









Appendix A
Review of Treasury Management 2012/13
Introduction

In February 2012 the Council adopted the 2011 edition of the CIPFA Treasury Management in the Public Services: Code of Practice, which requires the Council to approve a treasury management strategy before the start of each financial year, and provide both a mid-year review, and an annual report after the end of each financial year.  This report is the annual report for the 2012/13 financial year.

1. Economic Summary 2012/13
During 2012-13 the global outlook stabilised mainly due to central banks maintaining low interest rates and expansionary monetary policy for an extended period. Equity market assets recovered sharply with the FTSE 100 registering a 9.1% increase over the year. This was despite the disappointing economic growth in G-7 nations.

In the UK the economy shrank in the first, second and fourth quarters of calendar 2012.  It was the impressive 0.9% growth in the third quarter, aided by the summer Olympic Games, which allowed growth to register 0.2% over the calendar year 2012. The expected boost to net trade from the fall in the value of sterling did not materialise, but raised the price of imports, especially low margin goods such as food and energy. Avoiding a ‘triple-dip’ recession became contingent on upbeat services sector surveys translating into sufficient economic activity to overhaul contractions in the struggling manufacturing and construction sectors.   

Household financial conditions and purchasing power were constrained as wage growth remained subdued at 1.2% and was outstripped by inflation. Annual CPI dipped below 3%, falling to 2.4% in June before ticking up to 2.8% in February 2013. Higher food and energy prices and higher transport costs were some of the principal contributors to inflation remaining above the Bank of England’s 2% CPI target.   

The lack of growth and the fall in inflation were persuasive enough for the Bank of England to maintain the Bank Rate at 0.5% and also sanction additional £50 billion asset purchases (QE) in July, taking total QE to £375 billion. The possibility of a rate cut was discussed at some of the Bank’s Monetary Policy Committee meetings, but never implemented. 
In March the Office for Budgetary Responsibility (OBR) halved its forecast growth in 2013 to 0.6% which then resulted in the lowering of the forecast for tax revenues and an increase in the budget deficit. The government is now expected to borrow an additional £146bn and sees gross debt rising above 100% of GDP by 2015-16. The fall in debt as a percentage of GDP, which the coalition had targeted for 2015-16, was pushed two years beyond this horizon. With the national debt metrics out of kilter with a triple-A rating, the UK’s sovereign rating was downgraded by Moody’s to Aa1. The AAA status was maintained by Fitch and S&P, albeit with a Rating Watch Negative and with a Negative Outlook respectively.

The government’s Funding for Lending (FLS) initiative commenced in August which gave banks access to cheaper funding on the basis that it would then result in them passing this advantage to the wider economy. There was an improvement in the flow of credit to mortgagees, but was still below expectation for businesses.  
Growth was hindered by the rebalancing processes under way in Euroland economies, most of which contracted in Q4 2012, and in the US the Federal Reserve shifted policy to focus on the jobless rate with a pledge to keep rates low until unemployment falls below 6.5%. The country’s extended fiscal and debt ceiling negotiations remained unresolved, although negotiations in December did provide some respite.
Gilt yields ended the year lower than the start in April. By September the 2-year gilt yield had fallen to 0.06%, raising the prospect that short-dated yields could turn negative. 10-year yields fell by nearly 0.5% ending the year at 1.72%. The reduction was less pronounced at the longer end; 30-year yields ended the year at 3.11%, around 25bp lower than in April. Despite the likelihood the DMO would revise up its gilt issuance for 2012/13, there were several gilt-supportive factors: the Bank of England’s continued purchases of gilts under an extended QE programme; purchases by banks, insurance companies and pension funds driven by capital requirements and the preference for safe harbour government bonds.   

One direct consequence of the Funding for Lending Scheme was the sharp drop in rates at which banks borrowed from local government. 3-month, 6-month and 12-month Libid rates which were 1%, 1.33% and 1.84% at the beginning of the financial year fell to 0.44%, 0.51% and 0.75% respectively.
2. Treasury Management Strategy 2012/13
The Full Council approved the 2012/13 treasury management strategy at its meeting on 23rd February 2012.  The Council’s stated investment priorities were:

(a)
security of capital and 

(b)
liquidity of its investments. 

The Council also aimed to achieve the optimum return on its investments commensurate with proper levels of security and liquidity. The risk appetite of the Council is low in order to give priority to security of its investments.  
The Council’s stated borrowing strategy was to take advantage of historically low short term interest rates by borrowing short term in the money markets rather than financing capital expenditure through long term PWLB loans.

The County Treasurer can report that all treasury management activity undertaken during the financial year complied with the CIPFA Code of Practice and the relevant legislative provisions.  

3. Treasury Management Activities in 2012/13
Borrowing Activity 2012/13
The revised 2012/13 borrowing requirement was estimated at £320.631m after taking into account the updated capital programme and the refinancing of existing borrowing, including short term borrowing taken to meet the Capital Financing Requirement. The table below shows the 2012/13 revised borrowing requirement as agreed within the 2013/14 treasury management strategy report, along with the actual position as at 31st March 2013. 
	
	2012/13 Revised
	2012/13

Actual
	2013/14 Estimate

	
	   £m
	   £m
	   £m

	Capital Programme Expenditure
	143.814
	139.403
	165.808

	Financed by:
Capital Receipts
	0
	0
	9.274

	Grants and Contributions
	114.293
	111.270
	125.598

	Revenue Contributions
	29.521
	28.133
	29.521

	Borrowing
	0
	0
	1.415

	Add Maturing Debt to be replaced:
	
	
	

	Long Term PWLB
	0
	0

	0

	Short Term Market Borrowing
	351.317

	351.317
	351.317

	Less Transferred Debt
	2.121
	2.121
	2.033

	Less Statutory Charge to Revenue
	28.565
	28.865
	26.573

	Total Borrowing Requirement
	320.631
	320.33
	324.126


As estimated in the revised capital programme no new borrowing was required to finance the capital programme.  
Analysis of Debt Outstanding 

The following table sets out the structure of the County Council’s debt at 31st March 2013. 
	
	Debt at
31 March 2012
	Borrowing
	Repayments
	Debt at
31 March 2013

	
	£m
	%
	£m
	£m
	£m
	%

	Fixed Rate Funding
	
	
	
	
	
	

	Public Works Loan Board
	213.100
	26.04
	
	
	213.100
	26.04

	LOBO (RBS)
	50.000
	6.31
	
	
	50.000
	6.31

	Local Bonds
	0.022
	0.00
	
	
	0.022
	0.00

	Short term Market Borrowing
	304.600
	37.22
	505.870
	523.220
	287.250
	37.22

	
	567.722
	
	505.870
	523.220
	550.372
	

	Variable Rate Funding
	
	
	
	
	

	Public Works Loan Board
	185.750
	22.70
	0
	60.000
	125.750
	22.70

	Shared Investment Scheme
	63.254
	7.73
	537.059
	538.820
	61.493
	7.73

	
	249.004
	
	537.059
	598.820
	187.243
	

	
	
	
	
	
	
	

	Loan Debt Administered by the County Council
	816.726

	100.0
	1,042.929

	1,122.040
	737.615
	100


The total loan debt administered by the County Council at 31 March 2013 of £737.615m represents mainly borrowings over the years to finance the acquisition of the County Council’s fixed assets, which are currently valued at £2.657 billion. However, it includes £43.106m managed by the County Council on behalf of other local authorities and the Lancashire Police and Crime Commissioner. This debt relates to assets transferred to those authorities in local government re-organisations and the financing charges are repaid to the County Council quarterly.  This leaves the net debt for which the County Council is responsible at £694.509m.
The economic background has continued to be characterised by very low short term interest rates, and market borrowing rates consistently lower than those offered by the Public Works Loan Board (PWLB).  Consequently the County Council has continued a rolling programme of short term market borrowing to finance the current capital financing requirement as an alternative strategy of financing through long term PWLB loans

Overall the average rate of interest paid in 2012/13 on the debt administered by the County Council was 2.45% per annum compared with an average rate of 2.11% in 2011/12, 2.69% in 2010/11 and 4.37% in 2009/10.
The current strategy of taking advantage of very low short term interest rates, whilst extremely cost effective, means that much more of the Council's debt needs to be refinanced in the short term, so exposing the portfolio to some interest rate and liquidity risk which will be carefully monitored during the coming year.

The chart below shows the maturity profile of the County Council's debt.
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There is a significant level of short term borrowing which needs to be constantly refinanced as part of the strategy to benefit from low short term rates.  This gives rise to some interest rate risk, although this is mitigated by the ability of the Council to switch from short term to long term borrowing should the UK enter as period of rising interest rates, as the expectation is that rates would rise in a series of steps over a  protracted period rather than in  a single event.

As part of a balanced portfolio, the risk is further mitigated by two factors:

1. Maturing and available for sale short term investments, which could, if necessary, be used to pay down debt, should it become cost effective to do so.
2. It is also mitigated by a long term £50m loan taken on a Lender Option Borrower Option (LOBO) basis.  The interest rate of this loan is 7.52% less the sterling 10 year swap rate, providing an inverse relationship with interest rates - the interest payable on the loan will fall as interest rates rise. 
The County Treasurer will continue to closely monitor interest rate forecasts in order to establish when long term interest rates might be expected to rise.  At some point, it will be beneficial to the County Council for the short term borrowing to be fixed for a longer period before long term rates rise, but current forecasts do not anticipate a rate rise in the near future. 
Investment of Cash Balances

With continued economic uncertainty and volatility in financial markets the County Council still retains the majority of the Council's investments in UK Government guaranteed bonds or deposits in institutions with Government ownership/support.
Like most other councils, Lancashire has a benchmark for the average rate of interest earned on its invested cash balances.  The benchmark rate is the average commercial market rate for money deposited on 7 days’ notice. During 2012/13, on average, that rate was 0.39%, with Lancashire’s average rate being 4.25% over the same period, reflecting the longer term deals which are still attracting a relatively high interest rate. 
The total amount of investments held by Lancashire County Council at 31st March 2013 is £576.7m including £49.542m of cash and cash equivalents.  The table below shows the asset classes and the proportion of investments held in each class. 
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The table below shows a maturity analysis of the portfolio at 31st March 2013, alongside the average interest rate earned over the 2012/13 financial year.
	Maturity Range
	Amount   £m
	Average Rate %

	Call, Money Market Funds & Under 1yr
	154.14
	2.27

	Bank Deposit 1-2 Years
	20.00
	2.62

	Bank Deposit 2-3 Years
	72.92
	2.96

	Bank Deposit 3-5 Years
	0
	0

	Bank Deposit 5 Years +
	0
	0

	Local Authority Bonds
	20.50
	7.61

	UK Government and Supranational Bonds
	298.67
	6.04

	Total
	566.23
	4.25


4. Financing Charges Summary at the end of the 2012/13 Financial Year
The 2012/13 financing charges budget was set at £35.004m, against which the end of year position was £21.345m representing an underspend of £13.659m.  Further detail is set out in the table below:
	Financing Charges 2012/13 – End of Year Position

	
	

	
	Budget
	Year End Position
	Variance

	
	
	
	

	
	£m
	£m
	£m

	
	
	
	

	Statutory Charge to Revenue
Additional Charge to Revenue (Internal Leasing)
	28.496
	28.865
2.762
	3.131

	
	
	
	

	Interest paid
	18.220
	18.234
	0.014

	
	
	
	

	Investment interest received
	-11.712
	-28.516
	-16.804

	
	
	
	

	
	
	
	

	Total net financing charges
	35.004
	21.345
	-13.659


Expenditure against the financing charges budget is lower than anticipated because of higher interest earned on investments due to longer term nature of structured deposits with UK Government owned banks and above benchmark returns on the bond portfolio. This is partially offset by additional MRP contributions to reflect the increase in the asset base in 2012-13 and an increased contribution to the vehicle replacement reserve.

The position above is calculated in accordance with International Financial Reporting Standards and reflects a prudent view of the valuation of financial instruments by recognising the impact of any unrealised losses arising from movements in the valuation of financial instruments held for trading in the revenue account regardless of whether or not the intention is to sell them.
5. Treasury Management Prudential Indicators 2012/2013
The Local Government Act 2003 and supporting regulations require the County Council to have regard to the prudential code and to set prudential indicators to ensure the County Council's capital investment plans are affordable, prudent and sustainable.
A comparison of the actual position at 31 March 2013 compared to the prudential indicators set in the treasury management strategy for 2012/13 is set out below.
	Treasury Management Prudential Indicators
	2012/13 
	2012/13
Actual 

	
	£m
	£m

	1. Adoption of CIPFA TM Code of Practice

2. Authorised limit for external debt - A prudent estimate of debt, which reflects the Authority’s capital expenditure plans and allows sufficient headroom for unusual cash movements.
	aDoPtEd

	Borrowing
	887
	740

	Other long-term liabilities(PFI schemes)
	500
	411

	TOTAL
	1,387
	1151

	3. Operational boundary for external debt - A prudent estimate of debt, but no provision for unusual cash movements.  It represents the estimated maximum external debt arising as a consequence of the County Council's current plans.
	
	

	Borrowing
	837
	740

	Other long-term liabilities
	450
	411

	TOTAL
	1,287
	1,151

	4. Upper limit for fixed rate debt
	       220
	          9

	
	
	

	5. Upper limit for variable rate debt
	        220
	       195

	
	
	

	6. Upper Limit for Bank Deposits over 364 days

This limit does not apply to UK or AAA rated foreign Government or Supra National Bank securities.

	         75%
	         37%

	7. Maturity structure of debt
	
	

	Lower Limit %

Upper Limit %

Actual %

Under 12 months

75

         42.2
12 months and within 2 years

75

8.8
2 years and within 5 years

75

         11.8
5 years and within 10 years

75

7.2
10 years and above

25

100

          30.0



6. Investment in Landsbanki Is.

Lancashire County Council had £6.436m on deposit with the Icelandic Bank Landsbanki Is. when it collapsed in October 2008. The Authority was one of many UK and Dutch Local Authorities with such deposits, all of whom were granted priority creditor status by the Icelandic Supreme Court at a hearing in Reykjavik on 14th and 15th of September 2011. As a consequence the Winding Up Board announced on 9 March 2012 that it anticipated recoveries in the Landsbanki Administration would exceed the book value of recognised priority claims by around ISK 121bn, taking into account the sale of its holding in Iceland Foods.  Estimated recoveries are some 9% higher than the value of priority claims, and it is therefore now considered likely that UK local authorities will recover 100% of their deposits, subject to potential future exchange rate fluctuations. 

The winding up board made its first distribution on 7th December 2011, being approximately 29% of the total. Subsequent distributions were made on 25th May 2012 and 9th October 2012 so that by 31st March 2013 47% of the claim had been recovered. 

The total amount of the claim is £6.529m, made up of principal of £6.436m and interest of £0.093m. From the three distributions made to date the County Council has received a total of £3.097m, of which £3.054m is principal and £0.043m is interest.

The timing of future payments is uncertain, and the Landsbanki Winding Up Board have not, at present, indicated when the next distribution will be made.
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		2012-13		BEFORE FV ADJ

		Maturity Range		Amount   £m		Average Rate %

		Call, MMF & Under 1yr		154.14		0.00%

		1-2 Years		20.00		0.00%

		2-3 Years		72.92		0.00%

		3-5 Years		0.00		0.00%

		5 Years +		0.00		0

		Local Authority Bonds		20.50		10.24%

		Bonds		274.79		24.77%

		Index Linked Bonds		23.88		30.28%

		Totals		566.23		9.89%

		Call, MMF & < 1yr		154.14		27%

		Fixed Term Deposits		92.92		16%

		Local Authority Bonds		20.50		4%

		UK Govt and other bonds		298.67		53%

				566.23
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Table

		

		2012-13		BEFORE FV ADJ

		Maturity Range		Amount   £m		Average Rate %

		Call, MMF & Under 1yr		154.14		2.27%

		1-2 Years		20.00		2.62%

		2-3 Years		72.92		2.96%

		3-5 Years		0.00		0.00%

		5 Years +		0.00		0.00%

		Local Authority Bonds		20.50		10.24%

		UK Government and Supranational Bonds		274.79		24.77%

		UK Government Index Linked Bonds		23.88		30.28%

		Totals		566.23		9.89%				92.92		Bank deposits over 364 days

										16%

				576.7

				-10.47

		DIFFERENCE:

		ICELAND		3,381,645.29

		LCDL		5,872,976.62

		FV		(1,197,078.53)

		ACCRUED INT		2,390,815.27

		MISSING INCOME ON LA BOND		26,250.00

				10,474,608.65

				10.47





Sheet2

		3/31/13												1825

		LANDSBANKI ISLANDS				041		3,381,645.28		3,381,645.28				?

		CATER ALLEN PRIVATE BANK		1.0		087		9,600,000.00		9,600,000.00				1-Apr-13

		BANK OF SCOTLAND CALL ACCOUNT		1.0		031C		25,000,000.00		25,000,000.00

		NATWEST SIB A/C		1.0		048		24,542,000.00		24,542,000.00

		BANK OF SCOTLAND		12.0		031		25,000,000.00		25,000,000.00				12-Apr-13

		BARCLAYS CAPITAL (SWAPS)		51.0		072		25,000,000.00		25,000,000.00				21-May-13

		BARCLAYS CAPITAL (SWAPS)		63.0		072		25,000,000.00		25,000,000.00				2-Jun-13

		ROYAL BANK OF SCOTLAND		106.0		039		20,000,000.00		20,000,000.00				15-Jul-13

								154,142,000.00		Call, MMF & Under 1yr

		ROYAL BANK OF SCOTLAND		387.0		057		20,000,000.00		20,000,000.00				22-Apr-14

								20,000,000.00		1-2 Years

		ROYAL BANK OF SCOTLAND		793.0		057		10,000,000.00		10,000,000.00				2-Jun-15

		LLOYDS CORPORATE MARKETS		794.0		147		25,000,000.00		25,000,000.00				3-Jun-15

		ROYAL BANK OF SCOTLAND		981.0		057		37,915,466.91		40,000,000.00				7-Dec-15				Local Authority Bonds

								72,915,466.91		2-3 Years								Bonds

																		Index Linked Bonds

		CORE BOND PORTFOLIO (AFS)

		EAST DUNBARTONSHIRE COUNCIL		1997.0		Aa		1,045,182.47		1,000,000.00				18-Sep-18

		EAST DUNBARTONSHIRE COUNCIL		1997.0		Ba		1,050,534.63		1,000,000.00				18-Sep-18

		NORTH LINCOLNSHIRE COUNCIL		1611.0		Ca		1,223,244.08		1,000,000.00				28-Aug-17

		CRAIGAVON BOROUGH COUNCIL		3498.0		Da		1,157,197.39		1,000,000.00				28-Oct-22

		ASHFIELD DISTRICT COUNCIL		3882.0		Ea		2,147,137.40		2,000,000.00				16-Nov-23

		SOUTH AYRSHIRE COUNCIL		3886.0		Fa		3,061,069.90		3,000,000.00				20-Nov-23

		CRAIGAVON BOROUGH COUNCIL		7010.0		Ga		1,034,122.72		1,000,000.00				9-Jun-32

		LONDON BOROUGH OF MERTON		8222.0		Ha		4,604,094.14		4,000,000.00				4-Oct-35

		LONDON BOROUGH OF MERTON		5216.0		Ja		2,778,280.62		2,000,000.00				12-Jul-27

		LONDON BOROUGH OF MERTON		2913.0		Ka		2,398,125.58		2,000,000.00				22-Mar-21

		LOCAL AUTHORITY TOTAL						20,498,988.93		Local Authority Bonds

		BNG 5.375 06/07/21				560a		2,927,341.54		2,309,000.00										CORE

		EIB 2.1 11/22/22				596a		618,484.38		411,000.00

		EIB 2.4 07/22/30				595a		573,431.88		300,000.00

		EIB 2.65 04/16/20				567a		2,432,385.85		1,390,000.00

		EIB 2.65 04/16/20				569a		2,795,046.43		1,600,000.00

		EIB 2.65 04/16/20				575a		9,076,359.52		5,000,000.00

		EIB 2.65 04/16/20				580a		3,646,316.97		2,010,000.00

		NIB 0 04/06/16				63a		73,717.16		80,000.00

		NIB 2.805 07/17/24				597a		597,200.14		300,000.00

		NIB 2.954 04/16/20				604a		576,902.65		300,000.00

		RESFER 5.5 12/01/21				539a		11,073,354.75		9,000,000.00

		RESFER 5.5 12/01/21				540a		2,541,950.10		2,066,000.00

		RESFER 5.5 12/01/21				550a		3,899,861.40		3,179,000.00

		TRANLN 2.25 08/09/22				485a		8,047,771.64		8,000,000.00

		TRANLN 2.25 08/09/22				531a		1,979,783.28		2,000,000.00

		TRANLN 2.25 08/09/22				541a		4,007,681.00		4,000,000.00

		TRANLN 3.875 07/23/42				491a		5,230,068.59		5,000,000.00

		TRANLN 3.875 07/23/42				492a		2,628,632.48		2,513,000.00

		TRANLN 3.875 07/23/42				493a		3,690,610.43		3,487,000.00

		TRANLN 3.875 07/23/42				498a		4,771,674.76		4,500,000.00

		TRANLN 3.875 07/23/42				503a		1,835,779.45		1,750,000.00

		TRANLN 3.875 07/23/42				504a		2,850,803.31		2,750,000.00

		TRANLN 3.875 07/23/42				551a		3,151,333.25		3,000,000.00

		TRANLN 3.875 07/23/42				582a		2,042,627.63		2,000,000.00

		UKT 3.5 12/29/49				155a		4,032,634.02		4,350,000.00

		UKT 3.5 12/29/49				156a		602,577.50		650,000.00

		UKT 3.5 12/29/49				220a		2,894,389.00		3,000,000.00

		UKT 4 01/22/60				555a		12,311,941.34		10,000,000.00

		UKT 4 01/22/60				557a		6,166,430.22		5,000,000.00

		UKT 4 01/22/60				565a		12,289,512.01		10,000,000.00

		UKT 4 01/22/60				566a		6,147,775.37		5,000,000.00

		BNG 3.25 11/29/17				600a		5,930,711.83		5,388,000.00

		EIB 4.75 10/15/18				602a		7,405,398.42		6,145,000.00

		EIB 4.75 10/15/18				607a		3,610,619.18		3,000,000.00

		EIB 4.75 10/15/18				608a		4,006,045.81		3,328,000.00

		NDASS 0 02/15/16				586a		14,977,950.00		15,000,000.00

		NDASS 3.875 12/15/15				576a		1,075,828.08		1,000,000.00

		RABOBK 3.25 11/01/17				610a		6,055,998.42		5,611,000.00

		RABOBK 4 09/10/15				571a		392,276.59		362,000.00

		RABOBK 4 09/10/15				573a		9,082,502.79		8,373,000.00

		RABOBK 4 09/10/15				577a		6,802,382.52		6,265,000.00

		RABOBK 4 09/10/15				578a		5,425,376.71		5,000,000.00

		SHBASS 5.5 05/26/16				519a		4,641,808.22		4,000,000.00

		SHBASS 5.5 05/26/16				522a		2,643,870.77		2,274,000.00

		SHBASS 5.5 05/26/16				527a		3,248,702.75		2,790,000.00

		SHBASS 5.5 05/26/16				561a		1,974,517.64		1,692,000.00

		SHBASS 5.5 05/26/16				562a		784,205.59		672,000.00

		SHBASS 5.5 05/26/16				568a		116,290.55		100,000.00

		TOTAL 4.25 12/08/17				532a		1,292,078.03		1,100,000.00

		TOTAL 4.25 12/08/17				534a		1,890,144.61		1,609,000.00

		TOTAL 4.25 12/08/17				545a		3,533,139.34		3,000,000.00

		TOTAL 4.25 12/08/17				563a		411,259.08		350,000.00

		TOTAL 4.25 12/08/17				564a		1,514,784.62		1,291,000.00

		BZLNZ Float 01/29/16				X-YR		10,050,884.93		10,000,000.00

		BNG 5.75 01/18/19				X-YR		3,741,058.33		3,000,000.00

		RABOBK 4 09/10/15				X-YR		5,446,780.82		5,000,000.00

		BNG 1.875 12/07/18				X-YR		3,110,430.82		3,000,000.00

		BNG 1.875 12/07/18				X-YR		2,073,020.55		2,000,000.00

		RESFER 5.5 12/01/21				X-YR		3,743,876.67		3,000,000.00

		BNG 1.875 12/07/18				X-YR		5,182,051.37		5,000,000.00

		BELG 5 04/24/18				X-YR		6,053,616.44		5,000,000.00

		RESFER 5.5 12/01/21				X-YR		6,234,194.44		5,000,000.00

		UKT 3.75 07/22/52				X-YR		16,820,324.53		15,000,000.00

								274,786,508.50		Bonds

		UKTI 0.75  11/22/47				337a		7,958,606.05		5,000,000.00

		UKTI 0.75  11/22/47				341a		4,775,163.63		3,000,000.00

		UKTI 0.75  11/22/47				347a		3,183,678.66		2,000,000.00

		UKTI 0.75  11/22/47				350a		7,964,892.91		5,000,000.00

								23,882,341.25		Index Linked Bonds

		SOLD CROSS YEAR END THEREFORE EXCLUDED

		UKTI 0.25 03/22/52				616a		11,305,125.16		10,000,000.00

		KUNTA 1.125 12/07/17				583a		4,976,700.00		5,000,000.00

		KUNTA 1.125 12/07/17				603a		5,024,547.95		5,000,000.00



egordon001:
Upon maturity you must complete BoS CHAPS request and fax before 2:30pm

jlalgee001:
internal part-transfer to LCPF on 15/11/2012 - £10m transferrred out of £18m.



Call MMF <1year

		3/31/13																														5/28/13

		Date		INV		Account code		Sort Code		A/C No		Borrower		Actual Amount		Renew (£)		From		To		Days		Int Rate/ EIR		Interest 12/13		Broker		Bal o/s (£)		Days		Avg Bal		amt x per x rate		amt x per (to date)		Avg Rate		Amount x Rate				Interest 09/10		Interest 10/11		Interest 11/12		Interest 12/13		Interest 13/14		Interest 14/15		Interest 15/16		Interest 16/17		Interest 17/18		Interest 18/19		Interest 19/20		Interest 20/21		Total interest

		02/09/08		041				40-05-15		58967422		Landsbanki Islands		3,381,645.28				02/09/08				0		5.8200				Icap														19,681,175.53								- 0		0.00

		07/01/10		095		B332106 - Structured Bank Deposit		08-90-25		61111381		Eastbourne Borough Council		3,000,000.00		- 0		31/03/12		16/04/12		16		1.6000		2,104.11		Trad														4,800,000.00				10,915.07		48,000.00		48,131.51		2,104.11																		109,150.69

		18/01/10		148		B332106 - Structured Bank Deposit		08-90-82		61040096		Doncaster Metropolitan Borough Council		8,000,000.00		- 0		31/03/12		29/06/12		90		1.7000		33,534.25		Trad														13,600,000.00				26,827.40		136,000.00		136,372.60		33,534.25																		332,734.25

		25/01/10		039		B332106 - Structured Bank Deposit		16-75-75		No A/c		Royal Bank Of Scotland		25,000,000.00		- 0		31/03/12		25/01/13		300		3.5800		735,616.44		Direct														89,500,000.00				159,383.56		895,000.00		897,452.05		735,616.44																		2,687,452.05

		05/02/10		031		B332106 - Structured Bank Deposit		12-20-29		06052545		Bank Of Scotland		30,000,000.00		30,000,000.00		31/03/12		05/02/13		311		3.1600		807,747.95		Direct														94,800,000.00				140,252.05		948,000.00		950,597.26		807,747.95																		2,846,597.26

		01/04/10		087		B332105 - Inv < 1yr		16-57-10		53673440		Cater Allen Private Bank		9,600,000.00		- 0		31/03/12		01/04/13		365,1		3.8000		364,800.00		Icap						- 0								36,480,000.00						363,800.55		365,799.45		364,800.00		999.45																1,095,399.45

		12/04/10		031		B332105 - Inv < 1yr		12-20-29		06052545		Bank Of Scotland		25,000,000.00		- 0		31/03/12		12/04/13		365,12		3.0500		762,500.00		Direct						- 0								76,250,000.00						737,431.51		764,589.04		762,500.00		25,068.49																2,289,589.04

		21/05/10		072		B332106 - Structured Bank Deposit		20-00-00		00152021		Barclays Capital (Swaps)		25,000,000.00		- 0		31/03/12		21/05/13		365,51		2.2000		550,000.00		TP						- 0								55,000,000.00						473,150.68		551,506.85		550,000.00		76,849.32																1,651,506.85

		02/06/10		072		B332106 - Structured Bank Deposit		20-00-00		00152021		Barclays Capital (Swaps)		25,000,000.00		- 0		31/03/12		02/06/13		365,63		2.1600		540,000.00		RPM						- 0								54,000,000.00						446,794.52		541,479.45		540,000.00		93,205.48																1,621,479.45

		14/07/10		039		B332105 - Inv < 1yr		16-75-75		No A/c		Royal Bank Of Scotland		20,000,000.00		- 0		31/03/12		15/07/13		365,106		3.5000		700,000.00		Direct						- 0								70,000,000.00						498,630.14		701,917.81		700,000.00		203,287.67																2,103,835.62

		31/03/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		7,900,000.00		7,900,000.00		31/03/12		02/04/12		2		0.8000		346.30		Direct						- 0								6,320,000.00								346.30		346.30																		692.60

		31/03/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		15,000,000.00		15,000,000.00		31/03/12		02/04/12		2		0.8000		657.53		Direct		193,500,000.00				- 0								12,000,000.00								657.53		657.53																		1,315.06

		01/04/12																01/04/12												193,500,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/04/12																												193,500,000.00		1		193,500,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		29,550,000.00		7,900,000.00		02/04/12		03/04/12		1		0.8000		647.67		Direct		215,150,000.00		0		- 0		23,640,000.00		29,550,000.00		0.08		23,640,000.00		17,320,000.00								647.67																		647.67

		02/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		15,000,000.00		15,000,000.00		02/04/12		03/04/12		1		0.8000		328.77		Direct		215,150,000.00		1		215,150,000.00		12,000,000.00		15,000,000.00		- 0		12,000,000.00		- 0								328.77																		328.77

		03/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		31,900,000.00		29,550,000.00		03/04/12		04/04/12		1		0.8000		699.18		Direct		217,500,000.00		0		- 0		25,520,000.00		31,900,000.00		0.09		25,520,000.00		19,200,000.00								699.18																		699.18

		03/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		15,000,000.00		15,000,000.00		03/04/12		04/04/12		1		0.8000		328.77		Direct		217,500,000.00		1		217,500,000.00		12,000,000.00		15,000,000.00		- 0		12,000,000.00		- 0								328.77																		328.77

		04/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		44,850,000.00		31,900,000.00		04/04/12		05/04/12		1		0.8000		983.01		Direct		230,450,000.00		0		- 0		35,880,000.00		44,850,000.00		0.13		35,880,000.00		29,560,000.00								983.01																		983.01

		04/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		15,000,000.00		15,000,000.00		04/04/12		05/04/12		1		0.8000		328.77		Direct		230,450,000.00		1		230,450,000.00		12,000,000.00		15,000,000.00		- 0		12,000,000.00		- 0								328.77																		328.77

		05/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		26,750,000.00		26,750,000.00		05/04/12		10/04/12		5		0.8000		2,931.51		Direct		262,350,000.00		0		- 0		107,000,000.00		133,750,000.00		0.22		21,400,000.00		58,550,000.00								2,931.51																		2,931.51

		05/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		15,000,000.00		15,000,000.00		05/04/12		10/04/12		5		0.8000		1,643.84		Direct		262,350,000.00		0		- 0		60,000,000.00		75,000,000.00		- 0		12,000,000.00		- 0								1,643.84																		1,643.84

		05/04/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00				05/04/12		10/04/12		5		0.8694		5,954.79		Direct		262,350,000.00		1		262,350,000.00		217,350,000.00		250,000,000.00		0.22		43,470,000.00		58,550,000.00								5,954.79																		5,954.79

		06/04/12																06/04/12												262,350,000.00		1		262,350,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/04/12																												262,350,000.00		1		262,350,000.00		- 0		- 0		0.22		0.00		58,550,000.00								0.00																		0.00

		08/04/12																												262,350,000.00		1		262,350,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/04/12																09/04/12												262,350,000.00		1		262,350,000.00		- 0		- 0		0.22		0.00		58,550,000.00								0.00																		0.00

		10/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		11,500,000.00		11,500,000.00		10/04/12		11/04/12		1		0.8000		252.05		Direct		247,100,000.00		0		- 0		9,200,000.00		11,500,000.00		- 0		9,200,000.00		- 0								252.05																		252.05

		10/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		15,000,000.00		15,000,000.00		10/04/12		11/04/12		1		0.8000		328.77		Direct		247,100,000.00		0		- 0		12,000,000.00		15,000,000.00		0.18		12,000,000.00		45,070,000.00								328.77																		328.77

		10/04/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		10/04/12		11/04/12		1		0.8438		1,155.89		Direct		247,100,000.00		1		247,100,000.00		42,190,000.00		50,000,000.00		- 0		42,190,000.00		- 0								1,155.89																		1,155.89

		11/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		54,975,000.00		11,500,000.00		11/04/12		12/04/12		1		0.8000		1,204.93		Direct		290,575,000.00		0		- 0		43,980,000.00		54,975,000.00		0.27		43,980,000.00		78,150,000.00								1,204.93																		1,204.93

		11/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		15,000,000.00		15,000,000.00		11/04/12		12/04/12		1		0.8000		328.77		Direct		290,575,000.00		0		- 0		12,000,000.00		15,000,000.00		- 0		12,000,000.00		- 0								328.77																		328.77

		11/04/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		11/04/12		12/04/12		1		0.8098		1,109.32		Direct		290,575,000.00		1		290,575,000.00		40,490,000.00		50,000,000.00		0.27		40,490,000.00		78,150,000.00								1,109.32																		1,109.32

		12/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		56,575,000.00		54,975,000.00		12/04/12		13/04/12		1		0.8000		1,240.00		Direct		322,175,000.00		0		- 0		45,260,000.00		56,575,000.00		- 0		45,260,000.00		- 0								1,240.00																		1,240.00

		12/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		15,000,000.00		15,000,000.00		12/04/12		13/04/12		1		0.8000		328.77		Direct		322,175,000.00		0		- 0		12,000,000.00		15,000,000.00		0.32		12,000,000.00		103,460,000.00								328.77																		328.77

		12/04/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		12/04/12		13/04/12		1		0.8098		1,109.32		Direct		322,175,000.00		0		- 0		40,490,000.00		50,000,000.00		- 0		40,490,000.00		- 0								1,109.32																		1,109.32

		12/04/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		30,000,000.00				12/04/12		13/04/12		1		0.8010		658.36		Direct		322,175,000.00		1		322,175,000.00		24,030,000.00		30,000,000.00		0.32		24,030,000.00		103,460,000.00								658.36																		658.36

		13/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		26,550,000.00		26,550,000.00		13/04/12		16/04/12		3		0.8000		1,745.75		Direct		292,150,000.00		0		- 0		63,720,000.00		79,650,000.00		- 0		21,240,000.00		- 0								1,745.75																		1,745.75

		13/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		15,000,000.00		15,000,000.00		13/04/12		16/04/12		3		0.8000		986.30		Direct		292,150,000.00		0		- 0		36,000,000.00		45,000,000.00		0.27		12,000,000.00		79,022,000.00								986.30																		986.30

		13/04/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		13/04/12		16/04/12		3		0.8081		3,320.96		Direct		292,150,000.00		0		- 0		121,215,000.00		150,000,000.00		- 0		40,405,000.00		- 0								3,320.96																		3,320.96

		13/04/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		30,000,000.00		30,000,000.00		13/04/12		16/04/12		3		0.7899		1,947.70		Direct		292,150,000.00		1		292,150,000.00		71,091,000.00		90,000,000.00		0.27		23,697,000.00		79,022,000.00								1,947.70																		1,947.70

		14/04/12																												292,150,000.00		1		292,150,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/04/12																												292,150,000.00		1		292,150,000.00		- 0		- 0		0.27		0.00		79,022,000.00								0.00																		0.00

		16/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		27,600,000.00		27,600,000.00		16/04/12		17/04/12		1		0.8000		604.93		Direct		290,200,000.00		0		- 0		22,080,000.00		27,600,000.00		- 0		22,080,000.00		- 0								604.93																		604.93

		16/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		15,000,000.00		15,000,000.00		16/04/12		17/04/12		1		0.8000		328.77		Direct		290,200,000.00		0		- 0		12,000,000.00		15,000,000.00		0.26		12,000,000.00		75,047,000.00								328.77																		328.77

		16/04/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		16/04/12		17/04/12		1		0.8090		1,108.22		Direct		290,200,000.00		0		- 0		40,450,000.00		50,000,000.00		- 0		40,450,000.00		- 0								1,108.22																		1,108.22

		16/04/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		30,000,000.00		30,000,000.00		16/04/12		17/04/12		1		0.7879		647.59		Direct		290,200,000.00		1		290,200,000.00		23,637,000.00		30,000,000.00		0.26		23,637,000.00		75,047,000.00								647.59																		647.59

		17/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		36,850,000.00		27,600,000.00		17/04/12		18/04/12		1		0.8000		807.67		Direct		299,450,000.00		0		- 0		29,480,000.00		36,850,000.00		- 0		29,480,000.00		- 0								807.67																		807.67

		17/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		15,000,000.00		15,000,000.00		17/04/12		18/04/12		1		0.8000		328.77		Direct		299,450,000.00		0		- 0		12,000,000.00		15,000,000.00		0.27		12,000,000.00		81,764,000.00								328.77																		328.77

		17/04/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		17/04/12		18/04/12		1		0.8008		1,096.99		Direct		299,450,000.00		0		- 0		40,040,000.00		50,000,000.00		- 0		40,040,000.00		- 0								1,096.99																		1,096.99

		17/04/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		30,000,000.00		30,000,000.00		17/04/12		18/04/12		1		0.7788		640.11		Direct		299,450,000.00		1		299,450,000.00		23,364,000.00		30,000,000.00		0.27		23,364,000.00		81,764,000.00								640.11																		640.11

		18/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		25,800,000.00		25,800,000.00		18/04/12		19/04/12		1		0.8000		565.48		Direct		288,400,000.00		0		- 0		20,640,000.00		25,800,000.00		- 0		20,640,000.00		- 0								565.48																		565.48

		18/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		15,000,000.00		15,000,000.00		18/04/12		19/04/12		1		0.8000		328.77		Direct		288,400,000.00		0		- 0		12,000,000.00		15,000,000.00		0.25		12,000,000.00		73,074,000.00								328.77																		328.77

		18/04/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		18/04/12		19/04/12		1		0.8008		1,096.99		Direct		288,400,000.00		0		- 0		40,040,000.00		50,000,000.00		- 0		40,040,000.00		- 0								1,096.99																		1,096.99

		18/04/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		30,000,000.00		30,000,000.00		18/04/12		19/04/12		1		0.7838		644.22		Direct		288,400,000.00		1		288,400,000.00		23,514,000.00		30,000,000.00		0.25		23,514,000.00		73,074,000.00								644.22																		644.22

		19/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		73,950,000.00		25,800,000.00		19/04/12		20/04/12		1		0.8000		1,620.82		Direct		336,550,000.00		0		- 0		59,160,000.00		73,950,000.00		- 0		59,160,000.00		- 0								1,620.82																		1,620.82

		19/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		15,000,000.00		15,000,000.00		19/04/12		20/04/12		1		0.8000		328.77		Direct		336,550,000.00		0		- 0		12,000,000.00		15,000,000.00		0.33		12,000,000.00		111,906,000.00								328.77																		328.77

		19/04/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		19/04/12		20/04/12		1		0.8095		1,108.90		Direct		336,550,000.00		0		- 0		40,475,000.00		50,000,000.00		- 0		40,475,000.00		- 0								1,108.90																		1,108.90

		19/04/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		30,000,000.00		30,000,000.00		19/04/12		20/04/12		1		0.7797		640.85		Direct		336,550,000.00		1		336,550,000.00		23,391,000.00		30,000,000.00		0.33		23,391,000.00		111,906,000.00								640.85																		640.85

		20/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		40,800,000.00		40,800,000.00		20/04/12		23/04/12		3		0.8000		2,682.74		Direct		303,400,000.00		0		- 0		97,920,000.00		122,400,000.00		- 0		32,640,000.00		- 0								2,682.74																		2,682.74

		20/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		15,000,000.00		15,000,000.00		20/04/12		23/04/12		3		0.8000		986.30		Direct		303,400,000.00		0		- 0		36,000,000.00		45,000,000.00		0.28		12,000,000.00		85,524,000.00								986.30																		986.30

		20/04/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		20/04/12		23/04/12		3		0.8095		3,326.71		Direct		303,400,000.00		0		- 0		121,425,000.00		150,000,000.00		- 0		40,475,000.00		- 0								3,326.71																		3,326.71

		20/04/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		30,000,000.00		30,000,000.00		20/04/12		23/04/12		3		0.7843		1,933.89		Direct		303,400,000.00		1		303,400,000.00		70,587,000.00		90,000,000.00		0.28		23,529,000.00		85,524,000.00								1,933.89																		1,933.89

		21/04/12																												303,400,000.00		1		303,400,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/04/12																												303,400,000.00		1		303,400,000.00		- 0		- 0		0.28		0.00		85,524,000.00								0.00																		0.00

		23/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		52,375,000.00		40,800,000.00		23/04/12		24/04/12		1		0.8000		1,147.95		Direct		369,975,000.00		0		- 0		41,900,000.00		52,375,000.00		- 0		41,900,000.00		- 0								1,147.95																		1,147.95

		23/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		50,000,000.00		15,000,000.00		23/04/12		24/04/12		1		0.8000		1,095.89		Direct		369,975,000.00		0		- 0		40,000,000.00		50,000,000.00		0.38		40,000,000.00		138,775,000.00								1,095.89																		1,095.89

		23/04/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		23/04/12		24/04/12		1		0.8091		1,108.36		Direct		369,975,000.00		0		- 0		40,455,000.00		50,000,000.00		- 0		40,455,000.00		- 0								1,108.36																		1,108.36

		23/04/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		50,000,000.00		30,000,000.00		23/04/12		24/04/12		1		0.7908		1,083.29		Direct		369,975,000.00		1		369,975,000.00		39,540,000.00		50,000,000.00		0.38		39,540,000.00		138,775,000.00								1,083.29																		1,083.29

		24/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		49,425,000.00		49,425,000.00		24/04/12		25/04/12		1		0.8000		1,083.29		Direct		367,025,000.00		0		- 0		39,540,000.00		49,425,000.00		- 0		39,540,000.00		- 0								1,083.29																		1,083.29

		24/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		50,000,000.00		50,000,000.00		24/04/12		25/04/12		1		0.8000		1,095.89		Direct		367,025,000.00		0		- 0		40,000,000.00		50,000,000.00		0.37		40,000,000.00		136,260,000.00								1,095.89																		1,095.89

		24/04/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		24/04/12		25/04/12		1		0.8074		1,106.03		Direct		367,025,000.00		0		- 0		40,370,000.00		50,000,000.00		- 0		40,370,000.00		- 0								1,106.03																		1,106.03

		24/04/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		50,000,000.00		50,000,000.00		24/04/12		25/04/12		1		0.7894		1,081.37		Direct		367,025,000.00		1		367,025,000.00		39,470,000.00		50,000,000.00		0.37		39,470,000.00		136,260,000.00								1,081.37																		1,081.37

		25/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		43,300,000.00		43,300,000.00		25/04/12		26/04/12		1		0.8000		949.04		Direct		360,900,000.00		0		- 0		34,640,000.00		43,300,000.00		- 0		34,640,000.00		- 0								949.04																		949.04

		25/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		50,000,000.00		50,000,000.00		25/04/12		26/04/12		1		0.8000		1,095.89		Direct		360,900,000.00		0		- 0		40,000,000.00		50,000,000.00		0.36		40,000,000.00		131,200,000.00								1,095.89																		1,095.89

		25/04/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		25/04/12		26/04/12		1		0.8060		1,104.11		Direct		360,900,000.00		0		- 0		40,300,000.00		50,000,000.00		- 0		40,300,000.00		- 0								1,104.11																		1,104.11

		25/04/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		50,000,000.00		50,000,000.00		25/04/12		26/04/12		1		0.7876		1,078.90		Direct		360,900,000.00		1		360,900,000.00		39,380,000.00		50,000,000.00		0.36		39,380,000.00		131,200,000.00								1,078.90																		1,078.90

		26/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		43,625,000.00		43,300,000.00		26/04/12		27/04/12		1		0.8000		956.16		Direct		361,225,000.00		0		- 0		34,900,000.00		43,625,000.00		- 0		34,900,000.00		- 0								956.16																		956.16

		26/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		50,000,000.00		50,000,000.00		26/04/12		27/04/12		1		0.8000		1,095.89		Direct		361,225,000.00		0		- 0		40,000,000.00		50,000,000.00		0.36		40,000,000.00		131,430,000.00								1,095.89																		1,095.89

		26/04/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		26/04/12		27/04/12		1		0.8067		1,105.07		Direct		361,225,000.00		0		- 0		40,335,000.00		50,000,000.00		- 0		40,335,000.00		- 0								1,105.07																		1,105.07

		26/04/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		50,000,000.00		50,000,000.00		26/04/12		27/04/12		1		0.7863		1,077.12		Direct		361,225,000.00		1		361,225,000.00		39,315,000.00		50,000,000.00		0.36		39,315,000.00		131,430,000.00								1,077.12																		1,077.12

		27/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		41,150,000.00		41,150,000.00		27/04/12		30/04/12		3		0.8000		2,705.75		Direct		358,750,000.00		0		- 0		98,760,000.00		123,450,000.00		- 0		32,920,000.00		- 0								2,705.75																		2,705.75

		27/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		50,000,000.00		50,000,000.00		27/04/12		30/04/12		3		0.8000		3,287.67		Direct		358,750,000.00		0		- 0		120,000,000.00		150,000,000.00		0.36		40,000,000.00		129,410,000.00								3,287.67																		3,287.67

		27/04/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		27/04/12		30/04/12		3		0.8067		3,315.21		Direct		358,750,000.00		0		- 0		121,005,000.00		150,000,000.00		- 0		40,335,000.00		- 0								3,315.21																		3,315.21

		27/04/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		50,000,000.00		50,000,000.00		27/04/12		30/04/12		3		0.7855		3,228.08		Direct		358,750,000.00		1		358,750,000.00		117,825,000.00		150,000,000.00		0.36		39,275,000.00		129,410,000.00								3,228.08																		3,228.08

		28/04/12																												358,750,000.00		1		358,750,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/04/12																												358,750,000.00		1		358,750,000.00		- 0		- 0		0.36		0.00		129,410,000.00								0.00																		0.00

		30/04/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		17,150,000.00		17,150,000.00		30/04/12		01/05/12		1		0.8000		375.89		Direct		334,750,000.00		0		- 0		13,720,000.00		17,150,000.00		- 0		13,720,000.00		- 0								375.89																		375.89

		30/04/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		50,000,000.00		50,000,000.00		30/04/12		01/05/12		1		0.8000		1,095.89		Direct		334,750,000.00		0		- 0		40,000,000.00		50,000,000.00		0.33		40,000,000.00		110,350,000.00								1,095.89																		1,095.89

		30/04/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		30/04/12		01/05/12		1		0.8067		1,105.07		Direct		334,750,000.00		0		- 0		40,335,000.00		50,000,000.00		- 0		40,335,000.00		- 0								1,105.07																		1,105.07

		30/04/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		50,000,000.00		50,000,000.00		30/04/12		01/05/12		1		0.7883		1,079.86		Direct		334,750,000.00		1		334,750,000.00		39,415,000.00		50,000,000.00		0.33		39,415,000.00		110,350,000.00								1,079.86																		1,079.86

		01/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		37,350,000.00		17,150,000.00		01/05/12		02/05/12		1		0.8000		818.63		Direct		352,950,000.00		0		- 0		29,880,000.00		37,350,000.00		- 0		29,880,000.00		- 0								818.63																		818.63

		01/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		48,000,000.00		48,000,000.00		01/05/12		02/05/12		1		0.8000		1,052.05		Direct		352,950,000.00		0		- 0		38,400,000.00		48,000,000.00		0.35		38,400,000.00		124,910,000.00								1,052.05																		1,052.05

		01/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		01/05/12		02/05/12		1		0.8067		1,105.07		Direct		352,950,000.00		0		- 0		40,335,000.00		50,000,000.00		- 0		40,335,000.00		- 0								1,105.07																		1,105.07

		01/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		50,000,000.00		50,000,000.00		01/05/12		02/05/12		1		0.7883		1,079.86		Direct		352,950,000.00		1		352,950,000.00		39,415,000.00		50,000,000.00		0.35		39,415,000.00		124,910,000.00								1,079.86																		1,079.86

		02/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		58,100,000.00		37,350,000.00		02/05/12		03/05/12		1		0.8000		1,273.42		Direct		368,700,000.00		0		- 0		46,480,000.00		58,100,000.00		- 0		46,480,000.00		- 0								1,273.42																		1,273.42

		02/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		43,000,000.00		43,000,000.00		02/05/12		03/05/12		1		0.8000		942.47		Direct		368,700,000.00		0		- 0		34,400,000.00		43,000,000.00		0.37		34,400,000.00		137,195,000.00								942.47																		942.47

		02/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		02/05/12		03/05/12		1		0.8053		1,103.15		Direct		368,700,000.00		0		- 0		40,265,000.00		50,000,000.00		- 0		40,265,000.00		- 0								1,103.15																		1,103.15

		02/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		50,000,000.00		50,000,000.00		02/05/12		03/05/12		1		0.7834		1,073.15		Direct		368,700,000.00		1		368,700,000.00		39,170,000.00		50,000,000.00		0.37		39,170,000.00		137,195,000.00								1,073.15																		1,073.15

		03/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		67,490,000.00		58,100,000.00		03/05/12		04/05/12		1		0.8000		1,479.23		Direct		428,090,000.00		0		- 0		53,992,000.00		67,490,000.00		- 0		53,992,000.00		- 0								1,479.23																		1,479.23

		03/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		43,000,000.00		43,000,000.00		03/05/12		04/05/12		1		0.8000		942.47		Direct		428,090,000.00		0		- 0		34,400,000.00		43,000,000.00		0.43		34,400,000.00		182,002,000.00								942.47																		942.47

		03/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		03/05/12		04/05/12		1		0.8064		1,104.66		Direct		428,090,000.00		0		- 0		40,320,000.00		50,000,000.00		- 0		40,320,000.00		- 0								1,104.66																		1,104.66

		03/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		50,000,000.00		50,000,000.00		03/05/12		04/05/12		1		0.7782		1,066.03		Direct		428,090,000.00		0		- 0		38,910,000.00		50,000,000.00		0.43		38,910,000.00		182,002,000.00								1,066.03																		1,066.03

		03/05/12		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00				03/05/12		04/05/12		1		0.7500		1,027.40		Direct		428,090,000.00		1		428,090,000.00		37,500,000.00		50,000,000.00		- 0		37,500,000.00		- 0								1,027.40																		1,027.40

		04/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		17,850,000.00		17,850,000.00		04/05/12		08/05/12		4		0.8000		1,564.93		Direct		378,450,000.00		0		- 0		57,120,000.00		71,400,000.00		0.37		14,280,000.00		141,845,000.00								1,564.93																		1,564.93

		04/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		43,000,000.00		43,000,000.00		04/05/12		08/05/12		4		0.8000		3,769.86		Direct		378,450,000.00		0		- 0		137,600,000.00		172,000,000.00		- 0		34,400,000.00		- 0								3,769.86																		3,769.86

		04/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		04/05/12		08/05/12		4		0.8010		4,389.04		Direct		378,450,000.00		0		- 0		160,200,000.00		200,000,000.00		0.37		40,050,000.00		141,845,000.00								4,389.04																		4,389.04

		04/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		50,000,000.00		50,000,000.00		04/05/12		08/05/12		4		0.7747		4,244.93		Direct		378,450,000.00		0		- 0		154,940,000.00		200,000,000.00		- 0		38,735,000.00		- 0								4,244.93																		4,244.93

		04/05/12		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00		50,000,000.00		04/05/12		08/05/12		4		0.7500		4,109.59		Direct		378,450,000.00		1		378,450,000.00		150,000,000.00		200,000,000.00		0.37		37,500,000.00		141,845,000.00								4,109.59																		4,109.59

		05/05/12																												378,450,000.00		1		378,450,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/05/12																												378,450,000.00		1		378,450,000.00		- 0		- 0		0.37		0.00		141,845,000.00								0.00																		0.00

		07/05/12																07/05/12												378,450,000.00		1		378,450,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		3,325,000.00		3,325,000.00		08/05/12		09/05/12		1		0.8000		72.88		Direct		353,925,000.00		0		- 0		2,660,000.00		3,325,000.00		0.34		2,660,000.00		122,099,000.00								72.88																		72.88

		08/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		43,000,000.00		43,000,000.00		08/05/12		09/05/12		1		0.8000		942.47		Direct		353,925,000.00		0		- 0		34,400,000.00		43,000,000.00		- 0		34,400,000.00		- 0								942.47																		942.47

		08/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		08/05/12		09/05/12		1		0.7878		1,079.18		Direct		353,925,000.00		0		- 0		39,390,000.00		50,000,000.00		0.34		39,390,000.00		122,099,000.00								1,079.18																		1,079.18

		08/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		45,000,000.00		45,000,000.00		08/05/12		09/05/12		1		0.7782		959.42		Direct		353,925,000.00		0		- 0		35,019,000.00		45,000,000.00		- 0		35,019,000.00		- 0								959.42																		959.42

		08/05/12		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		45,000,000.00		45,000,000.00		08/05/12		09/05/12		1		0.7500		924.66		Direct		353,925,000.00		1		353,925,000.00		33,750,000.00		45,000,000.00		0.34		33,750,000.00		122,099,000.00								924.66																		924.66

		09/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		6,100,000.00		3,325,000.00		09/05/12		10/05/12		1		0.8000		133.70		Direct		326,700,000.00		0		- 0		4,880,000.00		6,100,000.00		- 0		4,880,000.00		- 0								133.70																		133.70

		09/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		43,000,000.00		43,000,000.00		09/05/12		10/05/12		1		0.8000		942.47		Direct		326,700,000.00		0		- 0		34,400,000.00		43,000,000.00		0.31		34,400,000.00		100,806,500.00								942.47																		942.47

		09/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		09/05/12		10/05/12		1		0.7797		1,068.08		Direct		326,700,000.00		0		- 0		38,985,000.00		50,000,000.00		- 0		38,985,000.00		- 0								1,068.08																		1,068.08

		09/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		45,000,000.00		45,000,000.00		09/05/12		10/05/12		1		0.7647		942.78		Direct		326,700,000.00		0		- 0		34,411,500.00		45,000,000.00		0.31		34,411,500.00		100,806,500.00								942.78																		942.78

		09/05/12		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		15,000,000.00		15,000,000.00		09/05/12		10/05/12		1		0.7500		308.22		Direct		326,700,000.00		1		326,700,000.00		11,250,000.00		15,000,000.00		- 0		11,250,000.00		- 0								308.22																		308.22

		10/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		41,800,000.00		6,100,000.00		10/05/12		11/05/12		1		0.8000		916.16		Direct		397,400,000.00		0		- 0		33,440,000.00		41,800,000.00		0.39		33,440,000.00		154,697,500.00								916.16																		916.16

		10/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		43,000,000.00		43,000,000.00		10/05/12		11/05/12		1		0.8000		942.47		Direct		397,400,000.00		0		- 0		34,400,000.00		43,000,000.00		- 0		34,400,000.00		- 0								942.47																		942.47

		10/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		10/05/12		11/05/12		1		0.7669		1,050.55		Direct		397,400,000.00		0		- 0		38,345,000.00		50,000,000.00		0.39		38,345,000.00		154,697,500.00								1,050.55																		1,050.55

		10/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		45,000,000.00		45,000,000.00		10/05/12		11/05/12		1		0.7585		935.14		Direct		397,400,000.00		0		- 0		34,132,500.00		45,000,000.00		- 0		34,132,500.00		- 0								935.14																		935.14

		10/05/12		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00		15,000,000.00		10/05/12		11/05/12		1		0.7500		1,027.40		Direct		397,400,000.00		1		397,400,000.00		37,500,000.00		50,000,000.00		0.39		37,500,000.00		154,697,500.00								1,027.40																		1,027.40

		11/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		79,400,000.00		41,800,000.00		11/05/12		14/05/12		3		0.8000		5,220.82		Direct		435,000,000.00		0		- 0		190,560,000.00		238,200,000.00		- 0		63,520,000.00		- 0								5,220.82																		5,220.82

		11/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		43,000,000.00		43,000,000.00		11/05/12		14/05/12		3		0.8000		2,827.40		Direct		435,000,000.00		0		- 0		103,200,000.00		129,000,000.00		0.42		34,400,000.00		184,584,000.00								2,827.40																		2,827.40

		11/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		11/05/12		14/05/12		3		0.7669		3,151.64		Direct		435,000,000.00		0		- 0		115,035,000.00		150,000,000.00		- 0		38,345,000.00		- 0								3,151.64																		3,151.64

		11/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		45,000,000.00		45,000,000.00		11/05/12		14/05/12		3		0.7542		2,789.51		Direct		435,000,000.00		0		- 0		101,817,000.00		135,000,000.00		0.42		33,939,000.00		184,584,000.00								2,789.51																		2,789.51

		11/05/12		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00		50,000,000.00		11/05/12		14/05/12		3		0.7500		3,082.19		Direct		435,000,000.00		1		435,000,000.00		112,500,000.00		150,000,000.00		- 0		37,500,000.00		- 0								3,082.19																		3,082.19

		12/05/12																												435,000,000.00		1		435,000,000.00		- 0		- 0		0.42		0.00		184,584,000.00								0.00																		0.00

		13/05/12																												435,000,000.00		1		435,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		53,150,000.00		53,150,000.00		14/05/12		15/05/12		1		0.8000		1,164.93		Direct		408,750,000.00		0		- 0		42,520,000.00		53,150,000.00		0.40		42,520,000.00		164,245,500.00								1,164.93																		1,164.93

		14/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		43,000,000.00		43,000,000.00		14/05/12		15/05/12		1		0.8000		942.47		Direct		408,750,000.00		0		- 0		34,400,000.00		43,000,000.00		- 0		34,400,000.00		- 0								942.47																		942.47

		14/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		14/05/12		15/05/12		1		0.7696		1,054.25		Direct		408,750,000.00		0		- 0		38,480,000.00		50,000,000.00		0.40		38,480,000.00		164,245,500.00								1,054.25																		1,054.25

		14/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		45,000,000.00		45,000,000.00		14/05/12		15/05/12		1		0.7659		944.26		Direct		408,750,000.00		0		- 0		34,465,500.00		45,000,000.00		- 0		34,465,500.00		- 0								944.26																		944.26

		14/05/12		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00		50,000,000.00		14/05/12		15/05/12		1		0.7500		1,027.40		Direct		408,750,000.00		1		408,750,000.00		37,500,000.00		50,000,000.00		0.40		37,500,000.00		164,245,500.00								1,027.40																		1,027.40

		15/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		41,650,000.00		41,650,000.00		15/05/12		16/05/12		1		0.8000		912.88		Direct		397,250,000.00		0		- 0		33,320,000.00		41,650,000.00		- 0		33,320,000.00		- 0								912.88																		912.88

		15/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		43,000,000.00		43,000,000.00		15/05/12		16/05/12		1		0.8000		942.47		Direct		397,250,000.00		0		- 0		34,400,000.00		43,000,000.00		0.39		34,400,000.00		154,789,000.00								942.47																		942.47

