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i i A Balta B AVNET INC 0.46%
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BOEGES | USS Liquid Reserves Fund, Institutional 63.132 729, 403. 76 BLOCKBUSTER INC — CLASS B-WI 0.00%
Accumulation Class
17, 221, 100, 01 BROCADE COMMUNICATIONS SYS 0.40%
NG 106, 110.530) BROWN SHOE COMPANY INC 0.32%
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CORVEL CORP 0.30%
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P GROUP INC 0.00%
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DOWNEY FINANCIAL CORP. 0.10%
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EMCOR GROUP INC 0.86%
ENERGIZER HOLDINGS INC 2.09%
. EXPRESSJET HOLDINGS INC 0.07%
. EZCORP INC CLASS A 0.23%
N FIRST CONSULTING GROUP INC 0.04%
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FIRST SOUTH BANCORP INC 0.00%
FIRSTFED FINANCIAL CORP 0.85%
GENERAL CABLE CORP 0.00%
GERBER SCIENTIFIC INC 0.03%
GILEAD SCIENCES INC 0.24%
GOLDEN TELECOM INC 0.10%
GULFMARK OFFSHORE INC 0.15%
HLTH CORP 0.26%
HANCOCK HOLDING CO 0.00%
HOLLY CORP 2.54%
HORNBECK OFFSHORE SERVICES 0.07%
HUB GROUP INC CLASS A 0.00%
HUMANA  INC 0.00%
TAC/INTERACTIVECORP 0.11%
IKON OFFICE SOLUTIONS INC 0.89%
IMMUCOR INC 0.46%
IMPERTAL SUGAR CO 0.06%
INFOSPACE INC 0.61%
INGLES MARKETS 0.11%
INGRAM MICRO INC -CL A 0.18%
INTERFACE INC —-CL A 0.00%
INTERDIGITAL INC 0.07%
INTERNAP NETWORK SERVICES 0.17%
INTERSIL CORP-CL A 0.49%
INTERVEST BANCSHARES CORP 0.01%
INTERWOVEN INC 0.27%
JACK IN THE BOX INC 1.55%
JACKSON HEWITT TAX SERVICE INC 0.00%
JO-ANN STORES INC 0.39%
JONES LANG LASALLE INC 0.64%
KELLWOOD CO 0.61%
KELLY SERVICES 0.00%
KINDRED HEALTHCARE INC 0.00%
LANDAMERICA FINANCIAL GROUP 1.42%
LANDRY’ S RESTAURANTS INC 0.15%
LATTICE SEMICONDUCTOR 0.07%
LEAR CORP 0.03%
LEXMARK INTERNATIONAL INC 0.95%
LODGIAN INC - W/I 0.00%
LONGS DRUGSTORES CORP 0.07%
MBIA INC 2.24%
f4uEd HALE
MEMC ELECTRONIC MATERIALS 0.92%
MGI PHARMA INC 0.07%
MPS GROUP INC 0.60%
MANPOWER  INC 0.83%

