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Portfolio Valuation as at 31 July 2013 
             
                
                
  Nominal  Security ID Security Description          

           

Govt Fixed Interest            

  United Kingdom            

  United Kingdom            

 4,500,000.00 B3KJDW0 UK TREASURY          

   B3KJDW   X 2.250 MAR 07 14          

  1,600,000.00 B7NWZV7 UK TREASURY          

   B7NWZV T-BILL AUG 19 13          

  3,000,000.00 B7NXY57 UK TREASURY          

   B7NXY5 T-BILL OCT 21 13          

  5,100,000.00 B7P1M99 UK TREASURY          

   B7P1M9 T-BILL NOV 11 13          

Total United Kingdom            

            

Total United Kingdom            

            

Total Govt Fixed Interest            

            

Index Linked            

  United Kingdom            

  United Kingdom            

 3,000,000.00 0907532 UK TREASURY          

   090753   X 2.500 JUL 26 16 I/L          
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Portfolio Valuation as at 31 July 2013 
             
                
                
  Nominal  Security ID Security Description          

           

  5,100,000.00 B0V3WQ7 UK TREASURY          

   B0V3WQ   X 1.250 NOV 22 17 I/L          
Total United Kingdom            

            

Total United Kingdom            

            

Total Index Linked            

            

Fixed Interest            

  United Kingdom            

  United Kingdom            

 1,000,000.00 B8L4HT4 AUST & NZ BANK GRP          

   B8L4HT   X 1.500 DEC 17 15          

  1,000,000.00 B76RPP3 BARCLAYS BANK PLC          

   B76RPP   X FLTG JAN 20 15          

  900,000.00 B60S975 CENTRICA          

   B60S97   X 5.125 DEC 10 14          

  1,400,000.00 B5L0746 CMNWLTH BK OF AUST          

   B5L074   X 3.875 DEC 14 15          

  500,000.00 0825139 COMPASS GROUP          

   082513   X 7.000 DEC 08 14          

  1,000,000.00 B5LGL19 CSE D'AMORT DETTE          

   B5LGL1   X FLTG JUN 30 14          

  1,000,000.00 B8BVN86 DAIMLER INTL FIN          

   B8BVN8   X 1.750 MAY 21 14          

  1,000,000.00 B55MWJ8 DEXIA CREDIT SA          

   B55MWJ   X FLTG APR 01 14   14.00 0.00            
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Portfolio Valuation as at 31 July 2013 
             
                
                
  Nominal  Security ID Security Description          

           

  750,000.00 B3L32M4 E.ON INTERNATIONAL          

   B3L32M   X 5.125 JAN 27 14          

  7,400,000.00 B0CM9B7 EURO INV BANK          

   B0CM9B   X 4.375 JUL 08 15          

  5,300,000.00 B62R1G3 EURO INV BANK          

   B62R1G   X FLTG FEB 19 15          

  450,000.00 B740F54 EURO INV BANK          

   B740F5   X 2.250 JAN 22 15          

  500,000.00 3002650 LINDE FINANCE BV          

   300265   X 6.500 JAN 29 16          

  600,000.00 B3V6GG5 LLOYDS TSB BANK          

   B3V6GG   X 6.375 APR 15 14          

  900,000.00 B4N0DW7 MOTABILITY OPERATI          

   B4N0DW   X 5.250 SEP 28 16          

  750,000.00 B883P34 PRUDENTIAL          

   B883P3   X 1.250 NOV 16 15          

  500,000.00 0721862 ROLLS-ROYCE PLC          

   072186   X 7.375 JUN 14 16          

  500,000.00 B55C9S6 SUNCORP-METWAY LTD          

   B55C9S   X 5.125 OCT 27 14          

  500,000.00 B3Q26H9 UBS AG LONDON          

   B3Q26H   X 6.375 JUL 20 16          

  500,000.00 B0JZ5K0 VODAFONE GROUP          

   B0JZ5K   X 4.625 SEP 08 14          
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Portfolio Valuation as at 31 July 2013 
             
                
                
  Nominal  Security ID Security Description          

           

  1,000,000.00 B5LCWX6 VOLKSWGN FIN SV NV          

   B5LCWX   X 2.500 OCT 07 13          
Total United Kingdom            

            

Total United Kingdom            

            

Total Fixed Interest            

            

Money Market Instrument            

  United Kingdom            

  United Kingdom            

 9,800,000.00 X054882 BARCLAYS BANK C/D          

   X054882 0.600 AUG 21 13          

  10,200,000.00 X103289 BNP C/D          

   X103289 0.590 DEC 23 13          

  10,800,000.00 X354184 ING BANK C/D          

   X354184 0.570 JAN 15 14          

  10,600,000.00 X576568 NORDEA BK FINLND C/D          

   X576568 0.460 AUG 07 13          
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Portfolio Valuation as at 31 July 2013 
             
                
                
  Nominal  Security ID Security Description          

           

  6,000,000.00 X747944 SOCIETE GENERALE C/D          

   X747944 0.480 SEP 03 13          
Total United Kingdom            

            

Total United Kingdom            

            

Total Money Market Instrument            

            

Cash           

  United Kingdom                     

 630,065.00 United Kingdom Cash (GBP)          

   CASHGBP            

Total United Kingdom            

            

Total Cash            

            

            

Total Portfolio (excl. Accrued)            

Total Accrued Interest            

            

Total Portfolio (incl. Accrued)           
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