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AGCO CORPORATION 0.98%
ACUITY BRANDS INC 0.30%
ADVANCE AMERICA CASH ADVANCE 0.03%
AGILYSYS INC 0.04%
ALBERTO-CULVER CO 0.38%
ALKERMES INC 0.46%
GHANY CORP 0.00%
ALLIANCE ONE INTERNATIONAL I 0.00%
ALPHARMA INC-CL A 0.58%
ALTIRIS INC 0.29%
AMERICAN COMMERCIAL LINES 0.17%
AMERTCAN GREETINGS CORP —CL A 1.42%
AMERTCREDTT 0.82%
AMERON INTERNATIONAL CORP 0.00%
AMERTSOURCEBERGEN CORP 1.93%
AMERIGROUP CORP 0.97%
AMERIPRISE FINANCIAL INC 0.13%
AMPCO-PITTSBURGH CORP 0.02%
AMREP CORP 0.63%
ANAREN INC 0.04%
ANSOFT CORP 0.20%
APPLIED BIOSYS 1.98%
it (PN

APPLERA CORP-CELERA GROUP 0.06%
APPLIED MICRO CIRCUITS CORP 0.00%
ARBITRON INC 0.89%
ARVINMERITOR INC 0.20%
ASBURY AUTOMOTTVE GROUP 0.21%
ASHLAND INC 0.11%
ATMEL CORPORATION 1.28%
AXCELIS TECHNOLOGIES INC 0.06%
BELDEN CDT TNC 0.59%
BIOGEN TDEC INC 0.49%
BLACKROCK INC 0.79%
BLOCKBUSTER INC - CLASS A 0.00%
BLOCKBUSTER INC - CLASS B-WI 0.00%
BOB EVANS FARMS 0.10%
BROCADE COMMUNICATIONS SYS 1.19%
BROWN SHOE COMPANY INC 0.26%
BUFFALO WILD WINGS INC 0.14%
CBS CORP-CL B 1.94%
C-COR INC 0.07%
CEC ENTERTAINMENT INC 0.00%
CF TNDUSTRTES HOLDINGS TNC 0.65%
CT COMMUNICATIONS INC 0.14%
CAPITAL SOUTHWEST CORP 0.01%
CARACO PHARM LABS INC 0.02%
CARRTER ACCESS CORP 0.04%
CASH AMERICAN INVESTMENTS INC 0.06%
CELGENE CORP 0.10%
CENTURYTEL INC 2.01%
CEPHALON TNC 1. 44%
CHARLOTTE RUSSE HOLDING INC 0.17%
CHOICE HOTELS INTL INC 0.99%
CIRCUIT CITY STORES INC 0.44%
CTRRUS LOGTIC INC 0.06%
CTSCO SYSTEMS INC 2.28%
COMFORT SYSTEMS USA INC 0.07%
COMPUTER SCIENCES CORP 0.43%
CONVERGYS CORPORATTON 0.00%
CORVEL CORP 0.32%
COVANSYS CORPORATION 0.08%
COX RADIO INC-CL A 0.08%
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CREDIT ACCEPTANCE CORP 0.06%
DSP GROUP INC 0.05%
DECKERS OUTDOOR CORP 0.31%
DEVON ENERGY CORPORATION 1.71%
DICK’S SPORTING GOODS INC 1.07%
DIGITAL RIVER INC 0.99%
DILLARDS INC -CL A 1.69%
DIRE GROUP INC/THE 2.29%
DIVERSA CORP 0.00%
DOLLAR FINANCTAL CORP 0.11%
DOLLAR THRIFTY AUTOMOTIVE GP 0.26%
DOVER DOWNS GAMIN & ENTI 0.08%
DOWNEY FINANCTAL CORP. 0.07%
PERRY ELLIS TINTERNATTONAL 0.11%
EMDEON CORP 0.41%
EMCOR GROUP INC 0.45%
ENCORE WIRE CORP 0.07%
ENERGIZER HOLDINGS INC 1.02%
EZCORP INC CLASS A 0.30%
FIRST CONSULTING GROUP INC 0.04%
FIRST SOUTH BANCORP INC 0.00%
FIRSTFED FINANCTAL CORP 0.69%
FURNITURE BRANDS INTL INC 0.60%
GERBER SCIENTIFIC INC 0.02%
GLADSTONE CAPITAL CORP 0.01%
GROUP 1 AUTOMOTIVE INC 0.39%
GYMBOREE CORP 0.48%
HANCOCK HOLDING CO 0.00%
HOLLY CORP 1.53%
HUB GROUP INC CLASS A 0.00%
HUMANA  INC 0.10%
IDT CORP- CL B 0.00%
TAC/INTERACTIVECORP 0.87%
ICT GROUP, INC. 0.08%
ITT EDUCATIONAL SERVICES INC 0.00%
TKON OFFICE SOLUTIONS INC 0.68%
ILLUMINA INC. 1.05%
TMMUCOR INC 0.39%
IMPERTAL SUGAR CO 0.13%
INFOSPACE INC 0.41%
E4iiES FALLH