		15/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		15/05/12		16/05/12		1		0.7696		1,054.25		Direct		397,250,000.00		0		- 0		38,480,000.00		50,000,000.00		- 0		38,480,000.00		- 0								1,054.25																		1,054.25

		15/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		45,000,000.00		45,000,000.00		15/05/12		16/05/12		1		0.7602		937.23		Direct		397,250,000.00		0		- 0		34,209,000.00		45,000,000.00		0.39		34,209,000.00		154,789,000.00								937.23																		937.23

		15/05/12		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00		50,000,000.00		15/05/12		16/05/12		1		0.7500		1,027.40		Direct		397,250,000.00		1		397,250,000.00		37,500,000.00		50,000,000.00		- 0		37,500,000.00		- 0								1,027.40																		1,027.40

		16/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		4,850,000.00		4,850,000.00		16/05/12		17/05/12		1		0.8000		106.30		Direct		315,450,000.00		0		- 0		3,880,000.00		4,850,000.00		0.29		3,880,000.00		91,449,000.00								106.30																		106.30

		16/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		43,000,000.00		43,000,000.00		16/05/12		17/05/12		1		0.8000		942.47		Direct		315,450,000.00		0		- 0		34,400,000.00		43,000,000.00		- 0		34,400,000.00		- 0								942.47																		942.47

		16/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		16/05/12		17/05/12		1		0.7693		1,053.84		Direct		315,450,000.00		0		- 0		38,465,000.00		50,000,000.00		0.29		38,465,000.00		91,449,000.00								1,053.84																		1,053.84

		16/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		45,000,000.00		45,000,000.00		16/05/12		17/05/12		1		0.7572		933.53		Direct		315,450,000.00		0		- 0		34,074,000.00		45,000,000.00		- 0		34,074,000.00		- 0								933.53																		933.53

		16/05/12		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		5,000,000.00		5,000,000.00		16/05/12		17/05/12		1		0.7500		102.74		Direct		315,450,000.00		1		315,450,000.00		3,750,000.00		5,000,000.00		0.29		3,750,000.00		91,449,000.00								102.74																		102.74

		17/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		10,465,000.00		4,850,000.00		17/05/12		18/05/12		1		0.8000		229.37		Direct		321,065,000.00		0		- 0		8,372,000.00		10,465,000.00		- 0		8,372,000.00		- 0								229.37																		229.37

		17/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		43,000,000.00		43,000,000.00		17/05/12		18/05/12		1		0.8000		942.47		Direct		321,065,000.00		0		- 0		34,400,000.00		43,000,000.00		0.30		34,400,000.00		95,663,500.00								942.47																		942.47

		17/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		17/05/12		18/05/12		1		0.7642		1,046.85		Direct		321,065,000.00		0		- 0		38,210,000.00		50,000,000.00		- 0		38,210,000.00		- 0								1,046.85																		1,046.85

		17/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		45,000,000.00		45,000,000.00		17/05/12		18/05/12		1		0.7567		932.92		Direct		321,065,000.00		0		- 0		34,051,500.00		45,000,000.00		0.30		34,051,500.00		95,663,500.00								932.92																		932.92

		17/05/12		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		5,000,000.00		5,000,000.00		17/05/12		18/05/12		1		0.7500		102.74		Direct		321,065,000.00		1		321,065,000.00		3,750,000.00		5,000,000.00		- 0		3,750,000.00		- 0								102.74																		102.74

		18/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		1,125,000.00		1,125,000.00		18/05/12		21/05/12		3		0.8000		73.97		Direct		276,725,000.00		0		- 0		2,700,000.00		3,375,000.00		0.22		900,000.00		61,529,500.00								73.97																		73.97

		18/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		38,000,000.00		38,000,000.00		18/05/12		21/05/12		3		0.8000		2,498.63		Direct		276,725,000.00		0		- 0		91,200,000.00		114,000,000.00		- 0		30,400,000.00		- 0								2,498.63																		2,498.63

		18/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		18/05/12		21/05/12		3		0.7642		3,140.55		Direct		276,725,000.00		0		- 0		114,630,000.00		150,000,000.00		0.22		38,210,000.00		61,529,500.00								3,140.55																		3,140.55

		18/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		15,000,000.00		15,000,000.00		18/05/12		21/05/12		3		0.7593		936.12		Direct		276,725,000.00		0		- 0		34,168,500.00		45,000,000.00		- 0		11,389,500.00		- 0								936.12																		936.12

		18/05/12		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		5,000,000.00		5,000,000.00		18/05/12		21/05/12		3		0.7500		308.22		Direct		276,725,000.00		1		276,725,000.00		11,250,000.00		15,000,000.00		0.22		3,750,000.00		61,529,500.00								308.22																		308.22

		19/05/12																												276,725,000.00		1		276,725,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/05/12																												276,725,000.00		1		276,725,000.00		- 0		- 0		0.22		0.00		61,529,500.00								0.00																		0.00

		21/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		5,050,000.00		1,125,000.00		21/05/12		22/05/12		1		0.8000		110.68		Direct		274,350,000.00		0		- 0		4,040,000.00		5,050,000.00		- 0		4,040,000.00		- 0								110.68																		110.68

		21/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		38,000,000.00		21/05/12		22/05/12		1		0.8000		694.79		Direct		274,350,000.00		0		- 0		25,360,000.00		31,700,000.00		0.22		25,360,000.00		59,403,000.00								694.79																		694.79

		21/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		21/05/12		22/05/12		1		0.7612		1,042.74		Direct		274,350,000.00		0		- 0		38,060,000.00		50,000,000.00		- 0		38,060,000.00		- 0								1,042.74																		1,042.74

		21/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		15,000,000.00		15,000,000.00		21/05/12		22/05/12		1		0.7542		309.95		Direct		274,350,000.00		0		- 0		11,313,000.00		15,000,000.00		0.22		11,313,000.00		59,403,000.00								309.95																		309.95

		21/05/12		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		5,000,000.00		5,000,000.00		21/05/12		22/05/12		1		0.7500		102.74		Direct		274,350,000.00		1		274,350,000.00		3,750,000.00		5,000,000.00		- 0		3,750,000.00		- 0								102.74																		102.74

		22/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		0.00		0.00		22/05/12		23/05/12		1		0.8000		0.00		Direct		241,800,000.00		0		- 0		- 0		- 0		0.14		0.00		34,408,250.00								0.00																		0.00

		22/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		22/05/12		23/05/12		1		0.8000		694.79		Direct		241,800,000.00		0		- 0		25,360,000.00		31,700,000.00		- 0		25,360,000.00		- 0								694.79																		694.79

		22/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		22,500,000.00		22,500,000.00		22/05/12		23/05/12		1		0.7643		471.14		Direct		241,800,000.00		0		- 0		17,196,750.00		22,500,000.00		0.14		17,196,750.00		34,408,250.00								471.14																		471.14

		22/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		15,000,000.00		15,000,000.00		22/05/12		23/05/12		1		0.7481		307.44		Direct		241,800,000.00		0		- 0		11,221,500.00		15,000,000.00		- 0		11,221,500.00		- 0								307.44																		307.44

		22/05/12		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		5,000,000.00		5,000,000.00		22/05/12		23/05/12		1		0.7500		102.74		Direct		241,800,000.00		1		241,800,000.00		3,750,000.00		5,000,000.00		0.14		3,750,000.00		34,408,250.00								102.74																		102.74

		23/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		500,000.00		0.00		23/05/12		24/05/12		1		0.8000		10.96		Direct		242,300,000.00		0		- 0		400,000.00		500,000.00		- 0		400,000.00		- 0								10.96																		10.96

		23/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		23/05/12		24/05/12		1		0.8000		694.79		Direct		242,300,000.00		0		- 0		25,360,000.00		31,700,000.00		0.14		25,360,000.00		34,914,000.00								694.79																		694.79

		23/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		22,500,000.00		22,500,000.00		23/05/12		24/05/12		1		0.7688		473.92		Direct		242,300,000.00		0		- 0		17,298,000.00		22,500,000.00		- 0		17,298,000.00		- 0								473.92																		473.92

		23/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		15,000,000.00		15,000,000.00		23/05/12		24/05/12		1		0.7484		307.56		Direct		242,300,000.00		0		- 0		11,226,000.00		15,000,000.00		0.14		11,226,000.00		34,914,000.00								307.56																		307.56

		23/05/12		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		5,000,000.00		5,000,000.00		23/05/12		24/05/12		1		0.7500		102.74		Direct		242,300,000.00		1		242,300,000.00		3,750,000.00		5,000,000.00		- 0		3,750,000.00		- 0								102.74																		102.74

		24/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		3,250,000.00		500,000.00		24/05/12		25/05/12		1		0.8000		71.23		Direct		240,050,000.00		0		- 0		2,600,000.00		3,250,000.00		0.14		2,600,000.00		33,449,500.00								71.23																		71.23

		24/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		24/05/12		25/05/12		1		0.8000		694.79		Direct		240,050,000.00		0		- 0		25,360,000.00		31,700,000.00		- 0		25,360,000.00		- 0								694.79																		694.79

		24/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		22,500,000.00		22,500,000.00		24/05/12		25/05/12		1		0.7708		475.15		Direct		240,050,000.00		0		- 0		17,343,000.00		22,500,000.00		0.14		17,343,000.00		33,449,500.00								475.15																		475.15

		24/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		15,000,000.00		15,000,000.00		24/05/12		25/05/12		1		0.7511		308.67		Direct		240,050,000.00		1		240,050,000.00		11,266,500.00		15,000,000.00		- 0		11,266,500.00		- 0								308.67																		308.67

		25/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		10,900,000.00		3,250,000.00		25/05/12		28/05/12		3		0.8000		716.71		Direct		247,700,000.00		0		- 0		26,160,000.00		32,700,000.00		0.16		8,720,000.00		39,551,500.00								716.71																		716.71

		25/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		25/05/12		28/05/12		3		0.8000		2,084.38		Direct		247,700,000.00		0		- 0		76,080,000.00		95,100,000.00		- 0		25,360,000.00		- 0								2,084.38																		2,084.38

		25/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		22,500,000.00		22,500,000.00		25/05/12		28/05/12		3		0.7708		1,425.45		Direct		247,700,000.00		0		- 0		52,029,000.00		67,500,000.00		0.16		17,343,000.00		39,551,500.00								1,425.45																		1,425.45

		25/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		15,000,000.00		15,000,000.00		25/05/12		28/05/12		3		0.7499		924.53		Direct		247,700,000.00		1		247,700,000.00		33,745,500.00		45,000,000.00		- 0		11,248,500.00		- 0								924.53																		924.53

		26/05/12																												247,700,000.00		1		247,700,000.00		- 0		- 0		0.16		0.00		39,551,500.00								0.00																		0.00

		27/05/12																												247,700,000.00		1		247,700,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		2,150,000.00		2,150,000.00		28/05/12		29/05/12		1		0.8000		47.12		Direct		233,950,000.00		0		- 0		1,720,000.00		2,150,000.00		0.12		1,720,000.00		28,200,250.00								47.12																		47.12

		28/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		28/05/12		29/05/12		1		0.8000		694.79		Direct		233,950,000.00		0		- 0		25,360,000.00		31,700,000.00		- 0		25,360,000.00		- 0								694.79																		694.79

		28/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		22,500,000.00		22,500,000.00		28/05/12		29/05/12		1		0.7409		456.72		Direct		233,950,000.00		0		- 0		16,670,250.00		22,500,000.00		0.12		16,670,250.00		28,200,250.00								456.72																		456.72

		28/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		28/05/12		29/05/12		1		0.7570		207.40		Direct		233,950,000.00		1		233,950,000.00		7,570,000.00		10,000,000.00		- 0		7,570,000.00		- 0								207.40																		207.40

		29/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		63,100,000.00		2,150,000.00		29/05/12		30/05/12		1		0.8000		1,383.01		Direct		322,400,000.00		0		- 0		50,480,000.00		63,100,000.00		0.30		50,480,000.00		98,140,000.00								1,383.01																		1,383.01

		29/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		29/05/12		30/05/12		1		0.8000		694.79		Direct		322,400,000.00		0		- 0		25,360,000.00		31,700,000.00		- 0		25,360,000.00		- 0								694.79																		694.79

		29/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		22,500,000.00		29/05/12		30/05/12		1		0.7609		1,042.33		Direct		322,400,000.00		0		- 0		38,045,000.00		50,000,000.00		0.30		38,045,000.00		98,140,000.00								1,042.33																		1,042.33

		29/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		29/05/12		30/05/12		1		0.7375		202.05		Direct		322,400,000.00		1		322,400,000.00		7,375,000.00		10,000,000.00		- 0		7,375,000.00		- 0								202.05																		202.05

		30/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		19,200,000.00		19,200,000.00		30/05/12		31/05/12		1		0.8000		420.82		Direct		278,500,000.00		0		- 0		15,360,000.00		19,200,000.00		0.23		15,360,000.00		62,993,000.00								420.82																		420.82

		30/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		30/05/12		31/05/12		1		0.8000		694.79		Direct		278,500,000.00		0		- 0		25,360,000.00		31,700,000.00		- 0		25,360,000.00		- 0								694.79																		694.79

		30/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		50,000,000.00		50,000,000.00		30/05/12		31/05/12		1		0.7598		1,040.82		Direct		278,500,000.00		0		- 0		37,990,000.00		50,000,000.00		0.23		37,990,000.00		62,993,000.00								1,040.82																		1,040.82

		30/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		30/05/12		31/05/12		1		0.7403		202.82		Direct		278,500,000.00		1		278,500,000.00		7,403,000.00		10,000,000.00		- 0		7,403,000.00		- 0								202.82																		202.82

		31/05/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		7,475,000.00		7,475,000.00		31/05/12		01/06/12		1		0.8000		163.84		Direct		246,775,000.00		0		- 0		5,980,000.00		7,475,000.00		0.16		5,980,000.00		38,358,000.00								163.84																		163.84

		31/05/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		31/05/12		01/06/12		1		0.8000		694.79		Direct		246,775,000.00		0		- 0		25,360,000.00		31,700,000.00		- 0		25,360,000.00		- 0								694.79																		694.79

		31/05/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		30,000,000.00		30,000,000.00		31/05/12		01/06/12		1		0.7598		624.49		Direct		246,775,000.00		0		- 0		22,794,000.00		30,000,000.00		0.16		22,794,000.00		38,358,000.00								624.49																		624.49

		31/05/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		31/05/12		01/06/12		1		0.7344		201.21		Direct		246,775,000.00		1		246,775,000.00		7,344,000.00		10,000,000.00		- 0		7,344,000.00		- 0								201.21																		201.21

		01/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		35,450,000.00		7,475,000.00		01/06/12		06/06/12		5		0.8000		3,884.93		Direct		274,750,000.00		0		- 0		141,800,000.00		177,250,000.00		0.22		28,360,000.00		60,789,000.00								3,884.93																		3,884.93

		01/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		01/06/12		06/06/12		5		0.8000		3,473.97		Direct		274,750,000.00		0		- 0		126,800,000.00		158,500,000.00		- 0		25,360,000.00		- 0								3,473.97																		3,473.97

		01/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		30,000,000.00		30,000,000.00		01/06/12		06/06/12		5		0.7597		3,122.05		Direct		274,750,000.00		0		- 0		113,955,000.00		150,000,000.00		0.22		22,791,000.00		60,789,000.00								3,122.05																		3,122.05

		01/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		01/06/12		06/06/12		5		0.7398		1,013.42		Direct		274,750,000.00		1		274,750,000.00		36,990,000.00		50,000,000.00		- 0		7,398,000.00		- 0								1,013.42																		1,013.42

		02/06/12																												274,750,000.00		1		274,750,000.00		- 0		- 0		0.22		0.00		60,789,000.00								0.00																		0.00

		03/06/12																												274,750,000.00		1		274,750,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/06/12																04/06/12												274,750,000.00		1		274,750,000.00		- 0		- 0		0.22		0.00		60,789,000.00								0.00																		0.00

		05/06/12																05/06/12												274,750,000.00		1		274,750,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		23,000,000.00		23,000,000.00		06/06/12		07/06/12		1		0.8000		504.11		Direct		262,300,000.00		0		- 0		18,400,000.00		23,000,000.00		0.19		18,400,000.00		50,698,000.00								504.11																		504.11

		06/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		06/06/12		07/06/12		1		0.8000		694.79		Direct		262,300,000.00		0		- 0		25,360,000.00		31,700,000.00		- 0		25,360,000.00		- 0								694.79																		694.79

		06/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		30,000,000.00		30,000,000.00		06/06/12		07/06/12		1		0.7581		623.10		Direct		262,300,000.00		0		- 0		22,743,000.00		30,000,000.00		0.19		22,743,000.00		50,698,000.00								623.10																		623.10

		06/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		06/06/12		07/06/12		1		0.7315		200.41		Direct		262,300,000.00		1		262,300,000.00		7,315,000.00		10,000,000.00		- 0		7,315,000.00		- 0								200.41																		200.41

		07/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		22,330,000.00		22,330,000.00		07/06/12		08/06/12		1		0.8000		489.42		Direct		261,630,000.00		0		- 0		17,864,000.00		22,330,000.00		0.19		17,864,000.00		50,158,000.00								489.42																		489.42

		07/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		07/06/12		08/06/12		1		0.8000		694.79		Direct		261,630,000.00		0		- 0		25,360,000.00		31,700,000.00		- 0		25,360,000.00		- 0								694.79																		694.79

		07/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		30,000,000.00		30,000,000.00		07/06/12		08/06/12		1		0.7582		623.18		Direct		261,630,000.00		0		- 0		22,746,000.00		30,000,000.00		0.19		22,746,000.00		50,158,000.00								623.18																		623.18

		07/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		07/06/12		08/06/12		1		0.7308		200.22		Direct		261,630,000.00		1		261,630,000.00		7,308,000.00		10,000,000.00		- 0		7,308,000.00		- 0								200.22																		200.22

		08/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		18,500,000.00		18,500,000.00		08/06/12		11/06/12		3		0.8000		1,216.44		Direct		257,800,000.00		0		- 0		44,400,000.00		55,500,000.00		0.18		14,800,000.00		46,903,000.00								1,216.44																		1,216.44

		08/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		08/06/12		11/06/12		3		0.8000		2,084.38		Direct		257,800,000.00		0		- 0		76,080,000.00		95,100,000.00		- 0		25,360,000.00		- 0								2,084.38																		2,084.38

		08/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		30,000,000.00		30,000,000.00		08/06/12		11/06/12		3		0.7556		1,863.12		Direct		257,800,000.00		0		- 0		68,004,000.00		90,000,000.00		0.18		22,668,000.00		46,903,000.00								1,863.12																		1,863.12

		08/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		08/06/12		11/06/12		3		0.7195		591.37		Direct		257,800,000.00		1		257,800,000.00		21,585,000.00		30,000,000.00		- 0		7,195,000.00		- 0								591.37																		591.37

		09/06/12																												257,800,000.00		1		257,800,000.00		- 0		- 0		0.18		0.00		46,903,000.00								0.00																		0.00

		10/06/12																												257,800,000.00		1		257,800,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		26,250,000.00		18,500,000.00		11/06/12		12/06/12		1		0.8000		575.34		Direct		265,550,000.00		0		- 0		21,000,000.00		26,250,000.00		0.20		21,000,000.00		53,051,000.00								575.34																		575.34

		11/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		11/06/12		12/06/12		1		0.8000		694.79		Direct		265,550,000.00		0		- 0		25,360,000.00		31,700,000.00		- 0		25,360,000.00		- 0								694.79																		694.79

		11/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		30,000,000.00		30,000,000.00		11/06/12		12/06/12		1		0.7523		618.33		Direct		265,550,000.00		0		- 0		22,569,000.00		30,000,000.00		0.20		22,569,000.00		53,051,000.00								618.33																		618.33

		11/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		11/06/12		12/06/12		1		0.7242		198.41		Direct		265,550,000.00		1		265,550,000.00		7,242,000.00		10,000,000.00		- 0		7,242,000.00		- 0								198.41																		198.41

		12/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		26,360,000.00		26,250,000.00		12/06/12		13/06/12		1		0.8000		577.75		Direct		265,660,000.00		0		- 0		21,088,000.00		26,360,000.00		0.20		21,088,000.00		53,106,000.00								577.75																		577.75

		12/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		12/06/12		13/06/12		1		0.8000		694.79		Direct		265,660,000.00		0		- 0		25,360,000.00		31,700,000.00		- 0		25,360,000.00		- 0								694.79																		694.79

		12/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		30,000,000.00		30,000,000.00		12/06/12		13/06/12		1		0.7485		615.21		Direct		265,660,000.00		0		- 0		22,455,000.00		30,000,000.00		0.20		22,455,000.00		53,106,000.00								615.21																		615.21

		12/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		12/06/12		13/06/12		1		0.7323		200.63		Direct		265,660,000.00		1		265,660,000.00		7,323,000.00		10,000,000.00		- 0		7,323,000.00		- 0								200.63																		200.63

		13/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		24,956,000.00		24,956,000.00		13/06/12		14/06/12		1		0.8000		546.98		Direct		264,256,000.00		0		- 0		19,964,800.00		24,956,000.00		0.19		19,964,800.00		51,447,800.00								546.98																		546.98

		13/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		13/06/12		14/06/12		1		0.8000		694.79		Direct		264,256,000.00		0		- 0		25,360,000.00		31,700,000.00		- 0		25,360,000.00		- 0								694.79																		694.79

		13/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		30,000,000.00		30,000,000.00		13/06/12		14/06/12		1		0.7303		600.25		Direct		264,256,000.00		0		- 0		21,909,000.00		30,000,000.00		0.19		21,909,000.00		51,447,800.00								600.25																		600.25

		13/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		13/06/12		14/06/12		1		0.7334		200.93		Direct		264,256,000.00		1		264,256,000.00		7,334,000.00		10,000,000.00		- 0		7,334,000.00		- 0								200.93																		200.93

		14/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		16,796,000.00		16,796,000.00		14/06/12		15/06/12		1		0.8000		368.13		Direct		256,096,000.00		0		- 0		13,436,800.00		16,796,000.00		0.18		13,436,800.00		44,956,800.00								368.13																		368.13

		14/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		14/06/12		15/06/12		1		0.8000		694.79		Direct		256,096,000.00		0		- 0		25,360,000.00		31,700,000.00		- 0		25,360,000.00		- 0								694.79																		694.79

		14/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		30,000,000.00		30,000,000.00		14/06/12		15/06/12		1		0.7302		600.16		Direct		256,096,000.00		0		- 0		21,906,000.00		30,000,000.00		0.18		21,906,000.00		44,956,800.00								600.16																		600.16

		14/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		14/06/12		15/06/12		1		0.7374		202.03		Direct		256,096,000.00		1		256,096,000.00		7,374,000.00		10,000,000.00		- 0		7,374,000.00		- 0								202.03																		202.03

		15/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		1,500,000.00		1,500,000.00		15/06/12		18/06/12		3		0.8000		98.63		Direct		225,800,000.00		0		- 0		3,600,000.00		4,500,000.00		0.10		1,200,000.00		21,798,000.00								98.63																		98.63

		15/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		15/06/12		18/06/12		3		0.8000		2,084.38		Direct		225,800,000.00		0		- 0		76,080,000.00		95,100,000.00		- 0		25,360,000.00		- 0								2,084.38																		2,084.38

		15/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		15,000,000.00		15,000,000.00		15/06/12		18/06/12		3		0.7254		894.33		Direct		225,800,000.00		0		- 0		32,643,000.00		45,000,000.00		0.10		10,881,000.00		21,798,000.00								894.33																		894.33

		15/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		15/06/12		18/06/12		3		0.7477		614.55		Direct		225,800,000.00		1		225,800,000.00		22,431,000.00		30,000,000.00		- 0		7,477,000.00		- 0								614.55																		614.55

		16/06/12																												225,800,000.00		1		225,800,000.00		- 0		- 0		0.10		0.00		21,798,000.00								0.00																		0.00

		17/06/12																												225,800,000.00		1		225,800,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		1,200,000.00		1,200,000.00		18/06/12		19/06/12		1		0.8000		26.30		Direct		213,500,000.00		0		- 0		960,000.00		1,200,000.00		0.06		960,000.00		12,890,600.00								26.30																		26.30

		18/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		18/06/12		19/06/12		1		0.8000		694.79		Direct		213,500,000.00		0		- 0		25,360,000.00		31,700,000.00		- 0		25,360,000.00		- 0								694.79																		694.79

		18/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		3,000,000.00		3,000,000.00		18/06/12		19/06/12		1		0.7262		59.69		Direct		213,500,000.00		0		- 0		2,178,600.00		3,000,000.00		0.06		2,178,600.00		12,890,600.00								59.69																		59.69

		18/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		18/06/12		19/06/12		1		0.7512		205.81		Direct		213,500,000.00		1		213,500,000.00		7,512,000.00		10,000,000.00		- 0		7,512,000.00		- 0								205.81																		205.81

		19/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		54,850,000.00		1,200,000.00		19/06/12		20/06/12		1		0.8000		1,202.19		Direct		267,150,000.00		0		- 0		43,880,000.00		54,850,000.00		0.21		43,880,000.00		55,820,200.00								1,202.19																		1,202.19

		19/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		19/06/12		20/06/12		1		0.8000		694.79		Direct		267,150,000.00		0		- 0		25,360,000.00		31,700,000.00		- 0		25,360,000.00		- 0								694.79																		694.79

		19/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		3,000,000.00		3,000,000.00		19/06/12		20/06/12		1		0.7234		59.46		Direct		267,150,000.00		0		- 0		2,170,200.00		3,000,000.00		0.21		2,170,200.00		55,820,200.00								59.46																		59.46

		19/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		19/06/12		20/06/12		1		0.7530		206.30		Direct		267,150,000.00		1		267,150,000.00		7,530,000.00		10,000,000.00		- 0		7,530,000.00		- 0								206.30																		206.30

		20/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,525,000.00		50,525,000.00		20/06/12		21/06/12		1		0.8000		1,107.40		Direct		262,825,000.00		0		- 0		40,420,000.00		50,525,000.00		0.20		40,420,000.00		52,321,500.00								1,107.40																		1,107.40

		20/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		20/06/12		21/06/12		1		0.8000		694.79		Direct		262,825,000.00		0		- 0		25,360,000.00		31,700,000.00		- 0		25,360,000.00		- 0								694.79																		694.79

		20/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		3,000,000.00		3,000,000.00		20/06/12		21/06/12		1		0.7265		59.71		Direct		262,825,000.00		0		- 0		2,179,500.00		3,000,000.00		0.20		2,179,500.00		52,321,500.00								59.71																		59.71

		20/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		20/06/12		21/06/12		1		0.7482		204.99		Direct		262,825,000.00		1		262,825,000.00		7,482,000.00		10,000,000.00		- 0		7,482,000.00		- 0								204.99																		204.99

		21/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,525,000.00		50,525,000.00		21/06/12		22/06/12		1		0.8000		1,107.40		Direct		262,825,000.00		0		- 0		40,420,000.00		50,525,000.00		0.20		40,420,000.00		52,287,100.00								1,107.40																		1,107.40

		21/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		21/06/12		22/06/12		1		0.8000		694.79		Direct		262,825,000.00		0		- 0		25,360,000.00		31,700,000.00		- 0		25,360,000.00		- 0								694.79																		694.79

		21/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		3,000,000.00		3,000,000.00		21/06/12		22/06/12		1		0.7207		59.24		Direct		262,825,000.00		0		- 0		2,162,100.00		3,000,000.00		0.20		2,162,100.00		52,287,100.00								59.24																		59.24

		21/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		21/06/12		22/06/12		1		0.7465		204.52		Direct		262,825,000.00		1		262,825,000.00		7,465,000.00		10,000,000.00		- 0		7,465,000.00		- 0								204.52																		204.52

		22/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		30,525,000.00		30,525,000.00		22/06/12		25/06/12		3		0.8000		2,007.12		Direct		242,825,000.00		0		- 0		73,260,000.00		91,575,000.00		0.15		24,420,000.00		36,287,100.00								2,007.12																		2,007.12

		22/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		22/06/12		25/06/12		3		0.8000		2,084.38		Direct		242,825,000.00		0		- 0		76,080,000.00		95,100,000.00		- 0		25,360,000.00		- 0								2,084.38																		2,084.38

		22/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		3,000,000.00		3,000,000.00		22/06/12		25/06/12		3		0.7207		177.71		Direct		242,825,000.00		0		- 0		6,486,300.00		9,000,000.00		0.15		2,162,100.00		36,287,100.00								177.71																		177.71

		22/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		22/06/12		25/06/12		3		0.7465		613.56		Direct		242,825,000.00		1		242,825,000.00		22,395,000.00		30,000,000.00		- 0		7,465,000.00		- 0								613.56																		613.56

		23/06/12																												242,825,000.00		1		242,825,000.00		- 0		- 0		0.15		0.00		36,287,100.00								0.00																		0.00

		24/06/12																												242,825,000.00		1		242,825,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		59,495,000.00		30,525,000.00		25/06/12		26/06/12		1		0.8000		1,304.00		Direct		271,795,000.00		0		- 0		47,596,000.00		59,495,000.00		0.22		47,596,000.00		59,451,100.00								1,304.00																		1,304.00

		25/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		25/06/12		26/06/12		1		0.8000		694.79		Direct		271,795,000.00		0		- 0		25,360,000.00		31,700,000.00		- 0		25,360,000.00		- 0								694.79																		694.79

		25/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		3,000,000.00		3,000,000.00		25/06/12		26/06/12		1		0.7177		58.99		Direct		271,795,000.00		0		- 0		2,153,100.00		3,000,000.00		0.22		2,153,100.00		59,451,100.00								58.99																		58.99

		25/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		25/06/12		26/06/12		1		0.7462		204.44		Direct		271,795,000.00		1		271,795,000.00		7,462,000.00		10,000,000.00		- 0		7,462,000.00		- 0								204.44																		204.44

		26/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		56,255,000.00		30,525,000.00		26/06/12		27/06/12		1		0.8000		1,232.99		Direct		268,555,000.00		0		- 0		45,004,000.00		56,255,000.00		0.21		45,004,000.00		56,788,000.00								1,232.99																		1,232.99

		26/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		31,700,000.00		31,700,000.00		26/06/12		27/06/12		1		0.8000		694.79		Direct		268,555,000.00		0		- 0		25,360,000.00		31,700,000.00		- 0		25,360,000.00		- 0								694.79																		694.79

		26/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		3,000,000.00		3,000,000.00		26/06/12		27/06/12		1		0.7160		58.85		Direct		268,555,000.00		0		- 0		2,148,000.00		3,000,000.00		0.21		2,148,000.00		56,788,000.00								58.85																		58.85

		26/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		26/06/12		27/06/12		1		0.7396		202.63		Direct		268,555,000.00		1		268,555,000.00		7,396,000.00		10,000,000.00		- 0		7,396,000.00		- 0								202.63																		202.63

		27/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		74,025,000.00		30,525,000.00		27/06/12		28/06/12		1		0.8000		1,622.47		Direct		264,625,000.00		0		- 0		59,220,000.00		74,025,000.00		0.20		59,220,000.00		53,607,900.00								1,622.47																		1,622.47

		27/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		10,000,000.00		10,000,000.00		27/06/12		28/06/12		1		0.8000		219.18		Direct		264,625,000.00		0		- 0		8,000,000.00		10,000,000.00		- 0		8,000,000.00		- 0								219.18																		219.18

		27/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		3,000,000.00		3,000,000.00		27/06/12		28/06/12		1		0.7153		58.79		Direct		264,625,000.00		0		- 0		2,145,900.00		3,000,000.00		0.20		2,145,900.00		53,607,900.00								58.79																		58.79

		27/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		27/06/12		28/06/12		1		0.7362		201.70		Direct		264,625,000.00		1		264,625,000.00		7,362,000.00		10,000,000.00		- 0		7,362,000.00		- 0								201.70																		201.70

		28/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		60,350,000.00		60,350,000.00		28/06/12		29/06/12		1		0.8000		1,322.74		Direct		250,950,000.00		0		- 0		48,280,000.00		60,350,000.00		0.17		48,280,000.00		42,660,900.00								1,322.74																		1,322.74

		28/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		10,000,000.00		10,000,000.00		28/06/12		29/06/12		1		0.8000		219.18		Direct		250,950,000.00		0		- 0		8,000,000.00		10,000,000.00		- 0		8,000,000.00		- 0								219.18																		219.18

		28/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		3,000,000.00		3,000,000.00		28/06/12		29/06/12		1		0.7133		58.63		Direct		250,950,000.00		0		- 0		2,139,900.00		3,000,000.00		0.17		2,139,900.00		42,660,900.00								58.63																		58.63

		28/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		28/06/12		29/06/12		1		0.7361		201.67		Direct		250,950,000.00		1		250,950,000.00		7,361,000.00		10,000,000.00		- 0		7,361,000.00		- 0								201.67																		201.67

		29/06/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		14,019,000.00		14,019,000.00		29/06/12		02/07/12		3		0.8000		921.80		Direct		196,619,000.00		0		- 0		33,645,600.00		42,057,000.00		(0.04)		11,215,200.00		(8,013,700.00)								921.80																		921.80

		29/06/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		10,000,000.00		10,000,000.00		29/06/12		02/07/12		3		0.8000		657.53		Direct		196,619,000.00		0		- 0		24,000,000.00		30,000,000.00		- 0		8,000,000.00		- 0								657.53																		657.53

		29/06/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		3,000,000.00		3,000,000.00		29/06/12		02/07/12		3		0.7167		176.72		Direct		196,619,000.00		0		- 0		6,450,300.00		9,000,000.00		(0.04)		2,150,100.00		(8,013,700.00)								176.72																		176.72

		29/06/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		29/06/12		02/07/12		3		0.7341		603.37		Direct		196,619,000.00		1		196,619,000.00		22,023,000.00		30,000,000.00		- 0		7,341,000.00		- 0								603.37																		603.37

		30/06/12																												196,619,000.00		1		196,619,000.00		- 0		- 0		(0.04)		0.00		(8,013,700.00)								0.00																		0.00

		01/07/12																												196,619,000.00		1		196,619,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		579,000.00		579,000.00		02/07/12		03/07/12		1		0.8000		12.69		Direct		175,179,000.00		0		- 0		463,200.00		579,000.00		(0.14)		463,200.00		(25,113,600.00)								12.69																		12.69

		02/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		2,000,000.00		2,000,000.00		02/07/12		03/07/12		1		0.8000		43.84		Direct		175,179,000.00		0		- 0		1,600,000.00		2,000,000.00		- 0		1,600,000.00		- 0								43.84																		43.84

		02/07/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		3,000,000.00		3,000,000.00		02/07/12		03/07/12		1		0.7144		58.72		Direct		175,179,000.00		0		- 0		2,143,200.00		3,000,000.00		(0.14)		2,143,200.00		(25,113,600.00)								58.72																		58.72

		02/07/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		10,000,000.00		10,000,000.00		02/07/12		03/07/12		1		0.7400		202.74		Direct		175,179,000.00		1		175,179,000.00		7,400,000.00		10,000,000.00		- 0		7,400,000.00		- 0								202.74																		202.74

		03/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		865,000.00		865,000.00		03/07/12		04/07/12		1		0.8000		18.96		Direct		163,465,000.00		0		- 0		692,000.00		865,000.00		(0.21)		692,000.00		(33,959,500.00)								18.96																		18.96

		03/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		0.00		0.00		03/07/12		04/07/12		1		0.8000		0.00		Direct		163,465,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/07/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		3,000,000.00		3,000,000.00		03/07/12		04/07/12		1		0.6895		56.67		Direct		163,465,000.00		0		- 0		2,068,500.00		3,000,000.00		(0.21)		2,068,500.00		(33,959,500.00)								56.67																		56.67

		03/07/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		0.00		0.00		03/07/12		04/07/12		1		0.7225		0.00		Direct		163,465,000.00		1		163,465,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		27,850,000.00		27,850,000.00		04/07/12		05/07/12		1		0.8000		610.41		Direct		187,450,000.00		0		- 0		22,280,000.00		27,850,000.00		(0.08)		22,280,000.00		(14,440,000.00)								610.41																		610.41

		04/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		0.00		0.00		04/07/12		05/07/12		1		0.8000		0.00		Direct		187,450,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/07/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		0.00		0.00		04/07/12		05/07/12		1		0.6946		0.00		Direct		187,450,000.00		0		- 0		- 0		- 0		(0.08)		0.00		(14,440,000.00)								0.00																		0.00

		04/07/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		0.00		0.00		04/07/12		05/07/12		1		0.7230		0.00		Direct		187,450,000.00		1		187,450,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		32,899,000.00		27,850,000.00		05/07/12		06/07/12		1		0.8000		721.07		Direct		237,499,000.00		0		- 0		26,319,200.00		32,899,000.00		0.10		26,319,200.00		24,465,200.00								721.07																		721.07

		05/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		30,000,000.00		0.00		05/07/12		06/07/12		1		0.8000		657.53		Direct		237,499,000.00		0		- 0		24,000,000.00		30,000,000.00		- 0		24,000,000.00		- 0								657.53																		657.53

		05/07/12		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		0.00		0.00		05/07/12		06/07/12		1		0.6887		0.00		Direct		237,499,000.00		0		- 0		- 0		- 0		0.10		0.00		24,465,200.00								0.00																		0.00

		05/07/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		15,000,000.00		0.00		05/07/12		06/07/12		1		0.7244		297.70		Direct		237,499,000.00		1		237,499,000.00		10,866,000.00		15,000,000.00		- 0		10,866,000.00		- 0								297.70																		297.70

		06/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		21,240,000.00		21,240,000.00		06/07/12		09/07/12		3		0.8000		1,396.60		Direct		225,840,000.00		0		- 0		50,976,000.00		63,720,000.00		0.07		16,992,000.00		15,063,000.00								1,396.60																		1,396.60

		06/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		30,000,000.00		30,000,000.00		06/07/12		09/07/12		3		0.8000		1,972.60		Direct		225,840,000.00		0		- 0		72,000,000.00		90,000,000.00		- 0		24,000,000.00		- 0								1,972.60																		1,972.60

		06/07/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		15,000,000.00		15,000,000.00		06/07/12		09/07/12		3		0.7194		886.93		Direct		225,840,000.00		1		225,840,000.00		32,373,000.00		45,000,000.00		0.07		10,791,000.00		15,063,000.00								886.93																		886.93

		07/07/12																												225,840,000.00		1		225,840,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/07/12																												225,840,000.00		1		225,840,000.00		- 0		- 0		0.07		0.00		15,063,000.00								0.00																		0.00

		09/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		18,991,000.00		18,991,000.00		09/07/12		10/07/12		1		0.8000		416.24		Direct		223,591,000.00		0		- 0		15,192,800.00		18,991,000.00		- 0		15,192,800.00		- 0								416.24																		416.24

		09/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		30,000,000.00		30,000,000.00		09/07/12		10/07/12		1		0.8000		657.53		Direct		223,591,000.00		0		- 0		24,000,000.00		30,000,000.00		0.06		24,000,000.00		13,364,300.00								657.53																		657.53

		09/07/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		15,000,000.00		15,000,000.00		09/07/12		10/07/12		1		0.7261		298.40		Direct		223,591,000.00		1		223,591,000.00		10,891,500.00		15,000,000.00		- 0		10,891,500.00		- 0								298.40																		298.40

		10/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		23,472,000.00		23,472,000.00		10/07/12		11/07/12		1		0.8000		514.45		Direct		228,072,000.00		0		- 0		18,777,600.00		23,472,000.00		0.07		18,777,600.00		16,949,100.00								514.45																		514.45

		10/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		30,000,000.00		30,000,000.00		10/07/12		11/07/12		1		0.8000		657.53		Direct		228,072,000.00		0		- 0		24,000,000.00		30,000,000.00		- 0		24,000,000.00		- 0								657.53																		657.53

		10/07/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		15,000,000.00		15,000,000.00		10/07/12		11/07/12		1		0.7261		298.40		Direct		228,072,000.00		1		228,072,000.00		10,891,500.00		15,000,000.00		0.07		10,891,500.00		16,949,100.00								298.40																		298.40

		11/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		0.00		0.00		11/07/12		12/07/12		1		0.8000		0.00		Direct		204,600,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		30,000,000.00		30,000,000.00		11/07/12		12/07/12		1		0.8000		657.53		Direct		204,600,000.00		0		- 0		24,000,000.00		30,000,000.00		(0.01)		24,000,000.00		(1,801,500.00)								657.53																		657.53

		11/07/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		15,000,000.00		15,000,000.00		11/07/12		12/07/12		1		0.7279		299.14		Direct		204,600,000.00		1		204,600,000.00		10,918,500.00		15,000,000.00		- 0		10,918,500.00		- 0								299.14																		299.14

		12/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		0.00		0.00		12/07/12		13/07/12		1		0.8000		0.00		Direct		189,600,000.00		0		- 0		- 0		- 0		(0.07)		0.00		(13,858,500.00)								0.00																		0.00

		12/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		15,000,000.00		15,000,000.00		12/07/12		13/07/12		1		0.8000		328.77		Direct		189,600,000.00		0		- 0		12,000,000.00		15,000,000.00		- 0		12,000,000.00		- 0								328.77																		328.77

		12/07/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		15,000,000.00		15,000,000.00		12/07/12		13/07/12		1		0.7241		297.58		Direct		189,600,000.00		1		189,600,000.00		10,861,500.00		15,000,000.00		(0.07)		10,861,500.00		(13,858,500.00)								297.58																		297.58

		13/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		3,044,000.00		0.00		13/07/12		16/07/12		3		0.8000		200.15		Direct		167,644,000.00		0		- 0		7,305,600.00		9,132,000.00		- 0		2,435,200.00		- 0								200.15																		200.15

		13/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		5,000,000.00		5,000,000.00		13/07/12		16/07/12		3		0.8000		328.77		Direct		167,644,000.00		0		- 0		12,000,000.00		15,000,000.00		(0.18)		4,000,000.00		(30,284,800.00)								328.77																		328.77

		13/07/12		150		B332145 - MMF		70-02-25		15382660		Ignis Liquidity Fund		0.00		0.00		13/07/12		16/07/12		3		0.7246		0.00		Direct		167,644,000.00		1		167,644,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/07/12																												167,644,000.00		1		167,644,000.00		- 0		- 0		(0.18)		0.00		(30,284,800.00)								0.00																		0.00

		15/07/12																												167,644,000.00		1		167,644,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		15,950,000.00		3,044,000.00		16/07/12		17/07/12		1		0.8000		349.59		Direct		180,550,000.00		0		- 0		12,760,000.00		15,950,000.00		(0.11)		12,760,000.00		(19,960,000.00)								349.59																		349.59

		16/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		5,000,000.00		5,000,000.00		16/07/12		17/07/12		1		0.8000		109.59		Direct		180,550,000.00		1		180,550,000.00		4,000,000.00		5,000,000.00		- 0		4,000,000.00		- 0								109.59																		109.59

		17/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		34,517,000.00		15,950,000.00		17/07/12		18/07/12		1		0.8000		756.54		Direct		199,117,000.00		0		- 0		27,613,600.00		34,517,000.00		(0.03)		27,613,600.00		(5,106,400.00)								756.54																		756.54

		17/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		5,000,000.00		5,000,000.00		17/07/12		18/07/12		1		0.8000		109.59		Direct		199,117,000.00		1		199,117,000.00		4,000,000.00		5,000,000.00		- 0		4,000,000.00		- 0								109.59																		109.59

		18/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		31,269,000.00		31,269,000.00		18/07/12		19/07/12		1		0.8000		685.35		Direct		195,869,000.00		0		- 0		25,015,200.00		31,269,000.00		(0.04)		25,015,200.00		(7,704,800.00)								685.35																		685.35

		18/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		5,000,000.00		5,000,000.00		18/07/12		19/07/12		1		0.8000		109.59		Direct		195,869,000.00		1		195,869,000.00		4,000,000.00		5,000,000.00		- 0		4,000,000.00		- 0								109.59																		109.59

		19/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		76,583,000.00		31,269,000.00		19/07/12		20/07/12		1		0.8000		1,678.53		Direct		241,183,000.00		0		- 0		61,266,400.00		76,583,000.00		0.12		61,266,400.00		28,546,400.00								1,678.53																		1,678.53

		19/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		5,000,000.00		5,000,000.00		19/07/12		20/07/12		1		0.8000		109.59		Direct		241,183,000.00		1		241,183,000.00		4,000,000.00		5,000,000.00		- 0		4,000,000.00		- 0								109.59																		109.59

		20/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		60,297,000.00		60,297,000.00		20/07/12		23/07/12		3		0.8000		3,964.73		Direct		224,897,000.00		0		- 0		144,712,800.00		180,891,000.00		0.07		48,237,600.00		15,517,600.00								3,964.73																		3,964.73

		20/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		5,000,000.00		5,000,000.00		20/07/12		23/07/12		3		0.8000		328.77		Direct		224,897,000.00		1		224,897,000.00		12,000,000.00		15,000,000.00		- 0		4,000,000.00		- 0								328.77																		328.77

		21/07/12																												224,897,000.00		1		224,897,000.00		- 0		- 0		0.07		0.00		15,517,600.00								0.00																		0.00

		22/07/12																												224,897,000.00		1		224,897,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		71,130,000.00		60,297,000.00		23/07/12		24/07/12		1		0.8000		1,559.01		Direct		235,730,000.00		0		- 0		56,904,000.00		71,130,000.00		0.10		56,904,000.00		24,184,000.00								1,559.01																		1,559.01

		23/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		5,000,000.00		5,000,000.00		23/07/12		24/07/12		1		0.8000		109.59		Direct		235,730,000.00		1		235,730,000.00		4,000,000.00		5,000,000.00		- 0		4,000,000.00		- 0								109.59																		109.59

		24/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		63,671,000.00		63,671,000.00		24/07/12		25/07/12		1		0.8000		1,395.53		Direct		228,271,000.00		0		- 0		50,936,800.00		63,671,000.00		0.08		50,936,800.00		18,216,800.00								1,395.53																		1,395.53

		24/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		5,000,000.00		5,000,000.00		24/07/12		25/07/12		1		0.8000		109.59		Direct		228,271,000.00		1		228,271,000.00		4,000,000.00		5,000,000.00		- 0		4,000,000.00		- 0								109.59																		109.59

		25/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		73,894,000.00		63,671,000.00		25/07/12		26/07/12		1		0.8000		1,619.59		Direct		238,494,000.00		0		- 0		59,115,200.00		73,894,000.00		0.11		59,115,200.00		26,395,200.00								1,619.59																		1,619.59

		25/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		5,000,000.00		5,000,000.00		25/07/12		26/07/12		1		0.8000		109.59		Direct		238,494,000.00		1		238,494,000.00		4,000,000.00		5,000,000.00		- 0		4,000,000.00		- 0								109.59																		109.59

		26/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		78,102,000.00		73,894,000.00		26/07/12		27/07/12		1		0.8000		1,711.82		Direct		242,702,000.00		0		- 0		62,481,600.00		78,102,000.00		0.12		62,481,600.00		29,761,600.00								1,711.82																		1,711.82

		26/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		5,000,000.00		5,000,000.00		26/07/12		27/07/12		1		0.8000		109.59		Direct		242,702,000.00		1		242,702,000.00		4,000,000.00		5,000,000.00		- 0		4,000,000.00		- 0								109.59																		109.59

		27/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		60,102,000.00		60,102,000.00		27/07/12		30/07/12		3		0.8000		3,951.91		Direct		224,702,000.00		0		- 0		144,244,800.00		180,306,000.00		0.07		48,081,600.00		15,361,600.00								3,951.91																		3,951.91

		27/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		5,000,000.00		5,000,000.00		27/07/12		30/07/12		3		0.8000		328.77		Direct		224,702,000.00		1		224,702,000.00		12,000,000.00		15,000,000.00		- 0		4,000,000.00		- 0								328.77																		328.77

		28/07/12																												224,702,000.00		1		224,702,000.00		- 0		- 0		0.07		0.00		15,361,600.00								0.00																		0.00

		29/07/12																												224,702,000.00		1		224,702,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		33,924,000.00		33,924,000.00		30/07/12		31/07/12		1		0.8000		743.54		Direct		198,524,000.00		0		- 0		27,139,200.00		33,924,000.00		(0.03)		27,139,200.00		(5,580,800.00)								743.54																		743.54

		30/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		5,000,000.00		5,000,000.00		30/07/12		31/07/12		1		0.8000		109.59		Direct		198,524,000.00		1		198,524,000.00		4,000,000.00		5,000,000.00		- 0		4,000,000.00		- 0								109.59																		109.59

		31/07/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		725,000.00		33,924,000.00		31/07/12		01/08/12		1		0.8000		15.89		Direct		160,325,000.00		0		- 0		580,000.00		725,000.00		(0.23)		580,000.00		(36,140,000.00)								15.89																		15.89

		31/07/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		0.00		0.00		31/07/12		01/08/12		1		0.8000		0.00		Direct		160,325,000.00		1		160,325,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		5,800,000.00		725,000.00		01/08/12		02/08/12		1		0.8000		127.12		Direct		165,400,000.00		1		165,400,000.00		4,640,000.00		5,800,000.00		(0.19)		4,640,000.00		(32,080,000.00)								127.12																		127.12

		02/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		20,459,000.00		5,800,000.00		02/08/12		03/08/12		1		0.8000		448.42		Direct		190,059,000.00		0		- 0		16,367,200.00		20,459,000.00		- 0		16,367,200.00		- 0								448.42																		448.42

		02/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		10,000,000.00		0.00		02/08/12		03/08/12		1		0.8000		219.18		Direct		190,059,000.00		1		190,059,000.00		8,000,000.00		10,000,000.00		(0.06)		8,000,000.00		(12,352,800.00)								219.18																		219.18

		03/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		20,968,000.00		20,459,000.00		03/08/12		06/08/12		3		0.8000		1,378.72		Direct		190,568,000.00		0		- 0		50,323,200.00		62,904,000.00		- 0		16,774,400.00		- 0								1,378.72																		1,378.72

		03/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		10,000,000.00		10,000,000.00		03/08/12		06/08/12		3		0.8000		657.53		Direct		190,568,000.00		1		190,568,000.00		24,000,000.00		30,000,000.00		(0.06)		8,000,000.00		(11,945,600.00)								657.53																		657.53

		04/08/12																												190,568,000.00		1		190,568,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/08/12																												190,568,000.00		1		190,568,000.00		- 0		- 0		(0.06)		0.00		(11,945,600.00)								0.00																		0.00

		06/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		20,963,000.00		20,963,000.00		06/08/12		07/08/12		1		0.8000		459.46		Direct		200,563,000.00		0		- 0		16,770,400.00		20,963,000.00		- 0		16,770,400.00		- 0								459.46																		459.46

		06/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		20,000,000.00		10,000,000.00		06/08/12		07/08/12		1		0.8000		438.36		Direct		200,563,000.00		1		200,563,000.00		16,000,000.00		20,000,000.00		(0.02)		16,000,000.00		(3,949,600.00)								438.36																		438.36

		07/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		16,103,000.00		16,103,000.00		07/08/12		08/08/12		1		0.8000		352.94		Direct		195,703,000.00		0		- 0		12,882,400.00		16,103,000.00		- 0		12,882,400.00		- 0								352.94																		352.94

		07/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		20,000,000.00		20,000,000.00		07/08/12		08/08/12		1		0.8000		438.36		Direct		195,703,000.00		1		195,703,000.00		16,000,000.00		20,000,000.00		(0.04)		16,000,000.00		(7,837,600.00)								438.36																		438.36

		08/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		25,005,000.00		16,103,000.00		08/08/12		09/08/12		1		0.8000		548.05		Direct		204,605,000.00		0		- 0		20,004,000.00		25,005,000.00		- 0		20,004,000.00		- 0								548.05																		548.05

		08/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		20,000,000.00		20,000,000.00		08/08/12		09/08/12		1		0.8000		438.36		Direct		204,605,000.00		1		204,605,000.00		16,000,000.00		20,000,000.00		(0.00)		16,000,000.00		(716,000.00)								438.36																		438.36

		09/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		51,458,000.00		25,005,000.00		09/08/12		10/08/12		1		0.8000		1,127.85		Direct		231,058,000.00		0		- 0		41,166,400.00		51,458,000.00		- 0		41,166,400.00		- 0								1,127.85																		1,127.85

		09/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		20,000,000.00		20,000,000.00		09/08/12		10/08/12		1		0.8000		438.36		Direct		231,058,000.00		1		231,058,000.00		16,000,000.00		20,000,000.00		0.09		16,000,000.00		20,446,400.00								438.36																		438.36

		10/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		51,665,000.00		51,458,000.00		10/08/12		13/08/12		3		0.8000		3,397.15		Direct		231,265,000.00		0		- 0		123,996,000.00		154,995,000.00		- 0		41,332,000.00		- 0								3,397.15																		3,397.15

		10/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		20,000,000.00		20,000,000.00		10/08/12		13/08/12		3		0.8000		1,315.07		Direct		231,265,000.00		1		231,265,000.00		48,000,000.00		60,000,000.00		0.09		16,000,000.00		20,612,000.00								1,315.07																		1,315.07

		11/08/12																												231,265,000.00		1		231,265,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/08/12																												231,265,000.00		1		231,265,000.00		- 0		- 0		0.09		0.00		20,612,000.00								0.00																		0.00

		13/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		52,645,000.00		51,665,000.00		13/08/12		14/08/12		1		0.8000		1,153.86		Direct		242,245,000.00		0		- 0		42,116,000.00		52,645,000.00		- 0		42,116,000.00		- 0								1,153.86																		1,153.86

		13/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		30,000,000.00		20,000,000.00		13/08/12		14/08/12		1		0.8000		657.53		Direct		242,245,000.00		1		242,245,000.00		24,000,000.00		30,000,000.00		0.12		24,000,000.00		29,396,000.00								657.53																		657.53

		14/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		48,026,000.00		48,026,000.00		14/08/12		15/08/12		1		0.8000		1,052.62		Direct		237,626,000.00		0		- 0		38,420,800.00		48,026,000.00		- 0		38,420,800.00		- 0								1,052.62																		1,052.62

		14/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		30,000,000.00		30,000,000.00		14/08/12		15/08/12		1		0.8000		657.53		Direct		237,626,000.00		1		237,626,000.00		24,000,000.00		30,000,000.00		0.11		24,000,000.00		25,700,800.00								657.53																		657.53

		15/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		39,573,000.00		39,573,000.00		15/08/12		16/08/12		1		0.8000		867.35		Direct		229,173,000.00		0		- 0		31,658,400.00		39,573,000.00		- 0		31,658,400.00		- 0								867.35																		867.35

		15/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		30,000,000.00		30,000,000.00		15/08/12		16/08/12		1		0.8000		657.53		Direct		229,173,000.00		1		229,173,000.00		24,000,000.00		30,000,000.00		0.08		24,000,000.00		18,938,400.00								657.53																		657.53

		16/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		35,507,000.00		35,507,000.00		16/08/12		17/08/12		1		0.8000		778.24		Direct		225,107,000.00		0		- 0		28,405,600.00		35,507,000.00		- 0		28,405,600.00		- 0								778.24																		778.24

		16/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		30,000,000.00		30,000,000.00		16/08/12		17/08/12		1		0.8000		657.53		Direct		225,107,000.00		1		225,107,000.00		24,000,000.00		30,000,000.00		0.07		24,000,000.00		15,685,600.00								657.53																		657.53

		17/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		21,979,000.00		21,979,000.00		17/08/12		20/08/12		3		0.8000		1,445.19		Direct		211,579,000.00		0		- 0		52,749,600.00		65,937,000.00		- 0		17,583,200.00		- 0								1,445.19																		1,445.19

		17/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		30,000,000.00		30,000,000.00		17/08/12		20/08/12		3		0.8000		1,972.60		Direct		211,579,000.00		1		211,579,000.00		72,000,000.00		90,000,000.00		0.02		24,000,000.00		4,863,200.00								1,972.60																		1,972.60

		18/08/12																												211,579,000.00		1		211,579,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/08/12																												211,579,000.00		1		211,579,000.00		- 0		- 0		0.02		0.00		4,863,200.00								0.00																		0.00

		20/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		25,324,000.00		21,979,000.00		20/08/12		21/08/12		1		0.8000		555.05		Direct		214,924,000.00		0		- 0		20,259,200.00		25,324,000.00		- 0		20,259,200.00		- 0								555.05																		555.05

		20/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		30,000,000.00		30,000,000.00		20/08/12		21/08/12		1		0.8000		657.53		Direct		214,924,000.00		1		214,924,000.00		24,000,000.00		30,000,000.00		0.04		24,000,000.00		7,539,200.00								657.53																		657.53

		21/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		19,685,000.00		19,685,000.00		21/08/12		22/08/12		1		0.8000		431.45		Direct		209,285,000.00		0		- 0		15,748,000.00		19,685,000.00		- 0		15,748,000.00		- 0								431.45																		431.45

		21/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		30,000,000.00		30,000,000.00		21/08/12		22/08/12		1		0.8000		657.53		Direct		209,285,000.00		1		209,285,000.00		24,000,000.00		30,000,000.00		0.01		24,000,000.00		3,028,000.00								657.53																		657.53

		22/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		45,635,000.00		19,685,000.00		22/08/12		23/08/12		1		0.8000		1,000.22		Direct		235,235,000.00		0		- 0		36,508,000.00		45,635,000.00		- 0		36,508,000.00		- 0								1,000.22																		1,000.22

		22/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		30,000,000.00		30,000,000.00		22/08/12		23/08/12		1		0.8000		657.53		Direct		235,235,000.00		1		235,235,000.00		24,000,000.00		30,000,000.00		0.10		24,000,000.00		23,788,000.00								657.53																		657.53

		23/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		39,928,000.00		39,928,000.00		23/08/12		24/08/12		1		0.8000		875.13		Direct		229,528,000.00		0		- 0		31,942,400.00		39,928,000.00		- 0		31,942,400.00		- 0								875.13																		875.13

		23/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		30,000,000.00		30,000,000.00		23/08/12		24/08/12		1		0.8000		657.53		Direct		229,528,000.00		1		229,528,000.00		24,000,000.00		30,000,000.00		0.08		24,000,000.00		19,222,400.00								657.53																		657.53

		24/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		31,006,000.00		31,006,000.00		24/08/12		28/08/12		4		0.8000		2,718.33		Direct		220,606,000.00		0		- 0		99,219,200.00		124,024,000.00		- 0		24,804,800.00		- 0								2,718.33																		2,718.33

		24/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		30,000,000.00		30,000,000.00		24/08/12		28/08/12		4		0.8000		2,630.14		Direct		220,606,000.00		1		220,606,000.00		96,000,000.00		120,000,000.00		0.05		24,000,000.00		12,084,800.00								2,630.14																		2,630.14

		25/08/12																												220,606,000.00		1		220,606,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/08/12																												220,606,000.00		1		220,606,000.00		- 0		- 0		0.05		0.00		12,084,800.00								0.00																		0.00

		27/08/12																27/08/12												220,606,000.00		1		220,606,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		0.00		0.00		28/08/12		29/08/12		1		0.8000		0.00		Direct		187,700,000.00		0		- 0		- 0		- 0		(0.08)		0.00		(14,240,000.00)								0.00																		0.00

		28/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		28,100,000.00		28,100,000.00		28/08/12		29/08/12		1		0.8000		615.89		Direct		187,700,000.00		1		187,700,000.00		22,480,000.00		28,100,000.00		- 0		22,480,000.00		- 0								615.89																		615.89

		29/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		0.00		0.00		29/08/12		30/08/12		1		0.8000		0.00		Direct		184,093,000.00		0		- 0		- 0		- 0		(0.09)		0.00		(17,125,600.00)								0.00																		0.00

		29/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		24,493,000.00		24,493,000.00		29/08/12		30/08/12		1		0.8000		536.83		Direct		184,093,000.00		1		184,093,000.00		19,594,400.00		24,493,000.00		- 0		19,594,400.00		- 0								536.83																		536.83

