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16 8 31

109,467,431,456 100.18

— 191,870,745 0.18
109,275,560,711 100.00

1

1 12,099,865,370 10,064
15 9 16 12,018,107,216 9,996

2 15,345,609, 231 9,477
15 10 15 15,267,884,580 9,429
3 20,157,125,233 9,432
15 11 17 20,054,546,342 9,384
4 24,791,759,395 9,540
15 12 15 24,667,015,313 9,492
5 31,639,016,794 9,612
16 1 15 31,481,017,906 9,564

6 41,818,794,181 9,523
16 2 16 41,621,184,685 9,478

7 57,031,554,821 9,921
16 3 15 56,772,864,452 9,876

8 67,806,002,763 9,511
16 4 15 67,485,178,596 9,466

9 78,002,402,519 9,748
16 5 17 77,642,299,263 9,703
10 85,956,770,586 9,536
16 6 15 85,551,136,684 9,491
11 96,097,765,282 9,569
16 7 15 95,645,868,328 9,524
12 105,525,023,134 9,762
16 8 16 105,038,584,606 9,717
15 8 10,184,031,526 9,843
9 13,553,824,539 9,589

10 17,744,019,378 9,361

11 21,718,776,032 9,499

12 28,874,935,892 9,530

16 1 36,610,989,522 9,447
2 47,567,434,884 9,781

3 60,388,741,006 9,392

4 72,693,265,904 9,574

5 81,246,670,740 9,551

6 89,820,901,162 9,345

7 101,129,378,602 9,704

8 109,275,560,711 9,635
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1 68

2 48

3 48

4 48

5 48

6 45

7 45

8 45

9 45

10 45

11 45

12 45

1 0.64

2 5.19

3 0.03

4 1.66

5 1.26

6 0.42

7 4.67

8 3.69

9 2.97

10 1.72

11 0.82

12 2.49

100

1 12,023,757,977 500,000 12,023,257,977
2 4,222,796,362 53,418,569 16,192,635,770
3 5,199,743,822 21,777,116 21,370,602,476
4 4,676,317,409 58,569,348 25,988,350,537
5 7,035,613,670 107,529,052 32,916,435,155
6 11,823,929,024 827,142,837 43,913,221,342
7 14,228,624,701 655,097,232 57,486,748,811
8 14,050,927,723 243,417,078 71,294,259,456
9 9,008,841,070 280,154,684 80,022,945,842
10 10,724,344,295 606,422,931 90,140,867,206
11 10,609,933,320 329,255,094 100,421,545,432
12 8,825,422,773 1,149,517,350 108,097,450,855
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16 1 15 16 7 15
299,885,941 401,217,393
220,475,471 909,663,075

31,821,610,686 95,678,670,154

8

31

32,341,972,106

96,989,550,653

32,341,972,106

96,989,550,653

669,987,664 769,971,471
157,998,888 451,896,954
— 19,353,719
1,252,274 3,875,629
31,306,851 96,890,732
408,523 1,693,820
860,954,200 1,343,682,325
860,954,200 1,343,682,325

32,916,435,155

100,421,545,432

1,435,417,249

4,775,677,104

96,544,355

1,312,274,288

1,435,417,249

4,775,677,104

31,481,017,906

95,645,868,328

32,341,972,106

96,989,550,653

15 8 8 16 1 16
16 1 15 16 7 15
674,548,176 2,511,345,134
437 1,651
427,428,333 411,839,523
247,120,280 2,099,507,262
4,085,804 16,938,858
102,145,097 423,471,285
408,523 1,693,820
106,639,424 442,103,963
140,480,856 1,657,403,299
140,480,856 1,657,403,299
140,480,856 1,657,403,299
— 5,894,560
602,863 —
— 1,435,417,249
10,711,530 —
10,711,530 —

126,426,738

126,426,738

1,042,407,832

1,042,407,832

3,123,437,188

3,123,437,188

544,804,666

1,994,758,144

1,435,417,249

4,775,677,104

23




15 8 8 16 1 16
16 1 15 16 7 15
1 1
2 2
16 1 15 16 7 15
6,982,015,898 32,916,435,155
26,176,213,342 70,446,600,133
241,794,085 2,941,489,856
1,435,417,249 4,775,677,104
15 8 8 16 1 16
16 1 15 16 7 15
45,321,356 167,026,092
15 8 8 15 9 16 16 1 16 16 2 16
93,534,105 207,363,068
39,065,789 0
0 0 164,955,846 96,476,907
132,599,894 1 0.0110 1 468,795,821 1 0.0106 1
110 81,758,154 1 0.0068 106 197,609,496 1
1 68 0.0045 1 45
15 9 17 15 10 15 16 2 17 16 3 15
82,157,412 293,697,219
0 1,008,057,957
14,199,669 50,790,919 246,257,273
147,148,000 1 0.0090 1 105,046,130
90 77,724,651 1 1,653,058,579 1 0.0287 1 287
0.0048 1 48 258,690,369 1 0.0045 1

45

24




15 8 8 16 1 16
16 1 15 16 7 15
15 10 16 15 11 17 16 3 16 16 4 15
117,192,968 313,892,601
0 0
38,416,674 55,202,984 581,605,263 1,144,218,375
210,812,626 1 0.0098 1 2,039,716,239 1 0.0286
98 102,578,891 1 1 286 320,824,167 1
0.0048 1 48 0.0045 1 45
15 11 18 15 12 15 16 4 16 16 5 17
135,845,686 449,130,061
0 0
60,985,606 799,255,419
69,675,942 266,507,234 1 1,133,592,532 2,381,978,012
0.0102 1 102 1 0.0297 1 297
124,744,082 1 0.0048 1 48 360,103,256 1 0.0045 1 45
15 12 16 16 1 15 16 5 18 16 6 15
173,978,184 431,563,128
0 0
97,499,861 1,059,205,972 1,215,186,283
80,565,059 352,043,104 1 2,705,955,383 1 0.0300
0.0106 1 106 1 300 405,633,902 1
157,998,888 1 0.0048 1 48 0.0045 1 45
16 6 16 16 7 15
526,510,594
0
1,323,407,895
1,237,660,648
3,087,579,137 1 0.0307 1 307
451,896,954 1 0.0045 1
45
16 1 15 16 7 15
31,821,610,686 427,428,333 95,678,670,154 411,839,523
31,821,610,686 427,428,333 95,678,670,154 411,839,523
15 8 8 16 1 16
16 1 15 16 7 15
16 1 15 16 7 15
16 1 15 16 7 15
0.9564 0.9524
1 9,564 1 9,524

25



5,103,107

48,020,236,870

4,965,972

47,658,433,284

10,069,079

95,678,670,154
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2004

2

29

16 29
213,370 216,097
0 1
1,248 1,810
336 34
198 4,844
365 103
8,739 8,735
3,909 856
0 309
0 733
0 279
0 0
228,165 233,801
5,138 1,808
- 0
295 1,139
0 4,922
90 688
0 0
2 -
- 0
0 270
0 770
0 0
5,525 9,597
222,640 224,204
218,766 218,762
707 244
(1,199) 2,177
4,366 3,021
222,640 224,204
2,468 2,541
90.21 88.22

9,856 9,639
209,064 212,775
1,257 1,840
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2004 2 29

@) 1.0%

Barry Callebaut Services NV 9.250% 2010 3 15 EC 100 $ 142
9.250% 2010 3 15 700 996
Telenet Communications NV 9.000% 2013 12 15 600 768
9.000% 2013 12 15 250 320
2,226
( $2,151)
2.2%
Abitibi-Consolidated, Inc. 8.550% 2010 8 1 $ 400 446
8.850% 2030 8 1 425 451
Bombardier Recreational Products, Inc. 8.375% 2013 12 15 1,000 1,045
GP Canada Finance Co. 7.200% 2006 12 15 400 418
Norampac, Inc. 6.750% 2013 6 1 525 556
Quebecor Media, Inc. 11.125% 2011 7 15 1,060 1,219
Rogers Cantel, Inc. 9.375% 2008 6 1 235 248
Stone Container Corp. 11.500% 2006 8 15 400 417
4,800
( $4,713)
0.9%
Bluewater Finance Ltd. 10.250% 2012 2 15 $ 1,890 2,032
2,032
( $2,022)
() 1.3%
BSN Glasspack Obligation 9.250% 2009 8 1 EC 600 820
Crown European Holdings S.A. 9.500% 2011 3 1 $ 250 282
10.250% 2011 3 1 EC 300 421
Fimep S.A. 10.500% 2013 2 15 $ 200 239
11.000% 2013 2 15 EC 200 300
Rhodia S.A. 8.000% 2010 6 1 400 471
Vivendi Universal S.A. 9.250% 2010 4 15 $ 335 396
2,929
( $2,719)
() 1.6%
Flender Holding GmbH 11.000% 2010 8 1 EC 200 286
11.000% 2010 8 1 200 287
Kronos International, Inc. 8.875% 2009 6 30 625 850
Messer Griesheim Holding AG 10.375% 2011 6 1 500 745
Schefenacker AG 9.500% 2014 2 11 1,000 1,282
3,450
( $3,196)
(d)(e) 0.5%
ABB International Finance Ltd. 11.000% 2008 1 15 EC 400 580
6.500% 2011 11 30 400 518
1,098
( $989)
() 0.9%
Eircom Funding 8.250% 2013 8 15 $ 150 167
8.250% 2013 8 15 EC 135 188
JSG Funding PLC 9.625% 2012 10 1 $ 250 282
10.125% 2012 10 1 EC 850 1,193
Valentia Telecommunications Ltd. 7.250% 2013 8 15 200 273
2,103
( $2,007)
0.2%
Royal Caribbean Cruises Ltd. 8.000% 2010 5 15 $ 475 533
533
( $496)
0.2%
Royal Caribbean Cruises Ltd. 8.750% 2011 2 2 $ 400 463
463

28



2004

(

2 29

$458)
(d)(e) 0.8%
Sanitec International S.A.
Tyco International Group S.A.

$1,749)

() 3.3%
Ardagh Glass Finance BV

Aspropulsion Capital BV

GE Capital Mortgage Services, Inc.

Fresenius Finance BV
Heidelbergcement Finance BV
Impress Group NV

Kappa Beheer BV

Koninklijke Hoogovens NV

Koninklijke Vendex KBB NV
Yell Finance BV

$6,950)

(d)(e) 0.6%
Preem Holdings AB
Telefonaktiebolaget LM Ericsson

$1,129)

() 2.3%
Britax Group PLC
Ineos Group Holdings PLC
Ineos Vinyls Finance PLC
Inmarsat Finance PLC
Invensys PLC
Lucite International Finance
United Biscuit Finance Ltd.
United Biscuits Holding PLC
Xerox Capital Europe PLC

$4,933)

@) 75.3%
75.3%
ABB Finance, Inc.
Abitibi-Consolidated, Inc.

AEC Ironwood LLC
AES Corp.

Allbritton Communications Co.
Allied Waste North America, Inc.

American Cellular Corp.
American Color Graphics, Inc.
American Media Operations, Inc.

American Tower Escrow
AmeriGas Partners LP
AmerisourceBergen Corp.
Arch Western Finance LLC
Argosy Gaming Co.

Armor Holdings, Inc.
ArvinMeritor, Inc.
Aviall, Inc.

9.000%
6.750%

.875%
.875%
.625%
.625%
. 750%
7.375%
10.500%
10.625%
10.625%
10.625%
4.625%
5.625%
7.375%
10.750%

~N © © 0

10.625%
7.375%

11.250%
10.500%
9.125%
7.625%
9.875%
10.250%
10.750%
10.625%
5.250%

6.750%
8.300%
6.950%
8.857%
8.875%
8.750%
8.540%
7.750%
8.500%
10.000%
9.250%
10.000%
10.000%
10.250%
8.875%
0.000%
10.000%
7.250%
6.750%
7.000%
8.250%
8.750%
7.625%
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2012 5 15
2011 2 15

2013 7 1

2013 7 1
2013 10 1
2013 10 1
2009 4 30
2010 7 15
2007 5 25
2009 7 15
2009 7 15
2009 7 15
2007 4 22
2008 6 24
2010 11 25

2011 8 1
2011 3 31

2008 6 5
2011 5 15

2010 8 1
2011 12 1
2012 6 30
2011 3 15
2010 5 15
2011 4 15
2011 4 15
2004 12 3

2004 6 3

2005 8 1
2006 12 15
2025 11 30
2011 2 15
2013 5 15
2019 11 30
2012 12 15
2008 12 1

2009 8 1

2012 9 1

2011 8 1
2010 6 15

2009 5 1
2011 1 15

2008 8 1
2006 4 15
2012 11 15

2013 7 1
2014 1 15
2013 8 15

2012 3 1

2011 7 1

EC

BP

EC
BP

EC

EC
BP
EC

925 $
640

200
400
325
400
200
750
300
665
295
155
250
1,350
600
425

300
425

300
600
350
800
500
725
200
200
325

100
250
350
592
575
1,830
192
450
3,540
125
700
1,650
300
1,365
200
1,650
515
500
280
800
560
800
690

1,149
708
1,857

271
543
424
522
276
1,007
381
712
393
207
135
754
829
903
7,357

388
856
1,244

382
841
455
828
491
995
416
281
412
5,101

101
264
369
648
615
2,018
209
469
3,965
135
793
1,666
268
1,433
208
1,163
564
540
297
823
615
900
738
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625% 2009 4 15 $ 360 $ 409

Beverly Enterprises, Inc. 9.
Boise Cascade Corp. 7.000% 2013 11 1 825 872
Boyd Gaming Corp. 7.750% 2012 12 15 480 518
BRL Universal Equipment 8.875% 2008 2 15 240 258
Cadmus Communications Corp. 9.750% 2009 6 1 1,250 1,333
Caesars Entertainment, Inc. 8.125% 2011 5 15 125 142
Calpine Corp. 8.500% 2010 7 15 975 902
8.750% 2013 7 15 150 139
Canwest Media, Inc. 10.625% 2011 5 15 1,210 1,382
Chesapeake Energy Corp. 8.125% 2011 4 1 36 40
Choctaw Resort Development Enterprise 9.250% 2009 4 1 225 244
Circus & Eldorado Joint Venture Silver Legacy 10.125% 2012 3 1 375 371
Capital Corp.
CMS Energy Corp. 7.625% 2004 11 15 200 206
7.000% 2005 1 15 250 256
7.750% 2010 8 1 1,300 1,357
Commonweal th Brands, Inc. 9.750% 2008 4 15 500 550
10.625% 2008 9 1 400 440
Compass Minerals Group, Inc. 10.000% 2011 8 15 405 460
Continental Airlines, Inc. 7.056% 2009 9 15 300 312
7.373% 2015 12 15 313 290
7.256% 2020 3 15 401 415
Crown Castle International Corp. 9.375% 2011 8 1 310 343
10.750% 2011 8 1 990 1,114
CSC Holdings, Inc. 7.250% 2008 7 15 200 214
8.125% 2009 7 15 200 219
7.625% 2011 4 1 2,755 2,989
Dex Media West LLC 8.500% 2010 8 15 590 662
9.875% 2013 8 15 440 496
Dimon, Inc. 9.625% 2011 10 15 510 541
7.750% 2013 6 1 450 439
DirecTV Holdings LLC 8.375% 2013 3 15 1,560 1,782
Dobson Communications Corp. 8.875% 2013 10 1 300 259
Domino’ s, Inc. 8.250% 2011 7 1 1,120 1,210
Dow Jones TRAC-X N.A. High Yield Index 7.375% 2009 3 25 5,700 5,750
8.000% 2009 3 25 4,700 4,729
Dresser, Inc. 9.375% 2011 4 15 925 1,004
Dura Operating Corp. 8.625% 2012 4 15 775 837
Dynegy Danskammer & Roseton LLC 7.270% 2010 11 8 720 708
Dynegy Holdings, Inc. 9.875% 2010 7 15 700 773
10.125% 2013 7 15 600 672
EchoStar DBS Corp. 10.375% 2007 10 1 1,390 1,527
Edison International, Inc. 6.875% 2004 9 15 550 561
El Paso CGP Co. 6.500% 2008 6 1 150 130
7.625% 2008 9 1 1,050 934
El Paso Corp. 7.125% 2009 5 6 EC 400 430
7.875% 2012 6 15 1,360 1,238
7.375% 2012 12 15 $ 250 219
El Paso Energy Partners 8.500% 2011 6 1 545 610
El Paso Natural Gas Co. 7.625% 2010 8 1 220 225
El Paso Production Holding Co. 7.750% 2013 6 1 895 846
Equistar Chemicals LP 10.125% 2008 9 1 180 195
8.750% 2009 2 15 75 77
EXCO Resources, Inc. 7.250% 2011 1 15 900 929
Extended Stay America, Inc. 9.875% 2011 6 15 815 905
Extendicare Health Services 9.500% 2010 7 1 345 385
Ferrellgas Partners LP 8.750% 2012 6 15 1,020 1,137
Fiat Finance Luxembourg S._A. 3.250% 2007 1 9 350 350
Fisher Scientific International 8.000% 2013 9 1 590 650
8.000% 2013 9 1 250 276
Ford Motor Credit Co. 7.000% 2013 10 1 600 633
Forest City Enterprises, Inc. 7.625% 2015 6 1 525 564
Fort James Corp. 4. 750% 2004 6 29 EC 200 251
9.500% 2022 5 15 $ 30 967
Fresenius Medical Care 7.875% 2011 6 15 1,300 1,419
Garden State Newspapers, Inc. 8.625% 2011 7 1 1,020 1,081
Gaylord Entertainment Co. 8.000% 2013 11 15 200 213
General Motors Corp. 8.250% 2023 7 15 700 785
Georgia-Pacific Corp. 9.375% 2013 2 1 100 116
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.875% 2021 11 1 $ 550 $ 572

