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BILL & MELINDA GATES FOUNDATION 91-1663695

FORM 990PF, PART II - OTHER LIABILITIES

BEGINNING ENDING

ISCRIPTION BOOK VALUE BOOK VALUE
DEFERRED EXCISE TAX PAYABLE 12,108,918. 26,033,551.
TOTALS 12,108,918. 26,033,551.

STATEMENT 12



Bill & Melinda Gates Foundation 91-16636985

TORM 990PF, PART III - OTHER INCREASES IN NET WORTH OR FUND BALANCES

DESCRIPTION AMOUNT
SECURITY LENDING PROGRAM COLLATERAL 6,867,999,353.
OFFSETTING LIABILITY -6867999353.
UNREALIZED GAINS 2,069,618,881.

TOTAL 2,069,618,881.

STATEMENT 13
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BILL & MELINDA GATES FOUNDATION 81-1663695

JORM 980PF, PART XV - NAME, ADDRESS AND PHONE FOR APPLICATIONS

BILL & MELINDA GATES FOUNDATION
GRANTS INQUIRY ADMINISTRATOR
P.O. BOX 23350

SEATTLE, WA 98102

(206) 709-3100

STATEMENT 15
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Bill & Melinda Gates Foundation
EIN # 91-16636995

Form 990-PF

Part VII-A, Line 3

SIXTH AMENDMENT
TO
DECLARATION OF TRUST
FOR THE
- BILL & MELINDA GATES FOUNDATION

I, William H. Gates, 111, of King County, Washington, having executed the Declaration of
Trust for the Bill & Melinda Gates Foundation, formerly known as the William H. Gates
Foundation (“Foundation”) on December 29, 1994; and

the First Amendment to Declaration of Trust for the Foundation on March 24, 1995

the Second Amendment to Declaration of Trust for the Foundation on May 19, 1997

the Third Amendment to Declaration of Trust for the Foundation on August 3, 1999;

the Fourth Amendment to Declaration of Trust for the Foundation on January 1, 2000;

and the Fifth Amendment to Declaration of Trust for the Foundation on April 5, 2001
(together the “Declaration of Trust”), hereby amend such Declaration of Trust as follows:

A new paragraph (f) is hereby added to Article IV, Distributions:
(f) Subject to the limitations set forth in Article V, the Foundation may make
payments or distributions from income or principal of the Trust Estate, or both, to or for the

benefit of such individuals or entities, within or outside the United States, for such of the
Foundation’s Charitable Purposes, as the Trustee shall from time to time determine.

IN WITNESS WHEREOQF, the Trustor, who is also the original Trustee, has executed this
Sixth Amendment to Declaration of Trust on this 13 day of February, 2004,

e It

William H. Gates, III, Trustor and Trustee

ATTACHMENT A
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BILL MELINDA GATES FOUNDATION
91-1663695
2003 FORM 990PF

SUMMARY OF GRANTS PAID

PART I, LINE 25, COLUMN (a) GRANT EXPENSE PER BOOKS $ 1,359,635,484
LESS GRANTS ACCRUED IN 2003 TO BE PAID IN THE FUTURE (1,672,868,424)
PLUS GRANTS PAYABLE AS OF 12/31/02 1,495,255,049
LESS GRANT REFUNDS (NETTED PER BOOKS) 803,930
LESS USED EQUIPMENT DONATIONS PER BOOKS (ATTACHMENT F) (34,057)
PART I, LINE 25, COLUMN (d) GRANTS PAID - CASH BASIS $ 1,182,791,982

SUMMARY OF GRANTS PAID BY PROGRAM AREA:

GLOBAL HEALTH $ 576,624,254
EDUCATION 531,107,179
PACIFIC NORTHWEST GIVING 44,447,361
GLOBAL LIBRARIES 16,197,260
SPECIAL PROJECTS 13,704,779
EMPLOYEE MATCHING GIFTS 711,150
TOTAL GRANTS PAID $ 1,182,791,982.

(SEE ATTACHED DETAIL OF GRANTS PAID )

GRANTS PAID (ATTACHMENT D) $ 1,182,080,832
EMPLOYEE MATCHING GIFTS (ATTACHMENT E) 711,150
TOTAL GRANTS PAID $ 1,182,791,982

ATTACHMENT C
SUMMARY OF GRANTS PAID
PART XV 3a
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BiLL MELINDA GATES FOUNDATION
91-1663695
2003 FORM 990PF

PART XV 3b

PART XV, LINE 3b, GRANTS APPROVED FOR FUTURE PAYMENT $ 824,493,982

PLUS REMAINING GRANTS PAYABLE, APPROVED IN PRIOR YEARS (NET
OF DISCOUNT) 848,374,442

PART It LINE 18 ENDING BALANCE GRANTS PAYABLE $ 1,672,868,424

(SEE ATTACHED DETAIL OF 2003 GRANTS APPROVED FOR FUTURE PAYMENT )

ATTACHMENT G
GRANTS APPROVED FOR FUTURE PAYMENT
PART XV 3b
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EIN # 91-16636995

Form 990-PF
Investments - Corporate Stock - Part I, Line 10b
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184496107

ATTACHMENT |

CLEAN HBRS INC 294,842.00 2
‘481165108 JOY GLOBAL INC 69,145.00 1,808,141.75
‘591097209 METAL MGMT INC 592,949.00 21,897,606.57
'782676100 RUSSELL STANLEY HLDGS INC 324,100.00 81,025.00
89601W105 TRIBO PETE CORP 8,900.00 -
'723643300 PIONEER COS INC 55,799.00 446,392.00
91899X910 VS HOLDINGS INC 349,200.00 261,900.00
‘980108104 WOOD EQUIPMENT COMPANY 73,637.00 1,487,467.40
‘517289104 LAROCHE INDS INC 32,840.00 328,400.00
'895728913 TRIUNION DEV CORP 5,248.00 -
99NWZY906 BULONG OPERATIONS PTY 264,468,814.00 -
19499C929 EQUINOX HOLDINGS LTD 10,661.00 127,932.00
11133Y102 BROADLANE INC 391,783.00 1,175,349.00
82881P106 SIMONDS INDS INC 157,925.76 1,704,018.95
‘402110001 ALMANIJ(ALGEM MAA) 21,740.00 1,104,548.56
'049015902 ANGLO AMERICAN PLC 117,000.00 2,528,033.77
‘434732004 EIFFAGE 3,496.00 414,951.04
'468980008 PIRELLI + CO SPA 458,664.00 466,878.64
‘062152905 NATL EXPRESS GRP 23,889.00 261,293.69
‘048354906 SABMILLER PLC 54,711.00 567,078.20
‘073899908 OLD MUTUAL 450,961.00 742,705.35
'410359905 ELEC DE PORTUGAL 434,000.00 1,144,120.66
'015830904 LASTMINUTE.COM 9,510.00 37,879.15
'568257901 CHARLES VOGELE HLD 1,518.00 96,842.69
'598095909 HAVAS 44,820.00 258,359.16
‘455710905 MG TECHNOLOGIES 2,140.00 29,962.12
'552860900 BCA NAZ DEL LAVORO 279,583.00 668,275.87
‘497095901 VNU NV 24,157.00 763,284.67
‘540260908 NUMICO (KON) NV 8,063.00 222,830.61
‘006774004 BBA GROUP 107,000.00 477,907.74
'008118002 BARRATT DEVEL 44,891.00 436,363.93
‘009417007 BERKELEY GROUP 32,000.00 504,106.61
‘009616004 BALFOUR BEATTY 40,840.00 159,744.87
‘012905006 BRITISH AIRWAYS 161,000.00 670,098.39
'017626904 NOVAR 81,883.00 202,284.48
'021623004 AVIVAPLC 276,000.00 2,422,235.83
‘026349902 BAE SYSTEMS 117,000.00 3562,395.76
‘041466905 STAGECOACH GROUP PLC 111,400.00 156,546.94
‘045949906 IMPERIAL CHEM INDS 188,287.00 670,753.81
'051452001 RAC PLC 15,979.00 175,919.69
'054052907 HSBC HLDGS 183,316.00 2,881,274.44
‘057487902 UNILEVER 350,859.00 3,270,782.30
‘064623002 UNITED UTILITIES 54,215.00 480,897.87
‘067760009 PEARSON 114,000.00 1,269,360.49
'072664006 RMC GROUP 44,000.00 549,397 .44
‘075478008 ROYAL BK SCOT GRP 156,000.00 4,596,678.91
‘076764000 SAINSBURY(J) 277,783.00 1,655,223.18
‘079805909 BP PLC 436,000.00 3,535,692.04
‘087823001 TAYLOR WOODROW 103,613.00 495,239.47
‘097134001 WIMPEY(GEORGE) 86,000.00 574,629.62
'098952906 ASTRAZENECA 32,356.00 1,552,313.23
'407216001 BCA POP DI MILANO 59,000.00 386,238.16
'415558907 DANISCO 10,453.00 464,821.75
‘416921005 CARLSBERG 8,725.00 402,022.65
'420793002 IMPREGILO SPA 124,237.00 79,920.27
'426211009 DELHAIZE GROUP 10,668.00 548,739.27
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IBERDROLA SA 124,940.00 2,469,484.52
'451361901 KEMIRA OY 16,400.00 190,312.58
'4564721002 LAGARDERE S.C.A. 17,675.00 1,020,413.38
'464580000 NORSK HYDRO AS 14,357.00 885,874.89
'465145001 OMV AG 4,050.00 603,208.12
‘466514908 OUTOKUMPU OVYJ 708.00 9,618.00
'471475905 KUONI REISEN HLDG 9.00 3,012.73
'472766906 RAUTARUUKKI OY 27,100.00 199,626.39
‘476706007 SKF AB 15,089.00 582,983.61
‘485471007 SULZER AG 680.00 183,092.78
'490541000 TOTAL SA 6,750.00 1,254,980.76
'492215009 URALITA 6,249.00 58,170.49
'492570007 STORK NV 5,302.00 104,996.59
'493757900 VALEO 2,200.00 88,105.34
'494290901 E ON AG 17,596.00 1,148,355.06
‘510866908 HOCHTIEF AG 11,180.00 324,907.76
‘511738908 BILFINGER BERGER AG 4,968.00 169,192.52
520270901 ROYAL DUTCH PETROL 16,276.00 868,143.22
'5625076907 ABN AMRO HLDGS NV 160,320.00 3,751,175.89
‘549710903 VOLKSWAGEN AG 23,497.00 1,308,515.69
'5663692904 THYSSENKRUPP AG 63,843.00 1,261,880.11
‘564089902 UNILEVER NV 19,700.00 1,288,400.24
'566935904 REPSOL YPF SA) 30,775.00 600,127.27
'570594903 BCO SANT CENT HISP 405,738.00 4,805,594.12
'575035902 DEUTSCHE BANK AG 63,660.00 5,275,550.86
‘578711905 FOM CONST Y CONTRA 17,406.00 641,966.19
‘005463906 SEVERN TRENT 58,000.00 777,677.53
‘080341001 SHELL TRNSPT+TRDG 480,600.00 3,574,740.61
'491603908 SOC AIR FRANCE 31,041.00 475,716.04
'494340904 VOESTALPINE AG 4,876.00 198,656.16
'538003906 NORDEA 352,200.00 2,643,225.44
'006695001 GLANBIA PLC 45,536.00 121,051.75
‘009049909 BELLWAY 17,095.00 212,688.32
'010831006 BODY SHOP INTL 41,000.00 97,249.97
‘040541005 COUNTRYWIDE ASSD 55,485.00 140,795.38
'049156904 KIER GROUP 11,768.00 137,985.58
'055088009 MCCARTHY + STONE 15,337.00 141,945.20
‘056453004 MCALPINE(ALFRED) 19,037.00 100,277.78
‘060830007 MOWLEM PLC 29,000.00 105,126.64
'067952002 PENDRAGON 18,416.00 62,308.44
‘069203909 PALADIN RESOURCES 45,977.00 71,400.27
‘077434009 CD BRAMALL 7,869.00 61,911.04
‘095368007 WESTBURY 18,000.00 125,668.62
‘407694009 BQE NATL BELGIQUE 90.00 341,756.63
‘433639903 FINNAIR 18,700.00 125,012.46
'450836903 LEMMINKAINEN CORP 3,200.00 68,617.47
‘482066008 SOGEFI 2,604.00 8,966.84
‘498538907 YIT YHTYMA 4,500.00 152,686.49
‘511410904 SMI (SOC MET ITAL) 247,000.00 97,204.72
'518308903 WEGENER NV 6,593.00 57,380.98
'537974909 OBRASCON HUARTE LAIN SA 34,540.00 257,916.93
'578220907 BUZZI UNICEM SPA 23,460.00 276,678.51
'026853903 SMITH WH 38,315.00 188,964.47
‘032382004 AGGREGATE IND 178,835.00 273,721.15
‘043991900 HOUSE OF FRASER 34,133.00 56,520.48
‘068253004 PERSIMMON 55,406.00 532,624.11
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ILLION 14,554.00 39,406.
‘082186909 SOMERFIELD 74,946.00 185,818.08
'082201906 DS SMITHPLC 46,406.00 134,994.86
‘090399007 TRINITY MIRROR 62,000.00 627,090.00
‘097007009 WILSON BOWDEN 13,985.00 256,611.48
‘416237006 CIR COMPAGNIE INDS 145,000.00 270,685.83
'436892905 RALLYE 5,280.00 291,038.99
'449221001 ITALMOBILIARE 779.00 36,012.00
'507143907 M REAL OYJ 29,500.00 261,585.19
‘519674907 CIBA SPECIALTY CHE - 11,450.00 886,003.64
'548970904 CEMENTOS PORTLAND 3,780.00 224,091.54
'557955903 FORTUM QYJ 147,700.00 1,623,946.11
‘572885903 VAUDOISE D ELEC 44.00 31,272.29
'573313905 IFIL(IST FIN ITAL 63,000.00 208,993.18
'597593904 ITALCEMENTI 302.00 3,767.38
‘053824900 LUMINAR 14,234.00 103,707.73
'072823909 REDROW 23,700.00 142,447.26
‘025727009 DAVIS SERVICE GP 29,142.00 194,588.84
'023034002 ARRIVA 808.00 5,496.48
‘406139907 CHRISTIAN DIOR 19,071.00 1,155,372.07
'575602909 BAYERISCHE MOTOREN WERKE AG 9,135.00 423,449.58
'435664909 SYNGENTA AG 16,336.00 1,100,294.16
'458882909 DANSKE BANK 19,483.00 457,111.12
'465853901 NOVOZYMES AS B SHS 12,089.00 441,320.23
'576320907 VICAT 405.00 31,161.67
'092528900 GLAXOSMITHKLINE 148,257.00 3,397,151.51
'487083909 DEGUSSA AG 23,840.00 833,5566.97
'706271905 SODEXHO ALLIANCE 6,710.00 202,366.17
'711038901 ROCHE HOLDINGS AG 41,300.00 4,165,898.52
710306903 NOVARTIS AG 18,738.00 850,728.68
'710889908 ABB LTD 114,991.00 582,974.38
‘303454804 WHITBREAD 21,394.00 275,366.19
‘711804906 SUEZ 119,175.00 2,394,620.78
'303293906 WINCANTON 18,839.00 70,315.91
'715460903 CAPITALIA SPA 224,000.00 655,498.67
'711075903 HOLCIM 649.00 30,226.32
712387901 NESTLE SA 3,504.00 875,468.77
'713083905 NEXANS 4,475.00 149,636.86
'406495903 IBERIALINEAS AERE 154,117.00 443,221.89
'714505906 ENI 277,000.00 5,226,935.89
713360907 STATOIL ASA 11,391.00 127,987.80
714862901 CEMENTIR SPA 25,192.00 79,916.50
‘710352907 PEUGEOT SA 32,100.00 1,635,769.88
‘712611904 UBS AG 83,790.00 5,738,437.84
717971907 SAURER AG ARBON 2,970.00 131,839.90
'717158901 CREDIT SUISSE GRP 17,274.00 632,018.19
‘307386904 WOOLWORTHS GROUP 217,387.00 172,201.37
'305875908 HBOS 372,919.00 4,829,951.67
'583805908 BAYWA AG 6,302.00 105,722.12
'726261902 CREDIT AGRICOLE SA 81,280.00 1,940,752.35
'726613904 FORTIS 7,282.00 146,411.37
'716951900 DE LONGHI 25,126.00 105,219.75
'730968906 BNP PARIBAS 68,406.00 4,307,294.67
‘314110909 XSTRATA 17,846.00 201,266.35
‘313486904 BARCLAYS 572,000.00 5,101,913.31
‘737649905 BK OF GREECE 726.00 90,612.52
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‘738048909 CIE DE ST GOBAIN 47,440.00 2,322,331.08
'738965904 UNIVAR NV 3,979.00 75,283.71
‘318009909 PENNON GROUP 2,000.00 24,346.06
'743780900 SWISS LIFE HOLDING 2,043.00 374,983.63
‘321636904 GUINNESS PEAT GRP 23,458.00 28,135.56
'702547902 MOTA ENGIL SGPS 2,978.00 5,709.58
‘331266908 AWG 36,180.00 347,802.41
‘328364906 ROLLS ROYCE GROUP 265,135.00 841,284.81
‘331952903 KINGFISHER 333,845.00 1,664,408.07
‘335600904 PREMIER OIL 12,630.00 102,873.73
'335160909 HANSON 117,000.00 859,259.20
‘339704900 AWG NEW RED 5,065,200.00 8,704.77
‘420763005 COFIDE 120,520.00 85,282.08
'435209903 FRESENIUS AG 5,473.00 445,267 .48
‘018592907 BOVIS HOMES GROUP 19,026.00 162,463.43
'526171905 ETAM DEVEPOLMENT 1,780.00 53,772.64
‘507503902 HE!IJMANS 3,781.00 91,091.08
112900956 BROOKFIELD PPTYS CORP 51,289.00 1,480,425.38
46152H101 INVESTORS GROUP INC 3,257.00 78,258.73
10549P952 BRASCAN CORP 24,686.00 758,966.75
'626376909 DENWAY MOTORS LTD 2,070,000.00 2,199,645.79
739239101 POWER CORP CDA 13,135.00 491,958.99
73927C100 POWER FINL CORP 7,552.00 289,456.81
‘528983901 ERSTE BANK DER OST 2,886.00 356,636.05
'635636004 FUJI ELECTRIC HLDG 89,000.00 195,157.23
'686776006 SWIRE PACIFIC 372,500.00 393,431.01
'866796956 SUN LIFE FINL INC 53,641.00 1,340,765.56
'048354906 SABMILLER PLC 66,954.00 693,976.61
'649980000 KYUSHU ELEC POWER 76,300.00 1,312,129.33
‘079980900 SHIRE PHARMA GROUP 18,235.00 177,090.48
'063671952 BANK MONTREAL QUE 8,640.00 357,701.68
‘780087953 ROYAL BK CDA MONTREAL QUE 71,659.00 3,426,988.74
136069952 CDN IMPERIAL BK OF COMMERCE 6,895.00 341,481.91
'633067103 NATIONAL BK CDA MONTREAL QUE 76,911.00 2,567,568.61
'639036003 GUOCO GROUP 18,000.00 132,152.63
'698604006 YASKAWA ELEC CORP 17,000.00 111,831.67
'664266004 NIPPON ELEC GLASS 9,000.00 175,095.64
‘557910908 ACCIONA S A 5,300.00 322,558.88
56501R957 MANULIFE FINL CORP 17,321.00 560,947.07
'552860900 BCA NAZ DEL LAVORO 142,946.00 341,678.01
'891160954 TORONTO DOMINION BK ONT 58,369.00 1,955,344.56
‘568905905 AGFA GEVAERT NV 10,362.00 205,384.59
‘006774004 BBA GROUP 80,047.00 357,524.11
'012826004 AMVESCAP 21,929.00 159,282.15
'013670005 BRITISH LAND CO 05,964.00 1,003,254.07
'021623004 AVIVAPLC 85,467.00 750,076.92
‘026349902 BAE SYSTEMS 738,945.00 2,225,650.29
‘027475904 AMERSHAM PLC 28,939.00 396,568.71
‘038470001 GUS PLC 36,112.00 500,036.38
'042504902 REXAM 40,760.00 312,114.49
‘054052907 HSBC HLDGS 427,641.00 6,721,459.58
‘061070900 CADBURY SCHWEPPES 153,899.00 1,130,248.99
‘070995006 PRUDENTIAL PLC 60,301.00 509,784.02
‘075478008 ROYAL BK SCOT GRP 197,950.00 5,832,773.02
‘087061008 LLOYDS TSB GROUP 177,300.00 1,421,924.34
‘087541009 TATE + LYLE 30,416.00 169,609.39
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'098952906 ,249. ,826.
'407683002 BANCA INTESA SPA 76,085.00 297,506.56
'426330007 DNB NOR ASA 1,304,520.00 8,706,212.12
‘429479009 ELECTRABEL 22,387.00 7,040,016.85
'442464004 IBERDROLA SA 41,876.00 827,694.36
'449774009 KBC BANKVERZEKERIN NPV 24,567.00 1,147,160.94
'464580000 NORSK HYDRO AS 203,680.00 12,567,736.89
'465145001 OMV AG 7,275.00 1,083,540.51
‘481334902 SKAND ENSKILDA BKN 37,200.00 548,024.40
‘484652904 FORENINGSSPARBK 313,500.00 6,165,170.32
'485283006 STOREBRAND ASA 306,800.00 1,996,819.38
‘494290901 E ONAG 45,157.00 2,947,048.73
'504141904 METRO AG 84,926.00 3,743,895.00
'525076907 ABN AMRO HLDGS NV 39,684.00 926,422.52
'527178909 ENDESA S.A. 422,019.00 8,117,787.12
'528748908 DEUTSCHE LUFTHANSA 69,371.00 1,159,390.25
'533338901 ACS ACTIVIDADES CO 129,260.00 6,309,732.20
'545831901 AKZO NOBEL NV 5,912.00 228,187.40
‘546678905 ELECTROLUX AB 159,619.00 3,505,038.29
'650011902 ACERINOX SA 28,000.00 1,320,179.97
‘550190904 BBVA (BILB VIZ ARG) 141,912.00 1,960,058.58
‘555657907 SAN PAOLO IMI SPA 1562,349.00 1,986,991.26
'563692904 THYSSENKRUPP AG 126,997.00 2,510,141.88
'566935904 REPSOL YPF SA) 510,698.00 9,958,856.11
'570366906 SVENSKA HANDELSBANKEN SERIES A 165,300.00 3,377,079.48
‘570594903 BCO SANT CENT HISP 475,216.00 5,628,497.24
572797900 SIEMENS AG NPV (REGD) 184,345.00 14,835,010.30
'578656902 KARSTADT QUELLE AG 48,251.00 1,198,970.11
‘578711905 FOM CONST Y CONTRA 109,576.00 4,041,370.08
'602150005 ALPS ELECTRIC CO 7,000.00 102,416.72
'602210007 AMADA CO 41,000.00 213,473.92
‘607564002 BANK OF EAST ASIA 116,600.00 358,191.60
‘609701909 CLP HOLDINGS 706,100.00 3,365,087.75
'617232004 CANON INC 42,000.00 1,955,584.59
‘619027006 CHEUNG KONG(HLDGS) 739,900.00 5,884,891.32
'625144001 DAIWA SECURITIES GROUP INC 241,000.00 1,639,348.70
'635670003 FUJIKURA 25,000.00 147,429.32
'635693005 FANUC 11,500.00 688,905.48
'635756000 FURUKAWA ELECTRIC 31,000.00 102,976.58
'639870005 GUNZE LIMITED 144,000.00 651,674.91
'640837001 HANG SENG BANK 36,900.00 484,791.50
'643514003 HONDA MOTOR CO 500.00 22,207.71
'643557002 WHARF(HLDGS) 57,000.00 157,848.98
'644806002 HUTCHISON WHAMPOA 534,000.00 3,937,723.39
'644962003 HYSAN DEVELOPMENT 990,000.00 1,530,188.38
'647346006 JGC CORP 38,000.00 396,416.91
'648132009 KAJIMA CORP 60,000.00 194,830.64
'648358000 KANDENKO CO 40,000.00 144,816.65
'648462000 KAWASAKI HEAVY IND 127,000.00 156,424.37
'649658002 KOMATSU 83,000.00 526,639.92
'649766003 KURARAY CO 114,000.00 961,612.39
‘649796000 KURITA WATER INDS 15,300.00 184,593.64
'655580009 MAKITA CORP 18,000.00 180,218.34
‘656946001 MARUBENI CORP 136,000.00 260,147.43
'657270005 MATSUSHITA ELC IND 268,000.00 3,706,037.14
‘659678007 MITSUBISHI CORP 73,000.00 773,798.64
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‘659706006 MITSUBISHI HVY IND 307,000.00 853,653.07
'659730006 MITSUI + CO 123,000.00 990,473.08
‘659738009 MITSUI ENG+SHIPBG 389,000.00 642,465.24
'663376002 NEW WORLD DEVEL CO 1,396,000.00 1,123,812.59
'664038007 DENSO CORP 19,200.00 378,016.24
‘664098001 NISHIMATSU CONST 96,000.00 317,999.44
‘664144003 NIPPON SHEET GLASS 145,000.00 423,486.05
'664256005 NIPPON STEEL CORP 65,000.00 139,497.99
'664310000 NOMURA HOLDINGS 351,000.00 5,977,185.78
'665880001 OLYMPUS CORP 15,000.00 325,417.56
'665942009 OMRON CORP 17,800.00 361,248.48
'676396005 SMC CORP 1,000.00 124,475.13
'679382002 SEKISUI CHEMICAL 90,000.00 458,523.84
'679390005 SEKISUI HOUSE 62,000.00 640,421.76
'680060001 SHARP CORP 114,000.00 1,798,768.31
'681042008 SINO LAND CO 306,000.00 174,406.70
'685870008 SUMITOMO ELEC INDS 42,000.00 375,440.89
'685882003 SUMITOMO METAL IND 1,097,000.00 1,085,023.79
‘685884009 SUMITOMO METAL MNG 28,000.00 207,707.38
'685894008 SUMITOMO CORP 42,000.00 313,128.67
'685992000 SUN HUNG KAI PROPS 753,400.00 6,234,867.17
‘686774001 SWIRE PACIFIC 185,500.00 1,144,479.15
'687010009 TAISE!I CORP 49,000.00 179,229.26
'687012005 MITSUI SUMITOMO INSURANCE CO 205,000.00 1,683,306.90
'687056002 TAIYO YUDEN CO 25,000.00 326,817.21
‘689544005 TOKYO GAS CO 60,400.00 215,291.59
'689714004 TORAY INDS INC 345,000.00 1,442,194.64
'538003906 NORDEA 363,000.00 2,724,278.35
'619560006 CHUBU ELEC POWER 63,200.00 | 1,318,018.10
'635640006 FUJI HEAVY INDS 35,000.00 169,823.64
‘656950003 MARUICHI STL TUBE 45,000.00 549,640.76
'664050002 NIPPON PAINT CO 54,000.00 176,355.32
‘673822003 RICOH CO 10,000.00 197,350.00
'686930009 TDK CORP 32,300.00 2,326,733.23
'690054002 TOYOTA INDUSTRIES 62,400.00 1,324,624 .43
'462595000 NATL BK OF GREECE 86,600.00 2,239,331.18
'697245009 CHINA RESOURCES EN 314,000.00 355,910.48
'003861903 ALLIANCE AND LEIPLC 27,288.00 433,784.88
‘066168907 ROYAL+SUN ALLIANCE 66,374.00 104,858.20
‘078396009 SCOT + NEWCASTLE 127,597.00 863,990.84
'617245006 CANON SALES CO INC 71,000.00 619,436.41
‘635773005 FUTABA CORP 6,600.00 144,107.49
'642830004 HINO MOTORS 58,000.00 413,473.92
'648374007 KANSAI PAINT CO 140,000.00 674,069.24
'649602000 KOBE STEEL 237,000.00 296,332.93
'664164001 NISSHIN STEEL CO 115,000.00 215,685.36
'664280005 HITACHI HIGH TECH 8,700.00 138,005.04
'643532005 HONG KONG ELECTRIC 66,100.00 261,377.56
‘001978006 ALLIED IRISH BANKS 199,352.00 3,180,877.42
692737902 AEGON NV 61,836.00 914,903.34
'642053003 HENDERSON LAND DEV 236,000.00 1,042,640.48
'619615008 CITIC PACIFICLTD 399,000.00 1,017,575.27
'598662906 PHILIPS ELEC(KON) 59,036.00 1,723,866.90
'461785909 DEUTSCHE POST AG 151,148.00 3,111,418.07
‘092528900 GLAXOSMITHKLINE 63,458.00 1,454,072.59
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‘040828907 STANDARD CHARTERED 58,500.00 966,077.53
'617994900 CNOOCLTD 1,323,500.00 2,591,170.50
707039905 NORSKE SKOGSINDUST 46,800.00 893,398.27
'633522909 UFJ HLDGS 80.00 384,435.94
709732903 GPE BRUXELLES LAM 2,500.00 140,861.33
'303454904 WHITBREAD 99,314.00 1,278,289.15
‘714761905 DEXIA 103,000.00 1,774,695.04
713360907 STATOIL ASA 222,400.00 2,498,857.62
‘715418901 ING GROEP NV 35,589.00 830,253.13
'714456902 ENEL 360,262.00 2,449,305.92
‘306062902 BK OF IRELAND 95,838.00 1,305,561.42
‘306465907 GKN 39,463.00 188,621.46
‘305875908 HBOS 107,802.00 1,396,223.98
'726613904 FORTIS 136,435.00 2,743,152.32
'313486904 BARCLAYS 563,450.00 5,025,652.19
'737826909 BCP POP VERON NOV 130,432.00 2,207,864.82
'064149958 BANK N S HALIFAX 133,216.00 6,783,217.49
653611905 BOC HONG KONG HOLDINGS LTD 448,100.00 842,667.53
'654379908 JFE HOLDING INC 57,200.00 1,561,164.50
'656302908 SUMITOMO MITSUi GR 122.00 650,014.00
'323107904 BOOTS GROUP 92,813.00 1,148,001.75
‘658653902 YUE YUEN INDL HLDG 573,500.00 1,577,101.92
'659101901 MIZUHO FINL GB 253.00 767,238.97
'312152903 CARNIVAL PLC 10,818.00 435,925.44
‘328364906 ROLLS ROYCE GROUP 284,775.00 903,603.38
‘330401902 KESA ELECTRICALS 192,799.00 887,871.06
‘3319562903 KINGFISHER 154,649.00 771,013.62
‘338399900 MITCHELLS + BUTLER 59,898.00 241,259.59
‘001830009 ALLIANCE TRUST 8,101.00 386,768.76
‘009315904 ENODIS PLC 3,588,400.00 5,235,379.83
'096575006 AEGIS GROUP 3,828,800.00 6,738,707.74
'500246905 HENKEL KGAA 155,000.00 11,380,100.11
'023740905 DIAGEQ 1,100,700.00 14,430,170.46
‘061070900 CADBURY SCHWEPPES 1,424,900.00 10,444,527.31
'073083909 REED ELSEVIER PLC 1,074,000.00 8,946,423.92
‘076764000 SAINSBURY(J) 695,000.00 3,878,093.83
'458836004 MICHELIN(CGDE) 127,400.00 5,846,122.80
'468232004 PERNOD RICARD 69,000.00 7,661,070.43
'473681906 AVENTIS SA 208,200.00 13,741,201.05
'545831901 AKZO NOBEL NV 297,200.00 11,454,087.80
'556667907 SAN PAOLO IMI SPA 616,000.00 8,020,320.76
‘570366906 SVENSKA HANDELSBANKEN SERIES A 227,800.00 4,6563,954.66
‘571342906 METSO OYJ 575,000.00 7,032,252.73
'625144001 DAIWA SECURITIES GROUP INC 897,600.00 6,105,723.62
'657635009 MEITEC CORPORATION 197,900.00 7,607,987.31
'663955003 NINTENDO CO 51,000.00 4,758,794.44
'687044008 TAKEDA CHEM INDS 259,000.00 10,271,064.66
'691678007 UNITED O/SEAS BANK 790,300.00 6,142,589.65
‘004037909 SIGNET GROUP 3,730,000.00 6,863,226.17
'606558005 AUST + NZ BANK GRP 140,000.00 1,864,939.56
'646707000 FAIRFAX(JOHN) 3,440,700.00 9,125,232.44
‘005643002 ASSOC BRIT PORTS 1,063,800.00 8,531,679.36
'595937905 ERICSSON (LM) TEL 1,013,700.00 1,817,398.86
'622487908 SK TELECOM 52,970.00 8,846,856.90
M75253100 ORBOTECH LTD 181,500.00 4,341,480.00
GIVAUDAN AG 20,000.00 10,382,049.73
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BAYERISCHE MOTOREN WERKE AG 197,700.00 9,151,533.42
'628204901 GIORDANO INTL LTD 11,051,000.00 5,124,276.28
'438042905 PUBLICIS GROUPE SA 250,600.00 8,111,922 .51
'483477907 VIVENDI UNIVERSAL 503,300.00 12,215,090.82
‘092528900 GLAXOSMITHKLINE 539,400.00 12,341,469.54
‘702196908 DEUTSCHE BOERSE AG 158,000.00 8,626,799.08
'302323902 MICHAEL PAGE INTL 2,574,300.00 8,598,143.20
‘710306903 NOVARTIS AG 183,000.00 8,308,429.35
712387901 NESTLE SA 46,000.00 11,493,026.08
‘715377909 EURONEXT 409,100.00 10,342,048.37
‘306062902 BK OF IRELAND 698,000.00 9,508,565.20
'718472905 SWATCH GROUP 49,800.00 5,979,624.01
‘717158901 CREDIT SUISSE GRP 174,200.00 6,373,600.16
‘719417909 JULIUS BAER HLDG 26,700.00 9,002,547.00
‘730968906 BNP PARIBAS 139,800.00 8,790,624.55
'733337901 LONZA GROUP AG 121,200.00 6,967,713.77
'737826909 BCP POP VERON NOV 428,700.00 7,256,744.13
'529181901 HUNTER DOUGLAS NV 44,600.00 2,081,801.39
‘000445007 ABBEY NATIONAL 87,100.00 827,946.77
‘023691900 REUTERS GROUP 369,200.00 1,548,793.78
'026349902 BAE SYSTEMS 704,500.00 2,115,613.70
‘045949906 IMPERIAL CHEM INDS 259,363.00 923,955.03
‘080704000 INVENSYS 2,451,600.00 800,944.13
‘082805904 CORUS GROUP 3,312,233.00 1,775,356.71
‘407683002 BANCA INTESA SPA 758,192.00 2,949,366.99
'432541902 BAYER HYPO VEREINS 75,300.00 © 1,732,727.94
'458836004 MICHELIN(CGDE) 32,000.00 1,464,287.96
‘493757900 VALEO 47,590.00 1,900,506.77
‘494290901 E ON AG 40,700.00 2,642,162.84
‘525076907 ABN AMRO HLDGS NV 87,224.00 2,035,110.05
'525260907 AHOLD (KON )NV 329,432.00 2,502,694.83
'527178909 ENDESA S.A. 68,500.00 1,310,678.63
'545831901 AKZO NOBEL NV 38,600.00 1,485,675.51
'549710903 VOLKSWAGEN AG 27,330.00 1,513,945.30
'550190904 BBVA (BILB VIZ ARG) 263,300.00 3,617,710.21
‘5651675903 BUHRMANN NV 238,262.00 2,070,734.90
'552902900 DAIMLERCHRYSLER AG 16,590.00 770,174.08
'553397902 SWISSCOM AG 6,800.00 2,232,916.01
'564089902 UNILEVER NV 45,400.00 2,960,851.64
'566935904 REPSOL YPF SA) 153,100.00 2,969,833.07
‘5667151907 WOLTERS KLUWER 102,245.00 1,594,715.62
‘573252905 TELEFONICA SA 236,330.00 3,451,600.06
‘578649907 KLM 134,900.00 2,185,515.07
'5681718905 PORTUGAL TCOM SGPS 314,900.00 3,160,651.45
'5684235907 DEUTSCHE TELEKOM 169,000.00 3,076,815.06
‘073829905 BRITISH ENERGY 1,216,200.00 96,884.60
'471279901 RENAULT (REGIE NATIONALE) 28,500.00 1,860,856.85
‘494340904 VOESTALPINE AG 38,390.00 1,6565,831.72
‘556238905 KONINKLIJKE VENDEX 238,900.00 3,320,470.77
'5704565907 GALERIES LAFAYETTE 6,010.00 928,292.91
‘505160903 OTE (HELLENIC TLCM) 103,300.00 1,361,700.24
'527256903 CESKY TELECOM 181,650.00 2,039,384.59
'038641908 GREENCORE GROUP 280,380.00 1,233,672.10
‘004924007 SAFEWAY 429,100.00 2,175,107.73
‘024185902 ELEMENTIS 602,100.00 350,301.28
‘066168907 ROYAL+SUN ALLIANCE 1,215,540.00 1,914,475.72
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‘597500909 ALCATEL 168,000.00 2,157,455.91
‘082756909 GRANADAPLC 1,493,100.00 3,251,971.98
'435692900 BONGRAIN SA 21,800.00 1,183,718.16
'598381903 ZURICH FIN SVS GRP 27,200.00 3,896,671.89
'435664909 SYNGENTA AG 28,500.00 1,911,335.48
‘475531901 INTERBREW 106,800.00 2,842,482.19
'092528900 GLAXOSMITHKLINE 79,500.00 1,816,416.44
‘712387901 NESTLE SA 11,600.00 2,884,826.91
‘713083905 NEXANS 61,440.00 2,048,655.63
‘715418901 ING GROEP NV 83,980.00 1,953,122.56
‘305597908 FRIENDS PROVIDENT 735,500.00 1,732,838.18
‘718141906 CORTEFIEL SA 264,700.00 2,424,387.18
'309135903 BT GROUP 741,400.00 2,491,103.57
‘308727908 MMO2 280,000.00 385,956.62
‘312748908 MARKS + SPENCER GP 535,404.00 2,762,148.93
‘323107904 BOOTS GROUP 213,300.00 2,630,842.05
‘328364906 ROLLS ROYCE GROUP 540,500.00 1,710,141.64
'763439908 TELECOM ITALIA 1,006,765.00 2,968,949.80
768124901 HYPO REAL ESTATE 34,825.00 868,610.43
62940M104 NTL INC DEL 58,427.00 4,075,283.25
‘528920903 BARON DE LEY 41,800.00 2,003,529.26
‘560891905 ALTEN 165,500.00 2,375,615.07
'534238902 MUNTERS 82,600.00 1,997,470.57
'612866905 BAYCORP ADVANTAGE LTD 3,504,900.00 7,394,147.80
'645649005 ICHIYOSHI SECS CO 548,500.00 2,523,192.12
'516140902 INTERPUMP GROUP 1,205,600.00 5,376,972.25
‘605260800 ASIA SATELLITE TEL 924,500.00 1,756,416.04
'664153906 DUCATI MOTOR HLDG 1,463,500.00 2,531,862.89
'5661709908 NEOPOST 127,600.00 6,428,487.30
‘5636185803 DIS DEUTSCHER INDU 166,300.00 3,878,116.15
‘502131907 CHARGEURS 112,500.00 3,684,374.62
‘5265647905 BULGARI SPA 611,100.00 5,658,788.11
‘605605005 ASATSU DK 127,000.00 3,272,790.00
'628661001 ANSELL LTD 1,166,486.00 5,668,833.61
'677660003 SANTEN PHARM CO 441,200.00 5,876,784.00
'241506906 GPO CONTINENTIAL 266,000.00 449,539.94
'687173005 TAE YOUNG CORP 112,990.00 3,888,031.89
‘017729906 CARPETRIGHT 395,800.00 5,877,631.27
'619357908 HITE BREWERY CO 42,500.00 3,117,498.95
'092966001 THE VITEC GROUP PLC 108,000.00 668,943.74
'663544908 LOTTE CHILSUNG BEV 7,360.00 3,669,190.10
'450866008 LECTRA 493,116.00 3,880,820.51
'548120906 CARBONE LORRAINE 109,400.00 4,017,167.62
'5648991900 LIS! 60,000.00 2,327,191.82
'563361906 SOPRA 48,500.00 2,060,764.73
‘570379909 GURIT HEBERLEIN 9,325.00 6,471,270.27
'5693235906 VAISALA 116,050.00 3,422,314.28
‘467102000 PARGESA HLDGS SA 1,600.00 4,269,254.09
‘578679904 JYSKE BANK A/S 76,100.00 4,015,797.06
‘024243909 DFS FURNITURE CO 806,900.00 5,488,897.73
‘415528900 KOBENHAVN LUFTHAVE 59,400.00 6,952,770.02
‘5696108908 FIMALAC SA 160,600.00 5,882,777.87
'449881803 TAMEDIA 41,230.00 3,664,110.01
'628592909 KOOKSOONDANG CO 92,806.00 2,074,107.93
'712310903 VONTOBEL HLDGS AG 91,000.00 2,078,633.62
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'71567280 96,300. ,664,771.
'636707903 LG AD 48,000.00 841,963.91
'733268908 ALFA LAVAL AB 305,400.00 4,647,658.89
'733754907 SCHINDLER HLDG AG 24,100.00 6,678,110.10
‘056048903 MORSE PLC 1,810,800.00 4,599,417.48
‘668376908 KONAMI SPORTS CORP 161,800.00 2,627,632.00
‘549923902 PFEIFFER VAC TECH 165,680.00 5,843,533.33
'637422007 GLORY 105,900.00 3,903,191.19
'689489003 TOKYO OHKA KOGYO 226,800.00 4,020,901.37
'604410001 ANRITSU CORP 100,000.00 667,164.32
'633008008 LINTEC CORP 332,000.00 5,288,084.35
'610502908 TOPPAN FORMS 171,600.00 1,807,022.49
'633127006 FAMILYMART CO 386,000.00 8,788,280.30
'698606001 SOMPO JAPAN INS 1,348,000.00 11,081,347.39
'625002001 DAIFUKU CO 707,000.00 3,1569,960.81
‘625090006 DAI NIPPON PRINTNG 1,069,000.00 15,012,083.61
'632770004 EZAKI GLICO CO 254,000.00 1,673,266.77
'635652001 FUJI PHOTO FILM CO 248,000.00 8,006,718.30
'642910004 HITACHI 2,296,000.00 13,839,843.24
'646780007 ITOCHU CORP 337,000.00 1,113,166.00
‘646794008 ITO YOKADO CO 20,000.00 628,907.34
'648382000 ONWARD KASHIYAMA 522,000.00 6,331,995.89
'649292000 KINDEN CORPORATION 468,000.00 2,205,281.33
'649374006 KIRIN BREWERY CO 1,674,000.00 14,276,719.23
'649658002 KOMATSU 50,000.00 317,252.96
'659678007 MITSUBISH! CORP 275,000.00 2,914,994.87
'659692008 MITSUBISHI GAS CHM 1,734,000.00 5,905,663.90
‘659706006 MITSUBISHI HVY IND 1,600,000.00 4,449,006.25
'661950006 NGK INSULATORS 1,046,000.00 7,808,155.27
'664092004 NIPPON SUISAN 775,000.00 1,721,097.32
'664137007 NIPPON TEL+TEL CP 3,598.00 17,357,152.19
'664 140001 NIPPON OIL CORP 1,688,000.00 8,599,869.37
'664152006 NORITAKE CO 1,030,000.00 3,661,752.36
'664292000 NISSHINBO IND INC 1,230,000.00 6,851,824.20
'665942009 OMRON CORP 324,000.00 6,575,534.20
679159004 SECOM CO 114,500.00 4,273,584.03
'680526001 SHISEIDO CO 405,000.00 4,924,092.56
‘685856007 SUMITOMO CHEMICAL 1,052,000.00 4,338,751.52
'685870008 SUMITOMO ELEC INDS 872,000.00 7,794,867.97
'685884009 SUMITOMO METAL MNG 1,200,000.00 8,901,744.89
'685886004 SUMITOMO FORESTRY 1,050,000.00 8,886,348.79
'685894008 SUMITOMO CORP 1,096,000.00 8,171,167.30
'689416006 TOKYO BROADCASTING 412,000.00 6,562,321.55
‘689544005 TOKYO GAS CO 2,286,000.00 8,148,287.77
'690021001 TOSTEM INAX HOLDING 396,000.00 7,648,782.31
'690026000 TOYO SEIKAN KAISHA 492,000.00 6,877,073.81
'698644002 BANK OF YOKOHAMA 160,000.00 743,491.65
‘612927905 NTT DOCOMO 2,882.00 6,534,720.54
'666010004 ONO PHARMACEUTICAL 220,000.00 8,272,837.55
'685900003 SUMITOMO TRUST+BKG 1,898,000.00 11,157,413.46
'698526001 YAMAHA MOTOR CO 1,006,000.00 10,973,350.75
'646160002 INABATA + CO 422,000.00 2,382,289.82
'659796007 MIZUNO CORP 200,000.00 757,674.72
'677536005 SANKYO SEIKO CO 282,000.00 905,178.69
'601070006 AISIN SEIK!I CO 398,000.00 6,213,063.36
'649632007 KOITO MFG CO 715,000.00 4,336,568.07
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'657272001 MATSUSHITA ELC WKS 10,591,472.43
'663916005 NIFCO INC 134,000.00 1,681,720.63
'664054004 NiIPPON SANSO CORP 1,882,000.00 7,955,080.71
'687098004 TANABE SEIYAKU CO 406,000.00 3,295,885.04
'6985564003 YAMATAKE CORP 428,000.00 3,450,517.87
'629057902 SKY PERFECT COMMUN 2,572.00 3,023,905.94
'633522909 UFJ HLDGS 2,642.00 12,695,997.01
'641628904 DENTSU INC 1,372.00 6,913,128.67
'656302908 SUMITOMO MITSUI GR 2,192.00 11,678,940.00
'661650903 SEIKOC EPSON CORP 140,000.00 6,531,678.64
'687052001 TAKASAGO THML ENG 291,000.00 1,705,216.01
‘689500007 ALLIED MATERIAL 121,000.00 1,512,923.39
‘657641007 MATSUMOTO YUSHI 41,000.00 | 631,240.09
'619180003 CHIYODA CO 116,600.00 1,280,565.46
'602210007 AMADA CO 432,000.00 2,249,286.18
'605605005 ASATSU DK 94,000.00 2,420,826.72
'644050007 HOUSE FOOD CORP 239,000.00 2,705,113.37
'649406006 KISSEI PHARM CO 61,000.00 1,126,425.31
'663955003 NINTENDO CO 36,000.00 3,3569,149.02
‘665780003 OKUMURA CORP 592,000.00 2,518,913.88
'680445004 SHIMACHU CO 129,500.00 2,567,766.17
'689664001 TOKYO STYLE CO 492,000.00 5,316,189.23
'656950003 MARUICHI STL TUBE 471,000.00 5,752,906.60
'677465007 SANGETSU CO 174,000.00 3,312,120.93
'693373003 WAKITA + CO 165,000.00 954,558.18
'601032006 AIDA ENGINEERING 473,000.00 1,663,907.81
‘657634002 MEITO SANGYO CO 73,600.00 933,992.72
'676341001 RYOYO ELECTRO CORP 165,000.00 1,756,694.97
'688423003 TENMA CORPORATION 403,500.00 4,111,430.44
'690682000 TSUKISHIMA KIKA} 207,000.00 1,247,755.90
'690715008 TSUTSUMI JEWELRY 145,400.00 3,758,122.61
619586001 CHUDENKO CORP 158,000.00 2,190,799.66
'635773005 FUTABA CORP 84,100.00 1,836,278.81
'661982009 NAGASE + CO 502,000.00 3,321,060.00
'698544004 YAMATO KOGYO CO 337,000.00 2,672,856.21
'643466907 KONAMI COMPUTER ENTERTAINMENT 87,993.00 1,280,853.60
'626376909 DENWAY MOTORS LTD 17,950,000.00 19,074,223.15
'561831900 AGORA 600,000.00 8,191,509.26
‘670498906 PRESIDENT CHAIN ST 9,120,000.00 13,968,777.61
'615297900 ANGLO AMERICAN 1,168,000.00 25,022,322.10
'229264908 BRASIL TELECOM PAR 604,780,695.00 3,825,735.76
'6073565906 CHINA MOBILE (HK) 6,215,000.00 19,092,287.88
'608071908 BEIJING DATANG POW 26,078,000.00 18,642,138.14
‘610800906 STANDARD BK GR LTD 2,737,000.00 16,065,267 .42
'622574903 COMPAL ELECTRONIC 11,849,600.00 16,229,938.14
'645553900 ICL ISRAEL CHEM 2,615,000.00 3,700,864.62
'650531908 KT CORPORATION 320,000.00 11,978,178.77
'668566003 PHILIPPINE LNG DIS 463,000.00 8,089,157.06
'669323008 POSCO 133,000.00 18,194,712.55
'673196002 RESORTS WORLD BHD 4,428,300.00 11,769,955.26
‘677700908 SAPPI 850,000.00 11,588,014.98
‘688910900 TAIWAN SEMICON MAN 7,855,920.00 14,693,694.26
'689129906 TIGER BRANDS 550,300.00 6,512,913.86
'698438900 YAGEO CORP 32,297,000.00 14,364,792.34
'619357908 HITE BREWERY CO 190,000.00 13,937,054.13
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'607496908 4,100,000.00 3,433,897.69
'626818900 MASSMART 1,064,000.00 4,861,722.85
'635277908 BK CENTRAL 33,500,000.00 13,224,992.58
'639750900 SHINHAN FINANCIAL 1,271,900.00 20,335,455.31
'282388909 EMBOTELLADORAS ARCA 3,670,000.00 7,021,735.74
'652766908 CHINA TRUST FINANCE 16,316,440.00 16,388,530.31
'618843007 CHARLE CO 107,000.00 747,811.89
'663832004 NISHIO RENT ALL CO 180,000.00 1,518,335.36
'686949009 TACHI S CO 193,800.00 1,709,764.86
‘619277007 CHOFU SEISAKUSHO 107,800.00 1,686,858.26
'635682008 FUJITEC CO 250,000.00 1,077,726.98
'619180003 CHIYODA CO 188,400.00 2,069,112.62
'602210007 AMADA CO 440,000.00 2,290,939.63
'604587006 AOYAMA TRADING CO 96,500.00 1,908,929.74
‘613403906 KADOKAWA HOLDINGS 75,600.00 2,017,504.90
'625141007 DAIWA KOSHO LEASE 650,000.00 2,407,856.68
'635652001 FUJI PHOTO FILM CO 63,000.00 2,033,964.73
'644050007 HOUSE FOOD CORP 200,000.00 2,263,693.20
'646794008 iTO YOKADO CO 55,000.00 1,729,495.19
'648266005 KAMIGUMI CO 250,000.00 1,768,218.72
'648358000 KANDENKO CO 269,000.00 973,891.95
'649665007 KOMORI CORPORATION 115,000.00 1,702,948.59
'655472009 MAEDA ROAD CONST 401,000.00 2,117,812.82
‘659684005 MITSUBISHI LOGISTC 200,000.00 1,662,778.76
'664098001 NISHIMATSU CONST 602,000.00 1,994,121.49
'665780003 OKUMURA CORP 450,000.00 1,914,714.94
‘679342006 SEINO TRANSPORTN 275,000.00 2,273,490.72
'689416006 TOKYO BROADCASTING 131,900.00 2,100,898.57
'690026000 TOYO SEIKAN KAISHA 144,000.00 2,012,802.09
'625116009 AIOI INSURANCE COMPANY LTD 450,000.00 1,788,746.85
'656950003 MARUICHI STL TUBE 126,000.00 1,538,994.12
‘677465007 SANGETSU CO 81,300.00 1,547,559.95
‘678390907 SANYO SHINPAN FIN 60,000.00 1,987,496.50
'693373003 WAKITA + CO 354,000.00 2,047,961.18
'625060009 DAIDOH 219,000.00 1,436,568.07
'635661002 FUJIREBIO INC 75,000.00 864,281.05
‘635973001 GAKKEN CO 200,000.00 261,267.15
'642918007 HITACHI KOKI CO 465,000.00 2,386,395.45
'648384006 KATAKURA INDS 220,000.00 1,436,969.30
‘664056009 NIPPON SHINYAKU CO 237,000.00 1,368,881.22
'664 198009 NISSHA PRINTING CO 91,000.00 1,188,765.51
‘674736004 ROHTO PHARM 220,000.00 1,835,215.08
'676341001 RYOYO ELECTRO CORP 197,400.00 2,101,645.98
'677482002 SANKI ENGINEERING 306,000.00 1,567,546.89
‘685908006 SUMITOMO WAREHOUSE 260,000.00 769,058.51
'689492007 TOPRE CORPORATION 300,000.00 1,995,894.37
'689729002 TOSHIBA PLANT SYSTEMS + SERVIC 100,000.00 337,781.10
'617245006 CANON SALES CO INC 232,000.00 2,024,073.90
'642938005 HITACHI MAXELL 70,000.00 984,977.14
'648374007 KANSAI PAINT CO 400,000.00 1,925,912.10
'661982009 NAGASE + CO 400,000.00 2,646,262.95
'698544004 YAMATO KOGYO CO 4,000.00 31,725.30
'664389004 NORITZ CORP 175,000.00 2,446,113.65
'689349009 TOC CO 268,000.00 1,495,418.49
'647217009 JAPAN AIRPORT TERM 350,000.00 2,573,481.38
‘637499906 DYDO DRINCO INC 110,000.00 2,745,637.77
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'676420003 SRL INC 250,000.00 2,612,671.46
'635701907 FUKUDA DENSHI CO 77,500.00 1,634,319.31
39167B102 GREATER CHINA FD INC 510,700.00 9,764,584.00
'35100E104 FOUR SEASONS HOTELS INC 1,539,600.00 78,745,425.00
136375102 CANADIAN NATL RY CO 600,000.00 37,968,000.00
‘807066105 - SCHOLASTIC CORP 1,000,000.00 34,040,000.00
'302130109 EXPEDITORS INTL WA INC 499,000.00 18,792,340.00
‘224044107 COX COMMUNICATIONS INC NEW 9,375,900.00 322,999,755.00
‘097751200 BOMBARDIER INC 1,150,000.00 4,867,866.12
'264399106 DUKE ENERGY CO 1,500,000.00 30,675,000.00
30224P101 EXTENDED STAY AMER INC 200,000.00 2,896,000.00
88033G100 TENET HEALTHCARE CORP 4,964,900.00 79,686,645.00
‘010812006 BOC GROUP 2,230,000.00 34,072,039.27
'098952906 ASTRAZENECA 317,000.00 15,208,409.41
'473681906 AVENTIS SA 146,000.00 9,649,836.47
‘915289102 UNOCAL CORP 500,000.00 18,415,000.00
'254687106 DISNEY WALT CO 100,000.00 2,333,000.00
30231G102 EXXON MOBIL CORP 2,200,000.00 90,200,000.00
'437076102 HOME DEPOT INC 600,000.00 21,294,000.00
'717081103 PFIZER INC 4,698,700.00 166,005,071.00
'806605101 SCHERING PLOUGH CORP 7,095,500.00 123,390,745.00
‘071813109 BAXTER INTL INC 2,500,000.00 76,300,000.00
‘002824100 ABBOTT LABS 2,849,000.00 132,763,400.00
'589331107 MERCK + CO INC 5,504,500.00 254,307,900.00
22160K105 COSTCO WHSL CORP NEW 3,850,000.00 143,143,000.00
'478160104 JOHNSON + JOHNSON 829,500.00 42,851,970.00
'5632457108 LILLY ELI + CO 867,000.00 60,976,110.00
94106L109 WASTE MGMT INC DEL 5,385,000.00 159,396,000.00
191216100 COCA COLACO 200,000.00 10,150,000.00
14149Y108 CARDINAL HEALTH INC 655,000.00 40,059,800.00
760759100 REPUBLIC SVCS INC 900,000.00 23,067,000.00
‘914906102 UNIVISION COMMUNICATIONS INC 100,000.00 3,969,000.00
‘092528900 GLAXOSMITHKLINE 3,158,500.00 72,373,669.02
710306903 NOVARTIS AG 1,487,000.00 67,5611,663.63
'983024100 WYETH 3,449,400.00 146,427,030.00
58405U102 MEDCO HEALTH SOLUTIONS INC 687,952.00 23,383,488.48
'622101905 CITIZEN ELECTRONIC 31,200.00 2,838,480.92
'607505005 BANDAI CO 134,200.00 3,380,983.48
'607035904 BELLUNACOLTD 75,200.00 2,750,620.51
'645578907 ITOEN 80,000.00 3,441,261.55
'613674902 OBIC 20,700.00 4,164,337.03
'633127006 FAMILYMART CO 156,700.00 3,567,677.52
'655103000 MABUCHI MOTOR CO 31,600.00 2,432,583.75
'662235902 NICHII GAKKAN CO 45,600.00 2,586,992.63
'620072900 C+SCOLTD 42,300.00 765,718.02
'649099009 KEYENCE CORP 16,200.00 3,414,742.93
'601941909 AIFUL CORP 57,900.00 4,235,662.97
‘691898001 USHIO INC 304,000.00 5,046,337.59
'604978908 ACOM CO 83,200.00 3,772,996.17
'612192906 BENESSE CORP 183,500.00 4,477,489.04
'625050000 DAITO TRUST CONST 81,500.00 2,418,307.36
'642872006 HIROSE ELECTRIC 40,300.00 4,625,268.27
'644150005 HOYA CORP 48,100.00 4,416,385.18
'648380004 KAD CORP 328,000.00 6,672,016.42
'657635009 MEITEC CORPORATION 103,800.00 3,990,445.09
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'663955003 NINTENDO CO 67,400.00 6,289,073.43
‘665880001 OLYMPUS CORP 115,000.00 2,494,867.97
'666114004 ORIX CORP 45,500.00 3,761,583.73
'680458007 SHIN ETSU CHEM CO 130,700.00 5,341,662.78
'687044008 TAKEDA CHEM INDS 86,700.00 3,438,228.98
‘691148001 UNI CHARM CORP 109,600.00 5,389,493.33
'698538006 YAMANOUCHI PHARM 175,000.00 5,437,622.47
'614155901 FUNAI ELECTRIC CO 22,300.00 3,060,865.91
‘690054002 TOYOTA INDUSTRIES 181,000.00 3,842,259.96
‘619545908 SAMMY CORP ORD SHS 69,300.00 1,710,352.71
'640409900 NISSIN HEALTHCARE 50,400.00 1,025,212.28
'641628904 DENTSU INC 749.00 3,774,003.92
‘639092907 NOMURA RESEARCH INC 25,300.00 2,466,968.37
99QJKK908 SAMMY CORPORATION 34,650.00 855,176.36
'621185909 YOSHINOYA D+C CO 1,591.00 2,315,909.30
'626928907 NEC SOFT 21,400.00 566,100.59
'026704908 DEVRO 96,730.00 155,845.20
‘009315904 ENODIS PLC 239,240.00 349,044.78
‘027610906 SYGEN INTERNATIONAL PLC 182,810.00 149,720.32
‘013716956 ALCAN INC 2,089.00 97,915.06
'479736902 SCOR 49,970.00 82,568.89
'569878903 ASSA ABLOY 44,910.00 533,654.61
'457178002 NH HOTELES SA 42,410.00 487,329.23
‘506474907 PUBLIGROUPE SA 1,080.00 314,372.35
‘541683900 AVENTIS SA 11,410.00 748,384.53
‘569619901 GEBERIT 710.00 349,043.86
‘5657910908 . ACCIONAS A 9,640.00 586,691.99
‘476876008 SAIPEM 58,320.00 471,632.20
‘000445007 ABBEY NATIONAL 28,200.00 268,060.84
‘001097005 MYTRAVEL GROUP PLC 265,480.00 51,612.08
‘004447900 EMI GROUP 69,740.00 198,191.68
‘006734008 BAA 60,700.00 539,236.09
'012826004 AMVESCAP 13,900.00 100,963.19
‘017347006 CAPITA GROUP 87,100.00 378,890.89
'023740905 DIAGEO 68,060.00 895,507.08
'026349902 BAE SYSTEMS 268,700.00 809,305.47
'026859900 PROVIDENT FINL 52,080.00 606,468.17
‘041466905 STAGECOACH GROUP PLC 363,840.00 511,292.99
‘050025006 HILTON GROUP 140,710.00 566,127.69
‘068846005 PILKINGTON 395,210.00 677,417.55
‘071887004 RIO TINTO 31,820.00 878,933.14
‘071921001 VODAFONE GROUP 288,200.00 714,551.42
'07.3083909 REED ELSEVIER PLC 102,080.00 853,846.32
'073271900 RENTOKIL INITIAL 188,920.00 642,571.23
‘079805909 BP PLC 137,110.00 1,111,877.83
‘080216906 SAGE GROUP 193,170.00 607,749.69
‘081827008 SMITHS GROUP 36,950.00 437,225.66
‘088470000 TESCO 166,760.00 769,449.81
‘097404008 WPP GROUP 45,470.00 446,469.02
‘416129906 BANG + OLUFSEN A/S 6,290.00 263,186.60
'416279008 THALES 11,910.00 400,354.57
'423244003 UNICREDITO ITALIAN 117,510.00 634,387.19
'426330007 DNB NOR ASA 65,420.00 436,605.34
'432965002 FYFFES 121,830.00 253,556.06
'469910905 INDEPENDENT NEWS+M 202,280.00 479,674.47
'479053902 SCHIBSTED ASA 32,300.00 555,908.79
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‘486537004 SVENSKA CELLULOSA 14,250.00 582,255.08
'494290901 E ON AG 9,360.00 610,854.93
'508657905 BASF AG 12,530.00 704,574.54
‘512907908 FRESENIUS MEDICAL 11,130.00 791,790.12
'514021906 PROSEGUR SEGURIDAD 35,080.00 570,801.50
'520270901 ROYAL DUTCH PETROL 11,650.00 614,239.89
'522603901 SAMPO OYJ 56,540.00 584,797.45
‘547970905 TIETOENATOR OYJ 17,340.00 474,618.47
'560011902 ACERINOX SA 9,330.00 439,902.83
'563828904 VISCOFAN SA 14,840.00 131,965.02
‘564156909 CARREFOUR 15,120.00 829,996.93
‘5667151907 WOLTERS KLUWER 7,900.00 123,561.90
‘569879901 TDC A/S 8,910.00 321,494.46
'570366906 SVENSKA HANDELSBANKEN SERIES A 46,320.00 946,317.74
‘571342906 METSO OYJ 29,260.00 357,260.90
‘573252905 TELEFONICA SA 6,000.00 88,092.72
‘016255903 CABLE + WIRELESS 308,300.00 736,791.37
'080341001 SHELL TRNSPT+TRDG 153,750.00 1,143,604.59
'411376007 BOSKALIS WESTMNSTR 10,380.00 273,770.85
'565478906 ATOS ORIGIN 7,010.00 448,292.83
'442686903 HOGANAS AG 19,590.00 419,282.03
'005643002 ASSOC BRIT PORTS . 110,710.00 889,862.55
‘586765901 COLOPLAST 4,840.00 414,050.13
‘056608904 TBI 132,370.00 159,949.57
'507143907 M REAL OYJ 39,990.00 354,603.11
'595937905 ERICSSON (LM) TEL 444,260.00 796,485.76
‘597500909 ALCATEL 56,510.00 727,757.79
'596154906 WILLIAM DEMANT HOL 8,770.00 296,386.67
‘072787906 RECKITT BENCKISER PLC 43,990.00 995,384.27
'595607904 KON KPN NV 74,450.00 574,714.21
‘598181907 DANONE 4,010.00 654,507.25
'585783905 BCO POPULAR ESP 11,610.00 692,674.45
'023034002 ARRIVA 94,460.00 642,571.23
'406012906 KON NEDLLOYD NV 12,420.00 477,655.55
'575602909 BAYERISCHE MOTOREN WERKE AG 12,850.00 595,657.04
‘082756909 GRANADA PLC 175,220.00 382,677.78
'598662906 PHILIPS ELEC(KON) 29,870.00 872,211.94
‘001540905 KIDDE 142,810.00 272,268.86
'461785909 DEUTSCHE POST AG 20,260.00 417,823.64
'483477907 VIVENDI UNIVERSAL 23,610.00 573,869.99
‘053315909 COMPASS GROUP 80,460.00 547,335.18
'710804907 HEINEKEN NV 19,920.00 758,557.07
'710306903 NOVARTIS AG 20,380.00 925,277.54
‘711381905 ABBLTD 41,344.00 207,429.63
‘708842901 AXA 23,570.00 504,518.66
‘309135903 BT GROUP 99,540.00 335,445.80
'728187907 ARCELOR 39,760.00 693,090.95
730968906 BNP PARIBAS 13,750.00 865,791.04
'313486904 BARCLAYS 81,860.00 730,144.45
{'316383900 INTERTEK GROUP PLC 58,750.00 484,840.10
'738048909 CIE DE ST GOBAIN 10,720.00 524,776.33
‘323107904 BOOTS GROUP 54,060.00 668,719.25
'312152903 CARNIVAL PLC 14,020.00 564,954.21
'335160909 HANSON 142,670.00 1,047,782.13
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160,700.00 5,926,616.00
40049J206 GRUPO TELEVISION SA DE CV 234,000.00 9,327,240.00
‘368287207 GAZPROMOAO 85,690.00 2,219,371.00
‘677862104 OIL CO LUKOIL 21,300.00 1,983,030.00
'40051E202 GRUPO AEROPORTUARIO DEL 367,300.00 6,464,480.00
72917Q202 PLIVAD D 554,260.00 8,961,275.68
'‘00458E107 UNIBANCO UNIAQ DE BANCOS BRAS 730,000.00 18,213,500.00
105530109 BRASIL TELECOM PARTICIPACOES 235,500.00 8,901,900.00
'796050888 SAMSUNG ELECTRS LTD 115,000.00 21,764,900.00
'433064102 HINDALCO INDS LTD 730,000.00 22,535,100.00
71654V101 PETROLEQ BRASILEIRO SA PETRO 387,500.00 10,330,750.00
71654408 PETROLEO BRASILEIRO SA 736,000.00 21,520,640.00
02364W105 AMERICA MOVIL SADECV 632,000.00 17,278,880.00
‘055622104 BP PLC 2,800,000.00 138,180,000.00
40049J206 GRUPO TELEVISION SA DE CV 1,487,400.00 59,287,764.00
'835699307 SONY CORP 2,000,000.00 69,340,000.00
63905A101 NATUZZISP A 13,280.00 133,862.40
55068R202 LUXOTTICAGROUPSPA 38,690.00 673,206.00
184496206 CLEAN HBRS INC 48,000.00 1,008,000.00
19699A988 COLOR SPOT NURSERIES INC 22,298.17 -
11133Y201 BROADLANE INC 1,080,452.00 5,047,871.74
10999A9A9 BRIGHTSTAR 600,000.00 4,800,000.00
‘291525202 EMMIS COMMUNICATIONS CORP 10,000.00 505,000.00
'228227401 CROWN CASTLE INTL CORP 30,000.00 1,335,000.00
165167800 CHESAPEAKE ENERGY CORP 3,850.00 425,906.25
‘704231505 PAXSON COMMUNICATIONS CORP 26.78 248,393.77
33616R206 FIRST REP PFD CAP CORPII 40,000.00 995,000.00
'437297203 HOME OWNERSHIP FDG CORP |l 500.00 266,137.74
'437296205 HOME OWNERSHIP 400.00 212,795.91
99MPMJS09 MEXICO( UTD MEX ST) 25,000,000.00 -
99MPMH903 MEXICO( UTD MEX ST) 25,000,000.00 -
99NHVC901 MEXICO (UTD MEX ST) 25,000,000.00 -
99NJRLY02 MEXICO(UTD MEX ST) 25,000,000.00 -
99QHFC906 SCOR 49,970.00 630.30
67104R112 O SULLIVAN INDS INC 9,920.00 -
67104R138 O SULIIVAN INDS INC 9,920.00 -
‘002538112 AAVID THERMAL TECHNOLOGIES INC 11,840.00 -
57722R115 MATTRESS DISCOUNTERS HLDG CORP 9,920.00 -
29499A948 EQUINOX HLDGS 108,057.00 1,295,603.43
‘457776110 INSTRON CORP 4,960.00 -
'457659134 INSILCO CORP 2,975.00 -
‘240028118 DAYTON SUPERIOR CORP 4,880.00 -
754281905 FIMALAC 11,333.00 37,738.50
‘318445905 GRAFTON GROUP 12,662.00 87,043.15

