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The financial statements of the State Universities Retirement System of Illinois for the year ended
June 30, 2007, are published in a separate document and are supported herein by reference.

* Unaudited information is presented for informational purposes only and is not intended to be
presented in conformity with accounting principles generally accepted in the United States of
America.
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BKD, LLP

Certified Public Accountants

225 North Water Street, Suite 400
Post Office Box 1580

Decatur, IL 62525-1580

We are responsible for the identification of, and compliance with, all aspects of laws,
regulations, contracts, or grants that could have a material effect on the operations of the
State Universities Retirement System (SURS). We are responsible for and we have
established and maintained an effective system of internal controls over compliance
requirements. We have performed an evaluation of SURS’ compliance with the
following assertions during the year ended June 30, 2007. Based on this evaluation, we
assert that during the year ended June 30, 2007, SURS has materially complied with the
assertions below.

A. SURS has obligated, expended, received, and used public funds of the State in
accordance with the purpose for which such funds have been appropriated or
otherwise authorized by law.

B. SURS has obligated, expended, received, and used public funds of the State in
accordance with any limitations, restrictions, conditions, or mandatory directions
imposed by law upon such obligation, expenditure, receipt, or use,

C. SURS has complied, in all material respects, with applicable laws and regulations,
including the State uniform accounting system, in its financial and fiscal
operations.

D. The State revenues and receipts collected by SURS are in accordance with
applicable laws and regulations and the accounting and recordkeeping of such
revenues and receipts is fair, accurate, and in accordance with law.

E. The money or negotiable securities or similar assets handled by SURS on behalf
of the State or held in trust by SURS have been properly and legally administered,
and the accounting and recordkeeping relating thereto is proper, accurate, and in
accordance with law.
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State of lilinois
State Universities Retirement System

Compliance Report Summary
June 30, 2007

The compliance testing performed during this examination was conducted in accordance with
Government Auditing Standards and in accordance with the Illinois State Auditing Act.

Auditors’ Reports

The Independent Accountants’ Report on State Compliance, on Internal Control Over Compliance
and on Supplementary Information for State Compliance Purposes does not contain scope
limitations, disclaimers or other significant non-standard language.

Summary of Findings
Prior
_ Compliance Financial Compliance

Number of Report Report Report
Findings — — 1
Repeated findings — — 1

Prior recommendations implemented or not

repeated 1 — —

Details of the findings are presented in a separately tabbed report section,

Summary of Findings and Recommendations

Item No. Page Description

Prior Findings Not Repeated (State Compliance)

07-1 8 Deposits Subject to Custodial Credit Risk

Exit Conference

The results of our Compliance Examination were discussed with System personnel, but a formal
exit conference was not considered necessary.



Independent Accountants’ Report on State Compliance,
on Internal Contfrol Over Compliance and on Supplementary
Information for State Compliance Purposes

Honerable William G. Holland
Auditor General

State of [llinois

And

The Board of Trustees

State Universities Retirement System

Compliance

As Special Assistant Auditors for the Auditor General, we have examined the State of Illinois, State
Universities Retirement System’s (System) compliance with the requirements listed below, as more fully
described in the Audit Guide for Financial Audits and Compliance Attestation Engagements of lllinois
State Agencies (Audit Guide) as adopted by the Auditor General, during the year ended June 30, 2007.
The management of the State of lllinois, State Universities Retirement System is responsible for
compliance with these requirements. Our responsibility is to express an opinion on the System’s
comphiance based on our examination.

A.  The System has obligated, expended, received and used public funds of the State in accordance
with the purpose for which such funds have been appropriated or otherwise authorized by law.

B.  The System has obligated, expended, received and used public funds of the State in accordance
with any limitations, restrictions, conditions or mandatory directions imposed by law upon such
obligation, expenditure, receipt or use.

C.  The System has complied, in all material respects, with applicable laws and regulations,
including the State uniform accounting system, in its financial and fiscal operations.

D.  State revenues and receipis collected by the System are in accordance with applicable laws and
regulations and the accounting and recordkeeping of such revenues and receipts is fair, accurate
and in accordance with law.

E.  Money or negotiable securities or similar assets handled by the System on behalf of the State or
held in trust by the System have been properly and legally administered and the accounting and
recordkeeping relating thereto is proper, accurate and in accordance with law.

225 N, Water Street, Suite 400 PO, Box 1580 Decatur, IL62525-1580 2174282411 Fax 217.429.6109 Praxm!mig-ﬁ N
GLOBAL ALLIANCE OF
bhkd.com Beyond Your Numbers INDEPENDENT FIRMS
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We conducted our examination in accordance with attestation standards established by the American
Institute of Certified Public Accountants; the standards applicable to attestation engagements contained in
Government Auditing Standards issued by the Comptroller General of the United States; the Illinois State
Auditing Act (Act); and the Audit Guide as adopted by the Auditor General pursuant to the Act; and,
accordingly, included examining, on a test basis, evidence about the System’s compliance with those
requirements and performing such other procedures as we considered necessary in the circumstances. We
believe that our examination provides a reasonable basis for our opinion. Our examination does not
provide a legal determination on the System’s compliance with specified requirements.

In our opinion, the System complied, in all material respects, with the requirements listed in the first
paragraph of this report during the year ended June 30, 2007. As required by the Audit Guide, immaterial
findings relating to instances of noncompliance excluded from this report have been reported in a separate
letier to your office.

Internal Control

The management of the System is responsible for establishing and maintaining effective internal control
over compliance with the requirements listed in the first paragraph of this report. In planning and
performing our examination, we considered the System’s internal control over compliance with the
aforementioned requirements listed in the first paragraph of this report in order to determine our
examination procedures for the purpose of expressing our opinion on compliance and to test and report on
internal control over compliance in accordance with the Audit Guide, issued by the Illinois Office of the
Auditor General, but not for the purpose of expressing an opinion on the effectiveness of the System’s
internal control over compliance. Accordingly, we do not express an opinion on the effectiveness of the
System’s internal control over compliance,

A control deficiency in an entity’s internal confrol over compliance exists when the design or operation of
a control does not allow management or employees, in the normal course of performing their assigned
functions, to prevent or detect noncompliance with the requirements listed in the first paragraph of this
report on a timely basis. A significant deficiency is a control deficiency, or combination of control
deficiencies, that adversely affects the entity’s ability to comply with the requirements listed in the first
paragraph of this report such that there is more than a remote likelihood that noncompliance with a
requirement that is more than inconsequential will not be prevented or detected by the entity’s internal
control.

A material weakness is a significant deficiency, or combination of significant deficiencies, that results in
more than a remote likelihood that material noncompliance with a requirement listed in the first paragraph
of this report will not be prevented or detected by the entity’s internal control.

Our consideration of internal control over compliance with the requirements listed in the first paragraph
of this report was for the limited purpose described in the first paragraph of this section and would not
necessarily identify all deficiencies in internal control that might be significant deficiencies or material
weaknesses. We did not identify any deficiencies in internal control over compliance that we consider to
be material weaknesses, as defined above.

As required by the Audit Guide, immaterial findings relating to internal control deficiencies excluded
from this report have been reported in a separate letter to your office.



Supnlementary Information for State Compliance Purposes

As Special Assistant Auditors for the Auditor General, we have audited the basic financial statements of
the System as of and for the year ended June 30, 2007, and have issued our report thereon dated
December 4, 2007. The accompanying supplementary information, as listed in the table of contents as
Supplementary Information for State Compliance Purposes, is presented for purposes of additional
analysis and is not a required part of the basic financial statements of the System. The 2007
Supplementary Information for State Compliance Purposes, except for that portion marked “unaudited”
on which we express no opinion, has been subjected to the auditing procedures applied in the audit of the
basic financial statements and, in our opinion, is fairly stated, in all material respects, in relation to the
basic financial statements taken as a whole. We have also previously audited, in accordance with auditing
standards generally accepted in the United States of America, the System’s basic financial statements for
the year ended June 30, 2006. In our report dated October 25, 2006, we expressed an unqualified opinion
on the financial statements. In our opinion, the 2006 Supplementary Information for State Compliance
Purposes, except for the portion marked “unaudited” on which we express no opinion, is fairly stated, in

all matenial respects, in relation to the basic financial statements for the year ended June 30, 2006, taken
as a whole.

This report is intended solely for the information and use of the Auditor General, the General Assembly,
the Legislative Audit Commission, the Governor and System management, and is not intended to be and
should not be used by anyone other than these specified parties.

8 KD; Lo

February 20, 2008



State of lllinois
State Universities Retirement System

Findings and Recommendations
June 30, 2007

Prior Findings Not Repeated
07-1. Finding — Deposits Subject to Custodial Credit Risk

During the prior examination, it was noted the System did not have collateralization or
insurance for all deposits. (Finding Code No. 06-01, 5-01)

During the current year, the System revised the investment policy to address custodial
credit risk.
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State of lllinois
State Universities Retirement System
Suppiementary Information for State Compliance Purposes

Summary
June 30, 2007

Supplementary Information for State Compliance Purposes presented in this section of the report includes the
following:

« Fiscal Schedules and Analysis:

Summary Schedule of Appropriations and Expenditures
Comparative Schedule of Revenues and Expenses
Analysis of Revenues and Expenses

Schedule of Administrative Expenses

Analysis of Administrative Expenses

Schedule of Changes in Property and Equipment
Schedule of Investiment Portfolio

Schedule of Investment Expenses

Schedule of Investrment Commissions

Selected Account Balances

Schedule of Accounts Receivable

Schedule of Changes in Reserves (Unaudited)
Description of Reserves (Unaudited)

+ Analysis of Operations:

System’s Functions and Planning Program

Locally Held Fund

System Funding Progress

Rate of Return (Unaudited)

Revenues and Expenses

Employer Contributions

Retirement Benefits

Survivors’ Benefiis

Disability Benefits

Investment Income

Third Party Marketer Fees

Benefit Costs

Member Contributions

Average Number of Employees (Unaudited)

Derivative Securiiies

Securities Lending

Seif-Managed Plan Investments

Proceeds from General Obligation Bonds, Pension Funding Series June 2003
Future Funding and Benefit Calculations

Schedule of Coniributions/Deductions and Effect on Investments
Selected Activity Measures and Service Efforts and Accomplishments (Unaudited)
Investment Listing

The auditors’ report ¢hat covers the Supplementary Information for State Compliance Purposes presented in
the Compliance Report Section states that it has been subjected to the auditing procedures applied in the audit
of the basic financial statements and, in the auditors’ opinion, except for that portion marked “unaudited,” on
which they express no opinion, it is fairly stated, in all material respects, in relation to the basic financ ial
statements taken as a whole.
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State of lllinois
State Universities Retirement System
Summary Schedule of Appropriations and Expenditures
For the Years Ended June 30, 2007 and 2006

Appropriations Expenditures Appropriations Expenditures
2007 2007 2006 2006

Appropriations made to the State
Universities Retirement System
from the State General Revenue
Fund (001):
Public Act #94-798 5 52,762,783 % 52,762,783
Public Act #94-798 3,706,728 3,706,728*
Public Act #94-0015 $ 3,392.000 $ 3,392,000*

Appropriations made to the State
Universities Retirement System
from the Education Assistance
Fund (007):
Public Act #94-798 65,065,395 65,065,395
Public Act #94-0015 86,641,900 86,641,900

Appropriations made directly to
State Universities Retirement
System from the State
Pension Fund (054):
Public Act #94-798 134,235,922 134,235,922
Public Act #94-0015 80,000,000 $0.000.000

Total $_ 255770828 %_ 255,770,828 §_ 170033900 $_ 170,033,900

* Transferred to the Community College Health Insurance Security Fund as the State’s
contribution for community college benefit recipients’ health benefits.

Note: The above information is from Agency records, and it has been reconciled to the State
Comptroller’s records.
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Revenues
Contributions
Participants
Federal, trust fund and other
State of Illincis
General Revenue fund
Pension fund

Investment Income
interest
Dividends
Net appreciation (depreciation) in
fair value of investmenis
Securities lending

Less investment expense
Asset management
expense
Securities lending expense

Total revenues

Expenses
Benefiis

Retirement
Disability
Swrvivors
Death
Reversionary
Beneficiary

Refunds

Adminisirative Expense

Bond Interesi Expense
Total expenses

Excess of revenues
OVer expenses

State of llinois
State Universities Retirement System

Comparative Schedule of Revenues and Expenses
For the Years Ended June 30, 2007 and 2006

2007

2006

Difference
Amount Percent

$ 303,992,601 $ 292,392,188 $ 11,600,413 4.0%
42,387,364 43,009,467 (622,103) (1.4%
65,065,395 86,641,900 (21,576,505) (24.9)%
186,998.705 80.,000.600 106.998.705 133.7%
598,444,065 502,043,555 96,400,510
225,548,765 183,792,025 41,756,740 22.7%
155,508,304 126,245,756 29,262,548 23.2%

2,249,927,509  1,281.932,946 967,994,563 75.5%
4,958.036 4.525.486 432,550 9.6%

2.635942,614  1,596.496213  _1,039.446.401
37,104,488 28,813,142 8,291,346 28.8%

1.007.138 872,700 134,438 15.4%

2.597.830988 1566810371  _1,031.020,617

3,196275,053  2.068.853.926  _1,127.421,127
1,066,931,012 979,239,106 87,691,906 9.0%
21,125,354 20,800,975 324,379 1.6%
76,728,572 70,558,823 6,169,749 8.7%
13,168,018 13,577,116 (409,098) (3.0)%
1,202,133 1,114,899 87,234 7.8%
1,419,585 1,274,499 145,086 11.4%

1,180,574.674  1,086,565,418 94,009,256
53,407,456 51,422,635 1,984,821 3.9%
11,704,567 11,982,284 (277,717) (2.3)%
_ 179.640 ° (179.640)  (100.0)%
1.245.686.697 1.150,149.977 95,536,720
$.1.950,588.356 $_ 918.703.949 $_1,031,884 407
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State of lllinois
State Universities Retirement System

Analysis of Revenues and Expenses
For the Years Ended June 30, 2007 and 2006

The System’s revenues and expenses have been analyzed for fluctuations greater than $1 million
and 20% from the previous year as follows:

State of Hlinois Appropriation

The combination of General Revenue and State Pension Fund sources representing employer
contribution from the state decreased from the previous year by $85.4 million or 51.3%. This is
due to the funding requirements included in PA 94-004, which called for reductions in employer
contributions to the pension systems corresponding to the debt service on the General Obligation
Bonds issued in FY 2004. The proceeds of these bonds were distributed to the pension systems as
a partial payment of the unfunded liability.

interest

This category of investinent income increased by $41.8 million or 22.7%, based upon the

performance of the related area of investments, as summarized in the investment section of the
fiscal year 2007 CAFR.

Dividends

This category of investment income increased by $29.3 million or 23.2%, based upon the

performance of the related area of investments, as summarized in the investment section of the
fiscal year 2007 CAFR.

Net Appreciation in Fair Value of Investments

This category of investment income increased by $368.0 million of 75.5% as a result of the
improvement in the overall investment return (net of management fees) from 11.7% in fiscal year
2006 to 18.3% in fiscal year 2007.

Investment Expense

Investment expenses increased by $8.3 million or 28.8%. This increase corresponds to the growth
in the value of investments because of the performance based fee arrangements with investment
managers; as well as the increasing proportion of the investments that are actively managed, which
result in higher fees than those that are passively managed (i.e. index based).

12



State of lllinois

State Universities Retirement System
Schedule of Administrative Expenses
For the Years Ended June 30, 2007 and 2006

Personnel Services
Salary and wages
Retirement contributions
Insurance and payroll taxes

Professional Services
Computer services
Medical consultation
Technical and actuarial
Legal services

Commuaications
Posiage
Printing and copying
Telephone

Other Services

Equipmeni repairs, rental and
maintenance

Building operations and
maintenance

Surety bonds and insurance

Memberships and subscriptions

Transportation and fravel

Education

Supplies

Self-Managed Plan Administration
Salary and wages
Retirement contributions
Insurance and payroll taxes
Techaical and aciuarial
Legal services
Posiage
Printing

Depreciation and Amortization

Tetal Administrative Expenses

Difference
2007 2008 Amount Percent
$ 5,934,154 % 5704875 % 229279 4.06%
632,896 605,751 27,145 4.5%
1,531,790 1,467,340 64,450 4.4%
8.098.840 7.777.966 320,874
459,250 431,948 27,302 6.3%

31,764 55,073 (23,30%) (42.3)%
434,710 491,754 (57,044) (11.6)%
186,636 208309 {21,673} (10.4)%

1,112,366 1,187.084 (74,724
261,240 272,041 {16,801} {4.0%
115,437 134,924 (19,487) (14.4)%

94.095 90,890 3,205 3.5%
470,772 497.855 (27.083)

74,519 106,216 (31,657} {29.8)%
246,772 232,748 14,024 6.0%
159,156 34,081 125,075 367.0%

43,330 31,304 12,026 38.4%
161,750 153,325 8,425 5.5%

18,436 19,928 {1,492) {(7.5%
116,348 92,716 17,632 15.0%
814311 670318 143,993
149,788 195,705 (45,97 {23.5)%

15,364 20,201 {4,837) {23.9%%

31,232 45,476 {14,244) (31.3%

7,500 52,020 {44.520) {85.6)%
1,938 8,992 {7.054) {78.4)%
27,011 25,780 1,231 4.8%
4 683 13,759 {9,076) {66.0%
237.516 361,933 {124.417)
970.768 1,487,128 {516.36%) (34.7%
% 11,704,567 % 11982284 § 277.71 7N {2.3Y%
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State of lllinois
State Universities Retirement System

Analysis of Administrative Expenses
For the Years Ended June 30, 2007 and 2006

Administrative expenses reflect all costs incurred to manage the day to day operations of the State
Universities Retirement System (System). Detail costs relating to benefits and refunds paid to
recipients and administrative costs relating to investment expenses have been separated from the
Schedule of Administrative Expenses. The total administrative expenses of $11.7 million are
approximately .9% of the total expenses of $1.25 billion for fiscal year 2007. Fluctuations greater
than $50,000 and 20% were analyzed.

Surety Bonds and Insurance

The increase of approximately $125,000 or 367% in insurance expenses is due to coverage for
fiduciary liability acquired for the first time on January 1, 2007. The premium for this policy is
equal to the increase in the overall expense category.

Depreciation

The decrease of $516,300 or 34.7% in depreciation is due to the $6.1 million of capital
expenditures for custom software development that were made in FY 1994-1996, which became
fully depreciated in FY 2006.

14



State of lllinois
State Universities Retirement System

Schedule of Changes in Property and Equipment
For the Year Ended June 30, 2007

Balance at Balance at
June 30, 2006 Additions Deletions  June 30, 2007

Capiial Assets

Land $ 531,834 % — 3 — 8 531,834
Building 6,323,910 38,661 — 6,362,571
Furniture and fixtures 17.448.428 233,695 1,649.336 15,732,787
Total 24,304,172 272,356 1,945,336 22,627,192
Allewance for Depreciation

Building 1,638,250 126,019 — 1,764,269
Furniture and fixtures 14,522,942 844,749 1,549,336 13,418,355

Total allowance for
depreciation 16,161,192 970,768 1,949,336 15,182.624
Net capital assets $_ 8142980 $__ (698412) § — §__7.444 568

Note:  Property balances were obtained from System records and have been reconciled to
property reports submitted to the Office of the Comptroller.
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State of lllinois
State Universities Retirement System
Schedule of Investment Portfolio

June 30, 2007 and 2006
2007
Cost Fair Value
Percentage of Percentage of
Amount Portfolio Amount Portfolio

Equitics
Common Stocks

U.8. equities $ 6,429,780,526 46.6% $ 7,613,122,595 46.8%
Non-U.8. equities 1,740,838,717 12.6% 2,403,881,817 14.8%
Mutual funds 75,923,937 0.6% 118,736,238 0.7%
Preferred Stocks 92.025.287 0.7% 106,484,894 0.7%
Total equities 8.338.568.467 60.5% 10,242,225,544 63.0%
Fixed Income
Government Obligations
Governiment agencies 90,532,906 0.6% 90,762,614 0.6%
U.S. Government 532,221,949 3.9% 543,026,513 33%
Corporate Obligations 1,482,645,919 10.7% 1,509,428.,463 9.3%
Miscellaneous
Asset backed 317,957,389 2.3% 316,712,880 1.9%
Short term investments 128,607,870 0.9% 130,924 800 0.8%
Mortgage backed 2,455,153,959 17.8% 2,424.718,830 14.9%
Municipal bonds 2,679,013 0.0% 2,088,835 0.0%
Non-U. 8. bonds 164,117,689 1.2% 164,484,495 1.6%
Options 7,713,171 0.1% 7,181,607 0.0%
Swaps (8.947.857) (0.1%% (8,745.041) (0. 1%
Total Fixed
Income 5,172,382.008 37.4% 5.180,583,996 31.7%
Real Estate 265,642.541 2.1% 328,033,841 2.0%
Seff-Managed Plan Funds — 0.0% 533,000,506 3.3%
Total investments $13,806,593.416 100.0% $16,283 843 887 100.0%



2006

Cost Fair Value

Percentage of Percentage of
Amount Portfolio Amount Portfolio

$ 7,170,458,081 55.9%
1,450,249,096 11.3%
67,662,639 0.5%
149,582,212 1.2%
8.837,952.028 68.9%
108,776,477 0.8%
779,386,043 6.1%
624,663,417 4.9%
470,450,902 3.7%
1,357 0.0%
1,752,740,302 13.7%
22,764,680 0.2%
350,011,681 2.7%
(260,561,456) (2.0)%
2.476.823 0.0%
3,850,710,226 30.1%
128,238,010 1.0
$12.816,500264  _ 100.0%

$ 7,698,841,509 54.8%
1,746,159,357 12.4%
96,538,639 0.7%
150,883,025 1.1%
9.692.422.530 69.0%
109,528,544 0.8%
788,158,425 5.6%
620,607,710 4.5%
467,886,915 3.3%
(1,406,010) 0.0%
1,715,418,195 12.2%
24,217,082 02%
87,417,537 0.6%
(2,434,612) 0.0%
6.596.021 0.0%
3,816,079,807 27.2%
131,569,925 9%
405332.778 2.9%
$14,045,405,040 100.0%
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State of lllinois

State Universities Retirement System

Schedule of Investment Expenses

For the Years Ended June 30, 2007 and 2006

Master Trustee and Custodian

The Northern Trust Company

Investmeni Manager

Adams Street Partners

Ariel Capital Management

Barciays Globat investors

BlackRock Financial Management
Capital Guardian Trust Company
Pyramis Global Advisors Trust Co.
Genesis Capital Management

Globe Flex Capital

ING Claricn Real Estate Securities
Manager Development Program
Martin Currie, Inc.

Metropolitan West Asset Management
Mondrian Investment Partners

Mulier and Monroe

New Amsterdam Partners

Northern Trust Global Advisors
Northern Trust Investments

Pacific Investment Management Company
Pantheon Ventures

Paradigm Asset Management

Payden & Rygel

Progress Invesiment Management Company
Rasara Strategies

Rhumbline Advisors

Rosenberg Real Estate Equity Funds
UBS Realty Investors

Van Wagoner

Weilington Management Company
Western Asset Management

Investment Consultant, Measurement & Counsel

Ennis, Knupp & Associates, Inc.
Mayer, Brown, Rowe & Maw

2007 20086
125,000 125,000
2,592,809 2,095,057
178,393 120,973
3,925,484 2,616,944
1,072,048 1,392,363
1,642,148 1,442,715
685,655 310,227
— 4,484
648,107 504,030
1,058,625 889,818
717,086 557,454
1,840,633 1,657,326
626,104 380,522
687,621 443,919
250,000 250,000
302,985 350,512
1,087,210 1,027,441
240,003 251,518
4,638,654 3,136,751
2,811,104 2,570,339
139,140 57,139
156,956 167,467
1,421,907 1,263,650
374,482 358,886
167,712 134,349
5,178,877 3,276,914
1,042,377 —
— 239,824
1,506,796 1,496,181
915,367 814,394
35.908.283 27,811,197
273,116 252,954
57.077 62,185
330,193 315,139
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State of lllinois
State Universities Retirement System

Schedule of Investment Expenses
For the Years Ended June 30, 2007 and 2006

2007 2006
{Continued)
Investmeni Administrative Expenses

Personnel $ 604,598 % 446,544
Resources, board and travel 62,014 58,567
Performance measurement and database 74,000 56,695
741,012 561,806

Total investment expenses $_37,104488 $_ 28,813,142

Investment expenses include fees paid fo the System’s master trustee, various investinent managers
and their investment consultant and investment brokerage firms. Fees are negotiated based
primarily on market values and the manager’s portfolio performance. A graduated scale is used for
most managers based upon variouns increments per million dollars of market value. Investment
expenses also include administrative expenses relating to the operation of the Investment Division

of SURS.,
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State of lllinois

State Universities Retirement System
Schedule of Investment Commissions
For the Years Ended June 30, 2007 and 2006

Cheevers & Company
Montrose Securities

Citigroup Global Markets, Inc.

Credit Suisse First Boston
Lehman Brothers, Inc.
JP Morgan Securities

Deutsche Bank Securities, Inc.

M. Remsey King Securiiies
Morgan Stanley and Co.
Bear Stearny Securities Corp
All others

Total Commissions

2007 2006
314,148 § 250,466
256,536 195,832
248,932 114,242
146,607 142,548
145,977 94,917
128,524 125,412
105,663 101,392

90,678 25,457
73,798 44,522
70,027 21,195
2,368,435 2,676,729
3949325 $__ 3792712

Commissions relate to fees paid to investment brokerage firms for purchases and sales of

investments.
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Assets

Cash and short-term investments

Receivables
Participants
Federal, trust funds and other
Notes receivable, long-term
Pending investment sales
Interest and dividends

Total receivables
Prepaid Expenses

Investments, at fair value
Equity investments
Fixed income investments
Real estate investments
Mutual funds and variable
annuities

Total investments
Securities lending collateral

Properties, at cost, net of
accumulated depreciation of
$15,182,624 and $16,161,192,
respectively

Total assets

Liabilities
Benefits payable
Refunds payable
Securities lending collateral
Payable to brokers for unsettled
trades
Administrative expenses payable

Total liabilities

Net assets held in trust
for pension benefits

State of lllinois
State Universities Retirement System

Selected Account Balances

June 30, 2007 and 2006
Defined Self Managed Reporting Entity Totals
Benefit Plan Plan 2007 2006

3 788.901.518 § - § 783901518 $ 934 742836
13,321,253 1,304,197 14,625,450 15,884,075
731,845 1,205,883 1,937,728 1,553,538
883,468 — 883,468 616,685
2,186,217,154 — 2,186,217,154 248,418,707
33.821.070 — 33,821,070 20.784.816
2.234.974.790 2,510,080 2,237,484 870 206,257,821
14237 — 14.237 18367
10,209,825,650 32,399,894 10,242,225,544 9,692,422,530
5,164,684,235 15,899,761 5,180,583,996 3,816,079,807
327,823,729 210,112 328,033,841 131,569,925
— 533.000,506 533,000,506 405,332,778
15,702.333.614 581510273 16,283,.843.887 14,045,405.040
2,162,980,971 — 2,162,980,971 1,791,458,483
7,444,568 — 7,444,568 §.142.980
20,896,649,698 584.020.353 21.480,670.051 _17.076.025.527
7,036,909 — 7,036,909 6,451,829
3,053,323 — 3,053,323 5,045,192
2,162,980,971 — 2,162,980,971 1,791,458,483
2,725,185,889 — 2,725,185,889 643,514,461
12.662.376 — 12,662,376 10.393.335
4910919468 — 4.910.919.468 2.456.863.300
$_15985,730230 $_584,020,353 $_16.569,750.583 §_14, 2,227
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State of lllinois
State Universities Retirement System

Schedule of Accounts Receivable
June 30, 2007 and 2006

2007 2006

Employees:

Salary deduction (1) $ 13571333 $ 14,855,316

Overpaid benefits (2) 1,054,117 1,028,759

Gther (3) 883.468 616.685

Total employee receivables 15,508,918 16,500,760
Employers:

Federal and trust funds 1937728 1,553,538

Total employer receivables 1,937.728 1,553,538
Total $_ 17446646 §__ 18,054,298

(1) Salary deductions receivable decreased by $1,300,000 or 8.6% from fiscal year 2006. This is
primarily due to a decrease of $1.7 million in the Purchased Service Credit-Installment
receivables at year end. There was a high initial demand for this program when it began in fiscal
year 2002. This demand is lessening, and many of the early contracts are being paid off.

(2) Overpaid benefits receivable represent benefits which have been overpaid to a member and are
due back to the System. The majority of this receivable relates to disability payments made to
members who later received worker’s compensation benefits, Thus, some of the disability
benefits received from the System must be repaid. The System records the receivable as soon as
they are notified by the employer of the worker’s compensation payment. If the member does not
repay the overpayment prior to retirement or withdrawing from the System, the refund or
retirement annuity is reduced by the amount of the overpayment plus inferest. Because of this, an
aging of the accounts receivable is not available and an allowance for doubtiul accounis is not
necessary. All other receivable amounts are expected to be collected within one year or less.

(3) Other represents the receivable for employver forfeitures due back to the System from the SMP
providers. These forfeitures are the employer contributions for terminated members who were
not vested at the time of termination. Each quarter the providers remit back to SURS the
forfeitures from the prior three months, where they are held as an asset of the SMP to be offset
against future employer contributions.
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State of lllinois

State Universities Retirement System
Schedule of Changes in Reserves {Unaudited)
For the Year Ended June 30, 2007

Balance, June 30, 2086
Revenue
Coniributions
[nvesiment income
Net increase in fair value of
investments

Expenses

Benefit payments

Refunds

Administrative and
invesiment expenses

Interest credited to reserves,
net of forfeits

Transfers

Net [ncreases

Balance, June 30, 2007

Self-Managed

Defined Benefit Plan Plan
Benefits from
Employee and
Participants’ Employer
Total Confributions Contributions Total
§ 14619162227 $4.957.265.648 $_9217.881.588 % 4449014991
508,444,065 262,350,838 261,142,635 74,950,592
386,015,105 — 386,015,105 —
2,249,927 509 — 2,169,592,566 80,334,943
(1,180,574,674) (15,495,431) {1,161,852,645) (3,226,598)
{53,407,456) (34,205,741 {7,148,140) {12,053,575)
(49,816,193) — {49,816,193) —
— 388,613,859 (388,613,859) —
— (318.657.042) 318.657.042 —
1.950,588.356 282,606,483 1.527.976,511 140,005 362
$_16,569,750,583 $5239.872,131 $_10,745858.099 §_584,020353
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| State of lllinois
State Universities Retirement System
Description of Reserves (Unaudited)
For the Year Ended June 30, 2007

Participants’ Contributions

This reserve accumulates the contributions made by participants plus eamed interest. Under the
traditional option, participants contribute 8 percent of their gross earnings; 6 % percent of the 8
percent contributions are designed for retirement annuities, %2 percent for automatic annual
increases and | percent for survivor benefits. Police officers and firefighters contribute 9 Y2 percent
of earnings; the additional 1 % percent is a normal retirement contribution. Under the portable
option, the participants contribute the same percent of earnings as above, but there is no
contribution for survivor benefits, Instead, | percent of earnings is contributed to fund an enhanced
refund which allows for the distribution of member earnings, all interest earned and a one-to-one
match of employer contributions. The refund available under the traditional option is member
coniributions plus interest at 4 %2 percent.

Interest is credited annually to the participants’ accounts based on the balance at the beginning of
the academic year. The credited interest rate is determined by the Board of Trustees and was 8 %2
percent for the year ended June 30, 2007, Upon retirement or death, the participants’ accumulated
contributions are transferred to the appropriate reserve accounts for payment of benefits.

Benefits from Employee and Employer Contributions

This reserve accumulates employer contributions from state appropriations and federal and trust
funds with designated uses of paying retirement and reversionary annuities for benefits in force,
death and survivor benefits, disability benefits, variations in actuarial experience and the
administrative costs of the System. The reserve also accumulates participant contributions
transferred when the participant retires or dies and the amount of investment income earned but not
yet distributed to the participant contribution reserve according to the effective interest rate. The
final component of this reserve is the difference between the total net assets of the System and the
actuarial requirement to fund the System’s benefits. The amount presented in this report is
computed using a unit credit actuarial method. Hlinois statutes provide that any potential unfunded
liability be an obligation of the State of Illinois. The System must annually have an actuarial
determination of its liabilities and reserves and the amount and distribution of the required
employer contribution.

Self-Managed Plan

This account holds employee contributions of 8 percent of earnings, employer contributions of 6.6
percent of earnings and the investment gains or losses earned to date. This plan is a defined
contribution plan with the System acting as sponsor. All contributions are placed with service
providers approved by the Board of Trustees, with individual investment choices among these
providers made by the member.
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State of lllinois
State Universities Retirement System

Analysis of Operations
For the Year Ended June 30, 2007

System’s Functions and Pianning Program

The State Universities Retirement System of Tllinois (the “System”) is the administrator of a cost-
sharing multiple-employer public employee retirement system established July 21, 1941. The
System was established to provide retirement annuities and other benefits for staff members and
employees of the state universities, certain affiliated organizations and certain other state
educational and scientific agencies and for survivors, dependents and other beneficiaries of such
employees. The System is governed by Article 15 of the lllinois Pension Code (Chapter 40 of the
Ilinois Compiled Statutes). As of June 30, 2007 the System’s defined benefit plan had 141,818
active and nactive participants and 43,395 annuity benefit recipients, while the self-managed plan
had 15,134 active and inactive participants and 48 annuity benefit recipients.

Management of the System is vested in a nine-member Board of Trustees appointed by the
Governor. At the time of appointment, two trustees designated are participants of the System and
two are benefit recipients. The five remaining frustees may, but need not, be parficipants or
annuitants of the System. The term of office of trustees is six years.

The administration of the detailed affairs of the System is vested in the Executive Director, Dan
Slack (effective August 20035), under direction from the Board. General policy relating to the
administration of the System is stated in the minutes of the Board meetings. The System’s official
offices are located at 1901 Fox Drive, Champaign, Illinois.

Program planning activities of the System are under the direct supervision of the Executive
Director and involve coordination between the Board and other administrative staff of the System.
Periodic status reviews are performed by the Executive Director and his administrative staff to
determine the progress made toward accomplishing established goals and objectives. The status of
and achievement of these goals and objectives are monitored quarterly by the Board of Trustees.
Major goals and objectives were as follows:

« Internet-Based Applications

Work continues on the multiple-year effort to develop SURS” internet site to allow for
interactive menu options and enhanced imnformation exchange for members and employers.
This project is organized into three major phases of development and implementation; an
employer website to facilitate employment status event communication, an employer website
to enhance payroll contribution data transfer, and a member website to be utilized by both
active and retired members.

While the development of the project phases related to employer data submission is complete,
work continues on the final project phase related to member applications and data submission
via the website.
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State of lllinois
State Universities Retirement System

Analysis of Operations
For the Year Ended June 30, 2007

Cperational Refinements

SURS staff continue to seek ways to improve operational efficiency and reduce costs, and

enhance customer service. Activities in this area in the past fiscal year include the following:

- Emplover Retirement Costs

Implementation of a system for processing, billing and collecting employer payments for
costs of retirement benefits due to eamings increases in excess of 6% in the final rate of
earnings period.

- Image and Data Entry Improvements

Reengineering of imaging and data entry business processes, including implementation of

new Content Management Imaging software.

-  Reference Websites

Creation of websites io be used by the SURS Board of Trustees and Academic Advisory
Council for the dissemination of meeting material and information.

- Bloomberg Investment Moniforing

Implementation of Bloomberg system in investments department to improve monitoring of

money managers.
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State of lllinois
State Universities Retirement System

Analysis of Operations
For the Year Ended June 30, 2007

Locally Held Fund

The System uses a locally held fund “State Universities Retirement System” (pension trust fund
No. 1178) held at the Northern Trust Company in Chicago, Illinois to account for and process all
transactions of the System. The System also has an account at JP Morgan Chase Bank, NA in
Springfield, Illinois for processing certain administrative transactions, The Illinois State Treasurer
is not the legal custodian of the System’s assets.

System Funding Progress

The actuarial accrued liability of SURS at June 30, 2007 amounted to approximately $23.4 billion.
The net assets available at June 30, 2007 amounted to approximately $16.0 billion, resulting in an
unfunded accrued actuarial liability of $7.4 billion.

Senate Bill 533 was signed into law on Aungust 22, 1994, This law (Public Act 88-0593) provides a
15-year phase-in to a 35-year plan that will amortize the unfunded liability faced by SURS. This
law provides for a continuing appropriation. The continuing appropriation provision removes
pension funding from the General Assembly’s annual budget negotiations. The payment becomes
an automatic contribution and is not subject to the appropriations process. In fiscal year 2005, the
continuing appropriation was $269.9 million. On June 1, 2005, the Govemnor signed a new funding
bill into law. This law (Public Act 94-0004) called for a reduction in the state pension
contributions from the prior funding bill provisions. This reduction will total $719 million between
fiscal years 2006 and 2010. Under PA 94-0004, the state appropriation for fiscal year 2006 was
$166.6 million, and for fiscal year 2007 was $252.1 million. The State appropriation for fiscal year
2008 will be $340,320,000.

Rate of Return (Unaudited)

Taken as a whole, SURS’ investment portfolio produced a market rate of return of 18.3 percent and
11.7 percent {net of investment manager fees) for fiscal years 2007 and 2006, respectively.

Revenues and Expenses

SURS defined benefit plan is financed by employee member contributions, employer contributions
(State appropriations and contributions from trust and federal funds) and investment earnings. All
cash received from these sources is deposited with the Northern Trust Company, which acts as the
System’s master trustee. SURS self-managed plan is financed by employee and employer
contributions and investment earnings, but the funds are held by the two service providers
approved by the Board of Trustees: Fidelity Investments and TIAA/CREF.
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State of lllinois
State Universities Retirement System

Analysis of Operations
For the Year Ended June 30, 2007

Approximately 99.0 percent of the total expenses for fiscal years 2007 and 2006 are related to
benefits and refunds to members. Benefits include retirement, disability and survivors payments.
Details of benefit recipients, benefit expenses and summaries of new benefit payments and average
benefit payments can be found in the SURS Comprehensive Annual Financial Report (CAFR) for
the year ended June 30, 2007.

Employer Contributions

Contributions received from federal grants, trust funds and other such sources were approximately
$42.4 million and $43.0 million for the years ended June 30, 2007 and 2006, respectively. This
amount varies from year to year, depending on the level of federal and grant funding obtained by
the universities and community colleges, as well as the normal cost rate established by the actuary.

Retirement Benefits

Benefits have increased from approximately $979.2 million to approximately $1.07 billion for the
vears ended June 30, 2006 and 2007, respectively, for an increase of 9.0 percent. This increase is
due to a 4.8 percent increase in the number of recipients from 33,574 in fiscal year 2006 to 35,200
in fiscal year 2007. Also impacting the total benefits expense is the 3 percent automatic annual
increase and an increase in the average monthly annuity paid to recipients related to the annual
average salary increase paid to active members.

Survivors’ Benefits

Benefits have increased from approximately $70.6 million to $76.7 miilion for the years ended
June 30, 2006 and 2007, respectively. This increase of 8.7 percent is due to a 2.2 percent increase
in the number of recipients, the 3 percent automatic annual increase, and the higher average annuity
payments related to higher ending salary rates.

Disability Benefits

Benefits increased slightly from $20.8 million to $21.1 million, or 1.6%. The number of disability
recipients decreased from 864 to 849, for a decrease of 1.7%. This is offset by the 3% annual
increase.

investment income

Net investment income was approximately $2.6 billion and $1.6 billion for the years ended June

30, 2007 and 2006, respectively. The investment return (unaudited) for these years was 18.3
percent and 11.7 percent. In general, the System’s investment strategy has been to maintain the
investment allocation as stated by the Board of Trustees. The portfolio policy allocation consists of
65 percent equity securitics, 6 percent real estate investment trust, 8.0 Treasury inflation protected
securities and opportunity fund and 21 percent fixed income. A more detailed explanation of the
System’s investment portfolio can be obtained from the 2007 CAFR.
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Analysis of Operations
For the Year Ended June 30, 2007

Third Party Marketer Fees

One of SURS’ investment managers, Martin Currie, Inc. paid marketer fees, totaling $333,511.27
and $322,198.91, to AMS during fiscal years 2007 and 2006, respectively. Martin Currie, Inc. is
headquartered in Edinburgh, Scotland, and they hired AMS to assist with marketing their
investment products in the United States.

Benefit Costs

The System’s costs to recipients include retirement, survivors and disability benefits. The
following is the benefit cost per monthly annuity recipient for the years ended June 30, 2007 and
2006.

Average
Monthiy
Amount paid Benefit Per
Number {in millions) Recipient
Retirement
2006 33,574 % 9792 § 2,431
2007 35,200 1,066.9 2,526
Survivors .
2006 6,807 70.6 864
2007 6,958 76.7 919
Disability
2006 864 20.8 2,606
2007 849 21.1 2,074
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Member Contributions

Employee contributions are established by the Illinois Pension Code as 8 percent of earnings for
both the defined benefit and self-managed plans. Police officers and fire fighters contribute 9 ¥2
percent of earnings for the defined benefit plan and 8 percent for the self-managed plan. Employee
contributions are collected through payroll deductions and are submitted by the participating
employers directly to the System for credit fo each participant’s accumulated contributions account
for those in the defined benefit plan, or transmitted daily to the service providers for the members
in the self-managed plan. The numbers of members having contributions credited to their accounts
at June 30, 2007 and 2006 are as follows:

2007 2006
Current Members — Defined Benefit Plan
Active members (currently contributing) 72,092 71,759
Inactive members (not currently contributing) 69,726 67,743
Current Members — Self-Managed Plan
Active members (currently contributing) 9,599 9,110
Inactive members (not currently contributing) 5,535 4,863

Members payrolls totaled approximately $3.18 billion and $3.05 billion for the years ended June
30, 2007 and 2006, respectively.

Average Number of Employees (Unaudited)

The average numbers of SURS employees for the last two fiscal years are as follows:

2007 2006

Administration 7.80 7.75
Human Resources 2.00 2.60
Building Services 2.00 2.00
Investments & Acctg 9.80 10.55
Member Services 64.00 62.75
Support Services 4.00 5.00
Self-Managed Plan 2.75 3.50
Information Systems — Operations 12.00 12.60
Information Systems — Applications/Data Enfry 15.75 15.75
Totals _120.10 _ 121.30
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Derivative Securities

The System invests in derivative securities. A derivative security is an investment whose value or
payoff depends upon the value of other assets such as commodity prices, bond and stock prices ora
market index. The System’s investments in derivatives are not leveraged. In the case of an
obligation to purchase (long a financial future or a call option), the full value of the obligation is
held in cash or cash equivalents. For obligations fo sell (short 2 financial future or a put option), the
reference security is held in the portfolio. Derivative transactions involve, to varying degrees,
credit risk and market risk. Credit risk is the possibility that a loss may occur because a party to a
transaction fails to perform according to terms. Market risk is the possibility that a change in
interest or currency rates will cause the value of a financial instrument to decrease or become more
costly to settle. The market risk associated with derivatives, the prices of which are constantly
fluctuating, is regulated by imposing strict limits as to the types, amounts and degree of risk that
investment managers may undertake.

These limits are approved by the Board of Trustees and senior management, and the risk positions
of the investment managers are reviewed on a periodic basis to monitor compliance with the limits.
During the year, SURS’ derivative investments included foreign currency forward contracts,
collateralized mortgage obligations {CMOs), treasury inflation protected securities (TIPS), options
and futures, and swaps.

Foreign currency forward confracts are used to hedge against the currency risk in SURS’ foreign
stock and fixed income security portfolios. A foreign currency forward contract is an agreement to
buy or sell a specific amount of a foreign currency at a specified delivery or maturity date for an
agreed-upon price. Fluctuations in the market value of foreign currency forward contracts are
marked to market on a daily basis.

SURS fixed income managers invest in CMOs to improve the yield or adjust the duration of the
fixed income portfolio. As of June 30, 2007, the carrying value of the System’s CMO holdings
totaled $439,295,182.

Treasury inflation protected securities (TIPS) are used by SURS’ fixed income managers to
provide a real return against inflation (as measured by the Consumer Price Index). In addition,
SURS employs TIPS at the total fund level in order to utilize their diversification benefits. As of
June 30, 2007, the carrying value of the System’s TIPS holdings totaled $640,175,800.
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SURS’ investment managers use financial futures to replicate an underlying security they wish to
hold (sell) in the portfolio. In certain instances, it may be beneficial fo own a futures contract rather
than the underlying security (arbitrage). Additionally, SURS’ investment managets use futures
contracts to improve the yield or adjust the duration of the fixed income portfolio. A financial
futures contract is an agreement fo buy or sell a specific amount at a specified delivery or maturity
date for an agreed-upon price. Financial future positions are recorded with a corresponding offset,
which results in a carrying value equal to zero. As the market value of the futures contract varies
from the original contract price, a gain or loss is recognized and paid to or received from the
clearing house. The cash or securities to fulfill these obligations are held in the investment
porifolio.

SURS’ investinent managers use options in an attempt to add value to the portfolio (collect
preminms) or protect (hedge) a position in the portfolio. Financial options are an agreement that
gives one party the right, but not the obligation, to buy or sell a specific amount of an asset for a
specified price, called the strike price, on or before a specified expiration date. As a writer of
financial options, the System receives a premium at the outset of the agreement and bears the risk
of an unfavorable change in the price of the financial instrument underlying the option. As a
purchaser of financial opfions, the System pays a premium at the outset of the agreement and the
counterparty bears the risk of an unfavorable change in the price of the financial instrument
underlying the option,
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The following table presents the derivative positions held by SURS as of June 30, 2007:

{a)

B}

2007
Number of Carryin?
Contracts __Contractual Principal®™ Value®
Domestic Index Products
Equity futures purchased 487 188,047,595 $ 188,047,595
Derivative offset (188,047,5935)
Equity written put options 67 6,700,000 (431,730)
Equity written call options 69 6,900,000 (150,073)
Dorestic Interest Rate Products
Fixed income futures purchased 3,818 381,800,000 680,389,750
Derivative offset {680,889,750)
Fixed income futures sold 4,559 455,900,000 (615,779,909)
Derivative offset 615,779,909
Fixed income written put options 2,072 947,200,000 (3,573,641)
Fixed income written call options 291,002,075 498,500,000 (1,319.012)
Fixed income purchased put options 13 1,300,000 1,219
Fixed income purchased call options 5,801,011 106,900,000 390,226
International Interest Rate Products
international fixed income futures
purchased 13,381 11,130,149,206 3,027.437,060
Derivative offset (3,027,437,060)
International fixed income fitures sold 1,082 787,976,361 (45,339,867)
Derivative offset 45,339,867
International fixed income written call
options 4,100,267 271,100,000 (21,273)
International fixed income purchased put
options 114,792,500 114,792,500 2,750,441
Intermnational fixed income purchased call
options 89,001,055 1,144,000,0600 5,073,488
Foteign Currency Products
Foreign forward currency purchases 222,281,526
Foreign forward currency sales (221,083,715)

The contractual principal amounts listed above represent the market value of the underlying
assets the derivative contracts control. Contractual principal amounts are often used to
express the volume of the transactions but do not reflect the extent to which positions may
offset one another. These amounts do not represent the generally smaller amounts potentially
subject to risk. Contractual principal values do not represent actual recorded values.

Carrying value for futures in the table above, while shown as zero, is recorded in the
financial statements as an asset in an amount equal to the contractual principal and is offset

by a corresponding liability.
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Securities Lending

The SURS Board of Trustees policies permit the System to lend its securities to broker-dealers and
other entities with a simultaneous agreement to return the collateral for the same securities in the
future. The Northern Trust Company, the System’s custodian, lends securities of the type on loan
at year end for collateral in the form of cash, irrevocable letters of credit or other securities of
102%, and international securities for collateral of 105%. Cash collateral is shown on the System’s
financial statements. Securities lent are included in the Statement of Plan Net Assets. At year end,
the System has no credit risk exposure to borrowers because the amount the System owes to the
borrowers exceeds the amounis the borrowers owe fo the System. The contract with the System’s
custodian requires it to indemnify the System if the borrowers fail to return the securities (and if the
collaieral is inadequate to replace the securities lent) or fail to pay the System for income
distributions by the securities’ issuers while the securities are out on loan.

All securities loans can be terminated on demand by either the System or the borrower, although
the average term of the loans is 128 days. Cash collateral is invested in the lending agent’s short-
term investment pool, which at year end has a weighted average maturity of 39 days. The
relationship between the maturities of the investment pool and the System’s loans is affected by the
maturities of the securities loans made by other entities that use the agent’s pool, which the Sysiem
cannot determine. The System cannot pledge or sell collateral securities received unless the
borrower defaults.

Loans cutstanding as of June 390, 2007 were (in miliions):

Market value of securities loaned $ 21097
Market value of collateral received from borrowers $  2163.0

Self-Managed Plan (SMP) Investments

The SMP participants have the ability to invest their account balances in 35 mutual and variable
annuity funds. These funds are offered by two providers: Fidelity Investments and Teachers
Insurance and Annuity Association College Retirement Equities Fund (TIAA/CREF). As of June
30, 2007, the SMP had investments of $581,510,273. A detailed schedule (unaudited) of the funds
and balances at Jupe 30, 2007 is located in the Investment Section of The Comprehensive Annual
Financigl Report.
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Proceeds from General Obligation Bonds, Pension Funding Series June 2003

Public Act 93-0002 (Act) became effective on April 7, 2003 and authorized the State of Illinois to
issue $10 billion of General Obligation Bonds for the purpose of making contributions to
designated retirement systems. The State Universities Retirement System is one of the “designated
retirement systems” for the purpose of this law. In addition the “Pension Contribution Fund” was
created as a special fund in the State Treasury.

On June 12, 2003, the State of Illinois issued $10 billion of General Obligation Bonds, Pension
Funding Series June 2003, and deposited the net bond proceeds of $7,317,292,916 into the Pension
Contribution Fund. Bond proceeds of $2,682,707,084 were utilized (1) to reimburse the General
Revenue Fund for the last quarter of the State’s fiscal year 2003 required contributions and the total
fiscal year 2004 required contributions to the designated retirement systems ($2,160,00,000); (2) to
fund interest payments due December 1, 2003 and June 1, 2004 on the General Obligation Bonds,
Pension Funding Series June 2003 ($481,038,334); and (3) bond issuance and other costs
($41,668,750).

The net bond proceeds of $7,317,292,916 were allocated among the five state-funded retirement
systems to reduce their actuarial reserve deficiencies as provided in the Act. Pursuant to the
amendments to the General Obligation Bond Act (30 ILCS 330/7.2) contained in the Act, the
Governor’s Office of Management and Budget determined the percentage distribution of the
proceeds. The allocation of the proceeds was based on the percentage distribution of the State’s
total actuarial reserve deficiency as of June 30, 2002.

The State Universities Retirement System received an allocation of bond proceeds equal to
$1,431,994,224 on July 1, 2003.

The State Universities Retirement System Board of Trustees approved investing the pension bond
proceeds in its then existing long-term strategic asset allocation, which consisted of:

U.S. Equities 42%
Non U.S. Equities 19%
Private Equities 3%
Fixed Income 29%
Real Estate 2%
Opportunity 5%

The pension bond proceeds earned an annual rate of return equal to that of all assets managed by
the System during fiscal year 2007. The System’s rate of return during fiscal year 2007, was, net
of all fees, 18.3 percent (unaudited).
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Future Funding and Benefit Calculations

On June 1, 2005, the Governor signed Public Act 94-0004 which impacts state funding and
retirement benefit calculations in fiscal year 2006 and beyond. This public act authorizes the
following changes. First, it ¢liminates the money purchase calculation formula for 1llinois higher
education institution employees hired after June 30, 2005. Second, it transfers responsibility for
determining the annual effective rate of interest from the SURS Board of Trustees to the State
Comptroller. Third, it shifts from the state to the SURS employers the pension costs that result
from employers granting annual compensation increases in excess of 6% in any year that is
included in the final rate of earnings calculation. Finally, it reduced the state contribution to SURS
by approximately $158 million in fiscal year 2006 and $140 million in fiscal year 2007 from the
amounts that would be called for under the prior funding plan. State required contributions will be
higher in future years to make up for the two-year funding reduction.

Schedule of Contributions/Deductions and Effect on investments

Below is a schedule of contributions received by the System defined benefit plan, expenditures of
the System for benefits and operations and the effect of these transactions on the System’s
investments.

2007 2006

Contributions

Members/Participants $ 262,350,838 § 252,921,802

State of Illinois 224,064,475 142,196,464
Federal/Trust and other sources 37.078.160 37.821.618

Total contributions 523.493.473 432.939.884

Deductions

Retirement Benefits 1,070,378,890 083,993,397
Survivor Benefits 76,728,572 70,558,823
Disability Benefits 17,623,216 17,458,074
Lump-Sum Death Benefits 12,617,398 13,373,501
Refunds 41,353,881 42,620,200
Administrative Expenses 11,704,567 11,982,284
Bond Interest Expense — 179.640

Total deductions

Contributions Available to Invest/(Investments
Used to Pay Benefits and Expenses)

1.230,406,524

1,140,165.919

$(706.913.051) $(707.226.035)
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Selected Activity Measures and Service Efforts and Accomplishments (Unaudited)

Total office counseling visits
Total telephone calls

Benefit applications received
Retirement
Disability
Death and survivor
Refunds

Total benefit applications received
Benefit payments
Number of refunds

Number of benefit claims

Information collection
Employer payrolls processed

Fiscal Year Fiscal Year
2007 2006
3,976 4,049
101,940 106,996
2,834 2,597
222 441
1,137 1,187
4,300 4.033
8,493 8,258
4.441 3,750
505,328 483,978
1,863 1,861
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Equity Investments

Equities
Equiies
Equities
Eguilies
Eguikes
Eguiles
Equilies
Equities
Equilies
Equilgs
Equiles
Equives
Equities
Equities
Equities
Equilies
Equilies
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equites
Equikes
Equilies
Eguilies
Equilies
Equilies
Equilies
Equities
Equities
Equities
Equilies
EqQuilies
Equilies
Equites
Equites
Equites
Equites
Equites
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Cquities
Equities
Equikes
Equilies
Eauilies
Equilies
Equilies
Equilies
Equites
Equites
Equilies
Equites
Equilies
Equilies
Equiligs
Equilies
Equiltes
Equitiss
Equitiss
Equitiss
Equitiss
Egquitias
Equitias
Equitias
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equities
Equities
Equities
Equities

4,800
16,804
60,000
13204
33,000
46,862
0
18,606
40,000
154,893
76272
¥5.272
23,400
73,400
85,400
300,283
24,483
13,500
10,200
37,948
35,600
25,800
42,065
110,867
43,400
30,500
8.147
1,900,573
411,567
17,700
45,000
54,600
47,300
136,100
15,200
65,100
78,700
21800
73,552
968,083
209230
108,400
31,800
11,556
17,100
13.400
5.500
47,300
181,300

59,100
200,200
235,000
257,100
157,500

57.77H
125300
231,200

44,000
261,800

2300
12,300
17.500

4.830
25,010

2,500
42,400
18,900

8,100

2260
15,700

113,382
17.400
18.400

7.622

3.453

5,100

2100

3.200
11,000

161,300
70,000
185,600
18,715
161,060
227,775
10.850

6,900

6,850
20,654

&
i
9.400
&

2.800
26,850
16,000

Irvestment Listing
June 30, 2087

Skare/Par Value  Market Value Asset Description

121271 UTIWORLDWIDE INC ORD NPY
450,072 UTIWORLDWIDE INC ORD NPV
1,428,000 JARDIME MATHESON USCO, 25(3ING QUOTE)
314160 JARDINE MATHESOM USDO 35(51NG QUOTE)
755,924 WOOLWORTHS LTD NPV
1,240,441 QBE INS GROUP NPV
0 RINKER GROUP NPV
1,341,753 MACQUARIE BANK NPV
665,146 PUBLISHING & BROAD NPY
981,642 AMCOR LIMITED NPV
925,342 TOLL HLOGS LTO NPV
846,910 ASCIAND GROUP NPWETARLED)
447 315 NEWCREST MINING NPV
1,117,782 BILLABONG INTL NFY
F72142 COCA.COLA AMATIL NPV
6,537,144 WESTPAC BKG CORP NPV
648,067 QBE IN5 GROUR NPV
357,425 BABCOCK & BROWN LINPY
181.252 PUBLISHING & BROAD NPV
853,267 WOOLWORTHS LTD NPV
1,272,730 NATL AUSTRALIA BK NPV
408,121 BILLABONG INTL NPV
712,331 WESTFIELD GROUP NPV STAPLED DNITS
380,001 MACQUARIE AIRPORTS MPY STAPLED FIFAID
372,624 AMP LIMITED MPV{POST RECOM)
84 615 GUNNS LIMITED NPV
587 513 MACQUARIE BANK NPY
7.401 128 TELSTRA CORP NPV
2508,326 AMCOR LIMITED NPV
687.013 WODDSIDE PETROLEUM NPY
386,361 AMP LIMITED NPY(POST RECON
618,767 COMPUTERSHARE LTD NPW{POST REC)
755,234 ZIMIFEX MPY
433,002 AUSTAL LIMITED NPV
1.098,133 MACQUARIE BAMK NPV
410,385 AXA ASIA PAC HLDS NPV
232356 CSR LIMITED MNPV
1012481 CMNWLTH BK OF AUST NPV
2,853,621 WESFARMERS LTD NPV
5,229,206 FOSTERS GROUP NPV
7,281,490 NATL AUSTRALIA BK NFV
2.8639,357 GBE INS GROUP NPV
448,051 BHP BILLITOM LTO NPV
8G2.762 CSL NPV
248369 UXCLTD NPV
546,838 BHP BILLITOM LTO NPY
440,625 CSL NPV
228,737 INS AUSTRALIA NPV
1,119,451 STOCKLAND TRUST GP NPV (STAPLED)
426,194 CENTRO PROPS GPLTD NPV (STAPLED}
3,391 893 WESTFIELD GROUP NPY STAFLED UNITS
1,338,793 MACGUARIE GOODM.G NPV {STAPLED UNITS)
1.055,992 GPT GROUP NPV (STAPLED SECURITIES)
761,651 MIRVAC GROUF STAPLED SECURITIES
258,296 HARVEY NORMAN HLDG NPY
208 888 DB RREEF TRUST ORD
480,402 YALAD PROPERTY GP NPV (STAPLED)
108,002 INVESTA PROPRTY GROUP UNITS NPV
448,864 MACGQUARIE COUNTRYW UNITS NPV
365,807 RAIFFEISEN INTL BK NPV (REGE)
822,116 OMVY AG NPFVIVAR)
1.292 814 WIENERBERGER AG NPV
767 776 RAIFFEISEN INTL BK NPV (REGD}
699,835 TELEKOM AUSTRIATA NFVIER)
397,399 RAIFFEISEN INTL BK NPV (REGD)
818,865 CONWERT IMMOBILIEN NPV
804,816 FORTIS UNIT(FORTIS SANY NPVID.42)
643,568 INBEV MNPY
264,629 KBC ANCORA NPV (POST SPLIT)
2,120,788 KBT GROLUP SA NPV
4828426 FORTIS UNIT{FORTIS SANY NPVIQ 42)
740,471 FORTIS BY BELGIUM UNIT{FORTIS SA NV NPVIQ 42)
1,461,933 INBEV MPY
320,105 FORTIS BK BELGIUM UNIT{FORTIS SA / NV NPV 42)
274,351 INBEV NPV
92,258 COM 8TK BHS -A-
30,849 CASTLEPOINT HOLDINGS LTD COM STK USDD.01
98,784 SECURITY CAPITAL ASSURANCE LTD COM STK USDOOY
198,930 COM STK 5HS -A-
7,185,515 ADR COMPANHIA VALE DO RIO DOCE SPONSUREDADR
2,317,000 ADR TAM S A SPONSORED ADR REPSTG PFD
6,122,344 ADR GOL LINHAS AEREAS INTELGENTES ~ SPONSORED ADR REPSTSG PFD SHS
571,167 PETROL BRASILEIROS COM PV
3,915,126 BRODKFIELD PPTYS CORF COM
5,537,210 BRODKFIELD PPTYS CORF COM
266,195 BROOKFIELD PPTYS CORP COM
162,722 MERIDIAN GOLD IMC COM 2.-559788
232,070 COGMNOS INC COM
202,203 GSIGROUR INC CDA
0 WMOBILE ASSETS CORP COM
T INFINITY NG CORP COM NEW STK
33,276 ALTAIR NANOTECHNOLOGOES INC COM
2 WiI-FI WIRELESS LTD COM WI-FI WIRELESS LTD
23,200 NGAS RES INC COM
652,724 BROGKFIELD PPTYS CORF COM
441 280 MERIDIAN GOLD INC COM 2.569789 -
)



Asset Category SharefPar Value  Market Value Asset Description

Equities 2,800 1.680 PLC SY8 INC COM

Equittes 1,000 1.260 2000 TELEPHONICS DEL

Equites 2,900 12,470 VISTA GOLD CORP REORGANIZATION SHS COM STK
Equiltes 132,417 9,158,090 CAN PACIFIC RYS COM NPV

Equiftes 15800 FTR.210 ENCANA CORP COM NPV

Equites 35,600 2,988,932 ALCAN INC COM NPV

Equites 9.800 884,326 CAMADIAN IMP BANK COM NPV {CAD QUOTE)
Equilies 11,600 794,525 TORONTO-DOMINION COM MPY

Equilies 18,100 1.632 786 BUNCOR ENERGY INC COM NPY

Equities 7,800 467,587 TELUS CORPORATION COM NPY

Equities 92,600 2,691,882 BARRICK GOLD CORP

Equilies 32,800 2,020,264 ENCANA CORP COM NPV

Equities 103,600 5,259,130 CAMECO CORP COM NPV

Equilies 83,100 5.529,324 CON NATURAL RESOUR COMMDN STOCK (CAN QUCTE)
Equities 258,700 6,462,235 NORTEL NETWORHKS CORP NEW COM NEW STH
Equilies 24 600 4913754 RESEARCH IN MOTION LTD COM

Equities 39,569 983,506 METHANEX CORP COM NPV

Equilias 84,300 6,588,769 POTASH CORP SASK COM NPV

Equitias 45,400 2,918,257 BK OF MONTREAL COM NPV

Equitias 95,700 1,849,881 TALISMAN ENERGY INC COM

Equitias 62,200 2075770 WESTERN OIL SANDS CLASS "A' COM NPY
Equitias 88,600 2,914,895 TECK COMINCO LTD CLASS'B'SUB-VTG COM NPY
Equities 25800 1,130,266 TECK COMINCO LTD CLASS'8'SUB-VTG COM NPY
Equities 25,900 1.378,574 ROYAL BK OF CANADA COM NPY

Equities 4,500 406,068 CANADIAN [MP BANK COM NPV {CAD QUOTE)
Equiliss 23,400 1,812 606 INMET MINING CORP COM NPV

Equiliss 5600 516,708 POTASH CORP SASK COM NPV

Equiltes 37.000 2,218,087 TELUS CORPORATION COM NPV

Equiles 13.300 784,558 TELUS CORPORATION NON VOTING SHS NPV
Equities 16,300 880,160 15T QUANTUM MINLS COM NPV

Equiltss 18,800 3,782,161 RESEARCH IN MOTION COM NPV

Equittes 7.300 185,974 Cl FINANCIAL INCOM NPV

Equlies 34,200 831,402 BROCOKFIELD PPTYS CORF COM

Equities 9,800 423784 DUNDEE REST INY TRUST UNITS SERA

Equities 378060 840,335 RIOCAMN REAL ESTATE TRUST UNITS NPV
Equitiss 2600 35,776 SMART MODULAR TECHNOLOGIES COM STK  LISDO.000 16667
Equities 6,300 530,145 ADR LAN AIRL 5 A

Equities 71060 358,550 ADR FOCUS MEDIA HLDG LTO SPONSORED ADR
Equities 2700 124,902 ADR THE9LTD ADR ADR

Equities 2008 157,250 ADR CTRIP COM INTL LTD AMERICAN DEP SHS AMERICAN DEP SHS
Equities 4 508 139,500 ADR SHANDA INTERACTIVE ENTMTLTO SPONSORED ADR
Equities 789,500 8,477,791 CHINA MOBILE LTO HKDOD. 10

Equities 1.560.000 1,771,834 HUANENG POWER INTL 'HCNY{

Equities 50,400 2,545,200 ADR FOLUS MEDIA HLDG LTD SPONSORED ADR
Equities 41,000 440,265 CHINA MOBILE LTD HKDO.10

Equilies 163,768 8,744,656 CEZ CZK100

Equities 86,1650 10006170 ROVOZYMES A8 SER'BDKKIC

Equities 10,200 1110667 NOVO-NORCISK AS DKK2 SER'E

Equities 12,200 TB2.676 GENMAB AS DK (BEARER)

Equities 21,500 422,376 DSV DI

Equites 3.425 340,007 WILLIAM DEMANT HOL DKH1.00

Equilies 23.150 1,529,273 VESTAS WIND SYSTEM DHK1

Equikes 7.800 506,220 ORASCOM TEL HLDG GDR REPR S ORD EGPS  'REGS
Equikes 44,700 2,853,183 PYTPL ADR QRASCOM TELECOM S A E GDR
Equibes 1,689,980 27,259,370 MFQ DEL POOLED TR EMERGING MKTS PORTFOLIO
Equiltes 2,000 106,800 ORIENT-EXPRESS HOTELS COM

Equites 14,300 1,151,160 ADR ROYAL DUTCH SHELL PLC SPONSORED ADR REPSTS A SHS
Equilies 35,800 772,628 BES SA EACH REP 1°A' NPV

Equites 235,549 8,277,500 NORIAN RENKAAT OYJ EURD.20

Equilies 58,000 1,458,183 UPM-KYMMENE CORP NPV

Equilies 52,100 983,684 STORA ENSO OYJ NPV SERR'

Equilies 36,600 1,028,641 NOKIA OYJ NOKIA EURD.0E

Equilies 185 817 5,222,377 NOKIA OYJ NOKIA EURD.06

Equilies 66,200 1,579,488 NQKIA QYJ NOKIA EVRD.06

Equilies 23,700 585,747 UPM-KYMMENE CORP MNPV

Etuilies 33600 1,411,724 KONECRANES OY.) NPV

Equities 11.800 365,567 FORTUM OY.] EUR3.40

Equities 10,000 337,308 DUTOKUMPY OYJ SER'ANPY

Equilies 129,100 3,190,715 UPM-KYMMENE CORP NPV

Equities 9400 264,185 NOWIA O NOWIA EURD.0E

Equities 50,808 738,307 SPONDA OYJ EURI

Equilies 84,100 541,783 CITYCON OYJ NPV

Equities 125,108 10,141,256 GROUPE DANGNE EURD 25 (POST SUBDIVISION)
Equities T4718 7,568,381 CASING GUICH-FERR EUR1.53

Equilies 63,206 10,375,451 PPR EUR4

Equities 113,802 12,348,500 EDF EURD.S

Equities 22 83 RHODIA EUR1 (VALEURS RADIEES)

Equities 175613 7,969,051 RHOBIA EUR12 (POST CONSOLIDATION)

Equilies 14,488 1,906,585 AIR LIQUIDE(L"} EUR5.5 {FOST-SUBDIVISION)
Equitias 11,200 907 872 GROUPE DANONE EURG.25 (POST SUBCIVISION)
Equilies 240683 2,517,841 BNP PARIBAS EURZ

Equities 11,700 844,610 PEUGEOT SA ELR1

Equities 14,260 614,550 VIVEND] SA EURE.50

Equities 86060 1,208,442 SCHNEIDER ELECTRIC EURB

Equilies §7 600 4,675,280 SANCFI-AVENTIS EUR2

Equities 28250 2,214,021 VEQLIA ENVIRONNEME EURS

Enquities 14,400 1707527 LOREAL EURG.Z0

Equities 38719 3.252.035 BOUYGUES EURI

Equities 21,300 920,823 AXAEURZ 29

Equifies 22334 2,938.107 AIR LIQUIDE(LY EURS.5 {FOST-SUBDIVISION)
Equilies 5,565 1,033,649 50C GENERALE EUR1.25

Equilies 22992 5,904 508 UNIBAIL-RODAMCO EURS

Equilies 105,676 4,568,430 AXA EURZ 29

Equities 35,430 6,139 444 PPR EUR4

Equities 85,643 2635081 FRANCE TELECOM EUR4

Equites 48,942 3,851,375 PEUGEDT SA EUR1

Equites 49,362 40056617 SANCFL-AVENTIS EURZ

Equitiss G000 430,680 SODEXHO ALLIANCE EUR4

Equilies 13.350 800,519 SUEZ EURZ

Equilies 2,400 Bi6.337 UNIBAIL-RODAMCO EURS

Equilies 7,200 780,639 EDF EURG.S



Asset Category

SharefPar Value

Market Value Asset Description

Equities
Equities
Equiliss
Equilies
Equiliag
Equilias
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equilias
Equilies
Equilias
Equilies
Equiliss
Equiligs
Equiligs
Equiligs
Equitigs
Equilies
Equilies
Equilies
Equilies
Equities
Equities
Equilies
Equities
Equitiag
Equitias
Equities
Equities
Equities
Equities
Equities
Equitias
Equities
Equities
Eguities
Equities
Equitias
Equities
Equilies
Equilies
Equilies
Equities
Equitias
Equitias
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equilies
Equilies
Equilies
Equities
Equiligs
Equilizs
Equihies
Equilies
Equities
Equiligs
Equiligs
Equihes
Equitiss
Equitias
Equitizs
Equities
EqQuities
Equilies
Equities
Equities
Equitigs
Equities
Equitiss
Equilies
Equilies
Equilies
Equilies
Equiles
Equities
Equities
Efuities
Equines
Equilies
Equities
Equities
Equities
Equilies
Equilies
Equiligs
Eguites

13,100
9,500
24,000
12,400
2,000
20,300
8,660
57.806
33800
4,900
23470
18,308
29,800
40,920
136 820
23,300
4,300
11,900
13,800
15,900
51,505
54,495
32847
75,500
15.000
876
4,015
4,815
5,606
1,500
3,500
7,990
2,900
11,700
3075
7.000
59,215
61,524
3,300
19,900
20800
11,800
10,900
35,300
12,300
11,000
58 400
12,500
13,500
38,011
22473
14,070
565,184
7,400
7,600
1,500
6,100
9400
6,700
5050
10,200
45,950
5850
7,750
17,750
24,250
5240
81,470
5100
5.800
2.800
21,700
5,828
41,181
13,600
226,780
3,900
10,000
2,700
14,100
6600
11,800
1,383
6550
4128
B.E00
400
1,107
4,683
3,900
1,500
191,266
500
6,600
785,500
145,000
409,000
288,000
105,500
354,000
180,500

1,081,886 GROUPE DANCNE EURQ.25 (POST SUBDVISION)
£97 579 CAP GEMINI EURS
1.953,218 TOTAL EURZS
671818 VEOLIA ENVIRONMEME EURS
349,955 PPR EUR4
20,832 BUSINESS OBJECTS EURG.10
1,794,258 SOC GENERALE EUR* 25
6,508,887 CIE DE ST-GOBAIN EUR4
1,461,211 AXA EUR2 29
788,395 RENAULT SA EUR3.81
1,011,484 VIVEND! SA EURS,50
1,371,791 VINCI EUR2 50 {POST SUBDIVISION
3,230,880 EDF EURDS
3330.220 TOTAL EUR2.5
3768,558 FRANCE TELECOM EUR4
2,780,496 BNF PARIBAS EURZ
784,865 WENDEL COMMON STOCK
512,843 VIVENDI SA EURS,50
575,902 HAULOTTE GROUP EURD. 13
1,335,452 BOUYGLES EUR1
8,292,257 RENALLT SA ELR3.81
3,837,911 CARREFOUR EUR2.50
£,101,099 SOC GENERALE EUR1.25
3,263,948 AXA EUR2.29
1,101,441 CAP GEMINI EURS
193,966 PERNOD RICARD NPV
230,400 SUEZ EURZ
156,915 METROPOLE TV-{M6) EURD 4D}
52,419 KLEPIERRE EUR4
242,086 SILIC EUR4
208,825 UNIBAIL-RODAMCO EURS
137,908 NRJ GROUP NPV
426,909 TOUR EIFFEL EUR4A
403,885 MERCIALYS EUR1
218,534 CARREFOUR EUR2 50
255,260 ADR SUNTECH PWR HLDGS GO LTD ADR
11,618,588 E.ON AG NPV
14,423 808 ALLIANZ SE (SE SOCIETAS EURGPEAE)
168,531 ADR SAP AKTIENGESELLSCHAFT SPONSORED ADR
949034 COMMERZBANK AG ORD NPV
1,521,807 SAP AG ORD NPV
979,775 METRO AG ORD NPV
2,556,417 ALLIANZ SE (SE SOCIETAS EUROPEAE)
3,269,988 DAMLERCHRYSLER AG ORD NPV{REGD)
1,770,316 SIEMENS AG NPV{REGD}
533,424 BAYER AG ORD NPV
970,916 INFINEON TECHNGLOG ORD NPV (REGD)
810,499 BAYER MOTOREN WERK EURY
1,065,638 DEUTGCHE BANK AG NPV{REGD)
2,569,855 BEIERSDORF AG EUR1
2,951,322 BASF AG NPV
1,591,437 DEUTSCHE BOERSE AG NPVIREGD)
9,431,038 E.ON AG NPV
857,592 WINCCOR NIXDORF AG NPV
1,781,758 ALLIANZ SE (SE SOCIETAS EUROPEAE]
59,559 GFC GMART FUEL CEL NPv
689,062 DEUTSGHE BOERSE AG NPV(REGD)
1,728,955 MUENCHENER RUECKVE NPV{REGD)
879,804 BASF AG NPY
517,318 MPG MUENCHMEYER PT NPY
882,926 Q-CELLS AG MPY
960,024 UNITED INTERNET AG NPWREGD)
417,474 PEIERSOORF AG EUR1
717.915 DAIMLERCHRYSLER AG ORD NPWREGD)
1,344,844 BAYER AG ORD NPY
4070501 E.ON AG NPV
346,245 BAYER MOTOREN WERK EUR 1
B,657 516 RWE AG {NEU) NPV
555,777 HOCHTIEF AG NPV
376,071 HYPO REAL ESTATE NPV
431,322 K35 AG NPV
4205252 SALZGITTER AG ORD NPY
702,487 LINDE AG NPV
3,120,114 BAYER AG ORD NPV
2,501 467 MUENCHENER RUECKYVE NPV{REGD)
4,192,942 DEUTSCHE TELEKOM NPVIREGD)
562,320 MAN AG ORD NPV
727,271 KLOECKNER & GO AG NPV (REGD)
393,128 DEUTSCHE BANK AG NPV{REGDH
649,020 FRESENIUS MED CARE NPV
303,358 THYSSENKRUPF AG NPV
2,766,415 ALLIANZ SE (SE SOCIETAG EUROPEAE)
232,150 E.ON AG NPV
318,017 HANNDVER RUECKVERS ORD NPVIREGD)
212,243 SAP AG ORD NPV
304,306 DIC ASSET AG NPV
20,717 DEUTSCHE WOHNEN AG EUR1 (BR)
203612 MUENCHENER RUECKVE NPVWREGD)
215,859 FRESENIUS MED CARE NPY
171,834 \WILLIS GROUP HOLDINGS COM
28,950 OCEANFREIGHT ING
10,952 469 NATL BK OF GREECE EURS(REGD)
17,692 OPAP{ORG OF FOOTS) EURD.30 {CR)
203,944 COSMOTE MOBILE TEL EURD.47
11,102,438 HONG KONG EXCHANGES 3 CLEARINGHKDA
816,076 BK OF EAST ASla HKD2 50
1,408,812 HANG LUNG PROPERTIES HKD1
427 327 MELCD INTL DEV HKDO.50
58567 JOHNSON ELEC HLDGS HKDO0.0125
1,274 652 LI & FUNG HKDD.025
1,784 040 SWIRE PAGIFIC WHKDD.60
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Asset Category

ShareiPar Value

Equiligs
EqQuiligs
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equitias
Equities
Equities
Equities
Equities
Equities
Equilies
Equities
Equities
Equities
Equilies
Eauities
Equites
Equities
Equities
Equities
Equities
Equities
Equities
Equitiss
Equitiss
Equitiss
Equitias
Equities
Equities
Equilies
Equilies
Equiltes
Equilies
Equiltes
Equiltes
EqQuilies
Equities
Equites
Equitas
Equitas
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equilies
Equilies
Equibes
Equilies
Equiles
EqQuikes
Equikes
Equiles
Equikes
Equilies
Equikes
Equikes
Equilies
Equilies
Equilies
Eguities
Equities
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equitias
Equities
Equities
Equities
Equilies
Equilies
Equilies
EqQuifies
Equilies
Equilies
Equilies
Equilies
Equilees
Equilies

245 500
21,000
24000
54,000

120,000
40,500
40,000
21,000

741,000
43,000

907 000
73,000
16,000

196,000
44,000

613,000
62,000
34,000

277.000
78800

419,000

165,400

114,200

148,500

211,900
48,200

156,700

197,000

183,000
85,000

259,000

228,000
36,750
53,700
31,100

2,500
3.206
10,190
5.000
4,300
7.300
42,500
11,300
16,500

365,261

358,815
44,000

3570
39,500

6,300
30,200
12,785

346,053

347,874

1,222,084

721,442

537,042
13,690

256,300

116,600
17.400
34,000
18,140
71.500

518,557

1,046,627
28,500
80500
15,200
21300

158,260
75,800
19,750
27,125

115,608

780,000
23,520

327,700

g8z

536,000

128,100

257,300

119,000

182,000
29,000

734,700

135,000
12,020
38,000
11,850

160,600
15,400

6.200
140
26,000
5,838
20,900
13,100
18,500
45,000

7.700

Market Value Asset D 1

3,469,954 HONG KONG EXCHANGES & CLEARINGHNDY
284,124 HANG SENG BANK HKDS
234,539 ORIENT OISEAS INTL USDO0.10
303.918 BK OF EAST ASIA HKDZ2 50
160,248 TECHTRONIC INDUSTR HKGO.1
450178 SWIRE PACIFIC "A'HKDO.6G
555,369 HONG HONG EXCHANGES & CLEARINGHKEN
147,738 TELEVISION BROADCT HKOO 05
2,961,953 WHARF(HLDGS) HHD1
545,620 ESPRIT HOLDINGS HKDO.10
1,888,737 SINQ LAND CO HKD1
816,278 VIECH HLDGS USD0.05
176,927 WING HANG BANK RKO1
337,451 CHINA UNICOM HKE0.10
420,988 QRIENT QISEAS INTL LISDO0.10
2,088,267 HONG KONG ELECTRIC HOLDINGS HKD1
884,010 CUOCO GROUP USD0.50
344,440 WING LUNG BANK HKDS
984,996 HENGAN INTL HKC0.10
175,724 MANDARIN ORIENTAL US0E6.05(3ING QUOTE)
548,812 AGILE PROPERTY HLD HKDO 10
746,827 HANG LUNG GROUP HED1
178,368 CHINA C/SEAS LAND HKDO.18
920,087 KERRY PROPERTIES HKCH
730,465 HANG LUNG PRCPERTIES HKD1
217,350 HONG KONG LAND HLD USDD {0(SINGAPORE  REG)
480,048 GUANGZHOU R&F PROP 'H'CNYQ.25(POST SUBD)
176,642 SHUION LAND LTD COM STK
404,355 LINK RIEST INVEST NPV
329,765 WHARF{HLDGS) HEKD1
3,117,448 SUN HUNG KAI PROP HHDO.50
1,026,000 HONG KONG LAND HLD USD0. 10(SINGAPCRE  REG)
901,268 ADR PATNI COMPUTER SYS SPONSORED ADR
2,314,470 ADR PT TELEKOMUNIKAS] INDONESIA SPONSORED
513,150 EXTRA SPACE STORAGE INC COM
144,775 TEEKAY CORP COM
52,800 EXTRA SPACE STORAGE INC COM
254241 SYNERON MEDICAL LTD COM
23,200 #RECRG/PXRE CORP REY SPLIT & NiIC TO ARGOGROUP INTL HLDGS LTD 2034810 EFF 87/07
50,181 HAVERTY FURNITURE COS INC COM STK
86,943 HARVEST NAT RES INC COM
3432725 MFC ISHARES TR MSC) EAFE INDEX FD
188,450 EXTRA SPACE STORAGE INC COM
50,160 XOMA LTD COM BERMUDA
¥.384,749 BK OF IRELAND ORD STK EURD.64
10,036,128 KINGSPAN GROUP ORD EURD. 13
778457 DEPFA BANK PLC ORD EURD.30
11917675 ADR RYANAIR HLDGS PLC SPONSORED ADR
1,853,024 CRH ORD EURD32
172,892 ALLIED IRISH BANKS PLC
824,297 ALLIED IRISH BANKS ORD EUROZZDUBUN LISTING)
258,686 BK OF IRELAND ORD S5TK EURC.64
9,972,502 BANCO POPULARE D) ORD SHARES
10,358,954 FIAT SPAEURS
10,242,540 UNICREDITC ITALIAN EURO .50
8,459,897 UNICREDITO ITALIAN EUR0.50
3,973,578 INTESA SANPACLO EURG.52
348,518 UBI BANCA EUR2 50
2,285,994 UNICREDITO ITALIAN ELIRD 58
375,576 ECISON NEW SHS
268,365 BANCA POPOLARE DI LODI SPA EUR3
978,805 BANCO POFULARE D ORD SHARES
568,307 FIAT SPA EURS
263,379 AEM EURD.52
4643235 UNICREDITS [TALIAN EURO.50
7.816777 INTESA SANPAOLO EURD 52
676,976 ESPRINET EURG. 15(POST SUBCIMSION)
2,924 548 ENI 5P& EUR1
525,321 BUZZ)I UNICEM SPA EURD.S
755,126 FONDIARIA-SAI DI RISF EURY
1.707 119 IFIL SPA EUR1
2,252 324 FIAT SPA EURS
675,436 SAIPEM EUR1Y
226,396 MEDICLANUM EURD.1
168,770 BEMI STABILI SPA EURD1
8,823,515 SUMITOMD HEAVY IND NPV
6,206,478 ORIX CORP NPV
6,368,517 NOMURA HOLDINGS NPV
7.561 845 EAST JAPAN RAILWAY NPV
7,265,580 MITSUI G.B K LINES NPV
8,256,820 TAKEDA PHARMACEUTI NPY
8,938,161 HITACH) CONST MACH NPV
8,480,332 SHIN-ETSU CHEMICAL HPV
8,328,789 SONY CORP NPV
642,253 USHIO INC NPV
5,055,282 SBOFTBANK CORP NPV
900,765 TOKYU CORP NPY
3,158,419 CRIX CORP NPV
1,235,973 SUMITOMO RLTYRDEV NPV
700,882 CKINAWA ELEC POWER NPV
2,978,048 AECN CO LTD NPV
1,606,154 YAMADA DENKI CO NPV
2,264,221 NINTENDO CO LTD NPV
967,003 MIZUHO FINL GP NPV
1,675,857 TAKEDA PHARMACEUTI NPV
1,978,382 YARDO JAPAN CORP NPV
932,488 FLLIFILM HOLOINGS CORP NPV
569,634 ADVANTEST CORP NPV
798,280 MILLEA HOLDINGS IN NPV
792,542 NIPPON ELEC GLASS NPV
1022552 8MC CORP NPV
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Asset Category SharelPar Value  Market Value Assot Description

Equities 45,000 542,050 DAIVYA HOUSE INDS NPV
Equitias 52,300 1,645,144 MITSUBISHI CORP MNPV
Equitias 7,800 #31,182 SHIMAMURA CO WPV
Equities 380 735,414 NTT URBAM DEVELOPHM NPV
Equities 552 5,146,235 SUMITOMO MITSUI FG NPV
Equilies 123000 581659 TOKYO GAS CO NPV
Equiliss 87.000 G872 BX OF YOKOHAMA NPV
Equikas 114,000 1,025,580 CITIZEN HOLDINGS NPV
Equiles 39,000 1,957,938 MITSUBISHI ESTATE NPV
Equiltss 167,700 1.152 044 MISSAN MOTOR CO NPV
Equities 76 835,357 MITSUBISHI UF. Fi NPV
Equities 56,600 483 841 TOTO LTD NPV

Equities 11,700 515389 ORACLE CORP JAPAN NPY
Eqeaties 78,000 1,421,110 SUMITOMD CORP NPV
Equities 6,600 585,206 RORMCO LTD NPV

Equitias 21,460 2,204,203 FANUC LTD NPV

Equitias 75,660 2,142,597 SUZUKI MOTOR CORP NPV
Equities 52,200 1,728,799 HOYA CORP NPV

Equities 27,560 885,271 TREND MICRO INC NPY
Equities 217,080 1,883,843 TOSHIBA CORP NPV
Equities 7860 752,873 TDK CORP NPV

Equities 9,300 1,038,232 IDEMITSU KOSAN CO NPV
Equities A7.000 718,657 NOMURA HOLDINGS NPy
Equities 7,000 789,150 DAIMARL INC NPV

Equilies 101,600 532,418 HANKYL HAMSHIN HOLDINGS INC NPV
Equilies 31,400 1,838.208 CAMON INC NPV

Equiligs 12,260 870,335 SHIN-ETSU CHEMICAL NPV
Equiles 25160 1,286 554 SONY CORP NPV

Equilies 83,660 1.171.456 YAMATO HOLDINGS MNPV
Equilies 88,660 590,016 SUMITOMO CHEM CO NPV
Equilies 318 2,961,253 SUMITOMO MITSUI FG NPV
Ecuifies 124 531,519 MIFPON TELATEL CP WPV
Equities 82,660 1.989,838 JSR CORP WPV

Equities 140,060 2,062,108 KONICA MINOLTA HLO NPV
Equlties 106,604 3418244 TOKYD ELEC POWER NPV
Equities 135,000 4,852 022 AISIN SEIRICO NPV

Equities 103,006 1,042,552 SHIZUOKA BARK NPV
Equities 31,850 1,670,509 CANOM INC NPV

Equities 2,289 11,269,379 JAPAN TOBACCO INC MPY
Equities 135,700 5.811.705 E1ISAI CO NPY

Equities 38,100 1,566,833 ASTELLAS PHARMA NPV
Equities 53,004 689,420 UNY 0O JPY50 {8275}
Equities 4000 417,183 YAMADA DENK) CO NPV
Equitiss 5600 2045163 MINTENDD SO LTD NPV
Equitiss 25,0600 565,812 BRIDGESTONE CORP NPV
Equitias 4.800 281,484 MIDEC CORPORATION NPV
Equiliss 25,800 273470 ADERKA CORPORATION MPY
Equiliss 3.300 857,120 ORIX CORF MNPY

Equiliss 122,000 1.160.776 SUMITOMD TRUSTABKG NPY
Equiliss 17630 242 552 DAIWA HOUSE INGS NPY
Equitins 5,400 143,293 TOKYQ OHKA KOGYO MPY
Equities 14,000 367,362 OMROM CORP NPV

Equities 16,860 217,013 STANLEY ELECTRIC WPV
Equities 91 847,403 SUMITOMOD MITSUI FG WPV
Equities 268 194,324 KEMEDIX REALTY INV REIT
Equities 26660 528,576 DANCHI SANKYO COM NPV
Equities 9,660 667,069 TAD HOLDINGS INC NPV
Equities 70,008 566,825 KUBOTA CORP MNPV

Equities 48,600 341,848 MITSUBISHI RAYON NPV
Equities 118,060 342,848 HASEKD CORPORATION PV
Equitias 33 243,889 KDDI CORP MNPV

Equities 274 1,862,582 MIZUHO FINL GP NPY
Equities 23,400 433,912 AECNCOLTD NPY

Equities 26,000 191,166 FUNTSU Y50

Equities 18,600 196,915 HITACHI METALS NPY
Equities 24 500 1,579,173 TAKEDA PHARMACEUTI NPV
Equities 17.660 158,984 TOKAI CARBON CO NPV
Equilies 16660 333617 TOKYD TOMIN BANK JPYS00
Equilies 15,460 687105 FUJIFILM BOLDINGS CORP NPV
Equilies 122,660 857 492 MIPPON STEEL CORP NPY
Equilies 96,000 1789141 MITSU & CO NPY

Equilies 8160 291,805 TOKYQ ELEC POWER MPY
Equiligs 8.7060 654,464 MURATA MFG CO NPY
Equiliss 27.600 365,861 MITSUI Q.5 K.LINES NPV
Equiligs 28,500 1668529 CANDON INC NPV

Equities 43,460 3.120.126 TOVOTA MOTOR CORP NPV
Equiliss 51,660 1.911.381 SUMITOMD CORP NPV
Equiltes 22,000 529,381 JSR CORP NPV

Equitiss 26,000 170,533 ASAHI KASEI CORP P
Equiliss 44,600 388,781 CHIBA BANK NPV

Equities 20,000 352,241 NIPPON ELEC GLASS NPV
Equiliss £1.660 8B 437 KAWASAKI KISEN KAl NPy
Equitiss 195,600 723,187 OSAKA GAS CO NPV
Equilies 164,600 611,393 SUMITCMD METAL IND NPV
Equiliss 47,600 445 848 NIPFDM MINING HLDG NPV
Equitiss a3 Ti5.414 EAST JAPAN RAILWAY NPV
Equitiss 35,600 1,311,784 HONDA MOTOR CO NPV
Equities 7,700 478,230 JFE HOLDINGS INC MNPV
Equities 8,200 274,230 MISSIN FOQOD PRODS NPV
Equities 186,800 4635394 ASTELLAS PHARMA NPV
Equities 47 000 419,782 MATSLI SECURITIES NPV
Eguities 8,000 139,926 SORGO SECURITY SER MNPY
Eguiles 38,000 382,631 NSKLTD NPV

Eguilies 33,004 641,322 NOMURA HOLDINGS MPY
Eguiles 3,800 136.929 MICRONICS JAPAM CO NPV
Eguiles 12,0600 347,868 YAMAHA MOTOR CO NPY
Eguiies 25000 336,856 ASAHI GLASS CONPY
Equities 252,000 6,509,413 KADO CORP NPV

Eguilies 4200 212,858 FUN ELECTRIC HOLINDGS CO Y50
Eguities #0010 160,606 MIRACA HOLDINGS ING MNPY

Eguilies 28 222,643 ORIX JREIT INC REIT
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Equities
Equitiers
Equities
Equikes
Equilies
Equitias
Equilies
Equilies
Equitigs
Equiligs
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Equities
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Equities
Equilies
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Equiligs
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Equites
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Equiliss
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Equiles
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Equities
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Equilies
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Equilies
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Equities
Equities
Equities
Equities
Equities
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Equitias
Equitias
Equities
Equilies
Equities
Equities
Equities
Equilies

Sharear Value

49.200
27,000
17,000
42000
43,000
26,000
70,100
£0,000
47,600
23,000
165,600
497
11,000
3800
9,000
130,600
8.700
87,000
17,100
40300
84,000
5400
5800
166,008
29,000
120,600
448
2,400
80,700
16,200
11,000
37,800
210
33,000
1,300
43,060
576
130,800
2652 006
164,208
&7.000
91,000
229,000
51,000
4,900
49,000
3,500
20,600
2.400
3,500
1800
62
53,000
5700
5800
4700
48,400
k14
1,560
34

a8

62

30

69

75

&5
136,008
3008
8,100
143,000
15,980
8300
2018
4320
676
1050
3700
4,500
2,500
3000
3,500
53.000
25081797
11671
600
83,343
192,760
2,760
56,108
16,595
114,448
17,300
40,500
7708
33,300
5708
17,900
14,100
47,508
135,861
95,871

Market Value Asset Description

3167484 TOYOTA MOTOR CORP NPY
732,418 MITSUBISHI ESTATE NPV
452 883 STAR MICRONICS CO NPV
325,131 TOACORP{ELEC) NPY
323,819 UNIPRES CORP NPV
F31,832 INO KAIUM KAISHA NPY
2,571,383 AISIN SEIKI CO NPY
582,372 ZUMIYA COLTD NPV
434,625 MITSUBISHI ELEC CP NPV
537,309 FLUJI MACHINE MEG NPV
3,280,092 MITSUI & CO NPV
784,769 NTT DOCOMO NPY
163,804 DAl HIPFON PRINTHNG HPY
684,854 SHIN-ETSU CHEMICAL NPY
461,314 SONY CORP NPV
566,339 DEM HOLDINGS INC NPV
403,668 TOYOTA IMDUSTRIES NPV
487 502 ORIENTAL YEAST CO NPV
15650,528 TDK CORP NPV
2,359,359 CANON INC NPV
2,332,078 HONDA MOTOR CO NPV
226,503 HIKARI TSUSHIN INC NPV
373,845 IBIDEM COLTD NPV
3,024,414 SUMITCMO CORP NPV
€49, 785 FUTABA INDUSTRIAL NPV
4,941,382 MILLEA HOLDINGS I NPV
2,082,287 WEST JAPAN RAILWAY NPV
126,879 NITTC DENKOS CORP NPV
5.201,603 TAKEDA PHARMACEUTI NPV
170,402 NACCO LTD NPV
308,191 MITSWI FUDCEAN CO NPY
183,060 BOSCH CORFORATION NPY
34,180 UMC JAPAN JPYSD00D
430,611 SUMITOMO ELECTRIC NPV
19,790 AIN PHARMACIEZ INC NPV
572,776 ISP CORP NPV
4,258,375 KDD| CORP NPV
7 E57 670 CANON INC NPV
3,029,584 ITOCHU CORP NPV
388,973 FUNI CORPLTO NPY
641,273 NIFPON MINING HLDG NPY
1,044,148 ALCHA COLTD NPY
1,882,141 MARUBENI CORP NPV
362,590 KEIYO COLTONPY
139,666 SEVEN & I HOLDINGS NPY
181,724 OSAKA GAS CONPY
225.596 TAKEDA PHARMACEUTI NPV
202,437 SHIZUDKA BANK NPY
176,461 TOKYQD ELECTROM NPV
175,400 SONY CORP NPV
202,162 KYQUERA CORP MPY
858,456 NIPPON BUILOING FUND INC REIT
372,517 MIPPON STEEL CORP MPY
247,395 ASTELLAS PHARMA NPV
327,851 CANON INC NPV
183,441 DENSQ CORP NPY
1.575.513 SUMITCMO RLTYEDEY NPY
276,538 KENEDIX REALTY INY REIT
134,929 FAST RETAILING CO NPV
226,859 NOMURA REAL EST RE REIT
261,857 NIPPCN ACCOMMODATI REIT
343,809 MEW CITY RESIDENCE REIT
132,880 MIFPON TELATEL CF NFV
597,838 JAPAN RETAIL FUND REIT
150,613 FUNI TELEVISIDN NPV
€05,288 JAPAN LOGISTICS FD REIT
3685218 MITSUBISHI ESTATE NPV
130,451 ADVANTEST CORP NPV
185,603 TOKYO ELEC POWER NPY
4,005,478 MITSUI FUDCBAN CO NPY
972 649 SHINHAN FIN GROUP KRWS10Q
T30.330 KCOKMIN BANK KRWS00H0
1,236,268 SAMBUNG ELECTROMIC KRWSA00
628,859 5K HOLDINGS CO LTD KRWSMI0
324,500 POBCO KRWE0QD
242 972 5K TELECOM KRWEG0
266,310 KT&G CORPORATION KRWS00Q
412,380 MILLICOM INTERNATIONAL CELLULAR COM  USD1.50 (FOST-SUBD)
56,625 EAGLE BULK SHIPPING INC EAGLE BULK  SHIPPING COM
45,770 DOUBLE HULL TAMKERS ING COM 5TK
8,435 EAGLE BULK SHIPFING INC EAGLE BULK  SHIPPING COM
3282290 AMER MOCVIL 5AB DE C V SPONSORED ADR  REPSTG BER L SHS
715,591,314 CF BGI INTERMNATIONAL ALPHA TILTS FD
249,747 TELE ATLAS NV 5HS
1.854 IMFINITY ENERGY RES INC
3690806 ING GROEF MV CWA EURD.24
7,856,977 ROYAL DUTCH SHELL "A'SHS EURD.OT (DUTCH LIST)
124 163 ABN-AMRCHLDGS NV EURC.56
1,553,202 ABML HLDG EURQ.02
863,572 MURIICS (ROMN) NV EURD.26
5,068,188 ING GROEP NV CWA EURD.24
391,356 SNE REAAL GRCEP MV EURT 63
1.793.524 ING GROEP NV CVA EURD.24
165,452 TELE ATLAS NV EURCG.A
1,357,744 ROYAL DUTCH SHELL "A'SHS EURD.O7 (DUTCH LIST)
416,854 NUTRECC HOLDING NV EUR(C.24
1,125,823 ARCELOR MITTAL "A'EURD.O1
238059 TELE ATLAS N.V. EURC.A
760,242 KON KPN MY EUR0.24
6,018,541 ING GROEP NV CVA EURD.24
3,908,858 ROYAL DUTCH SHELL ‘A'SHS EURG.G7 (DUTCH LIST}
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Asset Category

Equites
Eguiles
Equiies
EqQuitias
Equiligs
Equities
Equities
Equities
Equities
Equilies
EqQuities
Equities
Equilias
Equilies
Equities
Equities
Equities
Equilies
Equilies
Equilies
Equilies
Eguilias
Equilies
EqQuilies
EqQuities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equikes
Equitas
Egurikes
Equites
EqQuitias
EqQuilies
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Edquities
Eduities
Equities
Equities
Equities
Equities
Equities
Equities
Equies
Equiies
Equikes
Equiles
Equikes
Equites
Egquilies
Equilies
EqQuities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equities
Equitias
Equilies
Equities
Equities
Equilies
Equities
Equities
Equilies
Equities
Equilies
Equities
Equilies
Equities
Equilies

240,052
14,800
23.400
53,100

7576
6,545
4,360
8,160
8,380

941,450
53,81

357 236
43,908
47,855
43608
50,104
€6,900
57,000
33,100
31,000
18,500
22 800
92750
16,160

1.880
4,768
22,799
4,558
933

17 408
13,200
11,300
73,700

138,450
76,200
60,500

728,800
71,800

282,938

168,000
86,000
39,660
84,060

551,000

102.068
67,008
66,008
23000

410,800

157,800
0,000
18,500

236,000

234,100

28,300
123501
81,660
15,300
35,800
47,198
38,508
128,484
101,002
15,450
7,808
83,306
20608
147 10G
276,678
25,000
334,000
22,500
138,000
97908
£3,900
3,487
292G
10,800
822122
&0,000
28,700
316,860
62,4043
24,200
8,300
30,304
45,200
15,800
¥.400
8,600
263,100
62 500
185837
125,766
69,506
434 g2

SharefPar Value Market Value Asset Description

4,584,410 REED ELSEVIER NV EURD.06
759,738 NUMICO {KON) NV EUR0.2S
§57 387 PHILIPS ELEC{KON) EURS.20
2817 218 ING GROEP NV CVA EURS.24
342,048 TNT NV EURQ.48
288842 ING GROEP NV CVA EURD.24
375,330 VASTNED RETAIL EURS
536,457 CORIC NV EUR10
1,122,707 RODANMCO EUROPE FIN EURS
3,338,386 TELECOM CORP OF NZ MPY
2273823 ADR TEVA PHARMACEUTICAL INDS
7696510 SEADRILL LTD U302
860,333 TELENGOR ASA ORD NOKE
690,316 NORESKE SKOGSINDUST NOK1G
1,068,813 SEADRILL LTD USD2
#81,837 TELENOR ASA ORD NOKS
2,078,488 STATQIL ASA NOKZ 50
1,080,871 JRKLA ASA NOK125
848,672 TELENOR ASA ORD NOKé
683,046 SUBSEA 7 INC USDO.M
288 478 STOREBRAND ASA SER'ANOKS
284 694 NORWEGIAN PROPERTY NOK25
518,581 BCO COM PORTUGUES EUR1{REGD)
26 664 WHLDG CO INC COM
26748 SANTANDER BANCORP COM
51,652 15T BANCORF P R COM
60,189 W HLDG CO INC COM
58,819 ORIENTAL FINL GROUP INC COM
12,864 SANTANDER BANCORP COM
20,532 DORAL FINL CORP COM
152,761 157 BANCORP PR COM
2,515,380 ADR JSC MMC NORILSK NICKEL SPONSORED ADR
4,827 428 ADR MOBILE TELESYSTEMS DJSC SPONSORED
5,719,433 ADR OAO GAZPROM LEVEL 1 ADR
5,772,150 ADR QOIL CO LUKCIL SPONSORED ADR
2,534,950 GAZPROM ADR REP 4 ORD RUBS
19,852,529 DBS GROUP HLDGS SGDI
1.821,282 UTD OIS BANK G0
628,977 SINGAPORE TELECOMMUNICATIONS NEW COM STK
895,028 CAPITALAND SGD1
1,282,028 DBS GROUP HLDGS SGD1
560,886 UTD O3 BANK SGD1
291,085 NEPTUNE ORIENT LNS SGD1
448,240 UTD TESTAASSEMBLY US06.15
833,633 KEPPEL CORP NPV
354,833 CAPITALAND SGO1
422,897 SINGAPORE EXCHANGE 3G00.01
342 868 DBS GROUP HLDGS SG01
2 457 528 OVERSEA-CHINESE BK SGDD.5
588,466 SEMBCORP INDUSTRIE SGD8.25 {POST REORG)
490,272 KEPPEL CORP NPV
290,653 DES GROUP HLDGS SGD1
851,162 CAPITAMALL TRUST NPV (REIT)
1,238,789 CAPITALAND SGDM
434,797 KEPPEL LAND LTD 5G00.58
158,358 CITY DEVELOPMENTS 8GDO 50
242 009 WING TAl HOLDINGS SGD0.25
1,683,443 SASOL NPV
274 420 HARMONY GOLD MNG 2AR0.50
403,841 ADR HARMONY GOLD MNG LTD
7,365,805 INDITEX EURD.15
1,990,281 BBVA{BILR-VIZ-ARG) ELRQ.49
904,438 INDITEX EURG.15
661,307 BCO SANT CENT HISP EURG.S0(REGD)
1,054,135 TELEFONICA 5A EURT
1,560,382 REPS0L YPF 5A EURT
4,878,738 BBVA(BILB-VIZ-ARG) EURD.49
2,255,192 TELEFONICA SA EUR1Y
213,305 INDITEX EURD.1S
518,257 ALTADIS 8A EURQ.IB(REGD)
1,860,763 TELEFONICA 5A EUR1
450,052 SOL MELIA SA EURG.2
2,719,736 BCO SANT CENT HISP EURD.S{REGD)
5,115,508 BCQ SANT CENT HISP EURD.50(REGD)
887,540 REPSOL YPF SA EUR1
T460,924 TELEFONICA 5A EURY
884880 GPO CATALANA QCCID EURQ.IS(POST SUBD)
2,551,486 BCO SANT CENT HISP EURD.50{REGD)
5,491,553 IBERDROLA 5A EUR2
1,427,484 TELEFCNICA SA EUR1
206,129 INDITEX EURD 15
264,024 FOM CONST ¥ CONTRA EUR1
260,548 BEVA(BILE-VIZ-ARG) EURD.42
6,054,538 TELIASONERA AB NPV
589,162 TELIASONERA AR NPY
205,685 SWYENSKA HANDELSBKN SER'A'SEK4 30
6,122,895 SWEDISH MATCH NPV
1,846,481 SYENSKA CELLULOSA SER'BNPY
1,484,582 ALFA LAVAL AR NPV
341,340 SSAB{SVENSKT STAL) SERANPY
585,480 HEXAGON AB SER'BNPY
1,107,381 SCANL AR SER'B'NPY
3101404 NORDEA BANK AB ORD EUR0JIGEI2{SEK QUOTE)
478,608 MODERN TIMES GROUP SER'BNPY
553,089 ALFA LAVAL AB NPV
3,183,98% NORDEA BANK AB ORD EURD.29622(SEX QUOTE}
757,845 CASTELLUM AB NPV
11,748,438 URS AG CHFOD.1 {POST SUBDIVISION}
9,019,924 JULIUS BAER HLDG CHFG.85 [REGD)
12,325,148 ROCHE HLDGS AG GENUSSCHEWE NPY
11,225,520 ABB LTD CHF2 STHIREGD)
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AsaetC Share/Par Value

Equilies 79.0011
Equikies 109,780
Equies 5974
Enuilias 3.947
Equiies 2770
Equities 26,833
Equiles 36474
Equities 8,029
Equities 70821
Equities 2422
Equities [+:]
Equilies 15
Equilies 18,081
Equities 99,184
Equilies 49,520
Equities 19,930
Equitles 35,354
Equities 14,876
Equities 13,700
Equitias 7.328
Equities 5,265
Equities 2,155
Equities 15,965
Equilies 16,630
Equilies 26,205
Equilies 24,180
Equilies 8,000
Equities 24,780
Equilies 6,340
Equilies 3,108
Equities 2,908
Equities 5,006
Equities 17,906
Equities 10,606
Equities 14 800
Equities 2,280
Equikies 19,700
Equities 1,800
Equities 1.242
Equities 2500
Equities 4 545
Equities 5,363
Equities 3,523
Equities 96,355
Equities 12,300
Equities 496 483
Equities 236,533
Equities 553,296
Equities 647 563
Equities 751381
Equilies 1,447 833
Equities 1124975
Equities 583,389
Equitiss 103,860
Equilies 1,096,662
Equities 57200
Equilies 31,068
Equilies 54 200
Equilies 59,508
Equities 154,325
Equilies 13,008
Equilies 194 400
Equities 125,002
Equilies 72,500
Equities 323,700
Equilies 107,800
Equities 59,200
Equities 28,800
Equities 55,0600
Equities 33,300
Equities 41,600
Equities 47,800
Equities 228,600
Equities 164,344
Equities 343,879
Equities 117.831
Equities 163,347
Equities 28,745
Equities 353,205
Equities 197,026
Equities 43,293
Equities 214,500
Equities B19.930
Equities 43,200
Equities 1,181.987
Equities 17.5300
Equities 150,000
Equities 14,100
Equities 121,720
Equities 8927
Equities 23,180
Equities 14,160
Equities 15,833
Equities 56,960
Equitias 37500
Equilies 257,900
Equities 32,200
Equities 41,160
Equitles 35085
Equities V6,700
Equities 35,500

Market Value Asaet Description

7891382 PHONAK HOLDING CHFO.05 (REGD)

11,266,162 PETROPLUS HOLDINGS CHF9.18 (REGD)
695,236 ADECCO 5A CHF1{REGD)

1.500.736 NESTLE 5A CHF1{REGD)

3.091.544 HOLCIM CHF2{REGD)

2449912 SWISS REINSURANCE CHFO 1(REGD)

2,137,369 RICHEMONT(CIE FIN} A CHF {{BRIYEQUITY LINIT

1.424.204 ROCHE HLDGS AG GENUSSCHEINE NPV

3,887,148 NOVARTIS AG CHFO.SO{REGD)

B27,52% SVWISSCOM AG CHF1{REGD}

187,419 LINGT & SPRUENGLI PTG CERT CHF10

474,021 LINDT & SPRUENGLI CHF100(REGD)
3,207,253 ROCHE HLDGS AG GENUSSCHEINE NPV
5,855,979 UBS AG CHFO 1 (POST SUBDIMISION)
3,551,573 JULIUS BAER HLDG CHFD.05 {REGD)
7,677,823 NESTLE SA CHF1{REGD)

2,580,984 CREDIT SUISSE GRP CHFO.GAREGD)

832,123 RICHEMONT(CIE FIN) A CHF1(BRIEQUITY UNIT
2,430,140 ROCHE HLDGS AG GENUSSCHEINE NPY
2,785,506 NESTLE 5A CHF{{REGD]

1,387,144 SWIS5 LIFE HLDG CHF41{REGD}

613,655 SWATCH GROUP CHF2 26(BR)

955,131 UBS AG CHFO.1 {POST SUBDIVISION}

762,383 JULIUS BAER HLOG CHF0.05 (REGD)
1,867 662 CREDIT SUNSSE GRP CHF0.04{REGD)
1.078,186 ACTELION CHFO.5 (REGDHPCST SUBD}

730,418 SWISE REINSURANCE CHF8.1(REGD)
1,395,083 NOVARTIS AG CHFO.50(REGD)

291,756 EFG INTERNATIGNAL CHFO.50 (REGD)

859,265 ZURICH FIN 5V5 GRP CHF0.10

494,533 GEBERIT CHFO.10(REGD)

338,600 JULILS BAER HLDG CHF0.05 {REGDY

405,022 ABB LTD CHF2 50{REGD)

608,877 VONTOBEL HLDGS AG CHF1[REGD)
1,351,273 SWISS REINSURANCE CHFO. 1{REGD)
1,200,441 OC CERLIKON CORF CHFIDREGD)

472,569 TEMENGS GROUP AG COM STK

450,428 BURCKHARDT COMPRES CHF
1,418,734 ELEKT LAUFENBURG CHF50

249,449 CREDIT SUSSE GRP CHFO.04{REGD)

352,111 ADECTCO 5A CHF{{REGD}

301,831 NOVARTIS AG CHF0 56(REGD)

211,564 UBS AG CHFO.1 (POST SUBDIVISION)
1,672,434 ADR TAIWAN SEMICONDUCTOR MFG COLTD  SPONSORED ADR

878,835 HIGH TECH COMPUTER GDS-REP 4 ORD TWD10 REG'S
4,290,184 HON HAlI PRECISICN TWO10
3,938,274 ADR TURKCELL ILETISIM HIZMETLERI A S SPONSORED ADR NEW

15,430,466 BHP BILLITON PLC USDO0.50
9,431,585 CAPITA GROUP GRD GBFPD.0Z
9,090,547 BP ORD USDA.25
9,656,658 BT GROUP QRD GBPO.OS
5,292 865 SAGE GRQUP ORD GBPO.O1
8,427,475 AUTONOMY CORP ORD GBFQ 003333
2,052,384 HEOS PLC ORD 25P
3,882,083 VODAFONE GROUR ORD USDO.11428571
3,061,386 ASTRAZENECA ORD USDO.25
1,013,805 STANDARD CHARTERED ORD LS00 56
28985816 ADR ASTRAZENECA PLC SPONSORED ADR UK

668,203 LLOYDS TSE GROUP ORD GBPO.25
4,303,857 BHP BILLITON PLC USDO0.50

848,179 RIO TINTC CROD GBPO.10

571,400 ARM HLDGS CRD GBPO.Q0GS
1.049.572 TESCO ORD GBP0.05

672391 YELL GROUP ORD GEPD.OM
4,111,053 ROYAL BK 5COT GRP ORD GBPD.25
1,338,801 REUTERS GROUP ORD GBPO.25

735,223 SMITH & NEPHEW ORD USDO0 20

624,550 WOLSELEY ORD GBRD.23
1,008,696 HSBC HLDGS ORD USDO S0(UK REG)
1,792,551 ASTRAZEMECA ORD USDD.25
3,581,455 SABMILLER ORD USDO0.10

820,016 REED ELSEWVIER ORD GBF0.125
1,852 664 BAE SYSTEMS ORD GBPO.025
3,412,415 STANDARD CHARTERED ORD USDO0.50
3,622 194 EASYJET ORD GBPO 25
3,821,266 VEDANTA RESCURCES ORD US08.10
3,229,792 HBOS PLC ORD 259
1.782,668 XSTRATA PLC GRD GBP
4,451 474 MARKS & SPENCER GP GRD GBPO.25
2,128,767 ROLLS ROYCE GROUP ORD GBPS.20
2315310 ADR ASTRAZENECA PLC SPONSORED ADR UK
3,943,321 H5BC HLDGS ORD USD0.58(UK REG)
2,778,721 OLD MUTULAL PLC ORD GBPD.10

618,914 MARKS & SPENCER GP ORD GBPD.25
3,912,010 VODAFONE GROUP ORD USCD. 11428571

220,859 WILLIAM BILL ORD GBPO.10
1673296 LLOYDS TSE GROUP ORD GBFPO.25
1.082641 RIOTINTC ORD GBPE.10
1,048,722 INTL POWER ORD GBPO.50

373,080 ROYAL DUTCH SHELL 'B'ORD EURD.O7

342,039 NATIONAL GRID ORD GBPO.11335

652,640 IMPERIAL TOBACCO ORD GBRD.10

511,254 STANDARD CHARTERED ORD USDO.50
1.416,742 SHIRE ORD GBPD.05

455,724 SMITH & NEPHEW ORD USC0.20
4,250,751 BG GROUF ORD GBPD.18

300,781 BHP BILLITON PLC LUSD0.50
1276116 GLAXOSMITHKLINE ORD GBPA.25

923,370 AVIVA ORD GBP0.25
1.483675 TESCO ORD GBPO.OS

954,421 BRITISH LAND CO ORD GBP8.25

44



Asset Category Share!Par Value  Market Value Asset Description

Equiies 31,500 408,376 INVESTEC ORD GBRO.0002

Equilias 76,697 828,648 ROLLS ROYCE GROUP ORD GEPD.20
Equilies 77,500 846,947 MAN GROUP ORD USD0.03

Equilies 32,200 544,616 PFEARSON ORD GBF0.25

Eauires 227,600 2,890,565 ROYAL BK S5COT GRP ORD GBP0.26
Equities 51400 1,201,423 31 GROUFP ORD GBPO0.62784

Equilies 33487 835,802 INTERCONTL HOTELS ORD GBRD.13617
Equilies 97.100 783,007 BAE SYSTEMS ORD GBP0.025

Equilies 19,100 471,352 PUNCH TAVERNS ORD SHS GBPG.0004786
Equilies 35,000 2,068,045 ANGLO AMERICAN USD0.50

Equilies 654 026 7,912,597 BF ORD LISD0,25

Equities 425,004 5,397 834 ROYAL BK SCOT GRP ORD GBPO.25
Equities 30,300 291,186 CATUN GROUP COM S5TK USD0.01
Equities 450,324 5,023,614 LLOYDS TSB GROUP ORD GEPD.25
Equities 227978 5,969,118 GLAXOSMITHKLINE ORD GBPO.25
Equities 139,385 2,079,385 AVIVA ORD GBPD.25

Equities 52,500 1,788,561 BRIT AMER TOBACCO ORD GBERO.25
Equities 16,204 324,626 BARRATT DEVEL ORD GBFO.1D
Equities 148,750 425,389 MEGGIT CRD GBPO.OS

