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Education is a companion which no future can depress,
no crime can destroy, no enemy can alienate it and no

nepotism can enslave.
Ropo Ogumimehin




TEACHERS’ RETIREMENT SYSTEM OF OKLAHOMA
PROFESSIONAL CONSULTANTS AND ADVISORS

DOMESTIC EQUITY MANAGERS

Advisory Research, Inc., AH-Cap i
Chicago, llinois
Aletheia Research and Management, Inc., Large-Cap Growih
Santa Monica, California '
AronsontJolmson+Ortiz, 1P, Mid-Cap Core
Philadelphia, Pennsylvania
Chase Investment Counsel Caga,, Large-Cap Grovwih
Charlottesville, Virginia
EPOCH Investment Partners, Inc., Al-Cap
New York City, New York
Frontier Capital Management Company, LLC, Mid-Cap Growth
Boston, Massachusetts
Goldman Sachs & Company, Large-Cap Growth
Tampa, Florida
Hotchkis & Wiley Capital Management, LL, Large-Cap Value
Los Angeles, California
Hotchkis & Wiley Capital Management, L1, Aid-Cap Value
Los Angeles, California
Sawgrass Assct Management, LLC., Large-Cap Growth
Jacksonville Beach, Florida
Shapiro Capital Management Company, lnc., Smaell-Cap Value
Atlanta, Georgia
Smith Assct Management Group, Small-Cap Growth
Dallas, Texas
Tocqueville Asset Management LP, Small-Cap Valne
New York, New York
‘Wellington Management Company, LLP, Mid-Cap Growth
ston, Massachusetts

DOMESTIC FIXED INCOME MANAGERS

Hoisington Investment Management Company, Interest Rate Sensitive
Austin, Texas
Loomis, Sayles & Company, LP, Active
Chicago, Illineis
Lord Abbett & Comgany LLC, CORE+
Jersey City, New Jersey
MacKay Shields, LLC, CORE+
New York, New York
Pacific Investment Manaﬁement Company, Active
Newport Beach, California
Standish Mellon Asset Mana%ement, Passive
Pitisburgh, Pennsylvania
Stephens Capital Management, Inc.,, Inferest Rate Sensitive
Little Rock, Arkansas

INTERNATIONAL EQUTTY MANAGERS

Brandes Investment Partners, L.P.
San Diego, California

Capital Guardian Trust Company

San Francisco, California
Canseway Capital Management LLC
Los Angeles, California
Thornburgh Investment Management, Inc,

Santa Fe, New Mexico

ADVISORS AND CONSULTANTS

J.P. Morgan Chase Bank, NA, Global Custodiani/Securities Lending
Coluu}bus, Ohio ”
gregory.w.group, Investment Consultant
Tulsa, Oklahoma/Dallas, Texas
Gabriel, Roeder, Smith & Company, Actuarial Consultant
Dallas, Texas
Cole & Reed, P.C., External Anditor
Olkdahoma City, Oklahoma
Office of the Oklahoma Attorney General, Legal Counsel
Oklahoma City, Okiahoma
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Report on Investment Activity

The Teachers' Retirement System of Oklahoma had a gain for fiscal year 2007 of 18.5% based on fair
value; three-year and five-year returns were 12.8% and 12.8% respectively (see chart below and graphs
on pages 78 and 79). The System’s investments increased $1.322 billion to $9.602 billion at fiscal year-
end.

The Board of Trustees (Board) of the Teachers' Retirement System of Oklahoma (System) is authorized
by statute to invest the assets of the System solely in the interest of the participants and beneficiaries of
the System. The Board is guided by the provisions of the prudent person rule, which affords the standard
“with the care, skill, prudence, and diligence under the circumnstances then prevailing that a prudent
person acting in a like capacity and familiar with such matters would use in the conduct of an enterprise
of like character and with like aims.” The Board is authorized to establish an investment committee,
which is to make recommendations to the full Board of Trustees on all matters, related to the choice of
custodians and managers of the assets of the System, and the establishment of investment guidelines.

The main determinant of any pension fund’s long term-success is the fund’s asset allocation. The Board,
in conjunction with the investment consultant and staff has determined that the appropriate portfolio mix
for the System is 70% equity investments and 30% fixed income investments. Adherence to a disciplined
investment policy is critical to achieving long-term success while at the same time controlling risk. The
System’s asset allocation is regularly reviewed and periodically updated.

Rates of Return

Periods Ended 06/30/2007 One Year Three Years | Five Years
Domestic Equity 21.8% 14.3% 142%
S&P 500 20.6% 11.7% 10.7%
Rank** 24% 30 19
[nternational Equity - 27 7% 21.9% 18.0%
MSCIEAFE 27.5% 22.8% 18.2%
Rank** 59 61 54
Fixed Income 6.7% 4.4% 4.9%
Lehman Aggregate 6.1% 4.0% 4.5%
Rank** 26 54 64
Total Fund 18.5% 12.8% 12.8%
Benchmark™®** 16.9% 12.1% 11.5%
Rank** 18 29 10

*  Rank 1 is best, 100 worst

** Source of Rankings — TUCS ‘

*** Benchmark — 28% S&P 500, 15% Russell Mid Cap, 10% Russell 2000,
17% MSCI EAFE, 30% Lehman Brothers Aggregate

This report prepared by:

Bill Puckett
Chief Investment Officer
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Summary of Investments

June 30, 2007
Type of Investment Fair Value

Fixed Income: ,
U S Government Securities - $1,740,096,979
Corporate Bonds - 835,990,203
International Bonds 103,107,148
Total Fixed Income 2,679,194,330

Equities: =

Domestic . - 5,052,869,614
International 1,640,103,192
Total Equities Lo 6,692,972,806

Short-T_g_mi Ini;esﬁncﬁts:_ Lo
Commercial Paper = - 91,379,441
Domestic Money Market/Short-Term Notes 339,063,706
International Money Market 49,942,184
Total Short-Term Investments 480,385,331
Total Investmen.té $9.852,552,467

Percentage
of Total
¥air Value

17.7%
8.5%
1.0%

27.2%

31.3%
16.6%
67.9%

' 1.0%
3.4%
0.5%
4.9%

100.0%

The charts on the following page demonstrate the changes in asset allocation in the past three years.
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Investment Managers

The Board of Trustees has hired the following investment management firms to 'ménage the assets of the
System. The investment managers have full discretion in the management of assets in their portfolios,
subject to individual investment styles and the overall guidelines of the System’s Investment Policy. Firms

employed by the Board of Trustees on June 30, 2007 are listed below:

Funds Under

Management

Manager Style (in millions)

Advisory Research, Inc All Capitalization $382
Aletheia Research and Management, Inc Large Capitalization Growth 121
Aronson+Johnson+Ortiz Partners, LP Middle Capitalization Core 372
Brandes Investment Partners, LP International Equity 614
Capital Guardian Trust Company International Equity 473
Causeway Capital Management, LLC International Equity 373
Chase Investment Counsel Corporation Large Capitalization Growth 210
EPOCH Investment Partners, Inc All Capitalization 370
Frontier Capital Management Company, LLC Middle Capitalization Growth 382
Goldman Sachs Asset Management Large Capitalization Growth - 493
Hoisington Investment Management Fixed Income ) 166
Hotchkis and Wiley Capital Management, LLC  Large Capitalization Value 806
Hotchkis and Wiley Capital Management LLC Middle Capitalization Value 378
Internal Cash Account T 156
Loomis, Sayles & Company, LP Core Plus Fixed Income 342
Lord Abbett & Company, LLC Core Plus Fixed Income 570
McKay Shields, LLC Core Plus Fixed Income 267
Pacific Investment Management Company Core Plus Fixed Income 639
Sawgrass Asset Management, LLC Large Capitalization Growth 214
Shapiro Capital Management Company, Inc Small Capitalization Value 417
Smith Asset Management Group Small Capitalization Growth 232
Standish Mellon Asset Management, LLC Fixed Income Index 441
Stephens Capital Management, Inc Interest Rate Sensitive Fixed Income 160
Thomburg Investment Management, Inc - International Equity 227
Tocqueville Asset Management, LP Small Capitalization Value 402
Wellington Management Company, LLP Middle Capitalization Growth 393
Total funds under management $9.602

Chart on following page.
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Assets Managed (In Millions)
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Investment Performance

The Teachers’ Retirement System of Oklahoma compares total return on equity investments to the S & P
500 Index. The benchmark for fixed income investments is the Lehman Brothers Aggregate Index.
Individual benchmarks for the separately managed domestic equity funds include the Russell 1000 Value,
the Russell 1000 Growth, the S & P 500, the S & P Midcap 400, the Russell Midcap Value and Russell
Midcap Growth, the Russell 2000 Value, the Russell 2000 Growth, the Russell 2000 and Russell 3000.
The international managers are compared to the MSCI EAFE (before taxes).

Investment returns achieved through June 30, 2007 have been calculated using a time-weighted rate of
return methodology based on market returns.

The charts on the following pages show comparative returns for the major asset classes.
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Comparative Rates of Return Fiscal Year 2005
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Annualized Fixed Income Return Comparison
Lehman Aggregate vs TRS Fixed Income Porifolio

7'00%W
6.00%
5.00%-
4.00%-
3.80%
2.00%-
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0.80%-
1 Year
B TRS
[1Lehman Aggregate

3 Year 5 Year

Annualized Periods Ended June 30, 2607

Annualized Equity Return Comparison
S&P 500 vs TRS Equity Porfolio

25.00% -
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1 Year
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Investment Expenses

Investment fees paid to investment management firms employed by the Systém‘ were as follows
in Fiscal Year 2007.

Investment Manager Fees Paid

Advisory Research, Inc | $984,720
Aletheia Research and Management, Inc 561,005
Aronsont+Johnson+QOrtiz Partners, LP 587,796
Brandes Investment Partners, LP 2,546,002
Capital Guardian Trust Company 1,865,209
Causeway Capital Management, LLC 1,344,184
Chase Investment Counsel Corporation 655,265
EPOCH Investment Partners, Inc. : 1,149,590
Frontier Capital Management Company, L1.C 1,970,479
Goldman Sachs Asset Management 813,560
Hoisington Investment Management 252,643
Hotchkis and Wiley Capital Management, LLC 1,444,789
Hotchkis and Wiley Capital Management, LLC 1,833,287
Loomis, Sayles & Company, LP 626,637
Lord Abbett & Company, LLC ‘ 043,624
McKay Shields, LLC 674,855
Pacific Investment Management Company 1,563,975
Sawgrass Asset Management, LLC 708,751
Shapiro Capital Management Company, Inc 3,387,078
Smith Asset Management Group 1,350,617
Standish Mellon Asset Management, LLC 82,356
Stephens Capital Management, Inc 263,786
Thornburg Investment Management, Inc 1,144,138
Tocqueville Asset Management, LP 2,458,921
Wellington Management Company, LLP 1.618.584

Total fees paid $30,831,851
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Brokerage Commissions Paid

Fiscal Year 2007
Brokerage Firm Shares
A G BECKERINC 1,100.00
ABEL NOSER 6,301,459.00
ABG SECURITIES 226,842.00
ABN-AMRO 1,012,555.00
ADAMS, HARKNESS & HILL, INC 48,130.00
ADP CLEARING & OUTSOQURCING SERVICES, INC 202,035.00
ALGORITHM TRADING 47,000.00
ALLEN & COMPANY, INC 332,364.00
AMERICAS GROWTH CAPITAL 3,000.00
ARNHOLD & S BLEICHROEDER INC 38,300.00
AUERBACH GRAYSON 12,005.00
AVIAN SECURITIES . 167,600.00
BAIRD, ROBERT W & COMPANY INC 370,493.00
BALDWIN ANTHONY MCINTYRE 22.480.00
BANCAMERICA 2,693,508.00
BANK BELLEVUE 4,000.00
BANK VONTOBEL 13,078.00
BARNARD JACOBS MELLET & CO 4,300.00
BARRINGTON 72,600.00
BASS TRADING LLC 143,737.00
BR&T CAPITOL MARKETS 110,100.00
BEAR STEARNS & COMPANY 7,795,781.00
BENCHMARK CO. 27,400.00
BERNSTEIN, SANFORD C. & CO 142.,657.00
BK IULIUS BR, NY 19,512.00
BLAIR, WILLIAM & CO 74,687.00
BLUEFIN RESEARCH 34,400.00
BMO CAPITAL MARKETS 49.200.00
BNP PARIBAS SEC CORP 2,6660,013.00
BNY CAPITAL 424,696.00
BOENNING & SCATTERGOOD 820,200.00
BRCHHELVEA 5,100.00
BREAN MURRAY & FOSTER 117,900.00
BREUBEARINTL 78,933.00
BROADCORT CAPITAL CORP 51,400.00
B-TRADE SERVICES LLC 787,600.00
BUCKINGHAM RESEARCH 194,600.00
BURNHAM SECURITIES 7,800.00
C L KING & ASSOCIATES 9,800.00
C. 1. NORDIC SECURITIES 72,300.00
C.E. UNTERBERG, TOWBIN 282,910.00
CADARET GRANT CO. 1,173,800.00
CALYON CAPITAL MARKETS ASIA 145,030.00
CANACCORD ADAMS INC 257,100.00
CANTOR FITZGERALD & COMPANY INC 14,714,192.00
CAPITAL INSTITUTIONAL SERVICES INC 2,007,259.00
CARNEGIE 29,300.00

32

Commission

11.00
74,549.59
4,949.85
11,663.43
1,611.90
7,107.27
940.00
9,462.78
400.00
1,674.00
$83.81
3,352.00
17,985.54
674.40
92,276.58
613.35
3,298.49
181.21

3,630.00

3,418.73
5,505.00
301,672.70
1,370.00
4,170.14
721.92
3,687.02
1,720.00
1,958.83
55,864.18
10,144.12
18,454.50
2,865.58
5,895.00
3,616.59
2,570.00
11,705.00
6,692.00
390.00
490.00
1,452.89
11,214.60
67,487.00
5,844.15
12,143.00
404,228.77
92,462.54
1,956.08

Fer Share

0.010
0.012
0.022
0.012
0,033
0.035
0.020
0.028
0.050
0.044
0.074
0.020
0.049
0.030
0.034
0.153
0.252
0.042
0.050
G.024
0.050
0.039
0.050
0.029
0.037
0.04%
0.050
0.040
0.021
0.024
06.023
0.562
0.050
0.046
0.050
0.015
0.034
0.050
0.030
0.020
0.040
0.057
0.040
0.047
0.027
0.046
0.067



Brokerage Commissions Paid
Fiscal Year 2007

Brokerage Firm

CAZENOVA

CDC SECURITIES

CHAPDELAINE CORPORATE SECS
CHEVEREUX

CIBC OPPENHEIMER CORF/WORLD MARKETS CORP

CITIGROUP GLOBAL MARKETS, INC
CLEVELAND RESEARCH CO

CLSA INTERNATIONAL

COLLINS STEWART LTD

CONIFER SECURITIES LLC

COWEN & CO

CRAIG HALLUM

CRED AG INDO CHEVEREUX
CREDIT LYONNAIS SECURITIES INC.

CREDIT SUISSE FIRST BOSTON CORPORATION

CROWELL WEEDON

CRT CAPITAL GROUP LLC

CS FIRST BOSTON

CUTTONE & COMPANY

D.A. DAVIDSON & COMPANY, INC.,
DA PARTNERS

DAMLMAN ROSE & CO

DAIN RAUSCCHER INC

DAIWA SECURITHES AMERICA
DANSKE BANK

DAVENPORT

DAVY STOCK BROKER
DESJARDIN SECURITIES
DETWILER MITCHELL FENTON
DEUTSCHE / DB CLEARING SERVICES
DIRECT TRADING

DOMINION SECURITIES
DONALDSON & CO

DOWLING & PARTNERS
DRESDNER KLEINWORT BENSON
DRU STOCK '

E*TRADE CAPITAL MARKETS
EDWARDS A GINC

ENSKILDA SEC

ESI SECURITIES CO

EXANE

EXECUTION LIMITED

FERRIS, BAKER WATTS, INC.
FIDELITY CAPITAL MGMT
FINDENTIIS EQUITIES

FIRST ALBANY

FIRST ANALYSIS
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Shares

528,074.00
287.00
43,500.00
498,700.00
1,707,866.00
8,056,023.00
2,800.00
66,087.00
320,748.00
168,100.00
264,900.00
96,100.00
101,009.00
170,000.00
8,904,916.00
68,500.00
131,463.00
1,355,872.00
54,465.00
367,671.00
1,571,138.00
48,200.00
938,626.00
637,162.00
9,800.00
100,700.00
113,651.00
44,892.00
7,500.00
8,377,759.00
58,100.00
484,465.00
1,498,000.00
109,000.00
1,575,209.00
183,200.00
94,720.00
681,975.00
61,550.00
436,300.00
219,364.00
773,775.00
126,800.00
$78,000.00
24,000.00
106,500.00
199,000.00

Commission

6,350.17
27.79
1,740.00
11,013.46
62,021.25
163,339.45
140.00
288.34
10,307.21
6,724.00
14,638.00
4,805.00
9,657.25
1,879.28
165,784.22
2,793.00
5,583.52
31,004.62
1,633.95
11,763.05
35,212.40
2,410.00
25,791.96
21,189.69
548.89
3,633.00
5,522.83
2,016.49
375.00
153,363.37
2,324.00
18,516.59
61,622.50
4,730.00
21,871.78
3,664.00
5,183.70
28,121.00
2,700.04
13,043.00
8,799.71
20,738.67
5,287.00
18,100.75
1,847.44
5,124.00
9,950.00

Per Share

0.012
0.097
0.040
0.022
0.036
0.020
0.050
0.013
0.032
0.040
0.055
0.050
0.096
0.011
0.019
0.041
0.042
0.023
0.030
0.032
0.022
0.050
0.027
0.031
0.056
0.036
0.049
0.045
0.030
0.018
0.040
0.038
0.041
0.043
0.014
0.020
0.055
0.041
0.044
0.027
0.040
0.027
0.042
0.021
0.077
0.048
0.050



Brokerage Commissions Paid

Fiscal Year 2007
Brokerage Firm Shares
FIRST UNION 34,900.00
FOX PITT KELTON 139,805.00
FRIEDMAN BILLINGS 356,835.00
FTN FINANCIAL CAPITAL MARKETS 279,825.00
G TRADE SERVICES LTD 14,189,035.00
GABELLI & COMPANY, INC. 326,100.00
GENUITY CAPITAL MARKETS 31,800.00
GERARD KLAUER MATTISON AND CO. 20,300.00
GMP SECURITIES LTD/MONTREAL 70,100.00
GOLDMAN SACHS & COMPANY 15,369,335.00
GOODBODY STOCKBROKERS 90,019.00
GREEN STREET ADVISORS INC 33,400.00
GRISWOLD CO, THE ‘ 3,794,502.00
GUNN ALLEN 119,442.00
GUZMAN 507,700.00
HAMBRECHT & QUIST 16,900.00
HARRIS NESBITT THOMPSON 345,770.00
HEFLIN & CO., LLC 284,100.00
HOENIG 30,100.00
HOWARD WEIL LABOUISSE FRIEDRICHS INC 13,700.00
HSBC SECURITIES INC 385,813.00
IMPERIAL CAPITAL 76,700.00
ING BARINGS LLC 369.00
INSTINET 5,834,072.00
INTERMONTE SECURITIES 8,690.00
INTERNATIONAL SEC. 37,090.00
INTERNATIONAL STRATEGY INVESTMENT GROUP 85,253.00
INVESTEC BANK 2,700.00
INVESTMENT TECHNOLOGY GROUP 744,000.00
ISI GROUP INC 1,015,820.00
IST HYMAN 57,750.00
ITG / POSIT 8,616,033.00
J P MORGAN CHASE 6,741,974.00
JAMES CAPEL SECURITIES INC 600.00
JANNEY MONTGOMERY SCOTT 17,300.00
JEFFERIES & COMPANY INC 8,942,691.00
JESUP & LAMONT SECURITIES CORP 634,230.00
IMP SECURITIES 244,100.00
INK SECURITIES INC 216,100.00
JOHNSON RICE * 442,239.00
JONES & ASSOC 6,337,886.00
KALB, VOORHIS & CO., LLC 41,000.00
KAUEMANN BROTHERS 107,000.00
KBC FINANCIAL PRODUCTS 256,715.00
KEEFE BRUYETTE AND WOODS INC. 154,128.00
KELLOGG PARTNERS 54,800.00
KELLY & CHRISTENSEN INC 254,000.00

84

Commission

1,396.00
8,084.66
13,188.90
15,602.50
42,181.30
19,101.00
1,272.00
§12.00
2,602.96
220,775.05
4,500.53
1,670.00
149,320.91
7,166.52
9,928.00
£45.00
20,201.20
11,364.00
1,505.00
685.00
13,844.53
3,535.00
30.18
171,679.49
186.08
1,483.60
2,595.56
195.10
9,469.81
41,049 80

2,310.00

201,816.56
132,503.22
24.51
346.00
293,795.47
18,053.80
11,135.00
5,362.00
14,329.17
195,138.17
922.50
6,420.00
4,913.00
6,837.73
1,233.00
5,080.00

Per Share -

0.040
0.058
0.037
0.056
0.003
0.039
0.040
0.040
0.037
0.014
6.050
0.050
0.039
0.060
0.020
0.050
0.058
0.040
0.050
0.050
0.036
0.046
0.082
0.029
0.021
0.040
0.030
0.072
0.013
0.040
0.040
0.023
0.020
0.041
0.020
(.033
0.060
0.046
0.025
0.032
0.031
6.023
0.060
0.019
0.044
0.023
0.020



Brokerage Commissions Paid
Fiscal Year 2007

Brokerapge Firm

KEPLER EQUITIES
KEYBANC FINANCIAL
KNIGHT SECURITIES

LA BRANCHE FINANCIAL
LANGEN MCALENNEY
LAVA TRADING

LAZARD FRERES & CO
LEERINK SWANN &CO |
LEGG MASON WOOD WALKER, INC.
LEHMAN BROTHERS
LIQUIDNET

LIVERMORE SECURITIES
LONGBOW

LOOP CAPITAL MKTS LLC
LYNCH JONES RYAN
MACQUARIE

MAIN FIRST BANK

MAN GROUP

MCDONALD & COMPANY

MERRILL LYNCH PIERCE FENNER & SMITH INC

MIDWEST RESEARCH

MILETUS TRADING

MILLER, TABAK, HIRSCH & COMPANY
MIZUHO INTERNATIONAL

ML JAVELIN

MND PARTNERS

MOOORE SCHLEY & CAMERON
MORGAN KEEGAN & COMPANY, INC
MORGAN STANLEY DEAN WITTER
MURPHY & DURIEU

NAT ZURICH BANK

NATIONAL BANK OF CANADA
NATIONAL FINANCIAL SERVICES CORP
NCB STOCKBROKERS

NEEDHAM & CO.

NEOVEST

NESBITT BURNS SECURITIES

NEW VERNON ASSOCIATES

NEXT GENERATION

NIKKO CITIGROUP LIMITED
NOMURA

NORDIC PARTNERS

NORTHLAND SECURITIES INC.
NUMIS SECURITIES

NYFIX TRANSACTION SERVICES
O'NEIL, WILLIAM & CO. INC.

OTA LIMITED PARTNERSHIP

Shares

36,828.00
532,017.00
4,681,181.00
2,408,375.00
44,400.00
79,900.00
2,344,088.00
562,238.00
1153,600,00
11,457,290.00
5,657,919.00
61,900.00
46,300.00
229,400.00
8,455,264.00
2,091,009.00
1,900.00
6,100.00
69,310.00
22,307,118.00
4,136,555.00
1,342,406.00
20,900.00
674,377.00
12,900.00
17,900.00
71,300.00
580,400.00
18,738,714.00
309,300.00

- 2,140.00
17,200.00
27,700.00
19,000.00
652,238.00
16,225.00
757,818.00
75,480.00
63,775.00
324,424.00
1,746,181.00
15,350.00
96,300.00
49,400.00
17,100.00
41,300.00
25,300.00
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Commission

2,345.86
23,650.68
148,548.50
63,863.25
2,220.00
1,198.50
85,239.64
29,644.52
9,216.00
341,107.59
110,741.72
1,238.00
2,315.00
2,294.00
352,031.10
33,307.13
547,96
244.00
4,158.60
271,524.54
58,022.50
40,272.18
$36.00
16,601.42
645.00
404.00
1,426.00
25,080.00
308,930.19
6,959.25
317.99
686.64
1,108.34
1,537.42
38,000.65
324.50
17,067.96
4,528.80
1,913.25
9,621.77
42,465:64
650.53
5,778.00
373.13
85.50
929.25
832.00

Per Share

0.077
0.044
0.032
0.027
0.050
0.015
0.030
0.053
0.060
0.030
0.020
0.020
0.050
0.010
0.042
0.016
0.238
0.040
0.660
0.012
0.014
0.030
0.040
0.025
0.050
0.023
0.020
0.043
0.016
0.023
0.149
0.040
0.040
0.081
0.058
0.020
0.023
0.060
0.030
0.030
0.024
0.042
0.060
0.008
0.005
0.023
0.033



Brokerage Commissions Paid
Fiscal Year 2007

Brokerage Firm

PACIFIC CREST SECURITIES INC
PACIFIC GROWTH

PAINE WEBBER. INC

PERSHING

PETRIE PARKMAN

PICKERING ENERGY

PICTET

PIPELINE TRADING SYSTEMS, LLC
PRITCHARD CAPITAL PARTNERS
PRUDENTIAL SECURITIES INC
PULSE TRADING LLC

RABQ SECURITIES

RAYMOND JAMES & ASSOC

RBC CAPITAL MARKETS
REDBURN

REDIPLUS

REYNDERS GRAY

REYNOLDS SECURITIES LTD.
ROBERT BRANDT

ROBERT W BAIRD

ROBINSON HUMPHREY
ROCHDALE SECURITIES
ROSENBLATT

RYAN BECK & CO.

§ G AMERICAS SECURITIES

S G WARBURG

SALOMON SMITH BARNEY
SAMSUNG

SANDLER ONEILL

SANFORD C.BERSTEIN & CO.,INC.
SANTANDER INV.

SCHONFIELD

SCOTIA MCLEQD INC

SCOTT & STRINGFELLOW

SG COWEN SECURITIES CORPORATION
SHEMANO GROUP, THE

SHIELDS CAPITOL CORP

SIDOTI AND CO

SIMMONS

SCOCIETE GENERALE

SOLEIL SECURITIES
SOUTHCOAST CAPITAL
STANFORD GROUP '

STATE STREET BROKERAGE SVCS INC.
STEPHENS, INC.