MARRIOTT INTERNATIONAL —CL A

MARVEL ENTERTATNMENT INC

MASTERCARD IND-CLASS A

MEADOWBROOK INSURANCE

GROUP

MEDCATH CORPORATION

plelee|e22|e =
. - :
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X

MENTOR GRAPHICS CORPORATION 37%
METHODE ELECTRONICS INC 33%
MICROSTRATEGY INC —-CL A 85%
MILLENNIUM PHARMACEUTICALS 32%
MIPS TECHNOLOGTES 0.19%
MOODY” S CORP 0.71%
MYRIAD GENETICS INC 0.09%
NBTY INC 1.83%
NACCO INDUSTRIES -CL A 0.73%
NATIONAL BEVERAGE CORP 0.00%
NETSCOUT SYSTEMS INC 0.03%
NEWMARKET CORP 0.47%
NOVELLUS SYSTEMS INC 1. 44%
NOVEN PHARMACEUTICALS INC 0.15%
NVIDIA CORP 0.09%
0’ CHARLEYS INC 0.18%
OM GROUP INC 0.18%
OMNICELL INC 0.00%
OPNET TECHNOLOGIES INC 0.03%
OVERSEAS SHIPHOLDING GROUP 1.37%
P.A.M. TRANSPORTATION SVCS 0.03%
PALOMAR MEDICAL TECHNOLOGIES 0.28%
PAYLESS SHOESOURCE INC-W/T 0. 36%
PERFORMANCE FOOD GROUP CO 0.00%
PHARMANET DEVELOPMENT GROUP 0.10%
PIPER JAFFRAY COS 0.34%
PLAINS EXPLORATION & PRODUCT 0.39%
POLYCOM INC. 1.00%
POZEN, INC 0.05%
PREPAID LEGAL SERVICES INC 0.32%
PREFERRED BANK LOS ANGELES 0.02%
RF MICRO DEVICES INC 0.03%
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RADIOSHACK CORP 0.10%
REALNETWORKS INC 0.51%
RELTANT ENERGY INC 0.00%
ROBBINS & MYERS INC 0.00%
ROCK-TENN COMPANY-CL A 0.31%
SPX CORP 1.59%
S1 CORPORATTON 0.09%
SWS GROUP INC. 0.07%
SATA INC 0. 05%
SANDERSON FARMS INC 0.08%
SAVIENT PHARMACEUTICALS INC 0.25%
SCIELE PHARMA INC 0.00%
SEACOR HOLDINGS INC 0.32%
SERVICE CORP INTERNATTONAL 0.00%
SHORE BANCSHARES INC 0.00%
SKYWORKS SOLUTIONS INC 0.91%
SONIC AUTOMOTIVE INC 0.53%
SONICWALL INC 0.08%
SPHERION CORP 1.22%
STANDARD PARKING CORP 0.02%
STEWART INFO SVCS 0.55%
SUPERIOR ESSEX INC 0.78%
SWIFT ENERGY COMPANY 1.41%
SYMANTEC CORP 0. 14%
SYNOPSYS INC 2.41%
SYNIVERSE HOLDINGS INC 0.00%
SYSTEMAX INC 0.00%
TECH DATA CORPORATION 0.74%
TEKELEC 0.00%
TELEPHONE & DATA SYSTEM 0.00%
TELETECH HOLDINGS INC 0.61%
TEMPUR-PEDTC TNTERNATTONAL 1.45%
TERADYNE INC 0.12%
TEREX CORP 0.55%
TERRA INDUSTRIES INC 1.66%
TESORO CORP 1. 06%

DEWATER INC 2.10%
TOWER GROUP INC 0.08%
TRADESTATION GROUP INC 0.00%
TREDEGAR CORPORATION 0.12%
TRICO MARINE SERVICES INC 0.11%

s, M

USEC INC. 0.80%
U.S. XPRESS ENTERPRISES-A 0. 14%
us LULAR CORP 0.35%
UTSTARCOM INC 0.74%
VALUECLICK INC. 0. 06%
VARTAN INC 0.75%
VERENTUM CORP 0.00%
VIGNETTE CORPORATION 0.24%
VISTEON CORP 0.14%
VOLT INFO SCIENCES INC 0.30%
WATERS CORP 0.00%
WELLCARE HEALTH PLANS INC 0.92%
WELLS FARGO & CO 0.00%
WEST PHARMACEUTTCAL SERVICES 0.00%
Wi ERN REFINING INC 0.34%
WORLD ACCEPTANCE CORP 1.71%
ZOLL MEDICAL CORPORATION 0.13%