9
9.625% 2022 3 15 250 261
8.125% 2023 6 15 900 904
8.000% 2024 1 15 700 716
Grief Brothers Corp. 8.875% 2012 8 1 370 405
Hanover Equipment Trust 8.500% 2008 9 1 1,515 1,613
HCA, Inc. 6.910% 2005 6 15 400 421
7.875% 2011 2 1 690 798
Hercules, Inc. 11.125% 2007 11 15 500 598
Hilton Hotels Corp. 7.625% 2012 12 1 870 990
HVWH Properties, Inc. 7.875% 2008 8 1 490 510
Hollinger International Publishing 9.000% 2010 12 15 780 854
Homer City Funding LLC 8.734% 2026 10 1 1,000 1,120
Host Marriott LP 9.500% 2007 1 15 60 67
9.250% 2007 10 1 525 587
7.125% 2013 11 1 325 337
Ingles Markets, Inc. 8.875% 2011 12 1 780 813
Insight Midwest LP 9.750% 2009 10 1 300 317
10.500% 2010 11 1 750 814
10.500% 2010 11 1 890 966
IPALCO Enterprises, Inc. 7.375% 2008 11 14 200 224
8.625% 2011 11 14 350 397
ISP Chemco, Inc. 10.250% 2011 7 1 1,125 1,277
ISP Holdings, Inc. 10.625% 2009 12 15 130 144
Jefferson Smurfit Corp. 7.500% 2013 6 1 100 105
Johnsondiversey, Inc. 9.625% 2012 5 15 250 274
9.625% 2012 5 15 EC 200 271
K&F Industries, Inc. 9.625% 2010 12 15 $ 545 612
L-3 Communications Corp. 6.125% 2013 7 15 1,120 1,156
La Quinta Properties, Inc. 8.875% 2011 3 15 470 528
Mail Well 1 Corp. 9.625% 2012 3 15 470 522
Mandalay Resort Group 6.500% 2009 7 31 1,100 1,166
9.375% 2010 2 15 75 88
7.625% 2013 7 15 700 754
Mediacom Broadband LLC 11.000% 2013 7 15 1,020 1,112
Merisant Co. 9.500% 2013 7 15 695 712
MGM Mirage, Inc. 8.375% 2011 2 1 1,090 1,262
Midwest Generation LLC 8.300% 2009 7 2 250 266
8.560% 2016 1 2 1,760 1,874
Moore North America Finance, Inc. 7.875% 2011 1 15 650 744
MSW Energy Holdings LLC 8.500% 2010 9 1 470 515
Nalco Co. 7.750% 2011 11 15 200 209
7.750% 2011 11 15 EC 690 874
7.750% 2011 11 15 100 127
9.000% 2011 11 15 110 139
NeighborCare, Inc. 6.875% 2013 11 15 $ 400 418
Newpark Resources, Inc. 8.625% 2007 12 15 740 766
Nextel Communications, Inc. 9.375% 2009 11 15 750 818
6.875% 2013 10 31 75 80
7.375% 2015 8 1 525 568
North American Energy Partners, Inc. 8.750% 2011 12 1 1,000 1,030
North Atlantic Trading Co. 9.250% 2012 3 1 1,000 1,020
Northwestern Bell Telephone 7.750% 2030 5 1 475 449
NRG Energy, Inc. 8.000% 2013 12 15 1,650 1,708
Ondeo Nalco Co. 9.000% 2013 11 15 EC 200 253
Owens-Brockway Glass Container, Inc. 8.875% 2009 2 15 400 437
8.750% 2012 11 15 695 766
8.250% 2013 5 15 175 185
Owens-11linois, Inc. 7.150% 2005 5 15 500 518
PanAmSat Corp. 6.125% 2005 1 15 500 514
8.500% 2012 2 1 1,080 1,129
Park Place Entertainment Corp. 8.875% 2008 9 15 535 607
7.875% 2010 3 15 700 781
Parker Drilling Co. 9.625% 2013 10 1 500 548
Peabody Energy Corp. 6.875% 2013 3 15 515 552
Primedia, Inc. 7.625% 2008 4 1 100 101
8.000% 2013 5 15 795 803
PSEG Energy Holdings, Inc. 7.750% 2007 4 16 350 368
8.625% 2008 2 15 900 974
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10.000% 2009 10 1 $ 985 $ 1,146
8.500% 2011 6 15 250 276
Qwest Communications International 7.500% 2014 2 15 3,500 3,325
Qwest Corp. 7.200% 2004 11 1 95 98
5.625% 2008 11 15 350 350
8.875% 2012 3 15 840 962
8.875% 2031 6 1 1,000 1,050
Rayovac Corp. 8.500% 2013 10 1 1,000 1,073
Reddy lIce Group, Inc. 8.875% 2011 8 1 920 989
Reliant Resources, Inc. 9.250% 2010 7 15 175 189
9.500% 2013 7 15 1,000 1,090
Riggs Capital Trust 8.625% 2026 12 31 485 507
Riggs Capital Trust 8.875% 2027 3 15 625 656
Rogers Wireless Communications, Inc. 6.375% 2014 3 1 900 914
Rotech Healthcare, Inc. 9.500% 2012 4 1 1,195 1,291
Roundy’ s, Inc. 8.875% 2012 6 15 1,230 1,347
Salem Communications Holding Corp. 7.750% 2010 12 15 1,430 1,523
SESI LLC 8.875% 2011 5 15 465 509
Sinclair Broadcast Group, Inc. 8.750% 2011 12 15 1,000 1,103
Six Flags, Inc. 9.750% 2013 4 15 790 838
Sonat, Inc. 7.625% 2011 7 15 350 310
South Point Energy Corp. 8.400% 2012 5 30 457 448
Spectrasite, Inc. 8.250% 2010 5 15 670 709
SPX Corp. 7.500% 2013 1 1 850 912
Starwood Hotels & Resorts Worldwide, Inc. 7.375% 2007 5 1 440 479
7.875% 2012 5 1 300 336
Station Casinos, Inc. 8.375% 2008 2 15 150 162
6.500% 2014 2 1 750 761
Stone Container Corp. 9.750% 2011 2 1 370 414
Suburban Propane Partners LP 6.875% 2013 12 15 600 618
Targeted Return Index Securities Trust 8.676% 2013 5 15 (€)) 4,039 4,472
TD Funding Corp. 8.375% 2011 7 15 100 106
8.375% 2011 7 15 475 504
TECO Energy, Inc. 7.500% 2010 6 15 950 1,027
Tenet Healthcare Corp. 6.375% 2011 12 1 175 156
6.500% 2012 6 1 200 178
7.375% 2013 2 1 1,730 1,609
Tenneco Automotive, Inc. 10.250% 2013 7 15 700 819
10.250% 2013 7 15 400 468
The Manitowoc Co., Inc. 10.375% 2011 5 15 EC 300 419
Time Warner Telecom, Inc. 9.750% 2008 7 15 $ 100 95
10.125% 2011 2 1 375 354
Transmontaigne, Inc. 9.125% 2010 6 1 620 667
Triad Hospitals, Inc. 7.000% 2013 11 15 850 884
Triton PCS, Inc. 8.500% 2013 6 1 975 1,077
TRW Automotive, Inc. 9.375% 2013 2 15 400 458
10.125% 2013 2 15 EC 313 451
11.750% 2013 2 15 195 292
United Airlines, Inc. 7.730% 2010 7 1 $ 100 92
7.783% 2014 1 1 381 348
Universal City Development Partners 11.750% 2010 4 1 460 541
Valero Energy Corp. 7.800% 2010 6 14 2,000 1,930
Ventas Capital Corp. 8.750% 2009 5 1 860 965
Vintage Petroleum, Inc. 7.875% 2011 5 15 250 268
8.250% 2012 5 1 550 611
Westlake Chemical Corp. 8.750% 2011 7 15 510 558
Williams Cos., Inc. 8.625% 2010 6 1 2,290 2,513
8.125% 2012 3 15 900 986
7.625% 2019 7 15 100 102
8.750% 2032 3 15 1,400 1,512
Williams Holdings Of Delaware 6.500% 2008 12 1 250 258
Xerox Capital Europe PLC 5.875% 2004 5 15 850 856
Young Broadcasting, Inc. 8.500% 2008 12 15 620 671
8.500% 2008 12 15 400 432
167,563
167,563

( $164,886)

4.7%
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( ) )
4.6%
Danske Corp. 1.030% 2004 5 17 $ 2,800 $ 2,793
1.025% 2004 5 19 1,300 1,297
Federal Home Loan Bank 1.010% 2004 3 19 2,600 2,599
General Electric Capital Corp. 1.040% 2004 5 27 2,300 2,294
1.040% 2004 6 8 1,200 1,196
10,179
0.7%
State Street Bank 0.800% 2004 3 1 115 115
(2004 2 27 2005 10 27 2.250%
( $121)
$115 )
0.1% 1.010% 2004 3 18 320 320
10,614
( $10,615)
95.8% $ 213,370
( $209,064)
(0)(0.0%) (90)
( ) 4.2% 9,360
100% $ 222,640
( )
@
V)
CBOT U.S. Treasury Note 6 ©115.000 2004 5 21 7% 65 78
CBOT U.S. Treasury Note 6 ©107.000 2004 5 21 7 45 12
$ 110 90
(c) 320 2004 2 29
(@)
Euribor 3 (2004 3 )- 40 7
Euribor 9 (2004 9 )- 40 (33)
(26)
(d)2003 2 28
)
BP 876 03/2004 $ 0% 12) s 12)
C$ 231 03/2004 0 0 0
EC 8,351 03/2004 0 (256) (256)
9,465 03/2004 339 0 339
JyY 619,990 03/2004 14 (12) 2
955,000 03/2004 12 (15) 3)
$ 365 $ (295) $ 70

©

c$
EC
JY
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0.8%
Commonwealth of Canada 6.000% 2008 6 1 $ 2,200 $ 1,809
1,809
( $1,725)
0.1%
France Telecom S.A. 9.000% 2011 3 1 $ 150 181
181
( $179)
(@) 10.0%
Republic of Germany 5.250% 2008 1 4 EC 6,200 8,337
4._500% 2009 7 4 1,800 2,365
5.250% 2011 1 4 6,400 8,726
6.500% 2027 7 4 800 1,232
5.625% 2028 1 4 680 941
6.250% 2030 1 4 600 903
22,504
( $20,621)
0.2%
Telecom Italia Capital S_A. 5.250% 2013 11 15 $ 400 406
406
( $405)
0.5%
Europaeische Hypothekenbank S_A. 3.500% 2007 12 28 $ 1,000 $ 1,019
1,019
( $1,018)
0.7%
Delphinus BV 2.443% 2031 11 28 (a) $ 500 623
Deutsche Telekom International Finance BV 8.000% 2010 6 15 180 219
5.250% 2013 7 22 370 379
Holland  Euro-Denominated  Mortgage-Backed 2.350% 2012 4 18 (€) 308 384
Series Trust
Koninklijke (Royal) KPN NV 8.000% 2010 10 1 40 48
1,653
( $1,591)
@) 3.8%
HBOS Treasury Services PLC 1.410% 2014 2 6 (a) $ 500 500
5.375% 2049 11 29 180 186
Holmes Financing PLC 2.332% 2009 10 15 (€) 200 250
SRM Investment Ltd. 2.296% 2034 8 26 () 97 120
United Kingdom Gilt 5.000% 2008 3 7 BP 300 565
9.000% 2011 7 12 600 1,410
8.000% 2013 9 27 2,400 5,570
8,601
( $8,308)
26.5%
Ameriquest Mortgage Securities, Inc. 1.510% 2033 3 25 (@ $ 581 $ 584
1.250% 2033 11 25 (a) 159 159
Amortizing Residential Collateral Trust 1.390% 2032 7 25 (@) 85 86
Argent Securities, Inc. 1.350% 2034 3 25 (@) 247 247
CDC Mortgage Capital Trust 1.470% 2033 8 25 (€)) 253 254
1.450% 2033 10 25 (a) 297 298
Centex Home Equity Loan Trust 1.400% 2033 9 25 (€) 454 455
1.400% 2034 1 25 (@) 691 692
Chase Funding Mortgage Loan Asset-Backed 1.210% 2021 2 25 (@) 940 940
Certificates
Citifinancial Mortgage Securities, Inc. 1.200% 2033 5 25 (@) 34 34
Countrywide Asset-Backed Certificates 1.340% 2018 7 25 (@) 220 220
1.200% 2021 6 25 (@ 96 96
First Franklin Mortgage Loan Trust Asset-Backed 3.790% 2032 4 25 102 102
Certificates
2.820% 2034 3 25 (@ 495 502

34



2004 2 29

«C ) «C =)
Home Equity Asset Trust 1.560% 2033 2 25 (a) $ 345 $ 347
Home Equity Mortgage Trust 1.490% 2033 7 25 (€)) 759 761
1.398% 2034 4 25 (&) 466 466
Long Beach Mortgage Loan Trust 1.500% 2033 3 25 (@) 128 129
Merrill Lynch & Co., Inc. 1.460% 2034 6 25 (€)) 251 252
Merrill Lynch Mortgage Investors, Inc. 1.440% 2034 2 25 ) 140 140
Navistar Financial Corp. Owner Trust 1.690% 2006 9 15 (€) 300 301
Novastar Home Equity Loan 1.430% 2031 9 25 (@ 205 205
Renaissance Home Equity Loan Trust 1.600% 2033 12 25 (@) 97 98
Residential Asset Mortgage Products, Inc. 1.480% 2033 12 25 (€)) 583 583
Residential Asset Securities Corp. 1.200% 2019 8 25 (@) 297 297
1.330% 2031 9 25 (&) 221 221
Saxon Asset Securities Trust 1.500% 2032 12 25 (€)) 26 26
SLM Student Loan Trust 1.110% 2033 3 15 (a) 1,150 1,151
Truman Capital Mortgage Loan Trust 1.440% 2034 1 25 (@) 786 784
10,430
5.0%

AEP Texas Central Co. 5.500% 2013 2 15 380 399
AOL Time Warner, Inc. 6.875% 2012 5 1 400 454
7.700% 2032 5 1 50 59
AT&T Broadband Corp. 8.375% 2013 3 15 80 99
AT&T Corp. 7.800% 2011 11 15 100 117
Bank of America Corp. 7.400% 2011 1 15 400 474
CIT Group, Inc. 7.750% 2012 4 2 400 482
Citigroup, Inc. 6.000% 2012 2 21 400 445
Clear Channel Communications, Inc. 7.650% 2010 9 15 130 155
Comcast Cable Communications 7.125% 2013 6 15 300 346
Cox Communications, Inc. 7.125% 2012 10 1 400 465
DaimlerChrysler NA Holding Corp. 6.500% 2013 11 15 400 428
Dominion Resources, Inc. 5.700% 2012 9 17 130 140
Ford Motor Credit Co. 6.700% 2004 7 16 200 204
7.375% 2011 2 1 100 109
7.450% 2031 7 16 120 121
General Electric Capital Corp. 5.450% 2013 1 15 190 202
General Motors Acceptance Corp. 1.995% 2006 5 18 (@) 400 400
6.875% 2012 8 28 100 108
General Motors Corp. 7.125% 2013 7 15 300 328
Goldman Sachs Group, Inc. 5.150% 2014 1 15 400 407
Household Finance Corp. 4_750% 2013 7 15 450 450
International Paper Co. 6.750% 2011 9 1 130 147
Kroger Co. 6.800% 2011 4 1 300 342
5.500% 2013 2 1 90 95
Morgan Stanley Dean Witter & Co. 5.300% 2013 3 1 400 418
National Rural Utilities Cooperative Finance 7.250% 2012 3 1 400 476

Corp.
Ohio Power Co. 5.500% 2013 2 15 20 21
Oncor Electric Delivery Co. 6.375% 2012 5 1 90 101
Pepco Holding, Inc. 3.750% 2006 2 15 100 102
Progress Energy, Inc. 6.850% 2012 4 15 280 319
PSEG Power LLC 6.950% 2012 6 1 390 448
SLM Corp. 4. 750% 2014 3 17 700 876
Sprint Capital Corp. 8.375% 2012 3 15 740 889
Verizon Global Funding Corp. 4.375% 2013 6 1 100 96
Verizon New York, Inc. 6.875% 2012 4 1 300 339
Weyerhaeuser Co. 6.750% 2012 3 15 100 112
11,173

5.6%

Cendant Mortgage Corp. 6.000% 2033 10 21 186 183
Commercial Mortgage Pass-Through Certificate 1.274% 2015 11 15 (@) 798 795
Fannie Mae 5.500% 2032 3 1 445 456
5.500% 2032 10 1 (b) 449 460
5.500% 2033 2 1 459 470
5.500% 2033 5 1 1,024 1,049
5.500% 2033 6 1 123 126
5.500% 2033 7 1 2,435 2,493
5.500% 2033 8 1 2,860 2,929
5.500% 2033 9 1 343 351

35



2004

2 29

GS Mortgage Securities Corp.

Harborview Mortgage Loan Trust

Structured Asset Mortgage Investments, Inc.
Structured Asset Securities Corp.

2.7%
Akron, Ohio Community Learning Centers Income
Tax Revenue Bonds, (FGIC Insured), Series 2004-A
Arizona Educational Loan Marketing Corp. Revenue
Bonds, (GTD Student Loans Insured), Series 1998
Arizona Educational Loan Marketing Corp. Revenue
Bonds, (GTD Student Loans Insured), Series 2002
California Infrastructure & Economic
Development Bank Revenue Bonds, (AMBAC Insured),
Series 2003
De Kalb County, Georgia Water & Sewage Revenue
Bonds, Series 2003
Detroit, Michigan Sewer Disposal Revenue Bonds,
(FSA Insured), Series 2004
Illinois Metropolitan Pier & Exposition
Authority Dedicated State Tax Revenue Bonds,
(MBIA Insured), Series 2002
Indiana Transportation Finance Authority
Revenue Bonds, (FSA Insured), Series 2003
King County, Washington Sewer Revenue Bonds,
(FGIC Insured), Series 2003
Los Angeles, California Wastewater System
Revenue Bonds, Series 2003
Lower Colorado River Authority Revenue Bonds,
(AMBAC Insured), Series 2003
Metropolitan Water District of Southern
California Revenue Bonds, (FGIC Insured), Series
2003
Missouri Higher Education Student Loan Revenue
Bonds, Series 2002
New York City, New York Municipal Water Finance
Authority Revenue Bonds, (FGIC Insured), Series
2003-E
Pennsylvania Higher Education Assistance Agency
Revenue Bonds, (GTD Student Loans Insured),
Series 2002
Sacramento County, California Public Financing
Authority Revenue Bonds, (FGIC Insured), Series
2003
South Carolina Transportation Infrastructure
Bank Revenue Bonds, (AMBAC Insured), Series 2004
Triborough Bridge & Tunnel Authority Revenue
Bonds, (FGIC-TCRSInsured), Series 2002
Wisconsin State General Revenue Bonds, (XLCA
Insured), Series 2003

0.8%
Fannie Mae
Small Business Administration

7.7%
Treasury Inflation Protected Securities (b)
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2033 11
2034 3
2015 11
2034 2
2033 3
2032 7
2033 11

2033 12

2033 9

2037 12

2036 7

2035 10

2012 7

2028 12

2028 6

2035 1

2027 6

2028 5

2036 10

2032 7

2034 6

2042 9

2033 12

2033 10

2032 1

2032 5

2009 5
2022 11

2011 1
2012 7
2014 1

1
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25
19
25
25
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453 $
800
500
382
700
128
341

45
600
300

185

100

1,425

100

100
110
200

45

60

300

35

600

70

725
100

600

1,100
655

3,495
3,383
1,795

(

464
800
498
381
700
129
339
12,623
47
600
300

194

105
1,634

104

104
115
210

47

63

300

37
600
71

764
104
600
5,999
1,111

706
1,817

4,055
3,817
1,864
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U.S. Treasury Bonds

U.S. Treasury Strip

$58,215)

0.0%

1-Year Interest Rate Swap (OTC)**

$16)
53.8%
47 1%
ABN AMRO Mortgage Corp.