INGLES MARKETS

INGRAM MICRO INC —-CL A

INNOSPEC INC

INSTEEL INDUSTRIES

INTERFACE INC —CL A

INTERDIGITAL COMM CORP

INTER!

P NETWORK SERVICES

INTE

[ BANCSHARES CORP

INTEVAC INC

INTERWOVEN INC

JACK IN THE BOX INC

JACKSON HEWITT

[AX SERVICE INC

JANUS CAPITAL GROUP INC

JO-ANN STORES INC

JONES APPAREL GROUP INC

JONES LANG LASALLE INC

K2 INC

KELLWOOD CO

KELLY SERVICES

KIMBALL INTERNATIONAL

KINDRED HEALTHCARE INC

KING PHARMACEUTTICALS INC

KNIGHT CAPITAL GROUP INC-A

KNOT INC (THE)

LZ-7-BOY INC

LANDAMERTCA FINANCTAL GROUP

LANDRY’ S RESTAURANTS INC

LATTICE SEMICONDUCTOR

LEAR CORP

LEXMARK INTERNATTONAL INC

LIGHTBRIDGE INC

LODGIAN INC - W/I

LONGS DRUGSTORES CORP

MBIA INC

MGP INGREDIENTS INC

MPS GROUP INC

MANPOWER INC

MARCUS CORP.

MARRIOTT INTERNATIONAL -CL A

MARVEL ENTERTATNMENT INC
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MCDATA CORP CLASS A 0.09%
MCGRAW-HTLL COMPANTES INC 0.31%
MEADOWBROOK INSURANCE GROUP 0.02%
MEDCATH CORPORATION 0.17%
MEDICINES COMPANY 0.17%
MENTOR GRAPHTCS CORPORATION 0.60%
MICROSTRATEGY INC ~CL A 0.74%
MICRON TECHNOLOGY INC 0.52%
MILLENNIUM PHARMACEUTICALS 1.67%
MIPS TECHNOLOGIES 0.12%
MOLINA HEALTHCARE INC 0.18%
MOODY’ S CORP 0.74%
NBTY INC 1.38%
NACCO INDUSTRIES ~CL A 0.44%
NATIONAL BEVERAGE CORP 0.02%
NETSCOUT SYSTEMS INC 0.02%
NEWMARKET CORP 0.77%
NOVELLUS SYSTEMS INC 0.20%
NOVEN PHARMACEUTICALS INC 0.18%
0’ CHARLEYS INC 0.14%
OM GROUP INC 0.77%
OFFTCEMAX TNC 0.37%
OMNICELL INC 0.00%
ONEOK INC 0.14%
OPNET TECHNOLOGIES INC 0.03%
OVERSEAS SHIPHOLDING GROUP 0.61%
P.A.M. TRANSPORTATION SVCS 0.03%
PMI GROUP INC/THE 0.51%
PW EAGLE INC 0.00%
PATN THERAPEUTICS INC 0.03%
PALOMAR MEDICAL TECHNOLOGIES 0.32%
PAPA JOIN'S INTL INC 0.09%
PAYLESS SHOESOURCE INC-W/I 0.13%
PERFORMANCE FOOD GROUP CO 0.00%
PHARMANET DEVELOPMENT GROUP 0.05%
PIONEER NATURAL RESOURCES CO 0.27%
PIPER JAFFRAY COS 0.32%
PLACER STERRA BANCSHARES 0.04%
POLYCOM INC. 0.89%
POZEN, INC 0.06%
E4iiES FAALLHE