Equities 142 600 1,728,846 BP ORD USCOD.25

Edquitias 291,000 1,788,140 MORRISONIWSUPRMKT QRO GBPD.10
Equities 191,400 575,407 LEGAL & GENERAL GP QRC GBP0.0Z5
Equilies 63,300 §96.894 REED ELSEVIER ORD GBP0.125
Equilies 255416 7,027 491 HBOS PLC ORD 25P

Equifies 59,500 1,669,362 BHP BILLITON PLC USD0.50

Equities 104,653 474,533 WILMINGTON GROUF ORD GBPO.OS
Equities 304,626 2,113,177 COMPASS GROUF ORD GBP0.10
Equities 290,160 4,782 485 BG GROUP ORD GEPO.1G

Equities F34700 533,848 OXFORD BIOMEDICA ORD GBPO.01
Equilies 37,000 559,206 ASSOCD BRIT FOODS ORD GBPO.0563
Equiies 29,500 488,172 AXON GROUP ORL GBPJ 41

Equilies 382,211 1,598,880 TELECOM PLUS ORD GBPD.OS

Equilies 50,600 425374 5DL ORD GEPO.0M

Edquiliss 140,700 728,903 MICRO FOCUS ORD GBPO.10

Equiliss TF100 871,451 RIGHTMOVE ORD GEPJ.ON

Edqiliss 85,200 1.252,143 HUNTING ORD GBPY.25

Equilias 62,800 4384 100 ROBERT WALTERS ORD GBRO.20
Equilies 596,700 1,341,911 CHAUCER HOLDINGS OROD GBPD.25
Equilies 12,800 297,389 PERSIMMON GRD GBPO. 10

Equilies 28,500 828,662 BCOT & STHN ENERGY ORD GBPD.50
Equies 18,200 159,482 S53L INTERNATIONAL ORD GBPOQ.10
Equities 99,394 1,824,759 HSBC HLOGS ORD USDQ.S0(UK REG)
Equitias 14,000 768,221 RECKTT BENCKISER ORD GBFO.105283
Equities 67,000 4,015,288 XSTRATA PLC ORD GBP

Equities 342,289 2,734,828 GKN ORD GBPO.SD

Equities 158,313 5,162,145 UNILEVER PLC ORD GBFO.031111
Equities 21,900 408,438 AVEVA GROUP ORD GBPO.O333
Equities 18,800 1,520,304 RID TINTO ORC GBPO.10

Equities 112,500 377,507 GAME GROUP ORD GBP0.0S

Equities 409.500 809,276 ELEMENTIS ORD GBPO.05

Equities MZ2.000 1.248.271 WETHERSPOON (1.0} ORD GBPD.02
Equities 39,900 322,415 GLEESON(MJIGROUP ORC GBPO.D2
Equities 206,500 701,542 ITE GROUP ORD GBPO.O1

Equitizs B2, 100 1,083,348 HOLIDAYBREAK ORD GBPO.05

Equities 48100 583,858 LAVENDGN GROUP ORD GBPD.OY
Equilies 5,504 254,761 IMPERIAL TOBACCO ORD GBPD.10
Equilies 12,387 215,721 NORTHERN ROCK ORD GBP0.25
Equilies 37,164 448621 B8P ORD USDO.25

Equilies 27,438 230,385 TESCO CRD GEPO,05

Equities 29,800 232281 CENTRICA ORD GEPQ.081728305
Equities 41,300 1,444,288 | AND SECURITIES GP ORD GBP0.10
Equities 61,250 208,208 VODAFCNE GROUP ORD USDO.11428571
Equities 12,825 192,600 WPP GROUP ORD GBPO.18

Equities 55,200 733,722 GREAT PORTLAND EST ORL GBPO.126
Equilies 14,715 217,883 NATIONAL GRID ORD GBPD.11385
Equibes 23,000 848,780 DERWENT LONDON ORD GBP3.05
Equiies 2,300 129,485 MAPELEY ORD NPy

Equilies 44 500 1,280,312 HAMMERSON ORD GBP0D.25

Equilies 41700 1,121,108 BRITISH LAND CO ORD GBFO0.25
Equilies F.748 263,026 JOHNSON MATTHEY ORD GBP1
Equilies 18,601 207 500 LLOYDS TSB GROUP ORD GBPR.25
Equilies 4367 335,311 RIQ TINTO ORD GBPO.10

Equilies 10,840 283,822 GLAXOSMITHKLINE ORD GBPD.25
Equikies 26924 392,178 CAPITA GROUP ORD GRPO.O2

Equities 224,300 220,054 DAWNAY DaY SIRIUS DROD NPV
Equities 186,800 716,225 SAFESTORE HLDGS QRO GBPO.M
Equities 8277 142 944 COMMMAULT SYS INC COM STK
Equilies 7084 351.224 SAVVIS INC FORMERLY SAVVIS COMMUNICATIO COM NEW STK
Equities 12,380 123,652 OCCAM NETWORKS INC DEL COM NEW STK
Equitiers 37.825 48,038 HOMEBANC CORP GA COM

Equities 21,080 256,463 VIRGINIA COMM BEANCORF INC COM STK
Equities 62,184 2,034,039 15T FINL HLDGS INC CONM

Equites 156,800 2,884,736 UCBH HLDGS INC COM

Equities 84,225 1,605,328 U S B HLDG INC COM

Equities 30,000 538,700 FIRST 5T BANCORFORATICN CDM
Equities 100,00¢ 2,863,000 HOME FELC BANCORF COM

Equilies 29,700 1,118,780 TOMPKINS FINL CORP COM USDO.10
Equities 70,000 1,701,700 WASH FEG INC COM

Equities 157,208 2,208,540 POPULAR INC COM

Equities 22752 €11,348 BOSTON PRIVATE FINL HLOGS INC COM
Equities 124,300 4,847 700 18T HORIZON NATL CORP CCM
Equilies 68,301 5357530 CAP 1 FNCL COM

Equities 50,000 1,046 500 FIRSTMERIT CORP COM

Equities 250,000 4,255,000 NY CMNTY BANCORP [NC COM

Equities 85,000 4,048,550 MARSHALL & ILSLEY CORP COM
Equities 20,800 1,324,927 FELCOR LODGING TR INC COM
Equilies 30,000 451,800 FLUSHNG FINL CORP COM

Equities 82107 1,683,100 MERCANTILE BK CORP SOM

Equiies 25,000 450,450 FIRST MARINER BANCORP COM
Equities 30,200 1,807 244 AMB PPTY CORP REIT

Equities 111,800 10,401,872 BIMON PPTY GROUP INC COM



Asset Category

Equities
Equities
Equities
Equities
Equitips
Equilies
Equites
Equitias
Equites
Equites
Efquitias
Equities
Equilies
Equitias
Equities
Equilies
Equities
Equilies
Efuilies
Equities
Equilies
Equities
Eguilies
Equities
Equitias
Equities
Equiliss
Equilees
Equiles
Equiles
Equiles
Equiles
Equites
Equilies
Equilies
Equities
Equities
Equities
Equities
Equitias
Equitiss
Equiliss
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equilies
Equilies
EqQuitics
Equilies
Equities
Equities
Equities
Equities
Equities
Equitiee
Equities
Equities
Equities
Equities
Equilies
Equities
Equities
Equities
Equities
Equities
Equites
Equities
Equlties
Equilies
Equities
Equities
Equities
Equitiss
Equitigs
Equitiss
Equitigs
Equitiss
Equitigs
Equities
Equities
Equities
Equilies
Equilies
Equilics
EqQuilies
Equitigs
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equities

Share/Par Value

Market Value Asset Bescription

1,400
40,660
15660
53,600
75,860
E0.600

113,200
15,000
50,000
19,500
30,500
70,800

175,000
25,100
28,400

100,500

100,700
45,800
26,0040
73,700
£6.600

133,040
£5,500

9,503

115,660
42,300

165,300
33,500

147,158
55,500
15,660
73,060
36,660
43,153
53.4668
51,900
32,800

111,300
59,300

128,300
50,400
65,400

115,800
§0,040
32,500
51,100
3g.on
45,082

308,029

115850

157 706

103,250
62,807
42 504
26,600
80,250

114,840
58,830
41,288

0
58,9080
88,610
75,200
47,004
54922
84,400

253,600

108,450
63,650

3.207.814

125,000
50666
98,482
30,0080
96,000
60,000
0,000
10,300
96,600

284,193
61,409

163,526
47 300
33,240
53,300
41,300

181,800

127 450

211,960

116,300

223,300
88,150
86,350
48,000

119,400
27200
35,868
64,768

§.960
2,100
33100

3,257 682 EGTY RESDNTL EFF 5A15:02
2,736,000 STATE TR CORP COM
417 600 GREATER BAY BANCORP COM
2,655,500 SVE FINL GROUP COM
2,984 800 WASHINGTOM BIUT MG COM
4.681,555 FEDERAL RLTY WWT TR 5H BEMN INT NEW 51 BEN INT NEW
5,893,340 GEMERAL GROWTH FPTYS NG COM
1,153,650 ZIONS BANCORP COM
1,580,000 UTD BANKSHARES INC W VA COM
780,060 PREFERRED BK LOS ANGELES CALIF COM STK
1,324,310 LASALLE HOTEL PPTYS COM SH BEN INT
7776672 VORMADC RLTY TR COM
5,864,580 STERLING FINL CORP WASH COM
2,152,074 SUN TR BANKS INC COM
1,804,788 STARWOOD HOTELS & RESORTS WORLDWIDE INC COM STK
3,097 830 SYNOVUS FINL CORP COM
2,799,480 TCF FNCL CORP COM
5,563,584 AVALONBAY CMNTYS REIT
1,771,600 KILROY RLTY CORP COM
2,763,750 HIGHWOODS PPTYS INC COM
1,497.834 STRATEGIC HOTELS & RESORTS INC
4,473,557 LASALLE HOTEL PRTYS COM SH BEN INT
661,540 ROME BANCORP INC NEW COM STK
487 028 WACHCWIA CORP NEW COM
13,742,528 AVALONBAY CMNTYS REIT
2031 859 PRWY PPTYS INC RET
3,343,485 TANGER FACTORY OUTLET CTRS INC COM
1,661,935 TALBMAN CTRS INC COM
16163615 YORNADD RLTY TR COM
1,544 500 CARVER BANCORP INC COM
265,950 PEOPLES UTD FINL INC SOM
1.806.020 DOUGLAS EMMETT INC COM RET
785,700 ANCHOR BANCORP WIS INC COM
S50,678 ARRDW FINL CORP COM
1,516,026 SUNSTONE HOTEL INVS INC NEW COM
1,203,728 BIOMED RLTY TR INC COM
1,345,128 CORP OFFICE PPTYS TR COM
6,578,943 ARCHSTONE-SMITH TR COM
1,487,082 DOUGLAS EMMETT INC COM REIT
7.023.506 APT VT & MOMT COCL A
2988216 BREPPTYS INC COMCL A
7.606,020 ESSEX PPTY TR REIT
14,470,352 SL GREEN RLTY CORP COM STH
2,843,000 ASSOCTD BANG-CORP COM
1,322,085 HILTON HOTELS CORP COM
2 653,623 HOME PROPS INC COM
1,481,342 KIMCO RLTY CORP COM
1,980,452 LIBERTY PPTY TR SH BEN INT
7,121,630 HOST HOTELS & RESORTS INC
8,174,475 REGENCY CTRS CORP COM
8,373,130 PROLOGIS SH BEN INT SH BEN INT
4,490,343 MACK CaLl RLTY CORP COM REIT
4,212,465 STARWOOD HOTELS & RESORTS WORLDWIDE INC COM STK
955,825 STRATEGIC HOTELS & RESORTS INC
724 224 AMERICAN CAMPUS CMNTYS INC COM
1,183,435 EPIC BANCORP COM STK
2,746,700 COLONIAL BANCGROUP INC COM
3,485,252 BRE PPTYS INC COMCL A
2,759,164 CAMDEN PPTY TR SHBEN INT
6 DEVELOPERS DIVERSIFIED RLTY CORP COM
1.319.3580 EQTY INMS NG COM
7.529,128 PUB STORAGE COM
7.680,176 BSTMN PRTYS INC
5.822 830 SL GREEN RLTY CORP COM STK
4,219,108 PLB STORAGE COM
£.088,964 FEDERAL RLTY INVT TR SH BEN INT NEW SH BEN INT NEW
13,745,820 GEMERAL GROWTH PPTYS INC COM
8.538,442 MACERICH CO COM
3,318,075 POST PPTYS ING REIT
128,163,873 CF BGH L5 REAL ESTATE SECFO A
1,527,500 HUDSON CITY BANCORP INC COM 5TK
602,500 FLAGSTAR BANCORP ING COM
2,801,413 WTERVEST BANCSHARES CORPCLACL A
776,700 UNITED CMNTY BKS INC BLAIRSVILLE GA  CDT.CAP STH COT-CAP S§TK
2,253,600 ASTORIA FINL CORP COM
4,565,400 CITY NATL CORP COM
3,208,200 CULLEN/FROST BAMKERS INC COM
2,002,320 15T CTZNG BANCSHARES IMCHC CL A
2 558,440 UDR INC COM STK
6,570,542 HOST HOTELS & RESORTS INC
4 329,335 REGENCY CTRS CORP COM
5,800,629 PROLOGIS SH BEN INT SH BEN INT
3,888,456 MACERICH CO COM
1,720,716 POST PPTYS INC REIT
1,906,085 TANGER FACTORY QUTLET CTRS INC COM
2,048,893 TAUBMAN CTRS INC COM
4,190,830 FELCOR LODGING TR INC COM
6.782 889 AMB PPTY CORP REIT
19,715,176 SIMON PPTY GROUP INC COM
4,178,712 DIGITAL RLTY TR INC COM
4,260,564 DIAMONDROCK HOSPITALITY €O COM STH
4,600,549 EQUITY LIFESTYLE PPTYS INC COM STK
5,104,142 ARCHSTOME-SMITH TR COM
4,802,240 BSTH PPTYS INC
2491,792 BIOMED RLTY TR ING COM
1,441,408 PRICE T ROWE GROUP INC COM
1,745,986 CARMIMAL CORP COM PAIRED
1,801,245 JANUS CAP GROUP NG COM
1,819,502 DUN & BRADSTREET CORF DEL MEW COM
70,917 CAREER ED CORF COM
837,761 MCCLATCHY COCLACLA
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Asset Categary Share/Par Value  Market Value Asset Description

Equities 12,900 738,045 WASTE MGMT INC DEL COM STK
Equities 14,200 1.067. 882 ANIXTER INTL INC COM

Equities 34,360 880,824 HARTE-HANKS INC COM (NEW)
Equities 14,260 1.414,326 ENERGIZER HLDGS INC COM

Equities 31,760 1.468, 114 EQUIFAX INC COM

Equitias 11,900 1,576,393 FRKLN RES INC COM

Equities 17.300 1,527 763 BLACK & DECKER CORPCOM

Equities 65,600 1,523,072 BLOCK H & R INC COM

Equities 27500 1,516,620 GANMETT INC COM

Equities 30400 1015654 HOC INS HLDGS INC COM

Equities 24,400 1,856,596 CITY NATL CORP COM

Equities 22908 1,422,080 CLOROX CO COM

Equities 17 606 556,180 MILLER HERMAN INC COM

Equiliss 23800 2,378,644 MOHAWEK INDS INC COM

Equilies B3,355 850,247 INTERPUBLIC GROUP COMPANIES INC COM
Equikas 34,008 2,184 160 NORTHERN TRUST CORP COM

Equiltss 31.400 1,661,688 OMNICOM GROUP INC COM

Equilss 23,700 751,113 MATTEL INC COM

Equies 53,200 1,534,496 CONSTELLATION BRANDS INC CLACL A
Equilies 51.200 1,675,264 YUM BRANDS INC COM

Equiligs 20,500 1,805,326 USGE CORP COM MEW

Equilies 47.400 2,219,268 PITMEY BOWES INC COM

Equities 27472 1,420,852 THERMO FISHER CORP

Equities 52,700 1.765,9684 CBS CORPMNEWCLE

Equities 45,200 1,471,554 |MS HLTH INC COM STK

Equities 37,960 1,212,800 HEWITT ASSOCS INC CL A COM
Equities 64,400 2,762 1168 ACCENTURE LTD BERMUDA CLS A COM
Equities 30,900 1,740,806 BAXTER INTL INC COM

Equities 4299 43,304 ACME PACKET INC COM STK

Equities 5,085 426,530 MORGAN STANLEY COM STK USDD.O1
Equities 598 29,332 CENTURYTEL INC COM STK

Equities 392 66,442 SEARS HLDGS CORP COM

Equities 18,183 IB2.570 TIME WARNER INC NEW COM

Equities 10178 713,955 ALTRIA GROUP NG COM

Equities 3,592 85,238 STAPLES INC COM

Equities 1,886 44,652 E*TRADE FIN CORP COM

Equities 2645 178643 MONSANTO CO NEW COM

Equitiss B33 856,832 NATIONAL QILWELL VARCO COM STK
Equiliss 1.496 22 844 CITIZENG COMMUNICATIONS CO COM
Equitizs BBE 49,345 HLA-TENCOR CORP

Equiliss BEE 31,668 CB RICHARD ELLIS GROUP INC CLACLA
Equites 347 114,896 REGIONS FINL CORP NEW COM
Eauilies 1.200 62,894 PEABODY ENERGY CORP COM STK
Ecquiltes 5.964 108,141 DUKE ENERGY CORP NEW COM STK
Equiltes 1358 105,816 MEDCO HLTH SOLUTIONS INC COM
Equites 7.462 T2,381 QWEST COMMURNICATIONS INTL INC COM
Equiies 230 75018 XL CAPLTD SHS A

Equilies 9.606 327 849 DISMEY WALT COCOM

Equities 5,580 179564 EBAY INC COM

Equities 2,202 87,506 MACYS INC COM STK

Equities 598 23,132 RADIOSHACK CORP DEL COM

Equities 855 38,424 COMSOL EMERGY INC COM

Equities 1385 45,564 MABORS INDUSTRIES COM UISDO0.10
Equities 1241 72,338 PRINCIPAL FINL GROUP INC COM STK
Equities 2,535 105,565 BEAT CORF COM

Equities 249 128,247 COSTCO WHSL CORP NEW COM
Equitles 1.088 553736 GOOGLEINCCLACLA

Equities 2295 223,143 PRUDENTIAL FINL INC COM

Equities 1,296 67,249 PRICE T ROWE GROUP INC COM
Equities 1.188 87,526 EDG RESOURCES INC COM

Equities 1883 112,799 SLM CORP COM

Equities 1,143 T2661 AMERIPRISE FIML INC COM

Equities BEE 43,237 CIT GROUP INC NEW COM

Equities 2,43 103,928 CARMIVAL CORP COM PAIRED

Equities 7,503 520,386 CONCCOPHILLIPS COM

Equities 3,281 174,464 TRAVELERS COS5 IMC COM STK
Equities 1,586 68579 MARRICTT INTL INC NEW COMSTK CL A
Equities 998 27,784 JANUS CAP CROUP INC COM

Equities 1,257 38,171 NEWELL RUSBERMAID INC COM
Equities 1.585 88,511 ECISON INTL COM

Equities 7 20,064 MOLSOM COORSE BREWINGCOCLBCL B
Equilies 589 46,932 SUNDCO INC COM

Equitiss 2,400 29,328 HUDSON CITY BANCORP INC COM STK
Equities 4,128 170,185 ALCOA INC COM ST

Equities 813 47,8351 AMERICAM STD COS INC DEL COM
Egquities 1218 69,304 PRULOGIS SH BEM INT SH BEN INT
Eaquilies 23,509 1,241,224 ATAT INC COM

Equilies 1.447 6,265 MCKESSON CAORP

Equilies 21512 1,651,722 BAMK AMER CORP COM

Equities 721 43,388 ENSCO INTLINC COM

Equiliss 535 1,843 L-3 COMMUMICATIONS HLDG CORP COM
Equiliss 2,205 4,496 BROADCONM CORPCLACLA

Equiltes 393 17,856 SCRIFPS E W INC MEW CL A COM
Equiltes BEB5 43,985 COGNIZANT TECHNOLOGY SOLUTIONS CORP CLACL A
Equiltes 23596 1.230,755 CITIGROUP INC COM

Equiliss 2,000 76,8688 AGILEMT TECHNOLOGIES IMC COM
Egquiliss 783 43,987 COVENTRY HEALTH CARE INC COM
Equilies 598 15,584 PERKINELMER INC COM

Equilies 450 22,188 LEXMARK INTL INC MEW CL A

Equities 3.570 230,194 METLIFE 1NC COM ISIN USS9156R 1085
Equities 1505 52,766 METWORK APPLIANCE INC DEL
Equities 798 38,480 DTE ENERGY CO COM

Equities 1,688 22,465 KING PHARMACEUTICALS INC COM
Equities 1678 756,013 PG& E CORP COM

Equities 2,704 67,859 JUNIPER NETWORKS INC COM

Equities 488 43,421 AMBAC FNCL GROUP COM STK
Equities =) 51,179 ITT CORF INC COM

Equities 8B 25,985 MANDR CARE INC MEW COM STK
Equities 1.296 76,762 SEMPRA ENERGY INC COM STK
Equities =21 30,236 CITRIX S¥S INC COM

Equities 19,180 372,036 ORACLE CORP COM
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896
1,500
&4
2,592
4,237
396
2637
27,306
2,500
2208
1078
25
1,138
179
1.286
1723
392
1.287
648
1700
1.700
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877
873
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1,251
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357
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1,083
3.813
170
1,084
823
2,335
7431
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Market Vaiue Asset Description

29,561 WATERS CORP COM
47,076 NCR CORF COM
97,095 FIRSTENERGY CORP COM
26,101 VARIAN MED SYS INC COM ISIN #USHZ22081057
104,218 WASTE MGMT INC DEL COM 3TK
180,666 WASHINGTON MUT INC COM
42332 M&TBKCORP COM
194 769 VALERD ENERGY CORFP COM STK NEW
2280427 EXXON MOBIL CORP COM
57 B0 HOST HOTELS & RESORTS INC
ITAB3 AVAYA ING COM
100,297 SIMON PPTY GROUP INC COM
16,265 AUTONATION INC DEL COM
96,605 ZIMMER HLDGS INC COM
143,321 FREEFPORT-MCMORAN COFPPER & GOLD INC
58,024 CONS EQISON INC COM
162,186 LOCKHEED MARTIN CORP COM
46,601 AVALONBAY CMNMNTYS REIT
26,861 MISOURCE NC COM
16,520 COMVERGYS CORP DE COM
70,227 NVIDIA CORP COM
146,727 DOMINION RES INC viA NEW COM
41,217 QUEST DIAGNOSTICE INC COM
T4.773 HARRAH 5 ENTMT INC COM 8TK
36,369 PLUM CREEK TIMBER CO INC COM
131,465 STATE 8TR CORP COM
104,188 AMAZON COM ING COM
84,394 FORDC MTR CO DEL COM PAR $0.01
24,692 SEALED AIR CORP NEW COM STK
38,329 ALTERA CORP COM
88,008 AMER ELEC PWR CO INC COM
8,281 ACE LTO ORD STH USD0.0416
114,187 ADOBE 5Y8 INC COM
80,564 GENZYME CORF COM
52,230 ALLEGHENY TECHNDLOGIES INC COM
353,276 AMER EXPRESS CO COM
B78.507 AMERN INTL GROUP INC COM
265730 CVE CAREMARK CORP COM STK
148159 HARTFORD FINL SVCS CORP - DEL COM
571,055 WELLS FARGD & CO NEW COM STK
13,111 INTEGRYS EMERGY GROUP INC COM STK
83,800 ALLERGAN INC COM
113,146 ALLTEL CORP COM
36,851 ADVANCED MICRO DEVICES INC COM
B5,433 AIR PROD & CHEM INC COM
386,658 BOEMG COCOM
90,841 #REORGICHGO MERCANTILE EXCHANGE INC CL ANC TO CME GROUP 2033718 EFF 07-13.07
52,072 SANDISK CORP COM
42,892 ALLEGHENY ENERGY INC COM
123,103 AFLAZ INC COM
389,001 ABBOTT LAB COM
14,739 ALLIED WASTE INDS INC COM PAR $0.01 NEW COM PAR $0.01 NEW
182,623 ALLSTATE CORP COM
55,413 ROCKWELL ALTOMATION
131,744 CARDINAL HLTH INC
192 892 ANHEUSER BUSCH COS INC COM
130,462 APACHE CORP COM
308,463 AMGEN INC COM
114,170 ANADARKD PETRO CORP COM
23,880 APTINVT A MGMTCOCL A
512,080 APPLE INC
71.351 AES CORF COM
176,232 BAXTER INTL INC COM
132,884 APPLIED MATERIALS INC COM
62,745 AON CORPCOM
60,563 ANALOG DEVICES INC COM
40,044 BY SVCS COCOM
46,678 BED BATH BEYOND INC COM
91,007 BEST BUY INC COM STK
126,808 AUTOMATIC DATA PROCESSING INC SOM
31,696 AUTOZONE INC COM
148,935 #REQRGBANK NY SO INC BNK NY MELLON CORP2022428 EFFECTIVE 07/02/07
41,150 BARD C R INC CaP
83,720 BEAR STEARNS COS INC COM
83251 BECTON BICHINSON & CO COM
102,380 ARCHER-DAMIELS-MIDLAND CO COM
50,470 AUTODESK INC COM
30,239 BMC SOFTWARE INC COM 8TK
130,065 BAKER HUGHES INC COM
54,773 BIQMET INC COM
31,968 BLACK & DECKER CORP COM
29,584 AVERY DENMISON CORP COM
77818 AVON PRODS INC COM USDO0.25
25,115 BARR PHARMACEUTICALS INC COM
18,263 BAUSCH & LOMB INC COM
34,962 BLOCK H & RINC COM
86,534 BOSTON SCIENTIFIC CORP COM
12,987 BRUNSWICK CORP COM
72,847 CIGNA CORP COM
314,937 BRISTOL MYERS SQUIBE CO COM
27,040 BROWN-FORMAN INC CL B NON-VTG COM
17,148 CMS ENERGY CORP COM
94,388 CBX CORP COM
25,478 BALL CORP COM
184,855 EMC CORP COM
15,524 BEMIS CO INC COM
43,351 CAMPBELL SOUP CO COM
64,200 CHES ENERGY CORP COM
166,561 CHUBB CORP COM
34672 ECOLAB INC COM
70,885 ELECTR ARTS COM
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Asset Catenory Shase!Par Value  Market Value Asset Description

Equilies Tan 12,024 CIRCUIT CY STORES INC COM

Equilies 28.450 820,183 CISCO SYS INC COM

Equities 8515 497,730 COCA COLA COCOM

Equities 1.371 30,534 COCA COLA ENTERPRISES INC COM
Equities 368 23,673 EASTMAN CHEM COCOM

Equities 1.2%8 35,123 EASTMAN KODAK CO COM

Equities 3,056 239,285 CATERPILLAR INC COM

Equities 1,800 163,134 CELGENE CORP COM

Equities 83z 36,105 CiM FNCL CORP COM

Equities 574 26,576 CINTAS CORP COM

Equities 3,792 177,466 EMERSON ELEC SO COM

Equities 898 107,135 ENTERGY CORP NEW COM

Equities 2349 88,839 CLEAR CHANNEL COMMUMICATIONS INC COM
Equities 750 45,575 CLOROX CO COM

Equilies 2,455 159,207 COLGATE-PALMOLIVE CO COM

Equilies 4,496 238,577 DU PONT E | DE NEMDURS & CO COM ST
Equiliss 538 23,980 CENTEX CORP COM

Equiltss 243 31,982 EQUIFAX INC COM

Equilies 854 51,106 COMPUTER 3C) CORP COM

Eguites 1.508 17,8597 COMPUWARE CORP COM

Equites 638 64 914 EATON CORP COM

Equites 2887 104,342 COUNTRYWIDE FINL CORP COM STK 5.05 PAR
Equlies 1.688 132,573 DEERE & COCOM

Equities 605 31,83} DEVELOJPERS DIVERSIFIED RLTY CORP COM
Equities 4,726 368,750 FRNMA COM STK,

Equities 2,629 164,255 5TH 3RO BANCORP COM

Equities 1.497 68,338 FOREST LAB INC COM

Equitiegs 811 167,433 FRKLM RES INC COM

Equities 738 47,457 COMERICA INC COM

Equities Bo5 31626 COMMERCE BANCORP INC M .J COM
Equities 2335 54,230 CONAGRA FOODS INC

Equities 7640 195,202 CORMING INC COM

Equities 490 43,553 CUMMING INC

Equities 1,300 25,305 D R HORTON INC COM

Equities 1,368 293,387 #REORGMLOLLAR GEN CORP TO CASH MEGER EFFECTIVE 07-06-07
Equities 1,083 47 121 DONMNELLEY R R & SONS CO COM
Equities 3818 118,200 FIRST OATA CORP COM

Equities 798 45,326 FISERVINC COM

Equities 1,154 63,412 CANNETT INC COM

Equitiss 2,537 48 457 GAP INC COM

Equities 588 41,250 COMPASS BANCSHARES INC COM
Equitiss 998 51,048 DOVER CORP COM

Equities 1.316 55,813 EXPRESS SCRIPTS INC COM

Equities 1.588 112,799 F P L GRAUP INC COM

Equities 1.131 85,3981 DANAHER CORP COM

Equities 43,897 1.510,057 GENERAL ELEC CO COM

Eupilies 2694 101,833 GENERAL MOTORS CORP COMMON STACK
Equilies 798 32,581 GENUINE PARTS CO COM

Equilies 4,638 205052 DOW CHEM COCaM

Evuites 283 16,258 BOW JONES & CO INC COM

Equities 538 23,955 FAMILY DLR STORES INC COM

Equifies 3,222 185,575 FED HOME LN MTG CORP COM STK
Equilies 1,840 151,747 GEN DYNAMICS CORP COM

Equilies 1,260 63,540 GEMERAL GROWTH PPTYS INC COM
Equities 4,540 176,015 GILEAD SCI NG COM

Equities 358 33,312 GRAINGER W W INC COM

Equities 305 35624 HARMAN RNTL INDS INC NEW COM STK USDG.01
Equities 798 25,085 HASBRO INC COM

Equities 587 33.771 GOOORICH CORPORATION

Equilies K] 27.738 GODDYEAR TIRE & RUBBER CO COM
Equities 1397 63,745 EQTY RESDNTL EFF Sf15K2

Equilies 5611 635,808 INTERNATIONAL BUSINESS MACHS CORP COM  COM
Equities 2205 25,137 INTERPUBLIC GROUP COMPANIES INC COM
Equities 1696 51,616 INTUIT SOM

Equities 1665 97,269 GEMN MILLS INC COM

Equities B&G 43,027 HERSHEY CO FORMERLY HERSHEY FOODS CORP TO 0419/2006 COM
Equities TES 46,779 HUMANA INC COM

Equitias 1768 40,204 HUNTINGTON BAMCSHARES INC COM
Equities 1.597 TEE10 HEINZ H J COCOM

Equities 488 27856 HERCULES INC VTG COM

Equitles 5189 178021 HALLIBURTON CO COM

Equities 1,297 F7.:314 HARLEY DAVIDSON INC COM

Equities 398 20,752 INTL FLAVORS & FRAGRANCES INC COM
Equities 1,598 63,441 INTL GAME TECH COM

Equities a38 18,819 JABIL CIRCUIT INC SOM

Equities 953 111,487 JOHNSON CTL ING COM

Equities 12635 566,451 HEWLETT PACKARD COCOM

Equities 1.864 62,388 HILTON HOTELS CORP COM

Equities 1,380 107838 ILL TOOL WKS INC COM

Equities 28,199 670,008 INTEL CORP COM

Equities 2,185 146,824 KIMBERLY-CLARK CORP COM

Equities 1420 42 638 HIMCO RLTY CORP COM

Equities 14,022 854,036 JOHNSON & JOHNSON COM

Equilies 458 14,062 JONES APPAREL GROUP INC COM
Equities 21497 85,793 INTL PAPER CO COM

Equilies 1,006 64,240 NORTHERN TRUST CORP COM

Equilies 1,496 87 740 NUCOR CORP COM

Equilies 4 087 236,556 OCCIDENTAL PETE CORP COM

Equilies 3,869 376,540 HOME GEPOT INC COM

Equities 1,219 44,103 LINEAR TECH CORP DEL

Equities 3,394 85,473 KROGER COCOM

Equities 1577 112,614 KOHLS CORP COM

Equilies 538 37,208 WBWA INC COM

Equilies 338 22630 MBIC INVT CORP WIS COM

Equities 1137 58,885 KELLOGG COCOM

Equilies 1,63 55,030 KEYCORP NEW COM

Equilies 1,661 123,242 NORTHROP GRUMMAN CORP COM
Equilies 548 16,365 MNOVELLUS SYS INC COM

Equilies 1,387 43 339 OFFICE DEPOT INC COM

Equilies 1,654 B7.530 OMNICOM GROUP INC COM

Equiles 498 18,575 LIZ CLAIBORNE INGC COM



Asset Category Share/Par Value Market Value Asset B

Equities 2.184 111,240 LOEWS CORP COM

Equities 618 22534 LENNAR CORF CL A

Equities 1,334 94 647 LINCOLN NATL CORP COM

Equities 1,051 53,727 NQORDSTROM INC COM

Equities 1,508 100,198 NORFOLK SQUTHN CORP COM
Equities 3596 27767 LSICORP GOM 3TK

Equities 2572 191,665 LEHMAN BROS HLDGS INC COM
Equities 4797 285,056 ELILILLY & COCOM

Equities 1617 44,387 LTO BRANDS

Equities 513 60,307 LEGG MASON INC COM

Equities 894 19,801 LEGGETT & PLATT INC COM

Equitias 2,714 83,808 MARSH & MCLENNAN CO'S INC COM
Equities 1,198 57 61 MARSHALL & ILSLEY CORP COM
Equitias 1,864 53,068 MASCCO CORF COM

Equilies 1,932 A8 850 MATTEL [NC COM

Equilies 1.545 51818 MAXIM INTEGRATED PRODS iNC COM
Equilias Log 22 B32 MC CORMICK & CO INC COM NON-VTG
Equilies 1,887 13,220 NOVELL INC COM

Eruities B45 51,227 MURPHY OIL CORP COM

Efuities Go8 17,728 NEW YORK TIMES CG CL AISIN  #USB501111073
Equities 2,097 51,909 NEWMONT MINING CORF NEW COM
Equities 7,288 223,607 LOWES COS INC COM

Equities 10,518 523,796 MERCK & CO INC COmM

Equities 743 80,736 PPG IND INC COM

Equities 1680 116,107 PNC FINANCIAL SERVICES GROUP COM STK
Equities 361 45248 MICRON TECH INC COM

Equities 245 18,387 MILLIPORE CORF COM

Equitles 5787 293,748 MC DONALDS CORP COM

Equities 5565 288,801 MECTRONIC INC COM

Equities 1,088 18,973 MYLAN LAB INC COM

Equities 2821 93,556 NATL CY CORP COM

Equilies 200 5,584 NICOR INC COM

Equities 1,854 108,070 NIKEINCCLBCLEB

Equilias 199 12,258 MEREDITH CORP COM

Equilies 4,249 3585131 MERRILL LYNCH & GO ING COM STK
Equilies 1,187 104,187 PACCAR INC COM

Equilies 595 27.502 PALL CORP COM

Equilies 597 20,917 MOLEX WG COM

Equities 11,258 195,267 MCTOROLA INC COM

Equities 598 58,550 PARKER-HANNIFIN CORP COM
Equities 1687 55,212 PAYCHEX INC COM

Equities 1.080 78,170 PENNEY JC COINCCOM

Equities 7.700 499,345 PEPSICC INC COM

Equities 40,808 1,202,612 MICROSCFT CORP COM

EqQuities 34,059 870,588 FRIZER INC COM STK S.11 1/ PAR
Equities 658 74,385 PRECISICN CASTPARTS CORP COM
Equities 15,281 835,044 PROCTER & GAMBLE CO COM
Equities 448 18,845 PINNACLE W. CAP CORP COM
Equities 1,094 51,408 PITNEY BOWES INC COM

Equities 3,692 65,957 PROGRESSIVE CORP OH COM
Equities 1.240 108,847 PLUB SERVICE ENTERPRISE GROUF INC COM
Equilies 1.256 39,485 NATL SEMICONDUCTCR CORP COM
Equilies 515 32,064 SAFECO CORP COM

Equilies 7,143 217,433 SCHERING-FLOUGH CORF COM
Equilies 5,450 466,321 SCHLUMBERGER LTD CiOM ST
Equilies 361 123,821 SOUTHERM CO COM 5TK

Equilies 3704 55,227 S W AIRL CO COM

Equilis 596 25431 SIGMA-ALDRICH CORF COM
Equilies 245 55473 SMITH INTL INC COM

Equilias 1,569 112,232 PRAXAIR INC COM

Equitigs 994 22315 PULTE HOMES INC COM

Equiligs 788 28,127 ROBERT HALF INTL MC COM
Equitigs 714 39,042 ROHM & HAAS CO COM

Equities 2085 71,283 SAFEWAY INC COM NEW

Equities 1703 70,885 5T JUDE MED INC COM

Equities 4813 483,762 SCHWAR CHARLES CORP COM NEW
Equities 458 33,102 SHERWIN-WILLIAMS CO CCM
Equities 1711 38,171 SOVEREIGN BANCORP INC COM
Equities 14,050 290,576 SFRINT NEXTEL CORFP

Equities 288 15,052 SNAP-ON INC COM

Equities 4,281 15,791 SOLECTRON CORP COM

Equities 796 13,287 QLOGIC CORF COM

Equities 3,095 391,242 QUALCOMM [NC COM

Equities 488 20,408 ROWAN COMPANIES INC COM
Equities 298 18,032 RYDER S¥S INC COM

Equities 808 42702 QUESTAR CORP COM

Equities 417 25312 STANLEY WKS COM

Equities 1,752 150 216 SUN TR BANKS INC COM

Equities 1.212 58,140 SUPER VALU INC COM

Equities 3,596 94,358 STARBUCKS CORF COM

Enuilies 1,435 90,587 STRYKER CORP COMMON CCMMON
Equilies 4,431 88,508 SYMANTEC CORP COM

Equilies 2,996 98,835 SYSCC CORP COM

Equilies 4,162 72,419 SARA LEE CORF COM

Equities 1,078 58,624 WRIGLEY WM JR CO CAP

Equities 498 33,388 TORCHMARK CORP COM

Equities 374 10,996 TRIBUNE CO COM

Equities 2,086 22,553 TELLABS INC COM

Equities 494 30,386 TEMPLE INLAND INC COM

Equities 1495 45887 SYNOVUS FINL CORF COM

Equities 2,198 50,380 TJX COS INC COM NEW

Equities 17,174 90,335 SUN MICROSYSTEMS INC COM STK $.00067 PAR
Equilies 5,976 262,507 TEXAS INSTRS INC COM

Equities 1,038 81,9289 WEYERHAEUSER CO COM

Equities g7 43,034 WHIRLPQOL CORF COM

Equities 4,564 B4.343 XERCOX CORP COM

Equilies 1473 39,432 XILINX INC COM

Equities 1,368 31,542 TYSON FOODS INC CL A QOM (DELAWARE)
Equities 798 42 861 UST INC COM

Equilies ga8 15.787 TERADYNE INC COM

Equities 483 39,288 TEREX CORP NEW COM



Asset Gategory

Share/Par Value

Market Value Agset Cescription

Equitas |97 17,128 TECO ENERGY INC COM

Equities 338 13,429 TEXKTRONIX INC COM

Equilies 636 76,630 TEXTRON INC COM

Equities 1,998 103,233 THERMO FiSHER CORP

Equitigs 638 24 435 WHOLE FCODS MKT INC COM

Equilies 3,184 106,678 WILLIAMS CO INC COM

Equilies 4965 38,147 ZICNS BANCORP COM

Equilies 438 16,268 WATSON PHARMACEUTICALS INC COM
Equilees 528 24 578 MONSTER WORLDWIDE INC COM
Equitees 628 66,980 VORMNADO RLTY TR COM

Equiltes 443 50,741 VULCAN MATERIALS QO COM

Equitias 1,276 146 931 UNION PAC CORP COM

Enquilies 1,536 14,587 UNISYS CORP CCM

Enquilies i3] 37,036 TIFFANY & CO CCM

Enuilies 3,770 78529 WESTERM UN CO COM STK

Equilies 598 23,322 15T HORIZON NATL CORP COM

Enuilies B3d 43,592 C H ROBINSCN WORLOWIDE INC COM NEW COM NEW
Eguilias 498 18,302 WENDY S INTL INC COM

Eguities 19686 51,288 CAINC COM

Equities 6531 74488 WYETH COM

Equities 15053 423,280 COMCAST CORP NEW CL ACL A

Equities 11,818 068,564 WAL-MART STORES INC COM

Equities 4,802 209,679 WALGREEN CO COM

Equities 4,835 342 947 UNITED TECHNOLOGIES CORP COM
Equities 452 4138 v FCORPCOM

Equities 11,148 236,449 NEWS CORP CL ACOM

Equities 55 12,862 CIENA CORP COM NEW COMNEW
Equities 238 12,057 ASHLAND IMC NEW COM

Equities 3,700 85,507 DIRECTY GROUP INC COM

Equities 768 41,687 FIDELITY NATL INFORMATION SVCS INC COM ST
Ecquities 400 15,720 OFFICEMAX INC OFL COM

Equities 1488 26,065 CENTERPOINT ENERGY INC COM
Equities 354 121,318 CBE CORPNEWCLE

Equities 7T 274,104 KRAFTFOCDS INCCLACL A

Equitias 2,982 T7.413 SPECTRA ENERGY CORP COM STK
Equities 1,078 72,301 STARWOOD ROTELS & RESORTS WORLDWIDE INC COM STK
Equities 2,028 69763 CENWORTHFINLINC COMCL A

Equities 338 32,088 IS HLTH INC COM STH.

Equities 1,197 54,571 PROGRESS ENERGY INC COM

Equities 3,341 136,085 VIACOM INC NEWCL B

Equities -1 23,964 CONSTELLATION BRANDS INC CLACL A
Equities 1,538 39,671 ACEL ENERGY INC COM

Equilies 2,101 372,373 UNITED PARCEL SWVC INCCL B

Equities 10914 311,585 DELL INC COM STK

Equities 1,03% 13,900 JOS UNIPHASE CORP COM PAR 50.001 COM PARSD.001
Equities 2564 126,662 AETMA INC

Equities 14.070 579,262 VERIZON COMMUNICATIONS COM
Equilies 3519 305414 3N COCOM

Equilies 548 46 793 LAB CORP AMER HLDGS COM NEW
Equilies 6,469 330,825 UNITEDHEALTH GROUP INC COM
Equities 1872 112,507 XTO ENERGY INC COM

Equities 8,496 279,843 US BANCORP

Equities 1820 89,489 WEATHERFCRD INTL LTD

Equities 2013 167,200 CAP { FNCL COM

Equities 3489 £0,115 EL PASC CORP COM

Equities 1083 64,507 ARCHSTONE-SMITH TR COM

Equities 10,402 876,264 CHEVROM CORP COM

Equities 789 33,542 KEYEPAN CORP COM

Equilies 2.200 148,080 TXU CORP COM

Equities 1,486 82,011 INGERSOLL-RAND CO CL A COM 5TK
Equilizs 3,326 139,427 MARATHOM CIL CORP COM

Equikes 16,5509 802 284 JPMORGAN CHASE & CO COM

Equilies 1,786 84,639 COACH INC COM

Equiltes 7eB 25,114 DEAN FOQDS CO NEW COM

Eculilies 550 63,388 NOBLE CORPORATION COM

Equilies o0 23610 PEPS| BOTTLING GROUP INC COM STK ISIN  UST 134691005
Eaquilies 8253 474,216 WACHOVIA CORP NEW COM

Equilies 1,476 163,792 FEDEX CORP COM

Equilies 1,650 112,332 MCGRAW HILL COMPANIES INC COM
Equilies 1,977 428,515 GOLDOMAN SACHS GRGUP INC COM
Eaquiltes Fl:13] 78,279 CONSTELLATION ENERGY GROUP INC MARYLAND COM
Equiiles 538 30,705 DARDEN RESTAURANTS INC COM
Eauilies 291 28,550 POLC RALPH LAUREN CORP CL A
Eaquities 1,384 74,044 BIGGEN IDEC INC COM STK

Eaquilies 1,686 16,010 DYNEGY INC DEL CL A COM STK

Eaquiltes 480 28,282 ASSURANT INC COM

Equilies 1276 75,233 HESS CORP COM 8TK

Eciuilteg 538 85033 UTDSTS STL CORP NEwW COM

Equiltes 1,632 42612 UNUM GROUP

Equiliss £98 27,425 APPLERA CORP - APPLIED BIOSYSTEMS GROLP
Equitiss 1.700 144,738 BURL NORTHN SANTA FE CORP COM
Equilies 2,195 14,289 TEMET HEALTHCARE CORP COM
Equities SBE 59,848 BSTM PPTYS INC

Equites 238 34,012 WYNDHAN WORLDWIDE CORP COM STK
Equiltes 9501 321,039 #RECRGITYCO INTL LTD REV SPLIT TG TYCO INTL LTD 2033035 EFF 6/29/07
Equites B36 23,704 PATTERSON COS INC COM

Equiltes 792 51,838 REYNOLDS AMERM INC COM

Equilies 1.10¢ 67,232 MEMC ELECTR MATLS INC COM

Equiltet 2085 112,900 RAYTHEGN CO COM NEWW COM NEWY
Ecuilies 360 14,173 KB HOME COM

Equiles 748 31.154 HOSPIRA INC COM

Eguiles 997 48,863 AMEREN CORP COM

Equiltes 483 27.963 AFFILIATED COMPUTER SVCS INC CL A CCM
Equiles 2962 236,456 WELLPQINT INC COM

Equilies 3274 237,692 EXELON CORP CCM

Eauilies 4,093 280,315 TARGET CORP COM

Equilies 798 56,271 ROCKWELL COLLING INC COM

Equilies 498 14851 BIG LOTS INC COM

Equilies 2504 84,875 YUM BRANDS INC COM

Equilies 738 60,789 FORTUNE BRANDS tNC COM STK
Equilies ) 49272 AMERISOURCEBERGEN CORP COM
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Asset Cateqory Share/Par Value  Marke! Value Asset D ip

Equities 598 22,259 PACTIV CORP COM

Equities 1,867 86,545 #MREORGMELLON FINL STOCK MERGER TO 2033428 EFFECTIVE 7-2-07
Equities 805 28,538 MEADWESTVACO CORP COM

Equities 2128 186,601 DEVON ENERGY CORP NEW COM

Equitias 3,797 213,695 HONEYWELL INTL INC COM STK

Equilies 2,441 &7 680 ELECTR DATA 3Y3 CORF NEW COM

Equilies 745 47 274 EMBARGQ CORP COM STK

Equities 2,215 32,653 WINDSTREAM CORP COM STK

Equilies 388 15,258 FEOT INVESTORS INCCL B

EqQuilies 422 30,7953 ABERCROMBIE & FITCHCOCL A

Equilies 1.200 38,078 VERISIGN INC COM

Equitias 581 25531 LAUDER EBTEE COG INC CL A

Equilies 1,160 38,071 |1AC / INTERACTIVECORP COM NEW STH.
Equiliss A1 44,632 PUB STORAGE COM

Equilies B85 40,025 APOLLO GROUPINCCLACL A

Equilies 5,507 160,257 YAHOOQ INC COM

Equilies 1,381 145,358 TRANSOCEAN INC.

Equites B0 49,087 COOPER INDUSTRIES INC COM

Equilies 433 48,223 FLUOR CORP NEW COM

Equilies 1811 84,737 PPL CORF COM ISIN LIS&9351T1060

Equilies 283 10,707 DILLARDS INC CL ACOM

Equities 1,100 68,420 MOODYS CORP COM

Equities 7,200 58,320 VISTEON CORF COM

Equities 1,300 47,138 ESCO TECHNOLOGIES INC

Equites 5,500 70,092 ENTEGRIS INC COM

Equilies 1,300 35672 PORTLAND GEN ELEC CO COM NEW 5TK
Equilies §.500 51,480 FUELCELL EMERGY INC COM

Equilies 5630 47 432 CENTENNIAL BK HLDGS INC DEL FORMERLY  CENTEMNMNIAL C CORP TQ Q7202004 COM
Equilies 2,609 84 682 NATL INSTRS CORP COM

Equilies 2,607 43966 VIRGINIA COMM BANCORP INC COM STK
Equities 7aa 34,496 LORAL SPACE 8 COMMUNICATIONS INC COM
Equities 2,100 62,937 COMSTOCK RES INC COM NEW COM NEW
Equities 1,400 83,734 GUITAR CTR INC COM

Equtties 1,200 1.608 RADIATION THERAPY SVCS INC COM

Equities 2,300 50,600 MLF DORCHESTER MINERALS L P COM UNITS
Equities 5,100 132651 WADDELL & REED FINL INC CL A& COM

Equilies 2,000 66,2680 DREW INDS INC COM NEW COM NEW
Equities 2,300 81,167 EFUNDS CORF COM 5TK ISIN# U528224R 1014
Equities 4 600 122,980 MASSEY ENERGY CO COM

Equitias 4,000 48,360 STONERIDGE INC COM

Equities 1,704 24,034 SCHAWK INC CL A COM STK

Equilies 10,900 83,016 RF MICRO DEVICES INC COM

Equilies 4,400 40,612 HALOZYME THERAPEUTICS INC COM

Equilies 2,938 43,852 HERITAGE FINL GRCUP COM

Equilies 1,500 31,880 FOXHOLLOW TECHNOLOGIES INC COM STK
Equilies 1,100 44,524 OOLLAR THRIFTY ALUTOMOTIVE GROUP INC COM
Equilies 1,000 30,830 MANTECH INTLCORP CL ACL A

Equities 1,100 28,391 ARBOR RLTY TRINC COM

Equities 31,200 2,107,248 MONSANTO CO NEW COM

Equities 2.800 55,196 BANKUMITED FINL CORP CL A

Equilies 1,800 75,380 CYMER INC COM

Equilies 3,200 109,536 LENNOX INTL INC COM

Equilies 2,600 64,276 PSYCHIATRIC SOLUTIONS INC COM

Equilies 3,700 34,262 IXIA COM

Equilies 4,200 6,804 CHARLES RIV LABORATORIES INTL INC COM  COM
Equities 1,000 68,420 #RECRGGENESIS HEALTHCARE CORF CASH  MERGER EFF THE07
Equilies 2100 35,963 WHEELING PITT CORP COM NEW STH
Equilies 1,800 M 426 WAUWATOSA HLOGS INC COM S5TK

Equities 2100 60,753 ULTIMATE SOFTWARE GROUP INC COM
Equities 2,200 40,106 GAIAMINC CL A CL A 191N US3626381031
Equities 2,500 64,500 ENCORE ACQSTN COCOM

Efuities 5.200 207 584 SUPERIOR ENERGY SVCS INC COM

Equities 4,400 153,780 SCIENTIFIC GAMES CORFP

Equites 2,400 40,944 HANMI FINL CORP COM

Equilies 2,309 49,266 METROCORP BANCSHARES INC COM

Equilies 2200 TH 738 SYNAPTICS INC COM

Equities 2,000 70320 HUB GROUP INC CL A

Equities 5200 232284 PMI GROUP INC COM

Equities 4,700 35,331 SAPIENT CORF COM

Equities 2,400 32,352 KEARNY FINL CORP COM

Equities 4,780 53,871 OUTCOOR CHANNEL HLDGS INC COM NEW COM  NEW
Equities 2,204 45,320 INTERACTIVE INTELLIGEMCE INC COM STOCK
Equities 1,300 51,295 K-SEA TRANSN PARTNERS L P COM 57K
Equities 5,500 48,556 EARTHLIMK INC COM STK

Equities 1,100 54,175 SUN HYDRALLICS CORP COM

Equities 2,800 236 600 LEAP WIRELESS INTL INC COM NEW COM STK
Equities 7.500 267 160 GAMESTOP CORP NEW CL A

Equities 1.200 40416 KOPPERS HLDGS INC COM

Equities 7.800 248 820 TITANILUM METALS CORP COM NEW

Equilies 14,800 631,220 MIRANT CORP NEW COM

Equities 1,730 41,004 WRIGHT MED GROUP INC COM

Equities 5,209 76,804 INFORMATICA CORP COM

Equilies 4,400 45,452 IMVESTORS REAL ESTATE TR COM STK
Equities 3400 33,354 SEATTLE GEMNETICS INC COM

Equities 26,500 482 565 MARVELL TECH GROUP COM USDO.002
Equities 2,400 53,640 TX CAP BANCSHARES INC COM

Equities 2,300 26,542 ALTUS PHARMACEUTICALS INC COM

Equities 1,400 80,094 15T CMNTY BANCORF Cal COM

Equities 55,600 4663728 MORGAN STANLEY COM 5TK USD0.01

Equiligs 4,500 63,765 #REORGFAEROFLEX INC CASH MERGER EFF  8415/07
Equilies 3,400 39,675 ARRAY BIOPHARMA INC COM

Equilics 4,200 39,842 ERESEARGH TECH INC COM

Equilies 700 35700 CHARTER FINL CORP W PT GA COM

Equilies 2,000 54,280 HAIN CELESTIAL GROUP INC COM

Equiles 17,500 55475 QUANTUM CORF DS5G COM

Equiles 26,500 51,675 CMGIHNC COM

Equiltes 1,000 31,510 CITY BK LYNNWOOD WASH CMT-CAP STK COM  STK
Equilies 10,000 1,042,400 NATIONAL OHWELL VARCO COM STK

Equilies 2,100 29,442 JONES SQ0A COCOM

Equiltes 2,300 93,265 TESSERA TECHNOLOGIES INC COM STK
Equilies 7500 251,864 RADIOSHACK CORP DEL COM
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Equities
Equilies
Equities
Equilies
Equities
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Equities
Equities
Equilies
Equilies
Equilies
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Equities
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Equities
Equities
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Equities
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Equities
Equitias
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
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Equities
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Equities
Equities
Equities
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Equities
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Equitiss
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Equities
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Equilies

Share!Par Value

2100
34,300
2,600
4,300
7,008
1,200
2,300
2,300
4,100
2,400
5.800
1.800
2,600
4,260
6,500
7.600
6.000
2,700

1,200
8raem
1,160
16,5900
1,700
2,000
1,360
1,860
5,660
3,800
6.600
3.200
1,900
4,500
1,800
1,200
4,700
3,800
6,300
1300
3300
1500
14,200
1,800
2,468
2100
5100
2268
21,5968
457
3,660
36,860

Market Value Asset Description

60,388 CRYSTAL RIV CAP INC COM 8T,
33.857 BLUEFLY INC CCM
47112 COBIZ FINL INC COM 3TK
112,789 RENT A CTR ING NEW COM
340,970 PIONEER NAT RES CO COM STK
32,604 I-VIING COM
57,385 ASBURY AUTOMOTIVE GROUP INC COM
80,592 TENNECO INC
67,600 UNITED ONLINE INCG COM
47,352 GULFPORT ENERGY CORP COM NEW COM NEW
574,600 BUNGE LTD
48,204 INTERACTIVE DATA CORP COM
36,540 OVERSTOCK COM INC DEL COM
57,018 ANADIGICS INC COM
45,265 MARINE PRODS CORP COM
41428 MEDICAL STAFFING NETWORK HLEGS INGC CCM
151,880 JEFFERIES GROUP INC NEW COM
28,944 PRIMUS GTY LTD COM STK
101,388 OS5I PHARMAGELUTICALS 1INC COM
53,740 CHARLOTTE RUSSE HLDG INC COMISIN - LIS1610481038
52,662 SYCAMORE NETWORKS INC COM
34,860 INVESTODLS INC COM 8TK
142,656 QUICKSILVER RES INC COM
105,966 UCBH HLDGS INC COM
62,478 PALOMAR MED TECHNOLOGIES (NG COM NEW
36,350 EPIQ SYS INC COM
54,264 KNIGHT TRANSN ING COM
95,326 INVT TECH GROUP INC NEW COM
125,132 T-HQ INC COM NEW
286,968 CITIZENS COMMUNICATIONS CO COM
281,742 )TV EDL SVCS INC COM
151,575 VERIFONE HLDGS INC COM
84,500 AMKOR TECHNOLOGY INC COM
58604 ALLSCRIPTS HEALTHCARE SOLUTIONS INC COM
34,800 SEACOAST BHG CORP FLA COM
57.200 AMN HEALTHCARE SVCS INC COM
31,440 LHC GROUP INC COM
113,952 FORY NETWORKS ING COM
O KINDER MORGAN MGMT LLC KINDER MGRGAN  MGWT LLC FR CUSIP (43455U100)
54,824 © CORNET INC
50,733 AMTRUST FINL SVCS INC COM
33,384 #REORGMOSCOW CABLE EFFECTIVE 7-19-07 CASH MERGER
51,016 KMSER ALUM CORF COM PAR $0.01 COM PAR $0 01
48,720 MLP MARKMEST ENERGY PARTNERS L P UNIT LTD PARTNERSHIP INT
32,214 15T ADVANTAGE CORP CL A
62,532 MB FINL INC NEW COM
52 224 KINDRED HEALTHCARE INC COM §TK
42,048 WARREN RES INC COM
104,436 LIFEPOINT HOSPS INC COM ISIN USE3219L1098
44,028 ESPEEDINC CL A
53,046 SRAINTLINC CL A
303,015 CENTURYTEL INC COM STK
284 828 ¥REORGITRIAD HOSPITALS INC CASH MERGER EFF T125/67
670,142 NIl HLDGS ING COM NEW CL B NEW
626,430 KLA-TENCOR CORP
54,047 JO-ANN STORES ING COM STK
32,346 GLOBAL PARTNERS LP COM UNIT REPSTG LTC PARTNER INTY
264,600 RADIAN GROUP INC COM
V2,610 ALLIANCE RES PARTNERS L PUNITLTC  PARTNER INT COM STCK
40,612 CARITOL FED FINL COM ISIN AUSA40E7C1062
42,672 HARMONIC INC COM
53,212 FIRST CASH FINANCIAL SERVICES INC
40,608 TARRAGON CORP NEV COM STK
50,460 HUGCTON RTY TR TEX UNIT BEN INT HUGOTON RTY TR UNITS
48,400 ARCHOM CORP COM
202,304 NATIONWIDE FINL SVCS INC CL A COM
63,118 MEDIVATION ING COM STK
73520 TELEDYNE TECHNOLOGIES INC COM
543,414 E'TRADE FIN CGORP COM
61,858 CHILDRENS PL RETAIL STORES ING COM
851,660 QWEST COMMUNICATIONS INTL INC COM
45,387 DJO INC COM
1.318031 MEDCO HLTH SOLUTIONS INC COM
76,602 ALEXION PHARMACEUTICALS INC COM
32,020 SYMMETRY MED INC COM STK
24,814 GENERAL MARITIME CORP COM
91,512 WEIGHT WATCHERS INTL INC NEW COM
225,520 CMNTY HLTH 5YS ING NEW COM
35,062 CENTENNIAL COMMUNICATIONS CORP NEWY
45,662 RACIOGNE INC CL A
49,071 EPICOR SCFTWARE CORP COM
92,416 ATP OIL & GAS CORP COM
66,825 ALBANY MOLECULAR RESH INC COM
58464 TELETECH HLDGS INC COM
40,188 ADMINISTAFF INC COM
176,438 K5 CY SOUTHN
52,884 COMFORT SYS USA INC COM
98,343 KON OFFICE SOLUTIONS INC COM STK
62,413 PREFORMED LINE PRODS CO COM
216,678 SMUCKER J M GO COM NEW
31.740 CLINICAL DATA ING NEW GOM 3TK
53676 FINISAR CORP COM
130,445 UNIVERSAL COMPRESSION HLDGS INC COM STK
44,136 THORATEC CORP
73,784 ARCH CHEMICALS ING COM
192,219 VCA ANTECH ING COM 5TK
53460 HEARTLAND FINL USA INC COM STK
88,685 CHARTER COMMUNICATIDNS INC DELCL A
276,851 WHITE MOUNTAINS INSURANGCE GROUP WHITE MOUNTAIN COM STOCK
35,782 INFOUSA INC NEW COM
1.257,012 BB&T CORP COM
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Asset Category Share/Par Value  Market Value Asset Description

Equities 1,260 33,756 FORRESTER RESH INC COM

Equities 2,260 G6,616 MATRIA HEALTHCARE INC COM NEW

Equiliss 2,100 55,145 KORN { FERRY INTL COM NEW

Equitias 15,100 783,532 PRICE T ROWE GROUP INC COM

Equitias 6,500 87,565 PHOENIX COS INC NEW THE PHDENIX CO&. INC.
Equilies 2400 51528 IMTEGRA BK CORP COM

Equities 2639 135,964 KIMDER MORGAN MGMT LLC SHS COM STK

Equiies 6,600 284,526 CYTYC CORP COM

Equities 2,000 61,020 CT COMMUNICATIONS INC COMNEWCT  COMMUNIATIONS INC COM
Equilies 4,400 164,340 HORMEL FOCDS CORP COM

Equities 73200 221084 SIRIUS SATELLITE RADID INC COM

Equities 13,900 1.015.534 EOG RESOURCES INC COM

Equities 1,800 47,862 TRAVELZOD INC COMSTK

Equities 1000 50,730 INFINITY PPTY & CAS CORP COM

Equitiss 6,100 247 233 ADVANCE AUTO PTS (MC COM

Equities 2,400 193.440 F5 NETWORKS INC COM STK

Equities 2600 29,826 OPNET TECHNOLOGIES INC COM ISIN US6837574081
Equities 2,850 61,218 CA PIZZA KITCHEN INC COMISIN US1305401030
Equities 1,400 3052 ACCURAY \NC DEL COM

Equities 30,200 1,201,356 MACYS INC COM STK

Equikes 2,500 28,725 ACME PACKET INC COM STK

Equilies 5.800 104.806 SAIC INC COM STK USDD 0001

Equilas 1300 42783 LINN ENERGY LLC UNIT REPSTG LTD LIABILITY CONTS
Equies 2800 37,492 EPQOCH HLDG CORP COM

Equilies 1.300 44,102 #RECRGICOVANSYS CORPORATION CASH MERGER EFF 7/2107
Equities 1.300 37960 SKECHERS USAINCCLACLAIISIN  #USS305B61055
Equites 16,000 508.950 MLP ENTERPRISE PRODS PARTNERS L P COM  UNIT
Equilies 800 30,744 ASTAFDG INC COM

Equilies 1,100 32,835 WESTERN ALLIANCE BANCORPORATION COM
Eguities 1,800 34770 ENERSYS COM

Egquities 2,960 58,179 UMPOUA HLDGS CORP COM

Egquilies 2,100 238,350 JONES LANG LASALLE INC COM STK

Equitas 42,000 §9B8,860 STAPLES INC COM

Equilies 1,900 52,307 TAYLOR CAP GROUP INC COM STK

Equilies 1,400 42840 CNX GAS CORP COM 5TK

Equiles 2,700 45,252 WILD DATS MKTS INC COM

Equilies 5200 124,020 HANDVER COMPRESSOR COCOM (HOLDING  COMPANY) COM
Equities 5,800 80,568 TASER INTL INC COM

Equities 14,500 192,935 SMURFIT-STONE CONTAINER CORP COM

Equities 2,008 28,820 ASPECT MED 5YS INC COM |SIN US0452251085
Equities 4,800 42.720 BEASLEY BROAGCAST GROUF INC CL A

Equities 1,400 22,668 GTX INC DEL COM

Equities 13,200 48,180 HAWANAN HLOGS INC COM

Equities 3,100 43,885 PALM HER HOMES INC COM

Equities 2,300 53,380 UNION BANKSHARES CORP COM

Equittes 4,700 51,418 ARISTOTLE CORP COM NEWY

Equities 4,900 124,019 PACKAGING CORP AMER COM ISIN USEe51561080
Equities 1,800 61,452 CAP TR INC MD CL A NEW

Equities 6,000 261,300 DOLLAR TREE STORES INC COM

Equities 5,800 39672 NIC INC COM

Equities 2,300 64,722 JAKKS PAC INC COM

Equittes 2,200 46,112 STAGE STORES INC COM NEW COM MEW

Equites §,100 29,219 G5 TECHMOLOGY INC COM

Equites 8,100 28,188 120 GLOBAL COMMUNICATIONS HLDGS LTD DELCL ACL &
Equites 4,000 45840 LA Z BOY INC COM

Equies 4,300 119,457 PNM RES INC COM

Equities 4,000 247,960 RENAISSANCE REHLOGS LTD COM

Equilies 1600 73,695 PANERA BREADCOCL A

Equities 11.400 416,100 CB RICHARD ELLIS GROUPINCCLACL A

Equitigs 2,600 31,408 AMERN EQTY iINVT LIFE HLDG CO COM

Equities 1400 58,040 CALUMET SPECIALTY PRODS PARTMERS L P
Equities 12,700 223,012 SIERRA PAC RES NEW COM

Equities 2,600 52,810 GLACIER BANCORP INC NEW COM

Equities 5,000 85,200 PERDQT SYS CORP COT-CL A COM STR

Equities 2,000 42,580 #RECRG UNITED ALITC GROUP INC NIC TQ PEMSKE AUTO GROUP INC 2033474 EFF 7-2-07
Equiligs 1.200 35016 YOUNG INNCVATIONS INC COM

Equiliss 1.800 144,048 WA GROUR INTL INC COM NEW

Equittes 1600 34,272 AMERN ECOLOGY CORP COM NEW

Equilkes 111,800 3,810,024 DISNEY WALT CQ COM

Equilies i200 30600 BIG 3 SPARTING GOODS CORF COM

Equikes 8,400 44,100 SUN-TIMES MEDIA GROUP INC COMCL A STK
Equikes 2,100 81,396 HORNBECK QFFSHORE BVCS INC NEW COM
Equilies 2,600 60,086 LABOR READY INC COM NEW

Equilies 2,800 169,260 WESCQ INTL INC COM

Eauilies 2,000 181,095 MLP ENBRIDGE ENERGY PARTNERS L PCOM
Equities 500 51,004 ADVISORY BROCC COM

Enuilies 2,200 48,576 BLACKBAUD INC COM

Enuities 1,200 53219 NATIONAL CINEMEDIA INC COM

Equites 26,300 1,539,078 COSTCC WHSL CORP NEW COM

Enuilies 8,800 183,832 CONSECC INC COM NEW STK

Equies 2,608 65,480 GULF 15 FABRICATION INC COM

Enuilies 6,500 45,760 GERCOM CORP COM

Equilies 2,108 38,267 HEADWATERS INC COM

Equites 3,300 43,560 PACIFIC ETHANDL INC COM

Equities 27 800 2,883,548 PRUDENTIAL FitL INC COM

Equities 2,800 135,122 KINETIC CONCEPTS 1MC COM NEW

Equities 1,100 60,808 SILGAN HLDGS INC COM

Equities 2,100 53,214 LITHEA MTRS INC CL A

Equilies 2600 138,632 CODPER COS INC COM NEW

Equities 5600 949,200 SEARS HLDGS CORP COM

Equilies 2,000 58,720 PINNACLE FINL PARTNERS INC COM

Equities 2,000 102,040 INVERNESS MED INNOVATIONS INC COM

Equities 42,300 1,400,130 REGIONS FINL CORP NEW COM

Equities 19,800 856,152 MARRIQTT INTL INC NEVW COM STK CLA

Equities 800 27,856 DSWINC CL A CL &

Equities 4,700 136,158 NEUSTAR INC CL A

Equities 3,200 23816 ISTA PHARMACEUTICALS INC COM NEW STK
Equities 1,800 31,711 ENERGY PARTNERS LTO OC-COM

Equities 730 50,443 WINTHROP RLTY TR

Equilies 11,100 31,746 ANTIGENICS INC DEL COM STOCK

Equites 5000 152,550 HELIX ENERGY SOLUTIONS GROUP INC COM STK



Asget Category Share/Par Value  Market Value Asget Description

Equilies 1.700 148,053 ALLIANCEBERNSTEIN HLDG L P UNITLTD
Equilies 500 47245 MICROSTRATESY INC CL A NEW

Equites 1,100 36,553 JAMES RIV GROUP IMC COM STK

Equilios 1,800 67,932 J & J SNACK FOODS CORP COM 8TK NPV
Equilies 229,800 4,834 432 TIME WARNER INC MEW COM

Equilies 3,800 36,822 MEDIACOM MUMICATIONS CORP CL AISIN  US58448K 1051
Equilies 23,400 42,120 AVANEX CORP COM 5TK

Equities 1,660 38,770 HENDLE INTL INC COM

Equilies 60 50,157 PIPER JAFFRAY COS COM

Equilies 8,560 24 435 DOBSON COMMUNICATIONS CORP CLA
Equilies 1,260 55,236 CAPELLA ED CO COM

Equities 26,900 43,578 OFTICAL COMMUNICATION PRODS INC CL A
Equilies 4,768 43,710 EVERGREEN SOLAR INC COM

Equilies 2,600 67444 CARTER INC FORMERLY CARTER HLDGS ING TO 081312663 COM
Equilies 1,660 §3,024 ADAMS RESPIRATORY THERAPEUTICS INC COM STK
Equities 2660 61,880 AMERIGROUF CORP COM

Equities 2,300 38,284 WCI CMNTYS INC COM

Equities 5,500 91,785 VALEANT PHARMACEUTICALS INTL COM STK
Equities 5,100 88,844 EXCORES INC COM

Equitias 1800 25064 VERASUM EMERGY CORP COM

Equities 2,000 49,020 PENSON WORLDWIDE INC COM

Equilias 2400 110,450 JETBLUE AWYS CORP COM

Equitias 121,200 8,500,968 ALTRIA GROUP INC COM

Equitiss 2,006 37,040 REDOY ICE BLDGE INC COM

Equitias 1,800 74,250 RBC BEARINGS INC COM

Equities 5,300 29356 GRAFTECH INTL LTD COM

Equitias 3,000 42,120 INTERVWOVEN INC COM NEW

Equities 2,200 T2.402 SPARTAN STORES INC COM

Equities 1,400 47,110 NASE FINL INC COM

Equilies 2,300 58,075 UNITED WESTN BANCORP INC COM 8TK
Equiltes 1640 32,976 SYNNEX CORP COM ST

Equilss 2800 154,420 PEDIATRIX MED GROUP COM

Equilies 2,700 200,313 HOLLY CORF COM PAR $6.61

Equites 1.800 41,408 SAFETY INS GROUP INC COM

Equilies 2,400 89,135 BRADY CORPCL A

Equilies 1,790 67,031 MLP TC FIFELINES LP UNIT COM LTD FARTMNERSHIP INT ISIN #USB7 23301085
Equilies 4,300 397 578 MOLSOM COORS BREWINGCOCLBCLB
Equilies 12500 296 250 FIDELITY NATIONAL FINANCIAL INC CL A
Equities 300 39609 ALOM USA ENERGY INC COM 5TK

Equilies 600 28,242 WEBMD HEALTH CORP CLACL A

Equities 7.900 285533 RANGE RES CORP COM

Equities §00 35,901 MWIVETERIMARY BUPPLY INC COM 3TK
Equities 2,500 112,575 LAZARD LTD COM CLASS ' USDO.2

Equilies 11,500 530,545 CIT GROUP INC NEW COM

Equities 2,109 59,856 DOLLAR FINL CORP COW STK

Equities 2,300 32,706 SINCLAIR BROADCAST GROUP INC CL A
Equilies 31,500 685,755 SEAGATE TECHNOLOGY HLDGS COM USDO.00004
Equities 3,040 29,032 ABINGTON BANCORP INC PENN COM STK
Equities 11.000 869,820 NYSE EURONEXT COM STK

Equities 4,200 43,806 ENTRAVISION COMMUNICATIONS CORPCL A
Equities 10,800 304,560 PEFCO HLDGS ING COM

Equities 24200 1,180,234 CARMIVAL CORP COM PAIRED

Equities #7808 6,966,150 CONDCOPHILLIPS COM

Equities 1,508 51,150 SIGNATURE BK. NY N Y COM

Equities 1,80a §7,362 J CREW GROUP INC COM

Equities 2,006 63,500 MERITAGE HOMES CORP COM

Equitias €0.000 1,836,800 EBAY INC COM

Equitias 1300 64,885 BARE ESCENTUALS INC COM

Equitias 2300 FB77S FL TECH INC COM

Equities 13,082 6,836,380 GODGLE INC CLACLA

Equitias 5600 40,320 CROWN MEDIA HLDGS INC CL A COM STK
Equitias 2,100 148,638 BUCYRUS INTL IMC NEW CLACL A

Equities 1,800 82,263 MAGELLAN HLTH SVCE INC COM NEW
Equities 15,200 735,376 PEABODY ENERGY CORP COM STK

Equities 72,200 1,321,280 DUKE ENERGY CORP NEW COM STK

Equities 4.200 180,726 CROCS INC COM

Equities 1610 15,009 LINCOLN EDL SVCS CORP COM STK

Equities 1.300 38,128 HEARTLAND PMT SY3 INC COM 8TK

Equities 2.500 149,725 CF (NDS HLDGS INC COM

Equities 3.400 48,676 UNITED FINL BANCORFP INC COM STK
Equitias 4.500 186,294 VARIAN SEMICONDUCTOR EQUIPTMENT ASSOCS INC COM
Equitiss 34,100 380,556 DOMTAR CORPCOM

Equiliss 2,400 117,720 EAGLE MATLS INC COM

Equitias 1.500 32,565 SYMBION INC DEL COM

Equitias 6300 35,343 UTSTARCOM INC COM

Equities 7.900 64781 CNET NETWORKS INC COM CNET HETWUORKS INC SOM 3TK
Equiliss 1.700 80,287 SVE FINL GROUP COM

Equitiss 2,100 433,860 #REQRGICBOT HOLDINGS INC CL A CLA S3TK MERGER W 2033719 EFF 71207
Equities 39,000 2.086,500 TRAVELERS COS INC COM 3TK

Equities 1.800 23,588 BIGBAND NETWIRKS INC COM COT-COM
Equities 500 45848 FCSTOME GROUP INC COM

Equities 1.800 64,026 AMERN STS WTR CO COM

Equities 23700 1,264,646 SLW CORP COM

Equities 6,500 163,410 BROWN & BROWNM INC COM

Equities 18,600 488,766 CONSOL ENERGY INC COM

Equities 00 45,117 VOLCOM INC COM

Equities 1,600 186,590 BLACKROCK INC COM STK

Equities 2,200 55,902 SUPERIOR WELL SVCE INC COM 5TK
Equities 11.400 317,376 JANUS CAP GROUP INC COM

Equities 7,800 F17.070 AXIS CAPITAL HLDGS LTD COM USDA0125
Equities 8000 47 840 EXPRESSJET HLODGE INC COM

Equities 15,500 B03.4585 PRINCIPAL FINL GROUP INC COM STK
Equities 4,700 185,650 DRESSER-RAND GROUP INC COM

Equities 12,400 785,268 AMERIPRISE FINL INC COM

Equities 7.800 47,502 & FLAGS INC COM

Equities 2,200 53,822 AVOCENT CORPCOM

Equitias 1,506 45,185 AMERICAN REFROGRAPHICS COCOM
Equities 21,500 87.935 AQUILA INC DEL NEW COM

Equities 2208 56,452 OPTIONSXPRESS HLDGS INC COM 5TK
Equities 1,500 137,205 EQUINIX INC COM MEW

Equities 2,200 43,670 IRCBOT CORP COM



Asset Category ShareiPar Value  Market Value Assel Description

Equities 4,400 414,744 SOUTHN COPPER CORP DEL COM

Equities 6,600 45408 LIGAND PHARMACEUTICALS INCCLE
Equiliet 2,800 46,508 RUDOPLH TECHNOLOGIES INC COM
Equlties 3,800 561,830 INTERCONTINENTALEXCHANGE INC COM
Equities 1,400 50,920 WESTM REFNG INC COM

Equities 2600 110,630 GARDNER DEMVER INC COM

Equities 1,300 85224 CBRL GROUP INC COM STK

Equilies 1.700 80,197 DOLEY LABORATORIES INC CL A COM STK
Equilies 2,000 68,540 WRIGHT EXPRESS CORP COM STK
Equilies 2,400 78,336 WGL HLOGS INC COM

Equilies 4,850 21,437 ALLOS THERAPEUTICS INC COM |SIN US019777 101
Equilies 2,300 62,054 PACIFIC CAP BANCORP NEW COM

Equilias 1,800 30,950 MARTHA STEWART LIVING OMMIMEDIA INC CL ACOM STK
Equitias 1,100 69,355 SUNPOWER CORPCOMCL A

Equitias 1,400 62,310 UNDER ARMOR INC CL A

Equities 3,400 167,756 EDWARODS LIFESCIENCES CORP COM
Equities 2,500 40,800 MARCHEX NCCLBCLB

Equities 2,200 37 488 BOIS D ARC ENERGY INC COM

Equities 5,600 44682 SPECTRUM BRANDS INC COM

Equities 17043 82,212 M D CHLOGS INC COM

Equities 2,300 47,840 BARNWELL NDS INC COM

Equilies 7600 199,880 UDR INC COM STK

Equites 1,300 38,623 TAL INTL GROUP INC COM STK

Equilies 1.700 28,393 AFC ENTERPRISES INC COM

Equites 4,300 146,845 AMER FML GROUP INC OH COM STK
Equilies 1.600 32,688 INDEPEMDENCE HLDG CO NEWY COM MEW
Equilies 2,400 44,852 FIRST BANCCORP N C COM

Equites 1.500 30,381 WORLD WRESTLIMG ENTMNT

Equities 1600 34,976 218T CENTY ING DEL

Equities 1,800 73,584 TRICO MARINE SVCS INC COM NEW
Equites 1,200 33,180 DEB SHOPS INC

Equities 2,600 52,052 MARINEMAK INC SOM

Equiliss 4.900 523,810 M & T BK CORF COM

Equiles 2,400 49,776 SIRF TECHNOLOGY HLDGS INC COM
Equites 14.000 80,920 CiJ BELL INC MEW COM STK

Equities 50,700 2,161,848 WASHIMGTON MUT INC COM

Equites 4,000 74,000 STEELCASE INCCL A COM

Equities 17,000 1,013,880 MCKESSON CORP

Equities 10,906 242,852 RED HAT INC COM

Equities 1,306 41,860 COLBS MCKINNON CORP N 'Y COM

Equities 2706 71,118 BURGER KING HLDGS INC COM

Equities 3,906 401,622 DUN & BRADSTREET CORPF DEL NEW COM
Equities 26,000 437,840 AVAYA INC COM

Equilies 4,900 42668 BLOCKBUSTER INC CL A CL A ISINEIS0S36TS1066
Equilies 42006 21,714 SANTARUS INC COM

Equities 5,200 126,256 WESTAR ENERGY INC COM

Equities €200 201,190 NSTAR COM

Equities 2,500 61,650 LKQ CORP COM LKQ CORP

Equities 4,100 38,683 1 800 FLOWERS COM INC CL A COM STK
Equitias 1800 40,432 UNVL AMERN FINL CORP COM

Equities 800 44,478 INTEGRA LIFESCIENCES HLDG CORP COW DESP
Equitias 1,600 45,658 EURONET WORLDWIDE INC COM

Equitias 29,700 362,934 HUDSOM CITY BANCORF INC COM STK
Equities 1.400 34,440 MICRUS CORP 5TK

Equities 2200 32,142 ZYMOGENETICS INC COM STK

Equities 1.600 78120 IBERIABANK CORP COM

Equities 30,000 &893 600 HOST HOTELS & RESORTS INC

Equities 2.000 41,620 SYSTEMAX INC COM

Equities 50.200 2,634,666 ALCOA INC COM STK

Equitias 2100 80,430 FORMFACTOR INC COM STK

Equiltes 1.500 28,580 U S B HLOG INC COM

Equiliss 3,400 198,380 COMMSCOPE INC COM

Equites 1.500 34,815 INFOSPACE INC COM NEW

Equikes 1.400 48,468 CENT EURCOPEAN DISTR CORP COM STK
Equites 12,000 124800 HRET PPTYS TR COM SH BEN INT

Equities 1.800 117,630 INTL SEC EXCHANGE HOLDINGS INC
Equilies 16,000 534,080 WABORS INCUSTRIES COM USDG.10
Equites 5,600 67760 EXELIXIS INC COM STK ISINg US30161Q1040
Equites 9.860 300,272 REP BVCS INC COM

Equites 5.000 228,450 SCRIPPS EW INC NEW CL A COM

Equilies 17 6060 207,152 XM SATELLITE RADIO HLOGS INC CL A
Equiliss 2200 72,072 FROSFERITY BAMCSHARES INC COM
Equiles 2,500 84,925 MARTEK BIOSCIENCES CORP COM STK USDOD 10
Equiltes 7.000 149,450 SAKS INC COM

Equies 1.700 88,629 RED ROBIN GOURMET BURGERS INC COM
Equikes 00 31,456 FBL FINL GROUP INCCLACL A

Equikes 7100 881,469 L-3 COMMUNICATIONS HLDG CORF COM
Equites 1.600 80,864 MLP NATURAL RESQURCE PARTNERS L FCOM  UNIT LTD FARTNERSHIP INT
Equities 1.000 47,260 LCA-VISION INC COM PAR $.001

Equities 7.100 565,728 SUNDCO IMC COM

Equilies 1.200 53,940 DRIL-QUIP INC COM

Equilies 2 600 177,710 FACTSET RESH 5YS INC COM

Equilies 2,300 48,950 TRECEGAR CORP INC

Equilies 43200 187,007 MACK CALIRLTY CORF COM REIT

Equilies 1,500 50,502 UNITED NAT FOODS INC COM

Equilies 19,500 525,525 RELIANT ENERGY INC COM

Equilies 3600 65,196 OMMIMVISION TECHNOLOGIES INC COM
Equilies 1700 35807 BRADLEY PHARMACEUTICALS INC COM
Equilies 2 8O0 45,848 BRONCO DRILLING CO INC COM

Equikes 5,200 684,708 CORINTHIAN COLLEGES INC COM 5TK
Equilies 2500 23175 GRAY TV INCCOMCLEB

Equiliss 14,200 807.980 FROLOGIS 8H BEN INT SH BEN INT
Equiliss 5,300 T0.013 CV THERAPEUTICS ING COM

Zquities 800 30,268 CITI TRENDS INC COM ORD USDH

Equitias 2,100 79,862 FTI CONSULTING INC COM

Equitiss 287 600 14,720,230 CITIGROVURP INC COM

Equities 2,200 34,848 ALASKA COMMUNICATIONS SYS GROUP INC COM |SIN US01167P1012
Equilies 352,000 15,023,600 ATAT INC SOM

Equities 2200 36,124 UNION DRILLING INC COM STK

Equities 2100 76,020 INERGY L P UNIT LTD PARTNERSHIF INT UNITLTD PARTNERSHIP INT

Equities 806 0,144 ORMAT TECHNOLOGIES INC COM
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T1.232 SHIP FINANCE INTERNATIONAL COMMON STK
31,850 FAIRPOINT COMMUNICATIONS INC COM
308,676 AMB PPTY CORP REIT
102,696 SEACOR HLDGS INC COM
60,864 GEMSTAR-TY GUIDE INTL INC COM
5301787 ENSCOINTL INC COM
284,354 KING PRARMACEUTICALS WNC COM
31,934 COMSYS IT PARTNERS INC COM
36,330 ACADIA RLTY TR COM
38,880 EXTREME NETWORKS INC COM
122,688 SONUS NETWORKS IWNC COM 1SIN US8358181077
12,686,733 BANK AMER CORP COM
52,156 GENTIVA HLTH SwCS iNC COM
32,736 SAUER-DANFOSS INC COM
284 826 AMERICAN EAGLE CUTFITTERS INC NEW COM
85,774 DOWNEY FINL CORP COM
65,740 GMX RES INC COM 3TK
310,323 VARIAN MED 3YS INC COM 151 HUSSZZ2031067
350,224 WATERS CORF COM
232,248 BECKMAN COULTER WNC COM
107685 TIBCO SOFTWARE INC COM
42 900 MU SKIN ENTERPRISES INC CL A
71,220 PETRO DEYV CORP COM
35,565 BIO-REFERENCE LABS INC COM PAR 30.01 MEW
51,220 GULFMARK QFFSHORE INC COM
159,588 PUGET ENERGY IMC NEW COM
197 472 AUTOMATION INC DEL COM
341,010 R H DONMELLEY CORF COM NEW
34,743 ALLIANCE IMAGING INC DEL COM NEW
1,179,571 ZIMMER: HLOGS INC COM
6,568 500 BERKSHIRE HATHAWAY INC DEL CL A
56,032 COMPUCREDIT CORP COM iSil #US20478N1000
464,984 NEWELL RUBBERMAID INC COM
31,150 ELOYALTY CORP COM NEW
215,145 PLAINS EXPL & PRODTN CC COM
60,572 LACLEDE GROUP INC COM
1,198,835 WASTE MGMT INC DEL COM STK
639,903 UMITED CMNTY BKS INC BLAIRSVILLE GA  COT-CAP 5TK CDT-CAP §TK
43,790t ROCKVILLE FIML INC COM
806682 RAIT FINL TR COM
43,810 CARBO CERAMICE INC COM
43,388 CROSE CTRY HEALTHCARE NG COM
98,882 DICKS SPORTING GOODS INC OC-COM
55,182 FEICO COM
36,547 MANMNATECH INC COM 5TK
49,460 PRICESMART INC COM STK
815,508 JUMIPER NETWORKS INC COM
56,224 DELTA PETE CORP DE
28,544 VIACELL INC COM STK
133,056 WASTE CONNECTIONS INC COM
48,545 EQTY 1 INC COM
44,557 HOT TOPIC INC COM
608,229 COGMNIZANT TECHNOLOGY SOLUTIONS CORP CL ACL A
70,550 MLP MARTIN MIDSTREAM PARTMERS L P UNIT LTD PARTHERSHIP INT
60,831 VECTOR GROUP LTD COM 5TK
133,208 FAIRCHILD SEMICONDUCTOR INTL IMC COM
375420 TEL & DATA S¥S INC COM STK NEW
55,860 PFF BANCORP INC COM
191,317 MILLEMNIUM PHARMACEUTICALS INC COM
516, M) ECHOSTAR COMMUMCATIONS CORP NEWCL A
111,240 MONTPELIER RE HOLDINGS LTD SOM
76,314 RESOURCES CONNECTION INC COM
74528 CABCOT MICROELECTRONICS CORP COM
560,310 AMERICAN STO COS INC DEL COM
50,370 MAINSOURCE FINL GROUR INC COM
233,447 PHARMACEUTICAL PROD DEV INC COM
87,250 J2 GLOBAL COMMUNICATOMS INC COM NEW
303,150 REGENCY CTRS CORP COM
403,340 AGILENT TECHNOLOGIES NC COM
45540 ECLIPSYS CORP COM
58,884 PAREXEL INTL CORP COM
45,507 HYPERCOM CORP COM
27,984 MIDWAY GAMES INC COM
37,490 CALIFORNIA WTR SVC GROUF COM
107280 GAYLORD ENTMT CO NEW COM
49,405 FLAGSTAR BANCORP INC COM
85,280 LEXINGTON RLTY TR COM
80,587 COLDWATER CREEK INC COM
44,345 ANWORTH MTG AST CORP COM
194 285 GLOBAL PMTS INC COM
751,725 BROADCOMCORPCLACL A
37 680 TRIARC COS INC CL B 5ER 1 COM 5TK
965,264 ELISON INTL COM
30,624 HMS HLDGS CORP COM
£5,556 CENTY ALUM CO COM
250,929 LEXMARK INTL INC NEW CL A
57 600 PRIVATEBANCORP INC COM
23,055 CONCEPTUS INC COM
62,860 SONCSITE INC COM
50,583 BRIGHT HORIZONS FAMILY SQLUTIONS INC COM
80,430 15T REP BK SAN FRAN CAL COM
233,569 SCANA CORP NEW COM
210,530 PG ECORPCOM
38,522 ADVANCED ENERGY INDS INC COM
80,653 FELCOR LODGING TR INC COM
34,200 NAVISITE INC COM NEW
30,5960 NATL HEALTHCARE CORP COM
37.694 ICATE CORP FORMERLY [GATE CAP CORP  03/22/2002 COM ST ISING US45163U1051
31,984 157 BUSEY CORF COM
162,385 LAIDLAW INTL INC COM 3TK
189,112 CAREER ED CORP COM

57



Asgset Category ShareiPar Value  Market Vatue Asset Description

Equities 1,200 28,920 HEARST-ARGYLE TELEWVISION iNC COM
Equities 2,700 3,455 TRADESTATION GROUR INC COM

Equitias 1,900 45,617 CARRIZO CIL & GAS INC COM

Equities 7.700 242 242 INTERSIL CORP

Equitias 2,500 72,400 WALTER INDS INC COM

Equities 800 56,686 PS BUSINESS PRS INC CAL COM

Equities 2,700 68,337 MCCLATCHY COCLACL A

Equities 7400 398,342 GNT PRIDECT INC COM STH ISING LS38821G1013
Equities 800 35,792 USANA HEALTH SCIENCES INC CDT-8HS
Equiltes a00 32337 RAMCG-GERSHENSON PPTYS TR COM SH BEN INTCOM SH BEM INT
Equiliss 225,000 4,513,590 ORACLE CORPCOM

Equiltes 1300 57,291 METAL MGMT INC COM NEW STK NEW
Equities 1100 39,285 RIVIERA HLDGS CORP COM

Equilies 6,100 307,501 OMECK INC COM STK

EqQuifies 2,400 29664 TUESCAY MORMING CORP COM NEW ISIN USBES0355054
Equities 2,200 58,584 INTER PARFUMS INC COM

Equities 900 55,656 ALABAMA NATL BANCORPORATICN DEL COM
Equities 2200 65,184 AMERN AXLE & MFG HOLDINGS INC

Equities 1,600 39,824 ENTERCOMMUNICATIONS CORPCL A
Equities 700 30,282 PICC HLOGS INC COM NEW STK

Equities 6.200 540,578 AMBAC FNCL GROUP COM STK

Equities 800 38,424 PEKWY PPTYS INC REIT

Equities 1.500 31,050 PERFICIENT INC COM STK

Equities 1.300 74 6559 MARKWEST HYDROCARBOM INC COM
Equities 1.500 78603 KEYSTONE AUTOMOTIVE INDS INC COM
Equities 800 27,351 SYNTEL INC COM

Equities 3.900 33,813 NETSCOUT 5Y5 INC COM

Equities 4800 158,048 RESMED INC COM

Equitias 2,300 219673 METTLER-TOLEDRD INTL INC COM

Equitias 2,900 30,585 FALCONSTOR SOFTWARE INC COM

Equilies 2,800 42050 MIDWEST BANC HLDGS INC COM STK
Equities 1,600 75,440 WEST PHARMACEUTICAL SWCS INC COM
Equities 3,200 52,928 FRANKLIN STR PPTYS CORP COM

Equities 8,000 278,400 ARCH COAL INC COM

Equities 2,000 85,840 LASALLE HOTEL PPTYS COM SH BEM INT
Equities 3,506 51,153 CA 15T NATL BANCORP COM

Equities 3,600 40,428 NELIRQCRINE BIOSCIENCES INC COM
Equities 1.700 164,594 ALEXAMDRIA REAL ESTATE EQUITIES INC COM
Equities 14,600 210,532 ANNALY CAP MGOMT INC COM

Equities 1,700 51,000 AT ING COM

Equities 12,600 1,172,304 SIMON PPTY GROUP INC COM

Equities 34,600 2570326 VALERO ENERGY CORP COM STH NEW
Equities 36,100 46,930 SAMSONITE CORP NEW COM

Eauilies 1.800 43438 NOVATEL WIRELESS INC COM NEW

Eauilies 1.800 31,598 ANAREN INC COM

Equites 1.660 30980 EMERITUS CORP COM 5TK

Equities 1.0G0 48,160 SOVRAN SELF STORAGE INC COM

Equities 3,000 129,770 WLUSINA, INC COM

Equilies 2,800 49,280 QCEANFIRST FINL CORP COM

Equilies 10.300 541,162 MCR CORP COM

Equities 2,500 40,350 CAL MAINE FOODS INC COM NEW STK
Equilies £.300 52,523 ARIBA INC COM NEW

Equities 5,100 226,746 STERICYCLE INC COM

Equities 2,700 53,117 CUBIST PHARMACEUTICALS INC COM
Equities 1,500 2B 065 ICT GROUP INC COM

Equities 4200 104,538 AFFYMETRIX INC OC-CAP 5TK

Equities 6600 488,202 GARMIN GARMIN CORPORATION

Equities 3,300 35,037 WP STEWART COLTD

Equties 4,800 129,284 VECTREN CORP COM

Equuties 1,700 118,728 NUTRISYS INC NEW COM

Equities 5200 479,074 LOEWS CORP CAROLINA GROUP STK TRACKING STK
Equities 1,300 56,853 RURALCELLULAR CORP CL A

Equities 1,800 51604 VITAL IMAGES INC COM

Equities 1,700 32,283 SYKES ENTERPRISES INC COM

Equities 1,300 £9.914 EMTMNT PPTYS TR COM SH BEN INT

Equities 5,900 188,800 HEWITT ASSOCS INC CL ACOM

Equities 1,800 165,053 #REORGARMOR HOLDINGS INGC CASH MERGER EFF 7/31/07
Equities 14,800 857,776 CONS EDISCON INC COM

Equities 1,100 44 935 POLYMEDICA CORP COM

Equities 2,200 34,650 ATLANTIC COAST FED CORP COM

Equities 2,700 101,735 DIGITAL RLTY TR NG COM

Equities 21,700 1,797 124 FREEPORT-MCMGRAMN COPPER & GOLD INC
Equities 1400 45,830 T-3 ENERGY SVCS INC COM

Equities 4,100 147.723 BJS WHSL CLUB INC COM 3TK

Equities 1,700 31,450 COMPY INTL INC CL A

Equitles 2700 43,713 QUEST SOFTWARE INC COM ISIN US74834T1034
Equities 283,000 23,738,040 ExXON MOBIL CORP COM

Equities 1.000 41,580 BUFFALD WILD WINGS INC COM STK

Equities a0 41,436 MATCO GROUP INC CL A ISIN USS322TW2035
Equities 20,500 1,763,355 DOMIMION RES INC VA NEW COM

Equities 1400 44,072 COINSTAR INC COM

Equities 21.500 B27 800 NETWORK APPLIANCE INC DEL

Equities 1,500 82,245 VARIAN INC COM

Equities 1,800 S2630 MHS INSTRS INC COM

Equities £,500 33,275 CUISINE SOLUTIONS INC COM

Equities 9,100 442 624 AKAMAI TECHNOLOGIES INC COM &TK
Equities 1,700 58,242 MLP CROSSTEX ENERGY L P COM UNITS REPSTGLTD PARTHER INT
Equities 3700 50,088 MSC SOFTWARE CORP COM

Equities 10,400 350,168 CITRIX S5Y3 INC COM

Equities 11.500 91,987 PMC SIERRA INC COM

Equities &00 28215 MORMINGSTAR INC COM STK

Equities 2,100 66,381 TITAN INTL INC ILL COM

Equities 7,300 58,327 81 CORP COM STK

Equilies 5,404 154,332 BRANDYWINE RLTY TR SH BEN INT NEW REIT
Equities 1.200 41,730 VIASAT INC COM

Equities 2,100 54621 ALPHARMA INC CL A

Equities 5.400 197,910 OGE ENERGY CORP COM

Equities 2.200 53,180 ONYX PHARMACEUTICALS INC DEL CCM
Equities 2300 60,973 CBG SYS INTLINC COM

Equities 2,000 76,340 PILGRIMS PRIDE CORP COM

Equities 13,400 1,826,122 LOCKHEED MARTIN CORF COM



Asset Category Share/Par Value  Market Value Asset Description

Equities 4800 570624 AVALONBAY CMNTYS REIT

Equities 2,800 81,635 PINNACLE ENTMT INC COM

Equities 10,500 T16.340 1TT CORP INC COM

Equities 2700 141,686 STANCORP FINL GROUF INC COM

Equilies 15,500 321,005 NISCURCE INC COM

Equilies 800 48,016 PORTFOLIO RECOVERY ASSOCS INC COM
Equilss 3500 45,900 WALISAL PAPER CORP COM

Equites 20,200 834,452 NVIDIA CORP COM

Equilias 1,800 43.244 VASCO DATA SEC INTL INC COM

EqQuitias 2,000 141,880 JACK IN THE BOX INC COM

Equilies 4,600 300,334 MANOR CARE INC NEW COM STH

Equiliss 18,400 1,181,032 FIRSTENERGY CORF COM

Equilies 1,100 34,474 CAP CY BK GROUP INC COM

Equities 1,700 55,813 UNISOURCE ENERGY CORP COM

Equities 3,010 44,428 CENTER BANCORP INC COM

Equities 2,500 88,525 SILICON LABORATORIES INC COM

Equities 4800 288,696 LAMAR ADVERTISING CO CL ACOM
Equities 1,000 32550 ADVENT SOFTWARE INC COM 5TK
Equities 4,900 34,692 DENDRECN CORP COM STK ISIN US248230Q1076
Equities 2,400 48,096 ZORAN CORP COM

Equilies 2200 87,878 SUNRISE SEMIOR LIVING

Equities 1,800 31,521 REP BANCORP INC KY CDT-CL A COM STK
Equities 15,000 966,00 GENZYME CORP COM

Equities 2,100 51,072 BROWN SHOE tNC NEW COM

Eduities 20,400 32,436 GATEWAY INC SOM

Equities 1.600 56,320 CEC ENTMT INC COM

Equities 4,600 45,908 LUTD CMNTY FINL CORP OH COM

Equities 8,100 524615 COVENTRY HEALTH CARE INC COM
Equities 200 86,841 LANDAMERICA FINL GROUP INC COM
Equities 3500 151.200 NBTY ING COM

Equities 7600 44,004 TIVOQINC COM

Equities 1,900 134,586 KILRCY RLTY CORP COM

Equities 19,200 1,313,250 5TATE 5TR CORP COM

Equiliss 8,000 280,000 CERIDNAN CORP NEW COM

Equites 8,500 221,765 ENERGY E. CORP COM

Eguittes 1,200 31,368 NORTHWEST BANCORP INC PA COM 5TK
Equilies 5,300 178,080 POLYCOM INC COM

Equilies 2,800 68,672 GRACE W R & CO DEL NEW COM STK
Equities 3,400 80,100 ANSYS INC COM

Equilies 00 45,000 SURMODICS INC COM

Equities 4600 197,708 HANSEN NAT CORP COM

Equities 2,500 80600 SREATER BAY BANCORP COM

Equities 17.200 1178652 AMAZON COM INC COM

Equities T.300 254,825 VENTAS INC REIT

Equities 1.300 69,485 RALCORP HLDGS INC NEW COM

Equilies 2,600 78,156 MACROVISION CORP COM

Equities 3100 44,144 COXRADIOING CL A

Equities 5,500 41,745 SECURE COMPUTING CORP COM

Equities 108,700 1023354 FORD MTR CO DEL COM PAR $0.01
Equities 2,700 82,458 MEDICIS PHARMACEUTICAL CORP CL A NEW
Equities 12 600 457,002 CROWM CASTLE INTL CORP COM STK
Equities 7,900 52,930 POWERWAVE TECHNOLOGIES NG COM
Equities 10,200 424,832 PLUM CREEK TiMBER CO INC COM
Equities 3,700 45,510 SALIY PHARMACEUTICALS LTD COM DE
Equities 1,700 127857 ANIKTER INTL INC COM

Equities 3,500 28,050 QAD INC SCM

Equities 2,400 54,158 INSIGHT ENTERPRISES INC COM

Equities 800 73,892 #RECRGIBIOSTIE INC CASH MERGER EFF  8£28/07
Equitias 1,800 34,938 #RECRGTANCX INC CASH MERGER EFF 82107
Equities 7,000 182,420 PERKINELMER INC COM

Equitias 4100 416,396 DIAMOND OFFSHORE DRILLING INC SOM
Equities 4,000 128,150 IPC HLDGS LTD COM STK LISDO.O1

Equitias 1.500 51,135 FORWARD AIR CORP COM

Equilies 1,800 56,666 GEMESEE A WYOINCCLACL A

Equities 4,600 44,448 KRISPY KREME DOUGHNUTS INC COM 5TK
Equities 10,100 487,022 DTE ENERGY CC COM

Equities 3,700 148,145 ENDURAMNCE SPECIALTY HOLDINGS LTR COM  USD1
Equities 7,700 186,648 COMVERGYS CORF DE COM

Equities 2,104 57,435 05| 5YS INC COM

Equitiss 2,800 108,864 EAST WEST BANCORP INC COM

Equilies 10,700 88,168 GREY WOLF INC COM

Equitiss 4,604 208,070 CORN PRODS INTL INC COM

Equities 2,500 64,200 BARTE-HANKS INC COM (NEW)

Equilies 2100 78,089 MYRIAD GENETICS INC COM

Equilies 800 26,608 AMBASSADORS INTL INC COM

Equities 1,800 52,560 MOBILE MINIING COM

Equities 16.500 255,080 # REQRG SERVICEMASTER CQ CASH MERGER  EFFECTIVE 7-24-07
Equities 1,300 57,005 WINTRUST FINL CORP COM

Equities 6,500 284,505 FROMTIER JIL CORP COM

Equities 500 42,455 APCO ARGENTINA INC CAYMAN IS SHS 5TK
Equities 1.000 33,740 MOVADO GROUP INC COM

Equities 5,400 113778 HEXCEL CORP MEW COM

Equilies 2,400 60,168 NEWCASTLE INVT CORP NEW COM
Equities 4,300 78,346 P55 WORLE MED INC COM

Equities 5,600 687,326 ALLEGHENY TECHNOLGGIES INC COM
Equities 2300 32,936 AMERICAN VANGUARD CORP COM
Equities 2100 291,417 INTUITIVE SURGICAL INC COM NEW STK
Equities 12,800 478,848 LYONDELL CHEMICAL CO COM STK
Equities 5,600 146,102 RLTY INC CORP COM

Equities 2,000 148,430 LINCOLN ELEC HLDSS INC COM

Equities 3,200 318,720 ENERGIZER HLDGS INC COM

Equilies 2,100 67,284 IDACORP INC COM

Equities 1,300 31,148 ISLE CAPRICASINOS INC COM

Equitias 1,800 48,2668 BOSTON PRIVATE FINL HLDGS INC COM
Equitias 1,500 43,455 SONIC AUTOMOTIVE INC CL A

Equities 1,100 35,046 FARQ TECHNOLOGIES INC COM

Equitias 87500 3,188,375 CWS CAREMARK CORF COM STK

Equities 2500 48675 18T CHARTER CORF COM

Equities 1.841 983,757 #RECRGICHGO MERCANTILE EXCHANGE INC CL ANIC TO CME GROUP 2033718 EFF 07-13-07
Equities 1,200 58,056 REDWOOD TR INC COM

Equilies 3,300 104,115 PAYLESS SHOESQURCE INC COM



Asset Category Share/Par Value  Market Value Asset Description

Equities 1B.600 1,832,286 HARTFORD ML SYCS CORP - DEL COM
Equitias 3.400 243 440 FLOWSERVE CORP COM

Equities 3,000 51,840 AS VINC COM

Equilres 12,800 631,326 SANDISK CORP COM

Equitias 1.200 52,584 EASTGROUP PPTYS INC REIT

Equilies 2,200 30,006 #REORGANNKEEPERS USA TR CASH MERGER EFFS/25/07
Equilies 4,900 208,005 CHOICERQINT INC COM

Equilies 2,100 57,351 AMCOL INTL CORP COM

Equilias 1.700 63,580 TOMPKINS FINL CORF COMUSDO.10
Equilias 1,422 79,120 ENBRIDGE ENERGY MGMT L L C SHS UNITS  REPSTG LTD LIABILITY INT
Equiles 2,100 49,896 S Y BANCORP INC COM

Equilies 26,600 1,715,168 METLIFE INC COM ISIN US53156R 1085
Equilies 3,300 43,164 BLOUNT INTL INC NEW COM

Equities 41,100 3952176 BOEING CO COM

Equities 1.400 29,764 INTEWAC INC COM

Equilies 10,000 354,500 AMPHENOL CORP MEW CL A

Equities 5,300 283,179 SCHEM HENRY INC COM

Equities 2,700 §3,001 JOA SOFTWARE GROUP INC COM

Equities 3600 202,536 RELIANCE STL & ALUM CO COM

Equitks &,700 184 662 #REORG SKY FINANCIAL INC CASH AND STOCK MERGER SEC 2-407065 EFFECTIVE 7-2.07
Equities 1.400 105,518 RT!INTL METALS INC COM

Equities 8,800 444 190 QUEST DIAGHOSTICS INC COM

Equities 3,700 253,672 COVANCE INC COM

Equilies 2,200 47 454 PROGEMICS PHARMACEUTICALS INC COM
Equities 1,300 37.232 ATLC TELE-NETWORK ING COM NEW
Equities 82,400 343,285 LEVEL 3 COMMUNICATIONS INC COM STK
Equities 8,200 285,284 SEALED AIR CORP NEW COM STK
Egquilies 5,200 114,296 USEC INC COM

Equities 5,200 126,412 \WASH FED INC COM

Equities 1,500 82,230 DELTIC TIMBER CORF COM

Equilies 8,600 597 184 ROCKWELL AUTOMATICN

Equities 3,700 §7 239 BUCKEYE TECHNOLOGIES INC COM
Equities 2600 34,424 RADIANT SYS INC COM

Equities 10,500 29,185 SILICOM STORAGE TECH NG COM
Equities 2,800 206,500 INVITROGEN CORF COM

Equities 1.800 22,770 CPTIUM CORP COM

Equities 2800 140,672 CON-WAY INC COM STK

Equities 1.800 27,756 1SILCN S5 INC COM

Equities 1,600 142,864 FIRST SOLAR INC COM

Equities 1,300 43,134 REGENCY ENERGY PARTNERSL P
Equities 3,800 41,762 ARENA PHARMACEUTICALS INC COMISIN - S0400471027
Efuities 3.500 38,255 PEGASYSTEMS INC COM

Equities 4,400 80,720 VIROPHARMA INC COM

Enquities 1,600 20,884 EXLSERVICE HLDGS INC COM STK
Equities 3.000 85,580 NATIONAL RETAIL PPTYS INC COM STK
Equilies 1,700 23,8156 PG PHOTOMICS CORFP COM

Equities 2100 66,848 PHARMANET GEV GROUP INC SOM
Equities 1,000 25,480 ANSOFT CORP COM

Equities 13,100 775,913 SEMPRA ENERGY INC COM STK

Equities 9,400 485,356 ALLEGHENY ENERGY INC COM

Equities 1,800 55,822 KBW INC COM STK

Equities 12,200 24,770 ¥REORG/PRINEDIA INC REY SPLIT TO PRIMEDIA INC NEW SEC 2034428 820107
Eguities 2860 24,424 DPNEXT INC COM

Equities 5,600 112,596 MUELLER WTR PRODS INC COM SER A STK
Equities 1,900 42,218 GOODMAN GLOBAL INC COM STK
Equities 2,200 41,932 HEALTHSPRING INC COM STK

Equities 3.000 29,690 CONMACHSYC CORPCL A

Equitias 2500 32,450 PRESTIGE BRANDS HLDGS INC COM
Equities 2,300 63,802 H & E EQUIP BYCS INC COM

Equities 7100 125,823 PECPLES UTD FINL INC COM

Equities 6,400 457,408 CAMERON INTL CORF COM STK

Equities 500 83,535 MLP TERRA MITROGEN CO L P COM UNIT
Equities 00 55,200 ROFIN SINAR TECHNOLOGIES INC COM
Equries 2,600 55,224 EMPLOYERS HLDGS INC COM

Equities 54900 167,737 AWIS BUDGET GROUP INC COM STK
Equities 2,700 97,335 SPIRIT AEROSYSTEMS HLDGS INC CL A
Equities 5,500 133,705 HUNTSMAN CORP COM STK

Equitisas 3.000 41,730 ACTEL CORP COM

Equities 16,000 298720 ACTIVISION INC NEW COM NEW

Equilies 700 40,712 #REORGADVANCED MAGNETICS INC NIC TO - AMAG PHARMACEUTICALS INC 2034188 72507
Equities 31,500 450,450 ADVANCED MICRD DEVICES INC COM
Equities 1.200 57,083 ARTHROCARE CORP COM

Equilies 6,400 34,880 EMCORE CORP COM

Equilties 1,700 70,516 MACQUARIE INFRASTRUCTURECOLLC MEMBERSHIP INT COM STK
Equilies 2,000 251280 NYMEX HLDGS INC COM STK

Equities 2,000 55,740 BANK OF THE QZARKS INC COM

Equilies 900 36,450 AMERICAN PHYSICIANS CAR INC COM
Equilres 5,400 224,414 AGCO CORF COM

Equities 12,900 335,915 AMR CORP COM

Equities 1650 £1,381 ADVANTACORP CLB

Equities 1M1.790 540,329 AIR PROD & CHEM INC COM

Equities 4,800 33,840 ARGULE INC COM

Equites 2,500 50,250 ARUBA NETWDRKS INC COM

Equities 28,900 1485480 AFLAC INC COM

Equities 88,500 4,739,175 ABBOTT LAR COM

Equities 3.000 83,2201 TUPPERWARE BRANDS CORPORATION
Equities 2100 108,008 WATSON WYATT WORLDWIDE INC CL A
Equities 6,400 235,168 AK 8TL HLDG CORP COM STK PAR $0.01
Equities 4,200 111,080 ACXIOM CORP COM

Equities 1,200 52,584 RIVERBED TECHNOLOGY INC COM
Equities 1.800 45,417 CLEARWIRE CORPCLACL A

Equities 8,400 52,288 REALNETWORKS INC COM

Equities 1,000 30,520 MOLINA HEALTHCARE INC COM

Equities 1,200 48,528 ALBANY INTL CORFP NEW CLA

Equities 4,760 181,081 ALBEMARLE CORP COM

Equilies 1.500 92,865 W-H ENERGY SWCS INC COM

Equities 1.400 93,212 M & F WORLDWIDE CORP COM

Equities 17,200 991,408 ALLERGAN INC COM

Equities 1900 188,385 ALLIANT TECHSYSTEMS INC COM

Equities 1.000 38,000 AMERICAN RAILCAR INDS INC COM STK

Equities 1500 55,260 DEALERTRACK HLOGS INC COM 3TK



Assel Category Share/Par Value  Markel Value Asset Description

Equities 2100 111.531 ALEXANDER & BALCWIN INC COM
Eduities 100 40,425 ALEXANDERS INC COM

Equities 2,100 72,954 AMERISTAR CASINGS INC COM STK USDO.O1
Equities 6,700 177,885 AMERICREDIT CORF COM

Equities 21,400 1,445,570 ALLTEL CORP COM

Equitios 16,500 222,680 ALLIED WASTE INDS INC COM PAR S0.01 NEW COM PAR 30.01 NEW
Equilies 12,200 211,100 CARMAX INC COM

Equitias 37800 827,064 AES CORF COM

Equities 51,000 3,731,980 AMER EXPRESS CG COM

Equities 2,700 76,491 AMER GREETINGS CORP CL A COM
Equiligs 1,300 117,247 AMERCN INTL CORP DEL COM

Equilies 23,000 1,624,720 CARDINAL HLTH INC.