FREMONT Il (PARTNERSHIP) 16,263,528.00
GREENBRIAR EQT FUND {(PARTNSHP) 4,562,784.77
GREENBRIAR US EQT FUND (PARTNSHP) 777,401.06
PATRIOT INVESTMENST (PARTNSHP) 44,564,866.00
GROUSE PEAK (PARTNSHP) 3,620,105.00

FORCAP (PARTNSHP)

12,622,071.08

UBS TIMBER INVESTORS (PARTNSHP)

17,138,892.45

CSFB STRATEGIC PARTNERS (PARTNSHP)

19,532,876.00

MISCELLANEOUS

(53.83)

SILCHESTER (TRUST)

206,682,270.00

$1,439,467,125.71

TOTAL - Part ll, Line 10b

$5,237,420,437.53
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530715AL5 LIBERTY MEDIA CORP 60,000.00 39,225.00
28336LAC3 EL PASO CORP 1,640,000.00 762,600.00
28336LAC3 EL PASO CORP 5,380,000.00 2,501,700.00
590188A65 MERRILL LYNCH + CO INC 3,755,000.00 2,043,658.75
026874AP2 AMERICAN INTL GROUP INC 2,715,000.00 1,784,976.75
92344GAN6 VERIZON GLOBAL FDG CORP 1 6,140,000.00 3,707,025.00
98372PAB4 XL CAPLTD 2,315,000.00 1,473,242.85
949746EZ0 WELLS FARGO + CO NEW 345,000.00 340,021.65
78442PAB2 SLM CORP 2,000,000.00 1,972,860.00
530715AL5 LIBERTY MEDIA CORP 40,000.00 26,150.00
28336LAC3 EL PASO CORP 3,030,000.00 1,393,800.00
029912AB8 AMERICAN TOWER CORP 500,000.00 502,500.00
031652AN0 AMKOR TECHNOLOGIES INC 1,000,000.00 1,017,500.00
743977AEQ PROVINCE HEALTHCARE 500,000.00 493,125.00
278762AG4 ECHOSTAR COMMUNICATIONS CORP 2,000,000.00 2,117,600.00
868536AP8 SUPERVALU INC 1,000,000.00 332,500.00
131347BA3 CALPINE CORP 1,250,000.00 1,228,125.00
00508XAA2 ACTUANT CORP 1,000,000.00 1,142,500.00
15101QAA6 CELESTICA INC 2,285,000.00 1,228,118.95
437999118 GEN ELEC CAP CORP 15,000,000.00 17,267,250.00
802183AB9 SANTA FE PAC CORP 10,000,000.00 10,453,570.00
90782EGU2 UNION PAC CORP MTN BK ENTRY 9,000,000.00 9,310,806.00
65584HABS NORFOLK SOUTHN CORP MTN 3,000,000.00 3,356,253.00
881685AW1 TEXACO CAP INC 5,000,000.00 5,797,145.00
202795GL8 COMMONWEALTH EDISON CO 5,000,000.00 5,654,360.00
345397RX3 FORD MTR CR CO 7,500,000.00 7,429,155.00
569804110 KFW INTERNATIONAL FINANCE 2,800,000.00 5,050,924.08
92929QAJ6 WMX TECHNOLOGIES INC 2,605,000.00 2,762,188.31
812293AB4 SEARIVER MARITIME FINL HLDGS 6,961,000.00 4,562,253.32
82028KAA9 SHAW COMMUNICATIONS INC 500,000.00 371,445.15
674599BF1 OCCIDENTAL PETE CORP 12,977,000.00 16,730,947.63
835415AJ9 SONAT INC 1,405,000.00 1,301,381.25
264399DL7 DUKE ENERGY CO 2,705,000.00 2,852,227.74
12189TAP9 BURLINGTON NORHTN SANTA FE CO 20,000,000.00 23,100,680.00
718507BJ4 PHILLIPS PETE CO 10,000,000.00 11,205,000.00
902917AD5S USA WASTE SVC INC 18,000,000.00 20,244,330.00
674599853 OCCIDENTAL PETE CORP 27,950,000.00 30,627,917.45
65584HAA7 NORFOLK SOUTHN CORP MED TERM 1,232,000.00 1,384,026.34
369622CB9 GENERAL ELEC CAP CORP 10,000,000.00 12,209,810.00
92929QAQ0 WMX TECHNOLOGIES INC 54,950,000.00 59,423,534.45
345397GV9 FORD MTR CR CO 4,000,000.00 4,192,700.00
126408BR3 CSX CORP 20,000,000.00 21,918,740.00
653522DJ8 NIAGARA MOHAWK PWR CORP 15,110,000.00 17,534,883.02
136375BE1 CANADIAN NATL RY CO 5,095,000.00 5,518,684.92
907818AV0 UNION PAC CORP 4,060,000.00 4,346,883.66
90782EGV0 UNION PAC CORP MTN BK ENTRY 1,585,000.00 1,770,714.45
902917AC7 USA WASTE SVCS INC 20,972,000.00 21,703,419.47
302570AK2 FPL GROUP CAP INC 5,000,000.00 5,613,390.00
209111DEOQ CONSOQLIDATED EDISON CO NY INC 11,000,000.00 13,362,382.00
655844AMO NORFOLK SOUTHN CORP 36,417,000.00 39,603,633.17
25746UABS DOMINION RES INC 11,000,000.00 11,882,937.00
655844AH1 NORFOLK SOUTHN CORP 4,925,000.00 5,594,263.18
706448AF4 PEMEX FINLTD 30,000,000.00 32,470,200.00
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706448BD8 PEMEXFINLTD 26,500,000.00 30,373,240.00
816851ABS5 SEMPRA ENERGY 8,650,000.00 10,173,386.10
482620AV3 K N ENERGY INC 4,895,000.00 5412,323.18
655844ANS8 NORFOLK SOUTHN CORP 92,000,000.00 111,823,148.00
369622CQ6 GENERAL ELEC CAP CORP 8,900,000.00 10,698,948.10
048825AN3 ATLANTIC RICHFIELD CO 12,575,000.00 14,275,026.83
302570AJ5 FPL GROUP CAP INC 9,000,000.00 10,481,301.00
655844AL2 NORFOLK SOUTHN CORP 15,830,000.00 17,408,979.18
345397KR3 FORD MTR CR CO 19,735,000.00 20,826,148.15
345397SH7 FORD MTR CR CO 13,000,000.00 13,077,896.00
370425RP7 GENERAL MTRS ACCEP CORP 70,000,000.00 79,349,060.00
36962GUL6 GENERAL ELEC CAP CORP MTN 31,250,000.00 36,713,718.75
718507BP0 PHILLIPS PETE CO 15,730,000.00 17,147,603.33
718507BQ8 PHILLIPS PETE CO 6,950,000.00 8,681,946.95
3453975Q7 FORD MTR CR CO 25,000,000.00 26,385,325.00
26439RAF3 DUKE CAP CORP 5,000,000.00 5,717,760.00
345397SJ3 FORD MTR CR CO 50,000,000.00 51,284,650.00
907818AY4 UNION PAC CORP 11,692,000.00 12,588,986.86
3453975U8 FORD MTRCR CO 33,618,000.00 35,931,389.05
58017DES5 MCDONNELL DOUGLAS FIN CORP MTN 20,000,000.00 21,945,100.00
012873AG0 ALBERTA ENERGY LTD 15,000,000.00 17,827,590.00
706448BM8 PEMEX FIN LTD 30,000,000.00 35,379,000.00
438834116 GEN ELEC CAP CORP 17,000,000.00 18,910,800.00
36962GVS0 GENERAL ELEC CAP CORP MTN 20,000,000.00 22,992,760.00
816851AC3 SEMPRA ENERGY 8,000,000.00 8,674,312.00
28368EAB2 EL PASO ENERGY 10,000,000.00 9,200,000.00
12189TAS3 BURLINGTON NORTHN SANTA FE 10,000,000.00 11,576,980.00
370442BB0 GENERAL MTRS CORP 20,000,000.00 21,989,720.00
345397TR4 FORD MTR CR CO 20,000,000.00 21,346,160.00
717081AL7 PFIZER INC 10,000,000.00 10,701,940.00
655844AP3 NORFOLK SOUTHN CORP 10,000,000.00 11,388,240.00
94106LAKS WASTE MGMT INC DEL 12,500,000.00 14,444,125.00
36962GWB6 GENERAL ELEC CAP CORP MTN 10,000,000.00 11,001,160.00
494550AH9 KINDER MORGAN ENERGY PARTNERS 9,000,000.00 10,102,446.00
345397TT0 FORD MTRCR CO 75,000,000.00 75,681,000.00
36962GWC4 GENERAL ELEC CAP CORP MTN 25,000,000.00 26,671,100.00
3016 1NAA9 EXELON CORP 6,000,000.00 6,701,484.00
025537AA9 AMERICAN ELEC PWR INC 6,000,000.00 6,465,522.00
28336LABS EL PASO CORP 10,000,000.00 9,225,000.00
12189TAT1 BURLINGTON NORTHN SANTA FE 10,000,000.00 11,336,030.00
67461FDD6 OCCIDENTAL PETE CORP MTN 1,000,000.00 1,052,705.00
873168AC2 |TXU CORP 16,500,000.00 17,448,750.00
816851AD1 SEMPRA ENERGY 2,975,000.00 3,050,032.48
760759AC4 REPUBLIC SVCS INC 5,000,000.00 5,588,980.00
907818CM8 UNION PAC CORP 5,000,000.00 5,395,820.00
244217BF1 DEERE JOHN CAP CORP 25,000,000.00 26,644,375.00
345397TW3 FORD MTR CR CO 10,000,000.00 10,094,400.00
337932AA5 FIRSTENEGY CORP 18,000,000.00 18,645,156.00
674599BV6 OCCIDENTAL PETE CORP 17,000,000.00 19,174,011.00
264399DW3 DUKE ENERGY CO 15,000,000.00 16,223,655.00
907818CN6 UNION PAC CORP 12,500,000.00 13,545,212.50
88033GAT7 TENET HEALTHCARE CORP 19,000,000.00 18,240,000.00
88033GAR1 TENET HEALTHCARE CORP 12,000,000.00 11,820,000.00
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637432CU7 NATIONAL RURAL UTILS COOP FIN 5,000,000.00 5,825,935.00
637432CS2 NATIONAL RURAL UTILS COOP FIN 15,150,000.00 16,735,144.50
88033GAWO0 TENET HEALTHCARE CORP 20,000,000.00 19,175,000.00
244199BB0 DEERE + CO 33,000,000.00 38,389,428.00
907818CP1 UNION PAC CORP 11,000,000.00 12,216,600.00
655844AS7 NORFOLK SOUTHN CORP 15,000,000.00 16,303,575.00
12189TAU8 BURLINGTON NORTHN SANTA FE COR 25,000,000.00 26,754,375.00
88033GAX8 TENET HEALTHCARE CORP 9,000,000.00 8,707,500.00
12201PALO BURLINGTON RES FIN CO 11,060,000.00 11,900,902.86
244217BH7 DEERE JOHN CAP CORP 25,000,000.00 26,158,475.00
166760AA6 CHEVRONTEXACO CAP CO 30,000,000.00 30,554,280.00
224044BE6 COX COMMUNICATIONS INC 7,500,000.00 8,650,597.50
22404QAD0 COX COMMUNICATIONS INC MEDIUM 10,000,000.00 11,112,590.00
88033GAY6 TENET HEALTHCARE CORP 20,000,000.00 20,100,000.00
25746UAM1 DOMINION RES INC VA NEW 5,000,000.00 4,976,705.00
136375BH4 CANADIAN NATL RY CO 10,000,000.00 9,616,410.00
530718ACS9 LIBERTY MEDIA CORP NEW 25,000,000.00 25,281,625.00
71646FADS PETROBRAS INTL FIN CO 16,000,000.00 18,160,000.00
12189TAV6E BURLINGTON NORTHN SANTA FE 10,000,000.00 9,505,290.00
224044BF3 COX COMMUNICATIONS INC NEW 10,000,000.00 9,640,990.00
983024AEO WYETH 20,000,000.00 20,228,300.00
36962FRZ1 GENERAL ELEC CAP CORP MTN 2,950,000.00 3,314,832.40
30499B9C6 FHA 221D4 P3 00 PFC INPERIAL 2,348,818.41 2,358,360.48
45399Q9J7 IRES USD 8,700,000.00 4,089.00
46299WSP9 IRS 3ML USD 8,700,000.00 -
4519969F1 IRS 3ML USD 5,150,000.00 5,150,000.00
31899L9Q7 IRS 3ML USD 8,100,000.00 8,100,000.00
4519969G9 IRS USD 5,150,000.00 (5,110,860.00)
249992970 IRS USD 8,100,000.00 (8,159,940.00)
63788A0A3 JPM ZERO SWAP 20,917,614.00 20,917,614.00
63788A9B1 JPM ZERO SWAP 55,000,000.00 (21,208,000.00)
45199Q9X8 IRS LIBOR USD 4,200,000.00 4,200,000.00
45199R9R9 IRS USD 4,200,000.00 (4,137,840.00)
17399Q9U1 CITICORP ZERO SWAP 571,306.00 571,306.00
17399Q9C1 CITICORP ZERO SWAP 1,500,000.00 (578,400.00)
17399R9P0O CITICORP ZERO CP SWAP 755,255.00 755,265.00
17399Q8E7 CITICORP ZERO CPN SWAP 2,000,000.00 (712,200.00)
17299U9F6 CITIGROUP ZERO CP SWAP 569,347.00 569,347.00
173992920 CITIGROUP ZERO CP SWAP 1,500,000.00 (578,400.00)
17399USB4 CITICORP ZERO COUPON 1,235,420.00 1,235,420.00
17299B9U5 CITICORP ZERO CP SWAP 1,072,448.00 1,072,448.00
17399WON4 CITICORP ZERO SWAP B 3,000,000.00 (1,213,800.00)
38199Wgov4 GOLDMAN ZERO CP.SWAP 3,000,000.00 (1,068,300.00)
98999A0EB ZERO CP SWAP 697,065.00 697,065.00
98999A9F3 ZERO CP SWAP 2,000,000.00 (771,200.00)
98999A0G1 ZERO COUPON SWAP 328,639.00 328,639.00
9899919N6 ZERO CP SWAP 870,000.00 (335,472.00)
98999J9VS ZERO CP SWAP 295,368.00 295,368.00
9899919P1 ZERO CP SWAP 780,000.00 (300,768.00)
9899919T3 ZERO CP 3ML SWAP 382,129.00 382,129.00
9899919Q89 ZERO CP 3ML SWAP A 408,260.00 408,260.00
9899919R7 ZERO CP SWAP B 1,000,000.00 (385,600.00)
989991985 ZERO CP SWA9 B 1,000,000.00 (417,800.00)
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98999K9T1 ZERO CP SWAP 534 133.00 534,133.00
98998A9J5 ZERQO CP SWAP B 1,250,000.00 (530,750.00)
87316WAA3 TXU GAS CAP | 250,000.00 218,051.00
941063AF6 WASTE MGMT INC 600,000.00 698,682.72
92929QARS8 WMX TECHNOLOGIES INC 1,260,000.00 1,389,127.32
84534ECA4 SOUTHWESTERN BELL TEL CO 1,560,000.00 1,658,386.24
211177AGS CONTINENTAL CABLEVISION INC 3,500,000.00 4,220,268.50
835415AJ9 SONAT INC 4,130,000.00 3,846,062.50
00440EAA5 ACE INA HLDG INC 1,090,000.00 1,132,466.40
524909AZ1 LEHMAN BROS INC 470,000.00 519,579.36
755111AV3 RAYTHEON CO 160,000.00 170,998.88
718507BJ4 PHILLIPS PETE CO 1,000,000.00 1,120,090.50
669383DW8 NORWEST FINL iNC 650,000.00 673,753.60
907818BX5 UNION PAC CORP 720,000.00 799,224 .48
652478AU2 INEWS AMER HLDGS INC 40,000.00 47,183.84
06606H8D2 BANKBOSTON NA MTN 1,510,000.00 1,676,536.39
653522DJ8 NIAGARA MOHAWK PWR CORP 3,040,000.00 3,527,865.28
71676QAC0 PETROZUATA FiN INC 760,000.00 673,454.00
872287AA5 TCI COMMUNCIATIONS INC 2,000,000.00 2,108,322.00
652478BA5 NEWS AMER HLDGS INC 40,000.00 48,206.24
742718BR9 PROCTER + GAMBLE CO 750,000.00 785,822.77
209111C2Z4 CONSOLIDATED EDISON CO NY INC 2,500,000.00 2,746,700.00
694308EW3 PACIFIC GAS + ELEC CO 125,000.00 126,562.50
902118AL2 TYCO INTL GROUP SA 3,050,000.00 3,133,875.00
652478BC1 NEWS AMER HLDGS INC 3,460,000.00 3,936,857.20
706448AF4 PEMEX FIN LTD 1,000,000.00 1,082,340.00
16161ABU1 CHASE MANHATTAN CORP NEW 610,000.00 667,779.81
161478AA0 CHASE CAP Il 1,615,000.00 1,505,389.95
224050AJ3 COX ENTERPRISES INC 1,090,000.00 1,247,375.29
524908CK4 LEHMAN BROS HLDGS INC 500,000.00 582,810.50
423328BP7 HELLER FINL INC 2,500,000.00 2,726,712.50
969457AV2 WILLIAMS COS INC 1,650,000.00 1,716,000.00
370425RG7 GENERAL MTRS ACCEP CORP 130,000.00 139,850.41
835415AE0 SONAT INC 410,000.00 405,900.00
00440EAB3 ACE INAHLDG INC 1,788,000.00 2,022,778.70
713411AB2 PEPSI BOTTLING HLDGS INC 2,840,000.00 3,083,836.72
345397SM6 FORD MTR CR CO 2,000,000.00 2,197,087.40
345397SH7 FORD MTR CR CO 890,000.00 894,772.00
370425RP7 GENERAL MTRS ACCEP CORP 2,050,000.00 2,323,793.90
539830AKS5 LOCKHEED MARTIN CORP 100,000.00 130,338.11
718507BQ8 PHILLIPS PETE CO 1,620,000.00 2,023,705.62
060505AD6 BANK OF AMERICA 4,090,000.00 4,863,836.18
345397ST1 FORD MTR CR CO 2,550,000.00 2,849,280.75
190441BC8 COASTAL CORP 500,000.00 474,375.00
25746UAA7 DOMINION RES INC VA 2,600,000.00 3,118,830.00
448814ED1 HYDRO QUEBEC 1,610,000.00 2,003,575.77
25156PAB9S DEUTSCHE TELEKOM INTL 1,400,000.00 1,692,762.40
111021AD3 BRITISH TELECOMMUNICATIONS PLC 1,742,000.00 2,119,797.99
111021AC5 BRITISH TELECOMMUNICATIONS PLC 1,500,000.00 1,653,019.50
172967BC4 CITIGROUP INC 5,380,000.00 6,065,820.88
524908CV0 LEHMAN BROS HLDG 1,620,000.00 1,829,691.18
345397TR4 FORD MTR CR CO 2,400,000.00 2,561,539.20
GENERAL ELEC CAP CORP MTN 2,460,000.00 2,706,285.36

36962GWB6
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2,361,000.00 2,659,959.26
780641AG1 ROYAL KPN NV 1,710,000.00 2,045,616.57
913017BDO UNITED TECHNOLOGIES CORP 1,300,000.00 1,452,363.90
033901AA7 ANDERSON EXPL LTD 1,350,000.00 1,497,139.20
26816LAD4 DYNEGY HLDGS INC 950,000.00 879,937 50
78387GAFO SBC COMMUNICATIONS INC 500,000.00 536,413.90
30161NAA9 EXELON CORP 2,200,000.00 2,457,210.80
025537AA9 AMERICAN ELEC PWR INC 2,090,000.00 2,252,156.83
448814HR7 HYDRO QUEBEC 1,200,000.00 1,353,368.40
873168AC2 TXU CORP 2,630,000.00 2,781,225.00
949746CE9 WELLS FARGO + CO NEW 2,000,000.00 2,229,948.00
902118AZ1 TYCO INTL GROUP S A 3,090,000.00 3,267,675.00
06423AAN3 BANK ONE CORP 2,610,000.00 2,865,612.96
460146BN2 INTERNATIONAL PAPER CO 820,000.00 911,654.68
032479ACH ANADARKO FIN CO 190,000.00 215,389.89
803111AK9 SARA LEE CORP 2,520,000.00 2,798,230.68
110122AG3 BRISTOL MYERS SQUIBB CO 2,240,000.00 2,420,593.28
706451AB7 PEMEX PROJ FDG MASTER TR 3,400,000.00 4,037,500.00
03522QAC9 ANHEUSER BUSCH COS INC 2,480,000.00 2,685,696.16
00209AADS AT + T WIRELESS SVCS INC 600,000.00 656,116.80
370448AA0 GENERAL MTRS NOVA SCOTIA FIN 1,310,000.00 1,401,648.91
079860AB8 BELLSOUTH CORP 600,000.00 650,544.00
902118BC1 TYCO INTL GROUP S A 710,000.00 758,812.50
743263AF2 PROGRESS ENERGY INC 1,248,000.00 1,338,274.08
50075NABO KRAFT FOODS INC 3,770,000.00 3,072,245.42
22541LAB9 CREDIT SUISSE FIRST BOSTON USA 1,200,000.00 1,306,478.40
337932AB3 FIRSTENERGY CORP 2,640,000.00 2,736,222.72
337932AA5 FIRSTENEGY CORP 1,250,000.00 1,294,802.50
94106LAL3 WASTE MGMT INC DEL 1,980,000.00 2,179,043.46
674599BU8 OCCIDENTAL PETE CORP 2,220,000.00 2,408,424.72
74913EAL4 QWEST CAP FDG INC 2,000,000.00 2,015,000.00
38141GBU7 GOLDMAN SACHS GROUP INC 1,270,000.00 1,419,263.10
983730AA0 XL CAP FIN EUROPE PLC 2,080,000.00 2,276,651.52
233835AT4 DAIMLER CHRYSLER NA HLDG CORP 1,270,000.00 1,414,077.60
264399DW3 DUKE ENERGY CO 1,280,000.00 1,384,418.56
172967B.J9 CITIGROUP INC 400,000.00 436,766.12
26816LAG7 DYNEGY HLDGS INC 140,000.00 141,925.00
032511AS6 ANADARKO PETE CORP 2,140,000.00 2,287,781.98
87612EAH9 TARGET CORP 1,760,000.00 1,909,391.62
25179SAC4 DEVON FING CORPUL C 910,000.00 1,031,871.75
583334AA5 MEADWESTVACO CORP 1,350,000.00 1,484,970.30
037411AQ8 APACHE CORP 1,970,000.00 2,190,015.51
00209AAG1 AT+T WIRELESS 1,360,000.00 1,599,293 .36
441812JY1 HOUSEHOLD FIN CORP 1,180,000.00 1,345,634 .24
742718BW8 PROCTER + GAMBLE CO 420,000.00 445,516.13
501044CD1 KROGER CO 1,300,000.00 1,394,287.70
852060AS1 SPRINT CAP CORP 2,885,000.00 3,368,677.75
92344GAQ9 VERIZON GLOBAL FDG CORP 1,200,000.00 1,346,070.00
852060AR3 SPRINT CAP CORP 1,000,000.00 1,065,268.00
931142BR3 WAL MART STORES INC 1,000,000.00 1,048,907.00
097014AH7 BOEING CAP CORP 900,000.00 943,922.70
025524AT7 VIACOM INC 820,000.00 872,552.16
92344GAT3 VERIZON GLOBAL FDG CORP 880,000.00 1,019,707.04
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260543BR3 1,250,000.00 1,315,175.00
060505ARS5 BANK AMER CORP 160,000.00 160,913.94
923474AA8 VERIZON FLA INC 265,000.00 284,117.15
962166BK9 WEYERHAEUSER CO 840,000.00 874,487.04
693304AB3 PECO ENERGY CO 325,000.00 352,295.97
07385TAJS BEAR STEARNS + CO INC 560,000.00 583,735.60
939322AH6 WASHINGTON MUT INC 2,220,000.00 2,282,235.48
36962GZY3 GENERAL ELEC CAP CORP MTN 1,500,000.00 1,560,480.50
22541LAFO CREDIT SUISSE FIRST BOSTON USA 1,340,000.00 1,394,945.36
38141GCS1 GOLDMAN SACHS GROUP INC 140,000.00 143,542.28
244217BK0 DEERE JOHN CAP CORP 2,060,000.00 2,110,478.24
92344GAU0 VERIZON GLOBAL FDG CORP 990,000.00 1,008,612.00
369604AY9 GENERAL ELEC CO 1,090,000.00 1,102,355.15
59562VAF4 MIDAMERICAN ENERGY HLDGS CO 960,000.00 1,006,588.80
375766AL6 GILLETTE CO 690,000.00 674,091.36
91159HGGY U S BANCORP 1,770,000.00 1,745,526.39
20825CAD6 CONOCOPHILLIPS 1,110,000.00 1,118,999.88
25243YAF6 DIAGEO CAP PLC 2,000,000.00 1,987,499.00
96913QAS5 WILLAMETTE INDS INC MTN BK ENT 1,930,000.00 2,133,074.60
125581AE8 CIT GROUP INC NEW 1,590,000.00 1,608,067.17
749274AA4 RBS CAP TR 3,270,000.00 3,126,643.20
233835AV9 DAIMLERCHRYSLER NORTH AMER 1,200,000.00 1,191,830.40
073902CC0O BEAR STEARNS COS INC 1,590,000.00 1,538,975.31
370442BS3 GENERAL MTRS CORP 1,770,000.00 1,941,105.90
38141GDK7 GOLDMAN SACHS GROUP INC 180,000.00 176,102.53
441812KD5 HOUSEHOLD FIN CORP 2,870,000.00 2,791,344.78
929903AC6 WACHOVIA CORP 2ND NEW 1,970,000.00 1,961,635.38
698465BF7 PANHANDLE EASTN PIPE LINE CO 360,000.00 370,927.44
500630BG2 KOREA DEV BK 3,095,000.00 3,249,325.99
59018YRX1 MERRILL LYNCH + CO INC 1,220,000.00 1,235,759.96
4041A0AG3 HBOS PLC MEDIUM TERM SR NTS 1,450,000.00 1,450,872.90
50075N9F3 KRAFT FOODS INC 870,000.00 869,930.40
345397726 FORD MTRCR CO 10,000.00 10,547.15
530718AG0 LIBERTY MEDIA CORP NEW 2,620,000.00 2,648,479.40
264399EKS DUKE ENERGY CO 1,070,000.00 1,078,369.54
931142BU6 WAL MART STORES INC 600,000.00 595,140.96
277461BD0 EASTMAN KODAK CO 225,000.00 235,805.11
78462QABS SP POWERASSETS LTD 2,164,000.00 2,175,497.33
87927VAB4 TELECOM ITALIA CAP 2,000,000.00 2,012,660.00
786514BK4 SAFEWAY INC 820,000.00 820,022.30
59018YSHS5 MERRILL LYNCH + CO INC 2,000,000.00 2,019,062.00
233835AW7 DAIMLERCHRYSLER NORTH AMER HLD 500,000.00 526,705.00
628852AC9 NCI BLDGS SYS INC 9,920,000.00 10,440,800.00
249823AC9 DERLAN MFG INC 19,142,000.00 19,500,912.50
505447AD4 LABRANCHE + CO INC 14,805,000.00 14,805,000.00
127587AB9 CADMUS COMMUNICATIONS CORP 12,645,000.00 13,498,537.50
404125AE6 HCC INDS INC 28,620,000.00 8,586,000.00
707078ACS5 PENHALL INTL CORP 3,875,000.00 3,758,750.00
715911ABS9 PETRO STOPPING CTRS L P PETRO 1,475,000.00 1,497,125.00
903236AD9 URS CORP NEW 10,915,000.00 11,460,750.00
553090AC5 MMI PRODS INC 20,572,000.00 16,766,180.00
448850AB3 HYDROCHEM INDL SVCS INC 22,765,000.00 21,626,750.00
726868AC6 PLAINWELL INC 21,655,000.00 1,191,025.00
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344555AC1 1,980,000.00 1,999,800.00
001669AGS AMC ENTMT INC 3,970,000.00 4,108,950.00
897853AF4 TRUE TEMPER SPORTS INC 9,280,000.00 9,836,800.00
482047AB3 JUNOLTG INC 16,370,000.00 17,843,300.00
115885AM7 BROWNING FERRIS INDS INC 9,920,000.00 9,820,800.00
00154MAB1 AKIINC 490,000.00 509,600.00
831258AB4 SLEEPMASTERLLC 13,635,272.62 3,408,818.16
172441AL1 CINEMARK USA INC 3,600,000.00 3,726,000.00
001031AC7 AEP INDUSTRY 10,805,000.00 10,805,000.00
239536AG0 DAY INTL GROUP INC 10,711,000.00 10,068,340.00
635847AB2 NATIONAL EQUIP SVSC INC 16,250,000.00 8,937,500.00
635847AE6G NATIONAL EQUIP SVCS INC 9,970,000.00 5,483,500.00
05873KAF5 BALLY TOTAL FITNESS HLDG CORP 17,595,000.00 16,011,450.00
62844KAC9Y MUZAK LLC/ MUZAK FIN CORP 6,941,000.00 6,698,065.00
265736AB4 DUNLOP STD AEROSPACE HLDGS PLC 15,060,000.00 16,114,200.00
002539AB0 AAVID THERMAL TENOLOGIES INC 24,600,000.00 24,600,000.00
120075AB2 BUHRMANN US INC 2,970,000.00 3,311,550.00
57722MAB4 MATTRESS DISOUNTERS CORP 9,920,000.00 1,785,600.00
240028AF7 DAYTON SUPERIOR CORP 12,765,000.00 11,233,200.00
457776AC6 INSTRON CORP 4,960,000.00 4,315,200.00
554273AB8 MACDERMID INC 8,500,000.00 9,435,000.00
01958XAS6 ALLIED WASTE NORTH AMER INC 4,955,000.00 5,524,825.00
315646AB5S FIBERMARKINC 11,790,000.00 7,427,700.00
911365AB0 UNITED RENTALS NORTH AMER INC 8,400,000.00 9,408,000.00
782676AC4 RUSSELL STANLEY HLDGS INC 2,590,598.00 1,165,769.10
440536AB6 HORNBECK LEEVAC MARINE SVCS IN 11,900,000.00 13,090,000.00
195910AB0 COLOR SPOT NURSERIES INC 1,614,210.86 305,053.57
670872AB6 OM GROUP INC 12,890,000.00 13,405,600.00
122395AA4 BURNS PHILP CAP PTY LTD 9,920,000.00 10,614,400.00
001669AM2 AMC ENTMT INC 9,900,000.00 10,840,500.00
481165AC2 JOY GLOBAL INC 8,930,000.00 9,867,650.00
038101AB7 APPLETON PAPERS INC 9,900,000.00 11,187,000.00
758753AB3 REGAL CINEMAS CORP 9,925,000.00 11,240,062.50
480829AE0 JORGENSEN EARLE M CO DEL NEW 9,225,000.00 10,193,625.00
45881KABO INTERMET CORP 6,450,000.00 6,643,500.00
09623YAB9 BLUEWATER FIN LTD 15,370,000.00 15,984,800.00
12045QAC8 BULONG OPERATIONS PTY LTD 5,5563,000.00 111,060.00
12045QAD6 BULONG OPERATIONS PTY LTD 9,322,000.00 186,440.00
41051PAF3 HANNAMA CO 1,985,000.00 1,687,250.00
44929HAFS5 ICON HEALTH + FITNESS INC 7,940,000.00 8,654,600.00
420089AD6 HAWK CORP 6,467,555.00 6,693,919.43
158501AB2 CHAMPION HOME BLDRS CO 12,785,000.00 13,871,725.00
41051PAD8 HANNA M A CO MTN BK 1,980,000.00 1,692,900.00
436141AJ4 HOLLYWOOQOD ENTMT CORP 13,875,000.00 14,915,625.00
859166AA8 STERLING CHEMICALS INC NEW 7,758,233.83 7,447,904.48
92264NAF4 VENETIAN CASINO RESORT LLC 7,935,000.00 9,244,275.00
44950GABS8 IESI CORP 12,105,000.00 13,436,550.00
58282PAC5 MDP ACQUISITIONS PLC 96,100.00 113,398.00
426908ABS HERBALIFE INTL INC 9,920,000.00 11,259,200.00
22025YAC4 CORRECTIONS CORP AMER NEW 9,920,000.00 11,060,800.00
122394AA7 BURNS PHILP CAP PTY LTD 4,960,000.00 5,406,400.00
563571AE8 MANITOWOC INC 7,050,000.00 8,001,750.00
896215AC4 TRIMAS CORP 6,250,000.00 6,468,750.00
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925335AF8 VERTIS INC 14,855,000.