PREPATD LEGAL SERVICES INC 0.11%
PREFERRED BANK LOS ANGELES 0.01%
RF MICRO DEVICES INC 0.02%
REALNETWORKS INC 0.47%
RELIANT ENERGY INC 0.00%
ROBBINS & MYERS INC 0.00%
ROCK-TENN COMPANY-CL A 0.20%
SEL INV COMPANY 0.22%
SPX CORP 0.82%
S1 CORPORATION 0.04%
SAIA INC 0.03%
SAVIENT PHARMACEUTICALS INC 0.07%
SCHOLASTIC CORP 0.35%
SCIELE PHARMA INC 0.00%
SEABOARD CORPORATION 0.30%
SEABRIGHT INSURANCE HOLDINGS 0.00%
SEACOR HOLDINGS INC 0.35%
SERVICE CORP INTERNATIONAL 0.00%

I0RE BANCSHARES INC 0.00%
SITEL CORP 0.00%
SIX FLAGS INC 0. 06%
SKECHERS USA INC 0.33%
SKYWORKS SOLUTIONS INC 0.32%
SOHU. COM INC 0.15%
SONIC AUTOMOTIVE INC 0.45%
SONTCWALL INC 0.13%
SPHERTON CORP 0.70%
STAGE STORES INC 0.16%
STANDARD PARKING CORP 0.01%
STEEL DYNAMICS INC 0.61%
STEPAN CO 0.02%
STEWART INFO SVCS 0.72%
SUPERTOR ESSEX INC 0.39%
SWIFT ENERGY COMPANY 1.44%
SYMANTEC CORP 0.41%
SYNOPSYS INC 2.33%
SYNIVERSE HOLDINGS INC 0.00%
SYSTEMAX INC 0.00%
TECH DATA CORPORATION 0.49%
T 0.00%
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TELEPHONE & DATA SYSTEM 0.16% BETA FINANCE CP 012307 2007/ 1 /23 0.09%
TELETECH HOLDINGS INC 0.00% BETA FINANCE CP 021607 2007/2/16 0.24%
TEMPUR-PEDIC INTERNATIONAL 0.46% BETA FINANCE CP 012507 2007/ 1 /25 0.16%
TERRA INDUSTRIES INC 0.60% : CANCARA ASSET CP 012607 2007/1/26 0.21%
TIDEWATER INC 0.98% : CANCARA ASSET CP 031507 2007/ 3 /15 0.47%
TOWER GROUP TNC 0.13% : CANCARA ASSET CP 032007 2007/ 3 /20 0.78%
TRADESTATION GROUP INC 0.05% : CANCARA ASSET CP 041607 2007/4/16 0.52%
TREDEGAR CORPORATION 0.07% : CANCARA ASSET SEC CP 0417 2007/ 4/17 0.12%
TRICO MARINE SERVICES INC 0.06% : CANCARA ASSET SEC CP 0418 2007/4/18 0.47%
TRIUMPH GROUP TNC 0.08% N CENTAURT CP 012607 5. 34% 2007/ 1/26 0.06%
USEC INC. 0.08% : CHARIOT FUNDING 030507 2007/3/5 0.06%
U.S. XPRESS ENTERPRISES - *A° 0.09% N CHARIOT CP 5.34% 012207 2007/ 1 /22 0.79%
UNITED INDUSTRIAL CORPORATION 0.03% . CHARTA CP 012907 2007/ 1 /29 0.14%
UNTTED RENTALS INC 0.03% CHARTA CP 020107 2007/2/1 0.31%
UNITED SECURITY BANCSHARE/CA 0.00% . COMPASS CP 031507 2007/3 /15 0.53%
US CELLULAR CORP 0.93% N COMPASS SECUR CP 022007 2007/ 2 /20 0.14%
UTSTARCOM INC 0.60% . COMPASS SECUR CP 022107 2007/ 2 /21 0.40%
VIGNETTE CORPORATION 0.07% N CONCORD MINUTEMEN CP 2007/ 1 /22 0.16%
