.35		0.48		0.17		0.05		0.25		2.19		1.67		19.94		26.09		46.62		5.87		1.46		0.41		0.58		3.83		-		0.22		0.25		299.83		0.17		0.18		4.40		11.45		2.31		0.07		0.26		12.50		2.94		0.81		0.72		0.04		1353.40		0.21		0.43		0.26		12.18		15.73		0.23		-0.13		35491549.88		1.82		6.76		0.08		1264.39		1398.13		4.01		0.00		4.01				4		0		0		0		3%

		CBA AU Equity		3		1.52		22.31		6.71		114299.04		19108.39		33413.69		34154.00		1.12		11.95		13.56		1.13																								0.23		1.53		0.05		19417.15		0.67		0.45		1.02				0.18		14.70		1.74		0.10		0.09		4.20		0.07		15.16		16.11								3.79		4.95		3.66		4.56		2292209.00		34856453.06		0.77		15.62		53.00		0.68		0.05		3		Banks		Commer Banks Non-US		#N/A N Ap		AUD		2				0.06		12.20		0.04		0.28		1.32		0.02		0.33				1.02						0.10				29.40		1.75		6.98		19.79		16.93		7.05		0.82		0.07		0.26		0.94		-		0.15				1417.77		0.05		0.31		2.08		8.43		3.21		0.11		0.02		16.70				5.98		0.25		0.13		9174.55		0.58		0.17		1.06		83.25				0.49				32489827.36		6.92		2.83		0.02		1264.39		1398.13		2.64		0.00		2.64				24		0		0		0		21%

		CG US Equity		4		5.21		12.25		8.41		7095.90		5686.25		7489.51		9683.00		4.56		10.07		15.68		1.56		-0.09		0.69		0.03		616.70		3.75		0.19		0.09		845.70		5.14		0.27		0.12		0.19		3.03		0.45		2416.50		0.54		0.44		0.42		2.86		1.13		3.35		4.49		0.49		0.34		12.80		0.26		71.50		6.30		5.19		1.15		4.48		11.17		20.64		1.22		4.80		792800.00		56655952.00		0.52		19.17		20.23		0.88		0.01		4		Pipelines		Pipelines		#N/A N Ap		USD		4		1.58		0.47		3.44		0.01		0.26		10.46		0.17		0.46		0.28		0.42		0.31		0.14		0.04		0.27		13.07		1.32		3.03		14.72		-0.19		4.96		0.79		0.23		0.37		2.19		-		0.12		0.12		249.20		0.14		0.16		2.69		12.93		1.88		0.06		0.06		21.35		2.29		1.25		0.63		0.02		2064.00		0.32		0.34		0.46		63.27		10.68		0.36		-0.20		36740772.00		1.26		3.04		0.07		1240.83		1364.90		4.59		0.00		4.59				0		0		0		0		0%

		CMCSA US Equity		4		3.59		15.92		8.74		28685.60		37411.36		44620.49		25700.00		-0.47		16.28						0.15		1.77		0.17		664.00		1.23		0.11		0.02		1880.00		3.49		0.30		0.07		0.11		1.38		0.22		9224.70		0.45		0.44		0.25		4.91		2.18		3.34		0.47		0.17		0.14		5.83		0.07		40.56		51.92		55.48		7.81		19.96		27.66		10.44		5.89		12.35		71200.00		2922753.00		1.24		98.93		4.65		0.05		0.00		1		Media		Cable TV		#N/A N Ap		USD		4		1.12		0.29		2.54		0.49		0.20		55.22		0.07		0.55		0.19		0.25		0.12		0.03		0.03		0.30		51.18		1.19		35.18		32.26		33.51		11.66		0.89		0.30		0.42		3.90		-		0.09		0.19		1065.70		0.03		0.24		2.65				4.28		0.16		0.19		20.68		0.64		0.77		0.72		0.01		9771.70		0.21		0.32		0.26		768.42		22.01		0.30		0.68		6660134.50		0.00		6.47				1240.83		1364.90		4.49		0.00		4.49				4		0		0		0		3%

		EDP PL Equity		4		3.94		8.43		6.21		11317.25		8197.22		12173.00		13992.00		0.16		11.00		17.33		1.58		-0.02		0.76		0.00		748.18		5.24		0.30		0.07		1256.55		8.80		0.50		0.11		0.30		0.14		0.22		3606.33		0.42		0.38		0.44		2.87		1.30		2.14		0.17				0.23		5.98		0.21		2.73		31.95		27.66		-11.97		-6.76		3.55		-1.15		-7.65		-9.44		8588935.00		23352916.21		0.79		19.32		81.53		0.12		0.04		4		Electric		Electric-Integrated		#N/A N Ap		EUR		2		2.55		0.24		2.26		0.00		0.32		0.27		0.13		0.58		0.09		0.44		0.75		0.09		0.05		0.50		-7.39		1.49		3.67		26.00		3.06		10.03		0.62		0.28		0.36		2.38		-		0.08		0.43		424.26		0.09		0.27		1.64		10.07		3.23		0.03		0.22		2.06		3.35		1.38		0.76		0.14		5002.44		0.30		0.32		0.42		2.10		11.44		0.61		-0.09		8694372.38		4.22		3.48		0.12		1240.83		1364.90		2.83		0.00		2.83				1		0		0		0		1%

		MESBS FH Equity		4		4.28		13.02		7.56		4083.75		797.73		1738.26		15645.00		1.70		2.00		3.35		1.67		0.13		1.60		0.16		320.71		3.67		0.09		0.08		557.54		6.38		0.16		0.14		0.09		1.23		0.86		1432.57		0.46		0.43		1.80		2.57		0.33		3.04		1.05		0.51		0.35		20.39		0.22		5.70		40.51		42.41		-8.12		-17.86		-0.25		-10.63		-10.09		-14.63		242649.00		1399471.80		0.48		3.91		30.38		0.37		0.07		4		Forest Products&Paper		Paper&Related Products		#N/A N Ap		EUR		2		3.97		0.87		2.46		0.08		0.14		4.82		0.20		0.54		0.22		1.80		0.36		0.10		0.22		0.16		7.08		2.18		21.59		16.56		15.88		2.32		0.90		0.30		0.40		0.89		-		0.10		0.19		171.46		0.10		0.08		0.46				0.22		0.03		0.22		20.22		2.49		5.12		0.76		0.01		1381.80		0.82		0.35		1.12		23.60		5.55		2.08		0.15		948194.07		6.52		5.19				1240.83		1364.90		4.51		0.00		4.51				2		0		0		0		2%

		ABBN SW Equity		4		5.27		28.37		17.56		25774.63		25332.44		32077.28		164154.00		6.01		16.28		14.05		0.86		0.07		1.13		0.39		1824.51		3.20		0.08		0.07		2580.73		4.52		0.12		0.10		0.08		4.44		0.85		5203.65		0.50		0.35		0.21		2.02		1.23		5.39		2.81		0.57		0.28		16.41		0.35		84.44		29.98		41.51		-10.74		-22.15		-20.35		-24.50		-14.26		-19.78		3408502.00		291790476.71				19.01		30.54		1.36		0.02		4		Engineering&Construction		Engineering/R&D Services		#N/A N Ap		CHF		2		1.57		0.86		4.98		0.27		0.07		4.83		0.07		0.50		0.54		0.21		0.13		0.18		0.05		0.12		0.84		1.27								2.51		0.56		0.11		0.26		6.17		-		0.26		0.10		1332.47		0.18		0.09		5.17		17.47		1.16		0.04		0.12		-7.42		1.39		1.02		0.40		0.02		4897.14		0.16		0.20		0.16		68.67		13.96		0.20		0.09		77621704.75		1.95				0.04		1240.83		1364.90		2.41		0.00		2.41				5		0		0		0		4%

		TI/ LN Equity		4		4.51		17.49		8.98		4320.76		2654.29		5128.27		38300.00		60.99		14.00		8.61		0.62		0.07		1.22		0.10		382.68		4.87		0.10		0.09		548.29		6.98		0.14		0.13		0.10		0.33		0.91		1878.56		0.64		0.60		0.71		3.43		0.81		3.88		0.34		0.28		0.18		23.67		0.20		524.77		43.30		45.66		5.17		1.39		1.69		-0.39		5.28		1.14		1513177.00				0.60		15.84		77.28		0.26		0.00		4		Miscellaneous Manufactur		Diversified Manufact Op		#N/A N Ap		GBp		2		3.00		1.07		4.17		0.06		0.09		0.67		0.10		0.36		0.30		0.71		0.29		0.13		0.00		0.14		23.85		1.93		13.95		13.33		19.57		2.54		1.54		0.37		0.54		1.83		-		0.16		0.13		165.32		0.13		0.07		2.58		7.70		0.68		0.01		0.14		31.24		2.45		1.63		0.67		0.03		1029.18		0.37		0.43		0.55		6.49		10.08		0.39		0.07		1088888369.74		5.50		6.40		0.26		1240.83		1364.90		4.61		0.00		4.61				1		0		0		0		1%

		ORI AU Equity		4		5.19		13.00		9.67		1831.16		807.17		1600.93		8300.00		0.32		8.92		9.19		1.03		0.07		1.23		0.09		139.87		5.12		0.07		0.08		231.23		8.46		0.11		0.13		0.07		0.36		1.12		422.25		0.34		0.25		0.52		1.83		0.81		2.51		0.26		0.53		0.49		21.27		0.33		2.93		27.43		17.55		-1.71		-24.57		-23.78		-17.94		-4.08		-14.39		371504.00		1092088.01		0.66		9.76		54.11		0.19		0.07		4		Miscellaneous Manufactur		Diversified Manufact Op		#N/A N Ap		AUD		2		3.52		1.10		2.21		0.05		0.10		0.75		0.21		0.66		0.32		0.52		0.24		0.11		0.12		0.11		-17.00		1.98		5.29		-1.12		8.09		0.67		0.36		0.15		0.22		2.77		-		0.12		0.17		96.60		0.11		0.06		1.05		3.83		0.39		0.02		0.29		0.63		2.87		2.27		0.68		0.03		765.07		0.26		0.23		0.36		3.64		7.54		1.03		0.06		2734848.49		8.12		3.72		0.41		1240.83		1364.90		3.71		0.00		3.71				0		0		0		0		0%

		ARW US Equity		4		2.98		8.17		6.01		4483.26		2997.64		5188.25		11200.00		4.61		14.90		6.64		0.45		0.41		2.38		0.03		363.22		3.42		0.04		0.08		441.86		4.15		0.05		0.10		0.04		1.31		2.08		1789.40		0.53		0.50		0.60		4.05		1.03		2.74		-1.24		0.17		-0.02		75.01		0.20		30.63		67.17		94.04		-8.41		-13.12		-7.55		-23.99		-10.82		-12.68		404700.00		12504057.00		1.23		10.31		0.00		0.00		0.00		4		Electronics		Electronic Parts Distrib		#N/A N Ap		USD		4		7.03		2.24		2.87		0.02		-0.00		-0.34		-0.01		0.47		0.30		0.60		0.27		0.11		0.04		0.05		15.46		1.73		14.90		14.64		17.07		1.09		0.99		0.34		0.46		1.36		-		0.08		0.09		124.15		0.11		0.02		1.76				0.26		0.01		0.21		11.60		2.95		1.50		0.75		0.00		1550.53		0.34		0.40		0.73		29.85		9.63		0.52		0.20		15776761.00		0.00		8.85		1.85		1240.83		1364.90		5.14		0.00		5.14				1		0		0		0		1%

		CMCO US Equity		4		2.24		8.71		5.53		759.82		204.82		623.15		4145.00		1.80		11.00		7.64		0.69		0.25		2.69		0.07		68.04		1.96		0.09		0.09		96.58		2.78		0.13		0.13		0.09		1.21		0.97		416.43		0.67		0.67		2.03		4.31		0.37		3.89		2.02		0.14		0.09		43.11		0.16		13.75		49.97		60.08		-1.79		-2.22		4.05		9.02		-0.88		-2.38		12300.00		170145.31		0.54		9.48		23.14		0.28		0.02		4		Machinery-Diversified		Machinery-Material Handl		#N/A N Ap		USD		4		6.61		0.96		3.73		0.01		0.05		2.47		0.07		0.33		0.15		2.03		0.61		0.11		0.09		0.13		-4.71		3.04		33.70		80.54		50.68		2.39		2.02		0.54		0.66		0.47		-		0.08		0.15		17.08		0.11		0.05		0.98		6.59		0.27		0.02		0.13		0.11		2.46		3.71		0.82		0.01		203.45		0.67		0.55		2.13		37.35		6.62		0.99		0.26		151067.55		2.04		7.54		1.54		1240.83		1364.90		5.94		0.00		5.94				0		0		0		0		0%

		CMC US Equity		4		4.53		11.78		8.64		1078.99		314.55		726.61		7581.00		3.50		7.50		6.59		0.88		0.27		1.78		0.12		94.68		4.82		0.04		0.09		146.73		7.47		0.06		0.14		0.04		3.30		2.47		289.85		0.41		0.39		0.92		1.98		0.48		2.60		1.14		0.85		0.55		57.53		0.33		23.06		29.49		37.58		-3.91		-18.18		-12.94		-13.38		-10.02		-14.10		38700.00		894750.00		0.67		7.28		16.00		0.52		0.02		4		Metal Fabricate/Hardware		Metal Processors&Fabrica		#N/A N Ap		USD		4		7.16		2.16		2.58		0.07		0.06		11.61		0.24		0.59		0.34		0.92		0.25		0.13		0.14		0.06		3.14		2.31		6.31		5.95		12.27		1.24		0.63		0.25		0.37		1.52		-		0.11		0.12		46.26		0.13		0.03		0.74				0.12		0.01		0.30		-4.90		4.02		3.43		0.66		0.00		418.46		0.40		0.27		0.66		48.43		4.84		1.33		0.11		567366.06		2.26		4.46		1.81		1240.83		1364.90		4.72		0.00		4.72				1		0		0		0		1%

		CSR AU Equity		4		6.67		13.23		10.32		3570.95		2157.81		2509.35		17104.00		0.22		3.33		9.81		2.94		0.10		1.60		0.11		394.60		7.69		0.12		0.11		583.39		11.37		0.18		0.16		0.12		0.24		0.93		630.13		0.24		0.23		0.29		1.08		1.36		1.98		0.27		1.22		0.86		13.61		0.63		2.14		28.62		28.20		3.52		-4.41		-3.41		6.60		-2.06		-2.18		1883099.00		4040626.59		0.74		9.05		50.57		0.12		0.06		4		Building Materials		Bldg&Construct Prod-Misc		#N/A N Ap		AUD		2		5.36		0.91		1.80		0.04		0.16		0.54		0.34		0.76		0.17		0.29		0.63		0.15		0.11		0.18		-3.92		1.16		1.63		-1.97		-0.82		3.33		0.31		0.17		0.23		2.95		-		0.12		0.39		244.67		0.15		0.11		1.17		4.07		0.67		0.04		0.15		-1.35		3.36		1.65		0.73		0.04		1898.44		0.25		0.18		0.34		1.57		4.94		0.92		0.11		4590608.54		6.58		3.89		0.07		1240.83		1364.90		4.44		0.00		4.44				0		0		0		0		0%

		EML AU Equity		4		3.82		8.47		7.19		713.97		416.03		441.56		8438.00		0.14		10.90		10.93		1.00		0.25		1.67		0.15		55.36		4.46		0.05		0.08		82.02		6.62		0.08		0.11		0.05		0.10		1.53		162.38		0.34		0.28		0.39		1.98		1.03		2.22		0.19		0.36		0.54		39.74		0.34		1.53		31.90		48.77		9.67		-1.67		-0.64		0.42		-2.53		-1.78		806208.00		1239189.08		0.46		14.25		82.23		0.08		0.05		4		Miscellaneous Manufactur		Diversified Manufact Op		#N/A N Ap		AUD		2		4.11		1.52		2.31		0.10		0.08		0.32		0.22		0.66		0.37		0.39		0.21		0.12		0.06		0.08		-8.66		1.06		-0.30		-7.18		-0.23		1.90		0.38		0.16		0.25		1.95		-		0.09		0.10		27.44		0.12		0.04		1.36		4.88		0.38		0.00		0.14		-5.86		2.46		1.72		0.66		0.02		305.88		0.37		0.23		0.51		1.49		5.66		0.74		0.16		1432405.24		8.33		4.17		0.38		1240.83		1364.90		4.46		0.00		4.46				0		0		0		0		0%

		FTT CN Equity		4		2.80		8.68		6.27		1336.30		543.36		1064.77		4954.00		0.79		12.00		9.10		0.76		0.30		1.78		0.00		98.21		2.26		0.07		0.07		221.10		5.10		0.15		0.17		0.07		0.49		1.10		592.60		0.56		0.43		1.09		2.68		0.62		3.10		1.76		-0.06		0.25		37.41		0.17		7.16		35.59		36.77		-8.05		-11.43		1.65		-12.32		-5.93		-10.87		17842.00		124238.15		0.45		11.54		26.72		0.13		0.02		4		Hand/Machine Tools		Mach Tools&Rel Products		#N/A N Ap		CAD		4		2.82		1.05		2.91		0.00		0.10		1.92		0.17		0.44		0.39		1.09		0.19		0.09		0.07		0.15		-5.66		1.96		8.88		7.21		8.03		1.06		0.75		0.26		0.33		1.20		-		0.09		0.08		39.31		0.09		0.04		1.19		3.52		0.35		0.02		0.24		-13.75		1.59		2.46		0.79		0.01		459.41		0.56		0.44		0.83		11.55		5.94		0.85		0.27		801243.82		1.84		5.14		1.47		1240.83		1364.90		4.67		0.00		4.67				0		0		0		0		0%

		GRT/A CN Equity		4		4.02		11.36		7.80		833.48		427.32		811.93		9130.00		1.25				9.21				-0.03		0.90		0.14		79.29		4.75		0.08		0.10		143.98		8.63		0.14		0.17		0.08		0.80		1.23		226.82		0.40		0.39		0.53		1.58		0.92		3.02		1.27		0.71		0.50		31.86		0.35		11.51		26.80		38.94		-10.51		1.16		16.09		2.10		-4.11		-2.09		34884.00		403798.00		0.55		11.79		13.10		0.11		0.01		4		Commercial Services		Printing-Commercial		#N/A N Ap		CAD		4		4.34		1.28		2.46		0.06		0.11		4.75		0.23		0.60		0.28		0.53		0.34		0.14		0.07		0.14		1.97		1.90		14.40		17.01		13.76		2.05		0.78		0.25		0.38		1.99		-		0.09		0.14		32.06		0.14		0.05		1.44		3.36		0.38		0.03		0.16		15.85		4.80		1.95		0.68		0.00		273.45		0.28		0.27		0.50		20.84		5.27		0.79		-0.02		592818.44		1.15		3.77		0.44		1240.83		1364.90		4.09		0.00		4.09				2		0		0		0		2%

		HFX LN Equity		4		0.69		15.88		2.68		232387.44		16914.18		49509.01		26583.00		79.44		3.19		9.48		2.97																								0.19		0.66		0.06		54289.40		0.84		0.53		3.21				0.08		22.88		0.47		0.03		0.02		8.59		0.05		752.75		43.42		55.07		-3.67		-7.57		-7.29		-18.12		-2.33		-7.35		2558289.00				0.74		11.39		50.56		0.34		0.00		3		Banks		Mortgage Banks		#N/A N Ap		GBp		2				0.06		23.32		0.13		0.10		0.56		0.01		0.16				3.21						0.00				0.29		2.93		11.26				19.27		5.88		1.28		0.05		0.18		0.41		-		0.15				1525.56		0.04		0.18		1.88		13.83		1.29		0.06		0.04		-7.29				13.74		0.28		0.06		8966.99		1.10		0.23		2.46		98.99				0.59				3146485570.40		5.29		6.44		0.89		1240.83		1364.90		2.87		0.00		2.87				23		0		0		0		20%

		ITW CN Equity		4		3.24		9.91		3.99		1677.26		732.36		1573.20				1.10		23.00		10.11		0.44																144.31		4.22		0.19		0.09		0.08		1.17		0.46		813.71		0.62		0.62		1.11		5.64				3.06				0.05		0.09		15.40		0.07		16.85		27.79		24.53		-0.20		-13.97		-1.27		14.50		-4.81		-8.16		72622.00		1222054.34		0.60		14.53		9.07		0.11		0.01		3		Real Estate		Real Estate Mgmnt/Servic		#N/A N Ap		CAD		4				0.50		3.36		0.07		0.09		1.64		0.06		0.38				1.11						0.07		0.19				2.15		43.36		34.40		31.03				1.63		0.49		0.62		0.99		-		0.10				50.50		0.05				1.47		10.29		0.95				0.06		29.29				2.29		0.80		0.01		499.33		0.52		0.49		1.01		26.45		11.76		0.68				1504769.50		0.63		4.76		1.23		1240.83		1364.90		5.56		0.00		5.56				21		0		0		0		18%

		5406 JP Equity		4		-0.70		-4.05				15346.87		1603.59		9061.61		10580.00		0.05				10.49				0.01		1.04		0.14		497.18		2.17		0.06		0.03		1162.88		5.08		0.15		0.08		0.06		-0.05		0.51		8571.39		0.72		0.63		5.35		7.37				4.57								-55.12		0.06		0.57		29.37		30.35		-8.96		-11.59		-5.48		4.78		-8.24		-12.34		1315000.00		743474.23		0.67						0.00		0.00		4		Iron/Steel		Steel-Producers		#N/A N Ap		JPY		3		1.55		0.49		4.51		0.10								0.28		0.33		5.35		0.10		0.04		-0.09		0.15		-9.29		5.65		-4.70		-7.85		-2.96		-0.12		1.74		0.39		0.49		0.20		-		-0.04		-0.03		-140.88		0.04		-0.02		0.47				0.21		-0.02		0.01		-10.73		1.50		9.57		0.78		0.00		3404.25		0.95		0.56		5.02		4.21		8.68		2.12		0.02		1058688.36		0.00		5.57		1.02		1240.83		1364.90		4.87		0.00		4.87				13		0		0		0		11%

		6301 JP Equity		4		1.79		2.96		2.70		6923.16		4453.28		4455.34		6520.00		0.20		22.85		23.37		1.02		0.31		2.61		0.34		119.69		5.28		0.03		0.02		300.35		13.26		0.07		0.04		0.03		0.13		0.59		789.03		0.15		0.15		0.18		2.63				1.65								32.43		0.15		4.64		50.23		57.16		-19.19		-23.04		-17.72		11.20		-19.19		-22.72		1114000.00		5137799.41		0.58		35.66		42.61		0.06		0.01		4		Machinery-Constr&Mining		Machinery-Constr&Mining		#N/A N Ap		JPY		3		3.05		0.58		1.59		0.28								0.85		0.19		0.18		0.09		0.02		0.03		0.07		-42.23		1.00		-2.48		-3.93		-1.29		1.93		0.17		0.11		0.15		5.55		-		0.03		0.09		126.18		0.02		0.05		1.03				1.10		0.02		0.39		-7.21		1.17		1.55		0.74		0.01		4348.97		0.18		0.11		0.18		2.68		16.43		0.98		0.53		12360817.58		1.20		6.26		0.44		1240.83		1364.90		4.25		0.00		4.25				8		0		0		0		7%

		8004 JP Equity		4		0.21		2.26		1.27		10788.32		378.54		6302.55		1427.00		0.15				5.84				0.09		1.15		0.19		70.54		0.46		0.00		0.01		91.30		0.60		0.00		0.01		0.00		0.06		1.91		7738.45		0.88		0.77		20.44		84.76				10.71								860.22		0.01		0.90		34.55		40.19		11.49		-3.96		2.68		6.45		3.99		-1.66		497000.00		442315.54		0.70		15.77		40.32		0.02		0.03		2		Distribution/Wholesale		Import/Export		#N/A N Ap		JPY		3		3.34		1.82		10.14		0.20								0.12		0.57		20.44		0.01		0.01		0.06		0.00		-21.42		16.65		-15.69		-3.94		-6.38		0.07		3.28		0.32		0.40		0.06		-		0.02		0.00		24.00		0.01		0.00		0.36				0.02		0.00		0.01		-16.93		2.90		28.50		0.82		0.00		1064.23		1.23		0.72		16.66		23.10		69.49		2.81		0.04		389257.97		2.58		5.29		9.07		1240.83		1364.90		5.46		0.00		5.46				10		0		0		0		9%

		5401 JP Equity		4		0.01		0.03		0.49		25890.50		11105.20		26605.40		19816.00		0.06				28.69				0.01		1.05		0.09		831.15		2.71		0.05		0.03		2252.43		7.35		0.13		0.09		0.05		0.00		0.65		11806.51		0.62		0.57		1.06		5.24				3.75								6807.68		0.07		1.63		23.91		28.29		-5.88		-16.19		-10.39		-16.56		-8.81		-17.33		12914000.00		21412208.01		0.83		4400.00		3838.35		0.01		0.01		4		Iron/Steel		Steel-Producers		#N/A N Ap		JPY		3		2.27		0.62		3.61		0.04								0.38		0.29		1.06		0.11		0.04		0.00		0.13		-7.46		2.40		-2.83		-3.66		-2.86		0.03		1.35		0.37		0.51		1.31		-		0.00		0.00		2.47		0.04		0.00		1.55				0.66		-0.01		0.09		-5.61		2.16		2.33		0.73		0.01		7174.46		0.44		0.46		0.76		2.75		12.55		0.65		0.02		19472265.48		0.85		4.63		0.16		1240.83		1364.90		4.09		0.00		4.09				10		0		0		0		9%

		NOR CN Equity		4		1.65		4.48		3.09		7504.45		2313.82		5229.77				1.19				7.89				0.16		1.92		0.37		284.24		3.75		0.07		0.04		635.10		8.37		0.15		0.08		0.07		0.46		0.57		2220.54		0.38		0.36		0.96		3.50		0.64		2.99		-1.34		0.62		0.26		34.77		0.13		9.40		25.69		24.56		0.71		-5.32		8.66		-3.77		-1.80		-3.79		493695.00		4565318.87		0.61		11.88		113.02		0.53		0.06		4		Mining		Diversified Minerals		#N/A N Ap		CAD		4		3.31		0.57		2.09		0.12		0.13		2.34		0.15		0.62		0.17		0.96		0.22		0.05		0.05		0.15				2.26		-0.50		-1.61		-0.78		1.14		0.81		0.27		0.35		1.37		-		0.03		0.10		122.67		0.05		0.05		0.90		3.41		0.49		-0.00		0.12		7.57		1.72		3.24		0.77		0.03		2481.70		0.42		0.30		0.73		15.88		10.25		1.55		0.28		5810726.77		5.61		4.94		0.70		1240.83		1364.90		5.08		0.00		5.08				4		0		0		0		3%

		9506 JP Equity		4		0.58		3.61		2.68		37729.95		6759.18		31882.14		13729.00		1.38				9.75				-0.13		0.28		0.10		2317.06		2.20		0.16		0.06		4737.87		4.49		0.33		0.13		0.16		0.43		0.38		26478.28		0.81		0.76		3.92		5.59				6.17								65.64		0.09		13.44		23.22		24.94		-8.23		5.99		13.33		34.69		-4.58		0.44		283500.00		3789970.34		0.39		31.09		107.20		0.46		0.03		4		Electric		Electric-Integrated		#N/A N Ap		JPY		3		2.06		0.38		5.97		0.02								0.19		0.18		3.92		0.33		0.07		0.03		0.33		-6.43		4.72		1.58		0.61		3.37		0.91		3.11		0.52		0.60		0.23		-		0.03		0.03		217.41		0.07		0.02		1.07				0.47		-0.00		0.10		1.08		7.28		5.58		0.87		0.02		6314.66		0.83		0.70		4.32		62.47		7.75		0.93		-0.35		4688549.31		3.45		2.43		0.49		1240.83		1364.90		3.40		0.00		3.40				10		0		0		0		9%

		9531 JP Equity		4		1.55		5.37		2.90		13845.93		7319.37		12866.52		12661.00		0.10				26.51				0.02		1.15		0.22		475.49		2.76		0.06		0.03		1523.54		8.86		0.19		0.11		0.06		0.07		0.58		7545.58		0.65		0.62		1.03		4.95				3.47								38.85		0.06		2.60		28.85		24.78		0.36		6.44		13.80		39.94		0.33		1.86		1454000.00		3799378.94		0.32		35.26		62.73		0.05		0.02		4		Gas		Gas-Distribution		#N/A N Ap		JPY		3		4.12		0.60		3.37		0.04								0.35		0.14		1.03		0.24		0.04		0.03		0.19		6.22		1.76		1.67		-3.26		3.36		1.44		1.60		0.48		0.56		0.76		-		0.05		0.11		207.59		0.04		0.04		1.78				0.91		0.01		0.20		-0.10		3.58		1.89		0.84		0.02		4109.78		0.59		0.54		1.31		3.46		9.23		0.56		0.04		8323850.57		1.78		4.18		0.08		1240.83		1364.90		3.33		0.00		3.33				10		0		0		0		9%

		CLP US Equity		4		3.08		8.12		3.65		1863.52		506.13		1932.80		1000.00																								188.21		3.16		0.67		0.10		0.27		1.83		0.15		1039.86		0.68		0.40		2.05		5.52		0.47		3.28				0.17		0.13		5.07		0.07		24.31		15.09		17.09		-6.04		-11.79		-6.14		8.43		-6.98		-9.10		41700.00		1012775.00		0.40		14.30		126.67		2.32		0.10		3		REITS		REITS-Diversified		#N/A N Ap		USD		4				0.16		3.78		0.00		0.47		6.34		0.12		0.32				2.05						0.08		0.67				3.82		34.33		22.30		24.60				0.67		0.18		0.22		0.49		-		0.11				55.78		0.05				1.10		4.11		1.72				-0.10		9.79				3.68		0.97		0.20		493.52		0.54		0.56		2.05		51.99		9.72		0.98				1254139.13		9.87		2.19		0.39		1240.83		1364.90		5.15		0.00		5.15				23		0		0		0		20%

		CMA US Equity		4		1.79		21.77		5.03		38653.33		8890.93		16836.87		8997.00		5.07		11.33		11.20		0.99																								0.30		4.20		0.09		11347.89		0.77		0.36		1.28				0.26		12.50		6.42		0.08		0.09		5.00		0.09		56.81		29.57		38.86		0.55		9.39		16.40		36.08		1.46		9.16		510000.00		28944670.00		0.96		12.81		34.30		1.44		0.03		3		Banks		Super-Regional Banks-US		#N/A N Ap		USD		4				0.09		11.12		0.05		0.31		6.62		0.03		0.23				1.28						0.07				-16.22		1.89		5.60		4.67		2.95		10.73		0.62		0.05		0.13		0.64		-		0.19				672.59		0.07		0.31		2.58		8.94		2.65		0.13		0.06		4.79				4.35		0.38		0.07		3224.64		0.67		0.29		1.55		224.79				0.39				27838490.00		2.75		4.50		0.33		1240.83		1364.90		4.09		0.00		4.09				21		0		0		0		18%

		CRS CN Equity		4		3.42		10.71		6.43		1037.00		964.50		1278.56		561.00		2.49				7.06				-0.03		0.69		0.13		108.55		4.14		0.31		0.10		246.13		9.38		0.71		0.24		0.31		0.62		0.34		359.56		0.51		0.50		0.37		1.46		1.39		3.14		1.42		1.02		0.68		9.78		0.30		17.58		35.38		41.00		13.40		29.06		48.11		25.12		7.09		13.48		1693321.00		29734478.67		0.68		10.75		0.00		0.00		0.00		4		Oil&Gas Producers		Oil Comp-Explor&Prodtn		#N/A N Ap		CAD		4		3.41		0.33		3.00		0.02		0.70		4.43		0.35		0.49		0.10		0.37		1.06		0.15		0.04		0.71				1.33		14.17		14.19		16.45		11.57		1.01		0.34		0.50		2.07		-		0.10		0.35		35.68		0.15		0.22		2.75		3.16		2.15		0.10		0.00		22.20		4.96		1.08		0.68		0.00		345.18		0.28		0.35		0.48		12.61		5.41		0.36		-0.09		11081560.38		0.00		6.50		0.86		1240.83		1364.90		4.83		0.00		4.83				3		0		0		0		3%

		GALI AR Equity		5		1.05		12.30		2.45		16084.96		1242.21		4760.44				0.38		23.00		6.99		0.30																								0.11		0.33		0.12		5760.44		0.81		0.00		4.64				0.08		11.72						0.08		12.34		0.04		2.65		43.85		42.08		-14.52		-26.39		-6.74		-24.31		-9.33		-22.81		23000.00		60999.25		1.25		8.18								3		Banks		Commer Banks Non-US		#N/A N Ap		ARS		1				0.13		11.86		0.19		0.24		1.00		0.03		0.19				4.64						0.12						3.83		18.02		25.61		23.81		3.85		0.00		0.00		0.00		0.31		-		0.12				156.35		0.03		0.12		0.93		2.65		0.64		0.08		0.03		16.34				12.95		0.44				1332.42		1.21		0.36		3.28		31.43				1.09				96018.80		7.85		4.81		3.17		1238.11		1364.44		5.71		0.00		5.71				29		0		0		0		25%

		VG US Equity		5		-53.19						1212.56		1698.09		3296.13		19550.00		0.88		21.25		14.37		0.68		0.08		1.29		0.07		-111.51		-1.01		-0.10		-0.09		62.81		0.57		0.06		0.05		-0.10				0.91		1362.21		1.70		1.73		0.80		21.69		0.98		-3.54				0.16		0.02		-1.52		-0.08		12.69		93.15		116.17		-37.35		-27.76		-22.04		-15.25		-21.71		-20.09		167900.00		2150118.75								0.00		0.00		4		Electronics		Circuit Boards		#N/A N Ap		USD		4		3.18		0.83		-2.16		0.01		0.03		0.24		0.02		-0.70		0.29		0.80		-0.32		-0.14				0.06				1.94								-2.57		-2.21		1.10		1.67				-		1.29		-2.09		-726.34		-0.14		-0.67								-0.66		-1.00		6.82		2.47		0.71		0.66		0.00		-603.00		0.41		1.12				13.26				-0.33		0.09		6833261.50		0.00				5.46		1238.11		1364.44		6.08		0.00		6.08				19		0		0		0		16%

		MEL US Equity		5		2.00		22.56		7.40		47946.00		20655.73		19756.73		25800.00		2.28		12.25		18.57		1.52																								0.25		1.87		0.12		7252.00		0.59		0.38		0.35				0.48		11.56		4.70		0.18		0.36		6.08		0.21		42.31		40.00		47.22		-5.58		11.72		20.56		37.11		-3.95		4.30		819300.00		34710384.00		0.84		21.26		40.75		0.78		0.02		3		Banks		Super-Regional Banks-US		#N/A N Ap		USD		4				0.12		9.58		0.11		0.44		5.31		0.06		0.41				0.35						0.04				-9.47		0.96		8.17		9.17		4.41		9.80		0.78		0.07		0.26		2.35		-		0.19				963.00		0.12		0.27		5.35		13.40		3.62		0.10		0.04		1.38				2.32		0.26		0.07		4016.00		0.37		0.15		0.43		87.96				0.24				74462880.00		1.99		4.43		0.24		1238.11		1364.44		3.95		0.00		3.95				21		0		0		0		18%

		FTU US Equity		5		1.31		19.02		3.57		253024.00		27638.82		89502.90		71659.00		2.86		9.66		9.83		1.02																								0.23		3.35		0.09		82082.00		0.83		0.53		2.97				0.12		14.47		-1.12		0.07		-0.00		6.76		0.06		28.06		36.39		44.78		-8.74		7.93		16.47		-11.54		-5.99		-5.82		893226.00		25490356.00		1.00		8.91		56.38		1.41		0.05		3		Banks		Super-Regional Banks-US		#N/A N Ap		USD		4				0.09		15.14		0.10		-0.01		-0.12		-0.00		0.17				2.97						0.12				0.24		3.24		19.85		18.05		17.38		7.38		1.12		0.07		0.19		0.40		-		0.19				3223.00		0.05		0.22		1.98				1.27		0.06		0.03		2.56				9.15		0.39		0.08		16709.00		0.92		0.32		2.52		239.94				0.60				74031712.00		6.81		4.87		0.87		1238.11		1364.44		4.09		0.00		4.09				22		0		0		0		19%

		FWC US Equity		5		-4.25		-30.30				3438.11		272.44		1059.88		10220.00		1.14		8.67		5.86		0.68		0.04		1.10		0.12		62.28		1.13		0.02		0.02		122.73		2.23		0.03		0.04		0.02		-3.53		1.12		785.80		0.68		0.65		2.88		6.40		0.09		7.13		-3.28		0.21		-0.01		-26.92		0.08		6.69		46.15		61.06		4.90		-20.74		-14.47		-15.22		-5.46		-12.51		30300.00		203606.25		0.83		6.31				0.54		0.08		4		Commercial Services		Consulting Services		#N/A N Ap		USD		4		2.63		1.14		9.15		0.06		-0.00		-0.14		-0.00		0.32		0.43		2.88		0.04		0.05		-0.53		0.03		-8.09		3.89		11.59		2.74		9.94		-1.21		1.87		0.20		0.60		0.46		-		-0.38		-0.10		-143.63		0.05		-0.05		0.73				0.07		-0.04		0.04		-14.76		2.39		12.62		0.34		0.01		375.86		0.74		0.23		2.17		75.17		15.06		1.38		0.04		1290810.50		3.59		7.44		9.02		1238.11		1364.44		5.75		0.00		5.75				3		0		0		0		3%

		ASO US Equity		5		0.81		11.04		2.60		43406.55		4897.28		15490.63		13882.00		1.46		10.09		8.92		0.88																								0.24		0.87		0.09		11834.95		0.80		0.62		2.42				0.12		13.63		0.88		0.07		0.03		11.08		0.08		13.00		49.01		73.11		3.48		-22.68		-16.56		-4.73		-15.55		-21.61		357086.00		4606484.00		0.79		8.61		75.69		0.71		0.05		3		Banks		Commer Banks-Southern US		#N/A N Ap		USD		4				0.09		14.67		0.04		0.09		0.92		0.01		0.20				2.42						0.07				106.30		3.16		25.19		22.98		20.94		5.33		1.64		0.11		0.33		0.64		-		0.12				340.47		0.06		0.14		1.75		15.09		1.35		0.02		0.04		4.51				8.86		0.34		0.07		2959.20		0.76		0.27		1.57		107.37				0.60				14195225.00		6.15		5.21		0.54		1238.11		1364.44		4.03		0.00		4.03				21		0		0		0		18%

		CNF US Equity		5		6.64		21.84		13.97		3049.01		1186.68		1677.32		30800.00		3.14		13.50		7.78		0.58		0.05		1.14		0.14		332.52		12.80		0.06		0.11		522.98		20.14		0.09		0.17		0.06		3.78		1.83		479.90		0.31		0.28		0.40		0.92		0.69		3.44		2.28		1.64		0.93		29.36		0.69		24.44		57.71		66.57		17.77		-4.87		2.66		-6.92		-0.11		-2.54		197655.00		4770415.00		0.61		8.15		2.64		0.40		0.02		4		Transportation		Transport-Truck		#N/A N Ap		USD		4		5.33		1.95		2.79		0.07		0.08		9.17		0.23		0.69		0.34		0.40		0.32		0.21		0.15		0.09		85.54		1.41		3.63		8.99		4.28		2.33		0.47		0.14		0.28		3.48		-		0.17		0.18		190.47		0.21		0.06		1.19		4.11		0.19		0.03		0.19		13.18		4.66		2.57		0.52		0.00		927.72		0.29		0.16		0.29		40.28		5.06		0.92		0.03		7982014.00		1.64		6.26		2.56		1238.11		1364.44		5.19		0.00		5.19				0		0		0		0		0%

		DANSKE DC Equity		5		0.77		15.95		1.52		78301.80		7730.59		30982.75		12397.00		11.20		1.81		13.04		7.19																								0.12		10.58		0.06		36704.45		0.91		0.84		4.75				0.10		20.69		-7.64				-0.01		8.01		0.01		146.07		37.62		34.82		28.24		38.85		18.41		29.90		18.61		28.95		212180.00		30893487.29		1.06		13.81		26.54		2.79		0.02		3		Banks		Commer Banks Non-US		#N/A N Ap		DKK		2				0.06		22.17		0.14		-0.08		-6.56		-0.00		0.09				4.75						0.07				6.04		4.01		10.10		14.90		15.72		3.24		5.43		0.24		0.47		0.13		-		0.16				556.68		0.01		0.16		2.19				1.72		0.09		0.04		7.31				10.13		0.51		0.03		3517.22		1.18		0.47		7.71		1412.76				0.46				17942421.94		0.00		3.57		0.10		1238.11		1364.44		2.83		0.00		2.83				23		0		0		0		20%

		FBF US Equity		5		1.11		14.13		3.74		190692.00		30569.47		62307.77		59200.00		3.73		13.74		9.09		0.66																								0.21		2.16		0.10		43455.00		0.74		0.62		1.42				0.18		13.10		5.43		0.10		0.13		9.80		0.10		33.88		46.62		50.22		-12.44		-6.23		1.19		-1.28		-13.08		-10.98		2446800.00		84598200.00		1.13		10.22		51.38		1.11		0.03		3		Banks		Super-Regional Banks-US		#N/A N Ap		USD		4				0.11		12.46		0.07		0.29		6.44		0.03		0.26				1.42						0.06				-2.95		2.04								6.95		1.72		0.13		0.43		0.73		-		0.13				2038.00		0.07		0.17		2.09				1.55		0.05		0.05		15.02				6.24		0.31		0.05		14616.00		0.70		0.23		1.36		194.35				0.50				102067856.00		3.54		4.84		0.53		1238.11		1364.44		3.53		0.00		3.53				25		0		0		0		22%

		ICICI IN Equity		5		2.02		17.34		2.19		14020.06		1256.99		12739.10				0.40		16.50		4.00		0.24																								0.16		0.39		0.13		10909.37		0.85		0.85		8.68				0.13		9.42		0.38		-0.05		0.05		6.70		0.03		1.60		55.36		58.26		-28.43		-40.11		-31.76		-31.38		-24.43		-35.39		236022.00		66104674.10		0.50		4.13		34.70		0.12		0.07		3		Diversified Finan Serv		Diversified Finan Serv		#N/A N Ap		INR		1				0.14		7.01		0.06		0.28		0.64		0.04		0.15				8.68						0.24						10.13								2.79		6.34		0.78		0.85		0.21		-		0.13				268.00		0.02		0.18		0.73		2.01		0.70		0.09		0.05		14.85				11.15		0.92		0.05		1720.10		0.86		0.78		4.73		15.30				1.59				1389283.45		7.37		10.68		1.14		1238.11		1364.44		5.04		0.00		5.04				26		0		0		0		22%

		FSR US Equity		5		1.19		13.56		4.56		72787.83		16828.54		30614.37				1.76		14.50		9.96		0.69																								0.29		0.89		0.09		13340.40		0.68		0.38		0.79				0.25		11.39		2.52		0.11		0.20		7.34		0.14		17.56		48.27		62.20		-20.62		-14.59		-7.83		-28.40		-18.55		-22.11		1129993.00		19889898.00		1.08		12.20		59.10		0.46		0.03		3		Banks		Super-Regional Banks-US		#N/A N Ap		USD		4				0.09		11.54		0.06		0.41		2.76		0.04		0.32				0.79						0.05						1.82								8.36		0.62		0.05		0.20		1.54		-		0.14				875.32		0.10		0.22		2.72		9.44		2.67		0.06		0.06		0.86				4.33		0.27		0.08		6308.64		0.44		0.18		0.65		69.38				0.37				63374192.00		3.70		5.90		2.06		1238.11		1364.44		3.48		0.00		3.48				26		0		0		0		22%

		GRUMAB MM Equity		5		-1.49		-3.39		-9.50		2183.78		362.07		1270.49		14551.00		0.09		11.60		8.88		0.77		0.18		2.80		0.18		39.52		0.63		0.02		0.02		135.05		2.14		0.08		0.06		0.02		-0.07		0.74		702.48		0.37		0.36		1.94		5.20		0.37		2.27		-0.44		0.95		0.04		-51.88		0.06		0.83		23.65		4.15		0.00		-27.01		-18.69		-25.46		-0.81		-18.84		20000.00		16530.63		0.41		42.77								4		Food		Food-Flour&Grain		#N/A N Ap		MXN		1		7.36		0.77		1.80		0.04		0.02		0.06		0.03		0.63		0.10		1.94		0.18		0.02		-0.09		0.08				3.51		5.23		-9.07		3.66		1.80		0.72		0.31		0.36		0.63		-		-0.03		-0.14		-31.11		0.02		0.01		0.39		5.85		0.20		-0.02		-0.10		0.98		2.63		6.03		0.88		0.00		944.94		0.55		0.32		1.59		2.22		10.69		3.34		0.24		242302.41		0.00		4.76		4.28		1238.11		1364.44		5.66		0.00		5.66				4		0		0		0		3%

		MOG/A US Equity		5		3.60		12.13		8.77		798.48		276.00		592.58		4699.00		3.10		14.03		9.56		0.68		0.28		2.24		0.05		64.67		2.29		0.10		0.08		95.27		3.38		0.15		0.12		0.10		2.74		0.79		376.11		0.64		0.62		1.36		3.95		0.47		3.37		1.88		0.24		0.11		25.79		0.17		29.63		30.59		23.20		-5.20		4.87		13.17		59.79		-6.68		4.60		2100.00		62400.00		0.82		10.47		0.00		0.00		0.00		4		Electronics		Instruments-Controls		#N/A N Ap		USD		4		3.46		0.93		3.77		0.02		0.07		5.89		0.07		0.36		0.23		1.36		0.36		0.11		0.09		0.15		15.37		2.15		15.44		17.99		13.47		1.95		1.65		0.44		0.59		0.68		-		0.12		0.13		24.43		0.11		0.06		1.18		5.90		0.41		0.04		0.12		17.41		1.55		2.89		0.74		0.00		211.67		0.63		0.47		1.47		81.00		7.10		0.77		0.36		193972.75		0.00		7.37		2.12		1238.11		1364.44		5.74		0.00		5.74				0		0		0		0		0%

		PB US Equity		5		-1.65		-3.21				3613.12		1923.72						0.86		15.33		18.59		1.21		0.01		1.08		0.39		149.62		1.16		0.06		0.04		400.45		3.10		0.17		0.11		0.06		-0.46		0.67		1348.14		0.43		0.41		0.70		3.37		1.05		1.95		0.49		0.24		0.17		-40.33		0.11		16.06		36.16		36.65		-9.83		-7.55		-0.24		4.09		-9.74		-6.72		22600.00		365406.25		0.73						0.24		0.01		4		Beverages		Beverages-Non-alcoholic		#N/A N Ap		USD		1		6.11		0.67		2.03		0.08		0.09		1.89		0.12		0.57		0.11		0.70		0.38		0.05		-0.03		0.17						12.53		20.65		27.74		1.29		0.71		0.35		0.40		1.98		-		-0.03		-0.15		-59.90		0.05		-0.01		1.19				0.77		-0.04		0.05		-12.89		5.66		1.88		0.87		0.01		1751.90				0.37		0.51		15.31		10.18		0.93		0.01		2219372.00		1.49		5.89				1238.11		1364.44		4.52		0.00		4.52				10		0		0		0		9%

		PEPSICPO MM Equity		5		8.50		15.47		13.90		875.50		484.54		1407.75		22357.00		0.15		8.00		4.55		0.57		-0.01		0.97		0.08		78.69		2.12		0.11		0.09		131.27		3.53		0.18		0.15		0.11		0.05		0.85		267.55		0.35		0.28		0.55		2.04		1.29		1.82		0.04		0.84		0.47		10.26		0.29		0.66		42.44		54.89		-20.60		-18.99		-9.75		-16.87		-18.50		-19.05		2782000.00		1788050.42		0.52		25.82		0.00						4		Beverages		Beverages-Non-alcoholic		#N/A N Ap		MXN		1		4.16		0.87		1.75		0.04		0.17		0.37		0.33		0.65		0.20		0.55		0.44		0.10		0.08		0.18				2.91		3.07		32.01		-3.23		0.84		0.40		0.22		0.25		5.30		-		0.14		0.41		72.55		0.10		0.11		2.05				1.14		0.10		0.00		13.76		4.29		1.81		0.88		0.00		479.26		0.19		0.31		0.19		1.11		12.93		1.03		-0.01		527762.68		0.00		5.59		0.95		1238.11		1364.44		5.35		0.00		5.35				4		0		0		0		3%

		PNC US Equity		5		1.66		21.92		4.68		75413.00		17871.07		28746.88		25600.00		4.73		10.68		13.05		1.22																								0.25		4.19		0.10		19347.00		0.74		0.56		1.08				0.27		13.43				0.06		0.10		5.91		0.10		61.75		38.33		47.12		0.00		19.04		28.46		44.34		1.45		11.78		534600.00		32975068.00		0.94		15.02		40.24		1.68		0.03		3		Banks		Super-Regional Banks-US		#N/A N Ap		USD		4				0.10		11.10		0.06		0.25		6.43		0.03		0.26				1.08						0.07				0.39		1.61		5.33		0.71		-0.53		8.39		1.52		0.11		0.33		0.67		-		0.19				1264.00		0.07		0.26		3.05		6.70		2.42		0.10		0.04		-5.88				4.22		0.35		0.07		5632.00		0.67		0.26		1.48		237.10				0.38				60708056.00		2.96		4.68		0.31		1238.11		1364.44		4.17		0.00		4.17				22		0		0		0		19%

		TEL PM Equity		5		1.17		3.13		2.80		4812.04		2561.20		5384.25		13179.00		0.47		18.00		32.26		1.79		0.02		1.12		0.23		230.04		1.21		0.25		0.05		485.32		2.56		0.53		0.10		0.25		0.27		0.19		2959.48		0.71		0.69		1.16		6.10		0.73		4.43		0.33		-0.66		0.13		16.70		0.08		15.20		21.76		16.59		-4.35		8.45		21.47		23.66		-0.16		1.68		183540.00		2790489.63		0.77		55.56		34.83		0.09		0.01		1		Telecommunications		Telephone-Integrated		#N/A N Ap		PHP		1		1.35		0.20		4.02		0.04		0.41		2.24		0.10		0.29		0.14		1.16		0.34		0.06		0.02		0.53		-6.35		2.10		15.83		22.87		24.15		4.34		2.50		0.56		0.64		0.83		-		0.05		0.08		54.85		0.06		0.06		1.72		4.89		2.01		0.02		0.13		-1.45		1.21		1.88		0.86		0.01		1070.63		0.55		0.62		1.21		21.45		11.64		0.47		0.09		2396195.46		0.62		4.39		0.30		1238.11		1364.44		5.87		0.00		5.87				0		0		0		0		0%

		0549 KS Equity		5		7.71		17.97		11.76		17317.72		5309.61		13696.31		19485.00		14.91		20.10		3.69		0.18		0.07		1.32		0.11		1775.93		4.60		0.16		0.10		3000.51		7.77		0.27		0.17		0.16		14.25		0.64		5455.94		0.40		0.29		1.03		1.82		0.58		2.33		19.27		-69.28		0.53		8.17		0.33		55.03		44.77		64.70		-27.21		-24.58		4.80		-2.67		-19.30		-26.73		304855.00		16786778.02		0.82		3.86		10.29		1.54		0.03		4		Iron/Steel		Steel-Producers		#N/A N Ap		KRW		1		2.81		0.63		2.14		0.21		0.26		29.85		0.31		0.60		0.23		1.03		0.45		0.13		0.26		0.27		1.15		2.58		8.87		7.90		7.70		5.50		0.41		0.19		0.24		1.84		-		0.17		0.34		1366.50		0.13		0.18		0.63		1.83		0.45		0.11		0.41		-6.70		2.12		3.26		0.78		0.01		7989.21		0.40		0.32		0.54		95.58		5.22		1.52		0.11		25669028.57		3.59		6.14		0.67		1238.11		1364.44		5.01		0.00		5.01				0		0		0		0		0%
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groupings

		edf+Bloomberg.id		2Ticker		PRICING DATE		IS_ISIN2		VOL 30D		VOL 180D		VOL 360D		CHG-PCT-1M		CHG-PCT-3M		CHG-PCT-6M		REL-1YR(2)		CHG_PCT-MOV-AVG-30D(2)		CHG_PCT-MOV-AVG-120D(2)		CHG_PCT-MOV-AVG-200D(2)		CHG_PCT-MOV-AVG-50D(2)		ASSET_GROWTH		ASSET_TURNOVER		AVG_DAILY_VALUE_TRADED_3M		BS_CASH_NEAR_CASH_ITEM		BS_CUR_ASSET_REPORT		BS_CUR_LIAB		BS_LT_BORROW		BS_MINORITY_INT		BS_MKT_SEC_OTHER_ST_INVEST		BS_OTHER_CUR_ASSET		BS_PFD_EQY		BS_RETAIN_EARN		BS_TOT_CAP		BS_TOT_ASSET		BS_TOT_LIAB2		CASH_AND_EQUIV		CASH_FLOW_PER_SHR_GROWTH		CF_CAP_EXPEND_PRPTY_ADD		CF_CASH_FROM_OPER		CF_CHNG_NON_CASH_WORK_CAP		CHG_PCT_1YR		CHG_PCT_MOV_AVG_5D		CNTRY_ISSUE_ISO		Country		CRNCY		CUR_MKT_CAP		DVD_PAYOUT_RATIO		EBIT		EBITDA		EMPL_GROWTH		ENTERPRISE_VALUE		EQY_ALPHA		EQY_BETA		EQY_BETA_STDDEV_ERR		EQY_DPS		EQY_DPS_GROSS_1YR_GROWTH		EQY_DPS_GROSS_3YR_GROWTH		EQY_DPS_GROWTH		EQY_DPS_NET_1YR_GROWTH		EQY_DPS_NET_3YR_GROWTH		EQY_DVD_C_PCT_YTD		EQY_DVD_YLD_12M		EQY_DVD_YLD_IND		EQY_DVD_YLD_REL		EQY_RAW_BETA		EQY_SH_OUT		EQY_TRR_PCT_1YR		EQY_TRR_PCT_YTD		EQY_TURNOVER		FNCL_LVRG		FREE_CASH_FLOW_PER_SH		GEO_GROW_BOOK_VAL		GEO_GROW_NET_SALES		GEO_GROW_TOT_ASSET		GEO_GROW_TOT_DEBT_TO_TOT_CAP		GEO_GROW_TOT_MKT_VAL		GROSS_FIX_ASSET_TURN		GROWTH_IN_CAP		IBES_EEPS_NXT_YR		IBES_EST_LONG_TERM_GROWTH		IBES_EST_PE_NXT_YR		IBES_PEG_RATIO_NXT_YR		INC_TAX_EXP_TO_NET_SALES		INCR_IN_EQY		INCR_IN_EQY_PCT_OF_TOT		INCR_IN_LIAB		INDUSTRY_GROUP		INDUSTRY_SECTOR		INDUSTRY_SUBGROUP		IS_EPS		IS_INT_EXPENSE		IS_OPER_INC		IS_TOT_CASH_COM_DVD		IS_TOT_CASH_PFD_DVD		LONG_COMP_NAME		MKT_VAL_OF_EQY		Bloomberg.Name		NET_DEBT		NET_FIX_ASSET_TURN		NET_INCOME		NET_INCOME_AND_DEPR_AND_AMORT		NET_WORTH_GROWTH		NUM_OF_EMPLOYEES		PARENT_COMP_NAME		PE_RATIO		PRETAX_INC		PX_CLOSE		PX_LAST		PX_TO_BOOK_RATIO		PX_TO_CASH_FLOW		PX_TO_SALES_RATIO		PX_VOLUME		REINVEST_EARN		REL_1M		REL_3M		REL_6M		REL_PE_RATIO		RETURN_COM_EQY		RETURN_ON_ASSET		RETURN_ON_CAP		RETURN_ON_WORK_CAP		RTG_MDY_LT_LC_DEBT_RATING		RTG_MDY_OUTLOOK		RTG_MOODY_WATCH		RTG_SP_LT_LC_ISSUER_CREDIT		RTG_SP_OUTLOOK		RTG_SP_WATCH		SALES_GROWTH		SALES_REV_TURN		SALES_TO_ACCUM_DEPR		SHORT_AND_LONG_TERM_DEBT		Bloomberg.Ticker		TOT_COMMON_EQY		TOT_MKT_VAL		TOT_PREF_DVD_GROWTH		TOT_SHRHLDR_EQY		TRADE_STATUS		VOLATILITY_90D		VOLUME_AVG_3M		VOLUME_AVG_6M		EQY_TRR_NET_YTD		EQY_TRR_PCT_MTD		EQY_TRR_PCT_QTD		MARKET_STATUS		ID_BB_UNIQUE		edf.Name		ISIN		edf.Ticker		edf-date		1 Yr EDF		Bloomberg ID		BloomTicker		equity_ticker		equity_ticker_exchange		Ref_22.id		EntityID		Ref_22.Name		Recovery		Event		Start_Date		Price_Type_Code		Price_Type_Name		Rating_Id		Rating_Name		Industry_Id		Industry_Name		Industry_Enron_Id		Industry_Enron_Name		Event_Default		Recovery_Default		TimeStamp		Status		id2		CurveHistArchID		Curve_Name		CDPS Mid 1 Year		CDPS Mid 2 Year		CDPS Mid 3 Year		CDPS Mid 4 Year		CDPS Mid 5 Year

		38		AES US Equity		10/20		US00130H1059		55.494		54.941		47.711		-14.587		6.205		+32.737		+87.35424218		-13.124		+4.089		+15.828		-10.960		93.67		0.21		126003072		669		2587		2570		10818		1148		164		513		1318		18		17137		20880		15777		833		-65.42		-834		197		-211.00		+107.449		+.679		US		US		USD		26235960000		0.00		925		1203		23.93		38418.33		1.116		.786		6.475		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.681		456.774		107.449		53.679		179252864		7.15		-1.66		36.57		43.60		61.26		-1.06		65.02		0.32		76.13		1.904		26.333		30.167		1.146		3.41		1611		15.95		8488		Electric		Utilities		Electric-Generation		0.595		641		925		0		0		AES Corp.		15458.3		AES CORPORATION		11201		0.34		228		506		46.99		14500.00		#N/A N Ap		48.06		420		57.4375		57.4375		6.58		25.18		5.26		3137300		228		-8.53444405		+16.48017694		+36.97279025		1.80		10.29		1.55		5.21		-69.50		N.A.		STABLE		#N/A N Ap		BB     *+		N.A.		#N/A N Ap		35.65		3253		4.26		12034		AES		2637		31514.3		N.A.		5103		Y		57.767		2113366		2315477		20.063		107.449		-16.174		ACTV		EQ0010169000001000		AES CORP		US00130H1059		AES US Equity		20001025		0.44		EQ0010169000001000		AES US Equity		AES		US		2624		10019		AES Corp.		.380000000		.000000000		36821.9999884259		INFO		Informational		12		BB		24		Industrial		19		Electric		.000000000		.420000000		36826.9212043171				2624		2624		Credit Default Physical Swap		265.014220322		272.995184211		280.027692389		284.973411289		290.017006904

		32		AC CN Equity		10/20		CA0089111094		52.358		56.278		62.304		-11.824		-34.75		-18.182		-12.27358000		-10.484		-26.139		-20.018		-19.075		4.41		0.99		6714894.74381041		344.8960677876		832.7816761552		930.0940023832		2106.4477690984		0		0		43.6912485105		0		-175.4269826559		2661.8562160731		4438.6336555011		3958.6919104991		344.8960677876		77.2871706607		-184.694823249		451.4762346088		-25.00		+26.500		+1.281		CA		CA		CAD		953612471.865484		0.00		332.9802727393		538.8587316298		0.67		3807.295114524		.494		.859		7.605		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.790		78.942		26.500		16.055		5370825.4998014		6.02		1.4563749504		14.47		10.10		6.06		-1.89		5.52		1.24		-9.70		1.7575797696		10.000		4.765		0.476		2.67		-484.5756652986		-258.66		671.9184430028		Airlines		Consumer, Cyclical		Airlines		0.767906792		101.9462465246		332.9802727393		0		0		Air Canada Corp.		864.0473983847		AIR CANADA		1837.0184032835		2.01		141.0035747385		346.882033629		-50.24		22991.00		#N/A N Ap		8.78		256.189593539		8.3741559645		8.3741559645		2.42		2.46		0.21		656606		141.0035747385		-13.86870000		-33.60121000		-32.44044000		0.27		19.52		3.25		7.03		-127.54		N.A.		N.A.		#N/A N Ap		BB-		STABLE		#N/A N Ap		9.73		4308.8838871971		3.03		2181.9144710711		AC		479.941745002		3623.2159406858		N.A.		479.941745002		Y		43.416		611252		570455		1.750		26.500		-16.225		ACTV		EQ0010826400001000		AIR CANADA  -CL A		CA0089111094		AC CN Equity		20001025		3.5		EQ0010826400001000		AC CN Equity		AC		CN		2626		10026		Air Canada Corp.		.000000000		.000000000		36821.9999884259		I		Indicative		13		BB-		24		Industrial		4		Airlines		.000000000		.308000000		36826.9212573264				2626		2626		Credit Default Physical Swap		294.950167306		304.950923106		319.980545663		334.988340629		340.041855291

		39		AF FP Equity		10/20		FR0000031122		36.365		36.294		32.817		-4.803		-5.85		+11.420		-10.25326000		-5.797		-2.041		+3.052		-8.097		-2.22		0.88		5340029.8		61.212795		2924.541025		2293.805465		2950.51239		19.67042		1304.16909		366.73693		0		887.66566		5425.113645		8615.57648		6314.837445		1365.37345		-5.828585		-867.86028		647.715215		69.82		+17.820		+1.468		FR		FR		EUR		3407379825.5		0.00		225.678425		864.646545		1.61		4382.04998		.093		.558		4.974		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.948		1.066		1.066		.747		.340		219.781		18.976		-2.315		6477855.629		4.04		-1.121855		N.A.		N.A.		N.A.		N.A.		N.A.		0.84		-2.12		1.8852225		25.530		8.224		0.322		0.04		251.135255		-128.49		-446.59951		Airlines		Consumer, Cyclical		Airlines		1.427202		192.242085		225.678425		0		0		Air France		2603.386835		AIR FRANCE		1758.992725		1.46		298.590565		5571.3175		12.37		55199.00		#N/A N Ap		10.86		224.52283		15.50353		15.50353		1.35		4.70		0.35		422363		210.377335		-5.42868400		-5.75344600		+10.26192000		0.33		9.76		2.50		7.30		31.68		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		-1.69		8709.32307		1.93		3124.366175		AF		2281.068615		5452.56957		N.A.		2300.74747		Y		33.835		307289		271708		-.440		18.976		-8.054		ACTV		EQ0015604900001000		GROUPE AIR FRANCE		FR0000031122		AF FP Equity		20001025		0.5		EQ0015604900001000		AF FP Equity		AF		FP		2627		10027		Air France		.000000000		.000000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		4		Airlines		.250000000		.308000000		36826.9212779282				2627		2627		Credit Default Physical Swap		40.985339991		46.973144242		56.044766919		59.973157099		61.407472607

		44		AI FP Equity		10/20		FR0000120073		35.736		32.919		32.796		-1.515		-3.489		-2.655		-23.17671000		-1.612		-3.928		-3.851		-4.770		20.06		0.65		24078981.185		130.7425		2452.0545		2209.1265		1610.2415		290.164		65.793		264.859		0		3026.478		6694.8595		9234.638		4788.5495		196.5355		6.553995		-952.3115		1062.81		-48.00		+1.734		+.047		FR		FR		EUR		9868848780		38.27		788.6725		1335.2605		1.40		13858.139855		-.029		.546		3.507		2.9902075		1.111		8.552		7.281		8.333		11.077		2.112		2.585		2.585		1.810		.323		91.405		4.270		-13.171		15590073.1		2.16		1.223075		9.02		6.20		11.62		61.04		15.02		0.56		21.47		6.7623395		10.785		15.966		1.480		4.62		489.289045		31.71		1053.691765		Chemicals		Basic Materials		Chemicals-Specialty		5.241509		80.1325		788.6725		181.72364		0		Air Liquide		11515.740355		AIR LIQUIDE		2052.2355		1.09		474.8905		1021.4785		13.34		29000.00		#N/A N Ap		20.60		769.272		107.968		107.968		2.35		9.20		1.77		144645		293.16686		-1.30928700		+0.41047580		-2.82654400		0.62		12.14		5.61		8.66		120.25		N.A.		N.A.		#N/A N Ap		AA-		STABLE		#N/A N Ap		7.40		5514.803		1.07		2248.771		AI		4155.9245		14827.321355		N.A.		4446.0885		Y		29.133		209520		219200		-19.900		4.270		-3.687		ACTV		EQ0011523000001000		L'AIR LIQUIDE SA		FR0000120073		AI FP Equity		20001025		0.02		EQ0011523000001000		AI FP Equity		AI		FP		2628		10029		Air Liquide		.380000000		.220000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		12		Chemicals		.250000000		.719000000		36826.9213283912				2628		2628		Credit Default Physical Swap		28.008786797		30.023440902		34.045485379		39.025680146		45.986428134

		48		AKZO NA Equity		10/20		NL0000009132		29.172		36.806		34.944		4.361		10.634		+8.719		+9.24531400		+2.189		+7.836		+10.872		+2.794		0.54		1.2		75929120.19		571.0495		5064.374		4636.7195		2258.893		129.899		215.0925		632.625		0		-482.482		6322.876		10143.0875		8443.435		786.142		12.407885		-672.2695		1246.693		140.00		+33.014		-.040		NL		NE		EUR		12058077115		140.20		1115.9505		1770.5065		-20.84		14842.689925		.310		.762		5.465		0.8435		2.498		5.532		4.718		2.498		5.532		1.561		2.000		2.000		.966		.645		285.906		36.078		1.962		139971064.8		6.19		2.015965		-9.32		7.45		8.05		33.30		16.84		1.42		-0.58		3.0694965		9.533		13.740		1.441		2.38		-130.10144		-240.02		184.30475		Chemicals		Basic Materials		Chemicals-Diversified		0.598885		253.05		1115.9505		241.241		0		Akzo Nobel NV		12009.60117		AKZO NOBEL		3837.0815		2.96		172.074		826.63		-7.65		68000.00		#N/A N Ap		47.71		483.3255		42.175		42.175		5.98		N.A.		1.01		4643973		-69.167		+3.34202700		+14.47189000		+8.48330100		1.84		10.53		1.70		4.31		34.72		N.A.		STABLE		#N/A N Ap		A-		STABLE		#N/A N Ap		15.62		12173.392		2.98		4623.2235		AKZO		1569.7535		17524.40417		N.A.		1699.6525		Y		31.370		2331227		2040240		.977		36.078		4.603		ACTV		EQ0011564800001000		AKZO NOBEL N.V.		NL0000009132		AKZO NA Equity		20001025		0.17		EQ0011564800001000		AKZO NA Equity		AKZO		NA		2630		10035		Akzo Nobel NV		.500000000		.076000000		36821.9999884259		I		Indicative		6		A		24		Industrial		12		Chemicals		.250000000		.719000000		36826.9213828357				2630		2630		Credit Default Physical Swap		15.983556804		18.020329264		20.007629254		23.035146217		25.031811896

		49		AL CN Equity		10/20		CA0137161059		32.016		38.795		36.9		2.074		-10.233		-9.868		-40.26093000		-1.318		-5.964		-10.066		-4.311		-6.48		0.76		37129710.0489872		301.5490533563		2766.602674434		1671.448431087		967.8339732557		198.1596716536		0		0		153.1709254601		3973.7587713491		6927.9954984774		9428.4655103932		3925.8969945717		301.5490533563		43.810406461		-1149.3446312723		1162.1276314047		316.35		-13.340		-4.741		CA		CA		CAD		9260002647.95446		28.96		874.0500463392		1343.0292598967		N.A.		8393.8368860056		.064		.523		4.923		0.5898318549		-1.474		2.536		11.487		-1.474		2.536		.958		2.046		2.049		2.043		.288		323.800		-11.801		-26.314		26440010.5918178		1.84		0.0595789752		5.85		-0.16		0.34		-9.83		3.57		0.58		-8.28		2.4798093473		9.300		7.634		0.821		2.81		-315.4309545876		48.27		-338.004766318		Mining		Basic Materials		Metal-Aluminum		2.0256851582		74.7252747253		874.0500463392		128.4257910764		8.8507877665		Alcan Aluminium Ltd.		8568.8799152655		ALCAN ALUMINIUM LTD		1123.8713094135		1.21		452.2640010592		921.2432146167		-5.60		38000.00		#N/A N Ap		9.59		673.4807361313		28.597908116		28.597908116		1.14		4.86		1.23		909108		314.9940421025		+0.30584560		-8.74284300		-24.66376000		0.29		8.36		4.64		6.96		28.47		N.A.		STABLE		#N/A N Ap		A-		POS		#N/A N Ap		-3.57		7376.8436382894		1.18		1425.4203627698		AL		5151.2379187078		11330.6964120217		N.A.		5502.5685158215		Y		29.628		1195409		980848		-15.631		-11.801		-1.144		ACTV		EQ0010002800001000		ALCAN ALUMINIUM LTD		CA0137161059		AL CN Equity		20001025		0.1		EQ0010002800001000		AL CN Equity		AL		CN		2631		10041		Alcan Aluminium Ltd.		.461000000		.200000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		44		Metals-Diversified		.250000000		.461000000		36826.9214068634				2631		2631		Credit Default Physical Swap		53.985339991		56.973144242		61.044766919		66.973157099		70.007472607

		129		CGE FP Equity		10/20		FR0000130007		75.925		59.722		52.694		-0.694		-2.718		+70.455		+111.53270000		+.703		+6.605		+24.999		-3.834		15.41		0.72		390242575.8		2468.081		16400.1705		11563.5415		2933.693		390.5405		564.3015		2890.6745		0		-506.69045		15048.04		28852.761		18734.9785		3032.3825		36.69225		-1032.444		907.606		-219.00		+176.192		+2.343		FR		FR		EUR		73871865865		70.59		678.174		2238.649		-2.16		39381.328		.670		1.556		5.300		0.55671		2.667		10.436		-2.130		10.000		13.005		1.844		.806		.806		.565		1.830		1145.557		179.230		69.498		792572590.95		2.98		-0.13496		-2.09		-2.07		-3.91		37.83		23.04		2.28		23.41		1.6051805		29.655		40.173		1.355		1.60		1365.6265		35.46		2486.005375		Telecommunications		Communications		Telecommunication Equip		0.588763		96.159		678.174		383.446665		0		Alcatel SA		37092.9125		ALCATEL		1897.875		6.18		543.214		2103.689		16.33		115712.00		#N/A N Ap		109.53		884.8315		64.485575		64.485575		6.39		65.56		3.20		12329929		159.767335		-1.88294200		+3.49273300		+67.76534000		3.31		6.01		2.02		4.45		10.55		N.A.		N.A.		#N/A N Ap		A		STABLE		#N/A N Ap		8.30		19419.9005		3.50		4930.2575		CGE		9727.242		43619.072		N.A.		10117.7825		Y		58.900		5808357		6228131		31.691		179.230		5.448		ACTV		EQ0010002900001000		ALCATEL		FR0000130007		CGE FP Equity		20001025		0.16		EQ0010002900001000		CGE FP Equity		CGE		FP		2632		10042		Alcatel SA		.350000000		.000000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		62		Telecommunication Equip		.250000000		.350000000		36826.9214246181				2632		2632		Credit Default Physical Swap		24.983556804		28.020329264		31.007629254		34.035146217		35.031811896

		68		AZA IM Equity		10/20		IT0001182671		16.488		32.159		32.284		-4.503		-11.508		-10.233		-47.79579000		-3.321		-8.086		-8.769		-5.242		0.83		1.2		3659297.8485		92.860915		1198.63037		1033.00071		257.28437		1.53517		60.07407		728.9527		0		260.84394		1830.386565		3395.804475		1917.486375		152.94342				-338.90143		-185.747135		-180.29		-25.587		+.426		IT		IT		EUR		2526021858.5		0.00		-88.963945				5.52		3305.296925		-.426		.688		3.460		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.535		1548.444		-25.587		-18.637		2922259.3575		2.25				9.81		3.05		1.84		-24.52		12.95		1.04		-5.39		0.0194005		-2.800		84.087		N.A.		0.23		-52.153605		-187.03		80.039715		Airlines		Consumer, Cyclical		Airlines		0.0042175		27.91985		-88.963945		0		0		Alitalia SPA		3104.628275		ALITALIA		199.125045		2.05		6.672085		0		-3.41		20770.00		#N/A N Ap		378.49		14.499765		1.631329		1.631329		1.71		N.A.		0.62		1804000		6.672085		-4.02426900		-6.52417400		-11.07354000		14.73		0.44		0.20		0.88		2.38		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		4.02		4054.156225		2.05		352.068465		AZA		1476.774495		3932.489785		N.A.		1478.3181		Y		16.768		2107045		2163562		-.443		-25.587		-3.877		ACTV		EQ0011720100001000		ALITALIA LINEE AEREE ITALIANE SPA		IT0001182671		AZA IM Equity		20001025		0.22		EQ0011720100001000		AZA IM Equity		AZA		IM		2633		10047		Alitalia SPA		.000000000		.200000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		4		Airlines		.250000000		.308000000		36826.9214727199				2633		2633		Credit Default Physical Swap		44.285339991		44.273144242		45.744766919		50.173157099		55.207472607

		51		ALLD LN Equity		10/20		GB0007294571		29.321		47.408		41.898		-0.299		-4.035		+4.389		-13.94218000		-1.109		-1.470		+4.460		+.496		0.16		0.39		1876138935		341.8932		2612.0061		2461.3413		1129.986		37.6662		0		338.9958		0		-1771.7601		5597.7768		7230.4617		3899.9004		341.8932		-139.625706		-301.3296		15.9357		-20.00		-9.563		-3.004		GB		GB		GBp		5121270396		N.A.		608.454		679.4403		-18.54		10849.154943		.385		.387		5.260		0.217305		-98.444		-45.281		-31.509		-98.599		-44.651		1.313		1.343		1.343		.508		.085		1068.000		-8.465		9.483				2.32		-0.275253		-3.20		-13.29		-4.80		-2.29		-1.34		0.58		7.48		41.5603056		-4.850		11.538		N.A.		6.88		354.9315		3062.50		-343.3419		Beverages		Consumer, Non-cyclical		Beverages-Wine/Spirits		0.1057551		551.9547		608.454		227.4459		0		Allied Domecq Plc		8886.166443		ALLIED DOMECQ PLC		1925.3223		0.73		110.1012		360.7263		12.58		40495.00		#N/A N Ap		N.A.		-269.4582		479.5197		479.5197		1.55		315.05		1.84		2530386		-117.3447		-2.00980700		-1.92869900		+3.18147800		N.A.		3.54		-6.50		N.A.		10800.00		N.A.		N.A.		#N/A N Ap		A-		N.A.		#N/A N Ap		1.91		2781.504		2.85		2267.2155		ALLD		3292.8951		11157.728043		N.A.		3330.5613		Y		30.720		4353953		4637315		29.018		-8.465		-1.780		ACTV		EQ0011107300001000		ALLIED DOMECQ PLC (NEW)		GB0007294571		ALLD LN Equity		20001025		0.21		EQ0011107300001000		ALLD LN Equity		ALLD		LN		2635		10055		Allied Domecq Plc		.000000000		.200000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		9		Beverages		.250000000		.453000000		36826.9215146644				2635		2635		Credit Default Physical Swap		30.985339991		34.273144242		40.344766919		44.173157099		45.007472607

		65		AW US Equity		10/20		US0195893088		53.771		71.102		67.071		-14.744		-18.902		+43.011		-18.40091222		-9.912		-11.689		+1.984		-13.265		298.74		0.36		3906738.75		121.41		2248.42		2629.5		9240.29		0		0		1259.35		1001.56		-569.29		11882.77		14963.1		13323.55		121.41		180.99		-339.19		489.01		-87.49		-16.447		-1.090		US		US		USD		1561956000		N.A.		776.65		1160.74		242.11		12835.76		-.549		.398		9.118		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.102		196.782		-16.447		-9.929		1785418.75		11.94		0.8		-7.10		96.24		114.74		5.43		120.52		0.99		287.00		1.07		15.857		7.418		0.468		-0.26		709.48		6.33		10501.03		Environmental Control		Industrial		Non-hazardous Waste Disp		-1.69		443.04		776.65		0		27.79		Allied Waste Industries Inc.		1665.66		ALLIED WASTE INDUSTRIES INC		10121.81		1.21		-288.73		95.37		-31.40		32500.00		#N/A N Ap		10.05		-227.25		7.9375		7.9375		2.32		2.68		0.29		225600		-316.51		-15.57153204		-19.89913113		+31.73662705		0.38		-40.37		-2.36		N.A.		131.68		N.A.		N.A.		#N/A N Ap		BB		STABLE		#N/A N Ap		112.05		3341.07		4.54		10243.22		AW		638		14242.79		N.A.		1639.56		Y		64.244		388106		422664		-.875		-16.447		-13.605		ACTV		EQ0010230900001000		ALLIED WASTE INDS INC		US0195893088		AW US Equity		20001025		7.52		EQ0010230900001000		AW US Equity		AW		US		2636		10056		Allied Waste Industries Inc.		.180000000		.000000000		36821.9999884259		INFO		Informational		12		BB		24		Industrial		25		Environmental Control		.000000000		.476000000		36826.921549919				2636		2636		Credit Default Physical Swap		372.014220322		377.995184211		383.027692389		385.973411289		390.017006904

		55		AMR US Equity		10/20		US0017651060		47.866		54.373		47.377		-15.135		-12.616		-12.454		+12.12236898		-8.868		-6.899		-3.254		-9.708		13.61		0.77		26610450		85		4424		5864		5689		0		1706		791		0		3615		13085		24374		17516		1791		-10		-3539		2264		252.00		+23.549		+2.673		US		US		USD		4536222000		0.00		1156		2248		N.A.		7704.52		-.076		1.254		5.552		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.378		149.958		23.549		.960		21230648		3.38		-8.39		16.29		1.90		4.58		-7.89		5.92		0.76		17.88		5.288		7.667		5.720		0.746		1.97		160		5.48		2759		Airlines		Consumer, Cyclical		Airlines		6.46		275		1156		0		0		AMR Corp/Del		9932.39		AMR CORP/DEL		4436		1.18		985		2077		2.39		N.A.		#N/A N Ap		6.10		1006		30.25		30.25		0.67		1.61		0.23		706700		985		-9.55966454		-1.37550198		-11.24448507		0.23		14.53		2.86		9.63		-47.31		N.A.		NEG		#N/A N Ap		BBB-		NEG		#N/A N Ap		1.22		17730		2.03		6227		AMR		6858		20331.39		N.A.		6858		Y		42.351		814189		1081040		.288		23.549		-7.634		ACTV		EQ0010009000001000		AMR CORP/DE		US0017651060		AMR US Equity		20001025		2.48		EQ0010009000001000		AMR US Equity		AMR		US		2637		10065		AMR Corp/Del		.308000000		.000000000		36821.9999884259		I		Indicative		10		BBB-		24		Industrial		4		Airlines		.250000000		.308000000		36826.9215649653				2637		2637		Credit Default Physical Swap		130.887647794		141.445010713		145.053476421		152.514419192		160.885915828

		436		T US Equity		10/20		US0019571092		55.555		55.128		48.043		-7.143		-17.073		-43.694		-40.08837741		-1.457		-13.970		-30.905		-5.949		184.48		0.55		559623936		1024		13884		28207		21591		2391		0		2407		6326		13674		121868		169406		81762		1024		-2.01		-14306		11635		-3955.00		-37.209		+10.486		US		US		USD		101414800000		81.88		12365		19804		37.11		188789.8		-.638		1.045		5.627		0.88		.000		.000		.000		.000		.000		.984		3.259		3.259		2.847		1.068		3756.102		-35.769		-45.879		669753856		2.19		-0.87		26.53		-3.64		16.41		-13.15		17.22		1.02		277.90		1.838		12.947		14.690		1.135		5.22		59731		54.37		50125		Telecommunications		Communications		Telephone-Integrated		1.77		1651		12365		2807		0		AT&T Corp.		162419		A T & T CORP		33200		1.88		3428		10867		209.25		147800.00		#N/A N Ap		12.22		6708		27		27		0.95		6.40		1.57		25370700		621		-5.87898973		-16.46932785		-44.47673701		0.46		6.56		2.99		5.55		-43.82		N.A.		NEG		#N/A N Ap		AA-    *-		N.A.		#N/A N Ap		17.23		62391		2.08		34224		T		78927		236300		N.A.		87644		Y		44.186		18652700		19326570		-23.312		-35.769		-6.897		ACTV		EQ0010007500001000		AT&T CORP		US0019571092		T US Equity		20001025		1.19		EQ0010007500001000		T US Equity		T		US		2640		10118		AT&T Corp.		.000000000		.150000000		36821.9999884259		I		Indicative		4		AA-		24		Industrial		64		Telephone		.250000000		.350000000		36826.9216326042				2640		2640		Credit Default Physical Swap		60.030802096		63.488899799		65.972973018		67.965337042		70.043376206

		347		NSU GR Equity		10/20		DE0006757008		27.914		32.762		32.59		-1.893		-11.628		-4.202		-32.41891000		-2.216		-8.529		-5.070		-4.412		3.36		2.3		11584.49404		447.687625		2550.22103		3404.45035		0		0		826.07329		188.007715		0		1060.04332		1200.747555		5653.853975		4453.10642		1273.760915		-41.70264		-1279.074965		733.735345		-300.67		-14.671		+.246		DE		GE		EUR		2067418500		N.A.		671.097035		1444.78054		11.68		938.739585		-.291		.407		3.279				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.115		43.000		-14.671		-6.557		25005.5575		5.00		-12.68624		9.93		17.10		13.10		N.A.		44.61		1.68		17.40				N.A.		N.A.		N.A.		3.40		177.99537		96.78		5.929805		Auto Manufacturers		Consumer, Cyclical		Auto-Cars/Light Trucks		6.358303		52.372915		671.097035						Audi AG		2212.5005		AUDI AG		-1273.760915		4.83		273.42896		2047.96739		17.40		45800.00		Volkswagen AG		7.56		707.42658		48.0795		48.0795		1.72		2.82		0.16		3540		273.42896		+0.05489630		-1.40877100		+3.75527100		0.12		24.59		4.92		26.42		-33.92		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		8.82		12775.946225		2.44		0		NSU		1200.747555		1987.395655		N.A.		1200.747555		Y		23.847		1477		1402		-4.000		-14.671		-5.000		ACTV		EQ0011818800001000		AUDI AG		DE0006757008		NSU GR Equity		20001025		0.27		EQ0011818800001000		NSU GR Equity		NSU		GR		2641		10123		Audi AG		.000000000		.150000000		36821.9999884259		INFO		Informational		4		AA-		24		Industrial		6		Auto Manufacturers		.250000000		.308000000		36826.9216450579				2641		2641		Credit Default Physical Swap		22.030802096		23.988899799		27.972973018		31.965337042		38.043376206

		62		AVE FP Equity		10/20		FR0000130460		35.97		38.131		34.324		-1.52		10.282		+43.441		+23.35847000		-.471		+8.725		+22.343		+.101		70.98		0.38		123600585.5		1088.115		11916.968		14374.0835		5864.012		1231.51		506.9435		3552.822		274.1375		-11530.645		22198.3895		35071.043		25251.8595		1595.0585		-52.625965		-1163.1865		493.4475		-515.00		+61.379		-1.373		FR		FR		EUR		53872700175		N.A.		-458.864		1045.94		64.62		50217.224225		.652		.713		4.715		0.5693625		-31.125		-7.668		-.323		-26.205		-5.520		1.327		.769		.769		.539		.572		779.830		62.888		43.268		186914876.4		3.94		-1.72074		-6.57		-0.86		17.33		53.47		35.27		0.91		53.59		1.5646925		17.423		44.151		2.534		-0.33		2494.912735		17.14		12064.099705		Pharmaceuticals		Consumer, Non-cyclical		Medical-Drugs		-2.096941		717.8185		-458.864		296.00102				Aventis SA		37927.429225		AVENTIS SA		10784.1475		1.96		-818.195		686.609		43.18		107300.00		#N/A N Ap		N.A.		-794.577		69.08265		69.08265		6.48		54.62		5.07		2734022		-1114.19602		-2.51045500		+15.86945000		+41.45313000		N.A.		-11.59		-2.94		N.A.		52.60		N.A.		POS		#N/A N Ap		A-		POS		#N/A N Ap		-4.79		10626.413		1.59		12379.206		AVE		8313.536		55230.97979		N.A.		9819.1835		Y		35.324		1762040		1851516		24.966		62.888		-3.647		ACTV		EQ0010126300002000		AVENTIS		FR0000130460		AVE FP Equity		20001025		0.02		EQ0010126300002000		AVE FP Equity		AVE		FP		2644		10130		Aventis SA		.280000000		.100000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		51		Pharmaceuticals		.250000000		.280000000		36826.9217157755				2644		2644		Credit Default Physical Swap		27.285339991		30.973144242		34.044766919		35.973157099		37.007472607

		70		BA/ LN Equity		10/20		GB0002634946		67.222		48.134		45.792		14.759		-12.715		+3.744		+4.30475200		+5.200		-5.723		+.620		-.186		92.64		0.53		6260239784.7		1174.8957		11296.9626		10152.4896		1673.2485		123.1395		2481.6231		954.6933		389.7003		2232.4467		15392.4375		25256.6358		14471.0643		3656.5188				-444.7509		473.7249		-231.00		+5.355		+.539		GB		GB		GBp		15830350536		66.67		1051.7562		1419.726		8.60		18771.38538		-.010		.713		6.303		0.115896		16.084		19.728		21.820		16.084		24.522		2.365		2.534		2.534		.959		.571		3002.000		8.161		-8.854				3.00		0.014487		39.66		2.11		17.33		-13.06		32.83		2.04		233.28		45.4123989		8.700		11.612		1.335		1.68		7736.058		63.69		4409.8428		Aerospace/Defense		Industrial		Aerospace/Defense		0.2346894		234.6894		1051.7562		292.6374		30.4227		BAE Systems Plc		17308.19838		BAE SYSTEMS PLC		950.3472		3.74		469.3788		1482.0201		305.20		50500.00		#N/A N Ap		22.47		646.1202		527.3268		527.3268		1.50		20.88		1.51		10793425		146.3187		+8.40876200		-14.37005000		-1.43924700		0.77		6.85		2.45		6.42		27.75		N.A.		N.A.		#N/A N Ap		A		STABLE		#N/A N Ap		0.01		10203.1941		3.52		4606.866		BA/		10272.7317		21416.71158		N.A.		10785.5715		Y		49.419		11617460		10057113		-36.303		8.161		.604		ACTV		EQ0011127000001000		BAE SYSTEMS		GB0002634946		BA/ LN Equity		20001025		0.23		EQ0011127000001000		BA/ LN Equity		BA/		LN		2645		10136		BAE Systems Plc		.308000000		.220000000		36821.9999884259		I		Indicative		6		A		24		Industrial		3		Aerospace/Defense		.250000000		.308000000		36826.9217398148				2645		2645		Credit Default Physical Swap		25.983556804		30.020329264		33.007629254		34.035146217		35.031811896

		88		BHI US Equity		10/20		US0572241075		43.279		56.516		59.595		3.192		19.115		+27.586		+16.96527837		+.627		+4.531		+16.291		-.505		-7.77		0.62		72221152		16.9		2329.8		1000.2		2706		0		0		501.5		0		-239.8		5885.2		7039.8		3968.7		16.9		-34.63		-633.8		541.1		-234.00		+29.237		+1.161		US		US		USD		12608240000		288.53		214		992.4		-15.40		13415.06		.671		.580		6.517		0.46		.000		.000		.000		.000		.000		2.056		1.207		1.207		1.054		.373		330.708		31.316		83.065		85053664		2.35		-0.28		-4.30		12.66		18.60		10.93		24.16		1.16		-0.85		1.113		28.455		34.254		1.204		0.70		-94		15.85		-499.1		Oil&Gas Services		Energy		Oil-Field Services		0.1		159		214		150.9		0		Baker Hughes Inc.		6946.41		BAKER HUGHES INC		2797.2		2.14		33.3		811.7		-2.97		27326.00		#N/A N Ap		238.28		84.3		38.125		38.125		4.14		27.38		2.72		2233700		-117.6		+10.27164777		+25.26303243		+31.05088306		8.91		1.07		0.71		2.23		3.61		N.A.		STABLE		#N/A N Ap		A		STABLE		#N/A N Ap		-21.89		4546.7		2.56		2814.1		BHI		3071.1		10006.11		N.A.		3071.1		Y		49.416		1971866		2029560		17.496		31.316		2.694		ACTV		EQ0010014700001000		BAKER-HUGHES INC		US0572241075		BHI US Equity		20001025		0.52		EQ0010014700001000		BHI US Equity		BHI		US		2646		10137		Baker Hughes Inc.		.315000000		.185000000		36821.9999884259		I		Indicative		6		A		24		Industrial		49		Oil&Gas Services		.250000000		.315000000		36826.9217763542				2646		2646		Credit Default Physical Swap		36.383556804		35.920329264		37.507629254		40.335146217		44.131811896

		94		BLL US Equity		10/20		US0584981064		27.185		36.299		37.495		-7.115		-14.21		-6.395		-29.28933052		-4.508		-7.695		-8.496		-7.648		-4.3		1.28		4478251		35.8		895.8		670.1		1092.7		19.7		0		73.9		35.7		242.2		1907.3		2732.1		2021.5		35.8		-20.38		-107		306		-0.70		-23.391		+1.624		US		US		USD		887999500		17.93		278.8		441.7		-2.07		2229.7		-.234		.577		4.883		0.6		.000		.000		.000		.000		.000		1.145		1.967		1.967		1.718		.369		29.115		-21.947		-21.394		2680593.75		4.47		6.6		1.65		6.69		9.20		7.44		9.25		1.88		-4.79		4.099		12.125		7.441		0.614		1.81		68.6		-55.91		-191.3		Packaging&Containers		Industrial		Containers-Metal/Glass		3.36		107.6		278.8		18.2		2.7		Ball Corp.		1174.04		BALL CORP		1160.9		3.12		104.2		267.1		10.19		11850.00		#N/A N Ap		8.69		171		30.5		30.5		1.43		3.54		0.25		88400		83.3		-2.67458497		-8.48038976		-4.90729092		0.32		16.24		3.73		8.74		49.19		N.A.		N.A.		#N/A N Ap		BB+		POS		#N/A N Ap		23.75		3584.2		4.41		1196.7		BLL		655.2		2649.04		N.A.		710.6		Y		33.419		134546		137797		-8.424		-21.947		-3.748		ACTV		EQ0010014900001000		BALL CORP		US0584981064		BLL US Equity		20001025		1.04		EQ0010014900001000		BLL US Equity		BLL		US		2647		10138		Ball Corp.		.000000000		.000000000		36821.9999884259		I		Indicative		11		BB+		24		Industrial		50		Packaging&Containers		.000000000		.367000000		36826.9217993403				2647		2647		Credit Default Physical Swap		214.781841706		221.778480277		228.059884536		232.301675091		241.981235174

		72		BAC US Equity		10/20		US0605051046		44.783		43.005		43.589		-20.455		-7.773		-15.049		-30.55396784		-14.104		-13.926		-12.170		-15.810		2.41		0.08		240203952		26989						50143		0		120107				77		32684		248063		632574		588142		69755		11.17		-465		12065		-5044.00		-25.532		+.373		US		US		USD		71868180000		40.54						-8.81		233283.2		-.359		1.195		5.075		1.85		11.111		14.856		14.870		11.111		14.856		2.625		4.571		4.571		3.993		1.290		1642.701		-22.626		-10.201		194956288		13.86		6.72		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		18.13		5.747		11.443		7.613		0.665		8.39		-1506		-10.11		16401		Banks		Financial		Money Center Banks		4.56				12740		3193		6		Bank of America Corp.		84178.13		BANK OF AMERICA CORP		133876		7.37		7882		11619		-3.27		155906.00		#N/A N Ap		8.58		12215		43.75		43.75		1.57		13.46		1.42		4431100		4683		-17.50546975		-2.40507482		-9.35103162		0.32		17.46		1.26		3.44		N.A.		N.A.		STABLE		#N/A N Ap		A+		STABLE		#N/A N Ap		-0.31		51632		N.A.		203631		BAC		44355		654328.1		-76.00		44432		Y		41.406		4721491		5030856		-5.120		-22.626		-16.468		ACTV		EQ0010103200001000		BANK OF AMERICA CORP		US0605051046		BAC US Equity		20001025		1.2		EQ0010103200001000		BAC US Equity		BAC		US		2649		10142		Bank of America Corp.		.000000000		.150000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		8		Banks		.250000000		.387000000		36826.9218503472				2649		2649		Credit Default Physical Swap		25.408786797		25.423440902		28.845485379		30.625680146		34.486428134

		107		BRR US Equity		10/20		US0684802012		46.076		60.787		54.183		15.236		49.886		+39.112		+9.38059539		+6.708		+17.571		+28.222		+11.821		5.41		1.16		6998556		20.63		154.52		139.76		355.25		0		0		11.05		0		91.76		723.02		884.3		520.65		20.63		-5.69		-160.93		112.23		-9.99		+19.430		+1.270		US		US		USD		1380820000		0.00		49.17		140.36		3.06		1378.41		.821		.393		7.421		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.094		32.975		19.430		42.251		9010373		2.47		-1.51		7.93		56.25		23.25		17.73		18.33		0.78		7.49		2.64		18.857		15.862		0.841		1.25		30.4		66.92		15.03		Oil&Gas Producers		Energy		Oil Comp-Explor&Prodtn		0.64		21.52		49.17		0		0		Barrett Resources Corp.		959.37		BARRETT RESOURCES CORP		338.74		1.42		20.83		112.02		9.12		202.00		#N/A N Ap		41.88		33.34		41.875		41.875		3.67		15.36		1.99		216300		20.83		+21.68820375		+58.11433631		+43.94113386		1.57		5.98		2.42		4.91		431.62		N.A.		N.A.		#N/A N Ap		BB+		STABLE		#N/A N Ap		61.51		998.93		1.60		359.37		BRR		363.65		1323.74		N.A.		363.65		Y		50.460		198112		264403		12.438		19.430		11.296		ACTV		EQ0010234000001000		BARRETT RESOURCES CORP		US0684802012		BRR US Equity		20001025		1.29		EQ0010234000001000		BRR US Equity		BRR		US		2650		10144		Barrett Resources Corp.		.000000000		.000000000		36821.9999884259		I		Indicative		11		BB+		24		Industrial		48		Oil&Gas Producers		.000000000		.315000000		36826.9218706019				2650		2650		Credit Default Physical Swap		129.581841706		133.778480277		137.559884536		140.101675091		145.981235174

		74		BAS GR Equity		10/20		DE0005151005		25.72		30.198		30.64		1.269		-7.055		-10.445		-20.99008000		+1.215		-3.929		-7.114		-.098		12.39		1.04		8755352.865		835.2337		10579.3457		8235.34355		604.9582		277.76455		436.4269		1720.9087				8056.2685		13049.70415		25312.5915		13381.1153		1271.6606		-10.788365		-2479.0465		2745.5925		172.00		-2.644		-.325		DE		GE		EUR		21213932215		56.74		1463.55685		3732.57185		-1.24		26916.74293		.075		.633		4.015		1.361409		.459		9.141		17.188		.459		9.141		2.667		3.986		3.986		2.017		.452		620.985		.635		-18.154		6349178.017		2.12		0.430185		11.01		5.71		8.05		-2.18		21.64		0.81		5.91		2.748123		7.150		12.431		1.739		4.62		756.172445		27.11		2033.568845		Chemicals		Basic Materials		Chemicals-Diversified		1.680252		249.676		1463.55685		591.892385				BASF AG		26792.41103		BASF AG		-153.43265		2.54		1043.2408		3312.2558		6.94		104628.00		#N/A N Ap		20.33		2197.73925		34.16175		34.16175		1.82		7.73		0.85		8847374		451.348415		+0.79121620		+2.97019500		-5.34331900		0.32		9.25		4.36		9.16		34.21		N.A.		NEG		#N/A N Ap		AA-		STABLE		#N/A N Ap		6.62		24860.22245		1.14		1118.22795		BAS		11653.71165		31457.55648		N.A.		11931.4762		Y		25.019		5706216		4683488		-9.286		.635		1.377		ACTV		EQ0011569400001000		BASF AG		DE0005151005		BAS GR Equity		20001025		0.07		EQ0011569400001000		BAS GR Equity		BAS		GR		2652		10146		BASF AG		.500000000		.200000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		12		Chemicals		.250000000		.719000000		36826.9219237616				2652		2652		Credit Default Physical Swap		15.985339991		17.973144242		20.044766919		23.973157099		25.007472607

		102		BOL US Equity		10/20		US0717071031		36.064		72.363		59.44		-1.658		-40.641		-34.763		-38.69083427		-.653		-34.672		-35.027		-7.442		-6.25		0.52		32112862		827.1		1810.3		619.6		977		225.6		125		180.6		0		1120.28		2483.48		3273.5		1813.9		952.1		48.9		-155.9		223.4		-193.30		-34.812		+1.589		US		US		USD		1946824000		58.33		267.7		423.9		-23.33		4494.47		.111		.471		7.131		1.04		.000		.000		.889		.000		.000		.883		2.830		2.830		2.472		.210		52.891		-33.426		-45.418		20557976		3.25		1.18		6.77		-1.49		5.90		6.19		8.03		1.44		-10.16		2.706		15.273		13.581		0.889		3.79		388.99		-178.26		-607.2		Healthcare-Products		Consumer, Non-cyclical		Optical Supplies		7.76		88.4		267.7		59.9		0		Bausch & Lomb Inc		3801.09		BAUSCH & LOMB INC		71.8		2.81		444.8		601		46.03		11500.00		#N/A N Ap		13.41		185		36.75		36.75		1.90		6.44		1.19		554100		384.9		+1.12762316		-36.74659874		-30.19295859		0.50		42.79		3.04		19.11		10.45		N.A.		NEG		#N/A N Ap		BBB-		NEG		#N/A N Ap		9.93		1756.1		3.46		1023.9		BOL		1233.98		4315.79		N.A.		1459.58		Y		91.531		744756		591789		-31.083		-33.426		-5.618		ACTV		EQ0010017600001000		BAUSCH & LOMB INC		US0717071031		BOL US Equity		20001025		0.98		EQ0010017600001000		BOL US Equity		BOL		US		2653		10149		Bausch & Lomb Inc.		.000000000		.250000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		30		Health Care		.250000000		.462000000		36826.9219436343				2653		2653		Credit Default Physical Swap		396.943214383		398.542984217		405.176533531		431.650665877		457.162157888

		77		BAX US Equity		10/20		US0718131099		52.171		41.36		35.956		-6.738		-1.882		+23.488		+15.10609340		-5.698		+2.337		+12.193		-6.085		-2.32		0.65		128359656		606		3819		2700		2601		0		0		593		0		772		6204		9644		6296		606		12.95		-529		1083		-56.00		+22.120		-9.268		US		US		USD		22132540000		43.39		1150		1522		7.14		22838.28		.317		.731		4.139		1.164		-75.000		-36.378		-23.212		-75.000		-36.378		.000		.384		1.537		.336		.599		292.179		22.714		26.130		310918816		3.15		1.91		-2.62		7.33		1.30		1.11		13.68		1.38		-0.03		3.476		13.147		21.792		1.658		4.28		509		-222.27		-738		Healthcare-Products		Consumer, Non-cyclical		Medical Products		2.75		87		1150		338		0		Baxter International Inc.		18228.13		BAXTER INTERNATIONAL INC		2250		2.50		797		1169		17.93		45000.00		#N/A N Ap		25.68		1052		75.75		75.75		7.80		23.33		3.40		4036600		459		-4.30652435		+2.08566600		+30.05549170		0.96		25.76		7.98		13.88		60.32		N.A.		NEG		#N/A N Ap		A		STABLE		#N/A N Ap		11.81		6380		3.10		2856		BAX		3348		21473.13		N.A.		3348		Y		41.411		1605471		1425686		15.693		22.714		-5.090		ACTV		EQ0010017700001000		BAXTER INTERNATIONAL INC		US0718131099		BAX US Equity		20001025		0.15		EQ0010017700001000		BAX US Equity		BAX		US		2654		10150		Baxter International Inc.		.462000000		.270000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		30		Health Care		.250000000		.462000000		36826.9219631944				2654		2654		Credit Default Physical Swap		56.883556804		56.220329264		58.707629254		63.135146217		69.031811896