Equities 2,100 54,999 ANCHOR BANCORP WIS INC COM
Equities 28,300 1,367,337 ANADARKG PETRO CORP COM

Equities 2,100 66,855 Aa0N INC COM PAR $0.004

Eduities 2,400 70,080 AAROMRENTS INCCLECLB

Equities 131,800 9.215,9483 AMERN INTL GROUP INC COM

Equities BOOD 122,080 AMER NATL INS CO COM

Equities 2300 109,963 GETTY IMAGES INC COM

Equities 1600 57,840 MLP AMERIGAS PARTNERS L PUNITLTD  PARTHERSHIP INT
Equities 2,900 37,980 LEARNING TREE INTL INC COM

Equities 3.200 20,752 SEMITOCL INC COM

Eduitigs 19,200 722,688 ANALOG DEVICES INC COM

Equities 700 651,457 ANALOGIC CORFP COM PAR S0.05

Equities 5.700 287,394 APT INVT & MGMT COCLA

Equiles 4,600 110,860 APPLEBEES INTL INC COM

Equities 2,200 5B, 782 ABM INDS INC COM

Equiliss i) 30,522 MLP AMERICAN REAL ESTATE PARTNERS LP DEPCSITARY LINIT
Equilies 5,300 159,315 ATMOS ENERGY CORP COM

Equilies 1,300 69,206 ATWODOD OCEANICS INC COM

Soiliss 4,800 134,182 INCYMAC BANCORP INC COM

Equitigs 2,000 114,540 DRS TECHNCLOGIES INC COM

Equilies 18,700 1,169,124 ACE LTD ORD 3TK USD0.0416

Equilies 12,500 47 525 ADAPTEC INC COM

Equities 500 68,200 ARGEN GROUP INCCLACL A

Equities 1,100 42 BE7 ARKANSAS BEST CORP DEL COM
Equities 2,300 63,986 APCGEE ENTERFRISES INC COM

Equities 49,800 B.077 582 AFPLE INC

Equities 3,200 41,504 AUDIOVOX CORF CL A

Equities 13,200 621,456 AUTODESK INC COM

Equities 33,800 1,357,070 ADOBE SYS INC COM

Equities 4,000 103,880 ADTRAN INC COM

Equities 1,100 42 108 ARROW INTL INC COM

Equities 7000 269,010 ARROW ELECTR INC COM

Equities 2.000 70,700 AvID TECH INC COM

Equities 3,300 329,012 AVNET INC COM

Equities 1.800 23,026 ALFA CORP COM

Equities 5,900 36,140 ALKERMES INC CCOM

Equities 25,500 937,128 AVON FRODS INC COM USDD.25

Equities 16,900 480,626 BJ SVCE CO COM

Equities 43,200 1,780,208 #REORG/BANK NY GO ING BNK NY MELLON CORP2033423 EFFECTIVE OFI02107
Equities 5,100 504,043 BARD C R INC CAP

Equities 5.200 214,750 BE AERCSPACE INC COM

Egjuities 5,200 963,000 BEAR STEARNS COS INC COM

Equities 1,100 28,611 BRT RLTY TR SH BEN INT NEW SH BEN INT MNEW
Equities 11.800 357,540 BMC SOFTWARE INC COM S5TK

Equities TOO 29,785 AMERN SC| & ENGR ING COM

Equities 3100 59,861 AMERICAN SUPERCONDUCTOR CORP SHS
Equilies 2800 100,022 BARNES & NOBLE INC COM

Equities 2100 86,528 BARNES GROUP INC COM

Equities 1.800 46,873 BEAZER HOMES USA INC COM

Equities 13400 998,300 BECTON DICKINSON & CG COM

Equities 1300 79,287 ALICO INC COM

Equities 300 121,850 ALLEGHANY CORF QEL COM

Equities 2,400 60,432 EXCEL MARITIME CARRIERS COM STK
Equities 1,700 89,607 INTERNATIONAL SPEEDWAY CORP CL A
Equities 18,400 1.547 992 BAKER HUGHES INC COM

Equities 1,800 93,632 BALDOR ELEC CC COM

Equities 1,800 62 280 AMERN WOODMARK CORP COM

Equities 9,000 129,980 ANDREW CORP CioM

Equities 1,700 83,504 STEINER LEISURE LTD COM STK LISCO.01
Equities 4,700 106.408 3 FINL GROUP INC COM

Equities 10,200 331,908 BERKLEY W R CORP COM

Equities 1,800 57,824 BERRY PETECOCLACLA

Equities 2400 75,744 BRIGGS & STRATTON CORP CAP

Equities 116,200 3EE7.272 BRISTOL MYERS SQUIBB CC COM
Equities 17,100 309627 BLOCK H & R INC COM

Equities 2,300 51,134 BLYTH INC COM

Equities B7.100 3,709,959 AMGEN INC COM

Enuities 10,400 51,880 AMPAL AMERN ISR CORP CL A

Enuities 41,700 2175072 ANHEUSER BUSCH COS INC COM
Enquities 4,500 162,300 ANNTAYLOR STORES CORP COM
Equities 22,900 1,068,743 BEST BUY INC COM STK

Equilies 1.200 90,684 BIORAD LABS INCCL A

Equities 7100 207,817 BRINKER IMTL INC COM

Equities 4,100 292,628 BROWN-FORMAN ING CL B NONVTG COM
Equities 1,400 56,084 BON-TON STORES INC COM

Equities 3,300 283,932 BORG WARNER INC COM

Equities 00 36,081 AMPCO-PITTSBURG CORP COM

Equities 6,800 275,888 AMYLIN PHARMACEUTICALS INC COM
Equities 18,000 838,860 CIGNA CORP COM

Equities 4,100 147,805 CBL & ASS0C PPTYS INC COM

Equities 18,800 1,533,892 APACHE CORF COM

Equities 31,800 1,541,348 AUTOMATIC DATA PROCESSING INC COM
Equities 5,000 35,000 SYNPLICITY INC GC-COM

Equities 183,257 6,445,148 WELLS FARGO & CO NEW COM STHK.
Equities 25,100 1,434,508 C5X CORP COM

Equities 3,600 45576 CTS CORP COM

Equitias 72,400 1,577,678 APPLIEC MATERIALS INC COM

Equitias 3200 113.792 APTARGRQOUP INC COM

Equities 1.100 35.420 CDICORP COM
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Equities B 41,700 CPICORP COM

Equities 3,000 408850 AUTOZONE INC COM

Equities 500 8,470 AVATAR HLDGS INC COM

Equities 10,600 903,756 HARRAH 5 ENTMT INC COM STK
Equities 2,400 33,600 ARPEM TECH INC COM

Equities 12,800 463,232 CABLEWISION MY GROUP CL A COM
Equities 2,900 128,272 CABOT CORP COM

Equilies 15600 664,716 ACNCORPCOM

Equilies 34,500 1,141,605 ARCHER-DANIELS-MICLAMOD CCG COM
Equilies 6,100 324,337 BALL CORP COM

Equites 700 25,578 BANCFIRST CORP COM

Equilies 4 600 112516 BANCORPSOQUTH INC COM

Equilies 5908 64,797 #RECQRGIBISYS GROURP INC COM CASH MERGER EFF 871407
Equities 13100 508,532 BIOMET INC COM

Equilies 1.7¢0 70,346 BLACK BOX CORP DEL COM

Equities 4,400 388,564 BLACK & DECKER CORP COM

Equities 1600 63,600 BLACK HILLS CORP COM

Equities 12500 216,720 CMS ENERGY CORP COM

Equities 4,000 80,280 CKE RESTAURANTS INC COM STK
Equities 1.500 71,535 CHA FNCL CORP COM

Equities 1.7 67,337 CES8 INDS INC COM

Equities 5700 378,936 AVERY DENMNISON CORP COM
Equities 1,100 58,762 BOK FINL CORP COM MEW

Equities 1,100 79,376 BF PRUCHOE BAY RTY TR UNITS BEM tNT
Equities 1,400 39,564 BADGER METER INC COM

Equities 2500 171,941 BRE PPTYS INC COM CL A

Equities 5,100 202 358 BEMIS CG INC COM

Equities 1,400 109816 CASCADE CORP COM

Equities 2,500 68,150 CASEYS GEN STORES INC COM
Equities 21,300 1,221,125 CELGEME CORP COM

Equities 6,800 272,680 CENTEX CORF COM

Equities 16,200 583,038 BED BATH BEYCQNG INC COM

Equities 5,400 114,186 BELO CORP

Equities 3,800 51,753 CANMBREX CORP COM

Equities 3,300 221,001 CAMDEN PPTY TR SH BEM INT
Equities 5,700 216,216 CABCT QIL & GAS CORP COM

Equilies 1,500 T3.275 CACIHINTLINC CL A

Equities 00 92,197 STRAYER ED INC COM

Equities 22,400 306,655 BEA SYS INC COM

Equilies 1400 55,510 CASH AMER INVTS INC COM

Equilies 900 32,319 CASTLE AM & CO MRYLAND

Equilies 4,100 50266 CENTRAL GARDEN & PETCOCOM
Equities 2,000 75,360 CENT VT PUB SVC CORP COM

Equities 4.400 99,528 BENCHMARK ELECTRS INC COM
Equities 5,500 178,465 BRUNSWICK CORP COM

Equilies 3,400 60,554 CALLAWAY GOLF GO COM

Equities 13,900 533,459 CAMPEELL SOUP CO COM

Equities 15,360 349,964 CADEMCE CESIGN SYS INC COM
Equities 6,000 68600 CALGON CARBON CORP COM

Equities 3.604) 238,818 CORRECTIONS CORP AMER

Equities 24,400 1,024,800 AMERICAN TOWER CORP CL A
Equities 1,000 41,980 BRUSH ENGINEERED MATLS INC HLDGS CO COM
Equities 900 35,480 BUCKLE NG COM

Equities 7.600 75810 CHARMING SHOPPES INC COM
Equities 700 44,365 CHATTEM INC COM

Equities 3.800 305,482 CEPHALCN INC CON

Equities 3,800 37,354 CHAMPION ENTERPRISES INC COM
Equities 5,400 224 046 HOSPITALITY PPTYS TR COM SH BEN INT
Equities 2,100 60,417 APRIA HEALTHCARE GROUP INC COM
Equilies 1,800 #2376 MLP BUCKEYE PARTNERS L P UNITLTD PARTNERSHIP INTS
Equities 2,200 73,788 CATHAY GENERAL BAMCORP INC CCOM
Equities 1,500 47,375 CHECKPOINT SY5 INC COM STK USDO. 10
Equities 4,700 115,244 CHEESECAKE FACTORY INC COM
Equities 1,200 88,752 CERADYNE INC DEL COM

Equities 3600 153692 CERNER CORP COM

Equities 4,500 50,835 STERLING BANMCSHARES INC COM
Equities 2,500 62625 FRESH DEL MONTE PRODUCE INC COM STK
Equities 23,800 1.288.532 CHUBE CORP COM

Equities 4,200 202,532 CH & DWIGHT INC COM

Equities 8600 524 060 CLOROX COCOM

Equities 1.700 37,825 COHU INC COM

Equities 37200 2912, 760 CATERPILLAR INC COM

Equities 2,500 54.8350 CATO CORP MEWCL A

Equities 351,400 9.786.490 QISCO 5YS INC COM

Equities 5,604 45,480 CRRUS LCGIC INC CCM

Equilies B 700 377,580 CINFNCL CORP COM

Equilies 780D 307,654 CINTAS CORP COM

Equilies 4600 213,164 3T JOE COCOM

Equiltes 14,600 234,622 POPULAR INC COM

Equiles 700 35,668 CHURCHILL DOWRNS INC COM

Equikes 5,800 47 444 CIBER INC COM

Enquites 600 30,180 COCA COLA BOTTLING CO CONS COM
Enuilies 122 500 6,407 975 COCA COLA GO COM

Enquilies 4,700 85010 CITIZENS REPUBLIC BANCORP INC
Equities & 500 45,760 CITIZENS IMC CL A

Equilies 9,900 149,292 CIRCUIT CY STORES INC COM

Equilies 2,200 76,880 CHITTENDEN CORP COM

Equities 1,160 68,055 DIGENE CORP COM

Equilies 3,300 43,263 93 CENTS OMLY STORES COM

Equities 1,360 32,110 COLE KENMETH PRODTNS INC CL A
Equities 29800 1,932,530 COLGATE-PALMOLIVE CO COM
Equities 2,508 70,550 MLP CEDAR FAIR L P DERGS UMIT
Equities 2908 64,327 CHEMICAL FINL CORFP CCOM

Equities 2,308 47,196 DRESS BARN INC COM

Equiligs 2,008 69,380 CYCOM INDS INC CCM

Equities 1,260 45,180 RYERSON INC

Equilies 2000 34,080 RPC INC COM

Equilies 25400 78,840 CHES ENERGY CORP COM

Equilies 3,200 40,224 CHES CORP CCM

Equities 2.000 61,640 ENERGY CONVERSIOM DEVICES INGC COM

Equities 2200 61,744 ENNIS INC COM



Asset Category Share/Par Value  Market Value Asset Description
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17.800
2,500
10,500
2,100
5,000
16,500
10,100
15,800
2800
1,500
12,100
2,800
1,100
B,500
4,500
2,500
8,600
7,300
2,000
16,000
1100
29,300
6,000
1.000
4600
3,500
1,200
2,800
1.500
52,800
1,400
80O
2,100
1,000
5600
2.200
10,700
4,400
5,000
1,200

7 60O
1,400
15,600
2,600
4,700
2,300
6,800
2100
126,700
8,491
1,600
13,500
200
1,400
2,100
3,000
BAO
1,800
80,000
33,900
1,800
9,000
18,000
4,500
13,000
8,200
6,300
3,900
4,300
4,500
800
2,000
3,900
5,600
12,300
11,600
1,500
1.800
3,400
1,200
2,300
2,000
16,700
3,000
1,800
3800
13,200
12,300
4,100
3,200
35,900
20,500
2,500
1,500
1,200
1,300
8,100
38,800
2100
3,600
2,000

842,266 ELECTR ARTS COM
52,000 ELECTRO SCIENTIFIC INDS INC COM
448,350 ECOLAB INC COM
68,027 EDO CORF COM
321680 EASTMAN CHEM CO COM
458,185 EASTMAN KODAK CO COM
245,834 CHICOS FAS INC COM
378,200 COCA COLA ENTERPRISES INC COM
78,016 ELECTRONICS FOR IMAGING INC COM
33,555 EMPIRE DIST ELEC CO COM
1,298,835 ENTERGY CORP NEW COM
41,860 ENZO BIOTHEM INC COM
28,908 GETTY RLTY CORP NEW COM
469,115 MLP KINDER MORGAM ENERGY PARTNERS L P UNIT LTD PARTNERSHIP INT
388,930 EDWARDS A.G INC COM
36,350 ELECTRO RENT CORP COM
818,400 EATON CORF COM
322,914 EATON VANCE CORP COM NON TG
45020 COGNEX CORP COM
57,440 COEUR D ALENE MINES CORP IDA COM
&1,062 COMTECH TELECOMMUNICATIONS CORP COM NEW
786,988 CONAGRA FOODS INC
148,440 DOUGLAS EMMETT INC CCM REIT
27,830 SIRCNA DENTAL SYS INC COM STK
118,910 CREE INC COM
187,145 CULLEN f FROST BANKERS INC COM
31,388 CORVEL CORP COM
118,170 CRANE CO COM
45,765 GOHERENT INC COM
2,688 438 DU PONT E1DE NEMOURS & CO COM STK
40,992 CONMED CORP COM
41,568 CONS GRAPHICS INC COM
64,285 COMPLETE PRODTH SWCS INC COM
25,860 HEELYS INC COM
566,776 CUMMINS INC
102,542 CURTISS WRIGHT CORF COM
295,783 COMMERCE BANCORP INC N .J COM
198,320 COMM BANCSHARES INC COM
33,800 CRAWFORD & GOCLECGLB
32,196 CR ACCEP CORF MICH GOM
271,092 DUKE RLTY CORP GOM NEW REIT
34,748 EMC INS GROUF ING GOM
310,808 D R HORTON INC COM
53,222 DSF GROUF INC COM
235,431 INTEGRYS ENERGY GROUF INC COM STK
83,835 COLONIAL PPTYS TR SH BEN INT
220 636 COML METALS CO COM
67 862 CMNTY BKS INC MILLERSBURG PA COM
2293270 EMC CORF COM
377,170 EQUIFAX ING COM
28,864 DAKTRONICS INC CCM
1,048,450 DANAHER CORP COM
34,452 DATASCOPE CORF GOM
141,260 DECKERS DUTDOOR CORP COM
87,822 DELPHI FINL GROUP INCCL A
121,830 DELUXE CORF COM
36,008 AEF INDS INC COM
58,418 AAR CORF COM
2,299,500 CORNING INC COM
1,232,265 COUNTRYWIDE FINL CORP GOM STK 5.05 FAR
55,575 COLUMBIA BKG 8YS INC COM
525,230 COMERICA INC CCM
394,560 #REQRG/DOLLAR GEN CORP TQ CASH MEGER  EFFECTIVE 07-06-07
158,675 DONALDSON INC COM
1,569,620 DEERE & CO COM
313,732 DENTSFLY INTL INC NEW COM
332,073 DEVELOPERS DIVERSIFIED RLTY CORF COM
132,678 DEVRY INC DEL COM
205,970 AIRGAS INC COM
31,455 AKORN INC COM
32,000 COURIER CORF COM
58,020 COUSING PPTYS INC COM
135,408 COMMERCE GROUP INC MASS COM
189,672 CONTL AIRL INCCLE
535.173 DONNELLEY R R & SONS GO COM
503,340 DOVER CORP COM
§1.275 ETHAN ALLEN INTERIGRS INC COM
66,220 BOB EVANS FARMS INC COM
45580 EXAR CORP COM
33,528 EXCEL TECH INC COM
57960 ALAMO GROUR INC COM
55,720 ALASKA AIR GROUP INC COM
762,021 EQTY RESDNTL EFF 5/1502
162,120 ERIEINDTY COCL A
56,700 CATALINA MARKETING CORP COM
107,718 COOPER TIRE & RUBEER CO COM, NO PAR
860,132 EXPRESS SCRIPTS INC COM
607,850 EXFPEDITORS INTL WASH INC COM
188,625 FLIR SYS INC COM
42368 EZCORP ING CL A NON VTG
2,208,209 ALLSTATE CORP COM
453,665 ALTERA CORP COM
88,775 FIRST MIDWEST BANCORP INC DEL COM
44,040 FIRST FINL CORP IND COM
138,560 ESSEX PPTY TR REIT
62,603 ESTERLINE TECHNOLOGIES CORF COM 3TK
339,066 FASTENAL CO COM
2,415,860 FED HOME LN MTG CORP COM STK
52,353 FERRQ CORP COM
32,786 FINISH LINE INC CL &
57,980 AMCORE FINL INC COM

63



Asset Category Share/Par Value  Market Value Asset Cescription

Equilies 22700 1,022,408 AMER ELEC PWR CO INC COM
Equities 43,400 1,417,878 FIRST DATA CORP COM

Equitiag g00 34,925 15T FINL BANKSHARES INC COM
Equiling 8,060 274,560 FAMILY DLR STORES INC COM
Equitias 3,200 247,232 FEDERAL RLTY INVT TR SH BEN INT NEW SH BEN INT NEW
Equities 55,7668 3,628,881 FNMA COM STH

Equities 1,968 45828 MLP FERRELLGAS PARTNERS L P UNITLTD PARTNERSHIP INT
Equilies 27168 1,077, 767 5TH 3RD BANCORP COM

Equilies 2,108 62,622 FINL FED CORP COM

Equilies 4,200 128,478 COPART INC COM

Equilies 55,500 2454 210 DOW CHEM CO COM

Equilies 6,900 225530 ASSOCTD BANC.CORP COM

Equilies 1700 71,774 ASTEC INDS INC COM

Equities 3,300 52,338 FEDERAL SIGNAL CORP CGM
Equilies 2,000 45,260 FMR BROS CO DEL

Equities 4,300 46.268 FREMONT GEN CORF COM

Equities 2.600 7020 GEKSVCS INCCLACLA

Equities 19,400 1,517 468 GEN DYNAMICS CORP COM

Equities 12.900 683,055 GENERAL GROWTH PPTYS INC COM
Equities 1.100 57,541 GENESCO INC COM

Evquities 1,500 117,810 GENLYTE GROUP INC COM

Evquities 3,000 172,350 DOWY JONES & CO INC COM

Erquities 2,700 60,480 EQTY INNS INC COM

Equitiss 5,400 135,216 ASTORIA FINL CORF COM

Equities 25,700 142,892 ATMEL CORP COM

Eruities 3.0 89670 FULLER HB COCOM

Eritias 9.900 142,758 FULTON FINL CORP PA COM

Evuities 570 51,585 FLEETWOOD ENTERPRISES INC COM
Eguilties 1.200 107,874 FREORGFL E COAST INDS INC CASH MERGER EFF 712607
Equities 13,700 1,150,874 GEN MILLS INC COM

Equities 28300 1.069,740) GENERAL MOTORS CORP COMMON STOCK
Equities 8,000 157,520 GENTEX CORP COM

Equities 9,800 485,080 GENUINE PARTS CG COM

Equities 6,500 322,140 EQUITABLE RES INC COM

Equities 2160 187,719 FMC CORP COM (NEW)

Equities 5,260 138,484 GLOBAL INDS LTD COM

Equiligs 4,768 437 335 GRAINGER W W INC COM

Equities 3,268 216,000 FL ROCK INDIS TNC COM

Equitiag 18,106 826,265 FOREST LAB INC COM

Equitigs 6,368 316,449 BARR PHARMACEUTICALS INC COM
Equities 1,300 33,579 BARRETT BUSINESS SVICS INC COM
Equities 3,008 50,220 F N B CORP PACOM

Equittes 21,406 1,214,238 FPL GROUP INC COM

Equities 7,208 428832 GOOORICH CORPORATION

Equities 10,406 361,504 GOODYEAR TIRE & RUBBER CO COM
Equiies 2,200 168,350 GATX CORP COM

Equities 3,500 45,745 GENCORP INC COM

Equities 4,300 173,204 GRACO INC COM

Equities 1,700 163,106 GRANITE CONST INC COM

Equities 1,308 162,362 GREEN MTN COFFEE RCASTERS
Equities 1.500 89,415 GREIF INC.

Equities 3,100 215264 BAUSCH & LOMB INC COM

Equilies 37800 2123652 BAXTER INTL INC COM

Equilies 2,809 112,335 FAIR ISAAC CORPORATION COM
Equilies 2,200 85,272 15T INDL RLTY TR INC COM

Equilies 14,800 882,228 HARLEY DAVIDSON INC COM

Equilies 1.000 33,360 HARLEYSVILLE GROUP INC COM
Equilies 2,300 29,463 GEN COMMUNICATIONINC CL A
Equities 593,600 22,723,008 GENERAL ELEC COCOM

Equities 1,800 63,726 GREAT ATLC & PAC TEA CO INC COM
Eguities 1,200 32,460 GREAT SOUTHN BANCORP INC COM
Equities 78,200 1,199,588 BOSTON SCIENTIFIC CORF COM
Eguities 3,706 92,315 BOWATER INC COM

Equities 4,108 47 580 GRUBB & ELLIS CO COM PaR $0.01
Equities 1600 63,056 GYMBOREE CORP COM

Equities 2,200 48,967 FIRST 8T BANCORPORATION COM
Equities 18,100 573,680 FISERY INC COM

Equities 2540 45,125 HARLEYSVILLE NATL CORP PA COM
Equilies 4.100 478,880 HARMAN INTL INDS INC NEW COM STH USDA.01
Equilies 5.000 118,450 HAaWAlAN ELEC INDS INC COM
Equires 2,400 66,672 HEALTHCARERLTY TR

Equiies 1,200 35,480 HEALTRCARE 8VCE GROUP INC COM
Equilies 6.800 58,072 HECLA MNG CO COM

Equilies 3,300 162,327 BOYD GAMING CORP COM

Equilies 2,800 54,628 BOWNE & CO INC COM

Equilies 5,100 131,325 HENRY JACK & ASSOC INC COM
Equities 2300 62,190 HELEN TROY LTD COM STK

Equilies 806 45,384 FIRSTFED FINL CORP GEL COM
Equilies 5,800 161,784 GALLAGHER ARTHUR J & CO COM
Equilies 11,700 330,481 HLTH CARE PPTY INVS INC COM
Equities 4,500 181,620 HEALTH CARE REIT INC COM

Equities 18,100 858,207 HENZ H J CO COM

Equities 5,600 188,352 HELMERICH & PAYNE INC COM
Equities 2,100 57,393 CAPITOL BANCORP LTD COM

Equities 4,000 186,040 CARLISLE COMPANIES INC COM
Equities 4.300 120,271 (IMMUCOR INC COM STK

Equites 3.000 106,080 IMCLONE S8YS INC COM

Equities 6.500 127,725 HERCULES INC VTG COM

Equittes 9.200 465,704 HERSHEY COFORMERLY HERSHEY FOODS CORP TO 04132005 COM
Equities 12,400 736,330 GANMNETT INC COM

Equities 33,900 B47.430 GAP INC COM

Equilies 20,800 686,176 HILTON HDTELS CORP COM

Equittes 117.500 4623625 HOME DEFOT INC COM

Equities 3,300 178,926 HUBBELL INC CL B COM

Equities 2,200 36,366 HOVNANIAN ENTERFRISES INC CL A
Equities 1500 208 496 CARPENTER TECH CORP GGM
Equities 1.500 34,718 CASCADE BANCORP COM

Equities £.000 36,008 INCYTE CORP COM

Equities 2,600 63,080 INDEPEMGENT BK CORP MASS COM
Equities 6,200 181,784 HUNT J B TRANS SVCS INC COM

Equities 13,000 285,620 HUNTINGTON BANCBHARES INC COM



Agset Categary Share/Par Value  Market Vatue Asset Description

Equities 4,300 105,737 GARTMER INC COM

Equities 7.600 414,580 HARRIS CORP COM

Equities 1,680 53,088 HOME PROPS INC COM

Equities 2,168 44,604 HORACE MANN EDUCATORS CORP COM
Equities 36060 584,736 HUMANA INC COM

Equities 1,460 28,014 HUNGARIAN TEL AND CABLE CORP COM
Equities 2,508 175,607 CITY NATL CORP COM

Equities 2600 97.318 CLARCOR INC COM

Equities 2600 48,506 HUTCHINSON TECH INC COM

Equitias BOO 34,352 ICU MED INC COM

Equities 5,000 260,660 HARSCO CORP COM

Equities 3,000 48,960 HEARTLAND EXPRESS INC COM
Equilies 334,900 7,857,224 INTEL CORP COM

Equitias 1.400 33,502 INTER TEL INC DE COM

Equiiss 1,600 79,072 CLEAN HERS INC COM

Equikes 25,900 979,538 CLEAR CHANNEL COMMUNICATIONS INC COM
Equilies B.200 257,562 HASERO INC COM

Equiles 185,300 6.956.258 HEWLETT PACKARD CO COM

Equilies B7.000 9,156,750 INTERNATIONAL BUSINESS MACHS CORP COM COM
Equities 2600 43,036 INTERFACE INC CL A

Equilias 45,100 2,157,480 EMERSON ELEC COCOM

Equilies 52060 113,568 EMULEX CORP COM NEW

Equilies 2,860 195,000 HIGHWOODS PPTYS INC C0M
Equities 1,860 77,148 COM HILB ROGAL & HOBBS CO
Equities 5,500 122,625 JONES APPAREL GROUP INC COM
Equities 968 37,323 JOS A BK CLOTHIERS INC COM
Equilies 26,160 1,019,205 INTL PAPER CO COM

Equities 4,460 163,944 INTL RECTIFIER CORP COM

Equities 10,608 233,842 JABIL CIRCUIT INC COM

Equities 6,700 385,317 JACORS ENGR GROUP INC COM
Equities 23080 T1.737 KAMAN CORP COM

Equities 700 32,564 KS CY LIFE INS COCOM

Equities 4,200 230,748 ENERGEN CORP COM

Equities 1,300 38,272 ENCORE WIRE CORP COM

Equiting 3400 221,088 HILLEMBRANDHND INC CGM

Equities a0 31,085 IMGLES MKTS INC CL A

Eguities 1.300 36829 KSWISSINC CLA

Equiligs 2,100 57,204 K.¥ PHARMACEUTICALCL A

Equitgs 27200 307 800 INTERPUBLIC GROUP COMPANIES INC COM
Equilies 2,700 49491 INVACARE CORP COM

Equites 11,300 1,208,201 JOHNSON CTL INC COM

Equiltes 167,400 10,315,188 JOHMSOM & JOHNSOMN COM

Equiltes 7400 €6,008 HUMAN GENOME SCIEMNCES INC COM
Equites 1.400 72968 KAYDON CORP COM

Equites 2.500 50,050 COMMUNITY BK 5YS INC COM

Equites T 500 503,554 COMPASS BANCSHARES INC COM
Equities 4,480 62,684 INPUT/OUTPUT INC COM

Equilies 2,360 50,163 INSITUFORM TECHNOLOGIES INC CL ACOM
Equities 23,060 789,580 KEYCORP NEWCOM

Equities 2,260 180,455 KENMAMETAL INC CAP

Equites 2,068 41,720 LEE ENTERPRISES INC COM

Equities 31,000 2310120 LEHMAN BROS HLDGS INC COM
Equities 3,300 169,225 LANDSTAR SY5 INC COM

Equities 8,300 47478 LATTICE SEMICONDUCTOR CORP COM
Equities 7,700 281,512 LENMAR CORPCL A

Equities 9,200 324,300 LEUCADIA NATL CORP COM

Equities 3,806 579,670 COMPUTER SCI CORP COM

Equities 18,706 221,782 COMPUWARE CORP COM

Equities 11,306 172,551 INTEGRATED DEVICE TECHNOLOGY INC COM
Equities 18,306 550,464 INTUIT COM

Equities 1,804 25,218 RIMBALL INTLINC CL B

Equities 26,300 1,759,207 KIMBERLY-CLARK CORP COM

Equities 7600 747 688 LEGG MASON INC COM

Equities 19,200 224916 LEGGETT & PLATT INC COM

Equities 1.100 42 570 LAWSON PRODS INC COM

Equities 300 36,855 LAYME CHRISTEMNSEN CO COM
Equities 5,400 237,222 LIBERTY PPTY TR SH BEN INT

Equities 15,900 1,128,105 LINCOLN NATL CORP COM

Equities 2500 43,413 {RWIN FINL CORP COM

Equities 3800 36,784 |55 PHARMACEUTICALS COM
Equilies 1.660 25,912 CYBERONICS INC COM

Equilies 8,200 150,978 CYPRESS SEMICONDUCTOR CORP COM
Equilies 4.760 43,20% KULICKE & SOFFA INDS INC COM
Equilies 1.360 29575 LTC PPTYS INC COM

Equites 1.560 121,163 CYTEC IND COM

Equiles 6.560 184,210 DPL CO COM

Equilies 1.660 124,704 ITRON INC COM STK NPV

Equites 8,200 421,480 LAM RESH CORP COM

Equites 44,060 330,440 LS| CORP COM STK

Equilies 1,900 40,622 LSB INDS INC COM

Equilies 6,000 223,800 LIZ CLAIBORNE INC COM

Equilies 1,800 50,914 LODGEMET ENTMT CORP COM
Equilies 2,300 54,648 MARCUS CORP DEL COM

Equilies 555 268,931 MARKEL CORP HOLDING CO COM
Equilies 6,100 115,412 LOUVISIANA-PACIFIC CORP COM
Equilies 37,900 2,697,651 LOWES COS INC COM

Equities 2600 32,324 DIGIHINTL INC COM

Equities 3300 188,360 DIEBCOLD INC COM

Equites 1,208 50,268 LANCASTER COLONY CORP COM
Equities T00 34,475 LANDAUER INC COM

Equities 5,200 207,220 LINCARE HLOGS INC COM

Equities 2.000 88,5680 LINDSAY CORPORATION COM
Equities 26,800 1366264 LOEWS CORFP COM

Equilies 1,500 78,780 LONGS DRUG STORES CORP COM
Equilies 1,500 75,240 NORDSOM CORP COM

Equilies 12,400 633,088 NORDSTROM INC COM

Equilies 4,300 277.565 LUBRIZOL CORP COM

Equilies 800 51,640 LUFKIN INDS INC COM

Equilies 1,800 79,363 DIODES INC COM

Equilies 1,000 76,990 DIONEX CORP COM

Equites 2008 66,520 LANDRYS RESTAURANTS INC



Asset Category SharefPar Value Market Value Asset D

Equilias 1.200 80,408 MTS 8YS CORPCOM

Equites 17,7100 618,678 LINEAR TECH CORP BEL

Equilies 1.100 37147 LITTELFUSE INC COM

Equilies 22,5900 1,203,853 NORFOLK SOUTHN CORP COM
Equilies 8,700 246732 NORTHEAST UTILITIES COWM

Equilies 1,400 B4665 N VW NAT GAS COCOM

Equilies 7100 201,427 NOVELLUS SYS INC COM

Equities 71080 181,458 MEDAREX INC COM

Equities 5,100 470,424 MANPOWER INC WIS COM

Equities 5100 262 450 FIRST AMERN CORP CALIF COM
Equities 300 53,320 13T CTZNS BANCSHARES INC N C CL A
Equities 3100 163,184 JCEANEERING INTL INC COM
Equitiss 15,800 481,770 OFFICE DEPQT INC COM

Equties 5,500 266,380 MOU RES GROUP INC COM

Equities 5,800 560,864 MGM MIRAGE COM

Equiles 11,100 713,064 NORTHERN TRUST CORP COM
Equilas 18800 1,448,382 NORTHROP GRUMMAN CORP COM
Equilies 2,200 51,590 NOVEN PHARMACEUTICALS INC COM
Equilies 18,400 151,126 NOVELL [INC COW

Equities 3,200 47 568 15T FINL BANCORP OH COM

Equilies 3,300 35,606 15T COMWLTH FNCL CORP COM LM
Equilies 3600 289,388 MANITOWOC INC COM

Equities 15800 926,670 NUCOR CORP COM

Equities 3.500 151,585 OHIO CAS CORP COM

Equities 1.600 48,240 OLD DOMINION FGHT LINE INC COM
Equites 4,400 362,648 MACERICH CO COM

Equites 13,460 43,550 MRV COMMUNICATIONS INC COM
Equilies 4,200 69,762 OLD NATL BANCORP IND COM
Equilies 12,360 251,498 OLD REP INTL CORP COM

Equilies 19,660 1.837 232 OMNICOM GROUP INC COM

Equilies 4,160 84,903 OMEGA HEALTHCARE INVS INC REIT
Equities 2,500 50,400 O CHARLEYS INC

Equilies 1,500 78,380 OM GROUP INC

Equities B85 400 3,443 504 MEDTRONIC INC COM

Equities 1,160 36,597 MECIA GEN INCCL A

Equities 2,406 70,776 FOSSIL INC COM

Equilies 1,700 86,206 FRILN ELEC INC COM

Equities 4100 86,100 OLIN CORP COM

Equities 5,800 248,814 OMNICARE INC COM

Equities 2,200 54,670 MATRIX SVC CO COM

Equities 21,700 542753 MATTEL INC COM

Equities 31600 975,808 MARSH & MCLENNAN CO'S INC COM
Equitiss 13,700 652531 MARSHALL & ILSLEY CORF COM
Equities 45100 2,841,808 CCCOIDENTAL PETE CORP COM
Equitiss &.700 255,806 MC CORMICK & CO INC COM NON-VTG
Equiliss 125,200 6,234,860 MERCK & SO INC COM

Equities 1.300 71,843 MERCURY GEN CORF NEW COM
Equities 9,800 1,311,453 FRELM RES INC COM

Equities 3,400 45,482 FREDS INCCL A

Equiliss 1,800 G4.776 MATTHEWS INTL CORPCL A

Equities 18,406 614,744 MAXNIM INTEGRATED PRODS INC COM
Equilies 6,300 523658 MCOERMOTT INTL INC COM STK $1 PAR
Equites 63,300 3.517.668 MC DONALDS CORP COM

Equities 2,500 56,500 MODINE MFG OO COM STK

Equities 3,200 322,528 MOHAWK INDS INC COM

Equities 1,800 67,410 MONRQO MUFFLER BRAKE INC COM
Equilies 1.560 83808 MOOGINC CL A

Equilies 1.760 79,788 MIDLAND CO COM

Equilies 4,160 128,560 MILLER HERMAN INC COM

Equities 2,600 36,220 GAGULF CORP COM PAR 3001
Equiligs 53,600 2,654,818 GILEAD SCI NG COM

Equilies 48,260 4628 558 MERRILL LYNCH & CO INC COM STK
Equiles 3,160 48,515 METHODE ELECTRS INC COM
Equiies 2,068 67,380 MCGRATH RENTCORP COM

Equilies 2,068 168,806 MICROS SYS INC COM

Equites T 231,077 MOLEX INC COM

Equities 2,200 58,070 MOMARCH CASING & RESORT INC COM
Equities 132,100 2,482,070 MOTOROLA INC COM

Equities 12,300 455,582 MICROCHIP TECHNOLOGY INC COM
Equities 3,100 232,779 MILLIPORE CORP COM

Equilies 800 60,255 MINERALS TECHNOLOGIES INC COM
Equilies 3,300 44,847 GLATFELTER

Equities 1808 45,000 GLUIMCHER RLTY TR SHS OF BEN INT USD0.01
Equities 808 47 855 MIDDLEBY CORP COM

Equities 565 500 14,897,085 MICROSOFT CORP COM

Equities 43,300 542 548 MICRON TECH INC COM

Equities 4,100 98.185 MICRCSEMI CORP COM

Equities 3o 46647 NACCO IND INC CL A COM

Equitiss 1.900 24,050 NASH FINCH CO COM

Equities 1,200 38,064 MATL HLTH INVS INC COM

Equities 4.400 190,564 MATL FUEL GAS CO COM

Equities 18.300 1,191,681 NIKE INCCLBCLB

Equities a.800 63,030 ORBITAL SCI CORF COM

Enuities 6,400 213,824 HCC INS HLDGS INC COM

Equitiss 1,300 68,393 HAEMOMETICS CORP MaASS COM
Eaquitiss 1,704 38,352 NBT BANCORP INC COM

Equities 1,000 49,330 NCIBLDG SYS INC COM

Eauities 1,208 62,976 MID-AMER AFT CMNTYS INC COM
Equities 243060 §43,158 MEVWMONT MINING CORP NEW COM
Equities 2,280 26,243 MATIOMAL BEVERAGE CORP CCM
Eauities 34,1080 1,136,212 NATL C¥ CORP COM

Eaquities 2106 35,828 NATIONAL PEMN BANCSHARES INC COM
Equities 604 37,404 NATL PRESTO INDS INC COM
Equities 6 606 241,230 O REILLY AUTOMOTIVE INC COM
Equities 4,508 283,140 OSHKOSH TRUCK CORP COM
Equities 57,808 1,967,550 HALLIBURTON CO COM

Equities 1,308 48,812 HANCOCK HLDG CO COM

Equities 2 606 26,052 WL INDS INC COM NEW

Equities 300 263,925 NV R INC CCM

Equities 6,008 45,500 NEWPARK RES INC COM PAR 30.01 NEW CONM  PAR $0.01 NEW

Equities 3,168 47588 NEWPORT CORP COM
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1.300
1.800
800
S.500
800
1,800
2500
1,400
600
5,400
2200
4,200
8,200
2000
15,800
14,300
4,650
28,100
7,300
8.200
6,700
19,400
7.000
1,100
3.300
4600
1,600
1.000
2,500
1.200
3800
3,200
12,700
2800
2100
4308

2400
11 400
5,804
2900
5,000
18,300
2300
3100
2300
2,300
6,300
5.800
10.200
2,500
6.500
2,000

1100
5800
1,700
1,800
1,500
14,500
4,800
44,800
1,800
1,800
5,200
8,000
12,500
2600
9,500
1,700
2700
42 100
12,000
1,900
7,900
1,700
7,600
6,300
37 800
16,800
1,800
30600
2,100
1,300
6,100
25,700
1,100
2,200
1.700

41691 OTTER TAIL CORP
146,520 OVERSEAS SHIFHOLDING GROUP INC COM
35,472 OXFORD INDS INC COM
723,045 PPG IND INC COM
43,544 IHGP CORP NEW COM
170,334 IDEXX LABS INC
37,184 NEUROGEN CORP COM
71,428 MJ RES CORP COM
50,874 PK NATL CORP COM
56,816 PARKER DORILLING COCOM
4,424 NICOR INC COM
92,400 PAC SUNWEAR CAL INC COM
287,000 OWENS ILL INC COM NEW
63,860 OWENS & MINOR INC MEW COM
1,424,442 PNC FINANCIAL SERVICES GROUP COM STK
1,244 572 PACCAR INC COM
179,211 IBEX CORP COM
1,522,739 ILL TOOL WKS INC COM
332,515 MEWFIELD EXPLORATION
208,280 NEW YORK TIMES CO CL A ISIN #USB501111073
55,997 PARKER-HANNIFIN CORP COM
758,928 PAYCHEX ING COM
321,930 PALLCORP COM
31,636 PAPA JOHNS [NTL INC COM
255,750 PARTHERRE HLDG LTD COM STK
275414 PENN NATL GAMING INC COM
51,884 PERFORMANCE FOOD GROUP CO COM
61,530 PERINI CORP COM
83,642 #REORGANTERCIGITAL COMMUNICATIONS CORP NIC TO INTERDIGITAL 2033654 EFF 712107
32,280 $RECRGANTERPOOL CASH MERGER EFFECTIVE 7-18.07
158,840 PHILAGELPHIA COMNS HLEG CORP COM
193,624 PHILLIPS VAN HEUSEN CORP COM
594614 PITNEY BOWES INC COM
42,849 PLAYTEX PRODS INC COM
59,178 PARK ELECTROCHEMICAL CORP COM
105,995 PIEDMONT MAT GAS INC COM
96,480 PENN VA CORP COM
825,132 PEMNNEY J.C CG INC COM
223,706 PENTAIR INC COM
58,464 PEP BOYS-MANNY MOE & JACK COM
250,700 INTL FLAVORS & FRAGRANCES INC OCM
766,210 INTL GAME TECH COM
87,975 REGIS CORP MINN COM
48,128 PHOTRONICS INC COM
80,305 PLANTRONICS INC NEW COM
52,877 PLEXMS CORP COM
53,487 PIER 1 IMPORTS INC COM
231,130 PIMNACLE W, CAP CORP COM
538,070 QUESTAR CORP COM
43,800 QUIDEL CORP COM
159,459 RPM INTL INC
71,420 RAVEN INGS INC COM STK
970,880 PRECISION CASTPARTS CORFP COM
11,216,127 PROCTER & GAMBLE CO COM
740,597 KELLOGG CO COM
56,240 KELLWOOD CO COM
151,518 QLOGIC CORP COM
4,126,389 QUALCONMM INC COM
152,370 POGOPRODUCING CC COM
176,897 PROTECTIVE LIFE CORP COM
97 497 QUIKSILVER INC COM
61,545 RLUICORP COM
179,220 RAYMOND JAMES FNCL INC COM 5TK
212,158 RAYONIER INC REIT
864,378 PROGRESSIVE CORF OH COM
63,580 PROGRESS SOFTWARE CORP COM
30,208 KELLY SERVICES INC CL A COM
40,850 KEMET CORP COM
64,540 QUALITY SYS INC COM STK
87 660 QUANEX CORP COM
52 448 PROVIDENT BANKSHARES CORP COM
1,272,810 PUB SERVICE ENTERPRISE GROUP INC COM
195,914 RESPIRONICS INC COM
285,824 RITE AID CORP COM
57,096 ROCK-TENNCOCLACL A
66,600 ROGERS CORF COM
286,920 ROPER INDS INC NEW COM
246,400 ROSS STORES INC COM
475,875 KIMCO RLTY CORP COM
99,814 KIRBY CORP COM
345,750 ROBERT HALF INTL INC COM
90,321 ROBBING & MYERS INC COM
98,874 ST MARY LAND & EXPL CO COM
732,540 BARA LEE CORF COM
263,400 PULTE HOMES INC COM
83,868 SPSS INC COM
431,872 ROHM & HAAS COCOM
38,709 ROLLING INC COM
326,648 ROYAL CARIBBEAM CRUISES COM STK
258,174 ROWAN COMPANIES INC COM
1.063,314 KROGER CO COM
1,183,304 KOHLS CORP COM
81,036 SANDERSON FARMS INC COM
95,778 SANMINASCICORP COM
78,477 RYLAND GROUP INC COM
42,770 S & T BANCORP INC COM STK
379,786 SAFECO CORPCOM
874,571 SAFEWAY [NC COM NEW
52,734 SCHNITZER STL INDS INC CL A
53,526 SCHULMAN A INC COM
51,918 LIFECELL CORP

&7



Asset Category Share/Par Vatue  Matket Value Aszset Bescription

Equiies 4,216 47 531 LIFEVYAY FOQDS INC COM

Equities 3,300 285773 8PX CORP COM

Equitias «€00 23,970 SIW CORP COM

Equities 500 27210 SAUL CTRE INC COM

Equities 2,200 70,378 SCANSOURCE INC COM

Equities 1,700 61,088 SCHOLASTIC CORP COM

Equities 59,100 1,212,732 SCHWAB CHARLES CORP COM NEW
Equities 20,200 938,088 ST JUDE MED NC CCM

Equiltes 8027 247,151 SMITHFIELD FOCDS INC COM
Equilies 5,900 252,579 SONCCO PROD CO COM

Edquiles 4,300 85,116 SONIC CORP COM

Equilies 556,700 3,112,516 ELILILLY & CO COM

Equikss 15,400 532,530 LTD BRANDS

Equiles 2.4 57,939 SIMMONS 15T MATL CORP CL A 35 PAR
Equilies 1.200 64,106 SIMPSON MFG INC COM

Equities 16,300 215,382 SERVICE CORP INTL COM

Equities €.300 258 426 SEPRACOR INC COM

Equities 84,900 2,584,356 SCHERING-PLOUGH CORP CGM
Equities 68,200 5,792,908 SCHLUMBERGER LTD COM STK
Equllies 11,400 658,496 SMITH INTL INC COM

Equilies 3.000 151,530 SAP-ON INC COM

Equilies 4,100 188,662 SOTHEBYS HLDGS IMC CL A (DE)
Equities 1.400 48,532 SOUTH JERSEY [NDS INC COM
Equities 1,500 81,350 MAF BANCORP INC COM

Equities 7,700 475,084 MBIA INC COM

Equities 3,200 76,256 SKYWEST INC COM

Equilies 1,800 71,802 SMITH A O CORP COM

Equities 4,600 212,924 SHAW GROUP INC COM

Equities 5,500 432,055 SHERWIN-WILLIAMS CO COM
Equities 5,000 284 30 MGIC INVT CORP WIS COM

Equities 4,800 107,376 MG) PHARMA INC COM

Equities 52,000 191,360 SOLECTRON CORP COM

Equities 1,760 67,711 STEWART INFORMATION SVCS CORP COM
Equities 3.200 84,832 STRICE RITE CORP COM

Equities 16,000 1,009,440 STRYKER CORP COMMON COMMON
Equities 2,300 93,762 SCOTTS MIRACLE-GRO COMPANY CLACL A
Equities 20 456,900 SEABCARD CORP DEL COM

Equities 4100 125460 STERIS CORP COM

Equities 2,800 44,884 STERLING BAMCCRP COM

Equities 3,200 35,864 SPECTRANETICS CORP COM
Equities 3,300 42,141 SOUTHWEST WTR CO COM STK
Equities 1,600 94,224 STIFEL FINL CORP COM

Equeties 2,200 75,372 STONE ENERGY CORP COM

Equities 2,600 421,252 MARTIN MARIETTA MATLS INC COM
Equities 1,700 30,617 MARTEN TRANS LTD COM

Equities 2,000 83,540 SUN COMMUNITIES INC COM
Equities 207,300 1.090.338 SUN MICROSYSTEMS INC COM STK $.00067 PAR
Equities 4,500 77.585 SEMTECH CORP

Equities 3700 99,4568 SELECTIVE IMS GROUP INC COM
Egquities 2500 72,250 STERLING FINL CORP WASH COM
Equities 6,100 47518 STEWART ENTERPRISES IMC CL A COM
Equities 3.500 422 750 SOUTHWESTM ENERGY DE COM
Equilies 15,800 397,432 SOVEREIGH BANCORP INC COM
Equilies 22,800 645,116 MASCO CORP COM

Equilies 4,100 64,862 MASTEC INC COM

Equities 42,800 1,467 612 SQUTHERN CO COM STK

Eguities 6.500 211,835 SQUTHERN UN CO NEW COM
Equilies 4,100 71,873 STO PAC CORP NEW CGM

Equities 2,500 28,500 STO REGISTER CC COM

Equities 300 61,170 STUD LN CORP COM

Equilies 2,400 47 352 SYMS CORP COM

Equities 7,000 184,600 TCF FNCL CORF COM

Equities 4,700 208,492 MLP TEPPCO PARTNERS L P UNIT LTO PARTMERSRHIP INT
Equities 45200 673932 SW AIRL COCOM

Equiligs 2,100 71,661 S W GAS CORP COM

Equiltes 1.5300 117,040 MEREDITH CORF COM

Equiltes 2.400 122,568 MEN 8 WEARHOWUSE INC COMMOM
Equiles 1.5300 69,350 TEMNANT COCOM

Equiltes 10,800 162,864 TERADYNE INC COM

Eauilies 2,000 56,880 STAMDEX INTL CORP COM

Eaquilies 1.100 33,715 ST AUTO FINL CORP COM

Equilies 35,600 1,174,444 SYSCO CORP COM

Equities 15,400 472,780 SYNOVUS FINL CORP CCM

Equilies 26,100 717,730 TIX COS INC COM NEW

Equilies 1.400 35,042 TALBOTS INC COM

Equiligs 2850 48,507 SPARTAN MTRS INC COM

Equilies 1.600 42,480 SPARTECH CORP COM NEW
Equiltes 5,500 479,670 TEREX CORP NEW COM

Equiltss 5,504 138,810 TERRA INDS INC COM

Equiltes 2,100 85,428 MENTOR CORP COM

Equilies 5,000 65,850 MENTOR GRAPHICS CORP COM
Equilies 2,800 58,162 SUSGUEHANNMA BANCSHARES INC PA COM STK
Equikes 1,500 64140 SWIFT ENERGY CO COM

Eaukes 85,400 3,213,602 TEXAS INSTRS INC COM

Equilies 3,500 203 660 THOMAS & BETTS CORP COM
Equities 8200 216,726 SYNOPSYS INC CCM

Equities 4.5 126800 TETRA TECHMOLOGIES INC DEL COM
Equities 166,700 3452357 SPRINT NEXTEL CORP

Equities 2,000 68,660 ST MICROSYSTEMS CORP COM
Eqlittes 1,800 61,952 MUELLER INDS INC COM

Equities 10,100 600,344 MURPHY QL CORP COM

Equities 5,400 129,008 SYBASE INC COM

Equities 53,100 1,072,620 SYMANTEC CORP COM

Equities 260 27328 THOMAS GROUP INC COM

Equities 6,200 682,682 TEXTRON INC COM

Equitias 3700 282255 TIDEWATER INC COM

Equities 2,600 65484 TIMBERLAMD COCL A

Equities 2800 62,495 TETRA TECH INC NEW COM

Equities 8400 486,660 TESORD CORP

Equities 20,200 1,746,522 SUM TR BANKS INC COM

Equities 2300 50,648 SUPERIOR INDS INTL INC COM



Assel Category Share/Par Value  Market Value Asset Descriptl

Equilies 2,000 57 340 TECHMITROL NC COM

Equilies 11,500 204,442 TECO ENERGY INC COM

Equilies 2,400 53,084 MYERS INDS INC COM

Equilies 14,000 254650 MYLAN LAB INC COM

Equilies 12.200 962 346 WEYERHAEUSER COCOM

Equities 4800 533,760 WHIRLPOOL CORP COM

Equilies 5,200 187 772 TIMKENCO COM

Equllias 1.500 66 360 WESTAMERICA BANCORPORATION COM
Equities 1,500 117 815 TEXAS INDS INC COM

Equlies 12,600 243,810 WESTN DIGITAL CORP COM

Equities 11,500 551,208 SUPER VALL INC COM

Equities 1.000 31,340 SHPERTEX INC CCM

Equities 4,300 62,006 TEKELEC COM

Equities 1,500 66,300 TEJON RANCH CO COM

Equities 3306 92,330 WHITHEY BLDG CORF COM

Equities 8,200 314,060 WHOLE FOODS MKT INC COM

Equities 18,306 $17,321 NATL SEMICONDUCTOR CORP COM
Equities 306 75876 NATLWESTNLIFE NS COCLA
Equities 4 306 93085 WORTHINGTON INDS INC OOM
EqQuities 13,100 724,551 WRIGLEY WM JR COCaP

Equitias 7600 45676 WET SEAL INC CL A

Equitias 4,800 35,231 WESTWOOD ONE INC COM

Equitiss 1,500 56,175 TANGER FACTORY QUTLET CTRS INC COM
Equities 3.000 148830 TAUBMAN CTRS INC COM

Equities 5,400 176,532 WILLIAMS SONOMA INC COM

Eaquilies 4,400 182 544 WILMINGTON TR CORP NEW COM
Equities 5,100 138,720 NATIONWIDE HLTH PPTYS INC REIT
Equilies TO0 37,730 NAVIBATORS GROUP INC COM
Equilies 55,600 1.027.488 XEROX CORP COM

Equilies 13,000 508620 XILIMNX INC COM

Equilies 2,700 103,842 TECH DATA CORFP COM

Equilies 2,200 125,882 TECHNE CORP COM

Equilies 1,500 44 280 WINNEBAGO INDS INC ©OM

Equities 3,200 48,000 #RECREMINSTON HOTELS EFFECTIVE 7-2-G7 CASH MERGER
Equilies 95,900 5,218,115 PEPSICO INC COM

Equities 4,700 92,026 PERRIGO CO COM

Equities 490G 53,200 WIND RIV SYS INC COM

Equities 2,400 115,826 WILEY JOHN & SONSINCCL A

Equities 34,300 1,084,556 WILLIAKS CO INC COM

Equities 1,206 31,764 WILLIAMS CLAYTON ENERGY INC COM
Equities 140G 37,702 WEYCO GRCUP INC COM

Equities 2,700 79,280 TRIBUNE COCOM

Equities 6,100 463,151 ZIONS BANCORP CCM

Edquities 1.900 78907 ZOLTEK COS INC COM

Edquities G700 215,740 TRIMBLE NAY LTD COM

Equities 4,800 213,346 TRINITY IND INC COM

Equities 2.400 57.144 2ALE CORP NEW COM STK

Equitigs 4,500 174330 ZEBRA TECHNOLOGIES CORP CL A
Equities 4,800 48,412 TRUSTCO BK CORP N ¥ COM

Equities 2,600 67,236 TRUSTMARK CORP COM

Equities 2,600 28,580 ZYGO CORP COM

Equities 7800 189,848 TOLL BROS INC COM

Equities 408,100 10450687 PFIZER INC COM STH £.11 1/ PAR
Equities 7,800 253,110 PETSMART INC COM

Equities 2,100 48,851 ZOLL MED CORF €M

Equities 1,800 84,762 ZENITH MATL INS CORP COM

Equities 9,300 47,058 TRIGUINT SEMICONCUCTOR INC COM
Equities 18,7060 180,058 UNISYS CORP COM

Equities £00 43,146 TWIN DISC INC COM

Equities 15,900 356,336 TYSON FOGCDS INC CL A COM {DELAWARE}
Equities 25600 126,230 URS CORP MEW COM

Equilies 2.300 30,659 ULTRATECH NC EFF 06-10-03

Equities 1.500 55,305 UMB FINL CORP COM

Equilies 4,760 230,488 USG CORP COM NEW

Equilies 2,560 130,325 POST PRPTYS INC REIT

Equikes 1,000 31,760 POWELL INDS INC COM

Equiies 2,700 160,857 UNIT CORF COM

Equiles 1,800 B0420 UTD BANKSHARES INC W VA COM
Equites 1,100 38,918 UNITED FIRE & CAS COCOM

Equilies T00 41,286 UNITED INDL CORP COM

Equilies 1,700 74,885 UNIFIRST CORF MASS COM

Equilies 15,300 1,761,785 UNION PAC CORP COM

Equities 6,200 162,136 UGI CORP NEWW COM

Equities 4,200 494,132 UST INC COMm

Equilies 18,600 1,335,014 PRAXAIR INC CCM

Equilies 706G 45017 PRE PAID LEGAL S8VCS INC COM
Equities 1,000 28,750 UNITEC CAP CORP CCM

Equities 3,300 43659 VICOR CORP COM

Equities B0 72,480 LS. CELLULAR CORP COM

Equilies 1,500 92960 UTD STATIONERS INC COM

Equilies 00 38,034 UNIVERSAL FST PRODS INC COM
Equilies 2800 178,350 UNVL HEALTH SERVICES INC CL B CCOM
Equilies 52,800 3,745,104 UMITED TECHNOLOGIES CORP COM
Equities 2,200 168,196 LMITRIN INC COM

Equilies 1.500 £9.810 REGAL BELOIT CORP CCOM

Equilies 4100 73,472 REGENERON PHARMACEUTICALS INC COM
Equiles 1.600 113,808 TRAMSATLANTIC HLDGS INC COM
Equikes 1.700 88,485 TRACTOR SUP COCOM

Equiltes 500 33,330 VITAL SIGNS INC COM

Equites 8,000 41,840 VIVUS [NC COM

Equilies 1,300 52,591 VILLAGE SUPER MKT INC CL A NEW CL A NEW
Equities 8,200 900,688 VORNADO RLTY TR COM

Equities 1,360 T2,196 UNVL CORP VA COM

Equities 00 28,970 BNIVERSAL HEALTH RLTY INCOME TR SH BEN INT SH BENM INT
Equities 6,700 161,001 URBAN QUTAITTERS INC COM

Equities 2.400 41,256 VALASSIS COMMUNICATIONS INC COM
Equities 2,800 51,280 TRIDENT MICROSYSTEMS INC COM
Equities 800 31,844 TRIAD GTY INC

Equities 1.460 84,336 REINS GROUP AMER INC COM

Equities 1.860 38,052 RES-CARE INC

Equities 1.300 23,972 VOLT INFORMATION SCIENCES INC COM



Asset Calegory Share/Par Value  Market Value Asset Description

Equities 5,100 584,154 VULCAN MATERIALS CC COM

Equities |00 65,484 VALMONT INDS INC COM

Equities 5,600 159,086 VALSPAR CORP COM

Eduitias 9,600 181,872 VISHAY INTERTECHNOLOGY INC COM

Equities 2,200 74,800 WA REAL ESTATE INVT TR SH BEN INT

Equities 24,200 625,086 CA INC COM

Equities 9,300 243,539 KBR INC COM

Equities 2,200 52,284 ROYAL GOLD INC COM STK USD0.01

Equitties 1,800 54,216 RUDDICK CORP COM

Equities 5600 205,800 WENDY 5 INTL INC COM

Equities 2,700 54,405 WERNER ENTERPRISES INC COM

Equities 2,200 55,462 WASHINGTON TR BANCORP INC COM

Equitias 2,600 119,476 WEBSTER FNCL CORP WATERBURY CONN COM
Equities 700 30,730 VALUE LINE INC COM

Equitias 7100 202,776 VERTEX. PHARMACEUTICALS INC COM

Equitias 16,200 879,336 FIDELITY NATL INFORMATION SVCS INC COM STK
Enuibes 6,600 271,260 MONSTER WORLOWIDE INC COM

Equihes 3,000 55,880 RUSS BERRIE & CC INC COM

Equities 3,500 188,300 RYDER SYS INC COM

Equities 1,100 32,450 WESBANCOD INC COM

Equities 13.800 156,768 HLTH MGMT ASSGC INC NEW CL A COM
Equities 558,200 2,534,028 WALGREEN CO COM

Equities 1.500 58,205 WATTS WTR TECHNGLOGIES INC 1041503
Equities 2,600 108,108 SIERRA HLTH SWCS INC COM

Equities 2500 43,160 SHUFFLE MASTER INC COM

Equitias 6,000 185,180 WATSON PHARMACEUTICALS INC COM
Equities 339 263,095 WASH PCST CO CL B COM

Equitias 6,500 277 355 SIGMA-ALCRICH CORP COM

Equities 2,000 52,180 SIGMA DESIGNS INC COmM

Equities 5,100 52,399 SONICWALL INC COM

Equities 2,500 36,725 COGENT INC COM

Equities BOC 32,408 WEIS MKT INC COM

Equities 3,000 57,600 HORIZON OFFSHORE iNC COM NEWY 5TK
Equities 171,500 4822580 COMCASTCORPNEWCLACLA

Equities 500 41,226 GREENHILL & COQ INC COM

Equities 3,300 50,127 #RECRG/AKZ INC CASH & STK MERGER TO  JARDEN CORP 24244851 EFF 8A/07
Equities 115,600 3,300,380 DELL INC COM 5TK

Equities 1,400 44,030 MLP W P CAREY & CO LLC COM

Equities 2,600 54,054 ALPHA NAT RES INC COM STK

Equities 4,900 297,430 STANLEY WKS COM

Equities 43,300 1,136,182 STARBUCKS CORP COM

Eguities 4,700 421,543 WYNN RESORTS LTD COM

Equiltes 12,200 818,254 STARWOOD HOTELS & RESORTS WORLDWIDE INC COM STK
Equilies 2,400 69,840 GEOC GROUF INC COM STK

Egjuilies 2,200 48,686 CABELAS INC COM STK

Egjuilies 00 36,000 PREFERRED BK LOS ANGELES CALIF COM 3TK
Equilies 2,800 43,260 THOMAS WEISEL PARTNERS GROUF INC COM
Equilies 2,400 208,320 STA CASINGS INC COM

Equilies 2,000 24,520 STEIN MART INC CCM

Equilies 2,500 58,900 LANCE INC COM STH USDD.83 13

Equilies 1,300 3772 NELNETINCCLACLA

Equiliss 4,900 166,326 TEKTRONIX INC CCM

Equilies 2,000 163,560 TELEFLEX INC COM

Equilies 1.800 71,136 CHOICE HOTELS INTL INC COM

Equilies 4,100 50,681 TYLER TECHNGLGGIES INC COM STK

Equitieg 23,200 248,632 TELLABS INC COM

Equities 8,200 381,486 TEMPLE INLAND INC CCM

Equities 2,160 88,452 BLACKBOARD INC COM

Equities 5,800 153,720 NALCO HLDG OO COM

Equities 23,400 1,210,248 THERMO FISHER CORP

Equities 1.900 B5,786 THOR INDS INC COM STK

Equities 2,200 26,180 ACA CAP HLDGS INC COM STK

Equities 1,500 37,545 METABOLIX INC COM STK

Equities 22,700 93,751 3ICOM CORP COMMON STOCK

Equities 7EG0 403,256 TIFFANY & CC COM

Equities 1.300 32,929 CNEBEACOM INSURANCE GRGOUP LTD COM STK  USDO.01 CLASE A
Equities 4,160 28,700 METABASIS THERAPEUTICS INC COM

Equities 6,700 266,341 WIS ENERGY COM

Equities 2,800 77,588 WOLVERINE WORLD WIDE INC COM

Equities 8,000 941,440 LIBERTY MEDIA CORP NEW CAP COM 8ER A
Equities 2100 T7.343 TRW AUTOMOTIVE HLDGS CORF COM

Equities 14,700 29,106 SIRWVA INC COM

Equities 2,800 55,680 #REQRG/HIGHLAND HOSPITALITY CORP CASH MERGER EFF 711707
Equities 4,000 42 600 ASSISTED LIVING CONCEPTS INCNEVNEWCL ACL A
Equities 2100 33,474 AUXILIUM PHARMACEUTICALS INC COM
Equities 1.500 34,979 FTO GROUP INC COM

Equities 13.600 398,344 EXFEGIA INC DEL COM

Equities 5,500 235,730 SALESFORCE COMING COM STK

Equities 1,200 22,556 GLOBAL CROSSING LTD COM USDD.01

Equities 500 23,775 AMREP CORP COM STK USDO. 10

Equities 900 30,627 BELFUSEINCCLBCLB

Equities 1.700 51,625 NETGEAR INC CGM

Equities 4,000 32 640 MERUELO MADDUX PPTYS INC COM

Equities 2100 69 237 INTEGRATED ELECTRICAL SVCS INC COM NEW STK
Equities 2,000 55,580 AMERICAN CAMPUS CMNTYS INC COM

Equities 2,700 30,6845 GANDER MTN CO COM

Equities 1,700 131,358 VENTANA MED 3Y5 INC COM

Equities 3.800 132,050 PLATINUM UNDERWRITERS HLDGS INC COM USDO.01
Equities 2500 80,184 ATHEROS COMMUNICATIONS INC COM

Equities 1.800 61,784 MAGUIRE PPTYS INC COM

Equities 5,400 66,048 AMERN FINL RLTY TR COM

Equities 3.800 100,054 RUBY TUESDAY INC COM

Equities 3.200 43,744 ACADIA PHARMACEUTICALS INC COM

Equities 1,800 65,790 ROCKWOOD HLDGS INC COM

Equilies 2E00 33,826 JOURNAL COMMUNICATIONS INC COM

Equilies 4,200 52,584 AMIS HLDGS INC COM

Equilies 4,700 104,372 DCT INDL TR INC COM

Equilieg 1,000 26,950 AFFYMAX NG COM

Equilies 8,000 27,990 VONAGE HLDGSE CORP COM

Equilies 1,800 42,338 PACER INTL INC TENN COM

Equities 1,300 25831 UNIWERSAL TRUCKLOAD SVICS INC COM STH.



Asset Category Share/Par Value  Market Value Asset Description

Equities 2,000 45080 TALEQ CORP COMCLACOMCLA

Equitias 1,600 44 224 NTELOS HLDGS CORP COM

Equiies 3,200 49,312 ACCURIDE CORP COM 5TK

Equelies 2,300 73500 THERAVANCE INC COM 5TK

Equilies 1.500 68,000 IHSINC COMCLACOMCLA

Equities 2,500 82,331 SUNSTONE HOTEL INVS INCG NEW SOM
Equities 3,600 46,044 TEXAS ROADHOUSE INC COMCL A STKCL A
Equities 1.500 37,950 PRAINTL COM STK

Equitles 2.200 49,544 UNIVEST CORP PACOM

Equities 1.000 24,090 BROOKFIELD HCMES CORF COM

Equities 1.500 80,505 WOODWARD GOVERNOR CO COM

Equilies 1.700 72641 WORLD ACCEP CORP & C NEW COM
Equilies 1,800 94,145 BRISTOW GROUP KIC COM

Equities 1,000 47,840 FREIGHTCAR AMER INC COM

Equiigs 2,404 31,082 NXSTAGE MED INC COM 5TK

Equiies 3.000 138,710 BROOKDALE SR LIVING INC COM STK
Equibes 1,300 32,331 UTD AMER [NDTY LTD COM

Equines 11,970 ¥7.207 CITADEL BROADCASTIMG CORP COM
Equites £,800 388,600 TORCHMARK CORP COM

Equilies 2400 141,336 TORC CO COM

Equilies 1,300 36,023 TOOTSIE ROLL INCS INC COM

Equities 1800 56,068 TOTAL SY5 SWCS ING CCM

Equities 5,300 485,374 VF CORP COM

Equilies 1,800 30,970 VALHI INC NEW COM

Equiles 32,300 35,853 VALEMCE TECHNCLOGY NG COM

Equilies 5,830 155,856 WAL NATL BANCORF COM

Equities 8,700 480,588 ULTRA PETE CORP COM NPV

Equities 2,100 48,608 CENVEQ INC COM

Equities 1,800 59,166 WD 40 CO COM

Equities 2,100 60,506 WMS INDS INC COM

Equities 1,300 86,177 CHEMED CORF NEW COM

Equities 12,100 162,503 108 UMIPHASE CORP COM PAR $0.061 COM PARS0.001
Equities 1400 91,8602 WSFS FINL CORP COM

Equities 148,700 7153957 WAL-MART STORES INC COM

Equilies 4,900 304,535 NUVEEN INVTS INC CL A

Equities 4700 121,828 ASPEMN INSURANCE HLDGS COM

Equities 95,100 3,352,275 KRAFT FOODS INCCLACLA

Equities 2,500 26,650 ODYSSEY HEALTHCARE INC COM

Equities 1,800 29,700 UNICA CORP COM STK

Equities 2,200 36,344 SEALY CORP COM

Equities 1,500 79,845 LIFE TIME FITNESS IMC COM

Equities 3,100 52,668 BEACON ROOFING SUPPLY INC COM
Equitias 6,800 30,454 LA JOLLA PHARMACEUTICAL CO COM NEW
Equilies 2,000 59,000 APPLIED INDL TECHNCLOGIES INC COM
Equities 26,100 897 B40 GENWORTH FINL INC COM CL A

Equilties 1,300 54,405 ATLAS PIPELINE HLDGS L P COM UNITS  REPSTG LTD COM UNITS REPSTG LTD
Equities 1.600 68,400 #REORGMIASYS HEALTHCARE INC CASH MERGEREFF 6/28/107
Equilizs B,100 38,186 OPENWAVE SYS INC COMNEW

Equitios 1.000 35,780 UNITED STS LIME & MINERALS INC COM
Enuties 133,700 2878197 NEWS CORP CL A CCOM

Equities 2,000 181,020 WELLCARE HLTH PLANE INC COM

Equities 2,300 38,249 CAL DIVE INTL INC DEL COM

Equities 1,600 35,808 PIKE ELEC CORP COM STK

Equities 2,500 121,975 HANOVER INS GROUP IMC COM

Equities 1.800 89,136 BLUE COAT SYS INC COM NEW

Equilies 2,400 51,144 MARLIN BUSINESS SWCS5 CORP COM
Equilies 1,000 30,740 ALLEGIANT TRAVEL CO COM

Equilies 2,100 23,856 US BIOENERGY CORF COM

Equilies a0 57,984 GFI GROUP INC COMSTK

Equities 2,000 79,300 HERBALIFE LTE COM STK

Equities o0 23,709 |PCS INC DEL COM NEW COM NEW

Equites 2800 52171 MARKETAXESS HLDGS INC COM 5TK
Equilizs TE,800 4403712 WYETH COM

Equities 5,100 465879 LAS VEGAS SANDS CORP COM STK

Equiies 36,000 934 560 SPECTRA ENERGY CORP COM 5TK

Equities G200 90,272 #REORGISPIRIT FIN CORP CASH MERGER EFF 7/31/07
Equities 4500 232 870 NAVTEQ CORP COM

Equilies 15,300 951,048 HESE CORP COM STK

Equities 5.400 54,270 ALLIANCE 7 INTL INC COM

Equilies 2.000 76,500 VISTAPRINT COM INC COM 5TK

Equilies 2,900 40,310 GLU MOBILE INC COM

Equilies 2,400 70,944 ASSURED GUARANTY LTD COMMON STK
Equilies 2,700 38,123 SUN HEALTHCARE GROUP [NG COM NEW COM MEW
Equilies 2200 56,210 CALAMOS ASSET MGMT INC CL A COM 5TK
Equilies 1,900 53,846 CLEAR CHANNEL CUTDOOR HLOGS iINC COM CLACOMCL A
Equities 800 58,408 HURON CONSULTING GROUP ING COM STK
Equites 7300 179,507 CAPITALSOURCE INC COM

Equities 44,000 916,520 WESTERM UN CO COM STK

Equilies 1200 53,304 XENCPORT INC COM 3TK

Equilies 2.000 66,820 HOUSTOM WIRE & CABLE CO COM STK
Equities 1900 162,032 CHIPQTLE MEXICAM GRILLINC CL A COM 5TK
Equities 700 29911 HITTITE MICROWAVE CORP COM BTK
Equities 2.500 97,576 POOL CORP COM STK

Equities €200 81,088 LAWEOMN SOFTWARE INC NEW COM STK
Equities 2600 52,910 REP AWYS HLOGS INC COM USDO.OM
Equities 1,400 61,264 MINE SAFETY APPLIANCES CO COM
Equilies 1,000 38,510 CBEYOND INCG

Equiles 4700 34,216 JUPITERMEDtIA CORP COM

Equiles 2 800 28,964 NEXCEN BRANDS INC COM STK

Equilies 3,200 33,120 GLOBALETAR [NC COM

Equiies 4,300 340,646 FMC TECHMNOLOGIES INC COM

Eguities 4 800 103454 STRATEGIC HOTELS & RESORTS INC
Equities 1,000 31,440 SANDY SPRING BANCCRF INC CMT-COM
Equities 3700 38,924 STERLING FINL CORP COM

Equities 2,800 42 427 DEERFIELD TRIARC CAF CORF COM 5TK.
Equities 5400 226,314 STEEL DYNAMICS INC COM

Equities 1,800 83,358 NATL FIML PARTNERS CORF COM

Equities 1,800 50,814 PAR PHARMAGEUTICAL COS INC COM
Equities 2,750 70,455 INTL BANCSHARES CORF COM

Equities 2,200 49,5668 FRONTIER FINL CORFP WASH CDT-COM COT-COM

Equities 1.300 98,150 AMERCO COM



Aaset Category ShareiPar Vatue  Marke! Value Asset

Equities 4,168 190.978 MAGELLAN MIDSTREANM PARTNERS LP COM UNIT REPSTS LTD PARTNER INT
Equities 2.260 105,930 KYPHON INC COM

Equitie:s 1.300 37,635 PHARMICN CORP COM

Equities 3468 50684 PICNEER DRILLING CO COM STK

Equities 5308 181,122 DIAMONDROCK HOSPITALITY CO COM STK
Equities 1,200 26,678 ABRAXIS BIOSCIENCE INC COM STK

Equiies 2,708 51,732 VIGNETTE CORP COM NEW COM

Equikies 1,608 51,808 HERCULES OFFSHORE INC COM 5TK

Equilies 4,200 85,890 L-1 IDENTITY SOLUTIONS INC COM

Equilies 4,208 43,426 6K MUT CORP NEW COM STK

Edquilies 5,100 124,263 CIENA CORP COM NEW COM NEW

Equilies 2,400 31,882 OQCWEN FINL CORP CONM NEW COM NEW
Equilies 16,600 44,860 MOVE INC COM STK

Equlties 1808 40,00 RC2 CORP COM

Equities 8760 47 502 FRIEOMAN BILLINGS RAMSEY GROUP INC NEW CL A
Equites %0 34,497 CITY HLOG CO OGM

Equities 2,198 37170 AST ACCEP CAP CORP COM

Equities 1.800 81,785 POTLATCH CORP NEW COM STK

Equities 2,800 35,782 NEXSTAR BROADCASTING GROUP INC CL A
Equities 2,408 60,744 INTERMEC INC COM

Equilies 2000 55,960 COMMUNITY BANCORP NEV COM 5TK

Equities 1,400 51,562 BARRETT BiLL CORP COM STK

Equities 11,600 84,796 BEARINGPOINT INC COM

Equities 4,400 41,756 NEKTAR THERAPEUTICS COM

Equities 1,700 80,525 HEALTHWAYS INC COM 5TK

Equilies 46,400 1,872,304 DIRECTY GROUP INC COM

Equities 1.500 48,515 CENT PAC FINL CORP COM

Equities 3400 43,028 INTERNAP DELAWARE INC COM PAR 3001 COMBTK
Equities S,100 55,610 SPANSION INC COMCLACOMCL A

Equities 2,460 33,408 TURBOCHEF TECHMOLCGIES INC COM NEW STK
Equities 4,060 338,880 C O WCORF COM

Equities 4,960 122,058 KKR FINL HLDGS LLC COM STK

Equities 2860 25228 BRUKER BIOSCIENCES CORP COM STK

Equities 1,768 82229 NEWMARKET CORP COM

Equities 3.068 185,930 HOLOGIC ING COM

Equities 1.006 252508 KRONOS WORLOWIGE INC COM 3TK

Equities 2,598 33,200 FLAGSTONE REINSURANCE HOLDINGS LTD COM STK USDO.OM
Equities 2,908 43,500 JER INVS TR INC COM

Equities 4,600 292 790 PLAING ALL AMERN PIPELN UNIT LTD PARTNERSRHIP INT
Equities 2,808 160,914 BRINKS CO COM STH

Equilies 2208 22176 MOMENTA PHARMACEUTICALS INC COM STK
Equilies 8208 152,830 COVANTA HLDG CORP COM

Equities 23000 943,920 LIBERTY GLOBAL INC COM SER A

Equilies 4800 283,958 ENERGY TRANSFER PARTNERS L P UNIT LTD PARTNERSHIP INT
Equities 2,408 49.872 CMMICELL INC COM

Equilies 2.200 89408 FOLINDATION COAL HLDGS INC COM STK
Equiies 2800 46,830 CENTERLINE HLOG CO SH BEN INT STK

Equities 8300 293,239 IDEARC INC COM STK

Edquities 1,300 36,387 W& T OFFBHORE INC COM BTK

Equities 1,860 79,784 PA REAL ESTATE INVT TR 3H BEN INT

Equilies 2800 48,636 KNOLOGY INC COM

Equilies 1,360 33,904 MATLINTST CORP COM STK

Equities 5608 89,656 PALM INC NEW COM

Equiles 1.800 57 266 UAP HLDG CORP COM

Equites 15599 31,584 BJS RESTAURANTS INC COM

Equities 6508 140,465 PARAMETRIC TECHNCLOGY CORP COM NEW STK
Equites 1,200 38,208 NETLOGIC MICROSYSTEMS INC COM

Equities 3,285 35,741 INFINITY PHARMACEUTICALS INC COM STK
Equities 35200 1,465,376 VIACOM INC NEWCL B

Equities 5,208 138,164 HERTZ GLOBAL HLDGS INC COM

Equities 6,100 353,412 ASSURANT INC COM

Equities 39800 1,326,136 CBS CORPNEWCL B

Equities 2,108 86,121 CORP OFFICE PPTYS TR COM

Equities 2,300 28,814 WILSHIRE BANCORP INC COM

Equities 2,408 53,160 GIBRALTAR INDS INC COM

Equities 1,806 78,394 GENCO SHIPPING & TRADING LTD COM STK
Equities 2508 53,850 ROSETTA RES INC COM

Equities 1,800 36,546 AVENTINE RENB ENERGY HLDGS INC COM
Equittes 1,200 56,460 ALLETE INC COM NEW

Equities 4.500 196,170 FOREST QIL CORP COM PAR 38,61

Equities 8.000 48,240 EVERGREEN ENERGY INC NEW COM 5TK
Equities 4,400 79,860 BROOKS AUTGMATION INC NEW CCM

Equities 1.400 71,480 ENERGYSOUTH INC COM 5TK

Equilies 1.410 18,542 RENAISSANCE LEARNING (NG COM

Edquilies 2800 80,752 DREAMWUOIRKS ANIMATION INC CL A COM STK
Equittes 40600 100,430 BIOMED RLTY TR INC COM

Equilies 7.200 319,176 ISTAR FINL INC COM

Equities 7600 265,748 ENDO PHARMACEUTICALS HLDGS INC COM
Equiltes 2,30 33,239 WARNER MUBIC GROUP CORP COM §TK
Equies 6.500 170,170 THORNBURG MTG INC COM

Equites 1500 71,350 TWEEN BRAMDS INC COM STK

Equites 2,100 68,796 HORIZON LINES INC COM CL A COM STK

Equites 13,400 968,150 GLOBALSANTAFE CORPORATION GLOBAL SANTA FECORP
Equikes 167,330 6,887,741 VERIZON COMMUNICATIONS COM

Equikes 4,088 663,480 MASTERCARD INC CL A

Equilies 1600 42,836 #REQRGIARGONUT GROUP INC STK MERGER TG ARGO GROUP INTL HLDGS 2034510 EFF 8707
Equilies 3,300 436,688 MAMNKIND CORP COM

Equilies 3,800 34,732 JAMBA INC COM STK

Equilies 2188 68,040 GREATBATCH INC COM

Equilies 2,700 53,324 ICONIX BRAND GROUP INC COM

Equilies 191,199 3,331,245 U3 BANCORP

Equities 19,508 1,077,180 WEATHERFORD INTL LTD

Equities 2500 108,268 AERCPUSTALE COM

Equities 706 39,235 GAMCO INVS INC COM

Equities 2108 468,655 TRIZETTO GROUP INC COM

Equilies 2,408 I.512 ECHELOM CORP QU-COM 5TK

Equities 2808 81,146 PHH CORP COM MEW COM NEW

Equities 2,568 44,850 MEQICINES COMPANY COM

Equities 2,460 63,408 BALLY TECHMOLOGIES INC COM STK

Equities 2,000 35,780 AUTHCORIZE NET HLDGS INC COM 5TK

Equities 4,080 154,560 157 MARBLEREAD CORP COM



Asset Category ShareiPar Value  Market Velue Asset Description

Equilies 2700 166,482 LAUREATE ED INC COM

Equities 4,500 287100 #RECRGAGUANTIVE INC CASH MERGER EFF  BHORY
Equities 8,460 45528 IPABS INC COM

Equities 3,600 43,544 BRIGHTPOINT INC COM NEW

Equities 1,660 76,552 SUBN PROPANE PARTNERSL P UNITLTD  PARTNERSHIP INT
Equities 8,600 310,240 CELANESE CORP DEL COM SER A STK

Equities 1.320 27,118 ABAXIS [NC COM

Equities 5120 34,425 SCIENTIFIC LEARNING CORP CC.COM OC-COM
Equities 3,190 57,040 CSK AUTO CORP COM

Equitias 350 47 285 PROVIDENT NY BANCORP COM

Equitias 13700 152,207 CHEMTURA CORP COM

Equities 1300 24,232 12 TECHNDLOGIES INC COM MEW

Equities 23 600 1,851,184 CAP 1 FNCL COM

Equities 2,200 132616 ACUITY BRANDS INC COM

Equitias 2,309 49,726 SWS GROUP INC CCM

Equitias 44,500 2836500 TARGET CORP COM

Equitias 1,500 33,555 #REQRGBRISTOL W HOLDINGS INC TO CASH MERGER EFFECTIVE 07/03/07
Equities 4,100 48,4682 #RECRG/AFFORDABLE RESDNTLCMNTYS INC - REIT MNiC TO HILLTOF 2034243 EFF 7131/07
Equities 1500 42,185 JACKSCON HEWITT TAX SvC INC COM

Equities 5,800 43,365 CBIZ INC COM

Equitias 40,500 637,815 EL PASO CORP COM

Equilias 11,500 450,140 CONVERACORP CL A

Equitias 2,100 25473 CADENCE PHARMACEUTICALS INC COM

Equitias 2,400 85,320 ACCO BRANDS CORP COM

Equitias 3,500 30,340 DIRECTED ELECTRONICS INC CCM

Equitias 1,400 58,884 WORLD FUEL SERVICE COM ST USDO.01

Equiliss 5,000 187,050 CIMAREX ENERGY CO COM

Equiliss 1,800 81,201 ENPRO INDS INC COM

Equities 2,300 54,783 WILLIAMS SCOTSMAN INTL INC COM STK

Equities 2,100 85,323 ITC HLDGS CORP COM STK

Equities 1.400 67,480 CRA INTL INC COw

Equities 2,400 38,712 RETAIL VENTURES INC COM 5TK

Equities 1.350 T2,536 ATLAS AMER INC COM

Equities 7.400 166,426 AQUA AMER INC CCM

Equities 3.500 415662 KEYSPAN CORP COM

Equilies 23,100 472 857 XCEL ENERGY INC CCM

Equities 4,500 82865 TAKE-TWO INTERACTIVE SOFTWARE INC  CDT-COM
Equites 2,200 37,028 PHASE FCRWARD INC COM

Equilies 1.700 68,731 CIRCCOR INTL INC COM

Equities 5,000 101,758 SENIOR HESG PPTYS TR SH BEN INT SH BEN iNT
Equiies 2,400 19,920 SYNTA PHARMACEUTICALS CORP SYNTA PHARMACEUTICALS CORP
Equilies 1,500 43,216 NUVASIVE INC COM

Equilies 8,000 133,840 NUANCE COMMUNICATIONS INC SOM

Equilies 10,060 525,200 & H ROBINSON WORLDWIDE INC COM NEW COM NEW
Equilies 2,660 31,820 GREENFIELD ONLIME INC COM

Equitiss 11,460 356,282 IMS HLTH IC COM STH

Equiliss 5,760 42,066 LABRANCHE & CO INC COM IBIN LS55447 1025

Equiliss 4,260 287 168 SEI INVTS CO COM

Equities 1,360 35,720 GENOMIC HEALTH INC COM

Equites 068 273,000 1ST HORIZON NATL CORP COM

Equies 2,468 188,408 CLEVELAND CLUIFFS COM STK US$1

Equiies 2160 25,358 ULTRA CLEAM HLOGS INC COM

Equities 4200 448,358 FOSTER WHEELER LTOD

Equities 4,200 47 418 PAETEC HLDG CORP COM 5TK

Equities 1,700 28,730 MGF INGREDIENTS INC CCOM

Equilies 1,600 72,536 WHITING PETE CORP NEW COM STK

Equites 4,660 180,780 CFFICEMAX, INC DEL COM

Equittzs 6,200 72,512 ASHFORD HOSPITALITY TR INC COM SHS

Equitees 6700 122,811 ADC TELECOMMUNICATIONS INC COM NEW

Equitizs 3,380 36,856 CVBFINL CORP COM

Equiliss 4,460 57,288 PREMIERE GLOBAL SVCS INC COM

Equiliss 1.760 30,566 HARRIS STRATEX NETWORKS INC COM CL A COMCL A
Equities 6,160 161,288 KNIGHT CAP GROUP INC COM

Equities 2,200 323,840 MCAFEE INC COM

Equites 7.300 272,071 PATTERSON COS INC COM

Equilies 1,500 80,123 VIAD CORP COM NEW

Equities 3,060 67140 LIVE NATION INC COM

Equities 4,160 50,822 SAVIENT PHARMACEUTICALS INC COM STK

Equilies 2368 57,316 157 SOURCE CORP COM

Equities 4,868 28,528 EPIX PHARMACEUTICALS INC FORMERLY EFIX MED INC 09/07/2004 STX
Equities 2,368 38,846 GLOBAL CASH ACCESS HLDGS INC COM

Equities 2260 52,8686 FIRST MERCHANTS CORF COM

Equitizs 1600 38,368 IOWA TELECOMMUNICATION SVCS INC COM §TK
Equities 1.560 54,915 INVENTIV HEALTH INC COM STK

Equities 1.800 231,768 AFFILIATED MAMAGERS GROUP INC COM STK

Equities 2,400 87,872 WABTEC CORP COM

Equities 2,400 174,006 ARCH CAPITAL GROUP COM STK

Equities 6,500 43,745 INDEVUS PHARMACEUTICALS INC CGM

Equliies 42,190 2,363 388 HONEYWELL INTL INC COM STK

Equliies 9,100 238,511 PATTERSON-UTI ENERGY INC COM

Equilies 35800 2,865,857 WELLPOINT INC COM

Equities 1,460 76,314 HILAND PARTMERSL P

Equilies 3,060 53,220 ADVANCE AMER CASH ADVANCE CTRS INC COM STK
Equities 2360 58,884 INTERLINE BRANDS INC COM

Equities 3268 81,536 MARVEL ENTMT INC COM

Equities 2,368 37,743 RIGHTNOW TECHNOLOGIES INC COM

Equities 1,760 41,282 LMI AEROSPACE INC COM

Equities 1,660 43,808 HIBEETT SPORTS INC COM STH

Equilies 2,060 29,330 MEDIS TECHNOLCGIES LTD COM

Equilies 4,360 77,572 AMERN MED 5YS HLOGS INC COM STK

Edqiiligs 12.660 744,786 ARCHETONE-SMITH TR COM

Equiliss 1.660 74,368 #REORG EGL INC CASH MERGER EFFECTIVE  8-2-07
Equies 14,200 32,6560 LADENBURG THALMANN FINL SVCS INC COM  1SIN US505750H022
Equilies 1,600 35,430 CYNOSUREINC CLA

Equitias 2,200 56,254 BASIC ENERGY SVCS INC NEW COM

Equities 14,500 661,066 PROGRESS ENERGY INC COM

Equilias 2,200 121,770 BELDEN INC COM

Equitias 8,700 269,295 ALLIANT ENERGY CORP COM ISIN #US0188021085
Equilias 8300 194,020 FOOT LOCKER INC COM

Equities 4,100 35,711 PAIN THERAPEUTICS INC COM ISINUSER562K1007

Equitias 4,799 58,280 CELERA GROUP COM



Assel Category Share!Par Value  Market Value Asset Description

Equities 2,400 36,432 CARACO PHARMACEUTICAL LABS INC

Equitigs 2,100 47,040 KNOLL INC COM NEW COM

Equitizs 1,200 65,280 WATSCO INC COM

Equitigs 2,400 52,128 RUSH ENTERFRISES INCCL ACL A

Equitiss 6.500 47 320 MFA MTG INVTS INC COM

Equitias 1.000 32,670 MGE ENERGY INC COM |

Equitigs 4,100 47 131 BROOKLINE BANCORP INC DEL COM BROOKLINE BANCORP INC +
Equitias 4,500 184,800 CHECKFREE CORP NEW COM

Equities 8,700 632,440 REYNOLDS AMERN INC COM

Equities 1,500 28,265 CNA SURETY CORP COM

Equities 6,300 40,887 AXCELIS TECHNOLOGIES INC COM STH ISIN# US0545401085
Equities 4,400 97,680 ARVINMERITOR INC COM STK ISIN# US0433531011
Equities 4700 45590 MATTSON TECH INC COM

Equities 4,900 201,390 WEINGARTEN RLTY WS COM

Equities 4100 31,242 XERIUM TECHNOLOGIES INC COM STK.

Equities 5800 180,853 QUANTA SVCS INC COM

Equitias 1,500 36,210 AMSURG CORF COM

Enquities 5,300 49,767 SPHERION CORP COM ST 1Si# LIS8484201053
Equilies 20,200 1,375 16 MCGRAW HILL COMPANIES IMC COM

Enuilizs 4,200 103,152 PEPSIAMERICAS INC COM

Equilies 4 200 258216 FOREST CY ENTERFRISES INC CL A

Equitiss 2,000 37820 LNTVCORPCLACLA

Equities 1,500 91,305 VAIL RESORTS INC COM

Equitias 3,300 323,866 MOSAIC CO COM

Equities 15,400 262,108 NY CMNTY BANCORP INC COM

Equities 7800 242212 DEAMN FOODS CO NEW COM

Equiies B.E0D 2,802,360 EXELON CORF COM

Equities 1.100 57,400 EQUITY LIFESTYLE PPTYS INC COM STK
Equities 35,200 2,569,800 UNITED PARCEL SWC INMCCLB

Equitias 9.300 68,355 SKYWORKS SCLUTIONS INC COM

Equities 2,700 51,112 MAVIGANT CONSULTING INC COM

Equities 9,400 352 124 FRIDE INTL INC DEL COM

Equifies 1,400 99,284 ACTUANT CORP CL & NEW

Equities 4,700 85117 HEALTHSOUTH CORF COM NEW STK

Equities 21500 4660125 GOLDMAN SACHS GROUP INC COM

Equilies 10,200 £89,124 CONSTELLATION ENERGY GROUF INC MARYLAND COM
Equities 5,300 38,107 POLYCOME CORP COM

Equitigs 4300 332,304 ALLIANCE DATA 3Y5 CORF COM

Equities 1,500 6,570 MORGANS HOTEL GROUP CO COM STK

Equities 3,000 181,260 GEN-PROBE INC NEW COM

Equities 10,000 523,800 NOBLE EMERGY INC COM

Equities 5700 167,922 VALUECLICK INC COM STK ISINRUSS2046M 1028
Equities 200 600 9,719,070 IPMORGAN CHASE & CO COM

Equities 1,300 30,186 INNOVATIVE BOLUTIONS & SUFPORT INC COM ISIN US45755N1054
Equities 2,000 70,300 HEICQO CORP NEW CLACL A

Equities 5,400 45630 ORLEANS HOMEBUILDERS INC COM

Equities 1,900 41,610 PARALLEL FETROLEUM CORP COM STK USDO.0M
Equities 1,600 172,844 GUESS INC COM

Equities 1,500 34,065 GSICOMM INC COM ST

Equities 21,300 1,009,407 COACH INC COM

Equities 1,800 72,828 TRANSDIGM GROUP ING COM

Equities 1,700 54,2268 FUMIEZ INC COM

Equities 2,000 31,8680 NARA BANCORP INC COM

Equities 2,800 48,020 CHRISTOPHER & BANKS CORF COM

Equilies 1,000 27,490 SHOE CARMIVAL INC COM

Equities 6,800 258,750 DEMBURY RES INC HLDG CO COM NEW
Equities 4,500 671,080 ROCKWELL COLLINS INC COM

Equities 5,700 54,207 OPSWARE iINC COM

Equities 1,900 57,741 W COAST BANCORF ORE NEW COM

Equities 8,300 38,180 NABI BIOPHARMACEUTICALS COM

Equities 2,400 56,544 SCIELE PHARMA INC COM STK

Equities 5,700 154,071 HANESERANDS INC COM STH

Equities 1,000 43,510 SAVVIS INC FORMERLY SAVWIS COMMUNICATIO COM NEW STK
Equities 2,000 79,620 AIRCASTLE LIMITED COM STK.

Equities 1,500 28,658 NATUS MED INC DEL COM

Equities 1,000 32,300 COMMUNITY TR BANCORF INC COM

Equities 27000 175.770 TENET HEALTHCARE CORP COM

Equilies 1,700 45,305 DELEK US HLGGS INC COM STK

Equiliss 2,000 #2000 HNI CORP COM

Equilies 15,300 372,861 VIRGIN MEDIA INC COM 5TK

Eaquilies 2,200 57.068 [INTERMUNE INC COM

Equilies 5,700 127,908 #REQORG/CRESCENT REAL ESTATE EQUITIES 0O CASH MERGER EFF 8/2/07
Eaquilies 3800 44,889 SYMYX TECHNOLOGIES INC COM

Eaquilies 1,100 36,410 UIL HLDGS CORP COM

Eaquilies 3,500 55,930 KFORCE INC

Equilies 2,500 100,854 CHENIERE ENERGY INC COM NEW

Eaquilies 2,100 60,333 CROSSTEX EMERGY INC COM

Equilies 4,400 465,200 PARTNERS TR FINL GROUP INC NEW COM
Equilies 4300 139,922 UTD RENTALS INC COM

Equilies 2.200 46,750 WEBSENSE INC COM STK 1SIM# LIS9476841062
Equilies 4.200 127,134 U 8 AWYS GROUP INC COM

Equilies 3.500 50,330 TRONOX INC COMCL A

Equiies 4 E00 27,140 IDENIX PHARMACEUTICALS INC COM

Equiigs 128,300 10,680,058 CHEVRON CORP COM

Equilies 23,100 185,855 #RECRG/MBROCADE COMMUMICATIONS SYSTEMS INC REV SPLIT TC 2033407 EFF &26/07
Equilies 2,300 146,758 BK HAW CORP COM

Equitizs 3,700 90,650 CLECC CORP NEW COM

Equities 7.300 770,408 NOBLE CORPORATION COM

Equities 4.000 41,000 LEAPFROG ENTERPRISES INC CL A

Equities 1.500 83,505 PROASSURANCE CORP COM

Equities 7.800 47,874 DOVER MOTORSPORTS INC COM

Equities A,700 55537 DOVER DOWNS GAMING & EMTMT INC COM
Equities 4,200 180,642 JARDEN CORF COM

Equities 110,000 5,637,500 WACHGCWIA CORP NEW COM

Equities 6,800 738,500 UTD 5TS STL CORP NEW COM

Equities 17,600 964,832 MNGERSOLL-RAND CO CL A COM STK

Equities 3.000 227 250 GENERAL CABLE CORP DEL NEW COM

Equities 12300 34,502 SILICON GRAFHICS INC COM NEW STK

Equities BOO 40,120 ARMSTRONG WORLD INDS [NC NEW COM STK
Equitias 1,700 &7,125 ALLIED WORLD ASSURANCE COM STK

Equities 2,200 31,438 ORITANI FINL CORP COM
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Equilies 4,100 35,000 SALLY BEALTY HLDGS INC COM STH.
Equiligs 5200 123,344 Al BERTO-OULVER CO NEW COM STK
Equiilies 10,500 885,045 XL CAP COM STK

Equities 1,700 36,685 NIGHTHAWE RACICLOGY HLDGS IMC COM STK
Equities 2,300 27,968 SOMAXCON PHARMACEUTICALS INC COM
Equities 1,600 53,968 SPEEDWAY MOTORSPORTS INC COM
Equilies B,700 716619 FORTUNE BRANDS INC COM STK

Equitiss 2,500 41,025 ORBCOMM INC COM STK

Equities 1,400 30,492 GRIFFON CORP COM

Equilies SO0 83,955 FLOTEK INDS INC DEL COM

Equities 9,900 258,687 IRCN WMTHN ING COMSTK

Equilies 2,600 33,540 NOIINC CL ACL A

Equilies 13,900 278,000 TD AMERITRAGE HLOG CORP SOM §TK
Equilies 2990 46,179 DYNCORP INTL INC COMCL ACONMCL A
Equities 4,100 252 BAT ¥REQRG INVESTORS FINL SWCS CORP MERGER TO STATE 5T # 2845537 EFF 7-02.07
Equilies 2.800 93,408 FLOWERS FOODS INC COM

Equities 2,000 38660 GEVITY HRE INC COM STK

Equities 5800 235,422 VAL CORP COM NEW STK

Equilies 2400 234,716 CROWRN HLDGS INC COM

Equities 3,000 41,940 RESOURCE CAP CORP COM

Equities 1300 37128 CONNG INC COM

Equities 3,260 204,640 ASHLAND INC NEW COM

Equities 2360 56,488 EL PASC ELEC OO COM NEW

Equities 1.800 33,822 RCN CORP COM NEW

Equities 2,368 51,750 AGILYSYS INC COM 5TK

Eguities 8,500 31,460 GRAPHIC PACKAGING CORP DEL COM 3TK
Equities 19,4068 1,037 906 BHOGEN IDEC INC COM STK

Enquities 4 806 194,304 AGL RES INC COM

Equilies eali] 47,592 COBTAR GROUP INC COM

Equilies 26600 1,790,180 TXU CORP COM

Equilies 1,606 36,640 BLUE NILE INC COM

Equities 2,500 66,900 USA MOBILITY INC COM STK

Equities 47040 185.039 KB HOME COM

Equities 1600 109.984 PRICELINE COM INC COM NEW STK
Equities 5,200 276,224 DADE BEHRING HLDGS INC COM

Equities 1.000 128,710 ENSTAR GROUP LIMITED COM

Equities BOD 30,344 ENTERPRISE GP HLDGS LP

Equities 2,700 55958 VEECC INSTRS INC DEL COM

Equities 2,400 24720 EMERGENT BICSCLUTIONS INC CCM
Equilies 29,900 B28127 ELECTR DATA SY3 CORP NEW COM
Equilies 37.800 B44,074 LIBERTY MEDIA CORP NEW INTERACTIVE COM SER A
Equilies 2,700 T3,118 WINN DIXIE STORES INC COM NEW 5TK
Equilies 4,000 41,960 BLUELINX HLDGS INC COM

Equilies 1,800 33,608 VENGCO INC COM 5TK

Equilies 2,900 37.874 STEREGQTAXIS INC COM STK

Equities 1,300 35668 ALLIANCE HLDGS GPFLP

Equities |00 43,128 BANKRATE IMC COM

Equities fifsls] 34,760 COREM & STEERS INC COM

Equities 4 300 59,426 CRX NG COM

Equities 2500 179,675 CHAPARRAL STL &0 OEL GOM STK

Equities 8,900 347,456 HOSPIRA INC COM

Equities 2,100 36,036 MULTI-FINELINE ELECTROMIX INC COM
Equities 5,160 142 545 MONEYGRAM INTL INC CCOM

Equities 8,500 538 845 EMBARG CORP COM 5TK

Equities 960 46,116 HEIDRICK & STRUGGLES INTL INC COM ISIN #854228191023
Equities 2,500 37 075 ALNYLAM PHARMACEUTICALS INC COM
Equities 26,500 2,035,254 GENENTECH INC COM 8TK

Equities £.660 153,780 POL BIOPHARMA INC COM

Equilies 225060 216,176 DYNEGY INC DEL CL A COM STH

Equilies 1,060 35,480 BOARDWALK PIPELINE PARTNERS LP
Equities 520 33,008 MEENAH PAPER INC COM

Equilies 2,000 74,200 INFRASOURCE SVCS INC COM

Equilies 8,100 175,851 INGRAM MICRO INCCL A

Equities 2,968 106,720 YRC WORLGWIDE INC COM

Equities 2,268 49,434 AMERIS BANCCRP COM

Equities 7,000 30,060 BPZ ENERGY INC COM

Equities 9,500 33,579 FAVRILLE INC COM

Equities 1,900 £05618 TOWER GROUP INC COM

Equilies 2600 52 588 UNITED 3EC BAMCSHARES CALIF COM 3TK
Equities 1,200 33,744 WESTLAKE CHEM CORP COM 8TK

Equities 20,700 1,762,398 BURL NORTHN SANTA FE CORP COM
Equities 3100 80,290 TEMPUR-PEDIC INTL INC COM

Equities 1,600 35,456 COMPASS MINERALS INTL INC COM
Equities 3,900 65,222 INLAND REAL ESTATE CORP COM NEW STK
Equities BOG 34,200 DXP ENTERPRISES INC COM NEW 5TK
Equities 1.900 35682 LIQUIDITY SVCS INC COM 5TK

Equities 9.200 125,692 HLTH CORP COM 5TK

Equities 1,080 30,980 COMPUTER PROGRAMS & 8Y5 INC COM
Equities 11.800 406,398 1AC | INTERACTIVECORP COM NEW STK
Egquitias 2,300 96,082 OIL STS INTL INC COM ISIN USE7806261052
Eguties 2,400 45648 KITE RLTY GROUP TR COM

Egquiies 1,700 £2.662 IMATION CORP COM

Equites 11,720 &§73,417 AMEREN CORP COM

Eaquities 2,360 90,482 WARNACD GROUP INC COM NEW

Eaquities 24 160 1,885,789 DEVOM EMERGY CORP NEWY COM

Eguities 1,168 50,710 PANTRY INC COM ISIN #11S538657 1021
Equities 1,860 123,300 NUSTAR ENERGY LP UNIT COM UNIT
Equities 1,060 48,280 WILLIAMS PARTNERS L P COM UNITLTD  PARTNERSHIP INT
Equities 77600 3.968,454 UNITEDHEALTH GROUP INC COM

Equities 800 48,064 MLP SUNCCO LOGISTICS PARTNERS L P COM UNITS
Equities 4,500 45,440 |IDTCORFPCLE

Equities 21,000 1.262 100 XT0 ENERGY INC COM

Equities 30,400 334 688 YUM BRANDS INC COM

Equities 16,700 179,024 ON SEMICONDUCTOR CORP COM

Equities 7,700 245553 PACTIV CORP COM

Equities 2,400 26,304 NY & CO INC COM STK

Equities 3,300 43,659 MEDICAL PPTYS TR INC COMN REIT

Equilies 2,300 25323 STILLWATER MNG COCOM

Equities 7.500 266,072 PEPSI BOTTLING GROUP INC COM STK ISIN  US7134031005
Equilies 1,400 60,048 ODYSSEY RE HLDGS CORP COM

Equilies 33,500 1,453,971 ACCENTURE LTD BERMUDA CLS A COM



Asgset Category SharefPar Value  Market Value Aszet Cescription

Equities 32,300 44,574 CONEXANT 8¥S INC COM

Equities 1.200 34,713 DOMINOS FIZZA INC COM

Equities 3.900 185,070 UNMIONBANCAL CORP DE COM STK

Equities 1.400 48,552 BUCKEYE GPHLDGS L P

Equities 3720 47064 MICREL INC COM

Equilies 2,000 BB.760 MAXNIMUS INC COM

Equilies 6,700 684,271 BSTN PPTYS INC

Equilias 7.500 329,925 DARDEM RESTAURANTS INC COM

Equilies 3.800 372818 POLO RALPH LAUREN CORP CL A

Equities 11,500 416,990 WYNDHAM WORLDWIDE CORP COM STK

Equities 1800 60,588 SREQRGITRANSACTION SYS ARCHITECTS IN NICTO ACI WORLOWIDE INC 2034188 7/25/07
Equities 400 33,772 HAYNES INTL INC COM NEW COM NEW

Equities 4,900 118,825 MARINER ENERGY INC COM STK

Equities 113,800 3.845,302 ¥REQRGMYCO INTL LTD REV SPLIT TO TYCO INTL LTD 2033035 EFF 8/28/07
Equities 5100 25,857 VERENIUM CORP COM STK

Equilies 2800 28,678 URANIUM RES INC COM PAR $68,601 COM PAR 50.081
Equilies 6300 249,584 AMETEK INC NEW COM

Equilies 10,300 363,796 MEADWESTVACO CORP COM

Equites 1,900 65,797 GOOORICH PETE CORP COM NEW

Equilies 4,200 61.068 PETROQUEST ENERGY INC COM

Equities 1,481 24,208 ROMA FINL CORP COM STK

Equilies 1,800 19,552 SALEM COMMUMICATIONS CORP DEL CL A COM STK
Equities 18600 511,758 UNUM GROUP

Equities 1.700 45,508 RARE HOSPITALITY INTL INC COM

Equilies 2,000 35,220 MORTONS RESTAURANT GROUP INC MEW COM
Equilies 6,200 81,220 15T MIAGARA FINL GROUP INC NEW COM

Equities 14200 590,284 NRG ENERGY INC COM NEW

Equities 1.500 47,835 KOMAG INC COM MNEW STK

Equities 2,300 52,141 MIDAS INC COM

Equities 1.900 52,326 GRAMERCY CAP CORP COM STK

Equilies 2,700 184,815 UIT ONEOQK PARTMERS L P UNIT LTD PARTSHIPCTF OF CWH EVID UMDTYV $1000 UIT VAL RES
Equities 300 33,800 SEQUACORPCL A

Equities 4,320 27 849 STEC INC COM STK

Equities 2,120 48,741 ARGON BT INC COM

Equities 15,800 274,920 CENTERPOINT ENERGY INC COM

Equilies 3700 40,108 CLIFTON SVGE BANCORP [NC COM

Equilies 45,700 3,833,316 EXXON MOBIL CORP COM

Equities 2,300 37697 U-BTOREAT TR COM

Equities 4200 61,320 CEPHEID INC COM

Equilies 3500 41,545 SIRENZA MICRODEVICES INC COM

Equitiss 8,300 484,869 APOLLOGROUP INCCLACL A

Equitiss 8,308 185,346 BIG LOTS INC COM

Equitiss 29,808 1,462,240 AETNA INC

Equitigs 4,208 149,562 LEAR CORP COM STK PAR $0.01

Equities 16,808 1,780,484 TRANSOCEAN INC,

Equities 5408 95,876 BIOMARIMN PHARMACEUTICAL INC COM ISIN - CHODOB10V010
Equitiss 2908 33,930 ANTHRACITE CAP INC COM

Equilies 2908 136,509 #REQRGTODCO.COM CASH & STK MERGER TO HERCULES OFFSHORE INC 2047577 7H187
Equitiss 2,008 74,700 SUPERIOR ESSEX INC COM STK

Equiligs 12,700 25,781 CLARIENT INC COM

Equiligs 1,200 35,000 MAGELLAM MIDSTREAM HLDGS L P

Eguilies 700 41,258 ATLAS AIR WORLDWIDE HLDGS INC COM NEW STK
Equilis 6,400 58,498 DARLING [MTL INC COmM

Equitigs 1,008 50,880 INERGY HLDGS LP

Eguities 2,800 44988 BUILDERS FIRSTSQURCE INC COM STK

Equiies 2100 53,319 UNVL TECH INST INC COM

Equilies 800 52,376 TRIUMPH GROUP INC MEW COM

Eglikes 1,500 81,405 ATLAS PIPELN PARTMERS L P

Equies 37.300 51,101 REVLON INC CL A

Equites 2,400 71,688 COGENT COMMUNICATIONS GROUP [NC COM MNEW COM NEW
Equikes 2100 30,135 CEDAR SHOPPING CTRS INC COM NEW COM NEW
Equikes 2,100 48,909 15T POTOMAC RLTY TR COM

Equikes 4,100 445,424 EVEREST RE GROUP COM

Equilies 4,900 142,688 GREAT PLAING ENERGY INC COM

Equikes 9,700 592 864 MEMC ELECTR MATLS INC COM

Equilies 25500 1,379,584 RAYTHEON CO COM NEWW COM NEW

Equities 4,600 86,278 FIRSTMERIT CORP COM

Equilies 1.600 116,840 EMCOR GROUP INC COM

Equilies 1.504 44,577 STOMEMOR PARTNERS L P COM UNITS

Equilies 2,100 44,982 CENTENE CORP DEL COM

Equilies 12,000 291,380 CONSTELLATION BRANDSINCCLACLA

Equilies 1.100 32,560 ESCHELON TELECOM INC COM STK

Equilies 5100 47,175 WILBER CORP COM

Equilies 38,900 3,378,131 3MCO COM

Equilies 7.200 553472 LAB CORP AMER HLOGS COM MEW

Equities 3,000 25,710 MAXYGEN INC COM STK ISING USS7F7TB1074

Equilies 800 35976 CH ENERGY GROUP INC COM

Equilies 2,000 62,520 GREEN BANKEHARES INC COM NEW

Equities 3,000 38,580 SYNIVERSE HLDGS INC COM STK

Equilies 3100 59,086 BORDERS GROUP INC COM 5TK

Equilies 10,5660 323,724 APPLERA CORF - APPLIED BIOSYSTEMS GROUP
Equiies 1600 35,220 GEMTEK INC COM NEW

Equilies 1,160 70,136 UTD THERAPEUTICS CORF DEL COM STK

Equities 5,400 181,386 SBA COMMUNICATIONS CORP CL A COM

Equilies 4,160 84624 FORCE PROTN INC COM NEW

Equilies 1760 B5,042 NUSTAR GPHLEGS LLC UNITRESTG LTD LIABILITY SO INTS
Equilies 5,200 379496 ABERCROMBIE & FITCHCOCL A

Equilies 1.400 33,866 GREAT AMERNM FINL RES INC COM

Equilies 2200 65,295 AFTERMARKET TECHNOLOGY CORP COM

Equilies 21.800 1,020,022 PPL CORP COM ISIN USE2351T1060

Equilies 1,300 33,072 FIRST REGL BAMCORR COM STH.