870426AH6 SWEETHEART CUP INC 8,997,000.00 8,997,000.00
31188BAA2 FASTEN TECH INC 6,450,000.00 6,974,062.50
903236AF4 URS CORP NEW 9,920,000.00 11,110,400.00
22025YAD2 CORRECTIONS CORP AMER NEW 990,000.00 1,039,500.00
49308AAC7 KEY COMPONENTS LLC 18,015,000.00 18,060,037.50
58282PAH4 MDP ACQUISITIONS PLC 210,204.00 248,040.72
909891AA1 UNITED COMPONENTS INC 7,435,000.00 8,104,150.00
556375TAAS MSW ENERGY HLDGS LLC 1,985,000.00 2,074,325.00
540211AF6 LODGENET ENTMT CORP 8,695,000.00 9,477,550.00
447009AA9 HUNTSMAN ADVANCED MATLS LLC 14,370,000.00 15,232,200.00
76168RADO REXNORD CORP 5,860,000.00 6,526,200.00
58984WAAS MERISANT CO 2,970,000.00 3,133,350.00
929798AA4 WACKENHUT CORRECTIONS CORP 7,075,000.00 7,498,500.00
172441AN7 CINEMARK USA INC 11,900,000.00 13,387,500.00
11133YAAQ BROADLANE INC 4,591,921.92 4,294,916.41
757346AA8 REDDY ICE GROUP INC 7,430,000.00 7,912,950.00
73179PAD8 POLYONE CORP 8,930,000.00 8,885,350.00
85512QAC8 STAR GAS PARTNERS L P/STAR G 5,940,000.00 6,474,600.00
960413AB8 WESTLAKE CHEM CORP 7,390,000.00 7,981,200.00
892134AJ6 TOWN SPORTS INTL INC 5,950,000.00 6,396,250.00
22025YAEQ CORRECTIONS CORP AMER NEW 4,960,000.00 5,208,000.00
29843QAA0 EURAMAX INTL INC 5,940,000.00 6,311,250.00
03837SAB6 ARCEL FINANCE 6,930,000.00 7,103,250.00
270039AA8 EAGLEPINCHER INC 4,960,000.00 5,406,400.00
00758RAH7 ADVANSTAR COMMUNICATIONS INC 11,900,000.00 12,881,750.00
10801YACY BRICKMAN GROUP LTD 3,960,000.00 4,593,600.00
042260AA7 ARMOR HLDGS INC 3,970,000.00 4,267,750.00
368682AF7 GENCORP INC 9,425,000.00 9,896,250.00
40521WAA3 HAIGHTS CROSS OPER CO 9,880,000.00 10,176,400.00
032177AC1 AMSTED INDS INC 7,935,000.00 8,807,850.00
823777AA5 SHERIDAN GROUP INC 9,920,000.00 10,614,400.00
40599A9C6 HAIGHTS CROSS 5,000,000.00 5,050,000.00
609453AD7 MONITRONICS INTL INC 11,200,000.00 12,376,000.00
76009NAEQ RENT A CTRINC NEW 9,920,000.00 10,416,000.00
441560AL3 HOUGHTON MIFFLIN CO 7,920,000.00 8,632,800.00
317337AB9 FIMEP SA 9,920,000.00 11,507,200.00
00758RAN4 ADVANSTAR COMMUNICATIONS INC 2,975,000.00 3,220,437.50
112013AA5 BRODER BROS CO 10,915,000.00 10,805,850.00
47007PAC2 JAFRA COSMETICS INTL INC 10,913,000.00 11,786,040.00
147448AB0 CASELLA WASTE SYS INC 3,960,000.00 4,356,000.00
43325MAAT7 HINES NURSERIES INC 6,945,000.00 7,570,050.00
40425LAA4 HM PUBG CORP 6,950,000.00 4,413,250.00
928866AE2 VON HOFFMANN CORP 1,980,000.00 2,088,900.00
65556TAAS NORCRAFT COS LP 1,490,000.00 1,579,400.00
097383AW3 BOISE CASCADE CORP 990,000.00 1,030,837.50
37184DAAS GENESIS HEALTHCARE CORP 990,000.00 1,032,075.00
49338PAA2 KEYSTONE AUTOMOTIVE OPERATIONS 4,960,000.00 5,356,800.00
367905AA4 GAYLORD ENTMT CO NEW 2,970,000.00 3,118,500.00
911365AJ3 UNITED RENTALS NORTH AMER INC 7,935,000.00 8,185,825.35
05366BAB8 AVAILL INC NEW 7,935,000.00 8,252,400.00
49460XAB3 KINITEK INDS INC 3,470,000.00 3,645,339.10
563571AF5 MANITOWOC INC 1,980,000.00 2,049,300.00
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82881PADS8 SIMONDS INDS INC 2,385,000.00 2,385,000.00
01958XBB2 ALLIED WASTE NORTH AMER INC 1,980,000.00 1,996,929.00
55375UAA2 MSW ENERGY HLDGS I LLC / MSW 4,960,000.00 5,158,400.00
256666AD0 DOLLAR FINL GROUP INC 8,930,000.00 9,242,550.00
87910PAGS TEKNI PLEXINC 2,480,000.00 2,573,000.00
750495AL7 RADNOR HLDGS CORP 11,880,000.00 10,692,000.00
73751NAAS POSTER FINL GROUP INC 1,980,000.00 2,088,900.00
369300AA6 GENERAL CABLE CORP DEL NEW 1,480,000.00 1,598,400.00
656557AA3 NORTEK HLDGS INC 5,950,000.00 4,403,000.00
599908AD2 MILLAR WESTN FST PRODS LTD 990,000.00 1,029,600.00
656844AA5 NORTH AMERN ENERGY PARTNERS IN 4,950,000.00 5,185,125.00
236277AG4 DANKA BUSINESS SYS PLC 11,900,000.00 11,721,500.00
37047RAAS GENERAL NUTRITION CTRS INC 2,480,000.00 2,554,400.00
87042WAA4 SWEETHEART CUP CO INC 11,405,000.00 11,576,075.00
87264QAM2 TRW AUTOMOTIVE ACQUISITION 9,920,000.00 11,358,400.00
29445GAB2 EQUINOX HLDGS INC 4,050,000.00 4,212,000.00
828709AES SIMMONS CO 990,000.00 994,950.00
909281AAS UNITED AGRI PRODS INC 5,950,000.00 6,076,437.50
50076XAA9 KRATON POLYMERS LLC 490,000.00 509,600.00
458743AB7 INTERLINE BRANDS INC 11,405,000.00 11,433,512.50
390606AE1 GREAT LAKES DREDGE + DOCK CORP 2,480,000.00 2,573,000.00
76115NAE1 RESOLUTION PERFORMANCE 1,980,000.00 2,059,200.00
84761MABO SPECTRASITE INC 4,960,000.00 5,257,600.00
755081AD8 RAYOVAC CORP 4,465,000.00 4,744,062.50
909891AB9 UNITED COMPONENTS INC 2,480,000.00 2,703,200.00
199333AE5 COLUMBUS MCKINNON CORP NY 10,405,000.00 11,133,350.00
74439HAB4 PSYCHIATRIC SOLUTIONS INC 1,980,000.00 2,222,550.00
893647AG2 TRANSDIGM INC ‘ 6,945,000.00 7,396,425.00
882491AH6 TEXAS INDS INC 4,960,000.00 5,704,000.00
10999P9A6 BRIGTHSTAR CORP 5,080,000.00 5,080,000.00
3389959A3 FITNESS HOLDINGS WORLDWIDE INC 7,440,000.00 7,868,767.20
62844VACS MUZAK HLDGS LLC / FIN CORP 13,290,000.00 11,761,650.00
304530AD0 FAIRFIELD MFG INC 18,220,000.00 1,822,000.00
067442116 STANDARD CHARTERED BANK 2,250,000.00 2,994,698.54
591146118 KAPPA BEHEER N.V. 350,000.00 474,583.16
073522117 LEHMAN BROTHERS HLDGS PLC 830,000.00 1,5602,986.87
571975114 INTERNATIONAL LEASE FIN CORP 1,500,000.00 1,908,108.09
5694091i8 AMER STANDARD INC 270,000.00 . 357,592.89
99KYEXIN ROYAL BANK OF SCOTLAND 2,325,000.00 3,073,700.08
459734112 CHC HELICOPTER CORPORATION 113,000.00 156,971.17
017774113 NATIONWIDE BLDG SOC 450,000.00 960,639.94
466506115 HCA INC 125,000.00 240,551.58
99LMMSII8 GENERAL MOTORS ACCEPTANCE CO 690,000.00 1,264,849.31
594656113 SPINTAB AB 77,800,000.00 11,181,107.67
043080113 NORDBANKEN 2,050,000.00 2,730,701.02
557105116 STATENS BOSTADSFIN 45,800,000.00 6,603,836.39
301957119 IRISH PERMANENT TREASURY PLC 3,640,000.00 5,039,887.69
703182118 ALLIED IRISH BANKS PLC 3,490,000.00 5,095,974.65
70347017 JONES LANG LASLLE 280,000.00 379,666.52
705453111 AES CORP 330,000.00 584,842.43
705927114 FIXED LINKED FINANANCE BV 2,800,000.00 3,691,515.02
706853111 EL PASO CORP 3,585,000.00 4,228,015.61
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708105114 HOUSEHOLD FINANCE CORPORATION 1,223,000.00 1,664,808.19
721508112 BANK OF IRELAND UK HOLDINGS 2,200,000.00 3,210,614.01
71380111 ING VERZEKERINGEN NV 1,410,000.00 1,920,428.96
304263119 LEHMAN BROS HLDGS 1,920,000.00 2,705,869.44
453885118 BES FINANCE LTD 4,000,000.00 5,606,451.05
724978l14 FRESENIUS MED CARE 420,000.00 563,222.04
723134115 CALPINE CANADA ENE 300,000.00 394,728.36
724024117 MELLON FUNDING CORP 836,000.00 1,587,707.39
724349118 LEAR CORP 400,000.00 566,598.68
306529111 VODAFONE GROUP PLC 490,000.00 915,375.07
310651117 AVIVAPLC 690,000.00 1,296,717.58
726691111 AHOLD FINANCE USA 562,000.00 676,979.47
728176111 MESSER GRIESHIEM HOLDING AG 390,000.00 567,412.88
724264119 KREDITANST FUR WIE 3,100,000.00 5,829,717.23
305539111 BG ENERGY CAPITAL 880,000.00 1,646,144.37
725645118 TRAVELERS INSURANCE CO INST 1,240,000.00 2,270,443.17
" 147557813 ROYAL BK OF SCOTLAND 370,000.00 896,995.59
301854118 ENTERPRISE INNS 1,000,000.00 1,920,993.46
313211117 NORTHERN ROCK PLC 500,000.00 914,498.79
085494115 GNK PLCH 579,000.00 1,112,431.42
077363112 LLOYDS TSB BANKPLC 4,160,000.00 5,565,724.56
730107112 BNP PARIBAS 250,000.00 334,320.97
311002112 BANK OF SCOTLAND 4,277,000.00 5,659,680.93
710805115 AB SPINTAB SWEDMORTGAGE 30,600,000.00 4,372,959.40
733990118 GROHE HOLDINGS 240,000.00 347,375.95
99NBURII3 CAM INTERNATIONAL 1,350,000.00 1,806,865.78
734604114 RWE FINANCE BV 1,000,000.00 1,908,032.77
99NDWAQIIS ING VERZEKERINGEN 3,200,000.00 4,359,227.60
734876118 BANCA INTESA SPA 2,040,000.00 2,779,007.59
99NFRDII9 RHODIA SA 0.00 -
739949118 HOUSEHOLD FINANCE CORPORATION 253,000.00 331,487.66
73774111 RBS CAPITAL TRUST A 3,260,000.00 4,543,064.15
751646113 KRONOS INTERNATIONAL {NC 395,000.00 538,092.16
9ONLEBII4 KAUFMAN AND BROAD SA 250,000.00 342,772.02
730497117 METSO CORP 950,000.00 1,267,124.41
320687119 ENODIS 260,000.00 525,946.45
707976119 TYCO INTL GROUP 3,160,000.00 4,165,231.88
750851110 CREDIT LYONNAIS 920,000.00 1,213,474.76
311359116 PRUDENTIAL CORPN PLC 2,070,000.00 2,738,934.49
753300115 REALKREDIT DANMARK 94,651,916.00 15,432,055.18
753367114 JOHNSON DIVERSEY 370,000.00 511,269.54
751889lI9 CORP ANDINA DE FOM 1,377,000.00 2,632,266.55
325562119 ECO BAT FINANCE 270,000.00 367,980.11
750582111 NYKREDIT 67,912,846.00 11,078,842.77
87264QAJ9 TRW AUTOMOTIVE ACQUISITION COR 300,000.00 342,000.00
75475911 ROMULUS FINANCE 4,200,000.00 5,268,005.46
754264112 SANTANDER CENTRAL HISPANOQ ISS 2,840,000.00 3,819,379.64
76182815 REMY COINTREAU 445,000.00 582,349.80
761820112 AUSTRALIA + NZ BANKING GROUP 340,000.00 575,023.45
762514110 HEIDELBERGCEMENT 600,000.00 803,354.18
764104118 OTE TELECOM PLC 1,850,000.00 2,305,379.91
314167110 INVESTOR AB 2,320,000.00 3,152,831.54
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99QDBJIIS NALCO COMPANY 65,000.00 85,062.33
339369113 VALENTIA TELEC LTD 150,000.00 203,392.78
339334117 CATTLES 650,000.00 1,190,477.47
99QJJZII8 METROPOLITAN LIFE GLOBAL 950,000.00 1,705,541.59
423680110 TELKOM SA 2,200,000.00 2,894,295.04
405707113 DEUTSCHE TELEKOM INTL FiN 450,000.00 598,826.19
706943110 FRANCE TELECOM 500,000.00 636,603.64
709524115 SOGERIM SA 300,000.00 428,997.95
709525112 SOGERIM 300,000.00 402,377.14
572423114 KON KPN NV 500,000.00 635,720.69
706063117 CASINO GUICHARD PERRACHON 240,000.00 324,459.73
99MRKHII2 MARKS + SPENSERS PLC 1,000,000.00 1,323,156.76
312510113 MMO2 500,000.00 680,183.30
737546114 DEUTSCHE TELEKOM INTL FIN BV 250,000.00 387,140.03
316050116 RIO TINTO PLC 820,000.00 1,089,487.78
73704811 FONTERRA CO OP GROUP 180,000.00 239,553.18
044563117 KON KPN NV 500,000.00 649,059.47
750851110 CREDIT LYONNAIS 1,000,000.00 1,318,994.30
753523112 FRANCE TELECOM 250,000.00 405,193.11
753503114 FRANCE TELECOM 310,000.00 455,419.46
325807118 GREAT UNIVERSAL STORES 225,000.00 287,691.99
72584211 CONTINENTAL AG 280,000.00 395,294.66
99NZQCII8 TELEFONICA EUROPE BV 510,000.00 662,426.64
736070116 RENTOKIL INITIAL 547,000.00 734,047.13
327507112 BARCLAYS BANK PLC 1,000,000.00 1,287,334.40
759477115 VEOLIA ENVIRONNEMENT 400,000.00 499,293.01
328311118 BANK OF SCOT 1,000,000.00 1,270,243.10
99PLSUII5 SLM CORPORATION 300,000.00 369,573.20
758231117 ENI 550,000.00 699,084.64
762299118 GEN MOTORS ACC CP 300,000.00 420,597.35
763687113 GOLDMAN SACHS GROUP INC 500,000.00 627,774.18
99PTULII5 ISS GLOBAL A/S 500,000.00 634,668.09
767788I15 DEUTSCHE BK CAP FD 840,000.00 1,071,507.23
763455115 RWE FINANCE BV 500,000.00 627,238.11
326969115 HSBC BANK 800,000.00 996,618.32
99QCTSII8 CITIGROUP GLOBAL MARKETS INC 220,200,000.00 2,054,453.47
335222118 INVESTOR AB 600,000.00 759,042.94
767755114 ALTADIS FINANCE BV 600,000.00 764,302.77
593080117 AIR + CHEMICALS INC 1,000,000.00 1,313,045.77
339464AJ8 FLINT EUROPEAN DEBT INVTS TR 523,161.16 523,161.16
889175BA2 TOLEDO EDISON CO 5,290,000.00 5,461,808.62
462579l16 NATL WESTM FIN BV 5,750,000.00 5,730,973.25
460146AQ6 INTERNATIONAL PAPER CO 1,140,000.00 1,162,766.94
197677AB3 COLUMBIA/HCA HEALTHCARE CORP 3,500,000.00 3,530,625.00
20029PAES COMCAST CABLE COMMUNICATIONS 2,000,000.00 2,039,432.00
202795FT2 COMMONWEALTH EDISON CO 3,200,000.00 3,204,755.20
92929QAJ6 WMX TECHNOLOGIES INC 1,000,000.00 1,060,341.00
060716BR7 BANK OF BOSTON CORP 5,300,000.00 5,319,938.60
653522CA8 NIAGARA MOHAWK PWR CORP 4,513,000.00 4,630,017.58
441812FZ22 HOUSEHOLD FIN CORP 4,400,000.00 4,416,838.80
126408BJ1 CSX CORP 6,000,000.00 6,106,554.00
06808NAEO BARNETT CAP Ili 338,368.25
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00440EAAS ACE INA HLDG INC 4,500,000.00 4,675,320.00
907834AD7 UNION PAC RES GROUP INC 4,469,000.00 4,738,713.09
92929QAC1 WMX TECNOLOGIES INC 2,000,000.00 2,036,290.00
606592AF0 MITCHELL ENERGY + DEV CORP 8,470,000.00 8,507,107.07
900262AU0 TURNER BROADCASTING SYS INC 2,750,000.00 2,761,841.50
872287AB3 TClI COMMUNICATIOS INC 3,787,000.00 4,118,048.18
652478AJ7 NEWS AMER HLDGS INC 500,000.00 532,245.00
186118AH8 CLEVELAND ELEC ILLUM 4,500,000.00 4,628,115.00
26439RAG1 DUKE CAP CORP 2,500,000.00 2,586,057.50
94106LAJ8 WASTE MGMT INC DEL 1,350,000.00 1,372,711.05
925524AD2 VIACOM INC 8,440,000.00 9,125,910.36
887315AN9 TIME WARNER COS INC 5,000,000.00 5,395,205.00
268766BE1 EOP OPER LTD PARTNERSHIP 2,645,000.00 2,648,226.90
338915AA9 FLEET FINANCIAL GROUP 2,540,000.00 2,621,686.40
852060AE2 SPRINT CAP CORP 7,500,000.00 7,584,735.00
902917AC7 USA WASTE SVCS INC 5,100,000.00 5,277,867.60
91159HFB1 U S BANCORP MTN BK ENT 1,000,000.00 1,022,636.00
713411AA4 PEPSI BOTTLING HLDGS INC 8,000,000.00 8,037,424.00
872287AA5 TCI COMMUNCIATIONS INC 4,500,000.00 4,743,724.50
386088AG3 GRAND MET INVT CORP 7,000,000.00 6,999,569.50
902118AL2 TYCO INTL GROUP SA 8,000,000.00 8,220,000.00
931142AV5 WAL MART STORES INC 5,870,000.00 6,003,642.29
62874FAAT7 NATIONSBANK CAP TR il 1,500,000.00 1,406,520.00
161478AA0 CHASE CAP Il 250,000.00 233,032.50
669383CZ2 NORWEST FINL INC 4,750,000.00 5,088,147.75
233835AJ6 DAIMLER CHRYSLER NORTH AMER 3,190,000.00 3,432,975.92
208251AC2 CONOCO INC 9,000,000.00 9,115,056.00
233835AD9 DAIMLER CHRYSLER NORTH AMER 2,000,000.00 2,108,248.00
224044AR8 COX COMMUNICATIONS INC NEW 7,500,000.00 7,750,762.50
666807AD4 NORTHROP GRUMMAN CORP 5,000,000.00 5,267,255.00
25156PAA1 DEUTSCHE TELEKOM INTL FIN BV 5,000,000.00 5,423,934.00
26439XAA1 DUKE ENERGY FIELD SVCS LLC 3,190,000.00 3,427,533.78
339030AB4 FLEETBOSTON FINL CORP 3,190,000.00 3,468,841.09
097014ABO BOEING CAP CORP 760,000.00 821,931.64
38141MJZ5 GOLDMAN SACHS GROUP 4,000,000.00 4,000,233.20
743263AB1 PROGRESS ENERGY INC 10,320,000.00 10,396,987.20
3454025J6 FORD MTR CR 6,700,000.00 6,704,361.70
90331HCTS8 US BK NATL ASSN MINNEAPOLIS MN 4,000,000.00 4,009,156.00
93933VAAG WASHINGTON MUT BK FA 10,000,000.00 10,012,410.00
907818CLO UNION PAC CORP 5,915,000.00 6,003,902.45
233331ACH1 DTE ENERGY CO 7,000,000.00 7,123,060.00
487836AR9 KELLOGG CO 5,160,000.00 5,529,146.40
23383FBE4 DAIMLERCHRYSLER NORTH AMER 5,000,000.00 5,002,935.00
428040BR9 HERTZ CORP 4,000,000.00 3,990,264.00
49326EDJ9 KEYCORP MTN BOOK ENTRY 7,000,000.00 7,013,265.00
06050MBLO BANK AMER CORP MT SR BK NTS 10,000,000.00 10,018,090.00
110122AF5 BRISTOL MYERS SQUIBB CO 2,670,000.00 2,823,399.51
00209AADS8 AT + T WIRELESS SVCS INC 5,000,000.00 5,467,640.00
013817AE1 ALCOA INC 1,000,000.00 1,002,107.20
260543BN2 DOW CHEM CO 5,155,000.00 5,210,746.17
74913EAL4 QWEST CAP FDG INC 1,600,000.00 1,612,000.00
25746KAB7 DOMINION RES INC 9,500,000.00 9,505,624.00
14912L T35 CATERPILLAR FINL SVCS 5,000,000.00 5,000,965.50
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369550AG3 GENERAL DYNAMICS CORP 2,000,000.00

00184AAD7 TIME WARNER INC NEW 2,630,000.00 2,753,990.03
00209AAJ5 AT+T WIRELESS SVCS INC 1,253,000.00 1,325,520.01
191218BL7 COCA COLA ENTERPRISES INC 3,000,000.00 3,002,772.30
902494AK9 TYSON FOODS INC 5,000,000.00 5,137,700.00
36866UAC4 GEMSTONE INV LTD 1,250,000.00 1,268,750.00
852060AR3 SPRINT CAP CORP 2,000,000.00 2,130,536.00
459200AY7 INTERNATIONAL BUSINESS MACHS 7,500,000.00 7,507,275.00
91159HGE4 U S BANCORP MTN BK ENT 4,000,000.00 4,004,064.00
24422ENX3 DEERE JOHN CAP CORP MTN BK ENT 5,000,000.00 5,017,140.00
02666QRCY AMERICAN HONDA FIN CORP MTN 5,000,000.00 5,008,515.00
922380AA8 VASTAR RES INC 7,130,000.00 7,665,013.81
50075NAJ3 KRAFT FOODS INC 9,000,000.00 8,988,039.00
78442FAMO SLM CORP MTNTS 5,000,000.00 5,012,485.00
931142BS1 WAL MART STORES INC 5,000,000.00 5,000,684.00
617446JA8 MORGAN STANLEY GROUP INC 5,000,000.00 5,015,890.00
45974VZG6 INTL LEASE FIN CORP MTN 5,000,000.00 5,086,300.00
81240QMZ2 SEARS ROEBUCK ACCEP CORP MTN 5,000,000.00 5,008,410.00
0739282729 BEAR STEARNS COS INC 5,000,000.00 5,013,740.00
2269969P3 CRED DEF SWAP 5,000,000.00 -
30599A976 CRED DEF 3ML 5,000,000.00 -
24422EPE3 DEERE JOHN CAP CORP MTN BK ENT 1,170,000.00 1,170,5639.37
24422ENJ4 DEERE JOHN CAP CORP MTN BK ENT 3,600,000.00 3,600,100.80
17307EAR4 CITIGROUP GLOBAL MKTS HLDGS 2,500,000.00 2,503,650.00
38141EHU6G GOLDMAN SACHS GROUP INC MTN 1,170,000.00 1,172,565.81
06422NHH2 BANK ONE CORP SR NTS 3,000,000.00 3,000,903.00
530718AG0 LIBERTY MEDIA CORP NEW 4,260,000.00 4,306,306.20
706451AN1 PEMEX PROJ FDG MASTER TR 7,950,000.00 8,109,000.00
277461BDO EASTMAN KODAK CO 190,000.00 199,124.31
37042WG88 GENERAL MTRS ACCEP CORP 10,000,000.00 10,075,090.00
369604AZ6 GENERAL ELEC CO 12,200,000.00 12,204,270.00
59018YSE2 MERRILL LYNCH + CO INC 6,450,000.00 6,452,225.25
786514BK4 SAFEWAY INC 1,400,000.00 1,400,038.08
12560PCZ2 CIT GROUP INC MEDIUM TERM SR N 3,700,000.00 3,700,714.10
52517PTK7 LEHMAN BROTHERS HLDGS INC 2,000,000.00 2,006,968.00
87699A9C6 TARGET CRED DEF SWAP 4,000,000.00 -
87699A9D4 TARGET CRED DEF SWAP 4,000,000.00 -
92344SAF7 VERIZON WIRELESS CAP LLC 3,900,000.00 3,895,320.00
583334AD9 MEADWESTVACO CORP 5,310,000.00 5,307,429.96
013718AB7 ALCAN ALUMINUM CORP 8,930,000.00 8,926,963.80
755111BP5 RAYTHEON CO 3,700,000.00 3,699,001.00
46623EBP3 J P MORGAN CHASE CO MEDIUM TER 8,000,000.00 7,994,240.00
99QJCAII0 KOREA ELECTRIC POWER CORP 5,000,000.00 5,012,015.00
63743HDWS NATIONAL RURAL UTILS COOP MTN 7,000,000.00 6,997,060.00
652482AV2 NEWS AMER INC 5,060,000.00 5,140,757.60
073928LQ4 BEARS STEARNS COS INC 1,600,000.00 1,605,972.80
969457AQ3 WILLIAMS COS INC 6,000,000.00 6,180,000.00
323585TX7 FIRST NATL BK BOSTON MASS 3,000,000.00 3,135,235.80
197677AB3 COLUMBIA/HCA HEALTHCARE CORP 3,412,000.00 3,441,855.00
20028PAE9 COMCAST CABLE COMMUNICATIONS 2,000,000.00 2,039,432.00
89675YABS TRITON AVIATION FIN 5,253,096.34 5,041,578.84
92929QAJ6 WMX TECHNOLOGIES INC 4,000,000.00 4,241,364.00
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00440EAAS ACE INAHLDG INC 7,520,000.00 7,812,978.20
92929QAC1 WMX TECNOLOGIES INC 9,015,000.00 9,178,577.18
606592AF0 MITCHELL ENERGY + DEV CORP 3,000,000.00 3,015,143.40
00130HAGO AESCORP 630,000.00 641,025.00
900262AU0 TURNER BROADCASTING SYS INC 8,200,000.00 8,235,309.20
00130HAK1 AES CORP 176,000.00 178,640.00
00130HAQS8 AES CORP 630,000.00 700,087.50
186118AH8 CLEVELAND ELEC ILLUM 5,650,000.00 5,810,855.50
22237LEQ1 COUNTRYWIDE FDG CORP MTN 1,200,000.00 1,248,596.40
26439RAGH1 DUKE CAP CORP , 2,700,000.00 2,792,942.10
20279KAX5 COMMONWEALTH EDISON CO MTN 1,100,000.00 1,161,113.80
201615DS7 COMMERCIAL CR GROUP INC 9,000,000.00 9,262,890.00
852060AE2 SPRINT CAP CORP 10,405,000.00 10,522,555.69
902917AC7 USA WASTE SVCS INC 4,200,000.00 4,346,479.20
713411AA4 PEPSI BOTTLING HLDGS INC 3,000,000.00 3,016,061.10
872287AAS5 TCI COMMUNCIATIONS INC 11,231,000.00 11,773,457.30
386088AG3 GRAND MET INVT CORP 4,500,000.00 4,499,723.25
3454025H0 FORD MTR CR 5,000,000.00 4,958,405.00
902118AL2 TYCO INTL GROUP SA 6,000,000.00 6,165,000.00
62874FAA7 NATIONSBANK CAP TRl 4,500,000.00 4,219,560.00
144141BV9 CAROLINA PWR + LT CO 2,000,000.00 2,038,044.20
931142BD4 WAL MART STORES INC 400,000.00 412,753.44
902118AB4 TYCO INTL GROUP 9,725,000.00 10,235,562.50
25156PAA1 DEUTSCHE TELEKOM INTL FIN BV 5,000,000.00 5,423,934.00
00104CAAG AES CORP 609,000.00 678,273.75
547098I16 CHRYSLER FINANCIAL CORP 6,165,000.00 6,126,160.50
780097AG6 ROYAL BK SCOTLAND GROUP PLC 4,960,000.00 5,451,362.40
36225XAA8 GPU INC 5,000,000.00 5,381,695.00
00130HAUS AES CORP 309,000.00 337,196.25
743263AB1 PROGRESS ENERGY INC 8,000,000.00 8,059,680.00
233331AC1 DTE ENERGY CO 5,950,000.00 6,054,601.00
44181KJ39 HOUSEHOLD FIN CORP MTN BK ENT 11,000,000.00 11,018,709.90
00130HAVY AES CORPORATION 257,000.00 274,026.25
487836ARS9 KELLOGG CO 7,350,000.00 7,875,819.00
09700WDEQ BOEING CAP CORP 10,000,000.00 9,887,570.00
428040BR9 HERTZ CORP 5,100,000.00 5,087,586.60
06050MBLO BANK AMER CORP MT SR BK NTS 15,000,000.00 15,027,135.00
653522DM1 NIAGARA MOHAWK PWR CORP 1,135,000.00 1,166,010.47
00209AAD8 AT + T WIRELESS SVCS INC’ 14,700,000.00 16,074,861.60
345397TW3 FORD MTR CR CO 6,454,000.00 6,514,925.76
260543BN2 DOW CHEM CO 6,000,000.00 6,0566,659.98
74913EAL4 QWEST CAP FDG INC 5,000,000.00 5,037,500.00
25746KAB7 DOMINION RES INC 14,630,000.00 14,638,660.96
88033GAR1 TENET HEALTHCARE CORP 5,100,000.00 5,023,500.00
00184AAD7 TIME WARNER INC NEW 8,670,000.00 9,078,742.81
902494AK9 TYSON FOODS INC 2,500,000.00 2,568,850.00
36866UAC4 GEMSTONE INV LTD 8,190,000.00 8,312,850.00
852060AR3 SPRINT CAP CORP 6,400,000.00 6,817,715.20
493493BC3 KEYSTONE HOME IMPT LN TR 1,547,482.97 1,609,865.88
24422ENX3 DEERE JOHN CAP CORP MTN BK ENT 5,000,000.00 5,020,642.00
50075NAJ3 KRAFT FOODS INC 18,750,000.00 18,729,060.00
36962GA38 GENERAL ELEC CAP CORP MTN 9,780,000.00 9,811,022.16
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81240QMT6 SEARS ROEBUCK ACCEP CORP MTN ,000,000.00 2,007,389.
617446JA8 MORGAN STANLEY GROUP INC 9,000,000.00 9,028,602.00
224050AR5 COX ENTERPRISES INC 2,850,000.00 2,895,263.70
45974VZG6 INTL LEASE FIN CORP MTN 6,000,000.00 6,103,560.00
00130HBA2 AES CORP 2,965,000.00 3,328,212.50
52517PUG4 LEHMAN BROTHERS HLDGS INC 12,070,000.00 12,088,105.00
81240QMZ2 SEARS ROEBUCK ACCEP CORP MTN 2,376,000.00 2,382,117.49
969457BQ2 WILLIAMS COS INC 1,188,000.00 1,337,985.00
44181KR22 HOUSEHOLD FIN CORP MTN BKENT 2,620,000.00 2,621,640.38
2269969P3 CRED DEF SWAP 10,000,000.00 10,000,000.00
30599A976 CRED DEF 3ML 10,000,000.00 (10,000,000.00)
131347BD7 CALPINE CORP 2,660,000.00 2,606,800.00
131347BB1 CALPINE CORP 2,643,375.00 2,603,724.38
06422NHH2 BANK ONE CORP SR NTS 10,450,000.00 10,453,145.45
530718AG0 LIBERTY MEDIA CORP NEW 4,020,000.00 4,063,697.40
706451AN1 PEMEX PROJ FDG MASTER TR 15,000,000.00 15,300,000.00
277461BD0 EASTMAN KODAK CO 660,000.00 691,694.98
37042WG88 GENERAL MTRS ACCEP CORP 13,610,000.00 13,712,197.49
369604AZ6 GENERAL ELEC CO 5,000,000.00 5,001,750.00
59018YSE2 MERRILL LYNCH + CO INC 15,500,000.00 15,505,347.50
786514BK4 SAFEWAY INC 2,480,000.00 2,480,067.46
87699A9C6 TARGET CRED DEF SWAP 6,000,000.00 6,000,000.00
87699A9D4 TARGET CRED DEF SWAP 6,000,000.00 (6,000,000.00)
92344 SAF7 VERIZON WIRELESS CAP LLC 10,000,000.00 9,988,000.00
583334AD9 MEADWESTVACO CORP 6,120,000.00 6,117,037.92
013718AB7 ALCAN ALUMINUM CORP 9,520,000.00 9,516,763.20
264399EN2 DUKE ENERGY CORP 3,720,000.00 3,718,735.20
755111BP5 RAYTHEON CO 5,740,000.00 5,738,450.20
46623EBP3 J P MORGAN CHASE CO MEDIUM TER 7,000,000.00 6,994,960.00
337554112 KOREA DEVEL BANK A 7,000,000.00 6,987,820.00
63743HDW9 NATIONAL RURAL UTILS COOP MTN 8,000,000.00 7,996,640.00
80218KAA3 SANTA FE SNYDER CORP 4,000,000.00 4,106,240.00
006946110 BAAPLC 300,000.00 716,315.98
537406113 MERRILL LYNCH + CO 340,000.00 656,613.18
542442111 CHESTER ASST REC DEAL NO 5 700,000.00 1,324,157.02
087737115 BG TRANSCO HLDGS 570,000.00 1,191,300.94
405391116 DEUTSCHE TELECOM | 375,000.00 696,782.83
529701117 BANK NEDERLANDSEGEMEENTEN NV 500,000.00 965,786.63
594855111 HSBC CAP FUNDING 371,000.00 803,019.09
447778114 ING BANK NV 553,000.00 1,083,108.31
01777413 NATIONWIDE BLDG SOC 400,000.00 853,902.17
486460111 AXA 410,000.00 824,826.53
010890114 TESCOPLC 480,000.00 925,651.44
300271116 BRITISH TELECOMMUNICATIONS PLC 490,000.00 1,023,486.79
706860116 FRANCE TELECOM 498,000.00 1,014,521.71
501121110 ROYAL BANK OF SCOT 1,300,000.00 2,521,517.62
507269111 HALIFAX BUILDING S 880,000.00 2,266,746.87
481339112 LA POSTE 520,000.00 968,020.74
703005I11 PACIFIC LIFE FUND 890,000.00 1,667,399.73
072480119 CANARY WHARF FINAN 890,000.00 1,807,365.40
302375113 STORE FINANCE PLC 780,000.00 1,433,320.44
015510113 TRAFFORD CENTRE FINANCE LTD 510,000.00 1,072,200.38
506568117 BK OF WESTN AUST 1,350,000.00 2,644,357.80
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029962110 DAILY MAIL + GENERAL TR PLC 350,000.00 685,073.00
029922114 KELDA GROUP PLC 260,000.00 546,216.34
301925116 SLOUGH ESTATES PLC 549,000.00 1,096,256.53
0333131i0 LLOYDS TSB BANK PLC 220,000.00 433,708.91
71144617 STANDARD CHARTERED 250,000.00 533,551.02
306815114 NATIONAL GRID COPLC 370,000.00 748,048.29
708940114 KONINKLIJKE KPN NV 140,000.00 278,101.80
724024117 MELLON FUNDING CORP 365,000.00 693,197.60
724951il1 TYCO INTERNATIONAL 478,000.00 855,602.32 ¢
306529111 VODAFONE GROUP PLC 657,000.00 1,227,349.84
724998112 HBOS CAPITAL FUND 180,000.00 348,617.65
310651117 AVIVAPLC 360,000.00 676,548.30
539554118 NORTHUMBRIAN WATER GRP PLC 500,000.00 1,007,765.68
309765118 CENTRICA 100,000.00 185,450.72
724264119 KREDITANST FUR WIE 400,000.00 752,221.58
501638113 BAYER LANDBK GIRO 1,070,000.00 2,073,679.05
084808117 HFC BANKPLC 157,000.00 313,908.94
720791115 MONUMENTAL GLOBAL 370,000.00 672,490.03
557377111 BANK NEDERLANDSE GEMEENTEN 400,000.00 736,110.22
30553911 BG ENERGY CAPITAL 481,000.00 899,767.55
729153119 UPM KYMMENE CORP 154,000.00 292,100.24
725645118 TRAVELERS INSURANCE CO INST 630,000.00 1,153,509.05
310985119 RIO TINTO CANADA | 400,000.00 727,696.50
301854118 ENTERPRISE INNS 290,000.00 558,313.28
085241110 PEARSON PLC 230,000.00 452,650.95
313211117 NORTHERN ROCK PLC 257,000.00 470,052.38
535929116 HEALTH MGMT ASSOC 149,396.10 317,493.32
029370116 SUMMIT FINANCE (LAW) PLC 168,421.32 335,041.48
085494115 GNK PLCI 180,000.00 347,602.63
314029112 SVENSKA HANDELSBANKEN 1,000,000.00 1,853,970.20
311612118 TOMKINS PLC 270,000.00 547,093.51
733138114 HOUSEHOLD FIN CORP 81,000.00 158,632.47
734604114 RWE FINANCE BV 500,000.00 954,016.38
726438117 TCNZ FINANCE 400,000.00 745,848.64
307323118 GHG FINANCE 170,000.00 372,114.28
305986114 PRUDENTIAL BANKING PLC 920,000.00 1,740,320.65
318083115 NORDEA BANK FINLAND PLC 388,000.00 728,925.62
716272112 ELEC DE FRANCE 348,000.00 661,503.51
052515116 SEVERN WATER UTILITIES FINANCE 370,000.00 712,446.65
737432117 BRADFORD + BINGLEY 371,000.00 728,369.06
739455116 FIXED LINKED FINAN 800,000.00 1,466,062.31
740180117 ANGLO IRISH ASSET FINANCE 225,000.00 494,497.97
736583118 GENERAL ELECTRIC CAPITAL CORP 395,000.00 718,671.01
311291111 SAFEWAY PLC 390,000.00 710,830.59
565675118 UNIQUE PUB FINANCE 400,000.00 822,610.33
538400115 PHF SECURITIES LTD 200,000.00 401,530.94
741366111 ABBEY NATIONAL PLC 371,000.00 744,175.74
563913115 SOUTH SOMERSET HOME LTD 300,000.00 558,795.73
751889119 CORP ANDINA DE FOM 420,000.00 802,839.90
459450115 JOHN HANCOCK GLOBAL FUNDING 190,000.00 363,053.43
756425117 BK OF IRELAND(UK) 400,000.00 760,026.64
753439111 PEMEX PROJECT FDG MASTER TR 200,000.00 370,865.65
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318581118 TELSTRA CORP LTD 00.0 942,425.

758909118 VNU NV 330,000.00 581,783.74
761820112 AUSTRALIA + NZ BANKING GROUP 150,000.00 253,686.82
318433112 ANGLIAN WATER SERV FIN PLC 390,000.00 743,120.45
323778lI3 UNITED UTILITIES WATER PLC 400,000.00 730,274.32
333395114 STHN WATER SVCS FI 520,000.00 1,071,069.01
761894117 RWE FINANCE BV 630,000.00 1,131,968.16
338505113 FRIENDS PROVIDENT PLC 70,000.00 130,711.48
339334117 CATTLES 170,000.00 312,420.79
99QHMPII0 ANGEL TRAISN FINANCE PLC 417,000.00 748,583.27
773566117 KBC BANKVERZEKERIN 300,000.00 556,808.66
99QJJZII8 METROPOLITAN LIFE GLOBAL 400,000.00 718,137.10
338425114 FIRSTGROUP+++CONFIDENTIAL+++ 193,000.00 349,627.92
530165112 DSL BANK 540,000.00 1,038,844.49
540248I14 FRANK HYPOBK CENT 1,200,000.00 2,254,409.14
20029PAE9 COMCAST CABLE COMMUNICATIONS 1,500,000.00 1,5633,084.45
345397RX3 FORD MTR CR CO 5,000,000.00 4,952,770.00
126408BJ1 CSX CORP 3,360,000.00 3,419,670.24
92929QACH WMX TECNOLOGIES INC 1,015,000.00 1,033,417.18
37042WA35 GENERAL MTRS ACCEP CORP MTN 3,100,000.00 3,100,427.80
674599BL8 OCCIDENTAL PETE CORP 2,500,000.00 2,642,407.50
760759AB6 REPUBLIC SVCS INC 1,000,000.00 1,015,734.00
26439RAG1 DUKE CAP CORP 6,900,000.00 7,137,518.70
94106LAJS WASTE MGMT INC DEL 1,925,000.00 1,957,384.28
370425RJ1 GENERAL MTRS ACCEP CORP 1,000,000.00 1,023,557.00
879240AW9 TELE COMMUNICATIONS INC 4,000,000.00 4,305,628.00
902118AL2 TYCO INTL GROUP SA 1,950,000.00 2,003,625.00
370425RH5 GENERAL MTRS ACCEP CORP 3,400,000.00 3,399,779.00
190441AZ8 COASTAL CORP 490,000.00 492,450.00
526055AA6 LENFEST COMMUNICATIONS INC 2,223,000.00 2,449,941.62
22237LFLA1 COUNTRYWIDE FDG CORP MTN 1,250,000.00 1,256,321.25
224044AR8 COX COMMUNICATIONS INC NEW 2,625,000.00 2,712,766.88
902118AB4 TYCO INTL GROUP 7,000,000.00 7,367,500.00
22237UABS COUNTRY HOME LN INC 1,300,000.00 1,331,042.70
224044AF4 COX COMMUNICATIONS INC NEW 450,000.00 481,252.05
190441BE4 COASTAL CORP 2,000,000.00 1,942,500.00
097014AB0O BOEING CAP CORP 2,500,000.00 2,703,722.50
09774LAE8 BOMBARDIER CAP INC 2,935,000.00 3,173,468.75
37042WD40 GENERAL MTRS ACCEP CORP MTN 1,000,000.00 1,001,325.00
873168AC2 TXU CORP 5,210,000.00 5,509,575.00
816851AD1 SEMPRA ENERGY 6,747,000.00 6,917,166.09
67741PAAS OHIO POWER CO 10,000,000.00 10,426,290.00
47349111 FORD MOTOR CREDIT COMPANY 3,000,000.00 2,944,500.00
172474AG3 CINERGY CORP 1,000,000.00 1,025,799.00
264399DY9 DUKE ENERGY CO 3,000,000.00 2,990,943.00
91841QAL8 VW CR INC MEDIUM TERM NTS 2,650,000.00 2,653,370.80
36962GXX7 GENERAL ELEC CAP CORP MTN 0.00 -

26439RAN6 DUKE CAP CORP 2,000,000.00 1,988,268.00
845437BD3 SOUTHWESTERN ELEC PWR CO 1,000,000.00 1,036,717.00
65463PAF4 NIPSCO CAP MKTS INC 1,000,000.00 1,014,040.00
0258MO0AV1 AMERICAN EXPRESS CR CORP MTN 1,000,000.00 1,001,228.00
026195110 NATIONAL MUTUAL TRUSTEE 4,000,000.00 3,994,800.00
14912L W38 CATERPILLAR FINL SVCS 5,000,000.00 5,004,200.00
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530718AG0 LIBERTY MEDIA CORP NEW 5,000,000.00 5,0564,350.00
264399EN2 DUKE ENERGY CORP 5,000,000.00 4,998,305.00
755111BP5 RAYTHEON CO 5,000,000.00 4,998,665.00
09700WBD4 BOEING CAP CORP MTN 1,000,000.00 1,015,722.00
907770AV3 UNION OIL CO CALIF 1,000,000.00 1,002,249.00
046003HV4 ASSOCIATES CORP NORTH AMER 1,860,000.00 2,044,977.00
205887AQ5 CONAGRA INC 850,000.00 862,115.00
191219A83 COCA COLA ENTERPRISES INC 1,720,000.00 1,830,045.60
158525AS4 CHAMPION INTL CORP 560,000.00 602,414.46
652482AS9 NEWS AMER INC §75,000.00 1,094,437.50
201615BX8 COMMERCIAL CR GROUP INC 1,655,000.00 2,039,704.75
539830AD1 ' |LOCKHEED MARTIN CORP 1,000,000.00 1,188,430.00
337358BH7 FIRST UN CORP 2,000,000.00 2,350,700.00
459200AR2 INTERNATIONAL BUSINESS MACHS 1,075,000.00 1,130,704.99
079857AC2 BELLSOUTH CAP FDG CORP 3,381,000.00 3,682,686.63
268766BE1 EOP OPER LTD PARTNERSHIP 1,970,000.00 1,973,808.21
26884AADS ERP OPER LTD PARTNERSHIP 1,200,000.00 1,385,352.00
191219AW4 COCA COLA ENTERPRISES INC 1,115,000.00 1,267,431.65
370424FV0 GENERAL MTRS ACCEP CORP 2,025,000.00 2,383,101.00
126408BP7 CSX CORP 1,580,000.00 1,781,676.40
441812GHH1 HOUSEHOLD FIN CORP 3,000,000.00 3,324,150.00
345397SM6 FORD MTR CR CO 735,000.00 807,429.62
33738MAAS FIRST UNNATLBKNC 600,000.00 654,390.00
867914AN3 SUNTRUST BKS INC 1,372,000.00 1,498,992.32
030955AP3 AMERITECH CAP FDG CORP 1,960,000.00 2,047,886.40
524908CG3 LEHMAN BROS HLDGS 2,030,000.00 2,158,356.90
620076AKS MOTOROLA INC 835,000.00 890,009.80
060505AG9 BANK AMER CORP 2,760,000.00 3,239,853.60
06423AAMS BANK ONE CORP 2,345,000.00 2,540,573.00
345397TR4 FORD MTR CR CO 1,392,000.00 1,497,986.88
94975CADS WELLS FARGO FINL INC 1,530,000.00 1,653,393.43
41014SAA4 HANCOCK JOHN FINL SVCS INC 1,290,000.00 1,384,337.70
617446HB8 MORGAN STANLEY GROUP INC 2,600,000.00 2,811,874.00
36962GYY4 GENERAL ELEC CAP CORP MTN 365,000.00 399,488.85
667294BB7 NORTHWEST AIRLS PASS THRU TRS 1,280,000.00 1,325,350.40
678858AZ4 OKLAHOMA GAS + ELEC CO 720,000.00 804,614.40
369604AY9 GENERAL ELEC CO 2,460,000.00 2,525,682.00
25746UAKS DOMINION RES INC VA NEW 2,271,000.00 2,293,119.54
78442FANS SLM CORP MEDIUM TERM NTS 665,000.00 666,137.15
416515AJ3 HARTFORD FINL SVCS GROUP INC 1,305,000.00 1,299,095.01
02635PSH7 AMERICAN GEN FIN CORP MTN 500,000.00 502,635.00
57629WASS MASSMUTUAL GLOBAL FDG {l MTN 1,050,000.00 1,057,371.00
158525AU9 CHAMPION INTL CORP 1,445,000.00 1,618,833.50
37957TAB7Y GLOBO COMUNICACOES E PARTICP 3,400,000.00 1,479,000.00
523569114 GLOBO PARTICIPACOES LTDA 1,500,000.00 652,500.00
P19157AA7 CABLEVISION SA CABLEVISION 240,000.00 127,200.00
543207il7 GLOBO PARTICIPACOE 600,000.00 261,000.00
199906AA6 COMCAST UK CABLE PARTNERS LTD 2,500,000.00 2,500,000.00
205829AA2 COMTEL BRASILEIRALTD 2,600,000.00 2,736,500.00
57632PAC4 MASTELLONE HERMANOS S A 6,622,000.00 2,681,910.00
984245AD2 YPF SOCIEDAD ANONIMA 2,000,000.00 2,115,000.00
35671DAB1 FREEPORT MCMORAN COPPER + GOLD 1,970,000.00 2,021,614.00
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901145AF9 TVAZTECASADECV 2,000,000.00 2,050,000.00
12686NACY CABLEVISION S A 7,670,000.00 4,065,100.00
984245AA8 YPF SOCIEDAD ANONIMA 1,500,000.00 1,500,000.00
20444MAA1 COMPANIA DE RADIOCOMM MOVILES 3,420,000.00 2,667,600.00
71654QAM4 PETROLEOS MEXICANOS 1,050,000.00 1,241,625.00
37957TACS GLOBO COMMUNICACOES E PARTICIP 10,975,000.00 4,774,125.00
879378AD9 TELEFONICA DE ARGENTINA S A 6,050,000.00 5,898,750.00
51947011 TV AZTECA SADE CV 1,800,000.00 1,845,000.00
568174119 CABLEVISION S A 1,350,000.00 715,500.00
40050BAA8 GRUPO IUSACELL SA DE CV NEW 650,000.00 182,000.00
252646AB0 DIAMOND HLDGS PLC 2,000,000.00 2,060,000.00
01446PAD6 ALESTRASDERLDECYV 450,000.00 427,500.00
156503AF1 CENTURY COMMUNICATIONS CORP 500,000.00 445,000.00
71654QAP7 PETROLEOS MEXICANOS 550,000.00 642,125.00
87956PAL9 TELEWEST COMMUNICATIONS NEW 1,000,000.00 510,000.00
87956RAA9 TELEWEST PLC 5,600,000.00 3,472,000.00
12686NAF2 CABLEVISION S A 9,660,000.00 5,119,800.00
1511563AH6 CELLCOFINNYV 1,180,000.00 1,321,600.00
87956PAQS8 TELEWEST COMMUNICATIONS 3,000,000.00 1,800,000.00
99KXYLII7 CABLEVISION SA 1,000,000.00 530,000.00
006848BJ3 ADELPHIA COMMUNICATIONS CORP 1,825,000.00 1,679,000.00
715044116 TELECOM AGENTINA FRANCE TELEC 3,000,000.00 2,280,000.00
879403AJ2 TELEFONOS DE MEXICO S A 1,200,000.00 1,320,000.00
12686NAD7 CABLEVISION SA 13,560,000.00 7,186,800.00
89618RAAS TRIKEM SA 200,000.00 200,000.00
670894AB0 OPP PETROQUIMICA S A 2,000,000.00 2,005,000.00
70522MAE3 PECOM ENERGIAS A 1,581,000.00 1,644,240.00
70522MAFO0 PECOMENERGIAS A 4,919,000.00 4,9086,702.50
566095118 TELECOM ARGENTINA FRANCE TELEC 500,000.00 380,000.00
87999X9A7 TELECOM ARGENTINA 5,000,000.00 3,800,000.00
99MVSEII2 GLOBO PARTICIPACOES LTDA 7,932,000.00 3,450,420.05
706451AG6 PEMEX PROJ FDG MASTER TR 1,250,000.00 1,387,500.00
00199Q9J4 ARGENTINIAN RECOVERY COMPANY 1,890.00 604,800.00
01199A9Q1 ARGENTINIAN RECOVERY COMPANY 1,150.00 368,000.00
00199D9KO ARGENTINIAN RECOVERY CO 7,963.00 2,548,160.00
00199J9A9 ARGENTINIAN RECOVERY COMPANY 555.00 177,600.00
00199D9J3 ARGENTINIAN RECOVERY CO 8,340.00 2,668,800.00
P19157AB5 CABLEVISION S A 5,950,000.00 3,153,500.00
12686C9C5 CABLEVISION SA 2,000,000.00 1,060,000.00
40048CAB9 GRUPO MINERO MEXICO SADECV 2,000,000.00 1,600,000.00
20029PAE9 COMCAST CABLE COMMUNICATIONS 1,000,000.00 1,022,038.60
202795FT2 COMMONWEALTH EDISON CO 1,200,000.00 1,202,845.80
073902BK3 BEAR STEARNS COS INC 1,000,000.00 1,064,270.70
27636PAE9 EASTERN ENERGY LTD 1,000,000.00 1,096,100.00
319356AE1 FIRST BRANDS CORP 1,000,000.00 1,130,000.00
177342AJ41 CITIZENS UTILS CO DEL 1,000,000.00 1,075,700.00
257661AA6 DONALDSON LUFKIN+JENRETTE INC 1,000,000.00 1,083,440.40
038522AC2 ARAMARK SVCS INC 900,000.00 978,230.70
501044BU4 KROGER CO 1,000,000.00 1,118,334.20
26882PAB8 ERAC USAFIN CO 1,350,000.00 1,413,186.34
00440EAB3 ACE INAHLDG INC 1,000,000.00 1,126,584.50
03072MAB4 AMERUS GROUP CO 1,000,000.00 1,032,800.00