Altria Group, Inc.
Anz (Delaware), Inc.

Barclays U.S. Fund
CBA Finance, Inc.

Danske Corp.

Fannie Mae

Federal Home Loan Bank

Freddie Mac

General Electric Capital Corp.

HBOS Treasury Services PLC

Royal Bank of Scotland PLC

Shell Finance
UBS Finance, Inc.

UniCredit Delaware
Westpac Capital Corp.

Westpac Trust Securities NZ Ltd.

1.9%
State Street Bank
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.125%
.250%
.500%
.000%

.000%

.025%
.800%
.025%
.030%
.035%
.035%
.020%
.060%
.030%
.030%
.070%
.025%
.025%
.030%
.025%
.060%
.050%
.080%
.000%
.025%
.020%
.010%
.030%
.040%
.010%
.000%
.035%
.010%
.005%
.020%
.010%
.120%
.040%
.040%
.040%
.040%
.060%
.010%
.035%
.030%
.025%
.015%
.030%
.050%
.020%
.040%
.060%
.030%
.040%

-800%
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2004 2 29
(2004 2 29 2006 4 14
2.325% $4,270)
$4,182
)
4.8% 1.022% 2004 3 4
2004 6 3 ) () $ 10,805 $ 10,786
120,688
( $120,697)
96.4% $ 216,097
( $212,775)
(d) (0.3%) (688)
( $627)
( ) 15.0% 8,795
100.0% $ 224,204
( )
@
V)
(c) 1,804 2004 2 29
5  Euro-Bobl (2004 3 ) 17 $ 4
5  Euro-Bobl (2004 6 ) 344 164
10  Euro-Bund (2004 3 ) 85 127
10  Euro-Bund (2004 6 ) 78 65
5 (004 3 ) 10 34
10 (2004 3 ) 262 845
10 (2004 6 ) 177 139
$ 1,378
(@
CBOT 6 ©115.000 2004 5 21 92 113 $ 93
CBOT 6 ©110.000 2004 6 14 33 15 15
128 $ 108
0TC 7 Counterparty: Bank of America, N.A. $ 3,000 248 % 405
@6.650% 2005 1 7 *x
oTC 7 Counterparty: Bank of America, N.A. 3,000 40 7
©6.650% 2005 1 7 *
O0TC 10 Counterparty: J.P. Morgan Chase & Co. 700 4 4
@6.000% 2004 10 7 *
O0TC 10 Counterparty: J.P. Morgan Chase & Co. 700 6 6
@4.000% 2004 10 7 *x
0TC 10 Counterparty: Bank of America, N.A. 1,000 12 9
@4.250% 2004 6 10 *x
oTC 7 Counterparty: Goldman Sachs & Co. 8,000 94 95
®4.000% 2004 5 3 *x
0TC 10 Counterparty: Lehman Brothers, Inc. 10,000 70 30
©3.900% 2004 6 14 *x
oTC 7 Counterparty: Goldman Sachs & Co. 400 3 3
3.750% 2004 8 2 ok
oTC 7 Counterparty: Goldman Sachs & Co. 400 3 1
®5.250% 2004 8 2 *
0TC 7 Counterparty: UBS Warburg LLC 2,600 19 19
©3.750% 2004 6 10 *x
499 $ 580
* 3 LIBOR
*x 3 LIBOR

38



2004

2 29

()2004 2 29

)
6 BP-LIBOR 5.000
Counterparty: Merrill Lynch & Co., Inc. 2017 3 15 BP 2,400 10
6 BP-LIBOR 5.000
Counterparty: UBS Warburg LLC 2018 3 20 2,900 (O))
6 BP-LIBOR 5.000
Counterparty: Goldman Sachs & Co. 2018 3 20 6,100 12
6 BP-LIBOR 5.250
Counterparty: Barclays Bank PLC 2018 9 15 1,100 (@)
6 BP-LIBOR 5.250
Counterparty: Barclays Bank PLC 2018 9 17 2,100 (©)
3.500 6 EC-LIBOR
Counterparty: J.P. Morgan Chase & Co. 2007 3 15 EC 25,500 193
4.000 6 EC-LIBOR
Counterparty: J.P. Morgan Chase & Co. 2007 3 15 1,000 2
4.000 6 EC-LIBOR
Counterparty: Goldman Sachs & Co. 2007 3 15 7,900 51
6 EC-LIBOR 5.000
Counterparty: Morgan Stanley Dean Witter & Co. 2014 6 16 2,600 (128)
6.000 6 EC-LIBOR
Counterparty: Merrill Lynch & Co., Inc. 2017 3 15 3,200 2
6.000 6 EC-LIBOR
Counterparty: Goldman Sachs & Co. 2018 3 20 7,900 1
6.000 6 EC-LIBOR
Counterparty: Morgan Stanley Dean Witter & Co. 2018 3 20 3,600 2
5.750 6 EC-LIBOR
Counterparty: Barclays Bank PLC 2018 9 15 1,500 2
5.750 6 EC-LIBOR
Counterparty: UBS Warburg LLC 2018 9 17 2,500 4
Lehman Brothers Commercial Mortgage Backed Securities Index
1 LIBOR 0.650%
Counterparty: Merrill Lynch & Co., Inc. 2004 3 31 $ 200 0
3 LIBOR 4.000
Counterparty: J.P. Morgan Chase & Co. 2009 6 16 200 (@)
3 LIBOR 5.000
Counterparty: Goldman Sachs & Co. 2014 6 16 4,000 (YD)
3 LIBOR 5.000
Counterparty: UBS Warburg LLC 2014 6 16 3,300 (105)
3 LIBOR 5.000
Counterparty: Bank of America 2014 6 16 7,600 (115)
3 LIBOR 5.000
Counterparty: Bank of America 2024 6 16 3,700 (178)
3 LIBOR 5.000
Counterparty: UBS Warburg LLC 2024 6 16 1,200 “4n

(491)
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2004 2 29
(2004 2 29
%
3.625 2013 5 15 $ 5,000 $ 4,922 % 4,844
(9)2004 2 29

)

A$ 894 2004 3 $ 19 0 3 19

BP 2,469 2004 3 0 (33) (33)

c$ 4,326 2004 3 0 ®) ®

DK 6,194 2004 3 9 ©) 0

EC 49,316 2004 3 0 (914) (914)

303 2004 3 11 0 11

Jv 1,105,539 2004 3 14 (152) (138)