(1) 7 —#4#2#t5C : Investors Fund Services (Ireland) Limited
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INHONEL, AREALHFORTDI 7 AEELENETT, BARCLAYS BANK CD 092807 0.37%
Sii4 N BARCLAYS BANK CD 5. 31% 0.28%
kA > . BARCLAYS BANK CD 5. 32% 0.38%
SOCIETE GEN FRN 3/26/2008 0.25% . BARCLAYS BANK CD080307 0.38%
ALLTANCE&LEICESTER 3/8/07 0.38% . CREDIT SUISSE CD 012208 0.38%
AUST & NZ FRN 10/7/2007 0.05% E CREDIT SUISSE €D 5. 3% 0.45%
AUST & NZ FRN 6/23/06 0.16% : CSFB CD 052208 0.37%
AUST&NZ BANK FRN 12/28/07 0.41% : DEPFA BANK CD 5.31% 0.32%
BANCO ESPANOL FRN 4/18/08 0.32% . DEPFA BANK CD 5. 31% 0.25%
BANK AMERICA 12/18/2008 0.64% . DEUTSCHE BANK CD 5. 31% 0.87%
BANK OF AMER FRN 7/25/08 0.38% . DEUTSCHE BANK CD 5. 35% 0.64%
BANQUE FED DU CRED13/7/07 0.51% . DEUTSCHE CD 5. 4% 112107 0.34%
BARCLAYS FRN 3/17/08 1.28% NORDINCHUKIN BANK CD 5. 33 0.76%
BBVA US SENIOR FRN 4/17/8 0.16% NORDINCHUKIN CD 5. 375% 0.38%
BBVASM FRN 5. 26813 04/08 0.57% . NORINCHUKIN BANK CD 5. 27% 0.51%
BNP PARIBAS FRN 05/18/07 0.70% . NORINCHUKIN BANK CD 5. 32% 0.42%
BNP PARIBAS FRN 5/7/2008 0.25% . NORINCHUKIN CD 5. 35% 0.64%
CAJA AHORROS FRN 07/23/08 0.45% . SAN PAOLO CD 5.36 0.38%
CAJA MADRID FRN 10/19/07 0.32% : SKANDIN YCD 5. 3% 07/20/07 0.23%
CALYON NY FRN 09/13/2007 0.25% : SOC GEN CD 08/03/07 5.51% 0.34%
CANCARA ASSET FRN 122007 0.25% . SOCGENERAL CD 010308 0.38%
CITIGROUP FRN 02/13/2008 0.51% : SOCGENERAL CD 5. 25% 0.38%
COM BK FRN 08/24/06 0. 08% : SOCIETE GENERAL CD 5. 4% 0.20%
COMMONWEALTH FRN 1/31/8 0.09% SOCTETE GENERAL CD100607 0.36%
CRDIT FRN 11/09/07 0.41% WESTPAC CD Y 5.5 0.38%
CRED SUISSE FRN 05/12/08 0.25% <IT—=Tp b N>
CREDIR AGRI FRN 7/23/07 0.45% . ALLIANCE & LEISTER CP 0.32%
CREDIT AGRT FRN 4/15/08 0.38% : ALLIANCE & LEISTER CP 091 0.13%
CREDIT SUTS 5.33 2/26/08 0.51% N AMSTEL FND CP 080807 0.40%
CROWN MBS FRN 10/09/07 0.25% . AMSTEL FND CP 090407 0.26%
CSSE CEN EPARG FRN 6/2/08 0.53% : AVSTEL FND CP 092407 0.44%
DANSKE BANK FRN 5/8/09 0.51% : AMSTEL FND CP 11072007 0.16%
DEPFA BANK PLC 0% 6/15/05 0.25% : AMSTEL FND CP 111907 0.28%
DEUTSCHE BANK 01072008 0.43% N AMSTEL FUNDING CP 080107 0.38%
DEUTSCHE BANK FRN 9/22/08 0.51% : AMSTEL FUNDING CP Y 5. 34% 0. 48%
DEUTSCHE BK FRN 01/22/08 0.22% ASPEN FND CP 082007 0.22%
DEUTSCHE BK FRN 6/19/2008 0.51% ATLANTIS CP 090707 0. 16%
FORTIS BANK FRN 07/14/08 0.51% : ATLANTIS CP 092807 0.25%
FORTIS BANK FRN 07182008 0.51% : ATLANTIS CP 10162007 0.23%
.
a4, A . i, PN
GENERAL ELEC FRN 01/05/09 25% . AUSTRA CORP CP 080807
GENERAL ELEC FRN 10/24/08 41% : AUSTRA CORP CP 082007
GE FRN 12/12/08 51% . AUSTRA CORP CP Y 5. 30

