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ABAXTS INC 0.00%
ADAPTEC INC 0.07%
ADMINIST; 0.57%
ADVENT SOE 0.00%
AGILYSYS INC 0.16%
ALBANY MOLECULAR RESEARCH 0.02%
ALDERWOODS GROUP INC 0.00%
ALKERMES INC 1.09%
ALLEGHANY CORP 0.02%
ALPHARMA INC—CL A 1.12%
AMERICAN GREETINGS CORP ~CL A 1.29%
AMERICAN PHYSICIANS CAP INC 0.00%
AMERICAN REPROGRAPHICS €O 0.10%
AMERICREDIT 2.03%
AMERISOURCEBERGEN CORP 2.29%
AMERIPRISE FINANCIAL INC 0.49%
AMREP CORP 0.03%
ANADARKO PETROLEUM CORPORATION 0.72%
ANAREN INC 0.03%
ANSOFT CORP 0.15%
APOLLO INVESTMENT CORP 0.02%
it
APPLIED BIOSYSTEMS GROUP —APP 2.33%
APPLIED MICRO CIRCUITS CORP 0.00%
ARBITRON INC 1.35%
ARCHER-DANTELS-MIDLAND €O 0.31%
ARENA PHARMACEUTICALS INC 0.00%
ARGONAUT GROUP INC 0.00%
ARVINMERITOR INC 0.33%
ASHLAND INC 0.85%
ATHEROS COMMUNICATTONS 0.01%
ATMEL CORPORATTON 0.15%
BEVERLY HILLS BANCORP INC 0.00%
BIO-RAD LABORATORIES INC. CLAS 0.07%
BLOCKBUSTER INC — CLASS A 0.00%
BLOCKBUSTER INC - CLASS B-WI 0.00%
BLUELINX HOLDINGS INC 0.05%
BOB EVANS FARMS 0.00%
BON-TON STORES INC/THE 0.15%
BOWNE & CO 0.05%
BRIGHTPOINT INC 0.41%
BRINK' S CO/THE 0.23%
BROCADE COMMUNICATIONS SYS 0.21%
BROWN SHOE COMPANY INC 0.23%
CBS CORP-CL B 1.34%
CF INDUSTRIES HOLDINGS INC 0.43%
CSG SYSTEMS INTL INC 0.27%
CT COMMUNICATTONS INC 0.12%
CANDELA CORP 0.00%
CARACO PHARM LABS INC 0.01%
CARRTER ACCESS CORP 0.02%
CATALINA MARKETING CORP. 0.07%
CELGENE CORP 2.10%
CENTURYTEL INC 2.08%
CEPHALON INC 0.03%
CERNER CORP 0.22%
CHOICE HOTELS INTL INC 2.31%
CIRCUIT CITY STORES INC 1.89%
CIRRUS LOGIC INC 0.11%
CLEAR CHANNEL COMMUNTCATIONS 1.09%
COMFORT SYSTEMS USA INC 0.03%
COMBINATORX INC 0.00%
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COMPUTER SCIENCES CORP 1.21%
CONNETTCS CORP 0.05%
COX RADIO INC-CL A 0.09%
DADE BEHRING HOLDINGS INC 0.09%
DEVON ENERGY CORPORATION 0.88%
DIGITAL INSTGHT 0.13%
DILLARDS INC —CL A 1.87%
DOLLAR THRIFTY AUTOMOTIVE GP 0.57%
DOMINO'S P1ZZA INC 0.04%
DOVER DOWNS GAMIN & ENTERTA 0.02%
DRESS BARN INC 0.16%
EMC INS GROUP INC 0.05%
EXTRADE FINANCIAL CORP 0.09%
EAGLE MATERTALS TNC 0.02%
EMBARQ CORP-W/T 0.45%
EMCOR GROUP INC 0.26%
ENCORE WIRE CORP 0.05%
ENDO PHARVACEUTTCAL HLDGS TNC 0.66%
ENERGIZER HOLDINGS INC 1.40%
EXELIXIS INC 0.10%