STERNE, AGEE & LEACH

STIFEL NICOLAUS & CO INC

Shares

112,700.00
475,900.00
99,740.00
113,610.00
700.00
9,500.00
16,162.00
553,625.00
4,400.00
1,614,371.00
936,500.00
4,200,00
710,600.00
303,790.00
33,700.00
510,530.00
131,400.00
69,500.00
22,600.00
$11,913.00
335,800.00
54,910.00
432,500.00
39,900.00
13,237.00
68,600.00
977,744.00
18,036.00
117,800.00
1,492,085.00
88,923.00
19,700.00
146,354.00
8,100.00
1,064,167.00
164,940.00
13,800.00
1,320.00
308,808.00
18,541.00
314,000.00
4,800.00
91,000.00
40,207,084.00
75,300.00
50,000.00
612,600.00
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Commission

2,630.50
26,509.00
3,989.60
6,816.60
14.00
475.00
1,305.52
10,496.25
220.00
66,503.07
19,556.25
375.42
34,181.50
15,369.80
626.88
17,571.41
7,384.00
4,170.00
904.00
28,780.05
14,624.00
2,196.40
8,650.00
1,995.00
70773
10,747.49
42,539.56
2,840.07
3,657.00
51,146.49
5,980.09
29775
6,344.09
405.00
31,246.29
4,947.60
690.00
52.80
15,024.08
1,584.57
10,060.00
240.00
4,495.00
215,470.64
2,A88.00
2,000.00
28,173.00

Per Share

0.023
0.056
0.040
0.060
0.020
0.050
0.081
0.019
0.050
0.041
0.021
0.089
0.048
0.051
0.019
0.034
0.060
0.060
0.040
0.035
0.044
0.040
0.020
0.050

- 0.053
0.157
0.044
0.157
0.031
0.034
0.067
0.008
0.043
0.050
0.029
0.030
0.050 -
0.040
0.049
0.085
0.032
0.050
0.049
0.005
0.033
0.040
0.046



Brokerage Commissions Paid

Fiscal Year 2007
Brokerage Firm Shares
SUNTRUST 135,000.00
SUSQUEHANNA BROKERAGE SERVICES 1,214,146.00
SVENSKA HANDELSBANKEN 1,500.00
TD NEWCREST 21,270.00
THEMIS TRADING, LLC 1,548,367.00
THINK EQUITY PARTNERS LLC 4,600.00
THOMAS WEISEL PARTNERS, LLC 416,600.00
TORONTO DOMINION SECURITIES 163,800.00
TRINITY TRADING 131,100.00
TULLET & TOKYO LIBERTY SECURITIES INC 117,100.00
U.S8. BANCORP PIPER JAFFRAY 274,300.00
UBD SECURITIES DISCOUNT 258,042.00
UBS WARBURG DILLON READ INC. - SWISS BAN 15,476,155.00
UNTERBERG HARRIS & DESANTIS 37,300.00
UNX 26,300.00
WACHOVIA BANK 3,171,423.00
WAVE SECURITIES LLC 3,300.00
WEDBUSH MORGAN SECURITIES, INC 1,051,498.00
WEEDEN & COMPANY 3,447,703.00
WEST PAC 46,800.00
WESTLEB PANMURE LIMITED 63,200.00
WHITE CAP 30,500.00
WILLIAM BLAIR 1,099,624.00
WILLIAM ONEIL & COMPANY 50,600.00
WILLIAMS CAPITAL 166,595.00
YAMNER & CO. 720,200.00
Z & Z SECURITIES 2.557.228.00
Gross Commissions 340,705,405.00

Less Commission Rebates Received
Net Commissions

Transactions whose commission cost is zero are not included,
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Commission

6,186.00
17,752.92
42.33
855.66
28,408.08
184.00
16,057.50
6,065.11
2,622.00
3,498.00
12,367.80
1,973.46
295,157.18
1,865.00
394.50
123,451.20
33.00
54,195.90
79,379.27
1,892.30
2,605.99
1,647.25
44,999.77
1,138.50
7,443 80
7,202.00
76,716.84

7,547,690,08

(705,254.40)
6,342,435.68

Per Share

0.046
0.015
0.028
0.040
0.018
0.040
0.039
0.037
0.020
0.030
0.045
0.008
0.019
0.030
0.015
0.039
0.010
0.052
0.023
0.040
0.041
0.020
0.041
0.023
0.045
0.010
0.030

0.022

0.020



PORTFOLIO OF ASSETS, JUNE 30, 2007

COMMERCIAL PAPER
BANKAMERICA CORP
BANKAMERICA CORP
BANKAMERICA CCR?
BARCLAYS U8, FDG
(FENERAL ELEC
HBOS TREASURY
SOCIETE GEN NO AMER
UBS FINANCE
UBS FINANCE
TOTAL COMMERCIAL PAPER

TREASURY BILTS
US TREASURY BILLS
EGYPT TREASURY BILLS
TOTAL TREASURY BILLS

REPURCHASE AGREEMENTS

2

5070
5.240
5.250
1,080

B

TE

NOMURA SECURITIES INTERNATIONAL

TOTAL REPURCHASE AGREEMENTS

MONEY MARKETS
FORTIS BANK NEW YORK™
SHORT-TERM INVESTMENT FUNDS
MONEY MARKET FUNDS
SETTLED CASH
TOTAL MONEY MARKETS

TOTAL SHORT-TERM INVESTMENTS

DOMESTIC
GOVERNMENT BONDS
FANNIE MAE
FANNIE MAE SNR NTS
FEDERAL HOME LOAN BANK
FEDERAL HOME LOAN BANK
FEDERAL HOME LOAN BANK
FEDERAL HOME LOAN BANK
FEPERAL HOME LOAN BANK
FEDERAL HOME LOAN BANK
FEDERAL HOME LOAN BANK
FEDERAL HOME LOAN BANK.
PEDERAL HOME LOAN BANK
FEDERAL HOME LOAN BANK.
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE

2
=

RATE
3,250
5000
3.875
3875
4,500
4,500
4.625
3008
5,25¢
5250
5375
5,800
4375
4.375
4.500
4.500
4,300
4.500
5.i25
5.125
3.250
3,300
5623

MATURITY
BATE
07/2012007
0572172007
09/25/2007
08/29/2007
G7/30/2007
0R/2872G07
091973007
1041572007

MATURITY
DATE
09/13/2007
08/12/2008

MATURITY
DATE
97/02/2001

MATURITY
DATE
09/30/2008
12/3 142049

MATURITY

DATE

48/01/2012
02{1352017
06/14720%3
Q61472013
05/16/2013
06/16/2013
Q21182011
12/21/2015
06/18/2014
06/18/2014
051 8/2016
09/02/2008
Q172015
07/17/2015
Q152013
G7/15F2013
QTL52013
01/15/2014
0471872011
07/15/2012
04/1372016
09/15/20%1
03/15/2011

MARKET
YALUR

5,129,560.71
5,962,811,00
54,160.26
194,643.56
£,135,290.00
21,005,749 38
29,606,542.94
18,660,485.83
296,197.38
0M,3719,441.06

MARKET
VALUE
1,718,572,70
108.930.43
1,829,503.13

MARKET
VALUE
8,672.000.00
8,672,000.00

MARKET
VALUE
3,198,080.00
362,907,984.21
873,357 61
1£,524,984.72
378,504,3496.54

480,385,330.13

MARKET
VALUE
2.791,241.40
1451,250.00
1,156,637.50
5,089,205.00
715,785.00
4562,776.00
784,504.00
726,795.00
992,560.00
6,153,500.60
343,750.00
1,710,098.00
1,026,443.00
4,665 650,00
6,246,110.00
1,195,312.50
5,259,375.00
5,623,467.00
627,637.50
2,764,376.40
1,233,200.00
1,311,778.00
1,499,456.00
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DOMESTIC
GOVERNMENT BONDS

FEDERAL HOME LOAN MORTGAGE

FEDERAL HOME LOAN MORTGAGE

FEDERAL HOME LOAN MORTGAGE

FEDERAL HOME LOAN MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

PEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FHLE

FINANCGING CORP

FNMA

FREDDIE MAC

FREDIE MAC

FREDDIE MAC

TENNESSEE VALLEY AUTHORITY

U'S GOVERNMENT NATIONAL

U S GOVERNMENT NATIONAL

U § GOVERNMENT NATIONAL

U'S OF AMER TREAS BONDS

U S OF AMER TREAS BONDS

U'S OF AMER TREAS BONDS

U S OF AMER TREAS BONDS

U S OF AMER TREAS BONDS

U'S OF AMER TREAS BONDS

U'S OF AMER TREAS BONDS

U OF AMER TREAS BONDS

U S OF AMER TREAS EONDS

U'§ OF AMER TREAS BONDS

U'S OF AMER TREAS BONDS

U S OF AMER TREAS BONDS

U8 OF AMER TREAS BONDS

U S OF AMER TREAS BONDS

' 8 OF AMER TREAS BONDS

1 5 OF AMER TREAS BONDS
U§ OF AMER TREAS BONDS
U'S OF AMER TREAS BONDS
U § OF AMER TREAS BONDS
U'§ OF AMER TREAS BONDS

5750
6256
6.875
7.000

1750

3373
3.87%
4,125
4375
4.625
4.625
4.625
4.625
4,625
3000
5.123
5150
5250
5.50¢
6.000
6.250
6.230
6,375
6.625
6,628
6.625
1250
5.750
1,350
4373
4,730
4.875
6,625
5,800
4.625
4.625
4,875
2375
4.500
4500
4.500
4500
4.500
4,500
4.750
4,750
3.250
5250
5250
5375
5375
5373

. 5.500

3500
6.125
6.125
6,125

MATURITY
DATE
Gi/152012
07/15/2052
£9/1572010
03/15/2010
03/2672008
£2/15/2008
031372010
04/15/2014
03/15/2013
a5/61/2013
10/15/2013
10/15/2013
10/15/2014
1071512014
03/15/2016
B1/02/2014
11/21/2007
01/15/2069
6371372011
65/15/2011
G2/01/2011
02/01/2011
06/15/2009
09/15/2009
09/15/200%
i115/2010
Q51152030
05/15/2012
08/03/2018
09/15/2012
(1/19/2018
11/15/2013
09/15/200%
04/01/2036
11/15/2016
11/15/2016
D8/15/2009
(/5502025
02/15/2016
42/315/2016
02/15/2036
02/15/2036
02/15/2036
G2/15f2035
02/15/2037
G2/35/2037
11/15/2028
111152028
02/15/202%
02/15/2031
02/15/2031
02/15/2031
0B/15/2023
08/15/2023
11152637
11/15/2027
Q8/13/2029

MARKET
VALUE
1,274,225.00
271,015.00
419,300.00
1,671,504.00
1,223,551.56
1,851,322,00
4,843,750.00
5,996,500.56
6,193,265.00
1,773,687.50
1,126,221 .68
4,500,794.80
314,945.40
4,771,900.00
968,650.00
B879,475.00
93,911,640.00
1,208,060.00
5,344,732.00
1,231,500.00
2,330,407.20
1,653,504.00
1,709,605.24
§23,504.00
2,367,574.00
1,930,364 00
1,762,950.00
467,263.50
671,573.53
4,383,044.00
4,768,750.00
6,818,420.00
1,647,008.00
385,059.00
£,716,140.20
726,855.00
2,498,250.00
26,203,093 .58
LOSNTIT08
5,782,980.00
16,026,819.00
16,578,250.23
18,055,977.27
1,276,712.70
4,903,028.00
1,225,757.60
16,737,366.24
805,504,060
17,546,497.76
1,587,012.80
1,129,568.00
1,237,380.40
9,609,621.46
643,200.40
9,550,323.81
$57,265.00
9,583,975 68
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DOMESTIC

OVERNMENT BONDS

U S OF AMER TREAS BONDS
U S OF AMER TREAS BONDS
/'S OF AMER TREAS BONDS
'S OF AMER TREAS BONDS
U'S OF AMER TREAS BONDS
U § OF AMER TREAS BONDS
U'S OF AMER TREAS BONDS
U 5 OF AMER TREAS BONDS
U S OF AMER TREAS BONDS
U § OF AMER TREAS BONDS
U § OF AMER TREAS BONDS
U 8 GF AMER TREAS BONDS
U § OF AMER TREAS BONDS
U § OF AMER TREAS BONDS
U § OF AMER TREAS BONDS
U § OF AMER TREAS BONDS
U § OF AMER TREAS BONDS
U § OF AMER TREAS BONDS
U § OF AMER TREAS BONDS
U § OF AMER TREAS BONDS
U S OF AMER TREAS NOTES
U § OF AMER TREAS NOTES
U § OF AMER TREAS NOTES
U S OF AMER TREAS NOTES
U'S OF AMER TREAS NOTES
U § OF AMER TREAS NOTES'
U 'S OF AMER TREAS NOTES
U § OF AMBR TREAS NOTES
U S OF AMER TREAS NOTES
U S OF AMER TREAS NOTES
' § OF AMER TREAS NOTES
1 § OF AMER TREAS NOTES
U § OF AMER TREAS NOTES
U § OF AMER TREAS NOTES
U § OF AMER TREAS NOTES
U § OF AMER TREAS NOTES
U § OF AMER TREAS NCTES
U § OF AMER TREAS NOTES
U § OF AMER TREAS NOTES
U 8 OF AMER TREAS NOTES
U S OF AMER TREAS NOTES
U S OF AMER TREAS NOTES
U § OF AMER TREAS NOTES
U § OF AMER TREAS NOTES
U S OF AMER TREAS NOTES
U S OF AMER TREAS NOTES
U § OF AMER TREAS NOTES
U § OF AMER TREAS NOTES
U § OF AMER TREAS NCTES
U S OF AMER TREAS NOTES
U S OF AMER TREAS NOTES
U § OF AMER TREAS NOTES
U § OF AMER TREAS NOTES
U § OF AMER TREAS NOTES
U § OF AMER TREAS NOTES
{7 5 OF AMER TREAS NOTES
U S OF AMER TREAS NOTES

RATE

6,125
5250
6.375
6.500
6,625
6.875
7.425
7.250
7.500
8.000
8125
8125
8.750
8.750
3.875
9.250
0,375
12.000
12,500
13.25¢
31375
3375
3.375
1375
3.623
3878
3.875
3895
3.875
4.008
4.000
4.000
4.000
4.000
4.000
4.000
4.000
4125
4,125
4.250
4.230
4.25¢
4.250
4.250
4.250
4.250
4,375
4375
4375
4.375
4.500
4.500
4.500
4,560
4.500
4.500
4.625

MATURITY
DATE

08/15/202%
08/15/2023
08/35/2027
F115/2026
02/15/2027
08/15/2025
024152023
G5/15/2016
111572016
11/15/2021
08/15/2019
05/15/2021
G5/1502017
03/15£2020
08/15/2017
02/15/2016
11/15/2012
08/15/2013
0B/15£2014
05/15/2014
12/15/2008
09/15/200%
GS/15/2009
10/15/2009
05/15/2013
051572010
091572010
Q2152013
62/15/2013
L1115h012
111572012
1141572012
02/1512014
02/15/2014
02/15/2014
02/15/2015
0211572015
05/15/2015
3N 5812015
01/15/2011
68/ 52013
111542043
081312014
11/15/2014
11152014
81512015
1552010
08/15/2012
08/15/2012
08/15/2012
1371572010
02/28/201%
OG0T
11/30/2011
0373172012
1/1572015
11/30/2008

MARKET
YALUE

1,200,240.40
2,592,760.65
1,143,130.00
1,128,434.00

§79,417.80

238,266.00
1,032,404.20
1,155,700.00
1,656,916.50
2,175,065.00
2,421,574.55
1,221,491.00
3,613,125.00
5,146,170.20

647,735,600

129,172.00

917,154.00
1,076,020.00
2,645,712.00
3,210,816.00
1,486,514.40
2,208,750.00
3,681,250.00
2,036,587.50
5,142,060.00

306,510.75
5,229,162.40
8,552,678.85
1,044,747.00
2,363,121.55
2,123,454,05
6,710,690.00
1,680,286.00

435,454 40
5,679,840.00

T17,220.30
5,618,460.00

537,179.40
6,125,730.00
1,468,365.00
2,317,320.00
2,8%8,190.00
1,683,545.60

477,070.00
5,724,840.00
4,554,384.00

147,550,50
4,574,325 .60
2,199,195,80
4,887,100.00
1,284,361,00
1,479,615.00
6,885,130.00
6,840,790.60
1,963,440.00
5,690,727.00
5,378,076.00
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DOMESTIC
GOVERNMENT BONDS
1 5 OF AMER TREAS NOTES
0§ OF AMER TREAS NOTES
U 5 OF AMER TREAS NOTES
U 8 OF AMER TREAS NOTES
U S GF AMER TREAS NOTES
U 5 OF AMER TREAS NOTES
U 8 OF AMER TREAS NOTES
U$ OF AMER TREAS NOTES
i 8 OF AMER TREAS NOTES
U8 OF AMER TREAS NOTES
U 5 OF AMER TREAS NOTES
U 8 OF AMER. TREAS NOTES
U 5 OF AMER TREAS NOTES
U 8 OF AMER TREAS NOTES
U 8 OF AMER TREAS NOTES
U § OF AMER TREAS NOTES
U 5 OF AMER TREAS NOTES
U § OF AMER TREAS NOTES

U S OF AMER TREAS NOTES

17 § OF AMER TREAS STRIP

U S OF AMER TREAS STRIP

U 5 OF AMER TREAS STRIP

U'S OF AMER TREAS STRIP

U S OF AMER TREAS STRIP

U § OF AMER TREAS STRIP

FANNIE MAE _
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE

' FEDERAL HOME LOAN MORTGAGE

FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDHRAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGR
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MCRTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL HOME LOAN MORTGAGE
FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

4.625
4625
4.750
4750
4750
4875
4.875
4875
4375
4875
5.000
5.00C
5,125
5125
5.625
§.000
6250
6.250
6,500

5.000
4.000
4.500
4,500
4.500
5.000
5.000
5.000
5.000
5000
5.000
5.000
5.000
5.005
5000
5,000
5.000
5.000
5.5090
5.500
5,500
5,500
5.500
6.000
6.000
6.500
7.000
8.060

4,009
4.000
4.000

MATURITY
DATE

02/15/2017
01542047
11/15/2008
03/31/2011
0S/15/2014

10/31/2008

04/30/2011
DL
02/15/2012
08/15/2016
02/15/2011
08/15/2011

D6f30/2011

05/15/2016
O3/1502008
08/15/2009
05/13/2030
051572030
02/15/2010
1171542021
11/15/2027
1141572028
02/15/2029
05/}5/203%
Q21512036

0R/0L/2017

05/01/2019
08/01/2018
15/03/2018
04/51/201%
01/01/2018
10/01/201%
04/01/2020
050112020
OHGLI020
08/01/2020
10/61/2020
B6/01/202 8
09/01/2033
10/01/2033
05/01/2034
06/G1/2035
04/01/2036
G3/01/2023
09/01/2033

01/01/2035

091172035
03/01/2036
G8/01/2017
10/01/2034
Q50173013
11/01/2030
02/01/2030
11/01/2036
(9/01/2011
09/01/2018
060112019

MARKET
YALUE

3,263,642.80
2,004,670.80
3,289,440.00
1,790,010.00
711,000.00
5,651,063.00
1,597,632.00
7,689,143,00
1,548,062.50
1,827,300.50
3,716,761.00
1,406,132.00
1,410,612.00
603,378.00
703,500,00
4,699,544,00
1,302,685.50
1,428,712.50
1,558,005.00
27,548,820,00
56,333,210.00
3,877,2216.00
1,880,40.00
8,880,566.00
5,552,610.72
18330743
197,202.47
3,531,655.73
54528539
367,065.22
320,283.79
3,060,079,45
1,327,958.15
849,670.84
3,616,267.28
151,956.85
1,046,259.87
1,624,741.51
1,100,316.57
1,359,161.40
§28,896.75
8,528,596.54
258,224.71
T06,212.82
251,299,65
195,067.65
41544469
352,554.61
180,605.24
231,017.00
65,529.54
16,751.34
14,790.21
3,196,400 34
195,755.09
1,058,887.05
258,312,82
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DOMESTIC
GOVERNMENT BONDS
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAZL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATICNAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE,
FEDERAL NATIONAL MORTCGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE
FEDERAL NATIONAL MORTGAGE

RATE
4.500
4500
4.500
4.500
4.500
4.500
5.000
5.000
5.000
5.000

- 5.000

5.000
$.000
5.000
5.000
5.000
5.000
5.000
5.600
5.000
5300
5.500
3.500
5.500
5.500
5.500
5.500
5.500
5.500
5.500
5500
5,500
3504
3.506
3.500
5.500
5.500
5.500
5.500
5.500
5.500
3.500
5.500
5.5G0

5.500 -

§.500
5.500
6000
6.00¢
6.000
6.000
6.000
6.000
6,000
6.000
6,000
6.000

- MATURITY

DATE
0640172010
04501/2018
05/01/2018
10/03/2018
08/01/2023
12/01/2034
10/01/2017
04/01/2018
WrOL2018
06/01/2020
10/01/2020
0440172024
09/01/2033
10/81/2033
10/01/2033
12/01/2033
04/D8/2035
0012038
05/01/2006

05/01/2019
06/01/2033
610172033
06/01/2033
07/01/2033
09/01/2033
10172053
1H0/01/2033
612053
/012033
01/G3/2034
04/01/2034
06/01/2034
07/01/2034
07/01/2034
02/01/2033
02/01/2035
Q540172033
045/01/2035
G5/01/20355
06/01/2035
46/0172035
11/01/2035
03/01/2026

04/01/2036 .

04A01/2036
05/01/2037
06/01/2016
16/61/2022
077012024
02/01/2032
09/01/2032
11/01/2632
04/01/2033
0501/2033
11401/2054
11/61/2034

MARKET
VALUE

251,061.82
1,128,585.58
$51,782.10
337,363.45
246,336.34
2,303,260,80
325,560.84
368,605.05
68,060.00
373,125.99
1,146,909.15
94,132.83
1,114,978.16
1,902,867.80
416,252.31
1,224,09%.69
331,809.40
6,074,871.59
263,753.32
49,136,200.00
131,037.43
1,499,251.22
4,941,102.97
836,737.70
946,614.86
169,171.41
204.3
2,365,981.26
1,971,310.46
289,417.96
428,285.73
4,343,359.37
3,774,982.61
1,328,459.00
1,094,857.21
1,661,892.12
1,367,957.83
351,606.77
150,109.98
419,034.88
331,271.10
¥10,114.54
1,311,394.40
10,894,183,13
2,976,302.45
8,626,664.48
6,748,802.60
66147175
1,081,605.15
157,880.65
403,029.67
69,023.60
886,831.75
150,155.75
194,289.36
341,244.08
2,789,558.46
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DOMESTIC
GOVERNMENT BONDS

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL MATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FEDERAL NATIONAL MORTGAGE

FGPC

PGEC

FGPC

FHLMC CORP PC GROUP

FHLMC CORP PC GROUP

FHLMC CORP PC GROUP

FHLMC CORP PC GROUR

FHLMC CORP PC GROUP

FHLMC CORP PC GROUP

FHLMC CORP PC GRQUP

FHLMC CORE PC GROUP

FHLMC CORP PC GRQUP

FHLMC CORP PC GROUP

FHLMC GOLD PC POOL

FHLMC GOLD PC POOL

FHLMC GOLD TBA

FHLMC GOLD TBA

FHLMC MORTPASS

FHELMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

FHLMC MORTPASS

6.000
6.000
6.0C0
64000
£.000
6,500
6.500
6.500
6.500
6,500
6.500
§.500
7.060

4.500
5.000
6.000
6.000
6.300
6,500
6.500
8.000
8.500
8.560
$.000
5.500
13.000
4.500
3.500
5.500
5.500
3339
5,483
5.502
5.653
5.686
5.87%
8.500
8.500
9.000
9.000
9.500
5.500
%.500
10.000
10.000
12.500
12.500
13,500
13.500

MATURITY
DATE
11/01/2034
G8/01/2035
02/01/2036
09/01/2036
10/01/2036
a2/342017
03/01/2087
08/61/2028
10/01/2028
ri01/2052
08/01/2032
07/15/2036
Gi/01/2008

11/01/2034
01/01/2035
05601730435
03/05/2018
03/01/2018
1640172032
a5/01/2016
06/01/2031
9%/01/2051
11/01/2031
040112022
G5/01/2021
06/01/2021
11/01/2021
10/ 372020
Q910112085

Q51012018 .

03/31/2033

03/01/2037
10/01/2036
Q20142037
04/01/2036
11/01/2035
110112036
06/01/2018
0510172019
10/01/2016
06/01/2018
07/01/2018
11/61/2019
03/01/2020
0RGH0IS
11/01/2018
020172011
02/01/2014
10/01/2010
10/01/2014
0440172032
07/01/2032
01/01/2034
02/01/2034

MARKET

VALUE
75,185.20
237,992.95
642,994.94
606,705.53
934,955.33
§0,960.55
23,530.08
45,595.50
28,545.39
144,170.43
141,239.58
14,131,320.00
144172
1.128,349.07
4,189,162.71
949,789,53
708,554.30
235,831.99
783,149.65
178,14.91
180,053.30
59,828.55
86,904.94
54,220.47
- 22,119.60
5,015.88
2,001.31
1,915.03
2,999.50
19,440.20
378,390.13
1,228,136 61
492,345.00
3,857,520.00
543,798.97
2,253,429.78
954,617.60
483,295.45
3,151,087.72
4,711,532.66
3,450.45
424,98
54529
3,124.21
1,247.56
13,428.51
3,576.79
1,252.65
85899
494093
32,233.42
4,198.00
38,079.55
390,607.10
191,143.3
2,371,425.99
740,536.87
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BOMESTIC MATURITY MARKET DOMESTIC

MATURITY MARKET
GOVERNMENT BONDS RATE DATE YALUE GOVERNMENT BONDS . RATE DATE VALUE

FHLMC MORTPASS 02/01/2035 969.45802  FHLMCOGLD MORTPASS 5.000 03/01/2024 110,141.64
FHLMC MORTPASS 03/01/2035 2871,763.17  FHLMOGLD MORTPASS 5,000 10/01/2625 682,153.36
FHLMC MORTPASS 03/01/2035 1312,489.57  FHLMCGLD MORTPASS 5.000 06/01/2033 581,684.74
FHLMC MORTPASS 0B/01/2035 1,217,152.16  FHLMCGLD MORTPASS 5000 08/01/2053 790,602.30
FHLMC MORTPASS 10/01/2036 2,580,63686  FHLMCGLD MORTPASS 5.000 11/01/2033 1,002,585.52
FHLMCGLD MORTPASS 4,000 08/01/2008 17771977 FPHLMCGLD MORTPASS 5.000 U6/01/2044 908,171,28
FHLMCGLD MORTPASS 4000 $1/01/2010 281,64409  FHLMCGLD MORTPASS 5.000 07/01/2034 787,234.41
FHLMCGLD MORTPASS 4000 O7/04/2018 611,335.79  FHLMOGLD MORTPASS 5.000 03/01/2034 1,230,206.47
FHLMCGLD MORTPASS 4.000 09/01/2018 285,779.95  FHLMCGLD MORTPASS 5.000 11/04/2034 1,168,225.26
FHLMCOLD MORTPASS 4000 10/01/2018 430,48663  FHLMCGLD MORTPASS 5.000 12/01/2034 198,362,72
FHLMCGLD MORTPASS 4.000 6012019 1,921,573.16  FHLMCGLD MORTPASS 5.000 120172034 116,396.52
FELMCGLD MORTPASS 4500 04/01/2038 55048315  FHLMCOLD MORTPASS 5000 02/01/2035 221,109.90
FHLMCULD MORTPASS 4,500 06/01/2013 524,465.96  FHLMCGLD MORTPASS 5000 04/01/2035 134,440.59
FHLMCGLD MORTPASS 4500 09/01/2018 442,00402  FHLMCGLD MORTPASS 5.000 05/01/2035 560,554.60
FHLMCGLD MORTPASS 4500 110172018 29879256 ' FHLMCOLD MORTPASS 5000 07/01/2035 4,943 303.39
FHLMCGLD MORTPASS 4500 1/Ot2018 79211670 FHLMCGLD MORTPASS 5.000 610172035 1,992,077.11
FHLMCGLD MORTPASS 4500 04/01/2019 18142047  FHLMCGLD MORTPASS 5.600 08/01/2035 £83,749.22
FHLMCGLD MORTPASS 4,500 05/01/2019 28438570  FHLMCGLD MORTPASS 5.000 08/01/2035 69341271
FHLMCGLD MORTPASS 4,500 06/01/2019 140,866.71  FHLMCGLD MORTPASS 5.000 09/01/2035 995,219.11
FHLMCGLD MORTPASS 4,500 0BI0L/2519 400253.07  FHLMCOLD MORTPASS 5000 090172035 123,195.91
FHLMCGLD MORTPASS 4.500 06/0172019 185841046  FHLMCGLD MORTPASS 5000 09/01/2035 17,5741
FHLMOGLD MORTPASS 4500 11/01/201% 17680161  FHLMCGLD MORTPASS 5,000 10/01/2035 210,918,189
FHLMCGLD MORTPASS 4,560 09/01/2020 19553076  FHLMCGLD MORTPASS $.000 11/01/2035 299,039.54
FRLMCGLD MORTPASS 4500 05/04/2024 7007518 FHLMCGLD MORTPASS 5000 12/01/2035 680,152.93
FHLMCGLD MORTPASS 4,500 10/01/2025 30932973  FHLMCGLD MORTPASS 5900 01/01/2036 . 318,203.23
FHEMCGLD MORTPASS 4500 08/01/2033 340,707.76  FHLMCGLD MORTPASS £.000 06/01/2637 587,754.51
FHLMCGLD MORTPASS 4.500 1001/2033 6524459  FALMCGLD MORTPASS 5,000 06/01/2037 2,716,134.58
FHLMCOLD MORTPASS 4,500 05/01/2034 15537224 FHLMCGLD MORTPASS 5.500 60172009 57,111.80
FHLMCGLD MORTPASS 4.500 D4/01/2035 306,689.78  FHLMCGLD MORTPASS 5.500 124012013, 96,718.08
FHLMCOLD MORTPASS 4,500 08/01/203% 163,644.32  FHLMCGLD MORTPASS 5.500 0105/2014 53,658.86
FHLMCGLD MORTPASS . 4.500 09/01/2035 181,951.38  FHLMCOGLD MORTPASS 5.500 01/01/2016 151,549.70
FHLMCGLD MORTPASS 4500 12/01/2035 20337972 FHLMCGLD MORTPASS 5.500 0440172017 3122,845.06
FHLMCGLD MORTPASS 5.000 120112017 667,671.29  FHLMCGLD MORTPASS 5.508 08/0172017 171,156.93
FHLMCOLD MOKTPASS 5.000 01/61/2018 188,675.84  FHLMCGLD MORTPASS 5.500 12012017 4337114
FHLMOGLD MORTPASS 5,000 04/01/2018 751,44252  FHLMOGLD MORTPASS 5.500 11/01/2018 1,464,839 55
FHLMCGLD MORTPASS 5.000 04/01/2018 15397930 FHLMCGLD MORTPASS 5.500 09/01/2015 259,325.91
FHLMCGLD MORTPASS 5.000 11/01/2018 453939296  FHLMCGLD MORTPASS 5.500 09/01/2019 585,150.98
FHLMOGLD MORTPASS 5.000 SL01/2019 43177661  FHLMCOGLD MORTPASS 5,500 10/01/2019 257,732.3¢
FHLMCGLD MORTPASS 5.000 04/01/2019 208,08345  FHLMCGLD MORTPASS 5.500 0E/03/2020 176,676.29
FHLMCGLD MORTPASS 5.080 09/01/2019 36149224 FHLMCOLD MORTPASS 5.500 07/01/2020 268,028.24
FELMCGLD MORTPASS 5008 0U/01/2020 1,601,087.20  FHLMCGLD MORTPASS 5.500 10/0172020 947,571.67
FHLMCGLD MORTPASS 5.600 01/01/2020 1,2910523%  FHLMCOLD MORTPASS 5.500 o2l01/2021 2,507,458.91
FHLMCGLD MORTPASS 5,000 £4/01/2020 1,176963.17 ~ FHLMCGLD MORTPASS 5.500 06/01/2021 5,510,246.50
FHLMCGLD MORTPASS 5,000 D4/01/2020 187,736.46  FHLMCGLD MORTPASS 5.500 09/01/2021 4,691,044 85
FHLMCGLD MORTPASS 5000 05/01/2020 230767760  FHLMCGLD MORTPASS 5500 12012021 4,637,236.09
FHLMCGLD MORTPASS ‘5,600 07/01/2020 158475.10  FHLMCOLD MORTPASS 5.500 12/01/2021 7.356,447.56
FHLMOCGLD MORTPASS 5.000 10/01/2020 11,978,033.05  FHLMCGLD MORTPASS 5.500 03/01/2023 278,245.96
FHLMOGLD MORTPASS 5.000 11/01/2020 13,342,783.33  FHLMCGLD MORTPASS 5.500 0410172023 430,697.40
FHLMCGLD MORTPASS 5.000 12/01/2020 1,305,790.08  FHLMCGLD MORTPASS 5,500 11/01/2032 628,584.03
FHLMCGLD MORTPASS 5.000 120012020 45607052  FHLMCGLD MORTPASS 5.500 0310172053 519,236.47
FHLMCGLD MORTPASS 5.000 04/01/2021 129861947  FHLMCGLD MORTPASS 5.500 06/01/2033 306,492.16
FHLMCGLD MORTPASS $.000 05/01/2021 971,12266  FHLMCOLD MORTPASS 5500 06/01/2033 1,001,775.97
FHLMCGLD MORTPASS 5008 05/01/2021 438,482.15  FHLMCGLD MORTPASS 5.500 05/01/2033 150,307 49
FHLMOGLD MORTPASS 5.000 06/01/2021 556344113 FHLMCGLD MORTPASS 5.500 11/01/2033 428,696.63
FHLMOGLED MORTPASS 5,000 o7/01/2021 286,74747  FHLMCGLD MORTPASS 5.500 01/01/2034 1,131,356.36
FHLMCGLD MORTPASS 5.000 071012023 38022320 FHLMOGLD MORTPASS 5.500 03/01/2034 583,450.15
FELMCGLD MORTPASS 5.000 10/01/2023 35522086  FHLMCGLD MORTPASS 5.500 04/01/2034 763,390.41
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DOMESTIC