Page 19 of 39




Bill Melinda Gates Foundation
EIN # 91-16636995

Form 990-PF
Investments - C

ATTACHMENT J

porate B nds - Part”ll, Line 10c

T

PULAR ERINC MTN 600,000.00
628907AD9 NAC RE CORP 1,500,000.00 1,622,850.00
299808AA3 EVEREST REINS HLDGS INC 1,500,000.00 1,605,150.00
224044ARS8 COX COMMUNICATIONS INC NEW 525,000.00 543,775.26
847315AA6 SPEAR LEEDS + KELLOGG LP 1,500,000.00 1,648,200.00
879385AB8 TELEFONICA EUROPE BV 1,000,000.00 1,085,800.00
111021AC5 BRITISH TELECOMMUNICATIONS PLC 1,000,000.00 1,104,742.10
125577AM8 CIT GROUP INC REORGANIZED AS 750,000.00 809,088.67
94973HAB4 WELLPOINT HEALTH NETWORKS INC 1,200,000.00 1,305,480.00
637432CR4 NATIONAL RURAL UTILS COOP FIN 1,500,000.00 1,531,360.20
172474AG3 CINERGY CORP 1,080,000.00 1,108,404.00
653522DM1 NIAGARA MOHAWK PWR CORP 1,000,000.00 1,024,032.20
345397TW3 FORD MTR CRCO 1,000,000.00 1,000,000.00
91324PAC6H UNITEDHEALTH GROUP INC 1,500,000.00 1,493,400.00
260543BN2 DOW CHEM CO 1,500,000.00 1,621,440.55
454889AG1 INDIANA MICH PWR CO 1,060,000.00 1,152,822.19
25746KAB7 DOMINION RES INC 1,000,000.00 1,000,959.40
63866EABG NATIONWIDE LIFE GLOBAL FDG | 1,000,000.00 1,064,600.00
46849EAD9 JACKSON NATL LIFE GLOBAL FDG 1,240,000.00 1,316,822.22
792860AF5 ST PAUL COS INC 1,000,000.00 1,073,700.00
00184AAD7 TIME WARNER INC NEW 1,500,000.00 1,670,716.75
902494AK9 TYSON FOODS INC 1,500,000.00 1,544,324.25
172967BM2 CITIGROUP INC 1,000,000.00 1,033,129.50
929042AA7 VORNADO RLTY TR 1,250,000.00 1,326,500.00
913275AA1 UNITRIN INC 670,000.00 707,352.70
03674BABO ANTHEM INC 1,000,000.00 1,044,800.00
045180AA4 ASIF GLOBAL FING XVIll 1,000,000.00 1,016,885.70
206828AE5 CONECTIV 1,500,000.00 1,560,900.00
55263ECGS8 MBNA CORP SR MTN 1,000,000.00 1,069,300.00
36962GZZ0 GENERAL ELEC CAP CORP MTN 1,500,000.00 1,549,050.00
42823HAD1 HEWLETT PACKARD CO 1,000,000.00 1,023,300.00
615322AN4 MONUMENTAL GLOBAL FDG Il 1,250,000.00 1,262,375.00
617446HW2 MORGAN STANLEY GROUP INC 1,250,000.00 1,252,250.00
61166 WAB7 MONSANTO CO NEW 1,000,000.00 1,002,907.90
233835AV9 DAIMLERCHRYSLER NORTH AMER 1,000,000.00 991,700.00
22237LNS7 COUNTRYWIDE FDG CORP MTN 1,000,000.00 1,007,900.00
370425SH4 GENERAL MTRS ACCEP CORP 1,000,000.00 1,030,303.30
600388AA0 MILLER BREWING CO 1,000,000.00 1,014,454.70
097014AJ3 BOEING CAP CORP 740,000.00 762,422.00
72475311 WALT DISNEY COMPANY 100,000,000.00 935,989.55
530718AG0 LIBERTY MEDIA CORP NEW 1,250,000.00 1,256,625.00
73318EAKS POPULAR NORTH AMER INC MTN 400,000.00 399,055.84
44643QFJ7 HUNTINGTON NATL BK COLUMBUS OH 1,065,000.00 1,063,692.50
914906AC6 UNIVISION COMM 1,000,000.00 996,375.20
45820EAC6 INTELSAT LTD 390,000.00 402,597.00
723484AF8 PINNACLE WEST CAP CORP 1,250,000.00 1,249,937.50
59018YSK8 MERRILL LYNCH + CO INC 1,000,000.00 1,011,777.70
29444NAD4 EQUISTAR CHEMICALS PL FDG CORP 585,000.00 611,325.00
281025AB2 EDISON MISSION ENERGY FDG CORP 2,155,000.00 2,251,975.00
549463AD9 LUCENT TECHNOLOGIES INC 175,000.00 161,875.00
25156PACY DEUTSCHE TELEKOM INTL FIN BV 515,000.00 657,861.00
22541AAAS CREDIT SUISSE FIRST BOSTON 720,000.00 804,096.00
345370BZ2 FORD MTR CO DEL 490,000.00 437,129.00
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023551AJ3 AMERADA HESS CORP 585,000.00 604,071.00
345397TY9 FORD MTRCR CO 225,000.00 244.012.50
337932AC1 FIRST ENERGY CORP 860,000.00 879,694.00
69362BAJ1 PSEG PWR LLC 135,000.00 173,866.50
902494AL7 TYSON FOODS INC 375,000.00 410,925.00
902494AMS5 TYSON FOODS INC 125,000.00 147 ,465.91
36962GYY4 GENERAL ELEC CAP CORP MTN 1,535,000.00 1,664,554.00
852060AS1 SPRINT CAP CORP 310,000.00 362,018.00
552078AR8 LYONDELL CHEMICAL CO 115,000.00 127 ,650.00
001957BD0 AT+T CORP 750,000.00 876,375.00
370425SE1 GENERAL MTRS ACCEP CORP 575,000.00 618,585.00
61980AAA1 MOTIVA ENTERPRISES LLC 480,000.00 488,640.00
962166BR4 WEYERHAEUSER CO 465,000.00 505,594.50
125577AN6 CIT GROUP INC 420,000.00 434,616.00
029204AA2 AMERICAN REF FUEL CO LLC 890,000.00 907,800.00
125581AE8 CIT GROUP INC NEW 660,000.00 667,458.00
20030NAE1 COMCAST CORP NEW 505,000.00 503,283.00
233835AV9 DAIMLERCHRYSLER NORTH AMER 1,030,000.00 1,025,515.79
7425A0BA7 PRINCIPAL LIFE GLOBAL FDG | 605,000.00 585,277.00
25179MAFO0 DEVON ENERGY CORP NEW 700,000.00 700,280.00
665772BY4 NORTHERN STS PWR CO MN 655,000.00 657,423.50
59217EAE4 METROPOLITAN LIFE GLOBAL FDG | 1,590,000.00 1,595,540.51
172967CB5 CITIGROUP INC 1,625,000.00 1,625,812.50
530718AES LIBERTY MEDIA CORP NEW 440,000.00 442 200.00
345397726 FORD MTR CR CO 430,000.00 453,478.00
45974VZL5 INTL LEASE FIN CORP MTN 1,120,000.00 1,121,779.34
428040BT5 HERTZ CORP 550,000.00 559,680.00
341081ER4 FLORIDAPWR + LT CO 310,000.00 317,502.00
283695BM5 EL PASO NAT GAS CO 710,000.00 729,525.00
842400EQ2 SOUTHERN CA EDISON CO 600,000.00 686,220.00
879403AK9 TELEFONOS DE MEXICO S A 380,000.00 382,319.03
74367FAAB PROTECTIVE LIFE SECD TRS 515,000.00 513,250.13
449909AL4 ICI WILMINGTON INC 625,000.00 628,000.00
69362BAN2 PSEG PWR LLC 375,000.00 375,525.00
441812KF0 HOUSEHOLD FIN CORP 830,000.00 837,650.77
068905AA7 WILLIAMS HOLDINGS OF DE 300,000.00 307,500.00
902917AF0 USA WASTE SVCS INC 1,750,000.00 2,015,136.02
835415AJ9 SONAT INC 1,160,000.00 1,067,200.00
524909AZ1 LEHMAN BROS INC 3,585,000.00 4,015,862.87
00130HAGO AESCORP 9,000.00 9,112.50
902118AJ7 TYCO INTL GROUP S A 80,000.00 85,200.00
00130HAQS8 AES CORP 846,000.00 940,117.50
693300AJ4 PDVSAFIN LTD 200,000.00 170,000.00
652478AL2 NEWS AMER HLDGS INC 715,000.00 931,757.83
902118AMO TYCO INTL GROUP S A 140,000.00 149,800.00
652482AX8 NEWS AMER INC 2,320,000.00 2,734,102.83
44921RAA2 IBJ PREFERRED CAP CO LLC 2,000,000.00 2,180,000.00
742718BR9 PROCTER + GAMBLE CO 3,200,000.00 3,352,843.84
902118AL2 TYCO INTL GROUP SA 70,000.00 72,275.00
079857AH1 BELLSOUTH CAP FDG CORP 810,000.00 985,941.31
718507BK1 PHILLIPS PETE CO 750,000.00 849,388.20
755111AJ0 RAYTHEON CO 825,000.00 913,522.91
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902118AK4 TYCO INTL GROUP S A 8,532,000.00 8,617,320.00
345397SM6 FORD MTR CR CO 400,000.00 439,417.48
208251AE8 CONOCOINC 1,800,000.00 2,027,035.44
902118AC2 TYCO INTL GROUP S A 1,633,000.00 1,649,330.00
539830AK5 LOCKHEED MARTIN CORP 670,000.00 873,265.34
530715AJ0 LIBERTY MEDIA CORP 10,000.00 11,990.00
33738MAE1 FIRST UN NATL BK NC 3,000,000.00 3,564,310.80
00104CAA6 AES CORP 365,000.00 406,518.75
111021AD3 BRITISH TELECOMMUNICATIONS PLC 2,220,000.00 2,682,971.90
38141GAZ7 GOLDMAN SACHS GROUP INC 1,390,000.00 1,576,374.67
907818CK2 UNION PAC CORP 2,250,000.00 2,5611,539.77
060505AG9 BANK AMER CORP 1,700,000.00 1,998,024.11
852060AJ1 SPRINT CAP CORP 50,000.00 56,003.97
345397TR4 FORD MTRCR CO 5,000,000.00 5,345,744.50
345397TS2 FORD MTRCR CO 2,100,000.00 2,290,089.27
125577AM8 CIT GROUP INC REORGANIZED AS 1,210,000.00 1,305,329.73
00130HAUQ AES CORP 185,000.00 201,881.25
131347AW6 CALPINE CORP 640,000.00 499,200.00
902118AY4 TYCO INTL GROUP S A 1,560,000.00 1,700,400.00
033901AA7 ANDERSON EXPL LTD 510,000.00 570,185.61
00184AACSY TIME WARNER INC 3,250,000.00 3,748,553.90
448814HR7 HYDRO QUEBEC 1,290,000.00 1,440,908.20
00130HAV7 AES CORPORATION 154,000.00 164,202.50
969457BD1 WILLIAMS COS INC 960,000.00 1,004,400.00
969457BB5 WILLIAMS COS INC 800,000.00 814,000.00
949746CES WELLS FARGO + CO NEW 3,250,000.00 3,628,587.00
803111AK9 SARA LEE CORP 1,425,000.00 1,675,903.37
370425RW2 GENERAL MTRS ACCEP CORP 2,500,000.00 2,681,150.75
110122AG3 BRISTOL MYERS SQUIBB CO 2,515,000.00 2,706,912.86
20825UAC8 CONOCO FDG CO 940,000.00 1,100,789.63
345397TY9 FORD MTR CR CO 2,000,000.00 2,172,789.40
079860AD4 BELLSOUTH CORP 170,000.00 185,197.78
902118BC1 TYCO INTL GROUP S A 1,620,000.00 1,725,300.00
13645RAD6 CANADIAN PAC RY CO NEW 2,710,000.00 3,088,884.02
337932AB3 FIRSTENERGY CORP 1,300,000.00 1,369,731.22
337932AC1 FIRST ENERGY CORP 2,790,000.00 2,922,735.92
693300AU9 PDVSAFINLTD 1,840,000.00 1,775,600.00
06423AAQ6 BANK ONE CORP 3,000,000.00 3,245,792.40
260543BN2 DOW CHEM CO 2,520,000.00 2,556,020.12
05523UAA8 BAE SYSTEMS HLDG 1,000,000.00 1,059,228.50
983730AA0 XL CAP FIN EUROPE PLC 500,000.00 553,016.25
28368EAEG EL PASO ENERGY CORP MTN 2,435,000.00 2,081,925.00
233835AT4 DAIMLER CHRYSLER NA HLDG CORP 2,160,000.00 2,421,917.50
88033GAT7 TENET HEALTHCARE CORP 1,102,000.00 1,042,767.50
441812JX3 HOUSEHOLD FIN CORP 2,750,000.00 2,983,177.17
370425SC5 GENERAL MTRS ACCEP CORP 3,250,000.00 3,529,841.25
03937SAA8 ARCEL FINANCE 3,500,000.00 3,755,430.00
172967BJ9 CITIGROUP INC 1,600,000.00 1,747,064.48
26816LAG7 DYNEGY HLDGS INC 1,560,000.00 1,548,300.00
852060AM4 SPRINT CAP CORP 5,170,000.00 5,488,985.38
843452AZ6 SOUTHERN NAT GAS CO 220,000.00 230,725.00
172967BK6 CITIGROUP INC 3,200,000.00 3,424,345.92
87612EAHS TARGET CORP 2,465,000.00 2,674,233.14
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46625HANO JP MORGAN CHASE + CO 1,770,000.00 1,992,261.20
25179SAC4 DEVON FINGCORP UL C 1,295,000.00 1,455,589.06
251799AA0 DEVON ENERGY CORP 1,110,000.00 1,330,649.80
75777RAA1 REDWOOD CAP IILTD 600,000.00 600,000.00
583334AA5 MEADWESTVACO CORP 1,320,000.00 1,456,720.32
617446HBS MORGAN STANLEY GROUP INC 4,000,000.00 4,360,060.80
037411AQ8 APACHE CORP 1,780,000.00 1,983,774.04
00209AAG1 AT+T WIRELESS 470,000.00 551,928.66
247367AY1 DELTA AIR LINES INC DEL 4,000,000.00 4,200,000.00
441812JY1 HOUSEHOLD FIN CORP 60,000.00 68,759.90
716743AB5 PETRONAS CAP LTD 740,000.00 872,122.49
50075NAGS KRAFT FOODS INC 2,925,000.00 3,105,742.48
76111SAA2 RESIDENTIAL REINS 2002 LTD 810,000.00 817,265.70
36962GYY4 GENERAL ELEC CAP CORP MTN 2,310,000.00 2,516,179.05
852060AS1 SPRINT CAP CORP 255,000.00 297,751.41
92344GAQ9 VERIZON GLOBAL FDG CORP 380,000.00 425,353.04
097014AH7 BOEING CAP CORP 2,135,000.00 2,251,537.48
172967BP5 CITIGROUP INC 110,000.00 116,856.48
025524AT7 VIACOM INC 1,635,000.00 1,743,283.11
06423AAR4 BANK ONE CORP 1,840,000.00 1,904,022.25
166760AA6 CHEVRONTEXACO CAP CO 875,000.00 890,876.79
257469AF3 DOMINION RES INC DEL 2,170,000.00 2,298,061.03
683234RY6 ONTARIO PROV CDA 4,300,000.00 4,388,727.06
224044BE6 COX COMMUNICATIONS INC 1,450,000.00 1,675,077.55
125581AC2 CIT GROUP INC NEW 825,000.00 890,661.67
962166BP8 WEYERHAEUSER CO 1,100,000.00 1,198,554.72
264399EF9 DUKE ENERGY CO 490,000.00 512,161.82
46625HATY J P MORGAN CHASE + CO 2,790,000.00 2,967,300.87
441812KA1 HOUSEHOLD FIN CORP 190,000.00 209,303.30
459200BA8 INTERNATIONAL BUSINESS MACHS 4,800,000.00 4,817,170.56
36962GZY3 GENERAL ELEC CAP CORP MTN 1,620,000.00 1,699,161.14
257469AH9 DOMINION RES INC DEL 400,000.00 419,236.72
22641LAFO CREDIT SUISSE FIRST BOSTON USA 1,030,000.00 1,081,367.03
20030NAB7 COMCAST CORP 5,650,000.00 6,159,258.79
94106LANS WASTE MGMT INC DEL 1,300,000.00 1,623,126.93
524908FD7 LEHMAN BROS HLDGS INC 825,000.00 845,663.86
060505AX2 BANK AMER CORP 3,500,000.00 3,507,319.20
369604AY9 GENERAL ELEC CO 2,940,000.00 2,987,456.30
88033GAY6 TENET HEALTHCARE CORP 3,901,000.00 3,925,381.25
166760AB4 CHEVRONTEXACO CAP CO 2,280,000.00 2,299,167.73
20825CAE4 CONOCOPHILLIPS 4,300,000.00 4,312,307.03
91159HGGY U S BANCORP 790,000.00 779,076.75
652482BC3 NEWS AMER INC 1,570,000.00 1,640,104.58
20825CAF1 CONOCOPHILLIPS 10,000.00 9,882.68
36962GB78 GENERAL ELEC CAP CORP MTN 1,500,000.00 1,510,083.45
530718ACS9 LIBERTY MEDIA CORP NEW 510,000.00 520,107.33
00130HBA2 AES CORP 2,241,000.00 2,504,317.50
00130HBBO AES CORP 1,233,000.00 1,390,207.50
92344GAVS VERIZON GLOBAL FDG CORP 1,300,000.00 1,212,149.12
969457BQ2 WILLIAMS COS INC 733,000.00 825,541.25
.1969457BM1 WILLIAMS COS INC 3,070,000.00 3,453,750.00
40429Q200 HSBC CAP FDGDLR 2L P 1,020,000.00 958,800.00
38141GDK7 GOLDMAN SACHS GROUP INC 1,425,000.00 1,394,145.04
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131347BD7 2,800,000.00 2,716,000.00
25156PAFO DEUTSCHE TELEKOM INTL FINB V 2,105,000.00 2,125,446.50
98385XAC0 XTO ENERGY INC 1,065,000.00 1,066,331.25
59018YRX1 MERRILL LYNCH + COINC 1,475,000.00 1,484,407.25
283695BK9 EL PASO NAT GAS CO 580,000.00 592,325.00
50075N9F3 KRAFT FOODS INC 2,650,000.00 2,649,788.00
345397T7Z6 FORD MTR CR CO 410,000.00 432,433.03
530718AG0 LIBERTY MEDIA CORP NEW 5,120,000.00 5,212,672.00
277461BD0O EASTMAN KODAK CO 425,000.00 445,409.65
87927VAAG TELECOM ITALIA CAP 1,145,000.00 1,144,518.18
68233DAL1 ONCOR ELEC DELIVERY CO 240,000.00 261,000.00
233835AW7 DAIMLERCHRYSLER NORTH AMER HLD 840,000.00 886,629.24
05565QAK4 BP CAPMKTSPLC 2,570,000.00 2,568,750.47
90210VAB4 TXU ENERGY CO LLC 750,000.00 832,634.77
45999U9J2 INTEREST RATE SWAP 3ML SWAP 15,000,000.00 15,001,500.00
29399H9A0 IRS USD SWAP 15,000,000.00 (14,986,500.00)
42399W9G7 CRED DEF SWAP A 12,380,000.00 (12,380,000.00)
2279999W1 CRED DEF SWAP B 12,380,000.00 12,178,206.00
227998989 CRED DEF B 6,190,000.00 6,089,103.00
2279989A1 CRED DEF A 6,190,000.00 (6,190,000.00)
45099R8J8 IRS 3ML USD 13,000,000.00 12,998,700.00
45099R8H2 IRS USD 13,000,000.00 (13,169,000.00)
460146BX0 INTERNATIONAL PAPER CO 475,000.00 476,111.45
70556 MABS8 PEGASUS AVIATION LEASE SECS |l 2,810,000.00 1,679,202.89
053402AB9 AVALON CABLE LLC/AVALON 315,105.00 332,435.77
373298BJ6 GEORGIA PAC CORP 500,000.00 505,000.00
019223AC0 ALLIED HLDGS INC 1,750,000.00 1,688,750.00
690768BF2 OWENS ILL INC 1,000,000.00 1,032,500.00
001669AGS AMC ENTMT INC 1,000,000.00 1,030,000.00
95081QACS WESCO DISTR INC 1,000,000.00 1,045,000.00
428291AC2 HEXCEL CORP NEW 1,000,000.00 1,050,000.00
162456AH0 CHATTEM INC 750,000.00 776,250.00
911363AG4 UNITED RENTALS INC 500,000.00 525,000.00
79604VACS SAMSONITE CORP NEW 2,000,000.00 2,080,000.00
001669AK6 AMC ENTMT INC 1,250,000.00 1,312,500.00
357658AC7 FRENCH FRAGRANCES INC 477,000.00 405,483.75
857689AH6 STATION CASINOS INC 1,500,000.00 1,554,450.00
656559AT8 NORTEK INC 500,000.00 515,000.00 |
96949VAC7 WILLIAMS SCOTSMAN INC 750,000.00 761,250.00
639579AC5 NEBRASKA BOOK COINC 500,000.00 517,500.00
369154AB5 GENERAL BINDING CORP 1,500,000.00 1,515,000.00
40423QAG2 HMH PPTYS INC 436,000.00 454,530.00
698657AE3 PANTRY INC 500,000.00 517,500.00
05873KAF5 BALLY TOTAL FITNESS HLDG CORP 500,000.00 455,000.00
656559A74 NORTEK INC 600,000.00 624,000.00
552078AN7 LYONDELL CHEMICAL CO 900,000.00 922,500.00
46284PAF1 IRON MTN INC DEL 1,000,000.00 1,065,000.00
91879QAC3 VAIL RESORTS INC 2,000,000.00 2,110,000.00
58445MAC6 MEDIACOM LLC/ MEDIACOM CAP COR 1,600,000.00 1,636,000.00
232909AA9 GREY WOLF INC 510,000.00 525,300.00
447012AB1 HUNTSMAN ICI CHEMS LLC 500,000.00 515,000.00
228227AC8 CROWN CASTLE INTL CORP 250,000.00 266,875.00
055381AF4 B E AEROSPACE 750,000.00 693,750.00
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NBTY INC 1,000,000.00 1,030,000.00
313917AE6 FELCOR SUITES LTD PARTNERSHIP 550,000.00 558,937.50
003924AC1 ABITIBI CONSOLIDATED INC 650,000.00 611,812.50
302244AC2 EXTENDICARE HEALTH SVCS INC 1,250,000.00 1,300,000.00
384700AB6 GRAHAM PACKAGING CO/GPC CAP CO 1,350,000.00 1,404,000.00
817320AH7 SEQUA CORP 750,000.00 817,500.00
780153AJ1 ROYAL CARIBBEAN CRUISES LTD 500,000.00 500,000.00
44075LAH4 HORSESHOE GAMING LLC 2,000,000.00 2,130,000.00
56032EABS MAIL WELL | CORP 1,000,000.00 1,007,500.00
65332VAV5 NEXTEL COMMUNICATIONS 1,000,000.00 1,095,000.00
16117PAKB CHARTER COMMUNICATIONS HLDGS 500,000.00 448,750.00
767754AJ43 RITE AID CORP 1,850,000.00 1,702,000.00
01958XAQ0 ALLIED WASTE NORTH AMER INC 2,000,000.00 2,175,000.00
291525AE3 EMMIS COMMUNICATIONS CORP 1,500,000.00 1,571,250.00
530551AB6 LIBERTY GROUP OPER INC 1,000,000.00 1,015,000.00
79377WADO SAKS INC 2,750,000.00 2,805,000.00
969457AW0 WILLIAMS COS INC 1,000,000.00 1,055,000.00
04962VAES ATRIUM COS INC 500,000.00 535,000.00
055381AH0 BE AEROSPACE INC 1,000,000.00 971,250.00
27876GAG3 ECHOSTAR DBS CORP 2,000,000.00 2,110,000.00
436255AC7 PINNACLE ENTERTAINMENT INC 2,100,000.00 2,176,125.00
549463AD9 LUCENT TECHNOLOGIES INC 500,000.00 470,000.00
549463AE7 LUCENT TECHNOLOGIES INC 1,200,000.00 948,000.00
880451AT6 TENNESSEE GAS PIPELINE CO 2,500,000.00 2,600,000.00
190441BC8 COASTAL CORP 1,000,000.00 948,800.00
912912AR3 US WEST CAP FDG INC 500,000.00 445,000.00
23331AAF6 D RHORTON INC 500,000.00 592,500.00
447013AH6 PLIANT CORP 250,000.00 227,500.00
552953AE1 MGM MIRAGE 1,500,000.00 1,702,500.00
974280AB5 WINN DIXIE STORES INC 750,000.00 768,750.00
28660GAA4 ELIZABETH ARDEN INC 325,000.00 377,406.25
165167AS6 CHESAPEAKE ENERGY CORP 2,000,000.00 2,240,000.00
78388JAES SBA COMMUNICATIONS CORP 750,000.00 735,937.50
111201AB5 BRL UNIVERSAL EQUIP 500,000.00 536,875.00
029912AHS5 AMERICAN TOWER CORP 3,000,000.00 3,210,000.00
969457BB5 WILLIAMS COS INC 2,150,000.00 2,182,250.00
817320AL8 SEQUA CORP 500,000.00 540,000.00
700690AL4 PARK PL ENTMT CORP 1,500,000.00 1,681,250.00
018606AD5 ALLIANCE IMAGING INC DEL 500,000.00 530,625.00
656559BB6 NORTEK INC 750,000.00 823,125.00
74913EAH3 QWEST CAP FDG INC 2,000,000.00 1,980,000.00
72813PAH3 PLAYTEX PRODS INC 1,000,000.00 1,006,250.00
126304APS9 CSC HLDGS INC 750,000.00 780,000.00
30224PAE1 EXTENDED STAY AMER INC 750,000.00 841,875.00
31430QAL1 FELCOR LODGING LTD PARTNERSHIP 500,000.00 547,500.00
866768AGY SUN INTL HOTELS LTD 500,000.00 545,000.00
911365AB0 UNITED RENTALS NORTH AMER INC 250,000.00 280,000.00
82028KAH4 SHAW COMMUNICATIONS INC 1,000,000.00 1,081,250.00
894063AK2 TRANSWESTERN PUBG COLPTWP C 1,000,000.00 1,030,000.00
74913EANOQ QWEST CAP FDG INC 500,000.00 492,500.00
79409PACY SALEM COMMUNICATIONS HLDG CORP 1,000,000.00 1,095,000.00
246688AES DELHAIZE AMER INC 500,000.00 574,375.00
21036PAC2 CONSTELLATION BRANDS INC 500,000.00 547,500.00
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440536AB6 HORNBECK LEEVAC MARINE SVCS IN 5 00.00

896778AH0 TRITON PCS INC 1,500,000.00 1,481,250.00
220874AB7 CORUS ENTMT INC 2,000,000.00 2,205,000.00
961418AB6 WESTPORT RES CORP NEW 500,000.00 549,375.00
70322AAB7 PATHMARK STORES INC NEW 500,000.00 522,500.00
704231AG4 PAXSON COMMUNICATIONS CORP 3,000,000.00 2,595,000.00
45766QAE1 INSIGHT HEALTH SVCS CORP 1,550,000.00 1,658,500.00
781904AF4 RURAL CELLULAR CORP 1,000,000.00 985,000.00
829226AM1 SINCLAIR BROADCAST GROUP INC 3,500,000.00 3,797,500.00
83001PAD1 SIX FLAGS INC 1,000,000.00 1,027,500.00
171327ABS CHUMASH CASINO + RESORT ENTERP 2,000,000.00 2,215,000.00
608328AK6 MOHEGAN TRIBAL GAMING AUTH 1,000,000.00 1,085,000.00
055088AE8 B + G FOODS INC 1,250,000.00 1,292,187.50
338032AL9 FISHER SCIENTIFIC INTL INC 2,171,000.00 2,322,970.00
23331AAL3 D RHORTON INC 1,000,000.00 1,133,750.00
103304AL5 BOYD GAMING CORP 2,500,000.00 2,762,500.00
464592AD6 ISLE CAPRI CASINOS INC 700,000.00 777,875.00
69073TAB9 OWENS BROCKWAY GLASS CONTAINER 750,000.00 821,250.00
40862PAC1 HAMMONS JOHN Q HOTELS L P 1,250,000.00 1,381,250.00
651290AF5 NEWFIELD EXPL CO 1,000,000.00 1,121,250.00
29382RAB3 ENTRAVISION COMMUNICATIONS COR 1,000,000.00 1,065,000.00
192596AH7 COINMACH CORP 2,500,000.00 2,725,000.00
389375AA4 GRAY TELEVISION INC 750,000.00 836,250.00
480829AE0 JORGENSEN EARLE M CO DEL NEW 1,250,000.00 1,387,500.00
87157EAC1 SYNAGRO TECHNOLOGIES INC 1,000,000.00 1,085,000.00
093645AB5 BLOCK COMMUNICATIONS INC 1,400,000.00 1,512,000.00
07556QAG0 BEAZER HOMES USA INC 750,000.00 825,937.50
442488AM4 HOVNANIAN K ENTERPRISES INC 1,250,000.00 1,375,000.00
629200AB2 NMHG HLDG CO 1,500,000.00 1,665,000.00
085790AJ2 BERRY PLASTICS CORP 500,000.00 573,750.00
978093AE2 WOLVERINE TUBE INC 500,000.00 510,000.00
925335AD3 VERTIS INC 1,500,000.00 1,605,000.00
861589AZ22 STONE CONTAINER CORP 2,250,000.00 2,441,250.00
502413AJ6 L 3 COMMUNICATIONS CORP 1,250,000.00 1,365,625.00
871142AB1 SYBRON DENTAL SPECIALTIES INC 2,000,000.00 2,180,000.00
44929HAFS ICON HEALTH + FITNESS INC 500,000.00 535,000.00
749564AC4 R H DONNELLEY FIN CORP | 2,000,000.00 2,380,000.00
045709AE2 ASSOCIATED MATLS INC 1,250,000.00 1,381,250.00
020040AB7 JARDEN CORP 2,500,000.00 2,762,500.00
779268AE1 ROUNDYS INC 1,500,000.00 1,597,500.00
204940AD2 COMPTON PETE CORP 1,750,000.00 1,916,250.00
784635AG9 SPX CORP 1,050,000.00 1,141,875.00
436141AJ4 HOLLYWOOD ENTMT CORP 2,000,000.00 2,150,000.00
462846AB2 IRON MTN INC PA 1,500,000.00 1,597,500.00
460915AN1 INTRAWEST CORP 1,000,000.00 1,110,000.00
697933AP4 PANAMSAT CORP NEW 1,000,000.00 1,115,000.00
92264NAF4 VENETIAN CASINO RESORT LLC 1,000,000.00 1,158,750.00
726507AC0 PLAINS EXPL + PRODTN COLP 2,000,000.00 2,210,000.00
29255WAB6 ENCORE ACQUISITION CO 2,000,000.00 2,165,000.00
44950GAB8 IES|I CORP 1,500,000.00 1,666,875.00
47508XAB1 JEFFERSON SMURFIT CORP US 1,250,000.00 1,356,250.00
119882AB4 BUFFETS INC - 500,000.00 530,000.00
426908AB5 HERBALIFE INTL INC 1,000,000.00 1,160,000.00
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22025YAC4 ORRE AM 2,250,000.00 2,522,925.00
909440AF6 UNITED AUTO GROUP INC 1,000,000.00 1,120,000.00
896215AC4 TRIMAS CORP 1,000,000.00 1,047,500.00
615801AA5 MOORE NORTH AMER FIN INC 750,000.00 855,000.00
016745AJ0 ALLBRITTON COMMUNICATIONS CO 2,875,000.00 2,986,406.25
58505DAD1 MEDQUEST INC 1,000,000.00 1,095,000.00
92852EAA3 VIVENDI UNVL S A 1,500,000.00 1,785,000.00
69073TADS OWENS BROCKWAY GLASS CONTAINER 750,000.00 840,000.00
22025YAD2 CORRECTIONS CORP AMER NEW 1,250,000.00 1,312,500.00
532776AG6 LIN TELEVISION CORP 2,000,000.00 2,030,000.00
513075AG6 LAMAR MEDIA CORP 500,000.00 538,125.00
780153AN2 ROYAL CARIBBEAN CRUISES LTD 1,000,000.00 1,092,500.00
691497AA9 OXFORD INDS INC 750,000.00 820,312.50
252125AF6 DEX MEDIA EAST LLC DEX MEDIA 1,000,000.00 1,226,250.00
74157KAG6 PRIMEDIA INC 1,750,000.00 1,798,125.00
888266AD5 TITAN CORP 1,500,000.00 1,710,000.00
58282PAJ0 MDP ACQUISITIONS PLC 2,000,000.00 2,230,000.00
584105AA8 MEDEX INC 1,500,000.00 1,618,125.00
41163WAD8 HARD ROCKHOTEL INC 750,000.00 802,500.00
762397AA5 RHODIA 750,000.00 706,875.00
743977AF7 PROVINCE HEALTHCARE CO 1,000,000.00 1,006,250.00
893934AA7 TRANSMONTAIGNE INC 750,000.00 810,000.00
638477AB5 NATIONAL WTRWKS INC 1,500,000.00 1,676,250.00
501786AB3 LBI MEDIA INC 1,750,000.00 1,999,375.00
25754QACH1 DOMINOS INC 750,000.00 805,350.00
03939RAA8 ARCHWESTNFIN LLC 1,250,000.00 1,284,375.00
984121BM4 XEROX CORP 1,100,000.00 1,188,000.00
447009AC5 HUNTSMAN ADVANCED MATLS LLC 750,000.00 832,500.00
011638AD5 ALARIS MED SYS INC 1,000,000.00 1,035,000.00
469865AA7 JACUZZ| BRANDS INC 750,000.00 828,750.00
171871AA4 CINCINNATI BELL INC NEW 2,000,000.00 2,110,000.00
T74477AA1 ROCKWOOD SPECIALTIES GROUP INC 1,000,000.00 1,122,500.00
911674AG4 UNITED STATES CAN CO 500,000.00 522,500.00
65332VBD4 NEXTEL COMMUNICATIONS INC 500,000.00 535,000.00
49460WAD1 KINETIC CONCEPTS INC 1,000,000.00 1,036,300.00
02744RAK3 AMERICAN MEDIA OPERATIONS INC 500,000.00 545,000.00
892134AJ6 TOWN SPORTS INTL INC 750,000.00 812,812.50
00081DAA1 ACC ESCROW CORP 1,000,000.00 1,110,000.00
38869PAA2 GRAPHIC PACKAGING INTL INC 750,000.00 821,250.00
38869PACS8 GRAPHIC PACKAGING INTL INC 1,250,000.00 1,387,500.00
502413AL1 L 3 COMMUNICATIONS CORP 500,000.00 505,000.00
10801YACS BRICKMAN GROUP LTD 1,500,000.00 1,747,500.00
042260AA7 ARMOR HLDGS INC 500,000.00 540,000.00
252126AB3 DEX MEDIA WEST LLC 1,250,000.00 1,448,437.50
138747AF7 CANWEST MEDIA INC 500,000.00 546,875.00
76009NAEQ RENT A CTR INC NEW 1,000,000.00 1,057,500.00
256605AN6 DOLE FOOD INC 1,250,000.00 1,290,625.00
256605AP1 DOLE FOOD INC 1,000,000.00 1,105,000.00
441560AL3 HOUGHTON MIFFLIN CO 1,500,000.00 1,640,625.00
69073TAJ2 OWENS BROCKWAY GLASS CONTAINER 1,000,000.00 1,082,500.00
373298B20 GEORGIA PAC CORP 500,000.00 578,150.00
256072AB5 DOBSON COMMUNICATIONS CORP OKL 1,750,000.00 1,778,437.50
913433AES8 UNIVERSAL COMPRESSION INC 1,000,000.00 1,040,000.00
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47007PAC2 JAFRA COSMETICS INT ,000,000.00 1,100,000.00
723456AA7 PINNACLE ENTMT INC 250,000.00 254,375.00
12502CAE1 CHARTER COMM HLDGS || 1,500,000.00 1,575,000.00
147448AB0 CASELLA WASTE SYS INC 1,000,000.00 1,135,000.00
816661AA0 SEMINIS VEGETABLE SEEDS INC 750,000.00 806,250.00
25459HAB1 DIRECTV HLDGS LLC 1,100,000.00 1,276,000.00
527298AA1 LEVEL 3 FING INC 1,350,000.00 1,431,000.00
460915AP6 INTRAWEST CORP FORMERLY 1,000,000.00 1,035,000.00
65556 TAAS NORCRAFT COS LP 500,000.00 540,000.00
767754BF0 RITE AID CORP 500,000.00 541,250.00
097383AW3 BOISE CASCADE CORP 1,000,000.00 1,050,000.00
373298CD8 GEORGIA PAC CORP 1,000,000.00 1,086,250.00
44108EARS HOST MARRIOTT LP 1,000,000.00 1,026,250.00
367905AA4 GAYLORD ENTMT CO NEW 1,500,000.00 1,603,200.00
911365AJ3 UNITED RENTALS NORTH AMER INC 1,000,000.00 1,032,500.00
629855AA5 NALCO CO 750,000.00 802,500.00
171871AD8 CINCINNATI BELL INC NEW 800,000.00 860,000.00
25212EAD2 DEX MEDIA 1,000,000.00 710,000.00
576203AC7 MASSEY ENERGY CO 1,000,000.00 1,032,500.00
74047PAL8 PREMCOR REFNG GROUP INC 1,000,000.00 1,035,000.00
89579KAC3 TRIAD HOSPS INC 2,000,000.00 2,027,600.00
228227AU8 CROWN CASTLE INTL CORP 750,000.00 757,500.00
599908AD2 MILLAR WESTN FST PRODS LTD 750,000.00 781,875.00
50419QAD4 LA QUINTA PPTYS INC 500,000.00 553,125.00
373298CE6 GEORGIA PAC CORP 1,000,000.00 1,022,500.00
228227AX2 CROWN CASTLE INTL CORP 500,000.00 505,000.00
78402UAA1 SBA COMMUNICATIUONS CORP 1,000,000.00 707,500.00
65333FARS NEXTEL PARTNERS INC 2,250,000.00 2,396,250.00
056039AF7 BWAY CORP 1,750,000.00 1,907,500.00
222074AA4 COUCHETARDUSLP 750,000.00 791,250.00
81727THAAZ SENSUS METERING SYS INC 1,000,000.00 1,026,250.00
718592AG3 PHILLIPS VAN HEUSEN CORP 1,250,000.00 1,331,250.00
629377AQ5 NRG ENERGY INC 1,000,000.00 1,045,000.00
84761MABO SPECTRASITE INC 1,750,000.00 1,876,875.00
245217AM6 DEL MONTE CORP 1,000,000.00 1,105,000.00
755081AD8 RAYOVAC CORP 500,000.00 530,000.00
816196AF6 SELECT MED CORP 500,000.00 530,000.00
909891ABS UNITED COMPONENTS INC 750,000.00 819,375.00
893647AG2 TRANSDIGM INC 1,250,000.00 1,337,500.00
78412DAL3 SEMCO ENERGY INC 1,000,000.00 1,051,250.00
60740FAES MOBILE MINIINC 1,000,000.00 1,107,500.00
402629AB5 GULFMARK OFFSHORE INC 2,000,000.00 2,080,000.00
370425RTS9 GENERAL MTRS ACCEP CORP 500,000.00 536,245.00
90390MAPS5 USA ED INC 35,000.00 37,928.10
690353KT3 OVERSEAS PRIVATE INV CORP 931,483.08 934,748.39
78442FAWS SLM CORP 165,000.00 165,293.70
36999AAV6 GENERAL ELECTRIC CAP CORP 110,000.00 138,157.77
36962GD68 GENERAL ELEC CAP CORP MTN 1,000,000.00 1,011,940.00
697933AL3 PANAMSAT CORP NEW 200,000.00 206,250.00
071707AC7 BAUSCH LOMB INC 625,000.00 649,118.75
656559AT8 NORTEK INC 315,000.00 326,812.50
137114AB0O CANANDAIGUA BRANDS INC 415,000.00 461,168.75
96949VAC7 WILLIAMS SCOTSMAN INC 1,445,000.00 1,466,675.00
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029717AM7 AMERICAN STD INC 545,000.00 618,575.00
172441AL1 CINEMARK USA INC 100,000.00 105,000.00
239536AG0 DAY INTL GROUP INC 560,000.00 523,600.00
30224PAC5 EXTENDED STAY AMER INC 1,335,000.00 1,396,743.75
656559AW1 NORTEK INC 555,000.00 575,812.50
781748AC2 RURAL/METRO CORP 1,060,000.00 863,900.00
63584 7AE6 NATIONAL EQUIP SVCS INC 440,000.00 239,800.00
192395AD3 COGENTRIX ENERGY INC 1,725,000.00 1,750,875.00
46284PAF1 IRON MTN INC DEL 160,000.00 166,800.00
91879QAC3 VAIL RESORTS INC 965,000.00 1,018,075.00
228227AC8 CROWN CASTLE INTL CORP 280,000.00 301,000.00
126304AD6 CSC HLDGS INC 185,000.00 199,337.50
697933AK5 PANAMSAT CORP NEW 1,145,000.00 1,175,056.25
817565AN4 SERVICE CORP INTL 345,000.00 349,312.50
817565AT1 SERVICE CORP INTL 1,350,000.00 1,383,750.00
464592AB0 ISLE CAPRI CASINOS INC 1,310,000.00 1,382,050.00
228227AH7 CROWN CASTLE INTL CORP 235,000.00 256,150.00
65332VAV5 NEXTEL COMMUNICATIONS 885,000.00 966,862.50
031100AC4 AMETEK INC NEW 1,490,000.00 1,631,103.00
291525AE3 EMMIS COMMUNICATIONS CORP 1,470,000.00 1,547,175.00
552078AL1 LYONDELL CHEMICAL CO 920,000.00 975,200.00
27876GAG3 ECHOSTAR DBS CORP 1,805,000.00 1,911,043.75
64928UADO NEW WORLD PASTA CO 415,000.00 108,937.50
59000GAA8 MERITOR AUTOMOTIVE INC 510,000.00 536,137.50
723787AC1 PIONEER NAT RES CO 490,000.00 611,809.10
01958XAM9 ALLIED WASTE NORTH AMER INC 745,000.00 774,800.00
700690AH3 PARK PL ENTMT CORP 195,000.00 221,812.50
228227AJ3 CROWN CASTLE INTL CORP 55,000.00 62,150.00
126304AM6 CSC HLDGS INC 565,000.00 608,787.50
912920AU9 US WEST COMMUNICATIONS INC 525,000.00 542,062.50
872594AB2 TNP ENTERPRISES INC 1,420,000.00 1,554,900.00
125896AP5 CMS ENERGY CORP 1,575,000.00 1,756,125.00
247367AR6 DELTA AIR LINES INC 1,120,000.00 1,041,600.00
34354PAB1 FLOWSERVE CORP 860,000.00 1,001,900.00
894172AF2 TRAVELCENTERS AMER INC 1,390,000.00 1,612,400.00
125896AQ3 CMS ENERGY CORP 105,000.00 113,006.25
462846AA4 IRON MNT INC PA 360,000.00 390,600.00
895953AD9 TRICON GLOBAL RESTAURANTS INC 420,000.00 507,675.00
559079AES8 MAGELLAN HEALTH SVCS INC 510,000.00 538,050.00
857689AMS STATION CASINOS INC 1,425,000.00 1,635,437.50
76115NAB7 RESOLUTION PERFORMANCE PRODS 120,000.00 106,200.00
670013AA9 NOVEON INC 1,310,000.00 1,526,150.00
21036PAB4 CONSTELLATION BRANDS INC 790,000.00 892,700.00
721467AC2 PILGRIMS PRIDE CORP 1,480,000.00 1,635,400.00
228227AS83 CROWN CASTLE INTL CORP 380,000.00 424,650.00
554273AB8 MACDERMID INC 515,000.00 579,375.00
126304AP9 CSC HLDGS INC 1,155,000.00 1,218,525.00
74060CAC9 PREMIUM STD FARMS INC 1,190,000.00 1,207,850.00
018804AF1 ALLIANT TECHSYSTEMS INC 1,345,000.00 1,486,225.00
30224PAE1 EXTENDED STAY AMER INC 200,000.00 225,750.00
28368QAC3 EL PASO ENERGY PARTNERS 1,152,000.00 1,301,760.00
860370AD7 STEWART ENTERPRISES INC 1,495,000.00 1,696,825.00
245217AKO DEL MONTE CORP 135,000.00 149,175.00
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ESSER INC 1,310,000.00 1,431,175.00