EXPRESS SCRIPTS INC. -COMMON 0.75%
FIRST CASH FINL SVCS INC 0.00%
FIRST CONSULTING GROUP INC 0.01%
FIRST SOUTH BANCORP INC 0.00%
FIRSTFED FINANCIAL CORP 1.07%
FREMONT GENERAL CORP 1.35%
FURNTTURE BRANDS INTL INC 0.92%
GENESIS HEALTHCARE CORP 0.06%
GLADSTONE CAPITAL CORP 0.00%
GLOBAL PAYMENTS TNC 0.20%
GOLDEN TELECOM INC 0.04%
GREAT AMERICAN FINL RES INC 0.00%
GREAT ATLANTIC & PAC TEA CO 0.26%
GREATBATCH TNC 0.14%
GROUP 1 AUTOMOTIVE INC 0.71%
GUESS? INC 0.48%
HANDLEMAN CO 0.00%
HARVEST NATURAL RESOURCES TN 0.09%
HOLOGIC INC 0.05%
HUDSON CITY BANCORP INC 0.00%
EALES [N
HUMANA TNC 2.03%
ICT GROUP, INC. 0.02%
TKON OFFICE SOLUTIONS INC 0.39%
TLLUMINA INC. 0.05%
TMMUCOR TNC 0.03%
INFOSPACE TNC 0.48%
INGLES MARKETS 0.01%
INNOSPEC INC 0.02%
INSTEEL TNDUSTRIES 0.06%
INTERGRAPH CORP 0.86%
INTERVEST BANCSHARES CORP 0.02%
INTERWOVEN INC 0.00%
JACK TN THE BOX INC 0.00%
JEFFRIES GROUP INC (NEN) 0.28%
JONES APPAREL GROUP INC 0.22%
KAVAN CORP 0.00%
KELLWOOD CO 0.40%
KENDLE TNTERNATTONAL INC. 0.04%
KNIGHT CAPITAL GROUP INC-A 0.01%
LADISH €O INC 0.05%
LANDAMERTCA FINANCTAL GROUP 1.54%
LANDRY' S RESTAURANTS INC 0.67%
LIGHTBRIDGE INC 0.02%
LITHIA MOTORS INC - CL A 0.18%
LIVE NATTON 0.15%
LODGTAN INC — W/T 0.00%
LOEWS CORPORATION 1.85%
LONGS DRUGSTORES CORP 1.25%
LOUTSTANA-PACTFTC CORP 0.00%
LUMINEX CORP 0.00%
M & F WORLDWIDE CORP 0.02%
MBIA INC 2.27%
MWPS GROUP TNC 0.61%
MTS SYSTEMS CORP 0.11%
MANNATECH INC 0.01%
MANPOWER INC 0.41%
MARCUS CORP. 0.07%
MARTEN TRANSPORT LTD 0.01%
MARVEL ENTERTAINMENT INC 0.24%
MCKESSON CORP 0.00%

¥EHRV—FTIb-Za—bSN- TPV

11

AR
MEDICIS PHARMACEUTICAI 0.00%
MESA ATR GROUP INC 0.02%
METABASTS THERAPEUTICS INC 0.00%
MICROSTRATEGY INC —CL A 0.32%
MICRON TECHNOLOGY INC 0.08%
MTLLENNTUM PHARMACEUTICALS 0.00%
MIPS TECHNOLOGIES 0.11%
MONARCH CASINO & RESORT INC 0.02%
MULTIMEDIA GAMES INC 0.01%
NACCO INDUSTRIES -CL A 0.556%
NETFLIX. COM INC 0.19%
NETLOGIC MICROSYSTEMS INC 0.08%
NEUROCRINE BIOSCIENCES INC 0.00%
NEW RIVER PHARMACEUTICALS 0.08%
NEWMARKET CORP 0.92%
NUCOR CORP 0.43%
0’ CHARLEYS INC 0.04%
OM GROUP INC 0.14%
OFFICE DEPOT INC 2.25%
OPNET TECHNOLOGIES INC 0.01%
OVERSEAS SHIPHOLDING GROUP 0.22%
P.A.M. TRANSPORTATTION SVCS 0.00%
PDL BIOPHARMA INC 0.27%
P G & E CORPORATION 1.13%
PHH CORP 0.05%