GOVERNMENT BONDS

FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
¥HLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHEMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
PHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMEGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLI MORTPASS
FHLMCGLED MORTPASS
PHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTRASS
FHLMCGLD MORTPASS
FHLMCGLI MORTPASS
FHLMCGLD MORTPASS
FHLMOGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTRASS
PHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTEASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
PHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS

FHLMCGLD MCRTPASS

5.50¢

5.500
3500
5.500

5,300,

5.500
5.300
5.500
5,500
5.500
5.500
3,500
5,500
§.500
5.500
5.500
5.509
5.500
5,500
5.500
5.580
5.500
3.560
5.500
6,000
6.000
6,003
6.000
6.000
6.000
6,000
6.000
6.000
6.000
6,000
6,008
6.000
§,00¢
5.000

6.000°

6.000
6,000
6.000
6,060
6000
6.000
6000
6.000
6.000
6.000
6,000
6,000
6000
5000
6.000
6.000
6,000

MATURITY

DATE
05/61/2034
A6/G112034
§7/01/2034
08/01/2034
09/01/2034
01/0172035
04/01/2035
A5401/2635
05/01/2035
0712055
08/61/2035
13/01/2035
£1/01/2036
1/01/2036
02/0172034
03/01/2036
05/01/2036
06/01/2036
Q7/31/2036
09/G1/2036
11/01/2036
4170172037
02/01/2037
051172037
12/01/2008
3/03/2014
Q6/01/2014
08/51/2014
04/G1/2017
06/01/2022
09/01/2022
{2/0142027
45/012028
C8/01/2028
01/01/2029
02/0t/2029
Q40112028
05/21/202¢
Q4/51/2031
05/81/2031
1401/2051
Q10172032
4270172032
02/01/2032
11/01/2032
12/01/2032
$1/01/2033
08/01/2034
1¢/01/2034
04/01/2035
41/01/2036
02/01/2036
03/01/2¢36
03/0L/2038
05/01/2036
06/01/2036
06/01/2036

MARKET

VALUE
141,383.58
682,918.67

1,429,793.20
281,001.24
494,541,37
728389.75
483,318.01
$18,324.15
9,507,007.95
275,557.89
578,994.18
194,535.70
2,529,468.87
B49,442.45
261,359.50
379,923.94
470,244.57
219,021.26
163,300.8%
687,095.12
1,302,730.65
632,052.99
10,084,770.33
1,929,981.51
9,818.68
5,562.60
52,96527
22,420.45
61,318.42
133.91667
41438588
2,275,687.13
18,186.02
65,803.39
202,486.79
48,703.77
§7,107.00
153,742.77
54,344.50
74,612.63
179,387.06
107,529.38
154,006.,14
277,378.00
276,272.69
252,748.47
942,303.44
161,216.67
456,37937
52522193
908,261.66
348 ,308.07
2,502,410,19
667,136.74
285.721.20
531477548
549,432.54
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BOMESTIC
GOVERNMENT BONDS

FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHELMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FELMCGLE MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTPASS
FHLMCGLD MORTRASS

BATE
6.900
6.000
6.000
6,000
6.000
6,000
4.500
4,500
8.500
6,500
6,500
6,500
6.500
6.500
6,500
6.500
4,500
.50
6,500
6504
6,500
&.500
6,500
6.500
§.500
£.500
6.500
T006
7006
7.000
7.600
7.600
7.000
7.000
7.000
7.000
7.000
7.003
7.004%-
7.00¢
7800
7400
7400
7.000
7.000
7.000
7.500
7.5G0
7.500
71.508
T.500
7.500
1.300
8.000
8,000
8.000
8.504

MATURITY

DATE
07/01/2036
09/01/2036
$1/0172036
1240i/203a
05/01/2037
G5/0172037
$7/0172013
080172017
07/01/2022
01/01/2024
02/01/2024
03/61 /2026
03/01/2028
12/01/2028
04/01/2029
or01/2029
07/01/202%
08/01/2032
19/01/2032
11AL2032
05/01/2033
11/612033
43/01/2035
{3/01/2036
05/01/2036
10/01/2036
04/01/2037
01/01/2008
03/01/2008
O7/G1/2008
1270172015
A7/0112023
10/01/2023
£31/01/2026
03/01/2028
01/01/2027
11/01/2028
056/01/2029
0810172029
$1/01/2020
02/01/2031%
1201/2038
Q6/01/20632
06/01/2032
1210172032
02/01/2036
0970172014
01/03/2023
03/017203¢
04/01/2030
05172030
08/01/2030
Q012034
Q6/01/2027
1210172027
11/01/2029
10/31/2026

MARKET
VAL

415340.14
460,692.00
897,706.23
41739113
494,963.58
495,424,79
6.224.57
210,231.85
103,309.35
72,935.68
57,339.28
1537573
5367532
53,980.62
65,587.70
35,145.74
68,448.52
103,680.25
87,898.,61
392,185.08
114,076.75
108,569.25
119,660,52
160,928.57
391,484.40
43927161
2,161,689.48
1,683.05
1,61637
5,565.79
14,636.55
32,881.40
54,329.08
13,155.18
18,025.63
9,893,75
86,745.68
31,2282
35,931.36
27,721.53
16,102.25
43,306.01
98,150.80
114,747.02
557,003.80
134,941.0
26,171.44
10,410.38
13145
7,713.35
50,842.13
4587175
1787741
33,270.93
17,689.40
5,187.77
29.496.47
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DOMESTIC MATURITY MARKET, DOMESTIC MATURITY MARKET
GOVERNMENT BONDS RATE . DATE YALUE GOVERNMENT BONDS - HATE DATE YALUE
FHLMCGLD MORTPASS 9.000 06/31/2023 2,79750  FNMA MORTPASS SO0 OB0M2033 850,587.44
FHLMOGLD MORTPASS 9,000 05/01/2022 930.71 FNMA MORTPASS 5.000 08/01/2G35 252,528.87
FMA 5,500 110112035 67464808 FNMA MORTPASS 5,000 10/01/2035 701,766.73
FMA 6,000 051012017 92,767.62 FNMA MORTPASS 5.000 10/01/2035 ' 857,612.30
FNMA MORTPASS 4,000 08/01/2018 40706529  FNMA MORTPASS 5000 12/01/2035 19947935
FNMA MORTEASS 4,000 10/01/2018 272,199.50 FNMA MORTFASS 5000 12/8172035 50956153
FNMA MORTPASS 4.000 D4I012019 40184454 FIMA MORTPASS 5.000 02/05/2036 2,118,734.64
FNMA MORTPASS 4,00 05/01/2012 155,824,358 FNMA MORTPASS 5,000 02/01/2G36 30,889,632.18
FHMA MORTPASS 4.000 03411/2019 52846859  FNMA MORTPASS 5.000 20112036 468,398.18
FMA MORTPASS 4,560 07101/2018 581,90854  FNMA MORTPASS 5.000 93/01/3036 2,642,715.53
FNMA MORTPASS 4500 - COMIA0YS 58496362  FNMA MORTPASS 5,000 D4/01/2036 209,739.97
FNMA MORTPASS 4.500 10/01/2018 274,760.57 FhMA MORTPASS 5.000 05/61/2036 1,391,155.5%
FNMA MORTPASS 4,500 12/01/2018 731,680.15  FNMA MORTPASS 5.000 06/01/2036 2,665,535.64
FMA MORTPASS 4,500 05/01/2019 32050051  PNMA MORTPASS 5.022 11/01/2012 1,644,151.34
FNMA MORTPARS 4.500 06/01/2019 3,184 716.55 FNMA MORTP'ASS 5:500 02/01/2014 214,622,285
FNMA MORTPASS 4,580 0019 26309133 FNMA MORTPASS 5.500 06/01/2014 6435195
FNMA MORTPASS 4.500 02/01/2026 248,411.67 FrMA MORTPASS 5.500 03/01/2016 63,811.66
FrMA MORTPASS ' 4500 07/01/2028 445133132 FNMA MORTPASS 5.500 09/83/2016 235,306.56
FNMA MORTPASS 4,500 10/01/2020 348,818.77  FNMA MORTPASS 5.500 §2/01/2016 57.011.49
FNMA MORTPASS 4.50G 09/01/2033 1,183,280.20 FNMA MORTPASS 5.500 02/01/2017 267,829,57
FNMA MORTPASS 4500 1MOL/2033 251,459.85  FNMA MORTPASS 5.500 08/01/2017 1,569,282.30
FNMA MORTPASS 4.500 10/23/2033 476,104.25 FNMA MORTPASS 5.500 B1/01/2019 343,176,838
FNMA MORTPASS 4500 110172033 44636658  FNMA MORTPASS 5.500 07172019 241,486.68
FNMA MURT?ASS 4.500 06/01/2034 272,568.85 FNMA MORTPASS 3.500 074172019 62425134
FIMA MORTPASS 4.500 08/01/2035 272742325 FNMA MORTPASS 5,500 09/012019 212,961.70
FNMA MORTPASS 4<5b0 08/01/2035 355,049.19 FNMA MORTPASS ‘ 5.500 06/01/2020 $41,888.26
FNMA MORTPASS l 4.794 07/0172015 3,782,406.26 FNMA MORTPASS 5.500 07/01/202] 383,521.22
FNMA MORTPASS 5,000 12/0t/2017 $99,543.65  FNMA MORTPASS 5,500 941012023 354,136.17
FNMA MORTPASS 5.000 01/01/2018 318,770.80 FNMA MORTPASS 5.500 12/01/2023 160,178.02
FNMA MORTPASS 5.000 02/01/201% 206,608,556  FNMA MORTPASS - 5.500 03/01/2026 517,79730
FNMA MCRTPASS 5000 G3/01/2018 470,664.40 FNMA MORTPASS 5,500 05/01/2029 74,379.85
FNMA MORTPASS 5,000 05/01/201% 1420,72750  FNMA MORTPASS 5.500 O1B1120382 239,285.59
FNMA MORTPASS 5.000 $1/01/2018 32422268 FNMA MORTPASS 5.500 12/01/2032 237,980.68
FNMA MORTPASS 5,000 05/01/2019 1,2071792.05  FNMA MORTPASS 5.500 201/20%3 354,122.96
FNMA MORTPASS 5.000 04/01/2020 22199639  FNMA MORTPASS 5,500 0240112033 794,390.00
FNMA MORTPASS 5.000 08/01/2020 154,533.54  FNMA MORTPASS $.500 03/01/2033 2,657,886.38
FNMA MORTPASS 5.000 08/01/2020 1,738,960.42 FNMA MORTPASS 5.500 04/01/2033 221,381,710
FNMA MORTPASS 5008 09/01/2020 1,140,302 44 FNMA MORTPASS 5.500 04/0%/2033 366,804.83
FNMA MORTPASS 5.000 09/01/2020 327449570 FNMA MORTPASS 5,500 05/61/2033 1,797,655.24
FNMA MORTPASS 5.600 10/0172020 422,378.60 FNMA MORTPASS 5500 07/01/2033 230,809.94
FNMA MORTPASS 5.000 10/0172020 3,424,133,10 FNMA MORTPASS 5.500 09/01/2033 124,136,30
FIMA MORTPASS 5,000 125142020 1.160,94792  FNMA MORTPASS 5,500 09/01/2033 159,863.35
FNMA MORTPASS 5.000 12/01/2620 1,121,386,39 FNMA MORTPASS 5.500 11/01/2033 1,207,088.31
FNMA MORTPASS 5.000 ps/01/2021 189,558.48  FNMA MORTPASS . 5.500 1149172043 66227766
FNMA MORTPASS 5000 13/01/2032 596,932.88 FNMA MORTPASS 5.500 11/8/2033 148,514.52
FNMA MORTPASS 5.000 05/01/2033 11561357  FNMA MORTPASS 5,500 1201201 1,058,686.60
FNMA MORTPASS 5.000 06/01/2033 924.485.14 FNMA MORTPASS 5.500 12/01/2033 1,799,603.39
FNMA MORTPASS 5.000 060172033 23502739 FNMA MORTPASS 5.500 12/01/2033 915,602.99
FNMA MORTPASS 5.000 9/03/2033 569,959.55  FNMA MORTPASS 5.500 12/01/2053 323,876.65
FNMA MORTPASS 5.000 11/01/2033 " 91374755  FNMA MORTPASS 5.500 01/01/2034 272,311.26
FNMA MORTPASS 5800 03/01/2034 1371,70872  FNMA MORTPASS 3.500 01/91/2034 259,294.39
FNMA MORTPASS 5,000 05/01/2034 320,778.5¢  FNMA MORTPASS 5.500 01/03/2034 871,690.55
FNMA MORTPASS 5.000 07/01/2034 L141,016.13  FNMA MORTPASS 5,500 02/61/2034 530,745 48
FNMA MORTPASS 5.0G0 09/05/2034 463,195.92 FNMA MORTPASS 5.500 02/01/2034 1,620,538,50
FNMA MORTPASS 5.000 0510172035 362,682.66  FNMA MORTPASS 5.500 93/01/2034 1,740,936.72
FNMA MORTPASS 34000 GT01/2035 614,036.15 . FNMA MORTPASS 5.500 04/01/2034 8G0,528.75
FNMA MORTPASS 5.000 07/G1/2035 2,255,144.80 FNMA MORTPASS ’ 5.500 05/01/2034 ) 122,854.55
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DOMESTIC
GOVERNMENT BONDS

FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTFASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FMA MORTPASS
FANMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FrMA MORYPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MCRTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASE
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FRMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FriMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FHMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MCRTPASS
FNMA MORTPASS
FNMA MORTPASS
FMMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FMA MORTPASS
FrMA MORTPASS

5.500
5.500
5.500
5.500
3.580
5.500
3.500
5.500
3.500
3.500
3500
$.500
5.500
5.500
5.500

. 5.508

5.50¢
5.500
5.500
5.500
5.500
5.500
§.500
5.500
5.500
3.500
5.500
5.500
5.500
3.3G0
5.500
5500
5.500
5.500
3.3500
5.500
5.500
5.500
5.500
5,500
5.500
5.506
5.500
5.500
5.500
5.500
5.500
5.500
5.500
3.500
5.500
5.500
3.500
5.500
3500
5.500
5.500

MATURITY

BAIE
05/01/2034
06/01/2034
06/01/2034
08/01/2034
09/01/2034
09/01/2034
10/01/2034
11/012034
110172034
12/01/2034
124012034
12/01/2034
6140142035
01/01/2035
01/01/2035
0140172035
02/01/2035
02/01/2035
03/0%/2035
04/61/2033
04/31/2035
04/01/2035
0473142033
04/01/20335
03/31/2035
05/01/2035
05/01/2035
03/01/2035
05/01/2035
Q50172035
05/01/2035
Q3012038
35/01/2005
05/01/2035
G5/012033
35/01 12035
06/01/2035
06/01/2033
06/01/2035
06/01/2035
G7/01/2035
07/01/2035
08/01/2035
08/01/2035
08/01/2035
09/01/2035
0840172035
05/01/2035
OOE2033
QBAL/2GA5
09 1/2635
09/01/2035
09/01/2035
09/01/2035
0%/01/2035
09/01/2035
10/01/2035

MARKET

VALUE
501,592.97
95,991,78
329,273.49
2,850,169.81
165,463 28
653,260,25
154,313.76
378,907.68
298,934.29
183,971.17
1,201,214.81
156,564.67
701,288.17
229,618.60
120,360.41
701,516.60
2,045,979.15
1,506,669.45
57.450.60
384,067.06
160,369.1%
121,688.43
I83,612.74
2,115,785.16
183,731.93
177,297.33
172,14731
278,339.07
17525115
428,204.99
42131771
469,474.35
364,336.56
125,804.49
183,965.91
235,511.37
37727536
33532837
635211.54
185,334.52
350,527.26
3,079,679.56
2,557,157.17
3,669,757.74
£10,716.75
2.345,804.39
1,860,469.95
1,136,445.20
270,432.71
1,079,647.95
92,012.04
1,696,941.54
1,467,596.14
1,533,783.22
1,690,267.24
1,020,348.74
749,186,33
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BOMESTIC
GOVERNMENT BONDS

FNMA MORTEASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FMA, MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FMNMA MORTPASS
FNMA MORTPASS
FMNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FRMA MORTPASS
FNMA MORTPASS
FHNMAMORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FhaMA MORTPASS
FMNMA MORTPASS
FoiMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FHMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS
FNMA MORTPASS

~RATE

5.500
5.300
5.508
5.500
5,500
5500
5,500
$.500
5.500
5.500
5300
5,500
5.500
5500
5.500
5300
5.500
5.500
5.500
5.500
5.500
5500
5.500
5500
5.500
5.500
5.500
5.500
5,500
5.500
5.500
5,500
5,500
5.500
5500
5.500
5500
5500
5,500
s.500
5500
5300
5500
5300
5.000
4.000
6.000
6.000
6,000
4.000
6.000
6.000
6000
6000
6200
6.000
6.000

MATURITY MARKET

DATE VALUE

10/61/2035 1,366,519.89
10/01/2035 436,671.66
10/01/2035 829,079,21
11/01/2035 343,363.73
11/01/2035 3,241,030.48
11/01/72035 746,503.1%
12/01/2035 4,893,300.90
12/01/2035 295,788.09
12/01/2035 680,829.08
12/61/2035 4,082,962.46
0140172036 4,284 828.15
0240172036 1,184,500.29
0301036 26,620,769.62
03012036 $1,850.55
04/01/2036 1,843,998.7¢
04/01/2036 608,179.44
04/01/2036 3,043,482.93
04/01/2036 431,21571
05/01/2036 161,013.02
03/01/2036 4,049,170.56
06/01/206 1,163,421.20
061012036 874,123,59
/0112036 608,608.31
09/01/2036 3,397,308.69
11/01/2036 §,509,854.07
11/01/2038 16,627,966.30
01/0172037 3,739,788.61
02/01/2087 630,151.51
0240172037 282,952.20
03/01/2037 434,484.03
04/01/2037 916,038,12
04/01/2037 1,751,055.18
04/01/2037 323,103.27
05/01/2037 §47,871.05
05/01/2037 72337.02
05/01/2037 525,108.85
054082037 2,359,800.97
05/01/2037 986,633.38
Q510172037 §23312.28
Q5K01/2037 759,783.31
Q6012037 4,036,390.65
06/01/2037 1,152,694.02
Q6/1/2037 964,490.00
07/21/2037 38,579.60
12/01/2008 14,489.35
01/01/2009 14,600.33
04/01/2013 26,352.1G
12/01/2043 30,592.34
02/01/2014 85,235.11
05/01/2014 11,380,07
07/01/2014 1145415
08/01/2019 10,022.66
£43/01/2021 3,440,164.28
0640172021 2165914.66
09/01/2021 233,741.41
01/01/2023 636,474.60
05/01/2024 249,583.57
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DOMESTIC MATURITY MARKET DOMESTIC

MATURITY MARKET
GOVERNMENT BONDS RATE BATE VALUE GOVERNMENT BONDS . RATE DATE VALUE
FNMA MORTPASS . 6.000 09/01/2025 9391118 FNMA MORTPASS 6500 06/01/2029 21,289.19
FNMA MORTPASS 6.000 12/01/2028 409,150.63  FMMA MORTPASS 6.500 07/01/2029 95,438.32
FNMA MORTPASS 6.000 08012020 113639.52  FNMAMORTPASS 6.560 08/01/2029 63,599.36
FNMA MORTPASS 6000 05/61/2031 46,9512  FNMAMORTPASS 6.500 11/01/2029 241,156.02
FNMA MORTPASS 5.000 01/01/2032 344,01253  FNMA MORTPASS 6.500 05/01/2031 86,315.80
FNMA MORTPASS 6.000 £8/D1/2032 43742810 FNMA MORTPASS 6.500 05/01/203 31,465.14
FMA MORTPASS 6,000 10/01/2032 9524585  FNMA MORTPASS 8,500 06/01/2031 46,079.51
FNMA MORTPASS 6000 12/01/2032 30519003  FNMA MORTPASS 6.500 10/03/2031 113,383.22
FNMA MORTPASS 6.000 08/01/2034 1,236,7403%  FNMA MORTPASS . 6.500 08/01/2032 120,717.45
FNMA MORTPASS 6.000 08/01/2034 37658219  FNMA MORTPASS 6500 010142033 609,105.42
FNMA MORTPASS 6.000 09/01/2034 158,175.52  FNMA MORTPASS 6,500 08/01/2033 42,24835
FNMA MCRTPASS $.000 09/01/2034 1,000,18659  FNMA MORTPASS 6.500 09K01/2033 131,792.52
FNMA MORTPASS 6000 10/01/2034 45555513 FNMA MORTPASS 6.500 09/01/2034 738,232.41
FNMA MORTPASS 6.000 12/01/2034 26534392  FNMA MORTPASS 6,500 1170142034 242,305,20
FNMA MORTPASS 5.060 09/01/2035 509,250.50  FNMA MORTPASS 6.500 04/01/2036 621,717.89
FNMA MORTPASS 6.000 /0172035 1,023,352.57  FNMAMORTPASS 6.500 04/01/2036 3,020,491.81
FNMA MORTPASS 6.500 10/01/2035 43019878 FNMA MORTPASS 6.500 04/01/2036 238,968.12
FNMA MORTPASS 6.000 10/01/2635 1,268,28278  F3MA MORTPASS - 6.500 05/01/2036 1,274,482.02
FNMA MORTPASS 4,000 10/01/2035 LI07,79765  FNMA MORTPASS 6.500 95/01/2036 2,291,856,94
FNMA MORTPASS 6.000 10/01/2035 21966323  FNMA MORTPASS 6.560 06/01/2036 1,554,225.48
FMMA MORTRASS . 6,000 12/01/2035 233,567.74  FNMA MORTPASS 5.500 06/01/2036 519,175.44
FNMA MORTPASS 6.000 06/01/2036 47639108  FMMA MORTPASS 6500 OI0L/2036 358,930,311
FNMA MORTPASS 6,000 07/01/2036 69186042  FNMAMORTPASS 6,500 07/01/2036 18842131
FINMA MORTPASS 5.000 09/01/2036 96340899  FNMA MORTPASS 6,500 0170112036 390,975.59
FNMA MORTPASS 6,080 11/01/2036 681,32659  FNMA MORTPASS 6.500 08/01/2036 53,176.98
FNMA MORTPASS 6.000 12/03/2036 3421,58235  FNMA MORTPASS 7.000 11/01£2007 1,482.78
FNMA MORTPASS 6,000 04/01/2037 590,029.00  FNMA MORTPASS 7.000 04/03/2815 46,320.75
FNMA MORTPASS 6.000 04/01/2037 49417143 FNMA MORTPASS 7.000 01/01/2016  394,836.54
FNMA MORTPASS 6.060 04/01/2037 1,157,75860  FNMA MORTPASS 7.000 060172020 35,278.00
FNMA MORTPASS 6500 03/01/2009 1530857  FHMA MORTPASS 7.000 04/01/2024 10,514.97
FNMA MORTPASS _ 6.500 09082011 1L117.14  FNMA MORTPASS 7.000 06/01/2024 26,3722
FNMA MORTPASS 6.500 01/01/2013 87,957.76  FNMA MORTPASS 7,000 02/01/2026 . 28226383
FNMA MORTPASS 6.500 96/01/2014 86,428.39  FNMA MORTPASS 7.000 0670112026 17,577.90
FNMA MORTPASS £.500 03/01/2015 1685901 FNMA MORTPASS 7.000 08/0172027 146,928.48
FNMA MORTPASS 6.500 07/01/2016 935253 FNMA MORTPASS 7.000 09/01/2027 24,130.33
FNMA MORTPASS 6.500 09/01/2016 5073454  FNMA MORTFASS 7,000 01/41/2028 3,576.47
FNMA MORTPASS 6.500 100172016 045283  FNMA MORIPASS 7,000 08/01/2029 22,255 63
FNMA MORTPASS 6.500 12/01/2016 16570731  FNMA MORTPASS 7.6000 0970172029 28,453,99
FNMA MORTPASS 6.500 12/01/2016 2770218 FNMA MORTPASS 7.000 £2/01/2030 14,550.8
FNMA MORTPASS 6500 £2/01/2037 1543986  FNMA MORTPASS 7.000 11/01/2030 43,628.49
FNMA MORTPASS 6.500 034042017 5695381  FNMA MORTPASS 7.000 10/61/2032 140,272.26
FNMA MORTPASS 6500 03/04/2017 20282805  FNMA MORTPASS 7.000 01/01/2037 335,300.59
FINMA MORTPASS 6.500 0470112017 4267610 FNMA MORTPASS 7.500 1H01/2022 28,632.78
FNMA MORTPASS 6.500 a7/01/2017 89,74615  FNMA MORTPASS 7.500 07/01/2024 '21,983.98
FNMA MORTPASS 6.500 08/01/2017 29,20502  FNMA MORTPASS 7.500 08/01/2024 692718
FNMA MORTPASS 6.500 09/01/2021 9592924  FNMA MORTPASS 7.500 12/01/2026 8,470.26
FNMA MORTPASS 6.500 01/03/2024 3623535  FNMA MORTPASS 7.500 05/01/2027 17,163.28
FNMA MORTPASS 6.500 08/01/2025 203,808.18  FNMA MORTPASS 7.500 97/01/2028 34,606.54
FNMA MORTPASS 6.500 62/01/2026 3537090  FMMA MORTPASS 7.500 0H/01/2028 44,1051
FNMA MORTPASS 6.500 03/01/2028 79,579.49  FNMA MORTPASS 7.500 11/01/2029 22,486.59
FNMA MORTPASS 6.500 0B/01/2028 3440070  FrMA MORTPASS 1.500 05/08/2030 9,259.27
FNMA MORTPASS 5.500 08001/2028 198,35622  FNMA MORTPASS 7.500 07/01/2030 14,629.95
FNMA MORTPASS 6.500 49/01/2028 2470745  FNMA MORTPASS 7.500 1H012031 52,1022
FNMA MORTPASS 6.500 10/01/2628 WATIEY  FNMA MORTPASS 7.500 03/01/2032 283,521.70
FNMA MORTPASS 6.500 110172028 37,82785  FNMA MORTPASS £.000 0BAIL/2007 14770
FNMA MORTPASS 6.500 11/01/2028 2424163 FNMA MORTPASS 2.000 06/01/2015 55,902.19
FNMA MORTPASS 6,560 06/01/2029 58,736.82  FNMA MORTPASS 8.000 oL/01/2025 5,778.16
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DOMESTIC

GOVERNMENT BONDS

FNMA MORTPASS

FNMA MORTPASS

FNMA MORTPASS

FNMA MORTPASS

FNMA MORTPASS

FNMA MORTPASS

FNMA MORTPASS

FNMA MORTPASS

FNMA MORTPASS

FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTFASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FIOMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA MORTPASS ARM
FNMA PASS THRU

FNMA PASS THRU

FNMA PASS THRU

FNMA PASS THRU

FNMA PASS THRU

FNMA PASS THRU CTF POOL
FNMA PASS THRU CTF FOOL
FNMA PASS THRU CTF POOL
FNMA PASS THRU CTF POCL
FNMA PASS THRU CTF POOL
FNMA PASS THRU CTF POCL
FNMA, PASS THRU CTF 2O0L
FNMA PASS THRU CTF POOL
FNMA PASS THRU CTF POOL
FI¥MA PASS THRU CTF POOL

RATE
B.000
8.000
§.000
9,000
2.000
9.500
9,500
9.500

12.500

5.000
5.500
5.500
6,000
7.500
5300
5.500
6,000
6.0C0
6,000
6.000
6.000
4.000
6.500
6.500

MATURITY

DATE -
$50112025
06/01/2025
96/a112027
06/01/2017
10/01/2039
120172048
06/01/2020
10/01/2020
12/01/2013
a8/§/2029
09/01/2031
08/061/2033
03/01/2034
A6/01/2034
(06/01/2034
09/01/2034
4/01/2035

| 67/01/2035

D8/01/2035
090172635
10/03/2035
0413112036
04/01/2036
04/01/2036
04/01/2036
05/01/2036
06/01/2036
08/01/2036
08/01/2036
$9/01/2036
10/01/2036
10/01/2036
11/01/2036
11/01/2036
12/01/2036
12/G1/2036
O02HIL/2037
0240112037
09401/2040
08/01/2042
08/01/2042
10/01/2044
08/01/2023
06/01/2036
06/01/2036
1H01/2036
10/01/2029
01/01/2624
03/01/2032
0340142013
t1401/2013
05/01/2028
12/01/2028
01/01/2032
0370142032
26/01/2008
12/01/2508

MARKET

VALUE
§8,285.49
24,155.49
15,120.79
85,584.80
26,954.67

301624
1,127,719
146110
867.08
257,931.03
52,162.85
879,952.76
681,203.50
216,522.39
664,430.37
2,092,652.79
3,922,786.06
1,371,860.98
3,846,545.37
1,721,369.24
622742196
2,286,904,28
2,363,305.84
3,118,274.50
3,188,265.21
1,986,853.27
3217,136.51
5,276,592.78
5,338,548 81
3,737,825.38
2,467,124.17
5,839,310.17
5,092,482.55
973,532.73
7,696,622.70
503,368.34
2,444,286.92
550,151,71
1,116,291.57
221,887.87
263,036.19
108,882.01
547,632.92
201,495.02
380,201.22
#33,037.05
96,237.29
T15,384.75
577,154.92
99,444.83
21,912.66
26,929.65
187,688.40
'406,627.30
202,739.52
4,579.23
11,146.64
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DOMESTIC

GOVERNMENT BONDS

FNMA PASS THRU CTE POOL
FNMA PASS THRU CTF POOL
FNMA PASS THRU CTF POOL.
FNMA PASS THRU CTF POOL;
FNMA PASS THRU CTF POOL
FNMA PASS THRU CTF POCL
FNMA PASS THRU CTF POOL
FNMA. PASS THRU CTF POOL
ENMA PASS THRU CTF POOL
FNMA PASS THRU CT¥ POOL
FNMA PASS THRU CTF POOL
FNMA PASS THRU CTF POOL
FNMA PASS THRU CTF POOL
FNMA PASS THRY CTF POOL
FNMA PASS THRU CTF POOL
FNMA PASS THRU CTF POOL
FNMA PGOL

