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BOFA SECURITIES INC 1,070,000
MORGAN STANLEY & CO LLC 1,450,000
NOMURA SECURITIES INTERNATIONAL INC 315,000
STATE STREET BANK AND TRUST COMPANY 85,700
BARCLAYS BANK PLC 220,000
CITIGROUP GLOBAL MARKETS INC. 180,000
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BNP PARIBAS SECURITIES CORP (GOV REPO) 185,000
CITIGROUP GLOBAL MARKETS INC. 101,000

MORGAN STANLEY & CO LLC 253,000

STATE STREET BANK AND TRUST COMPANY 36,200

UBS AG 40,000

(Fidelity Management
Trust Company)
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