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fZ4Ed HALLE
ACUITY BRANDS INC 0. 09%
ADAMS RESPIRATORY THERA INC 0. 11%
ADMINISTAFF INC 1. 35%
AGILYSYS INC 0. 24%
ALASKA AIR GROUP INC 0. 49%
ALKERMES INC 0. 12%
ALLEGHANY CORP 0. 08%
ALPHARMA INC-CL A 0.83%
AMERICAN GREETINGS CORP -CL A 1. 15%
AMERTCREDIT 2.02%
AMERTSOURCEBERGEN CORP 2.32%
AMERITRADE HOLDING CORP CL A 0. 72%
AMERTPRISE FINANCIAL INC 0. 87%
AMGEN INC 0.57%
ANSYS INC 0. 09%
APPLIED BIOSYSTEMS GROUP —APP 1.92%
CELERA GENOMICS GROUP-APPLER 0. 30%
APPLIED INDUSTRIAL TECH INC 0. 32%
ARBITRON INC 1.95%
AUDIOVOX CORP - CL A 0. 08%
AUTODESK INC 0.27%
AVNET INC 0.72%
BLOCKBUSTER INC — CLASS A 0. 00%
F24ES [N
BLOCKBUSTER INC — CLASS B-WI 0. 00%
BROWN SHOE COMPANY INC 0.17%
BUILDING MATERTALS HLDG CORP 0. 59%
CF INDUSTRIES HOLDINGS INC 0. 23%
CLECO CORPORATION 0. 13%
CAL DIVE INTERNATIONAL INC 1.08%

CATALINA MARKETING CORP.

CATO CORP-CL A

CENTURYTEL INC

CHOICE HOTELS INTL INC

CHIQUITA BRANDS INTL

CIRCUIT CITY STORES INC

CIRRUS LOGIC INC

clele|f|e|ep|e|R Mo e
IS
=

COMMONWEALTH TELEPHONE ENTRP 21%
COMPUCREDIT CORP 34%
COMTECH TELECOMMUNTCATTONS 17%
CONSOLIDATED GRAPHICS INC 09%
DARDEN RESTAURANTS INC 36%
DILLARDS INC -CL A 1. 56%
DOLLAR THRIFTY AUTOMOTIVE GP 0. 62%
DOMINO’ S PIZZA INC 0. 49%
DOWNEY FINANCIAL CORP. 0. 37%
DRESS BARN INC 0. 09%
EOG RESOURCES INC 0. 24%
E+TRADE FINANCIAL CORP 0.37%
EMCOR GROUP INC 0. 33%
ENDO PHARMACEUTICAL HLDGS INC 0. 14%
ENERGIZER HOLDINGS INC 1.64%
EQUITABLE RESOURCES INC 0. 35%
EXPRESS SCRIPTS INC. ~COMMON 2. 34%
FATR TSAAC INC 0.10%
FIRSTFED FINANCIAL CORP 0. 55%
FREESCALE SEMICONDUCTOR-B 0. 87%
FREMONT GENERAL CORP 1.47%
H.B. FULLER CO. 0. 10%
FURNITURE BRANDS INTL INC 0.27%
GATX CORP. 0. 50%
GENENTECH INC 2.32%
GENESIS HEALTHCARE CORP 0. 09%
GENZYME CORP-GENL DIVISTON 2.17h
GLOBAL PAYMENTS INC 0. 46%
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F— 5T : Investors Fund Services (Ireland) Limited
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GOOGLE INC—CL A 2 21% N KTy R AVATFAFa—vaFh - THxasb—vary - v=7 77 ZAOMANNEHEOHM (200641 H19
GUESS? INC 0. 50% . R
DLENY O o : v:ﬂ%@ﬁ?ﬂi‘ §&§§E%VD$TV?7?X (InsLituLior‘ml ?iscribunon Cléss’ Administrét%on ‘

. Distribution Class, Preferred Distribution Class, Institutional Accumulation Class, Administration