FNMA POOL

FNMA, POOL

FNMA TBA

FNMA TBA

FNMA THA

FNMA TBA

FNMA TBA

FNMA TBA

FNMA TBA

FNMS

FNMS

GNMA 1 & ¥ SINGLE ISSUER
GNMA I MGRTPASS

GNMA 1 MORTPASS

GNMA I MORTPASS

GNMA I MORTPASS

GNMA I MORTPASS

GNMA I MORTPASS

GNMA I MORTPASS

GNMA [ MORTPASS

GNMA I MORTPASS

GNMA ¥ MORTPASS

GNMA § MORTPASS

GNMA | MORTPASS

GNMA 1 MORTPASS

GNMA 1 MORTPASS

GNMA ] MORTPASS

GMMA I MORTPASS

GNMA I MORTPASS

GINMA I MORTPASS

GNMA Y MORTPASS

GNMA I MORTPASS

GNMA I MORTPASS

GNMA [ MORTPASS

GNMA | MORTPASS

GNMA | MORTPASS

GNMA I MORTPARS

GNMA 1 MORTPASS

GNMA ] MORTPASS

GNMA ] MORTPASS

~RATE
6.500
6.500
6.500
6,500
6.500
6.500
6500
6.500
6,500
6.300
7.000
3,000
9.500
%.500
9.500

5.000
6.00¢
6.000
5.000
§.500
5.500
5500
4.000
6.000
6.000
5.500
7.000
6.500
43500
4,500
5.000
5,000
5.000
5.000
5.000
5,000
5000
5.000
5.000
5.000
5,000
5.000
5.500
5.500
550G
5.500
5.500
5.500
5.300
5300
5.300
5500
5.560
3500
3.500
5.500

MATURITY MARKET
DAIE VALUE
83/01/2013 78,153.67
03/01/2013 17,584.82
B6/01/2013 124,054.69
07/01/2016 52,132.23
0&HM/2017 143 566,13
06/01/2026 22,959.37
03/01/2028 36,894.15
04/01/2028 §7,626.07
16/01/2028 44.836,99
11/01/2031 52,964.04
1240112023 75,762.97
a2/01/2023 32,543.89
1340122017 11,494.76
4400112018 761.53
12/01/2020 6,622.79
722.19
10/01/2035 461,796.44
03/61/2017 157,291.41
11/01/2032 125,720.21
11,511,875.00
93 ,483,750.00
13,192,718.40
48,701,190.00
08/15/2037 4,942,200,00
502,190.00
850,154.00
06/01/2023 933,138.21
04/01/2032 159,024.50
09/15/2032 193,860.93
11/15/201% 116,330.65
10/15/2033 282,289.96
10/15/2018 245,872,093
0971512033 308,19%.17
10/15/2033 210,813.75
05/15/2034 410,202.04
03/15/2034 222,182.19
124502034 84,496.50
aL/45/2035 143,860.49
04735/2035 $75.998.17
06/15/2035 138,360.23
09/15/2035 189,377.27
(3/15/2036 1,488.955.77
06/15/2036 968,910.94
0971542016 95,792.43
04/15/2029 54,666,26
171572032 197,131.88
11/15/2032 143,470.51
02/15/2033 255,127.08
03/15/2033 499,286.13
05/15/2033 549,30732
0111512034 405,301.08
0211512034 134,488.12
041512034 17491970
6211512035 37705737
066/15/2035 388,655.72
07/15/2035 307,155.25
0771512035 136,957.97
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DOMESTIC
GOVERNMENT BONDS

GNMA T MORTPASS
GMMA I MORTPASS
GNMA | MORTPASS
GNMA I MORTPASS
ONMA I MORTPASS
GNMA I MORTPASS
GNMAT MORTPASS
GNMA I MORTPASS
GNMA 1 MORTPASS
GNMA IMORTPASS
GNMA I MORTPASS
GNMA § MORTPASS
GNMA T MORTPASS
GNMA I MORTPASS
GNMA I MORTPASS
GNMA } MORTPASS
GNMA I MORTPASS
GNMATMORTPASS
GNMA I MORTPASS
GNMA I MORTPASS
GNMA I MORTPASS
GNMA T MORTPASS
GNMA I MORTPASS
GNMA [ MORTPASS
GNMA | MORTPASS
GNMA 1| MORTPASS
GNMA I MORTPASS
GNMA | MORTPASS
GNMA [ MORTPASS
GNMA I MORTPASS
GNMA 1 MORTPASS
GNMA 1 MORTPASS
GNMATMORTPASS
GNMA I MORTPASS
GHMA I MORTPASS
GNMA 1 MORTPASS
GNMA I MORTPASS
GNMA 1 MORTPASS
GNMA [ MORTPASS
GNMAIMORTPASS
GNMA ] MORTPASS
GNMA I MORTPASS
GNMA T MORTPASS
GNMA [ MORTPASS
GNMA I MORTPASS
GNMA I MORTPASS
GNMA 1 MORTPASS
GNMA T MORTPASS
GNMA I MORTFPASS
GNMA 1 MORTPASS
GNMA I MORTPASS
GNMA T MORTPASS
GNMA § MORTPASS
GNMA I MORTPASS
GNMA I MORTPASS
GNMA I MORTPASS
GNMA I MORTPASS

$.500
5.500
5.500
5,500
5.000
6.060
6.000
6.000
5000
§.000
6.000
6.000
6.000
£.000
6,000
£.000
6,000
6.000
6.000
£.000
£.000
6.000
6,000
4.000
6,500
6.500
6.500
6.500
6.500
4,500
6.500
6,500
6.300
6.500
5.500
6.500
6,500
6.500
6.500
§.500
7.000
7,600
7.000
7,000
7.000
7.000
7,600
7.000
7.090
7.000
7000
7.600
7,500
7.500
7.500
7.500
7.500

MATURITY
DATE

11/15/2035
02/15/2036
031542006
07/15/2036
087152014
10/15/2028
01/15/2028
02/15/2029
1201512029
07/15/2031
10/15/2032
1241502032
1201502032
0441512033
071512033
1211542033
011572054
10/15/2034
10/15/2034
111572085
0671572036
07/15/2036
05115/2037
D6/15/2037
11/15/2023
D1/:5/2024
10/15/2024
06/15/2028
06/15/2028
08/15/2028
12/15/2028
02115/2029
04/15/2029
0IS2029
0711512029
O#/15/2032
11/15/2033
01/15/2036
10/15/2036
12115/2636
0771572011
09/15/2023
1171572023
03/15/2024
117152627
SLA5M028
03/15/2028
05/15/2028
08/15/2029
071512031
08/15/2032
08/15/2054
031572017
09/15/2025
10/15/2025
12/55/2025
071512028

MARKET

YaLUE
264,140.93
244,033.24
334,325.52
258 516.41

46,402.65
$6,501.62
113,047.69
108,119.55
119,284.56
192,210.73
111,431.87
101,254.63
45,544.50
212,578.99
167,706.74
123,178.95
190,826.21
194,018.37
167,916.34
287,825.36
1,375,112.52
189,474.72
1,003,11732
1,253,344.00
31,726.28
41,736,108
B5,600.46
$9,071.25
129,285.70
85,077.36
42,083.43
4536639
30,162.52
28,649.76
48,821.73
186,661,48
51,768,81
1,160,362.85
769,168.71
586,232.95
22,797.44
19,440.46
73,763.09
20,276.31
43,844.51
24,420,58
52,656.67
41,709.43
40,135.98
66,040.49
4,525.17
172,342.09
40,078.26
17,950.26
12,985.91
10,365.19
26,297.63
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DOMESTIC
GOVERNMENT BONDS
GNMA I MORTPASS
GMMA 1 MORTPASS
GNMA 1 MORTPASS
GNMA [ MORTPASS
GNMA [ MORTPASS
GNMA I MORTPASS
GNMA 1 MORTPASS
GNMA I MORTPASS
GNMA T MORTPASS
GNMA I MORTEASS
GNMA 1 MORTPASS
GNMA I MORTPASS
GNMA [ MORTPASS”
GNMA T MORTPASS
GNMA I MORTPASS
GNMATMORTPASS
GNMA I MORTPASS
GNMA T MORTPASS
GNMA I MORTPASS
GHNMA TMORTPASS
GNMA T MORTPASS
GNMA I MORTPASS
GIMA I MORTPASS
GHMA I MORTPASS
GNMA TMORTPASS
GNMA I MORTPASS
GNMA T MORTPASS
GNMA [ MORTPASS
GNMA I MORTPASS
GHNMA TMORTPASS
GNMA I MORTPASS
GNMA ITMORTPASS

~ GNMAIMORTPASS

GNMA 1POOL

GNMA It MORTPASS
GNMA I MORTPASS
GNMA IF MORTPASS ARM
GNMA T MORTPASS ARM
GNMA 1] MORTPASS ARM
GNMA T MORTPASS ARM
GNMA POOL

GNMA PCOL

GNMA POOL

GNMA POOL

GNMA PODL

GNMA POOL

GNMA POOL

GNMA POOL

GNMA POGL

GNMa POOL

GNMA POOL

GNMA FOOL

GNMA POOL

GNMA POOL

GNMA PCOL

GHMA FOOL,

GNMA POCL

RATE

7.500
7.500
8,000
8,000
8.000
8.000
2000
2,000
8.000
8.500
$.500
.500
8,500
8.500
9,000
9.000
8000
2.000
9.060
5.000
9.000
5000
2.000
9.500
9,500
9,500
2.500
10.000
18,000
10.000
10.500
12,500
13.060
5500
5.500
6.000

4,500
5000
5000
5.000
5.000
5.500
5.500
5500
6.000
6.000
6.500
7.500
7.500
8,000
8.000
8.500
1.500

MATURITY
DATE
11/15/2028
08/15/2029
04/13£2008
03/15/2017
sa/1502087
12/15{2021
1211572023
11/15/2025
[l iier]
07/15/2008
o1sEmT
08/15/2017
371572007
$1/4 572030
09/15/2008
11/15/2008
0411512069
05/15/2016
Q611512016
07/15/2016
1011542019
02/15/2020
9841572001
08/15/2016
07/15/2017
05T
07/15/2020
1071302016
08152017
11/15/2020
0N 52019
09/15/2014

99115013
08/15/2033

10/20/2033
1012012033
042042027
04/20/2030
07/20/2030
12/20/2034
09/£5/2033
01512053
16/15/2033
10/15/2033

114152435

07152033
02/20/2034
04/20/2034
04/15/2029
GiNnsasz
06/15/2028
03/15/2008
16/15/2029
03/15/2008
0471572022
1201502024
04/15/2030

MARKET
VALUE

644920
26,970,903
269183
11,408.04
933,77
13,770.66
163,199.13
27,178.67
841828
2,736.62
1,144.35
1622165
21,780.57
17,343.68
223562
1,892.05
1,004,386
272243
1,814.54
6,602.12
1,963.05
1,882.17
273229
1.586.91
4,032.53
126741
5,514.61
4,420.50
3,951.08
4,964.08
2,521.03
54,451.26
89.241.19
286,436.14
1,475,343.39
1,574,091 36
60,568.26
760,577.79
278,894.31
940,503.44
T46,712.78
353,964.14
294,320.88
1,722,802.95
283,050.19
167,526.53
1,300,632.99
1,955,548.26
21,916.52
298,945.34
40,554,59
9,308.95
17,606.98
2,714.50
1,204.33
14,586.32
98,660.67
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DOMESTIC
GOVERNMENT BONDS RATE
GNMA POOL 9.000
CNMA POOL 9,000
GNMA POOL 9.000
GNMA POGL 10.000
GNMA POOL 10,000
MORGAN STANLEY DEAN WITTER 6008
ILLINOIS T GO PENSION FURND 5.100
TOBACCO SETTLEMENT FIN AUTH 7447
TOBACCO SETTLEMENT FING 5875
TORACCO SETTLEMENT REV MGMT  6.000
CAP USD CMS DERIVATIVE 0288
P/CALL EUROPEAN CALL OPTION
W/CALL OTC BCAL
P/CALL EURO DOLLAR OPTION
TOTAL DOMESTIC GOVERNMENT BONDS
DOMESTIC
CORPORATE BONDS RATE
AES EASTERN ENERGY 9.000
AMERICREDIT AUTO REC TR 2.840
AMERICREDIT AUTO REC TR 4470
BMW VEHICLE OWNER TRUST 3320
CAPITAL ONE MULTI-ASSET 4,790
CARRINGTON MORTGAGE LOAN
CHASE ISSUANCE TRUST
CITIBANK CREBIT CARD ISSUANCE
CITIBANK CREDIT CARD ISSUANCE
CITIBANK CREDIT CARD MASTER 8150
CFYICORP RESIDENTIAL MORT 5610
CITIGROUP MORTGAGE LOAN
CITIGROUP MORTGAGE LOAN
CITIGROUP MORTGAGE LOAN
CITIGROUP MTG LN TR
CONTINENTAL AIRLINES 6,703
COUNTRYWIDE ASSET BACKED 1812
COUNTRYWIDE ASSET BACKED
CWABS ASSET BACKED
CWABS ASSET-BACKED
CWABS ASSET-BACKED
CWABS INC
CWHEQ HOME EQUITY LOAN TRUST
DB MASTER FINANCE 5779
DOMINGS PLzZA MASTER ISSUER 5.261
DSLA MORTGAGE LOAN TRUST
FIRST FRANKLIN MORTGAGE
FIRST NLC TRUST
FORD CREDIT AUTG OWNER TRUST  3.540
GE-WMC MORTGAGE SECURITIES
GSAMP TRUST
HARLEY-DAVIDSON MTR TR $.220
HONDA AUTO RECEIVABLES 5342
FONDA AUTO RECEIVBLS QWER 4030
HSI ASSET SECURITIZATION CORP
IMC HOME EQUITY LN 7470
JP MORGAN MTG ACQ
LEHMAN XS TRUST

LONG REACH MORTGAGE LOAN

MATURITY
DATE
12/15/2017
031572021
031572028
05/15/2020
$2/15/2020
05/01/2018
{16/01/2033
06/0112047
05/15/203%
G3/1802022
1240772007
01/18/2008
07/19/2007
Q3/11/2008

MATURITY
DATE
01/02/2017
0BA6/2010
05/06/2010
02/25/2609
08/15/2013
Q12542031
01/15/2014
0272010
01/05/2012
03110420114
11/25/2036
08/25/2036
08/25/2036
10/25/2036
06/25/2035
1241572022
03/25/2020
09/23/2026
02/25/2029
11/25/2028
1242512046
11/25/2028
07/23/2034
06/20/2031
OA251037
07/1972044
1142502036
08/25/2037
11/15/2008
08/28/2038
1072512036
G3/153/2012
09/15/2007
142012010
05/25/2037
05/20/2027
08/25/2036
1172842048
1042542034

MARKET
VALUE
110,671.38
3,209.79
6,221.41
285283
5,634.09
29.2671.93
45308500
¥51,240.60
851,424 .00
105,226.00
97,275.59
48,029.76
(35,749.12)
45312.50
1,740,096,978.57

MARKET
VALUE

113,278.24
275,609.62
1,777,506.38
1,799,232.65
2,448,013.00
804,742.15
1,300,494.51
200,223.42
1,399,321.28
1,011,123 80
490,406.45
1,108,872.09
1838,576.26
1,554,626.12
1,241,575.10
333,481.36
512,620,75
2,130,761.7%
1,511,638.53
© 2,161,360.75
1,914,322.78
1,465,853.27
3,170,555.52
681,659.20
929,961,73
448,389.39
2,537,874.09
2,800,000.00
2,312,107.24
2,285,417.22
383,473.85
1,238,381.68
191,799.36
3,052,482.89
$00,000.00
523,918,132
1,883,976.54
2,399,033 48
582,625.01
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DOMESTIC

CORPORATE BONDS
LONG BEACH MORTGAGE LOAN
MASSACHUSETTS RRB SPECIAL
MASTR ASSET BACKED
MBNA MASTER CREDIT CARD
MBNA MASTER CREDIT CARD
MERRILL LYNCH FRANKLIN
MERRILL LYNCH MORTGAGE
MERRILL LYNCH MORTGAGE
MERRILL LYNCH MORTGAGE
MERRILL LYNCH MORTGAGE
MLCC MORTGAGE INVESTORS ING
MORGAN STANLEY ABS CAPITAL1
MORTGAGE EQU CONY TR
MURCIE LAGO INTERNATIONAL LTD
NEW CENTURY HOME EQUITY LOAN
NEWCASTLE MORTGAGE
PECO ENERGY TRANSITION TRUST
PP&L TRANSITION BOND LLC
RAMP TRUST
RELIANT ENERGY MID-ATLANTIC
RESIDENTIAL ASSETT SEC CORP
SAXON ASSET SECURITIES TRUST
SLC STUDENT LOAN TRUST
SLM STUDENT LOAN TRUST 2006
SMALL BUSINESS ADMINISTRATION
SOUNDVIEW HOME LOAN TRUST
SCUNDVIEW HOME LOAN TRUST
SOUNDVIEW HOME LOAN TRUST
STRUCTURED ASSET INVESTMENT
SUPERIOR WHOLESALE INVENTORY
U.S. SMALL BUSINESS ADMIN
USXL FUNDING il LLC
UTD ATRLINES INC
WACHOVIA AUTO OWNER TRUST
WELLS FARGO HOME BQUITY
WES FINANCIAL OWNER TRUST
ADJUSTABLE RATE MORTGAGE
ALTERNATIVE LOAN TRUST
AMERIQUEST MORTGAGE
ATLANTIC CITY ELECTRIC
BANC OF AMERICA COMMERCIAL
BANC OF AMERICA MORTGAGE
BANK OF AMERICA FUNDING CORP
BANX OF AMERICA MORTGAGE
BEAR STEARNS ALT-A TRUST
BEAR STEARNS ALTERNATIVE
BEAR STEARNS ARM TRUST
CD 2005 C1 COMMERICAL MTG TR
CITICORP RESIDENTIAL MORTGAGE
COUNTRYWIDE ASSET-BACKED
€S FIRST BOSTON MTG SECURITIES
CWMBS INC
CWMBS INC FRN
CWMBS REPERFORMING LOAN
DEUTSCHE ALT-A SECURITIES
EMC MORTGAGE LOAN TRUST
FANNIE MAE

6.530

5.900

6.130
7.150

9.681
4470

7,190

7.200

5379
6.201
3.340

2,980

5.550
4.668
5.000

4.750
5.047
5706
45615
3.808
6.500

5.000

MATURITY

DATE
08/25/2036
06/01/2015
1172502036
11150011

08/13020114
07/25/2537
OHASI2G36
047252037
0712512037
10/25/2037
437152025
09/2372034
QLRS2047
03/27/2011
08/25/2036
03/2572036
03/01/2009
B6/25/2009
10/25/2026
07/62/2026
03/25/2032
11/25/2036
0211502015
10/25/2014
12/0172019
10/25/2036
F1/25/2036
11/25/2036
06125/2036
01/15/2012
10/01/2019
04/15/2014
93012010
072042008
11/25/2035
G9/17/200%
05/25/2035
08/20/2046
06/25/2034
10/20/2023
07/50/2043
057252034

A5/2302035

£1/25/2034
05/25/2035
11/25/2036
16/25/2035
09/15/2020
07/25/2036
0212511033
12/15/2036
111251034
08/25/2034
06/25/2035
0Bf25/2037
05/25/2040
07/25/2019

MARKET
VALUE

2,022,663.28
1,208,203 .62
732,805.57
795,143.97
707,154.88
2,100,328.34
624,269.73
1,033,127.81
2,425,778.32
2.572,675.85
400,109.81
1,266,411.39
£50,000,00
495,000.00
1,269,222 25
1,136,1793%
57226583
1,000,244,34
255,426.74
122,062.50
1,450,111,70
456,703.06
3,199,000.00
3,200,224.00
818,673.06
1,841,110,12
1,221,948.75
2,386,202.43
608,942.26
344,901.61
3,030,698,55
511,880.72
1.262,213.55
2,200,343.75
1,342,267.33
472,480.08
806,871.61
1,539,960,84
43,358.99
73623938
1,362,169.75
564,742.94
1,386,642.2%
605,463 .63
801,883.45
2,543,931 45
1,046,517,54
1,442,602.76
750,322.70
917,876.37
510,551,37
98,639.61
2,639,015.61
1,995,248.75
3,200,000.00
1,031,564.20
92,994.84
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DOMESTIC MATURITY MARKET DOMESTIC MATURITY MARKET
CORPORATE BONDS RATE DATE VALUE CORYORATE BONDS : RATE DATE VALUE

FANNIE MAE 5.000 07/25i2024 4,955,550.50 BANC AMER COML MTG TRUST 4.037 $1/10/2039 1,041,567.77
FANNIE MAE 5.500 0912512024 1,544,811.79  BANC AMER COML MTG TRUST 4,501 0711012043 - 1,389,693,39
FANNIE MAE 6000 03/25/2031 12,753,578.13 BANC AMER COMYL MTG TRUST 4,754 071042045 1,598,982.03
FANNIE MAE 0372512017 49541297  BANC AMER COML MTG TRUST 5.001 1011072045 3,208,576,49
FANNIE MAE 04/25/2032 22628420  BANC AMER COME MTG TRUST 5001 16/10/2045 1,255,580.60
FANNIE MAE 03/25/2034 232,567.17  BANC AMER COML MTG TRUST 5.00¢ 09/10/2047 5,189,21700
FEDERAL NATL MTG ASSN GTD 6320 0B/15/2008 206,0323%  BANC AMER COML MTG TRUST 5.115 10/30/2045 12,451,199.43
FHLMC REMIC $000 03/15/2025 2,119,764.69 BANC AMER COML MTG TRUST 5.309 10/16/2045 1,876,035.30
FNBR ' 5.000 06/25/2016 504,685.91  BANC AMER COML MTG TRUST 5334 09/10/2045 1,126,080.94
FREDDIE MAC 1,500 07/15R2032 17%,331.17 BANC AMER COML MTG TRUST 5414 0971072047 6,788,370.44
FREDDIE MAC 4375 0411512015 5963,681.23  BANC AMER COME MTG TRUST 5634 04/10/2049 2,325,645.93
FREDDIE MAC 5.060 08/15/2016 296,308.20 BANC AMER COML MTG TRUST 09/50/2047 418,231.54
¥REDDIE MAC 5.500 93/15/2017 299,517.81  BANC AMER COML MTG TRUST 09/10/2047 1,023,432,63
FREDDIE MAC 12152029 354,848.73  BAYVIEW COMMERCIAL ASSET 12/25/2036 434,505.47
FREDIIE MAC DH2572044 3,698,307.63 BEAR STEARNS COM MTG SECS 8030 08/13/2039 £,305.58
FREDDIE MAC 1012502044 69535540  REAR STEARNS COM MTG SECS 4361 06/13/2041 639,603.80
FREDDIE MAC 06/15/2033 1,000,68691  BBAR STEARNS COM MTG SECS 4386 02/11/2041 1,247,120,66
GMAC COMMERCIAL MORTGAGE 4.079 051102036 7,144,70425  BEAR STEARNS COM MTG SECS 4871 09/11/2042 1,128,680.52
GMAC COMMERCIAL MORTUAGE 4,908 03/10/2038 2,082,823.06  BEAR STEARNS COM MTG 88CS 4,940 10/12/2042 1,572,143.27
GMAC COMMERCIAL MORTGAGE 1175642045 535829321  BEAR STBARNS COM MTG SECS 5270 12/11/2040 1,627,108.52
GMACM MTG LN TR 5.500 09/25/2034 546,19538  BEAR STEARNS COM MTG SECS 5382 12/11/2040 5408, 946,60
GOVERNMENT NATL MTG ASSN 12/16/2025 187,698.98  BEAR STEARNS COM MTG SECS " 7800 05/20/203¢ 2,091,537.38
GSAMP TRUST 0972512035 1,219,20532  BEAR STEARNS COM MG SECS 7.000 05/20/2030 2,658,424 24
GSR MTG TR 06/25/2034 177,560.54  BEAR STEARNS COM MTG SECS 7.080 C7/1572031 1,047,343.32
HARBORVIEW MORTGAGE LOAN 05/19/2035 1,569,241.08  BEAR STEARNS COM MTG SECS 09/11/2038 3,051,259.30
HARBORVIEW MORTGAGE LOAN 01/19/2038 2,737,183,62 BEAR STEARNS COM MTG SECS 09/11/2038 696,861.83
HARBORVIEW MTG LN FR CMO 01/19/2038 2,:09,163.49  BEAR STEARNS COM MTG SECS 03112039 1,096,911.97
INDY MBS BANK 0562512033 600,062.17  BEAR STEARNS COM MTG SECS 6it2038 1,440,291.59
P MORGAN CHASE COMMER(CIAL 4.994 ATL2/2035 876,475,594 BEAR STEARNS COM MTG SECS 02113712042 1,615,681.65
1P MORGAN MORTGAGE TRUST 01/25/2037 1,623,19439  CD 2005 C1 COMMERICAL MORT 5230 071572084 1,258,823.41
LB-UBS COMMERCIAL MGRTGAGE 5.156 02/15/2031 1,432,819.80 CD 2005 C1 COMMERICAL MORT 5230 07/15/2044 } 1,355,655.98
LEHMAN XS TRUST FR CMO 08/25/2046 163147212 CD2006-CD2 MORTGAGE TRUST 5408 01/15/2046 $64,083.87
MASTR ASSET SECURITIZATION 5.500 08/25/2633 552,947.28 D 2006-CD2 MORTGAGE TRUST 81/15/2046 _ 272553124
MEAR STEARNS ALT-A TRUST 11/25/2036 1,589,60631  CD 2006-CD3 MORTGAGE TRUST 5.560 10/15/2048 3,634,993,03
MERRILL LYNCH ALTERNATIVE 032512037 57864152  CITIGROUR COMMERCIAL MORT 08/15/2021 981,837.38
MORGAN STANLEY CAP 4,450 01/14/2042 310,892.38  CITIGROUP COMMBRCIAL MORT 04/15/2049 497,535.65
MORGAN STANLEY CAPITAL 4510 07/15/2056 1417,084.86  CITIGROUP COMMERICAL MORT 4713 107152041 2,076,046.38
MORGAN STANLEY COMMERCIAL 4.030 04/15/2038 1,126,357.38 COMM 2006-C7 FR CMC 06/10/2045 3,092,612.83
MRFC MORTGAGE 06/15/2030 478,54248  COMM 2006-C7 FR CMO 06/10/2046 749,421.53
PROC & GAMBL PFT SHR TR & ESOP 9,359 &1/01/2021 235,155.18 COMM 2006-C7 FR CMO B6/10/2046 199,382.96
RAL! SERIES 2003-Q86 TRUST 03/25(2033 556,99537  COMMERCIAL MORTGAGE TRUST 6455 0501512032 2,165,903.32
STRUCTURED ASSET MORTGAGE 0412572036 1,360,056,89 ~ COMMERCIAL MORTGAGE TRUST 07/10/2038 454,157.19
STRUCTURED ASSET MORTGAGE 08/25/2035 2,139,267.41 - COMMERCIAL MORTGAGE TRUST 06/10/2044 8,135,306.61
THORNBURG MORTGAGE a9/25/2046 2,551.964.97  COMMERCIAL MORTGAGE TRUST 061072044 3,0:8,429.70
TRUMAN CAPITAL MTG LOAN BL/25/2034 120,160,224  CREDNT SUISSE FIRST BOSTON 4.900 12/15/20%6 401,565.49
WAML MORTGAGE 067252034 3,195,802.83 CREDIT SUISSE FIRST BOSTON 4.900 12/15/2036 956,108.30
WAMU MORTGAGE 082572046 2,707,268.47 CREDIT SUISSE FIRST BOSTON 5439 05/15/2039 982,572.50
WAMU MORTGAGE 09/25/2046 2,060,363.69  CREDIT SUISSE FIRST BOSTON 874,395.10
WASHINGTON MUTUAL MORTGAGE 122502027 1,654,55521  CREDIT SUISSE FIRST BOSTON 09/15/2039 1,763,749.35
WASHINGTON MUTUAL MORTGAGE 10/25/2032 160,725.78  CREDIT SUISSE FIRST BOSTON 121152040 955,746.30
WASHINGTON MUTUAL MORTGAGE G2/2712034 264,460.87 FCUR TIMES SQUARE TRUST 5401 12/13/2028 753,663.36
WASHINGTON MUTUAL MORTGAGE 08/25/2042 22125012 GCCFC s137 04/10/2037 2,323,903.72
WELLS FARGD MORTGAGE BACKED 05/25/2¢34 1,772,660.23 GMAC COMMERCIAL MORTGAGE 3337 05/10/2036 534771280
WELLS FARGO MORTGAGE BACKED 05/25/2035 1,080,869.40  GMAC COMMERCIAL MORTGAGE 4,576 G5/10/2040 1,413,335.98
WELLS FARGO MORTGAGE BACKED 03/25/2036 1,004,806.81  GMAC COMMERCIAL MORTGAGE 4766 0571012043 9,689,320.98
WELLS FARGO MORTGAGE BACKED 08/25/2035 2,425,061,94 GMAC COMMERCIAL MORTGAGE 4.760 08/106/2038 2,451,21075
WES FINANCTAL OWNER TRUST 3440 05/17/2012 1,310,632.51 GMAC COMMERCIAL MORTGAGE 4772 06/10/2048 492, 764.58
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DOMESTIC
CORPORATE BONDS
GMAC COMMERCIAL MORTGAGH
GMAC COMMERCIAL MORTGAGE
GMAC COMMERCIAL MORTGAGE
GMAC COMMERCIAL MORTGAGE
GREENWICH CAPITAL COMMERCIAL
GREENWICH CAPITAL COMMERCIAL
GREENWICH CAPITAL COMMERCIAL
GREENWICH CAPITAL COMMERCIAL
8 MORT SEC CORP
GS MORT SEC CORP
63 MORT SEC CORP
S MORT SEC CORP
S MORT SEC CORP
GS MORT SEC CORP
(S MORT SEC CORP
P MORGAN CHASE COML MTG
1P MORGAN CHASE COML MTG
#P MORGAN CHASE COML MTG
1P MORGAN CHASE COML MTG
1P MORGAN CHASE COML MTG
1P MORGAN CHASE COML MTG
1P MORGAN CHASE COML MTG
1P MORGAN CHASE COML MTG
LB COMMERCIAL CONDULT MORT
LB UBS COMMERCIAL MORTGAGE
LB UBS COMMERCIAL MORTGAGE
LB UBS COMMERCIAL MORTGAGE
LB UBS COMMERCIAL MORTGAGE
LB USRS COMMERCIAL MORTGAGE
LB UBS COMMERCIAL MORTGAGE
LB UBS COMMERCIAL MORTGAGE
LB UBS COMMERCIAL MORTGAGE
LB UBS COMMERCIAL MORTGAGE
LB UBS COMMERCIAL MORTGAGE
LB UBS COMMERCIAL MORTGAGE
LB UBS COMMERCIAL MORTGAGE
LB UBS COMMERCIAL MORTGAGE
LEHMAN BROTHERS COMMERCIAL
MERRIL LYNCH MORTGAGE TRUST
MERRIL LYNCH MORTGAGE TRUST
MERRIL LYNCH MORTGAGE TRUST
MERRIL LYNCH MORTGAGE TRUST
MERRIL LYNCH MORTGAGE TRUST
MERRIL LYNCH MORTGAGE TRUST
MERRIL LYNCH MORTUAGE TRUST
MERRIL LYNCH MORTGAGE TRUST
MERRIL, LYNCH MORTGAGE TRUST
MERRIL L YNCH MORTGAGE TRUST
MERRIL LYNCH MORTGAGE TRUST
MERRIL LYNCH MORTGAGE TRUST
MERRIL LYNCH MORTGAGE TRUST
MERRIL LYNCH MORTGAGE TRUST
MERRIL LYNCH MORTGAGE TRUST
MERRIL L YNCH MORTGAGE TRUST
MERRIL LYNCH MORTGAGE TRUST
MERRIL LYNCH MORTGAGE TRUST
MORGAN STANLEY CA® CAYMAN

4.930
6.290
6.700

3.833
4365
4915

4.751
4.751
4761
5535

4719
6.244
7371

1325
3.246
4,201
4.207
4.647
4.742
4,821
4.9%0
5084
5.103
5372
6.410

4.166
4.353
4,435
4556
s5.017
3.077

5.565

MATURITY

DAIE
07/10/2039
08/11/2033
05/1312030
05/10/2040
06/10/2036
08/10/2042
01/05/2036
04/10/2037
o009
0771012039
01012039
1171072039
GA/06/2620
04/10/2038
11/50/2039
01/152038
04/15/2035
08/18/2032
05/15/2041
G4/1372043
12/15/2044
03/1 352046

101512032
031572029

12/13/2029
1111502027
a15/2030
021502030
04/15/2030
11/15/2030
02/1572031
11/15/2030
09/15/2639
121572019
11/15/2030
06/15/2008
0971572028
08/12/2039
0122042
$1/12/2035
06/12/2043
01/12/2044
1H/12/2037
1171202035
11/32/2037
1111242037
05/12/2039
05/12/2039
05/12/2039
05/12/2035
10/12/2041
06/42/2043
011212044
0111212044
07H2/2046
93/12/2044

MARKET

YALUE

82,202.91
166,821 50
883,427.59
841,197.40
394,765.97
438,33037
287,574.87
9,268,874.53
1,715,181.57
720,660.87
415,999.48
261,479.50
3,203,504.51
8,044,028.50
1,467,249,00
944,094.40
563,644.95
963,972.62
2,313,126.50
3,157,430.58
6,960,311.00
571,861.26
3,066,768.00
1,127,201.42
1,735,876.47
97218130
1,669,694.61
1,966,765.84
1,627,871.58
3,170,160,06
1,107,189.43
1,381,422.70
T90,575.44
627,711.35
147,398.52
930,097.19
689,993.31

632,682.80 .