51% AUSTRA CP 07/24/07

38% . BANK OF AMERICA CP 101607
48% BANQUE FED CP 072407

25% BANQUE FED CP 072607

36% BANQUE FED CP 090707

15% BARTON CAPITAL CP 5.28
15%
24%
33%
19%
13%

HBOS TSY SRV FRN 07/17/08
HBOS TSY SRV FRN 09/20/04
HBOS TSY SRVCS FRN 06/06
HSBC BK FRN 07/27/2007

LANDESBK FRN 6/23/2008

MERRILL LYNCH FRN 12/4/06
METLIFE GLOBL FRN12/14/04
MORGAN STAN FRN 02/03/06

25%
25%
17%

17%

BEETHOVEN CORP CP 0917200
BEETHOVEN CP 072007

11%
35%
19%
46%
12%
07%
15%
20%

NATEXIS BANQ FRN 05/22/08
NATEXTS BANQ FRN 10/16/06
NATIONWIDE FRN 12/28/2004
NATIXIS FRN 03/31/2008
NORDEA BANK FRN 04/11/07
NORDEA BNK FRN 4/9/07
RBOS EXT 05/16/2006

BEETHOVEN CP 081507
CANCARA ASSET CP 062607
CANCARA ASSET CP 072407

.

51%
13%
32%
13%

CANCARA CP 01/11/08

CANCARA CP Y 5.37%
CHARTA CP 081707

CHARTA CP 091307

olele|e|o|ele|o|o|e|o|o|e|o|2|olo|o|=]e]|e
BRI R R R E
N

ROYAL BK CAN FRN 11/10/04 23% : CITIGROUP CP 092107 38%
ROYAL BK CANADA FRN 3/1/7 22% : CLIPPER CP Y5.01 081607 34%
ROYAL BK EIRE FRN 08/14/7 18% : COMPASS CP 07242007 25%
ROYAL BK FRN 03/26/2008 0.46% N COMPASS SEC CP 081407 0.21%
ROYAL BK FRN 6/6/2008 0.22% : CRC FDG CP 08/21/07 0.22%
ROYAL BK SCOT FRN 07/28/8 0.15% N CRC FND CP 080707 0.43%
ROYAL BK SCOT FRN 12/21/7 0.19% : CRC FND CP 082307 0.17%
RYL BK CANADA FRN 4/3/08 0.88% : CRC FUNDING CP 073007 0.10%
SKANDINAVISKA FRN 4/16/08 0.25% : CRC FUNDING CP 082907 0.25%
SOC GEN FRN DEC 31 2007 0.36% : CURZON FND CP 072307 0.38%
SOCIETE GEN FRN 9/21/2007 0.34% : CURZON FND CP 101607 0.23%
SVENSKA HANDELS FRN 11/07 0.25% CURZON FND CP 10172007 0.05%
SWEDBAN AB FRN 9/17/07 0.25% . CURZON FUNDING CP 081307 0.25%
UBS AG 5. 4% 11/28/2007 0.34% : CURZON FUNDING CP Y 5.32 0.51%
UBS STAMFORD FRN 6/16/08 0.64% : DAKOTA CP 07232007 0.51%
UNICREDITO FRN 5/8/2008 0.18% : DAKOTA CP 100407 0.23%
WACHOVIA FRN 6/27/2008 0.38% : DAVIS SQ CP 080807 0.06%
WESTPAC BK FRN 02/16/07 0.25% : DORADA FINANCE CP 091407 0.22%
WESTPAC BK FRN 1/29/08 0.25% : EMERALD CP 080507 0.32%
WESTPAC BK FRN 3/11/05 0.19% : EMERALD CP 10162007 0.28%
WORLD SAV BK FRN 9/08 0.25% . EMERALD CP 10192007 0.20%
WORLD SAVINGS FRN10/19/07 0.45% N FOUNTAIN SQUARE CP Y 5. 26 0.13%
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4z HAMLE 4z HAMLE
GEMINI SEC CP 081307 0.15% THAMES ASSET CP 081507
GEMINI SEC CP 09052007 0.38% THREE RIVERS CP Y 5.265
IC CP 10170 0.38% THREE RIVERS CP Y 5.265
GENERAL EL CP 11020 0.38% . TICONDEROGA CP 073107
GEORGE STREET CP 072007 0.12% . TICONDEROGA CP Y 5.26
GEORGE STREET CP 07242007 0.16% . TUILIP END CP 08062007
GEORGE STREET CP 072607 0.13% . TULTP FND CP 073007
GERMAN RESIDENCE CP 0822 0.51% . WESTPAC CP 122107
GERMAN RESIDENCE CP 08220 0.57% . <K RRAE >
GRAMPTANS FUNDING CP 0.32% . HBOS TSY S 5.29 02/08/08 0.14%
HBOS TRES CP 072507 0.38% . < Z DA OF S >
ING AMERICA CP Y 5.26 0.13% . BANK OF AMERICA REP 5. 25% 5.09%
INTESA BANK CP 081407 0.38% . BARCLAYS BANK REP 5. 25% 6.37%