HEARST-ARGYLE TELEVISION INC 0. 68% : Accunulation Class, Preferred Accumulation Class, Value Distribution Class, Capital Distribution Class)
IMMUCOR INC 0.33% . EEAENETT,
INFOSPACE INC 0. 35% . i OREA A SN
INTERDIGITAL COMM CORP 0.18% CGEREPE TG
INTERGRAPH CORP L.70% : ALL&LEIC CD3.79% 29MAR 06 2006/3/29 0. 25%
INVESTMENT TECHNOLOGY GROUP 0. 33% : ALLIANCE&LEICESTER CD 4.5 2006/4/21 0.53%
ITRON INC 0.23% : ALLIANCE&LEICESTER CD4. 75 2007/1/10 0. 14%
JLG INDUSTRIES INC. 0.30% : BARCLAY CD 4.0% IMAR 2006 2006/3/1 1.01%
JABIL CIRCUIT INC 0.23% N BARCLAY YCD Y4. 77% 5DEC06 2006/12/5 b
KOMAG INC 0. 48% : BOA CD 3.67% 2006/6/13
KOS PHARMACEUTICALS INC 0.80% . CA CD Y3.87% 9 MARCH 2006 2006/3/9 1.26%
LANDAMERICA FINANCIAL GROUP 1.57% N CALYON CD 3.78% 29MAR2006 2006/3/29 0. 75%
LANDRY’ S RESTAURANTS INC 0. 65% . CREDIT SUISSE CD 4.8 2007/1/12 0. 50%
LITHIA MOTORS INC - CL A 0.27h : FORTIS YCD 3.695% 10MAY06 2006/5/10 0. 30%
LOEWS CORPORATTON 1.22% N HBOS YCD 4.815% 27DEC 06 2006/12/27 0. 96%
LONGS DRUGSTORES CORP 1. 68% N NAT 0Z CD Y4. 11% 7AUG 06 2006/8/7 0. 15%
MBIA INC 2. 30% N NORIN CD Y4.305% 31JAN 06 2006/1/31 0.75%
MPS GROUP INC 0. 60% : NORIN CD V4. 35% 26JAN 06 2006/1/26 1.21%
MTS SYSTEMS CORP 0. 09% N RBOC CD Y4.25% 31AUG 05 2006/8/31 0.57%
MANNATECH INC 0. 10% N SOC CD 4.75% 4 DEC 06 2006/12/4 0.77%
MCKESSON CORP 0. 09% N SOC GEN 3.745% CD 2006/6/23 0. 15%
MENTOR CORP 0. N SOCIETE GENERAL CD 4. 75% 2007/1/10 0. 75%
MICRON TECHNOLOGY INC 2. N TORONTO YCD3. 7% 10MAY 06 2006/5/10 0. 30%
MIPS TECHNOLOGIES 0. : (e S
MONSANTO CO 1.00% . ABN AMRO CP 01/31/06 2006/1/31 0.75%
NACCO INDUSTRTES —CL A 0. 44% N AMSTEL CP Y4. 295% 31JANO6 2006/1/31 2.51%
NASH FINCH €O 0. 09% . AMSTEL CP Y4. 32% TFEB06 2006/2/7 0.71%
NAVISTAR INTERNATTONAL 1. 13% N AMSTEL CP Y4.36% 1 MAR 06 2006/3/1 0. 52%
NOVELL INC 1. 00% N ASPEN CP Y4.2% 1FEB 06 2006/2/1 0. 50%
OFFSHORE LOGISTICS 0. 09% N ATLANTIS 1 FUND CP Y 4.47 2006/4/12 0.37%
OVERSEAS SHIPHOLDING GROUP 0. 09% : ATLANTTS CP 4. 5% 2006/4/17 0.47%
PAPA_JOHN'S INTL INC 0. 26% N ATLANTIS CPY4. 42% 20MAR06 2006/3/20 0.97%
PAYLESS SHOESOURCE INC-W/T 1.61% N BANQ FED CPY 4. 10% 27JUL 2006/7/27 0. 49%
PERRIGO COMPANY 0. 49% . BOA CP Y 3.92% 1 MAR 06 2006/3/1 0. 63%
PILGRIN'S PRIDE CORP 0.12% N BOA CP Y 4.213% 31 JAN 06 2006/1/31 1. 26%
PLEXUS CORP 0.15% . BOT 3.90Y CP 2006/1/30 0. 46%
POGO PRODUCING €O 0. 34% N CALYON CP Y4. 18% 1FEB 06 2006/2/1 0. 25%
PREPAID LEGAL SERVICES INC 0.32% . CHARIOT CP Y4.35% 27JANOG 2006/1/27 0.23%