955,015 2004 3 30 (16) 14

KW 2,120,598 2004 3 20 ) 15

NK 1,062 2004 3 0 @ @

SK 1,570 2004 3 0 @ @

$ 103 (1,139) $ (1,036)
(@)
AS
BP
C$
DK
EC
Jy
K
NK
SK
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2004 7 14
U S TREASURY BILLS 1.1875 375 374 40,813 2004/9/16
AMERICAN TOWER 0 2,600 1,937 211,259 2008/8/1
FIAT FINANCE LUX LTD CONV 144A 3.25 250 250 27,368 2007/1/9
ELECTRONIC DATA SYSTEMS CONV 3.875 700 666 72,719 2023/7/15
ALLIED WASTE CONV 4.25 1,200 1,158 126,378 2034/4/15
QWEST SERVICES 4.75 1,300 1,248 136,113 2009/2/15
GEN MTRS CONV 5.25 33 803 87,639 2032/3/6
QWEST OP CO 5.625 350 344 37,600| 2008/11/15
EVERGREEN RESOURCES INC 144A/RRT 5.875 1,250 1,281 139,739 2012/3/15
MCI INC SR NT 5.908 75 72 7,954 2007/5/1
NEXTEL COMMUNICATIONS SR NT 5.95 575 553 60,360 2014/3/15
ABITIBI CONSOLIDATED 6 200 185 20,177 2013/6/20
MGM MIRAGE SR 6 250 249 27,198 2009/10/1
STATION CASINOS SR 6 1,175 1,163 126,869 2012/4/1
ALLIED WASTE NORTH AMER GLBL 6.125 550 514 56,086 2014/2/15
PANAMSAT CORP 6.125 500 508 55,486 2005/1/15
AIRGAS INC 6.25 1,350 1,306 142,452 2014/7/15
ENCORE ACQUISITION CO 144A 6.25 900 870 94,968 2014/4/15
HCA INC. NT 6.25 1,000 1,008 110,029 2013/2/15
ROGERS CABLE INC GLBL 6.25 400 387 42,208 2013/6/15
SPX CORP SR NT 6.25 1,500 1,477 161,143 2011/6/15
SIERRA PACIFIC POWER CO 144AWRRT 6.25 1,350 1,309 142,820 2012/4/15
ROGERS WIRELESS 6.375 1,000 941 102,657 2014/3/1
TENET HEALTHCARE CORP SR NT 6.375 175 157 17,177 2011/12/1
ALLIED WASTE SENIOR 6.5 1,000 997 108,792| 2010/11/15
EL PASO CORP / COASTAL 6.5 150 139 15,214 2008/6/1
MANDALAY RESORT GROUP SR 6.5 1,100 1,133 123,570 2009/7/31
STATION CASINOS SUB 6.5 500 491 53,578 2014/2/1
TENET HEALTHCARE CORP 6.5 200 180 19,631 2012/6/1
TRINITY INDUSTRIES LE 144A W/RRT 6.5 1,600 1,520 165,778 2014/3/15
CONTINENTAL AIR EETC 99-1-A 6.545 168 158 17,234 2020/8/2
PRIMEDIA INC SR NT 144A W/RRTS 6.615 150 153 16,727 2010/5/15
MCI INC SR NT 6.688 3,250 3,046 332,307 2009/5/1
FERRELLGAS SR 6.75 1,525 1,494 162,997 2014/5/1
HCA INC. NT 6.75 1,625 1,689 184,302 2013/7/15
NORAMPAC INC GLBL SR NT 6.75 825 835 91,103 2013/6/1
PREMCOR REFINING GROUP SR NT GBL 6.75 200 210 22,903 2011/72/1
PREMCOR REFINING GP SR NT 6.75 800 816 88,997 2014/5/1
TYCO INTL GROUP SA YANKEE 6.75 640 700 76,386 201172715
DAYTON POWER & LIGHT INC SR NT 6.875 1,025 1,053 114,865 2011/9/1
EDISON INTL INC NT 6.875 550 554 60,435 2004/9/15
GEN MTRS ACCEPT CORP NT 6.875 800 814 88,870 2012/8/28
NEIGHBORCARE INC SRSUB 6.875 1,125 1,203 131,287| 2013/11/15
NEXTEL COMMUNICATIONS SR NT 6.875 3,750 3,890 424,331 2013/10/31
PEABODY ENERGY 6.875 2,070 2,147 234,230 2013/3/15
ROYAL CARIBBEAN CRUISES SR GLBL 6.875 750 753 82,207 2013/12/1
SUBURBAN PROPANE PART SR NT GLBL 6.875 1,325 1,311 143,066| 2013/12/15
VWR INTERNATIONAL INC 144A W/RRT 6.875 1,325 1,338 145,956 2012/4/15
HCA INC.THE HEALTHCARE CO NT 6.91 400 412 44,971 2005/6/15
ABITIBI CONSOLIDATED CANADA 6.95 350 364 39,699| 2006/12/15
ABITIBI CONSOLIDATED 6.95 500 511 55,759 2008/4/1
ARGOSY GAMING 7 1,200 1,203 131,205 2014/1/15
BOISE CASCADE CO SR NT 7 2,125 2,220 242,192 2013/11/1
CMS ENERGY CORP P/T CERTS 7 900 910 99,262 2005/1/15
FORD MTR CR CO NT GLBL 7 450 458 50,030 2013/10/1
PARK PLACE / CAESARS SR 7 325 336 36,686 2013/4/15
TRIAD HOSPITALS INC SR SUB NT 7 1,400 1,379 150,400 2013/11/15
TRIAD HOSPITALS INC SR NT 7 350 363 39,604 2012/5/15
CONTINENTAL AIR EETC 99-2-A2 7.056 1,150 1,132 123,544 2011/3/15
HOST MARRIOTT 7.125 825 827 90,203 2013/11/1
PLAINS E&P CO 144A W/RRTS 7.125 875 912 99,487 2014/6/15
QWEST OP CO 7.2 95 96 10,503 2004/11/1
CABLEVISION SYSTEMS OP CO 7.25 400 410 44,716 2008/7/15
CENTERPOINT ENERGY SR NT GBL B 7.25 1,425 1,542 168,272 2010/9/1
CINCINNATI BELL SENIOR 7.25 1,765 1,654 180,468 2013/7/15
EXCO RESOURCES INC CO GTD GLBL 7.25 1,250 1,293 141,102 2011/1/15
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FORD MTR CR CO GLOBAL NT 7.25 1,025 1,078 117,604| 2011/10/25
QWEST SERVICES 7.25 3,710 3,561 388,446 2011/2/15
SENECA GAMING CORP SR NT 144A/RT 7.25 925 934 101,894 2012/5/1
DYNEGY ROSETON 7.271 2,870 2,769 302,061 2010/11/8
CONTINENTAL AIR EETC 01-1-B 7.373 277 221 24,118 2017/6/15
EL PASO CORP 7.375 250 224 24,471 2012/12/15
K2 CORP SR NT 144A W/RRTS 7.375 175 179 19,587 2014/7/1
MSW ENERGY SUB 7.375 275 281 30,742 2010/9/1
NEXTEL COMMUNICATIONS SR NT 7.375 475 501 54,655 2015/8/1
STARWOOD HOTELS & RESORTS 7.375 965 1,030 112,351 2007/5/1
TENET HEALTHCARE CORP NT 7.375 3,630 3,412 372,151 2013/2/1
CMS ENERGY CORP SR NT 7.5 50 51 5,589 2009/1/15
CHESAPEAKE ENERGY CORP 7.5 2,050 2,183 238,116 2014/6/15
QWEST SERVICES 7.5 4,500 4,207 458,891 2014/2/15
SPX CORP 7.5 2,300 2,386 260,256 2013/1/1
TECO ENERGY INC 7.5 2,150 2,268 247,386 2010/6/15
AVIALL INC SR NT 7.625 1,090 1,149 125,419 2011/7/1
CABLEVISION SYSTEMS OP CO 7.625 4,130 4,222 460,573 2011/4/1
MANDALAY RESORT GROUP SUB 7.625 1,200 1,215 132,514 2013/7/15
EL PASO CORP / COASTAL 7.625 1,050 1,004 109,508 2008/9/1
EL PASO PIPE / NATURAL GAS 7.625 220 228 24,954 2010/8/1
FOREST CITY ENTERPRISES SR NT 7.625 1,075 1,091 119,003 2015/6/1
HILTON HOTELS CORP NT 7.625 995 1,096 119,642 2012/12/1
PRIMEDIA INC CO GTD 7.625 100 99 10,865 2008/4/1
EL PASO CORP / SONAT 7.625 350 323 35,309 2011/7/15
TOYS R US 7.625 875 900 98,175 2011/8/1
WILLIAMS CO 7.625 850 858 93,632 2019/7/15
DYNEGY ROSETON 7.67 150 130 14,232 2016/11/8
GEORGIA PACIFIC CORP 7.7 1,400 1,519 165,669 2015/6/15
UNITED AIR EETC 00-1-A2 7.73 400 329 35,900 2012/1/1
MCI INC SR NT 7.735 75 69 7,586 2014/5/1
BOYD GAMING SUB 7.75 1,255 1,305 142,351| 2012/12/15
CMS ENERGY CORP SR NT 144A W/RTS 7.75 2,500 2,562 279,479 2010/8/1
DIMON TOBACCO 7.75 600 564 61,512 2013/6/1
EL PASO PRODUCTION 7.75 4,875 4,661 508,430 2013/6/1
NALCO SENIOR 7.75 950 999 109,051| 2011/11/15
QWEST OP CO / NORTHWESTERN BELL 7.75 775 689 75,227 2030/5/1
PSEG ENERGY HOLDINGS 7.75 350 371 40,558 2007/4/16
UNITED AIR EETC 00-1-A1 7.783 804 662 72,308 2015/7/1
EL PASO PIPE / VALERO ENERGY 7.8 2,000 1,935 211,040 2010/6/14
ABITIBI CONSOLIDATED 7.875 525 549 59,978 2009/8/1
ALLIED WASTE NORTH AMER SR NT 7.875 500 532 58,077 2013/4/15
EL PASO CORP 7.875 1,360 1,261 137,574 2012/6/15
FRESENIUS MED CAP TR 11 PFD SEC 7.875 500 535 58,349 2008/2/1
FRESENIUS MED CAP TR 1V 7.875 3,150 3,402 371,039 2011/6/15
HCA INC.THE HEALTHCARE CO SR NT 7.875 690 763 83,315 2011/2/1
HOST MARRIOTT 7.875 256 264 28,793 2008/8/1
PARK PLACE / CAESARS SUB 7.875 1,550 1,677 182,997 2010/3/15
STARWOOD HOTELS & RESORTS 7.875 1,100 1,201 131,068 2012/5/1
TOYS R US 7.875 600 619 67,565 2013/4/15
VINTAGE PETROLEUM SUB 7.875 400 420 45,807 2011/5/15
CABLEVISION SYSTEMS HOLD CO 8 500 503 54,873 2012/4/15
CHARTER COMMUNICATIONS SECURED 8 1,375 1,349 147,152 2012/4/30
FISHER SCIENTIFIC INTL SR SUB GL 8 1,750 1,916 208,995 2013/9/1
GAYLORD ENT CO SR NT GLBL 8 925 952 103,911| 2013/11/15
GEORGIA PACIFIC CORP 8 2,000 2,085 227,400 2024/1/15
GEORGIA-PACIFIC CORP SR NT GLBL 8 2,000 2,085 227,400 2024/1/15
NRG ENERGY INC 144A W/RRTS 8 3,145 3,243 353,728| 2013/12/15
PRIMEDIA INC SR NT 144A W/RRTS 8 1,720 1,634 178,212 2013/5/15
ROYAL CARIBBEAN CRUISES SR NT 8 925 1,012 110,469 2010/5/15
SINCLAIR BROADCAST GR GLBL CO GTD 8 220 229 24,984 2012/3/15
CABLEVISION SYSTEMS OP CO 8.125 300 315 34,355 2009/8/15
CABLEVISION SYSTEMS OP CO 8.125 900 945 103,066 2009/7/15
CHESAPEAKE ENERGY CORP 8.125 35 38 4,199 2011/74/1
DELHAIZE AMERICA INC GLBL CO GTD 8.125 1,850 2,056 224,265 2011/4/15
GEORGIA PACIFIC CORP 8.125 900 927 101,103 2023/6/15
KRATON POLYMERS LLC/CAP 144A/RRT 8.125 1,625 1,665 181,661 2014/1/15
PARK PLACE / CAESARS SUB 8.125 1,475 1,620 176,756 2011/5/15
WILLIAMS CO 8.125 1,525 1,669 182,125 2012/3/15
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TRAINS HY (8.218%) 8.218 4,500 4,778 521,190 2015/8/1
AEARO CO SR SUB 8.25 150 153 16,768 2012/4/15
AHOLD FINANCE USA INC NT 8.25 1,495 1,605 175,077 2010/7/15
ARMOR HOLDINGS 8.25 1,210 1,309 142,856 2013/8/15
DOMINOS INC SR SUB NT GLBL 8.25 1,470 1,572 171,548 2011/7/1
EIRCOM (VALENTIA) SUB 8.25 715 763 83,245 2013/8/15
GEN MTRS GLOBAL BD 8.25 575 601 65,642 2023/7/15
OWENS-BROCKWAY SUB 8.25 325 342 37,395 2013/5/15
RURAL CELLULAR CORP 144A W/RRTS 8.25 1,125 1,164 126,992 2012/3/15
SPECTRASITE INC GLBL SR NT 8.25 945 982 107,189 2010/5/15
VINTAGE PETROLEUM SR 8.25 2,070 2,235 243,825 2012/5/1
ABITIBI CONSOLIDATED 8.3 250 261 28,561 2005/8/1
EDISON MIDWEST GEN LLC SER A 8.3 450 462 50,428 2009/7/2
BOMBARDIER RECREATIONAL 8.375 1,850 1,870 204,040 2013/12/15
CHARTER COMMUNICATIONS SECURED 8.375 600 588 64,130 2014/4/30
CINCINNATI BELL SUB 8.375 1,075 956 104,347 2014/1/15
DIRECTV HOLDINGS 8.375 2,010 2,261 246,623 2013/3/15
AES 1PALCO 8.375 200 219 23,885| 2008/11/14
MGM MIRAGE SUB 8.375 2,290 2,438 265,993 2011/72/1
JEFFERSON SMURFIT CORP 8.375 800 860 93,795 2012/7/1
TRANSDIGM INC FD CORP CO GTD GBL 8.375 835 876 95,622 2011/7/15
CALPINE SOUTHPOINT 8.4 1,559 1,349 147,130 2012/5/30
ALLIED WASTE SENIOR 8.5 4,140 4,585 500,068 2008/12/1
CMS ENERGY CORP SR NT 8.5 1,400 1,477 161,089 201174715
CALPINE CORP SECURED 8.5 1,150 951 103,789 2010/7/15
DEX MEDIA FINANCE/WEST GLBL SRNT 8.5 2,015 2,226 242,841 2010/8/15
GULFTERRA EL PASO ENERGY PARTNER 8.5 1,095 1,190 129,876 2011/6/1
HANOVER EQUIP TRUST 01 A GLBL 8.5 2,265 2,434 265,559 2008/9/1
LEGRAND S.A. 8.5 250 258 28,220 2025/2/15
MSW ENERGY SR 8.5 870 935 102,003 2010/9/1
PSEG ENERGY HOLDINGS 8.5 2,150 2,343 255,593 2011/6/15
PANAMSAT CORP 8.5 295 337 36,759 2012/2/1
RAYOVAC CORP SR SUB NT GLBL 8.5 1,885 2,009 219,207 2013/10/1
TRITON PCS INC GLBL CO GTD 8.5 875 794 86,604 2013/6/1
YOUNG BROADCASTING SR 8.5 890 943 102,891| 2008/12/15
YOUNG BROADCASTING SR 8.5 400 424 46,243| 2008/12/15
AES REDOAK 8.54 431 452 49,365| 2019/11/30
ABITIBI CONSOLIDATED 8.55 1,600 1,716 187,155 2010/8/1
EDISON MIDWEST GEN LLC SER B 8.56 3,660 3,760 410,155 2016/1/2
DURA SR 8.625 2,075 2,137 233,099 2012/4/15
AES 1PALCO 8.625 525 574 62,698| 2011/11/14
NEWPARK RESOURCES INC SER B 8.625 990 1,009 110,133| 2007/12/15
PSEG ENERGY HOLDINGS 8.625 1,400 1,526 166,433 2008/2/15
RIGGS CAPITAL TRUST 8.625 550 555 60,585| 2026/12/31
RIGGS CAPITAL TRUST A 8.625 485 489 53,425| 2026/12/31
WILLIAMS CO 8.625 2,290 2,587 282,227 2010/6/1
EDISON MIDWEST GEN / HOMER CITY 8.734 1,149 1,247 136,011 2026/10/1
AES SENIOR SECURED 8.75 3,155 3,462 377,650 2013/5/15
ARVINMERITOR NT 8.75 1,925 2,117 230,945 2012/3/1
CHARTER COMMUNICATIONS 8.75 2,250 2,182 238,034| 2013/11/15
LYONDELL CHEMICALS / EQUISTAR 8.75 2,000 2,110 230,127 2009/2/15
FERRELLGAS SUB 8.75 925 1,003 109,460 2012/6/15
EDISON MIDWEST GEN LLC 144A/RRTS 8.75 960 1,008 109,937 2034/5/1
NORTH AMER ENERGY PARTN 144A RRT 8.75 1,650 1,633 178,157 2011/12/1
OWENS-BROCKWAY SR 8.75 1,095 1,218 132,861| 2012/11/15
ROYAL CARIBBEAN CRUISES GLOBAL 8.75 400 452 49,297 2011/2/2
SINCLAIR BROADCAST GROUP GLOBAL 8.75 1,575 1,704 185,949 2011/12/15
VENTAS REALTY LP/CAP GLOBAL 8.75 1,535 1,680 183,319 2009/5/1
WESTLAKE CHEMICAL CRP GBL CO GTD 8.75 1,510 1,661 181,157 2011/7/15
WILLIAMS CO 8.75 1,950 2,049 223,576 2032/3/15
AMERIGAS PARTNER 1ST MTG 8.83 487 526 57,445 2010/4/19
AES 1RONWOOD 8.857 2,327 2,484 271,015| 2025/11/30
AES SENIOR UNSECURED 8.875 1,150 1,233 134,518 2011/2/15
AMERICAN MEDIA 8.875 600 591 64,457 2011/1/15
DOBSON COMM 8.875 300 226 24,703 2013/10/1
GREIF BROS CORP GLOBAL CO GTD 8.875 1,060 1,160 126,591 2012/8/1
INGLES MARKETS INC 8.875 1,105 1,154 125,940 2011/712/1
LA QUINTA CORP 8.875 670 737 80,380 2011/3/15
NALCO SUB 8.875 175 184 20,136| 2013/11/15
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OWENS-BROCKWAY SR 8.875 1,125 1,231 134,354 2009/2/15
PARK PLACE / CAESARS SUB 8.875 735 817 89,181 2008/9/15
REDDY ICE GROUP INC GLBL SR SUB 8.875 1,120 1,185 129,329 2011/8/1
RIGGS CAPITAL TRUST 11 CO GTD 8.875 625 632 69,017 2027/3/15
ROUNDY*"S INC GLOBAL CO GTD 8.875 2,130 2,247 245,085 2012/6/15
SESI, L.L.C. GLOBAL 8.875 840 911 99,401 2011/5/15
QWEST OP CO 8.875 1,000 985 107,429 2031/6/1
AES SENIOR SECURED 9 1,780 1,953 213,064 2015/5/15
HANOVER COMPRESSOR CO SR NT 9 500 530 57,804 2014/6/1
HOLLINGER INTL 9 1,080 1,252 136,636 2010/12/15
HORIZON LINES LLC NT 144A W/RRTS 9 325 335 36,553 2012/11/1
SUPERIOR TELECOM 144A W/RRTS 9 1,575 1,527 166,624 2012/4/15
QUEBECOR / CF CABLE 9.125 75 79 8,691 2007/7/15
QWEST OP CO NT 144A W/RRTS 9.125 1,315 1,446 157,762 2012/3/15
TRANSMONTAIGNE INC GLBL SR SUBNT 9.125 2,120 2,194 239,310 2010/6/1
RELIANT ENERGY MID ATLANTIC P/T 9.237 558 611 66,701 2017/7/2
ALLIED WASTE SENIOR 9.25 800 904 98,594 2012/9/1
CHOCTAW RESORT DEVEL ENT 9.25 1,725 1,871 204,128 2009/4/1
HOST MARRIOTT 9.25 1,225 1,362 148,635 2007/10/1
NORTH ATLANTIC TRADING 9.25 1,700 1,657 180,775 2012/3/1
RELIANT ENERGY INC 9.25 875 945 103,066 2010/7/15
TIME WARNER TELECOM SR 9.25 300 292 31,901 2014/2/15
CROWN CASTLE INTL 9.375 310 347 37,867 2011/8/1
DRESSER INC 9.375 2,425 2,643 288,286 2011/4/15
MANDALAY RESORT GROUP SUB 9.375 500 555 60,531 2010/2/15
NEXTEL COMMUNICATIONS SR NT 9.375 750 804 87,729| 2009/11/15
TRW AUTOMOTIVE SR 9.375 1,350 1,552 169,323 2013/2/15
ARVIN CAPITAL GTD 9.5 100 104 11,383 2027/2/1
CROWN CORK SR 9.5 2,275 2,525 275,416 2011/3/1
EXTENDICARE HLTH SVCS GLOBAL 9.5 420 469 51,189 2010/7/1
HOST MARRIOTT 9.5 260 287 31,405 2007/1/15
MERISANT SR SUB NT 144A 9.5 945 1,011 110,281 2013/7/15
NEXTEL COMMUNICATIONS SR NT 9.5 69 7 8,503 2011/2/1
RELIANT RESOURCES INC GLBL 9.5 1,125 1,226 133,741 2013/7/15
ROTECH HEALTHCARE INC GLB CO GTD 9.5 2,425 2,619 285,641 2012/4/1
CELANESE AG 144A 9.625 2,050 2,152 234,762 2014/6/15
DIMON TOBACCO 9.625 1,135 1,171 127,811 2011/10/15
JOHNSONDIVERSEY INC 9.625 850 939 102,439 2012/5/15
K&F INDUSTRIES GLBL SR SB NT 9.625 1,370 1,510 164,734| 2010/12/15
MAIL-WELL I CORP GLBL CO GUAR 9.625 795 862 94,076 2012/3/15
MDP ACQUISITIONS PLC SR NT GLBL 9.625 875 993 108,315 2012/10/1
RIGGS NATIONAL CORP SUB DEB 9.65 400 434 47,334 2009/6/15
COMMONWEALTH BRANDS 144A 9.75 500 537 58,622 2008/4/15
CONSOLIDATED COMM HLD 144A W/RRT 9.75 150 152 16,605 2012/4/1
INSIGHT MIDWEST 9.75 925 975 106,433 2009/10/1
SIX FLAGS INC SR NT GLBL SR NT 9.75 1,665 1,689 184,317 2013/4/15
JEFFERSON SMURFIT CORP 9.75 670 750 81,842 2011/72/1
TIME WARNER TELECOM SUB 9.75 885 823 89,765 2008/7/15
DEX MEDIA WEST/FINANCE SR GLBL 9.875 1,815 2,032 221,707 2013/8/15
DYNEGY 2ND LIEN 9.875 750 832 90,796 2010/7/15
INVENSYS PLC SR NT 144A 9.875 1,050 1,052 114,804 2011/3/15
TENET HEALTHCARE CORP 144A W/RRT 9.875 2,400 2,514 274,189 2014/7/1
DOBSON COMM / AMERICAN CELLULAR 10 2,425 2,115 230,761 2011/8/1
AMERIGAS PARTNER 10 765 839 91,569 2006/4/15
COMPASS MINERALS GROUP GLOBAL 10 505 563 61,411 2011/8/15
PSEG ENERGY HOLDINGS 10 985 1,127 123,006 2009/10/1
UGS CORP 144A W/RRTS 10 450 475 51,901 2012/6/1
MANDALAY CIRCUS & ELD/SILVER LEG 10.125 680 688 75,091 2012/3/1
DYNEGY 2ND LIEN 10.125 450 504 54,968 2013/7/15
LYONDELL CHEMICALS / EQUISTAR 10.125 555 614 67,038 2008/9/1
TIME WARNER TELECOM SUB 10.125 925 851 92,814 2011/2/1
AMERICAN MEDIA 10.25 2,065 2,168 236,480 2009/5/1
BLUEWATER FINANCE LTD GLOBAL 10.25 2,040 2,172 236,954 2012/2/15
ISP SENIOR 10.25 2,125 2,380 259,574 2011/7/1
TENNECO AUTOMOTIVE INC SER B GBL 10.25 1,075 1,233 134,538 2013/7/15
TENNECO AUTOMOTIVE INC 144A W/RR 10.25 1,075 1,233 134,538 2013/7/15
ECHOSTAR DBS CORP 10.375 1,390 1,489 162,401 2007/10/1
LEGRAND S.A. 10.5 1,200 1,374 149,855 2013/2/15
INSIGHT MIDWEST 10.5 550 599 65,384 2010/11/1
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INSIGHT MIDWEST 10.5 890 970 105,804 2010/11/1
CANWEST MEDIA INC GLOBAL 10.625 1,830 2,077 226,533 2011/5/15
COMMONWEALTH BRANDS INC 144A 10.625 1,050 1,128 123,107 2008/9/1
LYONDELL CHEMICALS / EQUISTAR 10.625 640 721 78,701 2011/5/1
ISP SUB 10.625 905 1,004 109,561| 2009/12/15
KAPPA BEHEER BV CO GTD YANKEE 10.625 965 1,018 111,036 2009/7/15
CROWN CASTLE INTL 10.75 890 999 108,958 2011/8/1
PACIFICARE HEALTH SYS GLB CO GTD 10.75 357 410 44,776 2009/6/1
CROWN CORK SUB 10.875 175 203 22,235 2013/3/1
MEDIACOM BROADBAND LLC 11 2,170 2,316 252,646 2013/7/15
HERCULES INC 11.125 425 501 54,696| 2007/11/15
QUEBECOR MEDIA INC 11.125 1,385 1,596 174,090 2011/7/15
JEFFERSON SMURFIT CORP 11.5 1,500 1,509 164,620 2006/8/15
UNIVERSAL CITY DEVELOP GLBL SR 11.75 635 741 80,856 2010/4/1
DUNLOP STAND AERO HLDGS 11.875 279 297 32,483 2009/5/15
ALDERWOODS GROUP CO GTD 12.25 1,100 1,218 132,868 2009/1/2
HOLLINGER INTL 12.875 650 763 83,298 2011/3/1
DANSKE CORP A DISC NT 1.234808 3,600 3,584 390,916 2004/9/17
DANSKE CORP A DISC NT 1.255676 3,100 3,086 336,610 2004/9/20
CDC COMM PAPER CORP 4/2 DISC NT 1.257732 1,100 1,095 119,434 2004/9/22
UBS FINANCE (DE) LLC DISC NT 1.2692678 800 796 86,861 2004/9/23
BANK OF IRELAND 4/2 DISC NT-USD 1.2810165 1,300 1,295 141,318 2004/9/3
GEN ELEC CAPITAL CORP DISC NT 1.29064 2,400 2,390 260,773 2004/9/8
BANK OF IRELAND 4/2 DISC NT-USD 1.29701 2,700 2,697 294,167 2004/7/30
PFIZER INC 4/2 PRIV DISC NT 1.29857 1,500 1,496 163,260 2004/8/18
UBS FINANCE (DE) LLC DISC NT 1.33196 1,800 1,793 195,652 2004/9/8
SVENSKA HANDELSBANK DISC NT 1.383745 1,400 1,394 152,130 2004/9/13
FHLMCDISCNT 1.544556 300 298 32,560 2004/10/20
GEN ELEC CAPITAL CORP DISC NT 1.56815 3,100 3,083 336,291 2004/11/1
HBOS TREASURY SERV DISC NT 1.599273 700 696 75,931| 2004/10/26
XEROX CAP EUROPE PLC EURO MTN 5.25 325 330 44,662 2004/12/3
AHOLD FINANCE USA EMTN CO GTD 5.875 1,750 1,697 229,376 2012/3/14
PROSIEBEN SAT.1 MEDIA AG 144A 6.25 925 962 129,991 2009/5/15
ABB INTL FINANCE LTD 6.5 2,300 2,416 326,504| 2011/11/30
TUI AG SR UNSUB REGS 6.625 1,100 1,115 150,764 2011/5/16