Equilies 2,900 44,225 AFFIRMATIVE INS HLDGS INC COM 5TK

Eauities 1,600 32,304 KMOT INC COM STK

Eguities 1,300 67,507 AMBASSADORS GROUR INC COM

Equities 11,103 46,509 TOQUSA INC COM 5TK

Equities 1,700 42,279 3D 5YS CORP DEL COM MEW STK

Equities 1,700 73,100 LADISH INC COM MEW

Equities 23,800 1047200 BEREORGMELLON FiNL STOCK MERGER TO 2033428 EFFECTIVE 7-2.07
Equities 40,400 2,422,384 MARATHON CIL CORP COM

Equitigs 5,000 80,220 MPS GROUP INC COM

Equitigs 2 600 56,030 AVISTA CORF COM ISIN # US05275B1070



Market Valuge Azzet Description

Asset Category Share/Par Value

Equilies 168,600
Equibes 3,300
Equilies 1,900
Equilies 27,200
Equilias 2241
Equilias 2100
Equines 2900
Equitias 5,600
EnQuities 1.500
Enuities. 3.800
Equilies 13,100
Equities 5200
Equilies 3,300
Equilies 1,700
Equilies 13,800
Equilies 3,200
Equilies 3,000
Equikies 1,900
Equitiag 1,400
Equilies 3.000
Equities 1.500
Equilies 2800
Equities 2,900
Equities 4,700
Equities 10.800
Equities 2100
Equities 3150
Equities 1400
Equities 2,900
Equities 5,800
Equities 2,600
Equities 5700
Equitias 2,000
Equilres B,400
Egquilies 2,900
Equilies BOO
Equilies 1,600
Equilies 4,800
Equilies 2,300
Equilies &,700
Equitics 5,100
Equities 5,100
Equities 2,600
Equities 1.200
Equities 1.500
Equities 4 500
Equities 9,500
Equilies 2,800
Equities 11,300
Equilies 4,800
Equities B8.900
Equities 900
Equities 3,200
Equilies 3.000
Equities 9,300
Equities 2,875
Equities 1.100
Eguilies OO
Eguilies 2,700
Equilies 73,300
Eguilies 14,000
Eqguilies 4,900
Equilies 1.000
Equilies 3,300
Eguilies 1.200
Equilies 2,300
Equilies 6,100
Eguilies 4,100
Eguilies F.200
Equilizs 7.300
Equiliss 16,100
Equiles 6,900
Equilies 2,800
Equilies 1.800
Equlies 4.500
Edquilies 1,400
Equilies 1,500
Equilies 8,000
Equilias 1,800
Equibes 2,000
Equiies 3,600
Equites 1,100
Equites 2,000
Equities 2,600
Equities 1,300
Equiliss 6.100
Equitigs 4,100
Equities 300
Equities 5,200
Equities 1,000
Equities 700
Equilies 5700
Equilies 8,440
Equilies 1,600
Equilies 4,000
Equilies 12,000
Equities 11,200
Equities 10,000
Equitias 5,250
Equities 11,500
Equities #2104

1,842,102 FEDEX CORP COM
36,168 CLEVELAND BICLABS INC COM
30,514 EAGLE TEST SYS INC
401,472 WINDETREAM CORP COM STK
35,161 K-FED BANCORP COM 5TK
48,993 LOOPNET INC COM STK
36,278 NORTHSTAR RLTY FIN CORP COM
317,832 AFFILIATED COMPUTER SVCS INC CL A COM
39,215 TREEHOUSE FOODS INC COM
136,032 ADVANCED MED QPTICS INC COM
51,483 STAKTEK HLDGS INC COM
43,360 EXIDE TECHNOLOGIES COM NEW
33,5628 FIRST ACCEP CORP COM STK
48,348 CHART INCS INC COM PAR $0.01 COM PAR  $0.01
858,360 MOODYS CORF COM
49,280 BROOKLYN FED BANCORP INC CORM
50,730 TRANSCONTINENTAL RLTY [NVS COM NEW COM NEW
67,3368 SCHOOL SPECIALTY INC Wi COM
72,142 ARBITRON INC COM
237,630 DST SYS INC COM
37,665 VOCUS INC COM
58,288 PROWVIDENT FINL 8VCS INC COM
348,613 TIME WARNER CABLE INC CL A COM STK
102,071 REGAL ENTMTGROUP CLACLA
§34 276 AMERISCURCEBERGEN CORF COM
50,948 ELIZABETH ARDEM INC COM
88,229 MERIDIAN BIOSCIENCE INC COM
27,048 TOWN SPORTS INTL HLOGS INC COM 5TK
35,148 HALLMARK FINL SYCS INC COM NEW COM NEW
172,318 NASDAQ STK MKT INC COM ACCREDITED INVS
59,410 CONCUR TECHNOLOGIES INC COM
102,485 RAMBUS INC DEL CORM
34,520 CORUS BANKSHARES INC CORM
41,486 CHEROKEE INTL CORP COM STK
36,395 TRUMP ENTMT RESORTS INC COM
45,800 PRIMEENERGY CORP COM
92,976 ARENA RES INC COM
39,004 POWER-ONE INC COM
58,397 SENSIENT TECHNOLOGIES CORP COM
353,760 HEALTH NET INC COM
43,758 SILICON IMAGE INC COM 3TK
171,513 OWENS CORNING NEW COM STK
43,524 AVX CORP COM
40,968 WASTE INDUSTRIES INC COMMON SHARES NPV
34,875 INTERMNATICMAL ASSETS HLDG CORP COM
45,862 WESTFIELD FINL INC NEW COM 3TK
150 670 PETROHAWK ENERGY CORFP COM
73,682 NETFLEX INC COM STK
645,117 COOPER IMDUSTRIES INC COM
41,328 BANKATLANTIC BAMCORP INC CL A
222,233 COLONIAL BANCGRAOUP ING COM
32,472 MLP TEEKAY LMG PARTNERS LP
11,584 COLEY PHARMACEUTICAL GROUP INC COM
48,770 HOME FED BANCORF INC DEL COM
40,260 FIBERTOWER CORF COM STK
43,125 QC HLDGS INC COM
44,374 GROUP 1 AUTOMOTIVE INC COM
48,076 COLUMBIA SPORTSWEAR CO COM
61,884 OMNITURE INC COM STK
1,988,629 YAHOO INC COM
444220 WVERISIGN NG COM
24,990 TERCICA INC COM 3TK
18,250 OMEGA FLEX INC COM
15378 INPHONIC INC COM
42,384 MLP TRANSMONTAIGNE PARTNERS L P COM UNITREPTG LTD PARTWNERSHIP INT
148,293 CORPORATE EXECUTIVE BRC CO COMMON  STOCK
89,792 NEWALLIAMCE BANCSHARES INC COM
50,840 INTERMET CAP GROUP INC COM NEW
305,928 MLP ENERGY TRANSFER EQUITY L P COM UNIT LTD PARTNERSHIF
550,786 PUB STORAGE COM
370,139 DISCOVERY HLDG CO COM STK
26,565 DURECT CORP COM
33,696 PATHMARK STORES INC MEW COM
81,594 ANDERSONS INC COM
49,140 AMRTRAN HLDGS INC COM
39,760 QAKLEY INC COM
44,370 HEALTHEXTRAS INC COM STK
152,960 BROADRIDGE FINL SOLUTIONS INC COM STK
27,080 U 3 SHIFFING PARTNERS L P
75420 KENEXA CORP COM
48,420 PRUDENTIAL BANCORP INC PA COM
34,880 MEDCATH CORP COM STK
62,200 MLF FEMN WA RES PARTMERS L P COM UWIT REPTS LTD PARTHNERSHIP INT
42172 SELECT COMFQRT CORP QC-CAP STK QC-CAP STK
45760 P F CHANGS CHINA BISTRO INC COM STK
328,668 DAVITA INC COM
147 313 DILLARDS INC CL A COM
41858 DCP MIDSTREAM PARTWNERS LP
109,055 ARRIS GROLUIP INC COM
35,130 STANDARD PRG CORP COM
35,526 HUGHES COMMUNICATIONS INC COM STK
45341 ALESCO FINL INC COM STK
50,232 INTERNATICNAL COAL GROUP INC NEW COM
35,160 CONSOLIDATED COMMUNICATIONS HLLGS INC - COM 5TK
358,280 SUPERIOR ENERGY SWCS INC COM
315,120 KORN f FERRY INTL COM NEW
437 820 GAMESTOP CORP NEW CL A
431,100 CYTYC CORP COM
210,315 VARIAN SEMICONDUCTOR EQUIFTMENT ABB0OCS INC COM
261,740 WASCO DATA SEC INTL INC COM
346,626 ASTEC INDS INC COM



Asset Category

Equities
Equilies
Equities
Equities
Equities
Equities
Equilies
Equities
Equities
Equties
Equies
Equilies
Equities
Equities
Equikes
Equikes
Equikes
Equilies
Equilies
Equilies
Equities
Equities
Equities
Equites
Equities
Equities
Equities
Equitles
Equities
Equities
Equilias
Equities
Equities
Equities
Eguities
Equities
Equities
Equities
Equities
Equities
Equilies
Equities
Equities
Equiltes
Equilies
EqQuities
Equiltes
Equities
Equilies
Equilies
Equilies
Equilies
Equilies
Equities
Equilies
Equities
Equites
Equities
Equities
Equities
Equities
Equilies
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equlies
Equilies
Equilies
Equities
Equities
Equifies
Equifies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equites
Equilies
Equiias
Equilies
Equities
Equilies
Equities
Equilies
Equilies
Equities
Equities

SharelPar Value  Marke! Value Asset Description

3.968
6,800
1.6668
1.008
2000
2000
2109
2,709
2400
8.000
11.00¢
6000
7700

27928
2,400
5,600

8,450
12,800
16,000

3.000

5.000

2,200

3.400

9.800

7.200

4,950

8,100
11,600

4,100

3,250

2,300

7,350

6,000

313,521 CEPHALON INC CON
329,528 CH & DWIGHT INC COM
68,272 COPANO ENERGY L L C COM UNITS
32,760 MADDEN STEVEN LTD COM
31,420 UNVL DISPLAY CORP COM
30,500 DIGITAL RIV INC COM
65,520 KADANT INC COM
45,684 CTR FINL CORP CAL COM STK
62,520 AMERN COML LINES INC COM NEW
408,560 MEN 5 WEARHOUSE INC COMMOM
260,730 SYNOPSYS INC COM
348,600 THOMAS & BETTS CORP COM
24,332 CHINA PRECISION STL INC COM 5TK
36,204 COLEMAN CABLE INC COM STK
37,532 ACORDA THERAPEUTICS INC COM
44,0720 FURNITURE BRANDS INTL INC COM
28 470 IONATRON INC GOM 5TK
162,810 TIME WARNER TELECOM INC CL AISIN  3USRE73151014
30,284 EVE INC COM
367,479 JOY GLOBAL iNC COM
470,782 SL GREEN RLTY CORP COM STK
226,147 FEOT INVESTORS (NC CL B
58,774 ALLIS-CHALMERS ENERGY INC FORMERLY ALLI COM PAR $0 01 NEW
139,846 DEL MONTE FOODS CO COM
405,840 EOWARDS A,G INC COM
516,264 DAWSON GEQPHYSICAL CO COM
43,625 MONQLITHIC PWR 5YS INC COM
357 560 FMC CORP COM (NEW)
294,750 HERCULES INC VTG COM
57,548 ALIGN TECHNOLOGY INC COM
41,750 APPLIED MICRO CIRCUITS CORP COT-COM
318,570 LAUDER ESTEE COS INC CL A
71,260 HOLLY ENERGY PARTNERS L P
62,260 MAX CAP GROUP LTD
125,500 MSC INDL DIRECT INC CL A COM
57.258 NORTHWESTERN CORP COM NEW COM NEW
36,419 BEBE STORES INC COM
282,720 SCIELE PHARMA ING COM 5TK
342,720 CONNS INC COM
375,664 TIDEWATER INC COM
338,352 UNVL AMERN FiNL CORP COM
366,496 SMUCKER J M CO COM NEW
311,340 PRICE T ROWE GROUP INC COM
426,461 CITIZENS COMMUNICATIONS CO COM
256,776 FOSTER WHEELER LTD
386,400 ALLIANCE DATA SYS CORP COM
305,843 STEEL DYNAMICS INC COM
526,470 ANIXTER INTL INC COM
347 856 UNIVERSAL COMPRESSIDN HLOGS INC COM STK
619,020 CORNTHIAN COLLEGES INC OOM STK
289 786 DUN 8 BRADSTREET CORP DEL NEW COM
459600 REP SVCS INC COM
313,730 BELO CORP
397,395 BLACK & DECKER CORP COM
515,520 FLOWSERVE CORP COM
541,270 MRGAS INC COM
439,758 EQUIFAY ING COM
368,420 DPL 0O COM
47,220 AMEDIGYS INC COM
27 472 AVIZA TECH INC COM
508,130 SUPER VALU INC COM
306,845 LINCARE HLDGS INC COM
516,426 MBIA INC COM
556,800 HEVATT ASSOCS INC CL A COM
527,916 AFFILILTED MANAGERS GROUP INC COM STK
724,113 BRINKS CO COM STK
497,352 HANESERANDS INC COM STK
264,182 AON CORP COM
428,030 GRAINGER W W ING COM
605,980 ASSURED GUARANTY LTD COMMON 5TK
242,236 RUBY TUESDAY INC COM
640,104 MARKEL CORP HOLDING CO OOM
328,104 OMNICOM GROUP INCG COM
350,086 COMPASS MINERALS INTL ING COM
652,239 IMS HLTH INC COM STK
384507 HEINZ H J CO COM
339,720 INTERPUBLIC GROUP COMPANIES INC COM
61.400 MANHATTAN ASSOCS ING COM
0 ENBRIDGE ENERGY MGMTLLCCOM  FRACTIONAL SHARE CUSIP
423034 LEGG MASON INC COM
118,800 RADIAN GROUP INC COM
97 488 POLARIS INDS INC COM
579,124 FLUOR CORP NEW COM
187,082 KINETIC CONCEPTS INC COM NEW
316,115 RANGE RES CORP GOM
531882 ACCENTURE LTD BERMUDA CLS A COM
152,160 ERESEARCH TEGH ING OOM
152,520 WEIGHT WATCHERS INTL ING NEW COM
188,450 YCA AMTECH INC COM 5TK
40,436 AMERICAN HOME MTG INVT CORP GOM 5TK
64,464 CHIQUITA BRANDS INTL INC COM
192,962 GENTEX CORP COM
414,072 JACCBS ENGR GROUP INC COM
281,507 AUTOLIV INC GOM 5TK
172,935 SAKS INC COM
211,932 UCBH HLDGS ING COM
169,617 KEYSTONE AUTOMOTIVE DS INC COM
179238 PEQIATRIX MED GROUP COM
121,233 INTERNATIONAL SPEEDWAY CORP CL A
292,898 LINCARE HLDGS INC COM
180,800 LINEAR TECH CORP DEL

78



Asset Category
Equilies
Equities
Equilies
Equities
Edquilies
Equilies
Equities
Equities
Equities
Equilies
Equaties
Equities
Equities
Equities
Equitias
Equitias
Equilies
Equities
Equilies
Equilias
Equities
Equites
Equites
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equiies
Equities
Equities
Equitizs
Equitiss
Equitiss
Equilies
Eaquiliss
Equities
Eauities
Eauties
Eauities
Equites
Equilies
Equities
Equifies
Equtties
Equities
Equities
Equities
Ecuuities
Ecuities
Equities
Equities
Equilies
Equities
Equities
Equities
Equities
Equities
Equilies
Equities
Equities
Equities
Equities
Equities
Equites
Equites
Equites
Equites
Equlkes
Equikes
Equites
Equitigs
Equilies
Equilies
Equilies
Equities
Equites
Equiies
Equites
Equites
Equites
Equikes
Eguikes
EqQuities
Equilies
Equilies
Equilies

SharelPar Valug

Market Value Asset Description

15,900
&.800
3,380
5350
2,800

17.200
7600
4,125
5,460
9100
3,350
3500
6,200
9,300
5,706
5006
B AGD

11,508

12,450
2,700

13,000

10800
2000

Q
7525
5,700
4,700

14,150
5,400
£.200

11,800

18,950
2,100
4,600
8109

15,000
3,150
2,708

10,008
4,200
5,600
2,350
3900
4750
4,275
5,750
8,500

14,800
2650
3700
6,200
4,700
4,250
5600
4,450
4,000
#8850
4400
&,550
,300
8,875

12,100

15,100
5,140
2000
5500

17,360

20,788

19,920
5,860

14,460
1,408

24,800
4,600
3,756

10,850

12,060
8,060
9,650

15,160

15.200

10,600

35350

17.350
£.300

26,200

32750

23050
7,000
3600
B3040

12100
4,506
4,704

13,560
3.900
4,900

13,300
3,500
3,500
4,200

294,150 STEELCASE WNC CL A COM
383,922 DICKS SPORTING GOODS INC OC-COM
155,818 GLOBAL PMTS INC COM
17,576 WATERS CORF COM
168,056 PORTFOLIO RECOVERY ASSOCS INC COM
579,124 CITRIX 8YS INC COM
315,200 AMERICAN TOWER CORPCL A
304210 MVITROGEN CORP COM
368,000 FACTSET RESH 5YS INC COM
324 415 AMPHENOL CORP NEW CL A
208 437 MBIA INC COM
132.010 MGIC INVT CORP WS COM
180,048 SEI INVTS CO COM
295,577 PACTIV CORP COM
317,319 PROASSURANCE CORF COM
357,120 AMETEK INC NEW COM
400,092 MARSHALL & ILSLEY CORP COM
363,400 MILLER HERMAN INC COM
318,467 OPTIONSXPRESS HLDGS INC COM §TK
173,880 GENZYME CORP COM
687 050 QUESTAR CORP COM
468,482 ROYAL CARIBBEAN CRUISES COM STK
467,800 STUD LN CORP COM
O MORTHERN TRUST CORP COM
268,290 PAYCHEX INC COM
228,855 ADOBE 5YS INC COM
458344 NOBLE CORPORATION COM
402,425 BJ SVTS CO COM
149,568 BLOCK H & R INC COM
227.044 ST WMARY LAND & EXPL COCOM
238,360 SYMANTEC CORP COM
184,418 TRIDENT MICROSYSTEMS INC COM
144,831 VALSPAR CORP COM
147,960 COMMERCE BANCORP INC N J COM
247 779 COPART INC COM
300,600 TD AMERITRADE HLDG CORP COM STK
306,847 POLO RALPHLAUREN CORP CL A
84,044 ALBERTO-CULVER CO NEW COM STK
245200 CHEESECAKE FACTORY INC COM
297,224 THERMO FISHER CORP
560,802 T DW CORP COM
133,480 FISERV INC COM
154,080 G & KSVCESIMT CLACL A
133,523 JACHSON HEWITT TaX SVC INC COM
165,186 15T MARBLEHEAD CORP COM
224 480 HOSPIRA INC COM
482,120 AFFILIATED COMPUTER SVCS INC CL A COM
475,524 IMS HLTH INC COM STK
207,389 LAB CORP AMER HLDGE COM NEW
196,322 TIFFANY & SO COM
44,578 WESTWOOD OME INC COM
163,936 ADVANCED MED QPTICS INC COM
233,750 MSC INDL DIRECT INC CL A COM
216,944 ZEBRA TECHNOLOGIES CORPCL A
131,320 TOTAL 5Y5 SVCS INC COM
216,360 J CREW GROUP INC COM
226,025 IRON MTM INC COM STK
217,448 INTEGRA LIFESCIENCES HLDG CORP COM DESP
491,840 MILLIPORE CORP COM
693,693 TEXTRON INC COM
533,388 XTO ENERGY INC COM
826,188 ITT CORP INC COM
587,325 TIM HORTOMS INC COM
204,306 VARMN SEMICONDUCTOR EQUIPTMENT ASS0CSE INC COM
387,270 CROCS INC COM
335,556 ENSCO INTL INC COM
553,600 HEWITT ASS0OCS INC CL A COM
©56.115 WILLIAMS CO INC COM
1.081,258 FIDELITY NATL INFORMATION SVCS INC COM STX
561,884 BARD C R INC CAP
594,720 BE AEROSPACE INC COM
219,226 BLACKROCHK INC COM STK
428,242 GENTEX CORP COM
234,602 INVERNESS MED INNOVATIONS INC COM
188,300 WATSON WYATT WORLOWIDE INC CL A
428,762 CHOICE HOTELS INTL INC COM
654,600 HARRIS CORP COM
411,200 LAM RESH CORP COM
218,283 BENCHMARK ELECTRS INC COM
742,769 BOYD GAMING CORP COM
419,824 COOPER TIRE 8 RUBBER CO COM, NO PAR
456,500 FOREST LAB INC COM
$91,348 ADR INVESCO PLC MEW SPONSORED ADR
443253 CALAMOS ASSET MGMT INC CL A COM STK
811,188 AFFILIATED MANAGERS GROUP INC COM STK
886,702 PATTERSON-UTI ENERGY INC COM
776,830 ALBERTC-CULVER CO NEW COM STK
1,053,353 WYNDHAM WORLCWIDE CORP COM STK
856,648 MCDERMOTT INTL INC COM STK §1 PAR
139,248 LIFEPOINT HOSPS INC COM ISIN US53219L1098
474,843 18T CMNTY BANCORP CAL COM
181,621 PHOENIX COS INC NEW THE FROENIX COS, IMC
75,420 WILD OATS MKTS INC COM
261,132 ADVISORY BRD COCOM
378,723 MONEYGRAM INTL INC COM
192,192 LORAL SPACE & COMMUNICATIONS ING COM
281,585 TELEPHONE & DATA SYS INC SPL COM SPL COM
361,286 BIG LOTS INC COM
123,375 VERIFONE HLOGS INC COM
130850 DOLLAR TREE STORES INC COM
112,854 CHARLOTTE RUSSE HLDG INC COMISING - US1610481038
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Asset Category SharelPar Value  Market Value Asset Cescription

Equities 4,650 141,918 T-HO NG SOM NEW

Equitias 4.700 242,708 CHILDRENS PL RETAIL STORES INC COM
Equities 12,200 674,415 SILGAN HLEBGS INC COM

Equities 5,400 257 280 CYMER INC COM

Equities 13.600 478176 HUB CGROUP INC CL A

Equitios 7650 301,487 CIMAREX ENERGY CO COM

Equities 11,200 791,168 ROCKWELL COLLINS INC COM

Equities 4,700 152,656 TELETECH HLDGS INC COM

Equities 2,900 147,558 INVERMNESS MED INNOVATIONS INC COM
Equitias 5,800 65,366 QUTDOOR CHANNEL HLDGS ING COM NEW COM  NEW
Equitigs 5,500 192,225 SCIENTIFIC GAMES CORP

Equilies 7.800 624,678 WA GROUP INTL INC COM NEW

Equilies 8,200 580,386 BUCYRUS INTL INC MEWCL ACL A
Equilies 7600 279,452 KEMOLE INTL INC COM

Equiliss 14,100 306,111 SYMBION INC DEL COM

Equilies 18,300 203,313 DOBSON COMMUNICATIONS CORPCL A
Equilies 2,500 102,500 SAFETY INS GROUP INC COM

Equilies 6,200 242,420 GAMESTOP CORPNEWCL A

Equilies 4,500 154,215 WRIGHT EXPRESS CORP COM 5TH
Equilies 2,10 121,662 ALEXION PHARMACEUTICALS INC COM
Equilies 23,500 418,015 #RECRGMERCFLEX INC CASH MERGER EFF  BASIDT
Equities 3800 78,812 SIRF TECHNOLOGY HLDGS INC COM
Equites 2500 B7050 DEWINC CLACLA

Equities £.400 253,352 ADVANCE AUTO PTS INC COM

Equitias 3300 185,784 CA PIZZA KITCHEM INC COM ISIN LiS1305401030
Equities B.8060 359744 TRICO MARINE SVCS INC COM MNEW
Equities 4.700 144,713 AMERICAN REPROGRAPHICS CO COM
Equities 8,000 182 480 COMSYS IT PARTNERS INC COM

Equities 2,200 283 268 IMPERIAL SUGAR CO NEW COM NEW COM NEW
Equities 4,200 168,252 VARIAN SEMICONOUCTOR EQUIPTMENT ASSOCSE INC COM
Equities 2,400 96,888 RED ROBIN GOURMET BURGERS INC COM
Equities £.700 105,450 STEELCASE INC CL ACOM

Equities 7.300 180,018 LKG CORP COM LKG CORP

Equilies 7.500 213,800 RECDY ICE HLDGS INC COM

Equities 3,900 128,349 SPARTAN STORES INC COM

Equities B,500 265,180 VERINT 5YS INC COM

Equities 4800 142848 SAUER-DANFOSS INC COM

Equities 2,700 114,885 GARDMER DENVER INC COM

Equities 5100 278,613 CENTY ALUM COCOM

Equities 8,000 336,480 PAREXEL INTL CORP COM

Equities 2700 157,058 DICHS SPORTING GDODS INC OC-COM
Equities 10,900 252,585 INFOSPACE INC COM NEW

Equities 10600 236,168 RED HAT INC SOM

Equittes 12,4060 328600 ANSYS INC COM

Equiligs 12,250 486,125 AMERICAN PHYSICIANS CAP INC COM
Equikes 2500 108,000 NBTY INC COM

Equites 1,800 74,250 RBC BEARINGS INC COM

Equiltes 2000 176,670 CF INDS HLOGS INC COM

Eguiltes 2.400 91,848 PHARMACEUTICAL PROD DEV INC SOM
Equilies 8,100 280,844 NATCO GROUP INC CL A ISIN USE3227W2035
Equites £.800 420,988 W-H ENERGY SvCS INC COM

Equiles 4,500 235610 M & F WORLDWIDE CORP COM

Equilies 15,800 425,516 BRADLEY PHARMACEUTICALS INC COM
Equities 7.500 212,750 DOLLAR FINL CORP COM STK

Equilies 2,300 85,281 CARRIZO OlL & GAS INC COM

Equilies 2,400 232,368 ALEXAMDRIA REAL ESTATE EQUITIES INC COM
Equilies 4,600 204,516 STERICYCLE INC COM

Equilies 8,700 244 905 PINNACLE ENTMT INC COM

Equilies 3,500 275,666 JACK IN THE BOX INC COM

Equilies 4,300 143,640 ARCH COAL INC COM

Eguites 2,400 89,816 BUFFALO WILD WINGS INC COM STH
Equiles 15,200 305,612 ZORAN CORP COM

Equiles 3,600 143,364 SUNRISE SENIOR LIVING

Equilies 2,400 165,600 ROFIN SINAR TECHNOLOGIES INC COM
Equilies 5,140 106,426 INTEVAC INC COM

Equilies 5.0 334,483 CORRECTIONS CORP AMER

Equilies 12,200 260,958 HUDSON HIGHLAND GROUP INC COM
Equities 4,800 122,400 CARMAX INC COM

Equities 11,700 324,558 H & E EQUIP SVCS INC COM

Equities 17,600 518,024 ANSOFT CORP COM

Equilies 5,400 201,738 AK 5TL HLDG CORP COM STH PAR £0.04
Equilies 3,000 96,600 C G| CORP COM

Equities 3,000 143,040 CABOT CORP COM

Equilies 5500 120,120 EMULEX CORP COM NEW

Equilies 5,300 292 446 COMTECH TELECOMMUNICATIONS CORP COM NEW
Eguilies 7.500 323,325 ARTHROCARE CORP COM

Eguilies 2,700 102,141 SIRONA DENTAL SYS INC COM §TK
Eaquilies 1,800 114,035 DIGENE CORP COM

Equilies 3,600 99,432 COOPER TIRE & RUBBER CO COM, NO PAR
Equilies 12,100 329421 AAR CORF COM

Equilies 10,200 141,882 ACTEL CORFPCOM

Equilies 7800 373620 AIRGAS INC COM

Equilies 15,000 277 400 ALKERMES INC COM

Equities 14,500 534,760 CABOT OIL & GAS CORP COM

Equities 2100 103,782 CLEAN HBRS INC COM

Equities 4,200 230,976 CONS GRAPHICS INC COM

Equities 6,300 293381 CONTLAIRLINC CLE

Equities 3,900 333,510 DECKERS QOUTDOOR CORP COM

Equities 6,700 273853 DIODES INC COM

Equities 5,800 177,752 CORVEL CORP COM

Equities 13,000 273,240 DAKTRONICS INC COM

Equities 4700 138603 FOSSIL INC COM

Equities 7,200 284472 GAKSVCEINCCLACLA

Equities 5,700 © 13370 APPLEBEES INTL INC COM

Equities 4,500 183,885 HANCOCK HLDG CO COM

Equities 11,800 284,767 INTER TEL INC DE COM

Equitiag 1.800 103,518 JACOBS ENGR GROUP INC COM

Equities 10,500 336,830 LODGENET ENTMT COREP COM

Equities 2700 141,804 LONGS DRUG STORES CORP COM

Equities 20,500 271,420 EZCORP INC CL A NON VTG

Equities 5900 485,582 #RECRGIFL E COAST INDS INC CASH MERGER EFF 7/26/07



Asset Cateqory ShareiPar Value  Market Value Asset Description

Equities G660 345,246 GEMESCO ING COM

Equities 2768 160,247 GREIF [NC.

Equitias 1 16 HEARTLAND EXPRESS INC COM
Equitias 6,168 178,850 HEALTHCARE SVCE GROUP INC COM
Equities 2768 140,724 KAYOON CORP COM

Equities 2468 115,800 LANDSTAR SYS 1NC COM

Equities 2668 159,786 DAWSON GEOPHYSICAL CO COM
Equities 3,008 113,910 QUALITY SYS INC COM STK

Equities 3,908 251,745 LUFKIN INDS INC COM

Equitiss 12,300 131,858 ON ASSIGNMENT INC COM

Eguities 3,704 96,633 SIGMA DESIGNS INC COM

Equitias 6,304 148,715 SPARTECH CORP COM NEW

Equilias 2,400 138,260 THOMAS & BETTS CORP COM

Equitias 5.200 153,584 WINNEBAGD INDS INC COM

Equities 8,000 335,640 HEICC CORP NEW COM

Equities 4,800 137,088 VERTEX PHARMACEUTICALS INC COM
Equilies 2,700 85644 ROCK-TENMCOCL ACL A

Equities 16,100 111,198 SANFILIPPC JOHN B & SON NC COM
Equilies 1.560 87,033 MEN S WEARHOUSE INC COMMOM
Equiies 6,500 384,812 MIDDLEBY CORP COM

Equities 8,660 315,000 OWENS (LL INC COM NEW

Equities 3,960 179,361 PALL CORP COM

Equities o 0 UME FINL CORF COM

Equities 7,968 188,837 URBAN QUTFITTERS INC COM

Equities 3,008 163,020 STD MICROSYSTEMS CORP COM
Equities 11,268 284,704 TERRA INDS [NC COM

Equities 8,660 277,056 WHME DS INC COM

Equities 2768 145,880 MICROS SYS INC COM

Equities 4,808 251,904 MID-AMER APT CMNTYS INC COM
Equities 4,808 138,848 PAPA JORNS [NTL INC SO

Equities 1,604 118,754 PERINI CORP COM

Equities 11,800 317,184 SELECTIVE INS GROUP [NC COM
Equities 11,400 612,941 HOLOGIC INC COM

Equilies 8,700 168,167 FTD GROUR INC COM

Equities 8,800 385246 WILLIAMS SCOTSMAN INTL INC COM 3TK
Equittes 10,800 224,424 OMMNICELL INC COM

Equilies 11,400 305,804 NTELCS HLDGS CORP COM

Equities 4,200 97,398 CENVEC INC COM

Equilies 1,800 118,322 CHEMED CORF NEW COM

Equilies 2,700 208,629 VENTANA MED SYS INC COM

Equilies 3,300 95,028 GEQ GROUP INC COM STk

Equilies 8,300 146,246 MEDICINES COMPANY COM

Equitias 4,800 167,578 CYNOSURE INCCL A

Equilies 7.400 223,038 UAP HLDG CORP COM

Equilies 2500 105,638 ITC HLRGS CORP COM STK

Equilies 8,500 88,705 CENTRAL GARDEN & PET CO CL A NON-VTG STK
Equities 2700 124,208 IHSINC COMCLACOMCLA

Equiligs 11.760 428,337 INVENTIV HEALTH INC COM STH
Equilies 5,660 235,872 BLACKBOARD [NC COM

Equities 4,760 425397 WELLCARE HLTH PLANS INC COM
Equilies 7,660 141,864 |2 TECHNOLOGIES INC COM NEW
Equities 6,068 328, 400 WATSCO INC COM

Equilies 6,008 136,260 GSI COMM [MC COM STK

Equities 8,168 196,742 WS GROUP INC COM

Equities T.268 104,328 SUN HEALTHCARE GROUP INC COM NEWY COM NEW
Equities T.268 212,112 VALUECLICK 1NC COM STH ISIN#LISS2046N1028
Equities 7,668 147,136 TRIZETTO GROUP INC COM

Equities 18,600 463,512 CUTERA INC COM

Equities 3,368 81,345 COVANTA HLDG CORP COM

Equities 7,768 148,841 GEMVITY HR INC COM STK

Equities 5708 243,503 ENPRO IMDS INC COM

Equities 2008 233480 INTERMUNE INC COM

Equities 6,108 262 300 LADISH INC COM NEW

Equities 25,000 638,750 CALAMOS ASSET MGMT BNC CL A COM BTK
Equities 2708 197,927 HURON CONSULTING GROUP INC COM 8TK
Equitles 3,300 226,842 PRICELINE COM INC COM NEW STK
Equities 4 2041 223,104 DADE BEHRING HLRGS INC COM
Equities 12,306 298,767 LM AEROSPACE INC COM

Equitias 3,600 227818 ACTUANT CORP CL A NEW

Equities 10,300 346,605 ¥RECRGTRANSACTICN S$YS ARCHITECTS IM MCTO ACH WORLDWIDE IMC 2034189 7/25/07
Equities 11,000 144,160 TECHWELL INC COM STK

Equitias 4,300 137,170 TOWER GROUP INC COM

Equities 9,400 369.796 WARNACO GROUP INC COM MEW
Equities 4,000 122 680 QUANTA SVCS INC COM

Equities 4,508 108,170 ELIZABETH ARCEN INC CSCM

Equities 3,200 154,880 KYPHOM INC COM

Equities 5,300 144,478 SAIA INC COM STK

Equities 5904 271,996 PANTRY INC COM ISIN #USE388571031
Equities 3,500 251,545 CHAPARRAL STL CO DEL COM STK
Equities 10,800 136,765 TRUMP ENTMT RESCRTS INC COM
Equities 17,700 234782 CYPRESS BIOSCIENCES INC COMPAR S 02
Equities 7800 243,640 MEDCATH CORP COM 8TK

Edquilies 4,904 184,779 KEMEXA CORP COM

Equitias 2008 217 440 ALIGN TECHNOLOGY INC COM

Edquities 2008 111,240 RACKABLE SYS INC COM

Equities 17600 308,584 ARRIS GROUP [NC COM

Equities 8.808 225 240 AMERN COML LINES [NC COM NEWY
Equities 12,908 618,580 CYMER INC COM

Equities 5,843 244,872 ALLIANCE RES PARTHERS L PUMITLTD  PARTMER INT COM STCHK
Equities 26,150 177,811 RADIQ ONE INC CL A

Equities 1968 338,831 QDYSSEY RE HLOGS CORP COM
Equities 8068 606,600 GENERAL CABLE CORP DEL NEW COM
Equities 8,051 487 287 WESCO INTL INC COM

Equities 13954 467 318 ADMINISTAFF INC COM

Equities 8,943 493,482 PEDIATRIX MED GROUP COM

Equities 8,168 345627 COPAND ENERGY L L C COMUNITS
Equities 6768 334,563 TORD COCOM

Equities 14250 443 730 BRIGGS & STRATTON CORP CAP
Equities 28,426 S6.267 CALLAWAY GOLF COCOM

Equities 36,486 448751 AMERN EQTY INVT LIFE HLDG GO COM

Equities 10,160 799,988 GREEM MTN COFFEE ROASTERS



Asset Category Share/Par Value  Market Value Asset Description

Equities 6,450 822,361 LANDAMERICA FINL GROUP INC COM
Equities 8.6%0 275,788 FORWARD AIR CORFP COM

Equities 12,148 888,466 CERADYNE INC DEL COM

Equities 13622 832,333 COMTECH TELECOMMUNICATIONS CORP COM NEW
Equities 6230 190,264 LIFECELL CORP

Equities 22,200 484 838 LO JACK CORP COM

Equities 12,488 702,575 RELIANGE STL & ALUM SO COM

Enquities 82,191 345,782 ATMEL CORP COM

Eaquities 2810 656,844 FACTSET RESH 8Y5 INC COM

Equities 30,244 547,719 OMNIVISION TECHNOLOGIES INC COM
Equities 7848 52,333 HEALTHWAYS INC COM BTK

Equitiss 8360 183,875 U S GLOBAL WS INC CL ATL A STK
Equitiss 16,683 451,193 USANA HEALTH SCIENCES INC CDT-8HS
Equitiss 8,981 778,442 #REORG/MRMOR HOLDINGS INC CASH MERGER EFF 7131/07
Eguilies 8.528 167,405 TREX CO INC COM

Exuites 13511 558,545 OIL ST INTL INC COM 1SIM USE730261062
Exuites 12,508 445,661 RAVEN INDS [NC COM STK

Equilies 12,300 600,366 REGAL BELOIT CORP COM

Equities 14668 334,013 ROLLING INC COM

Equilies 14,580 468,414 SCANSOURCE INC COM

Equites 1427 178,366 STERLING BANCORP COM

Equities 6,450 220,977 STONE ENERGY CORP COM

Equities 15,463 88,747 EPIX PHARMACEUTICALS INC FORMERLY EFIX MED INC 09/07/2004 TR
Equities 19,400 446,006 PLEXUS CORP COM

Equities 1843 32,080 NU SKIN ENTERPRISES INC CL A

Equities 14,856 283,379 ¥REQRG/INMKEEPERS USA TR CASH MERGER EFFE/29/07
Equities 8,283 288,793 TUPPERWARE BRANDS CORPORATION
Enuities 10,892 362 888 PNM RES INC COM

Enquities 28,135 F39.871 AMERN EQTY INVT LIFE HLDG CG COM
Enuities 9,635 290,329 WINNEBAGD INDS INC COM

Enquities 14,213 607321 WORLD ACCEP CORP 8 C NEW COM
Enquities 7649 428726 GAMCO INVS INC COM

Eaquities 65,147 355703 FRIEDMAN BILLINGS RAMBEY GROUP INC NEW CLA
Equities 5,759 158,027 PORTLAND GEN ELEC CO COM NEW STK:
Equities 5,943 34,351 CIN BELL INC NEW COM STK

Equities 1,286 49,287 FTI CONSULTING INC COM

Equities 5.660 198,253 KOMAG INC COM NEW STK

Eduiliss 7726 268,483 ADVANCED MED QPTICS INC COM
Equilies 19,923 518,197 WADDELL 8 REED FINL INC CL A COM
Equilies 10,821 281,951 JEFFERIES GROUFP INC NEVY COM
Equilies 5,473 142,134 ADTRAN [NC COM

Equilies 6279 300,764 AIRGAS INC COM

Equities 15,362 401,371 RENT A CTR INC NEVW COM

Equities 8,329 241,624 AVOCENT CORP COM

Equities 4,058 118,372 INDYMAC BANCORP [NC COM

Equities 10,123 104,267 AMERN SOFTWARE INC CL A

Equities 14,465 434,848 ATMOS EMERGY CORP COM

Equities 27,400 172,620 INTEGRATED SILICGKN SOLUTION ING COM
Equities 4,587 83,254 DELTA APPAREL INC COM

Equities 14,522 335,603 RPM INTL INC

Equities 7565 352,075 REGAL BELCIT CORP COM

Equities 9623 336,228 OWENS & MINGR [NC NEW COM

Equities £,831 194,188 PARK ELECTRCCHEMICAL CORP COM
Equities 4,987 153,022 HARLEYSVILLE GRQUP INC COM

Equities ¥.343 208197 K-SWISS INC CL A

Equities 15937 285272 LSIINDS INC OHIO COM

Equities 8,400 243348 SOMIC AUTOMOTIVE INC CL A

Equities 8885 416,180 PKWY PPTYS IMC REIT

Equities 1.458 100,048 ATWOOD QCEANICS INC COM

Equilies 7020 280028 SMITH A O CORP COM

Equities 1537 18,844 STEIN MART INC COM

Equilies 1.928 93,884 QUANEY. CORP COM

Equities 4,561 85,281 QUIXOTE CORP COM

Equities 882 T2.325 KEMNNAMETAL INC CAP

Equities 3,181 107,168 MCGRATH RENTCORP COM

Equities 5740 251,527 EASTGROUP PPTYS INC REIT

Eaquities 11,338 474,155 DELPHI FINL GROUP [NC CL A

Eaquities 8818 215,688 BANCORPSOUTH INC COM

Eaquities 3,567 245,566 BARRETT BUSINESS SVCS INC COM
Equilies 5,135 133,561 ALPHARMA INCCL A

Equilies 14,983 335,843 EQTY INNS INC COM

Eaquilies 16,043 268,560 F N B CORP PA COM

Eduites 14,378 325,253 BENCHMARK ELECTRS INC COM

Exuites 1928 87.075 THOR INCS INC COM 3TK

Equites 1,907 78,912 BLACK BOX CORP DEL COM

Equites 12,172 270,827 COHU INC COM

Equilies 13,703 354,360 TRUSTMARK CORP COM

Equilies 4,560 151,848 UNIVERSAL HEALTH RLTY INCOME TR SH BEN INT SH BEN INT
Eguines 1,965 98,848 COCA COLA BOTTLING CO CONS COM
Eguities 18,820 386,185 DRESS BARM [INC COM

Equities 26,138 440,442 ARES CAP CORP COM

Equilies 11.546 280,166 ELIZABETH ARDEN [NC COM

Equites 3938 125654 TOWER GROUP INC COM

Eauities 2956 41875 FURNITURE BRANDS INTL INC COM
Equities 12,875 430,154 HCC NS HLOGS INC COM

Equities 4,605 181,483 CIMAREX ENERGY SO COM

Eauikes 11,113 315,720 VALSPAR CORP COM

Equilies 13658 262 253 SRECRGMHIGHLAND HOSPITALITY CORP CASH MERGER EFF 71707
Equities 4,718 308,639 WSFS FINL CORP COM

Equities 7587 152 475 WERNER ENTERPRISES INC COM

Equities 1,084 32,078 KOMAG INC COM NEW STK

Eaquities 7,059 284,760 GROUP 1 AUTOMOTIVE INC COM

Equilies 4,167 223421 WATSCO INC COM

Equities 18,004 287,704 KFORCE INC

Equities 7.749 204,031 RUBY TUESDAY INC COM

Equities 3,319 184,458 BRISTOW GROUP INC COM

Equities 7207 250,443 PLATINUM UNDERWRITERS HLDGS INC COM USDO.O4
Equilies 7,050 201,348 CONNS INC COM

Equities 16,806 238,141 CALLON PETE CO DEL COM

Equities 11,656 143,949 PREMIERE GLOBAL SVCS INC COM

Equitiss 25876 182,685 RADIO 1INC CL D NON VTG



Asset Category Share/Par Value  Market Value Asset Description

Equities 12,327 180,692 DONEGAL GROLUIP INC CL A NEW CLA

Equilias 12,965 385 455 SCIELE PRARMA INC COM STH

Equities 7645 384 788 BK HAW CORP COM

Equities 314,472 30.851.041 NTCC LOMBARDIA LARGE CAP VALUE SLDAN FREE FUND AFEBT
Equities 47,183 4,815,626 NTCC PARADIGM CAPITAL GROWTH SMALL CAP GROWTH SUDAN FREE FUND AFEBT
Equities 253,730 31,845,293 NTCC AFEBT PALISADES LARGE CAP VALUE SUDAMN FREE FO
Equities §70372 G2,386,306 CF PROGRESS ROCKY MOUNTAIN REGLFD

Equities 1,608,216 87 273,039 CF PROGRESS COM APPRECIATION FD

Equities 995,068 35,873,557 CF PROGRESS NOM LS EQTY FI

Equities 475,306 26,602 692 CF PROGRESS COM TR LINIT

Equitiss 1,500 32,130 METROCORP BANCSHARES INC COM

Equities 3,580 13,962 LOOKSMART LTD COM NEW COM STK

Equities 9BG 18,476 PAC PREMIER BANCORP COM

Equites B,B43 2BB 817 MATL INSTRS CORP COM

Equiless 8700 1,740 1ISCOINTL IS COM

Equikes 6200 149 544 WRIGHT MED GROLUP [NC COM

Equilss 5,600 67 685 ARRAY BIOPHARMA INC COM

Equites 16,600 98,664 BORLAND SOFTWARE CORFP COM

Equilies 1.8900 15371 IMMTECH PHARMACEUTICALS [NC

Equilies €625 63,064 ERESEARCH TECH [NC COM

Equilies 5800 9,576 NUTRITION 21 INC COM

Equities 2,600 2490 QUALSTAR CORP COM

Equities 8,653 31,324 ANSWERTHIMK INC COM

Equities 137 G601 VIA PHARMACEUTICALS INC COM 3TK

Equities 9,504 450,546 CHARLES RIV LABORATORIES INTL INC COM  COM
Equities 12,660 38,662 INFOCSONICS CORP COM

Equities 280 T2 PPT VISION INC COM NEW

Equities 4 597 58,727 STOMERIDGE INC COM

Equities 668 12,012 SCHAWK INC CL A COM STK

Equities 28597 2872612 NATIONAL OILWELL YARCO COM STK

Equities 10,310 3,196 NET BANK INC COM

Equities 38,568 1.644,584 MIRANT CORP MNEW COM

Equities 2875 3.558 SCOGROUP INC COM STK

Equities 1,868 33,508 AMERICAMWEST BANCORPORATION COM STK
Equilies 2850 23,455 MARINE PRODS CORP COM

Equitiss 400 5,136 ¥REORGAMOSCOW CABLE EFFECTIVE 71807 CASH MERGER
Equities 500 2,585 BLUE RIV BANCSHARES INC COM

Eauites 4,783 54,293 PLAYBOY ENTERPRISES INC (HOLDINGS COY I NEWCL B
Equilies 7500 208,580 ENCORE ACOSTN COCOM

Eauilies 3.523 43,685 RADISYS CORP COM

Equites BTV 73,634 MIPS TECHNOLOGIES INC COMMON

Equilies 5,700 7,148 AVISTAR COMMUNICATIONS CORP COM NEW STK
Equites 500 158 TRAMSMNATIOMAL FINL NETYWORK INC COM

Equilies 3.800 141,414 ESCO TECHNOLOGIES INC

Equilies 18,500 386,975 SCIENTIFIC GAMES CORP

Equiles 5,100 229,866 ALEXION PHARMACEUTICALS INC COM

Equiles 160 135 GUARDIAN TECHNOLOGIES INTL INC COM PAR $0.005
Equilies 3.600 97 812 {1V [NC COM

Equities 960 19,800 EASTERM YA BANKSHARES INC COM

Equities 3,533 26,745 HUTTIG BLDG PRODS INC COM

Equities 5,260 1,456 DYNABAZAAR INC COM STK

Equities 2,200 25,080 NUMEREY CORP N Y COM

Equities 18,120 146,772 VISTEON CORP COM

Equities 0 ) #RECRGIEXCHANGE NATL BANCSHARESD [N MIC TO SEC # 2033045 EFF 618107
Equities 52,521 124,316 CMGI INC COM

Equities 480 396 BLUEFLY INC COM

Equities 2225 13,128 HI f FNINC COM STK

Equities BE3 5,684 [NSVWES CORP COM MEW STK

Equities 4,200 3402 PECO [1INC COM STK

Equities 19,9689 237 469 ENTEGRIS INC COM

Equities 10,686 182,303 HANMI FINL CORP COM

Equities 4,115 21,110 SABA SOFTWARE INC COM NEW STK

Equities 4732 45,711 LUBYS INC CTOM

Equities 12,793 332,502 WADDELL & REED FIMNL [INC CL A COM

Equities 5.128 24,850 CARRIER ACCESS CORP COM

Equities a00 7.425 WASHIMGTOMN SW5GS BK £ 5 B BOWIE MDCOM  STK USDi
Equities 8,200 64,944 FUELCELL ENERGY INC COM

Equities 2 858 89,804 CITY BX LYNMNWOOD WASH CMT-CAP STH COM  8TK
Equities 165 180 AVATECH SOLUTIONS IMC COM

Equities 5,125 7.621 SENTO CORP COM NEW COM NEW

Equilies 2,700 83,478 DREW [NDS INC COM NEW COM NEW

Equities 1800 7.468 DOMINION HOMES INC COM

Equilies 7305 257793 EFUNDS CORP COM STK ISING LIS28224R 1014

Equilies 1.100 21,175 WIKMARK CORF COM

Equilies 450 3,950 BIRNER DENTAL MGMT SVCS INC

Equilies 7400 104,044 C CORNET [NC

Equiles 18,700 285,155 MASSEY ENERGY CO COM

Equikes 2200 B5, 324 MANTECHINTLCORPCLACL A

Equiles 5,100 76,500 TOREADOR RES CORP COM

Equites 1.500 51,750 STRATUS PPTYS INC COM NEW

Equities 5,260 104,364 BAMKUNITED FINL CORP CL A

Equities 2,800 #9860 ASBURY AUTOMOTIVE GROUP INC SOM

Equities 6,850 83,438 AMNADIGICS INC COM

Equities 2,160 10,815 INTEGRATED BIOPHARMA WO COM

Equities [ 20850 LICT CORP COM STK

Equities 1 4 BLACKQUT MEDIA CORP COM

Equities 4,760 168,213 SYNAPTICS INC COM

Equities 2 455 2,846 CATALYTICA ENRGY 3Y5 INC FORMERLY CATALYTICA COMBSTN SYS INC 10/12/66 COM
Equities 560 3,990 COHESANT TECHNOLOHGIES INC COM

Equities 260 6 SHELBOURNE PPTYS | INC COM

Equities 7,760 45,045 IR0 WAVE TECHNOLOGIES INC COM

Equities 1,000 370 AMERICAM MED TECHNCLOGIES INC COM

Equities 9,138 M2 Tad LENNDX INTL INC COM

Equilies 6,618 178,613 HAIN CELESTIAL GROUP [NC COM

Equilies 18042 631,052 RADIOSHACK CORP DEL COM

Equities 136,460 11,441,232 MORGAN STANLEY COM STK USDE 81

Equities 19,398 51,598 ART TECH GROUP INC OC-COM ISIN US04289L167
Equities 1,710 14,484 SUPERTEL HOSPITALITY INC MD COM

Equilies 3.960 27 239 SM&A COM

Equilies 240 1 TRC LIG INC COM

Equilies 00 29,394 #¥REORGFREMIER CMNTY BAMKSHARES STK  MERGER TO BANKSHARES INC 2881077 716107



Asset Cateqory ShareiPar Value  Markel Value Asset Description

Equities 760 B687 CMNTY FINL CORP WA COM

Equilies 1.800 32,814 GAMMING CL A CL A ISIN U33628801031

Equilies 7.100 599950 LEAP WIRELESS INTL INC COM NEW COM 5TK

Equilies 17.082 647,906 CAMESTOP CORP MEWCL A

Equitias 3,300 95 469 ULTIMATE SOFTWARE GROUP INC COM

Equities ¥a0 8624 VIEWPOINT CORP COM STK

Equities 1407 3,940 ATARIING COM NEW STH

Equities 5,540 222708 CYMER INC COM

Equities 2,300 52,353 ARBOR RLTY TR INC COM

Equities 75606 5112508 MONSANTO CO NEW COM

Equilies 5.000 46,300 1A COM

Enquiligs 6,000 210,980 HUB GROUP INC CL A

Ecuiltes 16,768 117,787 EARTHLINK INC COM 5T

Equiitias 200 12,870 UTEX CORP COM

Equiles 200 2,440 HMG COURTLAND PPTYS INC COM

Equities 26,800 167,232 RF MICRO CEVICES INC COM

Equilies 1.600 45,248 PANHANDLE OIL & GAS INC.CL A COM 57K

Equities 1.4060 18,018 1D 5¥S INC DEL COM

Equities 16,182 436,860 JEFFERIES GROUP NG NEW COM

Equilies 3,900 118,989 CT COMMUMICATIONS INC COMNEWC T COMMLUNIATIONS INC COM
Equities G680 d 146 A DA M INC COM

Equities 16,960 1.428,056 BUNGE LTD

Equities 1,380 65,468 SUN RYDRALLICS CORP COM

Equities 12168 87 967 EMPIRE RESORTS INC COM STOCK

Equities 12 866 468,521 PSYCHIATRIC SOLUTIONS INC COM

Eduitiss 300 5880 HABERSHAM BANCORP INC COM

Eduitiss 200 1,250 TEGAL CORP COM NEW ST

Equities B 465 535,157 MATIOMWIDE FINL SWCS NG CL ACOM

Equities 500 8,750 MIDWESTONE FINL GROUP INC COM

Equities 11,700 457,064 SUPERIOR EMERGY SVCS IWNC COM

Equitias 13,200 197.044 #REORGAEROFLEX INC CASH MERGER EFF 81507
Equilies 604 18,306 BERKSHIRE HILLS BANCORP INC COM

Equities 1,674 5,284 SYNTAX-BRILLIAN CORP COM

Eguilies 500 2,015 SPORT-HALEY INC COM

Enuilies 12,630 556,862 PMIGROUP INC COM

Equities 4,414 66,210 QPLINK COMMUNICATIONS INC COM MEW

Equilies 2,300 48,852 FOXHOLLOW TECHNDLGGIES INC COM STK

Equities 3,600 3,990 CARDIOTECH INTL INC COM

Equities G900 9,684 BCSE BANKCORP [NC COM

Equities 500 3125 QEPINC COM

Equities 15,300 278 531 UCBH HLDGS INC COM

Equities 1,200 88,028 OYO GEOSPACE COM

Equities 48,513 740,784 CITZENS COMMUNICATIONS €O COM

Equities 7072 820,111 1TT EDL SVCS INC COM

Equities £,300 335,565 TESSERA TECHNCLOGIES IMC COM STK

Equities 14,968 16,092 CAPSTONE TURBINE CORP COM STK 1SINE  US1406701028
Equitiss 31,386 99,33% QUANTUM CORP DS3G COM

Equities 13,000 182,010 INFORMATICA CORP COM

Equities 7.600 78,508 (INVESTORS REAL ESTATE TR COM STH.

Equities 781 11,036 #REORG/FNB FINL SYCS CORP STK MERGER TO LSB BANCSHARES 2457517 EFF 713107
Equities 10,490 391,802 HORMEL FCODS CORP COM

Equities 4,400 116,586 TRAVELZOOD INC COM STK

Equities 4,100 207 993 INFINITY PPTY & CAS CORP COM

Equities 5,200 1.033 DIGITAL LIGHTYWAVE INC COM

Equilies 2400 F7,208 ELLIS PERRY INTL NG COM

Equiliss 13200 533,340 CMNTY HLTH 8YS INC NEW COM

Enuilies 700 36,760 CHARTER FIMNL CORP W PT GA COM

Equiltes 2,100 3,278 QUANTLUM FL 3YS TECHNOLOGIES WORLDWIDE INC COM
Equilies 475 16,876 E COM VENTURES INC COM MEW COM NEW

Equilies 8400 28,352 TELIK iNC COM STK

Equiies 3400 6,290 INTERLEUKIN GENETICS INC COM

Equiles 1.600 1,600 WIDEPQINT CORP COM

Equilies 15,361 240,981 AMMOR TECHMNOLOGY MNC COM

Equities 23400 1,865,084 NI HLDGS INC COM NMEW CL B NEW

Equites 500 3,312 #REORGMONMOLITH CAP STK MERGER TO CUSIP 8608720107 EFF 8/1/67
Equities 850 5,915 RTW INC COM NEW COM NEW

Equities 2,250 40,770 COBIZ FINL NG COM STK

Equities 7,200 192,816 INTERACTIVE DATA CORP COM

Equilies 1,260 £,240 SRI/SURGICAL EXPRESS INC COM

Equities 1,660 33,488 MATRIEOUINITIATIVES INC COM

Equities 4,168 110,167 CHARLOTTE RUSSE HLDG INC SOM ISIN US1616481038
Equities 34,508 136,690 SYCAMORE NETWORKS NC COM

Equities 5,802 284 731 INVT TECH GROUP INC NEW COM

Equities 2,100 8,757 #REORG/MNFORTE CORP CASH MERGER EFF 7126107
Equities 3.000 70,320 FIRST CASH FINANCIAL SERVICES NC

Equities 1160 35 SAFLIMNK CORP COM MEW STK

Equities 2800 191,576 #REORGIGENESIS HEALTHCARE CORP CASH  MERGER EFF 7HE/T
Equities 20,700 15,839 PEREGRINE PHARMACEUTICALS INC COM

Equities 830 2,334 TARGETED GEMETICS CORP COM NEW STH

Equities 3,800 140,296 CAPITOL FED FINL COM ISIN #US14057C1062
Equities 13,688 124,074 HARMONIC INC COM

Equities 3,200 8544 CORTEX PHARMACEUTICALS INC COM MEW

Equities 14,478 630,168 DOLLAR TREE STORES INC COM

Equities 8,745 170,176 HUGOTON RTY TR TEX UNIT BEN INT HUGOTON RTY TR UNMITS
Equities 1,908 18,487 EPLUS INC COM

Equities 85,400 1,190,934 MARVELL TECH GROUP COM LISDO.062

Equities 1,206 15,420 TIB FINL CORP COM

Equities 700 5,350 ROBERTS REALTY INVS INC COM

Equities 804 9,654 HOPFED BANCORP INC COM

Equities 1,708 32,555 PAR BANKSHARES INC CDT-CAP 5TK CDT-CAP 57K
Equities 230 480 HEALTHAXES INC COM NEW COM NEW

Equitias 648 648 EGAIN COMMURNICATIONS CORP COM NEW STK
Equities 45 33 UTDHERITAGE CORP COM PAR £.001

Equities 1,800 16,200 ZONES INC COM

Equities 5,000 32,155 MEDICAL STAFFING NETWORK HLDGS INC COM
Equities 3600 147 024 DOLLAR THRIFTY AUTOMOTIVE GROUP INC COM
Equities 3400 48 416 REHABCARE GROLUP INC COM

Equities 5,900 206,743 COMSTOCK RES INC SOM NEW SOM NEW

Equites 4610 275724 GUITAR CTR INC COM

Equities 508 1 FONRX CORP DEL SOM NEW

Equities 2 6 RIO GRANA RES INC COM
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Share/Par Value

8,764
10.750
2,943
754,637
32,200
15,200
700
3.300
17,941
1,800
9,080
7.080
9,239
44D
34,100
453
1,806
180
3526
7.500
15,450
12,528
1,483
2,742
200
230
1,340
1,620
1.000

21618
101.075
293
429
3,000
6,900
6300
2260
2060
1845
1.237
566
116G
14.848
1.400
166G
125
900
28,460
37,250
2200
5,700
100,000
1800
8500
00
1,388

2,400
3,700
5807

400

Market Value Asset Description

318,088 OS5I PRARMACEUTICALS INC COM
281,973 RENT A CTR INC NEW COM
8,829 SCM MICROSYSTEMS INC COM
0 KINDER MORGAN MGMT LLC KINDER MORGAN  MGMT LLC FR CUSIP {49455U100)
714,840 NORTHWEST AIRLS CORP COM STH
62,320 CTIINDS CORP COM NEW COM NEW
0 ESQUIRE COMMUNICATIONS LTD COM PAR $0.02
35211 RADYNE CORP
834,938 PIONEER NAT RES CO COM 8TH
21,870 ENGLOBAL CORP COM
5 FRIEDE GOLOMAN HALTER INC
247,382 TENNECO INC
152,357 UNITED OMLINE INC COM
647 IRVINE SENSORS CORP COM NEW COM NEW
67,518 PALATIN TECHNOLOGIES BC COM NEW STK
6,251 ABIGAIL ADAMS NATL BANCORP INC COM
10,044 IMTELLI-CHECK INC COM
24 PRESCIENT APPLIED [NTELLIGENCE INC COM
75,703 IMTEGRA BK CORP COM
260,100 LIFEPQINT HOSPS INC COM ISIN US53219L1698
757 823 CENTURYTEL INC COM STK
673,505 #REORGITRIAD ROSPITALS INC CASH MERGER EFF 7/25/67
37.075 AMERN LD LEASE INC COM
95,175 PALOMAR MED TECHMOLGGIES INC COM NEW
16.092 MATURAL GAS 8WCS GROUP INC COM
32 BRILLIANT CIGITAL ENTMT BIC COM NEW
2,198 WIPLANT SCIENCES CORP COM 5TK
437 MEDWAVE [NC COM
10,140 NEVADA CHEMICALS INC COM
& VCAMPUS CORP COM NEW
0 18T CI BC COM
3,136 VERSANT CORP COM NEW COM NEW
87,862 EFIGY SYS INC COM
198,742 KNIGHT TRANSM [NC COM
27342 PULASKI FINL CORP COM
37,506 CARMIKE CINEMAS INC COM
27 SALON MEDIA GROUP INC COM MEW STK
12,500 MMS COMMLINICATIONS CORF COM
77,978 NIC INC COM
19,052 AXT INC COM
121,000 AMN HEALTHCARE SVCS INC COM
101.520 STERLING CONSTR INC COM
219731 MB FINL INC NEW COM
151,634 KINDRED HEALTHCARE INC COM STK
193,648 ALLSCRIPTS HEALTHCARE SOLUTIONS INC COM
24,585 ENDOLOGIX INC COM
71,775 SEACOAST BKG CORP FLA COM
343,156 FORY NETWORKS INC COM
55,352 ASPECT MED SYS INC COM ISIN US06452351085
292,331 PACKAGING CORP AMER COM I3IN LUSE951561060
283,202 TELEDYME TECHNOLOGIES INC COM
2508 EZENIA INC COM
133,056 GERON CORP COM
42606 15T FEQD BANCSHARES ARK COM
232,950 SILGAN HLDGS [INC COM
355072 ATP QIL & GAS CORP COM
16,085 ¥RECRGMITY ENTERPRISES INC CASH MERGER EFF THTIO7
4406 CASH TECHNOLOGIES INC COM
35474 READING INTLINCCLACGL A
112 200 BIG 5 SPORTING GOODS CORP COM
6.810 BIW LTD COM
3,300 PHOENIX FOOTWEAR GROUP INC COM
2354 #REORGTAG-IT PAC [NC MAME CHANGE TO  TALON INTL [MC 2034058 EFF /23/07
29,070 MAC-GRAY CORF COM
1.319,812 E*TRADE FIN CORP COM
107,120 GENERAL MARITIME CORP COM
378,216 WEIGHT WATCHERS INTL INC NEW COM
8,825 CHYROM CORP COM MEW COM NEW
1,260 QUESTCOR PRARMACEUTICALS INC COM
1,806 EVCI CAREER COLLEGES HLOG CORP
685550 TITANIUM METALS CORP COM NEW
2.398,510 STAPLES INC COM
£,847 ELMIRA SWGS BK FSB ELMIRA N Y COM
0 1 PRICE CLOTHING STORES INC COM NEW S5TK
166680 ADVISORY BRD CO COM
119,163 HEADWATERS INC COM
67.347 PMA CAP CORPCL A
2,816 DELTATHREE [MC
4,284 AMERN ECOLOGY CORP COM NEW
18,144 AMERICAN INDEPEMOENCE CORP COM MEW COM MEW
2,822 METRO ONE TELECOMMUMNICATIONS INC COM NEWSTK
13.453 MIDSOUTH BANCORP [NC COM
18,500 FID SOUTHN CORP NEW COM STK
115,548 SAPIENT CORP COM
8,442 AEHR TEST 5¥3 COM
52,832 SIINTL INC COM
70 AMEN PPTYS INC COM NEW COM NEW
15,246 CALIFORMIA COASTAL CMNTYS INC COM NEW
2,383,836 XL CAPLTD SHS A
496,330 SMURFIT-STONE CONTAIMER CORF COM
22,220 CASUAL MALE RETAIL GROUP INC COM
344,565 WESCO INTL INC COM
0 GEQ GROUP INC
65,772 CHEROKEE INC DEL NEW COM
126,395 EPICOR SOFTWARE CORP COM
7,036 MEADOW VY CORP COM
46,635 CAP TRINC MDCL A NEW
83,280 GULF |5 FABRICATION INC COM
108,040 SKECHERS USAINCCLACLAISIN  #USB305681055
182,115 TELETECH HLDGS INC COM
3400 STAR BUFFET INC COM

85



Asgset Category Share/Par Value  Market Value Asset Description

Equities 168 785 CAP ALLIANCE NC TR REAL ESTATE INVT TR COM NEW
Equities 262,518 8,962 365 DISNEY WALT CO COM

Equities 8738 7.253 JLHALSEY CORP COM

Equities 7.880 182,107 LABOR READY INC COM NEW

Equities 8,500 31,025 HAWANAN HLEGS INC COM

Equitias 4855 65,868 PALM HBR HOMES INC COM

Equiliss 1,706 23,222 HAWK CORPCL A

Equilies 1,206 7,440 MICROFINANCIAL INC COM STK

Equities 3,208 65,520 INTERACTIVE INTELLIGEMCE INC COM STOCK
Equitigs 48 34 SYNERGY BRANDS INC REV SPLT TOSYNERGY BRANDS MEW SEC #2001058 2/11/03
Equities 63,100 36482612 COSTCO WHSL CORP NEW COM

Equiles 1,200 3,896 COMPET|TIVE TECHNOLOGIES INC COM

Equitas €00 54 MLP AIRLEASE LTD BEPQS UNIT

Equites 1650 42570 SHORE BANCSHARES INC COM

Equities 400 1.776 PARLUX, FRAGRANCES INC COM

Equilies 00 350 AMS HLTH SCIENCES INC COM

Equities 6.500 55,442 ORASURE TECHNOLOGIES INC COM

Equities 16648 418,531 BROWN & BROWRN INC COM

Equlties 400 2500 PHAZAR CORP COM

Equities 18,000 376,020 CONSECT INCG COM NEW STK

Equities 695 16.523 NORTHRIM BANCORP INC COM

Equities 600 5250 AMREITCLACLA

Equities 8.550 381,159 QUICKSILVER RES INC COM

Equities 3700 6,882 PHARSIGHT CORP COM STi0

Equities 1,868 24,102 EPOCH HLDG CORP COM

Equities 420 727 METSOL TECHNOLOGIES INC COM NEW STK
Equities 7,086 130312 THORATEC CORP

Equities 1,200 16,728 MISSION WEST PPTYS INC MD COM STK

Equities 1,106 22,209 FIMAMCIAL INSTMS INC COM

Equilies 4,425 155,485 ARCH CHEMICALS INC COM

Equitias 2708 26,784 CATAPULT COMMUNICATIONS CORP COM
Equitigs 37,008 1,918,530 PRICE T ROWE GROUP INC COM

Equiliss 06 29,819 SPARTAN STORES INC COM

Equitigs 4,708 6,345 MANQGEM [NC COM

Equities 5,297 15,140 ANTIGENICS INC DEL COM STOCK

Equities 6,560 82,545 MEDIACCOM MUNICATIONS CORP CL A ISIN - US58446K1051
Enuitigs 1.236 2,830 PROXYMED [NT COM NEW

Equities 300 1,119 COMMONWEALTH BIOTECHNOLOGIES INC COM
Equitias 1.328 9,522 SPECTRUM PHARMACEUTICALS INC COM

Equiliss 5,700 85,532 WILD QATS MKTS NG COM

Equilas 1B 91,422 FISHER COMMUNICATIONS INC COM

Equies 14242 342 057 BANOVER COMPRESSOR CO COM [HOLDING  COMPANY} COM
Equiles 1181 23278 ROYAL BANCSHARES PAINC CLACL A

Equiies 8,400 23,772 DISCOVERY LABORATORIES IMC MEW COM STK 1918 US2548681063
Equities 16,500 714,315 CYTYC CORP COM

Equities 187,141 565,166 SIRIUS SATELLITE RADIO [NC COM

Equites 34,240 2,508,880 EQG RESQOURCES INC COM

Equlties 146,100 4,721,488 EBAY INC COM

Equites 5702 275,749 MO C HLDGS INC COM

Equities 3.500 144 445 DJO INC COM

Equilies 2,100 25,683 PC MALL INC COM

Equities 39,583 3087078 MEDCO HLTH SOLUTIONS INC COM

Equities 13,200 497 508 VCA ANTECH INC COM STK

Equities 19,800 35640 AVANEX CORP COM 5TH

Equities 2,308 2,139 EON COMMUNICATIONS CORF COM

Equities 6,169 26,835 HEALTHTRONICS INC COM STK

Equities 1,508 13,350 BEASLEY BROADCAST GROUP INCCL A

Equitias 3,708 60,680 KEYNOTE SYS INC COM ISIN US4533081006
Equities 5,797 136,287 UMPQUA HLDGS CORP COM

Equities 3510 26642 ISTA PHARMACEUTICALS IMC COM NEW 5TK
Equities 500 £.960 GAMING PARTNERS INTL CORP COM

Equities 1.040 3.214 TRACK DATA CORP COM MEW

Equities 2,700 4,482 Al TIGEN COMMUNICATIONS INC COM

Equities 500 5,980 ARRHYTHMIA RESH TECHNOLOGY INC COM PAR £0.01 NEW COM PAR £0.01 NEW
Equilies 4,808 556,150 JONES LANG LASALLE INC COM STK

Equities 2,108 46,158 MOLDFLOW CORP COM

Equities 2,008 36,540 OVERSTOCK COM INC DEL COM

Equities 1,706 37,680 CITIZENS 15T BANCORP IMC DEL COM ISIN  US17451R 1068
Equities 12,400 163,880 PACIFIC ETHANDL INC COM

Equities 3.700 56661 ENTREMED INC COM

Equities T.400 157,546 #REORG UNITED AUTO GROUP INC MIC TO  PENSKE AUTO GROUP INC 2033474 EFF 7207
Equilies 1.750 51,665 YOUNG INNOVATIOMS INC COM

Equities 2670 5,207 CYTOGEN CORP COM NEW

Equities 440 10,560 CAPITAL PPTYS INC R1COM

Equilies §,300 93,555 ALBANY MOLECULAR RESH [NC COM

Equities 500 2,500 ROCK OF AGES CORPDELCLACL A

Equities 1818 16,970 STATE BANCORP INC MY COM

Equities az7 11,452 LAKELAND RMDS [NC COM

Equities 2,400 11,208 TELULAR CORP COM NEW

Equities 2,970 £0,677 INDEPENDENCE HLDG CO NEW COM NEW
Equities 628 10,375 SOUTHWEST GA FINL CORP COT-COM CDT-COM
Equities 2,200 77 NEOMEDNA TECHNOLOGIES INC COM

Equities 5,800 156,856 NATIONAL CINEMEDIA INC COM

Equities 2,400 53,232 ACCURAY |MC DEL COM

Equities 64,910 2,582,120 MACYS WNC COM STK

Equilies 11,8600 209612 SAIC INC COM STK USD0.0001

Equities 6,300 61,803 SEATTLE GENETICS INC COM

Equities 540 3.353 ADEPT TECH INC COM NEW

Equilies 2774 158,701 15T CMNTY BANCORP CAL COM

Equilies 4400 41,755 CENTEMMIAL COMMUNICATIONS CORF NEW
Equities 3,406 115,566 #RECRG/COVANSYS CORPORATION CASH MERGER EFF 77207
Equities 508 7.720 METRETEK TECHNOLOGIES INC COM

Equities 3,208 2,112 AXS-ONE INC COM

Equities 2,383 39,772 ENERGY PARTNERS LT OC-COM

Equities 26808 252 CELLEGY PHARMACEUTICALS INC COM

Equities 3,008 26,070 MONMOUTH REAL ESTATE CORP MG

Equities 3,108 128,340 SAFETY M5 GROUP INC COM

Equities 4,708 52,452 PLX TECH INC COM

Equities 1,533 1,717 EDEMN BIOSCIENCE CORP COM MEW STK

Equities 6713 0 LORAL SPACE & COMMUNICATIONS LTD COM STK

Equities 312 131,013 ADMINISTAFF INC COM



Asset Category Share/Par Valye  Market Value Asaet Description

Equities 1500 13,035 U S CONCRETE INC COM ISIN $US90333L1026
Equities 10,452 319,300 T-HG INC COM NEW

Equities 22,500 209,250 EVERGREEN SOLAR INC COM

Equities 7.700 16,083 CENTILLIUM COMMUNICATIONS INC COM
Edquities 560 6,525 SUPERIOR UNIFORM GROUP INC COM

Equities 1.758 32827 FIRST BANCORP N C COM

Equitias 1,800 B3 174 ASTAFDG INC CCM

Equiligs 900 10,829 UNITED GUARDIAN INC COM

Equtties 32 408 16857 512 GOOGLEINC CLACLA

Equilies 28500 2,165,532 NYSE EURONEXT COM STH

Equilies €.000 260,480 COLOR KINETICS INC COM

Equilies 2,900 93,380 COLES MCHINNON CORP N Y COM

Equitiss 1026858 3,388,507 REGIONS FINL CORP NEW COM

Equiligs 6,748 1620 NEW CENTY EQUITY HLOGS CORP COM
Equilies 34,100 671,770 DELTA AIR LINES INC DEL COM NEW COM NEWY
Equilies €.434 133,441 SIRF TECHNOLOGY HLDGS INT COM

Equities 50,204 290,179 CIN BELL INC NEW COM STH

Equities 13670 228,152 VALEANT PHARMACEUTICALS [MNTL COM STK
Equities 2700 34,695 RED LIONS HOTELS CORP COM

Equities 5550 6,327 SUNTRON CORP COM

Equities 3900 9,516 YOUBET COM IMC

Equities 20,800 348,800 EXCG RES INC COM

Equities 15637 263,327 GRAFTECH INTL LTD CCM

Equities 3,800 275,386 UNIVERSAL COMPRESSION HLDGS INC COM 8TK
Equilies 441 8,776 COMMUNITY CAP CORP S C COM

Equities 47,768 2,062,548 MARRIOTT INTL INC NEW COM ST CLA
Equities 2200 48,532 EMS TECHNOLOGIES INC COM

Equilies 4,600 50,648 THESTREET COM INC COM

Equilies 4,249 35,847 TARRAGON CORP NEW GOM STK

Equiltes 1,700 11.747 BITSTREAM INC CL A COM

Equilies 8,798 138,338 GLACIER BANCORP INC NEW GOM

Equilies 3,200 38,240 PARKERWISION [NC COM

Equities 2800 0 LASER MTG MGMT DEL

Equities 2135 40,683 U S 8 HLDG INC COM

Equities 38570 1,300,818 NABORS INDUSTRIES COM USCO. 10

Equilies 480 6 UIT KAISER VENTURES LLC UNIT MEMBERSHIF INTCL A
Equities 7180 1,459 145 KLA-TENCOR CORP

Equities 1,950 26,267 U 5 PHYSICAL THERAPY COM

Equities 240 187 MANHATTAN PHARMACEUTICALS INC COM NEW STK
Equities 2875 62 646 HORIZON FINL CORP WASH COM

Equities 11,278 B82.012 RADIAN GROUP INC COM

Equities 22564 396,224 SIERRA PAC RES MEW COM

Equities 733 11,303 ALDILA IMC COM NEW STK

Equities s 0,316 NORWOOD FINL CORP COM

Equities 4040 5,980 SOUTHERN MO BANCORP INC COM

Equilias |00 3 VISEON INC COM

Equities 29,225 36,824 BEACON PWR CORP COM

Equities 11,730 199,878 PERCT SYS CORP COT-CL A COM 5TK

Equilies &00 13,290 CHINDEX [NTL [NC COM

Equilies 8,800 12,836 PIXELWORKS [NC COM

Equilies 5,400 51,606 ARIAD PHARMACEUTICALS INC COM

Equilies 1,800 84,564 STRATASYS INC COM

Equiltes 18,500 235,824 TASER INTL [NG COM

Equilies 5,000 60,300 CYBERSQURCE CORP DEL COM

Equiltes 2510 $262 YOUNG BRCADCASTING IMC CL A

Equites 2,433 16,155 W¥YQ INC COM NEW STK

Equites 28713 753,278 PEPCO HLDGS NG COM

Equites 218,712 2,092 406 QWEST COMMUNICATIGNS INTL ING COM
Equities 1,960 6,422 INTERNET COMM CORP CL A CL A

Equities 16,360 115,241 RADIOCNE IMCCL A

Equities 1,425 41,838 PINNACLE FINL PARTNERS INC COM

Equities 8413 425,231 INVERMESS MED INMOVATICNS INC COM
Equities 7260 50,167 WINTHROP RLTY TR

Equities 4,008 167 000 MERITAGE HOMES CORP COM

Equities 1,194 11,434 REP 137 BANCORP INC COM

Equities 4,200 35616 COST PLUS INC CAL COM

Equities F.E50 32,895 SPANISH BROADCASTING SYS INCCL A COM 5TK
Equities 1,106 676,258 WHITE MOUNTAINS INSURAMCE GROUP WHITE  MOUNTAIN COM STOCK
Equities 10,200 104,244 [INFOQUSA INC MEVY COM

Equities 78,112 3,055,556 BBET CORP COM

Equities 4.400 123,772 FORRESTER RESH INC COM

Eguities 2,850 86,298 MATRIA HEALTHCARE INC COM MEW

Equities 7,300 191,698 KORN/FERRY INTL COM NEW

Equilies B8040 18,944 HERITAGE COMM CORP COM STK

Equilies 3100 45,686 SMITH MICRO SCFTWARE [(NC COM STK
Equilies 5,503 91,305 RUDCPLH TECHNOLOGIES INC COM

Equiltes 4,200 62,916 IMMERSICN CORP COM

Equiltes 800 2,800 SUNAIR B3vCS CORP FORMERLY SUNAIR ELECTRSING TO 11/30/2005 COM
Equiltes 700 3,577 UFP TECHNOLOGIES INC COM

Equiltes 4,488 8 5 3TAR QUAL CARE INC FRAC CUSIPFOR 338320108
Equiles 2881 16,711,159 CONQCOPHILLIPS COM

Equilies 11,800 302,788 CPTICNSXPRESS HLOGS [NC COM STK

Equilies 26,100 1,203,471 CONSOL ENERGY INC COM

Equilies 16,560 257,565 IKCN CFFICE SOLUTIONS IMC COM STK
Equilies 300 & WI-TRON INC COM

Equilies 1.600 340 NOTIFY TECHNOLOGY CORP

Equilies 3G800 149,688 FINISAR CORP COM

Equilies 8,575 5,326 INSMED INC COM NEW

Equities 2,865 262,062 EQUINIX NC COM MEWY

Equities 12,380 1,166,938 SQUTHN COPPER CORF DEL COM

Equities 1880 25,137 CREDOC PETE CORF COM PAR $0.10 COM PAR  $0.10
Equities 168,700 280,291 INTERACTIVE BROKERS GROUP INC COM
Equities TENO 185,640 AMERIGROUF CORFP COM

Equities 3000 52,150 ENTRAVISION COMMURNICATIONS CORPCL A
Equities 1,700 21,947 GTSI CORP COM ST

Equities 5,110 197 676 HORMBECK OFFSHORE SVCS IMC NEW COM
Equities 1,700 37,264 TOMOTHERAPY INC COM

Equities 4,100 B47 D60 #RECRGCBOT HOLDINGS INC CL A CLA STK MERGER W 2033749 EFF 7H 3/07
Equities 160,310 5,366,585 TRAVELERS COS INC COM STH

Equities 2200 48,576 BLAGKBAUD RMC COM

Equities 5737 38,838 SPECTRUM BRANDS INC COM



Asset Categary

Share/Par Value  Markst Value Asset Description

Equilies
Equilies
Equities
Equities
Equities
Equilies
Equities
Equities
Equities
Equities
Equities
Equilies
Equilies
Equilies
Equilies
Equilies
Equities
Equities
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equilies
Equilies
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equities
Equiies
Equilies
Equities
Equilies
Equilies
Equities
Equitias
Equilies
Equitias
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equilies
Eguilies
Equities
Equites
Equihes
Equities
Equilies
Equilies
Equities
Equitias
Equities
Equiies
Equities
Equities
Equilies
Equilies
Equilies
Equities
Equities
Equilies
Equifies
Equites
Equitias
Equities
Equitias
Equitias
Equilias
Equities
Equilies

24,600
8,280
700
5,400
4510
2,700
42,036
8,800
4,700
1.000%
8,800
350
4,200
3201
7503
1,000
400
1,700
1.400
17,900
13,100

538,206

23098
37,600
175468
12100
4,800
2850
1700
1,800
5100
21,502
1,940
5350
7.102
3,900
60,700
16391
500
6,100

9
800
485
2,700
1,566
26,500
8,400
9,624
76,680
59,900
800
5,600
1925
500
740
34,650
7,000
200
1250
8200
4,400
3,400
2800
733
6,858
3.000
9,700
15,063
500
500
8,948
10,250
4,700
6,382
31,100
1,700
5,800
1,700
16.084
1420
750
5,900
1473
1114
67,000
2,000
i ra2
5,900
26,137
293,500
2,100

43,788 ENCYSWE PHARMACEUTICALS INC COM
9,653 CURIS INC COM
980 AXCESSINTL INC FORMERLY AXCESS INC TO 0415/2003 COM
382212 BUCYRUS INTL NG NEWCL ACL A
209,580 MAGELLAN HLTH SVCS INC COM NEW
746556 DEB SHOPS INC
2,507 027 MCKESSON CORP
25,520 NOVAVAX INC COM
24 PUBLICARD INC COM
1600 DIGITAL ANGEL CORF COM
264,056 METROPCS COMMUNICATIONS INC COM oM
44 PT THERAPEUTICS INC COM
17,640 SIEBERT FINL CORP COM
211,202 DOWNEY FINL CORF COM
244,888 WGL HLOGS INC COM
15,260 DAXOR CORP COM
4,376 ARISTOTLE CORF COM NEW
10,285 NOVAMED INC COM |SIN USGB986W1080
482 DOR BIOPHARMA INC COM
32 578 TRANSWATCH CORP COM
232 525 FAIRPOINT COMMUNICATIONS INC COM
148,307 AQUILA INC DEL NEW COM
1,320,650 INTERCONTINENTALEXCHANGE {NC COM
9,624 CENTRUE FINL CORP NEW COM STK
11,325,958 TIME WARNER INC NEW COM
14,144 ALLOS THERAPEUTICS INC COM ISIN USo18777101
71,182 SHENANDOAH TELECOMMUNICATIONS CO CDT-COMCDT-COM
344,262 EAGLE MATLS INC COM
96,6683 UTSTARCOM INC COM
6,560 LIPID SCIENCES INC ARIZ COM
50,018 D & E COMMURNICATIONS INC COM
186,173 CNET NETWORKS INC COM CHNET NETWORKS INC COM STK
1,819,088 PEABCDY ENERGY CORP COM STK
3,211,430 DUKE ENERGY CORP NEW COM STK
520,663 CROCS NG COM
183,840 FORMFACTOR INC COM STK
101,375 AMERN STS WTR CO COM
57205 MASE FINL INC COM
80 10N NETWORKS INC SO
1.428 SEDONA CORP PA COM
551,741 AMERICAN EAGLE QUTFITTERS INC NEW COM
48,684 MILLER INDS INC TENM COM NEW
41,5616 SEACHANGE INTL INC COM
391,675 PEDIATRIX MED GROUP COM
3,432 SOCKET COMMUNICATIONS [NC COM 5TK
3,495,106 SLM CORP COM
23,521 ZHONE TECHNOLOGIES INC NEW COM STK
0 SPINNAKER INDS INC CL A
7.686 MECH TECH INC COM
483 ADVANCED ENVIROMMENTAL RECYCLING TECHNOLOGIES INC CL A CL A
7,480 UNITED EANCORF INC OHIO COM
81 DIASYS CORF COM
8,147 CODORLUS Y BANCORP INC COM
19,089 BIQSPHERE MED INC COM
32,588 SYSTEMAX INC COM
1,077,225 AXIS CAPITAL HLDGS LTD COM USDR.0125
182,400 DOLLAR FINL CORP COM STK
136,853 SINCLAIR BROADCAST GROUP INCCL A
1,712,864 SEAGATE TECHNOLOGY HLDGS COM USDO.0000
2,821,323 CARNIVAL CORF COM PAIRED
7,200 INX INC COM
23184 ICAD INC COM STK
22,003 ENDWAVE CORP COM NEW
8,985 N E BANCORF COM
170 CALTCN INC NEW COM PAR §.05 COM PAR $.08
384,962 DOBSON COMMUNICATIONS CORP CL A
14,5680 ALLIANCE FIBER OFTIC PRODS INC COM
924 #RECRG/ACR GROUP INC CASH MERGER EFF - 8/10/07
16,113 COLLECTORS UNIVERSE INC COM NEW STK
570.308 RENAISSANCE RE HLDGS LTD COM
202664 PANERA BREADCOCL A
168,028 INTEGRA LIFESCIENCES HLDG CORP COM DESP
53,563 INFOCROSSING INC COM
1,613 MILESTONE SCIENTIFIC ING COM NEW
254,706 BRADY CORP CL A
8,100 EDGAR ONLINE INC COM ISIN US27976510M3
£96,862 MOLSON COORS BREWING COCLECLB
610,503 ADVANCE ALTO PTS INC COM
10,180 DG FASTCHANNEL INC COM STK
12,625 UNITED WESTN BANCORP INC COM STK
47,082 SUN-TIMES MEDIA GROUP INC COM CL ASTK
284,848 PNM RES INC COM
27,260 WHITE ELECTR DESIGNS CORP COM
53,280 1X¥5 CORP DEL COM
1,135,150 CB RICHARD ELUS GROUP INC CLACL A
11,254 REDENVELOPE INC COM STK
50,112 ESPEED INC CL A
12,240 CROWN MEDIA HLDGS INC CL A COM STK
522 250 NSTAR COM
23,856 CHASE CORP COM
17.400 UNION BANKSHARES CORF COM
86,198 ZYMOGENETICS INC COM STK
138,184 MICROSTRATEGY INC CL A NEW
37987 SIGNATURE BKNY NY COM
6,514,410 PRUDENTIAL FINL INC COM
75480 J & J SNACK FOUDS CORF COM STK NPV
102,400 INTERWOVEN INC COM NEW
271,781 ADAMS RESFIRATORY THERAPEUTICS INC COM 8T
307,110 JETBLUE AWYS CORP COM
20,593,104 ALTRIA GROUP INC COM
45581 BRADLEY PHARMACEUTICALS INC COM

a8



Asset Category ShareiPar Valug  Market Value Asset Dascription

Eq 14,468 187.674 BRONCO DRILLING CO INC COM

Equities 4,168 155,636 CITI TRENDS INC COM ORD LISD1

Equities 1,108 5,006 IWVESTORS CAP HLDGS LTD COM

Equitiss 2,188 0 IBEAM BROADCASTING CORF COM NEW COM NEW
Eciuiliers 5,825 225,328 FTI CONSULTING NS COM

Eguiles 1.300 61,191 WEBMD HEALTH CORPCLACL A

Equiltes 23,500 95,175 EXTREME NETWORKS INC COM

Equlties £,500 117 G40 UNVL AMERN FINL CORP COM

Equities 40 34 AEQLUS PHARMACEUTICALS INC COM
Equlties 7.758 405,314 KINETIC CONCEPTS INC COM NEW

Equities 638 7477 UNITY BANCORF i)

Equities 3600 4,500 AMERICAN BID MEDICA CORP COM

Equities 12,647 508,642 VARIAN SEMICONDUCTOR EQUIPTMENT ASS0CS INC COM
Equities 82783 923858 DOMTAR CORF COM

Equities 2,800 25620 FX ENERGY INC COM

Equities 7 466 201.433 PACIFIC CAP BANCORP NEW COM

Equities 12,108 482811 HELIX ENERGY SOLUTIONS GROUP INC COM STK
Equities 2,500 91,325 KENDLE INTL INC COM

Equities 3800 63,384 WCI CMNTYS [INC COM

Equities 31,183 738,274 FIDELITY NATIONAL FINANCIAL INC CL A
Equities 1.800 73218 ALON LISA ENERGY INC COM STK

Equilies 5,800 261,174 LAZARD LTD COM CLASS "A' USDO.M
Equilies 6800 166,716 GRAINTLINC CL A

Equities 1,800 22 724 TECH TEAM GLOBAL INC COM

Equilies 2421 118,718 IBERIABANK CORF COM

Equilies Tieds 1,792,742 HOST HOTELS & RESORTS INC

Equilies 760 42,458 EXPRESSJET HLDGS INC COM

Equities 4,868 258,539 3VB FINL GROUP COM

Equities 17,230 645,323 RANGE RES CORF COM

Equities 3,208 624 AVAY, TECHNOLOGIES INC COM PAR $0.004
Equities 84 134 BIQJECT MEQ TECHNOLOGIES ING COM NEW  BIOJECT MED TECH NEW
Equities 2800 49,880 MARTHA STEWART LIVING OMNIMECDIA INC CL ACOM STK
Equities 7800 187,416 LKQ CORP COM LKQ CORP

Equilies 2074 17111 DYMEX CAP INC COM STK,

Equities 8700 895,928 DUM & BRADSTREET CORP DEL NEW COM
Equities 53,154 1,063 513 AVAYA NG COM

Equities 2,600 41,574 WORLD WRESTLING EMTMNT

Equites 11,268 1,204,549 M & T BK CORP COM

Equilkes 4,985 118,880 JO-AMN STORES INC COM STK

Equites 1,200 13,548 INDL DISTR GROUP NG COM

Equities 860 17,046 LAKELANG FINL CORP COM 5TK

Equities 668 13,500 AMERICAN NATL BANKSHARES (NG COM
Equities 27260 1,481,376 GIT GROLUP NG NEW COM

Equities 31800 75,3668 GASCO ENERGY INC COM

Equities 5600 52,808 1 BDO FLOWERS COM INC CLACOMSTK
Equities 2400 11400 CHAMPPS ENTMT INC DEL COM

Equities 3,400 41,980 BOTTOMLINE TECHNOLOGIES DEL INC COM
Equities 251 5,725 COMSYS IT PARTNERS INC COM

Equities 26400 T34.976 JANUS CAP GROUP [NC COM

Equitiss 1.2 75,660 SUNPOWER CORP COMGL A

Equities 5600 145,320 ACADIA RLTY TR COM

Equities 8780 433 2056 EDWARDS LIFESCIENCES CORP COM
Equities 20600 1,546 854 COGNIZANT TECHNOLOGY SOLUTICNS CORP CL ACL A
Equities 9,044 §27,717 COMMSCOPE INC COM

Equities 8800 31,680 DOT HILL §¥3 CORP COM

Equities 400 7,840 FIRST UTD CORP COM

Equities 1.312 6434 CHARLES & COLVARD LTD COM

Eguilies 11,600 530,004 SCRIPPS EW INC NEW CL A COM

Eguilies 7.800 18,174 HESKA CORP COM

Equilies 2,500 40,406 BIG DOG HLDGS INC COM

Equiltes 4168 210,002 GULFMARK OFFSHORE INC COM

Equiles 2660 134,284 CHILDRENS PL RETAIL STORES INC COM
Equikes 11,456 428,833 KS CY SOUTHN

Equities 1,560 EBA475 UNDER ARMOR INC CL A

Equilies 860 16,800 BANCTRUST FINL GROUP INC COM 3TK
Equities 28208 628,286 RED HAT INC COM

Equities T8 11,972 NATL MED BLTH GARD SYS INC DEL
Equities 33800 145678 BLOCKBUSTER INC CL A CL A ISIN#ISO536791088
Equities 13,304 216 657 CORINTHIAN COLLEGES INC COM 3TK
Equities 1,700 4880 GOLF TR AMER INC COM

Equities 7807 110,703 COMFORT SYS USA INC COM

Equities 1,500 32010 LITHIAMTRS INC CL A

Equiies 4888 140,382 JAKKS PAC INC COM

Equities 5,650 101,363 GENTIVA HLTH SVCS INC COM

Equitiss 2,700 16,443 NANOPHASE TECHNOLOGIES CORP COM
Equitias 2200 26994 DELTA FINL CORP COM STK

Equilies 6,675 127 332 STAGE STORES INC COM NEW COM NEW
Equitiss 12800 51,158 ENTRUST INC

Equitiss 3,200 5,818 GP STRATEGIES CORP COM STK

Equities 84,800 281 630 CHARTER COMMUNICATIONS INC DELCL A
Equities 1,573 42 581 PEAPACK-GLADSTONE FINL CORP COM
Equities 1,100 52,811 PREFORMED LINE PRODS CO GOM

Equities 8844 550,277 SMUCKER J M COCOM NEW

Equities €27 13,267 CLINICAL DATA INC NEW COM STK

Equities 5800 488654 HOLLY CORP COMPAR $0.04

Equities 22 3 METRO GLOBAL MEDIA ING COM NEW
Equities 3,803 82,065 MARCHEXINCGLBCLB

Equities 16,850 407 433 PUGET ENERGY INC MNEW COM

Equilies 3600 128 THEGLOBE COMING OOM

Equilies 5,488 28,373 SANTARLS INC COM

Equities 32,128 240,758 TIBCO SOFTWARE INC GOM

Equities 4,700 77,550 ML SKIN ENTERPRISES INC CL A

Equities 6,200 283810 GARDNER DENVER INC COM

Equities 4720 200,566 CBRL GROUP NG COM 3TK

Equities 35687 113,716 LACLEDE GROUF INC COM

Equities 4,700 81,263 AFC ENTERPRIBES ING COM

Equities 5,745 230,342 AMER FINL GROUP INC OH COM STK
Equities 22,400 43,584 TELKONET INC GOM STK

Equities 1.100 12 650 MOCON INC COM

Equities 12480 76,003 6 FLAGS NG COM

Equities 1.505 0 STYLESITE MARKETING INC COM



Asset Category Share/Par Value  Market Value Asset Description

Equities 3600 BIEVZ RAIT FINL TR COM

Equlties 4650 101,649 215T CENTY ING DEL

Equities 123,533 5,267 447 WASHINGTON MUT [INC COM

Equities 2,300 62,780 PARK-OHIO HLDGS CORP COM

Equities 4,100 238,497 DICKS SPORTING GOODS INC OC-COM
Equities 7423 215,341 AVOCENT CORP COM

Equities 6,360 507,780 F5 METWORKS INC COM 5TK

Equities 700 10,850 [MAGE SENSING 5¥S INC COM

Equities BE82 160817 STEELCASE INC CL A COM

Equities 5,954 54,835 EMMIS COMMUNICATIONS CORP

Equities 3800 127,784 PROSPERITY BANCSHARES INC COM
Equities 1600 47.712 FIRST DEFIANCE FINANCIAL CORP COMSTK LUSDAOT
Equilies 3,700 42,587 OPNET TECHMOLOGIES INC COM ISIN USE8375TI081
Equilies 5400 115,992 CA PIZZA KITCHEN INC COM ISIN LS 1305401080
Equikes 3,000 50,060 MARINEMAX INC COM

Equiliet 1.100 15,796 BRECRG/ENPATH MED INC CASH MERGER EFF  06-15.07
Equites 5900 5.723 CIPHERGEN BIOSYSTEMS 1NC COM CIPHERGEN
Equities a75 2318 LIGHTPATH TECHMOLOGIES INC CL A NEW COM
Equities 1.500 40,935 PENFORD CORP COM

Equilies 1,500 51,225 YARDVILLE NATL BANCORP COM

Equilies 28,080 251,824 HRPT PPTYS TR COM SH BEN INT

Equitias 23320 1,375,414 AMERICAN STD COS NG DEL COM

Equities 800 712 SYMBOLLON PHARMACEUTICALS INC CL A
Equities 14,173 171,493 EXELIS INC COM STK ISINg US3I016101040
Equities 1,800 24,570 LSH BANCSHARES INC N C COM STK

Equities 5,700 148,022 MARTEK BIOSCIENCES CORP COM STK USD0.18
Equities 2,202 17,352 EDGEWATER TECH INC COM

Equities 400 3,956 ARTS WAY MFG (NG COM

Equities 29 2 SPLIMEX TECHNOLOGY [NC COM

Equities 714025 38,622,342 CITIGROUP [NC COM

Equilies 5400 756,625 BULDING MATLS HLDG CORP COM

Equilies 600,000 0 ADATOM.COM (NG

Equilies 4,100 133,086 FEICO COM

Equikes 5,700 10,545 2 CORP COM

Equiltes J2.756 386,538 XM SATELLITE RADIO HLDGS INC CL A
Equilies 1.800 37 440 BARNWELL INDS INC COM

Equites 2,000 5040 MOWVIE STAR INC N Y COM

Equities 4,930 142,884 EURCHNET WORLDWIDE INC COM

Equities 73,333 895,129 HUDSON CITY BANCORP INC COM STK
Equities 1,000 2,850 SHOE PAVILION INC COM

Equities 2.7z 128,169 LCA-VISION INC COM PAR 5004

Equities 122,080 4,847,902 ALCOA INC COM STK

Equities 5,250 83,160 ALASKA COMMUNICATIONS SYS GROUP INC COM ISIN US01167P1012
Equities 3,400 37,332 ONLINE RES CORP COM

Equities 17 648 I7E6.614 SAKS INC COM

Equities 1480 13,300 GAMETECH INTL INC COM

Equities 7.252 253,085 J2 GLOBAL COMMUNICATONS INC COM MEW
Equities 808G 4680 AMERN SHARED HOSP SWCS COM

Equities 2,850 51471 MED ACTION INDS INC COM

Equities 10,185 ¥18.748 REGENCY CTRS CORP COM

Equities 41,226 2,345, 752 PROLOGIS 8H BEN IMT SH BEM INT

Equities 7.800 103,838 CV THERAPEUTICS INC COM

Equities 2,241 88,116 FEBLFINL GROUPIMC CLACL A

Equities 17692 1,723,624 L-3 COMMUNICATIONS HLDG CORP COM
Equities £.700 388,595 FACTSET RESH SYS INC COM

Equilies 1,800 2,628 TRM CORP COM

Equities 1,200 12,060 FIRSTCITY FINL CORP COM 5TK

Equilies &00 5,922 CARDINAL FINL CORP COM

Equilies 54 389 ALLIED MOTION TECHNOLOGIES INC COM
Equilies 58,038 2,231,019 AGILENT TECHNOLOGIES INC COM

Equilies 6853 135,688 ECLIPSYS CORP COM

Equilies 2678 34,814 WILLOW FIML BANCORP INC

Equilies 1.402 31,195 ELOYALTY CORP COM NEW

Equilies 500 1.525 HALIFAY, CORP COM

Equilies 8OO 512 GLOBAL PMT TECHNCOLOGIES INC COM
Equilies 800 1,886 PACIFICHEALTH LABORATORIES INC COM
Equilies 00 4,985 ROCHWELL MED TECHNOLOGIES INC COM ISIN US7743741024
Equities 1,200 23,100 ALWMOST FAMILY INC COM

Equities 5300 10,070 NEWTEK BUSINESS SVCS INC

Equities 80g 5,582 TRANSCAT INC COM

Equities 6,079 141,084 INFOSPACE INC COM NEW

Equities 2,800 15,400 TRAFFIX [NC COM

Equities 5508 29,232 KOSAN BIOSCIEMCES INC COM

Equities 1,440 17,942 CAMCO FINL CORP COM

Equities 500 21.230 IBRAMCO INC COM NEW

Equities 5649 303,012 GAYLORD ENTMT CO NEW COM

Equilies 05 16,191 AMERIGOM INC COM

Equities ] 2,154 NITCHES INC COM

Equities 3,000 35,490 MEDALLION FINL CORP COM

Equities 2600 38,012 GLOBECOMM 3Y5 INC COM

Equities 3700 38,285 DIALYSIS CORP AMER COM STK ISINg US2525281025
Equities 6,100 8,418 GENE LOGIC INC COM

Equities 2,600 36,520 VOLTERRA SEMICONDUCTOR CORP COM
Equities 5,890 67,375 COOPER COS (NG COM NEW

Equities 4,376 27 831 MIDWAY GAMES INC COM

Equilies 3.200 119,968 CALIFORNIA WTR SVC GROUP COM

Equilies 7300 38476 SUPERGEN INC COM

Equilies 63,300 1.861.525 BROADCOM CORP CLACLA

Equilies 5079 213623 PAREXEL INTL CORP COM

Equilies 850 713 BIOPURE CORP CL A NEW

Equilies 6500 15,480 AVi BIOPHARNA INC COM

Equilies 25665 785376 REP SVCS INC COM

Equilies 13,400 248 436 MONTPELIER RE HOLDINGS LTD COM
Equiltes 13354 2,252 995 SEARS HLDGS CORP COM

Equilies 2700 12,204 PERFORMANCE TECHNOLOGIES INC COM
Equiltes 2120 51,855 IMERGENT INC COM STK

Equilies 833 9,330 OMNI ENERGY SVCS CORP COM NEWY
Equiltes 4,800 15,836 FWED INDS INC N Y COM NEVY

Equilies 800 968 SPAR GROUF ING COM

Equilies 10,316 118,221 LA Z BOY INC COM

Equities 3.748 208 B76 PIFER JAFFRAY COS COM

a0



Asset Category Share/Par Value  Market Value Asset Descriptlon

Equities 18,270 80,6968 HYPERCOM CORP COM

Equities 2.500 23,550 HERSHA HOSPITALITY TR PRTY CL A SHS BEMINT
Equilies 3242 35204 CARDIAC 8Ci CORP COM

Equities 900 18,722 | S XPRESS ENTERPRISES INC CLA

Equities 10100 30,502 MERIDIAN RES CORP COM

Equilies 47077 497504 MILLENNIUM PHARMACEUTICALS INC COM
Equities 2376 40,083 SUN BANCORP INC W J COM

Equities 28,700 1,288,089 ECHOSTAR COMMUNICATIONS CORP NEW CL A
Equities 2600 5,788 URCLOGIX INC COM

Equiligs 4,120 10,300 RETRACTABLE TECHNOLOGIES INC COM
Equilias 2,180 3,117 PHARMOS CORP COMPAR $ 03

Equiliss 1,800 15,008 NMT MED INC COM STK

Equitins 4,766 36,222 NAVISITE INC COM NEW

Equitgs 12804 686,538 AMB PPTY CORP REIT

Equitigs 5200 55,352 MULTIMEDM GAMES INC COM

Equities 05 6,973 GBE 8¥S INC COM STK

Equities 12,750 309 570 WESTAR EMERGY INC COM

Equities 7000 419,230 CF INDS BLDGS INC COM

Equities 1.700 40,579 AMERICAN TECHNICAL CERAMICS CORP COM
Equities 5,900 39,270 FLANDERS CORP COM

Equities 200 2,002 AIR T INC COM

Equities 1,800 18,053 AMERICAN MTG ACCEP QO SH BEN [(NT SH BEN INT
Equities 2920 431 421 MACK CALIRLTY CORP COM REIT

Equities 1014 5,212 OPTICAL CABLE CORP COM NEW STK
Equiligs 1025 20,920 PSYCHEMEDICS CORP COM MEW COM NEW
Equitigs 5842 155,280 UNITED NAT FOODS INC COM

Equilies 291G 3035 PINNACLE BANCSHARES INC COM

Equities 3483 323,305 SEACOR HLDGS INC COM

Equities 35000 288,200 SONUS NETWORKS IMC COM ISIM US8359161077
Equilies a0 2,765 ESCALON MED CORP

Equilies 1,522 5814 ROYALE ENERGY NG

Equilies 26,900 62,139 STEMCELLS INC COM

Equilies 38,200 2,225 678 PRINCIPAL FINL GROUP INC COM STK
Equilies 11,004 247 920 VECTOR GROUP LTD COM 3TK

Equilies 2200 31,680 SYNOVIS LIFE TECHNMOLOGIES INC COM
Equilies 17.200 332,304 FAIRCHILD SEMICONDUCTOR INTL INC COM
Equities 5,000 180,000 ATMIING COM

Equities 32515 3,025,196 SIMON PPTY GROUP INC COM

Equities 3,400 £9,280 PRIVATEBANCORP [NC COM

Equities 1,200 1,932 BLONDER TONGUE LABORATORIES INC COM
Equities 9,160 15,288 WIRELESS FACS INC COM

Equities 7 E40 19,940 WESTELL TECHNOLOGIES INC CL A

Equities 543 202 31,446,146 BANK AMER CORP COM

Equities 8,560 153,935 OMNIVISION TECHNOLGGIES INC COM
Equities 600G 72 GIGA TRONICS INC COM

Equities 8310 142,985 ADVANCED ENERGY INDS INC COM

Equities 3,606 58,732 CONCEPTUS (NC COM

Eauities 200 0 SHELBOURKNE PPTYS [ INC COM

Equilias 2100 3,234 1815 TECH CORP COM

Equites 10,000 19,700 CURAGEN CORP COM

Equiligs 508 14,341 PENNSYLYANIA COMM BANCORP INC COM
Equiltes 2000 47120 NATL HLTH RLTY INC COM

Equilies 22600 107 802 DEPOMED INC COM

Equikes 2300 118680 MATL HEALTHCARE CORP COM

Equites 2300 1,035 BIOTIME INC COM

Equities 500 9450 AMERICAN PRYSICIANS SVC GROUP INC COM  COM
Equilties 12,100 140,965 TRADESTATION GROURP INC COM

Equities 2000 81720 SUREWEST COMMUNICATIONS COM

Equities 2,587 BE 447 HEARST-ARGYLE TELEVISION INC COM
Equilies 2205 67,018 SYNTEL INC COM

Equities 14.240 480 885 CAREER ED CORP COM

Equities 7.600 12816 ESS TECH INC COM

Equities 3200 21,832 CERLIS CORP COM

Equitias 5.800 51,153 NETSCOUT 3¥5 INC COM

Equities 4,333 232,508 15T REP BK SAN FRAN CAL COM

Equities 16653 599,353 SCANA CORP NEW COM

Equities £.350 76,518 FLAGSTAR BANCORF INC COM

Equitie:s 5,300 5,724 VION PHARMACEUTICALS INC COM

Equities B850 17,203 INTER PARFUMS INC COM

Equitles 2,306 142,232 ALABAMA MATL BANCORPORATION DEL COM
Equities §733 172,028 EQTY 1 INC COM

Equities 9,259 100,548 HOT TOPIC INC COM

Equities B429 50,5935 OMNOVA SOLUTIONS INC COM

Equities 8100 168,480 LEXINGTON RLTY TR COM

Equities B745 203146 COLDWATER CREEK INC SOM

Equities 2100 33,7688 EXACTECH INC COM

Equitias 268 7.315 LANDMARK BANCORP INC COM

Equities 11,380 475,007 GLOBAL PMTS INC COM

Equities 42,500 2,385,100 EDISON INTL COM

Equities a0 11,979 LUNICO AMERN CORP COM

Equities 22251 499,312 AUTONATION INC DEL SOM

Equities 4,712 100,265 TREDEGAR CORP INC

Equities 300 8,250 RGC RES INC COM

Equitios 827 32.36% CAMDEN NATL CORFP CCM

Equities 460K} 720,214 BLACKROCK INC COM STK

Equities 25,745 1,890,572 AMERIPRISE FINL INC COM

Equities 21,580 567,554 UDR INC COM STK

Equities 3500 68,904 HMS HLOGS CORP COM

Equities 5700 33,459 BRIGHAM EXPL SO COM

Equities 21,565 1,315,881 ENSCO INTL INC COM

Equities 1,208 41,520 GMX RES INC COM ST

Equities 2,700 84,881 SOMNOSITE INC COM

Equities 230 4,616 BENIHANA INC COM

Equities 444 18,930 PECPLES BANCTRUST INC COM STK ISING  USTOS7S61051
Equities 200 4,104 INC OPPORTUNITY RLTY INVS INC COM
Equities 51,828 4,292,229 FREEPORT-MCMORAN COPPER & GOLD INC
Equities 6600 170,874 UNITED CMNTY BKS IMC BLAIRSYILLE 5A  COT-CAP ST COT-CAP STK
Equities 14,800 78,528 WATERS CORP COM

Equities 1,284 16,204 CITIZENS S 8KG CORP DEL COM

Equities 800 28,120 HMN FINL INC COM

Equities 8700 562.T16 BECKMAN COULTER INC COM



Asset Category Share/Par Value Market Value Asset Desctiption

Equiligs 1271 37,240 MEDTOX SCIENTIFIC INC COM NEW COM NEW
Equilies 300 7,515 CENT BANCORP INC MASS CCM

Equiliss 2304 57,600 SCPIE HLDGS ING COM

Equitiss 5712 83,678 TRIARC COS INC CL B SER 1 COM STH

Equitias 3,800 207,584 CENTY ALUM COCOM

Equlties 14,300 705,933 LEXMARK INTL [INC NEW CL A

Equities 3,000 13,020 WESTAFF [NC COM

Equities 877,356 3BAT0.274 ATRT INC COM

Equities 200 834 INSIGHNIA 5Y5 [INC COM

Equities 3,988 35,533 RIGEL PHARMACEUTICALS IMC COM NEW STK
Equities 6,700 198,858 SHIP FINANCE INTERMATIONAL SOMMON STK
Equities 12,200 10,128 AVANT IMMUNOTHERAPEUTICS (INC COM
Equities 48,000 BA430 GRAY TVINC COMCLE

Equities 33844 £82 448 KING PHARMACEUTICALS INC COM

Equilies 7,500 71,495 AMWORTH MTG AST CORP COM

Equities E00 3,050 IMMUCELL CORP CONM PAR 3010 COM PAR 5010
Equities 3600 147,060 POLYMEDICA CORP COM

Equities 600 126 SHELLS SEAFOOD RESTAURANTS INC COM
Equities B75 21,863 OH VY BANC CORP COM

Equiliss 4,200 83,858 18T BUSEY CORP COM

Equilies 3800 53,384 CROSS CTRY HEALTHCARE [INC COM

Equiles 3300 13,6828 HEALTHSTREAM [NC COM STK ISINS US42222N1037
Equites 500 10,190 LSB COGRP COM

Equites 10,064 80,713 IGATE CORP FORMERLY IGATE CAP OGRP  02/22/2002 COM ST ISINE LS4516901051
Equities 204 3,518 TSR INC COM

Equilies 3.300 144,573 CARBO CERAMICS INC COM

Equities 2800 60,855 1-300 CONTACTS INC COM

Equities 64837 198,000 WALTER INDS INC COM

Equities 3,820 26,460 ZAPATA CORP COM PAR 3

Equitles 3300 13,794 UM TECHNCLOGIES INC COM

Equities 300 28,400 ATRION CORP COM

Equities 750 1,500 ARTISTDIRECT NG COM NEW COM NEWY
Equitles 2647 45,025 CANTEL MEDICAL CORP GOM

Equities 1,800 8,244 DATATRAH INTL INC COM

Equities 3,000 134,220 USANA HEALTH SCIENCES INC CDT-3HS
Equities 7,794 82,274 31 CORP COM 3TK

Equities 5,300 25,334 PRINCETON REVIEW INC COM

Equities 16,800 252 188 PHOENIX CO3 (NG MEW COM COM

Equities 1,500 55,544 SALER-DANFOSS INC COM

Equilies 4] 52 FIBERNET TELECOM GRCUP INC COMPAR  $0.001
Equilies B.100 18.063 INFOCUS CORP COM

Equiles 148 16,202 300 BERKSHIRE HATHAWAY INCDELCL A

Equites 3100 108,562 COMPUCREDIT CORP COM ISIN ¥USZ04TEN{000
Equites 3100 30,442 VISTACARE [INC CL A COM

Equites 10238 489,479 PLAINS EXPL & PRODTHN GO COM

Equites 3975 301,644 WASTE CONNECTIONS INC COM

Equikes 300 1 INTERIORS INC CL A

Equilies 2.300 26,330 HICKORY TECH CUORF COM

Equities 4800 12,432 RENTECH INC COM STH

Equilies 3.000 9.270 CONTINLICARE CORP COM \
Equilies 1,500 48,444 BOLT TECHNOLOGY CORP COM

Equilies 1.300 31,720 FEDAGRIC MTG CORPCLA

Equitias 4.400 4,724 SONIC FORY INC COM

Equities 4,000 94,850 FALCONSTOR SOFTWARE INC COM

Equities 3,300 47 850 MIDWEST BANG HLDGS [NC COM STH

Equitias 4,510 212,847 WEST PHARMACEUTICAL SVCS INC COM
Equities 1.900 8,227 CAMBRIDGE HEART INC COM

Equities 3400 28,818 KVH INDS INC COM STK

Equities 1.000 18,500 COMPX INTLINC CL A

Equities 2,250 45,990 NOBLE [NTL LTD OGM

Equities 4,093 106,656 NOVATEL WIRELESS INC COM NEW

Equities 4,400 T7.484 ANAREN INC COM

Equities 800,366 67,134,700 EXX0ON MOBIL CORP COM

Equities 4,800 182,632 BUFFALO WILD WINGS INC COM STK

Equities 1400 25,410 DELTA APPAREL INC COM

Equities 8,200 430,338 STANCORP FINL GROUP INC COM

Equities 38822 824714 NISGURCE INC COM

Equilies 2700 42,903 MANMATECH INC COM STK

Equilies 43,117 2,790,953 FIRSTENERGY CORP COM

Equiliss 3284 102,827 CAP CY B GROUP INC COM

Equilies 5100 21,369 DYAX CORP COM

Equilies 300 3.800 WARWICK VALLEY TEL COCOM

Equilies 45,060 221,695 GEMSTAR-TV GUIDE INTL [NC COM

Equilies BOO 3,192 EN POINTE TECHNOLOGIES ING COM

Equiles 4.475 71,865 FLUSHING FItL CORP COM

Equilies 337 8,065 FIRST SCUTH BANCORP INC VA COM

Equilies 240 21,665 DIAMOND HILL INVT OH

Equilies F7.588 5,731,388 VALERC ENERGY CORP COM STK NEW
Equikes 1.100 57,332 #RECRGATLA CAP CORPORATION NG TO  IMPERIAL CAP BANCORP 2034550 EFF BI2/07
Equikes 4.000 245,320 ENTMNT PPTYS TR COM SH BEN INT

Equiltes 4400 23,760 AWARE INC MASS COM

Equiles 15,300 680,238 STERICYCLE INC COM

Equiltes 3300 183,303 CUBIST PHARMACELTICALS INGC COM

Equilies 4,000 43,120 ABIOMED INC COM

Equities 1,400 4 FIBERMARK INC COM

Equilies 2100 56,301 KENSEY MASH CORF COM

Equities 1.200 0 MARTIN INDS INC BEL COM

Equities 300 7121 NORTH VY BANGORFP CMT-CAP STK CMT-CAP STK
Equities 2,000 702 EMERGING VISION ING COM

Equities 24,900 1200678 DTE ENERGY COCOM

Equities 2,500 31,425 CALAVO GROWERS INC COM

Equities 20,138 633,541 INTERSIL CORP

Equities 3,100 32,767 10O INC MEW COM

Equities 1,700 1.853 WEGENER CGRP COM

Equities 35,100 1628832 CONS EDISON INC COM

Equities 2,900 10,150 BUCA INC GC-COM ISIN #US1177681094
Equitiss 4,900 60,584 TUESDAY MORNING CORP COM NEW 151N USBE80355054
Equities #30 1.352 GENERAL EMPLOYMENT ENTERPRISES INC COM
Equities £,300 188,606 AMERN AXLE & MFG HOLEINGS INC

Equities 4,800 118,472 ENTERCOMMUNICATIONS CORP CL A

Equities 2,300 99,498 PICO HLDGEZS INC COM NEW STK



Asset Category Shave/Par Value _ Market Value Asset Descriptl

Equilies 18492 643,522 ARCH COAL INC COM

Equilies 2,404 3516 CA 15T NATL BANCORP COM

Equilies 1,004} 11,620 WILLIS LEASE FIN CORF COM

Efquifies &00 8,132 VICON INDS ING COM

Equities 5250 172,673 UNISOURCE ENERGY CORP COM

Equities 380 2,253 ASTEA INTL INC COM MEW STK

Enuitias 8500 380,380 ENDURANCE SPECIALTY HOLDINGS LTD COM  USDH
Equities 300 1,182 ATLANTIC AMERN CORP COM

Equities 1,600 5,216 AIRNET SYSTEMS INC COM STK USDO 01
Equiligs 5600 35,280 INTEGRATED SILICON SOLUTION INC COM
Equilies 8112 258 584 HEWITT ASBOCS IMC CL A COM

Equilas 2600 156,052 PORTFOLIO RECOVERY ASSOCS INC COM
Equiles 895} 133,320 WaALUSAU FAPER CORP COM

Equities 2,700 87,8085 ADVENT SOFTWARE INC COM 5TK

Equities 4300 29,412 TRIMERIS INC COM

Equities 2800 30,856 LOGILITY INC COM

Equities 4.900 212,758 LASALLE HOTEL PPTYS COM SH BEN INT
Equities 2700 28,485 TOLLGRADE COMMUNICATIONS INC COM
Equitigs 8,300 103,501 PENWEST PHARMACEUTICALS CO COM
Equiliss 2,799 134,800 SOVRAN SELF STORAGE INC COM

Equilies 1,500 46,470 EMERITUIS CORP COM STK

Equiles 475 6,603 WAYNE SVG5 BANCSHARES INC NEW COM
Equilies 8.587 297,282 CENT EUROPEAN DISTR CORP GOM STK.
Equibes 14,829 299,774 DELTA PETE CORP OE

Equities 2,500 550 GRAPHON CORP COM

Equilies 20,375 144,255 DENDREQON CORP GOM STK ISIN US24823Q1076
Equities BBO 20,196 DESERT CMNTY BK VICTORVILLE CALIF CMT-8HS CMT-SHS
Edquities 14,150 885366 TEL & DATA BYS INC COM STK NEW

Equities 3,500 5,040 QPTIO SOFTWARE INC COM STK ISINg US68836901060
Equities 14,743 1,285,617 AMBAC FNCL GROUP COM STK

Equities 53,100 1,551,520 NETWORK APPLIANCE INC DEL

Equities 4,410 241,800 VARIAN INC COM

Equities 6624 183485 MKS INSTRS INC COM

Equities 2,186 57,142 NORTHWEST BANCORP INC PA COM STK
Equities 5,100 56,916 PERICOM SEMICONDUCTOR CORP COM
Equilies 2,600 63,856 CORNELL COMPANIES INC COM

Equites 11812 117.057 ARIBA INC COM MEW

Equilies 1600 55,344 STEINWAY MUSICAL INSTRS INC ORD COM
Egquilies 32,534 1,926 983 SEMPRA ENERGY INC COM STK.