PAIN THERAPEUTICS INC 0.01%
PALOMAR MEDICAL TECHNOLOGIES 0.05%
PAPA JOHN'S INTL INC 0.42%
PAREXEL INTERNATIONAL CORP 0.01%
PAYLESS SHOESOURCE INC-W/T 0.85%
PERFORMANCE FOOD GROUP CO 0.14%
PERRIGO COMPANY 0.47%
PETROLEUM DEVELOPMENT CORP 0.04%
PTONEER NATURAL RESOURCES CO 0.55%
PIPER JAFFRAY COS 0.46%
PLEXUS CORP 0.30%
POLYCOM INC. 0.35%
PREPATD LEGAL SERVICES INC 0.17%
P] RRED BANK LOS ANGELES 0.05%
PRESIDENTIAL LIFE CORP 0.02%
E4iiES FAALLHE

RADIAN GROUP INC 0.38%
REALNETWORKS INC 0.32%
RED HAT INC. 0.50%
REDBACK NETWORKS INC 0.17%
RYERSON INC. 0.67%
SCPTE HOLDINGS INC 0.01%
SET INVESTMENTS COMPANY 0.39%
SPSS INC 0.11%
SAVIENT PHARMACEUTICALS INC 0.00%

I0LASTIC CORP 0.33%
SCS TRANSPORTATION INC 0.00%
SEABOARD CORPORATTON 0.39%
SEABRIGHT INSURANCE HOLDINGS 0.05%
SEACHANGE TNTERNATTONAL INC 0.00%

10RE BANCSHARES INC 0.00%
SIERRA HEALTH SERVICES 0.22%
SITEL CORP 0.01%
SIX FLAGS INC 0.21%
SKECHERS USA INC 0.25%
SMITH (A.0.) CORP 0.35%
SMITHTOWN BANCORP INC 0.00%
SONIC AUTOMOTIVE INC 0.37%
SONICWALL INC 0.02%
SPANSTON INC-CLASS A 0.11%
SPHERTON CORP 0.21%
STAGE STORES INC 0.45%
STEPAN CO 0.03%
STEWART INFO SVCS 1.19%
SUNOCO INC 0.34%
SUNRISE SENTOR LIVING INC 0.43%
SUPERTOR ESSEX INC 0.08%
SWIFT ENERGY COMPANY 1.53%
SYKES ENTERPRISES INC 0.04%
SYMYX TECHNOLOGIES INC 0.00%
SYNOPSYS INC 1. 26%
SYNIVERSE HOLDINGS INC 0.07%
SYSTEMAX INC 0.00%
TXU CORPORATTION 1.82%
TECH DATA CORPORATION 53%
TEKTRONIX INC 0.00%
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TELEDYNE TECHNOLOGIES INC 0.00% KL1O P 2006/7/24 0.23%
TELLABS INC 1.21% : KLTO FDG CP 5. 33% 07/24 2006/7/24 0.38%
TELETECH HOLDINGS INC 0.13% : KLTO CP 2006/7/24 0.19%
TERRA INDUSTRIES INC 0.34% : NORTH SEA CP 2006/7/25 0.26%
TESORO CORP 0.09% : CRC FUNDING CP Y5. 10 0725 2006/7/25 0.38%
THESTREET. CON TNC 0.00% : DAKOTA CP 5. 32% 07/25/06 2006/7/25 0.76%
THOMAS WETSEL PARTNERS GROUP 0.11% : CONPASS SEC CP V5. 33% 2006/7/25 0.47%
THORATEC LABS CORP 0.06% : GEORGE ST CP 2006/7/26 0.13%
TIERONE CORP 0.02% : GEORGE ST CP V5. 32% 07/26 2006/7/26 0.18%
TINE WARNER INC 1.64% : OBDERTY ST CP Y5.32% 0726 2006/7/26 0.36%
TONER GROUP INC 0.25% BANQ FED CPY 4. 10% 27]UL 2006/7/21 0.38%
TRADESTATION GROUP INC 0.11% CURZON CO Y5.335 07/27/06 2006/7/21 0.75%