		78		BAY GR Equity		10/20		DE0005752000		33.26		28.289		28.844		7.38		6.477		+9.080		-0.17395180		+6.141		+7.272		+7.363		+3.564		6.92		0.83		9900319.765		2371.922		12601.0465		5781.349		1989.8165		148.456		276.668		1243.319				8598.639		16573.088		26383.8365		13577.8195		2648.59		9.7846		-2220.092		2563.3965		1.00		+26.446		+1.877		DE		GE		EUR		28954040045		47.40		2304.442		3832.0205		-17.02		30190.172425		.161		.712		3.951		1.16403		1.851		3.583		7.764		27.129		14.360		3.120		2.936		2.936		1.486		.570		730.342		30.387		3.226		12239741.71		2.20		0.47236		10.90		2.56		7.63		10.57		18.70		0.86		12.93		2.331434		5.950		17.004		2.858		3.25		2057.692945		120.47		-349.66449		Chemicals		Basic Materials		Chemicals-Diversified		2.3120335		296.0685		2304.442		800.4815				Bayer AG		28923.235425		BAYER AG		1118.481		2.21		1688.687		3216.2655		19.41		120400.00		#N/A N Ap		17.15		2392.166		39.6445		39.6445		2.29		11.30		1.36		11861761		888.2055		+9.86320000		+21.09692000		+18.51872000		0.27		14.52		6.61		12.16		27.32		N.A.		N.A.		#N/A N Ap		AA		STABLE		#N/A N Ap		-10.22		21251.139		1.46		3767.071		BAY		12657.561		35996.826425		N.A.		12806.017		Y		27.210		6923140		5554396		1.515		30.387		11.985		ACTV		EQ0011567900001000		BAYER AG		DE0005752000		BAY GR Equity		20001025		0.04		EQ0011567900001000		BAY GR Equity		BAY		GR		2655		10151		Bayer AG		.500000000		.330000000		36821.9999884259		INFO		Informational		3		AA		24		Industrial		12		Chemicals		.250000000		.719000000		36826.9219841435				2655		2655		Credit Default Physical Swap		17.005550292		17.975235451		18.979550150		19.971279625		20.960593715

		97		BMW GR Equity		10/20		DE0005190003		30.54		40.33		40.43		-1.333		-0.937		+24.328		+2.10491600		-2.514		+3.993		+12.976		-1.501		22.42		1.01		2766680		1733.3925		19992.637		16933.2625		6850.0635		0		745.654		7341.824				1153.908		16406.075		31637.1545		28320.5125		2479.0465		10.99924		-1817.7425		4470.55		-238.00		+28.223		-.814		DE		GE		EUR		20131966330		N.A.		350.0525		4027.7125		-1.19		27949.870165		.281		1.015		5.243				1.703		19.034		12.563		1.703		19.034		2.164		1.553		1.553		.786		1.023		622.228		30.534		22.230		1025210.144		6.61		3.956015		-1.30		9.82		13.65		19.40		22.29		1.54		8.65		1.8919705		12.750		16.407		1.287		1.09		-2064.373465		-35.63		7857.818255		Auto Manufacturers		Consumer, Cyclical		Auto-Cars/Light Trucks		-3.131072		883.1445		350.0525		226.9015				Bayerische Motoren Werke AG		17339.483665		BAYERISCHE MOTOREN WERKE AG		10610.3865		4.57		-2097.7845		1579.8755		-38.36		118489.00		#N/A N Ap		N.A.		-1782.3155		31.0408		31.0408		6.28		4.65		0.72		3030458		-2324.686		+0.08204099		+11.35195000		+33.92670000		N.A.		-48.24		-7.30		N.A.		-104.26		N.A.		STABLE		#N/A N Ap		N.A.		N.A.		#N/A N Ap		6.57		29018.087		2.19		13089.433		BMW		3316.642		32487.056665		N.A.		3316.642		Y		34.785		3427388		3099869		6.813		30.534		-5.641		ACTV		EQ0011568200001000		BAYERISCHE MOTOREN WERKE AG		DE0005190003		BMW GR Equity		20001025		0.3		EQ0011568200001000		BMW GR Equity		BMW		GR		2656		10152		Bayerische Motoren Werke AG (BMW)		.003080000		.002000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		6		Auto Manufacturers		.250000000		.308000000		36826.9220158218				2656		2656		Credit Default Physical Swap		23.508786797		26.223440902		32.045485379		34.025680146		34.986428134

		82		BCE CN Equity		10/20		CA05534B1094		30.24		42.656		42.113		5.951		3.399		+4.244		+29.33403000		+3.959		+3.415		-.381		+5.858		15.24		0.41		54444790.1496094		1585.462730041		3645.5712961737		3669.4028862704		5812.2600291275		1628.4919899378		0		340.2621474911		1125.3806434529		5564.6762875678		20395.2072024361		24467.0991658943		10994.3068979214		1585.462730041		-20.9717992851		-2375.2151462995		1719.8464186416		-957.00		+86.860		+.340		CA		CA		CAD		15108771349.1328		16.31		1717.8604528002		3704.4882828015		-5.17		27633.542963061		.402		1.383		4.190		0.9003045148		-5.882		-2.001		-1.205		-5.882		-2.001		2.911		3.611		3.385		3.605		1.572		643.817		94.022		16.894		53322401.6946909		2.45		-1.0194624652		8.98		-8.09		-0.60		-6.20		23.62		0.38		16.98		1.1041970078		12.250		21.253		1.735		6.78		2811.4656427909		86.89		424.3347014431		Telecommunications		Communications		Telecom Services		5.5276049252		720.9056004237		1717.8604528002		579.2400370714		61.564941083		BCE Inc.		55886.6013504568		BCE INC		5336.9522044221		0.84		3613.7958427115		5600.4236727128		35.55		55000.00		#N/A N Ap		23.79		4261.8826956176		23.4674963591		23.4674963591		2.46		7.34		1.45		2282767		2972.9908645571		+3.69534200		+3.40365300		-16.56517000		0.73		38.14		15.82		22.35		-357.03		N.A.		N.A.		#N/A N Ap		A+		STABLE		#N/A N Ap		-48.23		9409.5061564941		0.69		6922.4149344631		BCE		10718.9196345823		65490.0701707931		N.A.		13472.792267973		Y		27.360		2383465		3772992		5.254		94.022		1.141		ACTV		EQ0010017900001000		BCE INC		CA05534B1094		BCE CN Equity		20001025		1.51		EQ0010017900001000		BCE CN Equity		BCE		CN		2657		10155		BCE Inc.		.264000000		.225000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		63		Telecommunications		.250000000		.264000000		36826.9220282755				2657		2657		Credit Default Physical Swap		30.008786797		33.023440902		36.045485379		39.025680146		41.986428134

		110		BSC US Equity		10/20		US0739021089		84.559		56.698		49.404		-2.508		17.211		+34.827		+44.55432777		-3.153		+12.296		+21.701		-5.326		-0.39		0.05		97792184		2129.08						11923.59		500		133739.5				696.58		1812.99		110568		153894.3		148438.8		2129.08				-171.81		234.8		-240.79		+63.481		+8.346		US		US		USD		6563434000		10.85						6.61		133145		.321		1.369		5.111		0.562		-2.590		1.162		2.933		-2.590		1.162		1.694		.894		.976		.781		1.551		106.723		66.035		45.554		301086944		39.27		0.38		22.01		18.03		17.96		-0.06		18.15		N.A.		1.18		6.1		13.000		10.082		0.776		4.96		663.98		-110.38		-1265.53		Diversified Finan Serv		Financial		Finance-Invest Bnkr/Brkr		4.267				1064.11		68.8		39.11		Bear Stearns Companies Inc /The		5594.9		BEAR STEARNS COMPANIES INC		102983.4		16.86		673.05		806.16		18.47		9808.00		#N/A N Ap		9.65		1064.11		61.5		61.5		1.56		N.A.		0.66		4929700		565.14		+6.63332384		+40.70828774		+49.70259855		0.36		16.14		0.44		0.61		N.A.		N.A.		STABLE		#N/A N Ap		A		NEG		#N/A N Ap		-1.23		7882.04		N.A.		105112.5		BSC		4258.93		153381.5		26.12		5455.51		Y		63.438		1626862		1153153		19.474		66.035		-2.306		ACTV		EQ0010018000001000		BEAR STEARNS COMPANIES INC		US0739021089		BSC US Equity		20001025		0.31		EQ0010018000001000		BSC US Equity		BSC		US		2658		10156		Bear Stearns Companies Inc.		.387000000		.150000000		36821.9999884259		I		Indicative		6		A		24		Industrial		18		Diversified Finan Serv		.250000000		.387000000		36826.9220559375				2658		2658		Credit Default Physical Swap		54.983556804		57.020329264		59.507629254		64.035146217		70.031811896

		116		BZH US Equity		10/20		US07556Q1058		43.26		33.728		33.535		18.329		42.532		+57.348		+51.62751127		+5.894		+24.704		+33.248		+8.776		13.12		2.49		405897.5313		0		553.98		144.91		215		0		0		0		0		40.01		449.66		594.57		359.91		0		1.16		-4.1		34.28		-5.95		+61.481		+.879		US		US		USD		230913000		0.00		61.8		67.31		16.42		479.65		.400		.644		5.895		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		#N/A N Ap		#N/A N Ap		#N/A N Ap		.469		8.474		61.481		41.558		265306.25		2.92		4.12		9.90		21.04		13.55		1.99		12.28		77.56		8.56		5.24		12.333		5.200		0.422		1.69		35.44		51.38		33.54		Home Builders		Consumer, Cyclical		Bldg-Residential/Commer		4.59				61.8		0		3.34		Beazer Homes USA Inc.		166.58		BEAZER HOMES USA INC		215		109.62		36.93		42.44		57.25		1468.00		#N/A N Ap		5.52		60.54		27.25		27.25		0.91		N.A.		0.16		9700		33.59		+21.87717123		+49.02790050		+56.55194565		0.21		17.50		6.59		8.55		9.38		N.A.		POS		#N/A N Ap		BB-		STABLE		#N/A N Ap		42.63		1394.07		139.14		215		BZH		234.66		381.58		N.A.		234.66		Y		35.488		16375		15642		8.000		61.481		.000		ACTV		EQ0013606300001000		BEAZER HOMES USA INC		US07556Q1058		BZH US Equity		20001025		2.29		EQ0013606300001000		BZH US Equity		BZH		US		2659		10159		Beazer Homes USA Inc.		.000000000		.000000000		36821.9999884259		INFO		Informational		13		BB-		24		Industrial		32		Home Builders		.000000000		.419000000		36826.9221666319				2659		2659		Credit Default Physical Swap		381.150167306		389.850923106		395.780545663		403.988340629		408.941855291

		496		VZ US Equity		10/20		US92343V1044		48.806		45.442		39.804		14.388		1.923		-19.778		-26.44980183		+7.380		+1.597		-5.596		+10.659		13.55		0.56		293529600		1097		10596		13467		18463		458		839		971		201		2172		40457		62614		46075		1936		5.81		-8675		10656		-1216.00		-23.115		+1.281		US		US		USD		131652900000		57.01		8495		14716		3.57		211792.2		-.164		.745		4.385		1.54		.000		1.220		1.997		.000		1.220		2.134		3.179		3.179		2.777		.619		2717.996		-21.030		-19.186		155274624		4.07		1.28		7.97		19.19		20.87		0.02		29.56		0.39		18.33		3.087		11.891		15.691		1.320		7.71		2855.1		38.22		4615		Telecommunications		Communications		Telecom Services		2.71		1263		8495		2399		0		Verizon Communications		95586.68		VERIZON COMMUNICATIONS		21982		0.87		4202		10423		21.92		145000.00		#N/A N Ap		15.99		6765		48.4375		48.4375		3.85		6.24		3.12		3240000		1803		+15.64495300		+6.92598760		-17.44133115		0.60		29.07		7.15		13.36		-194.82		N.A.		STABLE		#N/A N Ap		A+		POS		#N/A N Ap		5.09		33174		0.66		23918		VZ		15880		132372.7		N.A.		16539		Y		50.757		6588998		5360194		-11.811		-21.030		.742		ACTV		EQ0010018500001000		VERIZON COMMUNICATIONS		US92343V1044		VZ US Equity		20001025		0.21		EQ0010018500001000		VZ US Equity		VZ		US		2660		10164		Verizon Communications		.350000000		.229000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		64		Telephone		.250000000		.350000000		36826.9222548611				2660		2660		Credit Default Physical Swap		61.008786797		65.023440902		68.045485379		71.025680146		73.986428134

		92		BLC US Equity		10/20		US0805551050		31.553		41.209		37.497		3.806		8.696		+13.636		-6.74389968		+3.010		+5.094		+11.134		+.631		12.35		0.38		3618408.5		45.59		351.96		259.84		1849.49		0		0		36.88		166.19		306.15		3239.32		3976.26		2586.43		45.59		-1.86		-92.39		220.81		-27.75		-.333		+3.317		US		US		USD		2200107000		17.26		264.5		433.46		10.00		3938.76		.040		.700		4.567		0.26		12.000		8.371		12.555		12.000		8.371		1.230		1.498		1.498		1.309		.552		99.082		1.281		-.737		3248793.75		3.04		1.09		16.45		17.95		34.19		4.26		24.72		1.30		12.39		0.987		13.586		18.934		1.394		6.84		141.73		32.42		295.44		Media		Communications		Multimedia		1.51		110.61		264.5		30.77		0		Belo (AH) Corp		2261.92		BELO (A.H.) CORP -COM SER A		1803.9		2.24		178.31		347.27		-1.96		7612.00		#N/A N Ap		24.27		276.45		18.6875		18.6875		1.58		12.42		1.46		174000		147.53		+7.29590114		+11.95088742		+17.19468345		0.91		14.43		4.75		8.16		190.55		N.A.		STABLE		#N/A N Ap		BBB-		STABLE		#N/A N Ap		3.04		1433.98		2.91		1849.49		BLC		1223.64		4709.11		N.A.		1389.83		Y		31.469		193978		217200		-.140		1.281		1.356		ACTV		EQ0010018800002000		BELO (AH) CORP  -SER A COM		US0805551050		BLC US Equity		20001025		0.54		EQ0010018800002000		BLC US Equity		BLC		US		2661		10170		Belo (A.H.) Corp.		.000000000		.000000000		36821.9999884259		INFO		Informational		10		BBB-		24		Industrial		42		Media		.250000000		.350000000		36826.9223416667				2661		2661		Credit Default Physical Swap		126.371649905		132.315324730		135.832912024		141.861809511		148.663565149

		96		BMS US Equity		10/20		US0814371052		65.365		42.673		36.574		-22.244		-31.185		-32.131		-29.70198544		-22.341		-27.971		-26.968		-24.771		3.38		1.27		3735000.25		18.19		583.58		253.27		372.27		39.5		0		33.54		0		538.03		1144.45		1532.14		766.75		18.19		-15.07		-137.38		185.09		-43.34		-8.015		+.042		US		US		USD		1600892000		41.93		218.19		315.91		1.82		2174.64		-.228		.605		3.662		0.92		4.396		6.793		9.086		4.396		6.793		1.811		3.154		3.187		2.754		.410		53.142		-5.428		-11.809		3663684.5		2.13		0.91		11.25		6.65		10.66		3.22		9.31		1.60		3.70		2.819		11.833		10.686		0.903		3.71		38.04		75.90		12.08		Packaging&Containers		Industrial		Containers-Paper/Plastic		2.19		21.22		218.19		48.13		0		Bemis Co.		1820.09		BEMIS COMPANY		360.87		2.53		114.78		212.49		5.53		9534.00		#N/A N Ap		12.40		190.1		30.125		30.125		2.03		8.64		0.80		122700		66.65		-1.60045008		-11.02296418		-17.08927354		0.46		16.24		7.62		11.39		36.34		N.A.		STABLE		#N/A N Ap		A		NEG		#N/A N Ap		3.79		1918.03		4.09		379.06		BMS		725.89		2361.67		N.A.		765.39		Y		28.950		111280		130982		-4.118		-5.428		-6.226		ACTV		EQ0010018900001000		BEMIS CO		US0814371052		BMS US Equity		20001025		0.27		EQ0010018900001000		BMS US Equity		BMS		US		2662		10171		Bemis Co.		.367000000		.035000000		36821.9999884259		I		Indicative		6		A		24		Industrial		50		Packaging&Containers		.250000000		.367000000		36826.9225888889				2662		2662		Credit Default Physical Swap		70.083556804		69.220329264		72.307629254		77.735146217		85.031811896

		80		BBC US Equity		10/20		US0837391020		73.607		79.238		75.257		-9.434		0.699		+69.412		+24.34146710		-12.034		+10.775		+22.375		-8.513		84.32		4.98		4685799		116.36		3467.91		2697.95		1041.98		0		0		58.85		300		470.95		3383.4		5535.42		3739.93		116.36				-57.13		-282.23		-519.44		+30.556		-6.000		US		US		USD		1187332000		51.07		208.06		244.41		140.74		2394.66		-.519		1.052		10.349		0.3		-43.333		-7.672		-2.171		-43.333		-7.672		1.855		1.929		.454		1.685		1.077		134.733		33.962		7.870		9844288		4.02		-2.88		18.71		23.21		22.64		2.71		27.27		61.47		212.29		0.753		14.000		11.703		0.836		0.28		1166.43		46.06		1365.78		Pharmaceuticals		Consumer, Non-cyclical		Medical-Whsle Drug Dist		0.6		74.14		208.06		36.04		4.88		Bergen Brunswig Corp		1392.39		BERGEN BRUNSWIG CORP  -CL A		1471.55		110.29		75.45		111.8		137.73		13000.00		#N/A N Ap		20.98		133.91		8.8125		8.8125		0.94		N.A.		0.05		1114800		34.53		-8.03305199		+5.21400586		+72.37641329		0.78		6.64		1.77		5.25		11.08		N.A.		STABLE		#N/A N Ap		BB		NEG		#N/A N Ap		24.09		21245.54		129.33		1587.91		BBC		1495.49		3163.94		N.A.		1795.49		Y		83.226		476466		613067		.654		33.962		-24.599		ACTV		EQ0010235500001000		BERGEN BRUNSWIG CORP  -CL A		US0837391020		BBC US Equity		20001025		9.86		EQ0010235500001000		BBC US Equity		BBC		US		2663		10172		Bergen Brunswig Corp.		.000000000		.000000000		36821.9999884259		I		Indicative		12		BB		24		Industrial		51		Pharmaceuticals		.000000000		.280000000		36826.9226158565				2663		2663		Credit Default Physical Swap		379.114220322		390.595184211		398.227692389		411.773411289		420.017006904

		109		BS US Equity		10/20		US0875091052		56.51		56.758		52.495		-22.449		-42.424		-53.659		-66.88101110		-19.092		-35.958		-49.586		-27.866		-1.52		0.7		3426074		99.4		1209.4		1033.4		754.1		0		0		10.2		13.6		-831.6		2141.2		5536.2		4259.1		99.4		-51.92		-557		226.6		166.10		-66.355		-4.762		US		US		USD		297715100		N.A.		-178.6		78.9		-8.82		1149.95		-1.061		.698		7.298		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.549		132.318		-66.355		-73.134		1762503.125		4.07		-2.54		-1.55		-4.07		-0.87		0.39		-4.71		0.56		-0.94		0.178		5.225		12.640		2.419		-1.00		-212.4		249.00		127.1		Iron/Steel		Basic Materials		Steel-Producers		-1.72		51.9		-178.6		0		41.2		Bethlehem Steel Corp		1101.06		BETHLEHEM STEEL CORP		764.7		1.41		-183.2		74.3		-14.38		15500.00		#N/A N Ap		N.A.		-222.2		2.25		2.25		0.23		0.86		0.07		764600		-224.4		-23.80680121		-41.31434829		-57.01251247		N.A.		-16.38		-3.28		N.A.		-53.44		N.A.		N.A.		#N/A N Ap		BB-		STABLE		#N/A N Ap		-12.57		3914.8		0.92		864.1		BS		1263.5		4350.96		N.A.		1277.1		Y		52.860		971465		986287		-6.125		-66.355		-25.000		ACTV		EQ0010020000001000		BETHLEHEM STEEL CORP		US0875091052		BS US Equity		20001025		11.75		EQ0010020000001000		BS US Equity		BS		US		2664		10176		Bethlehem Steel Corp.		.000000000		.000000000		36821.9999884259		INFO		Informational		13		BB-		24		Industrial		37		Iron/Steel		.000000000		.461000000		36826.9226398958				2664		2664		Credit Default Physical Swap		306.550167306		313.550923106		318.380545663		324.988340629		328.941855291

		90		BJS US Equity		10/20		US0554821035		47.961		62.674		61.647		-2.838		-6.019		-18.796		+48.47572323		-5.690		-13.893		-10.082		-11.002		4.65		0.63		68719304		3.92		438.96		445.15		422.76		43.26		0		39.78		0		103.58		1493.56		1824.76		904.42		3.92		-76.16		-110.57		64.43		10.83		+67.263		+5.507		US		US		USD		4853101000		N.A.		41.63		141.43		-7.42		5211.91		1.272		.618		8.082		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.429		83.048		67.263		39.761		42227736		2.01		-0.65		15.25		21.09		34.79		1.24		46.15		1.03		5.33		2.31		49.744		25.298		0.509		-1.35		-22.97		-28.34		104.04		Oil&Gas Services		Energy		Oil-Field Services		-0.42		31.36		41.63		0		0		BJ Services Co.		2264.35		BJ SERVICES CO		569.29		1.79		-29.69		70.11		-2.55		7610.00		#N/A N Ap		60.24		-42.32		58.4375		58.4375		4.30		26.11		3.39		726100		-29.69		+5.85854568		-2.67898704		-6.23307638		2.25		-3.34		-1.66		N.A.		87.95		N.A.		N.A.		#N/A N Ap		BBB+		N.A.		#N/A N Ap		-25.93		1131.33		2.36		573.22		BJS		877.09		2913.41		N.A.		920.34		Y		51.251		1113869		1166186		16.625		67.263		-4.397		ACTV		EQ0010020500001000		BJ SERVICES CO		US0554821035		BJS US Equity		20001025		0.4		EQ0010020500001000		BJS US Equity		BJS		US		2667		10181		BJ Services Co.		.000000000		.195000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		49		Oil&Gas Services		.250000000		.315000000		36826.9227180208				2667		2667		Credit Default Physical Swap		67.552699565		68.638495911		69.667629023		74.859474317		79.047337082

		84		BDK US Equity		10/20		US0917971006		52.34		49.839		44.438		-4.372		-14.356		-22.337		-29.24934585		-1.235		-12.334		-12.865		-9.290		4.16		1.15		19716094		147.3		1911.4		1572.7		847.1		0				189.9		0		-85.8		2044.6		4012.7		3211.6		147.3		8.17		-171.1		375.5		-171.20		-27.023		+3.314		US		US		USD		2628913000		13.92		536.3		696.3		1.38		4545.47		-.602		.767		4.597		0.48		.000		.000		3.714		.000		.000		.599		1.521		1.521		1.328		.652		83.292		-26.112		-38.995		19682260		5.72		2.35		-5.26		0.70		-5.28		-1.97		4.59		2.89		5.69		4.418		14.357		7.144		0.498		3.12		227.1		141.76		-66.9		Hand/Machine Tools		Industrial		Mach Tools&Rel Products		3.45		126.3		536.3		41.8		0		Black & Decker Corporation		4555.68		BLACK & DECKER CORP		1096.2		6.16		300.3		460.3		39.56		22100.00		#N/A N Ap		8.20		441.3		31.5625		31.5625		3.60		5.40		0.57		624800		258.5		-4.60429549		-13.97121662		-17.02459629		0.31		43.68		7.64		19.41		83.91		N.A.		POS		#N/A N Ap		BBB		POS		#N/A N Ap		-0.86		4520.5		5.52		1243.5		BDK		801.1		6443.68		N.A.		801.1		Y		41.538		555174		538509		-20.375		-26.112		-7.678		ACTV		EQ0010020600001000		BLACK & DECKER CORP		US0917971006		BDK US Equity		20001025		1.45		EQ0010020600001000		BDK US Equity		BDK		US		2668		10183		Black & Decker Corporation		.000000000		.165000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		29		Hand/Machine Tools		.250000000		.476000000		36826.9227523495				2668		2668		Credit Default Physical Swap		88.643214383		88.942984217		90.376533531		96.250665877		101.962157888

		69		BA US Equity		10/20		US0970231058		52.394		42.732		38.35		-3.543		27.273		+61.716		+27.99856907		+1.505		+26.821		+37.655		+7.265		-2.37		1.59		275694048		3354		15712		13656		5980		0		100		2266		0		4719		18194		36147		24685		3454		171.72		-1236		6224		2627.00		+34.454		+.042		US		US		USD		53835950000		22.87		3079		4724		-14.72		39670		.523		.633		5.684		0.56		.000		.000		2.292		.000		.000		1.499		.933		.933		.815		.453		897.266		36.305		46.296		222577296		3.08		5.44		-2.40		21.48		10.99		11.79		20.22		2.87		-5.67		3.675		15.988		16.327		1.021		1.75		-854		97.38		-23		Aerospace/Defense		Industrial		Aerospace/Defense		2.52		431		3079		528		0		Boeing Co.		37687.95		BOEING CO		3278		6.89		2309		3954		-6.93		197000.00		#N/A N Ap		22.90		3324		60		60		4.52		8.75		1.04		3795000		1781		-2.00874696		+35.81014193		+53.79818731		0.86		19.42		6.31		13.92		94.40		N.A.		STABLE		#N/A N Ap		AA-		N.A.		#N/A N Ap		3.27		57993		4.88		6732		BA		11462		46014.95		N.A.		11462		Y		38.811		4991514		4227639		19.184		36.305		-6.977		ACTV		EQ0010021100001000		BOEING CO		US0970231058		BA US Equity		20001025		0.14		EQ0010021100001000		BA US Equity		BA		US		2669		10188		Boeing Co.		.000000000		.210000000		36821.9999884259		INFO		Informational		4		AA-		24		Industrial		3		Aerospace/Defense		.250000000		.308000000		36826.9227816782				2669		2669		Credit Default Physical Swap		25.030802096		27.488899799		29.972973018		31.965337042		34.043376206

		81		BBD/B CN Equity		10/20		CA0977512007		27.594		36.499		35.792		2.096		2.526		+22.055		+30.95100000		-1.537		+7.852		+21.251		-.887		19.35		0.87		49332172.6466305		1101.5490533563		5028.597908116		5279.1605984377		3174.2354031511		0		0		0		198.5965841388		1621.5411094929		8636.5020521647		11276.3802462598		8885.4097709519		1101.5490533563		-37.859128823		-277.7042234874		583.01337217		-389.30		+88.000		-.339		CA		CA		CAD		21405832119.6875		21.69		774.9238713094		925.526280948		N.A.		25632.6360386601		.789		.644		4.509		0.1469614723		23.739		23.062		21.693		23.739		23.062		1.019		.555		.574		.554		.468		1022.684		89.209		59.535		34374480.3389382		4.95		0.2250761287		14.63		18.04		25.37		6.16		39.59		4.10		54.80		0.5984377069		21.400		25.996		1.215		2.60		201.1121408712		11.00		1627.2342115716		Miscellaneous Manufactur		Industrial		Diversified Manufact Op		0.337614193		62.8227194492		774.9238713094		100.8208658811		10.9228121276		Bombardier Inc.		13656.7125645439		BOMBARDIER INC 'B'		5143.9825235006		7.28		475.8374155965		626.439825235		10.10		56000.00		#N/A N Ap		40.17		710.2475837416		15.5567324242		15.5567324242		10.46		18.78		2.27		2229198		364.0937375877		-0.70858370		+6.11292100		+2.58464300		1.23		22.23		4.59		7.29		-121.31		N.A.		STABLE		#N/A N Ap		A-		STABLE		#N/A N Ap		18.42		9015.2919369787		9.50		6245.5315768569		BBD/B		2192.3738911691		19431.3054415464		N.A.		2390.9704753078		Y		31.372		3079942		3037796		8.826		89.209		-9.484		ACTV		EQ0010851500003000		BOMBARDIER INC  -CL B		CA0977512007		BBD/B CN Equity		20001025		0.17		EQ0010851500003000		BBD/B CN Equity		BBD/B		CN		2670		10191		Bombardier Inc.		.450000000		.350000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		46		Miscellaneous Manufactur		.250000000		.367000000		36826.9227979514				2670		2670		Credit Default Physical Swap		46.285339991		49.273144242		55.344766919		61.173157099		69.207472607

		203		EN FP Equity		10/20		FR0000120503		64.158		59.268		53.322		0.263		-18.505		-18.909		+30.35679000		+.994		-12.497		-18.103		-6.393		29.24		1.07		51623237.505		439.522545		8401.34435		7966.579145		2069.535685		723.84109		453.41499		2207.7769		0		80.495205		4891.717985		14038.766945		11478.137125		892.937535		-25.69301		-777.58891		593.70591		55.95		+69.658		+6.559		FR		FR		EUR		15135823045		127.36		364.552265		1068.84946		6.04		18310.419645		.503		1.300		6.392		0.3247475		-5.763		-1.573		-.947		.968		.717		.443		.657		.657		.460		1.448		324.542		70.506		-10.910		43209308.135		8.52		-0.64106		2.84		7.51		8.29		6.12		52.82		2.95		47.10		0.727097		42.440		64.269		1.514		0.29		750.32699		23.62		2426.251835		Engineering&Construction		Industrial		Building&Construct-Misc		0.182196		111.74688		364.552265		66.324405		0		Bouygues		16148.41949		BOUYGUES		1438.159065		5.36		52.07769		4961.467		69.06		109588.00		#N/A N Ap		256.24		244.454735		46.7299		46.7299		7.79		22.48		1.07		926224		-14.246715		-1.25526900		-16.56886000		-20.44420000		7.74		3.56		0.42		3.56		14.64		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		7.22		13375.236105		6.09		2331.0966		EN		1836.78873		19752.433505		N.A.		2560.62982		Y		49.891		992928		1042640		-6.818		70.506		-2.977		ACTV		EQ0011525600001000		BOUYGUES SA		FR0000120503		EN FP Equity		20001025		0.06		EQ0011525600001000		EN FP Equity		EN		FP		2671		10197		Bouygues		.419000000		.200000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		23		Engineering&Construction		.250000000		.419000000		36826.9228164005				2671		2671		Credit Default Physical Swap		66.985339991		71.973144242		76.044766919		78.973157099		80.007472607

		79		BAY LN Equity		10/20		GB0001290575		34.575		39.974		38.056		-8.975		-27.852		-10.491		-18.91545000		-7.717		-23.048		-20.246		-13.671		5.39		0.68		2152758059.1		149.2161		3755.0304		4876.3242		9429.5883		279.5991		1510.9941		693.9273		0		3030.6804		15069.3774		19579.1805		14740.5225		1660.2102		-1.15896		-915.5784		1322.6631		415.00		-12.041		-.756		GB		GB		GBp		4322363050.5		N.A.		121.6908		1060.4484		2.16		14012.681133		-.393		.986		5.527		0.2593173		.000		1.872		5.113		.000		5.951		2.466		7.213		7.213		2.731		.979		1082.000		-7.481		-29.279				4.05		0.376662		5.88		4.49		8.35		-0.55		5.37		0.63		3.56		27.5079156		10.000		14.522		1.452		-0.10		-301.3296		-30.10		1302.3813		Airlines		Consumer, Cyclical		Airlines		-0.028974		499.8015		121.6908		282.4965		0		British Airways Plc		5162.572833		BRITISH AIRWAYS PLC		8570.5092		0.89		-30.4227		1060.4484		-6.20		65157.00		#N/A N Ap		N.A.		-27.5253		399.479025		399.479025		0.95		3.25		0.33		4865561		-312.9192		-7.65216900		-26.05916000		-8.67347400		N.A.		-0.65		-0.16		N.A.		3.39		N.A.		N.A.		#N/A N Ap		BBB+		STABLE		#N/A N Ap		0.54		12951.378		2.18		10230.7194		BAY		4559.0589		14447.291133		N.A.		4838.658		Y		30.011		4987933		5460815		-118.286		-7.481		-3.500		ACTV		EQ0010022600001000		BRITISH AIRWAYS PLC		GB0001290575		BAY LN Equity		20001025		1.3		EQ0010022600001000		BAY LN Equity		BAY		LN		2673		10205		British Airways Plc		.308000000		.150000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		4		Airlines		.250000000		.308000000		36826.9228626968				2673		2673		Credit Default Physical Swap		34.952699565		40.038495911		46.367629023		49.159474317		50.047337082

		76		BATS LN Equity		10/20		GB0002875804		40.66		55.181		52.048		13.971		17.722		+34.490		+15.89597000		+7.668		+10.647		+25.157		+6.487		117.85		0.77		3165973044.3		2684.4411		10390.0764		7098.63		6726.3141		659.1585		1112.6016		1095.2172		2135.3838		3966.5406		15866.1624		23518.1958		15874.8546		3797.0427		152.562597		-492.558		2252.7285		293.00		+21.739		-1.472		GB		GB		GBp		14577340932		113.28		1909.3866		2651.121		85.92		19552.162245		.085		.590		7.141		0.3216114		-14.603		#N/A N Ap		#N/A N Ap		-16.718		#N/A N Ap		13.007		6.469		6.469		2.449		.388		2178.000		33.795		44.350				6.94		0.927168		N.A.		N.A.		N.A.		N.A.		N.A.		2.05		166.02		87.8680011		9.000		7.617		0.846		5.88		6891.4659		54.17		5831.0175		Tobacco		Consumer, Non-cyclical		Tobacco		0.3665211		528.7755		1909.3866		790.9902		107.2038		British American Tobacco Plc		12331.841445		BRITISH AMERICAN TOBACCO PLC		4425.7785		4.03		805.4772		2333.8557		5129.69		107620.00		#N/A N Ap		18.26		1783.3497		669.2994		669.2994		3.34		5.67		1.23		3256560		-92.7168		+11.96516000		+19.62181000		+32.87529000		0.63		28.26		4.69		10.13		29.30		N.A.		N.A.		#N/A N Ap		A		STABLE		#N/A N Ap		27.42		13142.6064		3.63		8222.8212		BATS		4848.7989		21602.072745		N.A.		7643.3412		Y		33.751		5453801		6036490		156.001		33.795		5.721		ACTV		EQ0034991400001000		BRITISH AMERICAN TOBACCO PLC		GB0002875804		BATS LN Equity		20001025		0.98		EQ0034991400001000		BATS LN Equity		BATS		LN		2674		10206		British American Tobacco Plc BAT		.200000000		.050000000		36821.9999884259		I		Indicative		6		A		24		Industrial		66		Tobacco		.250000000		.453000000		36826.9228766204				2674		2674		Credit Default Physical Swap		59.983556804		67.020329264		72.507629254		76.035146217		80.031811896

		111		BSY LN Equity		10/20		GB0001411924		34.633		68.804		62.435		-18.592		-33.665		-46.149		+27.23991000		-13.602		-26.817		-36.122		-19.389		181.82		0.87		8505501684.9		407.37444		1363.08183		1191.84549		2046.14388		0		0		255.69555		0		-3587.56068		3002.57562		4532.9823		3596.54262		407.37444				-83.87973		-465.0327		-91.70		+37.936		-1.441		GB		GB		GBp		23800286664		N.A.		121.6908		195.13989		29.73		35833.724883		.727		1.422		8.394		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.629		1848.000		37.936		-10.788				197.17		-0.318714		N.A.		18.88		51.55		-49.06		35.37		4.52		2197.78		10.3350258		15.000		124.615		8.308		1.95		1841.73231		62.98		1082.75838		Media		Communications		Cable TV		-0.2259972		136.61241		121.6908		0		0		British SKY Broadcasting Plc		34174.963383		BRITISH SKY BROADCASTING PLC		1658.7615		8.32		-393.32205		197.0232		N.A.		10730.00		#N/A N Ap		N.A.		-341.02398		1287.8943		1287.8943		25.11		N.A.		8.79		3939372		-393.32205		-17.46213000		-30.55635000		-45.09141000		N.A.		N.A.		-12.81		N.A.		-413.87		N.A.		STABLE		#N/A N Ap		BB+		NEG		#N/A N Ap		19.55		2675.7489		8.68		2066.13594		BSY		936.43968		36192.278133		N.A.		936.43968		Y		34.328		6650212		6061737		-107.500		37.936		-14.601		ACTV		EQ0015652300001000		BRITISH SKY BROADCASTING GROUP PLC		GB0001411924		BSY LN Equity		20001025		0.06		EQ0015652300001000		BSY LN Equity		BSY		LN		2676		10210		British SKY Broadcasting Plc		.000000000		.000000000		36821.9999884259		I		Indicative		11		BB+		24		Industrial		42		Media		.000000000		.350000000		36826.9230189468				2676		2676		Credit Default Physical Swap		219.981841706		230.978480277		239.959884536		249.001675091		259.981235174

		112		BT/A LN Equity		10/20		GB0001408433		52.183		50.392		50.949		2.245		-15.562		-32.358		-33.41318000		+2.004		-12.808		-23.323		-3.369		34.43		0.57		24832094265		366.5211		11256.399		21563.8995		7756.3398		721.4526		2971.2837		3989.7198		0		17154.0567		39545.1639		54453.7356		30850.0665		3337.8048		-20.817819		-5168.9616		6345.306		-241.00		-33.021		+2.509		GB		GB		GBp		67898033775		69.39		5421.0354		9536.7921		5.76		124090.542576		-.169		1.535		4.614		0.3172653		2.277		-29.199		1.921		7.353		-26.364		.748		3.403		3.403		1.288		1.799		6555.000		-31.564		-51.995				2.13		0.188331		4.76		6.14		11.86		12.22		25.74		0.54		40.06		39.592971		11.000		26.162		2.378		4.58		1238.6385		8.88		12706.5477		Telecommunications		Communications		Telephone-Integrated		0.4592379		706.9656		5421.0354		2065.8462		0		British Telecommunications Plc		110765.399976		BRITISH TELECOM PLC		12603.69		1.04		2977.0785		9328.1793		5.72		132100.00		#N/A N Ap		22.56		4205.5761		1035.8205		1035.8205		2.95		10.59		2.49		46336454		911.2323		-3.81224500		-19.08337000		-36.00347000		0.78		13.37		6.27		10.25		-54.01		N.A.		STABLE		#N/A N Ap		A		NEG		#N/A N Ap		10.39		27112.4205		1.07		15941.4948		BT/A		22882.2165		125620.369776		N.A.		23603.6691		Y		38.183		22980412		20607736		-786.683		-31.564		.563		ACTV		EQ0010023000001000		BRITISH TELECOMMUNICATIONS PLC		GB0001408433		BT/A LN Equity		20001025		0.17		EQ0010023000001000		BT/A LN Equity		BT/A		LN		2677		10211		British Telecom Plc		.350000000		.390000000		36821.9999884259		I		Indicative		6		A		24		Industrial		64		Telephone		.250000000		.350000000		36826.9230373843				2677		2677		Credit Default Physical Swap		47.983556804		54.420329264		57.007629254		58.035146217		60.031811896

		89		BHP AU Equity		10/20		AU000000BHP4		27.73		28.561		28.761		-3.017		1.317		+8.900		-2.47314100		-1.276		+2.951		+4.904		-.857		-6.81		0.71		39985191.839		548.6959		3295.344		3621.1817		3098.8908		344.3212		2.1124		474.7619		0		1721.606		10246.7243		15496.5664		9684.8259		550.8083		3.987155		-581.9662		2079.6578		-539.00		+6.957		-1.118		AU		AU		AUD		17362924610		55.50		2265.549		3475.9542		-30.00		22809.425869		.385		.588		4.475		0.269331		-36.000		-13.823		-7.303		.000		.000		1.364		2.764		2.764		.881		.385		1782.011		10.213		-6.390		41994438.066		3.20		0.84496		-1.19		3.93		-0.63		6.20		0.88		0.66		-6.41		0.7398681		22.000		13.169		0.599		0.54		901.4667		-79.65		-2033.185		Mining		Basic Materials		Diversified Minerals		0.485852		381.8163		2265.549		476.8743		0		Broken Hill Proprietary Company Limited		18580.929169		BROKEN HILL PROPRIETARY CO.		3884.1755		1.13		859.2187		2051.6685		19.74		35000.00		#N/A N Ap		16.06		903.051		9.743445		9.743445		3.17		8.29		1.53		4310979		382.3444		-9.29501800		-0.86293180		-1.45406400		0.77		17.13		5.35		11.46		-404.22		N.A.		N.A.		#N/A N Ap		A-		STABLE		#N/A N Ap		11.84		11357.3186		1.53		4434.9838		BHP		5467.4193		25774.179269		N.A.		5811.7405		Y		23.039		4089901		4050074		-1.278		10.213		-3.655		ACTV		EQ0010023200001000		BROKEN HILL PROPRIETARY COMPANY LIM		AU000000BHP4		BHP AU Equity		20001025		0.02		EQ0010023200001000		BHP AU Equity		BHP		AU		2678		10213		Broken Hill Proprietary Company Limited (BHP)		.320000000		.200000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		45		Mining		.250000000		.407000000		36826.9230574421				2678		2678		Credit Default Physical Swap		19.985339991		25.973144242		33.044766919		39.973157099		47.007472607

		114		BUR US Equity		10/20		US1216931055		121.18		108.476		91.946		0		-37.143		-59.259		-70.69093990		-1.932		-39.781		-50.728		-11.219		-1.91		0.87		580077.5		17.4		633.86		201.59		880.96		0		18.31		5.37		0		-255.78		1510.68		1876.28		1247.03		35.71		-46.62		-141.54		66.73		-12.39		-70.000		-1.869		US		US		USD		68954570		N.A.		58.91		141.84		-2.12		974.06		-1.323		.840		11.289		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		#N/A N Ap		#N/A N Ap		#N/A N Ap		.761		52.083		-70.000		-67.188		73962.5		2.85		-1.36		7.26		-4.93		-0.33		-1.00		-5.93		1.49		-0.38		0.35		12.000		3.750		0.313		-0.96		-70.97		193.85		34.36		Apparel		Consumer, Cyclical		Textile-Apparel		-0.57		58.42		58.91		0		0		Burlington Industries Inc.		270.15		BURLINGTON INDS INC		845.72		2.57		-31.49		51.43		-10.14		18500.00		#N/A N Ap		11.31		-47.35		1.3125		1.3125		0.11		1.74		0.04		55700		-31.49		-1.00656370		-36.42387731		-57.71492240		0.42		-4.74		-1.66		N.A.		-7.15		N.A.		NEG		#N/A N Ap		BB-    *-		N.A.		#N/A N Ap		-17.84		1651.69		3.63		881.43		BUR		629.25		1280.35		N.A.		629.25		Y		120.832		350760		284956		-2.688		-70.000		5.000		ACTV		EQ0010024800001000		BURLINGTON INDS INC		US1216931055		BUR US Equity		20001025		20		EQ0010024800001000		BUR US Equity		BUR		US		2679		10219		Burlington Industries Inc.		.000000000		.000000000		36821.9999884259		INFO		Informational		13		BB-		24		Industrial		5		Apparel		.000000000		.240000000		36826.923096875				2679		2679		Credit Default Physical Swap		1154.150167306		1180.450923106		1198.380545663		1223.288340629		1238.041855291

		100		BNI US Equity		10/20		US12189T1043		29.832		44.044		42.555		2.687		-17.506		-12.690		-28.07152800		-.807		-8.642		-7.333		-3.394		4.65		0.39		27287048		22		1066		2075		5655		0		0		392		0		2777		13985		23700		15528		22		11.01		-1788		2424		151.00		-19.731		+.449		US		US		USD		9044973000		19.53		2199		3096		-5.88		16006.99		-.338		.673		5.161		0.48		.000		6.266		3.714		.000		6.266		1.502		2.145		2.145		1.874		.512		404.245		-18.070		-6.230		18224316		2.91		1.37		20.43		12.75		25.57		-1.51		23.31		0.35		5.74		2.848		9.222		7.856		0.852		7.49		402		38.14		652		Transportation		Industrial		Transport-Rail		2.46		387		2199		222		0		Burlington Northern Santa Fe Corp.		11023.06		BURLINGTON NORTHERN SANTA FE		5791		0.43		1137		2034		5.17		41600.00		#N/A N Ap		8.81		1819		22.375		22.375		1.22		4.06		0.98		813600		915		+10.82761966		-8.15071863		-4.26079528		0.33		14.26		4.91		10.13		-113.70		N.A.		STABLE		#N/A N Ap		BBB+		NEG		#N/A N Ap		1.78		9100		1.88		5813		BNI		8172		24612.05		N.A.		8172		Y		40.167		1192556		1312609		-1.511		-18.070		3.768		ACTV		EQ0010024600001000		BRLNGTN NTHRN SANTA FE		US12189T1043		BNI US Equity		20001025		0.47		EQ0010024600001000		BNI US Equity		BNI		US		2680		10220		Burlington Northern Santa Fe Corp.		.000000000		.150000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		67		Transportation		.250000000		.308000000		36826.9231145833				2680		2680		Credit Default Physical Swap		86.252699565		87.638495911		88.867629023		95.559474317		100.847337082

		106		BR US Equity		10/20		US1220141030		50.356		45.323		41.635		14.196		20.833		+1.917		+1.87909590		+5.319		+2.236		+8.656		+3.913		1.48		0.29		64456436		89		667		648		2769		0		0		26		0		-722		6066		7191		3945		89		9.85		-989		1102		-19.00		+10.274		-.093		US		US		USD		8674514000		10300.00		498		1129		19.01		10873.48		.219		.478		6.230		0.46		.000		.000		.000		.000		.000		1.356		1.366		1.366		1.194		.221		215.516		11.995		23.096		58881840		2.18		0.52		-5.83		14.38		8.38		6.60		10.24		0.16		1.07		2.364		20.250		17.026		0.841		1.07		-72		-68.57		177		Oil&Gas Producers		Energy		Oil Comp-Explor&Prodtn		0.01		211		498		103		0		Burlington Resources Inc.		7140.51		BURLINGTON RESOURCES INC		2731		0.33		1		632		-2.17		1997.00		Great Northern Iron ORE Ppty		20.64		23		40.25		40.25		2.62		6.19		3.34		1478200		-102		+19.54359695		+34.85844207		+5.98375220		0.77		0.03		0.01		0.17		-10.53		N.A.		STABLE		#N/A N Ap		A-		STABLE		#N/A N Ap		2.79		2065		0.28		2820		BR		3246		10399.51		N.A.		3246		Y		47.756		1738407		1682155		7.636		11.995		9.338		ACTV		EQ0010024700001000		BURLINGTON RESOURCES INC		US1220141030		BR US Equity		20001025		0.37		EQ0010024700001000		BR US Equity		BR		US		2681		10221		Burlington Resources Inc.		.315000000		.250000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.9231272801				2681		2681		Credit Default Physical Swap		42.485339991		42.473144242		43.844766919		48.173157099		53.007472607

		161		CWO AU Equity		10/20		AU000000CWO4		50.905		54.896		45.895		5.051		-20.611		-25.714		+1.60075600		+3.785		-8.528		-19.391		-1.138		24.03		0.54		16068482.857		82.33079		849.07918		699.99655		1121.36754		0		0		243.55972		0		-180.34615		3781.56567		4451.77738		1830.28898		82.33079		21.868621		-776.99353		309.88908		-411.90		+15.787		+3.588		AU		AU		AUD		8171597598		0.00		183.62037		595.80242		24.58		14232.020388		.152		1.465		4.810		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.695		3774.043		15.787		-19.450		11739145.462		1.58		-0.121463		N.A.		N.A.		N.A.		N.A.		N.A.		0.56		26.44		0.0559786		18.100		38.679		2.137		0.00		141.5308		16.41		721.01493		Telecommunications		Communications		Telecom Services		0.036967		42.30081		183.62037		0		0		Cable & Wireless Optus Limited		13154.273908		CABLE & WIRELESS OPTUS LTD		1077.74648		0.79		139.68245		551.75888		5.71		8190.00		#N/A N Ap		52.56		139.57683		2.16521		2.16521		3.12		26.37		3.76		5455294		139.68245		+2.09654600		-20.00320000		-30.14579000		2.50		5.48		3.47		5.37		538.70		N.A.		N.A.		#N/A N Ap		A-		STABLE		#N/A N Ap		67.78		2171.65282		1.66		1160.07727		CWO		2621.4884		14240.945278		N.A.		2621.4884		Y		41.888		7026905		8206041		-.990		15.787		2.346		ACTV		EQ0033074100001000		CABLE & WIRELESS OPTUS LIMITED		AU000000CWO4		CWO AU Equity		20001025		0.04		EQ0033074100001000		CWO AU Equity		CWO		AU		2682		10226		Cable & Wireless Optus Limited		.000000000		.000000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		63		Telecommunications		.250000000		.264000000		36826.9231567477				2682		2682		Credit Default Physical Swap		33.985339991		41.973144242		49.044766919		54.973157099		62.007472607

		160		CW/ LN Equity		10/20		GB0001625572		60.463		61.964		57.924		-0.543		-28.571		-9.674		+27.36954000		-4.078		-17.041		-20.652		-12.747		23.11		0.47		16997944788		609.9027		10146.6948		6584.3415		7944.6708		4388.1123		6509.0091		856.1817		0		8542.9839		25163.919		31187.6136		15070.8261		7118.9118		-21.165507		-4393.9071		2133.9351		-128.00		+28.771		+1.981		GB		GB		GBp		35379064875		N.A.		1493.6097		3589.8786		8.38		47960.37246		.256		1.474		6.126		0.217305		14.591		6.301		8.058		11.111		10.558		1.013		1.905		1.905		.721		1.707		2791.000		30.335		-15.574				3.08		-0.927168		16.88		12.31		22.28		6.05		25.85		0.55		24.96		38.3789604		15.000		33.029		2.202		1.94		5106.6675		87.23		747.5292		Telecommunications		Communications		Telecom Services		2.2252032		575.1339		1493.6097		530.2242		0		Cable & Wireless Plc		41644.04046		CABLE & WIRELESS PLC		1928.2197		0.81		5394.9588		3573.9429		77.12		54919.00		#N/A N Ap		N.A.		-624.3897		1267.6125		1267.6125		2.64		14.41		2.33		11898109		4864.7346		-5.95811800		-32.88799000		-14.10596000		N.A.		58.80		-2.35		N.A.		-40.66		N.A.		STABLE		#N/A N Ap		A		STABLE		#N/A N Ap		15.43		13284.579		1.43		9047.1315		CW/		11728.6752		48502.18626		N.A.		16116.7875		Y		52.366		11192015		11051689		-163.370		30.335		-9.326		ACTV		EQ0010025000001000		CABLE & WIRELESS PLC		GB0001625572		CW/ LN Equity		20001025		0.12		EQ0010025000001000		CW/ LN Equity		CW/		LN		2683		10227		Cable & Wireless Plc		.264000000		.243000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		63		Telecommunications		.250000000		.264000000		36826.923188044				2683		2683		Credit Default Physical Swap		26.983556804		33.020329264		39.007629254		43.035146217		46.031811896

		159		CVC US Equity		10/20		US12686C1099		37.691		38.6		40.695		20.969		8.326		+19.785		+6.59085112		+10.973		+13.740		+13.133		+11.559		0.98		0.56		28170292		62.66		638.05		4360.08		2791.3		592.58		0		129.6		1404.51		-3799.4		3976.2		7130.31		8199.9		62.66		-37.83		-871.17		274.12		35.20		+11.308		+4.584		US		US		USD		12938020000		N.A.		-174.11		719.68		12.57		19290.22		.332		.896		5.259		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.845		131.563		11.308		-1.407		36826204		-2.50		-3.81		N.A.		36.33		26.79		-13.17		34.18		0.88		-21.18		-2.426		15.533		N.A.		N.A.		0.00		-630.16		-910.02		699.4		Media		Communications		Cable TV		-5.12		470.55		-174.11		0		0		Cablevision Systems Corp.		13077.96		CABLEVISION SYSTEMS  -CL A		4983.12		1.50		-800.61		93.19		-17.42		13666.00		#N/A N Ap		N.A.		-680.08		74.4375		74.4375		N.A.		35.35		3.08		490200		-800.61		+22.17163667		+10.60350880		+18.85963713		N.A.		N.A.		-11.28		N.A.		40.32		N.A.		STABLE		#N/A N Ap		BB+		STABLE		#N/A N Ap		20.76		3942.99		1.96		5045.79		CVC		-3066.68		21106.69		N.A.		-1069.59		Y		35.694		413490		447270		-1.063		11.308		11.517		ACTV		EQ0010324800001000		CABLEVISION SYS CORP  -CL A		US12686C1099		CVC US Equity		20001025		0.63		EQ0010324800001000		CVC US Equity		CVC		US		2684		10228		Cablevision Systems Corp.		.000000000		.000000000		36821.9999884259		I		Indicative		11		BB+		24		Industrial		42		Media		.000000000		.350000000		36826.923209375				2684		2684		Credit Default Physical Swap		131.381841706		135.678480277		139.459884536		142.001675091		147.981235174

		143		CPB US Equity		10/20		US1344291091		30.887		49.414		41.663		4.902		-5.1		-4.889		-41.38970494		+3.540		-3.221		-6.129		+3.472		-5.9		1.17		12885406		27		1168		3032		1218		0		0		127		0		-227		3228		5196		5059		27		29.71		-200		1165		163.00		-37.445		-.421		US		US		USD		11198340000		53.50		1265		1516		-10.20		14194.19		-.736		.539		4.686		0.9		.000		5.338		7.738		.000		5.338		2.099		3.380		3.380		2.952		.312		420.595		-35.537		-29.080		12144960		28.81		2.27		-42.00		-2.95		-3.83		18.43		1.20		1.92		-9.12		1.765		9.800		15.085		1.539		5.79		-98		30.06		-228		Food		Consumer, Non-cyclical		Food-Misc/Diversified		1.68		198		1265		382		0		Campbell Soup Company		11130.19		CAMPBELL SOUP CO		3064		3.72		714		965		-41.70		22000.00		#N/A N Ap		16.14		1077		26.625		26.625		81.82		9.73		1.79		459100		332		+8.28273635		+2.35611590		-2.56807763		0.60		383.87		13.32		24.93		-38.43		N.A.		NEG		#N/A N Ap		AA-    *-		N.A.		#N/A N Ap		-2.44		6267		3.79		3091		CPB		137		15003.19		N.A.		137		Y		29.141		492912		604165		-11.250		-35.537		3.806		ACTV		EQ0010026400001000		CAMPBELL SOUP CO		US1344291091		CPB US Equity		20001025		0.15		EQ0010026400001000		CPB US Equity		CPB		US		2686		10240		Campbell Soup Company		.453000000		.320000000		36821.9999884259		I		Indicative		4		AA-		24		Industrial		26		Food		.250000000		.453000000		36826.9233540509				2686		2686		Credit Default Physical Swap		36.030802096		38.488899799		40.972973018		42.965337042		45.043376206

		142		CNR CN Equity		10/20		CA1363751027		26.064		38.983		37.962		-4.954		-4.292		-3.734		-38.58336000		-5.230		-5.182		+.174		-5.830		23.47		0.38		10003958.6919105		203.2305044353		1010.8566132662		1176.3537667152		2622.1368992453		0		0		199.2585727525		216.4702767112		1110.8168939494		6447.1071097577		9768.9659737853		6124.0566662253		203.2305044353		-4.2168674699		-416.3908380776		636.8330464716		-370.00		-8.859		-2.117		CA		CA		CAD		5251242552.62809		19.66		664.636568251		934.0659340659		-4.81				.241		.308		4.087		0.3971931683		15.880		14.899		#N/A N Ap		15.880		14.899		1.449		1.640		1.701		1.638		-.032		192.771		-7.310		9.171		3960080.10062227		2.61		1.1187607573		9.03		3.17		13.19		-2.24		33.33		0.31		6.17		3.3456904541		13.000		8.142		0.626		7.33		305.1767509599		16.43		1551.7013107375		Transportation		Industrial		Transport-Rail		1.9992056137		203.8924930491		664.636568251		78.3662121012		0		Canadian National Railway Co.		5118.284125513		CANADIAN NATL RAILWAY CO		2598.9672977625		0.51		398.5171455051		667.94651132		2.66		21563.00		#N/A N Ap		10.19		642.7909439958		27.2408314577		27.2408314577		1.56		N.A.		1.40		144690		320.1509334039		-4.45403600		-0.46642110		-13.28479000		0.31		11.78		4.51		8.39		-203.38		N.A.		STABLE		#N/A N Ap		BBB		POS		#N/A N Ap		27.62		3331.1267046207		0.98		2802.1978021978		CNR		3428.4390308487		10259.2877002516		N.A.		3644.9093075599		Y		32.009		340437		353658		3.503		-7.310		-6.900		ACTV		EQ0017955100001000		CANADIAN NATIONAL RAILWAY CO		CA1363751027		CNI CN Equity		20001025		0.24		EQ0017955100001000		CNR CN Equity		CNR		CN		2687		10242		Canadian National Railway Co.		.000000000		.285000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		67		Transportation		.250000000		.308000000		36826.9233761227				2687		2687		Credit Default Physical Swap		71.443214383		68.742984217		68.976533531		75.050665877		79.962157888

		141		CNQ CN Equity		10/20		CA1363851017		39.071		38.743		36.768		-6.2		10.483		+21.032		-5.74669300		-6.840		+1.029		+11.657		-4.743		49.38		0.27		18614490.930756		0.046339203		196.6172381835		172.4943730968		1427.8101416656		0		0		0		0		412.9484972858		2680.3058387396		3211.2074672316		1958.7117701576		0.046339203		62.0018535681		-1268.8269561763		493.1086985304		21.42		+40.508		+1.184		CA		CA		CAD		3747834635.24427		0.00		294.9225473322		549.3313915001		N.A.		4618.6283595922		.706		.446		5.896		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.173		120.457		40.508		33.333		16127816.7615517		2.56		-7.4672315636		26.03		37.80		45.74		5.61		39.76		0.22		49.80		3.7806169734		15.000		8.230		0.549		13.89		406.9045412419		38.33		654.5544816629		Oil&Gas Producers		Energy		Oil Comp-Explor&Prodtn		1.2776380246		59.8768701178		294.9225473322		0		0		Canadian Natural Resources		2600.7877664504		CANADIAN NATURAL RESOURCES		1427.7638024626		0.29		132.5301204819		386.9389646498		48.12		675.00		#N/A N Ap		10.66		233.6025420363		31.1134648484		31.1134648484		2.37		3.92		3.24		524212		132.5301204819		-5.27598700		+11.46725000		+3.64358500		0.33		12.63		4.94		7.45		424.47		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		44.42		727.4526678141		0.81		1427.8101416656		CNQ		1252.495697074		4386.9654441944		N.A.		1252.495697074		Y		33.503		580769		580205		11.750		40.508		-6.746		ACTV		EQ0010865200001000		CANADIAN NATURAL RESOURCES		CA1363851017		CED CN Equity		20001025		0.65		EQ0010865200001000		CNQ CN Equity		CNQ		CN		2688		10243		Canadian Natural Resources		.000000000		.000000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.9234041319				2688		2688		Credit Default Physical Swap		70.043214383		74.042984217		76.976533531		78.950665877		79.962157888

		126		CCM LN Equity		10/20		GB0003419255		48.744		51.759		46.782		-10.049		-30.625		-24.746		+20.54211000		-2.375		-23.929		-23.422		-12.662		20.2		1.2		3788466396		593.38752		1623.26835		934.26663		836.91399		0.57948		1.4487		163.7031		494.58618		-5.7948		1692.95082		2551.59531		1818.98772		594.83622		-17.934906		-123.28437		381.15297		32.80		+23.307		+.997		GB		GB		GBp		5220057249		116.06		407.95392		509.9424		18.48		4972.416471		.265		.924		5.796		0		10.211		6.182		9.792		10.211		10.434		.701		3.238		3.238		1.226		.886		671.000		26.241		-10.244				10.94		0.420123		-14.07		6.65		8.51		4.22		11.42		3.09		39.63		48.9530217		6.000		15.892		2.649		2.88		11.29986		2.64		417.51534		Media		Communications		Television		0.1897797		53.6019		407.95392		135.01884		20.57154		Carlton Communications Plc		4111.743801		CARLTON COMMUNICATIONS PLC		365.50701		5.50		136.90215		509.9424		25.02		13777.00		#N/A N Ap		40.99		216.87039		777.9519		777.9519		20.24		12.51		1.71		1143873		-18.68823		-13.94221000		-31.95316000		-27.59364000		1.41		54.44		5.86		11.74		22.37		N.A.		NEG		#N/A N Ap		A		NEG		#N/A N Ap		5.21		2807.72547		6.59		960.34323		CCM		237.44193		5020.223571		N.A.		732.60759		Y		41.354		4292027		3461963		-61.772		26.241		1.705		ACTV		EQ0011134200001000		CARLTON COMMUNICATIONS PLC		GB0003419255		CCM LN Equity		20001025		0.04		EQ0011134200001000		CCM LN Equity		CCM		LN		2691		10247		Carlton Communications Plc		.000000000		.240000000		36821.9999884259		I		Indicative		6		A		24		Industrial		42		Media		.250000000		.350000000		36826.9234842593				2691		2691		Credit Default Physical Swap		49.983556804		55.020329264		61.007629254		68.035146217		71.531811896

		118		CA FP Equity		10/20		FR0000120172		23.053		42.665		39.989		-2.377		5.187		+14.429		-24.86087000		-2.126		+3.107		+4.817		-1.249		96.02		2.04		89573879.85		707.8652		10411.23615		21099.05595		0		929.7057		1479.07725		3242.83575		0		5426.2355		14951.2062		28468.54675		22112.60555		2186.94245				-3572.76234		1033.228455		-181.26		+3.470		+1.297		FR		FR		EUR		48262084010		35.07		1517.1191				N.A.		59151.188215		.152		.859		4.653		0.5693625		10.204		10.858		15.366		10.204		10.858		.886		.823		.823		.576		.790		697.762		4.493		-9.546		90829767		5.01				19.06		20.11		30.59		73.87		48.78		9.42		85.45		1.8548565		19.605		37.290		1.902		1.15		2267.14243		16.26		11678.35872		Food		Consumer, Non-cyclical		Food-Retail		1.1294465		229.2633		1517.1191		265.7025		0		Carrefour Supermarche		51813.159965		CARREFOUR SA		6408.32255		5.37		757.6317		0		71.77		297290.00		#N/A N Ap		61.26		1358.79415		69.167		69.167		8.55		N.A.		1.06		1316288		491.9292		+1.71277400		+14.16704000		+18.76338000		1.85		17.65		3.52		7.84		-10.28		N.A.		NEG		#N/A N Ap		AA-		STABLE		#N/A N Ap		89.53		43818.22235		N.A.		8595.265		CA		5426.2355		60164.72938		N.A.		6355.9412		Y		31.989		1313930		1320282		-8.739		4.493		-2.031		ACTV		EQ0011526800001000		CARREFOUR SA		FR0000120172		CA FP Equity		20001025		0.05		EQ0011526800001000		CA FP Equity		CA		FP		2693		10250		Carrefour Supermarche		.000000000		.000000000		36821.9999884259		I		Indicative		4		AA-		24		Industrial		26		Food		.250000000		.453000000		36826.9236047107				2693		2693		Credit Default Physical Swap		22.930802096		25.988899799		27.972973018		29.965337042		33.043376206

		14		293 HK Equity		10/20		HK0293001514		45.634		49.064		49.263		-5.204		-25.439		-8.273		-29.30773000		-7.216		-14.408		-8.605		-12.238		-0.2		0.42		7908343.48589969		248.5348243713		2061.50531567		1460.8153686343		2918.5529066263		11.0288931352		1238.4421047232		25.9050745733		0		2461.4950562345		6659.0148377086		8717.5705656796		5240.3913974633		1486.9769290945		8.8423509496		-339.9720430383		656.2191415417		25.00		-17.778		+2.291		HK		HK		HKD		5596293778.93481		46.37		367.1595470459		777.5369660284		N.A.		7716.7844364364		.286		.746		5.845		0.038472883		370.000		-3.926		2.033		370.000		-3.926		3.091		3.629		3.629		1.517		.620		3369.747		-15.060		-3.407		5618390.03808815		2.63		0.0936173487		8.16		1.07		6.64		-4.03		9.56		0.44		-0.31		0.1981353476		24.375		8.382		0.344		0.76		299.0625440835		-1702.19		-316.6318273337		Airlines		Consumer, Cyclical		Airlines		0.0829731844		355.8741680239		367.1595470459		130.2948305269		0		Cathay Pacific Airways		6010.8968029034		CATHAY PACIFIC AIRWAYS		1694.8587403978		0.59		280.9802890596		772.2790053477		9.44		N.A.		#N/A N Ap		20.02		319.8379009195		1.6607461174		1.6607461174		1.62		8.56		1.53		3427000		150.6854585326		-6.47996400		-10.57461000		-4.83672500		1.66		8.47		3.22		9.08		40.59		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		7.52		3680.8289623863		1.61		3181.8356694923		293		3466.1502750811		8577.8075586391		N.A.		3477.1791682163		Y		44.008		4204801		4210670		-.472		-15.060		-9.441		ACTV		EQ0011577700001000		CATHAY PACIFIC AIRWAYS LIMITED		HK0293001514		293 HK Equity		20001025		0.36		EQ0011577700001000		293 HK Equity		293		HK		2694		10254		Cathay Pacific Airways		.330000000		.250000000		36821.9999884259		I		Indicative		12		BB		24		Industrial		4		Airlines		.000000000		.308000000		36826.923650081				2694		2694		Credit Default Physical Swap		215.014220322		254.995184211		275.027692389		289.973411289		300.017006904

		138		CLS CN Equity		10/20		CA15101Q1081		70.742		66.943		61.471		5.075		25.203		+67.733		+103.23710000		+11.520		+34.496		+47.817		+10.777		52.56		2.48		51307990.2025685		355.660002648		1772.2626770819		814.7755858599		125.9234741162		0		0		54.2632066728		0		11.5517013107		1715.7950483252		2542.2017741295		954.8589964253		355.660002648				-208.2682377863		-92.7710843373		-433.19		+214.110		+13.727		CA		CA		CAD		17215265457.4341		0.00		122.6797299086		247.0938699854		N.A.		9490.2621474911		1.545		1.409		7.586		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.610		164.101		214.110		58.416		132900635.509069		1.71		-1.8006090295		N.A.		N.A.		N.A.		N.A.		N.A.		14.11		69.34				N.A.		N.A.		N.A.		0.68		712.3659473057		81.33		163.4979478353		Electronics		Industrial		Electronic Compo-Misc		0.4031510658		17.0064874884		122.6797299086		0		0		Celestica Inc.		9914.6034688203		CELESTICA INC		-227.1944922547		18.32		67.2779028201		191.6920428969		81.42		N.A.		#N/A N Ap		143.69		102.734012975		84.7345425659		84.7345425659		7.09		N.A.		2.42		1624118		67.2779028201		+10.00929000		+29.63436000		+49.62662000		4.40		5.46		3.20		5.75		10.19		N.A.		STABLE		#N/A N Ap		BB+		STABLE		#N/A N Ap		63.21		5208.1623196081		46.77		128.4655103932		CLS		1587.3295379319		9701.5689130147		N.A.		1587.3295379319		Y		65.072		711134		686539		47.200		214.110		23.493		ACTV		EQ0034926600001001														CLS CN Equity		CLS		CN		2695		10258		Celestica Inc.		.260000000		.000000000		36821.9999884259		I		Indicative		11		BB+		24		Industrial		21		Electronics		.000000000		.476000000		36826.9236705208				2695		2695		Credit Default Physical Swap		325.381841706		343.378480277		356.259884536		361.601675091		380.581235174

		153		CSK US Equity		10/20		US1651591042		67.705		44.892		40.614		-17.765		-34.624		-38.147		-39.44683079		-15.497		-33.731		-33.535		-19.953		40.21		0.99		1926766.375		306.6		610.9		319.9		224.4		0		0		27.1		0		534.2		867.4		1373.2		821.5		306.6				-82.4		-8.1		-52.30		-33.937		-11.246		US		US		USD		279588100		6.78		77.6		158.8		19.06		952.32		-.473		.697		4.836		0.88		.000		3.228		2.975		.000		3.228		1.893		4.822		4.822		4.212		.547		15.320		-31.846		-38.271		3529256.25		2.37		-4.5		13.79		3.25		6.27		-5.44		-8.02		1.60		20.89		1.955		10.000		9.335		0.934		15.70		110.4		28.03		283.4		Forest Products&Paper		Basic Materials		Paper&Related Products		12.48		30.4		77.6		17		0		Chesapeake Corp		533.75		CHESAPEAKE CORP		9.1		2.59		250.8		332		25.02		6616.00		#N/A N Ap		24.01		433.2		18.25		18.25		0.64		N.A.		0.28		193300		233.8		-13.23047690		-32.44458579		-35.92700695		0.90		50.51		21.32		33.87		112.27		N.A.		NEG		#N/A N Ap		BB+		STABLE		#N/A N Ap		22.26		1162		7.06		315.7		CSK		551.7		820.05		N.A.		551.7		Y		47.653		89239		73303		-11.673		-31.846		-4.249		ACTV		EQ0010031400001000		CHESAPEAKE CORP		US1651591042		CSK US Equity		20001025		2.04		EQ0010031400001000		CSK US Equity		CSK		US		2699		10275		Chesapeake Corp.		.400000000		.000000000		36821.9999884259		I		Indicative		11		BB+		24		Industrial		27		Forest Products&Paper		.000000000		.400000000		36826.9237716088				2699		2699		Credit Default Physical Swap		198.781841706		205.378480277		211.159884536		215.001675091		223.981235174

		132		CHK US Equity		10/20		US1651671075		60.216		77.785		74.145		0.29		12.5		+96.364		+79.85105062		-5.229		+4.030		+33.879		-6.489		4.67		0.43		7949414		38.66		97.55		88.19		964.1		0		0		19.06		229.82		-1131.33		747.32		850.53		1068.08		38.66		49.82		-204.34		145.02		1.57		+91.071		+.753		US		US		USD		967764500		0.00		107.52		207.04		-6.40		2133.1		2.197		.558		12.448		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.340		144.712		91.071		181.579		4723456		-1.80		-0.61		N.A.		65.21		46.58		15.09		75.48		0.15		7.45		1.216		46.000		5.500		0.120		0.50		31.02		81.82		6.89		Oil&Gas Producers		Energy		Oil Comp-Explor&Prodtn		0.17		81.05		107.52		0		16.71		Chesapeake Energy Corp.		225.63		CHESAPEAKE ENERGY CORP		926.2		0.51		33.27		132.78		6.52		424.00		#N/A N Ap		12.16		35.03		6.6875		6.6875		N.A.		3.77		2.12		708500		16.55		+3.04483738		+5.96020448		+103.48295280		0.45		N.A.		4.00		15.28		-1695.09		N.A.		POS		#N/A N Ap		B      *+		N.A.		#N/A N Ap		-6.09		354.95		0.21		964.86		CHK		-447.36		1397.45		N.A.		-217.54		Y		78.606		1130577		1338376		4.313		91.071		-6.957		ACTV		EQ0011701900001000		CHESAPEAKE ENERGY CORP		US1651671075		CHK US Equity		20001025		3.26		EQ0011701900001000		CHK US Equity		CHK		US		2700		10276		Chesapeake Energy Corp.		.000000000		.000000000		36821.9999884259		I		Indicative		15		B		24		Industrial		48		Oil&Gas Producers		.000000000		.315000000		36826.9238096065				2700		2700		Credit Default Physical Swap		314.956728278		320.771303241		327.987782442		336.474261282		336.990255952

		134		CIN US Equity		10/20		US1724741087		30.997		30.665		26.934		-0.205		15.439		+14.623		+0.94090146		-1.930		+7.057		+15.127		-.601		-0.73		0.62		14739408		81.92		1203.69		1788.21		2989.24		0		0		208.85		92.6		1054.58		6316.75		9616.94		6870.63		81.92		-52.54		-386.29		348.07		-112.69		+4.677		-2.651		US		US		USD		4668375000		70.84		693.22		1047.04		1.77		7859.35		-.093		.427		3.838		1.8		.000		.000		.913		.000		.000		8.604		6.128		6.128		5.352		.145		158.923		13.758		31.319		7548868.5		3.72		-0.24		1.43		15.22		3.37		2.10		1.97		N.A.		0.62		2.601		4.267		11.294		2.647		3.51		112.45		-159.65		-182.88		Electric		Utilities		Electric-Integrated		2.54		234.78		693.22		285.93		5.46		Cinergy Corp.		3804.22		CINERGY CORP		3488.52		N.A.		409.09		762.92		4.43		8950.00		#N/A N Ap		12.94		617.77		29.375		29.375		1.70		9.00		0.71		255700		117.71		+0.08723295		+16.08693731		+18.88028503		0.48		15.54		4.24		8.97		-44.97		N.A.		N.A.		#N/A N Ap		BBB+		N.A.		#N/A N Ap		0.45		5937.89		N.A.		3570.44		CIN		2653.72		9478.51		N.A.		2746.32		Y		26.307		492739		493450		7.497		13.758		-9.860		ACTV		EQ0010032800001000		CINERGY CORP		US1724741087		CIN US Equity		20001025		0.5		EQ0010032800001000		CIN US Equity		CIN		US		2701		10283		Cinergy Corp.		.550000000		.425000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		19		Electric		.250000000		.420000000		36826.9238352662				2701		2701		Credit Default Physical Swap		105.152699565		106.838495911		108.467629023		116.559474317		122.947337082

		163		CZN US Equity		10/20		US17453B1017		43.867		35.447		34.347		-0.472		-25.442		-15.936		+11.16970152		-5.579		-17.310		-17.179		-11.605		9.05		0.2		6287901.5		37.14		308.62		467.01		2107.46		11.11		0		17.34		201.25		276.51		4270.91		5771.74		3639.45		37.14		2.46		-484.78		271.49		113.93		+15.819		-2.751		US		US		USD		3392656000		0.00		8.07		270.5		0.00		7283.68		.453		.742		4.252		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.615		264.793		15.819		-9.692		13939502		2.98		-0.82		10.56		3.49		10.04		-2.50		8.94		0.21		5.64		0.282		13.250		45.434		3.429		5.94		127.16		26.56		351.65		Telecommunications		Communications		Telecom Services		0.55		86.97		8.07		0		6.21		Citizens Communications Company		3730.23		CITIZENS COMMUNICATIONS CO		2101.47		0.31		150.7		413.13		7.09		6700.00		#N/A N Ap		160.16		164.7		12.8125		12.8125		1.81		10.23		3.03		1086300		144.49		+0.28310821		-25.35449512		-18.08588358		5.99		7.78		2.23		4.90		-97.86		N.A.		N.A.		#N/A N Ap		A+     *-		N.A.		#N/A N Ap		16.57		1087.43		0.69		2138.62		CZN		1919.93		7109.05		N.A.		2132.3		Y		35.253		418453		501407		-1.375		15.819		-4.206		ACTV		EQ0010033700003000		CITIZENS COMMUN  -SER B OLD		US17453B1017		CZN US Equity		20001025		0.18		EQ0010033700003000		CZN US Equity		CZN		US		2703		10286		Citizens Communications Company		.000000000		.225000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		63		Telecommunications		.250000000		.264000000		36826.9238855324				2703		2703		Credit Default Physical Swap		88.408786797		88.423440902		100.345485379		106.525680146		119.986428134

		127		CCU US Equity		10/20		US1845021021		91.433		61.994		50.578		-3.863		-28.032		-10.934		-32.93943348		+2.431		-19.939		-22.650		-10.650		123.1		0.22		347915872		76.72		925.11		685.51		4584.35		28.79		0		123.48		0		580.36		14727.54		16821.51		6708.68		76.72		78.01		-238.74		639.41		-64.68		-29.936		+10.422		US		US		USD		34592630000		0.00		253.67		995.51		108.88		33876.9		-.057		1.018		4.645		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.026		634.000		-29.936		-38.866		264557184		1.67		1.28		99.29		72.94		110.03		-13.59		100.24		1.05		115.61		-0.375		25.220		N.A.		N.A.		5.62		5600.61		60.34		3680.99		Media		Communications		Broadcast Serv/Program		0.23		192.32		253.67		0		0		Clear Channel Communications		30220.94		CLEAR CHANNEL COMMUNICATIONS		4537.99		1.22		72.47		814.31		124.92		17650.00		#N/A N Ap		N.A.		236.29		54.5625		54.5625		2.05		21.88		10.08		4840800		72.47		-2.85775916		-24.11545651		-12.79143459		N.A.		0.99		0.70		1.32		43.77		N.A.		STABLE		#N/A N Ap		BBB-		STABLE		#N/A N Ap		98.24		2678.16		5.69		4614.71		CCU		10084.04		36226.54		N.A.		10112.83		Y		66.170		5310625		3702415		-34.688		-29.936		-3.429		ACTV		EQ0010277100001000		CLEAR CHANNEL COMMUNICATIONS		US1845021021		CCU US Equity		20001025		0.16		EQ0010277100001000		CCU US Equity		CCU		US		2704		10290		Clear Channel Communications		.000000000		.000000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		42		Media		.250000000		.350000000		36826.9239110301				2704		2704		Credit Default Physical Swap		112.952699565		117.538495911		121.967629023		125.959474317		130.047337082

		128		CEG US Equity		10/20		US2103711006		63.282		37.228		31.199		-0.693		34.522		+30.601		+42.56849452		-2.120		+18.159		+27.280		+3.332		5.32		0.4		32744010		92.7		1490.2		2003.4		2575.4		0		136.5		438.5		190		1499		6938.2		9683.8		6500.8		229.2		-16.79		-443.4		682.1		-209.70		+35.181		-8.063		US		US		USD		5933120000		76.99		759.9		1265.8		-4.26		8814.14		.373		.418		3.764		1.68		.000		1.220		1.755		.000		1.220		4.984		4.240		4.240		3.703		.132		149.732		42.150		41.622		87538384		3.16		1.6		1.67		6.35		3.53		2.81		3.90		N.A.		1.42		3.082		6.600		12.857		1.948		4.92		11.5		2.35		477.3		Electric		Utilities		Electric-Integrated		1.74		241.5		759.9		251.3		13.5		Constellation Energy Group Inc.		4337.12		CONSTELLATION ENERGY GROUP		3526		N.A.		273.6		779.5		0.39		9000.00		#N/A N Ap		18.18		526.3		39.625		39.625		1.97		9.06		1.52		2207800		8.8		-8.93282881		+26.27588279		+22.15185376		0.68		8.71		3.60		6.23		-102.77		N.A.		STABLE		#N/A N Ap		A		STABLE		#N/A N Ap		12.75		3786.2		N.A.		3755.2		CEG		2993		9975.12		N.A.		3183		Y		37.599		757647		610802		12.070		42.150		-20.383		ACTV		EQ0010015200001000		CONSTELLATION ENERGY CORP		US2103711006		CEG US Equity		20001025		0.16		EQ0010015200001000		CEG US Equity		CEG		US		2713		10327		Constellation Energy Group Inc.		.380000000		.000000000		36821.9999884259		I		Indicative		6		A		24		Industrial		19		Electric		.250000000		.420000000		36826.9241222569				2713		2713		Credit Default Physical Swap		32.283556804		31.920329264		33.207629254		35.835146217		39.131811896

		150		CS/ LN Equity		10/20		GB0008280538		59.965		50.931		53.833		-8.072		-41.761		-43.526		-57.47709000		-5.472		-35.248		-44.114		-15.205		-7.09		0.84		2234965989.3		702.6195		5225.4609		1968.7833		1195.1775		450.5457		1280.6508		276.7017		0		1883.31		8059.1181		10388.6277		3642.0318		1983.2703		17.167095		-359.2776		602.6592		347.00		-54.605		+3.811		GB		GB		GBp		2339819997.9		N.A.		-183.9849		256.4199		-7.00		3354.160623		-.244		.610		7.486		0.14487		-90.361		-55.371		-34.723		-90.000		-53.584		.489		2.147		2.147		.813		.418		3121.000		-53.915		-67.368				1.66		0.115896		3.17		8.35		5.13		6.03		-3.57		0.84		-2.97		14.7680478		5.300		5.077		0.958		-0.37		-399.8412		50.46		-392.5977		Iron/Steel		Basic Materials		Steel-Producers		-0.0593967		95.6142		-183.9849		291.1887		0		Corus Group Plc		3574.363023		CORUS GROUP PLC		-670.7481		2.12		-117.3447		188.331		-5.97		46500.00		#N/A N Ap		N.A.		-211.5102		74.970225		74.970225		0.24		2.46		0.16		21126110		-408.5334		-8.21608700		-40.57418000		-43.29411000		N.A.		-1.81		-1.09		N.A.		-3.58		N.A.		NEG		#N/A N Ap		BBB+		NEG		#N/A N Ap		-9.90		9067.4133		1.34		1312.5222		CS/		6296.0502		3832.231623		N.A.		6746.5959		Y		43.369		24359726		22411802		-108.463		-53.915		.976		ACTV		EQ0010022900001000		CORUS GROUP PLC		GB0008280538		CS/ LN Equity		20001025		1.65		EQ0010022900001000		CS/ LN Equity		CS/		LN		2714		10338		Corus Group Plc		.461000000		.105000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		37		Iron/Steel		.250000000		.461000000		36826.9241425116				2714		2714		Credit Default Physical Swap		119.952699565		129.038495911		132.967629023		148.959474317		160.047337082

		137		CL FP Equity		10/20		FR0000184202		29.643		41.572		N.A.		-3.614		-15.612		-11.739		+7.35273400		-3.926		-11.815		-7.384		-7.815		-17.21		0.08		27961535.77		17661.203						83740.1495		5689.4075		121620.891				0		18862.347		402010.413		956771.928		915607.441		119611.674								N.A.		+41.697		-.804		FR		FR		EUR		11289471480		29.55						-12.56		328962.1321		N.A.		N.A.		N.A.		4.15002		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		1.361		1.783		1.783		1.249		N.A.		340.996		43.928		-12.185		15466938.97		35.08				-23.90		-8.02		-8.34		-1.33		-9.27		N.A.		-23.00		2.5988235		28.913		12.739		0.441		0.73		10731.8505		-5.39		-209681.4475		Banks		Financial		Money Center Banks		9.8866635				5334.294		903.565635		0		Credit Lyonnais SA		82038.497905		CREDIT LYONNAIS SA		241234.252		8.41		3057.6875		0		43.37		40549.00		Credit Lyonnais SA		21.97		4353.3035		33.107375		33.107375		2.00		N.A.		0.79		466370		2154.121865		-3.74311300		-13.90127000		-12.19555000		0.66		10.16		0.29		0.66		N.A.		N.A.		POS		#N/A N Ap		A-		STABLE		#N/A N Ap		-14.96		89232.178		N.A.		360845.926		CL		35475.0795		842225.9776		N.A.		41164.487		Y		34.125		699034		701275		-5.532		43.928		-4.964		ACTV		EQ0011533200001000		CREDIT LYONNAIS SA		FR0000184202		CL FP Equity		20001025		0.13		EQ0011533200001000		CL FP Equity		CL		FP		2715		10343		Credit Lyonnais SA		.387000000		.390000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		8		Banks		.250000000		.387000000		36826.9241602662				2715		2715		Credit Default Physical Swap		39.985339991		44.973144242		51.044766919		55.973157099		58.007472607

		124		CCK US Equity		10/20		US2282551058		58.119		44.064		39.937		-19.429		-41.736		-47.191		-64.26872243		-12.748		-37.091		-42.844		-22.246		-7.41		0.64		7211556.5		267		2841		3414		3573		295		0		277		349		446		8290		11545		8359		267		25.28		-280		827		6.00		-59.783		+3.497		US		US		USD		1165045000		73.49		802		1324		1534.50		7194.26		-1.164		.820		5.596		1		.000		.000		#N/A N Ap		.000		.000		1.918		10.811		10.811		9.443		.732		125.951		-57.465		-56.741		6365128		4.65		4.48		6.56		11.67		19.28		1.95		9.77		1.37		-6.95		1.021		7.250		9.060		1.250		1.36		-84		9.09		-840		Packaging&Containers		Industrial		Containers-Metal/Glass		1.36		367		802		122		15		Crown Cork & Seal Co. Inc.		2709.19		CROWN CORK & SEAL CO INC		4837		2.21		181		703		-3.12		35959.00		#N/A N Ap		7.01		309		9.25		9.25		0.44		1.26		0.16		692600		44		-12.29316228		-35.19789147		-43.28930957		0.26		6.43		1.51		4.92		-17.12		N.A.		N.A.		#N/A N Ap		BBB-		NEG		#N/A N Ap		-6.84		7732		3.59		5104		CCK		2542		9562.19		N.A.		3186		Y		43.164		615006		567949		-12.696		-57.465		-13.450		ACTV		EQ0010041200001000		CROWN CORK & SEAL CO INC		US2282551058		CCK US Equity		20001025		5.29		EQ0010041200001000		CCK US Equity		CCK		US		2716		10350		Crown Cork & Seal Co. Inc.		.367000000		.000000000		36821.9999884259		INFO		Informational		10		BBB-		24		Industrial		50		Packaging&Containers		.250000000		.367000000		36826.924196956				2716		2716		Credit Default Physical Swap		1033.871649905		1081.615324730		1110.832912024		1160.661809511		1216.063565149

		158		CUM US Equity		10/20		US2310211063		39.097		49.931		43.732		1.2		-4.167		-12.909		-41.38187980		+.777		-2.800		-8.289		-3.999		3.41		1.44		8702074		74		2180		1314		1092		74		0		293		0		179		2718		4697		3194		74		13.88		-215		307		-129.00		-38.261		+2.011		US		US		USD		1289094000		29.38		392		625		0.71		2579.41		-.075		.668		6.153		1.125		9.091		4.552		3.714		9.091		4.552		1.719		3.863		3.863		3.374		.504		41.500		-36.155		-33.986		3028906.25		3.42		2.4		5.96		6.98		11.66		20.18		8.98		2.14		6.13		4.286		8.250		7.247		0.878		0.83		157		101.29		-2		Machinery-Diversified		Industrial		Engines-Internal Combust		4.16		75		392		47		0		Cummins Engine		2004.97		CUMMINS ENGINE		1141		4.02		160		393		12.34		28500.00		#N/A N Ap		5.99		221		31.0625		31.0625		0.88		6.47		0.19		97200		113		+3.08516501		+0.88548205		-11.69880854		0.22		11.85		3.46		8.20		19.15		N.A.		NEG		#N/A N Ap		BBB+		NEG		#N/A N Ap		5.95		6639		4.46		1215		CUM		1429		4007.97		N.A.		1503		Y		50.006		264136		269152		-16.420		-36.155		3.758		ACTV		EQ0010041900001000		CUMMINS ENGINE		US2310211063		CUM US Equity		20001025		1.9		EQ0010041900001000		CUM US Equity		CUM		US		2717		10354		Cummins Engine		.000000000		.000000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		41		Machinery-Diversified		.250000000		.476000000		36826.9242134259				2717		2717		Credit Default Physical Swap		204.952699565		212.038495911		219.967629023		224.959474317		230.047337082

		169		DCX GR Equity		10/20		DE0007100000		31.264		26.964		27.367		0.625		-7.652		-17.031		-40.70247000		-.001		-7.557		-13.651		-4.801		28.29		0.97		21395841.425		7675.0065		59534.23		70298.1335		23421.4645		548.275		7565.3515		24197.4845				22071.021		85360.513		147331.6145		116366.7295		15240.358		2.825725		-24841.9185		15202.4005		-1859.00		-22.589		+1.652		DE		GE		EUR		46459212415		46.18		7864.794		15751.519		5.76		104949.53525		-.445		.874		3.575		2.8316295		-.083		#N/A N Ap		#N/A N Ap		-.083		#N/A N Ap		3.735		6.115		6.115		3.095		.812		1003.262		-18.528		-25.059		13354722.185		4.68		-9.607465		N.A.		N.A.		N.A.		N.A.		N.A.		1.54		46.18		4.9015785		6.000		9.448		1.575		3.02		4801.91054		14.78		27687.7188		Auto Manufacturers		Consumer, Cyclical		Auto-Cars/Light Trucks		4.8324115		614.9115		7864.794		1988.973				DaimlerChrysler AG		65245.99025		DAIMLERCHRYSLER AG-REG		39155.27		2.78		4846.751		12733.476		18.75		466938.00		#N/A N Ap		10.78		8145.6795		46.30815		46.30815		1.53		3.05		0.37		8543794		2857.778		+6.10231800		+3.37300500		-7.09380800		0.17		17.30		3.29		7.20		-86.99		N.A.		N.A.		#N/A N Ap		A+		NEG		#N/A N Ap		13.81		126512.3475		3.16		54395.628		DCX		30416.61		127596.66675		N.A.		30964.885		Y		26.147		8429167		7108635		-19.320		-18.528		8.713		ACTV		EQ0032868300001000		DAIMLERCHRYSLER AG		DE0007100000		DCX GR Equity		20001025		0.38		EQ0032868300001000		DCX GR Equity		DCX		GR		2718		10361		DaimlerChrysler AG		.400000000		.270000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		6		Auto Manufacturers		.250000000		.308000000		36826.9242478009				2718		2718		Credit Default Physical Swap		39.008786797		42.023440902		47.045485379		50.025680146		55.986428134

		168		DCN US Equity		10/20		US2358111068		42.739		44.066		40.363		-5.248		-14.248		-30.556		-31.11765317		-6.681		-16.115		-18.374		-13.315		9.72		1.24		10621647		111		4801		3888		2732		148				971		0		2274		7255		11123		8018		111		-23.68		-807		608		-402.00		-26.591		-1.524		US		US		USD		3013671000		39.96		1003		1522		-2.55		7481.95		-.580		.676		5.645		1.24		1.639		6.727		7.100		1.639		6.727		2.677		6.142		6.142		5.365		.517		149.284		-22.802		-29.891		13016087		3.61		-1.2		13.78		14.75		16.83		-1.55		11.80		2.20		11.42		2.317		9.111		8.713		0.956		1.91		17.8		1.81		967.7		Auto Parts&Equipment		Consumer, Cyclical		Auto/Trk Prts&Equip-Orig		3.1		279		1003		205		0		Dana Corp.		4879.81		DANA CORP		4039		3.90		513		1032		0.61		84200.00		#N/A N Ap		6.58		777		20.1875		20.1875		1.05		3.96		0.23		651900		308		-2.33966981		-9.21711924		-27.89212388		0.25		17.40		4.83		10.20		81.21		N.A.		STABLE		#N/A N Ap		BBB+		NEG		#N/A N Ap		5.58		13159		4.82		4150		DCN		2957		10464.81		N.A.		3105		Y		42.672		444965		493651		-8.949		-22.802		-6.105		ACTV		EQ0010042900001000		DANA CORP		US2358111068		DCN US Equity		20001025		2.65		EQ0010042900001000		DCN US Equity		DCN		US		2719		10362		Dana Corp.		.000000000		.090000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		7		Auto Parts&Equipment		.250000000		.308000000		36826.9242741898				2719		2719		Credit Default Physical Swap		194.952699565		203.038495911		209.967629023		214.959474317		220.047337082

		173		DF US Equity		10/20		US2423611035		28.094		41.244		35.124		-0.388		-5.525		+29.545		-32.90269360		-.169		-.947		+3.868		-.408		4.79		2.08		3833993.75		26.65		600.38		449.1		758.73		0		0		92.74		0		550.14		1420.01		2003.54		1345.86		26.65		-46.69		-147.54		234.42		2.95		-27.910		-.772		US		US		USD		1141819000		31.48		228.69		336.26		-4.41		2062.25		-.314		.391		4.633		0.88		4.118		4.749		5.104		4.118		4.749		1.764		2.755		2.802		2.406		.092		35.543		-25.935		-17.418		2241143.75		2.85		2.29		4.91		9.10		10.75		11.43		5.87		3.13		5.16		3.74		12.264		8.590		0.700		1.65		-58.74		-64.08		150.4		Food		Consumer, Non-cyclical		Food-Misc/Diversified		2.79		49.34		228.69		33.41		0		Dean Foods Co.		1104.5		DEAN FOODS CO		735.68		5.15		106.12		213.69		-8.20		13000.00		#N/A N Ap		11.00		173.27		32.125		32.125		1.69		4.85		0.28		69700		72.71		+3.50603585		+0.11681085		+34.99708005		0.41		15.45		5.42		9.84		72.20		N.A.		STABLE		#N/A N Ap		A-		NEG		#N/A N Ap		8.27		4065.64		7.52		762.33		DF		657.68		1978.21		N.A.		657.68		Y		25.074		117087		161434		-6.924		-25.935		-3.383		ACTV		EQ0010043700001000		DEAN FOODS CO		US2423611035		DF US Equity		20001025		0.65		EQ0010043700001000		DF US Equity		DF		US		2720		10365		Dean Foods Co.		.000000000		.000000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		26		Food		.250000000		.453000000		36826.924290625				2720		2720		Credit Default Physical Swap		65.785339991		65.773144242		67.944766919		74.573157099		82.007472607

		171		DE US Equity		10/20		US2441991054		40.98		52.528		44.505		5.169		-15.764		-14.815		-16.10122947		+.050		-12.012		-14.187		-.650		-2.35		0.65		35979328		295.5		5186.6		7136.7		3806.2				315.5		30.2		0		2243.9		12388.7		17578.2		13483.9		611		259.45		-315.5		1434.5		889.40		-11.735		-.269		US		US		USD		7609578000		85.37		503		1016.3		4.59		18830.86		.027		.423		5.210		0.88		.000		3.228		3.249		.000		3.228		1.395		2.713		2.713		2.370		.139		234.592		-9.627		-23.821		28515660		4.35		4.8		12.16		5.29		6.58		0.68		9.49		1.80		1.60		2.635		8.986		12.310		1.370		1.17		14.5		7.43		180.6		Machinery-Diversified		Industrial		Machinery-Farm		1.03		146.7		503		204.2		0		Deere & Co.		8473.98		DEERE & CO		7683.4		3.63		239.2		752.5		0.36		38700.00		#N/A N Ap		18.12		373.9		32.4375		32.4375		1.75		7.40		0.62		875600		35		+7.00625350		-13.80353272		-14.31299043		0.68		5.85		1.34		2.71		-11.52		N.A.		NEG		#N/A N Ap		A+		STABLE		#N/A N Ap		-15.27		11505.8		3.33		8294.4		DE		4094.3		18698.38		N.A.		4094.3		Y		42.401		1052016		1163443		-10.333		-9.627		-2.444		ACTV		EQ0010043800001000		DEERE & CO		US2441991054		DE US Equity		20001025		1.25		EQ0010043800001000		DE US Equity		DE		US		2721		10366		Deere & Co.		.000000000		.150000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		41		Machinery-Diversified		.250000000		.476000000		36826.9243107292				2721		2721		Credit Default Physical Swap		37.008786797		41.023440902		44.045485379		47.025680146		48.986428134

		172		DELL US Equity		10/20		US2470251099		92.659		64.033		56.934		-23.478		-40.781		-42.408		-35.68544805		-9.785		-33.648		-36.924		-19.242		66.8		2.75		1245692416		3809		7681		5192		508		0		323		550		0		1725		5816		11471		6163		4132		60.85		-397		3926		894.00		-28.683		+6.720		US		US		USD		74414350000		0.00		2457		2613		49.59		109606.8		-.176		1.228		6.249		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.340		2616.768		-28.683		-44.240		941749440		2.41		1.39		51.69		48.70		48.40		-10.04		133.89		26.39		105.29		1.16		29.956		24.515		0.818		3.11		2987		65.02		1607		Computers		Technology		Computers		0.66		34		2457		0		0		Dell Computer Corp.		95918.75		DELL COMPUTER CORP		-3624		39.23		1666		1822		128.69		36500.00		#N/A N Ap		37.92		2451		28.4375		28.4375		11.42		18.80		2.61		33364700		1666		-17.93587599		-42.46790807		-41.52063736		1.42		43.68		18.16		39.06		72.42		N.A.		POS		#N/A N Ap		BBB+		STABLE		#N/A N Ap		38.49		25265		67.37		508		DELL		5308		92757.75		N.A.		5308		Y		69.640		35731036		28623836		-22.563		-28.683		-7.708		ACTV		EQ0010171800001000		DELL COMPUTER CORP		US2470251099		DELL US Equity		20001025		0.67		EQ0010171800001000		DELL US Equity		DELL		US		2722		10369		Dell Computer Corp.		.000000000		.315000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		15		Computers		.250000000		.476000000		36826.9243660532				2722		2722		Credit Default Physical Swap		83.052699565		84.338495911		85.567629023		91.959474317		97.047337082

		174		DFG US Equity		10/20		US2471311058		35.849		41.386		38.279		-10.366		1.906		+37.383		+20.54154455		-5.537		+.184		+8.930		-6.079		3.3		0.19		1687296.5		357.69						350.43		100		1715.29				0		136.81		960.85		3395.69		2794.27		357.69				0		121.33		N.A.		+32.116		+1.042		US		US		USD		755589800		0.00						9.52		1150.82		.138		.587		7.458		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.384		14.952		32.116		25.208		790081.25		6.26				17.65		N.A.		6.54		-14.20		6.81		N.A.		-4.59		4.79		12.000		7.842		0.653		4.83		-65.02		140.59		18.77		Insurance		Financial		Life/Health Insurance		2.4		18.18		119.28		0		0		Delphi Financial Group		610.65		DELPHI FINANCIAL GROUP-CL A		1.74		N.A.		50.28		50.28		-11.48		794.00		Delphi Financial Group		9.32		101.1		37.5625		37.5625		1.53		N.A.		1.19		21000		50.28		-4.98757151		+8.85826136		+40.26838892		0.35		9.42		1.50		6.39		N.A.		N.A.		STABLE		#N/A N Ap		BBB		NEG		#N/A N Ap		6.11		640.49		444.26		359.43		DFG		501.42		3504.92		N.A.		601.42		Y		37.047		43053		37702		7.563		32.116		-7.253		ACTV		EQ0010338400001000		DELPHI FINANCIAL GRP  -CL A		US2471311058		DFG US Equity		20001025		1.04		EQ0010338400001000		DFG US Equity		DFG		US		2723		10371		Delphi Financial Group		.000000000		.045000000		36821.9999884259		INFO		Informational		9		BBB		24		Industrial		36		Insurance		.250000000		.387000000		36826.924381794				2723		2723		Credit Default Physical Swap		181.243214383		181.942984217		184.976533531		197.050665877		208.662157888

		165		DAL US Equity		10/20		US2473611083		44.099		43.287		41.143		-6.548		-23.292		-17.767		-19.24092450		-4.218		-15.170		-14.790		-8.425		24.31		0.86		31834732		1252		3346		5940		4525		0		493		862		214		1357		10181		20566		15479		1745		-10.88		-3289		2378		-28.00		-15.676		+.543		US		US		USD		5126515000		0.96		1843		2989		5.22		9763.96		-.262		.943		4.726		0.1		.000		.000		.000		.000		.000		.121		.240		.240		.210		.914		122.975		-15.514		-16.190		33970792		3.98		-7		17.19		5.43		11.11		-4.54		10.25		0.81		39.58		7.755		10.200		5.376		0.527		5.75		444		11.04		3578		Airlines		Consumer, Cyclical		Airlines		9.92		197		1843		13		12		Delta Air Lines Inc.		6200.96		DELTA AIR LINES INC		3349		1.27		1303		2449		9.55		77860.00		#N/A N Ap		5.73		2283		41.6875		41.6875		1.05		2.23		0.31		825500		1278		-5.63050189		-18.95016469		-19.41672354		0.21		27.70		7.38		16.26		-52.16		N.A.		N.A.		#N/A N Ap		BBB-		STABLE		#N/A N Ap		8.84		15888		2.09		5094		DAL		4873		14777.96		N.A.		5087		Y		38.478		667028		696806		-8.065		-15.514		-6.056		ACTV		EQ0010044100001000		DELTA AIR LINES INC		US2473611083		DAL US Equity		20001025		1.49		EQ0010044100001000		DAL US Equity		DAL		US		2724		10372		Delta Air Lines Inc.		.000000000		.000000000		36821.9999884259		INFO		Informational		10		BBB-		24		Industrial		4		Airlines		.250000000		.308000000		36826.924421412				2724		2724		Credit Default Physical Swap		144.971649905		153.015324730		160.032912024		164.961809511		169.963565149

		178		DNR US Equity		10/20		CA2479162083		64.438		58.177		50.077		7.143		62.162		+96.721		+53.29769916		+.028		+22.814		+42.985		+4.022		-52.44		0.25		720368.375		2.05		23.93		18.69		225		0		0		5.5		0		-260.06		192.74		212.86		245.12		2.05		-74.61		-103.8		20.29		-9.81		+67.123		+1.161		US		US		USD		349633400		N.A.		-6.85		45.38		N.A.		394.26		.418		.438		8.842		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.161		45.854		67.123		79.412		762750		5.16		-3.22		N.A.		N.A.		N.A.		N.A.		N.A.		0.16		-51.85		1.5		12.500		5.083		0.407		-19.08		-192.49		82.02		-42.2		Oil&Gas Producers		Energy		Oil Comp-Explor&Prodtn		0.12		17.53		-6.85		0		0		Denbury Resources Inc.		115.58		DENBURY RESOURCES INC		222.95		0.28		4.61		-234.91		N.A.		205.00		#N/A N Ap		10.89		-302.76		7.625		7.625		5.16		20.25		2.86		101300		-287.14		+12.96699959		+70.09401246		+105.38466264		0.41		N.A.		-86.96		-91.24		-7234.69		N.A.		N.A.		#N/A N Ap		B+		STABLE		#N/A N Ap		-4.04		82.99		0.21		225		DNR		-32.27		339.97		N.A.		-32.27		Y		65.157		104012		90480		3.375		67.123		8.929		ACTV		EQ0010865300001001		DENBURY RESOURCES INC		CA2479162083		DNR US Equity		20001025		1.7		EQ0010865300001001		DNR US Equity		DNR		US		2725		10374		Denbury Resources Inc.		.000000000		.000000000		36821.9999884259		INFO		Informational		13		BB-		24		Industrial		48		Oil&Gas Producers		.000000000		.315000000		36826.9244474537				2725		2725		Credit Default Physical Swap		349.950167306		361.950923106		369.980545663		377.988340629		385.041855291