Equilies 23.200 89,184 BAMK OF THE OZARKS INC COM

Equities 2.150 127,575 AMERICAN PHYSICIANS CAP INC COM

Equities 15,400 1,139,138 GARMN GARMIN CORPORATION

Equities 4,400 307 296 NUTRI 8YS INC NEW COM

Equities 2000 54,320 VITAL IMAGES INC COM

Equilies 000 3.600 TARRANT APPAREL GROUFP COM STK

Equities 5516 184,163 CEC ENTMT INC COM

Equities 2,300 95,151 KEYSTONE AUTOMOTIVE INDS INC COM

Equilies 11,400 470,364 RESMED INC COM

Equilies 5,600 534,866 METTLER-TOLEDG INTL INC COM

Equibes 6,000 67,380 NEURCCRINE BIOSCIENCES INC COM

Equilies 3,200 295,068 ¥REORGIBIOSTIE INC CASH MERGER EFF  &/28/07
Equibes 4006 77.783 SYKES EMTERPRISES INC COM

Equities 7.400 11,322 AUTHENTIDATE HLDG CORF COM

Equilies 2.000 124410 CARRIZO QIL & GAS INC COM

Equilies 1.800 0 PHOTOELECTRON CORP COM

Equities 25,260 1,327 160 NCR CORP COM

Equities 595 14,710 CCF HLDG CO COM

Equities 11,700 108,342 KRISPY KREME DOUGHNUTS INC COM STK
Equities 3744 262 494 Al EXANDRLA REAL ESTATE EQUITIES INC COM
Equilties 84,720 4,173,146 METLIFE INC COM ISIN US59158R 1086

Equities 6,003 78,519 BLOUNT INTL INC NEW COM

Equities 1,50 53,895 RAMCO-GERSHENSON PPTYS TR COM SH BEN INTCOM SH BEN INT
Equities 556,700 10,672,557 ORACLE CORP COM

Equities 3000 190,110 PS5 BUSINESS PKS [INC CAL COM

Equities 5,002 230,119 MCCLATCHY COCLACLA

Equiies 12,550 458,958 OGE ENERGY CORF COM

Equilies 3,100 24473 ONYX PHARMACEUTICALS IMC DEL COM
Equilies 2.100 4 HAMILTON BANCORF INC FLA COM

Equities 2,800 5,006 EF MEDSYSTEMS INC COM

Equities 4953 372,515 ANIXTER INTL INC COM

Equities 4,900 34,202 #REQRGINCVASTAR FINL INC REV SFLITTO NOVASTAR FIML 2033911 772747
Equities 2,236 3,734 18T ALBANY COS INC COM STK

Equities 5642 317,554 GETTY IMAGES INC COM

Equitias 4,100 267 AFFINITY TECHNOLOGY GROUP INC COM
Equities 4,500 87,345 #RECRGMANOX IMC CASH MERGER EFF 8/2/07
Equities 22,500 324,450 ANNALY CAP MGMT INC COM

Equilies 5,400 59,345 ARENA PHARMACEUTICALS INC COMISIN - US0400471027
Equities 12,600 40,446 LEAICON PHARMACEUTICALS INC COM STK
Equilies 1,200 13,152 MEADODWEROOK INS GROUP INC COM

Equilies 5879 279,219 ILLUMINA INC COM

Equiligs 3,150 55,440 QCEANFIRST FINL CORP COM

Equilies. 7.400 256,114 SILCON LABORATORIES INC COM

Equilies 10,023 520,043 LAMAR ADVERTISING COCL ACOM

Equiles 5,400 53,120 QAD INC COM

Equilies 21873 793,078 VENTAS INC RETT

Equiles 7.206 185,024 HARTE-HANKS ING COM (NEW)

Equilies 2.550 111,818 WINTRUST FINL CORF COM

Equites 15,500 682,812 FRONTIER CIL CORP COM

Equities 17474 486,826 #REOQRG SKY FINANCIAL INC CASH AND STOCK MERGER SEC 2-407055 EFFECTIVE 7-2-07
Equities 2,043 1,882 ACE COMM CORP COM

Equities 4,110 114,792 PFF BANCORP INC COM

Equities 700 18,964 CAM COMM SOLUTIONS INC COM

Equities 1,500 2,085 STOCKERYALE INC COMUSD0.001 {(RESTRICTEC)
Equities 11,582 877,684 R H DONNELLEY CORP COM NEWY

Equities 4,500 53,235 PDF SOLUTIONS INC COM

Equitias 2,400 22,535 ALLIANCE WAGING INC DEL COM NEW

Equilias 33860 23874,375 ZIMMER HLOGS INC COM

Equitizs 4,074 217755 RALCORP HLDGS INC NEWVY COM

Equities 1,400 3,444 TOR MINERALS INTL INC COM

Equities 1,000 15,160 FRIENDLY ICE CREAM CORP NEW COM

Equities 500 3,350 PARAGON TECHNOLOGIES INC DEL



Asset Category Share/Par Value Market Value Asset Cescription

Equities 5.400 206,828 MYRIAD GENETICS (NG COM

Equities 26,500 892 255 CITRIX SY¥5 INC COM

Equities 16,372 234822 S FINL GROUP INC COM

Equities 4,780 338,615 HILROY RLTY CORP COM

Equities 3,402 120,737 CABOT MICROELECTROMICS CORP COM
Equities 3.000 13,560 STRATEGIC DIAGHOSTICS INC COM
Equities 8,000 343,840 HANSEN MAT CORP COM

Equities 2,700 2,787 FOULUS ENMHANCEMENTS INC COM

Equities 8,034 245,358 MEQICIS PHARMACEUTICAL CORP CL A NEW
Equities 408 4,404 BROADWAY FINL CORP DEL COM

Equities 3,800 74,518 A C MOORE ARTS & CRAFTS INC COM
Equities 7.748 155,230 ZORAN CORP COM

Equities 12,160 438,055 LAIDLAW INTL [NC COM STH

Equities 1,308 7670 MISOMIX INC COM

Equilies 3,008 82.050 OS18YS INC COM

Equilies 1,508 127,365 APCO ARGENTINA INC CAYMAN IS SHS STK
Equilies 1,000 47,000 STRATTEC SEC CORP COM

Equilies 6,100 8,052 HEMISPHERX BIOPHARMA INC COM
Equilies 3,400 5,916 BSTN COMMUNICATIONS GROUP INC COM
Equilies 500 18,495 ARK RESTAURANTS CORP COM

Equities 3.500 5,800 LANDEC CORP COM

Equilies 18.200 974,706 GNT PRIDECO INC COM STK ISING US36621G1013
Equilies 2700 21,098 MOVADO GROUP INC COM

Equities 31.360 1.184.083 LYONDELL CHEMICAL CO COM STK
Equities 268,337 2,245 493 HARRAH 5 ENTMT INC COM STK

Equities 8,228 115,192 ASPEN TECH INC COM

Equities 1.600 75,240 MORNINGSTAR INC COM STK

Equities B,700 250,038 TUPPERWARE BRANDS CORPORATION
Equities 20,801 138367 POWERWAVE TECHNOLOGIES INC COM
Equities 24,747 1,030,860 PLUM CREEK TIMBER CO INC COM

Equities 5800 104,806 POZEN ING COM

Equities 5,300 318,024 WATSON WYATT WORLOWIDE (INCCL A
Equities 3400 74,276 IBLE CAPRI CASINGS INC COM

Equities 3,300 71,181 PROGENICS PHARMACEUTICALS ING COM
Equities 6,780 51.480 SECURE COMPUTING CORP COM

Equilies 8,300 39,816 INSPIRE PHARMACEUTICALS INC COM
Equilies 4,700 290,977 W-H ENERGY SVCE INC COM

Equilies 4,753 337978 JACK IM THE BOX INC COM

Equilies 8,400 53,440 NEXTWAVE WIRELESS INC COM STk
Equilies 2,500 T1.600 ATLC TELE-NETWORK INC COM NEW
Equilies 10,300 B72,487 MANGR CARE INC NEW COM STK

Equities 13,100 75,848 TIVG INC COM

Equilies 3.400 72,726 HUDSON HIGHLAND GROUP INC COM
Equities 14,948 376,340 RLTY INC CORP COM

Equities 5,801 181,156 AMCOL INTL CORP COM

Equities 1,200 9,456 VIDED DISPLAY CORP COM

Eguities 12,760 280,455 USEC INC COM

Equities 3,737 68,892 LS INDS INC OHIO COM

Equities 12334 239,840 WASH FED INC COM

Equities 3,500 27,185 SEMCO EMERGY INC COM

Equities 8,242 530,127 FLOWSERVE CORP COM

Equities 479 86,586 GGERMAMN AMERN BANCORP INC CGM 8TK
Equities 2,500 17,150 NANCMETRICS INC COM DELAWARE
Equities 29,720 1,454,497 SANDISK CORP OGM

Equities 3450 17,285 ACME COMMUMNICATIONS INC COM STK
Equities 5992 343,162 DRS TECHNGOLOGIES INC COM

Equities 1,006 2,670 #RECRGAOMED INC CASH MERGER EFF 8f16/G7
Equities 7106 235,578 RESOURCES CONNECTION ING SOM
Equities 1821 30,210 REP BAMCORP INC Ky CDT-CL A COM 8TK
Equities 37068 2387 179 GENZYME CORP COM

Equities 12,750 510 FINCVA GROUP INC COM

Equities 1,800 7.632 HANOVER CAP MTG HLDGS INC REIT
Equities 4,400 115632 GETTY RLTY CORP NEW COM

Equities 3,600 62,208 A SV INC COM

Equitias 2649 216,527 NATIONAL RETAIL PPTYS NG COM STK
Equities 18,351 343,083 PEOPLES UTD FibL INC COM

Equities 266,905 2,515,008 FORD MTR CO DEL COM PAR $0.01

Equilies 1,400 17.054 TRAILER BRDG INC COM

Equilies 5,600 163,520 MOBILE MINI [NC COM

Equilies 42,970 664,316 # REGRG SERVICEMASTER CO CASH MERGER EFFECTIVE 7-24-G7
Equiltes 1,500 38,505 NUCOZ INC COM

Eouiles 5.300 15,900 EMERSON RACIO CORP COM NEWY

Eouities £.762 152,616 INSIGHT ENTERPRISES INC COM

Eouilies 1,900 63,194 AMBASSADGRS INTL INC SOM

Equiliss 7732 137,086 #ERECRGANNKEEPERS USA TR CASH MERGER EFFE/23/07
Equilies 11.357 482,105 CHOICEPOINT NG COM

Equilies 17800 72,864 MPS PHARMACEUTICALS INC COM

Equilies 2.500 79,025 TITAN INTL BNC [LL SOM

Equilics 4.500 £4,876 PC COMNECTION INC COM

Equilies 50 700 ELECTR CLEARING HOUSE INC COM PAR $0.01 NEW
Equilies 22578 1,301,506 COVENTRY HEALTH CARE INC COM
Equilies ¥2.200 72,200 PRIMUS TELECOMMUNICATIONS GROUP INC PRTL
Equiles 17441 454 512 PERWINELMER NG COM

Equilies 8.930 906,931 DIAMOND GFFSHORE DRILLING INC COM
Equilies 19.605 475225 CONVERGYS CORP DE COM

Equities 8,903 610,390 COVANCE INC COM

Equities 15820 1,130,656 CAMERDN INTL CORP COM STK

Equities 380 12,675 HAWTHORN BANCSHARES INC COM STK
Equities 7o0 11,368 PREMIER FINL BANCORP INC COT-CAP 3TK  CDT-CAP 5TK
Equilies 3.982 14,637 PLATO LEARNING INC COM STK

Equities 7318 90,024 SALIX PHARMACEUTICALS LTD COM DE
Equities 1,800 126,502 M & F WORLDWIDE CORP COM

Equities 5400 152,070 PINMACLE EMTMT INC COM

Equities 25,200 1,788,826 ITT CORP [NC COM

Equities 2,000 48,620 INTEGRAL SYS [NC MD COM

Equities 1.300 4,277 S1GA TECHNOLOGIES INC COM

Equilies 8,900 583 CARDIODYMNAMICS INTL CORP COM
Equilies 4.200 G U S WIRELESS CORP COM

Equrilies 300 474 ANTARES PHARMA INC COM

Equilies 17,100 1,362 528 SUNOCO INC COM

Equilies 3.000 150,000 SURMODICS INC COM



Asset Category Share/Par Value  Market Valte Asset Description

Equitiss 2800 £2836 EXPONENT INC COM STK

Eruities 2,500 12,450 SQURCE INTERLINK COMPANIES INC COM MEW
Enuities 5400 157680 AARON RENTSINCCLBCLE

Enuities 5,100 10.302 ATS MED INC COM

Equilies 2,800 125,880 DRIL-GUIP INC COM

Equilies 1,200 7.188 TRANSACT TECHNOLOGIES iNC COM
Equiles 4,537 42,058 ACETO CORP COM

Equities 6,722 173,455 ABM [MDS INC COM

Equities 2,100 52,920 ALAMO GROUP NG COM

Equities 5,485 152,924 ALASKA AR GROUP ING COM

Equities 4571 184,851 ALBANY INTL CORP NEWCL A

Equities 16,780 415,353 ALBEMARLE CORP COM

Equities 1.300 79,287 ALICC INC COM

Equitias K1 319,916 ALLEGHANY CORP DEL CUM

Equities 48,425 26758985 ALLERGAN [NC COM

Equities 4,864 482 266 ALLIMNT TECHSYSTEMS INC COM

Equities 5,100 98481 AMERICAN SUPERCONDUCTOR CORP SHS
Equities 1,600 55,360 AMERN WOOUDMARK CORP COM

Equities &£,200 1458908 AMERISTAR CASINGS INC COM STK USDO.21
Equities 16,563 438 907 AMERICREQIT CORFP COM

Equitios 4,200 16,380 NAVARRE CORP COM

Eguitios 4,608 42,586 OMEGA PROTEIN CORF COM

Eguities 2,500 350 ANDREA ELECTRS CORP COM

Eguilies 1,700 35,838 ANGELICA CORP COM STH

Equilies 161,500 5,294,240 ANHEUSER BUSCH COS [NC COM

Equilies 9,754 345,487 ANNTAYLOR STORES CORP COM

Equilies 20,230 B01,917 AVNET [INC COM

Equilies 62,200 2,285,850 AVON PRODS INC COM USD0.25

Equities 1,500 800 VIEWGCAST GOM INC COM

Equilies 2290 48,365 18T PL FiNL CORP DEL GOM

Equilies 5.400 135,872 EXCEL MARITIME CARRIERS COM STK
Equities 42,400 2,300,584 AMAZON COM NG COM

Equities 40,960 1,164,962 BJ SvCS CO GOM

Equities 3,969 212,024 BOK FINL CORP COM NEW

Equities 13,388 327,715 BANCORPSOUTH INC COM

Equities 20,158 238,445 #REORGMBISYS GROUP INC COM CASH MERGER EFF 8/1/07
Equities 105,260 4,353,488 ¥REORGAANK MY GO INC BNK NY MELLON CORP2033428 EFFECTIVE 67/02/07
Equities 4,388 73,236 BK GRANITE CORP COM

Equities 3680 5,588 BNCCORP NG COM

Equities 180G 38,684 FIRST LONG 1S CORP COM

Enquities 272% 283,128 LANDAMERICA FINL GROUP INC COM
Equties 500 9,612 ACME UTD CORP COM

Equities 30,991 1,124,644 CROWN CASTLE INTL CORP COMSTK
Equities 50.008 20655600 NVIDIA CORP COM

Equities 5,600 127,456 VASCO DATA SEC INTL INC COM

Equitiss 44,325 46,433 COVAD COMMUNICATIONS GROUP INC COM
Equitiss 5000 35,600 SYMPLICITY INC OC-COM

Equilies 441 554 15,529,454 WELLS FARGO & CO NEW COMSTK

Equiliss 1,800 8334 INTEST CORP COM

Equitiss FOO 66,690 PATRIOT TRANSN HLDG INC COM

Equities 55,175 2575017 BEST BUY INC COM 5TH

Eguilies €.089 452 047 LINCOLN ELEC HLDGS [INC COM

Equilies 14,900 4,384 #REQRGIGENTA INC REV SPLIT TO GENTA NC 2033780 EFF 071307
Equilies 9061 118,780 88 CENTS ONLY STORES COM

Equilies 33688 91,062 BOSTON PRIVATE FINL HLDGS INC COM
Equikes 2020 67,569 T-3 ENERGY SVCS INC COM

Equilies 1.200 144 PORTA SY5 CORP COM NEW COM NEW
Equiies ’ 400 30,228 BIO RADLABS C CL A

Equilies 32,4325 1.482 471 BIOMET INC COM

Equites B8z 15,038 BOWL AMERINC CL AGL A

Equities 7.960 388,601 BOYC GAMING SORP COM

Equilies 6,602 126,805 BOWWNE & CO INC GOM

Equities 2,000 14,840 BRIGGFORD FGODS CORP COM

Equllies 1,300 1,313 ACCESS WORLDWIDE COMMUNICATIONS ING SOM STK
Equilies 1,350 26,217 TESSCO TECHNOLOGIES NG COM

Equities 55,300 757057 BEA SYSINC COM

Equities 8468 534,289 CORRECTIONS CORP AMER

Equities 59,439 2,498,958 AMERICAN TOWER CORP CLA

Equities 3,375 £1,324 BALCHEM CORP COM

Equities 5600 162,232 SONIC AUTOMOTIVE INCCL A

Equities 1,266 2840 CRYQ-CELL INTL INC COM

Equities 8,700 464,837 CARLISLE COMPANIES INC COM

Equities 3611 476,549 CARPENTER TECH CORP COM

Equities 2,008 2500 CARRINGTOMN LABS INC COM

Equities 2643 51,159 CASCADE BANCORP COM

Equities 56,300 1.847 880 CHES ENERGY CORFP COM

Equities 2,887 37.547 CHES CORP COM

Equities 200 5,078 CHGO RIVET & MACH GO COM

Equities 28000 681,520 CHICOS FAS INC COM

Equities 2,088 360,228 BJS WHSL CLUB IMC COM STK

Equities 1.2068 5,248 NATCO GROUP ING CL A 151N US83227W2035
Equities 43,350 4,259,392 DOMINION RES NG Via NEW COM

Equities 8,700 582,023 #REQAGHARMOR HOLDINGS INC CASH MERGER  EFF 731407
Equities 2,400 57,698 S W BANCORP INC OKLA COM

Equities 1400 34,622 PRICESMART INC COM ST

Equities 5,000 125,250 FRESH DEL MONTE PRODUCE iINC COM STH
Equities 900 33,5T0 DUCKWALL-ALTO STORES ING NEW COM
Equities 18,500 63,0058 SILICON STORAGE TECH INC COM

Equities 8,100 37,260 MICROTEX MED HLDGS INC SOM

Equities 4,047 39,084 COACHMEN INDS INC COM

Equities 4,200 93,450 COHU INC SOM

Equities 1,300 12,532 COBRA ELECTRS CORP COM

Equities 1,283 64,535 COCA COLA BOTTLING CO CONS COM
Equities 1,430 12,768 ONVIA INC COM NEW

Equities 3,000 121,110 RED ROBIN GOURMET BURGERS INC COM
Equities 0,470 865,239 ECWARDS A.G INC COM

Equities 4,837 70,320 ELECTRO REMNT CORP GOM

Equities 43,380 2,052,742 ELECTR ARTS COM

Equities 5,400 112,320 ELECTRGO SCIENTIFIC INDS INC SOM
Equities B&75 121,537 EDGE PETE CORP DEL COM

Equities 48,021 1,240,265 RELIANT ENERGY ING COM



Asset Category SharefPar Value  Market Vafge Asset Deseription

Equities 2,200 13,750 CNSMR PORTFOLIC SVCS DEL
Equities 16,250 518,518 CONTLAIRLINC CL B

Equitiss 5311 167,287 CATALINA MARKETING CORP COM
Equities 8,600 237 532 COOPER TIRE & RUBBER CO COM, NO PAR
Equities TOO 14,721 NOBILITY HOMES INC COM

Equities &,708 500,615 WNWVITROGEN CORP COM

Equities 2850 94,046 PHARMANET DEV GROUP INC COM
Equilies 7,700 21,252 THERMOGENESIS CORP COM NEW
Equilies 4000 175840 ARTHROCARE CORP COM

Equiliss 7300 39.785 EMCORE CORP COM

Equilss 2,500 7.035 CRITICARE 8YS INC COM

Equilies 1,473 62,632 CROSS TIMBERS RTY TR TR UNIT
Equiles 2500 40850 CROSSEATCOCLA

Equitiss 1.200 4880 CROWN CRAFTS INC COM

Equities 31,700 3,827 458 DEERE & COCOM

Equities 20220 773617 DENTSPLY INTL [NC MEW COM
Equities 6,228 260,455 DELPHI FINL GROUP INC CL A

Equities 500 15,510 DELTA NAT GAS INC COM

Equilies 28,900 1.478,235 DOVER CORP COM

Equities 135,048 5,971,734 DOW CHEM CO COM

Equilies F.300 418,385 DOW JONES & CO INC COM

Equilies 8718 195,283 EGTY HNS INC COM

Equities 4,000 11.560 EXACT SCIENCES CORP COM

Equitles 80162 2017678 JUNIPER NETWORKS INC COM
Equities 6,225 151,282 BROWN SHOE [INC MEW COM

Equities 43,200 GB.688 GATEWAY [NC COM

Equities 4,650 138,663 FiNL FED CORFP COM

Equities 12124 600,138 FIRST AMERN CORP CALIF COM
Equities 1,601 194,584 15T CTZNS BANCSHARES INC N C CL A
Equities 8.275 138,032 15T FINL BANCORP OH COM

Equilies 13.500 62235 IMPAC MTG HLDGS INC COM

Equilies 1.300 18,837 FLEXSTEEL [MDS INC COM

Equiliss 3.312 274 830 #RECRGIFL E COAST INDS INC CASH MERGER EFF 7/28/07
Equittes 1.659 13,518 FLORIDA PUB UTILS CO COM

Equiltes 8477 551,948 FL ROCK INDS INC COM

Equiltes 83,850 1.603,445 GAP [NC COM

Equities 9,932 244 228 GARTMER INC COM

Equilies 5,650 327,513 GATH CORP COM

Equilies 1,850 58,202 GEHL CO COM

Equilies 36,466 1,930,875 GENERAL GROMTH PPTYS INC COM
Equities 48,700 2,845,054 GEN MILLS INC COM

Equities £3.700 24067 860 GENERAL MOTORS CORP COMMON STOCK
Equities 3,200 167,392 GEWNESCO INC COM

Equities 1300 102,362 GREEN MTH COFFEE ROASTERS
Equities 1.000 30,220 GREENBRIER COS INC COM STK
Equities 4,498 268,126 GREIF INC.

Equities 3,701 42532 GRUBB & ELLIS CO COM PAR 50.01
Equities B412 232,685 HEALTHCARE RLTY TR

Equities 28,9345 837,718 HLTH CARE PRTY [NVS [NC COM
Equities 9,863 39{,241 HEALTH CARE REIT [NC COM

Equities 4,950 146,025 HEALTHCARE SVCS GROUP INC COM
Equities 5,200 97,812 HUTCHINSON TECH INC COM

Equities 3,800 83,612 I-FFLOW CORP COM NEW

Equities 2,550 108,497 ICU MED IMC COM

Equities 4,088 221,312 IHOP CORP MNEW COM

Equities 5,800 145,406 NEWCASTLE INVT CORP NEW COM
Equities 2,100 T2,345 INGLES MKTS INC CL A

Equities 3,700 5920 INNOVEX [NC COM

Equities 10,597 165,478 INPUT/QUTPUT INC COM

Enquities 5,400 117,774 INSITUFORM TECHNOLOGIES [MC CL A COM
Enquities 4.200 327,348 ITROM INC COM STK MNPV

Equities 1.200 2,784 JACO ELECTRS IWNC COM

Equities 26,320 580,882 JABIL CIRCUAT INC COM

Equities 16,740 962,717 JACOBS EMGR GROUP [NC COM
Equilies 3,200 40,160 KEITHLEY [NSTRS INC COM

Equilies 35,400 1.833,366 KELLOGG CO COM

Equiles 3463 97,380 KELLWOOD CO COM

Equiles 3,556 97 648 KELLY SERVICES INC CL A COM
Ecilies 18.518 733578 LENNAR CORPCL A

Equites 23702 B35,496 LEUCADIA MATL CORP COM

Equilies 2,986 54,408 LIBBEY INC COM

Equiies 13,250 582,073 LIBERTY PPTY TR 8H BEN INT

Equilies 6,500 816,585 MYMEX HLDGS INC COM STK

Equilies 5800 40,383 ARCGULE INC COM

Equilies 4,000 71,560 CINEMARK HLDGS INC COM

Equiies 15912 136,001 REALNE TWORKS NG COM

Equilies 1,600 72,016 AEP INDS INC COM

Equilies 5793 191,425 AAR CORP COM

Equites 13,250 875,183 AGCQO CORPCOM

Equilies 29,200 769,420 AMR CORP COM

Equilies 1,500 2,370 ADVANCED PHOTONIX INC CLA CL A
Equilies 4,300 250,088 #REQRGADVANCED MAGNETICS INC WC TO  AMAG PHARMACEUTICALS INC 2034168 725107
Equilies 72200 1,032,450 ADVANCED MICRO DEVICES INC COM
Equilies 2,000 8,880 AETRIUM INC COM STK USD0.061
Equities 16,5080 3,102 COMMUNICATION INTELLIGENCE CORP DEL MEYWW COM
Equities & 400 2,222 WORLDGATE COMMUNICATIONS INC COM IS LISS8156L3078
Equilies 368,454 1,131,701 NEWELL RUBBERMAID INC COM
Equites £4,400 3283112 LOEWS CORP COM

Equiltes 2800 64641 LO JACK CORP COM

Equiles & 400 231,088 LONGS DRUG STCRES CORP COM
Equikes 15200 287 584 LOUISIAMA-PACIFIC CORP COM
Equikes B.568 688896 MAMITOWOUC INC COM

Enuilies 2,700 64,152 MARCUS CORP DEL COM

Equities 1,295 627 505 MARKEL CORP HOLDING CO COM
Equities 4,880 244,781 MORDSON CORP COM

Equities a60 32,480 GRIFFINLD & NURSERIES INC COM
Equities 2,160 49,896 5 ¥ BANCORP INC COM

Equities 1.400 35,238 NATIOMAL RESH CORP COM

Equities 2395 137 545 MARKWEST HYCROCARBON INC COM
Equities £.400 124,608 18T CHARTER CORFP COM

Equities 19,500 1,381,856 ROCKWELL AUTOMATION



Asset Category ShareiPar Value  Market Value Asset Description

Equitias 2.400 44,904 1CT GROUFR INC COM

Equities 9.438 234,912 AFFYMETRIX INC OC-CAFP STH.

Equities 39,000 2,287,350 NUCOR CORP COM

Equities 3,340 44 455 MU HORIZONS ELECTRS CORP COM
Equities 1,500 9,504 SONUS PHARMACEUTICALS INC COM
Equities 4,827 254,431 INTERNATIONAL SPEEDWAY CORPCL A
Equities 9,990 452 937 8T JOE CO COM

Equitias 680 6,348 SMITHWAY MTR XPRESSCORP CL A
Equitiss 1,360 24,817 MITCHAM [NDS INC COM

Equities 8482 533,457 RELIANCE STL 2 AL CO COM
Equitiss 2,000 50,400 MYMAGIC INC COM

Equiliss 680 8,220 O | CORP COM

Equitiss 1012 18,226 MARTEN TRANS LTD COM

Equitiss 53,460 1,520,288 MASCO CORP COM

Equiliss 1,050 35,070 MASSBANK CORP READING MASS COM
Equities 4,727 74,781 MASTEC INC COM

Equitios 8,400 237,972 AMER GREETINGS CORP CL A COM
Equiliss 8,714 273,126 MENTOR CORP COM

Enuilies 14,165 186,553 MENTOR GRAPHICS CORP COM
Equities 322985 22,618,710 AMERN INTL GROUP INC COM

Eauities B0 6,360 AMERICAN MED ALERT CORP COM
Eaquities 1350 31,650 MERCHANTS BANCSHARES INC COM
Equilies 3000 23670 MERIX CORP COM

Equilies 2000 80,180 AMPCC-PITTSBURG CORP COM
Equiligs 20,500 BE0.244 AMYLIN PHARMACEUTICALS INC COM
Equiligs 5,051 132,286 ANCHOR BANCORP WIS INC COM
Equiligs 65,174 3,388,396 ANADARKO PETRO CORP COM

Equilies 4,100 158,777 ARKANSAS BEST CORP DEL COM
Equiltes 4,07g 156,028 ARROW INTL [NC COM

Equiligs 1,050 23,111 ARROW FINL CORP COM

Equities 7,810 6584438 ARROW ELECTR INC COM

Equities 4,400 301,828 ATWOOD QCEANICS INC COM

Equilies 4800 52662 ALDIOVOX CORPCL A

Equities 32,300 1,520,684 AUTQDESK ING COM

Equities 77,307 3,747 070 AUTOMATIC DATA PROCESSING INC COM
Equities 14,700 487,746 BEMIS CO INC COM

Equities 46,160 1,443,199 BED BATH BEYOND INC COM

Equities 5,250 24,230 BELL MICROPRODUCTS INC COM
Equities 1,360 4,745 BELL INDS [INC COM STK.

Equities 41,748 975604 BLOCK H & R INC COM

Equities 5,200 164,796 BLYTH INC COM

Equities 4,200 39,584 CAPITAL SR LIWING CORF COM

Equilies 4,400 138,512 COINSTAR INC COM

Equities 4,100 46,221 DIGIMARC CORP COM 5TK

Equities 5,579 5,526 PFSWEB INC COM

Equities 72087 112,796 METHODE ELECTRS INC COM

Equities 2,400 76,776 ANSOFT CORP COM

Equities 4,900 13,083 QUICKLOGIC CORP COT-COM STK
Equilies 1,600 64,656 BON-TON STORES [MC COM

Equities G800 3,105 BOMBAY INC COM

Equities 5,007 65657 PEGASYSTEMS INC COM

Equities oD 48650 CPCORP COM

Equities 30,788 528,040 CMS3 ENERGY CORP COM

Equities 10,168 138,380 VIROPHARMA INC COM

Equities 8600 345,080 SPIRIT AEROSYSTEMS HLDGS INC CL A
Equities 10,818 217,117 CHE RESTAURANTS INC COM STK
Equities 2480 103,964 CHA FNCL CORPCOM

Equities 5458 68,480 CAMBREX CORP COM

Equities EAEL] 520625 CAMDEN PPTY TR SH BEM INT

Equilies 2400 24,760 COLLAGEMEX PHARMACEUTICALS INC COM
Equities 1,800 12,096 DATALINK CORP COM STK

Equities 3.800 15,785 CALIFCRMIA MICRO DEVICES CORP COM STH NPV
Equilies 10,917 184432 CALLAWAY GOLF CO COM

Equities 1,400 10,080 CHAMPION INDS INC W Y COM

Equities 5625 416,025 CERADYME N DEL COM

Equities 1,200 26,736 FAMDUS DAVES AMER INC COM
Equities 4418 47 526 CASELLA WASTE SYS INC CL ACOM 5TK
Equities 9,345 518423 CERNER CORP COM

Equities 20,860 223,748 CHARMING SHOPPES INC COM

Equities 5870 97 870 STEAK M SHAKE CO COM

Equities 7008 19,320 SYNTRCLEUM CORP COM

Equities 16,362 135,805 CIRRUS LOGIC INC COM

Equities 10,797 197.585 CITIZENS REPUBLIC BANCORP INC
Equities 7.252 51654 CITIZENS IMC CL A

Equities 5817 442816 CITY NATL CORP COM

Equities 14,600 354,926 HUNTSMAN CORP COM 5TH

Equities 3.450 6.348 WILSONS LEATHER EXPERTS [NC COM
Equities 28,764 758,982 CARMAX (NC COM

Equities 3,065 11 ACCEP NS COS INC COM

Equities o0 3,405 MEDIALINK WORLODWIDE INC COM ST
Equities 1,200 5816 HAUPPALIGE DIGITAL INC COM

Equilies 1606 26,965 MAINSOURCE FINL GROUP INC COM
Equities 15,048 575887 PHARMACEUTICAL PROD DEY INGC COM
Equities 7,840 204,075 FELCOR LODGING TR INC COM

Equities 18600 37,888 MEASUREMENT SPECIALTIES INC COM
Equities 128,704 6,543,311 DU PONT E 1 DE NEMDURS & CO COM ST
Equities 2,306 59,178 DUCOMMUN INC DEL COM

Equilies 23972 855081 DUKE RLTY CORP COM NEW REIT
Equilies 21 660 96,384 ABRAXAS PETE CORP COM

Equities 9,387 264,156 ACKIOM CORP COM

Equilies 40,118 1,116,428 EASTMAN KODAK CO COM

Equilies 1,125 32,683 EASTN CO COM

Equilies 46,200 2,888,424 ACE LTD ORD ST USD0.0416

Equilies 4,600 414 #REORGALETON INC REY SPLIT & NIC TS SYNVISTA THERAPEUTICS 2034172 7125107
Equilies 20,700 1,925,106 EATCON CORP COM

Equilies 18,852 832,881 EATON VANCE CORP COM NON VTG
Equities 50,600 1,118778 ALTERA CORP COM

Equities 1.650 27,918 AMERICA SYC GROUP INC COM
Equities 6212 92,869 ENZO BIDCHEM INC COM

Eaquilies 28,717 320,249 EQUIFAX INC COM

Equities 5,832 162,070 AMCORE FINL INC COM



Asset Category Share/Par Value  Market Value Asset Description

Equities 120,600 14,718,024 AFPLE INC

Equilies 2,929 85673 COLUMBIA BKG SYS INC COM

Equities 8,100 18,521 COLUMBIA LAB INC COM

Equitias 1,600 21,952 RIVERVIEW BAMCORF IMC COM STK
Equities 8,100 314,928 EAST WEST BANCORP INC COM

Equilies 5,000 184,550 BRIGHT HORIZONS FAMILY SOLUTIONS INC COM
Equilizs 4,100 25,215 AVIGEN INC COM

Equilizs 183,118 3,837,255 APPLIED MATERIALS INC SOM

Equilies 46, 0Q0 545,660 COMPUWARE CORP COM

Equilies 4275 196,446 COMTECH TELECOMMUNICATIONS CORP COM NEW
Equities 26600 219,184 GREY WOLF INC COM

Equities 9,644 176,714 PSS WORLD MED INC COM

Equities 49,800 2,255 940 PG& E CORP COM

Equities 3,300 156,684 PETRO DEV CORP COM

Equities 2,200 34,342 APPLIED SIGNAL TECH INC COM

Equities 1,237 12,283 ASTRO MED INC MEYY COM 5TK

Equities 71.278 1,914,527 CONAGRA FODDS (NC

Equities 12,400 22,196 CONCURRENT COMPUTER CORP NEW COM NEW
Equities 5,000 53,450 BLUEGREEM CORP COM

Equilies 3,780 23,814 NAPCO SEC SYS INC COM

Equibias 7.700 55,871 ASYST TECHMOLOGIES INC COM

Equilias 1,600 51,008 ASTROMICS CORP COM

Equilies 5700 116,679 DSP GROUP INC COM

Equilies 7200 154,656 DAKTRONICS INC COM

Equilies 34,174 2,580,137 DANAHER CORP COM

Equities 1.000 3,320 DATA | O CORF COM

Equities 13,850 1,452 588 ALLEGHENY TECHNOLOGIES ING COM
Equities 10,500 84 630 #REQRGIAGILE SOFTWARE EFF 7-168-07 CASH MERGER
Equilies 1,100 11 ATCHISON CASTING CORP COM

Equilies 1,500 20,685 BTU INTL INC COM

Equities 28,993 875,488 BMC SOFTWARE INC COM STK

Equities 44,800 3777437 BAKER HUGHES INC COM

Equities 1,600 58,440 BAKER MICHAEL CORP COM

Equities 1,660 42 820 BARRETT BUSINESS SEWCS INC COM
Equities 2.218 30,248 BASSETT FURNITURE INDS INC COM STK
Equilies 7.900 548,576 BAUSCH & LOMS INC COM

Equilies a2.0a1 5,168,407 BAXTER INTL INC COM

Equiies 13,000 424,190 BRUNSWICK CORP COM

Equilies 3,400 142,766 BRUSH ENGINEERED MATLS INC HLDGS CO COM
Equities 1,800 41364 BRYN MAWR BK CORP COM STK

Equilins 2,230 87,862 BUCKLE INC COM

Equities .600 1,143,604 CABLEVISION MY GROUP CL A COM

Equities 8170 389,546 CABOT CORP COM

Equities 14,708 542,431 CABOT OIL & GAS CORP COM

Equilies 4,600 224710 CACTINTL IMC CL A

Equities 3,000 107,730 CASTLE AM & CO MRYLAND

Equities 3,300 15,708 CATALYST SEMICONDUCTOR INC COM
Equities 7.800 254,904 CATHAY GENERAL BANCORP INC COM
Equities 3,180 10,176 RAMTRON INTL CORP COM NEW COM NEW
Equities 4,500 2,404,620 #RECRGICHGO MERCANTILE EXCHANGE INC CL AN/C TO CME GROUP 2033719 EFF 0F-13-07
Equities 18,740 796,637 VARIAN MED 5Y3 IMC COM ISIM #US9222091067
Equities 200 0 SHELBOURNE PPTYS Il INC COM

Equities 2,700 13,203 CAVALIER HOMES INC COM

Equilies 56,520 3,240,292 CELGENE CORF COM

Equilies 4180 61,613 DIGT INTL INC COM

Equilies 4,200 202,196 RECWOOD TR INC COM

Equilies 9134 288,178 PAYLESS SHOESOURCE INC COM

Equilies 17,400 697,740 CENTEX CORP COM

Equilies 3771 48,232 CENTRAL GARDEM & PET CO COM

Equilies 10,0680 526,176 DIEBOLD INC COM

Equities 3,150 131,576 DIODES INC CCM

Equities 2,700 9,072 NATROL INC COM STK

Equities 37,500 502,825 POPULAR [NC COM

Equilies 1.700 11,475 NATIONAL TECHMICAL 3¥5 INC COM
Equilies 13,100 483 808 DIGITAL RLTY TR INC COM

Equities 2,400 90,432 CENT VT PUB SVC CORP COM

Equities 2800 138,188 CHURCHILL DOWMS INC COM

Equilies 7.800 105,880 EXAR CORP COM

Equities 2300 64,262 EXCEL TECH INC COM

Equities 3600 0 AMERIVEST PPTYS INC DEL COM

Equities 13,380 382,400 BRANCYWINE RLTY TR SH BEN INT NEW REIT
Equitias 11,859 97,007 CIBER INC COM

Equities 21328 925,635 CIMN FNCL CORP COM

Equities 7900 200,422 CSG SYS INTL INC COM

Equilies 4805 183,407 FILGRIMS PRICE CORP COM

Equilies 19,710 777,165 CINTAS CORP COM

Equilies 10,400 97,240 CUMULLUS MEDIA INC CL A GEL

Equities 4,500 9 EXIDE TECHNOLOGIES

Equilies 3,300 430,125 FLIR 3¥S INC COM

Equilies 5,600 12,152 TITAN PHARMACEUTICALS INC DEL COM
Equities 3.000 13,800 PERVASIVE SOFTWARE INC COM STK
Equities 2,000 119,640 MIDDLEBY CORF COM

Equiles 1,000 28,930 FARMERS CAF BK CORP COM

Equilies 20,020 838,037 FASTENAL CC COM

Equilies 4 460 136,075 COMERENMT INC COM

Equilies 1,806 44,4680 COLE KENNETH PRODTNS INC CL A
Equilies 3700 222185 DIGENE CORP COM

Equilies 27,260 1,409,915 ALLEGHENY ENERGY INC COM

Equilies 93,500 5,675,450 FED HOME LN MTG CORP COM STK

Equilies 14,350 16642 FED MOGLIL CORP COM

Equilies 72500 4701 825 COLGATE-PALMOLIVE CO COM

Equilies 3,700 17,808 EMISPHERE TECHNOLOGIES ASSOC INC COM
Equities 13,800 303,576 EMULEX CORP COM NEW

Equilies 3,288 510,283 ENERGEN CORF COM

Equities 4,041 1689660 GAKSVCSINCCLACLA

Equilies 9,000 283,010 FULLER H B CO COM

Equilies 2,850 78,016 ENCORE WIRE CORP COM

Equilies 10,857 482,752 COMM BANCSHARES INC COM

Equilies 1,400 5,250 FULL HOUSE RESORTS INC COM

Equilies 25518 357,970 FULTON FINL CORP PA COM

Equilies 19418 655,678 COML METALS CO COM
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2,700
10,378
7,345
2,825
9435
19,420
1,100
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8481
16,408
16,222
7.012
3,740
5,500
7064
124,129
5206
6317
11,162
4,700
11,968
3,800
16,200
3,400
2,000
45200
3244
24850
5200
5000
1,500

Market Value Asset Description

19,888 COMMUNICATIONS SYS INC COM
223,812 GOODYEAR TIRE & RUBBER CO COM
84,620 GORMAN RUPP CO COM
145,472 CMNTY BKS INC MILLERSBURG Pa COM
53,000 COURIER CORP COM
32,103 GOTTSCHALKS INC COM
418,026 GRACC INC COM
213,078 COUSING PPTYVS INC COM
99,968 CORVEL GORP COM
1,102,125 HARMAN IMTL INDS INC NEW COM STK USDO0.01
1,066,261 HARRIS CORF COM
18,821 CRAFTMADE INTL INC CCM
1,335,972 CUMMINS INC
545 840 HARSCO CORP COM
54,195 HARTMARX CORP COM
288,168 CURTISS WRIGHT CORP COM
23,555 CYBERCPTICS CORP COM
135,148 KBW INC COM STK
12,220 BALLANTYNE OMAHA [NC COM STK
3,780 GRTR COMNTY BANCORF COM
328,731 VECTREN CORP COM
228,194 MOOG INGCL A
15,635 MOTHERS WK INC COM
2,853,570 WASTE MGMT INC DEL COM STK
2,487 15T BANCSHARES INC MO COM
185,850 HORACE MANN EDUCATORS CORP COM
474,425 HUBBELL INC CL B COM
52,142 CYBERONICS INC COM
22 418 ESCALADE ING COM
5,790,183 MOTORCLA INC COM
9,072 MOVIE GALLERY INC COM
105,164 HOVNANIAN ENTERPRISES INC CL A
1.413.112 HUMANA INC COM
9,635 ESPEY MFG & ELECTRS CORF COM
445,662 ESSEX PPTY TR REIT
156,424 QUEST SOFTWARE INC COM ISIN US74834T1034
7,496 LINCOLN BANCORP THD COM
13,454 INTERPHASE CORP COM
V38,994 INTERPUELIC GROUP COMPANIES NG COM
202,902 ESTERLINE TECHNOLOGIES CORP COM STK
2,950,480 F P L GROUP INC COM
58,668 INTERVOICE INC COM
104,426 \NWWACARE CORP COM
8711 NASHUA CORP COM
48,342 NATICNAL BEVERAGE CORP COM
18,821 FSIINTLINC COM
326,216 FAIR 15AAC CORPORATION COM
99,165 K-SWISS INCCL A
50,585 K TRON INTL INC COM
2,535,218 NATL CY CORP COM
169,290 NATL HLTH INVS INC COM
10,800 FAIRCHILD CORP CL A
3,442,895 FIRST DATA CORP COM
212,472 K.V PHARMACEUTICAL CL A
137,236 KAMAN CORP COM
125,473 15T FINL BANKSHARES INC COM
238,668 15T INDL RLTY TR INC CCM
2,632,968 KROGER CO COM
2,876,715 KOHLS CORP COM
204,713 OWENS & MINOR INC NEW COM
141,888 OXFORD INDS INC COM
101,664 FIRST IND CORP COM
134,369 FREKLN ELEC INC COM
101,810 KULICKE & SOFFA INDS INC COM
84,971 LTC PPTYS INC COM
22,904 P AMTRANSHN SWCS INCCOM
11,542 OXIGENE INC COM
0 ENVISION DEY CORP COM ISIN# IS20410M1028
75,081 LUMINEX CORP DEL COM
4,000 FRAMKLIN ELECTR PUBLISHERS INC COM 5TK
3,166,032 FREKLN RES INC COM
55,728 LAWSON PRODS INC COM
96,280 LAYNE CHRISTENSEN CO COM
102,089 FREDS INCCL A
54,928 GERBER SCIENTIFIC INC COM
112,720 PARK ELECTROCHEMICAL CORF COM
181,451 PICNATL CORP COM
5,231,330 GILEAD SCI INC COM
1152567 GLATFELTER
172,351 PARKER DRILLING CO OOM
1,588,296 PARKER-HANNIFIN CORP COM
175,300 GLIMCHER RLTY TR SHS OF BEN INT USD0.01
186,761 HAEMONETICS CORP MASS COM
46,3656 PHOENIX TECHNOLOGIES LTD COM
270,198 REGIS CORP MINN COM
4,455 208 HALLIBUIRTON CO COM
165,485 HANCOCK HLDG GO COM
83,897 PHOTRONICS ING COM
275,143 PIEDMONT NAT GAS INC COM
29,281 HANDLEMAN CO COM
308,176 HENRY JACK 8 ASSQC INC COM
105,200 HELEN TRCY LTD COM 8TK
320,295 HERCULES INC VTG COM
26,992 POSSIS MED INC COM 8TK
83,520 POWELL INDS INC COM
3,281,147 PRAXAIR INC COM
208,622 PRE PAID LEGAL SVCS INC CCM
48,292 HERLEY INDS INC DEL COM
227 158 COM HILB ROGAL & HO8BS CO
106,700 RES-CARE INC
22215 RENTRAK CORF COM



Asset Cateqory

Share!Par Value

Equities
Equities
Equities
Equities
Equities
Equities
Equities
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Equites
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Equiliss
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Equiltss
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Equiles
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Equilies
Equities
Equities
Equities
Equities
Equilies
Equitiss
Equities
Equities
Equities
Equities
Equities
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Equities
Equikes
EqQuities
Equilies
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Equilies
Equilies
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Equities
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Equities
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Equities
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Equilies
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Equities
Equites
Equiles
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Equilies
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Equikes
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Equities
Equilies
Equilies
Equities
Equities
Equilies
Equities
Equities
Equilies
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equilies
Equilies
Equilies
Equilies
Equikes
Equiles
Equilies
Equikes
Equilszs
Equikes
Equikes

B.480
51,328
19,340

2175

1.000
60,146

3,750
63,400

800
11,140
15,300

1,900

5800

5,300
0,477

8,485
48,100

8,000

2,800

2,160

74800

193,100

925

6,600
11,700

5376

2,224
17,150

148,400
2,308
18,700
11,800
47,000
4914
36,618
85,003
13,061
28,900
4,700
2,700
11,230
3200
4,800
161,684

12,630
9.020
6075
2190
6,900
3.767

304,511
960

62712

11,192
5.400

13.200
9.7680
4,388

Market Value Asset Description

551,200 HILLENBRAND IND [NC COM
1.797,948 HILTON HOTELS CORP COM
440,381 RESPIROMNICS INC COM
43,130 REX STORES CORFP COM
4,150 RIRSCHINTLCORPCLACL A
3,662,832 ILL TOOL WKS INC COM
38,750 SAGA COMMUNICATIONS INCCLACLA
2,157 502 SAFEWAY INC COM NEW
20,816 SENECA FODDS CORP NEW CL A
565,132 INTEGRYS ENERGY GROUP INC COM 5TK
T71,273 ONECK INC COM 3TK
74,765 BOSTONBEERINCCL ACLA
67,6864 UTD CMNTY FINL CORP OH COM
50.350 FIRST CONSULTING GROUP INC COM
203,042 IMMUCOR [NC COM STK
300,030 IMCLONE 5Y5 INC COM
1,995,665 ST JUDE MED INC COM
292,960 ST MARY LAND & EXPLCO COM
3.640 SAMSONITE CORP NEW COM
76,335 RIVIERA HLDGS CORP COM
43,845 IMMUNQGEN INC COM
20,323,775 INTERNATIONAL BUSINESS MACHS CORP COM COM
187,186 INTERFACE INC CL A

212,322 #REQRGANTERDIGITAL COMMUNICATIONS CORP NIC TO INTERDIGITAL 2033854 EFF 7/2/07

610,038 INTL FLAVCORS & FRAGRANCES INC COM
440,553 KENNAMETAL INC CAP

21,384 LECROY CORP COM
367,200 NBTY INC COM

8,485 KEWAUNEE SCIENTIFIC CORP COM
55,680 KIMBALL INTL INC CLB
14,255 LAZARE KAPLAM INTL INC COM
6 LECHTERS INC COM

23,100 QRTHOVITA INC CDT-COM STH ISH® USEAT50U1625

16,472 HALLWOOD GROUP INC COM PAR $0.10
36,780 CONVENANT TRANSN GROUP INC CLA
38,065 HAYES LEMMERZ INTL INC COM NEW
615,360 SEPRACCR INC COM
4,272,264 KIMBERLY-CLARK CORP COM
19,877 LACROSSE FOOTWEAR INC COM
125076 MTS 5¥5 CORP COM
74,480 M 71 HOMES INC
11,262 CENTER BANCORP INC COM
4,446 607 LOCKHEED MARTIN CORP COM
265,382 COLONIAL PPTYS TR SH BENINT
25856 ADAMS RES & ENERGY INC COM NEW
979,838 LAM RESH CORP COM
69,062 LAMSON & SESSIONS COCOM
13,585 MFRI INC COM STH
27,352 MAGNETEK [NC COM
82,906 ADAPTEC INC COM
3,304,704 ADOBE 5Y5 INC COM
161.277 LANCASTER COLONY CORP COM
7,560,564 ELILILLY & CO COM
27,551 NORTHERN STS FINL CORP COM
4,686 NORTHFIELD LAB INC COM
2208536 ADTRAN INC COM
5,970 AMERIANA BANCORP COM STK
1,313,245 LTD BRANDS
494,740 LINCARE HLDXGS INC COM
3,478,920 NORTHROP GRUMMAN CORP COM
1TRIGE N WHNAT GAS CO COM
6,135 AMERN BILTRITE INC COM
2.521.339 AMER ELEC PWR CO INC COM
34,170 SHARPER IMAGE CORP COM
361,062 SHAW GROUP INC COM
58,501 LINESAY CORPORATION COM
235,488 MAF BANCORP INC COM
18,429 OMMICARE INC COM
62,438 OMEGA FINL CORP COM
2072112 AMER EXPRESS CO COM
330,992 APTARGROUP INC COM
1,163,514 MBIA INC COM
670,848 MGIC INVT CORP WIS COM
2487 240 CMNICOM GROUP INC COM
52,678 ON ASSIGNMENT INC COM
1,560,203 ADN CORP COM
2,812,748 ARCHER-DANIELS-MIDLAND CO COM
252,175 MGI PHARMA INC COM
1,778,670 OFFICE DEPOT INC COM
54,144 SPECTRANETICS CORP COM
45,576 SPECTRUM CTL INC COM
1.335.022 AVALONBAY CMNTYS REIT
34,880 PHOTON DYNAMICS INC COM
161,712 MCGRATH RENTCORP COM
8,384,932 MEDTRONIC [NC COM
81,840 ARDENGROUPINCCLACL A
316,255 ASTORIA FINL CORP COM
390,656 OHIC CAS CORP COM
183,161 OLD DOMINION FGHT LINE INC COM
100,863 PIKVWY PPTYS INC REIT
35,915 LIVEPERSON INC COM STK ISIN US5381461012
125328 MEDIA GENINC CLA
15,154,648 MERCK & COHNC COM
3,888 ATLANTIS PLASTICS INC COM
348679 ATMEL CORP OGM
185,899 OLD NATL BANCORP IND COM
235494 MATTHEWS INTL CORP CL A
18630 PERFICIENT INC COM 3TK
443,526 POLYCOM INC COM
293,967 ATMOS ENERGY CCGRP COM
216241 BALOOR ELEC COCOM
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Asset Category ShareiPar Value  Market Value Asset Cescription

Equilies 7,800 234,458 MACROVISION CORP COM

Equiies 5,456 78,263 COXRADIOINC CLA

Equibes 1,220 44811 MAUILD & PINEAFFLE INC COM
Equities 500 5,376 MAX 8 ERMAS RESTAURAMNTS INC COM
Equities 3,500 60,920 BALDWIN & LYCNS INCCL B

Equities 14,500 770,965 BALL CORP COM

Equities 6320 0 MS CHEM CORF COM NEW

Equities 6,126 138,448 MODINE MFG CO COM S5TK

Equities 2,400 1,560 SPACEHAB tNC COM

Equities 2632 32611 SOUTHWEST WTR CO COM STK
Equities 45 487 1,515721 MAXIM INTEGRATED PRODS INC COM
Equilies 107,058 1,241,437 MICRON TECH INC COM

Equitias 1.326 56,778 BANCFIRST CORP COM

Equitins 11,598 475,038 BE AEROSPACE INC COM

Equities 7.638 765,834 MOHAWK INGS ING COM

Equilies 18,500 585,195 MOLEX INC COM

Equiligs 2,413 225441 MICROSEMI CORFP COM

Equilies 3887 208,238 MID-AMER APT CMNTYS INC COM
Equiligs 16,725 2,341,500 BEAR STEARNS COS INC COM
Equiliss 5,550 136,919 BEAZER HOMES USA INC COM
Equiligs 3095 562 344 MYLAN LAB INCG COM

Equities 6625 145460 NBT BANCORP INC COM

Equities 3,800 178,372 MIDLAND CO COM

Equities 1,300 81,042 NATL PRESTO INCS INC COM

Equiting 32,700 2,426,150 BECTON DICKINSCN & CO COM
Equiting 25 0 BURL INDS INC NEW COM

Equities 2,800 138,124 NCI BLDG SYS INC COM

Equities 1,285 13,577 ML INDS INC COM NEWY

Equities 2100 3,086 NATIONAL RV HLDGS INC COM
Equilies 44 200 1,252,261 NATL SEMICONDUCTOR CORP COM
Equilies 40,700 21252354 CIGNA CORP COM

Equilies 8,240 332,102 CBL & ASSOC FFTYS INC COM
Equilies 2013 65012 COICORFCOM

Equities 1,950 25 877 CACHE INC COM MEW COM

Equifigs 614 155,283 MATL WESTN LIFEINS COCL A
Equities 20,100 510,540 NEW YORK TIMES CO CL & ISIN  #US85011111073
Equities 558,336 2,317,664 NEVWMONT MINING CORP NEW COM
Equitiez 16,150 125,163 NEWPARK RES INC COM PAR $0.01 NEW COM  PAR 50.01 NEW
Equitiex 43,520 4,245,845 SUN TR BANKS INC CONM

Equitiez 3.045 66,258 SUPERIOR INCS INTL INC COM
Equities 7,400 114,552 NEWPORT CORP COM

Equities 2225 28,259 PMC COML TR SH BEN INT SHS OF BEN INT USDO0.G1
Enuities 1318 9,133 SUPREMEINDS INC CL A

Equities 28188 1,351,886 SUPER VALL ING COM

Equilies 35525 3,052,008 PACCAR INC COM

Enuiliss 9654 218,988 PAC SUNWEAR CAL INC COM
Equiltiss 1,375 39,545 NEQGEN CORF COM

Equiies 5,300 1,405 NEQFPROBE CORF COM

Equities 40,453 880,480 CADENCE DESIGM SYS INC COM
Enquitigs Tog 5516 CAGLESINGCLACL A

Enuitiss 17,800 818,622 PALL CORP COM

Equities 13,500 #11,215 PENN NATL GAMING INC COM
Equilies 400 12,024 TF FINL CORP COM

Equities 2100 31,143 TRC COS IMC COM

Equities 1,440 2,376 HEARUSA INC

Equities 13672 42,952 PLUG PWR INC COM

Equities 8,100 43,960 CALGON CARBOM CORP COM
Equities 90,400 7,078,320 CATERPILLAR INC COM

Equitiez 4,700 44,838 NETWORK EQUIP TECHMOLOGIES COM
Equitiex 3,700 24,568 NEUROGEM CORP COM

Enquiligs 5,400 217 080 PENN VA CORP COM

Equilies 28034 2,029,101 PENNEY J.C CO INC COM

Eguilies &4 800 1,776,500 TLLCOS INC COM NEWY

Eguilies 1100 2,882 TIF NETWORK TECHNGLOGIES INC
Eqguilies 1.086 24,354 FIRST MUT BANCSHARES INC COM ISIN #USI21B0E1027
Equilies 23,350 1,135,744 AKAMAI TECHNCLOGIES INC COM STK
Equilies 6,300 138,222 CATO CORP NEW CL A

Equities 7,900 26,465 CELL GENESYS INC COM

Equities 8,188 172,261 GRBITAL SCI CORF COM

Equities 16,820 618426 O REILLY AUTOMOTIVE INC COM
Equities 1,800 17,802 PERCEPTRON INC COM

Equities 449,202 27 486,670 PROCTER & GAMBLE COCOM
Equities 14,752 1,199,338 TEREX CORP NEW COM

Equities 15,418 391,875 TERRA INDS INC COM

Equities 3,600 57,240 CELARON GROUP INC COM

Equities S00 11,260 CENTY BANCORP INC MASS CL A NON VTG
Equities 448,300 2,375,249 PROGRESSIVE CORP OH COM
Equities 7,300 232087 PROGRESS SOFTWARE CORP COM
Equitias 12 600 355,320 TETRA TECHNOLOGIES INC DEL COM
Equities 10,550 227,353 TETRATECH INC NEW COM

Equities 9,458 762,740 CEFHALON INC CON

Equities 1,700 2,380 CHAD THERAPEUTICS INC COM
Equities 9,650 461,367 PROTECTIVE LIFE CORF COM
Equities 5,500 86,580 QUIDEL CORF COM

Equities 14,000 137,620 CHAMPIOM ENTERPRISES INC COM
Equities 1.000 8,110 CIPRICG INC COM STK

Equities 200 1,400 QUIPF INC COM

Equities 17,600 248,688 QUIKSILVER INC COM

Equities 24,700 372,476 CIRCUIT CY STORES INC COM
Equities 7,753 270,967 CHITTENDEN CORP COM

Equities 8,736 220,060 TIMBERLAND COCL A

Equities 11.800 426,088 TIMKEN COCOM

Equities 1.700 31.780 QUIXOTE CORP COM

Equities 2,200 116,886 RUBBINS & MYERS INC COM

Equities 1,400 7,335 IRICEX CORF COM

Equities 851,721 23,720,430 CISCO 5YS INC COM

Equities 7,508 154,064 DRESS BARMING COM

Equities 2000 400 HEMAGEM DIAGMNOSTICS INC COM STH ISING  US4236011057
Equities 4,050 120,852 GENESEE & WYOINC CLACLA
Equities 2100 43470 TOLED SHIPYARDS CORP COM
Equities 3.800 53 664 W MARIME INC
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Equities 2,200 32,044 ROCHESTER MED CORP COM

Equities 4,700 142,084 ROCK-TEMNCOCLACL A

Equities 13,000 1,004,510 LOEWS CORP CAROLINA GROUP STK TRACKING STH
Equities 2200 95,382 RURAL CELLLLAR CORP CL A

Equilies 2,800 8,932 DUSA PHARMACEUTICALS INC COM
Equities 6215 188,326 DYCOM INDS INC COM

Equities 10200 641,784 OSHKOSH TRUCK CORP COM

Equitizis 1,156 18,357 ROCKY MTN CHOCOLATE FACTORY INC COM PAR $0.03 COM PAR $0.02
Equitiss 18,700 606,760 ROSS STORES INC COM

Equiliss 4,700 144854 ENERGY CONVERSION DEVICES INC COM
Equilies 1736 46,984 PEOPLES BANCORP INC COM 8TK
Equilies 5700 114912 PEP BOYS-MANMY MOE & JACK COM
Equites 18700 803,726 RUYAL CARIBBEAN CRUISES COM STH
Equilies 8,500 876,170 ROWAN COMPANIES INC COM

Equities 500 7515 ENERGY W INC COM

Equities 3,200 75264 ENMIS INC COM

Equities 231220 14.8%4617 PEPSICOING COM

Equities 11,468 224 543 PERRIGD CO COM

Equilies 3,660 86,572 ROYAL GOLD INC COM STK USDO.M
Equities 2,460 2804 SATCOM TECH CORP COM

Equities 28,000 3,005,806 EMTERGY CORP NEW COM

Equilies 5,260 104,104 COMMUNITY B 8YS INC COM

Equities 268 BIG PIZZA INN INC NEW COM

Equities 2,900 21,721 PLAMAR SYS INC

Equities 18280 1,260,954 COMPASS BANCSHARES INC COM
Equiliss 24,048 1422321 COMPUTER 801 CORP COM

Equilies 6078 96,015 PLAYTEX PRODS INC COM

Equilies 68635 173,870 PLANTRONICS INC NEW COM

Equiliss 4,080 18,238 COMPUTER TASK GROUP INC COM
Equikes 8,200 FT7.2356 CRAME COCOM

Equikes 24,502 407,958 QLOGIC CORP COM

Equikes 3,200 3762 QUAKER FABRIC CORP NEW COM
Equikes 3418 23112 CRAWFORD & COCLBCLE

Equilies 12,584 45302 CREDENCE SYS CORP DEL

Equities 2800 10,920 QMED NG

Equities 1,800 42,480 QUAKER CHEM CORP COM

Equities 12,360 317,855 CREE INC COM

Equities 20,488 475,723 CYPRESS SEMICONDUCTOR CORP COM
Equities 3800 135,688 RAVEM INDS INC COM STK

Equities 14,938 451,584 RAYMOND JAMES FMCL INC COM STK
Equities 1,500 3,210 PEERLESS SYS CORP COM

Equities 1600 25,120 TIMBERLAND BANCORP INC COM
Equities 225 9,045 EBIX INC FORMERLY EBIX COM INC TO  01/02/2004 COM MNEW COM NEW
Equilies 18400 €79,000 CERIDIAN CORP MEW COM

Equities 5250 398,563 CYTEC [ND COM

Equities 16,750 474,895 DPL COCOM

Equities 11,134 502,582 RAYONIER INC REIT

Equities 4578 213,060 REGAL BELOIT CORP COM

Equities 40,198 801,106 © R HORTON [NC COM

Enuilies 5,275 186,688 ETHAN ALLEN INTERICRS [NC CCM
Enuities 8,700 2501379 RYLAND GROUP [NC COM

Enuilies 4372 143,830 S & T BANCORP INC COM STH

Equilies 703 252,002 BOB EVANS FARMS INC COM

Equilies 32440 1,822,324 EXPRESS SCRIPTS INC COM

Equiles 8,455 742,521 SPX CORP COM

Equilies 3.400 113,226 B4 CORP COM

Equilkes 35,808 1.478 870 EXPEDITORS INTL WASH [NC COM
Equites 20280 €96,018 FAMILY DLR STORES INC COM

Equilies 5.180 186,168 SCHOLASTIC CORP COM

Equittes 143,834 2.951 474 SCHWAB CHARLES CORP COM NEW
Equiligs 7744 £88,301 FEDERAL RLTY INVT TR SH BEM INT NEW SH BEN INT NEW
Equities 8,487 150,464 FEDERAL SIGNAL CORP COM

Equitigs 9,060 22,050 SCICLONE PHARMACEUTICALS INC DEL COM
Equitigs 1048 362541 SCOTTS MIRACLE.GRO COMPANY CLACL A
Equities 2,768 62,458 FMR BROS CODEL

Equities 2390 48967 FIRST ST BANCORPORATION COM
Eruities 10.284 245068 SKYWEST INC COM

Eruities 3621 144,442 SMITH A O CORP COM

Eruities 23,731 1,351,322 FISERV [NC COM

Eruities 2608 147,498 FIRSTFED FiML CORP DEL COM

Euities 14,506 446,640 SMITHFIELD FOODS [NC COM

Eruities 27 848 1,638,871 SMITH INTL INC COM

Equities 7200 65,1650 FLEETWCOD ENTERPRISES MG COM
Equities 12,440 133,854 FREMOMT GENCCRP COM

Equities 10,343 228,787 SOMNIC CORP COM

Equilies 4,400 55,484 SONIC SCLUTIONS COM

Equities 3,208 145,120 SAUL CTRS IMC COM

Equilies 1,008 4 SCAMOPTICS INC COM

Equilies 1402 0,634 FRIEDMAN IMD INC COM

Equities 1,200 36,648 FRISCHS RESTAURANTS INC COM
Equities 2605 442022 SCTHEBYS HLDGS (NG CL A (DE}
Equities 4,600 162,748 SOUTH JERSEY [NDS INC COM

Equities 4,800 153,552 SCANSOURCE INC COM

Equities 700 13,104 SIFCO INDS INC COM STK

Equities 3,700 52,873 ZYGO CORP COM

Equities 17,778 444,044 TOLL BROS [NC COM

Equities 8,159 20,805 TUMBLEWEED COMMUNICATIONS CORP COM
Equities 1,000 11,640 SANDERS MORRIS HARRIS GROUP INC COM
Equities 2300 23,322 FROZEN FODD EXPRESS INDS INC COM
Equities 13,900 372,748 GLOBAL INDS LTD COM

Equities S5 €2.825 STD REGISTER COCOM

Equities 2,460 49,295 STAMLEY FURNITURE [NC COM NEW COM NEW
Equities 15,800 674,186 SIGMA-ALDRICH CORP COM

Equities 6,500 88,585 SIGMA DESIGNS [NC COM

Equities 13,560 904,500 TORCHMARK CORP COM

Equities 6160 382,762 TORC COCOM

Equities 200 824 GOLDEM EMTERPRISES NC COM
Equities 10,900 1,014,245 GRAINGER W W INC COM

Equities 2335 88,407 STANDEX INTL CORP COM

Equities 2.264 88,392 5T AUTO FINL CORP COM

Equities FOO 5,573 SIGMATROMN INTL INC COM
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678
7.847
39,500
2,400
17,728
3.530
1.563
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26,091
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5,010
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%08
6.148
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12,540
4592
23,600
1,900
6.402
1.800
9.200

Market Vaiue Asset Description

148,954 SPARTECH CORP COM NEW
145,160 STONE ENERGY CORP COM
138,244 S5TUD LN CORP COM
158,980 STRIDE RITE CORP COM
2,498,364 STRYKER CORP COMMON COMMON
2,472 TRIMEOYNE INC COM
570,842 TRIMBLE NAV LTD COM
55456 TECUMBEH PRODS COCLA
70,411 TESJON RANCH CO COM
483 825 TRINITY [ND INC COM
132,020 TRIQUINT SEMICONDUCTOR INC COM
365,886 TEKTRONIX INC COM
408,718 TELEFLEX INC COM
53475 UNITED CAP CORP COM
91,068 UNITEC FIRE & CAS CO COM
7.357 THOMAS GROUP INC COM
1662661 TEXTRON INC COM
155,948 UNITED INDL CORF COM
31,401 UNITED RETAIL GROUP INC COM
1.046,335 GOCDORICH CORPORATION
41,040 HANGER ORTHOPEDIC GROUP INC COM NEW
14,256 SPARTON CORP COM 5TK
13.314 SPIRE CORP COM
10,927 NEOSE TECHNOLOGIES INC COM
23,786 THERAGENMICS CORP COM
2,976,745 THERMO FISHER CORP
2,193,548 HARLEY DAVIDSON [NC COM
81,886 HARLEYSVILLE GROUP INC COM
166,928 VIASAT INC COM
181,816 ALPHARMA INC CL A
8,388,745 SPRINT NEXTEL CORP
606,208 STEIN MART INC COM
24,480 UNITIL CORP COM
301,865 UNITRIN NG COb
56,283 WILLIAMS CLAYTON ENERGY [NC COM
396,813 WILLIAMS SONOMA INC COM
74,623 HARLEYSVILLE NATL CORP PA COM
1,184,632 HERSHEY CO FORMERLY HERSHEY FOODS CORP TO 84/19/2005 COM
8,303 CHAMNELL COML CORP COM
256,016 SUNRISE SENIOR LIVING
54,504 STEPAN CO COM
281,526 STERIS CORP COM
28.064 UNVL ELECTRS INC COM
233,324 UNVL CORP VA COM
416,760 WILMINGTON TR CORP NEW COM
7.088 WILSHIRE ENTERPRISES INC,
16,858,845 HEWLETT PACKARD CO COM
24,179 HI-TECH PHARMACAL INC COM
88,160 STERLING BANCORP COM
2,652,240 SYMANTEC CORP COM
176,184 ZALE CORP NEW COM STR
471,729 ZEBRA TECHNOLOGIES CORP CL A
2,125,404 VORNADO RLTY TR COM
B.815 VISION-SCIENCES INC DEL COM
103,180 S¥YNALLOY CORF COM
65,108 SYMS CORP COM
325125 HIGHWOODS PPTYS [NC COM
28630 HOME FED BANCORF COM
478,770 CORM PRODS INTL INC COM
792 MITER 5YS INC COM MEW COM NEW
75,854 ZOLL MED CORF COM
159,776 ZEMITH NATL INS CORP COM
411,984 VISHAY INTERTECHNOLOGY INC COM
61,195 VITAL SIGNS INC COM
2,907 673 SYSCO CORP COM
405,264 TAUBMAN CTRS INC COM
10,853,073 ROME DEPOT INC COM
313,709 HOME PROPS INC COM
49 467 TEAM INC COM BTK
288,065 TECH DATA CORP COM
44,890 HOCPER HOLMES INC COM
42 330 IMMUNGMEDICS [MC COM
320,376 TECHNME CORP COM
51,167 WEYCO GROUP INC COM
86,184 INCYTE CORP COM
82 480 INDEPENDENT BK CORP MASS COM
2,326,225 WEYERHAEUSER GO COM
1,225,758 WHIRLPCOL CCORP COM
85,267 INGPT BK SCGRP MICH COM
1,888,613 INTL GAME TECH COM
305,064 WHITNEY HLDG CORP CGM
252,248 WOQDWARD GOVERMNOR CO COM
536,958 ENERGY E. CORP COM
52,786 LIONBRIDGE TECHNOLOGIES INC COb
2,405,050 INTL PAPER GO COM
405,389 INTL RECTIFIER CORP COM
170,920 WORLD ACCEP CORP 8 C NEW COM
242470 WORTHINGTON INDS INC COM
62651 ULTRATECH INC EFF 06-10-03
27667 UNIFIINC COM
S05.510 AMPHEMOL CORP NEWCL A
657,188 SCHEIM HEMRY INC COM
18,126 INTL SHIPHOLDING CORP COM NEWY
1,215,956 HIMCOC RLTY CORP COM
33,125 PROVIDENT FItL HLDGS INC COM
46,241 N W PIPE COCOM
T9.290 UNIFIRST CORP MASS COM
4,313,518 UNION PAC CORP COM
1,764,388 WRIGLEY WM JR COCAP
255,045 TRACTOR SUP CO COM
266,043 KIREY CORP COM
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Asset Category

Equities
Equilies
Equilies
Equilies
Equiies
Equilies
Equilies
Equilias
Equilies
Equities
Equities
Equilies
Equities
Equities
Equities
Equities
Equities
Equilies
Equilies
Equilies
Equilies
Equities
EqQuilies
Equilies
Equities
Equilies
Equilias
Equiligs
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equilies
Equilias
Equilies
Equilies
Equitizs
Equities
Equities
Equilies
Equities
Equities
Equities
Equities
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilias
Equilies
Equilies
Equilies
Equilies
Equilies
Equilies
Equilies
Equities
Equifies
Equities
Equities
Equities
Equlties
Equities
Equilies
Equities
Equities
Equities
Eduities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Eguilies
Equilizs
Equilies
Equiies
Equilies
Equities
Equities
Equities
Equities
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities

Share/Par Value

5,200
5,046
13,400
207
13,600
1,800
7551
4643
13,700
6,200
7,000
16,828
3,200
8512
270
1.900
10.490
3386
8,150
900

10,866

1,183
16,940
22400
168,400
11.610
830

7,500

6718
2,368
4,200
4,024
6314
6,400
2,000
3,785
8400
5,566
21,314
48,500
10,070
11,3680
14 646
19,000
7640
12,800
2170

4,808
1.700
500
27250
16,134

10,710

8,800
6,208
11.025
46,600
6,000

2,550
a00
4,268
2.884
9.690
1,300
4,700
2,300
14,140
300

Market Value Assel Description

18,720 INTROGEN THERAPEUTICS INC COM STK,
33,354 MESA AIR GROUP ING COM
380,684 VALSPAR CORP COM
9,087 YALUE LINE INC COM
53,040 KOPIN CORP COM
88,850 LANDALIER INC COM
152,153 WERNER ENTERPRISES INC COM
136,969 WESBANCO INC COM
36,851 DRUGSTORE COM INC COM ISIN #US2622411021
48,422 PACKETEER INC COM
79,240 VALUEWISION MEDIA
430,808 VERTEX PHARMACEUTICALS INC COM
96,832 LANDRYS RESTAURANTS INC
410,704 LANDSTAR SYS INC COM
103,950 WESCO FNCL CORP CAP
31,540 UBA TRUCK INC COM
305,893 INDYMAC BANCGRP INC COM
255,203 RTIINTL METALS INC COM
208,654 FORWARD AIR CORP COM
225 HAROQLDS STORES INC COM
125611 LATTICE SEMICONDUCTOR CORP COM
1,298 862 LINEAR TECH CORP DEL
104,012 LITTELFUSE INC COM
540,850 LIZ CLAIBORNE INC COM
1,242 TRANS LUX CORP COM
841 TRIPOS INC COM
2,018,124 STARWOOD HOTELS 8 RESCRTS WORLDWIDE INC COM STK
128473 LANCE INC COM STH USDO0.83 113
76,044 LODGENET ENTMT CORP COM
685,363 MDU RES GROUP NG COM
2,131,011 GENWORTH FINL INC COMCL A
80,431 #RECRG/M2 INC CASH & STK MERGER TC  JARDEN CORP 2429851 EFF 8/8107
1,403,099 MGM MIRAGE COM
515,040 MACERICH CO COM
83,371 MRY COMMUNICATIONS INC COM
848,836 OLD REP INTL CORP COM
123,030 ACADIA PHARMACEUTICALS INC COM
494 624 CHIPOTLE MEXICAN GRILL INC CL ACOMSTK
93312 OLD 2ND BAMCORP INC DEL COM
228,186 OLIN CORP COM
42,990 OLYMPIC STL INC COM
33,124 MAXALN INC COM
546,769 MC CORMICK & CO INC COM NON-VTG
1,861,888 MCDERMOTT INTL INC COM STX $1 PAR
§.547 984 MC DONALDS CORF COM
366,876 MILLER HERMAN INC COM
844,155 WASH POST CO CL B COM
583,175 MILLIPORE CORP COM
207 545 MINERALS TECHNOLOGIES INC COM
228,412 WA REAL EBTATE INVT TR SH BEN INT
59,697 WASHINGTON TR BANCCRF INC COM
48,636 CANDELA CORP COM
57,624 AMERICAN VANGUARD CORP COM
B7E,184 INTUITIVE SURGICAL INC COM NEW STK
205,055 IDACORP [NC COM
81,540 FPIC INS GROUP INC CDM
4384 NEGPHARM INC COM
154,140 TRIDENT MICRDSYSTEMS INC COM
205,218 UMB FINL CORP COM
1,101,868 QUEST DIAGNOSTICS INC COM
3,181,600 STATE STR CORF COM
20 UAL CORP COM STK PAR £0.01
558,075 USG CORP COMMEW
300,642 LGI CORP NEW COM
456,570 URBAN OUTFITTERS INC COM
131,332 VALASSIS COMMUMICATIONS INC COM
1172224 VF CORP COM
35,371 VALHI INC NEW COM
164,502 WS INDS INC COM
70,356 WABASH MATL CORP COM
111.231 WSFS FINL CORP COM
8.200 WS FINL CORP COM
1.479,130 FIDELITY NATL INFORMATION SWVCS INC COM STK
663,107 MONSTER WORLDWIDE INC COM
318,825 NATICNWIDE HLTH PPTYS INC REIT
27,547 HERITAGE FINL CORP WASH COM
240,259 GREATER BAY BANCORP COM
£.652 NATURAL ALTERMNATIVES INTL INC COM NEW  COM MEW
97 020 NAVIGATORS GROUP INC COM
860 FIRSTWAVE TECHNOLOGIES INC COM NEW COM NEW
444 358 HOSPITALITY PPTYS TR COM SH BEM INT
7.227 MEADE INSTRS CORP COM
9,656 FINLAY ENTERPRISES INC COM NEW COM NEW
8,549 NEUROBIOLOGICAL TECHNCOLOGIES INC COM
291,856 MICOR INC COM
178,374 APRIA HEALTHCARE GROUP INC COM
124,883 STERLING BANCSHARES INC COM
272TOF2 NIKEINWCCLBCLB
92,400 OFT CARE INC COM
4,374 OPTELECOM-NKF INC
21,701 PAR TECH CORP COM
15,608 PAMRAPD BANCORP INC COM
122,748 PAPA JOHNS IMTLINC CCM
27 975 CAPSTEAD MTG CORP COM ND PAR COM NO PAR
TET B42 FMC TECHNOLOGIES INC COM
38,823 PARKVALE FINL CORP COM
152,703 PERFORMAMCE FOOD GROUFP CO COM
141,519 PERINI CORF COM
545,380 PENTAIR |NC COM
5,523 PEQPLES BANCORP AUBURN IND COM
11,604 PROVIDEMCE & WORCESTER RR CO COM STK
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Asset Category Share/Par Value  Market Value Asset Description

Equilies 2,434 19,3358 #REORGISTRATOS INTL INC CASH MERGER EFF 712107
Equilres 1.224 11.053 CCA INDS INC COM

Equities 4808 157 606 PROVIDENT BAMKSHARES CORF COM
Equibes 35,700 3,133,746 PUB SERVICE ENTERPRISE GROUP INC COM
Equites 3684 7.255 SIRVA MC COM

Equities 18,200 351,360 #RECRG/HIGHLAND HOSRITALITY CORP CASH MERGER EFF 7117107
Equilies SO0 8,328 TRIPLE CROWM MEDIA INC COM

Equities 400 8,784 OAK HILL FIML INC COM

Equities 30640 687 B8 PULTE HOMES INC COM

Equities 3,292 184,187 RU CORP COM

Equities 225 2,745 MAYFLOWER BANCORP INC COM STH
Equities 13,300 365,085 MALCO HLDG CO COM

Equitias 1,800 B3,358 NATL FIML PARTNERS CORP COM

Equilies 6,500 183,485 PAR PHARMACEUTICAL COS INC COM
Equilies 300 45 OXIS INTL [INC COM NEW

Equiligs 8,233 820,007 ENERGIZER HLOGS INC COM

Equiles 16,830 368,941 RFM IMTLINC

Equilies 1.500 7,710 RF MONOLITHICS INC COM

Equitigs 500 2,800 RF INCS LTD COM PAR $0.01 COM PAR $0.01
Equities 3,200 118,400 ROGERS CORF COM

Equities 6300 T4,718 ODYSSEY HEALTHCARE INC COM

Equities 3700 83,721 ONEBEACON IMSURANCE GROUP LTC COM STK  USDD.DT CLASS A
Equities 20,062 1.097 373 ROHM & HAAS CO COM

Equities 5,547 148,075 ROLLINS [NC COM

Equities 12,720 726,312 ROPER INCS IMC NEW COM

Equities 5,503 185,870 RUDDICK CORP COM

Equities 2,000 11,420 RURALMETRO CORP COM

Equities 1988 37,247 RUSS BERRIE & CO INC COM

Equities 3400 $05,720 RYOER SYS INC COM

Equities 206,400 €282 816 SCHERING-PLOUGH CORP COM

Equities 165,008 14,015,100 SCHLUMBERGER LTO COM 5TK

Equitios 3800 172,584 SCHNITZER STLINDS INC CL A

Equities 2000 1,562 NORTH AMERN SCIENTIFIC [NC COM
Equilies 2,200 23,650 CAPLEASE INC COM

Equilies 4.500 93,590 OMMICELL INC COM

Equilies B.300 128,729 ECHELON CORP OC-COM 3TK

Equities B.750 83100 DIAMOND MGMT & TECHNOLOGY CONSULTANTS NG COM STH
Equilies 514 846 OMTOOL LTD COM MEW

Equities 3344 81,380 SCHULMAN A INC COM

Equities 580 5 SIGMAL APPAREL INC COM

Equities 7,400 174,048 PACER INTL [NC TEMM COM

Equities 2,054 51,186 {57 SOURCE CORP COM

Equities 2933 18,454 EPIX PHARMACEUTICALS INC FORMERLY EPIX MED INC 09/07/2004 STK
Equities 2420 58,353 FIRST MERCHANTS CORP COM

Equities 2650 245882 MARVEL ENTMT INC COM

Equities 14,429 810,324 NAVTEQ CORP COM

Equities 40,800 2,405,568 HESS CORP COM STK

Equities 2,074 10,826 INTST HOTELS & RESORTS INC COM
Equities 6,700 177,014 BALLY TECHNOLOGIES IMC COM 5TK
Equities 8,200 37,720 ACTWIDENTITY CORP COM 5TK

Equites S211 93,225 AUTHORIZE NET HLDGS (NG COM STK
Eauilies 17,454 175,413 ALLIANCE 7 INTL INC COM

Equities 16,6680 218,406 L-1 IDENTITY SOLUTIONS INC COM

Equiltes 6807 90,737 QCWEN FINL CORP COM MEW COM MNEW
Equikes 24326 108,880 MOVE IMC COM 8TK

Equikes 1.050 17,409 FUEL S35 SOLUTIONS INC COM 5TH
Equilies 2800 T1.724 SIMMONS 1ST NATL CORP CL A 35 PAR
Equilies 5,248 177,068 SIMPSON MFG INC COM

Equilies 1,800 54,018 SKYLINE CORP COM

Equities 3,200 12606 STAAR SURGICAL CO COM NEW PAR $0.07
Equities 3,500 120,190 STD MICROSYSTEMS CORP COM

Equities 26800 35078 STD MTR PRODS INC COM

Equities 10,264 179,528 STD PAC CORP NEW COM

Equities 5,037 176,447 STERLWG FIML CORF WASH COM

Equities 22680 176,677 STEWART ENTERPRISES INC CL A COM
Equities 2700 107,541 STEWART INFORMATION SWCS CORP COM
Equities 1856 108,285 STIFEL FINL CORP COM

Equities 8613 72.34% SYMMETRICOM INC DEL

Equities 38,238 1.173.B45 SYNOVUS FINL CORP COM

Equities 21,228 561,056 SYMOPSYS INC COM

Equities 17.340 482,052 TCF FNCL CORP COM

Equities 400 3800 TECH OPS SEVCON INC COM

Equities 5714 163,820 TECHNITROL INC COM

Equities 30600 525,708 TECDO ENERGY [NC COM

Equities B.517 122,815 TEKELEC COM

Equities 20300 FT7.490 WHOLE FOODS MKT [NC COM

Equities 15672 172 292 WIND RV SYS INC COM

Equities 5426 310312 WILEY JOHM & SONS INC CL A

Equities B4157 2.651,044 WILLIAMS CO INC COM

Equities 1.500 4,785 XETA TECHNOLOGIES INC COM

Equities 4300 53,811 X-RITE INC COM

Equilies 132300 2,455,892 XERCX CORP COM

Equikes 42,100 1127097 KILINX INC COM

Equilies 1,781 71,195 TRIAD GTY INC

Equilies 8,542 251,135 TRIBUNE CQ COM

Equilies 3080 67,080 TRICO BANCSHARES COM 3TK

Equilies f{ala] 23,832 PHI INC COM NON VTG

Equilies 1,340 6,218 OQRCHID CELLMARK [NC COM

Equities 1,275 13872 INFIMITY PHARMACEUTICALS IMC COM STX
Equilies 2275 224808 SPORT CHALETING CLA

Equities 3,545 47 893 PROVIDENT NY BANCORP COM

Equities 3res2 418647 CHEMTURA CORP COM

Equities 20630 508,530 COVANTA HLDG CORP COM

Equities 54,258 2,226,748 LIBERTY GLOBAL INC COM SER A

Equities 27,060 674 190 CROWN HLDGS INC COM

Equities 4,350 59,343 STAMPS COM INC COM NEW

Equities 17,360 99,584 BICENVISION NG COM

Equities 5606 76,634 ACCREDITED HOME LEMDERS HLDG CO COM 3TK
Equities 5,400 52,418 DITECH METWORKS COM ST

Equilies 2218 29,872 WHITING PETE CORP MEW COM STK

Equities 10,600 416,580 OFFICEMAX INC DEL COM



Asset Category

Equitics
Equiies
Equilies
Equilies
Equities
Equilies
Equities
Equllies
Equities
Equities
Equities
Equities
Equities
Equilies
Equilies
Equilies
Equilias
Equities
Equities
Equities
Equilies
EqQuities
Equities
Equities
Equities
Equilies
Equilies
Eqlities
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Edquilies
Equilies
Equilies
Equilies
Equilies
Equilies
Equities
Equitias
Equities
Equities
Equities
Equilies
Equities
Equities
Equities
Equities
Equities
Equilies
Equiies
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equilies
Equiies
Equifies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equilies
Equilies
Equities
Equilies
Equilies
Equilies
Equities
Equities
Equilies
Equities
Equities
Enuities
Equilies
Equities
Equities
Equities

4,400
50,773
550
7400
9,200
23,300
6,000
2,900
8040
14,100
18,058
2892
359,800
141 600
3959
15,740

6,400
8,500
41,200
5,800
1,196
763
7.200
11,520
3,788
12,306
&.800
4544
1,950
10,100
1,400
32,186
9,600
1,100
3,700
5,706
8,900
1,400
5768
4,500
14,652
1,350
1,100
5,600
4,200
4,252
13,600
7,000
11,584
5,000
28,527
10,156
14,914
15,900
5,565
1,700
10,500
198,523
22900
3,748
2,700
1,700
2600
a7
215417
44,800
3,100
1252
10,800
7.000
2,800
99,300
2200
6,000
4272
2300
7452
4,300

Share/Par Value  Market Value Asset Descrptl

28,452 TRUE RELIGION APPAREL INC COM 5TK
479,297 DYNEGY INC DEL CL A COM STK
13,888 KRONOS WORLDWIDE INC COM STK
406,294 HOLOGIC INC COM
128,800 MCMORAN EXPL CO COM
1,251,443 UST INC COM
291,300 URS CORP NEW COM
30,508 ULTRALIFE BATTERIES INC
29,454 VSE CORP COM
15,651 VALENCE TECHNOLOGY INC COM
406,124 VAL NATL BANCORF COM
210,422 VALMONT INDS INC COM

17,308,978 WAL-MART STORES INC COM

8,165,264 WALGREEN CO COM
149,843 WATTS WTR TECHNOLOGIES INC 10f15/03
512,022 WATSON PHARMACEUTICALS INC COM

10,705,378 WYETH COM

1,268,074 1AS VEGAS SANDS CORP COM STK
114,247 SONICWALL INC COM
57,536 AMREP CORP COM STK LISDO.10
37 546 GANDER MTN CO COM
386,350 VENTANA MED SYS INC COM
147 445 ATHEROS COMMUNICATIONS INC COM
48,525 CAVCO INDS INC DEL COM STK
35,784 REMEC INC COM NEW
248,425 PA REAL ESTATE INVT TR SH BEN INT
78,980 BJS RESTALIRANTS INC COM
76,500 ENERGYSOUTH INC COM STK
32,958 SOMANETICS CORP COMNEW STK
205681 TAKE-TWO INTERACTIVE SOFTWARE INC ~ COT-COM
286,788 IMS HLTH INC COM STK
12,282 RENAISSANCE LEARNING INC COM
124,270 WARNER MUSIC GROUP CORP COM $TK
588,522 THORNBURG MTG INC COM
243,856 PHH CORP COM NEW COM NEW
205,628 #REQRG EGL INC CASH MERGER EFFECTIVE  8-2-07
G070 LADENBURG THALMANN FINL SVCS INC COM  1SIN US3S05T5Q1022
118,327 PAIN THERAPEUTICS INC COM SINUSE9562K 1007
44,339 MIDWEST AIR GROUP INC
2,320 DISTRIBUTED ENERGY SYS5 CORP COM STK
291,805 MAGUIRE FRTYS INC COM
425,184 AMERN FINL RLTY TR COM
27,202 CALIPER LIFE SCIENCES INC COM
19,16 PRG-SCHULTZ INTL INC COM NEW STK
3,487 QSCIENT PHARMACEUTICALS CORP COM NEWY 8TK
31,382 CONVERA CORPCL A
454 003 CIMAREX ENERGY CO COM
206,067 WATSCOC INC COM
141842 BROOKLINE BANCORP INC DEL COM BROOKLINE BANCORP INC +
416,932 ACUITY BRANDS INC COM
100,403 SWS GROLIP INC COM
18,584 RADNET INC COM STK
844,380 #REQRGAQUANTIVE INC CASH MERGER EFF  8/10/07
7,588 IPASS INC COM
432 258 JDS UNIPHASE CORP COM PAR $0,001 COM PARS0.001
526,640 NUVEEN INVTS INC CL A
5,005 COMCORD CAMERA CORP COMNEW STK
31,450 CEVA INC COM
154,573 ACCO BRANDS CORF COM
217,861 GRACE W R & CO DEL NEW COM STK
10,080 MEDIWARE INFORMATION SYS INC COM
227951 CHOIGE HOTELS INTL INC COM
222,975 BRISTOW GROLUP INC COM
234,579 PALM INC NEW COM
30,699 RENASANT CORP COM
22,208 JOHNSON QUTDOORS INCCL A
24,520 DENNYS CORF COM
200,928 FREIGHTCAR AMER INC COM
181,773 #REORG/VIASYS HEALTHCARE INC CASH MERGEREFF 6/28/07
582,896 SALESFORCE COM INC COM STK
132,180 GLOBAL CROSSING LTD COM USDO0.01
72497 OPENWAWE SYS INC COM NEW
36,400 JUPITERMEDIA CORP COM
190,449 CITADEL BROADCASTING CORF COM
624,391 FOREST CY ENTERPRISES INC CL A
478,733 ASSURANT INC COM
269,823 AVENTINE RENE ENERGY HLDGS INC COM
20,984 MOBILITY ELECTRONICS INC COM
128350 AMERCO COM
286,200 ANSYS INC COM
1,161,260 LEVEL 3 COMMUNICATIONS ING COM STK
710,358 SEALED AIR CORP NEW COM STK
493,386 STRAYER ED INC COM
50787 LINTY CORP CLACL A
30,328 DQUBLE EAGLE PETE CO
82,836 FARO TECHNOLOGIES INC COM
2,602 ¥REORG/DOCUMENT SCIENCES CORF REV SPLIT TO DOCUCON INC CU 255808501 EFF 2/7/05
7,851,950 CvS CAREMARK CORP COM STK
4,412 248 HARTFORD FINL SWC5 CORP - DEL COM
65,875 NORTH PITTSEURGH 5YS INC COM
46,825 TOMPKINS FINL CORP COM USDD.10
49,680 MABI BIOPHARMACEUTICALS COM
12,80 NETWORK ENGINES INC COM
11,200 INMODATA ISOGEN INC COM NEW
9,548,688 BOEING CO COM
36,190 APPLIX INC COM
128,520 CENTENE CORF DEL COM
160,841 RYERSONINC
8210 MODTECH HLDGS INC COM
157,793 HEXCEL CORP NEW COM
52 480 MERCURY COMPLITER SYS INC COM



Asset Category

ShareiPar Value  Market Vatug Asset Description

Equitles X 225,279 RUBY TUESDAY INC COM

Equilies 4,400 12,760 SIGMATEL INC COM

Equilies 4,800 31,440 SCHIFF NUTRITION INTL INC COM
Equilies 4 600 3,818 VERSO TECHNOLOGIES INC COM NEW
Equilies 17,150 37,902 MINDSPEED TECHNOLOGIES INC COM S5TK
Equities 1,540 5,599 LA JOLLA PHARMACEUTICAL CO COM MEW
Equitieg 8,600 104,208 TYLER TECHNOLOGIES INC COM STK
Equities 2,500 3.550 ORTHOLOGIC CORP COM STK USD0D.0005
Equities 5,200 250,320 KYPHON INC COM

Equities 7.800 17,160 NITROMED INC COM

Equities 2,200 92,664 BLACKBOARG INC COM

Equities 58644 2,301,198 SPECTRA ENERGY CORP COM STK.
Equilies 1,700 26,289 VISUAL SCIEMCES INC DEL COM STK
Equities 3,100 60,078 SOLERA HLDGS INC COM

Equities 500 5,480 COST-U-LESS INC COM 8TK

Equities 7.425 126,522 RPC INC COM

Equilias 7.040 353,690 CON-WAY [NC COM STK

Equilies 800 11,600 } ALEXANDERS CORF COM

Equilias 8,100 106,839 DIME CMNTY BANCSHARES INC COM
Equibas 5,400 482,166 FIRST SOLAR INC COM

Equilies 28,563 81,405 #REORG/PRIMEDIA INC REYV SPLIT TO PRIMEDIA INC NEW SEC 2034429 B2107
Equities 5,700 141,417 AECOM TECHNCLOGY CORP DELAWARE COM
Equities 3,300 43,230 LEARNING TREE INTL INC COM

Equities 5,500 52,855 SEMITOOL INC COM

Equities 69 360 3,565,104 AFLAC [NC COM

Equities 215325 11,530 654 ABBOTT LAR COM

Equities 91,766 2,007 840 AES CORP COM

Equilies 2,525 80,421 AAON INC COM PAR $0.004

Equities 1,300 41625 AGREE RLTY CORP COM

Equities 5,200 231,021 AIR METHODS CORP COM NEWW COM NEW
Equities 28,900 2322 682 AIR PROD & CHEM INC COM

Equities 9,482 454,188 AIRGAS INC COM

Equities 2.840 433,384 AMER NATL INS CO COM

Equities 1.400 21,406 AMERN PAC CORP COM

Enuitigs 1,400 78,580 AMERN SCI & ENGR INC COM

Equilies 4 500 47,380 AMERN SOFTWARE INC CL A

Equilies 46,840 1,766,822 ANALDG DEVICES IMC COM

Equilies 1811 140,478 ANALDGIC CORP COM PAR 3005
Equilies 4,634 B.017 ANALYSTS INTL CORF COM

Equities 21,917 316,481 ANDREW CORF COM

Equities 2,900 20,300 ASHWORTH INC COM

Equities 17,085 558,680 ASSDCTD BANC-CORP COM

Equities 4,400 58,596 ASSD ESTATES RLTY CORP COM
Equities 2,400 101,328 ASTEC DS INC COM

Equities 7,000 956,340 AUTOZONE INC COM

Equities 800 61,552 AVATAR HLDGS INC COM

Equities 13,300 884,184 AVERY DEMMISON CORP COM

Equities 7.078 250,207 AVID TECH INC COM

Equities 12,710 282269 BELO CORP

Equilies 10,538 238,392 BENCHMARK ELECTRS INC COM
Equities 252958 823,197 BERKLEY W R CORP COM

Equities 5000 188,400 BERRYPETECOCLACL A

Equities 2600 6,760 OVERLAND STORAGE INC COM

Equities 51,728 3,108,853 XTOQ ENERGY IMC COM

Equities 3,200 554802 BODKS-A-MILLION INC COM

Equilies 8,416 724,113 BORG WARNER INC COM

Equilies 6,100 T0.211 SYMY X TECHNOLOGIES INC COM
Equilies 3158 104,530 UIL HLEGS CORP COM

Equilies 4,800 26,880 C&0 TECHNOLOGIES INC COM

Equilies 742 12,823 FIRST M&F CORP COM

Equilies 182 900 2,958 086 BOSTON SCIENTIFIC CORP COM

Equilies 5140 203,083 BOWATER INC CIOM

Equities 6,475 191,013 APPLIED INDL TECHWNOLOGIES INC COM
Equilies 2 554 17,855 LENOX GROUP INC COM

Equities 2,300 126,086 DELTIC TIMBER CORF COM

Equilies 4,200 154,044 EASTGROUR PRTYS INC REIT

Equilies 8,500 147,608 PIONEER DRILLING CC COM STK
Equilies 300 2,055 ME & MARITIMES CORP CCM

Equities Fo0 6,713 CEPINC COM

Equities 2,298 91,024 C55 DS WG COM

Equities 50,800 2,745,372 CS5X CORP COM

Equities 7.267 $2,000 CTS CORP COM

Equities 2.700 74,222 SHOE CARNIVAL INC COM

Equlties 2100 102,438 VERTRUE [NC COM

Equlties 18,000 675,000 DENBURY RES INC HLDG CO COM NEW
Equities 2300 102,166 XENOPORT INC COM S5TH

Equilies 3.000 94,320 SANDY SPRING BANCORP INC CMT-COM
Equities 3,953 41,5868 STERLUING FIML CORP COM

Equities 10,131 258,558 INTL BANCSHARES CORP COM

Equities Baz2s 187,562 FRCNTIER FINL CORP WASH CDT-COM CDT-COM
Equities 10,700 45,154 SQURCEFORGE INC COM STK

Equities 5,500 50,310 FURMARNITE CORP COM STK

Equities 7200 111,384 BUCKEYE TECHNOLOGIES INC COM
Equities 2 800 30,212 STARTEK INC COM

Equities 11,400 323,646 SUNSTOME HOTEL INVS INC NEW COM
Equities 4,433 162,252 INVENTIV HEALTH INC COM STK

Equities 1,350 11,582 N AMERN GALVANIZING & COATINGS INC COM 3TK
Equities 1,500 37,2380 CUTERA INC COM

Equities 5,600 74,144 RACIANT SYS INC COM

Equities 1,350 2B.877 AXSYS TECHNOLOGIES INC COM
Equitigs 33,700 1,307 897 CAMPBELL SOUP CO COM

Equitigs 400 0 CANMNON EXPRESS INC COM

Euities 2,300 188,700 ROFIN SINAR TECHNOLOGIES IMC COM
Equitigs 2,400 51,024 INTEVAC INC COM

Equities 5,257 27,589 CARALUSTAR INDS INC COM

Equities 2,300 62,858 CAPITOL BANCORP LTD COM

Equities 2,500 158,450 CHATTEM INC COM

Equities 6,705 169,201 CHECKPOINT SY5 WG COM STK USD0.10
Equities 5840 114,639 JOA SOFTWARE GROUP INC COM
Equities 14,700 363,678 DOUGLAS EMMETT INC COM REIT
Equilies 10,878 268,107 CHEESECAKE FACTORY INC COM

i07



Asset Category SharefPar Value Market Value Asset Description

Equilies 5181 134,032 CHEMICAL FINL CORP COM

Equilies 8338 32,091 CLARCOR INC COM

Equilies 5,900 281,578 CLEAN HERS INC COM

Equites 63,864 2,415,336 CLEAR CHANNEL COMMUNCATIONS INC COM
Equities 21,394 1,328,567 CLORGX GO COM

Equities 1,706 22,151 DYNAMICS RESH CORP COM 5TK
Equitios 2400 53,568 EMC INS GROUP INC COM

Equities 298,738 5,370,822 ENC CORP COM

Equities 11,496 733382 EASTMAM CHEM CO COM

Equities 25537 1,080,430 ECOLAB [NC COM

Equities 300 3,855 ECOLOGY & ENVIROMMENT INC CL A
Equitias 3,800 124,506 EDC CORP COM

Equities 800 6,256 EDUCATIONAL DEV CORP COM

Equilies 1.450 §.135 COMARCO [NC COM

Eouities 22507 1,338,451 COMERICA INC COM

Eouities §.218 315,580 COMMERCE GROUP INC MASS COM
Equilies 26,082 953663 COMMERCE BANCORP INC N JCOM
Equilies 4.000 117,120 CONMED CORP COM

Equities 1.450 35,337 COMNECTICUT WTR SV INC COM
Equilies 1693 17,291 CONS GRAPRICS INC COM

Equites 1.200 83,148 COMSOLIDATED TOMOKA LD CO COM 5TK
Equites 2,824 108,103 DATASCOPE CORP COM

Equities 1.800 7506 DATARAM CORP COM PAR $1 COM PAR $1
Equities 6,800 417 028 DAWSON GECPHYSICAL CO COM
Equities 1,900 191,710 DECKERS QUTDOOR CORP COM
Equities 3204 237,239 DIONEX CORP COM

Equities 43,593 955,650 #REQRG/DOLLAR GEN CORP TO CASH MEGER  EFFECTIVE 07-08-G7
Equilies 2,900 41,702 TRONOX [NC COMCL A

Equities 325 3,250 SPORT CHALETIMC CLB

Equilies 5600 72,240 READY MIX [NC COM

Eouilies 4,970 85,225 VIGNETTE CORP COM NEW COM
Equities 9950 353,723 DOMALDSON ING COM

Eouilies 36,100 1,308,651 DONNELLEY R R & SONS CO COM
Equilies 28060 6931 AVANIR PHARMACEUTICALS CL A NEW
Equilies 40,854 817,080 TO AMERITRADE HLDG CORP COM STK
Equilies 11.583 133,552 B MUT CORP NEW COM 3T

Equities 15,800 116,130 CBIZ INC COM

Equilies 330046 7.000.276 NEWS CORP CL A COM

Equilies 500 7,844 EZCORP INC CL ANON VTG

Equities 5100 455,888 FMC CORP COM (NEW)

Equities 21.228 201,435 NEKTAR THERAPEUTICS COM

Equities 2,075 20,750 ALLOY INGC COM NEYY STX

Equities 17,570 685,230 18T HORIZON NATL CORP COM

Equities 225 24607 CRAY [NC COM NEW STK

Equities 1,100 31,581 BREQRG/FMS FINL CORP COM CASH MERGER  EFFECTIVE 71307
Equities 9,357 156,638 F N B CORP PACOM

Equities 5,400 255,798 HEALTHWAYS INC COM 5TH

Equities 3216 458,375 INTERMAP DELAWARE [NC COM PAR £.004 COM 5TK
Equities 800 14,816 ROCKY BRANDS INC COM STK

Equities 5700 1.443,068 MASTERCARD INC CL A

Equiliss 7872 422 963 ATLAS AMER INC COM

Equilies 21397 106,265 NEWMARKET CORP COM

Equikes 135,400 8,845,682 FMMA COM STH

Equiles 8,046 200,567 FERRG CORP COM

Equiles 18,700 112,761 EVERGREEN ENERGY INC NEW COM STK
Equiles 9,929 180,121 BROGKS AUTOMATION [MC NEW COM
Equites 7600 68,236 FIMISH LINE IMC CL A

Equikes 65,790 2,656,238 5TH 3RD BANCORP COM

Equites 4,833 150,838 HREORGIARGONUT SROUP IMC STK MERGER TO ARGO GROUP IMTL HLDGS 2034510 EFF 87107
Equilies 3842 168,126 MINE SAFETY APPLIANCES CO COM
Equilies 4,100 132,840 GREATBATCH INC COM

Equities 2,500 51,123 LIFETIME BRANDS [NC COM

Equitias 2006 32,000 E 2 EMINC COM NEW

Equities 14,206 54,812 GEMITOPE CORP COM

Equities 13,088 250,815 ICONIX BRAND GROUP INC COM
Equities 4,628 35,312 DELIA*S INC NEW COM

Equities 1.550 30,781 G- APPAREL GROUR LTD COM
Equities 1.700 17 GALEY & LORD INC COM

Equities 14,180 395,338 GALLAGHER ARTHUR J & COCOM
Equities 32,800 1802360 GANNETT [NC COM

Equities 800 16,872 GRARAM CORP COM STK

Equities 4,586 320,001 GRANITE CONST [NC COM

Equities 4,000 28,360 VIRAGE LOGIC CORP COM

Equities 3,000 100,620 GREAT ATLC & PAC TEA CO INC COM
Equities 1,800 48,680 GREAT SOUTHN BANCORP INC COM
Equities 11.452 186,668 HEARTLAMD EXPRESS INC COM
Equities 20,750 $51,758 BASBRO INC COM

Equities 12,960 307,022 HAWANAN ELEC INDS INC COM

Equities 2400 48024 HUNGARIAM TEL AND CABLE CORP COM
Equities 15,944 467 478 HUNT J B TRANS SVCE (NC COM
Equities M.577 718,061 HUNTINGTON BANCSHARES INC COM
Equilies 060 44882 HURCO COCOM

Equities 45,282 1,362,083 INTUIT COM

Equities 400 20,232 INVESTORS TITLE CO NC COM

Equities 3318 48870 IRWIN FINL CORP COM

Equities 11,900 07 448 IS5 PHARMACEUTICALS COM

Equilies 72 35913 K8 CY LIFE INS CO COM

Equities 1.700 2210 KATY INDS INC COM STH

Equities 19.868 175,439 HUMAN GENOME SCIEMCES INC COM
Equities 4269 221,979 KAYDON CORP COM

Equities 1084857 816,074 L3I CORP COM STK

Equities 2.500 53,450 LSB INDS INC COM

Equities 10.200 58,712 LTACORPCOM

Equities 2,500 35,641 LA BARGE ING COM STK

Equities 7.358 153,446 LEE ENTERPRISES INC COM

Equities 75,406 5,519,255 LEHMAN BROS HLOGS INC COM
Equities 18,785 1,846,101 LEGS MASOM [NC COM

Equities 25450 561,173 LEGGETT & PLATT HC COM

Equities 5,100 52,275 LEAPFROG EMTERPRISES INC CL A
Equities 2,500 54,964 TREX GO INC COM

Equilies 15,700 224353 MEDAREX INC COM



Asset Category

Equitiag
Equilias
Equilias
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equilies
Equiltes
Eqpilies
Equitas
Equities
Equilies
Equilies
EqQuilies
Equities
Equities
Equilies
Equities
Equilies
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equities
Equities
Equities
Equilies
Equilies
Equilies
Equitkes
Equilies
Equites
Equities
Equites
Equities
Equities
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equitles
Equities
Equities
Equities
Equilies
Equilies
Equities
Equilies
Equitias
Equities
Equities
Equilies
Equities
Equities
Equities
Equities
Equities
Equitias
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies

SharelPar Value

1.100
3.800
2700

12,099
B0
17,967
4,600
575
58700
52,416
14,450
38,016
18,202
4,100
6.234
78.000
32,072
5.970
4350
5800
6,000
14,000
8,685
1,400
500
7235
400
12847
700
120
14800
15593
4850
2800
2500
6,753
13,349
15,833
9,680
4486
7,938
4.400
2080
5775
2400
19,513
25,560
1,700
6,357
2,900
3,800
2,700
709
24,312
2845
17,300
4500
1,000
2,300
14,362
1,200
407
7.700
14,962
4,370
7,800
6,562
1726
600
20,450
18,168
15,475
4,900
47477
700
3,200
4.456
4133
18,318
8,489
405,643
41,198
17,359
18633
4,000
2800
5306
12,267
10,890
2,300
5970
4,167
12,000
18,000
3698
299
6736
1,012,302
18,751
15,100
43,299

Market \alue Asset Description

0 MALAN RLTY INVS INC COM
135,014 AMBASSADORS GRQUP INC COM
116,100 LACISH INC COM NEW
1,118,012 MANPOWER INC WIS COM
7.096 MANATRON INC COM STK
510,291 NOVELLUS SYS INC COM
105,525 MOVEN PHARMACEUTICALS INC COM
10.706 QCR HLDGS ING COM
2,582,800 #HREORGMELLON FINL STOCK MERGER TO
408.321 MOVELL INC COM
443,782 QUANTA SVCS INC COM
847,032 NY CMNTY BANCORP INC COM
582,966 DEAN FOOUDS CO MEW COM
35,875 SOMIC [INMOVATIONS INC COM
88,684 OMEGA HEALTHCARE INV3 INC REIT
2,408,640 MARSH & MCLENNAN CO'S [NC COM
1,527,588 MARSHALL & ILSLEY CORP COM
967 259 MARTIN MARIETTA MATLS INC COM
240,280 MERCURY GEN CORP NEW COM
357,280 MEREDITH CORP COM
6,960 GTC BIOTHERAPEUTICS ING COM
602,140 JARDEN CORP COM
738,049 C O'W CORP COM
27,440 GLADSTONE COML CORP COM STK
3,475 DECORATOR INDS INC COM PAR $0.20
362 481 MEN 5 WEARHOUSE INC COMMOM
17,900 TECHE HLEG CO COM
487,775 CIENA CORF COM NEW COM NEW
4.281 SIMCLAR INC COM BTK

2033428 EFFECTIVE 7-2-O7

10 CALYPTE BIOMERICAL CORP COM MEW COM NEW

89,702 HOME SOLUTIONS AMER NG COM STK
150,404 BRUKER BIOSCIENCES CORP COM STK
109643 GIBRALTAR INDS INC COM

69,810 MONARCH CASING & RESORT INC COM

93,625 MONRO MUFFLER BRAKE INC COM
170818 INTERMEC INC COM
435,159 AQUA AMER INC COM
354,343 LIVE NATION INC COM
120,226 SAVIENT PHARMACEUTICALS INC COM STK
210,125 ALLETE NG COM NEW
335,460 FOREST OIL CORP COM PAR 50.01

67,760 MTR GAMING GROUP INC COM

17,576 ORLEANS HOMEBUILDERS INC COM

82,871 MONACO COACH CORP COM

10,248 MONTERREY GOURMET FOODS EFF 10427104
326,452 MUANCE COMMUNICATIONS INC COM

1.342 411 C H ROBINSON WORLDWIDE [MC COM NEW COM MNEW

54,128 METLOGIC MICROSYSTEMS INC COM
351,860 BELDEM INC COM
23,258 SYPRIS SOLUTIONS INC COM STK
64,638 URSTADT BIDDLE PPTYSINC CL A
2,808 NTN BUZZTIME INC
481,543 NVR INC COM
1,585,142 REYNOLDS AMERN INC COM
53,799 CNA SURETY CORF COM
02,207 UAL CORP COM NEW STK
104,282 U S GLOBAL [NVS INCCL A CL A STK
155,450 MACCO IND INC CL A COM
113,850 NASH FIMCH CO COM
69,605 GRAPHIC PACKAGING CORP DEL COM STK
7,956 ENERGY FOCUS INC COM STK
4,558 INTEGRAMED AMER INC COM NEW
163,548 EMPLOYERS HLDGS INC COM

175,387 #REQRG24/7 REAL MEDIA INC CASH MERGER EFF 7H3107

266,002 VAL RESORTS INC COM
301.382 18T MARBLEHEAD CORP COM
405848 LAUREATE ED INC COM
12,773 NEW BRUNSWICK SCIENTIFIC INC COM 5TK
8.760 NH THRIFT BANCSHARES INC COM
797.958 MOSAIC COCOM
130,635 POLYONE CORF COM
433354 AVIS BUDGET GROUP INC COM 8TK
68,158 ACTEL CORP COM
2,523,370 BIOGEM IDEC INC COM STK
6,765 EMPIRE RES INC DEL COM
54,080 MGP INGREDIENTS INC COM
306,993 PRICELINE COM INC COM MEW STK
210,868 NJ RES CORP COM
834,385 NEWFIELD EXPLORATION
656,030 ALLIANCE BATA 5¥5 CORP COM

16,700,322 VERIZON COMMURNICATIONS COM

TEI167 ACTIVISION NG MEW COM MEW
648706 AK 5TL HLOG CORP COM STK PAR $0.01
304,883 ADC TELECOMMUNICATIONS INC COM NEWY
41,120 TACO RES INC COM BTK
20,160 OSTEQTECH [NC COM
170,163 OTTER TAIL CORP
136,631 CVB FINL CORP COM
141,788 PREMIERE GLOBAL SVCS INC COM
2,576 APA ENTERPRISES INC
317,067 ALEXANDER & BALDWIMN INC COM
339,134 QVERSEAS SHIPHOLDING GROUP INC COM
665000 OWENS [ILL INC COM NEW
138,320 MFA MTG INVTS INC COM
120,814 MGE ENERGY INC COM .
120,871 ALEXANDERS INC COM
104,860 ALFA CORP COM

25,884,562 PFIZER INC COM STK 5.11 /2 PAR

640,920 PETSMART INC COM
220,460 ALKERMES INC COM
3,330,147 ALLTEL CORP COM



Asset Cateqory
Equilies

Equities
Equities
Equities
Equities
Equlties
Equities
Equities
EqQuities
Equilies
Equities
Equities
Equities
Equities
Equities
Equitles
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equilies
Equilies
Equilies
Equilies
Equilies
Equilies
Equiligs
Equitigs
Equities
Equities
Equitins
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equities
Equilies
Equilies
Equilies
Equibes
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equiligs
Equiligs
Eauilies

Share/Par Value
5,200

11,016
8.440
2,400

54,318

163,210
2800
3,695
2,900
6,300
1,600

45,870

21,082
2,200

231,180
2,400

16,250

18,300

13,708

10,978

23,400
4750
5261

23,700
5700
3.200

700
1,100
2,638

90,000
1,700
8819
2,400
7.723

10,700
4,474
5.800
2835
1.500

14,600
2928
2,500
3,460

13,351
7.500
6.026
56688
1,200
3511

15,510
3,600

15,000

23,224
3567
9,300

84

10,600

Market Value Asset Description

17,050 1-MANY INC COM
642 752 DADE BEHRING HLDGS [NC COM
41,400 IMPERIAL INDS INC COM MEW
382,920 PHILADELPH!A CONS HLDG CORP COM
357 363 PHILLIPS VAN HEUSEN CORP COM
8810 ALLIED HEALTHCARE PRODS INC COM

481,522 ALLIED WASTE INDS INC COM PAR 50.01 NEW COM PAR 50.01 NEW
153 #REORGAVERTICALNET INC COM REV SPLIT TONET 2007 2024787 EFF 8-17-2007

128,626 MEDICINES COMPANY COM
118,678 CHRISTOPHER & BANKS CORF COM
426,300 PDL BIOPHARMA INC COM
3085032 CBS CORPNEWCL B
5,327 689 ALLSTATE CORP COM
153,323 AMERON INTL CORP DEL COM
11,326,705 GOLDMAN SACHS GROUP INC COM
2,205,401 CONSTELLATION ENERGY GROUP INC MARY LAND COM
23,519 #REORGIQUOVADX INC CASH MERGER EFF  7/20/07
51,224 IOMEGA CORP COM NEW COM NEW
194,036 PLEXUS CORF COM
23,472 POMEROY IT SOLUTIONS
3,837,024 CARDINAL HLTH INC
9,023,881 AMGEN INC COM
28,728 PDIINC COM
71,424 GEVITY HR INC GOM 5TK
11.813 POPE 8 TALBOT INC COM
333111 POST PPTYSINC REIT
8,520 AMPAL AMERN ISR CORP CL A
3,742,533 APACHE CORF COM
295,499 HLTH CORP COM STK
58,156 COMPUTER FROGRAMS 8 SYS INC COM
10,030,900 QUALCOMM INC COM
91,128 QUALITY SYS iNG COM STK
1,663,638 BESTNPPTYS INC
805,017 DARDEN RESTAURANTS INC COM
691,157 APTINVT R MGMTCOCLA
264,570 APPLEBEES INTL INC COM
1,652,876 ROCKWELL COLLINS ING COM
611,610 AFFILIATED MANAGERS GROUP iNC COM STK
256,211 QUANEX CORP COM
1,252,545 QUESTAR CORP COM
158,574 APQOGEE ENTERPRISES INC COM
220,912 BP PRUDHOE BAY RTY TR UNITS BEM INT
4,830 INTRICON CORP COM
1.100 AMERICAM WAGERING INC COM
24,878 LEVITT CORPFLA CL A
0 FR CUSIP FOR LJSBE HOLDINGS CUSIP 901810108
17.818 FREGUENCY ELECTRS INC COM
865,232 POLORALPH LALIREN CORP CL A
67,224 BADGER METER INC COM
457,287 BREPFTYSINCCOMCL A
191,744 REGENERON PHARMACEUTICALS INC COM
268,514 REINS GROUP AMER INC COM
241,959 CORP OFFICE FPTYS TR COM
85,700 MATTSON TECH NG COM
35,015 BRT RLTY TR SH BEM INT MEW SH BEN INT MEW
1,206,388 BARD C R INC CAP
30,744 RELIV INTL INC COM
26,588 RESH FRONTIERS INC COM
22,217 TERREMARK WORLDWIDE INC COM NEW COM NEW
548,726 WEINGARTEN RLTY INVS COM
288,525 BARNES & NOBLE INC COM
190,904 BARNES GROUP INC COM
117,963 VEECD INSTRS INC DEL COM
20,876 SL INDS INC COM
154,676 SPSS INC COM
779,087 BARR PHARMACEUTICALS INC COM
27,828 BIOCRYST PHARMACEUTICALS INC COM
923,500 SAFECO CORP COM
65,259 SAFEGUARD SCIENTIFICS INC COM
147,602 BLACK BOX CORP DEL COM
£21,283 BLACK & DECKER CORP COM
220,430 SEABCARD CORP DEL COM
183,698 SEMTECH CORP
182,254 BLACK HILLS CORP COM
217.764 BRIGGS & STRATTON CORP CAP
252,287 SELECTIVE INS GROUP INC COM
555,611 SERVICE CORP INTL COM
8,772,130 BRISTOL MYERS SQUIBS CO COM
509,357 BRINKER INTL INC COM
B8O LOGIC DEVICES INC COM
570 COMGOLEUM CORP MEW CLACL A
148,461 AMBURG CORP COM
196 CORTELCO SYS PR INC COM
125,160 AXCELIS TECHNOLOGIES INC COM STK ISINg USD8454010095
32,429 HARVARD BIOSCIENCE INC COM
37,760 NMINC COM
408,131 SNAP-ON INC COM
465,086 SOLECTRON CORP COM
672,336 BROWN-FORMAN INC CL B NON-YTG COM
117,660 CASCADE GORP COM
228,660 ARVINMERITOR INC COM STK ISING US04335310H1
428,407 VALUECLICK INC COM STK [SINFLISS2046N1028
106,580 CEPHEID NG COM
467,778 BIG LOTS INC COM
19,200 SONESTA INTL HOTELS CORPCLACLA
638,257 SONQCCQ PROD CO COM
55,481 #REORG/CASCADE NAT GAS CASH MERGER EFF 7/2/07
192,074 CASEYS GEN STORES INC COM
95,472 MAGMA DESIGN AUTOMATION INC COM
228,575 INTERMUMNE INC COM
3,566,680 AETHA (INC