700690AN0 PARK PL ENTMT CORP 250,000.00 276,250.00
911365AB0 UNITED RENTALS NORTH AMER INC 915,000.00 1,033,950.00
846425AK2 SPANISH BROADCASTING SYS INC 700,000.00 750,750.00
532776AF8 LIN TELEVISION CORP 1,310,000.00 1,421,350.00
690730AC0 OWENS + MINOR 1,290,000.00 1,422,225.00
450295AEQ ISP CHEMCO INC 1,020,000.00 1,150,050.00
449669CK4 IMC GLOBAL INC 680,000.00 751,400.00
03073KACS AMERIGAS PARTNERS L P/ AP EAG 1,220,000.00 1,348,100.00
103304AH4 BOYD GAMING CORP 1,215,000.00 1,366,875.00
042248AC8 ARMKEL LLC 1,190,000.00 1,316,437.50
233293AH2 DPL INC 1,035,000.00 1,070,873.10
74913GAB1 QWEST CORP 2,025,000.00 2,328,750.00
961418AB6 WESTPORT RES CORP NEW 1,255,000.00 1,386,775.00
550490AB2 LUSCAR COAL LTD 1,215,000.00 1,379,025.00
727610AB3 PLASTIPAK HLDGS INC 1,370,000.00 1,527,550.00
70322AAB7 PATHMARK STORES INC NEW 1,270,000.00 1,327,150.00
91879QAF6 VAIL RESORTS INC 185,000.00 195,175.00
552078AQ0 LYONDELL CHEMICAL CO 115,000.00 121,900.00
462613AB6 IPALCO ENTERPRISES INC 1,450,000.00 1,627,625.00
20451BAB3 COMPASS MINERALS GROUP INC 1,380,000.00 1,652,500.00
700690AQ3 PARK PL ENTMT CORP 250,000.00 278,125.00
988498AA9 YUM BRANDS INC 650,000.00 751,562.50
219023AB4 CORN PRODS INTL INC 1,325,000.00 1,455,843.75
26632QAK9 DURA OPER CORP 1,275,000.00 1,351,500.00
90347XAB6 UCAR FIN INC 1,410,000.00 1,593,300.00
194832AD3 COLLINS + AIKMAN PRODS CO 245,000.00 241,937.50
256605AJ5 DOLE FOOD INC 815,000.00 898,537.50
959053AD1 WESTERN OIL SANDS INC 1,490,000.00 1,706,050.00
959425AT6 WESTERN RES INC 650,000.00 749,125.00
959425AV1 WESTERN RES INC 570,000.00 660,305.10
085790AJ2 BERRY PLASTICS CORP 1,240,000.00 1,433,750.00
23342FAA3 DADE BEHRING INC 1,575,000.00 1,823,062.50
27876 GAK4 ECHOSTAR DBS CORP 6,000.00 6,705.00
502413AJ6 L 3 COMMUNICATIONS CORP 1,000,000.00 1,095,000.00
071707AH6 BAUSCH + LOMB INC 270,000.00 287,560.80
749564AA8 RH DONNELLEY FIN 910,000.00 1,028,300.00
462846AB2 IRON MTN [INC PA 1,490,000.00 1,675,675.00
479269AB8 JOHNSON DIVERSEY INC 430,000.00 478,375.00
47508XAB1 JEFFERSON SMURFIT CORP US 890,000.00 965,650.00
122025YAC4 CORRECTIONS CORP AMER NEW 605,000.00 680,625.00
896215AC4 TRIMAS CORP 1,5645,000.00 1,622,250.00
961418AE0Q WESTPORT RES CORP NEW 140,000.00 153,825.00
778669AB7 ROTECH HEALTHCARE INC 690,000.00 722,775.00
058498AF3 BALL CORP 1,180,000.00 1,239,000.00
01958XAZ0 ALLIED WASTE NORTH AMER INC 1,200,000.00 1,305,000.00
22025YAD2 CORRECTIONS CORP AMER NEW 880,000.00 930,600.00
513075AG6 LAMAR MEDIA CORP 1,340,000.00 1,447,200.00
252125AC3 DEX MEDIA EAST LLC 905,000.00 1,036,225.00
912909AA6 UNITED STS STL CORP NEW 1,000,000.00 1,140,000.00
76009UAH7 RENT WAY INC 1,110,000.00 1,243,200.00
882587AWS8 TEXAS NM PWR CO 550,000.00 559,146.50
256006AD9 DOANE PET CARE CO 1,255,000.00 1,311,475.00
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03027RABS AMERICAN TOWER ESCROW CORP 1,410,000.00 979,950.00
25754QACH1 DOMINOS INC 1,170,000.00 1,269,450.00
03939RAA8 ARCH WESTN FIN LLC 355,000.00 364,762.50
984121BL6 XEROX CORP 775,000.00 831,187.50
700690AS9 PARK PL ENTMT CORP 235,000.00 252,037.50
76115NAD3 RESOLUTION PERFORMANCE PRODS 1,130,000.00 1,161,075.00
69331CAB4 PG + E CORP 1,290,000.00 1,396,425.00
92907TAAS VOUGHT AIRCRAFT INDS INC 1,170,000.00 1,199,250.00
171871AA4 CINCINNATI BELL INC NEW 1,655,000.00 1,766,381.50
172441AN7 CINEMARK USA INC 1,600,000.00 1,808,000.00
65332VBD4 NEXTEL COMMUNICATIONS INC 1,385,000.00 1,495,800.00
49460WAD1 KINETIC CONCEPTS INC 1,105,000.00 1,160,250.00
22025YAEQ CORRECTIONS CORP AMER NEW 275,000.00 290,812.50
881609AN1 TESORO PETE CORP 1,055,000.00 1,136,762.50
26816LAL6 DYNEGY HLDGS INC 1,275,000.00 1,447,125.00
38869PAA2 GRAPHIC PACKAGING INTL INC 1,275,000.00 1,415,250.00
502413AL1 L 3 COMMUNICATIONS CORP 175,000.00 176,312.50
47508XAD7 JEFFERSON SMURFIT CORP U S 120,000.00 125,100.00
704549AC8 PEABODY ENERGY CORP 1,815,000.00 1,923,900.00
911365AE4 UNITED RENTALS NORTH AMER INC 240,000.00 271,200.00
76009NAEOQ RENT A CTR INC NEW 1,420,000.00 1,491,000.00
305560AE4 FAIRPOINT COMMUNICATIONS INC 1,360,000.00 1,598,000.00
441560AK5 HOUGHTON MIFFLIN CO 845,000.00 908,375.00
256605AN6 DOLE FOOD INC 675,000.00 702,000.00
896778AK3 TRITON PCS INC 1,425,000.00 1,539,000.00
373298BX5 GEORGIA PAC CORP 1,525,000.00 1,753,750.00
27876GAMO ECHOSTAR DBS CORP 1,110,000.00 1,128,037.50
25459HAB1 DIRECTV HLDGS LLC 945,000.00 1,100,925.00
460915AP6 INTRAWEST CORP FORMERLY 1,045,000.00 1,086,800.00
847788AK2 SPEEDWAY MOTORSPORTS INC 1,040,000.00 1,076,400.00
832248AH1 SMITHFIELD FOODS INC 895,000.00 935,275.00
146900AC9 CASCADES INC 1,510,000.00 1,585,500.00
171871AD8 CINCINNATI BELL INC NEW 275,000.00 298,375.00
054402AB8 AVONDALE MLS INC 835,000.00 555,275.00
03027MAA2 AMERICAN TOWERS INC 725,000.00 739,500.00
1248EPAA1 CCOHLDGS LLC 1,400,000.00 1,431,500.00
090572AG3 BIO RAD LABORATORIES INC 1,000,000.00 1,105,000.00
01958XBB2 ALLIED WASTE NORTH AMER INC 475,000.00 483,312.50
89579KAC3 TRIAD HOSPS INC 1,235,000.00 1,245,806.25
58446MAAQ MEDIANEWS GROUP INC 480,000.00 489,600.00
707569AG4 PENN NATL GAMING INC 995,000.00 990,025.00
210795PL8 CONTINENTAL AIRLS INC 1,040,000.00 1,043,900.00
228227AX2 CROWN CASTLE INTL CORP 230,000.00 234,025.00
87264QAM2 TRW AUTOMOTIVE ACQUISITION 930,000.00 1,067,175.00
404216AB9 HLI OPER INC 985,000.00 1,137,675.00
81727THAA2 SENSUS METERING SYS INC 1,055,000.00 1,086,650.00
. |925335AK7 VERTIS INC 500,000.00 545,000.00
245217AM6 DEL MONTE CORP 780,000.00 865,800.00
909891AB9 UNITED COMPONENTS INC 1,225,000.00 1,338,312.50
78412DAJ8 '|SEMCO ENERGY INC 665,000.00 695,756.25
78412DAL3 SEMCO ENERGY INC 660,000.00 696,445.20
219023AA6 CORN PRODS INTL INC 245,000.00 273,787.50
006848AZ8 ADELPHIA COMMUNICATIONS CORP 1,550,000.00 1,410,500.00
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832724AB4 SMURFIT CAPTIAL 400,000.00 389,500.00
140909AA0 CARAUSTAR INDS INC 250,000.00 261,250.00
156503AL8 CENTURY COMMUNICATIONS CORP 635,000.00 617,537.50
197677AC1 COLUMBIA/HEALTHCARE COEP 675,000.00 756,000.00
006848AU9 ADELPHIA COMMUNICATIONS CORP 1,500,000.00 1,368,750.00
19767QAS4 COLUMBIA/HCA HEALTHCARE CORP 600,000.00 636,000.00
126304AK0 CSC HLDGS INC 975,000.00 1,018,875.00
003924AHO ABITIBI CONSOLIDATED INC 350,000.00 380,625.00
347471AR5 FORT JAMES CORP 575,000.00 605,906.25
126304AG9 CSC HLDGS INC 1,650,000.00 1,749,000.00
006848AP0 ADELPHIA COMMUNICATIONS CORP 910,000.00 832,650.00
003924ACH1 ABITIBI CONSOLIDATED INC 1,200,000.00 1,149,600.00
502413AF4 L 3 COMMUNICATIONS CORP 275,000.00 287,031.25
197679AB9 COLUMBIA HEALTHCARE CORP 798,000.00 826,927.50
723787AB3 PIONEER NAT RES CO 450,000.00 480,600.00
006848BD6 ADELPHIA COMMUNICATIONS CORP 1,425,000.00 1,275,375.00
45768YACH INSIGHT MIDWEST LP 740,000.00 780,700.00
156503AF1 CENTURY COMMUNICATIONS CORP 650,000.00 578,500.00
19767QAQ8 COLUMBIA / HCA HEALTHCARE CORP 1,000,000.00 1,047,500.00
197677AJ6 COLUMBIA /HCA HEALTHCARE CORP 400,000.00 395,500.00
723787AA5 PIONEER NAT RES CO 250,000.00 270,625.00
197677AG2 COLUMBIA/HCA HEALTHCARE CORP 500,000.00 529,375.00
158916AL0 CHANCELLOR MEDIA CORP LA 400,000.00 464,000.00
200300AN1 COMCAST CORP 425,000.00 554,625.00
58503XAA5 MEDPARTNERS INC 625,000.00 671,875.00
869137AC3 SUSQUEHANNA MEDIA CO 1,025,000.00 1,078,812.50
87956PAD7 TELEWEST COMMUNICATION 2,552,000.00 1,595,000.00
87956PAL9 TELEWEST COMMUNICATIONS NEW 5,000,000.00 2,550,000.00
058498AB2 BALL CORP 500,000.00 537,500.00
87956RAA9 TELEWEST PLC 455,000.00 282,100.00
887315BN8 TIME WARNER INC 295,000.00 300,432.93
126304AMG CSC HLDGS INC 885,000.00 942,525.00
256605AD8 DOLE FOOD INC 600,000.00 661,500.00
912920AC9 U S WEST COMMUNICATIONS INC 600,000.00 564,000.00
184502AK8 CLEAR CHANNEL COMMUNICATIONS 1,000,000.00 1,168,200.00
87956PAQ8 TELEWEST COMMUNICATIONS 800,000.00 480,000.00
224044AY3 COX COMMUNICATIONS INC NEW 650,000.00 767,207.61
20029PAL3 COMCAST CABLE COMMUNICATIONS 1,860,000.00 2,074,413.36
651290AES8 NEWFIELD EXPL CO 395,000.00 439,931.25
730448AP2 POGO PRODUCING CO 650,000.00 724,750.00
20029PAM1 COMCAST CABLE COMM INC 400,000.00 451,075.48
00790KABS ADVANCEPCS 340,000.00 370,175.00
006848BJ3 ADELPHIA COMMUNICATIONS CORP 2,625,000.00 2,415,000.00
969457BD1 WILLIAMS COS INC 1,600,000.00 1,652,000.00
896778AE7 TRITON PCS INC 775,000.00 790,500.00
969457BB5 WILLIAMS COS INC 1,000,000.00 1,011,200.00
861589AW9 STONE CONTAINER CORP 1,475,000.00 1,637,250.00
546347AC9 LOUISIANA PAC CORP 710,000.00 844,012.50
89579KABS TRIAD HOSPS INC 675,000.00 730,687.50
45768YAF9 INSIGHT MIDWEST LP INSIGHT CAP 800,000.00 867,000.00
00209AAF3 AT+T WIRELESS SVCS INC 1,075,000.00 1,315,124.15
126304AP9 CSC HLDGS INC 638,000.00 663,520.00
018804AF1 ALLIANT TECHSYSTEMS INC 650,000.00 713,375.00
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009363AB8 AIRGAS INC 925,000.00 1,031,375.00
681904AF5 OMNICARE INC 750,000.00 823,125.00
88033GAV2 TENET HEALTHCARE CORP 875,000.00 783,125.00
03073QAB4 AMERISOURCEBERGEN CORP 500,000.00 563,750.00
003669AA6 ABITIBI CONSOLIDATED CO CDA 750,000.00 781,875.00
690730AC0 OWENS + MINOR 600,000.00 658,500.00
79409PACY SALEM COMMUNICATIONS HLDG CORP 925,000.00 1,005,937.50
165167AV9 CHESAPEAKE ENERGY CORP 700,000.00 770,000.00
35177PAK3 FRANCE TELECOM SA 865,000.00 1,037,913.50
737628AM9 POTLATCH CORP 400,000.00 446,000.00
896778AH0 TRITON PCS INC 1,700,000.00 1,683,000.00
492914AN6 KEY ENERGY SVCS INC 650,000.00 692,250.00
922036AB4 VANGUARD HEALTH SYS INC 1,010,000.00 1,083,325.00
29363RAA8 ENTERCOM RADIO LLC / ENTERCOM 1,000,000.00 1,072,500.00
861642AE6 STONE ENERGY CORP 500,000.00 545,625.00
961418AB6 WESTPORT RES CORP NEW 570,000.00 626,287.50
09067JAB5 BIOVAIL CORP 725,000.00 734,062.50
00209AAG1 AT+T WIRELESS 1,850,000.00 2,156,915.00
98385XAA4 XTO ENERGY INC 600,000.00 678,750.00
404119AE9 HCA INC 325,000.00 351,000.00
221643AB5 COTT BEVERAGES INC 650,000.00 702,000.00
829226AL3 SINCLAIR BROADCAST GROUP INC 725,000.00 804,750.00
829226AM1 SINCLAIR BROADCAST GROUP INC 1,650,000.00 1,674,000.00
59151KAES8 METHANEX CORP 625,000.00 685,937.50
122395AA4 BURNS PHILP CAP PTY LTD 905,000.00 968,350.00
338032AL9 FISHER SCIENTIFIC INTL INC 391,000.00 420,813.75
651290AF5 NEWFIELD EXPL CO 125,000.00 140,156.25
29382RAB3 ENTRAVISION COMMUNICATIONS COR 1,135,000.00 1,211,612.50
389375AA4 GRAY TELEVISION INC 1,300,000.00 1,449,500.00
404119AF6 HCA INC 250,000.00 258,125.00
23342FAA3 DADE BEHRING INC 600,000.00 689,250.00
861589AZ2 STONE CONTAINER CORP 2,500,000.00 2,718,750.00
502413AJ6 L 3 COMMUNICATIONS CORP 1,500,000.00 1,635,000.00
871142AB1 SYBRON DENTAL SPECIALTIES INC 750,000.00 817,500.00
779268AE1 ROUNDYS INC 100,000.00 106,000.00
20030NAB7 COMCAST CORP 500,000.00 545,067.15
47508XAB1 JEFFERSON SMURFIT CORP US 2,000,000.00 2,170,000.00
B8033GAY6 TENET HEALTHCARE CORP 450,000.00 452,812.50
404119AG4 HCAINC 500,000.00 515,000.00
016745AJ0 ALLBRITTON COMMUNICATIONS CO 575,000.00 597,281.25
058498AF3 BALL CORP 575,000.00 602,312.50
513075AG6 LAMAR MEDIA CORP 235,000.00 252,918.75
03073EAB1 AMERISOURCEBERGEN CORP 250,000.00 264,687.50
888266ADS5 TITAN CORP 1,105,000.00 1,265,225.00
58282PAJ0 MDP ACQUISITIONS PLC 1,225,000.00 1,372,000.00
584105AA8 MEDEX INC 750,000.00 808,062.50
762397AC1 RHODIA 550,000.00 536,250.00
638477ABS NATIONAL WTRWKS INC 625,000.00 698,437.50
866950AB4 SUN MEDIA CORP CDA 750,000.00 802,500.00
24823UAE8 DENBURY RES INC DEL 875,000.00 910,000.00
65332VBD4 NEXTEL COMMUNICATIONS INC 6,250,000.00 6,687,500.00
02744RAK3 AMERICAN MEDIA OPERATIONS INC 650,000.00 701,187.50
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001814AV4 ANR PIPELINE CO 1,250,000.00 1,403,125.

843452BB8 SOUTHERN NAT GAS CO 700,000.00 783,125.00
618270AA0 MORRIS PUBG GROUP LLC 950,000.00 967,812.50
502413AL1 L 3 COMMUNICATIONS CORP 600,000.00 600,000.00
58405UAC6 MEDCO HEALTH SOLUTIONS INC 700,000.00 763,665.00
441560AK5 HOUGHTON MIFFLIN CO 570,000.00 609,187.50
256605AN6 DOLE FOOD INC 700,000.00 721,000.00
639480AC6 NDCHEALTH CORP 325,000.00 365,625.00
256605AP1 DOLE FOOD INC 747,000.00 819,832.50
441560AL3 HOUGHTON MIFFLIN CO 550,000.00 601,562.50
74047PAH7 PREMCOR REFNG GROUP INC 1,000,000.00 1,022,500.00
27876GAP3 ECHOSTAR DBS CORP 1,200,000.00 1,227,000.00
25459HAB1 DIRECTV HLDGS LLC 550,000.00 635,250.00
373298CD8 GEORGIA PAC CORP 1,165,000.00 1,265,481.25
726507AF3 PLAINS EXPL + PRODTNCOLP 1,000,000.00 1,098,750.00
832248AH1 SMITHFIELD FOODS INC 355,000.00 370,975.00
7481F1AB2 QUEBECOR WORLD INC 1,000,000.00 1,012,800.00
146900AC9 CASCADES INC 700,000.00 735,000.00
64015YAA2 NEIGHBORCARE INC 590,000.00 600,325.00
45820EAD4 INTELSAT LTD 325,000.00 340,340.00
502413AN7 L 3 COMMUNICATIONS CORP 650,000.00 650,000.00
912920AG0 U S WEST COMMUNICATIONS INC 1,205,000.00 1,165,837.50
083739AH5 BERGEN BRUNSWIG CORP 250,000.00 260,937.50
581061111 KFW INTL FINANCE 300,000,000.00 2,825,744.14
558193111 EUROPEAN INVESTMENT BANK 1,000,000.00 1,281,658.32
531084114 INTL BANK RECON+DV 5,000,000.00 2,622,261.12
540682114 DEUTSCHE PFANDBRIEF + HYPOTHEK 25,750,000.00 33,366,475.32
446800117 PROCTER + GAMBLE CO 46,000,000.00 60,960,947.32
703516117 FORD MOTOR CREDIT 45,000,000.00 56,922,544.25
705979I15 BAXTER INTL INC 10,000,000.00 13,259,317.28
708178II1 HEINZ BV 10,000,000.00 13,169,761.39
304861110 MERRILL LYNCH + CO 10,000,000.00 12,731,442.06
576818l11 EUROHYPO AG 25,000,000.00 31,998,887.49
519319110 DEPFA DEUTSCHE PFANDBRIEFBANK 25,000,000.00 31,954,740.22
300440i17 BANK OF ENGLAND 25,000,000.00 31,685,795.17
305002110 UNILEVER NV 5,000,000.00 6,645,740.86
73863211 GENERAL ELECTRIC CAPITAL CORP 5,000,000.00 6,661,507.74
553321113 DEUTSCHE HYPOTHEKENBANK AG 9,250,000.00 11,819,753.63
705723117 HELLER FINANCIAL INC 10,000,000.00 13,080,205.50
99NPQAII4 EUROPEAN INVESTMENT BANK 50,000,000.00 64,108,143.15
99NUPNIi6 SOCIETA CARTOLARIZZIONE 10,000,000.00 12,623,243.41
564534118 RABOBANK NEDERLAND 15,000,000.00 19,052,700.49
99PBSUII7 CATERPILLAR INTL FIN PLC 15,000,000.00 18,910,798.55
760550116 COUNTRYWIDE HM LN 5,000,000.00 6,224,134.43
057236114 TOKYO ELECTRIC POWER CO INC 3,019,000.00 3,823,058.07
446920113 GENERAL ELECTRIC CAPITAL CORPN 3,414,000.00 4,406,801.83
304570117 NESTLE HOLDINGS UK PLC 4,595,000.00 5,983,983.06
555942114 DEPFA DT PFANDBRF 8,900,000.00 11,356,803.28
549270119 GENERAL ELECTRIC CAPITAL CORP 1,812,000.00 2,439,678.05
410533116 TOYOTA MOTOR CREDIT CORPN 1,000,000.00 1,280,964.58
762693112 ASIF I {KY) 5,000,000.00 6,338,5645.23
332525117 GEN MOTORS ACC CP 12,500,000.00 15,967,121.64
455846118 KFW INTERNATIONAL FINANCE IN 4,000,000.00 5,249,993.38
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087804113 SARA LEE CORPORATION 8,500,000.00 10,857,642.71
519268l19 EUROHYPO AG 21,800,000.00 27,524 ,940.05
557844110 COUNTRYWIDE HOME LOANS 550,000.00 359,670.94
591146118 KAPPA BEHEER N.V. 300,000.00 406,785.56
553180113 INVESTOR AB 1,000,000.00 1,314,201.17
076633119 PEARSON PLC 1,250,000.00 1,593,952.96
080127116 HILTON GROUP 2,000,000.00 2,556,757.62
569409118 AMER STANDARD INC 300,000.00 397,325.43
546585113 DEUTSCHE FINANCE NETHERLANDS 1,220,000.00 1,588,167.77
99LHJQII7 TI GROUP PLC 1,500,000.00 1,979,059.06
445666113 TELEFONICA (EUROPE) B.V. 2,000,000.00 2,660,692.91
446800117 PROCTER + GAMBLE CO 1,500,000.00 1,987,856.98
459734112 CHC HELICOPTER CORPORATION 300,000.00 416,737.62
466506115 HCA INC 200,000.00 384,882.53
087436114 TELSTRA CORP LTD 1,500,000.00 1,978,207.65
041292116 KOREA DEVELOPMENT BANK 2,850,000.00 3,712,939.94
300313116 BRITISH TELECOM 1,000,000.00 1,340,437.26
702207114 DAIMLERCHRYSLER NORTH AM 260,000.00 490,247.26
70347017 JONES LANG LASLLE 600,000.00 806,003.02
300305112 BRITISH TELECOM 2,500,000.00 3,166,305.29
706532111 KON KPN NV 2,000,000.00 2,667,630.34
99JQBNII5 ALLIED DOMECQ FINANCIAL 750,000.00 497,715.71
99LZCLI5 MORGAN STANLY DEAN WITTER 2,000,000.00 2,642,529.46
465346117 SAN PAOLO IMI SPA 1,500,000.00 1,904,891.64
708824110 AVENTIS 3,000,000.00 3,946,765.96
709525112 SOGERIM 1,500,000.00 2,011,885.71
471656111 PARKER HANNIFIN CO 3,000,000.00 3,977,605.98
568568112 INTERNATIONAL ENDESA BV 1,500,000.00 1,901,486.00
703454111 AlG AMERICA INSTITUTNL FNDG 2,500,000.00 3,288,498.63
710738118 ALCAN INC 2,000,000.00 2,645,430.57
599930117 COCA COLA ERFRISCHUNGSGETRANKE 1,500,000.00 1,953,043.70
712666119 FORD MOTOR CREDIT CO 2,000,000.00 2,605,067.35
707135112 DAIMLER CHRYSLER INTL FINANCE 1,500,000.00 2,000,911.96
718249118 FORD MOTOR CREDIT 1,750,000.00 2,231,313.41
308969117 INNOGY PLC 1,750,000.00 2,243,233.17
304649119 TRANSCO PLC 1,500,000.00 1,982,275.50
586929114 BANK AUSTRIA AG 2,500,000.00 3,249,712.10
99LNPCII8 CREDIT SUISSE GROUP FINANCE 2,000,000.00 2,650,097.57
724978l14 FRESENIUS MED CARE 300,000.00 402,301.46
99LQRTII2 COOPER INDUSTRIES FINANCE BV 1,000,000.00 1,325,048.78
723134115 CALPINE CANADA ENE 300,000.00 394,728.36
712041115 CIT GROUP INC 2,000,000.00 2,611,500.24
724740118 FRANCE TELECOM 2,000,000.00 2,596,994.71
725015114 TYCO INTERNATIONAL GROUP S.A. 300,000.00 380,524.24
579452I16 CELTIC RES IRISH 4 938,479.73 1,185,290.82
726726115 GAL FINANCE SA 200,000.00 287,587.93
705846116 AUST + NZ BANK GRP 2,500,000.00 3,298,589.43
561275II1 JOHN HANCOCK GLOBAL FUNDING 2,000,000.00 2,555,622.41
558093113 ROLLS ROYCE PLC 1,000,000.00 1,293,325.82
730144l1i5 FORD MOTOR CREDIT COMPANY 4,000,000.00 5,172,546.45
595648I19 ING BANK N.V. 2,000,000.00 2,617,050.18
314288l14 GENERAL MOTORS ACCEPT CORP 2,000,000.00 2,662,080.40
729816!I1 VOLKSWAGEN FIN SER 2,000,000.00 2,568,992.72
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303879113 TELEDANMARK 1,500,000.00 2,002,425.58
739949118 HOUSEHOLD FINANCE CORPORATION 2,500,000.00 3,275,569.78
751646113 KRONOS INTERNATIONAL INC 300,000.00 405,612.51
305566114 BARCLAYS BANK PLC 2,000,000.00 2,637,862.46
99NLEBII4 KAUFMAN AND BROAD SA 300,000.00 411,326.42
320687119 ENODIS 200,000.00 404,574.19
744349114 BHP BILLITON FINANCE LTD 1,250,000.00 1,621,860.34
30033813 LEHMAN BROTHERS HLDGS INC 3,000,000.00 3,984,038.87
74379911 DEUTSCHE TELEKOM | 2,000,000.00 2,629,915.96
99NUPNII6 SOCIETA CARTOLARIZZIONE 3,000,000.00 3,789,349.41
325562119 ECO BAT FINANCE 300,000.00 408,866.79
411335115 MCDONALDS CORPORATION 3,000,000.00 3,953,766.46
758428119 ERAP 2,050,000.00 2,585,639.40
325887110 NATIONWIDE B § 2,500,000.00 3,177,815.11
331995113 LUCITE INTER FINANCE 200,000.00 275,605.10
761828115 REMY COINTREAU 300,000.00 302,5695.37
756820119 BES FINANCE LTD 2,500,000.00 3,146,722.82
303442110 ABBEY NATL TREASURY SVCS 1,500,000.00 1,963,071.44
99MWEFGIIS GMAC INTL FINANCE BV 4,000,000.00 5,149,221.56
057236114 TOKYO ELECTRIC POWER CO INC 2,500,000.00 3,165,832.28
460906113 SNS BANK NEDERLANDNV 1,750,000.00 2,396,755.30
99LFVDIi6 UNICREDITO ITALIANO SPA MILAN 2,500,000.00 3,173,189.11
99MQSSIi2 KOMMUNALKREDIT AUSTRIA AG 2,250,000.00 2,840,309.23
99MTYYII6 COCA COLAHBC 1,500,000.00 1,917,568.22
762514110 HEIDELBERGCEMENT 300,000.00 401,677.09
99PMSQII2 TIZIANO FINANCE SPA CLASS A 3,000,000.00 3,779,132.47
026731112 BANCA POPOLARE DI BERGAMO 2,000,000.00 2,554,361.06
99PMSTII6 GE CAPITAL FCC 3,400,000.00 4,283,003.93
582039116 NATIONWIDE FINANCE FUNDING LLC 1,480,000.00 1,963,312.36
587232112 MONUMENTAL GLOBAL FUNDING LTD 3,000,000.00 3,781,380.20
31778311 ST GEORGE BANKLTD 1,500,000.00 1,893,917.89
324884li8 BRADFORD + BINGLEY BLDG SOC 2,500,000.00 3,148,646.38
596245113 TOTAL FINAELF SA 1,750,000.00 2,293,781.79
724228114 ABN AMRO BANK 3,000,000.00 3,798,809.54
732175117 MONUMENTAL GLOBAL FUNDING LTD 1,000,000.00 1,333,058.36
588583il7 HEINZ (H.J.) CO 1,500,000.00 1,938,380.50
735025111 HOUSEHOLD FINANCE CORPORATION 2,500,000.00 3,199,731.08
736966115 SAN PAOLO IMI BANK (INTL) SA 1,000,000.00 1,263,179.54
446920113 GENERAL ELECTRIC CAPITAL CORPN 2,000,000.00 2,581,606.23
99PNKEII5 SNS BANK NEDERLAND NV 2,500,000.00 3,150,967.27
573058117 SGZ BANK IRELAND PLC 1,500,000.00 1,891,384.47
328738112 BARCLAYS BANK 3,000,000.00 3,787,222.77
321192119 SUNCORP METWAY BANK 2,500,000.00 3,152,785.50
470699112 THOMPSON CSF 2,500,000.00 3,312,306.62
328823112 IRISH LIFE + PERMANENT PLC 2,500,000.00 3,148,908.11
549115116 SANTANDER INTERNATIONAL LTD 2,500,000.00 494,429.90
320703il4 YORKSHIRE BUILDING SOCIETY FRN 2,500,000.00 3,151,011.41
548581110 BNP PARIBUS 2,000,000.00 2,521,565.94
306169116 FCE BANK PLC 3,500,000.00 4,311,422.41
99PNLPII9 GLOBAL HOTEL ONE 1,500,000.00 1,834,381.83
99PNNHII5 DEUTSCHE HYPOTHEKENBANK AG 2,716,216.50 3,427,814.31
99PQAQII2 FOCUS WICKES (FINANCE) PLC 200,000.00 246,594.04
99MKNUII5 LUSITANO GLOBAL CDO 1 A2 1,744,802.20 2,187,272.30
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TREVI FINANCE NO.3 2,900,835.00 3,633,723.
722723116 INTERNATIONAL CRD RECOVERY 3,207,665.87 4,032,437.13
767441111 BRFKREDIT 2,110,000.00 2,665,282.21
411338117 DANAHER CORP 3,000,000.00 3,963,037.38
99QJJZ1I8 METROPOLITAN LIFE GLOBAL 50,000.00 89,286.48
560834116 UBS AG 2,500,000.00 3,191,632.30
087804113 SARA LEE CORPORATION 3,000,000.00 3,832,109.19
067647110 NIPPON TELEGRAPH + TELEPHONE 3,000,000.00 3,841,569.32
564054117 NATL RURAL UTILITIES CO 1,500,000.00 1,917,473.62
593080117 AIR + CHEMICALS INC 2,000,000.00 2,626,091.54
599670119 DAIMLERCHRYSLER 2,000,000.00 2,621,086.50
99LAGSIN IBM CORP 1,500,000.00 1,956,354.75
904677AE1 UNFIINC 150,000.00 133,312.50
313139AC1 FEDDERS NORTH AMER INC 500,000.00 502,500.00
707078AC5 PENHALL INTL CORP 660,000.00 635,250.00
903236AD9 URS CORP NEW 250,000.00 267,187.50
001669AG5 AMC ENTMT INC 250,000.00 257,500.00
350244AA7 FOSTER WHEELER CORP 550,000.00 407,687.50
74112PABO PRESTOLITE TELEC INC 200,000.00 204,250.00
00758BAA7 ADVANTICA RESTAURANT GROUP INC 1,000,000.00 690,000.00
12561EAE5S CKE RESTAURANTS INC 900,000.00 922,500.00
247361YE2 DELTA AIR LINES INC DE 300,000.00 282,750.00
639579AC5 NEBRASKA BOOK CO INC 750,000.00 776,250.00
001031AC7 AEP INDUSTRY 500,000.00 502,500.00
74156DAC2 PRIME MED SVCS INC NEW 500,000.00 482,500.00
74157KACS PRIMEDIA INC 1,000,000.00 1,010,000.00
977284AC2 WISER OIL CO DEL 750,000.00 742,500.00
344839AH8 FOODMAKER INC NEW AQUIRED 400,000.00 416,752.00
90333EAA6 USEC INC 750,000.00 716,250.00
256006AA5 DOANE PET CARE CO 500,000.00 447,500.00
640094AB4 NEFF CORP 100,000.00 65,125.00
194832AA0 COLLINS + AIKMAN PRODS CO 110,000.00 100,375.00
22825LAB6 CROWN CORK + SEAL FIN PLC 1,100,000.00 1,124,750.00
165167AN7 CHESAPEAKE ENERGY CORP 250,000.00 265,000.00
01958XAQ0 ALLIED WASTE NORTH AMER INC 500,000.00 541,250.00
364760AA6 GAP INC 1,000,000.00 1,103,750.00
04962VAE9 ATRIUM COS INC 375,000.00 401,250.00
365438AF7 GARDEN ST NEWSPAPERS INC 500,000.00 530,625.00
40423QAF4 HMH PPTYS INC 250,000.00 260,000.00
690768BD7 OWENS ILL INC 1,000,000.00 1,026,250.00
59000GAA8 MERITOR AUTOMOTIVE INC 500,000.00 525,000.00
67104RAB0O OSULLIVAN INDS INC 500,000.00 400,000.00
87910PAF7 TEKNIPLEXINC 250,000.00 273,125.00
120111AX7 BUILDING MATLS CORP AMER 750,000.00 763,125.00
120111AWS BUILDING MATLS CORP AMER 200,000.00 204,500.00
45811EAE3 INTEGRATED ELECTRICAL SVCS INC 775,000.00 813,750.00
95081QAF1 WESCO DISTR INC 500,000.00 517,500.00
221643AB5 COTT BEVERAGES INC 250,000.00 270,000.00
256605AJ5 DOLE FOOD INC 750,000.00 823,125.00
758753AB3 REGAL CINEMAS CORP 250,000.00 282,812.50
043436AB0 ASBURY AUTOMOTIVE GROUP INC 100,000.00 105,625.00
374508AF6 GIANT INDS INC 125,000.00 135,000.00
235811AX4 DANA CORP 250,000.00 291,875.00
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21036UAAS 535,000.00 50,068.75
404085AB8 H+ E EQUIP SVCS LLC 500,000.00 502,500.00
119882AB4 BUFFETS INC 200,000.00 214,500.00
671350AC0 OAKHILL SECSFDIILP 1,000,000.00 1,050,000.00
925335AF8 VERTIS INC 500,000.00 490,625.00
235773AB4 DAN RIVER INC 1,100,000.00 396,000.00
30024DAEQ EVERGREEN INTL AVIATION INC 1,000,000.00 831,250.00
41163WADS8 HARD ROCK HOTEL INC 250,000.00 265,000.00
025169AB9 AMERICAN COLOR GRAPHICS INC 300,000.00 307,500.00
823777AA5 SHERIDAN GROUP INC 250,000.00 265,312.50
011679AD9 ALASKA COMMUNICATIONS SYS 250,000.00 262,500.00
759576AE1 REMINGTON ARMS INC NEW 750,000.00 798,750.00
441560AL3 HOUGHTON MIFFLIN CO 250,000.00 273,437.50
466210AE1 JLG INDSINC 500,000.00 541,250.00
00758RAN4 ADVANSTAR COMMUNICATIONS INC 500,000.00 541,250.00
345397726 FORD MTR CR CO 500,000.00 527,357.35
892335AL4 TOYSRUS INC 500,000.00 499,650.00
43325MAA7 HINES NURSERIES INC 1,275,000.00 1,389,750.00
816661AA0 SEMINIS VEGETABLE SEEDS INC 1,565,000.00 1,682,375.00
500605AA8 KOPPERS INC PA 500,000.00 551,250.00
40425LAA4 HM PUBG CORP 500,000.00 315,000.00
449681AA3 IMCO RECYCLING INC 250,000.00 256,875.00
91359PAA8 UNIVERSAL HOSP SVCS INC NEW 250,000.00 262,500.00
65556 TAAS NORCRAFT COS LP 500,000.00 540,000.00
63860BAA0 NATIONSRENT COS INC 800,000.00 860,000.00
49338PAA2 KEYSTONE AUTOMOTIVE OPERATIONS 250,000.00 268,750.00
44108EAR9 HOST MARRIOTT LP 750,000.00 765,000.00
911365AJ3 UNITED RENTALS NORTH AMER INC 500,000.00 510,000.00
629855AD9 NALCO CO 450,000.00 481,500.00
629855AA5 NALCO CO 450,000.00 477,000.00
64015YAA2 NEIGHBORCARE INC 250,000.00 254,375.00
670823AA1 O CHARLEYS INC 750,000.00 753,750.00
054402AB8 AVONDALE MLS INC 500,000.00 315,000.00
87910PAGS TEKNIPLEX INC 750,000.00 781,875.00
562567AN7 MANDALAY RESORT GROUP 1,000,000.00 1,027,500.00
670874AC0 OMI CORP 500,000.00 504,375.00
166779AA6 CHEVY CHASE BK FSB 1,000,000.00 1,025,000.00
04962VAF6 ATRIUM COS INC 150,000.00 160,500.00
222074AA4 COUCHETARDUSLP 175,000.00 183,312.50
50076 XAA9 KRATON POLYMERS LLC 50,000.00 52,000.00
09776LAA4 BOMBARDIER RECREATIONAL PRODS 200,000.00 209,000.00
83545GAG7 SONIC AUTOMOTIVE INC 250,000.00 263,750.00
390606AE1 GREAT LAKES DREDGE + DOCK CORP 50,000.00 51,437.50
283831AA3 EL POLLO LOCO INC 500,000.00 506,250.00
864486AA3 SUBURBAN PROPANE PARTNERS LP 200,000.00 202,000.00
245217AM6 DEL MONTE CORP 500,000.00 547,500.00
755081AD8 RAYOVAC CORP 750,000.00 795,000.00
199333AES COLUMBUS MCKINNON CORP NY 300,000.00 319,500.00
82980KAB3 SITEL CORP 550,000.00 539,000.00
01861WACSH ALLIANCE LAUNDRY SYSLLC 250,000.00 255,000.00
384703AB0 GRAHAM PACKAGING HLDGS CO/GPC 400,000.00 415,000.00
62844VACS MUZAKHLDGS LLC / FIN CORP 900,000.00 802,125.00
52736RAF9 LEVI STRAUSS + CO NEW 1,000,000.00 642,500.00
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58282PAD3 MDP ACQUISITIONS PLC 2,479,900.00 2,926,282.00
115758AA2 BROWN TOM INC / BROWN TOM CORP 900,000.00 951,750.00