EL PASO CORP EURO 7.125 400 363 49,050 2009/5/6
HEIDELBERGCEMENT FIN BV REGS 7.375 950 1,038 140,271 2010/7/15
FRESENIUS FINANCE BV CO GTD 144A 7.75 200 220 29,7271 2009/4/30
NALCO SENIOR 7.75 100 105 14,188| 2011/11/15
NALCO SENIOR 7.75 690 724 97,898| 2011/11/15
CLONDALKIN INDUSTRIES SR NT 144A 8 350 345 46,702 2014/3/15
SEAT PAGINE GIALLE INTL SA 144A 8 2,000 1,945 262,820 2014/4/30
SEAT PAGINE GIALLE INTL SA REGS 8 525 510 68,990 2014/4/30
EIRCOM (VALENTIA) SUB 8.25 1,185 1,267 171,333 2013/8/15
MTU AERO ENGINES INVEST 144AW/RR 8.25 1,200 1,203 162,556 2014/4/1
MTU AERO ENGINES INVEST SR NT 8.25 150 150 20,319 2014/4/1
CIRSA FINANCE LUXEMBOURG 8.75 1,825 1,840 248,647 2014/5/15
ARDAGH GLASS REGS 8.875 400 415 56,169 2013/7/1
ARDAGH GLASS 144A 8.875 200 207 28,052 2013/7/1
KRONOS INTL INC EURO 8.875 2,325 2,487 336,159 2009/6/30
NALCO SUB 9 400 416 56,212| 2013/11/15
NALCO SUB 9 110 114 15,458 | 2013/11/15
PREEM PETROLEUM 9 2,350 2,426 327,866 2014/5/15
PREEM PETROLEUM 9 400 412 55,671 2014/5/15
SANITEC INTERNATIONAL SA SR NT 9 1,325 1,384 187,098 2012/5/15
TELENET COMMUNICATION NV 144A 9 600 604 81,683| 2013/12/15
TELENET COMMUNICATION NV REGS 9 1,800 1,813 245,051| 2013/12/15
INEOS VINYLS FINANCE PLC REGS 9.125 350 347 46,944 2011/712/1
INEOS VINYLS FINANCE PLC 144A 9.125 1,050 1,042 140,834 2011/712/1
BSN GLASSPACK OBLIGATION REGS 9.25 1,350 1,432 193,593 2009/8/1
BARRY CALLEBAUT SVCS NV 144A 9.25 700 766 103,574 2010/3/15
BARRY CALLEBAUT SVCS NV SUB 9.25 600 657 88,777 2010/3/15
RIVERDEEP GROUP LTD SR NT 144A 9.25 930 878 118,755 201174715
SCHEFENACKER AG SR SUB REGS 9.5 1,000 852 115,194 2014/2/11
ASPROPULSION 144A 9.625 400 413 55,807 2013/10/1
ASPROPULSION REGS 9.625 875 903 122,077 2013/10/1
JOHNSONDIVERSEY INC 9.625 200 218 29,457 2012/5/15
GILDEMEISTER AG BD 144A 9.75 875 875 118,235 2011/7/19
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INVENSYS PLC SR NT EURO 9.875 900 911 123,133 2011/3/15
MDP_ACQUISITIONS PLC SR NT 10.125 850 926 125,194 2012/10/1
TRW AUTOMOTIVE SR 10.125 313 356 48,194 2013/2/15
CROWN CORK SR 10.25 300 334 45,199 2011/3/1
LUCITE INTL / INEOS ACRYLICS 10.25 1,275 1,386 187,360 2010/5/15
THE MANITOWOC CO INC. EURO SR SUB 10.375 950 1,059 143,132 2011/5/15
IMPRESS GROUP BV SR NT REGS 10.5 800 816 110,396 2007/5/25
INEOS GROUP HOLDINGS PLC 10.5 1,250 1,400 189,176 2010/8/1
KAPPA BEHEER BV CO GTD 10.625 295 314 42,453 2009/7/15
KAPPA BEHEER BV CO GTD 10.625 155 165 22,305 2009/7/15
PREEM PETROLEUM 10.625 300 306 41,348 2011/3/31
UNITED BISCUITS FINANCE EURO 10.625 1,000 1,110 149,989 2011/4/15
ABB INTL FINANCE LTD 11 400 465 62,907 2008/1/15
LEGRAND S.A. 11 145 169 22,875 2013/2/15
FLENDER HOLDING GMBH REG S 11 200 230 31,078 2010/8/1
FLENDER HOLDING GMBH SR NT 144A 11 200 230 31,078 2010/8/1
BRITAX GROUP PLC SR NT 11.25 700 738 99,790 2011/5/15
TRW AUTOMOTIVE SUB 11.75 195 231 31,224 2013/2/15
ERICSSON LM TELEFON AB EURO EMTN 9.875 1,275 1,365 276,473 2008/6/5
UNITED BISCUITS FINANCE EURO 10.75 200 215 43,520 2011/4/15
YELL FINANCE BV EURO SR NT 10.75 425 476 96,351 2011/8/1
CORUS GROUP PLC UNSUB 5.625 1,350 1,363 83,606 2008/6/24
2004 7 14 2004 7 14 THE WM Company
109.07 1 135.13 1 202.42 1 61.32
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U S T-ZERO (TINT) 0 3,200 1,339 146,060 2020/8/15
U S TREASURY BILLS 1.1071518 2,530 2,525 275,490 2004/9/2
U S TREASURY BILLS 1.1875 1,560 1,556 169,784 2004/9/16
U S TREASURY INFLAT PROTECTED 2 918 919 100,316 2014/1/15
U S TREASURY INFLAT PROTECTED 3 3,983 4,333 472,665 2012/7/15
U S TREASURY NOTE 3 -5,000 -4,879 -532,182 2009/2/15
U S TREASURY INFLAT PROTECTED 3.5 3,573 3,991 435,356 2011/1/15
U S TREASURY NOTE 3.5 13,000 13,214 1,441,218| 2006/11/15
U S TREASURY NOTE 3.625 -2,000 -1,892 -206,439 2013/5/15
U S TREASURY NOTE 3.625 -2,800 -2,794 -304,761 2009/7/15
U S TREASURY NOTE 6.5 5,100 5,784 630,866 2010/2/15
KOREA DEVELOPMENT BANK GLBL NT 4.75 2,900 2,891 315,373 2009/7/20
FED HOME LN MTGE GLBL NT (500MM) 5.375 300 300 32,815 2006/8/16
SBAP 2002-20E-1 PASS THRU 5.98 637 669 73,059 2022/5/1
SACRAMENTO CA FING TAX -A FGIC 4.75 70 66 7,240 2033/12/1
AKRON OH CMNTY LEARNING FGIC 5 45 44 4,892 2033/12/1
CA INFRA & ECON-BAY TOLL-A AMBAC 5 185 184 20,144 2036/7/1
DE KALB CNTY WTR & SEWER REV 5 100 99 10,905 2035/10/1
DETROIT MI SEW-REF-C-SR FSA 5 1,425 1,563 170,566 2012/7/1
IN TRANSN FIN AUTH HWY REV-A FSA 5 100 100 10,913 2028/6/1
KING CNTY WASH SWR A-REV FGIC 5 110 108 11,867 2035/1/1
L A CA WSTWTR SYS REV-SER A MBIA 5 200 200 21,889 2027/6/1
LOWER RIV AUTH-REF AMBAC 5 45 44 4,887 2028/5/15
METROPOLITAN PIER & EXPO MBIA 5 100 99 10,875| 2028/12/15
METRO WTR DIST AUTH-B1 FGIC 5 60 59 6,533 2036/10/1
MONTGOMERY CNTY MD 5 300 327 35,747 2009/4/1
MONTGOMERY CNTY MD 5 300 330 36,015 2010/4/1
NY CITY MUN WTR AUTH SER E REV 5 35 34 3,770 2034/6/15
SC TRANPTN-SER A AMBAC 5 725 722 78,825 2033/10/1
TRIBORO BRDG & TUNL (GO OF AUTH) 5 100 98 10,793 2032/1/1
WAKE CNTY NC PUB IMPT 5 400 441 48,109 2011/3/1
CA ST ECON REC SER A 5.25 3,400 3,784 412,790 2012/7/1
BADGER TOB ASSET SEC CORP WIS 6 110 100 10,941 2017/6/1
TOB SETTLEMENT FING CORP NJ REV 6.25 1,155 937 102,202 2043/6/1
GOLDEN ST TOB SEC-SER 2002-A-1 6.75 340 307 33,486 2039/6/1
HBOS PLC SUB NT EMTN 1.455 500 499 54,516 2014/2/6
GEN MTRS ACC CORP MTN 2.135 1,600 1,603 174,833 2006/5/18
PACIFIC GAS & ELECTRIC 1ST MTG 2.3 670 671 73,262 2006/4/3
EUROHYPO SA LUXEMBOURG COLL EMTN 3.5 1,000 993 108,343| 2007/12/28
PEPCO HOLDINGS INC NT 3.75 100 100 10,982 2006/2/15
VERIZON GLBL FDG CORP NT 4.375 100 93 10,154 2013/6/1
COX COMMUNICATIONS INC NT 4.625 550 512 55,918 2013/6/1
HOUSEHOLD FINANCE CORP NT 4.75 450 430 46,948 2013/7/15
GOLDMAN SACHS GROUP INC GLBL BD 5.15 400 390 42,569 2014/1/15
TELECOM ITALIA CAPITAL 144A W/RT 5.25 400 391 42,738| 2013/11/15
MORGAN STANLEY GBL NT 5.3 400 398 43,487 2013/3/1
HBOS PLC SUB 144A PERP 5.375 180 175 19,175| 2049/11/29
KERR-MCGEE CORP GBL 5.375 800 816 89,101 2005/4/15
GENERAL ELEC CAP CORP GLBL NT 5.45 190 195 21,294 2013/1/15
AEP TEXAS CENTRAL CO GLBL NT 5.5 380 384 41,891 2013/2/15
KROGER CO NT 5.5 90 90 9,878 2013/2/1
OHIO POWER COMPANY GLBL NT 5.5 20 20 2,218 2013/2/15
DOMINION RESOURCES INC NT 5.7 130 133 14,586 2012/9/17
CITIGROUP INC GLOBAL NT 6 400 427 46,635 2012/2/21
ONCOR ELECTRIC DELIVERY GLBL SEC 6.375 90 97 10,603 2012/5/1
DAIMLERCHRYSLER NA HLDG NT GLBL 6.5 400 414 45,240| 2013/11/15
FORD MTR CR CO BD 6.7 200 200 21,813 2004/7/16
INTL PAPER CO NT 6.75 130 142 15,502 2011/9/1
WEYERHAEUSER CO GLBL NT 6.75 300 327 35,705 2012/3/15
KROGER CO CO GTD 6.8 300 329 35,952 2011/74/1
PROGRESS ENERGY INC SR NT 6.85 280 304 33,182 2012/4/15
TIME WARNER (AOL) INC NT 6.875 1,400 1,526 166,518 2012/5/1
GEN MTRS ACCEPT CORP NT 6.875 100 101 11,108 2012/8/28
VERIZON NEW YORK INC NT 6.875 300 324 35,400 2012/4/1
PSEG POWER LLC 6.95 390 428 46,680 2012/6/1
TXU ENERGY CO SR NT GLBL 7 900 986 107,607 2013/3/15
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COMCAST CABLE COMM SR NT 7.125 300 331 36,152 2013/6/15
COX COMMUNICATIONS INC NT 7.125 400 441 48,174 2012/10/1
GEN MTRS GLOBAL NT 7.125 300 309 33,791 2013/7/15
FORD MTR CR CO GLOBAL NT 7.25 1,000 1,051 114,735 2011/10/25
NATIONAL RURAL UTIL GLBL NT 7.25 400 458 49,952 2012/3/1
FORD MTR CR CO 7.375 100 106 11,578 2011/2/1
BANK OF AMERICA CORP GBL SUB NT 7.4 400 456 49,830 2011/1/15
FORD MTR CO GLOBAL BD 7.45 120 114 12,497 2031/7/16
FORD MTR CR CO NT GLOBAL 7.5 1,600 1,652 180,241 2005/3/15
CLEAR CHANNEL COMM C SR NT 7.65 130 147 16,097 2010/9/15
TIME WARNER (AOL) INC BDS 7.7 50 55 6,035 2032/5/1
CIT GROUP HOLDINGS NT 7.75 400 459 50,152 2012/4/2
WESTERN RESOURCES GLOBAL NT 7.875 900 998 108,925 2007/5/1
SPRINT CAPITAL CORP GLOBAL NT 7.9 1,100 1,141 124,515 2005/3/15
KPN KONINKLIJKE NV GLBL SR UNSUB 8 40 46 5,087 2010/10/1
AT&T CORP GBL SR NT 8.05 100 104 11,393| 2011/11/15
CENTERPOINT RELIANT ENERGY RESO 8.125 700 736 80,292 2005/7/15
TYCO INTL / RAYCHEM 8.2 1,700 1,927 210,258| 2008/10/15
COMCAST CORP GLOBAL NT 8.375 330 391 42,680 2013/3/15
LENFEST COMMUNICATIONS SR PSN PT 8.375 300 320 34,954 2005/11/1
SPRINT CAPITAL CORP GLOBAL NT 8.375 740 859 93,719 2012/3/15
DEUTSCHE TELEKOM INT FIN GLOBAL 8.5 2,170 2,552 278,352 2010/6/15
FRANCE TELECOM GLOBAL 7.75% STEP 8.75 150 175 19,088 2011/3/1
CSFB 2004-TFLA A1 IMLIB+12 144A 1.35875 1,299 1,299 141,764 2014/2/15
CWHL 2004-12 14A2 SUB IMLIB+28 1.38 1,700 1,701 185,615 2034/8/25
GSMS 2003-FL6A Al 1MLIB+15 1.38875 488 488 53,290| 2015/11/15
COMM 2003-FL9 Al IML+18 144A 1.41875 794 794 86,691| 2015/11/15
FNR 2004-11 A IMLIBOR+12 1.42 776 772 84,296 2034/3/25
CWALT 2004-J4 1A1 1MLIB+15 1.45 257 257 28,038 2034/6/25
SASC 2003-S1 Al IMLIB+16 1.46 97 97 10,609 2033/8/25
GSAMP 2004-SEA1 A1A IMLIBOR+19 1.49 418 418 45,630| 2033/10/25
BSCMS 2004-ESA A1 IMLIB+22 144A 1.55 1,900 1,897 206,917 2016/5/14
FNW 2004-W8 1AF SEQ 1MLIB+25 1.55 1,900 1,896 206,814 2044/6/25
CSFB 2004-CF1 Al IMLIBOR+33 144A 1.63 776 777 84,784 2043/5/25
SEMT 5-A IMOLIB+35 1.63 1,286 1,287 140,369| 2026/10/19
SAMI 2004-AR1 1A2 AFC IMLIBOR+35 1.63 677 677 73,856 2034/3/19
FNW 2004-W2 5AF PT IMLIBOR+35 1.65 1,110 1,096 119,544 2044/3/25
HVMLT 2003-3 2A2 AS 1MLIBOR+37 1.65 320 320 34,998 2034/2/19
MRFC 2000-TBC3 Al AS 1MLIB+44 1.67875 986 989 107,897| 2030/12/15
CWHL 2004-16 A5 IMLIB+35 1.71875 1,650 1,648 179,841 2034/7/28
SASC 2002-HF2 Al 1MLIB+50BP 1.8 91 92 10,054 2032/7/25
SASC 2003-NP3 A2 1MOLIB+50 144A 1.8 171 169 18,438| 2033/11/25
FNMA TBA 5.5% AUG 5.5 29,000 28,954 3,157,946 2034/8/12
FNMA PASS THRU MTG #712044 5.5 2,336 2,343 255,574 2033/7/1
FNMA PASS THRU MTG #763839 5.5 1,781 1,784 194,665 2034/3/1
CDMC 2003-A Al WM31 WC6.84 144A 6 164 166 18,171 2043/7/25
CSFB 2003-8 5A1 SEQ WM31 WC7.750 6.5 376 385 42,058 2033/4/25
FNW 2004-W8 2A PT WM26 WC7.11 6.5 1,900 1,972 215,092 2044/6/25
RAMP 2004-SL2 A4 SEQ WM24 WC9.08 8.5 3,500 3,715 405,227| 2031/10/25
NHEL 2004-2 A3 AFC 1MLIB+14 1.3925 500 499 54,430 2034/9/25
CWL 2003-BC3-A1 1MOLIB+10 1.4 18 18 2,011 2021/5/25
CFMSI 2003-2 AV1 1MOLIB+10BP 1.4 1 1 198 2033/5/25
RAMP 2004-RS5 A2B1 AS IMLIB+10 1.4 1,668 1,668 182,004 2025/4/25
RASC 2003-KS2 All AS 1MLIB+10BP 1.4 143 144 15,707 2019/8/25
CFAB 2003-5 2A1 1IMOLIB+12 1.42 580 580 63,340 2021/2/25
SAIL 2003-BC5 1A1 IMLIB+12 1.42 314 314 34,278 2033/6/25
SAIL 2003-BC8 3A1 1MLIBOR+14 1.44 661 662 72,238 2010/8/25
AMSI 2003-1A1 A-1 1MLIB+15 1.45 109 109 11,914| 2033/11/25
CBASS 2003-CB2 AV1 IMLIB+15 1.45 1,045 1,045 114,059 | 2029/12/25
HEAT 2004-3 A3 1IMLIBOR+15 1.45 575 575 62,714 2034/8/25
ARSI 2003-W3 AF1 1MLIB+16 1.46 1,063 1,064 116,065| 2020/10/25
RASC 2004-KS6 A2B1 AS IMLIB+13 1.46 1,500 1,497 163,354 | 2024/11/25
RASC 2001-KS3-All 1IMOLIB+23 1.53 170 170 18,594 2031/9/25
ARSI 2003-W9 A4 1MOLIB+25 1.55 206 206 22,558 2034/3/25
CWL 2003-SC1 Al SR 1MLIBOR+25 1.55 134 134 14,662 2018/7/25
HEMT 2003-7 A2 1MLIBOR+25 1.55 334 335 36,570 2034/4/25
CXHE 2003-A AV1 1IML+28 1.58 823 824 89,936 2033/3/25
CXHE 2004-A AV-2 1MLIBOR+28 1.58 598 598 65,305 2034/1/25
RAMP 2002-RS3 All1 AS IMLIB+28 1.58 302 302 33,034 2032/6/25
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ARC 2002-BC4-A IMOLIB+29 1.59 51 51 5,609 2032/7/25
CXHE 2003-C AV 1IMLIBOR+30 1.6 357 358 39,077 2033/9/25
LBMLT 2003-3 A STEIP IMOLIB+32 1.62 1,017 1,019 111,183 2033/7/25
MSDWC 2002-HE1-A2 1MOLIB+33 1.63 289 289 31,605 2032/7/25
NHEL 2001-2 A2 STEP 1MLIB+33 1.63 151 151 16,550 2031/9/25
RAMP 2003-RS11 AlIB AS IMOLIB+33 1.63 531 530 57,827| 2033/12/25
MLMI 2003-WMC2-A2 1MLIBOR+34 1.64 97 97 10,607 2034/2/25
TRUMN 2004-1 Al IMLIBOR+34 144A 1.64 684 676 73,798 2034/1/25
CDCMC 2003-HE2 A 1ML+35 1.65 221 222 24,237| 2033/10/25
MLMI 2003-WMC3 A2 STEP 1MLIB+36 1.66 189 189 20,715 2034/6/25
CDCMC 2003-HE1 A2 STEP IMOLIB+37 1.67 180 181 19,764 2033/8/25
NAVOT 2003-B A2 SEQ WMO8 WC6.751 1.69 277 277 30,276 2006/9/15
HEMT 2003-4 Al 1IMLIB+40 1.7 485 485 52,949 2033/7/25
LBMLT 2003-1 A2 IMOLIB+40 1.7 83 84 9,172 2033/3/25
SAST 2002-3 AV 1M LIBOR +40BP 1.7 114 115 12,569| 2032/12/25
AMSI 2003-2 A IMLIBOR + 41BP 1.71 376 378 41,265 2033/3/25
AMSI 2003-1 2A 1IMLIB+41BP 1.71 698 701 76,524 2033/2/25
SASC 2004-GEL2 Al 1MLIB+40 1.74 2,000 1,998 217,989 2034/5/25
HEAT 2002-3 A4 1MLIB+46BP 1.76 260 261 28,530 2033/2/25
RAMC 2003-3 A IMLIBOR+50 1.8 89 89 9,771| 2033/12/25
FFML 2003-FF5 A2 1MLIBOR+65 2.82 464 468 51,115 2034/3/25
WESTPAC CAP CORP DISC NT 1.029279 100 99 10,869 2004/7/16
HBOS TREASURY SERV DISC NT 1.0481425 1,100 1,097 119,652 2004/7/16
ANZ (DELAWARE) INC DISC NT 1.055554 800 797 87,018 2004/7/19
F N MADISCNT 1.0602279 3,100 3,001 337,200 2004/7/21
HBOS TREASURY SERV DISC NT 1.075896 100 99 10,876 2004/7/22
HBOS TREASURY SERV DISC NT 1.08179 200 199 21,753 2004/7/28
SVENSKA HANDELSBANK DISC NT 1.086479 7,800 7,778 848,337 2004/8/5
HBOS TREASURY SERV DISC NT 1.0913865 100 99 10,876 2004/8/2
FHLMCDISCNT SER RB 1.1109334 300 299 32,625 2004/8/10
WESTPAC TRUST DISC NT 1.11776 2,000 1,993 217,390 2004/8/17
ROYAL BK OF SCOTLAND PLC DISC NT 1.135046 200 199 21,730 2004/9/1
ROYAL BK OF SCOTLAND PLC DISC NT 1.1427418 400 398 43,462 2004/8/26
SWEDBANK  CP-USD 1.144591 1,200 1,195 130,378 2004/9/1
CBA (DE) FINANCE DISC NT 1.146665 900 897 97,870 2004/8/10
FEDERAL HOME LOAN BANK DISC NT 1.147732 500 498 54,329 2004/8/27
UBS FINANCE (DE) LLC DISC NT 1.152921 800 796 86,921 2004/9/1
HBOS TREASURY SERV DISC NT 1.153898 100 99 10,864 2004/9/1
F NMADISCNT 1.1626043 4,200 4,187 456,709 2004/8/25
F NMADISCNT 1.1680806 10,600 10,567 1,152,589 2004/9/1
FHLMCDISCNT 1.19568 3,800 3,793 413,687 2004/8/9
FHLMC DISCNT 1.2007825 3,800 3,790 413,448 2004/8/20
FHLMCDISCNT SER RB 1.202706 5,200 5,184 565,401 2004/8/31
BARCLAYS US FDG DISC NT 1.205523 600 598 65,238 2004/8/23
FEDERAL HOME LOAN BANK DISC NT 1.226262 5,600 5,583 608,959 2004/9/1
HBOS TREASURY SERV DISC NT 1.234012 100 99 10,860 2004/9/10
UBS FINANCE (DE) LLC DISC NT 1.2391485 100 99 10,860 2004/9/10
SVENSKA HANDELSBANK DISC NT 1.24115 3,400 3,389 369,636 2004/9/1
DANSKE CORP A DISC NT 1.255676 1,100 1,095 119,442 2004/9/20
FHLMCDISCNT 1.259099 1,000 996 108,705 2004/9/7
UBS FINANCE (DE) LLC DISC NT 1.265466 200 199 21,718 2004/9/20
ING US FUNDING LLC DISC NT 1.27143 8,600 8,572 934,936 2004/9/1
HBOS TREASURY SERV DISC NT 1.287291 4,400 4,380 477,771 2004/9/24
F N MADISCNT 1.287535 14,300 14,252 1,554,460 2004/9/8
GEN ELEC CAPITAL CORP DISC NT 1.29064 4,000 3,984 434,621 2004/9/8
BARCLAYS US FDG DISC NT 1.2965175 2,800 2,787 303,998 2004/9/27
HBOS TREASURY SERV DISC NT 1.3048065 500 498 54,349 2004/9/7
UBS FINANCE (DE) LLC DISC NT 1.33196 4,000 3,986 434,782 2004/9/8
HBOS TREASURY SERV DISC NT 1.3324635 2,200 2,192 239,106 2004/9/9
UBS FINANCE (DE) LLC DISC NT 1.3400235 1,600 1,597 174,210 2004/8/26
F HLMCDISCNT SER RB 1.361557 14,200 14,148 1,543,063 2004/9/14
WESTPAC CAP CORP DISC NT 1.3809835 5,500 5,480 597,757 2004/9/10
F NMADISCNT 1.4017983 4,000 3,985 434,712 2004/9/22
FEDERAL HOME LOAN BANK DISC NT 1.4050448 3,800 3,786 412,970 2004/9/15
FHLMCDISCNT 1.417915 9,100 9,066 988,846 2004/9/21
FHLMCDISCNT SER RB 1.430769 6,300 6,276 684,597 2004/10/5
F NMADISCNT 1.432989 8,400 8,369 912,782 2004/10/6
FHLMCDISCNT SER RB 1.4418485 1,700 1,693 184,658 2004/9/30
FHLMCDISCNT 1.4522065 4,300 4,284 467,237| 2004/10/12
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DANSKE CORP A DISC NT 1.470232 3,400 3,387 369,418 2004/10/6
WESTPAC TRUST DISC NT 1.485 3,200 3,187 347,698 2004/10/8
HBOS TREASURY SERV DISC NT 1.495 1,500 1,494 162,992 2004/10/5
DANSKE CORP A DISC NT 1.498816 8,500 8,467 923,553| 2004/10/12
F N MADISC NT 1.521738 3,900 3,880 423,202| 2004/10/18
FHLMCDISC NT 1.524212 1,900 1,890 206,201 2004/10/18
F N MADISCNT 1.528658 5,100 5,072 553,229 2004/11/1
FHLMCDISCNT 1.530411 2,700 2,686 292,994 2004/11/8
FHLMC DISCNT 1.5360265 2,100 2,088 227,812 2004/11/12
GEN ELEC CAPITAL CORP DISC NT 1.56815 3,400 3,381 368,835 2004/11/1
GEN ELEC CAPITAL CORP DISC NT 1.583163 5,000 4,972 542,338 2004/11/10
GEN ELEC CAPITAL CORP DISC NT 1.59232 300 298 32,545 2004/11/9
ALTRIA-PHILIP MORRIS GP(3A3) FRN 1.8 500 500 54,532 2004/10/29
CANADA GOVT BD 4.25 11,500 11,503 950,995 2009/9/1
CANADA GOVT SER WH31 DEB 6 2,200 2,362 195,311 2008/6/1
BUNDESREPUBLIC SER 99 4.5 1,800 1,878 253,795 2009/7/4
BUNDESREPUBLIC SER 98 5.25 4,200 4,479 605,296 2008/1/4
BUNDESREPUBLIC SEROO 5.25 13,000 14,035 1,896,534 2011/1/4
BUNDESREPUBLIC BD SER 98 5.625 680 749 101,299 2028/1/4
BUNDESREPUB. DEUTSCHLAND SER0O 6.25 4,400 5,259 710,680 2030/1/4
BUNDESREPUBLIC BD SER 97 6.5 5,000 6,131 828,554 2027/7/4
TYCO INTL GROUP SA EMTN CO GTD 4.375 200 201 27,185| 2004/11/19
SLM CORP 4.75 700 695 93,969 2014/3/17
VEST | A4 3MEUR+18 REGS 2.241 1,500 1,501 202,911 2011/7/20
PERMA 4 4A 3MEURIBOR+15 2.252 3,000 3,001 405,633 2034/3/10
DELPH 2004-1 A 3MEURIBOR+21 2.269 2,000 2,003 270,684 2091/1/25
HFP 6-3A 3MOL1B+24 2.278 200 200 27,129| 2009/10/15
DUTCH X1 Al 3MEUR+24 REGS 2.312 448 450 60,839 2035/11/2
SRM 3 A 3MEUR+22 2.313 95 95 12,910 2034/8/26
HERME 2 A EUR0O3M+27 2.321 294 295 39,992 2012/4/18
DELPH 2003-1 Al 3MEURO+28 2.339 500 500 67,596 2093/4/25
DMPL 111 A 3MEUR+25 2.341 2,856 2,870 387,827| 2035/11/20
SIENA 2003-4 A2 3MEUR+23 2.345 2,600 2,607 352,346| 2038/12/16
DELPH 2001-11-A1 3MEUR+29 REGS 2.38 1,000 1,009 136,423| 2031/11/28
UK GILT 5 03/07/2008 5 300 299 60,636 2008/3/7
UK GILT 5 3/07/12 5 6,800 6,759 1,368,346 2012/3/7
UK GILT 8 9/27/13 8 2,400 2,910 589,188 2013/9/27
UK GILT 9 7/12/11 9 600 736 149,120 2011/7/12
2004 7 14 2004 7 14 THE WM Company 1
109.07 1 82.67 1 135.13 1 202.42
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110,245,646,935