110



Aseet Category
Eguitias
Equitias
Eouilies
Equilies
Equilias
Equitas
Equiles
Equikas
Equikes
Equites
Equiling
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equilles
Equitles
Equitlies
Equities
Equitlies
Equitias
Equilias
Equitias
Equilias
Equitiss
Equities
Eguitias
Equiligs
Equiliss
Equiliss
Equilies
Equiles
Equiliss
Equikas
Equilas
Equiles
Ecquiiles
Equikes
Equiles
Equiliss
Equites
Equitiss
Equitiss
Equites
Equities
Equities
Equites
Equilies
Equiies
Equities
Equities
Equities
Equilies
Equities
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equies
Equiies
Equilies
EqQuities
Equilies
Equites
Equites
Equites
Equites
Equities
Equities
Equities
Equilies
Equities

SharelPar Value
7.600
103,500
14214

2,562
78,650

8,600
5,504

2,581
7.325
2.800
8,042
1,370

Market Value

Asget Degeription

13,528 ACTIVE PWR INC COM
3,562,731 SOUTHERN CO COM S§TK
463,234 SCUTHERN UN CO NEW COM
240,145 CASH AMER INVTS [NC COM
37,686 CHES UTILS CORP COM

303513 #REORGICRESCENT REAL ESTATE EQUITIES CC CASH MERGER EFF Bf3/G7

321,365 UTD REMTALS [NC COM
1665074 SW.AIRL COCOM
218,954 5 W GAS CORP COM
57,774 CHOLESTECH CORP COM
3.072,553 CHUBE CORP COM
21,336 TELECOMMUNICATION SYSINC CLA

14,850 SCIENTIFIC LEARNING CORP QC-COM OC-COM

698,050 STANLEY WKS COM
2,747,328 STARBUCKS CORP COM
436,576 CH & DWIGHT INC COM
15,583,149 COCA COLA CO COM
111,586 CSK AUTO CORP COM
360,806 GREAT PLAINS ENERGY INC COM
18,320 STARRETTLS COCLA
533,820 STA CASINGS INC COM
1 VAST SOLUTIONS INC CL B2
0 VAST SOLUTIONS INC CL B3
1,521,888 MEMC ELECTR MATLS INC COM
2,268,125 RAYTHEDN CO COM NEW COM NEW
43,200 COCA COLA ENTERPRISES INC COM
148,678 COGNEX CORP COM
85670 STURM RUGER & COINC COM
73,416 SUFFOLK BANCORP COM

984 EASYLINK SVCS CORPCLACOMPAR $001 STK
163,750 WEBSENSE INC COM STK ISING US4TER4 1062

228802 FIRSTMERIT CORP COM
150,382 OPSWARE INC COM
114,678 SUN COMMUNITIES INC COM

2,650,304 SUN MICROSYSTEMS [MC COM STH $.00057 PAR

145,036 COEUR D ALENE MINES CORF IDA COM
9,030 ELECTROGLAS INC COM

618,549 TELLABS INC COM

535,256 TEMPLE INLAND INC COM

242 089 ELECTRONICS FOR IMAGING INC COM

105654 EMPIRE DIST ELEC COCOM

87,381 TENNANT CO COM
512,422 TERADYME INC COM
5,383 ALLIED DEFEMSE GROUP INC COM

1,876,285 NOBLE CORPORATION COM
5,255,640 EMERSON ELEC CO COM

316,607 COPART INC COM

284 3682 THOR IMDS INC COM STK

258,125 3COM CORP COMMOMN STOCK

133,718 VAMDA PHARMACEUTICALS INC COM
4.2340.850 TXU CORP COM
1.045.282 TIFFANY & COCOM

610,886 TIDEWATER INC COM

BB,077 STILLWATER MNG CC COM
161,817 MAVIGANT CONSULTING INC COM
153,504 WINNEBAGO [MDS INC COM

52,500 #RECRGMINSTON HOTELS EFFECTIVE 7-2-07 CASHMERGER

862,298 PRIDE INTL INC DEL COM
300,626 HEALTHSOUTH CORP COM NEW S5TK
7182 COPYTELE NC COM
5,592,640 CORNIMNG INC COM
734,218 WIS ENERGY COM
256262 WOLVERINE WORLD WIDE INC COM
581,515 FLOTEK INDS INC BEL COM

2,998,875 COUNTRYWIDE FIML CORP COM STH 5.05 PAR

58,739 CRYOLIFE INC COM
12,232 ZILA INC COM PAR $0 07 COM PAR $0.01
1,158,726 210NS BAMCORP COM

32,256 CAPTARIS INC COM

480,167 UMNIONBANCAL CORP DE COM STK
90,540 CUBIC CORP COM

465,188 CULLEN f FROST BAMKERS INC COM
95,518 Z0LTEK COS INC COM

558,506 GENERAL CABLE CORP DEL NEW COM

135,406 ARMSTRONG WORLD INDS INC NEW COM STK

22,525 CULP INC COM
304,575 DELUXE CORP COM

19,936 UMIGENE LABS INC COM STH
500,931 UNISYS CORP COM
B01.895 WINDSTREAM CORP COM 5TH
07,171 COMMUNITY TR BANCORRP INC COM

888,685 DEVELOPERS DIVERSIFIED RLTY CORP COM

314,413 DEVRY INC DEL COM
452,952 UNIT CORP COM
284 324 UTD BAMKSHARES INC W VA COM
1,880 DEVCON INTL CORP COM STK
860,601 EQUITABLE RES INC COM
1,860,883 EQTY RESDNTL EFF 51582
285,114 ERIEINDTYCOCL A
21,279 VICAL INC COM
33,104 VICOR CORP COM
512,072 TEMET HEALTHCARE CORP COM
5915 MERRIMAC INDS INC DEL
67,510 ENZON PHARMACEUTICALS INC COM
168,304 18T COMWLTH FNCL CORP COM LM

18,124 VILLAGE SUPER MKT INC CL A NEW CL A MEW

16,983 VIRCO MFG CO COM

280,111 FIRST MIDWEST BANCGRP INC DEL COM

91,588 15T FIML HLDGS INC COM

343,451 WEBSTER FNCL CORP WATERBURY CONN COM

55499 WEIS MKT INC COM



Asset Category Share/Par Value  Market Valuye Asset Description

Equities 6,500 14,820 MGMT NETWORK GROUP INC COM ST
Equities 5,300 20,670 REPLIGEN CORP COM STH USDO.O1
Equitiss 2000 2210 ACURA PHARMACEUTICALS INC SO 5TK
Equitizs 21400 1762718 FORTUNE BRANDS INC COM 3TK

Equitiss 3,000 88,080 FIRST FiNL CORP [ND COM

Equities 3000 37800 FLOAVINTL CORP COM

Equities 3630 110,316 W COAST BANCORP ORE NEW COM
Eouilies 85,180 6,218,740 UNITED PARCELSVC INCCL B

Equilies 25,522 655,830 IRCH MTH NS COM STK

Equiles 6.527 19,842 WELLMAN INC COM

Equities 12,300 452,025 WENDY 3 INTL INC COM

Equities 44,320 2023208 FOREST LAB INC COM

Equities 7519 233,531 FOSBIL INC SOM

Equities 25800 1.425,192 ULTRA PETE CORP COM NPV

Equities 13742 35,743 NUWVELD INC COM NEW

Equities 2,000 &7,360 FOSTERLBCOCLA

Equities B725 114,088 GENCORP INC COM

Equities 417,007 114,726,237 COMCAST CORPNEW CLACLA

Equities 11,976 1,074,127 WYNNRESORTS LTD COM

Equities 11,500 147,315 GEN COMMUNICATION [MC CL A

Equities 1,457 N7 55804063 GENERAL ELEC CO COM

Equities 6807 427 474 BRINKS CO COM STK

Equities 2800 98,784 MOMENTA PHARMACEUTICALS INC COM STK
Equitisrs 47000 3676340 GEN DYNAMICE CORP COM

Equities 3,500 274,830 GENLYTE GROUP INC COM

Equities 19,840 2,334 771 LIBERTY MEDIA CORP NEW CAP COM SER A
Equities 5,560 20,407 TRW AUTOMOTIVE HLOGS CORP COM
Equities 22112 435,385 GENTEX CORP COM

Eouities 24,200 1,200,320 GENUINE PARTS COCOM

Equities 32862 65,457 EXFEDIA INC DEL COW

Eouities £,800 210,250 NETGEAR INC COM

Equilies 5,400 44,064 MERUELD MADDUX PPTYS INC COM
Equities 22322 788,636 IDEARC INC COM ST

Equilies 6,392 115,759 GA GULF CORP COM PAR $0.01

Equilies 5,100 200,887 GYMBOREE CORP COM

Equilies 2360 196,867 BLUE COAT SYS INC COM NEW

Equilies 1,108 27687 DARWIN PROFESSIONAL UNDERWRITERS INC COM
Equities 16,641 555,876 HCC NS HLDGS [NC COM

Equities Boa 866 HE| [NC COM

Equities 847 14,838 HF FiML CORP COM

Equities 18,100 163,114 HECLA MNG CO COM

Equities 4,000 35,000 PC-TEL INC COM

Equities 28A38 292,400 SKYWORKS SCLUTIONS INC COM

Equities 4200 27.300 MIVA NG COM

Equities 1000 16,230 SUPERICR BANCORP COM STK

Equities 1,500 1.620 CYNATRONICS CORP COM

Equities 2800 12,320 AMERISERY FIMNL INC COM

Equities 7025 154,058 REGAL ENTMT GROUPCLACL A

Equilies i 0 AIR CHARTER EXPRESS INC COM COM
Equities 43,400 2,060,198 HEWZ HJCOCOMN

Equities 13600 481 712 HELMERICH & PAYNE INC COM

Equities 100 13 DYNTEK INC COM NEW STK

Equities 500 2740 LANGER IWNC DEL

Equities 2,400 14,760 CONSTAR INTL INC NEW COM

Equilies 16,800 422 016 BIOMED RLTY TR INC COM

Edquities 135479 9,996,796 UNITEDHEALTH GROUP INC COM

Equities ¥4.120 2425206 YUM BRANDS INC COM

Equities 3500 47,346 BENTLEY PHARMACEUTICALS INC COM
Equities 16676 739247 [STAR FINL INC COM

Equities 26,484 1,310,658 AWMERISOURCEBERGEN CORP COM
Equities 12,380 353,379 CROSSTEX ENERGY INC COM

Eouities 5,130 228,798 TWEEN BRANDS INC COM 5TK

Eouities 2,547 74,092 BROCKFIELD HOMES CORP COM

Equities 2,898 35,935 INTERNET CAP GROUP INC COM NEW
Equilies 460 2,288 PENN TREATY AMERN CORP COM NEW COM NEW
Equilies 2,000 4,700 GENELARS TECHNOLOGIES INC COM NEW
Equilies 3.900 145,175 VISTAPRINT COM INC COM STK

Equites 1,500 2625 HEMACARE CORP COM

Equilies 1,300 75 [GHING COM

Equilies 28,000 53,120 NEXCEN BRANDS INC COM STK

Equities 5600 211,588 ZUMIEZ MG COM

Equities 4 818 455,327 IDEXX LABS INC

Equities 12,358 476,182 IDEX CORP COM

Equities 1,500 3,485 ENVIRONMENTAL TECTONICS CORP COM
Equities 245932 £,103,453 US BANCORP

Equities 3400 14,756 IMAGE ENTMT INC COM NEW STK

Equities 30,224 461,520 INTEGRATED DEVICE TECHNOLOGY INC COM
Equities 5,024 78,676 CHORDIANT SOF TWARE INC COM MEW COM NEW
Equilies 40,608 54,404 AASTROM BICSCIENCES INC COM

Equilies 3,900 90,558 INNCVATIVE SCLUTIONS 8 SUPPORT [INC COM ISIN US45TEM 1054
Equilies 7064 112,883 KFORCE INC

Equilies 12,160 469,358 CHENMIERE ENERGY INC COM NEW

Equities 3,084 70,038 GSI COMM INCG COM STK

Equilies 1,500 0 RADIS UNICA COMMUNICATIONS CORP COM ISINUST 504001067
Equilies 11635 236,783 SEMICR H3G PPTYS TR SH BEM [NT SH BEN  [NT
Equilies 2,900 57420 ARCTIC CAT INC COM

Equilies 7603 79,832 PARTNERS TR FiNL GROUP INC NEW COM
Equiles 4,800 25,880 FRONTIER AIRLS HLDGS INC COM STK
Equities 1,500 21,285 U MH PPTYS INC COM STK

Equilies 13,830 19,326,601 [NTEL CORP COM

Equities 11,260 582656 LABRANCHE & CO [NC COM ISIM US55447 1025
Equities 22,400 650,496 SE| INVTS COCOM

Equities 414 160 440,582 ON SEMICONDUCTOR CORP COM

Equities 6060 1320 IMAGEWARE SYS INC COM

Equities 2874 68775 MNTER TEL INC DE COM

Equities 275900 3,228,883 JOHNSOM CTL ING COM

Equities 18360 BOZ 721 PACTIV CORP COM

Equrties 760 6,737 NEUROMETRIX INC COM STK

Equities 405 653 24,992 172 JOHNSON & JOHNSOM COM

Equitias 15,6060 440,700 JOMES APPAREL GROUP INC COM

Equities 2,343 97,1684 JOS A B¥ CLOTHIERS tNC COM
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Asset Category

Share!Par Value

Equilies
Equilies
Equities
Equitias
Equities
Equitias
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equitiss
Equities
Equilies
Equities
Equiltes
Enuities
Equities
Equities
Equikes
Equilies
Equilies
Equites
Equiies
Equilies
Enquities
Equilies
Equifies
Equities
Equities
Equities
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equitiss
Equitigs
Equitiss
Equities
Equities
Equities
Equities
Equilies
Equities
Equities
Eguilies
Equities
Equities
Equities
Equikes
Equikes
Equikes
Equites
Enuilies
Equikes
Equilies
EqQuities
Equilies
Equilies
Equities
Equities
EqQuilies
Equilies
Equities
Equilies
Equiues
Equilies
Equikes
Equikes
Equikes
Equities
Equilies
Equities
Equilies
Equilies
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities

16,878
2,300
3.758

g00
1300

85,788

14.900

55400

39.408

19,600
1790
5,200
2500
3,260
8450
1,368

13,168
3,268

213,756
200
3,832
2.930
2,600
2.060
00
8,100
2,900
2,500
3,100
3,100

30,300
3,700
1.320

11,160

1

55,560
22550
304 644
7,886
372
33,8608
3308
18,560
2668
4,438
17 810
2108
7,078
7,706
3,300
3,215
1,700
26800
4900
53,840
116,500
4,946
600
2,488
2,000
2800
1,202,755
6.048
30,232
5,387
25020
3718
1,962
1,850
10,660
7,460
25
1.280
900
1.250
17.600
T35
500
16220
2200
16,260
1347
23,500
48615
10,200
12470
14,138
9.322
8.050
38,856
7,900
4,800
5,848
4,200
18,003
T.900
1,303
3,200
17,322
22572
18,032

Market Vatue Asset Cescription

119,685 KEMET CORP COM
13,501 PROGRESSIVE GAMING INTL CORP COM STK
144,082 CITY HLDG CO COM
20,160 KEY TECH INC COM
6,630 KEY TRONIC CORP COM
3,571,354 VIACOMINC NEWCL B
53,782 SULPHCO INC COM
1201882 KEYCORP NEW COM
2,795,998 LINCOLN NATL CORP COM
760,088 CELANESE CORP DEL COM SER A STK
TTA82 ABAKIS INC COM
158,808 LIFECELL CORP
33,675 LIFECORE BIOMEDICAL INC COM
63,664 DTS INC COM
352.196 AERCPOSTALE COM
72,865 GAMCO WS INC COM
396,719 U S AWYS GROUP INC COM
35,128 LIFEWAY FOODS INC COM
6,560,172 LOWES COS INC COM
244 MTM TECHNOLOGIES INC COM
25,371 SUMTOTAL SYSINC COM
840,982 LUBRIZOL CORP COM
167,830 LUFKIN [NDS INC COM

558,730 #RECRG INVESTORS FINL SVC3 CORP MERGER TO STATE ST # 2845937 EFF 7-62.07

17,280 ARTESIAN RESCORPCLACLA
517,995 ASHLAND INC NEW COM
41,083 CALLON PETE CO DEL COM
7,725 WIRELESS TELECOM GROUP [NC COM STK
8,680 ALLIED HEALTHCARE INTL INC COM
45281 LYDALL INC COM
1578688 NORDSTROM INC COM
128,131 GOQDRICH PETE CORP COM MEWY
18854 NOBEL LEARNING CMNTY3 (INC COM
15,873 ION MEDIA METWORKS INC CL A COM STK
4,105 SEIBELS BRUCE GROUP INC COM PAR $1800
2,917,635 NORFOLK SOUTHN CORP COM
638,518 NORTHEAST UTILITIES COM
25,663,217 CHEVRON CORF COM
35,777 JOURNAL REGISTER CO COM
8,837 MUTUALFIRST FINL INC COM
2,171,392 NORTHERN TRUST CORP COM
65,528 Q CHARLEYS INC
625,101 PEPSI BOTTLING GROUF INC COM STKISTN  UST134081005
111,514 ODYSSEY RE HLDGS CORP COM
234,436 OM GROUP INC
6,818,843 QCCIDENTAL PETE CORF COM
34,787 NUTRACEUTICAL INTL CORP COM
258,585 WABTEC CORF COM
405,328 ODCEANEERING INTL INC COM
38,907 MATL SCIENCES CORP COM
1,345,118 ARCHSTONE-SMITH TR COM
57,851 HARDINGE INC COM
64,610 MATRIX SvC COCOM
1,665 MATRITECH INC COM
1,356,558 MATTEL [NC COM
9,737,070 MERRILL LYNCH & CO INC COM STK
58,154 MERIT MED 3YS INC COM
13,808 MESA 1 ABS INC COM
38,086 MET-PRC CORP COM
38,420 MIDDLESEX WTR SO COM
784 MICRQ COMPONENT TECH INC COM
35,445,190 MICROSOFT CORP COM
328,011 MICROS Y3 INC COM
1,118,783 MICRGCHIP TECHNOLOGY INC COM
185,528 MUELLER IMDS INC COM
1487183 MURPHY QIL CORP COM
82,205 MYERS [NDS INC COM
13,885 NATL HOME HLTH CARE CORP COM
19,709 MATL DENTEX, CORF COM
433,100 NATL FUEL GAS COCOM
107,596 PETROQUEST ENERGY INC COM
1,038 CYANQTECH CORP COM PAR $0.02 STK
3,185 INSIGHTFUL CORP COM
8,244 MICRONETICS INC
22275 COOPERATIVE BANK3IHARES INC COM
317,504 AMERN MED 3%5 HLDGS INC COM TR
112,012 NATIONAL PENN BANCSHARES INC COM
5835 P& F INDS INC CL A NEW
54,874 POWER-ONE (NG COM
54,186 PEETS COFFEE 4 TEA INC COM
218,733 MPS GROUP INC COM
2,153 5 3TAR QUAL CARE INC COM
1.788,585 PPG IND INC COM
3,478,862 PNC FINANCIAL SERVICES GROUF COM STH

112,373 NASTECH PHARMACEUTICAL INC COM PAR  $0.006 NASTECH PHARMACEUTICAL

348,537 MONEYGRAM INTL INC COM
28,135 ENTERTAINMENT DISTR CO INC COM
108,627 ASHFORD ROSPITALITY TR INC COM SHS
173,478 AVISTA CORP COM ISIN # USO5I79B1070
4,422,820 FEDEX CORF COM
43,134 SUPPORT SOFT INC
4,557 FORGENT NETWORKS INC COM
454,214 CLEVELAND CLIFFS COM STK USS1{
27,720 WAIR HLDGS INC COM
388,980 PARAMETRIC TECHNOLOGY CORP COM NEW STK
332,274 WORLD FUEL SERVICE COM STH USD0.01
21.580 CRA INTLINC COM
51616 RETAIL VENTURES INC COM STK
287,545 KNIGHT CAP GROUP INC COM
784,534 MCAFEE INC COM
672,653 PATTERZON COS INC COM
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Asset Category

Share/Par Value

Market Value

Asset Description

Equitias
Equities
Equitias
Equiling
Equities
Equities
Equilies
Equities
Equities
Equitios
Equilios
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equilies
Equilies
Equities
Equities
Equilies
Equies
Equikes
Equites
Equites
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equittes
Equiliss
Equities
Equitiss
Equiliss
Equiliss
Equities
Equikes
Equiltss
Equiltes
Equites
Equites
Equities
Equines
Equities
Equites
Equities
Equities
Equities
Equiies
Equiies
Equities
Equities
Equities
Equities
Equities
Equitias
Equities
Equities
Equities
Equities
Equities
Equitizs
Equities
Equities
Equities
Equitles
Equities
Equitles
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equlties
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equilies
Equilies

4192
1,200
5,205
35727
5,200
10,080
5600
200
47,825
2,100
1.300
14,400
14,550
7,944
31,500
19,436
6579
6600
21,610
7,318
2,120
3,233
3500
81,367
1,400
2,500
1750
108,000
23,380
104,206
1,100
2450
87,590
16,100
2,800
7438
5612
24 600
45630
500
4,050
2,500
8,391
4,400
12,310
1,600
4795
5.100
1.200
19.276
3,402
208711
2,400
4,573
32513
6526
13528
4,784
7,900
7.0%0
220
200
4,868
14,745
7,840
800
38,562
2,280
1,870
11,000
91,205
1,100
4,373
14,016
21.800
128,492
1,800
10,000
56250
3,400
810
7.660
6,700
1851
11,800
3314
35420
16,700
58,321
5728
1.800
18,349
283,000
14,200
276,700
5,408
9,100
4,900
3,300
650
2926

176,777 VIAD CORP COM NEW
28,148 LMl AERCSPACE INC COM
142,513 HIBBETT SPORTS INC COM STK
1628.7%4 PROGRESS ENERGY INC COM
25,440 BIOSCRIS INC COM
1,078.45¢ FOSTER WHEELER LTD
63,224 PAETEC HLDG CORP COM STK
12,608 PATRICK INDS INC COM
1,870,974 PAYCHEX INC COM
627,750 PARTNERRE HLDG LTD COM STK
20,722 PEDIATRIC SVCS AMER INC COM
122,256 PIER 1 IMPORTS INC COM
578,818 PINNACLE W, CAP CORP COM
403,476 POGO PRODUCING CO COM
1,474,830 PITNEY BOWES INC COM
2,358,753 PRECISION CASTRARTS CORP COM
128,243 PRESIDENTIAL LIFE CORP COM
52,734 PRESSTEK INC COM
1,363,080 EMBAR( CORF COM §TK
21,102 AUTOBYTEL COM INC COM
23,384 ESB FINL CORP COM
6,533 WAVE SY5 CORP CL A NEW 5TK
175,340 HEIDRICK & STRUGGLES INTL INC COM [SIN #054228191023
3,489,831 ACCENTURE LTD BERMUDA CLS A COM
18,200 PRINTRONIX ING COM
23,125 RICHARDSON ELECTRS LTD COM
55,283 RIMAGE CORP COM
695,420 RITE AID CORP COM
863,735 ROBERT HALF INTL INC COM
1.813.184 SARA LEE CORP COM
12,100 SANFILIPFO JOHN 8 & SON INC COM
110,299 SANDERSON FARMS (NC COM
274,157 SANMINA-SC! CORP COM
1,070,167 SHERWIN-WILLIAMS CO COM
34,104 SHILOH INDS INC COM
330,052 SIERRA HLTH SVCS INC COM
93,169 SHUFFLE MASTER INC COM
1,004,700 SOUTHWESTN ENERGY DE COM
964 818 SOVEREIGN BANCORP INC COM
12,880 SPAN AMER MED SYS INC COM
68,931 SPARTAN MTRS INC COM
78,350 SUPERTEX INC COM
187,707 SUSQUEHANNA BANCSHARES INC PA COM STK
182,144 SWIFT ENERGY CO COM
308,420 SYBASE INC COM
18,738 TASTY BAKING CO COM
120,044 TALBOTS INC COM
190,995 TANGER FACTORY QUTLET CTRS INC COM
15,182 TANDY BRANDS ACCESSORIES INC COM STK
1,101,623 TESORO CORP
266,751 TEXAS INDS INC COM
7866,645 TEXAS INSTRS INC COM
487,200 THOMAS & BETTS CORP COM
202,310 WESTAMERICA BANCORPORATION COM
629,127 WESTN DIGITAL CORP COM
38,215 WET SEAL INC CLA
100,142 WESTWOOD ONE INC COM
132,565 TOOTSIE ROLL INDS INC COM
83.026 TOPPS INC COM
207,455 TOTAL SYS SVCS INC COM
88 C2 GLOBAL TECHNOLOGIES INC COM
3600 MAXUS RLTY TR INC COM ISIN LIS5777481098
345,261 TRANSATLANTIC HLDGS INC COM
145,681 TRUSTCO BK CORP N Y COM
205,228 TRUSTMARK CORP COM
57,528 TWIN DISC INC COM
842,388 TYSON FOODS INC CL A COM (DELAWARE)
206,568 U.5. CELLULAR CORP COM
71 VIRAGEN ING COM NEW
19,250 W) COMMUNICATIONS INC COM STK
7,280,895 WELLPGINT INC COM
5818 U § ENERGY CORP WY(O COM
291.417 UTD STATIONERS INC COM
173.798 CELERA GROUP COM
392,885 BIOMARIN PHARMACEUTICAL INC COM ISIN  CHOOG8167010
8,112,938 UNITED TECHNOLOGIES CORP COM
63,270 UNIVERSAL HEALTH RLTY INCOME TR SH BEN INT SH BEN INT
117,000 ANTHRACITE CAP INC COM
75683 REVLONINC CL A
143,884 UNIVERSAL FST PRODS INC COM
25,708 UTAH MED PRODS INC COM
471,080 UNVL HEALTH SERVICES INC CL B COM
35,041 VIVUS INC COM
34,870 VOLT INFORMATION SCIENCES INC COM
1,351,572 VULCAN MATERIALS CO COM
108,931 WD 40 CO COM
402,485 HLTH MGIT ASSOC INC NEW CL A COM
326,403 ALPHA NAT RES INC COM STK
1,521,829 CAING COM
192,838 #REORGITRANSACTION SYS ARCHITECTS [N NAGTO ACH WORLDWIDE INC 2034169 712507
3,312 CADUS CORP FORMERLY CADUS PHARMACEUTICALCORP TO 0B/2012003 COM
481,284 KBR [NC COM
8,075,650 DELL INC COM 57K
163,868 TFS FINL CORP COM 5TK
9,345,653 #REORGITYCO INTL LTD REV SPUIT TO TYCO INTL LTD 2033035 EFF 6/26/07
157,373 GEQ GROUP INC COM STK
176,176 TRIZETTO GROUP INC COM
357,210 EMCOR GROUF INC COM
8,376 PHARMACYCLICS INC COM
2,064 CHINA PRECISION STL ING COM STK
120,727 NEENAH PAPER NG COM
114



Asset Category Share/Par Value  Market Vaiue Asset Description

Equities 2,060 30,800 HAWKINS INC COM

Equilies 6 168 6 CHOICE 1 COMMUNICATIONS INC COM
Equities 2,358 13,043 PHARMACOPEIA INC COM

Equitiss 5,838 131,297 STRATEGIC HOTELS & RESORTS INC
Equitiers 4.700 28,563 ACCELRYS INC COM

Equiles 6.260 144,938 CENVED INC COM

Equitas 3,930 260,520 CHEMED CORP NEW COM

Equilies 4,197 54,603 JOURNAL COMMUNICATIONS INC COM
Equilies 6,150 11,808 SELECTICA INC DEL COM

Equilies 6,400 T7.055 NAUTILUS INC COM

Equities 10,320 414,864 CHECKFREE CORP NEW COM

Equilies 496,648 24,052,596 JPMORGAN CHASE & CO COM

Equities 3,660 15812 LCCINTLINC CL A

Equities 2,800 38,816 MAXWELL TECHNOLOGIES INC COM
Equities 32,900 2,048,380 MOODYS CORP COM

Equities 54,808 4,903,373 GEMENTECH INC COM STR

Equities 20,930 454,390 INGRAM MICRO INC CL A

Equities 1,568 12,390 CARRIAGE SERVICES INC COM

Equities 5,500 318,605 ARENA RES INC COM

Equities 5,908 73,868 AMIS HLDGS INC COM

Equities 257 15,223 WER COM INC COM STK

Equities 3,108 38,804 PETMED EXPRESS INC COM 5TK

Equitiss 6,100 41,412 SANGAMO BIDSCIENCES INC COM §TK
Equitiss 350 935 FOOD TECHNOLOGY SWC INC COM NEW NEW COM ST USDe.21
Equitiss 1.200 5,640 STREAMLINE HEALTH SOLUTIONS INC COM ST
Eguiliss 108,700 6,913,320 TARGET CORP COM

Equites 7.857 252,190 FLOWERS FODDS INC COM

Equites 30,104 730,926 CONSTELLATION BRANDS INCCL ACL A
Equities 93,380 8,104,450 3M CO COM

Equilies 16,600 1,288,116 LAB CORP AMER HLDGS COM NEW
Equilies 2,999 121,250 CIRCOR INTL INC COM

Equities 56,070 451,364 #REORGMBROCADE COMMUNICATIONS SYSTEMS [NC REV SPLIT TO 2033407 EFF 6/26/07
Equities 4,400 3036 TRANSGENOMIC INC COM STK ISIN #USBERIGOR206S
Equities 2640 82,818 BANNER CORP COM

Equities 7620 393,497 BK HAW CORP COM

Equities 5045 280,856 PROASSURANCE CORFP COM

Equities 7600 46,066 DOVER MOTORSPORTS INC COM

Equities 5,730 86,007 DOVER DOWNS SAMING & ENTMT INC COM
Equities 8,500 171,615 KNOT INC COM STR

Enquitiss 160,800 5573,024 HONEYWELL INTL INC COM STK

Enuities 22,800 592,345 PATTERSON-UTI ENERGY INC COM
Equities 1,300 3,432 EMAR WORLDWIDE INC COM

Equiliss 7650 108,630 FURNITURE BRANDS INTL INC COM
Equitiss 25,300 628,916 MEADWESTVACO CORP COM

Equitiss 2000 O IMAGINGN INC COM NEW

Equiliers 226728 7,592,162 KRAFT FOUDSINCCL ACL A

Equies 155 775 FONAR CORP COW NEW 5TK

Equihes 2.800 10,920 ICNATRON INC COM STK

Equies 3,100 T.006 EVOLVING 3YS5 INC COM

Equities 29,000 1,421,290 AMEREN CORF COM

Equilies 6,500 255,710 WARNACDO GROUP INC COM NEW

Equities 450 9,200 BENIHANAINCCLACL A

Equives 4.106 178,118 MAXIMUS INC COM

Equities 33,000 0 FOSTER & WHEELER FRACTIONAL CUSIP
Equiies 600 £,078 RUBIOS RESTAURAMTS INC COMISIN HUSTB116B1026
Equities 7,100 2,343 TENFOLD CORP COM

Equities 4,630 281 868 ACTUANT CORP CL A NEW

Equities 7.730 188,385 CLECO CORP NEW COM

Equities 1.400 2,702 VERMONT PURE HLOGS LTD NEW COM
Equilies 7.400 27 454 ADOLOR CORP COM

Equities 45997 1,200,982 UMUM GROUP

Equities 5625 150,581 RARE HOSRITALITY INTL ING COM

Equities 2100 12,663 BALDWIN TECHNOLOGY CO INC CLASS'A'COM  STK USBD.O1
Equities 50 875 WILLIAMS CTLS INC COM NEW COM NEW
Equities 267,399 13,704,198 WACHOVIA CORP NEW COM

Equities 16,600 1,805,250 UTD STS 8TL CORP NEW COM

Equities 43,500 2,384,670 INGERSOLL-RAND CO CL A COM S5TK
Equities 97,240 5,830,510 MARATHON OIL CORP COM

Equilies 2.343 7.263 PROLIANGCE INTL tNC COM

Equities 2.000 67.300 AZZ ING COM

Equitiss 6 48 DDl CORP COM PAR $0.081 NEW COM PAR  $0.001 NEW
Equilies ¥ 104 ONSTREAM MEDIA CORP COM

Equiliss 800 45,800 PRIMEENERGY CORP COM

Equitiss 4,700 768 TWEETER HOME ENTMT GROUP INC COM
Equilies 1,100 880 VERAMARK TECHNGOLOGIES INC SOM
Equitiss 3,000 47 780 NATUS MED INC DEL COM

Equilies 1,600 3,742 ITERIS INC NEW COM

Equitiss 15,200 213,256 EDRLTY TR INC COM REIT

Equities 3.400 137,158 GROUP 1 AUTOMOTIVE INC COM

Equities 6,000 52,500 MOSYS INC COMSTK

Equities 71,900 1,883,787 ELECTR DATA SYS CORP NEW COM
Equitiss 93,403 2085689 LIBERTY MEDIA CORP NEW INTERACTIVE COM SER A
Equties 3,000 12,380 CALAMP CORP COM

Equities 7,300 441,086 GEN-PROBE INC NEW COM

Equities 25,692 735,044 CAPITALSOURCE INC COM

Equities 115,584 2415847 WESTERN UN SO COM STK

Equities 13,2086 557,235 STEEL DYNAMICS INC COM

Equities B8.696 31,452 AMICAS INC COM

Equitles 2,500 24,375 SRS LARS INC COM

Equities T.450 363,485 HANCVER INS GROUP INC COM

Equities ¥.100 205545 PHARMION CORP COM

Equities T.200 281,816 POOL CORP COM STK

Equities T.500 97,500 TTM TECHNOLOGIES INC COM

Equities 2300 16 PARADIGM MED INDS INC DEL COM 8TK
Equities 21,500 268965 NORTHSTAR RLTY FIWN CORP COM

Equities 4,900 14.700 ON2 TECHNOLOGIES

Equities 3400 163,928 COSTAR GROUP tNC COM

Equilies 3.989 85,880 GRIFFON CORP COM

Equilies 840 2,579 ALBERES PHARMACEUTICAL INC COM STK
Equilies 200 42 G3Y INC COM NEW

Equilies 2200 27500 DIXIEGROUPINCCLACGL A



Asset Category ShareiPar Value  Market Value Asset Descrption

Equitizs 45 20 SUGGESTION BOX INC COMSTK

Equities 1,420 10,086 RAINMAKER SYS INC COM NEW

Equities 1.800 43,128 CAP CORP OF W COM NEWY

Equities 15,519 203,288 15T NIAGARA FINL GROUR [NC NEYY COM
Equilies 34414 1,430,580 NRG ENERGY INC COM NEW

Equilies 2,200 30404 DCRMAN PRODS INC COM

Equities 2,900 28,681 LAWSCN SOFTWARE INC NEW COM STK

Equilies 7.574 76,346 AUENBLE INC COM NEW

Equilies 2885 72548 SAIA INC COM STK

Equilies 4,350 102,486 SCIELE PHARMA INC COM STK

Equilies 2.500 4292 MDNNC COM

Equities TO0 11,256 WAYSIDE TECHNOLOGY GROUP INC COM 5TK
Equities 7600 166,440 PARALLEL PETROLEUM CORP COM STK USD0.01
Equities 5,800 278632 GUESS [NC COM

Equities 14.700 357 347 HAMNESBRANDS INC COM STK

Equities 6032 296,891 SAVVIS INC FORMERLY SAVVIS COMMUNICATIO COM NEW S5TK
Equities 23,000 900,210 TIME WARNER CABLE INC CL A COM STH

Equities 12,500 156,875 TRUMP ENTMT RESORTS [NC COM

Equities 3,809 84,674 ABRAXIS BIOSCIENCE INC COM STH

Equities 2,260 88022 RC2 CORP COM

Equities 23,063 353,406 DEL MONTE FOODS CC COM

Equities 166G 27,056 TRAMSCONTINENTAL RLTY INVS COM MEVY COM NEW
Equities 2900 99,006 WASTE INDUSTRIES INC COMMON SHARES NPV
Equities 122 0 NAVIDES FINL SVCS INC COM STK

Equilias 12 859 115,731 SALLY BEAUTY HLDGS INC COM STK

Equilies 7,396 87,791 SIRENZA MICRCDEWVICES INC COM

Equilios 20,110 1175027 APCLLOGROUPINC CL ACL A

Equilios 25,850 147,141 FRIEDMAN BILLINGS RAMSEY GROUP INC NEW CL A
Equilies 7.774 334,671 POTLATCH CORP NEW COM 5TK

Equilies S0 20,925 INTERNATIONAL ASSETS HLDG CORP COM
Equities £.390 88,693 WESTFIELD FINL INC NEW COM STK

Equilies 12,859 305,015 ALBERTQ-CULVER CO NEW COM STK

Equities 27451 1.613,503 VWWNDHAM WORLOWIDE CORP COM 5TK

Equilies 257 732 IDM PHARMA INC COM STH

Equilies B.770 171,890 SENSIENT TECHNOLOGIES CORP COM

Equities 6,033 165,588 JACKSON HEWITT TAX SVC INC COM

Equities 5400 71,040 SPANSION INCCOMCLACOMCL A

Equities 16.510 871,728 HEALTH NET INC COM

Equities 5,745 57,527 GENESIS MICROCHIP [NC DEL COM

Equities 3.900 86,775 #REQRGIECOLLEGE COM CASH MERGER EFF 7131407
Equitles 3.800 2.678 CHALUS BERNARD INC COM NEW COM NEW
Equities 2,150 4021 SALTON [NC COM

Equities 20,800 225,148 BEARINGPOINT (NC COM

Equities 114,545 2 647,135 DIRECTV GROUP INC COM

Equitie:s 13,800 118,404 SILICON IMAGE INC COM STK

Equities 1772 26,508 PROTECTION OME INC COM NEW COM NEW
Equities 3,200 43,2268 NEDWARE INC COM

Equities 5871 208,033 IMATION CORP COM

Equities £,100 75,335 ANSWERS CORP COM

Equities 3,300 116,952 SCHOOL SPECIALTY INC Wi COM

Equities 500 3,710 NORTECH SYS INC COM

Equities g72 8,486 MILACRON INC COM NEW STK

Equilies 58614 4,588,890 DEVON ENERGY CORP NEW COM

Equilies 3,700 170,570 PANTRY INC COM ISIN #LIS6386571031

Equities 4,500 237,038 ARBITRON INC COM

Equilies 2,800 67 928 ELIZABETH ARGEN [NC COM

Equilies 1.147 21,220 SUNCOM WIRELESS HLDGS INC CL A NEW STK
Equilies 1.100 3,168 GENAERA CORP COM NEW STK

Equilies 7.600 59,990 MAXYGEN INC COM ST« ISINg USSF7TT61074
Equities 3,308 148,761 CH ENERGY GROUP INC COM

Equilies 5,850 193,108 CENT PAC FINL CORP SOM

Equilies 2,014 9,264 NETMANAGE INC COM NEW

Equilies 9160 79,352 NEW FRONTIER MEDIA INC COM

Equities 8933 6,344 PONIARD PHARMACEUTICALS INC COM NEW 5T«
Equilies 2,525 18,838 AVICI SYS INC COM NEW

Equilies 4200 96,750 AGILYSYS INC COM STK

Equilies 3700 41,033 SALEM COMMUMICATIONS CORP DEL CL A COM STK
Equities 444 6,527 KNEBT BANCORP INC COM

Equities 10828 442 365 AGL RES [NC COM

Equilies 1.297 17.133 GREAT LAKES BANCORP INC NEVY COM STK
Equities 28,284 1,092,518 1AC F INTERACTIVECORF COM NEW STK

Equities 7.500 82,725 URANIUM RES INC COM PAR $0.001 COM PAR $0.001
Equities 15,104 539,327 AMETEK NC NEW COM

Equities 38060 124,371 KOMAG INC COM NEW STK

Equities 11,01 174,794 PROVIDENT FINL SVCS INC COM

Equities 134 1.358 HKN INC COM STK

Equities 18,360 104,983 QDYSSEY MARINE EXPL INC COM

Equities iz 63 VOXWARE INC COM NEW

Equities 184 175 ALLIANCE PHARMACEUTICAL CORP COM NEW COMNEW
Equities 200 31.767 UNVL STAINLESS & ALLOY PRODS INC COM
Equities 2,389 42,026 ANGIODYMAMICS INC COM STK

Equities 1052 3.556 NEDMAGIC CORP COM NEW

Equities 1.500 2,700 ACCESS PLANS USA INC COM STK

Equities 15575 Q08,450 JOY GLOBAL INC COM

Equities 7157 886681 SLGREEN RLTY CORP COM STH

Equities 1,866 8,424 SEGQUENDM INC COM NEW STK

Equities 516 585 #REORGAQ CORP STH MERGER TO DYNABAZAAR [NC 2004063 EFF DATE 7-3107
Equitles 12425 164,756 CYPRESSE BIOSCIENCES INC COM PAR £.02
Equities 178,476 4842054 YAHOD INC COM

Equities 34,776 1,102,442 VERISIGN INC COM

Equities 1,066 14,839 TURBOCHEF TECHMOLOGIES WG COM NEW STH
Equities 2,200 4,994 EVANS & SUTHERLAND COMPUTER CORP COM
Equities 7593 17,84 GENVEC INC COM

Equities 304G 3,825 LGL GRAUF INC COM STK

Equities 309 42 ENHERENT CORP COM

Equities 2806 16,978 MERGE TECHNOLOGIES INC COM

Equities i8 538 COGENT COMMUMICATIONS GROUP INC COM NEW COM NEW
Equities 2,306 38,732 IRIS INTL INC COM 5T

Equities 2775 8,484 CELL THERAPEUTICS INC COM MEW 5TK

Equities 1,154 2,461 TRINKENGINE NETWORKS INC COM STK

Equities 3,806 186,788 BORDERS GROUP INC COM S5TK

i18
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Equities 1,000 4,990 TOUSA INC COM STK

Equitiss 2,500 64,662 30 8YS CORP DEL COM NEW STK

Equitiss £,849 312,147 ADVANCED MED OPTICS INC COM

Equities 2,500 61,400 MTC TECHMOLCGIES INC COM

Equities 11,900 80,801 ACTUATE CORP COM

Equiligs 18,000 604 620 SBA COMMUNICATIONS CORP CL A SOM
Equitigs 2800 11,396 REWARDS NETWORK ING COM 5TK

Equities 4,070 73,173 HARRIS STRATEX NETWORKS INC COM CL A COMCL A
Equilies 18671 267,922 CEDAR SHOPPING CTRS INC COM NEW COM MEW
Equiliss 2,500 7.475 ENCORIUM GROUP INC COM STK

Equilies 27,000 824,580 APPLERA CORP - APPLIED BICSYSTEMS GROUP
Equilies 2,000 14,400 TAMDY LEATHER FACTORY INC COM

Equities 3.400 123,862 CYNOSUREINC GL A

Equilias asa 319,829 YRC WORLDWIDE [NC COM

Equitias 13,000 261,300 TIME WARNER TELECQOM NC CL A ISIM BLISBEY3191014
Equities 54,400 4,631,616 BURL NORTHM SANTA FE CORP COM

Equilies 2,160 48,535 AMERIS BANCORP COM

Equilies 637 71,344 SEQUACORP CL A

Equitias 850 13,090 NAPSTER IMC COM

Equities 15,860 25,465 MOMOGRAM BICSCIENCES INC COM

Equities 76800 48,868 STEC INC COM STH

Equities 38,400 668,180 CENTERPOINT ENERGY INC COM

Equities 4,200 42572 FIRST ACCEP CORP COM 5TK

Equities 51 10% ALLEGRO BIODIESEL CORP COM STH

Equities 2850 350,759 LEAR CORP COM STH PAR 5001

Equitias Fi: 14387 TRANSCEND SYGS NG COM MEW COM NEW
Equitiss 5,700 40,584 GEORESQOURGES INC COM

Equities 11683 106,516 SPHERICN CORP COM STK ISING USB484201053
Equities 39,524 ¥,225442 EXELON CORP COM

Equities 4,422 234,437 EQUITY LIFESTYLE PPTYS INC COM STK

Equities 10.955 58,608 HARRIS INTERACTIVE INC COM STCK

Equities 15,230 521,323 ENDO PHARMACEUTICALS HLDGS INC COM
Equilies 00 T15 CORE MOLEMNG TECHNOLOGIES INC COM STH
Equiltes 301 102 PRECISION OPTICS INC MASS COM NEW COM NEW
Equilies 5,500 3678 MILLENNILIM CELL INC COM

Equilies 5.000 56,250 REGENERATION TECHNOLOGIES INC DEL COM  STK
Equities 1,753 11,5662 GAMNSCO INC COM NEW COM NEW

Equllies 3,700 7511 CLARIENT INC COM

Equities az,159 2,323,488 GLOBALSANTAFE CORPORATION GLOBAL SANTA FE CORP
Equities 48,240 2664778 WEATHERFORD INTL LTD

Equities 500 18.060 GTY FED BANCSHARES INC COM

Equities 9,600 23,338 APAC CUSTOMER SVCS INC COM

Equities 9,403 123,667 BRIGHTPOINT INC COM NEW

Equities 57.2%1 4,492,337 CAP {1 FNCL COM

Equities 99663 1,717,133 EL PASC CORP COM

Equities 51,800 2454802 COACH INC COM

Equities 481 3,138 TECH SCLUTIONS CC COM MNEWY

Equities 2,200 5918 COMFORCE CORP COM

Equitiss €.400 284 600 DIGITAL RIV INC COM

Equiliss 2.400 34,224 UNITED PANAM FINL CORP COM

Equiliss 8600 112,556 ACORDA THERAPEUTICS INC COM

Egquiliss 300 510 15T INDEPENDENCE FINL GROUP [NC COM STK
Equities 40,851 4,329,383 TRAMNSOCEAN INC

Equities 3700 13,320 RENCVIS INC COM

Equilies 1.868 23,757 NARA BANCORP [NC COM

Equities 2562 1,071 DIEDRICH COFFEE [WC COM NEW

Equities 3750 122 850 MADDEN STEVEN LTO COM

Equities 1?0 112 EMAGIN CORP COM MNEW STK

Equities 807 102,727 MICREL INC COM

Equities 3,300 47 216 CFS BANCORP INC COM

Equities 800 5,432 APTIMUS INC COM APTIMUS INC

Equities 3,993 170,860 ENPRO IMDS INC COM

Equities 3,200 65,352 RESOURCE AMER INC CL A COM

Equilies 5.800 5,974 IVAX DIAGNOSTICS INC COM

Equiltes 2,070 4 GEMNUITY INC CL A WORTHLESS EFF 2723/04
Equiltes 24,400 1.024 312 KEYSPAN CORP COM

Equikes 56,300 1,164,743 XCEL ENERGY INC COM

Equilies 9,600 696,384 ARCH CAPITAL GROUP COM STK

Equilies 23,500 160,847 INDEVLS PHARMACEUTICALS INC SOM

Equilies 2429 35,682 MEDIS TECHNOLOGIES LTD COM

Equities 24702 1,541,158 NOBLE ENERGY INC COM

Equilies 16,450 635,083 ALLIANT ENERGY CORP COM SN HUSCBE021085
Equities 278 0 YAST SOLUTIDNS INC CL 81

Equilies 516 330 VERTICAL COMMUNMICATIONS INC COM STK
Equilies 23041 501,840 FOOT LOCKER INC COM

Equities 27,000 20,250 #REORG/TRANSMETA CORP DEL COM TO TRAMSMETA CORP 2034802 EFF 08-17-07
Equities 1 ¢ WAYPOINT BIOMECICAL HLDGS IMC SOM NEW
Equities 1 G MICROMINT [NC COM 3TK

Equities 34,025 538,637 PETRCHAWK ENERGY CORP COM

Equities & 23 NATURAL HEALTH TREMDS CORP COM PAR 5.001C0M PAR $.001
Equities 200 2,050 MOD-PAC CORP COM

Equities 400 15,940 N CENT BANCSHARES INC COM

Equities 48,200 3,343,536 MCGRAW HILL COMPANIES INC COM

Equities .77 914,335 DISCOVERY HLDG CO COM STK

Equities 40 11 PHOTOWQORKS INC COM NEW

Equities 78 759 MOD-PAC CORP CL B COM STK

Equities 20 48 DIRECT INSITE CORP COM NEW COM NEW
Equities 4,100 114,431 MANHATTAN ASSCOCS INC COM

Equities 2,000 30,000 4 KIDS ENTMT INC COM

Equities 5,900 319,544 POLARIS MDS INC COM

Equities 1,054 30,260 FIRST FIML SVC CORP COM

Equities 1,050 2,300 AP PHARMA INC COM NEW STK

Equities 4,880 0 GENTEK INC COM

Equities 13700 T77.064 AFFILIATED COMPUTER SVCS INC CL A COM
Equities 5578 145,431 TREEHQUSE FOODS INC COM

Equilies 7081 32,763 TRANS WORLD ENTMT CORP COM

Equities 13,000 437190 OWENS CORMNING NEW COM STK

Equilies 10815 255616 PEPSIAMERICAS INC COM

Equiles 28,900 42772 SMF ENERGY CORP COM

Equilies 7.320 122,537 AVX CORP COM

Equities 3467 125,856 AMEDISYS INC COM
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4,200
2,107
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6.004
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4,700
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5
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9,860
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4,684
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1
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20,500 MICROVISION INC DEL GOM
3,150 HINES HORTICULTURE INC COM STK
28,644 HLTH GRADES INC COM
9,818 BSQUARE CORP COM NEW
O FRCUSIP NATL PENN BANCSHARES INC
32,950 EV3 INC COM
16,358 RCM TECHNOLOGIES ING COM NEW
0 PROGRESS ENERGY ING CONTINGENT VALUE  OBLIG
910 HELIOS & MATHESON NORTH AMER INC COM STK
553 #REORG/SBE INC NAME CHANGE TO NEOMODE  INC SEC 2034714 EFF 810107
202,957 TRIUMPH GROUF ING NEW COM
122,980 COMEXANT SYS INC COM
904,952 ABERCROMBIE & FITCHCO CLA
28,440 WESTWOOD HLDGS GROUP INC COM
32,980 REGENT COMMUNICATIONS INC DEL COM STK  ISIN# US75BB651008
83,311 DOMINGS PIZZA INC COM
814 PERMA-FIX ENVIRONMENTAL SYCE INC COM
848 IMAR TECHNOLOGIES INC COM
582,332 D5T 5YS INC COM
24,024 LASERCARD CORP GOM
288 INTERNET AMER [INC COM
36309 GREAT AMERN FINL RES INC COM
2,273 GOLDLEAF FINL SOLUTIONS COM NEW STK
43,602 VERENIUM CORP COM 5TK
5,643 TORREYPINES THERAPEUTICS INC COM 3TK
11,550 OMEGA FLEX INC GOM
19,530 RESTORATION HARDWARE INC DEL COM
382.96¢ CORPORATE EXECUTIVE 8RD CQ COMMON  STOCK
666 GOAMERICA INC COM PAR $0.01
139,901 COLUMBIA SPORTSWEAR CO COM
136,456 MERIDIAN BIOSCIENCE INC COM
144,960 ALIGN TEGHNOLOGY ING GOM
108,825 APPLIED MICRO CIRCUITS CORP CDT-COM
783,227 LALIDER ESTEE COS INC CL A
1,022 TAPESTRY PHARMACEUTICALS INC COM MEWY COMNEW
88,785 MIGHTHAWK RADIOLOGY HLDGS INC COM STK
99,950 SPEEDWAY MOTORSPORTS INC COM
248,000 HMI CORP COM
124 855 AFTERMARKET TECHNOLOGY CORP COM
4,460 #REQRGMBNS HLDG INC CL AREV SPLIT TO  BMS HLDG INC SEC 2034702 EFF 8113107
30,753,784 CF BGI GLOBAL EX-US REAL ESTATE INDEXFD
151 LATTICE INC COM STK
382 AROTECH CORP COM NEW STK
846,858 VIRGIN MEDIA INC COM STX
14,851 #REORGIDIGITAL RES INC NAME CHANGE TO DRI CORP SEC # 20333456 EFF 6/13/107
7,188 AMPEX CORP DEL CL A MEW CL A NEW
8 CICERQ INC COM STK
1,075 TVIA INC COM STK
23,968 ATHEROGENICS INC COM
395,143 NASDAG STK MKT [NC COM ACCREDITED INVS
151,815 CONCUR TECHNCLOGIES INC COM
4,888 SYNERGETICS USA INC FORMERLY SYNERGETIC COM
2,380 INTRAWARE INC COM NEW COM NEW
138 HYPERTENSION BIAGNOSTICS INC COM
3.000 COVER-ALL TECHNOLOGIES INC COM
25,484 BIOLASE TECH INC COM
7.832 VELOCITY EXPRESS GORP COM PAR $0.004
184,200 EL PASO ELEC GO COMNEW
22783 IBASIS INC COM NEW STK
28,750 REPROS THERAPEUTICS INC COM 5TK
456,682 KB HOME COM
98,486 JAMES RIV COAL CO COM NEW 5TK
231,470 WINN DIXIE STORES INC COM NEW 5TH
3,750 HENRY BROS ELECTRONICS INC GOM
81,464 BANKRATE ING COM
1,815 TERABEAM INC COM
431,507 CHAPARRAL STL OO DEL COM STK
31,540 FRANKLIN COVEY CO COM
2,730 STEELCLOUD INC COM
188,219 ALLIS.CHALMERS ENERGY INC FORMERLY ALLI COM PAR $0.01 NEWY
37,345 DURECT CORP COM
T2.576 PATHMARK STORES INC NEW COM
126,924 ANDERSONS INC COM
262 128 FORCE PROTH INC COM NEW
1739 ATCHEALTHCARE INGCLACL A
888,238 HOSPIRA INC COM
0 MAXUS TECH CORP COM
256,620 AIRTRAN HLDGS ING COM
8,789 REDHDUK ALE BREWERY INC COM STK
648 GALAXY NUTRITIONAL FODDS INC COM
252 PAYMENT DATA 5Y5 INC GOM 5TK
13,426 APPLIED DIGITAL SOLUTIONS INC COM MEW  COM MNEW
231,504 QIL STS INTL INC COM ISIN USE780261052
41,822 18T FOTOMAC RLTY TR COM
3 WICKES INC COM
13,820 REIS INC COM STK
138,706 QAKLEY INC COM
37,500 DYNAMIC MATLS CORF COM
1 US BIOTEC INC COM NEW STK
2,489,228 PPL CORP COM 1SIN USBI351T1080
30,380 ANIKA THERAPEUTICS INC COM STK
112,404 HEALTHEXTRAS INC COM STK
24,731 PANACOS PHARMACEUTICALS ING COM
1,880 SUPERCONDUCTOR TECHNOLOGIES ING COM NEW STK
§4 537 AMERN DENMTAL PARTMERS INC COM
8,324 ADAMS GOLF INC COM
5,405 SPHERIX INC COW
80,777 BADANT INC COM
31,800 MEDCATH CORP COM STK
8818 8X8 INC NEW COM
14,087 KIRKLANDS INC COM 118



Asset Category Share/Par Value  Market Value Asset Description

Equilies 12,303 1.247 577 FLUCR CORP NEW COM

Equilies 727 133,641 AMERICAN HOME MTG INVT CORP COM 5TK
Equilies 7.647 145,835 CHIQUITA BRANDS INTL INC COM

Equities 252 2515 QCCAM NETWORKS INC DEL COM NEW STK
Equities 1 2 CHINA VITUP HEALTH CARE HLDGS INC COM  STK
Equities 1460 8,078 #RECRG/PT 360 COM ST MERGER TO DG FAST CHANNEL INC 2627738 EFF 8.15-07
Equilles 2768 11,772 HOLL'YWOOD MEDIA CORP COM

Equities 3268 264,032 UTD THERAPEUTICS CORP DEL COM STK
Equilies 15,020 264,378 ARRIS GROUP INC COM

Equities 4,600 89,184 NETFLIX INC COM STK

Equittes 25,600 1472922 COGPER INDUSTRIES [NC COM

Equities 18,012 1,383,662 PUB STORAGE COM

Equitiss 2,065 16.912 AMERICAN RLTY [(INVS INC COM

Equilies 8000 11.200 LANTRONIX [NC COM ISIN LIS5165481045
Equiliss 15172 BI7.467 DAVITAINC COM

Equiliss 3,422 T7.57T WMIDAS INC COM

Equilies 4,500 19,575 EQUITY MEDIA HLDGS CORP COM STK
Equiliss 2,200 20,708 DARLING INTL INC COM

Equites 15.450 592,199 FEDT INVESTORS INCCL B

Equitiss 2873 88,063 SCHWEITZER-MAUDUIT INTL INC COM
Equiliss 1,100 92,873 HAYNES INTL INC COM NEW COM NEW
Equities 11.719 234,186 WARINER ENERGY [NC COM STK

Equities 1,360 6,032 PRESSURE BIGSCIENCES INC COM

Equities 10,555 90,879 BANKATLANTIC BANCORP INC CL A

Equities 24,138 604,237 COLONIAL BANCGROUP INC COM

Equities 2,302 822 ALLIED NEV GOLD CORP COM STK

Equilies 294 259 SECURE ALUIANCE HLDGS CORP COM STH
Equities 10,900 134,724 RACKABLE SYS INC COM

Equities 6714 369,270 MSC INDL DIRECT INC CL A COM

Equdties 3.058 48,958 BEBE STORES NG COM

Equities 11,806 1,281,852 EVEREST RE GROUP COM

Equities 13.504 242 802 RAMBUS INC DEL COM

Equities 5736 99,003 CORUS BANKSHARES INC COM

Equities 20,126 384,809 BROADRIDGE FINL SOLUTIONS INC COM STK
Equities 1900 4,370 INPLAY TECHNOLOGIES INC COM

Equities 42,554,381 496,346,038 CF BGI US EQTY MKT SUDAN FREE EQTY INDEXFD
Equities 1700 36,345 URSTADT BIiDDLE PPTYS INC COM

Equities |00 9,495 HI SHEAR TECHNQLOGY CORP COM 5Ty
Equities 1,681 16,747 CF BGI BURS OF IL ACWI EX-LIS LIQ 8167 RISFD
Equities 99,029.328 1,334,250,853 CF BGI ACWI EX-US SUDAN FREE EQTY INDEX FD
Equities 4.400 3,256 CEL-8CI CORP COM NEW COM NEW
Equities 5,000 7,560 INSITE WISION INC COM

Equities 3.900 7,956 HOLLIS-EDEN PHARMACEUTICALS INC COM
Equilies 381 7,586 LEESPORT FINL CORP COM

Equites 2250 30,578 AMERICAS CAR-MART INC COM

Equities 16,465 242 365 MEWALLIANCE BANCSHARES INC COM
Equikes 6.400 241,344 KENEXA CORP COM

Equilies 2800 0 HIGHLANDS IN5 GROUP INC COM

Equiies 4,960 V5,979 UNVL DISPLAY CORP COM

Equiies 9,828 158410 SELECT COMFORT CORP OC-CAP STK OC-CAF STK
Equifies 5,160 178,520 P F CHANGS CHINA BISTRO NG COM 5TK
Equilies 2,368 5,520 INNOTRAC CORP COM STK

Equities 1,668 1,200 SPEEDUS CORP 6502 COM

Equilies iB 4 DYNEGY INC DEL CL A COM STK

Equilies 10,000 359,300 DILLARDS INC CL A COM

Equities 101,806 3.475452 DISNEY WALT CO COM

Equities 16,400 955,728 COSTCO WHSL CORP NEW COM

Equities 53,168 1,901,838 EBAY INC COM

Equities 26,200 1,508,506 SLM CORP COM

Equilies 12,109 1019909 XL CAPLTDSHS A

Equities 8,800 617,232 ALTRIA GROUP INC COM

Equities 71,000 3,991,450 KLA-TENCOR CORP

Equities 121,100 5,163,704 WASHINGTON MUT INC COM

Equities 108,109 2,274.424 TIME WARNER INC NEW COM

Equities 7,308 3820674 COOGLE INCCLACLA

Equities 14,306 697,411 CARNIVAL CORP COM PAIRED

Equities 45,508 1,888,250 ATAT INC COM

Equities €4.000 1,383,280 SEAGATE TECHNOLOGY HLOGS COM USD0.000681
Equilies 57,800 £10.546 MILLENNIUM PHARMACEUTICALS INC COM
Equities 54,300 663,546 HUDSON CITY BANCORP INC COM 5TK
Equities 18,400 1,144,212 AMERICAN STD COS INC DEL COM

Equities 22 2,408,450 BERKSHIRE HATHAWAY INCDEL CL A
Equilies 5800 246616 AMERN CAP STRATEGIES LTO COM

Equities 92,600 3,502,932 WELLS FARGO & CO NEW COM 5TK
Equities 25,400 883,920 ARCH COAL INC COM

Equities 14,800 1,247,424 EXXON MOBIL CORF COM

Equities 13,200 §31.092 GETTY IMAGES INC COM

Equities 241,000 882,000 AMERICAN TOWER CORPCL A

Equities 15,800 810,382 CITIGROUP [NC COM

Equities 32,000 1,306,710 BANK AMER CORP COM

Equilies 11,000 1,067,760 BOEING CO COM

Equities 68,400 4,326,296 SANDISK, CORP COM

Equities 18,200 249,312 ANHEUSER BUSCH COS INC COM

Equiliss 17,600 853,072 AUTOMATIC DATA PROCESSING INC COM
Equiliss 25,900 1.813.777 AMERN INTL GROUP INC COM

Equiliss 27,800 738,650 AMERICREDIT CORP COM

Equiliss 220800 4,383,322 APPLIED MATERIALS INC COM

Equiltss 26500 753,660 BS SVCS COCOM

Equiles 54.000 2,485,100 FOREST LAB INC COM

Equiltss 170,400 6,622,912 GENERAL ELEC COCOM

Equikes 17.500 926,625 GENERAL GROWTH PPTYS INC COM
Equikes 14,100 737,571 COCA COLA OO COM

Equiles 26,800 2,623,400 DANAHER CORP COM

Equikes 48,100 2,806,539 ILL TOOL WKS INC COM

Equikes 30,400 1,845,280 FED HOME LN MTG CORP COM STH

Equiliss 44,700 2920251 FlMA COM STK

Equites 25,040 15,360 IMCLONE 3YS INC COM

Equities 36,200 860,112 INTEL CORP COM

Equitiss 48,300 B75.680 SYMANTEC CORP COM

Equities 62,000 1,715,480 SYSCO CORP COM

Equities 12,700 709,676 ELILILLY & CO COM



Aszet Category Share/Par Value Market Value Asset Description

Equites 12,400 448,632 LIMEAR TECH CORP DEL

Equities 92,000 2,623,480 LOWES COS INC COM

Equities 16,500 1,028,655 PARKER-HANNIFIN CORP COM

Equilias 27800 1.445,88%4 MEDTROMIC INC COM

Equitias 8500 743,852 MERRILL LYNCH & CO INC COM STK
Equitias 16,200 790,560 PARTNERRE HLEG LTE COM STK

Equities 168,300 4,958,801 MICROSOFT CORP COM

Equities 22400 1.284 416 WYETH COM

Equities 28 560 1,484,908 AFLAC INC COM

Equities 8,500 £84 625 INTERMATIONAL BUSINESS MACHS CORPCOM COM
Equities 40,460 £91 628 JABRIL CIRCUIT INC COM

Equities 16,9068 868,660 LAM RESH CORP COM

Equities 19,600 1271060 PEPSICO [(NC COM

Eguitias 38,300 1661 837 QUALCOMM INC COM

Ecuilies 55 200 960480 SARA LEE CORP COM

Equilies 14,200 B18.488 ALLERGAN INC COM

Equilss 4,800 485,535 ALLIANT TECHSYSTEMS INC COM

Equiies B4.000 1,658,920 ALTERA CORP COM

Equlies 48,800 2,282,163 BEST BUY [NC COM 8TK

Equities 220,700 6,146,495 CISCO 85 [NC COM

Equities 103,800 2,652,090 CORNING [NC COM

Equities 36,200 2,250,504 LEHMAN BROS HLDGS INC SOM

Equitias 189,600 T16,576 LENNAR CORPCL A

Equities 57660 4,692 544 SCHLUMBERGER LTD COM STK

Equities 21,168 865,522 SEPRACOR INC COM

Equities 10,868 968 844 SUN TR BANKS INC COM

Equities 20184 T11,662 KRAFTFOODSINCCLACLA

Equities 38,168 1,071,372 COMCAST CORPHEW CLACLA

Equities 12 468 831,668 STARWOOD HOTELS & RESORTS WORLDWIDE iNC COM STK
Equities 12,906 985,431 LAS VEGAS SANDS CORP COM 3TK
Equities B5 804 670,956 BROCADE COMMUNICATIONS SYS INC COM NEW COM NEW
Eruilies 21,800 1,769,592 CAP 1 FNCL COM

Ecuilies 7Biv 56,420 CITADEL BROADCASTING CORP COM
Eruiles 45,050 1,244,732 HANESBRANDS INC COM STK

Equiles 14,800 498 464 PEPSI BOTTUNG GROUP INC COM STK ISIN  UST134081005
Equilies 37800 761,790 TIME WARNER TELECOM INC CL A ISIN BUSHERTITI04
Equibes 21600 1817208 BAKER HUGHES INC COM

Equiles 38,200 2,157 822 BAXTER [NTL INC COM

Equites 14,200 350,314 BEAZER HOMES USA INC COM

Equllies 19,800 2,205,126 FLUOR CORP NEW COM

Equities 26,860 785,240 GEMERAL MOTGRS CORP COMMON STOCK
Equities 29,760 1.325.214 HEWLETT PACKARD CO COM

Equities 16,100 387,435 HOME DEPOT INC COM

Equities 87 560 2345052 XILINK INC COM

Equities 29,908 2,120,807 UNITED TECHNOLOGIES CORP COM
Equities 33,000 942,150 DELL ING COM STK

Equities 20,768 2,168,100 UMITED PARCEL SVCINC CL B

Equities 8,964 750,073 CHEVRON CORP OOM

Equilies 7.500 832,275 FEDEX CORP COM

Equities 6,800 720,664 TRANSOCEAN INC,

Equities 38,704 820,912 NEWS CORP CL A CGOM

Equities 54,300 3,453,480 TARGET CORP CGM

Equities 41,460 2,120,264 UNITEDHEALTH GRGUP [NC COM

Equities 23000 1,278,520 WEATHERFORD INTL LTD

Equities 47 284 2,298,910 JPMORGAN CHASE & CG COM

Eegilies 4,600 987,650 GOLOMAN SACHS GROUP INC COM
Erguities 25,900 908,951 #RECRGMYCO INTL LTO REV SPLIT TO TWCO INTL LTD 2033635 EFF 624107
Evuilies 70806 3,633,420 WACHOWVIA CORP MNEW COM

Equilies 15,600 840,528 DAVITA INC COM

Equilies 77000 6,216,980 MO HLDGS ING COM MEVW CL B NEWY
Equilies 21,200 1,995,556 LOCKHEED MARTIN CORP COM

Equilies 286,200 2,733 684 FORD MTR CO DEL COM PAR $0.01
Equilies 22,200 1679652 GENENTECH INC COM STK

Equilies 64,100 3,432 555 ABBOTT LAB COM

Equifies 96,100 5633,052 ACELTD ORD STK USCL.0416

Equilies 68,200 3816604 ELILILLY & COCOM

Equities 66,760 4,150,074 MBIA INC COM

Equities 106,780 6,175,796 OCCIDENTAL PETE CORP COM

Equilies 84,900 6,764 832 SUNOCO INC COM

Equities 75,400 2,218,022 NEWELL RUBBERMAIC MC COM

Equities 2184191 10,678,114 BANK AMER OGRP COM

Equities 89,168 6,994,250 CONOCOPHILLIPS COM

Equitles 44,968 2,976,036 MCKESSON CORP

Equitlies 717 235,146 METROPCS COMMUNICATIONS INC SOM COM
Equities 23,208 1,124,504 AUTOMATIC DATA PROCESSING INC COM
Equitias 34,300 1,722,869 BARR PHARMACEUTICALS (NC COM
Equities 25200 1,221,192 CH & DPWIGHT INC COM

Equities 48,660 2,007,180 EXPEDITORS INTL WASH INC COM
Equitias 0,360 1,970,600 FIRST DATA CORP COM

Equities 122600 2,341 660 GAP INC COM

Equities 99,108 3.310.531 MAXIM INTEGRATED PRODS INC COM
Equities 67600 3,565,736 MEDTRONIC INC COM

Equities 225109 6,852 044 SCHERING-PLOUGH CORP COM

Equities 42000 29758660 UNITED TECHNOLOGIES CORF COM
Equities 15,800 678,453 WEBSTER FNCL CORP WATERBURY CONN COM
Equilies 1273 GEE262T GOOGLEINC CLACL A

Equities 148900 3,229,575 GOLOMAN SACHS GROUP INC COM
Enuities 28800 2,038,320 STATE STR CORP COM

Equilies 62 300 4,362 862 AMERN INTL GROUP INC COM

Equities 24,208 2,415,888 CARDINAL HLTH INC

Equities &7.200 6,980 688 APPLE INC

Equities 26,108 1,326,524 DU PONT E | OE NEMOURS & CO COM STK
Enutties 63,000 1,148,203 EMC CORF COM

Equities B7.480 4,135,768 ELECTR ARTS COM

Equities 51,900 2,584 620 MERCK & CO INC COM

Equities 71,808 2,115,846 MICROSOFT CORP COM

Equities 46,480 976,256 TIME WARNER INC NEW COM

Equities 74,208 3,310,804 HEWLETT PACKARD CO COM

Equities 57,200 2,250,820 HOME DEPOT INC COM

Equities 27,660 1,846,164 KIMBERLY-CLARK CORP COM

Equities 119.583 2,784,759 HOST HOTELS & RESORTS INC

120



Asset Category SharelPar Walue Market Value Asset Description

Equities 136,600 5,411,900 VIACOM INC NEWCLE

Equities 45,100 1,827,903 ALCOA INC COM S5TK

Equites 33,100 1,267 068 GENERAL ELEC CO COM

Equities 29,500 2,307 490 GEN DYNAMICS CORP COM

Equlies 62 800 2,186,600 HALLIBURTON CO COM

Equities 46,100 2000275 QUALCOMM INC COM

Equities 24,300 3625363 MFC SFDR TR UNIT SER 1 STANDARD & POORS UNIT SER 1
Equities 106.400 7.724 640 EXELON CORP COM

Equities 83,000 4.244 620 UNITEDHEALTH GROUP INC COM

Equities 47,200 3,165,704 STARWOOD HOTELS & RESORTS WORLDWIDE INC COM STK
Equilies 67,200 2.517.312 PRIDE INTL INC DEL COM

Equities 42,400 2,118,766 ACCENTURE LTD BERMUDA CLS A COM

Equities 22,080 1.742,620 DST SYS INC COM

Equities 123,800 2578754 WESTERN UNCO COM STK

Equities 47,700 1,294,107 YAHOOD INC COM

Equities 107 466 2548802 STAPLES INC COM

Equities 151,500 2016465 SMURFIT-STONE CONTAINER CORP COM

Equities 151,500 7,770,435 CITIGROUP INC COM

Equities 21,700 272552 ADR MELCO PBL ENTMT MACAU LTD ADR ADR

Equities 178,600 4,563,230 CORNING INC COM

Equities 67,398 2,445,917 COUNTRYWIDE FIML CORP COM STH $.05 PAR

Equities 85,100 €,560,550 DANAHER CORP COM

Equitias 43,500 2,927,550 TXU CORP COM

Equities 26,200 2 437 548 SIMON PPTY GROUP INC COM

Equilies 14,700 1,035,350 REGENCY CTRS CORP COM

Equities 18800 1,132,310 PROLOGIS SH BEN INT SH BEN INT

Equities 4600 244 812 AMB PPTY CORP REIT

Equities 16,200 565643 HILTON HOTELS CORP COM

Equities 5,400 332,352 HOME PROPS INC COM

Equities 5,500 238810 LASALLE HOTEL PPTYS COM SHBEM INT

Equities 2,500 1,129,380 AVALONBAY CMNTYS REIT

Equilies 156,200 393,356 DOUGLAS EMMETT INC COM REIT

Equities 15000 1,647,600 VORNADO RLTY TR SOM

Equities 21,500 584,800 NATIONWIDE HLTH PPTYS INC REIT

Equities 11,100 487,623 LIBERTY PPTY TR SH BENINT

Equities 6,400 239,680 TANGER FACTORY QUTLET CTRS INC COM

Equities 7.400 357,114 TAUBMAN CTRS INC COM

Equilies 12,700 285,623 STRATEGIC HOTELS & RESORTS INC

Equities 12,000 312,360 FELCOR LODGING TR INC COM

Equities 12,000 927,120 FEDERAL RLTY INVT TR SH BEN INT NEW SH BEN INT NEW
Equities 26,100 1,381,985 GENERAL GROWTH PPTYS INC COM

Equities 14,900 558,750 HIGHWOODS PPTYS INC COM

Equities 12,800 363,352 SUNSTONE HOTEL INVS INC NEW COM

Equities 16,200 406,944 BIOMECRLTY TR INC COM

Equitias 8,100 332,181 CORP OFFICE PPTYS TR COM

Equilies 4,200 322,644 PUB STORAGE COM

Equities 18,400 1,879,192 BSTH PPTYS INC

Equilies 11,200 1,387,568 SL GREEN RLTY CORP COM 8TK

Equities 154,100 335,090 SREENTOWN CHINA HO HKDO. 18

Equittes 60,400 1,306 448 HOST HOTELS & RESORTS INC

Equiltes 14,900 540,125 VENTAS INC REIT

Equities 4,800 340,032 KILROY RLTY CORP COM

Equilies 15,900 942 711 BREPPTYS C COMCL A

Equilies B.730 582639 CAMDEN PPTY TR SH BEN INT

Equities 12,500 570,375 EQTY RESDNTL EFF 5/15/02

Equities 12.200 320,860 UDR MC COM STK

Eaquities 12600 1838482 MACERICH COCOM

Eaquities 26,500 416,495 OMEGA HEALTHCARE INVS INC REIT

Equities 5,400 333,632 POST PPTYS INC REIT

Equities 15,400 1,032 878 STARWOOD HOTELS & RESORTS WORLDWIDE INC COM 5TK
Eaquities 24,600 1.454 106 ARCHSTOWE-SMITH TR COM

Eaquities 29,800 £68,5680 GEM MTRS CORP SR DERB CONYV SER B

Eaquities 44,000 1.102 646 GEN MTRS CORP SR DEB CONV SERC

Eaquilies 20,000 12425 LIBERTY MEDIA CORP SR EXCHANGEABLE  EXCHINTO SPRINT 3.75 02-15-30/02-15-04
Equities 706,600 714,000 CHES ENERGY CORP CONTINGENT SR NT CONW 2 5 DUE 05-15-2037 REG
Equilies 41 15,532,850 FUT SEP OV S&P 500

Equities 25 2,105,250 FUT SEP 07 Mt RUSL 2060

Equities 11" 994,620 FUT SEP OF IMM EMINI MDCP

Equiliss 375 154,678,126 FUT SEP 07 RUSSELL 1000

Equilies 35 14,736,750 FUT SEP 07 RUSSEL 2000

Equities 59 -150,075 FUT CALL SEP 27 S&P 530 OFT 1800

Equities 46 -340,400 FUT PUT SEP 07 34P 500 OPT 1475

Equities -2 491,350 FUT PUT SEP OF S4P 500 OPT 1420

Equities £2.200 7,031,801 GOR UNIBANCO-UNIAD DE BANCOS BRASILEIROSS AUNMITS FFO S PFDCLE
Equities 50,500 2,244 220 ADR BANCO ITAU HLDG FINANCEIRA S A FORMERLY SPONSORED ADR REPSTG 500 PFD
Equities 3,200 372,471 GOR UNIBANCO-UMIAO OE BANCOS BRASILEIROSS A UNITS FFO & PFDCLB
Equities 100 178,543 PORSCHE AG NON VTG PRF NPY

Equilies 10,050 764 840 FRESEMIUS SE NONAVTG PRF NPY

Equitiag -] 01,500 PVTPL WOODBOURNE PASS-THROUGH TR PASS THRU TR SECS 1444 3C7
Equties 54,267 $,789.223 NTCC OPUS SMALL CAP VALUE SUDAN FREE  FUMND {AFEERT)
Equities 79,587 8,445,620 NTCC PIEDRA MID CAP GROWTH SUDAN FREE FUMD (AFEET)
Equities 2394514 28,054,470 NTOC LYNMAR LARGE CAP GROWTH SUDAN FREE FUND (AFEBT)
Equities 702 8,585,305 NTCC HOOVER SMALL CAP CORE SUDAN FREE FUND (AFEET)
Equities 239671 28,107,735 NTCC PROFIT LARGE CAP GROWTH SUDAN FREE FUND (AFEBRT}
Equities 70,669 8,940,037 NTCC CHAMNING MID CAP VALUE SUDAN FREE FUND {AFEET}
Equities 10,008 0 BLACKOUT MEDIA CORF PFD STK

Equities 138 139 US AIRWAYS GROUP INC PFD SER A NEW

Equities 1,526 16,860,863 PYTPL DG FOG TR TR PFD SECS {44A EXP 12-29-2045
Equities 17,417 £.797 WESTFIELD GROUF NON RENOLUNCEABLE RIGHTS

Equities 218 408 11,5681 WALAD PROPERTY RIGHTS 17/67/2067

Equities 2423 0 OPTICAL CABLE CORF WTS

Equities 23,908 27,114 VEOLIA ENVIRONNEME NEW ORD EURO SUB  RIGHTS 27f
Equities 12,400 14,667 VEOLIA ENVIROMNEME NEW ORD EURD SUB  RIGHTS 27/
Equilies 3,732,000 8,922 83% CATHAY FINL HLDG EQUITY WARRANT

Equiles 4,540,462 9,252 ROLLS ROYCE GROUP NEW ‘B SHS JULY  07(ASSD CN
Equiles 1618 9,692 DWENS CORMING NEW WT EXP SER B WTS

Equiltes 30,423 0 OPTICAL CABLE CORP WTS FRACTIONAL SHARESONLY
Equiltss 41 1 LODGIAN INCWTEXPCL A

Equilies 128 4 LODGIAN INCWTEXPCLB

Equilies 134 a8 PVIPL IFCO 8YS NV WT RESTRTD EXP

Equities % 8 WORLDTEX, INC WT EXP



Asset Category

ShareiPar Value

Equities
Equiies
Equilies
Equities
Equities
Equities
Equities
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equilies
Equilies
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equitles
Equilias
Equities
Equities
Equities
Equities
Equilias
Equilies
Equilies
Equilies
Equities
Equities
Equities
Equities
Equilies
Equities
Equities
Equities
Equitles
Equilies
Equilies
Equilies
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equiles
Equilies
Equities
Equites
Equites
Equites
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equifies
Equifies
Equifies
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equittes
Equikes
Equikies
Equikes
Equilies
Equiligs
Equities
Equities
Equities
Equities
Equilies
Equities
Equities
Equities
Equities
Equities
Equities
Equities

5.455
59

58
6.300
10,482
138
10,000
599,319
7.271,713
1,074,947
7,994
351
5,800
130
745
2.200
3,300
1,200
2,500
500
3,200
3
7.700
[
24,370
5,200
800
8075
7,700
11,800
2,900
7,279
700
6,315
94,249
500
2,900
4,100
6,100
[
9,800
2,400
1,300
11,625
27,300
9,428
38,500
2800
11,500
4,265
2,500
3.400
1600
1,000
17,486
800
14,000
2,700
6,900
1800
1,300
19,758
12,050
5,000
14,200
1.800
4,100
1,700
800
7,345
5,800
2,300
13,037

13,118
1.700
9,802

28,229
2,300
8300

64,244

900

56686
18

2,600
2,750
1,000
48,300
1.400
35
£,900
4800
36,339
2,100
1

34,205
1,200,000
$00,000

Asset Description

100,580 RAYTHEON CQ WT EXP 08-18-2011

0 EQUITEX INC WT EXPCLEB
0 EQUITEX INC WT EXP CLA
9 OSI PHARMACEUTICALS INC CONTINGENT VALUERT 6M12/08

193,472 RAYTHEON CO WT EXP (6-16-2011

139 U8 AIRWT SER A EXP 4-1-10

238,334 CALLOWAY REAL ESTA TRUST UNITS
7385505 MARTIN CURRIE BUSINESS TR JAPAN SMALL COMPANIES FD SHS NPV
88,078,482 MARTIN CURRIE BUSINESS TRUST GLOBAL EM ERGING MARKETS FUND SHE NPV
22,262,167 MCBT PAN EUROPEAN MID CAP FND

G PVTPL RENAISSANCE COSMETICS INC COM
G FQCAL COMMUMICATIONS CORP COM NEW
¢ CONVERGENT COMMUNICATIONS INC COM NEW  STK
G INTELLI-CHECHK INC EXP 08-30-2008
0 INTERDENT INC COM NEW
0 SPLMETALS CORP COM
0 MNEON COMMUMICATIONS INC COM
0 SPHINX [MTL INC COM
0 PRANDIUM INC COM
0 SPINNAKER [NDS INC SOM
0 U S DIAGNOSTIC INC COM
0 APW LTO APWLTD
0 WEBLINK WIRELESS INC CL A
0 TELESPECTRUM WORLOWIDE [INC COM NEW
0 ETOYS INC COM
0 ANICOM INC COM
G INTERMET COMM & COMMUMICATIONS INC WT EXP 11-23-2002
G APW LTD COM STK USD0.0T
& PARACELSUS HEALTHCARE CORP COM
0 NATIONSREMT INC COM STK
0 SQURCE MEDNA INC COM NEW
0 HREORGITELIGENT INC CL A DESP SEC EFF  10/7102
O DENALI NG COM
0 HAYES LEMMERZ IMTL [NC COM
0 WILLIAMS COMMUNICATICNS GROUP INC COM
1 ENCHIRA BIDTECHNOLOGY CORP COM STK  PUR WT EXF 09-08-02
0 CLASSIC VACATION GROUP INC COM
0 VIDEQ UPDATE INC CL A
0 LEAP WIRELESS INTL INC COM
0 WORLOTEX INC COM NEW
0 VENCOR INC NEW COM
0 KITTY HAWK INC SOM
O SALIENT 3 COMMUMICATIONS INC CL A
0 MARINER POST-ACUTE NETWORK INC COM STK
O BETHLEHEM STEEL CORP COM
O VLASIC FOODS INTL INC COM
0 GLOBAL TELESYSTEMS INC CDT-COM
0 AMERN HOMESTAR CORP COM
0 METROCALL INC COM
17 SUPERICR TELECOM INC COM
0 DRYPERS CORP COM NEW
0 APPLIED MAGNETICS CORP COM
0 DIAGNOSTIC HLTH 8VCS INC COM PAR $0.001
1 COLD METAL PRODS [INC COM
0 AURORA FOCDS INC COM BTK
0 METROTRANS CORP COM
0 8VC MERCHANDISE INC COM
0 NTELOS WG COM
0 ORGANDGENESIS INC COM
0 ERUG EMPORIUM [NC COM
0 CGSTILLA ENERGY [NC COM
0 KOMAG INC COM
0 WARNACO GROUP (MC CL A COM
G TRICORD SYS [NC COM
14 US AIRWAYS GROUP INC COM
0 EXCELSICR-HENDERSON MOTORCYCLE MFG CO  COM
0 UNVL BROADBAND NETWORKS INC COM
0 CLASSIC COMMUNICATIONS INC CL A COM 5TK
0 NUTRAMAX PRODS INC COM NEW
0 CALICO COMM INC COM
0 ADVANCED RADIO TELECOM CORP COM
O WTELLICORP INC COM
0 KEY3MEDIA GROUP INC COM
0 HREORGPSC INC DESP SEC EFF 7/9/03
0 ENCOMPASS SVCS CORP COM
Q PHAR-MOR [NC COM NEW
0 ICG COMMUNICATIONS INC COM
0 SUNBEAM CORP COM
12 ESSENTIAL THERAPEUTICS INC COM
0 ADVANCED SWITCHING COMMUNICATIONS INC  COM
0 AT HOME CORP COM SER ACOM SER A
0 INTERGRATED ORTHOPAEDICS INCWT
0 ACTERNA CORP COM
0 JURITER MEDIA METRIX INC COM
0 VL DISSCLUTION CORP COM 5TK
0 &8&CASH HELD ELSEWHERE
4 &8&CASH HELD ELSEWHERE
0 ESCROW PETROCORP INC
0 ESCROW ELOQUENT INC
0 ESCROW ASCENT PEDIATRICS INC
0 333 ESCROVY SEAGATE TECHNOLOGY
0 ESCROW FOR 1GO CORP
0 ESCR KAISER GROUP INTL INC
0 ESC CORAM HEALTHCARE
0 ESC EPRESENCE INC
0 ESC TELECORP PCS
0 ESC MOSSIMO, INC.
1 &&&CASH HELD ELSEWHERE

34,205 &&3CABH HELD ELEEWHERE

#12 FORWARD CONTRACT TO BUY FXV LOCK 7.2%-USD-CHF 1 YR EXP - 0226107

1.535 FORWARD CONTRACT TO BUY FXV LOCK 7.075%-USO-CHF RBS EXP O%26/07

i22



Market Value Asset Description

Asset Cateqory SharePar Value

Equities 20,500,000
Equities 389,050
Equities 382518
Equilies 3853374
Equities 3521382
Equitias 5,155,582
Equitiss 443 547
Equities 819,983
Equities 1,041 846
Equitias 3,618,467
Equities 2,129.361
Equities 517,380
Equihes 4,320,108
Equilies 4,074,113
Equites 5482238
Equities 420775
Equities 855,627
Equilies 3,181,145
Equilias 1,163,853
Equilias 4,541,174
Equilias 448330
Equitias 1,583,048
Equities 1,180,280
Equilies 447 259
Equities 847,670
Equities 1.540,973
Equitiss 5,851,178
Equities 1.217 444
Equitiss 1.532,424
Equitias 763 523
Equitiss 968,118
Equilies 10,060,006
Equilies i
Equities i
Equities 3545811
Equites 3983918
Equites 4841216
Equilies 352128
Equities 1626185
Equilies 2354871
Equilies 1062534
Equities 14437106
Equities 1,500,060
Equilies 1439733
Equities 452,794
Equities 450,288
Equities 310,045
Equilies B53.206
Equities 5,948,965
Equilies 5,500,437
Equities 2,300,073
Equitias 2,531,786
Equitias 842 338
Equities 1,105 288
Equitiss 1135735
Equities 6.604 852
Equities 2,258,462
Equities 3362, 147
Equitiss 3,184,926
Equitiss 5,019,851
Equitiss 5,625,035
Equitiss 1
Equiliss 1,031 518
Eguilias 3639 484
Eguiligs 866310
Equities 4333383
Equilies 72,266
Equilies 597,108
Eguities 4727345
Equities 1,200,140
Eguites 4,611,364
Equilies 1,022,550
Equiles 643,849
Equilies 753,741
Equilies 2025747
Equilies 4,785,854
Equities 7,733,585
Equilies 1,554,447
Equilies 5,441,532
Equilies 2,765,008
Equities 900,077
Equilies 808,73
Equities 203,044
Equilies 6027 435
Equilies 553,658
Equilies 4 046,324
Equilies 30885617
Eguilies 3,186,544
Equilies 905,460
Equilies 3621,750
Equilies 1,539,323
Eguilies 708,189
Eguities 2 478,303
Equities 760,385
Eguites 1,155,064
Equilies 2,502 345
Equities 170,680
Equitias 10,437 238
Equities 7762775
Equilies 2,944 020
Equities 2,846,898

0 FORWARD CONTRACT TO BUY CMM USD P

2,165,226 KLEE EURCPE FUNDILP
1,722,136 KLEE EUROPE FUNDILP
2,881,969 ABRY PARTNERS VLP 5-019967
3436157 JLL PARTNERS FUND I, LP
5922073 SORENSON CAPITAL PARTMERS, LP
623,464 AUSTIN VENTURES VI LP - SECONDARY
£80,015 AUSTIN VENTURES KX LP
1,348 JLL PARTHERS FUND I LP
3913,1%% ABINGWORTH BIOVEMTURES IV, LP
1,712,280 MEDVENTURE ASSOCIATES v, LP
441,516 MENLO VENTURES X, LP
1,346,851 BRENTWQOOD ASSOC I LP

506,740 SOFTBANK TECHNOLOGY VENTURES V, LP

113,821 CODE HENNESSY & SIMMONS [, LP
26,638 TSG CAPITAL FURD DL LP
72,424 SIERRAVENTURES IV. LP
173,862 MATRIX PARTNERS V. LP
13,207,330 FORTRESS INVESTMENT FUND I, LLC
6,311947 JLL PARTNERS FUND IV, LP
6,802 SUMMIT VENTURES I LP
1.680,358 ADVENT SUBDRDINATED DEBT FO, LP
853,338 INTERWEST PARTNERS Will, LP
4641 RS & CO W, LP
26,326 US VENTURE PARTMERS IV, LP
266,875 CYPRESS MERCHANT BANKING
10,556,123 MADISON DEARBORM CAP PTRS v, LP
992,198 BOSTON VENTURES V., LP
1,229,091 NEW ENTERPRISE ASSOC X, LP
986,240 BANC FUND vV TRUST, LP
682,868 SPROUT CAFITALIX, LP
10,547,139 BANC FUND Wi, LP
1 GATEWAY VENTURE PARTNERS [, LP
1 MARTRIX PARTNERS IV, LP
3,218,126 WCAS Wil LP
3080796 MADISON DEARBORN CAP PTRSILLP
5HIT,288 BROCKWAY MORANAPTRS TR, LP
2,962,033 CHS PRIVATE EQUITY V LP 6.011478
1,458,353 INTERWEST PARTNERS IX LP 6-011384
1,928,297 AUSTIN VENTURES Vill, LP
387,579 SPROUT CARITAL VIl LP
38,2339 INTERWEST PARTNERS Vil LP
733607 CONTRARIAN CARITAL FUND L LP
275,358 SUMMIT VENTURES V. LP
208,724 MORGAN STANLEY VENTURE PTRS Il LP
375,301 TAADVENT vill, LP
652,795 KIRTLAND CAPITAL PARTHERS [, LP
82413 INTERWEST PARTNERS V, LP
3.043,138 AUSTIN VENTURES Vi, LP
2,199,283 NEW ENTERPRISE ASS0C Vil LP
2,455,984 GTCR FUND Vil LP
2,885,317 BERKSHIRE FUND VI, LP
777,887 AUSTIN VENTURES L LP
218,47¢ SIERRA VENTURES V. LP
405,823 BENCHMARK CARITAL FTRS, LP
3,614,484 REOPTOINT VENTURES L LP

981,455 MORGAN STANLEY DEAN WITTER VENTURE

2,548 617 GREEN MOUNTAIN PARTNERS I, LP
906,084 SUN CAPITAL PARTHERS Il GP, LP
11,845,679 WARBURG PINCUS PE VI, LP
3,689,780 BENCHMARK CAPITAL PTRS IV, LP
1 CAPITAL PARTMERS HOLDINGS I-A, LP
760,432 MADISON DEARBORN CAP PTRS I, LP
676,995 INSTITUTIONAL VENTURE PTRS VI, LP
523,801 ACCELL VI, LP
2,304,442 SIERRA VENTURES VI, LP
155,873 AUSTIN VENTURES VIl SECONDARY, LP
104,313 SFROUT GROWTH L LP
4,817 222 FRANCISCO PARTNERS, LP
800,653 KKR 1896 FUND, LP
2422012 MATRIX PARTHNERS VI LP
1,085,063 REDPOINT VENTURES I, LP
16,320 RICE PARTMERS I LP
432,992 INSTITUTIONAL VENTURE FTRS VI, LF
2,780,644 VERBANT VENTURE CAPITAL |, LP

6,196,861 ODYSSEY INVESTMENT PARTMERS FUND I, LP

8,049,257 PROVIDENCE EQUITY PARTNERS V, LP
450,638 GTCR CAPITAL PARTNERS, LP
4,828 248 SUMMIT VENTURES VILA, LP
683,850 MENLO VENTURES vill, LP
188,505 AUSTIN VENTURES V, LP
13,142 AUSTIN VENTURES IV, LP
435,606 GTCR FUND VINA, LP
30,429 HERITAGE FUND I, LP
5,726 AUSTIN VENTURE IV (ROFR)
4531,789 LATTERELL VENTURE PARTMERS I, LP

3,224,202 PROVIDENCE EQUITY PTRS IV, LP OFFSHORE & DOMESTIC

2,422,115 CLAYTON DUBILIER & RICE FD VI, LP
80,665 WCAS VI, LP
347,239 HERITAGE FUND [N, LP
580,537 OAK INVESTMENT PTRS VI, LP
202,856 CAPITAL RESOURCE LENDERS U, LP
2,591,540 MEMLO VENTURES IX, LP
TF.OB5 INTERWEST PARTMERS VI LP
$30.,097 OLYMPUS GROWTH FUND I LP
1,026,088 KIRTLAND CAPITAL PARTNERS H, LP
175,621 ALTA SUBORDINATED CEBT PTRSII, LP
13,355,253 TPS PARTNERS W, LP 8-007898
9,418,657 OLYMPUS GROWTH FUND v, LP 8-007858
1,044,968 J W, CHILDS EQUITY PARTNERS I, LP
3645674 TAIX.LP

6.5-CMM MERRILL EXP 0Br6/08
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Asset Category SharelPar Value Market Value Asset Description

Equites 1,623,532 571,941 RSTW PARTNERS i, LP

Equities 2779558 2,463,890 BATTERY VENTURES W, LP

Equities 2,309,880 2,164,862 HODIAK VENTURE PARTNERS I, LP

Equilies 4,504,181 4,522 200 ACP IV, LP

Equities 335.003 496,838 FIRST RESERVE FUND VIl LP

Equities £04,085 53,082 SUMMIT VENTURES IV, LP

Equities 5,739,023 1.702 514 US VENTURE PARTHERS VI, LP

Equilies 247,076 208,218 GREEN MOUNTAIN PARTMNERS. LP

Equities £,4086,341 2,330,842 MEW ENTERPRISE ASSOC X, LP

Equities 2,754,329 655,428 BENCHMARK CAPITAL PTRS [0, LP

Equities 2240078 2,344,980 MATRIX PARTMERS Vil LP

Equitigs 3,178,310 3,349,563 WCAS CAPITAL PARTHERS 1], LP

Equitigs 3,139,847 508,700 QAK INVESTMENT PTRS Vill, LP

Equtigs 3,857,538 5908434 OCM OPPORTUNITIES FUND V, LP

Eguilies 4,254 855 2,990,801 US VENTURE PARTNERS Vill, LP

Eguities 5,808,004 5,195,549 )W, CHILDS EQUITY PARTNERS ), LP
Equities 1,044, 441 403,673 WCAS CAPITAL PARTNERS I, LP

Equilies 4,650,000 4,183,565 VERSANT VENTURE CAPITAL W, LP

Equilies 1,496,638 946,651 NEW ENTERPRISE ASSQOC 84, LP

Equilies 2,452 869 628,070 BATTERY VENTURES V. LP

Equilies 711,044 85,875 OCM OPPORTUNITIES FUND I, LP

Equilies 2146,573 256,898 BENCHMARK CAPITAL PTRS 1L, LP

Equiles 1,046,988 1,053,995 BOSTON VENTURES VI LP

Equites 473,368 7,828,485 FORTRESS IMVESTMENT FUND, LP

Equities 1,950,293 1,765,788 SPECTRUM EQUNITY INVESTORS IV, LP
Equities 1,227 850 243185 WCAS Vil LP

Equities 3669582 2547 845 CAPITAL REBOURCE PARTNERS IV, LP
Equities 186.750 33,722 INSTITUTIONAL VENTURE PTRS W, LP
Equities 4,605,753 1671605 CODE HEMMNESSY & SIMMONS IV, LP

Equities 478,903 252 480 CODE HEMNESSY & SIMMONS I, LP

Equities 1,364,920 258,520 US VENTURE PARTMERS V, LP

Equities 4,502,751 1,491,602 US VENTURE PARTMERS Wi, LP

Equities 2,298355 3,140,700 WCAS X, LP

Equilies 546,468 431684 MACISON DEARBORM CAP PTRS, LP
Equities 5,868,126 7648007 MEW ENTERPRISE ASSOC X1 LP

Eguities 978018 30,199 SPROUT CAPITAL Wi, LP

Eqguities 658,482 273,622 SUMMIT ACCELERATOR FUND, LP

Eguities 838,508 154,863 CAPITAL RESOURCE LENDERS I, LP
Equities 4,257,105 1,100,215 SPROUT CAPITAL vill, LP

Equities 2,455,125 1,307,247 BRENTWOOD ASSOC VI, LP

Equities 4,000,000 3,265,983 ENTERPRISE PARTHERS VI, LP

Equilies 5,590,955 6,884,228 ARSEMAL CAP PTRS QUALIFIEC PURCHASER FD
Equities 553,093 184,301 NEW ENTERPRISE ASSOC VI, LP

Equities S95.828 532,531 BROCKWAY MORAM & PTRS FD, LP

Equilies 4221438 315,263 TG CAPITAL FUND [, LP

Equilies 13,374 263,568 QCM OPPORTUNITIES FUND [, LP 6007852
Equies 3475273 3,662,859 ABINGWORTH BIOVENTURES [MA, LP
Equiltes 664 162 18,814 OAK INVESTMENT FTRS VI, LP

Equiles 1,713,451 1,432,971 THREE ARCH PARTNERS IV 6007525
Equiltes 3400935 2,456 354 SIERRA VENTURES W, LP

Equilies 1,318,083 686,377 VESTAR CARITAL PARTHERS Il LP

Equilies 3670744 3,624,040 VESTAR CAPITAL PARTMNERS 1V, LP

Equities £,191.202 8,831 875 KELSO INVESTMENT ASSOCIATES Vi, LP
Equites 7,630,328 7,518,841 ESSEX WOODLANDS HEALTH WENT Vi 5007782
Equities 2,566,383 25854 936 BAIN CAPITAL FUND Vi 5008187

Equilies £,703,287 7,466,584 LAKE CAPITAL PARTNERS, LP

Equities 4,170,930 1,268,256 AUSTIM VENTURES VI, LP

Equilies 7.5684,807 8,853,821 THE RESOLUTE FUND, LP 8007885

Equites 2,207 633 1.320,241 MOBIUS TECHNCLOGY VENTURES Vi, LP
Equiles 1637791 1,506,132 THREE ARCH CAPITAL, LP

Equites 7,547,418 8,252,202 WARBURG PINCUS PRIVATE EQUITY IX, LP
Equlties 2827035 2,671,453 GENSTAR CAPITAL PARTNERS IV 6-008704
Equites 652,500 616,732 ESSEX WOODLANDS HEALTH VENTURES FUMD VI, LP
Equllies 1 1 BLACKROCK ASSET MVESTORS, LP

Equities 1 125,797 WARDE SELECT FUND, LP

Equities 7,135,260 13,858,167 FORTRESS INVESTMENT FUND 1), LP
Equities 837,198 777 443 FIRST RESERVE FUND X1, LP 8014733
Equities 5.448 937 7,082,736 CLAYTOWN, DUBILIER & RICE FUND VI, LP
Equities 1821474 1.560,130 SUN CARITAL PARTMERS IV, LP

Equities 2,851,141 3478,114 NEW MOUNTAIN PARTHERS It LP

Equities 8035847 7749655 ARCLIGHT ENERGY PARTNERS FUND I, LP
Equities i 449666 OCM CPPORTUMITIES FUMD IV, LP

Equities i 19,170 OCM CPPORTUNITIES FUND, LP

Equities i 19,346 FIDELITY BELMCONT B, LP

Equities i 1 EDISCN VENTURE FUND [, LP

Equities 477,525 464,711 ROUNDTABLE HEALTHCARE PARTMERS I LP
Equities 154 571 148,736 SUMMIT PARTNERS VENTURE CAPITAL FUND H-A, LP
Equities 33,442 1 VEMTURE STRATEGY PARTMERS (I, LP
Equities 3,145.436 3,175,056 BATTERY VENTURES VI, 6009507

Equitles 1.967.812 1,884,730 SUMMIT PARTNERS PRIVATE EQUITY FUMD  Vil-A, LP
Equities 5,061,086 5177.912 CALTIUS PARTNERS IIt, LP

Equities 7,084,910 6,501,580 BANC FUND Vil, LP

Equities 375,208 54,436 VENTURE PARTNERSHIP ACQUISITION FUND ILIMTED PARTHERSHIP
Equities 1,767,739 1,698,332 TA ATLANTIC AND PACIFIC v, LP 6009108
Equities 4,368,617 4,144,623 JLL PARTNERS FUND WV LP

Equities 823569 857,483 BAIN CARITAL Vill CO-INVESTMENT FUND LP
Equities 8,006,500 T.216,440 FIRST RESERVE FUND X, LP 6.008858
Equities 6,480,671 6,898,142 OCM EUROPEAN PRINCIPAL CPP FD LP
Equities 2918767 4,144 699 SAFEGUARD IMTERNATIONAL FUND, LP
Equilies 2,049,830 2022710 ADVANCED TECHNOLOGY VENT Wil (), LP
Equities 533477 351,346 ARLINGTON CAPITAL PARTMERS, LP

Equilies 52,576 51,803 BLACKSTONE OFFSHORE CAPITAL PARTNERS I
Equilies 10,622,802 15,803,436 TPG PARTNERS IV, LP 8007897

Equilies 2334828 2,151,458 NEW LEAF VEMTURE |, LP {FORMERLY SPROUT HEALTHCARE WENTURES | LF)
Equilies 18,283,507 18,847,157 PROVIDENCE EQUITY PARTMNERS W-A, LP
Equities 7.719.299 7455327 BLACKSTOME CAPITAL PARTNERS V, LP
Equities 2,182,180 4,527 280 KLEE USA FUND ) LP

Equities 3,833 158,355 KLEE USA FUND [, LP

Equities 20,200 720,682 SAFEGUARD CO-INVESTMENT FUND, LP
Equities 16,791,056 18,040,502 QCM PRIN OPPORTUMITIES FO Il LP 8007855
Eguities 4,833.372 4,367,709 SUMMIT SUBDRDINATED DEBT FUND (1B, LP
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Equilies 235,200 225,980 SUMMIT PARTMERS VENTURE CAP FDHI-B, LP

Equilies 522 500 501,988 GRAMITE GLOBAL VENTURES I, LP.

Equities 9,373,343 9416782 CARLYLE PARTMERS IV, LP

Equities 1.328.556 1,111,560 GRANITE VENTURES ||, LP

Equities 2,850,050 2883715 LEAPFROG VENTURES I, LP

Equities 2409714 2,797,128 LIGHTSPEED YENT PTRS VI, LP

Equities 7 443,602 7828380 GREEN EQUITY INVESTORS W, LP

Equities 2 767,101 4,201,078 YORKTOWN ENERGY PTRS V. LP

Equities §242,698 7,495,784 THE RESOLUTE FUND, LP 6-007894

Equities 9,340,912 10,120,738 BAIN CAPITAL FUND VI 8008185

Equities 524 538 1,230,808 KLEE ASIAFUND |, LP

Equities 2218700 2240800 BATTERY VENTURES Vi, LP

Equitias 7,995,655 T.564 201 CHS PRIVATE EQUITY W LP 8011487

Equities 7.867.209 7.315,387 ABRY PARTNERS ¥V LP 8009985

Equities 1 5,251,650 BOWMAN PARTMERS. LP

Equities 5911502 5673418 TAATLANTIC ANDPACIFIC W, LP

Equities 8,767 143 8,885,527 OLYMPUS GROWTH FUND IV, LP 6-D07857

Equities 9087 450 14,565,308 HELLMAN & FRIEDMAN CAPITAL INVESTORS ¥

Equities 6,319,205 9,974,260 ONEX PARTNERS, LP

Equities 3,522,308 3,088,738 STERLING INVESTMENT PARTNERS I, LP

Equiltes 2,158,000 1,876 676 INTERWEST PARTNERS IX LP 6-011385

Equilies 3,577,405 3,247 298 SPC PARTHER III, LP

Equiltes 4,978,804 8,743,400 FP GP SLITTER, LLC

Equiles 16,650,210 20,285,904 GGG INVESTMENT FUND I LP

Equilies 4,204,496 4,306,667 PFINGSTEN EXECUTIVE QP FUND I, LP

Equities 3067 565 2955814 ARCH VENTURE FUND VI, LP

Equities 3,678.915 3,114 005 CASTLE HARLAN PARTNERS W, LP

Equities 481477 281332 QUANTUM ENERGY PARTMERS W, LP

Equities 6,236,032 6,235,032 APOLLO [MVESTMENT FUND VILP

Equities 1809642 1,541,561 SUMMIT PARTMERS PRIVATE EQUITY FUND  VIIB.LP

Equities 1,439,502 1,311,752 WELLSPRING CAPITAL PARTHERS IV, LP

Equities 3,584,247 3,435,585 ESSEX WOODLANDS HEALTH WEMNT VI 8007782

Equities 1,528,560 1.529,560 FIRST RESERVE FUND X, LP 6-014764

Equitles 5,931,824 5808613 ONEX PARTMERS (I, LP

Equities 1,868,741 1,807 636 ABRY SEMIOR EQUITY ILP

Equilies 1,727,800 1642 536 ESSEX WOODLANDS HEALTH VEN FD VI, LP

Equities 883,178 856,678 BLACKSTONE MEZZANINE PARTNERS 1), LP

Equities 4,532,850 4,250,365 FRANCISCO PARTNERS Il LP

Equities 845,000 605,644 STORM VENTURES FUND I, LP

Equities 11.581,152 10,945,760 OAK INVESTMENT PARTMERS XI, LP

Equities 3,087,457 3,067 457 HELLMAN & FRIEDMAN CARITAL PARTHNERS VI

Equities 4,945,880 5,034,402 GENSTAR CAPITAL PARTMERS IV B-008709

Equities 1,608,400 1419,842 CANAANVIILP

Equities 2,538,547 1,883,288 PROVIDENCE EQUITY PFTRS VILP

Equities 4,132,788 3,678,448 FIRST RESERVE FUND X, LP 8-008854

Equilies 5650873 5,548,103 VESTAR CAPITAL PARTHERS W LP

Equilies 6,134,976 5,861,685 CARLYLERIVERSTONE GLOBA! ENERGY & POWER I LP

Equilies 1,973,467 1,651,882 THREE ARCH PARTMNERS I

Equilies 3.294647 3,587 570 INSIGHT VENTURE PARTMERS (CAYMANI VLP

Equities 5,608,360 5,306,016 WESTON PRESIDIC Y, LP

Equilies 2,426,504 2,198,832 LAKE CAPITAL PARTNERS I, LP

Equilies 12,491,221 12,646,917 ADAMS STREET GLOBAL OFPORT SECOND FUND

Equilies 11,529,652 17.562 622 PANTHECGN GLOBAL SECONDARY FUND I, LP

Equites €.013,700 4,518,713 ILLINCIS PRIVATE EQUITY FUND OF FUNDS, LP

Equites 11,250,000 14,116,708 SPD GP LLCA KA. VAN WAGONER PRIVATE OFP., LP.

Equilies 445,359 70067 MARBOROUGH CAPITAL INVESTMENT (Il

Equilies 777 648 423321 IOV PARTNERS. LP

Equities 1,248,096 84,570 TSG CAPITAL FUNDHI, LP.

Equities 692 248 282,520 CASTILE VENTURES, L.P

Equities 516,890 25,937 TSG CAPITAL FUNDI, LP.