TRANSACTION SYSTEMS ARCHIT — A 0.05% NORTH SEA CP 2006/7/21 0.11%
TRICO BANCSHARES 0.00% : PARK AVE CP V5. 33% 07/27 2006/7/21 0.49%
TRIPLE CROWN MEDIA INC 0.00% : TICONDEROGA CP V5. 33% 2006/7/21 0.95%
TRIZETTO GROUP INC 0.22% : GEORGE ST CP 2006/7/28 0.14%
TRONOX INC-CLASS B 0.03% : GEORGE ST CP V5. 35% 07/28 2006/7/28 0.17%
TYSON FOODS INC ~CL A 0.23% : NORTH SEA CP 2006/7/28 0.13%
USEC INC. 0.09% : VARTABLE CP 2006/7/28 1.02%
U.S. XPRESS ENTERPRISES - * A 0.18% : DAKOTA CP Y 5.3% 2006/8/1 0.38%
UNITED INDUSTRIAL CORPORATION 0.23% : CONPASS SEC CP V5. 33 0803 2006/8/3 0.36%
UNTTED ONLINE TNC. 0.15% : LAKE CONSTANCE CP Y 5.29 2006/3/3 0.18%
UNTTED RENTALS INC 1. 15% NIEUW CP V5. 34% 08/07/06 2006/8/17 0.18%
US CELLULAR CORP 0.00% CANCARA CP 2006/8/8 0.38%
UNITED STATIONERS 0.03% SOLITAIRE CP 2006/8/8 0.19%
UNTVERSAL COMPRESSTON HOLDINGS 0.09% : CANCARA ECP 2006/8/8 0.12%
VERTFONE HOLDINGS INC 0.28% . CONCORD CP 2006/8/8 0.66%
VERITAS DGC INC 1.99% . NIEUW AVSTERDAM CP Y 5.28 2006/8/8 0.12%
VIGNETTE CORPORATION 0.03% : CRC P 2006/8/10 0.19%
VOLT TNFO SCIENCES INC 0.00% : NEWPORT CP V5. 24% 08/10 2006/8/10 0.38%
WAT OFFSHORE INC 0.06% . ISTX CP Y5. 24% 08/11/06 2006/8/11 0.38%
WATERS CORP 0.35% . LAKE CONST CP V5. 33% 0814 2006/8/14 0.44%
WEBSENSE INCORPORATED 0.18% . THAMES ASSET CP Y 5.32 2006/8/15 0.38%
WEBMETHODS TNC 0.01% . GEORGE STREET CP 5. 32 2006/8/15 0.48%
WILSHIRE BANCORP INC 0.00% . LANDALE CP 2006/8/15 0.35%
WORLD ACCEPTANCE CORP 0.26% . BOBDALE CP V5. 32% 08/15 2006/8/15 0.56%
7ORAN. CORP 0.13% NATEXIS CP Y 5.33 2006/8/15 0.38%
7460 CORP 0.00% . ATLANTIS CP Y5. 33% 08/16 2006/8/16 0.39%
(1 1) 7—# 428650 : Investors Fund Services (Ireland) Limited . JUPTTER SECURTZATION CP 2006/8/16 0.29%
(TE2) FAFERIE, MR E IS OME FERBIC T 2 M Ol O LR T, . ATLANTIS CP Y 5.32 2006/8/17 0.38%
@F— L Fvy - HysA TyrAX-E—-xh T Fer - Hy s A US§UFy R UHF—7 . SR R A KA
ReTyU K AVAT4Fa—vat-THahlb—var =777 AOMANEEOYIH (20064 7 A N DAKOTA CP 2006/8/17 0.56%
19H3UE) . FCAR CP 5. 34% 2006/8/17 0.28%
IRLDOARIE., YEEIMEHOLETO 2 7 A (Institutional Distribution Class, Administration 10 FUNDING CP Y £.31 2006/8/17 0.57%
Distribution Class, Preferred Distribution Class, Institutional Accumilation Class, Administration