		308		LHA GR Equity		10/20		DE0008232125		48.596		36.934		34.799		-5.429		-19.553		-6.615		-11.82148000		-4.433		-13.368		-9.900		-8.159		4.84		1.02		3619315.105		189.80437		2528.349075		3448.7341		1486.90493		35.02212		466.25306		496.053915				1715.569345		5105.99229		10870.277285		7721.458045		656.05743		-47.666185		-1046.53045		682.315585		-486.70		+10.825		+1.253		DE		GE		EUR		6920411400		34.05		846.80652		1708.534555		20.67		8916.393885		.045		.709		4.932		0.6773305		.000		30.059		30.575		.000		30.059		3.044		3.737		3.737		1.891		.565		381.600		14.519		-5.661		2051905.6915		3.60		-0.953155		14.68		5.85		6.82		-6.65		12.07		0.91		5.87		1.5090215		10.000		12.018		1.202		2.62		327.09243		65.12		175.21182		Airlines		Consumer, Cyclical		Airlines		1.393462		269.894695		846.80652		181.04884				Deutsche Lufthansa AG		7580.26458		DEUTSCHE LUFTHANSA-REG		1301.11562		1.77		531.717095		2725.3485		11.74		66207.00		#N/A N Ap		13.01		821.796745		18.13525		18.13525		2.22		10.14		0.64		5375368		350.668255		-3.99762700		-12.13843000		+0.67348940		0.21		18.02		5.01		14.28		-102.16		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		10.46		10792.388495		1.80		1957.164615		LHA		3113.805555		11702.2129		N.A.		3148.81924		Y		38.255		3913812		3435410		-1.333		14.519		-7.804		ACTV		EQ0011572800001000		DEUTSCHE LUFTHANSA AG		DE0008232125		LHA GR Equity		20001025		0.14		EQ0011572800001000		LHA GR Equity		LHA		GR		2726		10379		Deutsche Lufthansa AG		.000000000		.000000000		36821.9999884259		I		Indicative		6		A		24		Industrial		4		Airlines		.250000000		.308000000		36826.9244660532				2726		2726		Credit Default Physical Swap		30.583556804		31.220329264		34.807629254		38.735146217		42.831811896

		188		DTE GR Equity		10/20		DE0005557508		48.571		58.519		53.184		10.964		-12.235		-41.228		-22.33371000		+7.936		-18.267		-33.140		+1.697		19.34		0.41		37275462.77		740.593		10157.427		17446.1105		28184.709		833.378		1729.175		2299.381				2370.235		65803.9655		79814.5005		49722.638		2469.768		-27.3294		-5039.069		8087.478		-652.00		-11.507		+1.147		DE		GE		EUR		98074841550		149.63		5776.288		12917.359		-0.04		216791.9838		.012		1.279		5.035		0.6748		-8.728		22.214		#N/A N Ap		1.051		26.432		.694		2.081		2.081		1.053		1.417		3023.960		-10.366		-45.530		16187886.855		2.95		1.054375		18.30		1.68		1.95		4.14		34.21		0.37		20.03		0.774333		10.990		41.885		3.811		3.89		8763.02028		67.76		4170.264		Telecommunications		Communications		Telephone-Integrated		0.362705		2571.8315		5776.288		1581.44441				Deutsche Telekom		182716.2708		DEUTSCHE TELEKOM AG-REG		33242.335		0.60		1056.9055		8197.9765		42.76		195788.00		#N/A N Ap		89.42		2449.524		32.432575		32.432575		3.36		11.57		3.28		29888992		-524.53891		+2.11857000		-22.14833000		-42.56050000		1.43		4.25		1.44		3.99		-21.89		N.A.		STABLE		#N/A N Ap		A-		NEG		#N/A N Ap		-0.70		29918.945		0.89		35712.103		DTE		29258.4845		220883.8023		N.A.		30091.8625		Y		49.866		28606378		19727328		-32.554		-10.366		-1.004		ACTV		EQ0018055600001000		DEUTSCHE TELEKOM AG		DE0005557508		DTE GR Equity		20001025		0.13		EQ0018055600001000		DTE GR Equity		DTE		GR		2727		10381		Deutsche Telekom		.350000000		.280000000		36821.9999884259		I		Indicative		4		AA-		24		Industrial		64		Telephone		.250000000		.350000000		36826.9244884606				2727		2727		Credit Default Physical Swap		55.930802096		59.588899799		64.572973018		71.765337042		79.043376206

		175		DGE LN Equity		10/20		GB0002374006		19.304		38.755		37.009		4.81		4.987		+15.750		-1.02971200		+1.837		+4.812		+13.049		+2.944		-0.87		0.62		10426195388.4		1539.9681		7311.5889		9189.1041		5434.0737		831.5538		8.6922		824.3103		0		-743.1831		17537.9622		23376.2232		15719.8437		1548.6603		66.49533		-792.4389		2013.693		-62.00		+6.992		-1.474		GB		GB		GBp		31544211105		73.05		2843.7981		3372.5736		-0.01		38562.163002		.154		.539		5.033		0.304227		7.692		6.425		5.772		7.692		8.436		5.060		3.675		3.675		1.391		.312		3429.000		11.239		32.570				3.71		0.362175		N.A.		N.A.		N.A.		N.A.		N.A.		2.07		1.47		67.2848715		13.000		13.672		1.052		3.26		992.3595		-482.39		-1198.0749		Beverages		Consumer, Non-cyclical		Beverages-Wine/Spirits		0.4172256		675.0942		2843.7981		1032.9231		0		Diageo Plc		29397.686802		DIAGEO PLC		8332.9224		3.23		1413.9312		3372.5736		17.01		72474.00		#N/A N Ap		22.05		1994.8599		919.9245		919.9245		4.61		15.50		2.15		19257868		381.0081		+5.97085900		+10.21860000		+17.69782000		0.76		22.34		6.02		11.07		-55.72		N.A.		STABLE		#N/A N Ap		A+		NEG		#N/A N Ap		1.62		14618.8317		5.98		9881.5827		DGE		6824.8257		39658.828902		N.A.		7656.3795		Y		20.873		12898385		15444249		162.201		11.239		7.198		ACTV		EQ0011168000001000		DIAGEO PLC		GB0002374006		DGE LN Equity		20001025		0.02		EQ0011168000001000		DGE LN Equity		DGE		LN		2728		10382		Diageo Plc		.000000000		.220000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		9		Beverages		.250000000		.453000000		36826.9245295139				2728		2728		Credit Default Physical Swap		19.008786797		22.023440902		27.045485379		29.025680146		29.986428134

		176		DIS US Equity		10/20		US2546871060		39.817		40.173		40.844		-3.339		-1.195		-10.093		+29.48508894		-5.859		-8.084		-6.492		-6.578		5.56		0.55		165445504		414		10200		7707		9278		0		0		5357		0		11651		32668		43679		22704		414		8.24		-2134		5588		452.00		+39.568		+.762		US		US		USD		75827580000		0.00		3035		6358		2.56		90287.8		.284		.830		5.080		0.21		300.000		7.474		12.799		300.000		7.474		.000		.577		.577		.504		.747		2084.607		40.738		24.359		216248064		2.11		1.68		23.65		18.41		27.77		0.58		25.59		1.41		5.13		1.043		14.578		34.875		2.392		4.33		1587		68.97		714		Media		Communications		Multimedia		0.63		612		3035		0		431		Disney (Walt) Co		53846		THE WALT DISNEY CO.		11279		2.16		1300		4623		8.19		120000.00		#N/A N Ap		53.10		2314		36.375		36.375		3.25		12.48		3.06		5977000		869		+0.76412739		+2.95298666		-11.58737156		1.99		4.31		3.06		5.16		59.87		N.A.		STABLE		#N/A N Ap		A		NEG		#N/A N Ap		1.85		23402		3.76		11693		DIS		20975		70844		N.A.		20975		Y		36.340		4240774		4420267		7.125		40.738		-4.902		ACTV		EQ0010046300001000		DISNEY (WALT) COMPANY		US2546871060		DIS US Equity		20001025		0.08		EQ0010046300001000		DIS US Equity		DIS		US		2729		10390		Disney (Walt) Co		.350000000		.315000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		42		Media		.250000000		.350000000		36826.9245451042				2729		2729		Credit Default Physical Swap		25.808786797		25.823440902		27.045485379		29.025680146		30.986428134

		179		DNY US Equity		10/20		US2578671016		25.2		36.086		35.674		-1.003		9.116		+15.497		-17.95955539		-1.627		+1.277		+6.608		-1.557		1.73		1.36		6747692		41.87		1229.85		1203.46		748.5		0		0		128.36		0		-691.68		2306.31		3853.46		2715.21		41.87		-3.91		-275.83		675.82		-8.35		-10.022		+1.406		US		US		USD		3078152000		35.34		530.43		904.81		9.68		3959.41		-.493		.618		3.992		0.86		4.706		4.946		6.162		4.706		4.946		2.958		3.525		3.644		3.079		.430		121.907		-6.573		4.721		4750387		3.13		3.1		-5.70		1.18		-2.85		5.57		-4.99		1.16		-2.27		2.685		12.167		9.404		0.773		3.76		-162.62		-247.73		228.27		Commercial Services		Consumer, Non-cyclical		Printing-Commercial		2.39		88.16		530.43		110.08		0		Donnelley (R.R.) & Sons Co.		3035.78		DONNELLEY (R.R.) & SONS CO		1126.18		3.04		308.31		682.7		-12.50		34000.00		#N/A N Ap		10.93		506.53		25.25		25.25		2.65		4.47		0.56		189300		198.24		+5.00700106		+18.91089614		+22.02265251		0.41		25.28		8.15		15.54		228.15		N.A.		STABLE		#N/A N Ap		A		STABLE		#N/A N Ap		3.29		5183.41		1.84		1168.05		DNY		1138.26		4925.21		N.A.		1138.26		Y		30.634		273515		310744		1.171		-6.573		2.799		ACTV		EQ0010046900001000		DONNELLEY (R R) & SONS CO		US2578671016		DNY US Equity		20001025		0.66		EQ0010046900001000		DNY US Equity		DNY		US		2730		10392		Donnelley (R.R.) & Sons Co.		.462000000		.090000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		14		Commercial Services		.250000000		.462000000		36826.9245751157				2730		2730		Credit Default Physical Swap		44.683556804		44.120329264		46.007629254		49.535146217		54.131811896

		181		DOV US Equity		10/20		US2600031080		66.542		40.879		35.879		-17.284		-20.238		-28.892		-17.54629253		-15.708		-19.606		-18.087		-18.646		13.91		1.15		25776646		138.04		1611.56		1334.87		608.02		0		0		83.23		0		1769.45		2944.68		4131.94		2093.18		138.04		259.54		-130.34		1609.16		-120.54		-13.196		-3.141		US		US		USD		7514515000		22.67		635.41		818.65		14.09		10789.75		.247		.670		3.899		0.44		9.302		10.326		11.724		9.302		10.326		.645		1.270		1.351		1.110		.507		203.095		-12.276		-17.812		29817914		1.96		7.07		18.05		7.58		14.82		-2.10		24.72		3.22		-0.33		2.935		14.000		12.606		0.900		4.72		127.87		25.34		376.79		Machinery-Diversified		Industrial		Machinery-General Indust		4.44		53.4		635.41		91.81		0		Dover Corp.		9194.29		DOVER CORP		767.89		7.30		928.99		1112.24		6.69		26600.00		#N/A N Ap		14.74		615		37		37		3.25		5.41		1.43		806600		837.18		-15.78218601		-15.80075026		-24.85307770		0.55		47.04		10.44		32.69		136.96		N.A.		N.A.		#N/A N Ap		A+		STABLE		#N/A N Ap		11.78		4446.42		5.33		905.92		DOV		2038.76		10112.47		N.A.		2038.76		Y		46.199		577063		575375		-8.082		-12.276		-21.172		ACTV		EQ0010047000001000		DOVER CORP		US2600031080		DOV US Equity		20001025		0.18		EQ0010047000001000		DOV US Equity		DOV		US		2731		10394		Dover Corp.		.000000000		.270000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		41		Machinery-Diversified		.250000000		.476000000		36826.9245950231				2731		2731		Credit Default Physical Swap		47.108786797		47.123440902		53.545485379		56.825680146		63.986428134

		182		DOW US Equity		10/20		US2605431038		34.483		47.799		41.589		-2.005		-17.249		-32.741		-41.31469460		-1.779		-18.919		-26.151		-4.861		7		0.77		89237928		506		8847		6295		5022		408		706		2218		550		6184		15338		25499		16218		1212		3.13		-1412		2992		231.00		-38.036		+1.960		US		US		USD		16319600000		57.92		2233		3534		0.54		27298.68		-.310		.812		4.853		1.16		.000		2.411		4.444		.000		2.411		1.586		4.821		4.821		4.211		.719		678.217		-35.804		-44.391		83818040		3.13		2.39		4.70		2.49		-0.80		0.78		5.86		0.78		10.50		2.439		9.143		9.866		1.079		4.05		1401		83.94		268		Chemicals		Basic Materials		Chemicals-Diversified		2.007		431		2233		768		5		Dow Chemical Company		29836.06		DOW CHEMICAL		4845		2.24		1331		2632		12.03		39239.00		#N/A N Ap		10.21		2166		24.0625		24.0625		1.80		3.44		0.78		3506700		558		+0.06855299		-15.01108599		-29.65027125		0.38		16.84		5.40		11.02		70.99		N.A.		NEG		#N/A N Ap		A		STABLE		#N/A N Ap		2.65		18929		1.20		6057		DOW		8323		40540.05		N.A.		9281		Y		41.885		3370470		3112730		-19.773		-35.804		-3.509		ACTV		EQ0010047100001000		DOW CHEMICAL		US2605431038		DOW US Equity		20001025		0.35		EQ0010047100001000		DOW US Equity		DOW		US		2732		10395		Dow Chemical Company		.450000000		.195000000		36821.9999884259		I		Indicative		6		A		24		Industrial		12		Chemicals		.250000000		.719000000		36826.9246174421				2732		2732		Credit Default Physical Swap		25.583556804		25.320329264		26.407629254		28.435146217		31.031811896

		170		DD US Equity		10/20		US2635341090		38.287		44.702		39.907		2.038		-5.378		-27.344		-41.45639218		-1.589		-11.228		-18.003		-6.510		5.82		0.68		139623168		1466		12653		11228		6625		517		116		1505		237		4355		24958		40777		27385		1582		172.04		-2055		9315		238.00		-37.416		-.643		US		US		USD		42289590000		718.18		4025		5715		-6.93		56097.85		-.349		.658		5.452		1.4		.000		5.273		7.176		.000		5.273		1.295		3.451		3.451		3.015		.489		1042.578		-35.740		-37.130		93772616		3.01		6.69		5.53		-4.59		2.02		4.03		9.95		0.77		-2.07		3.341		9.645		12.141		1.259		5.24		-1079		-48.15		3320		Chemicals		Basic Materials		Chemicals-Diversified		7.08		535		4025		1501		10		Du Pont (E.I.) de Nemours & Co		68848		DU PONT (E.I.) DE NEMOURS		9984		1.86		7690		9380		-7.87		94000.00		#N/A N Ap		14.04		1690		40.5625		40.5625		3.25		8.70		1.45		2328800		6179		+5.49546825		-1.75975327		-23.21736979		0.52		58.28		0.55		30.84		-46.15		N.A.		NEG		#N/A N Ap		AA-		NEG		#N/A N Ap		8.68		26918		1.31		11566		DD		12638		89118		N.A.		13392		Y		38.798		3201456		3078225		-24.460		-35.740		-.765		ACTV		EQ0010047900001000		DU PONT (E I) DE NEMOURS		US2635341090		DD US Equity		20001025		0.24		EQ0010047900001000		DD US Equity		DD		US		2734		10401		Du Pont (E.I.) de Nemours & Co		.500000000		.270000000		36821.9999884259		I		Indicative		4		AA-		24		Industrial		12		Chemicals		.250000000		.719000000		36826.9246691319				2734		2734		Credit Default Physical Swap		18.830802096		19.188899799		19.072973018		21.865337042		25.343376206

		190		DUK US Equity		10/20		US2643991068		35.173		31.452		27.991		11.944		36.172		+47.078		+51.77849142		+2.402		+24.081		+36.452		+7.518		24.63		0.72		125154816		613		6171		5876		8683		1200		0		1711		1684		4395		21347		33409		21527		613		13.88		-5700		2684		-361.00		+65.389		-.747		US		US		USD		31768670000		96.98		1795		2946		-4.55		36207		.363		.307		3.895		2.2		.000		.926		2.130		.000		.926		4.829		2.549		2.549		2.226		-.035		368.066		71.755		77.024		126743344		3.51		-8.26		2.13		37.10		21.03		1.34		19.19		N.A.		26.89		4.525		9.005		19.075		2.118		2.08		1300		19.69		5303		Electric		Utilities		Electric-Integrated		4.08		601		1795		802		20		Duke Energy Corp		18345.75		DUKE ENERGY CORP		8852		N.A.		1507		2658		10.40		21000.00		#N/A N Ap		20.80		1442		86.3125		86.3125		3.40		14.00		0.79		1474700		685		+17.97358523		+46.91871726		+56.87843977		0.78		17.34		2.81		10.06		877.72		N.A.		STABLE		#N/A N Ap		A+		NEG		#N/A N Ap		23.46		21742		N.A.		9465		DUK		8998		37049.75		N.A.		11882		Y		30.244		1693228		1437241		38.608		71.755		.633		ACTV		EQ0010048100001000		DUKE ENERGY CORP		US2643991068		DUK US Equity		20001025		0.17		EQ0010048100001000		DUK US Equity		DUK		US		2735		10402		Duke Energy Corp.		.000000000		.195000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		19		Electric		.250000000		.420000000		36826.9246917477				2735		2735		Credit Default Physical Swap		30.108786797		30.223440902		34.345485379		36.425680146		40.986428134

		195		DYN US Equity		10/20		US26816Q1013		67.385		55.746		46.264		-9.297		24.042		+54.205		+177.43823328		-8.908		+12.656		+32.933		-4.010		23.95		2.62		95504840		45.23		2805.08		2538.52		1333.93		0		0		495.52		275.42		259.49		3035.14		6525.17		5015.69		45.23		-96.53		-364.56		8.84		-151.64		+194.374		-3.238		US		US		USD		14571480000		5.10		213.7		322.02		1.19		15375.04		1.650		.547		6.539		0.025		614.020		92.562		48.164		614.020		92.562		1.288		.379		.637		.331		.323		224.289		195.906		168.419		105256088		5.16		-1.15		40.24		36.65		58.83		23.05		41.72		6.14		27.80		1.634		20.000		28.802		1.440		0.48		181.42		14.39		1079.52		Pipelines		Energy		Pipelines		0.49		78.16		213.7		7.72		0.39		Dynegy Inc.		3799.99		DYNEGY INC-CL A		1480.43		7.81		151.85		260.17		17.23		2463.00		#N/A N Ap		38.26		243.16		47.0625		47.0625		5.61		54.91		0.61		2221100		143.73		-6.92290903		+27.86543906		+60.59672998		1.43		13.25		2.58		7.62		84.96		N.A.		N.A.		#N/A N Ap		BBB+   *-		N.A.		#N/A N Ap		8.22		15429.98		27.69		1525.66		DYN		1234.06		6699.08		N.A.		1509.48		Y		55.395		1979092		1737995		29.672		195.906		-17.463		ACTV		EQ0012644000001000		DYNEGY INC		US26816Q1013		DYN US Equity		20001025		0.49		EQ0012644000001000		DYN US Equity		DYN		US		2737		10407		Dynegy Inc.		.380000000		.185000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		52		Pipelines		.250000000		.818000000		36826.9247398495				2737		2737		Credit Default Physical Swap		65.052699565		66.038495911		67.067629023		72.059474317		76.047337082

		207		EOA GR Equity		10/20		DE0007614406		26.047		36.288		36.088		6.494		4.353		+10.129		-8.06512300		+3.832		+5.915		+11.770		+4.686		21.63		1.03		7066697.0745		1320.921		13452.138		12117.721		3007.0775		2522.065		228.5885		2861.152				9175.593		19008.2725		44185.904		29532.622		1549.5095		4.057235		-2130.681		2745.5925		-288.00		+15.461		+.176		DE		GE		EUR		38224940110		23.56		780.2375		3449.915		12.70		25756.93043		.210		.687		4.962		1.506491		16.418		8.767		10.263		16.418		8.767		3.923		3.008		3.008		1.522		.533		763.299		19.136		27.174		4205687.626		3.65		1.223075		11.04		7.98		10.52		20.33		12.87		1.02		32.03		2.2563625		3.200		22.194		6.936		2.15		2205.43197		28.07		5652.048885		Miscellaneous Manufactur		Industrial		Diversified Manufact Op		4.475611		462.238		780.2375		530.13975				E.ON AG		20429.38443		E.ON AG		2805.481		2.82		2250.458		4920.1355		22.22		131602.00		#N/A N Ap		11.19		3334.3555		50.078595		50.078595		2.08		9.17		0.61		8187966		1720.31825		+8.02668300		+18.06667000		+18.63696000		0.18		20.41		5.59		15.51		478.92		N.A.		NEG		#N/A N Ap		AA		NEG		#N/A N Ap		25.40		41300.2905		1.49		4354.9905		EOA		12131.217		40164.75393		N.A.		14653.282		Y		29.714		5648264		4988559		13.090		19.136		1.661		ACTV		EQ0011576100001000		E.ON AG		DE0007614406		EOA GR Equity		20001025		0.03		EQ0011576100001000		EOA GR Equity		EOA		GR		2738		10409		EON AG (Veba)		.003700000		.001500000		36821.9999884259		I		Indicative		3		AA		24		Industrial		46		Miscellaneous Manufactur		.250000000		.367000000		36826.9247534375				2738		2738		Credit Default Physical Swap		16.005550292		19.975235451		22.979550150		24.971279625		25.960593715

		6		1376Z LN Equity		10/20		N.A.				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		2.84		0.44				12.63		252.52		393.56		887.85		0		0		42.33		25		138.17		1812.51		2613.86		1837.55		12.63		-38.46		-108.93		158.74		-56.35		N.A.		N.A.		US		US		USD				67.29		266.85		357.81		-1.91		1033.5		N.A.		N.A.		N.A.		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		16.410		N.A.		N.A.				3.52		3.04		0.45		6.19		1.97		0.94		2.53		N.A.		4.20				N.A.		N.A.		N.A.		6.29		-14.01		-19.38		86.28		Electric		Utilities		Electric-Integrated		7.126		78.89		266.85		78.68		2.44		Columbus Southern Power Co.		0		COLUMBUS SOUTHERN POWER CORP		1023.57		N.A.		119.38		210.34		5.03		1802.00		American Electric Power		N.A.		191.1						N.A.		N.A.		N.A.		0		38.25		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		15.95		4.63		9.50		-92.15		N.A.		STABLE		#N/A N Ap		A-		STABLE		#N/A N Ap		3.07		1139.6		N.A.		1036.2		AEP8		751.31		1604.71		N.A.		776.31		N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		UNLS		EQ0020292100001000														1376Z LN Equity		1376Z		LN		2739		10413		Eastern Electricity Plc		.400000000		.229000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		19		Electric		.250000000		.420000000		36826.9247771181				2739		2739		Credit Default Physical Swap		34.952699565		38.038495911		39.967629023		40.959474317		45.047337082

		197		EK US Equity		10/20		US2774611097		92.089		46.241		37.108		-32.651		-29.933		-32.359		-46.91706493		-16.384		-30.627		-31.948		-26.875		-2.46		0.97		114222184		373		5444		5769		936				20		995		0		2045		6011		14370		10458		393		32.52		-1127		1933		-800.00		-45.355		-.266		US		US		USD		11546050000		40.23		1990		2908		-6.44		20996.73		-.567		.526		4.899		1.76		.000		.769		1.924		.000		.769		1.254		4.693		4.693		4.099		.292		307.895		-43.754		-42.142		82203704		3.68		2.53		1.28		0.77		-0.81		11.32		5.68		1.05		0.02		5.294		9.111		7.083		0.777		5.09		-76		-7600.00		77		Miscellaneous Manufactur		Industrial		Photo Equipment&Supplies		4.38		142		1990		560		0		Eastman Kodak Co.		20565.39		EASTMAN KODAK CO		1706		2.38		1392		2310		-1.91		80650.00		#N/A N Ap		7.12		2109		37.5		37.5		2.82		7.59		0.81		2206500		832		-32.94779561		-31.49124710		-34.17158249		0.27		35.24		9.57		24.72		-307.96		N.A.		N.A.		#N/A N Ap		A+		STABLE		#N/A N Ap		5.09		14089		1.92		2099		EK		3912		26024.39		N.A.		3912		Y		56.989		2284860		1858667		-27.919		-43.754		-8.257		ACTV		EQ0010049500001000		EASTMAN KODAK CO		US2774611097		EK US Equity		20001025		0.71		EQ0010049500001000		EK US Equity		EK		US		2742		10417		Eastman Kodak Co.		.000000000		.240000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		46		Miscellaneous Manufactur		.250000000		.367000000		36826.9248704051				2742		2742		Credit Default Physical Swap		89.008786797		93.023440902		98.045485379		102.525680146		104.986428134

		208		EPG US Equity		10/20		US2839051073		50.882		42.623		37.179		7.082		26.01		+51.903		+38.49641090		+.682		+14.651		+30.574		+2.663		15.33		0.68		105186800		545		2911		3702		5223		1368		0		1286		325		864		11328		16657		12017		545		-51.94		-1086		501		-440.00		+52.381		+1.547		US		US		USD		14863420000		N.A.		873		1482		30.56		19621.52		.576		.478		4.422		0.8		3.381		4.285		4.826		3.381		4.285		2.175		1.278		1.288		1.116		.220		232.241		55.285		67.071		105027264		4.87		-2.57		5.16		64.82		48.18		1.17		53.34		0.60		19.52		3.135		14.150		20.415		1.443		-0.77		-490		-22.13		2704		Pipelines		Energy		Pipelines		-1.12		453		873		207		0		EL Paso Energy Corporation		8911.23		EL PASO ENERGY CORPORATION		6143		1.04		-255		354		-14.26		4700.00		#N/A N Ap		27.00		-287		64		64		4.51		72.28		1.14		1628900		-462		+13.94462156		+33.62469137		+63.54113106		1.01		-7.99		-1.56		N.A.		19.71		N.A.		STABLE		#N/A N Ap		BBB+		STABLE		#N/A N Ap		11.38		10581		1.38		6688		EPG		2947		19839.23		N.A.		4640		Y		44.541		1786054		1626061		26.032		55.285		3.854		ACTV		EQ0010050500001000		EL PASO ENERGY CORP/DE		US2839051073		EPG US Equity		20001025		0.49		EQ0010050500001000		EPG US Equity		EPG		US		2743		10426		EL Paso Energy Corporation		.400000000		.150000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		52		Pipelines		.250000000		.818000000		36826.9249018866				2743		2743		Credit Default Physical Swap		75.952699565		77.238495911		78.367629023		84.259474317		88.847337082

		200		ELUXA SS Equity		10/20		SE0000103806		52.945		74.628		66.465		4.167		-11.972		-21.875		-42.82452000		+.147		-20.348		-24.284		-5.453		-1.98		1.45		2241.431851388		494.0811640874		5326.7535358957		2847.9987277733		1661.1503712318		81.9989861944		530.8564669867		556.3010008846				1283.5574638956		4974.2075916152		8114.8184592142		5470.376002624		1024.9376310741		7.2477164525		-441.2042420809		866.1080796334		2026.00		-28.485		-2.318		SE		SW		SEK		4542366142.86708		30.70		708.2724552981		1096.4009899514		-6.45		6572.5417697866		.031		.392		5.033		0.3478744869		16.667		11.869		6.961		16.667		11.869		.000		2.966		2.966		2.327		.093		10.000		-28.485		-43.541		1172.8339843556		3.28		1.159912932		4.73		2.05		-0.61		-4.44		12.80		2.36		-8.18		1.4713102941		12.550		7.971		0.635		1.68		129.3099164107		-79.09		-292.8109252467		Home Furnishings		Consumer, Cyclical		Appliances		1.1332756856		218.4651777639		708.2724552981		127.3807038992				Electrolux AB		7607.1006152409		ELECTROLUX AB-SER A		1304.8275039509		5.58		414.9645664987		803.093101152		5.31		92916.00		#N/A N Ap		9.05		610.4700281281		11.7283398436		11.7283398436		1.63		5.54		0.35		100		287.5838625995		+8.64018400		-8.43917900		-12.45565000		0.38		16.61		5.06		10.82		17.18		N.A.		STABLE		#N/A N Ap		BBB+		POS		#N/A N Ap		1.72		11882.3985448907		4.06		2329.765135025		ELUXA		2562.4434703959		9955.154009005		N.A.		2644.4424565902		Y		64.481		179		212		-91.000		-28.485		-5.600		ACTV		EQ0011570600002000														ELUXA SS Equity		ELUXA		SS		2746		10431		Electrolux AB		.000000000		.195000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		33		Home Furnishings		.250000000		.367000000		36826.9249944792				2746		2746		Credit Default Physical Swap		46.952699565		51.038495911		54.967629023		57.959474317		60.047337082

		60		AQ FP Equity		10/20		FR0000120420		47.858		51.305		49.014		3.904		-19.347		-1.872		-22.42988000		+3.927		-13.825		-8.045		-5.682		16.72		0.89		2363218.767		1417.9235		10708.2325		10891.272		3754.4185		443.681		0		1688.687		0		11488.47		21789.292		36200.4895		21883.764		1417.9235		-8.63744		-2274.9195		3263.5015		-566.00		+2.593		-1.460		FR		FR		EUR		39790602635		36.55		3208.674		5548.543		-32.47		40916.152165		.539		.658		6.265		3.5427		14.119		6.983		5.688		22.271		9.472		2.023		2.305		2.305		1.614		.489		277.326		4.461		13.200		269770.11005		2.78		3.939145		6.88		2.34		1.49		40.38		24.98		0.77		19.25				N.A.		N.A.		N.A.		4.75		3543.47602		68.32		1642.85121		Oil&Gas Producers		Energy		Oil Comp-Integrated		6.958875		458.864		3208.674		638.73194		0		Elf Aquitaine		34417.828165		ELF AQUITAINE		6054.643		2.10		1747.732		4087.601		34.30		57400.00		Total Fina Elf SA		20.62		3282.902		143.47935		143.47935		2.76		11.04		1.28		1858		1109.00006		+3.97533800		-14.85505000		-2.18200500		0.62		14.44		5.20		10.02		423.44		N.A.		STABLE		#N/A N Ap		AA		STABLE		#N/A N Ap		10.22		29984.738		1.15		7472.5665		AQ		13873.0445		48154.225665		N.A.		14316.7255		Y		57.413		14178		40599		20.196		4.461		-.816		ACTV		EQ0010051000001000		ELF AQUITAINE SA		FR0000120420		AQ FP Equity		20001025		0.04		EQ0010051000001000		AQ FP Equity		AQ		FP		2747		10436		Elf Aquitaine		.000000000		.000000000		36821.9999884259		I		Indicative		3		AA		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.9250219907				2747		2747		Credit Default Physical Swap		8.005550292		9.975235451		12.979550150		15.971279625		17.960593715

		310		LLY US Equity		10/20		US5324571083		33.542		60.058		50.556		9.126		-12.066		+14.758		+20.96939905		+8.409		+5.648		+16.360		+12.754		1.82		0.79		309027552		3700.4		7055.5		3935.4		2811.9		0		135.6		876.7		0		4331		8066.4		12825.2		7812.2		3836		0.37		-528.3		2619.7		-309.90		+25.980		-2.525		US		US		USD		97560300000		40.47		3363.7		3803.4		5.03		112028.9		.188		.649		6.340		0.92		13.483		12.400		9.554		13.483		12.400		1.443		1.169		1.204		1.021		.476		1129.497		27.765		31.330		263692128		2.69		1.92		0.05		11.86		-2.43		-4.45		24.21		1.37		18.68		2.846		13.686		30.350		2.218		6.98		583.4		253.98		-353.7		Pharmaceuticals		Consumer, Non-cyclical		Medical-Drugs		2.5		183.8		3363.7		1030.5		0.1		Eli Lilly & Co.		72500.83		LILLY (ELI) & CO		-782.6		2.48		2721		3160.7		13.17		31300.00		#N/A N Ap		33.74		3245.4		86.375		86.375		17.69		27.32		9.11		3050400		1690.4		+9.91076678		-6.48978123		+17.09637119		1.26		57.63		20.04		38.56		129.94		N.A.		STABLE		#N/A N Ap		AA		STABLE		#N/A N Ap		8.29		10002.9		2.97		3053.4		LLY		5013		72783.13		N.A.		5013		Y		72.980		3766468		3788430		20.835		27.765		6.471		ACTV		EQ0010089400001000		LILLY (ELI) & CO		US5324571083		LLY US Equity		20001025		0.05		EQ0010089400001000		LLY US Equity		LLY		US		2748		10438		Eli Lilly & Co.		.000000000		.450000000		36821.9999884259		INFO		Informational		3		AA		24		Industrial		51		Pharmaceuticals		.250000000		.280000000		36826.9250476505				2748		2748		Credit Default Physical Swap		17.105550292		16.675235451		17.379550150		18.371279625		20.160593715

		198		ELE SM Equity		10/20		ES0130670112		41.303		30.712		27.713		-13.985		-15.149		-20.591		-8.13085000		-13.511		-14.660		-14.007		-14.532		78.01		0.35		72352013.825		229.305475		5400.955805		8354.76628		13759.6781		3595.46936		1655.2844		1129.22719		0		5600.595385		30341.43728		41911.54121		30483.09467		1884.589875		102.409335				4614.915025		547.50		+8.361		-3.460		ES		SP		EUR		17593225335		N.A.		2267.707575		3928.65186		62.97		38226.028225		-.104		.716		3.665				11.364		11.869		19.929		21.758		15.246		2.957		2.990		3.110		1.947		.576		1058.752		11.567		2.907		168986452.6		4.60		2.943815		13.20		22.84		31.93		10.90		32.05		N.A.		83.32		1.2576585		9.305		13.213		1.420		5.70		1451.250185		7.90		16915.29595		Electric		Utilities		Electric-Integrated		1.071245		1622.818085		2267.707575		425.959065		0		Endesa SA		17602.158		ENDESA S.A.		17028.400865		N.A.		1078.052045		455729.554		22.74		34930.00		#N/A N Ap		16.32		1737.550955		16.61695		16.61695		2.25		3.62		1.55		10257841		1078.052045		-4.91312100		-7.55659100		-8.45365000		0.61		15.17		3.29		8.94		-44.73		N.A.		N.A.		#N/A N Ap		A+     *+		N.A.		#N/A N Ap		99.80		11368.5243		N.A.		18912.99074		ELE		7832.985615		46594.67008		N.A.		11428.44654		Y		28.709		3843375		3905931		.573		11.567		-7.512		ACTV		EQ0010051700001000		ENDESA S.A.		ES0130670112		ELE SM Equity		20001025		0.23		EQ0010051700001000		ELE SM Equity		ELE		SM		2749		10447		Endesa S.A.		.000000000		.229000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		19		Electric		.250000000		.420000000		36826.9250666667				2749		2749		Credit Default Physical Swap		30.008786797		38.023440902		42.045485379		45.025680146		47.986428134

		206		ENI IM Equity		10/20		IT0001009890		27.528		25.583		26.446		0.079		5.49		+21.560		-19.90545000		+.038		+3.806		+11.144		-1.231		12.75		1.05		178019662.8		1022.42322		14927.782205		13051.517675		3509.879415		1139.610675		1654.96387		3995.60889		0		12032.57811		23851.253055		39313.991395		22655.44841		2677.38709		16.98809		-3735.10235		6957.03617		-660.03		+13.167		-1.074		IT		IT		EUR		42638444205		50.63		4670.40889		7700.218715		-8.72		42394.05695		.025		.671		3.438		0.1526735		16.667		13.402		#N/A N Ap		16.667		13.402		3.664		2.851		2.851		1.578		.508		8002.126		16.740		19.721		133507830.4		2.55		0.40488		12.73		12.48		0.39		-12.89		18.80		0.89		9.08		0.47236		11.143		11.280		1.012		4.43		1891.945195		42.55		2554.97837		Oil&Gas Producers		Energy		Oil Comp-Integrated		0.3011295		467.43396		4670.40889		1220.08901		0		ENI-Ente Nazionale Idrocarburi SpA		36739.123295		ENI SPA		4515.32298		2.11		2409.91324		10532784.5		13.88		72023.00		#N/A N Ap		17.69		4260.476325		5.3283895		5.3283895		2.75		6.13		1.09		25148000		1189.82423		-0.30656370		+12.75837000		+19.35928000		0.69		16.54		6.50		11.76		222.97		N.A.		N.A.		#N/A N Ap		AA		STABLE		#N/A N Ap		8.28		39090.94469		1.47		7192.71007		ENI		15518.93231		48488.10827		N.A.		16658.542985		Y		25.624		33079436		33964696		1.073		16.740		5.283		ACTV		EQ0014303100001000		ENI GROUP ENTE NAZIONALE IDROCARBUR		IT0001009890		ENI IM Equity		20001025		0.05		EQ0014303100001000		ENI IM Equity		ENI		IM		2750		10455		ENI SpA		.000000000		.124000000		36821.9999884259		INFO		Informational		3		AA		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.9250831019				2750		2750		Credit Default Physical Swap		14.005550292		15.975235451		17.979550150		20.771279625		23.860593715

		210		ETP LN Equity		10/20		GB0003188660		39.619		51.028		47.952		2.752		16.667		+29.107		+26.56876000		-1.022		+6.151		+17.315		-.530		9.57		0.3		2796112690.8		99.23595		850.24203		633.37164		1596.61227		0		445.76499		104.16153		107.63841		977.29302		3353.30589		4300.75569		2739.34683		545.00094		99.322872		-452.28414		578.32104		-88.50		+32.616		-1.122		GB		GB		GBp		4008886101		21.02		467.35062		773.6058		-14.40		4386.620139		.552		.618		7.201		0.1057551		167.857		-27.369		-16.062		167.857		-24.461		2.142		1.502		1.502		.568		.430		498.600		34.766		34.285				3.04		0.260766		5.21		5.47		3.98		0.55		2.51		0.24		10.12		96.3443448		8.500		8.345		0.982		13.18		199.9206		53.22		175.72731		Oil&Gas Producers		Energy		Oil Comp-Explor&Prodtn		0.5041476		69.97221		467.35062		51.86346		9.99603		Enterprise Oil Plc		3032.085639		ENTERPRISE OIL PLC		1246.89609		0.43		256.70964		773.6058		15.94		618.00		#N/A N Ap		15.95		418.96404		804.0285		804.0285		2.76		6.81		3.25		1038016		194.85015		+0.69260270		+16.29454000		+27.23832000		0.55		18.22		6.24		9.36		218.77		N.A.		N.A.		#N/A N Ap		BBB+		STABLE		#N/A N Ap		50.95		1231.395		0.50		1791.89703		ETP		1453.77045		4895.983059		N.A.		1561.40886		Y		35.097		3535296		3192503		143.995		34.766		.271		ACTV		EQ0011153200001000		ENTERPRISE OIL PLC		GB0003188660		ETP LN Equity		20001025		0.22		EQ0011153200001000		ETP LN Equity		ETP		LN		2751		10461		Enterprise Oil Plc		.000000000		.220000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.9251140046				2751		2751		Credit Default Physical Swap		54.952699565		61.038495911		65.967629023		69.959474317		74.047337082

		220		FDX US Equity		10/20		US31428X1063		45.538		43.052		45.517		2.047		4.265		+11.087		-3.52656200		-.520		+5.329		+6.604		+.896		8.25		1.65		32695704		67.96		3284.74		2891.03		1776.25		0		0		414.45		0		3675.92		6568.03		11527.11		6741.87		67.96		-6.95		-1627.42		1625.24		-226.25		+6.675		+3.734		US		US		USD		12162570000		0.00		1221.07		2375.94		9.09		13242.62		.345		1.010		5.517		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.016		285.038		6.675		4.232		28420010		2.35		-0.01		10.86		14.22		12.37		-8.05		19.69		1.28		8.77		3.052		12.900		13.981		1.084		2.46		121.55		13.83		757.35		Transportation		Industrial		Transport-Services		2.36		106.06		1221.07		0		0		FedEx Corporation		10097.76		FEDEX CORPORATION		1714.83		2.68		688.34		1843.2		2.61		96000.00		#N/A N Ap		17.85		1137.74		42.67		42.67		2.45		7.64		0.65		675500		688.34		+9.12934800		+12.85670000		+15.12333000		0.67		14.57		6.21		11.94		183.56		N.A.		N.A.		#N/A N Ap		BBB		STABLE		#N/A N Ap		8.84		18256.95		2.38		1782.79		FDX		4785.24		13887.18		N.A.		4785.24		Y		38.962		809640		950008		1.732		6.675		-3.766		ACTV		EQ0010055400001000		FEDEX CORP		US31428X1063		FDX US Equity		20001025		0.31		EQ0010055400001000		FDX US Equity		FDX		US		2754		10489		FedEx Corporation		.000000000		.210000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		67		Transportation		.250000000		.308000000		36826.9251740741				2754		2754		Credit Default Physical Swap		89.443214383		89.742984217		90.976533531		97.050665877		101.962157888

		213		F IM Equity		10/20		IT0001976403		17.338		30.305		30.788		-2.256		-8.095		-5.075		-39.93700000		-2.457		-5.086		-8.356		-4.039		23.09		0.67		24857354.55		1607.91344		37227.75441		29068.81509		8591.95848		1596.568365		16604.086625		3231.51598		0		7134.331435		31798.895625		67349.923865		54917.003785		18212.0085		23.22999		-2287.496085		4898.23824		1083.01		-13.934		-.335		IT		IT		EUR		10601884020		100.00		664.770785		2650.37822		0.35		15870.90799		-.096		.755		4.633				.041		9.711		21.438		.041		9.711		2.061		2.370		2.370		1.312		.635		367.400		-12.013		-5.558		18268742.31		5.63		4.77421		4.20		7.51		10.07		6.82		3.63		1.42		21.73		1.261876		13.915		17.507		1.258		1.07		-23.525215		-0.19		12659.43357		Auto Manufacturers		Consumer, Cyclical		Auto-Cars/Light Trucks		0.544901		1906.318435		664.770785		297.97481		0		Fiat SpA		13120.347275		FIAT SPA		1153.983915		3.13		297.97481		4421627		-0.22		221319.00		#N/A N Ap		40.51		863.853655		22.091265		22.091265		1.12		2.46		0.30		829000		0		-1.25272600		-1.69978600		-5.47286000		1.58		2.75		0.49		4.28		2.84		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		5.78		40826.93517		2.56		19365.992415		F		10836.334845		33127.138205		N.A.		12432.90321		Y		15.287		1080057		1144566		-1.576		-12.013		-1.244		ACTV		EQ0010056400001000		FIAT SPA		IT0001976403		F IM Equity		20001025		0.69		EQ0010056400001000		F IM Equity		F		IM		2755		10492		Fiat SpA		.000000000		.200000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		6		Auto Manufacturers		.250000000		.308000000		36826.9251975694				2755		2755		Credit Default Physical Swap		40.985339991		43.973144242		46.044766919		56.973157099		63.007472607

		225		FLEX US Equity		10/20		USY2573F1022		80.367		75.502		67.935		-4.048		-3.469		+25.490		+112.77684209		+1.369		+10.668		+18.665		-.026		138.08		1.97		290209408		618.58		2298.7		1255.6		214.73		3.45		0		204.53		0		201.04		2082.27		3087.08		1490.39		618.58				-250.46		-67.39		-313.00		+136.720		+6.757		US		SI		USD		16623900000		0.00		160.25		242.93		170.02		14058.71		1.745		1.550		8.613		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.820		400.576		136.720		80.435		458130208		2.09		-1.46		59.09		78.55		92.72		5.12		120.28		6.45		154.09		1.235		32.200		33.603		1.044		0.36		1093.2		61.06		697.25		Electronics		Industrial		Electronic Compo-Misc		0.555		33.35		160.25		0		0		Flextronics International Ltd.		8853.85		FLEXTRONICS INTL LTD		-133		8.56		120.92		203.6		218.62		49000.00		#N/A N Ap		58.45		138.58		41.5		41.5		6.73		N.A.		2.10		11151600		120.92		+3.24095934		+9.33578209		+23.86504631		2.19		11.55		5.52		10.38		18.60		N.A.		STABLE		#N/A N Ap		BB		POS		#N/A N Ap		92.87		4307.19		22.15		485.58		FLEX		1593.24		8744.36		N.A.		1596.7		Y		63.219		7559182		7134419		18.500		136.720		1.065		ACTV		EQ0013654700001000														FLEX US Equity		FLEX		US		2756		10503		Flextronics International Ltd.		.280000000		.000000000		36821.9999884259		INFO		Informational		14		B+		24		Industrial		21		Electronics		.000000000		.476000000		36826.9252225347				2756		2756		Credit Default Physical Swap		340.033727960		360.012383557		392.004868002		400.039242093		404.005644394

		214		F US Equity		10/20		US3453708600		52.69		44.238		38.402		-1.707		-5.939		-17.135		-20.66112545		-.116		-5.372		-5.165		-2.619		16.28		0.63		189494912		6230		46412		44941		150461		0		19676		10302		852		21089		180275		276229		248017		25906		28.95		-8535		29811		890.00		-15.346		+.401		US		US		USD		49193980000		31.71		10913		26106		5.61		184713.2		-.136		.682		3.978		1.88		#N/A N Ap		139.074		80.761		#N/A N Ap		139.074		4.691		7.980		7.980		6.970		.526		1892.000		-9.215		-9.762		107844536		10.16		17.58		1.12		4.82		4.72		-0.10		6.51		2.42		14.73		3.795		7.964		6.604		0.829		2.26		4126		10.67		34558		Auto Manufacturers		Consumer, Cyclical		Auto-Cars/Light Trucks		5.99		1397		10913		2290		15		Ford Motor Company		65147.88		FORD MOTOR COMPANY		126157		4.08		7237		22430		17.77		364550.00		#N/A N Ap		4.34		11026		25.0625		25.0625		1.23		0.90		0.18		4282200		4932		+1.43090535		-2.00523787		-15.03798479		0.16		28.55		2.82		4.84		362.85		N.A.		STABLE		#N/A N Ap		A		STABLE		#N/A N Ap		12.56		162558		5.84		152063		F		27360		244771.9		N.A.		28212		Y		47.674		7053754		5194140		-2.860		-9.215		-1.716		ACTV		EQ0010060200001000		FORD MOTOR CO		US3453708600		F US Equity		20001025		0.66		EQ0010060200001000		F US Equity		F		US		2757		10508		Ford Motor Company		.000000000		.270000000		36821.9999884259		I		Indicative		6		A		24		Industrial		6		Auto Manufacturers		.250000000		.308000000		36826.9252476852				2757		2757		Credit Default Physical Swap		60.983556804		64.020329264		67.007629254		70.035146217		72.031811896

		222		FJ US Equity		10/20		US3474711047		16.428		52.275		52.876		0.631		-2.161		+36.813		+11.63831241		-.274		+9.264		+17.962		-1.678		-5.99		0.91		29118922		10.3		1828.4		1269.7		3432		0		0		147.2		0		-1939.1		4641.2		7258.2		6130.9		10.3		-23.35		-533.8		674.5		-246.60		+20.673		+1.291		US		US		USD		6422850000		37.70		858.4		1321.8		-9.82		8146.14		-.091		.699		6.647		0.6		.000		.000		.000		.000		.000		2.111		1.912		1.912		1.670		.550		204.712		23.568		16.723		19182244		6.87		0.64		-21.25		4.74		-1.74		5.71		8.71		0.89		-6.01		2.736		13.667		11.467		0.839		2.27		75.9		-16.43		-538		Forest Products&Paper		Basic Materials		Paper&Related Products		2.36		239.4		858.4		131.8		0		Fort James Corporation		5751.25		FORT JAMES CORPORATION		3503.6		1.57		516.5		979.9		7.22		24800.00		#N/A N Ap		15.77		504.3		31.375		31.375		6.14		9.48		0.93		611700		384.7		+5.20054468		+1.90042653		+42.40759758		0.59		47.41		4.67		14.25		81.41		N.A.		N.A.		#N/A N Ap		BBB    *-		N.A.		#N/A N Ap		0.36		6827.4		1.95		3513.9		FJ		1127.3		10684.05		N.A.		1127.3		Y		55.897		921247		948973		4.578		23.568		2.658		ACTV		EQ0010082100001000		FORT JAMES CORP		US3474711047		FJ US Equity		20001025		0.66		EQ0010082100001000		FJ US Equity		FJ		US		2758		10512		Fort James Corporation		.000000000		.135000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		27		Forest Products&Paper		.250000000		.400000000		36826.9252853009				2758		2758		Credit Default Physical Swap		119.043214383		125.042984217		130.976533531		134.950665877		137.962157888

		231		FTE FP Equity		10/20		FR0000133308		59.093		65.943		56.133		4.435		-15.064		-27.256		+4.32600400		+4.346		-13.246		-19.242		-2.290		17.11		0.54		334587264.9		2044.719915		11381.050275		14650.21166		10318.88977		1154.61654		177.970065		2828.22176		0		6896.32104		31661.354515		45596.092605		28496.34851		2222.68998		10.39192		-4217.90488		6839.612535		672.45		+25.701		+4.873		FR		FR		EUR		104721199800		37.01		3559.26634		7794.403925		3.05		126971.3802		-.240		1.355		4.630		1.26525		-6.667		#N/A N Ap		#N/A N Ap		.000		#N/A N Ap		.731		1.301		1.301		.911		1.530		1153.818		26.822		-17.320		471293647.3		2.79		2.555805		1.13		4.61		41.68		1.61		56.61		0.39		14.04		2.255519		16.877		40.239		2.384		6.60		1612.915395		24.21		5048.862035		Telecommunications		Communications		Telephone-Integrated		2.279137		575.056125		3559.26634		864.258535				France Telecom		113477.82635		FRANCE TELECOM SA		12338.928875		0.98		2334.951395		43096.9455		11.25		174262.00		#N/A N Ap		39.83		3683.86816		90.7606		90.7606		5.83		13.60		4.05		5169309		1470.69286		-4.77419000		-20.62728000		-33.92580000		1.20		15.42		5.52		9.00		-98.27		N.A.		STABLE		#N/A N Ap		A		NEG		#N/A N Ap		10.49		22971.195765		0.63		14561.618855		FTE		15945.127555		130498.5598		N.A.		17099.744095		Y		50.465		3147066		2743866		-22.741		26.822		-11.367		ACTV		EQ0016209400001000		FRANCE TELECOM SA		FR0000133308		FTE FP Equity		20001025		0.05		EQ0016209400001000		FTE FP Equity		FTE		FP		2760		10516		France Telecom		.000000000		.000000000		36821.9999884259		I		Indicative		6		A		24		Industrial		64		Telephone		.250000000		.350000000		36826.9253169329				2760		2760		Credit Default Physical Swap		52.983556804		58.020329264		64.007629254		69.035146217		72.031811896

		155		CTG SM Equity		10/20		ES0116870314		33.852		31.548		34.563		8.409		0.686		-2.554		-15.47445000		+2.096		+1.422		-1.045		+2.730		18.07		0.44		8650978.175		93.805635		1120.193305		776.84663		2240.546875		177.261525		81.60019		148.886185		0		2096.645775		5003.9794		6605.34728		3953.73755		175.41426		-5.95511				534.4416		-199.61		-4.593		-.303		ES		SP		EUR		7217829500		25.26		598.66569		924.89775		5.34		10992.196775		-.288		.843		4.162		0.20244		33.109		21.830		26.149		45.532		25.508		1.017		1.256		1.256		.818		.765		447.776		-3.432		-15.424		15369995.515		2.65		-0.26992		19.09		19.22		19.81		3.54		28.39		0.45		22.22		1.0062955		15.000		16.018		1.068		5.92		347.243645		34.34		663.876675		Gas		Utilities		Gas-Distribution		0.803012		130.565365		598.66569		90.802775		0		Gas Natural SDG SA		8637.97984		GAS NATURAL SDG SA		2176.95541		0.61		359.4997		114096.28055		16.32		6391.00		#N/A N Ap		20.08		539.308595		16.119285		16.119285		2.92		13.51		2.70		970013		268.696925		+14.66997000		+4.39332100		+7.49076800		0.75		15.63		5.89		9.93		146.41		N.A.		N.A.		#N/A N Ap		AA-    *-		N.A.		#N/A N Ap		18.15		2674.122745		1.57		2352.36967		CTG		2474.348205		11928.549255		N.A.		2651.60973		Y		25.402		544473		539652		-3.528		-3.432		1.165		ACTV		EQ0012711100001000		GAS NATURAL SDG S.A.		ES0116870314		CTG SM Equity		20001025		0.33		EQ0012711100001000		CTG SM Equity		CTG		SM		2761		10527		Gas Natural SDG SA		.000000000		.229000000		36821.9999884259		INFO		Informational		4		AA-		24		Industrial		28		Gas		.250000000		.818000000		36826.9253616088				2761		2761		Credit Default Physical Swap		18.030802096		24.988899799		28.972973018		31.965337042		34.043376206

		253		GZFR FP Equity		10/20		N.A.				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		#N/A N Ap		#N/A N Ap																																				#N/A N Ap		N.A.		N.A.		FR		FR		EUR				#N/A N Ap						#N/A N Ap				N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		.000		.000		.000		N.A.		N.A.		N.A.		N.A.				#N/A N Ap				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap				N.A.		N.A.		N.A.		#N/A N Ap				#N/A N Ap				Gas		Utilities		Gas-Distribution												GAZ de France				GAZ DE FRANCE				#N/A N Ap						#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.								N.A.		#N/A N Ap		N.A.		0				#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		Aa1		STABLE		#N/A N Ap		AAA		STABLE		#N/A N Ap		#N/A N Ap				#N/A N Ap				GZFR						#N/A N Ap				N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		PRNA		EQ0015607000001000														GZFR FP Equity		GZFR		FP		2762		10528		GAZ de France		.500000000		.450000000		36821.9999884259		INFO		Informational		1		AAA		24		Industrial		28		Gas		.250000000		.818000000		36826.9253831019				2762		2762		Credit Default Physical Swap		9.631948740		9.901530827		10.006775560		12.960507733		13.726839449

		235		GE US Equity		10/20		US3696041033		37.535		37.556		33.511		-13.195		-7.87		-7.906		+10.79381471		-13.100		-8.379		-4.159		-13.636		13.84		0.29		688412416		8554		105850		161216		71427		5214		81758		0		0		31173		249544		405200		357429		90312		26.68		-15502		24593		-579.00		+24.776		-5.601		US		US		USD		517210900000		44.66		15798		22489		16.04		630403.9		.423		1.124		2.848		0.487		17.143		16.396		14.870		17.143		16.396		.821		1.046		1.046		.914		1.185		9898.772		26.114		2.113		972733440		9.35		0.92		10.87		13.32		16.87		0.97		30.53		1.71		14.37		1.471		14.577		35.520		2.437		4.39		3677		7.46		45588		Miscellaneous Manufactur		Industrial		Diversified Manufact Op		1.09		654		15798		4786		0		General Electric Company		508329.5		GENERAL ELECTRIC CO.		111461		2.89		10717		17408		9.46		340000.00		#N/A N Ap		42.48		15942		52.25		52.25		11.26		9.95		4.07		18000100		5931		-5.45322322		+2.28952765		+1.55850676		1.59		26.32		2.82		4.78		-21.51		N.A.		STABLE		#N/A N Ap		AAA		STABLE		#N/A N Ap		11.03		110832		4.05		201773		GE		42557		749790.5		N.A.		47771		Y		34.124		12181881		12745977		1.090		26.114		-9.622		ACTV		EQ0010063200001000		GENERAL ELECTRIC CO		US3696041033		GE US Equity		20001025		0.05		EQ0010063200001000		GE US Equity		GE		US		2763		10530		General Electric Company		.000000000		.405000000		36821.9999884259		INFO		Informational		1		AAA		24		Industrial		46		Miscellaneous Manufactur		.250000000		.367000000		36826.9254048264				2763		2763		Credit Default Physical Swap		8.131948740		8.301530827		8.406775560		10.860507733		11.526839449

		237		GIS US Equity		10/20		US3703341046		19.174		25.603		23.273		10.889		9.498		+3.735		-15.95947301		+7.400		+5.228		+8.531		+10.961		10.46		1.54		34784772		25.6		1190.3		2529.1		1760.3		0		0		153.6		0		-969.4		2970.8		4573.7		4862.5		25.6		2.66		-267.7		687.7		-125.60		-11.062		+.937		US		US		USD		10650570000		53.58		1098.9		1307.7		3.91		12523.67		.045		.444		3.196		1.1		.000		1.724		3.194		.000		1.724		3.246		2.919		2.919		2.549		.170		282.602		-8.324		8.665		22372076		-69.94		1.4		N.A.		5.92		6.37		3.60		5.69		2.36		19.72		2.034		10.608		18.529		1.747		5.01		-453		-104.62		886		Food		Consumer, Non-cyclical		Food-Misc/Diversified		2.05				1098.9		329.2		0		General Mills Inc.		11701.4		GENERAL MILLS INC		3234		4.96		614.4		823.2		N.A.		11077.00		#N/A N Ap		18.47		950.3		37.6875		37.6875		N.A.		15.69		1.57		592500		285.2		+13.49467859		+13.08673151		+6.94900827		0.69		N.A.		14.10		22.54		-63.45		N.A.		N.A.		#N/A N Ap		A-		STABLE		#N/A N Ap		7.27		6700.2		4.34		3259.6		GIS		-288.8		15508.5		N.A.		-288.8		Y		19.847		1002453		1023861		3.098		-8.324		6.951		ACTV		EQ0010063600001000		GENERAL MILLS INC		US3703341046		GIS US Equity		20001025		0.07		EQ0010063600001000		GIS US Equity		GIS		US		2764		10531		General Mills Inc.		.000000000		.320000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		26		Food		.250000000		.453000000		36826.9254413542				2764		2764		Credit Default Physical Swap		22.808786797		22.823440902		25.945485379		27.525680146		30.886428134

		242		GM US Equity		10/20		US3704421052		36.131		41.056		38.798		-17.582		-5.163		-35.897		-20.29393135		-12.149		-16.164		-22.688		-15.636		11.37		0.64		160871248		10442		132358		57362		129697		596		10808		14750		218		5803		153146		274730		253272		21250		94.32		-7384		27030		7500.00		-11.396		+2.663		US		US		USD		31283490000		23.42		9397		21715		-2.02		150698.4		.012		.924		4.224		2		.000		1.724		14.870		.000		1.724		1.672		3.430		3.430		2.996		.887		536.480		-8.894		-18.104		268243200		14.61		30.55		14.37		2.14		6.71		0.19		9.06		1.58		16.10		9.288		7.140		6.278		0.879		1.86		5590		19.93		22452		Auto Manufacturers		Consumer, Cyclical		Auto-Cars/Light Trucks		9.36		7750		9397		1287		80		General Motors Corp		45023.51		GENERAL MOTORS CORP		110438		2.63		6002		18320		37.16		388000.00		#N/A N Ap		6.32		8722		58.3125		58.3125		1.08		2.38		0.17		4566300		4635		-11.39284521		+2.98007373		-32.52679921		0.24		33.18		2.14		7.70		7.72		N.A.		STABLE		#N/A N Ap		A		STABLE		#N/A N Ap		13.19		167369		3.92		131688		GM		20644		222488.5		N.A.		21458		Y		37.901		2470120		5015375		-13.159		-8.894		-10.288		ACTV		EQ0010063700001000		GENERAL MOTORS CORP		US3704421052		GM US Equity		20001025		0.93		EQ0010063700001000		GM US Equity		GM		US		2765		10532		General Motors Corp.		.308000000		.210000000		36821.9999884259		I		Indicative		6		A		24		Industrial		6		Auto Manufacturers		.250000000		.308000000		36826.9254668634				2765		2765		Credit Default Physical Swap		30.983556804		34.020329264		37.007629254		40.035146217		42.031811896

		244		GON US Equity		10/20		US37246W1053		40.278		52.283		46.088						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		44.96		1.28				51.2		357.7		440.7		130.9		5.7		0		32.9		0		34.6		693.7		1162.6		822.2		51.2		-1.72		-60.1		110		2.20		N.A.		N.A.		US		US		USD				11.11		90.5		134.9		29.17		865.41		N.A.		N.A.		N.A.		0.5		.000		.000		.000		.000		.000		N.A.		.000		.000		.000		N.A.		24.327		N.A.		N.A.				3.58		2.14		9.02		0.86		7.99		11.10		6.17		1.28		72.91				N.A.		N.A.		N.A.		5.38		120.6		33.44		240		Chemicals		Basic Materials		Chemicals-Plastics		4.49		17.7		90.5		11.8		0		Geon Company		773.5		GEON COMPANY		302.1		3.23		104.7		149.1		56.33		3100.00		PolyOne Corp		N.A.		174						N.A.		N.A.		N.A.		0		92.9		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		38.16		10.81		21.10		-202.09		N.A.		STABLE		#N/A N Ap		WR		N.A.		#N/A N Ap		-1.81		1261.2		3.00		353.3		GON		334.7		1331.9		N.A.		340.4		N		49.984		N.A.		N.A.		N.A.		N.A.		N.A.		ACQU		EQ0011698700001000														GON US Equity		GON		US		2766		10534		Geon Company		.500000000		.000000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		12		Chemicals		.250000000		.719000000		36826.9254916319				2766		2766		Credit Default Physical Swap		124.143214383		124.642984217		126.676533531		134.850665877		142.862157888

		246		GP US Equity		10/20		US3732981085		49.03		50.809		50.861		-5.648		-13.043		-41.030		-44.82347398		-6.891		-20.191		-31.079		-12.009		33.3		1.32		42542064		25		4536		3821		4846		0		0		346		0				10667		15380		11630		25		-10.7		-721		1439		-457.00		-39.667		+.723		US		US		USD		3859010000		12.01		1590		2724		33.48		11406.19		-.109		.826		6.080		0.5		.000		-20.630		-11.091		.000		-20.630		.500		2.210		2.210		1.930		.741		170.564		-38.799		-54.919		33822640		3.87		4.18		8.50		6.92		7.47		-0.27		6.91		1.18		37.16		4.447		13.250		5.088		0.384		2.52		541		14.08		3301		Forest Products&Paper		Basic Materials		Paper&Related Products		4.17		426		1590		86		0		Georgia-Pacific (Georgia-Pacific Group)		8739.5		GEORGIA-PAC (GEORGIA-PAC GP)		6892		2.68		716		1850		16.86		59400.00		#N/A N Ap		5.44		1164		22.625		22.625		0.95		2.53		0.18		1504400		630		-0.22037947		-6.67252063		-38.04229344		0.20		20.58		5.32		10.61		147.02		N.A.		N.A.		#N/A N Ap		BBB-		STABLE		#N/A N Ap		34.52		17796		2.03		6917		GP		3750		18594.5		N.A.		3750		Y		48.777		1690603		1631328		-27.871		-38.799		-3.723		ACTV		EQ0010065200001000		GEORGIA-PACIFIC GROUP		US3732981085		GP US Equity		20001025		2.71		EQ0010065200001000		GP US Equity		GP		US		2767		10536		Georgia-Pacific (Georgia-Pacific Group)		.300000000		.000000000		36821.9999884259		INFO		Informational		10		BBB-		24		Industrial		27		Forest Products&Paper		.250000000		.400000000		36826.9255219907				2767		2767		Credit Default Physical Swap		118.971649905		123.015324730		128.032912024		130.961809511		134.963565149

		233		G US Equity		10/20		US3757661026		65.024		48.924		43.16		4.321		6.513		-18.620		-17.91520336		+5.537		-.950		-6.858		+4.889		-0.97		0.84		118755680		80		5132		4180		2931		38		0		646		85		863		7827		11786		8688		80		25.57		-932		1578		77.00		-9.201		+7.835		US		US		USD		34419940000		51.11		2105		2605		-7.66		42315.19		-.405		.673		5.374		0.59		12.727		16.216		17.655		12.727		16.216		1.087		1.897		1.989		1.657		.512		1053.000		-7.582		-19.551		430642272		3.19		0.59		4.74		10.27		16.49		11.64		21.90		1.70		-0.01		1.355		12.744		24.124		1.893		6.77		-1483		1278.45		1367		Cosmetics/Personal Care		Consumer, Non-cyclical		Cosmetics&Toiletries		1.15		136		2105		642		4		Gillette Company		43864.69		GILLETTE COMPANY		4649		2.77		1260		1760		-33.19		39800.00		#N/A N Ap		27.94		1930		32.6875		32.6875		14.53		22.72		3.57		13159000		614		+11.60282952		+13.55980931		-10.78390485		1.04		33.82		10.64		17.23		86.48		N.A.		STABLE		#N/A N Ap		AA		NEG		#N/A N Ap		-1.58		9897		4.31		4729		G		2975		50213.69		N.A.		3098		Y		48.215		3932790		3545034		-8.052		-7.582		5.870		ACTV		EQ0010065900001000		GILLETTE CO		US3757661026		G US Equity		20001025		0.16		EQ0010065900001000		G US Equity		G		US		2768		10537		Gillette Company		.000000000		.390000000		36821.9999884259		INFO		Informational		3		AA		24		Industrial		16		Cosmetics/Personal Care		.250000000		.367000000		36826.9255439005				2768		2768		Credit Default Physical Swap		16.605550292		16.175235451		16.879550150		17.771279625		19.560593715

		241		GLXO LN Equity		10/20		GB0003717849		26.458		36.125		35.587		1.3		13.121		+3.473		+7.96628800		+1.709		+4.617		+10.039		+2.319		11.57		0.86		17490893937		314.3679		7975.0935		7624.5081		1825.362		73.8837		2533.7763		463.584		0		1424.0721		9710.6361		15105.5949		10479.8958		2848.1442		11.922801		-864.8739		2629.3905		-453.00		+9.234		-3.097		GB		GB		GBp		102554342220		74.05		4092.5775		4627.1478		11.73		94613.249709		.039		.851		3.844		0.536019		2.778		-.163		1.856		2.778		2.859		2.487		2.119		2.119		.802		.778		3649.000		11.684		13.344				3.38		0.492558		-12.14		8.46		5.74		35.31		34.58		1.41		13.82		94.4291634		8.950		29.763		3.325		8.79		637.428		40.70		928.6167		Pharmaceuticals		Consumer, Non-cyclical		Medical-Drugs		0.72435		298.4322		4092.5775		1942.7067		0		Glaxo Wellcome Plc		92302.573209		GLAXO WELLCOME PLC		2236.7928		2.31		2623.5957		4337.4078		16.28		60726.00		#N/A N Ap		38.80		3730.4025		2810.478		2810.478		22.48		38.71		8.32		8824338		680.889		-4.08802800		+9.59194400		-1.47340500		1.34		61.98		18.32		31.09		324.84		N.A.		N.A.		#N/A N Ap		AA     *+		N.A.		#N/A N Ap		6.35		12299.463		3.38		5084.937		GLXO		4551.8154		95643.275409		N.A.		4625.6991		Y		28.571		6723286		7180813		233.514		11.684		-5.273		ACTV		EQ0010066100001000		GLAXO WELLCOME PLC		GB0003717849		GLXO LN Equity		20001025		0.02		EQ0010066100001000		GLXO LN Equity		GLXO		LN		2769		10538		Glaxo Wellcome Plc		.000000000		.450000000		36821.9999884259		I		Indicative		3		AA		24		Industrial		51		Pharmaceuticals		.250000000		.280000000		36826.9255628819				2769		2769		Credit Default Physical Swap		14.005550292		15.975235451		17.179550150		18.171279625		19.960593715

		234		GBLX US Equity		10/20		BMG3921A1009		94.149		89.046		83.314		-18.805		-14.651		-12.619		-39.74473800		-15.656		-21.296		-35.903		-21.233		646.66		0.15		351791488		1633.5		2946.53		1852.59		5018.54		351.34		0		346.06		2084.7		-368.4		16678.59		19705.58		8051.03		1633.5		73.13		-1770.91		506.08		252.33		-35.387		-1.767		US		BD		USD		20734710000		N.A.		-7.46		244.45		-4.62		30714.12		.941		1.405		10.584		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.604		903.966		-35.387		-54.125		299693376		2.24		-2.52		N.A.		N.A.		N.A.		N.A.		N.A.		0.51		615.88		-2.637		37.500		N.A.		N.A.		7.60		10045.89		58.86		7020.51		Telecommunications		Communications		Telecom Services		-0.27		139.08		-7.46		0		66.64		Global Crossing Ltd		38855.15		GLOBAL CROSSING LTD		3390.54		0.52		-70.93		180.99		1090.53		12400.00		#N/A N Ap		N.A.		117.34		22.9375		22.9375		1.54		17.50		6.21		13063100		-137.57		-15.79509010		-18.30379192		-16.24869868		N.A.		-2.75		-0.09		-0.86		-1.16		N.A.		N.A.		#N/A N Ap		BB+		STABLE		#N/A N Ap		296.51		1664.82		13.33		5024.04		GBLX		9218.51		45861.62		N.A.		11654.55		Y		84.076		12221535		11745231		-27.063		-35.387		-26.008		ACTV		EQ0030580700001000														GBLX US Equity		GBLX		US		2770		10541		Global Crossing Ltd.		.264000000		.000000000		36821.9999884259		I		Indicative		13		BB-		24		Industrial		63		Telecommunications		.000000000		.264000000		36826.9255879977				2770		2770		Credit Default Physical Swap		347.950167306		361.950923106		383.680545663		404.988340629		412.541855291

		249		GT US Equity		10/20		US3825501014		63.793		56.521		48.599		-8.378		-22.069		-41.552		-63.81823000		-8.525		-24.470		-27.565		-17.806		23.73		1.09		29421794		241.3		5261.2		3959.9		2347.9		891.2		0		329.2		0		2431.2		8060.6		13102.6		8594.3		241.3		44.9		-805		634.7		206.90		-60.744		+1.744		US		US		USD		2682260000		77.77		512.5		1094.2		11.98		7795.4		-1.185		.760		5.982		1.2		.000		2.326		5.922		.000		2.326		2.314		6.997		6.997		6.112		.642		156.400		-58.925		-36.572		21640394		3.22		-1.09		4.56		0.95		7.51		7.16		4.33		1.22		34.78		1.199		8.167		14.304		1.751		0.43		-128.7		-5.12		2642		Auto Parts&Equipment		Consumer, Cyclical		Rubber-Tires		1.54		179.4		512.5		187.5		0		Goodyear Tire & Rubber Co.		4387.15		GOODYEAR TIRE & RUBBER CO		3311		2.55		241.1		822.8		-3.44		108561.00		#N/A N Ap		10.52		337		17.15		17.15		0.75		9.43		0.19		1261800		53.6		-3.86043100		-14.73466000		-38.87467000		0.39		6.55		2.04		5.57		18.88		N.A.		N.A.		#N/A N Ap		BBB+   *-		N.A.		#N/A N Ap		2.01		12880.6		2.32		3552.3		GT		3617.1		10875.85		N.A.		4508.3		Y		58.612		1447046		1254322		-10.263		-58.925		-4.722		ACTV		EQ0010066800001000		GOODYEAR TIRE & RUBBER CO		US3825501014		GT US Equity		20001025		3.92		EQ0010066800001000		GT US Equity		GT		US		2772		10546		Goodyear Tire & Rubber Co.		.000000000		.090000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		7		Auto Parts&Equipment		.250000000		.308000000		36826.9256654282				2772		2772		Credit Default Physical Swap		268.043214383		263.142984217		268.676533531		270.950665877		274.962157888

		245		GOU CN Equity		10/20		CA40218L3056		48.043		53.285		51.56		-8.075		17.46		+26.496		-6.14104500		-5.108		+.800		+14.196		-6.660		-13.95		0.19		12274440.6196213		106.5801668211		481.2657222296		385.939361843		1374.950350854		135.0456772144		0		170.1310737455		381.9674301602		-507.7452667814		2610.221104197		3597.9081159804		2426.1882695618		106.5801668211		15.9142062757		-264.7954455183		274.7252747253		-51.00		+41.509		+2.881		CA		CA		CAD		1757500330.99431		N.A.		131.7357341454		430.2925989673		N.A.		3514.8219250629		.082		.913		6.923		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.870		353.984		41.509		57.895		18456434.5293261		5.07		0.0264795446		1.80		10.18		13.57		-1.30		15.92		0.15		-15.68		0.3117966371		7.000		15.924		2.275		2.02		-224.4141400768		38.48		-358.7978286773		Oil&Gas Producers		Energy		Oil Comp-Explor&Prodtn		-0.383953396		162.8491989938		131.7357341454		0		19.8596584139		Gulf Canada Resources Limited		1098.7422216338		GULF CANADA RES LTD  -ORD		1331.9210909572		0.23		-113.8620415729		184.694823249		-25.53		N.A.		#N/A N Ap		375.00		-90.0304514762		4.9649146035		4.9649146035		2.53		3.60		1.98		3737442		-133.7216999868		-6.11469800		+17.50415000		+9.55234600		11.47		-17.44		-2.93		N.A.		-277.42		N.A.		N.A.		#N/A N Ap		BBB-		STABLE		#N/A N Ap		5.95		754.6670197273		0.46		1438.5012577784		GOU		654.7067390441		3612.9683569443		N.A.		1171.7198464186		Y		47.365		2468849		1690970		2.750		41.509		-5.660		ACTV		EQ0010421800001000		GULF CANADA RES LTD  -ORD		CA40218L3056		GOU CN Equity		20001025		1.94		EQ0010421800001000		GOU CN Equity		GOU		CN		2774		10561		Gulf Canada Resources Limited		.400000000		.150000000		36821.9999884259		I		Indicative		10		BBB-		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.9257033912				2774		2774		Credit Default Physical Swap		78.471649905		95.015324730		115.032912024		134.961809511		149.963565149

		257		HC US Equity		10/20		US4107681052		51.023		53.551		47.467		10.833		-4.144		+22.158		+82.39796093		+5.702		+2.529		+14.624		+6.285		23.09		0.45		8463176		5.76		192.53		84.57		69.68		0		0		21.72		86.25		96.16		541.06		756.51		301.1		5.76		117.48		-282.94		68.22		-7.00		+96.324		+2.417		US		US		USD		2098092990		0.00		63.31		100.64		25.37		2543.86		1.208		.467		7.038		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.205		62.864		96.324		76.821		7686436		2.00		-3.76		N.A.		N.A.		N.A.		N.A.		N.A.		0.59		14.12		1.352		28.333		24.686		0.871		7.52		138.69		97.73		3.23		Oil&Gas Services		Energy		Oil-Field Services		0.71		8.79		63.31		0		0		Hanover Compressor Co		1085.43		HANOVER COMPRESSOR CO		79.89		0.69		40.44		77.78		16.56		1433.00		#N/A N Ap		43.91		63.59		33.375		33.375		4.07		20.77		5.68		234200		40.44		+15.37449303		-3.60690086		+28.42553847		1.64		11.79		5.90		9.07		36.56		N.A.		STABLE		#N/A N Ap		BB+		STABLE		#N/A N Ap		11.32		307.68		3.87		85.65		HC		369.16		1398.42		N.A.		455.41		Y		59.512		268068		336156		14.500		96.324		1.328		ACTV		EQ0022518900001000		HANOVER COMPRESSOR CO		US4107681052		HC US Equity		20001025		0.16		EQ0022518900001000		HC US Equity		HC		US		2775		10567		Hanover Compressor Co.		.000000000		.000000000		36821.9999884259		INFO		Informational		12		BB		24		Industrial		49		Oil&Gas Services		.000000000		.315000000		36826.9257209491				2775		2775		Credit Default Physical Swap		289.014220322		297.795184211		303.627692389		313.973411289		320.217006904

		254		H US Equity		10/20		US41163G1013		57.739		49.733		40.535		-10		-6.862		+46.290		+27.62984000		-12.636		-3.114		+10.430		-13.355		-12.97		0.68		12583472		24.14		830.76		693.56		1356.8		19.09		0		120.27		0.86		252.8		2024.63		2950.11		2289.15		24.14		32.64		-226.55		358.56		-57.02		+36.198		-13.282		US		US		USD		3767121000		47.20		279.65		535.14		-50.72		5432.48		.431		.581		4.967		0.81		3.704		4.790		5.262		3.704		4.790		2.354		1.631		1.631		1.425		.375		53.177		38.704		30.304		77242944		4.05		1.86		-7.68		-5.55		-1.87		6.27		4.37		6.71		-15.55		2.461		15.000		20.926		1.395		3.20		-283.86		64.55		-155.91		Media		Communications		Publishing-Periodicals		2.57		107.21		279.65		56.81		0		Harcourt General Inc.		2739.93		HARCOURT GENERAL INC		1339.53		15.35		183.83		439.32		-30.69		13600.00		#N/A N Ap		23.95		185.23		51.5		51.5		4.90		10.80		1.55		1518500		127.02		-7.11423300		-2.00762200		+48.19349000		0.90		23.48		3.80		11.37		111.50		N.A.		STABLE		#N/A N Ap		BBB    *		N.A.		#N/A N Ap		15.08		2142.62		11.66		1363.67		H		641		4338.2		N.A.		660.96		Y		60.497		216322		219689		12.198		38.704		-12.411		ACTV		EQ0010062900001000		HARCOURT GENERAL INC		US41163G1013		H US Equity		20001025		0.09		EQ0010062900001000		H US Equity		H		US		2776		10568		Harcourt General Inc.		.000000000		.240000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		42		Media		.250000000		.350000000		36826.9257489583				2776		2776		Credit Default Physical Swap		60.043214383		80.042984217		84.976533531		89.950665877		94.962157888

		269		HRS US Equity		10/20		US4138751056		51.206		50.359		49.068		-7.692		-29.412		-13.122		+6.47757109		-7.744		-20.968		-22.394		-12.937		-21.35		0.68		10851506		378.2		1629		555.9		382.6		0		432.5		154.6		0		1076.9		1865.3		2326.9		952.6		810.7		-71.74		-81.3		65.8		36.30		+13.583		+5.118		US		US		USD		1647274000		118.40		50.3		118.9		-4.76		1938.67		-.179		.750		6.512		0.39		-79.167		-36.739		-20.631		-79.167		-36.739		.436		.838		.838		.732		.626		68.996		14.421		-10.102		11015079		1.78		-0.21		4.41		-12.10		-3.88		-5.05		-5.33		2.19		-23.18		1.533		21.800		15.574		0.714		0.75		-215.18		34.06		-416.5		Telecommunications		Communications		Telecommunication Equip		0.25		25.2		50.3		29.6		0		Harris Corp.		2258.37		HARRIS CORP		-319.7		6.16		18		86.6		-13.54		10000.00		#N/A N Ap		25.13		38.5		23.875		23.875		1.20		21.57		0.91		467500		-11.6		-4.76867689		-26.13722972		-14.16089592		0.94		1.21		0.95		1.60		3.85		N.A.		STABLE		#N/A N Ap		BBB		STABLE		#N/A N Ap		3.67		1807.4		3.37		491		HRS		1374.3		1952.77		N.A.		1374.3		Y		42.661		382971		364078		-2.696		14.421		-16.044		ACTV		EQ0010071000001000		HARRIS CORP		US4138751056		HRS US Equity		20001025		1.23		EQ0010071000001000		HRS US Equity		HRS		US		2777		10572		Harris Corp.		.000000000		.060000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		62		Telecommunication Equip		.250000000		.350000000		36826.9257748495				2777		2777		Credit Default Physical Swap		60.043214383		66.042984217		77.976533531		87.950665877		93.962157888

		259		HEI GR Equity		10/20		DE0006047004		26.57		36.172		38.572		-8.547		-13.29		-15.880		-41.97104000		-5.273		-12.811		-13.692		-8.865		84.03		0.8		635892.3816		382.6116		2003.73425		2025.32785		3127.3606		173.84535		27.24505		411.4593				1259.76725		6555.3446		8783.28115		6034.0616		409.85665		126.1876		-454.789895		1022.381045		298.68		-28.904		-3.280		DE		GE		EUR		2693267664.5		24.46		542.834425		1005.99184		57.65		7637.243005		.033		.475		5.730				11.346		12.298		12.228		11.346		12.298		1.677		2.890		2.890		1.463		.216		56.509		-27.112		-31.784		254220.778		3.42		11.125765		17.30		14.82		18.12		25.64		19.58		0.84		122.41		5.776288		11.310		7.579		0.670		3.20		1192.62465		29.74		2817.787665		Building Materials		Industrial		Bldg Prod-Cement/Aggreg		4.4848895		207.90588		542.834425		55.966225				Heidelberger Zement AG		4067.129255		HEIDELBERGER ZEMENT AG		3396.2684		1.88		228.77407		691.92305		86.25		38327.00		#N/A N Ap		9.76		474.949545		43.77765		43.77765		1.05		2.18		0.50		54442		172.807845		-9.52030700		-7.57926300		-11.61826000		0.16		11.56		3.38		7.60		-107.69		N.A.		STABLE		#N/A N Ap		BBB+		STABLE		#N/A N Ap		63.29		5389.045585		1.23		3806.12505		HEI		2575.3742		8518.616155		N.A.		2749.21955		Y		31.179		148864		123368		-24.792		-27.112		-7.651		ACTV		EQ0011759600001000		HEIDELBERGER ZEMENT AG		DE0006047004		HEI GR Equity		20001025		0.44		EQ0011759600001000		HEI GR Equity		HEI		GR		2778		10579		Heidelberger Zement AG		.000000000		.090000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		11		Building Materials		.250000000		.442000000		36826.9257943634				2778		2778		Credit Default Physical Swap		48.952699565		51.038495911		54.967629023		57.959474317		60.047337082

		268		HNZ US Equity		10/20		US4230741039		26.955		39.832		34.383		5.254		-1.896		+4.370		-20.45049684		+2.696		-1.809		+2.584		+1.973		9.9		1.11		31461982		137.62		3169.95		2126.07		3935.83		0		16.51		178.11		0.14		1183.62		5708.26		8850.66		7254.8		154.13		-39.33		-452.44		543.08		-659.30		-16.071		-3.292		US		US		USD		13244540000		57.69		1268.48		1574.96		21.50		18696.62		-.305		.307		4.159		1.44		7.168		8.054		8.703		7.168		8.054		2.907		3.915		4.111		3.419		-.035		346.829		-12.748		-1.175		39413696		4.97		0.26		-7.45		3.07		1.42		4.47		4.82		2.23		10.21		3.068		9.658		12.447		1.289		6.09		-207.15		-25.99		1004.17		Food		Consumer, Non-cyclical		Food-Misc/Diversified		2.51		269.75		1268.48		513.76		0.03		Heinz (H.J.) Co.		13072.54		HEINZ (H.J.) CO		3958.27		4.15		890.55		1197.04		-11.49		46900.00		#N/A N Ap		14.74		1463.68		38.1875		38.1875		8.16		28.21		1.41		1024800		376.77		+7.39869014		-0.39740779		+4.22759873		0.55		52.41		10.54		19.37		155.65		N.A.		N.A.		#N/A N Ap		A+		NEG		#N/A N Ap		1.16		9407.95		4.73		4112.4		HNZ		1595.72		18223.86		N.A.		1595.86		Y		29.554		820321		958018		-.468		-12.748		3.035		ACTV		EQ0010072700001000		HEINZ (H J) CO		US4230741039		HNZ US Equity		20001025		0.15		EQ0010072700001000		HNZ US Equity		HNZ		US		2779		10580		Heinz (H.J.) Co.		.000000000		.260000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		26		Food		.250000000		.453000000		36826.9258296296				2779		2779		Credit Default Physical Swap		26.508786797		23.323440902		26.845485379		28.025680146		31.786428134

		260		HF US Equity		10/20		US4233281033		37.734		54.928		49.247		-5.134		16.758		+39.803		+11.96000745		-4.822		+12.839		+19.616		-2.182		25.11		0.1		5625465.5		516						5817		11		633				400		296		16190		17973		15615		516		70.47		-278		742		231.00		+20.904		+.943		US		US		USD		2577342000		13.28						-0.70		17156.95		.127		.908		6.700		0.37		11.111		#N/A N Ap		#N/A N Ap		11.111		#N/A N Ap		1.883		1.495		1.495		1.306		.862		45.299		23.127		35.216		3493125		9.22		4.98		N.A.		12.94		16.22		0.74		19.77		N.A.		30.34		3.038		14.727		8.805		0.598		9.61		385		10.67		3222		Diversified Finan Serv		Financial		Finance-Commercial		2.75				325		34		28		Heller Financial Inc.		1946.12		HELLER FINANCIAL INC		13316		3.40		284		466		24.65		2695.00		Mizuho Holding Inc		10.37		439		26.75		26.75		1.26		3.28		1.62		129700		222		-0.92238560		+22.90235100		+45.05715447		0.39		14.59		1.76		1.99		N.A.		N.A.		POS		#N/A N Ap		A-		STABLE		#N/A N Ap		16.34		1602		N.A.		13832		HF		1947		16189.12		33.33		2358		Y		44.514		209201		206467		7.065		23.127		-6.346		ACTV		EQ0011583700001000		HELLER FINANCIAL INC		US4233281033		HF US Equity		20001025		1.02		EQ0011583700001000		HF US Equity		HF		US		2780		10584		Heller Financial Inc.		.000000000		.150000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		18		Diversified Finan Serv		.250000000		.387000000		36826.9258704861				2780		2780		Credit Default Physical Swap		85.985339991		91.973144242		97.044766919		100.973157099		105.007472607

		270		HRZ US Equity		10/20		US4280401096		80.201		55.98		49.687		3.725		1.536		+.189		-24.33669161		+8.609		+7.009		-.993		+8.906		14.25		0.5		8565053		208.65		2178.03		1296.82		6602.22		0		0		818.88		0		690.61		8276.21		10136.71		8462.72		208.65		-41.96		-323.21		-404.02		-609.80		-19.172		+.726		US		US		USD		3539580000		6.43		901.75		2282.49		11.69		10505		-.060		.692		6.480		0.2		.000		58.740		#N/A N Ap		.000		58.740		.282		.607		.607		.530		.540		40.153		-18.725		-34.007		649000		6.20		-6.74		N.A.		7.44		9.22		-1.43		N.A.		3.21		15.69		3.423		15.286		9.622		0.629		4.76		280.17		22.16		983.98		Commercial Services		Consumer, Non-cyclical		Rental Auto/Equipment		3.11		353.52		901.75		21.6		0		Hertz Corp		5405.78		HERTZ CORP-CL A		6393.57		5.75		336		1716.74		20.10		27700.00		Ford Motor Company		9.77		560.39		32.9375		32.9375		1.98		N.A.		0.71		19700		314.4		+7.16432311		+6.77060758		+1.34617716		0.37		21.90		3.54		7.10		51.76		N.A.		STABLE		#N/A N Ap		A-     *+		N.A.		#N/A N Ap		11.26		4715.67		7.00		6602.22		HRZ		1673.99		12363.02		N.A.		1673.99		Y		62.450		283257		215373		-17.046		-18.725		3.740		ACTV		EQ0013699800001000		HERTZ CORP  -CL A		US4280401096		HRZ US Equity		20001025		9.02		EQ0013699800001000		HRZ US Equity		HRZ		US		2781		10589		Hertz Corp.		.000000000		.225000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		14		Commercial Services		.250000000		.462000000		36826.9259072107				2781		2781		Credit Default Physical Swap		59.985339991		71.973144242		84.044766919		97.973157099		112.007472607

		272		HWP US Equity		10/20		US4282361033		76.838		61.327		57.941		-5.579		-17.201		-4.728		+54.93375300		+2.038		-10.663		-7.878		-6.177		11.32		1.26		491460512		5411		21642		14321		1764		0		179		5231		0		18285		23164		35297		17002		5590		-33.35		-1134		3096		-1366.00		+62.127		+5.335		US		US		USD		94914720000		20.94		3688		5004		-32.26		107977.9		.584		1.170		6.377		0.64		.000		7.166		12.829		.000		7.166		.470		.667		.667		.582		1.253		988.695		63.146		8.614		439983136		1.90		1.94		13.34		11.14		12.52		-2.04		23.18		4.72		14.52		4.209		15.250		22.808		1.496		2.57		1376		38.34		2213		Computers		Technology		Computers		3.46		202		3688		650		0		Hewlett-Packard Co		74526.46		HEWLETT-PACKARD CO.		-721		9.20		3491		4807		8.13		84400.00		#N/A N Ap		28.49		4194		96		96		6.50		27.02		2.02		4680200		2841		-4.44236297		-17.96629330		-9.44388502		1.07		19.83		9.26		16.78		44.49		N.A.		STABLE		#N/A N Ap		AA-    *-		N.A.		#N/A N Ap		7.49		42370		9.24		4869		HWP		18295		74722.46		N.A.		18295		Y		61.487		4686157		4165874		7.646		63.146		-1.031		ACTV		EQ0010073200001000		HEWLETT-PACKARD CO		US4282361033		HWP US Equity		20001025		0.42		EQ0010073200001000		HWP US Equity		HWP		US		2782		10592		Hewlett-Packard Co		.000000000		.250000000		36821.9999884259		INFO		Informational		4		AA-		24		Industrial		15		Computers		.250000000		.476000000		36826.925924919				2782		2782		Credit Default Physical Swap		25.630802096		27.588899799		27.272973018		30.165337042		33.143376206

		261		HG/ LN Equity		10/20		GB0005002547		30.446		58.94		49.843		-6.156		-17		-27.616		-2.75262700		-3.725		-17.662		-18.443		-10.007		42.29		1.09		1719180982.2		155.0109		676.83264		1371.48429		1726.12605		6.22941		0		288.14643		0		814.1694		5589.22947		6693.28374		3195.68733		155.0109		-27.264534		-510.81162		354.20715		-57.90		+2.613		+.188		GB		GB		GBp		4063545552		135.00		496.75923		646.1202		14.52		6250.097436		-.182		.989		6.619		0.1173447		6.727		4.642		4.095		6.727		8.832		3.157		4.915		4.915		1.861		.984		1504.000		6.057		-2.770				2.03		-0.115896		-0.36		3.03		2.85		-3.08		5.04		1.43		53.14		25.6217082		14.000		10.545		0.753		1.52		1371.62916		68.95		617.72568		Entertainment		Consumer, Cyclical		Gambling (Non-Hotel)		0.0970629		118.50366		496.75923		176.01705		0		Hilton Group Plc		4307.245866		HILTON GROUP PLC		1936.62216		1.77		139.0752		651.04578		64.71		53483.00		#N/A N Ap		29.60		225.12798		270.18255		270.18255		1.16		10.90		0.65		8419494		-36.94185		-7.33262800		-15.76271000		-28.11744000		1.02		4.96		2.29		4.50		-18.28		N.A.		N.A.		#N/A N Ap		BBB		POS		#N/A N Ap		-8.14		6228.54078		7.04		2091.63306		HG/		3491.367		6348.174426		N.A.		3497.59641		Y		34.533		6381822		6593554		-5.491		6.057		-3.866		ACTV		EQ0011184100001000		HILTON GROUP PLC		GB0005002547		HG/ LN Equity		20001025		0.14		EQ0011184100001000		HG/ LN Equity		HG/		LN		2783		10593		Hilton Group Plc		.000000000		.153000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		24		Entertainment		.250000000		.375000000		36826.925947338				2783		2783		Credit Default Physical Swap		44.043214383		49.042984217		53.976533531		57.950665877		59.962157888

		265		HLT US Equity		10/20		US4328481092		50.9		54.707		47.497		-10.059		-5		+31.034		+1.24948035		-10.130		-2.360		+5.766		-9.138		134.61		0.33		15867872		104		763		629		6085		0		0		95		0		-384		7509		9253		7838		104		-64.62		-254		279		-86.00		+7.143		-.925		US		US		USD		3454774000		13.07		495		682		105.26		9444.77		-.299		.953		5.803		0.08		-42.857		-37.004		-23.230		-42.857		-37.004		.710		.853		.853		.745		.930		368.509		8.128		-1.251		13472214		8.24		0.09		-8.09		10.05		25.89		8.76		19.39		0.53		128.51		0.777		13.318		12.066		0.906		6.05		1228		23.13		4081		Lodging		Consumer, Cyclical		Hotels&Motels		0.65		239		495		23		0		Hilton Hotels Corp.		3519		HILTON HOTELS CORP		5990		0.67		174		361		656.68		78000.00		#N/A N Ap		15.62		313		9.375		9.375		2.44		9.10		1.21		1430700		151		-7.95200344		-0.66230830		+31.65683503		0.58		21.72		2.67		5.81		362.89		N.A.		STABLE		#N/A N Ap		BBB-		NEG		#N/A N Ap		21.54		2150		2.30		6094		HLT		1415		10633		N.A.		1415		Y		47.411		1521047		1729068		-.120		8.128		-20.635		ACTV		EQ0010074000001000		HILTON HOTELS CORP		US4328481092		HLT US Equity		20001025		1.4		EQ0010074000001000		HLT US Equity		HLT		US		2784		10594		Hilton Hotels Corp.		.000000000		.000000000		36821.9999884259		I		Indicative		10		BBB-		24		Industrial		39		Lodging		.250000000		.268000000		36826.926003588				2784		2784		Credit Default Physical Swap		151.971649905		157.015324730		162.032912024		165.961809511		169.963565149

		271		HSBA LN Equity		10/20		GB0005405286		34.302		28.111		34.651		5.705		14.452		+37.343		+35.77173000		+1.674		+13.259		+21.581		+.926		20.93		0.08		30287507316		10765.43457						23291.170023		3277.611315		20816.152995				0		23580.808614		137817.192381		510372.6639		477136.73337		116000.277426				-1046.598828		12629.056737		-3560.92		+41.271		+.876		GB		GB		GBp		129288405741		53.11						7.67		97604.018424		.550		1.075		3.402		0.3100218		16.682		10.206		16.862		16.682		14.619		2.124		2.653		2.290		1.004		1.112		9229.000		43.949		14.175				17.30		1.390752		12.11		11.53		11.82		-0.13		14.34		N.A.		26.89		1.173447		11.500		17.295		1.504		5.19		6021.000018		6.82		82307.557299		Banks		Financial		Money Center Banks		0.5838261				6761.0829		2571.4425		0		HSBC Holdings Plc		105745.553067		HSBC HOLDINGS PLC		-11419.145958		3.18		4841.5554		9383.606562		25.15		146897.00		#N/A N Ap		24.00		7146.4371		1400.8929		1400.8929		3.96		9.20		3.37		16138172		2270.1129		+2.92286000		+15.95643000		+34.48841000		0.83		17.97		1.04		3.93		N.A.		N.A.		N.A.		#N/A N Ap		A+		STABLE		#N/A N Ap		-6.88		35203.41		N.A.		104581.131468		HSBA		29958.464085		554649.13713		N.A.		33236.060913		Y		28.713		23547086		22977006		122.329		43.949		.520		ACTV		EQ0011175900001000		HSBC HOLDINGS PLC		GB0005405286		HSBA LN Equity		20001025		0.08		EQ0011175900001000		HSBA LN Equity		HSBA		LN		2785		10604		HSBC Holdings Plc		.000000000		.150000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		8		Banks		.250000000		.387000000		36826.926022419				2785		2785		Credit Default Physical Swap		28.208786797		28.223440902		32.045485379		34.025680146		38.286428134

		8		15746Z US Equity		10/20		N.A.				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		#N/A N Ap		#N/A N Ap																																				#N/A N Ap		N.A.		N.A.		US		US		USD				#N/A N Ap						#N/A N Ap				N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		N.A.		N.A.		N.A.				#N/A N Ap				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap				N.A.		N.A.		N.A.		#N/A N Ap				#N/A N Ap				N.A.		N.A.		N.A.												Huntsman ICI Holdings LLC				HUNTSMAN ICI HOLDINGS LLC				#N/A N Ap						#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.								N.A.		#N/A N Ap		N.A.		0				#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		#N/A N Ap				#N/A N Ap				15746Z						#N/A N Ap				N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		UNLS		EQ0087181500001000														15746Z US Equity		15746Z		US		2786		10607		Huntsman ICI Holdings LLC		.220000000		.000000000		36821.9999884259		INFO		Informational		13		BB-		24		Industrial		12		Chemicals		.000000000		.719000000		36826.9260455671				2786		2786		Credit Default Physical Swap		329.950167306		344.950923106		359.980545663		379.988340629		400.041855291

		274		HYR LN Equity		10/20		GB0004492830		15.129		75.913		61.875		0		12.15		+42.857		-39.37415000		-.185		+9.081		+24.927		-.679		-2.66		0.2		396767348.34		49.2558		1041.32556		526.74732		3069.36069		1.01409		627.72171		150.37506		299.30142		760.71237		4619.46969		5502.74208		3979.28916		676.97751		120.329022		-511.53597		348.70209		10.80		-35.943		-.277		GB		GB		GBp		806810004		33.78		398.10276		587.59272		1.75		3216.360279		-.706		.349		5.383		0.0970629		-86.706		-48.617		-31.906		-86.706		-46.560		.000		2.068		.000		.783		.028		154.700		-34.371		24.138				5.01		-1.086525		-10.79		8.37		14.55		19.58		20.06		0.19		3.30		105.17562		-4.200		4.959		N.A.		-1.72		221.79597		-147.64		-372.02616		Water		Utilities		Water		0.564993		240.91881		398.10276		14.63187		23.75868		Hyder Plc		497.005509		HYDER PLC		2419.03926		0.27		108.07302		587.59272		22.15		9546.00		Western Power Distribution L		18.00		47.95197		521.532		521.532		0.66		2.23		0.71		10279		69.68247		-1.12167800		+13.97393000		+42.05823000		0.62		7.58		1.20		N.A.		12.30		N.A.		N.A.		#N/A N Ap		BBB-		POS		#N/A N Ap		11.13		1129.84113		0.66		3096.01677		HYR		1223.13741		3599.541429		N.A.		1523.45292		N		23.313		821809		1071337		70.000		-34.371		1.408		ACQU		EQ0011250900001000														HYR LN Equity		HYR		LN		2787		10608		Hyder Plc		.400000000		.000000000		36821.9999884259		I		Indicative		10		BBB-		24		Industrial		69		Water		.250000000		.626000000		36826.9260607639				2787		2787		Credit Default Physical Swap		127.971649905		132.015324730		136.032912024		134.961809511		138.963565149

		275		IBE SM Equity		10/20		ES0144580018		35.88		26.02		23.759		6.602		12.972		+5.895		-6.99422800		+1.785		+6.352		+7.667		+4.796		0.77		0.35		35675840.935		24.36028		1184.754795		1881.890675		5176.45828		24.57959		20.98628		812.67851		0		3973.17179		11975.042975		15241.226805		8634.77454		45.338125		-46.83112				711.7453		99.74		+11.962		-.519		ES		SP		EUR		11673010930		61.79		974.09067		1594.28248		-2.98		15690.23029		.083		.614		3.501		0.4225935		6.119		5.773		6.342		16.024		8.966		4.232		3.261		3.261		2.124		.424		901.549		16.210		15.787		115792221.65		2.32		0.295225		4.80		6.51		-0.92		-5.69		5.06		N.A.		1.94		0.8207255		8.700		15.776		1.813		4.85		49.47971		42.28		67.56435		Electric		Utilities		Electric-Integrated		0.688296		268.04743		974.09067		380.70529		0		Iberdrola SA		10342.398115		IBERDROLA SA		5323.252585		N.A.		616.10927		205702.658		0.76		12653.00		#N/A N Ap		18.81		871.99343		12.947725		12.947725		1.75		16.28		2.19		8945749		235.40398		+20.25972000		+25.41830000		+24.58097000		0.70		9.40		4.06		6.79		-63.59		N.A.		N.A.		#N/A N Ap		AA-    *-		N.A.		#N/A N Ap		50.66		5271.95935		N.A.		5368.59071		IBE		6581.872675		17266.64744		N.A.		6606.452265		Y		21.983		3004518		2770322		2.172		16.210		6.597		ACTV		EQ0011572400001000		IBERDROLA, S.A.		ES0144580018		IBE SM Equity		20001025		0.1		EQ0011572400001000		IBE SM Equity		IBE		SM		2788		10610		Iberdrola SA		.000000000		.150000000		36821.9999884259		I		Indicative		4		AA-		24		Industrial		19		Electric		.250000000		.420000000		36826.9260768519				2788		2788		Credit Default Physical Swap		17.030802096		19.988899799		22.972973018		24.965337042		26.043376206

		276		IBM US Equity		10/20		US4592001014		68.849		48.244		45.102		-25.025		-17.444		-12.793		-7.79869256		-19.091		-18.952		-18.685		-22.403		1.62		1.01		751741952		5043		43155		39578		14124		0		788		11058		247		8502		48865		87495		66984		5831		12.68		-5959		10111		-1379.00		+.865		-7.244		US		US		USD		166826800000		11.17		11927		18512		5.61		219067.2		.330		.866		4.733		0.47		8.696		10.064		14.870		8.696		10.064		.289		.528		.549		.461		.800		1760.705		1.326		-11.878		889814464		4.40		2.3		3.64		6.45		1.53		3.62		26.07		2.07		0.04		5.004		13.706		18.935		1.382		4.62		1078		77.28		317		Computers		Technology		Computers		4.25		727		11927		859		20		International Business Machines Corp		192472.3		INTL BUSINESS MACHINES CORP		22523		4.70		7712		14297		5.62		307401.00		#N/A N Ap		23.17		11757		94.75		94.75		8.81		18.70		1.92		9370300		6833		-20.67586643		-12.50780501		-6.44136161		0.87		39.00		8.89		16.76		169.31		N.A.		N.A.		#N/A N Ap		A+		STABLE		#N/A N Ap		7.20		87548		3.97		28354		IBM		20264		228524.3		N.A.		20511		Y		51.506		6830079		6574805		-12.813		1.326		-15.871		ACTV		EQ0010080100001000		INTL BUSINESS MACHINES CORP		US4592001014		IBM US Equity		20001025		0.21		EQ0010080100001000		IBM US Equity		IBM		US		2789		10612		International Business Machines Corp.		.000000000		.390000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		15		Computers		.250000000		.476000000		36826.9261021643				2789		2789		Credit Default Physical Swap		33.008786797		37.023440902		41.045485379		44.025680146		46.986428134