Sli4, AL . Sii4, feRE A A FALCER
QUANEX CORP 0.36% . CRC CP Y4.29% 31JAN 06 2006/1/31 0.50%
RADIAN GROUP INC 0.09% . CURZON FUNDING CP Y 4.46 2006/4/11 0.25%
RYERSON INC. 0.38% . DAKOTA CP 4. 29%20JANOG 2006/1/20 0. 45%
SCHOLASTIC CORP 0. 09% . DAKOTA CP Y4. 2% 25JAN 05 2006/1/25 0. 68%
SEABOARD CORPORATION 0.48% . DAKOTA CP Y4.28% 25JAN 06 2006/1/25 0.75%
SEACHANGE INTERNATIONAL INC 0. 09% . DAKOTA CP Y4. 28% 26JANO6 2006/1/26 0. 50%
SHUFFLE MASTER INC 0.09% . DEPFA CP 4.32% 2006/1/31 1.00%
SKECHERS USA INC 0.09% . DEPFA CP Y. 245% 30JAN 06 2006/1/30 0.50%
SKYWEST INC 0.16% . FORTISECP4. 33 31JANO6 2006/1/31 0.75%
SMITH (A.0.) CORP 0.32% . GEMINT CP Y4.2% 27 JAN 06 2006/1/27 0.18%
SONIC AUTOMOTIVE INC 0.77% . GRAMPIAN CP Y4. 19% 31JAN 2006/1/31 0. 44%
SOUTHERN COPPER CORP 0.17% . HBOS CP 4.33% 31JANO6 2006/1/31 0.75%
SPHERION CORP 0.09% . ING CP Y4.20% 3 FEB 06 2006/2/3 0.27%
STAGE STORES INC 0.56% . ING CP V4.26% 26 JAN 06 2006/1/26 0.38%
STEIN MART INC 0.09% . IRISH LIFE &PERM 4. 5% 2006/4/12 0.30%
STEWART INFO SVCS 1. 24% . KBC CP Y 4.20% 3 FEB 06 2006/2/3 0. 30%
SUNOCO  INC 2.28% . LMA CP Y 4.40% 25JAN 06 2006/1/25 0.38%
SWIFT ENERGY COMPANY 1.53% . NEWPORT CP Y4.2% 1 FEB 06 2006/2/1 0. 50%
SYNOPSYS INC 0.94% . NIEUW CP 4.3% 25]ANO6 2006/1/25 0.18%
TRW AUTOMOTIVE HOLDINGS CORP 0.14% . NIEUW CP Y4.29% 20JAN 06 2006/1/20 0.51%
TECH DATA CORPORATION 0.37% . NIEUW CP Y4.33% 23JANOB 2006/1/23 0.32%
TELEDYNE TECHNOLOGIES INC 0. 49% . NORD CP Y4.375% SMAR 06 2006/3/8 0.70%
TELLABS INC 0.13% . NORTH CP YA.3% 22FEB 06 2006/2/22 0.25%
TELETECH HOLDINGS INC 0.17% . NORTH CP Y4.3% 23 FEB 06 2006/2/23 0.75%
TERRA INDUSTRIES INC 0.47% . PARK CP Y4.32% 30JAN 06 2006/1/30 0.35%
TEXAS INSTRUMENTS INC 2.24% . PARK CP Y4.35% 23JAN 06 2006/1/23 1. 25%
THORATEC LABS CORP 0.21% . RWE CP Y4.26% 30 JAN 06 2006/1/30 0.25%
TRADESTATION GROUP INC 0.19% . SAN PAOLO CP 4. 345% 2006/1/31 1.00%
TYSON FOODS INC —CL A 0.43% . SCALDTS CP Y4.33% 23JANO6 2006/1/23 0.52%
USANA HEALTH SERVICES INC 0.24% . SOLIT CP Y 4.37% 31JAN 2006/1/31 0. 25%
USEC TNC. 0.10% . SOLITATRE CP Y 4.33% 2006/1/31 0.88%
U.S. XPRESS ENTERPRISES - *A” 0.11% . SOLITAIRE CP Y4.37% 25JAN 2006/1/25 0. 20%
UNITED ONLINE TNC. 0.34% . SOLITATRE CPY4. 37% 25JAN 2006/1/25 0.25%
UNITED RENTALS INC 0.85% . ST. GEORGE CP Y4. 19% 1FEB 2006/2/1 0.24%
UNIVERSAL COMPRESSION HOLDINGS 0.09% . THAMES CP Y4.34% 7 FEB 06 2006/2/7 0.20%
VERITAS DGC INC 2.27% . THAMES CPY4. 33% 20JAN 05 2006/1/20 1.28%
VERTRUE INC 0.06% . THREE CP Y4.33% 6 FEB 06 2006/2/6 0.30%
WESTERN DIGITAL CORP 1.12% . TICOND CP Y4.35% 24JAN 06 2006/1/24 0.98%
WHIRLPOOL CORPORATION 0.09% .
WORLD ACCEPTANCE CORP 0.20% .