IRISH LIFE CP 012207 0.12% MORGAN STANLEY REP 5. 24% 2.55%
IRISH LIFE CP 111307 0.50% SG WARBURG REP 5. 24% 2.55%
IRISH LIFE PER CP 122107 0.37% . SG WARBURG REP 5. 24% 0.13%
JUPITER SEC CP 082007 0.25% . (JE1) F—# 425 : AIB/BNY Fund Management (Ireland) Limited
<2 CORP CP 072007 0. 15% : (T 2) ALK, SRR O M TER I KT 5 YU T4 Lo T,
LAKE CONSTANCE CP 072707 0.18% .
LAKE CONSTANCE CP 073107 0.33% .
AKE CONSTANCE CP 081707 0.16% .
LAKE CONSTANCE CP 091307 0.23% .
LAKE CONSTANCE FUND CP 0.14% N
LANDALE FUNDING CP Y 5.25 0.61% .
LEGACY CP 080107 0.25%
LEXINGTON FND CP 101207 0.25%
LEXINGTON PARK CP 082207 0.08%
LEXINGTON PARKER CP 0806 0.08% :
LEXINGTON PARKER CP 08060 0.13% :
LIBERTY STREET CP 080107 0.41% :
MACQUAIRE BANK CP 072407 0.25% :
MONUMENT GARDEN CP 0913 0.13% :
MONUMENT GARDENS CP 0723 0.51% :
NATIONWIDE CP 080807 0.13% :
NATIONWIDE CP 080907 0.41% .
NEWPORT CP 08172007 0.06% .
NIEUW AMS CP 1.21 8/21/03 0.13% .
NIEUW AMSTERDAM CP 5. 28 0.18%
NIEW AMSTERDAM CP 121007 0.09%
NORINCHUKIN CD 5. 37% 0.51% :
.
i, PN : 2 77V FRDER
NORTH SEA CP 092407 0.06% . M PERRR B
NORTH SEA FND CP 082007 0.26% . (20074 7 /131 A BIAE)
NORTH SEA FND CP 082807 0.06% . 1 HERS 2,084,879, 98211
NORTH SEA FND CP 090407 0.18% I AR 673, 3731
NORTH SEA FND CP 091207 0.13% . T MRERT (110 2,081,206, 60914
NORTH SEA FND CP 091307 0.06% WV . . 5 215,290,959
Vo1 i ERE (V) 0.9168[1
NORTH SEA FND CP 092007 0.07% .
NORTH SEA FND CP 092107 0.16% BENE
NORTH SEA FND CP 101507 0.12% . Sy s A KEMAT—F Y ke ma— kT Ty K>
NORTH SEA FUNDING CP 0.19% . M PEARA T
NORTHSEA FND CP 6/9/07 0.12% . (200747 A 27 A BIE)
OLD LINE CP 091407 0.33% : T PR 314, 283, 804. 40K 1
PARK AVE CP 072307 0.13% : I e 151, 581, 594. 952k K
PARK AVE CP 072407 0.32% . W EEPERRAR (1 —11) 162, 702, 209. 45 Kb
PARK GRANADA CP 072007 0.09% : IY T . _ 1289, 913 181 .
N V1Y) ERER (A T A) 11. 426K R/
RHEIN MAIN CP 080107 0.33%
RIEIN MAIN CP 080607 0-51% SA—ARTY Py IR T YR B T Y H— L Kw Y s Hy s A USSURy K- Y-
RHEIN MAIN CP 092807 0.13% IH T RS
RHEINGOLD SEC CP 092007 0.69% : SRR
RHEINGOLD SEC CP 101507 0.16% : (20074 7 A 30 H BIfE)
SANPAOLO ECP 09/14/07 0.08% : I REERT 38,851,229, 101 53K /v
SCALDTS CAPTTAL CP 101607 0.20% . I A 178, 030, 014. 08 F
SCALDIS CP 072407 0.06% . W SEEERE (1-1) 38,673, 199, 087. 45k [ /v
PR — 0% : IV BT 38,274, 361, 587. 03611
. . Vo 1Y OEEE (VAT 4 Fa—vatr. 11,571 70K Fv
SCALDIS CP 073007 0.12% : FhaAL—say-LaT
SCALDIS CP 080307 0.17% : »52)
SCALDIS CP 09/25/07 0.14% .
SCALDIS CP 090407 0.06% .
SCALDIS CP 09172007 0.08%
SCALDIS CP 09182007 0.06%
SCALDIS CP 092007 0.18% .
SCALDIS CP 092107 0.09% .
SCALDIS CP 092407 0.04% .
SCALDIS CP 092707 0.03% .
SCALDIS CP 10012007 0.06% .
SCALDIS CP Y 5.34 0.15% .
SCALDIS CPO 091307 0.25% .
SIMBA FND CP 082707 0.38% .
SPINTAB CP 082207 0.46% .
TASMAN FND CP 092807 0.36%
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%5 HRERUVEHDOREE