		277		ICI LN Equity		10/20		GB0004594973		48.749		38.63		42.265		6.027		-18.44		-29.764		-39.20812000		+1.822		-17.931		-21.305		-6.333		-22.74		0.9		2427104172.9		391.149		4259.178		4209.9222		3272.6133		72.435		375.2133		641.7741		0		-1553.0064		4789.4022		10110.4773		9684.5595		766.3623		-37.883505		-620.0436		310.0218		-140.00		-39.253		+.771		GB		GB		GBp		3860032176		200.86		686.6838		1148.8191		-11.72		10582.811448		-.123		.417		5.977		0.463584		.000		-1.207		-.039		.000		.000		3.822		9.715		9.715		3.678		.130		728.000		-35.095		-40.343				40.74		-0.43461		-42.12		-4.79		-4.97		23.45		5.53		1.27		-36.50		72.57987		1.850		7.305		3.949		1.08		137.6265		-4.63		-3113.2563		Chemicals		Basic Materials		Chemicals-Diversified		0.507045		605.5566		686.6838		337.5471		0		Imperial Chemical Industries plc		6913.254348		IMPERIAL CHEMICAL INDS PLC		3597.1221		2.29		365.0724		1148.8191		63.76		53500.00		#N/A N Ap		22.73		291.1887		530.2242		530.2242		10.92		12.33		0.37		2551293		27.5253		-0.85077890		-22.91110000		-33.94679000		0.78		128.24		1.45		11.93		-63.91		N.A.		STABLE		#N/A N Ap		BBB+		NEG		#N/A N Ap		5.40		10414.7043		3.75		4363.4844		ICI		353.4828		12784.835448		N.A.		425.9178		Y		33.706		4182740		3584251		-264.446		-35.095		-4.935		ACTV		EQ0010078400001000		IMPERIAL CHEMICAL INDUSTRIES PLC		GB0004594973		ICI LN Equity		20001025		1.04		EQ0010078400001000		ICI LN Equity		ICI		LN		2790		10613		Imperial Chemical Industries plc (ICI)		.400000000		.300000000		36821.9999884259		I		Indicative		6		A		24		Industrial		12		Chemicals		.250000000		.719000000		36826.9261424768				2790		2790		Credit Default Physical Swap		53.883556804		62.120329264		66.107629254		71.735146217		80.031811896

		279		IGL US Equity		10/20		US4496691001		45.891		46.62		46.634		-14.097		-8.019		-14.097		-13.81545231		-11.711		-16.691		-18.250		-14.564		-19.53		0.41		4851743		80.8		927.9		490.9		2518.7		0		0		178.3		0		-743.2		3628.7		5195.9		4115.8		80.8		69.9		-248.4		458.4		67.50		-6.161		+.815		US		US		USD		1420625000		N.A.		378.2		610.7		-20.17		3835.67		-.466		.496		5.853		0.32		.000		.000		9.856		.000		.000		1.303		2.586		2.586		2.259		.247		114.798		-4.055		-23.125		1458528.125		3.96		1.83		-3.23		2.20		13.34		14.39		14.52		0.43		-26.06		1.733		9.500		7.141		0.752		6.14		-780.3		61.88		-480.7		Chemicals		Basic Materials		Fertilizers		-6.75		154.5		378.2		36.6		0		IMC Global Inc.		1874.72		IMC GLOBAL INC		2467.8		0.68		-773.3		-540.8		-41.94		8976.00		#N/A N Ap		11.90		-465.8		12.375		12.375		1.26		5.17		0.66		118600		-809.9		-9.54155474		-0.56814935		-10.81981754		0.45		-52.60		-10.49		N.A.		-120.47		N.A.		N.A.		#N/A N Ap		BBB    *-		N.A.		#N/A N Ap		-0.58		2369.3		1.20		2548.6		IGL		1080.1		5448.73		N.A.		1080.1		Y		39.699		344700		372764		-3.787		-4.055		-14.655		ACTV		EQ0010078000001000		IMC GLOBAL INC		US4496691001		IGL US Equity		20001025		2.24		EQ0010078000001000		IGL US Equity		IGL		US		2792		10619		IMC Global Inc.		.000000000		.000000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		12		Chemicals		.250000000		.719000000		36826.9261925926				2792		2792		Credit Default Physical Swap		121.643214383		122.042984217		124.076533531		132.150665877		139.962157888

		287		IR US Equity		10/20		US4568661023		58.501		56.987		48.772		-2.92		-16.484		-27.422		-38.13934492		-6.514		-19.741		-21.454		-14.175		5.98		0.94		42317644		222.9		2868.3		1738.9		2113.3		95.7		0.5		914.3		0		2502.9		5787.5		8400.2		5221.5		223.4		-2.67		-190.5		836.5		-42.20		-35.411		+1.928		US		US		USD		5215833000		19.32		1099.3		1371.7		-1.00		11425.85		-.373		.964		5.694		0.64		9.677		6.686		6.629		9.677		6.686		.718		2.100		2.100		1.835		.946		161.107		-34.389		-40.485		29559724		2.81		3.95		14.32		11.21		18.49		17.13		24.71		3.70		10.29		4.15		11.536		7.801		0.676		3.91		352.9		74.48		120.9		Machinery-Diversified		Industrial		Machinery-General Indust		3.61		203.1		1099.3		105.3		0		Ingersoll-Rand Co.		8982.29		INGERSOLL-RAND CO		2385.4		6.19		591.1		863.5		12.93		46062.00		#N/A N Ap		8.75		873.9		32.375		32.375		1.61		7.32		0.63		920900		485.8		-1.97000346		-15.94581023		-24.54662748		0.33		20.34		6.67		13.13		58.38		N.A.		STABLE		#N/A N Ap		A-		NEG		#N/A N Ap		3.82		7666.7		9.08		2608.8		IR		3083		12832.69		N.A.		3178.7		Y		51.894		1089948		858133		-22.292		-34.389		-4.604		ACTV		EQ0010078700001000		INGERSOLL-RAND CO		US4568661023		IR US Equity		20001025		2.23		EQ0010078700001000		IR US Equity		IR		US		2794		10626		Ingersoll-Rand Co.		.000000000		.195000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		41		Machinery-Diversified		.250000000		.476000000		36826.9262530093				2794		2794		Credit Default Physical Swap		36.285339991		36.273144242		37.544766919		41.073157099		65

		285		IP US Equity		10/20		US4601461035		62.91		51.585		46.705		1.279		-14.568		-25.781		-43.20942609		+1.366		-9.445		-18.556		-2.940		-3.81		0.8		87239752		453		7241		4382		7520		1581		0		358		1805		5811		22130		30268		16578		453		-18.03		-1139		1728		-32.00		-37.949		+4.041		US		US		USD		14624350000		210.05		1541		3061		23.75		32808.64		-.429		.540		5.518		1.01		.000		.000		2.590		.000		.000		1.050		3.306		3.306		2.887		.314		483.450		-36.445		-45.351		68289008		2.93		1.43		-0.74		10.43		11.16		-4.83		16.20		0.75		-5.34		3.477		5.100		8.700		1.706		0.35		-434		36.23		-764		Forest Products&Paper		Basic Materials		Paper&Related Products		0.44		541		1541		418		0		International Paper Co		23331.26		INTERNATIONAL PAPER CO		7987		1.38		183		1703		-4.04		99000.00		#N/A N Ap		12.45		448		30.25		30.25		1.12		6.30		0.75		2274900		-235		+7.02427757		-7.76126085		-20.60209527		0.47		1.74		0.64		2.73		7.19		N.A.		NEG		#N/A N Ap		BBB+		NEG		#N/A N Ap		2.48		24573		1.62		8440		IP		10304		39380.26		N.A.		13690		Y		46.938		2798325		3141285		-25.595		-36.445		5.447		ACTV		EQ0010080600001000		INTL PAPER CO		US4601461035		IP US Equity		20001025		0.9		EQ0010080600001000		IP US Equity		IP		US		2795		10632		International Paper Co.		.400000000		.150000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		27		Forest Products&Paper		.250000000		.400000000		36826.9262755787				2795		2795		Credit Default Physical Swap		65.852699565		66.938495911		67.867629023		73.059474317		77.047337082

		2		1002Z IT Equity		10/20		IL0008957636				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		16.59		0.2				32.4993939394		567.0448484848		851.1248484848		5743.8012121212		0		0		44.5212121212		0		1917.2339393939		8236.5187878788		10825.7284848485		8703.3890909091		32.4993939394		12.3490909091		-1135.8545454545		688.1309090909		144.65		N.A.		N.A.		IL		IS		ILs				65.03		385.743030303		850.5987878788		N.A.				N.A.		N.A.		N.A.		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		.000		.000		.000		N.A.		120.220		N.A.		N.A.				4.94		-3.7236363636		N.A.		N.A.		N.A.		N.A.		N.A.		0.13		19.62				N.A.		N.A.		N.A.		0.89		172.7296969697		11.21		1367.9757575758		Electric		Utilities		Electric-Integrated		3.5272727273		197.3333333333		385.743030303		8.4872727273		0		Israel Electric Corp. Ltd.		0		ISRAEL ELECTRIC CORP LTD		6081.68		0.22		57.8618181818		477.9078787879		8.86		N.A.		#N/A N Ap		N.A.		31.3527272727						N.A.		N.A.		N.A.		0		4.5648484848		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		0.64		0.13		1.26		-8.86		N.A.		STABLE		#N/A N Ap		N.A.		N.A.		#N/A N Ap		9.61		2162.8824242424		0.31		6114.1793939394		1002Z		2122.3393939394		8190.1454545454		N.A.		2122.3393939394		N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		UNLS		EQ0019987100001000														1002Z IT Equity		1002Z		IT		2796		10640		Israel Electric Corp. Ltd.		.000000000		.150000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		19		Electric		.250000000		.420000000		36826.9263159375				2796		2796		Credit Default Physical Swap		46.985339991		52.973144242		57.044766919		60.973157099		65.007472607

		26		9201 JP Equity		10/20		JP3705200008		44.858		57.442		48.655		5.198		-8.207		+25.740		+28.05439000		+3.499		+4.682		+17.776		+4.151		-1.59		0.8		10246131.9629256		664.0451500413		3600.8350922272		3334.9821051666		6281.2884280077				763.6413691842		548.1325135358				251.4453519317		9436.9000642379		13326.2916399009		11054.7398366523		1427.6865192255								N.A.		+19.220		+.943		JP		JN		JPY		6987130402.86317		N.A.		263.8707901257		848.6280627696		-4.73		10227.0533174268		.378		.533		5.488		0.027530513		.000		#N/A N Ap		#N/A N Ap		.000		#N/A N Ap		1.524		.701		.701		.989		.303		1778.943		20.507		42.778		7979648.52711756		5.93				-5.19		2.43		-2.23		0.38		-8.00		0.65		-4.34		0.1422960448		N.A.		27.602		N.A.		0.56		10.2413508305		-2.39		-438.7996696338		Airlines		Consumer, Cyclical		Airlines		-0.0291823438		282.4080022024		263.8707901257		48.9676057631				Japan Air Lines		4489.3943287143		JAPAN AIRLINES COMPANY LTD		5737.6617417638		1.36		-51.8950169771		584.7572726438		0.45		18535.00		#N/A N Ap		N.A.		8.0939708177		3.9276865192		3.9276865192		3.08		N.A.		0.65		2007000		-100.8626227402		+8.35374400		-2.86124200		+51.44117000		N.A.		-2.29		-0.39		-19.30		-16.74		N.A.		STABLE		#N/A N Ap		BB		POS		#N/A N Ap		0.87		10715.6189777003		1.25		7165.3482609893		9201		2271.5518032486		11665.5226209048		N.A.		2271.5518032486		Y		45.904		2663969		2888063		129.619		20.507		4.645		ACTV		EQ0011382100001000		JAPAN AIRLINES COMPANY, LTD.		JP3705200008		9201 JP Equity		20001025		0.22		EQ0011382100001000		9201 JP Equity		9201		JP		2797		10650		Japan Air Lines (JAL)		.000000000		.000000000		36821.9999884259		I		Indicative		12		BB		24		Industrial		4		Airlines		.000000000		.308000000		36826.9263312847				2797		2797		Credit Default Physical Swap		89.014220322		97.795184211		103.627692389		113.973411289		107.217006904

		291		JNJ US Equity		10/20		US4781601046		28.504		35.136		32.461		-4.498		-3.06		+9.165		-18.48437531		-2.685		-1.326		+4.694		-3.082		6.86		0.97		248997248		2363		13200		7454		2450		0		1516		1993		0		14678		20469		29163		12950		3879		15.95		-1728		5677		-762.00		-12.291		-2.649		US		US		USD		127736700000		35.49		5926		7370		5.05		135912.2		.067		.700		4.083		1.09		13.208		13.533		14.119		13.208		13.533		1.042		1.306		1.393		1.141		.552		1390.332		-11.124		-.432		287128384		1.86		2.84		16.07		11.79		13.23		-7.26		27.08		2.58		10.29		3.825		12.789		24.020		1.878		5.77		2136		114.16		-265		Healthcare-Products		Consumer, Non-cyclical		Medical Products		3		197		5926		1479		0		Johnson & Johnson		128111.4		JOHNSON & JOHNSON		377		4.19		4167		5611		15.17		97800.00		#N/A N Ap		27.67		5753		91.875		91.875		7.11		19.51		4.42		3126000		2688		-0.61936642		+5.52947195		+15.58784613		1.03		27.51		14.76		22.09		93.23		N.A.		N.A.		#N/A N Ap		AAA		STABLE		#N/A N Ap		14.49		27471		6.35		4256		JNJ		16213		131534.4		N.A.		16213		Y		28.028		2635483		2874011		-.403		-11.124		-2.196		ACTV		EQ0010082800001000		JOHNSON & JOHNSON		US4781601046		JNJ US Equity		20001025		0.02		EQ0010082800001000		JNJ US Equity		JNJ		US		2798		10654		Johnson & Johnson		.000000000		.450000000		36821.9999884259		INFO		Informational		1		AAA		24		Industrial		30		Health Care		.250000000		.462000000		36826.9263665509				2798		2798		Credit Default Physical Swap		11.431948740		11.701530827		11.906775560		15.360507733		16.226839449

		300		KM US Equity		10/20		US4825841095		57.693		48.746		47.566		1.087		-17.699		-33.571		-45.79489169		-4.876		-17.831		-25.789		-10.634		6.62		2.45		23697124		344		8160		4076		2773		0		0		715		986		4268		10129		15104		7814		344		-18.77		-1277		1004		-212.00		-42.500		-2.954		US		US		USD		2760569000		0.00		1300		2070		-2.70		6673.69		-.903		.881		5.274		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.823		480.099		-42.500		-42.857		16936208		2.38		-0.56		0.36		1.84		-1.92		-8.68		-6.55		3.22		4.76		0.962		9.917		5.977		0.603		0.94		327		34.86		611		Retail		Consumer, Cyclical		Retail-Discount		0.82		280		1300		0		0		K Mart Corp.		4332.46		KMART CORP		2495		5.83		403		1173		5.44		271000.00		#N/A N Ap		6.18		970		5.75		5.75		0.47		2.18		0.08		2884900		403		+3.70740946		-18.08118645		-32.51646799		0.23		6.56		4.33		5.92		15.40		N.A.		STABLE		#N/A N Ap		BB+		STABLE		#N/A N Ap		6.68		35925		6.98		2839		KM		6304		8778.46		N.A.		7290		Y		51.992		3619646		3551130		-4.313		-42.500		-5.155		ACTV		EQ0010083400001000		K MART CORP		US4825841095		KM US Equity		20001025		3.12		EQ0010083400001000		KM US Equity		KM		US		2799		10659		K Mart Corp.		.000000000		.000000000		36821.9999884259		INFO		Informational		11		BB+		24		Industrial		56		Retail		.000000000		.364000000		36826.926534375				2799		2799		Credit Default Physical Swap		594.981841706		599.978480277		604.959884536		610.001675091		614.981235174

		43		AHLN NA Equity		10/20		NL0000331817		15.26		33.665		33.662		7.005		15.577		+35.637		-4.74053300		+5.276		+10.223		+18.892		+5.201		25.02		2.61		151846870		748.6906		4332.7221		5128.6487		3014.58465		283.416		0		757.463		27.58245		-1921.74605		6197.8693		12049.9036		9973.544		748.6906		31.352895		-1461.6168		1459.17065		90.40		+13.354		+.214		NL		NE		EUR		21370426770		42.68		1193.29945		1925.5418		28.41		19710.45251		.027		.745		4.205		0.413315		28.557		29.059		24.960		28.557		29.059		2.005		1.613		1.613		.780		.619		771.246		15.388		13.778		170457938.35		6.73		0		1.94		20.58		29.29		21.94		42.56		3.06		8.45		1.4229845		17.538		19.472		1.110		0.84		334.304355		13.86		2077.45615		Food		Consumer, Non-cyclical		Food-Retail		0.970025		354.9448		1193.29945		266.470085		10.265395		Koninklijke Ahold NV		16026.63496		KONINKLIJKE AHOLD NV		3372.8191		4.41		634.56505		1366.6387		21.03		208983.00		#N/A N Ap		28.57		890.82035		27.708975		27.708975		29.37		12.21		0.63		9003374		357.82957		+3.61897200		+15.94144000		+32.35285000		1.10		38.73		5.85		15.02		-111.50		N.A.		N.A.		#N/A N Ap		BBB+		STABLE		#N/A N Ap		26.72		28308.1974		8.82		4121.5097		AHLN		1765.36115		21540.76316		N.A.		2076.3596		Y		25.115		6846142		6900441		4.049		15.388		2.241		ACTV		EQ0011564300001000		KONINKLIJKE AHOLD NV		NL0000331817		AHLN NA Equity		20001025		0.08		EQ0011564300001000		AHLN NA Equity		AHLN		NA		2800		10680		Koninklijke Ahold NV		.000000000		.165000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		26		Food		.250000000		.453000000		36826.9265540857				2800		2800		Credit Default Physical Swap		44.985339991		49.973144242		54.044766919		57.973157099		60.007472607

		363		PHIL NA Equity		10/20		NL0000009538		58.61		56.707		50.127		-0.584		-11.64		+1.590		+64.38579000		+.172		-4.632		-.162		-4.718		4.77		1.09		554938650		1966.1985		12545.3755		8103.5045		2308.6595		280.8855		1284.6505		950.6245		0		10785.8345		15523.774		24879.876		12151.461		3250.849		-61.499585		-1401.897		1613.6155		-469.00		+93.022		+3.996		NL		NE		EUR		50842822870		20.07		1476.9685		3039.974		-2.92		38437.173145		.984		1.379		5.410		0.210875		22.016		104.836		61.542		22.016		104.836		.919		3.414		.656		1.649		1.566		1316.070		94.336		36.035		1048975756.5		1.97		0.15183		19.89		2.60		6.20		0.64		27.14		1.80		0.08		2.3440865		16.800		16.481		0.981		1.07		166.177935		14.67		966.659435		Electronics		Industrial		Electronic Compo-Misc		1.1007675		220.997		1476.9685		304.5035		0		Koninklijke Philips Electronics NV		38611.777645		PHILIPS ELECTRONICS NV		-455.49		4.52		1517.4565		3080.462		1.35		226874.00		#N/A N Ap		35.10		1844.7345		38.6323		38.6323		4.21		32.99		1.97		39608551		1212.953		-5.00330200		-12.28698000		-2.18166200		1.36		12.27		6.24		10.98		27.70		N.A.		N.A.		#N/A N Ap		A-		STABLE		#N/A N Ap		3.28		26535.6665		2.87		2795.359		PHIL		12447.5295		40176.470145		N.A.		12728.415		Y		51.678		16977476		14883604		12.215		94.336		-6.090		ACTV		EQ0010117300001000		KONINKLIJKE PHILIPS ELECTRONICS N.V		NL0000009538		PHIL NA Equity		20001025		0.08		EQ0010117300001000		PHIL NA Equity		PHIL		NA		2801		10681		Koninklijke Philips Electronics NV		.476000000		.200000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		21		Electronics		.250000000		.476000000		36826.9265743403				2801		2801		Credit Default Physical Swap		22.983556804		28.020329264		32.007629254		34.035146217		35.031811896

		301		KPN NA Equity		10/20		NL0000009082		69.501		70.402		62.908		2.823		-39.509		-55.917		-11.53296000		+3.242		-34.112		-44.799		-7.060		32		0.51		219667728.35		2214.1875		5640.4845		4269.797		4565.022		21.0875		1080.5235		1160.656		0		1848.952		11328.205		15175.4085		9505.4015		3294.711		4.327155		-2128.994		2070.7925		136.00		-6.874		+3.577		NL		NE		EUR		17782186205		61.23		888.2055		2829.9425		6.87		41565.545945		-.095		1.654		7.394		0.443681		-34.335		-19.655		-8.611		-34.335		-19.655		.261		1.571		1.571		.759		1.977		960.430		-6.342		-54.118		248978678.55		2.44		-0.059045		-0.43		-0.01		8.50		33.63		26.82		0.56		28.51		0.5626145		15.110		32.909		2.178		2.30		381.709055		10.38		3297.39333		Telecommunications		Communications		Telephone-Integrated		0.72541		299.4425		888.2055		427.6545		0		Royal KPN NV		39180.971445		KONINKLIJKE KPN NV		2363.487		0.93		698.418		2640.155		7.25		38550.00		#N/A N Ap		25.33		851.935		18.514825		18.514825		3.14		8.61		2.60		21689857		270.7635		-11.91821000		-45.02939000		-61.94709000		0.98		12.80		5.24		9.36		126.80		N.A.		STABLE		#N/A N Ap		A-		NEG		#N/A N Ap		8.31		6832.35		1.44		5658.198		KPN		5648.9195		42236.128445		N.A.		5670.007		Y		54.964		10724320		9172685		-26.038		-6.342		-11.062		ACTV		EQ0013571800001000		KONINKLIJKE KPN NV		NL0000009082		KPN NA Equity		20001025		0.44		EQ0013571800001000		KPN NA Equity		KPN		NA		2802		10685		Royal KPN NV		.420000000		.200000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		64		Telephone		.250000000		.350000000		36826.9265873843				2802		2802		Credit Default Physical Swap		69.985339991		73.273144242		81.744766919		92.173157099		100.007472607

		302		KQIP US Equity		10/20		USN509191045		83.59		85.379		N.A.		-34.362		-53.835		-52.671		#N/A N Ap		-23.354		-42.194		-56.902		-29.720		#N/A N Ap		#N/A N Ap		4019131																																		#N/A N Ap		N.A.		-.419		US		NE		USD		913581700		#N/A N Ap						#N/A N Ap				N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		N.A.		51.289		N.A.		-72.059		3199706.25		#N/A N Ap				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap				N.A.		N.A.		N.A.		#N/A N Ap				#N/A N Ap				Telecommunications		Communications		Telecom Services												KPNQwest NV				KPNQWEST NV -NY REG				#N/A N Ap						#N/A N Ap		#N/A N Ap		Royal KPN NV		N.A.				17.8125		17.8125		N.A.		#N/A N Ap		N.A.		180400				-39.18392655		-58.40405196		-58.48607883		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		STABLE		#N/A N Ap		BB		STABLE		#N/A N Ap		#N/A N Ap				#N/A N Ap				KQIP						#N/A N Ap				Y		80.615		139266		141052		-45.938		N.A.		-38.578		ACTV		EQ0083721900001001														KQIP US Equity		KQIP		US		2803		10686		KPNQwest NV		.300000000		.000000000		36821.9999884259		I		Indicative		12		BB		24		Industrial		60		Software		.000000000		.462000000		36826.9267090625				2803		2803		Credit Default Physical Swap		218.434979969		240.492317989		265.761539416		286.847850757		302.516542972

		307		LG FP Equity		10/20		FR0000120537		32.997		33.317		38.424		0.962		-10.511		-12.694		-40.93474000		-.486		-6.600		-8.417		-3.741		14.27		0.62		23265788.14		894.9535		4188.821		3446.541		4656.12		1347.913		0		641.06		0		2523.752		11741.52		15382.066		9098.8345		894.9535		-8.831445		-962.4335		1077.993		-217.00		-22.886		+.566		FR		FR		EUR		7001067713.5		35.56		1211.266		1874.257		8.02		16147.52538		-.162		.567		4.245		2.5802665		5.128		8.805		7.218		12.638		11.336		2.290		3.754		3.754		2.629		.353		108.568		-20.229		-31.235		17449324.235		3.30		1.155595		9.17		16.03		19.38		61.41		24.23		0.81		12.26		6.2596135		16.043		10.302		0.642		3.69		1139.188925		59.32		781.35092		Building Materials		Industrial		Bldg Prod-Cement/Aggreg		5.202708		312.095		1211.266		184.15292		0		Lafarge		10236.27738		LAFARGE		4563.335		1.45		517.909		1180.9		30.01		70945.00		#N/A N Ap		12.39		1064.497		64.485575		64.485575		1.38		5.97		0.77		272910		333.75608		-0.24765390		-7.62976000		-14.07141000		0.37		11.86		3.59		6.61		216.69		N.A.		STABLE		#N/A N Ap		A-		NEG		#N/A N Ap		7.41		8880.368		1.76		5458.2885		LG		4935.3185		17143.69888		N.A.		6283.2315		Y		28.281		332171		455903		-35.922		-20.229		-1.987		ACTV		EQ0011542000001000		LAFARGE SA		FR0000120537		LG FP Equity		20001025		0.19		EQ0011542000001000		LG FP Equity		LG		FP		2804		10692		Lafarge		.350000000		.000000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		11		Building Materials		.250000000		.442000000		36826.926733831				2804		2804		Credit Default Physical Swap		60.985339991		65.973144242		70.044766919		72.973157099		75.007472607

		304		LAND LN Equity		10/20		GB0005045025		26.74		24.044		24.353		-0.392		-2.806		+1.804		-4.85686600		-.155		-3.145		+1.098		-2.576		4.12		0.07		1401521056.32		0		465.0327		661.18668		2217.81483		0		202.96287		232.51635		0		7124.99634		10630.70547		11286.96657		2910.87291		202.96287		10.300257		-566.00709		357.10455		4.30		-1.715		-1.233		GB		GB		GBp		5633849430		65.75		615.84237		619.89873		0.20		7720.093326		-.103		.613		3.246		0.449097		1.702		.681		1.966		5.085		4.713		3.076		4.623		4.623		1.750		.422		522.000		2.268		10.425				1.36		-0.376662		9.82		2.79		7.28		-7.19		3.95		0.07		4.24		62.4042012		3.000		17.295		5.765		14.33		451.12518		100.97		-4.3461		Real Estate		Financial		Real Estate Oper/Develop		0.6577098		207.01923		615.84237		240.04959		0		Land Securities Plc		5668.444386		LAND SECURITIES PLC		2051.64894		0.07		365.0724		619.89873		5.69		495.00		#N/A N Ap		16.41		474.73899		1079.2815		1079.2815		0.67		16.76		7.37		3611774		125.02281		-3.70673300		-2.93341900		-1.02422700		0.56		4.48		3.30		5.03		-50398.46		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		5.60		765.20334		38.00		2254.61181		LAND		8376.09366		7751.964726		N.A.		8376.09366		Y		22.160		1358212		1547725		72.346		2.268		-3.435		ACTV		EQ0011184600001000		LAND SECURITIES PLC		GB0005045025		LAND LN Equity		20001025		0.02		EQ0011184600001000		LAND LN Equity		LAND		LN		2805		10693		Land Securities Plc		.000000000		.000000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		53		Real Estate		.250000000		.419000000		36826.9267503125				2805		2805		Credit Default Physical Swap		26.008786797		30.023440902		34.045485379		36.025680146		36.986428134

		315		LSMR LN Equity		10/20		GB0005316962		49.46		46.657		46.239		2.807		8.519		+36.597		+6.04437000		+4.518		+8.567		+17.435		+3.234		12.99		0.2		1185199578.75		547.6086		951.7959		543.2625		1451.5974		88.3707		8.6922		144.87		224.5485		-105.7551		3662.3136		4537.3284		2410.6368		556.3008		97.613406		-376.662		463.584		-66.00		+8.795		-.490		GB		GB		GBp		2770301202.9		25.00		237.5868		537.4677		-12.46		3585.460065		.059		.474		6.703		0.0333201		8.696		7.722		14.870		8.696		7.722		2.506		1.757		1.757		.665		.215		1344.300		11.053		23.313				3.02		0.072435		-3.51		-1.73		1.86		-1.82		1.51		0.17		13.31		25.163919		19.000		8.189		0.431		6.73		801.1311		153.61		-279.5991		Oil&Gas Producers		Energy		Oil Comp-Explor&Prodtn		0.1564596		101.409		237.5868		49.2558		17.3844		Lasmo Plc		2293.219665		LASMO PLC		979.3212		0.35		214.4076		533.1216		77.84		745.00		#N/A N Ap		13.17		281.0478		206.077575		206.077575		1.53		5.08		3.22		2401207		147.7674		-1.29514900		+7.08448900		+31.89229000		0.45		13.91		5.01		8.56		38.95		Baa2		STABLE		#N/A N Ap		BBB		STABLE		#N/A N Ap		22.73		860.5278		0.33		1535.622		LSMR		1813.7724		4001.236965		N.A.		2126.6916		Y		41.727		5995466		6855315		27.451		11.053		9.423		ACTV		EQ0011184800001000		LASMO PLC		GB0005316962		LSMR LN Equity		20001025		0.31		EQ0011184800001000		LSMR LN Equity		LSMR		LN		2806		10694		Lasmo Plc		.000000000		.180000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.9267904745				2806		2806		Credit Default Physical Swap		75.043214383		86.042984217		97.976533531		108.950665877		114.962157888

		305		LEA US Equity		10/20		US5218651058		57.165		51.917		44.569		3.313		-8.289		-26.078		-38.24933898		+.498		-7.046		-13.008		-3.911		53.55		1.73		10516363		106.9		3154.2		3487.4		3324.8		0		0		603.9		0		594.4		4957.3		8717.6		7252.3		106.9		96.39		-391.4		560.3		-3.20		-34.749		-3.373		US		US		USD		1362718000		0.00		708.9		1049.8		54.17		4497.14		-.355		.814		5.835		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.722		64.507		-34.749		-33.984		13048783		5.21		2.52		36.54		31.61		38.43		-0.26		31.55		5.61		73.17		4.767		12.286		4.432		0.361		1.40		165.3		5.44		2875		Auto Parts&Equipment		Consumer, Cyclical		Auto/Trk Prts&Equip-Orig		3.84		235.1		708.9		0		0		Lear Corporation		2131.2		LEAR CORPORATION		3385.1		7.89		257.1		598		12.72		37000.00		#N/A N Ap		5.03		438.7		21.125		21.125		0.90		2.58		0.10		616500		257.1		+5.58163975		-2.94160131		-21.47057017		0.19		18.59		3.57		10.20		-81.27		N.A.		NEG		#N/A N Ap		BB+		STABLE		#N/A N Ap		37.19		12428.8		18.18		3492		LEA		1465.3		5956.4		N.A.		1465.3		Y		45.394		468290		424299		-10.875		-34.749		2.736		ACTV		EQ0013646300001000		LEAR CORP		US5218651058		LEA US Equity		20001025		2.1		EQ0013646300001000		LEA US Equity		LEA		US		2807		10698		Lear Corporation		.000000000		.000000000		36821.9999884259		I		Indicative		11		BB+		24		Industrial		7		Auto Parts&Equipment		.000000000		.308000000		36826.9268159722				2807		2807		Credit Default Physical Swap		174.981841706		191.978480277		217.959884536		238.001675091		259.981235174

		314		LR FP Equity		10/20		FR0000120610		39.16		43.819		41.274		0.743		-17.255		-.939		-33.39414000		+2.602		-13.475		-10.452		-6.968		11.62		0.72		8536903.235		256.15408		1697.91489		813.58949		767.171685		5.912935		516.03643		144.79521		0		949.25803		2189.903135		2842.755265		1734.430005		772.19051		13.46226		-179.640195		288.17334		-28.36		-11.792		+6.359		FR		FR		EUR		3967231019.5		18.72		309.775375		435.794275		N.A.		5700.111515		-.511		.775		4.696		1.16403		5.720		9.665		10.080		9.677		11.017		.882		1.314		1.314		.920		.665		21.418		-10.810		-19.982		4222092.014		2.72		4.01506		12.38		7.79		11.97		0.95		17.34		1.22		14.26		8.2755785		12.677		19.060		1.504		4.53		225.41694		76.15		70.592515		Electrical Compo&Equip		Industrial		Electric Products-Misc		6.3490245		38.83474		309.775375		29.32006		15.174565		Legrand		5384.80278		LEGRAND		309.387365		2.77		171.795645		1953.546		25.70		N.A.		#N/A N Ap		22.27		261.16447		157.7345		157.7345		3.87		14.81		2.20		27139		127.30102		+0.96491900		-15.27190000		-1.10228800		0.67		15.83		6.38		9.62		21.14		N.A.		STABLE		#N/A N Ap		A-		STABLE		#N/A N Ap		5.68		1940.30305		2.09		1081.577875		LR		1102.40389		5853.77191		N.A.		1108.32526		Y		39.750		48051		53806		-47.216		-10.810		.538		ACTV		EQ0011542500001000		LEGRAND SA		FR0000120610		LR FP Equity		20001025		0.17		EQ0011542500001000		LR FP Equity		LR		FP		2808		10699		Legrand		.380000000		.200000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		20		Electrical Compo&Equip		.250000000		.476000000		36826.9268302431				2808		2808		Credit Default Physical Swap		49.985339991		60.973144242		69.044766919		71.973157099		75.007472607

		317		LVLT US Equity		10/20		US52729N1000		94.644		78.644		75.224		-32.419		-32.765		-36.859		-26.36692680		-26.907		-34.860		-43.123		-29.559		61.25		0.07		216901504		1219		3936		1125		3989		0		2227		342		0		901		7400		8904		5499		3446		132.7		-3436		438		518.00		-20.541		-4.527		US		US		USD		18169350000		N.A.		-741		-513		214.78		33010.43		.571		1.452		7.843		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.675		366.595		-20.541		-39.466		208065664		2.59		-8.97		N.A.		N.A.		N.A.		N.A.		N.A.		0.17		53.81		-6.638		61.100		N.A.		N.A.		-42.72		1240		36.66		2142		Telecommunications		Communications		Telecom Services		-1.46		174		-741		0		0		Level 3 Communications Inc		27951.88		LEVEL 3 COMMUNICATIONS INC		549		0.19		-487		-259		57.27		3856.00		#N/A N Ap		N.A.		-707		49.5625		49.5625		3.42		23.44		19.64		4132100		-487		-29.46828842		-33.99336830		-38.95425882		N.A.		-17.49		-6.75		N.A.		-15.42		N.A.		STABLE		#N/A N Ap		B		STABLE		#N/A N Ap		31.38		515		1.17		3995		LVLT		3405		28885.88		N.A.		3405		Y		74.774		3180242		2562093		-32.313		-20.541		-35.737		ACTV		EQ0015929500001000		LEVEL 3 COMMUN INC		US52729N1000		LVLT US Equity		20001025		3.28		EQ0015929500001000		LVLT US Equity		LVLT		US		2809		10703		Level 3 Communications Inc.		.000000000		.000000000		36821.9999884259		INFO		Informational		15		B		24		Industrial		3		Aerospace/Defense		.000000000		.308000000		36826.926874919				2809		2809		Credit Default Physical Swap		649.956728278		664.971303241		674.987782442		689.974261282		714.990255952

		312		LMT US Equity		10/20		US5398301094		42.183		44.42		46.793		12.428		28.565		+31.981		+34.09246000		+7.511		+22.960		+39.272		+11.973		4.41		0.87		44733852		455		10696		8812		11427		0		0		1842		0		5741		18315		30012		23651		455		-47.78		-669		1077		-245.00		+43.200		+2.867		US		US		USD		14550400000		46.81		1665		2634		-10.91		20182.71		-.369		.576		6.256		0.88		-37.500		-11.741		9.461		-37.500		-11.741		2.316		1.617		1.294		1.413		.367		427.827		46.902		57.790		58975484		4.70		1.07		4.58		2.19		10.71		6.73		22.63		2.90		7.59		1.242		9.658		27.383		2.835		1.81		224		17.67		1044		Aerospace/Defense		Industrial		Aerospace/Defense		1		809		1665		345		0		Lockheed Martin Corporation		8709.86		LOCKHEED MARTIN CORPORATION		11499		7.14		382		1351		3.65		147000.00		#N/A N Ap		22.98		1200		34.01		34.01		2.12		4.61		0.58		1771600		37		+16.11815000		+36.95796000		+53.94230000		0.86		6.11		2.51		4.97		66.16		N.A.		STABLE		#N/A N Ap		BBB-		STABLE		#N/A N Ap		-2.80		25530		4.84		11954		LMT		6361		23620.86		N.A.		6361		Y		37.118		1543718		1467073		12.642		46.902		3.280		ACTV		EQ0015692300001000		LOCKHEED MARTIN CORP		US5398301094		LMT US Equity		20001025		0.61		EQ0015692300001000		LMT US Equity		LMT		US		2810		10710		Lockheed Martin Corporation		.000000000		.000000000		36821.9999884259		I		Indicative		10		BBB-		24		Industrial		3		Aerospace/Defense		.250000000		.308000000		36826.9268976852				2810		2810		Credit Default Physical Swap		66.271649905		69.415324730		71.332912024		74.361809511		77.963565149

		313		LON LN Equity		10/20		GB0005326888				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		7.59		0.99				0.57948		617.00133		702.04002		286.40799		0		42.44691		286.98747		0		546.73938		1149.54345		1810.15065		1086.23526		43.02639		88.906719		-141.68286		226.57668		-15.30		N.A.		N.A.		GB		GB		GBp				144.03		115.60626		175.14783		-10.27		2258.639196		N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		.000		.000		.000		N.A.		174.700		N.A.		N.A.				2.08		0.492558		N.A.		N.A.		N.A.		N.A.		N.A.		0.99		-2.71				N.A.		N.A.		N.A.		7.53		-229.03947		-179.46		356.66994		Electric		Utilities		Electric-Distribution		1.5892239		24.19329		115.60626		389.55543		0		London Electricity Plc		1876.037526		LONDON ELECTRICITY PLC		382.60167		1.57		270.47229		257.43399		-24.03		4404.00		Electricite de France		N.A.		399.98607						N.A.		N.A.		N.A.		0		-119.08314		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		32.26		15.49		24.61		-436.21		N.A.		STABLE		#N/A N Ap		A+		STABLE		#N/A N Ap		-1.79		1720.62099		2.55		425.62806		LON		723.91539		2356.426446		N.A.		723.91539		N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		ACQU		EQ0011188700001000														LON LN Equity		LON		LN		2811		10711		London Electricity Plc		.000000000		.229000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		19		Electric		.250000000		.420000000		36826.9269262731				2811		2811		Credit Default Physical Swap		17.008786797		20.223440902		24.045485379		28.025680146		30.886428134

		316		LU US Equity		10/20		US5494631071		140.748		77.161		68.533		-28.044		-53.551		-61.697		-61.38968778		-23.979		-50.336		-55.208		-33.664		20.46		1.18		859867200		1686		19240		9150		4162		0		0		3413		0		5911		19803		35372		21436		1686				-2215		-276		-7287.00		-57.542		+2.550		US		US		USD		75556460000		6.42		5406		7212		8.05		199188.3		-.558		1.478		6.962		0.08		.000		12.458		#N/A N Ap		.000		12.458		.037		.354		.354		.309		1.713		3339.512		-57.479		-68.049		424452832		2.99		-0.82		N.A.		14.15		15.32		-11.99		N.A.		3.03		60.36		1.063		19.109		21.284		1.114		5.18		6227		103.63		-218		Telecommunications		Communications		Networking Products		1.57		406		5406		222		0		Lucent Technologies Inc.		203872.2		LUCENT TECHNOLOGIES INC		4181		6.43		4766		6572		80.78		153000.00		#N/A N Ap		18.55		5443		22.625		22.625		2.89		75.00		1.87		18499800		4544		-23.47401861		-50.39151769		-61.02256003		0.69		44.04		10.68		31.25		46.14		N.A.		NEG		#N/A N Ap		A		NEG		#N/A N Ap		20.43		38303		5.66		5867		LU		13936		216177.2		N.A.		13936		Y		92.755		23316400		17807620		-48.242		-57.479		-21.522		ACTV		EQ0017174200001000		LUCENT TECHNOLOGIES INC		US5494631071		LU US Equity		20001025		1.12		EQ0017174200001000		LU US Equity		LU		US		2812		10716		Lucent Technologies Inc.		.000000000		.420000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		62		Telecommunication Equip		.250000000		.350000000		36826.9269642361				2812		2812		Credit Default Physical Swap		68.185339991		68.173144242		70.444766919		77.273157099		85.007472607

		323		MC FP Equity		10/20		FR0000121014		27.434		34.841		33.177		-2.247		-9.672		-5.866		+6.06880700		-1.631		-6.905		-4.921		-4.482		22.88		0.48		61882584.61		460.356995		5808.956755		7063.23282		2944.599455		908.6182		154.6979		1495.25558		0		3171.56		12491.5602		16591.93179		10925.459055		615.04646		1.374905		-419.852125		577.755325		-257.49		+40.490		+1.055		FR		FR		EUR		33633702130		48.09		1218.781585		1584.75093		18.29		41949.41436		.666		.992		5.023		0.86037		4.835		4.647		5.963		10.013		6.342		.680		1.199		1.209		.840		.987		489.852		42.175		-7.797		98715901.55		3.14		0.328965		3.87		14.92		15.21		13.71		31.42		2.03		25.38		1.90631		23.520		36.018		1.531		6.48		-80.11563		-2.59		3169.122285		Beverages		Consumer, Non-cyclical		Beverages-Wine/Spirits		1.2087355		245.22232		1218.781585		280.93611		0		LVMH Moet-Hennessy Louis Vuitton		34830.755155		LVMH		6210.03257		3.28		584.19123		6232.6215		-1.66		41244.00		#N/A N Ap		56.79		1166.83042		68.6609		68.6609		6.70		57.42		4.42		1448139		303.25512		-2.01693200		-5.97207000		-6.00675800		1.71		12.18		3.88		6.51		-57.69		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		23.23		7209.571635		4.98		6825.07903		MC		4757.854535		42867.032705		N.A.		5666.48117		Y		27.457		835917		832164		-6.935		42.175		-4.851		ACTV		EQ0011542800001000		LVMH MOET-HENNESSY LOUIS VUITTON SA		FR0000121014		MC FP Equity		20001025		0.08		EQ0011542800001000		MC FP Equity		MC		FP		2813		10718		LVMH Moet-Hennessy Louis Vuitton		.000000000		.000000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		9		Beverages		.250000000		.453000000		36826.9269883102				2813		2813		Credit Default Physical Swap		47.983556804		50.120329264		52.807629254		55.035146217		56.031811896

		319		LYO US Equity		10/20		US5520781072		48.781		55.653		54.468		11.111		-16.318		-25.926		-5.80191887		+4.877		-16.835		-11.581		+.090		2.96		0.39		8668201		307		1886		1021		6046		202		0		506		0		33		7480		9498		8289		307		-14.08		-131		300		-68.00		+2.525		+3.889		US		US		USD		1491403000		N.A.		404		734		-11.90		5933.95		-.193		.808		8.252		0.9		.000		.000		.000		.000		.000		5.642		7.094		7.094		6.196		.713		117.549		9.998		5.152		4258700		11.84		1.64		61.17		0.83		41.69		3.97		22.55		0.81		-3.91		1.283		8.540		9.889		1.158		-0.65		433		158.61		-160		Chemicals		Basic Materials		Chemicals-Diversified		-1.1		616		404		97		0		Lyondell Chemical Company		1499.03		LYONDELL CHEMICAL COMPANY		5964		0.84		-115		215		75.44		3700.00		#N/A N Ap		48.80		-104		12.6875		12.6875		1.28		55.29		0.36		340700		-212		+16.95891178		-10.37532704		-23.63903569		1.82		-14.55		-0.85		N.A.		109.59		N.A.		STABLE		#N/A N Ap		BB		POS		#N/A N Ap		155.22		3693		13.99		6271		LYO		1007		8887.03		N.A.		1209		Y		50.309		669345		618117		.657		9.998		7.407		ACTV		EQ0010092500001000		LYONDELL CHEMICAL CO		US5520781072		LYO US Equity		20001025		3.76		EQ0010092500001000		LYO US Equity		LYO		US		2814		10719		Lyondell Chemical Company		.400000000		.000000000		36821.9999884259		INFO		Informational		12		BB		24		Industrial		12		Chemicals		.000000000		.719000000		36826.9270167014				2814		2814		Credit Default Physical Swap		320.014220322		326.995184211		335.027692389		341.973411289		350.017006904

		328		MG/A CN Equity		10/20		CA5592224011		36.282		32.86		32.27		-0.32		-14.599		-7.704		-36.78472000		-4.827		-11.902		-7.192		-8.877		20.74		1.46		9135356.81186284		605.0178736926		2808.7250099298		2174.0301866808		441.314709387		118.7077982259		0		44.0354825897		265.1727790282		1547.0011915795		4803.740235668		6890.6593406593		2919.7669800079		605.0178736926		29.4783529723		-858.3211968754		737.3891169072		-117.33		-6.264		+.339		CA		CA		CAD		3248402621.47491		16.28		669.5485237654		1017.5956573547		N.A.		4334.6749635906		-.366		.404		4.046		0.8744869588		32.610		13.307		9.524		32.610		13.307		2.024		2.741		2.872		2.736		.111		77.427		-3.849		3.000		4206809.87687012		1.84		-1.5424334701		26.01		31.25		35.13		24.19		11.69		2.30		28.59		4.1433867337		13.000		6.568		0.505		2.49		578.3860717596		48.86		605.46802595		Auto Parts&Equipment		Consumer, Cyclical		Auto/Trk Prts&Equip-Orig		4.9947040911		15.7288494638		669.5485237654		68.8203362902		0		Magna International Inc.		3197.3983847478		MAGNA INTERNATIONAL INC-CL A		227.8366212101		3.14		422.7724083146		770.8195419039		9.57		51000.00		#N/A N Ap		6.90		670.5348867999		41.1094929167		41.1094929167		0.89		4.76		0.33		102852		353.9454521382		+0.12529440		-10.81435000		-21.55955000		0.21		12.32		6.71		10.14		62.16		N.A.		N.A.		#N/A N Ap		A		STABLE		#N/A N Ap		51.24		9201.6351118761		7.43		832.8544949027		MG/A		3587.0117833973		4113.531047266		N.A.		3970.8857407653		Y		27.770		198722		214920		1.845		-3.849		-5.191		ACTV		EQ0010980600002000		MAGNA INTERNATIONAL  -CL A		CA5592224011		MGA CN Equity		20001025		0.55		EQ0010980600002000		MG/A CN Equity		MG/A		CN		2815		10720		Magna International Inc.		.308000000		.090000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		7		Auto Parts&Equipment		.250000000		.308000000		36826.9270470718				2815		2815		Credit Default Physical Swap		79.952699565		95.038495911		119.967629023		131.959474317		155.047337082

		330		MMN GR Equity		10/20		DE0006560303		58.135		54.383		53.581		-27.778		-54.064		-56.081		-26.65152000		-23.941		-46.182		-51.962		-34.560		247.25		0.6		425261.4905		797.951		31271.919		16702.1435		11827.557		1761.228		23269.6345		1630.4855				1035.286595		40184.34		50815.814		30800.4025		24067.5855		39.534845		-4036.991		2637.6245		336.00		-6.985		-3.704		DE		GE		EUR		55802088335		250.63		1574.8145		3461.724		7.55		98310.2624		.312		1.160		5.464		0.7346885		-.579		23.720		23.220		-.579		9.852		.164		.646		.646		.327		1.238		506.938		-6.703		-45.686		218797.23635		2.85		-3.50896		38.08		8.40		40.45		37.94		62.50		1.56		482.32		1.9999385		15.000		55.040		3.669		3.61		13525.5225		37.38		22656.41		Machinery-Diversified		Industrial		Machinery-General Indust		0.2049705		417.5325		1574.8145		205.063285				Mannesmann AG		100447.6914		MANNESMANN AG		-3898.657		3.68		81.8195		1968.729		286.03		125020.00		Vodafone Group PLC		537.04		1128.603		110.07675		110.07675		2.98		16.63		2.77		26904		-123.243785		-26.06031000		-47.53488000		-52.25025000		8.56		0.71		0.25		1.01		1.06		N.A.		STABLE		#N/A N Ap		A		STABLE		#N/A N Ap		22.03		19624.0275		2.48		20168.9285		MMN		18254.1835		100580.9644		N.A.		20015.4115		Y		48.189		41808		35616		-110.105		-6.703		-20.427		ACTV		EQ0011573900001000		MANNESMANN AG		DE0006560303		MMN GR Equity		20001025		0.22		EQ0011573900001000		MMN GR Equity		MMN		GR		2816		10723		Mannesmann AG		.476000000		.115000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		41		Machinery-Diversified		.250000000		.476000000		36826.9270662384				2816		2816		Credit Default Physical Swap		33.983556804		38.020329264		41.007629254		43.035146217		44.031811896

		331		MONI LN Equity		11/2		GB0008774316		73.654		66.233		62.842		-2.431		-14.021		8.811		21.79525		-1.943		-9.251		-4.042		-11.157		63.37		0.64		19461464811		787.7664		5195.7828		5890.8708		1359.7659		23.1696		115.848		412.7085		0		5605.5951		10737.6615		15351.3081		8623.4355		903.6144				-441.6705		767.493		-147		26.233		2.436		GB		GB		GBp		35547089940		27.2		-55.0278		1274.328		33.01		32674.537413		0.567		1.484		5.439		0.0753012		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		0.3		0.654		0.654		0.257		1.723		2780		26.926		-19.098				2.12		0.115848		N.A.		N.A.		N.A.		N.A.		N.A.		4.08		71.33		37.0771524		17.5		34.487		1.971		-0.24		1762.3377		29.6		4192.2495		Telecommunications		Communications		Telecommunication Equip		0.2809314		309.8934		-55.0278		205.6302		0		Marconi Plc		29545.193313		MARCONI PLC		3106.1745		8.86		755.9082		1274.328		35.66		49000		#N/A N Ap		45.52		741.4272		1278.6723		1278.6723		5.2		44.93		4.42		2580361		550.278		-5.37165		-15.1957		7.024143		1.53		12.98		6.11		N.A.		238.9		N.A.		N.A.		#N/A N Ap		BBB+		STABLE		#N/A N Ap		43.49		7873.3197		7.56		4009.7889		MONI		6704.703		34047.336213		N.A.		6727.8726		Y		60.896		13433400		11965562		-209.219		1.494		-4.541		ACTV		EQ0113305000001000														MNI LN Equity		MNI		LN		2817		10726		Marconi Plc		.350000000		.243000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		62		Telecommunication Equip		.250000000		.350000000		36826.9271087616				2817		2817		Credit Default Physical Swap		44.952699565		51.038495911		58.967629023		62.959474317		67.047337082

		329		MKS LN Equity		10/20		GB0005654024		48.749		49.311		47.637		-19.484		-22.748		-33.008		-43.05041000		-13.497		-23.582		-27.899		-15.900		2.7		1.04		2790113624.1		436.20357		5256.31821		3133.24836		993.95307		23.90355		559.77768		406.50522		0		5530.12251		9818.27451		11612.05485		4481.84319		995.98125		330.274626		-648.29325		740.2857		-113.90		-40.351		-2.467		GB		GB		GBp		7080521250		99.96		786.6441		1165.62402		0.22		12147.842058		-.880		.999		5.988		0.130383		-39.445		-14.942		-4.928		-37.500		-11.536		1.189		5.882		5.882		2.227		.999		2875.000		-38.324		-41.135				1.62		0.028974		5.13		3.86		7.03		9.19		-5.79		1.44		4.67		20.0702898		5.000		12.271		2.454		1.93		31.00218		10.15		274.52865		Retail		Consumer, Cyclical		Retail-Major Dept Store		0.130383		2.75253		786.6441		374.63382		0		Marks & Spencer Plc		10431.856908		MARKS & SPENCER PLC		1692.0816		1.90		374.77869		1165.62402		0.44		75657.00		#N/A N Ap		18.89		604.83225		246.279		246.279		1.00		9.55		0.60		6465562		0.14487		-21.08303000		-22.17771000		-33.96512000		0.65		5.29		3.27		3.92		19.25		N.A.		N.A.		#N/A N Ap		AA		NEG		#N/A N Ap		-0.35		11872.82085		5.59		2688.06285		MKS		7106.30811		12502.483818		N.A.		7130.21166		Y		38.376		9880128		10457187		-121.244		-38.324		-16.256		ACTV		EQ0011192700001000		MARKS & SPENCER PLC		GB0005654024		MKS LN Equity		20001025		0.19		EQ0011192700001000		MKS LN Equity		MKS		LN		2818		10729		Marks & Spencer Plc		.000000000		.153000000		36821.9999884259		I		Indicative		3		AA		24		Industrial		56		Retail		.250000000		.364000000		36826.9271291667				2818		2818		Credit Default Physical Swap		47.005550292		49.975235451		51.979550150		56.971279625		59.960593715

		327		MER US Equity		10/20		US5901881087		67.334		52.27		51.505		0.394		-0.875		+24.877		+64.69318237		-.513		+2.976		+12.991		-4.515		9.43		0.11		288113632		10827						45017		2725		236428				425		9825		265059		328071		312544		10827		-98.32		-1074		181		-5173.00		+84.575		+9.253		US		US		USD		53813920000		15.04						5.33		297509.5		.489		1.458		5.210		0.525		13.725		18.337		18.810		13.725		18.337		1.363		.871		.962		.761		1.683		803.304		86.813		61.153		309956608		28.43		-1.21		18.31		13.85		14.91		-0.35		15.71		N.A.		9.51		4.14		13.000		16.078		1.237		3.63		2670		9.45		25597		Diversified Finan Serv		Financial		Finance-Invest Bnkr/Brkr		3.5				4078		388		38		Merrill Lynch & Co.		29171.68		MERRILL LYNCH & CO		238705		11.87		2618		3563		27.51		67200.00		#N/A N Ap		16.50		4078		66.5625		66.5625		3.38		N.A.		1.42		4774300		2192		+8.81614884		+5.96020448		+37.22375515		0.62		23.37		0.83		1.03		N.A.		N.A.		STABLE		#N/A N Ap		AA-		STABLE		#N/A N Ap		-2.72		34879		N.A.		249532		MER		12377		326264.7		-2.56		15527		Y		49.878		4376223		5179071		25.474		86.813		.852		ACTV		EQ0010098100001000		MERRILL LYNCH & CO		US5901881087		MER US Equity		20001025		0.31		EQ0010098100001000		MER US Equity		MER		US		2820		10747		Merrill Lynch & Co.		.000000000		.000000000		36821.9999884259		I		Indicative		4		AA-		24		Industrial		18		Diversified Finan Serv		.250000000		.387000000		36826.9271921296				2820		2820		Credit Default Physical Swap		28.030802096		30.988899799		32.972973018		34.965337042		37.043376206

		324		MEB LN Equity		10/20		GB0005907497				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.				88.3707		524.86401		597.29901		0		1.30383		58.96209		107.63841		0		819.81933				1739.01948				0		-90.992847		-149.79558		170.9466		-50.10		N.A.		N.A.		GB		GB		GBp				N.A.						N.A.				N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		.000		.000		.000		N.A.		381.482		N.A.		N.A.				N.A.				N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.				N.A.		N.A.		N.A.		939.16		-979.538505		56.35		-758.82906		Electric		Utilities		Electric-Distribution		0.651915		2.31792		309.29745		82.14129		0		Midlands Electricity Plc		0		MIDLANDS ELECTRICITY PLC		213.770172		-211.99		249.90075				N.A.		N.A.		Avon Energy Holdings		N.A.								N.A.		N.A.		N.A.		0		249.90075		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		#N/A N Ap		A-     *-		N.A.		#N/A N Ap		N.A.		1935.17346		3.94		0		MEB				0		N.A.				N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		ACQU		EQ0011197100001000														MEB LN Equity		MEB		LN		2822		10755		Midlands Electricity Plc		.000000000		.229000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		19		Electric		.250000000		.420000000		36826.9272478356				2822		2822		Credit Default Physical Swap		51.985339991		59.973144242		65.044766919		69.973157099		75.007472607

		333		MOB US Equity		10/20		US6070591028		35.26		29.707		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		-1.85		1.07				714		8731		12946		3719		373		0		588		-27		15851		26444		42754		24011		714		-20.67		-4747		5485		181.00		N.A.		N.A.		US		US		USD				107.68		2120		4951		0.00		86969.59		N.A.		N.A.		N.A.		2.28		-75.000		-35.150		-20.323		-75.000		-35.150		N.A.		.000		.000		.000		N.A.		777.099		N.A.		N.A.				2.30		0.95		1.98		-3.93		1.05		-1.67		12.92		0.94		-0.23				N.A.		N.A.		N.A.		2.93		-1091		135.53		286		Oil&Gas Producers		Energy		Oil Comp-Integrated		2.12		451		2120		1781		50		Mobil Corp.		68003.94		MOBIL CORP		6987		1.88		1704		4535		-3.81		42700.00		Exxon Mobil Corp.		N.A.		3060						N.A.		N.A.		N.A.		0		-127		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		8.82		3.95		7.38		-49.29		N.A.		N.A.		#N/A N Ap		AAA		STABLE		#N/A N Ap		-20.74		46287		1.93		7701		MOB		18397		82682.94		N.A.		18743		N		28.312		N.A.		N.A.		N.A.		N.A.		N.A.		ACQU		EQ0010100700001000														MOB US Equity		MOB		US		2823		10762		Mobil Corp.		.000000000		.124000000		36821.9999884259		INFO		Informational		1		AAA		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.9272697106				2823		2823		Credit Default Physical Swap		3.031948740		5.001530827		8.006775560		9.960507733		12.026839449

		334		MOT US Equity		10/20		US6200761095		98.639		75.715		66.277		-26.641		-34.596		-32.143		-29.17258347		-15.487		-27.492		-39.126		-23.655		29.93		0.94		424086016		3345		16503		12416		3089		0		699		3912		484		11934		22421		37327		20499		4044		86.41		-2684		1928		-406.00		-25.250		+5.233		US		US		USD		50971960000		35.62		3216		5398		-9.02		70842.01		.120		1.628		6.074		0.16		.000		.000		3.714		.000		.000		.146		.684		.684		.598		1.937		2180.619		-24.951		-52.231		358421344		2.31		-0.42		11.51		6.82		16.31		6.34		21.67		1.38		26.22		1.184		22.071		19.742		0.894		1.13		4606		53.56		3993		Telecommunications		Communications		Wireless Equipment		0.45		305		3216		291		0		Motorola Inc.		90234.8		MOTOROLA INC		1549		3.21		817		2999		33.73		121000.00		#N/A N Ap		24.35		1168		23.375		23.375		2.37		N.A.		1.42		15662100		526		-25.12244954		-32.14192384		-35.12342582		0.91		5.72		2.47		5.13		26.45		N.A.		STABLE		#N/A N Ap		A+		STABLE		#N/A N Ap		5.21		30931		2.45		5593		MOT		16344		97261.8		N.A.		16828		Y		69.923		13950572		16678048		-25.637		-24.951		-19.222		ACTV		EQ0010102100001000		MOTOROLA INC		US6200761095		MOT US Equity		20001025		1.15		EQ0010102100001000		MOT US Equity		MOT		US		2824		10775		Motorola Inc.		.000000000		.390000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		62		Telecommunication Equip		.250000000		.350000000		36826.9272952199				2824		2824		Credit Default Physical Swap		30.008786797		37.023440902		42.045485379		45.025680146		47.986428134

		342		NGG LN Equity		10/20		GB0002428240		30.823		33.868		33.064		4.956		8.212		+14.811		+25.55051000		+3.271		+8.242		+11.839		+4.915		72.1		0.23		4059386334.3		1465.50492		2414.25855		2696.17557		4355.08194		50.84937		0		548.62269		0		3563.22252		9589.37991		12700.46316		8435.34549		1465.50492		5.026989		-423.31014		503.42325		-33.80		+30.089		+.797		GB		GB		GBp		12509922892.5		17.89		828.80127		1056.97152		5.02		16233.422337		.319		.851		3.744		0.2013693		1.557		-1.823		#N/A N Ap		6.656		2.109		1.998		2.664		2.664		1.008		.778		1485.000		33.652		25.459				2.85		0.057948		N.A.		N.A.		N.A.		N.A.		N.A.		0.25		58.34		41.3879103		1.100		20.354		18.504		21.64		1385.68155		26.04		3935.24868		Electric		Utilities		Electric-Transmission		1.129986		199.9206		828.80127		297.70785		0		National Grid Group Plc		12323.815647		NATIONAL GRID GROUP PLC		3858.75732		0.40		1663.68708		1056.97152		48.99		3810.00		#N/A N Ap		7.46		2170.00773		842.41905		842.41905		2.97		24.65		5.35		5608044		1365.97923		+1.76591900		+6.67140600		+11.95509000		0.26		47.24		16.57		23.23		2718.11		N.A.		N.A.		#N/A N Ap		A+     *-		N.A.		#N/A N Ap		6.64		2339.21589		0.52		5324.26224		NGG		4214.2683		17617.510317		N.A.		4265.11767		Y		24.551		5508426		5774146		119.910		33.652		.172		ACTV		EQ0017956300001000		NATIONAL GRID GROUP PLC (THE)		GB0002428240		NGG LN Equity		20001025		0.08		EQ0017956300001000		NGG LN Equity		NGG		LN		2825		10783		National Grid Group Plc		.600000000		.200000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		19		Electric		.250000000		.420000000		36826.9273337153				2825		2825		Credit Default Physical Swap		24.008786797		28.023440902		31.045485379		33.025680146		33.986428134

		340		NCP AU Equity		10/20		AU000000NCP0		57.694		52.397		51.048		-13.757		-8.725		+5.481		+62.90381000		-12.847		-8.160		-7.579		-12.185		29.99		1.57		167330644.8		7.634649		21.208968		9.822186		0.101409		0		0		2.795991		0		7.214526		12.849969		22.643181		9.923595		7.634649		-46.836471		-0.492558		2.332407		-1.14		+304.070		+.231		GB		GB		GBp		510974598.75		23.72		5.273268		5.476086		31.00		372.533205		2.497		.842		10.777		0.0420123		15.826		#N/A N Ap		#N/A N Ap		20.833		#N/A N Ap		.181		.185		.185		.069		.764		20.300		305.013		15.247				1.76		0.086922		N.A.		N.A.		N.A.		N.A.		N.A.		30.99		27.50		28.7349645		N.A.		87.598		N.A.		5.38		2.738043		52.52		2.477277		Computers		Technology		Computers-Integrated Sys		0.1767414		0.043461		5.273268		0.854733		0		AIT Group Plc		380.037471		AIT GROUP PLC		-7.504266		48.48		3.592776		5.476086		27.49		262.00		#N/A N Ap		142.42		5.287755		2517.11625		2517.11625		40.15		218.49		16.26		128305		2.738043		+8.82608000		+25.67342000		+83.80672000		4.95		31.69		17.96		31.58		35.91		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		24.24		31.422303		72.31		0.130383		AGP		12.719586		372.533205		N.A.		12.719586		Y		27.568		81350		63751		230.232		305.013		5.463		ACTV		EQ0010106900001000		NEWS CORPORATION LIMITED (THE)		AU000000NCP0		NCP AU Equity		20001025		0.03		EQ0010106900001000		NCP AU Equity		NCP		AU		2830		10803		News Corporation Limited		.000000000		.100000000		36821.9999884259		INFO		Informational		10		BBB-		24		Industrial		42		Media		.250000000		.350000000		36826.92750625				2830		2830		Credit Default Physical Swap		79.571649905		80.315324730		84.332912024		87.061809511		93.663565149

		17		7201 JP Equity		10/20		JP3672400003		58.09		56.204		54.274		22.182		22.628		+37.988		+20.34619000		+13.693		+21.225		+31.203		+19.842		-0.87		0.84		34409699.9174085		2531.687620446		13581.5086721116		9109.2318986877		8343.378911627				1846.2420849775		4490.098192163				699.348444526		23631.3205469395		32704.9004313114		21113.8662017069		4377.9297054235								N.A.		+10.927		+4.753		JP		JN		JPY		24454317702.1199		N.A.		-143.8377535101		1084.8857483711		-17.13		22991.9335596953		.711		.472		7.113		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.211		3977.294		10.927		66.667		120492520.877306		2.61				-12.07		-2.53		2.36		5.93		4.83		1.23		-11.67		0.2628246306		5.300		23.394		4.414		0.15		-1967.7250619436		63.00		-1155.6942277691		Auto Manufacturers		Consumer, Cyclical		Auto-Cars/Light Trucks		-1.880609342		319.2162980637		-143.8377535101		0				Nissan Motor Co Ltd		15329.5769477838		NISSAN MOTOR CO LTD		7662.3566119115		4.52		-7250.2890703863		1228.7235018813		-14.51		32707.00		#N/A N Ap		N.A.		-7209.7825089474		6.1484812334		6.1484812334		2.11		N.A.		0.89		19480000		-7250.2890703863		+24.59300000		+29.86403000		+60.03408000		N.A.		-57.66		-22.07		N.A.		-307.56		N.A.		POS		#N/A N Ap		BB+		STABLE		#N/A N Ap		-9.72		27503.1660089933		1.79		12040.286317335		7201		11591.0342296045		26653.1889510875		N.A.		11591.0342296045		Y		52.904		6447438		6329913		268.000		10.927		8.065		ACTV		EQ0011442800001000		NISSAN MOTOR CO., LTD.		JP3672400003		7201 JP Equity		20001025		0.13		EQ0011442800001000		7201 JP Equity		7201		JP		2831		10807		Nissan Motor Co Ltd		.000000000		.000000000		36821.9999884259		I		Indicative		11		BB+		24		Industrial		6		Auto Manufacturers		.000000000		.308000000		36826.9275447917				2831		2831		Credit Default Physical Swap		91.981841706		100.978480277		108.959884536		120.001675091		129.981235174

		344		NOK1V FH Equity		10/20		FI0009000681		82.073		74.786		62.521		0.8		-18.692		-12.921		+25.13605000		+5.744		-7.418		-7.428		+3.295		42.3		1.63		517648527.2		862.9005		9103.052		5374.782		226.9015		102.907		2645.216		872.179		0		5077.87		7222.047		12044.3365		5718.0865		3508.1165		87.783045		-1098.237		1881.005		-21.00		+87.696		+11.918		FI		FI		EUR		177962810900		36.13		3296.398		3857.3255		24.55		179246.53355		.341		1.174		1.800		0.10122		65.446		75.831		50.066		65.446		75.831		.358		.444		.444		.234		1.260		4688.476		88.367		.358		1249878899.5		1.95		0.1687		29.47		31.26		24.97		19.00		86.91		6.78		38.32		0.856996		27.535		44.291		1.609		6.01		1913.58097		53.44		1667.000615		Telecommunications		Communications		Telecommunication Equip		0.4732035		214.249		3296.398		785.2985		0		Nokia OYJ		176656.65115		NOKIA OYJ		-2612.3195		11.76		2173.6995		2734.627		44.40		51177.00		#N/A N Ap		58.29		3243.2575		37.9575		37.9575		21.83		N.A.		7.68		33453274		1388.401		+1.56895600		+2.07585900		+4.60328500		2.63		41.27		21.20		37.32		66.24		N.A.		N.A.		#N/A N Ap		A		N.A.		#N/A N Ap		48.37		16677.682		14.58		895.797		NOK1V		6223.343		174263.64165		N.A.		6326.25		Y		78.587		13731279		11214970		.161		88.367		-2.003		ACTV		EQ0011579000001000		NOKIA OYJ		FI0009000681		NOK1V FH Equity		20001025		0.02		EQ0011579000001000		NOK1V FH Equity		NOK1V		FH		2832		10811		Nokia OYJ		.350000000		.200000000		36821.9999884259		I		Indicative		6		A		24		Industrial		62		Telecommunication Equip		.250000000		.350000000		36826.9275805903				2832		2832		Credit Default Physical Swap		23.983556804		28.020329264		30.007629254		32.035146217		35.031811896

		343		NHY NO Equity		10/20		NO0005052605		21.014		24.38		25.346		-5.668		5.642		+13.830		-17.54094000		-3.991		+2.183		+6.964		-3.265		42.9		0.68		26740368.9521674		786.4562398189		6100.29829275		3890.1817258668		4466.7752649728		139.9437263323		268.146142292		858.9138759018		0		4141.0861240983		11768.495208276		18702.2149823351		12275.0639954304		1054.6023821109		6.5042628361		-1378.175971567		1562.969387971		-215.00		+17.941		+.532		NO		NO		NOK		10473732255.8125		60.53		887.0507097675		1997.0805390425		-4.18		13696.8732150035		-.140		1.016		2.918				6.667		4.552		13.485		6.667		4.552		2.830		2.116		2.116		1.196		1.024		261.949		20.908		15.330		13322399.4584188		2.79		0.7478474264		13.31		7.50		15.87		-0.64		12.38		0.63		38.50		3.8818252978		21.600		10.300		0.477		4.24		1186.6127906239		21.13		4428.1664515856		Miscellaneous Manufactur		Industrial		Diversified Manufact Op		1.4809917705		271.4252469906		887.0507097675		221.460153589		0		Norsk Hydro ASA		9301.3613573378		NORSK HYDRO ASA		4286.7418392604		1.23		365.8846178256		1475.9144471006		23.26		37900.00		#N/A N Ap		9.91		834.7965897311		39.9839218092		39.9839218092		1.47		17.45		0.74		337499		144.4244642366		-1.71972300		+3.63785500		-4.22443800		0.51		6.43		2.30		4.82		17.69		N.A.		NEG		#N/A N Ap		A		STABLE		#N/A N Ap		5.09		10835.1139224439		1.23		5341.3442213713		NHY		6287.2072605725		17646.1528697455		N.A.		6427.1509869047		Y		22.526		661544		608505		51.509		20.908		-.526		ACTV		EQ0010107900001000		NORSK HYDRO ASA		NO0005052605		NHY NO Equity		20001025		0.04		EQ0010107900001000		NHY NO Equity		NHY		NO		2834		10817		Norsk Hydro ASA		.367000000		.150000000		36821.9999884259		I		Indicative		6		A		24		Industrial		46		Miscellaneous Manufactur		.250000000		.367000000		36826.9276388079				2834		2834		Credit Default Physical Swap		21.983556804		28.020329264		34.007629254		40.035146217		48.031811896

		348		NUW LN Equity		10/20		GB0006487341				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		9.02		0.26				135.59832		493.57209		251.92893		338.56119		0		201.3693		55.0506		0		1013.80026		1630.22211		1869.54735		666.98148		336.96762		-42.084735		-96.77316		137.91624		-12.90		N.A.		N.A.		GB		GB		GBp				24.53		154.72116		192.82197		-7.51		943.045752		N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		.000		.000		.000		N.A.		69.300		N.A.		N.A.				1.54		0.608454		3.79		13.71		7.80		8.88		N.A.		0.31		10.14				N.A.		N.A.		N.A.		3.55		83.58999		54.03		71.13117		Water		Utilities		Water		1.680492		42.30204		154.72116		28.10478		0		Northumbrian Water Plc		852.357132		NORTHUMBRIAN WATER GROUP PLC		90.68862		0.36		114.59217		193.54632		7.47		3065.00		Suez Lyonnaise DES Eaux		N.A.		130.96248						N.A.		N.A.		N.A.		0		86.48739		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		9.87		6.39		9.75		51.16		N.A.		N.A.		#N/A N Ap		A		STABLE		#N/A N Ap		8.79		460.97634		2.11		427.65624		NUW		1202.56587		1019.537112		N.A.		1202.56587		N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		ACQU		EQ0011202800001000														NUW LN Equity		NUW		LN		2835		10826		Northumbrian Water Plc		.626000000		.229000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		69		Water		.250000000		.626000000		36826.9276666667				2835		2835		Credit Default Physical Swap		39.583556804		47.020329264		55.007629254		60.035146217		65.031811896

		346		NRW LN Equity		10/20		GB0006485857				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		5.85		1.26				14.05239		648.29325		591.50421		221.6511		0.14487		192.38736		54.32625		0		730.86915		1314.98499		1788.99963		931.07949		206.43975		-61.28001		-136.46754		179.6388		-84.30		N.A.		N.A.		GB		GB		GBp				27.99		287.42208		345.65982		-0.10		1634.698593		N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		.000		.000		.000		N.A.		155.839		N.A.		N.A.				1.96		0.260766		N.A.		N.A.		N.A.		N.A.		N.A.		1.45		15.48				N.A.		N.A.		N.A.		3.42		-59.10696		-59.74		158.05317		Electric		Utilities		Electric-Distribution		1.3806111		31.58166		287.42208		62.2941		0		Norweb Plc		1383.928623		NORWEB PLC		250.6251		2.57		222.52032		345.65982		-6.45		8247.00		United Utilities Plc		N.A.		297.56298						N.A.		N.A.		N.A.		0		160.22622		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		25.08		12.79		20.06		139.19		N.A.		N.A.		#N/A N Ap		A-		STABLE		#N/A N Ap		2.72		2188.40622		3.22		457.06485		NRW		857.77527		1752.622773		N.A.		857.92014		N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		ACQU		EQ0011202900001000														NRW LN Equity		NRW		LN		2836		10830		Norweb Plc		.500000000		.300000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		19		Electric		.250000000		.420000000		36826.9277006597				2836		2836		Credit Default Physical Swap		59.985339991		69.973144242		75.044766919		79.973157099		85.007472607

		345		NOVN SW Equity		10/20		CH0004458847		13.676		16.392		19.636		2.277		5.914		+16.645		+7.55382500		+2.696		+6.158		+12.858		+3.196		16.54		0.53		189805862.242896		3520.1479571821		19435.6330213529		9759.0091352351		1369.7248220591		123.8580956117		5630.7795774253		2478.8432438491		0		20048.7586168245		26542.6217564311		36724.2055708121		15742.8683517346		9150.9275346074		9.9590875974		-768.3685478899		3863.1396065684		-494.00		+21.211		+.364		CH		SZ		CHF		99403351454.3519		33.38		4115.3393487642		4961.0491509275		-0.72		82515.1039623382		-.040		.942		2.099		17.9342038895		10.345		16.961		21.673		10.345		16.961		1.581		1.184		1.184		.746		.914		65.618		22.868		17.193		181770778.456538		1.77		44.5608922266		9.88		-3.06		4.97		-10.18		26.00		1.46		16.93		64.1837135011		9.900		23.602		2.384		5.65		3261.7833323993		62.57		1951.4655607241		Pharmaceuticals		Consumer, Non-cyclical		Medical-Drugs		53.7336770722		303.7605783781		4115.3393487642		1245.5921089503		0		Novartis		85980.8888639803		NOVARTIS AG-REG SHS		-3589.6429972538		2.82		3731.9957406266		4577.7055427899		18.54		81854.00		#N/A N Ap		28.19		4774.4213417026		1514.8797847896		1514.8797847896		4.77		27.24		5.46		119940		2486.4036316763		+4.21301900		+7.84696400		+9.83131000		1.35		19.41		10.94		16.13		41.32		N.A.		N.A.		#N/A N Ap		AAA		STABLE		#N/A N Ap		2.41		18194.8102897495		2.86		5561.2845373536		NOVN		20857.4791234658		87129.2383567786		N.A.		20981.3372190775		Y		12.308		129043		149307		401.964		22.868		2.000		ACTV		EQ0018058000002000		NOVARTIS		CH0004458847		NOVN SW Equity		20001025		0.02		EQ0018058000002000		NOVN SW Equity		NOVN		SW		2837		10833		Novartis		.000000000		.450000000		36821.9999884259		INFO		Informational		1		AAA		24		Industrial		51		Pharmaceuticals		.250000000		.280000000		36826.9277390046				2837		2837		Credit Default Physical Swap		8.031948740		9.001530827		10.006775560		12.960507733		14.726839449

		27		9432 JP Equity		10/20		JP3735400008		57.357		50.614		44.141		-19.835		-27.068		-29.710		-28.62364000		-15.796		-25.279		-30.268		-18.732		-29.64		0.17		172215655.685051		145.4987611269		7027.6314581995		7348.0040378086		22261.6591722492				293.6037441498		6568.8171056254				13669.7898504175		68753.1338900615		74047.5543727631		29854.9050197302		439.1025052767								N.A.		-31.293		-3.626		JP		JN		JPY		146768376617.418		81.64		1025.2546572451		4503.3678994219		-97.48		260985.225291365		-.218		1.245		4.234		45.8841883087		-50.000		.000		.397		-50.000		.000		.217		.495		.495		.699		1.366		15.835		-31.034		-42.069		244347526.84225		2.01				2.56		-22.00		-5.54		-4.42		11.19		0.13		-1.08		251.766082408		18.800		36.814		1.958		4.77		-843.489033679		111.96		90.0890153253		Telecommunications		Communications		Telephone-Integrated		56.1180141323		833.5138111407		1025.2546572451		727.2093236671				Nippon Telegraph & Telephone Corp.		236863.8157291		NTT CORP		24121.3820317519		0.39		890.8048086629		3478.1132421768		-1.87		3475.00		#N/A N Ap		165.16		1634.128659264		9268.6060383592		9268.6060383592		3.32		N.A.		9.43		25604		163.5954849959		-14.62759000		-21.69393000		-15.38672000		N.A.		2.00		0.99		1.95		-88.56		Aa1		STABLE		#N/A N Ap		AA+    *-		N.A.		#N/A N Ap		-72.35		15571.2489676058		9.38		24560.4845370285		9432		44192.6493530329		261230.430393686		N.A.		44192.6493530329		Y		47.595		15379		15430		-736203.400		-31.034		-4.717		ACTV		EQ0011440600001000		NIPPON TELEGRAPH & TELEPHONE CORPOR		JP3735400008		9432 JP Equity		20001025		0.09		EQ0011440600001000		9432 JP Equity		9432		JP		2838		10838		Nippon Telegraph & Telephone Corp. (NTT)		.000000000		.270000000		36821.9999884259		INFO		Informational		2		AA+		24		Industrial		64		Telephone		.250000000		.350000000		36826.9277542014				2838		2838		Credit Default Physical Swap		10.036962724		14.010137393		18.015208154		21.015722165		23.987149265

		28		9437 JP Equity		10/20		JP3165650007		46.118		58.266		57.056		-4.56		0.687		-16.761		+35.44150000		-7.977		-3.425		-12.584		-3.249		9.52		0.68		288608883.178857		3521.216848674		9823.520234927		6548.8666605488		2647.8663852436				1159.9522804442		2228.4023125631				2937.6342112508		18510.470771772		24312.6548591355		9521.2627328623		4681.1691291181								N.A.		+33.333		+.000		JP		JN		JPY		274177480040.378		7.45		2350.7112049188		5220.8314214922		7.84		369001.743599156		.891		1.450		5.052		5.506102597		-33.333		#N/A N Ap		#N/A N Ap		-33.333		#N/A N Ap		.022		.032		.032		.045		1.672		9.576		33.371		-20.589		312625952.096907		1.64				N.A.		N.A.		N.A.		N.A.		N.A.		1.22		3.56		371.2860328531		17.300		77.115		4.458		5.24		1233.8074699459		193.73		-596.9532898963		Telecommunications		Communications		Cellular Telecom		123.2140956226		117.6103514729		2350.7112049188		87.8773974488				NTT Docomo Inc		369963.843259613		NTT DOCOMO INC		-962.0904836193		1.97		1179.8935486831		2870.1202165734		9.10		4799.00		NTT		232.37		2013.4440671745		28631.7335046343		28631.7335046343		18.54		N.A.		17.22		10886		1092.0161512343		+3.94359500		+12.72024000		+0.13416840		N.A.		8.32		5.07		6.86		29.48		N.A.		STABLE		#N/A N Ap		AA+    *-		N.A.		#N/A N Ap		16.78		15922.3914838946		2.69		3719.0786454988		9437		14791.3921262733		369326.236578875		N.A.		14791.3921262733		Y		41.457		10455		12007		-809129.300		33.371		.645		ACTV		EQ0022481800001000		NTT DOCOMO INC.		JP3165650007		9437 JP Equity		20001025		0.02		EQ0022481800001000		9437 JP Equity		9437		JP		2839		10839		NTT Docomo Inc		.000000000		.270000000		36821.9999884259		INFO		Informational		2		AA+		24		Industrial		63		Telecommunications		.250000000		.264000000		36826.9277892708				2839		2839		Credit Default Physical Swap		21.836962724		22.810137393		24.615208154		26.215722165		27.987149265

		423		SPOT US Equity		10/20		US6979331096		76.644		94.367		84.698		-16.988		-21.533		-34.251		-36.44988409		-9.711		-26.251		-36.073		-11.721		1.6		0.14		13716612		117.26		258.53		143.14		2614.98		0		0		99.33		0		304.84		5430.97		5984.71		3168.72		117.26		-22.59		-526.19		439.86		3.90		-30.428		+1.809		US		US		USD		4105131990		0.00		338.37		618.84		8.11		9007.83		-.295		1.356		6.591		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		#N/A N Ap		#N/A N Ap		#N/A N Ap		1.531		149.618		-30.428		-53.789		9873280		2.16		-0.58		N.A.		N.A.		N.A.		N.A.		N.A.		0.22		3.91		0.155		20.300		177.016		8.720		12.85		127.57		135.41		-33.36		Telecommunications		Communications		Satellite Telecom		0.82		97.79		338.37		0		0		PanAmSat Corp.		8867.77		PANAMSAT CORP		2497.72		0.27		122.24		402.71		4.75		600.00		General Motors Corp		27.17		226.36		27.4375		27.4375		1.40		8.90		4.00		360500		122.24		-12.10897152		-18.53497414		-32.81381006		1.02		4.44		2.06		2.29		78.77		N.A.		NEG		#N/A N Ap		BBB-		DEVELOP		#N/A N Ap		5.65		810.62		1.08		2614.98		SPOT		2815.99		11776.09		N.A.		2815.99		Y		68.833		444406		484975		-31.938		-30.428		-14.090		ACTV		EQ0022560400001000		PANAMSAT CORP		US6979331096		SPOT US Equity		20001025		2.06		EQ0022560400001000		SPOT US Equity		SPOT		US		2840		10873		PanAmSat Corp.		.000000000		.000000000		36821.9999884259		INFO		Informational		10		BBB-		24		Industrial		63		Telecommunications		.250000000		.264000000		36826.9278106134				2840		2840		Credit Default Physical Swap		124.871649905		137.015324730		145.032912024		153.961809511		164.963565149

		359		PEL1 US Equity		10/20		N.A.				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		#N/A N Ap		#N/A N Ap																																				#N/A N Ap		N.A.		N.A.		US		US		USD				#N/A N Ap						#N/A N Ap				N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		N.A.		N.A.		N.A.				#N/A N Ap				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap				N.A.		N.A.		N.A.		#N/A N Ap				#N/A N Ap				Pipelines		Energy		Pipelines												Panhandle Eastern Pipe Line				PANHANDLE EASTERN PIPE LINE				#N/A N Ap						#N/A N Ap		#N/A N Ap		Duke Energy Corp		N.A.								N.A.		#N/A N Ap		N.A.		0				#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		NEG		#N/A N Ap		BBB-		N.A.		#N/A N Ap		#N/A N Ap				#N/A N Ap				PEL1						#N/A N Ap				N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		UNLS		EQ0018198800001000														PEL1 US Equity		PEL1		US		2841		10875		Panhandle Eastern Pipe Line		.450000000		.000000000		36821.9999884259		I		Indicative		10		BBB-		24		Industrial		52		Pipelines		.250000000		.818000000		36826.9278319444				2841		2841		Credit Default Physical Swap		57.971649905		67.015324730		74.032912024		79.961809511		84.963565149

		364		PKD US Equity		10/20		US7010811013		40.653		65.898		67.139		3.03		25.926		+61.905		+44.12306414		-3.440		+4.435		+20.352		-5.204		-6.61		0.29		4883112		45.5		151.44		72.11		648.58		0		0.78		15.99		0		-26.85		983.05		1082.74		753.32		46.28		-89.97		-49.15		14.48		9.06		+57.576		+1.167		US		US		USD		504855600		N.A.		-13.16		69.01		-30.36		1106.07		.435		.831		8.994		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.748		77.670		57.576		103.922		2076668.75		3.23		-0.45		5.38		16.32		38.91		N.A.		23.98		0.29		-4.17		0.113		45.000		57.522		1.278		-0.83		-34.53		45.09		-42.05		Oil&Gas Producers		Energy		Oil&Gas Drilling		-0.49		55.93		-13.16		0		0		Parker Drilling Co.		246.62		PARKER DRILLING CO		607.35		0.47		-37.9		44.27		-9.49		3142.00		#N/A N Ap		N.A.		-40.58		6.5		6.5		1.63		104.74		1.59		322800		-37.9		+8.94515741		+37.74826583		+59.40302175		N.A.		-10.93		-3.38		N.A.		-58.29		N.A.		N.A.		#N/A N Ap		B+		N.A.		#N/A N Ap		-32.56		324.55		0.77		653.63		PKD		329.42		886.61		N.A.		329.42		Y		54.024		750534		721762		3.313		57.576		-7.143		ACTV		EQ0010114800001000		PARKER DRILLING CO		US7010811013		PKD US Equity		20001025		4.55		EQ0010114800001000		PKD US Equity		PKD		US		2842		10878		Parker Drilling Co.		.000000000		.000000000		36821.9999884259		INFO		Informational		14		B+		24		Industrial		48		Oil&Gas Producers		.000000000		.315000000		36826.9278560185				2842		2842		Credit Default Physical Swap		315.033727960		340.012383557		355.004868002		370.039242093		380.005644394

		221		FICN IM Equity		10/20		IT0001016952		32.107		33.688		32.132		1.529		6.89		+45.105		-3.40006200		+.274		+10.189		+21.231		+.623		28.19		0.76		9338430.675		1118.472565		3840.86038		2293.72955		3043.19617		789.54974		790.553505		483.688205		0		589.89329		5981.385025		7941.813985		5842.494315		1909.02607		225.24824		-342.30917		612.186995		17.82		+37.417		-2.867		IT		IT		EUR		2140941334		9.99		375.618985		609.133525		1.01		4405.70172		.099		.592		3.859		0.0092785		10.000		13.617		11.095		10.000		13.617		1.106		.682		.682		.378		.390		1529.014		38.584		31.405		5343403.8		5.92		0.177135		9.63		27.82		33.05		4.14		28.46		2.24		23.18		0.1223075		14.450		11.448		0.792		2.14		232.696345		13.32		1513.736665		Food		Consumer, Non-cyclical		Food-Dairy Products		0.097846		259.890785		375.618985		14.651595		0		Parmalat Finanziaria SPA		1643.10426		PARMALAT FINANZIARIA SPA		1973.04772		3.07		146.75213		736308.02		21.61		39747.00		#N/A N Ap		14.37		280.14322		1.40021		1.40021		1.63		3.44		0.40		3807500		132.100535		+1.82668500		+16.89520000		+43.44820000		0.56		12.30		2.08		5.54		9.27		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		25.19		5362.441595		7.24		3882.065355		FICN		1309.76993		4911.270315		N.A.		2099.31967		Y		35.279		6834432		6146582		.400		38.584		-.240		ACTV		EQ0011675200001000		PARMALAT FINANZIARIA SPA		IT0001016952		FICN IM Equity		20001025		0.14		EQ0011675200001000		FICN IM Equity		FICN		IM		2843		10879		Parmalat Finanziaria SPA		.000000000		.100000000		36821.9999884259		I		Indicative		11		BB+		24		Industrial		26		Food		.000000000		.453000000		36826.9278883449				2843		2843		Credit Default Physical Swap		99.981841706		130.378480277		139.059884536		148.501675091		270.981235174

		373		PSON LN Equity		10/20		GB0006776081		53.508		69.14		57.188		3.285		4.128		+9.044		+50.03710000		+6.027		+5.354		+2.223		+4.840		0.62		0.62		6981386709		417.2256		3101.6667		2158.563		3311.7282		8.6922		63.7428		450.5457		0		943.1037		5309.4855		7750.545		5828.1201		480.9684		-67.523907		-147.7674		252.0738		-1.00		+51.179		+5.686		GB		GB		GBp		21091391508		46.94		496.9041		804.0285		29.74		20701.792617		.605		1.268		5.490		0.2911887		6.944		3.351		5.683		6.944		7.490		1.052		1.253		1.253		.474		1.400		796.000		52.735		3.271				4.50		0.159357		2.84		16.54		17.40		14.13		33.11		4.20		-1.66		77.7459342		17.000		34.081		2.005		4.95		395.4951		827.27		-347.688		Media		Communications		Multimedia		0.622941		266.5608		496.9041		199.9206		0		Pearson Plc		17787.008217		PEARSON PLC		2906.0922		7.93		425.9178		802.5798		26.05		23872.00		#N/A N Ap		42.50		673.6455		2649.6723		2649.6723		9.50		71.84		3.77		1548556		225.9972		-2.61257400		+3.83061100		+3.40223600		1.46		24.82		5.51		11.17		39.38		N.A.		NEG		#N/A N Ap		BBB+		NEG		#N/A N Ap		48.02		4827.0684		8.59		3387.0606		PSON		1913.7327		21059.621517		N.A.		1922.4249		Y		49.824		2849619		2541184		58.531		52.735		-2.661		ACTV		EQ0011206700001000		PEARSON PLC		GB0006776081		PSON LN Equity		20001025		0.02		EQ0011206700001000		PSON LN Equity		PSON		LN		2844		10881		Pearson Plc		.000000000		.330000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		42		Media		.250000000		.350000000		36826.9279044792				2844		2844		Credit Default Physical Swap		61.852699565		66.638495911		73.067629023		77.559474317		82.747337082

		358		EXC US Equity		11/2		US30161N1019		44.928		35.558		31.827		-2.741		36.273		47.158		48.20056115		2.032		22.055		31.307		6.877		8.89		0.43		59407200		228.2		1212.62		1304.07		5969.11		0		0		382.15		321.19		-1803.74		8354.27		13119.51		11025.31		228.2		-32.18		-487.21		905.67		-215.61		56.281		1.397		US		US		USD		19372080000		32.28		1409.17		1767.2		72.22		13900.81		0.448		0.303		3.892		1		-9.177		-20.389		-10.929		-9.177		-20.389		3.378		1.517		1.057		1.349		-0.04		323.542		60.449		75.68		69892192		5.21		2.13		-12.81		6.12		-2.76		7.84		1.05		N.A.		9.96		4.113		7.428		14.558		1.96		6.58		-1542.67		-144.02		2613.82		Electric		Utilities		Electric-Integrated		2.91		391.78		1409.17		195.88		33.34		Exelon Corp		6299.2		EXELON CORPORATION		6031.88		N.A.		603.58		961.6		-42.01		11737		#N/A N Ap		15.55		998.15		59.875		59.875		6.9		11.12		3.46		1167200		374.36		-1.71393108		37.94917624		49.75406301		0.58		23.61		5.09		10.72		-101.8		N.A.		STABLE		#N/A N Ap		A-		STABLE		#N/A N Ap		3.31		5436.75		N.A.		6260.08		EXC		1773.01		16404.4		N.A.		2094.19		Y		36.23		1077998		852329		26.299		-0.416		-0.91		ACTV		EQ0010117000001000														PE US Equity		PE		US		2845		10882		PECO Energy Co.		.000000000		.180000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		19		Electric		.250000000		.420000000		36826.9279232639				2845		2845		Credit Default Physical Swap		32.985339991		39.973144242		45.744766919		50.173157099		55.207472607

		361		PGS NO Equity		10/20		NO0004225004		36.111		46.228		49.964		-2.685		-9.375		+8.209		-9.84564600		-6.642		-7.634		-2.012		-9.730		30.04		0.21		8775995.89583025		53.5488375045		338.5717912374		224.6567517824		1697.5396137003		0		0		80.6300112124		118.2053777317		264.0578391758		3185.2101800334		3547.6221202056		2078.9862277603		53.5488375045		-3.7201971694		-551.3740506463		165.6741204595		-258.39		+23.789		-3.170		NO		NO		NOK		1521068776.57661		0.00		106.4386807421		303.4007489052		N.A.		3613.3216272822		-.575		1.509		7.160		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.760		102.348		23.789		-1.748		8501285.19748672		2.54		-4.0703209292		27.92		28.62		59.63		14.73		52.94		0.31		33.75		1.2864668176		N.A.		11.552		N.A.		-5.31		350.6759186782		42.79		468.942647401		Oil&Gas Services		Energy		Oil-Field Services		-0.141741945		79.2295161734		106.4386807421		0		0		Petroleum Geo-Services A/S		1536.972434365		PETROLEUM GEO-SERVICES ASA		1663.0243923079		0.36		-13.4316359559		183.5304322072		20.79		N.A.		#N/A N Ap		26.44		-31.5217161353		14.8617487148		14.8617487148		1.04		12.24		1.97		575360		-13.4316359559		-2.66811500		-17.82085000		-12.59620000		1.36		-1.09		0.10		N.A.		4.80		N.A.		STABLE		#N/A N Ap		BBB		STABLE		#N/A N Ap		6.95		650.6833231082		1.87		1716.5732298124		PGS		1350.4315724894		3474.9920666822		N.A.		1468.6369502211		Y		37.653		515243		559768		-2.500		23.789		-8.766		ACTV		EQ0011909800001000		PETROLEUM GEO-SERVICES ASA		NO0004225004		PGS NO Equity		20001025		1.27		EQ0011909800001000		PGS NO Equity		PGS		NO		2846		10895		Petroleum Geo-Services A/S		.000000000		.135000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		49		Oil&Gas Services		.250000000		.315000000		36826.9279820602				2846		2846		Credit Default Physical Swap		121.043214383		130.042984217		138.976533531		144.950665877		149.962157888

		332		MO US Equity		10/20		US7181541076		42.109		50.38		48.983		25.792		40.05		+61.159		+30.93533278		+16.367		+24.405		+38.047		+14.347		2.44		1.02		212570144		5100		20895		18017		12226		0		0		2454		0		14370		29773		61381		46076		5100		42.19		-1749		11375		1922.00		+34.343		+2.862		US		US		USD		74881160000		56.52		13490		15192		-4.86		69135.79		-.397		.569		5.665		1.84		9.444		7.180		11.142		9.444		7.180		9.054		5.925		6.376		5.175		.356		2252.065		45.540		53.619		210970384		3.85		4.02		5.54		2.80		3.12		-2.90		0.60		2.88		-3.52		4.113		12.130		8.084		0.666		8.13		-892		-61.05		2353		Tobacco		Consumer, Non-cyclical		Tobacco		3.21		1144		13490		4338		0		Philip Morris Companies Inc.		53785.94		PHILIP MORRIS COMPANIES INC		9368		5.02		7675		9377		-5.51		137000.00		#N/A N Ap		9.29		12695		33.25		33.25		4.99		6.60		1.11		6389600		3337		+24.82430279		+39.53175442		+59.74362650		0.35		48.73		12.65		25.32		228.12		N.A.		STABLE		#N/A N Ap		A		STABLE		#N/A N Ap		6.81		61751		6.62		14468		MO		15305		78986.94		N.A.		15305		Y		50.806		7191075		8639034		12.332		45.540		12.951		ACTV		EQ0010117200001000		PHILIP MORRIS COS INC		US7181541076		MO US Equity		20001025		0.33		EQ0010117200001000		MO US Equity		MO		US		2847		10901		Philip Morris Companies Inc.		.350000000		.000000000		36821.9999884259		I		Indicative		6		A		24		Industrial		66		Tobacco		.250000000		.453000000		36826.9280068287				2847		2847		Credit Default Physical Swap		84.883556804		80.820329264		93.607629254		94.935146217		103.831811896

		356		PDG CN Equity		10/20		CA7259061017		41.316		50.671		58.677		-14.493		-2.881		-5.600		-59.52883000		-11.167		-11.064		-10.804		-11.604		25.84		0.41		10226155.1701311		183.8011386204		512.1541109493		279.5313120614		597.358665431		15.3184165232		12.4453859394		0		268.0458096121		383.8805772541		3074.8510525619		3523.8249702105		1085.5818879915		196.2465245598		-10.3204024891		-195.6507348074		418.8401959486		46.04		-39.031		-1.646		CA		CA		CAD		2588876605.32239		60.87		232.0336290216		499.4571693367		N.A.		3370.0648748841		-.500		.614		7.061		0.0979743148		-2.365		-28.971		-18.659		-2.365		-28.971		.869		1.229		1.236		1.227		.424		327.260		-38.348		-21.534		4373751.48947438		1.77		0.7546670197		2.03		9.70		11.07		7.99		-3.31		0.32		28.33		0.2528796505		15.000		20.709		1.381		4.18		694.9225473322		96.04		28.6574870912		Mining		Basic Materials		Gold Mining		0.1575532901		55.0575930094		232.0336290216		27.5321064478		13.7627432808		Placer Dome Inc.		3338.6005560704		PLACER DOME INC		440.3614457831		0.56		58.9898053753		326.4199655766		50.94		12000.00		#N/A N Ap		N.A.		115.0337614193		7.9107639349		7.9107639349		1.20		5.88		1.86		553883		17.6949556468		-12.73883000		-1.93066600		-17.31681000		N.A.		2.52		1.87		3.22		13.61		N.A.		N.A.		#N/A N Ap		BBB		STABLE		#N/A N Ap		2.93		1292.8902422878		0.66		636.6079703429		PDG		2154.8854759698		4271.0115186019		N.A.		2438.2497021051		Y		40.585		1151380		1348329		-3.316		-38.348		-14.947		ACTV		EQ0010118900001000		PLACER DOME INC		CA7259061017		PDG CN Equity		20001025		1.97		EQ0010118900001000		PDG CN Equity		PDG		CN		2849		10909		Placer Dome Inc.		.000000000		.160000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		45		Mining		.250000000		.407000000		36826.9280585648				2849		2849		Credit Default Physical Swap		152.043214383		161.042984217		167.976533531		174.950665877		179.962157888

		370		POR3 GR Equity		10/20		DE0006937733		33.777		37.664		38.341		4.073		32.867		+50.415		+25.21091000		+1.077		+18.512		+24.915		+2.398		28.52		1.86		4353129.739		462.65975		1093.892975		764.590575		117.997215		0		152.901245		109.039245				354.20252		657.398595		1616.19661		1120.72471		615.560995		6.73113		-137.988165		330.829135		-5.28		+53.373		+.546		DE		GE		EUR		5683081250		11.49		286.9587		441.884345		6.88				.850		.675		5.301				.000		35.721		#N/A N Ap		.000		35.721		.880		.474		.474		.240		.516		.875		54.322		42.975		1557990.8925		3.40		110.19484		22.52		21.49		19.22		5.99		N.A.		1.91		36.53		141.79235		N.A.		22.992		N.A.		5.17		144.702425		40.35		213.953775		Auto Manufacturers		Consumer, Cyclical		Auto-Cars/Light Trucks		91.9845185		9.70025		286.9587		18.48952				Porsche AG		0		PORSCHE AG-PFD		-453.625865		5.95		160.97354		617.84688		41.25		8712.00		#N/A N Ap		35.44		298.894225		3260.1275		3260.1275		11.51		17.25		2.14		2056		142.48402		+2.91776200		+46.16743000		+57.96319000		0.57		38.04		11.20		29.19		62.03		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		25.47		2666.497505		2.67		161.93513		POR3		495.463465		-215.48051		N.A.		495.463465		Y		32.129		9231		6544		1168.924		54.322		-6.416		ACTV		EQ0011668100100000														POR3 GR Equity		POR3		GR		2850		10916		Porsche AG		.000000000		.135000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		6		Auto Manufacturers		.250000000		.308000000		36826.9280820602				2850		2850		Credit Default Physical Swap		39.985339991		41.973144242		45.044766919		46.973157099		48.007472607

		368		PLTM PL Equity		10/20		PTPTC0AM0009		29.614		47.817		41.942		-9.913		-24.928		-11.149		+20.74880000		-8.440		-12.234		-16.426		-10.180		-8.19		0.36		41208914.145		107.183545		919.693355		1245.41088		2234.97134		65.97857		99.558305		211.018395		0		924.855575		4954.56717		7184.722125		4791.56923		206.74185		-7.2541		-715.76036		935.972905		N.A.		+28.625		-.848		PT		PO		EUR		10018443505		42.15		720.357435		1259.86847		-4.13		12009.289075		.343		1.352		3.474		0.1687		.082		13.573		#N/A N Ap		-12.428		8.629		1.746		1.939		1.939		.970		1.525		1045.000		31.001		-3.764		56507836.35		3.61		0.21931		6.79		10.34		14.03		5.42		52.05		0.38		-17.31		0.4158455		15.000		20.872		1.391		7.39		500.794385		-78.15		-1141.584465		Telecommunications		Communications		Telephone-Integrated		0.4158455		249.498865		720.357435		175.86975		0		Portugal Telecom		9588.63808		PORTUGAL TELECOM SA-REGISTER		2354.672425		0.85		417.26258		191816.961		27.42		20900.00		#N/A N Ap		20.86		616.34545		8.679615		8.679615		3.89		9.30		3.34		6483289		241.401265		-3.14794100		-13.04319000		-1.78203100		N.A.		20.09		5.56		10.70		-31.27		N.A.		STABLE		#N/A N Ap		A+		STABLE		#N/A N Ap		14.53		2715.673555		0.64		2561.42271		PLTM		2327.174325		13320.476085		N.A.		2393.152895		Y		39.569		4158280		4383793		-.410		31.001		-11.674		ACTV		EQ0016283900001000		PORTUGAL TELECOM SA		PTPTC0AM0009		PLTM PL Equity		20001025		0.07		EQ0016283900001000		PLTM PL Equity		PLTM		PL		2851		10918		Portugal Telecom		.320000000		.100000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		64		Telephone		.250000000		.350000000		36826.9281044792				2851		2851		Credit Default Physical Swap		39.408786797		37.123440902		40.245485379		43.725680146		48.786428134