(R



dA—NWk22- ¥y RKEHRY—Fvb-=

(1) F—# 4T : AIB/BNY Fund Management (Ireland) Limited
(TE2) MANERIE, MHEBRE A OME FERBIC T 5 MR Ol o R T,

i fEsEA A MR . o, R

GO : 2 7 7 ~ |~ o)IE,lR
AB SPINTAB FRN 02/10/2006 2006/2/10 1.23% . %%if:i%il )
AB SPINTAB FRN 02/24/2006 2006/2/24 0.43% - 4,429, 224, 6777
AB SPINTAB FRN 3/10/06 2006/3/10 0. 48% . I Al 104, 485, 07111
AB SPINTAB FRN 8/24/06 2006/8/24 0.75% . M A RERAE (1 — 1) 4,324,739, 60611
ASB BANK LTD 2. 89% 3/8/07 2007/3/8 0. 38% . NV RTE O 4,196, 258, 28511
AUST & NZ FRN 10/7/2007 2007/10/7 0.10% . VTR ) MEER (V) 1. 03061
AUST & NZ FRN 5/26/07 2007/5/26 0. 25% .
AUST & NZ FRN 6/23/06 2006/12/22 0.32% . At _

. <d—Fwr e Hys R KEBRA~—F Y b ma— kI Ty R>
BANK OF NOVA FRN 2/14/07 2007/2/14 0.38% : RS
BANQ FED FRN 1/30/06 2006/1/30 0.17% : (2006 1 7127 F1 5145)
BARCLAYS BANK FRN 6/21/06 2006/6/21 0. 96% : | R 421, 142, 514 24 [0
BARCLAYS BANK FRN22/12/06 2006/12/22 1.06% . I AR 210, 654, 890. 39K /L
BNP PARTBAS FRN 6/06/07 2007/3/6 0.75% . I Rk (1 — 1) 210, 487, 623. 85 /1
BNP PARIBAS FRN 6/19/06 2006/6/19 1.38% VST 18, 062, 899. 3631
CATSSE DEPAR FRN 09/18/6 2006/9/18 1.01% V. 1RERDMRER (A2 7 2) 11 653K <
CAISSE EPARG FRN 02/07/06 2006/2/7 0. 63% I Ky PR Ty K e B s B e By By s A USS Uy [ PP
CATSSE EPQRG FRN 02/10/06 2006/2/10 0.88% DSNNG
CAN TMP FRN 04/03/2006 2006/4/3 0. 65% ST A
CAYLON NY FRN 06/20/07 2007/6/20 0. 63% (20064E 1 30 A 5i7E)
CITIGROUP FRN 02/28/2007 2007/2/28 1.26% 1 EERE 20,946, 828, 117. 474 R /v
COM BK FRN 08/24/06 2006/12/22 0.16% I ffifed 72,994, 581. 52K F /v
CRED SUIS FRN 04/18/2006 2006/4/18 0. 50% I st (1-1) 20,873, 833, 535. 95K I/
CRED SUTS FRN 05/09/06 2006/5/9 0.33% I mirsns 20,614, 223, 275, 1581