$7,058,361,978.91

TOTAL - Part ll, Line 10c

$6,602,829,780.15
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880591DB5 TENNESSEE VALLEY AUTH 3,780,000.00 4,076,994.60
31359MEX7 FEDERAL NATL MTG ASSN 1,960,000.00 2,023,707.45
31359MGJ6 FEDERAL NATL MTG ASSN 1,610,000.00 1,849,851.36
3133MJ2A7 FEDERAL HOME LN BKS 19,520,000.00 19,877,411.20
3134A4JT2 FEDERAL HOME LN MTG CORP 9,590,000.00 10,447,269.28
31359MMB6 FEDERAL NATL MTG ASSN 7,930,000.00 8,216,463.32
31359MNKS5 FEDERAL NATL MTG ASSN 12,230,000.00 12,5626,271.75
3134A4RHS FEDERAL HOME LN MTG CORP 6,468,000.00 6,579,695.89
3134A4RUQ FEDERAL HOME LN MTG CORP 13,141,000.00 13,255,628.94
31359MQV8 FEDERAL NATL MTG ASSN 3,700,000.00 3,642,724.00
31359MRGO FEDERAL NATL MTG ASSN 2,320,000.00 2,278,527.68
31359MRK1 FEDERAL NATL MTG ASSN 1,500,000.00 1,459,821.00
31359MSL8 FEDERAL NATL MTG ASSN 6,200,000.00 5,935,241.40
3134A4T27 FEDERAL HOME LN MTG CORP 5,400,000.00 5,334,924.60
3133X1XC6 FEDERAL HOME LN BKS 2,620,000.00 2,635,054.52
690353EQ6 OVERSEAS PRIVATE INV CORP 1,000,000.00 1,009,135.78
3134A33L8 FEDERAL HOME LN MTG CORP 2,650,000.00 3,086,349.00
3134A4JT2 FEDERAL HOME LN MTG CORP 2,550,000.00 2,775,597.99
31359MMQ3 FEDERAL NATL MTG ASSN 1,050,000.00 1,169,358.75
3134A4QD9 FEDERAL HOME LN MTG CORP 2,550,000.00 2,657,176.50
3133MWXZ9 FEDERAL HOME LN BKS 3,540,000.00 3,5663,222.40
3135MMQ3 FEDERAL NATL MTG ASSN 7,600,000.00 8,463,930.00
3133X1BV8 FEDERAL HOME LN BKS 1,410,000.00 1,389,306.56
3134A2DT2 FEDERAL HOME LN MTG CORP 2,725,000.00 2,987,551.57
312925DR8 FEDERAL HOME LN MTG CORP 1,150,000.00 1,156,141.00
3128X03N7 FEDERAL HOME LN MTG CORP MTN 775,000.00 773,205.49
3128X2EV3 FEDERAL HOME LN MTG CORP 340,000.00 343,792.90
706450116 FED HOME LOAN MTG 60,000,000.00 76,017,815.32
734964112 FED HOME LOAN MTG 26,000,000.00 33,739,614.35
23383VAC4 DAIMLERCHRYSLER AUTO TR 504,598.94 505,002.62
23383VBK5 DAIMLERCHRYSLER AUTO TR 14,633.75 14,633.75
00204AACS ARG FDG CORP 925,000.74 931,412.01
553083CG9 MMCA AUTO OWNER TR 1,800,000.00 1,787,050.80
34527RHG1 FORD CR AUTO OWNER TR 4,628,723.53 4,687,728.65
139732DES8 CAPITAL AUTO RECEIVABLES ASSET 2,982,623.49 2,982,623.49
03061NGH6 AMERICREDIT AUTOMOBILE 5,637,636.41 5,537,400.51
03061NDP1 AMERICREDIT AUTOMOBLIE REC TR - 0.00
89232RAD5 TOYOTA AUTO REC 2000 A 8,032,340.83 8,117,912.57
44179PADS HOUSEHOLD AUTOMOTIVE TR V 15,924,741.73 16,407,114.90
03061NDR7 AMERICREDIT AUTO RECBLES TR 2,348,330.70 2,349,652.54
43811TAD7 HONDA AUTO REC OWNER TR 10,446,543.05 10,501,887.79
23383VAWO0 DIAMLERCHRYSLER AUTO TR 2,257,350.39 2,294,756.04
00204AAF8 ARG FDG CORP 4,600,000.00 4,600,072.22
92925QAC5 WFS FINL OWNER TR 263,777.72 263,777.72
55274DAB0O MFN AUTOMOBILE RECEIVABLES TR 113,442.24 113,548.65
44179CAHS HOUSEHOLD AUTOMOTIVE TR 6,080,000.00 6,312,702.70
92925UAD4 WFS FINL OWNER TR 18,000,000.00 18,623,435.40
03061NEH8 AMERICREDIT AUTOMOBILE REC TR 2,528,586.91 2,530,051.47
98152DAM3 WORLD OMNI] AUTO RECEIVABLES TR 2,052,018.12 2,064,843.23
553083CG9 MMCA AUTO OWNER TR 6,000,000.00 5,960,628.00
92925WAC2 WFS FINL 2002 1 OWNER TR 9,835,825.94 9,984,064.62
34527RHG1 FORD CR AUTO OWNER TR 2,635,386.14 2,669,975.58
92926CACS5 WFS FINL 2002 2 OWNER TR 5,627,536.24 5,700,149.47
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34527RHNG6 FORD CR AUTO OWNER TR 2,524,264.88 2,528,210.31
92926EAC1 WFS FINL 2002 3 OWNER TR 10,590,000.00 10,693,336.16
542391AX5 LONG BEACH ACCEP AUTO RECBL 5,000,000.00 5,063,280.00
072646AE2 BAY VIEW 2002 LJ 1 OWNER TR 48,082,252.94 721,233.79
542391BB2 LONG BEACH ACCEP AUTO 6,784,435.03 6,790,798.83
26209RAH7 DRIVETIME AUTO OWNER TR 14,800,000.00 14,776,875.00
0306 1NFN4 AMERICREDIT AUTOMOBILE REC 1,958,334.33 1,958,947.29
31865QAF8 18T AUTO RECEIVABLES GROUP TR 10,000,000.00 10,020,000.00
89578SAB9 TRAID AUTOMOBILE RECEIVABLES 12,000,000.00 12,017,760.00
26209RALS8 DRIVETIME AUTO OWNER TR 7,500,000.00 7,492,968.75
161581BN2 CHASE MANHATTAN AUTO OWNER 3,501,837.54 3,572,273.50
34527RFZ1 FORD CR AUTO OWNER TR 2,875,000.00 2,922,725.00
43811YADG6 HONDA AUTO RECEIVABLES 2001 3 1,000,000.00 '1,015,673.90
14041GAP1 CAPITAL ONE AUTOFIN TR 787,595.21 788,990.99
903278AS8 USAA AUTO OWNER TR - 0.00
553081AC4 MMCA AUTO LEASE TR 3,000,000.00 3,005,040.00
92925BAD6 WFS FINL 2000 C OWNER TR 698,151.08 722,516.55
92925BACS8 WFS FINL 2000 C OWNER TR 0.01 0.01
23383VAL4 DAIMLERCHRYSLER AUTO TR 803,168.89 817,063.71
68338SCF3 ONYX ACCEPTANCE OWNER TR 1,315,069.24 1,354,316.17
44179CACO HOUSEHOLD AUTOMOTIVE TR 26,451.04 26,484.10
046001AH6 ASSOCIATES AUTO RECEIVABLES TR 495,897.10 500,796.12
94975RACS8 WELLS FARGO AUTO TR 48,847.12 48,931.09
68338SCK2 ONYX ACCEP OWNER TR 1,720,072.55 1,750,001.81
44179CAGH1 HOUSEHOLD AUTOMOTIVE TR 241,869.68 244,061.74
166778BF6 CHEVY CHASE AUTO RECEIVABLES T 515,817.81 517,187.82
161581BX0 CHASE MANHATTAN AUTO OWNER TR 237,802.22 238,693.98
98152DAM3 WORLD OMNI AUTO RECEIVABLES TR 319,202.85 321,197.87
139732CL3 CAPITAL AUTO RECEIVABLES ASSET 740,373.11 746,620.38
63936EADS NAVISTAR FINL 2002 A OWNER TR 900,000.00 932,202.90
65473LAD6 NISSAN AUTO RECEIVABLES 2002 C 1,000,000.00 1,020,938.00
44179CAT3 HOUSEHOLD AUTOMOTIVE TR 237,123.24 237,345.66
92926 JACO WEFS FINL 2002 4 OWNER TR 1,265,000.00 1,273,894.21
139732DF5 CAPITAL AUTO RECEIVABLES ASSET 900,000.00 900,281.70
14041GAX4 CAPITAL ONE AUTOFINTR 738,343.65 739,266.58
63936XAB0O NAVISTAR FINL 2003 B OWNER TR 500,000.00 501,015.50
449182AU8 HYUNDAI AUTO RECEIVABLES TR 655,000.00 657,354.07
336212AT2 FIRST SEC AUTO OWNER TR 404,699.12 409,272.22
759172AC3 REGIONS AUTO RECEIVABLES TR 1,015,000.00 1,025,150.00
65474TAB2 NISSAN AUTO RECEIVABLE 2003ATR 548,508.54 548,680.22
98152DAW1 WORLD OMNI AUTO RECEIVABLES TR 842,718.67 843,376.83
23384BAA1 DAIMLERCHRYSLER MASTER OWNER T 1,400,000.00 1,400,438.20
23383VBE9 DAIMLERCHRYSLER AUTO TR 850,000.00 874,836.15
65474PAD6 NISSAN AUTO RECEIVABLES 2002 A 1,075,000.00 1,107,744.50
43811SACH1 HONDA AUTO RECEIVABLES 445,378.90 448,719.24
43811SAD9 HONDA AUTO RECEIVABLES 2002 1 925,000.00 952,250.50
139732CL3 CAPITAL AUTO RECEIVABLES ASSET 740,373.11 746,620.38
23383VBL3 DAIMLERCHRYSLER AUTO TR 1,075,000.00 1,087,933.32
43811MAC4 HONDA AUTO RECEIVABLES 839,014.13 848,059.54
43811MAD2 HONDA AUTO RECEIVABLES 925,000.00 961,001.00
139732CR0 CAPITAL AUTO RECEIVABLES ASSET 1,150,000.00 1,163,835.65
68338SDH8 ONYX ACCEP OWNER TR 179,651.71 179,707.94
23383VBY5 DAIMLERCHRYSLER AUTO TR 1,100,000.00 1,104,763.00
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5473HAB9 NISSAN AUTO RECEIVABLES 2003 950,000.00 951,187.50
23383VvCDO DAIMLERCHRYSLER AUTO TR 975,000.00 976,218.75
059459110 GLOBALDRIVE B.V. 519,424.48 655,634.34
99NJRJI8 AUTO ABS 3,000,000.00 3,785,943.76
784538AC4 SMHL GLOBAL FD NO 1 1,320,845.48 1,323,170.17
03072SAA3 AMERIQUEST MTG SECS INC 545,240.97 547,626.40
61745MFF5 MORGAN STANLEY CAP 1 INC 138,420.45 138,374.90
78386NEPO SACOIINC 53,806.64 53,912.98
863572U43 STRUCTURED ASSET SECS CORP 88,723.79 88,765.40
939335AD7 WASHINGTON MUT MTG SECS CORP 446,078.16 446,356.96
0669969M3 BANKTRUST MTGE TRUST 1,613,960.19 1,486,203.30
76111HAC2 RESIDENTIAL MTG SECS 9 PLC 275,213.40 277,021.55
362383AB7 G WINGLTD 1,170,883.93 1,162,102.30
12669B2Z24 CWMBS INC PASS THRU CTFS 145,076.49 147,767.53
161542AZ8 CHASE FDG LN ACQUISITION TR 836,502.95 837,025.76
86358RMY0 STRUCTURED ASSET SECS CORP 394,956.52 305,511.83
8635723Q4 STRUCTURED ASSET SECS CORP 464,946.87 464,946.87
22540VXLA1 CREDIT SUISSE FIRST BOSTON 680,601.16 681,208.26
03072SBS3 AMERIQUEST MTG SECS INC 625,117.91 625,606.13
22540VK43 CREDIT SUISSE FIRST BOSTON MTG 1,846,108.93 1,844,054.21
86358RC21 STRUCTURED ASSET SECS CORP 3,114,540.65 3,111,854.67
86358RL21 STRUCTURED ASSET SECS CORP 1,644,938.27 1,645,305.91
81743YAAS SEQUOIAMTG TR 7 2,342,657.99 2,345,367.98
22540V7E6 CREDIT SUISSE FIRST BOSTON MTG 2,635,148.28 2,604,496.50
22541NAD1 CREDIT SUISSE FIRST BOSTON MTG 1,725,755.84 1,727,913.03
004427AV2 ACE SECS CORP 1,795,278.07 1,798,084.09
441935AA1 HOUSEHOLD MTG LN TR 1,397,293.23 1,394,673.31
81743RAC6 SEQUOIAMTG TR 8 2,884,639.66 2,884,917.74
22541NDG1 CREDIT SUISSE FIRST BOSTON MTG 959,427.00 934,555.49
36229RAD1 GSRMTGLNTR 371,955.74 371,364.85
86358HNX3 STRUCTURED ASSET MTG INVTS INC 4,326,488.55 4,310,100.68
86358R5A1 STRUCTURED ASSET SECS CORP 1,992,699.25 1,967,266.63
86358RZL4 STRUCTURED ASSET SECS CORP 1,216,552.73 1,235,320.61
81743VAB9 SEQUOIAMTG TR 10 3,515,604.80 3,5622,892.65
22541NGH6 CREDIT SUISSE FIRST BOSTON MTG 2,874,001.31 2,856,636.88
06050HXW3 BANK AMER MTG SECS INC 941,076.63 960,622.42
12669DJKS CWMBS INC PASS THRU CTFS 8562,797.47 855,047.75
61746WUZ1 MORGAN STANLEY DEAN CAP I TR 641,017.74 647,110.36
12669DQP6 CWMBS INC PASS THRU CTFS 1,5621,605.50 1,528,904.64
12669CH29 CWMBS INC 509,430.37 509,751.62
05947UFP8 BANC AMER COML MTG INC 5,500,000.00 5,375,960.15
03072SEX9 AMERIQUEST MTG SECS INC 705,013.88 706,776.41
36228FNB8 GS MTG SECS CORP 1,180,429.38 1,204,192.25
22541NM97 CREDIT SUISSE FIRST BOSTON MTG 1,097,582.18 1,070,838.16
84751PAA7 SPECIALTY UNDERWRITING 3,920,444.80 3,919,221.62
268668BU3 EMCMTG LN TR 1,664,451.95 1,678,496.60
86359ATH6 STRUCTURED ASSET SECS CORP 2,656,014.42 2,685,310.26
881561AA2 TERWIN MTG TR 3,5658,685.30 3,565,357.83
81743PBWS SEQUOIAMTG TR 3,856,210.09 3,862,813.46
03072SKC8 AMERIQUEST MTG SECS INC 3,578,751.67 3,522,012.71
589929765 MERRILL LYNCH MTG INVS INC 21,593,848.08 619,840.61
863572N74 STRUCTURED ASSET SECS CORP 83,047.08 82,997.51
05535DCD4 BCFLLC 383,847.13 391,943.12
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MORGAN J P COML MTG FIN CORP 3,000,000.00 3,463,546.83
81747XAA3 SER 2000 1G MEDALLION TR 1,272,737.70 1,272,724.97
361849BV3 GMAC COML MTG SEC INC 1,000,000.00 1,102,626.88
42332QAV5 HELLER FIN COML MTG ASSET CORP 5,620,000.00 6,603,875.58
361849DX7 GMAC COML MTG SEC INC 2,309,623.42 2,425,960.79
84604AAA9 SOVEREIGN DEALER FLOOR PLAN 5,400,000.00 5,413,500.00
301965AN9 FFCA SECD LENDING CORP SECD 3,319,947.29 48,139.24
362383AB7 GWINGLTD 1,731,932.45 1,727,587.19
12667 1NS1 CWABS INC 4,650,288.56 4,656,101.42
617445AV3 MORGAN STANLEY CAP 1 INC 2,650,000.00 2,863,449.28
45254NCW5 IMPAC CMB TRUST 4,039,587.58 4,043,950.33
94979GACS8 WELLS FARGO MTG 2,769,605.73 2,803,278.04
22541N3Z0 CREDIT SUISSE FIRST BOSTON MTG 6,080,000.00 6,080,105.79
949784AE2 WELLS FARGO MTG BACKED SECS 1,802,253.54 1,948,737.96
760985UM1 RESIDENTIAL ASSET MTG PRODS IN 3,949,043.83 3,947,191.73
'12669EE85 CWMBS INC 1,100,000.00 1,095,524.68
69912GAE6 PARAGON HOTEL FIN CO LDC 200,000.00 199,654.10
361849JU7 GMAC COML MTG SEC INC 17,098,997.86 296,241.68
26842EACO EES COKE BATTERY INC 15,086,132.50 14,331,825.88
12669BY71 CWMBS INC PASS THRU CTFS 205,953.18 208,296.27
36228FGB6 GS MTG SECS CORP 968,098.11 983,375.96
929227DV5 WAMU MTG PASS THROUGH CTFS 333,498.27 336,319.40
05948KAS8 BANC AMER ALTERNATIVE LN TR 2,033,268.48 2,071,709.86
76110HAFGE RESIDENTIAL ACCREDIT LNS INC 1,004,753.70 182,111.61
576434FJ8 MASTR ALTERNATIVE LN TR 2,359,578.52 2,389,073.25
576434FG4 MASTR ALTERNATIVE LN TR 2,716,078.06 2,750,029.04
32051DQG0O FIRST HORIZON MTG PASSTHRU TR 0.01 0.01
929227B21 WAMU MTG PASS THROUGH CTFS 0.02 0.02
12669FEF6 CWMBS INC 2,966,501.82 3,004,510.12
929766LX9 WACHOVIA BK COML MTG TR 1,420,000.00 1,428,451.56
17307GAU2 CITIGROUP MTG LN TR 3,348,011.31 3,519,596.89
36228FYY6 GS MTG SECS CORP 4,275,231.18 4,206,426.89
05948KHQ5 BANC AMER ALTERNATIVE LN TR 796,713.70 818,996.75
05948KJJ9 BANC AMER ALTERNATIVE LN TR 3,000,000.00 3,083,437.50
05948KJT7 BANC AMER ALTERNATIVE LN TR 2,200,000.00 2,261,187.50
99MUZYI2 EUROPEAN LOAN CONDUIT PLC 726,368.11 1,295,367.64
729857115 STREAM | BV - 0.00
99MYPCII3 FIRST FLEXIBLE NO 3 PLC 2,017,337.10 3,607,943.98
96121RAC6E WESTPAC SECS ADMIN LTD 678,452.95 675,155.67
7142759A4 PERPETUAL SB 2,648,583.28 2,635,340.36
441806AQ9 HOUSEHOLD CONSUMER LN TR 2,946,628.09 2,946,771.30
863572L.68 STRUCTURED ASSET SECS CORP - 0.00
81747PAACO SER 2000 2G MEDALLION TR 3,103,002.22 3,104,457.53
161551DQ6 CHASE FDG TR 1,312,767.93 1,312,972.72
52519NAA2 LEHMAN BROS COMML MTG TR 4,377,424.42 4,376,845.29
79548KL30 SALOMON BROS MTG SECS VII INC 470,894.57 472,660.42
20046WAC7 COMM 2001 FL4 4,459,566.33 4,459,365.65
46625MBJ7 JP MORGAN CHASE COML MTG SECS 54,831.00 54,831.00
43638QAA0 HOLMES FING NO 4 PLC 5,040,000.00 5,042,431.20
00755WEM4 ADVANTAMTG LN TR 3,741,731.73 3,743,486.60
52519NCM4 LEHMAN BROTHERS 10,233,492.96 10,233,262.71
92276 XAA9 VENTAS TR 15,034,313.47 14,624,533.71
126671NS1 CWABS INC 7,463,713.26 7,473,042.90
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- 0.00
03215PEX3 AMRESCO RESIDENTIAL SECURITES 3,968,947.06 3,968,628.35
31846LCE4 FIRST ALLIANCE MTG TR 2,143,666.84 2,151,496.58
31846LCG9 FIRST ALLIANCE MTG TR 3,442,018.33 3,445,246.94
32027NBT7 FIRST FRANKLIN MTG LN TR 8,856,058.42 8,972,992.93
12617EAA7 COMM 2002 FL7 11,890,074.29 11,888,953.06
22541NM89 CREDIT SUISSE FIRST BOSTON MTG 5,483,373.84 5,476,519.62
00105HDX1 AFCMTGLNTR 9,358,433.22 9,379,337.15
361849WS7 GMAC COML MTG SEC INC 14,649,841.26 14,649,841.26
06050HQX9 BANK AMER MTG SECS INC 4,742,893.15 4,839,845.47
05946XBV4 BANC AMER FDG CORP 7,162,171.01 7,244,410.64
03072SHES AMERIQUEST MTG SECS INC 8,257,133.14 8,259,188.34
441935AD5 HOUSEHOLD MTG LN TR 3,700,579.90 3,710,249.15
760985XB2 RESIDENTIAL ASSET MTG PRODS IN 6,269,993.76 6,263,134.39
939336PZ0 WASHINGTON MUT MTG SECS CORP 6,010,660.72 6,202,685.10
126671K62 CWABS INC 10,000,000.00 9,997,100.00
76110WPT7 RESIDENTIAL ASSET SEC MTG PASS 11,559,386.22 11,567,276.66
12669EWAQ CWMBS INC 17,930,884.15 18,046,841.74
69912GAE6 PARAGON HOTEL FIN CO LDC 630,000.00 631,403.96
79548KU71 SALOMON BROS MTG SECS VII INC 5,751,867.69 5,777,525.05
79548KT24 SALOMON BROS MTG SECS VIi INC 7,161,031.50 7,196,459.27
79548KN95 SALOMON BROS MTG SECS VII INC 9,154,858.20 9,173,804.18
92928SAB0 WMC MTG LN TR 6,792,517.21 6,793,057.22
896018AA6 TRIBECAMTG FD | 9,165,000.00 9,165,000.00
92928SARS5 WMC MTG LN TR 4,035,059.48 4,002,812.90
12669EMC7 CWMBS INC 7,355,948.28 7,710,944.14
07384MWHA1 BEAR STEARNS ARM TR 4,743,748.61 4,875,144.47
589929NW4 MERRILL LYNCH MTG INVS INC 213,602.05 217,036.77
61910DDA7 MORTGAGE CAP FDG INC 419,036.06 427,143.15
33736LAB1 FIRST UNION BROS COMML NTG TR 544,351.68 548,429.80
161505BX9 CHASE COML MTG SECS CORP 365,487.89 377,742.70
63859CBR3 NATIONSLINK FDG CORP 667,380.62 699,738.84
361849CH3 GMAC COML MTG SEC INC 1,108,406.14 1,115,433.43
161505CV2 CHASE COML MTG SECS CORP 907,660.56 965,297.01
61745MKF9 MORGAN STANLEY CAP | INC 462,567.87 491,519.99
63859CBG7 NATIONSLINK FDG CORP 946,509.14 1,000,592.67
501773BA2 LB COML CONDUIT MTG TR 3,223,867.31 3,367,264.93
74436JFAQ PRUDENTIAL SECS SECD FING CORP 613,138.87 657,168.37
161505BK7 CHASE COML MTG SECS CORP 200,651.04 202,679.62
23322BCH9 DLJ COML MTG CORP 1,531,719.34 1,591,762.74
61745MFF5 MORGAN STANLEY CAP | INC 249,156.81 253,679.01
33736LAQ8 FIRST UNION LEHMAN BROS COML 1,018,606.88 1,036,981.22
36161RAA7 GFCM LLC 1,856,232.06 1,851,832.79
07383FAAB BEAR STEARNS COML MTG SECS INC 1,106,870.84 1,188,933.58
589929NX2 MERRILL LYNCH MTG INVS INC 2,000,000.00 2,203,200.00
045424FE3 ASSET SECURITIZATION CORP 1,931,714.13 2,058,241.41
655356JE4 NOMURA ASSET SECS CORP 757,766.95 807,931.50
361849JV5 GMAC COML MTG SEC INC 1,690,175.12 1,723,431.80
07383FBD9 BEAR STEARNS COML MTG SECS INC 1,639,934.59 1,756,5633.94
33736LAQS FIRST UNION LEHMAN BROS COML 661,433.05 673,364.44
61746WGA2 MORGAN STANLEY DEAN WITTER CAP 1,000,000.00 1,107,508.20
43638QAA0 HOLMES FING NO 4 PLC 551,250.00 552,903.75
929227BF2 WAMU MTG PASS THROUGH CTFS 144,162.65 144,026.06
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38741 PAA6 GRANITE MTGS 0102 PLC 1 069 230. 81 1,070,257.27
52108HFS8 LB UBS COML MTG TR 1,883,895.53 2,021,985.07
52108HJES LB UBS COML MTG TR 1,605,406.46 1,695,758.90
714198AG3 PERMANENT FINGNO 1 PLC 1,625,000.00 1,628,087.50
43638WAD1 HOLMES FINGNO 6 PLC 1,500,000.00 1,499,100.00
46625MSG5 JP MORGAN CHASE COML MTG SEC 675,213.47 675,226.37
042316AA7 ARMS Il GLOBAL FD | 1,311,300.00 1,310,644.35
52426PAA9 LEEK FIN NO ELEVEN PLC 922,750.00 922,750.00
200466AA8 COMM 1999 1 1,150,193.98 1,215,640.02
361849BUS GMAC COML MTG SEC INC 60,841.80 61,641.67
33735PAE7 FIRST UNION COML MTG TR 1,225,550.16 1,281,925.47
61745MKF9 MORGAN STANLEY CAP | INC 966,559.84 1,027,936.39
63859CBG7 NATIONSLINK FDG CORP 964,424.13 1,016,117.26
655356JE4 NOMURA ASSET SECS CORP 1,198,218.64 1,277,540.71
12476VAA9 CAPCO AMER SECURITIZATION CORP 1,170,798.49 1,231,914.17
201730AA6 COMML MTG ASSET TR 680,499.66 712,687.29
22540AJL3 CREDIT SUISSE FIRST BOSTON MTG 707,580.93 751,804.74
351547AA2 FOX RIV SHOPPING CTR LLP 950,000.00 984,675.00
589929PU6 MERRILL LYNCH MTG INVS INC 200,000.00 220,000.00
61910DFJ6 MORTAGE CAP FDG INC 457,662.39 488,192.96
361849DX7 GMAC COML MTG SEC INC 407,172.92 426,966.90
501773BZ7 LB COML CONDUIT MTG TR 1,187,035.59 1,238,552.93
361849ES7 GMAC COML MTG SEC INC 685,772.13 724,106.79
20846QDT2 CONSECO FIN SECURITIZATIONS 1,930,000.00 1,987,900.00
878091AHO TEACHERS INS + ANNUITY ASSN 73,522.48 77,880.58
79549AFS3 SALOMON BROS MTG SECS VIl INC 267,620.69 277,549.95
74254CALS PRINCIPAL RESIDENTIAL MTG CAP 1,075,000.00 1,091,125.00
2254WO0FJ9 CREDIT SUISSE FIRST BOSTON MTG 1,131,012.88 1,161,889.53
79549AKK4 SALOMON BROS MTG SECS VIl INC 501,145.38 501,095.22
52519NFV1 LEHMAN BROS COML MTG TR 0.01 k 0.01
617059GE4 MORGAN J P COML MTG FIN CORP 1,600,000.00 1,844,264.00
268617AM9 EMAC OWNER TRUST 650,077.40 315,287.54
591738AKS METROPOLITAN ASSET FDG INC 1,353,895.67 1,371,5637.07
921796ER5 VANDERBLT MTG FIN INC 1,073,000.00 1,041,986.12
201728CH3 COMMERCIAL MTG ACCEP CORP COML 2,149,850.76 2,328,822.83
617059HP8 MORGAN JP COML MTG FIN CORP 32,023.95 32,020.10
20846QDT2 CONSECO FIN SECURITIZATIONS 3,300,000.00 3,363,497.94
161505GU0 CHASE COML MTG SECS CORP 2,117,444.32 2,116,699.40
20046WAC7 COMM 2001 FL4 163,517.45 163,510.09
07383FHM3 BEAR STEARNS COML MTG SECS INC 2,650,000.00 2,642,653.93
921796LT3 VANDERBILT MTG + FIN INC 502,706.46 502,704.05
86358RYM3 STRUCTURED ASSET SECS CORP 765,905.68 765,067.78
7609854D4 RESIDENTIAL ASSET MTG PRODS IN 3,819,565.96 3,789,775.45
67087TDR9 OAKWOOD MORTGAGE INVESTORS INC 1,250,822.39 245,864.78
38741TAB6 GRANITEMTGS 031 PLC 7,800,000.00 7,804,602.00
25532LAC1 DIVERSIFIED REIT TR 79,286,055.60 1,616,692.62
862725AA6 STRATEGICHOTELCAPLLC 11,900,000.00 11,852,217.93
81441PBB6 SECURITY NATL MTG LN TR 94,926.91 95,071.54
61746WLG3 MORGAN STANLEY DEAN WITTER CAP 7,242,116.74 7,243,733.90
46625MSG5 JP MORGAN CHASE COML MTG SEC 7,011,832.01 7,011,965.94
22541NM89 CREDIT SUISSE FIRST BOSTON MTG 2,357,850.80 2,384,635.99
760985SU6 RESIDENTIAL ASSET MTG PRODS 3,260,784.79 3,259,767.43
22541N320 CREDIT SUISSE FIRST BOSTON MTG 4,300,000.00 4,300,074.82
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1,627,801.71
921796EW4 VANDERBILT MTG + FIN INC 400,000.00 426,856.00
760985YH8 RESIDENTIAL ASSET MTG PRODS 9,498,866.12 9,498,866.12
172953CD1 CITICORP MTG SECS INC 34,028.63 34,060.53
52108HMW1 LB UBS COML MTG TR 605,000.00 616,520.77
9393355G6 WASHINGTON MUTUAL MSC MORTGAGE 404,094.44 411,923.77
361849XK3 GMAC COML MTG SEC INC 7,264,659.23 615,140.83
52108HSH8 LB UBS COML MTG TR 8,495,000.00 493,568.00
52108HUL6 LB UBS COML MTG TR 595,000.00 600,316.21
36228FYK6 GS MTG SECS CORP 1,244,320.63 1,240,043.28
36228FYY6 GS MTG SECS CORP 1,242,799.76 1,222,798.39
99MYPCII3 FIRST FLEXIBLE NO 3 PLC 1,633,175.93 2,739,402.13
727131117 SIENA MORTGAGES2001 2 SPA 2,977,623.00 3,757,704.41
751823118 SWAFE | BV 690,789.30 870,717.56
751824116 ABSOLUTE FUNDING 3,000,000.00 3,786,700.57
99NKDQII4 HOTELOC PLC 200,000.00 354,897.50
99PDGVI4 DUTCH MBS X BV 3,000,000.00 3,788,214.19
99PBKYII7 PERMANENT FINANCING 2,500,000.00 3,156,214.49
327046111 RMAC 2003 NS1 PLC 2,700,000.00 3,407,349.39
99PNKHII8 ACE FUNDING 3,215,224.81 4,051,470.15
757296111 HIPOTEBANSA MORTGAGE SEC FUND 2,687,075.70 3,388,666.61
329128I15 MARBLE ARCH RESIDE 1,208,559.92 2,163,505.12
756375114 CONSUMO SANTANDER 3,000,000.00 3,785,565.36
326797110 PERMANENT FINANCING NO 2 1,000,000.00 1,267,493.36
310402115 HOLMES FINANCING NO5PLC 1,000,000.00 1,264,503.95
331286117 MOUND FIN NO.3 1,000,000.00 1,258,626.06
16151RAW3 CHASE CREDIT CARD MASTER TRUST 5,000,000.00 5,005,395.50
14041NAJO CAPITAL ONE MULT] ASSET EXECUT 10,000,000.00 10,044,222.00
16151RBV4 CHASE CR CARD OWNER TR 3,000,000.00 3,002,149.20
17305EBRS CITIBANK CR CARD ISSUANCE TR 555,000.00 557,081.25
337435BW0 FIRST USA CR CARD MASTER TR 800,000.00 800,124.80
163762AL1 CHEMICAL MASTER CR CARD TR 1 1,000,000.00 1,061,600.00
02582JAJ9 AMERICAN EXPRESS CR ACCOUNT 1,000,000.00 1,017,188.00
337435DS7 FIRST USA CR CARD MASSTER TR 1,000,000.00 1,001,406.00
55264TALS MBNA CREDIT CARD 1,155,000.00 1,155,902.05
17305EARG CITiIBANK CR CARD ISSUANCE TR 1,500,000.00 1,503,984.00
55264TAR2 MBNA CR CARD MASTER NT TR 1,000,000.00 1,060,600.00
02582JBW9 AMERICAN EXPRESS CR ACCOUNT MA 1,000,000.00 1,001,563.00
14041NAJO CAPITAL ONE MULTI ASSET EXECUT 975,000.00 981,398.92
1404 1NAK7 CAPITAL ONE MULTI ASSET EXECUT 1,250,000.00 1,250,625.00
55262TFE8 MBNA MASTER CR CARD TR I 1,130,000.00 1,131,588.78
55262TFU2 MBNA MASTER CREDIT CARD TR 1,130,000.00 1,131,243.00
17305EAL9 CITIBANK CR CARD ISSUANCE TR 1,335,000.00 1,337,711.38
25466KDN6 DISCOVER CARD MT 1 2,170,000.00 2,175,086.48
025928AM4 AMERICAN EXPRESS MASTER TR 3,820,000.00 3,820,595.92
16151RBX0 CHASE CR CARD OWNER TR 1,565,000.00 1,665,978.13
06423RARY7 BANK ONE ISSUANCE TR 1,205,000.00 1,205,753.13
55264TBR1 MBNA CR CARD MASTER NT TR 1,135,000.00 1,135,177.06
65334UAE3 NEXTCARD CR CARD MASTER NT TR 40,209.38 37,807.40
17305EAU9 CITIBANK CR CARD ISSUANCE TR 1,020,000.00 1,018,725.00
25466KBH1 DISCOVER CARD MT 1 1,050,000.00 1,050,820.05
55262TEE9 MBNA MASTERR CR CARD TR I 925,000.00 928,324.45
25466KCQ0 DISCOVER CARD MT 1 925,000.00 926,445.77
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55262TFE8 MBNA MASTER CR CARD TR I 1,025,000.00 1,026,441.15
02582JAQ3 AMERICAN EXPRESS CR ACCOUNT 875,000.00 875,957.25
81234CBT7 SEARS CR ACCOUNT MASTER TR I 875,000.00 877,939.91
25466KDS5 DISCOVER CARD MASTER TR 1 740,000.00 750,869.12
337435CK5 FIRST USA CR CARD MASTER TR 1,100,000.00 1,100,859.10
55264 TBB6 MBNA CR CARD MASTER 725,000.00 725,453.13
81234CCD1 SEARS CR ACCOUNT MASTER TRII 800,000.00 799,200.00
55264 TBK6 MBNA CR CARD MASTER NT TR 900,000.00 900,422.10
55264TBS9 MBNA CR CARD MASTER NT TR 1,300,000.00 1,301,422.20
06423RAX4 BANK ONE ISSUANCE TR 1,000,000.00 1,000,625.00
55264TCC3 MBNA CREDIT CARD MASTER NOTE 925,000.00 926,445.77
16151RCX9 CHASE CR CARD OWNER TR 1,000,000.00 1,001,094.00
55264TCJ8 MBNA CR CARD MASTER NT TR 1,025,000.00 1,025,480.52
57419311 CITIBANK CDT CARD MASTER TST 7,168,000.00 9,162,515.18
568415I16 MBNA AMERICA EUR STR OFF NO 5 10,000,000.00 12,616,280.76
706448AP2 PEMEXFIN LTD 9,208,333.39 10,091,412.56
3019949K7 FHA 30,396.84 32,693.93
'3099999E2 FEDERAL HOUSING AUTHORITY 439,659.72 443,905.51
20847RAH8 CONSECO FIN HOME LN TR 2,000,000.00 2,042,439.60
89140VAA3 TORRENS TRUST 753,702.53 755,805.36
3189929Q9 FHA 236 NP REILLY 1,088,341.31 1,055,950.10
393533BV5S GREEN TREE REC EQUIP + CONSUM 1,275,266.39 1,277,168.45
3019909H2 FHA 221D4 PC OAK PARK 459.15 493.85
30299Y9S3 FHA 253 P11 02 PJ HUNT PG 87 641,557.30 668,470.63
32099W9GH1 FHA 221D4 P8 98 2 PCT NT 263,353.15 284,360.83
04541GAW2 ASSET BACKED SECS CORP HOME EQ 34,679.12 34,695.38
76110VCR7 RESIDENTIAL FDG MTG SECII INC 3,000,000.00 3,124,689.00
31846LBM7 FIRST ALLIANCE MTG TR 631,967.60 632,165.41
32054YAE3 FIRST INTL BK SBALN TR 594,115.64 445,586.73
20846QFH6 CONSECO FIN SECURITIZATION CO 1,000,000.00 999,701.00
525180BE4 LEHMAN HOME EQUITY LN TR 154,774.61 155,087.24
'30999E9E1 FHA 221D4 3,916,485.88 3,838,384.49
12558MBB7 CIT HOME EQUITY LN TR 3,087,333.41 3,075,755.91
805564LW9 SAXON ASSET SECS TR 1,265,709.69 1,261,160.73
79549AQW?2 SALOMON BROS MTG SECS VIIINC 1,267,125.49 1,265,865.46
126671QU3 CWABS INC 1,312,463.82 1,306,312.30
464126BS9 IRWIN HOME EQUITY LN TR 2,043,074.30 2,039,609.45
152314EQ9 CENTEX HOME EQUITY LN TR 1,222,579.63 1,223,917.13
86358RW45 STRUCTURED ASSET SECS CORP 2,403,362.54 2,383,085.37
12506 YAKS CDC MORTGAGE CAPITAL TRUST 1,655,992.82 1,657,286.15
75970NAAS RENAISSANCE MTG ACCEP CORP 3,109,960.78 3,115,306.80
35729PAR1 FREMONT HOME LN TR 4,015,832.04 4,017,715.47
760985UF6 RESIDENTIAL ASSET MTG PRODS 2,943,802.57 2,951,544.18
805564NP2 SAXON ASSET SECS TR 845,041.69 844,778.04
22541NQHS CREDIT SUISSE FIRST BOSTON MTG 1,485,455.50 1,489,169.14
57634NAN3 MASTER FINL ASSET SEC TR 1,586,027.79 1,592,390.62
000759DLA1 ABFS MTG LN TR 2,947,217.08 2,924,193.42
268440AC8 EFS!I SER 2003 A CL A1 5,000,000.00 5,000,000.00
32027NFA4 FIRST FRANKLIN MTG LOAN TR 4,000,000.00 4,093,752.00
464134AA3 IRWIN LOW BALANCE HOME LN TR 862,747.82 863,203.26
152314DV9 CENTEXHOME EQUITY LN TR - 0.00
41283AAN9 HARLEY DAVIDSON MOTORCYCLE TR 492,364.08 494,980.01
41283AAR0 HARLEY DAVIDSON MOTORCYCLE TR 612,344.35 614,066.87
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393533BU7 GREEN TREE RECREATIONAL EQUIP 207,000.00 39,334.54
655356HM8 NOMURA ASSET SECS CORP 308,920.97 326,142.88
76110VDU9 RESIDENTIAL FDG MTG SECS i 859,599.93 872,875.25
655356HNG NOMURA ASSET SECS CORP 3,513,800.00 3,812,733.06
045424BF4 ASSET SECURITIZATION CORP 1,011,781.11 1,084,965.53
393533BD5 GREETREE RECREATIONAL EQUIP 568,996.26 569,809.01
00922KAA8 AIR 2US 330,564.52 281,171.57
20846QGC6 CONSECO FIN SECURITIZATIONS 800,000.00 720,521.73
67087TCN9 OMI TR 9,450,000.00 1,629,718.75
87203RAA0 SYSTEMS 2001 ATLLC 1,581,635.11 1,748,023.12
59066RAA5 MESA 2002 1 GLOABL ISSUANCE CO 899,972.77 900,113.17
247367AX3 DELTA AIRLINES INC DEL PASS T 1,961,897.61 2,099,421.92
O00080ONABS ACACDSLTD 6,500,000.00 802,343.75
441917AT8 HOUSEHOLD HOME EQUITY LN TR 4,540,176.65 4,539,127.87
90263BHD3 UCFCLNTR 870,000.00 912,125.40
456606CD2 INDYMAC ABS INC 2,686,697.86 2,674,725.93
12613XBK6 CNHEQUIP TR 1,850,000.00 1,849,198.95
55353WAA4 MSDECC HELOC TR 5,640,506.79 5,631,332.51
929757AB8 WACHOVIA ASSET SECURITIZATION 863,811.24 880,007.70
578565116 GMAC SWIFT TRUST 1 8,360,000.00 10,803,240.66
314043113 ANNINGTON FINANCE 4 PLC 850,000.00 1,809,977.23
328145110 DIGNITY FINANCE 320,000.00 628,930.28
78442GBP0 SLM STUDENT LN TR 45,977.34 45,986.67
268917EVY EQCC HOME EQUITY LN TR 8,702,199.25 8,707,638.12
20846QCW6 CONSECO FINANCE SEC CORP 1,017,653.01 1,016,845.40
89140VAA3 TORRENS TRUST 2,235,984.16 2,238,140.77
126671FY7 CWABS INC 859,112.87 857,770.94
393505L83 GREEN TREE FINL CORP 414,992.34 414,927.60
126671BES CWABS INC 2,638,458.31 2,638,458.31
00103RACO AESOP FDGIILLC 15,050,000.00 15,803,151.67
705220AC5 PECO ENERGY TRANSITION TR 5,652,000.00 5,651,488.49
843590CK4 SOUTERN PAC SECD ASSETS CORP 613,221.99 611,784.60
04541GAW2 ASSET BACKED SECS CORP HOME EQ 2,479,543.45 2,474,101.10
66987XAD7 NOVASTAR MTG FDG TR 6,891,485.71 6,891,485.71
20846QBU1 CONSECO FIN SECURITIZATIONS CO 2,523,194 .45 2,522,137.23
22542FAB1 CREDIT SUISSE FIRST BOSTON MTG 0.26 0.26
705220AM3 PECO ENERGY TRANSITION TR 950,000.00 1,075,189.29
00103RAJ5 AESOP FDGII LLC 533,333.36 533,166.96
805564.JB8 SAXON ASSET SECS TR 3,283,091.60 3,282,067.28
268917EY3 EQCC HOME EQUITY LN TR 503,570.03 504,592.78
126671MF0 CWABS INC 1,5620,445.13 1,521,395.41
004421AQ6 ACE SEC CORP HOME RQUITY LN TR 821,094.92 821,736.20
45254NBH9 IMPAC CMB TR 3,000,747.61 3,003,249.93
126671MP8 CWABS INC 2,944,660.58 2,940,642.59
152314DR8 CENTEXHOME EQUITY LN TR 1,552,131.32 1,551,889.19
76110WLR5 RESIDENTIAL ASSET SEC MTG PASS 1,407,428.46 1,407,868.99
76110WHDA1 RESIDENTIAL ASSET SEC CORP MTG 1,144,221.42 1,146,545.33
456606CT7 INDYMAC ABS INC 2,460,625.86 2,459,858.14
12489WDJ0 CBASS TR 1,459,413.22 1,459,829.59
98414FAA8 XEROX EQIOP LEASE OWNER TR - 0.00
07324QAL0 BAYVIEW FINL ASSET TR 5,326,272.99 5,317,953.35
07324QAK2 BAYVIEW FINL ASSET TR 23,916,287.00 219,730.89
07324QAM8 BAYVIEW FINL ASSET TR 7,755,053.21 7,735,665.58

Page 9 of 39




T,
é 1

Bill Melinda Gates Foundation
EIN # 91-16636995

Form 990-PF
Investments - Other - Part ||
; T :