2,320,163.64
1333,714.74
4,407368.85
10,373,573.21
1,199,151:36
1,517,495.29
2,938,202.70
129,052,25
5,563,755.21
754 806.04
5,384,678.36
1,598,595.36
791,403.68
2.759,656.44

20021377

1,983,745.00

436,775.55
3,566,159.90
1,979,059.60

100

DOMESTIC

CORPQRATE BONDS
MORGAN STANLEY CAPITAL I INC
MORGAN STANLEY CAPITAL | INC
MORGAN STANLEY CAPITAL | INC
MORGAN STANLEY CAPITAL 1 INC
MORGAN STANLEY CAPITAL | INC
MORGAN STANLEY CAPITAL | INC
MORGAN STANLEY CAPITAL § INC
MORGAN STANLEY CAPITAL 1 INC
MORGAN STANLEY CAPITAL | INC
FRUDENTILA COMMERCIAL MORT
TRMBERSTAR TRUST
WACHOVIA BANK COMMERCIAL
WACHOVIA BANK COMMERCIAL
WACHOVIA BANK COMMERCIAL
WACHOVIA BANK COMMERCIAL
WACHOVIA BANK, COMMERCIAL
WACHOVIA BANK COMMERCIAL
WACHOVIA BANK COMMERCIAL
WACHOVIA BANK COMMERCIAL
ABBEY NATIONAL
ACCO BRAMNDS CORP
ACTUANT CORP
ADVANCED MEDICAL OPTICS INC
AES CORPORATION
ALABAMA POWER CO
ALCOAINC
ALCOA NG
ALERIS INTERNATIONAL INC
ALGOMA ACQUISIFION CORP
ALLEGHENY TECHNOLOGIES INC
ALLIANCE IMAGING INC
ALLIS-CHALMERS ENERGY INC
ALLIS-CHALMERS ENERGY INC
ALLSTATE CORP
ALLSTATE CORP
ALZA CORP
AMBAC FINANCIAL GROUP INC
AMERADA HESS CORP
AMERICAN EXPRESS CO
AMERICAN EXPRESS CO
AMERICAN GENERAL FIN
AMERICAN INTERNATIONAL GROUP
AMERICREDIT CORP
AMGEN INC
AMGEN INC
ANADARKO PETROLEUM CORP
ANADARKOQ PETROLEUM CORP
ANR PIPELINE CO
ACL TIME WARNER INC
AOL TIME WARNER INC
APACHE CORP
APACHE COR®
AT&T CORP
AT&T CORP
ATET WIRELESS SERVICES INC
ATLANTIC EXPRESS TRANS
AVNET INC

4030
4.740
4,300
4.390
5,150
5.168
53283
6530

4493
5,668
4.241

4.516.

3.037

7.950
74625
6.875
7.500
9.000
§.560
5.720
bRy
10.000
9 873
2373
7.230
8.500
9.000
3.000
6.125

7.300
4875

5.400
5.050
8.500
6125
6375
6450
6.450
7375
7.625
7,700
6.000
6000
4.125

71.87%

6625

MATURITY

DATE
0671572038
11/1302036
01/13/204%
06/12/2047
06/13/2041
01/14/2042
/122041
0371572031
106/15/2020
32/11/2036
10/13/2034
13/15/2035
05/15/2044
03/15/2042
09/15/2021
07/15/2042
101572044
O/15/2045

10/26/2026
08/15/2015
06/35/2017
05/01/2017
£5/15/2015
10/1372017
022372015
0212372622
12/15/2016
06/15/2015
12/1502011
12/15/2012
3/01/2017
01/15/2014
08/15/2014
02/15/2012
07/28/2020
02/07/2087
08/152031
&W15/2013
G8/1212009
12/0t/2015
164472015
47/01/2013
02/61/2G11

06/01/2637
09/15/2036
05/15/2036
02/15/2024
04/15/2031

05/31/2032
01/15/2037
D1/15/2637
05/15/200%
11/15/2011
03/01£2011
04/15/2012
08/15/2016

MARKET
VALUE

1,399,628.27
543,130.61
821,265.69
2,777,60038
1,068,164.46
1,279,546.08
8,842,428.16
1,620,671.25
2,611,772.26
565,428.00
268,576.00
5,171,849.80
388,876.20
1,126,621.00
4,801,970.79
1,338270.78
2,204,449.98
1,486,627.95
388,043,76
33652480
29,475.00

94,050.00
© 80,325.00
105,875.00
339,944.50
414.214.82
140,471.24
684,825.00
427,850.00
§8,575.00
43,650.00
24,893.75
55,962.50
34427520
735,899.50
913,950.00
775.264.90
268,105.00
289,518.00
3,109,584.00
170,976.00
437,892.40
110,825.00
459,750.00
663,334.36
91,373.85
192,366.00
72,606.30
214.274.00
302,778.00
1,306,377.20
95,156.00
152800
3,254,115.36
967,662.00
86,275.00
1,242,244.50
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DOMESTIC
CORPORATE BONDS

AXA FINANCIAL INC
BALDOR ELECTRIC CO
BANC ONE CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANKBOSTON NA
BAXTER INTL INC
BB&T CORPORATION
BEAR STEARNS CO INC
BEAR STEARNS CO INC
BELDEN INC
BELLSOUTH CAPTAL FUNDING
BELLSOUTH CORP
BERKSHIRE EATHAWAY FINANCE
BHP FINANCE
BOEING CO
BOSTON PROPERTIES INC
BOSTON SCIENTIFC
BOWATER INC
BOYD GAMING CORP
BOYD GAMING CORP
BRITISH TELECOMMUNICATIONS
BRITISH TELECOMMUNICATIONS
BROOKSTONE INC
BSKYR FINUKPLC
C10 CAPITAL SPV LTD
CALENERGY INC
CANADIAN NATIONAL RAILWAY
CANWEST MEDWKS LP
CAPITAL ONE FRVANCIAL CO
CARDINAL HEALTH
CARDTRONICS INC
CATERPILLAR INC
CATERPILLAR INC
CB DELTA AIR LINES CV
CB NORTHWEST AIRLINES
CB NORTHWEST AIRLINES
CENTENE CORP
CENTERPOINT ENERGY INC
CENTERPOINT ENERGY INC
CHAPARRAL ENERGY INC
CHESAPEAKE ENERGY CORP
CHESAPEAKE ENERGY CORP
CHESAPEAKE ENERGY CORP
CIMAREX ENERGY CO
CISCO SYSTEMS INC
CIT GROUPINC -
CITIGROUP GLOBAL MA
CITIGROUP INC
CITIGROUP INC

" CITIGROUP INC
CITIGROUP INC
CITIZENS COMMUNICATIONS CORP
CITIZENS COMMUNICATIONS CORP
CMS ENERGY CORP
COCA COLA BOTTLING CO

7150
8.625
7.625
4.875
5625
7.800
6.375
4,625
4730
2875
5700
7000
7875
4,196
4.850
5.420
6.125
5.000
5.450
237§
7125
7.750
8,125
8.625
12,000
6.300
6.722
7.630
6.200
9.250
6.150
9.500
9.250
6.050
6.625
2.875
8875
16.000
7258
5.950
7.250
8.500
6.500
G875
7.625
7.425
'5.500
6,000
0.800
4.125
5.000
5300
6,00¢
1125
7.875
6,550
5,009

MATURITY

DATE
08/01/2018
02/15/2017
10/15/2026
09/15/2012
10/14/2015
02/15/2018
04/15/2008
03/15/2015
10/01/2012
074022008
11/15/2614
0371572017
02/15/2030
04/26/2021
01/15/2013%
03/01/2026
G2/ 572033
06/01/2015
06/15/2014
12/15/2021
420172016
12/15/2012
1211572010
12/15/2030
10/15/2012
10/15/2035
12/31/2049
1011572007
06/01/2036
08/01/2015
09/01/2016
04/15/2015
08/15/2013
08/15/2036
07/15/2028
02/06/2024
06/01/2006
02/81/2009
04/01/2014
02/01/2017
09/01/2010
12/01/2013
08/15/2017
111572020
67/45/2013
0S/01/2017
02/22/2016
04/01/2035
16/30/2008
02/22/2010
09/15/2014
L7616
022172082
03/15/2019
01/1542027
a0y
06/15/2046

MARKET

YALUE
713,261.90
111,037.50
534,285.00

" BI11,734.00
4272,382.80
422,804.00
4,026,006.00
231,330.00
853,205.30
1,120,019.50
607,578.20
103,425 00
564,515,00
5,549,§30.00
351,507,460
306,105 00
226,451.20
425,745.00
489,356.40
236,250,00
63,050.00
216,125.00
1,480,70335
392,634.00
251,125.00
679,406.00
1,563,920.60
2,297,156.20
195,184.00
140,000.00
394,916.80
93,337.50
148,262.50

501,732.9¢

195,226.40
4,225.00
4,462.50
4,368.75

123,125.00
213,096.36
1,211,376.40
161,287.50
203,712.50
4,787.50
$20,000.90
$28,750.00
341,533.50
116,020.00
654,469.41
4,850,406.00
1,227,125.40
1,196,564.14
560,257.50
789,075.00
2,032,525 00
511,710,60
919,160.00

161

DOMESTIC

CORPORATE BONDS
COCA COLA ENTSRPRISES RN
COLLING & ATKMAN PRODUCTS
COLONIAL PROPERTIES TRST
COLONIAL RLTY LP
COLUMBIA HCA HEALTHCARE
COMCAST CORP
COMCAST CORP
COMCAST CORP
COMCAST CORP
COMMUNITY HEALTH SYSTEMS
COMPLETE PRODUCTION SERVICES TR
CON EDISON OF NY
CONAGRA NG
CONSECO NG
CONSTELLATION BRANDS INC
CONSTHELLATION ENERGY GROUP
CONSUMERS ENERGY-TTC
CODPER COS INC
COPANO ENERGY LLC _
CORN PRODUCTS INTERNATIONAL
CORM PRODUCTS INTERMATIONAL
CORNING INC
COSTCO CO8 NG
COUNTRYWIDE FINANCIAL CORP
COUNTRYWIDE FRMANCIAL CORP
£0OX COMMUNICATIONS INC
CRANE CO
CREDIT SUISSE FIRST BOSTON
CRESENT REAL ESTA,
CRH AMERICA INC

- CRUM & FORSTER HOLDINGS CORP

VS CAREMARK CORP

CVS CAREMARK CORP
DAIMLER-BENZ NORTH AMER
DAIMLERCHRYSLER NA HLDGS
DAYTON SUPERIOR CORP

DEL LABORATORIES INC
DELTA AIRLINES

DELTA AIRLINES

DEVON FINANCING CO

DEX MEDIA EAST LLC

DEXIA CREDIT LOCAL SA
DOMINION RESOURCES INC

BU PONT E 1 DE NEMOURS & CO
DUKE ENERGY CORP

DUXE ENERGY CORP

DYNEGY HLDGS INC

EDISON MISSION ENE

EL PASO CORP

EL PASO COR?

EL PASC CORP

ELILILLY & CO

EMBARQ CORPORATION
EMERSON ELECTRIC CO
ENBERGY PARTNERS

ENTERGY GULF STS
ENTBRPRISE PROBUCTS QPER LP

RATE
§.300
12.875
4,730
5.500
7.500
5.200

65,450

© 6,450

10.625
8.375
R.003
6.200
1875
3.500
7.250
7.008
4.000
7.125
8.125
6.000
8.450
7.250

4.000
5.800
6.750
6.550
6,500
9.25¢
5.300

5,750
6302
5.150
7.200
10.750
8.000
2000
8300
6.375
9875
5270
8125
4150
4.200
6000
7.750
7.000
7000
7.500
3.625
5.550
7995
5.85¢

1.600
5.600

MATURITY
DATE
02/01/2012
08/15/2012
02/01/2010
10/01/20135
12/15/2023
1171572008
03/15/2037
03/15/2037
07/15/2012
a7/15/2015
121502016
06/15/2036
09/15/2016
09/30/2035
051152017
04/01/2012
05/15/2038
02/15/2015
930112016
0411502017
08/15/2009
08/15/2036
08/19/2017
03/22/2011
06/07/2012
031572011
11/15/2036
01/15/2012
04/£5/2009,
10/1572013
05ML/2017
06/01/2017
06/61/2062
Q5/18/2009
09/01/2009
09/15/2008
0203/2012
06/63/2023
12/15/2029
09/30/2011
11/15/2009
OS129/72008
12/15/2010
111512012
10/01/2008
12/01/2028
06/61/201%
05/15/2017
0611572017
11/15/2026
o150
03/15/2037
06/01/2036
03/15/2009
04/15/2013
06/23/2008
1071512014

MARKET
YALUE

1,117,630.00
71,00
21038825
1,633,521.00
§72,991.80
735,788,90
549,320.40
318,027.60
593,715.00
26357500
207,050.00
195,644,00
585,640.26
30,487.50
12,4250
523,850.00
1,194,116.85
44,150.00
86,275.00
69942730
1,282,939,30
1,654,417.95
1,069,643.75
543,657.20
1,350,425.60
1,516,084.55
2,439,155.00
1,035, 780,00
138,122.55
479,150.60
254,150.00
260,501.40
§21,515.55
1,183,079.80
464,440,50
71,575.00
460,200.00
6,500.00
1,750.00
521,965.00
1,658,000.00
3,198,048.00
753,160.00
403,027.80
1432,374.75
218,835.50
497,550.00
$93,775.00
518,150.00
10,765 30
76,083 .30
7%3,150.00
4,049.291.40
705,901.00
108,525.00
491,080,00
544,352,80
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DOMESTIC
CORPORATE BONDS

EQUIFAX INC

EQUIFAX INC

EQUISTAR CHEMICALS

EQUISTAR CHEMICALS

EXELON GENERATION CO LLC

EXELON GENERATION CO LLC

FEDERATED DEPT STORES

FEDEX CORP

FISHER SCIENTIPIC INTERNATION

FLEET BOSTON FINANCIAL CORP

FLEETFRIDE CORP

FLORIDA POWER & LIGHT

FMC CORP

FORD MOTOR €0

FORD MOTOR €D

FORD MOTOR CREDIT CO

FORD MOTOR CREDIT €O

FORD MOTOR CREDIT CO

FORD MOTOR CREDIT €O

FORD MOTOR CREDIT CO

FORD MOTOR CREDIT CO

FOREST OIL CORP

POREST OIL CORP

FORTIS BANK NY

FREEPORT-MCMORAN

FREEPORT-MCMORAN

FREESCALE SEMICONDUCTOR

FRESENTUS MEDICAL CARE CAP

FUND AMERICAN COS INC

GAYLORD ENTERTAINMENT CO

GAYLORD ENTERTAINMENT CO

GCB 144A DELTA AIRCY

GCi INT

GENERAL ELECTRIC CAP CORP

GENERAL ELECTRIC CAP CORP

GEMERAL ELECTRIC CAP CORP

GENERAL ELECTRIC CAP CORP

GENERAL ELECTRIC CAP CORP

GENERAL ELECTRIC CAP CORP

GENERAL ELECTRIC GLOBAL INS

GENERAL MILLS INC

GENERAL MOTORS ACCEPTANCE

GENERAL MOTORS ACCEPTANCE

GEO SUB CP

GEORGIA PACIFIC CORP
GEORGLA PACIFIC CORP
GEORGIA PACIFIC CORP
GEORGIA PACIFIC CORP
GMACLLE

GMACLLC

GMAC LLC

GMACLLC

GMACLLC

GMACLLC

GOLDMAN SACHS CAPTTAL I
GOLDMAN SACHS GROUP [NC
GOLDMAN SACHS GROUP INC

7.000

7.000
10.125
10.625
5.62%
5950
4628
3,500
6.125
6.375
11.500
5.625
7.000
7.450
8000
7250
7375
7.300
7.300
7475
1475
7.250
£.000

8.250
8375
10.125
7.875
5.580
6.750
3.000
2475
1.250
0.550
1750
2.500
5400
6150

7000
6.000
6,750
6.750
11.000
7.000
71358
1375
8.000
6.000
6,625
7.000
7250
8.060
2000
6.345
2061
5.400

MATERITY
DATE
a7/01/2037
0770112037
09/01/2008
05/01/2011
D6/15/2035
06/1572011
04/01/2011
04/01/2009
074172015
05/15/2008
10/03/2014
04/01/2034
05/15/2008
GI46/2031
12/45/2016
/2502011
10/28/2009
06/01/2012
0610112612
0611572010
0611512010
G6/15/2019
12150011
05/30/2008
04/01/2015
04/01/2017
11512016
02/01/2008
0511512013
117152014
11/15/2013
621182042
62/15/2014
10/14/2008
02/32/2010
1212312010
021572017
03/15/2032
10/24/2008
02/15/2026
021151612
12/03/2814
12/01/2014
05/15/2012
ct/15/2015
03/15/2017
12/01/2025
01/45/2024
12/15/2011
0571572012
02/01/2032
03/02/204 1
11/01/2031
11/01/2031
02/15/2034
02/15/2033
1010172014

MARKET
VALUE

1,225,631.25
566,917.50
20,800.00
44,205.00
196,345.80
497,297,30
650,717.60
966,650.08
73,643.25
1,007,250.00
177,650.00
253,062.50
1,.275,070,79
1,653,412.50
1,623,555.75
240,607.50
79,412.80
321,924.50
48,776.50
535,898.16
9,998,10
140,630,060
36,050.00
3,201,216.00
68,575.00
138,775.00
1,518,100.00
2,563,755.00
644,094.25
108,675.00
146,993.75
227500
94,500.00
3,085,058.10
2,035,080.38
1,622,878.59
2302,437.96
1,084,970.00
9,403,854.00
538,435,00
202,146.00
289,213.32
$6,189.40
71,050,00
158,212.50
297,600,060
1,600,312.50
150,350,00
1,294,853.40
£69,112.00
$82,684.00
1,096,392.00
1,876,434.30
$94,757.50
333,802.00
{,640,656.40
260,203.00

DOMESTIC
CORPORATE BONDS

GOLDMAN SACHS GROUP INC

GOLDMAN SACHS GROUP INC

GOLDMAN SACHS GROUP INC

GOLDMAN SACHS GROUP TG

GOCDYEAR TIRE & RUBBER CO

GOODYEAR TIRE & RUBBER CO

GOODYEAR TIRE & RUBBER CO

SRAND METROPOLITAN [NVEST

GREENBRIER COMPANIES INC

GTECQRP

HANGER ORTHOPEDIC GROUP

HARRY & DAVID OPERATIONS

HARTFORD FINANCIAL SERVICES

HAWKER BEECHCRAFT

HAWKER BEECHCRAFT

HAWKER BEECHCRAFT

HCAINC

HCAINC

HCA NG

HCA NG

HCP NG

HCP INC

HEWLETT PACKARD CO

HIGHMARK INC

HILCORP ENERGY/FINANCE

HILTON HOTELS CORP

HOME DEPOT NG

HOME DEPOT INC

HORNBECK OFFSHORE SERVICES

HOSPIRA INC

HOST HOTELS & RESORTS ING

HOST MARRIOTT L2

HOST MARRIOTT LP

. HSBC BANK USA

HSBC FINANCE CORP

HSBC FINANCE CORP

HSBC FINANCE CORP

HSBC HLDGS PLC

HUB INTL BOLDINGS
ICAIN ENTERPRISES LP
ICAHN ENTERPRISES LP
ICAHN ENTERPRISES LP
IDEARC INC

BIEQS GROUP HLDGS
INTERGAS FIN BY
INTERNATIONAL BUS MACH CORP
INTERNATIONAL PAPER CO
TNTUIT NG

INVACARE CORP

10M MEDIA NETWORKS INC
FON MEDIA NETWORKS INC
iPALCO ENTERPRISES INC
TPCSINC

1SLE OF CAPRI CASINGS INC
ISTAR FINANCIAL INC
ISTAR FINANCIAL INC
ISTAR FINANCIAL INC

162

5,300
5.750
6.600
7.350
6375
8.6235

7.450
8.373
6.940
10,250
9.000
6.100
8.500
9.750
9750
6,300
8.15¢
9,125
9.250
5.650
6.000
4.500
6.800
2000
3373
5250
5875
6.125
6.050
6.875
6375
6,750
4.625
3.500
2008

7.6235
9.00c
7125
7123
8125
8.000
8.500
6375
4.375
5830

3.400

9150

5,000
48735
I875
6.000

MATURITY
DATE
02/14/2012
10/01/20146
01/1572012
10/61/2008
03/15/2008
12/01/2011
03/017201%
0411572035
05/15/2015
0471572028
06/01/2014
03/01/2013
10/01/2041
04/01/2015
040112011
04012017
12012
0%/01/2010
111572014
11/15/2016
1271502013
41302017
070112012
08/15/2013
06/M1°2014
04/15/2023
121612013
12/16/2036
12/63/2014
0373072017
11/01/2014
03/1502015
06/01/2016
04/01/2014
011902016
an13Re10
05212008
Q31T
121152014
02/15/2013
02/15/2013
06/01/2012
11715720146
Q21572016
45N 42017
11012019
10/30/2012
03/15/2612
02/15/2015
01/15/2012
01/15/2013
11/14/2008
03/01/2013
03/15/20%2
01/15/200%
03152016
211542010

MARKET
YALUE
1,308,932.80
556,662.00
776,540.00
437,056.20
15,000.00
85,252.50
59,743.75
170,461 50
110,825.00
257,125.00
107,500.00
25,375.00
250,763.00
82,600.90
214,225.00
36,575.60
87,875.00
26,083.75
730,618,75
181,050.00
701,928.08
700,035.05
625,338.00
517,925.00
$2,800,00
1,137,218.75
482,255.00
431,244.00
§35,275.00
734,547.50
84,043.75
81,600.00 .
39,200.00
1,116,357.05
433,651.50
1,533,705 44
1,201,536.00
474,312.60
230,300.00
139,525.00
173,700.00
106,143.75
191,960.00
552,287.50
220,800.00
635,003.25
648,375.00
186,739.51
136,012.50
30,375.20
$8,325.00
1,259,700.00
40,050.00
67,762.50
829.256.40
413,969.60
567,384.30
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DOMESTIC
CORPORATE BONDS

JACOBS ENTERTAINMENT

JANUS CAPITAL GROUP ING

JARDEN CORPORATION

JC PENNEY CO INC

JEEFERIES GROUP INC

TP MORGAN CHASE & C

KANSAS CITY SOUTHERN RY

KELLOGG CO

KEYSPAN CORP

KINDER MORGAN ENERGY PART

KRAFT FOODS RNC

KROGER CO

KROGER CO

LABRANCHE & CO ING

LABRANCHE & CO INC

LAMAR MEDIA CORP

LAMAR MEDLA CORP

LEAR CORP

LEAR CORP

LEHMAN BROS HLDGS INC

LEHMAN BROTHERS HOLDINGS

LIBBEY GLASS

LIBERTY MUT GROUP INC

LILLY(ELD& CO

LOCKHEED MARTIN CORP

LOWE'S COMPANIES ING

LUCENT TECHNOLOWME

LUCENT TECHNOLQGIE

MACDERMID INC

MACYS RETAIL HLDGS INC

MANDALAY RESORT GROUP

MARINER ENERGY INC

MARKWEST ENERGY PARTNERS

MARKWEST ENERGY PARTNERS

MARKWEST ENERGY PARTNERS

MARSH & MCLENNAN COS INC

MASCO CORP '

MAY DEPARTMENT STORES CO

MBNA AMERICA BANK

MEDCO HEALTH SOLUTIONS BND

MEDCO HEALTH SOLUTICNS BND

MEDIA NEWS GROUP INC

MEDIANEWS GROUP INC

MERRILL LYNCH & CO INC

MERRILL LYNCH & CO INC

MERRILL LYNCH & CO ING

MERRILL LYNCH & CO INC

METLIFE INC

METLIFE INC

METROPOLITAN EDISON CO

METROPOLITAN LIFE GLOBAL FUND

MGM MIRAGE INC

MGM MIRAGE INC

MIDAMERICAN ENERGY HLDGS

MILLENNIUM AMERICA INC

MOHEGAN TRIBAL GAMING

MOHEGAN TRIBAL GAMING

RATE
9,750
6256
7.500
5.750
5.500
5250
8,500
7.450
5000
7.425
5.625
7.000
7250
9,500

11.000
6.625
7250
8.500
8.750
§.750
4.800

7.800
7125
7.650
5,500
5.500
6450
9.500
7.450

10,250

7.500
6,875
6.875
8.560
5.750
6.500
5730
6.625
1250
7.250
6,375
6.875
6050
7.60C

6.125
6.400
4.875

7.500
8.500
6,125
T.628
6.375
7.125

MATURITY
DATE
06/15/2014
06/15/2012
05/01/2017
215018
03/15/2016
030172015
10/63/2008
{4401/2031
11/1572030
Q31572012
11/61/2011
05/01/2018
06/017200%
05/15/2009
03/15/2012
BB/ 5/2015
01/012013
1203/2013
120172016
G1/03/2017
03/13/2014
06/01/20%1
03/07/2087
GG F2005
050172016
10/15/2035
11/15/2008
03/15/2029
04/15/2017
07/15/2017
0801720607
04/£5/2013
11/01/2014
11/01/2014
07/15/2016
Ca/3512005
0811572032
07/15/2014
06/15/2012
C3/15/2013
08/15/2013
0410172034
16/01/2013
G5/36/2016
04/2712008
10/23/2008
031372032
12/01/2011
$21302066
04/G1/24i4
dsnr7i200
06/01/2016
09/15/2010
04/01/2036
11/15/2026
07/15/2009
08/15/2014

MARKET
VALUE

y

3,487.50
975,508.70
$8,875.00
458,560.25
365,705.60
337,211.00
82.800.00
311,797.75
236,232.00
841,584.00
41 ,672.25
686,763 40
719,600.00
62,160.00
15,900,060
56,850.00
79,800,00
72,060.00
66,575.00
359,170.00
358,628.80
104,975.00
44722675
554,615.00
608,083.20

175,882.00

$5,300.00
478,500.00
85,425.00
152,854.50
1,104,125.00
156,800.00
160,178.00
99,225.00
30,525.00
396,570.60
163,848.60
135,510.00
&78,171.00
1,44%,568.80
205,186.80
79,087.50
38,700,00
§73,695.40
1,809,570.00
3,103,596.00
1,042,865.00
$16,976.00
111,162.00
467,965.00
3,199,640.00
52,181,285
3661875
260,847.00
106,150.00
74,250.00
$9,100.00

DOMESTIC

CORPORATE BONDS
MOHEGAN TRIBAL GAMING
MONTERREY POWER $A DE CV
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORRIS PUBLISHING GR LLC/FIN
MOSAICO CO
MOSAICO CO
MTR GAMING GROUP INC
MTR GAMENG GROUP INC
MUELLER WATER PRODUCTS INC
NATIONAL RURAL UTILITIES CO-OP
NATIONSBANK CAP TRUST
NBTY INC
NEENAH CORP
NEENAH PAPER INC
NEWFIELD EXPLORATION CO
NEWFIELD EXPLORATION GO
NEWS AMERICA HLDGS INC
NEWS AMERICA HLBGS INC
NEXTEL COMMUNICATIONS ING
NIPPON LIFE INSURANCE
NORYOLKX SOUTHERN CORP
NORSK HYDRO ASA
NORTHERN TELECOM CAPITAL
NORTHROP GRUMMAN CORP
NORTHWEST AIR CV
NORTHWEST AIRLINES CORP
NORTHWEST AIRLINES CORP
NORTHWEST AIRLTMES CORP
NORTHWEST AIRLINES CORP
NRG ENERGY INC
NRG ENERGY INC
NRG ENERGY INC
NSG HOLDINGS LLC
OHIC POWER CO
OMEGA HEALTHCARE INVESTORS
OMX TIMBER FIN INV
ONCOR ELECTRIC DEL
ONEOK PARTNERS LP
CWENS CORNING INC
OWENS-BROCEWAY GLASS
OWENS-ILLINOIS INC
PACIFIC BELL
PACIFIC ENERGY PARTNERS 1P
PACIFIC ENERGY PARTNERS LP
PACIFIC GAS & ELECTRIC
PACIFIC GAS & ELECTRIC
PACTIV CORP
PAETEC HOLDING CORP
PANAMSAT CORP
PANAMSAT CORP
PARK, PL, ENTMT CORP
PARKER DRILLING CO
PEABODY ENERGY CORP
PEABODY ENERGY CORP
PEMEX PROI FDG MASTER

