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012 C020001 PA

012 C030001 15252

012 C040001 8015

013 A000001 ERNST & YOUNG LLP

013 B010001 CHICAGO

013 B020001 IL

013 B030001 60606

015 A000001 THE BANK OF NEW YORK MELLON
015 B0O0O0O0OO1 C

015 C010001 NEW YORK

015 C020001 NY

015 C030001 10286

015 E010001 X

018 000000 Y

019 A000000 N

019 B0O0O0O0OO 0

020 A000001 BARCLAYS BANK PLC

020 B0O00O0O01 13-3551367
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020 A000002 JEFFRIES & COMPANY, INC.
020 B000002 95-2622900

020 C000002 121

020 A000003 MORGAN STANLEY & CO. INC.
020 BO0O0O0O03 13-2655998

020 C000003 119

020 A000004 JP MORGAN INVT MGMT, NEW YORK
020 B000004 N/A

020 C000004 51

020 A000005 BNP PARIBAS

020 B0000O0O5 N/A

020 C000005 34

020 A000006 SUSQUEHANNA FINANCIAL GROUP INC
020 B000006 N/A

020 C000006 25

020 A000007 BANK OF AMERICA INTERNATIONAL
020 B000007 N/A

020 C000007 21

020 A000008 FC STONE

020 B000008 N/A

020 C000008 14

020 A000009 BANAMEX S.A.

020 B00000Y9 N/A

020 C000009 14

020 A000010 FIRST BOSTON CORP

020 B000010 N/A
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SIGNATURE JOHN SULLIVAN
TITLE CFO & TREASURER
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