		30/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		15,648,000.00		0.00		30/08/12		31/08/12		1		0.8000		342.97		Direct		175,248,000.00		0		- 0		12,518,400.00		15,648,000.00		(0.14)		12,518,400.00		(24,201,600.00)								342.97																		342.97

		30/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		0.00		0.00		30/08/12		31/08/12		1		0.8000		0.00		Direct		175,248,000.00		1		175,248,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		31/08/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		16,509,000.00		15,648,000.00		31/08/12		03/09/12		3		0.8000		1,085.52		Direct		176,109,000.00		0		- 0		39,621,600.00		49,527,000.00		(0.13)		13,207,200.00		(23,512,800.00)								1,085.52																		1,085.52

		31/08/12		135		B332149 - Call a/c		40-51-62		84444649		Svenska Handelsbanken		0.00		0.00		31/08/12		03/09/12		3		0.8000		0.00		Direct		176,109,000.00		1		176,109,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/09/12																												176,109,000.00		1		176,109,000.00		- 0		- 0		(0.13)		0.00		(23,512,800.00)								0.00																		0.00

		02/09/12																												176,109,000.00		1		176,109,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		4,459,000.00		4,459,000.00		03/09/12		04/09/12		1		0.8000		97.73		Direct		164,059,000.00		1		164,059,000.00		3,567,200.00		4,459,000.00		(0.20)		3,567,200.00		(33,152,800.00)								97.73																		97.73

		04/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		46,788,000.00		4,459,000.00		04/09/12		05/09/12		1		0.8000		1,025.49		Direct		206,388,000.00		1		206,388,000.00		37,430,400.00		46,788,000.00		- 0		37,430,400.00		- 0								1,025.49																		1,025.49

		05/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		40,581,000.00		40,581,000.00		05/09/12		06/09/12		1		0.8000		889.45		Direct		200,181,000.00		1		200,181,000.00		32,464,800.00		40,581,000.00		(0.19)		32,464,800.00		(38,118,400.00)								889.45																		889.45

		06/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		43,429,000.00		40,581,000.00		06/09/12		07/09/12		1		0.8000		951.87		Direct		203,029,000.00		1		203,029,000.00		34,743,200.00		43,429,000.00		- 0		34,743,200.00		- 0								951.87																		951.87

		07/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		35,946,000.00		35,946,000.00		07/09/12		10/09/12		3		0.8000		2,363.57		Direct		195,546,000.00		1		195,546,000.00		86,270,400.00		107,838,000.00		(0.23)		28,756,800.00		(44,104,800.00)								2,363.57																		2,363.57

		08/09/12																												195,546,000.00		1		195,546,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/09/12																												195,546,000.00		1		195,546,000.00		- 0		- 0		(0.23)		0.00		(44,104,800.00)								0.00																		0.00

		10/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		34,511,000.00		34,511,000.00		10/09/12		11/09/12		1		0.8000		756.41		Direct		194,111,000.00		1		194,111,000.00		27,608,800.00		34,511,000.00		- 0		27,608,800.00		- 0								756.41																		756.41

		11/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		29,598,000.00		29,598,000.00		11/09/12		12/09/12		1		0.8000		648.72		Direct		189,198,000.00		1		189,198,000.00		23,678,400.00		29,598,000.00		(0.25)		23,678,400.00		(48,035,200.00)								648.72																		648.72

		12/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		22,325,000.00		22,325,000.00		12/09/12		13/09/12		1		0.8000		489.32		Direct		181,925,000.00		1		181,925,000.00		17,860,000.00		22,325,000.00		- 0		17,860,000.00		- 0								489.32																		489.32

		13/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		17,318,000.00		17,318,000.00		13/09/12		14/09/12		1		0.8000		379.57		Direct		176,918,000.00		1		176,918,000.00		13,854,400.00		17,318,000.00		(0.29)		13,854,400.00		(52,040,800.00)								379.57																		379.57

		14/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		43,019,000.00		17,318,000.00		14/09/12		17/09/12		3		0.8000		2,828.65		Direct		202,619,000.00		1		202,619,000.00		103,245,600.00		129,057,000.00		- 0		34,415,200.00		- 0								2,828.65																		2,828.65

		15/09/12																												202,619,000.00		1		202,619,000.00		- 0		- 0		(0.26)		0.00		(52,040,800.00)								0.00																		0.00

		16/09/12																												202,619,000.00		1		202,619,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		52,794,000.00		43,019,000.00		17/09/12		18/09/12		1		0.8000		1,157.13		Direct		212,394,000.00		1		212,394,000.00		42,235,200.00		52,794,000.00		(0.21)		42,235,200.00		(44,220,800.00)								1,157.13																		1,157.13

		18/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		44,357,000.00		44,357,000.00		18/09/12		19/09/12		1		0.8000		972.21		Direct		203,957,000.00		1		203,957,000.00		35,485,600.00		44,357,000.00		- 0		35,485,600.00		- 0								972.21																		972.21

		19/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		44,357,000.00		44,357,000.00		19/09/12		20/09/12		1		0.8000		972.21		Direct		203,957,000.00		1		203,957,000.00		35,485,600.00		44,357,000.00		(0.22)		35,485,600.00		(44,220,800.00)								972.21																		972.21

		20/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		106,031,000.00		44,357,000.00		20/09/12		21/09/12		1		0.8000		2,323.97		Direct		265,631,000.00		1		265,631,000.00		84,824,800.00		106,031,000.00		- 0		84,824,800.00		- 0								2,323.97																		2,323.97

		21/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		80,049,000.00		80,049,000.00		21/09/12		24/09/12		3		0.8000		5,263.50		Direct		239,649,000.00		1		239,649,000.00		192,117,600.00		240,147,000.00		(0.27)		64,039,200.00		(65,006,400.00)								5,263.50																		5,263.50

		22/09/12																												239,649,000.00		1		239,649,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/09/12																												239,649,000.00		1		239,649,000.00		- 0		- 0		(0.27)		0.00		(65,006,400.00)								0.00																		0.00

		24/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		65,036,000.00		65,036,000.00		24/09/12		25/09/12		1		0.8000		1,425.45		Direct		224,636,000.00		1		224,636,000.00		52,028,800.00		65,036,000.00		- 0		52,028,800.00		- 0								1,425.45																		1,425.45

		25/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		61,205,000.00		61,205,000.00		25/09/12		26/09/12		1		0.8000		1,341.48		Direct		220,805,000.00		1		220,805,000.00		48,964,000.00		61,205,000.00		(0.31)		48,964,000.00		(68,071,200.00)								1,341.48																		1,341.48

		26/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		56,495,000.00		56,495,000.00		26/09/12		27/09/12		1		0.8000		1,238.25		Direct		216,095,000.00		1		216,095,000.00		45,196,000.00		56,495,000.00		- 0		45,196,000.00		- 0								1,238.25																		1,238.25

		27/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		52,052,000.00		52,052,000.00		27/09/12		28/09/12		1		0.8000		1,140.87		Direct		211,652,000.00		1		211,652,000.00		41,641,600.00		52,052,000.00		(0.34)		41,641,600.00		(71,625,600.00)								1,140.87																		1,140.87

		28/09/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		14,852,000.00		14,852,000.00		28/09/12		01/10/12		3		0.8000		976.57		Direct		174,452,000.00		1		174,452,000.00		35,644,800.00		44,556,000.00		- 0		11,881,600.00		- 0								976.57																		976.57

		29/09/12																												174,452,000.00		1		174,452,000.00		- 0		- 0		(0.41)		0.00		(71,625,600.00)								0.00																		0.00

		30/09/12																												174,452,000.00		1		174,452,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		8,628,000.00		8,628,000.00		01/10/12		02/10/12		1		0.8000		189.11		Direct		168,228,000.00		1		168,228,000.00		6,902,400.00		8,628,000.00		(0.46)		6,902,400.00		(76,604,800.00)								189.11																		189.11

		02/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		58,607,000.00		58,607,000.00		02/10/12		03/10/12		1		0.8000		1,284.54		Direct		218,207,000.00		1		218,207,000.00		46,885,600.00		58,607,000.00		- 0		46,885,600.00		- 0								1,284.54																		1,284.54

		03/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		48,158,000.00		48,158,000.00		03/10/12		04/10/12		1		0.8000		1,055.52		Direct		207,758,000.00		1		207,758,000.00		38,526,400.00		48,158,000.00		(0.41)		38,526,400.00		(84,964,000.00)								1,055.52																		1,055.52

		04/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		55,701,000.00		48,158,000.00		04/10/12		05/10/12		1		0.8000		1,220.84		Direct		215,301,000.00		1		215,301,000.00		44,560,800.00		55,701,000.00		- 0		44,560,800.00		- 0								1,220.84																		1,220.84

		05/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		46,005,000.00		46,005,000.00		05/10/12		08/10/12		3		0.8000		3,024.99		Direct		205,605,000.00		1		205,605,000.00		110,412,000.00		138,015,000.00		(0.45)		36,804,000.00		(92,720,800.00)								3,024.99																		3,024.99

		06/10/12																												205,605,000.00		1		205,605,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/10/12																												205,605,000.00		1		205,605,000.00		- 0		- 0		(0.45)		0.00		(92,720,800.00)								0.00																		0.00

		08/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		36,033,000.00		38,110,000.00		08/10/12		09/10/12		1		0.8000		789.76		Direct		195,633,000.00		1		195,633,000.00		28,826,400.00		36,033,000.00		- 0		28,826,400.00		- 0								789.76																		789.76

		09/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		17,504,000.00		17,504,000.00		09/10/12		10/10/12		1		0.8000		383.65		Direct		177,104,000.00		1		177,104,000.00		14,003,200.00		17,504,000.00		(0.61)		14,003,200.00		(107,544,000.00)								383.65																		383.65

		10/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		28,297,000.00		17,504,000.00		10/10/12		11/10/12		1		0.8000		620.21		Direct		187,897,000.00		1		187,897,000.00		22,637,600.00		28,297,000.00		- 0		22,637,600.00		- 0								620.21																		620.21

		11/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		28,714,000.00		28,297,000.00		11/10/12		12/10/12		1		0.8000		629.35		Direct		188,314,000.00		1		188,314,000.00		22,971,200.00		28,714,000.00		(0.57)		22,971,200.00		(107,210,400.00)								629.35																		629.35

		12/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		30,494,000.00		28,714,000.00		12/10/12		15/10/12		3		0.8000		2,005.08		Direct		190,094,000.00		1		190,094,000.00		73,185,600.00		91,482,000.00		- 0		24,395,200.00		- 0								2,005.08																		2,005.08

		13/10/12																												190,094,000.00		1		190,094,000.00		- 0		- 0		(0.56)		0.00		(107,210,400.00)								0.00																		0.00

		14/10/12																												190,094,000.00		1		190,094,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		23,332,000.00		23,332,000.00		15/10/12		16/10/12		1		0.8000		511.39		Direct		182,932,000.00		1		182,932,000.00		18,665,600.00		23,332,000.00		(0.62)		18,665,600.00		(112,940,000.00)								511.39																		511.39

		16/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		24,749,000.00		23,332,000.00		16/10/12		17/10/12		1		0.8000		542.44		Direct		184,349,000.00		1		184,349,000.00		19,799,200.00		24,749,000.00		- 0		19,799,200.00		- 0								542.44																		542.44

		17/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		26,351,000.00		24,749,000.00		17/10/12		18/10/12		1		0.8000		577.56		Direct		185,951,000.00		1		185,951,000.00		21,080,800.00		26,351,000.00		(0.60)		21,080,800.00		(111,658,400.00)								577.56																		577.56

		18/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		32,795,000.00		26,351,000.00		18/10/12		19/10/12		1		0.8000		718.79		Direct		192,395,000.00		1		192,395,000.00		26,236,000.00		32,795,000.00		- 0		26,236,000.00		- 0								718.79																		718.79

		19/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		83,165,000.00		32,795,000.00		19/10/12		22/10/12		3		0.8000		5,468.38		Direct		242,765,000.00		1		242,765,000.00		199,596,000.00		249,495,000.00		(0.29)		66,532,000.00		(71,362,400.00)								5,468.38																		5,468.38

		20/10/12																												242,765,000.00		1		242,765,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/10/12																												242,765,000.00		1		242,765,000.00		- 0		- 0		(0.29)		0.00		(71,362,400.00)								0.00																		0.00

		22/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		72,029,000.00		72,029,000.00		22/10/12		23/10/12		1		0.8000		1,578.72		Direct		231,629,000.00		1		231,629,000.00		57,623,200.00		72,029,000.00		- 0		57,623,200.00		- 0								1,578.72																		1,578.72

		23/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		70,312,000.00		70,312,000.00		23/10/12		24/10/12		1		0.8000		1,541.08		Direct		229,912,000.00		1		229,912,000.00		56,249,600.00		70,312,000.00		(0.32)		56,249,600.00		(72,736,000.00)								1,541.08																		1,541.08

		24/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		42,432,000.00		42,432,000.00		24/10/12		25/10/12		1		0.8000		930.02		Direct		202,032,000.00		1		202,032,000.00		33,945,600.00		42,432,000.00		- 0		33,945,600.00		- 0								930.02																		930.02

		25/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		47,879,000.00		42,432,000.00		25/10/12		26/10/12		1		0.8000		1,049.40		Direct		207,479,000.00		1		207,479,000.00		38,303,200.00		47,879,000.00		(0.33)		38,303,200.00		(68,378,400.00)								1,049.40																		1,049.40

		26/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		41,442,000.00		41,442,000.00		26/10/12		29/10/12		3		0.8000		2,724.95		Direct		201,042,000.00		1		201,042,000.00		99,460,800.00		124,326,000.00		- 0		33,153,600.00		- 0								2,724.95																		2,724.95

		27/10/12																												201,042,000.00		1		201,042,000.00		- 0		- 0		(0.34)		0.00		(68,378,400.00)								0.00																		0.00

		28/10/12																												201,042,000.00		1		201,042,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		44,524,000.00		41,442,000.00		29/10/12		30/10/12		1		0.8000		975.87		Direct		204,124,000.00		1		204,124,000.00		35,619,200.00		44,524,000.00		(0.32)		35,619,200.00		(65,912,800.00)								975.87																		975.87

		30/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		48,187,000.00		44,524,000.00		30/10/12		31/10/12		1		0.8000		1,056.15		Direct		207,787,000.00		1		207,787,000.00		38,549,600.00		48,187,000.00		- 0		38,549,600.00		- 0								1,056.15																		1,056.15

		31/10/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		918,000.00		918,000.00		31/10/12		01/11/12		1		0.8000		20.12		Direct		160,518,000.00		1		160,518,000.00		734,400.00		918,000.00		(0.65)		734,400.00		(103,728,000.00)								20.12																		20.12

		01/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		53,625,000.00		918,000.00		01/11/12		02/11/12		1		0.8000		1,175.34		Direct		213,225,000.00		1		213,225,000.00		42,900,000.00		53,625,000.00		- 0		42,900,000.00		- 0								1,175.34																		1,175.34

		02/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,639,000.00		50,639,000.00		02/11/12		05/11/12		3		0.8000		3,329.69		Direct		210,239,000.00		1		210,239,000.00		121,533,600.00		151,917,000.00		(0.50)		40,511,200.00		(106,116,800.00)								3,329.69																		3,329.69

		03/11/12																												210,239,000.00		1		210,239,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/11/12																												210,239,000.00		1		210,239,000.00		- 0		- 0		(0.50)		0.00		(106,116,800.00)								0.00																		0.00

		05/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		41,652,000.00		41,652,000.00		05/11/12		06/11/12		1		0.8000		912.92		Direct		201,252,000.00		1		201,252,000.00		33,321,600.00		41,652,000.00		- 0		33,321,600.00		- 0								912.92																		912.92

		06/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		18,735,000.00		18,735,000.00		06/11/12		07/11/12		1		0.8000		410.63		Direct		178,335,000.00		1		178,335,000.00		14,988,000.00		18,735,000.00		(0.70)		14,988,000.00		(124,450,400.00)								410.63																		410.63

		07/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		27,528,000.00		18,735,000.00		07/11/12		08/11/12		1		0.8000		603.35		Direct		187,128,000.00		1		187,128,000.00		22,022,400.00		27,528,000.00		- 0		22,022,400.00		- 0								603.35																		603.35

		08/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		24,277,000.00		24,277,000.00		08/11/12		09/11/12		1		0.8000		532.10		Direct		183,877,000.00		1		183,877,000.00		19,421,600.00		24,277,000.00		(0.69)		19,421,600.00		(127,051,200.00)								532.10																		532.10

		09/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		30,971,000.00		24,277,000.00		09/11/12		12/11/12		3		0.8000		2,036.45		Direct		190,571,000.00		1		190,571,000.00		74,330,400.00		92,913,000.00		- 0		24,776,800.00		- 0								2,036.45																		2,036.45

		10/11/12																												190,571,000.00		1		190,571,000.00		- 0		- 0		(0.67)		0.00		(127,051,200.00)								0.00																		0.00

		11/11/12																												190,571,000.00		1		190,571,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		65,010,000.00		30,971,000.00		12/11/12		13/11/12		1		0.8000		1,424.88		Direct		224,610,000.00		1		224,610,000.00		52,008,000.00		65,010,000.00		(0.44)		52,008,000.00		(99,820,000.00)								1,424.88																		1,424.88

		13/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		68,076,000.00		65,010,000.00		13/11/12		14/11/12		1		0.8000		1,492.08		Direct		227,676,000.00		1		227,676,000.00		54,460,800.00		68,076,000.00		- 0		54,460,800.00		- 0								1,492.08																		1,492.08

		14/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		32,532,000.00		32,532,000.00		14/11/12		15/11/12		1		0.8000		713.03		Direct		192,132,000.00		1		192,132,000.00		26,025,600.00		32,532,000.00		(0.67)		26,025,600.00		(128,255,200.00)								713.03																		713.03

		15/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		40,465,000.00		32,532,000.00		15/11/12		16/11/12		1		0.8000		886.90		Direct		200,065,000.00		1		200,065,000.00		32,372,000.00		40,465,000.00		- 0		32,372,000.00		- 0								886.90																		886.90

		16/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		44,948,000.00		40,465,000.00		16/11/12		19/11/12		3		0.8000		2,955.48		Direct		204,548,000.00		1		204,548,000.00		107,875,200.00		134,844,000.00		(0.61)		35,958,400.00		(124,668,800.00)								2,955.48																		2,955.48

		17/11/12																												204,548,000.00		1		204,548,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/11/12																												204,548,000.00		1		204,548,000.00		- 0		- 0		(0.61)		0.00		(124,668,800.00)								0.00																		0.00

		19/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		35,463,000.00		35,463,000.00		19/11/12		20/11/12		1		0.8000		777.27		Direct		195,063,000.00		1		195,063,000.00		28,370,400.00		35,463,000.00		- 0		28,370,400.00		- 0								777.27																		777.27

		20/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		24,639,000.00		24,639,000.00		20/11/12		21/11/12		1		0.8000		540.03		Direct		184,239,000.00		1		184,239,000.00		19,711,200.00		24,639,000.00		(0.72)		19,711,200.00		(133,328,000.00)								540.03																		540.03

		21/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		5,769,000.00		5,769,000.00		21/11/12		22/11/12		1		0.8000		126.44		Direct		165,369,000.00		1		165,369,000.00		4,615,200.00		5,769,000.00		- 0		4,615,200.00		- 0								126.44																		126.44

		22/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		21,276,000.00		5,769,000.00		22/11/12		23/11/12		1		0.8000		466.32		Direct		180,876,000.00		1		180,876,000.00		17,020,800.00		21,276,000.00		(0.67)		17,020,800.00		(120,922,400.00)								466.32																		466.32

		23/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		70,309,000.00		21,276,000.00		23/11/12		26/11/12		3		0.8000		4,623.06		Direct		229,909,000.00		1		229,909,000.00		168,741,600.00		210,927,000.00		- 0		56,247,200.00		- 0								4,623.06																		4,623.06

		24/11/12																												229,909,000.00		1		229,909,000.00		- 0		- 0		(0.53)		0.00		(120,922,400.00)								0.00																		0.00

		25/11/12																												229,909,000.00		1		229,909,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		61,944,000.00		61,944,000.00		26/11/12		27/11/12		1		0.8000		1,357.68		Direct		221,544,000.00		1		221,544,000.00		49,555,200.00		61,944,000.00		(0.58)		49,555,200.00		(127,614,400.00)								1,357.68																		1,357.68

		27/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		70,236,000.00		61,944,000.00		27/11/12		28/11/12		1		0.8000		1,539.42		Direct		229,836,000.00		1		229,836,000.00		56,188,800.00		70,236,000.00		- 0		56,188,800.00		- 0								1,539.42																		1,539.42

		28/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		57,289,000.00		57,289,000.00		28/11/12		29/11/12		1		0.8000		1,255.65		Direct		216,889,000.00		1		216,889,000.00		45,831,200.00		57,289,000.00		(0.64)		45,831,200.00		(137,972,000.00)								1,255.65																		1,255.65

		29/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		59,020,000.00		57,289,000.00		29/11/12		30/11/12		1		0.8000		1,293.59		Direct		218,620,000.00		1		218,620,000.00		47,216,000.00		59,020,000.00		- 0		47,216,000.00		- 0								1,293.59																		1,293.59

		30/11/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		16,913,000.00		16,913,000.00		30/11/12		03/12/12		3		0.8000		1,112.09		Direct		176,513,000.00		1		176,513,000.00		40,591,200.00		50,739,000.00		(0.97)		13,530,400.00		(171,657,600.00)								1,112.09																		1,112.09

		01/12/12																												176,513,000.00		1		176,513,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/12/12																												176,513,000.00		1		176,513,000.00		- 0		- 0		(0.97)		0.00		(171,657,600.00)								0.00																		0.00

		03/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		37,098,000.00		16,913,000.00		03/12/12		04/12/12		1		0.8000		813.11		Direct		196,698,000.00		1		196,698,000.00		29,678,400.00		37,098,000.00		- 0		29,678,400.00		- 0								813.11																		813.11

		04/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		74,243,000.00		37,098,000.00		04/12/12		05/12/12		1		0.8000		1,627.24		Direct		233,843,000.00		1		233,843,000.00		59,394,400.00		74,243,000.00		(0.61)		59,394,400.00		(141,941,600.00)								1,627.24																		1,627.24

		05/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		76,754,000.00		74,243,000.00		05/12/12		06/12/12		1		0.8000		1,682.28		Direct		236,354,000.00		1		236,354,000.00		61,403,200.00		76,754,000.00		- 0		61,403,200.00		- 0								1,682.28																		1,682.28

		06/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		63,359,000.00		63,359,000.00		06/12/12		07/12/12		1		0.8000		1,388.69		Direct		222,959,000.00		0		- 0		50,687,200.00		63,359,000.00		(0.68)		50,687,200.00		(152,657,600.00)								1,388.69																		1,388.69

		06/12/12																												222,959,000.00		1		222,959,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		71,557,000.00		63,359,000.00		07/12/12		10/12/12		3		0.8000		4,705.12		Direct		231,157,000.00		1		231,157,000.00		171,736,800.00		214,671,000.00		(0.63)		57,245,600.00		(146,099,200.00)								4,705.12																		4,705.12

		08/12/12																												231,157,000.00		1		231,157,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/12/12																												231,157,000.00		1		231,157,000.00		- 0		- 0		(0.63)		0.00		(146,099,200.00)								0.00																		0.00

		10/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		62,254,000.00		62,254,000.00		10/12/12		11/12/12		1		0.8000		1,364.47		Direct		221,854,000.00		1		221,854,000.00		49,803,200.00		62,254,000.00		- 0		49,803,200.00		- 0								1,364.47																		1,364.47

		11/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		60,813,000.00		60,813,000.00		11/12/12		12/12/12		1		0.8000		1,332.89		Direct		220,413,000.00		1		220,413,000.00		48,650,400.00		60,813,000.00		(0.67)		48,650,400.00		(147,252,000.00)								1,332.89																		1,332.89

		12/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		58,093,000.00		58,093,000.00		12/12/12		13/12/12		1		0.8000		1,273.27		Direct		217,693,000.00		1		217,693,000.00		46,474,400.00		58,093,000.00		- 0		46,474,400.00		- 0								1,273.27																		1,273.27

		13/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		49,948,000.00		49,948,000.00		13/12/12		14/12/12		1		0.8000		1,094.75		Direct		209,548,000.00		1		209,548,000.00		39,958,400.00		49,948,000.00		(0.73)		39,958,400.00		(153,768,000.00)								1,094.75																		1,094.75

		14/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		31,100,000.00		31,100,000.00		14/12/12		17/12/12		3		0.8000		2,044.93		Direct		190,700,000.00		1		190,700,000.00		74,640,000.00		93,300,000.00		- 0		24,880,000.00		- 0								2,044.93																		2,044.93

		15/12/12																												190,700,000.00		1		190,700,000.00		- 0		- 0		(0.81)		0.00		(153,768,000.00)								0.00																		0.00

		16/12/12																												190,700,000.00		1		190,700,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		27,989,000.00		27,989,000.00		17/12/12		18/12/12		1		0.8000		613.46		Direct		187,589,000.00		1		187,589,000.00		22,391,200.00		27,989,000.00		(0.83)		22,391,200.00		(156,256,800.00)								613.46																		613.46

		18/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		76,719,000.00		27,989,000.00		18/12/12		19/12/12		1		0.8000		1,681.51		Direct		236,319,000.00		1		236,319,000.00		61,375,200.00		76,719,000.00		- 0		61,375,200.00		- 0								1,681.51																		1,681.51

		19/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		69,997,000.00		69,997,000.00		19/12/12		20/12/12		1		0.8000		1,534.18		Direct		229,597,000.00		1		229,597,000.00		55,997,600.00		69,997,000.00		(0.70)		55,997,600.00		(161,634,400.00)								1,534.18																		1,534.18

		20/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		70,493,000.00		69,997,000.00		20/12/12		21/12/12		1		0.8000		1,545.05		Direct		230,093,000.00		1		230,093,000.00		56,394,400.00		70,493,000.00		- 0		56,394,400.00		- 0								1,545.05																		1,545.05

		21/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		45,839,000.00		45,839,000.00		21/12/12		24/12/12		3		0.8000		3,014.07		Direct		205,439,000.00		1		205,439,000.00		110,013,600.00		137,517,000.00		(0.88)		36,671,200.00		(181,357,600.00)								3,014.07																		3,014.07

		22/12/12																												205,439,000.00		1		205,439,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/12/12																												205,439,000.00		1		205,439,000.00		- 0		- 0		(0.88)		0.00		(181,357,600.00)								0.00																		0.00

		24/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		46,975,000.00		45,839,000.00		24/12/12		27/12/12		3		0.8000		3,088.77		Direct		206,575,000.00		1		206,575,000.00		112,740,000.00		140,925,000.00		- 0		37,580,000.00		- 0								3,088.77																		3,088.77

		25/12/12																25/12/12												206,575,000.00		1		206,575,000.00		- 0		- 0		(0.88)		0.00		(181,357,600.00)								0.00																		0.00

		26/12/12																26/12/12												206,575,000.00		1		206,575,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		45,360,000.00		45,360,000.00		27/12/12		28/12/12		1		0.8000		994.19		Direct		204,960,000.00		1		204,960,000.00		36,288,000.00		45,360,000.00		(0.89)		36,288,000.00		(182,649,600.00)								994.19																		994.19

		28/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		6,759,000.00		6,759,000.00		28/12/12		31/12/12		3		0.8000		444.43		Direct		166,359,000.00		1		166,359,000.00		16,221,600.00		20,277,000.00		- 0		5,407,200.00		- 0								444.43																		444.43

		29/12/12																												166,359,000.00		1		166,359,000.00		- 0		- 0		(1.10)		0.00		(182,649,600.00)								0.00																		0.00

		30/12/12																												166,359,000.00		1		166,359,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		31/12/12		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		13,423,000.00		6,759,000.00		31/12/12		02/01/13		2		0.8000		588.41		Direct		173,023,000.00		1		173,023,000.00		21,476,800.00		26,846,000.00		(1.02)		10,738,400.00		(177,318,400.00)								588.41																		588.41

		01/01/13																01/01/13												173,023,000.00		1		173,023,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		26,243,000.00		13,423,000.00		02/01/13		03/01/13		1		0.8000		575.19		Direct		185,843,000.00		1		185,843,000.00		20,994,400.00		26,243,000.00		(0.90)		20,994,400.00		(167,062,400.00)								575.19																		575.19

		03/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		26,243,000.00		03/01/13		04/01/13		1		0.8000		1,095.89		Direct		234,088,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		03/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		24,488,000.00		0.00		03/01/13		04/01/13		1		0.7500		503.18		Direct		234,088,000.00		1		234,088,000.00		18,366,000.00		24,488,000.00		(0.55)		18,366,000.00		(129,690,800.00)								503.18																		503.18

		04/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		04/01/13		07/01/13		3		0.8000		3,287.67		Direct		234,172,000.00		0		- 0		120,000,000.00		150,000,000.00		- 0		40,000,000.00		- 0								3,287.67																		3,287.67

		04/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		24,572,000.00		24,488,000.00		04/01/13		07/01/13		3		0.7500		1,514.71		Direct		234,172,000.00		1		234,172,000.00		55,287,000.00		73,716,000.00		(0.55)		18,429,000.00		(129,627,800.00)								1,514.71																		1,514.71

		05/01/13																												234,172,000.00		1		234,172,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/01/13																												234,172,000.00		1		234,172,000.00		- 0		- 0		(0.55)		0.00		(129,627,800.00)								0.00																		0.00

		07/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		07/01/13		08/01/13		1		0.8000		1,095.89		Direct		235,466,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		07/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		25,866,000.00		24,572,000.00		07/01/13		08/01/13		1		0.7500		531.49		Direct		235,466,000.00		1		235,466,000.00		19,399,500.00		25,866,000.00		(0.55)		19,399,500.00		(128,657,300.00)								531.49																		531.49

		08/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		08/01/13		09/01/13		1		0.8000		1,095.89		Direct		229,040,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		08/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		19,440,000.00		19,440,000.00		08/01/13		09/01/13		1		0.7500		399.45		Direct		229,040,000.00		1		229,040,000.00		14,580,000.00		19,440,000.00		(0.58)		14,580,000.00		(133,476,800.00)								399.45																		399.45

		09/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		09/01/13		10/01/13		1		0.8000		1,095.89		Direct		223,699,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		09/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		14,099,000.00		14,099,000.00		09/01/13		10/01/13		1		0.7500		289.71		Direct		223,699,000.00		1		223,699,000.00		10,574,250.00		14,099,000.00		(0.61)		10,574,250.00		(137,482,550.00)								289.71																		289.71

		10/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		10/01/13		11/01/13		1		0.8000		1,095.89		Direct		222,269,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		10/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		12,669,000.00		12,669,000.00		10/01/13		11/01/13		1		0.7500		260.32		Direct		222,269,000.00		1		222,269,000.00		9,501,750.00		12,669,000.00		(0.62)		9,501,750.00		(138,555,050.00)								260.32																		260.32

		11/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		11/01/13		14/01/13		3		0.8000		3,287.67		Direct		246,754,000.00		0		- 0		120,000,000.00		150,000,000.00		- 0		40,000,000.00		- 0								3,287.67																		3,287.67

		11/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		37,154,000.00		12,669,000.00		11/01/13		14/01/13		3		0.7500		2,290.32		Direct		246,754,000.00		1		246,754,000.00		83,596,500.00		111,462,000.00		(0.49)		27,865,500.00		(120,191,300.00)								2,290.32																		2,290.32

		12/01/13																												246,754,000.00		1		246,754,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/01/13																												246,754,000.00		1		246,754,000.00		- 0		- 0		(0.49)		0.00		(120,191,300.00)								0.00																		0.00

		14/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		14/01/13		15/01/13		1		0.8000		1,095.89		Direct		224,861,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		14/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		15,261,000.00		15,261,000.00		14/01/13		15/01/13		1		0.7500		313.58		Direct		224,861,000.00		1		224,861,000.00		11,445,750.00		15,261,000.00		(0.61)		11,445,750.00		(136,611,050.00)								313.58																		313.58

		15/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		48,018,000.00		48,018,000.00		15/01/13		16/01/13		1		0.8000		1,052.45		Direct		207,618,000.00		0		- 0		38,414,400.00		48,018,000.00		- 0		38,414,400.00		- 0								1,052.45																		1,052.45

		15/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		0.00		0.00		15/01/13		16/01/13		1		0.7500		0.00		Direct		207,618,000.00		1		207,618,000.00		- 0		- 0		(0.72)		0.00		(149,642,400.00)								0.00																		0.00

		16/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		16/01/13		17/01/13		1		0.8000		1,095.89		Direct		227,637,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		16/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		18,037,000.00		18,037,000.00		16/01/13		17/01/13		1		0.7500		370.62		Direct		227,637,000.00		1		227,637,000.00		13,527,750.00		18,037,000.00		(0.59)		13,527,750.00		(134,529,050.00)								370.62																		370.62

		17/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		17/01/13		18/01/13		1		0.8000		1,095.89		Direct		237,626,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		17/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		28,026,000.00		18,037,000.00		17/01/13		18/01/13		1		0.7500		575.88		Direct		237,626,000.00		1		237,626,000.00		21,019,500.00		28,026,000.00		(0.53)		21,019,500.00		(127,037,300.00)								575.88																		575.88

		18/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		18/01/13		21/01/13		3		0.8000		3,287.67		Direct		233,710,000.00		0		- 0		120,000,000.00		150,000,000.00		- 0		40,000,000.00		- 0								3,287.67																		3,287.67

		18/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		24,110,000.00		24,110,000.00		18/01/13		21/01/13		3		0.7500		1,486.23		Direct		233,710,000.00		1		233,710,000.00		54,247,500.00		72,330,000.00		(0.56)		18,082,500.00		(129,974,300.00)								1,486.23																		1,486.23

		19/01/13																												233,710,000.00		1		233,710,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/01/13																												233,710,000.00		1		233,710,000.00		- 0		- 0		(0.56)		0.00		(129,974,300.00)								0.00																		0.00

		21/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		26,183,000.00		26,183,000.00		21/01/13		22/01/13		1		0.8000		573.87				209,893,000.00		0		- 0		20,946,400.00		26,183,000.00		- 0		20,946,400.00		- 0								573.87																		573.87

		21/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		24,110,000.00		24,110,000.00		21/01/13		22/01/13		1		0.7500		495.41				209,893,000.00		1		209,893,000.00		18,082,500.00		24,110,000.00		(0.71)		18,082,500.00		(149,027,900.00)								495.41																		495.41

		22/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		22/01/13		23/01/13		1		0.8000		1,095.89				230,131,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		22/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		20,531,000.00		20,531,000.00		22/01/13		23/01/13		1		0.7500		421.87				230,131,000.00		1		230,131,000.00		15,398,250.00		20,531,000.00		(0.58)		15,398,250.00		(132,658,550.00)								421.87																		421.87

		23/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		23/01/13		24/01/13		1		0.8000		1,095.89				232,786,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		23/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		23,186,000.00		20,531,000.00		23/01/13		24/01/13		1		0.7500		476.42				232,786,000.00		1		232,786,000.00		17,389,500.00		23,186,000.00		(0.56)		17,389,500.00		(130,667,300.00)								476.42																		476.42

		24/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		24/01/13		25/01/13		1		0.8000		1,095.89				220,244,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		24/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		10,644,000.00		10,644,000.00		24/01/13		25/01/13		1		0.7500		218.71				220,244,000.00		1		220,244,000.00		7,983,000.00		10,644,000.00		(0.64)		7,983,000.00		(140,073,800.00)								218.71																		218.71

		25/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		25/01/13		28/01/13		3		0.8000		3,287.67				197,125,000.00		0		- 0		120,000,000.00		150,000,000.00		- 0		40,000,000.00		- 0								3,287.67																		3,287.67

		25/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		12,525,000.00		10,644,000.00		25/01/13		28/01/13		3		0.7500		772.09				197,125,000.00		1		197,125,000.00		28,181,250.00		37,575,000.00		(1.16)		9,393,750.00		(228,163,050.00)								772.09																		772.09

		26/01/13																												197,125,000.00		1		197,125,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/01/13																												197,125,000.00		1		197,125,000.00		- 0		- 0		(1.16)		0.00		(228,163,050.00)								0.00																		0.00

		28/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		28/01/13		29/01/13		1		0.8000		1,095.89				216,138,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		28/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		31,538,000.00		12,525,000.00		28/01/13		29/01/13		1		0.7500		648.04				216,138,000.00		1		216,138,000.00		23,653,500.00		31,538,000.00		(0.99)		23,653,500.00		(213,903,300.00)								648.04																		648.04

		29/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		29/01/13		30/01/13		1		0.8000		1,095.89				230,037,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		29/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		45,437,000.00		31,538,000.00		29/01/13		30/01/13		1		0.7500		933.64				230,037,000.00		1		230,037,000.00		34,077,750.00		45,437,000.00		(0.88)		34,077,750.00		(203,479,050.00)								933.64																		933.64

		30/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		30/01/13		31/01/13		1		0.8000		1,095.89				205,796,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		30/01/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		21,196,000.00		21,196,000.00		30/01/13		31/01/13		1		0.7500		435.53				205,796,000.00		1		205,796,000.00		15,897,000.00		21,196,000.00		(1.08)		15,897,000.00		(221,659,800.00)								435.53																		435.53

		31/01/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		23,043,000.00		23,043,000.00		31/01/13		01/02/13		1		0.8000		505.05				157,643,000.00		1		157,643,000.00		18,434,400.00		23,043,000.00		- 0		18,434,400.00		- 0								505.05																		505.05

		01/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		21,528,000.00		21,528,000.00		01/02/13		04/02/13		3		0.8000		1,415.54				156,128,000.00		1		156,128,000.00		51,667,200.00		64,584,000.00		(1.43)		17,222,400.00		(222,871,800.00)								1,415.54																		1,415.54

		02/02/13																												156,128,000.00		1		156,128,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/02/13																												156,128,000.00		1		156,128,000.00		- 0		- 0		(1.43)		0.00		(222,871,800.00)								0.00																		0.00

		04/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		31,287,000.00		21,528,000.00		04/02/13		05/02/13		1		0.8000		685.74				165,887,000.00		1		165,887,000.00		25,029,600.00		31,287,000.00		- 0		25,029,600.00		- 0								685.74																		685.74

		05/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		05/02/13		06/02/13		1		0.8000		1,095.89				175,187,000.00		0		- 0		40,000,000.00		50,000,000.00		(1.64)		40,000,000.00		(287,261,150.00)								1,095.89																		1,095.89

		05/02/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		20,587,000.00		20,587,000.00		05/02/13		06/02/13		1		0.7500		423.02				175,187,000.00		1		175,187,000.00		15,440,250.00		20,587,000.00		- 0		15,440,250.00		- 0								423.02																		423.02

		06/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		06/02/13		07/02/13		1		0.8000		1,095.89				244,908,000.00		0		- 0		40,000,000.00		50,000,000.00		(1.01)		40,000,000.00		(247,103,108.00)								1,095.89																		1,095.89

		06/02/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00		50,000,000.00		06/02/13		07/02/13		1		0.7500		1,027.40				244,908,000.00		0		- 0		37,500,000.00		50,000,000.00		- 0		37,500,000.00		- 0								1,027.40																		1,027.40

		06/02/13		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		40,308,000.00		40,308,000.00		06/02/13		07/02/13		1		0.4490		495.84				244,908,000.00		1		244,908,000.00		18,098,292.00		40,308,000.00		(1.01)		18,098,292.00		(247,103,108.00)								495.84																		495.84

		07/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		07/02/13		08/02/13		1		0.8000		1,095.89				235,639,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		07/02/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00		50,000,000.00		07/02/13		08/02/13		1		0.7500		1,027.40				235,639,000.00		0		- 0		37,500,000.00		50,000,000.00		(1.07)		37,500,000.00		(251,249,369.50)								1,027.40																		1,027.40

		07/02/13		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		31,039,000.00		31,039,000.00		07/02/13		08/02/13		1		0.4495		382.25				235,639,000.00		1		235,639,000.00		13,952,030.50		31,039,000.00		- 0		13,952,030.50		- 0								382.25																		382.25

		08/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		08/02/13		11/02/13		3		0.8000		3,287.67				232,883,000.00		0		- 0		120,000,000.00		150,000,000.00		(1.08)		40,000,000.00		(252,423,140.60)								3,287.67																		3,287.67

		08/02/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00		50,000,000.00		08/02/13		11/02/13		3		0.7500		3,082.19				232,883,000.00		0		- 0		112,500,000.00		150,000,000.00		- 0		37,500,000.00		- 0								3,082.19																		3,082.19

		08/02/13		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		28,283,000.00		28,283,000.00		08/02/13		11/02/13		3		0.4518		1,050.27				232,883,000.00		1		232,883,000.00		38,334,778.20		84,849,000.00		(1.08)		12,778,259.40		(252,423,140.60)								1,050.27																		1,050.27

		09/02/13																												232,883,000.00		1		232,883,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/02/13																												232,883,000.00		1		232,883,000.00		- 0		- 0		(1.08)		0.00		(252,423,140.60)								0.00																		0.00

		11/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		11/02/13		12/02/13		1		0.8000		1,095.89				223,320,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		11/02/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00		50,000,000.00		11/02/13		12/02/13		1		0.7500		1,027.40				223,320,000.00		0		- 0		37,500,000.00		50,000,000.00		(1.15)		37,500,000.00		(256,756,808.00)								1,027.40																		1,027.40

		11/02/13		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		18,720,000.00		18,720,000.00		11/02/13		12/02/13		1		0.4511		231.36				223,320,000.00		1		223,320,000.00		8,444,592.00		18,720,000.00		- 0		8,444,592.00		- 0								231.36																		231.36

		12/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		12/02/13		13/02/13		1		0.8000		1,095.89				214,370,000.00		0		- 0		40,000,000.00		50,000,000.00		(1.22)		40,000,000.00		(260,794,153.00)								1,095.89																		1,095.89

		12/02/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00		50,000,000.00		12/02/13		13/02/13		1		0.7500		1,027.40				214,370,000.00		0		- 0		37,500,000.00		50,000,000.00		- 0		37,500,000.00		- 0								1,027.40																		1,027.40

		12/02/13		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		9,770,000.00		9,770,000.00		12/02/13		13/02/13		1		0.4511		120.75				214,370,000.00		1		214,370,000.00		4,407,247.00		9,770,000.00		(1.22)		4,407,247.00		(260,794,153.00)								120.75																		120.75

		13/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		13/02/13		14/02/13		1		0.8000		1,095.89				211,530,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		13/02/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00		50,000,000.00		13/02/13		14/02/13		1		0.7500		1,027.40				211,530,000.00		0		- 0		37,500,000.00		50,000,000.00		(1.24)		37,500,000.00		(262,099,532.00)								1,027.40																		1,027.40

		13/02/13		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		6,930,000.00		6,930,000.00		13/02/13		14/02/13		1		0.4476		84.98				211,530,000.00		1		211,530,000.00		3,101,868.00		6,930,000.00		- 0		3,101,868.00		- 0								84.98																		84.98

		14/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		14/02/13		15/02/13		1		0.8000		1,095.89				211,714,000.00		0		- 0		40,000,000.00		50,000,000.00		(1.24)		40,000,000.00		(262,006,502.60)								1,095.89																		1,095.89

		14/02/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00		50,000,000.00		14/02/13		15/02/13		1		0.7500		1,027.40				211,714,000.00		0		- 0		37,500,000.00		50,000,000.00		- 0		37,500,000.00		- 0								1,027.40																		1,027.40

		14/02/13		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		7,114,000.00		6,930,000.00		14/02/13		15/02/13		1		0.4491		87.53				211,714,000.00		1		211,714,000.00		3,194,897.40		7,114,000.00		(1.24)		3,194,897.40		(262,006,502.60)								87.53																		87.53

		15/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		15/02/13		18/02/13		3		0.8000		3,287.67				168,517,000.00		0		- 0		120,000,000.00		150,000,000.00		- 0		40,000,000.00		- 0								3,287.67																		3,287.67

		15/02/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		13,917,000.00		13,917,000.00		15/02/13		18/02/13		3		0.7500		857.90				168,517,000.00		1		168,517,000.00		31,313,250.00		41,751,000.00		(1.73)		10,437,750.00		(292,263,650.00)								857.90																		857.90

		16/02/13																												168,517,000.00		1		168,517,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/02/13																												168,517,000.00		1		168,517,000.00		- 0		- 0		(1.73)		0.00		(292,263,650.00)								0.00																		0.00

		18/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		18/02/13		19/02/13		1		0.8000		1,095.89				177,547,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		18/02/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		22,947,000.00		13,917,000.00		18/02/13		19/02/13		1		0.7500		471.51				177,547,000.00		1		177,547,000.00		17,210,250.00		22,947,000.00		(1.61)		17,210,250.00		(285,491,150.00)								471.51																		471.51

		19/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		19/02/13		20/02/13		1		0.8000		1,095.89				210,092,000.00		0		- 0		40,000,000.00		50,000,000.00		- 0		40,000,000.00		- 0								1,095.89																		1,095.89

		19/02/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00		22,947,000.00		19/02/13		20/02/13		1		0.7500		1,027.40				210,092,000.00		0		- 0		37,500,000.00		50,000,000.00		(1.25)		37,500,000.00		(262,731,098.40)								1,027.40																		1,027.40

		19/02/13		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		5,492,000.00		5,492,000.00		19/02/13		20/02/13		1		0.4498		67.68				210,092,000.00		1		210,092,000.00		2,470,301.60		5,492,000.00		- 0		2,470,301.60		- 0								67.68																		67.68

		20/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		20/02/13		21/02/13		1		0.8000		1,095.89				195,915,000.00		0		- 0		40,000,000.00		50,000,000.00		(1.39)		40,000,000.00		(271,715,150.00)								1,095.89																		1,095.89

		20/02/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		41,315,000.00		41,315,000.00		20/02/13		21/02/13		1		0.7500		848.94				195,915,000.00		1		195,915,000.00		30,986,250.00		41,315,000.00		- 0		30,986,250.00		- 0								848.94																		848.94

		21/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		21/02/13		22/02/13		1		0.8000		1,095.89				189,827,000.00		0		- 0		40,000,000.00		50,000,000.00		(1.46)		40,000,000.00		(276,281,150.00)								1,095.89																		1,095.89

		21/02/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		35,227,000.00		35,227,000.00		21/02/13		22/02/13		1		0.7500		723.84				189,827,000.00		1		189,827,000.00		26,420,250.00		35,227,000.00		- 0		26,420,250.00		- 0								723.84																		723.84

		22/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		22/02/13		25/02/13		3		0.8000		3,287.67				176,670,000.00		0		- 0		120,000,000.00		150,000,000.00		(1.62)		40,000,000.00		(286,148,900.00)								3,287.67																		3,287.67

		22/02/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		22,070,000.00		22,070,000.00		22/02/13		25/02/13		3		0.7500		1,360.48				176,670,000.00		1		176,670,000.00		49,657,500.00		66,210,000.00		- 0		16,552,500.00		- 0								1,360.48																		1,360.48

		23/02/13																												176,670,000.00		1		176,670,000.00		- 0		- 0		(1.62)		0.00		(286,148,900.00)								0.00																		0.00

		24/02/13																												176,670,000.00		1		176,670,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		25/02/13		26/02/13		1		0.8000		1,095.89				167,473,000.00		0		- 0		40,000,000.00		50,000,000.00		(1.75)		40,000,000.00		(293,046,650.00)								1,095.89																		1,095.89

		25/02/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		12,873,000.00		12,873,000.00		25/02/13		26/02/13		1		0.7500		264.51				167,473,000.00		1		167,473,000.00		9,654,750.00		12,873,000.00		- 0		9,654,750.00		- 0								264.51																		264.51

		26/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		26/02/13		27/02/13		1		0.8000		1,095.89				163,110,000.00		0		- 0		40,000,000.00		50,000,000.00		(1.82)		40,000,000.00		(296,318,900.00)								1,095.89																		1,095.89

		26/02/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		8,510,000.00		8,510,000.00		26/02/13		27/02/13		1		0.7500		174.86				163,110,000.00		1		163,110,000.00		6,382,500.00		8,510,000.00		- 0		6,382,500.00		- 0								174.86																		174.86

		27/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		33,488,000.00		33,488,000.00		27/02/13		28/02/13		1		0.8000		733.98				138,088,000.00		1		138,088,000.00		26,790,400.00		33,488,000.00		(2.29)		26,790,400.00		(315,911,000.00)								733.98																		733.98

		28/02/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		8,816,000.00		8,816,000.00		28/02/13		01/03/13		1		0.8000		193.23				113,416,000.00		1		113,416,000.00		7,052,800.00		8,816,000.00		- 0		7,052,800.00		- 0								193.23																		193.23

		01/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		20,741,000.00		8,816,000.00		01/03/13		04/03/13		3		0.8000		1,363.79				125,341,000.00		1		125,341,000.00		49,778,400.00		62,223,000.00		(2.44)		16,592,800.00		(306,371,000.00)								1,363.79																		1,363.79

		02/03/13																												125,341,000.00		1		125,341,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/03/13																												125,341,000.00		1		125,341,000.00		- 0		- 0		(2.44)		0.00		(306,371,000.00)								0.00																		0.00

		04/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		31,129,000.00		20,741,000.00		04/03/13		05/03/13		1		0.8000		682.28				135,729,000.00		1		135,729,000.00		24,903,200.00		31,129,000.00		- 0		24,903,200.00		- 0								682.28																		682.28

		05/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		31,129,000.00		05/03/13		06/03/13		1		0.8000		1,095.89				173,200,000.00		0		- 0		40,000,000.00		50,000,000.00		(1.60)		40,000,000.00		(277,324,200.00)								1,095.89																		1,095.89

		05/03/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		18,600,000.00		18,600,000.00		05/03/13		06/03/13		1		0.7500		382.19				173,200,000.00		1		173,200,000.00		13,950,000.00		18,600,000.00		- 0		13,950,000.00		- 0								382.19																		382.19

		06/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		06/03/13		07/03/13		1		0.8000		1,095.89				199,960,000.00		0		- 0		40,000,000.00		50,000,000.00		(1.29)		40,000,000.00		(257,254,200.00)								1,095.89																		1,095.89

		06/03/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		45,360,000.00		18,600,000.00		06/03/13		07/03/13		1		0.7500		932.05				199,960,000.00		0		- 0		34,020,000.00		45,360,000.00		- 0		34,020,000.00		- 0								932.05																		932.05

		06/03/13																												199,960,000.00		1		199,960,000.00		- 0		- 0		(1.29)		0.00		(257,254,200.00)								0.00																		0.00

		07/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		24,019,000.00		24,019,000.00		07/03/13		08/03/13		1		0.8000		526.44				128,619,000.00		1		128,619,000.00		19,215,200.00		24,019,000.00		- 0		19,215,200.00		- 0								526.44																		526.44

		08/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		9,872,000.00		9,872,000.00		08/03/13		09/03/13		3		0.8000		649.12				114,472,000.00		1		114,472,000.00		23,692,800.00		29,616,000.00		(2.35)		7,897,600.00		(268,571,800.00)								649.12																		649.12

		09/03/13																												104,600,000.00		1		104,600,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/03/13																												104,600,000.00		1		104,600,000.00		- 0		- 0		(2.57)		0.00		(268,571,800.00)								0.00																		0.00

		11/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		5,536,000.00		5,536,000.00		11/03/13		12/03/13		1		0.8000		121.34				110,136,000.00		1		110,136,000.00		4,428,800.00		5,536,000.00		- 0		4,428,800.00		- 0								121.34																		121.34

		12/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		9,474,000.00		5,536,000.00		12/03/13		13/03/13		1		0.8000		207.65				114,074,000.00		1		114,074,000.00		7,579,200.00		9,474,000.00		(2.33)		7,579,200.00		(265,421,400.00)								207.65																		207.65

		13/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		18,883,000.00		18,883,000.00		13/03/13		14/03/13		1		0.8000		413.87				123,483,000.00		1		123,483,000.00		15,106,400.00		18,883,000.00		- 0		15,106,400.00		- 0								413.87																		413.87

		14/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		2,437,000.00		2,437,000.00		14/03/13		15/03/13		1		0.8000		53.41				107,037,000.00		1		107,037,000.00		1,949,600.00		2,437,000.00		(2.60)		1,949,600.00		(278,578,200.00)								53.41																		53.41

		15/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		34,618,000.00		2,437,000.00		15/03/13		18/03/13		3		0.8000		2,276.25				139,218,000.00		1		139,218,000.00		83,083,200.00		103,854,000.00		- 0		27,694,400.00		- 0								2,276.25																		2,276.25

		16/03/13																												139,218,000.00		1		139,218,000.00		- 0		- 0		(2.00)		0.00		(278,578,200.00)								0.00																		0.00

		17/03/13																												139,218,000.00		1		139,218,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		10,000,000.00		10,000,000.00		18/03/13		19/03/13		1		0.6000		164.38				151,108,000.00		0		- 0		6,000,000.00		10,000,000.00		(1.81)		6,000,000.00		(272,891,600.00)								164.38																		164.38

		18/03/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		36,508,000.00		36,508,000.00		18/03/13		19/03/13		1		0.7500		750.16				151,108,000.00		1		151,108,000.00		27,381,000.00		36,508,000.00		- 0		27,381,000.00		- 0								750.16																		750.16

		19/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		26,133,000.00		10,000,000.00		19/03/13		20/03/13		1		0.6000		429.58				180,733,000.00		0		- 0		15,679,800.00		26,133,000.00		(1.40)		15,679,800.00		(253,092,800.00)								429.58																		429.58

		19/03/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00		36,508,000.00		19/03/13		20/03/13		1		0.7500		1,027.40				180,733,000.00		1		180,733,000.00		37,500,000.00		50,000,000.00		- 0		37,500,000.00		- 0								1,027.40																		1,027.40

		20/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		35,127,000.00		26,133,000.00		20/03/13		21/03/13		1		0.6000		577.43				189,727,000.00		0		- 0		21,076,200.00		35,127,000.00		(1.31)		21,076,200.00		(247,696,400.00)								577.43																		577.43

		20/03/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00		50,000,000.00		20/03/13		21/03/13		1		0.7500		1,027.40				189,727,000.00		1		189,727,000.00		37,500,000.00		50,000,000.00		- 0		37,500,000.00		- 0								1,027.40																		1,027.40

		21/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		21/03/13		22/03/13		1		0.6000		821.92				216,712,000.00		0		- 0		30,000,000.00		50,000,000.00		(1.08)		30,000,000.00		(233,350,057.60)								821.92																		821.92

		21/03/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00		50,000,000.00		21/03/13		22/03/13		1		0.7500		1,027.40				216,712,000.00		0		- 0		37,500,000.00		50,000,000.00		- 0		37,500,000.00		- 0								1,027.40																		1,027.40

		21/03/13		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		12,112,000.00		12,112,000.00		21/03/13		23/03/13		2		0.4477		297.13				216,712,000.00		1		216,712,000.00		10,845,084.80		24,224,000.00		(1.08)		5,422,542.40		(233,350,057.60)								297.13																		297.13

		22/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		44,484,000.00		44,484,000.00		22/03/13		25/03/13		3		0.6000		2,193.73				207,040,000.00		0		- 0		80,071,200.00		133,452,000.00		- 0		26,690,400.00		- 0								2,193.73																		2,193.73

		22/03/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		45,844,000.00		45,844,000.00		22/03/13		25/03/13		3		0.7500		2,826.00				207,040,000.00		1		207,040,000.00		103,149,000.00		137,532,000.00		(1.16)		34,383,000.00		(239,776,657.60)								2,826.00																		2,826.00

		23/03/13																												194,928,000.00		1		194,928,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/03/13																												194,928,000.00		1		194,928,000.00		- 0		- 0		(1.23)		0.00		(239,776,657.60)								0.00																		0.00

		25/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		44,484,000.00		44,484,000.00		25/03/13		26/03/13		1		0.6000		731.24				195,175,000.00		0		- 0		26,690,400.00		44,484,000.00		- 0		26,690,400.00		- 0								731.24																		731.24

		25/03/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		46,091,000.00		46,091,000.00		25/03/13		26/03/13		1		0.7500		947.08				195,175,000.00		1		195,175,000.00		34,568,250.00		46,091,000.00		(1.23)		34,568,250.00		(239,591,407.60)								947.08																		947.08

		26/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		44,484,000.00		26/03/13		27/03/13		1		0.6000		821.92				220,992,000.00		0		- 0		30,000,000.00		50,000,000.00		- 0		30,000,000.00		- 0								821.92																		821.92

		26/03/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00		46,091,000.00		26/03/13		27/03/13		1		0.7500		1,027.40				220,992,000.00		0		- 0		37,500,000.00		50,000,000.00		(1.02)		37,500,000.00		(226,257,239.20)								1,027.40																		1,027.40

		26/03/13		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		16,392,000.00		16,392,000.00		26/03/13		27/03/13		1		0.4327		194.32				220,992,000.00		1		220,992,000.00		7,092,818.40		16,392,000.00		- 0		7,092,818.40		- 0								194.32																		194.32

		27/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		50,000,000.00		50,000,000.00		27/03/13		28/03/13		1		0.6000		821.92				214,069,000.00		0		- 0		30,000,000.00		50,000,000.00		(1.07)		30,000,000.00		(229,229,148.80)								821.92																		821.92

		27/03/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		50,000,000.00		50,000,000.00		27/03/13		28/03/13		1		0.7500		1,027.40				214,069,000.00		0		- 0		37,500,000.00		50,000,000.00		- 0		37,500,000.00		- 0								1,027.40																		1,027.40

		27/03/13		070		B332145 - MMF		70-02-25		15382660		Prime Rate Sterling Liquidity Fund		9,469,000.00		9,469,000.00		27/03/13		28/03/13		1		0.4352		112.90				214,069,000.00		1		214,069,000.00		4,120,908.80		9,469,000.00		(1.07)		4,120,908.80		(229,229,148.80)								112.90																		112.90

		28/03/13		048		B332149 - Call a/c		01-67-14		65054679		Nat West Lcc Special Interest Bearing  A/C		24,542,000.00		24,542,000.00		28/03/13		02/04/13		3,2		0.6000		1,210.29				154,142,000.00		0		- 0		- 0		- 0		- 0		14,725,200.00		- 0								1,210.29																		1,210.29

		28/03/13		031		B332149 - Call a/c		12-20-29		06052545		Bank Of Scotland		25,000,000.00		25,000,000.00		28/03/13		02/04/13		3,2		0.7500		1,541.10				154,142,000.00		1		154,142,000.00		- 0		- 0		(1.73)		18,750,000.00		(267,374,857.60)								1,541.10																		1,541.10

		29/03/13																29/03/13								0.00				154,142,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/03/13																29/03/13								0.00				154,142,000.00		1		154,142,000.00		- 0		- 0		(1.73)		0.00		(267,374,857.60)								0.00																		0.00

		30/03/13																30/03/13								0.00				154,142,000.00		1		154,142,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		31/03/13																31/03/13										Direct		154,142,000.00		1		154,142,000.00		- 0		- 0		(1.73)		0.00		(267,374,857.60)								0.00																		0.00

		01/04/13																												144,542,000.00		0		- 0

														12,668,104,645.28		11,056,488,000.00		31/12/99				0				5,044,992.96						365		222,678,024.66		19,890,131,518.70		18,343,041,000.00		1.08		10,411,261,775.53				337,378.08		4,546,807.40		4,958,849.85		4,895,589.19		399,410.41		- 0		- 0		- 0		- 0		- 0		- 0		- 0		15,138,034.93

																																		2.27%

																																				2.27



aormerod002:
this calculates the avarage balance by adding up the daily balance and dividing it by the number of days.