970,086,224

109,275,560,711

113,413,823,584

0.9635
9,635

16 8 31
/ /
9,755.69 54,805,062,870 —
— 5,617,751 9,765.00 54,857,338,515 — 50.20
9,614.28 55,483,128,408 —
— 5,770,907 9,463.00 54,610,092,941 — 49.97
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100.18

100.18
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Pacific Investment Management Company LLC PIMCO
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10,311,286,058 99.67

— 34,578,508 0.33
10,345,864,566 100.00

1

7,691,592,500 9,930

16 2 16 7,665,258,001 9,896
8,519,137,463 9,969

16 3 15 8,490,081,127 9,935
9,044,367,667 9,833

16 4 15 9,013,095,916 9,799
9,298,781,820 9,573

16 5 17 9,265,755,807 9,539
9,607,196,896 9,590

16 6 15 9,573,136,955 9,556
9,895,697,862 9,714

16 7 15 9,863,098,612 9,682
10,190,012,558 9,772

16 8 16 10,156,642,212 9,740
16 1 7,094,128,829 9,896
2 8,070,807,031 9,896

3 8,876,753,688 9,910

4 9,235,319,597 9,769

5 9,519,954,742 9,621

6 9,729,192,422 9,620

7 9,991,722,142 9,672

8 10,345,864,566 9,783

34
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34

32

N[Ol |WIN|E-

32

68




.70

.73

.02

.30
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.92

100

1 7,745,440,903 — 7,745,440,903
2 891,472,254 90,931,717 8,545,981,440
3 711,809,832 60,217,240 9,197,574,032
4 761,770,114 245,810,883 9,713,533,263
5 467,368,937 163,272,427 10,017,629,773
6 311,249,818 141,613,906 10,187,265, 685
7 347,409,146 106,441,549 10,428,233,282
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15,721,535

90,979,512

9,814,962,563

3

9,921,663,613

9,921,663,613

9,988,713

32,599,250

4,823,097

420,243

10,506,026

227,672

58,565,001

58,565,001

10,187,265,685

324,167,073

25,308,602

324,167,073

9,863,098,612

9,921,663,613

256,613,043

333

284,149,048

27,535,672

2,277,334

56,933,285

227,672

59,438,291

86,973,963

86,973,963

86,973,963

1,212,003

21,042,930

21,042,930

73,100,253

73,100,253

186,347,790

324,167,073
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16 1 16
16 7 15
1
2
16 7 15
6,139,709,394
4,749,402,464
701,846,173
324,167,073
16 1 16
16 7 15
22,782,129
16 1 16 16 2 16
29,015,395
0 0
0 29,015,395 1 0.0037 1 37 26,334,499
1 0.0034 1 34
16 2 17 16 3 15
32,966,424
0
0 2,740,403 35,706,827 1 0.0041 1 41
29,056,336 1 0.0034 1 34
16 3 16 16 4 15
31,459,902
0 0
6,779,000 38,238,902 1 0.0041 1 41 31,271,751
1 0.0034 1 34
16 4 16 16 5 17
35,187,889
0 628,791
7,269,151 43,085,831 1 0.0044 1 44
33,026,013 1 0.0034 1 34
16 5 18 16 6 15
37,987,882
0
969,826 9,431,933 48,389,641 1 0.0048 1
48 34,059,941 1 0.0034 1 34
16 6 16 16 7 15
44,661,864
0
1,333,749 13,245,988 59,241,601 1 0.0058 1
58 32,599,250 1 0.0032 1 32
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9,814,962,563

284,278,276

16 1 16
16 7 15
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0.9682
1 9,682
505,583 4,960,274,813
509,625 4,854,687,750
1,015,208 9,814,962,563
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6 2 29

2004 2 29
37,134 33,013
200 6
333 7,749
1,046 2,454
0 3,349
152 9%
458 458
707 148
0 46
0 54
0 54
0 0
0 -
40,030 47,427
1,993 5,164
0 0
1,417 1,123
0 3,408
19 51
0 0
0 0
0 -
0 125
0 15
0 0
3,429 9,886
36,601 37,541
38,262 38,262
124 44
226 241
(2,011) (1,006)
36,601 37,541
409 408
1
1
89.46 91.99
9,775 10,051
37,885 32,972
332 7,927
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2004 2 29

(b)(c) 1.1%
Barry Callebaut Services NV
Telenet Communications NV

( $405)

2.3%

Bombardier Recreational Products, Inc.

Norampac, Inc.
Quebecor Media, Inc.

( $852)

0.6%
Bluewater Finance Ltd.

( $220)

(b)(c) 1.0%
BSN Glasspack Obligation

Crown European Holdings S.A.

( $374)
() 2.2%
Kronos International, Inc.

Messer Griesheim Holding AG
Schefenacker AG

( $788)

(®)(c) 0.7%

ABB International Finance Ltd.

( $257)
®)() 1.6%

Eircom Funding
JSG Funding PLC

( $600)

0.5%

Royal Caribbean Cruises Ltd.

( $166)

(b)(c) 0.7%
Sanitec International S.A.

( $254)

()(c) 2.9%
Ardagh Glass Finance BV
Aspropulsion Capital BV
Heidelbergcement Finance BV
Kappa Beheer BV
Koninklijke Hoogovens NV

Koninklijke Vendex KBB NV
Yell Finance BV

( $1,113)

(b)(c) 0.5%

9.250%
9.000%

8.375%
6.750%
11.125%

10.250%

9.250%
9.500%
10.875%

8.875%
10.375%
9.500%

11.000%

8.250%
9.625%
10.125%

8.000%

9.000%

8.875%
9.625%
7.375%
10.625%
4.625%
5.625%
7.375%
10.750%
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2013 1

2013 1
2013
2011

2012

2009
2011
2013

2009
2011
2014

2008

2013
2012
2012

2010
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2013
2013
2010
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2007
2008

3
2

2
6
7

2

8
3
3

6
6
2

10
10

7

15
15

15

15

15

30

11

15

15

15

1

1
15
15
22
24
25

2011 8 1

EC

EC

EC

EC

EC

EC

DG

EC
BP

100 $
200

235
300
250

200

100
100
100

125
200
250

175

150
250
100

150

200

100
125
150
100

50
250
100

75

142
256
398

246
318
287
851

215
215

137
113
117
367

170
298
321
789

254
254

167
282
140
589

168
168

248
248

136
163
201
133
27
140
138
159
1,097



2004

(

(

2 29

Telefonaktiebolaget LM Ericsson

$193)

(b)(c) 1.8%
Ineos Group Holdings PLC
Inmarsat Finance PLC
Invensys PLC
Lucite International Finance

$651)

(b)(c) 81.7%
79.1%
Abitibi-Consolidated Finance LP
AES Corp.

Allbritton Communications Co.

Allied Waste North America, Inc.

American Cellular Corp.
American Tower Escrow
AmerisourceBergen Corp.
ArvinMeritor, Inc.

Boise Cascade Corp.

Boyd Gaming Corp.

BRL Universal Equipment
Cadmus Communications Corp.
Calpine Corp.

Canwest Media, Inc.

CMS Energy Corp.
Commonwealth Brands, Inc.
Continental Airlines, Inc.

Crown Castle International Corp.

CSC Holdings, Inc.
Dex Media West LLC

Dimon, Inc.

Dobson Communications Corp.
Domino’ s, Inc.

Dresser, Inc.

Dura Operating Corp.

Dynegy Danskammer & Roseton LLC
EchoStar DBS Corp.

El Paso Corp.

El Paso Production Holding Co.
Equistar Chemicals LP

EXCO Resources, Inc.

Extended Stay America, Inc.
Ferrellgas Partners LP

Fisher Scientific International
Ford Motor Credit Co.

Gaylord Entertainment Co.
General Motors Corp.
Georgia-Pacific Corp.

Hanover Equipment Trust

HCA, Inc.

Hilton Hotels Corp.

HVH Properties, Inc.

Hollinger International Publishing

Homer City Funding LLC
Ingles Markets, Inc.
Insight Midwest LP

ISP Chemco, Inc.

ISP Holdings, Inc.
Jefferson Smurfit Corp.
Johnsondiversey, Inc.
Mediacom Broadband LLC
Merisant Co.