		374		PWG LN Equity		10/20		GB0004437462		26.833		47.95		42.249		2.601		-9.746		+30.595		-9.27920100		+3.815		-.759		+9.226		-.974		9.29		0.6		1737065183.7		0		2165.8065		1744.2348		3726.0564		94.1655		935.8602		344.7906		0		1353.0858		6742.2498		9441.1779		6566.9571		935.8602				-476.6223		-223.0998		-697.00		-3.870		+.736		GB		GB		GBp		5036173758		31.92		928.6167		1408.1364		26.71		7214.931636		-.228		.199		5.572		0.5041476		39.759		7.072		15.576		39.759		11.359		11.161		7.241		7.241		2.741		-.196		651.000		5.071		31.161				3.82		-1.072038		3.83		5.02		12.86		26.10		2.79		0.64		21.01		94.7246982		5.900		8.167		1.384		1.68		831.5538		103.61		-28.974		Electric		Utilities		Electric-Generation		1.579083		307.1244		928.6167		327.4062		0		Powergen Plc		4188.597336		POWERGEN PLC		2932.1688		1.20		1025.6796		1406.6877		42.68		7876.00		#N/A N Ap		4.90		1122.7425		773.6058		773.6058		1.81		N.A.		0.93		1351565		698.2734		+1.73607700		-8.94515500		+30.23020000		0.17		43.38		11.35		21.24		-296.23		N.A.		N.A.		#N/A N Ap		A      *-		N.A.		#N/A N Ap		59.81		5426.8302		1.39		3868.029		PWG		2780.0553		8311.597536		N.A.		2874.2208		Y		26.590		2328067		2499040		138.667		5.071		2.989		ACTV		EQ0011210200001000		POWERGEN PLC		GB0004437462		PWG LN Equity		20001025		0.76		EQ0011210200001000		PWG LN Equity		PWG		LN		2852		10921		Powergen Plc		.450000000		.200000000		36821.9999884259		I		Indicative		6		A		24		Industrial		19		Electric		.250000000		.420000000		36826.9281289005				2852		2852		Credit Default Physical Swap		44.983556804		50.020329264		55.107629254		59.935146217		60.031811896

		377		QAN AU Equity		10/20		AU000000QAN2		31.097		33.142		32.123		9.792		-0.804		+5.714		-35.09407000		+4.759		+3.695		+2.585		+.441		6.95		0.78		10315366.738		363.75528		1287.40218		2616.36583		1558.05343		0.84496		0		88.82642		0		517.96048		3501.61986		6340.94951		4828.25987		363.75528		15.975025		-608.58244		844.85438		303.50		-26.572		+3.369		AU		AU		AUD		2315208883.5		138.14		423.43058		758.24598		3.51		3787.733878		.248		.609		4.432		0.116182		44.444		37.580		#N/A N Ap		46.667		19.168		5.685		9.326		9.326		2.971		.416		1211.059		-18.228		.948		28698881.565		3.92		0.195397		0.76		4.92		6.10		-2.12		13.53		0.86		-0.10		0.2054309		4.000		9.306		2.326		2.69		-103.56041		-25.12		515.74246		Airlines		Consumer, Cyclical		Airlines		0.2260268		105.46157		423.43058		377.38026		0		Qantas Airways Limited		2161.713978		QANTAS AIRWAYS LIMITED		1625.17494		1.32		273.18613		608.31839		-6.41		29217.00		OneWorld		10.06		402.83468		1.911722		1.911722		1.53		2.74		0.48		15196730		-104.19413		+5.92563200		+2.36703200		-1.31815500		0.48		17.47		4.45		9.84		-24.56		N.A.		STABLE		#N/A N Ap		BBB+		STABLE		#N/A N Ap		7.79		4809.30108		2.26		1988.93022		QAN		1511.84468		4441.574488		N.A.		1512.68964		Y		32.336		5226495		4851348		.036		-18.228		1.771		ACTV		EQ0013698200001000		QANTAS AIRWAYS LIMITED		AU000000QAN2		QAN AU Equity		20001025		0.15		EQ0013698200001000		QAN AU Equity		QAN		AU		2854		10945		Qantas Airways Limited		.000000000		.000000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		4		Airlines		.250000000		.308000000		36826.9281620023				2854		2854		Credit Default Physical Swap		68.452699565		69.538495911		70.567629023		75.859474317		80.047337082

		393		RTN/B US Equity		10/20		US7551114082		52.566		53.697		74.987		27.143		45.504		+42.400		+3.53172053		+18.133		+32.370		+42.914		+18.729		-0.43		0.7		30256468		230		8931		7886		7298		0		0		685		0		4481		20729		28110		17151		230				-532		-317		-1245.00		+4.366		+4.106		US		US		USD		10472570000		59.08		1527		2251		-2.68		16631.15		-.331		.735		8.189		0.8		.000		.000		1.299		.000		.000		3.260		2.550		2.550		2.227		.605		239.207		8.068		21.378		50295964		2.59		-2.52		15.23		14.66		30.61		17.31		18.19		4.32		4.76		1.714		10.791		18.305		1.696		1.87		162		-132.79		-284		Aerospace/Defense		Industrial		Aerospace/Defense		1.2		713		1527		270		0		Raytheon Company		8998.31		RAYTHEON CO-CLASS B		9540		8.46		404		1128		1.50		105300.00		#N/A N Ap		29.05		828		31.375		31.375		1.00		65.31		0.59		1609400		134		+23.95504655		+44.15182290		+50.73552726		1.09		3.71		1.62		3.94		30.69		N.A.		NEG		#N/A N Ap		BBB-		STABLE		#N/A N Ap		2.17		19841		8.61		9770		RTN/B		10959		20505.31		N.A.		10959		Y		52.028		1102580		999736		5.678		8.068		11.089		ACTV		EQ0010124300001000		RAYTHEON CO  -CL B		US7551114082		RTN/B US Equity		20001025		1.02		EQ0010124300001000		RTN/B US Equity		RTN/B		US		2856		10957		Raytheon Co.		.000000000		.000000000		36821.9999884259		I		Indicative		10		BBB-		24		Industrial		3		Aerospace/Defense		.250000000		.308000000		36826.9282357639				2856		2856		Credit Default Physical Swap		61.971649905		66.015324730		69.032912024		71.961809511		74.963565149

		381		REI US Equity		10/20		US75952J1088		45.402		36.932		31.789		10.46		35.603		+59.132		+55.50120078		+.766		+25.583		+44.884		+6.371		37.01		0.67		41029648		89.08		6253.27		10383.92		4961.31		0		3979.46		567		715.01		2113.84		18234.26		26220.93		20209.28		4068.54		-16.89		-1179.47		1213.27		-163.15		+64.354		-5.058		US		US		USD		12240220000		25.66		1240.51		2151.64		10.37		20688.06		.466		.291		4.179		1.5		.000		.000		.000		.000		.000		7.761		3.493		3.493		3.051		-.057		285.071		73.588		95.466		55392696		4.72		0.12		6.51		32.45		18.12		5.33		11.42		N.A.		33.34		2.928		8.967		14.664		1.635		5.88		1347.5		19.03		5734.86		Electric		Utilities		Electric-Integrated		5.27		511.47		1240.51		427.25		51.61		Reliant Energy Inc.		6480.67		RELIANT ENERGY INC		8154.12		N.A.		1533.69		2444.81		22.83		14256.00		#N/A N Ap		16.84		2616.07		42.9375		42.9375		2.24		11.14		0.64		1264100		1054.83		+12.91123661		+40.53023259		+66.39064061		0.63		30.85		7.57		11.72		-52.57		N.A.		N.A.		#N/A N Ap		BBB+		NEG		#N/A N Ap		33.20		15302.81		N.A.		12222.66		REI		5296.59		20213.85		N.A.		6011.6		Y		32.119		1028293		915813		21.838		73.588		-7.661		ACTV		EQ0010076000001000		RELIANT ENERGY INC		US75952J1088		REI US Equity		20001025		0.77		EQ0010076000001000		REI US Equity		REI		US		2857		10960		Reliant Energy Inc.		.000000000		.195000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		19		Electric		.250000000		.420000000		36826.9282641551				2857		2857		Credit Default Physical Swap		68.752699565		69.938495911		70.967629023		76.259474317		80.447337082

		388		RNO FP Equity		10/20		FR0000131906		38.73		39.876		41.385		3.106		1.322		+7.746		-26.52796000		+.926		+2.314		+4.812		+.284		21.43		0.89		21089102.65		882.646835		25815.62116		22400.50897		5845.60683		531.72553		261.16447		17596.35472		0		3997.759815		24456.92823		39018.03255		31721.411715		1143.811305		-13.791225		-2055.263665		2941.63877		-287.37		-.813		+1.363		FR		FR		EUR		9899147300		34.20		1251.95644		2801.0948		15.39		26025.576745		.618		.350		6.428		0.96159		-6.667		#N/A N Ap		5.922		.000		#N/A N Ap		2.372		2.139		2.139		1.498		.029		234.763		1.439		6.823		47907586.265		5.32		3.77888		4.51		6.67		6.03		-0.21		6.81		1.70		20.21		4.3381205		11.628		9.720		0.836		1.65		161.12537		2.34		6724.65192		Auto Manufacturers		Consumer, Cyclical		Auto-Cars/Light Trucks		1.8801615		251.78475		1251.95644		154.183365		0		Renault SA		9477.36356		RENAULT SA		16016.487655		3.98		450.842315		13118.9555		2.44		159608.00		#N/A N Ap		22.43		978.57809		42.166565		42.166565		1.46		3.37		0.31		1043997		296.65895		+5.33586800		+12.04285000		+9.65285500		0.68		6.74		1.27		2.54		9.70		Baa2		POS		#N/A N Ap		N.A.		N.A.		#N/A N Ap		1.09		31709.062875		2.89		17160.307395		RNO		6764.90374		29500.87266		N.A.		7296.62927		Y		38.622		506540		540026		3.265		1.439		2.860		ACTV		EQ0011547600001000		RENAULT SA (REGIE NATIONALE DES USI		FR0000131906		RNO FP Equity		20001025		0.91		EQ0011547600001000		RNO FP Equity		RNO		FP		2858		10963		Renault SA		.000000000		.200000000		36821.9999884259		I		Indicative		6		A		24		Industrial		6		Auto Manufacturers		.250000000		.308000000		36826.9282923611				2858		2858		Credit Default Physical Swap		50.583556804		52.220329264		55.507629254		58.735146217		60.031811896

		382		REP SM Equity		10/20		ES0173516115		34.923		33.727		31.77		-5.844		0		-11.508		-4.69659500		-5.548		-5.893		-4.621		-7.176		144.72		0.87		87050718.3		281.729		7243.978		12026.623		8623.1005		1577.31126		1158.1255		1267.7805		0		4448.619		28162.74426		35469.175		23326.149		1439.8545		126.49126				7402.556		5594.00		+7.407		+.326		ES		SP		EUR		20898834355		30.56		2106.2195		3732.4875		29.33		39225.052755		.337		.758		3.899		0.21931		-3.672		5.398		8.645		5.258		8.559		1.788		2.069		2.069		1.347		.638		1220.509		9.585		-10.028		102344132.45		3.19		4.94291		22.08		12.86		34.21		9.50		39.72		0.74		173.19		1.589154		17.150		10.775		0.628		2.17		5468.587635		26.07		15506.979915		Oil&Gas Producers		Energy		Oil Comp-Integrated		0.813134		777.707		2106.2195		260.6415		0		Repsol YPF SA		23067.83556		REPSOL YPF S.A.		14579.8975		1.42		852.7785		412478.66975		107.29		29262.00		#N/A N Ap		21.06		1470.2205		17.12305		17.12305		1.93		2.43		0.94		5995814		592.137		-0.56279080		+3.41068000		-2.54014000		0.79		10.89		3.41		7.18		-31.64		N.A.		N.A.		#N/A N Ap		A-		STABLE		#N/A N Ap		38.01		21621.4355		1.09		16019.752		REP		10565.681		41901.46982		N.A.		12142.99226		Y		29.401		4622198		4271499		-2.308		9.585		-2.638		ACTV		EQ0010125400001000		REPSOL-YPF, S.A.		ES0173516115		REP SM Equity		20001025		0.02		EQ0010125400001000		REP SM Equity		REP		SM		2859		10964		Repsol YPF SA		.000000000		.225000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.9283200231				2859		2859		Credit Default Physical Swap		26.985339991		28.273144242		35.044766919		42.373157099		43.007472607

		391		RSG US Equity		10/20		US7607591002		42.23		52.748		62.555		-14.286		-24.409		-4.950		+11.90732039		-11.234		-20.564		-12.726		-17.213		16.93		0.6		9203178		13.1		332		385.3		1152.1		0		0		47.7		0		294.6		2712		3288.3		1785.6		13.1		-7.82		-289.6		323.8		-103.70		+19.375		+.632		US		US		USD		2094132000		0.00		390.6		553.8		20.00		3948.52		-.044		.514		8.254		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.274		175.425		19.375		-16.228		10153558		2.18		0.19		N.A.		N.A.		N.A.		N.A.		N.A.		0.98		15.10		1.479		15.833		8.071		0.510		6.84		203.6		42.76		272.6		Environmental Control		Industrial		Non-hazardous Waste Disp		1.14		64.2		390.6		0		0		Republic Services Inc.		2500.62		REPUBLIC SERVICES INC		1196.2		1.36		200.8		364		15.67		12000.00		#N/A N Ap		9.63		326.5		11.9375		11.9375		1.30		5.03		1.04		845500		200.8		-11.57091425		-22.45824116		-1.43600361		0.36		14.33		6.58		9.48		-756.31		N.A.		N.A.		#N/A N Ap		BBB		STABLE		#N/A N Ap		34.29		1838.5		3.23		1209.3		RSG		1502.7		3945.02		N.A.		1502.7		Y		48.790		630583		637618		-2.313		19.375		-9.048		ACTV		EQ0034450000002000		REPUBLIC SERVICES INC		US7607591002		RSG US Equity		20001025		1.75		EQ0034450000002000		RSG US Equity		RSG		US		2860		10965		Republic Services Inc.		.180000000		.000000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		25		Environmental Control		.250000000		.476000000		36826.9283517014				2860		2860		Credit Default Physical Swap		146.443214383		146.742984217		148.976533531		158.050665877		163.962157888

		383		RHA FP Equity		10/20		FR0000120131		41.696		31.013		34.878		-4.891		-22.671		-33.008		-45.96347000		-1.168		-20.762		-25.900		-9.109		-10.41		0.75		8443679.615		131.586		2327.208065		2033.6785		965.8075		58.2015		60.723565		669.739		0		-206.665935		3423.758065		5873.282065		3808.4025		192.309565		1.678565		-313.782		392.2275		-45.00		-27.775		+2.566		FR		FR		EUR		1958652549		30.79		344.9915		693.357		11.83		4518.4608		-.052		.583		6.529		0.5061		100.000		#N/A N Ap		#N/A N Ap		100.000		#N/A N Ap		1.692		4.633		4.633		3.244		.378		179.309		-25.657		-40.598		8887149.74		3.27		0.447055		N.A.		N.A.		N.A.		N.A.		N.A.		0.75		-18.19		1.5309525		20.157		7.135		0.354		1.74		209.87967		-30.76		-892.15308		Chemicals		Basic Materials		Chemicals-Specialty		1.1007675		150.9865		344.9915		58.96065		0		Rhodia SA		3293.690365		RHODIA SA		1166.568935		1.98		191.4745		539.84		11.68		26257.00		#N/A N Ap		9.92		268.233		10.923325		10.923325		0.95		4.85		0.41		814677		132.51385		-3.79681500		-20.20704000		-32.49796000		0.30		10.07		3.08		7.80		461.23		N.A.		STABLE		#N/A N Ap		BBB		STABLE		#N/A N Ap		-0.21		4661.181		1.12		1358.8785		RHA		2006.678065		5327.3773		N.A.		2064.879565		Y		31.389		666280		602209		-9.110		-25.657		5.199		ACTV		EQ0032832600001000		RHODIA		FR0000120131		RHA FP Equity		20001025		0.71		EQ0032832600001000		RHA FP Equity		RHA		FP		2861		10967		Rhodia SA		.500000000		.100000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		12		Chemicals		.250000000		.719000000		36826.9283826389				2861		2861		Credit Default Physical Swap		68.452699565		69.538495911		70.567629023		75.859474317		80.047337082

		389		ROG SW Equity		10/20		CH0002241815		17.148		20.318		21.173		3.712		0.903		-6.437		-18.41971000		+3.988		-.068		-3.922		+3.633		26.04		0.44		144527265.594351		1150.0308244129		19408.7317155187		8325.9541556913		8945.8050776215		1707.6724766015		9423.3032561789		1704.3098133722		0		15016.5330942106		28955.3326234378		39472.622316875		22658.7457266155		10573.3340805918		-29.2831922883		-1352.3510620411		967.8865661604		-2618.00		-7.723		+.319		CH		SZ		CHF		79287843972.4262		14.96		2651.4599562854		4026.2287731884		1.48		128969.904164098		-.041		.840		2.081				21.138		12.007		13.890		21.138		12.007		.528		.657		.623		.414		.762		7.026		-7.167		-11.833		104758897.046461		2.60		-44.5721011041		10.42		13.33		14.22		3.87		19.74		1.21		24.37		386.8430196716		10.796		23.245		2.153		6.90		2963.6271927367		36.34		5191.9520260046		Pharmaceuticals		Consumer, Non-cyclical		Medical-Drugs		374.5115731659		693.2690691027		2651.4599562854		483.4164658409				Roche Holding AG		125694.10973491		ROCHE HOLDING AG-GENUSSS		1568.1219525865		2.05		3230.3984755927		4605.1672924957		24.41		67695.00		#N/A N Ap		24.01		4247.0436585776		8992.3219189598		8992.3219189598		5.13		80.14		5.02		11622		2746.9820097517		+6.06408300		+4.21711900		-11.57891000		1.15		23.71		9.13		14.36		31.97		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		11.78		15449.7562069159		2.77		12141.4560331783		ROG		15106.204113658		134356.890657401		N.A.		16813.8765902595		Y		22.763		16362		19043		-2166.420		-7.167		5.559		ACTV		EQ0011578500008000		ROCHE HOLDING AG		CH0002241815		ROG SW Equity		20001025		0.02		EQ0011578500008000		ROG SW Equity		ROG		SW		2862		10970		Roche Holding AG		.000000000		.000000000		36821.9999884259		I		Indicative		2		AA+		24		Industrial		51		Pharmaceuticals		.250000000		.280000000		36826.9283998032				2862		2862		Credit Default Physical Swap		13.236962724		15.010137393		18.015208154		20.015722165		20.987149265

		390		ROH US Equity		10/20		US7753711073		40.036		57.26		49.872		-2.5		-2.055		-23.665		-32.76156800		-5.700		-15.169		-23.837		-6.945		208.55		0.72		24489708		57		2497		2510		3122		19		0		293		0		928		7547		11256		7762		57		9.09		-323		816		-11.00		-27.395		-3.312		US		US		USD		5847633000		56.28		769		1220		90.37		11817.43		-.073		.590		6.480		0.74		5.479		7.683		8.731		5.479		7.683		1.173		2.852		2.963		2.491		.387		216.579		-25.739		-32.467		21472494		3.00		2.56		16.74		8.60		23.86		11.01		23.04		0.99		249.24		2.338		10.717		11.548		1.078		4.03		1914		25.16		5694		Chemicals		Basic Materials		Chemicals-Diversified		1.28		159		769		139		2		Rohm & Haas Co.		8909.79		ROHM AND HAAS CO		3996		1.98		249		700		133.53		21512.00		#N/A N Ap		14.52		464		27		27		1.64		8.79		0.87		785300		108		+1.82182020		+4.50869483		-21.61998740		0.54		9.95		3.34		6.89		124.81		N.A.		NEG		#N/A N Ap		A-		STABLE		#N/A N Ap		43.52		5339		1.87		4053		ROH		3475		15054.79		N.A.		3494		Y		52.829		866407		985872		-13.210		-25.739		-7.097		ACTV		EQ0010127600001000		ROHM & HAAS CO		US7753711073		ROH US Equity		20001025		0.81		EQ0010127600001000		ROH US Equity		ROH		US		2863		10974		Rohm & Haas Co.		.500000000		.225000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		12		Chemicals		.250000000		.719000000		36826.9284572917				2863		2863		Credit Default Physical Swap		51.385339991		51.373144242		53.044766919		58.173157099		64.007472607

		378		R US Equity		10/20		US7835491082		56.217		47.909		42.767		-22.956		-25.982		-29.598		-27.46747753		-15.166		-21.672		-24.740		-19.376		1.08		0.86		10531288		112.99		1209.39		1449.51		1819.14		0		0		137.86		0		691.82		3598.29		5770.45		4565.55		112.99		-67.91		-1734.22		274.42		-646.14		-15.873		-.600		US		US		USD		987289300		56.06		374.59		967.59		-33.13		3368.72		-.437		.789		4.713		0.6		.000		.000		.000		.000		.000		1.640		3.623		3.623		3.164		.685		59.610		-13.271		-30.585		12833714		4.99		-21.3		7.19		1.11		2.85		1.13		1.94		0.82		-2.18		2.298		10.250		7.207		0.703		0.90		109.29		176.71		-47.44		Trucking&Leasing		Industrial		Trucking&Leasing		6.12		183.68		374.59		40.88		0		Ryder System Inc.		1451.46		RYDER SYSTEM INC		2280.4		1.32		419.68		1012.68		9.98		30340.00		#N/A N Ap		8.20		117.49		16.5625		16.5625		0.80		2.28		0.19		801400		378.8		-13.57715878		-10.85887559		-23.34234423		0.31		36.49		1.27		14.67		-26.04		N.A.		STABLE		#N/A N Ap		BBB		STABLE		#N/A N Ap		7.49		4952.2		2.41		2393.39		R		1204.9		5028.76		N.A.		1204.9		Y		44.850		546986		531075		-7.474		-13.271		-10.169		ACTV		EQ0010129100001000		RYDER SYSTEM INC		US7835491082		R US Equity		20001025		1.36		EQ0010129100001000		R US Equity		R		US		2866		10984		Ryder System Inc.		.000000000		.000000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		68		Trucking&Leasing		.250000000		.308000000		36826.9285647338				2866		2866		Credit Default Physical Swap		213.043214383		218.042984217		223.576533531		225.950665877		229.962157888

		433		SWY US Equity		10/20		US7865142084		44.737		48.619		47.439		-3.865		6.702		+.632		+32.32059868		-1.106		+5.189		+11.856		-.808		30.82		2.2		102205816		106.2		3052.1		3582.6		6357.4		0		0		208.1		0		1086.8		11042.1		14900.3		10814.5		106.2		15.05		-1333.6		1488.4		-319.30		+40.107		-.431		US		US		USD		24454420000		0.00		1997.9		2693.5		13.53		26826.33		.141		.552		5.619		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.331		497.800		40.107		37.413		64894272		3.67		0.31		40.06		13.05		24.30		-4.02		33.40		3.25		37.10		2.619		16.329		18.757		1.149		2.44		1003.71		28.59		2507		Food		Consumer, Non-cyclical		Food-Retail		1.95		362.2		1997.9		0		0		Safeway Inc.		17646.2		SAFEWAY INC		6850.1		4.96		970.9		1666.5		32.57		193000.00		#N/A N Ap		22.85		1674		49.125		49.125		5.23		14.25		0.77		1316300		970.9		-1.55311131		+10.89842973		+7.05062655		0.85		27.09		7.39		12.37		-175.86		N.A.		POS		#N/A N Ap		BBB		STABLE		#N/A N Ap		17.87		28859.9		8.79		6956.3		SWY		4085.8		25370.8		N.A.		4085.8		Y		41.583		2068080		2231593		13.375		40.107		5.221		ACTV		EQ0010130000001000		SAFEWAY INC		US7865142084		SWY US Equity		20001025		0.17		EQ0010130000001000		SWY US Equity		SWY		US		2867		10986		Safeway Inc.		.000000000		.220000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		26		Food		.250000000		.453000000		36826.9285887731				2867		2867		Credit Default Physical Swap		64.943214383		64.042984217		63.876533531		68.450665877		72.962157888

		399		SBC US Equity		10/20		US78387G1031		40.628		44.251		41.476		12.907		25.326		+28.107		+9.87725562		+9.931		+19.299		+22.599		+16.862		11		0.63		271091776		495		11930		19313		17475		0		0		2057		1000		10840		48575		83215		55489		495		27.6		-10304		16578		1658.00		+10.476		-1.909		US		US		USD		172020300000		50.39		11598		20151		57.51		175066.7		.057		.937		5.058		0.975		4.145		4.281		4.248		4.145		4.281		2.256		1.980		2.000		1.730		.907		3389.562		12.870		6.358		340880096		3.20		1.84		N.A.		18.70		N.A.		N.A.		N.A.		0.44		7.65		2.6		13.175		19.519		1.482		8.65		3952		47.91		4297		Telecommunications		Communications		Telephone-Integrated		2.39		1430		11598		3312		0		SBC Communications Inc		165524.4		SBC COMMUNICATIONS INC		20354		1.09		8159		16712		17.35		204530.00		#N/A N Ap		22.76		10853		50.75		50.75		6.06		9.23		3.36		6666300		4847		+9.79193805		+25.05768320		+26.53440521		0.85		32.97		8.31		19.26		-101.70		N.A.		N.A.		#N/A N Ap		AA-		STABLE		#N/A N Ap		7.10		49489		0.71		20849		SBC		26726		205579.4		N.A.		27726		Y		35.591		5910374		5567666		3.100		12.870		2.236		ACTV		EQ0010137600001000		SBC COMMUNICATIONS INC		US78387G1031		SBC US Equity		20001025		0.15		EQ0010137600001000		SBC US Equity		SBC		US		2869		10995		SBC Communications Inc.		.000000000		.250000000		36821.9999884259		I		Indicative		4		AA-		24		Industrial		64		Telephone		.250000000		.350000000		36826.9286513542				2869		2869		Credit Default Physical Swap		35.030802096		38.988899799		42.972973018		45.965337042		49.043376206

		431		SU FP Equity		10/20		FR0000121972		51.591		42.381		38.989		-0.546		-0.41		+4.748		-19.80432000		+.492		-1.921		+.782		-3.474		24.67		0.91		28064290.94		555.3604		4254.7827		3041.07055		1283.89135		51.2848		287.8022		861.46655		0		1325.22285		5476.6768		8638.7896		5036.79155		843.1626		-0.92785		-373.58615		614.65845		-200.10		+12.593		+9.621		FR		FR		EUR		9965033085		56.19		788.3351		1113.7574		11.07		10937.59702		.038		.800		5.072		1.695435		8.754		17.946		1.810		16.522		20.690		2.594		2.468		2.468		1.729		.701		155.446		15.589		.093		62042216.985		2.37		1.61952		-6.75		-0.36		3.26		37.59		22.20		2.55		36.95		4.0192775		13.060		15.950		1.221		3.79		527.583945		30.86		1182.004985		Hand/Machine Tools		Industrial		Machinery-Electrical		2.724505		100.46085		788.3351		227.972745		0		Schneider Electric SA		9854.79607		SCHNEIDER ELECTRIC SA		1031.51615		6.01		405.7235		731.1458		17.45		67510.00		#N/A N Ap		23.53		686.52465		64.106		64.106		2.71		15.51		1.36		979889		177.750755		+5.66782700		+8.69263200		+10.86527000		0.71		12.34		5.21		9.86		38.02		N.A.		N.A.		#N/A N Ap		A+		NEG		#N/A N Ap		9.87		7067.09605		4.02		1874.67875		SU		3550.71325		11649.42667		N.A.		3601.99805		Y		38.772		440743		461588		.072		15.589		6.443		ACTV		EQ0011551800001000		SCHNEIDER ELECTRIC SA		FR0000121972		SU FP Equity		20001025		0.16		EQ0011551800001000		SU FP Equity		SU		FP		2870		10997		Schneider Electric SA		.000000000		.000000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		29		Hand/Machine Tools		.250000000		.476000000		36826.9286707176				2870		2870		Credit Default Physical Swap		30.008786797		34.023440902		37.045485379		39.025680146		39.986428134

		427		SSE LN Equity		10/20		GB0007908733		28.059		36.723		35.951		6.599		2.411		+7.397		-3.68125400		+4.813		+3.152		+6.595		+3.343		8.52		0.76		2454155748		15.35622		768.10074		1727.28501		1167.50733		0		67.94403		255.69555		0		1725.98118		4108.5132		6086.42331		3676.22112		83.30025		142.363749		-545.43555		1035.38589		79.40		+1.597		+.140		GB		GB		GBp		7099499220		57.17		774.04041		1020.02967		-0.02		7987.798599		.034		.367		4.716		0.3983925		3.141		11.488		11.776		7.004		15.952		4.188		5.337		5.337		2.021		.055		856.000		7.010		20.020				2.49		0.564993		N.A.		N.A.		N.A.		N.A.		N.A.		0.63		7.69		72.2698482		3.300		11.476		3.478		3.33		126.32664		26.43		351.59949		Electric		Utilities		Electric-Integrated		0.6881325		96.48342		774.04041		341.8932		0		Scottish & Southern Energy Plc		6372.802326		SCOTTISH & SOUTHERN ENERGY		1615.01076		0.92		598.02336		1042.77426		5.53		9343.00		#N/A N Ap		12.05		745.06641		829.38075		829.38075		2.95		6.96		1.61		2746770		256.13016		+5.21903200		+2.07248800		+6.61017800		0.41		25.48		10.23		17.05		-64.22		N.A.		N.A.		#N/A N Ap		A+		STABLE		#N/A N Ap		8.50		4415.49273		1.88		1698.31101		SSE		2410.20219		8769.241866		N.A.		2410.20219		Y		29.356		3359825		2848076		98.951		7.010		3.714		ACTV		EQ0011222500001000		SCOTTISH AND SOUTHERN ENERGY PLC		GB0007908733		SSE LN Equity		20001025		0.1		EQ0011222500001000		SSE LN Equity		SSE		LN		2871		10999		Scottish & Southern Energy Plc		.500000000		.200000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		19		Electric		.250000000		.420000000		36826.928721331				2871		2871		Credit Default Physical Swap		24.008786797		29.023440902		35.045485379		39.225680146		44.986428134

		424		SPW LN Equity		10/20		GB0006900707		18.48		32.646		33.652		-0.192		-5.631		-5.027		-5.08669200		+.035		-3.742		+.687		-.593		139.82		0.39		3540264971.1		0		2905.51272		4130.82318		6279.67989		434.17539		268.44411		1645.43346		0		2445.4056		16935.88248		21651.83559		11998.27827		268.44411		15.21135		-1329.47199		1021.76811		-69.80		+1.737		-.528		GB		GB		GBp		14108831352		36.23		1348.16022		1997.17782		38.94		21038.484984		.034		.432		4.666		0.3592776		33.589		14.583		15.802		39.156		19.171		1.747		6.601		5.490		2.499		.153		1848.000		3.319		14.113				2.55		-0.217305		21.04		19.12		51.96		23.32		40.24		0.43		161.22		55.1476629		-0.200		13.844		N.A.		5.23		6400.3566		50.70		6223.03572		Electric		Utilities		Electric-Integrated		0.9822186		364.49292		1348.16022		494.58618		0		Scottish Power Plc		13590.428544		SCOTTISH POWER PLC		7013.88105		0.52		1365.11001		1997.17782		227.04		21114.00		#N/A N Ap		7.77		1678.60869		763.4649		763.4649		0.18		10.38		2.37		3303779		870.52383		+0.11311330		-5.20831800		-4.19510000		0.27		22.68		8.90		14.19		-84.26		N.A.		STABLE		#N/A N Ap		A		STABLE		#N/A N Ap		26.92		5961.4005		2.35		7282.32516		SPW		9219.38193		22626.260184		N.A.		9653.55732		Y		22.185		4997960		4480588		66.191		3.319		.381		ACTV		EQ0011222700001000		SCOTTISH POWER PLC		GB0006900707		SPW LN Equity		20001025		0.03		EQ0011222700001000		SPW LN Equity		SPW		LN		2872		11000		Scottish Power Plc		.400000000		.200000000		36821.9999884259		I		Indicative		6		A		24		Industrial		19		Electric		.250000000		.420000000		36826.9287479167				2872		2872		Credit Default Physical Swap		24.983556804		30.020329264		33.007629254		37.035146217		40.031811896

		410		SEG US Equity		10/20		US8118041032		91.741		90.032		72.458		12.407		39.629		+62.838		+155.39454748		+14.247		+29.168		+35.770		+21.068		1.34		0.91		117572568		875		3509		1478		703		0		1140		386		0		1884		4551		7167		3320		2015		-93.46		-580		73		-255.00		+187.045		+6.762		US		US		USD		18096580000		0.00		101		794		-26.83		11297.86		.984		1.389		7.806		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.581		229.252		187.045		69.530		290029888		1.92		-2.31		10.77		-2.33		7.90		-15.45		26.80		1.77		6.66				20.000		N.A.		N.A.		4.64		284		298.95		-189		Computers		Technology		Computers-Memory Devices		1.41		52		101		0		0		Seagate Technology Inc.		12608.86		SEAGATE TECHNOLOGY INC		-1311		3.91		310		1003		7.97		60000.00		#N/A N Ap		148.94		609		78.9375		78.9375		4.70		250.62		2.78		3743800		310		+22.18512887		+55.61364914		+72.47395539		5.57		8.37		4.35		7.63		16.30		N.A.		N.A.		#N/A N Ap		BBB    *-		N.A.		#N/A N Ap		-5.20		6448		3.00		704		SEG		3847		12436.86		N.A.		3847		Y		80.734		1924850		2183707		32.375		187.045		14.402		ACTV		EQ0010176400001000		SEAGATE TECHNOLOGY		US8118041032		SEG US Equity		20001025		0.56		EQ0010176400001000		SEG US Equity		SEG		US		2873		11003		Seagate Technology Inc.		.000000000		.195000000		36821.9999884259		INFO		Informational		9		BBB		24		Industrial		15		Computers		.250000000		.476000000		36826.928772338				2873		2873		Credit Default Physical Swap		76.443214383		76.742984217		77.976533531		83.050665877		87.962157888

		397		S US Equity		10/20		US8123871084		57.457		55.563		48.612		-15.441		-7.372		-28.099		-5.33794400		-12.135		-13.772		-11.916		-10.995		-1.91		1.1		52579648		729		28667		13701		12884		1350		0		1692		0		2962		26227		36954		28765		729		22.61		-1033		3697		73.00		+4.505		-7.194		US		US		USD		10278780000		24.64		3722		4630		-0.71		29323.63		-.388		.890		5.463		0.92		.000		.000		-8.443		.000		.000		2.228		3.069		3.069		2.680		.836		342.855		7.668		.927		92515656		5.78		7.03		-6.75		4.46		-0.19		3.49		-2.89		3.53		-3.78		5.024		10.059		5.967		0.593		2.20		773		-107.21		-1494		Retail		Consumer, Cyclical		Retail-Major Dept Store		3.83		1268		3722		355		0		Sears, Roebuck And Co.		11211.41		SEARS, ROEBUCK & CO		17309		6.40		1453		2361		12.74		280000.00		#N/A N Ap		6.59		2407		29.98		29.98		1.59		3.06		0.25		3146500		1098		-9.71620800		-1.11480500		-20.29214000		0.25		22.52		3.86		8.39		9.57		N.A.		N.A.		#N/A N Ap		A-		NEG		#N/A N Ap		-1.21		41071		7.52		18038		S		6839		32050.41		N.A.		8189		Y		45.589		1624742		1527027		.282		7.668		-7.526		ACTV		EQ0010133000001000		SEARS ROEBUCK & CO		US8123871084		S US Equity		20001025		1.28		EQ0010133000001000		S US Equity		S		US		2874		11005		Sears, Roebuck And Co.		.000000000		.195000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		56		Retail		.250000000		.364000000		36826.9288106829				2874		2874		Credit Default Physical Swap		114.585339991		121.973144242		129.044766919		134.573157099		130.007472607

		400		SBD LN Equity		10/20		GB0007662835				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		-8.42		1.32				52.1532		396.65406		380.28375		0		0.57948		6.80889		45.05457		0		617.00133		822.13725		1249.79349		436.92792		58.96209		-108.956727		-98.94621		91.70271		-56.40		N.A.		N.A.		GB		GB		GBp				33.78		200.78982		247.7277		-12.34		1168.477959		N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		.000		.000		.000		N.A.		245.034		N.A.		N.A.				1.63		-0.028974		N.A.		N.A.		N.A.		N.A.		N.A.		1.46		-5.29				N.A.		N.A.		N.A.		3.18		22.88946		-19.92		-137.77137		Electric		Utilities		Electric-Distribution		0.6012105		6.66402		200.78982		50.84937		0		Seeboard Plc		1217.588889		SEEBOARD PLC		-49.69041		2.35		150.51993		247.7277		2.90		4680.00		American Electric Power		N.A.		205.7154						N.A.		N.A.		N.A.		0		99.67056		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		18.80		11.51		18.39		223.44		N.A.		STABLE		#N/A N Ap		BBB+		STABLE		#N/A N Ap		-1.85		1732.06572		3.72		9.27168		SBD		812.28609		1225.122129		N.A.		812.86557		N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		ACQU		EQ0011223800001000														SBD LN Equity		SBD		LN		2875		11006		Seeboard Plc		.000000000		.200000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		19		Electric		.250000000		.420000000		36826.9288327546				2875		2875		Credit Default Physical Swap		51.952699565		60.038495911		64.967629023		69.959474317		75.047337082

		426		SRE US Equity		10/20		US8168511090		28.668		31.24		29.114		6.623		10.274		+9.153		-8.16983393		+.545		+5.796		+8.281		+2.000		7.79		0.49		9821306		487		3040		3327		2902		0		0		1977		204		1020		6429		11270		8080		487		-10.5		-589		1199		414.00		+.306		+.000		US		US		USD		4184906000		93.40		738		1617		0.90		6794.41		-.194		.351		3.446		1.56		-26.923		#N/A N Ap		#N/A N Ap		-26.923		#N/A N Ap		4.700		5.561		4.878		4.857		.032		204.142		6.562		22.686		4711487		3.68		2.57		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		2.29		2.073		6.644		9.889		1.488		3.34		73		8.97		741		Gas		Utilities		Gas-Distribution		1.66		229		738		368		11		Sempra Energy		3548.34		SEMPRA ENERGY		2752		N.A.		405		1284		2.51		11248.00		#N/A N Ap		10.62		584		20.5		20.5		1.73		3.60		0.75		231200		26		+12.63586193		+19.84464507		+14.17994804		0.40		13.36		3.73		8.87		-274.58		N.A.		NEG		#N/A N Ap		A		STABLE		#N/A N Ap		7.61		5360		N.A.		3239		SRE		2986		8355.34		N.A.		3190		Y		27.336		502659		501610		3.942		6.562		-1.594		ACTV		EQ0035024500001000		SEMPRA ENERGY		US8168511090		SRE US Equity		20001025		1.13		EQ0035024500001000		SRE US Equity		SRE		US		2876		11007		Sempra Energy		.818000000		.000000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		28		Gas		.250000000		.818000000		36826.928856794				2876		2876		Credit Default Physical Swap		44.983556804		50.020329264		54.007629254		60.035146217		65.031811896

		415		SIE GR Equity		10/20		DE0007236101		53.418		49.782		43.629		-3.106		-19.244		-3.693		+43.31003000		-4.758		-10.137		-9.094		-10.087		7.36		1.15		41929381.235		1662.563805		26803.29218		21866.48912		3440.712415		818.98789		404.96435		4521.48053				7678.41424		20633.47769		51870.703535		37362.621625		2067.528155		147.705285		-3218.601995		4819.06733		636.05		+76.114		+2.576		DE		GE		EUR		70901758970		36.86		984.170495		3882.76546		6.49		43728.98005		.744		1.172		4.342		0.845187		30.389		9.248		8.512		30.389		9.248		.861		1.004		1.004		.508		1.256		590.700		77.465		13.130		60564539.945		3.85		2.690765		7.98		9.66		8.93		11.56		29.98		2.03		6.85		4.6687725		20.320		25.709		1.265		1.46		1361.96571		38.28		2195.622065		Miscellaneous Manufactur		Industrial		Diversified Manufact Op		2.287572		655.964645		984.170495		501.570405				Siemens AG		38852.13297		SIEMENS AG		4057.85919		5.20		1360.675155		8330.406		11.05		443000.00		#N/A N Ap		52.47		2420.74378		120.03005		120.03005		5.22		14.81		1.23		11877906		859.096315		-3.87748800		-9.29827200		+1.46106900		0.84		10.46		2.72		8.95		28.69		N.A.		N.A.		#N/A N Ap		AA		NEG		#N/A N Ap		13.97		57848.604905		3.31		6125.39578		SIE		13689.09402		55784.408575		N.A.		14508.08191		Y		41.994		7643396		5772010		16.642		77.465		-2.494		ACTV		EQ0011574600001000		SIEMENS AG		DE0007236101		SIE GR Equity		20001025		0.1		EQ0011574600001000		SIE GR Equity		SIE		GR		2877		11016		Siemens AG		.400000000		.200000000		36821.9999884259		I		Indicative		3		AA		24		Industrial		46		Miscellaneous Manufactur		.250000000		.367000000		36826.9288763079				2877		2877		Credit Default Physical Swap		21.705550292		23.975235451		26.379550150		29.771279625		33.860593715

		401		SBGI US Equity		10/20		US8292261091		72.26		60.201		70.162		-15.429		-18.232		+20.325		-11.52626380		-10.763		-10.413		-5.228		-16.162		-6.05		0.2		3813508		16.41		566.29		387.63		1711.44		203.96		0		339.54		0		93.45		2971.18		3619.51		2440.66		16.41		-15.56		-30.86		130.16		-219.22		-7.692		-.826		US		US		USD		811500200		N.A.		165.7		415.41		-11.90		3202.36		-.106		.989		8.883		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.984		43.766		-7.692		-26.248		12608687		4.17		1.03		N.A.		41.49		55.55		-10.35		57.06		N.A.		-11.22		-0.163		16.333		N.A.		N.A.		3.42		158.87		-68.12		-392.12		Media		Communications		Television		1.63		178.28		165.7		0		10.35		Sinclair Broadcast Group Inc.		1180.66		SINCLAIR BROADCAST GROUP-A		1775.93		2.96		167.78		417.5		19.47		3700.00		#N/A N Ap		N.A.		-17.02		9		9		0.95		23.10		1.25		1398400		157.43		-14.66361736		-9.71438198		+16.43854890		N.A.		17.58		-1.13		N.A.		-11.47		N.A.		STABLE		#N/A N Ap		BB-		N.A.		#N/A N Ap		17.49		733.64		8.15		1792.34		SBGI		974.88		3502.14		N.A.		1178.85		Y		65.378		345021		408023		-3.203		-7.692		-17.714		ACTV		EQ0016329400001000		SINCLAIR BROADCAST GP  -CL A		US8292261091		SBGI US Equity		20001025		6.96		EQ0016329400001000		SBGI US Equity		SBGI		US		2878		11019		Sinclair Broadcast Group Inc.		.000000000		.000000000		36821.9999884259		INFO		Informational		13		BB-		24		Industrial		42		Media		.000000000		.350000000		36826.9289072569				2878		2878		Credit Default Physical Swap		337.950167306		343.950923106		349.980545663		354.988340629		360.041855291

		238		GLE FP Equity		10/20		FR0000130809		39.4		37.628		35.305		-2.439		-1.8		+9.539		-14.57810000		-3.926		-5.991		+1.254		-6.829		6		0.06		54596575.005		5637.954						17662.0465		928.6935		84131.5335				671.426		6848.3765		131110.266		342917.3335		331276.19		52197.467								N.A.		+12.973		+1.375		FR		FR		EUR		21051195760		32.67						10.24		89200.54675		.292		.966		5.282		1.9611375		54.301		29.446		18.860		65.322		32.457		4.025		3.678		3.678		2.575		.949		422.999		17.424		6.190		50691414.62		36.46				5.65		7.42		12.44		44.69		9.81		N.A.		-7.17		5.165594		20.623		9.634		0.467		4.21		1895.369805		9.77		17511.810715		Banks		Financial		Money Center Banks		4.8678385				1962.8245		545.617975		48.0795		Societe Generale		20328.73801		SOCIETE GENERALE-A		67271.6555		6.93		2006.6865		0		21.87		64600.00		#N/A N Ap		11.94		2700.887		49.7665		49.7665		2.07		N.A.		0.97		1017326		1412.989025		-2.36238900		+1.50435300		+9.20345000		0.36		21.43		0.52		1.47		N.A.		N.A.		NEG		#N/A N Ap		AA-		STABLE		#N/A N Ap		-7.43		21503.3455		N.A.		119469.1225		GLE		10041.024		276678.54375		3.57		11641.1435		Y		36.248		999805		1030287		3.575		17.424		-6.867		ACTV		EQ0011551000001000		SOCIETE GENERALE DE FRANCE SA		FR0000130809		GLE FP Equity		20001025		0.15		EQ0011551000001000		GLE FP Equity		GLE		FP		2879		11026		Societe Generale		.000000000		.000000000		36821.9999884259		INFO		Informational		4		AA-		24		Industrial		8		Banks		.250000000		.387000000		36826.9289314815				2879		2879		Credit Default Physical Swap		9.030802096		11.388899799		14.972973018		17.965337042		20.043376206

		418		SLR US Equity		10/20		US8341821077		62.596		71.737		61.086		9.302		13.173		+16.642		+27.80724555		+10.435		+20.484		+22.591		+10.996		100.56		2.32		136190096		1325.6		3994.1		1113.2		922.6				362.8		107.3		0		882.7		3737.1		4834.7		2041.6		1688.4		-76.13		-425.8		38		-488.10		+31.218		+7.083		US		US		USD		28759880000		0.00		438.9		622.1		2.53		18261.58		.852		1.630		6.353		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.941		601.514		31.218		.526		164686912		1.82		-0.79		38.74		41.93		44.54		-3.58		73.01		8.20		138.51		1.517		30.500		31.518		1.033		1.65		1611.77		74.27		558.48		Electronics		Industrial		Electronic Compo-Misc		0.83		36.5		438.9		0		0		Solectron Corp.		20015.75		SOLECTRON CORP		-744.4		15.23		497.2		477.1		136.44		37936.00		#N/A N Ap		55.92		432.3		47.8125		47.8125		8.06		N.A.		2.06		3434700		293.9		+8.53100990		+12.58271726		+8.20886151		2.09		14.79		8.11		12.02		14.97		N.A.		POS		#N/A N Ap		BBB		STABLE		#N/A N Ap		58.68		14137.5		15.73		944		SLR		2793.1		19277.15		N.A.		2793.1		Y		56.495		3133596		3669137		.250		31.218		3.659		ACTV		EQ0010136200001000		SOLECTRON CORP		US8341821077		SLR US Equity		20001025		0.76		EQ0010136200001000		SLR US Equity		SLR		US		2880		11029		Solectron Corp.		.180000000		.100000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		21		Electronics		.250000000		.476000000		36826.9289804745				2880		2880		Credit Default Physical Swap		140.043214383		145.042984217		149.976533531		152.950665877		156.962157888

		420		SOL BB Equity		10/20		BE0003470755		28.55		27.93		28.457		0.612		-9.677		-15.587		-7.10304200		-1.033		-7.763		-9.441		-4.902		13.4		0.99		3387752.424		167.8565		2765.8365		2118.872		512.0045		213.4055		0		340.774		0		1813.525		4069.8875		7095.522		3999.877		167.8565		-10.518445		-775.1765		654.556		-177.00		-5.316		-.121		BE		BE		EUR		4686756763.5		43.34		514.535		964.1205		4.78		6849.87793		.086		.781		3.250		1.8557		6.446		6.566		5.676		6.446		6.566		2.459		3.338		3.338		1.292		.673		84.314		-2.419		-17.175		5510251.474		2.45		-1.43395		7.53		3.90		5.13		93.54		12.47		0.75		16.46		5.059313		5.000		10.987		2.197		2.20		312.095		37.22		526.344		Chemicals		Basic Materials		Chemicals-Diversified		4.286667		68.3235		514.535		156.45238		0		Solvay SA		5830.08643		SOLVAY SA		806.386		2.14		361.018		810.6035		12.14		32834.00		#N/A N Ap		12.97		502.726		55.58665		55.58665		1.63		7.15		0.71		98243		204.56562		-1.58491500		-9.06684000		-21.03812000		0.88		13.24		5.41		10.83		46.62		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		5.61		6637.5015		1.14		974.2425		SOL		2882.2395		8218.87843		N.A.		3095.645		Y		21.628		57225		52612		-14.083		-2.419		-2.007		ACTV		EQ0011575300001000		SOLVAY SA		BE0003470755		SOL BB Equity		20001025		0.11		EQ0011575300001000		SOL BB Equity		SOL		BB		2881		11031		Solvay SA		.500000000		.000000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		12		Chemicals		.250000000		.719000000		36826.9290036227				2881		2881		Credit Default Physical Swap		19.985339991		21.973144242		26.044766919		32.973157099		40.007472607

		425		SRA1V FH Equity		10/20		FI0009007371		88.979		90.831		79.223		-2.354		-38.231		-50.823		-37.25709000		-2.478		-34.809		-49.121		-14.393		28.26		0.58		75516058.24		32.053		468.1425		468.1425		948.094		11.809		64.9495		58.2015		0		820.7255		2624.1285		3044.1915		1513.239		97.0025		-19.50172		-285.103		372.827		-79.00		-20.865		-1.489		FI		FI		EUR		13772684870		23.41		326.4345		563.458		4.90		31694.925815		-.234		1.093		6.602		0.10122		42.698		#N/A N Ap		#N/A N Ap		42.698		#N/A N Ap		.051		.546		.546		.288		1.139		743.534		-20.741		-67.679		87171676.2		1.99		0.11809		N.A.		16.45		29.19		384.18		N.A.		0.81		31.88		0.5457445		25.000		33.941		1.358		6.81		318.244115		47.44		352.523955		Telecommunications		Communications		Telecom Services		0.431872		33.74		326.4345		73.0471		0		Sonera Oyj		41442.92635		SONERA OYJ		996.1735		1.62		312.095		549.1185		26.50		9512.00		#N/A N Ap		17.00		419.2195		18.52326		18.52326		6.73		32.69		8.38		4619177		239.0479		-17.32672000		-42.86328000		-50.36277000		0.77		22.95		11.52		14.62		-802.89		N.A.		NEG		#N/A N Ap		A+     *-		N.A.		#N/A N Ap		13.95		1559.6315		1.45		1093.176		SRA1V		1519.1435		42547.91135		N.A.		1530.9525		Y		73.336		2593916		2314847		-46.056		-20.741		-23.750		ACTV		EQ0022175400001000		SONERA OYJ		FI0009007371		SRA1V FH Equity		20001025		0.04		EQ0022175400001000		SRA1V FH Equity		SRA1V		FH		2882		11032		Sonera Oyj		.264000000		.300000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		63		Telecommunications		.250000000		.264000000		36826.9290244213				2882		2882		Credit Default Physical Swap		25.008786797		43.023440902		49.045485379		53.025680146		55.986428134

		406		SCG1 US Equity		10/20		N.A.				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		#N/A N Ap		#N/A N Ap																																				#N/A N Ap		N.A.		N.A.		US		US		USD				#N/A N Ap						#N/A N Ap				N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		40.296		N.A.		N.A.				#N/A N Ap				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap				N.A.		N.A.		N.A.		#N/A N Ap				#N/A N Ap				Electric		Utilities		Electric-Integrated												South Carolina Electric & Gas				SOUTH CAROLINA ELEC & GAS CO				#N/A N Ap						#N/A N Ap		#N/A N Ap		Scana Corp.		N.A.								N.A.		#N/A N Ap		N.A.		0				#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		STABLE		#N/A N Ap		A		NEG		#N/A N Ap		#N/A N Ap				#N/A N Ap				SCG1						#N/A N Ap				N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		UNLS		EQ0017131400001000														SCG1 US Equity		SCG1		US		2883		11034		South Carolina Electric & Gas		.626000000		.229000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		19		Electric		.250000000		.420000000		36826.9290606134				2883		2883		Credit Default Physical Swap		36.983556804		39.020329264		40.007629254		42.035146217		44.031811896

		405		SCE1 US Equity		10/20		N.A.				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		4.19		0.43				26.05		3226.83		4134.96		5136.68		0.34		0		2014.27		384.45		630		10021.86		17657.31		14139.42		26.05		52.12		-1100.13		1533.6		604.55		N.A.		N.A.		US		US		USD				137.74		1296.83		2938.2		-1.04		6632.48		N.A.		N.A.		N.A.		1.531		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		.000		.000		.000		N.A.		434.888		N.A.		N.A.				5.35		1		N.A.		-0.72		N.A.		N.A.		N.A.		N.A.		-0.15				N.A.		N.A.		N.A.		5.96		-202.08		-28.45		912.45		Electric		Utilities		Electric-Integrated		1.11		471.64		1296.83		666		25.89		Southern California Edison		0		SOUTHERN CALIFORNIA EDISON		6477.92		N.A.		509.42		2150.79		-6.06		13040.00		Edison International		17.73		957.93						N.A.		N.A.		N.A.		0		-182.47		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		14.95		2.94		7.58		-56.43		N.A.		N.A.		#N/A N Ap		A+		NEG		#N/A N Ap		0.30		7522		N.A.		6503.97		SCE1		3133.1		11730.5		N.A.		3517.89		N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		UNLS		EQ0017131500001000														SCE1 US Equity		SCE1		US		2884		11037		Southern California Edison		.480000000		.285000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		19		Electric		.250000000		.420000000		36826.9291573727				2884		2884		Credit Default Physical Swap		55.008786797		61.023440902		65.045485379		68.025680146		69.986428134

		228		FON US Equity		10/20		US8520611000		58.556		50.494		48.583		2.01		-40.382		-56.250		-63.87215961		-3.548		-40.388		-49.312		-11.612		14.75		0.83		153778912		104		4282		4301		4531				316		585				10514		15947		21803		11289		420		-6.69		-3534		3713		-349.00		-60.687		+7.292		US		US		USD		22780280000		24.64		2930		5059		19.57		45205.19		-.306		.880		6.369		0.5		.000		3.680		2.294		.000		3.680		.304		1.942		1.942		1.696		.822		798.435		-60.304		-61.442		287257760		2.09		0.21		18.10		6.09		7.86		-8.10		28.66		0.64		18.42		2.107		10.971		12.221		1.114		6.24		1490		60.06		991		Telecommunications		Communications		Telephone-Integrated		1.81		182		2930		426		7		Sprint Corp. (FON Group)		53165.43		SPRINT CORP (FON GROUP)		5013		1.29		1567		3696		16.51		77600.00		#N/A N Ap		13.34		2797		25.75		25.75		1.72		5.67		1.16		11543000		1134		+7.35540879		-37.18618094		-55.34644802		0.50		15.97		8.51		11.42		727.88		N.A.		STABLE		#N/A N Ap		BBB+		NEG		#N/A N Ap		7.94		17016		1.24		5433		FON		10514		60635.43		N.A.		10514		Y		59.512		5004945		4177779		-41.358		-60.304		-12.154		ACTV		EQ0010138200001000		SPRINT FON GROUP		US8520611000		FON US Equity		20001025		0.41		EQ0010138200001000		FON US Equity		FON		US		2885		11043		Sprint Corp. (FON Group)		.400000000		.150000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		64		Telephone		.250000000		.350000000		36826.9291821412				2885		2885		Credit Default Physical Swap		44.985339991		48.973144242		52.044766919		54.973157099		58.007472607

		430		STM US Equity		10/20		US8610121027		84.021		74.478		66.623		-5.738		-16.407		-15.233		+60.98175652		+2.175		-14.069		-15.985		-6.090		#N/A N Ap		#N/A N Ap		89781872																																		#N/A N Ap		+73.052		+9.084		US		FR		USD		44716380000		#N/A N Ap						#N/A N Ap				1.454		1.465		6.635				12.500		#N/A N Ap		#N/A N Ap		12.500		#N/A N Ap		.049		.059		.059		.052		1.694		886.570		73.137		-.034		125307360		#N/A N Ap				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		2.144		22.403		23.525		1.050		#N/A N Ap				#N/A N Ap				Semiconductors		Technology		Electronic Compo-Semicon												STMicroelectronics N.V.				STMICROELECTRONICS NV-NY SHS				#N/A N Ap						#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.				50.4375		50.4375		N.A.		#N/A N Ap		N.A.		2495800				-2.00014118		-13.71353681		-15.86526764		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		POS		#N/A N Ap		A-		STABLE		#N/A N Ap		#N/A N Ap				#N/A N Ap				STM						#N/A N Ap				Y		70.810		1693644		1546947		-.017		73.137		5.628		ACTV		EQ0015391600001003														STM US Equity		STM		US		2886		11055		STMicroelectronics N.V.		.000000000		.243000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		58		Semiconductors		.250000000		.476000000		36826.9292047454				2886		2886		Credit Default Physical Swap		45.685339991		49.973144242		54.044766919		55.973157099		57.207472607

		414		SGY US Equity		10/20		US8616421066		48.174		46.279		41.968		17.746		25.972		+30.182		+11.83382000		+9.624		+8.256		+19.255		+6.731		20.56		0.37		5931837		13.87		78.81		55.92		100		0		34.91		0.3		0		12.46		365.59		441.74		176.15		48.78		-15.77		-95.57		78.85		-22.50		+22.286		+4.345		US		US		USD		1146442000		0.00		49.94		115.75		25.24		1159.26		.722		.537		6.338		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.309		18.473		22.286		74.204		3924438		2.18		-1.02		22.84		36.49		32.07		0.17		25.63		0.22		15.93		4.411		15.000		14.069		0.938		8.17		160.25		212.69		-84.91		Oil&Gas Producers		Energy		Oil Comp-Explor&Prodtn		1.61		12.84		49.94		0		0		Stone Energy Corp.		653.22		STONE ENERGY CORP		51.22		0.45		26.49		92.29		152.14		129.00		#N/A N Ap		23.33		38.55		62.06		62.06		3.83		9.01		6.12		63700		26.49		+24.51912000		+34.20185000		+35.95917000		0.87		14.28		6.56		10.37		161.67		N.A.		N.A.		#N/A N Ap		BB-		POS		#N/A N Ap		28.16		147.69		0.39		100		SGY		265.59		724.67		N.A.		265.59		Y		50.033		108019		114467		26.435		22.286		12.836		ACTV		EQ0011946900001000		STONE ENERGY CORP		US8616421066		SGY US Equity		20001025		0.21		EQ0011946900001000		SGY US Equity		SGY		US		2887		11056		Stone Energy Corp.		.000000000		.000000000		36821.9999884259		INFO		Informational		13		BB-		24		Industrial		48		Oil&Gas Producers		.000000000		.315000000		36826.9292224537				2887		2887		Credit Default Physical Swap		254.950167306		259.950923106		264.980545663		269.988340629		275.041855291

		318		SZE FP Equity		11/2		FR0000120529		28.503		27.568		29.495		4.169		5.451		0.335		-7.384691		1.844		0.53		1.615		2.881		5.58		0.42		84561684.4		4137.89		21354.402		22513.424		15346.958		5519.824		1559.782		5617.09		0		-5309.726		36934.162		65817.778		50918.966		5697.672		-23.2286		-3187.504		3665.836		329.9		21.554		1.181		FR		FR		EUR		30847520600		58.09		2351.67		4305.59		10.45		48526.1192		-0.073		0.576		3.318		3.87		3.704		15.244		9.816		11.111		17.925		2.708		2.335		2.335		1.704		0.366		199.384		24.465		15.781		64364034		7.51		3.1132		5.19		15.6		26.64		50.95		39.16		0.65		27.78		7.60154		11.54		20.353		1.764		2.39		1698.2678		48.83		1779.7184		Water		Utilities		Water		8.1313		929.316		2351.67		725.668		0		Suez Lyonnaise DES Eaux		26668.6172		SUEZ LYONNAISE DES EAUX		16337.678		1.15		1249.15		3203.07		22.11		222000		#N/A N Ap		19.03		2970.01		154.714		154.714		3.22		6.48		1.11		416038		523.482		2.874808		7.104513		2.414791		0.55		14.64		1.95		6		334.92		N.A.		N.A.		#N/A N Ap		A		NEG		#N/A N Ap		0.32		27057.234		1.4		22035.35		SZE		9378.988		61584.7118		N.A.		14898.812		Y		27.527		563837		524857		25.108		0.056		2.39		ACTV		EQ0011542900001000														LY FP Equity		LY		FP		2888		11058		Suez Lyonnaise DES Eaux		.380000000		.000000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		69		Water		.250000000		.626000000		36826.9292494213				2888		2888		Credit Default Physical Swap		29.983556804		34.020329264		37.007629254		39.035146217		40.031811896

		450		TLM CN Equity		10/20		CA87425E1034		35.285		40.655		38.759		-1.931		14.029		+19.811		-22.03324000		-4.544		+1.543		+11.030		-2.317		43.27		0.29		22772408.314577		35.747385145		483.3178869323		701.8403283464		1428.0418376804		0		0		14.7623460876		285.0522971005		140.4739838475		3851.3173573415		5175.8903746856		2777.5056269032		35.747385145		119.8861379584		-989.4743810406		768.3039851715		49.80		+16.553		-.156		CA		CA		CAD		4687367271.28293		0.00		250.430292599		744.6709916589		N.A.		6127.5188666755		.608		.457		6.483		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.190		138.702		16.553		38.347		22402575.1357077		2.46		-1.774129485		7.05		26.74		19.13		-2.68		18.74		0.23		35.21		3.6396133986		19.000		9.285		0.489		9.78		932.7419568383		59.67		630.5441546405		Oil&Gas Producers		Energy		Oil Comp-Explor&Prodtn		0.8672050841		79.17383821		250.430292599		0		8.8044485635		Talisman Energy Inc.		3379.4386336555		TALISMAN ENERGY INC		1417.1852244141		0.32		117.0395869191		611.2802859791		44.19		N.A.		#N/A N Ap		12.48		241.9568383424		33.7945187343		33.7945187343		2.41		3.50		2.35		663467		108.2351383556		-0.68880210		+15.76221000		+4.98832300		0.38		6.05		2.66		4.64		-55.72		N.A.		NEG		#N/A N Ap		BBB+		STABLE		#N/A N Ap		46.09		1276.7112405667		0.74		1452.9326095591		TLM		2113.3324506818		5729.2996160466		N.A.		2398.3847477823		Y		31.336		674463		629150		14.150		16.553		-3.223		ACTV		EQ0010852600001000		TALISMAN ENERGY INC		CA87425E1034		TLM CN Equity		20001025		0.59		EQ0010852600001000		TLM CN Equity		TLM		CN		2889		11068		Talisman Energy Inc.		.315000000		.150000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.9292783565				2889		2889		Credit Default Physical Swap		68.452699565		75.838495911		80.767629023		90.359474317		98.947337082

		440		TE1 US Equity		10/20		N.A.				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		#N/A N Ap		#N/A N Ap																																				#N/A N Ap		N.A.		N.A.		US		US		USD				#N/A N Ap						#N/A N Ap				N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		N.A.		N.A.		N.A.				#N/A N Ap				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap				N.A.		N.A.		N.A.		#N/A N Ap				#N/A N Ap				Electric		Utilities		Electric-Integrated												Tampa Electric Company				TAMPA ELECTRIC CO				#N/A N Ap						#N/A N Ap		#N/A N Ap		Teco Energy Inc.		N.A.								N.A.		#N/A N Ap		N.A.		0				#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		NEG		#N/A N Ap		AA		NEG		#N/A N Ap		#N/A N Ap				#N/A N Ap				TE1						#N/A N Ap				N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		UNLS		EQ0015932700001000														TE1 US Equity		TE1		US		2890		11069		Tampa Electric Company		.000000000		.229000000		36821.9999884259		INFO		Informational		3		AA		24		Industrial		19		Electric		.250000000		.420000000		36826.9293175926				2890		2890		Credit Default Physical Swap		26.005550292		30.975235451		34.979550150		36.971279625		38.960593715

		446		TGT US Equity		10/20		US87612E1064		50.764		51.8		45.866		-6.383		-15.565		-29.537		-30.58380502		-1.925		-13.530		-18.766		-3.406		9.43		2.05		121099672		220		6483		5850		4521		0		0		628		0		5056		10881		17143		11281		220		20.59		-1918		2252		40.00		-24.436		+2.030		US		US		USD		22692590000		15.13		2329		3183		9.77		33076.77		-.023		.896		4.910		0.2		5.128		8.612		7.419		5.128		8.612		.352		.816		.876		.713		.845		903.188		-23.925		-31.222		93246528		3.01		0.38		12.71		9.60		7.94		-4.47		27.48		2.54		8.34		1.595		15.222		15.752		1.035		2.23		527		35.68		950		Retail		Consumer, Cyclical		Retail-Major Dept Store		1.275		393		2329		176.52		18		Target Corporation		28888.95		TARGET CORP		4799		3.57		1144		1998		16.24		281000.00		#N/A N Ap		18.47		1936		25.125		25.125		3.80		5.30		0.65		3659800		949.48		-1.44118533		-11.07306430		-25.48318197		0.69		20.65		7.22		13.23		149.91		N.A.		STABLE		#N/A N Ap		A		STABLE		#N/A N Ap		9.91		33702		8.59		5019		TGT		5862		34597.95		N.A.		5862		Y		52.571		4632431		4661596		-11.464		-23.925		-1.951		ACTV		EQ0010043600001000		TARGET CORP		US87612E1064		TGT US Equity		20001025		0.52		EQ0010043600001000		TGT US Equity		TGT		US		2891		11070		Target Corporation		.000000000		.280000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		56		Retail		.250000000		.364000000		36826.9293418171				2891		2891		Credit Default Physical Swap		49.985339991		52.973144242		56.044766919		57.973157099		60.007472607

		441		TEC IM Equity		10/20		IT0000088820		48.811		52.529		85.045		7.821		-7.456		-1.127		+56.71697000		+10.610		-.452		-1.813		+6.022		42264.63		0.74		40888257.62		602.47831		11890.119395		15802.525445		17477.530875		10336.662315		1383.99793		2524.485845		0		-45.743005		46122.47878		61549.916645		37240.820225		1986.47624		8983.81484		-21666.12413		17288.907405		3143.16		+108.256		+8.188		IT		IT		EUR		17910221070		N.A.		4875.151645		7629.651505		23812.09		48740.44973		2.917		1.189		18.564		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.282		5886.671		108.256		-3.608		80750912.025		4.38		-1.341165		66.26		171.35		218.84		63.63		263.80		0.85		46896.03		0.092785		N.A.		32.791		N.A.		8.97		13874.335055		22.59		47530.305585		Telecommunications		Communications		Telephone-Integrated		-0.026992		998.90644		4875.151645		0		0		Tecnost SPA		18576.88973		TECNOST SPA		19826.88925		2.31		-88.43254		5162220		14141.88		122669.00		Olivetti SpA		N.A.		2961.418845		3.0425045		3.0425045		1.28		0.57		0.78		26807100		-88.43254		+1.04955100		-9.71259700		-8.66244600		N.A.		-1.26		-0.29		0.94		4.64		N.A.		N.A.		#N/A N Ap		BBB		STABLE		#N/A N Ap		32779.94		22904.188125		0.67		21813.373925		TEC		13972.44254		52701.2052		N.A.		24309.104855		Y		30.719		13173176		18715392		-.135		108.256		4.581		ACTV		EQ0011805300001000		TECNOST SPA		IT0000088820		TEC IM Equity		20001025		0.14		EQ0011805300001000		TEC IM Equity		TEC		IM		2892		11074		Tecnost SPA		.000000000		.000000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		63		Telecommunications		.250000000		.264000000		36826.9293776273				2892		2892		Credit Default Physical Swap		104.952699565		123.538495911		149.967629023		169.259474317		180.047337082

		443		TEL NZ Equity		10/20		NZTELE0001S4		45.876		36.796		30.906		0.684		-20.94		-32.299		-20.68648000		+.483		-16.523		-23.994		-5.360		48.48		0.65		16146100.005		32.4891		664.2216		1180.0362		1525.7844		35.6979		247.4787		29.6814		0		81.0222		2601.1335		3201.1791		2712.2382		279.9678		-0.76209		-335.7207		619.6995		75.00		-25.478		+6.402		NZ		NZ		NZD		4118964087		115.71		567.1554		800.9967		-23.56		7113.440313		-.374		1.263		2.319		0.184506		.000		4.769		8.925		.000		4.769		2.997		11.736		11.736		1.681		1.392		1755.413		-22.041		-32.003		7723585.611		6.03		0.16044		-10.22		9.98		11.85		14.52		7.49		0.49		51.34		0.1676598		21.937		13.995		0.638		9.12		18.0495		1.73		1027.2171		Telecommunications		Communications		Telecom Services		0.1792917		87.4398		567.1554		363.3966		0		Telecom Corporation of New Zealand Limited		5245.517613		TELECOM CORP OF NEW ZEALAND		1832.2248		1.08		314.0613		547.9026		4.15		5717.00		#N/A N Ap		13.09		475.7046		2.346435		2.346435		9.09		6.64		2.37		3317552		-49.3353		+0.59091890		-15.04395000		-31.06717000		0.89		70.70		11.73		17.24		-77.45		N.A.		STABLE		#N/A N Ap		A+		STABLE		#N/A N Ap		26.12		1737.1641		0.84		2112.1926		TEL		453.243		7119.857913		N.A.		488.9409		Y		37.580		6171221		5269134		-2.880		-22.041		-4.412		ACTV		EQ0010144700001000		TELECOM CORPORATION OF NEW ZEALAND		NZTELE0001S4		TEL NZ Equity		20001025		0.13		EQ0010144700001000		TEL NZ Equity		TEL		NZ		2893		11079		Telecom Corporation of New Zealand Limited		.000000000		.000000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		63		Telecommunications		.250000000		.264000000		36826.9294040509				2893		2893		Credit Default Physical Swap		28.008786797		28.023440902		32.045485379		37.025680146		41.986428134

		442		TEF SM Equity		10/20		ES0178430E18		45.491		45.689		40.624		-1.385		-5.399		-7.773		+39.67054000		+.189		-.641		-7.899		-.149		29.44		0.4		523326041.35		156.97535		8046.205545		11342.721635		13437.773195		8953.22953		1229.898915		1660.134525		0		7348.09964		39548.76275		54078.72505		32858.50876		1386.86583		-17.198965				6935.84745		-1605.88		+48.232		+2.192		ES		SP		EUR		76927520530		N.A.		3865.17005		9181.86864		22.70		94146.409		.349		1.365		3.251				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.545		4251.766		48.232		-13.508		644874644.4		4.06		0.480795		8.58		19.33		17.52		-2.00		36.96		0.37		34.19		0.6182855		17.550		29.263		1.667		0.77		904.4007		7.35		11394.968025		Telecommunications		Communications		Telephone-Integrated		0.4664555		1257.16927		3865.17005		0		0		Telefonica SA		68251.54945		TELEFONICA S.A.		16941.655325		0.72		1522.3488		1137921.1445		7.96		127193.00		#N/A N Ap		38.78		2224.199845		18.093075		18.093075		4.81		8.51		3.05		35138225		1522.3488		-1.93432700		-8.83110400		-4.35693300		1.45		12.89		3.18		7.81		-37.09		N.A.		POS		#N/A N Ap		A+		NEG		#N/A N Ap		31.44		19364.2295		0.62		18328.52959		TEF		12267.012065		102224.4398		N.A.		21220.241595		Y		44.642		27876398		26464390		-3.350		48.232		-4.454		ACTV		EQ0010145000001000		TELEFONICA S.A.		ES0178430E18		TEF SM Equity		20001025		0.03		EQ0010145000001000		TEF SM Equity		TEF		SM		2894		11081		Telefonica SA		.350000000		.285000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		64		Telephone		.250000000		.350000000		36826.9294264699				2894		2894		Credit Default Physical Swap		30.008786797		37.223440902		47.045485379		53.025680146		59.286428134

		445		TGO CN Equity		10/20		CA87941V1004		27.687		42.494		54.917		6.634		4.769		-9.103		-31.84591000		+4.366		+5.060		-3.701		+6.797		4.98		0.46		10920839.4015623		112.9617370581		1101.5689130147		852.1911823117		1452.9921885344		3.8262941877		0		205.6269032173		77.830001324		35.8003442341		5379.17383821		6304.5015225738		2414.3121938303		112.9617370581		-41.1889315504		-627.1746325963		184.5425658679		-237.93		-1.077		+.626		CA		CA		CAD		5402013107.37455		1101.69		133.6952204422		357.5665298557		28.69		7329.1010194625		-.312		.727		6.861		0.2250761287		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.593		253.819		-1.077		-2.280		2416452.40301867		1.55		-1.7476499404		31.14		46.01		37.55		-7.25		40.53		1.28		5.12		0.5163511188		21.500		27.286		1.269		1.34		-336.6013504568		-112.62		635.4759698133		Telecommunications		Communications		Telecom Services		0.0099298292		74.3214616709		133.6952204422		61.7370581226		0.9863630346		Teleglobe Inc.		5528.0352177942		TELEGLOBE INC		1376.0227724083		2.05		6.5867867073		230.4580961207		-8.01		5351.00		#N/A N Ap		N.A.		43.0557394413		21.2829339335		21.2829339335		1.52		112.91		2.08		114388		-56.1300145637		+4.84669800		+6.55216500		-24.83600000		N.A.		0.14		0.11		0.30		6.16		N.A.		STABLE		#N/A N Ap		BBB+   *		N.A.		#N/A N Ap		63.35		2824.4075201906		3.13		1488.9845094664		TGO		3808.5264133457		7094.8497285847		N.A.		3890.1893287436		Y		31.966		537522		1185287		-.750		-1.077		1.580		ACTV		EQ0011069300001000		TELEGLOBE INC		CA87941V1004		TGO CN Equity		20001025		1.63		EQ0011069300001000		TGO CN Equity		TGO		CN		2895		11082		Teleglobe Inc.		.300000000		.225000000		36821.9999884259		I		Indicative		8		BBB+		6		Phones		63		Telecommunications		.250000000		.264000000		36826.9294640856				2895		2895		Credit Default Physical Swap		106.981309199		111.006877098		119.026396812		122.959615788		129.026345381

		458		TPS PW Equity		11/2		PLTLKPL00017		60.358		50.611		45.165		6.438		-20.513		-28.116		1.52282		5.353		-12.998		-19.86		0.324		8.79		0.52		1386327.12532866		171.6148115688		1022.0113935145		1016.3453111306		921.1305872042		57.6468010517		3.5385626643		181.2532865907		0		1293.7138475022		3192.7366345311		5798.8606485539		3527.254601227		175.1533742331		6.5950920245		-1210.7975460123		966.722173532		-313.71		15.888		3.42		PL		PD		PLN		7607361963.19018		6.52		629.8685363716		1151.2773882559		0.29		9208.5341805434		0.204		1.104		4.381				25		#N/A N Ap		#N/A N Ap		25		#N/A N Ap		0.145		0.202		0.202		0.176		1.156		1400		16.073		-9.344		2763089.39526731		2.55		-0.1752848379		N.A.		N.A.		N.A.		N.A.		N.A.		0.45		-8.68		0.2782646801		20.51		19.528		0.952		3.81		66.7813321648		14.26		401.5644171779		Telecommunications		Communications		Telephone-Integrated		0.1336546889		178.0587204207		629.8685363716		12.2699386503		0		Telekomunikacja Polska SA		8404.9079754601		TELEKOMUNIKACJA POLSKA SA		745.9772129711		0.68		188.5144609991		709.9255039439		3.11		73370		#N/A N Ap		40.66		273.3939526731		5.4338299737		5.4338299737		3.44		7.87		2.64		810873		176.2445223488		11.13624		-5.252735		-9.844826		2.58		8.65		3.38		8.82		199.69		N.A.		N.A.		#N/A N Ap		BBB		STABLE		#N/A N Ap		20.88		2883.3895705521		1.23		921.1305872042		TPS		2213.9592462752		10798.3128834356		N.A.		2271.6060473269		Y		48.53		364492		342129		-2.56		4.202		6.438		ACTV		EQ0034969800001000														TPSA PW Equity		TPSA		PW		2896		11084		Telekomunikacja Polska SA		.000000000		.225000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		64		Telephone		.250000000		.350000000		36826.9294859607				2896		2896		Credit Default Physical Swap		229.043214383		234.042984217		239.976533531		245.950665877		249.962157888

		3		1004Z NO Equity		10/20		N.A.				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		17.86		0.74				215.1515792591		1101.0387357465		1089.4032029448		1580.5284647443		130.3179673782		42.6283610823		285.7052190653		0		691.0448708456		3896.2110474095		5080.0736211894		2777.8247900315		257.7799403415		-0.4611902092		-715.1621570162		772.0704901733		-396.00		N.A.		N.A.		NO		NO		NOK				24.57		372.4428272229		906.3022276756		9.41				N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		.840		N.A.		N.A.				2.23		67.7484186253		5.77		12.12		13.00		-1.43		10.46		0.50		19.18				N.A.		N.A.		N.A.		4.05		139.4148384776		18.11		630.2227675644		Telecommunications		Communications		Telecom Services		256.258753094		85.8913875902		372.4428272229		52.8887854619		0		Telenor A/S		0		TELENOR A/S		1336.1822759102		1.33		215.2573568301		749.1167572828		6.86		23470.00		#N/A N Ap		N.A.		350.5468700417						N.A.		N.A.		N.A.		0		162.3685713681		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		10.24		4.58		7.45		5898.55		N.A.		N.A.		#N/A N Ap		AA     *-		N.A.		#N/A N Ap		14.04		3457.3399056464		0.76		1593.9622162517		1004Z		2171.9308637796		1574.3933656307		N.A.		2302.2488311578		N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		UNLS		EQ0021855300001000														1004Z NO Equity		1004Z		NO		2897		11086		Telenor A/S		.000000000		.243000000		36821.9999884259		I		Indicative		3		AA		24		Industrial		63		Telecommunications		.250000000		.264000000		36826.9295074884				2897		2897		Credit Default Physical Swap		30.005550292		32.875235451		35.979550150		39.571279625		45.260593715

		465		TWT LN Equity		10/20		GB0006544521		62.763		79.387		70.401		-19.708		-50.673		-71.795		-58.75156000		-19.438		-47.682		-62.958		-26.591		14.98		0.2		4657573397.4		94.45524		341.31372		732.75246		4422.8811		0.72435		0		115.75113		0		-1051.46646		5763.21834		6260.12244		5167.22316		94.45524		249.292296		-678.13647		99.09108		-24.20		-56.414		-1.917		GB		GB		GBp		4597449450		N.A.		-127.63047		456.05076		38.17		15489.64527		.006		1.717		8.346		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		2.070		2885.000		-56.414		-66.692				5.01		-0.260766		N.A.		N.A.		N.A.		N.A.		N.A.		0.23		15.19		-22.3128774		N.A.		N.A.		N.A.		0.00		-150.853131		-18.49		966.587127		Media		Communications		Cable TV		-0.3491367		522.40122		-127.63047		0		0		Telewest Communications Plc		10913.0571		TELEWEST COMMUNICATIONS PLC		4575.86382		0.30		-767.811		321.32166		-12.14		6899.00		#N/A N Ap		N.A.		-767.66613		159.357		159.357		3.33		35.33		3.17		23589229		-767.811		-20.60865000		-52.43003000		-71.95261000		N.A.		-65.76		-13.12		N.A.		243.94		N.A.		STABLE		#N/A N Ap		BB-		STABLE		#N/A N Ap		46.98		1148.09475		0.77		4670.31906		TWT		1092.17493		15501.23487		N.A.		1092.89928		Y		71.491		21217704		16929540		-220.250		-56.414		-16.667		ACTV		EQ0015645100001000		TELEWEST COMMUNICATIONS PLC		GB0006544521		TWT LN Equity		20001025		1.72		EQ0015645100001000		TWT LN Equity		TWT		LN		2898		11087		Telewest Communications Plc		.220000000		.000000000		36821.9999884259		I		Indicative		14		B+		24		Industrial		42		Media		.000000000		.350000000		36826.9295429398				2898		2898		Credit Default Physical Swap		520.033727960		535.012383557		540.004868002		575.039242093		600.005644394

		449		TLIA SS Equity		10/20		SE0000667925		58.304		N.A.		N.A.		-0.806		-28.488		N.A.		#N/A N Ap		+2.500		N.A.		N.A.		-3.119		13.86		0.72		33530071.2645735		156.5435190983		2297.661289521		2370.913717188		906.7596982437		20.8724692131		20.0773275288		967.2898589617		0				4886.145650078		7613.8791980996		4323.68230114		176.6208466271		15.0758863345				1239.2283149954		-1817.00		N.A.		+2.377		SE		SW		SEK		16704654560.6345		34.82		480.8619335858		1242.3094890221		-2.16				N.A.		N.A.		N.A.		0.0516842095		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		N.A.		3001.200		N.A.		N.A.		42732593.8515669		2.31				10.64		6.56		6.98		-7.88		4.12		0.72		14.04		0.0928327916		N.A.		59.957		N.A.		3.37		352.7447297015		38.05		574.1916887815		Telecommunications		Communications		Telecom Services		0.1472006043		77.8244923517		480.8619335858		146.1072844918		0		Telia AB		0		TELIA AB		1419.3279064913		1.53		419.636023894		1181.0835793303		12.09		30643.00		#N/A N Ap		37.81		594.3684090209		5.5659917902		5.5659917902		4.85		12.81		3.06		7850471		273.5287394023		-0.21021920		-24.20485000		#N/A N Ap		1.61		13.57		5.87		10.35		-139.78		N.A.		NEG		#N/A N Ap		AA		STABLE		#N/A N Ap		5.15		5180.4474659828		1.27		1595.9487531184		TLIA		3269.3244277465		2486.2092614128		N.A.		3290.1968969596		Y		39.833		5012512		N.A.		N.A.		N.A.		-11.811		ACTV		EQ0019113600001000														TLIA SS Equity		TLIA		SS		2899		11090		Telia AB		.300000000		.250000000		36821.9999884259		I		Indicative		3		AA		24		Industrial		63		Telecommunications		.250000000		.264000000		36826.9295562847				2899		2899		Credit Default Physical Swap		30.005550292		34.675235451		38.279550150		45.971279625		48.960593715

		451		TLS AU Equity		10/20		AU000000TLS2		31.363		30.586		27.254		7.363		-10.938		-16.622		-29.76076000		+3.805		-6.310		-11.475		-1.032		9.6		0.64		50946049.926		396.6031		2589.8024		4975.2301		3435.2905		3.6967		0		744.621		0		2726.0522		11313.4863		16022.0259		9895.0097		396.6031		-0.216521		-2115.5686		3457.4707		-179.00		-21.891		-1.050		AU		AU		AUD		20446051625		62.99		3087.2726		4484.6252		-3.93		50862.657655		-.120		.845		3.304		0.095058		-4.511		#N/A N Ap		#N/A N Ap		5.882		#N/A N Ap		1.984		4.199		4.199		1.338		.768		6420.605		-19.763		-25.190		47929331.486		2.66		0.10562		N.A.		N.A.		N.A.		N.A.		N.A.		0.52		22.38		0.1895879		8.133		16.797		2.065		9.01		707.1259		50.40		696.0358		Telecommunications		Communications		Telecom Services		0.1510366		332.703		3087.2726		1223.0796		0		Telstra Corporation Limited		46069.093955		TELSTRA CORPORATION LTD		4789.867		0.86		1941.8237		3337.0639		13.06		50761.00		#N/A N Ap		19.20		2824.8069		3.184443		3.184443		6.69		11.85		4.17		14887930		718.7441		+1.81853900		-11.32800000		-23.49387000		0.91		33.66		12.67		21.11		-72.80		Aa3		STABLE		#N/A N Ap		A+		STABLE		#N/A N Ap		5.91		9827.4129		1.26		5186.4701		TLS		6123.3195		52347.146755		N.A.		6127.0162		Y		27.068		15166151		13330069		-2.086		-19.763		-.166		ACTV		EQ0011262100001000		TELSTRA CORPORATION LIMITED		AU000000TLS2		TLS AU Equity		20001025		0.11		EQ0011262100001000		TLS AU Equity		TLS		AU		2900		11091		Telstra Corporation Limited		.000000000		.000000000		36821.9999884259		I		Indicative		3		AA		24		Industrial		63		Telecommunications		.250000000		.264000000		36826.9295861458				2900		2900		Credit Default Physical Swap		26.905550292		30.475235451		36.979550150		43.471279625		49.960593715

		467		TX US Equity		10/20		US8816941038		37.306		35.654		33.501		16.216		20.51		+14.389		-12.30589373		+9.009		+9.976		+11.731		+10.215		1.41		1.22		131303824		419		5963		5668		6606		710		29		273		300		8681		20399		28972		16220		448		22.95		-2957		3169		-153.00		-5.268		+.570		US		US		USD		32833839990		83.97		1650		3193		-25.11		37152.06		-.006		.445		4.347		1.8		.000		1.429		2.384		.000		1.429		3.000		3.022		3.022		2.640		.172		551.250		-1.948		12.666		157735424		2.48		0.4		3.99		1.45		2.58		-0.52		8.87		0.97		3.01		3.99		9.106		14.928		1.639		1.72		209		51.99		193		Oil&Gas Producers		Energy		Oil Comp-Integrated		2.14		504		1650		964		29		Texaco Inc		29541		TEXACO INC		7199		2.31		1177		2720		2.65		18443.00		#N/A N Ap		15.80		1862		59.5625		59.5625		2.65		7.88		0.77		2654100		184		+21.41665997		+26.70021941		+20.37612761		0.59		9.90		4.09		7.55		352.92		N.A.		N.A.		#N/A N Ap		A+     *+		N.A.		#N/A N Ap		13.15		34975		1.67		7647		TX		11742		41696		N.A.		12752		Y		32.616		2456606		2385190		6.879		-1.948		13.452		ACTV		EQ0010145800001000		TEXACO INC		US8816941038		TX US Equity		20001025		0.1		EQ0010145800001000		TX US Equity		TX		US		2901		11098		Texaco Inc.		.000000000		.235000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.9296179745				2901		2901		Credit Default Physical Swap		19.008786797		22.023440902		24.045485379		26.025680146		27.986428134

		468		TXN US Equity		10/20		US8825081040		110.523		76.634		65.084		-14.254		-28.125		-30.796		+16.68203272		-1.825		-24.476		-28.198		-13.034		30.79		0.71		670848256		662		6055		2628		1097		0		2000		705		0		7619		10665		15028		5773		2662		59.07		-1373		2029		-519.00		+21.600		+11.046		US		US		USD		82103130000		9.53		1696		2682		3.99		109933.9		.924		1.365		6.593		0.085		.000		.000		2.880		.000		.000		.100		.179		.179		.156		1.546		1728.487		21.785		-1.582		720117760		1.66		0.41		22.67		-1.70		16.55		-9.05		60.66		1.39		32.81		1.594		24.355		29.799		1.224		6.47		2519		71.20		1019		Semiconductors		Technology		Electronic Compo-Semicon		0.875		75		1696		134		0		Texas Instruments Inc.		78545.59		TEXAS INSTRUMENTS INC		-1252		2.60		1406		2392		37.40		38197.00		#N/A N Ap		40.60		2019		47.5		47.5		6.15		17.45		7.32		15330900		1272		-13.57715878		-20.73842972		-32.71881741		1.52		17.58		10.60		15.60		45.33		N.A.		N.A.		#N/A N Ap		A		STABLE		#N/A N Ap		9.88		9468		2.88		1410		TXN		9255		79341.59		N.A.		9255		Y		80.539		12040607		10166846		-.764		21.785		.000		ACTV		EQ0010146000001000		TEXAS INSTRUMENTS INC		US8825081040		TXN US Equity		20001025		0.19		EQ0010146000001000		TXN US Equity		TXN		US		2902		11100		Texas Instruments Inc.		.000000000		.350000000		36821.9999884259		I		Indicative		6		A		24		Industrial		58		Semiconductors		.250000000		.476000000		36826.9296378472				2902		2902		Credit Default Physical Swap		32.983556804		37.020329264		41.007629254		43.035146217		45.031811896

		469		TXT US Equity		10/20		US8832031012		45.463		35.611		32.675		-7.517		-27.626		-29.837		-47.11649949		-7.251		-23.093		-25.619		-15.492		19.47		0.77		23571708		209		9239		3256		5630		0		0		321		524		3332		11207		16393		11504		209		24.52		-532		1116		111.00		-44.691		-4.355		US		US		USD		6023850000		31.19		1090		1530		6.25		15581.36		-.510		.753		3.986		1.3		3.175		10.253		11.334		3.175		10.253		.971		3.095		3.095		2.704		.632		143.425		-43.462		-44.261		42601936		4.10		3.88		12.12		3.64		-4.76		-5.91		19.72		2.67		25.58		5.243		13.450		8.011		0.596		3.29		1409		52.73		1263		Miscellaneous Manufactur		Industrial		Diversified Manufact Op		14.48		56		1090		194		1		Textron Inc		11273.22		TEXTRON INC		6109		4.96		2226		2666		46.28		68000.00		#N/A N Ap		9.35		1004		42		42		1.41		5.41		0.47		1021200		2031		-6.45452462		-24.57070189		-26.66392492		0.35		60.55		4.14		22.46		12.50		N.A.		STABLE		#N/A N Ap		A		STABLE		#N/A N Ap		19.58		11579		5.52		6318		TXT		4365		20524.21		N.A.		4889		Y		34.195		459990		445978		-33.943		-43.462		-9.066		ACTV		EQ0010146400001000		TEXTRON INC		US8832031012		TXT US Equity		20001025		1.16		EQ0010146400001000		TXT US Equity		TXT		US		2903		11103		Textron Inc.		.367000000		.150000000		36821.9999884259		I		Indicative		6		A		24		Industrial		46		Miscellaneous Manufactur		.250000000		.367000000		36826.929671875				2903		2903		Credit Default Physical Swap		40.983556804		45.020329264		48.007629254		51.035146217		54.031811896

		455		TNB US Equity		10/20		US8843151023		26.097		54.75		52.153		-20.351		-30.581		-46.462		-71.99849898		-14.960		-33.804		-40.304		-19.799		6.12		0.98		5317540.5		70.55		1163.93		513.45		935.73		0		14.22		71.23		0		755.87		2065.56		2652.69		1558.55		84.77		-10.95		-133.08		80.15		-190.15		-69.444		-1.028		US		US		USD		836901900		43.91		179.95		278		11.23		2264.65		-1.053		.884		5.965		1.12		.000		.000		.000		.000		.000		1.742		7.758		7.758		6.776		.827		57.967		-68.045		-52.964		2833125		2.44		-0.92		6.05		18.57		17.03		4.39		12.33		2.08		8.50		2.133		13.833		6.769		0.489		0.45		79.03		51.62		74.07		Electronics		Industrial		Electronic Connectors		2.57		67.96		179.95		65.13		0		Thomas & Betts Corp.		1843.04		THOMAS & BETTS CORP		886.66		3.89		148.31		246.35		7.79		21500.00		#N/A N Ap		10.24		159.74		14.4375		14.4375		0.79		N.A.		0.42		195800		83.18		-15.94241549		-26.27467700		-44.83272434		0.38		14.06		5.76		10.65		26.45		N.A.		N.A.		#N/A N Ap		BBB    *-		N.A.		#N/A N Ap		13.08		2522.01		4.27		971.43		TNB		1094.13		2839.08		N.A.		1094.13		Y		61.366		288130		349896		-16.882		-68.045		-17.204		ACTV		EQ0010146800001000		THOMAS & BETTS CORP		US8843151023		TNB US Equity		20001025		2.72		EQ0010146800001000		TNB US Equity		TNB		US		2904		11105		Thomas & Betts Corp.		.000000000		.045000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		21		Electronics		.250000000		.476000000		36826.9296934028				2904		2904		Credit Default Physical Swap		41.043214383		46.042984217		48.976533531		51.950665877		145

		466		TWX US Equity		10/20		US8873151091		72.416		55.398		58.507		-7.924		-10.204		-14.694		+11.53814000		-8.301		-9.445		-12.691		-10.125		61.94		0.66		300836704		1284		9861		9670		18083		3186		0		1464		577		-3299		31579		51239		37765		1284		102.03		-2231		3953		-931.00		+15.315		-.123		US		US		USD		92521860000		15.15		3582		6111		3.26		112953.4		.311		1.323		5.251		0.18		.000		.000		.000		.000		.000		.155		.257		.257		.225		1.482		1209.318		15.584		-3.167		364907776		5.08		1.36		44.16		29.88		25.11		-8.40		34.61		3.08		55.02		0.812		14.889		86.096		5.783		5.63		861		4.39		18738		Media		Communications		Multimedia		1.5		1519		3582		289		52		Time Warner Inc		84883.3		TIME WARNER INC		16821		5.10		1948		4477		47.31		69700.00		#N/A N Ap		166.45		3975		69.91		69.91		8.72		21.36		2.39		5175200		1607		-7.93415400		-10.75086000		-20.17544000		6.23		23.26		4.73		11.08		383.56		N.A.		N.A.		#N/A N Ap		BBB    *+		N.A.		#N/A N Ap		87.44		27333		4.88		18105		TWX		9711		115479.3		N.A.		13474		Y		50.342		3833821		3687317		-2.290		15.584		-10.749		ACTV		EQ0010147500001000		TIME WARNER INC		US8873151091		TWX US Equity		20001025		0.21		EQ0010147500001000		TWX US Equity		TWX		US		2906		11108		Time Warner Inc.		.000000000		.000000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		42		Media		.250000000		.350000000		36826.9297997338				2906		2906		Credit Default Physical Swap		62.952699565		67.038495911		71.967629023		75.959474317		80.047337082

		453		TMC US Equity		10/20		US8873641075		24.202		75.995		56.044						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		-6.27		0.75				144.32		886.65		866.13		1562.24		0		0		343.89		724.82		-1709.84		2244.11		3897.37		3470.35		144.32		47.45		-173.48		381.23		-88.62		N.A.		N.A.		US		US		USD				23.53		470.51		615.46		-0.41		7755.53		N.A.		N.A.		N.A.		0.8		-17.949		8.577		2.061		-17.949		8.577		N.A.		.000		.000		.000		N.A.		44.308		N.A.		N.A.				23.53		3.04		N.A.		-2.03		-1.79		20.92		6.54		1.58		-14.32				N.A.		N.A.		N.A.		5.95		-937.98		360.01		677.43		Media		Communications		Publishing-Newspapers		3.53		93.37		470.51		56.7		18.07		Times Mirror Company		4002.45		TIMES MIRROR CO-CL A		1672.76		3.24		259.09		404.04		N.A.		14726.00		Tribune Co		25.32		439.29						N.A.		N.A.		N.A.		0		184.32		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		N.A.		6.43		12.92		62.26		N.A.		N.A.		#N/A N Ap		WR		N.A.		#N/A N Ap		8.81		3029.25		3.00		1817.07		TMC		-297.79		7442		N.A.		427.03		N		102.937		N.A.		101653		N.A.		N.A.		N.A.		ACQU		EQ0010147600001000														TMC US Equity		TMC		US		2907		11110		Times Mirror Company		.350000000		.270000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		42		Media		.250000000		.350000000		36826.9298382292				2907		2907		Credit Default Physical Swap		38.983556804		43.020329264		46.007629254		49.035146217		52.031811896

		162		CX1 US Equity		10/20		N.A.				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		-3.68		0.34				0.31		141.37		317.39		981.03		0		0		33.79		210		27.48		1838.5		2666.93		1905.22		0.31		-8.3		-107.34		240.65		-13.81		N.A.		N.A.		US		US		USD				127.05		213.98		342.87		0.00		1308.38		N.A.		N.A.		N.A.		2.72		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		.000		.000		.000		N.A.		39.134		N.A.		N.A.				4.82		3.41		-4.25		1.27		-5.30		-0.36		-5.65		N.A.		-8.07				N.A.		N.A.		N.A.		5.45		-23.99		23.56		-77.84		Electric		Utilities		Electric-Integrated		2.14		76.57		213.98		106.35		16.24		Toledo Edison Co.		0		TOLEDO EDISON CO		1076.48		N.A.		99.94		228.84		-4.17		997.00		FirstEnergy Corporation		N.A.		150.15						N.A.		N.A.		N.A.		0		-22.65		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		14.85		3.68		7.86		-76.74		N.A.		N.A.		#N/A N Ap		BB+    *+		N.A.		#N/A N Ap		-3.75		921.16		N.A.		1076.79		CX1		551.7		1893.28		N.A.		761.7		N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		UNLS		EQ0010560500001000														CX1 US Equity		CX1		US		2908		11112		Toledo Edison Co.		.000000000		.000000000		36821.9999884259		INFO		Informational		11		BB+		24		Industrial		19		Electric		.000000000		.420000000		36826.9298543171				2908		2908		Credit Default Physical Swap		202.881841706		209.578480277		215.459884536		219.401675091		228.581235174

		456		TOS US Equity		10/20		US8914903021		33.845		37.239		37.239		-3.472		3.919		-11.787		+5.28182616		-5.717		-3.550		-1.177		-4.938		6.33		2.38		27695446		28.3		1644.5		1607.1		1458.9		0		53.8		115.5		300		-58.7		3868.6		6212.4		3804.1		82.1		26.35		-451		815.7		224.30		+14.842		-.338		US		US		USD		4264727000		9.06		645.2		953.6		-6.46		6750.95		.156		.497		4.700		0.27		7.692		5.765		5.589		7.692		5.765		.759		.949		.949		.829		.250		144.567		15.953		9.265		17022514		3.00		2.45		23.13		17.67		28.15		-7.06		29.08		3.19		2.64		3.35		11.925		8.806		0.738		2.19		195.31		52.85		174.27		Oil&Gas Producers		Energy		Oil Refining&Marketing		2.97		123.8		645.2		40		0		Tosco Corp.		3912.28		TOSCO CORP		1378.2		4.07		441.7		750.1		10.21		24600.00		#N/A N Ap		11.61		755.7		29.5		29.5		1.84		4.27		0.23		575600		401.7		+1.83299450		+9.43811054		-5.51504799		0.43		21.97		7.33		13.46		582.40		N.A.		STABLE		#N/A N Ap		BBB		STABLE		#N/A N Ap		19.47		14362.1		13.53		1460.3		TOS		2108.3		6328.58		N.A.		2408.3		Y		38.172		923628		972625		2.519		15.953		-5.411		ACTV		EQ0010149000001000		TOSCO CORP		US8914903021		TOS US Equity		20001025		1.1		EQ0010149000001000		TOS US Equity		TOS		US		2909		11114		Tosco Corp.		.000000000		.090000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.9298731481				2909		2909		Credit Default Physical Swap		60.043214383		64.042984217		66.976533531		68.950665877		71.962157888

		229		FP FP Equity		10/20		FR0000120271		31.661		34.178		34.677		3.548		10.126		+13.628		+5.16274200		+.785		+4.342		+10.786		+.358		249.59		1.44		249890080.3		3324.2335		24987.844		22383.116		8580.082		1249.2235		537.3095		3250.0055		503.5695		269.0765		40808.53		68308.317		43216.7225		3861.543		-3.32339		-5567.1		5914.622		-3268.00		+38.126		-.743		FR		FR		EUR		106555981000		26.20		4312.8155		8365.833		N.A.		91565.88945		.249		.822		4.379		2.9733375		9.667		11.070		12.455		17.500		13.654		2.608		1.924		1.924		1.347		.735		738.749		40.917		31.665		276760363.25		2.74		0.497665		3.68		29.20		31.55		43.19		50.74		1.40		209.59		8.033494		20.363		17.955		0.882		2.91		14934.75795		30.62		33833.805635		Oil&Gas Producers		Energy		Oil Comp-Integrated		4.227622		471.5165		4312.8155		772.738785		0		Total Fina Elf SA		77957.67021		TOTAL FINA ELF		11855.3925		3.28		2948.876		7001.8935		167.44		N.A.		#N/A N Ap		34.12		4952.1885		144.2385		144.2385		4.31		17.01		1.59		1936314		2176.137215		+2.91833100		+14.85651000		+12.50199000		1.03		18.39		6.71		12.02		128.11		N.A.		STABLE		#N/A N Ap		AA		STABLE		#N/A N Ap		208.37		63292.0225		1.47		15716.9355		FP		23338.8015		103819.41395		N.A.		25091.5945		Y		29.810		1716963		1679577		41.956		40.917		3.136		ACTV		EQ0010149100003000		TOTAL FINA ELF S.A.		FR0000120271		FP FP Equity		20001025		0.02		EQ0010149100003000		FP FP Equity		FP		FP		2910		11116		Total Fina Elf SA		.000000000		.000000000		36821.9999884259		INFO		Informational		3		AA		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.9298981134				2910		2910		Credit Default Physical Swap		10.005550292		12.975235451		15.179550150		17.971279625		19.960593715