VOLT INFO SCIENCES INC 0.39% . CURZON CP 5. 26% 021607 2007/2/16 0.31%
WMS INDUSTRIES INC 0.25% . CURZON CP 020107 2007/2/1 0.47%
WEBEX COMMUNICATIONS INC 0.07% . CURZON FUNDING CP 020707 2007/2/7 0.27%
WEBMETHODS INC 0.04% . CURZON CP 021407 2007/ 2 /14 0.20%
WELLCARE HEALTH PLANS INC 0.31% : CURZON FUND CP 031407 2007/ 3 /14 0.62%
WENDY’ S INTERNATIONAL INC 0.94% . CURZON FUNDING CP 041807 2007/4/18 0.56%
WORLD ACCEPTANCE CORP 1.31% DAKOTA CP 01222007 2007/ 1 /22 0.22%
7ZORAN CORP 0.00% DAKOTA CP 020907 2007/2/9 0.84%
ZOLL MEDICAL CORPORATION 0.13% . DAKOTA CP 021407 2007/ 2 /14 0.63%
(FE1) 7—##4t5 : Investors Fund Services (Ireland) Limited . DAKOTA CP 03092007 2007/3/9 0.31%
(FE2) HAMSRIE, YRR RIS MR FER I T % i Ol 4400 b . DEPFA CP 5. 36% 030507 2007/3/5 0.16%
. CP DEPFA 03/05/07 5.35% 2007/3/5 0.22%
. DEPFA CP 5.35% 052107 2007/ 5 /21 0.31%
. EMERALD CP 012307 2007/1/23 0.16%
. EMERALD CP 030607 2007/3/6 0.47%
. EMERALD CP 030707 2007/3/7 0.16%
. EMERALD CP 030707 2007/3/7 0.22%
. EMARALD CP 5.27% 021607 2007/2/16 0.27%
FALCON CP 5.34% 012207 2007/ 1 /22 0.16%
. GALLEON CAPITAL 013107 2007/ 1 /31 0.16%
. GEMINT SEC CP 012207 2007/ 1 /22 0.31%
GEMINI SECUR CP 020907 2007/2/9 0.16%
.
@I vy e H Yy TR Ty A e E— e b —— NWEvy e Hy s A USSUFy R UHF—T . [72. 22 fEEER B NG
R« 77 v FOMANGEOYIHE (20074F 1 719 HBUHE) . GEMINI SECUR CP 021207 2007/2/12 0.16%
IRLONERL, SREMEOETOI T A% EAENE T . GEMINT SECURITY CP 021607 2007/2/16 0.31%
EAlES fORES A FARE . GEMINT 1.33% CP 2007/2/14 0.16%
< PR TR > GEORGE STREET CP 021207 2007/ 2 /12 0.35%
ALLIANCE LEICESTER 5. 205 2007/ 3 /30 0.09% . GEORGE ST. CP Y 5.34% 2007/ 1 /22 0.12%
BARCLAYS BANK CD 5.32% 2007/4/9 0.86% GEORGE STREET CP 012307 2007/ 1/23 0.20%
CALYON YCD 5.4% 06/04/07 2007/6/4 0.63% . GEORGE STREET CP 012907 2007/ 1 /29 0.12%
CREDIT SUISSE 5. 21 2007/ 3 /29 0.27% . GRAMPIAM FUNDING 012907 2007/ 1 /29 0.63%
CSFB CD Y 5.62% 2007/ 7 /18 0.40% : GRAMPTAN FUNDING CP 0215 2007/2/15 0.47%
DEUTSCHE €D 5. 4% 112107 2007/11/21 0.42% . GRAMPTAM FUNDING CP 03220 2007/ 3 /22 0.71%
VANKEE CD Y4.48 01/29/07 2007/1/29 0.62% . GRAMPIAM FUNDING CP 5.29% 2007/2/7 0.31%
DEUTSCHE CD 5. 09% 2007/2 /21 0.41% . ING VERZE CP 012207 2007/1 /22 0.11%