9.875%

10.500%
7.625%
9.875%

10.250%

7.875%
8.875%
8.750%
7.750%
9.250%
10.000%
0.000%
7.250%
8.750%
7.000%
7.750%
8.875%
9.750%
8.750%
10.625%
8.500%
10.625%
7.373%
10.750%
7.625%
-500%
.875%
750%
875%
.250%
.375%
.625%
.270%
.375%
.875%
. 750%
. 750%
250%
.150%
. 750%
-000%
.000%
-000%
-250%
000%
500%
875%
.625%
.875%
.000%
.734%
.875%
. 750%
10.250%
10.625%
7.500%
9.625%
11.000%
9.500%

~ 00 © 00 00 ~N ©

=
o

O 00 W~~~ 000000~ 0O~~~
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2008 6

2010 8
2012 6
2011 3
2010 5

2009 8
2011 2
2013 5

2012 12

2012 9

2011 8

2008 8

2012 11

2012 3

2013 11
2012 12
2008 2

2009 6
2013 7
2011 5
2011 4

2008 9

2015 12

2011 8

2011 4
2010 8
2013 8

2013 6
2013 10

2011 7
2011 4
2012 4
2010 11
2007 10
2012 6

2013 6
2009 2
2011 1
2008 3
2012 6

2013 9
2013 10

2013 11
2023 7
2024 1

2008 9

2011 2
2012 12

2008 8

2010 12
2026 10
2011 12
2009 10

2011 7

2009 12

2013 6
2012 5
2013 7
2013 7

5

1
30
15
15

(S I Nl

1

15
15
15

BP

EC

100 $

100
200
100
150

200
100
600

75
775
200
200
300
150
150
300

37
250
300
400
200
300
289
300
500
100
300
200
150
300
200
200
700
300
600
200
200
300
250
350
300
500
300
500
850
250
600
400
400
150
200
200
200
300
300
150
300
300
300

201

201

140
207

98
206
651

216
107
661

78
878
202
141
324
169
159
324

40
267
277
457
215
330
267
337
542
112
338
195
130
324
217
216
688
330
546
189
205
310
259
390
331
528
319
561
869
266
694
455
416
164
224
208
211
341
333
158
329
327
308



2004 2 29

«C =) C =)

MGM Mirage 6.000% 2009 10 1 $ 275 $ 289
Midwest Generation LLC 8.560% 2016 1 2 500 533
MSW Energy Holdings LLC 8.500% 2010 9 1 300 329
Nalco Co. 7.750% 2011 11 15 200 209
Nextel Communications, Inc. 7.375% 2015 8 1 300 325
North Atlantic Trading Co. 9.250% 2012 3 1 300 306
NRG Energy, Inc. 8.000% 2013 12 15 275 285
Ondeo Nalco Co. 9.000% 2013 11 15 EC 100 127
Owens-Brockway Glass Container, Inc. 8.750% 2012 11 15 $ 350 386
8.250% 2013 5 15 200 212
Park Place Entertainment Corp. 8.875% 2008 9 15 400 454
Peabody Energy Corp. 6.875% 2013 3 15 300 322
Primedia, Inc. 8.000% 2013 5 15 130 131
PSEG Energy Holdings, Inc. 7.750% 2007 4 16 150 158
8.625% 2008 2 15 250 271
Qwest Communications International 7.500% 2014 2 15 1,000 950
Rayovac Corp. 8.500% 2013 10 1 200 215
Reliant Resources, Inc. 9.500% 2013 7 15 250 273
Rogers Wireless Communications, Inc. 6.375% 2014 3 1 150 152
Rotech Healthcare, Inc. 9.500% 2012 4 1 275 297
Six Flags, Inc. 9.750% 2013 4 15 200 212
South Point Energy Corp. 8.400% 2012 5 30 216 212
Spectrasite, Inc. 8.250% 2010 5 15 300 317
SPX Corp. 7.500% 2013 1 1 350 375
Starwood Hotels & Resorts Worldwide, Inc. 7.375% 2007 5 1 300 326
TECO Energy, Inc. 7.500% 2010 6 15 150 162
Tenet Healthcare Corp. 7.375% 2013 2 1 600 558
Tenneco Automotive, Inc. 10.250% 2013 7 15 200 234
Transmontaigne, Inc. 9.125% 2010 6 1 300 323
Triad Hospitals, Inc. 7.000% 2013 11 15 300 312
Triton PCS, Inc. 8.500% 2013 6 1 300 332
TRW Automotive, Inc. 9.375% 2013 2 15 100 115
10.125% 2013 2 15 EC 75 108
Vintage Petroleum, Inc. 8.250% 2012 5 1 $ 400 444
Williams Cos., Inc. 8.625% 2010 6 1 100 110
Williams Holdings Of Delaware 6.500% 2008 12 1 750 773
Young Broadcasting, Inc. 8.500% 2008 12 15 300 325
28,944

1.3%
Riggs Capital Trust 8.875% 2027 3 15 450,000 473

1.3%
Cablevision Systems New York Group 11.125% 2008 4 1 2,500 266
Fresenius Medical Care 7.875% 2008 2 1 180 195
461
29,878
( $30,584)
3.9%
«C )
3.3%

Federal Home Loan Bank 1.010% 2004 3 19 $ 700 700
General Electric Capital Corp. 1.040% 2004 6 8 500 498
1,198

0.1%
State Street Bank 0.800% 2004 3 1 30 30

(2004 2 27 2005 3 15 3.875%
( $31)
$30 )
0.5% 1.010% 2004 3 18 200 200
1,428
( $1,428)
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( C )
101.5% $ 37,134
( $37,885)
(2)(0.1%) 19
( $23)
¢ ) 1.4 (514)
100% $ 36,601
(
®
CBOT U.S. Treasury Note 6 @115.000 2004 5 21 16 $ 14 3 16
CBOT U.S. Treasury Note 6 107.000 2004 5 21 16 9 3
$ 23§ 19
(2004 2 29
(@)
BP 199 03/2004 3s 0% 3
EC 1,739 03/2004 0 (63) (63)
4,580 03/2004 137 0 137
JY 4,050,993 03/2004 1 (1,353) (1,352)
74,293 03/2004 11 @ 10
152 $ 1,417) $ (1,265)
(®
BP
DG
EC
JY
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2004

(

(

2 29

(@ 2.8%
Commonwealth of Canada

$1,103)

M@ 13.9%
Republic of Germany

$5,204)

0.3%
Telecom Italia Capital S_A.

$101)

M@ 3.1%
United Kingdom Gilt

$1,129)

H@ 27.9%

Residential Asset Securities Corp.
Structured Asset Investment Loan Trust

6.1%
AEP Texas Central Co.
AOL Time Warner, Inc.
Bank of America Corp.
CIT Group, Inc.
Citigroup, Inc.
Comcast Cable Communications
Cox Communications, Inc.
DaimlerChrysler NA Holding Corp.
Ford Motor Credit Co.
General Electric Capital Corp.
General Motors Acceptance Corp.
Goldman Sachs Group, Inc.
Household Finance Corp.
Kroger Co.
Morgan Stanley Dean Witter & Co.
National Rural Utilities Cooperative Finance
Corp.
PSEG Power LLC
SLM Corp.
Sprint Capital Corp.
Verizon New York, Inc.
Verizon Wireless Capital LLC

6.5%
Freddie Mac

14.8%
U.S. Treasury Note

$10,466)

53.8%
47.1%
ABN AMRO Mortgage Corp.

~

oo~

[N

~NOUO O PM~MOOTOOOTNOONNOONNO O

.000%

.500%
.500%
.625%

.250%

.000%

.330%
.220%

.500%
.875%
.400%
. 750%
.000%
.125%
.125%
.500%
.375%
.450%
.875%

150%
750%

.800%
.300%
.250%

.950%
. 750%
.375%

.875%
.240%

.500%

.000%

.030%
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2008 6

2009 7
2011
2028 1

=

2013 11

2013 9

2031 9
2033 7

2013 2
2012 5
2011 1
2012 4
2012 2
2013 6
2012 10
2013 11
2011 2
2013 1
2012 8
2014 1
2013 7
2011 4
2013 3
2012 3

2012 6
2014 3
2012 3

2012 4
2005 5

2034 4

2011 8

2004 4

~
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27
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21
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@

@

c$
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EC

1,300 $

600
3,000
400

100

500

28
155

100
100
100
100
100
100
100
100
100
100
100

50
100
100
100
100

100
100
100

100
100

2,400

5,100

1,000

1,068
1,068

788
3,882
554
5,224

102
102

1,160
1,160

28
155
183

105
113
119
120
111
115
116
107
109
107
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51
100
114
104
119

115
125
120
113
100
2,291

2,448

5,568
10,490
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2004 2 29
) )
Anz (Delaware), Inc. 1.035% 2004 6 21 $ 1,000 $ 997
CBA Finance, Inc. 1.030% 2004 4 27 500 499
Danske Corp. 1.030% 2004 5 18 1,000 998
Fannie Mae 1.010% 2004 4 21 1,500 1,498
1.050% 2004 6 15 500 498
1.030% 2004 7 1 400 399
Federal Home Loan Bank 1.020% 2004 4 14 1,000 999
Freddie Mac 1.010% 2004 4 27 1,000 998
1.020% 2004 4 27 500 499
1.020% 2004 5 4 1,800 1,797
1.025% 2004 5 4 500 499
1.000% 2004 5 18 100 100
1.015% 2004 5 20 600 599
General Electric Capital Corp. 1.050% 2004 5 18 500 499
HBOS Treasury Services PLC 1.040% 2004 5 24 500 499
Lloyds Bank PLC 1.045% 2004 6 3 1,000 997
Royal Bank of Scotland PLC 1.030% 2004 4 30 500 499
Westpac Trust Securities NZ Ltd. 1.040% 2004 5 20 500 499
14,371
0.6%
State Street Bank 0.800% 2004 3 1 238 238
(2004 2 27 2005 10 28 2.290%
( $247)
$238 )
1.0% 0.959% 2004 3 18 (b) 360 360
14,969
( $14,969)
87.9% $ 33,013
( $32,972)
© (0.1%) (1)
( $59)
( ) 12.2% 4,579
100.0% $ 37,541
( )
@
(b) 360 2004 2 29
5  Euro-Bobl (2004 3 ) 16 $ 17
5  Euro-Bobl (2004 6 ) 35 3
10  Euro-Bund (2004 3 ) 15 16
12 (2004 12 ) 16 5
10 (2004 3 ) 32 85
10 (2004 6 ) 38 42
$ 168
©
CBOT 6 ©110.000 2004 5 21 5 % 2 2
oTC 7 Counterparty: UBS Warburg LLC $ 400 $ 3 3
@3.750% 2004 6 10 *x
0TC 10 Counterparty: Bank of America, N.A. 4,700 52 44
@4.250% 2004 6 10 o
0TC 10 Counterparty: J.P. Morgan Chase & Co. 100 1 1
@4.000% 2004 10 7 o
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2004 2 29

0TC 10 Counterparty: J.P. Morgan Chase & Co. $ 100 $ 1 $ 1
@6.000% 2004 10 7 *
$ 57 $ 49
* 3 LIBOR
folad 3 LIBOR
(d)2004 2 29
(@)
6 BP-LIBOR 5.000
Counterparty: J.P. Morgan Chase & Co. 2018 3 20 BP 1,600 $ 2
6 BP-LIBOR 5.000
Counterparty: Merrill Lynch & Co., Inc. 2018 9 17 2,000 1
3.500 6 EC-LIBOR
Counterparty: J.P. Morgan Chase & Co. 2007 3 15 EC 5,000 38
4.000 6 EC-LIBOR
Counterparty: Goldman Sachs & Co. 2007 3 15 1,300 8
6.000 6 EC-LIBOR
Counterparty: J.P. Morgan Chase & Co. 2018 3 20 2,000 2
5.750 6 EC-LIBOR
Counterparty: Merrill Lynch & Co., Inc. 2018 9 17 2,600 3
3 LIBOR 5.000
Counterparty: Goldman Sachs & Co. 2014 6 16 3,200 (15)
$ 39
(e)2004 2 29
%
3.875 2013 2 15 $ 3,400 $ 3,408 $ 3,349
(2004 2 29
)
BP 643 2004 3 $ 8 $ 0 $ 8
C$ 1,436 2004 3 4 0 4
EC 100 2004 3 0 0 0
4,363 2004 3 83 0 83
JY 3,318,416 2004 3 1 (1,123) (1,122)
$ 96 $ (1,123) ¢ (1,027)
@
BP
C$
EC
JY
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2004 7 14
U S TREASURY BILLS 1.1875 70 69 7,618 2004/9/16
AMERICAN TOWER 0 280 208 22,750 2008/8/1
ELECTRONIC DATA SYSTEMS CONV 3.875 100 95 10,388 2023/7/15
ALLIED WASTE CONV 4.25 325 313 34,2271 2034/4/15
QWEST SERVICES 4.75 25 24 2,617 2009/2/15
GEN MTRS CONV 5.25 4 97 10,622 2032/3/6
EVERGREEN RESOURCES INC 144A/RRT 5.875 100 102 11,179 2012/3/15
STATION CASINOS SR 6 110 108 11,877 2012/4/1
AIRGAS INC 6.25 225 217 23,742 2014/7/15
ENCORE ACQUISITION CO 144A 6.25 150 145 15,828 2014/4/15
ROGERS CABLE INC GLBL 6.25 150 145 15,828 2013/6/15
SPX CORP SR NT 6.25 30 29 3,222 2011/6/15
SIERRA PACIFIC POWER CO 144AWRRT 6.25 150 145 15,868 2012/4/15
ALLIED WASTE SENIOR 6.375 250 246 26,925 2011/4/15
ROGERS WIRELESS 6.375 200 188 20,531 2014/3/1
STATION CASINOS SUB 6.5 55 54 5,893 2014/2/1
TRINITY INDUSTRIES LE 144A W/RRT 6.5 220 209 22,794 2014/3/15
PRIMEDIA INC SR NT 144A W/RRTS 6.615 25 25 2,787 2010/5/15
MCI INC SR NT 6.688 360 337 36,809 2009/5/1
CABLEVISION SYSTEMS OP CO 6.75 300 292 31,901 2012/4/15
FERRELLGAS SR 6.75 225 220 24,048 2014/5/1
HCA INC. NT 6.75 150 155 17,012 2013/7/15
NORAMPAC INC GLBL SR NT 6.75 175 177 19,324 2013/6/1
PREMCOR REFINING GROUP SR NT GBL 6.75 50 52 5,725 2011/2/1
PREMCOR REFINING GP SR NT 6.75 100 102 11,124 2014/5/1
DAYTON POWER & LIGHT INC SR NT 6.875 100 102 11,206 2011/9/1
GEN MTRS ACCEPT CORP NT 6.875 150 152 16,663 2012/8/28
NEXTEL COMMUNICATIONS SR NT 6.875 330 342 37,341| 2013/10/31
PEABODY ENERGY 6.875 225 233 25,459 2013/3/15
SUBURBAN PROPANE PART SR NT GLBL 6.875 225 222 24,294 2013/12/15
VWR INTERNATIONAL INC 144A W/RRT 6.875 200 202 22,031 2012/4/15
BOISE CASCADE CO SR NT 7 150 156 17,095 2013/11/1
CMS ENERGY CORP P/T CERTS 7 50 50 5,514 2005/1/15
FORD MTR CR CO NT GLBL 7 200 203 22,235 2013/10/1
PARK PLACE / CAESARS SR 7 200 207 22,576 2013/4/15
TRIAD HOSPITALS INC SR SUB NT 7 175 172 18,800 2013/11/15
TRIAD HOSPITALS INC SR NT 7 50 51 5,657 2012/5/15
PLAINS E&P CO 144A W/RRTS 7.125 85 88 9,664 2014/6/15
CENTERPOINT ENERGY SR NT GBL B 7.25 175 189 20,665 2010/9/1
CINCINNATI BELL SENIOR 7.25 210 196 21,472 2013/7/15
EXCO RESOURCES INC CO GTD GLBL 7.25 150 155 16,932 2011/1/15
QWEST SERVICES 7.25 615 590 64,392 2011/2/15
SENECA GAMING CORP SR NT 144A/RT 7.25 100 101 11,015 2012/5/1
DYNEGY ROSETON 7.27 280 270 29,469 2010/11/8
CONTINENTAL AIR EETC 01-1-B 7.373 256 204 22,263 2017/6/15
K2 CORP SR NT 144A W/RRTS 7.375 25 25 2,798 2014/7/1
NEXTEL COMMUNICATIONS SR NT 7.375 200 211 23,012 2015/8/1
STARWOOD HOTELS & RESORTS 7.375 300 320 34,928 2007/5/1
TENET HEALTHCARE CORP NT 7.375 650 611 66,638 2013/2/1
CMS ENERGY CORP SR NT 7.5 300 307 33,537 2009/1/15
QWEST SERVICES 7.5 325 303 33,142 2014/2/15
SPX CORP 7.5 325 337 36,775 2013/1/1
TECO ENERGY INC 7.5 225 237 25,889 2010/6/15
CABLEVISION SYSTEMS OP CO 7.625 225 230 25,001 2011/4/1
HILTON HOTELS CORP NT 7.625 100 110 12,024 2012/12/1
TOYS R US 7.625 125 128 14,025 2011/8/1
WILLIAMS CO 7.625 400 404 44,062 2019/7/15
GEORGIA PACIFIC CORP 7.7 375 406 44,375 2015/6/15
BOYD GAMING SUB 7.75 155 161 17,581 2012/12/15
DIMON TOBACCO 7.75 200 188 20,504 2013/6/1
EL PASO PRODUCTION 7.75 720 688 75,091 2013/6/1
NALCO SENIOR 7.75 200 210 22,958| 2011/11/15
PSEG ENERGY HOLDINGS 7.75 150 159 17,382 2007/4/16
ABITIBI CONSOLIDATED 7.875 300 314 34,273 2009/8/1
ALLIED WASTE NORTH AMER SR NT 7.875 200 213 23,230 2013/4/15
EL PASO CORP 7.875 600 556 60,694 2012/6/15
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FRESENIUS MED CAP TR 11 PFD SEC 7.875 0 192 21,005 2008/2/1
FRESENIUS MED CAP TR 1V 7.875 100 108 11,779 2011/6/15
HCA INC.THE HEALTHCARE CO SR NT 7.875 125 138 15,093 2011/72/1
TOYS R US 7.875 50 51 5,630 2013/4/15
CHARTER COMMUNICATIONS SECURED 8 100 98 10,702 2012/4/30
COMMUN & PWR IND SR SUB NT GLBL 8 200 202 22,031 2012/2/1
FISHER SCIENTIFIC INTL SR SUB GL 8 150 164 17,913 2013/9/1
GAYLORD ENT CO SR NT GLBL 8 150 154 16,850 2013/11/15
GEORGIA PACIFIC CORP 8 400 417 45,480 2024/1/15
NRG ENERGY INC 144A W/RRTS 8 365 376 41,052| 2013/12/15
PRIMEDIA INC SR NT 144A W/RRTS 8 130 123 13,469 2013/5/15
ROYAL CARIBBEAN CRUISES SR NT 8 150 164 17,913 2010/5/15
CABLEVISION SYSTEMS OP CO 8.125 200 210 22,903 2009/8/15
DELHAIZE AMERICA INC GLBL CO GTD 8.125 200 222 24,244 2011/4/15
KRATON POLYMERS LLC/CAP 144A/RRT 8.125 100 102 11,179 2014/1/15
WILLIAMS CO 8.125 20 21 2,388 2012/3/15
AHOLD FINANCE USA INC NT 8.25 110 118 12,881 2010/7/15
DOMINOS INC SR SUB NT GLBL 8.25 175 187 20,422 2011/7/1
EIRCOM (VALENTIA) SUB 8.25 150 160 17,464 2013/8/15
OWENS-BROCKWAY SUB 8.25 150 158 17,259 2013/5/15
SPECTRASITE INC GLBL SR NT 8.25 300 312 34,028 2010/5/15
VINTAGE PETROLEUM SR 8.25 220 237 25,913 2012/5/1
BOMBARDIER RECREATIONAL 8.375 235 237 25,918| 2013/12/15
CHARTER COMMUNICATIONS SECURED 8.375 75 73 8,016 2014/4/30
CINCINNATI BELL SUB 8.375 200 178 19,413 2014/1/15
DIRECTV HOLDINGS 8.375 150 168 18,404 2013/3/15
JEFFERSON SMURFIT CORP 8.375 150 161 17,586 2012/7/1
CALPINE SOUTHPOINT 8.4 435 376 41,038 2012/5/30
CMS ENERGY CORP SR NT 8.5 200 211 23,012 2011/4/15
DEX MEDIA FINANCE/WEST GLBL SRNT 8.5 350 386 42,180 2010/8/15
HANOVER EQUIP TRUST 01 A GLBL 8.5 250 268 29,311 2008/9/1
MSW ENERGY SR 8.5 300 322 35,173 2010/9/1
PSEG ENERGY HOLDINGS 8.5 150 163 17,832 2011/6/15
RAYOVAC CORP SR SUB NT GLBL 8.5 200 213 23,258 2013/10/1
TRITON PCS INC GLBL CO GTD 8.5 100 90 9,897 2013/6/1
YOUNG BROADCASTING SR 8.5 180 190 20,809| 2008/12/15
ABITIBI CONSOLIDATED 8.55 110 117 12,866 2010/8/1
EDISON MIDWEST GEN LLC SER B 8.56 500 513 56,032 2016/1/2
DURA SR 8.625 225 231 25,275 2012/4/15
AES 1PALCO 8.625 200 219 23,885| 2011/11/14
PSEG ENERGY HOLDINGS 8.625 250 272 29,720 2008/2/15
WILLIAMS CO 8.625 200 226 24,648 2010/6/1
EDISON MIDWEST GEN / HOMER CITY 8.734 199 216 23,654 2026/10/1
AES SENIOR SECURED 8.75 575 631 68,826 2013/5/15
ARVINMERITOR NT 8.75 200 220 23,994 2012/3/1
CHARTER COMMUNICATIONS 8.75 250 242 26,448| 2013/11/15
LYONDELL CHEMICALS / EQUISTAR 8.75 225 237 25,889 2009/2/15
FERRELLGAS SUB 8.75 125 135 14,791 2012/6/15
NORTH AMER ENERGY PARTN 144A RRT 8.75 100 99 10,797 2011/12/1
OWENS-BROCKWAY SR 8.75 250 278 30,333| 2012/11/15
SINCLAIR BROADCAST GROUP GLOBAL 8.75 200 216 23,612| 2011/12/15
VENTAS REALTY LP/CAP GLOBAL 8.75 175 191 20,899 2009/5/1
WESTLAKE CHEMICAL CRP GBL CO GTD 8.75 200 220 23,994 2011/7/15
AES 1RONWOOD 8.857 362 387 42,258| 2025/11/30
AMERIGAS PARTNER 8.875 275 300 32,767 2011/5/20
DOBSON COMM 8.875 150 113 12,351 2013/10/1
INGLES MARKETS INC 8.875 200 209 22,794 2011/12/1
PARK PLACE / CAESARS SUB 8.875 250 278 30,333 2008/9/15
REDDY ICE GROUP INC GLBL SR SUB 8.875 125 132 14,434 2011/8/1
RIGGS CAPITAL TRUST 11 CO GTD 8.875 450 455 49,692 2027/3/15
ROUNDY*"S INC GLOBAL CO GTD 8.875 300 316 34,519 2012/6/15
AES SENIOR SECURED 9 70 76 8,378 2015/5/15
HANOVER COMPRESSOR CO SR NT 9 100 106 11,560 2014/6/1
HOLLINGER INTL 9 150 174 18,977 2010/12/15
HORIZON LINES LLC NT 144A W/RRTS 9 35 36 3,936 2012/11/1
QWEST OP CO NT 144A W/RRTS 9.125 375 412 44,989 2012/3/15
TRANSMONTAIGNE INC GLBL SR SUBNT 9.125 300 310 33,864 2010/6/1
CHOCTAW RESORT DEVEL ENT 9.25 200 217 23,667 2009/4/1
NORTH ATLANTIC TRADING 9.25 300 292 31,901 2012/3/1