Accumulation Class, Preferred Accumulation Class, Value Distribution Class, Capital Distribution NIEOV CP 5. 52 2006/8/17 0.17%
Class) &8 A REPE CI- : SOLTTATRE CP Y 5.32 2006/8/17 0.19%
R e PN : AVSTERDAM FUNDING CP 5. 2006/8/18 0.15%
< R > . AMLANTIS CP 5.32 2006/8/18 0.56%
ALLELEIC CD3.79% 29MAR 06 2006/3/29 0.00% : CONPASS SECURITIZATION CP 2006/8/18 0.38%
CALYON CD 3.78% 29MAR2006 2006/3/29 0.00% : FALCON ASSET CP 5. 32 2008 0.09%
NAT 07 CD V4. 11% TAUG 06 2006/8/17 0.11% : FOUNTAIN CP 081806 2006/8/18 0. 14%
NORINCHUKIN CD 5. 32 2006/8/17 0.18% : CONCORD ECP 2006/8/21 0.19%
DEPRA B Cb Y5386 0508 2008/58 e : MANE FUNDING CP 082206 2006/8/22 0.23%
RBOC Cb VA 258 31ALG 05 P 1% . VARTABLE FUNDING CP Y 5.3 2006/8/22 0.45%
NORINCHUKIN YCD 5.49 1013 2006/10/13 0.57% BARCLAYS CP 5. 13 2006/8/24 0.38%
T — 008/ 121 55% AVSTEL CP V5. 135% 08/30 2006/8/30 0.38%
BARCLAY YCD V4. 77% 5DEC06 2006/12/5 0.47% R CP ¥5. 228 09/01/0 2006/9/1 0. 09%
HBOS YCD 4.815% 27DEC 06 2006/12/27 0.72% . AUSTRA CORP CP ¥ 5. 38 2006/9/20 0.23%
ALLIANCERLEICESTER CD4. 75 2007/1/10 0.11% . [ LIFE & P CP Y5 46 10/03 2006/10/3 0.37%
SOCIETE GONRAL Cb 475 00110 5% : IRISH L&P CP V5. 47% 10/06 2006/10/6 0.36%
CREDIT SUISSE CD 4.8 2007/1/12 0.38% . AISTEL FUNDING CP 5. 1 2006/10/10 0.37%
TANKEE O Y418 02007 P = : IRISH L&P CP 5. 47% 10/10 2006/10/10 0.37%
NATEXIS CD Y5.09 02/14/07 2007/2/14 0.23% . TULIP FENDING CP 5.4 2006/10/10 0-47%
SEUTSGE b 5. 008 Py 9% : AVSTEL FDG CP Y5. 49% 1011 2006/10/11 0.37%
CREDIT SUISSE 521 00T/ o : LAKE CONATANCE CP V5. 48% 2006/10/11 0.27%
ALLIANCE LEICESTER 5.205 2007/3/30 0.11% . AISTEL CP ¥ 5. 40 2006/10/12 0.47%
pre— 2007/3/30 . 45% SCALDIS CP ¥ 5.4 2006/10/16 0.41%
SO0 OB D 59 Py 0. 50% THAMES ASSET CP V5. 48% 2006/10/16 0.23%
CALYON YCD 5. 4% 06/04/07 2007/6/4 0.76% <#f>
T yTE— 20T/ T1S 5% : UNICREDITO FRN 7/20/06 2006/7/20 0.47%
T : 1SH NORBANK FRN 08/01/06 2006/8/1 0.66%
BK OF NOVA SCOTIA CP 5.19 2006/7/13 0.00% . AB SPINTA FRN 8/24/06 2006/8/24 0.57%
AVMSTEL CP Y. 08% 07/20/06 2006/7/20 0.13% . CATSSE DEPAR FRN 09/18/6 2006/9/18 0.76%
p—— 2006772 o : CRED SUTS FRN 2006/09/26 2006/9/26 0.25%
IRIOT CPoraioe 008721 o 15% : ROYAL BK SCOT FRN 10/4/6 2006/10/4 0.38%