		18		7203 JP Equity		10/20		JP3633400001		20.014		35.963		39.901		7.654		-3.111		-21.583		+31.73569000		+1.877		-6.964		-8.466		-.860		7.12		0.99		129822152.886115		5368.7253372488		27532.311645407		13176.8927227677		4718.2710837845				7881.4719647609		4040.8736349454				43012.4162613563		55173.5156465082		71352.4456272369		20897.2010645132		13250.1973020097								N.A.		+21.788		+1.537		JP		JN		JPY		150041020464.348		27.36		4514.4810498302		7056.7862714509		-3.86		176237.313021933		.177		1.042		4.452		0.2202441039		.000		1.429		.422		.000		1.429		.451		.550		.505		.777		1.063		3749.994		22.412		-11.468		101003578.966688		1.44				5.30		3.75		4.19		-5.79		26.83		1.53		10.57		1.1417087272		17.315		35.045		2.024		2.87		5275.6538496834		100.00		0		Auto Manufacturers		Consumer, Cyclical		Auto-Cars/Light Trucks		0.8039827475		99.2566761494		4514.4810498302		826.7137744333				Toyota Motor Corporation		184769.294301184		TOYOTA MOTOR CORPORATION		-8531.9262182252		5.43		3021.6389832064		2542.3052216206		11.68		65290.00		#N/A N Ap		49.77		4972.2308892356		40.0110122052		40.0110122052		2.97		N.A.		2.21		2521600		2194.9252087731		+10.10651000		+2.68442500		-11.92281000		N.A.		6.32		4.38		5.87		23.90		Aa1		STABLE		#N/A N Ap		AAA		NEG		#N/A N Ap		-1.56		67982.1051665596		2.12		4718.2710837845		7203		50455.2445627237		179239.331926218		N.A.		50455.2445627237		Y		25.755		3194245		3088703		-567.652		22.412		2.108		ACTV		EQ0011511400001000		TOYOTA MOTOR CORPORATION		JP3633400001		7203 JP Equity		20001025		0.05		EQ0011511400001000		7203 JP Equity		7203		JP		2911		11118		Toyota Motor Corporation		.000000000		.270000000		36821.9999884259		I		Indicative		1		AAA		24		Industrial		6		Auto Manufacturers		.250000000		.308000000		36826.9299315625				2911		2911		Credit Default Physical Swap		7.131948740		9.701530827		12.506775560		14.960507733		17.026839449

		437		TA CN Equity		10/20		CA89346D1078		23.154		31.724		32.726		7.124		25.309		+35.333		-28.36571000		+7.115		+19.225		+26.925		+10.856		10		0.18		3857352.04554482		49.8477426188		406.7920031775		632.9273136502		1301.2048192771		427.446047928		0		58.4535945982		190.0569310208				3416.2584403548		3926.9826558983		2094.3333774659		49.8477426188		-9.691513306		-452.1382232226		279.3591950218		-54.80		+2.625		+1.190		CA		CA		CAD		2180926122.0707		174.74		208.7250099298		424.2023037204		N.A.		3958.1292201774		-.116		.313		3.861		0.6619886138		.000		.676		.405		.000		.676		6.752		5.115		5.115		5.107		-.025		168.517		9.322		44.915		2546399.44392956		3.07		-1.0194624652		2.58		-4.66		5.95		-0.78		3.59		N.A.		11.66		0.7837945187		4.500		16.512		3.669		10.25		177.2143519131		49.62		179.9285052297		Electric		Utilities		Electric-Integrated		0.7281874752		62.3593274196		208.7250099298		112.2070700384		3.4423407917		TransAlta Corp.		1586.3828942142		TRANSALTA CORP		1533.7614193036		0.22		126.8370184033		342.3143121938		-1.05		2679.00		#N/A N Ap		27.93		157.9504832517		12.9418773997		12.9418773997		1.72		6.75		2.29		198231		11.1876075731		+3.96083200		+23.64167000		+12.11837000		0.85		10.10		1.80		4.99		-51.01		N.A.		STABLE		#N/A N Ap		A-		STABLE		#N/A N Ap		-5.55		681.4510790414		N.A.		1583.6091619224		TA		1215.1462994836		3897.8485370052		N.A.		1832.6492784324		Y		23.425		327996		321121		6.355		9.322		1.558		ACTV		EQ0011077000001000		TRANSALTA CORP		CA89346D1078		TA CN Equity		20001025		0.38		EQ0011077000001000		TA CN Equity		TA		CN		2912		11119		TransAlta Corp.		.400000000		.150000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		19		Electric		.250000000		.420000000		36826.9299599537				2912		2912		Credit Default Physical Swap		28.208786797		28.223440902		32.045485379		34.025680146		38.286428134

		459		TRP CN Equity		10/20		CA8935261039		17.37		29.752		32.358		-0.364		20.705		+26.267		-51.14274000		-.593		+9.864		+15.505		-1.047		-1.94		0.47		12459108.9633258		270.0913544287		1771.4815305177		2410.3005428307		8209.982788296		241.6258440355				637.4950350854		1110.1549053356		99.2982920694		13380.1138620416		16592.082616179		11964.7822057461		270.0913544287		-1.0459420098		-1203.4952998808		872.5009929829		129.00		-29.708		-1.340		CA		CA		CAD		4162391102.87303		105.40		1249.1725142328		1715.8744869588		N.A.		13829.1605984377		-.388		.333		4.280		0.7414272475		-21.429		-8.797		-2.524		-21.429		-8.797		5.357		6.642		6.038		6.631		.005		474.544		-24.534		11.357		8669853.03852774		4.92		-0.7017079306		-3.80		17.96		20.35		0.22		18.47		0.46		-10.57		0.8149079836		6.600		10.764		1.631		1.55		-403.8130544155		122.74		74.8047133589		Pipelines		Energy		Pipelines		-0.0992982921		760.6249172514		1249.1725142328		348.8679994704		34.4234079174		TransCanada PipeLines Limited		3926.678141136		TRANSCANADA PIPELINES LTD		8482.7220971799		0.61		18.5356811863		485.2376539124		-7.50		N.A.		#N/A N Ap		14.20		487.8856083675		8.7713491328		8.7713491328		1.26		3.49		0.41		980360		-364.7557262015		-2.89414600		+21.24764000		+2.92940700		0.43		-0.47		2.18		4.15		-59.39		N.A.		STABLE		#N/A N Ap		A-		STABLE		#N/A N Ap		8.56		7888.9183106051		1.83		8752.8134516086		TRP		3275.5196610618		15105.6798623064		N.A.		4627.3004104329		Y		24.248		1407407		1355959		1.420		-24.534		-6.360		ACTV		EQ0010149900001000		TRANSCANADA PIPELINES LTD		CA8935261039		TRP CN Equity		20001025		0.82		EQ0010149900001000		TRP CN Equity		TRP		CN		2913		11120		TransCanada PipeLines Limited		.400000000		.135000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		52		Pipelines		.250000000		.818000000		36826.9299912384				2913		2913		Credit Default Physical Swap		39.985339991		43.973144242		49.044766919		52.973157099		55.007472607

		385		RIG US Equity		10/20		KYG900781090		43.078		59.599		58.311		4.535		23.529		+29.808		+89.52046195		-.713		+9.236		+20.917		-.695		316.87		0.17		132789000		165.67		558.87		528.52		1187.58		0		0		96.07		0		0		5176.3		6140.17		2230.03		165.67		-49.17		-537.03		240.64		76.00		+109.462		+1.416		US		US		USD		12819380000		0.00		48.84		180.78		92.11		12552.26		.670		.683		7.462		0		.000		.000		.000		.000		.000		.331		.197		.197		.172		.527		210.585		110.058		81.036		119720224		1.70		-2.71		26.87		21.69		65.57		23.49		71.82		0.17		382.76		2.067		19.444		29.451		1.515		-1.43		3345.76		71.69		1321.49		Oil&Gas Producers		Energy		Oil&Gas Drilling		0.53		10.25		48.84		0		0		Transocean Sedco Forex Inc.		7078.42		TRANSOCEAN SEDCO FOREX INC		1100.49		0.25		58.1		190.04		592.82		7300.00		#N/A N Ap		103.18		48.81		60.875		60.875		3.22		N.A.		13.70		1990400		58.1		+11.73785046		+29.00654896		+34.07819129		3.86		2.60		1.53		N.A.		47.04		N.A.		N.A.		#N/A N Ap		A      *-		N.A.		#N/A N Ap		-40.56		648.24		0.56		1266.16		RIG		3910.14		8692.84		N.A.		3910.14		Y		49.463		2315036		2176321		27.299		110.058		3.838		ACTV		EQ0011907700001000														RIG US Equity		RIG		US		2914		11122		Transocean Sedco Forex Inc.		.000000000		.195000000		36821.9999884259		I		Indicative		6		A		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.9300178241				2914		2914		Credit Default Physical Swap		64.983556804		69.020329264		72.007629254		75.035146217		77.031811896

		460		TRW US Equity		10/20		US8726491082		27.905		53.152		42.931		-12.299		-16.457		-30.751		-18.80755219		-8.131		-19.171		-22.371		-13.843		154.79		1.33		22591058		228		5199		6729		5369		113		0		1452		0		2171		11396		18266		15441		228		130.83		-865		1522		381.00		-15.843		-.104		US		US		USD		4491335000		34.15		1246		2096		56.41		12430.4		-.392		.749		4.474		1.32		.379		2.235		5.790		.379		2.235		1.465		3.661		3.648		3.198		.626		124.113		-13.431		-28.860		17502016		5.54		5.43		9.64		13.30		26.51		17.23		23.62		2.32		171.72		4.463		10.000		8.108		0.811		1.87		834		7.52		10263		Auto Parts&Equipment		Consumer, Cyclical		Auto/Trk Prts&Equip-Orig		3.87		477		1246		160		0.5		TRW Inc		6336.38		TRW INC		8343		5.16		469		1319		44.41		122000.00		#N/A N Ap		7.85		787		36.1875		36.1875		1.50		2.80		0.25		484400		308.5		-12.08405552		-14.31430392		-31.73494853		0.29		20.41		3.69		9.66		-50.84		N.A.		STABLE		#N/A N Ap		BBB		STABLE		#N/A N Ap		42.76		16969		4.11		8571		TRW		2712		18135.38		N.A.		2825		Y		43.866		512024		486248		-14.989		-13.431		-10.923		ACTV		EQ0010151500001000		TRW INC		US8726491082		TRW US Equity		20001025		0.74		EQ0010151500001000		TRW US Equity		TRW		US		2915		11127		TRW Inc		.000000000		.150000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		7		Auto Parts&Equipment		.250000000		.308000000		36826.9300393518				2915		2915		Credit Default Physical Swap		123.043214383		126.742984217		130.976533531		133.950665877		136.962157888

		439		TBS/A US Equity		10/20		US9002624032				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		7.93		0.81				85.19		1393.32		839.64		2479.77		0		0		750.56		260.44		-919.84		2918.99		4395.4		3957.72		85.19				-103.27		209.99		110.61		N.A.		N.A.		US		US		USD				19.12		388.17		468.11		16.67		8893.9		N.A.		N.A.		N.A.		0.07		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		.000		.000		.000		N.A.		68.330		N.A.		N.A.				32.50		0.38		N.A.		19.79		15.35		-4.65		15.25		5.74		1.96				N.A.		N.A.		N.A.		2.05		93.95		29.10		228.91		Media		Communications		Broadcast Serv/Program		0.36		185.28		388.17		19.63		0		Turner Broadcasting System Inc.		5338.35		TURNER BROADCASTING SYS-CL A		2396.13		10.30		102.68		182.62		112.79		7000.00		Time Warner Inc		N.A.		173.1						N.A.		N.A.		N.A.		0		83.05		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		78.82		2.43		7.35		17.18		N.A.		N.A.		#N/A N Ap		BBB    *+		N.A.		#N/A N Ap		22.36		3437.35		12.41		2481.31		TBS/A		177.24		8633.23		N.A.		437.68		N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		ACQU		EQ0010719300002000														TBS/A US Equity		TBS/A		US		2916		11129		Turner Broadcasting System Inc.		.000000000		.153000000		36821.9999884259		INFO		Informational		9		BBB		24		Industrial		42		Media		.250000000		.350000000		36826.9300695602				2916		2916		Credit Default Physical Swap		55.043214383		59.042984217		61.976533531		64.950665877		66.962157888

		470		TXU US Equity		10/20		US8731681081		34.064		31.832		27.247		-0.522		14.4		+8.745		-9.74198074		-3.939		+3.612		+5.970		-2.006		3.12		0.43		37002492		560		3900		8397		16325		0		0		1226		1550		1539		30785		40741		30857		560		4.56		-1686		2286		-379.00		-2.030		-.515		US		US		USD		9556219000		64.87		2594		4042		-0.55		29924.31		-.108		.368		4.181		2.325		4.348		4.552		-4.867		4.348		4.552		5.838		6.632		6.632		5.793		.056		264.075		5.341		7.595		24060708		4.84		2.15		0.97		24.76		14.29		6.02		13.31		N.A.		6.87		3.697		7.556		9.788		1.295		2.62		235		19.04		999		Electric		Utilities		Electric-Integrated		3.53		1446		2594		639		110		TXU Corporation		9829.73		TXU CORPORATION		20341		N.A.		1095		2543		1.07		21934.00		NTL Incorporated		8.80		1544		36.1875		36.1875		1.22		5.43		0.52		663100		346		+4.42885231		+21.48704633		+17.04499967		0.33		11.88		2.73		7.12		-26.75		N.A.		STABLE		#N/A N Ap		BBB+		NEG		#N/A N Ap		16.16		17118		N.A.		20901		TXU		8334		37855.73		N.A.		9884		Y		31.191		1045809		1038281		2.701		5.341		-8.720		ACTV		EQ0010146200001000		TXU CORP		US8731681081		TXU US Equity		20001025		0.94		EQ0010146200001000		TXU US Equity		TXU		US		2917		11132		TXU Corporation		.420000000		.150000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		19		Electric		.250000000		.420000000		36826.9300923264				2917		2917		Credit Default Physical Swap		81.252699565		82.538495911		83.767629023		90.059474317		95.047337082

		471		TYC US Equity		10/20		BM9021241064		46.144		49.62		56.322		0.488		-7.623		+16.056		+4.40628623		+.170		+1.027		+7.727		-3.423		37.98		0.81		332403520		1762		11145.5		9125		9109.4		0		0		1415.5		0		3542.2		22491.5		32344.3		19975		1762		50.08		-1632.5		3549.8		-85.50		+9.783		+5.072		US		BD		USD		85090130000		18.01		3627.1		4938.3		109.20		91340.77		.478		.920		5.889		0.05		.000		.000		.000		.000		.000		.099		.099		.099		.086		.881		1684.953		9.904		29.586		1141256192		2.50		1.17		N.A.		N.A.		N.A.		N.A.		N.A.		1.83		39.34		2.709		20.357		18.642		0.916		2.83		2467.5		27.71		6436.1		Miscellaneous Manufactur		Industrial		Diversified Manufact Op		0.62		547.1		3627.1		192.3		0		Tyco International Ltd		87255.34		TYCO INTERNATIONAL LTD		8360.2		3.35		1022		2333.2		24.92		182000.00		#N/A N Ap		25.25		1705.2		50.5		50.5		5.54		18.11		3.11		23291000		829.7		+2.18974006		-1.59098250		+15.56462912		0.94		9.18		3.83		7.06		53.80		N.A.		STABLE		#N/A N Ap		A-		NEG		#N/A N Ap		18.02		22496.5		3.76		10122.2		TYC		12369.3		97356.14		N.A.		12369.3		Y		44.873		6312477		6571105		11.539		9.904		-2.651		ACTV		EQ0010152000001000		TYCO INTERNATIONAL LTD		BM9021241064		TYC US Equity		20001025		0.16		EQ0010152000001000		TYC US Equity		TYC		US		2918		11134		Tyco International Ltd.		.367000000		.250000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		46		Miscellaneous Manufactur		.250000000		.367000000		36826.9301075231				2918		2918		Credit Default Physical Swap		35.985339991		40.973144242		47.044766919		51.973157099		61.007472607

		463		TSN US Equity		10/20		US9024941034		36.07		45.962		40.978		5.921		7.333		-3.593		-40.88884980		+.772		+4.056		-3.610		+3.205		-3.05		1.43		2795948		30.3		1726.9		987		1515.2		0		0		104.7		0		1363.88		3931.78		5082.7		2954.7		30.3		8.6		-363.3		546.7		-46.20		-35.827		+.742		US		US		USD		2293425000		11.00		563.8		854.9		-2.13		3557.75		-.736		.532		4.594		0.115		39.130		18.978		24.573		39.130		18.978		.758		1.571		1.571		1.372		.301		122.476		-34.901		-36.550		2233200		2.52		0.8		9.47		7.58		6.74		-2.73		2.14		2.02		-4.09		0.751		12.483		13.565		1.087		1.76		157.58		-98.59		-317.4		Food		Consumer, Non-cyclical		Poultry		1		124		563.8		25.3		0		Tyson Foods Inc.		3743.32		TYSON FOODS INC  -CL A		1773.5		3.32		230.1		521.2		8.00		69000.00		#N/A N Ap		10.19		371		10.1875		10.1875		1.06		4.56		0.32		218900		204.8		+11.21255094		+14.38088299		+0.23263476		0.38		11.23		4.46		7.74		27.49		N.A.		STABLE		#N/A N Ap		A-		NEG		#N/A N Ap		-0.69		7362.9		5.18		1803.8		TSN		2127.97		5969.32		N.A.		2127.97		Y		33.694		291430		305817		-5.939		-34.901		1.875		ACTV		EQ0010177900002000		TYSON FOODS INC  -CL A		US9024941034		TSN US Equity		20001025		0.57		EQ0010177900002000		TSN US Equity		TSN		US		2919		11135		Tyson Foods Inc.		.000000000		.000000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		26		Food		.250000000		.453000000		36826.9301501968				2919		2919		Credit Default Physical Swap		51.285339991		55.073144242		61.044766919		63.973157099		67.507472607

		475		UEP US Equity		10/20		US9065481023				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		-1		0.33				3.23		453.11		510.95		1846.48		0		0		52.07		155.2		1159.96		4439.23		6802.28		4259.63		3.23		-0.42		-283.71		602.14		42.92		N.A.		N.A.		US		US		USD				81.11		641.59		917.57		-2.19		2095.38		N.A.		N.A.		N.A.		2.54		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		.000		.000		.000		N.A.		102.124		N.A.		N.A.				2.88		3.12		1.98		2.57		3.38		-1.16		3.53		N.A.		-0.42				N.A.		N.A.		N.A.		8.43		-31.27		45.63		-37.25		Electric		Utilities		Electric-Integrated		2.87		132		641.59		259.39		8.82		Union Electric Co.		4416.86		UNION ELECTRIC CO		1893.35		N.A.		301.65		577.63		1.39		5903.00		Ameren Corporation		N.A.		521.39						N.A.		N.A.		N.A.		0		33.44		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		12.35		4.81		8.65		-484.50		N.A.		STABLE		#N/A N Ap		A+		STABLE		#N/A N Ap		1.19		2287.33		N.A.		1896.58		UEP		2387.45		8367.61		N.A.		2542.65		N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		ACQU		EQ0010153800001000														UEP US Equity		UEP		US		2920		11142		Union Electric Co.		.000000000		.229000000		36821.9999884259		INFO		Informational		4		AA-		24		Industrial		19		Electric		.250000000		.420000000		36826.9301684375				2920		2920		Credit Default Physical Swap		27.030802096		29.488899799		31.972973018		33.965337042		36.043376206

		473		UCL1 US Equity		10/20		US9077700022				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		#N/A N Ap		#N/A N Ap																																				#N/A N Ap		N.A.		N.A.		US		US		USD				#N/A N Ap						#N/A N Ap				N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		.000		.000		.000		N.A.		N.A.		N.A.		N.A.				#N/A N Ap				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap				N.A.		N.A.		N.A.		#N/A N Ap				#N/A N Ap				Oil&Gas Producers		Energy		Oil Comp-Integrated												Union Oil Co. Of California				UNION OIL CO OF CALIFORNIA				#N/A N Ap						#N/A N Ap		#N/A N Ap		Unocal Corp.		N.A.								N.A.		#N/A N Ap		N.A.		0				#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		STABLE		#N/A N Ap		BBB+		STABLE		#N/A N Ap		#N/A N Ap				#N/A N Ap				UCL1						#N/A N Ap				N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		PRNA		EQ0015933800001000														UCL1 US Equity		UCL1		US		2921		11143		Union Oil Co. Of California		.000000000		.124000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.9301872685				2921		2921		Credit Default Physical Swap		56.952699565		61.038495911		63.967629023		66.959474317		69.047337082

		482		UTX US Equity		10/20		US9130171096		42.916		43.909		41.134		-3.053		7.513		-2.119		+4.00460804		-6.039		+2.216		+5.879		-3.084		37.13		1.13		129082920		957		10627		9215		3086		527		0		1829		449		2890		12414		24366		16273		957		89.68		-762		4469		604.00		+14.160		-5.282		US		US		USD		30431110000		43.69		1234		2078		-17.06		31609.56		.288		1.047		4.455		0.76		8.108		9.912		9.856		8.108		9.912		1.006		1.231		1.385		1.075		1.071		468.171		15.718		1.006		1065158976		3.67		7.96		14.51		2.77		9.29		-0.24		24.23		2.38		67.12		4.059		14.115		16.014		1.135		1.36		2732		41.41		3866		Aerospace/Defense		Industrial		Aerospace/Defense-Equip		3.22		260		1234		353		33		United Technologies Corp.		30845.49		UNITED TECHNOLOGIES CORP		3364		5.95		1531		2375		62.56		148300.00		#N/A N Ap		19.01		1257		65		65		4.27		6.72		1.17		17156700		1145		+2.91574985		+17.23256666		+4.19514592		0.71		26.06		3.99		17.38		41.45		N.A.		STABLE		#N/A N Ap		A+		STABLE		#N/A N Ap		4.64		23844		3.98		4321		UTX		7117		39157.49		N.A.		8093		Y		36.934		2010374		1760719		.654		15.718		-6.306		ACTV		EQ0010155500001000		UNITED TECHNOLOGIES CORP		US9130171096		UTX US Equity		20001025		0.29		EQ0010155500001000		UTX US Equity		UTX		US		2922		11151		United Technologies Corp.		.000000000		.225000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		3		Aerospace/Defense		.250000000		.308000000		36826.9302102199				2922		2922		Credit Default Physical Swap		40.908786797		42.223440902		46.445485379		48.925680146		54.786428134

		483		UU/ LN Equity		10/20		GB0006462336		33.608		37.292		41.017		10.156		6.015		+8.462		+6.83521900		+5.507		+5.908		+7.892		+5.389		3.89		0.35		1912375268.1		44.18535		860.23806		2502.62925		3189.89253		0		93.00654		457.06485		0		1914.89166		7877.74086		9990.2352		6343.27782		137.19189		90.558237		-957.44583		949.47798		-35.70		+11.769		+.403		GB		GB		GBp		5561559300		54.32		1002.06579		1390.60713		2.36		9317.386485		-.163		.568		5.273		0.6548124		2.032		2.600		7.175		2.032		6.708		5.137		7.195		7.195		2.724		.355		550.000		19.917		13.606				2.81		-0.014487		-4.53		18.42		13.84		14.50		19.96		0.28		10.84		77.7097167		0.500		13.012		26.025		-0.02		307.55901		82.25		66.35046		Water		Utilities		Water		1.2053184		296.54889		1002.06579		360.43656		0		United Utilities Plc		5223.794895		UNITED UTILITIES PLC		4093.59159		0.39		663.5046		1391.62122		9.21		10367.00		#N/A N Ap		8.39		662.92512		1011.1926		1011.1926		1.53		5.86		1.63		2655743		303.06804		+7.83916900		+6.35003900		+6.78407700		0.29		18.99		6.77		N.A.		-43.11		N.A.		N.A.		#N/A N Ap		A-		NEG		#N/A N Ap		3.49		3413.57181		0.99		4230.78348		UU/		3646.95738		9968.142525		N.A.		3646.95738		Y		29.114		2167097		2077616		87.557		19.917		1.601		ACTV		EQ0011202200001000		UNITED UTILITIES PLC		GB0006462336		UU/ LN Equity		20001025		0.15		EQ0011202200001000		UU/ LN Equity		UU/		LN		2923		11152		United Utilities Plc		.000000000		.229000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		69		Water		.250000000		.626000000		36826.9302355324				2923		2923		Credit Default Physical Swap		54.985339991		59.973144242		64.044766919		65.973157099		67.007472607

		480		UPM1V FH Equity		10/20		FI0009005987		41.566		44.757		44.418		5.263		4.167		+8.382		-38.36776000		+5.374		+4.532		+.852		+3.566		1.65		0.73		11089924.685		270.7635		2385.418		1848.952		2223.466		18.557				342.461		0		3077.088		7076.1215		9568.664		5079.557		270.7635		30.087645		-479.108		1066.184		1.00		-6.721		+2.968		FI		FI		EUR		6228544021		32.57		814.821		1332.73		-4.29		7787.98489		.495		.332		5.797		1.054375		96.666		104.260		#N/A N Ap		96.666		104.260		5.850		7.557		4.394		3.984		.003		259.549		.951		-23.025		10903190.655		2.18		2.22684		19.24		0.48		1.08		25.11		17.18		0.70		-2.26		3.483655		2.000		6.889		3.444		4.89		235.125625		151.45		-79.871015		Forest Products&Paper		Basic Materials		Paper&Related Products		3.1757775		169.5435		814.821		273.116865		0		UPM-Kymmene Oyj		8739.70594		UPM-KYMMENE OYJ		2316.251		1.26		838.439		1356.348		5.55		30963.00		#N/A N Ap		4.87		1179.213		23.997575		23.997575		1.32		N.A.		0.83		458419		565.322135		+6.95599700		+33.71853000		+31.28548000		0.22		19.26		8.83		13.40		223.04		N.A.		NEG		#N/A N Ap		BBB+		STABLE		#N/A N Ap		-1.24		6968.1535		1.51		2587.0145		UPM1V		4470.55		12081.65294		N.A.		4489.107		Y		35.371		459019		653349		-9.210		.951		-1.795		ACTV		EQ0018073800001000		UPM-KYMMENE OYJ		FI0009005987		UPM1V FH Equity		20001025		0.06		EQ0018073800001000		UPM1V FH Equity		UPM1V		FH		2924		11156		UPM-Kymmene Oyj		.400000000		.150000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		27		Forest Products&Paper		.250000000		.400000000		36826.9303375347				2924		2924		Credit Default Physical Swap		60.952699565		63.038495911		68.967629023		70.959474317		75.047337082

		527		X/CM US Equity		10/20		N.A.				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		#N/A N Ap		#N/A N Ap																																				#N/A N Ap		N.A.		N.A.		US		US		USD				#N/A N Ap						#N/A N Ap				N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		355.311		N.A.		N.A.				#N/A N Ap				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap				N.A.		N.A.		N.A.		#N/A N Ap				#N/A N Ap				Oil&Gas Producers		Energy		Oil Comp-Integrated												USX Corp. (Consolidated)				USX CORP (CONSOLIDATED)				#N/A N Ap						#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.								N.A.		#N/A N Ap		N.A.		0				#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		STABLE		#N/A N Ap		BBB		STABLE		#N/A N Ap		#N/A N Ap				#N/A N Ap				X/CM						#N/A N Ap				N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		UNLS		EQ0012625900001000														X/CM US Equity		X/CM		US		2925		11163		USX Corp. (Consolidated)		.000000000		.124000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.930363044				2925		2925		Credit Default Physical Swap		65.443214383		65.742984217		67.976533531		73.050665877		78.962157888

		474		UCU US Equity		10/20		US9180051099		32.556		31.533		27.839		-2.421		20.659		+33.003		+13.54141520		-1.683		+11.061		+21.060		-.142		22.96		2.72		6536485		224.9		2272.2		2344.7		2202.3		76.8		0		334.8		350		205.3		4446.2		7538.6		5586.4		224.9		50.25		-129.3		475.1		103.20		+17.825		-2.207		US		US		USD		2258444000		69.28		327.8		521.5		N.A.		4470.87		.038		.451		3.172		1.2		.000		.752		.913		.000		.752		5.750		4.923		4.923		4.300		.181		92.654		25.026		31.152		3353156.25		4.60		3.78		N.A.		N.A.		N.A.		N.A.		N.A.		3.73		24.93		2.077		7.600		11.736		1.544		0.37		329.1		23.38		1078.6		Electric		Utilities		Independ Power Producer		1.75		170.2		327.8		111.2		0		Utilicorp United Inc.		1819.47		UTILICORP UNITED INC		2269.1		5.34		160.5		354.2		5.47		N.A.		#N/A N Ap		13.47		243.8		24.375		24.375		1.59		4.46		0.11		136400		49.3		-2.06806370		+21.54258750		+32.17824823		0.50		10.80		2.35		7.07		-80.45		N.A.		STABLE		#N/A N Ap		BBB		STABLE		#N/A N Ap		48.22		18621.5		12.05		2494		UCU		1525.4		5554.77		N.A.		1952.2		Y		27.444		261786		249153		6.055		25.026		-5.868		ACTV		EQ0010158300001000		UTILICORP UNITED INC		US9180051099		UCU US Equity		20001025		1.34		EQ0010158300001000		UCU US Equity		UCU		US		2926		11166		Utilicorp United Inc.		.600000000		.000000000		36821.9999884259		INFO		Informational		9		BBB		24		Industrial		19		Electric		.250000000		.420000000		36826.9303948727				2926		2926		Credit Default Physical Swap		93.043214383		98.042984217		101.976533531		106.950665877		109.962157888

		489		VLO US Equity		10/20		US91913Y1001		38.561		45.846		42.308		1.689		21.525		+12.215		+77.97467034		+1.422		+11.246		+17.417		+6.145		9.3		2.79		21467230		60.09		828.86		718.98		785.47		0		0		92.84		0		-8.14		1870.24		2979.27		1894.5		60.09		162.35		-100.59		435.11		296.25		+95.775		+2.281		US		US		USD		2137545990		125.51		69.14		208.16		0.60		3482.38		.430		.540		6.165		0.32		.000		58.740		#N/A N Ap		.000		58.740		1.593		.921		.921		.804		.314		61.512		98.439		76.436		13414982		2.63		5.96		N.A.		N.A.		N.A.		N.A.		N.A.		3.03		-9.55		3.994		16.763		8.701		0.519		0.07		-0.52		-0.20		254.13		Oil&Gas Producers		Energy		Oil Refining&Marketing		0.25		55.43		69.14		17.93		0		Valero Energy Corp.		1114.33		VALERO ENERGY CORP		725.38		4.04		14.29		153.31		-0.05		2515.00		#N/A N Ap		7.99		20.19		34.75		34.75		1.59		5.11		0.16		388700		-3.64		+8.18258848		+28.35266600		+18.45837389		0.30		1.32		0.50		2.72		11.35		N.A.		STABLE		#N/A N Ap		BBB-		STABLE		#N/A N Ap		43.72		7961.17		11.34		785.47		VLO		1084.77		2229.77		N.A.		1084.77		Y		39.114		694645		665618		15.192		98.439		-1.243		ACTV		EQ0022590600001000		VALERO ENERGY CORP		US91913Y1001		VLO US Equity		20001025		1.03		EQ0022590600001000		VLO US Equity		VLO		US		2927		11167		Valero Energy Corp.		.315000000		.000000000		36821.9999884259		I		Indicative		10		BBB-		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.9304178241				2927		2927		Credit Default Physical Swap		82.971649905		87.015324730		90.032912024		92.961809511		94.963565149

		495		VRI US Equity		10/20		US9223801005		1.87		30.428		31.105						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		5.28		0.42				40.6		307.1		342.9		975		0		0		129		0		340.7		1781		2710		1904		40.6		109.61		-631		940.3		102.80		N.A.		N.A.		US		US		USD				13.70		194.1		726.6		2.58		8983.67		N.A.		N.A.		N.A.		0.3		.000		.000		5.922		.000		.000		N.A.		.000		.000		.000		N.A.		97.775		N.A.		N.A.				3.72		3.17		94.28		6.98		11.06		-10.87		15.41		0.18		-6.45				N.A.		N.A.		N.A.		-2.53		190.8		140.29		-54.8		Oil&Gas Producers		Energy		Oil Comp-Explor&Prodtn		2.19		77.3		194.1		29.2		0		Vastar Resources Inc.		5761.06		VASTAR RESOURCES INC		934.4		0.49		213.1		745.6		31.01		1151.00		BP Amoco Plc		N.A.		185.1						N.A.		N.A.		N.A.		0		183.9		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		29.99		8.07		N.A.		6457.57		N.A.		N.A.		#N/A N Ap		AA+		STABLE		#N/A N Ap		24.83		1107.2		0.28		975		VRI		806		7281.56		N.A.		806		N		6.712		N.A.		N.A.		N.A.		N.A.		N.A.		ACQU		EQ0014852800001000														VRI US Equity		VRI		US		2928		11171		Vastar Resources Inc.		.000000000		.270000000		36821.9999884259		INFO		Informational		2		AA+		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.9304375347				2928		2928		Credit Default Physical Swap		17.036962724		19.010137393		23.015208154		25.015722165		27.987149265

		485		VATT SS Equity		10/20		N.A.				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		#N/A N Ap		#N/A N Ap																																				#N/A N Ap		N.A.		N.A.		SE		SW		SEK				#N/A N Ap						#N/A N Ap				N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		N.A.		N.A.		N.A.				#N/A N Ap				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap				N.A.		N.A.		N.A.		#N/A N Ap				#N/A N Ap				Electric		Utilities		Electric-Distribution												Vattenfall AB				VATTENFALL AB				#N/A N Ap						#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.								N.A.		#N/A N Ap		N.A.		0				#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		NEG		#N/A N Ap		A+		STABLE		#N/A N Ap		#N/A N Ap				#N/A N Ap				VATT						#N/A N Ap				N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		UNLS		EQ0018213000001000														VATT SS Equity		VATT		SS		2929		11173		Vattenfall AB		.000000000		.229000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		19		Electric		.250000000		.420000000		36826.9304601852				2929		2929		Credit Default Physical Swap		31.008786797		37.023440902		42.045485379		46.025680146		49.986428134

		488		VIA US Equity		10/20		US9255241005		69.427		49.629		46.856		-2.922		-15.695		+11.567		+22.29637718		-1.070		-11.764		-7.206		-8.305		3.7		0.53		20670146		680.8		5198.4		4399.7		5697.7		1246.5		0		860.7		0		786		18370.5		24486.4		12107.9		680.8		-65.3		-706.2		294.1		-1019.00		+26.901		+8.041		US		US		USD		81931980000		0.00		1317.6		2162.3		-20.44		121274.3		.259		1.226		4.612		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.337		137.547		26.901		-10.238		24173248		2.13		-0.59		1.56		11.80		-2.84		-7.01		12.70		2.63		13.12		1.006		28.842		53.926		1.870		3.20		-917.59		-105.07		1790.9		Media		Communications		Multimedia		0.46		448.9		1317.6		0		12.4		Viacom Inc.		42173.29		VIACOM INC-CL A		5311.2		3.95		334		1178.7		-2.77		39130.00		#N/A N Ap		100.46		783.2		54.25		54.25		1.67		24.31		2.55		444000		321.6		-2.57788808		-15.77522208		+8.43910412		3.76		2.85		1.55		3.16		322.38		N.A.		N.A.		#N/A N Ap		BBB+		STABLE		#N/A N Ap		6.31		12858.8		7.02		5992		VIA		11132		50741.48		N.A.		12378.5		Y		49.232		332707		314911		-6.188		26.901		-9.205		ACTV		EQ0010767400002000														VIA US Equity		VIA		US		2930		11181		Viacom Inc.		.000000000		.390000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		42		Media		.250000000		.350000000		36826.9304822106				2930		2930		Credit Default Physical Swap		39.952699565		43.038495911		44.967629023		46.959474317		49.047337082

		164		D1 US Equity		10/20		N.A.				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		-1.84		0.39				62		1535		2036		3551		0		0		574		644		988		8691		11765		7378		62				-772		1119		8.00		N.A.		N.A.		US		US		USD				85.49		1007		1636		0.94				N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		.171		N.A.		N.A.				3.09				N.A.		1.94		0.20		1.19		N.A.		N.A.		-0.83				N.A.		N.A.		N.A.		5.62		-370		168.18		150		Electric		Utilities		Electric-Integrated				278		1007		383		48		Virginia Electric & Power Co.				VIRGINIA ELECTRIC & POWER CO		4242		N.A.		241		870		-4.83		9065.00		Dominion Resources Inc/Va		N.A.		754						N.A.		N.A.		N.A.		0		-190		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		5.03		4.18		4.86		-123.23		N.A.		NEG		#N/A N Ap		A		STABLE		#N/A N Ap		7.27		4591		N.A.		4304		D1		3743				N.A.		4387		N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		UNLS		EQ0017116400001000														D1 US Equity		D1		US		2932		11186		Virginia Electric & Power Co.		.626000000		.229000000		36821.9999884259		I		Indicative		6		A		24		Industrial		19		Electric		.250000000		.420000000		36826.9305442477				2932		2932		Credit Default Physical Swap		37.183556804		40.420329264		42.807629254		45.835146217		50.131811896

		212		EX FP Equity		10/20		FR0000121436		26.608		43.213		40.348		-3.195		-9.912		-27.289		-10.48279000		-4.985		-12.623		-20.026		-5.901		71.25		0.63		221404410.5		2413.9283		31577.35035		32769.55325		16223.0355		3418.1994		3582.09145		2560.5286		0		-408.67575		41495.9825		69822.3995		57216.6294		5996.01975		-31.00706		-4747.47105		2041.35435		-944.30		+16.851		-2.373		FR		FR		EUR		40573539335		41.70		1407.37975		3666.5258		16.72		70096.35143		-.339		1.210		4.348		1.26525		3.695		15.948		10.704		11.102		18.645		1.157		1.763		1.763		1.235		1.313		605.811		18.377		-10.277		258607062.35		6.97		-5.17909		4.10		12.03		19.43		47.55		31.52		1.65		94.14		2.8636825		15.010		23.387		1.558		-1.91		2516.000235		8.66		26534.814565		Commercial Services		Consumer, Non-cyclical		Divers Oper/Commer Serv		2.309503		48.2482		1407.37975		503.48515		0		Vivendi SA		43783.967815		VIVENDI SA		22894.19265		2.58		1207.3859		3466.53195		37.71		275000.00		#N/A N Ap		29.00		542.79225		66.9739		66.9739		4.22		17.15		1.10		3721080		703.90075		-4.36782100		-8.28233900		-28.44587000		0.88		15.23		2.18		N.A.		-1030.84		N.A.		N.A.		#N/A N Ap		BBB    *-		N.A.		#N/A N Ap		31.15		35108.57875		3.94		28890.2124		EX		9187.5707		78320.400515		N.A.		12605.7701		Y		32.037		3001568		3188617		-9.213		18.377		-5.701		ACTV		EQ0011529300001000		VIVENDI SA		FR0000121436		EX FP Equity		20001025		0.21		EQ0011529300001000		EX FP Equity		EX		FP		2933		11187		Vivendi SA		.000000000		.150000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		14		Commercial Services		.250000000		.462000000		36826.930561956				2933		2933		Credit Default Physical Swap		79.043214383		84.542984217		104.776533531		104.650665877		104.962157888

		491		VOD LN Equity		10/20		GB0007192106		55.306		59.169		53.753		20.975		-5.464		-5.228		+0.53299480		+11.917		+1.639		-6.074		+8.401		4109.24		0.1		71867529723		230.3433		3088.6284		6433.6767		8747.2506		2212.1649		43.461		1124.1912		0		141188.8533		216134.4504		222184.2216		15947.2896		273.8043		72.971019		-2677.1976		2919.1305		97.00		+2.698		+5.103		GB		GB		GBp		246054306630		127.31		1464.6357		3539.1741		133.07		321494.20017		.391		1.517		5.275		0.0188331		-1.111		7.247		12.179		4.953		11.541		.188		.537		.537		.203		1.772		61538.000		3.157		-9.836				1.11		0.014487		111.98		46.86		155.47		-23.69		104.51		1.40		6018.44		9.3470124		30.000		42.777		1.426		6.27		202844.65608		93.52		14061.0822		Telecommunications		Communications		Cellular Telecom		0.0260766		586.7235		1464.6357		898.194		0		Vodafone Group PLC		309658.32117		VODAFONE GROUP PLC		9623.7141		1.86		705.5169		3539.1741		17188.61		29465.00		#N/A N Ap		153.33		1677.5946		399.8412		399.8412		1.20		37.12		21.50		306614634		-192.6771		+15.63736000		-5.23991600		-8.89410900		5.28		0.69		0.62		0.95		-31.79		N.A.		STABLE		#N/A N Ap		A		STABLE		#N/A N Ap		134.32		11405.6151		4.60		9897.5184		VOD		204024.7671		322260.56247		N.A.		206236.932		Y		54.499		199024096		185578656		-30.173		3.157		9.307		ACTV		EQ0010160500001000		VODAFONE GROUP PLC		GB0007192106		VOD LN Equity		20001025		0.02		EQ0010160500001000		VOD LN Equity		VOD		LN		2934		11188		Vodafone Group Plc		.400000000		.200000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		63		Telecommunications		.250000000		.264000000		36826.930737963				2934		2934		Credit Default Physical Swap		30.985339991		33.973144242		39.044766919		40.973157099		43.007472607

		493		VOW GR Equity		10/20		DE0007664005		32.163		31.588		30.204		7.058		17.193		+28.367		-19.59167000		+2.974		+14.797		+16.857		+4.833		11.86		1.18		6494163.858		2534.59941		24919.056575		30113.75976		4197.163215		166.042975		1509.46012		10878.90629				3602.866855		21959.215075		56613.8643		48338.13397		4044.05953		23.38182		-11310.60959		4999.770335		-2647.47		+.943		-2.497		DE		GE		EUR		16873888535		39.89		1588.386415		7825.478465		2.81		29476.79917		-.225		.792		4.498				.399		19.574		38.678		.399		19.574		2.393		2.056		2.056		1.041		.689		311.955		3.467		-1.901		4167230.774		6.78		-15.123955		6.96		12.93		10.12		-1.69		21.02		1.60		6.25		3.918901		14.175		11.515		0.812		2.23		413.16317		6.88		5589.31779		Auto Manufacturers		Consumer, Cyclical		Auto-Cars/Light Trucks		1.660008		1275.7094		1588.386415		276.26312				Volkswagen AG		19671.339415		VOLKSWAGEN AG		9639.41678		5.43		692.623155		13553.358		5.37		306275.00		#N/A N Ap		27.18		2127.4757		45.12725		45.12725		2.32		3.77		0.30		4977512		416.360035		+8.47394000		+32.90272000		+38.12557000		0.43		8.76		1.29		5.25		-23.56		N.A.		STABLE		#N/A N Ap		A+		STABLE		#N/A N Ap		9.51		63402.984925		2.17		13683.484745		VOW		8109.687355		43504.010165		N.A.		8275.73033		Y		30.031		4535993		3368679		-1.063		3.467		2.294		ACTV		EQ0011575700001000		VOLKSWAGEN AG		DE0007664005		VOW GR Equity		20001025		0.62		EQ0011575700001000		VOW GR Equity		VOW		GR		2935		11190		Volkswagen AG		.000000000		.150000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		6		Auto Manufacturers		.250000000		.308000000		36826.9307628819				2935		2935		Credit Default Physical Swap		20.008786797		24.023440902		28.045485379		31.025680146		32.986428134

		19		7836Z US Equity		10/20		N.A.				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		#N/A N Ap		#N/A N Ap																																				#N/A N Ap		N.A.		N.A.		US		SW		USD				#N/A N Ap						#N/A N Ap				N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		N.A.		N.A.		N.A.				#N/A N Ap				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap				N.A.		N.A.		N.A.		#N/A N Ap				#N/A N Ap				Auto Manufacturers		Consumer, Cyclical		Auto-Cars/Light Trucks												Volvo Treasury AB				VOLVO TREASURY AB				#N/A N Ap						#N/A N Ap		#N/A N Ap		Volvo AB		N.A.								N.A.		#N/A N Ap		N.A.		0				#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		STABLE		#N/A N Ap		N.A.		N.A.		#N/A N Ap		#N/A N Ap				#N/A N Ap				7836Z						#N/A N Ap				N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		UNLS		EQ0020964300001000														7836Z US Equity		7836Z		US		2936		11191		Volvo Treasury AB		.308000000		.000000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		6		Auto Manufacturers		.250000000		.308000000		36826.9307896644				2936		2936		Credit Default Physical Swap		34.983556804		38.020329264		43.007629254		46.035146217		48.031811896

		498		WAB US Equity		10/20		US9297401088		62.114		54.028		52.262		-1.84		4.575		-8.046		-44.94104778		+4.308		-4.171		-7.345		-.034		3.03		1.14		828000		7.06		437.25		194.21		567.84		0		0		39.06		0		-137.13		750.47		996.68		814.8		7.06		4.11		-30.81		77.39		-23.03		-40.221		+12.500		US		US		USD		524390800		2.60		159.66		202.27		51.16		1091.57		-.870		.671		6.547		0.04		.000		.000		#N/A N Ap		.000		.000		.144		.395		.395		.345		.509		51.792		-40.036		-42.814		346806.25		6.03		1.08		N.A.		26.40		39.64		3.92		73.93		2.95		4.57		1.38		12.800		7.337		0.573		2.99		37.8		129.04		-8.51		Miscellaneous Manufactur		Industrial		Miscellaneous Manufactur		0.85		44.42		159.66		0.99		0		WABTEC		914.64		WABTEC		561.53		5.07		36.62		79.24		26.24		6500.00		#N/A N Ap		8.04		71.5		10.125		10.125		2.64		8.14		0.51		35300		35.64		+3.07116769		+5.96020448		-2.71252822		0.30		22.47		3.86		8.20		17.50		N.A.		POS		#N/A N Ap		BB		STABLE		#N/A N Ap		8.20		1121.07		6.48		568.59		WAB		181.88		1528.91		N.A.		181.88		Y		49.062		84757		74903		-7.599		-40.036		.699		ACTV		EQ0017101000001000		WABTEC CORP		US9297401088		WAB US Equity		20001025		1.99		EQ0017101000001000		WAB US Equity		WAB		US		2937		11193		WABTEC		.000000000		.000000000		36821.9999884259		INFO		Informational		12		BB		24		Industrial		46		Miscellaneous Manufactur		.000000000		.367000000		36826.9308075579				2937		2937		Credit Default Physical Swap		336.014220322		342.995184211		350.027692389		354.973411289		360.017006904

		519		WMT US Equity		10/20		US9311421039		39.869		51.612		47.025		-6.312		-17.628		-19.639		-22.67812930		-1.612		-11.200		-13.145		-3.288		40.71		2.74		400547264		1856		24356		25803		16674		1279		0		1366		0		24674		49195		70349		43236		1856		8.42		-6183		8194		521.00		-18.401		-.693		US		US		USD		207963800000		15.96		8309		10684		25.27		269159		.063		1.246		4.619		0.2		21.854		21.732		19.032		21.854		21.732		.227		.494		.515		.431		1.368		4466.335		-18.064		-32.413		334413120		2.56		0.45		15.91		14.87		16.47		-1.19		32.79		4.14		46.75		1.674		14.737		27.815		1.887		2.02		4722		23.20		15631		Retail		Consumer, Cyclical		Retail-Discount		1.21		1022		8309		890		0		Wal-Mart Stores Inc.		244020.8		WAL-MART STORES INC		20226		5.33		5377		7752		22.37		1140000.00		#N/A N Ap		33.74		9083		46.5625		46.5625		7.66		27.60		1.15		7153200		4487		-4.37868806		-17.33994519		-17.11182358		1.26		22.91		9.27		14.56		381.46		N.A.		STABLE		#N/A N Ap		AA		STABLE		#N/A N Ap		19.89		165013		17.59		22082		WMT		25834		266284.8		N.A.		27113		Y		43.167		7999425		7030788		-22.406		-18.064		-3.247		ACTV		EQ0010161600001000		WAL-MART STORES		US9311421039		WMT US Equity		20001025		0.12		EQ0010161600001000		WMT US Equity		WMT		US		2938		11194		Wal-Mart Stores Inc.		.000000000		.315000000		36821.9999884259		INFO		Informational		3		AA		24		Industrial		56		Retail		.250000000		.364000000		36826.9308493403				2938		2938		Credit Default Physical Swap		17.005550292		18.175235451		18.979550150		19.971279625		20.960593715

		513		WLA US Equity		10/20		US9344881076		28.21		40.02		38.841						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		20.18		1.23				1633.6		5690.1		3688.5		1249.5		0		309.6		1045.2		0		3239.1		6644.9		11441.5		6343.2		1943.2		23.71		-931.9		2437		320.70		N.A.		N.A.		US		US		USD				38.76		2669.5		3032.3		7.32		86342.41		N.A.		N.A.		N.A.		0.8		-10.526		11.165		9.770		-10.526		11.165		N.A.		.000		.000		.000		N.A.		885.285		N.A.		N.A.				2.33		1.76		21.33		15.04		15.64		-12.07		42.51		2.67		22.80				N.A.		N.A.		N.A.		5.48		1218.01		63.39		703.4		Pharmaceuticals		Consumer, Non-cyclical		Medical-Drugs		2.03		140.3		2669.5		671.8		0		Warner-Lambert Co.		70633.98		WARNER-LAMBERT CO		-396.6		4.20		1733.2		2096		31.39		44000.00		Pfizer Inc		N.A.		2441.2						N.A.		N.A.		N.A.		0		1061.4		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		38.61		16.54		30.40		115.30		N.A.		N.A.		#N/A N Ap		WR		N.A.		#N/A N Ap		20.34		12928.9		7.13		1546.6		WLA		5098.3		71642.58		N.A.		5098.3		N		39.140		N.A.		N.A.		N.A.		N.A.		N.A.		ACQU		EQ0010162100001000														WLA US Equity		WLA		US		2939		11195		Warner-Lambert Co.		.000000000		.000000000		36821.9999884259		INFO		Informational		3		AA		24		Industrial		51		Pharmaceuticals		.250000000		.280000000		36826.9308657755				2939		2939		Credit Default Physical Swap		16.005550292		17.475235451		18.979550150		19.971279625		20.960593715

		518		WMI US Equity		10/20		US94106L1098		39.059		53.944		64.848		7.931		7.931		+32.068		+5.75782392		+5.269		+4.474		+13.001		+3.654		-0.15		0.58		31240226		181.36		6220.55		7489.45		8399.35		7.67		0		4382.33		0		-43.82		15908.37		22681.42		18271.14		181.36		7.23		-1326.68		1689.59		-780.26		+9.058		+2.242		US		US		USD		11693760000		N.A.		1323.42		2937.59		10.29		21824.25		-.654		.502		7.632		0.01		-50.000		#N/A N Ap		#N/A N Ap		-50.000		#N/A N Ap		.061		.053		.053		.046		.257		621.595		9.119		9.515		24714274		5.17		0.59		N.A.		N.A.		N.A.		N.A.		N.A.		0.76		-1.69		1.393		11.667		13.505		1.158		1.77		30.11		-89.15		-63.89		Environmental Control		Industrial		Non-hazardous Waste Disp		-0.65		769.65		1323.42		6.2		0		Waste Management Inc		10644.51		WASTE MANAGEMENT INC		11316.73		1.20		-397.56		1216.6		0.69		75000.00		#N/A N Ap		14.04		-138.55		18.8125		18.8125		2.47		5.81		0.89		1333400		-403.76		+7.64113879		+8.11532729		+37.99282021		0.53		-9.06		-1.74		N.A.		47.00		N.A.		NEG		#N/A N Ap		BBB		NEG		#N/A N Ap		3.97		13126.92		2.13		11498.09		WMI		4402.61		24351.25		N.A.		4410.29		Y		38.043		1640295		1827895		1.635		9.119		7.885		ACTV		EQ0010757000001000		WASTE MANAGEMENT INC		US94106L1098		WMI US Equity		20001025		1.27		EQ0010757000001000		WMI US Equity		WMI		US		2940		11197		Waste Management Inc.		.180000000		.000000000		36821.9999884259		I		Indicative		11		BB+		24		Industrial		25		Environmental Control		.000000000		.476000000		36826.9308875				2940		2940		Credit Default Physical Swap		220.681841706		217.678480277		214.659884536		212.201675091		217.581235174

		499		WAD GR Equity		10/20		DE0007765604		33.301		36.13		39.265		30.275		26.409		+92.325		+56.07530000		+18.584		+29.405		+49.515		+19.692		12.44		1.31		186822.17575		43.81139		981.471295		616.809375		303.12016		12.998335		67.808965		120.09753				318.294725		968.77662		1612.459905		1148.568645		111.620355		-33.84122		-91.098		80.1325		-99.00		+91.204		+3.717		DE		GE		EUR		2417155531		30.00		154.5292		227.9137		0.00		1585.130505		.596		.562		5.408				-2.704		3.932		5.163		22.044		12.087		2.556		.993		.993		.502		.347		44.136		93.653		102.073		281421.6286		3.65		-0.160265		9.34		6.31		5.60		12.06		2.27		2.98		13.80		1.4887775		15.000		23.399		1.560		2.86		67.539045		37.85		110.88651		Cosmetics/Personal Care		Consumer, Non-cyclical		Cosmetics&Toiletries		1.0316005		52.474135		154.5292		20.893495				Wella AG		1178.8756		WELLA AG		393.25657		6.64		69.65623		143.0576		17.62		15400.00		#N/A N Ap		33.77		128.70123		34.83655		34.83655		5.22		29.35		1.18		87876		48.762735		+28.80772000		+37.95159000		+101.94290000		0.54		16.70		4.57		10.86		18.99		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		7.35		2000.402425		5.09		504.876925		WAD		450.90136		1813.769615		N.A.		463.899695		Y		33.778		96171		94533		21.129		93.653		21.471		ACTV		EQ0011848000001000														WAD GR Equity		WAD		GR		2941		11200		Wella AG		.000000000		.000000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		16		Cosmetics/Personal Care		.250000000		.367000000		36826.9309189815				2941		2941		Credit Default Physical Swap		44.285339991		44.273144242		45.744766919		50.173157099		55.207472607

		67		AYP3 US Equity		10/20		N.A.				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		-35.42		0.57				19.29		291.89		259.63		966.03		0		0		123.49		0		9.64		1095.42		1864.77		1785.11		19.29		7.87		-114.21		273.45		21.16		N.A.		N.A.		US		US		USD				61.62		265.34		379.61		N.A.		989.11		N.A.		N.A.		N.A.		3.44		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		24.362		N.A.		N.A.				5.85		6.54		-39.16		3.72		-7.35		16.15		-0.45		N.A.		-36.11				N.A.		N.A.		N.A.		5.29		-732.21		71.58		-290.73		Electric		Utilities		Electric-Integrated		5.17		65.82		265.34		83.8		1.6		West Penn Power Co.		0		WEST PENN POWER		996.47		N.A.		127.58		241.85		-89.12		N.A.		Allegheny Energy Inc.		N.A.		209.17						N.A.		N.A.		N.A.		0		42.18		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		31.04		5.79		12.16		4718.00		N.A.		STABLE		#N/A N Ap		A+		STABLE		#N/A N Ap		25.54		1354.2		N.A.		1015.76		AYP3		79.66		1555.92		N.A.		79.66		N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		UNLS		EQ0015934900001000														AYP3 US Equity		AYP3		US		2942		11202		West Penn Power Co.		.000000000		.229000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		19		Electric		.250000000		.420000000		36826.9309354167				2942		2942		Credit Default Physical Swap		26.008786797		28.023440902		30.045485379		32.025680146		33.986428134

		525		WWCA US Equity		10/20		US95988E2046		104.588		74.671		76.06		19.965		-28.148		-8.491		-20.74982213		+12.462		-12.844		-15.686		-.085		10.99		0.44		34685448		42.73		158.6		88.82		1450		1.44		0		30.34		0		-875.64		1266.75		1355.57		1538.82		42.73		38.46		-168.22		93.42		-40.66		-14.518		+13.909		US		US		USD		3328107000		N.A.		60.93		162.94		14.04		5841.71		1.111		1.141		8.061		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.210		70.889		-14.518		-36.049		22117040		-28.19		-0.97		N.A.		55.15		29.64		13.10		99.77		1.01		11.22		1.122		36.450		38.046		1.044		0.00		-277.97		-207.06		412.22		Telecommunications		Communications		Cellular Telecom		-1.94		99.99		60.93		0		0		Western Wireless Corp.		5180.39		WESTERN WIRELESS CORP-CL A		1407.27		1.77		-148.77		-46.76		N.A.		2437.00		#N/A N Ap		136.12		-49.73		42.6875		42.6875		N.A.		21.03		5.04		522400		-148.77		+25.14516018		-21.67660210		-6.60604222		5.09		N.A.		-3.73		N.A.		-184.25		N.A.		STABLE		#N/A N Ap		BB		STABLE		#N/A N Ap		36.18		567.34		2.05		1450		WWCA		-184.69		6589.09		N.A.		-183.25		Y		68.973		855000		723406		-24.063		-14.518		19.825		ACTV		EQ0018734200001000		WESTERN WIRELESS CORP  -CL A		US95988E2046		WWCA US Equity		20001025		1.82		EQ0018734200001000		WWCA US Equity		WWCA		US		2943		11208		Western Wireless		.000000000		.000000000		36821.9999884259		INFO		Informational		12		BB		24		Industrial		63		Telecommunications		.000000000		.264000000		36826.9309594907				2943		2943		Credit Default Physical Swap		282.014220322		287.995184211		294.027692389		299.973411289		305.017006904

		497		W US Equity		10/20		US9615481044		40.054		40.193		39.17		-6.888		-16.06		-19.342		-19.65628280		-6.220		-11.992		-14.492		-8.858		-2.24		0.57		9092995		69.44		738.01		425.11		1502.18		0		39.35		74.32		0		1405.48		3723.66		4896.69		2725.4		108.79		2.57		-228.88		412.71		-2.58		-11.209		-.688		US		US		USD		2541703000		79.33		320.9		601.37		-2.45		5254.99		.045		.633		4.951		0.88		.000		.000		2.707		.000		.000		1.836		3.485		3.485		3.044		.452		100.661		-8.432		-20.769		9010200		2.24		1.83		3.21		1.45		4.22		0.50		5.06		0.44		-3.83		3.408		6.667		7.409		1.111		1.31		-75.16		67.12		-36.82		Forest Products&Paper		Basic Materials		Paper&Related Products		1.11		123.54		320.9		88.19		0		Westvaco Corp.		2977.45		WESTVACO CORP		1443.59		0.76		111.18		391.65		-3.35		12750.00		#N/A N Ap		10.52		147.98		25.25		25.25		1.11		4.42		0.75		359200		22.98		-0.48030066		-8.53007989		-16.01679787		0.39		5.03		2.24		5.37		38.01		N.A.		STABLE		#N/A N Ap		BBB+		STABLE		#N/A N Ap		-2.91		2801.85		1.01		1552.38		W		2171.29		5219.15		N.A.		2171.29		Y		39.174		334490		363988		-6.776		-8.432		-5.386		ACTV		EQ0010165100001000		WESTVACO CORP		US9615481044		W US Equity		20001025		0.67		EQ0010165100001000		W US Equity		W		US		2944		11210		Westvaco Corp.		.400000000		.045000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		27		Forest Products&Paper		.250000000		.400000000		36826.9310012732				2944		2944		Credit Default Physical Swap		69.952699565		74.038495911		76.967629023		79.959474317		83.047337082

		526		WY US Equity		10/20		US9621661043		54.339		45.321		42.956		0.475		-16.993		-28.086		-33.76104731		-.257		-13.405		-20.628		-6.632		42.89		0.79		42971988		1643		4640		3610		4453		0		0		278		0		4201		13182		18339		11166		1643		29.43		-566		1501		105.00		-28.635		+1.690		US		US		USD		8521748000		52.11		1262		1902		28.00		15529.76		-.222		.735		4.370		1.6		.000		.000		2.707		.000		.000		1.296		4.013		4.013		3.505		.604		213.712		-26.440		-43.178		39061724		2.66		4.55		8.75		3.35		7.11		-3.75		9.19		0.85		42.03		4.635		15.571		8.603		0.553		2.89		2647		48.08		2858		Forest Products&Paper		Basic Materials		Forestry		2.56		277		1262		321		0		Weyerhaeuser Co.		15822.73		WEYERHAEUSER CO		4366		1.39		527		1167		58.48		44800.00		#N/A N Ap		9.97		970		39.875		39.875		1.29		6.25		0.56		986900		206		+4.69197348		-11.97576763		-24.43171006		0.37		9.01		3.95		6.26		100.57		N.A.		STABLE		#N/A N Ap		A		NEG		#N/A N Ap		13.90		12262		2.11		6009		WY		7173		23291.73		N.A.		7173		Y		43.945		1000939		1072428		-31.007		-26.440		-1.695		ACTV		EQ0010165200001000		WEYERHAEUSER CO		US9621661043		WY US Equity		20001025		0.75		EQ0010165200001000		WY US Equity		WY		US		2945		11211		Weyerhaeuser Co.		.400000000		.150000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		27		Forest Products&Paper		.250000000		.400000000		36826.9310211458				2945		2945		Credit Default Physical Swap		56.685339991		53.173144242		58.444766919		60.773157099		64.707472607

		511		WHR US Equity		10/20		US9633201069		42.341		51.157		46.112		0.629		-14.78		-37.622		-42.05446194		+4.037		-15.592		-22.457		+.828		-13.98		1.42		28595254		261		3177		2892		714		416		0		374		0		1409		3666		6826		4543		261		5.82		-437		801		13.00		-37.184		+6.695		US		US		USD		2884303000		29.68		875		1292		3.39		5222.64		-.340		.656		5.167		1.36		.000		.000		.523		.000		.000		1.283		3.363		3.363		2.938		.487		71.327		-35.544		-36.565		20357988		3.82		4.84		1.83		5.34		0.51		-6.73		1.18		1.97		-20.85		6.051		11.067		6.683		0.604		1.87		-134		12.08		-975		Home Furnishings		Consumer, Cyclical		Appliances		4.61		166		875		103		0		Whirlpool Corp.		4765.44		WHIRLPOOL CORP		1122		4.57		347		764		-6.70		61000.00		#N/A N Ap		7.13		510		40.4375		40.4375		1.56		3.62		0.28		509200		244		+5.50109107		-10.14907955		-32.75107453		0.27		17.94		4.70		10.82		77.11		N.A.		STABLE		#N/A N Ap		BBB+		STABLE		#N/A N Ap		1.82		10511		3.50		1383		WHR		1867		7240.44		N.A.		2283		Y		52.099		709872		593541		-23.790		-35.544		4.019		ACTV		EQ0010165500001000		WHIRLPOOL CORP		US9633201069		WHR US Equity		20001025		1.54		EQ0010165500001000		WHR US Equity		WHR		US		2946		11212		Whirlpool Corp.		.000000000		.135000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		33		Home Furnishings		.250000000		.367000000		36826.9310335995				2946		2946		Credit Default Physical Swap		167.152699565		162.438495911		168.767629023		174.759474317		181.147337082

		514		WLL US Equity		10/20		US9691331071		48.348		45.213		43.83		6.047		-7.692		-25.368		-32.06903874		+2.842		-7.494		-16.342		-2.101		2.13		0.86		9381112		25.56		889.59		432.12		1628.84		0		0		36.16		0		1844.29		3849.43		4797.86		2594.15		25.56		38.36		-290.25		602.87		-48.27		-26.198		+3.079		US		US		USD		3153294000		29.94		550.27		790.64		1.79		4723.09		-.109		.775		5.304		0.7		19.118		8.452		8.447		19.118		8.452		1.204		2.805		2.909		2.450		.665		109.205		-24.448		-36.616		8776337		2.26		2.81		9.39		6.28		9.60		-0.33		13.28		0.66		-0.61		3.767		12.143		7.665		0.631		3.75		201.28		200.89		-101.09		Forest Products&Paper		Basic Materials		Paper&Related Products		2.34		125.28		550.27		77.98		0		Willamette Industries		5181.82		WILLAMETTE INDUSTRIES		1620.16		1.07		260.48		500.85		10.05		14250.00		#N/A N Ap		9.25		413.27		28.875		28.875		1.40		4.54		0.71		305700		182.49		+11.42517017		-1.10380915		-21.32030337		0.35		12.39		5.49		8.79		63.20		N.A.		STABLE		#N/A N Ap		A-		NEG		#N/A N Ap		10.21		4077.97		1.64		1645.72		WLL		2203.71		7335.17		N.A.		2203.71		Y		41.305		319433		379768		-17.003		-24.448		3.125		ACTV		EQ0010178400001000		WILLAMETTE INDUSTRIES		US9691331071		WLL US Equity		20001025		0.43		EQ0010178400001000		WLL US Equity		WLL		US		2947		11213		Willamette Industries		.350000000		.120000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		27		Forest Products&Paper		.250000000		.400000000		36826.9310556713				2947		2947		Credit Default Physical Swap		50.985339991		53.973144242		57.044766919		59.973157099		62.007472607

		504		WCG US Equity		10/20		US9694551048		63.758		65.644		N.A.		-16.558		-43.64		-54.754		-54.26179812		-17.619		-45.283		-53.479		-29.977		172.73		0.46		18496114		494.3		2830.57		982.09		2970.64		121.5		1419.76		63.47		0		-551.96		5219.41		6377.87		4143.77		1914.06				-1632.85		86.7		254.24		-50.382		+2.524		US		US		USD		7534339000		N.A.		-269.23		-136.79		-2.13		18067.66		N.A.		N.A.		N.A.		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		68.217		-50.382		-43.844		15573163		2.79		-3.75		N.A.		N.A.		N.A.		N.A.		N.A.		1.22		199.59		-1.709		N.A.		N.A.		N.A.		-0.38		1104.92		27.35		2934.4		Telecommunications		Communications		Telecom Eq Fiber Optics		-0.87		136.73		-269.23		0		0		Williams Communications Group		13415.42		WILLIAMS COMMUNICATIONS GRP		1071.25		1.41		-359.7		-227.26		109.65		9200.00		#N/A N Ap		N.A.		-367.47		16.25		16.25		3.75		N.A.		3.72		952300		-359.7		-12.45478422		-41.38371667		-56.93547396		N.A.		-23.06		-8.25		N.A.		-33.73		N.A.		STABLE		#N/A N Ap		BB-		STABLE		#N/A N Ap		16.70		2023		7.63		2985.31		WCG		2112.6		14799.21		N.A.		2234.1		Y		59.327		788115		700814		-12.688		-50.382		-18.750		ACTV		EQ0087600600001000		WILLIAMS COMMUNICATIONS GRP		US9694551048		WCG US Equity		20001025		2.72		EQ0087600600001000		WCG US Equity		WCG		US		2948		11214		Williams Communications Group		.350000000		.000000000		36821.9999884259		I		Indicative		13		BB-		24		Industrial		62		Telecommunication Equip		.000000000		.350000000		36826.9310860764				2948		2948		Credit Default Physical Swap		476.250167306		478.650923106		482.280545663		487.688340629		493.741855291

		516		WMB US Equity		10/20		US9694571004		32.304		46.291		45.718		0.83		-5.977		+10.445		+7.79602994		-5.441		-5.725		-3.889		-8.874		35.61		0.38		62599740		1092		6516.6		5772.2		9235.3		896.6		1434.8		850.1		175.5		2784		17467.4		25288.5		18631.2		2526.8		114.24		-3513.1		1487.7		-82.70		+15.412		-2.247		US		US		USD		17822050000		164.09		848.6		1590.6		2000.00		30024.1		.411		.775		5.614		0.6		.000		4.886		12.030		.000		4.886		1.342		1.491		1.491		1.302		.664		442.784		17.150		33.039		58248404		4.51		-4.64		19.71		36.72		37.07		0.84		36.98		0.47		38.90		1.201		14.917		33.514		2.247		1.93		1503.3		22.64		5137.9		Pipelines		Energy		Pipelines		0.5		598.2		848.6		260.9		2.8		Williams Cos. Inc.		13468.89		WILLIAMS COS INC		8283.3		0.60		221.4		963.4		34.41		21000.00		#N/A N Ap		45.22		315.8		40.25		40.25		2.97		18.87		1.79		1425900		-42.3		+4.40648084		+1.84831595		+9.13178444		1.69		4.49		0.74		3.42		-154.91		N.A.		STABLE		#N/A N Ap		BBB		POS		#N/A N Ap		12.04		8364.1		2.04		10810.1		WMB		5585.2		26447.99		N.A.		6657.3		Y		41.102		1416056		1521807		10.098		17.150		-4.734		ACTV		EQ0010166100001000		WILLIAMS COS INC		US9694571004		WMB US Equity		20001025		0.69		EQ0010166100001000		WMB US Equity		WMB		US		2949		11215		Williams Cos. Inc.		.450000000		.195000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		52		Pipelines		.250000000		.818000000		36826.9311037847				2949		2949		Credit Default Physical Swap		65.343214383		60.742984217		66.176533531		66.750665877		71.562157888

		512		WIC1 US Equity		10/20		N.A.				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		#N/A N Ap		#N/A N Ap																																				#N/A N Ap		N.A.		N.A.		US		US		USD				#N/A N Ap						#N/A N Ap				N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		.001		N.A.		N.A.				#N/A N Ap				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap				N.A.		N.A.		N.A.		#N/A N Ap				#N/A N Ap				Gas		Utilities		Gas-Distribution												Wisconsin Gas Company				WISCONSIN GAS CO				#N/A N Ap						#N/A N Ap		#N/A N Ap		Wisconsin Energy Corp.		N.A.								N.A.		#N/A N Ap		N.A.		0				#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		N.A.		#N/A N Ap		AA-		NEG		#N/A N Ap		#N/A N Ap				#N/A N Ap				WIC1						#N/A N Ap				N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		UNLS		EQ0017133100001000														WIC1 US Equity		WIC1		US		2950		11219		Wisconsin Gas Company		.000000000		.229000000		36821.9999884259		INFO		Informational		4		AA-		24		Industrial		28		Gas		.250000000		.818000000		36826.9311202546				2950		2950		Credit Default Physical Swap		21.030802096		23.988899799		26.972973018		28.965337042		31.043376206

		506		WCOM US Equity		10/20		US98157D1063		84.608		62.32		55.535		0.943		-37.881		-32.704		-49.17621565		-.527		-26.976		-32.721		-10.614		4.57		0.42		971431616		876		10324		17209		13128		2599		6		3696		798		-898		72778		91072		36437		882		80.36		-8716		11005		-991.00		-47.666		+5.982		US		US		USD		73797350000		0.00		7880		12234		0.00		155761.4		-.425		1.092		6.110		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.138		2872.890		-47.666		-51.590		858671680		1.85		0.81		36.42		75.64		92.67		-3.82		113.74		1.23		2.59		2.151		24.306		11.942		0.491		7.99		5997		150.68		-2017		Telecommunications		Communications		Telephone-Integrated		1.4		966		7880		0		72		WorldCom Inc		150855.6		WORLDCOM INC		17261		1.40		4013		8367		13.26		77000.00		#N/A N Ap		15.17		7164		25.6875		25.6875		1.36		7.03		1.88		33380400		3941		+0.52770115		-39.68193346		-34.05226848		0.57		8.17		4.50		6.37		-65.27		N.A.		STABLE		#N/A N Ap		A-		POS		#N/A N Ap		104.30		37120		7.26		18143		WCOM		51238		177613.6		N.A.		54635		Y		70.380		31313104		27002346		-27.375		-47.666		-15.432		ACTV		EQ0010644000001000		WORLDCOM INC		US98157D1063		WCOM US Equity		20001025		0.42		EQ0010644000001000		WCOM US Equity		WCOM		US		2952		11224		Worldcom Inc.		.400000000		.350000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		64		Telephone		.250000000		.350000000		36826.9311647338				2952		2952		Credit Default Physical Swap		56.185339991		56.173144242		57.944766919		63.673157099		70.007472607

		529		YKE LN Equity		10/20		GB0009876425				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		2.84		0.95				1.59357		751.29582		622.07178		613.81419		0.14487		416.35638		53.89164		0		582.81201		1499.54937		2059.32705		1304.40948		417.94995		7.707084		-146.46357		322.04601		68.80		N.A.		N.A.		GB		GB		GBp				191.83		159.93648		219.18831		-12.79		2194.273455		N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		.000		.000		.000		N.A.		159.100		N.A.		N.A.				2.44		0.985116		N.A.		N.A.		N.A.		N.A.		N.A.		1.16		1.14				N.A.		N.A.		N.A.		6.73		-151.96863		-267.60		208.75767		Electric		Utilities		Electric-Integrated		1.0416153		66.20559		159.93648		357.10455		0		Yorkshire Electricity Plc		1867.446735		YORKSHIRE ELECTRICITY GROUP		326.68185		1.89		186.15795		230.48817		-16.76		4294.00		Yorkshire Capital Trust 1		N.A.		317.69991						N.A.		N.A.		N.A.		0		-170.9466		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		22.41		9.17		15.11		226.03		N.A.		N.A.		#N/A N Ap		BBB+		STABLE		#N/A N Ap		-8.70		1930.10301		2.93		744.6318		YKE		754.7727		2262.796965		N.A.		754.91757		N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		ACQU		EQ0011256200001000														YKE LN Equity		YKE		LN		2953		11227		Yorkshire Electricity Plc		.000000000		.229000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		19		Electric		.250000000		.420000000		36826.9311784722				2953		2953		Credit Default Physical Swap		42.952699565		48.638495911		54.067629023		58.559474317		62.747337082

		528		YBTVA US Equity		10/20		US9874341079		57.436		69.385		62.55		-13.147		-22.004		+32.121		-47.05773471		-9.880		-5.817		-6.006		-15.932		-0.85		0.34		2182806		2.95		110.38		65.44		649.59		0		0		14.09		0		-180.21		681.17		818.67		788.01		2.95		-30.2		-9.36		36.4		-57.09		-40.885		+3.606		US		US		USD		483461700		N.A.		61.78		157.46		0.00		1660.51		.040		.767		7.338		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		#N/A N Ap		#N/A N Ap		#N/A N Ap		.653		14.746		-40.885		-44.363		1944078.125		21.21		1.99		N.A.		28.93		20.91		-1.69		23.26		1.24		-3.39		0.27		14.750		105.093		7.125		0.00		-16.21		231.57		9.21		Media		Communications		Television		-1.59		62.98		61.78		0		0		Young Broadcasting Inc.		688.14		YOUNG BROADCASTING INC-A		647.56		3.04		-21.54		74.13		-34.58		200.00		#N/A N Ap		157.64		-21.54		28.375		28.375		3.77		7.28		1.32		69000		-21.54		-6.20883686		-8.71739500		+34.74658503		5.90		-55.58		-2.62		N.A.		-55.43		N.A.		NEG		#N/A N Ap		BB-		NEG		#N/A N Ap		1.30		280.66		1.94		650.51		YBTVA		30.66		1408.69		N.A.		30.66		Y		51.966		65372		73932		-22.625		-40.885		-9.742		ACTV		EQ0015498200002000		YOUNG BROADCASTING  -CL A		US9874341079		YBTVA US Equity		20001025		7.28		EQ0015498200002000		YBTVA US Equity		YBTVA		US		2954		11228		Young Broadcasting Inc.		.000000000		.000000000		36821.9999884259		I		Indicative		13		BB-		24		Industrial		42		Media		.000000000		.350000000		36826.9311922454				2954		2954		Credit Default Physical Swap		311.950167306		317.950923106		321.980545663		326.988340629		330.041855291

		530		ZLC US Equity		10/20		US9888581066		51.405		54.388		48.342		-11.871		-19.408		-26.426		-24.71912824		-6.554		-18.544		-21.307		-11.702		5.6		0.96		9547936		35.4		1160.64		603.76		99.59		0		0		42.86		0		194.92		1152.2		1526.93		827.32		35.4		-35.64		-59.54		74.35		-46.37		-18.781		+.448		US		US		USD		1085871000		0.00		159.92		191.18		20.00		1875.55		.068		.949		5.642		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		#N/A N Ap		#N/A N Ap		#N/A N Ap		.925		35.241		-18.781		-36.305		4919775.5		2.21		0.41		14.68		9.20		6.54		-7.05		22.30		5.44		2.12		4.571		19.545		6.741		0.345		3.39		51.55		63.64		29.45		Retail		Consumer, Cyclical		Retail-Jewelry		3.16		30.49		159.92		0		0		Zale Corp.		1439.4		ZALE CORP		417.19		7.79		111.51		112.18		7.95		12000.00		Peoples Jewellers Ltd.		9.94		129.44		30.8125		30.8125		1.42		8.93		0.61		157700		80.93		-8.04360996		-15.60843165		-22.82420832		0.37		12.01		5.44		8.77		10.59		N.A.		STABLE		#N/A N Ap		BB+		STABLE		#N/A N Ap		8.77		1793.6		15.27		452.59		ZLC		699.61		1980.56		N.A.		699.61		Y		50.843		266856		272028		-17.563		-18.781		-5.010		ACTV		EQ0011968000001000		ZALE CORP		US9888581066		ZLC US Equity		20001025		0.56		EQ0011968000001000		ZLC US Equity		ZLC		US		2955		11229		Zale Corp.		.000000000		.000000000		36821.9999884259		I		Indicative		11		BB+		24		Industrial		56		Retail		.000000000		.364000000		36826.9312131944				2955		2955		Credit Default Physical Swap		283.981841706		290.978480277		296.959884536		305.001675091		309.981235174

		117		C US Equity		10/20		US1729671016		49.027		41.492		39.936		-4.384		-4.947		+8.797		+30.14729436		-4.457		-1.367		+5.837		-7.272		7.22		0.12		611578624		14158						47092		4920		344205				1925		37689		300896		716937		662331		14158		90.62		-1572		9154		-5919.00		+40.942		+1.066		US		US		USD		229101900000		18.53						0.06		486358.9		.500		1.289		4.273		0.405		24.359		37.271		31.149		24.359		37.271		.986		.952		1.099		.832		1.431		4497.706		42.449		22.946		532746432		15.72		1.71		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		12.21		3.068		14.045		16.603		1.182		6.95		6978		14.45		41318		Diversified Finan Serv		Financial		Diversified Finan Serv		2.183				15860		1824		149		Citigroup Inc		187529		CITIGROUP INC		232132		N.A.		9867		14418		18.23		173800.00		#N/A N Ap		19.14		15948		50.9375		50.9375		4.60		N.A.		2.79		10324900		7894		+0.14400321		+1.53740935		+13.86972793		0.72		22.05		1.44		3.47		N.A.		N.A.		POS		#N/A N Ap		AA-		STABLE		#N/A N Ap		7.29		82005		N.A.		246290		C		47761		817652.1		-31.02		54606		Y		37.805		11403895		10952468		9.584		42.449		-5.780		ACTV		EQ0010121400001000		CITIGROUP INC		US1729671016		C US Equity		20001025		0.49		EQ0010121400001000		C US Equity		C		US		2956		11233		Citigroup Inc.		.387000000		.250000000		36821.9999884259		I		Indicative		4		AA-		24		Industrial		8		Banks		.250000000		.387000000		36826.9312455671				2956		2956		Credit Default Physical Swap		27.930802096		28.388899799		28.172973018		31.665337042		35.843376206

		507		WFC US Equity		10/20		US9497461015		32.241		42.204		41.239		-6.768		0.897		-1.316		-12.08398363		-6.516		-3.196		+1.779		-5.965		7.72		0.1		148153360		13250						15172		0		55200				271		10297		74286		218102		195971		14804				0		13450		7823.00		-5.447		-.441		US		US		USD		69661060000		34.83						-2.24		99157.72		.051		.917		4.835		0.785		11.688		13.705		14.605		11.688		13.705		1.723		2.032		2.080		1.775		.875		1646.347		-3.474		6.359		110705368		9.98				N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		29.98		2.903		13.405		14.575		1.087		10.19		1372		8.78		14255		Banks		Financial		Super-Regional Banks-US		2.26				5739		1293		35		Wells Fargo & Company		65785.7		WELLS FARGO & COMPANY		37351		7.07		3747		6685		7.71		89355.00		#N/A N Ap		17.34		5948		42.3125		42.3125		3.00		13.83		3.19		2603000		2419		-3.02497762		+5.80392100		+3.92034126		0.65		17.61		1.78		5.70		N.A.		N.A.		STABLE		#N/A N Ap		A+		STABLE		#N/A N Ap		6.23		21602		N.A.		52155		WFC		21860		250919.7		0.00		22131		Y		35.843		3332323		3484747		2.572		-3.474		-7.891		ACTV		EQ0010109200001000		WELLS FARGO & CO		US9497461015		WFC US Equity		20001025		0.51		EQ0010109200001000		WFC US Equity		WFC		US		2957		11235		Wells Fargo & Company		.000000000		.000000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		8		Banks		.250000000		.387000000		36826.9312645833				2957		2957		Credit Default Physical Swap		22.808786797		22.823440902		25.945485379		27.525680146		30.986428134

		501		WB US Equity		10/20		US9297711031		29.848		45.579		38.167		-6.569		-9.934		-24.242		-41.84710297		-6.054		-12.471		-14.651		-7.904		5.04		0.1		29984088		3475						6781.37		0		7966.09				0		4051.25		23575.7		67352.54		61694.08		4421.86		2.59		-213.23		1923.37		263.51		-37.113		+1.836		US		US		USD		10569880000		41.38						1.71		27526.3		-.613		.912		4.228		2.06		10.448		10.621		10.460		10.448		10.621		2.142		4.269		4.615		3.729		.868		203.267		-34.934		-21.387		42466604		11.96		8.43		7.84		16.18		11.44		-0.68		12.70		N.A.		8.79		5.571		10.385		9.334		0.899		8.45		320.23		11.87		2377.14		Banks		Financial		Super-Regional Banks-US		4.99				1561.68		418.45		0		Wachovia Corp.		13723.22		WACHOVIA CORP		13495.38		6.78		1011.22		1555.13		6.00		21294.00		#N/A N Ap		12.01		1542.37		52		52		1.78		8.45		1.67		823200		592.77		-2.28248621		-1.71807120		-18.62855271		0.45		18.39		1.54		4.47		N.A.		N.A.		N.A.		#N/A N Ap		AA-		NEG		#N/A N Ap		6.32		6287.84		N.A.		17917.24		WB		5658.46		73958.45		N.A.		5658.46		Y		30.141		538103		590085		-14.543		-34.934		-8.269		ACTV		EQ0010161200001000		WACHOVIA CORP		US9297711031		WB US Equity		20001025		0.35		EQ0010161200001000		WB US Equity		WB		US		2958		11237		Wachovia Corp.		.000000000		.000000000		36821.9999884259		INFO		Informational		4		AA-		24		Industrial		8		Banks		.250000000		.387000000		36826.9312822917				2958		2958		Credit Default Physical Swap		26.030802096		28.488899799		30.972973018		32.965337042		35.043376206

		350		ONE US Equity		10/20		US06423A1034		46.93		48.204		48.414		-8.014		-0.377		+6.667		-9.65280556		-7.649		-.092		+4.811		-6.540		3.03		0.1		116507656		16076						26682		0		55864				190		9089		95456		269425		249335		32503		-14.71		-593		3634		-525.00		-.917		+.148		US		US		USD		39002640000		56.48						-5.60		74702.34		-.435		.967		5.782		1.68		-10.366		2.995		5.986		-10.366		2.995		3.732		4.356		2.489		3.804		.951		1155.634		3.976		9.201		78477104		13.18		2.6		2.64		26.68		24.82		5.54		25.34		N.A.		15.06		2.881		10.021		11.715		1.169		5.83		-470		-5.93		8399		Banks		Financial		Super-Regional Banks-US		2.97				5854		1958		12		Bank One Corp.		36714.98		BANK ONE CORP		42863		7.70		3479		5425		-2.31		86198.00		#N/A N Ap		13.89		4974		33.75		33.75		2.09		6.45		1.51		2306100		1509		-2.43553814		+8.16353577		+10.24624038		0.52		17.22		1.31		3.90		N.A.		N.A.		NEG		#N/A N Ap		A		STABLE		#N/A N Ap		1.14		25626		N.A.		75366		ONE		19900		282542		-14.29		20090		Y		43.816		3338465		3455480		2.944		3.976		-11.330		ACTV		EQ0010015300001000		BANK ONE CORP		US06423A1034		ONE US Equity		20001025		1.01		EQ0010015300001000		ONE US Equity		ONE		US		2959		11239		Bank One Corp.		.387000000		.250000000		36821.9999884259		I		Indicative		6		A		24		Industrial		8		Banks		.250000000		.387000000		36826.9313014699				2959		2959		Credit Default Physical Swap		40.983556804		43.520329264		46.007629254		48.035146217		50.031811896

		136		CIT US Equity		10/20		US1255771065		54.234		54.945		47.808		-19.573		-26.384		-18.996		-27.82233331		-14.361		-18.268		-17.762		-16.323		85.5		0.08		14776244		1073.4						16490.1		250		3123.7				0		2029.9		41177.9		45081.1		39276.7		1073.4		64.36		-1633.2		1086.2		221.20		-20.205		+4.578		US		US		USD		3821647000		16.59						155.57		40982.6		-.539		.868		6.730		0.4		.000		#N/A N Ap		#N/A N Ap		.000		#N/A N Ap		1.198		2.747		2.747		2.399		.802		262.431		-18.487		-29.867		13458116		8.40		-3.14		N.A.		15.33		23.08		-0.34		N.A.		N.A.		90.61		2.752		13.000		5.292		0.407		7.12		2852.8		13.73		17925.2		Diversified Finan Serv		Financial		Finance-Commercial		2.24				616.2		64.6		0		CIT Group Inc		5586.15		C.I.T. GROUP INC-A		34300.1		0.66		389.4		902.5		105.60		8255.00		Mizuho Holding Inc		6.56		616.2		14.5625		14.5625		0.66		1.92		0.82		933800		324.8		-14.00773521		-20.35894308		-14.54531001		0.25		9.43		1.12		1.24		N.A.		N.A.		N.A.		#N/A N Ap		A+		STABLE		#N/A N Ap		28.46		2916.7		N.A.		35373.5		CIT		5554.4		41720.45		N.A.		5804.4		Y		22.605		851474		1080504		-6.309		-18.487		-16.786		ACTV		EQ0015919300001000		CIT GROUP INC		US1255771065		CIT US Equity		20001025		1.06		EQ0015919300001000		CIT US Equity		CIT		US		2962		11244		CIT Group Inc		.000000000		.000000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		18		Diversified Finan Serv		.250000000		.387000000		36826.9314520833				2962		2962		Credit Default Physical Swap		110.008786797		114.023440902		117.045485379		120.025680146		121.986428134

		292		JPM US Equity		10/20		US6168801008		49.253		45.599		41.783		-17.406		2.545		+3.406		+2.81369070		-12.292		-.851		+4.381		-11.070		-0.06		0.07		316208640		2463						17995		0		162985				694		8994		154085		260898		249459		2463				-314		-4736		-667.00		+10.597		-.198		US		US		USD		22096520000		34.11						-1.03		166556.6		.218		1.144		4.225		3.97		1.010		4.353		5.922		1.010		4.353		2.528		2.879		2.879		2.515		1.215		159.039		14.024		12.252		201197808		24.49		-27.91		6.17		8.79		14.56		0.82		10.21		N.A.		3.76		12.228		9.875		11.362		1.151		5.86		178		-105.33		-347		Diversified Finan Serv		Financial		Finance-Invest Bnkr/Brkr		11.16				3075		689		35		J.P. Morgan & Company		20867.42		J.P. MORGAN & COMPANY		140183		9.32		2055		3388		1.68		15512.00		#N/A N Ap		11.91		3114		138.9375		138.9375		2.01		4.43		1.27		1428600		1331		-14.07321236		+11.31830556		+9.01864972		0.45		18.96		0.79		1.36		N.A.		N.A.		N.A.		#N/A N Ap		AA-		STABLE		#N/A N Ap		-0.92		18071		N.A.		142646		JPM		10745		215423.4		-5.41		11439		Y		48.209		2023066		1720188		15.514		14.024		-14.958		ACTV		EQ0010101400001000		MORGAN (J P) & CO		US6168801008		JPM US Equity		20001025		0.28		EQ0010101400001000		JPM US Equity		JPM		US		2963		11245		J.P. Morgan & Company		.000000000		.000000000		36821.9999884259		INFO		Informational		4		AA-		24		Industrial		18		Diversified Finan Serv		.250000000		.387000000		36826.9316052894				2963		2963		Credit Default Physical Swap		29.730802096		30.388899799		30.072973018		34.665337042		40.043376206

		337		MWD US Equity		10/20		US6174464486		77.917		60.109		52.944		-13.872		-17.131		+.483		+41.41386780		-10.827		-11.255		-5.636		-17.075		15.55		0.1		343397888		12325						28604		983		286192				615		12551		297405		366967		348970		12325				-656		-29271		-35647.00		+57.351		+5.904		US		US		USD		90707740000		11.19						20.95		387836.8		.662		1.721		5.116		0.48		66.667		44.527		39.534		66.667		44.527		1.148		.988		.988		.863		2.076		1120.713		58.944		14.546		315299552		22.89		-27.29		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		14.48		5.466		13.909		14.807		1.065		8.66		2895		5.86		46482		Diversified Finan Serv		Financial		Diversified Finan Serv		4.328				7728		531		44		Morgan Stanley Dean Witter & Company		66623		MORGAN ST DEAN WITTER & CO		267083		16.80		4791		5861		21.43		55288.00		#N/A N Ap		15.84		7728		80.9375		80.9375		5.00		N.A.		2.17		3924800		4216		-7.31463406		-9.42675590		+10.82214088		0.59		31.75		1.40		1.72		N.A.		N.A.		N.A.		#N/A N Ap		AA-		STABLE		#N/A N Ap		8.98		33928		N.A.		279408		MWD		16399		414240		-20.00		17997		Y		54.009		3780842		3554637		10.382		58.944		-11.287		ACTV		EQ0011664600001000		MORGAN STANLEY DEAN WITTER		US6174464486		MWD US Equity		20001025		0.69		EQ0011664600001000		MWD US Equity		MWD		US		2964		11249		Morgan Stanley Dean Witter & Company		.000000000		.000000000		36821.9999884259		INFO		Informational		4		AA-		24		Industrial		18		Diversified Finan Serv		.250000000		.387000000		36826.9316358449				2964		2964		Credit Default Physical Swap		25.030802096		28.988899799		31.972973018		34.965337042		38.043376206

		375		PWJ US Equity		10/20		US6956291057		17.185		56.225		52.212		-5.146		-3.433		+60.752		+63.96508429		-3.258		+10.210		+27.616		-4.414		13.73		0.14		43342628		176.4						4348.45		393.75		48675.39				0		1052.03		50294.92		61612.38		58301.36		176.4		-112.52		-252.19		-710.36		-1363.28		+77.138		+.485		US		US		USD		9947746000		11.76						10.22		54456.42		.596		1.313		6.755		0.44		6.818		7.342		7.991		6.818		7.342		1.261		.698		.713		.610		1.467		147.785		78.936		74.691		35094856		21.62		-6.64		15.28		14.56		11.43		-0.17		12.07		N.A.		12.99		4.644		9.667		14.495		1.499		4.78		288.5		3.88		7147.95		Diversified Finan Serv		Financial		Finance-Invest Bnkr/Brkr		3.77				1034.8		64.22		82.69		Paine Webber Group Inc.		5650.63		PAINE WEBBER GROUP INC		46807.51		15.42		628.6		728.32		19.61		19620.00		Paine Webber Group Inc.		16.70		1034.8		67.3125		67.3125		3.10		32.56		1.08		521400		481.69		-0.89362911		+3.55638859		+67.57521338		0.62		20.38		1.09		1.33		N.A.		N.A.		N.A.		#N/A N Ap		BBB+   *+		N.A.		#N/A N Ap		7.91		7822.75		N.A.		46983.91		PWJ		2917.26		60771.05		249.66		3311.01		Y		56.124		621862		939256		28.990		78.936		-2.269		ACTV		EQ0010114300001000		PAINE WEBBER GROUP		US6956291057		PWJ US Equity		20001025		0.51		EQ0010114300001000		PWJ US Equity		PWJ		US		2965		11251		Paine Webber Group Inc.		.000000000		.000000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		18		Diversified Finan Serv		.250000000		.387000000		36826.931653206				2965		2965		Credit Default Physical Swap		49.952699565		57.038495911		64.967629023		75.859474317		80.047337082

		73		BARC LN Equity		10/20		GB0000782010		35.623		41.511		40.342		3.739		21.186		+13.561		-0.74058680		+3.820		+11.118		+14.521		+5.558		16.08		0.06		13346169031.8		5299.3446						13045.5435		509.9424		40163.7588				0		7066.7586		142262.34		369118.6191		356319.3546		93178.9353				-324.5088		-341.8932		-3597.00		+3.894		+1.938		GB		GB		GBp		39419098026		33.29						-3.99		75388.75443		.279		1.005		4.741		0.72435		16.667		11.683		15.708		16.667		16.155		3.484		3.169		3.169		1.200		1.008		1478.000		7.397		6.795				29.05		-0.449097		8.54		-0.17		9.43		0.73		10.76		N.A.		25.97		245.2301412		18.980		10.876		0.573		4.88		928.6167		1.82		50209.0446		Banks		Financial		Money Center Banks		1.7022225				4285.2546		1080.7302		0		Barclays Plc		38594.67183		BARCLAYS PLC		36284.1402		7.14		2548.2633		5063.2065		8.17		77000.00		#N/A N Ap		12.30		4264.9728		2667.0567		2667.0567		3.24		N.A.		2.06		7333409		1467.5331		+1.58202600		+21.33259000		+11.83289000		0.42		21.55		0.94		2.00		N.A.		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		1.24		19334.3502		N.A.		129463.0755		BARC		12289.3221		366377.53383		N.A.		12799.2645		Y		36.367		5989402		5285115		121.081		7.397		-1.656		ACTV		EQ0010016900001000		BARCLAYS PLC		GB0000782010		BARC LN Equity		20001025		0.26		EQ0010016900001000		BARC LN Equity		BARC		LN		2966		11253		Barclays Plc		.300000000		.000000000		36821.9999884259		I		Indicative		1		AAA		24		Industrial		8		Banks		.250000000		.387000000		36826.9317456018				2966		2966		Credit Default Physical Swap		15.031948740		18.001530827		20.006775560		22.960507733		24.026839449

		303		KRB US Equity		10/20		US55262L1008		48.66		56.638		52.899		-1.669		15.945		+33.560		+41.20268147		-1.080		+15.075		+26.797		+1.765		19.58		0.23		91781976		488.39						4675.81		0		12445.28				214.35		2885.4		10947.33		30859.13		26659.67		2014.13		159.13		-235.12		1408.85		-526.55		+54.756		+2.381		US		US		USD		32048260000		22.23						15.79		25540.85		.383		1.103		5.099		0.28		14.815		14.335		14.143		14.815		14.335		1.182		.824		.850		.720		1.154		851.781		56.519		39.255		55408024		9.20		1.47		32.37		28.41		26.12		-1.41		31.91		N.A.		14.50		1.838		19.875		20.471		1.030		9.75		1808.41		35.79		3244.46		Diversified Finan Serv		Financial		Finance-Credit Card		1.26				1654.96		224.52		14.31		MBNA Corp.		21848.53		MBNA CORP		4733.75		3.95		1024.42		1859.78		83.08		22000.00		#N/A N Ap		26.31		1654.96		37.625		37.625		7.11		114.59		4.66		1466500		785.59		+4.22681218		+21.27004391		+45.80373456		0.98		32.79		3.62		9.99		N.A.		N.A.		STABLE		#N/A N Ap		BBB		STABLE		#N/A N Ap		24.54		6470.09		N.A.		6747.88		KRB		3985.09		48539.56		0.15		4199.44		Y		40.250		2603352		2323415		10.697		56.519		-2.273		ACTV		EQ0010095600001000		MBNA CORP		US55262L1008		KRB US Equity		20001025		0.48		EQ0010095600001000		KRB US Equity		KRB		US		2968		11267		MBNA Corp.		.000000000		.000000000		36821.9999884259		INFO		Informational		9		BBB		24		Industrial		18		Diversified Finan Serv		.250000000		.387000000		36826.9318544792				2968		2968		Credit Default Physical Swap		60.043214383		72.042984217		84.976533531		89.950665877		94.962157888

		404		SCAB SS Equity		10/20		SE0000112724		24.276		31.461		30.807		10.746		-4.134		+4.802		-34.41892000		+6.294		+1.963		-3.982		+3.193		8.73		0.79		9474098.25963364		162.0101181779		2273.2106827285		1753.8837701643		2346.7612885271		58.3435210862		291.1212491676		229.7959467653		0		1688.1851884983		6321.4757829661		8469.650435837		5018.7355259365		453.1313673455		-0.4512429058		-463.2694238205		561.7675999642		-226.00		-14.286		+1.667		SE		SW		SEK		4182723559.05418		43.48		651.5192175806		1092.9222450826		17.45		6105.6137002912		-.003		.518		4.348		0.6758704317		10.832		11.124		13.949		10.832		11.124		2.721		3.716		3.716		2.915		.281		168.275		-11.074		-24.660		13793680.611464		2.62		0.4582003956		9.26		14.02		13.66		2.63		19.80		0.92		14.40		2.2698313306		4.000		8.013		2.003		2.85		569.4208386757		83.75		110.5246941189		Forest Products&Paper		Basic Materials		Paper&Related Products		1.6638339744		142.7279323334		651.5192175806		155.6489847035		0		Svenska Cellulosa AB		5722.5353092604		SVENSKA CELLULOSA AB-B SHS		2417.4295057201		1.42		358.0125433601		799.415570862		20.17		37679.00		#N/A N Ap		10.19		548.7471548837		18.1888660286		18.1888660286		1.21		7.41		0.65		756621		202.3635586566		+20.70521000		+15.93893000		+22.72808000		0.43		11.52		4.40		7.65		81.20		N.A.		STABLE		#N/A N Ap		A-		STABLE		#N/A N Ap		5.91		6450.1893431136		2.64		2870.5608730656		SCAB		3392.5713888143		9116.3988033118		N.A.		3450.9149099005		Y		27.618		520658		566602		-62.144		-11.074		7.647		ACTV		EQ0011574100003000		SVENSKA CELLULOSA AKTIEBOLAGET SCA		SE0000112724		SCAB SS Equity		20001025		0.1		EQ0011574100003000		SCAB SS Equity		SCAB		SS		2969		11270		Svenska Cellulosa AB		.000000000		.000000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		27		Forest Products&Paper		.250000000		.400000000		36826.9318835995				2969		2969		Credit Default Physical Swap		27.985339991		32.973144242		37.044766919		41.973157099		45.007472607

		30		AA NA Equity		10/20		NL0000301109		33.435		26.316		25.854		-3.433		2.495		+14.160		-0.95740830		-.773		+.654		+6.645		-3.677		5.97		0.08		188703180.75		5740.861						28100.359		4171.1075		47201.4165				2255.519		4398.8525		162477.5005		386225.154		371943.012		45554.9045		35.030555		-1266.937		14508.2		N.A.		+18.297		+2.881		NL		NE		EUR		31637399115		47.08						3.89		139779.2529		.007		1.133		2.891				48.999		20.626		19.176		48.999		20.626		3.845		3.560		3.560		1.720		1.199		1483.675		22.759		5.780		267109458		44.42		9.118235		-0.52		15.28		14.87		17.48		14.85		N.A.		15.98		1.9139015		12.548		11.141		0.888		3.65		-1188.91325		-5.46		22952.301365		Banks		Financial		Money Center Banks		1.45082				3384.122		988.9194		67.48		ABN Amro Holding NV		30712.147095		ABN AMRO HOLDING NV		102640.454		7.32		2167.795		3376.5305		-13.14		109938.00		#N/A N Ap		14.70		3584.875		21.32368		21.32368		3.99		2.13		1.03		25623745		1111.3956		-6.12595200		+4.39105500		+11.82744000		0.57		24.86		0.58		1.43		N.A.		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		16.30		30468.0635		N.A.		148195.3585		AA		7855.5155		364302.9264		-0.96		14282.142		Y		26.709		11018932		9968620		1.434		22.759		-4.242		ACTV		EQ0011581600001000		ABN AMRO HOLDING N.V.		NL0000301109		AA NA Equity		20001025		0.1		EQ0011581600001000		AA NA Equity		AA		NA		2970		11274		ABN Amro Holding NV		.000000000		.000000000		36821.9999884259		I		Indicative		1		AAA		24		Industrial		8		Banks		.250000000		.387000000		36826.9319000347				2970		2970		Credit Default Physical Swap		20.031948740		25.001530827		29.006775560		32.960507733		35.026839449