may not be repaid on due date

Corporate:
due back 2/12/08, but actual return date not yet known

annual interest payments
7/1/11, 9/1/12 and maturity
£48,526.03 paid to 10/1/11, so next year's pt will be lower

lchafer001:
annual interest 7/2/11,6/2/12,5/2/13

lchafer001:
annual interest payable 1/4/11, 2/4/12, 1/4/13

2.20% floor 4.20% Cap
3m LIBOR +15bps
quarterly interest

2.16% floor 4% Cap
3m LIBOR +10bps
quarterly interest

interest dates 14/7/11 and 16/7/12



1-2yrs

		3/31/13																														5/28/13

		Date		INV		Account code		Sort Code		A/C No		Borrower		Actual Amount		Renew (£)		From		To		Days		Int Rate/ EIR		Interest 12/13		Broker		Bal o/s (£)		Days		Avg Bal		amt x per x rate		amt x per (to date)		Avg Rate		Amount x Rate				Interest 09/10		Interest 10/11		Interest 11/12		Interest 12/13		Interest 13/14		Interest 14/15		Interest 15/16		Interest 16/17		Interest 17/18		Interest 18/19		Interest 19/20		Interest 20/21		Total interest

		02/09/08																																								0.00								- 0		0.00

		07/01/10																																								0.00				10,915.07		48,000.00		48,131.51		0.00																		107,046.58

		18/01/10																																								0.00				26,827.40		136,000.00		136,372.60		0.00																		299,200.00

		25/01/10																																								0.00				159,383.56		895,000.00		897,452.05		0.00																		1,951,835.61

		05/02/10																																								0.00				140,252.05		948,000.00		950,597.26		0.00																		2,038,849.31

		01/04/10																																- 0								0.00						363,800.55		365,799.45		0.00		999.45																730,599.45

		12/04/10																																- 0								0.00						737,431.51		764,589.04		0.00		25,068.49																1,527,089.04

		21/05/10																																- 0								0.00						473,150.68		551,506.85		0.00		76,849.32																1,101,506.85

		02/06/10																																- 0								0.00						446,794.52		541,479.45		0.00		93,205.48																1,081,479.45

		02/06/10																																- 0								0.00						285,452.05		345,945.21		0.00		345,000.00		345,000.00		59,547.95												1,380,945.21

		03/06/10																																- 0								0.00						680,342.47		827,260.27		0.00		825,000.00		825,000.00		144,657.53												3,302,260.27

		14/07/10																																- 0								0.00						498,630.14		701,917.81		0.00		203,287.67																1,403,835.62

		26/04/11		057		B332105 - Inv < 1yr		16-75-80		10004053		Royal Bank Of Scotland		20,000,000.00				31/03/12		22/04/14		365,387		2.6200		524,000.00		Direct						- 0								52,400,000.00								488,109.59		524,000.00																		1,012,109.59

		31/03/12																																- 0								0.00								- 0		0.00																		0.00

		31/03/12																																- 0								0.00								- 0		0.00																		0.00

		31/03/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00						1,127,663.86		0.00																		1,127,663.86

		01/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		02/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		03/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		04/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		05/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		05/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		07/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		09/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		10/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		11/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		11/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		12/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		12/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		13/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		13/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		15/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		16/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		16/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		17/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		17/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		18/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		18/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		19/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		19/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		20/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		20/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		22/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		23/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		23/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		24/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		24/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		25/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		25/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		26/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		26/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		27/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		27/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		29/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		30/04/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/04/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		30/04/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		01/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		01/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		02/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		02/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		03/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		03/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		04/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		04/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		04/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		06/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		08/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		08/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		08/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		09/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		09/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		10/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		10/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		10/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		11/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		11/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		12/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		14/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		14/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		14/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		15/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		15/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		16/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		16/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		16/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		17/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		17/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		18/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		18/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		18/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		20/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		21/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		21/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		22/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		22/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		22/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		23/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		23/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		24/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		24/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		25/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		25/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		26/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		28/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		28/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		29/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		29/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		30/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		30/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		31/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		31/05/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		31/05/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		31/05/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		01/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		01/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		02/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		04/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		06/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		06/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		07/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		07/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		08/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		08/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		09/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		11/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		11/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		12/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		12/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		13/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		13/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		14/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		14/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		15/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		15/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		16/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		18/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		18/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		19/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		19/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		20/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		20/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		21/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		21/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		22/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		22/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		23/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		25/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		25/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		26/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		26/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		27/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		27/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		28/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		28/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		29/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/06/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		29/06/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		30/06/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		02/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/07/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		02/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		03/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/07/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		03/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		04/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/07/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		04/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		05/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/07/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		05/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		06/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/07/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		06/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		08/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/07/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		09/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		10/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/07/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		10/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/07/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		11/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		12/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/07/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		12/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/07/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		13/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		14/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		16/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		17/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		18/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		19/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		20/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		21/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		23/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		24/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		25/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		26/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		27/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		28/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		30/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		31/07/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		31/07/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		01/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/08/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		02/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/08/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		03/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		05/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/08/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		06/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/08/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		07/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/08/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		08/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/08/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		09/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/08/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		10/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		12/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/08/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		13/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/08/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		14/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/08/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		15/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/08/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		16/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/08/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		17/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		19/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/08/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		20/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/08/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		21/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/08/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		22/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/08/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		23/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/08/12																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		24/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		26/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		28/08/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		29/08/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		30/08/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		31/08/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		31/08/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		01/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		03/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		05/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		07/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		09/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		11/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		13/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		15/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		17/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		19/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		21/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		23/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		25/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		27/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		29/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/09/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		01/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		03/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		05/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		07/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		09/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		11/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		13/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		15/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		17/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		19/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		21/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		23/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		25/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		27/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		29/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		31/10/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		02/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		04/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		06/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		08/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		10/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		12/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		14/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		16/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		18/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		20/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		22/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		24/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		26/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		28/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		30/11/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		02/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		04/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		06/12/12																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		07/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		09/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		11/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		13/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		15/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		17/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		19/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		21/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		23/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		25/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		27/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		29/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		31/12/12																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		02/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		03/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		04/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		06/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		07/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		08/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		09/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		10/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		11/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		13/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		14/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		15/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		16/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		17/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		18/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		20/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		21/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		22/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		23/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		24/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		25/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		27/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		28/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		29/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/01/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		30/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		31/01/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		01/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		03/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		05/02/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		06/02/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/02/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		06/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/02/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		07/02/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		08/02/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/02/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		08/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		10/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/02/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		11/02/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		12/02/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/02/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		12/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/02/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		13/02/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		14/02/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/02/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		14/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/02/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		15/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		17/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/02/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		18/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/02/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		19/02/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		20/02/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		21/02/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		22/02/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		23/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		25/02/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		26/02/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		27/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/02/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		01/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		03/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		05/03/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		06/03/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/03/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		06/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		08/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		10/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		12/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		14/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		16/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		18/03/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		19/03/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		20/03/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		21/03/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/03/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		21/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/03/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		22/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		24/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/03/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		25/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/03/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		26/03/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		27/03/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/03/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		27/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/03/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		28/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/03/13																												20,000,000.00		0		- 0		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		29/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/03/13																												20,000,000.00		1		20,000,000.00		- 0		- 0		2.62		0.00		52,400,000.00								0.00																		0.00

		31/03/13																												20,000,000.00		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

														20,000,000.00		- 0		31/12/99				0				524,000.00						365		20,000,000.00		- 0		- 0		- 0		52,400,000.00				337,378.08		5,512,601.92		7,746,824.95		524,000.00		1,569,410.41		1,170,000.00		204,205.48		- 0		- 0		- 0		- 0		- 0		17,064,420.84

																																		2.62%

																																				2.62



aormerod002:
this calculates the avarage balance by adding up the daily balance and dividing it by the number of days.

may not be repaid on due date

Corporate:
due back 2/12/08, but actual return date not yet known

annual interest payments
7/1/11, 9/1/12 and maturity
£48,526.03 paid to 10/1/11, so next year's pt will be lower

lchafer001:
annual interest 7/2/11,6/2/12,5/2/13

lchafer001:
annual interest payable 1/4/11, 2/4/12, 1/4/13

2.20% floor 4.20% Cap
3m LIBOR +15bps
quarterly interest

2.16% floor 4% Cap
3m LIBOR +10bps
quarterly interest

3.45% floor
5% cap
3M LIBOR +10bps
quarterly interest
quarterly bservations

3.30% Floor
6.25% Cap
3M LIBOR +15bps
quarterly interest
quarterly observations
INT DATES 3/3  3/6  3/9  3/12

interest dates 14/7/11 and 16/7/12



2-3yrs

		3/31/13																														5/28/13

		Date		INV		Account code		Sort Code		A/C No		Borrower		Actual Amount		Renew (£)		From		To		Days		Int Rate/ EIR		Interest 12/13		Broker		Bal o/s (£)		Days		Avg Bal		amt x per x rate		amt x per (to date)		Avg Rate		Amount x Rate				Interest 09/10		Interest 10/11		Interest 11/12		Interest 12/13		Interest 13/14		Interest 14/15		Interest 15/16		Interest 16/17		Interest 17/18		Interest 18/19		Interest 19/20		Interest 20/21		Total interest

		02/09/08																																								0.00								- 0		0.00

		07/01/10																																								0.00				10,915.07		48,000.00		48,131.51		0.00																		107,046.58

		18/01/10																																								0.00				26,827.40		136,000.00		136,372.60		0.00																		299,200.00

		25/01/10																																								0.00				159,383.56		895,000.00		897,452.05		0.00																		1,951,835.61

		05/02/10																																								0.00				140,252.05		948,000.00		950,597.26		0.00																		2,038,849.31

		01/04/10																																- 0								0.00						363,800.55		365,799.45		0.00		999.45																730,599.45

		12/04/10																																- 0								0.00						737,431.51		764,589.04		0.00		25,068.49																1,527,089.04

		21/05/10																																- 0								0.00						473,150.68		551,506.85		0.00		76,849.32																1,101,506.85

		02/06/10																																- 0								0.00						446,794.52		541,479.45		0.00		93,205.48																1,081,479.45

		02/06/10		057		B332106 - Structured Bank Deposit		16-75-80		10004053		Royal Bank Of Scotland		10,000,000.00		- 0		31/03/12		02/06/15		365,793		3.4500		345,000.00		Icap						- 0								34,500,000.00						285,452.05		345,945.21		345,000.00		345,000.00		345,000.00		59,547.95												1,725,945.21

		03/06/10		147		B332106 - Structured Bank Deposit		30-15-57		00001933		Lloyds Corporate Markets		25,000,000.00		20,000,000.00		31/03/12		03/06/15		365,794		3.3000		825,000.00		trad						- 0								82,500,000.00						680,342.47		827,260.27		825,000.00		825,000.00		825,000.00		144,657.53												4,127,260.27

		14/07/10																																- 0								0.00						498,630.14		701,917.81		0.00		203,287.67																1,403,835.62

		26/04/11																																- 0								0.00								488,109.59		0.00																		488,109.59

		31/03/12																																- 0								0.00								- 0		0.00																		0.00

		31/03/12																																- 0								0.00								- 0		0.00																		0.00

		31/03/12		057		B332106 - Structured Bank Deposit		16-75-80		10004053		Royal Bank Of Scotland		39,180,641.89		38,835,685.64		31/03/12		06/12/12		250		2.8192		749,904.88		Direct		74,180,641.89		1		74,180,641.89		27,614,654,609.48		9,795,160,472.50		3.07		110,458,618.44		227,458,618.44						1,127,663.86		749,904.88																		1,877,568.74

		01/04/12																01/04/12												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		02/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		03/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		04/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		05/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		05/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		07/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		09/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		10/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		11/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		11/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		12/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		12/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		13/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		13/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		15/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		16/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		16/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		17/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		17/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		18/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		18/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		19/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		19/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		20/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		20/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		22/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		23/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		23/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		24/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		24/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		25/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		25/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		26/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		26/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		27/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		27/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		29/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		30/04/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/04/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		30/04/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		01/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		01/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		02/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		02/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		03/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		03/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		04/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		04/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		04/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		06/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		08/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		08/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		08/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		09/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		09/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		10/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		10/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		10/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		11/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		11/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		12/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		14/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		14/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		14/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		15/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		15/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		16/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		16/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		16/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		17/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		17/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		18/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		18/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		18/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		20/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		21/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		21/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		22/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		22/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		22/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		23/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		23/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		24/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		24/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		25/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		25/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		26/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		28/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		28/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		29/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		29/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		30/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		30/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		31/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		31/05/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		31/05/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		31/05/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		01/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		01/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		02/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		04/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		06/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		06/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		07/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		07/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		08/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		08/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		09/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		11/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		11/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		12/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		12/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		13/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		13/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		14/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		14/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		15/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		15/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		16/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		18/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		18/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		19/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		19/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		20/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		20/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		21/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		21/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		22/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		22/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		23/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		25/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		25/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		26/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		26/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		27/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		27/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		28/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		28/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		29/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/06/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		29/06/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		30/06/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		02/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/07/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		02/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		03/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/07/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		03/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		04/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/07/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		04/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		05/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/07/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		05/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		06/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/07/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		06/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		08/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/07/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		09/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		10/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/07/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		10/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/07/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		11/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		12/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/07/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		12/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/07/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		13/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		14/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		16/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		17/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		18/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		19/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		20/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		21/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		23/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		24/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		25/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		26/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		27/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		28/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		30/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		31/07/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		31/07/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		01/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/08/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		02/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/08/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		03/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		05/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/08/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		06/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/08/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		07/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/08/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		08/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/08/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		09/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/08/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		10/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		12/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/08/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		13/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/08/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		14/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/08/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		15/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/08/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		16/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/08/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		17/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		19/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/08/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		20/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/08/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		21/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/08/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		22/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/08/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		23/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/08/12																												74,180,641.89		0		- 0		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		24/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		26/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		28/08/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		29/08/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		30/08/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		31/08/12																												74,180,641.89		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		31/08/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		01/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		03/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		05/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		07/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		09/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		11/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		13/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		15/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		17/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		19/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		21/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		23/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		25/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		27/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		29/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/09/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		01/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		03/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		05/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		07/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		09/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		11/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		13/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		15/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		17/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		19/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		21/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		23/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		25/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		27/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		29/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		31/10/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		02/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		04/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		06/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		08/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		10/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		12/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		14/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		16/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		18/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		20/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		22/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		24/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		26/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		28/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		30/11/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/12/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		02/12/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/12/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		04/12/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/12/12																												74,180,641.89		1		74,180,641.89		- 0		- 0		3.07		0.00		227,458,618.44								0.00																		0.00

		06/12/12																												72,632,267.32		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/12/12		057		B332106 - Structured Bank Deposit		16-75-80		10004053		Royal Bank Of Scotland		37,632,267.32		37,632,267.32		06/12/12		06/03/13		90		2.8192		261,600.21		Direct		72,632,267.32		1		72,632,267.32		9,548,407,711.06		3,386,904,059.07		3.07		106,093,419.01		223,093,419.01								261,600.21																		261,600.21

		07/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		09/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		11/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		13/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		15/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		17/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		19/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		21/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		23/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		25/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		27/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		29/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		31/12/12																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		01/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		02/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		03/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		03/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		04/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		06/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		07/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		08/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		09/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		10/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		10/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		11/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		13/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		14/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		15/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		16/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		17/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		18/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		20/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		21/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		22/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		23/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		24/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		25/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		27/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		28/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		29/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/01/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		30/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		31/01/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		01/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		03/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		05/02/13																												72,632,267.32		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		06/02/13																												72,632,267.32		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/02/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		06/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/02/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		07/02/13																												72,632,267.32		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		07/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		08/02/13																												72,632,267.32		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		08/02/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		08/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		10/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/02/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		11/02/13																												72,632,267.32		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		12/02/13																												72,632,267.32		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		12/02/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		12/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/02/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		13/02/13																												72,632,267.32		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		14/02/13																												72,632,267.32		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		14/02/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		14/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/02/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		15/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		16/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		17/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/02/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		18/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/02/13																												72,632,267.32		0		- 0		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		19/02/13																												72,632,267.32		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		20/02/13																												72,632,267.32		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		21/02/13																												72,632,267.32		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		22/02/13																												72,632,267.32		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		23/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		24/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		25/02/13																												72,632,267.32		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		26/02/13																												72,632,267.32		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		27/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/02/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		01/03/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		02/03/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		03/03/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		04/03/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		05/03/13																												72,632,267.32		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		05/03/13																												72,632,267.32		1		72,632,267.32		- 0		- 0		3.07		0.00		223,093,419.01								0.00																		0.00

		06/03/13																												72,842,394.43		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		06/03/13																												72,842,394.43		0		- 0		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		06/03/13		057		B332106 - Structured Bank Deposit		16-75-80		10004053		Royal Bank Of Scotland		37,842,394.43		37,632,267.32		06/03/13		31/03/13		25		2.8192		73,072.47		Direct		72,842,394.43		1		72,842,394.43		2,667,145,308.22		946,059,860.86		- 0		106,685,812.33		- 0								73,072.47																		73,072.47

		07/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		08/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		09/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		10/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		11/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		12/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		13/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		14/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		15/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		16/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		17/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		18/03/13																												72,842,394.43		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		18/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		19/03/13																												72,842,394.43		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		19/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		20/03/13																												72,842,394.43		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		20/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		21/03/13																												72,842,394.43		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		21/03/13																												72,842,394.43		0		- 0		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		21/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		22/03/13																												72,842,394.43		0		- 0		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		22/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		23/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		24/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		25/03/13																												72,842,394.43		0		- 0		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		25/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/03/13																												72,842,394.43		0		- 0		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		26/03/13																												72,842,394.43		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		26/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		27/03/13																												72,842,394.43		0		- 0		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		27/03/13																												72,842,394.43		0		- 0		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		27/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		28/03/13																												72,842,394.43		0		- 0		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		28/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		29/03/13																												72,842,394.43		0		- 0		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		29/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		- 0		0.00		- 0								0.00																		0.00

		30/03/13																												72,842,394.43		1		72,842,394.43		- 0		- 0		3.06		0.00		223,093,419.01								0.00																		0.00

		31/03/13		057		B332106 - Structured Bank Deposit		16-75-80		10004053		Royal Bank Of Scotland		37,915,466.91		37,632,267.32		31/03/13		06/06/13		0,67		2.8192		0.00		Direct		72,915,466.91		0		- 0		6,199,725,518.18		2,199,097,080.69		0.00		106,891,819.28		206,006.95								0.00																		0.00

														74,180,641.89		58,835,685.64		31/12/99				0				2,181,505.09						365		73,707,190.12		46,029,933,146.94		9,795,160,472.50		4.70		227,458,618.44				337,378.08		5,512,601.92		7,746,824.95		1,919,904.88		1,569,410.41		1,170,000.00		204,205.48		- 0		- 0		- 0		- 0		- 0		18,460,325.72

																																		2.96%

																														250,439,112.19

																																				2.96

																														(177,523,645.28)



aormerod002:
this calculates the avarage balance by adding up the daily balance and dividing it by the number of days.

may not be repaid on due date

Corporate:
due back 2/12/08, but actual return date not yet known

annual interest payments
7/1/11, 9/1/12 and maturity
£48,526.03 paid to 10/1/11, so next year's pt will be lower

lchafer001:
annual interest 7/2/11,6/2/12,5/2/13

lchafer001:
annual interest payable 1/4/11, 2/4/12, 1/4/13

2.20% floor 4.20% Cap
3m LIBOR +15bps
quarterly interest

2.16% floor 4% Cap
3m LIBOR +10bps
quarterly interest

3.45% floor
5% cap
3M LIBOR +10bps
quarterly interest
quarterly bservations

3.30% Floor
6.25% Cap
3M LIBOR +15bps
quarterly interest
quarterly observations
INT DATES 3/3  3/6  3/9  3/12

interest dates 14/7/11 and 16/7/12



LA BONDS

		31/12/99																												3/31/11		3/31/12		294,050,661.91				366						28/5/13						3/31/10		3/31/11

		Date		Bond Ref				Account code						Borrower		DIRTY PRICE		Renew (£)		From		To		Days		EIR		Interest 11/12		Broker		Bal o/s (£)		Days		Avg Bal		amt x per x rate		amt x per (to date)		Avg Rate		Amount x Rate				Interest 09/10		Interest 10/11		Interest 11/12		Interest 12/13		Interest 13/14		Total interest

		31/03/11																		31/03/11		09/11/11		223		6.761		0.00		CCL				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		19/12/11		263		-1.162		0.00		CCL				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		22/12/11		266		4.310		0.00		CCL				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		22/12/11		266		6.600		0.00		city				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		15/06/11		76		5.372				ubs				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		13/07/11		104		-9.557				pmy				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		07/06/11		68		3.287				CCL				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		21/07/11		112		3.360				RBS				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		21/07/11		112		3.360				RBS				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		21/07/11		112		3.360				RBS				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		07/06/11		68		3.916				RBS				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		07/06/11		68		3.218				CCL				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		22/05/11		52		5.227				deutsche				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		22/05/11		52		5.254				deutsche				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		22/05/11		52		5.434				RBS				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		22/05/11		52		5.464		0.00		direct				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11		A		BOR028		B332144						E, Dumbartonshire 5.25% 18/09/18		1,058,713.51		1,057,076.70		31/03/11		18/09/11		171		4.348		21,530.37		TP				0		0		787,075,464.56		181,040,010.70				4,602,780.49								21,530.37						21,530.37

		31/03/11		B		BOR028		B332144						E, Dumbartonshire 5.25% 18/09/18		1,059,316.37		1,059,316.37		31/03/11		30/09/11		183		4.562		24,230.02		TP				0		0		884,395,749.03		193,854,895.71				4,832,763.66								24,230.02						24,230.02

		31/03/11		C		BOR028		B332144						N. Lincs 9.6875% 28/08/17		1,312,123.26		1,312,123.26		31/03/11		30/09/11		183		4.109		27,030.35		TP				0		0		986,607,680.11		240,118,556.58				5,391,298.80								27,030.35						27,030.35

		31/03/11		D		BOR028		B332144						Craigavon 6.5% 28/10/22		1,177,451.89		1,153,761.81		31/03/11		26/04/11		26		4.804		3,948.35		TP				0		0		147,073,745.81		30,613,749.14				5,656,682.53								3,948.35						3,948.35

		31/03/11		E		BOR028		B332144						Ashfield 5.75% 16/11/2023		2,167,547.42		2,167,547.42		31/03/11		30/09/11		183		4.859		52,801.77		TP				0		0		1,927,264,722.93		396,661,177.86				10,531,501.22								52,801.77						52,801.77

		31/03/11		F		BOR028		B332144						SouthAyrshire 4.75% 20/11/2023		3,039,124.07		2,987,738.97		31/03/11		20/05/11		50		4.792		19,612.63		TP				0		0		728,172,999.16		151,956,203.50				14,563,459.98								19,612.63						19,612.63

		31/03/11		G		071		B332144						Craigavon 5.0325% 06/09/32		1,034,946.61		1,016,228.39		31/03/11		15/05/11		45		4.943		6,193.53		icap				0		0		230,227,755.46		46,572,597.45				5,116,172.34								6,193.53						6,193.53

		31/03/11		H		145		B332144						LB MERTON 5.99% 10/04/2035		4,629,657.09		4,575,975.89		31/03/11		04/04/11		4		4.979		2,496.80		pmy				0		0		92,202,294.25		18,518,628.36				23,050,573.56								2,496.80						2,496.80

		31/03/11		J		145		B332144						LB MERTON 8.37% 07/12/2027		2,848,725.65		2,819,422.76		31/03/11		10/07/11		101		4.742		36,994.90		trad				0		0		1,364,348,003.31		287,721,290.65				13,508,396.07								36,994.90						36,994.90

		31/03/11		K		076		B332144						LB MERTON 7% 03/22/2021		2,467,174.01		2,463,949.34		31/03/11		20/06/11		81		4.343		23,745.31		pmy		20,794,779.88		1		20,794,780		867,838,281.48		199,841,094.81		4.71		10,714,052.86		97,967,681.52						23,745.31						23,745.31

		01/04/11				NT														01/04/11				0				- 0				20,794,779.88		1		20,794,780		- 0		- 0		4.71		- 0		97,967,681.52						0.00						0.00

		02/04/11				NT														02/04/11				0				- 0				20,794,779.88		1		20,794,780		- 0		- 0		4.71		- 0		97,967,681.52						0.00						0.00

		03/04/11				NT														03/04/11				0				- 0				20,794,779.88		1		20,794,780		- 0		- 0		4.71		- 0		97,967,681.52						0.00						0.00

		04/04/11		H		NT		B332144						LB MERTON 5.99% 10/04/2035		4,573,074.44		4,573,074.44		04/04/11		04/07/11		91		4.979		56,766.19				20,738,197.23		1		20,738,197		2,071,965,761.19		416,149,773.89		4.71		22,768,854.52		97,685,962.47						56,766.19						56,766.19

		05/04/11				NT														05/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		06/04/11				NT														06/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		07/04/11				NT														07/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		08/04/11				NT														08/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		09/04/11				NT														09/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		10/04/11				NT														10/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		11/04/11				NT														11/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		12/04/11				NT														12/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		13/04/11				NT														13/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		14/04/11				NT														14/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		15/04/11																		15/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		16/04/11																		16/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		17/04/11																		17/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		18/04/11																		18/04/11		23/09/11		158		18.449		- 0				20,738,197.23		0		0		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		18/04/11																		18/04/11		15/06/11		58		19.035		- 0				20,738,197.23		0		0		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		18/04/11																		18/04/11		17/06/11		60		18.046		- 0				20,738,197.23		0		0		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		18/04/11																		18/04/11		20/06/11		63		16.848		- 0				20,738,197.23		0		0		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		18/04/11																		18/04/11		20/06/11		63		16.848		- 0				20,738,197.23		0		0		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		18/04/11																		18/04/11		20/09/11		155		18.312		- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		19/04/11																		19/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		20/04/11				NT														20/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		21/04/11				NT														21/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		22/04/11				NT														22/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		23/04/11				NT														23/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		24/04/11				NT														24/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		25/04/11				NT														25/04/11				0				- 0				20,738,197.23		1		20,738,197		- 0		- 0		4.71		- 0		97,685,962.47						0.00						0.00

		26/04/11		D		NT		B332144						Craigavon 6.5% 28/10/22		1,148,989.28		1,148,989.28		26/04/11		26/10/11		183		4.804		27,675.33				20,709,734.62		1		20,709,735		1,010,149,611.05		210,265,038.24		4.71		5,519,943.23		97,549,223.17						27,675.33						27,675.33

		27/04/11				NT														27/04/11				0				- 0				20,709,734.62		1		20,709,735		- 0		- 0		4.71		- 0		97,549,223.17						0.00						0.00

		28/04/11				NT														28/04/11				0				- 0				20,709,734.62		1		20,709,735		- 0		- 0		4.71		- 0		97,549,223.17						0.00						0.00

		29/04/11				NT														29/04/11				0				- 0				20,709,734.62		1		20,709,735		- 0		- 0		4.71		- 0		97,549,223.17						0.00						0.00

		30/04/11																		30/04/11				0				- 0				20,709,734.62		1		20,709,735		- 0		- 0		4.71		- 0		97,549,223.17						0.00						0.00

		01/05/11																		01/05/11				0				- 0				20,709,734.62		1		20,709,735		- 0		- 0		4.71		- 0		97,549,223.17						0.00						0.00

		02/05/11																		02/05/11				0				- 0				20,709,734.62		1		20,709,735		- 0		- 0		4.71		- 0		97,549,223.17						0.00						0.00

		03/05/11																		03/05/11				0				- 0				20,709,734.62		1		20,709,735		- 0		- 0		4.71		- 0		97,549,223.17						0.00						0.00

		04/05/11																		04/05/11				0				- 0				20,709,734.62		1		20,709,735		- 0		- 0		4.71		- 0		97,549,223.17						0.00						0.00

		05/05/11																		05/05/11				0				- 0				20,709,734.62		1		20,709,735		- 0		- 0		4.71		- 0		97,549,223.17						0.00						0.00

		06/05/11																		06/05/11				0				- 0				20,709,734.62		1		20,709,735		- 0		- 0		4.71		- 0		97,549,223.17						0.00						0.00

		07/05/11																		07/05/11				0				- 0				20,709,734.62		1		20,709,735		- 0		- 0		4.71		- 0		97,549,223.17						0.00						0.00

		08/05/11																		08/05/11				0				- 0				20,709,734.62		1		20,709,735		- 0		- 0		4.71		- 0		97,549,223.17						0.00						0.00

		09/05/11																		09/05/11				0				- 0				20,709,734.62		1		20,709,735		- 0		- 0		4.71		- 0		97,549,223.17						0.00						0.00

		10/05/11																		10/05/11				0				- 0				20,709,734.62		1		20,709,735		- 0		- 0		4.71		- 0		97,549,223.17						0.00						0.00

		11/05/11																		11/05/11				0				- 0				20,709,734.62		1		20,709,735		- 0		- 0		4.71		- 0		97,549,223.17						0.00						0.00

		12/05/11																		12/05/11				0				- 0				20,709,734.62		1		20,709,735		- 0		- 0		4.71		- 0		97,549,223.17						0.00						0.00

		13/05/11																		13/05/11				0				- 0				20,709,734.62		1		20,709,735		- 0		- 0		4.71		- 0		97,549,223.17						0.00						0.00

		14/05/11																		14/05/11				0				- 0				20,709,734.62		1		20,709,735		- 0		- 0		4.71		- 0		97,549,223.17						0.00						0.00

		15/05/11		G		NT		B332144						Craigavon 5.0325% 06/09/32		1,016,035.69		1,016,035.69		15/05/11		15/11/11		184		4.943		25,319.85				20,690,823.70		1		20,690,824		924,174,552.62		186,950,566.96		4.71		5,022,687.79		97,455,738.61						25,319.85						25,319.85

		16/05/11																		16/05/11				0				- 0				20,690,823.70		1		20,690,824		- 0		- 0		4.71		- 0		97,455,738.61						0.00						0.00

		17/05/11																		17/05/11				0				- 0				20,690,823.70		1		20,690,824		- 0		- 0		4.71		- 0		97,455,738.61						0.00						0.00

		18/05/11																		18/05/11				0				- 0				20,690,823.70		1		20,690,824		- 0		- 0		4.71		- 0		97,455,738.61						0.00						0.00

		19/05/11																		19/05/11				0				- 0				20,690,823.70		1		20,690,824		- 0		- 0		4.71		- 0		97,455,738.61						0.00						0.00

		20/05/11		F		BOR028		B332144						SouthAyrshire 4.75% 20/11/2023		2,988,853.14		2,988,853.14		20/05/11		20/11/11		184		4.793		72,573.98				20,640,552.77		1		20,640,553		2,636,002,574.36		549,948,977.76		4.71		14,326,100.95		97,218,379.58						72,573.98						72,573.98

		21/05/11																		21/05/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		22/05/11																		22/05/11		20/07/11		59		14.068		- 0				20,640,552.77		0		0		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		22/05/11																		22/05/11		15/07/11		54		20.376		- 0				20,640,552.77		0		0		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		22/05/11																		22/05/11		13/07/11		52		49.034		- 0				20,640,552.77		0		0		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		22/05/11																		22/05/11		20/07/11		59		41.085		- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		23/05/11																		23/05/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		24/05/11																		24/05/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		25/05/11																		25/05/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		26/05/11																		26/05/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		27/05/11																		27/05/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		28/05/11																		28/05/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		29/05/11																		29/05/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		30/05/11																		30/05/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		31/05/11																		31/05/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		01/06/11																		01/06/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		02/06/11																		02/06/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		03/06/11																		03/06/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		04/06/11																		04/06/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		05/06/11																		05/06/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		06/06/11																		06/06/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		07/06/11																		07/06/11		16/09/11		101		21.770		- 0		CCL		20,640,552.77		0		0		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		07/06/11																		07/06/11		15/08/11		69		6.357		- 0				20,640,552.77		0		0		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		07/06/11																		07/06/11		16/09/11		101		21.650		- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		08/06/11																		08/06/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		09/06/11																		09/06/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		10/06/11																		10/06/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		11/06/11																		11/06/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		12/06/11																		12/06/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		13/06/11																		13/06/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		14/06/11																		14/06/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		15/06/11																		15/06/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		16/06/11																		16/06/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		17/06/11																		17/06/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		18/06/11																		18/06/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		19/06/11																		19/06/11				0				- 0				20,640,552.77		1		20,640,553		- 0		- 0		4.71		- 0		97,218,379.58						0.00						0.00

		20/06/11		K		NT		B332144						LB MERTON 7% 03/22/2021		2,455,631.66		2,455,631.66		20/06/11		20/09/11		92		4.343		26,878.94				20,629,010.42		1		20,629,010		981,081,428.14		225,918,112.72		4.71		10,663,928.57		97,168,255.29						26,878.94						26,878.94

		21/06/11																		21/06/11		10/08/11		50		11.650		- 0				20,629,010.42		0		0		- 0		- 0		4.71		- 0		97,168,255.29						0.00						0.00

		21/06/11																		21/06/11		10/08/11		50		11.650		- 0				20,629,010.42		1		20,629,010		- 0		- 0		4.71		- 0		97,168,255.29						0.00						0.00

		22/06/11																		22/06/11				0				- 0				20,629,010.42		1		20,629,010		- 0		- 0		4.71		- 0		97,168,255.29						0.00						0.00

		23/06/11																		23/06/11				0				- 0				20,629,010.42		1		20,629,010		- 0		- 0		4.71		- 0		97,168,255.29						0.00						0.00

		24/06/11																		24/06/11				0				- 0				20,629,010.42		1		20,629,010		- 0		- 0		4.71		- 0		97,168,255.29						0.00						0.00

		25/06/11																		25/06/11				0				- 0				20,629,010.42		1		20,629,010		- 0		- 0		4.71		- 0		97,168,255.29						0.00						0.00

		26/06/11																		26/06/11				0				- 0				20,629,010.42		1		20,629,010		- 0		- 0		4.71		- 0		97,168,255.29						0.00						0.00

		27/06/11																		27/06/11				0				- 0				20,629,010.42		1		20,629,010		- 0		- 0		4.71		- 0		97,168,255.29						0.00						0.00

		28/06/11																		28/06/11				0				- 0				20,629,010.42		1		20,629,010		- 0		- 0		4.71		- 0		97,168,255.29						0.00						0.00

		29/06/11																		29/06/11		13/07/11		14		53.999		- 0				20,629,010.42		0		0		- 0		- 0		4.71		- 0		97,168,255.29						0.00						0.00

		29/06/11																		29/06/11		19/07/11		20		0.277		- 0				20,629,010.42		1		20,629,010		- 0		- 0		4.71		- 0		97,168,255.29						0.00						0.00

		30/06/11																		30/06/11		19/07/11		19		15.699		- 0				20,629,010.42		0		0		- 0		- 0		4.71		- 0		97,168,255.29						0.00						0.00

		30/06/11																		30/06/11		22/07/11		22		4.186		- 0				20,629,010.42		1		20,629,010		- 0		- 0		4.71		- 0		97,168,255.29						0.00						0.00

		01/07/11																		01/07/11				0				- 0				20,629,010.42		1		20,629,010		- 0		- 0		4.71		- 0		97,168,255.29						0.00						0.00

		02/07/11																		02/07/11				0				- 0				20,629,010.42		1		20,629,010		- 0		- 0		4.71		- 0		97,168,255.29						0.00						0.00

		03/07/11																		03/07/11				0				- 0				20,629,010.42		1		20,629,010		- 0		- 0		4.71		- 0		97,168,255.29						0.00						0.00

		04/07/11		H		NT		B332144						LB MERTON 5.99% 10/04/2035		4,570,104.73		4,570,104.73		04/07/11		04/10/11		92		4.979		57,352.72				20,626,040.72		1		20,626,041		2,093,374,317.66		420,449,635.45		4.71		22,754,068.67		97,153,469.44						57,352.72						57,352.72

		05/07/11																		05/07/11				0				- 0				20,626,040.72		1		20,626,041		- 0		- 0		4.71		- 0		97,153,469.44						0.00						0.00

		06/07/11																		06/07/11				0				- 0				20,626,040.72		1		20,626,041		- 0		- 0		4.71		- 0		97,153,469.44						0.00						0.00

		07/07/11																		07/07/11				0				- 0				20,626,040.72		1		20,626,041		- 0		- 0		4.71		- 0		97,153,469.44						0.00						0.00

		08/07/11																		08/07/11				0				- 0				20,626,040.72		1		20,626,041		- 0		- 0		4.71		- 0		97,153,469.44						0.00						0.00

		09/07/11																		09/07/11				0				- 0				20,626,040.72		1		20,626,041		- 0		- 0		4.71		- 0		97,153,469.44						0.00						0.00

		10/07/11		J		NT		B332144						LB MERTON 8.37% 07/12/2027		2,802,708.50		2,802,708.50		10/07/11		10/01/12		184		4.742		66,997.11				20,580,023.57		1		20,580,024		2,445,394,401.10		515,698,364.00		4.71		13,290,186.96		96,935,260.33						66,997.11						66,997.11

		11/07/11																		11/07/11				0				- 0				20,580,023.57		1		20,580,024		- 0		- 0		4.71		- 0		96,935,260.33						0.00						0.00

		12/07/11																		12/07/11				0				- 0				20,580,023.57		1		20,580,024		- 0		- 0		4.71		- 0		96,935,260.33						0.00						0.00

		13/07/11																		13/07/11				0				- 0				20,580,023.57		1		20,580,024		- 0		- 0		4.71		- 0		96,935,260.33						0.00						0.00

		14/07/11																		14/07/11		22/07/11		8		4.196		- 0				20,580,023.57		0		0		- 0		- 0		4.71		- 0		96,935,260.33						0.00						0.00

		14/07/11																		14/07/11		22/07/11		8		4.193		- 0				20,580,023.57		1		20,580,024		- 0		- 0		4.71		- 0		96,935,260.33						0.00						0.00

		15/07/11																		15/07/11		19/07/11		4		93.946		- 0				20,580,023.57		0		0		- 0		- 0		4.71		- 0		96,935,260.33						0.00						0.00

		15/07/11																		15/07/11		26/07/11		11		48.218		- 0				20,580,023.57		0		0		- 0		- 0		4.71		- 0		96,935,260.33						0.00						0.00

		15/07/11																		15/07/11		26/07/11		11		48.218		- 0				20,580,023.57		1		20,580,024		- 0		- 0		4.71		- 0		96,935,260.33						0.00						0.00

		16/07/11																		16/07/11				0				- 0				20,580,023.57		1		20,580,024		- 0		- 0		4.71		- 0		96,935,260.33						0.00						0.00

		17/07/11																		17/07/11				0				- 0				20,580,023.57		1		20,580,024		- 0		- 0		4.71		- 0		96,935,260.33						0.00						0.00

		18/07/11																		18/07/11				0				- 0				20,580,023.57		1		20,580,024		- 0		- 0		4.71		- 0		96,935,260.33						0.00						0.00

		19/07/11																		19/07/11		10/08/11		22		40.220		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		19/07/11																		19/07/11		21/07/11		2		3.290		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		19/07/11		L		NT		B332144						Doncaster MDB 4.4% 15/12/2020		15,061,479.45				19/07/11		15/12/11		149		4.693		288,520.94				35,641,503.02		1		35,641,503		10,531,014,337.77		2,244,160,438.05		4.70		70,677,948.58		167,613,208.91						288,520.94						288,520.94

		20/07/11																		20/07/11		16/09/11		58		38.080		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		20/07/11																		20/07/11		21/07/11		1		3.326		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		20/07/11																		20/07/11		21/07/11		1		3.317		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		20/07/11																		20/07/11		21/07/11		1		3.317		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		20/07/11																		20/07/11		21/07/11		1		3.317		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		20/07/11																		20/07/11		21/07/11		1		3.317		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		21/07/11																		21/07/11		16/09/11		57		43.790		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		21/07/11																		21/07/11		16/09/11		57		44.128		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		21/07/11																		21/07/11		21/09/11		62		36.438		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		21/07/11																		21/07/11		16/09/11		57		41.116		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		21/07/11																		21/07/11		16/09/11		57		44.498		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		21/07/11																		21/07/11		21/09/11		62		34.628		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		21/07/11																		21/07/11		26/09/11		67		33.521		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		21/07/11																		21/07/11		04/10/11		75		28.048		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		21/07/11																		21/07/11		04/10/11		75		3.398		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		21/07/11																		21/07/11		16/09/11		57		38.465		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		22/07/11																		22/07/11		28/07/11		6		238.015		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		22/07/11																		22/07/11		28/07/11		6		259.177		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		22/07/11																		22/07/11		28/07/11		6		249.263		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		22/07/11																		22/07/11		22/09/11		62		25.602		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		22/07/11																		22/07/11		16/10/11		86		3.094		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		23/07/11																		23/07/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		24/07/11																		24/07/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		25/07/11																		25/07/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		26/07/11																		26/07/11		28/07/11		2		68.119		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		27/07/11																		27/07/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		28/07/11																		28/07/11		23/09/11		57		21.095		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		28/07/11																		28/07/11		01/04/12		247,1		2.486		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		28/07/11																		28/07/11		22/09/11		56		21.697		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		28/07/11																		28/07/11		20/09/11		54		19.692		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		28/07/11																		28/07/11		02/08/11		5		20.947		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		29/07/11																		29/07/11		16/10/11		79		3.142		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		29/07/11																		29/07/11		22/09/11		55		29.875		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		29/07/11																		29/07/11		22/12/11		146		17.398		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		29/07/11																		29/07/11		04/08/11		6		54.995		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		29/07/11																		29/07/11		04/08/11		6		13.368		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		29/07/11																		29/07/11		04/08/11		6		84.468		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		29/07/11																		29/07/11		09/08/11		11		185.316		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		29/07/11																		29/07/11		10/08/11		12		176.304		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		29/07/11																		29/07/11		23/08/11		25		77.179		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		29/07/11																		29/07/11		12/08/11		14		124.162		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		29/07/11																		29/07/11		04/08/11		6		106.598		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		30/07/11																		30/07/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		31/07/11																		31/07/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		01/08/11																		01/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		02/08/11																		02/08/11		23/08/11		21		82.687		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		02/08/11																		02/08/11		05/09/11		34		59.011		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		03/08/11																		03/08/11		23/08/11		20		86.744		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		04/08/11																		04/08/11		06/09/11		33		64.806		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		04/08/11																		04/08/11		06/09/11		33		58.486		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		04/08/11																		04/08/11		07/09/11		34		62.178		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		05/08/11																		05/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		06/08/11																		06/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		07/08/11																		07/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		08/08/11																		08/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		09/08/11																		09/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		10/08/11																		10/08/11		16/01/12		159		30.433		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		10/08/11																		10/08/11		13/09/11		34		57.849		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		11/08/11																		11/08/11		26/11/11		107		2.618		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		11/08/11																		11/08/11		16/01/12		158		28.987		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		11/08/11																		11/08/11		05/09/11		25		47.353		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		12/08/11																		12/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		13/08/11																		13/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		14/08/11																		14/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		15/08/11																		15/08/11		16/01/12		154		31.121		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		15/08/11																		15/08/11		13/09/11		29		64.906		- 0				35,641,503.02		0		0		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		15/08/11																		15/08/11		13/09/11		29		84.288		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		16/08/11																		16/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		17/08/11																		17/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		18/08/11																		18/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		19/08/11																		19/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		20/08/11																		20/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		21/08/11																		21/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		22/08/11																		22/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		23/08/11																		23/08/11		26/09/11		34		29.021		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		24/08/11																		24/08/11		20/09/11		27		36.312		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		25/08/11																		25/08/11		04/10/11		40		6.042		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		26/08/11																		26/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		27/08/11																		27/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		28/08/11																		28/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		29/08/11																		29/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		30/08/11																		30/08/11		21/09/11		22		54.780		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		31/08/11																		31/08/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		01/09/11																		01/09/11		04/10/11		33		69.879		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		02/09/11																		02/09/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		03/09/11																		03/09/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.70		- 0		167,613,208.91						0.00						0.00

		04/09/11		H		NT		B332144						LB MERTON 5.99% 10/04/2035		4,567,065.13		4,567,065.13		04/10/11		04/01/12		92		4.979		57,314.58				35,641,503.02		1		35,641,503		2,091,982,002.25		420,169,991.96		4.06		22,738,934.81		144,859,140.24						57,314.58						57,314.58

		05/09/11																		05/09/11		27/09/11		22		101.224		- 0				35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		05/09/11																		05/09/11		13/09/11		8		110.858						35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		05/09/11																		05/09/11		07/09/11		2		187.606						35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		05/09/11																		05/09/11		13/09/11		8		116.811						35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		05/09/11																		05/09/11		05/09/11		0		0.000						35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		05/09/11																		05/09/11		05/09/11		0		0.000						35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		05/09/11																		05/09/11		05/09/11		0		0.000						35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		05/09/11																		05/09/11		05/09/11		0		0.000						35,641,503.02		1		35,641,503		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		06/09/11																		06/09/11		07/09/11		1		225.147						35,641,503.02		1		35,641,503		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		07/09/11																		07/09/11		14/09/11		7		144.607						35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		07/09/11																		07/09/11		16/09/11		9		36.808						35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		07/09/11																		07/09/11		16/09/11		9		25.293						35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		07/09/11																		07/09/11		27/09/11		20		71.424						35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		07/09/11																		07/09/11		13/09/11		6		136.043						35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		07/09/11																		07/09/11		13/09/11		6		106.854						35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		07/09/11																		07/09/11		21/09/11		14		74.538						35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		07/09/11																		07/09/11		07/09/11		0		0.000						35,641,503.02		1		35,641,503		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		08/09/11																		08/09/11		26/09/11		18		51.795		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		09/09/11																		09/09/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		10/09/11																		10/09/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		11/09/11																		11/09/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		12/09/11																		12/09/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		13/09/11																		13/09/11		23/09/11		10		-2.506		- 0				35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		13/09/11																		13/09/11		23/09/11		10		-5.442		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		14/09/11																		14/09/11		19/09/11		5		-79.001		- 0				35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		14/09/11																		14/09/11		04/10/11		20		34.980		- 0				35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		14/09/11																		14/09/11		26/09/11		12		13.068		- 0				35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		14/09/11																		14/09/11		26/09/11		12		11.733		- 0				35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		14/09/11																		14/09/11		22/09/11		8		-10.017		- 0				35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		14/09/11																		14/09/11		27/09/11		13		28.865		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		15/09/11																		15/09/11		04/10/11		19		100.011		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		16/09/11																		16/09/11		20/09/11		4		121.668		- 0				35,641,503.02		0		0		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		16/09/11																		16/09/11		22/09/11		6		157.530		- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		17/09/11																		17/09/11				0				- 0				35,641,503.02		1		35,641,503		- 0		- 0		4.06		- 0		144,859,140.24						0.00						0.00

		18/09/11		A		NT		B332144						E, Dumbartonshire 5.25% 18/09/18		1,053,993.89		1,053,993.89		18/09/11		18/03/12		182		4.348		22,723.00				35,636,783.39		1		35,636,783		833,971,652.95		191,826,887.98		4.06		4,582,261.83		144,838,621.57						22,723.00						22,723.00

		19/09/11																		19/09/11		26/11/11		68		2.138		- 0				35,636,783.39		0		0		- 0		- 0		4.06		- 0		144,838,621.57						0.00						0.00

		19/09/11																		19/09/11		26/11/11		68		2.138		- 0				35,636,783.39		0		0		- 0		- 0		4.06		- 0		144,838,621.57						0.00						0.00

		19/09/11																		19/09/11		26/11/11		68		2.186		- 0				35,636,783.39		0		0		- 0		- 0		4.06		- 0		144,838,621.57						0.00						0.00

		19/09/11																		19/09/11		22/09/11		3		313.069		- 0				35,636,783.39		1		35,636,783		- 0		- 0		4.06		- 0		144,838,621.57						0.00						0.00

		20/09/11																		20/09/11		04/10/11		14		66.980		- 0				35,628,374.66		0		0		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		20/09/11		K		NT		B332144						LB MERTON 7% 03/22/2021		2,447,222.93		2,447,222.93		20/09/11		20/12/11		91		4.343		26,495.74				35,628,374.66		1		35,628,375		967,094,534.30		222,697,286.63		4.06		10,627,412.46		144,802,105.47						26,495.74						26,495.74

		21/09/11																		21/09/11		27/09/11		6		26.563		- 0				35,628,374.66		0		0		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		21/09/11																		21/09/11		27/09/11		6		26.545		- 0				35,628,374.66		1		35,628,375		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		22/09/11																		22/09/11		28/09/11		6		-87.789		- 0				35,628,374.66		0		0		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		22/09/11																		22/09/11		28/09/11		6		-87.848		- 0				35,628,374.66		0		0		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		22/09/11																		22/09/11		03/10/11		11		-2.658		- 0				35,628,374.66		0		0		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		22/09/11																		22/09/11		03/10/11		11		-2.678		- 0				35,628,374.66		1		35,628,375		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		23/09/11																		23/09/11		11/10/11		18		60.093		- 0				35,628,374.66		0		0		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		23/09/11																		23/09/11		05/10/11		12		147.189		- 0				35,628,374.66		1		35,628,375		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		24/09/11																		24/09/11				0				- 0				35,628,374.66		1		35,628,375		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		25/09/11																		25/09/11				0				- 0				35,628,374.66		1		35,628,375		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		26/09/11																		26/09/11				0				- 0				35,628,374.66		1		35,628,375		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		27/09/11																		27/09/11		04/10/11		7		183.640		- 0				35,628,374.66		1		35,628,375		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		28/09/11																		28/09/11		05/10/11		7		131.759		- 0				35,628,374.66		0		0		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		28/09/11																		28/09/11		05/10/11		7		52.114		- 0				35,628,374.66		0		0		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		28/09/11																		28/09/11		04/10/11		6		114.134						35,628,374.66		0		0		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		28/09/11																		28/09/11		07/10/11		9		367.774						35,628,374.66		0		0		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		28/09/11																		28/09/11		05/10/11		7		330.497						35,628,374.66		0		0		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		28/09/11																		28/09/11		05/10/11		7		332.656						35,628,374.66		0		0		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		28/09/11																		28/09/11		05/10/11		7		409.224						35,628,374.66		0		0		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		28/09/11																		28/09/11		05/10/11		7		255.725		- 0				35,628,374.66		0		0		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		28/09/11																		28/09/11		07/10/11		9		257.297		- 0				35,628,374.66		1		35,628,375		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		29/09/11																		29/09/11				0				- 0				35,628,374.66		1		35,628,375		- 0		- 0		4.06		- 0		144,802,105.47						0.00						0.00

		30/09/11		B		NT		B332144						E, Dumbartonshire 5.25% 18/09/18		1,057,224.47		1,057,224.47		30/09/11		31/03/12		183		4.562		24,182.17				35,599,887.14		0		0		882,649,276.00		193,472,078.01		4.06		4,823,220.09		144,680,465.39						24,182.17						24,182.17

		30/09/11		C		NT		B332144						N. Lincs 9.6875% 28/08/17		1,290,583.40		1,290,583.40		30/09/11		31/03/12		183		4.109		26,586.62				35,599,887.14		0		0		970,411,494.92		236,176,762.20		4.06		5,302,795.05		144,680,465.39						26,586.62						26,586.62

		30/09/11		E		NT		B332144						Ashfield 5.75% 16/11/2023		2,162,691.66		2,162,691.66		30/09/11		31/03/12		183		4.859		52,683.49				35,599,887.14		1		35,599,887		1,922,947,246.48		395,772,573.78		4.06		10,507,908.45		144,680,465.39						52,683.49						52,683.49

		01/10/11																		01/10/11				0				- 0				35,599,887.14		1		35,599,887		- 0		- 0		4.06		- 0		144,680,465.39						0.00						0.00

		02/10/11																		02/10/11				0				- 0				35,599,887.14		1		35,599,887		- 0		- 0		4.06		- 0		144,680,465.39						0.00						0.00

		03/10/11																		03/10/11		07/10/11		4		658.212		- 0				35,599,887.14		0		0		- 0		- 0		4.06		- 0		144,680,465.39						0.00						0.00

		03/10/11																		03/10/11		07/10/11		4		894.408		- 0				35,599,887.14		0		0		- 0		- 0		4.06		- 0		144,680,465.39						0.00						0.00

		03/10/11																		03/10/11		05/10/11		2		811.846		- 0				35,599,887.14		1		35,599,887		- 0		- 0		4.06		- 0		144,680,465.39						0.00						0.00

		04/10/11																		04/10/11				0				- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		05/10/11																		05/10/11		07/10/11		2		311.103		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		05/10/11																		05/10/11		07/10/11		2		311.103		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		05/10/11																		05/10/11		07/10/11		2		475.507		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		05/10/11																		05/10/11		07/10/11		2		475.713		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		05/10/11																		05/10/11		07/10/11		2		562.953		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		05/10/11																		05/10/11		07/10/11		2		636.058		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		05/10/11																		05/10/11		07/10/11		2		637.739		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		05/10/11																		05/10/11		07/10/11		2		636.163		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		05/10/11																		05/10/11		07/10/11		2		310.092						35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		05/10/11																		05/10/11		01/12/11		57		3.933		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		05/10/11																		05/10/11		01/12/11		57		3.933		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		05/10/11																		05/10/11		07/10/11		2		324.646		- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		06/10/11																		06/10/11				0				- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		07/10/11																		07/10/11		09/11/11		33		40.812		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		07/10/11																		07/10/11		26/10/11		19		24.414		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		07/10/11																		07/10/11		11/11/11		35		43.003		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		07/10/11																		07/10/11		11/11/11		35		1.931		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		07/10/11																		07/10/11		09/11/11		33		1.407		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		07/10/11																		07/10/11		03/11/11		27		-4.947		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		07/10/11																		07/10/11		02/11/11		26		-29.501		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		07/10/11																		07/10/11		11/11/11		35		7.311		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		07/10/11																		07/10/11		11/11/11		35		11.795		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		07/10/11																		07/10/11		09/11/11		33		0.886		- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		08/10/11																		08/10/11				0				- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		09/10/11																		09/10/11				0				- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		10/10/11																		10/10/11		09/11/11		30		36.121		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		10/10/11																		10/10/11		26/10/11		16		-64.788		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		10/10/11																		10/10/11		28/10/11		18		23.471		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		10/10/11																		10/10/11		03/11/11		24		36.478		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		10/10/11																		10/10/11		21/10/11		11		26.749		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		10/10/11																		10/10/11		26/10/11		16		6.467		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		10/10/11																		10/10/11		12/10/11		2		0.055		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		10/10/11																		10/10/11		26/10/11		16		-0.519		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		10/10/11																		10/10/11		14/11/11		35		54.528		- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		11/10/11																		11/10/11		27/10/11		16		-16.298		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		11/10/11																		11/10/11		03/11/11		23		52.419		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		11/10/11																		11/10/11		11/11/11		31		60.460		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		11/10/11																		11/10/11		27/10/11		16		-8.633		- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		12/10/11																		12/10/11				0				- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		13/10/11																		13/10/11				0				- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		14/10/11																		14/10/11				0				- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		15/10/11																		15/10/11				0				- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		16/10/11																		16/10/11		21/11/11		36		30.156		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		16/10/11																		16/10/11		21/11/11		36		33.949		- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		17/10/11																		17/10/11				0				- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		18/10/11																		18/10/11				0				- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		19/10/11																		19/10/11				0				- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		20/10/11																		20/10/11				0				- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		21/10/11																		21/10/11				0				- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		22/10/11																		22/10/11				0				- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		23/10/11																		23/10/11				0				- 0				35,596,847.54		1		35,596,848		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		24/10/11																		24/10/11		27/10/11		3		110.426		- 0				35,596,847.54		0		0		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		24/10/11																		24/10/11		27/10/11		3		164.620		- 0				35,596,847.54		2		71,193,695		- 0		- 0		3.43		- 0		121,926,396.72						0.00						0.00

		26/10/11		D		NT		B332144						Craigavon 6.5% 28/10/22		1,144,075.57		1,144,075.57		26/10/11		31/03/12		157		4.804		23,641.78				35,591,933.83		1		35,591,934		862,924,893.63		179,619,864.00		3.43		5,496,336.90		121,902,790.39						23,641.78						23,641.78

		27/10/11																		27/10/11		28/10/11		1		2016.462		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		27/10/11																		27/10/11		27/10/11		0		0.000						35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		27/10/11																		27/10/11				0								35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		28/10/11																		28/10/11		28/10/11		0		0.000						35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		28/10/11																		28/10/11		28/10/11		0		0.000						35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		28/10/11																		28/10/11		28/10/11		0		0.000						35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		28/10/11																		28/10/11		28/10/11		0		0.000						35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		28/10/11																		28/10/11		02/11/11		5		114.744						35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		28/10/11																		28/10/11		28/10/11		0		0.000						35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		28/10/11																		28/10/11		15/11/11		18		89.440						35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		28/10/11																		28/10/11		02/11/11		5		172.017						35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		28/10/11																		28/10/11		03/11/11		6		134.393		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		28/10/11																		28/10/11		03/11/11		6		176.924		- 0				35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		29/10/11																		29/10/11				0				- 0				35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		30/10/11																		30/10/11				0				- 0				35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		31/10/11																		31/10/11				0				- 0				35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		01/11/11																		01/11/11				0				- 0				35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		02/11/11																		02/11/11				0				- 0				35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		03/11/11																		03/11/11		09/11/11		6		115.186		- 0				35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		04/11/11																		04/11/11		10/11/11		6		113.825		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		04/11/11																		04/11/11		10/11/11		6		110.920		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		04/11/11																		04/11/11		10/11/11		6		124.312		- 0				35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		05/11/11																		05/11/11				0				- 0				35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		06/11/11																		06/11/11				0				- 0				35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		07/11/11																		07/11/11				0				- 0				35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		08/11/11																		08/11/11				0				- 0				35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		09/11/11																		09/11/11		10/11/11		1		402.765		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		09/11/11																		09/11/11		10/11/11		1		889.568		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		09/11/11																		09/11/11		11/11/11		2		681.010		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		09/11/11																		09/11/11		11/11/11		2		532.887		- 0				35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		10/11/11																		10/11/11		14/11/11		4		214.889		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		10/11/11																		10/11/11		11/11/11		1		669.041		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		10/11/11																		10/11/11		17/11/11		7		259.535		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		10/11/11																		10/11/11		11/11/11		1		903.869		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		10/11/11																		10/11/11		11/11/11		1		810.046		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		10/11/11																		10/11/11		11/11/11		1		438.168		- 0				35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		11/11/11																		11/11/11		16/11/11		5		54.736		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		11/11/11																		11/11/11		16/11/11		5		48.241		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		11/11/11																		11/11/11		16/11/11		5		72.045		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		11/11/11																		11/11/11		16/11/11		5		5.038		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		11/11/11																		11/11/11		16/11/11		5		49.522		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		11/11/11																		11/11/11		17/11/11		6		153.502		- 0				35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		12/11/11																		12/11/11				0				- 0				35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		13/11/11																		13/11/11				0				- 0				35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		14/11/11																		14/11/11		16/11/11		2		272.425		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		14/11/11																		14/11/11		16/11/11		2		249.435		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		14/11/11																		14/11/11		17/11/11		3		285.006		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		14/11/11																		14/11/11		16/11/11		2		198.942		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		14/11/11																		14/11/11		17/11/11		3		35.710		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		14/11/11																		14/11/11		17/11/11		3		162.981		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		14/11/11																		14/11/11		01/12/11		17		3.731		- 0				35,591,933.83		0		0		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		14/11/11																		14/11/11		17/11/11		3		223.792		- 0				35,591,933.83		1		35,591,934		- 0		- 0		3.43		- 0		121,902,790.39						0.00						0.00