103

3.000
9.623
4.000
4,750
5300
7.000
71.373
7.625
9,000
9750
1375
8.000
3.25¢
7125
9,500
1315
6.625
6,625
8.000
8.008
1375
4873
T.760
1.25G
7875
7125
7.625
1.625
3875
8875
19.000
T.250
1375
1375
1,750
6.600
T.006

6.375
6.150
7.000
8750
7350
1125

€250 -

7125
4860
6.050
5.875
9.500
9.060
9.000
1.008
9.625
7.373
7.875
1375

MATURITY
DATE
04/01/2012
11/15£2009
QL/T512010
04/01/2014
03/01/2013
08/01/2013
12/01/2014
12/01/2016
06/01/2012
04/01/2010
06/01/2017
03/01/2032
041152027
10/01/2045
21/01/2017
1111572014
03/01/2014
Q4/15/2016
10/17/2016
161172016
08/01/2015
08/09/2010
B5/1502017
09/23/2027
06/15/2026
02/15/2011
11/15/2023
HN50023
06/01/2006
06/01/2606
{2/01/2009
02/01/2014
02/01/2016
020112016
12/15/2025
02/15/2033
040172014
01/29/2020
GS01/212
10/01/2016
12/01/2036
11/15n012
05/15/2008
0341512026
051572015
06/15/2014
30112014
03/01/2034
G012
071152015
0871512614
06/15/2016
0471572013
10/01/2013
11/01/2816
11/01/2026
12/15/2014

MARKET
VALUE
41,300.00
516,636.65
1,502.943.00
513,612.00
392,068.00
78.750.00
95,950,00
117,587.50
125,300.06
8320000
104,119.05
184,680.00
1,643,67400
79,200.00
148,800.00
103,950.00
67,550.00
14,437.50
675,402,00
796,712.30
599,699,00
341,124.00
385,479.50
648,766.75
1,237,950.00
461,520,40
4,300.00
29,800.00
2821875
2821875
50,781.25
20,950.00
40,100.00
802,006.00
196,050.00
227,660,40
39,800.00
316.271.50
306,126.00
379,031.60
761,608.00
5,225.00
35,087.50
317,298.00
1,349,995.95
87.942.70
519,799.50
435,910.50
405,046.36
45,000.00
27,105.00
109,987.50
104,750.00
48,037.50
66,300.00
41,4000
754,561.50
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DOMESTIC
CORPORATE BONDS

PEMEX PROJECT FD MAST TRUST
PEMEX PROJECT FD MAST TRUST
PEMEX PROJECT FD MAST TRUST
PENN NATIONAL GAMING INC
PENNEY(.C.)CO R¥C
PHIBRO AMNIMAL HEALTH CO
PHILLIPS PETROLEUM
PILGRIMS PRIDE CORP
PILGRIMS PRIDE CORP
PIONEER NATURAL RESOURCES
PITNEY BOWES INC
PLAINS EXPLORATION & PRO
POGO PRODUCING CO
FOGO PRODUCING CO
PROGRESS ENERGY INC
PROGRESSIVE CORP(GHIO)
PROLOGIS TRUST
PSEG ENERGY HLDGOS INC
BSYCHIATRIC SOLUTIONS DN
PULTE HOMES INC
QUIKSILVER NC
QWEST CAPIT AL FUNDING INC
QWEST COMMUNICATIONS INTL
QWEST CORPORATION
RAINBOW NATL SRVCS LLC
RAS LAFFAN LIQ NTL
RBS GLOBAL & REXNORD CORP
REGENCY ENERGY PARTNERS LP
RELIANT BNERGY INC
RELIANT ENERGY INC
RESIDENTIAL CAPITAL CORP
RESIDENTIAL CAPITAL CORF
REYNOLDS AMERICAN INC
REYNOLDS AMERICAN INC
REYNOLDS AMERICAN INC
REYNOLDS AMERICAN INC
REYNOLDS AMERICAN INC
RITE AID CORF
RITE AID CORP
RITE AID CORP
RITE AID CORP
RITE AID CORP
ROHM & HAAS CO
ROYAL BANK OF $COT
SAFEWAY INC
SANWA BANK(NEW YORK}

_ SARA LEE CORP
SCHERING-PLOUGH CORP
SEMINOLE HARD ROCK ENTERTAIN
SEQUA CORP
SEQUA CORP
SERENA SCFTWARE
SERVICE CORPORATION INTERNL
SERVICE CORPORATION INTERNL
SHINGLE SPRINGS TRIBAL
STEMENS FINANCIERINGSMAAT
STMON PPTY GROUR LR

6,623
7875
8.6235
6.750
7.400
10.000
8.750
1.625
8375
6.650
5250
1750
6.625
6.875
7,100
6.625
5.625
8.625
1.750
6,250
6.873
7.250
7.250
1.500
10378
6332
3.500
8.375
7.623
71875
§.000

T1.250
T.623
7623
7.750
775%
7.500
7.500
4.623
9.375
9.300
7850
5000
7250
1.400
6.250

8875
2.000
10,375
7373
7.625
%373
6,125
6.350

MATURITY
PATE
06/15/2035
42/01/2009
02/01/2022
630172015
04/01/2037
080172013
05/25/2010
05/01/2015
05/01/2017
03/1512017
01/35/2037
06/15/2015
03/1572015
/0172017
0340172011
03/01/2029
13152016
02/ 542008
07/1572015
02/15/2013
047152015
10/15/2035
a215/2011
10/01/2014
02/01/2014
097302027
08/01/20t4
1211342013
06/15/2014
06/15/2017
aa/17/2013
0662010
06/15/2037
06/01/2016
05/01/2016
06/01/201%
06/01/2018
a1/15/2015
03/01/2017
03/01/2015
12152015
06/15/2017
011572029
10/8t/2014
Q201203
96/15/2011
BO/15/2011
12/01/2013
034152014
04/01/2008
08/01/2009
03/15/2016
10/01/2014
10/01/2018
06/15/2045
08/17/2026
08/28/2012

MARKET
YALUE

710,500.00
3,084,185.00
553,428.00
20,375.00
210,438.00
104,560.00
206,843,50
19.950.00
35,600,00-
799,623.50
2,960,129.70
456,250.00
74,250.00
228,275.00
1,152,646.00
197,565.20
282,288.90
21,276.99
103,818.75
435,415.50
4,600.00
449,887.50
70,525.00
215,250.00
82,312.50
994,131.20
153,750.00
159,650,00
34,125.00
243,125.00
546,117.70
§21,866.70
2,769,193.60
$8,233.45
317,637.00
64,756.20
1,295,124.00

197,500.00 -
115,800.00
168,300.00
153,600,00
163,200.00
182,844.30
526,097.00
340,982.40
906,244.50
10§,745.00
531,950.40
105,787.50

36,375.00
67,112.50
10,775.00
65,325.00
65,812,50
105,918.75
651,321.00
902,072.50

104

DOMESTIC

CORPORATERONDS - -RAIE
SIMON PROPERTY GROUP INC 6375
SKANDINAY ENSKILDA BK NY
SLMCORP 5,000
SLM CORE 5000
SLM CCRP 5.080
SLM CORP 5.056 .
SLM CORP 5375
SLM CORP 5628
SMALL BUSINESS ADMIN GTD 7.540
SMITHFIELD FOODS INC 1150
SMITHFIELD FQODS INC 1.750
SOURCE GASLLC 5.800
SOUTHERN CALIFORMIA EDISON 1.625
SOUTHERN COPPER CORP 7500
SOUTHWEST AIRLINES CO 5.750
SPEEDWAY MOTOR SPORTS INC 6750
SPRINT CAP CORD 8750
SPRINT CAPITAL CORP 6.125
SPRINT CAPITAL CORP 6875
SPRINT CAPITAL CORP 6875
SPRINT NEXTEL COR?P 6000
STAR GAS PARTNERS 10250
STATER BROS HELD{ES INC 1.150
STEELCASE INC ‘ 5,500
SUN HEALTHCARE GROUP $.125
SUNGARD DATA SYSTEMS INC 1750
SUNGARD DATA SYSTEMS INC 4,878
SUNGARD DATA SYSTEMS INC 9,125
SUNTRUST CAPITAL VIIl 6.100
SUSSER HOLDINGS CORP 10.625
SWIFT TRANSPORTATION CORC 12.500
TARGET CORP ' 5.875%
TCI COMMUNICATIONS INC 8,756
TELEFONICA EMISIONES SAU 6.421
TENNECO AUTOMOGTIVE INC 4.625
TENNESSEE GAS PIPELINE CO 6.000
‘TESCRC CORP 6.250
TEVA PHARM FINANCE LLC 0.250
TEVA PHARM FINANCE LLC 6.150
TEXAS BASTERN CORP 7,000
TEXAS UTILS CO 6375
TIME WARNER CABLE INC 5.85¢
TIME WARNER CABLE INC 6.550
TIME WARNER ENT 3875
TOYOTA MOTOR CREDIT CORP 0.750
TOYS R US INCHLDGS CO) 7.628
TRANS-CANADA
TRANSOCEAN SEDCO FOREX INC. 1.500

. TRAVELERS CDS INC

TRIAD HOSPITALS INC 7.000
TRIAD HOSPITALS INC 1.000
TRICON GLOBAL RESTAURANTS 8375
TRONOX WORLDWIDE FINANCE 9.500
TRUST STREET PROPERTIES 1,560
UBS AG(STAMPORD) 5875
UCAR FINANCE 10250
UNIFITNG 11.500

MATURITY
DATE
111572007
02/04/2008
10/01/2013
04/15/2015
06/15/2018
111442034
05/15/2014
08/01/2033
08/10/2009
070112017
0740172017
04/01/2017
01/15/2050
0772712635
12/152016
06/01/2013
03/15/2032
11/1512008
11152028
117152028
12/01/2016
02/15/2013
0471572015
08/15/2011
04/15/2015
01/15/2009
QLA15/2014
08/15/2013
12/0172066
1211512013
05/15£2017
03/01/2012
08/01/2015

1111572014
121512011
11/01/2012
G2/01/2026
02/01/2036
/1502032
01/51/2008
05/01/2037
05/01/2037
10/01/2012

06/09/2008

08/01/2011
051512067
05/1572021
03/15/2067
08/15/2042
1171572013
04/15/201 ¢
1200172012
04/01/2015
0711502016
01502012
05/15/2014

MARKET
VALUE

1,338,738.00
3,100,000.00
285,825,315
149,252.25
150,453.10
320,154.45
47,131.15
506,837.50
432,049.33
750,000.00
125,000.00
452,031.15
1,148,063.70
483,093.00
1,0§4,122.60
204,750.00
770,467.18
1,795,103.10
1,594,365.50
571,116.00
351,000.50
21,400.00
12531250
992,163.78
83,400,00
43.425.00
17,600.00
35,331.25
143,152.00
£1,375.00
66,150.00
304,767.00
491,470,00
1,612,180.50
103,000.00
1,007,250.00
452,280.00
670,857.50
43467270
21939000
2,205,478.00
1,399,885,50
1,852,799.67
542,558,40
1,019.212.92
46,500.00
961,360.00
L478,575.00
922,512.00
130,625,00
105,120.00
1,100,220.00
125,100.00
96,352.60
52803520
$4,847.50
44,662.50
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DOMESTIC

CORPORATE BONDS
UNILEVER CAPITAL CORP
LINTON PALCIFIC CORP
UNION PACIFIC CORP
UNITED PARCEL SERVICE INC
UNITED STATES STEEL CORP
UNITED TECHNOLOGIES CORP
UNITED UTILITIES
UNTTEDHEALTH GROU? INC
UNITEDHEALTE GROUF INC
UNIVERSAL HOSPITAL SERVICE
UNIVERSAL HOSPITAL SERVICES
US BANK. NATIONAL ASSOC MiNN
US WEST CAPITAL FUNDING INC
US WEST COMMUNICATIONS GRY

4§ WEST COMMUNICATIONS GRP -

US WEST COMMLNICATIONS GRP
US WEST COMMUNICATIONS ORP
US WEST COMMUNICATIONS GRP
USB CAPFFAL IX FRN

USG CORP

USG CORP

UST HLDGS CORP

UST HLIDGS CORP

USX CORP

VAIL RESORTS TNC

VALEANT PHARMACEUTICALS
VALERO ENERGY CORP(NEW)
YALSPAR CORP

VANGUARD BEALTH HEDGS
VERASUN ENERGY CORP
VERIZON GLOBAL FUND
VERIZON GLOBAL FUND

VERTIS NG

YERTRUE INC

VIACOM TNE

VIACOM INC

VIRGINIA ELECTRIC & POWER CO
VODAFONE GROU?

VWR FUNDING INC

W & T OFFSHORE INC

WACHOVIA BK COM MT
WACHOVIA CORP

WACHOVIA STUDENT LOAN TRUST
WAL-MART STORES INC
WAL-MART STORES INC
WAL-MART STORES INC

WALT DISNEY COMPANY
WASHINGTON MUTUAL INC
WASHINGTON MUTUAL INC
WASTE MANAGEMENT INC
WEATHERFORD INTERNATIONAL
WEATHERFORD INTERNATIONAL
WELLPOINT INC

WELLS FARGO BANK
WESTINGHOUSE AIR BRAKE CO
WHITING PETROLEUM CORP
WHRITING PETROLEUM CORP

RATE

7825
31.625
6.500
8375
5.650
7.500
6875
3373
5375
8.300

6.375
§.500
6,875
1.200
7.200
1.250
7.50%

6.300
6,300
%730

6.650
6,750
7.000
1.500
5.623
9.000
9375
7.250
7.250
9750
9.250
5.500
6.375
6.000
7.875

8.250
5,000
5.625

4,550
5.250

- 7.250

6.200
4.375
8250
6.500
5.500
6.500
5.4900
6.450
6875
7.000
7250

MATURITY
DATE
11/03/2010
06/01/2010
0471512012
04/01/2020
06/01/2013
09715/2029
08/15/2028
08/15/2007
(3/15/2016
06/01/2015
06/01/2015
083/01/2011
11/15/2018
09/15/2043
11/10/2026
1171012026
09/15/2023
06/15/2023
12/31/2049
11152016
1171512816
05/15/2015
11/15/2014
06/01/2037
02/15/2014
11572011
 04/15/2032
05/01/2012
10/01/2014
06/01/2017
12/01/2019
12/01/2010
24/01/2009
D4/01/2014
051572033
0413012035
05/15/2037
02/15/2030
07/15/2015
06/15/2014
08/15/20%5
12/15/2008
10/25/2013
05/01/2013
00/01/2035
06/01/2013
06/20/2014
01/15/2008
04/01/2010
11/15/2008
02/15/2016
OBAI/A036
12/15/2014
G204
07/31/2013
024172014
05/01/2013

MARKET
YALUE

838,576.00
165623185
308,796.00
479,193.60
944,212.22
419,342.40
35751100
1,989,274.22
409,364,00
49,500.00
50,000,00
515,075.00
346,560.00
22031250
1,488,487.50
39,300.00
1,788,537.50
825,000.00
§21,014.70
1,204.723.75
312,688.00
104,475.00
44,775.00
1,510,704.90
209356.25
1,209,000.00
191,112.25
553,836.03
44,550.00
87,650.00
3,269,942,28
1,159,554.00
15,225.00
132,536.40
429,998.40
212,546.40
543,679.50
31332000
174,562,50
268,600.00
853,884.00
803,696.00
%1,185.37
781,539.00
874,150.00
215,384.90
$68,432.00
994,360.00
1,064,075.00
404,516.00
286,707.00
1,610,121.60
167600
1,484,769.60
733,25,00
150,400.00
32,250,00

105

DOMESTIC

CORFORATE BONDS
WILLIS NORTH AMERICA INC
WISCONSIN ENERGY CORP
WYETH
WYETH
WYETH
WYETH
WYNDHEAM WORLDWIDE
WYNNLAS VEGAB LLC
XEROX CORPORATION
XEROX CORPORATION
XEROX CORPORATION
KEROX CORPORATION
ZIFF DAVIS MEDIA INC
ZIONS BANCORP

RATE
5,200
6,500
3.500
6,000

6.500

6.000

6,625
3,500
6.400
7.625
8.750

5.500

FOTAL DOMESTIC CORPORATE BONDS

INTERNATIONAL
GOVERNMENT BONDS

ARGENTINA (REPUBLIC OF)
ASIAN DEV BK
BRAZIL {FEDERATIVE REPUBLIC)
CANADA {GOVT OF)
CANADA (GOVT OF)
CANADA HOUSING TRUST
CANADA (GOVT OF)
CANADA (GOVT OF)
EUROPEAN INVESTMENT BANK

. EURQPEAN INVESTMENT BANK

XOREA EXPORT-IMPORT {BANK)
GERMANY (FEDERAL REPUBLIC)
GERMANY (FEDERAL REPUBLIC)
GERMANY (FEDERAL REFUBLIC)
GERMANY (FEDERAL REPUBLIC)
HYDRO-QUEBEC

INTER-AMBRICAN DEVEL BX,
INTER-AMERICAN DEVEL BK
INTER-AMERICAN DEVEL BK
INTERNATIONAL BANK FOR REC
INTL BANK RECON

INTL BANK RECON

IRELAND TSY BDS

TTALY (REPUBLIC OF)

ITALY (REPUBLIC OF}

KFW INTERNATIONAL FINARNCE
KFW INTERNATIONAL FRVANCE
KOREA DEVELOPMENT BANK
KOREA, REP NT

KREDITANST FUR WIB
KREDITANSTALT FUR WIEDERAUF
LANDWIRTSCHAFTLICHE RENTEN
CANADA (MANITOBA PROVINCE}
MEXICO (UNITED MEXICAN STATES)
MEXICO (UNITED MEXICAN STATES)
MEXICO (UNITED MEXICAN STATES)
NORWAY {KINGDOM OF) BDS
NORWAY (KINGDOM OF) BDS
CANADA (NOVA SCOTIA PROVINGE)

878G
4,500
12,500
5.250
3,750
3.550
5.500
1.500
4,625
3375

1500
3.750
4.000
5.000
2,500
1900
4375
5.750
8.625
2000
2.000
4,600
6.000
6375
2.050
4.000

48735
5.500
1.850
4875
9.625
8123
8378
9.475
5.500
6.000
8.750

MATURITY
DATE
03/2812017
04/01/2011
£2/01/2014
G2/15/2036
02/01/2034
01/15/2024
12/01/2016
12/01/2014
05/15/2012
03/1512016
0671572013
Q1/15/2009
G5/01/2012
11116/2015

MATURITY

DATE
12/31/2033
09/04/2012
01/05/2022
11/65/2608
{6/01/2033
09/15/2010
06/01/2010
03/23/200%
10/20/2015
P3116£2009
10/04/2013
10/09/2069
01/04/2009
01/G4/2037
07i04/2011
11/15/2030
07/08/2009
OHAGFAGLL
U2/26/2008
10/15/2016
(21872008
02/18/2008
04/18/2016
05/0172031
0%/27/26G23
08/21/2009
92/15/2012
C4/03/2010
097222014
09/15/2009
QG20/2010
11/16/2015
12/01/2018
12/30/201%
01/14/2011
02/GE/20i0
85/15/2009
05/16/2011
04/01/2022

MARXET

VALUE
T24,600.60
334,486.75
295,671.00
347,119.20
462,690.00
1,001,112.00
805,312.45
81,518.75
540,551.00
1,406,625 66
1,529,685.30
1,480,962.00
75,000.00
28833600
335,990,203.35

MARKET
YALUE
554,375.00
426,566.80
167,234.00
01,463.00
140,670,51
145,256,690
496,084.79
3.796,218.07
620,191.00
1,043,380,00
6,301,134.00
1,012,197.38
153837774
102387221
1373,779.46
1405,523.25
1,434,466.17
741,302,10
752,107.50
366,000.00
1,624,775.90
326588121
1.011,190.55
730,679.22
813,103.20
2.376,851.29
1,732,865.54
1,600,368.00
382,836.00
1,495,404.50
171873278
387,164.00
434307.25
£28,500.00
1,061,50000
|,214,400.00
4.810,922.14
558,754.14
290,580.75
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INTERNATIONAL
GOVERNMENT BONDS
PANAMA (REPUBLIC OF) BDS
PANAMA (REPUBLIC OF) BDS
PANAMA (REPUBLIC OF) BDS
CANADA {ONTARIO PROVINGE)
CANADA (QUEBEC PROVINCE)
CANADA (QUEBEC PROVINGE)
PANAMA {REPUBLIC OF) BDS
SOUTH AFRICA (REPUBLIC OF)
SOUTH AFRICA (REPUBLIC OF)
SOUTH AFRICA (REPUBLIC OF)
UKRAINE (REPUBLIC OF)
TREASURY §TK
TREASURY 57X
TREASURY STK
TREASURY STK
TREASURY STK
TREASURY STK
TREASURY STK

RATE
6.700
6,700
9375
4375
6125
7,500
7.125
4500
7.375
2125
2,650
4.000
4.250
4250
5.000
6.060
6.250
8.000

MATURITY
DATE
01/26/2036
01/26/2036
G012
02/15/2013
0172242013
07/15/2023
0172572026
06/02/2014
0472512512
05/19/2609
06/11/2013
09/07£201¢
060712032
03/0772036
03/0772012
12/07/2028
11/25/2010
1210772015

TOTAL INTERNATIONAL GOVERNMENT 8ONDS

INTERNATIONAL
- CORPORATE BONDS RATE
ABITIB-CONSOLIDATED INC 8.850
AINSWORTH LUMBER €O 5.499
ALBERTA ENERGY CO 1373
ALCAN INC 4.590
ANGIOTECH PHARMACEUTICAL 1,750
ANGIOTECH PHARMACEUTICALS
ASTA ALUMINUM HLDGS £.000
ATF CAPITALBY 9.250
BANQUE CENTRALE 7315
CB CAPITAL $PV LTD
CANADIAN NATURAL RESGURCES 5,700
CITIC RESOURCES FINANCE 5.750
BHP BILLITON FINANCE BV 4.300
BOWATER CANADA FENANCE 7.950
CODELCO INC 5.150
COMPANHIA BRASILIERA BEBIDAS  10.500
CONTROLADORA MABE SA DE 6.500
COSAN FINANCE LTD 7.000
DEUTSCHE TELEKOM 3.500
DEUTSCHE TELEKOM 8300
EMPRESA NACIONAL DE ELECTR 7.875
ENERSIS S.A 7.375
FAIRFAX FINANCIAL HLDGS 7.375
FMC FINANCE T SA 6875
FRANCE TELECOM 1750
FRANCE TELECOM 8,500
GAZPROM INTL SA 7.201
GRUPO GIGANTE SAB DE CV 8,750
HUTCHISON WHAMPOA INTL 6.500
INTELSAT 8.250
INVISTA 9250
KANSAS CITY STHN M 7375
KFW-KREDIT WIEDERAUFBAU 3.25¢
LUKOR, INTERNATIONAL FINANCE 6356
MILLICOM INTERNATIONAL CELL  10.000

MATURITY
DATE
280172030
04/01/2013
110172031
05/15/2013
04/01/2014
12/01/2013
122232011
02/21/2014
04/25/2012
12/31/2049
05/15/2017
a5/15/2614
0471512013
13/1502011
10/24/2036
1211502011
12/15/2015
62/01/2017
06/15/2010
06/15/2010
02/01/2027
01/15/2044
04/15/2018
07/15/2817
03/01/2011
03/01/2031
2/01/2020
04/13/2016
02/13/2013
01/15/2013
050112012
" 0612814
03/30/2609
A6/07/2017
1200112013

MARKET INTERNATIONAL

VALUE CORPORATERONDS -
62730000  NEXENING
47834550  NORSKE SKOG OF CANADA
$36323.75  NORTEL NETWORKS CORP
52388600  NORTEL NETWORKS CORP
2050,700.00  NORTEL NETWORKS CORP
3793940 NOVA CHEMICALS CORP
44730000  NXPBV
51560000  WXPBY
532,95000  OESTERREICHISCHE KONTROLL
2640000  QUEBECOR MEDIA INC
37131500  QUEBECOR WORLD INC
88036652  RABOBANK NEDERLAND
4533298  RABOBANK NEDERLAND
137,007,127  RCGERS WIRELESS COMMUNICAT
42881278 ROGERS WIRELESS INC
449,779.53  SATELITES MEXICANOS
71225727 SCHLUMBERGER
9952798  SEAGATE TECHNOLOGY HLDGS
61,502,26337  SMURFIT CAPITAL FUNDING
: SVENSK EXPORTXREDIT AKTIEBOL
MARKET | TELECOM ITALIA CAPITAL
VALUE TELEFOMICA EUROPE BY
12,60000  TELEFONOS DE MEXICO SAB DE
2396250  TENGIZCHEVROIL LLP 6,124% MTN
38379950  TNK-BP FINANCE SA
344,403.40  TRUE MOVE COLTD
37,70000  TYCO INTERNATIONAL
7725000  VALE OVERSEAS LTD
§$4,575.00  VALE OVERSEAS LTD
25027500  VALE OVERSEAS LYD
53437500 VIDEQTRON LTEE
157139200  VIH CABITAL SA
I86,94800  YPF SOCIEDAD ANONIMA

[93,800.00  TOTAL INTERNATIONAL CORPORATE BONDS

426,588.00
1411875 TOTAL INFERNATIONAL BONDS
1,586,304.00
£70,000.00
305,320.25 DOMESTIC EQUITY

697,536.00  (-00-FLOWERS.COM DNC
1,417,593.30  ABBOTT LABS
2,754,18224  ABERCROMBIE & FITCH CO
45523120  ACCENTURE
821,34500  ACTIVISION INC
1440000 ACUITY BRANDS INC
25480006  ADRINVESCO
2,439,08871  ADTRANINC
43977500  ADVANCED ENERGY INDUSTRIES
46395250 ADVISORY BOARD INC
35091250  AESCORP
1,368,15770  AETNAING

71,050 CO AFFILTIATED MANAGERS GROUP INC

12161250 AFLACING
3970000  AFTERMARKET TECHNOLOGY CORP
1,289,466.00  AGILENT TECHNOLOGIES INC
696,246.00 AGRIUM INC
9742500 AR PRODUCTS & CHEMICALS INC

106

BATE

5875
7.375
10.750
4.250
4,875

1875
4.500
4873
7.750
9,750
0,203
13,500
9.625
7.250
14.120
1.500
6.800
1.500
3123
3250
8230
5.500
6124
1.500
10.750
6.000
8250
6875
6375
6375

%3125

MATURITY
DATE
03/10/2038
03/01/2014
OT32016
09/01/2008
09/01/2023
14115203
1041572014
10/15/20135
02/16/2016
03/15/2016
01418720835
Q612072008
0112872008
05/01/2013
12/15/2012
1362011
06/01/2023
10/01720146
11/20/2025
03/01/2017
11/15/2013
09115/2030
01/27/2015
1174542014
O7/18/2016
12/1872013
13/157213
03/17/2034
1172172036
11/21/2036
12/13/2015
0B/AI1/2008
02424/2009

SHARES

1,234,000
107,600
17,500
159,000
139,000
45,600
171,700
84,500
61,700
25,200
91,750
174,050
76,200
87,900
32,700
96,300
136,500
45,900

MARKET
VALUE

143,584.80
85,381.25
93,9200
73,9685
£15,625.00
13,000.00
241,325.00
83,725.00
185,264.00
45,675.00
222,750.00
1,005,356.91
1,761,484.10
416,357.30
§81,020.70
105,000.00
1,396,018.75
1,318,080.00
221,650.00
436,975.00
667,009.00
464,908.00
466,555.20
574,060.50
953,675.00
2,273,700.00
641,775.00
362,607.00
251,257 50
336,738.65
§5,560.00
1,601,660,00
627.000.00
41,604,884.96

103,107,148.33

MARKET
YALUE
11,636,620.00
5,761,980.00
1,299,044.00
6,815,510.00
2,593.130.00
2,748,768.00
4,438,445.00
2,194,465.60
1,398,122.00
1,400,1 §2.00
2,007,490.08
£,508,070.00
9.511,512.90
4,518,060.00
978,536.00
3,701,772.00
5.985375.00
3,688,983.00
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MARKET MARKET
DOMESTIC EQUITY SHARES VALUE BOMESTIC EQIITY . SHARES VALLE