Line 13
Security Nar

Shares/Pa

ATTACHMENT K

00757CAB4 ADVANTA REVOLVING HOME EQUITY 1,127,652.56 1,127,123.69
54239QAD4 LONG BEACH ASSET HLDGS CORP - 0.00
05366VAC2 AVIATION CAP GROUP TR 5,889,881.65 5,683,735.79
20847TAY7 CONSECO FIN HOME EQUITY LN TR 8,664,615.38 97,840.84
04542BAA0 ASSET BACKED FDG CORP 1,925,431.79 1,925,185.14
20846QHP6 CONSECO FIN SECURITIZATIONS 24,100,000.00 1,467,915.82
67087TCX7 OMITR 18,869,333.36 3,607,307.07
76110WME3 RESIDENTIAL ASSET SEC MTG PASS 9,521,400.65 9,520,196.19
76110WMD5 RESIDENTIAL ASSET SEC MTG PASS 23,104,026.91 175,220.94
76110VHK7 RESIDENTIAL FDG MTG SECS |l 14,250,000.00 216,144.00
04541GBUS ASSET BACKED SECS CORP HOME EQ 10,928,676.78 10,929,652.71
464126BNO IRWIN HOME EQUITY LN TR 18,037,000.00 273,585.22
264105AH0 DUCK AUTO OWNER TRUST 4,300,232.43 4,315,016.63
45254NBUO IMPAC CMB TR 8,879,345.93 8,891,980.35
542516AA7 LONG BEACH NIM TR - 0.00
45254NCG0 IMPAC CMB TR 2,014,736.40 2,015,135.32
441917AQ4 HOUSEHOLD HOME EQUITY LN TR 3,995,331.21 3,999,213.47
441917AR2 HOUSEHOLD HOME EQUITY LN TR 3,202,364.73 3,216,797.15
393505U75 GREEN TREE FINL CORP 100.85 100.85
268668AQ3 EMC MTGLN TR 0.27 0.27
126671PY6 CWABS INC 4,615,414.07 4,616,858.69
126671JJ6 CWABS INC 922,024.46 922,456.89
12667 1HWS CWABS INC 4,904,967.42 4,906,502.67
76110WNY8 RESIDENTIAL ASSET SEC MTG PASS - 0.00
264105AL1 DUCK AUTO OWNER TR 195,061.26 195,609.97
3935054A7 GREEN TREE FINL CORP 10,686,271.46 11,088,843.61
441917AT8 HOUSEHOLD HOME EQUITY LN TR 9,080,353.27 9,078,255.71
000759CU2 ABFSMTG LN TR 16,411,042.86 989,914.11
12667 1KB1 CWABS INC 4,875,136.43 4,878,183.39
805564GY1 SAXON ASSET SECS TR 9,009,906.97 9,015,593.12
542452AA5 LONG BEACH HLDGS CORP Cl 2003 6,343,978.09 6,349,829.14
90263BHD3 UCFCLNTR 2,600,000.00 2,725,892.00
456606CD2 INDYMAC ABS INC 8,060,093.57 8,024,177.79
22882QAA7 CRUSADE GLOBAL TR 11,788,115.10 11,796,484.66
464126BX8 IRWIN HOME EQUITY LN TR 9,823,003.39 9,852,643.32
12506 YAWS CDC MTG CAP TR 9,379,086.33 9,371,965.73
64352VCC3 NEW CENTY HOME EQUITY LN TR 5,040,636.91 5,037,459.80
68389FAPS OPTION ONE MTG LN TR 6,641,694.99 6,644,797.99
68389CBA8 OPTION ONE MTG SECS CORP 1,851,427.58 1,852,100.20
86358ECS3 STRUCTURED ASSET INVT LN TR 13,066,253.22 13,058,086.81
456606EAG INDYMAC ABS INC 11,889,917.97 11,888,355.63
36228FVH6E GS MTG SECS CORP 12,899,600.16 12,912,610.70
00105HEL6 AFCMTG LN TR 10,021,821.37 9,999,898.64
07324QDR4 BAYVIEW FINL ASSET TR 0.07 0.07
441935AG8 HOUSEHOLD MTG LN TR 10,789,328.77 10,848,982.97
12489WCD4 CBASS TR 638,376.79 638,017.00
30251WAAQ FMT AMORTIZING NT BUSINESS TR 4,281,248.04 4,280,674.31
00203YBC3 AQFIN NIMTR 1,800,000.00 1,800,000.00
74407DAM7 PROVIDIAN GATEWAY MASTER TR 7,640,000.00 7,640,000.00
76110WDW3 RESIDENTIAL ASSET SEC MTG PASS 2,776,946.86 2,839,272.93
63859HAAC ABS NATIONSBANK 1,748,407.18 1,748,132.85
449670CU0 IMC HOME EQUITY LN TR 1,989,177.71 1,989,405.27
21075WEX9 CONTIMORTGAGE HOME EQUITY LN 1,669,744.05 1,670,022.90
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225,000.00 406,046.59
043933113 HOUSING ASSOCIATION FUNDING 709,021.66 1,651,619.44
028754112 HIGHBURY FINANCE BV 394,776.96 780,915.09
31404343 ANNINGTON FINANCE 4 PLC 290,000.00 619,468.43
328145110 DIGNITY FINANCE 120,000.00 235,848.85
78442GAZ9 SLM STUDENT LN TR 5,000,000.00 4,958,025.50
78442GBR6 SLM STUDENT LOAN TR 6,000,000.00 5,975,511.60
78442GACO SLM STUDENT LN TR 1,000,000.00 1,001,250.00
909317AY5 UNITED AIRLS PASS THRU TRS 1,348,049.74 1,132,361.78
22540AAL2 CREDIT SUISSE FIRST BOSTON MTG 279,574.42 280,276.24
00103RACO AESOPFDGIILLC 1,500,000.00 1,575,000.00
210805AMg CONTINENTAL AIRLS PASS THRU TR 840,387.87 813,075.26
63934VBJ8 NAVISTAR FINL OWNER TR 688,173.78 701,042.63
63935WAD9 NAVISTAR FINL 2001 AOWNER TR 898,392.84 919,869.82
49572QAA5 KINGFISHER TR 787,539.08 787,932.85
78442GCT1 SLM STUDENT LN TR 271,614.47 271,699.49
12557RAD4 CITECEF 2,360,000.00 2,421,124.00
247367A54 DELTA AIR LINES INC DEL PASS 1,498,506.63 1,517,387.81
161551EU6 CHASE FDG TR 561,355.85 561,531.55
161542BF1 CHASE FDG LN ACQUISITION TR 179,178.20 179,058.31
76110WMQ6 RESIDENTIAL ASSET SEC MTG PASS 572,765.94 573,481.90
41283AANS HARLEY DAVIDSON MOTORCYCLE TR 246,182.06 247,490.03
92178PAAS5 VANDERBILT ACQUISITION LN TR 692,512.12 695,866.65
02378JBN7 AMERICAN AIRLS PASS THRU TR 1,146,875.33 1,148,036.66
22882QAA7 CRUSADE GLOBAL TR 1,257,398.96 1,258,153.40
58403AAA6 MEDALLION TR 1,512,160.60 1,5612,160.60
68400XBJ8 OPTION ONE MTG ACCEP CORP 1,319,732.37 1,321,448.02
638917AF1 NAVISTAR FINL DEALER NT MASTER 2,000,000.00 2,010,626.00
126671Q74 CWABS INC 1,165,000.00 1,171,371.38
477122AQ8 JET EQUIP TR 0.03 0.02
271790AB3 EAST COASTPWRLLC 397,061.86 405,003.10
210805CQ8 CONTINENTAL AIRLS PASS THRU TR - 0.00
667294AM4 NORTHWEST AIRLS PASS THRU TRS - 0.00
130335AG7 CALIFORNIA INFRASTRUCTURE DEV 1,672,704.40 1,779,125.70
629479AC0 NYC MTGLN TR 450,000.00 497,178.00
90332UAA1 US AIRWAYS PASSTHRU TRS - 0.00
00922KAA8 AIR 2 US - 0.00
829809AE2 INDEPENDENCE FDG CORP 1,634,599.26 1,781,713.19
869434AB6 SUTTON BRDG FING LTD 243,589.51 242,980.54
00103XAC7 AES IRONWOQOOD LLC 831,463.30 885,508.41
262444AA0 DRYDEN INV TR 404,999.22 442,461.65
909317AX7 UNITED AIRLS PASS THRU TRS 0.01 0.00
210805DL8 CONTINENTAL AIRLS PASS THRU TR - 0.00
20846QHL5 CONSECO FIN SECURITIZATIONS CO 473,312.02 479,820.06
52519SAC7 LEHMAN ABS MANUFACTURED HSG 1,004,307.06 1,013,094.75
20846QHV3 CONSECO FIN SECURITIZATIONS CO 534,258.02 542,209.92
784649AC9 SSBRVTR ‘ 461,743.55 470,577.44
20846QJQ2 CONSECO FIN SECURITIZATIONS 1,581,633.45 1,610,054.45
02378JBN7 AMERICAN AIRLS PASS THRU TR 711,062.71 711,782.73
302568AA8 FPL ENERGY 742,684.83 705,550.59
5954SWAA1 MID STATE TR XI 767,489.58 736,790.00
36828RACS GE COML EQUIP FING LLC 760,000.00 758,812.88
78442GJU1 SLM STUDENT LN TR 1,355,000.00 1,355,211.38
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SLM STUDENT LN TR 1,900,000.00 1,900,296.40
00757CAF5 ADVANTA REVOLVING HM EQUITY LN 1,657,757.45 1,656,979.96
393505LQ3 GREEN TREE FINL CORP 288,159.23 158,487.58
00922KAA8 AIR2US 578,487.91 492,050.25
50062PAA2 KOREA ASSET FDG 20001 LTD 212,448.63 212,448.63
04541GAW2 ASSET BACKED SECS CORP HOME EQ 445,624.27 445 833.27
20846QFQ6 CONSECO FIN SECURITIZATIONS 3,500,000.00 3,361,424 .85
20846QGC6 CONSECO FIN SECURITIZATIONS 900,000.00 812,442.60
393505AP7 GREEN TREE FINL CORP 980,556.14 939,373.37
43638RAD2 HOLMES FINANCING PLC 4,230,000.00 4,240,194.30
12667 INK8 CWABS INC 1,459,113.48 1,460,482.13
20846QJK5 CONSECO FIN SECURITIZATIONS 4,772,511.88 166,178.86
07324QBC9 BAYVIEW FINL ASSET TR 7,009,616.60 7,005,235.59
07324QBBA1 BAYVIEW FINL ASSET TR 9,200,000.02 182,003.60
59066RAA5 MESA 2002 1 GLOABL ISSUANCE CO 838,307.92 838,438.70
743844CX8 PROVIDENT BK HOME EQUITY LN TR 887,131.56 888,527.91|
45254NCGO IMPAC CMB TR 2,538,567.94 2,539,070.58
22540VVVA1 CREDIT SUISSE FIRST BOSTON MTG 241,797.78 241,927.67
638919AC4 NATIONSBANC MTG CAP CORP 1,600,000.00 1,424,969.36
126671PC4 CWABS INC 2,026,942.16 2,021,874.80
441917AQ4 HOUSEHOLD HOME EQUITY LN TR 1,341,943.36 1,343,247.33
29439PAB0 EQCC ASSET BACKED CORP 3,748,661.03 3,745,733.33
55660AAA0 MADISON AVE MANUFACTURED HSG 6,064,070.91 6,043,228.70
247367AX3 DELTA AIRLINES INC DEL PASS T 377,288.01 402,283.34
393505BC5 GREEN TREE FINL CORP 1,350,000.00 1,321,813.48
929759AA6 WACHOVIA ASSET SECURITIZATION 1,816,098.47 1,818,368.59
92975PAAQ WACHOVIA ASSET SECURITIZATION 4,559,100.55 4,571,209.52
152314GC8 CENTEX HOME EQUITY LN TR 3,328,366.97 3,334,607.66
07324QCH7 BAYVIEW FINL ASSET TR 3,896,451.51 3,908,627.92
464187AK9 IRWIN WHOLE LN HOME EQUITY TR 5,670,729.26 5,673,388.83
126671XR2 CWABS INC 8,066,056.62 8,066,056.62
07324QDC7 BAYVIEW FINL ASSET TR 7,621,268.49 7,631,983.99
07384YBL9 BEAR STEARNS ASSET BACKED SECS 2,635,175.10 2,640,940.86
464126BZ3 IRWIN HOME EQUITY LN TR 3,065,398.93 3,056,297.76
759950AQ1 RENAISSANCE HOME EQUITY LN TR 7,378,136.79 7,397,733.12
76110WQX7 RESIDENTIAL ASSET SEC MTG PASS 4,889,757.97 4,885,939.07
14985CAJ2 CC FDG CORP 7,648,092.32 7,727,403.04
126671C53 CWABS INC 3,875,526.64 3,874,922.06
86358EDWS3 STRUCTURED ASSET INVT LN TR 9,603,852.14 9,599,347.93
21075WKC8 CONTIMORTGAGE HOME EQUITY LN 1,679,593.59 806,204.92
78388RAA6 SBC GLACIER FINLTD - 0.00
743844DB5 PROVIDENT BK HOME LN TR 665,260.31 663,980.75
073247AQ1 BAYVIEW FINL ACQUISITION TR 1,513,314.98 1,512,133.08
78442GBQ8 SLM STUDENT LN TR 1,025,000.00 1,027,049.08
805564JJ1 SAXON ASSET SECS TR 74,004.33 73,936.43
20847TAV3 CONSECO FIN HOME EQUITY LN TR 35,025.33 35,047.22
78442GDA1 SLM STUDENT LN TR 1,025,000.00 1,026,441.15
78442GEAO SLM STUDENT LN TR 760,650.02 760,888.10
929757AA0 WACHOVIA ASSET SECURITIZATION 155,677.78 160,250.81
78442GGB6 SLM STUDENT LN TR 925,000.00 926,445.31
78442GHRO SLM STUDENT LN TR 703,596.17 703,705.93
78442GKB1 SLM STUDENT LN TR 975,000.00 975,000.00
43812EACA1 HONDA AUTO RECEIVABLES 1,000,000.00 1,001,562.50
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AMERICAN AIRLS TR 1,265,000.00 1,182,775.00
587459111 CHASE CR CARD MAST 3,800,000.00 4,927,339.90
3049801i8 HOLMES FINANCING NO 3 PLC 10,000,000.00 12,634,318.07
743614112 UNIQUE PUB FINANCE CO PLC 1,425,190.00 2,560,873.13
73219515 SMILE 2,413,044.00 3,050,390.58
31885311 EUROPEAN AUTO SECURITISATION 1,906,308.90 2,405,726.09
99PMWJII3 ITALEASE FINANCE SPA 3,000,000.00 3,776,483.63
99PMYMII4 LOCAT SECURITISATION VEHICLE 2,500,000.00 3,150,223.07
03007117 PARAGON AUTO + SECURED FIN(1) 3,000,000.00 3,784,619.34
314611017 GRANITE MORTGAGES 500,000.00 629,098.60
99NPUPII6 MPS ASSETS SECURITISATION SPA 3,000,000.00 3,753,779.32
99PRJSII7 TREVI FINANCE SPA 1,500,000.00 1,869,889.17
311599117 PARAGON PERSONAL +AUTO FIN 840,000.00 1,487,787.59
759529113 MERCANTILE FIN SRL 2,300,000.00 2,902,556.88
02R052610 FHLMC TBA JAN 30 GOLD SINGLE 37,000,000.00 37,450,837.50
02R052412 FHLMC TBA JAN 15 GOLD SINGLE 6,000,000.00 6,216,562.80
312915VY4 FEDERAL HOME LN MTG PC GTD 179,096.53 188,204.36
3133TOSV7 FEDERAL HOME LN MTG PC GTD 57,213.44 5,183.94
02R060613 FHLMC TBA JAN 30 GOLD SINGLE (3,000,000.00) 3,100,312.50
31346SY67 FED HM LN PC POOL 645233 372,702.29 382,710.46
3128HDR6G8 FED HM LN PC POOL 846809 65,247.08 67,286.05
3128HDSC4 FED HM LN PC POOL 846815 907,340.66 935,695.06
31295KUC6E FED HM LN PC POOL 786879 116,926.04 121,460.31
31295LCWO0 FED HM LN PC POOL 787285 5,352.97 5,520.25
31295LE40 FED HM LN PC POOL 787355 37,051.94 38,397.56
31295LE57 FED HM LN PC POOL 787356 181,119.64 186,779.63
31295LBT8 FED HM LN PC POOL 787250 163,033.60 168,128.40
3133982A6 FEDERAL HOME LN MTG CORP 3,158,343.15 117,013.77
31336CKR3 FED HM LN PC POOL 972104 512,646.51 528,666.71
31294KN43 FED HM LN PC POOL EO1311 2,968,843.76 3,089,918.77
3128GYFV1 FED HM LN PC POOL E93780 698,516.27 728,748.89
3128GY5X8 FED HM LN PC POOL E94462 574,625.66 596,623.02
3128GX3Z7 FED HM LN PC POOL E93516 318,783.36 331,783.73
31292HX33 FED HM LN PC POOL C01598 0.01 0.01
31292HYTS FED HM LN PC POOL C01622 15,493,577.62 15,319,274.87
31296ND95 FED HM LN PC POOL A13728 4,187,674.28 4,140,562.94
31296M2K4 FED HM LN PC POOL A13478 0.01 0.01
3128H7MZ2 FED HM LN PC POOL E99376 1,989,397.05 2,029,962.05
3128H72R2 FED HM LN PC POOL E99784 2,193,902.78 2,238,637.77
3128H7G22 FED HM LN PC POOL E99217 6,765,675.38 6,903,631.56
3128F3Q97 FED HM LN PC POOL D64080 124,150.97 140,961.01
313977AD2 FED HM LN PC POOL D38104 82,546.91 93,723.76
31290K3D9 FED HM LN PC POOL 555296 260,611.01 288,913.37
31290KS75 FED HM LN PC POOL 555042 30,254.89 34,740.42
31295WVA3 FED HM LN PC POOL A01509 143,509.53 159,568.25
31295WVNS FED HM LN PC POOL A01521 203,425.14 224,886.49
31283GLU9 FED HM LN PC POOL G00339 16,357.31 18,791.17
31290K2R9 FED HM LN PC POOL 555284 59,254.32 66,821.55
31283GXB8 FED HM LN PC POOL G00674 321,233.76 344,972.93
31282YCV9 FEDERAL HOME LN MTG CORP 3,998,054.87 664,476.72
31292G5P7 FED HM LN PC POOL C00854 266,726.49 286,626.79
31292HD68 FED HM LN PC POOL 01025 77,154.11 83,624.81
31292GTLO FED HM LN PC POOL C00555 291,599.95 313,720.55
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173,764.72 182,710.89
31293YLW4 FED HM LN PC POOL C33041 494,519.50 531,415.30
31292UFEQ FED HM LN PC POOL C10165 32,565.15 35,035.52
31293QDJ9 FED HM LN PC POOL C26405 373,782.89 391,674.96
31293KKN5 FED HM LN PC POOL C22101 269,756.47 282,596.88
31293QDV2 FED HM LN PC POOL C26416 224,449.64 236,005.30
31294EV30 FED HMLN PC POOL C37834 7,104.93 7,700.80
31294C5J8 FED HM LN PC POOL C36249 45,827.14 49,246.28
31294G5M2 FED HM LN PC POOL C39852 18,361.82 19,731.78
31297XT79 FED HM LN PC POOL C40574 22,332.35 23,998.55
31290K2Q1 FED HM LN PC POOL 555283 447,716.41 496,607.04
02R060613 FHLMC TBA JAN 30 GOLD SINGLE 33,100,000.00 34,195,610.00
02R0626C5 FHLMC TBA DEC 30 GOLD SINGLE 16,000,000.00 16,793,750.40
02R072618 FHLMC TBA JAN 30 GOLD SINGLE 2,100,000.00 2,254,980.00
02R060415 FHLMC TBA JAN 15 GOLD SINGLE 14,850,000.00 15,555,375.00
31292G6T8 FED HM LN PC POOL C00882 218,881.00 235,211.58
31292HAKO FED HM LN PC POOL C00910 318,508.23 342,271.94
31292GZF6 FED HM LN PC POOL C00742 97,764.80 102,798.16
31297YYQ7 FED HM LN PC POOL C41636 432,230.15 465,771.21
31344MSB8 FED HM LN PC POOL 283214 75,028.89 83,666.14
313401MQ1 FED HM LN PC POOL 170086 47,963.78 54,601.97
3128FCEM1 FED HM LN PC POOL D71040 200,492.64 222,707.22
31290KNK1 FED HM LN PC POOL 554894 231,917.84 258,634.78
31298ANU3 FED HM LN PC POOL C42203 324,921.42 349,163.61
31292HFS8 FED HM LN PC POOL C01077 81,003.91 87,620.29
31298ATU7 FED HM LN PC POOL C42363 64,122.62 69,300.02
31298A4H3 FED HM LN PC POOL C42624 28,978.65 31,318.45
31283HHL2 FED HM LN PC POOL G01135 114,231.83 123,455.16
31298B3D1 FED HM LN PC POOL C43496 3,420.46 3,696.64
31298BTUS FED HM LN PC POOL C43263 25,428.54 27,325.75
31298A2V4 FED HM LN PC POOL C42588 153,031.13 164,448.69
31298BU90 FED HM LN PC POOL €C43308 64,935.24 70,178.25
31298EPA7 FED HM LN PC POOL C45817 191,057.43 205,431.52
31297YPK2 FED HM LN PC POOL C41326 174,763.21 187,802.19
31297YWW8 FED HM LN PC POOL C41561 18,978.96 20,511.36
31292HHHO FED HM LN PC POOL C01132 575,766.00 620,445.44
31298FT36 FED HM LN PC POOL C46870 200,576.98 215,667.27
3133TPGG8 FEDERAL HOME LN MTG CORP 530,177.99 40,823.71
31298GYZ7 FED HM LN PC POOL C47928 324,208.73 348,397.75
31298DBK2 FED HM LN PC POOL C44542 93,190.55 100,802.33
31283HGSS FED HM LN PC POOL G01109 45,491.99 48,886.12
31292HJF2 FED HM LN PC POOL C01162 57,194.13 61,865.73
31283HHG3 FED HM LN PC POOL G01131 290,014.97 311,652.81
31283HHMO FED HM LN PC POOL G01136 223,884.37 240,588.25
31298BM99 FED HM LN PC POOL C43084 1,109,695.61 1,192,489.33
31298HWVE FED HM LN PC POOL C48760 314,746.08 340,159.37
31282YC80 FED HM LN PC 315,587.31 56,805.72
31298LJC4 FED HM LN PC POOL C50259 204,628.75 219,895.98
31283HNJO FED HM LN PC POOL G01293 546,890.77 589,329.49
31292HMX9 FED HM LN PC POOL C01274 129,222.80 139,656.53
31298C2R9 FED HM LN PC POOL C44384 45,090.38 48,731.08
31298HJ58 FED HM LN PC POOL C48384 303,615.82 326,458.17
31298P6N5 FED HM LN PC POOL C53577 20,268.32 21,904.83
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31298RNX0 FED HM LN PC POOL C54906 7,231.70
31298MA72 FED HM LN PC POOL C50930 184,471.62 199,366.26
31298R4C7 FED HM LN PC POOL C55319 124,944.00 135,032.25
31292HP32 FED HM LN PC POOL C01342 47,273.54 50,756.27
31283HQF5 FED HM LN PC POOL G01354 97,634.66 104,919.12
31287QKL4 FED HM LN PC POOL C64799 37,166.76 39,112.79
31287QTH4 FED HM LN PC POOL C65052 216,128.66 232,051.27
31292HRE6 FED HM LN PC POOL C01385 655,488.43 686,689.68
31283HQ81 FED HM LN PC POOL G01379 83,097.08 89,219.00
31292HRR7 FED HM LN PC POOL C01396 10,255,180.59 10,743,337.66
31283HJLO FED HM LN PC POOL G01167 1,781,561.90 1,913,2198.32
31287XEUB FED HM LN PC POOL C70147 129,963.97 139,416.82
31287YF58 FED HM LN PC POOL C71088 353,685.33 379,410.42
31298EYY5 FED HM LN PC POOL C46127 113,639.65 119,385.17
31298VKA4 FED HM LN PC POOL C58389 129,194.44 138,833.56
31392UWR1 FEDERAL HOME LN MTG 1,927,732.74 169,062.16
02R050416 FHLMC TBA JAN 15 GOLD SINGLE 13,800,000.00 14,054 ,437.50
31287PP498 FED HM LN PC POOL C64043 340,052.76 365,955.22
02R050614 FHLMC TBA JAN 30 GOLD SINGLE 9,000,000.00 8,882,100.00
31298RF92 FED HM LN PC POOL C54692 467,083.53 501,932.35
31287VD31 FED HMLN PC POOL C69122 699,384.72 750,254.05
31287VD4S FED HM LN PC POOL C69123 600,287.76 643,949.33
31287XA48 FED HM LN PC POOL C70027 615,303.48 660,057.21
31287XBT2 FED HM LN PC POOL C70050 63,421.33 68,034.24
31298SNL4 FED HM LN PC POOL C55795 323,842.65 347,774.62
31288ABwW4 FED HM LN PC POOL C71853 558,368.36 598,980.95
31298JR48 FED HM LN PC POOL C49507 407,716.15 438,135.61
31287RGX1 FED HM LN PC POOL C65614 46,057.53 49,450.68
31298M7L5 FED HM LN PC POOL C51799 234,060.31 251,523.41
31298UJ42 FED HM LN PC POOL C57483 8,078.62 8,681.36
31287PES0 FED HM LN PC POOL C63760 129,583.19 137,327.81
31283HS97 FED HM LN PC POOL G01444 - 0.00
312878P76 FED HM LN PC POOL C66746 26,514.08 28,467.42
31287TLN3 FED HM LN PC POOL C67533 139,602.66 150,629.09
31293YGV2 FED HM LN PC POOL C32912 67,012.05 72,011.78
31298SZD9 FED HM LN PC POOL C56140 659,385.88 708,582.26
31393MWB3 FEDERAL HOME LN MTG CORP 2,207,787.73 370,246.00
31296J3D6 FED HM LN PC POOL A10796 18,853.22 20,259.85
31296LPCS9 FED HM LN PC POOL A12219 82,224.45 86,303.56
31296LWD9 FED HM LN PC POOL A12444 2,755,038.99 2,886,178.85
31287XG67 FED HM LN PC POOL C70221 971,102.74 1,017,327.23
31292HSS4 FED HM LN PC POOL C01429 451,564.38 484,408.64
31287SN29 FED HM LN PC POOL C66709 882,310.60 947,312.10
31283HF59 FED HM LN PC POOL G01088 2,768,117.65 2,972,681.54
31296LEN6G FED HM LN PC POOL A12677 316,315.30 339,691.00
31335HTS2 FED HM LN PC POOL C90561 477,088.44 499,368.47
31287VR69 FED HM LN PC POOL C69509 314,377.72 337,243.79
31298QXQ6 FED HM LN PC POOL C54287 151,6560.72 163,060.07
3128FL3L5 FED HM LN PC POOL D78903 514,824.65 552,870.19
31294C6K4 FED HM LN PC POOL C36274 148,097.30 159,146.75
31294EHJ1 FED HM LN PC POOL C37433 548,454.29 588,985.06
31294GZM9 FED HM LN PC POOL. C39748 157,530.62 169,283.89
31296PDA7 FED HM LN PC POOL A14597 1,583,505.51 1,700,526.57
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31298FBN1 FED HM LN PC POOL C46345 331,954.03 356,485.43
31298JET7 FED HM LN PC POOL C49146 220,370.94 237,363.61
31298T6E7 FED HM LN PC POOL C57169 415,178.97 445,860.70
31298UAA7 FED HM LN PC POOL C57201 525,166.35 563,976.14
3128DYAG2 FED HM LN PC POOL D94507 283,342.99 301,799.07
3128FL4W0 FED HM LN PC POOL D78937 488,846.80 524,972.58
31294EUQ0 FED HM LN PC POOL C37791 294,325.88 316,285.36
31296JURS FED HM LN PC POOL A10592 919,967.93 987,953.56
31296RAS7 FED HM LN PC POOL A16317 249,698.22 261,583.86
31293YK39 FED HM LN PC POOL C33014 71,845.45 77,205.80
3128FW5U9 FED HM LN PC POOL D87159 332,280.20 357,486.78
31294G5R1 FED HM LN PC POOL C39856 25,706.75 27,624.72
02R072618 FHLMC TBA JAN 30 GOLD SINGLE 700,000.00 751,625.00
31339D6Y9 FEDERAL HOME LN MTG CORP 2,258,354.20 2,299,979.28
3128GEZ68 FED HM LN PC POOL E79765 98,553.14 103,692.53
31284C2D4 FED HM LN PC POOL C36172 5,576.51 5,858.39
3128GDNF3 FED HM LN PC POOL E78490 8,878.47 9,341.47
31294JSP4 FED HM LN PC POOL E00526 17,050.67 17,982.46
31294C7L1 FED HM LN PC POOL C36299 31,646.36 33,245.99
02R052610 FHLMC TBA JAN 30 GOLD SINGLE 10,500,000.00 10,639,453.65
31294.)6P8 FED HM LN PC POOL E00878 112,482.70 119,253.63
312940882 FED HM LN PC POOL E00543 40,413.25 42,596.51
31294JTW8 FED HM LN PC POOL E00565 64,601.71 68,091.71
31297XV50 FED HM LN PC POOL C40636 17,099.64 18,375.43
31294CJ46 FED HM LN PC POOL C35683 4,480.15 4,706.61
02R052412 FHLMC TBA JAN 15 GOLD SINGLE 2,300,000.00 2,383,015.74
31294JSV1 FED HM LN PC POOL E00532 76,403.62 81,098.26
02R062619 FHLMC TBA JAN 30 GOLD SINGLE 9,100,000.00 9,529,406.25
31292HAKO FED HM LN PC POOL C00910 89,808.10 96,508.63
31294JUH9 FED HM LN PC POOL E00584 25,774.86 27,151.20
31294JST6 FED HM LN PC POOL E00530 5,132.93 5,410.23
31297YJT0 FED HM LN PC POOL C41174 1,998.78 2,147.91
31292HGL2 FED HM LN PC POOL C01103 10,877.97 11,689.57
31298HTZ1 FED HM LN PC POOL C48668 19,212.70 20,165.83
31298HRL4 FED HM LN PC POOL C48591 20,107.73 21,105.26
31298N5P6 FED HM LN PC POOL C52654 17,902.71 18,972.68
31298NLL7 FED HM LN PC POOL C52131 22,495.17 23,284.26
31298FL91 FED HM LN PC POOL C46652 3,594.36 3,772.67
31298QEM®6 FED HM LN PC POOL C53740 5,621.40 5,900.27
3128GLD41 FED HM LN PC POOL E83723 38,619.27 40,623.55
31294KCY9 FED HM LN PC POOL E00987 137,680.29 145,968.00
31294KC94 FED HM LN PC POOL E00996 289,486.31 306,912.03
31283HN43 FED HM LN PC POOL G01311 138,810.65 147,106.75
31292HL93 FED HM LN PC POOL C01252 0.01 0.01
31298YL33 FED HM LN PC POOL C60346 27,563.54 28,930.95
31339GZN4 FEDERAL HOME LN MTG CORP 700,000.00 723,187.50
31292GTA4 FED HM LN PC POOL C00545 4,962.12 5,220.69
31287NN38 FED HM LN PC POOL C63110 36,656.08 37,941.91
3128GQYU9 FED HM LN PC POOL E87923 58,359.74 61,872.72
31298GL65 FED HM LN PC POOL C47549 2,761.43 2,926.47
31287R4Y2 FED HM LN PC POOL C66239 222,013.08 235,281.82
31298WTM7 FED HM LN PC POOL C59556 20,988.60 22,029.83
3128GRM22 FED HM LN PC POOL E88477 652,692.79 690,242.21
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3128GS7G6 FED HM LN PC POOL E89895 50,417.58 52,505.18
3128GSRF6 FED HM LN PC POOL E89486 629,580.52 661,242.18
3128GSXD4 FED HM LN PC POOL E89676 600,384.60 630,567.98
31335HTQ6 FED HM LN PC POOL C90559 34,341.75 36,430.43
31283HRAS FED HM LN PC POOL G01381 1,220,209.04 1,289,211.86
31287R2W8 FED HM LN PC POOL C66189 688,942.85 728,708.63
31287SE94 FED HM LN PC POOL C66460 389,988.39 412,042.23
31287SFP7 FED HM LN PC POOL C66474 719,3567.27 760,878.57
31287SFQ5 FED HM LN PC POOL C66475 789,317.39 834,876.79
312878465 FED HM LN PC POOL C66585 31,118.33 33,124.00
31287SHEOQ FED HM LN PC POOL C66529 581,042.31 614,580.07
3128GUE40 FED HM LN PC POOL E90155 599,842.13 629,630.29
31294KJA4 FED HM LN PC POOL E01157 144,311.03 151,926.81
3128GUL34 FED HM LN PC POOL ES0346 230,555.84 242,146.67
31280QS8S8 FED HM LN PC POOL E69529 96,804.86 102,034.59
31287TFX8 FED HM LN PC POOL C67382 290,738.34 307,519.76
31283KLLO FED HM LN PC POOL G11231 625,401.85 656,842.93
3128GUYW6 FED HM LN PC POOL ES0725 393,506.52 415,887.20
31283HRL1 FED HM LN PC POOL G01391 1,637,510.45 1,730,111.67
31294KJ55 FED HM LN PC POOL E01184 765,757.26 803,064.95
31283KMQ8 FED HM LN PC POOL G11267 1,238,425.98 1,309,672.63
3128GUFK3 FED HM LN PC POOL ES0170 19,724.01 20,602.34
02R050416 FHLMC TBA JAN 15 GOLD SINGLE 6,500,000.00 6,623,652.10
02R050614 FHLMC TBA JAN 30 GOLD SINGLE 4,600,000.00 4,545,375.00
31288BLY7 FED HM LN PC POOL C73043 3,775,976.96 3,907,078.88
31288AXZ3 FED HM LN PC POOL C72496 898,042.63 941,076.83
31283HUA1 FED HM LN PC POOL G01477 2,400,515.40 2,484,720.92
31298UX79 FED HM LN PC POOL C57902 3,128.62 3,283.83
31288AANS5 FED HM LN PC POOL C71813 251,768.83 260,600.40
31284BA72 FED HM LN PC POOL P10030 1,941,775.31 2,010,647.56
31283HWZ4 FED HM LN PC POOL G01564 517,415.69 535,565.65
31292HXN9 FED HM LN PC POOL C01585 1,468,676.80 1,453,314.44
31296LK75 FED HM LN PC POOL A12118 4,926,616.25 4,875,083.84
31292HX33 FED HM LN PC POOL €C01598 2,965,828.80 2,934,806.23
3128H6TUS8 FED HM LN PC POOL E98663 974,535.61 976,362.86
31296JNX0 FED HM LN PC POOL A10406 0.02 0.02
31296 MFG9 FED HM LN PC POOL A12867 1,490,445.18 1,512,339.82
31292HYTS FED HM LN PC POOL C01622 7,949,895.73 7,866,838.77
31296NGK7 FED HM LN PC POOL A13802 1,293,839.68 1,280,306.12
31282R2Z6 FED HM LN PC POOL M80792 1,039,120.56 1,039,120.56
31292HZM9 FED HM LN PC POOL C01648 1,691,318.92 1,673,627.72
31287VWLO FED HM LN PC POOL C69651 108,565.91 114,358.92
31296PMB5 FED HM LN PC POOL A14854 99,339.09 98,221.53
31296PRQ7 FED HM LN PC POOL A14895 853,127.78 894,009.66
31298RUUS FED HM LN PC POOL C55095 9,154.96 9,609.13
31392RG39 FEDERAL HOME LN MTG CORP 600,000.00 620,835.96
31294KUP8 FED HM LN PC POOL E01490 2,287,857.32 2,334,508.10
312962ZD8 FED HM LN PC POOL B10740 300,000.15 300,562.65
31296262 FED HM LN PC POOL B10875 1,000,000.49 1,001,875.49
312963DG3 FED HM LN PC POOL B11003 1,000,000.92 1,001,875.92
31294JT32 FED HM LN PC POOL E00570 62,562.20 65,902.92
3133T66M8 FEDERAL HOME LN MTG CORP MULTI 1,031,632.64 1,002,241.06
31292GYA8 FED HM LN PC POOL C00705 59,466.07 63,150.18
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231,528.13 242,769.91
31280P3F5 FED HM LN PC POOL E68898 8,849.97 9,333.61
3128DBPA9 FED HM LN PC POOL G40417 2,262,129.75 2,320,219.39
31392VXC1 FEDERAL HOME LN MTG CORP 11,100,000.00 208,380.21
31339MS25 FEDERAL HOME LN MTG CORP 2,008,269.50 2,048,398.54
31303NTC3 FEDERAL HOME LN MTG CORP 4,808,621.50 4,983,438.45
31339D6Y9 FEDERAL HOME LN MTG CORP 6,002,705.47 6,113,344.94
31392TFU6 FEDERAL HOME LN MTG CORP 6,950,375.04 7,096,154.29
3128HDPZ6 FED HM LN PC POOL 846740 326,560.23 337,761.25
3133TEJM7 FEDERAL HM LN MTG CORP 1,000,000.00 1,012,700.00
31393QFY3 FEDERAL HOME LN MTG CORP 342,015.05 341,848.90
31393WYV5 FEDERAL HOME LN MTG 1,652,000.00 1,670,402.29
3128HDRJO FED HM LN PC POOL 846789 1,913,086.50 1,982,531.54
31394L3Y6 FEDERAL HOME LN MTG CORP 1,399,423.61 1,429,507.30
02R050614 FHLMC TBA JAN 30 GOLD SINGLE 4,890,000.00 4,828,493.09
02R042439 FHLMC TBA MAR 15 GOLD SINGLE 4,570,000.00 4,541,437.50
31342AWNS FED HM LN PC POOL 780653 682,931.53 700,004.82
31282R2L7 FED HM LN PC POOL M80779 358,031.19 366,702.28
02R052412 FHLMC TBA JAN 15 GOLD SINGLE 13,000,000.00 13,469,219.40
02R062411 FHLMC TBA JAN 15 GOLD SINGLE 20,000,000.00 21,150,000.00
3128HDW54 FED HM LN PC POOL 846968 543,543.18 560,528.90
3128HDX53 FED HM LN PC POOL 847000 147,121.93 151,834.44
31339WBZ8 FEDERAL HOME LN MTG CORP 1,180,047.23 1,203,648.17
3133T4N93 FEDERAL HOME LN MTG PC GTD 499,487.67 510,699.77
31295NARS FED HM LN PC POOL 789016 150,096.18 153,145.01
31392PHK4 FEDERAL HOME LN MTG CORP 882,483.98 806,548.57
313498D91 FED HM LN PC POOL 781028 1,193,807.95 1,213,163.87
31394L389 FEDERAL HOME LN MTG CORP 1,250,000.00 1,276,953.13
31346AL29 FED HM LN PC POOL 420345 948,238.21 975,648.17
3133TM2T2 FEDERAL HOME LN MTG CORP CTFS 585,392.80 662,957.35
3133T16R8 FEDERAL HOME LN MTG PC GTD 994,992.96 1,013,027.21
31382TFM6 FNMA POOL 491672 365,087.70 383,199.48
31368HY56 FNMA POOL 190732 129,196.87 149,997.98
31359QYB4 FEDERAL NATL MTG ASSN REMIC 667,142.20 92,873.40
31378TNL5S FNMA POOL 408195 - 0.00
31378DTY6 FNMA POOL 395767 - 0.00
31383FB56 FNMA POOL 501460 - 0.00
01F052615 FNMA TBA JAN 30 SINGLE FAM 31,000,000.00 31,411,717.20
01F052615 FNMA TBA JAN 30 SINGLE FAM (57,000,000.00) 57,757,028.40
31382DVM3 FNMA POOL 479520 - 0.00
31383R3Z3 FNMA POOL 511216 - 0.00
31374GUA3 FNMA POOL 313877 - 0.00
31383MG23 FNMA POOL 507017 - 0.00
31383TFP8 FNMA POOL 512374 - 0.00
31382RNZ2 FNMA POOL 490108 174,319.45 182,967.33
31382VVvX9 FNMA POOL 493930 - 0.00
01F052417 FNMA TBA JAN 15 SINGLE FAM 13,000,000.00 13,467,187.50
31380BDMS FNMA POOL 434908 - 0.00
31383MNL3 FNMA POOL 507195 416,487.83 436,759.08
31358PYV3 FEDERAL NATL MTG ASSN REMIC 897.72 14,038.48
01F060618 FNMA TBA JAN 30 SINGLE FAM 27,500,000.00 28,423,829.50
01F0606B6 FNMA TBA NOV 30 SINGLE FAM 70,500,000.00 72,567,060.00
01F0606B6 FNMA TBA NOV 30 SINGLE FAM {70,500,000.00) 72,567,060.00
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31382VCF9 FNMA POOL 493370 - 0.00
01F060683 FNMA TBA AUG 30 SINGLE FAM - 0.00
31382QLP8 FNMA POOL 489134 - 0.00
31374T2L2 FNMA POOL 323979 462,682.24 485,635.63
31373FZ37 FNMA POOL 292462 332,727.29 342,644.23
31379VGL7 FNMA POOL 430503 94,620.42 101,704.65
31384VYLO FNMA POOL 535415 377,944.04 392,707.29
31359DH48 FEDERAL NATL MTG ASSN GTD 348,553.95 28,190.28
31386MRH5 FNMA POOL 567588 - 0.00
31387FWNO FNMA POOL 583053 - 0.00
31387FV68 FNMA POOL 583037 365,511.48 382,958.95
31387DE96 FNMA POOL 580760 - 0.00
31374TSY6 FNMA POOL 323735 1,274,195.90 1,305,851.77
31385YELS FNMA POOL 556439 70,065.49 72,802.39
31384WGUS FNMA POOL 535811 - 0.00
31387JBT2 FNMA POOL - 0.00
31378QGA3 FNMA POOL 405293 - 0.00
31385HSJ2 FNMA POOL 545121 - 0.00
31387WMKO FNMA POOL 596262 - 0.00
31387KCJ0 FNMA POOL - 0.00
31388DBL1 FNMA POOL 601343 - 0.00
31388NCP9 FNMA POOL 609478 445,479.37 466,744.06
31387NM85 FNMA POOL 589084 - 0.00
31377RBF6 FNMA POOL 384438 1,902,473.16 1,875,324.30
31384V4M1 FNMA POOL 535528 - 0.00
31388NGD2 FNMA POOL 609596 - 0.00
31371RAX4 FNMA POOL 259322 - 0.00
31385HY63 FNMA POOL 545333 3,130,268.95 3,279,690.46
31387NNU7 FNMA POOL 589103 322,032.47 338,410.85
31385HZES FNMA POOL 545341 2,407,938.54 2,522,880.04
31389GF21 FNMA POOL 624885 394,846.61 413,694.38
31392BE44 FEDERAL NATL MTG ASSN 1,069,551.27 1,077,633.98
3138SWYM1 FNMA POOL 638016 274,876.83 287,997.91
31359X3F4 FEDERAL NATL MTG ASSN 1,273,198.81 1,276,679.74
31300JCP4 FNMA POOL 647278 326,446.59 342,029.32
31390ESP8 FNMA POOL 644126 399,183.86 418,238.66
31390KV54 FNMA POOL 648736 - 0.00
31390TK32 FNMA POOL 655614 202,108.76 306,052.40
31387PSU7 FNMA POOL 590131 - 0.00
31386GJV6 FNMA POOL 562876 275,628.72 288,785.69
31390PDE4 FNMA POOL 651801 41,251.54 43,220.66
31390TTH2 FNMA POOL 655852 193,878.86 203,133.55
313908372 FNMA POOL 655216 465,397.94 487,613.43
31368HK51 FNMA POOL 190316 - 0.00
31387UCRO FNMA POOL 594180 482,281.05 505,302.45
31385JJF6 FNMA POOL 545762 3,673,007.81 3,743,563.19
31300T4G1 FNMA POOL 656123 232,187.85 243,271.20
31385JF86 FNMA POOL 545691 730,880.51 765,768.65
31385HQRG FNMA POOL 545064 588,613.61 616,710.73
31387XN43 FNMA POOL 597211 - 0.00
31378GDB6 FNMA POOL 397998 - 0.00
31386UZ88 FNMA POOL 574167 - 0.00
31385HX98 FNMA POOL 545304 4,711,329.05 5,055477.03
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FNMA POOL 254510 17,112.16 17,506.54
31380AG22 FNMA POOL 434117 - 0.00
31387NQX8 FNMA POOL 589170 445,900.24 467,185.02
31385JNS3 FNMA POOL 545901 411,703.55 421,449.36
31391S5M8 FNMA POOL 675952 236,513.52 247,803.35
313904220 FNMA POOL 647961 378,055.34 396,101.58
31385JNG9 FNMA POOL 545891 - 0.00
31386TD77 FNMA POOL 572626 - 0.00
31390PUPQ FNMA POOL 652290 378,318.84 397,512.62
01F050627 FNMA TBA FEB 30 SINGLE FAM (7,000,000.00) 6,904,843.40
31390UGV2 FNMA POOL 656412 - 0.00
01F050619 FNMA TBA JAN 30 SINGLE FAM 38,000,000.00 37,605,157.20
01F050619 FNMA TBA JAN 30 SINGLE FAM (51,000,000.00) 50,470,079.40
31391XS75 FNMA POOL 680142 395,235.54 403,850.45
31400DEK4 FNMA POOL 684238 8,894,401.48 9,088,271.86
31385YF26 FNMA POOL 556485 - 0.00
31390TAU3 FNMA POOL - 0.00
3138956W9 FNMA POOL 634585 - 0.00
31400EW22 FNMA POOL 685665 69,446.24 70,959.95
31387CDY4 FNMA POOL 579819 - 0.00
31382KQF8 FNMA POOL 484754 525,814.49 551,899.83
313918VCH1 FNMA POOL 675711 693,677.02 726,789.28
31385WZT9 FNMA POOL 555254 4,605,597.07 4,825,442.48
31391WFT3 FNMA POOL 678878 356,964.28 374,003.76
31385JKZ0 FNMA POOL 545812 25,215,074.64 26,382,532.60
31390EZPO FNMA POOL 644350 704,575.80 738,208.30
31401LS20 FNMA POOL 711637 22,885.79 23,384.63
31400TMS3 FNMA POOL 697069 32,765.89 33,480.08
31401BPY5 FNMA POOL 703439 40,934.04 41,867.21
31400SBVO FNMA POOL 695852 637,814.74 651,717.12
31401AFM4 FNMA POOL 702272 580,952.99 593,615.96
31390VKR4 FNMA POOL 657404 440,527.03 450,679.81
31385XES2 FNMA POOL 555545 6,702,744 .46 6,848,843.51
31385XJ24 FNMA POOL 555681 57,357.69 58,607.91
31393C6Y4 FEDERAL NATL MTG ASSN GTD 4,583,726.64 4,584,438.03
31401WJR1 FNMA POOL 720372 5,964,188.34 6,094,189.16
31401JVJ4 FNMA POOL 709917 696,945.44 712,136.69
31391HUY8 FNMA POOL 667599 6,391,180.49 6,696,259.66
31391HU51 FNMA POOL 667604 3,999,600.48 4,061,156.73
31390PD20 FNMA POOL 651821 677,326.64 709,658.42
31401YJM8 FNMA POOL 722168 29,613.40 30,258.88
31402DXG0 FNMA POOL 726179 23,748.55 24,266.19
31401W3R8 FNMA POOL 720908 434,713.53 444,623.65
314028VBO FNMA POOL 736910 - 0.00
31401HPUO FNMA POOL 708835 67,523.96 69,063.30
31402HR29 FNMA POOL 729605 71,632.32 73,091.50
31402LCB6 FNMA POOL. 731866 70,138.13 71,666.92
31402HRZ6 FNMA POOL 729604 885,142.29 904,435.65
31389AXY4 FNMA POOL 619995 192,337.29 202,047.32
31403JTG1 FNMA POOL 750351 987,361.06 1,008,882.47
31402YCN2 FNMA POOL 741777 884,693.96 903,977.55
31368HLWA1 FNMA POOL 190341 596,149.78 609,144.00
31402V6L9 FNMA POOL 739875 522,069.11 534,101.18
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41,807.12
31391WU74 FNMA POOL 679306 5,949,977.93 6,079,669.00
31402DZB9 FNMA POOL 726238 362,855.29 371,127.27
31402X6S0 FNMA POOL 741681 740,348.53 756,485.83
31402UU59 FNMA POOL 738704 374,527.54 380,057.66
31403JLGY FNMA POOL 750127 843,081.24 855,529.84
31403GJH6 FNMA POOL 748264 4,994,007.27 5,068,660.07
31402X5C6 FNMA POOL 741643 763,087.34 774,354.78
31402HPT2 FNMA POOL 729534 3,646,433.70 3,700,275.48
31401XCW5 FNMA POOL 721085 11,001,093.07 11,163,530.81
31401HZ88 FNMA POOL 709167 840,922.63 853,339.36
31403MWT2 FNMA POOL 753158 3,999,601.91 4,058,658.43
31403FPL2 FNMA POOL 747527 441,756.43 448,279.23
31391E4A6 FNMA POOL 665117 1,000,000.96 1,014,766.57
31391KUD7 FNMA POOL 669380 158,978.22 161,424.99
31403A4L6 FNMA POOL 743427 885,792.71 905,100.25
31403MQKS8 FNMA POOL 752958 692,068.55 707,153.50
31403BNP4 FNMA POOL 743898 34,270.35 35,017.34
31403AZP3 FNMA POOL 743350 559,939.32 572,144.26
31403HXY1 FNMA POOL 749595 868,897.04 887,836.30
31402QFE6 FNMA POOL 734665 904,677.75 924,396.92
31402TRMS FNMA POOL 737692 718,526.95 734,907.14
31402WVC9 FNMA POOL 740511 9,949,103.26 10,165,962.87
31403E2S5 FNMA POOL 746985 901,954.21 923,643.41
31403MER6 FNMA POOL 752644 997,391.75 1,019,131.80
31403G6R8 FNMA POOL 748880 126,933.35 129,700.10
31402WT40 FNMA POOL 740471 104,168.91 106,504.57
31403LL82 FNMA POOL 751951 115,047.20 117,654.87
31402ELM8 FNMA POOL 726732 349,135.14 357,094.34
31402UDQ2 FNMA POOL 738211 344,553.57 352,063.77
31403JUA2 FNMA POOL 750377 5,656,398.49 5,779,690.44
31403JWC6 FNMA POOL 750443 191,606.79 195,974.83
31403JWE2 FNMA POOL 750445 459,812.08 469,834.56
31403Q6A3 FNMA POOL 755165 716,708.39 732,330.41
31403G7L0 FNMA POOL 748899 286,684.66 292,933.50
31403EGR2 FNMA POOL 746408 904,553.52 925,174.54
31391E4J7 FNMA POOL 665125 500,000.00 507,695.30
31402JP35 FNMA POOL 730442 503,310.46 510,742.14
31403HHR4 FNMA POOL 749140 157,018.27 159,336.74
31403YX99 FNMA POOL 762204 3,453,717.00 3,504,713.20
31400UTKO FNMA POOL 698154 3,000,299.61 3,044,600.83
31403TDP6 FNMA POOL 757110 1,000,000.00 1,014,765.60
31403TTR5 FNMA POOL 757560 3,559,376.00 3,611,932.32
31402WS41 FNMA POOL 740439 1,453,518.15 1,474,980.22
31403YX81 FNMA POOL 762203 545,285.00 553,336.46
31403YF99 FNMA POOL 761692 10,440,624.00 10,594,786.08
31403MNK1 FNMA POOL 752894 808,860.00 820,803.30
31402VZG8 FNMA POOL 739743 500,050.00 507,433.54
31403HAAS8 FNMA POOL 748901 1,000,000.00 1,014,765.60
31403JW77 FNMA POOL 750470 174,905.00 177,487.58
31403MNN5 FNMA POOL 752897 321,884.00 326,636.81
31403S8TY2 FNMA POOL 756667 1,000,000.00 1,014,765.60
31403SUBO FNMA POOL 756678 1,000,000.00 1,014,765.60
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31403YF73 FNMA POOL 761690 4,000,000.00 4,059,062.40
31371LHD4 FNMA POOL 255028 11,998,800.00 12,161,143.76
31403WJG3 FNMA POOL 759963 999,900.00 1,014,664.12
31403NJJ7 FNMA POOL 753665 220,946.67 224,209.08
31402TXB6 FNMA POOL 737874 999,999.97 1,014,765.57
31403GJX1 FNMA POOL 748278 999,999.42 1,015,765.01
31403QWH9 FNMA POOL 754948 161,967.00 164,358.54
31403QWQ9 FNMA POOL 754955 159,249.00 161,600.41
31402NMK1 FNMA POOL 733962 837,933.00 851,143.52
31402NML9 FNMA POOL 733963 1,031,691.00 1,046,924.54
31403BKQ5 FNMA POOL 743803 8,104,432.15 8,229,164.22
31359GLC8 FEDERAL NATL MTG ASSN REMIC 308,726.91 22,168.54
31383AFP9 FNMA POOL 497074 - 0.00
31382RZ97 FNMA POOL 490468 304,236.36 319,329.34
31384MUY6 FNMA POOL 528099 107,267.03 115,102.55
31384VE40 FNMA POOL 534855 118,246.06 125,634.82
31377KEH4 FNMA POOL 379136 88,232.10 98,078.80
31364HN86 FEDERAL NATL MTG ASSN STRP MTG 52,922.00 9,956.25
31368H5N9 FNMA POOL 190853 116,873.80 131,015.53
31374GE45 FNMA POOL 313455 54,621.20 60,869.87
31374S2E0 FNMA POOL 323073 160,091.95 180,791.84
31376MJA1 FNMA POOL 359457 477,590.01 527,450.41
31383SFA3 FNMA POOL 511461 26,711.17 28,662.34
31384AFX1 FNMA POOL 517782 7,656.65 8,215.94
31384XBY3 FNMA POOL 536555 30,659.30 33,292.88
31384WXK1 FNMA POOL 536282 37,123.34 40,149.76
31385KPH2 FNMA POOL 546824 67,399.27 72,893.89
31372VZP4 FNMA POOL 284350 81,703.85 87,020.98
31383G3K0 FNMA POOL 503102 90,896.92 97.,536.66
31384RPS4 FNMA POOL 531533 132,864.23 142,569.55
31384PDQ5 FNMA POOL 529411 3,608.27 3,871.84
31384XDK1 FNMA POOL 536606 3,503.04 3,803.95
31362TWWQ FNMA POOL 070861 119,730.65 135,954.15
313845M48 FNMA POOL 532379 81,251.50 88,230.87
31383VED1 FNMA POOL 514132 84,405.97 89,687.94
31383Y3U9 FNMA POOL 517511 179,693.42 190,769.83
01F052615 FNMA TBA JAN 30 SINGLE FAM 36,850,000.00 37,321,680.00
31374GA56 FNMA POOL 313328 54,896.75 61,111.06
31374GGG6 FNMA POOL 313499 33,492.89 37,250.79
31371HLVS8 FNMA POOL 252440 66,586.57 70,753.43
31383XET2 FNMA POOL 515946 252,040.47 267,576.40
31371JDS0 FNMA POOL 253113 117,761.57 126,363.69
31371JMC5 FNMA POOL 253355 373,698.39 399,334.10
31384VT36 FNMA POOL 535270 151,714.56 163,669.67
01F052417 FNMA TBA JAN 15 SINGLE FAM 17,150,000.00 17,766,328.13
31368HJZ7 FNMA POOL 190280 118,094.97 127,400.85
31373TWS5 FNMA POOL 303157 71,692.67 79,675.48
31373UE37 FNMA POOL 303554 79,194.87 90,480.14
31379RFM5 FNMA POOL 426872 158,795.17 175,325.75
01F070617 FNMA TBA JAN 30 SINGLE FAM 19,125,000.00 20,248,593.75
01F060618 FNMA TBA JAN 30 SINGLE FAM 34,350,000.00 35,497,290.00
01F062614 FNMA TBA JAN 30 SINGLE FAM 76,900,000.00 80,432,593.75
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31364HS65 FEDERAL NATL MTG ASSN STRP MTG 15,274.59 2,707.27
31383RM33 FNMA POOL 510778 84,964.18 90,201.42
31371HVHS FNMA POOL 252716 2,222,547.34 2,353,455.38
31384SEZ8 FNMA POOL 532152 6,252.67 6,709.41
31384VvvZ2 FNMA POOL 535332 838,066.89 904,106.56
31385QBN1 FNMA POOL 549145 62,572.37 66,370.71
31384KXF8 FNMA POOL 526378 58,450.95 63,216.07
31385AVT1 FNMA POOL 538926 39,783.75 43,201.11
31385DN31 FNMA POOL 541410 97,998.06 105,987.20
31385FHS8 FNMA POOL 543041 54,731.45 59,193.34
31385NFU8 FNMA POOL 547479 23,531.83 25,464.93
31371JPX6 FNMA POOL 253438 2,341,224.25 2,525,712.72
31385EYK9 FNMA POOL 542614 205,032.98 221,747.97
31384 XUD8 FNMA POOL 537080 83,408.22 90,572.85
31385EVES FNMA POOL 542513 148,411.81 160,510.85
31385NF53 FNMA POOL 547488 24,631.45 26,639.49
31385QC26 FNMA POOL 549189 150,253.78 162,502.98
31385K7G4 FNMA POOL 547295 115,270.69 124,667.95
31385RF39 FNMA POOL 550186 30,936.06 33,458.07
31385FKJ4 FNMA POOL 543097 56,759.46 61,386.68
31384WXN5 FNMA POOL 536285 91,066.26 98,490.29
31385GZD9 FNMA POOL 544440 88,358.60 95,561.89
31384XUH9 FNMA POOL 537084 8,804.17 9,521.92
31385GL36 FNMA POOL 544046 257,244.66 278,216.12
31385NYN3 FNMA POOL 548017 89,422.07 96,712.06
31385Q3B6 FNMA POOL 549894 24,951.10 26,773.70
31359QYV0 FEDERAL NATL MTG ASSN REMIC 1,814,191.06 182,870.46
31385Y7H2 FNMA POOL 557196 676,981.71 730,327.87
31358SSW2 FEDERAL NATL MTG ASSN 1,352,296.69 118,055.50
31385NS59 FNMA POOL 547840 121,552.71 130,431.76
31384UGG3 FNMA POOL 533999 59,441.94 64,547.91
31359W6B2 FED NATL MTG ASS GTD REMIC 1,171,647.35 156,180.59
31386FG74 FNMA POOL 561922 49,011.62 52,591.77
31386FJQ9 FNMA POOL 561971 25,316.75 27,166.06
31386EGC6 FNMA POOL 560995 164,755.85 178,187.31
31384UTQ7 FNMA POOL 534359 56,907.33 61,546.61
31386FRZ0 FNMA POOL 562204 17,879.26 19,336.84
31364JN82 FEDERAL NATL MTG ASSN STRIPPED 2,339,972.05 429,150.87
31371JWC4 FNMA POOL 253643 1,281,897.26 1,369,835.41
31385U7G2 FNMA POOL 553595 9,217.51 9,890.82
31385CML4 FNMA POOL 540463 162,705.19 175,969.47
31385YJE6 FNMA POOL 556561 9,481.25 10,254.19
31386NRM2 FNMA POOL 568492 88,074.04 94,507.58
31386FWB7 FNMA POOL 562342 106,608.24 114,462.27
31384WB66 FNMA POOL 535661 2,879,034.62 3,076,536.39
31371JXA7 FNMA POOL 253673 303,029.81 323,817.65
31371JQN7 FNMA POOL 253461 49,602.23 52,870.94
31385UVB6 FNMA POOL 553310 230,429.88 249,215.31
31374T3F4 FNMA POOL 323998 30,316.89 32,531.44
31386UL91 FNMA POOL 573752 275,636.43 298,107.25
31384WCDO FNMA POOL 535668 1,009,429.05 1,088,972.06
31359X3H0 FEDERAL NATL MTG ASSN GTD 681,444.96 53,180.78
31384WEY2 FNMA POOL 535751 149,646.98 160,578.23
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31386UQ39 FNMA POOL 573874 19,509.51 21,099.99
31386URE4 FNMA POOL 573885 79,754.98 86,256.88
31385NL23 FNMA POOL 547645 46,531.32 50,324.71
31385NFS3 FNMA POOL 547477 14,949.76 16,041.79
31385HDU3 FNMA POOL 544715 8,616.08 9,245.46
31384GEK?7 FNMA POOL 523138 215,799.66 232,804.67
31386MYKO FNMA POOL 567814 81,936.35 87,921.55
31386SCM7 FNMA POOL 571676 154,320.32 165,592.94
31386XBP0 FNMA POOL 576146 103,890.00 112,359.47
31384WNM8 FNMA POOL 535996 151,144.88 162,185.54
31371KAGS6 FNMA POOL 253907 4,368,996.52 4,626,330.42
31361U3G4 FNMA POOL 042199 3,423.80 3,738.74
31386LSJ2 FNMA POOL 566721 331,960.04 359,022.55
31385NLN7 FNMA POOL 547633 270,636.15 289,201.79
31383LC94 FNMA POOL 505996 67,336.54 71,487.20
31385HRBO FNMA POOL 545082 23,044.44 24,727.76
31387FFA7 FNMA POOL 582561 60,186.26 64,582.68
31387UL41 FNMA POOL 594447 157,192.41 168,674.83
3136FAABG FEDERAL NATL MTG ASSN 1,623,260.05 257,124.39
31387VJZ3 FNMA POOL 595280 87,433.71 93,820.47
31385HQ70 FNMA POOL 545078 19,414.00 20,832.13
31384WKM1 FNMA POOL 535900 70,048.86 74,432.38
31383AZQ5 FNMA POOL 497651 73,125.56 77,701.62
31387GVF6 FNMA POOL 583914 89,742.46 96,297.87
31384WB82 FNMA POOL 535663 184,812.37 198,312.34
31384WAV2 FNMA POOL 535620 32,012.52 34,350.94
31385HXF4 FNMA POOL 545278 135,823.98 145,745.50
31388HBS7 FNMA POOL 604949 173,632.59 186,315.91
31388TE25 FNMA POOL 614053 114,112.07 122,447.60
31388TWS8 FNMA POOL 614557 19,380.61 20,796.30
31371KJZ5 FNMA POOL 254180 91,506.55 98,190.82
31385H3F7 FNMA POOL 545398 2,483,929.39 2,630,232.83
313898477 FNMA POOL 620486 244,121.67 261,725.14
31388NGG5 FNMA POOL 609599 480,280.99 509,435.53
31389BHYO FNMA POOL 620447 73,503.29 77,965.17
31386M4W7 FNMA POOL 567937 145,6565.19 156,294.85
31389F4X7 FNMA POOL 624638 2,512,454.09 2,660,437.64
31388DUUO FNMA POOL 601895 171,925.67 184,484.31
31388TPT4 FNMA POOL 614334 197,743.03 209,746.64
31388KFVS FNMA POOL 606880 259,982.53 277,817.33
31380PCY3 FNMA POOL 445687 91,393.25 97,141.03
31389BG96 FNMA POOL 620424 251,669.70 269,817.45
31389VNG0 FNMA POOL 636813 135,070.10 144,809.92
31389SVE1 FNMA POOL 634313 93,925.22 99,626.77
31389WKL8 FNMA POOL 637599 258,841.60 277,506.51
31390BA57 FNMA POOL 640928 322,280.27 344,388.70
31389VRX7 FNMA POOL 636902 732,738.49 775,896.79
31383HLM4 FNMA POOL 5035632 207,379.66 220,357.09
31389QN46 FNMA POOL 632311 231,544.74 245,600.22
31388AKTO FNMA POOL 598906 264,475.83 280,053.46
31390EKG6 FNMA POOL 643895 315,658.05 337,312.19
31386TLZ6 FNMA POOL 572844 67,360.73 71,684.46
31389GQE3 FNMA POOL 625153 14,518.16 15,708.54
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31386SHT7 FNMA POOL 571842 140,398.72 150,654.41
31390F5V7 FNMA POOL 645360 728,303.85 771,200.95
31392DCO1 FEDERAL NATL MTG ASSN 1,999.99 2,008.54
31392DC67 FEDERAL NATL MTG ASSN 872,884.40 53,632.90
31390DAJ3 FNMA POOL 642709 74,104.86 79,448.52
31387YBQ5 FNMA POOL 597747 193,753.30 207,906.38
31390RM59 FNMA POOL 653880 142,731.96 152,890.46
31389SSX3 FNMA POOL 634234 297,107.40 317,488.97
31389NPN9 FNMA POOL 630529 168,214.52 180,344.37
31388CPW4 FNMA POOL 600837 353,815.07 382,382.88
31380PDG1 FNMA POOL 445703 61,066.69 64,907.21
31389L751 FNMA POOL 629064 29,828.01 31,978.89
31389GE22 FNMA POOL 624853 13,878.43 14,879.20
31389W2M6 FNMA POOL 638080 83,123.69 88,169.56
31390KRR1 FNMA POOL 648596 118,704.17 127,263.86
31391BN78 FNMA POOL 662014 1,345,8563.63 1,451,368.55
31386TNAS FNMA POOL 572885 371,523.32 397,009.82
31387XPE9 FNMA POOL 597221 146,144.67 156,820.09
01F050411 FNMA TBA JAN 15 SINGLE FAM 9,675,000.00 9,865,597.50
31390PZV2 FNMA POOL 652456 88,212.70 95,335.19
31389KXD8 FNMA POOL 628076 102,891.64 111,327.95
31390N2Y7 FNMA POOL 651591 13,416.47 14,545.86
31390YL22 FNMA POOL 660145 9,206.05 9,981.01
31391BPT8 FNMA POOL 662034 9,732.14 10,514.89
31391HF41 FNMA POOL 667187 372,696.82 402,672.71
31391HU77 FNMA POOL 667606 508,788.70 548,677.73
31371HYE2 FNMA POOL 252809 55,462.22 58,880.94
31389LEWS FNMA POOL 628449 75,813.94 81,935.32
31390FBX6 FNMA POOL 644554 944,622.81 1,000,261.09
31391C6Y6 FNMA POOL 663387 605,846.40 641,530.75
31378NGC6 FNMA POOL 403495 92,446.33 98,260.34
31383WHP9 FNMA POOL 515138 61,392.97 65,177.27
31387JHEYS FNMA POOL 585329 64,824.61 68,820.44
31393APX9 FEDERAL NATL MTG ASSN REMIC 1,727,911.06 281,131.13
31389GTB6 FNMA POOL 625246 1,187,708.21 1,280,824.53
31389UKY4 FNMA POOL 635811 1,207,842.64 1,302,537.50
31393DDF5 FEDERAL NATL MTG ASSG GTD REMC 2,280,727.04 439,039.96
31393EU80 FEDERAL NATL MTG ASSN REMIC 656,649.84 123,318.84
01F042418 FNMA TBA JAN 15 SINGLE FAM 15,000,000.00 15,013,500.00
31392GKL8 FEDERAL NATL MTG ASSN GTD 5,113,447.31 524,128.35
31377DLS8 FNMA POOL 373937 - 284,286.39 325,166.77
31384XZD3 FNMA POOL 537240 7,792.51 8,427.78
31384URLO FNMA POOL 534291 2,709.01 2,906.89
31364JT29 FEDERAL NATL MTG ASSN BKD SECS 155,010.45 28,628.49
31383QYR9 FNMA POOL 510220 69,733.68 74,032.11
31384VvzZD7 FNMA POOL 535440 25,147.94 27,308.11
31382N3G5 FNMA POOL 487799 64,390.18 68,419.60
31374FV22 FNMA POOL 313033 21,162.60 24,483.15
31383ARN1 FNMA POOL 497393 67,336.99 71,550.81
31383SCP3 FNMA POOL 511378 163,996.48 174,105.32
31384HYRS FNMA POOL 524620 35,614.85 38,216.40
31384YLM6 FNMA POOL 537732 88,060.62 95,446.02
31385FLC8 FNMA POOL 543123 77,826.38 84,171.05
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31384X5M6 FNMA POOL 537352 10,613.55 11,478.80
31376JTQ2 FNMA POOL 357059 62,917.89 68,322.44
31384RHH7 FNMA POOL 531332 37,677.43 40,913.86
31385FNAQ FNMA POOL 543185 13,914.69 15,049.06
01F060410 FNMA TBA JAN 15 SINGLE FAM 2,300,000.00 2,412,125.00
31384VZZ8 FNMA POOL 535460 168,499.99 180,874.21
31371GP53 FNMA POOL 251644 20,939.24 23,123.41
31371GSF8 FNMA POOL 251718 94,286.74 108,063.92
31371GSH4 FNMA POOL 251720 29,387.89 32,980.85
31378X2P0 FNMA POOL 412182 124,979.46 133,957 .47
'‘31379EE37 FNMA POOL 416954 21,688.82 23,644.93
31379JTA4 FNMA POOL 420945 23,827.38 25,539.04
31380JEL3 FNMA POOL 441239 56,846.66 60,930.29
01F050411 FNMA TBA JAN 15 SINGLE FAM 100,000.00 101,984.38
31379JV29 FNMA POOL 421033 171,760.92 184,099.52
31402GW58 FNMA POOL 728868 3,773,744.34 3,736,353.82
31402JTJ6 FNMA POOL 730553 6,161,193.46 6,100,147.92
31378N7L6 FNMA POOL 404199 31,280.31 33,527.36
31363WHMO FNMA POOL 100235 30,267.05 34,306.15
31371HHW1 FNMA POOL 252345 320,291.16 337,494.29
31382DUR3 FNMA POOL 479492 2,934.32 3,079.89
31385EMP1 FNMA POOL 542266 61,773.73 65,581.50
31371HTB4 FNMA POOL 252646 231,646.64 245,925.48
01F052615 FNMA TBA JAN 30 SINGLE FAM 12,900,000.00 13,077,375.00
01F052615 FNMA TBA JAN 30 SINGLE FAM {6,700,000.00) 6,788,984.04
01F052417 FNMA TBA JAN 15 SINGLE FAM 2,300,000.00 2,383,734.49
31382RHUOC FNMA POOL 489943 110,116.15 116,030.59
31380EED2 FNMA POOL 437632 111,902.08 121,260.45
01F060410 FNMA TBA JAN 15 SINGLE FAM 1,900,000.00 1,892,625.00
01F070617 FNMA TBA JAN 30 SINGLE FAM (2,700,000.00) 2,858,625.00
01F060618 FNMA TBA JAN 30 SINGLE FAM 18,600,000.00 19,233,562.50
01F062614 FNMA TBA JAN 30 SINGLE FAM 9,300,000.00 9,730,125.00
01F062416 FNMA TBA JAN 15 SINGLE FAM 500,000.00 530,000.00
31374TW21 FNMA POOL 323865 22,392.85 23,503.75
31374TD22 FNMA POOL 323321 121,333.22 129,091.91
31380Y6Q8 FNMA POOL 454579 155,493.66 162,150.73
31386CRL8 FNMA POOL 559491 21,306.68 22,600.06
31386CSH6 FNMA POOL 559520 54,723.95 58,155.31
31386A5G2 FNMA POOL 557719 47,049.82 49,999.99
31384WBB5 FNMA POOL 535634 - 0.00
31386GF24 FNMA POOL 562785 148,935.50 159,634 .42
31386JF93 FNMA POOL 564592 54,587.58 57,901.22
31386EGM4 FNMA POOL 561004 28,366.50 30,088.43
31385RPZ7 FNMA POOL 550440 38,103.62 40,840.83
31384WGZ7 FNMA POOL 535816 113,978.24 118,857.93
31387AR98 FNMA POOL 578412 38,335.00 40,662.05
31385X6P7 FNMA POOL 556278 97,963.40 105,000.69
31387HU24 FNMA POOL 584801 62,170.20 66,068.46
31386YGMO FNMA POOL 577204 41,166.73 43,665.68
31384WNN6 FNMA POOL 535997 65,632.54 69,616.64
31371J5K6 FNMA POOL 253850 252,115.02 268,626.03
31387FQ98 FNMA POOL 582880 102,613.69 109,985.04
31387PKE1 FNMA POOL 589893 26,395.74 27,998.04
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31380UGC6 FNMA POOL 450295 57,163.59 59,284.90
31384WD31 FNMA POOL 535722 510,352.39 539,631.31
31387C4P3 FNMA POOL 580530 96,142.47 101,092.31
31386WNBO FNMA POOL 575586 28,026.59 29,783.94
31388MJZ2 FNMA POOL 608780 1,006,328.17 1,056,976.67
31385HUU4 FNMA POOL 545195 415,277.77 439,102.26
31387KWE6 FNMA POOL 586669 165,756.84 174,514.75
31387XEW1 FNMA POOL 596949 466,664.36 484,168.94
31388RS81 FNMA POOL 612643 156,987.17 165,340.60
31371KGA3 FNMA POOL 254093 53,867.41 57,245.06
31389AMH3 FNMA POOL 619660 237,339.74 253,284.22
31388XNP5 FNMA POOL 617898 12,088.22 12,665.24
31389AMGS FNMA POOL 619659 220,418.93 235,226.67
31388FDEO FNMA POOL 603201 22,418.47 23,835.39
31389HND6 FNMA POOL 625988 143,200.51 150,533.94
31392A7B8 FEDERAL NATL MTG ASSN REMIC 0.02 0.02
31371KLV1 FNMA POOL 254240 11,494.63 12,235.49
31389MB22 FNMA POOL 629257 106,257.12 110,640.23
31389KKQ3 FNMA POOL 627703 188,765.08 198,903.82
31387FE75 FNMA POOL 582558 149,942.02 157,901.83
31388PEQO FNMA POOL 610443 120,437.64 127,748.58
31388NPB6 FNMA POOL 609818 21,140.21 22,423.49
31389RK21 FNMA POOL 633113 84,702.27 89,251.71
31371KNS6 FNMA POOL 254312 9,699.39 10,324.55
31388EYD2 FNMA POOL 602908 237,146.83 248,812.08
31390BSX7 FNMA POOL 641434 14,631.99 156,575.07
31389PQQ6 FNMA POOL 631463 137,381.45 145,720.93
31384VJFO FNMA POOL 534962 10,650.85 11,297.39
31384WJZ4 FNMA POOL 535880 50,536.34 53,604.05
31388VRS9 FNMA POOL 616197 20,912.31 22,181.75
31390EUM2 FNMA POOL 644188 46,143.30 47,769.13
31386TS97 FNMA POOL 573044 35,594.32 37,755.01
31387GJVS FNMA POOL 583576 28,268.64 30,041.17
31388FQZ9 FNMA POOL 603572 57,651.30 61,150.91
31385HQ47 FNMA POOL 545075 143,631.37 152,244 .17
31385JG85 FNMA POOL 545723 436,946.50 462,014.12
31385JJC3 FNMA POOL 545759 599,478.94 626,995.02
31385JBZ0 FNMA POOL 545556 0.01 0.01
31385JGX0 FNMA POOL 545714 171,851.23 182,283.13
31389WNN1 FNMA POOL 637697 29,352.35 31,134.13
31390JLRO FNMA POOL 647536 85,809.59 90,203.98
01F050411 FNMA TBA JAN 15 SINGLE FAM 16,200,000.00 16,530,961.14
31390HGV1 FNMA POOL 646512 337,660.40 353,778.42
31390LAK2 FNMA POOL 649010 115,915.31 121,520.90
31391QMZ4 FNMA POOL 673676 142,839.03 149,657.37
01F050619 FNMA TBA JAN 30 SINGLE FAM 6,400,000.00 6,336,000.00
31390DAW4 FNMA POOL 642721 148,471.39 157,484.06
31400CQB3 FNMA POOL 683650 324,017.74 324,929.04
31401HFR8 FNMA POOL 708576 0.01 0.01
31401MCU3 FNMA POOL 712083 314,540.76 315,474.57
31385XEC7 FNMA POOL 555531 4,414,527.18 4,481,407.27
3136FA2A7 FEDERAL NATL MTG ASSN 2,506,644.21 542,061.81
3136FACS7 FEDERAL NATL MTG ASSN 2,585,228.57 2,014,322.46
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31401YXWO0 0.01
31402FCFO0 FNMA POOL 727370 315,218.62 307,559.78
31402EHQ4 FNMA POOL 726639 995,578.84 971,389.36
31402QGA3 FNMA POOL 734693 593,129.63 594,797.81
31359AYN3 FEDERAL NATL MTG ASSN REMIC 1,178,687.66 1,242,700.89
31402YFM1 FNMA POOL 741872 125,965.71 124,824.15
31402EZQ4 FNMA POOL 727151 996,058.07 987,031.29
31402XM37 FNMA POOL 741178 860,933.05 853,130.84
31390HFA8 FNMA POOL 646461 56,678.65 60,119.22
31402FCH6 FNMA POOL 727372 0.01 0.01
3136FAW48 FEDERAL NATL MTG ASSN 1,687,067.74 412,277.18
31402WTL2 FNMA POOL 740455 1,480,113.12 1,444,150.96
31392D3L4 FEDERAL NATL MTG ASSN 1,000,000.00 1,026,093.80
01F042418 FNMA TBA JAN 15 SINGLE FAM 5,900,000.00 5,908,297.17
31402EZP6 FNMA POOL 727150 3,558,885.23 3,612,802.34
31401L7G2 FNMA POOL 711995 675,775.60 659,356.35
01F040412 FNMA TBA SINGLE FAMILY JAN 15 9,000,000.00 8,770,429.80
31385EVY2 FNMA POOL 542531 37,582.13 39,898.72
31377N5N5 FNMA POOL 382553 19,459,079.60 20,409,266.46
31380NTM6 FNMA POOL 445256 912,759.95 957,685.99
31400CA61 FNMA POOL 683229 2,121,636.02 2,181,360.07
31400QQG1 FNMA POOL 694455 971,912.13 997,317.91
31401HJ78 FNMA POOL 708686 2,895,639.95 2,941,564.80
31401XTHO FNMA POOL 721552 2,001,880.27 2,045,651.59
31400YDA1 FNMA POOL 701297 570,128.13 586,011.90
31403AMBS FNMA POOL 742954 595,875.88 613,765.27
31365WJN4 FNMA POOL 139869 1,596,626.49 1,610,517.14
31377GPRS FNMA POOL 376732 5,598.35 5,902.54
31382SF63 FNMA POOL 490789 51,422.71 53,624.24
31377E4C0 FNMA POOL 375319 464,340.88 514,733.98
31376CV27 FNMA POOL 351733 68,215.13 72,634.53
31371HLQY FNMA POOL 252435 39,903.25 42,046.49
01F060410 FNMA TBA JAN 15 SINGLE FAM 4,000,000.00 4,195,000.00
31376JVR7 FNMA POOL 357124 283,193.28 295,405.99
313921TY4 FEDERAL NATL MTG ASSN 509,807.52 512,560.48
31385H3H3 FNMA POOL 545400 293,357 .41 306,008.45
31389HNF1 FNMA POOL 625990 1,642,846.82 1,704,453.58
31387JVS2 FNMA POOL 585725 40,942.15 43,105.37
31390QR64 FNMA POOL 653109 57,700.56 60,008.58
31390QUTO FNMA POOL 653194 38,5600.78 40,040.81
31392EFB1 FEDERAL NATL MTG ASSN 926,958.56 935,085.85
31375FPG7 FNMA POOL 333523 279,606.04 286,626.11
31386EJ25 FNMA POOL 561081 112,278.61 117,120.63
31391K7D3 FNMA POOL 669692 1,116,843.44 1,158,948.44
31385JQT8 FNMA POOL 545966 178,478.03 182,591.40
31391PVP8 FNMA POOL 673022 303,808.37 315,391.06
31385JNU8 FNMA POOL 545903 44,162.80 45,984.52
31390PPD3 FNMA POOL 652120 193,094.69 201,349.49
31391PUD6 FNMA POOL 672980 298,762.67 310,713.18
31391K4D6 FNMA POOL 669620 40,925.62 43,174.93
31391VLV3 FNMA POOL 678140 486,914.35 497,527.57
31391Y6N2 FNMA POOL 681377 43,910.72 44,867.84
31391S7M6 FNMA POOL 676000 577,592.36 606,183.18
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31390YVH8 FNMA POOL 660416 38,852.14 40,841.79
31391SUQn1 FNMA POOL 675691 76,485.54 79,401.55
31377FBX3 FNMA POOL 375454 464,930.32 516,404.80
31391PVD5 FNMA POOL 673012 786,927.79 805,064.04
31400FPB7 FNMA POOL 686318 354,376.93 362,101.25
31391GPZ3 FNMA POOL 666540 242,417.64 252,599.18
31391FDK1 FNMA POOL 665306 49,365.13 50,502.84
31401AC21 FNMA POOL 702189 505,290.99 516,810.06
31400D2S0 FNMA POOL. 684885 46,632.27 47,648.71
31400TK89 FNMA POOL 697019 233,391.79 238,479.01
31400HAK9 FNMA POOL 687710 118,820.91 123,811.39
31391BH26 FNMA POOL 661849 479,243.10 490,288.17
31390WKC5 FNMA POOL 658291 418,529.28 428,175.08
31400X4L9 FNMA POOL 701127 449,294.20 459,649.04
31400UH6B4 FNMA POOL 697853 798,623.49 816,031.01
31400K7B6 FNMA POOL 690390 463,392.39 473,492.91
31391UUE3 FNMA POOL 677481 44,117.84 45,937.70
31385XC88 FNMA POOL 555495 388,812.12 397,287.02
31401EWY1 FNMA POOL 706363 434,702.62 444,177.79
31401EXP9 FNMA POOL 706386 168,023.90 171,686.30
31401HKD3 FNMA POOL 708692 434,702.91 444,178.09
31389MZ91 FNMA POOL 629968 536,169.45 547,856.28
31401MJK8 FNMA POOL 712266 588,456.82 601,283.35
31401KHG3 FNMA POOL 710431 121,412.24 124,058.65
31400QGS6 FNMA POOL 694209 131,427.29 134,456.28
31400KDP8 FNMA POOL 689610 780,521.78 797,534.74
31401AER4 FNMA POOL 702244 505,694 .42 516,716.99
31401D5K3 FNMA POOL 705650 701,842.69 717,140.68
31401GXP4 FNMA POOL 708186 757,738.21 774,254.55
31401L838 FNMA POOL 711638 45,172.22 46,156.83
31376J6W4 FNMA POOL 357385 655,581.38 669,871.02
31401J3C0 FNMA POOL 710095 130,313.67 133,154.10
31391DVWO FNMA POOL 664029 498,772.84 509,644.54
31385W5K1 FNMA POOL 555350 581,784.77 605,783.39
31401DL66 FNMA POOL 705149 457,365.73 467,324.67
31401DJP7 FNMA POOL 705070 492,454.62 503,681.06
31401KAHS FNMA POOL 710208 845,279.71 863,704.19
31401C4F7 FNMA POOL 704722 403,430.80 412,224.34
31400X4C9 FNMA POOL 701119 428,731.57 438,076.59
31391JEHS FNMA POOL 668036 358,404.82 366,664.94
31401EDQ9 FNMA POOL 705811 414,814.96 423,856.64
31401KAT2 FNMA POOL 710218 124,342.37 127,052.65
31401NHB8 FNMA POOL 713126 756,591.94 773,083.30
31376J2A6 FNMA POOL 357269 588,029.33 611,550.50
31376J5K1 FNMA POOL 357350 667,263.69 692,703.12
31385XETO0 FNMA POOL 555546 613,311.90 637,844.38
31402ARH1 FNMA POOL 723288 859,538.48 880,100.27
31385XGK7 FNMA POOL 555602 429,387.64 438,746.96
31385XES2 FNMA POOL 555545 373,206.79 381,341.54
31385XBZ9 FNMA POOL 555456 48,486.12 50,425.56
31371LBC2 FNMA POOL 254835 65,729.60 68,482.03
31402QHCS8 FNMA POOL 734727 487,508.41 498,134.58
31390YFE3 FNMA POOL 659965 39,800.21 41,957.82
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31402FCN3 FNMA POOL 727377 1,776,371.86 1,844,096.04
31402YBC7 FNMA POOL 741735 52,781.88 54,952.53
31371LF87 FNMA POOL 254991 70,778.46 73,689.22
31371LGE3 FNMA POOL 254997 1,653,268.49 1,631,397.90
31400QUD3 FNMA POOL 694580 1,590,198.95 1,650,825.28
31403CJ36 FNMA POOL 744682 83,202.73 86,624 .44
31402HX71 FNMA POOL 729802 1,991,482.72 2,036,882.35
31402XGL4 FNMA POOL 741003 905,398.63 950,940.18
31385XUW5 FNMA POOL 555997 762,918.35 803,227.83
31381GKY3 FNMA POOL 460311 2,758,588.31 2,913,758.90
01F052615 FNMA TBA JAN 30 SINGLE FAM 15,795,000.00 16,012,181.25
3139216A1 FEDERAL NATL MTG ASSN GTD 619,179.46 668,094.64
31385JJC3 FNMA POOL 545759 0.23 0.24
31385JJF6 FNMA POOL 545762 0.16 0.17
01F050437 FNMA TBA MAR 15 SINGLE FAM 7,245,000.00 7,342,354.69
31385JK80 FNMA POOL 545819 0.10 0.10
31385WX87 FNMA POOL 555203 2,380,909.32 2,521,573.44
31392JAD1 FEDERAL NATL MTG ASSN 766,297.11 836,643.18
01F042616 FNMA TBA JAN 30 SINGLE FAM 4,950,000.00 4,735,758.06
01F050635 FNMA  TBA MAR 30 SINGLE FAM 1,175,000.00 1,154,345.73
31385JPX0 FNMA POOL 545938 1,071,874.76 1,109,514.71
31385XAU1 FNMA POOL 555419 0.01 0.01
31385XFJ1 FNMA POOL 555569 6,886.60 7,256.49
31393DUP4 FEDERAL NATL MTG ASSN 751,553.92 747,866.95
01F040438 FNMA TBA MAR 15 SINGLE FAM 2,155,000.00 2,087,656.25
01F052417 FNMA TBA JAN 15 SINGLE FAM 17,100,000.00 17,714,531.25
01F070617 FNMA TBA JAN 30 SINGLE FAM 50,000,000.00 52,937,500.00
01F060618 FNMA TBA JAN 30 SINGLE FAM 80,300,000.00 82,997,582.14
01F050411 FNMA TBA JAN 15 SINGLE FAM 40,900,000.00 41,711,611.42
31368HSX2 FNMA POOL 190534 282,834.37 209,176.54
313615TG1 FNMA POOL 050951 363,676.35 384,689.57
01F052417 FNMA TBA JAN 15 SINGLE FAM 6,000,000.00 6,218,437.20
01F060410 FNMA TBA JAN 15 SINGLE FAM 3,000,000.00 3,146,250.00
01F060618 FNMA TBA JAN 30 SINGLE FAM 1,000,000.00 1,033,593.80
31386UNDO FNMA POOL 573788 43,659.07 44,953.47
313877256 FNMA POOL 593964 98,697.99 101,782.30
31388XMC5 FNMA POOL 617855 849,265.97 869,970.93
31389VK97 FNMA POOL 636720 15,498.94 16,161.52
31388SBE4 FNMA POOL 613037 536,944.00 550,787.11
31385B4G7 FNMA POOL 540023 116,433.19 121,417.97
31388MXR4 FNMA POOL 609188 519,356.94 537,372.13
31386UY89 FNMA POOL 574135 115,624.61 119,237.88
31359BHL4 FEDERAL NATL MTG ASSN REMIC 441,704.86 455,370.10
313920WS5 FEDERAL NATL MTG ASSN 1,669,042.90 1,733,718.31
31374GFG7 FNMA POOL 313467 737,245.12 772,028.34
31385JPU6 FNMA POOL 545935 472,081.60 486,834.15
31385JQ68 FNMA POOL 545977 2,670,433.14 2,770,157.26
31359DR21 FEDERAL NATL MTG ASSN GTD 1,942,408.25 2,052,882.72
31374GES86 FNMA POOL 313459 1,102,053.61 1,152,318.28
01F050411 FNMA TBA JAN 15 SINGLE FAM 1,800,000.00 1,836,773.46
01F050619 FNMA TBA JAN 30 SINGLE FAM {2,500,000.00) 2,474,023.50
31385HZU9 FNMA POOL 545355 727,489.34 748,404.66
31385WZU6 FNMA POOL 555255 530,430.82 549,658.94
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139 , 1,529,765.70
31392HPK3 FEDERAL HOME LN MTG CORP 654,306.47 621,182.20
3139186F2 FNMA POOL 675970 547,312.12 561,679.06
31374TNL9 FNMA POOL 323595 1,363,502.01 1,441,357.97
110709FHO BRITISH COLUMBIA PROV CDA 12,000,000.00 11,805,492.00
408649114 DEV BK OF JAPAN 250,000,000.00 2,459,293.65
644229119 KOREA(REPUBLIC OF) 1,000,000,000.00 899,185.90
738916118 JAPAN DEVELOPMENT BANK 310,000,000.00 2,931,506.02
515885114 JAPAN DEVEL BANK 150,000,000.00 1,508,957.73
738916118 JAPAN DEVELOPMENT BANK 175,000,000.00 1,654,882.43
56228911 SWEDEN(KINGDOM) 1,160,000,000.00 161,587,147.17
135087XB5 CANADA GOVT 535,000,000.00 453,544,205.84
110709ER9 BRITISH COLUMBIA PROV CDA 15,000,000.00 12,174,114.92
11942WAD9 BUENOS AIRE PROV BUENOS 1,000,000.00 150,000.00
135087WL4 CANADA GOVT 75,000,000.00 62,478,235.64
135087WY6 CANADA GOVT 450,000,000.00 365,752,756.82
110709EQ1 BRITISH COLUMBIA PROV CDA 10,000,000.00 10,812,010.00
088808I13 TREASURY 166,700,000.00 321,426,267.25
572601115 GERMANY FED REP 228,000,000.00 298,972,100.19
135087VD3 CANADA GOVT 57,500,000.00 45,194,621.78
402514116 ARGENTINA(REP) 84,000,000.00 23,520,000.00
414737119 BRAZIL(FEDERATIVE REPUBLIC) 800,000.00 790,400.00
135087WS9 CANADA GOVT 10,000,000.00 10,838,110.00
535736115 SWEDEN(KINGDOM OF) 250,000,000.00 38,153,377.90
464042113 GERMANY (FEDERAL REPUBLIC) 56,000,000.00 76,103,466.07
464491112 GERMANY (FEDERAL REPUBLIC OF) 56,000,000.00 76,572,133.49
135087XH2 CANADA GOVT 29,500,000.00 23,885,355.00
135087XJ8 CANADA GOVT 175,000,000.00 139,348,616.75
637730115 NEW ZEALAND GOVERNMENT OF 100,000,000.00 68,182,728.40
135087XK5 CANADA GOVT 114,300,000.00 88,751,108.53
013051BN6 ALBERTA PROV CDA 25,000,000.00 19,659,895.53
105756AV2 BRAZIL FEDERATIVE REP 50,000,000.00 60,000,000.00
135087XL3 CANADA GOVT 52,500,000.00 41,227,278.00
642678119 NEW ZEALAND (GOVERNMENT) 174,000,000.00 115,496,355.16
653041116 NEW ZEALAND (GOVERNMENT) 3,100,000.00 2,069,905.52
135087XN9 CANADA GOVT 100,000,000.00 78,505,707.10
750663119 POLAND (GOVT OF) 160,000,000.00 38,250,554.38
135087XR0 CANADA GOVT 293,000,000.00 226,786,194.62
593048AX9 MEXICO UNITED MEXICAN STS 1,839,000.00 2,666,550.00
91086QAF5 UNITED MEXICAN STS 1,380,000.00 1,640,475.00
596448113 DENMARK KINGDOM 20,000,000.00 3,784,758.98
436571116 NETHERLANDS (KINGDOM) 10,000,000.00 13,420,770.16
513251111 BELGIUM(KINGDOM) 10,000,000.00 13,806,743.43
542014118 SPAIN KINGDOM OF 3,500,000.00 5,099,071.52
542359117 BELGIUM (KINGDOM OF) 3,200,000.00 4,345,100.47
559549113 FRANCE(GOVT OF) 10,500,000.00 14,225,018.64
561387114 BELGIUM (KINGDOM QOF) 4,000,000.00 5,070,629.33
586824117 NETHERLANDS KINGDOM OF 5,000,000.00 6,883,820.78
569576114 SPAIN (KINGDOM OF) 10,000,000.00 12,737,471.32
514831119 ITALY (REP OF) 20,000,000.00 28,470,448.45
613926117 JAPAN (GOVT OF) 999,000,000.00 9,168,390.78
536217115 ITALY (REP OF) 8,000,000.00 11,046,403.83
135087WL4 CANADA GOVT 5,500,000.00 4,581,737.28
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099971116 U K TREASURY STOCK 3,500,000.00 6,860,754.87
02404118 UK TREASURY STOCK 4,600,000.00 9,787,759.66
543001114 FRANCE (GOVT OF) 8,300,000.00 11,334,353.89
500317115 GERMANY (FED REP) 13,000,000.00 17,445,558 22
548104111 SWEDEN KINGDOM OF 30,000,000.00 4,329,909.80
048930114 U K TREASURY STOCK 2,000,000.00 3,334,693.85
540158l15 GERMANY(FED REP) 7,750,000.00 10,717,822.00
616355116 JAPAN (GOVT 2,200,000,000.00 20,857,814.69
922646AS3 VENEZUELA REP 3,800,000.00 3,458,000.00
526994111 MIN OF FIN RUSSIA 5,200,000.00 6,084,000.00
580934110 GERMANY(FED REP) 13,000,000.00 17,785,610.76
593048AX9 MEXICO UNITED MEXICAN STS 2,400,000.00 3,474,000.00
593330116 ITALY (REPUBLIC OF) 11,000,000.00 15,758,368.12
423081111 RUSSIAN FEDERATION 5,400,000.00 " 5,197,500.00
591455113 FRANCE REPUBLIC OF 8,000,000.00 10,475,768.82
91086QAF5 UNITED MEXICAN STS 3,000,000.00 3,555,000.00
635224111 JAPAN GOVT OF 5,660,000,000.00 53,229,456.00
634471119 JAPAN (GOVT OF) 600,000,000.00 5,752,928.99
721845118 FRANCE (REPUBLIC OF) 12,700,000.00 16,980,301.49
135087XJ8 CANADA GOVT 8,000,000.00 6,372,141.61
725917111 ITALY (REPUBLIC) 8,000,000.00 10,662,953.25
653230115 JAPAN (GOVT) 5,000,000,000.00 46,932,910.33
548104111 SWEDEN KINGDOM OF 23,700,000.00 3,418,784.24
501975119 SWEDEN (KINGDOM OF) 28,530,000.00 4,517,663.03
753753115 FRANCE (GOVT OF) 11,650,000.00 14,765,409.15
759205110 GERMANY (FEDERAL REPUBLIC) 1,265,000.00 1,570,716.99
769795118 GERMANY (FEDERAL REPUBLIC) 7,200,000.00 9,079,453.73
539363114 GERMANY FED REPUBLIC OF 17,500,000.00 23,624,528.73
099979119 U K TREASURY STOCK 440,000.00 1,084,931.94
524467110 GERMANY(FEDERAL REPUBLIC OF) 2,680,000.00 3,689,829.35
030426113 UK TREASURY 604,000.00 1,141,368.96
550875l12 GERMANY FED REP 14,250,000.00 18,146 978.25
561367116 GREECE(REP OF) 9,533,308.00 13,461,451.63
089877117 CONVERSION 3,800,000.00 7,252,225.16
088815118 TREASURY 740,000.00 1,707,156.31
593330116 ITALY (REPUBLIC OF) 12,440,000.00 17,804,021.44
431779110 GERMANY FEDERAL REP OF 3,500,000.00 4,588,225.80
464042113 GERMANY (FEDERAL REPUBLIC) 3,220,000.00 4,375,949.30
464491112 GERMANY (FEDERAL REPUBLIC OF) 6,281,000.00 8,568,385.18
304687119 UK TREASURY STOCK 3,190,000.00 5,800,809.86
708881110 SLOVENIA(REP OF) 820,000.00 1,105,312.68
728146114 GERMANY (FED REP) 5,660,000.00 7,568,669.82
733531110 ITALY (REPUBLIC OF) 11,900,000.00 16,465,298.35
733815117 GERMANY (FED REP) 963,000.00 1,266,285.10
740596114 HUNGARY (REPUBLIC) 194,660,000.00 845,107.38
753243117 GERMANY(FED REP) 12,970,000.00 16,713,414.08
754050115 GERMANY (FEDERAL REPUBLIC OF) 18,190,000.00 22,247,617.62
752820113 POLAND (REPUBLIC) 20,780,000.00 5,259,651.23
742102119 GERMANY (FEDERAL REPUBLIC OF) 32,200,000.00 41,971,233.64
99NWSFII6 REPUBLIC OF HUNGARY 456,160,000.00 2,046,176.92
75920510 GERMANY (FEDERAL REPUBLIC) 19,623,000.00 24,373,032.24
759680114 AUSTRIA (REP OF) 20,710,000.00 25,036,916.45
751636114 POLAND (REPUBLIC OF) 8,895,000.00 2,294,510.27
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GERMANY (FEDERAL REPUBLIC) 42,858,781.46
769795118 GERMANY (FEDERAL REPUBLIC) 21,130,000.00 26,651,005.11
771127110 GERMANY (FED REP) 7,350,000.00 9,267,403.80
135087WV2 CANADA GOVT 2,814,150.00 2,686,209.34
542359117 BELGIUM (KINGDOM OF) 5,170,000.00 7,020,052.95
592327113 MEXICO(UTD MEX ST) 800,000.00 1,123,257.92
428069111 NETHERLANDS (KINGDOM) 190,000.00 254,083.94
535733112 SWEDEN(KINGDOM OF) 20,400,000.00 3,283,710.20
135087UL6 CANADA GOVT 1,733,466.00 1,629,035.49
088808113 TREASURY 2,212,000.00 4,265,908.36
611137113 JAPAN(GOVT OF) 945,400,000.00 9,331,601.71
559875l12 GERMANY FED REP 560,000.00 712,960.76
501975119 SWEDEN (KINGDOM OF) 18,200,000.00 2,881,930.15
606011117 AUSTRALIA(CMNWLTH) 2,140,000.00 1,670,783.62
444927110 FRANCE REPUBLIC 345,000.00 475,494.95
629296117 JAPAN GOVT OF 110,000,000.00 1,148,086.12
483888116 SWEDEN KINGDOM OF 36,000,000.00 5,238,5619.59
704058119 SPAIN (KINGDOM OF) 1,420,000.00 2,005,453.73
711436118 FRANCE (REP OF) 1,360,000.00 1,783,796.94
637496113 JAPAN (GOVT OF) 1,005,000,000.00 9,426,763.09
639736110 JAPAN (GOVT OF) 512,500,000.00 4,821,674.79
135087XH2 CANADA GOVT 8,010,000.00 6,484,861.29
135087XJ8 CANADA GOVT 5,334,000.00 4,248,625.42
730043119 ITALY REPUBLIC OF BTP 250,000.00 322,621.94
587273116 BRAZIL (FEDERATIVE REPUBLIC) 1,000,000.00 1,421,415.97
652315115 SOUTH KOREA (REPUBLIC OF) 700,000,000.00 636,826.69
733482116 SWEDEN(KINGDOM OF) 28,800,000.00 4,235,965.14
730959116 NETHERLANDS KINGDOM OF 3,410,000.00 4,545,083.82
733534114 DENMARK KINGDOM OF 23,310,000.00 4,114,704.74
743730116 HUNGARY (REPUBLIC) 200,000,000.00 931,284.70
653820113 SOUTH KOREA (REPUBLIC) 500,000,000.00 441,850.61
751890117 JAPAN FIN CORP ME 391,000,000.00 3,749,834.84
752076112 DEV BK OF JAPAN 77,000,000.00 703,252.78
753852115 BELGIUM (KINGDOM) 2,270,000.00 2,844,940.91
750663l19 POLAND (GOVT OF) 2,000,000.00 478,238.80
757245118 GERMANY(FED REP) 4,019,000.00 5,081,787.93
606523I11 AUSTRALIA (CMNWLTH) 1,420,000.00 1,458,882.27
767702116 ITALY (REP) 120,000.00 152,804.55
715638AP7 PERU REP 500,000.00 496,000.00
683234JU3 ONTARIO PROV CDA 2,630,000.00 2,833,961.76
748148PG2 QUEBEC PROV CDA 2,840,000.00 3,038,325.72
803854FK9 SASKATCHEWAN PROV CDA 8,000,000.00 8,272,712.00
563469DH5 MANITOBA PROV CDA 1,580,000.00 1,682,761.84
099979119 U K TREASURY STOCK 6,540,200.00 16,119,502.19
541948118 CADES 1,840,000.00 3,456,925.38
024440112 UK TREASURY STRIP 6,725,000.00 3,805,454 .41
088808113 TREASURY 900,000.00 - 1,735,677.00
089160118 UNITED KINGDOM TREASURY STOCK 1,010,000.00 1,958,844 .42
024041118 UK TREASURY STOCK 2,100,000.00 4,468,325.06
030426113 U KTREASURY 3,756,000.00 7,097,652.04
088815Ii8 TREASURY 5,362,000.00 12,369,962.34
09998311 U K TREASURY STOCK 806,000.00 1,561,465.20
304687119 U K TREASURY STOCK 5,077,900.00 9,238,379.72
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UK TREASURY STRIP 25,000. ,179,815.
317341118 TREASURY 660,000.00 1,199,931.26
318295115 UK TREASURY STOCK 1,540,000.00 2,803,974.85
74815HCH3 QUEBEC PROV CDA MTN 485,000.00 649,992.15
74815HCD2 QUEBEC PROV CDA MEDIUM TERM 2,345,000.00 2,750,966.40
759205110 GERMANY (FEDERAL REPUBLIC) 8,475,000.00 10,523,182.99
593048AX9 MEXICO UNITED MEXICAN STS 8,240,000.00 12,001,560.00
448814EKS5 HYDRO QUEBEC 2,800,000.00 3,437,784.00
91086QAF5 UNITED MEXICAN STS 4,270,000.00 5,059,950.00
726255I15 KOREA DEPOSIT INS 1,239,000.00 1,372,935.90
135087UT9 CANADA GOVT 3,900,000.00 4,067,347.65
135087WL4 CANADA GOVT 1,500,000.00 1,250,029.02
615830119 NEW ZEALAND GOVT 6,230,000.00 4,120,575.43
460984110 NORWAY (KINGDOM OF) 22,710,000.00 3,518,397.82
563435119 GREECE (REP OF) 5,670,000.00 7,624,617.04
663533I10 NEW ZEALAND (GOVT OF) 2,150,000.00 1,760,525.98
678865I19 SOUTH AFRICA(REPUBLIC OF) 25,950,000.00 5,156,177.53
439074118 GERMANY(FED REP) 6,200,000.00 9,243,681.58
662784I10 NEW ZEALAND 2,280,000.00 1,586,855.08
135087XD1 CANADA GOVT 4,260,000.00 3,503,271.04
705838113 LITHUANIA (REPUBLIC 900,000.00 1,261,905.57
99MBDRII3 MEXICO FIXED RATE BONDS 49,000.00 495,962.98
598131113 GERMANY(FEDERAL REPUBLIC) 4,460,000.00 5,823,645.53
63773015 NEW ZEALAND GOVERNMENT OF 2,700,000.00 1,845,188.11
730066110 CROATIA (REP OF) 1,500,000.00 2,032,035.78
313683Ii7 CYPRUS (REPUBLIC OF) 3,300,000.00 4,454,245.14
734653111 CHILE 3,100,000.00 4,036,094.81
135087XL3 CANADA GOVT 11,790,000.00 9,257,556.36
642678l19 NEW ZEALAND (GOVERNMENT) 11,620,000.00 7,713,032.45
635192110 STH AFRICA{REP OF) 18,980,000.00 2,964,007.79
722500118 ICELAND(REP OF) 32,000,000.00 613,414.20
738107114 NORWAY (KINGDOM OF) 9,860,000.00 1,694,909.81
740596114 HUNGARY (REPUBLIC) 276,000,000.00 1,197,456.14
722506115 ICELAND (REP OF) 81,000,000.00 921,340.01
750663119 POLAND (GOVT OF) 20,620,000.00 4,914,114.72
260851113 MEXICO (UTD MEX ST) 434,000.00 3,936,308.26
758853118 HUNGARY (GOVT OF) 860,000,000.00 3,680,205.11
654885I15 THAILAND(KINGDOM) 27,000,000.00 727,162.52
672331118 THAILAND(KINGDOM OF) 25,000,000.00 588,654.48
7580647114 REPUBLIC OF HUNGARY 260,000,000.00 1,170,281.85
413583118 BELGIUM(KINGDOM) 75,000,000.00 96,124,374.21
43647011 GERMANY(FED REP) 20,000,000.00 26,347,090.88
553219119 SPAIN (KINGDON OF) 29,500,000.00 37,712,174.93
428069111 NETHERLANDS (KINGDOM) 30,000,000.00 40,118,516.50
565634115 PORTUGAL (REP OF) 30,000,000.00 38,181,082.01
562998117 GERMANY (FEDERAL REPUBLIC OF) 25,000,000.00 31,581,065.11
587213112 iITALY REPUBLIC OF 10,000,000.00 13,036,033.00
589564116 GERMANY(FED REP) 26,000,000.00 33,5610,048.55
431779110 GERMANY FEDERAL REP OF 30,000,000.00 39,327,649.69
591455113 FRANCE REPUBLIC OF 25,000,000.00 32,736,777.58
465666118 FRANCE (REPUBLIC OF) 45,000,000.00 59,337,716.27
712665111 FINLAND(REP OF) 25,000,000.00 33,381,643.06
721848I12 FRANCE (GOVT OF) 30,475,000.00 38,460,800.69
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FRANCE (GOVT 15,000,000.00 19,308,123.98
732665117 GERMANY (FEDERAL REPUBLIC 32,500,000.00 41,156,639.56
733530112 ITALY REPUBLIC 25,000,000.00 32,110,832.35
739261118 GERMANY (FED REP) 60,000,000.00 76,354,595.92
30014512 ABBEY NATL TREASURY SERVICES 12,500,000.00 15,785,014.15
757355115 PORTUGAL (REPUBLIC) 10,000,000.00 12,645,039.55
768703113 GERMANY (FEDERAL REPUBLIC OF) 100,000,000.00 126,147,671.36
439371118 FRANCE (GOVT OF) 25,000,000.00 32,651,131.87
404022118 NETHERLANDS (KINGDOM OF) 70,000,000.00 91,473,143.95
922646AS3 VENEZUELA REP 550,000.00 500,500.00
52699411 MIN OF FIN RUSSIA 600,000.00 702,000.00
593048AX9 MEXICO UNITED MEXICAN STS 100,000.00 144,750.00
423081111 RUSSIAN FEDERATION 600,000.00 577,500.00
91086QAF5 UNITED MEXICAN STS 150,000.00 178,125.00
579517116 FRANCE (REPUBLIC OF) 1,181,972.00 1,736,145.50
731011AM4 POLAND REP 300,000.00 327,000.00
089326115 U K TREASURY STOCK 500,000.00 1,727 585.52
55413311 FRANCE (REPUBLIC OF) 53,954,500.00 72,513,177.64
135087WV2 CANADA GOVT 84,424,500.00 80,586,280.33
135087XQ2 CANADA GOVT 9,987,700.00 8,062,811.87
413583118 BELGIUM(KINGDOM) 650,000.00 833,077.91
591455I13 FRANCE REPUBLIC OF 3,000,000.00 3,928,413.31
703155114 ITALY (REPULIC 11,000,000.00 14,429,850.62
739261118 GERMANY (FED REP) 6,200,000.00 7,889,974.91
733815117 GERMANY (FED REP) 380,000.00 499,676.36
439371118 FRANCE (GOVT OF) 6,000,000.00 7,836,271.65
206172111 VEREINIGTE MEXIKAN 57,200,000.00 5,463,835.01
294681114 MEXICO (UNITED MEXICAN STATES) 267,000.00 2,644,517.12
88299A9C8 TEXAS PETROCHEMICALS 7,017,654.71 6,912,389.89
67799A8D5 OGLEBAY NORTON COMPANY 12,382,155.55 12,072,601.66
36199K9A0 GMAC COMMERCIAL LOAN 22,000,000.00 22,000,000.00
4579999A0 INSIGHT MIDWEST HOLDINGS LLX 2,000,000.00 2,000,620.00
'36199E9E6 FUNDING OF TEKNI! PLEX INC 689,273.17 686,261.05
31999E9X7 FUNDING OF VOUGHT AIRCRAFT IND 509,873.17 511,137.66
31999E9Z2 FUNDING OF VOUGHT AIRCRAFT IND 844,849.24 846,961.36
91299G9Z8 UNITED RENTALS INC 58,616.02 58,814.73
4729919B6 JEFFERSON SMURFIT TERM LOAN B 549,090.91 548,657.13
31999F9A4 FUNDING OF GREEKTOWN CASINO 186,939.16 187,406.50
44999E9A0 IMC GLOBAL INC 112,477.20 113,264.54
'3729969E0 GEO SPECIALITY CHEMICAL LN1634 568,750.00 512,585.94
74199B9C7 PRIMEDIA INC 301,864.83 291,299.56
36199E9X4 FUNDING OF STEWART ENTERPRISES 34419 346.45
86099A9A8 STEWART ENTERPRISES LN 584 196,038.65 197,324.72
8679109C7 SUNRISE MED INC 36,846.18 36,661.95
8679109D5 SUNRISE MED INC 87,893.43 87,453.95
'8679109E3 SUNRISE MED INC 98,880.11 98,385.72
3929909G4 GREEKTOWN CASINO LLC 0.17 0.17
3929809F6 GREEKTOWN CASINO LLC 161,774.36 161,774.36
0409959C8 ARGOSY GAMING COMPANY 975,000.00 977,437.50
909991982 UNITED DEFENSE INDUSTRIES 2,012,281.38 2,017,151.10
45099A9A4 ISP CHEMCO INC 444 444 44 446,666.66
9329909F3 VOUGHT AIRCRAFT INDUSTRIE 174,128.51 173,910.85
'0429919E1 ARMKEL LLC 268,539.75 270,580.65
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17199A9Y0 CHURCH + DWIGHT 430,022.50 434,008.81
0359909K8 FUNDING OF MARY KAY INC 541,840.24 544,549 44
'7599969E3 RELIZON COMPANY TLB 860,443.08 843,234.22
74199A9D7 PRIMEDIA INC 1,087,782.77 1,049,710.36
4499969F6 IMC GLOBAL INC 118,886.05 119,718.22
858119988 STEEL DYNAMICS INC 851,499.32 858,949.94
24399E9C4 DEAN FOODS COMPANY T/L B 946,782.64 954,830.20
03599X9A8 FUNDING OF EXPRESS SCRIPTS INC 512,820.51 515,384.61
4645929D8 ISLE OF CAPRI CASINOS INC 250,866.75 252,294 18
4792699A2 JOHNSONDIVERSEY INC 567,988.49 572,782.26
23499B9E7 DAVITA INC 856,824 .97 860,423.63
36199N9J5 FUNDING OF TRIMAS CORP 696,030.62 695,961.01
0499969B9 ATLAS FREIGHTER LEASING il 912,765.69 664,037.04
36199NSLO FUNDING OF MUELLER GRP INC 985,000.00 987,373.83
82799A9A0 SILGAN HOLDINGS 699,785.87 702,627.00
1219929C7 COMMUNITY HEALTH SYSTEMS INC 2,962,500.00 2,979,415.87
8292269X9 SINCLAIR BROADCASTING GROUP 194,360.00 195,574.75
74899R9A9 SPX CORPORATION 1,189,017.96 1,197,935.59
36499J9B8 FUNDING OF PACIFIC ENERGY 500,000.00 503,750.00
4649969W9 ISLE OF CAPRI CASINOS INC 1,081,439.15 1,087,592.54
36499X9B7 FUNDING OF REGAL CINEMAS INC 518,000.00 523,050.45
00899A9M5 AGRILINK 868,737.99 874,984.13
3739969B5 GEORGIA GULF CORP 615,318.74 619,164.48
7469919C4 PURCHASE OF URS CORP 1,334,117.45 1,334,784 .51
'7469919E0 PURCHASE OF CONMED CORP 109,596.14 110,692.10
2079949GH1 CONMED CORPORATION 159,817.39 161,415.57
74699A9C4 PURCHASE OF GREIF BROTHERS CO 754,166.67 755,675.00
746992928 PURCHASE OF U S SHIPPING ACQ 386,057.69 388,953.12
74699A9E0Q PURCHASE OF NC! BUILDING SYSTE 475,312.50 477,489.43
74699A0F7 FLEXI VAN CORP 168,596.48 168,807.23
3389069A0 FLEXI VAN LEASING INC 32,299.64 32,340.01
5849999A6 MEDIACOM BROADBAND GROUP 250,000.00 250,907.50
10599J9D8 BRAND SERVICES, INC 271,895.80 272,575.53
23299BSK5 DADE BEHRING INC 180,713.16 181,992.61
44799Q920 HUNTSMAN CO 718,899.12 673,967.92
252990912 DEX MEDIALLC 255,000.18 257,073.34
76199B9P3 REXNORD CORP 287,326.38 288,762.92
03099D9D1 AMERISTAR CASINOS 987,237.50 991,186.45
42799C9B8 HERCULES INC 459,642.71 460,506.84
0589909P9 BALL CORP 436,107.04 437,803.50
3589909W1 DEL MONTE CORP 45492913 459,669.50
29499A9M8 FUNDING OF PERKIN ELMER INC 981,660.43 989,022.88
82999A9P5 SINCLAIR BROADCASTING GRP INC 676,034.78 679,935.50
8668099C2 SUN MEDIA CORP 100,060.04 100,227.14
79099A0A3 ST JOHN KNITS INTL INC 339,661.91 339,875.89
'3849969E6 GRAHAM PACKAGING CO 996,489.72 994,825.57
92599A9F0 VERITAS DGC INC SR SECURED 455,235.89 452,108.42
15499A8A3 CENTRAL PARKING CORPORATION 245,369.38 246,596.23
51399Q89V8 LAMAR MEDIA CORPORATION TLB 609,756.10 614,439.03
22899A9F4 CROWN CORK + SEAL 710,574.83 717,808.48
01899Q9W6 ALLIANT TECH SYSTEMS 714,285.71 720,407.10
44799G9S8 HUNTSMAN COMPANY 432,255.64 405,239.66
61699Q9B8 MOORE WALLACE 384,431.82 385,512.07
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PEABODY COA ,368.42 ,098.13
88199S9F3 TESORO PETROLEUM CORP 53,920.78 55,268.80
03199J9ES5 AMKOR TECHNOLOGY INC 79,302.45 80,194.60
45999D9Y7 INTERNATIONAL STEEL (1SG ACQU 75,346.58 75,346.58
76099T9Y6 RENT A CENTER INC 721,574.58 726,308.07
01999voB0 ALLIED WASTE NORTH AMER INC 1,481,361.34 1,497,285.99
0089969L6 AIMCO 781,250.00 787,601.56
75899A9C9 REGAL CINEMAS 640,005.01 646,244.99
42099A9C7 HAYES LEMMERZ INTERNATIONAL IN 566,148.65 570,570.29
69399D9CH1 PACER INTERNATIONAL TL 578,769.44 582,751.36
30199X9X5 VAIL ASSOCIATES INC 80,675.68 80,171.46
69099C9E2 OWENS ILLINOIS GENERAL INC 494,279.18 495,762.02
69099X9X4 OWENS ILLINOIS GENERAL INC 521,739.13 525,652.17
88099A9M8 TESORO PETROLEUM CORPORATION 107,430.56 110,116.44
90999S9R5 UNITED COMPONENTS INC 318,214.28 320,600.89
29499A979 WEG ACQUISITIONS LP 207,299.77 209,372.77
389375947 GRAY TELEVISION INC 603,599.27 607,999.52
37934A9D4 GLOBAL IMAGING 83,125.00 83,748.47
36999A9E6 GENERAL BINDING CO TL 473,103.45 474,286.21
9819959X3 WORLDSPAN TL 121,289.58 121,441.18
92899D9J3 VIVENDI UNIVERSAL S A 2,077,922.08 2,088,311.69
0119949G7 ALARIS MEDICAL INC 154,912.38 156,526.57
30399COM3 FAIRCHILD SEMICONDUCTOR 379,770.98 382,619.27
6700149A9 NOVEON INTERNATIONAL INC 855,099.05 860,802.56
87299G9H6 TRW AUTOMOTIVE 1,000,000.00 1,006,670.00
8936479B5 TRANSDIGM INC 275,388.73 278,316.11
96099Q9P9 WESTLAKE CHEMICAL CORP 86,739.13 87,714.96
49499E9L0 KINETIC CONCEPTS INC 312,894.24 315,535.04
25499Q9F6 DIRECT TV HOLDINGS LLC 70,043.78 70,510.97
38899A9P8 GRAPHIC PACKAGING INTL 1,705,046.94 1,712,515.08
17299C9D1 CINEMARK USA 846,146.10 855,140.64
88099A0T3 TEMPUR WORLD 116,083.35 116,953.97
02399A9P9 AMSTED INDUSTRIES INC 995,000.00 999,5567.11
3589979P9 FRESENIUS MEDICAL CARE 391,894.69 394,441.99
318995976 FEDERAL MOGUL CORPORATION DIP 1,968,884.10 1,968,884.10
471992985 JARDEN CORPORATION 130,108.69 131,166.47
01858P9C1 ALLIANCE GAMING CORPORATION 529,798.76 534,323.24
2529989Y3 DEX MEDIA WEST 1,310,442.41 1,324,778.51
04599Q9T0 ASSOCIATED MATERIALS 36,118.42 36,299.01
0559949X7 B + G FOODS INC 297,234.25 299,463.51
58499R9D0 MEDCO HEALTH SOLUTIONS INC 666,666.67 672,833.34
01499A9M7 ALDERWOODS GROUP INC 167,653.02 169,748.67
41099B9DS HANGER ORTHOPEDIC 329,124.57 332,623.17
81199Q9ES5 SCOTTS COMPANY 610,495.06 616,221.51
62999A951 NALCO COMPANY 1,166,666.67 1,170,318.34
23330X9G7 DRS TECHNOLOGIES INC 495,293.82 500,761.86
085992977 BERRY PLASTICS 492,515.62 491,899.90
23299A9G6 DS WATERS 461,538.46 467,690.77
55999A9F3 MICHEAL FOODS 661,290.32 667,241.92
55999A%E6 MICHAEL FOODS 564,516.13 569,596.78
67799A9G8 OGLEBAY NORTON REVOLVER 898,801.07 865,096.04
37199WOA2 GENESIS HEALTHCARE CORPORATION 240,545.45 241,748.18
3732009D8 GEORGIA GULF CORP 22,112.51 22,250.71
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ALLIANCE GAMING CORP 193,333.33 194,984 .40
40399W9B2 GULFTERRA ENERGY PARTNERS 1,626,567.24 1,634,700.08
0359969D1 FUNDING OF STILLWATER MINING C 1,092,767.58 1,090,035.67
89599C9A3 TRIAD HOSPITALS FAC BANK GROUP 1,079,538.63 1,087,743.12
31999F9B2 FDNG OF SUNRISE MED INC 263,680.28 262,361.88
91199D9T0 UNITED RENTALS 129,310.98 129,749.35
4499969D1 IMC GLOBAL INC 120,511.28 121,354.86
464990975 ISP OF CHEMCO 530,555.56 533,208.34
3199999Y6 FUNDING OF ST JOHN S KNITS 343,735.09 343,951.65
4496699D4 IMC GLOBAL INC 63,156.87 63,598.97
5149909P7 LAND O LAKES 570,303.83 561,869.04
74199A9Y1 PRIMEDIA INC 397.35 383.44
018996949 ALLIANT TECHSYSTEMS INC 44,630.38 45,012.86
0259939D0 AMERICAM MEDIA OPERATIONS INC 262,685.23 264,983.73
25499V9X6 DIRECTV HOLDINGS LLC 982,456.14 989,009.13
21099V9A9 CONSTELLATION BRANDS INC 833,333.33 839,791.68
2310829C4 CUMULUS MEDIA INC 178,141.02 179,922.43
96999V9B0 WILLIAMS PRODUCTION RMT CO 1,004,567.30 1,012,101.55
032094929 AMPHENOL CORP 1,227,000.00 1,234,055.25
00499D9G6 ACCURIDE CORPORATION : 634,615.38 637,985.19
01899Q97Z9 ALLIED WASTE NAINC 319,491.53 323,219.98
12499D9K2 CB RICHARD ELLIS SERVICES 98,696.69 99,436.91
36199K9A0 GMAC COMMERCIAL LOAN 17,000,000.00 17,000,000.00
62499R9L4 MOVICOM ‘ 7,000,000.00 5,355,000.00
7059969F5 PEGASUS MEDIA + COMM INC 1,750,000.00 1,767,500.00
67099N928 OCM HIGH YIELD HOLDINGS 154,201.00 152,860.84
'957992928 WESTERN ASSET 660,258.28 13,030,857 .41
'957990922 WESTERN ASSET HIGH YIELD LLC 1,802,567.32 ' 23,081,874.57
'975995952 WESTERN ASSET INVEST GRADE 3,740,973.25 63,940,714.84
'957992928 WESTERN ASSET 1,596,778.46 31,514,019.69
61745C105 MORGAN STANLEY INDIA INVT FD 541,321.00 14,372,072.55
78462F103 SPDR TRUST 6,304,000.00 701,509,120.00
78657R102 SAFFRON FD INC 276,100.00 2,484,900.00
99X136701 SWAPTION (45,000,000.00) 632,115.00
99X136693 EWCO 3MLB (45,000,000.00) 516,015.00
99X113569 SWAPTION (15,800,000.00) 52,140.00
99X118345 SYNTH/SWAPTION : {25,000,000.00) 87,500.00
99X118329 SYNTH / SWAPTION 50,000,000.00 87,500.00
99X113569 SWAPTION {48,100,000.00) 158,922.40
99X113569 SWAPTION (28,400,000.00) 150,520.00
99X123717 U S TREAS NOTES 10YR FUTURES (433,000.00) 216,500.00
99X124863 U S TREAS NOTES 10YR FUTURES (355,000.00) 416,015.63
99X125449 U S TREAS NOTES 10YR FUTURE , (306,000.00) 28,687.50
99X126413 EURODOLLAR FUTURES (222,500.00) 25,587.50
99X127320 U S TREAS NOTES 5YR FUTURES (83,000.00) 37,194.79
99X130290 EURODOLLAR FUTURES (285,000.00) 101,887.50
99X133252 U S TREAS NOTES 10YR FTRS {355,000.00) 72,109.38
99X133492 U S TREAS NOTES 10YR FUTURES {144,000.00) 99,000.00
99X123717 U S TREAS NOTES 10YR FUTURES {(266,000.00) 133,000.00
99X124863 U S TREAS NOTES 10YR FUTURES (304,000.00) 356,250.00
99X125449 U S TREAS NOTES 10YR FUTURE (268,000.00) 25,125.00
99X126413 EURODOLLAR FUTURES (210,000.00) 24,150.00
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CUSIPNun
99X127361