e 00821 o 19% : GEMINT FRN 03 NOV 2006 2006/11/3 0.57%
CANCARA CP Y5.33% 07/24 2006/7/24 0.17% . CANCARA ASSET FRN 11/27/6 2006/11/21 0.26%
TN P e : MERRILL LYNCH FRN 12/4/06 2006/12/4 0.23%
DAKOTA NTS CP V5. 08% 0724 2006/7/24 0.57% GEN ELE VRO 2006/12/05 2006/12/8 0.30%
P ————. 00820 5% NATEXIS BANQ FRN 12/12/06 2006/12/12 0.60%
CONPASS CP V5. 33% 07/24 2006/7/24 0.27% DEPFA BANK PLC 0% 6/15/05 2006/12/15 0.38%
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RYL BK CANADA FRN 12/18/6 2006/12/18 0.19% :
LB BADEN FRN 12/18/06 2006/12/18 0.57% :
1BOS TSY SRV FRN 09/20/04 2006/12/20 0.57% . 3,204, 848, 11373
BARCLAYS BANK FRN22/12/06 2006/12/22 0.79% . i 1,007, 86171
N M M pERE (11 3,203, 840, 2521
GEN ELEC CORP FRN-EXT MAT 2007/1/9 0.53% : P 3,076, 275, 2001
WESTPAC BK FRN 3/11/05 2007/1/11 0.28% : Vo107 s (L) 1. 041501
CRED SUTS FRN 2006/09/26 2007/1/12 0.62% :
NATIONNIDE FRN 12/28/2004 2007/1/26 0.19% N SENTH
BARCLAYS BANK FRN29/01/07 2007/1/29 0.96% : <H—AV RV Yy s A KEARKY =Ty b =a— TN Ty o F>
UNTCREDTTO BK FRN 2/9/7 2007/2/9 0.32% : HUR B SELE
ROYAL BK CAN FRN 11/10/04 2007/2/9 0.34% . (20064 7 A27 R BAE)
N 1 EERE 372, 683, 106. 32
BANK OF NOVA FRN 2/14/07 2007/2/14 0.28% : I SR 180, 309, 984, 693K 1
METLIFE GLOBL FRN12/14/04 2007/2/15 0.23% : WS n 192,373, 121. 63K ¢
NATEXTS BANQ FRN 10/16/06 2007/2/15 0.28% : VORI 15, 620, 968. 1611
WESTPAC BK FRN 02/16/07 2007/2/16 0.38% : V17 SRR (AT R) 12315 Fv
RBOS EXT 05/16/2006 2007/2/21 0.19% :
DANSKE BK A/S FRN 2/22/07 2007/2/22 0.38% : SHMERY Py IR Ty X Em e T e m TRy s Yy 22 USS YRy R Y
HBOS TSY SRV FRN 23/2/07 2007/2/23 0.76% N 7R
AUST & NZ FRN 6/23/06 2007/2/23 0.24% . T
N (20064 7 F 28 H BI(E)
BANK NOVA FRN 2/23/07 2007/2/23 0.38% N | R 26, 384, 965, 127. 80 K1
COM BK FRN 08/24/06 2007/2/23 0.12% N 1 102, 385, 287. 69 /L
ROYAL BK SCOT FRN 02/23/7 2007/2/23 0.38% . it 26, 282, 579, 840. 11K /v
CITIGROUP FRN 02/28/2007 2007/2/28 0.94% . IV ORI N 25,814, 662, 420. 7111
ROYAL BK CANADA FRN 3/1/7 2007/3/1 0.32% : V1R SR (VAT 4 Fa—va S 10, 988. 62K /L
MORGAN STAN FRN 02/03/06 2007/3/2 0.36% : THahlbmvay e vaT
BNP PARTBAS FRN 6/06/07 2007/3/6 0.57% . 77
ALLIANCERLEICESTER 3/8/07 2007/3/8 0.56% .
ASB BANK LTD 2.89% 3/8/07 2007/3/8 0.28% .