		15/11/11																		15/11/11		16/11/11		1		1058.612		- 0				35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		15/11/11																		15/11/11		18/11/11		3		437.394		- 0				35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		15/11/11																		15/11/11		17/11/11		2		186.067		- 0				35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		15/11/11																		15/11/11		17/11/11		2		181.634		- 0				35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		15/11/11		G		NT		B332144						Craigavon 5.0325% 06/09/32		1,015,834.99		1,015,834.99		15/11/11		31/03/12		137		4.943		18,848.56				35,591,733.13		1		35,591,733		687,972,305.18		139,169,394.07		3.43		5,021,695.66		121,901,798.26						18,848.56						18,848.56

		16/11/11																		16/11/11		18/11/11		2		279.383		- 0				35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		16/11/11																		16/11/11		18/11/11		2		209.300		- 0				35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		16/11/11																		16/11/11		23/11/11		7		32.462		- 0				35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		16/11/11																		16/11/11		23/11/11		7		72.303						35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		16/11/11																		16/11/11		16/11/11		0		0.000						35,591,733.13		1		35,591,733		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		17/11/11																		17/11/11		17/11/11		0		0.000						35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		17/11/11																		17/11/11		17/11/11		0		0.000						35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		17/11/11																		17/11/11		18/11/11		1		155.191		- 0				35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		17/11/11																		17/11/11		30/11/11		13		45.500		- 0				35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		17/11/11																		17/11/11		24/11/11		7		91.067		- 0				35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		17/11/11																		17/11/11		24/11/11		7		66.509		- 0				35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		17/11/11																		17/11/11		30/11/11		13		49.489		- 0				35,591,733.13		1		35,591,733		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		18/11/11																		18/11/11		24/11/11		6		55.008		- 0				35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		18/11/11																		18/11/11		24/11/11		6		34.500		- 0				35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		18/11/11																		18/11/11		24/11/11		6		6.460		- 0				35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		18/11/11																		18/11/11		14/12/11		26		-10.999		- 0				35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		18/11/11																		18/11/11		28/11/11		10		41.235		- 0				35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		18/11/11																		18/11/11		30/11/11		12		64.861		- 0				35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		18/11/11																		18/11/11		01/12/11		13		58.231		- 0				35,591,733.13		0		0		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		18/11/11																		18/11/11		03/01/12		46		3.989		- 0				35,591,733.13		1		35,591,733		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		19/11/11																		19/11/11				0				- 0				35,591,733.13		1		35,591,733		- 0		- 0		3.43		- 0		121,901,798.26						0.00						0.00

		20/11/11																		20/11/11				0				- 0				32,602,879.99		1		32,602,880		- 0		- 0		3.30		- 0		107,575,697.31						0.00						0.00

		21/11/11		F		BOR028		B332144						SouthAyrshire 4.75% 20/11/2023		2,989,218.93		2,989,218.93		21/11/11		31/03/12		131		4.793		71,050.75				35,592,098.92		0		0		1,876,948,908.15		391,587,680.29		3.43		14,327,854.26		121,903,551.58						71,050.75						71,050.75

		21/11/11																		21/11/11		23/11/11		2		188.465		- 0				35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		21/11/11																		21/11/11		23/11/11		2		40.576		- 0				35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		21/11/11																		21/11/11		23/11/11		2		328.743		- 0				35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		21/11/11																		21/11/11		23/11/11		2		339.342		- 0				35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		21/11/11																		21/11/11		23/11/11		2		339.342		- 0				35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		21/11/11																		21/11/11		23/11/11		2		32.911						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		21/11/11																		21/11/11		23/11/11		2		204.604						35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		22/11/11																		22/11/11		23/11/11		1		477.709						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		22/11/11																		22/11/11		30/11/11		8		214.128						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		22/11/11																		22/11/11		26/11/11		4		2.146						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		22/11/11																		22/11/11		23/11/11		1		3329.085						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		22/11/11																		22/11/11		01/12/11		9		410.700						35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		23/11/11																		23/11/11		23/11/11		0		0.000						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		23/11/11																		23/11/11		23/11/11		0		0.000						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		23/11/11																		23/11/11		25/11/11		2		164.061						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		23/11/11																		23/11/11		25/11/11		2		186.741						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		23/11/11																		23/11/11		25/11/11		2		225.651						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		23/11/11																		23/11/11		30/11/11		7		45.945						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		23/11/11																		23/11/11		25/11/11		2		224.981						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		23/11/11																		23/11/11		25/11/11		2		230.344						35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		24/11/11																		24/11/11		21/12/11		27		2.630						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		24/11/11																		24/11/11		03/01/12		40		2.818						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		24/11/11																		24/11/11		03/01/12		40		3.155						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		24/11/11																		24/11/11		14/12/11		20		-47.352						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		24/11/11																		24/11/11		19/12/11		25		-23.390						35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		25/11/11																		25/11/11		30/11/11		5		224.438						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		25/11/11																		25/11/11		16/12/11		21		-53.776						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		25/11/11																		25/11/11		20/12/11		25		0.810						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		25/11/11																		25/11/11		20/12/11		25		14.769						35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		26/11/11																		26/11/11		16/01/12		51		6.758						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		26/11/11																		26/11/11		16/01/12		51		29.989		- 0				35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		26/11/11																		26/11/11		16/01/12		51		6.355		- 0				35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		26/11/11																		26/11/11		16/01/12		51		6.355		- 0				35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		26/11/11																		26/11/11		16/01/12		51		8.718		- 0				35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		27/11/11																		27/11/11				0				- 0				35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		28/11/11																		28/11/11				0				- 0				35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		29/11/11																		29/11/11		30/11/11		1		1292.003		- 0				35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		30/11/11																		30/11/11				0				- 0				35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		01/12/11																		01/12/11				0				- 0				35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		01/12/11																		01/12/11		31/03/12		121		3.731		- 0				35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		01/12/11																		01/12/11		31/03/12		121		3.933		- 0				35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		01/12/11																		01/12/11		31/03/12		121		3.933						35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		02/12/11																		02/12/11		01/04/12		120,1		3.220						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		02/12/11																		02/12/11		16/12/11		14		-3.049						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		02/12/11																		02/12/11		03/01/12		32		43.278						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		02/12/11																		02/12/11		19/12/11		17		13.289						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		02/12/11																		02/12/11		18/01/12		47		28.309						35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		03/12/11																		03/12/11				0								35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		04/12/11																		04/12/11				0								35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		05/12/11																		05/12/11		21/12/11		16		176.126						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		05/12/11																		05/12/11		16/01/12		42		66.726						35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		06/12/11																		06/12/11				0								35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		07/12/11																		07/12/11				0								35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		08/12/11																		08/12/11		16/01/12		39		100.816						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		08/12/11																		08/12/11		18/01/12		41		113.373						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		08/12/11																		08/12/11		16/01/12		39		106.212						35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		09/12/11																		09/12/11				0								35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		10/12/11																		10/12/11				0								35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		11/12/11																		11/12/11				0								35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		12/12/11																		12/12/11				0								35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		13/12/11																		13/12/11				0								35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		14/12/11																		14/12/11		21/12/11		7		160.453						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		14/12/11																		14/12/11		01/04/12		108,1		3.087						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		14/12/11																		14/12/11		01/04/12		108,1		3.103						35,592,098.92		0		0		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		14/12/11																		14/12/11		16/01/12		33		15.411						35,592,098.92		1		35,592,099		- 0		- 0		3.43		- 0		121,903,551.58						0.00						0.00

		15/12/11																		15/12/11		03/01/12		19		71.101						35,550,619.86		0		0		- 0		- 0		41.53		- 0		1,476,249,621.36						0.00						0.00

		15/12/11		L		NT		B332144						Doncaster MDB 4.4% 15/12/2020		15,020,000.39		15,020,000.39		15/12/11		26/01/12		42		94.875		1,639,753.66				35,550,619.86		1		35,550,620		59,851,008,771.12		630,840,016.41		41.53		1,425,024,018.36		1,476,249,621.36						1,639,753.66						1,639,753.66

		16/12/11																		16/12/11				0				- 0				35,550,619.86		1		35,550,620		- 0		- 0		41.53		- 0		1,476,249,621.36						0.00						0.00

		17/12/11																		17/12/11				0				- 0				35,550,619.86		1		35,550,620		- 0		- 0		41.53		- 0		1,476,249,621.36						0.00						0.00

		18/12/11																		18/12/11				0				- 0				35,550,619.86		1		35,550,620		- 0		- 0		41.53		- 0		1,476,249,621.36						0.00						0.00

		19/12/11																		19/12/11				0				- 0				35,550,619.86		1		35,550,620		- 0		- 0		41.53		- 0		1,476,249,621.36						0.00						0.00

		20/12/11																		20/12/11		18/01/12		29		65.333						35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		20/12/11																		20/12/11		21/12/11		1		1053.752						35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		20/12/11																		20/12/11		18/01/12		29		65.333						35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		20/12/11																		20/12/11		18/01/12		29		64.260		- 0				35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		20/12/11																		20/12/11		18/01/12		29		57.576		- 0				35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		20/12/11																		20/12/11		21/12/11		1		952.592		- 0				35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		20/12/11		K		NT		B332144						LB MERTON 7% 03/22/2021		2,438,814.56		2,438,814.56		20/12/11		20/03/12		91		4.343		26,404.70				35,542,211.49		1		35,542,211		963,771,711.18		221,932,124.94		41.53		10,590,897.93		1,476,213,106.82						26,404.70						26,404.70

		21/12/11																		21/12/11		03/01/12		13		34.044		- 0				35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		21/12/11																		21/12/11		03/01/12		13		32.109		- 0				35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		21/12/11																		21/12/11		19/01/12		29		30.058		- 0				35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		21/12/11																		21/12/11		03/01/12		13		-0.843		- 0				35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		21/12/11																		21/12/11		03/01/12		13		14.779		- 0				35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		21/12/11																		21/12/11		18/01/12		28		18.386		- 0				35,542,211.49		1		35,542,211		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		22/12/11																		22/12/11		18/01/12		27		29.440		- 0				35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		22/12/11																		22/12/11		12/01/12		21		-16.393		- 0				35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		22/12/11																		22/12/11		16/01/12		25		-13.262		- 0				35,542,211.49		1		35,542,211		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		23/12/11																		23/12/11				0				- 0				35,542,211.49		1		35,542,211		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		24/12/11																		24/12/11				0				- 0				35,542,211.49		1		35,542,211		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		25/12/11																		25/12/11				0				- 0				35,542,211.49		1		35,542,211		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		26/12/11																		26/12/11				0				- 0				35,542,211.49		1		35,542,211		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		27/12/11																		27/12/11				0				- 0				35,542,211.49		1		35,542,211		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		28/12/11																		28/12/11				0				- 0				35,542,211.49		1		35,542,211		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		29/12/11																		29/12/11		16/01/12		18		28.193		- 0				35,542,211.49		1		35,542,211		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		30/12/11																		30/12/11				0				- 0				35,542,211.49		1		35,542,211		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		31/12/11																		31/12/11				0				- 0				35,542,211.49		1		35,542,211		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		01/01/12																		01/01/12				0				- 0				35,542,211.49		1		35,542,211		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		02/01/12																		02/01/12				0				- 0				35,542,211.49		1		35,542,211		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		03/01/12																		03/01/12		18/01/12		15		79.405		- 0				35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		03/01/12																		03/01/12		18/01/12		15		32.215						35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		03/01/12																		03/01/12		19/01/12		16		59.933						35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		03/01/12																		03/01/12		01/04/12		88,1		3.008						35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		03/01/12																		03/01/12		01/04/12		88,1		3.000						35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		03/01/12																		03/01/12		16/01/12		13		-44.812						35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		03/01/12																		03/01/12		01/04/12		88,1		3.000						35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		03/01/12																		03/01/12		16/01/12		13		15.483						35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		03/01/12																		03/01/12		18/01/12		15		26.115						35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		03/01/12																		03/01/12		01/04/12		88,1		3.000						35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		03/01/12																		03/01/12		01/04/12		88,1		3.000						35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		03/01/12																		03/01/12		01/04/12		88,1		3.000						35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		03/01/12																		03/01/12		01/04/12		88,1		3.000						35,542,211.49		0		0		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		03/01/12																		03/01/12		01/04/12		88,1		3.000						35,542,211.49		1		35,542,211		- 0		- 0		41.53		- 0		1,476,213,106.82						0.00						0.00

		04/01/12		H		NT		B332144						LB MERTON 5.99% 10/04/2035		4,563,987.37		4,563,987.37		04/01/12		31/03/12		87		4.979		53,540.56				35,539,133.74		1		35,539,134		1,976,954,154.85		397,066,901.37		41.54		22,723,610.98		1,476,197,782.99						53,540.56						53,540.56

		05/01/12																		05/01/12				0				- 0				35,539,133.74		1		35,539,134		- 0		- 0		41.54		- 0		1,476,197,782.99						0.00						0.00

		06/01/12																		06/01/12				0				- 0				35,539,133.74		1		35,539,134		- 0		- 0		41.54		- 0		1,476,197,782.99						0.00						0.00

		07/01/12																		07/01/12				0				- 0				35,539,133.74		1		35,539,134		- 0		- 0		41.54		- 0		1,476,197,782.99						0.00						0.00

		08/01/12																		08/01/12				0				- 0				35,539,133.74		1		35,539,134		- 0		- 0		41.54		- 0		1,476,197,782.99						0.00						0.00

		09/01/12																		09/01/12				0				- 0				35,539,133.74		1		35,539,134		- 0		- 0		41.54		- 0		1,476,197,782.99						0.00						0.00

		10/01/12		J		NT		B332144						LB MERTON 8.37% 07/12/2027		2,785,317.66		2,785,317.66		10/01/12		31/03/12		81		4.742		29,310.29				35,521,742.90		0		0		1,069,825,417.29		225,610,730.61		41.56		13,207,721.20		1,476,115,317.23						29,310.29						29,310.29

		10/01/12																		10/01/12		16/01/12		6		139.667		- 0				35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		10/01/12																		10/01/12		16/01/12		6		136.271		- 0				35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		10/01/12																		10/01/12		16/01/12		6		118.964		- 0				35,521,742.90		1		35,521,743		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		11/01/12																		11/01/12		16/01/12		5		75.213		- 0				35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		11/01/12																		11/01/12		16/01/12		5		63.441		- 0				35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		11/01/12																		11/01/12		18/01/12		7		217.298		- 0				35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		11/01/12																		11/01/12		18/01/12		7		218.323		- 0				35,521,742.90		1		35,521,743		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		12/01/12																		12/01/12				0				- 0				35,521,742.90		1		35,521,743		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		13/01/12																		13/01/12				0				- 0				35,521,742.90		1		35,521,743		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		14/01/12																		14/01/12				0				- 0				35,521,742.90		1		35,521,743		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		15/01/12																		15/01/12				0								35,521,742.90		1		35,521,743		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		16/01/12																		16/01/12				0								35,521,742.90		1		35,521,743		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		17/01/12																		17/01/12		01/04/12		74,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		17/01/12																		17/01/12		01/04/12		74,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		17/01/12																		17/01/12		18/01/12		1		370.948						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		17/01/12																		17/01/12		01/04/12		74,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		17/01/12																		17/01/12		18/01/12		1		303.519						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		17/01/12																		17/01/12		01/04/12		74,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		17/01/12																		17/01/12		01/04/12		74,1		3.000						35,521,742.90		1		35,521,743		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000						35,521,742.90		1		35,521,743		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		19/01/12																		19/01/12		01/04/12		72,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		19/01/12																		19/01/12		20/01/12		1		313.601						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		19/01/12																		19/01/12		01/04/12		72,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		19/01/12																		19/01/12		01/04/12		72,1		3.000						35,521,742.90		1		35,521,743		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		20/01/12																		20/01/12		01/04/12		71,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		20/01/12																		20/01/12		01/04/12		71,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		20/01/12																		20/01/12		01/04/12		71,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		20/01/12																		20/01/12		01/04/12		71,1		3.000						35,521,742.90		0		0		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		20/01/12																		20/01/12		01/04/12		71,1		3.000						35,521,742.90		1		35,521,743		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		21/01/12																		21/01/12				0								35,521,742.90		1		35,521,743		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		22/01/12																		22/01/12				0								35,521,742.90		1		35,521,743		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		23/01/12																		23/01/12				0								35,521,742.90		1		35,521,743		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		24/01/12																		24/01/12				0								35,521,742.90		1		35,521,743		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		25/01/12																		25/01/12		27/01/12		2		96.452						35,521,742.90		1		35,521,743		- 0		- 0		41.56		- 0		1,476,115,317.23						0.00						0.00

		26/01/12																		26/01/12				0								20,501,742.51		1		20,501,743		- 0		- 0		2.49		- 0		51,091,298.87						0.00						0.00

		27/01/12																		27/01/12				0				- 0				20,501,742.51		1		20,501,743		- 0		- 0		2.49		- 0		51,091,298.87						0.00						0.00

		28/01/12																		28/01/12				0				- 0				20,501,742.51		1		20,501,743		- 0		- 0		2.49		- 0		51,091,298.87						0.00						0.00

		29/01/12																		29/01/12				0				- 0				20,501,742.51		1		20,501,743		- 0		- 0		2.49		- 0		51,091,298.87						0.00						0.00

		30/01/12																		30/01/12				0				- 0				20,501,742.51		48		984,083,640		- 0		- 0		2.49		- 0		51,091,298.87						0.00						0.00

		18/03/12		A		NT		B332144						E, Dumbartonshire 5.25% 18/09/18		1,050,466.88		1,050,466.88		18/03/12		31/03/12		13		4.348		1,626.58				20,498,215.50		2		40,996,431		59,370,065.14		13,656,069.48		2.49		4,566,928.09		51,075,965.12						1,626.58						1,626.58

		20/03/12		K		NT		B332144						LB MERTON 7% 03/22/2021		2,430,315.15		2,430,315.15		20/03/12		31/03/12		11		4.343		2,891.50				20,489,716.09		11		225,386,877		116,093,868.59		26,733,466.70		2.49		10,553,988.05		51,039,055.25						2,891.50						2,891.50

		31/03/12		B		NT		B332144						E, Dumbartonshire 5.25% 18/09/18		1,055,084.73		1,055,084.73		31/03/12		01/04/12		0,1		4.562		- 0				20,661,510.88		0		0		- 0		- 0		2.51		4,813,458.26		51,887,215.53						0.00						0.00

		31/03/12		C		NT		B332144						N. Lincs 9.6875% 28/08/17		1,268,599.81		1,268,599.81		31/03/12		01/04/12		0,1		4.109		- 0				20,661,510.88		0		0		- 0		- 0		2.51		5,212,468.09		51,887,215.53						0.00						0.00

		31/03/12		D		NT		B332144						Craigavon 6.5% 28/10/22		1,167,717.34		1,144,075.57		31/03/12		01/04/12		0,1		4.804		- 0				20,661,510.88		0		0		- 0		- 0		2.51		5,609,916.09		51,887,215.53						0.00						0.00

		31/03/12		E		NT		B332144						Ashfield 5.75% 16/11/2023		2,157,717.61		2,157,717.61		31/03/12		01/04/12		0,1		4.859		- 0				20,661,510.88		0		0		- 0		- 0		2.51		10,483,740.97		51,887,215.53						0.00						0.00

		31/03/12		F		BOR028		B332144						SouthAyrshire 4.75% 20/11/2023		3,060,251.84		3,060,251.84		31/03/12		01/04/12		0,1		4.793		- 0				20,661,510.88		0		0		- 0		- 0		2.51		14,668,327.52		51,887,215.53						0.00						0.00

		31/03/12		G		NT		B332144						Craigavon 5.0325% 06/09/32		1,034,683.55		1,015,834.99		31/03/12		01/04/12		0,1		4.943		- 0				20,661,510.88		0		0		- 0		- 0		2.51		5,114,871.93		51,887,215.53						0.00						0.00

		31/03/12		H		NT		B332144						LB MERTON 5.99% 10/04/2035		4,617,527.93		4,563,987.37		31/03/12		01/04/12		0,1		4.979		- 0				20,661,510.88		0		0		- 0		- 0		2.51		22,990,183.78		51,887,215.53						0.00						0.00

		31/03/12		J		NT		B332144						LB MERTON 8.37% 07/12/2027		2,814,627.95		2,785,317.66		31/03/12		01/04/12		0,1		4.742		- 0				20,661,510.88		0		0		- 0		- 0		2.51		13,346,707.89		51,887,215.53						0.00						0.00

		31/03/12		A		NT		B332144						E, Dumbartonshire 5.25% 18/09/18		1,052,093.46		1,050,466.88		31/03/12		01/04/12		0,1		4.348		- 0				20,661,510.88		0		0		- 0		- 0		2.51		4,573,999.67		51,887,215.53						0.00						0.00

		31/03/12		K		NT		B332144						LB MERTON 7% 03/22/2021		2,433,206.66		2,430,315.15		31/03/12		01/04/12		0,1		4.343		- 0				20,661,510.88		0		0		- 0		- 0		2.51		10,566,544.82		51,887,215.53						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		3.731		- 0				20,661,510.88		0		0		- 0		- 0		2.51		- 0		51,887,215.53						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		3.933		- 0				20,661,510.88		0		0		- 0		- 0		2.51		- 0		51,887,215.53						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		3.933		- 0				20,661,510.88		0		0		- 0		- 0		2.51		- 0		51,887,215.53						0.00						0.00

		31/03/12																										2,917,723.08						365		28,500,742.30

																																				10.24%



aormerod002:
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BONDS

		31/12/99																												3/31/11		3/31/12		294,050,661.91				366						28/5/13						3/31/10		3/31/11

		Date		Bond Ref				Account code						Borrower		DIRTY PRICE		Renew (£)		From		To		Days		EIR		Interest 11/12		Broker		Bal o/s (£)		Days		Avg Bal		amt x per x rate		amt x per (to date)		Avg Rate		Amount x Rate				Interest 09/10		Interest 10/11		Interest 11/12		Interest 12/13		Interest 13/14		Total interest

		31/03/11		3		131		B332141						EIB 0 12/07/2028		5,621,674.78		5,621,674.78		31/03/11		09/11/11		223		6.761		232,225.22		CCL				0		0		8,476,220,451.60		1,253,633,475.94				38,009,957.18								232,225.22						232,225.22

		31/03/11		3		131		B332141						EIB 0 12/07/2028		246,564.68		246,564.68		31/03/11		19/12/11		263		-1.162		-2,064.68		CCL				0		0		(75,360,691.15)		64,846,510.84				(286,542.55)								-2,064.68						-2,064.68

		31/03/11		3		131		B332141						EIB 0 12/07/2029		2,872,971.70		2,872,971.70		31/03/11		22/12/11		266		4.310		90,245.10		CCL				0		0		3,293,946,207.93		764,210,472.20				12,383,256.42								90,245.10						90,245.10

		31/03/11		13		131		B332141						EIB 0 12/07/2028		9,705,578.48		9,580,692.76		31/03/11		22/12/11		266		6.600		466,810.13		city				0		0		17,038,569,683.96		2,581,683,874.37				64,054,773.25								466,810.13						466,810.13

		31/03/11		14		131		B332142						NIB 0 4/06/2016		1,309,105.65		1,291,500.00		31/03/11		15/06/11		76		5.372		14,644.35		ubs				0		0		534,518,890.63		99,492,029.74				7,033,143.30								14,644.35						14,644.35

		31/03/11		18		131		B332143						UKT 4.25% 09/07/2039		10,728,975.75		10,701,982.97		31/03/11		13/07/11		104		-9.557		-292,149.66		pmy				0		0		(10,663,462,440.44)		1,115,813,478.00				(102,533,292.70)								-292,149.66						-292,149.66

		31/03/11		20		131		B332148						IADB 5.25 06/07/2021		6,050,982.46		5,953,395.83		31/03/11		07/06/11		68		3.287		36,460.94		CCL				0		0		1,352,638,820.61		411,466,807.28				19,891,747.36								36,460.94						36,460.94

		31/03/11		22		131		B332150						UKRAIL 4.625 7/21/2020		6,111,006.65		6,010,865.76		31/03/11		21/07/11		112		3.360		61,965.64		RBS				0		0		2,299,426,425.94		684,432,744.80				20,530,593.09								61,965.64						61,965.64

		31/03/11		22		131		B332150						UKRAIL 4.625 7/21/2020		4,413,504.81		4,341,180.82		31/03/11		21/07/11		112		3.360		44,752.96		RBS				0		0		1,660,696,865.90		494,312,538.72				14,827,650.59								44,752.96						44,752.96

		31/03/11		22		131		B332150						UKRAIL 4.625 7/21/2020		792,167.53		779,186.30		31/03/11		21/07/11		112		3.360		8,032.58		RBS				0		0		298,073,796.44		88,722,763.36				2,661,373.18								8,032.58						8,032.58

		31/03/11		23		131		B332151						LCRFIN 4.5 12/07/28		10,881,409.12		10,749,942.62		31/03/11		07/06/11		68		3.916		78,418.62		RBS				0		0		2,897,283,724.73		739,935,820.16				42,607,113.60								78,418.62						78,418.62

		31/03/11		27		131		B332148						IADB 5.25 06/07/2021		7,312,734.17		7,199,754.63		31/03/11		07/06/11		68		3.218		43,160.72		CCL				0		0		1,600,087,311.85		497,265,923.56				23,530,695.76								43,160.72						43,160.72

		31/03/11		30		131		B332150						UKRAIL 1.375 11/22/2037		26,045,220.54		25,567,559.77		31/03/11		22/05/11		52		5.227		193,963.63		deutsche				0		0		7,079,672,630.52		1,354,351,468.08				136,147,550.59								193,963.63						193,963.63

		31/03/11		31		131		B332150						UKRAIL 1.375 11/22/2037		12,933,332.40		12,694,934.76		31/03/11		22/05/11		52		5.254		96,807.38		deutsche				0		0		3,533,469,459.45		672,533,284.80				67,951,335.76								96,807.38						96,807.38

		31/03/11		32		131		B332150						UKRAIL 1.125 11/22/2047		24,272,012.20		23,814,687.86		31/03/11		22/05/11		52		5.434		185,610.00		RBS				0		0		6,857,908,796.78		1,262,144,634.40				131,882,861.48								185,610.00						185,610.00

		31/03/11		34		131		B332150						UKRAIL 1.375 11/22/2037		174,836.76		171,486.45		31/03/11		22/05/11		52		5.464		1,360.94		direct				0		0		49,674,262.95		9,091,511.52				955,274.29								1,360.94						1,360.94

		31/03/11																		31/03/11		18/09/11		171		4.348				TP				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		30/09/11		183		4.562				TP				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		30/09/11		183		4.109				TP				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		26/04/11		26		4.804				TP				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		30/09/11		183		4.859				TP				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		20/05/11		50		4.792				TP				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		15/05/11		45		4.943				icap				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		04/04/11		4		4.979				pmy				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		10/07/11		101		4.742				trad				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		20/06/11		81		4.343				pmy		129,472,077.68		1		129,472,078		- 0		- 0		3.70		- 0		479,647,490.59						0.00						0.00

		01/04/11																		01/04/11				0								129,472,077.68		1		129,472,078		- 0		- 0		3.70		- 0		479,647,490.59						0.00						0.00

		02/04/11																		02/04/11				0								129,472,077.68		1		129,472,078		- 0		- 0		3.70		- 0		479,647,490.59						0.00						0.00

		03/04/11																		03/04/11				0				- 0				129,472,077.68		1		129,472,078		- 0		- 0		3.70		- 0		479,647,490.59						0.00						0.00

		04/04/11																		04/04/11		04/07/11		91		4.979		- 0				129,472,077.68		1		129,472,078		- 0		- 0		3.70		- 0		479,647,490.59						0.00						0.00

		05/04/11				NT														05/04/11				0				- 0				129,472,077.68		1		129,472,078		- 0		- 0		3.70		- 0		479,647,490.59						0.00						0.00

		06/04/11				NT														06/04/11				0				- 0				129,472,077.68		1		129,472,078		- 0		- 0		3.70		- 0		479,647,490.59						0.00						0.00

		07/04/11				NT														07/04/11				0				- 0				129,472,077.68		1		129,472,078		- 0		- 0		3.70		- 0		479,647,490.59						0.00						0.00

		08/04/11				NT														08/04/11				0				- 0				129,472,077.68		1		129,472,078		- 0		- 0		3.70		- 0		479,647,490.59						0.00						0.00

		09/04/11				NT														09/04/11				0				- 0				129,472,077.68		1		129,472,078		- 0		- 0		3.70		- 0		479,647,490.59						0.00						0.00

		10/04/11				NT														10/04/11				0				- 0				129,472,077.68		1		129,472,078		- 0		- 0		3.70		- 0		479,647,490.59						0.00						0.00

		11/04/11				NT														11/04/11				0				- 0				129,472,077.68		1		129,472,078		- 0		- 0		3.70		- 0		479,647,490.59						0.00						0.00

		12/04/11				NT														12/04/11				0				- 0				129,472,077.68		1		129,472,078		- 0		- 0		3.70		- 0		479,647,490.59						0.00						0.00

		13/04/11				NT														13/04/11				0				- 0				129,472,077.68		1		129,472,078		- 0		- 0		3.70		- 0		479,647,490.59						0.00						0.00

		14/04/11				NT														14/04/11				0				- 0				129,472,077.68		1		129,472,078		- 0		- 0		3.70		- 0		479,647,490.59						0.00						0.00

		15/04/11				NT														15/04/11				0				- 0				129,472,077.68		1		129,472,078		- 0		- 0		3.70		- 0		479,647,490.59						0.00						0.00

		16/04/11				NT														16/04/11				0				- 0				129,472,077.68		1		129,472,078		- 0		- 0		3.70		- 0		479,647,490.59						0.00						0.00

		17/04/11				NT														17/04/11				0				- 0				129,472,077.68		1		129,472,078		- 0		- 0		3.70		- 0		479,647,490.59						0.00						0.00

		18/04/11		21		NT		B332142						NIB 0 4/06/2016		1,027,908.00				18/04/11		23/09/11		158		18.449		82,092.00				146,603,877.68		0		0		2,996,358,155.54		162,409,464.00		5.37		18,964,292.12		787,984,547.56						82,092.00						82,092.00

		18/04/11		21		NT		B332142						NIB 0 4/06/2016		1,541,862.00				18/04/11		15/06/11		58		19.035		46,638.00				146,603,877.68		0		0		1,702,286,910.06		89,427,996.00		5.37		29,349,774.31		787,984,547.56						46,638.00						46,638.00

		18/04/11		21		NT		B332142						NIB 0 4/06/2016		7,024,038.00				18/04/11		17/06/11		60		18.046		208,362.00				146,603,877.68		0		0		7,605,213,039.90		421,442,280.00		5.37		126,753,550.67		787,984,547.56						208,362.00						208,362.00

		18/04/11		21		NT		B332142						NIB 0 4/06/2016		1,541,862.00				18/04/11		20/06/11		63		16.848		44,838.00				146,603,877.68		0		0		1,636,586,883.42		97,137,306.00		5.37		25,977,569.58		787,984,547.56						44,838.00						44,838.00

		18/04/11		21		NT		B332142						NIB 0 4/06/2016		1,713,180.00				18/04/11		20/06/11		63		16.848		49,820.00				146,603,877.68		0		0		1,818,429,929.13		107,930,340.00		5.37		28,863,967.13		787,984,547.56						49,820.00						49,820.00

		18/04/11		21		NT		B332142						NIB 0 4/06/2016		4,282,950.00				18/04/11		20/09/11		155		18.312		333,050.00				146,603,877.68		1		146,603,878		12,156,324,989.29		663,857,250.00		5.37		78,427,903.16		787,984,547.56						333,050.00						333,050.00

		19/04/11				NT														19/04/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		20/04/11				NT														20/04/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		21/04/11				NT														21/04/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		22/04/11				NT														22/04/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		23/04/11				NT														23/04/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		24/04/11				NT														24/04/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		25/04/11				NT														25/04/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		26/04/11																		26/04/11		26/10/11		183		4.804		- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		27/04/11																		27/04/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		28/04/11																		28/04/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		29/04/11																		29/04/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		30/04/11																		30/04/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		01/05/11																		01/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		02/05/11																		02/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		03/05/11																		03/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		04/05/11																		04/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		05/05/11																		05/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		06/05/11																		06/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		07/05/11																		07/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		08/05/11																		08/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		09/05/11																		09/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		10/05/11																		10/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		11/05/11																		11/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		12/05/11																		12/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		13/05/11																		13/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		14/05/11																		14/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		15/05/11																		15/05/11		15/11/11		184		4.943		- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		16/05/11																		16/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		17/05/11																		17/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		18/05/11																		18/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		19/05/11																		19/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		20/05/11																		20/05/11		20/11/11		184		4.793						146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		21/05/11																		21/05/11				0				- 0				146,603,877.68		1		146,603,878		- 0		- 0		5.37		- 0		787,984,547.56						0.00						0.00

		22/05/11		30		NT		B332150						UKRAIL 1.375 11/22/2037		26,082,384.17		26,045,220.54		22/05/11		20/07/11		59		14.068		593,132.38				146,718,872.03		0		0		21,649,332,008.50		1,538,860,666.19		15.55		366,937,830.65		2,282,128,200.45						593,132.38						593,132.38

		22/05/11		31		NT		B332150						UKRAIL 1.375 11/22/2037		12,951,739.78		12,933,332.40		22/05/11		15/07/11		54		20.376		390,429.00				146,718,872.03		0		0		14,250,658,623.99		699,393,948.05		15.55		263,901,085.63		2,282,128,200.45						390,429.00						390,429.00

		22/05/11		32		NT		B332150						UKRAIL 1.125 11/22/2047		24,331,172.20		24,272,012.20		22/05/11		13/07/11		52		49.034		1,699,684.60				146,718,872.03		0		0		62,038,487,889.61		1,265,220,954.33		15.55		1,193,047,844.03		2,282,128,200.45						1,699,684.60						1,699,684.60

		22/05/11		34		NT		B332150						UKRAIL 1.375 11/22/2037		175,100.10		174,836.76		22/05/11		20/07/11		59		41.085		11,628.52				146,718,872.03		1		146,718,872		424,440,966.96		10,330,905.75		15.55		7,193,914.69		2,282,128,200.45						11,628.52						11,628.52

		23/05/11																		23/05/11				0				- 0				146,718,872.03		1		146,718,872		- 0		- 0		15.55		- 0		2,282,128,200.45						0.00						0.00

		24/05/11																		24/05/11				0				- 0				146,718,872.03		1		146,718,872		- 0		- 0		15.55		- 0		2,282,128,200.45						0.00						0.00

		25/05/11																		25/05/11				0				- 0				146,718,872.03		1		146,718,872		- 0		- 0		15.55		- 0		2,282,128,200.45						0.00						0.00

		26/05/11																		26/05/11				0				- 0				146,718,872.03		1		146,718,872		- 0		- 0		15.55		- 0		2,282,128,200.45						0.00						0.00

		27/05/11																		27/05/11				0				- 0				146,718,872.03		1		146,718,872		- 0		- 0		15.55		- 0		2,282,128,200.45						0.00						0.00

		28/05/11																		28/05/11				0				- 0				146,718,872.03		1		146,718,872		- 0		- 0		15.55		- 0		2,282,128,200.45						0.00						0.00

		29/05/11																		29/05/11				0				- 0				146,718,872.03		1		146,718,872		- 0		- 0		15.55		- 0		2,282,128,200.45						0.00						0.00

		30/05/11																		30/05/11				0				- 0				146,718,872.03		1		146,718,872		- 0		- 0		15.55		- 0		2,282,128,200.45						0.00						0.00

		31/05/11																		31/05/11				0				- 0				146,718,872.03		1		146,718,872		- 0		- 0		15.55		- 0		2,282,128,200.45						0.00						0.00

		01/06/11																		01/06/11				0				- 0				146,718,872.03		1		146,718,872		- 0		- 0		15.55		- 0		2,282,128,200.45						0.00						0.00

		02/06/11																		02/06/11				0				- 0				146,718,872.03		1		146,718,872		- 0		- 0		15.55		- 0		2,282,128,200.45						0.00						0.00

		03/06/11																		03/06/11				0				- 0				146,718,872.03		1		146,718,872		- 0		- 0		15.55		- 0		2,282,128,200.45						0.00						0.00

		04/06/11																		04/06/11				0				- 0				146,718,872.03		1		146,718,872		- 0		- 0		15.55		- 0		2,282,128,200.45						0.00						0.00

		05/06/11																		05/06/11				0				- 0				146,718,872.03		1		146,718,872		- 0		- 0		15.55		- 0		2,282,128,200.45						0.00						0.00

		06/06/11																		06/06/11				0				- 0				146,718,872.03		1		146,718,872		- 0		- 0		15.55		- 0		2,282,128,200.45						0.00						0.00

		07/06/11		20		131		B332148						IADB 5.25 06/07/2021		5,824,943.40		5,824,943.40		07/06/11		16/09/11		101		21.770		350,895.59		CCL		146,073,887.30		0		0		12,807,689,031.85		588,319,283.35		17.41		126,808,802.30		2,543,575,169.64						350,895.59						350,895.59

		07/06/11		23				B332151						LCRFIN 4.5 12/07/28		10,734,827.74		10,734,827.74		07/06/11		15/08/11		69		6.357		129,008.33				146,073,887.30		0		0		4,708,804,136.35		740,703,113.72		17.41		68,243,538.21		2,543,575,169.64						129,008.33						129,008.33

		07/06/11		27		NT		B332148						IADB 5.25 06/07/2021		7,040,369.89		7,040,369.89		07/06/11		16/09/11		101		21.650		421,776.51				146,073,887.30		1		146,073,887		15,394,842,726.36		711,077,358.89		17.41		152,424,185.41		2,543,575,169.64						421,776.51						421,776.51

		08/06/11																		08/06/11				0				- 0				146,073,887.30		1		146,073,887		- 0		- 0		17.41		- 0		2,543,575,169.64						0.00						0.00

		09/06/11																		09/06/11				0				- 0				146,073,887.30		1		146,073,887		- 0		- 0		17.41		- 0		2,543,575,169.64						0.00						0.00

		10/06/11																		10/06/11				0				- 0				146,073,887.30		1		146,073,887		- 0		- 0		17.41		- 0		2,543,575,169.64						0.00						0.00

		11/06/11																		11/06/11				0				- 0				146,073,887.30		1		146,073,887		- 0		- 0		17.41		- 0		2,543,575,169.64						0.00						0.00

		12/06/11																		12/06/11				0				- 0				146,073,887.30		1		146,073,887		- 0		- 0		17.41		- 0		2,543,575,169.64						0.00						0.00

		13/06/11																		13/06/11				0				- 0				146,073,887.30		1		146,073,887		- 0		- 0		17.41		- 0		2,543,575,169.64						0.00						0.00

		14/06/11																		14/06/11				0				- 0				146,073,887.30		1		146,073,887		- 0		- 0		17.41		- 0		2,543,575,169.64						0.00						0.00

		15/06/11																		15/06/11				0				- 0				143,222,919.65		1		143,222,920		- 0		- 0		17.51		- 0		2,507,192,252.03						0.00						0.00

		16/06/11																		16/06/11				0				- 0				143,222,919.65		1		143,222,920		- 0		- 0		17.51		- 0		2,507,192,252.03						0.00						0.00

		17/06/11																		17/06/11				0				- 0				136,198,881.65		1		136,198,882		- 0		- 0		17.48		- 0		2,380,438,701.37						0.00						0.00

		18/06/11																		18/06/11				0				- 0				136,198,881.65		1		136,198,882		- 0		- 0		17.48		- 0		2,380,438,701.37						0.00						0.00

		19/06/11																		19/06/11				0				- 0				136,198,881.65		1		136,198,882		- 0		- 0		17.48		- 0		2,380,438,701.37						0.00						0.00

		20/06/11																		20/06/11		20/09/11		92		4.343		- 0				132,943,839.65		1		132,943,840		- 0		- 0		17.49		- 0		2,325,597,164.66						0.00						0.00

		21/06/11		38		NT		B332141						EIB 2.65% 04/16/2020		4,345,815.93				21/06/11		10/08/11		50		11.650		69,353.97				141,086,000.53		0		0		2,531,420,013.99		217,290,796.50		17.16		50,628,400.28		2,420,452,669.92						69,353.97						69,353.97

		21/06/11		39		NT		B332141						EIB 2.65% 04/16/2020		3,796,344.95				21/06/11		10/08/11		50		11.650		60,585.08				141,086,000.53		1		141,086,001		2,211,355,248.64		189,817,247.50		17.16		44,227,104.97		2,420,452,669.92						60,585.08						60,585.08

		22/06/11																		22/06/11				0				- 0				141,086,000.53		1		141,086,001		- 0		- 0		17.16		- 0		2,420,452,669.92						0.00						0.00

		23/06/11																		23/06/11				0				- 0				141,086,000.53		1		141,086,001		- 0		- 0		17.16		- 0		2,420,452,669.92						0.00						0.00

		24/06/11																		24/06/11				0				- 0				141,086,000.53		1		141,086,001		- 0		- 0		17.16		- 0		2,420,452,669.92						0.00						0.00

		25/06/11																		25/06/11				0				- 0				141,086,000.53		1		141,086,001		- 0		- 0		17.16		- 0		2,420,452,669.92						0.00						0.00

		26/06/11																		26/06/11				0				- 0				141,086,000.53		1		141,086,001		- 0		- 0		17.16		- 0		2,420,452,669.92						0.00						0.00

		27/06/11																		27/06/11				0				- 0				141,086,000.53		1		141,086,001		- 0		- 0		17.16		- 0		2,420,452,669.92						0.00						0.00

		28/06/11																		28/06/11				0				- 0				141,086,000.53		1		141,086,001		- 0		- 0		17.16		- 0		2,420,452,669.92						0.00						0.00

		29/06/11		41		NT		B332143						UKT 4% 01/22/2060		9,867,185.64				29/06/11		13/07/11		14		53.999		204,369.60				159,833,653.24		0		0		7,459,490,365.12		138,140,598.96		18.49		532,820,740.37		2,955,736,255.67						204,369.60						204,369.60

		29/06/11		41		NT		B332143						UKT 4% 01/22/2060		8,880,467.07				29/06/11		19/07/11		20		0.277		1,349.50				159,833,653.24		1		159,833,653		49,256,907.70		177,609,341.40		18.49		2,462,845.39		2,955,736,255.67						1,349.50						1,349.50

		30/06/11		42		NT		B332143						UKT 4% 01/22/2060		978,869.06				30/06/11		19/07/11		19		15.699		7,999.45				165,706,867.60		0		0		291,980,021.65		18,598,512.14		18.05		15,367,369.56		2,991,593,312.71						7,999.45						7,999.45

		30/06/11		42		NT		B332143						UKT 4% 01/22/2060		4,894,345.30				30/06/11		22/07/11		22		4.186		12,349.95				165,706,867.60		1		165,706,868		450,773,124.73		107,675,596.60		18.05		20,489,687.49		2,991,593,312.71						12,349.95						12,349.95

		01/07/11																		01/07/11				0				- 0				165,706,867.60		1		165,706,868		- 0		- 0		18.05		- 0		2,991,593,312.71						0.00						0.00

		02/07/11																		02/07/11				0				- 0				165,706,867.60		1		165,706,868		- 0		- 0		18.05		- 0		2,991,593,312.71						0.00						0.00

		03/07/11																		03/07/11				0				- 0				165,706,867.60		1		165,706,868		- 0		- 0		18.05		- 0		2,991,593,312.71						0.00						0.00

		04/07/11																		04/07/11		04/10/11		92		4.979		- 0				165,706,867.60		1		165,706,868		- 0		- 0		18.05		- 0		2,991,593,312.71						0.00						0.00

		05/07/11																		05/07/11				0				- 0				165,706,867.60		1		165,706,868		- 0		- 0		18.05		- 0		2,991,593,312.71						0.00						0.00

		06/07/11																		06/07/11				0				- 0				165,706,867.60		1		165,706,868		- 0		- 0		18.05		- 0		2,991,593,312.71						0.00						0.00

		07/07/11																		07/07/11				0				- 0				165,706,867.60		1		165,706,868		- 0		- 0		18.05		- 0		2,991,593,312.71						0.00						0.00

		08/07/11																		08/07/11				0				- 0				165,706,867.60		1		165,706,868		- 0		- 0		18.05		- 0		2,991,593,312.71						0.00						0.00

		09/07/11																		09/07/11				0				- 0				165,706,867.60		1		165,706,868		- 0		- 0		18.05		- 0		2,991,593,312.71						0.00						0.00

		10/07/11																		10/07/11		10/01/12		184		4.742		- 0				165,706,867.60		1		165,706,868		- 0		- 0		18.05		- 0		2,991,593,312.71						0.00						0.00

		11/07/11																		11/07/11				0				- 0				165,706,867.60		1		165,706,868		- 0		- 0		18.05		- 0		2,991,593,312.71						0.00						0.00

		12/07/11																		12/07/11				0				- 0				165,706,867.60		1		165,706,868		- 0		- 0		18.05		- 0		2,991,593,312.71						0.00						0.00

		13/07/11																		13/07/11				0				- 0				120,779,534.01		1		120,779,534		- 0		- 0		11.33		- 0		1,368,258,021.01						0.00						0.00

		14/07/11		43		NT		B332143						UKT 4% 01/22/2060		4,888,080.11				14/07/11		22/07/11		8		4.196		4,495.64				130,563,194.23		0		0		164,090,736.16		39,104,640.88		10.79		20,511,342.02		1,409,296,568.55						4,495.64						4,495.64

		14/07/11		44		NT		B332143						UKT 4% 01/22/2060		4,895,580.11				14/07/11		22/07/11		8		4.193		4,499.11				130,563,194.23		1		130,563,194		164,217,644.16		39,164,640.88		10.79		20,527,205.52		1,409,296,568.55						4,499.11						4,499.11

		15/07/11		49		NT		B332143						UKT 4.25% 12/07/40		10,164,125.68				15/07/11		19/07/11		4		93.946		104,644.81				138,961,618.38		0		0		3,819,535,544.42		40,656,502.72		19.00		954,883,886.11		2,639,651,666.27						104,644.81						104,644.81

		15/07/11		50		NT		B332143						UKT 4.25% 12/07/40		10,169,125.68				15/07/11		26/07/11		11		48.218		147,773.23				138,961,618.38		0		0		5,393,723,062.01		111,860,382.48		19.00		490,338,460.18		2,639,651,666.27						147,773.23						147,773.23

		15/07/11		51		NT		B332143						UKT 4.25% 12/07/40		1,016,912.57				15/07/11		26/07/11		11		48.218		14,777.32				138,961,618.38		1		138,961,618		539,372,207.64		11,186,038.27		19.00		49,033,837.06		2,639,651,666.27						14,777.32						14,777.32

		16/07/11																		16/07/11				0				- 0				138,961,618.38		1		138,961,618		- 0		- 0		19.00		- 0		2,639,651,666.27						0.00						0.00

		17/07/11																		17/07/11				0				- 0				138,961,618.38		1		138,961,618		- 0		- 0		19.00		- 0		2,639,651,666.27						0.00						0.00

		18/07/11																		18/07/11				0				- 0				138,961,618.38		1		138,961,618		- 0		- 0		19.00		- 0		2,639,651,666.27						0.00						0.00

		19/07/11		37		NT		B332141						EIB 2.1 11/22/22		9,883,656.96				19/07/11		10/08/11		22		40.220		239,599.06				134,563,646.39		0		0		8,745,365,827.04		217,440,453.12		15.48		397,516,628.50		2,083,343,674.65						239,599.06						239,599.06

		19/07/11		40		NT		B332150						UKRAIL 4.625 7/21/2020		5,741,832.86				19/07/11		21/07/11		2		3.290		1,035.04				134,563,646.39		0		0		37,778,961.86		11,483,665.72		15.48		18,889,480.93		2,083,343,674.65						1,035.04						1,035.04

		19/07/11																		19/07/11		15/12/11		149		4.693		- 0				134,563,646.39		1		134,563,646		- 0		- 0		15.48		- 0		2,083,343,674.65						0.00						0.00

		20/07/11		52		NT		B332148						IADB 5.25 06/07/2021		1,693,265.42				20/07/11		16/09/11		58		38.080		102,461.51				132,916,893.30		0		0		3,739,844,950.44		98,209,394.36		13.92		64,480,085.35		1,849,815,828.38						102,461.51						102,461.51

		20/07/11		53		NT		B332150						UKRAIL 4.625 7/21/2020		11,455,232.88				20/07/11		21/07/11		1		3.326		1,043.82				132,916,893.30		0		0		38,099,544.85		11,455,232.88		13.92		38,099,544.85		1,849,815,828.38						1,043.82						1,043.82

		20/07/11		54		NT		B332150						UKRAIL 4.625 7/21/2020		2,063,201.92				20/07/11		21/07/11		1		3.317		187.52				132,916,893.30		0		0		6,844,368.40		2,063,201.92		13.92		6,844,368.40		1,849,815,828.38						187.52						187.52

		20/07/11		54		NT		B332150						UKRAIL 4.625 7/21/2020		5,731,116.44				20/07/11		21/07/11		1		3.317		520.88				132,916,893.30		0		0		19,012,134.44		5,731,116.44		13.92		19,012,134.44		1,849,815,828.38						520.88						520.88

		20/07/11		54		NT		B332150						UKRAIL 4.625 7/21/2020		2,521,691.23				20/07/11		21/07/11		1		3.317		229.19				132,916,893.30		0		0		8,365,339.14		2,521,691.23		13.92		8,365,339.14		1,849,815,828.38						229.19						229.19

		20/07/11		54		NT		B332150						UKRAIL 4.625 7/21/2020		1,146,223.29				20/07/11		21/07/11		1		3.317		104.18				132,916,893.30		1		132,916,893		3,802,426.89		1,146,223.29		13.92		3,802,426.89		1,849,815,828.38						104.18						104.18

		21/07/11		22				B332150						UKRAIL 4.625 7/21/2020		5,923,222.29		5,923,222.29		21/07/11		16/09/11		57		43.790		405,053.20				132,763,084.22		0		0		14,784,441,772.92		337,623,670.53		24.74		259,376,171.45		3,285,107,333.16						405,053.20						405,053.20

		21/07/11		22				B332150						UKRAIL 4.625 7/21/2020		4,277,882.77		4,277,882.77		21/07/11		16/09/11		57		44.128		294,800.42				132,763,084.22		0		0		10,760,215,296.30		243,839,317.89		24.74		188,775,706.95		3,285,107,333.16						294,800.42						294,800.42

		21/07/11		22				B332150						UKRAIL 4.625 7/21/2020		767,825.11		767,825.11		21/07/11		21/09/11		62		36.438		47,524.18				132,763,084.22		0		0		1,734,632,495.26		47,605,156.82		24.74		27,977,943.47		3,285,107,333.16						47,524.18						47,524.18

		21/07/11		40		NT		B332150						UKRAIL 4.625 7/21/2020		5,511,617.90		5,511,617.90		21/07/11		16/09/11		57		41.116		353,896.44				132,763,084.22		0		0		12,917,219,980.17		314,162,220.30		24.74		226,617,894.39		3,285,107,333.16						353,896.44						353,896.44

		21/07/11		53		NT		B332150						UKRAIL 4.625 7/21/2020		10,993,776.70		10,993,776.70		21/07/11		16/09/11		57		44.498		763,951.99				132,763,084.22		0		0		27,884,247,599.13		626,645,272.08		24.74		489,197,326.30		3,285,107,333.16						763,951.99						763,951.99

		21/07/11		54		NT		B332150						UKRAIL 4.625 7/21/2020		1,980,139.44		1,980,139.44		21/07/11		21/09/11		62		34.628		116,473.02				132,763,084.22		0		0		4,251,265,204.97		122,768,645.28		24.74		68,568,793.63		3,285,107,333.16						116,473.02						116,473.02

		21/07/11		54		NT		B332150						UKRAIL 4.625 7/21/2020		5,500,387.32		5,500,387.32		21/07/11		26/09/11		67		33.521		338,445.33				132,763,084.22		0		0		12,353,254,522.31		368,525,950.44		24.74		184,376,933.17		3,285,107,333.16						338,445.33						338,445.33

		21/07/11		54		NT		B332150						UKRAIL 4.625 7/21/2020		2,420,170.42		2,420,170.42		21/07/11		04/10/11		75		28.048		139,480.00				132,763,084.22		0		0		5,091,020,140.66		181,512,781.50		24.74		67,880,268.54		3,285,107,333.16						139,480.00						139,480.00

		21/07/11		54		NT		B332150						UKRAIL 4.625 7/21/2020		1,100,077.46		1,100,077.46		21/07/11		04/10/11		75		3.398		7,681.68				132,763,084.22		0		0		280,381,154.30		82,505,809.50		24.74		3,738,415.39		3,285,107,333.16						7,681.68						7,681.68

		21/07/11		59		NT		B332148						IADB 5.25 06/07/2021		1,347,069.12				21/07/11		16/09/11		57		38.465		80,916.52				132,763,084.22		1		132,763,084		2,953,452,890.89		76,782,939.84		24.74		51,814,963.00		3,285,107,333.16						80,916.52						80,916.52

		22/07/11		42		NT		B332143						UKT 4% 01/22/2060		4,806,695.25		4,806,695.25		22/07/11		28/07/11		6		238.015		188,065.62				142,221,170.04		0		0		6,864,395,010.17		28,840,171.49		49.42		1,144,065,835.03		7,028,094,738.12						188,065.62						188,065.62

		22/07/11		43		NT		B332143						UKT 4% 01/22/2060		4,792,575.75		4,792,575.75		22/07/11		28/07/11		6		259.177		204,185.12				142,221,170.04		0		0		7,452,756,722.38		28,755,454.48		49.42		1,242,126,120.40		7,028,094,738.12						204,185.12						204,185.12

		22/07/11		44		NT		B332143						UKT 4% 01/22/2060		4,800,079.22		4,800,079.22		22/07/11		28/07/11		6		249.263		196,681.65				142,221,170.04		0		0		7,178,880,226.91		28,800,475.34		49.42		1,196,480,037.82		7,028,094,738.12						196,681.65						196,681.65

		22/07/11		61		NT		B332142						NIB 2.805 07/17/24		8,517,782.61				22/07/11		22/09/11		62		25.602		370,424.34				142,221,170.04		0		0		13,520,488,376.26		528,102,521.82		49.42		218,072,393.17		7,028,094,738.12						370,424.34						370,424.34

		22/07/11		62		NT		B332142						NIB 2.954 04/16/20		1,218,958.51				22/07/11		16/10/11		86		3.094		8,885.69				142,221,170.04		1		142,221,170		324,327,807.61		104,830,431.86		49.42		3,771,253.58		7,028,094,738.12						8,885.69						8,885.69

		23/07/11																		23/07/11				0				- 0				142,221,170.04		1		142,221,170		- 0		- 0		49.42		- 0		7,028,094,738.12						0.00						0.00

		24/07/11																		24/07/11				0				- 0				142,221,170.04		1		142,221,170		- 0		- 0		49.42		- 0		7,028,094,738.12						0.00						0.00

		25/07/11																		25/07/11				0				- 0				142,221,170.04		1		142,221,170		- 0		- 0		49.42		- 0		7,028,094,738.12						0.00						0.00

		26/07/11		66		NT		B332143						UKT 4% 01/22/2060		9,959,347.83				26/07/11		28/07/11		2		68.119		37,173.91				140,994,479.62		1		140,994,480		1,356,847,624.52		19,918,695.66		50.83		678,423,812.26		7,167,146,253.14						37,173.91						37,173.91

		27/07/11																		27/07/11				0				- 0				140,994,479.62		1		140,994,480		- 0		- 0		50.83		- 0		7,167,146,253.14						0.00						0.00

		28/07/11		63		NT		B332142						NIB 0 4/06/2016		179,100.00				28/07/11		23/09/11		57		21.095		5,900.00				145,177,742.88		0		0		215,349,976.63		10,208,700.00		24.10		3,778,069.77		3,498,104,142.30						5,900.00						5,900.00

		28/07/11		63		NT		B332142						NIB 0 4/06/2016		71,640.00				28/07/11		01/04/12		247,1		2.486		- 0				145,177,742.88		0		0		- 0		- 0		24.10		178,131.93		3,498,104,142.30						0.00						0.00

		28/07/11		65		NT		B332142						NIB 0 4/06/2016		8,952,000.00				28/07/11		22/09/11		56		21.697		298,000.00				145,177,742.88		0		0		10,877,000,015.71		501,312,000.00		24.10		194,232,143.14		3,498,104,142.30						298,000.00						298,000.00

		28/07/11		65		NT		B332142						NIB 0 4/06/2016		8,952,000.00				28/07/11		20/09/11		54		19.692		260,800.00				145,177,742.88		0		0		9,519,200,042.70		483,408,000.00		24.10		176,281,482.27		3,498,104,142.30						260,800.00						260,800.00

		28/07/11		67		NT		B332143						UKT 4.25% 12/07/40		10,387,221.31				28/07/11		02/08/11		5		20.947		29,806.01				145,177,742.88		1		145,177,743		1,087,919,337.77		51,936,106.55		24.10		217,583,867.55		3,498,104,142.30						29,806.01						29,806.01

		29/07/11		68		NT		B332142						NIB 2.954 04/16/20		4,687,155.94				29/07/11		16/10/11		79		3.142		31,872.07				207,679,008.40		0		0		1,163,330,468.10		370,285,319.26		41.44		14,725,702.13		8,605,245,386.05						31,872.07						31,872.07

		29/07/11		69		NT		B332142						NIB 2.805 07/17/24		354,388.26				29/07/11		22/09/11		55		29.875		15,953.70				207,679,008.40		0		0		582,310,197.43		19,491,354.30		41.44		10,587,458.14		8,605,245,386.05						15,953.70						15,953.70

		29/07/11		69		NT		B332142						NIB 2.805 07/17/24		1,417,553.04				29/07/11		22/12/11		146		17.398		98,651.31				207,679,008.40		0		0		3,600,772,996.16		206,962,743.84		41.44		24,662,828.74		8,605,245,386.05						98,651.31						98,651.31

		29/07/11		70		NT		B332143						UKT 4.25% 12/07/40		10,385,382.51				29/07/11		04/08/11		6		54.995		93,886.61				207,679,008.40		0		0		3,426,861,288.02		62,312,295.06		41.44		571,143,548.00		8,605,245,386.05						93,886.61						93,886.61

		29/07/11		71		NT		B332143						UKT 4.25% 12/07/40		10,378,382.51				29/07/11		04/08/11		6		13.368		22,806.01				207,679,008.40		0		0		832,419,497.74		62,270,295.06		41.44		138,736,582.96		8,605,245,386.05						22,806.01						22,806.01

		29/07/11		72		NT		B332143						UKT 4.25% 12/07/40		10,368,382.51				29/07/11		04/08/11		6		84.468		143,967.22				207,679,008.40		0		0		5,254,803,647.18		62,210,295.06		41.44		875,800,607.86		8,605,245,386.05						143,967.22						143,967.22

		29/07/11		73		NT		B332143						UKT 4% 01/22/2060		4,986,304.35				29/07/11		09/08/11		11		185.316		278,478.26				207,679,008.40		0		0		10,164,456,546.52		54,849,347.85		41.44		924,041,504.23		8,605,245,386.05						278,478.26						278,478.26

		29/07/11		73		NT		B332143						UKT 4% 01/22/2060		3,989,043.48				29/07/11		10/08/11		12		176.304		231,217.39				207,679,008.40		0		0		8,439,434,698.34		47,868,521.76		41.44		703,286,224.86		8,605,245,386.05						231,217.39						231,217.39

		29/07/11		73		NT		B332143						UKT 4% 01/22/2060		997,260.87				29/07/11		23/08/11		25		77.179		52,717.39				207,679,008.40		0		0		1,924,184,917.08		24,931,521.75		41.44		76,967,396.68		8,605,245,386.05						52,717.39						52,717.39