AKAMAI TECHNOLOGIES 125,900 612377600  AVNETING ) 4,500 3,745,980.00
ALBEMARLE CORP 57,600 221932800 AXIS CAPITAL HLDGS $1,200 3,300,780,00
ALCOA INC 313,468 12,706073.94  BAKER HUGHES INC 240,199 20,207,941.57
ALEXANDER & BALDWIN INC 82,100 436033100  BALDOR ELECTRIC CO 84,400 4,159,232.06
ALLERGAN INC . 57,000 3,285480.00  BALL CORP 39,400 2,094,898.00
ALLIANCE DATA SYSTEM %6,800 6,707,90400  BANK OF AMERICA CORP 260,556 12,738,582.84
ALLIANT BNERGY CORP 69,000 271561500  BANK OF NEW YORK CO INC 128,900 5,341,616.00
ALLIANT TECHSYSTEMS INC 67,400 6,682,71000  BANK OF THE OZARKS 16,000 445,920.00
ALNYLAM PHARMACEUTICALS 74,670 1,134,237.30  BARD(C.R)INC 54,600 4,511,598.00
ALTRIA GROUP INC 365,397 25628946.00  BARNES & NOBLE INC 35,400 1,361,838.00
AMDOCS 230,800 9,190,45600  BARR PHARMACEUTICALS ING 113,500 5,701,105.00
AMEDISYS INC 175,267 636745000  BAXNTER INTLINC 175,975 5,914,431.00
AMERICA MOVIL SAB DECV 165,200 10,476,556.00  BEASYSTEMS INC 260,700 2,747,583.00
AMERICAN CAPITAL STRATEGIES 21,450 $12,054.00  BEAR STEARNS COS.INC 56,436 .501,040.00
AMERICAN EAGLE OUTFITTER 218,900 561697400  BEARINGPOINT INC 297,160 2,171,801 00
AMERICAN EXPRESS CO 244,092 13,088,14800  BEAZER HOMES USA INC 63,800 1,576,413,00
AMERICAN HOME MTG INVT CORP 137,300 2,513,57400  BECKMAN CGULTER INC 44300 2,897,664.00
AMERICAN INTERNATIONAL GROUP 105,165 736470500  BECTON DICKINSON & CO 28,140 2,093,450.00
AMERICAN PHYSICIANS CARTTAL 32,145 1301,872.50  BENCHMARK BLECTRONICS INC 269,500 © §,096,080.00
AMERICAN STANDARD COMPANIES 99,650 587735700  BERKLEY W.R CORP 330,950 10,769,113.0¢
AMERICAN TOWER COR?P 378,733 15,905,786.00  BIG LOTSING 87,900 2,586,018.00
AMERICREDIT CORP 50,500 1,340,775.00  BIOGEN IDEC INC " 35305 1,383,817.50
AMERIPRISE FINANCIAL INC 131,750 8,375,348.00  BIOMED REALTY TRUST INC 37,800 949,536.00
AMERISOURCEBERGEN CORP 74,200 367067400  BIOVAIL CORP 109,200 2,175,864.00
AMETER INC COM STK 196,700 7,805,056.00 RIS WHOLESALE CLUB mC 207,800 7,487,034,00
AMGEN INC 234,047 12,560,219.00  BLOCK(H & R) INC 150,600 3,519,522.00
AMPHENOL CORP 329,300 F1,757,370.00  BMC SOFTWARE INC 733,100 21,606,930.00
AMSURG CGRP 168,100 4,057,93400  BOB EVANS PARMS INC 185,241 6,826,130.85
AMYLIN PHARMACEUTICALS INC 27,950 1,150,422.00  BOBING CO 163,000 15,674,080.00
ANALOGIC CORP 257,300 18.514,123.00  BOSTON SCIENTIFIC 150,515 11,512,900,00
ANDREW CORP 1,581,600 72,838,304.00  BOTTOMLINE TECHNOLOGIES 44,100 544,635.00
ANGICDYNAMICA INC 137,837 148244437  BRISTOL-MYERS 5QUIBB CO 243,950 7,659,062.00
ANHEUSER-BUSCH COS , 173,608 905539400  BROADCOM CORP _ 181,850 5,317,543.00
ANNTAYLOR STORES CORP 53,400 1,891,42200  BROCADE COMM 398,000 3,112,360.00
APACHE CORP 24,550 2,003,034.50  BROOKFIBLD ASSET MANAGEMENT 82,650 3,297,735.00
APOLLO GROUP INC 54,000 3,155,220.00.  BROOKS AUTOMATION NG 567,000 10,294,050,00
APPLETNG 59,050 720646200  BUCKLE 22,900 894,380.00
APPLIED SIGNAL TECHNOLGGIES 361,578 5644232.58  BUFFALO WILD WINGS INC 5,600 3,144,204 00
ARCH COAL INC 165,400 575592000  BUNGELTD 18,600 5,667,050.00
ARGONAUT GROUP INC 25,200 78649200 CAINC 2,304,170 50,516,711.00
ARKANSAS BEST CORP 51,000 1987,470.00  CABOT MICROELECTRONICS CORP 579,641 18,796,959.09
ARRIS GROUP INC 277,100 4374,189.00  CADENCE DESIGN SYSTEMS INC 123,800 2,718,648.00
ASBURY AUTOMOTIVE GROUP INC §1,900 204340500  CAMERON INTL CORP 60,500 4,323,935.00
ASHLAND INC 97,177 §214,469.15  CANADIAN NATURAL RESOURCES 38,608 2,561,441:75
ASPEN TECHNOLOGY INC 976,823 13,675,522.00  CANDELA CORP 260,000 3,010,800.00
ASSURANT INC 118,300 691023600  CAPITALSOURCE INC 138,700 3,410,633.00
ASTEC INDUSTRIES INC 133,330 5529,192.60  CARBO CERAMICS 334,000 14,632,540.00
AT&T INC ’ 92,400 133460000  CARLISLE COS INC 26,700 1,241,817.00
ATMEL CORP 184,000 1,023,040.00  CARTERS INC 287,600 7,460,344.00
ATMIING 84,700 2,541,000.00  CASCADE CORP 3,900 1,874,716.00
ATWOOD OCEANICS INC 80,300 55i0,186.00  CATERPILLAR INC 56,700 4,439,610.00
AUTODESK INC 115,800 541420000  CBSCORP 210,26+ 7,005,396.52
AUTOLIV ING 37,500 2,032,62500  CDI CORP 17,600 566,720.00
AUTOMATIC DATA PROCESSING INC 115,750 561040250  CELGENE CORP 172,308 9,877,659.00
AUTCNATION INC 629,200 14,118,24800  CENTENE CORP (DEL) 195,300 4,196,178.00
AVAYAINC 164,106 1,702,524.06  CENTERPOINT ENERGY INC 153,245 5,146,463.00
AVIS BUDGET GROUP INC 274,130 179351600  CENTEX CORP 539,500 21,633,950.00

107



PORTFOLIO OF ASSETS, JUNE 340, 2087

DOMESTIC EQUITY,
CENTURYTEL INC

CEPHALON INC

CERADYNE INC

CHECK POINT SOFTWARE TECHNOLOGIES
CHECKFREE CORP

CHECKPOINT SYSTEMS

CHEESECAKE FACTORY

CHEMED CORP

CHESAPEAKE ENERGY CORP
CHICAGO BRIDGE & IRON CO
CHICAGO MERCANTILE EXCHANGE HLDGS
CHICO'S FAS INC

CHINA MOBILELTD

CIGNA CORP

CISCO SYSTEMS

CIT GROUP INC

CITADEL BROABCASTING CORP
CITIGROUP INC

CITRIX SYSTEMS INC

CLEVELAND CLIFFS INC

CNA FINANCIAL CORP

CNX (1AS CORP

COACHING

COCA-CCLA CO

COGNIZANT TECHNOLO

COLDWATER CREEK
COLGATE-PALMOLIVE CO

COMCAST COR?

COMERICA INC

COMMSCOPE TNC

COMPLETE PRODUCTION SERVICES INC
COMPUTER SCIENCES CORP
COMPUWARE CORF
CONOCOPHILLIPS

CONSECO INC

CONSOLIDATED GRAPHICS INC
CONSTELLATION ENERG Y GROUP INC
COMVERGYS CORP

CON-WAY INC

COGPER COS INC

CORN PRODUCTS INTERNATIONAL INC
COSTCO WHOLESALE CORP
COVANCE INC

COVENTRY HEALTHCAR

COX RADIO INC

CRANE CO

CREDICORP

CROWN CASTLE INTERNATIONAL CORP
CROWN HOLDINGS INC

CUMMINS INC

CVS CAREMARK CORPORATION
CYMER INC

DADE BEHRING INC

DANAHER CORP

DARDEN RESTAURANTS INC

DAVITA INC

DAWSON GEOPHYSICAL CO

SHARES
73,100
143,700
70,500
134,200
30,950
911,340
82,400
55,400
123,600
289200
6,000
205,700
§7,000
90,600
071,300
192,443
308,700
123,662
108,700
17,400
125,200
264264
98,500
256,950
38,100
99,650
45,800
497,730
376,800
185,600
279700
68,600
266,000
239,154
590,300
22,700
16,300
128,000
243,500
415,962
29,300
32,100
$7.500
166,300
1,143,100
147,100
19,800
253,780
297,100
40,500
365,094
107,500
10,300
§5,100
52,200
263,100
27,700

MARKET
VALUE

3,585,555.00
11,552,843.00
5,214,180.00
3,061,102.00
1,244,190.00
23,011,235.00
2,026,448.00
3.672,466.00
4,276,560.00
10,514,408.00
3,687,084.00
5,006,718.00
4,689,300.00
4,731,132.00
20,835,705.00
10,551,649.00
1,991,115.00
5.342,623.58
3,659,920.00
1,351,458.00
5,970,78%.00
£,086,478.40
4,667,915.00
13,441,055.00
2,866,929.00
2,314,869.50
2,970,130.00
13,928,821.00
22,468,296.00
£0,820,760.00
7,230,245.00
4,057,690.00
3,154,760.00
18,773,589.00
12,331,367.00
1,572,656.00
1,420,871.00
3,102,720.00
12,233 440,00
22,179,094.60
1,354,410.00
1,878,492.00
3,962.768.00
9,587,195,00
16,277,744.00
6,685,695.00
2,440,683.00
9,204,606.50
7,418,587.00
4,009,005.00
13,307 676,00
4,321,500.00
3,734.436.00
5,425050.00
2,296.278.00
14,175,328.00
1,702,442.00

DECKERS OUTDOOR CORP

DEERE & CO

DELL INC

DELTA ATR LINES INC

DENBURY RESOURCES ING

DEVON ENERGY CORP

DEVRY INC

DG FDG TR TR P¥D

DIAMOND MGMT&TECHNOLOGY CONSULTAR
DIEBOLD INC

DICDES INC

DISCOVERY HLDG CO

DOLLAR TREE STORES INC

DOW JONES & CO INC
DREAMWORKS ANIMATION $K& ING
DRIL QUIP INC

DST SYSTEMS INC DELAWARE

DTE ENERGY 0O

DU PONT(E.1)DE NEMOURS & CO
DUN & BRADSTREET CORP

DYNEGY INC

£ TRADE FINANCIAL CORP
EASTMAN CHEMICAL CO

EATON CORP

EATON VANCE CORP

BBAY INC

ECHOSTAR COMMUNICATIONS CORP
BNISON INTERNATIONAL
EDWARDS(A.G)ING

BLEC DATA 8YS CORP

ELECTRO SCIENTIFIC INDUSTRIES INC
ELECTRONIC ARTS

ELLIS PERRY INTERNATIONAL
EMBARQ CORPORATION
EMBRAER-EMPRESA BRAS DE AERONAUTICA
EMC CORP MASSACHUSETTS

EMCOR GROUP

EMERSON BLECTRIC CO

ENCORE ACQUISITION CO

ENDO PHARMACEUTICAL HLRGS ING
ENDURANCE SPECIALTY HLOGS
ENERGEN CORP

ENSRGIZER HLDGS INC

ENERGY EAST CORP

ENERGY METALS CORP

ENTERGY CORP

ENTERTAINMENT PROPERTY TRUST SHS OF B
EPICOR SOFTWARE CORP

BVEREST RE GROUP

EXAR CORP

EXELON CORP

EXPRESS SCRIPTS

EXPRESSIET HOLDINGS INC:

EXXCN MOBIL CORP

FAIR ISAAC CORP

FEDERATED INVESTORS INC

FEICO

108 -

SHARES
42,200
62,000

393,325
5,128
397,585
25,015
81,900
295
45,300
198,750
70,560
380,035
85,100
81,000
219,100
109,200
103,800
46,100
167,500
35,400
440
215,100
652,600
19,700
93,000
103,400
90,600
55,000
137,870
1,964,690
189,700
332,832
25,200
110,634
80,500
650,675
47,900
63,500
714,300
240,750
98,700
162,300
28,200
110,200
108,120
19,700
16,400
967,500
102,100
578,000
537,200
74,300
549,600
246,800
193,350
70,900
266,200

MARKET
VALUE
4,318,520.00
7,485,880.00
11,229,429.00
101,015.69
14,909,437.00
£,.958,424.35
2,786,238.00
3,066,156.25
597,960.60
$0,374,750.00
2,944,785,00
9,173,837.64
3,706,105,00
4,653,450.00
6,318,344.00
4,908,540.00
8,221,998.00
2,222.942.00
8,515,700.00
3,645,492.00
4,153 60
4,751,559.00
41,981,758.00
1,832,100.60
4,108,740.00
3,327412.00
3,929,322.00
3,647,800.00
11,656,909.00
54,480,854.00
8,105,760.00
15,749,610.00
810,684.00
7,010,68647
3,880,505.00
11.777.217.00
3,491,910.00
2,971,800.00
19,857,540.00
8,240,872.50
3,951,948.00
5,620,362.00
2,808,720.00
2,875,112.00
1,574.227.20
2,114,795,00
851,992.00
14,385,725.00
11,092,144.00
7,745,200.00 -
39,000,720.00
3,740,748,00
3,384,604.00
20,701,584,00
7,749,174.00
2,717,597.00
8,640,852,00
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BOMESTIC EQUITY
FIDELITY NATIONAL INFO SERVICES INC
FIRST CASH FINANCIAL SERVICES INC
FIRST DATA CORP
FIRSTFED FINANCIAL CORP
FISERY INC
FLIR SYSTEMS INC
FLOWSERVE CORP
¥MC CORP
FOOT LOCKER INC
FOREST LABORATORIES INC
FORTRESS INVESTMEN
FORTUNE BRANDS INC
FOUNDRY NETWORKS INC
FPL GROUP ING
FRANKLIN RESOURCES INC
FREDDIE MAC
FRONTIER OIL CORP
FRONTLINE LTD
FULLER(H.B.)CO
FURNITURE BRANDS INTL INC
GAMESTOP CORPORATION

GAP INC
GARMIN

GAYLORD ENTERTAINMENT CO
GEN GROWTH PPTYS
GENENTECH INC

GENERAL DYNAMICS CORP
GENERAL ELECTRIC €O,
GENESIS HEALTHCARE CORP
GENLYTE GROUP (NC
GENTEX CORP

GENWORTH FINANCIAL INC
GERDAY AMERISTEEL CORPORATION
GFI GROUP INC
. GILDAN ACTIVEWEAR INC

" GILEAD SCIENCES
GLATFELTER(P.H)CD
GLOBAL INDUSTIRES
GOLDCORP INC
GOLDMAN SACHS GROUP INC
GOODRICH CORP
GOOGLE INC
GRACOING
GRAFTECH INTL LTD
GREATBATCH INC
GREENFIELD ONLINE INC

GSI GROUP NG
GULFMARK OFFSHORE ING
GYMBOREE CORP
HAEMONETICS CORP
HASN CELESTIAL GROUP INC
HALLIBURTON CO
HANOVER INSURANCE GROUP INC
HARLEYSVILLE GRGUP INC
HARRAHS ENTERTAINMENT INC
HARSCO CORP

HARTFORD FINANCIAL SERVICES GRE INC

SHARES
162,000
78,200
497,700
94,349
186,600
144,300
173,700
9,500
307,800
43,500
39,520
206,315
593,100
453,800

18,000

657,859
73,300
72,500

134,800

142,160

211,500

907,400

104,500

176,280
29,530
93,800

157,100
53,350
95,914
29,000
78,800

996,760

196,300
61,400

156,460

349,200

564,400
64,600

115,790
31,464

113,900
35,200

196,600

153,700
30,400
29,000

399,400

34,000

83,300
32,300
179,870
89,554
380,000
12,500
189,803

60,400 .

408,700

MARKET
VALUE
8,763,360.00
1,333,008.60
16,259,859.00
5,380,783.77
10,598,880.00
6,672,875.00
12,436,920.00
6,212,605.00
6,710,040.00
1,526,275.00
941,366.40
16,934,167.00
9,714,446.00
25,748,612.00
| 2,384,460.00
19,934,469,00
3,208,341,00
3,342,465 00
4,029,§72.00
2,017,820.00
§,281,380.00
17,331,340.00
7,729,865 00
9,455,659.00
1,563,613.50
7 096,908,00
12,288,362.00
2,042,238.00
6,767,695.8%
2,277,660.60
1,551,572.00
34,286,480.00
2,871,869,00
4450,272.00
5362,956.00
13,189,554.00
7,670,196.00
1,752,572.00
2,743,865.10
6,819,822,00
6,783,884.00
18,422,976.00
7,915,048.00
2,588,308.00_
984,960,00
461,390.00
3,822,016.00
1,741,480.00
3,282,853.00
1,699,303.00
4,881,671.80
3,089,613.00
18,540,200.00
420,336,00
16,182,604.00
3,140,800.60
4,009,357.00
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DOMESTIC EQIATY .-
HASBRO NG

HEALTH NET INC

HEALTHEXTRAS INC

HEALTEWAYS INC

HELIX ENERGY SOLUTIONS GROUP INC
HENRY SCHEIN INC

HERCULES INC

HERCULES OFFSHORE INC

HERSHEY £O

HESS CORPORATION

HEWLETT PACKARD CO
HILLENBRAND INDUSTRIES INC
HILTON HOTELS CORP

HOLLY CORP

HOLOGIC NG

HOME DEPOT INC

HOSPIRA INC

HUB GROUR INC

HUDSON CITY BANCORP INC
BUNT(}.B.)TRANSPORT SERVICES INC
IACANTERACTIVE CORF

IDEARC INC

IXON OFFICE SOLUTIONS

ILLINOIS TOOL WORKS TNC.
RNFORMATICA CORP
INGERSOLL-RAND CD

INGRAM MICRO INC

INLAND REAL ESTATE CORP

INSTEEL INDUSTRIES INC

INTEGRA LIFESCIENCES HLDGS CORP
INTEL CORP

INTERCONTINENTAL EXCHANGE INC
INTERNATIONAL BUS MACH CORP
INTERNATIONAL FLAVORS & FRAGRANCES
INTERNATIONAL GAME TECHNOLOGY
INTERPUBLIC GROUP COMPANIES INC
DNTERWOVEN INC

INTUTT INC

INVENTIV BEALTH INC

INVESTMENT TECHNOLOGY GROUP
INVESTORS BANCORP INC
INVITROGEN

ISHARES TRUST RUSSELL 2000 INDEX FUND

ISTAR FINANCIAL INC

ITT CORP

ITT EDUCATIONAL SERVICES INC
J2 GLOBAL COMMUNICATIONS INC
JACK IN THE BOXINC

JACORS ENGINEERING GROUP INC
JANUS CAPITAL GROUP INC

JOS {INIPHASE CORP

JEFFERIES GROUP INC

JOHNSON & JOENSON

JONES AFPAREL GROUP NG
JONES LANG LASALLE INC

JOS A BANK CLOTHIERS

JOY GLOBAL INC

SHARES
99,600
210,000
66,300
83,100
94,350
125,500
125,900
84,506
65,750
30,000
421,947
27,600
150,900
43,100
74,300
871,100
176,300
281,500
807,023
59,200
161,164
683,500
640,100
130,629
575,430
148,623
95,300
55,400

218,700

36,500
233,200
36,500
70,480
142,200
303,400
948,960
718,600
67,800
88,150
78,500
198,316
101,100
422,700
138,300
64,500
29,500
74,300
60,300
140,200
117,300
£9,940
132,100
163,800
819,600
29,100
122,800
39,800

MARKET
VAL
3,128,436.00
11,088,000.00
1,975,944.00
3,936,447.00
3,765,508.50
6,524,578.00
2,473,935.00
2,736,116.50
4,828,265.00
1,768,200.00
18,827,275.80
1,794,000.00
5,050,623.00
3,197,580.00
4,109,533.00
34,277,785.00
6,382,752.00
9,901,056,00
9,861,821.00
1,735,744,00
5,577,386.04
24,148,055,00
9,991,961.00
7,078,785.51
B,505,000.18
3,147,512.86
2,068,963.00
940,692.00
3,936,600.00
1,803,830,00
5,540,332.00
5,396,525.00
741802000
7,414,308.00
12,044,980.00
11,388,144.00
10,089,144.00
2,039,424.08
3,227,371.50
3,418,737.00
5,345,383.83
7,456,125.00
35,067,192.00
6,130,839.00
4,404,050.00
3,462,710,00
2,593,870.00
4,277,682,00
B,062,902.00
3,265,632.00
1,207,894.20
3,564,058.00
10,093,356.00
23,153,700.00
3,302,350.00
$,092,$16.00
5,238,034.00
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DOMESTIC EQUITY
JPMORGAN CHASE & CD
TUNIPER NETWORKS
KAYDON CORP
KEYCORP
KLA TENCOR CORP
KNOLL INC
KOMAG INC
KOPIN CORP
KORN-FERRY INTERNATIONAL
KRAFT FQODS INC
KROGER CO
L-t IDENTITY (HLD)
13 COMMUNICATIONS HLDGS INC
LABORATORY CORP OF AMERICA HOLDINGS
LAM RESEARCH CORF
LAMAR ADVERTISING CO
LANDAMERICA FINANCIAL GROUP INC
LANDSTAR SYSTEMS INC
LEGG MASON NG
LENNAR CORP
LEUCADIA NATIONAL CORP
LIBERTY GLOBAL INC
LIBERTY MEDIA HOLDING
LIFEPOINT HOSPITALS INC
LILLY{BLD& CO
LIMITED BRANDS INC
LINCOLN NATIONAL CORP
LINEAR TECHNOLOGY CORE
LIONBRIDGE TECHNOLOGIES INC
LIVE NATION INC
LIZ CLAIBORNE INC
LOCKHEED MARTIN CORP
LOEWS CORP COM
LONGS DRUG STORES INC
LOWES COS INC
LUBRIZOL CORP
MACROVISION CORP
MACY'S INC
MAF BANCORP INC
MAGNA INTERNATIONAL INC
MANHATTAN ASSOCIATES INC
MANPOWER INC
MARTEK BIOSCIENCES CORP
MATRIX SERVICE CO
MAXIM INTEGRATED PRODUCTS
MAXIMUS INC
MCCORMICK & SCHMICKS SEAFOOD RESTAU
MCDONALD'S CORP
MOGRAW-HILL COS INC
MCKESSON CORP
MDC HLDUS INC
MEADGWBROOK. INSURANCE GROUP INC
MEDCATH CORP
MEDCO HEALTH SOLUTIONS INC
MEDICINES CO
MEDTRONIC NG
MEMC ELECTRONICS MATERIALS ING

SHARES
616,560
308,760

41,900
113,900
27,600
24,398
163,300
2,378,500
51,600
218,364
116,600
56,605
24,300
108,500
11,700
106,851
100310
37,100
98,100
968,500
231,116
231,000
107,414
426,470
443 425
147,308
47,500
241,000
1,796,000
718,700
60,000
53,900
108,500
143,457
660,713
26,800
51,600
52,405
52,878
208,300
41,600
118,300
637,500
65,506
66,700
26,900
17,600
203,800
148 462
58,500
119,670
52,900
30,200
44,300
213,000
161,100
279,200

MARKET
VALUE DOMESTIC EQUITY . .
29,891,712.00 MENS WEARHOUSE INC
176997908 MERCK & COMNC
249654800  MERINAN BIOSCIENCE ING
3910,187.00  METHANEX CORP
1,516,620.00 METLIFE INC
1,89051520  MGIC INVESTMENT CORP
520763700 M DEVELOBMENTS INC
92765000  MICROCHIP TECHNOLOGY
135501600  MICRON TECHNOLOGY ING
769733100 MICROSOFT CORP
326308000  MILLERCHERMAN) ING
1,157,572.25 MILLIPORE CORP
241527200 MINE SAFETY APPLIANCES CO
852251400  MOBILE TELESYSTEMS
9,853,380.00  MONEYGRAM INTERNATIONAL INC
670596300  MONTPELIER RS HOLDINGS
947891190  MOOW INC
1,790,075 80 MORGAN STANLEY
9,651,07800  MURPHY OfL CORP
35,311,496.00 NALCO HLEG CO
8,146839.00  NASH FINCH CO
548024000  NATIONAL OILWELL VARCC INC
12,640,480.00  NATIONWIDE FINANGCIAL SOLUTIONS INC
1649585960  NAVIGATORS GROUP INC
24.890349.00  NAVISTAR INTERNATIONAL CORP
404338500  NBTYINC
3,370,125.00  NETGEAR INC
871938080  NEUSTAR INC
1057844000  NEWMONT MINING CORD
16,084,506,00 NEWS CORP
223800000 NI HOLDINGS ING
5,073,607,00 NIKE INC
553133000  NOBLE CORP
7,534,361.64 NOBLE ENERGY INC
20,277,282.00 NCRDSTROM INC
1,729940.00  NORTHERN TRUST CORP
1,551,09600  NORTHROP GRUMMAN CORP
2,084,670.9G NORTHWEST AIRLINES CORP
341176028 NOVA CHEMICALS CORP
18,953,217.0¢ NOVARTIS AG
1,161,05600  NOVATEL WIRELESS INC
1091199260  NOVELL NG
1655537500  NUANCE COMMUNICATIONS INC
162767560 NUCOR CORP
2,228 447.00 NUVEEN MTMS
LIGESIZ00  NVIDIA CORD
45654400 NVRING
10344,838.00  OCEANEERING (NTERNATIONAL ING
23,723293.00  ODYSSEY REALTHCARE INC
348804000  ODYSSEY RE HOLDINGS CORP
5,781.241.20- OFFICE DEPOT INC }
579,784.0¢  OLD REPUBLIC INTERMATIONAL CORP
960,360.00 OMNICELL INC
345495700  ONEOK INC
375306000  OPTIONSXPRESS HLDGS INC
£,354,646.00 ORACLE CORP
1706470400  OREILLY AUTOMOTIVE INC
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SHARES

51,600
165,196
64,200
107,500
415,600
161,035
268,400
86,300
289,090
2,659,370
224,000
102,000
275,200
38,500
356,865
808,700
27,750
58,900
98,400
944,177

39,000,

71,050
24,400
4,300
84,100
53,700
94,500
68,400
66,943
667,000
163,600
202,300
164,450
95,600
25,835
128,000
315,900
3719
8,700
18225
137,200
754,400
248,100
57,200
116,500
97,200
4700
163,900
710,500
10,900
48,800
275,661
6,800
172,300
110,300
915,600
293,500