N Vo 1NY Y MEER (AT 4 Fa—vat. 10, 734. 75K R v
CRED SUTS FRN 2006/09/26 2006/9/26 0.33% : i
CREDIT AGRICOLE FLO7/06 2006/7/17 0. 18% : 2532
DANSKE BANK FRN 04/05/07 2007/4/5 0. 25% :
DANSKE BANK FRN 4/11/07 2007/4/11 0. 25% :
DANSKE BK A/S FRN 2/22/07 2007/2/22 0.50% :
DEPFA BANK PLC 0% 6/15/05 2006/9/15 0. 50% :
DEUTSCHE VRO 2006/04/24 2006/4/24 0. 45% :
GEN ELE VRO 2006/12/05 2006/12/8 0. 40% :
GEN ELEC CORP FRN-EXT MAT 2007/1/9 0.71% :
HBOS TSY FRN 01/20/06 2006/1/20 0.63% :
HBOS TSY SRV FRN 09/20/04 2006/12/20 0.75 :
HBOS TSY SRV FRN 23/2/07 2007/2/23 1.01% :
HSBC BK FRN 07/27/2007 2007/7/27 0.50% :
HSH NORBANK FRN 08/01/06 2006/8/1 0. 88% :
LB BADEN FRN 12/18/06 2006/12/18 0.75% :
MERRTLL LYNCH FRN 12/4/06 2006/12/4 0. 30% :
METLIFE GLOBL FRN12/14/04 2006/12/15 0. 30% :

kS R A [P . - o S 7 ok
MORGAN STAN FRN 02/03/06 2007/1/3 0. 48% . #5 REK Uﬁ#fﬁ'\]d)?&%ﬁ
NATEXIS BANQ FRN 05/09/06 2008/5/9 L3t FRA SR ORGE R ORI O I B TNC S A AR DR H 2 UK OB Y T
MATEXIS BING PN 10716706 20071115 " IR N () mEnm ()| mEEEDR ()
NATIONAL AUST 06/14/07 2007/6/14
NATIONWIDE FRN 12/28/2004 2006/10/27 mum |G 20Es ALy 5 983, 906, 320, 86,016, 160, 5. 921, 890. 220,
NATL AUSTRAL FRN 6/28/06 2006/6/28
- B 200441 230 137, 759, 666 251,907, 060 5,813, 742, 826

RBOS EXT 05/16/2006 2007/1/19 2m FE 200447 A22H (0) () (0)
ROYAL DK CAN FRN 11/10/01 2006/12/8 - B 200447 H231 299, 959, 753 546, 213, 922 5, 567, 488, 657
ROYAL BK SCOT FRN 10/4/6 2006/10/4 HIM | & 0051 11208 ) () )
ROYAL B SCOT FRN 12/21/7 2007/12/21 sam | B 200541 A21H 341,985, 251 735, 145, 522 5, 174, 328, 386
ROYAL BK SCOT FRN 3/30/7 2007/3/30 7| % 200567 A21R ) () ©
RYL BK CANADA FRN 12/18/6 2006/12/18 E %50 g égggizﬁ%g 12, 387, 2{23) 920, 682, szg) 4, 266, 032, 79(2)
S0C GEN FRN 4/30/06 2006/3/30 .
UNICREDITO BK FRN 2/9/7 2007/2/9 0.43% N (k1) () NOEFIIAINCE T HRE, MR UFRITHA LK TT,
UNICREDITO FRN 7/20/06 2006/7/20 0.6 : (E2)  RENBIITSYSEMM T ORE N B EELET,
WESTPAC BANK FRN 5/25/07 2007/5/25 0.13% .
WESTPAC BK FRN 3/11/05 2006/10/11 0. 38% .
WORLD SAVINGS FRN10/19/07 2007/10/19 0. 89% .
B> .
STATENS BOS FRN 06/07/06 2006/6/7 1.01% .
STATENS BOS FRN 1/20/06 2006/1/20 0. 50% .
STATENS BOST FRN 02/10/06 2006/2/10 0. 25% .
STATENS BOSTAD FRNS/15/06 2006/8/15 0. 50% .
Z OO .
BARCALYS REPO 4. 27% 2006/1/20 2.52% .
BEAR STEARNS CP 4. 30% 2006/1/20 1.21% .
BOA 4. 27% 011906 2006/1/20 11.32% .
MORGAN REPO 4. 26% 2006/1/20 2.31% .
SG WARBURG REPO 4. 27% 2006/1/20 5. 03% .
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