		29/07/11		74		NT		B332143						UKT 4% 01/22/2060		9,957,607.70				29/07/11		12/08/11		14		124.162		474,217.38				207,679,008.40		0		0		17,308,934,254.67		139,406,507.80		41.44		1,236,352,446.76		8,605,245,386.05						474,217.38						474,217.38

		29/07/11		75		NT		B332143						UKT 4% 01/22/2060		4,979,804.35				29/07/11		04/08/11		6		106.598		87,260.87				207,679,008.40		1		207,679,008		3,185,021,660.30		29,878,826.10		41.44		530,836,943.38		8,605,245,386.05						87,260.87						87,260.87

		30/07/11																		30/07/11				0				- 0				207,679,008.40		1		207,679,008		- 0		- 0		41.44		- 0		8,605,245,386.05						0.00						0.00

		31/07/11																		31/07/11				0				- 0				207,679,008.40		1		207,679,008		- 0		- 0		41.44		- 0		8,605,245,386.05						0.00						0.00

		01/08/11																		01/08/11				0				- 0				207,679,008.40		1		207,679,008		- 0		- 0		41.44		- 0		8,605,245,386.05						0.00						0.00

		02/08/11		76		NT		B332143						UKT 4% 01/22/2060		9,020,660.87				02/08/11		23/08/11		21		82.687		429,143.48				207,314,743.61		0		0		15,663,737,182.27		189,433,878.27		44.34		745,892,246.77		9,192,700,562.28						429,143.48						429,143.48

		02/08/11		76		NT		B332143						UKT 4% 01/22/2060		1,002,295.65				02/08/11		05/09/11		34		59.011		55,095.65				207,314,743.61		1		207,314,744		2,010,991,098.42		34,078,052.10		44.34		59,146,797.01		9,192,700,562.28						55,095.65						55,095.65

		03/08/11		77		NT		B332143						UKT 4% 01/22/2060		10,009,043.48				03/08/11		23/08/11		20		86.744		475,739.13				217,323,787.09		1		217,323,787		17,364,478,295.64		200,180,869.60		46.29		868,223,914.78		10,060,924,477.06						475,739.13						475,739.13

		04/08/11		78		NT		B332143						UKT 4% 01/22/2060		5,039,715.22				04/08/11		06/09/11		33		64.806		295,284.78				196,385,680.86		0		0		10,777,894,561.33		166,310,602.26		45.23		326,602,865.49		8,882,419,315.64						295,284.78						295,284.78

		04/08/11		79		NT		B332143						UKT 4% 01/22/2060		5,067,065.21				04/08/11		06/09/11		33		58.486		267,934.79				196,385,680.86		0		0		9,779,619,663.78		167,213,151.93		45.23		296,352,111.02		8,882,419,315.64						267,934.79						267,934.79

		04/08/11		79		NT		B332143						UKT 4% 01/22/2060		5,067,065.22				04/08/11		07/09/11		34		62.178		293,478.26				196,385,680.86		1		196,385,681		10,711,956,504.99		172,280,217.48		45.23		315,057,544.26		8,882,419,315.64						293,478.26						293,478.26

		05/08/11																		05/08/11				0				- 0				196,385,680.86		1		196,385,681		- 0		- 0		45.23		- 0		8,882,419,315.64						0.00						0.00

		06/08/11																		06/08/11				0				- 0				196,385,680.86		1		196,385,681		- 0		- 0		45.23		- 0		8,882,419,315.64						0.00						0.00

		07/08/11																		07/08/11				0				- 0				196,385,680.86		1		196,385,681		- 0		- 0		45.23		- 0		8,882,419,315.64						0.00						0.00

		08/08/11																		08/08/11				0				- 0				196,385,680.86		1		196,385,681		- 0		- 0		45.23		- 0		8,882,419,315.64						0.00						0.00

		09/08/11																		09/08/11				0				- 0				191,399,376.51		1		191,399,377		- 0		- 0		41.58		- 0		7,958,377,811.41						0.00						0.00

		10/08/11		80		NT		B332142						NIB 5.2 06/07/32		2,244,850.00				10/08/11		16/01/12		159		30.433		297,603.34				176,797,191.28		0		0		10,862,522,082.96		356,931,150.00		40.33		68,317,748.95		7,129,991,799.57						297,603.34						297,603.34

		10/08/11		81		NT		B332143						UKT 4% 01/22/2060		5,167,826.09				10/08/11		13/09/11		34		57.849		278,478.26				176,797,191.28		1		176,797,191		10,164,456,326.27		175,706,087.06		40.33		298,954,597.83		7,129,991,799.57						278,478.26						278,478.26

		11/08/11		82		NT		B332142						NIB 5.25 11/26/19		7,424,134.39				11/08/11		26/11/11		107		2.618		56,975.07				188,520,141.88		0		0		2,079,590,199.81		794,382,379.73		38.98		19,435,422.43		7,349,275,754.98						56,975.07						56,975.07

		11/08/11		83		NT		B332142						NIB 5.2 06/07/32		202,120.56				11/08/11		16/01/12		158		28.987		25,362.11				188,520,141.88		0		0		925,716,834.22		31,935,048.48		38.98		5,858,967.31		7,349,275,754.98						25,362.11						25,362.11

		11/08/11		84		NT		B332143						UKT 4% 01/22/2060		4,096,695.65				11/08/11		05/09/11		25		47.353		132,869.57				188,520,141.88		1		188,520,142		4,849,739,141.91		102,417,391.25		38.98		193,989,565.68		7,349,275,754.98						132,869.57						132,869.57

		12/08/11																		12/08/11				0				- 0				178,562,534.18		1		178,562,534		- 0		- 0		34.23		- 0		6,112,923,308.22						0.00						0.00

		13/08/11																		13/08/11				0				- 0				178,562,534.18		1		178,562,534		- 0		- 0		34.23		- 0		6,112,923,308.22						0.00						0.00

		14/08/11																		14/08/11				0				- 0				178,562,534.18		1		178,562,534		- 0		- 0		34.23		- 0		6,112,923,308.22						0.00						0.00

		15/08/11		85		NT		B332142						NIB 5.2 06/07/32		1,584,981.78				15/08/11		16/01/12		154		31.121		208,116.88				179,758,275.19		0		0		7,596,266,133.32		244,087,194.12		38.19		49,326,403.46		6,865,568,016.46						208,116.88						208,116.88

		15/08/11		87		NT		B332143						UKT 4% 01/22/2060		5,182,543.48				15/08/11		13/09/11		29		64.906		267,260.87				179,758,275.19		0		0		9,755,021,850.74		150,293,760.92		38.19		336,380,063.82		6,865,568,016.46						267,260.87						267,260.87

		15/08/11		88		NT		B332143						UKT 4% 01/22/2060		5,163,043.48				15/08/11		13/09/11		29		84.288		345,760.87				179,758,275.19		1		179,758,275		12,620,271,595.66		149,728,260.92		38.19		435,181,779.16		6,865,568,016.46						345,760.87						345,760.87

		16/08/11																		16/08/11				0				- 0				179,758,275.19		1		179,758,275		- 0		- 0		38.19		- 0		6,865,568,016.46						0.00						0.00

		17/08/11																		17/08/11				0				- 0				179,758,275.19		1		179,758,275		- 0		- 0		38.19		- 0		6,865,568,016.46						0.00						0.00

		18/08/11																		18/08/11				0				- 0				179,758,275.19		1		179,758,275		- 0		- 0		38.19		- 0		6,865,568,016.46						0.00						0.00

		19/08/11																		19/08/11				0				- 0				179,758,275.19		1		179,758,275		- 0		- 0		38.19		- 0		6,865,568,016.46						0.00						0.00

		20/08/11																		20/08/11				0				- 0				179,758,275.19		1		179,758,275		- 0		- 0		38.19		- 0		6,865,568,016.46						0.00						0.00

		21/08/11																		21/08/11				0				- 0				179,758,275.19		1		179,758,275		- 0		- 0		38.19		- 0		6,865,568,016.46						0.00						0.00

		22/08/11																		22/08/11				0				- 0				179,758,275.19		1		179,758,275		- 0		- 0		38.19		- 0		6,865,568,016.46						0.00						0.00

		23/08/11		91		NT		B332143						UKT 4% 01/22/2060		10,614,782.61				23/08/11		26/09/11		34		29.021		286,956.52				170,346,092.58		1		170,346,093		10,473,912,922.45		360,902,608.74		32.18		308,056,262.42		5,482,540,720.64						286,956.52						286,956.52

		24/08/11		89		NT		B332143						UKT 4% 01/22/2060		5,292,934.78				24/08/11		20/09/11		27		36.312		142,173.92				175,639,027.36		1		175,639,027		5,189,347,940.42		142,909,239.06		32.31		192,198,071.87		5,674,738,792.51						142,173.92						142,173.92

		25/08/11		90		NT		B332150						UKRAIL 4.625 7/21/2020		10,440,880.33				25/08/11		04/10/11		40		6.042		69,135.11				186,079,907.69		1		186,079,908		2,523,431,377.58		417,635,213.20		30.84		63,085,784.44		5,737,824,576.95						69,135.11						69,135.11

		26/08/11																		26/08/11				0				- 0				186,079,907.69		1		186,079,908		- 0		- 0		30.84		- 0		5,737,824,576.95						0.00						0.00

		27/08/11																		27/08/11				0				- 0				186,079,907.69		1		186,079,908		- 0		- 0		30.84		- 0		5,737,824,576.95						0.00						0.00

		28/08/11																		28/08/11				0				- 0				186,079,907.69		1		186,079,908		- 0		- 0		30.84		- 0		5,737,824,576.95						0.00						0.00

		29/08/11																		29/08/11				0				- 0				186,079,907.69		1		186,079,908		- 0		- 0		30.84		- 0		5,737,824,576.95						0.00						0.00

		30/08/11		92		NT		B332143						UKT 4% 01/22/2060		5,283,695.65				30/08/11		21/09/11		22		54.780		174,456.52				191,363,603.34		1		191,363,603		6,367,663,079.85		116,241,304.30		31.50		289,439,230.90		6,027,263,807.85						174,456.52						174,456.52

		31/08/11																		31/08/11				0				- 0				191,363,603.34		1		191,363,603		- 0		- 0		31.50		- 0		6,027,263,807.85						0.00						0.00

		01/09/11		108		NT		B332143						UKT 4% 01/22/2060		5,269,782.61				01/09/11		04/10/11		33		69.879		332,934.78				196,633,385.95		1		196,633,386		12,152,119,362.02		173,902,826.13		32.53		368,246,041.27		6,395,509,849.12						332,934.78						332,934.78

		02/09/11																		02/09/11				0				- 0				196,633,385.95		1		196,633,386		- 0		- 0		32.53		- 0		6,395,509,849.12						0.00						0.00

		03/09/11																		03/09/11				0				- 0				196,633,385.95		1		196,633,386		- 0		- 0		32.53		- 0		6,395,509,849.12						0.00						0.00

		04/09/11																		04/10/11		04/01/12		92		4.979		- 0				196,633,385.95		1		196,633,386		- 0		- 0		14.83		- 0		2,916,658,033.29						0.00						0.00

		05/09/11		93		NT		B332143						UKT 4% 01/22/2060		5,276,956.52				05/09/11		27/09/11		22		101.224		321,956.53				214,282,148.24		0		0		11,751,413,176.20		116,093,043.44		26.30		534,155,144.37		5,635,287,158.00						321,956.53						321,956.53

		05/09/11		94		NT		B332143						UKT 4.25% 12/07/40		5,479,754.10				05/09/11		13/09/11		8		110.858		133,144.81				214,282,148.24		0		0		4,859,785,741.79		43,838,032.80		26.30		607,473,217.72		5,635,287,158.00						133,144.81						133,144.81

		05/09/11		95		NT		B332143						UKT 5% 03/07/25		6,066,141.33				05/09/11		07/09/11		2		187.606		62,358.67				214,282,148.24		0		0		2,276,091,540.22		12,132,282.66		26.30		1,138,045,770.11		5,635,287,158.00						62,358.67						62,358.67

		05/09/11		96		NT		B332143						UKT 4.75% 12/07/30		5,924,901.64				05/09/11		13/09/11		8		116.811		151,691.26				214,282,148.24		0		0		5,536,730,841.62		47,399,213.12		26.30		692,091,355.20		5,635,287,158.00						151,691.26						151,691.26

		05/09/11		97		NT		B332143						UKT 3.75% 09/07/21		5,448,480.98				05/09/11		05/09/11		0		0.000		28,000.00				214,282,148.24		0		0		- 0		- 0		26.30		- 0		5,635,287,158.00						28,000.00						28,000.00

		05/09/11		98		NT		B332143						UKT 3.75% 09/07/21		5,448,980.98				05/09/11		05/09/11		0		0.000		27,000.00				214,282,148.24		0		0		- 0		- 0		26.30		- 0		5,635,287,158.00						27,000.00						27,000.00

		05/09/11		99		NT		B332143						UKT 3.75% 09/07/21		5,449,980.98				05/09/11		05/09/11		0		0.000		20,000.00				214,282,148.24		0		0		- 0		- 0		26.30		- 0		5,635,287,158.00						20,000.00						20,000.00

		05/09/11		100		NT		B332143						UKT 3.75% 09/07/21		5,449,980.98				05/09/11		05/09/11		0		0.000		30,500.00				214,282,148.24		1		214,282,148		- 0		- 0		26.30		- 0		5,635,287,158.00						30,500.00						30,500.00

		06/09/11		101		NT		B332143						UKT 3.75% 09/07/21		11,026,980.98				06/09/11		07/09/11		1		225.147		68,019.02				215,202,348.79		1		215,202,349		2,482,694,066.43		11,026,980.98		34.83		2,482,694,066.43		7,495,026,247.92						68,019.02						68,019.02

		07/09/11		102		NT		B332143						UKT 4.75% 12/07/30		5,987,199.45				07/09/11		14/09/11		7		144.607		166,042.35				239,868,816.76		0		0		6,060,545,813.55		41,910,396.15		32.77		865,792,259.08		7,861,074,775.55						166,042.35						166,042.35

		07/09/11		102		NT		B332143						UKT 4.75% 12/07/30		5,987,199.45				07/09/11		16/09/11		9		36.808		54,340.17				239,868,816.76		0		0		1,983,416,200.30		53,884,795.05		32.77		220,379,577.81		7,861,074,775.55						54,340.17						54,340.17

		07/09/11		102		NT		B332143						UKT 4.75% 12/07/30		5,987,199.46				07/09/11		16/09/11		9		25.293		37,340.16				239,868,816.76		0		0		1,362,915,960.77		53,884,795.14		32.77		151,435,106.75		7,861,074,775.55						37,340.16						37,340.16

		07/09/11		103		NT		B332143						UKT 4% 01/22/2060		5,388,043.48				07/09/11		27/09/11		20		71.424		210,869.56				239,868,816.76		0		0		7,696,738,955.71		107,760,869.60		32.77		384,836,947.79		7,861,074,775.55						210,869.56						210,869.56

		07/09/11		104		NT		B332143						UKT 4.75% 12/07/30		11,974,398.91				07/09/11		13/09/11		6		136.043		267,786.88				239,868,816.76		0		0		9,774,221,240.25		71,846,393.46		32.77		1,629,036,873.37		7,861,074,775.55						267,786.88						267,786.88

		07/09/11		105		NT		B332143						UKT 4.75% 12/07/30		5,971,699.45				07/09/11		13/09/11		6		106.854		104,893.44				239,868,816.76		0		0		3,828,610,578.38		35,830,196.70		32.77		638,101,763.06		7,861,074,775.55						104,893.44						104,893.44

		07/09/11		106		NT		B332143						UKT 4.25% 12/07/40		5,530,915.30				07/09/11		21/09/11		14		74.538		158,128.42				239,868,816.76		0		0		5,771,687,327.95		77,432,814.20		32.77		412,263,380.57		7,861,074,775.55						158,128.42						158,128.42

		07/09/11		107		NT		B332143						UKT 5% 03/07/25		6,119,500.00				07/09/11		07/09/11		0		0.000		9,000.00				239,868,816.76		1		239,868,817		- 0		- 0		32.77		- 0		7,861,074,775.55						9,000.00						9,000.00

		08/09/11		109		NT		B332143						UKT 4.25% 12/07/40		5,576,995.90				08/09/11		26/09/11		18		51.795		142,450.82				245,445,812.66		1		245,445,813		5,199,454,957.56		100,385,926.20		33.20		288,858,608.75		8,149,933,384.30						142,450.82						142,450.82

		09/09/11																		09/09/11				0				- 0				245,445,812.66		1		245,445,813		- 0		- 0		33.20		- 0		8,149,933,384.30						0.00						0.00

		10/09/11																		10/09/11				0				- 0				245,445,812.66		1		245,445,813		- 0		- 0		33.20		- 0		8,149,933,384.30						0.00						0.00

		11/09/11																		11/09/11				0				- 0				245,445,812.66		1		245,445,813		- 0		- 0		33.20		- 0		8,149,933,384.30						0.00						0.00

		12/09/11																		12/09/11				0				- 0				245,445,812.66		1		245,445,813		- 0		- 0		33.20		- 0		8,149,933,384.30						0.00						0.00

		13/09/11		110		NT		B332143						UKT 3.75% 09/07/21		11,211,181.32				13/09/11		23/09/11		10		-2.506		(7,697.80)				222,993,008.15		0		0		(280,969,859.84)		112,111,813.20		15.35		(28,096,985.98)		3,423,669,782.19						-7,697.80						-7,697.80

		13/09/11		111		NT		B332143						UKT 3.75% 09/07/21		11,200,181.32				13/09/11		23/09/11		10		-5.442		(16,697.80)				222,993,008.15		1		222,993,008		(609,469,659.47)		112,001,813.20		15.35		(60,946,965.95)		3,423,669,782.19						-16,697.80						-16,697.80

		14/09/11		112		NT		B332143						UKT 4.75% 12/07/30		6,122,241.80				14/09/11		19/09/11		5		-79.001		(66,255.46)				251,348,942.63		0		0		(2,418,324,346.98)		30,611,209.00		10.01		(483,664,869.40)		2,515,654,628.21						-66,255.46						-66,255.46

		14/09/11		113		NT		B332143						UKT 4% 01/22/2060		5,497,347.83				14/09/11		04/10/11		20		34.980		105,369.56				251,348,942.63		0		0		3,845,988,876.60		109,946,956.60		10.01		192,299,443.83		2,515,654,628.21						105,369.56						105,369.56

		14/09/11		114		NT		B332143						UKT 4.25% 12/07/40		5,694,979.51				14/09/11		26/09/11		12		13.068		24,467.21				251,348,942.63		0		0		893,053,210.34		68,339,754.12		10.01		74,421,100.86		2,515,654,628.21						24,467.21						24,467.21

		14/09/11		115		NT		B332143						UKT 4.25% 12/07/40		5,694,979.51				14/09/11		26/09/11		12		11.733		21,967.21				251,348,942.63		0		0		801,803,158.62		68,339,754.12		10.01		66,816,929.89		2,515,654,628.21						21,967.21						21,967.21

		14/09/11		116		NT		B332143						UKT 3.75% 09/07/21		5,638,605.77				14/09/11		22/09/11		8		-10.017		(12,379.12)				251,348,942.63		0		0		(451,837,915.37)		45,108,846.16		10.01		(56,479,739.42)		2,515,654,628.21						-12,379.12						-12,379.12

		14/09/11		117		NT		B332143						UKT 4.25% 12/07/40		5,694,979.51				14/09/11		27/09/11		13		28.865		58,547.81				251,348,942.63		1		251,348,943		2,136,995,111.35		74,034,733.63		10.01		164,384,239.33		2,515,654,628.21						58,547.81						58,547.81

		15/09/11		118		NT		B332143						UKT 4% 01/22/2060		5,471,891.30				15/09/11		04/10/11		19		100.011		284,869.57				256,820,833.93		1		256,820,834		10,397,739,206.10		103,965,934.70		11.93		547,249,431.90		3,062,904,060.11						284,869.57						284,869.57

		16/09/11		119		NT		B332143						UKT 4.25% 12/07/40		5,649,140.71				16/09/11		20/09/11		4		121.668		75,322.40				213,506,568.95		0		0		2,749,267,634.53		22,596,562.84		12.67		687,316,908.63		2,704,721,829.39						75,322.40						75,322.40

		16/09/11		120		NT		B332143						UKT 4.25% 06/07/32		5,623,140.71				16/09/11		22/09/11		6		157.530		145,612.71				213,506,568.95		1		213,506,569		5,314,864,082.21		33,738,844.26		12.67		885,810,680.37		2,704,721,829.39						145,612.71						145,612.71

		17/09/11																		17/09/11				0				- 0				213,506,568.95		1		213,506,569		- 0		- 0		12.67		- 0		2,704,721,829.39						0.00						0.00

		18/09/11																		18/09/11		18/03/12		182		4.348						213,506,568.95		1		213,506,569		- 0		- 0		12.67		- 0		2,704,721,829.39						0.00						0.00

		19/09/11		121		NT		B332142						NIB 5.25 11/26/19		1,910,743.75				19/09/11		26/11/11		68		2.138		7,610.05				229,184,176.85		0		0		277,766,667.27		129,930,575.00		21.79		4,084,803.93		4,994,586,644.50						7,610.05						7,610.05

		19/09/11		122		NT		B332142						NIB 5.25 11/26/19		12,738,291.67				19/09/11		26/11/11		68		2.138		50,733.64				229,184,176.85		0		0		1,851,777,776.47		866,203,833.56		21.79		27,232,026.12		4,994,586,644.50						50,733.64						50,733.64

		19/09/11		123		NT		B332142						NIB 5.25 11/26/19		1,491,931.77				19/09/11		26/11/11		68		2.186		6,076.92				229,184,176.85		0		0		221,807,759.75		101,451,360.36		21.79		3,261,878.82		4,994,586,644.50						6,076.92						6,076.92

		19/09/11		124		NT		B332143						UKT 4.25% 06/07/32		5,658,882.51				19/09/11		22/09/11		3		313.069		145,612.70				229,184,176.85		1		229,184,177		5,314,863,710.51		16,976,647.53		21.79		1,771,621,236.84		4,994,586,644.50						145,612.70						145,612.70

		20/09/11		125		NT		B332143						UKT 4.25% 12/07/40		11,336,926.23				20/09/11		04/10/11		14		66.980		291,256.83				216,344,077.59		0		0		10,630,874,279.45		158,716,967.22		21.35		759,348,162.82		4,619,710,441.39						291,256.83						291,256.83

		20/09/11																		20/09/11		20/12/11		91		4.343		- 0				216,344,077.59		1		216,344,078		- 0		- 0		21.35		- 0		4,619,710,441.39						0.00						0.00

		21/09/11		126		NT		B332143						UKT 4.5% 09/07/34		5,887,653.85				21/09/11		27/09/11		6		26.563		25,708.79				214,560,809.79		0		0		938,370,731.94		35,325,923.10		19.27		156,395,121.99		4,134,251,291.41						25,708.79						25,708.79

		21/09/11		127		NT		B332143						UKT 4.5% 09/07/34		5,891,653.85				21/09/11		27/09/11		6		26.545		25,708.78				214,560,809.79		1		214,560,810		938,370,459.59		35,349,923.10		19.27		156,395,076.60		4,134,251,291.41						25,708.78						25,708.78

		22/09/11		128		NT		B332143						UKT 4.5% 09/07/34		5,910,271.98				22/09/11		28/09/11		6		-87.789		(85,291.21)				203,324,097.85		0		0		(3,113,129,137.46)		35,461,631.88		0.20		(518,854,856.24)		41,502,869.55						-85,291.21						-85,291.21

		22/09/11		129		NT		B332143						UKT 4.5% 09/07/34		5,906,271.98				22/09/11		28/09/11		6		-87.848		(85,291.21)				203,324,097.85		0		0		(3,113,129,001.62)		35,437,631.88		0.20		(518,854,833.60)		41,502,869.55						-85,291.21						-85,291.21

		22/09/11		130		NT		B332143						UKT 4.5% 09/07/34		5,867,271.98				22/09/11		03/10/11		11		-2.658		(4,700.55)				203,324,097.85		0		0		(171,570,012.94)		64,539,991.78		0.20		(15,597,273.90)		41,502,869.55						-4,700.55						-4,700.55

		22/09/11		131		NT		B332143						UKT 4.5% 09/07/34		5,824,271.98				22/09/11		03/10/11		11		-2.678		(4,700.55)				203,324,097.85		1		203,324,098		(171,570,144.73)		64,066,991.78		0.20		(15,597,285.88)		41,502,869.55						-4,700.55						-4,700.55

		23/09/11		132		NT		B332143						UKT 4.5% 09/07/34		5,858,890.11				23/09/11		11/10/11		18		60.093		173,626.37				191,184,822.24		0		0		6,337,362,462.63		105,460,021.98		6.73		352,075,692.37		1,287,113,755.39						173,626.37						173,626.37

		23/09/11		133		NT		B332143						UKT 4.25% 12/07/40		5,620,204.92				23/09/11		05/10/11		12		147.189		271,967.21				191,184,822.24		1		191,184,822		9,926,803,241.14		67,442,459.04		6.73		827,233,603.43		1,287,113,755.39						271,967.21						271,967.21

		24/09/11																		24/09/11				0				- 0				191,184,822.24		1		191,184,822		- 0		- 0		6.73		- 0		1,287,113,755.39						0.00						0.00

		25/09/11																		25/09/11				0				- 0				191,184,822.24		1		191,184,822		- 0		- 0		6.73		- 0		1,287,113,755.39						0.00						0.00

		26/09/11																		26/09/11				0				- 0				158,102,697.39		1		158,102,697		- 0		- 0		2.31		- 0		364,583,920.29						0.00						0.00

		27/09/11		134		NT		B332143						UKT 4% 01/22/2060		5,560,913.04				27/09/11		04/10/11		7		183.640		195,847.83				135,524,323.22		1		135,524,323		7,148,445,868.06		38,926,391.28		-0.08		1,021,206,552.58		(10,376,057.21)						195,847.83						195,847.83

		28/09/11		135		NT		B332143						UKT 4.25% 12/07/40		5,760,607.92				28/09/11		05/10/11		7		131.759		145,564.21				216,341,841.18		0		0		5,313,093,665.88		40,324,255.44		136.39		759,013,380.84		29,506,123,429.41						145,564.21						145,564.21

		28/09/11		136		NT		B332143						UKT 4.25% 12/07/40		5,759,607.92				28/09/11		05/10/11		7		52.114		57,564.21				216,341,841.18		0		0		2,101,093,730.96		40,317,255.44		136.39		300,156,247.28		29,506,123,429.41						57,564.21						57,564.21

		28/09/11		137		NT		B332143						UKT 3.75% 07/22/52		3,993,520.00				28/09/11		04/10/11		6		114.134		74,925.65				216,341,841.18		0		0		2,734,786,290.39		23,961,120.00		136.39		455,797,715.06		29,506,123,429.41						74,925.65						74,925.65

		28/09/11		137		NT		B332143						UKT 3.75% 07/22/52		49,919,000.00				28/09/11		07/10/11		9		367.774		4,526,855.98				216,341,841.18		0		0		165,230,243,313.12		449,271,000.00		136.39		18,358,915,923.68		29,506,123,429.41						4,526,855.98						4,526,855.98

		28/09/11		138		NT		B332143						UKT 4% 01/22/2060		5,384,456.52				28/09/11		05/10/11		7		330.497		322,804.35				216,341,841.18		0		0		12,456,815,291.09		37,691,195.64		136.39		1,779,545,041.58		29,506,123,429.41						322,804.35						322,804.35

		28/09/11		139		NT		B332143						UKT 4% 01/22/2060		5,349,500.00				28/09/11		05/10/11		7		332.656		322,804.35				216,341,841.18		0		0		12,456,815,109.15		37,446,500.00		136.39		1,779,545,015.59		29,506,123,429.41						322,804.35						322,804.35

		28/09/11		140		NT		B332143						UKT 4% 01/22/2060		5,380,956.52				28/09/11		05/10/11		7		409.224		422,304.35				216,341,841.18		0		0		15,414,108,775.00		37,666,695.64		136.39		2,202,015,539.29		29,506,123,429.41						422,304.35						422,304.35

		28/09/11		141		NT		B332143						UKT 4% 01/22/2060		5,531,956.52				28/09/11		05/10/11		7		255.725		271,304.35				216,341,841.18		0		0		9,902,608,775.00		38,723,695.64		136.39		1,414,658,396.43		29,506,123,429.41						271,304.35						271,304.35

		28/09/11		142		NT		B332143						UKT 4% 01/22/2060		5,554,456.52				28/09/11		07/10/11		9		257.297		352,391.31				216,341,841.18		1		216,341,841		12,862,282,833.07		49,990,108.68		136.39		1,429,142,537.01		29,506,123,429.41						352,391.31						352,391.31

		29/09/11																		29/09/11				0				- 0				216,341,841.18		1		216,341,841		- 0		- 0		136.39		- 0		29,506,123,429.41						0.00						0.00

		30/09/11																		30/09/11		31/03/12		183		4.562		- 0				216,341,841.18		0		0		- 0		- 0		136.39		- 0		29,506,123,429.41						0.00						0.00

		30/09/11																		30/09/11		31/03/12		183		4.109		- 0				216,341,841.18		0		0		- 0		- 0		136.39		- 0		29,506,123,429.41						0.00						0.00

		30/09/11																		30/09/11		31/03/12		183		4.859		- 0				216,341,841.18		1		216,341,841		- 0		- 0		136.39		- 0		29,506,123,429.41						0.00						0.00

		01/10/11																		01/10/11				0				- 0				216,341,841.18		1		216,341,841		- 0		- 0		136.39		- 0		29,506,123,429.41						0.00						0.00

		02/10/11																		02/10/11				0				- 0				216,341,841.18		1		216,341,841		- 0		- 0		136.39		- 0		29,506,123,429.41						0.00						0.00

		03/10/11		143		NT		B332143						UKT 4% 01/22/2060		10,804,347.83				03/10/11		07/10/11		4		658.212		779,347.82				232,114,840.82		0		0		28,446,195,396.99		43,217,391.32		218.07		7,111,548,849.25		50,617,587,683.88						779,347.82						779,347.82

		03/10/11		144		NT		B332143						UKT 4% 01/22/2060		5,368,173.91				03/10/11		07/10/11		4		894.408		526,173.92				232,114,840.82		0		0		19,205,348,057.11		21,472,695.64		218.07		4,801,337,014.28		50,617,587,683.88						526,173.92						526,173.92

		03/10/11		145		NT		B332143						UKT 4.25% 12/07/40		11,292,021.86				03/10/11		05/10/11		2		811.846		502,322.40				232,114,840.82		1		232,114,841		18,334,767,662.31		22,584,043.72		218.07		9,167,383,831.16		50,617,587,683.88						502,322.40						502,322.40

		04/10/11																		04/10/11				0				- 0				181,023,331.60		1		181,023,332		- 0		- 0		260.40		- 0		47,138,735,868.04						0.00						0.00

		05/10/11		146		NT		B332143						UKT 3.75% 07/22/52		5,368,566.58				05/10/11		07/10/11		2		311.103		91,516.64				168,565,562.89		0		0		3,340,357,290.19		10,737,133.16		244.12		1,670,178,645.10		41,150,030,377.43						91,516.64						91,516.64

		05/10/11		147		NT		B332143						UKT 3.75% 07/22/52		5,368,566.58				05/10/11		07/10/11		2		311.103		91,516.64				168,565,562.89		0		0		3,340,357,290.19		10,737,133.16		244.12		1,670,178,645.10		41,150,030,377.43						91,516.64						91,516.64

		05/10/11		148		NT		B332143						UKT 4% 01/22/2060		5,750,760.87				05/10/11		07/10/11		2		475.507		149,836.96				168,565,562.89		0		0		5,469,049,194.56		11,501,521.74		244.12		2,734,524,597.28		41,150,030,377.43						149,836.96						149,836.96

		05/10/11		149		NT		B332143						UKT 4% 01/22/2060		5,748,260.87				05/10/11		07/10/11		2		475.713		149,836.95				168,565,562.89		0		0		5,469,048,561.60		11,496,521.74		244.12		2,734,524,280.80		41,150,030,377.43						149,836.95						149,836.95

		05/10/11																		05/10/11		07/10/11		2		562.953		- 0				168,565,562.89		0		0		- 0		- 0		244.12		- 0		41,150,030,377.43						0.00						0.00

		05/10/11																		05/10/11		07/10/11		2		636.058		- 0				168,565,562.89		0		0		- 0		- 0		244.12		- 0		41,150,030,377.43						0.00						0.00

		05/10/11																		05/10/11		07/10/11		2		637.739		- 0				168,565,562.89		0		0		- 0		- 0		244.12		- 0		41,150,030,377.43						0.00						0.00

		05/10/11																		05/10/11		07/10/11		2		636.163		- 0				168,565,562.89		0		0		- 0		- 0		244.12		- 0		41,150,030,377.43						0.00						0.00

		05/10/11		154		NT		B332143						UKT 3.75% 07/22/52		5,386,066.58				05/10/11		07/10/11		2		310.092		87,523.77				168,565,562.89		0		0		3,340,357,405.18		10,772,133.16		244.12		1,670,178,702.59		41,150,030,377.43						87,523.77						87,523.77

		05/10/11		155		NT		B332143						UKT 3.5% 12/29/49		4,028,313.93				05/10/11		01/12/11		57		3.933		24,743.55				168,565,562.89		0		0		903,139,675.10		229,613,894.01		244.12		15,844,555.70		41,150,030,377.43						24,743.55						24,743.55

		05/10/11		156		NT		B332143						UKT 3.5% 12/29/49		601,931.97				05/10/11		01/12/11		57		3.933		3,697.31				168,565,562.89		0		0		134,951,905.26		34,310,122.29		244.12		2,367,577.29		41,150,030,377.43						3,697.31						3,697.31

		05/10/11		157		NT		B332143						UKT 3.75% 07/22/52		5,369,076.09				05/10/11		07/10/11		2		324.646		95,509.51				168,565,562.89		1		168,565,563		3,486,097,122.28		10,738,152.18		244.12		1,743,048,561.14		41,150,030,377.43						95,509.51						95,509.51

		06/10/11																		06/10/11				0				- 0				168,565,562.89		1		168,565,563		- 0		- 0		244.12		- 0		41,150,030,377.43						0.00						0.00

		07/10/11																		07/10/11		09/11/11		33		40.812		- 0				91,708,477.28		0		0		- 0		- 0		-31.41		- 0		(2,880,864,072.17)						0.00						0.00

		07/10/11		159		NT		B332143						UKT 4% 01/22/2060		5,651,847.83				07/10/11		26/10/11		19		24.414		71,826.09				91,708,477.28		0		0		2,621,652,147.61		107,385,108.77		-31.41		137,981,691.98		(2,880,864,072.17)						71,826.09						71,826.09

		07/10/11																		07/10/11		11/11/11		35		43.003		- 0				91,708,477.28		0		0		- 0		- 0		-31.41		- 0		(2,880,864,072.17)						0.00						0.00

		07/10/11																		07/10/11		11/11/11		35		1.931		- 0				91,708,477.28		0		0		- 0		- 0		-31.41		- 0		(2,880,864,072.17)						0.00						0.00

		07/10/11																		07/10/11		09/11/11		33		1.407		- 0				91,708,477.28		0		0		- 0		- 0		-31.41		- 0		(2,880,864,072.17)						0.00						0.00

		07/10/11		163		NT		B332143						UKT 3.75% 07/22/52		16,596,256.79				07/10/11		03/11/11		27		-4.947		(60,729.62)				91,708,477.28		0		0		(2,216,631,123.20)		448,098,933.33		-31.41		(82,097,449.01)		(2,880,864,072.17)						-60,729.62						-60,729.62

		07/10/11		163		NT		B332143						UKT 3.75% 07/22/52		5,532,085.60				07/10/11		02/11/11		26		-29.501		(116,252.72)				91,708,477.28		0		0		(4,243,224,345.46)		143,834,225.60		-31.41		(163,200,936.36)		(2,880,864,072.17)						-116,252.72						-116,252.72

		07/10/11																		07/10/11		11/11/11		35		7.311		- 0				91,708,477.28		0		0		- 0		- 0		-31.41		- 0		(2,880,864,072.17)						0.00						0.00

		07/10/11																		07/10/11		11/11/11		35		11.795		- 0				91,708,477.28		0		0		- 0		- 0		-31.41		- 0		(2,880,864,072.17)						0.00						0.00

		07/10/11																		07/10/11		09/11/11		33		0.886		- 0				91,708,477.28		1		91,708,477		- 0		- 0		-31.41		- 0		(2,880,864,072.17)						0.00						0.00

		08/10/11																		08/10/11				0				- 0				91,708,477.28		1		91,708,477		- 0		- 0		-31.41		- 0		(2,880,864,072.17)						0.00						0.00

		09/10/11																		09/10/11				0				- 0				91,708,477.28		1		91,708,477		- 0		- 0		-31.41		- 0		(2,880,864,072.17)						0.00						0.00

		10/10/11																		10/10/11		09/11/11		30		36.121		- 0				166,373,609.24		0		0		- 0		- 0		-14.58		- 0		(2,425,817,073.93)						0.00						0.00

		10/10/11		168		NT		B332143						UKT 4% 01/22/2060		5,890,978.26				10/10/11		26/10/11		16		-64.788		(167,304.35)				166,373,609.24		0		0		(6,106,608,622.12)		94,255,652.16		-14.58		(381,663,038.88)		(2,425,817,073.93)						-167,304.35						-167,304.35

		10/10/11		169		NT		B332143						UKT 3.75% 07/22/52		10,819,228.26				10/10/11		28/10/11		18		23.471		125,228.26				166,373,609.24		0		0		4,570,831,380.59		194,746,108.68		-14.58		253,935,076.70		(2,425,817,073.93)						125,228.26						125,228.26

		10/10/11		170		NT		B332143						UKT 3.75% 07/22/52		10,817,228.26				10/10/11		03/11/11		24		36.478		259,456.52				166,373,609.24		0		0		9,470,163,020.08		259,613,478.24		-14.58		394,590,125.84		(2,425,817,073.93)						259,456.52						259,456.52

		10/10/11		171		NT		B332143						UKT 4% 01/22/2060		5,703,478.26				10/10/11		21/10/11		11		26.749		45,978.26				166,373,609.24		0		0		1,678,206,490.00		62,738,260.86		-14.58		152,564,226.36		(2,425,817,073.93)						45,978.26						45,978.26

		10/10/11		172		NT		B332143						UKT 4% 01/22/2060		5,713,478.26				10/10/11		26/10/11		16		6.467		16,195.66				166,373,609.24		0		0		591,141,685.04		91,415,652.16		-14.58		36,946,355.32		(2,425,817,073.93)						16,195.66						16,195.66

		10/10/11		173		NT		B332143						UKTB 0 11/07/11		29,989,762.40				10/10/11		12/10/11		2		0.055		90.40				166,373,609.24		0		0		3,299,587.08		59,979,524.80		-14.58		1,649,793.54		(2,425,817,073.93)						90.40						90.40

		10/10/11		174		NT		B332143						UKT 4% 01/22/2060		5,730,978.26				10/10/11		26/10/11		16		-0.519		(1,304.35)				166,373,609.24		0		0		(47,608,650.04)		91,695,652.16		-14.58		(2,975,540.63)		(2,425,817,073.93)						-1,304.35						-1,304.35

		10/10/11																		10/10/11		14/11/11		35		54.528		- 0				166,373,609.24		1		166,373,609		- 0		- 0		-14.58		- 0		(2,425,817,073.93)						0.00						0.00

		11/10/11		176		NT		B332143						UKT 4% 01/22/2060		5,781,521.74				11/10/11		27/10/11		16		-16.298		(41,304.35)				182,773,509.89		0		0		(1,507,608,823.14)		92,504,347.84		-12.91		(94,225,551.45)		(2,360,176,053.52)						-41,304.35						-41,304.35

		11/10/11		177		NT		B332143						UKT 3.75% 07/22/52		10,715,247.28				11/10/11		03/11/11		23		52.419		353,937.50				182,773,509.89		0		0		12,918,718,914.25		246,450,687.44		-12.91		561,683,431.05		(2,360,176,053.52)						353,937.50						353,937.50

		11/10/11																		11/10/11		11/11/11		31		60.460		- 0				182,773,509.89		0		0		- 0		- 0		-12.91		- 0		(2,360,176,053.52)						0.00						0.00

		11/10/11		179		NT		B332143						UKT 4% 01/22/2060		5,762,021.74				11/10/11		27/10/11		16		-8.633		(21,804.35)				182,773,509.89		1		182,773,510		(795,858,669.32)		92,192,347.84		-12.91		(49,741,166.83)		(2,360,176,053.52)						-21,804.35						-21,804.35

		12/10/11																		12/10/11				0				- 0				152,783,747.49		1		152,783,747		- 0		- 0		-15.46		- 0		(2,361,825,847.06)						0.00						0.00

		13/10/11																		13/10/11				0				- 0				152,783,747.49		1		152,783,747		- 0		- 0		-15.46		- 0		(2,361,825,847.06)						0.00						0.00

		14/10/11																		14/10/11				0				- 0				152,783,747.49		1		152,783,747		- 0		- 0		-15.46		- 0		(2,361,825,847.06)						0.00						0.00

		15/10/11																		15/10/11				0				- 0				152,783,747.49		1		152,783,747		- 0		- 0		-15.46		- 0		(2,361,825,847.06)						0.00						0.00

		16/10/11		62		NT		B332142						NIB 2.954 04/16/20		1,213,489.53				16/10/11		21/11/11		36		30.156		36,092.77				152,754,782.57		0		0		1,317,385,959.39		43,685,623.08		-14.31		36,594,054.43		(2,185,402,442.90)						36,092.77						36,092.77

		16/10/11		68		NT		B332142						NIB 2.954 04/16/20		4,663,660.00				16/10/11		21/11/11		36		33.949		156,157.45				152,754,782.57		1		152,754,783		5,699,746,995.96		167,891,760.00		-14.31		158,326,305.44		(2,185,402,442.90)						156,157.45						156,157.45

		17/10/11																		17/10/11				0				- 0				152,754,782.57		1		152,754,783		- 0		- 0		-14.31		- 0		(2,185,402,442.90)						0.00						0.00

		18/10/11																		18/10/11				0				- 0				152,754,782.57		1		152,754,783		- 0		- 0		-14.31		- 0		(2,185,402,442.90)						0.00						0.00

		19/10/11																		19/10/11				0				- 0				152,754,782.57		1		152,754,783		- 0		- 0		-14.31		- 0		(2,185,402,442.90)						0.00						0.00

		20/10/11																		20/10/11				0				- 0				152,754,782.57		1		152,754,783		- 0		- 0		-14.31		- 0		(2,185,402,442.90)						0.00						0.00

		21/10/11																		21/10/11				0				- 0				147,051,304.31		1		147,051,304		- 0		- 0		-15.90		- 0		(2,337,966,669.26)						0.00						0.00

		22/10/11																		22/10/11				0				- 0				147,051,304.31		1		147,051,304		- 0		- 0		-15.90		- 0		(2,337,966,669.26)						0.00						0.00

		23/10/11																		23/10/11				0				- 0				147,051,304.31		1		147,051,304		- 0		- 0		-15.90		- 0		(2,337,966,669.26)						0.00						0.00

		24/10/11		180		NT		B332143						UKT 4% 01/22/2060		5,688,586.96				24/10/11		27/10/11		3		110.426		51,630.43				158,403,478.23		0		0		1,884,510,759.40		17,065,760.88		-4.91		628,170,253.13		(777,459,509.02)						51,630.43						51,630.43

		24/10/11		181		NT		B332143						UKT 4% 01/22/2060		5,663,586.96				24/10/11		27/10/11		3		164.620		76,630.43				158,403,478.23		2		316,806,956		2,797,010,721.31		16,990,760.88		-4.91		932,336,907.10		(777,459,509.02)						76,630.43						76,630.43

		26/10/11																		26/10/11		31/03/12		157		4.804		- 0				135,416,195.62		1		135,416,196		- 0		- 0		-4.19		- 0		(567,748,976.81)						0.00						0.00

		27/10/11																		27/10/11		28/10/11		1		2016.462		- 0				112,520,478.22		0		0		- 0		- 0		-17.63		- 0		(1,984,289,418.77)						0.00						0.00

		27/10/11																		27/10/11		27/10/11		0		0.000						112,520,478.22		0		0		- 0		- 0		-17.63		- 0		(1,984,289,418.77)						0.00						0.00

		27/10/11																		27/10/11				0				- 0				112,520,478.22		1		112,520,478		- 0		- 0		-17.63		- 0		(1,984,289,418.77)						0.00						0.00

		28/10/11																		28/10/11		28/10/11		0		0.000		(199.58)				147,699,861.38		0		0		- 0		- 0		30.58		- 0		4,516,200,763.71						-199.58						-199.58

		28/10/11																		28/10/11		28/10/11		0		0.000		7,003.26				147,699,861.38		0		0		- 0		- 0		30.58		- 0		4,516,200,763.71						7,003.26						7,003.26

		28/10/11		185		NT		B332143						UKT 4% 01/22/2060		5,773,260.87				28/10/11		28/10/11		0		0.000		31,956.52				147,699,861.38		0		0		- 0		- 0		30.58		- 0		4,516,200,763.71						31,956.52						31,956.52

		28/10/11		185		NT		B332143						UKT 4% 01/22/2060		11,546,521.74				28/10/11		28/10/11		0		0.000		92,500.00				147,699,861.38		0		0		- 0		- 0		30.58		- 0		4,516,200,763.71						92,500.00						92,500.00

		28/10/11		186		NT		B332143						UKT 4% 01/22/2060		5,803,260.87				28/10/11		02/11/11		5		114.744		91,217.39				147,699,861.38		0		0		3,329,434,735.00		29,016,304.35		30.58		665,886,947.00		4,516,200,763.71						91,217.39						91,217.39

		28/10/11		187		NT		B332143						UKT 3.75% 07/22/52		5,388,785.33				28/10/11		28/10/11		0		0.000		62,614.13				147,699,861.38		0		0		- 0		- 0		30.58		- 0		4,516,200,763.71						62,614.13						62,614.13

		28/10/11		188		NT		B332143						UKT 3.75% 07/22/52		5,399,785.33				28/10/11		15/11/11		18		89.440		238,171.19				147,699,861.38		0		0		8,693,248,467.13		97,196,135.94		30.58		482,958,248.17		4,516,200,763.71						238,171.19						238,171.19

		28/10/11		189		NT		B332143						UKT 4% 01/22/2060		11,561,521.74				28/10/11		02/11/11		5		172.017		272,434.78				147,699,861.38		0		0		9,943,869,470.00		57,807,608.70		30.58		1,988,773,894.00		4,516,200,763.71						272,434.78						272,434.78

		28/10/11		190		NT		B332143						UKT 4% 01/22/2060		11,611,521.74				28/10/11		03/11/11		6		134.393		256,521.74				147,699,861.38		0		0		9,363,043,510.00		69,669,130.44		30.58		1,560,507,251.67		4,516,200,763.71						256,521.74						256,521.74

		28/10/11		191		NT		B332143						UKT 4% 01/22/2060		11,622,521.74				28/10/11		03/11/11		6		176.924		338,021.74				147,699,861.38		1		147,699,861		12,337,793,510.00		69,735,130.44		30.58		2,056,298,918.33		4,516,200,763.71						338,021.74						338,021.74

		29/10/11																		29/10/11				0				- 0				147,699,861.38		1		147,699,861		- 0		- 0		30.58		- 0		4,516,200,763.71						0.00						0.00

		30/10/11																		30/10/11				0				- 0				147,699,861.38		1		147,699,861		- 0		- 0		30.58		- 0		4,516,200,763.71						0.00						0.00

		31/10/11																		31/10/11				0				- 0				147,699,861.38		1		147,699,861		- 0		- 0		30.58		- 0		4,516,200,763.71						0.00						0.00

		01/11/11																		01/11/11				0				- 0				147,699,861.38		1		147,699,861		- 0		- 0		30.58		- 0		4,516,200,763.71						0.00						0.00

		02/11/11																		02/11/11				0				- 0				124,802,993.17		1		124,802,993		- 0		- 0		16.22		- 0		2,024,740,859.07						0.00						0.00

		03/11/11																		03/11/11		09/11/11		6		115.186		- 0				63,440,217.36		1		63,440,217		- 0		- 0		-38.88		- 0		(2,466,241,418.81)						0.00						0.00

		04/11/11		193		NT		B332143						UKT 4% 01/22/2060		5,919,565.22				04/11/11		10/11/11		6		113.825		110,760.87				81,179,413.02		0		0		4,042,771,645.75		35,517,391.32		-4.96		673,795,274.29		(402,272,214.03)						110,760.87						110,760.87

		04/11/11		194		NT		B332143						UKT 4% 01/22/2060		5,910,065.22				04/11/11		10/11/11		6		110.920		107,760.87				81,179,413.02		0		0		3,933,271,843.88		35,460,391.32		-4.96		655,545,307.31		(402,272,214.03)						107,760.87						107,760.87

		04/11/11		195		NT		B332143						UKT 4% 01/22/2060		5,909,565.22				04/11/11		10/11/11		6		124.312		120,760.87				81,179,413.02		1		81,179,413		4,407,771,739.04		35,457,391.32		-4.96		734,628,623.17		(402,272,214.03)						120,760.87						120,760.87

		05/11/11																		05/11/11				0				- 0				81,179,413.02		1		81,179,413		- 0		- 0		-4.96		- 0		(402,272,214.03)						0.00						0.00

		06/11/11																		06/11/11				0				- 0				81,179,413.02		1		81,179,413		- 0		- 0		-4.96		- 0		(402,272,214.03)						0.00						0.00

		07/11/11																		07/11/11				0				- 0				81,179,413.02		1		81,179,413		- 0		- 0		-4.96		- 0		(402,272,214.03)						0.00						0.00

		08/11/11																		08/11/11				0				- 0				81,179,413.02		1		81,179,413		- 0		- 0		-4.96		- 0		(402,272,214.03)						0.00						0.00

		09/11/11		196		NT		B332143						UKT 4% 01/22/2060		11,879,565.22				09/11/11		10/11/11		1		402.765		131,086.96				111,151,433.90		0		0		4,784,674,057.19		11,879,565.22		198.74		4,784,674,057.19		22,089,739,979.74						131,086.96						131,086.96

		09/11/11		197		NT		B332143						UKT 4% 01/22/2060		11,861,565.22				09/11/11		10/11/11		1		889.568		289,086.96				111,151,433.90		0		0		10,551,673,931.98		11,861,565.22		198.74		10,551,673,931.98		22,089,739,979.74						289,086.96						289,086.96

		09/11/11		198		NT		B332143						UKT 4% 01/22/2060		5,924,782.61				09/11/11		11/11/11		2		681.010		221,086.96				111,151,433.90		0		0		8,069,674,166.35		11,849,565.22		198.74		4,034,837,083.18		22,089,739,979.74						221,086.96						221,086.96

		09/11/11		199		NT		B332143						UKT 4% 01/22/2060		5,927,782.61				09/11/11		11/11/11		2		532.887		173,086.96				111,151,433.90		1		111,151,434		6,317,674,157.24		11,855,565.22		198.74		3,158,837,078.62		22,089,739,979.74						173,086.96						173,086.96

		10/11/11																		10/11/11		14/11/11		4		214.889		- 0				81,667,259.98		0		0		- 0		- 0		149.08		- 0		12,175,096,972.54						0.00						0.00

		10/11/11																		10/11/11		11/11/11		1		669.041		- 0				81,667,259.98		0		0		- 0		- 0		149.08		- 0		12,175,096,972.54						0.00						0.00

		10/11/11																		10/11/11		17/11/11		7		259.535		- 0				81,667,259.98		0		0		- 0		- 0		149.08		- 0		12,175,096,972.54						0.00						0.00

		10/11/11																		10/11/11		11/11/11		1		903.869		- 0				81,667,259.98		0		0		- 0		- 0		149.08		- 0		12,175,096,972.54						0.00						0.00

		10/11/11		204		NT		B332143						UKT 4% 01/22/2060		5,994,826.09				10/11/11		11/11/11		1		810.046		133,043.48				81,667,259.98		0		0		4,856,087,054.98		5,994,826.09		149.08		4,856,087,054.98		12,175,096,972.54						133,043.48						133,043.48

		10/11/11		205		NT		B332143						UKT 4% 01/22/2060		6,001,326.09				10/11/11		11/11/11		1		438.168		72,043.48				81,667,259.98		1		81,667,260		2,629,587,131.76		6,001,326.09		149.08		2,629,587,131.76		12,175,096,972.54						72,043.48						72,043.48

		11/11/11		206		NT		B332143						UKT 4.25 12/07/55		6,388,654.37				11/11/11		16/11/11		5		54.736		47,903.01				96,239,060.47		0		0		1,748,459,861.35		31,943,271.85		-9.85		349,691,972.27		(947,481,281.80)						47,903.01						47,903.01

		11/11/11		207		NT		B332143						UKT 4% 01/22/2060		6,085,869.57				11/11/11		16/11/11		5		48.241		40,217.39				96,239,060.47		0		0		1,467,934,837.51		30,429,347.85		-9.85		293,586,967.50		(947,481,281.80)						40,217.39						40,217.39

		11/11/11		208		NT		B332143						UKT 4.25 12/07/55		7,648,385.25				11/11/11		16/11/11		5		72.045		75,483.60				96,239,060.47		0		0		2,755,151,509.67		38,241,926.25		-9.85		551,030,301.93		(947,481,281.80)						75,483.60						75,483.60

		11/11/11		209		NT		B332143						UKT 4% 01/22/2060		12,221,739.13				11/11/11		16/11/11		5		5.038		8,434.78				96,239,060.47		0		0		307,869,638.31		61,108,695.65		-9.85		61,573,927.66		(947,481,281.80)						8,434.78						8,434.78

		11/11/11		210		NT		B332143						UKT 4% 01/22/2060		6,075,869.57				11/11/11		16/11/11		5		49.522		41,217.39				96,239,060.47		0		0		1,504,434,624.12		30,379,347.85		-9.85		300,886,924.82		(947,481,281.80)						41,217.39						41,217.39

		11/11/11																		11/11/11		17/11/11		6		153.502		- 0				96,239,060.47		1		96,239,060		- 0		- 0		-9.85		- 0		(947,481,281.80)						0.00						0.00

		12/11/11																		12/11/11				0				- 0				96,239,060.47		1		96,239,060		- 0		- 0		-9.85		- 0		(947,481,281.80)						0.00						0.00

		13/11/11																		13/11/11				0				- 0				96,239,060.47		1		96,239,060		- 0		- 0		-9.85		- 0		(947,481,281.80)						0.00						0.00

		14/11/11		214		NT		B332143						UKT 4% 01/22/2060		6,035,000.00				14/11/11		16/11/11		2		272.425		90,086.95				117,612,079.59		0		0		3,288,173,639.17		12,070,000.00		29.64		1,644,086,819.59		3,485,974,102.74						90,086.95						90,086.95

		14/11/11		215		NT		B332143						UKT 4% 01/22/2060		6,042,500.00				14/11/11		16/11/11		2		249.435		82,586.96				117,612,079.59		0		0		3,014,424,214.10		12,085,000.00		29.64		1,507,212,107.05		3,485,974,102.74						82,586.96						82,586.96

		14/11/11																		14/11/11		17/11/11		3		285.006		- 0				117,612,079.59		0		0		- 0		- 0		29.64		- 0		3,485,974,102.74						0.00						0.00

		14/11/11		217		NT		B332143						UKT 4.25 12/07/55		6,390,396.17				14/11/11		16/11/11		2		198.942		69,661.20				117,612,079.59		0		0		2,542,633,858.20		12,780,792.34		29.64		1,271,316,929.10		3,485,974,102.74						69,661.20						69,661.20

		14/11/11																		14/11/11		17/11/11		3		35.710		- 0				117,612,079.59		0		0		- 0		- 0		29.64		- 0		3,485,974,102.74						0.00						0.00

		14/11/11																		14/11/11		17/11/11		3		162.981		- 0				117,612,079.59		0		0		- 0		- 0		29.64		- 0		3,485,974,102.74						0.00						0.00

		14/11/11		220		NT		B332143						UKT 3.5 12/29/49		2,905,122.95				14/11/11		01/12/11		17		3.731		5,048.55				117,612,079.59		0		0		184,271,989.63		49,387,090.15		29.64		10,839,528.80		3,485,974,102.74						5,048.55						5,048.55

		14/11/11																		14/11/11		17/11/11		3		223.792		- 0				117,612,079.59		1		117,612,080		- 0		- 0		29.64		- 0		3,485,974,102.74						0.00						0.00

		15/11/11		222		NT		B332143						UKT 4.25 12/07/55		6,277,976.78				15/11/11		16/11/11		1		1058.612		182,080.60				124,068,227.56		0		0		6,645,941,729.82		6,277,976.78		97.44		6,645,941,729.82		12,088,721,360.61						182,080.60						182,080.60

		15/11/11		223		NT		B332143						UKT 3.75% 07/22/52		5,577,956.52				15/11/11		18/11/11		3		437.394		200,528.53				124,068,227.56		0		0		7,319,291,328.68		16,733,869.56		97.44		2,439,763,776.23		12,088,721,360.61						200,528.53						200,528.53

		15/11/11																		15/11/11		17/11/11		2		186.067		- 0				124,068,227.56		0		0		- 0		- 0		97.44		- 0		12,088,721,360.61						0.00						0.00

		15/11/11																		15/11/11		17/11/11		2		181.634		- 0				124,068,227.56		0		0		- 0		- 0		97.44		- 0		12,088,721,360.61						0.00						0.00

		15/11/11																		15/11/11		31/03/12		137		4.943		- 0				124,068,227.56		1		124,068,228		- 0		- 0		97.44		- 0		12,088,721,360.61						0.00						0.00

		16/11/11		226		NT		B332143						UKT 3.75% 07/22/52		11,433,932.07				16/11/11		18/11/11		2		279.383		175,038.04				89,474,666.89		0		0		6,388,888,441.53		22,867,864.14		47.21		3,194,444,220.76		4,224,468,822.67						175,038.04						175,038.04

		16/11/11		227		NT		B332143						UKT 3.75% 07/22/52		5,712,966.03				16/11/11		18/11/11		2		209.300		65,519.03				89,474,666.89		0		0		2,391,444,658.73		11,425,932.06		47.21		1,195,722,329.37		4,224,468,822.67						65,519.03						65,519.03

		16/11/11		227		NT		B332143						UKT 3.75% 07/22/52		11,425,932.07				16/11/11		23/11/11		7		32.462		71,133.15				89,474,666.89		0		0		2,596,360,141.78		79,981,524.49		47.21		370,908,591.68		4,224,468,822.67						71,133.15						71,133.15

		16/11/11																		16/11/11		23/11/11		7		72.303		- 0				89,474,666.89		0		0		- 0		- 0		47.21		- 0		4,224,468,822.67						0.00						0.00

		16/11/11		229		NT		B332143						UKT 4.25 12/07/55		12,805,114.75				16/11/11		16/11/11		0		0.000		98,000.00				89,474,666.89		1		89,474,667		- 0		- 0		47.21		- 0		4,224,468,822.67						98,000.00						98,000.00

		17/11/11		230		NT		B332143						UKT 4% 01/22/2060		12,393,260.87				17/11/11		17/11/11		0		0.000		60,000.00				149,186,196.78		0		0		- 0		- 0		60.98		- 0		9,096,657,152.20						60,000.00						60,000.00

		17/11/11		231		NT		B332143						UKT 4% 01/22/2060		12,406,260.87				17/11/11		17/11/11		0		0.000		62,000.00				149,186,196.78		0		0		- 0		- 0		60.98		- 0		9,096,657,152.20						62,000.00						62,000.00