NATEXIS CD Y5.09 02/14/07 2007/ 2 /14 0.19% . TRISH LIFE CP 02082007 2001/2/8 0.31%
NORINCHUKIN BANK CD 0227 2007/ 2 /27 0.39% . TRTSH PERVANENT CP 5. 33% 2007/ 4 /18 0.31%
NORINCHUKIN BANK CD 03120 2007/ 3 /12 0.78% . X2 CORP CP 04172007 2007/ 4 /17 0.22%
S0C GEN 2007/3/30 0.38% KLIO 111 CP 041207 2007/ 4/12 0.16%
€SOC GEN CD 5. 33% 2007/ 4 /27 0.50% XLIO CP 5. 36% 012307 2007/ 1/23 0.24%
SOCGENERAL €D 5. 25% 2001/12/3 0.47% : KLIO CP 5.37% 012307 2007/1/23 0.24%
SOCGENERAL CD 010308 2008/1/3 0.47% : K10 FINDING CF 030707 2007/3/7 0.08%
SOCIETE GENERAL CD100607 2007/10/ 9 0.45% . K10 FUNDING CP 030707 2007/3/7 0.00%
S0C GEN CD 08/03/07 5.51% 2007/8/3 0.42% N K CONST P o1z007 200771720 o 13%
WESTPAC CD Y 5.5 2007/8/3 0.47% .
N LAKE CONSTANCE CP 013107 2007/ 1 /31 0.35%
<R YA AR . 3 )
ST UG o oz YD o : LAKE CONSTANCE CP 021607 2007/2/16 0.13%
T PRV o : LAKE CONSTANCE CP 041007 2007/4/10 0.40%
AMSTEL FUNDING CP 012907 2007/ 1 /29 0.36% . LARE COVSTANCE CF 011807 2001/ 4775 0.22%
ASTEL FUNDING O 013007 2007/ 13 o : LANDALE FUNDING CP 031207 2007/ 3 /12 0.63%
AMSTEL FUNDING CP 020507 2007/2/5 0.31% . LINDALE FINDING CF 021507 200/ 2/15 0. 31%
TR FONDING Op 020707 20077277 0.22% : LEGACY CAPITAL CP 021207 2007/ 2 /12 0.16%
AVSTEL CP 050907 2007/5/9 0.20% LA SA CP 051307 2007/ 3 /15 0.23%
AMSTEL FUNDING CP 051107 2007/ 5 /11 0.20% . VACQUATRES BANK CP 5. 31% 2001/4/19 0.16%
NSTEL FUNDING CP 012507 2007/ 1 /%5 011% N MACQUARIE BANK CP 020707 2007/2/7 0.20%
ASPEN CP 020907 2007/2/9 0.08% . MANE FUNDING CP 031207 2007/ 3 /12 0.21%
ASPEN FUNDING CP 032107 2007/ 3 /21 0.23% . VANE CP 5. 26% 02202007 2007/2/20 0.22%
ATLANTIS ONE CP 022007 2007/ 2/20 0.47% . MONUMENT GARDENS CP 0122 2007/ 1 /22 0.31%
VILANTIS CP 032207 2007/ 3/22 0.14% N NATIONWIDE CP Y 5.29 2007/2/15 0.19%
AUSTRA CP 020707 2001/2/7 0.52% . NEW PORT CP 021207 2007/2/12 0.08%
BANK OF 07 022607 2007/2 /26 0.24% N NEWPORT FUNDING CP 022007 2007/ 2 /20 0.23%
BANQUE FED CP 5. 57% 2007/ 1/ 0.63% . NIEUW AMSTERDAM CP 5. 27% 2007/ 2 /12 0.09%
BANGUE FED DU CP 031207 2007/3/12 0.16% . NORTH SEA FUNDING CP 0221 2007/ 2 /21 0.23%
NORTH SEA FUNDING CP 0312 2007/ 3 /12 0.16%
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NORTH SEA FUNDING CP 0315 2007/ 3/15 0.44% GEN ELEC CORP FRN-EXT MAT 2007/7/9 0.44%