		267		HNS LN Equity		10/20		GB0004089834		45.111		45.709		44.459		-3.03		-26.69		-32.489		-27.91304000		-7.118		-23.920		-24.548		-13.026		12		0.39		1928852781.9		58.38261		3474.99669		2406.87018		1456.95759		0		2469.74376		132.70092		0		-1374.8163		5597.48706		7551.49362		4875.74472		2528.12637		9.99603		-240.62907		410.41671		-9.20		-24.048		-1.528		GB		GB		GBp		3396694455		28.65		453.4431		654.37779		4.32		5295.679389		-.170		.779		5.839		0.1941258		4.633		.123		-33.976		4.633		4.132		1.954		4.720		4.720		1.787		.670		735.000		-21.633		-36.582				2.87		0.260766		N.A.		N.A.		N.A.		N.A.		N.A.		0.68		20.18		65.7086859		6.000		7.033		1.172		0.32		368.98389		45.62		439.82532		Building Materials		Industrial		Bldg Prod-Cement/Aggreg		0.7431831		147.47766		453.4431		126.61638		0		Hanson Plc		4902.067599		HANSON PLC		393.61179		0.91		484.30041		654.37779		16.00		16900.00		#N/A N Ap		6.82		450.965823		462.1353		462.1353		1.13		7.34		1.08		4667580		357.68403		-4.41762300		-25.55928000		-33.07679000		0.23		19.44		6.18		12.26		36.02		N.A.		STABLE		#N/A N Ap		BBB+		STABLE		#N/A N Ap		20.76		2782.22835		2.56		2921.73816		HNS		2675.7489		6307.596339		N.A.		2675.7489		Y		35.203		3804766		3809385		-189.860		-21.633		-15.385		ACTV		EQ0010070500001000		HANSON PLC		GB0004089834		HNS LN Equity		20001025		0.84		EQ0010070500001000		HNS LN Equity		HNS		LN		2971		11275		Hanson Plc		.000000000		.000000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		11		Building Materials		.250000000		.442000000		36826.9319172454				2971		2971		Credit Default Physical Swap		54.952699565		60.038495911		64.967629023		67.959474317		70.047337082

		481		USI FP Equity		10/20		FR0000132607		43.534		41.584		41.505		8.462		-0.832		-20.533		-32.44071000		+9.107		-3.715		-13.919		+4.375		29.77		0.99		11338360.74		703.479		5864.012		5632.893		1443.2285		786.142		82.663		813.9775		0		2725.3485		7372.19		13054.006		8916.6385		786.142		-15.3517		-738.0625		688.296		363.00		-13.415		+6.208		FR		FR		EUR		2330605683		N.A.		227.745		776.8635		32.32		6961.55733		.068		.530		5.754		0.60732		-6.667		-.686		#N/A N Ap		.000		1.625		3.171		5.915		5.915		4.142		.298		243.223		-8.908		-35.918		12166568.085		3.34		-0.210875		5.09		2.38		5.43		41.29		16.46		1.56		15.34		2.1787605		6.707		4.398		0.656		0.21		-208.29389		-6.96		3202.777935		Iron/Steel		Basic Materials		Steel-Producers		-0.64106		169.5435		227.745		645.960735		0		Usinor SA		3726.73483		USINOR SA		2448.6805		3.14		-150.143		398.9755		-5.85		64118.00		#N/A N Ap		N.A.		-110.4985		9.58216		9.58216		0.68		3.24		0.20		1287479		-796.103735		+5.20124600		-1.63661300		-23.21899000		N.A.		-4.35		-1.30		N.A.		-35.86		N.A.		N.A.		#N/A N Ap		BBB		NEG		#N/A N Ap		24.42		11491.0005		3.17		3234.8225		USI		3351.2255		8802.07433		N.A.		4137.3675		Y		37.801		1145411		1412446		-6.699		-8.908		10.398		ACTV		EQ0015609400001000		USINOR SA		FR0000132607		USI FP Equity		20001025		2.09		EQ0015609400001000		USI FP Equity		USI		FP		2973		11281		Usinor SA		.461000000		.100000000		36821.9999884259		INFO		Informational		9		BBB		24		Industrial		37		Iron/Steel		.250000000		.461000000		36826.9319635417				2973		2973		Credit Default Physical Swap		95.043214383		101.042984217		112.976533531		125.950665877		134.962157888

		448		TKA GR Equity		10/20		DE0007500001		42.559		42.613		42.767		0.125		-7.581		-31.606		-40.66599000		+4.007		-10.232		-24.037		-.912		N.A.		N.A.		3766544.656		647.72365		11433.55815		8062.76345		4902.422		247.39855		31.7156		1293.2542				1745.62325		12943.6762		27539.6002		20499.49615		679.43925				-1641.6197		1269.04575		-368.10		-31.690		+1.564		DE		GE		EUR		6314284952.5		137.88		568.94075		1894.3323		N.A.		13673.59049		N.A.		N.A.		N.A.		0.603946		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		1.782		4.920		4.920		2.490		N.A.		514.489		-29.167		-49.959		3371973.0695		N.A.		-0.767585		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		1.182587		9.000		10.378		1.153		1.06		-85.27785		100.00		0		Miscellaneous Manufactur		Industrial		Miscellaneous Manufactur		0.465612		277.25845		568.94075		310.408				ThyssenKrupp AG		8202.05904		THYSSENKRUPP AG		5224.1329		2.56		225.13015		1550.5217		N.A.		184770.00		#N/A N Ap		26.36		526.1753		12.272925		12.272925		0.93		4.68		0.25		4074426		-85.27785		-6.96595000		-5.84380800		-32.51172000		0.42		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		N.A.		25131.32335		2.76		5903.57215		TKA		6792.7055		21207.90119		N.A.		7040.10405		Y		30.587		4605098		4380866		-15.063		-29.167		-4.964		ACTV		EQ0081525300001000		THYSSENKRUPP AG		DE0007500001		TKA GR Equity		20001025		0.77		EQ0081525300001000		TKA GR Equity		TKA		GR		2974		11282		ThyssenKrupp AG		.367000000		.250000000		36821.9999884259		I		Indicative		6		A		24		Industrial		46		Miscellaneous Manufactur		.250000000		.367000000		36826.9319814468				2974		2974		Credit Default Physical Swap		39.983556804		45.020329264		49.007629254		52.035146217		54.531811896

		309		LIN GR Equity		10/20		DE0006483001		28.264		32.485		31.053		2.941		-2.577		+10.012		-24.12087000		+1.684		+3.322		+3.638		+1.551		87.89		0.9		2022626.963		97.20494		2271.368365		2513.51191		1090.89855		117.491115		238.42371		349.740405				857.01287		5740.886305		7593.60875		4171.96787		335.62865		-27.98733		-746.64933		347.564175		-190.80		-5.641		+.389		DE		GE		EUR		4707200673		55.43		368.685415		634.76749		6.67		7574.61313		.101		.552		4.781		1.361409		6.798		10.319		9.390		6.798		10.319		3.022		3.472		3.472		1.757		.331		120.012		-2.304		-11.516		1302452.5675		2.20		-4.225935		12.04		8.74		22.56		36.72		21.94		1.27		140.59		2.5954495		4.000		15.112		3.778		2.52		1321.098135		37.19		2231.02376		Engineering&Construction		Industrial		Engineering/R&D Services		2.172856		63.591465		368.685415		113.678495				Linde AG		5473.513675		LINDE AG		1983.60834		2.95		205.07172		471.16223		66.62		35597.00		#N/A N Ap		18.05		351.781675		39.22275		39.22275		1.42		10.65		0.90		728656		91.40166		+3.31892200		+7.18418700		+17.25788000		0.29		7.76		3.53		6.03		61.66		N.A.		N.A.		#N/A N Ap		A		NEG		#N/A N Ap		12.81		5224.57152		2.12		2319.23699		LIN		3304.1582		8142.17054		N.A.		3421.64088		Y		26.792		994676		794724		-6.266		-2.304		1.418		ACTV		EQ0011572700001000		LINDE AG		DE0006483001		LIN GR Equity		20001025		0.09		EQ0011572700001000		LIN GR Equity		LIN		GR		2975		11285		Linde AG		.000000000		.000000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		23		Engineering&Construction		.250000000		.419000000		36826.932002581				2975		2975		Credit Default Physical Swap		31.983556804		38.020329264		41.007629254		43.035146217		44.931811896

		247		GPS US Equity		10/20		US3647601083		75.66		70.546		63.421		-0.27		-37.394		-41.456		-36.45532759		+6.906		-21.298		-35.328		-.027		30.9		2.54		145569168		450.35		2197.79		1752.88		784.92		0		0		285.39		0		1513.19		3186.93		5188.76		2955.71		450.35		7.28		-1238.72		1477.93		-347.43		-32.228		+7.289		US		US		USD		19537390000		6.71		1816.71		2252.89		26.13		33466.58		-.379		1.169		6.274		0.089		.000		-.033		4.543		.000		-.033		.103		.386		.386		.337		1.252		849.452		-32.053		-49.897		83545824		2.40		0.28		13.28		25.60		20.95		178.12		54.54		3.21		47.49		1.407		19.818		16.347		0.825		5.65		659.37		53.83		565.47		Retail		Consumer, Cyclical		Retail-Apparel/Shoe		1.32				1816.71		75.63		0		Gap Inc.		36996.71		GAP INC		503.53		5.07		1127.07		1563.25		41.90		140000.00		#N/A N Ap		17.69		1784.95		23		23		7.82		15.62		1.55		3593500		1051.44		+2.86880507		-34.02139552		-39.04713238		0.66		59.21		24.63		42.15		295.19		N.A.		STABLE		#N/A N Ap		A		NEG		#N/A N Ap		28.50		11635.4		7.82		953.89		GPS		2233.05		37918.15		N.A.		2233.05		Y		77.326		5667015		4847454		-22.953		-32.053		14.642		ACTV		EQ0010062500001000		GAP INC		US3647601083		GPS US Equity		20001025		0.7		EQ0010062500001000		GPS US Equity		GPS		US		2976		11287		Gap Inc.		.000000000		.000000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		56		Retail		.250000000		.364000000		36826.932038044				2976		2976		Credit Default Physical Swap		140.283556804		138.520329264		144.507629254		155.535146217		170.031811896

		145		CPQ US Equity		10/20		US2044931002		89.257		60.69		57.288		-3.231		2.831		+5.524		+38.23112000		+.318		-2.536		-2.033		-7.079		18.33		1.53		435602208		2666		13849		11838		0		0		636		1854		0		7207		15287		27277		12443		3302		71.23		-1185		1161		-517.00		+53.204		+9.534		US		US		USD		48671000000		23.90		726		2128		-5.49		42712		-.164		.980		6.403		0.085		25.000		#N/A N Ap		#N/A N Ap		25.000		#N/A N Ap		.277		.349		.349		.305		.970		1700.000		53.749		6.069		364433056		1.92		-0.01		25.48		28.81		34.64		-17.06		33.41		6.83		29.85		1.478		18.290		19.371		1.059		0.95		3483		82.42		743		Computers		Technology		Computers		0.35		148		726		136		0		Compaq Computer Corp.		45843.88		COMPAQ COMPUTER CORP		-2849		12.53		569		1971		30.68		67100.00		#N/A N Ap		46.93		934		28.63		28.63		3.76		116.35		1.24		12667400		433		+3.72552100		+9.32038100		+7.15558500		1.76		4.35		2.26		4.87		17.66		N.A.		POS		#N/A N Ap		BBB		STABLE		#N/A N Ap		23.60		38525		13.75		453		CPQ		14834		43599.88		N.A.		14834		Y		61.140		14816591		14570973		1.642		53.749		2.986		ACTV		EQ0010037200001000		COMPAQ COMPUTER CORP		US2044931002		CPQ US Equity		20001025		1.16		EQ0010037200001000		CPQ US Equity		CPQ		US		2977		11290		Compaq Computer Corp.		.476000000		.250000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		15		Computers		.250000000		.476000000		36826.9320622685				2977		2977		Credit Default Physical Swap		102.043214383		110.042984217		114.976533531		117.950665877		119.962157888

		189		DTE US Equity		10/20		US2333311072		24.762		27.729		28.526		-0.34		14.23		+14.230		+6.52646158		-1.402		+6.565		+10.346		+.659		1.89		0.39		17259050		164		1310		1604		4052		0		0		249		0		1959		8693		12316		8407		164		25.51		-739		1097		-31.00		+13.840		-.171		US		US		USD		5207020000		61.90		901		1636		4.76		9203.99		-.153		.515		3.803		2.06		.000		.000		.000		.000		.000		5.308		5.644		5.644		4.930		.276		142.658		21.011		20.723		19962706		3.21		2.47		3.26		6.08		2.30		0.68		1.84		N.A.		0.33		3.598		5.154		10.145		1.968		1.27		211		92.54		17		Electric		Utilities		Electric-Integrated		3.33		340		901		299		0		DTE Energy Company		4586.92		DTE ENERGY COMPANY		4620		N.A.		483		1218		5.71		8886.00		#N/A N Ap		10.80		543		36.5		36.5		1.33		5.01		1.01		544100		184		+3.00191688		+19.92395236		+21.64771093		0.40		12.70		3.96		9.05		-212.78		N.A.		N.A.		#N/A N Ap		BBB		STABLE		#N/A N Ap		12.01		4728		N.A.		4784		DTE		3909		11957.92		N.A.		3909		Y		50.081		482336		519742		6.554		21.011		-4.624		ACTV		EQ0096432600001000		DTE ENERGY CO		US2333311072		DTE US Equity		20001025		0.38		EQ0096432600001000		DTE US Equity		DTE		US		2978		11291		DTE Energy Company		.000000000		.000000000		36821.9999884259		INFO		Informational		9		BBB		24		Industrial		19		Electric		.250000000		.420000000		36826.9320789005				2978		2978		Credit Default Physical Swap		57.043214383		62.042984217		65.976533531		69.950665877		72.962157888

		204		ENE US Equity		10/20		US2935611069		33.506		45.035		50		-1.205		12.329		+16.312		+95.76320580		-1.979		+5.466		+11.498		-2.951		13.73		1.28		198972032		288		7255		6759		7151		2430		0		3339		2130		1803		21152		33381		20381		288		-31.84		-2363		1228		-1000.00		+106.080		+1.274		US		US		USD		59482790000		37.06		1333		2203		N.A.		62558.14		1.145		.559		5.702		0.5		.000		3.574		4.564		.000		3.574		.945		.621		.621		.543		.341		738.917		107.839		82.353		145227616		4.09		-1.61		16.73		34.88		22.78		-2.69		28.47		2.70		20.53		1.657		16.786		48.582		2.894		0.26		2521		62.54		1510		Pipelines		Energy		Pipelines		1.17		656		1333		355		66		Enron Corp.		31751.51		ENRON CORP		7864		3.76		893		1763		22.04		N.A.		#N/A N Ap		57.91		1263		80.5		80.5		6.17		79.30		0.84		1803100		472		+0.58369231		+16.84652686		+16.43285452		2.17		10.77		3.26		7.73		636.02		N.A.		STABLE		#N/A N Ap		BBB+		STABLE		#N/A N Ap		28.32		40112		12.41		8152		ENE		8440		50646.51		N.A.		13000		Y		37.334		2416577		2337216		36.544		107.839		-8.152		ACTV		EQ0010052700001000		ENRON CORP		US2935611069		ENE US Equity		20001025		0.17		EQ0010052700001000		ENE US Equity		ENE		US		2979		11295		Enron Corp.		.280000000		.250000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		52		Pipelines		.250000000		.818000000		36826.9321154282				2979		2979		Credit Default Physical Swap		75.252699565		78.038495911		80.967629023		82.959474317		85.047337082

		201		EMMS US Equity		10/20		US2915251035		102.391		107.089		83.979		-8.293		-37.072		-35.774		-21.28937550		-2.357		-29.673		-37.341		-15.358		30.79		0.28		20344780		17.37		112.72		84.44		314.61		0.76		0		28.88		0.03		-28.94		1097.11		1327.31		550.18		17.37		-54.57		-29.32		26.36		-46.20		-16.814		+10.588		US		US		USD		1102931000		N.A.		58.5		112.32		13.56		2007.66		.250		1.163		7.876		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.244		41.703		-16.814		-62.292		12250386		2.31		-0.08		N.A.		37.24		48.56		-22.12		32.07		2.16		31.83		0.165		20.729		142.424		6.871		2.11		540.82		173.08		-228.34		Media		Communications		Radio		-0.09		51.99		58.5		0		3.14		Emmis Communications Corp		923.75		EMMIS COMMUNICATIONS -CL A		302.62		2.77		-0.03		53.78		229.59		1440.00		#N/A N Ap		56.63		8.86		23.5		23.5		1.35		15.67		1.42		504900		-3.18		-6.26445683		-33.26459483		-33.88301956		2.12		-0.63		0.17		1.21		13.47		N.A.		STABLE		#N/A N Ap		B+		POS		#N/A N Ap		39.70		325.26		8.27		319.99		EMMS		776.34		1378.29		N.A.		777.13		Y		88.830		714972		709440		-38.820		-16.814		-5.051		ACTV		EQ0013616400002000		EMMIS COMMUNICTNS CP  -CL A		US2915251035		EMMS US Equity		20001025		1.62		EQ0013616400002000		EMMS US Equity		EMMS		US		2980		11302		Emmis Communications Corp		.000000000		.000000000		36821.9999884259		INFO		Informational		14		B+		24		Industrial		42		Media		.000000000		.350000000		36826.9321319097				2980		2980		Credit Default Physical Swap		206.033727960		211.312383557		215.804868002		220.339242093		223.005644394

		41		AGL AU Equity		10/20		AU000000AGL7		26.693		25.194		24.006		7.143		17		+34.328		+16.30440000		+6.764		+15.284		+23.627		+8.472		47.82		0.51		4524037.303		16.42391		371.04306		507.45129		977.35467		158.58843		0		30.57699		0		321.98257		2184.59127		2822.74731		1721.18352		16.42391		11.391117		-171.42126		197.13973		-86.00		+35.862		+1.581		AU		AU		AUD		2134755529.2		56.04		229.24821		325.73208		40.85		3022.215961		-.012		.494		3.281		0.269331		4.359		5.624		16.727		13.333		12.311		10.555		4.767		4.767		1.519		.245		341.991		46.708		42.770		5824578.611		2.71		0.073934		10.14		23.39		27.21		12.93		27.99		0.84		44.62		0.4193114		5.767		14.887		2.581		1.04		138.09815		15.12		775.03956		Gas		Utilities		Gas-Distribution		0.7065978		80.2712		229.24821		133.18682		0		Australian Gas Light Company Limited		1797.023961		AUSTRALIAN GAS LIGHT COMPANY		1066.60357		1.06		237.645		340.78293		17.16		2979.00		#N/A N Ap		15.97		256.92065		6.242142		6.242142		2.26		10.65		1.76		944391		104.45818		+6.73754600		+22.61365000		+29.47802000		0.76		27.19		10.04		16.99		-256.34		N.A.		N.A.		#N/A N Ap		A+		NEG		#N/A N Ap		57.04		1210.51082		3.84		1083.02748		AGL		942.97536		3258.593521		N.A.		1101.56379		Y		25.655		803289		906097		3.824		46.708		15.543		ACTV		EQ0014865300001000		AUSTRALIAN GAS LIGHT COMPANY (THE)		AU000000AGL7		AGL AU Equity		20001025		0.07		EQ0014865300001000		AGL AU Equity		AGL		AU		2981		11303		Australian Gas Light Co (AGL)		.550000000		.250000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		28		Gas		.250000000		.818000000		36826.9321456366				2981		2981		Credit Default Physical Swap		36.783556804		40.120329264		42.807629254		47.935146217		53.031811896

		280		III LN Equity		10/20		GB0008886938		45.962		48.457		43.656		-8.424		-1.499		+34.790		+98.85617000		-7.706		+2.197		+10.673		-8.042		37.19		0.05		3178527478.5		0						2089.89462		0		276.26709				0		310.0218		10158.86388		10547.9847		3053.13525		0		11.748957		-16.37031		180.65289		0.00		+112.796		-.455		GB		GB		GBp		13432056660		54.04						8.27		14188.480878		1.016		1.051		4.143		0.1767414		3.062		5.635		8.536		7.965		9.864		.806		.886		.886		.335		1.077		606.000		114.945		39.267				1.43		0.275253		19.57		5.88		15.20		-8.27		-45.31		N.A.		37.47		33.3201		N.A.		66.522		N.A.		1.04		2273.87952		79.53		585.41967		Venture Capital		Financial		Venture Capital		0.2795991				173.11965		90.10914		0		3I Group Plc		11524.466448		3I GROUP PLC		2664.01443		6.42		166.74537		180.79776		43.55		838.00		3I Group Plc		79.27		171.67095		2216.511		2216.511		1.78		74.06		28.34		2705986		76.63623		-8.31282900		+3.45238700		+35.72200000		2.73		2.62		1.83		1.90		N.A.		N.A.		N.A.		#N/A N Ap		AA-		N.A.		#N/A N Ap		5.40		471.98646		N.A.		2664.01443		III		7494.84945		14481.263148		N.A.		7494.84945		Y		35.081		1585447		1775834		433.904		114.945		-9.091		ACTV		EQ0015422800001000		3I GROUP PLC		GB0008886938		III LN Equity		20001025		0.02		EQ0015422800001000		III LN Equity		III		LN		2982		11307		3I Group Plc		.000000000		.200000000		36821.9999884259		I		Indicative		4		AA-		24		Industrial		76		VC		.250000000		.387000000		36826.9321646181				2982		2982		Credit Default Physical Swap		15.030802096		17.988899799		21.972973018		23.965337042		26.043376206

		31		ABT US Equity		10/20		US0028241000		48.772		40.255		38.315		1.675		21.012		+23.089		+17.72650105		+3.557		+14.776		+24.578		+8.503		9.13		0.95		153577088		608.1		6419.75		4516.71		1336.79		0		115.2		2145.18		0		5487.92		9660.65		14471.04		7043.45		723.3		5.69		-987.1		2937.52		-419.96		+24.960		-2.570		US		US		USD		75656010000		41.02		3149.38		3977.39		1.54		69766.56		.023		.678		4.290		0.68		12.121		12.122		12.536		12.121		12.122		2.418		1.516		1.557		1.324		.520		1549.931		27.208		36.841		135152368		2.10		1.27		13.76		7.55		11.17		2.19		16.31		1.37		9.13		2.007		12.194		24.321		1.995		7.22		1674.1		138.22		-462.88		Pharmaceuticals		Consumer, Non-cyclical		Medical-Drugs		1.59		144.69		3149.38		1003.29		0		Abbott Laboratories		56176.13		ABBOTT LABORATORIES		1509.76		2.77		2445.76		3273.76		29.10		57100.00		#N/A N Ap		28.55		3396.89		48.8125		48.8125		9.24		25.28		5.60		2778300		1442.47		+4.37562731		+28.10359087		+27.71132287		1.07		37.11		17.64		27.55		193.58		N.A.		STABLE		#N/A N Ap		AAA		STABLE		#N/A N Ap		5.31		13177.63		2.62		2233.06		ABT		7427.6		58875.84		N.A.		7427.6		Y		37.350		3426618		3200531		13.378		27.208		3.018		ACTV		EQ0010000200001000		ABBOTT LABORATORIES		US0028241000		ABT US Equity		20001025		0.03		EQ0010000200001000		ABT US Equity		ABT		US		2983		11311		Abbott Laboratories		.000000000		.000000000		36821.9999884259		I		Indicative		1		AAA		24		Industrial		51		Pharmaceuticals		.250000000		.280000000		36826.9321926736				2983		2983		Credit Default Physical Swap		9.631948740		9.901530827		10.006775560		12.960507733		13.726839449

		47		AK US Equity		10/20		US0045271071		77.755		50.976		47.424		-18.824		-33.654		-32.353		-44.28856344		-18.887		-27.783		-34.329		-21.197		67.16		0.66		422374.6563		2.81		103.9		82.19		403.76		0		0		39.95		0		-30.55		441.88		528.44		501.15		2.81				-29.11		-0.17		-24.08		-34.199		-7.543		US		US		USD		332623100		7.94		22.14		50.49		24.31		669.11		-.690		.888		5.327		0.02		.000		.000		5.922		.000		.000		.077		.211		.211		.184		.833		23.924		-34.102		-47.509		1354487.5		583.16		-0.89		N.A.		8.37		25.35		-11.11		25.18		1.04		80.91		-0.58		18.000		N.A.		N.A.		2.11		53.13		25.02		159.18		Media		Communications		Multimedia		0.2		35.63		22.14		0.63		0		Ackerley Group Inc.		608.82		ACKERLEY GROUP INC		411.79		2.17		6.59		34.94		N.A.		1626.00		#N/A N Ap		N.A.		13.83		9.5		9.5		1.75		N.A.		1.08		147200		5.96		-7.27337507		-25.43541166		-26.37153603		N.A.		N.A.		1.89		7.90		42.57		N.A.		STABLE		#N/A N Ap		BB-    *-		N.A.		#N/A N Ap		8.39		278.19		2.01		414.59		AK		27.29		1035.8		N.A.		27.29		Y		55.595		37922		28744		-8.611		-34.102		-5.000		ACTV		EQ0010197900001000		ACKERLEY GROUP INC		US0045271071		AK US Equity		20001025		2.7		EQ0010197900001000		AK US Equity		AK		US		2984		11313		Ackerley Group Inc.		.000000000		.000000000		36821.9999884259		INFO		Informational		13		BB-		24		Industrial		42		Media		.000000000		.350000000		36826.932208912				2984		2984		Credit Default Physical Swap		294.950167306		299.950923106		303.980545663		306.988340629		310.041855291

		35		ADEN SW Equity		10/20		CH0007009399		48.373		38.796		35.952		6.011		-16.259		-22.400		+15.90148000		+3.384		-10.913		-10.213		-2.288		41.57		2.73		30288068.1499748		871.4902202544		3114.3865941826		1945.8611220086		1056.4366978647		1.1208877431		0		283.5845990024		0		1245.3062825758		2646.4159614415		4448.8034523343		3102.6172728801		871.4902202544		-32.578602253		-87.4292439612		161.4078350053		-351.00		+27.418		+7.034		CH		SZ		CHF		11518886958.4711		N.A.		72.857703301		521.7732444096		N.A.		12809.7068878552		.715		.679		5.398				20.000		18.878		#N/A N Ap		20.000		18.878		.529		.749		.749		.472		.521		18.333		28.164		-9.148		42741618.561901		3.03		4.2986044948		31.44		39.14		43.72		-6.06		65.67		25.96		54.11		27.3250014011		22.135		22.972		1.038		1.10		186.0673653534		14.24		1120.327299221		Commercial Services		Consumer, Non-cyclical		Human Resources		-5.6655270975		66.1323768425		72.857703301		83.8648209382				Adecco SA		12379.8464383792		ADECCO SA-REG		428.7395617329		56.06		-97.517233649		351.3983074595		16.05		N.A.		#N/A N Ap		N.A.		16.8133161464		627.6971361318		627.6971361318		8.31		66.94		1.08		68398		-181.3820545872		+5.35722600		-17.74794000		-28.73277000		N.A.		-7.79		-2.57		-22.05		-12.10		N.A.		N.A.		#N/A N Ap		BBB+		STABLE		#N/A N Ap		20.66		10351.9587513311		41.32		1300.2297819873		ADEN		1345.065291711		12910.026340862		N.A.		1346.1861794541		Y		36.407		44895		38888		-113.439		28.164		.000		ACTV		EQ0011700500001000		ADECCO SA		CH0007009399		ADEN SW Equity		20001025		0.13		EQ0011700500001000		ADEN SW Equity		ADEN		SW		2985		11319		Adecco SA		.200000000		.000000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		14		Commercial Services		.250000000		.462000000		36826.9322217593				2985		2985		Credit Default Physical Swap		48.952699565		52.038495911		56.967629023		61.959474317		65.047337082

		53		ALV GR Equity		10/20		DE0008404005		23.489		39.035		36.068		3.109		-8.585		-6.534		+2.43035500		+.994		-2.127		-2.107		-.525		11.71		0.19		16699005.68		2585.24315						11401.84255		10305.3769		3816.5001				0		17694.943		48900.98465		322897.11405		288308.55305		2585.24315				0		7013.44945		8623.00		+30.363		+2.199		DE		GE		EUR		78078493150		13.75						7.48		90884.00405		-.022		.970		4.016		1.506491		11.127		13.544		10.654		11.127		13.544		.549		.473		.473		.239		.955		245.270		30.994		13.950		17481723.07		14.22				32.56		N.A.		24.30		24.12		23.62		N.A.		2.24		9.523115		11.107		33.428		3.010		1.92		5530.3234		54.99		4525.8836		Insurance		Financial		Multi-line Insurance		7.6901895		0		2538.5976		258.9545		0		Allianz AG		68851.404475		ALLIANZ AG-REG		11727.1805		N.A.		1883.7042		1883.7042		29.49		113584.00		#N/A N Ap		41.40		3669.225		318.3369		318.3369		3.22		11.12		1.36		1807227		1624.7497		+5.88564500		+3.67929500		+1.93182400		0.66		8.75		0.62		3.89		N.A.		N.A.		N.A.		#N/A N Ap		AAA		STABLE		#N/A N Ap		18.86		57527.45915		739.27		14312.42365		ALV		24283.1841		334091.70865		N.A.		34588.561		Y		24.880		1453835		1330626		46.427		30.994		1.588		ACTV		EQ0011564900001000		ALLIANZ AG		DE0008404005		ALV GR Equity		20001025		0.06		EQ0011564900001000		ALV GR Equity		ALV		GR		2987		11351		Allianz AG		.000000000		.000000000		36821.9999884259		I		Indicative		1		AAA		24		Industrial		36		Insurance		.250000000		.387000000		36826.9322667824				2987		2987		Credit Default Physical Swap		15.031948740		19.001530827		22.006775560		23.960507733		25.026839449

		50		ALBK ID Equity		10/20		IE0000197834		31.553		33.673		33.811		6.874		22.703		+4.608		-22.12044000		-.801		+10.825		+13.300		+5.688		24.85		0.08		7791884.3905		1716.5225						2541.4655		191.4745		1924.867				206.6575		1347.913		18633.7585		56573.545		53095.7945		5177.403		49.17605		-149.2995		2576.049		-509.00		-3.199		-2.344		IE		IR		EUR		8522934875		37.84						10.59		16889.037795		-.309		1.220		3.839		0.2842595		19.320		20.656		19.136		19.320		20.656		4.045		3.074		3.074		1.919		1.329		878.630		.656		5.635		2486231.433		18.64		2.85103		14.67		14.90		20.21		-1.96		21.05		N.A.		40.34		0.9286935		18.750		10.445		0.557		6.56		723.31812		6.42		10537.3394		Banks		Financial		Commer Banks Non-US		0.7549325				939.659		242.928		13.496		Allied Irish Banks Plc		6512.300795		ALLIED IRISH BANKS PLC		9978.605		5.23		655.3995		1116.794		29.06		26264.00		#N/A N Ap		12.85		954.842		9.70025		9.70025		2.73		3.20		2.00		254280		398.9755		+4.08263700		+9.42568400		+0.63249630		0.56		23.49		1.29		4.11		N.A.		N.A.		N.A.		#N/A N Ap		A+		NEG		#N/A N Ap		-0.67		4202.317		N.A.		15156.008		ALBK		3079.6185		58378.26386		-9.99		3477.7505		Y		30.284		881988		660305		.638		.656		-5.892		ACTV		EQ0010004100001000		ALLIED IRISH BANKS PLC		IE0000197834		ALBK ID Equity		20001025		0.53		EQ0010004100001000		ALBK ID Equity		ALBK		ID		2988		11354		Allied Irish Banks Plc		.000000000		.000000000		36821.9999884259		I		Indicative		4		AA-		24		Industrial		8		Banks		.250000000		.387000000		36826.9322823727				2988		2988		Credit Default Physical Swap		16.930802096		18.888899799		20.172973018		22.465337042		27.243376206

		54		AMC AU Equity		10/20		AU000000AMC4		20.579		22.882		22.849		5.743		-8.089		+4.706		-15.92125000		+1.875		-1.572		+1.992		-.134		-22		1.01		3374544.7413		124.1035		923.6469		732.10503		747.68398		44.30759		0		65.90688		0		423.11372		1849.51182		2617.10517		1636.42347		124.1035		-13.128566		-171.52688		246.51708		-83.20		+.024		+1.990		AU		AU		AUD		1809629179.9		81.78		259.8252		387.88945		-10.17		2714.074892		.029		.617		3.370		0.200678		.405		-3.114		-6.904		-2.564		.000		7.691		7.929		7.929		2.526		.429		623.713		8.034		3.733		2412470.1167		2.54		0.121463		-10.77		-2.75		-6.85		3.84		-9.10		1.21		-26.02		0.2328921		6.740		12.458		1.848		1.45		-478.66984		64.86		-259.34991		Packaging&Containers		Industrial		Containers-Paper/Plastic		0.2434541		74.19805		259.8252		125.63499		0		Amcor Limited		1925.040682		AMCOR LIMITED		744.72662		1.93		153.62429		284.80433		-33.83		17517.00		#N/A N Ap		12.51		200.73081		2.9013814		2.9013814		1.93		7.43		0.60		843518		27.9893		+7.28022800		-2.19638200		+2.78157500		0.60		13.07		5.14		9.73		70.22		N.A.		STABLE		#N/A N Ap		BBB+		STABLE		#N/A N Ap		-5.15		3029.81532		3.67		868.83012		AMC		936.37411		2870.714633		N.A.		980.6817		Y		20.776		1174475		1240795		.214		8.034		7.704		ACTV		EQ0011259500001000		AMCOR LIMITED		AU000000AMC4		AMC AU Equity		20001025		0.11		EQ0011259500001000		AMC AU Equity		AMC		AU		2989		11363		Amcor Limited		.000000000		.000000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		50		Packaging&Containers		.250000000		.367000000		36826.932300081				2989		2989		Credit Default Physical Swap		78.452699565		79.538495911		80.567629023		85.859474317		90.047337082

		64		AVZ LN Equity		10/20		GB0001282697		41.388		46.22		45.853		4.446		25.537		+73.487		+212.07570000		+1.120		+22.754		+41.833		+2.593		13.41		0.62		4605762090.6		274.861851		1341.090564		1023.202323		954.867144		0		87.110331		426.888429		0		-305.414934		1587.456486		2646.48516		2013.895818		361.986669		352.005126		-82.170264		403.564359		-69.80		+225.201		+4.496		GB		GB		GBp		14062981445.7		32.17		457.731252		607.367475		17.78		7628.013954		1.215		1.394		5.656		0.130383		11.765		17.541		15.808		11.765		13.485		1.793		.747		.747		.283		1.588		687.000		228.173		98.043				4.48		0.507045		22.31		43.12		55.24		10.19		65.51		6.80		4.48		90.2757405		15.000		22.675		1.512		9.51		153.113103		48.93		159.777123		Diversified Finan Serv		Financial		Invest Mgmnt/Advis Serv		0.4099821		64.800351		457.731252		84.372288		0		Amvescap Plc		7035.133479		AMVESCAP PLC		592.880475		10.90		262.258161		607.367475		31.93		5300.00		#N/A N Ap		49.93		410.040048		2047.0131		2047.0131		21.83		32.44		8.89		3644590		177.885873		+1.83314000		+26.85389000		+70.10871000		1.72		47.17		10.53		19.55		104.18		N.A.		N.A.		#N/A N Ap		BBB+		STABLE		#N/A N Ap		33.68		1553.513445		14.68		954.867144		AVZ		632.589342		7663.840305		N.A.		632.589342		Y		40.133		2558012		2136244		705.911		228.173		-3.484		ACTV		EQ0011178500001000		AMVESCAP PLC		GB0001282697		AVZ LN Equity		20001025		0.12		EQ0011178500001000		AVZ LN Equity		AVZ		LN		2992		11380		Amvescap Plc		.000000000		.000000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		18		Diversified Finan Serv		.250000000		.387000000		36826.932365544				2992		2992		Credit Default Physical Swap		33.985339991		36.973144242		38.744766919		45.173157099		50.207472607

		66		AW/ LN Equity		10/20		GB0004173091				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		#N/A N Ap		#N/A N Ap																																				#N/A N Ap		N.A.		N.A.		GB		GB		GBp				#N/A N Ap						#N/A N Ap				N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		N.A.		N.A.		N.A.				#N/A N Ap				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap				N.A.		N.A.		N.A.		#N/A N Ap				#N/A N Ap				Water		Utilities		Water												AWG Plc				ANGLIAN WATER PLC				#N/A N Ap						#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.				875.0148		875.0148		N.A.		#N/A N Ap		N.A.		0				#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		A1		STABLE		#N/A N Ap		A		NEG		#N/A N Ap		#N/A N Ap				#N/A N Ap				AW/						#N/A N Ap				N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		TKCH		EQ0011109000099101														AW/ LN Equity		AW/		LN		2993		11382		Anglian Water Plc		.400000000		.150000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		69		Water		.250000000		.626000000		36826.9323870718				2993		2993		Credit Default Physical Swap		54.983556804		60.020329264		65.007629254		70.035146217		75.031811896

		149		CS FP Equity		10/20		FR0000120628		29.177		34.905		31.69		0.329		-4.568		+.853		-6.02679500		-.869		-4.211		+1.534		-4.081		31.87		0.19		131370570.1		11918.655						10894.646		6287.449		26388.8975				0		6534.5945		38986.57		428059.38		407974.8015		11918.655		610.702435		-563.458		15953.1155		N.A.		+26.126		+.995		FR		FR		EUR		50741282340		35.26						16.55		54869.55691		.086		.942		4.081		2.4925425		9.804		17.750		18.085		17.647		20.489		2.084		1.812		1.812		1.269		.914		395.241		28.481		13.720		176634129.7		29.85		42.95102		8.05		N.A.		33.06		45.09		34.36		N.A.		43.31		5.6759115		14.515		22.619		1.558		1.56		2378.526605		4.67		48581.66929		Insurance		Financial		Multi-line Insurance		4.7615575		0		3443.167		601.137145		0		Axa		41598.77141		AXA		6983.3365		N.A.		1704.7135		3390.87		20.83		92008.00		#N/A N Ap		26.96		3518.2385		128.3807		128.3807		3.37		2.88		0.66		1378065		1103.576355		+1.90871000		+0.68496350		+2.04709300		0.81		13.52		0.45		5.15		N.A.		N.A.		STABLE		#N/A N Ap		A+		STABLE		#N/A N Ap		33.39		69905.0625		N.A.		18901.9915		CS		13797.1295		347401.29515		N.A.		20084.5785		Y		30.594		974458		1061390		18.706		28.481		2.838		ACTV		EQ0011523900001000		AXA		FR0000120628		CS FP Equity		20001025		0.02		EQ0011523900001000		CS FP Equity		CS		FP		2996		11431		Axa		.000000000		.300000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		36		Insurance		.250000000		.387000000		36826.932472419				2996		2996		Credit Default Physical Swap		19.008786797		23.023440902		26.045485379		28.025680146		29.986428134

		71		BAA LN Equity		10/20		GB0000673409		27.466		37.232		37.413		9.825		7.524		+39.641		+19.76573000		+2.986		+7.312		+19.031		+2.730		3.68		0.3		2913325559.1		434.61		1128.5373		1267.6125		2588.8269		14.487		260.766		81.1272		0		4873.4268		9449.8701		10530.6003		3972.3354		695.376		14.313156		-630.1845		822.8616		14.00		+26.906		-.176		GB		GB		GBp		8667021594		67.57		875.0148		1177.7931		2.77		8109.069276		-.021		.314		5.100		0.2375868		4.389		5.434		7.517		9.000		9.656		2.743		3.210		3.210		1.215		-.024		1057.000		31.217		32.858				1.63		0.173844		8.85		12.85		11.23		4.13		-0.48		0.29		3.44		55.2751485		9.500		14.834		1.561		4.86		409.9821		109.69		-36.2175		Engineering&Construction		Industrial		Airport Develop/Maint		0.3505854		201.3693		875.0148		253.5225		0		BAA Plc		5898.353076		BAA PLC		2196.2292		0.35		375.2133		1128.5373		6.68		13076.00		#N/A N Ap		23.39		528.7755		819.9642		819.9642		1.34		10.63		2.85		2298565		121.6908		+8.88157600		+11.25869000		+39.22936000		0.80		5.92		3.63		5.59		-149.71		N.A.		STABLE		#N/A N Ap		AA-		NEG		#N/A N Ap		8.27		3072.6927		1.68		2891.6052		BAA		6543.7779		8224.965276		N.A.		6558.2649		Y		23.566		3959590		3901609		142.930		31.217		5.794		ACTV		EQ0011127100001000		BAA PLC		GB0000673409		BAA LN Equity		20001025		0.03		EQ0011127100001000		BAA LN Equity		BAA		LN		2997		11435		BAA Plc		.000000000		.000000000		36821.9999884259		I		Indicative		4		AA-		24		Industrial		23		Engineering&Construction		.250000000		.419000000		36826.9325742245				2997		2997		Credit Default Physical Swap		21.030802096		25.988899799		28.972973018		30.965337042		32.043376206

		86		BFT US Equity		10/20		US05873K1088		30.665		39.756		41.936		2.122		6.648		+3.495		-15.12151625		-.620		-.506		-1.013		-.865		19.46		0.7		1556180.375		23.45		311.08		452.45		593.9		0		0		46.19		0		-285.88		815.87		1348.56		1136.1		23.45				-119.09		39.08		-199.16		-8.747		-.924		US		US		USD		585485800		0.00		93.34		149.51		130.28		1247.3		.340		.750		6.042		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		#N/A N Ap		#N/A N Ap		#N/A N Ap		.626		24.269		-8.747		-9.602		1047850		6.62		-3.42		-6.22		5.42		9.41		5.65		27.34		1.11		25.56		2.938		25.000		8.211		0.328		0.10		50.68		23.06		169.04		Leisure Time		Consumer, Cyclical		Recreational Centers		1.8		52.39		93.34		0		0		Bally Total Fitness Holding		633.97		BALLY TOTAL FITNESS HLDGS		579.96		2.06		42.18		98.36		31.32		16350.00		#N/A N Ap		11.38		43.31		24.125		24.125		2.33		12.55		0.62		43300		42.18		+6.18318316		+11.75037959		+4.31378918		0.43		22.54		3.43		12.76		-35.01		N.A.		POS		#N/A N Ap		B+		POS		#N/A N Ap		15.69		861.1		2.25		603.41		BFT		212.46		1303.67		N.A.		212.46		Y		34.373		65990		85821		-2.563		-8.747		-3.500		ACTV		EQ0017147000001000		BALLY TOTAL FITNESS HLDG CP		US05873K1088		BFT US Equity		20001025		3.42		EQ0017147000001000		BFT US Equity		BFT		US		2998		11436		Bally Total Fitness Holding		.000000000		.000000000		36821.9999884259		INFO		Informational		14		B+		24		Industrial		38		Leisure Time		.000000000		.375000000		36826.9325988426				2998		2998		Credit Default Physical Swap		397.833727960		407.912383557		416.604868002		425.339242093		430.505644394

		99		BN IM Equity		10/20		IT0001173159		2.417		19.348		25.882		0.132		1.678		+32.084		-17.47928000		+.088		+3.550		+12.255		+.240		8.13		0.06		1810922.8025		161.268765						4059.4281		675.18801		1618.280055				0		132.64881		11098.53682		29526.793415		28466.28617		3473.204035						490.39403		N.A.		+17.351		+.000		IT		IT		EUR		2515015870.5		65.36						-0.76		7832.968745		.275		.726		3.948				16.667		#N/A N Ap		#N/A N Ap		16.667		#N/A N Ap		1.764		1.193		1.193		.660		.591		1864.098		19.007		26.764		769999.51875		78.87		0.80976		-13.83		-19.14		-10.91		-0.85		-10.45		N.A.		26.94		0.0531405		N.A.		24.048		N.A.		6.05		50.011115		3.51		1375.37736		Banks		Financial		Commer Banks Non-US		0.0868805				85.81769		32.888065		0		Banco di Napoli		592.94676		BANCO DI NAPOLI		5636.764665		2.99		50.314775		310239.3		14.91		10943.00		Generali Finance BV		14.73		203.70525		1.2779025		1.2779025		1.92		1.51		0.43		602500		17.42671		+0.42571880		+8.11647700		+30.57567000		0.57		13.96		0.18		0.51		N.A.		Baa1   *+		N.A.		#N/A N Ap		A		POS		#N/A N Ap		-20.69		1734.160085		N.A.		10038.03801		BN		385.319235		26981.059805		N.A.		1060.49881		Y		2.305		1425795		3499883		.324		19.007		.000		ACTV		EQ0011726700001000														BN IM Equity		BN		IM		2999		11452		Banco di Napoli		.000000000		.000000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		8		Banks		.250000000		.387000000		36826.9326180208				2999		2999		Credit Default Physical Swap		21.043214383		26.042984217		29.976533531		32.950665877		34.962157888

		407		SCH SM Equity		10/20		ES0113900J37		36.776		28.547		28.795		-4.904		4.969		+5.343		+10.23811000		-2.134		+3.787		+5.431		-2.125		8.79		0.1		114171267.7		5252.381715						16299.00111		5347.865915		45929.89086				0		4449.20945		103814.4373		216275.7618		202215.71335		30748.248895		65.75926				3531.641715		N.A.		+22.899		+1.651		ES		SP		EUR		44563117200		52.98						29.04		99128.12		.330		.938		3.716		0.192318		23.484		14.823		19.074		32.352		17.508		1.753		2.039		2.134		1.328		.907		4515.487		25.660		5.845		194302671.15		23.43		0.328965		10.09		27.77		23.22		-0.52		25.25		N.A.		4.75		0.558397		21.527		17.674		0.821		1.46		-289.953125		-1.44		20423.606455		Banks		Financial		Commer Banks Non-US		0.3618615				1389.742165		703.841705				Banco Santander Central Hispano SA		34774.122565		BANCO SANTANDER CENTRAL HISP		49751.72188		8.10		1328.605285		415271.0765		-3.22		95442.00		#N/A N Ap		27.25		2129.188005		9.86895		9.86895		4.15		10.25		1.78		19604286		624.76358		-0.67303970		+9.50990100		+14.74380000		1.02		15.00		0.64		1.31		N.A.		N.A.		N.A.		#N/A N Ap		A+		STABLE		#N/A N Ap		8.12		20378.69008		N.A.		89754.38885		SCH		8712.15723		226877.882		N.A.		14060.023145		Y		25.859		11056768		10952863		.657		25.660		-5.949		ACTV		EQ0010015800001000		BANCO SANTANDER CENTRAL HISPANO, S.		ES0113900J37		SCH SM Equity		20001025		0.02		EQ0010015800001000		SCH SM Equity		SCH		SM		3000		11457		Banco Santander Central Hispano SA		.000000000		.000000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		8		Banks		.250000000		.387000000		36826.9326445949				3000		3000		Credit Default Physical Swap		11.008786797		15.023440902		17.045485379		19.025680146		19.986428134

		91		BK US Equity		10/20		US0640571024		45.623		50.717		48.662		1.578		4.494		+21.129		+25.49092600		-1.103		+6.119		+16.781		-.013		17.72		0.09		99625096		3276						2811		1500		12723				1		-2508		14597		74756		68113		15509				-97		-984		-2432.00		+34.405		-.096		US		US		USD		38573000000		25.13						3.37		31287.25		.379		.950		4.951		0.58		13.793		10.437		14.186		13.793		10.437		1.950		1.263		1.378		1.103		.926		738.239		36.412		32.575		69905304		13.06		-1.44		4.50		7.04		8.87		-3.50		14.27		N.A.		-2.30		2.17		12.563		24.078		1.917		18.58		-305		-2.71		11558		Banks		Financial		Money Center Banks		2.31				1912		437		0		Bank of New York Co Inc		29550.63		BANK OF NEW YORK CO INC		-7555		6.78		1739		2089		-5.60		17735.00		#N/A N Ap		27.94		2952		52.25		52.25		7.01		N.A.		6.51		1333500		1302		+5.21771154		+10.72841369		+27.94454394		1.04		32.85		2.52		11.77		N.A.		N.A.		STABLE		#N/A N Ap		A+		STABLE		#N/A N Ap		2.81		5926		N.A.		7954		BK		5142		95649.63		N.A.		6643		Y		39.055		1917484		1851214		13.030		36.412		-7.200		ACTV		EQ0010016400001000		BANK OF NEW YORK CO INC		US0640571024		BK US Equity		20001025		0.24		EQ0010016400001000		BK US Equity		BK		US		3002		11466		Bank of New York Co. Inc.		.000000000		.000000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		8		Banks		.250000000		.387000000		36826.9326836458				3002		3002		Credit Default Physical Swap		31.308786797		31.323440902		35.545485379		37.725680146		42.486428134

		75		BASS LN Equity		10/20		GB0002431954		33.987		34.293		35.601		6.921		-5.485		-12.784		-4.88010800		+2.301		-5.235		-4.744		-.755		11.02		0.56		2653001412.6		263.6634		1942.7067		2612.0061		3043.7187		183.9849		482.4171		254.9712		26.0766		3169.7556		8619.765		11212.938		6229.41		746.0805		8.416947		-950.3472		996.7056		-19.00		+.673		-.561		GB		GB		GBp		8462783868		71.50		1138.6782		1482.0201		-9.88		11568.376545		-.070		.691		5.044		0.4679301		-2.139		4.218		6.053		6.189		8.391		1.223		5.382		5.382		2.038		.539		868.000		5.075		-11.431				2.53		0.057948		0.13		0.78		3.96		5.91		8.84		0.64		16.55		93.5019954		7.000		10.427		1.490		4.19		1066.2432		95.83		46.3584		Beverages		Consumer, Non-cyclical		Brewery		0.7026195		272.3556		1138.6782		399.8412		1.4487		Bass Plc		8468.158545		BASS PLC		2890.1565		0.77		560.6469		1513.8915		30.29		74451.00		#N/A N Ap		13.88		819.9642		974.9751		974.9751		1.63		7.78		1.31		2092268		159.357		+5.87925300		-4.34292700		-13.14259000		0.48		13.26		5.26		9.37		-69.73		N.A.		NEG		#N/A N Ap		A		NEG		#N/A N Ap		11.88		5919.3882		3.71		3636.237		BASS		4773.4665		12142.061745		N.A.		4983.528		Y		29.642		3071039		2745483		-88.079		5.075		1.203		ACTV		EQ0010017400001000		BASS PLC		GB0002431954		BASS LN Equity		20001025		0.15		EQ0010017400001000		BASS LN Equity		BASS		LN		3003		11476		Bass Plc		.000000000		.000000000		36821.9999884259		I		Indicative		6		A		24		Industrial		9		Beverages		.250000000		.453000000		36826.932706794				3003		3003		Credit Default Physical Swap		35.583556804		34.120329264		35.807629254		41.035146217		44.031811896

		115		BYX US Equity		10/20		US0730511047		137.438		86.824		70.665		-8		-36.111		-45.238		-61.00199441		-3.090		-27.196		-39.202		-10.714		-0.38		0.83		28832.8594		31.09		132.44		26.12		119.01		0		0		5.13		0		55.49		222.43		248.55		145.13		31.09		-59.51		-14		11.06		-4.02		-60.000		+7.843		US		US		USD		17724270		0.00		18.42		24.5		-0.52		134.35		-.785		.749		7.252		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.626		10.619		-60.000		-65.625		3406.25		2.48		-0.23		11.45		5.11		9.75		-0.86		1.78		1.31		2.86				N.A.		N.A.		N.A.		1.59		6.08		-641.81		-7.03		Iron/Steel		Basic Materials		Steel-Producers		0.47		11.04		18.42		0		0		Bayou Steel Corp.		43.51		BAYOU STEEL CORP  -CL A		87.92		2.07		6.08		12.16		6.24		577.00		#N/A N Ap		9.17		9.35		1.375		1.375		0.17		N.A.		0.08		2500		6.08		-8.73747967		-35.24654170		-46.20877883		0.34		6.05		2.44		6.04		5.43		N.A.		STABLE		#N/A N Ap		B		N.A.		#N/A N Ap		-18.71		206.37		3.24		119.01		BYX		103.42		131.43		N.A.		103.42		Y		108.817		16825		14302		-2.625		-60.000		-21.429		ACTV		EQ0010265500002000		BAYOU STEEL CORP  -CL A		US0730511047		BYX US Equity		20001025		17.88		EQ0010265500002000		BYX US Equity		BYX		US		3004		11479		Bayou Steel Corp.		.220000000		.000000000		36821.9999884259		I		Indicative		15		B		24		Industrial		37		Iron/Steel		.000000000		.461000000		36826.9327303241				3004		3004		Credit Default Physical Swap		702.856728278		715.771303241		731.887782442		750.874261282		751.990255952

		85		BEAV US Equity		10/20		US0733021010		52.955		72.607		75.135		-1.255		36.416		+101.709		+36.69838308		-2.526		+33.274		+50.130		-1.011		-2.49		0.81		3929755.25		37.36		303.6		173.69		618.2		0		0		35.29		0		-185.43		686.42		881.79		817.29		37.36		11.21		-33.17		16.89		22.29		+45.963		+2.441		US		US		USD		373646600		N.A.		6.7		48.93		-19.64		964.52		-.106		.444		9.360		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		#N/A N Ap		#N/A N Ap		#N/A N Ap		.171		25.440		45.963		74.074		1437667.25		9.90		-0.66		-19.78		25.83		18.34		9.11		24.99		3.50		-3.25		1.483		12.200		9.904		0.812		0.45		-51.38		228.24		28.87		Aerospace/Defense		Industrial		Aerospace/Defense-Equip		-2.05		52.92		6.7		0		0		BE Aerospace Inc.		224.38		BE AEROSPACE INC		584.56		4.97		-50.8		-8.56		-44.34		4500.00		#N/A N Ap		14.84		-47.51		14.6875		14.6875		5.68		39.76		0.55		97500		-50.8		+1.97172060		+47.34111274		+119.38816236		0.55		-56.33		-5.69		N.A.		-37.17		N.A.		NEG		#N/A N Ap		BB-		NEG		#N/A N Ap		3.14		723.35		10.84		621.92		BEAV		64.5		834.34		N.A.		64.5		Y		67.999		286739		246882		6.250		45.963		-8.915		ACTV		EQ0010238100001000		BE AEROSPACE INC		US0733021010		BEAV US Equity		20001025		8.49		EQ0010238100001000		BEAV US Equity		BEAV		US		3005		11482		BE Aerospace Inc.		.210000000		.100000000		36821.9999884259		I		Indicative		13		BB-		24		Industrial		3		Aerospace/Defense		.000000000		.308000000		36826.9328332176				3005		3005		Credit Default Physical Swap		262.850167306		268.850923106		272.880545663		278.588340629		282.041855291

		101		BNP FP Equity		10/20		FR0000131104		33.54		29.573		29.205		0.368		-6.605		+9.086		-8.06068200		-2.136		-5.115		+1.463		-5.560		115.07		0.08		110551050.05		5087.18224						17625.80974		2544.038175		115687.712				0		5298.065675		294599.37605		589290.27185		570054.08565		139854.91485		-20.640445				2121.360325		N.A.		+20.466		+.628		FR		FR		EUR		35148661870		53.08						37.64		172795.61425		.240		.840		4.429		2.2141875		8.889		25.657		27.339		16.667		28.580		2.663		2.634		2.634		1.845		.761		448.065		23.626		4.192		116439354.85		34.07		-1.99066		2.38		16.79		25.84		-0.01		20.38		N.A.		112.35		7.852985		16.373		9.989		0.610		2.98		8042.45197		2.59		301934.5364		Banks		Financial		Money Center Banks		4.4157225				3012.113195		664.450255		0		BNP Paribas		34743.32638		BNP PARIBAS		130190.76665		9.99		1251.70339		13107.1465		92.98		77472.00		#N/A N Ap		17.76		2402.84471		78.4455		78.4455		2.11		10.48		1.04		1475349		587.253135		-0.47259340		-4.71831100		+7.75604400		0.54		9.88		0.29		0.58		N.A.		N.A.		STABLE		#N/A N Ap		A+		POS		#N/A N Ap		53.20		33957.732655		N.A.		275363.18985		BNP		16692.10585		439095.2279		N.A.		19236.144025		Y		27.489		1283708		1365447		3.840		23.626		-6.907		ACTV		EQ0011524500001000		BNP PARIBAS		FR0000131104		BNP FP Equity		20001025		0.02		EQ0011524500001000		BNP FP Equity		BNP		FP		3007		11497		BNP Paribas		.000000000		.000000000		36821.9999884259		I		Indicative		4		AA-		24		Industrial		8		Banks		.250000000		.387000000		36826.932883831				3007		3007		Credit Default Physical Swap		15.030802096		17.988899799		21.972973018		26.965337042		30.043376206

		103		BOOT LN Equity		10/20		GB0001114411		29.653		39.239		37.812		4.672		3.235		+2.682		-15.27247000		+2.545		+2.305		+2.559		+2.386		9.14		1.54		2260082101.2		62.2941		2196.51894		1670.64084		650.4663		2.75253		549.34704		177.03114		0		1931.84145		3646.3779		5103.33549		2418.17004		611.64114		44.214324		-384.91959		854.00865		26.90		-8.163		+.540		GB		GB		GBp		7040682000		55.56		830.53971		1054.21899		-4.44		7351.703403		-.435		.513		4.594		0.3650724		2.076		-29.782		5.672		5.882		-26.970		3.062		5.185		5.185		1.963		.272		900.000		-3.849		-7.237				1.86		0.536019		-0.53		6.48		0.70		5.28		3.10		1.97		13.57		73.579473		5.500		10.632		1.933		3.12		103.43718		24.20		324.07419		Retail		Consumer, Cyclical		Retail-Drug Store		0.651915		77.65032		830.53971		321.17679		0		Boots Co Plc		6999.379563		BOOTS COMPANY PLC		349.57131		2.89		578.0313		1054.21899		4.01		55007.00		#N/A N Ap		12.00		812.57583		782.298		782.298		2.62		8.11		0.94		3890700		256.85451		+6.15167700		+7.60480100		+4.72552000		0.41		21.97		11.82		18.47		189.95		N.A.		STABLE		#N/A N Ap		A+		NEG		#N/A N Ap		5.59		7514.4069		5.93		961.21245		BOOT		2682.41292		7448.766303		N.A.		2685.16545		Y		27.700		3389364		3417425		-43.566		-3.849		5.469		ACTV		EQ0011123700001000		BOOTS COMPANY (THE) PLC		GB0001114411		BOOT LN Equity		20001025		0.08		EQ0011123700001000		BOOT LN Equity		BOOT		LN		3008		11502		Boots Co. Plc		.000000000		.000000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		56		Retail		.250000000		.364000000		36826.9329089931				3008		3008		Credit Default Physical Swap		26.008786797		30.023440902		33.045485379		37.025680146		39.986428134

		122		CBRY LN Equity		10/20		GB0006107006		29.056		39.858		35.87		5.33		-2.81		-1.484		+0.62564370		+1.824		-1.701		+1.776		+1.434		8.08		0.89		4374895809.9		218.7537		2512.0458		2484.5205		450.5457		556.3008		593.967		330.3036		0		1383.5085		4886.4651		7191.3468		3389.958		812.7207		33.146256		-185.4336		863.4252		6.00		+7.239		-.841		GB		GB		GBp		12325690250.313		73.19		988.0134		1209.6645		-3.18		11778.713298		.137		.303		4.706		0.14487		5.181		3.660		3.226		5.181		5.475		2.901		2.695		2.695		1.020		-.040		2033.000		10.019		14.799				2.34		0.333201		5.14		0.99		7.23		-6.48		14.89		1.99		6.24		37.9501452		9.000		15.976		1.775		4.84		575.1339		107.01		-37.6662		Food		Consumer, Non-cyclical		Food-Misc/Diversified		0.4592379		179.6388		988.0134		292.6374		0		Cadbury Schweppes Plc		10950.056898		CADBURY SCHWEPPES PLC		272.3556		3.82		930.0654		1116.9477		21.54		37425.00		#N/A N Ap		30.77		843.1434		606.28095		606.28095		3.78		14.23		2.00		8978862		637.428		+5.02684700		-0.39625880		-1.20840900		1.06		31.45		5.78		22.06		-1003.64		A2     *-		N.A.		#N/A N Ap		A		STABLE		#N/A N Ap		5.88		6133.7958		3.98		1085.0763		CBRY		3245.088		12233.605098		N.A.		3801.3888		Y		25.801		7882757		6887737		55.349		10.019		4.625		ACTV		EQ0011132000001000		CADBURY SCHWEPPES PLC		GB0006107006		CBRY LN Equity		20001025		0.02		EQ0011132000001000		CBRY LN Equity		CBRY		LN		3010		11527		Cadbury Schweppes Plc		.400000000		.180000000		36821.9999884259		I		Indicative		6		A		24		Industrial		26		Food		.250000000		.453000000		36826.9329684838				3010		3010		Credit Default Physical Swap		20.983556804		25.020329264		28.007629254		31.935146217		32.031811896

		157		CU CN Equity		10/20		CA1367178326		21.693		24.54		26.16		-5.797		-7.143		+10.169		-32.43018000		-3.704		-3.661		+1.668		-4.400		2.06		0.49		610282.404342645		44.6842314312		372.8981861512		234.9397590361		1451.2776380246		0				12.5777836621		245.3329802727		604.0646100887		2666.2915397855		2997.8816364358		1813.1868131868		44.6842314312		10.4528002118		-234.4763670065		274.0632861115		-49.90		+1.546		-.025		CA		CA		CAD		1648620415.72885		54.47		364.0937375877		516.0201244539		N.A.		3414.8153051767		-.171		.464		3.212		1.1386204157		4.706		4.946		4.115		4.706		4.946		3.555		4.518		4.569		4.510		.199		39.466		6.291		4.581		1755307.82470542		3.26		0.622269297		6.15		6.97		5.98		4.05		7.44		0.36		2.41		2.2838607176		5.000		11.420		2.284		7.80		-7.4804713359		-12.36		67.9862306368		Gas		Utilities		Gas-Distribution		2.0918840196		120.4157288495		364.0937375877		72.1567589037		9.8636303456		Canadian Utilities Ltd.		1636.0320402489		CANADIAN UTILITIES LTD A		1436.9124851053		0.58		142.3275519661		294.2539388323		6.37		N.A.		Atco Ltd.		12.43		256.2557924004		26.0823513836		26.0823513836		1.69		6.63		1.05		67958		60.3071627168		-4.09790000		-1.82881700		-5.02785100		0.38		14.54		4.80		7.94		112.39		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		13.11		1461.4722626771		0.86		1481.5967165365		CU		939.3618429763		3445.246921753		N.A.		1184.694823249		Y		22.238		22569		25591		1.787		6.291		-3.902		ACTV		EQ0010866500002000		CANADIAN UTILITIES  -CL A		CA1367178326		CU CN Equity		20001025		0.1		EQ0010866500002000		CU CN Equity		CU		CN		3013		11539		Canadian Utilities Ltd.		.600000000		.000000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		28		Gas		.250000000		.818000000		36826.9330482292				3013		3013		Credit Default Physical Swap		29.208786797		27.223440902		31.045485379		32.025680146		36.286428134

		119		CAH NZ Equity		10/20		NZCAHE0001S6		21.841		42.07		44.09		-6.433		-13.514		-7.514		-35.44642000		-4.096		-11.140		-14.381		-7.579		0.63		0.38		1963684.9239		987.1071		1320.8223		241.4622		1117.0635		2.8077		0		22.8627		0		1049.2776		3083.6568		3410.1522		1446.7677		987.1071		64.228143		-87.0387		165.2532		419.00		-38.931		-.867		NZ		NZ		NZD		1116054733.5		51.49		91.4508		186.1104		-2.42		1347.948693		.148		1.587		5.414		0.024066		-24.719		-26.196		-14.886		.000		-15.657		1.000		3.750		4.375		.537		1.877		1739.053		-37.275		-35.000		1152641.07		1.74		0.044121		0.54		3.38		2.47		3.25		-14.64		0.80		-1.52		0.0870387		19.320		7.373		0.382		7.51		5.2143		24.53		16.044		Forest Products&Paper		Basic Materials		Paper&Related Products		0.0465276		78.6156		91.4508		41.7144		0		Carter Holt Harvey Limited		1211.975793		CARTER HOLT HARVEY LIMITED		133.1652		1.30		81.0222		175.6818		0.27		10217.00		#N/A N Ap		13.79		178.0884		0.64176		0.64176		0.57		6.74		0.87		1799867		39.3078		-5.87984300		-6.42863600		-5.18798900		0.93		4.14		2.38		3.76		12.21		N.A.		STABLE		#N/A N Ap		BBB		STABLE		#N/A N Ap		14.89		1287.531		2.03		1120.2723		CAH		1960.5768		1436.190693		N.A.		1963.3845		Y		24.469		2782590		2344812		-.875		-37.275		-2.439		ACTV		EQ0011266700001001		CARTER HOLT HARVEY LIMITED		NZCAHE0001S6		CAH NZ Equity		20001025		0.64		EQ0011266700001001		CAH NZ Equity		CAH		NZ		3019		11554		Carter Holt Harvey Limited		.350000000		.000000000		36821.9999884259		INFO		Informational		10		BBB-		24		Industrial		27		Forest Products&Paper		.250000000		.400000000		36826.9331939815				3019		3019		Credit Default Physical Swap		79.971649905		96.015324730		112.032912024		119.961809511		131.963565149

		139		CML AU Equity		10/20		AU000000CML1		37.005		24.023		24.544		8.067		5.498		+11.285		-21.97870000		+1.900		+6.124		+5.813		+1.032		7.41		3.02		8786089.477		174.00895		1809.64027		1449.95136		985.54022		0		0		36.4389		0		829.38105		2473.77883		4068.32397		2623.6008		174.00895		-21.055347		-347.4898		314.53636		-269.80		-10.546		+1.359		AU		AU		AUD		4328714765.1		72.71		382.39721		603.82954		N.A.		6256.670031		-.148		.720		3.155		0.1346655		4.278		5.726		3.092		5.882		6.266		3.579		5.902		5.902		1.880		.582		1164.314		-6.968		-6.944		9264384.366		2.77		-0.026405		-1.56		7.10		2.20		5.39		11.34		4.14		6.85		0.2577128		8.650		14.426		1.668		0.84		52.33471		18.66		228.19201		Retail		Consumer, Cyclical		Retail-Misc/Diversified		0.1367779		55.29207		382.39721		155.63107		0		Coles Myer Limited		5401.623321		COLES MYER LIMITED		855.04671		7.28		158.79967		435.47126		3.76		N.A.		#N/A N Ap		16.88		313.48016		3.717824		3.717824		2.98		13.62		0.34		2498315		58.40786		+5.66463800		+7.33180200		+5.28068900		0.80		15.09		5.45		10.52		68.01		N.A.		N.A.		#N/A N Ap		A		STABLE		#N/A N Ap		8.99		12763.1208		9.13		1029.05566		CML		1444.72317		6444.779251		N.A.		1444.72317		Y		26.107		2420723		2618455		-.546		-6.968		.443		ACTV		EQ0010035800001000		COLES MYER LIMITED		AU000000CML1		CML AU Equity		20001025		0.02		EQ0010035800001000		CML AU Equity		CML		AU		3031		11609		Coles Myer Limited		.000000000		.000000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		56		Retail		.250000000		.364000000		36826.9335280093				3031		3031		Credit Default Physical Swap		29.983556804		39.020329264		44.007629254		47.035146217		50.031811896

		156		CTM LN Equity		10/20		GB0004246996		66.571		78.922		69.26		13.952		-10.5		-23.532		+13.35938000		+10.224		-1.780		-17.780		+8.610		107.59		0.22		9193705171.2		2251.555053		2489.721333		341.878713		1746.147084		0		0		61.337958		0		-328.000167		3196.12194		3537.986166		2088.025797		2251.555053				-541.466112		-83.807295		-32.30		+11.545		+6.860		GB		GB		GBp		20281800000		N.A.		-94.629084		-0.999603		79.20		30242.220954		1.049		1.887		8.660		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		2.324		700.000		11.545		-36.889				2.61		-0.985116		N.A.		N.A.		N.A.		N.A.		N.A.		0.66		108.41		-47.3884257		N.A.		N.A.		N.A.		0.00		889.226547		48.49		944.465478		Telecommunications		Communications		Telecom Services		-0.231792		95.701122		-94.629084		0		0		Colt Telecom Group Plc		30747.614436		COLT TELECOM GROUP PLC		-505.407969		0.75		-146.695362		-0.999603		158.58		1921.00		#N/A N Ap		N.A.		-146.695362		2897.4		2897.4		13.38		N.A.		33.36		5826002		-146.695362		+4.91068600		-16.52833000		-29.19846000		N.A.		-14.59		-5.60		N.A.		-9.38		N.A.		POS		#N/A N Ap		B+		STABLE		#N/A N Ap		86.72		581.725485		3.74		1746.147084		CTM		1449.974856		30242.220954		N.A.		1449.974856		Y		68.699		3351601		2852335		-1169.000		11.545		3.093		ACTV		EQ0020225900001000		COLT TELECOM GROUP PLC		GB0004246996		CTM LN Equity		20001025		0.24		EQ0020225900001000		CTM LN Equity		CTM		LN		3032		11614		Colt Telecom Group Plc		.000000000		.000000000		36821.9999884259		I		Indicative		14		B+		24		Industrial		63		Telecommunications		.000000000		.264000000		36826.9335488426				3032		3032		Credit Default Physical Swap		301.133727960		312.012383557		327.504868002		330.639242093		346.505644394

		121		CBK GR Equity		10/20		DE0008032004		30.767		35.026		33.028		-1.515		-13.102		-22.986		-25.89772000		+.043		-11.944		-13.838		-4.664		14.95		0.07		6312926.074		5216.204						91896.7945		577.7975		39098.7555				0		3724.896		208668.404		311836.0455		301860.8145		47219.13		3.66079		-742.28		31430.497		37955.00		-10.951		+.227		DE		GE		EUR		13300535745		45.12						7.39		167899.6872		-.013		.820		3.867		0.9641205		4.311		5.513		3.272		4.311		5.513		2.481		3.699		3.699		1.872		.732		510.300		-8.335		-13.070		4758819.499		32.61		61.617675		4.39		17.08		16.44		0.27		15.47		N.A.		23.01		1.9763205		11.000		13.188		1.199		1.54		912.101855		2.25		39647.84026		Banks		Financial		Money Center Banks		1.5427615				1137.8815		346.6785		0		Commerzbank AG		15847.872005		COMMERZBANK AG		151474.043		11.83		768.4285		6429.047345		10.75		34870.00		#N/A N Ap		16.90		1156.4385		26.06415		26.06415		1.42		0.41		0.62		3188214		421.75		-4.50422800		-8.31595000		-20.69542000		0.27		8.59		0.26		0.41		N.A.		Aa3		N.A.		#N/A N Ap		AA-		N.A.		#N/A N Ap		28.28		21650.958		N.A.		198693.173		CBK		9397.4335		293442.93755		N.A.		9975.231		Y		28.377		4771694		4026628		-4.782		-8.335		-8.036		ACTV		EQ0011568400001000		COMMERZBANK AG		DE0008032004		CBK GR Equity		20001025		0.1		EQ0011568400001000		CBK GR Equity		CBK		GR		3035		11624		Commerzbank AG		.000000000		.000000000		36821.9999884259		INFO		Informational		1		AAA		24		Industrial		8		Banks		.250000000		.387000000		36826.9336103009				3035		3035		Credit Default Physical Swap		16.031948740		19.001530827		21.006775560		22.960507733		24.026839449

		152		CSGN SW Equity		10/20		CH0001462487		63.183		35.195		31.888		-4.906		-8.089		+6.807		+7.40784700		-1.774		-4.220		+.822		-6.509		10.67		0.07		244265089.951241		1760.3542005268						27403.4635431262		979.0954435913		86238.3007341815				0		12021.5210446674		168537.801939136		402957.46231015		386905.789385193		94178.1090623774		63.0331222328		0		7145.0989183433		0.00		+18.063		+.731		CH		SZ		CHF		48650266210.839		36.72						2.68		107548.282239534		.193		1.382		2.933		3.9231071008		40.000		20.507		14.224		40.000		20.507		2.151		2.201		2.201		1.387		1.570		273.838		20.598		2.309		551369556.688898		28.31				2.47		11.74		12.96		-0.19		12.66		N.A.		23.78		13.3307179286		13.524		13.327		0.985		2.49		3053.8586560556		7.86		35783.7807543575		Banks		Financial		Money Center Banks		10.785181864				3622.1487418035		1074.314857367		0		Credit Suisse Group		48261.1500308244		CREDIT SUISSE GROUP-REG		58308.0199518018		11.97		2926.077453343		4351.8466625567		25.41		63963.00		#N/A N Ap		16.47		3636.1598385922		177.6607072802		177.6607072802		3.21		6.75		1.87		2997317		1851.762595976		-5.50590600		-8.13195900		-1.92298800		0.79		21.60		0.76		1.92		N.A.		N.A.		N.A.		#N/A N Ap		AA-		STABLE		#N/A N Ap		6.45		25872.8913299333		N.A.		152486.129014179		CSGN		15072.5774813652		390006.389060136		N.A.		16051.6729249566		Y		39.779		1265298		1050420		7.307		20.598		-1.858		ACTV		EQ0011566200002000		CREDIT SUISSE GROUP		CH0001462487		CSGN SW Equity		20001025		0.27		EQ0011566200002000		CSGN SW Equity		CSGN		SW		3037		11650		Credit Suisse Group		.000000000		.000000000		36821.9999884259		INFO		Informational		4		AA-		24		Industrial		8		Banks		.250000000		.387000000		36826.9336591435				3037		3037		Credit Default Physical Swap		19.030802096		22.988899799		25.972973018		27.965337042		32.043376206

		177		DMGT LN Equity		10/20		GB0009457366		70.604		58.777		50.603		-3.494		-13.216		-6.100		+12.75683000		-2.577		-9.209		-13.106		-6.552		32.08		1.35		632511401.94		94.1655		582.23253		762.45081		865.88799		-22.16511		25.78686		95.32446		0		183.9849		1243.85382		1982.11134		1739.45409		119.95236		-24.642387		-103.14744		255.84042		3.80		+17.513		+.849		GB		GB		GBp		5697824022		19.19		305.53083		405.05652		13.57		6283.0119		.452		1.041		5.089		0.1043064		2.564		6.948		9.681		11.111		11.230		.192		.900		.900		.341		1.061		381.000		18.323		-13.668				12.41		0.376662		-16.05		15.78		6.66		16.96		22.11		2.42		74.76		56.8585776		10.800		23.594		2.185		2.49		248.88666		51.70		232.51635		Media		Communications		Publishing-Newspapers		0.5476086		73.44909		305.53083		42.0123		0		Daily Mail & General Trust		5423.9328		DAILY MAIL&GENERAL TST-A NV		881.24421		4.24		218.89857		405.05652		1561.82		16006.00		#N/A N Ap		24.48		287.27721		1341.4962		1341.4962		20.30		20.95		2.29		200287		176.88627		-5.89791800		-6.08146100		-7.91785700		0.84		155.93		12.57		28.37		-135.70		N.A.		N.A.		#N/A N Ap		BBB		STABLE		#N/A N Ap		14.26		2346.894		5.34		1001.19657		DMGT		264.82236		6394.12719		N.A.		242.65725		Y		56.355		459129		587438		-146.933		18.323		-5.220		ACTV		EQ0011145000002000		DAILY MAIL & GENERAL TRUST PLC		GB0009457366		DMGT LN Equity		20001025		0.05		EQ0011145000002000		DMGT LN Equity		DMGT		LN		3039		11666		Daily Mail & General Trust		.000000000		.150000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		42		Media		.250000000		.350000000		36826.9337018171				3039		3039		Credit Default Physical Swap		67.043214383		75.042984217		81.976533531		88.050665877		94.962157888

		183		DPH US Equity		10/20		US2471261055		55.566		51.021		47.951		-1.724		-10.236		-28.302		-14.60887199		-3.171		-10.504		-13.749		-6.399		18.34		1.72		23840450		1546		9811		6737		1640		0		10		1134		0		593		4957		18350		15150		1556				-1200		-1214		-839.00		-10.442		-2.705		US		US		USD		7802055000		7.29		1682		2538		-18.82		10577.8		N.A.		N.A.		N.A.		0.21		100.000		#N/A N Ap		#N/A N Ap		100.000		#N/A N Ap		1.208		2.009		2.009		1.755		N.A.		559.789		-8.786		-10.300		14100551		10.55		-4.37		N.A.		N.A.		N.A.		N.A.		N.A.		2.22		41.27		2.242		9.500		6.217		0.654		2.19		3191		112.20		-347		Auto Parts&Equipment		Consumer, Cyclical		Auto/Trk Prts&Equip-Orig		1.96		132		1682		79		0		Delphi Automotive Systems		8851.5		DELPHI AUTOMOTIVE SYSTEMS		201		5.80		1083		1939		35455.55		160387.00		#N/A N Ap		6.77		1721		13.9375		13.9375		2.18		8.31		0.26		1003100		1004		-0.31572280		-4.72126774		-27.06882202		0.25		67.50		6.40		27.55		39.98		N.A.		STABLE		#N/A N Ap		BBB		STABLE		#N/A N Ap		2.50		29192		3.62		1757		DPH		3200		15825.5		N.A.		3200		Y		43.552		1574075		1641057		-1.622		-8.786		-7.851		ACTV		EQ0035922200001000		DELPHI AUTOMOTIVE SYS CORP		US2471261055		DPH US Equity		20001025		1.51		EQ0035922200001000		DPH US Equity		DPH		US		3040		11678		Delphi Automotive Systems		.000000000		.050000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		7		Auto Parts&Equipment		.250000000		.308000000		36826.9337388889				3040		3040		Credit Default Physical Swap		85.043214383		90.042984217		93.976533531		96.950665877		101.962157888

		166		DBK GR Equity		10/20		DE0005140008		38.445		38.702		36.262		-0.64		-5.674		+25.590		+9.28673300		-.104		+2.049		+7.651		-2.309		32.64		0.07		22048550.16		11306.274						88112.8535		739.7495		202105.1305				0		9393.216		309248.1875		698626.3445		678362.1005		108207.554		66.43406		-5037.382		43031.996		25871.00		+37.552		+4.641		DE		GE		EUR		48042166690		27.97						23.80		225174.3494		.231		.988		4.107		1.3858705		2.237		8.507		3.353		2.237		8.507		2.092		1.772		1.772		.897		.982		614.343		40.167		12.134		15618844.885		35.62		64.822975		6.67		15.80		22.53		15.20		20.10		N.A.		16.00		4.645998		10.900		16.832		1.544		3.07		4644.656835		2.70		167256.4341		Banks		Financial		Money Center Banks		3.635485				4112.0625		595.93275		0		Deutsche Bank AG		43658.2104		DEUTSCHE BANK AG -REG		180776.3895		12.19		2130.681		9765.1995		31.21		93232.00		#N/A N Ap		21.51		3447.3845		78.200885		78.200885		2.46		1.07		1.15		10787098		1534.74825		+0.90823540		+5.49853100		+35.45183000		0.34		12.39		0.35		0.74		N.A.		N.A.		POS		#N/A N Ap		AA		STABLE		#N/A N Ap		30.95		41717.823		N.A.		288983.9435		DBK		19524.4945		603235.2669		N.A.		20264.244		Y		31.997		7969209		6772485		10.223		40.167		-1.372		ACTV		EQ0011569100001000		DEUTSCHE BANK AG		DE0005140008		DBK GR Equity		20001025		0.02		EQ0011569100001000		DBK GR Equity		DBK		GR		3042		11686		Deutsche Bank AG		.000000000		.000000000		36821.9999884259		INFO		Informational		3		AA		24		Industrial		8		Banks		.250000000		.387000000		36826.9337804745				3042		3042		Credit Default Physical Swap		15.005550292		19.975235451		23.979550150		26.971279625		27.960593715

		192		DVN US Equity		10/20		US25179M1036		42.198		47.318		43.043		4.31		33.795		+30.641		+35.13813000		-1.313		+5.522		+17.645		-.582		276.98		0.25		57972352		167.17		417.19		227.44		1787.12		0		0		27.18		1.5		-231.24		3812.64		4623.16		2597.64		167.17		-13.48		-314.81		205.63		-147.75		+47.938		-.543		US		US		USD		7610222000		13.96		220.37		490.75		102.75		6359.35		.758		.390		6.161		0.2		300.000		#N/A N Ap		#N/A N Ap		300.000		#N/A N Ap		.517		.333		.333		.291		.089		126.626		48.585		83.331		38369168		2.30		-1.82		20.23		49.19		67.42		7.80		57.34		0.19		253.76		4.245		15.667		14.158		0.904		8.87		1353.06		39.83		2043.75		Oil&Gas Producers		Energy		Oil Comp-Explor&Prodtn		1.51		66.91		220.37		12.69		3.65		Devon Energy Corporation		2830.04		DEVON ENERGY CORPORATION		1619.95		0.35		94.56		364.94		287.03		1549.00		#N/A N Ap		23.48		159.72		60.1		60.1		2.40		9.46		5.89		643000		78.21		+10.43748000		+38.81653000		+35.64415000		0.88		7.14		3.23		5.49		86.06		N.A.		STABLE		#N/A N Ap		A-		STABLE		#N/A N Ap		89.54		734.5		0.40		1787.12		DVN		2024.02		5034.57		N.A.		2025.52		Y		50.787		1005137		839079		27.395		48.585		-.083		ACTV		EQ0082374800001000		DEVON ENERGY CORPORATION		US25179M1036		DVN US Equity		20001025		0.22		EQ0082374800001000		DVN US Equity		DVN		US		3043		11690		Devon Energy Corporation		.000000000		.290000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		48		Oil&Gas Producers		.250000000		.315000000		36826.9338141204				3043		3043		Credit Default Physical Swap		89.185339991		89.173144242		92.144766919		101.073157099		111.207472607

		193		DXNS LN Equity		10/20		GB0000472455		34.705		68.383		64.124		-14.484		-32.909		-32.418		-35.68289000		-12.279		-28.823		-33.276		-16.883		51.97		1.68		2668253326.2		150.51993		2479.88466		1372.20864		806.78103		61.13514		1142.73456		201.22443		0		1040.89095		2382.96663		4047.08832		2570.57328		1293.25449		-88.196856		-290.46435		643.2228		133.10		-32.213		-1.631		GB		GB		GBp		5104639320		30.21		321.32166		441.12915		26.31		6923.800884		.311		1.140		7.649		0.0666402		214.130		59.644		42.581		230.470		68.867		.910		7.433		2.793		2.814		1.209		1915.000		-30.961		-49.837				2.98		0.188331		7.85		18.74		21.52		-3.25		34.77		4.92		62.85		16.6861266		9.000		15.975		1.775		1.39		321.75627		23.25		1062.18684		Retail		Consumer, Cyclical		Retail-Consumer Electron		0.3259575		42.88152		321.32166		180.07341		3.18714		Dixons Group Plc		7249.468644		DIXONS GROUP PLC		-386.8029		9.00		599.32719		441.12915		69.15		29298.00		#N/A N Ap		8.18		683.93127		266.5608		266.5608		3.60		7.58		0.90		4598045		416.06664		-15.67272000		-33.21670000		-32.97766000		0.28		52.94		17.86		33.14		54.06		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		23.24		5635.29813		9.79		906.45159		DXNS		1415.3799		7315.384494		N.A.		1476.51504		Y		48.379		8297099		8978834		-186.185		-30.961		-12.796		ACTV		EQ0011147800001000		DIXONS GROUP PLC		GB0000472455		DXNS LN Equity		20001025		0.43		EQ0011147800001000		DXNS LN Equity		DXNS		LN		3044		11693		Dixons Group Plc		.000000000		.000000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		56		Retail		.250000000		.364000000		36826.9338370718				3044		3044		Credit Default Physical Swap		31.285339991		34.873144242		38.444766919		46.773157099		49.007472607

		180		DOL US Equity		10/20		US2566051064		35.918		53.001		46.481		-15.417		-12.121		-30.479		-33.34159026		-9.483		-17.949		-19.931		-9.946		4.1		1.7		1763263.75		42.43		1212.92		832.22		1285.72		48.63		0		45.24		0		158.65		1905.91		3034.46		2453.91		42.43		-50.46		-158.28		73.8		-82.51		-28.521		+.396		US		US		USD		708531600		46.85		160.42		292.34		11.21		2278.07		-.751		.563		5.597		0.4		.000		.000		.000		.000		.000		1.511		3.153		3.153		2.754		.347		55.845		-26.710		-20.412		451400		5.16		-1.48		-12.11		7.66		-3.81		3.25		-5.05		2.69		4.05		1.795		10.000		7.068		0.707		0.27		-89.91		-75.30		209.31		Food		Consumer, Non-cyclical		Food-Misc/Diversified		0.85		92.84		160.42		22.74		0		Dole Food Company		907.32		DOLE FOOD COMPANY		1282.93		4.54		48.54		180.46		-14.46		59500.00		#N/A N Ap		8.63		62.24		12.6875		12.6875		1.20		10.16		0.14		35400		25.8		-12.28081616		-8.85626479		-27.61616924		0.32		8.41		1.63		6.47		13.01		N.A.		NEG		#N/A N Ap		BBB-		NEG		#N/A N Ap		14.39		5060.58		6.21		1325.36		DOL		531.92		2574.85		N.A.		580.55		Y		43.479		123984		145242		-3.317		-26.710		-15.417		ACTV		EQ0010046500001000		DOLE FOOD CO INC		US2566051064		DOL US Equity		20001025		3.46		EQ0010046500001000		DOL US Equity		DOL		US		3045		11696		Dole Food Company		.380000000		.050000000		36821.9999884259		I		Indicative		10		BBB-		24		Industrial		26		Food		.250000000		.453000000		36826.933862419				3045		3045		Credit Default Physical Swap		234.971649905		243.015324730		251.032912024		258.961809511		264.963565149

		184		DRE US Equity		10/20		US2644115055		29.065		21.282		21.7		-3.046		-4.439		+14.375		+8.69978573		-1.763		-1.964		+5.171		-3.514		92.25		0.14		5822910		18.77						528.66		433.75		0				610		-82.43		4782.07		5486.24		2383.9		18.77		19.21		-579.56		342.68		0.00		+16.561		+.494		US		US		USD		2900335000		109.66				405.83		N.A.		6189.51		-.064		.423		2.801		1.46		13.475		14.711		14.011		13.475		14.711		6.585		6.995		7.519		6.109		.138		126.791		25.639		23.893		2219525		2.54				8.42		39.76		47.91		1.94		46.29		N.A.		85.54				N.A.		N.A.		N.A.		N.A.				N.A.				REITS		Financial		REITS-Diversified		1.33		86.76		186.68		153.13		42.6		Duke-Weeks Realty Corporation		2453.55		DUKE-WEEKS REALTY CORP		2094.71		N.A.		182.24		282.3		68.42		1460.00		#N/A N Ap		16.00				22.875		22.875		1.40		6.48		3.90		97400				+0.54811090		+1.78854289		+17.45435395		0.60		8.51		4.37		4.95		N.A.		N.A.		N.A.		#N/A N Ap		BBB+		STABLE		#N/A N Ap		59.50		580.65		N.A.		2113.48		DRE		2058.6		5622.55		N.A.		2668.6		Y		24.477		242163		249256		4.659		25.639		-5.181		ACTV		EQ0010048200001000		DUKE WEEKS REALTY CORP		US2644115055		DRE US Equity		20001025		0.12		EQ0010048200001000		DRE US Equity		DRE		US		3047		11706		Duke-Weeks Realty Corporation		.000000000		.000000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		55		REITS		.250000000		.419000000		36826.9339195602				3047		3047		Credit Default Physical Swap		70.152699565		71.238495911		72.367629023		77.759474317		82.047337082

		194		DYK GR Equity		10/20		DE0005591002		27.195		38.404		54.434		-4		-5.7		-9.062		-25.92247000		-4.664		-9.647		-11.242		-5.480		117.49		0.74		7118.991544		25.465265		552.29006		980.26509		876.83512		54.262355		5.035695		130.717195				510.309065		2052.79221		3437.085365		2711.97059		30.509395		6.537125		-172.81628		204.152305		-38.01		-5.591		-1.466		DE		GE		EUR		738094974.75		22.62		171.778775		304.208275		15.59		2144.286655		.135		.399		5.475				17.350		10.631		11.344		17.350		10.631		4.136		5.101		5.101		2.581		.102		20.668		-.944		-11.840		1056.062		4.07		0.96159		21.81		14.56		36.06		56.87		26.72		0.63		130.03		3.5941535		5.857		5.679		0.970		4.21		107.968		5.81		1748.76107		Building Materials		Industrial		Bldg Prod-Cement/Aggreg		3.22217		46.93234		171.778775		23.7867				Dyckerhoff AG		792.85626		DYCKERHOFF AG		1297.16804		1.09		105.15071		237.58021		19.18		11232.00		#N/A N Ap		6.34		193.44829		20.4127		20.4127		0.99		3.26		0.36		11204		81.36401		-1.27776400		+3.77149800		-0.68798660		0.10		17.05		4.19		9.04		-47.29		N.A.		STABLE		#N/A N Ap		BBB		STABLE		#N/A N Ap		24.41		1853.32133		1.43		1327.677435		DYK		670.85242		2999.1486		N.A.		725.114775		Y		27.480		12909		7969		-3.410		-.944		-1.224		ACTV		EQ0011596100001000														DYK GR Equity		DYK		GR		3048		11710		Dyckerhoff AG		.000000000		.000000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		11		Building Materials		.250000000		.442000000		36826.9339356482				3048		3048		Credit Default Physical Swap		66.443214383		66.742984217		65.976533531		71.050665877		77.962157888

		196		EIX US Equity		10/20		US2810201077		68.232		61.084		47.208		-2.198		14.469		+17.881		-24.37546306		+3.106		+6.562		+4.145		+3.797		46.69		0.32		33306554		508		2670		6842		13391		9		0		344		1659		3121		23785		36229		29350		508		50.13		-9305		2183		796.00		-22.096		+1.484		US		US		USD		6964215000		59.87		1744		3650		6.65		24974.42		-.011		.391		5.856		1.08		3.738		3.540		2.109		3.738		3.540		4.584		5.193		5.240		4.536		.090		325.811		-17.720		-13.793		30394624		5.91		-20.47		1.81		2.99		10.10		7.35		12.44		N.A.		57.07		2.218		8.844		9.637		1.090		3.04		1236		10.72		10295		Electric		Utilities		Electric-Integrated		1.79		883		1744		373		70		Edison International		9092.48		EDISON INTERNATIONAL		16398		N.A.		693		2599		2.20		19570.00		#N/A N Ap		10.74		990		21.375		21.375		1.48		3.02		0.64		1438900		250		-2.56062078		+16.14868568		+22.37204638		0.40		12.09		2.27		6.75		-26.01		N.A.		N.A.		#N/A N Ap		A		NEG		#N/A N Ap		9.14		9670		N.A.		16906		EIX		5211		36275.48		N.A.		6879		Y		46.676		1561789		1331278		-3.612		-17.720		12.116		ACTV		EQ0010131500001000		EDISON INTERNATIONAL		US2810201077		EIX US Equity		20001025		0.99		EQ0010131500001000		EIX US Equity		EIX		US		3049		11716		Edison International		.350000000		.000000000		36821.9999884259		I		Indicative		6		A		24		Industrial		19		Electric		.250000000		.420000000		36826.9339537384				3049		3049		Credit Default Physical Swap		57.783556804		57.020329264		59.507629254		64.035146217		70.031811896

		205		ENEL IM Equity		10/20		IT0001005021		17.804		27.146		N.A.		-0.41		-1.332		-1.665		#N/A N Ap		-.508		-2.549		-1.016		-1.079		-1.43		0.44		94994126.5		426.482035		6402.038475		10297.017815		7732.457285		6.537125		337.18069		2314.07477		0		9543.81449		25501.864465		38895.784095		24062.971555		763.662725		-9.607465		-2462.623555		5886.255095		619.23		N.A.		-.846		IT		IT		EUR		44370832940		61.95		4541.89323		7243.244155		-7.57		52329.128915		N.A.		N.A.		N.A.		0.10122		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		2.831		2.762		2.762		1.529		N.A.		12126.150		N.A.		7.436		92830886.4		2.57		0.278355		N.A.		N.A.		N.A.		N.A.		N.A.		0.26		-7.61		0.1442385		10.000		25.368		2.537		9.59		-804.17603		142.77		240.9036		Electric		Utilities		Electric-Integrated		0.1627955		647.782695		4541.89323		1225.546455		0		Enel SpA		42417.20259		ENEL SPA		9905.3892		0.53		1978.201505		9060877		-5.14		78511.00		#N/A N Ap		22.43		3641.44011		3.659103		3.659103		2.99		7.54		2.56		25294500		752.65505		-0.84967070		+4.17114700		-3.49973900		0.87		12.99		5.05		8.78		-50.07		N.A.		NEG		#N/A N Ap		AA-    *-		N.A.		#N/A N Ap		5.37		17357.72857		0.49		10669.051925		ENEL		14826.275415		58362.62537		N.A.		14832.81254		Y		17.747		25536494		23999494		.308		N.A.		-.914		ACTV		EQ0091804900001000		ENEL SPA		IT0001005021		ENEL IM Equity		20001025		0.02		EQ0091804900001000		ENEL IM Equity		ENEL		IM		3051		11728		Enel SpA		.420000000		.300000000		36821.9999884259		I		Indicative		4		AA-		24		Industrial		19		Electric		.250000000		.420000000		36826.9340042014				3051		3051		Credit Default Physical Swap		27.030802096		30.988899799		34.972973018		36.965337042		38.043376206

		87		BG FP Equity		10/20		FR0000120891		41.11		36.347		34.103		-0.339		-14.355		-1.889		-37.93916000		-3.022		-11.277		-8.943		-7.169		4.73		1.09		1955404.2305		180.59335		3287.03515		1858.3992		2160.8783		224.62405		30.0286		437.69215		0		956.44465		5366.5157		7147.39725		4267.9413		210.62195		-13.3273		-371.73045		292.94755		-358.30		-16.068		+.124		FR		FR		EUR		1945528532.5		91.14		292.61015		568.3503		2.66		4807.587295		-.621		.558		4.387		4.175325		-42.322		-15.088		-7.602		-38.202		-13.112		3.841		5.203		5.203		3.643		.341		25.947		-12.190		-13.013		1836459.765		2.61		-3.078775		2.89		3.08		5.03		50.90		3.74		1.66		7.13		7.1992725		7.797		10.404		1.334		0.55		-37.982805		-11.77		360.689035		Agriculture		Consumer, Non-cyclical		Agricultural Operations		3.061905		130.7425		292.61015		71.34323		0		Eridania Beghin-Say		2306.525445		ERIDANIA BEGHIN-SAY		2276.4378		3.25		78.2768		354.01695		-1.41		22271.00		#N/A N Ap		24.46		121.37965		74.9028		74.9028		0.72		6.54		0.25		24819		6.93357		+2.00454300		-9.55029600		+0.03160026		0.74		2.93		1.12		3.15		5.69		N.A.		STABLE		#N/A N Ap		BBB+		NEG		#N/A N Ap		-8.88		7600.1037		3.24		2487.05975		BG		2654.8319		5056.251095		N.A.		2879.45595		Y		36.301		22839		32707		-13.897		-12.190		-8.923		ACTV		EQ0011535800001000		ERIDANIA BEGHIN-SAY SA		FR0000120891		BG FP Equity		20001025		0.36		EQ0011535800001000		BG FP Equity		BG		FP		3053		11739		Eridania Beghin-Say		.420000000		.000000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		70		Agriculture		.250000000		.453000000		36826.9340584491				3053		3053		Credit Default Physical Swap		64.952699565		70.038495911		77.967629023		84.959474317		85.047337082

		224		FLC NZ Equity		10/20		NZFLCE0001S7				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.				85.4343		1164.3933		889.2387		1216.5363		729.1998		0		390.2703		0		1483.6689				4584.573				2.8077				-344.946		375.8307		-190.00		N.A.		N.A.		NZ		NZ		NZD				N.A.						N.A.				N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		.000		.000		.000		N.A.		1474.910		N.A.		N.A.				N.A.				-6.33		-40.40		-33.55		-8.16		-30.23		0.24		N.A.				N.A.		N.A.		N.A.		-1.02		-1133.5086		32.10		-2397.7758		Commercial Services		Consumer, Non-cyclical		Divers Oper/Commer Serv		0.1480059		128.352		300.825		74.2035		19.6539		Fletcher Challenge Ltd		492.314151		FLETCHER CHALLENGE LTD		0.16044		0.38		225.4182				N.A.		N.A.		#N/A N Ap		N.A.								N.A.		N.A.		N.A.		0		-4.4121		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		#N/A N Ap		BBB    *-		N.A.		#N/A N Ap		N.A.		3271.7727		0.69		274.7535		FLC				1080.326751		N.A.				N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		DLST		EQ0011319900001000														FLC NZ Equity		FLC		NZ		3056		11776		Fletcher Challenge Ltd.		.000000000		.000000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		14		Commercial Services		.250000000		.462000000		36826.9341340278				3056		3056		Credit Default Physical Swap		74.043214383		84.042984217		95.976533531		103.950665877		117.962157888

		217		FBG AU Equity		10/20		AU000000FBG7		23.245		22.676		23.702		8.222		-5.539		+.759		-12.86116000		+4.533		-.473		+1.084		+3.238		3.94		0.63		13779523.184		268.53885		846.59711		536.81365		810.95036		14.94523		0		48.0571		0		215.62323		2147.51865		2694.04934		1475.30016		268.53885		19.766783		-110.79538		251.79808		-26.80		-.920		+.232		AU		AU		AUD		4276625093.5		58.11		252.53742		310.04751		10.82		4951.286046		.089		.596		3.208		0.0765745		9.674		20.641		16.420		11.538		9.646		3.353		5.169		5.169		1.647		.396		1878.918		2.449		1.980		16092252.638		2.03		0.079215		-1.90		-6.23		-3.65		3.16		9.81		1.29		5.10		0.1557895		10.767		14.610		1.357		4.87		-202.52635		-198.29		304.66089		Beverages		Consumer, Non-cyclical		Brewery		0.1309688		96.06139		252.53742		131.28566		0		Foster's Brewing Group Limited		4276.110196		FOSTER'S BREWING GROUP LTD		660.23062		1.56		225.92118		285.22681		-14.40		14094.00		#N/A N Ap		17.38		309.30817		2.276111		2.276111		3.26		15.59		2.34		7091105		94.63552		+4.94085800		-4.53684300		-5.46671200		0.83		17.31		8.55		14.16		95.31		N.A.		N.A.		#N/A N Ap		BBB+		NEG		#N/A N Ap		13.42		1674.18262		3.70		928.76947		FBG		1203.80395		5078.822196		N.A.		1218.74918		Y		22.659		6105253		5373432		.087		2.449		2.072		ACTV		EQ0011277800001000		FOSTER'S BREWING GROUP LIMITED		AU000000FBG7		FBG AU Equity		20001025		0.02		EQ0011277800001000		FBG AU Equity		FBG		AU		3057		11786		Fosters Brewing Group Ltd		.000000000		.000000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		9		Beverages		.250000000		.453000000		36826.9341495718				3057		3057		Credit Default Physical Swap		67.452699565		68.538495911		68.567629023		73.859474317		78.047337082

		230		FSH CN Equity		10/20		CA35100E1043		56.123		44.334		41.742		-9.645		2.202		+45.069		+19.00804000		-4.653		+4.508		+17.876		-5.336		52.67		0.4		2556803.25698398		147.1269694161		190.5203230504		38.6071759566		241.3279491593		0		0		1.1584800741		0		63.2199126175		512.9286376274		550.8672050841		279.9351251158		147.1269694161		26.777439428		-8.6190917516		70.6937640673		4.23		+74.492		+.146		CA		CA		CAD		2413168277.50563		4.12		56.2557924004		64.5306500728		N.A.		2236.3696544419		.894		.696		5.174		0.0728187475		.000		.000		.000		.000		.000		.081		.107		.107		.107		.546		30.210		74.722		34.130		832832.649278432		1.86		1.8072289157		19.87		16.42		11.10		-7.38		29.54		6.16		56.41		2.3573414537		19.800		28.910		1.460		0.90		52.2110419701		27.47		137.8326492784		Lodging		Consumer, Cyclical		Hotels&Motels		1.6682113068		2.5155567324		56.2557924004		2.3566794651		0		Four Seasons Hotels Inc.		1753.7005163511		FOUR SEASONS HOTELS INC		94.8695882431		7.79		57.2487753211		65.5170131074		23.87		N.A.		#N/A N Ap		37.03		58.9037468556		68.1517277903		68.1517277903		7.67		32.11		11.62		12130		54.8854759698		-10.25697000		+3.35345400		+21.34017000		1.13		23.38		12.56		13.62		66.89		N.A.		STABLE		#N/A N Ap		BBB-		N.A.		#N/A N Ap		11.94		183.734939759		26.02		241.9965576592		FSH		270.9320799682		1848.5701045942		N.A.		270.9320799682		Y		40.807		35334		29468		26.212		74.722		-7.916		ACTV		EQ0010922600001000		FOUR SEASON HOTELS  -LTD VTG		CA35100E1043		FS CN Equity		20001025		0.04		EQ0010922600001000		FSH CN Equity		FSH		CN		3058		11788		Four Seasons Hotels Inc.		.000000000		.000000000		36821.9999884259		I		Indicative		10		BBB-		24		Industrial		39		Lodging		.250000000		.268000000		36826.9341725694				3058		3058		Credit Default Physical Swap		81.671649905		99.215324730		104.832912024		108.761809511		112.763565149