RELIANT ENERGY INC 9.25 150 162 17,668 2010/7/15
DRESSER INC 9.375 250 272 29,720 2011/4/15
TRW AUTOMOTIVE SR 9.375 175 201 21,949 2013/2/15
CROWN CORK SR 9.5 250 277 30,265 2011/3/1
EXTENDICARE HLTH SVCS GLOBAL 9.5 200 223 24,376 2010/7/1
MERISANT SR SUB NT 144A 9.5 100 107 11,669 2013/7/15
RELIANT RESOURCES INC GLBL 9.5 175 190 20,804 2013/7/15
ROTECH HEALTHCARE INC GLB CO GTD 9.5 275 297 32,392 2012/4/1
CELANESE AG 144A 9.625 250 262 28,629 2014/6/15
JOHNSONDIVERSEY INC 9.625 100 110 12,051 2012/5/15
K&F INDUSTRIES GLBL SR SB NT 9.625 200 220 24,048| 2010/12/15
MAIL-WELL I CORP GLBL CO GUAR 9.625 150 162 17,750 2012/3/15
INSIGHT MIDWEST 9.75 300 316 34,519 2009/10/1
SIX FLAGS INC SR NT GLBL SR NT 9.75 175 177 19,372 2013/4/15
JEFFERSON SMURFIT CORP 9.75 50 56 6,107 2011/72/1
DEX MEDIA WEST/FINANCE SR GLBL 9.875 200 224 24,430 2013/8/15
DYNEGY 2ND LIEN 9.875 50 55 6,053 2010/7/15
INVENSYS PLC SR NT 144A 9.875 100 100 10,933 2011/3/15
TENET HEALTHCARE CORP 144A W/RRT 9.875 50 52 5,712 2014/7/1
DOBSON COMM / AMERICAN CELLULAR 10 275 239 26,168 2011/8/1
UGS CORP 144A W/RRTS 10 50 52 5,766 2012/6/1
DYNEGY 2ND LIEN 10.125 125 140 15,269 2013/7/15
LYONDELL CHEMICALS / EQUISTAR 10.125 25 27 3,019 2008/9/1
AMERICAN MEDIA 10.25 300 315 34,355 2009/5/1
BLUEWATER FINANCE LTD GLOBAL 10.25 225 239 26,134 2012/2/15
ISP SENIOR 10.25 300 336 36,645 2011/7/1
TENNECO AUTOMOTIVE INC 144A W/RR 10.25 200 229 25,030 2013/7/15
ECHOSTAR DBS CORP 10.375 250 267 29,208 2007/10/1
CANWEST MEDIA INC GLOBAL 10.625 200 227 24,757 2011/5/15
COMMONWEALTH BRANDS INC 144A 10.625 175 188 20,517 2008/9/1
LYONDELL CHEMICALS / EQUISTAR 10.625 75 84 9,222 2011/5/1
KAPPA BEHEER BV CO GTD YANKEE 10.625 100 105 11,506 2009/7/15
CROWN CASTLE INTL 10.75 75 84 9,181 2011/8/1
CROWN CORK SUB 10.875 50 58 6,353 2013/3/1
MEDIACOM BROADBAND LLC 11 300 320 34,928 2013/7/15
QUEBECOR MEDIA INC 11.125 250 288 31,424 2011/7/15
JEFFERSON SMURFIT CORP 11.5 150 150 16,462 2006/8/15
DUNLOP STAND AERO HLDGS 11.875 93 99 10,827 2009/5/15
ALDERWOODS GROUP CO GTD 12.25 200 221 24,157 2009/1/2
GEN ELEC CAPITAL CORP DISC NT 1.576803 100 99 10,848 2004/11/5
AHOLD FINANCE USA EMTN CO GTD 5.875 250 242 32,768 2012/3/14
PROSIEBEN SAT.1 MEDIA AG 144A 6.25 75 78 10,539 2009/5/15
ABB INTL FINANCE LTD 6.5 50 52 7,097| 2011/11/30
TUI AG SR UNSUB REGS 6.625 150 152 20,558 2011/5/16
HEIDELBERGCEMENT FIN BV REGS 7.375 150 163 22,148 2010/7/15
CLONDALKIN INDUSTRIES SR NT 144A 8 150 148 20,015 2014/3/15
SEAT PAGINE GIALLE INTL SA 144A 8 230 223 30,224 2014/4/30
SEAT PAGINE GIALLE INTL SA REGS 8 50 48 6,570 2014/4/30
EIRCOM (VALENTIA) SUB 8.25 100 107 14,458 2013/8/15
MTU AERO ENGINES INVEST 144AW/RR 8.25 100 100 13,546 2014/4/1
MTU AERO ENGINES INVEST SR NT 8.25 50 50 6,773 2014/4/1
CIRSA FINANCE LUXEMBOURG 8.75 200 201 27,248 2014/5/15
ARDAGH GLASS REGS 8.875 100 103 14,042 2013/7/1
KRONOS INTL INC EURO 8.875 225 240 32,531 2009/6/30
NALCO SUB 9 100 104 14,053| 2013/11/15
PREEM PETROLEUM 9 300 309 41,855 2014/5/15
SANITEC INTERNATIONAL SA SR NT 9 200 209 28,241 2012/5/15
TELENET COMMUNICATION NV REGS 9 275 277 37,438| 2013/12/15
INEOS VINYLS FINANCE PLC 144A 9.125 150 148 20,119 2011/12/1
BSN GLASSPACK OBLIGATION REGS 9.25 100 106 14,340 2009/8/1
BARRY CALLEBAUT SVCS NV 144A 9.25 100 109 14,796 2010/3/15
RIVERDEEP GROUP LTD SR NT 144A 9.25 100 94 12,769 201174715
SCHEFENACKER AG SR SUB REGS 9.5 160 136 18,431 2014/2/11
ASPROPULSION REGS 9.625 175 180 24,415 2013/10/1
GILDEMEISTER AG BD 144A 9.75 100 100 13,512 2011/7/19
INVENSYS PLC SR NT EURO 9.875 100 101 13,681 2011/3/15
MDP ACQUISITIONS PLC SR NT 10.125 100 109 14,728 2012/10/1
TRW AUTOMOTIVE SR 10.125 67 76 10,316 2013/2/15




LUCITE INTL / INEOS ACRYLICS 10.25 150 163 22,042 2010/5/15
IMPRESS GROUP BV SR NT REGS 10.5 100 102 13,799 2007/5/25
INEOS GROUP HOLDINGS PLC 10.5 150 168 22,701 2010/8/1
KAPPA BEHEER BV CO GTD 10.625 100 106 14,390 2009/7/15
UNITED BISCUITS FINANCE EURO 10.625 160 177 23,998 2011/4/15
ABB INTL FINANCE LTD 11 175 203 27,521 2008/1/15
BRITAX GROUP PLC SR NT 11.25 100 105 14,255 2011/5/15
ERICSSON LM TELEFON AB EURO EMTN 9.875 100 107 21,684 2008/6/5
YELL FINANCE BV EURO SR NT 10.75 75 84 17,003 2011/8/1
CORUS GROUP PLC UNSUB 5.625 250 252 15,482 2008/6/24
2004 7 14 2004 7 14 THE WM Company
109.07 1 135.13 1 202.42 1 61.32
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14

U S TREASURY BILLS 1.10715 365 364 39,744 2004/9/2
U S TREASURY BILLS 1.1875 125 124 13,604 2004/9/16
U S TREASURY NOTE 3.625 -200 -199 -21,768 2009/7/15
U S TREASURY NOTE 3.875 -3,400 -3,283 -358,117 2013/2/15
U S TREASURY NOTE 5 1,900 2,000 218,200 2011/8/15
U S TREASURY NOTE 6.5 1,200 1,361 148,439 2010/2/15
KOREA DEVELOPMENT BANK GLBL NT 4.75 200 199 21,749 2009/7/20
FED HOME LN MTGE GLBL NT (3MM) 5.125 400 400 43,630 2012/8/20
VERIZON WIRELESS CAP FRN 144A 1.35 100 99 10,900 2005/5/23
GEN MTRS ACC CORP MTN 2.135 100 100 10,927 2006/5/18
PACIFIC GAS & ELECTRIC 1ST MTG 2.3 110 110 12,028 2006/4/3
HOUSEHOLD FINANCE CORP NT 4.75 100 95 10,432 2013/7/15
GOLDMAN SACHS GROUP INC GLBL BD 5.15 50 48 5,321 2014/1/15
TELECOM ITALIA CAPITAL 144A W/RT 5.25 100 97 10,684| 2013/11/15
MORGAN STANLEY GBL NT 5.3 100 99 10,871 2013/3/1
KERR-MCGEE CORP GBL 5.375 400 408 44,550 2005/4/15
GENERAL ELEC CAP CORP GLBL NT 5.45 100 102 11,207 2013/1/15
AEP TEXAS CENTRAL CO GLBL NT 5.5 100 101 11,024 2013/2/15
CITIGROUP INC GLOBAL NT 6 100 106 11,658 2012/2/21
DAIMLERCHRYSLER NA HLDG NT GLBL 6.5 100 103 11,310 2013/11/15
KROGER CO CO GTD 6.8 100 109 11,984 2011/4/1
TIME WARNER (AOL) INC NT 6.875 210 229 24,977 2012/5/1
GEN MTRS ACCEPT CORP NT 6.875 100 101 11,108 2012/8/28
VERIZON NEW YORK INC NT 6.875 100 108 11,800 2012/4/1
PSEG POWER LLC 6.95 100 109 11,969 2012/6/1
TXU ENERGY CO SR NT GLBL 7 110 120 13,152 2013/3/15
COMCAST CABLE COMM SR NT 7.125 100 110 12,050 2013/6/15
COX COMMUNICATIONS INC NT 7.125 100 110 12,043 2012/10/1
NATIONAL RURAL UTIL GLBL NT 7.25 100 114 12,488 2012/3/1
FORD MTR CR CO 7.375 100 106 11,578 2011/72/1
BANK OF AMERICA CORP GBL SUB NT 7.4 100 114 12,457 2011/1/15
FORD MTR CR CO NT GLOBAL 7.5 100 103 11,265 2005/3/15
CIT GROUP HOLDINGS NT 7.75 100 114 12,538 2012/4/2
SPRINT CAPITAL CORP GLOBAL NT 7.9 100 103 11,319 2005/3/15
TYCO INTL / RAYCHEM 8.2 200 226 24,736| 2008/10/15
SPRINT CAPITAL CORP GLOBAL NT 8.375 100 116 12,664 2012/3/15
DEUTSCHE TELEKOM INT FIN GLOBAL 8.5 220 258 28,220 2010/6/15
CWHL 2004-12 14A2 SUB IMLIB+28 1.38 200 200 21,837 2034/8/25
GSAMP 2004-SEA1 A1A 1IMLIBOR+19 1.49 83 83 9,126| 2033/10/25
BSCMS 2004-ESA A1l 1IMLIB+22 144A 1.55 200 199 21,780 2016/5/14
FNW 2004-W8 1AF SEQ IMLIB+25 1.55 200 199 21,769 2044/6/25
FRBPT 2001 FRBI-A 1MOLIB+35 1.58875 150 151 16,470| 2031/11/15
FNW 2004-W2 5AF PT IMLIBOR+35 1.65 185 182 19,924 2044/3/25
MRFC 2000-TBC3 Al AS 1MLIB+44 1.67875 109 109 11,988| 2030/12/15
CWHL 2004-16 A5 IMLIB+35 1.71875 200 199 21,798 2034/7/28
FNMA TBA 5.5% AUG 5.5 2,500 2,496 272,236 2034/8/12
FHLMC TBA GOLD 5.50% AUG 5.5 2,400 2,397 261,510 2034/8/12
CSFB 2003-8 5A1 SEQ WM31 WC7.750 6.5 47 48 5,257 2033/4/25
FNW 2004-W8 2A PT WM26 WC7.11 6.5 200 207 22,641 2044/6/25
RAMP 2004-SL2 A4 SEQ WM24 WC9.08 8.5 500 530 57,889|2031/10/25

RAMP 2004-RS5 A2B1 AS IMLIB+10 1.4 196 196 21,412 2025/4/25
SAIL 2003-BC3 2A1 1MLIBOR+10 1.4 25 25 2,829 2033/4/25
SAIL 2003-BC5 1A1 1MLIB+12 1.42 44 44 4,896 2033/6/25
SAIL 2003-BC7 1A1 IMLIB+13 1.43 179 179 19,573 2033/7/25
HEAT 2004-3 A3 IMLIBOR+15 1.45 95 95 10,452 2034/8/25
AMSI1 2004-R7 A2 IMLIB+13 1.48125 200 199 21,807 2034/8/25
RASC 2001-KS3-All IMOLIB+23 1.53 21 21 2,324 2031/9/25
GSAMP 2004-SEA2 A2A 1MLIB+29 1.62 200 199 21,799 2034/3/25
LBMLT 2003-3 A STEIP IMOLIB+32 1.62 119 119 13,080 2033/7/25
AMSI 2003-1 2A 1IMLIB+41BP 1.71 82 82 9,002 2033/2/25
HBOS TREASURY SERV DISC NT 1.05278 400 398 43,510 2004/7/19
CBA (DE) FINANCE DISC NT 1.06786 100 99 10,877 2004/7/15
HBOS TREASURY SERV DISC NT 1.08179 300 299 32,630 2004/7/28
ABN AMRO NA FIN INC 1.08477 500 498 54,383 2004/7/29
BARCLAYS US FDG DISC NT 1.10523 900 896 97,795 2004/8/26
LLOYDS TSB BANK PLC DISC NT 1.17955 900 899 98,061 2004/7/21
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UBS FINANCE (DE) LLC DISC NT 1.19404 1,200 1,198 130,747 2004/7/21
HBOS TREASURY SERV DISC NT 1.47108 600 597 65,195 2004/9/13
|CANADA GOVT SER WH31 DEB 6 1,300 1,396 115,411 2008/6/1
FRANCE (GOVT OF) OAT EURO BOND 4 600 586 79,312 2014/4/25
BUNDESREPUBLIC SER 99 4.5 400 417 56,399 2009/7/4
BUNDESREPUB. DEUTSCHLAND BD 4.5 2,400 2,462 332,724 2013/1/4
BUNDESREPUBLIC SER0OO 5.25 800 863 116,709 2011/1/4
BUNDESREPUBLIC BD SER 98 5.625 400 440 59,587 2028/1/4
SLM CORP 4.75 100 99 13,424 2014/3/17
PERMA 4 4A 3MEURIBOR+15 2.252 500 500 67,605 2034/3/10
CRSM 8-A IMEURBOR+23 REGS 2.305 441 442 59,759 2035/6/13
SIENA 2003-4 A2 3MEUR+23 2.345 400 401 54,207| 2038/12/16
UK GILT 5 3/07/12 5 1,000 994 201,227 2012/3/7
UK GILT 8 9/27/13 8 500 606 122,747 2013/9/27
2004 7 14 2004 7 14 THE WM Company 1
109.07 1 82.67 1 135.13 1 202.42
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