Equities 1,817,698 1,227,457 CASTILE VENTURES II.LP

Equities 1,520,569 71,180 ASCEND VENTURES

Equities 1,374,088 254,056 PACESETTER GROWTH FUNDL P,

Equities 1,484,700 1,098,202 SYNDICATED COMMUMNICATIONS VENT PTRS IV

Equities 3,583626 3,102,633 PHAROS CAPITAL PARTHERS, LP

Equities 20,987 916 23634,14% ADAMS STREET PSHIP FD-2004 NON US FUND

Equities 4,196,133 8,115,221 BRINSON NON-US PSHIP FD TR-2001 PRIMARY

Equities 4,002 460 7.410,110 BRINSON NON US PSHIP FD TR-2003 PRMY FD

Equities 4003454 6,655,025 BRINSON NON-US PEHF FD TR-2000 PRI FDLP

Equities 6,001,142 10,087 414 BRINGON NON-US PSHP FD TRET-2002 PRIM FD

Equities 1.344,752 2912377 BRINSON NON-US PSHP FD TRET-1593% PRiM FD

Equities i 1,897,177 BRINSON NON-US PHSF FD TRET-98 FRIM FD

Equities 2113875 2857212 BRINSON NON-US PSHF FC TRET-2004 PRIM FD

Equities 15,413,646 15,413,646 ADAMS STREET 2007 GLOBAL OPPORTUMITIES PORTFOLIGLP

Equities 32,643,063 58,252,543 PANTHECH EURCOPE FD I LP

Equities 0 18,632,720 L&SEQUITY FUTURES OFFSET - LONG

Equities -378 -154,678,125 FUT SEF 07 RUSSELL 1000

Equities -8 -14,736,750 FUT SEP 07 RUSSEL 2000

TOTAL 10,242 225,544

Fixed Income Investments

Fixed [ncome 1.500,000 1,446,650 PVYTPL BIRCH REAL ESTATE COQ I LTD/CL A-TLE FLTG 144A 307 5.16 DUE 02-10-38 BEQ
Fixed income 3,180,000 3,082,237 )P MORGAN MTG ACQSTMN TR 2007-CH1 AST BACKED CTF CL AF-6 19-25-20368 REG
Fixed income 3,180,000 3,459,613 J P MORGAN MTG ACQSTM TR 2007-CH1 ABS CL AF-2 5453 11-25-38 REG

Fixed income 2,325,508 2,331,883 CONSECD FIN SECURITIZATIONS CORP 2002-C HOME EQTY LN CTF CL MF-2 0 31533 BED
Fixed [ncome &0,013 52,193 GREEN TREE RECREATIONAL EQUIP & CNSMR  1995.D AST BKD CTF B 7.24 12-15-22 REG
Fixed Income 91,423 87,234 GREEN TREE RECREATIOMAL EQUIP & CNSMR TRSER 1996-C 7.65 ABS DUE 10-15-2018 BED
Fixed Income 349,042 350,406 RESDNTL AST MTG PRODS INC SER 2004-SL1 CL AV 6.5 DUE 11-25-2031 REG
Fixed Income 1,028,297 1,028,287 PVTPL RENAISSANCE HOME EQTY LN TR 2007-1CL N O DUE 04-25-2037 REG
Fixed Income 1,100,000 1,077,791 RESIDENTIAL ASSET MTG PRODS INC SER  2003-RS10 CL AIB 5.86 DUE 11-25-2033 REG
Fixed Income 18,038 18,004 ABFS MTG LM TR 2002-2 MTE PASSTHRU CTF CL A-7 5215% DUE 06-15-2033 REG
Fizad Income 1,058,063 1,081,869 CONTL AIRLS PASS THRU TRS SER 1867-1A 7461 DUE 04-01-2015/10-01-2005REG
Fized Income 1,100,000 1,087,631 RESIDEMTIAL ASSET MTG PRODS INC 2003-RS11 5.98% DUE 12.25-2033 REG
Fized Income 1,600,000 1,603,136 PVTPL VERTICAL ABS CDO 2007-1 LTD SR SECDNT A1) 144A VAR RT 04-10-2047 BEC
Freed Income 752,833 757,631 CAKWOOD MTG INVS INC SRISUB 1998-A CL A-5FLTG 6.7% DUE 05-15-2028 REG
Fixed Income 102 517 98,228 GREEN TREE FINL CORP 1995.C HOME IMPT LNCTF CL B-2 7.6 DUE 07-15-2020 BEC
Fixed Income 1,357,830 1.357,685 HOME EQTY MTG LN ABS TR SER ICTF CL  2A-1 FLTG RATE 114-25-2035

Fizgd Income 731,147 734,337 NISSAN AUTO RECEWABLES 2006-8 OWNER TR NARCT 2006-B A2 5.18% DUE 08-15-2008 BED
Fixed Income 276,468 283,764 GREEMN TREE FINL CORP SER 1998-7 CL A6 7.65% DUE 08-15-2027 BEO

Fizgd Income 1,357 835 1.397.883 RASC SER 2006-K57 TR MTG PASSTHRU CTF CLA-1 04-25-2028 REG
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Fixed ncome
Fixed income
Fixed Income
Fixed Income
Fixed Income
Fixad Income
Fixed Income
Fiwed Income
Fixad Income
Fiwad Ingome
Fried Income
Fixed ingome
Fixad iIncome
Fixed ncome
Fixed ncome
Fized Income
Fixed Income
Fixed ncome
Fixed ncome
Fixed ncome
Fixed ncome
Fixed ncome
Fixed ncome
Fimed neome
Fixed Income:
Fised Inpeme
Fised Inpome
Fiwed Income
Fited Income
Fited Income
Fited Income
Fited Income
Fited Income
Fited Income
Fited Income
Fixed Income
Fized Income
Fized Income
Fixed Income
Fixed Income
Fixed ncome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed ncome
Fixed ncome
Fixed ncome
Fixed ncome
Fixed ncome
Fixed ncame
Fixed tncome
Fixed ncome
Fixed tncome
Fixed Incomse
Fixed Income
Fixed tncome
Fixed Income
Fixed ncome
Fixed Incame
Fixad Incoma
Fixad Income
Fixed Incoms
Fixad Incoma
Fixed Ingeme
Fived lncoms
Fixed Income
Fited Income
Fited Income
Fited Income
Fited Ingcome
Fized Income
Fized Income
Fixed Income
Fiwed Income
Fiwad Income
Fiwed Income
Fixad Incoms
Fiwad Income
Fiwad Income
Fiwad Income
Fixad Incoms
Fixed Ingome
Fiwad Income
Fiwad Income
Fiwad Income
Fixed Incoms
Fixed Ingome
Fixed Incoms
Fixed Incoms
Fixed Incoms
Fixed ncome
Fixed Income
Fixed Income
Fixed Income:
Fixed Income
Fixed Income:
Fixed Incaome
Fixed [ncame
Fixed Incoms
Fixed Income

1.385,176
4,300,000
348,581
1810088
786,216
853 428
758,356
2,250,004
3,043,706
2126814
3.516,576
2,130,527
1,422,062
1,108,802
50318
4,250,000
3,983.73¢
119.926
570,914
670,265
4125000
2,342,034
212032
2,132 547
3.200.000
148,869
1,834,040
3300000
933,839
2,267,285
3,025,000
3,052,162
4 456,962
1081992
2,241,141
2,819,875
T32.500
620,587
884 602
2,003,888
934,397
750,252
T57.008
784,923
285.011
3,875,000
1AT2IN
3,250,000
304,811
938,224
4,225,000
877,094
625,837
1.088,550
625,232
4,787,028
940,864
4,105,000
1.930.920
611,866
3.225.000
1.242 398
424,146
967 063
116,293
3092148
157,440
454,934
1,052,145
174,010
T.984
3411435
4,550,000
230000
51,912
10,842
24975000
173,370
827 330
157 788
4,743 865
4,575,000
214,158
542 879
1413182
238,218
410,000
708,021
204 912
686,740
70693
140,564
101,370
80,515
7333
210,000
781332
100,000
2,260,836
2,923,845
420,000

1.381.546 FORD CR AUTO OWNER TR SER 2005-B CL A3 4.17% DUE 01-15-2008 REG
4,286,308 HONDA AUTO RECEIVABLES 200556 OWNER TR SER 20058 CL A-3 4.8 OUE 10-19-2005 BEQ
348,620 CWABS INC SERIES 2005-11 CL-3AVY 02-25-2036 BEC
1,808,784 GSAA HOME EQUITY TR 2008-5 2006-¢ ASSET BKD CTF CL A-1 06-25-2036 REG
784,086 FORD CR AUTO OWINER TR SER 2005-A CL A3 3.48% DUE 11-15-2008 BEC
853,546 MASTR ASSET BACKED SECS TR 2006-HE1 MTG LN ASSET BKO CTF A-1 01-25-2036 REG
758,234 RESIDENTIAL ASSET MTG PRODS INC 2008-RS2ZMTG ASSET BXD PASSTHRU 11-25-2026 REG
2,249.217 HOME EQTY MTG LN AST-BACKED TR SER|  ASTBACKED CTF CL 2A-1 04-25-2037 REG
3,028,002 CAPITAL AUTO RECEIVABLES ASSET TR SER  2005-1 CL A4 4.05% DUE 07-15-2008 BEC
2,126,803 RASC SER 2006-EMX7 TR CTF CL A-1 FLTG  05-25-2030 REG
3,464,503 NISSAN AUTO RECEIVABLES GRANTOR TR 4.19%DUE 07-15-2009 BEQ
2,130,373 CWABS ASSET-BACKED CTFS TR SER 2006-14 MTG PASSTHRU CTF CL 2-A-1 02-25-2037 REG
1,421,840 BEAR STEARNS ASSET BACKED SECS | TR SER 2006-HET CL H-A-1 FLT RT 10-25-2028 REG
1,147 801 GREEN TREE FINL CORP SER 1997-2 CL AG 7 24 AST BACKED CTF DUE 04-15.2028 BEQ
49,408 TMS SBA LN TR SER 19881 CLAFLTRT  07-i5-2024 BED
4,264 344 BANK ONE ISSUANCE TR 2003-3 NT CL A FLTGRATE 12-15-2010 BED
3,975,074 WORLD OMNI AUTQ RECEIVABLES TR 2008-A CLA-3 5 01 DUE 10-15-2010 REG
118,930 CWABS INC 2005-17 ASSETBKOCTF CL  4-AV-1 05-25-2026 REG
570,853 CWABS INC 2005-14 ASSET BKD CTF CL 3-A-104-25-2036 REG
665,591 MONEY STORE SBA LOAN-BACKED TR SER  1889-1 CTF ADJ RATE CL A 07-15-2025 BEQ
4,125,615 DISCOVER CARD MASTER TR | SER 20042 CL A1 FLT RT 05-15-2010REG
2,340,570 PYTPL STRUCTURED AST RECEIVABLES TR SER 2004-1 TR CTF 144A VAR DUE 4-21-11 BEQ
218,823 HONDA AUTO RECEIVABLES 2004-2 OWNER TR AST BXD NT CL A-3 3.3 DUE 06-16-2008 REG
2,132,862 FREMOMNT HOME LN TR SERIES 2005-E CLASS-2A2 01-25-2036 REG
3,226,102 MBNAMASTER CR CARD TR Il SER 2001-B ASTBKD CTF CL A FLTG RATE 08-15-2013 BEQ
148,811 PVTPL GS MTG SECS CORP GSAA 2006-NIM2 NT144A 5% DUE 12-25-2035 BEQ
1,833,804 BEAR STEARMS AST BACKED SECS | TR 2007 MTG PASSTHRU CTF CL1-A-1 11-25-2036 REG
3,898,931 BA CR CARD TR 2007-7 NT CL A FLTG RATE 08-15-2012 REG
835,367 RESDONTL AST SEC CORP MTG PA 2005-KS4 HOME EQTY MTG AST BKD 04-25-2034 REG
2,266,895 STRUCTURED ASSET INVT LM TR 2006-2 MTG PASSTHRU CTF CL A-1 04-25-2036 REG
3,016,645 CITIBANK CR CARD [SSUANCE TR SER 2004-A4CL A4 3.2% DUE 08-24-2009 BEQ
3,051,885 WELLS FARGO HOME EQTY AST BACKED SEC CL A-1 FLTG RATE 07-25-2006 REG
4,461,998 GS MTG SECS CORP GSAMP 2005-AHL MTG  PASSTHRU CTF A-3 04-25-2035 REG
1,054,081 GS MTG SECS CORP SER 2004-11 CL 2A2 FLT RT 12-25-2034 REG
2,238,796 SLM STUDENT LN TR 2006 6 SER 20066  CL-A1 10-25-2018 REG
2801487 USAA AUTO OWNER TR USAOT 05-2 4% DUE  12-15-2003 BEO
730,523 FORD CR AUTO OWNER TR SER 2006-A CL AZ 3.48% DUE 11-15-2008 BEC
620,506 CITIGROUP MTG LN TR 2006-HE1 MTG PASSTHRU CTF €L A-1 01-25-2036 REG
884,976 DAIMLERCHRYSLER AUTO TR 2006-B 2006-B ABT BKD NT CL A-2 5.3 DUE 10-08-2008 REG
2,003,519 BEAR STEARNS AST BACKED SECS TR 2006-HE3Z CTF CL A-1 04-25-2006 REG
834,012 STRUCTURED ASSET INVT LN TR 2006-BNC1 MTG PASSTHRU CTF CL A2 03-25-2036 REG
750,315 LONG BEACH MTG LN TR 2006-2 ASSET BRD CTF CL A1 03-26-2038 REG
756,889 SAXON ASSET SECS TR 2006-1 MTG LN ASBET BKD NT CL A-2A FLTG 03-25-2038 REG
784,989 LONG BEACH MTG LN TR 2006-3 ASSET BACKEDCTF I-A1 VAR 04-25-2036 REG
285,000 OPTION ONE MTG LM TR SER 20054 CL A-2 FLTG RATE 11-25-2035 REG
3,787,806 BA CR CARD TR 2006-16 MT CL A 472 DUE 05-15-2013 REG
1,172,081 GBS MTG SECS CORP FFMLT 2006-FF4 MTG  PASSTHR CTF A-1 02-25-2046 REG
3,250,357 DAIMLERCHRYSLER AUTO TR 2006-B 2006-B CLA-3 5,33 DUE 08-08-2010 REG
304,804 MORGAM STANLEY ABS CAP 1IMC SER 2005-HES CL A-24 5.42 OUE 08-25-2035 REG
938,355 FIELDSTONE MTG INVT CORP 2005-3 SR NT CL2-A1 VAR RATE 02-25-2035 REG
4,218,373 FORD CR AUTO OWHER TR 2006-B NT CL A-3 5.26000022888% DUE 10-15-2010 REG
877248 MASTR ASSET BACKED SECS TR 2006-FRE 1 MTGPASSTHRL CTF A-1 12-25.2035 REG
625,903 CWABS INC SER 200516 CL 44V FLT RT  07-25-2026 REG
1088697 STRUCTURED ASSET INVT LM TR SER 200510 CL A3 VAR RATE 12-25-2035 REG
522,265 HONDA AUTO RECEIVABLES 2004-3 OWNER TR CL A3 2.91000008583% DUE 10-20-2008 REG
4,787,014 MSAC ! INC TR 2007-NC2MTG PASSTHRU CTF CL A-2A FLTG RATE 02-25-2037 REG
940,984 BEAR STEARNS AST BACKED SECSITR  2006-PC1 AST BKD CTF CL A-1 12-25-35 REG
4,106,523 CHASE 1SSUANCE TR SER 2005-5 NT CL A FLTRT 02-15-2012 REG
1,823,505 HONDA AUTO RECEIVABLES OWNER TRUST SER 20054 CL A3 4.46% DUE 05-21.2008 BEC
611,128 DAIMLERCHRYSLER AUTO TR SERIES 2005-A CLASS-A3 3 45% DUE 12.08.2008 BEOC
3,226,513 CHASE |SEUANCE TR GABS CHASE ISSUNCE 05-D05/23/05 0.010% JJ0S5 10-17.2011 BEC
1,242,183 BEAR STEARMS AST BACKED SECSITR  2006-HE1 CTF CL I-A-1 01-25-2030 REG
424,025 NEW CENTY HOME EQUITY LN TR 2005-C ASSETEKD CTF CL A-2A 5.4% DUE 12-25-2035 REG
$67.145 RESIDENTIAL ASSET MTG PRODS INC SER 2005-EFCS CL A FLT RT 11-25-2025 BEC
116,233 NEW CENTY HOME EQUITY LM TR 2005-1 NT CLA-2B FLTG 03-25-2035 REG
3,092,383 SOUNDVIEW HOME LM TR 2007-MS1 AST  BACKEDCTF CL A-1 04-25-2037 REG
157,455 MERRILL LYNCH CR CORFP MTG LM ASSET BKD PASSTHRU 878 CL A 11-15-2022 BED
464,522 SLM STUDENT LW TR 2006-5 CL A-1 FLTRT 07.25-2013 BEQ
1,049,510 BWW VEH OWNER TR SER 2005-A CL A3 4.04% DUE 02-25-200% BEQ
172,858 AMRESCO INDEPENDENCE FDG INC SER 1999.1 CL A VAR RT AST BHD 144A 08-15-2026 BEQ
7.987 GREEN TREE FINL CORP 8ER 1888-1 CL A4  6.04 CMO CTF DUE 11-01-2028
3,390,963 NISSAN AUTO RECEIVABLES 2006-B CWINER TR NT CL A-3 3.98% DUE 07-15-2008 BEQ
4,551,876 CHASE CR CARD CWINER TR 2002-7 ASSET BKD NT CL A FLTG 02-15-2010 REG
230,319 CHASE ISSUANCE TR SER 2008-A11 CL AFLT RT 12-15-2014 BEQ
49,020 GREEN TREE FINL CORP 1983-2 MFD HSG  CL B 8 DUE 07-15-2018 BEC
10,273 GREEN TREE FINL CORP 1986-A HOME WPT LNCTF CL 8-2 7.4% DUE 02-15-2026 BEC
2,875,538 SLM STUDENT LN TR SER 2005-6 CL ASB FLT RT 07-27-2026 BEQ
40,654 GREEN TREE FINL CORP SER 96-6 HOME WPT LM CTF CL B1 8% DUE 08-15-2027 BEQ
827,328 DWNIT MTG LN TR 2005-4 MTG LN ASSET-BKD CTF CL A-2A1 5 44% DUE 08-25-2035 REG
157,930 FLEET HOME EQUITY LN TR 2003-1 CL A VAR RATE 01-20-2033 REG
4,745,431 SECURITIZED AST BACKED RECEWABLES LLC 02-25-2037 REG
4,574,954 CHASE ISSUANCE TR 20071 NTCL A 03-15-2013 REG
214,168 J P MORGAN MTG ACOUISITION CORP 2005-0PT2 CL A-2 FLTG 12-25-2035 REG
542,824 SLM STUDENT LN TR 2001-3 LN BKD NT CL  A-2L FLTG RATE 10-25-2018 BEC
103,162 PVTPL MUT FD FEE TR XIll SER 2000-3 AST BKD NT 1444 .07 DUE 07-01-2008 REG
193,988 GREEN TREE FINL CORP 1992-2 MFD HSG  CL B 916 DUE 01-15-2018 BEO
278,800 PVTPL PEGASUS AVIATION LEASE SECUR SER 2000-1 NT CL A-2 144A 8,37 3-25-2030 BEQ
732,802 PVTPL AIR 2 US ENHANCED EQUIP SER A 8,027 DUE 10-01-2020 BEQ SF 10-04-2000
205,258 WACHOVIA AST SECURITIZATION INC 2002-H AST BKD NT CL A FLTG RATE 08.27.2002 BEC
686,835 CMO SACO | TR 2005-7 MTG BKD CTF CL A VAR RATE DUE 09-25-2035 REG
71.150 BEAR STEARNS AST BACKED SECS TR 2001-3 AST BKD CTF CL A-1 ADJ 10-27-2032 BEQ
140,688 AFC MTG LM TR SER 1899-1 CL 1A VAR RT 02-25-2029/04-25-2006 REG
107,418 PROVIDENT BK HOME EQUITY LN TR SER 1988-3 CL A3 VAR RATE 01-25-2031 BEC
50,240 CONTIMORTGAGE HOME EQUITY LN TR 1988-1 PASSTHRU CTF CL B 8.5 DUE 04-24-2030 REG
37,811 MO OMI TR SER 2001-D CL AID 08-15-2009
210,067 GE DEALER FLOORPLAN MASTER NTTRSER  2005-1 CL AFLT RT 04-20-2010 REG
781,359 IXIS REAL ESTATE CAP TR MTG PASSTHRU CTFCL A-1 VAR RATE 08-25-2036 REG
118,388 BANKAMERICA MANUFACTURED HSG CONT TR SR/SUB SER 97-2 CL M 6.8 04-10-2028 REG
2,261,320 MORGAN STANLEY MTG LN TR 2004-2AR 2008-45L CL A 03-25-2036 REG
2,922,319 PVTPL STRUCTURED AST SECS CORP MTG LN TR2008-ARS1 CL A1 VAR RT DUE 02-25-2036BEC
415,389 FORD CR FLOORPLAN MASTER OWNER TR 2004-1AST BKO CL A FLT( 07-15-2008 REG
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Market Value Asset Description

210,049 CHASE ISSUANCE TR SER 2605-A1 CL A1 FLT RT 12-15-2010 BED
2,842,215 HOME EQTY MTG LN AST-BACKED TR SER ) SER2005-6 CL A 08-25-2036 REG
326,844 COMNSECD FIN SECURITIZATIONS SER 20004 CL AB EXP MAT 4-1-13 8,31 05-01-32 BEG
1281677 CHASE ISSUANCE TR 2006-5 MT CL A FLTG RATE 11-15-2013 REG
298,353 CWABS INC SER 2005-17 CL 1AF1 FLTRT (06-25-2025 REG
824,353 RESONTL ACCREDIT LNS INC MTG PASS TH  2005-0A2 02-25-2036 REG
2881271 ACE HOME EQUITY LN TR 2006-GP1 2006-5P1 WT CL 4 02-25-2601 REG
4,500,819 SLM STUDENT LM TR 2006-5 NT FLT> RATE CLA-2 07-25-2017 REG
1,882,330 PYTPL TRUMAN CAP MTG LN TR 2005-1 AST CLA 1444 VAR RT DUE 03-25-2037 BEC
410,171 CHASE I[SSUANCE TR ABS CHAIT 11-15-2011 BED
1.678,475 CWHEG INC 3ER 2085-F CL 2AFLTRT  12-15-2835 BEC
1.700,068 CHASE IS3UANCE TR 2007-10 NTCL AFLTG 08-16.2014 REG
81,038 CIT HOME EQUITY LN TR 2002-1 ASSET BKO CTF CL AV-1 03-26-2033 BEC
84,240 MSODWCC HELOC TR 2005-1 ASSET BKD NT CL AFLTG 67-25.2017/02-25.2005 BEC
2,370,000 HOME EQTY MTG LN AST-BACKED TR 3ER | 07-25-2037 REG
1,913,003 CWABS AST-BACKED CTFS TR 2007-5CL  2-A-1FLT RT 03-25-2037 BED
873,683 RASC SER 2006-KS7 TR MTG PASSTHRU CTF CLA-T 84-25-2028 REG
3,488,226 LONG BEACH MTG LN TR 2006-4 CL A-1 VAR RT 85-25-2036 BEQ
214,719 RESDNTL AST SEC CORP MTG PA 2005-KS11 HOME EQTY MTG AST-BKD 12-25-2035 REG
502,964 CARRIMGTON MTG LM TR SER 2006-FRE1 AST BKD CL A-1 ADJ RATE 07-25-2631 REG
848,215 LONG BEACH MTG LM TR 2006 7 ASSET BKD  CTF CL I-a1 FLTS RATE 08-25-2036 REG
363,304 MOMEY STORE SBALOAN-BACKED TR 3ER 18691 CTF ADJ RATE CL A O7-15-2025 BEC
1,668,788 CWABS ASBET-BACKED CTFS TR 2006-18 MTG PAS3STHRU CTF CL 2-A-i 03-26-2028 REG
1,426,801 CARRINGTON MTG LN TR SER 2008-NCS5 ASST BKD PASSTHRU CTF CL A-1 01-25-2037 REG
1,037,610 POPULAR ABS MTG PASS- THRLU TR 20080 MTGPASS THRU CTF CL A-1 {1-25-2036 REG
1,667,820 CWABS AST BACKED CTF3 TR 2007-1 AST 8KD CTF CL 2-A-1 FLTG 06-25-2028 REG
742254 GSAMP 2006-HE4 CL A-2A FLT RT 06-25-2038REG
361,783 DAIMLERCHRY3LER AUTO TR 2006-B 2006-B  AST BKDNT CL A-2 5.3 DUE 10-08-2008 REG
657,054 CHASE AUTQ QWNER TR 20064 ASSET BACKED NT CL A-2 5.37% DUE 01-15-2008 REG
745471 AMERIQUEST MTG SECS INC 2004-R11 ASSET BKO PASSTHRU CTF A-1 11-25-2034 REG
1,381,098 HOME EQTY MTG LN AST-BACKED TR 3ER | ASTBACHED CTF CL 2A-1 04-25-2037 REG
2078520 MORGAN STAN ABS CAP | INC TR 2007-HE4MTGCTF CL A-24 FLTGD2-25-2037REG
1,450,177 DAIMLERCHRYSLER AUTO TR 2008-8 2006-8 CLA-3 5.33 DUE 08.08-2010 REG
1,308,991 RASC SER 2008-EMX7 TR CTF CL A~ FLTS 65-25-2030 REG
1,263,771 FORD CR AUTO CWNER TR 2006-8 NT CL A-2A 87-15-2008 REG
981,072 RAMP SER 2007-RZ1 TR MTG PASSTHRLU CTF CLA-102.25-2037 REG
1,195,984 LONG BEACH MTG LN TR 2006-11 MTG PASSTHRY CTF CL 11-A1 FLTG 12-25-36 REG
485,055 SLM STUDENT LN TR 2005-5 STUDENT LN-BKD NT CL A-1 01-25-2018 REG
1,285,929 STRUCTURED AST SECS CORP MTG LN TR 200 MTG PASS THRU CTF CL A2 (H1-256-2037 REG
876,477 BEAR 3TEARNS ASSET BACKED SECS | TR SER 2006-HE{ CL ll-4-1 FLT RT 10-25-2028 REG
1,361,425 MORGAN STAMLEY AB3 CAP | INC TR 2007-MCICL A-2A FLT RT 11-25-2035 BEC
737341 FIELDSTONE MTG INVT CORP 2008-1 MTG BKD NT CL A-1 05-25-2036 REG
894,627 HOMDA AUTO RECEIVABLES 2005-2 OWNER TR SER 2005-3 CL A3 04-20-2008 BEO
1,318,443 CWABS ASSET-BACKED CTFS TR 2006-19 ASSETBACKED CTF CL 2-A-1 82-25-2028 REG
564,423 WACHOVIA AUTO OWNER TR 2008-4 ASSET 8KD NT CL A-2 5.41% DUE 04-20-2009 REG
339,550 NEW CENTY HOME EQUITY LN TR 2005-3 NT CLA-2B VAR RATE (7-25-2035 REG
483,858 MORGAN STANLEY CAP | INC 2006-HET MTG  PASSTHRU CTF A-1 01-25-2036 REG
196,458 CWABS INC CWILL 04-14 06-25-2035 BEC
780,686 MORGAM STAMLEY ABS CAP | INC TR 2006-NC42006-NC4 CL A-2A 068-25-2006 RES
545,957 BEAR STEARNS AST BACKED SECSITR  2005-HE12 CTF CL |-A-1 98-25-2030 REG
1,541,448 OiISCOVER CARD MASTER TR | 08-15-2010 BEC
784,162 NATIONSTAR HOME EQUITY LN TR 2006-8 LN ASSET BKO CTF CL AV-1 §8-25-2036 REG
1.636,565 CARRINGTON MTG LN TR SER 07-RFC1 MTG  PASSTHRL CTF CL A-1 VAR RT 1225636 REG
1.309,656 CWABS ASSET-BACKED CTFS TR SER 2008-14 MTG PASSTHRU CTF CL 2-A-1 02-25-2037 REG
11,364 MERRILL LYNCH MTG INV3 INC ML MTG INV LMASS 2006 WMC1 AZA VAR 01-25-2037 BEQ
9.844,898 NMATIONSTAR HOME EQTY LM TR 2007-B CL  2-A\W-1 FLT RT 04-25-2037 BEC
202,425 LONG BEACH MTG LN TR 2004-4 ASSET BKD CTF CL I-Ad FLTG RATE 10-25-2034 REG
1,696,047 HS! AST SECURITIZATION CORP TR 2006-HE MTG PASSTHRU CTF CL Il-A-1 12-25-2036
88,280 UTD AIR LINES INC SER A-4 9,21 PASS THRUCTF DUE 1-21-2017 REG BOMD [N DEFAULT
1,205,799 WACHOWIA AUTO LN OWNER TR 2006-1 CL A-2 1444 526000020981 DUE 04-20-2010 REG
1.472,742 PYTPL SRFC 07-1 VACATION TIMESHARE L BXD NT 144A 5.47 DUE 03-20-2019 8EO
1,845,350 BMW VEH CWNER TR 2006-A ASSET BKD NT CL B 5.19% DUE 06-25-2013 REG
55,828 SAXON AST 3ECS TR 2004-1 MTS LM AST BKD NT CL A FLTG DUE 02-25-2035 REG
132,228 BEAR STEARNS AST BACKED SECS TR 2003-SD2AST BKD CTF CL -4 06-2543 REG
84,586 WELLS FARGO HOME EQTY AST BACKED SEC  SERIES 2004-2 CLAS3-A218B 85-25-2034 REG
385,844 MORGAN STANLEY ABS CAP IINC TR 2007-NCIMTG PASSTHRU CTF CL M5
398,895 CWABS AST BACKED CTFS TR 2007-8 MTG  PASSTHRU CTF M-5 68-25-2035 REG
223,447 CWABS AST BACKED CTFS TR 2007-0H2 AST BKO CTF CL M-1 02-25-2837 REG
1,992,456 CWABS AST BACKED CERTIFICATIES TR 2006 AST BKD CTF CL A-1-B 1444 09-25.2036 BED
2,922,690 NOVASTAR MTG FDG TR SER 20071 CL A2A  FLT RT 03-25-2037 BEC
155,203 ASSET BACKED SECS CORP HOME EQUITY LW TRSER 2004-HET CL A4 FLT RT 10-25-2034 BEQ
1,997,208 GREATAMERICA LEASING RECEIVABLES FOG L RECEWVARLE SER2006-1 1444 A-3 1-15-10BEQ
664,381 CWABS INC SER 2005-1 CL2A3FLTRT  ©8-25-2035 REG
635,212 3TRUCTURED ASSET INVT LN TR SER 2004-8 CL AB FLT RT 09-25-2034 REG
319,084 LONG BEACH MTG LM TR 20034 ASSET BKD CTF CL M-4F 5.745% DUE 08-25-2033 REG
2,853,818 CAP AUTO RECEIVABLES AST TR 2007-3  02-15-2011 BEC
813,882 THORNBURG MTG SECS TR 2003-6 MTG PASSTHRU CTF CL A-1 3 DUE 12-25-2033 BEQ
1,234,938 MARLIN LEASING RECEIVABLES X LLC NT CL B144A 563% DUE 08-16-2013 BEQ
671,075 WACHOVIA AUTO OWNER TR 2067-A 58 DUE  81-20-2015 REG
338,136 LONG BEACH MTG LM TR 20046 ASSET BKD  CTF I1-A2 11-25-2034 REG
698,718 BA CR CARD TR SERIES 2006-C7 CLASS-C? 03-15-2012 REG
2,085,907 VOLKSWAGEN AUTO LY ENHANCED TR BERIES 2003-2 CLASS-A4 2.94% DUE 03-22-2010 REG
224,354 WACHOVIA AUTO OWNER TR 2004-1 SER 2005-BCL A3 4.79% DUE 04-20-2010 REG
267,258 WELLS FARGO FINL AUTO CWINER TR 2005-A CLA4 4.28% DUE 05-15-2012 REG
360,223 JPMAC TR 2007-CH3 AST BRKD PASSTHLU CTF CLM-5 FLTG RATE 03-01-2037 REG
500,207 GE CAP CR CARD MASTER NT TR 2006 § ASSETEKD NT CL C FTLG RATE 08-15-2012 REG
247,770 CAP 1 MULTEAST EXECUTION TR COMET 2808 5.15 DUE 08-16-2014 BEC
469,772 MBMNA MASTER CR CARD TR Il MBMA 53-8 CL AS S0600608537% DUE 08-15.2011 BEC
378,047 AEP TEX CENT TRAMSITICON FDG I LLC SER 2008-A CL A2 4 88 DUE 07-01.-2015 BEC
£60,853 FORD CR FLOORPLAM MASTER OWNER TR A 20063 AST BKDNT CL B FLTG RT 06-15-2011 REG
1,301,883 GE DEALER FLOORPLAN MASTER NT TR SER  2005-1 CL B FLTG 04-28-2010 REG
85,157 CHASE FOG MTG LN 20031 ASSET BKD CTF CLIA-2 FLTS RATE 11.25-2032 BEG
506,233 CITIBANK CR CARD ISSUANCE TR 2006-A2 NT 4.84958590463% DUE 02-10-2011 REG
381,548 PGAE ENERGY RECOVERY FOG LLC 2005-1 BD A5 4.47% DUE 12-25-2014 REG
204,329 BANK ONE [SSUAMCE TR ABS BOIT 3.94000005722% DUE 04-15-20M2 BEC
1,003,808 ARGENT SECS INC 2005-W1 ASSET BKO CTF CLA-2 FLTG RATE 05-25-2035 REG
158,444 HARLEY-DAVIDSON MOTORCYCLE TR SER 2007-1CL-A1 02-15-2008 BEC
52,540 BANC OF AMER SECS AUTC TR 2006-G1 AST BACKED MT CL A-1 534885 11-19-2007
248,933 CAPITAL ONE AUTO FIN TR 2006-A NT CL A-35.33% DUE 11-15-2010 REG
324,885 CAP AUTO RECEIWABLES AST TR 2007-5 AST
358,101 AMERN EXPRESS CR A0 MASTER TR 2004-3 AST BKD CTF CL A 4.35 DUE 12-15-2011 REG
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Fixed Incame 357,208 357,220 GS MTG SECS CORP GEAMP 2005-WHML2Z MTG  PASSTHRU A-2A 11-25-2035/01-25-2006 REG
Fited Income 180,000 178,260 GE CAP CR CARD MASTER NT TR 2006 1 ASSETBKD NT CL A 5.08% DUE 08-15-2012 REG
Fited Income 305,574 305,566 SOUNDVIEW HOME LM TR SERIES 2005-CPT3 CL-AZ 11-25-2035 BEQ

Fixed Income 1,093,381 1,093,754 SLM STUDENT LN TR SER 2005-1 CL A1 WAR 24-25-2015 RES

Fixed Incorte 473,156 473,152 WACHOVIA AUTO OWNER TR 2004-1 2005-8 ASTBKD NT CL A-2 4.82 DUE 02-20-2008REG
Fixed Ingcome 1,165,368 1,185,404 GS MTG SECS CORP SER 2005-HEL 1 CL AZA  11-25-2030 REG

Fixed tncome 5,672,140 5672747 RASC SER 2006-KS9 TR MTG PASSTHRU CTF CLA--1 11-25-2038 REG

Fied Income 1,623,234 1623229 J P MORGAN MTG ACQSTN TR 2006-HE3 CL A-ZFLTG 114-25-2086

Fixed Income 1862614 1,802,728 SOUNDVIEW HOME LN TR 2006-WF1 MTG PASSTHRU CTF CL A-1A 10-25-2036 BEO

Fixed ncoms 1.798.479 1,798,474 RAMP SER 2606-R38 TR MTG ASSET BKD  PASSTHRUCTF CLA-1 11.25-2025 REG

Fixed [ncome 5606000 499837 HONDA AUTO RECEIVABLES 2006-3 OWNER TR CL A-2 §.25% DUE 03-15-2009 REG

Fixed [noame 2.651.037 2,551,167 CITIGROUP MTG LN TR 06-WFHES AST 8KD CTFCL A-1 VAR RATE 5.37 DUE 112536

Fixed ncome 4,087 260 4,087 248 MASTR ABS SECS TR 08 NC2 MTG PASSTHRY CTF CL A-2 FLTG RATE 082528REG

Fixed Inpome 2,115,442 2,115,408 J P MORGAN MTG ACQUISITION TR 2008-CH1 ASSET BKOD CTF CL A-2 11-25-2028

Fixed Inpome 1316703 1,316,963 ASSET BACKED SECS CORP HOME EQUITY LM TRSER 2005-HE4 CL A1 FLT RT 05-25-2035 REG
Fixed Income 3,375,168 3378303 GB MTG SECS CORP 2004-8EA2 MTG PASSTHRU CTF CL A-2A (3-25-2034 REG

Fixed tncome 848,351 848,361 RESDNTL AST MTG PRODS INC SER 2005 -EFC4 CL A-1 FLT RT 09-25-2035/02-27-2006 BED
Fixed Income 1,416,871 1,416 766 RESIDENTIAL FDG MTG SECS HING SER - 2005-H13 CL A-1 FLT RT 09-25-2035 REG

Fixed Incame 1,067,933 1,068,012 INCYMAC ABS INC SER 2005-D CL Al FLT RT 03-25-2036 REG

Fixed Income B47 8523 847 888 SOUMDVIEW HOME LN TR SERIES 2005-CPT4 CLASS-2A1 12-25-2035 REG

Fized Income 313,820 313,821 HOME EQTY MTG TR SER 2005-+F1 CL A2A FLT RT 02-25-2036 REG

Fited Income 4,567,180 4 56€ 609 MORGAN STANLEY ABS CAP IINC TR 2006-MCE ABS CL AZA 10-25-2036

Fited Income 1,838,516 1,838,303 BEAR STEARNS ASSET BACKED SECS I TR SER 2004-801 CLIAY FLT RT 01-25-2018 REG
Fited Income 1.700.000 1,698,522 SOUNDVIEW HOME LN TR 2006-EQ2 AST BACKEDCTF CL A-2 01-25-2037 REG

Fixed Income 1.000.000 867 485 CMO BANC AMER COML MTG INC 20654 i A-34.891% DUE 07-10-2045 REG

Fixed Income 3.000.000 2,934,318 CMO CR SUISSE 15T BETH MTG 2002-CK54  COML MTG FYT CTF CLAZ 518 11-15-35 REG
Fixad Income 3,500,000 3,511,396 CMO GMAC COML MTG SECS INC GMAC MTG SECS2002-C2 A3 5.712% DUE 10-15-2038 BEC
Fried Incorne 883555 917.916 CMO MORGAN BTANLEY DEAN WITTER CAP | TR SER 2000 LIFE CL A2 7.57 12-15-2008 BEQ
Fixed [neorne 2320000 2,198,301 CMO J P MORGAM CHASE COML MTG 8ECS CORP 2064-C3 CTF A4 4 657 DUE (1-15-2042 REG
Fuad ncome 3.050.000 3,048,743 CMO COMM 200807 MTG TR 2008-C7 CL A-M 5.784 DUE 06-10-2045 REG

Fixed Incormne 3.000.000 2,801,783 CMO SALOMON BROS SER 2002-KEY2 CL A3 4.865 OUE 03-18-2038 BEQ

Fried Incorne 3.035.000 2,880.732 CMO WACHOVIA BK COML MTG TR 2008-08  COMLMTG PESTHRU CTF CL A4 0 8-15-35REG
Fixad ncome 3,075,000 2,979,195 CMO LB-UBS COML MTG TR 2083-CACL A4 5.12400007248% DUE 11-15-2032 REG

Fixed ncome 2260000 2,108,971 CMO GMAC COML MTG SECS [NC 2004.C3 CL A4 4 547% DUE 12-10-2041 REG

Fixed ncome 2,200,000 2,185,983 CMO CR SUISSE 15T BSTM MTG SECS CORP SER2006-C1 CL A-3 5,711 DUE 82-15-2013 BED
Fixed ncome 3,220.000 3060681 CMO CR SUISSE 157 BSTH MTG SECS CORP 2005-C5 CTF A-M 5.1 DUE 08-15-2015 REG
Fixed tncome 3,075,600 2,988266 CMO BEAR STEARNS COML MTG SECS [NC GCMO BS 2003-PWRE OUE 05-11-2039 BED

Fixed tncome 1,557.223 1,567,000 CMO GS MTG SECS CORP Il COML MTG PASS  THRU CTF CL A-2 652 DUE 19-18-2030 BED
Fixed ncome 2,205,000 2273430 CMO MORGAN STANLEY DEAN WITTER CAP | TR SER 2004-TOP1 CL-A4 666 02-15-33 BEDQ
Fixed ncome 2,492,324 2,600,262 CMO GMAC COML MTG SECS INC SER 20006-C2 A2 7.455% DUE 08-16-2033 BEC

Fixed ncome 3232572 3.292684 CMD GMAC COML MTG SEC INC MTG PASSTHRU CTF SER 29-C2 CL A-2 6.945 9-15-33 BEDQ
Fixed Income 830,000 858,490 CMO LB-UBS COML MTG TR 2006-C6 CL Ad FLTRT DUE 69-15-2033 BEO

Fixed Income 1,451,681 1.458 482 CMO MORGAN STANLEY CAP IPASSTHRU CTF  88-HF2 CL A-2 €.48 11-15-2030 BEC

Fixed Income 3,250,000 3346 343 CMO SALMN BROS MTG SECS Wil INC 2001-C2 PSTRU CTF CL A-36.499 10-13-11BE

Fixed incame 2182722 2,265,303 CMOFIRST UN MATL BX COML MTG TR SER  1998-C4 CL A-2 7.39% DUE 12-15-2031 BED
Fited Incame 3,655,000 3.574.877 CMO CR SUISBE 18T BSTN MTG 2002-CKS54 COML MTG PIT CTF CL AZ 5.18 11-15-36 REG
Fised Income 3,150,000 3.227.733 CMO GE CAP COML MTG CORP 2002-1 MTG  PASSTHRU CTF CL A-3 6.268 12-10-2035

Fited Income 3.405000 3472637 CMO NATIONSLINK FOG CORP MTG PASSTHRU CTF 19931 CL D 7.1 01-20-2031 REG

Fited Income 2335508 2 386,906 CMO GMAC COML MTG SECS INC MTG PASSTHRU CTF SER 99-C3 CL A2 7.179 08-15-2036 REG
Fited Incame 2833744 2,984,267 CMO LB.UBS COML MTG TR 2600-C3 COML MTE PASSTHRU CTF CL A-2 7.95 DUE 05-15-2025
Fited Income 2000000 2079626 CMO GMAC COML MTG SECS INC C3 CL A2 6.957% DUE 08-15-2035 BED

Fised Income 177787 1727333 OLS COML MTG CORP MTG PASSTHRU CTF  1938-CF2 CL A-1B 6.24 DUE 11-12-2031 BED
Fited Income 525,000 850,234 CMO MORGAN STANLEY CAP I TR 66-1012 COMLMTG PASSTHRU CTF CL A-4 DUE 121543 REG
Fited Income 2,901,342 2916,838 CMO LB COML CONDUIT MTG TR 1998-C4 MTG PASSTHRUCTF CL A-1-86.27 10-13-88 BED
Fited Income 2575000 2,466,600 CMO WACHOVIA BK PASS-TH MTG PASSTHRU CTFCL A4 5315 DUE 11-15-2048

Fited Incomea 4,050,000 3,909,275 CMO CR SUISSE 18T BSTM MTG SECS CORP  SER2002-CP5 CL A-2 DUE 04-25-2033 REG
Fixed Income 1,830,000 1,765,298 CMOC BANC AMER COML MTG TR 2006-5 BACN 2006 6 Ad 5.356 12-10-2016 BEC

Fized Income 2255000 2,231,647 CMO GMAC COML MTG SEC INC 2003-C2 MTG  PASSTHRU CTF €L A-2 5,446 08-10-13 REG
Fixed income 1,645,054 1626707 PVTPL CMO WA MUT AST SECS CORP SER  2005-C1A CL A1 144A 4,24 5-25-2036BED

Fixed Income 2,250,000 2,218,050 CMO WACHOVIA BK COML MTG TR COML MTG  PASSTHR DUE 06-15-2049 REG

Fixad income 1,100,000 1,028,180 CMO GS MTG SECS CORP ! 2005-GG4 CL A-4A4.751% DUE 07-10-2028 REG

Fixgd Income 1.875.000 1,868,492 CMO WACHOVIA B COML MTG TR COML MTG  PASS-TH 08-C25 A4 5.954 05-15-2043 BEQ
Fixed Income 2775000 2,846,243 CMD SALOMON BROS COML MTG TR SER 2000-C3CL AZ 6 592% DUE 12-18-2033 BED

Fixad Income 2,930,000 2640667 CMO LB-UBS COML MTG TR 2067-C2 Gl A-3 543 DUE 02-17-2040 REG

Fuad Income 2491534 2,498.432 CMO DLJ COML MTG CORP COML MTG PASSTHRU CTF 00-CHP1 CL A-1B 7,18 11-10-2033 BEQ
Fixad Income 30,231,843 457 831 MO PVIPLCMO GE MTG SECS CORP I 2003-C1 CL 1444 X-2 1.23434 1-10-40 BEC

Fixad Income 3618492 3632937 CMO CREDIT SUISSE 18T BSTM MTG ACCEPCORP2005-12 CL 5-A-1 5.57 DUE 63-25-2036 REG
Fixad Income 847,998 848424 COML MTG ACCEP CORP PASSTHRUCTF S ER  1988-C2 CL A2 6,03 DUE (3-15-2068 B EQ
Fixad Income 2,071,508 2084 677 CMO NATIONSLINK FOG CORP SER 13881 CL-AZ 6.316% DUE 01-20-2031 BED

Fixed Income 2294,248 2,383,041 CMO GMAC COML MTG SEC INC 2000-C1 AZ  7.724 DUE 12152008 BED

Fixad Income 3,140,000 3,201,045 CMO TEACHERS INS & ANNUITY ASSN AMER  2001-C1 CMO 144A 6.68 DUE 06-18-2031 BEC
Fixed ncome 2,162,200 2,168,818 CMO G35 MTG SECS CORP 1 SER 1998-C1 CL A3 6.135% DUE 10-18-2030 REG

Fixed Income 1,216,385 1,211,504 CMO GE CAP COML MTG CORP 2001-3 COML  MTGPASS CTF CL A-1 5.56 06-10-2038 BEQ
Fixed Income a08.481 727,173 CMO CITMIGROUP COML MTG TR 2005-EMG A1 144A 4.1537% DUE 08-20-20651 BEC

Fixed Income 5,746,000 5,481,495 CMO COBALT CMBS COML MTG TR 2006-C1 MTG PASSTHRU CTF CL A-4 5,186 CUE 88014BREG
Fixed Income 1,101,164 1,688,823 PYTPL CMO WA MUT AST 5ECS CORP SER  2005-C1A CL A1 144A 4.24 5-25 2036BEQ

Fixed Income 1.328.301 1,374,602 CMO GMAC COML MTG SECS IMC MTG PASSTHRUCTF SER 88-C3CL A2 7,179 08-15-2036 REG
Fixed Income 2 880,000 2,803,283 CMO CR SUISSE COML MTG TR S5ER 2007-C2  CLA-3 5.542 DUE (1-25-204¢ REG

Fixed Income 2,579,944 2,511,325 CMD WACHOWIA B COML MTG TR 2063-C3 MTG CL A-1 4.037 DUE 82-15-2035 BED

Fixad ncome 48 473,928 485 339 (O PVTPL CMO LB-UBS COML MTG TRSER  2003-C5 CL XCP 144A 1,358 7-18-10 BED

Fixed Income 2 552,959 2,461,583 CMD BANC AMER COML MTG [NC 20631 COML MTG CL A-1 3.878 DUE 03-11-2036 BED

Fixed ncome 2333212 2418955 CMO COMM 2006-C1 COML MTG PASSTHRU CTF CL A-2 OUE 12-31-2010 BEQ

Fixed income 863,705 872,199 CMOD CR SUISSE 18T BSTHN MTG SECS CORP  7.325 DUE 24-15-2062 BED

Fixed ncome 3125000 2,104,272 CMO CR SUISSE COML MTG TR SER 2007-C3 MTG PASSTHRU CTF CL A-4 06152033 BED
Fixed Income 106,060 105,558 CMO AST SECURITIZATION CORP COML MTG  PASSTHRU CTF 97-D6 CL A-2 VAR §2-14-2043
Fixed ncome 831188 833474 CMO LB-UBS COML MTG TR 2006-C5 COML MTG PASSTHRU CTF CL A1 6.41 12-15-2019BED
Fixed Income 146,000 133627 CMO BANC AMER COML MTG INC SERIES 2666-5CL-A4 DUE 10-10-2045RESG

Fixed Income 1,046,600 1,603,030 CMO BANC AMER COML MTG INC 200588 COML CL A~ 5.18154% DUE 03-10-2047 REG

Fixed Income 3.690.000 3678503 CMO J P MORGAN CHASE CML MTG SEC TR 2008.C SER 06-C815 CL A4 6-12-43 REG

Fixed Income 1,465,966 1.501 838 CMO MORGAN A F COML MTG FIN CORP PASS THRU CTF 198808 CL AZ 07-15-2031 BED
Fixed Income 97697 12,355 110 CMOD OMI TR 20602-8 SRIGUB PASSTHRY CTF CL A-ID 05-15-2010 BEQ

Fixed [ncome 530,000 501,177 CMO WACHOWIA B COML MTG TR 2005-C18 COMMTG PASSTHRU A4 DUE 84-15-2042 REG
Fixed ncome 1,400,000 1,317,680 CMO J P MODRGAN CHASE COML MTG SECS CORP 2005-CIBC12 CL A-4 4.88 DUE 08-12-37 REG
Fixed ncome T38.933 762,056 CMO DLJ COML MTG CORP COML MTG PASSTHRU CTF 00-CKP1 CL A-1B 7,18 11-10-2033 BEO
Fixed ncome 1,000,000 928 809 CMO BANC AMER COML MTG INC SER 2005-3 CLA4 GUE 07-10-2043 BEQ

Fixed income 360,000 338,431 CMO CR SUISSE 137 BSTN MTG SECS CORP SER2005-C2 CL A4 4.832 DUE 04-15-2037 BEQ
Fixed Income a75,660 942606 CMO LE-UBS COML MTG TR 2007-C2 CL A3 5.43 DUE 02-17-2040 REG

Fixed Income 300,000 283,883 CMOLB-UBS COML MTG TR SR 2005-C5 CL A-4DUE 69-15-2030 BED

Fixed Income 808,068 840,977 CMO GMAC COML MTG SECS INC SER 2000-C2 AZ 7.485% DUE 68.16-2022 BEQ

Fixed income 891,424 919543 CMO CHASE COML MTG SECS CORP 19882 PASSTHRLU CTF CL A-2 7158 01-15-32 BED
Fixed ncome 301,383 307 640 CHO GMAC COML MTE SEC INC MTG PASSTHRU CTF SER 93-C2 CL A-2 6.845 8-15-33 BEG



Market Value Asset Description

Assel Category Share!Par Value

Fixed Ingame 300,000
Fixed Ingame 1,370,000
Fined Income 858,856
Fined Income 539,495
Fixed Income 839,008
Fined Income 1.280,000
Fingd Income 1.240,006
Fined income 1,325,000
Fixed Income 1.550,008
Fixed Income 515,008
Fixed Income 1,670,006
Fined Income #8151
Fixed Income 830,000
Fixed Income 4,370,000
Fixad Income 350,000
Fixsd Incoma 560,600
Fixad Income 960,600
Fixsd Income 1,156,600
Fixed Incoma 1,086,600
Fixed Income 1,295,600
Fixgd Income 1,425,600
Fixed Income 747,517
Fixed Income 1,426 660
Fixed Income 1,304,060
Fixed Income 3,053,748
Fixed Ingome 350,000
Fixed Ingame 210,080
Fied Income 240,000
Fixed Income 335744
Fixad Ingame 240,000
Fixed Ingoms 297376
Fixad Income 400,008
Frxad Income 400,006
Frxad Income 320,000
Fixed Income 125,000
Fiegd Inconms 260,000
Fregd Incoms 245000
Fixad Income 250,600
Fxad Income 365000
Fied Income 345000
Fixad income 255200
Fixad incomea 300000
Fixad Income 1,300,000
Fixad income 231,990
Fixed Income 5,300.000
Fixed Income 400,000
Fixad Income 300,000
Fixed Income 555,000
Fixed income 515.638
Fixad Income 500000
Fixad Income 170,000,000
Fixad ncome 7,000,000
Figgd Incoms 198,000,000
Fived income 48 000,060
Fixgd Income 100,000,000
Fixgd Income 100,000,020
Fixad Income 190,000,000
Fixgd Income 190,000,000
Fixad Income 176.000,000
Fixed noome 78,000,060
Fizad [ncome 1,400,000
Fixed Income 250,000
Fixed Income 2,100,020
Fixed ncome 950,000
Fixed ncome 1,130,066
Fixed tncome 00,060
Fixed tncome 50,000
Fixed tncome 250,000
Fixed Income 135,060
Fixed tncome 165,000
Fixed tncome 55,008
Fixed Income 75,000
Fixed Income 25,006
Fixed Income 70,008
Fized Income 85,008
Fixed Income 10,008
Fixed Income 40,008
Fixed Income 13,006
Fixed Income 115006
Fixed Income 2.300008
Fized ncame 200,000
Fixed [eome 880000
Fixed [ncome 1,200,000
Fixed ncome 400,000
Fixed ncome 381 425
Fixed ncome 120,000
Fized thcome 1,900,000
Fized tncame 1,700,000
Fined tncome 4,800,000
Fixed ncome 204,000
Fized tncome 1,500,000
Fixed Income 270,000
Fixed [ncome 40,000
Fixed Income 250,000
Fixed Income 1,540,000
Fixed Income 200,020
Fixed Income 616,000
Fixed Income 450,060
Fixed Income 809,060
Fived Income 2,008,060
Fingd ncome 105,000

282 875 CMO J P MORGAN CHASE COML MTG SECS CORP 2005-LDP4 CL A-4 4.918 18-15-2842 REG
1.340.005 CWO CR SUISSE 1STBSTNMTG 2002-CKE4  COML MTG PTCTF CL A2 5.18 11-15-36 REG
875,226 CMO J P MORGAN CHASE COML MTG SECS CORP PSTRU CL A3 6.26 2-15-33BE
19,206 YO PVTPL CMO FFCA SECTLENDING CORP  SECD FRANCHISE 144A VAR RT 07-18-20 BEQ
851,667 CMO SALOMON BROS MTG SBECS VIIING BER  1985-C1 CL A-2 715 DUE 05-18-2022 BEC
1,277,584 CMO CR SUISSE 1ST B5TN MTG SECS CORP  CSFB PTC 20 06/15/12 5.603 7-15-2038 BEQ
1,265,387 CMO 15T LN MATL BK CML MTG 2001-C4 CL  A-2 6.223 EXP 10-12-11 FNL 12-12-33 BEQ
1,316,971 CMWO BANC AMER COML MTG TR 2007-2 CL A4 5.6884 DUE 04-10-2048 BED
1,484,388 CHMO WACHOVIA BK PASS-TH MTG PASSTHRU CTFCL A4 5.315 CUE 11-15-2048
503,756 CMO GS MTG SECS TR 2006-GCGB SER 2006-3G8CL-A4 5.56 OUE 11-10-2039 RES
1,635,884 CMO BANC AMER COML MTG INC 2002.2 COML MTG CL A4-3 5.118 07-11-2043 BEO
214,016 PVTPL CMO GE CAP COML MTG CORP 2000-1 MTG PASSTHRU CTF CL A-2 6.496 12-15-10
$23,258 CMO SALOMON BROS MTG SECS Vil INC FOR  FUTUR SER 2000.C1 AZ 7.52 DUE 12-18-09
1,355,812 CMO GMAC COML MTG SEC [NC 2003.C2 MTG  PASSTHRU CTF CL A.2 5.446 08-10-13 REG
327,148 CMOD GS MTG SECS CORP I 2005-GG4 CL A-4A4 751% DUE 07-10-2039 REG
466,026 CMD GS MTG SECS CORP || SER 2005-GG4 CL AJ DUE 07-i8-2038 REG
902,482 CMD CR SUISSE 15T BSTN MT(G SECS CORP SER2005.C2 CL A4 4.832 DUE 04-15-2027 BEC
1,100,647 CMO LB-UBS COML MTG TR SER 2005-C1 CL A3DUE 02-15-2030 REG
1,051,489 CMO BEAR STEARNS COML MTG SECS INC SER 2005-PWRT CL A2 4.945 DUE 02-11-2041 REG
1.241778 CMO GREEMWICH CAP COML FOXG CORP SER 200563033 CL A3 4 5609% DUE 08-10-2042 BED
1.410,009 CMO JPMCC MTG SECS TR 2007-C MTG PASSTHRU CTF CL A-4 5578 (2-12-204% REG
767,220 CMO GMAC COML MTG SECS INC MTG PASSTHRY CTF SER 99-C3 CL A2 7.979 0B-15-2035 REG
1,407 877 PVTPL CMOD WA MUT AST SECS CORP SER  2005-C1A CL AZ 144A 5.15 5-25-20368EQ
1.291,377 CMO CR SUISSE COML MTG TR SER 2007-C3 MTG PASSTHRU CTF CL A-§ 06-15-2038 BEQ
3,369,653 CMO LEHMAN PASS THRU SECS INC LB COML  SER 91-2 CL A-3 8.28619 01-20-2077 REG
339,305 CMO WACHOVIA BK COML MTG TR 2003-C68  COMLMTS PSSTHRU CTF CL A4 0 8-15-35 REG
199,382 CMO MORGAN STANLEY CAP | INC 2004-H(3 CLA4 4.8% DUE 91-13-2041 REG
231,054 CMO MRGN STNLY DN WTTR CP | TR 2003-HQZ MTG PSSTHRU CTF CL A-2 4,82 3-12-35 BEQ
337,727 NOMURA AST SECS CORP SER 1998-D6 CL A1B 6.59 PASS THRU CTF DUE 03-13-2030
241,452 CMO J P MORGAN CHASE COML MTG SECS TR 2006-LDP7 CL A-4 DUE (04-15-2045 REG
285,250 CMO LB-UBS COML MTG TR 2005-C7 CL A-1 4.99% DUE 11-15-2030 REG
388,579 CMO J P MORGAN CHASE COML MTG SECS CORP 2004-C2 CTF CL A-3 5,4088 (5-15-2041REG
388,372 CMO GE COML MTG CORP 2006-1 A4 5.33944%DUE 03-10-2044 REG
319,628 PVTPL CMO BEAR STEARNS BSCMS 2001-TOP4 A3 561 EXP 8-15-11 FML 11-15-33 BED
118,997 CMO BEAR STEARNS COML MTG SECURIT CL A4 FLT RT DUE 12-11-2038 BEQ
250,283 CMO LB-UBS COML MTG TR 2006-C7 CL A-3 5.289 DUE 11-15-2038
229,912 CMO LB-UBS COML MTG TR SER 2003-C1 CL A4 4.304% DUE 03-15-2032 BEO
244,221 CMO GREENWICH CAP COML FOG CORP SER  2004-GG1 CL-A7 5.317 DUE 06-10-2036 REG
355,664 PYTPL CMO GS MTG SECS CORP H GSMS 05GGR4AZ 4.475% DUE 07-10-2038 BEO
335,381 CMO BEAR STEARNS COML MTG SECS INC GCMO BS 2003-PWR2 DUE 05-11-2039 BEC
241,848 CMO J P MORGAN CHASE COML MTG SECS CORP 2004-CIBC10 A-6 4,588 OUE 21-12-2037 REG
281,922 CMQ J P MORGAN CHASE COML MTG SECS CORP 2006-LDPS A-M 5.5 DUE 04-15-2043 REG
1.275,565 CMO GE COML MTG CORP SER 2003-C2 CL A2 4.77% DUE 07-10-2037 REG
231,216 CMO BANC AMER COML MTG TR 20064 SER 20064 CL-A1 DUE 07-10-2046 REG
5.244 244 CMD JPMCC MTS SECS TR 2007-C MTG PASSTHRU CTF CL A4 5.578 02-12-2049 REG
540,220 PYLON LTD FRN 12/2008 EUR {8)(1444)
405,165 PYLON LTD FRN 12/2008 EUR {A)1444)
1.114.081 BROADGATE FIN FRN 01/22 GBP5SGA0 ‘Ci*
1.031, 568 WAOB ISSUER FRN A/BRD 15/87/20 GBPAT
1,605,883 GREEME KING FIN FRMN ABKD 08131 GBPAVREGS
1.378,780 KREDITANST FUR WIE FRN GTD SNR WNTS 081 14PY
623,801 KREDITANST FUR WIE FRN GTD SNR NTS 08/11JPY
878,235 NIPPOM TEL&TEL CP 2.5% BDS 257107 JPY
388,438 NIPPOM TEL&TEL CP 2.5% BDS 257107 JPY
809,834 SUMITOMO MIT EURC MTH 1. 15063%02/06/2011
808,211 SUMITOMO MITSUI BX FLTG RT 29/06/2049
808,376 MIZUHD BAMK FRMN SUB EMTH FERP JPY 10054
809,765 BTM {CURACAQ) HLOG FLT RT MTM 29/11/2043
1,424,874 PFIZER INC 0.8% BDS 18372008 JPY10000
631,478 PFIZER INC 0.8% BDS 18732008 JPY10020
981,308 GENERAL ELEC CAP CORP MEDIUM TERM NTS BQOCK ENTRY BD 8.5% DUE 08-28.2015BED
239,264 BHP BILLITOM FIMN USA LTD SR NT $.25% DUE12-15-2015 REG
2,652,916 HANSON AUSTRALIA FOGLTD NT 525 DUE  63-15-2013/63-14-2013 BEQ
950,000 MERNA REINS LTD 26671 PRIN AT RISK NT CL B 1444 3C7 DUE 06-15-2016 BEQ
1,135,860 VALE OVERSEAS LTC VALE OVERSEAS 6.875 1121 26 6 875% DUE 11-21-2035 BEQ
882,000 PETROBRAS INTL FIN CO GLOBAL NT 6.125% DUE 10-06-2016 REG
58,485 VALE OVERSEASLTD GTRNTB26% DUE  01-17-2034 BEQ
251,297 VALE OVERSEAS LTD VALE OVERSEAS 6.875 1121 36 6.875% DUE 11-21-2036 BEQ
144,813 PYTPL ROGERS WIRELESS INC SR SECD NT  7.5% DUE 03-15-2015 REG
180,311 TECK COMINCOLTD SR NT 6.125% DUE 10-01-2035 REG
55,288 SUNCOR ENERGY INC NT & 5 DUE 06-15-2038 REG
86,341 PVTPL ROGERS WIRELESS INC SR SECD NT  7.5% DUE 83-15-2015 REG
24,588 COMPTON PETE FIN CORP SR NT 7.626% DUE 12-01-2013/12-01-2008 BEQ
69,761 CHEVRONTEXACO CAP CO CHEVRONTEXACC  CORPORATION 3.5 DUE 03-17-2007 BEO
©1,853 PYTPL ROGERS WIRELESS INC SR SECD NT  7.5% DUE 83-15-2015 REG
9,875 COMPTON PETE FIN CORP SR NT 7.625% DUE 12-01-2013412-01-2005 BEQ
87,188 DOMTAR INC NT 7.925% DUE  08-15-2015/08-05-2005 REG
124,977 TRAMECANMADA PIPELINES LTD FOR FUTURE  ISSJR SUB MT6.35 DUE 05-15-2087 REG
118,581 CONOCQ FDG CO MT 6.35% DUE 10-15-2011 BEQ
2,234,339 PYTPL XSTRATA FIN COA LTD GTO NT 1444 5.8% DUE 11-15-2018/1-15-2006 BED
245,957 PYTPL WILLOW RE LTD SER 2607-1 PRIN AT RISK 1444 3C7 10.485 DUE 66-16-2010 BEQ
836,182 PYTPL SHINSEI FIM CAYMAM LTD PERP PFD SECS STEP-UP 144A VAR RT DUT-20-16 BEQ
1,202,808 PHOENIY, QUAKE WINDLTD PRIM AT-RISK VAR RATE NT 1444 3C7 DUE 67-03-2008 BEO
386,500 RESIDENTIAL REINS 2006 LTD FLTG RT  18.81% DUE £6-06-2008
991,426 PFD TERM SECS SR NT CL 2211212026
112,020 PYTPL CORPORACION MACIGNAL DEL COBRE DE CHILE NT {444 4.75% DUE 16-15-2014 BEQ
1899715 PYTPL CR AGRICOLE SA LONDOM BRH 541  DUESS-28.2018 BEO
1.699.842 PVTPL CR AGRICOLE SA LONDON BRH 536 DUEGS-28-2006 BEQ
4 475,587 BNP PARIBAS SUB NT 1444 DUE 068-29-2045/06-25-2015 BEQ
243703 AXA SA USE SUB NT 86 DUE 12-15-2630 BEG
1,499,861 PVTPL CR AGRICOLE SA LONDOM BRH 536  DUEAS-28-2000 BEQ
3,172,023 CR SWSSE GUERNSEY BRH CAP MT TIER 1 FLTG RATE DUE 05-29-204% REG
635,886 PYTPL HUTCHISON WHAMPOA INTL 03733 LTD GTD NT 1444 5.45 DUE 11-24-2040 BED
259,104 PYTPL KALPTHING BK HF MEDIUM TERM SR BK NTS BD TR # SR a0001 575 10-04-2011 BEQ
1,569,470 LANDSBANKI IS HF MEDIUM TERM SR BK NTS BTRANCHE # 8R 00601 6.1 DUE 08-25-2011
211,272 PVTPL KALPTHING BK HF MEDIUN TERM SUB BKE TRAMCHE # 01 7.425 DUE 05-19-2016 BEQ
585,350 PYTPL ICICIBK LTD SUB NT 1444 VAR RT DUE 04-30-2032/4.36-2017 BEO
427,083 PVTPLICICIBK 6.375 DUE  064-30-2022/04-30-2017 BEQ
733,049 PVTPL DEPFA ACS BK AST COVERED SECS  144A5.125 DUE 63-16-2037 REG
2,001,850 BKIRELAMD GOV & COMEDIUM TERM S TRANCHE # SR 60081 VAR RT DUE 12-19-2008
94,587 TELECOM ITALIA CAP GTD SR MT 6% DUE  63-38-2004/0%-30-2006 REG
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Fixed Inoomea 200,000 185,973 TELECOM ITALIA CAP **TELECOM ITALIA CAPITAL SA NOTES 5.2 DUE 1041-2015 BEQ
Fixed Inoomea 150,000 148,244 TELECOM ITALIA CAP GTD SR NT 4 95% DUE 09-30-2014/08-30-2006 REG

Fixed Income 100,000 92,987 TELECOM ITALIA CAP *“TELECOM ITALIA CAPITAL SA NOTESD 5.25 DUE 1041-2015 BEQ
Fixed Ingonne |0.000 85,758 TELECOM (TALIA CAP GTO SR NT SER B 5.25 DUE 11-15-2013/05-15-2005 REG

Fixed lneonna 120,000 168,111 TELECOM ITALIA CAP GTD SR NT 6% DUE  09-30-2034/02-30-2006 REG

Fixed lneomg 90,008 103,275 PYTPL WIND ACQUISITION FIN S A SRNT  144A 10.75 DUE 12-04-2015f12-01-2010 BEDQ
Fixad lncomg 1,500,008 1,503,827 TELECOM ITALIA CAP GTDSR NT FLTG DUE  92-01-2011 REG

Fixad lncomg 500,000 514,632 TELECOM ITALIA CAP GTD SR WT 7.2% DUE (7-18-2036 BEC

Fixad Income 2,400,000 2,417,520 TELECOM ITALIA CAP FLTG RT DUED?-18-2011 BEO

Fixgd lncome 1045000 1,018,582 PVTPL AIFUL CORP SR NT 1444 5% CUE  08-19-2010 BED

Fixed Income 670,000 885,081 RESOMNA PFD SLOBAL SECS CAYMAN LTD FLT RT1444 DUE 12-29-204%8 BEQ

Fixed Income 1,330,000 1,280,125 PVTPL TURAMALEM FiN B CO GUAR 8.25 DUE 01-22-2037 8EQ

Fixed Income 00,000 96,415 TURAMALEM FINANCE 8 25% GTD MTN 22:01/37U50

Fixed Income 1,760,000 1.699.956 EXPORT IMPORT BK HOREA EXPORT-IMPORT BK KOREA VAR RT DUE 05-81-2009

Fixed Income 1,350,000 1,314,900 PVTPL GAZ CAP SA LUXEMBOURG LN PARTM MT SER 7 144A 6.212% DUE 11-22-2018 BEQ
Fixed Income 466,600 389,600 PYTPL GAZ CAP SA LUXEMBOURG LN PARTN NT SER 7 1444 6.212% DUE 11-22-2016 BEQ
Fixed [ncome 1,070,600 1.050,868 PVTPL CB CAP SPV LTD FXD-FLTG CALL PERP DEB 1444 3C7 &.64 DUE 12-31-204% BEOQ
Fixed [ncome 1,220,600 1,230,300 PEMEX PRQJ FDG MASTER TR GTD BD 6625% DUE 06-15-2005 REG

Fixed ncome 50,600 49,115 AMERICAMOVIL S ADEC WV SR MT 6375% DUE 03-01.2835 REG

Fixed [ncome 206,660 245,968 PEMEX PROJ FDG MASTER TR MTR GTD NT  8.625% DUE 62-01-2022

Fixed [ncome 166,000 97287 PVTPL C10CAP SPY LTD CALL PERP DEB  FAD-FLTG 1444 3CT 6722 DUE 12-31-2049
Fixed [Mcome 1,008,680 1.086,845 PEMEX PROJ FDG MASTER TR NT 7.375% DUE 12-15-2014 BEQ

Fixed Income 906,600 1,706,856 PEMEX PROJ FOG MASTER TR MTN GTD'NT - 8.625% DUE 02.01-2022

Fixed [ncome 1,000,660 981,000 PEMEX PROJ FDG MASTER TR GTD NT 5.75% DUE 12-15-2015 REG

Fixed income 250,668 245,576 AMERICAMOVIL 8 A DE CV 3R NT 6.375% DUE 03-01-2635 REG

Fixed Incoms 325,000 344,527 TELEFONICA EURDPE BV LI S NT 7.75 DUE  09-15-2010 BEO

Fixad Incoms 400,000 954,075 TELEFONICA EURDPE BV U S NT 7.75 DUE  09-i5-2010 BEQ

Fized Income 970,000 928,775 PVTPL INTERGAS FIN B ¥ NT DTD 051420671444 6.375 DUE 065-14-2017 BEQ

Fized Incoms 10,008 117,730 ROYAL KPN NV 8 DUE 10-01-2010

Fixgd Inoome 720,000 702,369 DEUTSCHE TELEKOM INTL FIN B W NT 5.75% DUE 03-23-2016 REG

Fixgd lncoms 100,000 109,032 RABOBANK NEDERLAND GLOBAL MECIUM TERM  WTH TR 06044 VAR RT DUE 01-15-2009
Fixed Incoms 1,560,008 1,964,458 DEUTSCHE TELEKOM INTL FINB VINT FLTG  RATE DUE 03.23-2080 REG

Fizad Income 125,006 198,106 PVTPL YARA INTL ASA NT 1444 5.25% DUE  12-15-2014/12-08-2004 8EOQ

Fizad Income 1,200,008 1,121,282 PVTPL RAS LAFFAN LIGUEFIED NAT GAS CD  LTD I BD SER A 144A 3C7 5.296 9-30-20
Fixgd Income 1,240,000 1,213,712 PVTPL RSHBCAP 8 A LN PARTN NT 1444 5.288 DUE 05-15-2017 BED

Fixed Income 820,000 845,420 PVTPL TNK-BP FiN S A SR MTH TRANCHE # TRO0002 144A 7.5 DUE 07-18-2016 BEO

Fixad Income 530,000 821,810 GAZ CAP SA LUXEMBOURG USS GTD SR NT  144468.51 DUE 93-07-2022 8EO

Fixed Income 160,000 103,570 TNK-BP FINANCE SA 7.5% MTM 18/67A16 USD REGS

Fixed lncome 1,140,000 1,210,680 S AFRICA REF CORP NT 9.125 DUE 05182009 BEQ

Fixed lncome 375,000 380,232 TELEFONICA EMISIONES S A U SR NT £.421% DUE 06-20-2016 REG

Frxed Income 200,600 207,115 TELEFOMNICA EMISIONES S A U GTD SR NT  7.045% OUE 06-20-2036 REG

Fixed Income 150,000 152,083 TELEFONICA EMISIONES S A U SR NT 6.421% QUE 96-20-2016 REG

Fixed Income 226,000 233,005 TELEFOMNICA EMISIONES S A U GTD SR NT  7.045% QUE 06-20-2036 REG

Fited Income 10,800,600 16,772,957 TELEFONICA EMISIONES S A U TELEFOMICA EMISIONES SAL 6.221 DUE 07032017 BEQ
Frxed Income 2.0668,600 2,807,434 SANTANDER US DEBT 8 A UNIPFERSONAL GTO SRNT FLTG RATE 144A OUE 02-06-2009 BEQ
Fixed Income 10,166,600 16,114,710 PVTPL XSTRATA FIN DUBAI LTD GTD NT FLTG RATE 1444 5.72375% DUE 11-13-2009 BEQ
Frgd Income 1.433.600 1,302,310 CR SUISSE 18T BSTN LONDON BRH ME TRANCHE# TR 00010 VAR RATE DUE 03-24-2010
Fixed Income 554,600 583,722 CREDIT SUISSE FIRST BOSTON LONDON BRH  BOOK ENTRY 1444 MTN VAR DUE 03-24-2010
Fixed Ingome 550,000 533,393 NATIONWIDE BLOG SOC MEDIUM TERM SR NTS BOOK ENTRY 1444 4,25 DUE 02-01-2010 BEQ
Fixed Income 1,085,600 1,062,890 PVTRL HBOS PLC MEDIUM TERM SR NTS BOOK ENTRY 144A SR NT 3.75 DUE 08-30-2008 BEQ
Fixed Income 225,600 236341 VODAFONE AIRTOUCH PLC NT 7 75% DUE  62-i5-2010 BED

Fixed Income 1,760,600 1,688,062 PVTPL NATIONWIDE BLOGSDC SRINTS B TR # SR 00014 3.5 DUE 07-31-2007 BEQ

Fixed Income 435,660 413,071 VODAFONE GROUP PLC NEW WT 5 DUE 12-16-2013112-15-2013 BEQ

Fixed Income 1,750,600 1.752,569 VODAFDONE GROUP PLC NEW NT FLTG VAR RT DUE €2-27-2012

Fixed income 136,600 121,622 HSBC CAP FDGDLR 2 L P PERP PFOSECS 1444 DUE 12.29-2049/06-27-2013 BEQ

Fixed income 200,660 193,967 NATIONWIDE BLDG SOC MEDIUM TERM SR NTS BOOK ENTRY 144A 4 28 DUE 02-21-2010 BEQ
Fixed income 356,000 342,858 PVTPL HBOS PLC MEDILM TERM SR NTS BOOK ENTRY 1444 SR NT 3.75 DUE 09-30-2008 BEQ
Fixed Income 525,000 524,402 PVTPL NATIONWIDE BLDG SOC SRNTS B TR # SR 00014 3.5 DUE 07-31-2007 BEQ

Fixed Income 175,600 165,154 VODAFONE GROUP PLC NEWY NT 5 DUE 12-16-2013M12-15-2013 BEQ

Fixed Income 25,600 23,237 VODAFONE GROUP PLC NEVY GLOBAL NT DTQ  0Bf08/2005 5% DUE 0¢-15-2015 BEQ
Fixed Income 3,006,600 4,210,535 HSBC CAP FDG{USD} 10.176% ST-UP PRP PFD144'A

Fixed [ncome 708,660 719,270 HEBC HLDGS PLE NT 6.5% DUE 05-02-2038 BED

Fixed [ncome 1,800,060 1,860,900 HEQS T5Y SERVICES FR GTD SMR MTN 08/09 USD

Fixed ncome 5,600,060 5,554,931 WPP FIN UK NT 5.875% DUE 06-16-2014106-14-2014 REG

Fixed [come 50,060 50,008 PVTPL PETROZUATA FIN INC SER B £.22 BD: DUE 04-01-2017 BEQ 144A

Fixed [neome 966,862 10,519,456 MFQ MET W HIGH YIELD BD FUND

Fixed [ncoms 274 036 28882465 NTCC AFEBT NTCC EARMEST CORE FXOINC  SUDAN FREE FD (AFEBT)

Fixed [ncome 750,000 743,483 FIRST (INDL L P SR NT 5 25% DUE 06 -15-2009/105-14-2009 REG

Fixed ncoms 1.400.0200 1,028,500 MERRILL LYNCH & CO [NC MEDIUM TERM NTS BTR#00597 VAR RT DUE 05-02-2017

Fixed [ncoma 650,000 618,859 DEUTSCHE BK CAP FOG TR Wil TR PFD SECS %id4dA DUE 0-18-2616 BEO

Fixed [ncoms 1.600,749 1,652,774 MW AIRLS PASS THRU TRS 2001-1 PTHRY CTF CL 1A-{ 7.041 4-1.22 BEOQ BD DEFAULT
Fixed neome 835,000 831,109 RESONTL CAP LLC RESIDENTIL CAP 3ML+ 116 522 09 DUE 05-22-2009 BEQ

Fixed ncoms 3,196,000 2,961,681 FORD MTR CR COLLC NT 7% DUE 10012813

Fixed Income £36,000 583,584 LEHMAN BROS HLDGS MG MEDIUM TERM NT  TRANCHE # TR 00598 12.5 DUE 11-30-2010
Fixed Incomea 1,700,000 1641658 GMAC LLC GMAC LLC 0662 6625% DUE  65-15-2012

Fixed Ircame 1,160,000 1,156,081 ALABAMA PWR CAP TR VFLEXIBLE TR PFO  SECS DUE 10-21-2042/10-01-2007 BEQ

Fixed Income €15.000 630,580 DELTA AIR LINES INC DEL SER 26681-1 CL  A-2 7.111 63-18-2013 BEOQ IN DEFAULT

Fixed Income 814,232 882,303 PVTPL CEDAR BRAKES ILLC SR SECD BD 1444 8.5% DUE 02-15-2014 BEQ

Fixed Income 370,000 384,568 HLTH CARE PPTY INVS INC MANDATORY PAR PUR REMARKETED SECS06-08-15/06-08-5 REG
Fixed Incama 700,000 720,924 CAPITAL ONE CAF 1l CAP SECS 7.885% DUE 08-15-2036/08-16-2036 REG

Fixed Incoma 3,000,000 3.000,990 TXU ELEC DELIVERY TRANSITION BD CO LLC BD FLT RT 144A DUE 09-16-2008 BEQ

Fixed Income 1,030,000 1.094,375 LEHMAN BROTHERS HLDGS INC MEDIUM TERM NTS BOOK ENTRY MTN VAR RT DUE 11-07-2016
Fixed Incomea 1,133,000 1,309,102 PVTPL FARMERS INS EXCHANGE 8.625 SURP NT144A DUE 05-01-2024 REG

Fixed Incomea 81,000 77,957 FORD MTR CR CQ FORD MTR CR CO 7.25 DUE 10-25-2011 BEO

Fixed Income 1,196,000 1,975,190 LEHMAN BROTHERS HLDGS INC MEDIUM TERM NTS BOOK ENTRY MTN VAR RT DUE 66-20-2016
Fixed Income 2,185,000 2,084,684 PVTPL NATIONWIDE MUT INS CO 6.6 DUE  04-15-2034/04-15-2014 BEQ

Fixed Income 1,250,000 1.210,850 EGTY 1 INC SR NT 3.875 DUE 04-15-2068/03-26-2004 REG

Fixed Income 244,000 240,012 GEWN MTRS ACCEP CORP NT DTD 63/12/2001 6.875 DUE 09-15-2011 BEQ

Fixed Income 1,560,000 1.518.29% TRAVELERS COS INC DUE 03-15-2067 BEO

Fixed Income 04,458 714,146 DELTA AIR LINES INC DEL PASS THRU TRS CTF SER 2000-1 CL A-1 7 379 11-18-11 BEQ
Fixed Income 523,000 504,695 LEHMAN BROS HLDGS HC MEDIIM TERM NT  TRANCHE # TR 00716 DUE 02-18-20817 REG
Fixed Income 820,000 616,466 PVTPL PRIME FPTY FDG || INC NT 144A 5.6 DUE 06-18-2011 BEQ

Fixed Income 1.168.982 1,307,132 PVTPL CEDAR BRAKES 1L L € SR SECD BD 144A 9.875% DUE 09-01-2013 BEQ

Fixed Income |00,000 913,500 AMERN AIRLS PASS THRU TR PASS THRU CTF 1999-1 CL A-2 7.024 DUE 64-15-2011 BEO
Fixed Ircame 1,880,000 1,888,904 SIMON PPTY GROUP L PNT 575 DUE 05-01-2092/05-15-2006 REG

Fixed Income 582,000 502,918 CALFINE CONSTRFINCO L P/ CCFC FIN  CORTERM LN 11,32 DUE 08-26-2009 BEO

Fixed Income 2,275,000 2,218,830 LDR INC MEDIUM TERM NTS BOOK ENTRY  TRANCHE # TR 00001 5.5 4-01-2014 REG
Fixed Incomea 1,102,000 1,102,727 MERRILL LYNCH & CO INC MTN BTRANCHE # TRE0611 VAR RT DUE 06-06-2017

Fixed Income 1,750,000 1.742,181 RESIDENTIAL CAP CORP RESIDENTIAL CAP DUEQ4-17-2008/04-17-2007 BEQ

Fixed Income 532,813 942,571 PWR RECEIVABLE PWR REC FIN REGS SRINT 6.29 DUE 01-01-2012 BEQ

Fixed Income 1,800,000 1.510.043 HEALTH CARE PPTY INVS INC SR NT 5.625% DUE 65-01-2017 REG



Asset Category SharelPar Value
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Fixed [ncome 784,000 802,011 GEMERAL MTRE ACCEP CORP NT FLTG RATE DT 1/24/2084 DUE 12-01-2814 REG

Fixed Incoma 1,300,080 1,354,789 PVTFL COGENTRIX ENERGY INC SR NT CONSEMTWAIVER 1444 8,75 10-15-2008 BEC
Fixed Income 1,249,068 1,251,167 BNP PARIBAS US MEDIUM TERM TRANCHE # SR 00323 VAR RT DUE 06-08-2817

Fixed Income 1,230,000 1,137,750 MERRILL LYNCH & COINC MED TERM NTS  BTRANCHE # TR 00605 VAR 05-18-2017
Fixed Income 1.500.008 1,450,718 PVTPL ZFS FIN USA TR | 6.5 DUECS§9-2037 BEQ

Fixed Income 48,831,233 520,605,498 CF BGI CORE ACTIVE SLIDAN FREE BD FD

Fixed Incorne 170,000 175,850 CONSOL ENERGY IMC SR NT DTD 83072002 7.875 DUE 63-04-2012/02-28-2012 BED
Fixad Income 255,000 257 885 GEN ELEC CAP CORP MTN BO TRANCHE # TR 68521 5.875 DUE 02-15-2012BEQ

Fixed Income 135,000 135,508 AMERN REAL ESTATE PARTNERS L P/ AMER SRINT 8.125 OUE 86-01-2012 REG

Fixed Income 2,230,000 2,161,838 GOLDMAN SACHS GROUP INC BOND 5.25 OUE  10-15-2013 BEC

Fixed Income 435,000 455,797 BAMK AMER CORP GLOBAL NT7.8% DUE  02-15.2010 BEC

Fixed Income 260,000 199,607 U S BANCORF BODOK ENTRY 3.95 DUE (18-23-2007 REGS

Frzad Income 175000 184,625 WILLIAMS COS INC NT DTD 07/26/18849 7.6250UE 07-15-201¢ BEC

Fized income 1,910,000 1,871,741 GEN ELEC CAP CORP MEDIUM TERM NTS BC  TRANCHE # TR 00714 5 DUE 11-15-2011
Fized Income 200,600 186,635 ROUSE CO 5.375DUE 11-26-2013 BEC

Fixed lncome 155,000 159,480 TCI COMMUNICATIONS INC 7135 DUE 02.15-2628 REG

Fixed lncome 18,000 552,088 NEWS AMER INC GTDSRDEB76E25DUE  11-38-2028 BEQ

Fixed Income 356,060 380,130 UBS PFOFDG TR | GTD TR PFD SECS DUE  16-25-2048 BEG

Fixed [ncoma 4,925,060 4,859,478 GEN ELEC CAP CORP MEDIUM TERM NTSBC  TRANCHE # TR 00785 5 OUE 12-61-2010
Fixad [ncome 75000 400,313 FREEFORT-MCMORAN COPPER & GOLD INC SR MTA.375 DUE 04-01-2017 REG

Fixed Income 50,008 43,827 DAIMLER CHRYSLER N AMER HLEG CORP 4.75 MAT 1115/08 4.75 OUE 01-15-08 BEC
Fixed Income 525,000 532,056 CITIGROUP INC NT 6.2% DUE 63-15-2608 8EC

Fixad Income 475,000 471,662 DOMINION RES INC DEL SR NT SER O 5.125% DUE 12-15-2009/12-14-2008 BEQ

Fixad Income 740,006 735,170 PVTPL USAA CAP CORP MEDIUM TERM NTS  TRAMCHE # TR 00062 4 DUE 12-10-2007 BEC
Fixed Incoma £45,000 582,190 TIME WARNER COMPANIES 7.57 DUE 62-01-2024 REG

Fixad Income 285,008 277,783 WELLS FARGO & CO NEW MTN 4.2% DUE  01-15-2010

Fixed income 1,800,008 917,376 COMCAST CORP NEW NT 4.85% CUE 05-15-2016/06-14-2016 BEQ

Fixed Income 115,006 118,517 BRISTOL MYERS SQUIBB CO SR DEB 6.875% COUE 08.01-2097/07-31-2097 REG

Fixed Income 220,000 240,694 NEVY ENG TEL & TEL CO 40 YR 7 875 DEB DUE11-15-2029, REGISTERED OME-TIME PUT ~PUT
Fixed hcome 115,006 117,261 BAC CAP TR XI BAC CARITAL TRUST 6.625 20360 6.625% DUE 058-23-2035 BEQ

Fixed Incoma 3,660,000 3,030,979 EKSPORTFINANS A S A MECIUM TERM NTS BOOKENTRY MTN 3.375% DUE 81-15-2008
Fixed Income 360,000 333,487 METLIFE [NC JR SUB DEB 6.4 DUE12-15-2066/12-21-2006 REG

Fied Incoma 525000 524,534 PVTPL ROUSE CO LPJTRC CO-ISSUER INC SRNT 144A 6.75% DUE 08-91-2013 BEC
Fizad Income 875,000 880,386 PVTPL ATLC MARINE CORPS CMNTYS LLC SER 2005 1444 3CT 5343 DUE 12-91-2850 BEQ
Fizad Income 65,000 61,984 CHES ENERGY CORP SR NT 8.375 DUE 05-15-2015/12-15-2009 REG

Fizad Income 1,466,000 1,426,984 ASSOCIATES CORP NORTH AMER SUBDEB  6.875% DUE 11-15-2008 REG

Fixed Income 935000 826,207 PVTPL TIAA GLOBAL MKTS INC NTDTD  01/08/2003 3.875 DUE 01-22-2008 BEO

Fixed Income 640,600 601.724 CHASE MANBATTAN CORP NEW SUB NT6.375 DUE (2-15-2008 REG

Fized income 335,600 387,394 TCI COMMUMNICATIONS INCBT758DDUE  084N-2015

Fized Income 2,148,600 2,140,303 VODAFONE GROUP PLC MEW FLTG RT BD DUE  12-28-2007 BEO

Fized Income 1,300,660 1,264,770 BAMNK ONE CORP NT 2.625% OUE 06-36-2008 BEC

Fixed Income 175,600 178,988 GTE CORP 6.24 DUE 04-15-2028 REG

Fixed Income 500,600 501,135 BANKBOSTON N A SUB NT 7 DUE 09-15-2007 REG

Fed Ingame 16,660 9,322 NEWS AMER INC BD 6.2% DUE 12-15-2034 REG

Fixed Income 518,660 538,325 WINDSTREAM CORF SR NT 8625 DUE 08-01-2816 BEQ

Fixed Income 80.060 76660 CHESAPEAKE ENERGY CORP SR NT 6 875% DUE 11-15-2020/06-02-2006 REG

Fixed Income 575,000 572 494 WACHOWIA CAP TR N FIXED-FLTG RATE  NORMAL WACHCWIA 5.8% DUE 08-29-2049 REG
Fixed ncome 265,000 276,925 WINDSTREAM CORP SR NT 8 125 DUE 08-01-2813 BED

Fred Income 60,068 65838 MJBELL TEL 5G DEB 7.85 DUE 11-15-202% REG PUT

Fixed Ingame 130.000 144,911 TCI COMMUNICATIONS INC 7.875% DUE  02-15-2026 REG

Fized [ncome 30,068 36,271 TIME WARNER COMPAMIES IMC 8,15 DUE  02-01-2023 REG

Fixed Income 25,000 27,930 TURNER BROADCASTING SYS INC SR NT 8.375%DUE 87-01-2013 REG

Fixed Incame 475,000 447 889 PVTPL MIDAMERICAN ENERGY HLDGS COMEW  5.85 DUE 65-15.2037 BEQ

Fixed [ncame 180,000 153,054 PVTPL ASIF GLOBAL FING Xl BR NT 1444 3.85% DUE 11-26-2007 BEQ

Fixed Incame 1,300,000 1,281,272 ORACLE CORP t CZARK HLDG [WNC NT 5% DUE (01-15-2011/06-05-2008 BEDC

Fixad Incama 70,060 86,150 L-3 COMMUNICATIONS CORP SR SUB NT 6.375%0LUE 10-15-2015/10-15-2010 REG

Fixed Income 350,000 342,265 CHUBB CORP CHUBB CORP 8375 3 28 67 DUE 03-29-2067 BED

Fixed Income 185,000 182,874 ISPAT INLAND ULC SR SECD NT 3.75% DUE  04-01-2014/04-01-200% REG

Fixed Income 980,000 954,469 CITIGRCOUP INC 3625 DUE  (2-09-2009 BEQ

Fixed Income 830,000 871,807 LEHMAN BROS HLDGS INC LEHMAN BROS HLDGS INC VAR RT DUE 11-29-2045/05.38-2012
Fixed Income 120,000 116,322 COMCAST CORF NEW 8D 6.5% DUE 11-15-2085/11-14-2005 BEQ

Fixed Incomae 545,000 528682 CITIGROUP INC NT 4.125% DUE 92-22-2010 BEC

Fixed Income 770000 734,077 CITIGRCUP INC CITIGROUP NC 5875 OUE  05-29-2037 BEQ

Fixed Income 750,000 743251 BK NY N Y MEDIUW TERWM NTS BOOKE TRANCHE# TR 00621 3.8 OUE 62-01-2008
Fixed Income 80,000 77,200 AMERN REAL ESTATE PARTNERS L P/AMER SRNT 7.125 DUE 82-15-2813 REG

Fixed Income 785,000 780,953 SBUNTRUST BKS INC NT 3.625% DUE19-15-2007 BEQ

Fixed Income 540,008 527,810 GOLDMAN SACHS CAP I GTD FAD TG FLTG  NMLPPS DUE 12-23-2042 REG

Fixed Income 25,000 23,344 CHESAPEAKE ENERGY CORP SR NT 6.25% DUE 01-15-2018/07-15-2810 REG

Fixed Ingorne 1475000 1,166,823 JPMORGBAN CHASE BK N A NY M Y FORME SUB BK NT 6 DUE §7-08-2017 BEC

Fixed Ingorne 1.350.000 1,868,978 ROUSE CO “DV*ROUSE & CO 3.625 DUE  03-15-2008/03-14-2009 BEQ

Fixed Incorne 420,000 409,931 GEN ELEC CAF CORP MEDIUM TERM NTS BD  TRANCHE # TR (0774 5 DUE 04-10-2812
Fixed Incorne 265000 287,525 QWEST CORP NTFLTG RATE DUE 06-15-2013 REG

Fixed Incorne §10.000 810,600 BERKSHIRE HATHAWAY FIN CORP GTD NT 3.4% DUE 87-02-2007 REG

Fixed Incorme 265,000 198,850 MOHEGAN TRIBAL GAMING AUTH SR NT 6.126% DUE 92-15-2813/02-15-2006 REG

Fixed Incorne 75,000 167 897 MORGAN STANLEY MORGAN STANLEY £.55% DUE 04-27-2017

Fixed Ingome 270,000 262 503 BERKSHIRE HATHAWAY FINCORP GTD SR NT  4.125% DUE 81-15-2010/01-11-2605 REG
Fized Incorne 1.050,000 1,061,500 BIKAMER M A CHARLOTTE N C MEDIUM TERM TRANCHE # TR 00237 6.1 DUE 06-15-2617
Fixed Income 136,000 136,478 ABS0C CORP NAMER SR NT6.25 DUE 11-01-2008 BEQ

Fixed Ingorne 1,350,000 1,300,674 CR SUISSE GUERNSEY BRH CORPBOND DUE  §5-29-2049 BEQ

Fixed Ingome 735000 839.058 UBS PFD FDG TR 1| BD DUE 06-29-2048 BEC

Fixed Incorme 65000 72,800 TRANSCONTINENTAL GAS PIPE LINE CORP SR NT & 875% DUE 67-15-20112/07-14-2012 BEQ
Fixed Incorne asqo0 85,319 AMERN REAL ESTATE PARTNERS L P AMER SRNT 8.125 DUE 06-01-2812 REG

Fixed Incorne 35,000 133,944 VENTAS RLTY LTD PARTMERSHIP { VENTAS CAPCORP SR INT £.625 DUE 18-156-2014
Fixed Income 33,000 32,340 WERITOR AUTOMOTIVE NG MT DTO 02/2411 35498 8% DUE 62-15-2009/02-14-2008 BEQ
Fixed Income 825,600 802,728 PYTPL MET LIFE GLOBAL FDG | MEDIUM TE  iNT144A 2.6 DUE 06-19-2008 BEQ

Fixed Income 125,864 132,190 ELWOOD ENERGY LLC SR SECD BD 8.159% DLUE 67-05-2026 BEC SINKING FUND 91-05-2007
Fixed Income 755,600 736,523 FORDMTR CRCOLLC FORDMTR CRED 7.8 DUESE-01-2012 BEO

Fixed Income 6,175,600 6,082 848 GEN ELEC CAP CORP MEDILM TERM NTS BO  TRANCHE # TR 00785 5 DUE 12-01-2010
Fized income 435,660 472,448 UBS PFOFOG TR IGTD TR PFD SECS DUE  10-28-2049 BEO

Fixed income 1,256,000 1,250,336 CONDCOPHILLIPS ALUSTRALIA FDS CO GTD NT FLTG RATE DUE 04-08-2008/04-11-2007 REG
Fixed income 1,908,600 1,865,848 PVYTPL TIME WARNER CAHLE INC NT 144A 5.4 DUE 07-02-2012 BED

Fixed Income 425,660 425,226 UNPAC CORP UNP §.73 DUE 10-15-2006710-14-2007 BED

Fixed Income 1,236,600 1,231,829 ZF3 FINUSA TRIFLT RT BD 1444 DUE  12-15-208512-15-2010 BEQ

Fixed Income 2,485,000 2,482 806 LEHMANM BROS HLDGS INC MEDIUM TERM NT - TRANCHE # TR 00777 VAR RT DUE 05-25-2010)
Fixed Income 1,850,600 1.966,753 ST STR CAP TR IV STSTR CAP TR WDUE  96-15-2037 BEQ

Fixed Income 206200 209,000 LYONDELL CHEMICAL CO SR NT B.25% OUE  09-15-2016/09-20-2006 REG

Fixed Ingome 1,545,000 1,629,375 CITIGROUP INC GLOBAL SR NT DTD01-31-2003 3.5 DUE 92-01-2008 BEQ

Fixed Income 89,680 99,545 AES IRONWOODNLLC SR SECD BD 8.857 DUE  11-30-282511-23-2025 BED SF 08-31-2006
Fixed Ingorme 395000 402 960 PEABODY ENERGY CORP SR NT 7.375% DUE  11-01-2016 REG

Fixed Ingoms 3.088.600 2,889,070 WELLS FARGO & CO NEW WELLS FARGO & CO VAR RT DUE 01-24-2012

Fixed Ingorne 585,000 572,626 FORD MTR CR CO NT 5.8% DUE 01-12-2008 BEOC

i



Asset Category

Fiwed Income
Fixed Income
Fixed Income
Freed Ingome
Freed Ingome
Frxad Income
Fucgd Ingarme
Fixad Incams
Fixgd Income
Fixed Income
Fixed Incame
Frxed Income
Fixed Income
Fixed Incoma
Fized Income
Fixed Income
Fixed Income
Fixed Income
Fized Income
Fized Income
Fised Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixad Income
Fixed Income
Fixed income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Incoma
Fixed Income
Fized Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fimed Income
Fiwed Income
Fixed Income
Fimed Income
Fixed Income
Fiwed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed income
Fixed Income
Fixed Income
Fixed fncome
Fixed income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed \ncome
Fixed Income
Fixed Income
Fixed Incoms
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fized Income
Fized Income
Fized Income
Fixed Income
Fised Income
Fized Income
Fized Income
Fized Income
Fized Income
Fised Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Frxed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income

SharelPar Value

675,000
120,000
450,000
175,000
275,000
95,000
2,345,000
850,000
150,000
2,200,000
365,000
465,000
75,000
65,000
1,935,000
2,025,000
120,000
1,230,100
540,000
1,885,000
3,593,000

25,000
270,000
180,000

55,000
165,000
145,000
500,000
320000

1,550,000
865,000
690,000

1,825,000

85,000
120,000
120,000

35,000

1,870,000
380,008
5,000
160,008
265,000

14,000
850,008
130,000

1,890,000
940,008
420,000

20,000
244 958
100,000
150,000

84,000

50,000

65,000
280,000
110,000

[0.a14
815,000

33.000

1,110,000
529,000
410,000

12,000

1,170,000

5,000
700,000
110,008

25,000
160,000

65,000
315,008
505,008

10,008

26,008

30,000
830,00
430,000
160,000
490,000
420,000
160,008

30,008
240,008
170,008
660,008
850,008
340,008
505,008

Market Value Asset Description

668,327 US CENT CR UN NT 2.75 DUE 05-30-2008 BED
126,600 PYTPL AES CORF 2NOD PRICRITY SR SECD NT 1444 B.75% DUE 05-15-2013/05-15-2006 BEQ
452,885 UN PAC CORP 6.625 NTS DUE (12-01-2008 BEC
174,844 PSEG FOG TR INT 5.381% DUE 11-16-2007
270,053 HOUSEHOLD FIN CORP NT 4.125% DUE 12-15-2008 BEQ
107,944 AES RED OAK LLC SR SUB BD SER B 9.2 DUE 11-30-2028/11-28-2029 BEDQ SF 02-28-2019
2343851 GOLOMAN SACHS CAP [ NORMAL AFEX FLTG RATE VAR RT DUE 08-28-2049/09-01-2012
850,818 LENFEST COMMUMNICATIONS INC SR NT 7.625 CUE 02-16-2008/02-15-2003 EEQ
150,984 FEDT DEPT STORES INC DEL SR NT 6.625 DUEGS-1-2008 BEO
2,196,311 GLITNIR BANKI HF MECIUM TERM SR BK NTS BTRANCHE # TR 00003 ¢4-20-20M0
386,776 GENERAL ELEC CAP CORP MTN 8.83% DUE  12-15-2008
456 285 PVTPL ASIF GLOBAL FING XX SR NT 144A 2.9% DUE 10-22-2008 BEC
74,250 OVERSEAS SHIPHOLDIMG GROUP INC 7.5% DUE 02-15-2024 BEQ
62725 PVTPL FREESCALE SEMICONDUCTOR INC SR NT FLTG 144A VAR RT DUE
1.812,767 JPMORGAN CHASE CAP XXII| GTD CAP SECS SER W FLTG DUE 05-15-2047 REG
2,022 185 BAC CAP TR XV GTD CAF SECS VAR RT DUE  06-01-2056/06-01-2037
132,888 ISPAT INLAND ULC SR SECD NT 9.75% DUE  04-01-20M4/04-[1-2008 REG
1208746 PVTPL ZFS FIN USA TR IV SER W FXOMFLT RT TR PFD 1444 3C7 5875 (5-09-2032 BEQ
524,600 PYTPL COOPER COS INC S8R NT 1444 7.125 DUE 02-15-2M5 BEQ
1867123 EKSPORTFINANS A S A MEDIUM TERM MTS BOOKENTRY MTH 3.375% DIE 01-15-2008
3,585,246 MORGAN STANLEY NOTES $.62% DUEQ1-08-2012 BEO
801,086 WACHOWIA CORF NEW WACHOVIACORP DUE  13-15-2011 BEO
1638428 LEHWAN BROS HOLDINGS ING 05/29/49 5.180005/1 717 DUE 05-26-2040 BED
1,335,401 VERIZON COMMUNICATIONS INC FRN SR NT VARRT GUE 04-03-2009
1.534,202 MAY DEPT STORES CO NT 2.95% DUE 07-15-2007
66,763 CHES ENERGY CORP SR NT 6,375 DUE 06-15-2015012-15-2000 REG
5,337,085 TXU ENERGY CO LLC BD FLT RT 1444 DUE  09-18-2008 BEQ
43,425 AMERN REAL ESTATE PARTNERS L P/ AMER SRNT 7.125 DUE 02-15-2013 REG
598,720 MORGAN STANLEY NOTES FLTG RT DUE 01-09-20M2 BED
348,250 PVTPL SABIME PASS LNG L P 5R SECD NT 1444 7.5% DUE 11-30-2018 BED
275,999 UN PAC CORF MEDIUM TERM NTS BOOK ENTRY TRAMCHE # TR 00184 4,79 DUE 11-09.2007
56,563 COLORADO INTST GAS CO SRNT5.8% DUE  11-15-2015 REG
470,000 FREESCALE SMCHNDOTR INC SR PIKELTM TOGGLENT 1444 9.125 DUE 12-15-2014
23,344 CHESAPEAKE ENERGY CORP SR MT 6.25% DUE (1-15-2018/07-15-2010 REG
282,150 WINDSTREAM CORP SR NT 8,125 DUE 08-01-2013 BEQ
200,925 WINDSTREAM CORP SR MT 8.825 DUE 08-01-2016 BEO
52,883 CHESAPEAKE ENERGY CORP SR NT 5.575% DUE 11-15-2020/056-02-2006 REG
165,175 QWEST CORP NT FLTG RATE DLUE 05-15-2013 REG
147,900 RELIANT ENERGY INC FORMERLY RELIANT RES SR SECD NT 6.75 DUE 12-15-2014 REG
482 797 ORACLE CORP f QOZARK HLDG INC NT 5% DUE 1-15-2011/08-05-2006 BEC
302,400 L-3 COMMUMICATIONS CORP SR SUB NT 6.375%DUE 10-15-201610-16-2010 REG
1,551,380 ANADARKQ PETE CORP SR NT FLTG RATE DUE 08-15-2009/03-15-2008 BEO
886,106 AVALONBAY CMMTYS INC BOOK ENTRY 8.25 DUEGT-15-2008 BEO
861,331 ROUSE CO™DV™ROUSE & CO 3625 DIUE  03-15-2009/03-14-2003 BEQ
1,928,214 USE CAP X MORMAL INCOME TR SECS DUE  04-15-2042 REG
90,313 INTELSAT LTD SR NT 11.25 DUE 06-15-2016 REG
123,300 LYONDELL CHEMICAL CO SR NT 8% DUE  09-15.2014/08-20-2006 REG
112,800 BIO RAD LABS INC SR SUB NT 6.125% DUE  12-15-2014/05-31-2005 REG
36,485 QWEST CORPNT 7.875% DUE  09-01-2011/06-27-2005 REG
1,938,747 LIBERTY MEDIA CORP 7.875% DLIE 07-15-2009BEC
390,197 TYCO INTL GROUP S A NT 6% DUE 11-15-2012REG
5,265 VERIZON GLOBAL FDG CORP BD 8.875% DUE  (8-15-2012 BEO
185,579 KINDER MORGAM ENERGY PARTNERS L P NTS NCL 575 3-15-11BED
226,459 CLEAR CHANNEL COMMUNICATIONS INC COMM NT5.5 DUE 09-15-2014/09-20-2004 BEQ
14,753 AES CORP 8,875 DUE 02-15-20M11/02-09-2001 BEC
833,904 PVYTPL HBOS TREAS SVCS PLC COVERED BD  PRGRM B TRANCHE #TRO0002 5.25 022117 BEC
128,027 FORD MTR CR CO MTN 4.95 DUE 01-15-2008
1,878,120 FORD MTR CR CO NT 7.373% DUE 10-23-2009 BEQ
1,008,074 AMERADA HESS CORP NT OTD 06/15/2001 7. 3%DUE 08-15-2031/08-14-2031 BEQ
430,604 GEN ELEC CAF CORP MECIUM TERM NTS BOOK TRANCHE # TR 00443 7,375 1-18-10 BEQ
20,254 TYCO INTL GROUP S AGTC NT 6125 DUE  01-15-2000 BEC
235,785 PVTPL CVS CORP CVS CORP 5.88 DUE 01-10-2028 BEO
109,954 ATAT WIRELESS SVCS INC NT 8.125% DUE  05-01-3012 BEO
148,301 (LFC E-CAPITAL TR Il B0 1444 DIE 12-21-2065/12-21-2005 BEQ
78,755 TENET HEALTHCARE CORP SR NT DTD 14/06/2001 6.375 DUE 12-01-2011 BEQ
51,323 DUKE ENERGY CORP SR NT 6.25 DUE 01-15-2012/01-14-2012 BED
67,047 TXU ENERGY CO LLC BR NT DTD 03/11/2003 7% DUE 03152013 BEQ
268,336 GOLDWAN SACHS GROUP ING FOR FUTURE EQUITGOLDMAN SACHS GP 5.825 DUE 011517
108,626 GEN MTRS ACCEF CORP NT 5,125 DUE 05-08-2008 BEC
848,019 CF WESTN AST OPPORTUNISTIC YANKEE PCRTFQLIO LLC
843,245 WEYERHAEUSER CO NT 6.75% DUE [3-15-2012/09-24-2002 BECQ
30,525 HCA INC FORMERLY HCA-HEALTHCARE CO NT  DTD 09-22-2002 6.3 DUE 10-01-2012 BEO
1,158,030 ACL TIME WARNMER 1NC & 875 QUE 05-01-2(M2BEO
612,318 WILLIAMS CO3 |NC NT 8 75 DUE 03-15-2032 BEO
42,015 JPMORGAN CHASE & CO FORMERLY J P MORGAN NT DUE 08-01-2015 REG
12,225 AES CORP 3R WT 8.75% DUE  08-15-2008/06-15-2003 BEO
1,240,958 ALTRIA GROUP INC NT 7 GUE 11-04-2013 BEC
5,175 WALLIAMS COS INC DEB SER ATSDUE  01-15-2031 BEO
721,885 CITIGROUP INC 6.5 DUE 01-18-2011 BEO
106,519 PVTPL ASIF GLOBAL FING X1X SR NT 144A  4.8% DUE 01-17-2013 BEQ
26,200 KINDER MORGAM ENERGY PARTMERS L P 7.125 3-15-12 BED
181,716 KINDER MORGAM ENERGY PARTMERS L P SR NT 6.3% CUE 02-01-2006/01-29-199% BEO
B7 825 AES CORP SR NT 8.5 DUE 06-01-2008/05-31-2008 BEQ
315,250 DOMINION RES INC DEL NT DTD 08/16/2002 5.7 DUE (%-17-2012 BEO
519,718 ELECTR DATASYS CORP NT 7125 DUE  10-15-2009/10-12-1988 BEQ
9,393 LIBERTY MEDIA CORP NEW LIBERTY MEDIA  5.7% DUE 05-15-2013 BEQ
25,667 HEEHD FIN CORP HSEHD FIN GLBL CPW 6.375 MAT 11427112 6.375 DUE 11-27-2012 BEQ
29,746 CLEAR CHANNEL COMMUNICATIONS INC NT  4.625 DUE 01-15-2008/01-14-2008 BEC
847303 COMCAST CORP NEW COMGCAST CORPORATION  6.5% DUE 0M-13-2017 BEQ
375,408 CONSOLIDATED EDISON CO N ¥ INC DEB SER AS.3% DUE 03.01-2038 REG
189,543 GEN MTRS ACCEP CORP MEDIUM TERM NTS  TRAMCHE # TR 00623 6,311 DUE 11-30-2007
582,686 PVTPL 15T SEC BEK M A S L CY UT CR LEASE BRD P-THRU CTF A-2 1444 9,35 01-10-23
404,228 GEN ELEC CAP CORP MECIUM TERM WTS BOOK ENTRY MTN 3.25 DUE 06-15-2008
188,321 TYCO INTL GROUP S A NT 7 DUE 05-15-2028 BEC
25460 SPRINT NEXTEL CORPORATION & DUE 12-01-2016 BEQ
226,200 PYTPL EDISOM MISSION ENERGY SR NT  TRANCHE A 1444 7 DUE 05-15-2017 BEQ
165,774 GENERAL MTRS ACCEP CORP MEDIUM TERM NTS BOOK ENTRY MTN 4.378% DUE 12-10-2007
659,555 FORD MTR CR CO 6,625 DUE 06-16-2008 BEO
850,578 GENERAL MTRE ACCEP CORP SRNT DTD  (08/29/2002 6.125% DUE (18-28-2007 BEO
324,306 SBC COMMUNICATIONS INC NT 5.1% DUE  09-15-2014/11-03-2004 BEQ
505,000 EASTMAN KODAK CO 7.25 DUE 11-15-2013 BED 182



Asset Category

Fized Income
Fized Income
Fread Income
Fixed Income
Fined Incorne
Fixad Income
Fixed Income
Fixed ncome
Fixed ncome
Fixed ncome
Fixed ncame
Fixed ncame
Fixed ncame
Fixad Incame
Fixed Incame
Fixad Incoma
Fixad Incoma
Fixed Incoms
Fixed Incoms
Fixad lncoms
Fixed lncome
Fixed lncome
Fixed Income
Fized Income
Fized Income
Fixed Income
Fized Income
Fixed income
Fixed Income
Fized Income
Fixed Income
Fixed Income
Fized Income
Fized Income
Fixed Income
Fixed Income
Fixed Income
Fixed [ncome
Fixed Incoma
Fixed ncome
Fixed [ncome
Fixed [ncome
Fixed Incame
Fixed [noome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Incoma
Fixed Incoma
Fixed Incoma
Fixed Incoma
Fixed income
Fixed nnoma
Fixed tncams
Fixed Incoms
Fixed Income
Fixed Incams
Fixed Incame
Fixad Incoma
Fixed Income
Fixed Income
Fixed Income
Fixad Income
Fixed Incoms
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fi<ed Income
Fixed Income
Fixed Income
Fixed lncome
Fixed In¢onte
Fixed Incors
Fiead Income
Fixed Income
Fixed Income
Fixed Inconms
Fixed Income
Fixed Income
Fixed Income
Fixeid incorne
Fixed Income
Figed Income
Fixed Income
Fixed income
Fixed income
Fixad Income
Fixed income
Fixed Income
Fixed Income
Fixed Incomne
Fixed Income
Fixed Income
Fixed Income

Share/Par Value  Market Value Asset Description
478000 504,280 PVTPL AES CORP 2ND PRIORITY SR SECD MNT 1444 8.75% DUE 05-15-2013/05-15-2006 BEO
126,000 133,403 PVTPL AES CORP BD1 444 9% DUE 05-15-2015/85-15-2006 BEO
790,000 758,805 JPMORGAN CHASE & CO FORMERLY J P MORGANM NT 5125 DUE 09-15-2014 REG
430,000 423,040 CHEVRONTEXACO CAP CO CHEVRONTEXACD CP 3.375 DUE 02-15-2008/02-14-2008 BEQ
1.215,000 1,315,298 FIRSTENERGY CORPNT SERC 7.3VSDUE  11-15-2031/11-14.2031 BEQ
60,000 €0,538 TYCO IMTL GROUP S A NT 6 125 DUE 11-04-2008 BEO
295,000 306,218 HSBC FIN CORP NT 8.75% DUE 05-15-2011 REG
1315000 1597761 TYCO INTLGROUP S A GTDNT 6875 DUE  01-15-2028 BED
300,000 307,624 FIRSTENERGY CORP MT SER B6.45% DUE  11-15-2014/11-14-2011 BED
540,000 556287 TYCOINTLGROUP S A CRP TYC 6375 DUE  10-15-2011M0-14-2011 BED
220,000 213,135 PVTPL TNK-BPFIN S A SR MTN BOOKE  TRANCHE # TR 00004 8825 DUE 032017 BED
370,000 295538 FORD MTR CODEL SLOBAL LANDMARK SECS-GLOBLS 7.45% DUE 67-16-2031 BEDQ
560,000 532 707 CITIGROUP INC SUB NT 5% DUE 09152014
1,019,080 986,725 FORD MTR CR CO GLOBAL LANDMARKSECS-GLOBLS 7,375 DUE 02-09-2011 BEQ
110,060 88,788 CLEAR CHAMNEL COMMUNICATIONS INC 4.8 DUEDS-15-201505-14-2015 BEC
180,060 157 686 GENERAL MTRS ACCEP CORP SR NTDTD  04ri4/i509 5.85% DUE 01-14-2009% BED
245000 244,853 FORD MTR CR CQ GLOBAL LANDMARKSECS-GLOBLS 7.875 DUE 06-15-2010 BEQ
435000 478,607 WASTE MGMT IMC DEL SR NT 7.75% DUE  05-15-2032/05-14-2032 BEQ
30,008 28,770 PVTPL RABOBANK CAPFDG TR | BD 144A 5.26 DUE {2-29-2048/12-31-2013 BEQ
2,010,000 2322682 KERR MCGEECORPCRPKMG 7,875 DUE  08-15-2031 BEQ
210000 220,07¢ TYCO INTL GROUP S A GTD NT DTD 022112001 6.75 DUE 02-15-2011 BED
£0,000 59,775 US W COMMUNICATIONS INC 5825 DUE  11-15-2008 BEQ
201,000 216,075 PVTPL HCA INC SR SECD TOGGLE NT 1444  9.625% DUE 11-15-2016/11-17-2006 BEO
56 864 58,946 PVTPL SYSTEMS 2001 A T LLC SERIES-2001 CLASS-G i44A 6864 DUE 08-15-2043 BEG
120,000 112,400 PVTPL EISON MISSION ENERGY SR NT  TRANCHE C 1444 7.625 DUE 05-15-2027 BEQ
320,000 300,800 PVTPL EDISON MISSION ENERGY SR INT  TRAMCHE B 144A 7.2 DUE 05-15-2019 BEQ
190,000 157,992 SLM CORP MEDIUM TERM NTS BOOK ENTRY NT 5.05 DUE 11-i4-2014 BEQ
194,504 189,160 PVTPL CVS CORP PASSTHRU CTF 1444 6.0368% DUE 12-10-2028M 2-01-2006 BEQ
1,030,000 1,060,874 PYTPL GLITNIR BANKI HF SUB NT FIXEDFLTG 1444 6.693% DUE 08-15-2018 BEO
240,000 234,869 HINDER MORGAN ENERGY PARTHERS L P KINDERMORGAN ENERGY PARTNERS & DUE 020117
130,000 101,367 SLM CORP MEDIUM TERM NTS BOOK ENTRY 5625 DUE 08-01-2633
50,000 50,4356 HOUSEHOLD FIN CORP NT DTD 06/7/1998  £.4% DUE 08-17-2008 REG
120,000 136,261 AMERADA HESS CORP MT 7.875 DUETG-01-2029/08-30-2029 BED
360,000 385594 AOL TIME WARNER INC 7.825% DUEC4-15-2031/04-14.2631 BEQ
550,000 551,434 DAIMLERCHRYSLER W AMER HLDG CORF MED TRANCHE # TR 00040 5.75 DUE 05-18-2008
170,600 172,739 CEERE JOHN CAP CORP NT DTD 0322/2002 7 OUE 03-15-2012 BEQ
65,000 75018 PHILIP MORRIS COS INC 7 75 DEB DUE  01-15-2027
150,000 164,596 TM GAS PIPELM CO DEB DTD 031371997 7.625 DUE 04-04-2037 REG
60,060 83,073 PYTPL HCA INC SR SECD NT 1444 9.125% DUE11-15-2014/11-17-2606 BED
1,500,000 1,545,000 PYTPL EL PASD PERFORMANCE-LINKED TR TR SECS 144A 7.75% DUE G7-15-2011 BED
1,671,184 21428629 CF WESTERN ASSET FUMDS WESTERN ASSET  OPPORTUNISTIC INTL INVESTMEMNT GRADE SEC
106,084 1,937,954 CF WESTERM ASSET OPPORTUNMISTIC EMERGING MARKETS PORTFOLID LLC
265,000 268,721 HOUSEHOLD FiM CORP NT 6.5% DUE11-15.2008 BED
116,000 113,804 GEN ELEC CAP CORP MEDIUM TERM NTS B0 TRAMCHE # TR 00575 5.45 DUE 01-15-2013
840,000 840,807 TIME WARNER [NC NEW NT DUE 11-13.2008 BEO
480,000 452,147 LEHMAN BROTHERS HLDGS INC MERIUM TERM  NTS BOOK ENTRY MTN 5.25% DUE 02-06-2012
330,711 0 AIRCRAFT STAT TR M&17AU O DUE 12-31-204D REG
£85.000 673,828 GEM ELEC CO NT 5 DUE 02-01-2013 BED
330,701 0 AIRCRAFT STAT TR NE11AU O DUE 12-31-2040 REG BD DEFAULT
350,000 48,475 WACHOVIA CAP TR Il FIXED-FLTG RATE  MORMAL WACHOWIA 5.8% DUE 08-22-204¢ REG
40,000 87,897 DOMINION RES IMC VA NEW DOMINION RES INC4.75 12 15 10 4.75% DUE 12-15-2010 BED
330,771 0 AIRCRAFT STAT TR MNE21AY D DUE 12-34-2040REG B8O IN DEFAULT
330,771 ¢ AIRCRAFT STAT TR NB14AU O DUE 12-31-2040REG BOND IN GEFAULT
610,000 610,158 J P MORGAN CHASE & COGLOBAL SUBNT 575 DUE 01-02-2043 BEQ
53.000 44,851 HCA INC NT DTD 02/07/2006 6.5% DUE  02-15-2016/02-08-2006 REG
1,636,000 1,876,444 COMCAST CORP NEW NT DTO 01M0/20036.5 DUE 01-15-2015BEQ
250,000 246,020 U S BANCORP MT BOOK ENTRY 3 125 DUE 63-15-2008 BEDQ
IHTTN 0 AIRCRAFT STAT TR NE13AU D DUE 12-31-2040 REG BND DEFAULT
830000 811,518 GEN MTRS ACCEP CORP 5625 DUE 05-15-2009BEQC
115,000 114,533 MERRILL LYNCH & CO INC MEDIUM TERM NTS BOOK ENTRY MTH 3375 DUE 0¢-14-2007
S30,000 989,231 ANADARKO FIM CO SR NT 7.5 DUE 05.01-2031BED
150,000 144974 CLEAR CHANMNEL COMMUMICATIONS INC 426 DUE 05-15-2009 BED
130.000 129,997 CITIGROUP INC CITIGROUP [NC 585 DUE  08-02-2046 BED
959,319 15,750,69¢ CF WESTN AST OPPORTUNISTIC USS HIL YLD
225,000 221,538 CATERPILLAR FINL SWCS CORP 45DUE  06-15-2009 BEQ
970,000 977,519 HAUPTHING BK HF KAUPTHING BK HF 1444 57345000 DUE 04-12-2011 BEQ
175.000 197 544 CONCCO FOG O MNT 7,25 DUE 18-15-2031 BEQ
180,600 187,669 VERIZON MY INC DEE SER AB 875 DUE  04-01-2002 BEQ
610,000 620865 GLITHIR BANKI HF GLOBAL MEDILM TERM SR NMTRANCHE # TR 000063 6.33 DUE 07-28-2011
340,000 338,624 MORGAN STANLEY FOR EQTY SEE §17 SR GBL MTN SER F FLTG RT DUE 10-18-16 BEQ
740,600 767,749 KERR MCGEE CORP 8.95 DUE 07.01-2024 BEQ
208,600 210,633 EL PASO ENERGY CORP MEDIUM TERM NTS BDOKTR47881-3
218,000 318,310 EL PASO EMNERGY CORP MTN BOOKTRAMCHE # TROODBS 7.75 1-15-2032 BEQ
210,000 318,690 WELLS FARGO & CO NEW SUB GLOBAL NT 8.3750UE 08-01-2011 BEO
230,71 0 AIRCRAFT STAT TR M&10AU § DUE 12-31-2040REG BOND [N DEFAULT
5,000 5385 VERIZON GLOBAL FDG CORP GLOBAL NTOTD 08262002 7,375 DUE 6%-01-2012 BEQ
AT 0 AIRCRAFT STAT TR M613AU § DUE 12-31-2040REG BOND IN DEFAULT
0T 0 AIRCRAFT STAT TR N620AU § DUE 12-31-2040 REG BD DEFAULT
1,130,000 984,132 SLM CORP MEDIUN TERM NTS BOOK ENTRY 5 DUE 10-01-2013 BED
432800 508,562 EL PASO MAT GAS CO NT 8.375% DUE 08-15-2032/06.14-2032 BEO
430800 434,528 CITIGROUP INC 5.85 DUE 07-02-2013 BEQ
1,320,000 1.288.041 GENERAL ELEC CAP CORP MEDIUM TERM NTS BOOK ENTRY MTM 4.125% DUE 69-01-200%
235 800 234,102 GEM ELEC CAF CORF MEDIUM TERM NTS BO  TRANCHE # TR 00551 6 DUE 06-15-2012
30,600 28671 BELLSOUTH CORP NT 4.75% DUE 11-i5-2012 BEQ
540,000 540,135 BEAR STEARNS COS INC MEDIUM TERM FLTG RT12007% DUE 16-03-2007
145,000 185,585 SOUTHN NAT GAS CO SOUTHN MAT GAS CO 8 DUE 03-04-2032/102-28-2032 BED
138,000 107 491 TXU CORP SR NT SER Q 6.5% DUE 11-15-2034/08-15-2005 REG
260,000 200,447 CITIGROUP INC GLOBAL SR NT FLTG RATE DUEGS-0%-2009 REG
2,030,000 2,025,193 GS GROUP INC FOR FUTURE EQUIT GS GROUP FRM 5.54PCT 02-VAR RT DUE 02-08-2012
145,000 150,323 REYNOLDS AMERN [NC B8R SECD NT 7.25% DUE 06-01-2012 BED
1,555,000 1.257,714 TXU CORF SR NT SER R 6.55% DUE11-15-2034/08-15-20056 REG
806,600 798,767 OUKE ENERGY CORP SR NT 5625 DUE 11-30-201241-29-2012 BEO
285,000 251 475 MORGAN STANLEY GLOBAL SUB NT 4.75 DUE  04-01-2014 BED
1.500 990 TENET HEALTHCARE CORP SR NT ©.875% DUE 07.01-2014 REG
60,600 £6,179 PVTPL RABOBANK CAP FDG M GTD TR NT 1444 5.254 DUE 12-29-2049/06-30-2017 BEC
230,000 221,356 FORDMTR CRCQ FORD MTR CR CO 7 25 DUE 10-25-2011 BEQ
270,000 276,140 WASTE MGMT INC DEL SR NT&.375% DUE  14-15-2012r11-14-2013 BEQ
860,800 852,011 KEY BICN A MEDCIUM TERM BK NTS BOOK ENTRYMTN 4.412% DUE 03-18-2008
195,600 184,519 KINDER MORGAM ENERGY PARTMNERSL P KINDGERMORGAN ENER PT NT 5 12-15-13 BEQ
260,000 255470 MUFG CAPFIN 1 LTDFLTG RATE NTDUE  07-22-2042 BEC
1,070,000 1,058,277 EL PASO CORP MAT GAS SR NT 7 DUE 06-15-2817 BEC
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Assel Category