		17/11/11		232		NT		B332143						UKT 3.75% 07/22/52		11,528,951.09				17/11/11		18/11/11		1		155.191		49,019.02				149,186,196.78		0		0		1,789,194,133.88		11,528,951.09		60.98		1,789,194,133.88		9,096,657,152.20						49,019.02						49,019.02

		17/11/11		233		NT		B332143						UKT 4% 01/22/2060		6,205,630.43				17/11/11		30/11/11		13		45.500		100,565.22				149,186,196.78		0		0		3,670,630,499.72		80,673,195.59		60.98		282,356,192.29		9,096,657,152.20						100,565.22						100,565.22

		17/11/11		234		NT		B332143						UKT 4% 01/22/2060		12,345,260.87				17/11/11		24/11/11		7		91.067		215,608.70				149,186,196.78		0		0		7,869,717,510.13		86,416,826.09		60.98		1,124,245,358.59		9,096,657,152.20						215,608.70						215,608.70

		17/11/11		235		NT		B332143						UKT 4% 01/22/2060		12,335,260.87				17/11/11		24/11/11		7		66.509		157,338.69				149,186,196.78		0		0		5,742,862,336.14		86,346,826.09		60.98		820,408,905.16		9,096,657,152.20						157,338.69						157,338.69

		17/11/11		236		NT		B332143						UKT 3.75% 07/22/52		17,296,426.63				17/11/11		30/11/11		13		49.489		304,870.92				149,186,196.78		1		149,186,197		11,127,788,614.95		224,853,546.19		60.98		855,983,739.61		9,096,657,152.20						304,870.92						304,870.92

		18/11/11		237		NT		B332143						UKT 3.75% 07/22/52		11,513,970.11				18/11/11		24/11/11		6		55.008		104,114.13				213,444,507.60		0		0		3,800,165,668.48		69,083,820.66		16.92		633,360,944.75		3,612,315,283.70						104,114.13						104,114.13

		18/11/11		238		NT		B332143						UKT 4.25 12/07/55		13,042,437.16				18/11/11		24/11/11		6		34.500		73,967.21				213,444,507.60		0		0		2,699,803,107.12		78,254,622.96		16.92		449,967,184.52		3,612,315,283.70						73,967.21						73,967.21

		18/11/11		239		NT		B332143						UKT 4% 01/22/2060		12,479,347.83				18/11/11		24/11/11		6		6.460		13,251.74				213,444,507.60		0		0		483,688,425.89		74,876,086.98		16.92		80,614,737.65		3,612,315,283.70						13,251.74						13,251.74

		18/11/11		240		NT		B332143						UKT 3.75% 07/22/52		11,551,970.11				18/11/11		14/12/11		26		-10.999		(90,505.44)				213,444,507.60		0		0		(3,303,448,396.85)		300,351,222.86		16.92		(127,055,707.57)		3,612,315,283.70						-90,505.44						-90,505.44

		18/11/11		241		NT		B332143						UKT 4% 01/22/2060		12,469,347.83				18/11/11		28/11/11		10		41.235		140,869.56				213,444,507.60		0		0		5,141,738,818.79		124,693,478.30		16.92		514,173,881.88		3,612,315,283.70						140,869.56						140,869.56

		18/11/11		242		NT		B332143						UKT 4% 01/22/2060		12,429,347.83				18/11/11		30/11/11		12		64.861		265,043.47				213,444,507.60		0		0		9,674,086,744.48		149,152,173.96		16.92		806,173,895.37		3,612,315,283.70						265,043.47						265,043.47

		18/11/11		243		NT		B332143						UKT 4% 01/22/2060		12,494,347.83				18/11/11		01/12/11		13		58.231		259,130.43				213,444,507.60		0		0		9,458,260,855.24		162,426,521.79		16.92		727,558,527.33		3,612,315,283.70						259,130.43						259,130.43

		18/11/11		244		NT		B332143						UKT 4% 01/22/2060		12,531,347.83				18/11/11		03/01/12		46		3.989		63,000.00				213,444,507.60		1		213,444,508		2,299,499,879.31		576,442,000.18		16.92		49,989,127.81		3,612,315,283.70						63,000.00						63,000.00

		19/11/11																		19/11/11				0				- 0				213,444,507.60		1		213,444,508		- 0		- 0		16.92		- 0		3,612,315,283.70						0.00						0.00

		20/11/11																		20/11/11				0				- 0				213,444,507.60		1		213,444,508		- 0		- 0		16.92		- 0		3,612,315,283.70						0.00						0.00

		21/11/11																		21/11/11		31/03/12		131		4.793						207,567,358.07		0		0		- 0		- 0		16.46		- 0		3,417,394,923.83						0.00						0.00

		21/11/11																		21/11/11		23/11/11		2		188.465		- 0				207,567,358.07		0		0		- 0		- 0		16.46		- 0		3,417,394,923.83						0.00						0.00

		21/11/11																		21/11/11		23/11/11		2		40.576		- 0				207,567,358.07		0		0		- 0		- 0		16.46		- 0		3,417,394,923.83						0.00						0.00

		21/11/11																		21/11/11		23/11/11		2		328.743		- 0				207,567,358.07		0		0		- 0		- 0		16.46		- 0		3,417,394,923.83						0.00						0.00

		21/11/11																		21/11/11		23/11/11		2		339.342		- 0				207,567,358.07		0		0		- 0		- 0		16.46		- 0		3,417,394,923.83						0.00						0.00

		21/11/11																		21/11/11		23/11/11		2		339.342		- 0				207,567,358.07		0		0		- 0		- 0		16.46		- 0		3,417,394,923.83						0.00						0.00

		21/11/11																		21/11/11		23/11/11		2		32.911		- 0				207,567,358.07		0		0		- 0		- 0		16.46		- 0		3,417,394,923.83						0.00						0.00

		21/11/11																		21/11/11		23/11/11		2		204.604		- 0				207,567,358.07		1		207,567,358		- 0		- 0		16.46		- 0		3,417,394,923.83						0.00						0.00

		22/11/11																		22/11/11		23/11/11		1		477.709		- 0				220,346,524.74		0		0		- 0		- 0		15.63		- 0		3,444,820,382.82						0.00						0.00

		22/11/11																		22/11/11		30/11/11		8		214.128		- 0				220,346,524.74		0		0		- 0		- 0		15.63		- 0		3,444,820,382.82						0.00						0.00

		22/11/11		245		NT		B332142						NIB 5.25 11/26/19		12,779,166.67				22/11/11		26/11/11		4		2.146		3,005.53				220,346,524.74		0		0		109,701,835.94		51,116,666.68		15.63		27,425,458.99		3,444,820,382.82						3,005.53						3,005.53

		22/11/11																		22/11/11		23/11/11		1		3329.085		- 0				220,346,524.74		0		0		- 0		- 0		15.63		- 0		3,444,820,382.82						0.00						0.00

		22/11/11																		22/11/11		01/12/11		9		410.700		- 0				220,346,524.74		1		220,346,525		- 0		- 0		15.63		- 0		3,444,820,382.82						0.00						0.00

		23/11/11																		23/11/11		23/11/11		0		0.000						208,920,592.67		0		0		- 0		- 0		14.71		- 0		3,073,911,791.14						0.00						0.00

		23/11/11																		23/11/11		23/11/11		0		0.000						208,920,592.67		0		0		- 0		- 0		14.71		- 0		3,073,911,791.14						0.00						0.00

		23/11/11																		23/11/11		25/11/11		2		164.061		- 0				208,920,592.67		0		0		- 0		- 0		14.71		- 0		3,073,911,791.14						0.00						0.00

		23/11/11																		23/11/11		25/11/11		2		186.741		- 0				208,920,592.67		0		0		- 0		- 0		14.71		- 0		3,073,911,791.14						0.00						0.00

		23/11/11																		23/11/11		25/11/11		2		225.651		- 0				208,920,592.67		0		0		- 0		- 0		14.71		- 0		3,073,911,791.14						0.00						0.00

		23/11/11																		23/11/11		30/11/11		7		45.945		- 0				208,920,592.67		0		0		- 0		- 0		14.71		- 0		3,073,911,791.14						0.00						0.00

		23/11/11																		23/11/11		25/11/11		2		224.981		- 0				208,920,592.67		0		0		- 0		- 0		14.71		- 0		3,073,911,791.14						0.00						0.00

		23/11/11																		23/11/11		25/11/11		2		230.344		- 0				208,920,592.67		1		208,920,593		- 0		- 0		14.71		- 0		3,073,911,791.14						0.00						0.00

		24/11/11		265		NT		B332143						UKT 3.75% 07/22/52		11,573,084.24				24/11/11		21/12/11		27		2.630		22,513.59				222,018,566.99		0		0		821,745,899.97		312,473,274.48		-6.63		30,435,033.33		(1,471,017,945.40)						22,513.59						22,513.59

		24/11/11		266		NT		B332143						UKT 3.75% 07/22/52		11,578,084.24				24/11/11		03/01/12		40		2.818		35,760.86				222,018,566.99		0		0		1,305,271,570.98		463,123,369.60		-6.63		32,631,789.27		(1,471,017,945.40)						35,760.86						35,760.86

		24/11/11		267		NT		B332143						UKT 4% 01/22/2060		12,575,869.57				24/11/11		03/01/12		40		3.155		43,478.25				222,018,566.99		0		0		1,586,956,158.37		503,034,782.80		-6.63		39,673,903.96		(1,471,017,945.40)						43,478.25						43,478.25

		24/11/11		268		NT		B332143						UKT 4.25 12/07/55		26,074,808.74				24/11/11		14/12/11		20		-47.352		(251,551.90)				222,018,566.99		0		0		(24,694,144,267.32)		521,496,174.80		-6.63		(1,234,707,213.37)		(1,471,017,945.40)						-251,551.90						-251,551.90

		24/11/11		269		NT		B332143						UKT 4.25 12/07/55		13,012,404.37				24/11/11		19/12/11		25		-23.390		4,030.06				222,018,566.99		1		222,018,567		(7,609,152,976.74)		325,310,109.25		-6.63		(304,366,119.07)		(1,471,017,945.40)						4,030.06						4,030.06

		25/11/11																		25/11/11		30/11/11		5		224.438		- 0				222,018,566.99		0		0		- 0		- 0		-6.63		- 0		(1,471,017,945.40)						0.00						0.00

		25/11/11																		25/11/11		16/12/11		21		-53.776		- 0				222,018,566.99		0		0		- 0		- 0		-6.63		- 0		(1,471,017,945.40)						0.00						0.00

		25/11/11																		25/11/11		20/12/11		25		0.810		- 0				222,018,566.99		0		0		- 0		- 0		-6.63		- 0		(1,471,017,945.40)						0.00						0.00

		25/11/11																		25/11/11		20/12/11		25		14.769		- 0				222,018,566.99		1		222,018,567		- 0		- 0		-6.63		- 0		(1,471,017,945.40)						0.00						0.00

		26/11/11		245		NT		B332142						NIB 5.25 11/26/19		12,257,172.20		12,257,172.20		26/11/11		16/01/12		51		6.758		115,744.47				220,635,798.20		0		0		4,224,673,218.12		625,115,782.19		-5.22		82,836,729.77		(1,152,625,289.99)						115,744.47						115,744.47

		26/11/11		82		NT		B332142						NIB 5.25 11/26/19		7,164,376.96		7,164,376.96		26/11/11		16/01/12		51		29.989		300,203.66				220,635,798.20		0		0		10,957,433,718.09		365,383,225.16		-5.22		214,851,641.53		(1,152,625,289.99)						300,203.66						300,203.66

		26/11/11		121		NT		B332142						NIB 5.25 11/26/19		1,839,603.80		1,839,603.80		26/11/11		16/01/12		51		6.355		16,333.70				220,635,798.20		0		0		596,180,175.35		93,819,793.58		-5.22		11,689,807.36		(1,152,625,289.99)						16,333.70						16,333.70

		26/11/11		122		NT		B332142						NIB 5.25 11/26/19		12,264,025.31		12,264,025.31		26/11/11		16/01/12		51		6.355		108,891.36				220,635,798.20		0		0		3,974,534,566.81		625,465,290.69		-5.22		77,932,050.33		(1,152,625,289.99)						108,891.36						108,891.36

		26/11/11		123		NT		B332142						NIB 5.25 11/26/19		1,436,321.19		1,436,321.19		26/11/11		16/01/12		51		8.718		17,496.52				220,635,798.20		1		220,635,798		638,622,852.20		73,252,380.94		-5.22		12,522,016.71		(1,152,625,289.99)						17,496.52						17,496.52

		27/11/11																		27/11/11				0				- 0				220,635,798.20		1		220,635,798		- 0		- 0		-5.22		- 0		(1,152,625,289.99)						0.00						0.00

		28/11/11																		28/11/11				0				- 0				208,166,450.37		1		208,166,450		- 0		- 0		-8.01		- 0		(1,666,799,171.87)						0.00						0.00

		29/11/11																		29/11/11		30/11/11		1		1292.003		- 0				208,166,450.37		1		208,166,450		- 0		- 0		-8.01		- 0		(1,666,799,171.87)						0.00						0.00

		30/11/11																		30/11/11				0				- 0				172,235,045.48		1		172,235,045		- 0		- 0		-20.97		- 0		(3,611,312,999.14)						0.00						0.00

		01/12/11																		01/12/11				0				- 0				159,634,187.06		0		0		- 0		- 0		-27.18		- 0		(4,339,280,873.38)						0.00						0.00

		01/12/11		220		NT		B332143						UKT 3.5 12/29/49		2,857,671.50		2,857,671.50		01/12/11		31/03/12		121		3.731		35,346.85				159,634,187.06		0		0		1,290,159,961.45		345,778,251.22		-27.18		10,662,479.02		(4,339,280,873.38)						35,346.85						35,346.85

		01/12/11		156		NT		B332143						UKT 3.5% 12/29/49		594,254.28		594,254.28		01/12/11		31/03/12		121		3.933		7,748.57				159,634,187.06		0		0		282,822,817.74		71,904,768.18		-27.18		2,337,378.66		(4,339,280,873.38)						7,748.57						7,748.57

		01/12/11		155		NT		B332143						UKT 3.5% 12/29/49		3,976,932.48		3,976,932.48		01/12/11		31/03/12		121		3.933		51,855.82				159,634,187.06		1		159,634,187		1,892,737,321.61		481,208,830.41		-27.18		15,642,457.20		(4,339,280,873.38)						51,855.82						51,855.82

		02/12/11		275		NT		B332143						UKT 4% 01/22/2060		6,022,782.61				02/12/11		01/04/12		120,1		3.220		100,000.00				190,420,728.88		0		0		- 0		- 0		-18.03		19,394,063.87		(3,432,572,044.61)						100,000.00						100,000.00

		02/12/11																		02/12/11		16/12/11		14		-3.049		- 0				190,420,728.88		0		0		- 0		- 0		-18.03		- 0		(3,432,572,044.61)						0.00						0.00

		02/12/11		277		NT		B332143						UKT 4.25 12/07/55		12,444,193.99				02/12/11		03/01/12		32		43.278		472,158.47				190,420,728.88		0		0		17,233,784,024.19		398,214,207.68		-18.03		538,555,750.76		(3,432,572,044.61)						472,158.47						472,158.47

		02/12/11																		02/12/11		19/12/11		17		13.289		- 0				190,420,728.88		0		0		- 0		- 0		-18.03		- 0		(3,432,572,044.61)						0.00						0.00

		02/12/11		279		NT		B332143						UKT 4% 01/22/2060		12,319,565.22				02/12/11		18/01/12		47		28.309		449,086.95				190,420,728.88		1		190,420,729		16,391,673,664.49		579,019,565.34		-18.03		348,759,014.14		(3,432,572,044.61)						449,086.95						449,086.95

		03/12/11																		03/12/11				0				- 0				190,420,728.88		1		190,420,729		- 0		- 0		-18.03		- 0		(3,432,572,044.61)						0.00						0.00

		04/12/11																		04/12/11				0				- 0				190,420,728.88		1		190,420,729		- 0		- 0		-18.03		- 0		(3,432,572,044.61)						0.00						0.00

		05/12/11																		05/12/11		21/12/11		16		176.126		- 0				190,420,728.88		0		0		- 0		- 0		-18.03		- 0		(3,432,572,044.61)						0.00						0.00

		05/12/11																		05/12/11		16/01/12		42		66.726		- 0				190,420,728.88		1		190,420,729		- 0		- 0		-18.03		- 0		(3,432,572,044.61)						0.00						0.00

		06/12/11																		06/12/11				0				- 0				190,420,728.88		1		190,420,729		- 0		- 0		-18.03		- 0		(3,432,572,044.61)						0.00						0.00

		07/12/11																		07/12/11				0				- 0				190,420,728.88		1		190,420,729		- 0		- 0		-18.03		- 0		(3,432,572,044.61)						0.00						0.00

		08/12/11																		08/12/11		16/01/12		39		100.816		- 0				190,420,728.88		0		0		- 0		- 0		-18.03		- 0		(3,432,572,044.61)						0.00						0.00

		08/12/11																		08/12/11		18/01/12		41		113.373		- 0				190,420,728.88		0		0		- 0		- 0		-18.03		- 0		(3,432,572,044.61)						0.00						0.00

		08/12/11																		08/12/11		16/01/12		39		106.212		- 0				190,420,728.88		1		190,420,729		- 0		- 0		-18.03		- 0		(3,432,572,044.61)						0.00						0.00

		09/12/11																		09/12/11				0				- 0				190,420,728.88		1		190,420,729		- 0		- 0		-18.03		- 0		(3,432,572,044.61)						0.00						0.00

		10/12/11																		10/12/11				0				- 0				190,420,728.88		1		190,420,729		- 0		- 0		-18.03		- 0		(3,432,572,044.61)						0.00						0.00

		11/12/11																		11/12/11				0				- 0				190,420,728.88		1		190,420,729		- 0		- 0		-18.03		- 0		(3,432,572,044.61)						0.00						0.00

		12/12/11																		12/12/11				0				- 0				190,420,728.88		1		190,420,729		- 0		- 0		-18.03		- 0		(3,432,572,044.61)						0.00						0.00

		13/12/11																		13/12/11				0				- 0				190,420,728.88		1		190,420,729		- 0		- 0		-18.03		- 0		(3,432,572,044.61)						0.00						0.00

		14/12/11		284		NT		B332143						UKT 4.25 12/07/55		6,241,564.21				14/12/11		21/12/11		7		160.453		192,064.21				195,244,056.31		0		0		7,010,343,653.31		43,690,949.47		-4.19		1,001,477,664.76		(817,110,381.48)						192,064.21						192,064.21

		14/12/11		285		NT		B332143						UKT 4% 01/22/2060		12,437,608.70				14/12/11		01/04/12		108,1		3.087		200,000.00				195,244,056.31		0		0		- 0		- 0		-4.19		38,393,763.31		(817,110,381.48)						200,000.00						200,000.00

		14/12/11		286		NT		B332143						UKT 4% 01/22/2060		12,390,608.70				14/12/11		01/04/12		108,1		3.103		200,000.00				195,244,056.31		0		0		- 0		- 0		-4.19		38,449,018.60		(817,110,381.48)						200,000.00						200,000.00

		14/12/11		287		NT		B332143						UKT 3.75% 07/22/52		11,380,324.67				14/12/11		16/01/12		33		15.411		276,767.70				195,244,056.31		1		195,244,056		5,787,483,752.40		375,550,714.11		-4.19		175,378,295.53		(817,110,381.48)						276,767.70						276,767.70

		15/12/11		288		NT		B332143						UKT 4.25 12/07/55		6,242,144.81				15/12/11		03/01/12		19		71.101		231,031.42				201,486,201.12		0		0		8,432,646,720.11		118,600,751.39		-1.85		443,823,511.58		(373,286,869.89)						231,031.42						231,031.42

		15/12/11																		15/12/11		26/01/12		42		94.875		- 0				201,486,201.12		1		201,486,201		- 0		- 0		-1.85		- 0		(373,286,869.89)						0.00						0.00

		16/12/11																		16/12/11				0				- 0				201,486,201.12		1		201,486,201		- 0		- 0		-1.85		- 0		(373,286,869.89)						0.00						0.00

		17/12/11																		17/12/11				0				- 0				201,486,201.12		1		201,486,201		- 0		- 0		-1.85		- 0		(373,286,869.89)						0.00						0.00

		18/12/11																		18/12/11				0				- 0				201,486,201.12		1		201,486,201		- 0		- 0		-1.85		- 0		(373,286,869.89)						0.00						0.00

		19/12/11																		19/12/11				0				- 0				188,227,232.07		1		188,227,232		- 0		- 0		-0.36		- 0		(68,634,208.27)						0.00						0.00

		20/12/11																		20/12/11		18/01/12		29		65.333						188,227,232.07		0		0		- 0		- 0		-0.36		- 0		(68,634,208.27)						0.00						0.00

		20/12/11																		20/12/11		21/12/11		1		1053.752						188,227,232.07		0		0		- 0		- 0		-0.36		- 0		(68,634,208.27)						0.00						0.00

		20/12/11																		20/12/11		18/01/12		29		65.333						188,227,232.07		0		0		- 0		- 0		-0.36		- 0		(68,634,208.27)						0.00						0.00

		20/12/11																		20/12/11		18/01/12		29		64.260		- 0				188,227,232.07		0		0		- 0		- 0		-0.36		- 0		(68,634,208.27)						0.00						0.00

		20/12/11																		20/12/11		18/01/12		29		57.576		- 0				188,227,232.07		0		0		- 0		- 0		-0.36		- 0		(68,634,208.27)						0.00						0.00

		20/12/11																		20/12/11		21/12/11		1		952.592		- 0				188,227,232.07		0		0		- 0		- 0		-0.36		- 0		(68,634,208.27)						0.00						0.00

		20/12/11																		20/12/11		20/03/12		91		4.343		- 0				188,227,232.07		1		188,227,232		- 0		- 0		-0.36		- 0		(68,634,208.27)						0.00						0.00

		21/12/11		296		NT		B332143						UKT 4.25 12/07/55		6,395,628.42				21/12/11		03/01/12		13		34.044		77,547.81				189,649,468.88		0		0		2,830,495,127.11		83,143,169.46		-2.55		217,730,394.39		(483,664,628.55)						77,547.81						77,547.81

		21/12/11		297		NT		B332143						UKT 4.25 12/07/55		6,420,628.42				21/12/11		03/01/12		13		32.109		73,426.22				189,649,468.88		0		0		2,680,056,925.40		83,468,169.46		-2.55		206,158,225.03		(483,664,628.55)						73,426.22						73,426.22

		21/12/11		298		NT		B332143						UKT 4.25 12/07/55		6,420,628.42				21/12/11		19/01/12		29		30.058		153,337.43				189,649,468.88		0		0		5,596,816,093.14		186,198,224.18		-2.55		192,993,658.38		(483,664,628.55)						153,337.43						153,337.43

		21/12/11																		21/12/11		03/01/12		13		-0.843		- 0				189,649,468.88		0		0		- 0		- 0		-2.55		- 0		(483,664,628.55)						0.00						0.00

		21/12/11																		21/12/11		03/01/12		13		14.779		- 0				189,649,468.88		0		0		- 0		- 0		-2.55		- 0		(483,664,628.55)						0.00						0.00

		21/12/11																		21/12/11		18/01/12		28		18.386		- 0				189,649,468.88		1		189,649,469		- 0		- 0		-2.55		- 0		(483,664,628.55)						0.00						0.00

		22/12/11																		22/12/11		18/01/12		27		29.440		- 0				175,653,365.66		0		0		- 0		- 0		-3.33		- 0		(584,765,486.96)						0.00						0.00

		22/12/11																		22/12/11		12/01/12		21		-16.393		- 0				175,653,365.66		0		0		- 0		- 0		-3.33		- 0		(584,765,486.96)						0.00						0.00

		22/12/11																		22/12/11		16/01/12		25		-13.262		- 0				175,653,365.66		1		175,653,366		- 0		- 0		-3.33		- 0		(584,765,486.96)						0.00						0.00

		23/12/11																		23/12/11				0				- 0				175,653,365.66		1		175,653,366		- 0		- 0		-3.33		- 0		(584,765,486.96)						0.00						0.00

		24/12/11																		24/12/11				0				- 0				175,653,365.66		1		175,653,366		- 0		- 0		-3.33		- 0		(584,765,486.96)						0.00						0.00

		25/12/11																		25/12/11				0				- 0				175,653,365.66		1		175,653,366		- 0		- 0		-3.33		- 0		(584,765,486.96)						0.00						0.00

		26/12/11																		26/12/11				0				- 0				175,653,365.66		1		175,653,366		- 0		- 0		-3.33		- 0		(584,765,486.96)						0.00						0.00

		27/12/11																		27/12/11				0				- 0				175,653,365.66		1		175,653,366		- 0		- 0		-3.33		- 0		(584,765,486.96)						0.00						0.00

		28/12/11																		28/12/11				0				- 0				175,653,365.66		1		175,653,366		- 0		- 0		-3.33		- 0		(584,765,486.96)						0.00						0.00

		29/12/11																		29/12/11		16/01/12		18		28.193		- 0				175,653,365.66		1		175,653,366		- 0		- 0		-3.33		- 0		(584,765,486.96)						0.00						0.00

		30/12/11																		30/12/11				0				- 0				175,653,365.66		1		175,653,366		- 0		- 0		-3.33		- 0		(584,765,486.96)						0.00						0.00

		31/12/11																		31/12/11				0				- 0				175,653,365.66		1		175,653,366		- 0		- 0		-3.33		- 0		(584,765,486.96)						0.00						0.00

		01/01/12																		01/01/12				0				- 0				175,653,365.66		1		175,653,366		- 0		- 0		-3.33		- 0		(584,765,486.96)						0.00						0.00

		02/01/12																		02/01/12				0				- 0				175,653,365.66		1		175,653,366		- 0		- 0		-3.33		- 0		(584,765,486.96)						0.00						0.00

		03/01/12																		03/01/12		18/01/12		15		79.405		- 0				157,973,368.55		0		0		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		03/01/12																		03/01/12		18/01/12		15		32.215		- 0				157,973,368.55		0		0		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		03/01/12		309		NT		B332143						UKT 4.25 12/07/55		6,405,676.23				03/01/12		19/01/12		16		59.933		168,289.61				157,973,368.55		0		0		6,142,570,731.96		102,490,819.68		-13.65		383,910,670.75		(2,157,124,817.51)						168,289.61						168,289.61

		03/01/12		310		NT		B332143						UKT 4% 01/22/2060		6,345,673.91				03/01/12		01/04/12		88,1		3.008		100,000.00				157,973,368.55		0		0		- 0		- 0		-13.65		19,088,618.97		(2,157,124,817.51)						100,000.00						100,000.00

		03/01/12		311		NT		B332143						UKT 4.25 12/07/55		13,046,352.46				03/01/12		01/04/12		88,1		3.000		- 0				157,973,368.55		0		0		- 0		- 0		-13.65		39,139,057.38		(2,157,124,817.51)						0.00						0.00

		03/01/12		312		NT		B332143						UKT 3.75% 07/22/52		11,713,845.11				03/01/12		16/01/12		13		-44.812		(68,752.74)				157,973,368.55		0		0		(6,824,012,418.78)		152,279,986.43		-13.65		(524,924,032.21)		(2,157,124,817.51)						-68,752.74						-68,752.74

		03/01/12																		03/01/12		01/04/12		88,1		3.000						157,973,368.55		0		0		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		03/01/12																		03/01/12		16/01/12		13		15.483		- 0				157,973,368.55		0		0		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		03/01/12																		03/01/12		18/01/12		15		26.115		- 0				157,973,368.55		0		0		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		03/01/12		316		NT		B332143						UKT 4.25 12/07/55		6,503,176.23				03/01/12		01/04/12		88,1		3.000		- 0				157,973,368.55		0		0		- 0		- 0		-13.65		19,509,528.69		(2,157,124,817.51)						0.00						0.00

		03/01/12		317		NT		B332143						UKT 4.25 12/07/55		6,493,176.23				03/01/12		01/04/12		88,1		3.000		- 0				157,973,368.55		0		0		- 0		- 0		-13.65		19,479,528.69		(2,157,124,817.51)						0.00						0.00

		03/01/12																		03/01/12		01/04/12		88,1		3.000						157,973,368.55		0		0		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		03/01/12																		03/01/12		01/04/12		88,1		3.000						157,973,368.55		0		0		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		03/01/12																		03/01/12		01/04/12		88,1		3.000						157,973,368.55		1		157,973,369		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		04/01/12																		04/01/12		31/03/12		87		4.979						157,973,368.55		1		157,973,369		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		05/01/12																		05/01/12				0				- 0				157,973,368.55		1		157,973,369		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		06/01/12																		06/01/12				0				- 0				157,973,368.55		1		157,973,369		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		07/01/12																		07/01/12				0				- 0				157,973,368.55		1		157,973,369		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		08/01/12																		08/01/12				0				- 0				157,973,368.55		1		157,973,369		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		09/01/12																		09/01/12				0				- 0				157,973,368.55		1		157,973,369		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		10/01/12																		10/01/12		31/03/12		81		4.742		- 0				157,973,368.55		0		0		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		10/01/12																		10/01/12		16/01/12		6		139.667		- 0				157,973,368.55		0		0		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		10/01/12																		10/01/12		16/01/12		6		136.271		- 0				157,973,368.55		0		0		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		10/01/12																		10/01/12		16/01/12		6		118.964		- 0				157,973,368.55		1		157,973,369		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		11/01/12																		11/01/12		16/01/12		5		75.213		- 0				157,973,368.55		0		0		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		11/01/12																		11/01/12		16/01/12		5		63.441		- 0				157,973,368.55		0		0		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		11/01/12																		11/01/12		18/01/12		7		217.298		- 0				157,973,368.55		0		0		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		11/01/12																		11/01/12		18/01/12		7		218.323		- 0				157,973,368.55		1		157,973,369		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		12/01/12																		12/01/12				0				- 0				157,973,368.55		1		157,973,369		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		13/01/12																		13/01/12				0				- 0				157,973,368.55		1		157,973,369		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		14/01/12																		14/01/12				0				- 0				157,973,368.55		1		157,973,369		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		15/01/12																		15/01/12				0				- 0				157,973,368.55		1		157,973,369		- 0		- 0		-13.65		- 0		(2,157,124,817.51)						0.00						0.00

		16/01/12																		16/01/12				0				- 0				95,885,746.97		1		95,885,747		- 0		- 0		-24.31		- 0		(2,330,914,446.23)						0.00						0.00

		17/01/12																		17/01/12		01/04/12		74,1		3.000						102,115,529.58		0		0		- 0		- 0		-22.64		- 0		(2,312,225,098.40)						0.00						0.00

		17/01/12		331		NT		B332143						UKT 4% 01/22/2060		6,229,782.61				17/01/12		01/04/12		74,1		3.000		- 0				102,115,529.58		0		0		- 0		- 0		-22.64		18,689,347.83		(2,312,225,098.40)						0.00						0.00

		17/01/12																		17/01/12		18/01/12		1		370.948		- 0				102,115,529.58		0		0		- 0		- 0		-22.64		- 0		(2,312,225,098.40)						0.00						0.00

		17/01/12																		17/01/12		01/04/12		74,1		3.000						102,115,529.58		0		0		- 0		- 0		-22.64		- 0		(2,312,225,098.40)						0.00						0.00

		17/01/12																		17/01/12		18/01/12		1		303.519						102,115,529.58		0		0		- 0		- 0		-22.64		- 0		(2,312,225,098.40)						0.00						0.00

		17/01/12																		17/01/12		01/04/12		74,1		3.000						102,115,529.58		0		0		- 0		- 0		-22.64		- 0		(2,312,225,098.40)						0.00						0.00

		17/01/12																		17/01/12		01/04/12		74,1		3.000						102,115,529.58		1		102,115,530		- 0		- 0		-22.64		- 0		(2,312,225,098.40)						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000		- 0				134,695,483.62		0		0		- 0		- 0		-18.76		- 0		(2,526,285,554.76)						0.00						0.00

		18/01/12		338		NT		B332143						UKT 4.25 12/07/55		6,543,885.25				18/01/12		01/04/12		73,1		3.000		- 0				134,695,483.62		0		0		- 0		- 0		-18.76		19,631,655.75		(2,526,285,554.76)						0.00						0.00

		18/01/12		339		NT		B332143						UKT 4.25 12/07/55		13,076,770.49				18/01/12		01/04/12		73,1		3.000		- 0				134,695,483.62		0		0		- 0		- 0		-18.76		39,230,311.47		(2,526,285,554.76)						0.00						0.00

		18/01/12		340		NT		B332143						UKT 4% 01/22/2060		6,265,326.09				18/01/12		01/04/12		73,1		3.000		- 0				134,695,483.62		0		0		- 0		- 0		-18.76		18,795,978.27		(2,526,285,554.76)						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000		- 0				134,695,483.62		0		0		- 0		- 0		-18.76		- 0		(2,526,285,554.76)						0.00						0.00

		18/01/12		342		NT		B332143						UKT 4% 01/22/2060		6,236,326.09				18/01/12		01/04/12		73,1		3.000		- 0				134,695,483.62		0		0		- 0		- 0		-18.76		18,708,978.27		(2,526,285,554.76)						0.00						0.00

		18/01/12		343		NT		B332143						UKT 4.25 12/07/55		6,529,385.25				18/01/12		01/04/12		73,1		3.000		- 0				134,695,483.62		0		0		- 0		- 0		-18.76		19,588,155.75		(2,526,285,554.76)						0.00						0.00

		18/01/12		344		NT		B332143						UKT 4% 01/22/2060		6,247,826.09				18/01/12		01/04/12		73,1		3.000		- 0				134,695,483.62		0		0		- 0		- 0		-18.76		18,743,478.27		(2,526,285,554.76)						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000						134,695,483.62		0		0		- 0		- 0		-18.76		- 0		(2,526,285,554.76)						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000						134,695,483.62		1		134,695,484		- 0		- 0		-18.76		- 0		(2,526,285,554.76)						0.00						0.00

		19/01/12																		19/01/12		01/04/12		72,1		3.000						121,869,178.97		0		0		- 0		- 0		-25.46		- 0		(3,103,189,883.89)						0.00						0.00

		19/01/12																		19/01/12		20/01/12		1		313.601						121,869,178.97		0		0		- 0		- 0		-25.46		- 0		(3,103,189,883.89)						0.00						0.00

		19/01/12																		19/01/12		01/04/12		72,1		3.000						121,869,178.97		0		0		- 0		- 0		-25.46		- 0		(3,103,189,883.89)						0.00						0.00

		19/01/12																		19/01/12		01/04/12		72,1		3.000						121,869,178.97		1		121,869,179		- 0		- 0		-25.46		- 0		(3,103,189,883.89)						0.00						0.00

		20/01/12																		20/01/12		01/04/12		71,1		3.000						134,880,271.87		0		0		- 0		- 0		-22.72		- 0		(3,064,156,605.19)						0.00						0.00

		20/01/12																		20/01/12		01/04/12		71,1		3.000						134,880,271.87		0		0		- 0		- 0		-22.72		- 0		(3,064,156,605.19)						0.00						0.00

		20/01/12		354		NT		B332143						UKT 4.25 12/07/55		13,011,092.90				20/01/12		01/04/12		71,1		3.000		- 0				134,880,271.87		0		0		- 0		- 0		-22.72		39,033,278.70		(3,064,156,605.19)						0.00						0.00

		20/01/12																		20/01/12		01/04/12		71,1		3.000		- 0				134,880,271.87		0		0		- 0		- 0		-22.72		- 0		(3,064,156,605.19)						0.00						0.00

		20/01/12																		20/01/12		01/04/12		71,1		3.000		- 0				134,880,271.87		1		134,880,272		- 0		- 0		-22.72		- 0		(3,064,156,605.19)						0.00						0.00

		21/01/12																		21/01/12				0				- 0				134,880,271.87		1		134,880,272		- 0		- 0		-22.72		- 0		(3,064,156,605.19)						0.00						0.00

		22/01/12																		22/01/12				0				- 0				134,880,271.87		1		134,880,272		- 0		- 0		-22.72		- 0		(3,064,156,605.19)						0.00						0.00

		23/01/12																		23/01/12				0				- 0				134,880,271.87		1		134,880,272		- 0		- 0		-22.72		- 0		(3,064,156,605.19)						0.00						0.00

		24/01/12																		24/01/12				0				- 0				134,880,271.87		1		134,880,272		- 0		- 0		-22.72		- 0		(3,064,156,605.19)						0.00						0.00

		25/01/12		357		NT		B332143						UKT 3.75% 07/22/52		16,932,735.99				25/01/12		27/01/12		2		96.452		89,490.66				151,813,007.86		1		151,813,008		3,266,409,185.55		33,865,471.98		-9.43		1,633,204,592.77		(1,430,952,012.42)						89,490.66						89,490.66

		26/01/12																		26/01/12				0				- 0				151,813,007.86		1		151,813,008		- 0		- 0		-9.43		- 0		(1,430,952,012.42)						0.00						0.00

		27/01/12																		27/01/12				0				- 0				134,880,271.87		1		134,880,272		- 0		- 0		-22.72		- 0		(3,064,156,605.19)						0.00						0.00

		28/01/12																		28/01/12				0				- 0				134,880,271.87		1		134,880,272		- 0		- 0		-22.72		- 0		(3,064,156,605.19)						0.00						0.00

		29/01/12																		29/01/12				0				- 0				134,880,271.87		1		134,880,272		- 0		- 0		-22.72		- 0		(3,064,156,605.19)						0.00						0.00

		30/01/12																		30/01/12				0				- 0				134,880,271.87		48		6,474,253,050		- 0		- 0		-22.72		- 0		(3,064,156,605.19)						0.00						0.00

		18/03/12																		18/03/12		31/03/12		13		4.348		- 0				134,880,271.87		2		269,760,544		- 0		- 0		-22.72		- 0		(3,064,156,605.19)						0.00						0.00

		20/03/12																		20/03/12		31/03/12		11		4.343						134,880,271.87		11		1,483,682,991		- 0		- 0		-22.72		- 0		(3,064,156,605.19)						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.562		- 0				134,975,223.11		0		0		- 0		- 0		-22.70		- 0		(3,063,790,278.07)						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.109		- 0				134,975,223.11		0		0		- 0		- 0		-22.70		- 0		(3,063,790,278.07)						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.804		- 0				134,975,223.11		0		0		- 0		- 0		-22.70		- 0		(3,063,790,278.07)						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.859		- 0				134,975,223.11		0		0		- 0		- 0		-22.70		- 0		(3,063,790,278.07)						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.793		- 0				134,975,223.11		0		0		- 0		- 0		-22.70		- 0		(3,063,790,278.07)						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.943		- 0				134,975,223.11		0		0		- 0		- 0		-22.70		- 0		(3,063,790,278.07)						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.979		- 0				134,975,223.11		0		0		- 0		- 0		-22.70		- 0		(3,063,790,278.07)						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.742		- 0				134,975,223.11		0		0		- 0		- 0		-22.70		- 0		(3,063,790,278.07)						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.348		- 0				134,975,223.11		0		0		- 0		- 0		-22.70		- 0		(3,063,790,278.07)						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.343		- 0				134,975,223.11		0		0		- 0		- 0		-22.70		- 0		(3,063,790,278.07)						0.00						0.00

		31/03/12		220		NT		B332143						UKT 3.5 12/29/49		2,893,018.35		2,857,671.50		31/03/12		01/04/12		0,1		3.731		- 0				134,975,223.11		0		0		- 0		- 0		-22.70		10,794,364.38		(3,063,790,278.07)						0.00						0.00

		31/03/12		156		NT		B332143						UKT 3.5% 12/29/49		602,002.85		594,254.28		31/03/12		01/04/12		0,1		3.933		- 0				134,975,223.11		0		0		- 0		- 0		-22.70		2,367,856.09		(3,063,790,278.07)						0.00						0.00

		31/03/12		155		NT		B332143						UKT 3.5% 12/29/49		4,028,788.30		3,976,932.48		31/03/12		01/04/12		0,1		3.933		- 0				134,975,223.11		0		0		- 0		- 0		-22.70		15,846,421.54		(3,063,790,278.07)						0.00						0.00

		31/03/12																										39,122,269.62						365		157,913,922.17

																																				24.77%



aormerod002:
this calculates the avarage balance by adding up the daily balance and dividing it by the number of days.

aormerod002:
this calculates the avarage balance by adding up the daily balance and dividing it by the number of days.



INDEX LINKED

		31/12/99																												3/31/11		3/31/12		294,050,661.91				366						28/5/13						3/31/10		3/31/11

		Date		Bond Ref				Account code						Borrower		DIRTY PRICE		Renew (£)		From		To		Days		EIR		Interest 11/12		Broker		Bal o/s (£)		Days		Avg Bal		amt x per x rate		amt x per (to date)		Avg Rate		Amount x Rate				Interest 09/10		Interest 10/11		Interest 11/12		Interest 12/13		Interest 13/14		Total interest

		31/03/11																		31/03/11		09/11/11		223		6.761		0.00		CCL				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		19/12/11		263		-1.162		0.00		CCL				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		22/12/11		266		4.310		0.00		CCL				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		22/12/11		266		6.600				city				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		15/06/11		76		5.372				ubs				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		13/07/11		104		-9.557				pmy				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		07/06/11		68		3.287				CCL				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		21/07/11		112		3.360				RBS				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		21/07/11		112		3.360				RBS				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		21/07/11		112		3.360				RBS				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		07/06/11		68		3.916				RBS				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		07/06/11		68		3.218				CCL				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		22/05/11		52		5.227				deutsche				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		22/05/11		52		5.254				deutsche				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		22/05/11		52		5.434				RBS				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		22/05/11		52		5.464				direct				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		18/09/11		171		4.348				TP				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		30/09/11		183		4.562				TP				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		30/09/11		183		4.109				TP				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		26/04/11		26		4.804				TP				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		30/09/11		183		4.859				TP				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		20/05/11		50		4.792				TP				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		15/05/11		45		4.943				icap				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		04/04/11		4		4.979				pmy				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		10/07/11		101		4.742				trad				0		0		- 0		- 0				- 0								0.00						0.00

		31/03/11																		31/03/11		20/06/11		81		4.343				pmy		- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		01/04/11																		01/04/11				0								- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		02/04/11																		02/04/11				0								- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		03/04/11																		03/04/11				0								- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		04/04/11																		04/04/11		04/07/11		91		4.979		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		05/04/11																		05/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		06/04/11																		06/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		07/04/11																		07/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		08/04/11				NT														08/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		09/04/11				NT														09/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		10/04/11				NT														10/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		11/04/11				NT														11/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		12/04/11																		12/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		13/04/11																		13/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		14/04/11																		14/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		15/04/11																		15/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		16/04/11																		16/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		17/04/11																		17/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		18/04/11																		18/04/11		23/09/11		158		18.449		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		18/04/11																		18/04/11		15/06/11		58		19.035		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		18/04/11																		18/04/11		17/06/11		60		18.046		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		18/04/11																		18/04/11		20/06/11		63		16.848		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		18/04/11																		18/04/11		20/06/11		63		16.848		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		18/04/11																		18/04/11		20/09/11		155		18.312		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		19/04/11																		19/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		20/04/11																		20/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		21/04/11																		21/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		22/04/11																		22/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		23/04/11																		23/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		24/04/11																		24/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		25/04/11																		25/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		26/04/11																		26/04/11		26/10/11		183		4.804		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		27/04/11																		27/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		28/04/11																		28/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		29/04/11				NT														29/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		30/04/11																		30/04/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		01/05/11																		01/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		02/05/11																		02/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		03/05/11																		03/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		04/05/11																		04/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		05/05/11																		05/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		06/05/11																		06/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		07/05/11																		07/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		08/05/11																		08/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		09/05/11																		09/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		10/05/11																		10/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		11/05/11																		11/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		12/05/11																		12/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		13/05/11																		13/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		14/05/11																		14/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		15/05/11																		15/05/11		15/11/11		184		4.943		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		16/05/11																		16/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		17/05/11																		17/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		18/05/11																		18/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		19/05/11																		19/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		20/05/11																		20/05/11		20/11/11		184		4.793						- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		21/05/11																		21/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		22/05/11																		22/05/11		20/07/11		59		14.068		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		22/05/11																		22/05/11		15/07/11		54		20.376		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		22/05/11																		22/05/11		13/07/11		52		49.034		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		22/05/11																		22/05/11		20/07/11		59		41.085		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		23/05/11																		23/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		24/05/11																		24/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		25/05/11																		25/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		26/05/11																		26/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		27/05/11																		27/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		28/05/11																		28/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		29/05/11																		29/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		30/05/11																		30/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		31/05/11																		31/05/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		01/06/11																		01/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		02/06/11																		02/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		03/06/11																		03/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		04/06/11																		04/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		05/06/11																		05/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		06/06/11																		06/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		07/06/11																		07/06/11		16/09/11		101		21.770		- 0		CCL		- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		07/06/11																		07/06/11		15/08/11		69		6.357		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		07/06/11																		07/06/11		16/09/11		101		21.650		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		08/06/11																		08/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		09/06/11																		09/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		10/06/11																		10/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		11/06/11																		11/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		12/06/11																		12/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		13/06/11																		13/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		14/06/11																		14/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		15/06/11																		15/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		16/06/11																		16/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		17/06/11																		17/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		18/06/11																		18/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		19/06/11																		19/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		20/06/11																		20/06/11		20/09/11		92		4.343		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		21/06/11																		21/06/11		10/08/11		50		11.650		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		21/06/11																		21/06/11		10/08/11		50		11.650		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		22/06/11																		22/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		23/06/11																		23/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		24/06/11																		24/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		25/06/11																		25/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		26/06/11																		26/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		27/06/11																		27/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		28/06/11																		28/06/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		29/06/11																		29/06/11		13/07/11		14		53.999		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		29/06/11																		29/06/11		19/07/11		20		0.277		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		30/06/11																		30/06/11		19/07/11		19		15.699		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		30/06/11																		30/06/11		22/07/11		22		4.186		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		01/07/11																		01/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		02/07/11																		02/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		03/07/11																		03/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		04/07/11																		04/07/11		04/10/11		92		4.979		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		05/07/11																		05/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		06/07/11																		06/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		07/07/11																		07/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		08/07/11																		08/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		09/07/11																		09/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		10/07/11																		10/07/11		10/01/12		184		4.742		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		11/07/11																		11/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		12/07/11																		12/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		13/07/11																		13/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		14/07/11																		14/07/11		22/07/11		8		4.196		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		14/07/11																		14/07/11		22/07/11		8		4.193		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		15/07/11																		15/07/11		19/07/11		4		93.946		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		15/07/11																		15/07/11		26/07/11		11		48.218		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		15/07/11																		15/07/11		26/07/11		11		48.218		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		16/07/11																		16/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		17/07/11																		17/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		18/07/11																		18/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		19/07/11																		19/07/11		10/08/11		22		40.220		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		19/07/11																		19/07/11		21/07/11		2		3.290		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		19/07/11																		19/07/11		15/12/11		149		4.693		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		20/07/11																		20/07/11		16/09/11		58		38.080		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		20/07/11																		20/07/11		21/07/11		1		3.326		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		20/07/11																		20/07/11		21/07/11		1		3.317		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		20/07/11																		20/07/11		21/07/11		1		3.317		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		20/07/11																		20/07/11		21/07/11		1		3.317		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		20/07/11																		20/07/11		21/07/11		1		3.317		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		21/07/11																		21/07/11		16/09/11		57		43.790		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		21/07/11																		21/07/11		16/09/11		57		44.128		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		21/07/11																		21/07/11		21/09/11		62		36.438		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		21/07/11																		21/07/11		16/09/11		57		41.116		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		21/07/11																		21/07/11		16/09/11		57		44.498		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		21/07/11																		21/07/11		21/09/11		62		34.628		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		21/07/11																		21/07/11		26/09/11		67		33.521		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		21/07/11																		21/07/11		04/10/11		75		28.048		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		21/07/11																		21/07/11		04/10/11		75		3.398		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		21/07/11																		21/07/11		16/09/11		57		38.465		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		22/07/11																		22/07/11		28/07/11		6		238.015		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		22/07/11																		22/07/11		28/07/11		6		259.177		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		22/07/11																		22/07/11		28/07/11		6		249.263		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		22/07/11																		22/07/11		22/09/11		62		25.602		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		22/07/11																		22/07/11		16/10/11		86		3.094		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		23/07/11																		23/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		24/07/11																		24/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		25/07/11																		25/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		26/07/11																		26/07/11		28/07/11		2		68.119		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		27/07/11																		27/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		28/07/11																		28/07/11		23/09/11		57		21.095		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		28/07/11																		28/07/11		01/04/12		247,1		2.486		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		28/07/11																		28/07/11		22/09/11		56		21.697		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		28/07/11																		28/07/11		20/09/11		54		19.692		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		28/07/11																		28/07/11		02/08/11		5		20.947		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		29/07/11																		29/07/11		16/10/11		79		3.142		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		29/07/11																		29/07/11		22/09/11		55		29.875		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		29/07/11																		29/07/11		22/12/11		146		17.398		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		29/07/11																		29/07/11		04/08/11		6		54.995		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		29/07/11																		29/07/11		04/08/11		6		13.368		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		29/07/11																		29/07/11		04/08/11		6		84.468		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		29/07/11																		29/07/11		09/08/11		11		185.316		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		29/07/11																		29/07/11		10/08/11		12		176.304		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		29/07/11																		29/07/11		23/08/11		25		77.179		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		29/07/11																		29/07/11		12/08/11		14		124.162		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		29/07/11																		29/07/11		04/08/11		6		106.598		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		30/07/11																		30/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		31/07/11																		31/07/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		01/08/11																		01/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		02/08/11																		02/08/11		23/08/11		21		82.687		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		02/08/11																		02/08/11		05/09/11		34		59.011		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		03/08/11																		03/08/11		23/08/11		20		86.744		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		04/08/11																		04/08/11		06/09/11		33		64.806		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		04/08/11																		04/08/11		06/09/11		33		58.486		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		04/08/11																		04/08/11		07/09/11		34		62.178		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		05/08/11																		05/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		06/08/11																		06/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		07/08/11																		07/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		08/08/11																		08/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		09/08/11																		09/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		10/08/11																		10/08/11		16/01/12		159		30.433		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		10/08/11																		10/08/11		13/09/11		34		57.849		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		11/08/11																		11/08/11		26/11/11		107		2.618		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		11/08/11																		11/08/11		16/01/12		158		28.987		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		11/08/11																		11/08/11		05/09/11		25		47.353		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		12/08/11																		12/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		13/08/11																		13/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		14/08/11																		14/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		15/08/11																		15/08/11		16/01/12		154		31.121		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		15/08/11																		15/08/11		13/09/11		29		64.906		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		15/08/11																		15/08/11		13/09/11		29		84.288		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		16/08/11																		16/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		17/08/11																		17/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		18/08/11																		18/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		19/08/11																		19/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		20/08/11																		20/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		21/08/11																		21/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		22/08/11																		22/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		23/08/11																		23/08/11		26/09/11		34		29.021		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		24/08/11																		24/08/11		20/09/11		27		36.312		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		25/08/11																		25/08/11		04/10/11		40		6.042		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		26/08/11																		26/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		27/08/11																		27/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		28/08/11																		28/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		29/08/11																		29/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		30/08/11																		30/08/11		21/09/11		22		54.780		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		31/08/11																		31/08/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		01/09/11																		01/09/11		04/10/11		33		69.879		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		02/09/11																		02/09/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		03/09/11																		03/09/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		04/09/11																		04/10/11		04/01/12		92		4.979		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		05/09/11																		05/09/11		27/09/11		22		101.224		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		05/09/11																		05/09/11		13/09/11		8		110.858						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		05/09/11																		05/09/11		07/09/11		2		187.606						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		05/09/11																		05/09/11		13/09/11		8		116.811						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		05/09/11																		05/09/11		05/09/11		0		0.000						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		05/09/11																		05/09/11		05/09/11		0		0.000						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		05/09/11																		05/09/11		05/09/11		0		0.000						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		05/09/11																		05/09/11		05/09/11		0		0.000						- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		06/09/11																		06/09/11		07/09/11		1		225.147						- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		07/09/11																		07/09/11		14/09/11		7		144.607						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		07/09/11																		07/09/11		16/09/11		9		36.808						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		07/09/11																		07/09/11		16/09/11		9		25.293						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		07/09/11																		07/09/11		27/09/11		20		71.424						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		07/09/11																		07/09/11		13/09/11		6		136.043						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		07/09/11																		07/09/11		13/09/11		6		106.854						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		07/09/11																		07/09/11		21/09/11		14		74.538						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		07/09/11																		07/09/11		07/09/11		0		0.000						- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		08/09/11																		08/09/11		26/09/11		18		51.795						- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		09/09/11																		09/09/11				0								- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		10/09/11																		10/09/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		11/09/11																		11/09/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		12/09/11																		12/09/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		13/09/11																		13/09/11		23/09/11		10		-2.506		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		13/09/11																		13/09/11		23/09/11		10		-5.442		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		14/09/11																		14/09/11		19/09/11		5		-79.001		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		14/09/11																		14/09/11		04/10/11		20		34.980		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		14/09/11																		14/09/11		26/09/11		12		13.068		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		14/09/11																		14/09/11		26/09/11		12		11.733		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		14/09/11																		14/09/11		22/09/11		8		-10.017		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		14/09/11																		14/09/11		27/09/11		13		28.865		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		15/09/11																		15/09/11		04/10/11		19		100.011		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		16/09/11																		16/09/11		20/09/11		4		121.668		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		16/09/11																		16/09/11		22/09/11		6		157.530						- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		17/09/11																		17/09/11				0								- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		18/09/11																		18/09/11		18/03/12		182		4.348						- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		19/09/11																		19/09/11		26/11/11		68		2.138						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		19/09/11																		19/09/11		26/11/11		68		2.138		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		19/09/11																		19/09/11		26/11/11		68		2.186		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		19/09/11																		19/09/11		22/09/11		3		313.069		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		20/09/11																		20/09/11		04/10/11		14		66.980		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		20/09/11																		20/09/11		20/12/11		91		4.343		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		21/09/11																		21/09/11		27/09/11		6		26.563		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		21/09/11																		21/09/11		27/09/11		6		26.545		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		22/09/11																		22/09/11		28/09/11		6		-87.789		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		22/09/11																		22/09/11		28/09/11		6		-87.848		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		22/09/11																		22/09/11		03/10/11		11		-2.658		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		22/09/11																		22/09/11		03/10/11		11		-2.678		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		23/09/11																		23/09/11		11/10/11		18		60.093		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		23/09/11																		23/09/11		05/10/11		12		147.189		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		24/09/11																		24/09/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		25/09/11																		25/09/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		26/09/11																		26/09/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		27/09/11																		27/09/11		04/10/11		7		183.640						- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		28/09/11																		28/09/11		05/10/11		7		131.759						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		28/09/11																		28/09/11		05/10/11		7		52.114						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		28/09/11																		28/09/11		04/10/11		6		114.134						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		28/09/11																		28/09/11		07/10/11		9		367.774						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		28/09/11																		28/09/11		05/10/11		7		330.497						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		28/09/11																		28/09/11		05/10/11		7		332.656						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		28/09/11																		28/09/11		05/10/11		7		409.224						- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		28/09/11																		28/09/11		05/10/11		7		255.725		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		28/09/11																		28/09/11		07/10/11		9		257.297		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		29/09/11																		29/09/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		30/09/11																		30/09/11		31/03/12		183		4.562		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		30/09/11																		30/09/11		31/03/12		183		4.109		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		30/09/11																		30/09/11		31/03/12		183		4.859		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		01/10/11																		01/10/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		02/10/11																		02/10/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		03/10/11																		03/10/11		07/10/11		4		658.212		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		03/10/11																		03/10/11		07/10/11		4		894.408		- 0				- 0		0		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		03/10/11																		03/10/11		05/10/11		2		811.846		- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		04/10/11																		04/10/11				0				- 0				- 0		1		0		- 0		- 0		0.00		- 0		- 0						0.00						0.00

		05/10/11																		05/10/11		07/10/11		2		311.103		- 0				47,899,491.38		0		0		- 0		- 0		615.96		- 0		29,503,945,265.64						0.00						0.00

		05/10/11																		05/10/11		07/10/11		2		311.103		- 0				47,899,491.38		0		0		- 0		- 0		615.96		- 0		29,503,945,265.64						0.00						0.00

		05/10/11																		05/10/11		07/10/11		2		475.507		- 0				47,899,491.38		0		0		- 0		- 0		615.96		- 0		29,503,945,265.64						0.00						0.00

		05/10/11																		05/10/11		07/10/11		2		475.713		- 0				47,899,491.38		0		0		- 0		- 0		615.96		- 0		29,503,945,265.64						0.00						0.00

		05/10/11		150		NT		B332143						UKT 0.75% 11/22/47		13,382,539.51				05/10/11		07/10/11		2		562.953		412,807.98				47,899,491.38		0		0		15,067,491,160.61		26,765,079.02		615.96		7,533,745,580.31		29,503,945,265.64						412,807.98						412,807.98

		05/10/11		151		NT		B332143						UKT 1.25% 11/22/55		17,226,396.86				05/10/11		07/10/11		2		636.058		600,382.78				47,899,491.38		0		0		21,913,971,431.15		34,452,793.72		615.96		10,956,985,715.57		29,503,945,265.64						600,382.78						600,382.78

		05/10/11		152		NT		B332143						UKT 1.25% 11/22/55		8,634,584.48				05/10/11		07/10/11		2		637.739		301,731.89				47,899,491.38		0		0		11,013,214,045.01		17,269,168.96		615.96		5,506,607,022.51		29,503,945,265.64						301,731.89						301,731.89

		05/10/11		153		NT		B332143						UKT 1.25% 11/22/55		8,655,970.53				05/10/11		07/10/11		2		636.163		301,731.89				47,899,491.38		0		0		11,013,213,894.50		17,311,941.06		615.96		5,506,606,947.25		29,503,945,265.64						301,731.89						301,731.89

		05/10/11																		05/10/11		07/10/11		2		310.092						47,899,491.38		0		0		- 0		- 0		615.96		- 0		29,503,945,265.64						0.00						0.00

		05/10/11																		05/10/11		01/12/11		57		3.933		- 0				47,899,491.38		0		0		- 0		- 0		615.96		- 0		29,503,945,265.64						0.00						0.00

		05/10/11																		05/10/11		01/12/11		57		3.933		- 0				47,899,491.38		0		0		- 0		- 0		615.96		- 0		29,503,945,265.64						0.00						0.00

		05/10/11																		05/10/11		07/10/11		2		324.646		- 0				47,899,491.38		1		47,899,491		- 0		- 0		615.96		- 0		29,503,945,265.64						0.00						0.00

		06/10/11																		06/10/11				0				- 0				47,899,491.38		1		47,899,491		- 0		- 0		615.96		- 0		29,503,945,265.64						0.00						0.00

		07/10/11		158		NT		B332143						UKT 0.75% 11/22/47		6,663,003.69				07/10/11		09/11/11		33		40.812		245,852.12				68,907,789.48		0		0		8,973,602,235.59		219,879,121.77		12.80		271,927,340.47		882,010,793.29						245,852.12						245,852.12

		07/10/11																		07/10/11		26/10/11		19		24.414		- 0				68,907,789.48		0		0		- 0		- 0		12.80		- 0		882,010,793.29						0.00						0.00

		07/10/11		160		NT		B332143						UKT 1.25% 11/22/55		9,032,586.50				07/10/11		11/11/11		35		43.003		372,462.53				68,907,789.48		0		0		13,594,882,186.17		316,140,527.50		12.80		388,425,205.32		882,010,793.29						372,462.53						372,462.53

		07/10/11		161		NT		B332143						UKT 0.625 11/22/42		12,954,241.93				07/10/11		11/11/11		35		1.931		23,984.84				68,907,789.48		0		0		875,446,655.99		453,398,467.55		12.80		25,012,761.60		882,010,793.29						23,984.84						23,984.84