ROYAL BK SCOT FRN 3/30/7 2007/3/30 0.47% .
BARCLAYS BANK FRN29/01/07 2007/4/4 0.49% .
SKANDINAVISKA VRO 4/4/07 2007/4/4 0.49% .
DANSKE BANK FRN 04/05/07 2007/4/5 0.19% .
NORDEA BNK FRN 4/9/07 2007/4/9 0.47% .
DANSKE BANK FRN 4/11/07 2007/4/11 0.19% .
NORDEA BANK FRN 04/11/07 2007/4/11 0.19% .
BNP PARIBAS FRN 05/18/07 2007/5/18 1.04% .
CREDIT SUISSE 05/18/07 2007/5/18 0.57% .
BANK NOVA SCOTTA VRO 2007/5/21 0.47% .
WESTPAC BANK FRN 5/25/07 2007/5/25 0.09% .
AUST & NZ FRN 5/26/07 2007/5/26 0.19% .
T REA R A : £5 BRERUVBHOERE
SWISS RE TREASURY 05/30/7 2007/5/30 0.76% .
NATTONAL AUST 06/14/07 2007/6/14 0.19% . FRCEHTART b R B O 0 FaAT7R b NS ML IR O RATH A N BTk 0@ ) T,
CAYLON NY FRN 06/20/07 2007/6/20 0.47% N E FHELEM RE N (1) g 0¥ (1) AT N E (1)
BANQUE FED DU CRED13/7/07 2007/7/13 0.76% . B1m [ 200348 H29H 5, 983, 906, 320 56,016, 100 5,927, 890, 220
CREDIR AGRI FRN 7/23/07 2007/7/23 0.66% . T |E 20041 A22A (°> © ©
HSBC BK FRN 07/27/2007 2007/7/27 0.38% . sow | B 200414230 137, 759, 666 251, 907, 060 5,813, 742, 826
ROYAL BK EIRE FRN 08/14/7 2007/8/14 0.26% . ® AT zn © © ©
AUST & NZ FRN 10/7/2007 2007/10/7 0.08% w3 i igg:; HBSH 299,959, 7“((3) 546,213, 92((2)) 5,567, 488, 6%)
WORLD SAVINGS FRN10/19/07 2007/10/19 0.67% .
ROYAL BK SCOT FRN 12/21/7 2007/12/21 0.28% . #Ham g iggzi;gﬁﬁ 3'“'985'25((1» 735, 145, 52((2)) 5 174, 328, azzg)
DEUTSCHE BK FRN 01/22/08 2008/1/22 0.32% . - .
. s [ 20054 7 J122A 12, 387,285 920, 682, 873 4,266, 032, 798
COMMONWEALTH FRN 1/31/8 2008/1/31 0.13% : AW | % 2006 1 A20H (0) (0 (0)
CITIGROUP TRN 02/13/2008 2008/2/13 0.76% . sedy | L 200817210 45,744, 004 1,201, 259, 730 3,110,517, 072
DEUTSCHE BK FRN 6/19/2008 2008/6/19 0.76% . o % 200647 H20H ) (0) )
WACHOVIA FRN 6/27/2008 2008/6/27 0.57% (1) () NOBTFEIAMIMNCB DRE. AR ORITHES KT,
FORTIS BANK FRN 07/14/08 2008/7/14 0.76% . (H2) BEACRYOBEENETORENREERET,
HBOS TSY SRV FRN 07/17/08 2008/7/17 0.76%
< B > :
STATENS BOSTAD FRNS/15/06 2006/8/15 0.38% :
<ZDOMOERE> :
BANK OF AMERICA REP 5.25 2006/7/20 9.45% :
LEHMAN REP 5.21 2006/7/20 0.54% :
MORGAN STANLEY REP 5.24 2006/7/20 7.56% :
BARCLAYS BANK REP 5.4 2006/7/20 9.45% :
SG WARBURG REP 5.2 2006/7/20 3.78% :
SG WARBURG REP 5.24% 2006/7/20 1.13% :
(7E1)  F—#42HtC : AIB/BNY Fund Management (Ireland) Limited :
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