MARKET
VALUE
2,635,212.00
13,136,760.00
1,390,572.00 .
2,712,606,00
26,797 888,00
5,744,850,10
9,740,496.60
3,196,552.50
3,622,297.70
78,371,634.00
7,078,400.00
7,639,180.00
12,042,752.00
2,331,945.00
15,564,376.75
14,563,298.80
1,224,052.50
4,940,532.00
5,348,296.00
25,517,658.65
1,830,500.00
7,406,252.00
1,342,568.00
474,320.00
5,950,600.00
2,319,840.00
342562500
1,981,544.00
2,614,871.70
14,147,070.00°
13,209,064.60
11,792,061.00
16,037,164.00
| 5,964,484,00
1,525,165.20
$,222,720.06
24,569,133.00
$2,563.00
2,441,659.00
1,021,875.75
3,569,944.90
7.072,474.00
4,150,113.00
3,354,780,00
7,240475.00
4,015,332,00
3,194,825.00
8,627,696.00
8,426,530.60
467,501.00
1,478,640.00
5,860,552,86
1,388,104.00
B,685,643.00
2,835,430.00
18,046,476.00
10,738,350,00
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MARKET MARKET
DOMESTIC EQUITY SHARES YALUE DOMESTICEQUITY - . SHARES YALUE
OSHKOSH TRUCK CORP 136,200 8,565,704.00  RAREHOSPITALITY INC ' 141,360 3,782,601.00
PANERA BREAD CO 28,551 1,31505806  REGAL BELOIT CORP 42,791 1,993,493.14
PAREXEL TNTERNATIONAL CORP 41,600 1,749,696.00  RENT-A-CENTER INC 361,300 9,476,399.00
PARKER DRILLING CO ‘ 181,400 1,911,95600  REPUBLIC SERVICES INC 724,700 6,884,308.00
PARKER-HANMIFIN CORP COM 44,100 431783100 RESEARCH IN MOTION 72,900 14,579,271 80
PARTNERRE 40,300 3,123,250.00  RESOURCES CONNECTION INC 88,500 2,936,430.00
PATTERSON COS INC 126,300 472583600  RITE AID CORP 352,300 2,250,864.00
PATTERSON UT! ENERGY INC 125,300 3,297218.80  ROBERT HALF INTERNATIONAL INC 153,500 5,602,750.00
PEDIATRIX MEDICAL GROUP INC 185,200 16,213,780.60  ROCK-TENN CO 27,700 878,644.00
PENNEY(3.C.)CO INC 75,119 5437,113.22  ROCKWELL COLLINS INC 83,400 5,891,376.00
PEP BOYS MANNY MOE & JACK 405,405 8,172,964.8¢  ROGERS COMMUNICATIONS INC 14,300 §07,607.00
PEPCO HLDGS INC 108,300 3,054,060.00  ROPER INDUSTRIES INC ) 139,00 7,9836,900.00
PEPS! BOTTLING GROUP INC 489,474 28,625339.00  ROYAL DUTCH SHELL 233,480 19,453,890.00
PERFICIENT INC 55,400 1,146,78000  RYDER SYSTEM INC . 48,200 2,593,160.00
PEROT SYSTEMS 276,560 4711,560.00  SAFECO CORP 38,300 2,446,318.00
PETROCHENA CO 11,460 170387230 SAFETY WNSURANCE GROUP ING 12,600 521,640.00
PETSMART INC - 135,100 438399500  SAFEWAY INC : 205,400 6,889,762.00
PFIZER [NC _ 389,308 9,967,390.00  SALIX PHARMACEUTICALS LTD 1,596,400 19,635,720.00
PG & B CORP HLDGS 42,500 1,92525000  SALLY BEAUTY HOLDRNGS INC 621,500 5,593,500.00
PHARMACEUTICAL PRODUCT DEVELOPMENT 129,858 4969,665.66  SCHERING-PLOUGH CORP 167,500 5,110,876.00
PHARMANET DEVELOPMENT GROUP INC 55,460 1,766,152.00  SCHLUMBERGER 224345 12,055,864.00
PHARMION CORP 583,100 16,880,745.00  SCHWAB (CHARLES) CORP 578,800 11,876,976.00
PHH CORP ‘ 17,400 2,415654.00  SCIELE PHARMA INC 134,800 3,175,888.00
PHILADELFHIA CONSOLIDATED HOLDINGS 83,100 3,473,58000  SEACHANGE INTERNATIONAL INC 927,757 7,199,354,32
PHOENTX COMPANIES INC 94,500 1,418,44500  SEMTECH CORP 138,000 2,391,540.00
PIONEER NATURAL RESOURCES CO 138,295 673634945 SHAW COMMUNICATIONS 78,700 13,308,548.00
PLAINS EXPLORATION & PRODUCTION CO 120,720 577162320 SILGAN HLDGS INC 64,050 3,540,684.00
PLATINUM UNDERWRITERS HLDGS 305,700 10,623,075.00 SILICON IMAGE INC 756,610 6,491,713 80
PLAYTEX PRODUCTS INC 61,700 $12,777.00  SILVER WHEATON CORP 160,570 1,179,17036
PLUM CREEK TIMBER CO INC 162,799 6,78220634  SIRONA DENTAL SYSTEMS INC 101,260 3,828,356.00
PMI GROUP ING 62,000 2,765,540,060 SMUCKER{IM.)CO : 19,500 1,241,370.00
PNM RESOURCES INC 354,643 ,855,528.57  SOUTHERN UNION CO 227,800 7,424,002.00
POLO RALPH LAUREN CORP 41,300 4,032321.00  SOVEREIGN REAL ESTATE TNVT TR 13 61,490.00
POLYCOM INC 205,900 691824000  SPARTECH CORP 35,295 937,082.25
PORTFOLIO RECOVERY ASSOCIATES INC 61,700 3,703,234.00  SPHERION CORP 52,900 495,731,00
PORTLAND GENERAL ELECTRIC CO 862,284 23,661,073,00  SPRINT NEXTEL CORP 894,427 18,523,583.00
POTASE CORP OF SASKATCHEWARN INC 34,200 2,666,57400  SPSSINC 51,000 2,251,140.00
POWERWAVE TECHNOLOGIES INC 1,436,400 9,623,880.00  STIOECO 202,700 9,393,118.00
PRAXAIR INC 174,900 12,591,05180 5T MARY LAND & EXPLORATION 86,200 3,156,644.00
PRECISION CASTPARTS CORP 182,200 22,111,792.00  STJUDE MEBDICAL INC 475,045 19,709,659.00
PREFERRED BX LOS ANGELES CALIFORNIA 15,200 608,000.00  STAPLES INC 134,800 3,198,404.00
PREMIERE GLOBAL SERVICES INC 109,600 142699200  STARBUCKS CORP 195,300 5,124,672.00
PRICE T.ROWE ASSOC INC EHE400 5,780,546.00  STEEL DYNAMICS INC 36,000 1,508,760.00
PRICELINE.COM RNC 232,800 16,002,672.00  STEINER LEISURE 138,300 6,793,296.00
PRIDE BNTL INC 99,800 3,738,508.00  STERIS CORP 686,000 20,891,600.00
FRINCIPAL FINL GP 50,900 2,966,961.00  STERLING BANCSHARES INC 97,000 1,097,07000
PROASSURANCE CORP 25,200 140288400  STERLING FINANCIAL CORP 66,800 1,933,152,00
PROCTER & GAMBLE CO 278,450 1703835600  STREETTRACKS GOLD TRUST GOLD SHARES 61,790 3,571,243.30
PSYCHIATRIC SOLUTIONS INC 92,200 3,343,172.00  STRYKER CORP 82,790 5,223,221.00
PULTE HOMES [NC 478,800 10,749,060.00  SUNCOR ENERGY 268,830 24,173,193.00
QLOGIC CORP ) 400,100 §,661,565.00  SUNDCOINC 341,900 27,242,592.00
QUADRAMED CORP 200 65000  SUNSTONE HOTEL INVESTORS INC 40,300 1,144,117.00
GUALCOMM BNC 320,185 13,892,827.15 SUNTRUST BANKS INC 76,800 6,563,406.00
QUANEX CORP 64,200 3,126,540.00  SVB FINANCIAL GROUP 44,100 2,342,151,60
QWEST COMMUNICATIONS INTL INC 244,300 2,360,710.00  SYMANTEC CORP 75,900 1,533,180.00
R.H. DONNELLEY CORP 125,042 9475,682.76  SYMYX TECHNOLOGIES INC 753,000 8,667,030.00
RADIOSHACK CORP 83,700 277381880  SYNNEX CORP 42,300 382,108.00
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MARKET
DOMESTIC EQUITY SHARES YALUE DOMESTIC EQUITY -
JYSCO CdR.P 131,200 4,331,581.00 VISHAY INTL
TARGET CORP 79,638 5,064,576.80 VOCUS INC
TEKELEC INC 728,900 13,510,738.00 WABTEC CORPORATION
TEKTRONIK INC 63,300 2,203,222.00 WAL-MART STORES THC
TELEDYNE TECHNOLOGIES INC 44,100 2,026,185.00 WALYT DISNEY CO. DISNEY
TELEFLEX INC 18,800 t,537,464.,00 WASHINGTON MUTUAL TNC
TELEPHONE & DATA SYSTEMS INC 29,300 1,845,815.00 WASTE MANAGEMENT INC
TEMPLE-INLAND INC 57,245 3,522,284 85 WATERS CORF
TENET HEALTHCARE CORP 2,518,100 16,352,831.00 WATSCOINC
TEREX CORP 128,000 10,487,700,00 WATSON WYATT WORLDWIDE INC
TETRA TECHNOLOGIES 340,700 9,607,740.00 WEATHERFORD INTL
TEXAS INSTRUMENTSINC 64,400 2423372.00 WERMD HEALTH CORP
TEXTRON iNC 84,100 $,260,251.60 WELLCARE HEALTH PLANS INC
TFS FINANCIAL CORPORATION 572,430 6,605,842.20  WELLPOINT INC
THERME) FISHER SCIENTIFIC INC 317,180 16,403,515.00 WELLS FARGO & CO
THOMAS & BETTSCP 116,100 6,733,800.00 WEST PHARMACEUTICAL SERVICES INC
THORATEC CORP 887,400 16,319,286.00 WESTERN UNION COMPANY
TIDEWATER INC 54,700 3,877,136.00 WEYERHAEUSER CO
TIME WARNER INC 279,038 5,870,959.52 W-H ENERGY SERVICES INC
TIMKEN CO 76,500 2,773,248.00 WHITE MOUNTAINS INSURANCE GROUP
TITANIUM METALS CORP l £46,200 4,663,780.00 WILLIAMS-SONOMA INC
TODCO 69,000 3,257,45%0.00 WINN-DIXIE STORES INC
TOLL BROS INC 198,000 4,946,040.00 WOLVERINE WORLD WIDE INC
'{OWE.R GROUP INC 52,900 1,687,510.00 WORLD ACCEFTANCE CORP
TRAVELERS COS INC 372,941 19,952,343 50 WORLDSPACE INC '
TRC CO8 INC 726,600 10,775.478.00.  WRIGHT EXPRESS CORP
TRIARC COMPANIES 343,456 5,392,259,20 WRIGHT MEDICAL GROUP INC
TRIMBLE NAVIGATION 104,600 3,368,120.00 WRIGLEY{WILLIAM)JUMIOR CO
TRIUMPH GROUP INC 31,800 2,088,493.00 WYETH
TRONOX [INC 547,500 7.,825,363.00 WYNDHAM WORLDWIDE
TRW AUTOMOTIVE HLDGS CORP 70,200 2,585,466.00 WYNN RESORTS
TUESDA\; MORNING CORP 296,000 3,638,560.00 XERCX CORFP
TUPPERWARE BRANDS CORP 90,700 2,606,718,00 HILINK INC
TWEEN BRANDS INC 90,200 4,022,920.00 KL CAPITAL
TYCO INTERNATIONAL LTD 1,174,100 39,672,839.00 XTO ENERGY INC
TYSON FOODS INC 49,300 1,147,352.00 YAHQO INC
UCBH HLDGS INC 132,400 2,784.348.00 YUM BRANDS INC
ULTRA TEd-I INC 804,630 10,725,717.90 ZALE CORP
UMB FINANCIAL CORP 173,239 6,387,321.93 ZEBRA TECHNCLOGIES
UNION BANCAL CORP 297,500 17,760,750.00 ZIMMER HOLDINGS INC
UNISYS CORP 333,100 3,044,534.00 ZORAN CORP
UNIT CORP ‘ 23,200 1,459,512.00 ZUMIEZ INC
UN{TED TECHNOLOGIES CORP 361,286 25,626,016.00 ZYGO CORP
UNTYERSAL ELBECTRONICS INC 22,700 ’ 824,464.00  TOTAL DOMESTIC EQUITY
UNIVERSAL FOREST PRODUCTS 36,400 1,538,264.00
UNUM GROUP 1,457,500 38,055,325.00 ‘
UTL PARCEL SERV 43,983 3,575,505,00 INTERNATIONAL EQUITY
VALASSLS COMMUNICATIONS INC 207400 3,563,2046.00 ABN-AMRO HLRGS
VALMONT INDUSTRIES INC 2,700 1,651,652.00 ACCOR
VALUECLICK TNC 172,200 5,073,012.00 ADECCO
VARIAN TNC 44,100 - 2,418,003.00 ADVANTEST CORP .
VARIAN SEMICONDUCT EQUIP ASSQC INC 168,200 §,738,092,00 ABEGON
- VEECO FEI INCCOM 420,700 8,725,318.00 AEON CQ
VENTAS {INC 213,600 7,743,000.0¢ AIFUL CORP
VERTEX PHARMACEUTICAL 43,425 1,240,218.00 AIR LIQUIDE
VIACOM INC 161,409 §,719,456.67 AKER KVAERNER
VIGNETTE CORF 793,800 $5,305,008.00 AKZQ NOBEL
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SHARES
157,200
23,900
69,300
954,102
392,140
244,226
262,950
175,500
57,400
46,600
367,000
37,935
61,700
92,500
108,100
27,700
934,940
144,658
66,794
11,680
133,100
225,000
90,700
49,098
301,750
557,100
515,000
102,696
161,294
187,160
24,475
78,508
156,600
247,000
179,542
665,000
536,200
607,600
377,100
46,100
119,600
84,000
41,600

SHARES
321,928
75,212
12,633
19,500
422,992
263,700
287,000
81,592
126,300
148,100

MARKET
VALUE
2,486,904.00
600,129,00
2,549,794.00
45,901,848.00
13,387,659.00
10,413,796,64
14,268,198.00
10,417,680.00
3,122,560.00
2,352,368.00
20,273,080.00
1,785,600.45
5,584,467.00
7,416,207.00
3,801,877.00
1,306,055.00
19,474,800.00
11,417,856.00
4,135,216.54
7,078,313.60
4,203,298.00
6,592,500.00
2,513,297.00
2,097,957.54
1,457 45250
19,081,817.00
12,421,800.00
5,680,115.76
9,248,598.00
6,786,421.60
2,195,162.75
1,450,680.00
4,192,182.00
25,034,130.00
16,790,474.00
18,041,450.00
17,544,464.00
14,466,956.00
14,608,854.00
,913,429.00
2,396,784.00
3,173,520.00
594.464.00
5,052,869,613.73

MARKET
YALUE

14,804,254.26
§,681,003.17
978,707.04
847,929.07
8,363.419.82
4,889,357 89
8,226,895.78
10,737,311.00
3,220,262.94
12,793,852.00
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INTERNATIONAL EQUITY
ALCAN INC
ALCATEL LUCENT
ALLIANZ S8
ALLIED IRISH BANKS
AMCOR
AMDOCS
AMERICA MOVIL
ARM HLDGS
ASCIANO GROUP
ASTELLAS PHARMA,
ASTRAZENECA
ATLAS COPCO
AVIVA
AXA
BAESYSTEMS
BANCO BILBAD VIZCAYA
BANCO SANTANDER
BANK OF BEAST ASIA
BANK OF YOKOHAMA
BARCLAYS
BARRICK GOLD CORP
BASF
BAYER
BAYERISCHE MOTOREN WERKE
BHP BILLITON LIMITED
BNP PARIBAS
BOC HONG KONG
BOUYGUES
BP
BRAMBLES LTD
BRITISH AMERICAN TOBACCO
BRITISH LAND CO
BRITISH SKY BROADCASTING GROUP
BT GROU?P
CADBURY SCHWEPPES
CAMECO CORP
CANADIAN IMPERIAL BANK OF COMMERCE
CANADIAN NATURAL RESOURCES
CANGN ING
CAPTTALAND
CARNIVAL
CARREFOUR
CELESTICA INC
CENTRAIS ELETR BRAS-ELETROBRAS
CHINA COAL ENERGY COMPANY
CHINA MERCHANTS BANK
CHINA MOBILE LTD
CHINA PETROLEUM & CHEMICAL CORP
CHINA SHENHUA ENERGY CO LTD
CTTIZEN HOLDINGS CO LTD
CNOOC
COMMERZBANK
COMPAGNIE FINANCIERE RICHEMGNT
COMPANHIA VALE DO RIO DOCE
COMPASS GROUP
CONTAX PARTICIPACOES
CONTINENTAL

SHARES

44,500
1,322,600
15,500
293,893
152,900
97,200
196,600
329,600
62,618
120,600
338,673
56,400
361,770
212,148
1,737,227
195,300
189,200
370,200
125,000
94,300
133,800
35,400
121,061
84,517
157,000
2,613
362,500
93,900
515,301
196,243
331,724
35,600
766,400
926,764
167,600
107,200
8,300
144,900
35,350
428,000
64,600
125,220
204,961
497,100
1,838,300
2,664,374
565,834
4,707,932
299,000
40,000
3,851,000
36,900
103,000

© 39,500
577,686
702,960
5,800

MARKETY
YALUE

3,602,622.80
18,541,144.53
3,613,126.42

8,065,358.00

966,011.09
3,870,504.00
12,138,266.00
968,794.00
538,15738
5,234,349.57
18,215,425.00
845,242.96
5,396,569,92
9,171,392.00
14,116,216.00

4,800 475,96

3,498,124.38
2,083,526,27
$74,520.33
1,316,823.69
3,885,566.00
4,630,347.17
9,124,876.00
5,440,124.00
4,521 835,00
9,858,589.00
863,371,724
7,886,727.16
6,234,261.25
2,027,879.39
11,301,114.62
957,109.21
9,841,067.00
6,182,548.12
2.246,596.59
5,441,880.14

794,088.34

9,641 393,60
2,081,270.50
2,266,597.18
3,282,609.33
8,817,702.00
1,294,794.75
1,458,985 50
2,756,588.85
6,284,555.93
6,076,026.08
5,209,021.83
1,044,103.92

355,852.63
4,364,325.46
1,756,694.15
6,176,974.54
1,759,725.00
4,007,388.50

865,269.90

814,416.76
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INTERNATIONAL EQUITY - .
COUNTRY GARDEN

CREDIT SUISSE GROUP

cra

DAI NIPPON PRINTING CO
DAIICHI SANKYO COMPANY LIMITED
DAILY MAL & GENERAL TRUST
DAIMLER

DATWA HOUSE INDUSTRY CO
DASSAULT SYSTEMES

DBS GROUP HLDGS LTD

DEPFA BANK

DEUTSCHE BANK

DEUTSCHE POST

DEUTSCHE TELEKCM

DNB NOR ASA

EON

BAST JAPAN RAILWAY CO

EDF

EMBRAER-EMPRESA BRAS DE AERONAUTICA
ENCANA CORP

EN

ESPRIT HLDGS

FANUC CO

FORTIS

FORTUM O')

FOSTERS GROUP

FRANCE TELECOM

FUJIFILM HLDGS CORP

GAZPROM OAQ ADS

GIVAUDAN

GLAXOSMITHKLINE

G20 MEXICO

GROUPE DANCNE

HANG LUNG PROPERTIES
HARMONY GOLD MINING CO
HASEKQ CORP

HBOS

HEINEKEN HLDG

HENDERSON LAND DEVELOPMENT CO
HIGH TECH COMPUTER CORP
HIROSE ELECTRIC 0O

HITACHI HEGH-TECHNOLOGIES CO
HOLCIM

HONDA MOTOR CO

HONG XONG & CHINA GAS CO
HONG KONG EXCHANGES

HOYA CORP

HSBC HLDGS

HYPO REAL ESTATE HLDG
TDEMITSU KOSAN €O

[NDUSTRIA DE DISENO TEXTIL
INDUSTRIAL & COMMERCIAL BK GF CHINA
INFINEON TECENGCLOGIES

ING GROEP N.V. CVA

INPEX HOLDINGS INC

INSURANCE AUSTRALLA GROUP
INTESA SANPAOLO SPA

SHARES
2,056,100
106,215
224,681
615,000
190,600
55,500
56,900
3,000
13,300
47,000
280,760
29,700
299,870
1,303,158
45,000
89,193
120
38,511
71,700
26,000
91,900
71,000
94,600
37,100
138,700
216,000
915,673
253,400
84,700
3,000
797,909
641,500
43,000
393,000
72,000
1,195,000
497,970
17,500
841,000
13,300
5,600
1,757,000
37,162
202,000
356,900
287,200
76,700
926,392
49,156
9,600
12,814
902,000
458,600
313,497
277
166,052
1,957,467

MARKET
VALUE

1,735.753.50
7,570,672.00
11,112,268.00
9,158,144,05
5,046,360.20
852,402.82
5.244,750.64
756,192.56
1,155,676.44
T00,544.02
4,940,721.00
4,209,635.11
9,605,447.00
24,006,127.72
580,561 .60
14,887,502.00
$23,11430
4,175,445,00
3,456,657.00
1,766.209.17
3,332,708,00
900,506.89
9,743,812.00
1,579.823.42
4,343 ,980.60
1,169.161.07
25,327,908.00
11,305,596,60
3,548,930,00
2,961 814,62
20,891,546.00
392089432
3,485 58647
1,354,756.30
1,625,700.00
3,551.524.37
9,446,151.00
92478400
5,728,296.60
950,285.00
735,511.56
12,994,858,00
402669191
7,360,621 89
739,69122
4,059.350.98
2,540,208.11
16,063,119.60
3176924 43
1,072,755.88
75748133
500,722.93
7.587,187.32
13,883,068.00
2,579.456.66
803,007.54
14,619,424.00
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INTERNATIONAL EQUITY
v

JAPAN TGBACCO INC
JARDINE MATHESON HLDGS
IC DECAUX
KANSAI ELECTRIC POWER GO INC
KERRY PROPERTIES
KEYENCE CORPORATION
KINGFISHER
KONINKLLIKE AHOLD
KOOKMIN BANK
KOREA ELECTRIC POWER CORP
KT CORP
LAFARGE
LG ELECTRONICS INC
LG TELECOM CO
LI & FUNG
LLOYDS TSB GROUP
L'OREAL
LVMH MOST-HENNESS Y LOUIS VUITTON
MACQUARIE BANK
MANULIFE FINANCIAL CORP
MARKS & SPENCER GROUP
METHANEX CORP COM
METRO
METSO
MILLEA HOLDINGS INC
MITSUBISHI CORP
MITSUBISHI ESTATE CO
MITSUBISH] HEAVY INDUSTRIES
MITSUBISHI UFJ FINANCIAL GROUP
© MITSUI 0.5 K LIVES
MITSUI SUMITOMO INSURANCE CO
MIZUHO FINANCIAL GROUP
MORRISON(WM.JSUPERMARKETS
MURATA MFG CO
NATIONAL GRID
NESTE OIL
NESTLE
NEWS CORPORATION
NEXT
NGR SPARK PLUG CO
WINTENDO COLTD
NIPPON BLECTRIC GLASS
NIPPON TEL & TEL CORP
NISSAN MOTOR CO
NOKIA CORP
NORSKE SKOGSINDUSTRIER ASA
NORTEL NETWORKS CORP
NOVARTIS
NOVO-NORDISK
NTT DOCOMO INC
NIT URBAN DEVELOPMENT CORP
NUMICO
OBAYASHI CORP
oMY
ONO PHARMACEUTICAL CO
opAP

SHARES
4,832,100
182
240,844
79,800
20300
142,500
1930
1,773,501
1,562,879
10,730
413,680
275,130
14,800
113,400
381,518
507,200
598,900
28,900
43612
26,069
196,207
638,659
49,100
15,800
17,500
182,000
139,400
68,000
96,000
" 2,048
107,000
921,000
1,637
1517418
17,200
130,600
92,000
61,843
16,969
29,974
41,000
22,320
78,500
1374
207,300
223,400
48,571
381,810
285,485
74,953
506
561
9,508
145,000
10,200
112,000
117,930

MARKET
YALUE

11,071,557 44
896,036.28
5,732,087.20
2,535,019.63
691,602.90
894,965 40
856,997.45
8,059,467.60
26,583,722.00
541,880.07
9,058,592.00
7,049,770.00
2,706,394.16
14,338,954.43
4,232,665.33
2,171,948.99
6,680,912.00
3,426,912.58
5,038,321.94
1,875,939.86
7,123,751.00
8,047,025.55
1,220,403.29
1,305,627,83
1,035,669.27
7,457,144.00
3,645,993.76
1,844,609.09
614,891.29
22,553,787.00
1,450,406.90
11,798,226.63
11,307,025.00
9,209,532,76
1,331,495.20
1,933,77632
865,513.47
23,514,065.00
361,208.17
3,626,633.47
712,134.09
8,151,196.00
1,382,545.85
14,926,839.00
2,223,362.50
£,278,645.00
700,644.09
9,182,530,50
16,061,609.00
8,161,555.00
794,979.72
1.279,233.98

' 484,357.52
789,019.80
681,754,594
5.922,181.08
4,173,202.00
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INTERNATIONAL EQIITY |
ORACLE CORP JAPAN
CRIX CORP

‘PEUGEQT

PHILIPS BLEC
PORTUGAL TCOM
POTASE CORP OF SASKATCHEWAN INC

PRECIZSION DRILLING TRUST TRUST UNITS

PUBLICIS GROUPE

QBE INSURANCE GROUP
RAIFFEISEN INTERNATIONAL BANK
RECKITT BENCKISER

REED ELSEVIER

RENAULT

REPSOL

RESEARCH IN MOTION

REUTERS GROUP

RIO TINTO

ROCHE HLDG

ROGERS COMMUNICATIONS ING
ROHM CO LTD

ROLLY ROYCE GROUP

ROYAL BANK OF CANADA
ROYAL BANE OF SCOTLAND GROUP
ROYAL DUTCH SHELL

§.£.5.8A FIDUCIARY DR
SABMILLER

SAMSUNG ELECTRONIC

SAN-TN GODO BANK

SANKYO CO

SANOF-AVENTIS

sAP

SASOL

SCHLUMBERGER

SCHNEIDER BELECTRIC
SCOTTISH & SOUTHERN ENERGY
SEVEN & [ HOLDINGS CO
SHIMAMURA CO-

SHIN-ETSU CHEMICAL €O
SHINHAN FINANCIAL GROUP
SHISEIRO CO

SIEMENS

SINGAPORE TELECOMMUNICATIONS
SK TELECOM

SMC COR

SMURFIT KAPPA GROUP

SNS REAAL GROEP

SOCIETE GENERALE

SOFTBANK CORP

SOMPC JAPAN INS

SONY CORP

$T MICROELECTRONICS
STANDARD CHARTERED
STOLT-NIELSEN

STORA ENSO

SUMITOMO CORP

SUMITOMO METAL INDUSTRIES
SUMITOMO MITSUI FINANCIAL GROUP

SHARES

2,900
22,480
20,100

145,609
636,366
141,500
142,656
126,024
27,293
9,000
87,060
417,743
7,400
72,000
5,700
139,400
146,173
58,889
126,200
115,000
15,050
20,500
1,203,506
510,653
58,100
317,158
34,169
89,000
80,900
377,730
37,200

46,400,

58,550
25,300
116,960
327,100
7,000
22,300
160,320
161,300
110,508
387,664
350,010
16,300
65,543
96,784
15,835
412,300
15,500
163,100
454,710
105,400
100,779
52,400
205,000
236,000
957

MARKET
VALUE

127,746.06
5,506,927.41
1,622,791.17
6,376,837.97
8792,113.16

12,625,434.00
3486,774.15
5,557,085.94

753,447.89
1,430,637.62
4,774,008.55
6,686,243.00
1,223,592.90
2,844,258.30
1,148,841.36
1,731,25134

11,223,603.00
10,445,879.00
5,388,487.90
10,196,769.00
2,731.00
1,091,149.24
15,289,842.00
20,947 404.00
1,255,314.00
8,055,938.00
19,817,144.00

848,236.77
3,399,902.83

30,659,609.00
1,902,103.82
1,790,198.53
4,973,237.00
3,558,009.12

" 3,398,518.17

5,323,380.61
74594113
1,590,857.93
9,752,120,00
3,445,758,94
15,827,743.00
861,785.35
9,656,083.00
2,164,622.05
1,649,110.81
2,189,419.82
2,941,210.93
8,880,657.23
189,396.33
$,360,039.00
881245828
3,446,949.46
3,352,844.57
989:343.10
3,134,969.03
1,387,392.20
8,911,696.83
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INTERNATIONAL EQUITY
SUMITOMO REALTY & DEVELOPMENT
SUN LIFS FINL INC

SUNCOR ENERGY

SUZUKI MOTOR CORP
SWIREPACIFIC

SWISS REINSURANCE

SWISSCOM

SYNGENTA

SYNTHES C

TAISHO PHARMACEUTICAL CO
TAIWAN SEMICONDUCTOR
TAKEDA PHARMACEUTI

TAKEEUIT CORPORATION

TATE & LYLE

TECHNIP

TBLE NORTE LESTE PARTICIPACOES
TELEC BRASILEIRAS-TELERBRAS
TELECOM CORP OF NEW ZEALAND
TELECOM ITALIA
TELEFONAKTIEBOLAGET LM BRICSSON
TELEFONICA

TELEFONGS DE MEXICO

TELEKOM AUSTRIA

TELENGR ASA

TELIASONERA

TELSTRA CORPORATION

TELUS CORP

TESCO ORD

TEYA PHARMACEUTICAL INDUSTRIES
THALES

TIM PARTICIPACOES

TNT NV

TOKUYAMA CORP

TOKYO ELECTRIC POWER CO ING
TOKYQ ELECTRON

TOKYO GAS CO

TOK Y1 CORP

TOLL BLDGS LTD

TOSHIBA CORP

TOTAL

TOYQTA MOTOR CORP

TREND MICRO INC

TYCO INTERNATIONAL LTD

Uss

ucs

UNLCHARM CORP

UNILEVER

UNITED MICROELECTRONICS CORP
UNITED GVERSEAS BANK
UPM-KYMMENE

LISHIO INC

YEOLIA ENVIRONNEMENT

VNG

VIVENDI

VIVO PARTICIPACOES

VODAFONE GROUP

WAL-MART DE MEXICO

MARKET
SHARKES VALUE INTERNATIONAL EQUETY .
66,000 2,148,427.06 ~ WIENERBERGER
10,400 49626698  WOLTERS-KLUWER NV
25,500 233641739 WOOLWORTHS LIMITED
138,300 440139277 HSTRATABLC
25972,060 3,245,73095  YAHQO JAPAN CORPORATION
115,714 10,564,94500  YAMADA DENKI CO
30,847 10,539,476.80 YAMAHA MOTOR CO
23,937 4,671,77742  YAMATO HOLDINGS CO
6,198 742,800.18  YELL GROUP
244,000 4,830,802.87  YUE YUEN INDUSTRIAL
232,673 258067587  ZURICH FINANCIAL SERVICES
256,800 16,552,314.06¢  TOTAL INTERNATIONAL EQUITY
212,560 7,125,781.61
94,000 1,070,287.42  TOTAL EQUETY SECURITIES
92,741 7,677,508.22
422,100 800723700 FOTAL LONG TERM SECURITIES
99,900 191408200  DUE FROM TO BROKERS
1,392,509 4,937,843.18  INTEREST AND DYVIDENDS RECEIVABLE
2,574,312 6,311,456,00  TOTAL INVESTMENTS
2,184,000 8,745,937.12
321,029 18,340,225.0¢ TOP TEN DOMESTIC EQUETY
313,400 14,874,726.00  MICROSOFT CORP
15,300 88197668 CAINC
276,628 $421,231.00  ELEC DATA SYS CORP
351,600 2,589,36592  WAL-MART STORES INC
233 481 909,211.44  EASTMAN CHEMICAL CO
10,106 60547779 FREDDIE MAC
179,500 1,507,18518  TYCO INTERNATIONAL LTD
188,300 7,767,515.06  EXELON CORP
16,000° 979,310.82  UNUM GROUP
9,251 318,981,97  LENNAR CORP
121,749 5,496,831.79
46,000 598,210.48 TOP TEN
33,900 1,087,039.96 INTERNATIONAL EQUITY
21,906 1610,202.84  SANOFI-AVENTIS
101,600 1,523,409.85  UNILEVER
184,000 1,227,709.62  FRANCE TELECOM
62,618 769,782.86  DEUTSCHE TELEKOM
494,000 4300,174.16  NESTLE
72,000 5459,658.30  MITSUBISHI UFI FINANCIAL GROUB
91,300 5,766,546.25  ROYAL DUTCH SHELL
45,000 1,450,261.14  GLAXOSMITHKLINE
206,226 6,968,376.54  KONINKLIJKE AHOLD
92,966 558281500  SAMSUNG BLECTRONIC
18,111 1,672,562.72
11,900 673,557.63 TOP TEN
970,163 30,522,047.00 BONDS RATE
14,171,444 8,559093.39  FEDERAL NATIONAL MGRTGAGE 5.150
119,000 1,711,72644  FNMATBA 5.500
247,568 6,118,655.00 U SOF AMER TREAS STRIP '
37,100 821,640,535  FEDERAL NATICNAL MORTGAGE 5.000
34,070 2,670,14823  FNMA TBA 5.500
109,110 8,175450,17  FNMA MORTPASS 5.000
20,600 $87,778.66 U SOF AMBR TREAS STRIP
64,200 321,642,00  FNMAMORTPASS 5.500
3,086,510 14,113,91000 1S OF AMER TREAS BONDS 2375
430,000 3,531,465.58 U5 OF AMER TREAS BONDS 4.500
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SHARES

12,300
19718
97,149
14,266
8,558
55,526
206,600
119200
167,600
851,225
27,938

SHARES
2,658370
2,304,170
1,964,690

954,102
652,600
657,399
1,174,190
537,200
1,457,500
968,600

SHARES
371,730
570,163
915,673

1,303,158
61,843
2,018
510,653
797,909
1,592,879
34,169

MATURITY
DATE
V12112067

11/15/2027

02/61/2036
1111572621
03/01/2036
G1/15/2025
02/15/2036

MARKET
VALUE

$08,663.5%
5,726,990,67
2225371271
854,956.74
2,913,601.24
5,791,124.00
5,989,133.16
1,682,380.66
1,548,816.94
2,640,37737
8645,142,38
1,640,103,192.28

6,692,972,806.00

9,852,552,466.98
(279,245,961.57)

28,251.274,.00
9,601,557,779.41

MARKET VALUE
18,371 634,00
59,516,711.00
54,430,854.00
45,901,848.00
41,981,758.00
39,034,469.00
39,672,839.00
39,000,720.00
38,055,325.00
35,311,496.00

MARKET
YALUE
30,659,609.00
30,522,047.00
25,227,508.00
24,006,127.72
23,514,065,00
22,553,787.00
20,947,404.00
20,891,546.00
20,583,722.00
19,817,144.00

MARKET
YALUE
93,911,640,00
93,483,750.00
56,833,210.00
49,186,200.00
48,701,190,00
30,889,63218
27,548,820.00
26,620,769.62
20,203,093.98
18,055,977.27
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