T g o0 % E B UMRA) D AR ONS SREE IR O RITH A 0BTk D@ Y T,

b HE Sl BRENE (1) fEf g (n) FATHS D (1)
sy | 200381200 5, 983, 906, 320 56,016, 100 5,927, 890, 220
M 200441 221 0) (0) (0)
sow | 2000171230 137, 759, 666 251,907, 060 5,813, 742, 826
e £ 200447 H22H 0) (0) (0)
sam | H 2004671230 299, 959, 753 546,213,922 5,567, 488, 657
1o F£ 200541 A20H [© (0) (0)
smaw | B 200517210 341,985, 251 735, 145, 522 5,174, 328, 386
HEF | F 200547 H2lR (0) (0 )
s | EL 200597 220 12, 387, 285 920, 682, 873 4,266, 032, 798
HOF | E 20064 1 H20R (0 (0 )
mew | B 200617210 45, 744, 004 1,201, 259, 730 3,110,517, 072
AOF 1w 20064 7 201 (o [O) ©)
g7 | EL 200647 I2LH 32,307, 857 456, 577, 835 2, 686, 247, 094
K 200741 H22H (0) (0) (0)
s | EL 2007 151230 12, 820, 990 319,213, 657 2,379, 854, 427
Ak 200747 H20H (0) (0) (0)

(1) () NOEFEFAMINBT 2E, MK OFITHERAKTT,
(E2) BERNFUITY YR T ORE K2 ST,
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