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Lendable Assets 

Lendable Outstanding 

Lendable Assets 
Lendable Outstanding 
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Average Number of Lending Markets 18 Lendable 
 Assets ($MM)

Total on 
Loan ($MM)

Total on  
Loan  

North American Treasuries / Bonds $2,576,606 $479,211 19%
U.S. Treasuries / UST Strips (aggregate) 
U.S .Agencies 
U.S. Mortgage Backed Securities 
U.S. Corporate Bonds 
Canadian Bonds (Government & Corporate) 

876,957
188,358
118,365

1,291,346
101,579

359,462 
39,667 
3,362 

63,862 
12,856 

41
21
3
5

13
North American Equities $3,669,079 $261,312 7%
U.S. Equities (includes ADRs
Canadian Equities 

3,500,819
168,259

244,742 
16,569 

7
10

European Equities $1,182,114 $65,977 6%
French Equities 
German Equities 
Italian Equities 
UK Equities 
Scandinavian Equities 
All Other European Equities 

157,071
153,168
40,512

469,369
92,179

269,814

10,024 
80,022 
3,444 

16,118 
7,725 

20,645 

6
5
9
3
8
8

Pac-Rim Equities includes Australia) $707,273 $59,948 8%
Japanese Equities 
Hong Kong Equities 
Australia Equities 
All Other Pac-Rim Equities  

275,782
140,574
158,283
132,634

19,327 
17,671 
12,486 
10,465 

7
13
8
8

All Other Equities (not previously listed) $124,518 $15,309 12%
Total Equities (Aggregate Total) $5,682,983 $402,546 7%
EURO Denominated Sovereign Bonds $283,182 $83,284 29%
French Sovereign Bonds 
German Sovereign Bonds 
Italian Sovereign Bonds 
Spanish Sovereign Bonds 
All other EURO Denominated Sovereign Bonds 
UK Gilts 
Emerging Market Bonds (*)

Eurobonds &Foreign Corporate Bonds 
All other Sovereign Bonds (not previously listed) 

71,898
110,617
36,179
12,398
52,090

172,845
44,893

309,604
88,762

20,775 
43,838 
3,286 
1,888 

13,497 
56,853 
4,534 

23,586 
15,118 

29
40
9

15
26
33
10
8

17
Total Bonds (Aggregate Total) $3,475,892 $662,586 19%
TOTALS $9,158,875 $1,065,132 12%
(*) Latin America & Eastern Europe 

Risk Management Association Average for the Period : 3rd Quarter 2011 
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