		232		FTO US Equity		10/20		US35914P1057		34.343		56.093		61.056		7.965		-3.937		+15.094		+12.64598257		+4.991		+2.679		+5.318		+2.936		186.49		1.43		525716.875		38.34		192.99		168.16		257.29		0		0		15.72		0		-93.64		333.97		521.49		470.81		38.34				-180.84		-11.33		-9.74		+21.782		+3.015		US		US		USD		212847300		N.A.		-7.41		5.64		137.58		430.25		.247		.810		7.288		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.717		27.687		21.782		13.889		333756.25		5.81		-7.02		0.45		7.34		13.45		1.81		9.50		1.82		131.68				N.A.		N.A.		N.A.		0.37		-19.67		-5.79		359.14		Oil&Gas Producers		Energy		Oil Refining&Marketing		-0.62		9.95		-7.41		0		0		Frontier Oil Corp.		184.35		FRONTIER OIL CORP		244.94		2.36		-17.06		-4.01		-27.96		708.00		#N/A N Ap		24.80		-15.2		7.6875		7.6875		2.73		7.96		0.16		44000		-17.06		+12.88505632		+1.82113400		+16.95515511		0.93		-28.19		-4.85		N.A.		-62.09		N.A.		STABLE		#N/A N Ap		B+		STABLE		#N/A N Ap		68.46		501.44		7.24		283.29		FTO		50.68		474.66		N.A.		50.68		Y		51.085		71545		72893		.938		21.782		4.237		ACTV		EQ0010161500001000		FRONTIER OIL CORP		US35914P1057		FTO US Equity		20001025		3.44		EQ0010161500001000		FTO US Equity		FTO		US		3059		11794		Frontier Oil Corp.		.280000000		.000000000		36821.9999884259		I		Indicative		14		B+		24		Industrial		48		Oil&Gas Producers		.000000000		.315000000		36826.9341918981				3059		3059		Credit Default Physical Swap		445.033727960		460.012383557		472.004868002		482.039242093		488.005644394

		239		GLH LN Equity		10/20		GB0003833695		23.221		44.042		41.472		1.138		15.942		+27.796		-2.51180900		+.532		+8.494		+20.429		+2.328		-44.67		0.56		814858836.33		42.73665		1131.4347		1119.12075		1195.75698		0		32.74062		17.67414		0		-958.31505		627.57684		1780.4523		2492.63322		75.47727				-57.65826		1586.61624		782.40		+5.988		-.556		GB		GB		GBp		3700240566		61.02		602.6592		650.4663		-11.36		3758.014722		.203		.137		5.745		0.3216114		8.115		27.891		#N/A N Ap		8.115		33.011		12.816		6.116		6.116		2.315		-.288		620.700		14.571		71.086				-3.48		2.288946		N.A.		N.A.		N.A.		N.A.		N.A.		2.61		-65.36		57.8277579		6.700		10.309		1.539		10.36		13.18317		-0.92		-1450.58331		Tobacco		Consumer, Non-cyclical		Tobacco		0.5229807		120.82158		602.6592		213.39351		0		Gallaher Group Plc		2493.734232		GALLAHER GROUP PLC		1264.28049		5.18		349.71618		651.48039		1.82		3066.00		#N/A N Ap		11.40		494.0067		596.14005		596.14005		N.A.		2.51		2.83		2164396		136.32267		+2.87845600		+20.17072000		+30.73442000		0.39		N.A.		13.99		35.68		116.20		N.A.		STABLE		#N/A N Ap		BBB+		STABLE		#N/A N Ap		2.46		1392.49044		5.77		1339.75776		GLH		-712.18092		3935.770212		N.A.		-712.18092		Y		42.027		1497890		1715298		184.823		14.571		1.605		ACTV		EQ0021694700001000		GALLAHER GROUP PLC		GB0003833695		GLH LN Equity		20001025		0.22		EQ0021694700001000		GLH LN Equity		GLH		LN		3061		11807		Gallaher Group Plc		.400000000		.150000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		66		Tobacco		.250000000		.453000000		36826.9342472222				3061		3061		Credit Default Physical Swap		104.952699565		115.038495911		120.567629023		125.859474317		130.047337082

		250		GTN NA Equity		10/20		NL0000355923		54.233		60.142		55.758		-1.681		-34.27		-46.330		-39.11092000		-2.147		-26.754		-41.548		-9.425		604.71		1.44		48159311.97		255.5805		1540.231		1412.019		770.959		4.2175		3.374		210.0315		197.379		128.212		2024.4		3755.262		2664.6165		258.9545		159.682985		-71.6975		284.2595		155.00		-28.356		+.987		NL		NE		EUR		3209566423		24.11		168.7		213.4055		178.64		8496.84542		-.185		1.172		7.000		0.06748		4.348		20.804		20.006		4.348		20.804		.135		.710		.710		.343		1.257		337.927		-28.129		-57.213		57805071.87		4.17		0.69167		40.07		41.79		69.36		123.15		85.08		9.11		1136.30		0.541527		15.000		17.539		1.169		1.50		947.022755		29.39		2275.349685		Computers		Technology		Computer Services		0.3061905		27.8355		168.7		22.7745		5.061		Getronics NV		7620.44892		GETRONICS NV		674.8		26.21		99.533		144.2385		537.76		34713.00		#N/A N Ap		30.99		147.6125		9.49781		9.49781		3.66		10.33		1.05		11164017		71.6975		-5.83387600		-35.30184000		-48.20299000		1.20		18.37		4.64		10.84		76.33		N.A.		STABLE		#N/A N Ap		BBB-		STABLE		#N/A N Ap		133.61		3093.1145		9.28		933.7545		GTN		889.049		8978.48392		N.A.		1090.6455		Y		59.230		5264605		5046500		-15.104		-28.129		-1.054		ACTV		EQ0011606400001000		GETRONICS N.V.		NL0000355923		GTN NA Equity		20001025		1.36		EQ0011606400001000		GTN NA Equity		GTN		NA		3062		11824		Getronics NV		.000000000		.000000000		36821.9999884259		I		Indicative		10		BBB-		24		Industrial		15		Computers		.250000000		.476000000		36826.9342814005				3062		3062		Credit Default Physical Swap		159.971649905		167.015324730		172.032912024		175.961809511		178.163565149

		251		GUS LN Equity		10/20		GB0003847042		39.98		44.904		48.407		5.3		7.026		+23.264		-8.76922900		+2.957		+5.375		+10.697		+.105		-4.76		1		2428547078.1		562.81995		4010.29134		2439.32106		1683.3894		0		87.21174		316.39608		0		3208.00128		5711.06514		7960.89624		4387.96743		650.03169		53.74677		-459.96225		1465.07031		426.90		-5.116		+1.961		GB		GB		GBp		6554621419.5		75.32		481.54788		915.28866		0.31		7043.796705		-.258		.598		5.741		0.2984322		-3.626		.573		-16.459		.000		4.600		6.358		5.089		5.089		1.927		.400		1006.000		-.261		30.598				2.32		0.999603		-6.98		16.26		3.72		147.26		-0.34		3.54		-9.44		57.0280755		12.000		11.425		0.952		1.78		100.39491		-25.26		-497.91819		Retail		Consumer, Cyclical		Retail-Catalog Shopping		0.3969438		135.88806		481.54788		300.17064		0		Great Universal Stores Plc		5555.692065		GREAT UNIVERSAL STORES PLC		1488.10464		6.93		398.53737		1043.20887		2.89		51493.00		#N/A N Ap		16.41		544.27659		651.552825		651.552825		1.83		4.47		0.80		2819797		98.36673		+2.46664800		+7.54502000		+20.62975000		0.56		11.31		4.88		8.29		38.38		N.A.		STABLE		#N/A N Ap		A-		STABLE		#N/A N Ap		3.51		8197.32408		7.00		2138.13633		GUS		3572.92881		7309.053675		N.A.		3572.92881		Y		33.875		4535715		4361711		110.765		-.261		4.593		ACTV		EQ0011166500001000		GREAT UNIVERSAL STORES PLC (THE)		GB0003847042		GUS LN Equity		20001025		0.29		EQ0011166500001000		GUS LN Equity		GUS		LN		3063		11839		Great Universal Stores Plc (GUS)		.000000000		.000000000		36821.9999884259		I		Indicative		6		A		24		Industrial		56		Retail		.250000000		.364000000		36826.9343078357				3063		3063		Credit Default Physical Swap		49.983556804		55.020329264		61.007629254		66.035146217		70.031811896

		98		BN FP Equity		10/20		FR0000120644		37.498		36.363		31.426		-1.242		10.111		+31.677		-1.18404800		+2.063		+8.301		+19.668		+1.999		-0.18		0.88		72946166.79		391.384		3743.453		3340.26		2958.1545		608.1635		410.7845		734.6885		0		3143.7245		9225.3595		12665.1525		6872.838		802.1685		-1.358035		-592.9805		1117.6375		-98.00		+31.634		+1.312		FR		FR		EUR		19719191170		38.05		1173.3085		1891.127		-3.77		16574.732825		.389		.365		4.604		2.2141875		8.889		8.022		6.016		16.667		10.535		2.547		1.556		1.556		1.089		.052		148.431		34.124		37.162		45202523.94		2.37		3.753575		3.23		2.57		2.47		47.59		11.25		1.54		-1.15		5.082931		11.063		26.137		2.363		3.75		-310.146515		1347.00		287.118965		Food		Consumer, Non-cyclical		Food-Misc/Diversified		4.1120625		126.525		1173.3085		218.87138		0		Groupe Danone		13335.692825		GROUPE DANONE		2630.8765		3.56		575.267		1293.0855		-5.64		75965.00		#N/A N Ap		32.30		1088.9585		132.85125		132.85125		3.46		16.63		1.60		339985		356.39562		-0.43769760		+16.75572000		+32.23918000		0.98		10.77		4.54		7.04		140.56		N.A.		STABLE		#N/A N Ap		A+		STABLE		#N/A N Ap		2.77		11212.6455		2.83		3433.045		BN		5184.151		17149.156325		N.A.		5792.3145		Y		33.374		550029		536673		43.480		34.124		1.221		ACTV		EQ0011525900001000		GROUPE DANONE SA		FR0000120644		BN FP Equity		20001025		0.02		EQ0011525900001000		BN FP Equity		BN		FP		3064		11842		Groupe Danone		.000000000		.180000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		26		Food		.250000000		.453000000		36826.9344752662				3064		3064		Credit Default Physical Swap		17.008786797		20.023440902		23.045485379		25.025680146		26.986428134

		266		HMSO LN Equity		10/20		GB0004065016		16.782		22.285		21.047		2.923		0		+5.230		-7.77660700		+.492		-2.192		+3.600		-1.061		7.79		0.05		325288780.08		211.79994		348.99183		296.25915		1413.64146		37.52133		0		106.91406		0		1584.29832		3946.98315		4217.45544		1725.98118		211.79994		-96.831108		-691.75425		17.67414		11.00		-4.614		-1.594		GB		GB		GBp		1696474058.4		43.39		157.9083		158.48778		-63.47		3074.793315		.131		.679		4.019		0.1926771		4.973		2.049		3.729		4.973		6.135		3.529		3.630		3.630		1.374		.522		283.200		-1.125		.028				1.81		-2.332407		9.37		-3.22		8.56		-1.25		7.04		0.06		7.97		31.6135314		4.000		18.949		4.737		-0.07		427.65624		140.30		-122.84976		Real Estate		Financial		Real Estate Oper/Develop		0.4447509		63.7428		157.9083		55.63008		0		Hammerson Plc		1793.563035		HAMMERSON PLC		1243.70895		0.06		128.20995		158.48778		21.11		137.00		#N/A N Ap		13.47		136.90215		599.03745		599.03745		0.42		97.85		8.23		930036		72.57987		-0.39905980		-1.70137100		+2.41283700		0.46		5.72		3.15		N.A.		46.71		N.A.		POS		#N/A N Ap		N.A.		N.A.		#N/A N Ap		12.74		210.20637		131.91		1455.50889		HMSO		2453.95293		3090.873885		N.A.		2491.47426		Y		15.388		614744		821367		.121		-1.125		-.720		ACTV		EQ0011169100001000		HAMMERSON PLC		GB0004065016		HMSO LN Equity		20001025		0.09		EQ0011169100001000		HMSO LN Equity		HMSO		LN		3067		11846		Hammerson Plc		.000000000		.100000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		53		Real Estate		.250000000		.419000000		36826.9345662384				3067		3067		Credit Default Physical Swap		61.952699565		68.038495911		71.967629023		76.959474317		80.047337082

		255		HAS US Equity		10/20		US4180561072		55.583		60.295		54.774		-9.143		-14.973		-36.905		-49.90635152		-9.229		-27.030		-31.608		-11.315		17.65		1.03		13981274		280.16		2131.65		2071.33		420.65		0		0		358.8		0		1305.8		3014.3		4463.35		2584.37		280.16		214.06		-107.47		391.51		111.64		-45.946		-1.478		US		US		USD		1723094000		24.09		391.8		669.12		-5.00		3938.76		-.739		.781		6.222		0.24		5.882		7.065		12.475		5.882		7.065		.683		2.400		2.400		2.096		.673		172.309		-45.090		-46.512		29934874		2.16		1.46		6.56		9.65		13.42		21.47		10.38		7.20		10.65		0.692		12.111		14.451		1.193		2.01		-65.82		-9.83		735.32		Toys/Games/Hobbies		Consumer, Cyclical		Toys		0.97		69.34		391.8		45.53		0		Hasbro Inc.		3497.84		HASBRO INC		855.16		13.04		188.95		466.28		-3.38		9500.00		#N/A N Ap		9.90		273.85		10		10		1.15		2.93		0.41		2980300		143.43		-5.18179706		-3.67254138		-34.27690796		0.37		9.88		4.58		8.25		78.08		N.A.		NEG		#N/A N Ap		BBB		NEG		#N/A N Ap		28.08		4232.26		14.17		1135.32		HAS		1878.97		4445.39		N.A.		1878.97		Y		72.986		1253168		925513		-8.808		-45.090		-12.568		ACTV		EQ0010431400001000		HASBRO INC		US4180561072		HAS US Equity		20001025		2.17		EQ0010431400001000		HAS US Equity		HAS		US		3068		11853		Hasbro Inc.		.310000000		.200000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		75		Toys/Games/Hobbies		.250000000		.367000000		36826.9345827199				3068		3068		Credit Default Physical Swap		379.952699565		381.038495911		381.967629023		882.959474317		385.047337082

		15		6501 JP Equity		10/20		JP3788600009		32.986		40.092		42.041		-2.54		-5.32		-5.393		+32.30147000		-2.089		-6.749		-9.718		-2.273		-3.51		0.93		80766541.2498853		3998.8712489676		22728.9345691475		14475.0298247224		4982.1602275856				2324.8600532257		2650.867211159				9656.2264843535		21254.8499587042		36743.2871432504		22185.3721207672		6323.7313021933								N.A.		+24.402		-.208		JP		JN		JPY		38258942828.3014		168.68		375.0114710471		1902.3125630908		-11.06		37712.8383958888		.482		1.117		4.964		0.055061026		.000		-8.235		-5.026		.000		-8.235		.524		.681		.881		.960		1.174		3337.932		25.259		-23.317		65235716.2521795		2.56				0.63		0.16		0.18		1.50		8.26		1.53		-0.65		0.3446911994		143.700		33.253		0.231		-0.26		-151.3535835551		108.21		11.4802239148		Electrical Compo&Equip		Industrial		Electric Products-Misc		0.0326695421		120.5285858493		375.0114710471		183.775351014				Hitachi Ltd		37339.6347618611		HITACHI LTD		373.2036340277		5.84		108.9474167202		1527.3010920437		-1.03		58739.00		#N/A N Ap		350.84		17.4910525833		11.4618702395		11.4618702395		2.63		N.A.		1.11		5700000		-74.8279342938		+1.38493100		+0.58014840		+14.30077000		N.A.		0.74		0.29		N.A.		1.33		A2		STABLE		#N/A N Ap		A+		STABLE		#N/A N Ap		-0.24		34614.5544645315		2.13		6696.934936221		6501		14557.9150224833		40441.020464348		N.A.		14557.9150224833		Y		32.410		6979139		6693328		-382.400		25.259		-.399		ACTV		EQ0010074100001000		HITACHI, LTD.		JP3788600009		6501 JP Equity		20001025		0.24		EQ0010074100001000		6501 JP Equity		6501		JP		3069		11868		Hitachi Ltd.		.380000000		.150000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		20		Electrical Compo&Equip		.250000000		.476000000		36826.9345991551				3069		3069		Credit Default Physical Swap		13.008786797		15.523440902		18.045485379		21.025680146		23.986428134

		262		HI US Equity		10/20		US4418151076		41.49		46.483		43.166		-5.409		7.075		+13.401		+15.39709270		-4.917		+5.288		+15.500		-2.307		14.85		0.17		78209120		270.6						28316.1		375		3128.1				164.4		4119.7		52655.4		60749.4		53759.1		270.6		42.15		-139.8		3254		0.00		+26.887		+2.333		US		US		USD		23824370000		21.86						0.43		70979.78		.187		1.215		5.138		0.68		9.091		10.752		10.946		9.091		10.752		1.709		1.428		1.507		1.247		1.321		472.354		29.096		37.111		59389884		8.97		6.53		12.67		15.59		12.09		0.33		14.96		N.A.		11.75		4.051		14.656		12.451		0.850		7.73		229.5		2.73		8183.6		Diversified Finan Serv		Financial		Finance-Consumer Loans		3.1				2220.7		322.9		9.2		Household International Inc.		17429.69		HOUSEHOLD INTERNATIONAL INC		45394.5		20.03		1486.4		3494.9		3.69		23600.00		#N/A N Ap		14.66		2220.7		50.4375		50.4375		3.30		6.26		2.48		1171300		1154.3		+0.59120125		+16.65741476		+23.87550280		0.55		23.31		2.62		2.98		N.A.		N.A.		STABLE		#N/A N Ap		A		STABLE		#N/A N Ap		9.09		9499.1		N.A.		45665.1		HI		6450.9		71728.19		-38.67		6990.3		Y		36.073		1565427		1596740		13.824		29.096		-10.927		ACTV		EQ0010075900001000		HOUSEHOLD INTERNATIONAL INC		US4418151076		HI US Equity		20001025		0.59		EQ0010075900001000		HI US Equity		HI		US		3070		11886		Household International Inc.		.000000000		.000000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		18		Diversified Finan Serv		.250000000		.387000000		36826.9346416667				3070		3070		Credit Default Physical Swap		56.983556804		61.020329264		66.007629254		69.835146217		73.031811896

		5		13 HK Equity		10/20		HK0013000119		37.33		45.499		40.801		-0.255		-17.857		-2.250		+18.48203000		-4.619		-6.303		-8.778		-8.431		94.16		0.19		101935275.78645		5155.3663259679		6658.5018659348		4972.1071598035		10344.332303115		1295.1254857201		0		0		0		27767.803326622		44378.5988176001		48170.7426548854		15334.2652320556		5155.3663259679		-2.0672762481		-970.1578670634		1579.440091309		2352.00		+33.596		+1.798		HK		HK		HKD		52624427715.8649		5.38		1973.0176847019		2398.0147992357		N.A.		63847.7371532631		.300		1.216		3.439		0.1900560422		25.809		3.128		11.340		25.809		3.128		1.449		1.612		1.612		.674		1.323		4263.371		35.663		-4.856		140295471.741667		1.72		0.1423496672		32.07		12.94		28.76		-7.41		29.15		0.58		99.13		0.4406427536		14.174		28.012		1.976		2.26		20722.2642574092		88.71		2638.3420752273		Holding Companies-Divers		Diversified		Diversified Operations		3.5301435039		651.6023955782		1973.0176847019		810.2389166036		0		Hutchison Whampoa		56165.8565987407		HUTCHISON WHAMPOA		6386.7550688023		0.66		15048.6681970325		15812.3549251702		191.53		N.A.		#N/A N Ap		3.50		15387.3578106365		12.3433833053		12.3433833053		1.67		33.32		7.40		11356768		14238.4292804288		-4.60363100		-7.16452200		-1.68605000		0.29		71.05		41.24		47.08		1737.41		N.A.		N.A.		#N/A N Ap		A		NEG		#N/A N Ap		7.90		7110.045269759		3.54		11542.1213947703		13		31541.3519371097		63865.5629224002		N.A.		32836.4774228298		Y		33.485		7317286		7632898		-4.988		35.663		-6.553		ACTV		EQ0011580000001000		HUTCHISON WHAMPOA LIMITED		HK0013000119		13 HK Equity		20001025		0.07		EQ0011580000001000		13 HK Equity		13		HK		3071		11895		Hutchison Whampoa		.387000000		.180000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		31		Holding Companies-Divers		.250000000		.387000000		36826.9346613773				3071		3071		Credit Default Physical Swap		51.983556804		69.020329264		88.007629254		94.035146217		100.031811896

		282		IMT LN Equity		10/20		GB0004544929		30.736		41.561		38.821		11.765		4.747		+47.573		-4.82931000		+6.082		+8.321		+20.555		+5.950		21.45		1.01		1523781774.9		295.5348		1408.1364		2031.0774		1939.8093		0		212.9589		31.8714		0		-2213.6136		550.506		1894.8996		4033.1808		508.4937		-27.467352		-89.8194		572.2365		77.00		-.368		-.455		GB		GB		GBp		5113585042.5		49.48		750.4266		779.4006		18.62		7492.444608		.287		.251		5.271		0.3983925		8.373		52.629		#N/A N Ap		17.073		58.740		2.140		4.723		4.723		1.788		-.117		521.000		4.326		34.983				-0.76		0.927168		N.A.		N.A.		N.A.		N.A.		N.A.		3.25		123.53		96.4225746		7.900		10.179		1.288		9.40		268.0095		80.09		66.6402		Tobacco		Consumer, Non-cyclical		Tobacco		0.8040285		205.7154		750.4266		205.7154		0		Imperial Tobacco Group Plc		5312.151108		IMPERIAL TOBACCO GROUP PLC		2180.2935		7.75		415.7769		779.4006		11.14		4306.00		#N/A N Ap		12.21		579.48		981.49425		981.49425		N.A.		8.87		2.94		509385		210.0615		+9.46088700		+9.28909100		+45.35300000		0.42		N.A.		24.07		141.41		-53.05		N.A.		STABLE		#N/A N Ap		BBB		N.A.		#N/A N Ap		26.79		1741.3374		5.51		2688.7872		IMT		-2138.2812		7554.738708		N.A.		-2138.2812		Y		28.706		1700106		1613308		178.413		4.326		4.714		ACTV		EQ0019613900001000		IMPERIAL TOBACCO GROUP PLC		GB0004544929		IMT LN Equity		20001025		0.23		EQ0019613900001000		IMT LN Equity		IMT		LN		3073		11910		Imperial Tobacco Group Plc		.300000000		.100000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		66		Tobacco		.250000000		.453000000		36826.9347013542				3073		3073		Credit Default Physical Swap		95.043214383		113.142984217		122.076533531		134.750665877		139.962157888

		283		INTNC NA Equity		10/20		NL0000303568		22.506		25.32		25.716		6.245		7.178		+29.070		+20.96545000		+3.340		+8.599		+19.024		+2.837		24.79		0.1		276372775		4198.943						409.0975		819.0385		52054.072				420.063		28332.3215		149873.9235		415689.4525		385302.365		4198.943				-4182.840585		4647.5163		-3161.94		+46.815		+3.019		NL		NE		EUR		63166416915		32.10						3.98		136647.8435		.179		1.097		3.079				41.224		22.722		20.911		41.224		22.722		3.538		2.385		2.385		1.153		1.145		977.475		50.896		30.832		368666773.65		13.97				20.63		N.A.		24.80		18.10		28.35		N.A.		14.39		4.1120625		14.000		15.651		1.118		2.37		5041.321145		7.97		58217.10475		Insurance		Financial		Multi-line Insurance		4.31872		0		5123.419		1326.8255		17.7135		ING Groep NV		48889.66488		ING GROEP N.V.		115287.893		N.A.		4151.707		0		19.25		86040.00		#N/A N Ap		19.97		5123.419		64.35905		64.35905		2.18		N.A.		1.58		10940517		2807.168		+4.90815000		+13.18407000		+28.42419000		0.77		15.43		1.11		2.96		N.A.		N.A.		NEG		#N/A N Ap		AA-		STABLE		#N/A N Ap		21.86		37611.665		N.A.		119486.836		INTNC		29147.986		264087.61925		0.60		30387.0875		Y		18.083		5636370		5753840		18.481		50.896		1.086		ACTV		EQ0011582300001000		ING GROEP N.V.		NL0000303568		INTNC NA Equity		20001025		0.12		EQ0011582300001000		INTNC NA Equity		INTNC		NA		3074		11917		ING Groep NV		.000000000		.000000000		36821.9999884259		I		Indicative		4		AA-		24		Industrial		36		Insurance		.250000000		.387000000		36826.9347293634				3074		3074		Credit Default Physical Swap		16.030802096		18.988899799		21.972973018		23.965337042		25.043376206

		288		ISYS LN Equity		10/20		GB0008070418		67.677		78.236		63.656		8.889		-37.313		-49.003		-49.65329000		+4.471		-34.763		-41.283		-19.670		-15.6		0.93		7255486543.8		837.3486		5335.5621		6416.2923		1037.2692		336.0984		79.6785		601.2105		0		79.6785		5777.4156		10476.9984		8657.4312		917.0271		26.395314		-753.324		1206.7671		-171.00		-51.493		+3.635		GB		GB		GBp		6792461742		92.91		1548.6603		2148.4221		-6.85		17490.053691		-.261		.558		7.611		0.1115499		24.696		29.046		17.740		24.696		27.961		.837		6.385		6.385		2.417		.341		3499.000		-50.044		-59.400				5.00		0.115896		N.A.		N.A.		N.A.		N.A.		N.A.		1.60		-21.85		27.9063081		7.000		6.956		0.994		4.05		-1609.5057		83.10		-327.4062		Miscellaneous Manufactur		Industrial		Diversified Manufact Op		-0.0927168		325.9575		1548.6603		398.3925		0		Invensys Plc		14113.133991		INVENSYS PLC		3040.8213		2.70		-344.7906		1748.5809		-52.04		121683.00		#N/A N Ap		16.96		869.22		194.1258		194.1258		4.58		6.00		0.64		37815945		-743.1831		-1.85411000		-43.02098000		-53.77255000		0.58		-15.07		3.75		-2.74		-85.92		N.A.		STABLE		#N/A N Ap		A+     *-		N.A.		#N/A N Ap		7.24		10647.945		4.92		3957.8484		ISYS		1483.4688		18693.923391		N.A.		1819.5672		Y		88.738		31049466		25400756		-200.179		-50.044		-9.306		ACTV		EQ0011226900001000		INVENSYS PLC		GB0008070418		ISYS LN Equity		20001025		1.04		EQ0011226900001000		ISYS LN Equity		ISYS		LN		3076		11930		Invensys Plc		.000000000		.000000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		46		Miscellaneous Manufactur		.250000000		.367000000		36826.934774919				3076		3076		Credit Default Physical Swap		135.008786797		140.023440902		144.045485379		146.025680146		146.986428134

		294		KAM GR Equity		10/20		DE0006280605		87.445		66.217		61.257		-11.081		-44.332		-51.618		-52.45701000		-7.733		-37.730		-46.742		-18.488		905.5		0.59		2429545.7025		7.886725		37.308005		105.884555		44.663325						13.723745				16.169895		824.057325		886.425715		152.513235		7.886725		-35.57883		-34.625675		25.026645		-9.17		-42.470		+.089		DE		GE		EUR		1076095125		N.A.		20.758535		39.821635		61.83		2456.49131		.910		.736		8.568		0.0430185		-10.613		#N/A N Ap		#N/A N Ap		27.696		#N/A N Ap		.072		.317		.317		.161		.606		81.000		-42.378		-54.604		1408232.5285		1.30		-0.210875		N.A.		N.A.		N.A.		N.A.		N.A.		1.77		1372.06		1.196083		36.184		11.107		0.307		1.50		719.227145		93.64		48.847085		Food		Consumer, Non-cyclical		Food-Baking		-0.276668		3.753575		20.758535		1.94005				Kamps AG		2374.241625		KAMPS AG		82.249685		4.43		-12.627195		12.58502		4897.89		6229.00		#N/A N Ap		N.A.		-8.325345		13.285125		13.285125		1.47		24.22		3.74		1162285		-14.567245		-13.17427000		-42.76452000		-49.82887000		N.A.		-3.37		-2.59		N.A.		24.93		N.A.		N.A.		#N/A N Ap		BB+		POS		#N/A N Ap		101.41		287.641935		2.27		90.144845		KAM		733.91248		2458.456665		N.A.		733.91248		Y		65.827		1304497		940935		-18.975		-42.378		-12.500		ACTV		EQ0032809100001000		KAMPS AG		DE0006280605		KAM GR Equity		20001025		0.39		EQ0032809100001000		KAM GR Equity		KAM		GR		3077		11966		Kamps AG		.300000000		.000000000		36821.9999884259		I		Indicative		11		BB+		24		Industrial		26		Food		.000000000		.453000000		36826.9348035069				3077		3077		Credit Default Physical Swap		269.981841706		275.978480277		280.959884536		286.001675091		289.981235174

		296		KEL LN Equity		10/20		GB0009877944		56.156		57.954		53.705				17.61		+10.733		-6.63407100		+2.646		+8.015		+17.240		+4.420		20.48		0.21		668838858.27		5.7948		307.70388		547.6086		1995.00477		0.14487		10.43064		182.24646		0		2142.48243		4522.98627		5287.32039		2827.28292		16.22544		42.186144		-674.36985		471.84159		-18.70		-1.055		+2.740		GB		GB		GBp		2134478362.5		44.70		416.50125		630.61911		2.47		3555.486462		-.073		.274		6.799		0.3491367		8.054		-33.924		9.731		8.054		-35.135		8.494		7.156		7.156		2.709		-.084		392.900		6.789		15.637				2.04		-0.536019		5.86		5.35		9.54		12.40		12.40		0.17		21.58		50.4104139		-2.900		10.777		N.A.		1.15		176.16192		19.60		722.75643		Water		Utilities		Water		0.7880928		115.60626		416.50125		134.43936		0		Kelda Group Plc		1508.618232		KELDA GROUP PLC		2046.72336		0.25		301.90908		635.39982		7.71		4313.00		#N/A N Ap		6.92		312.77433		543.2625		543.2625		0.87		4.41		2.07		347974		167.46972		+2.42920100		+15.48495000		+10.40795000		0.24		12.73		6.22		10.02		-223.23		A1     *-		N.A.		#N/A N Ap		A+     *-		N.A.		#N/A N Ap		6.23		1032.48849		0.54		2062.9488		KEL		2459.8926		3840.156012		N.A.		2460.03747		Y		41.354		1457740		1367747		54.729		6.789		.000		ACTV		EQ0011256300001000		KELDA GROUP PLC		GB0009877944		KEL LN Equity		20001025		0.09		EQ0011256300001000		KEL LN Equity		KEL		LN		3078		11983		Kelda Group Plc		.000000000		.000000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		69		Water		.250000000		.626000000		36826.9348245023				3078		3078		Credit Default Physical Swap		55.008786797		60.023440902		64.045485379		66.025680146		66.986428134

		297		KGF LN Equity		10/20		GB0002620150		54.831		48.964		46.388		-16.52		-35.337		-36.861		-44.61992000		-15.431		-32.868		-31.878		-21.896		15.89		1.64		5616553400.7		226.86642		4579.92018		4892.40477		783.02235		661.91103		510.37701		697.25931		0		2975.91954		6686.04024		10296.20064		5826.23679		737.24343		23.497914		-963.09576		872.26227		-91.20		-38.170		+1.530		GB		GB		GBp		7578511875		47.26		1102.89531		1380.03162		52.94		11595.97428		-.327		.937		5.828		0.2100615		11.321		8.552		11.377		11.321		12.899		1.552		4.370		4.370		1.655		.905		1395.000		-36.412		-43.863				2.71		-0.072435		16.03		17.37		18.14		-2.37		19.83		2.81		19.48		43.881123		10.000		12.380		1.238		1.86		547.6086		38.80		863.85981		Retail		Consumer, Cyclical		Retail-Major Dept Store		0.4476483		107.34867		1102.89531		287.13234		0		Kingfisher Plc		9455.23029		KINGFISHER PLC		1478.83296		3.45		607.58478		1382.49441		16.80		84325.00		#N/A N Ap		12.14		1049.87289		543.2625		543.2625		1.95		8.45		0.47		1752260		320.45244		-12.80571000		-31.94637000		-33.67668000		0.42		17.19		6.34		11.15		-1516.81		N.A.		NEG		#N/A N Ap		A		STABLE		#N/A N Ap		45.95		15769.0995		14.29		2216.07639		KGF		3808.05282		11746.78395		N.A.		4469.96385		Y		42.521		9185072		6864816		-301.337		-36.412		-15.158		ACTV		EQ0011182700001000		KINGFISHER PLC		GB0002620150		KGF LN Equity		20001025		0.67		EQ0011182700001000		KGF LN Equity		KGF		LN		3079		11992		Kingfisher Plc		.000000000		.100000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		56		Retail		.250000000		.364000000		36826.9348407755				3079		3079		Credit Default Physical Swap		36.583556804		41.220329264		44.507629254		48.035146217		50.031811896

		295		KCRC HK Equity		10/20		N.A.				N.A.		N.A.						N.A.		#N/A N Ap		N.A.		N.A.		N.A.		N.A.		#N/A N Ap		#N/A N Ap																																				#N/A N Ap		N.A.		N.A.		HK		HK		HKD				#N/A N Ap						#N/A N Ap				N.A.		N.A.		N.A.				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		.000		.000		.000		N.A.		N.A.		N.A.		N.A.				#N/A N Ap				#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap				N.A.		N.A.		N.A.		#N/A N Ap				#N/A N Ap				Transportation		Industrial		Transport-Rail												Kowloon Canton Railway Corp.				KOWLOON CANTON RAILWAY CORP				#N/A N Ap						#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.								N.A.		#N/A N Ap		N.A.		0				#N/A N Ap		#N/A N Ap		#N/A N Ap		N.A.		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		Aa3		N.A.		#N/A N Ap		A+		STABLE		#N/A N Ap		#N/A N Ap				#N/A N Ap				KCRC						#N/A N Ap				N		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		PRNA		EQ0017378600001000														KCRC HK Equity		KCRC		HK		3082		12003		Kowloon Canton Railway Corp.		.000000000		.000000000		36821.9999884259		I		Indicative		6		A		24		Industrial		67		Transportation		.250000000		.308000000		36826.9349168981				3082		3082		Credit Default Physical Swap		35.983556804		38.020329264		40.807629254		46.035146217		52.031811896

		306		LEH US Equity		10/20		US5249081002		74.248		67.88		59.708		-16.283		0.505		+39.528		+62.31880571		-12.960		+3.642		+17.540		-13.964		24.92		0.11		217424560		5186						22641		710		172667				688		2196		176605		192244		185251		5186				-73		6244		4346.00		+84.729		+5.429		US		US		USD		14966080000		4.24						0.30		210822.6		.849		1.823		5.785		0.36		21.739		22.229		15.996		21.739		22.229		.567		.167		.175		.146		2.228		119.252		85.659		48.759		204099200		34.27		50.79		12.66		15.62		11.82		-0.15		12.49		N.A.		25.76		12.643		11.600		9.926		0.856		2.41		870		2.27		37484		Diversified Finan Serv		Financial		Finance-Invest Bnkr/Brkr		8.53				1631		44		95		Lehman Brothers Holdings Inc.		9158.35		LEHMAN BROTHERS HOLDINGS INC		164426		38.36		1132		1255		24.20		8900.00		Lehman Brothers Holdings Inc		10.35		1631		125.5		125.5		2.25		N.A.		0.61		1625300		993		-7.85642558		+13.84060492		+53.42723310		0.39		20.53		0.65		0.71		N.A.		N.A.		N.A.		#N/A N Ap		A		STABLE		#N/A N Ap		-4.55		18989		N.A.		169612		LEH		5595		191139.4		9.20		6993		Y		61.043		1630825		1437837		41.293		85.659		-15.559		ACTV		EQ0013236800001000		LEHMAN BROTHERS HOLDINGS INC		US5249081002		LEH US Equity		20001025		0.45		EQ0013236800001000		LEH US Equity		LEH		US		3083		12022		Lehman Brothers Holdings Inc.		.000000000		.000000000		36821.9999884259		INFO		Informational		6		A		24		Industrial		18		Diversified Finan Serv		.250000000		.387000000		36826.9350091435				3083		3083		Credit Default Physical Swap		59.783556804		59.120329264		61.607629254		66.335146217		72.531811896

		320		MAR US Equity		10/20		US5719032022		44.456		41.042		38.341		-5.958		-10.976		+17.505		+2.56414800		-.731		-2.938		+4.471		-3.514		17.5		1.29		18610894		489		1600		1743		1676		0		0		278		0		167		4584		7324		4416		489		18.61		-929		711		145.00		+5.085		-1.518		US		US		USD		8372428000		13.00		666		828		7.52		9920.43		.327		.812		4.722		0.215		9.524		#N/A N Ap		#N/A N Ap		9.524		#N/A N Ap		.560		.659		.688		.576		.719		240.070		5.809		11.055		40877908		2.47		-0.88		N.A.		N.A.		N.A.		N.A.		N.A.		2.96		19.47		2.175		16.162		16.034		0.992		2.71		338		30.98		753		Lodging		Consumer, Cyclical		Hotels&Motels		1.62		61		666		52		0		Marriott International Inc.		7699.89		MARRIOTT INTERNATIONAL-CL A		1187		3.41		400		562		13.15		143000.00		#N/A N Ap		19.70		637		34.875		34.875		2.92		13.80		0.87		1178500		348		-6.81363208		-10.68611163		+16.46813186		0.74		14.60		5.90		10.41		-360.36		N.A.		N.A.		#N/A N Ap		BBB+		STABLE		#N/A N Ap		9.68		8739		20.47		1676		MAR		2908		9883.89		N.A.		2908		Y		40.817		487533		478686		3.489		5.809		-4.288		ACTV		EQ0031367300002000		MARRIOTT INTL INC		US5719032022		MAR US Equity		20001025		0.31		EQ0031367300002000		MAR US Equity		MAR		US		3084		12056		Marriott International Inc.		.000000000		.100000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		39		Lodging		.250000000		.268000000		36826.9350435185				3084		3084		Credit Default Physical Swap		67.952699565		75.038495911		80.967629023		84.959474317		89.047337082

		322		MBI US Equity		10/20		US55262C1009		35.438		38.566		35.968		-0.367		27.647		+35.118		+26.32068521		-.080		+14.409		+25.298		+1.893		3.96		0.08		20858342		93.56						4173.11		0		10808.72				0		2221.92		9072.64		12263.9		8750.8		93.56		-35.41		-58.65		443.25		N.A.		+36.080		+2.986		US		US		USD		6837042000		25.04						-17.47		10191.24		.056		.970		4.747		0.805		2.500		2.341		5.164		2.500		2.341		1.475		1.204		1.204		1.051		.956		100.360		38.236		30.469		9661834		3.29		3.86		11.53		N.A.		17.58		3.46		18.72		N.A.		6.24		5.787		12.333		11.772		0.955		6.98		-279.12		-132.52		489.74		Insurance		Financial		Financial Guarantee Ins		3.22		53.94		546.84		80.27		0		MBIA Inc.		5249.51		MBIA INC		5465.98		N.A.		320.53		338.88		-7.36		775.00		#N/A N Ap		13.90		387.88		68.125		68.125		1.80		11.19		6.79		143100		240.26		+3.80264124		+36.19884774		+40.97561856		0.52		8.78		2.66		4.15		N.A.		N.A.		N.A.		#N/A N Ap		AA		STABLE		#N/A N Ap		5.76		964.42		382.83		5559.54		MBI		3513.1		13861.11		N.A.		3513.1		Y		33.127		322642		327364		16.092		38.236		-4.218		ACTV		EQ0010095500001000		MBIA INC		US55262C1009		MBI US Equity		20001025		0.37		EQ0010095500001000		MBI US Equity		MBI		US		3085		12072		MBIA Inc.		.000000000		.000000000		36821.9999884259		INFO		Informational		3		AA		24		Industrial		36		Insurance		.250000000		.387000000		36826.9351293981				3085		3085		Credit Default Physical Swap		23.005550292		29.975235451		33.979550150		36.971279625		39.960593715

		326		MEPC LN Equity		10/20		GB0002909082		6.413		44.081		38.348		0.952		-3.285		+27.711		+16.62288000		-.407		+1.506		+12.590		-1.160		19.16		0.08		12804159.6573		8.54733		201.80391		679.73004		1785.798003		215.71143		22.02024		117.05496		4.20123		2317.63026		5505.190383		5889.97959		2502.904503		30.56757		-57.469929		-1047.98958		63.01845		-12.50		+23.256		+.000		GB		GB		GBp		2685802878		62.79		273.22482				-70.07		4589.438139		.197		.708		4.688		0.1825362		-68.056		-41.090		-27.203		-71.250		-38.731		.000		.964		.000		.365		.565		349.800		24.467		13.978				1.83		-2.839452		5.91		-4.08		0.58		-0.44		1.79		0.08		21.69		36.3290499		2.000		21.135		10.567		11.03		404.04243		41.66		565.702863		Real Estate		Financial		Real Estate Oper/Develop		0.2911887		130.23813		273.22482		63.30819		0.28974		MEPC PLC		2281.963266		MEPC PLC		2087.562213		0.08		101.11926		273.22482		14.80		205.00		Leconport Estates		26.37		159.64674		767.811		767.811		0.84		42.25		6.52		0		37.52133		-0.17998010		-1.71134900		+26.99663000		0.91		3.40		1.87		3.88		-35.04		N.A.		N.A.		#N/A N Ap		BBB+   *-		N.A.		#N/A N Ap		4.83		408.5334		54.23		2118.129783		MEPC		3167.14794		4626.814599		N.A.		3387.0606		N		16.767		16054		972421		65.000		24.467		.000		DLST		EQ0011195000001000														MEPC LN Equity		MEPC		LN		3086		12085		MEPC plc		.000000000		.100000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		53		Real Estate		.250000000		.419000000		36826.9351536227				3086		3086		Credit Default Physical Swap		58.952699565		64.038495911		68.967629023		72.959474317		75.047337082

		325		MEO GR Equity		10/20		DE0007257503		33.287		43.412		39.441		-0.329		5.081		+5.081		-27.71340000		+.098		+7.714		+8.999		+1.671		0.11		2.31		3005868.7645		979.9783		8782.091815		9328.426765		2446.951325		169.231405		89.5797		3079.981205				385.6482		6656.78391		16011.426655		12793.09458		1069.558		2.04127		-1669.632335		1529.38359		226.96		-8.133		-.802		DE		GE		EUR		12383769335		121.18		660.71355		1640.35445		-5.43		17257.55451		-.137		.566		5.359				-.253		-4.440		#N/A N Ap		-.253		7.624		2.202		2.230		2.230		1.128		.352		303.786		-5.771		-12.124		1116762.7905		5.26		-0.430185		N.A.		N.A.		N.A.		N.A.		N.A.		5.18		-9.84		1.142099		12.707		33.789		2.659		0.64		10.079825		58.00		7.30471		Retail		Consumer, Cyclical		Retail-Major Dept Store		0.715288		280.36253		660.71355		283.12921				Metro AG		14719.437705		METRO AG		2368.893835		8.80		233.6495		2373.01855		0.33		171440.00		#N/A N Ap		53.97		544.352725		38.590125		38.590125		4.14		8.25		0.34		2150446		-49.47971		+2.20918200		+6.66754800		+14.43411000		0.86		7.68		1.46		5.58		-20.34		N.A.		STABLE		#N/A N Ap		BBB+		STABLE		#N/A N Ap		-6.58		36949.036705		13.35		3438.451835		MEO		3049.109105		18275.271		N.A.		3218.332075		Y		45.632		2976718		2536436		-6.474		-5.771		-1.401		ACTV		EQ0019131500001000		METRO AG		DE0007257503		MEO GR Equity		20001025		1.06		EQ0019131500001000		MEO GR Equity		MEO		GR		3087		12091		Metro AG		.000000000		.000000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		56		Retail		.250000000		.364000000		36826.9351932523				3087		3087		Credit Default Physical Swap		40.952699565		46.038495911		39.967629023		42.959474317		45.047337082

		20		8058 JP Equity		10/20		JP3898400001		39.145		42.151		41.314		3.21		-5.108		-14.344		+16.98409000		-2.704		-5.125		-5.263		-.153		-5.38		1.96		14443865.2840231		2764.9169496192		32844.3975406075		26610.0945214279		15860.2367624117				3993.1173717537		6773.9744883913				2951.8399559512		29758.5849316326		47841.8555565752		42477.1221437093		6758.0343213729								N.A.		+10.737		-.210		JP		JN		JPY		12310755253.7396		N.A.		257.4194732495		402.5970450583		-5.34		31025.1995962191		-.045		1.080		4.172		0.0734147013		.000		.000		.000		.000		.000		.982		.935		.935		1.319		1.120		1567.176		11.739		9.473		8350701.11039736		9.06				0.33		-5.36		-3.52		-0.93		-0.35		34.26		-11.63		0.3481967514		20.500		22.560		1.100		-0.23		-136.9918326145		3.50		-3778.8473891897		Distribution/Wholesale		Consumer, Cyclical		Import/Export		-0.0930531339		331.008534459		257.4194732495		115.0500137653				Mitsubishi Corporation		13389.3823988254		MITSUBISHI CORPORATION		17635.8171973938		58.49		-145.8658346334		145.1775718088		-2.49		7556.00		#N/A N Ap		N.A.		-371.4508580343		7.8553730385		7.8553730385		2.29		N.A.		0.13		1057000		-260.9158483986		+8.08620300		+3.91071700		+6.58810100		N.A.		-2.68		-0.30		N.A.		-2.52		N.A.		NEG		#N/A N Ap		A-		STABLE		#N/A N Ap		-0.14		96221.0700192714		82.35		24393.8515187666		8058		5364.7334128659		31031.9904560888		N.A.		5364.7334128659		Y		38.363		1885109		1776135		74.744		11.739		-1.609		ACTV		EQ0011415100001000		MITSUBISHI CORPORATION		JP3898400001		8058 JP Equity		20001025		0.54		EQ0011415100001000		8058 JP Equity		8058		JP		3088		12111		Mitsubishi Corporation		.000000000		.000000000		36821.9999884259		INFO		Informational		5		A+		24		Industrial		17		Distribution/Wholesale		.250000000		.390000000		36826.9352064468				3088		3088		Credit Default Physical Swap		12.008786797		16.123440902		20.045485379		23.725680146		24.986428134

		365		PKG US Equity		10/20		US6951561090		56.194		55.27		N.A.		19.653		16.292		+18.966		#N/A N Ap		+9.350		+11.917		N.A.		+9.489		57.47		0.96		1929083.75		10.3		402.93		227.47		1329.2		0		0		20.41		102.52		31.2		1849.25		2153.21		1633.99		10.3		30.22		-88.94		254.45		72.78		N.A.		+2.273		US		US		USD		1369434000		0.00		218.1		324.04		1.30		2342.58		N.A.		N.A.		N.A.		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		N.A.		105.850		N.A.		N.A.		974443.75		2.66		1.75		N.A.		N.A.		N.A.		N.A.		N.A.		0.81		99.72		1.656		N.A.		7.812		N.A.		1.78		-389.17		-49.53		1174.98		Packaging&Containers		Industrial		Containers-Paper/Plastic		0.21		151.7		218.1		0		9.3		Packaging Corporation Of America		0		PACKAGING CORP OF AMERICA		1319.73		1.30		29.4		135.34		-54.13		7800.00		Tenneco Automotive Inc		11.35		66.4		12.9375		12.9375		2.35		N.A.		0.74		75400		20.1		+24.08921248		+17.92345338		+25.04301520		0.42		3.03		2.06		8.10		28.49		N.A.		STABLE		#N/A N Ap		BB     *+		N.A.		#N/A N Ap		7.92		1695.5		2.01		1330.03		PKG		416.7		1499.57		N.A.		519.22		Y		63.621		165712		199367		N.A.		N.A.		16.949		ACTV		EQ0096717600001000		PACKAGING CORP OF AMERICA		US6951561090		PKG US Equity		20001025		1.02		EQ0096717600001000		PKG US Equity		PKG		US		3094		12251		Packaging Corporation Of America		.280000000		.000000000		36821.9999884259		INFO		Informational		12		BB		24		Industrial		50		Packaging&Containers		.000000000		.367000000		36826.9353560185				3094		3094		Credit Default Physical Swap		269.014220322		271.995184211		268.027692389		278.973411289		285.017006904

		353		PAS AU Equity		10/20		AU000000PAS3		30.81		48.254		44.139		-4.651		-8.889		-12.766		-49.70506000		-7.271		-10.095		-19.293		-10.712		0.02		0.48		3426567.8723		46.73685		473.60008		300.85857		681.82991		0		0		120.45961		0		-17.4273		1543.00258		2054.09776		1256.19147		46.73685		-18.330351		-259.93082		150.35007		49.80		-42.553		-.589		AU		AU		AUD		481298668.99		0.00		30.99947		149.02982		-2.85		1227.193499		-.243		.482		6.921		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		.226		1125.158		-42.553		-51.497		5159037.4174		2.61		-0.095058		8.11		8.94		20.30		11.57		14.05		0.84		6.45		0.0807993		37.000		5.294		0.143		0.40		24.8207		6714.17		-24.45103		Mining		Basic Materials		Metal-Diversified		0.0110901		32.7422		30.99947		0		0		Pasminco Limited		528.834059		PASMINCO LIMITED		698.35944		1.45		12.35754		130.38789		3.21		4322.00		#N/A N Ap		26.13		16.3711		0.427761		0.427761		0.60		3.20		0.49		11805930		12.35754		-7.12283400		-6.06240200		-17.78446000		1.24		1.57		0.60		2.48		6.96		N.A.		N.A.		#N/A N Ap		BBB-		NEG		#N/A N Ap		20.07		991.93023		1.92		745.09629		PAS		797.90629		1500.696489		N.A.		797.90629		Y		37.075		6773295		6278726		-.860		-42.553		-10.000		ACTV		EQ0011582800001000		PASMINCO LIMITED		AU000000PAS3		PAS AU Equity		20001025		2.26		EQ0011582800001000		PAS AU Equity		PAS		AU		3095		12258		Pasminco Limited		.000000000		.000000000		36821.9999884259		I		Indicative		10		BBB-		24		Industrial		45		Mining		.250000000		.407000000		36826.9353856481				3095		3095		Credit Default Physical Swap		134.471649905		140.715324730		144.532912024		150.961809511		158.163565149

		362		PGTV US Equity		10/20		US7059041001		71.891		85.144		76.536		-24.227		-20.325		-21.860		+53.59828289		-16.406		-16.315		-27.404		-18.760		6.66		0.35		12845542		40.45		94.34		99.28		668.93		3		0		11.88		142.73		-300.89		767.02		945.33		862.73		40.45		-202.96		-14.78		-88.88		-15.29		+60.224		+1.490		US		US		USD		1958448000		N.A.		-125.91		-27.92		34.31		3941.49		1.593		1.272		9.382		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.405		45.618		60.224		-26.854		6811467.5		-367.24		-2.75		N.A.		63.33		65.82		-0.14		N.A.		4.77		2.79		-5.154		25.000		N.A.		N.A.		-2.75		-104.56		-177.16		163.58		Media		Communications		Television		-5.34		64.9		-125.91		0		16.71		Pegasus Communications Corp.		1935.26		PEGASUS COMMUNICATIONS CORP		643.96		8.23		-184.81		-86.82		N.A.		1006.00		#N/A N Ap		N.A.		-189.66		35.75		35.75		3.33		N.A.		3.36		194900		-201.52		-23.55587859		-20.25100399		-27.21187916		N.A.		N.A.		-19.74		N.A.		-1097.10		N.A.		STABLE		#N/A N Ap		B		STABLE		#N/A N Ap		77.88		322.77		9.97		684.41		PGTV		-63.13		2819.47		N.A.		82.61		Y		76.808		290631		469396		-13.125		60.224		-26.003		ACTV		EQ0019425700001000		PEGASUS COMMUNICATIONS CP		US7059041001		PGTV US Equity		20001025		1.44		EQ0019425700001000		PGTV US Equity		PGTV		US		3096		12263		Pegasus Communications Corp.		.000000000		.000000000		36821.9999884259		INFO		Informational		15		B		24		Industrial		42		Media		.000000000		.350000000		36826.9354219907				3096		3096		Credit Default Physical Swap		299.956728278		329.971303241		359.987782442		374.974261282		387.590255952

		369		PO/ LN Equity		10/20		GB0006800485		46.823		42.932		39.997		-1.683		3.491		-10.199		-38.75697000		-3.597		-4.612		-13.194		-4.698		-1.35		0.57		3372273719.1		160.08135		2068.88847		2011.80969		1835.64777		119.22801		0		540.07536		216.87039		2792.36925		7223.50794		9207.35772		4079.24946		160.08135		3.723159		-387.38238		691.60938		-83.40		-37.571		-3.762		GB		GB		GBp		5410170150		94.38		741.87927		990.9108		-8.28		12269.576319		-.002		.736		5.471		0.478071		4.762		-1.292		-.777		4.762		2.661		2.876		6.667		6.667		2.524		.605		679.000		-34.198		-43.881				2.08		0.463584		3.38		-9.32		-0.56		-7.27		7.75		0.75		9.20				N.A.		N.A.		N.A.		2.80		680.59926		-540.00		-806.63616		Transportation		Industrial		Transport-Marine		0.86922		198.03729		741.87927		319.00374		11.01012		Peninsular & Orient Steam Navigation		9998.159589		PENINSULAR & ORIENTAL STEAM		1935.31833		0.97		582.3774		1049.14854		16.56		62674.00		#N/A N Ap		15.49		517.91025		796.785		796.785		1.11		7.57		1.00		5298469		252.36354		-6.23607400		-0.54321010		-13.87021000		0.53		12.83		3.76		10.46		-238.28		N.A.		N.A.		#N/A N Ap		BBB+   *-		N.A.		#N/A N Ap		14.86		5319.6264		3.12		2095.39968		PO/		4792.00986		12501.368319		N.A.		5128.10826		Y		36.170		3854934		3406742		-453.288		-34.198		-5.490		ACTV		EQ0011207200001000		PENINSULAR & ORIENTAL STEAM NAVIGAT		GB0006800485		PO/ LN Equity		20001025		1.08		EQ0011207200001000		PO/ LN Equity		PO/		LN		3097		12264		Peninsular & Orient Steam Navigation (P&O)		.000000000		.000000000		36821.9999884259		INFO		Informational		8		BBB+		24		Industrial		67		Transportation		.250000000		.308000000		36826.9354422454				3097		3097		Credit Default Physical Swap		48.952699565		54.038495911		56.967629023		58.959474317		60.047337082

		372		PRU LN Equity		10/20		GB0007099541		13.258		40.084		40.014		0.717		-10.539		-2.926		-5.27762800		-.554		-3.968		-5.719		-1.809		26.82		0.19		9195642083.1		1144.473						3329.1126		0		6396.0105				0		4457.6499		8809.5447		218236.5141		213276.1653		1144.473		-0.376662		0		31.8714		0.00		-1.481		-.222		GB		GB		GBp		25758465480		82.84						-2.02		37238.761065		.127		.911		4.027		0.333201		8.295		7.918		7.135		8.295		9.498		1.868		2.908		2.908		1.101		.867		1980.000		1.019		-24.526				40.38				21.40		N.A.		18.09		6.34		16.76		N.A.		22.65		54.0625866		9.000		24.063		2.674		0.81		253.5225		2.04		12167.6313		Insurance		Financial		Life/Health Insurance		0.4027386		0		1187.934		650.4663		0		Prudential Plc		34534.038165		PRUDENTIAL PLC		2704.7229		N.A.		785.1954		1187.934		5.39		22372.00		#N/A N Ap		32.30		1086.525		1300.9326		1300.9326		5.12		794.73		0.68		6331940		134.7291		-1.99477600		-10.79098000		-5.00233800		1.11		16.24		0.40		9.82		N.A.		N.A.		N.A.		#N/A N Ap		AA+		NEG		#N/A N Ap		33.58		37173.642		N.A.		3849.1959		PRU		4960.3488		191213.913		N.A.		4960.3488		Y		26.363		7446311		6251057		-299.215		1.019		-2.709		ACTV		EQ0011212200001000		PRUDENTIAL PLC		GB0007099541		PRU LN Equity		20001025		0.07		EQ0011212200001000		PRU LN Equity		PRU		LN		3099		12314		Prudential Plc		.000000000		.200000000		36821.9999884259		INFO		Informational		2		AA+		24		Industrial		36		Insurance		.250000000		.387000000		36826.9354878472				3099		3099		Credit Default Physical Swap		16.036962724		19.010137393		21.015208154		24.015722165		24.987149265

		387		RNK LN Equity		10/20		GB0007240764		40.456		49.968		46.126		15.517		5.678		+16.319		-18.41127000		+2.452		+6.852		+7.245		+.525		0.59		0.59		556034094.33		95.6142		821.4129		848.9382		1654.4154		20.2818		59.3967		275.253		65.1915		1515.3402		3573.9429		4418.535		2682.9924		155.0109		-38.984517		-557.7495		262.2147		-96.00		-12.484		-.817		GB		GB		GBp		1597858152		N.A.		386.8029		588.1722		-5.49		3965.468562		-.258		.714		5.948		0.173844		-28.358		-14.805		-4.952		-28.358		-11.394		6.936		7.843		7.843		2.969		.573		648.800		-5.486		-6.330				2.62		-0.376662		-1.98		-3.58		0.12		7.60		-8.24		0.61		3.09		30.5907492		5.000		8.051		1.610		2.10		-65.1915		-250.00		91.2681		Commercial Services		Consumer, Non-cyclical		Divers Oper/Commer Serv		0.0883707		133.2804		386.8029		134.7291		30.4227		Rank Group Plc		2196.605862		RANK GROUP PLC		1683.3894		0.95		98.5116		588.1722		-3.80		43081.00		#N/A N Ap		N.A.		50.7045		246.279		246.279		1.15		7.26		0.73		2002504		-66.6402		+15.92631000		+6.81019200		+17.39534000		N.A.		4.05		-0.16		2.47		-16.39		N.A.		NEG		#N/A N Ap		BBB-		NEG		#N/A N Ap		-0.55		2619.2496		1.76		1838.4003		RNK		1650.0693		4145.107362		N.A.		1735.5426		Y		45.316		2796563		2909643		-12.406		-5.486		3.343		ACTV		EQ0011214500001000		RANK GROUP PLC (THE)		GB0007240764		RNK LN Equity		20001025		0.78		EQ0011214500001000		RNK LN Equity		RNK		LN		3100		12337		Rank Group Plc		.350000000		.110000000		36821.9999884259		I		Indicative		10		BBB-		24		Industrial		14		Commercial Services		.250000000		.462000000		36826.9355089931				3100		3100		Credit Default Physical Swap		159.971649905		172.015324730		185.032912024		192.961809511		199.963565149

		380		RCO FP Equity		10/20		FR0000130395		45.88		46.993		40.941		1.813		5.385		+59.302		+41.47970000		-1.174		+4.717		+21.743		-4.505		-11.48		0.56		1303318.842		27.26192		1079.266685		321.095145		734.24988		44.359665		0		184.91207		0		56.83503		1319.343655		1642.36198		1130.315305		27.26192				-16.456685		4.75734		-33.54		+99.278		+5.154		FR		FR		EUR		1161255728.5		0.00		90.785905		124.60182		-10.59		1308.631205		.907		.533		6.424		0		#N/A N Ap		6.180		3.664		#N/A N Ap		8.650		5.544		3.511		3.511		2.458		.303		38.381		106.153		66.252		685405.74725		4.10		-0.30366		3.22		3.22		-0.29		-4.19		-6.35		3.16		-9.33		2.1399595		31.630		14.139		0.447		2.47		82.42682		-38.71		-295.37683		Beverages		Consumer, Non-cyclical		Beverages-Wine/Spirits		3.274467		71.621585		90.785905		0		0		Remy Cointreau		484.23648		REMY COINTREAU		780.03506		6.44		124.838		766.7415		21.40		3031.00		#N/A N Ap		9.24		108.398185		30.256345		30.256345		2.47		242.41		1.73		23171		83.06788		+8.52146100		+18.90743000		+69.14519000		0.28		19.48		4.75		10.00		13.16		N.A.		STABLE		#N/A N Ap		BB-		POS		#N/A N Ap		0.61		667.2085		6.29		807.29698		RCO		467.68701		1383.601485		N.A.		512.046675		Y		39.796		42792		65064		14.787		106.153		3.671		ACTV		EQ0011547500001000		REMY COINTREAU SA		FR0000130395		RCO FP Equity		20001025		0.02		EQ0011547500001000		RCO FP Equity		RCO		FP		3101		12350		Remy Cointreau		.000000000		.000000000		36821.9999884259		I		Indicative		13		BB-		24		Industrial		9		Beverages		.000000000		.453000000		36826.9355218403				3101		3101		Credit Default Physical Swap		329.050167306		336.550923106		341.680545663		348.788340629		230

		394		RTR LN Equity		10/20		GB0002369139		59.451		71.638		65.617		7.967		5.564		+18.044		+135.96890000		+5.016		+8.179		+8.500		+2.558		-1.96		1.17		8539701145.8		172.3953		2029.6287		2432.3673		378.1107		0		709.863		896.7453		0		294.0861		1693.5303		3841.9524		2971.2837		882.2583		-22.686642		-370.8672		951.7959		-123.00		+146.197		+9.214		GB		GB		GBp		27121228596		48.47		786.6441		1303.83		-0.17		17449.359708		.847		1.567		8.412		0.2115102		.000		2.479		9.164		.000		6.582		1.543		1.242		1.242		.470		1.846		1428.000		148.658		55.869				5.51		0.405636		-0.95		6.24		9.98		44.87		10.54		1.38		-16.38		42.2832069		10.000		44.917		4.492		6.62		331.7523		-432.08		-408.5334		Media		Communications		Multimedia		0.4375074		72.435		786.6441		298.4322		0		Reuters Group Plc		17508.756408		REUTERS GROUP PLC		-59.3967		4.23		615.6975		1312.5222		61.56		16662.00		#N/A N Ap		43.41		915.5784		1899.2457		1899.2457		31.03		28.12		5.97		12730280		317.2653		+5.38982100		+1.70433400		+15.88163000		1.49		87.36		15.87		35.73		-94.97		N.A.		N.A.		#N/A N Ap		AA-		STABLE		#N/A N Ap		3.07		4527.1875		1.98		822.8616		RTR		870.6687		17610.165408		N.A.		870.6687		Y		47.717		4928161		5208957		474.605		148.658		2.262		ACTV		EQ0011217300003000		REUTERS GROUP PLC		GB0002369139		RTR LN Equity		20001025		0.04		EQ0011217300003000		RTR LN Equity		RTR		LN		3102		12355		Reuters Group Plc		.000000000		.000000000		36821.9999884259		I		Indicative		4		AA-		24		Industrial		42		Media		.250000000		.350000000		36826.9355469907				3102		3102		Credit Default Physical Swap		20.930802096		19.388899799		18.172973018		20.665337042		24.843376206

		396		RY CN Equity		10/20		CA7800871021		27.115		27.242		26.191		-11.85		4.647		+12.065		-9.63605100		-8.218		+.240		+10.061		-6.919		-1.37		0.07		39207559.9099696		635.509069244						3042.4996690057				21835.0324374421				1329.9351251159		4992.0561366345		29453.1974050046		179167.218323845		170816.23196081		15253.5416390838				-199.2585727525		2960.413080895		1704.00		+35.732		-1.096		CA		CA		CAD		16547007811.4656		36.75						0.22		20104.9582947173		.128		.563		3.793		0.622269297		16.129		13.687		13.240		16.129		13.687		3.252		2.602		2.892		2.598		.347		602.311		39.109		33.961		39806004.2367271		26.78		4.4088441679		11.27		7.94		9.35		2.81		10.40		N.A.		12.12		2.4394280418		10.000		11.262		1.126		5.16		478.6177677744		14.31		2865.0867205084		Banks		Financial		Money Center Banks		1.6913809082				1840.3283463524		389.249304912		103.9322123659		Royal Bank Of Canada		12974.1096253144		ROYAL BANK OF CANADA		5848.6694028863		12.33		1163.1139944393		1967.4301602012		8.80		51891.00		#N/A N Ap		12.56		1840.3283463524		27.4725274725		27.4725274725		2.25		N.A.		1.15		1436225		669.9324771614		-10.30639000		+10.74198000		-3.04280800		0.38		15.72		0.64		4.17		N.A.		N.A.		NEG		#N/A N Ap		AA-		STABLE		#N/A N Ap		-0.39		13029.9218853436		N.A.		21102.2110419701		RY		7021.0512379187		178992.254733219		8.28		8350.9863630346		Y		21.353		1357419		1339817		10.783		39.109		-7.159		ACTV		EQ0011041100001000		ROYAL BANK OF CANADA		CA7800871021		RY CN Equity		20001025		0.07		EQ0011041100001000		RY CN Equity		RY		CN		3103		12376		Royal Bank Of Canada		.000000000		.000000000		36821.9999884259		I		Indicative		2		AA+		24		Industrial		8		Banks		.250000000		.387000000		36826.9355776968				3103		3103		Credit Default Physical Swap		12.236962724		11.110137393		11.315208154		12.315722165		14.287149265

		412		SFW LN Equity		10/20		GB0000492412		27.665		36.311		37.688		-2.439		1.083		+33.333		+35.86256000		+.212		+5.195		+18.254		+.801		2.72		1.69		1867549592.7		164.86206		938.7576		2190.57927		1478.25348		-16.80492		35.49315		154.14168		0		1569.95619		4924.56591		6638.81262		3683.60949		200.35521		-21.179994		-462.56991		489.37086		53.50		+42.436		+.707		GB		GB		GBp		4218917178.3		49.46		459.81738		737.53317		5.20		4641.475443		.021		.415		5.099		0.1245882		-42.207		-18.333		-8.539		-40.000		-15.063		3.195		3.456		3.456		1.309		.127		1048.500		47.956		34.210				2.17		0.028974		4.76		5.67		7.06		16.02		-2.08		1.58		4.90		30.3777903		-2.650		13.246		N.A.		0.99		-103.72692		-58.98		279.5991		Food		Consumer, Non-cyclical		Food-Retail		0.2346894		111.11529		459.81738		119.80749		0		Safeway Plc		2889.272793		SAFEWAY PLC		1769.00757		2.02		242.22264		737.53317		-3.37		56951.00		#N/A N Ap		17.15		342.03807		402.376425		402.376425		1.42		8.47		0.38		2370928		122.41515		-4.30852300		+1.81003300		+31.52224000		0.59		8.01		3.70		6.60		-18.94		N.A.		NEG		#N/A N Ap		A-		NEG		#N/A N Ap		1.98		11095.88304		6.71		1969.36278		SFW		2972.00805		4656.252183		N.A.		2955.20313		Y		28.118		4709769		4576610		72.524		47.956		-3.223		ACTV		EQ0011111300001000		SAFEWAY PLC		GB0000492412		SFW LN Equity		20001025		0.31		EQ0011111300001000		SFW LN Equity		SFW		LN		3104		12381		Safeway Plc		.000000000		.100000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		26		Food		.250000000		.453000000		36826.9356068287				3104		3104		Credit Default Physical Swap		28.985339991		33.973144242		39.044766919		42.973157099		47.007472607

		402		SBRY LN Equity		10/20		GB0007676405		32.244		51.313		44.341		-2.148		23.559		+16.083		-4.92496900		+.872		+9.115		+13.471		+2.389		5		1.58		2544244606.2		772.1571		4667.7114		6837.864		1392.2007		70.9863		26.0766		2362.8297		0		4175.1534		9571.5609		15286.6824		8345.9607		798.2337		-63.134346		-1093.7685		782.298		-108.00		+1.999		+1.079		GB		GB		GBp		10318365750		78.51		927.168		1538.5194		7.05		9793.675584		-.305		.330		5.421		0.2071641		-9.496		1.149		1.700		-6.527		5.199		3.566		4.300		4.300		1.628		-.001		1925.000		6.791		9.507				2.19		-0.159357		6.24		7.46		12.59		5.34		-3.64		1.73		7.69		30.6139284		5.000		17.509		3.502		1.00		141.9726		19.52		585.2748		Food		Consumer, Non-cyclical		Food-Retail		0.2651121		156.4596		927.168		396.9438		0		Sainsbury (J) Plc		7890.083784		SAINSBURY (J) PLC		1832.6055		2.51		505.5963		1538.5194		2.11		116946.00		#N/A N Ap		20.22		737.3883		536.019		536.019		1.50		13.11		0.44		3669960		108.6525		-1.78529100		+23.48736000		+17.17542000		0.70		7.44		3.39		6.63		-27.22		N.A.		STABLE		#N/A N Ap		A		NEG		#N/A N Ap		-0.99		23571.7977		5.30		2630.8392		SBRY		6869.7354		9909.571584		N.A.		6940.7217		Y		37.778		5929780		5806088		33.204		6.791		-.804		ACTV		EQ0011220700001000		J SAINSBURY PLC		GB0007676405		SBRY LN Equity		20001025		0.32		EQ0011220700001000		SBRY LN Equity		SBRY		LN		3105		12382		Sainsbury (J) Plc		.000000000		.000000000		36821.9999884259		I		Indicative		6		A		24		Industrial		26		Food		.250000000		.453000000		36826.9356309028				3105		3105		Credit Default Physical Swap		21.983556804		26.020329264		29.007629254		31.035146217		32.031811896

		411		SFP US Equity		10/20		US7957571034		61.396		74.227		73.818		-21.509		-26.372		-39.797		-14.92425935		-15.721		-22.787		-30.254		-20.888		132.19		2.15		5363326		11.24		261.03		95.09		182.33		0		0		9.48		0		-41.36		265.3		328.32		277.58		11.24				-5.39		15.19		-30.55		-2.632		+2.825		US		US		USD		337877800		0.00		69.38		76.68		415.53		754.13		1.363		1.078		10.684		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.116		12.176		-2.632		-17.009		2218362.5		4.33		0.91		28.67		59.64		53.41		4.04		75.01		15.15		145.22				25.000		N.A.		N.A.		3.82		-6.97		-3.73		193.89		Home Furnishings		Consumer, Cyclical		Appliances		8.18		15.52		69.38		0		0		Salton Inc		332.35		SALTON INC		203.32		30.70		91.82		41.84		-12.08		1129.00		#N/A N Ap		4.61		53.86		27.75		27.75		2.00		8.65		0.40		80900		34.54		-13.12058528		-18.18029428		-29.96099062		0.17		63.70		14.71		23.83		32.79		N.A.		POS		#N/A N Ap		BB-		STABLE		#N/A N Ap		65.61		837.3		25.85		214.56		SFP		50.74		535.83		N.A.		50.74		Y		58.971		160083		180008		-5.688		-2.632		-14.286		ACTV		EQ0010665700001000		SALTON INC		US7957571034		SFP US Equity		20001025		3.95		EQ0010665700001000		SFP US Equity		SFP		US		3106		12384		Salton Inc		.000000000		.000000000		36821.9999884259		INFO		Informational		14		B+		24		Industrial		33		Home Furnishings		.000000000		.367000000		36826.9356562153				3106		3106		Credit Default Physical Swap		456.933727960		461.212383557		469.204868002		485.039242093		491.005644394

		417		SKFB SS Equity		10/20		SE0000108227		38.656		40.734		38.16		19.231		-2.105		-29.367		-38.95217000		+10.378		-3.754		-14.400		+7.225		-10.74		0.99		7828504.83545537		58.8404846389		1869.1793143891		739.8793372494		474.8983709535		39.5582987944		137.5595113854		161.7119400463		0		339.923070042		1765.8108954289		3461.152359086		2291.7971195992		196.3999960243		1.6369979426		-129.5087018318		278.9953384819		140.00		-25.797		+2.073		SE		SW		SEK		1394418105.37615		40.99		250.4696305573		436.6321773961		-9.37		1620.9499955273		.151		.632		6.020		0.3975708422		100.000		-8.666		-1.205		100.000		-8.666		1.256		3.125		3.125		2.451		.450		64.581		-24.290		-36.909		7133977.39809762		3.31		1.3129777062		3.78		1.98		1.26		-4.44		6.26		1.14		-8.94		1.8810070469		-9.800		6.764		N.A.		1.77		43.2358290843		-10.38		-459.8900716621		Metal Fabricate/Hardware		Industrial		Metal Processors&Fabrica		0.9700728549		98.5975688543		250.4696305573		45.2584707438		0		SKF AB		2217.655127173		SKF AB-B SHS		400.0556599179		2.65		110.4253014084		296.5878482472		3.98		40747.00		#N/A N Ap		7.89		175.8257049428		12.7222669489		12.7222669489		1.13		4.65		0.38		571507		65.1668306646		+20.86870000		+6.98703600		-23.06765000		0.34		9.96		3.01		9.33		9.91		N.A.		STABLE		#N/A N Ap		BBB+		STABLE		#N/A N Ap		-2.64		3647.0167277932		2.04		596.4556559422		SKFB		1129.7969406924		3734.2884972816		N.A.		1169.3552394867		Y		36.864		594126		582840		-76.401		-24.290		2.400		ACTV		EQ0011575000003000		SKF AB		SE0000108227		SKFB SS Equity		20001025		0.31		EQ0011575000003000		SKFB SS Equity		SKFB		SS		3107		12454		SKF AB		.000000000		.350000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		43		Metal Fabricate/Hardware		.250000000		.442000000		36826.9356739236				3107		3107		Credit Default Physical Swap		90.452699565		94.838495911		100.767629023		104.359474317		108.947337082

		409		SDH US Equity		10/20		US8337931021		51		50.145		47.939		14.341		11.321		+26.068		+1.89092443		+10.198		+14.510		+25.561		+10.603		N.A.		N.A.		751773.125		48		642		718		1010		0		0		89		0		-1882		649		1347		1841		48				-72		105		-18.00		+5.185		+.709		US		US		USD		1122072000		0.00		171		256		N.A.		1927.06		-.334		.352		6.501		0		#N/A N Ap		-61.109		-41.011		#N/A N Ap		-61.109		.000		.451		.451		.394		.033		63.215		5.699		36.538		788493.75		N.A.		0.53		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.				14.500		N.A.		N.A.		0.91		51		100.00		0		Commercial Services		Consumer, Non-cyclical		Divers Oper/Commer Serv		1.01		88		171		0		0		Sodexho Marriott Services Inc.		926.71		SODEXHO MARRIOTT SERVICES		1095		52.96		63.4		136		N.A.		103000.00		#N/A N Ap		17.75		92		17.75		17.75		N.A.		6.96		0.24		44400		51		+14.15854375		+11.04316632		+24.63513716		0.66		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		#N/A N Ap		BBB+		N.A.		#N/A N Ap		N.A.		4734.7		26.17		1143		SDH		-494		2134.71		N.A.		-494		Y		55.101		45272		44904		4.750		5.699		7.985		ACTV		EQ0011997800001000		SODEXHO MARRIOTT SVCS INC		US8337931021		SDH US Equity		20001025		1.79		EQ0011997800001000		SDH US Equity		SDH		US		3108		12470		Sodexho Marriott Services Inc.		.420000000		.150000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		14		Commercial Services		.250000000		.462000000		36826.9356920139				3108		3108		Credit Default Physical Swap		84.952699565		90.038495911		93.967629023		97.959474317		101.047337082

		16		6758 JP Equity		10/20		JP3435000009		44.156		46.176		45.682		-12.257		-1.049		-18.268		+45.62736000		-5.616		-3.454		-12.843		-5.867		8.4		0.79		236620170.689181		526.5394145178		9391.6582545655		8897.9260346884		5398.3206387079				596.4669175002		2883.4174543452				6479.2787005598		22203.6432045517		31253.5927319446		14782.040928696		1123.006332018								N.A.		+35.798		+4.826		JP		JN		JPY		87964962833.8075		70.25		-25.2821877581		637.5699733872		-9.95		125335.229879783		.477		1.482		5.108		0.2294209415		.000		-3.127		.000		.000		-3.127		.139		.239		.239		.337		1.719		915.524		36.071		-30.752		423175919.977976		1.91				-10.04		6.62		5.13		-8.22		43.80		3.61		1.84		1.9009176838		26.325		50.545		1.920		0.13		1429.8889602643		357.28		-1029.6778929981		Home Furnishings		Consumer, Cyclical		Audio/Video Products		0.3353675323		123.7588327062		-25.2821877581		198.807011104				Sony Corporation		120726.163164174		SONY CORPORATION		4609.0850692851		9.95		282.9953198128		662.8521611453		9.51		19187.00		#N/A N Ap		286.50		314.0772689731		96.0814903184		96.0814903184		5.29		N.A.		3.66		4420200		84.1883087088		-9.48022700		+4.12860700		-3.01655100		N.A.		1.80		0.94		1.79		29.19		N.A.		N.A.		#N/A N Ap		A+		STABLE		#N/A N Ap		6.59		23795.1913370652		7.45		5732.0914013031		6758		16471.5518032486		125821.051665596		N.A.		16471.5518032486		Y		38.146		2368745		2572275		-4658.923		36.071		-4.471		ACTV		EQ0010136500001000		SONY CORPORATION		JP3435000009		6758 JP Equity		20001025		0.08		EQ0010136500001000		6758 JP Equity		6758		JP		3110		12474		Sony Corporation		.000000000		.150000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		33		Home Furnishings		.250000000		.367000000		36826.9357321759				3110		3110		Credit Default Physical Swap		11.008786797		14.123440902		17.045485379		19.425680146		20.986428134

		403		SBSA US Equity		10/20		US8464258826		77.758		92.017		N.A.		-12.234		-7.303		-42.708		#N/A N Ap		-7.390		-23.085		-43.022		-2.551		4.17		0.27		3915069		16.97		41.07		21.24		170.69		0		0		2.19		235.92		-81.99		333.28		365.68		204.88		16.97		71.84		-2.1		20.78		-3.74		N.A.		+.496		US		US		USD		572058300		N.A.		32.19		42.09		33.67		1341.86		N.A.		N.A.		N.A.		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		N.A.		32.400		N.A.		-76.398		2732848.5		-5.34		0.56		N.A.		19.39		29.94		-12.90		N.A.		3.41		2.14		0.2		33.333		47.500		1.425		4.57		5.62		38.39		9.02		Media		Communications		Radio		-0.86		20.86		32.19		0		34.75		Spanish Broadcasting System		0		SPANISH BROADCASTING SYS CLA		155.51		6.55		5.82		15.72		-27.14		401.00		#N/A N Ap		N.A.		10.26		9.5		9.5		2.10		N.A.		3.85		283700		-28.93		-16.15145618		-6.36074953		-48.82218242		N.A.		N.A.		1.62		1.76		19.33		N.A.		N.A.		#N/A N Ap		B+		STABLE		#N/A N Ap		27.85		97.35		5.87		172.49		SBSA		-75.12		404.38		N.A.		160.8		Y		92.337		368742		453657		-30.750		N.A.		-19.149		ACTV		EQ0017353000001000		SPANISH BROADCASTING SYS INC		US8464258826		SBSA US Equity		20001025		1.73		EQ0017353000001000		SBSA US Equity		SBSA		US		3111		12483		Spanish Broadcasting System		.220000000		.000000000		36821.9999884259		INFO		Informational		14		B+		24		Industrial		42		Media		.000000000		.350000000		36826.9357507755				3111		3111		Credit Default Physical Swap		305.033727960		310.012383557		314.004868002		317.039242093		320.005644394

		413		SGC LN Equity		10/20		GB0004146675		31.353		87.164		69.646		0		-5.405		+8.527		-65.05019000		+.107		+.045		-17.994		-3.248		28.69		0.51		575728881.09		1182.1392		1524.61188		1211.1132		1505.77878		0		0		117.77931		0		873.85584		3993.77616		4878.35238		2862.92094		1182.1392		-20.42667		-374.63382		503.42325		-51.10		-63.061		+.430		GB		GB		GBp		1353404514		N.A.		118.50366		492.12339		35.82		2080.318713		-.913		.544		7.620		0.0521532		15.200		21.141		25.483		20.000		25.992		2.106		5.714		5.714		2.163		.320		1334.600		-61.288		-54.007				2.83		0.086922		57.00		35.28		59.54		-3.87		29.47		0.75		41.22		13.3830906		10.000		7.577		0.758		2.57		964.54446		88.68		123.1395		Transportation		Industrial		Transport-Services		0.1361778		246.56874		118.50366		78.2298		0		Stagecoach Holdings Plc		1284.113193		STAGECOACH HOLDINGS PLC		796.20552		1.08		204.12183		1382.78415		91.78		43354.00		#N/A N Ap		N.A.		-162.83388		101.409		101.409		0.71		3.03		0.64		3492042		125.89203		-1.12167800		-5.77651700		+7.92020400		N.A.		13.31		-5.07		N.A.		27582.43		N.A.		NEG		#N/A N Ap		BBB		STABLE		#N/A N Ap		61.34		2213.90334		3.20		1978.34472		SGC		2015.43144		2226.347673		N.A.		2015.43144		Y		39.947		5678149		9342794		-86.141		-61.288		2.564		ACTV		EQ0011902000001000		STAGECOACH HOLDINGS PLC		GB0004146675		SGC LN Equity		20001025		1.61		EQ0011902000001000		SGC LN Equity		SGC		LN		3112		12496		Stagecoach Holdings Plc		.000000000		.000000000		36821.9999884259		I		Indicative		9		BBB		24		Industrial		67		Transportation		.250000000		.308000000		36826.9357739236				3112		3112		Credit Default Physical Swap		246.443214383		266.742984217		287.976533531		323.050665877		347.962157888

		422		SPLS US Equity		10/20		US8550301027		61.097		69.337		68.827		-16.848		-21.619		-34.949		-44.26490879		-12.688		-23.042		-34.099		-18.945		20.97		2.54		102755256		110.48		2193.45		1454.9		500.9		0		1.07		113.48		0		632.01		2341.93		3846.08		2017.26		111.55		-26.18		-355.08		299.52		-244.99		-39.688		+3.987		US		US		USD		5477513000		0.00		533.48		707.62		N.A.		7134		-.482		1.078		7.614		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.116		454.094		-39.688		-41.867		149312160		2.02		-0.12		27.01		34.90		30.70		-11.30		42.82		6.27		23.62		0.928		25.357		12.998		0.513		2.25		171.93		25.78		494.88		Retail		Consumer, Cyclical		Retail-Office Supplies		0.69		17.1		533.48		0		0		Staples Inc.		9827.28		STAPLES INC		401.57		9.24		314.99		489.13		10.38		N.A.		#N/A N Ap		18.28		516.37		12.0625		12.0625		2.98		14.74		0.56		12215900		314.99		-12.97595641		-15.84230673		-31.42000019		0.68		18.07		8.97		15.36		40.98		N.A.		POS		#N/A N Ap		BBB-		POS		#N/A N Ap		25.46		8936.81		17.53		513.12		SPLS		1828.81		10290.31		N.A.		1828.81		Y		61.569		7048014		6299680		-8.688		-39.688		-14.978		ACTV		EQ0010697300001000		STAPLES INC		US8550301027		SPLS US Equity		20001025		1.57		EQ0010697300001000		SPLS US Equity		SPLS		US		3113		12499		Staples Inc.		.000000000		.000000000		36821.9999884259		INFO		Informational		10		BBB-		24		Industrial		56		Retail		.250000000		.364000000		36826.935808831				3113		3113		Credit Default Physical Swap		109.971649905		115.015324730		120.032912024		123.961809511		127.963565149

		432		SWMA SS Equity		10/20		SE0000310336		25.797		29.21		26.899		6.552		12.364		+15.299		-22.50440000		+2.340		+7.828		+7.782		+2.556		57.83		0.69		3033154.42645436		226.416594607		1103.6566578207		404.5283318921		506.2070747731		16.1016191073		498.7526214827		57.7471648229				394.6884535488		1205.7329715439		1656.8764846786		1050.382164972		725.1692160897		-32.7976066235		-44.9255051635		-238.3437198716		-3605.00		+2.658		-.771		SE		SW		SEK		1240613849.38029		11.58		163.6004015466		201.4690242618		14.38		1272.5467394221		.175		.415		3.319		0.1242408882		13.636		4.353		#N/A N Ap		13.636		4.353		4.871		4.045		4.045		3.173		.127		403.946		7.464		8.911		1016384.88833229		3.36		-0.6569858167		9.80		3.95		17.25		-0.24		56.69		2.10		73.82		0.3454890618		14.500		8.890		0.613		6.77		375.7044458359		61.89		231.3862301339		Tobacco		Consumer, Non-cyclical		Tobacco		1.0728449176		32.103845504		163.6004015466		53.5726709803				Swedish Match AB		1273.300136168		SWEDISH MATCH AB		-125.9305642524		4.59		462.7724602678		500.641082983		175.00		11797.00		#N/A N Ap		2.86		524.7935116439		3.0712347556		3.0712347556		2.67		N.A.		1.22		328757		409.1997892875		+17.71999000		+38.36074000		+36.86418000		0.12		114.96		34.20		51.70		103.08		N.A.		STABLE		#N/A N Ap		A-		NEG		#N/A N Ap		14.96		936.2793332737		4.14		599.2386518373		SWMA		590.3927005993		1303.1179493296		N.A.		606.4943197066		Y		25.279		1025557		1014157		2.647		7.464		3.000		ACTV		EQ0018057800001000		SWEDISH MATCH AB		SE0000310336		SWMA SS Equity		20001025		0.02		EQ0018057800001000		SWMA SS Equity		SWMA		SS		3114		12535		Swedish Match AB		.000000000		.000000000		36821.9999884259		I		Indicative		7		A-		24		Industrial		66		Tobacco		.250000000		.453000000		36826.9358251157				3114		3114		Credit Default Physical Swap		44.985339991		52.973144242		60.044766919		64.973157099		70.007472607

		10		19 HK Equity		10/20		HK0019000162		44.681		48.418		43.407		5.791		-14.027		-3.061		+18.51351000		-1.045		-2.756		+5.167		-5.531		5.29		0.18		14176667.478872		69.764161227		774.3308924426		1177.0137348192		1755.6458955846		548.8797978891		14.8761814381		6.1556612847		0		8622.5425445965		11584.3133231594		12292.3426138477		2957.6670043731		84.6403426651		4.9912153584		-227.2464957616		584.5313361632		979.00		+33.143		+2.283		HK		HK		HKD		8082365312.84866		38.49		507.7138130474		590.0457827308		N.A.		11849.3299306206		.232		.752		6.033				21.739		-14.786		-5.034		21.739		-14.786		2.506		2.398		2.398		1.003		.630		940.112		36.429		4.031		8383788.80952076		1.43		0.2308372982		-0.26		-18.75		-6.68		-8.46		-3.12		0.25		6.10		0.5156648755		9.900		11.589		1.171		2.47		758.9417392308		122.88		-141.3237236621		Holding Companies-Divers		Diversified		Diversified Operations		0.3665183323		89.5135745156		507.7138130474		218.9107044385		0		Swire Pacific Ltd.		9135.4527617118		SWIRE PACIFIC LTD  'A'		2164.9973710197		0.27		568.7574541211		580.4275619734		9.46		N.A.		#N/A N Ap		16.31		652.3718532388		5.9761211639		5.9761211639		1.06		15.87		4.29		1416800		349.8467496826		+0.80840160		+1.38693100		-2.85862900		1.35		6.77		4.75		5.79		-119.61		N.A.		STABLE		#N/A N Ap		A-		STABLE		#N/A N Ap		-0.23		2162.432512151		4.57		2249.6377136848		19		8785.7958115855		11874.3373045898		N.A.		9334.6756094746		Y		40.068		2176992		2106390		1.850		36.429		-4.115		ACTV		EQ0011582700002000		SWIRE PACIFIC LIMITED		HK0019000162		19 HK Equity		20001025		0.14		EQ0011582700002000		19 HK Equity		19		HK		3115		12536		Swire Pacific Ltd.		.000000000		.000000000		36821.9999884259		INFO		Informational		7		A-		24		Industrial		31		Holding Companies-Divers		.250000000		.387000000		36826.935847338				3115		3115		Credit Default Physical Swap		59.985339991		71.973144242		84.044766919		95.973157099		108.007472607

		395		RUKN SW Equity		10/20		CH0001245585		19.438		20.599		19.808		2.634		2		+23.990		+0.33465420		+1.547		+3.159		+10.357		-.203		25.05		0.28		78066748.8651012		631.0597993611						1878.0474135515		95.2754581629		1311.9991032898				0		9042.2014235274		11189.8223392927		60219.6939976461		50999.8318668385		631.0597993611				0		-147.3967382167		0.00		+14.281		+.337		CH		SZ		CHF		27275480580.6199		25.52						2.74		1434.1758672869		-.029		.980		2.171		28.0221935773		4.167		-1.613		36.633		4.167		-1.613		1.594		1.446		1.446		.911		.970		14.078		16.005		7.280		43401367.4830466		7.19				15.73		N.A.		20.49		24.35		21.06		N.A.		41.06		149.1548506417		9.935		12.990		1.307		3.15		3165.9474303648		93.98		202.8806814997		Insurance		Financial		Reinsurance		109.8055259766		0		2013.1143865942		398.9015300118		0		Swiss Re		0		SWISS RE-REG		1338.900409124		N.A.		1563.0779577425		1563.0779577425		53.13		9010.00		#N/A N Ap		17.64		2052.3454576024		1937.4544639354		1937.4544639354		2.99		N.A.		1.79		22448		1164.1764277308		+5.67197700		+4.16924100		+17.96958000		0.84		20.73		2.88		16.35		N.A.		N.A.		NEG		#N/A N Ap		AAA		NEG		#N/A N Ap		20.79		15203.7213473071		N.A.		1969.9602084851		RUKN		9124.5866726447		42551.7009471501		N.A.		9219.8621308076		Y		14.978		39940		41427		238.142		16.005		4.758		ACTV		EQ0011574500002000		SCHWEIZERISCHE RUECKVERSICHERUNGS-G		CH0001245585		RUKN SW Equity		20001025		0.18		EQ0011574500002000		RUKN SW Equity		RUKN		SW		3116		12537		Swiss Re		.000000000		.000000000		36821.9999884259		I		Indicative		1		AAA		24		Industrial		36		Insurance		.250000000		.387000000		36826.9358672454				3116		3116		Credit Default Physical Swap		14.031948740		17.001530827		20.006775560		21.960507733		23.026839449

		438		TATE LN Equity		10/20		GB0008754136		37.653		50.905		48.74		-4.783		-22.887		-3.311		-46.28265000		-6.756		-18.143		-16.956		-11.953		N.A.		N.A.		585174549.96		73.8837		1734.0939		1396.5468		915.5784		236.1381		304.227		159.357		2.8974		875.0148		3375.471		4532.9823		2701.8255		378.1107				-259.3173		537.4677		-24.00		-42.385		-2.093		GB		GB		GBp		1550946348.6		67.36		524.4294		822.8616		N.A.		2910.061638		-.149		.415		6.024		0.3897003		24.419		3.818		5.148		24.419		5.307		1.517		10.699		10.699		4.050		.126		481.700		-39.203		-42.641				N.A.		0.608454		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		42.4845762		6.000		7.579		1.263		1.42		1595.0187		50.81		1544.3142		Food		Consumer, Non-cyclical		Sugar		0.5838261		201.3693		524.4294		179.34906		0.28974		Tate & Lyle Plc		1504.822638		TATE & LYLE PLC		1166.2035		3.36		266.5608		834.4512		N.A.		20085.00		#N/A N Ap		5.51		402.7386		321.973575		321.973575		0.93		2.74		0.18		917766		86.922		-4.45344800		-21.71041000		-2.42512700		0.19		N.A.		N.A.		N.A.		N.A.		N.A.		STABLE		#N/A N Ap		BBB+		STABLE		#N/A N Ap		N.A.		8179.3602		4.92		1544.3142		TATE		1592.1213		3299.761938		N.A.		1831.1568		Y		39.656		1932987		1513712		-169.713		-39.203		-4.614		ACTV		EQ0011236000001000		TATE & LYLE PLC		GB0008754136		TATE LN Equity		20001025		0.32		EQ0011236000001000		TATE LN Equity		TATE		LN		3117		12551		Tate & Lyle Plc		.000000000		.000000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		26		Food		.250000000		.453000000		36826.9358954514				3117		3117		Credit Default Physical Swap		37.952699565		44.038495911		48.967629023		52.959474317		55.047337082

		461		TSCO LN Equity		10/20		GB0008847096		39.393		34.57		35.309		7.886		18.613		+20.848		+33.71715000		+6.039		+16.466		+24.326		+10.382		13.45		2.02		8515977234.6		127.4856		1944.1554		5051.6169		2258.5233		42.0123		373.7646		365.0724		0		4024.4886		10436.4348		14297.2203		7346.3577		501.2502		30.71244		-1877.5152		1693.5303		48.00		+42.700		-.842		GB		GB		GBp		25739632380		44.81		1492.161		2122.3455		2.95		19731.14913		.495		.419		4.720		0.0651915		9.739		4.975		6.600		9.739		9.179		2.929		1.982		1.982		.750		.132		6860.000		45.738		40.512				2.03		-0.028974		6.81		13.22		10.81		3.53		16.50		1.86		12.12		17.9624313		13.000		20.889		1.607		1.38		560.6469		33.08		1134.3321		Food		Consumer, Non-cyclical		Food-Retail		0.1463187		212.9589		1492.161		437.5074		0		Tesco Plc		16704.81483		TESCO PLC		2984.322		2.47		976.4238		2122.3455		8.83		134896.00		#N/A N Ap		25.64		1351.6371		375.2133		375.2133		3.71		14.83		0.94		16878683		538.9164		+7.71602600		+22.99687000		+21.34349000		0.88		14.73		7.26		11.45		-33.09		N.A.		NEG		#N/A N Ap		N.A.		N.A.		#N/A N Ap		9.55		27229.7652		7.03		3485.5722		TSCO		6908.8503		19767.36663		N.A.		6950.8626		Y		28.959		26568782		24787922		76.264		45.738		4.225		ACTV		EQ0011237000001000		TESCO PLC		GB0008847096		TSCO LN Equity		20001025		0.03		EQ0011237000001000		TSCO LN Equity		TSCO		LN		3118		12566		Tesco Plc		.000000000		.000000000		36821.9999884259		I		Indicative		4		AA-		24		Industrial		26		Food		.250000000		.453000000		36826.9359131944				3118		3118		Credit Default Physical Swap		20.930802096		24.988899799		28.972973018		30.965337042		32.043376206

		464		TW/ LN Equity		10/20		GB0002930377		71.096		40.496		37.805		4.009		45.713		+55.277		+26.14066000		+6.872		+33.047		+44.039		+18.468		8.16		0.28		3266353467.3		121.11132		807.07077		1362.21261		2404.55226		0		104.45127		273.8043		32.01627		2560.43238		6154.22247		7261.17414		3954.951		225.56259		54.978165		-749.26764		736.22934		-53.60		+33.149		+.075		GB		GB		GBp		6136077502.5		49.21		745.21128		1031.18466		-1.73		6266.525694		.331		.158		5.610		0.695376		59.624		20.670		19.027		59.624		25.502		9.115		6.270		6.270		2.374		-.257		351.500		43.907		65.203				2.22		-0.043461		4.78		3.11		8.00		9.82		11.23		0.25		9.57		113.259366		-4.700		15.413		N.A.		4.99		258.30321		47.16		289.45026		Water		Utilities		Water		1.4139312		197.45781		745.21128		243.96108		1.4487		Thames Water Plc		3612.072684		THAMES WATER PLC		2622.43674		0.33		497.19384		1032.9231		8.69		12074.00		#N/A N Ap		12.35		596.14005		1745.6835		1745.6835		1.87		8.31		3.10		120268		251.78406		+2.71411900		+45.35340000		+54.21636000		0.42		15.77		7.12		11.25		-77.53		N.A.		N.A.		#N/A N Ap		A+     *+		N.A.		#N/A N Ap		3.19		1981.53186		1.03		2847.99933		TW/		3274.20687		6454.711824		N.A.		3306.22314		Y		45.463		4127448		2653793		503.368		43.907		.834		ACTV		EQ0011237400001000		THAMES WATER PLC		GB0002930377		TW/ LN Equity		20001025		0.04		EQ0011237400001000		TW/ LN Equity		TW/		LN		3119		12568		Thames Water Plc		.000000000		.000000000		36821.9999884259		I		Indicative		5		A+		24		Industrial		69		Water		.250000000		.626000000		36826.9359357639				3119		3119		Credit Default Physical Swap		39.008786797		44.023440902		47.045485379		45.025680146		45.986428134

		29		9501 JP Equity		10/20		JP3585800000		16.953		27.331		33.52		3.862		0.988		+4.928		+22.83111000		+1.840		-.424		+1.062		+2.413		1.12		0.36		32266321.0057814		478.0857116638		4844.9573277049		23747.8480315683		77449.6925759383						858.8694136001				9668.3490869047		118532.623657887		131181.150775443		115130.861705056		478.0857116638								N.A.		+15.556		+1.325		JP		JN		JPY		32279122694.3195		87.62		7057.0432229054		16096.1640818574		-6.57		129938.056345783		.026		.306		4.110		0.5506102597		20.000		6.266		3.920		20.000		6.266		2.418		2.308		1.923		3.256		-.036		1352.868		18.500		-2.691		25116343.9478756		8.77				4.37		0.34		1.33		-0.42		0.66		N.A.		-0.64				N.A.		N.A.		N.A.		1.04		105.2307974672		-3.49		-3123.5661191153		Electric		Utilities		Electric-Integrated		0.6283380747		4016.6192530054		7057.0432229054		744.8839130036				Tokyo Electric Power Co		27933.8441772965		TOKYO ELECTRIC POWER CO		102004.129576948		N.A.		850.1147104708		9039.120858952		17.26		39398.00		#N/A N Ap		37.97		1332.9815545563		23.8597779205		23.8597779205		2.01		N.A.		0.70		1058200		105.2307974672		+8.09852200		+8.94066300		+25.52129000		N.A.		5.72		0.65		2.87		-4.49		Aa2		STABLE		#N/A N Ap		AA		NEG		#N/A N Ap		-0.01		46431.63255942		N.A.		102482.242819125		9501		16050.3441314123		143871.248967606		N.A.		16050.3441314123		Y		16.075		1402592		1432110		-73.739		18.500		2.161		ACTV		EQ0011499100001000		TOKYO ELECTRIC POWER CO., INC., THE		JP3585800000		9501 JP Equity		20001025		0.15		EQ0011499100001000		9501 JP Equity		9501		JP		3121		12585		Tokyo Electric Power Co		.000000000		.000000000		36821.9999884259		I		Indicative		3		AA		24		Industrial		19		Electric		.250000000		.420000000		36826.9359916667				3121		3121		Credit Default Physical Swap		7.105550292		10.375235451		12.979550150		14.971279625		16.960593715

		457		TOY US Equity		10/20		US8923351006		29.333		41.609		49.246		-8.333		-5.597		+8.120		+10.25137094		-4.408		-4.903		+5.046		-8.743		5.75		1.46		14159613		584		2873		2838		1230		0		0		80		0		3197		5188		8353		4673		584		-2.72		-533		865		152.00		+16.355		+.242		US		US		USD		3175327000		0.00		520		798		8.57		4888.86		-.244		1.069		6.177		0		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		#N/A N Ap		.000		.000		.000		.000		1.102		204.037		16.355		8.734		7461110.5		2.23		1.36		4.45		6.29		4.92		6.78		-15.38		1.97		3.72		1.69		10.650		9.209		0.865		1.36		56		12.33		398		Retail		Consumer, Cyclical		Retail-Toy Store		1.14		91		520		0		0		Toys R US Inc.		2407.96		TOYS "R" US INC		924		2.73		279		557		1.55		76000.00		#N/A N Ap		10.73		440		15.5625		15.5625		0.92		5.60		0.27		475000		279		-6.43788059		-2.99966575		+9.27517307		0.40		7.64		3.43		6.61		395.74		N.A.		NEG		#N/A N Ap		BBB+		NEG		#N/A N Ap		6.20		11862		6.68		1508		TOY		3680		3936.96		N.A.		3680		Y		35.279		826175		890977		1.250		16.355		-4.231		ACTV		EQ0010149300001000		TOYS R US INC		US8923351006		TOY US Equity		20001025		1.9		EQ0010149300001000		TOY US Equity		TOY		US		3124		12604		Toys R US Inc.		.000000000		.150000000		36821.9999884259		I		Indicative		8		BBB+		24		Industrial		56		Retail		.250000000		.364000000		36826.9360815625				3124		3124		Credit Default Physical Swap		179.952699565		188.038495911		194.967629023		200.959474317		205.047337082

		444		TFC/A CN Equity		10/20		CA8959031029		32.881		37.534		33.335		-4.878		4.839		+9.551		-26.35649000		-3.593		+.017		+4.306		-3.618		1.26		0.11		462305.971137296		5.2959089104						165.497153449		0		1171.0578578049				322.3884549186		66.1988613796		2091.8840195949		2241.4934463127		523.6329935125		5.2959089104		7.7452667814		0		142.3275519661		N.A.		+9.551		+2.201		CA		CA		CAD		1049690189.32874		45.56						N.A.		1750.2515556732		-.131		.536		3.433		0.3309943069		16.667		23.128		13.296		16.667		23.128		4.903		5.744		5.744		5.734		.308		115.282		16.270		13.236		361093.671388852		1.69				N.A.		N.A.		N.A.		N.A.		N.A.		N.A.		8.55		0.9817291143		N.A.		6.575		N.A.		1.11		162.18721038		583.33		-134.3836886006		Diversified Finan Serv		Financial		Finance-Other Services		1.3372169999				139.6795975109		54.2830663313		17.8736925725		Trilon Financial Corp.		968.1914471071		TRILON FINANCIAL CORP CL-A		368.7276578843		N.A.		236.3299351251		236.3299351251		13.15		N.A.		#N/A N Ap		8.26		139.6795975109		6.4543889845		6.4543889845		0.73		6.84		4.12		57114		164.1731762214		-4.14539500		+7.25379400		-8.44554500		0.25		16.62		6.15		11.76		N.A.		N.A.		N.A.		#N/A N Ap		N.A.		N.A.		#N/A N Ap		10.74		238.9778895803		N.A.		374.0235667947		
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