ecurity,

U S TREAS NOTES 5YR FUTURES (78,000.00) ,125.00
99X130290 EURODOLLAR FUTURES {152,500.00) 54,518.75
99X133252 U S TREAS NOTES 10YR FTRS {305,000.00) 61,953.13
99X123717 U S TREAS NOTES 10YR FUTURES (781,000.00) 390,500.00
99X124863 U S TREAS NOTES 10YR FUTURES (1,006,000.00) 1,178,906.25
99X125449 U S TREAS NOTES 10YR FUTURE (832,000.00) 78,000.00
99X126413 EURODOLLAR FUTURES (740,000.00) 85,100.00
99X127361 U S TREAS NOTES 5YR FUTURES {270,000.00) 118,125.00
99X130290 EURODOLLAR FUTURES (532,500.00) 190,368.75
99X133252 U S TREAS NOTES 10YR FTRS (1,005,000.00) 204,140.63
99X116448 STERLING INTEREST RATE FUTURES (226,250.00) 4,050.22
99X138111 STERLING INTEREST RATE FUTURES 1,000,000.00 456,488.58
99X138103 STERLING INTEREST RATE FUTURES (593,750.00) 95,661.21
99X140414 STERLING INTEREST RATE FUTU 543,750.00 209,279.88
99X118089 U S TREAS NOTES 10YR FUTURES (503,000.00) 392,968.75
99X122982 U S TREAS NOTES 10YR FUTURES (210,000.00) 62,343.75
99X123055 U S TREAS BONDS (336,000.00) 89,250.00
90X123717 U S TREAS NOTES 10YR FUTURES (332,000.00) - 166,000.00
99X125928 U S TREAS BONDS FUTURES {190,000.00) 192,968.75
99X134979 U S TREAS BOND FTRS (282,000.00) 193,875.00
99X137014 U S TREAS BONDS FUTURES (189,000.00) 97,453.13
99X144606 U S TREAS BONDS (185,000.00) 167,656.25

UNREALIZED GAINS ON FORWARD CONTRACTS 150,342,845.08

WAMCO TIPS FUND 246,787,440.86

SECURITY LENDING COLLATERAL 96,803,155.14

$32,958,880,920.52
TOTAL - Part i, Line 13 $9,881,670,716.16
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