NORTHERN ROCK CP 012607 2007/ 1/26 0.78% GENERAL ELEC FRN 10/24/08 2008/10/24 0.50%

PARK GRANADA CP 020107 2007/2/1 0.80% GENERAL ELEC FRN 12/12/08 2008/12/12 0.63%

PARK GRANADA CP 020907 2007/2/9 0.16% : CD GERMAN RES 22/05/07 2007/ 5 /22 0.56%

QUASAR SECUR CP 012507 2007/ 1/25 0.12% : HBOS TSY SRV FRN 23/2/07 2007/ 2 /23 0.63%

QUASAR SECUR CP 012407 2007/ 1 /24 0.17% : HBOS TSY SRV FRN 07/17/08 2008/ 7 /17 0.63%

QUASAR SECUR CP 020607 2007/2/6 0.08% : HBOS TSY SRV FRN 09/20/04 2007/12/20 0.47%

QUASAR SECUR CP 041607 2007/ 4/16 0.24% : 1B0S TSY SRVCS FRN 12/07 2007/12/ 7 0.60%

QUASAR SECURE CP 030707 2007/3/7 0.09% N HSBC BK FRN 07/27/2007 2007/ 7 /27 0.31%

QUASAR SECUR CP 012306 2007/ 1/23 0.47% : LANDESBK FRN 6/23/2008 2008/ 6 /23 0.44%

RHEINGOLD SECUR CP 021407 2007/ 2 /14 0.19% : MERRILL LYNCH FRN 12/4/06 2008/1/4 0.19%

RHEIN MAIN SEC CP 022207 2007/ 2 /22 0.10% N METLIFE GLOBL FRN12/14/04 2007/ 2 /15 0.19%

RHEIN MAIN SECUR CP 0416 2007/ 4/16 0.50% . MORGAN STAN FRN 02/03/06 2007/3/2 0.30%

SAN PAOLO CP 031507 2007/ 3/15 0.31% NATEXTS BANQ FRN 10/16/06 2007/11/15 0.24%

SCALDIS CP 012507 2007/ 1/25 0.19% . NATIONAL AUST 06/14/07 2007/ 6 /14 0.16%

SCALDIS CP 030107 2007/3/1 0.24% N NATIONWIDE FRN 12/28/2004 2007/10/26 0.16%

SCALDIS CP 032307 5.38% 2007/ 3 /23 0.64% . NORDEA BNK FRN 4/9/07 2007/4/9 0.39%

SCALDTS CAPITAL CP 041607 2007/ 4/16 0.54% N NORDEA BANK FRN 04/11/07 2007/ 4 /11 0.16%

SCALDIS CP 012207 2007/ 1 /22 0.28% . RBOS EXT 05/16/2006 2007/ 2 /21 0.16%

SCALDIS CP 012206 2007/ 1 /22 0.13% . ROYAL BK CANADA FRN 3/1/7 2007/3/1 0.27%

SCALDIS CP 02012007 2007/2/1 0.17% . ROYAL BK CAN FRN 11/10/04 2007/2/9 0.28%

SCALDTS CP 02052007 2007/2/5 0.06% . ROYAL BK ETRE FRN 08/14/7 2007/8 /14 0.22%

SCALDIS CP 022807 2007/ 2 /28 0.05% . ROYAL BK SCOT FRN 07/28/8 2008/ 7 /28 0.19%

SCALDIS CP 030207 2007/3/2 0.15% . ROYAL BK SCOT FRN 02/23/7 2007/ 2 /23 0.31%

SCALDIS CP 030807 2007/3/8 0.19% ROYAL BK SCOT FRN 12/21/7 2007/12/21 0.24%

SCALDTS CP 031207 2007/ 3/12 0.13% ROYAL BK SCOT FRN 3/30/7 2007/ 3 /30 0.39%

SCALDIS CP 031407 2007/ 3 /14 0.21% . SKANDINAVISKA VRO 4/4/07 2007/4/4 0.41%

SCALDIS CP 041907 2007/ 4/19 0.15% . SOCIETE GEN FRN 9/21/2007 2007/ 9 /21 0.16%

SCALDIS CP 012507 2007/ 1/25 0.32% . SOCIETE GEN FRN 7/2/2007 2007/7/2 0.22%

SCALDTS CP Y 5.35% 2007/ 2 /26 0.30% . SVENSKA HANDELS FRN 11/07 2007/11/21 0.31%

STMBA FUNDING CP 032607 2007/ 3 /26 0.23% . SWEDBAN AB FRN 9/17/07 2007/ 9 /17 0.31%

SOLITAIRE CP 012907 2007/ 1/29 0.31% . SWISS RE TREASURY 05/30/7 2007/ 5 /30 0.63%

SOLITAIRE CP 020107 2007/2/1 0.31% . UBS AG 5. 4% 11/28/2007 2007/11/28 0.42%

SOLITATRE FUNDING CP 5. 36 2007/ 1/25 0.24% . UNTCREDTTO BK FRN 2/9/7 2007/2/9 0.27%

SOLITAIRE CP 5.26% 2007/ 2 /27 0.31% . WACHOVIA FRN 6/27/2008 2008/ 6 /27 0.47%

SOLITAIRE CP 03/14/07 2007/ 3 /14 0.12% . WAL-MART 5.502 7/16/2007 2007/ 7 /16 0.63%

SPINTAB CP 041807 2007/ 4/18 0.78% WESTPAC BK FRN 3/11/05 2007/10/11 0.24%

THAMES ASSET CP Y 5.33% 2007/ 1 /22 0.83% . WESTPAC BK FRN 02/16/07 2007/2/16 0.31%

THREE RIVER CP 020107 2007/2/1 0.58% . WESTPAC BANK FRN 5/25/07 2007/ 5 /25 0.08%
WORLD SAVINGS FRN10/19/07 2007/10/19 0.56%
.