		07/10/11		162		NT		B332143						UKT 0.75% 11/22/47		13,953,679.09				07/10/11		09/11/11		33		1.407		17,754.32				68,907,789.48		0		0		648,032,662.09		460,471,409.97		12.80		19,637,353.40		882,010,793.29						17,754.32						17,754.32

		07/10/11																		07/10/11		03/11/11		27		-4.947		- 0				68,907,789.48		0		0		- 0		- 0		12.80		- 0		882,010,793.29						0.00						0.00

		07/10/11																		07/10/11		02/11/11		26		-29.501		- 0				68,907,789.48		0		0		- 0		- 0		12.80		- 0		882,010,793.29						0.00						0.00

		07/10/11		164		NT		B332143						UKT 0.625 11/22/42		12,921,064.03				07/10/11		11/11/11		35		7.311		90,584.84				68,907,789.48		0		0		3,306,346,551.31		452,237,241.05		12.80		94,467,044.32		882,010,793.29						90,584.84						90,584.84

		07/10/11		165		NT		B332143						UKT 0.625 11/22/42		6,479,885.80				07/10/11		11/11/11		35		11.795		73,286.62				68,907,789.48		0		0		2,674,961,691.37		226,796,003.00		12.80		76,427,476.90		882,010,793.29						73,286.62						73,286.62

		07/10/11		166		NT		B332143						UKT 0.75% 11/22/47		6,903,328.44				07/10/11		09/11/11		33		0.886		5,527.37				68,907,789.48		1		68,907,789		201,749,172.42		227,809,838.52		12.80		6,113,611.29		882,010,793.29						5,527.37						5,527.37

		08/10/11																		08/10/11				0				- 0				68,907,789.48		1		68,907,789		- 0		- 0		12.80		- 0		882,010,793.29						0.00						0.00

		09/10/11																		09/10/11				0				- 0				68,907,789.48		1		68,907,789		- 0		- 0		12.80		- 0		882,010,793.29						0.00						0.00

		10/10/11		167		NT		B332143						UKT 0.75% 11/22/47		5,427,438.97				10/10/11		09/11/11		30		36.121		161,134.40				80,510,078.49		0		0		5,881,405,544.46		162,823,169.10		17.57		196,046,851.48		1,414,760,854.64						161,134.40						161,134.40

		10/10/11																		10/10/11		26/10/11		16		-64.788		- 0				80,510,078.49		0		0		- 0		- 0		17.57		- 0		1,414,760,854.64						0.00						0.00

		10/10/11																		10/10/11		28/10/11		18		23.471		- 0				80,510,078.49		0		0		- 0		- 0		17.57		- 0		1,414,760,854.64						0.00						0.00

		10/10/11																		10/10/11		03/11/11		24		36.478		- 0				80,510,078.49		0		0		- 0		- 0		17.57		- 0		1,414,760,854.64						0.00						0.00

		10/10/11																		10/10/11		21/10/11		11		26.749		- 0				80,510,078.49		0		0		- 0		- 0		17.57		- 0		1,414,760,854.64						0.00						0.00

		10/10/11																		10/10/11		26/10/11		16		6.467		- 0				80,510,078.49		0		0		- 0		- 0		17.57		- 0		1,414,760,854.64						0.00						0.00

		10/10/11																		10/10/11		12/10/11		2		0.055		- 0				80,510,078.49		0		0		- 0		- 0		17.57		- 0		1,414,760,854.64						0.00						0.00

		10/10/11																		10/10/11		26/10/11		16		-0.519		- 0				80,510,078.49		0		0		- 0		- 0		17.57		- 0		1,414,760,854.64						0.00						0.00

		10/10/11		175		NT		B332143						UKT 0.5 03/22/50		6,174,850.04				10/10/11		14/11/11		35		54.528		322,866.09				80,510,078.49		1		80,510,078		11,784,612,345.40		216,119,751.40		17.57		336,703,209.87		1,414,760,854.64						322,866.09						322,866.09

		11/10/11																		11/10/11		27/10/11		16		-16.298		- 0				92,755,396.71		0		0		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		11/10/11																		11/10/11		03/11/11		23		52.419		- 0				92,755,396.71		0		0		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		11/10/11		178		NT		B332143						UKT 0.5 03/22/50		12,245,318.22				11/10/11		11/11/11		31		60.460		628,787.77				92,755,396.71		0		0		22,950,753,681.98		379,604,864.82		23.23		740,346,892.97		2,155,107,747.61						628,787.77						628,787.77

		11/10/11																		11/10/11		27/10/11		16		-8.633		- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		12/10/11																		12/10/11				0				- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		13/10/11																		13/10/11				0				- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		14/10/11																		14/10/11				0				- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		15/10/11																		15/10/11				0				- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		16/10/11																		16/10/11		21/11/11		36		30.156		- 0				92,755,396.71		0		0		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		16/10/11																		16/10/11		21/11/11		36		33.949		- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		17/10/11																		17/10/11				0				- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		18/10/11																		18/10/11				0				- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		19/10/11																		19/10/11				0				- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		20/10/11																		20/10/11				0				- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		21/10/11																		21/10/11				0				- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		22/10/11																		22/10/11				0				- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		23/10/11																		23/10/11				0				- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		24/10/11																		24/10/11		27/10/11		3		110.426		- 0				92,755,396.71		0		0		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		24/10/11																		24/10/11		27/10/11		3		164.620		- 0				92,755,396.71		2		185,510,793		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		26/10/11																		26/10/11		31/03/12		157		4.804		- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		27/10/11		182		NT		B332143						UKTI 0.375 03/22/62		11,858,625.00				27/10/11		28/10/11		1		2016.462		655,135.98				104,614,021.71		0		0		23,912,463,270.00		11,858,625.00		249.18		23,912,463,270.00		26,067,571,017.61						655,135.98						655,135.98

		27/10/11		182		NT		B332143						UKTI 0.375 03/22/62		5,217,795.00				27/10/11		27/10/11		0		0.000		298,359.99				104,614,021.71		0		0		- 0		- 0		249.18		- 0		26,067,571,017.61						298,359.99						298,359.99

		27/10/11																		27/10/11				0				- 0				104,614,021.71		1		104,614,022		- 0		- 0		249.18		- 0		26,067,571,017.61						0.00						0.00

		28/10/11		183		NT		B332143						UKTI 0.375 03/22/62		1,995,599.24				28/10/11		28/10/11		0		0.000		(199.58)				92,755,396.71		0		0		- 0		- 0		23.23		- 0		2,155,107,747.61						-199.58						-199.58

		28/10/11		184		NT		B332143						UKTI 0.375 03/22/62		2,487,246.31				28/10/11		28/10/11		0		0.000		7,003.26				92,755,396.71		0		0		- 0		- 0		23.23		- 0		2,155,107,747.61						7,003.26						7,003.26

		28/10/11																		28/10/11		28/10/11		0		0.000						92,755,396.71		0		0		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		28/10/11																		28/10/11		28/10/11		0		0.000						92,755,396.71		0		0		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		28/10/11																		28/10/11		02/11/11		5		114.744						92,755,396.71		0		0		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		28/10/11																		28/10/11		28/10/11		0		0.000						92,755,396.71		0		0		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		28/10/11																		28/10/11		15/11/11		18		89.440						92,755,396.71		0		0		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		28/10/11																		28/10/11		02/11/11		5		172.017						92,755,396.71		0		0		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		28/10/11																		28/10/11		03/11/11		6		134.393						92,755,396.71		0		0		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		28/10/11																		28/10/11		03/11/11		6		176.924		- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		29/10/11																		29/10/11				0				- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		30/10/11																		30/10/11				0				- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		31/10/11																		31/10/11				0				- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		01/11/11																		01/11/11				0				- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		02/11/11																		02/11/11				0				- 0				92,755,396.71		1		92,755,397		- 0		- 0		23.23		- 0		2,155,107,747.61						0.00						0.00

		03/11/11		192		NT		B332143						UKTI 0.375 03/22/62		2,195,803.83				03/11/11		09/11/11		6		115.186		41,576.95				94,951,200.54		1		94,951,201		1,517,558,676.23		13,174,822.98		25.36		252,926,446.04		2,408,034,193.65						41,576.95						41,576.95

		04/11/11																		04/11/11		10/11/11		6		113.825		- 0				94,951,200.54		0		0		- 0		- 0		25.36		- 0		2,408,034,193.65						0.00						0.00

		04/11/11																		04/11/11		10/11/11		6		110.920		- 0				94,951,200.54		0		0		- 0		- 0		25.36		- 0		2,408,034,193.65						0.00						0.00

		04/11/11																		04/11/11		10/11/11		6		124.312		- 0				94,951,200.54		1		94,951,201		- 0		- 0		25.36		- 0		2,408,034,193.65						0.00						0.00

		05/11/11																		05/11/11				0				- 0				94,951,200.54		1		94,951,201		- 0		- 0		25.36		- 0		2,408,034,193.65						0.00						0.00

		06/11/11																		06/11/11				0				- 0				94,951,200.54		1		94,951,201		- 0		- 0		25.36		- 0		2,408,034,193.65						0.00						0.00

		07/11/11																		07/11/11				0				- 0				94,951,200.54		1		94,951,201		- 0		- 0		25.36		- 0		2,408,034,193.65						0.00						0.00

		08/11/11																		08/11/11				0				- 0				94,951,200.54		1		94,951,201		- 0		- 0		25.36		- 0		2,408,034,193.65						0.00						0.00

		09/11/11																		09/11/11		10/11/11		1		402.765		- 0				59,807,946.52		0		0		- 0		- 0		27.78		- 0		1,661,382,590.97						0.00						0.00

		09/11/11																		09/11/11		10/11/11		1		889.568		- 0				59,807,946.52		0		0		- 0		- 0		27.78		- 0		1,661,382,590.97						0.00						0.00

		09/11/11																		09/11/11		11/11/11		2		681.010		- 0				59,807,946.52		0		0		- 0		- 0		27.78		- 0		1,661,382,590.97						0.00						0.00

		09/11/11																		09/11/11		11/11/11		2		532.887		- 0				59,807,946.52		1		59,807,947		- 0		- 0		27.78		- 0		1,661,382,590.97						0.00						0.00

		10/11/11		200		NT		B332143						UKTI 0.375 03/22/62		5,692,788.72				10/11/11		14/11/11		4		214.889		134,062.35				97,304,166.19		0		0		4,893,275,825.23		22,771,154.88		223.16		1,223,318,956.31		21,714,823,452.46						134,062.35						134,062.35

		10/11/11		201		NT		B332143						UKTI 0.375 03/22/62		11,385,577.45				10/11/11		11/11/11		1		669.041		208,696.48				97,304,166.19		0		0		7,617,421,368.24		11,385,577.45		223.16		7,617,421,368.24		21,714,823,452.46						208,696.48						208,696.48

		10/11/11		202		NT		B332143						UKTI 0.375 03/22/62		11,240,078.65				10/11/11		17/11/11		7		259.535		559,461.57				97,304,166.19		0		0		20,420,347,447.53		78,680,550.55		223.16		2,917,192,492.50		21,714,823,452.46						559,461.57						559,461.57

		10/11/11		203		NT		B332143						UKT 1.25% 11/22/55		9,177,774.85				10/11/11		11/11/11		1		903.869		227,274.19				97,304,166.19		0		0		8,295,508,044.43		9,177,774.85		223.16		8,295,508,044.43		21,714,823,452.46						227,274.19						227,274.19

		10/11/11																		10/11/11		11/11/11		1		810.046		- 0				97,304,166.19		0		0		- 0		- 0		223.16		- 0		21,714,823,452.46						0.00						0.00

		10/11/11																		10/11/11		11/11/11		1		438.168		- 0				97,304,166.19		1		97,304,166		- 0		- 0		223.16		- 0		21,714,823,452.46						0.00						0.00

		11/11/11																		11/11/11		16/11/11		5		54.736		- 0				34,581,548.54		0		0		- 0		- 0		180.40		- 0		6,238,468,492.66						0.00						0.00

		11/11/11																		11/11/11		16/11/11		5		48.241		- 0				34,581,548.54		0		0		- 0		- 0		180.40		- 0		6,238,468,492.66						0.00						0.00

		11/11/11																		11/11/11		16/11/11		5		72.045		- 0				34,581,548.54		0		0		- 0		- 0		180.40		- 0		6,238,468,492.66						0.00						0.00

		11/11/11																		11/11/11		16/11/11		5		5.038		- 0				34,581,548.54		0		0		- 0		- 0		180.40		- 0		6,238,468,492.66						0.00						0.00

		11/11/11																		11/11/11		16/11/11		5		49.522		- 0				34,581,548.54		0		0		- 0		- 0		180.40		- 0		6,238,468,492.66						0.00						0.00

		11/11/11		211		NT		B332143						UKTI 0.375 03/22/62		11,473,831.13				11/11/11		17/11/11		6		153.502		289,521.18				34,581,548.54		1		34,581,549		10,567,523,003.88		68,842,986.78		180.40		1,761,253,833.98		6,238,468,492.66						289,521.18						289,521.18

		12/11/11																		12/11/11				0				- 0				34,581,548.54		1		34,581,549		- 0		- 0		180.40		- 0		6,238,468,492.66						0.00						0.00

		13/11/11																		13/11/11				0				- 0				34,581,548.54		1		34,581,549		- 0		- 0		180.40		- 0		6,238,468,492.66						0.00						0.00

		14/11/11																		14/11/11		16/11/11		2		272.425		- 0				46,532,116.24		0		0		- 0		- 0		186.91		- 0		8,697,098,602.90						0.00						0.00

		14/11/11																		14/11/11		16/11/11		2		249.435		- 0				46,532,116.24		0		0		- 0		- 0		186.91		- 0		8,697,098,602.90						0.00						0.00

		14/11/11		216		NT		B332143						UKTI 0.375 03/22/62		5,771,605.77				14/11/11		17/11/11		3		285.006		135,200.89				46,532,116.24		0		0		4,934,832,626.55		17,314,817.31		186.91		1,644,944,208.85		8,697,098,602.90						135,200.89						135,200.89

		14/11/11																		14/11/11		16/11/11		2		198.942		- 0				46,532,116.24		0		0		- 0		- 0		186.91		- 0		8,697,098,602.90						0.00						0.00

		14/11/11		218		NT		B332143						UKTI 0.375 03/22/62		5,839,406.82				14/11/11		17/11/11		3		35.710		17,138.84				46,532,116.24		0		0		625,567,587.95		17,518,220.46		186.91		208,522,529.32		8,697,098,602.90						17,138.84						17,138.84

		14/11/11		219		NT		B332143						UKT 1.25% 11/22/55		9,318,879.83				14/11/11		17/11/11		3		162.981		124,833.29				46,532,116.24		0		0		4,556,415,022.16		27,956,639.49		186.91		1,518,805,007.39		8,697,098,602.90						124,833.29						124,833.29

		14/11/11																		14/11/11		01/12/11		17		3.731		- 0				46,532,116.24		0		0		- 0		- 0		186.91		- 0		8,697,098,602.90						0.00						0.00

		14/11/11		221		NT		B332143						UKTI 0.375 03/22/62		2,888,314.04				14/11/11		17/11/11		3		223.792		53,127.17				46,532,116.24		1		46,532,116		1,939,141,592.56		8,664,942.12		186.91		646,380,530.85		8,697,098,602.90						53,127.17						53,127.17

		15/11/11																		15/11/11		16/11/11		1		1058.612		- 0				65,989,884.16		0		0		- 0		- 0		185.79		- 0		12,260,071,924.13						0.00						0.00

		15/11/11																		15/11/11		18/11/11		3		437.394		- 0				65,989,884.16		0		0		- 0		- 0		185.79		- 0		12,260,071,924.13						0.00						0.00

		15/11/11		224		NT		B332143						UKT 0.5 03/22/50		6,492,214.40				15/11/11		17/11/11		2		186.067		66,191.18				65,989,884.16		0		0		2,415,978,074.86		12,984,428.80		185.79		1,207,989,037.43		12,260,071,924.13						66,191.18						66,191.18

		15/11/11		225		NT		B332143						UKT 0.5 03/22/50		12,965,553.52				15/11/11		17/11/11		2		181.634		129,040.23				65,989,884.16		0		0		4,709,968,567.61		25,931,107.04		185.79		2,354,984,283.80		12,260,071,924.13						129,040.23						129,040.23

		15/11/11																		15/11/11		31/03/12		137		4.943		- 0				65,989,884.16		1		65,989,884		- 0		- 0		185.79		- 0		12,260,071,924.13						0.00						0.00

		16/11/11																		16/11/11		18/11/11		2		279.383		- 0				72,474,372.03		0		0		- 0		- 0		175.63		- 0		12,728,922,134.59						0.00						0.00

		16/11/11																		16/11/11		18/11/11		2		209.300		- 0				72,474,372.03		0		0		- 0		- 0		175.63		- 0		12,728,922,134.59						0.00						0.00

		16/11/11																		16/11/11		23/11/11		7		32.462		- 0				72,474,372.03		0		0		- 0		- 0		175.63		- 0		12,728,922,134.59						0.00						0.00

		16/11/11		228		NT		B332143						UKT 0.5 03/22/50		6,484,487.87				16/11/11		23/11/11		7		72.303		89,916.48				72,474,372.03		0		0		3,281,951,473.25		45,391,415.09		175.63		468,850,210.46		12,728,922,134.59						89,916.48						89,916.48

		16/11/11																		16/11/11		16/11/11		0		0.000						72,474,372.03		1		72,474,372		- 0		- 0		175.63		- 0		12,728,922,134.59						0.00						0.00

		17/11/11																		17/11/11		17/11/11		0		0.000						6,484,487.87		0		0		- 0		- 0		72.30		- 0		468,850,210.46						0.00						0.00

		17/11/11																		17/11/11		17/11/11		0		0.000						6,484,487.87		0		0		- 0		- 0		72.30		- 0		468,850,210.46						0.00						0.00

		17/11/11																		17/11/11		18/11/11		1		155.191		- 0				6,484,487.87		0		0		- 0		- 0		72.30		- 0		468,850,210.46						0.00						0.00

		17/11/11																		17/11/11		30/11/11		13		45.500		- 0				6,484,487.87		0		0		- 0		- 0		72.30		- 0		468,850,210.46						0.00						0.00

		17/11/11																		17/11/11		24/11/11		7		91.067		- 0				6,484,487.87		0		0		- 0		- 0		72.30		- 0		468,850,210.46						0.00						0.00

		17/11/11																		17/11/11		24/11/11		7		66.509		- 0				6,484,487.87		0		0		- 0		- 0		72.30		- 0		468,850,210.46						0.00						0.00

		17/11/11																		17/11/11		30/11/11		13		49.489		- 0				6,484,487.87		1		6,484,488		- 0		- 0		72.30		- 0		468,850,210.46						0.00						0.00

		18/11/11																		18/11/11		24/11/11		6		55.008		- 0				6,484,487.87		0		0		- 0		- 0		72.30		- 0		468,850,210.46						0.00						0.00

		18/11/11																		18/11/11		24/11/11		6		34.500		- 0				6,484,487.87		0		0		- 0		- 0		72.30		- 0		468,850,210.46						0.00						0.00

		18/11/11																		18/11/11		24/11/11		6		6.460		- 0				6,484,487.87		0		0		- 0		- 0		72.30		- 0		468,850,210.46						0.00						0.00

		18/11/11																		18/11/11		14/12/11		26		-10.999		- 0				6,484,487.87		0		0		- 0		- 0		72.30		- 0		468,850,210.46						0.00						0.00

		18/11/11																		18/11/11		28/11/11		10		41.235		- 0				6,484,487.87		0		0		- 0		- 0		72.30		- 0		468,850,210.46						0.00						0.00

		18/11/11																		18/11/11		30/11/11		12		64.861		- 0				6,484,487.87		0		0		- 0		- 0		72.30		- 0		468,850,210.46						0.00						0.00

		18/11/11																		18/11/11		01/12/11		13		58.231		- 0				6,484,487.87		0		0		- 0		- 0		72.30		- 0		468,850,210.46						0.00						0.00

		18/11/11																		18/11/11		03/01/12		46		3.989		- 0				6,484,487.87		1		6,484,488		- 0		- 0		72.30		- 0		468,850,210.46						0.00						0.00

		19/11/11																		19/11/11				0				- 0				6,484,487.87		1		6,484,488		- 0		- 0		72.30		- 0		468,850,210.46						0.00						0.00

		20/11/11																		20/11/11				0				- 0				6,484,487.87		1		6,484,488		- 0		- 0		72.30		- 0		468,850,210.46						0.00						0.00

		21/11/11																		21/11/11		31/03/12		131		4.793		71,050.75				56,866,154.62		0		0		- 0		- 0		199.81		- 0		11,362,272,666.85						71,050.75						71,050.75

		21/11/11		246		NT		B332143						UKTI 0.375 03/22/62		11,810,921.69				21/11/11		23/11/11		2		188.465		121,969.90				56,866,154.62		0		0		4,451,901,335.28		23,621,843.38		199.81		2,225,950,667.64		11,362,272,666.85						121,969.90						121,969.90

		21/11/11		247		NT		B332143						UKTI 0.375 03/22/62		5,925,585.64				21/11/11		23/11/11		2		40.576		13,174.53				56,866,154.62		0		0		480,870,335.80		11,851,171.28		199.81		240,435,167.90		11,362,272,666.85						13,174.53						13,174.53

		21/11/11		248		NT		B332143						UKTI 0.375 03/22/62		5,900,429.64				21/11/11		23/11/11		2		328.743		106,286.15				56,866,154.62		0		0		3,879,444,298.57		11,800,859.28		199.81		1,939,722,149.29		11,362,272,666.85						106,286.15						106,286.15

		21/11/11		249		NT		B332143						UKTI 0.375 03/22/62		5,850,117.64				21/11/11		23/11/11		2		339.342		108,777.53				56,866,154.62		0		0		3,970,379,909.21		11,700,235.28		199.81		1,985,189,954.60		11,362,272,666.85						108,777.53						108,777.53

		21/11/11		250		NT		B332143						UKTI 0.375 03/22/62		5,850,117.64				21/11/11		23/11/11		2		339.342		108,777.53				56,866,154.62		0		0		3,970,379,909.21		11,700,235.28		199.81		1,985,189,954.60		11,362,272,666.85						108,777.53						108,777.53

		21/11/11		251		NT		B332143						UKT 0.5 03/22/50		3,268,791.21				21/11/11		23/11/11		2		32.911		5,894.67				56,866,154.62		0		0		215,155,469.18		6,537,582.42		199.81		107,577,734.59		11,362,272,666.85						5,894.67						5,894.67

		21/11/11		252		NT		B332143						UKTI 0.375 03/22/62		11,775,703.29				21/11/11		23/11/11		2		204.604		132,019.55				56,866,154.62		1		56,866,155		4,818,713,655.53		23,551,406.58		199.81		2,409,356,827.77		11,362,272,666.85						132,019.55						132,019.55

		22/11/11		253		NT		B332143						UKTI 0.375 03/22/62		11,778,732.65				22/11/11		23/11/11		1		477.709		154,158.94				86,891,412.67		0		0		5,626,801,290.41		11,778,732.65		463.62		5,626,801,290.41		40,284,295,513.68						154,158.94						154,158.94

		22/11/11		254		NT		B332143						UKT 0.5 03/22/50		6,528,182.16				22/11/11		30/11/11		8		214.128		306,382.19				86,891,412.67		0		0		11,182,949,893.70		52,225,457.28		463.62		1,397,868,736.71		40,284,295,513.68						306,382.19						306,382.19

		22/11/11																		22/11/11		26/11/11		4		2.146		- 0				86,891,412.67		0		0		- 0		- 0		463.62		- 0		40,284,295,513.68						0.00						0.00

		22/11/11		255		NT		B332143						UKTI 0.375 03/22/62		5,854,139.17				22/11/11		23/11/11		1		3329.085		533,943.18				86,891,412.67		0		0		19,488,926,252.03		5,854,139.17		463.62		19,488,926,252.03		40,284,295,513.68						533,943.18						533,943.18

		22/11/11		256		NT		B332143						UKTI 0.375 03/22/62		5,864,204.07				22/11/11		01/12/11		9		410.700		593,858.61				86,891,412.67		1		86,891,413		21,675,839,109.08		52,777,836.63		463.62		2,408,426,567.68		40,284,295,513.68						593,858.61						593,858.61

		23/11/11		257		NT		B332143						UKT 1.25% 11/22/55		18,776,680.20				23/11/11		23/11/11		0		0.000		209,997.60				59,024,199.07		0		0		- 0		- 0		211.58		- 0		12,488,586,881.48						209,997.60						209,997.60

		23/11/11		258		NT		B332143						UKT 0.5 03/22/50		9,748,959.82				23/11/11		23/11/11		0		0.000		75,097.80				59,024,199.07		0		0		- 0		- 0		211.58		- 0		12,488,586,881.48						75,097.80						75,097.80

		23/11/11		259		NT		B332143						UKT 1.25% 11/22/37		7,654,270.21				23/11/11		25/11/11		2		164.061		68,809.05				59,024,199.07		0		0		2,511,530,342.99		15,308,540.42		211.58		1,255,765,171.49		12,488,586,881.48						68,809.05						68,809.05

		23/11/11		260		NT		B332143						UKTI 0.625 03/22/40		6,508,140.81				23/11/11		25/11/11		2		186.741		66,593.67				59,024,199.07		0		0		2,430,668,777.21		13,016,281.62		211.58		1,215,334,388.61		12,488,586,881.48						66,593.67						66,593.67

		23/11/11		261		NT		B332143						UKTI 0.625 03/22/40		6,494,434.44				23/11/11		25/11/11		2		225.651		80,300.04				59,024,199.07		0		0		2,930,951,316.65		12,988,868.88		211.58		1,465,475,658.33		12,488,586,881.48						80,300.04						80,300.04

		23/11/11		262		NT		B332143						UKTI 0.625 03/22/40		6,488,951.89				23/11/11		30/11/11		7		45.945		57,177.15				59,024,199.07		0		0		2,086,965,990.49		45,422,663.23		211.58		298,137,998.64		12,488,586,881.48						57,177.15						57,177.15

		23/11/11		263		NT		B332143						UKT 1.25% 11/22/37		7,629,030.50				23/11/11		25/11/11		2		224.981		94,048.76				59,024,199.07		0		0		3,432,779,736.43		15,258,061.00		211.58		1,716,389,868.22		12,488,586,881.48						94,048.76						94,048.76

		23/11/11		264		NT		B332143						UKTI 0.75 03/22/34		11,856,984.99				23/11/11		25/11/11		2		230.344		149,654.16				59,024,199.07		1		59,024,199		5,462,376,983.61		23,713,969.98		211.58		2,731,188,491.81		12,488,586,881.48						149,654.16						149,654.16

		24/11/11																		24/11/11		21/12/11		27		2.630		- 0				59,024,199.07		0		0		- 0		- 0		211.58		- 0		12,488,586,881.48						0.00						0.00

		24/11/11																		24/11/11		03/01/12		40		2.818		- 0				59,024,199.07		0		0		- 0		- 0		211.58		- 0		12,488,586,881.48						0.00						0.00

		24/11/11																		24/11/11		03/01/12		40		3.155		- 0				59,024,199.07		0		0		- 0		- 0		211.58		- 0		12,488,586,881.48						0.00						0.00

		24/11/11																		24/11/11		14/12/11		20		-47.352						59,024,199.07		0		0		- 0		- 0		211.58		- 0		12,488,586,881.48						0.00						0.00

		24/11/11																		24/11/11		19/12/11		25		-23.390						59,024,199.07		1		59,024,199		- 0		- 0		211.58		- 0		12,488,586,881.48						0.00						0.00

		25/11/11		270		NT		B332143						UKTI 0.375 03/22/62		12,160,741.30				25/11/11		30/11/11		5		224.438		373,880.48				63,989,585.70		0		0		13,646,637,669.69		60,803,706.50		104.82		2,729,327,533.94		6,707,458,224.03						373,880.48						373,880.48

		25/11/11		271		NT		B332143						UKTI 0.375 03/22/62		6,145,842.55				25/11/11		16/12/11		21		-53.776		(190,150.87)				63,989,585.70		0		0		(6,940,506,706.91)		129,062,693.55		104.82		(330,500,319.38)		6,707,458,224.03						-190,150.87						-190,150.87

		25/11/11		272		NT		B332143						UKT 0.5 03/22/50		13,728,989.67				25/11/11		20/12/11		25		0.810		7,620.88				63,989,585.70		0		0		278,162,053.26		343,224,741.75		104.82		11,126,482.13		6,707,458,224.03						7,620.88						7,620.88

		25/11/11		273		NT		B332143						UKTI 0.625 03/22/40		13,072,674.06				25/11/11		20/12/11		25		14.769		132,240.56				63,989,585.70		1		63,989,586		4,826,780,607.60		326,816,851.50		104.82		193,071,224.30		6,707,458,224.03						132,240.56						132,240.56

		26/11/11																		26/11/11		16/01/12		51		6.758		- 0				63,989,585.70		0		0		- 0		- 0		104.82		- 0		6,707,458,224.03						0.00						0.00

		26/11/11																		26/11/11		16/01/12		51		29.989		- 0				63,989,585.70		0		0		- 0		- 0		104.82		- 0		6,707,458,224.03						0.00						0.00

		26/11/11																		26/11/11		16/01/12		51		6.355		- 0				63,989,585.70		0		0		- 0		- 0		104.82		- 0		6,707,458,224.03						0.00						0.00

		26/11/11																		26/11/11		16/01/12		51		6.355		- 0				63,989,585.70		0		0		- 0		- 0		104.82		- 0		6,707,458,224.03						0.00						0.00

		26/11/11																		26/11/11		16/01/12		51		8.718		- 0				63,989,585.70		1		63,989,586		- 0		- 0		104.82		- 0		6,707,458,224.03						0.00						0.00

		27/11/11																		27/11/11				0				- 0				63,989,585.70		1		63,989,586		- 0		- 0		104.82		- 0		6,707,458,224.03						0.00						0.00

		28/11/11																		28/11/11				0				- 0				63,989,585.70		1		63,989,586		- 0		- 0		104.82		- 0		6,707,458,224.03						0.00						0.00

		29/11/11		274		NT		B332143						UKT 0.5 03/22/50		6,740,845.16				29/11/11		30/11/11		1		1292.003		238,608.09				70,730,430.86		1		70,730,431		8,709,195,449.33		6,740,845.16		217.96		8,709,195,449.33		15,416,653,673.36						238,608.09						238,608.09

		30/11/11																		30/11/11				0				- 0				38,811,710.35		1		38,811,710		- 0		- 0		58.80		- 0		2,282,123,954.73						0.00						0.00

		01/12/11																		01/12/11				0				- 0				32,947,506.28		0		0		- 0		- 0		-3.83		- 0		(126,302,612.94)						0.00						0.00

		01/12/11																		01/12/11		31/03/12		121		3.731		- 0				32,947,506.28		0		0		- 0		- 0		-3.83		- 0		(126,302,612.94)						0.00						0.00

		01/12/11																		01/12/11		31/03/12		121		3.933		- 0				32,947,506.28		0		0		- 0		- 0		-3.83		- 0		(126,302,612.94)						0.00						0.00

		01/12/11																		01/12/11		31/03/12		121		3.933		- 0				32,947,506.28		1		32,947,506		- 0		- 0		-3.83		- 0		(126,302,612.94)						0.00						0.00

		02/12/11																		02/12/11		01/04/12		120,1		3.220						57,025,165.00		0		0		- 0		- 0		-0.02		- 0		(1,293,602.54)						0.00						0.00

		02/12/11		276		NT		B332143						UKTI 0.375 03/22/62		11,932,905.36				02/12/11		16/12/11		14		-3.049		(13,954.57)				57,025,165.00		0		0		(509,341,742.68)		167,060,675.04		-0.02		(36,381,553.05)		(1,293,602.54)						-13,954.57						-13,954.57

		02/12/11																		02/12/11		03/01/12		32		43.278		- 0				57,025,165.00		0		0		- 0		- 0		-0.02		- 0		(1,293,602.54)						0.00						0.00

		02/12/11		278		NT		B332143						UKTI 0.375 03/22/62		12,144,753.36				02/12/11		19/12/11		17		13.289		75,168.21				57,025,165.00		0		0		2,743,639,578.62		206,460,807.12		-0.02		161,390,563.45		(1,293,602.54)						75,168.21						75,168.21

		02/12/11																		02/12/11		18/01/12		47		28.309		- 0				57,025,165.00		1		57,025,165		- 0		- 0		-0.02		- 0		(1,293,602.54)						0.00						0.00

		03/12/11																		03/12/11				0				- 0				57,025,165.00		1		57,025,165		- 0		- 0		-0.02		- 0		(1,293,602.54)						0.00						0.00

		04/12/11																		04/12/11				0				- 0				57,025,165.00		1		57,025,165		- 0		- 0		-0.02		- 0		(1,293,602.54)						0.00						0.00

		05/12/11		280		NT		B332143						UKTI 0.375 03/22/62		5,908,836.85				05/12/11		21/12/11		16		176.126		456,197.20				68,857,971.30		0		0		16,651,197,628.66		94,541,389.60		20.84		1,040,699,851.79		1,434,691,653.35						456,197.20						456,197.20

		05/12/11		281		NT		B332143						UKTI 0.375 03/22/62		5,923,969.45				05/12/11		16/01/12		42		66.726		454,848.96				68,857,971.30		1		68,857,971		16,601,986,972.07		248,806,716.90		20.84		395,285,404.10		1,434,691,653.35						454,848.96						454,848.96

		06/12/11																		06/12/11				0				- 0				68,857,971.30		1		68,857,971		- 0		- 0		20.84		- 0		1,434,691,653.35						0.00						0.00

		07/12/11																		07/12/11				0				- 0				68,857,971.30		1		68,857,971		- 0		- 0		20.84		- 0		1,434,691,653.35						0.00						0.00

		08/12/11		282		NT		B332143						UKTI 0.375 03/22/62		4,251,704.18				08/12/11		16/01/12		39		100.816		458,000.10				80,458,507.30		0		0		16,717,003,828.20		165,816,463.02		33.00		428,641,123.80		2,655,013,487.67						458,000.10						458,000.10

		08/12/11		282		NT		B332143						UKTI 0.375 03/22/62		1,556,634.86				08/12/11		18/01/12		41		113.373		198,238.01				80,458,507.30		0		0		7,235,687,310.98		63,822,029.26		33.00		176,480,178.32		2,655,013,487.67						198,238.01						198,238.01

		08/12/11		283		NT		B332143						UKTI 0.375 03/22/62		5,792,196.96				08/12/11		16/01/12		39		106.212		657,337.55				80,458,507.30		1		80,458,507		23,992,820,756.02		225,895,681.44		33.00		615,200,532.21		2,655,013,487.67						657,337.55						657,337.55

		09/12/11																		09/12/11				0				- 0				80,458,507.30		1		80,458,507		- 0		- 0		33.00		- 0		2,655,013,487.67						0.00						0.00

		10/12/11																		10/12/11				0				- 0				80,458,507.30		1		80,458,507		- 0		- 0		33.00		- 0		2,655,013,487.67						0.00						0.00

		11/12/11																		11/12/11				0				- 0				80,458,507.30		1		80,458,507		- 0		- 0		33.00		- 0		2,655,013,487.67						0.00						0.00

		12/12/11																		12/12/11				0				- 0				80,458,507.30		1		80,458,507		- 0		- 0		33.00		- 0		2,655,013,487.67						0.00						0.00

		13/12/11																		13/12/11				0				- 0				80,458,507.30		1		80,458,507		- 0		- 0		33.00		- 0		2,655,013,487.67						0.00						0.00

		14/12/11																		14/12/11		21/12/11		7		160.453						80,458,507.30		0		0		- 0		- 0		33.00		- 0		2,655,013,487.67						0.00						0.00

		14/12/11																		14/12/11		01/04/12		108,1		3.087						80,458,507.30		0		0		- 0		- 0		33.00		- 0		2,655,013,487.67						0.00						0.00

		14/12/11																		14/12/11		01/04/12		108,1		3.103						80,458,507.30		0		0		- 0		- 0		33.00		- 0		2,655,013,487.67						0.00						0.00

		14/12/11																		14/12/11		16/01/12		33		15.411						80,458,507.30		1		80,458,507		- 0		- 0		33.00		- 0		2,655,013,487.67						0.00						0.00

		15/12/11																		15/12/11		03/01/12		19		71.101						80,458,507.30		0		0		- 0		- 0		33.00		- 0		2,655,013,487.67						0.00						0.00

		15/12/11																		15/12/11		26/01/12		42		94.875						80,458,507.30		1		80,458,507		- 0		- 0		33.00		- 0		2,655,013,487.67						0.00						0.00

		16/12/11																		16/12/11				0				- 0				62,379,759.39		1		62,379,759		- 0		- 0		48.44		- 0		3,021,895,360.09						0.00						0.00

		17/12/11																		17/12/11				0				- 0				62,379,759.39		1		62,379,759		- 0		- 0		48.44		- 0		3,021,895,360.09						0.00						0.00

		18/12/11																		18/12/11				0				- 0				62,379,759.39		1		62,379,759		- 0		- 0		48.44		- 0		3,021,895,360.09						0.00						0.00

		19/12/11																		19/12/11				0				- 0				50,235,006.03		1		50,235,006		- 0		- 0		56.94		- 0		2,860,504,796.64						0.00						0.00

		20/12/11		289		NT		B332143						UKTI 0.375 03/22/62		2,488,427.09				20/12/11		18/01/12		29		65.333		129,169.59				51,882,560.73		0		0		4,714,688,971.19		72,164,385.61		443.37		162,575,481.77		23,003,206,547.33						129,169.59						129,169.59

		20/12/11		290		NT		B332143						UKT 1.25% 11/22/55		9,876,624.88				20/12/11		21/12/11		1		1053.752		285,137.44				51,882,560.73		0		0		10,407,516,505.29		9,876,624.88		443.37		10,407,516,505.29		23,003,206,547.33						285,137.44						285,137.44

		20/12/11		292		NT		B332143						UKTI 0.375 03/22/62		2,488,427.09				20/12/11		18/01/12		29		65.333		129,169.59				51,882,560.73		0		0		4,714,688,971.19		72,164,385.61		443.37		162,575,481.77		23,003,206,547.33						129,169.59						129,169.59

		20/12/11		293		NT		B332143						UKTI 0.375 03/22/62		1,245,222.58				20/12/11		18/01/12		29		64.260		63,575.74				51,882,560.73		0		0		2,320,514,568.88		36,111,454.82		443.37		80,017,743.75		23,003,206,547.33						63,575.74						63,575.74

		20/12/11		294		NT		B332143						UKTI 0.375 03/22/62		2,492,463.25				20/12/11		18/01/12		29		57.576		114,019.33				51,882,560.73		0		0		4,161,705,498.55		72,281,434.25		443.37		143,507,086.16		23,003,206,547.33						114,019.33						114,019.33

		20/12/11		295		NT		B332143						UKT 1.25% 11/22/55		9,858,053.54				20/12/11		21/12/11		1		952.592		257,279.65				51,882,560.73		0		0		9,390,707,158.40		9,858,053.54		443.37		9,390,707,158.40		23,003,206,547.33						257,279.65						257,279.65

		20/12/11																		20/12/11		20/03/12		91		4.343		- 0				51,882,560.73		1		51,882,561		- 0		- 0		443.37		- 0		23,003,206,547.33						0.00						0.00

		21/12/11																		21/12/11		03/01/12		13		34.044		- 0				50,349,820.63		0		0		- 0		- 0		47.20		- 0		2,376,300,005.43						0.00						0.00

		21/12/11																		21/12/11		03/01/12		13		32.109		- 0				50,349,820.63		0		0		- 0		- 0		47.20		- 0		2,376,300,005.43						0.00						0.00

		21/12/11																		21/12/11		19/01/12		29		30.058		- 0				50,349,820.63		0		0		- 0		- 0		47.20		- 0		2,376,300,005.43						0.00						0.00

		21/12/11		299		NT		B332143						UKT 1.25% 11/22/55		10,127,714.29				21/12/11		03/01/12		13		-0.843		(3,041.81)				50,349,820.63		0		0		(111,026,142.78)		131,660,285.77		47.20		(8,540,472.52)		2,376,300,005.43						-3,041.81						-3,041.81

		21/12/11		300		NT		B332143						UKT 1.25% 11/22/55		10,127,714.29				21/12/11		03/01/12		13		14.779		53,308.12				50,349,820.63		0		0		1,945,746,246.66		131,660,285.77		47.20		149,672,788.20		2,376,300,005.43						53,308.12						53,308.12

		21/12/11		301		NT		B332143						UKTI 0.375 03/22/62		3,855,346.59				21/12/11		18/01/12		28		18.386		54,377.27				50,349,820.63		1		50,349,821		1,984,770,420.69		107,949,704.52		47.20		70,884,657.88		2,376,300,005.43						54,377.27						54,377.27

		22/12/11		302		NT		B332143						UKTI 0.375 03/22/62		6,392,898.54				22/12/11		18/01/12		27		29.440		139,221.24				66,824,379.78		0		0		5,081,575,399.69		172,608,260.58		36.19		188,206,496.28		2,418,176,133.30						139,221.24						139,221.24

		22/12/11		303		NT		B332143						UKT 1.25% 11/22/55		4,032,664.24				22/12/11		12/01/12		21		-16.393		(38,035.17)				66,824,379.78		0		0		(1,388,283,563.83)		84,685,949.04		36.19		(66,108,741.13)		2,418,176,133.30						-38,035.17						-38,035.17

		22/12/11		303		NT		B332143						UKT 1.25% 11/22/55		6,048,996.37				22/12/11		16/01/12		25		-13.262		(54,946.32)				66,824,379.78		1		66,824,380		(2,005,540,681.89)		151,224,909.25		36.19		(80,221,627.28)		2,418,176,133.30						-54,946.32						-54,946.32

		23/12/11																		23/12/11				0				- 0				66,824,379.78		1		66,824,380		- 0		- 0		36.19		- 0		2,418,176,133.30						0.00						0.00

		24/12/11																		24/12/11				0				- 0				66,824,379.78		1		66,824,380		- 0		- 0		36.19		- 0		2,418,176,133.30						0.00						0.00

		25/12/11																		25/12/11				0				- 0				66,824,379.78		1		66,824,380		- 0		- 0		36.19		- 0		2,418,176,133.30						0.00						0.00

		26/12/11																		26/12/11				0				- 0				66,824,379.78		1		66,824,380		- 0		- 0		36.19		- 0		2,418,176,133.30						0.00						0.00

		27/12/11																		27/12/11				0				- 0				66,824,379.78		1		66,824,380		- 0		- 0		36.19		- 0		2,418,176,133.30						0.00						0.00

		28/12/11																		28/12/11				0				- 0				66,824,379.78		1		66,824,380		- 0		- 0		36.19		- 0		2,418,176,133.30						0.00						0.00

		29/12/11		304		NT		B332143						UKT 1.25% 11/22/55		9,947,838.17				29/12/11		16/01/12		18		28.193		138,310.37				76,772,217.95		1		76,772,218		5,048,328,685.37		179,061,087.06		35.15		280,462,704.74		2,698,638,838.04						138,310.37						138,310.37

		30/12/11																		30/12/11				0				- 0				76,772,217.95		1		76,772,218		- 0		- 0		35.15		- 0		2,698,638,838.04						0.00						0.00

		31/12/11																		31/12/11				0				- 0				76,772,217.95		1		76,772,218		- 0		- 0		35.15		- 0		2,698,638,838.04						0.00						0.00

		01/01/12																		01/01/12				0				- 0				76,772,217.95		1		76,772,218		- 0		- 0		35.15		- 0		2,698,638,838.04						0.00						0.00

		02/01/12																		02/01/12				0				- 0				76,772,217.95		1		76,772,218		- 0		- 0		35.15		- 0		2,698,638,838.04						0.00						0.00

		03/01/12		307		NT		B332143						UKTI 0.375 03/22/62		6,337,195.96				03/01/12		18/01/12		15		79.405		206,795.60				108,043,200.68		0		0		7,548,039,575.37		95,057,939.40		33.62		503,202,638.36		3,632,099,585.52						206,795.60						206,795.60

		03/01/12		308		NT		B332143						UKTI 0.375 03/22/62		6,431,064.58				03/01/12		18/01/12		15		32.215		85,141.86				108,043,200.68		0		0		3,107,677,876.29		96,465,968.70		33.62		207,178,525.09		3,632,099,585.52						85,141.86						85,141.86

		03/01/12																		03/01/12		19/01/12		16		59.933						108,043,200.68		0		0		- 0		- 0		33.62		- 0		3,632,099,585.52						0.00						0.00

		03/01/12																		03/01/12		01/04/12		88,1		3.008						108,043,200.68		0		0		- 0		- 0		33.62		- 0		3,632,099,585.52						0.00						0.00

		03/01/12																		03/01/12		01/04/12		88,1		3.000						108,043,200.68		0		0		- 0		- 0		33.62		- 0		3,632,099,585.52						0.00						0.00

		03/01/12																		03/01/12		16/01/12		13		-44.812						108,043,200.68		0		0		- 0		- 0		33.62		- 0		3,632,099,585.52						0.00						0.00

		03/01/12		313		NT		B332143						UKTI 0.375 03/22/62		6,463,363.46				03/01/12		01/04/12		88,1		3.000		7,708.40				108,043,200.68		0		0		- 0		- 0		33.62		19,390,090.38		3,632,099,585.52						7,708.40						7,708.40

		03/01/12		314		NT		B332143						UKT 1.25% 11/22/55		5,082,151.60				03/01/12		16/01/12		13		15.483		28,025.91				108,043,200.68		0		0		1,022,945,861.28		66,067,970.80		33.62		78,688,143.18		3,632,099,585.52						28,025.91						28,025.91

		03/01/12		315		NT		B332143						UKTI 0.375 03/22/62		7,981,516.38				03/01/12		18/01/12		15		26.115		85,660.40				108,043,200.68		0		0		3,126,604,622.52		119,722,745.70		33.62		208,440,308.17		3,632,099,585.52						85,660.40						85,660.40

		03/01/12																		03/01/12		01/04/12		88,1		3.000		- 0				108,043,200.68		0		0		- 0		- 0		33.62		- 0		3,632,099,585.52						0.00						0.00

		03/01/12																		03/01/12		01/04/12		88,1		3.000		- 0				108,043,200.68		0		0		- 0		- 0		33.62		- 0		3,632,099,585.52						0.00						0.00

		03/01/12		318		NT		B332143						UKTI 0.375 03/22/62		6,412,896.46				03/01/12		01/04/12		88,1		3.000		7,708.40				108,043,200.68		0		0		- 0		- 0		33.62		19,238,689.38		3,632,099,585.52						7,708.40						7,708.40

		03/01/12		319		NT		B332143						UKTI 0.375 03/22/62		6,405,326.41				03/01/12		01/04/12		88,1		3.000		7,708.40				108,043,200.68		0		0		- 0		- 0		33.62		19,215,979.23		3,632,099,585.52						7,708.40						7,708.40

		03/01/12		320		NT		B332143						UKTI 0.375 03/22/62		6,412,896.46				03/01/12		01/04/12		88,1		3.000		7,708.40				108,043,200.68		1		108,043,201		- 0		- 0		33.62		19,238,689.38		3,632,099,585.52						7,708.40						7,708.40

		04/01/12																		04/01/12		31/03/12		87		4.979						108,043,200.68		1		108,043,201		- 0		- 0		33.62		- 0		3,632,099,585.52						0.00						0.00

		05/01/12																		05/01/12				0				- 0				108,043,200.68		1		108,043,201		- 0		- 0		33.62		- 0		3,632,099,585.52						0.00						0.00

		06/01/12																		06/01/12				0				- 0				108,043,200.68		1		108,043,201		- 0		- 0		33.62		- 0		3,632,099,585.52						0.00						0.00

		07/01/12																		07/01/12				0				- 0				108,043,200.68		1		108,043,201		- 0		- 0		33.62		- 0		3,632,099,585.52						0.00						0.00

		08/01/12																		08/01/12				0				- 0				108,043,200.68		1		108,043,201		- 0		- 0		33.62		- 0		3,632,099,585.52						0.00						0.00

		09/01/12																		09/01/12				0				- 0				108,043,200.68		1		108,043,201		- 0		- 0		33.62		- 0		3,632,099,585.52						0.00						0.00

		10/01/12																		10/01/12		31/03/12		81		4.742		- 0				133,048,510.44		0		0		- 0		- 0		51.73		- 0		6,883,160,770.70						0.00						0.00

		10/01/12		321		NT		B332143						UKT 1.25% 11/22/55		4,995,486.23				10/01/12		16/01/12		6		139.667		114,691.28				133,048,510.44		0		0		4,186,231,541.28		29,972,917.38		51.73		697,705,256.88		6,883,160,770.70						114,691.28						114,691.28

		10/01/12		322		NT		B332143						UKT 1.25% 11/22/55		9,990,972.45				10/01/12		16/01/12		6		136.271		223,804.19				133,048,510.44		0		0		8,168,853,115.79		59,945,834.70		51.73		1,361,475,519.30		6,883,160,770.70						223,804.19						223,804.19

		10/01/12		323		NT		B332143						UKT 1.25% 11/22/55		10,018,851.08				10/01/12		16/01/12		6		118.964		195,925.55				133,048,510.44		1		133,048,510		7,151,282,454.04		60,113,106.48		51.73		1,191,880,409.01		6,883,160,770.70						195,925.55						195,925.55

		11/01/12		324		NT		B332143						UKT 0.75% 11/22/47		30,219,189.79				11/01/12		16/01/12		5		75.213		311,354.23				176,134,736.50		0		0		11,364,429,555.15		151,095,948.95		65.25		2,272,885,911.03		11,493,136,593.77						311,354.23						311,354.23

		11/01/12		325		NT		B332143						UKT 0.75% 11/22/47		3,021,918.98				11/01/12		16/01/12		5		63.441		26,262.03				176,134,736.50		0		0		958,564,010.51		15,109,594.90		65.25		191,712,802.10		11,493,136,593.77						26,262.03						26,262.03

		11/01/12		326		NT		B332143						UKT 1.25% 11/22/55		3,938,493.00				11/01/12		18/01/12		7		217.298		164,130.79				176,134,736.50		0		0		5,990,773,955.12		27,569,451.00		65.25		855,824,850.73		11,493,136,593.77						164,130.79						164,130.79

		11/01/12		327		NT		B332143						UKT 1.25% 11/22/55		5,906,624.29				11/01/12		18/01/12		7		218.323		247,311.39				176,134,736.50		1		176,134,737		9,026,865,814.39		41,346,370.03		65.25		1,289,552,259.20		11,493,136,593.77						247,311.39						247,311.39

		12/01/12																		12/01/12				0				- 0				172,102,072.26		1		172,102,072		- 0		- 0		67.17		- 0		11,559,245,334.90						0.00						0.00

		13/01/12																		13/01/12				0				- 0				172,102,072.26		1		172,102,072		- 0		- 0		67.17		- 0		11,559,245,334.90						0.00						0.00

		14/01/12																		14/01/12				0				- 0				172,102,072.26		1		172,102,072		- 0		- 0		67.17		- 0		11,559,245,334.90						0.00						0.00

		15/01/12																		15/01/12				0				- 0				172,102,072.26		1		172,102,072		- 0		- 0		67.17		- 0		11,559,245,334.90						0.00						0.00

		16/01/12																		16/01/12				0				- 0				76,808,797.00		1		76,808,797		- 0		- 0		53.71		- 0		4,125,529,155.84						0.00						0.00

		17/01/12		330		NT		B332143						UKTI 0.375 03/22/62		6,432,353.20				17/01/12		01/04/12		74,1		3.000		7,708.40				129,533,822.24		0		0		- 0		- 0		85.49		19,297,059.60		11,073,616,374.37						7,708.40						7,708.40

		17/01/12																		17/01/12		01/04/12		74,1		3.000		- 0				129,533,822.24		0		0		- 0		- 0		85.49		- 0		11,073,616,374.37						0.00						0.00

		17/01/12		332		NT		B332143						UKT 1.25% 11/22/55		10,149,075.72				17/01/12		18/01/12		1		370.948		103,144.73				129,533,822.24		0		0		3,764,782,771.63		10,149,075.72		85.49		3,764,782,771.63		11,073,616,374.37						103,144.73						103,144.73

		17/01/12		333		NT		B332143						UKTI 0.375 03/22/62		6,487,919.70				17/01/12		01/04/12		74,1		3.000		7,708.40				129,533,822.24		0		0		- 0		- 0		85.49		19,463,759.10		11,073,616,374.37						7,708.40						7,708.40

		17/01/12		334		NT		B332143						UKT 1.25% 11/22/55		10,167,670.32				17/01/12		18/01/12		1		303.519		84,550.13				129,533,822.24		0		0		3,086,079,609.30		10,167,670.32		85.49		3,086,079,609.30		11,073,616,374.37						84,550.13						84,550.13

		17/01/12		335		NT		B332143						UKTI 0.375 03/22/62		6,497,012.40				17/01/12		01/04/12		74,1		3.000		7,708.40				129,533,822.24		0		0		- 0		- 0		85.49		19,491,037.20		11,073,616,374.37						7,708.40						7,708.40

		17/01/12		336		NT		B332143						UKTI 0.375 03/22/62		12,990,993.90				17/01/12		01/04/12		74,1		3.000		15,416.80				129,533,822.24		1		129,533,822		- 0		- 0		85.49		38,972,981.70		11,073,616,374.37						15,416.80						15,416.80

		18/01/12		337		NT		B332143						UKT 0.75% 11/22/47		7,805,246.53				18/01/12		01/04/12		73,1		3.000		- 0				83,620,033.03		0		0		- 0		- 0		3.00		23,415,739.59		250,860,099.09						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000		- 0				83,620,033.03		0		0		- 0		- 0		3.00		- 0		250,860,099.09						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000		- 0				83,620,033.03		0		0		- 0		- 0		3.00		- 0		250,860,099.09						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000		- 0				83,620,033.03		0		0		- 0		- 0		3.00		- 0		250,860,099.09						0.00						0.00

		18/01/12		341		NT		B332143						UKT 0.75% 11/22/47		4,683,147.92				18/01/12		01/04/12		73,1		3.000		- 0				83,620,033.03		0		0		- 0		- 0		3.00		14,049,443.76		250,860,099.09						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000		- 0				83,620,033.03		0		0		- 0		- 0		3.00		- 0		250,860,099.09						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000		- 0				83,620,033.03		0		0		- 0		- 0		3.00		- 0		250,860,099.09						0.00						0.00

		18/01/12																		18/01/12		01/04/12		73,1		3.000		- 0				83,620,033.03		0		0		- 0		- 0		3.00		- 0		250,860,099.09						0.00						0.00

		18/01/12		345		NT		B332143						UKTI 0.375 03/22/62		6,498,524.97				18/01/12		01/04/12		73,1		3.000		7,708.40				83,620,033.03		0		0		- 0		- 0		3.00		19,495,574.91		250,860,099.09						7,708.40						7,708.40

		18/01/12		346		NT		B332143						UKTI 0.375 03/22/62		6,530,351.62				18/01/12		01/04/12		73,1		3.000		7,708.40				83,620,033.03		1		83,620,033		- 0		- 0		3.00		19,591,054.86		250,860,099.09						7,708.40						7,708.40

		19/01/12		347		NT		B332143						UKT 0.75% 11/22/47		3,122,336.44				19/01/12		01/04/12		72,1		3.000		- 0				121,493,731.78		0		0		- 0		- 0		55.22		9,367,009.32		6,708,703,641.95						0.00						0.00

		19/01/12		348		NT		B332143						UKT 1.25% 11/22/55		20,425,602.82				19/01/12		20/01/12		1		313.601		175,493.13				121,493,731.78		0		0		6,405,499,255.07		20,425,602.82		55.22		6,405,499,255.07		6,708,703,641.95						175,493.13						175,493.13

		19/01/12		349		NT		B332143						UKTI 0.375 03/22/62		6,514,183.84				19/01/12		01/04/12		72,1		3.000		7,708.40				121,493,731.78		0		0		- 0		- 0		55.22		19,542,551.52		6,708,703,641.95						7,708.40						7,708.40

		19/01/12		350		NT		B332143						UKT 0.75% 11/22/47		7,811,575.65				19/01/12		01/04/12		72,1		3.000		- 0				121,493,731.78		1		121,493,732		- 0		- 0		55.22		23,434,726.95		6,708,703,641.95						0.00						0.00

		20/01/12		351		NT		B332143						UKT 0.5 03/22/50		14,161,539.46				20/01/12		01/04/12		71,1		3.000		27,934.80				149,844,829.73		0		0		- 0		- 0		3.00		42,484,618.38		449,534,489.19						27,934.80						27,934.80

		20/01/12		353		NT		B332143						UKT 0.5 03/22/50		14,262,043.36				20/01/12		01/04/12		71,1		3.000		27,934.80				149,844,829.73		0		0		- 0		- 0		3.00		42,786,130.08		449,534,489.19						27,934.80						27,934.80

		20/01/12																		20/01/12		01/04/12		71,1		3.000		- 0				149,844,829.73		0		0		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		20/01/12		355		NT		B332143						UKT 1.25% 11/22/55		10,179,658.70				20/01/12		01/04/12		71,1		3.000		- 0				149,844,829.73		0		0		- 0		- 0		3.00		30,538,976.10		449,534,489.19						0.00						0.00

		20/01/12		356		NT		B332143						UKT 1.25% 11/22/55		10,173,459.25				20/01/12		01/04/12		71,1		3.000		- 0				149,844,829.73		1		149,844,830		- 0		- 0		3.00		30,520,377.75		449,534,489.19						0.00						0.00

		21/01/12																		21/01/12				0				- 0				149,844,829.73		1		149,844,830		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		22/01/12																		22/01/12				0				- 0				149,844,829.73		1		149,844,830		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		23/01/12																		23/01/12				0				- 0				149,844,829.73		1		149,844,830		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		24/01/12																		24/01/12				0				- 0				149,844,829.73		1		149,844,830		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		25/01/12																		25/01/12		27/01/12		2		96.452		- 0				149,844,829.73		1		149,844,830		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		26/01/12																		26/01/12				0				- 0				149,844,829.73		1		149,844,830		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		27/01/12																		27/01/12				0				- 0				149,844,829.73		1		149,844,830		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		28/01/12																		28/01/12				0				- 0				149,844,829.73		1		149,844,830		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		29/01/12																		29/01/12				0				- 0				149,844,829.73		1		149,844,830		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		30/01/12																		30/01/12				0				- 0				149,844,829.73		48		7,192,551,827		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		18/03/12																		18/03/12		31/03/12		13		4.348		- 0				149,844,829.73		2		299,689,659		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		20/03/12																		20/03/12		31/03/12		11		4.343						149,844,829.73		11		1,648,293,127		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.562		- 0				149,844,829.73		0		0		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.109		- 0				149,844,829.73		0		0		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.804		- 0				149,844,829.73		0		0		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.859		- 0				149,844,829.73		0		0		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.793		- 0				149,844,829.73		0		0		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.943		- 0				149,844,829.73		0		0		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.979		- 0				149,844,829.73		0		0		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.742		- 0				149,844,829.73		0		0		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.348		- 0				149,844,829.73		0		0		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		4.343		- 0				149,844,829.73		0		0		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		3.731		- 0				149,844,829.73		0		0		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		3.933		- 0				149,844,829.73		0		0		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		31/03/12																		31/03/12		01/04/12		0,1		3.933		- 0				149,844,829.73		0		0		- 0		- 0		3.00		- 0		449,534,489.19						0.00						0.00

		31/03/12																										15,969,448.91						365		52,731,250.79

																																				30.28%



aormerod002:
this calculates the avarage balance by adding up the daily balance and dividing it by the number of days.

aormerod002:
this calculates the avarage balance by adding up the daily balance and dividing it by the number of days.