i A 1 AR . i A 1 AR

TICONDEROGA CP Y 5.27% 2007/ 1 /31 0.31% . WORLD SAV BK FRN 9/08 2008/ 9 /12 0.31%

TULIP FUNDING CP 013007 2007/ 1/30 0.35% : < B>

VARIABLE CP 012207 2007/ 1 /22 0.31% . FHLB 3.28% 8/8/07 2007/8/8 0.75%

VARIABLE FND CP 020707 2007/2/7 0.34% <>

VARTABLE FND CP 020707 2007/2/7 0.34% . HBOS TSY S 5.29 02/08/08 2008/2/8 0.18%

<AhfE> < Z OO fFEES >

ALLIANCERLEICESTER 3/8/07 2007/3/8 0.47% . ABN AMRO REP 5.24% 2007/ 1/22 1.57%

ASB BANK LTD 2.89% 3/8/07 2007/3/8 0.24% . BANK OF AMERICA REP 5.23% 2007/ 1 /22 3.14%

AUST&NZ BANK FRN 12/28/07 2007/12/28 0.50% . BARCLAYS BANK REP 5.24% 2007/ 1/22 5.03%

AUST & NZ FRN 5/26/07 2007/ 5 /26 0.16% MORGAN STANLEY REP 5.23% 2007/ 1 /22 1.57%

AUST & NZ FRN 6/23/06 2007/ 2 /23 0.20% . SG WARBURG REP 5.23% 2007/ 1 /22 6.60%

AUST & NZ FRN 10/7/2007 2007/10/ 7 0. 06% . (JE1) F—#4#2465C : ATB/BNY Fund Management (Treland) Limited

BBVASM FRN 5.26813 04/08 2008/4/4 0.71% N (i 2) MALF LI AE S O PEREI T 2 M A O i o R T,

BANK OF AMER FRN 7/25/08 2008/ 7 /25 0.47%

BANK AMERICA 12/18/2008 2008/12/18 0.79% .

BANK NOVA SCOTIA VRO 2007/ 5 /21 0.39%

BANK OF NOVA FRN 2/14/07 2007/ 2 /14 0.24%

BANK NOVA FRN 2/23/07 2007/ 2 /23 0.31% :

BANQUE FED DU CRED13/7/07 2008/ 1/11 0.63% :

BARCLAYS BANK FRN29/01/07 2007/ 1/29 0.80% :

BARCLAYS BANK FRN29/01/07 2007/4/4 0.57% :

BNP PARTBAS FRN 05/18/07 2007/ 5/18 0.86% :

BNP PARIBAS FRN 6/06/07 2007/3/6 0.47% :

CAJA MADRID FRN 10/19/07 2007/10/19 0.39% :

CALYON NY FRN 09/13/2007 2007/9/13 0.31% :

CAYLON NY FRN 06/20/07 2007/ 6 /20 0.39% :

TIGROUP FRN 02/13/2008 2008/ 2 /13 0.63% :

CITIGROUP FRN 02/28/2007 2007/ 2 /28 0.79% :

COM BK FRN 08/24/06 2007/ 2 /23 0.10%

COMMONWEALTH FRN 1/31/8 2008/ 1 /31 0.11% .

CREDIR AGRI FRN 7/23/07 2007/ 7 /23 0.55% N

CREDIT SUISSE 05/18/07 2007/ 5/18 0.47% .

CROWN POINT FRN 3/8/07 2007/3/8 0.31% .

DANSKE BANK FRN 04/05/07 2007/4/5 0.16% .

DANSKE BANK FRN 4/11/07 2007/ 4 /11 0.16% N

DANSKE BK A/S FRN 2/22/07 2007/ 2 /22 0.31% .

DEPFA BANK PLC 0% 6/15/05 2008/ 1/15 0.31% .

DEUTSCHE BK FRN 6/19/2008 2008/ 6 /19 0.63% .

DEUTSCHE BK FRN 01/22/08 2008/ 1 /22 0.27% .

FORTIS BANK FRN 07/14/08 2008/ 7 /14 0.63%
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