ShareiPar Value

Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
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Fixed [ncome
Fixed Income
Fixed Incoma
Fixgd Income
Figgd Income
Fixgd Income
Fixad Income
Fixed Income
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Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed ncome
Fixed tnoome
Fixed tnoome
Fixed thoame
Fixed Inoame
Fixed thcome
Fixed thoame
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Inconte
Fixed Income
Fixed Inconte
Fixed Income
Fixed Income
Fixad Income
Fixgd Income
Fixad Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed tnoame
Fixed fncome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed [nocome
Fixed [ncome
Fixed income
Fixed Incomg
Fixed Incoms
Fixed Income
Fixed Income
Fixed Income
Fited Income
Fited Income
Fixed Income
Fixed Income
Fixed Inconte
Fixed Income
Fixed Inconte
Fixed Income
Fixed Inconte
Fixed Inconte
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fized Income
Fised Income
Fixed Incame
Fixed Income
Fixed Income
Fixed Incame
Fixed Income
Fixed Income
Fixed Income
Fixed Income

I75.000
48,600
750,000
560,000
90,000
420,000
33,000
310,000
496,000
1,640,000
30,000
280,000
385000
1,380,000
905,000
420,600
1,116,060
50,0600
338,77
16,660
500,600
1,320,000
1.480.080
BE5, 0060
250,006
00006
1,230,008
10006
240,000
2,480,000
20,000
295000
65,000
1,010,800
55,000
200,880
120,800
165,008
116,008
280,000
360,000
370,000
1,000,000
200,000
75,0060
750,008
525000
320,000
425000
310,000
200,600
55,000
320,000
115,000
350,000
45,000
115,000
58,438
25,800
1,225,000
225000
200,000
275,000
296,000
335000
220,000
485,000
53,000
70,0600
50,000
30,006
100,006
425,006
5008
515008
275,008
365,008
70,008
225000
#75000
85,000
231,000
260,000
735,000
425000
45,000
275,000
160,000
240,000
350,000
250,000
175,000
335.000
10,008
205,000
175000
240,000
165,000
30,006
25,000
25,000

Market Value Asset Description

363,258 PACIFIC GAS & ELEC CO 18T MTG BU 6.05% DUE 03-01-2034/3-23-2004 REG
40.500 QWEST COMMUNICATIONS INTL INC SR NT SER B 7.5% DUE 02-15-2014/02-15-2008 REG
725,319 WYETH NT 5.95 DUE 94-01-2037/03-27-2007 BEQ
553,834 PUB SVC ELEC GAS CO SECD MECIUM TERM  TRANCHE # TR 0005 5.7 DUE 120138 REG
83,887 NEWS AMER INC BO 6.2% DUE 12-15-2034 REG
395,338 WISCONSIN ELEC PWR CODEB 5.7% DUE  12-91-2036/11-30-2035 REG
33,330 QWEST COMMUMICATIONS INTL [NC SR NT FLTGRATE DUE 02-15-2009/02-15-2006 REG
319,647 AMERICAN EXPRESS CO SUB DEBFLTG RATE VAR RT DUE 09-01-2066108-01-2016
471,200 TEMET HEALTHCARE CORP 3R WT VAR RTDUE (2-01-2015
1,040,678 AMERICAN GEM FIN CORP MEDILM TERM SR NTS-BOOK ENTRY MTH VAR RT DUE (1-18-2008
24,653 SLM CORP MEDIUM TERM NTS BODK ENTRY  TRAMCHE # TR 00015 5 DUE 04-15-2015 BED
381,940 DAIMLERCHRYSLER NORTH AMER HLDG CORP GTDNT & 87:5% DUE 03-15-2011 REG
354,612 WX TECHMOLOGIES IMC 7.1 SR NTS DUE  08-01-20256 PUTTABLE 8-1-2003 @ PAR “'FUT
1,337,218 GOLODMAN SACHS GROUP INC BOWD 5 25 DUE  10-15-2043 BED
985,991 SPRINT CAP CORP WT 8.375 DUE 03-15-2012 BED
471,715 SPRINT CAP CORP WT 8.75% DUE 03-15-2032 BED
1,110,888 ANADARKO PETE CORP SR NT FLTG RATE DUE 09-15-2008/03-15.2008 BEQ
479,332 BK AMER CORP SUB NT 5.42 DUE 03152817 RES
8 AIRCRAFT STATUTORY TRUST NE12AU 0% DUE 12-31-2640 REG
10,528 HOUSEHOLD Fi CORP CRP HI 7% DUE 05152012 BEO
532,500 PYTPL HCA INC SR SECD NT 1444 9,25% DUE 11-15-2016/11-17-2006 BEO
1,131,149 SLM CORP MEDIUM TERM NTS BOOK ENTRY TR #0{1057 5.375% DUE 05-15-2014 REG
1,815,247 CONOCO ING NT OTD 04201999 6,95 DUE  04-15-202%/04.20-1999 BEC
873650 PVTPL WILLIAMS COS INCCRCTF TR I CTFBEN INT 1444 3C7 6.75 4-15-2009 BEQ
245,377 WELLS FARGO & COMEW BO 4875% DUE  04-12-2811 BEC
84,893 TXL CORP SR NT SER P 5.556% DUE117-15-2014/08.15-2605 REG
1,190,192 RESIDENTIAL CAP CORP RESIDENTIAL CAP 6% DUE 02-22-2011 BEQ
123,200 TRANSCONTINENTAL GAS PIPE LINE CORP SR NT 8.875% OUE 07-15-2012/07-14-2012 BEQ
238.434 PVTPL USAA CAP CORP MEDILM TERM NTS  TRANCHE # TR QD062 4 DUE 12-18-2007 BEO
2,351,926 GENELEC CAP CORP MEDIUM TERM NTS BD TRANCHE # TR 00714 § DUE 11-15-2011
20,150 BIORAD LABS INC SR SUBNT 7.5% DUE  68-15-2013/8-15-2006 REG
323,470 SUMITOMO MITSW BK CORP SUB NT 8 DUE  96-15-2012 BEQ
84,872 U S BANCORP BOOK ENTRY 3.95 DUE 068-23-2007 REG
991 626 WAL-MART STORES INC WAL-MART STORES  4.75% DUE 0B8-15-2010 8EQ
£0,125 NRG EMERGY INC 7.375% DUE  82-01-2016/2-02-2006 BED
196,568 DOMINION RES INC DEL SR NT SER D 5.125% DUE 12-15-2009/12-14-2009 BEOQ
126,600 WILLIAMS COS INC NT DTD 0712671999 7. 625DUE 67-15-2018 BED
189,768 TC! COMMUNICATIONS INC 7.125 DUE 42-15-2028 REG
119,476 UBS PFDFDG TRIGTD TR PFD SECS DUE  10-29-2048 BEQ
370,801 RESICENTIAL CAP LLC MTH £.5% DUE 06-01-2012
335.797 PAC GAS & ELEC COPAC GASELEC 5.83 1 37 5.8 DUE 03-01-2037 BEQ
356,067 CLEAR CHAMNEL COMMURNICATIONS INC SR NT DTOD 03/21/2086 6.26% DUE 03-15-2011 BEO
893,285 EXELON CORP EXELON CORP 5625 6 1536  5.625% DUE 06-15-2035/06-09-2005 BEO
380,358 JPMORGAN CHASE & CO FORMERLY J P MORGAN 5.15 DUE 10-81-2018 BEC
74,242 CIMIGROUP INC GLOBAL SR MT DTD01-31-2003 3.5 DUE 02-01-2808 BEQ
769,034 NIMGARA MOHAWK PWR CORP 3R NT 3ER G 7.78DUE 10-01-2008 REG
501,315 BX AMER M A CHARLOTTE N C MEDIUM TERM TRAMCHE # TR 00228 5.3 DUE 63-15-2017
209,554 SLM CORP MEDIUM TERM NTS BODK ENTRY  TRANCHE # TR 00048 VAR RT GUE 04-01-2609
454,002 TIME WARNER COMPANIES 7.57 DUE 02-01-2024 REG
313,023 CENMTRS ACCEP CORP NT 7.75 DUE 01-19-2070 BEQ
287,178 PVTPL TIAA GLOBAL MKTS INCNTDTD  01/09/2003 3,875 DUE 01-22-2008 BEQ
62,150 ORION PWR HLDGS INC SR NT 12 DUE 05-01-2010 REG
341 600 FREEPORT-MCMORAN COFPER & GOLD INC SR NTB.375 DUE 04-01-2017 REG
110,885 WYETH NT 6% DUE 02-15-2036 REG
348 475 WACHOWIA CAP TR Il FIXED-FLTG RATE  NORMAL WACHOWIA 5.8% DUE 08-28-2049 REG
45,169 AMERM REAL ESTATE PARTNERS L P/ AMER SRNT 8.1285 DUE 06-01-2812 REG
120,448 MEWS AMER INC SR DEB 7 28 DUE 06-36-2038BED
62,307 MIDWEST GENERATION LLC PASSTHRWY CTF SER B 8.56% DUE 91-02-2016 REG
27,063 MEWS AMER INC GTD SR DEB 7625 DUE  11-30-2028 BEO
1.208.703 GEN ELEC CAP CORP MEDIUM TERM NTS 8O TRANCHE # TR 06785 5 DUE 12-81-2018
226,107 GEM ELEC CAP CORP MEDIUM TERM NTS BOOK ENTRY # TR 00477 6.5 DUE 12-10-20667 BEO
188,731 SPRINT NEXTEL CORPORATION 6 DUE 12-01-2018 BED
272,228 BK NY INC SR NT DTD 11/21/2002 3.75 DUE (2-15-2008 BEQ
296,832 PANCANADIAN PETE WT OTD 11/85/2081 6.3 DUE 11-01-2011/10-31-2011 BEC
363,282 ROUSE CO 5375 DUE 11-26-2013 BEC
214,412 REMSURANCE GROUP AMER IMC FLT RT NT DUE12-15-2065/12.08.2005 REG
541,410 ATET BROADBAND CORP NT 8375% DUE  03-15-2013REG
52814 RAYTHEON CONT DTD 114152002 4 5 DUE  11-15-260711-14-2007 BED
69,300 OVERSEAS SHIPHOLOING GROUP INC 7.5% DUE 02-15-2024 BEQ
50,188 VERIZONM NS INC VERIZON NI S 875 DUE  0i-17-2012 BEO
28,950 PYTPL FREESCALE SEMICONDUCTOR INC SR WT FLTG 144A VAR RT DUE
97,296 TXU CORP SR NT SER O 4.8% DUE 11-i5-2000/68-15-2005 REG
405,172 CITIGROUR INC CITIGROUR INC 5875 DUE  05-29-2037 BEQ
5,863 EL PASO WAT GAS CO NT8.375% DUE 06-15-2032106-14-2032 BEQ
503,602 WELLS FARGD & CO NEW NT 4625% DUE  08-09-2010
269,184 FORD MTR CR CO NT 5.8% DUE 81-12-2009 BEQ
350,400 PVTPL GA PAC CORP SR NT 144A 7.125 DUE 01-15-2077 BEQ
72,888 TN GAS PIPELN CO DEB 7 DUE 10-15-2028 BEQ
208.42g METLIFE INC JR SUB DEB 6.4 DUE12-15-2066/12-21-2006 REG
858,185 JPMORGAM CHASE BK M A WY M ¥ FORME SUB BK NT6 DUE 67-05-2017 BED
68,000 HARRAHS OPER INC GTO SR NT DTROM2E/2005 575 DUE 10-61-2617 REG
256,023 ISPAT INLAMD ULC SR SECD NT 9.75% DUE  064-04-2014/04-01-2009 REG
222,939 TCICOMMUMICATIONS [MC 7875% DUE  02-15-2026 REG
Ti8805 MORGAN STANLEY FOR EQUITY ISSUES SEE  &1747Y MTH 5.05% DUE §1-21-2011
416,312 LEHMAN BROS HLDGS INC LEHMAN BROS HLDGS INC VAR RT DUE 11-29-2049/05-30-2012
46,376 BRISTOL MYERS SQUIBE CO SR DEB 6.875% DUE 08.81-2087/07-31-2097 REG
258,425 BRISTOL MYERS SQUIBE CO BRISTOL MYER SQBS.875% DUE 11-15-2036 BEC
95,282 CONS NAT GASCO & CUE 02-91-2014 BEQ
246,259 LINCOLN NATL CORP IND CAP SECS VAR RT DUE (5-17-2066/05-17-2016 REG
329,961 PVTPL MIDAMERICAN ENERGY HLOGS CO NEW 595 DUE 05-15-20637 BED
245,494 ENTERPRISE PRODS OPER L PSR NT 4.85% DUE 06-(1-2010405-01-2005 BED
174,845 PVIPL ROUSE CO LP / TRC COJISSUER INC SRNT 1444 6.75% DUE 05-81.2013 BEO
326,942 GOLDMAN SACHS CAP I GTD FXR TO FLTG  NMLPPS DUE 12-22-204% REG
109,433 SUNTRUST BKS INC NT 3.625% DUE10-15-2007 BED
195841 PVTPL BAE SYS HLDGS INC NT 144A 5.2% DUEQS.15-2015/07-25-2005 BEC
160,257 SUNTRUST CAP VIl GTD TR PFD SECS DUE  12-15-2036 REG
238,800 PVTPL SABINE PASSLNG L P SR SECD NT  144A 7.5% DUE 11-30-2016 BEQ
159,843 COMCAST CORP NEW BD 6.5% DUUE 11-15-2035/11-14-2005 BED
28,350 L-3 COMMUNICATIONS CORP SR SUB NT §.375%DUE 10-15-2015f10-15-2010 REG
24,125 AMERN REAL ESTATE PARTHNERS L P/AMER SRNT 7.125 DUE 62-15-2013 REG
22,574 PVTPL ATLC MARIME CORPS CMNTYS LLC SER 2005 144A 3CT7 5,343 DUE 12-81-2050 BEQ
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&0,000
116,600
285000

36,000

£68,600
375,000
210,000

85,000

45,000

30,000
275,000
FI0.000
506,000
125,000

20,000

25,600

15,000

60,068

65,060

55,068

75,068
235068

85,008
260,008
135,000
125,006

65,008

65,008

55,008

85,008

36,008

16,600
866,000

&5,000

1,186,000
375,600

20,600
155,000

15000
220,000

35,000
340,000
90,000
375,000
225000
120,000
145,000
830,000

5,000
100,060
800,660
300,800

1,704,660
100,600
200080
100,060
200,060
400,000
249,384
650,000
400,000
500,000
150,000
124,246
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1,600,000
2

800,000
|00.000
3,300,000
7,800,000
18,500,000
3apSes
2,500,000
30,060
6,100,000
6,000,000
500,000
12,700,000
133,059
285,152
902,356
1.600.67¢2
10,200,000
300000
2,237 575
7.700.000
2.500.000
8,956,866
1,406,600
8,962,402

2750

60,167
800,000
500,000
200,000

1,500,000
3818016
1.500.000
1,700,000
4,900,000

Market Vaiue Aaset D

56,475 BOWATER COA FIN CORP NT 7.95 DUE 19-15-2091/11-14-2091 BEQ
114,872 CENTERPOINT ENERGY INC SR NT 7.25 DUE  09-01-2010/01-07-2004 REG
301.388 WINDSTREAM CORP SR NT 8.625 DUE 08-91-2016 BEQ
28,725 CHESAPEAKE ENERGY CORP SR NT 6.875% DUE 11-15-2020M6-02-2006 REG
61,260 RELIANT ENERGY IMC FORMERLY RELIANT RES SR SECD NT 675 DUE 12-15-2014 REG
366,712 CHUBR CORP CHUBR CORP 6.375 3 28 67 DUE 02-29-2067 BEQ
197,408 FREESCALE SMCNDCTR INC SR PIKELTN TOGGLENT 1444 2,125 DUE 12-15-2014
92,225 (WEST CORP NT FLTS RATE DUE 08-15-2013 REG
36,413 VERIZON MD INC BD 5,125% DUE 06-15-2033106-14-2033 BEO
28,813 CHES ENERGY CORP SR NT 6.375 DUE 06-15-201512-15-2009 REG
284,261 TRAVELERS COS NC DUE 63-15-2087 BED
673,474 3LM CORP MEDIUM TERM NTS BOOK ENTRY  TRANCHE # TR 00688 VAR RT DUE 67-26-2010
482 500 PVTPL AMERN REAL ESTATE PARTHERS L P/ AMER SR NT 1444 DUE 0215131021508 BED
128,125 CINCINNATIBELL [NC MEW SR NT 7.25% DUE 07-15-2013/07.15-2008 REG
19,550 ECHOSTAR DBS CORP SR MT 7. 125% DUE  02-01-2016
24,563 UNITED RENTALS NORTH AMER INC SR NT 6.5%DUE 02-15-2012/02-15.2008 REG
14,775 ECHDSTAR DBS CORP SR NT 7 DUE 16-01-20138EO
61,650 LYONDELL CHEMICAL CO SR NT 8% DUE  £8-15-2014/09-20-2006 REG
61,100 BIO RAD LABS INC SR SUB NT £.125% DUE  12-15-2014/05-31-2005 REG
84,379 EL PASD NAT GAS CODEB DTD @1A5/1992  8.625% DUE 91-15-2022 BEQ
70,285 FLORIDA PWR & LT CO NT DTD 04/04/2003  5.625% DUE 04-01-2034/03-31-2034 BEO
220,342 VERIZON VA INC DEB DTD 0371472003 4.625%DUE 03-15-2013/03-14-2013 BEC
87,731 COMTCAST CORP NEW COMCAST CORP 7.05 DUE 03-15-2033/03-14-2033 BEQ
260,000 BERKSHIRE HATHAWAY FIN CORP GTD NT 3.4% DUE 07-02-2007 REG
141,075 WINDSTREAM CORP SR NT 8.125 DUE 08-01-2013 BED
124,482 ENTERPRISE PRODS OFER L P SR NT 4% DUE 10-15-2007/03-02-2008 REG
69,063 [NTELSAT LTO SR NT 11.25 DUE 06-i5-2016 REG
68,088 PANAMSAT CORP NEW SR NT 9 DUE 08-15-2016REG
58,513 BRIGGS & STRATTON CORP SR NT BB75 DUE 08-15-2011/03-14-2011 REG
81,484 CITIZEMNS COMMUNICATIONS CO SR NT 8.25% DUE 01-15-2013/11-12-2004 BEQ
20,853 COLORADO INTST GAS CO SRNT £.8% DUE  11-15.2015 REG
9.338 CHESAPEAKE ENERGY CORP SR NT 8.25% DUE 01-15-2018/07-15-2010REG
800,338 VODAFONE GROUP PLC NEW FLTG RT BDDUE  12-28-2007 BEO
67,763 QWEST CORP NT 7 B875% DUE  68-01-2011/06-27 2005 REG
1,132,108 MORGAN STAMLEY MORGAN STANLEY 5.55% DUE 04-37-2017
379,250 BK AMER N A CHARLOTTE N € MEDIUM TERM TRAMCHE # TR 00237 6.1 BUE 0615207
19,750 KCS ENERGY INC SR NT 7.125 DUE 04-01-2012/04-01-2008 REG
162,835 TRIAD HOSPS [NC SR SUB NT 7% DUE 11-15-2013/19-15-2008 REG
15,960 TRAVELPORT LLC / TRAVELPORT HLEGS INC  SRNT FLT RT 9,875 DUE 08-01-2014 BEQ
213,847 BERKSHIRE HATHAWAY INC DEL NT 4.75% DUE 05-15-2012 REG
33,600 SEAGATE TECHNOLOGY HDD HLDGS SR NT 6.8% DUE 10-01-2016/09-20-2006 BEC
311,468 SLM CORP MEDIUM TERM NTS BOOK ENTRY  TRANCHE # TR 00100 5.4% DUE 10-25-2011
373,796 ROUSE CO " DV""ROUSE & CO 3625 DUE  03-15-2008/03-14-2002 BEQ
360,000 ARCH WESTM FIN LLC GTD SR NT STEP UP  07-01-2013 07-21-2008
228,661 USE CAP [X NORMAL INCOME TR SECS DUE  (4-15-2042 REG
120,368 PVTPL MP MATLS INC SRTOGGLE NT 1444 10,125 DUE 12-01-2014/12-07-2010 BEQ
139,825 LYONDELL CHEM CO LYONDELL CHEM 8.8756 15 17 6.875 DUE 06-15-2017 BEQ
TaRET3 OR SUISSE GUERNSEY BRH CORPBONDOUE  (5-29-2049 BEC
5075 PVTPL TARGA RES INC / TARGA RES FIN - CORPSR NT 1444 8.5 DUE 11-01-2013 BEQ
88,627 TRAVELERS PPTY CAS CORP MEYW SR NT OTD 031142003 3.75 DUE 03-15-2008 BEC
859,956 CITIGROUP FOG INC MEDIUM TERM SR NTS  BDOVAR RT BUE 04-23-2009
300,084 UMICREDIT LUXEMBOURG FIN SA MEDIUM TERM TR# SR 00001 5.4256% DUE 10-24-2008 BEQ
1,701,348 DAMLERCHRYSLER N AMER HLDG CORP MED  MTN VAR RT DUE 08-10-2007
101,500 HARRAHS OPER INC HARRAHS ENT MKE WHLE NTS 7.5 DUE 01152008 BEQ
200,184 GEMERAL ELEC CAP CORP MEDIUM TERM NTS BOOK ENTRY MTN VAR RT DUE 12-12-2008
101,488 CLEV ELEC (LLUM CO 15T MTG SER ADTC  04/05/1989 6.86 DUE 10-07-2008 REG
200,052 CITIGROUP INC GLBL FRN BUE 01-30-2008 BEQ
359,856 WACHOWIA BK MATL ASSN MEDIUM TERM SR BX TRANCHE # SR 00626 VAR DUE 12-02-2016
4,157 667 MFO PIMCO DEVELOPING LOCAL MARKETS
872,950 PEMEX PROJ FDG MASTER TR GTD 8D £.5% DUEDS-15-2027 REG
460,000 BROWMING FERRIS INDS INC SR NT DTD  01/17/1886 6.375 DUE 01-15.2808 REG
504,890 HEINZ H J CO DEALER REMARKETABLE SECS-DRS 144A DUE 12-61-2620 BEQ
149,250 QWEST CAP FDG INC NT 7,25 DUE 02-15-2011/02-14-2011 REG
1,638,936 MFO PIMCO HI YIELD PORTFOLIO FD #477
195,890 CITIGROUP FDG INC MEDIUM TERM SR NTS  BOOVAR RT DUE 64-23-2008
1585675 BELLSQUTHCORP 1444 DUE  04-26-2021/04-25-2007 BEQ
8 PVTPL TIME WARNER CABLE INC NT 1444 5.4 DUE 67-02-2012 8EQ
898 205 LEHMAN BROS HLOGS INC MEDIUW TERM NT  TRANCHE # TR 00777 VAR RT DUE 05-25-2010
918,000 PEABODY ENERGY CORP SR NT 7.375% DUE  11.01-2016 REG
3,297 551 HSBC FIN CORP HSBC FINANCE CORP GLBL FRNVAR RT DUE 03-12-2010
7.500.764 WACHOVIA BK NATL ASSN MEDIUM TERM SR 8K TRANCHE # SR 00042 VAR RT DUE 10-03-2003

16,770,814 DEUTSCHE AG PERP 7 94% 30,12 2049 1444 EMTN

404 093 AMERICAN AIRLS PASS THRU TR PASSTHRU CTF2001-2 CL A-1 §.978% DUE 10-09-2012 BEC
2,491,355 DAIMLER CHRYSLER N AMER HLDG CORP 4.75 MAT /1508 4,75 DUE 21-15-08 BEQ
300,885 STSTRCAPTR IV ST STR CAP TR IV DUE  06-15-2037 BEQ
6,100,159 MORGAN STANLEY MORGAN ST DEAN WITTERMOU7676982 VAR RT DUE 61-15-2010
6,001,200 GENELEC CAP CORP MEDIUM TERM NTS BO  TRAMCHE # TR 06759 VAR RT DUE 10-26-2008
560,000 U 5 WEST COMMUNICATIONS INC 7 5% DUE  06-15-2023/05-15-2006 REG

12,766,248 CITIGROUP INC NT DTD 12/27/2005 FLTG DUE 12-25-2068 REG

1.864,078 MFO PIMCO FDS PAC INVT MGMT SER CONY FDINSTLCL
287 747 PVYTPL WILMINGTON TR CO DEL 10.5% DUE  67.01-2008 REG
898 818 PVTPL WILMINGTON TR CODEL SER C 10.50 SECD LN CTF PHIFIP MORRIS CDT 7-1-08 REG

17.751,538 MFO PIMCO FOS PAPS EMERGING MKTS PORTFOLIO INSTL CL
10.207 579 LERMAN BROS HLOGS INC MEGIUM TERM NT  TRANCHE # TR 00609 VAR RT DUE 01-23-2009

285211 GMAC LLC GMAC LLC 8% DUE 12-15-2011

143,285 UNITED AIRLS 199Q-C PTHRU TR PTHRU CTF SER 1893-C2 9.06 8-17-15 REG 8D DEFAULT
7,700,160 GOLOMAN SACHS GROUP INC MEDIUM TERM NTS TRANCHE # TR 00238 VAR RT DUE 12-23-2008
2,434,895 WACHOWIA CORP NEW 5.625 DUE 19-15-2016 BEQ
3,915,092 UNITED AIR LINES 1991-A PTHRU CTF SER  1981-B2 10,125 3-22-15 REG 8D DEFAULT
1,400,129 HSBC FIN CORP NT FLTG RATE 3 MONTH LIBORVAR RT DUE 10-21-2009

38,717,577 MFO PIMCO FDS PAPS INTL PORTFOLIO [NSTL CL

2,747 CABLEVISIONFCSC TERM B 7.07 DUE 03-29-2013BEQ
50,042 CABLEVISION TERM B 7.07 BUE 03-29-2013 BEO
772,152 BK AMER M A CHARLOTTE M C MEDIUM TERM TRANCHE # TR 00216 & DUE 10-15-2035 REG
468,933 HBOS PLC NT FLTG RATE 144A STEP UP  04-20-2049 10012015
211,979 UFJFN ARUBAAECGTONTB75DUE  07-15-2013 REG
1,488,730 CITICROUP FDG INC MEDIUM TERM SR NTS  BOOTR # SR 00081 VAR RT DUE 05-26-2009

45,434 387 MFO PIMCO DEVELOPING LOCAL MARKETS

1,440,815 MGM MIRAGE TERM LN 6.43 DUE 10-03-2017 BEQ
1,700,384 CITIGROUP INC CITIGROUP INC FRN VAR RT DUE 12-28-2608
4,962,019 EL PASO ENERGY CORP MEDIUM TERMNTS BOOK TR 4 7.8 8-1-31



Aszet Category Share/Par Value  Market Value Agset Deseription

Fixsd Income 800,000 786,826 PVTPL ZFS FIN USA TR IV SER W FXDFLT RT TR PFD 1444 3C7 5,875 05-68-2082 BEC
Fixsd [ncome ¥, 730,000 7,730,356 MERRILL LYNCH & CO [NC MTN BTRANCHE # TREDE00 VAR RT DUE 05-08-2080

Fixgd [ncome 245929 245,662 CABLEVISIOM TERM B 6 74 DUE 03-29-2073 BEQ

Fixed [ncoms 00,000 908,216 CITIGROLP FOH INC SR MTH BOOTRANCHE # SRO0632 VAR RT DHJE 120808

Fixed Incame 4,500,000 4,494,528 GEMN ELEC CAP CORP MEDIUM TERM NTS BQ  TRAMCHE # TR 00781 VAR RT DUE 08-15-2011
Fixed Incame 500,000 473615 MGM MIRAGE TERM LN 6,37 DUE 10-13-2011 BEQ

Fixed Income 314,286 313,345 CABLEVISION TERM BE.58 DUE 03.28-2013 BED

Fixed Income 465,929 465,424 CABLEVISICM TERM 8 667 DUE 043-28-2013 BED

Fixed Income 414,881 402,663 PVTPL PETROLEUM EXPT LTO NT 144A 5.255% DUE 06-15-2011/07-20-2005 BEC

Fixed Income 506,600 478,061 RESONA BK FLT RT MT 144A DUE 09-23-2049/04-15-2016 BEG

Fixed Income 708,600 887,803 MUFG CAPFIN 1LTCFLTG RATE NTBUE  ©7-29-2045 BEQ

Fixed [neome 2,006,600 2,800,104 GEM ELEC CAP CORP MTN TRANCHE # TR 00753675 DUE 03-28-2016 REG

Fixed Income 4,800,000 4,826,400 EL PASO EMNERGY CORP MEDIUM TERM NTS  BOOKENTRY TR # 00003 6,95 121507
Fixed Ineome 500,000 479,470 MOM MIRAGE TERM LN 6.40625 DUE 10-13-2011 BED

Fixed Income 9,100,000 9,102,339 BANK AMER CORP BANK OF AMER CRP DUE  08-25-2008/03-28-2008 BEO

Fixed Itcome 4,400,600 4,401,320 VERIZON COMMUNICATIONS INC FRN SR NT VARRT DUE 04-03-2008

Fixgd Income 900,000 865809 PVTPL SMFG PFOCAP LSD 1 LTDEOTS DUE 12-31-2049 BEQ

Fixed Income 3,267,229 2087720 PVTRL WILMINGTON TR CO BOEING 737-322 N322Ua 11.56 5-27-06 REG BD IN DEFAULT
Fixed Income 400,600 402,854 USB CAF (X NORMAL INCOME TR SECS DUE  04-15-2042 REG

Fixed Income 4,700,660 4,701,504 GOLDMAN SACHS GROUP INC MEDIUM TERM NTS TRANCHE # TR 00244 VAR RT DUE 92-30-2009
Fixed Income 00,060 571,166 AMERICAN INTL GROUF INC NT 5.05% DUE  10-01-2015/08-23-2006 REG

Fixed Income 2,800,000 3,233,207 ROYAL BK SCOTLAND GROUP PLC BUE 08-31-2049 BEC

Fixed Income 325000 320,241 GENMTRS ACCEP CORP MT 5.125 DUE 0503-2008 BEG

Fixed Income 1,290,000 1,290,247 CONDCOPHILLIPS AUSTRALIA FOG CO GTONT FLTG RATE DUE 04-09-2008/04-11-2007 REG
Fixed Income 1,320,000 1,347,119 COUNTRYWIDE FINL CORP MTN BO TRANCHE # TR (0028 VAR RT DUE 03-24-2008

Fixed Income 1.260,000 1,195,363 CIT GROUR INC NEWY CIT GROUP INC VAR RT DUE 08-17-2008

Fixed Income 345,000 348,074 ROYAL CARRIBBEAN CRUISES LTD 7.0 SR NT DUE 10-15-2007 BEQ

Fixed Income 1.360,068 1,301,249 TIME WARMER INC NEW NT DUE 11-13-2009 BEQ

Fixed Income 780,000 734,532 CLEAR CHANNEL COMMUNICATIONS INC 4.26 DUE 05-15-2003 BEQ

Fizad Ingoms 1.320,008 1,308,777 DAIMLERCHRYSLER N AMER HLDG CORP MED  TRANCHE # TR 60041 VAR RT DUE 08-03-2009
Fixed Incoimne 395,000 385,673 AMC ENTMNT INC TERKM LM B 7 21283 DUE  04-26-2013 BED

Fried tncoine 2,200,000 2201918 MORGAN STANLEY FLT RT NT VAR RTDUE  61-18-2011

Fixed tncome 950,000 950,475 SAFEWAY INC FLTG RT DUE 03.27.2009 BEQ

Fixed Income 6,300,000 6,307,573 GEM ELEC CAP CORP MEDIUM TERM NTS BO TRANCHE # TR 00710 DUE 10.21-2010 REG
Fized Income 1386536 138,802 DRE TECHNOLOGIES INC 6.99% DUE 01-61-2013 BEQ

Fixed Income 133482 188,339 DRS TECHNOLOGIES INC 6.17 DUE 01-01-2613BEC

Fixed Income 1.285 1,300 NALCO TERM LN E 7.1 DUE 11-04-2016 BEOQ

Fived Income 2580 2601 NALCO TERM LN 9 DUE 11-04-2010 BES

Fived Income 1.500.000 1,498,650 GEN ELEC CAP CORP MEDILM TERM NTS BO  TRANCHE # TR 00773 VAR RT DLUE 01-25-2011
Fixed Income 360,000 356,850 MGM MIRAGE MGM GRAND INC 6% DUE 10-04-2009/09-17-2003 BED

Fixed [ncome 1,500,000 1,504,802 TELEFOMNICA EMISIONES SAUNTDUE  05-13-2008 BED

Fixed Income 340000 340,000 DEAN FQODS CO PRIV (4/6/07) 6.875 DUE  84-02-2014 BEQ

Fined Income 79324 75,380 DRS TECHNOLOGIES INC .36 DUE 01-01-2013BEQ

Fixed Income 9737 97,518 MALCO TL B 7.3 DUE 11-04-2010 BED

Fixed Income 415,000 395,408 FORD MTR CR CO FORD MTR CR CO 7 25 DUE 10-25-2011 BED

Fixed Income 500,000 500327 TRANBOCEAN INC TRANSOCEAN SEDCO FOREX FLRT DLE 02-05-2008/03-05-2007 BEQ
Fixed Income 206992 297 457 AFFLILLATED COMPUTER SERVICES 7.389 DUE 08-20-2813 BED

Fixed Income 95,824 96,201 NALCO TL B 7.11 DUE 11-04-2016 BEG

Fixed Income 0,328 30,683 NALCO TL B 7.1 DUE 1104.2010 BEC

Fixed Income 357 600 396,553 LYONDELL CHEMICAL CO TERM LOAN B 7.11% DUE 08-16-2013 BEDC

Fixed Income 1,630,680 1,090,048 GANNETT CO INC FLTG RT DUE 05-26-2009 BEC

Fixed Income 2,600,600 2,000,620 ORACLE CORP ORACLE CORP VAR RTDUE  05-14-20190

Fixed Income 1,145,660 1,147,874 HOSPIRA INC HOSPIRA INC VAR RTDUE  83-30-2010/03-30-2008

Fixed Income 1,670,000 1,070,353 TXU ELEC DELIVERY TRANSITION BD CO LLC BD FLT RT 144A DUE 08 16-2008 BEQ

Fixed Income 137,000 138,807 PSEG EMERGY HLDGS INC PS&E HOLDINGS  §.625% DUE 02-15-2008/02-14-2008 BEC
Fixed Income 785,000 804,625 BOYD GAMING CORP SR BUB NT 7 75% DUE  12-15-2012/12-15-2007 BEC

Fixed Income 700,000 T92,358 SBC COMMUNICATIONS INCFLTGRTEBUE  11-14-2008 BEQ

Fixed Income 29,833 20,888 GEORGIA PACIFIC CORP S 7.485% DUE  12-20-2012 BED

Fixed Income 663,167 664,386 GA PAC CORP U5 5.88 DUE 12.28-2012 BEDQ

Fixed Income 496,250 494,857 SENSATA TECHNOLOGIES 6.86 DUE 04-27-26813 BEQ

Fixed Income 100,080 166,600 BALL CORP SR NT 6875 DUE 12-15-2012M12-15-2007 BEC

Fixed ncame 1.175.000 1,176,620 MASCO CORP SR NTFLTG RATE VAR RT DUE  03-12-2610

Fixed nocome 335,000 345,650 SMITHFIELD FOODS INC SR NT 8 DUE 16-15.2009 BEG

Fixed Income 720,000 77600 CITIZENS COMMUNICATIONS CO CITIZENS COMMUNCATIONS 9.25 OUE 05-15-2011 BEQ
Fixed Income 160,000 165,600 ALLEGHENY ENERGY SUP CO LLC BT 7.8% DLUE 03-15-2011/03.14-2011 BEC

Fixed Income 1,100,000 1,096,036 MOTOROLA INC SR NT 4608 DUE 11-16-2007 BEC

Fixed Income 360,000 350,550 UNIBYS CORP BR NT 6.875 DUE 03-15-2010 BEC

Fixed Income 1310000 1,310,301 DOMIMNION RES INC VA NEW FLT RT SR NT VARRT DUE 23-28-2007/03-28-2007

Fixed Income 745000 776,663 HERTZ CORP SR NT 8.875% DUE  04-01-2014/01-08-2007

Fixed Income 1.250,068 1,252,613 PROLOGIS FLTS RT 12007% DUE 08-24-2002

Fixed tncome 2,600,000 1,991,100 BEAR STEARNS COS INC BEAR STEARNS CO INCGLEL FRM NT DLE 01-31-2011 BED

Fixed Income 1315068 1,916,704 ANADARKD PETE CORP SR NT FLTG RATE DUE 08-15-2008/03-15.2008 BEC

Fixed Income 1.200.000 1,206,120 CENTEX CORP MEDIUM TERM NTS BOUK ENTRY #TR 00034 VAR RT QUE 08-01-2007

Fixed Income 60,000 58,458 MERRILL LYNCH & CO INC SUB NT 6.22% DUE 68-15-2026 REG

Fixed Income 105,000 102679 CHUBB CORP CHUBB CORP 6.375 3 25 67 DUE 03-29-2067 BEG

Fixed Income 170,000 201,660 GTE CORP DEBOTD 11/61/1881 875% DBUE  11-01-2021 REG

Fixed Income 125,000 123,981 PUGET SOUND ENERGY INC FUGET EMERGY INC §.274% DUE 03-15-2037/03-18-2006 BEQ
Fixed Income 200,000 196,070 INTERMATIONAL LEASE FIN CORP NT 4 .875% DLUE 08-01-2010 BEC

Fixed Income 80,000 77.098 COMCAST CORP NEW COMCAST CORP NOTE 6.45%DUE 03-15-2037/43-02-2000 BEQ
Fixed Income 260,000 252,876 TIME WARNER INC NEW NT 5.875% DUE  11-15-2096 BEO

Fixed ncome 240,000 235,803 LEHMAN BROTHERS HLDGS INC MECIUM TERM NTS BDOK ENTRY MTN 5 25% DUE 02-06-2812
Fixed Income 250,000 248,851 DUN & BRADSTREET CORP DEL NEW NT 5.5 DUE0Z-15-2011 BEC

Fixed Income 75,000 71.423 NEWS AMER INC SR NT 6.4% DUE 12-15-2035 REG

Fixed Income 145,000 141,965 HEALTH CARE PPTY INVS INC HEALTH CARE  PROP [NV 6% DUE 1-30-2017/01-22-2007
Fixed Income 80,000 60,648 JPMORGAN CHASE CAP XVIIBD6.95 DUE  08-17-2036/M8-17-2006 BEO

Fixed Income 1.560,068 1,499,595 SPRINT NEXTEL CORP FORMERLY SPRINT CORP SPRINT NEXTEL VAR RT DUE 08-28-2010
Fixed Incoma 130,060 128,537 CRH AMER INC 6 DUE 08-30-2016 BEQ

Fixed Income 100,000 95,426 XTO ENERGY INC SR NT £:3% DUE 06-30-2015BEQ

Fixed Income 130,000 120,426 METLIFE INC JR SUB DEB 6.4 DUE12-15-2066/12-21-2006 REG

Fixed Income 230,000 227,412 PVTPL AMERN EXPRESS TRAVEL RELATEDR SVCS INC SR NT 144A 5.25 DUE 11-29-2011REG
Fixed Income 250,000 256,87¢ HSEHD FIN CORP NT 8,375 DUE 19-15-2011 BEQ

Fixed Income 115,000 107,500 TEVA PHARMACEUTICAL FIN LLC GTD SR NT  6.15% DUE 02-01-2036/01-31-2005 REG
Fixed Income 95,000 89,453 JOHNSON CONTROLS INC SR NT 8% OUE  04-15-2036 BEQ

Fixed Income 225,000 218233 COUNTRYWIDE HOME LNS [INC MEDIUM TERM NTSTRANCHE # TR 00324 4 125 3-15-2008
Fized Income 120,600 124,983 AMERIPRISE FIML INC JR SUB NT DUE  06-81-2086/05-26-2006 REG

Fixed Income 1,400,000 1.497.050 HOUSEHOLD FIN CORP MTH VAR RT DUE 11-16-2069

Fixed Income 115,000 117,678 BOUTHN PWR CO SR NT 6.25 DUE 07-15-2812/07-14-2012 BEG

Fixed income 223,000 232,286 MORGAN STANMLEY DEAN WITTER & CO GLOBAL NT 4/25/01 6.75 DLE 4-15-11 BED

Fixed Income dparae 308917 JARDEN CORP 7.117% DUE 01-24-2012 BEQ

Fixed Income 180,000 197,239 TELE-COMMUN BNC 7 875 DEB DUE 8-1-2013 REG

Fixed Incone 260,000 254 106 SBC COMMUNICATIONS (NC NT 5525% DUE  08-15-2016/08-16-2604 BEC



Asget Category StavaeiPar Value  Market Vaiue Asset Descripton

Fixed Income 335,000 341,700 KB HOME B.625 DUE 12-15-2008 BEQ

Fixed Incoms 130,000 127,152 BROADRIDGE FIML SOLUTIONS IMC BR NT  6.125 DUE 08-01-2017 REG

Fixgd Incoms 200,000 210,828 VERIZON GLOBAL FDG CORP NT 725DUE  12:011-2010 BEQ

Fixed Income 220,000 214,884 KELLOGG GO 2 875 DUE 06-01-2008/05-31-2008 BEC

Fixed Income 250,000 236,793 CIT GROUP INC MTH 5.125% DUE 08-30-2014

Fixgd Income 250,000 245,088 INTERNATIONAL LEASE FIN CORP NT 4.875% DUE 09-01-2010 BEC

Fixgd Income 210,000 206,633 CONOCOPHILLIPS CDA FOG CO INT 5625% DUE 10-15-2016 BEO

Fixed Income 370,000 379,077 CR SUISSE 1STBSTH USAINC 6,125 DUE  11-15-2611/11-14-2811 BEQ

Fixed Income 390,600 280,436 U S BAMCORP MEDIUM TERM NTS- BOOK ENTRY TRANCHE # TR 00154 5.3% DUE 04.28-2009
Fixgd Income 1,500,600 1,498,265 PVTPL AIG MATCHED FDG CORP AMER [NTL  GROUP 5.4 DUE 81-29-2016 BEOQ

Fixed Income 355,800 354,713 ECHOSTAR DBS CORP NT 5.75% DUE 10-61-2008/08-36-2608 REG

Fixed Income 266,000 248,478 WYETH NT 595 OUE 04.01-2037/03-27-2007 BEQ

Fixed ncome 1,400,000 1,327,977 SLM CORP MEDIUM TERM NTS BOOK ENTRY  TRANCHE # TR 00699 VAR RT DUE 07-26-2018
Fixet [n¢omie 226,600 215,898 WAL-MART STORES [NC WAL-MART STORES  4.75% DUE 08-15-2810 BEQ

Fixed [ncome 260,600 248,302 LOWES COS INC LOWE 5 INC MOTES 05486 QOCT 152016 5.4 DUE 18-12-2016 BEQ

Fixed [ncome 320,000 300,045 GENWORTH FINL INC NT 4.95% DUE 18-01-2015 BEQ

Fixed ncame 1,138,060 1,131,634 FLORIDA PWR CORPBDDUE  11-14.2008/02-14.2007 BEQ

Fixed ncome 840,000 840,088 COMCAST CORP NEW VAR RT NT DUEC7-14-2008/07-14-2007 BEC

Fined ncome 200,800 198,495 DISNEY WALT CO NEW MEDIUM TERM NTS BOOK ENTRY MTiM 5.625% DUE 08-15-2018
Fixed Intome 1,666,080 1,565,313 CVS CAREMARK CORP SR NT FLTG VAR RT DUE 08-01-2019

Fixed ncome 1,000,080 966,124 VIACOM INC SR N7 6.975% DUE  04-30-2036/10-18-2006

Fixed Incame 1,000,080 1,002,633 GOLDMAN SACHS GROUP INC FOR FUTURE  EQUITHT FLTG RATE DUE 03-22-2076 REG
Fixed Incorma 250,008 222750 HOME DEPOT INC BR WT 5.975 DUE12-16-2036 REG

Fixed Income 250,008 245,136 BEAR STEARNS COS INC MEDILIM TERM FLTG RT12007% DUE 11-21-2016

Fixed Inconme 500,008 474,735 TIME WARNER INC NEW NT 6.5% OUE 11-15-2036 BEQ

Fixed Income 250,000 245660 OWENS CORNING NEW SR NT 7 DUE 12-01-2036REG

Fixed Income 250,008 250,048 WA MUT BK FA CHATSWORTH CAL GL MTN VAR RT DUE 05-20-2013

Fived Inconte 250,008 230,800 KB HOME 7.25% DUE 06-15-2018/04-03-2005 BEC

Fhoed Inconte 1,250,000 1,248,513 WESTH UM CO T FLTG RATE DUE 11-17-2008 REG

Fixed Income 1,880,008 1,794,834 SUNTRUBT BK ATL GA MEDIUM TERM SR BK  TRANCHE # TR 00011 VAR RT DUE 05-21-2012
Fixed Incore 258,008 251.250 WILLIAMS PARTNERS L PAWILLIAMS ~ PARTNERSR WT 7.25 DUE 82-07-2017 REG

Fixed Incore 508,000 494,564 MERRILL LYNCH & GO WC SUB NT 5.05% DUE 05-18-2018 REG

Fixed Incore 1,608,000 1,604,585 WACHOVIA CORP MEW SR NT VAR RTDUE  16-28-2008

Fixed Incorme 1,708,000 1,634,308 NISOURCE FIN CORP BD 5.4 DUE 07-15-2014/07-14-2014 BEC

Fixed Incore 708,000 701,302 DAIMLERCHRYSLER N AMER HLDG CORP MED  TRANCHE # TR 80044 VAR RT DUE 03-13-2008
Fixed Incore 130,000 141,900 CENTERPOINT ENERGY RES CORP SR NT 7.875%DUE (4-01-2813 REG

Fixed Income 125,000 121,676 PROLOGIS PROLOGIS 5.625% DUE 11-15-2016111-14-2006 BEC

Fixed Income 125,000 125,562 CAP 1 BK MTH SR BY MNTS BOOK TRANCHE # TRODITE 5,75 DUE 99-15-2010 REG

Fixed Income 146,600 137,817 ISTAR FINL INC SR NT 5.85% DUE 18-15-2013

Fixed Income 2,100,600 2,156,456 ML CAP FIN EURQPE PLC XL CAP FIN GLBL 8.5 DUE 61-15-2012/81-14.2012 BEQ

Fixed Income 125,000 128260 LINCOLN NATL CORP IND CAP SECS VAR RT DUE 85-17-2088f05-17-2016 REG

Fixed Income 80,600 81573 BAC CAP TR XI BAC CAPITAL TRUST 6.625 20360 6.625% DUE 65-23-2036 BEQ

Fixed Income 108,600 88,510 MEVWMONT MNG CORP NEWMONT MINING 5.875% DUE 64-61-2635/03-31-2035 BEOQ

Fixed Income 105,000 102,286 BURL MORTHN SANTA FE CORP DEB 565 DUE 05-04-2817 REG

Fixed Income 140,000 167,078 BANC ONE CORP 8% DUE 04-29-2027 REG

Fixed Income 3,800,000 3,799,525 BK AMER N A CHARLOTTE N C MEDIUM TERM TRAMCHE # TR, 06234 VAR RT DUE 08-12-2009
Fixed Incorme 206,000 249,324 ATAT WIRLESS SERVICES GROUP SR NT 8 75% DUE 03-01-2031 BECQ

Fixad incorme 2,508,000 2,553,262 PVTPL TIME WARNER CABLE INC NT 1444 5.4 DUE §7-02-2812 BEQ

Fixad Incorme 6,100,600 6.101,775 BK AMER N A CHARLOTTE N C MEDIUM TERM TRANCHE # TR 08226 VAR RT DUE 02-27.2089
Fixad Incorme 200,600 912,628 REYNOLDS AMERN [INC REYNOLDS AMER 6,75 DUE 06-15-2017 BEC

Fixad Ingorme 339.000 321643 GENERAL MLS INC CCRP GIS 5.7% DUE 02152017

Fixad Incorme 1,200,000 1,188,196 FORD MTR CR CO 8625 DUE 06-16-2008 BEQ

Fixed Incorme 1,800,080 1,882,658 CIT GROUP INC NEW CIT GROUP INC VAR RT DUE 08-17-2008

Fixad Ingome 1,900,080 1,900,935 CITIGROUP INC NT DTD 12/27/2005 FLTG DUE12-26-2008 REG

Fixed Income 270,800 255,762 CIT GROUP INC CIT GROUP NG 5.65% DUE  92-13-2017

Fixed Income 250,000 255,504 SOUTHN PWR CO SR NT 6.25 DUE 07-15-2012/07-14-2012 BEQ

Fixed Income 100,008 112,046 VERIZOW GLOBAL FDG CORP NT 7 75 DUE  12-81-2000 BEQ

Fixed Income 1,100,080 1,190,010 GENMTRS ACCEP CORP MEDILIM TERM NTS  TRAMGHE # TR 00838 VAR RT DUE 08-23-2008
Fixed Income 280,908 285,441 WELLPOINT ING WELL POINT INC 5875 20170515 5875 DUE 06-15-2817 BED

Fixed Income 220,908 225,003 WASTE MGMT INC DEL SR NT 6.375% DUE  11-15-2012/11-14-2012 BEQ

Fixed Ingome 250,008 245,811 MASCO CORP T 6.9125% DUE  10-03-2046/10-02-2016 REG

Fixed Income 250,008 194,936 SLM CORP MEDIUN TERM NTS BODK ENTRY 5625 DUE 68-04-2003

Fixed Income 150,008 141,000 PVTPL FREESCALE SEMICONDUCTOR INC SR SUBNT 1444 10.125% DUE 12-16-2016 BEC
Fixed [ncome 1,800,008 1,907,638 SONAT INC CB SOMATINC 6625 DUE  02-61-2008 BEC

Fixed Income 3,100,000 3,822,152 KERR MCGEE CORP NT 16/32001 5875 DUE 09-15-2011 BEQ

Fixed [ncome 560,000 507,432 EMBARG CORP NT 7.895% DUE 06-01-2836 REG

Fixed Income 2,660,000 2,858,814 ATAT WIRELESS SVCS INC NT 8.125% DUE  05-01-2012 BEOQ

Fixed Income 460,080 393,952 CENTERPOINT ENER TRAN 1 BD 4.97 BUE  08-01-2074 BEO

Fixed [ncome 4,300,000 4,300,000 REYNOLDS AMERN INC SR SECD NT FLTG DUE 06-15-2011 REG

Fixed [ncome 1,660,000 1,000,961 TIME WARNER INC NEW NT DUE 11-13-2008 BEQ

Fixed [ncome 5,750,000 5,762,552 AUTOZOME INC SR NT 5.875 DUE 10-15-2012/18-14-2012 BEC

Fixed [ncome 3,900,000 3,904,524 ATAT ING ATET ING 0 DUE 02-85-2010 BEDC

Fixed [ncome 3,500,000 3,908,312 PYTPL AMERN RONDA FAIN CORP MTN TRANCHE #TR 00553 5,35 DUE 68-05-2008 REG
Fixed [ncome 1,800,008 1,801,839 HSBC FIN CORP MEDIUM TERM NT3 BOOK ENTRYH# TR 00016 VAR RT DUE 06-18-2009
Fixed [ncome 2,300,000 2,300,480 GEN ELEC CAP CORP MEDIUM TERM NTS BO  TRANCHE # TR 00759 VAR RT DUE 10-26-2008
Fixed [ncome 3,600,000 3777710 CENTEX CORP SR MT 7 875 DUE 02-81-2611/01-31-2011 BEQ

Fixed [ncome 1,500,008 1,901,900 VTB CAP S A 5.9713% DUE (8-01-2008 BEC

Fixed [ncome 1,560,008 1481679 OMNICOM GROUP INC SR DEBT SECS 5.5% DUE 04-15-2016 REG

Fixed [ncome 2,800,000 2,000,372 AMERICAN INTL GROLP INC CORPNOTE 12607% DUE 06-23.2008

Fixed [ncome 1,880,000 1,001,159 MERRILL LYNCH & CO INC MEDIUM TERM NTS BOOK ENTRY VAR RT DUE 10-23-2008
Fixed [ncome 580,000 533.534 REYNOLDS AMERM INC SR SECD NT 7.75% DUE 06-01-2018 BEQ

Fixed [ncome 1,800,000 1,002,751 CITIGROUP [NC GLOBAL SUB NT FLTG RATE  DUE 08-25-2036 REG

Fixed tncorme 2,800,000 1,989,384 INTL LEASE FIN CORP- MEDIUM TER TRANCHE # TR 60582 5.55 DUE 08-05.2012

Fixe tntome 250,008 245,843 INTERNATIONAL BUSINESS MACHS CORP 4 95% OUE 03-22-2011

Fixed [ncome 250,000 244,745 COMMONWEALTH EDISON SO COMMOMWLTH EDIS 5.85% DUE 08-15-2016 BED

Fixed Income 2,800,000 2,000,026 GOLOMAN SACHS GROUP MG MEDIUM TERM NTS TRANCHE # TR 00238 VAR RT DUE 12-23-2008
Fixed Income 116,732 115,575 GEQRGIA PACIFIC CORP TERM B 7.49875% DUE12-20-2812 BED

Fixed Income 2,000.080 2,001,744 MORGAM STANLEY FLT RTNTVARRTDUE  81-18-2071

Fixed Income 2,200,080 2,156,066 CMA FINL CORP NT 585% DUE 12-15-2014 REG

Fixed Income 2,000,008 1,899,744 MERRILL LYNCH & CO INC MECHUM TERM NTS BTRAMCHE # TR 00585 VAR RT DUE 122208
Fixed Income 2,900,008 2,827,569 SLM CORP MEDIUM TERM NTS BOOK ENTRY MTN VAR RT DUE 07-27-2008

Fixed Income 100,543 100,596 GECORGIA PACIFIC TERM 8 7.485% DUE  12-28.2012 BEQ

Fixed Income 1,100,008 1,094,874 RESDNTL CAP LLC RESIDENTIL CAP 3ML+110 522 08 DUE 05-22-2009 BEQ

Fixed Income 2,500,006 2,500,565 CITIGROUP INC CITIGROUP INC FRN VAR RT DUE 12-28-2009

Fixed Income 5,600,080 4,936,235 INTL LEASE FIN CORP- MECTUM TER TRANCHE # TR 00585 5,36 DUE 83-07-20142

Fixed Income 500,088 862,113 GMAC LLC GMAC LLC 05,62 6.625% DUE  05-15-2012

Fixed Income 4,500,000 4,502,975 ROYAL BK SCOTLAND PLC MEDIUM TERM NTS BOFLTRT 1444 DUE 07-21-2008 BED

Fixed Income 2,100,008 2,088,609 CAP 1 FINL CORP MTN 5.7 DUE 69-15-2011

Fixed Income 2,200,008 2,142,675 BELLSOUTH CORP BD 4.2 DUE  08-15-2009/09-13-2004 BEQ

Fixed income 2,800,000 2,937,852 GEN ELEC CAP CORP MEDIUM TERM NT SERA STEP UP VAR RT DUE 04-13-2009/04-12.2009
Fixgd Income TO0,088 780,533 BELLSQUTH CORP FRN 5 5718 DUE 08/15/08 DUE 08-15-2008 BEC
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Assel Category

Fixgd Ingame
Fixgd Income
Fiad Ingams
Fisead Ingome
Fixgd Income
Fized Income
Fized Incoms
Fixad Income
Fixad ncome
Fixed Income
Fixed Income
Fixed Income
Fixed ncome
Fixed [ncome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Incoma
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fized Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed income
Fixad Ingome
Fizad Income
Fried Incorng
Fiiad Income
Fixad ncome
Fixed ncome
Fixed [ncome
Fixed Income
Fixed [ncome
Fixed Income
Fixed Income
Fined tncome
Fixed Income
Fixed income
Fixed ncame
Fixed income
Fixed Inpame
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Ihpome
Fixed Ihpome
Fixed hoame
Fixed Inoams
Fixed Inoame
Fixed lhgame
Fixed Incame
Fixed Income
Fixed Inoame
Fixed Intme
Fixed Income
Fised Ingame
Fised Income
Fisted income
Fizad Income
Fixed Income
Fixed Income
Fixed income
Fixed Income
Fixed Income
Fixed Income
Frzad [ncorne
Fixed [neorne
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fimed Incomne
Fixad Ingame
Fixed Income
Fisad Inpame
Fised Inpame
Fixed Inggme
Fised Incomse
Fixed Income
Fixed Income
Fixed Income
Fixed ncome
Fixed theome
Fixed ncame
Fixed Income
Fixed ncome
Fixed Income
Fixed ncome
Fixad Income
Fixad ncome
Fixad Income

SharefPar Value

1,500,000
2,100,060
3,600,000
7.480.000
2,660,000
2,380,000
57666
500,000
2,088.000
2,190,000
1,306,000
2,008,000
756,600
2,008,600
1,006,600
2,106,600
1,500,600
2,100,900
1,000,880
2,200,000
2,800,000
2,600,000
4,800,000
2,800,000
5,300,000
1,060,008
1,660,008
1,960,008
2,200,000
1,566,008
1,766,008
1,068,008
4,166,000
1,006,600
925,858
608,000
1,600,000
180,600
406 800
400,800
240,800
1,725,000
1,950,600
2,800,600
725,000
725,000
2.270.000
2128
1,700,000
1,420,000
4,410,000
3,600,000
1.870,008
950,000
1,310,068
1.790,008
740,000
S50,006
930,006
546,006
1,866,000
750,000
926,006
950,000
1.540.008
1,630,000
170,000
960,000
376,000
225,000
1,500,000
225,000
5,927
1,015,000
676,848
875,000
466,000
245,608
6,615,514
6,247,384
6,081,251
2661840
1,922 356
380,906
210,006
350,000
150,060
250,000
250,000
280,000
250,000
230,000
135,600
1,000,600
500,000
350,600
530,000
250,000
£00.000
275,000
100,000

Market Value Asget Description

1,504,802 TELEFOMNICA EMISIONES SAUNTDUE  05-19-2009 BEO
2,098,771 WACHOVIA BK NATL ASSN MECIUM TERM SR BX TRANCHE # SR 00028 VAR DUE 12-62-2010
3,548,628 FED HOME LN BKS CONS BD DTD 00672003 VAR RT DUE (8-06-2008/11-65-2007
6,962,149 MERCK & CO INC MERCK & CO NTS GLOBAL  4.75% DUE 03-91-2015 BEQ
2,081,586 GOLDMAN SACHS GROUP INC MEDIUM TERM NTS BOOK ENTRY MTN VAR RT DUE 12-22-2088
2,234,473 AUS CAP HLDGS LTD SR NT OTD 11/15/2004 5.75% DUE 12-01-2014/11-30-2814 BEQ
57,787 GEQRGIA PACIFIC CORP TERM B 7 49875% DUE12-20-2012 BEO
£00,000 MANDALAY RESORT GROUP SR NT6.5% DUE  07-31-2000/12-12-2003 REG
2,080,400 CVS8 CAREMARK CORP SR NT FLTG VAR RT DUE 05-01-2010
2,196,875 CNA FINL CORP NT 6% DUE 08-15-2011 REG
1,254,500 PVTPL CITIC RESQURCES FINANCE i44A 0875 DUE 05-15-2014 BEQ
2,001,610 PRICCA GLOBAL FOG | MEDIUM TERM NT3 BOOKENTRY 1444 MTN 12007% DUE 03-83-2002
758,322 EL PASO CORP SR DEE €.5% DUE 05-01-2008 REG
2,001,568 GENERAL ELEC CO FLT RT NT DUE 12-09-2008REG
1,008,468 BELLBOUTH CORP NT DUE 11-15-2007 REG
2,827,970 PPL ENERGBY SUP LLC BD 57 DUUE 10-15-2035M0-15-2015 BED
1,411,611 BOSTON SCIENTIFIC CORP BOSTON SCIENTIFG 5.45% DUE 06-15-2014/06-26-2004 BEQ
2,110,718 DAIMLERCHRYSLER MORTH AMER HLDG CORP GTONT 5.875% DUE 63-15-2011 REG
1.903.548 HEINZ H J FIN CO GTD NT 6% DUE 03-15-2612/03-21.2003 BEQ
2,196,814 VIACOMINC SRINT575% DUE  D4-30-2011H0-18-2066
1,985,008 ECHOSTAR DBS CORP NT 5.75% DUE 10-01-2068/08-26-2008 REG
2,553,954 SLM CORP MEDIUM TERM NTS TR 060013 3.625 DUE 03-17-2068
3,943,288 LENNAR CORP SR NT 595 DUE 10-i7-2011 BEQ
1,988,220 GANNETT CO INC NT 5.75% DUE 06-81-2011 REG
6,513,564 TECO ENERGY INC NT 7.5% DUE 66-15-2010/06-14-2010 REG
1.018,24% NATL GRID PLC FORMERLY NATL GRI 6.3 DUE 08-61-2816 BED
1,081,417 HEALTH CARE PPTY INVS INC NT VAR RT DUE 03-15-2011/03-19-2006
1.888,602 PVTPL SLM CORP EXTENDIBLE FLT RT NTS 800K E TR 00008 04/20/07 5.33 041808 BEO
2,228,521 UBS AG STAMFORD BRH MT SR DEP TRANCHE # SR 00047 5,875 07-15-2016 REG
1,503,870 RYDER SYS INC MEDIUM TERM NTS BOOK ENTRYS.95 DUE 05-02-2011
1,628,86¢ LOEWS CORP SR NT 5.25 DUE 03-15-2016 REG
1,008,578 WHIRLFOOL CORP SR NT 6.125% DUE 06-15-2019/06-19-2006 BEQ
4,028,432 IC) WILMINGTON INC GTD NT 5625% DUE  12-01-2013 REG
#71,517 BOSTON SCIENTIFIC CORP SR NT 6.4% DUE 06-15-20116 BEQ
826,330 GEORGIA PACIFIC TERM 8 6.56 DUE 12-26-2012BEQ
599,743 NEXTEL COMMUNICATIONS INC SR SERIAL RED NT SER U 7 375 DUE 88-01-2815REG
1,573,864 BRISTOL MYERS SQUIBB CO SR NT 5.25 DUE 88-15-2013 8EQ
185,864 HYDRO-QUEBEC BOME 6.3% DUE 05-11-2611 REG
382,072 CHINA DEV BK WT 5% DUE 10-15-2015 REG
379,056 EXPORT-IMPORT BKCHINA 4.875% DUE  O7-21-2015 REG
208,087 EXP-IMP BANK KOREA 4.25% EMTN 27/11/07 USD1006
288,806 FING CORPFED BED PRIN FICO STRIPS SER D-FRIN PMT ON 2018 BD 0 09-26-18
1,266,181 FHLMC NT 4 625 05-28-2013/11-28-2606
2,777,530 ISRAEL ST GTD NT CL 1-A 5.5% DUE 08-18-2023 REG
397,31 RESCQLUTION FOG CORF FED BOOK ENTRY CPN SGENERIC INT PMT 18-15-2018 REG
403,271 RESOLUTION FOG CCRF CPN STRIPS © GENERIC PMT DUE 7-15-2018 BED
2,216,791 FHLMC TRANCHE # TR 00876 3.76 03-03-2009/12-03-2006
2,141 FHA POQL #42 USGI NC 7 42 DUE 09-01-2022
1,744,736 FNMA 6 DUE 85-15-2011 REG
1,519,316 FHLMG DEB & 06-15-2011/86-14-2011
4,340,885 FHLMC DTD 04/28/2003 3 37 04-28-2608/04-28-2007
3.522 974 FHLMC PREASSIGN 00018 4,75 03-05-2012
1,191,378 FHLMC DEB DTD 06/16/1533 6 62503-15-200%
963,681 FHLB 5.375 06-19-2011
1,904,830 FHLMC PREASSIGN D011 5 01-15-2009
1,788,451 FNMA 7125 66-15-2018
761,783 FNMA MT 6625 03152009
887,750 FNMA PREASSIGN 00440425  03-15-2007/03-15-2007
985,280 FHLB 5.4 01022002
538,000 FHLMC MT 4 375 11162007
1,797,136 FFCB FED FARM CR BK 5.25 08-03-2009
710,878 FHLMC TRANCHE # TR 00456 5 625 11-23-2035/11-23-2015
912,325 FHLB BD 4,875 05-14-2010
915,838 FNMA FANNIE MAE 505-11-2017
1,815,044 FHLMC NT 6.875 08-15-2010
1817.270 FNMA SEMI ANNDAL 5375 06-12-2617
167,681 FHLB BD 5.5 67-15-2035
F36.325 FHLMC NT 5125 10-18-20156
350,741 PRIVATE EXPT FOG CORPSECDNT SER T 4.56% DUE 05-15-2015 REG
123,310 RESOLUTION FDG CORP FED BODK ENTRY CPN SGENERIC INT PMT 1D-15-2018 REG
1,572,141 FMWMA T 25 DUE 81-15-2010 REG
125,153 RESOLUTION FDG CORF CPN STRIPS O GEMERIC PMT DUE 7-15.2018 BEO
5,964 Fria POOL #42 USGIING 7.43 DUE 0g-01-2022
1,022,675 FHLMC DEB 675 06272016
864,158 SMALL BUSINESS ADMIN GTD PARTM CTFS SER SRIC-PS 2003-10B 5.136 8-1-13 REG
865,881 ISRAEL 5T GOVT GUAR 5.5% DUE 04-26-2024 REG
399,248 ISR ST AID-ISRAEL 5.5 DUE §9-18-2033 REG
301,561 FHA 221-D4 PROJ REILLY & P12-01 7.43 8D DUE 2-1-22 REG
8,728,512 SMALL BUSINESS ADMIN GTD FARTN CTFS SER §BIC-PS 2001-10 A 6,64 DUE 02-01-11
£,286,445 FHA PROJ #066-43086 ARBOR OAKS GREENACRES B.71 DUE 06-01-2041 REG
6,119,268 FHA PROJ #042-43147 ATHENIAN ASSISTED LIVING INC SER AV2000 8.42 DUE 03-01-41
2/683,266 FHA SIXTY-EIGHTH FED HSG ADMIN INSD  GMAC 7.43 FROJ PASS THRU CTF 3-1-21 REG
1,834,371 FHA REILLY MORTG ASSOC L P PODL# 1984-E 7.43 BD DUE 03-01-2024 REG
386,383 5BA GTD PARTN CTFS SER SEIC-PS 2000-10B 7.452 DUE 08-01-2010 REG
202,782 FNMA DTD 0B/07/2003 5.24  0B-07-2018/08-07-20143
361,738 FNMA PREASSIGN 08052 6.25 02-01-2011
140,305 FHLMC TRANCHE # TR 00456 5.625 11-23-2085M1-23-2015
246,934 FHLB PREASSIGM 00553 3.375 02-15-2008
237,300 FHLMC FEDERAL HOME LM MTG MTMF 4.825% %S15 4.825 09-23-2015/09-23-2010
263,121 FALMC NT 6 12-14-2018
248,734 FALMC DTD 02/24/2006 525  02-24-2011/02-24-2006
113,990 RESOLUTION FOG CORP FED BOOK ENTRY PRIM O STRP 151072620 USDNG00 07-15-2020
146,351 FHLMC MTN 6.25 67-15-2032
992437 FHLE PREASSIGN 00531 5 5 09042008
494,395 FHLMC FED HOME LN MTG CORPCPN 6.060 DUE 65M7DTD 60567 FC 12005407 6
348,125 FNMA NT 3.25 08-13-2007/08-13-2008
527,037 FHLMC DTD 03/02/2007 5.4 G3-02-2012
245,611 FNMA 6 DUE 04.18-2036 REG
495,780 FNMA PREASSIGN 60428 38 01-18-2000/01-18-2006
265,464 FHALMC FHLMC AGY NOTE 3.375 (4-15-2006
97,831 FHLMC MTHN 4 83-30-2003/03-36-2067



Asset Cateqory

Share/Par Value

Fixed ncame
Fixed necome
Fixed ncame
Fixad ncome
Fixad Incame
Fixed Incoms
Fixed Incoma
Fixad Income
Fixad Incomsa
Fixed Income
Fixed Incoma
Fixed Incoma
Fixed Income
Fixed Income
Fixed Income
Fixed Incoma
Fiaed Income
Fragd Income
Fragd Income
Fixad Incoms
Fixed Income
Fixad Incoms
Fixed Income
Fixed Income
Fixed Income
Fixed ncome
Fixed tncome
Fixed tncome
Fixed tncome
Fixed Income
Fixed ncome
Fixed eone
Fixed Income
Fixed ncome
Fixed thcome
Fixed tncome
Fixed Incoma
Fixed Income
Fixed Income
Fixad Incoma
Fixad Incoma
Fixad Incoma
Fixed Income
Fixed Incoma
Fixad Incoma
Fixed Income
Fixad Incoma
Fixad Incoma
Fixed Income
Fixed Income
Fixed Income
Fixad Income
Fixed Income
Fixed Income
Fixad Income
Fixed Income
Fisad Income
Fixed Income
Fixed Income
Fixed Income
Fisad Income
Fixed Income
Fixed Income
Fixed Income
Fited Income
Fixed Income
Frted Income
Fried Income
Frgd ingome
Fragd incons
Fiagd Incoms
Fiaed tneome
Freed Income
Freed Income
Fixed Income
Fixed Income
Fited Income
Fixed Income
Fixed Income
Fited Income
Fixed Income
Fixed Income
Fizad Income
Fixad Income
Fizad Income
Fixad Income
Fixed Income
Fixed Income
Fixed Income
Fixed ncome
Fixed tncome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fiagd Income
Fiaed Income
Fixed Income
Fixed Income

180.000
560,600
1,000,600
1,000,000
4,000,000
500,000
1,000.000
3,000,000
1,000,000
132,000
100,000
250,000
370,060
4,690,008
1,708,008
7.604,000
753,000
4,600,006
133,660,000
63,760,600
40,600
56,823
720,600
250,000
1.024.000
30.600
6,000,600
910,600
427,850
800,000
100,000
7975000
12,693,000
10,794,000
5,156.000
3,985,000
37418000
¥.085.000
13,242,000
3,876,000
11,427,000
7,930,000
240,000
750,000
3,105,000
310,006

4]

120,000
5,840,000
250,000
3,980,000
1.870,000
260,000
4]
35,960,000
700000
555,000
210,000
1,865,000
306,000
300,000
500,000
806,000
600,000
3,460,600
-18,000,600
876,000
515,000
$00,600
735,600
35,6040
120,000
40,000
1,000,000
1,000,000
1,000,000
1,000,000
00,000
88,400,000
-5.000.000
500,000
-300,000
-17.800.000
-77.200,000
3,300,000
8,300,000
-14,400,000
-2.800,000
-5.200,000
-13.900.000
-25.000.000
2,300,000
7rai
F3.013
1,943,292
92,466
811,044
1571321
270,288
581,802
133,500

Market Value Asset Description

217,325 FNMA 7.2505-15-2020
496,431 FHLMC NT 3625 08-15-2008
1,000,654 FiNMA NT 5525 07-25-2016/07-25-2007
70,226 FHLMC DEB DTD 06/21/2005 4125 07-12:2010
3,906,240 FHLMC OTD G3/05/2004 3.75  03-03-2068/63-03-2006
493,585 FHLE CONS BD DTD 02/04/20605 4.05 G8-04-2008/62.04-2007
993,930 FHLB CONS BO OTD 03£25/2004 FLTG RATE  3.05 63-25-200812-25-2006
2.969,127 FNMA PREASSIGN 00112 5 G7-28-2010/67 -28-2006
980,815 FHLMC DTD 03/22/2004 502  (3-22-2012111-22-2006
130,464 FHLMC STEP UP 05-30-2008/65-30-2006 MTN
92,906 FNMA NT 4 67-08-2013/07-09-2006
237 423 FNMA NT 3 12-18-200612-18-2005
346,279 FHLMC NT 5 07-02-20 18/67 .02-2006
4,023,538 FHLB 8D 4 68 063-24-2010/12-24-2006
1,664,617 FHLMC MTM 4 10-15-2008/10-15-2006
6,896,400 FHLMC DISC NT 10-15-2067
741,227 FNMA DISC NT 03-17-2008
2,339,795 BRAZIL(FED REP OF) 10.25% SNR BDS  10/01/28 BRL
1,081,313 FINLANDIREP OF) 0.3% SNR EMTN 181007 JPY
515,586 FINLANDIREP OF) 0.2% SNR EMTN 1810/07 JPY
302,878 MEXICO(UTD MEX ST} 8% BDS 07/12/2023 MANM2C
54,577 ARGENTINA(REP OF} 8.28%-VAR 3111233 USD'DISC
525,780 ARGENTINA(REP OF)FRNIL 082012 USDi00 'Y
250,260 CHILE REP T-NOTE 5.77525% DUE 01-28-2008REG
1,692,686 UTD MEXICAN STS MEDIUM TERM NTS BOOK  ENTRY 6 75 DUE 08-27-2084 REG
29,370 UTD MEXICAN STS MTN TRANCHE # TR 40019 5825 DUE 01-15-2017 REG
39,000 VERENIGTE MEXIKANISCHE STAATEN VALUE RECOV RIGHTS 2062 E
914,550 UTD MEXICAN STS MEDIUM TERM NTS BOOK  TRANCHE # TR 00016 1.84 1-13-09 REG
471,020 RUSSIAN FEDERATION 7.5%-VAR BDS 3/20 USDREGS
784,280 REP OF 8 AFRICA BDS 5.875% 300572022
91,650 VENEZUELA{REP OF) 7 65% NTS 21704125 USDREGS
7.730,801 UNITED STATES TREAS NTS DTD 00074 3.5% DUE 11-15-2009 REG
12,877,134 US TREAS NTS 4.875 DUE 02-15-2012 REG
16.713,045 US TREAS NTS OTD 00150 4.75 DUE 01-31-2812 REG
2,754,645 US TREAS BD STRIPPED PRIN PMT 8.125 PRIN15/82019 USD1000 08-15-2018 REG
5,051,801 US TREAS BDS USD1GGE 8,125 DUECS-15-2019 REG
36,733,962 US TREAS NTS 4.5 DUE 63212012 REG
6,760.085 UNITED STATES TREAS NTS NT 4.25% DUE  11-15-2014 REG
13,316,486 UNITED STATES TREAS NTS NT 5.125% DUE  05-15-2016 REG
3.870.248 UNITED STATES TREAS NTS DTD 00124 4.875%DUE 04-30-2011 REG
12,735,746 UNITED STATES TREAS BDS DTD 11/15M987 £.125% DUE 11-15-2027 REG
2,754,993 US TREAS BD STRIPPED PRIN PMT 11-15-2027REG
217,313 UNITED STATES TREAS BDS OTO G2H %2006 4.5% DUE 02-15-2036 REG
818672 UNITED STATES TREAS BDS OTO G2 51996 &% DUE 02-15-2026 REG
2927677 US TREAS BDS 06202 4.75 DUE (62-15-2037 REG
300748 UNITED STATES TREAS NTS OTD 60163 3.875%0UE 08152010 REG
O UNITED STATES TREAS BDS OTD 62H %2006 4.5% DUE 02-15-2036 REG
114,787 UNITED STATES TREAS MTS NT 4.25% DUE  68-15-2G14 REG
2,750,178 US TREAS BD STRIPPED PRIN PMT STRIF PRINPMT 151 1£2021 USD1000 11-15-2021 REG
245,352 US TREAS NTS OTD 66153 4.5 OUED4-306-2012 REG
3,762,135 LUS TREAS BDS 00202 4,75 DUE §2-15-2037 REG
1,849,546 UTO STATES TREAS MTS 3.75 NTS 15/052008U5D1604 3.75 DUE 05 15-2008 REG
284,231 US TSY 4.125 15AUGT0
O USTSY 415AFPRIQ
35,370,040 UNITED STATES TREAS NTS DTO 00138 4.5% DUE 63-30-2011 REG
754083 UNITED STATES TREAS BOS DTO 02/15/1996 6% DUE 02-15-2026 REG
193,515 US TREAS BD STRIPPED PRIM PMT 11-15.2627REG
190,148 UNITED STATES TREAS BDS DTG 027152006 4.5% DUE 02-15-2036 REG
1,758,452 US TREAS BDS 00202 4.75 OUE 02-15-2037 REG
327.4569 UNITED STATES TREAS BDS DTC 02/15/{1996 6% DUE 02-15-2026 REG
285,822 UNITED STATES TREAS NTS BTO 06118 4.5% OUE 62-28-2011 REG
484218 US TREAS NTS 4625 OUE 62-15-2017 REG
666,235 UNITED STATES TREAS BDS DTC G8/M5/1993 6.25% DUE 08-15-2023 REG
578,712 UNITED STATES TREAS NTS DTO 00109 4.5% DUE 11-15-2015 REG
-3,292,688 US TREAS NTS 4.625 DUE 02-15-2017 REG
-17,257.500 US TREAS NTS DTD 00161 4.5 DUEDS-15-2017 REG
873,806 US TREAS NTS 5 DUE 08-15-2011 REG
S10.775 UMITED STATES TREAS NTS T-NOTE 4.375% DUE 11-15-2008 REG
581,485 US TREAS NTS 4.825 DUE 11-15-2018 REG
816,137 UNITED STATES TREAS BDS DTD (81511983 6.25% DUE 08-15-2023 REG
16,482 U3 TREAS BD STRIPPED PRIN PMT STRIP PRINPMT 15M 1/2621 501006 11-15-2021 REG
117,656 UNITED STATES TREAS WTS NT 38258% DUE  G7-15-2008 REG
41,075 US TREAS BL3 5375 DUE 62-15-2G31 BEQ
933,047 US TREAS NT3 4.5 DUE 02-15-2008 REG
1,006,875 UNITED STATES TREAS BES BD DTDA1/16/1308 5.256% DUE 11-15-2028 REG
996,797 US TREAS NTS DTD 11M6MBS84.750UE  11-15-2006 REG
1,004,531 UNITED STATES TREAS NTS DTD 02M5/2001 5% OUE 02-15-2011 BED
102,688 US TREAS BDS 5.375 DUE 62-15-2031 BEQ
-86,166.223 US TSY 4 50 15FEB18
4,562,500 US TREAS NTS DTD Q0450 4.75 DUE 01-31-2012 REG
479,336 US TREAS NTS 4 BUE 11-15-2012 REG
-293.227 US TSY 4375 15AUG12
-17,238,196 US TREAS NTS 4825 DUE 62-15-2017 REG
-72,791,185 US TREAS BD3 00202 4.75 DUE 02-15-2037 REG
-3,239,673 U3 TREAS NTS 4.5 DUE 03-31-2012 REG
-7 822,103 UNITED STATES TREAS NTS DTD 00082 4.125%DUE §5-15-2015 REG
-13,863,123 US TSY 425 15AUGITS
2,747,937 UUS TREAS NTS DTD 0015¢ 4.5 DUES4-38-2012 RES
-5,081,375 LIS TREAS NTS DTD 09181 4.5 DUEQS-15-2017 REG
-13,728,503 UNITED STATES TREAS NTS DTD 00135 4.875%DUE 08-15-2076 REG
24,228,525 US TREAS NTS 4.625 DUE {1-15-2018 REG
2,226,758 FNMA PREASSICM 00004 5.5 11-26-2034
80,848 FNMA REMIC TR 1994-55 CL-S VAR RATE  12.25-2023
32,934 FNMA REMIC TR 2001-80 CL-JZ 6 03-25-2031
1.984,779 FNMA PREASSIGN 00277 6.5 10-25-2031
94,292 FHLMC GOLD P59 7 07-01-2024
765,120 FHLMC POCL #1J-0045 ADJ RT 01-07-2036
1412 233 GNMA 2004617 REMIC TRCLMZ 5.5 03-16-2034
275,223 FNMA PQOL #254232 6.5% DUE 03-01-2022 REG
81,638 UD CHMA 2003 028 REMIC TR CTF CL LI 02-20-2032
131,118 FHLMC MULTICLASS 3ER 2451 CL SP FLT RT 05-15-2008



Asset Category

Share/Par Value

Market Value Asset Description

Fixed ncome
Fixed Income
Fixed Incoms
Fixed Income
Fixed Income
Fixed Incoms
Fixed Incoms
Fized Income
Fixed Incoms
Fixed Income
Fixad Incoma
Fixed Income
Fixed Income
Fixed Incgma
Fixgd Inoome
Fixed Income
Fixed Income
Firad Incoms
Fixed Incams
Fixad Income
Fuad Incorng
Fixed Incoms
Fuad Incorng
Fixgd Incorme
Fixgd Inconmns
Fixad Incormns
Fixed Incorme
Fixed Income
Fuad Income
Fuad tncome
Fixad tncome
Fied tncome
Fixed tncome
Fixed Income
Fixed tncome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed ncome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Ihcome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Incame
Fized Incame
Fixed Incame
Fixed Incame
Fixed Incame
Fixed Incame
Fixed Incame
Fixed Incomse
Fixed Income
Fixed Income
Fixed Income
Fized Income
Fized Income
Fixed Incame
Fixed Incame
Fixed Incame
Fixed Incams
Fixed Incame
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed ncome
Fixed ncome
Fixed ncome
Fixed ncome
Fixed ncome
Fixed ncome
Fixed ncome
Fixed ncome
Fixed ncome
Fixed ncome
Fixed Income
Fixed tncome
Fixed thcome
Fixed Income
Fixed Income
Fixed Income
Fixed ncome
Fixed Income

1.527 605
2,268,000
1,176,752
395,137
1,297,744
224810
1,108,011
1,173,485
3,355,984
2,521,637
4,586,245
418,325
4,870,735
TV2674
€67,280
956,750
T27.434
4,503,000
36T 824
3.137.000
73610
354,538
200,067
168,12¢
711,255
G68.422
3,032
12528
66,244
35,323
122241
16691
31,533
16947
17,493
481,196
55,303
-2,100,960
36,9314
37570
110,569
-3,000.,660
435,163
250,956
18,260
2,600,000
257 816
20,173
4,923,890
471814
810190
26,794
458,431
67 491
25,964
195607
14,204
155,571
118938
29970

LT
-2,100,000
6606
180,343
13863
11,797
63,123
9,018
34,843
80,541
1.736,501
148,808
147 513
30,340
2277
13,000,000
5,967
137442
6.651.086
1376537
9,800,000
226,722
MA0E
126,729
8,448

22 568
112 460
19,260
2,668,052
266,345
61347
2,800,000
40,267
21,319
72473
453,020
251655
187,142
7209
245228
16,113

1,513,887 FNMA POOL #784388 4.962% DUE 03-81-2034 BEC
2432776 FHLMC MULTICLASS SER2823CLPES  05-15-2033
1,183,271 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #31-1707 6 DUE 03-01-2020 REG
11.977 O FHLMC MULTICLASS SER 2809 CL HX  10-15-2024
1274575 FNMA POOL 4841031 5.272% 11-09-2035 BED
217,872 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #GCI673 5.5% 04-01-2034 BED
952,440 FHLMC MULTICLASS PREASSIGN 00242 63-15-2020
1,164,863 FNMA POOL #791134 6% (841-2034 BED
3,402,343 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTM POOL #G0-2366 6.5% 10-81-2036 BEC
2,375,472 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTH PDOL #A6-1164 5% 04.01-2036 BEC
4,428,754 FHLMC GOLD GB-2855 5.5 03-01-2037
437,308 FNMA POCL #655828 7% 0801-20232 BEO
4,838,348 FNMA POOL #588256 5 857% 02-01-2037 BEC
748851 FHLMC GOLD A3-3262 5.5 62-01-2035
590,516 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POQL #G016( 4% 08-(1-2033 BEC
955,454 FHLMC MULTICLASS SER 2356 CLAW S5 04-15-2021
85,393 KD GNMA 2002-88 REMIC PASSTHRU CTF CL 08-20-2031
4,495,635 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTH POOL #1B-3413 5,954 05-01-2037 BEC
325,510 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #A1-4757 4% 10-01-2033 BEC
3,138,343 FHLMC MULTICLASS PREASSIGN DO0BS 6 08-15-2035
75,178 FNMA POOL #355207 7% DUE 11-01-2017 REG
386,519 FiNMA POOL 8591380 7% DUE 99-01-2031 REG
189,884 GhMA REMIC SER 200241 CL SU 06-16-2032
164,026 GNMA REMIC SER 20023995 CL SBFLTRT  09-17-2031
25,370 WO GNMA 2004-034 REMIC PASSTHRU SECS CLIA 12-20-2031
970,812 FHLMC MULTICLASS SER 2968 CLEA G 11-15-2023
3,178 GhMA POOL #372414 7.5% DUE 05-15-2027 REG
13,474 GNNA POOL #555276 7% 04-15-2082 BEC
63,636 GNMA POOL #385275 7% (B-15-2032 BEC
35,068 FMMA POOL #596014 6.5% DUE 08012016 REG
118,195 FHMA POOL #851465 5.5% 01-01-2036 BEC
17,287 GMMA PODL #536083 SER 2030 7% DUE i0-15-200¢ REG
32 862 GNMA PODL #584447 7% 06-15-2032 BED
16,098 GHMA POOL #340933 SER 2008 6% DUE 05152008 REG
17.608 GNMA POOL #383303 SER 20036% DUE 65152008 REG
497 485 FHLMC GOLD G013%1 7 (4-01-2632
57635 GNMA POOL #781584 7% 65-15-2032 BEQ
-2.080.313 FHLMC 30 YEAR GOLD PARTICIPATION CERTIFICATE (PC) 6 30 YEARS SETTLES JULY
38,048 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #C8-7714 7% 06-01-2632 BEQ
37,783 FHLMC GOLD ET4634 6 62-01-2014
110,231 GNMA PCOL #556962 SER 2031 8% DUE 0-15-2004 REG
-2, 810,625 FNMA SINGLE FAMILY MORTGAGE 5% 30 YEARS SETTLES JULY
420,877 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POQL #31-2211 5% 08-01-2021 BEQ
248,411 FNMA POOL #896347 695 DUE O7-(H-2035 REG
15,322 GNMA PCOL #354705 SER 2008 &% DUE 12-15-2008 REG
2511174 FNMA REMIC TR 200517 CL.EA4 5 03-25-2635
260,324 FiiMA POOL #2563%94 8.5% DUE 00-01-2036 REG
26,588 FNMA POOL #535708 8 5% DUE 62.01-2031 REG
4,971,798 FiMA POOL #5394555 6 5% 06-01-2036 BEC
458,638 FNMA POOL #448481 5.5% DUE 64-01-2014 REG
62,348 FNMA POOL 4585676 8 5% DUE 66-01-2016 REG
27,382 FNMA POOL #586222 6 5% DUE 08-01-2016 REG
473,281 FEDERAL HOME LN MTG CORF MULTICLASS MTG PARTN POOL #B1-9087 4.5% 04-01-2020 BEC
538,856 FEDERAL HOME LN MTG CORF MULTICLASS MTG PARTN POODL #B1-8083 4.5% 84-01-2020 BEC
28,514 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #B81-8681 4.5% 01-01-2020 BEC
186,142 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #B1-4290 4.5% 12-81-2018 BEC
14,133 FHLMC GOLD GROUP 310765 5.5 62-01-2012
154319 FNMA POOL #494866 5.5% DUE 05-01.2014 REG
117,571 FELMC GOLD E®1778 5.5 10:01-2M7
18,333 FNMA POOL 8608532 7% DUE 08-01-2031 REG
166,092 FNMA POOL #323315 5.5% DUE i601-20813 REG
2,068,500 FNMA 15 YEARS SINGLE FAMILY MTG 55 SETTLES JUL
6,578 FHLMC GOLD 5310784 5.5 66-01-2011
99.912 FHLMC GOLD 310787 5.5 66-01-2011
14,126 FHLMC GOLD POOL CO0924 7 62-01-2038
12,977 FHLMC GOLD C49590 7 03-01-2031
61,835 FiNiA POOL #B48547 5.5% 12-81-2085 BEC
8.000 GNMA POCOL #530689 SER 2031 8% DUE  04-15-2031 REG
35,613 FiNMA POOL #620468 6.5% DUE 01-81-2017 REG
81,897 FiNNA POOL #625140 6.5% DUE 01-01-2017 REG
1,675,648 FNMA POOL #906648 5.5 DUE 12-M-2036 REG
183,217 FiNMA POOL #545087 7% 07-01-2016 BEG
140,556 FHMA POOL #725045 4.5% 11-01-2018 BED
30,979 FMMA POOL #644960 6.5% DUE 06.81-2617 REG
111,026 FNMA POOL #555471 5.5% 04-01-2018 BEC
12,532 806 FHLMC 3} YEAR GOLD PARTICIPATION CTF  {PC} 5.5 38 YEARS SETTLES AUG
6,051 FNMA POOL #252341 6.5% DUE 03-61-262% REG
141,420 FMA POOL #726861 T% O7-61-2018 BED
6,418,032 FiNMA POOL #880511 5.5% 03-61.2036 BEC
1,166,824 FhMA REMIC SER 2085-70 CL NA S5 08-25-2035
9,084,375 FNMA TBA 30 YR PASS-THROUGHS 8530 YEARS SETTLES JUL
224,157 FNMA POOL #555874 5.5% 04-01-2(18 BEC
18,985 FNMA POOL #627090 5.5% DUE 1012017 REG
127 880 GNMA POOL #T80970 SER 2009 6.5% DUE  ©8-152002 REG
8,638 FNMA POOL #535631 7% DUE 12-01-2015 REG
23,633 FhMA POOL #252342 8.5% DUE 04-01-202¢ REG
111,207 FiMA POQL #696569 5.5% 04-01-2018 BED
15,708 FhiMA POOL #251338 8.5% DUE 12-01-2012 REG
2 583,168 FMA POOL #725846 5.5% 19-01-2034 BEC
267 819 FHLME GOLD E85200 6 04-01-2017
63,233 FHLMC GOLD CE7182 T 65-01-2632
1,873,750 FHLMC GOLD SINGLE FAMILY 5% 30 YEARS SETTLES AUGUST
41,116 FNMA POOL #642931 8.5% DUE (4-01-2017 REG
21,768 FiMA POOL #641760 8 5% DUE 64.01-2017 REG
72,905 FNMA POOL #745832 8% 04-01-2621 BED
448,723 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #C8-1623 5.5% 08-01-2033 BEC
248 B50 FNMA POOL #735611 5.5% 03-81-2020 BED
178,316 FNMA POOL #738T07 4.5% 16-61-2618 BEC
T35.611 FNMA POOL #746280 4.5% 16-61-2018 BED
230,403 FNMA POOL #828345 5% 07-01-2635 BED
16,081 GNMA POOL #565032 SER 2031 6% DUE 12-15-2031 REG
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Asset Category

Share/Par Value

Fixed Incame
Fixed Income
Fixed Income
Fixed income
Fuied Ingcome
Fixgd Income
Frad lngome
Fixad Income
Fixad ncome
Fixed ncome
Fixed ncome
Fixed ncome
Fixed come
Fixed ncome
Fixed Income
Fixed Incame
Fixed Income
Fixed Incame
Fixed Incame
Fited Ingame
Fined Incame
Fixad Incame
Fixed Income
Fined Income
Fined Income
Fined Ingome
Fined income
Fiied Income
Fiied Income
Fied Incorme
Fixgd [ncome
Fixed Income
Fixed Income
Fixed [ncome
Fixed Income
Fixed Income
Fixed Intame
Fixed income
Fixed Incoma
Fised Incame
Fixed Ingame
Fixed Income
Fixed Incame
Fixad Incame
Fixed Incame
Fixed Incame
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Incame
Fixed Incame
Fixed Income
Fixad Ingome
Fixed Incorme
Fixed Income
Frigd Incorme
Fiied income
Fuied Ingome
Fiied Incorne
Fixed Incorme
Fixgd ngorne
Fixed Incomne
Fixed ncome
Fxed ncome
Fixed Income
Fixed Income
Fixed ncome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Inuome
Fined Income
Fixed tncome
Fixed Income
Fixed ncoma
Fixed Income
Fixed income
Fixed Income
Fixed Income
Fixed ncome
Fixed Income
Fixed tnoome
Fixed thcome
Fixed thcome
Fixed thcome
Fixed ncome
Fixed thcome
Fixed tncome
Fixed ncome
Fixed Income
Fixed Income
Fixed Income
Fixad ncome
Fixed Income
Fixed Income
Fixed ncome
Fixed ncome
Fixed Income
Fixed tncome

558,694

13,700,000
20,363
31,348

2,271 843
137 532
47540
104,438
19,983
33,366
32,301
5,971,187
119,986
1,165,924
1,854,184
62,827
38,153
2411914
310,147
510,580
5800600
844,974
774,873
3,068
2,539,064
136,330
1689554
376,389
61,547
52,845
16,917,378
0,885
600,060
1,990,813
39,346
3,783,661
107,816
s28.009
72,925
49,851
513

7.274
1,166
3,128,976
1,165,288
4,300,000
215,956
294,47
1,579,408
106,788
99,822

-15,000,000
44,492
85,057
98,135

824,900
756,355
£.900,000
896,768
353,083
261787
£.600,000
32,823
404,141
189,520
44,890
3,966,843
£.933,287
10,971,858
32,254
34,768
2,198,844
2622978
691,592
33,990
46,536
1,000,199
646,282
14,806
2,284
2,244,048
371519
34,600,900
2,000,099
76,503
£3,202
430,582
508,212
872,613

Market Value Asset Description

541,884 FNMA POOL #738632 5% DUE 11-01-2018 REG
T.318 FHLMC GOLD £E84258 6.5 07-01-2016
82,380 FNMA POOL #687181 5.5% DUE 02-01-2018 BEC
475,088 FNMA POOL #746281 4.5% 10-01-2018 BEQ
7,328 FNMA POOL #E50048 6.5% DUE 67012017 REG
14,268 FNMA POOL #544911 6.5% DUE 86012017 REG
35256 GNMA PGOL #345852 §.5% OUE 16-15-2023 REG
-7 425,688 FNMA 30 YEAR PASS-THROUGHS 5.5% 30 YEARSSETTLES JULY
137,511 FHLMC GROUP #C60576 7.0 MTG PARTN CTF  DUE 12.01-20627 REG
37,340 FNMA POCOL #535235 7% DUE 12-01.2011 REG
93,043 GNMA POOL #345658 SER 2023 6.5% DUE 11152023 REG
31,623 FHMA POOL #616568 6.5% DUE 03-81-2017 REG
61,649 FNMA PODL #446270 7% DUE 07-61-2012 REG
-13.815801 FNMA 30 YEAR PASS-THROUGHS £.5% 30 YEARSBETTLES AUGUST
20,792 FNMA POGCL #544%14 6.5% DUE 06-81-2017 REG
32,008 FNMA POOL #6356345 6 5% DUE 06-012047 REG
2,291,050 FNMA SERIES 2003-118 CLASS-FD 12.25-2633
143,328 GNMA POOL #593188 SER 2032 7 DUE  07-15-2032 REG
47,574 GNMA POOL #780814 SER 2028 6% DUE  11-15-2628 REG
107,608 FiiMA PCOL #535200 7% DUE 63.01-2015 REG
19,888 FHLMC GOLD GROUP EG4386 5.5 05-01-2611
33,242 FiMA POOL #853670 8% DUE 69-01-2032 REG
32,868 FNMA POOL #457541 7% DUE 09-04-2013 REG
5,761,956 FHMA POOL #30668¢ 5.5 DUE 12-01-2036 REG
116.688 GNMA POOL #612235 5.5% 08-15-2033 BED
1,053,768 FNMA POOL #702701 4.5% O7-01-2018 BEC
1,787 558 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #351-1618 4.5% 65-01-2018 BEQ
60,556 FNMA POOL #850933 5.5% 12-01-2035 BEC
38,957 FNMA POOL #619101 6.5% DUE 05-01-2017 REG
2,104,739 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTM POOL #41-4611 6% 12.01-2032 BEQ
299,785 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTH POOL #J0-1505 5% 03-01-2021 BEQ
590,187 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN PDOL #G1-8156 5% 12-01-2621 BEC
$,531,847 FHLMC 30 YEAR GOLD PARTICIPATION CERTIFICATE (PC) 6 20 YEARS SETTLES AUG
840,020 FNMA PODL #725152 6% 02-01-2034 BEO
751,608 FNMA POOL #357327 5% 01.01-2018 BEO
3,163 FHLMC GOLD CE9057 7 07-01-2032
2,836,079 FNMA POOL #898817 5.5% DUE 11-01-2035 REG
139,331 FHLMC GOLD EQO96T 6.5 04-01-2016
1,609,970 FNMA POOL #709959 4.5% 06-01-2019 BED
372,065 FHLMC GOLD E91786 5 5 10-01-2017
62,843 FNMA POOL #629215 6.5% DUE 07-01-2017 REG
54,081 FiNMA PGOL #828152 8 5% DUE 05012017 RES
15,884,638 FiihA POOL #745275 5% DUE 62-01-2036 REG
11,2368 FHLMC GOLOC EO1008 6.5 08012618
562,260 Fiiba POOL #508614 5 DUE 02-61-2037 REG
1,833,483 FiNMA REMIC TR 2004-66 CL-LB 5 04-25-2034
38,084 FiiA POOL #786388 5.5% 07-81-2034 BEC
935,095 YO FNMA REMIC SER 378 CL 19 12-34-2040
110,034 FNMA POOL #494652 6 5% DUE 05-01-2628 REG
B00.655 FNWA POOL #87 1731 5.5% 04-61-2036 BEC
75,383 FHLMC GOLD PCOL C37317 7 £3-01-2088
42236 FHLMC GOLD PCOL C37681 7 83-01-2038
524 FHLMC GOLD POOL C32466 6.5 11.01-2028
7,581 GNMA PODL #781324 5ER 2031 7% DUE  67-15-2031 REG
1,220 FMMA PODL #557188 7.5% DUE 10-81-2030 REG
3,036,319 FEDERAL HOME LM MTG CORP MULTICLASS MTG PARTN POOL #E01538 5% 12-09-2018 BED
1,110,334 FiMA POOL #728585 4.5% 07-01-2018 BED
-4,679,625 FNMA SINGLE FAMILY MORTGAGE 4.5% 15 YEARS SETTLES JULY
220,232 GNMA POOL #347161 SER 2026 6 5% DUE  03-15-2028 REG
266,058 FNMA POOL #828499 4.5% 06-01-2035 BEQ
1.524,066 FHMA POOL #878134 5.5% 04-01-2036 BEC
111,288 GNMA POOL #587171 7% 07-15-2032 BEG
98,810 FNMA PODL #872143 6% 10-01-2036 BEQ
-14.483 750 FHLMC 15 YEAR GOLD PARTICIPATION CERTIFICATE (PC) 5 15 YEARS SETTLES JULY
43,836 FNMA POOL #786257 5.5% 07-01-2018 BEQ
82,215 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POQL #G1-8160 5% 11-01-2621 BEC
98,691 FHLMC GOLD ETET04 6 05-01-2014
825,569 FNMA POOL #256385 6% 08-01-2016 BEQ
725,852 FNMA POOL #256157 5.56% 03-07-2036 BEQ
8,335402 FNMA SINGLE FAMILY MORTGAGE 5% 30 YEARS SETTLES AUGUST
853,373 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #B1-5383 4 5% 068-01-2018 BEC
342 530 FNMA POOL #739523 5% 07-01-2018 BED
239,603 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POCL #B1-1738 4 5% 05-01-2018 BED
5,767 500 FNMA SINGLE FAMILY MTG 5 15 YEARS  SETTLESJUL
41,003 FNMA PGOL #555288 7% 11-01-2847 BEG
350,696 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #G0-B085 5.5% 10-01-2035 BEC
180,591 FHMA POOL #750554 4.5% DUE 6%-07-2018 RES
45,845 FNMA POOL #254308 6.5% DUE 05.01-2017 REG
1,032,474 YO FNMA REMIC SER 350 CL 2 83012034
8,712,704 FNMA PGOL #743442 5.5% 12-01-2635BEC
10,582,257 FNMA POOL #888152 5.5 DUE 04-01-2037 REG
36,018 FNMA POOL #727452 4% 68-01-2018 BEG
34,380 FNMA POOL #725100 5.5% 11-01-2018 BEG
2,121,798 FhMa POOL #528021 5.5 DUE 61-01-2037 REG
2,433,966 FNMA PGOL #725700 4% 67-01-2019 BEG
668,474 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #31-1381 5% 04-01-2021 BEG
33,823 GNMA POOL #528671 SER 2031 6% DUE  11-15-2031 REG
45854 FNMA PGOL #766312 5.5% 03-01-201$BEG
FIT 083 FNMA POOL #889984 5% 03-01-2637 BEG
615,008 FEDERAL HOME LW MTG CORP MULTICLASS MTG PARTN POCL #B1-38(1 4.5% 04-01-2018 BEC
14,774 GNMA POOL #581082 SER 2032 8% DUE  02-15-2032 REG
2,384 GNMA POOL #786546 7.5% DUE 84-15-2027 REG
2,222,133 FNMA PREASSIGN 00032 5.5 12-25-2033
353,541 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #B14393 4.5% 11-01-2019 BEC
34,221,545 FNMA 30 YEARS SINGLE FAMILY MTG 6 38 YEARS SETTLES JUL
19888868 FHLMC MULTICLASS SER 2883CLDR S 11152019
75651 FNMA POOL #867222 5.5% 16-01-2017 BEG
62,498 FNMA POOL #568483 5.5% 10-01-2817 BED
476,197 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #G1-8150 5% 08-01-2021 BEQ
491,233 FEDERAL HOME LN MTG CORP MULTICLASS MTE PARTN POOL #00-3750 5% 11-01-2021 BED
243.45¢ FEDERAL HOME LN MTG CORP MULTICLASS MTGE PARTHN POOL #J9-3717 5% 12-01-2021 BEQ
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Asset Category

Share/Par Value

Fixed [ncome
Fixed ncome
Fixed Income
Fixad Incame
Fixed Incame
Fixed Incame
Fixed Incoma
Fixad Income
Fixad Income
Fixed Income
Fixed Income
Fized Income
Fized income
Fixed income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed [rncome
Fixed ncome
Fixed theame
Fixed thoome
Fixed incame
Fixed Incame
Fixed Incame
Fixed Income
Fized Income
Fixed Income
Fixed Income
Fixed Income
Fized Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Freed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Mmeome
Fixed Income
Fixed Income
Fixed tncome
Fixed Income
Fixed ncame
Fixed noame
Fixed tncame
Fixed noome
Fixed thoame
Fixed thcome
Fixed Income
Fixed noome
Fixed thoome
Fixed income
Fixed Incame
Fixed Incame
Fixed Incame
Fixed Income
Fixed Incame
Fixed Income
Fixed Income
Fixed Incame
Fixed Income
Fixed Income
Fixed Income
Fixad Income
Fixad Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixzed Income
Fixed Income
Fixed Income
Fixed Income
Figad Income
Fixad Income
Fixad Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fized Income
Fixad Income
Fixed Income
Fixed Income
Fixed Income
Fited Incoms
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income

486,831
446,888
400,040
3,069,237
13,549
220,447
1,805,542
84,276
60,537
1,183,631
62,206
931,572
570,611
644,694
30,177
35614
813816
2818222
47,798
93633
61,154
475,508
129,946
49,074
103,381
88,965
1,698,332
30,266
7.517 583
453,357
81,143
1,019,564
£8,993
366,324
74,580
1,475,600
51,367
397,753
933465
1,000,098
263,270
4,900,000
211,001
110,223
450,969
4213
15,947
5473
357,750
574,843
13,709,390
3,783 763
282,353
852,331
257 808
3,517,808
8.775.261
48,676
2422134
302,922
4425534
2483077
15,424,920
4,267,243
6,874,775
3,565,165
6,253,228
16,242,384
7,663,080
1,744,302
2,341,346
35,302,013
5775821
4,137,305
3,431,428
17,119
341,083
25,995
27,000,600
5248715
2,205,279
2,085.739
436,319
823,785
416,402
16,500,000
19,580,000
2,350,000
6,300,000
13.280
9,200,000
190,000
1,600,008
60,030,000
455202
4,900,000
1,800,000
10,000,000
6,760,000
34,600,000
171,254

Market Vatue

Asset Description

470,566 FEQERAL HOME LN MTS CORP MULTICLASS MTG PARTN POOL #J0-3702 5% 16.01-2021 BEO
454 803 FNMA POOL #545762 6.5% DUE 07-01-2032 REG
374,833 FNMA POCL #910828 5 DUE 02-01-2037 REG
2,977 498 FNMA PQOL #745734 5% 01-01-2021 BEC
13,817 GNMA POOL #364878 § 5% DUE 01-15-2024 REG
213,210 FEDERAL HOME LM MTG CORP MULTICLASS MTS PARTN POOL #G1-1933 5% 04-01-2021 BEC
1,723,144 SHMALL BUSINESS ADMIN GTD PARTN CTFS SER SBIC-PS 2004-104 4,504 62-01-2014 REG
83,066 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #C8-6570 7% 04-01-2632 BEQ
62,484 FEQERAL HOME LN MTG CORP MULTICLASS MTG PARTM POQL #C4-7185 7% 0201-2831 BEQ
1,067,134 FNMA POOL #668212¢ 5.5% 07-01-2036 BED
66,027 FNMA PCOL #878352 5.5% 03-01-2036 BEQ
940,638 FNMA POOL #8317356.5% 08-01-2038 BEQ
663,811 FNMA POOL #899983 6% 05-01-2836 BEQ
623,156 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTH POOL #40-4009 5% 12.01-2021 BED
29,841 FNMA POOL #545855 5.5% 09-61-2817 BEQ
94,532 FHMA POOL #7885561 5.5% 02-81-2019BEC
821.532 FHMA POOL #893572 6.5% 06-01-2038 BEC
2,532,109 FHMA POOL #745735 5% 02-81-2021 BEO
49,2656 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #06-6745 7% 04-01-2032 BEC
96,510 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #06-7305 7% 05-01-2032 BEC
58,011 FNMA PODL #745586 5.5% 06-01-2026 BEO
458,984 FEDERAL HOME LM MTG CORP MULTICLASS MT3 PARTN POOL #G1-2000 $% 04-01-2021 BEQ
130,882 FNMA PODL #256335 6% 07-01-2016 BEC
48,527 FNMA PODL #620601 5.5% DUE 03-01-2017 REG
193,157 GNMA POOL #570881 SER 2032 6% DUE  01-15-2032 REG
97,863 FNMA POOL #678485 5.5% 01-09-2018 BEOQ
1,064,638 FNMA POOL #254836 4% 07 -01-2010 BED
23,923 FNMA POOL #687874 5.5% 03-01-2018 BEO
7,266,420 FEDERAL HOME LN MTG CORP MULTICLASS MTG FARTM PDOL #G1-2452 5% 12-01-2021 BEC
447 876 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN PDOL #J0-3894 5% 11-01-2021 BEC
63,022 FEDERAL HOME Ll MTG CORP MULTICLASS MTG PARTN POOL #C6-8061 7% 06-01-2032 BED
70,227 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTH POOL #B1-5067 4.5% 06-01-2018 BEC
0,480 FHLMC GOLD E87653 6.5 62012017
348,508 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #G1-1628 4 5% 11-01-2019 BEO
76,195 FHLMC GOLDEQLO76 6.5 05-01-2016
1,392,930 FHLMC MULTICLASS SER 2888 CLTYS  12-15-201¢
49,658 FNMA POOL #881635 5.5% (02-01-2038 BEOC
384,694 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POCL #J0-0728 5% 12-01-2020 BEQ
524,199 FNMA POOL #878533 6% 03-01-2035 BEC
937,893 FNMA POOL #894771 5% 12-01-2036 BEQ
280,398 FHLMC GOLD EQ1097 6.5 02-01-2017
4,454,404 FHMA SINGLE FAMILY MORTGAGE 4.5% 30 YEARS SETTLES AUGUST
212,183 FHLMGC GOLD E0Q1140 6 05-01-2097
112,277 FNMA POOL #619548 6.5% DUE 05-01-2032 REG
458,977 FNMA POCL #254346 6.5% DUE 06-01-2032 REG
4,287 FMMA POCL #643091 6.5% DUE 05012032 REG
18,437 FHLMC GOLD C&7648 7 05-01-2032
5,380 GMMA POOL #468609 SER 2031 7% DUE  ©9-15-2031 REG
363,839 FHLMC POCIL #7852343 ADJ RT 08-01-2024
584,122 FNMA POOL #323357 ADJ RT DUE 07-1-2027 REG
13,255,875 FNMA POOL #735600 5.5% 05-01-2035 BEO
3.747 868 FNMA POOL #599320 4 682% 03-01-2033 BED
287 066 FNMA POOL #535384 ADJ RT DUE 07-21-2029 REG
643,628 FNMA REMIC TR SER 1997-20 CL FB 6.04 GTOMTG PASS THRU CTF DUE 03-25-2027 REG
265,718 FNMA POOL #545358 6 451% DUE 09-01-2037 REG
3,529,500 GNMAN PODL #081185 SER 2024 ADIRT  12-20-2034
8677481 FNMA POOL #735661 5.5% 12-01-2017 BEQ
48,600 FNMA PCOL #251504 6% DUE 08-01-2008 REG
2.461,764 FNMA POCL #8280656 ADYS RT DUE 06-01-2035 BEQ
310,351 FNMA POOL #555255 ADJS RT DUE 84-01-2048 REG
4410001 GNMA POOL #086947 FLTG RT 3.75% 656-20-2634 BEQ
2,445,980 FHLMG POOL #182616 AQY RT 11.01-2034
415,702 MO FHLMC MULTICLASS FHLMC-3318 8 05-15-2037
4308636 FNMA POOL #834447 5.914% 09.01.2088 BEC
6,831,945 FHMA POOL #806556 4.554% 02-01-2035 BED
3,497 200 FHLMC POCL #18-1661 ADJ RT 04-01-2034
6.234.462 FHLMC MULTICLASS SER 2438 CLLE S5 04-15-2017
15,705,248 FNMA POOL #357B55 5.5% 06-01-2035 BEC
7.493,16¢ FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POCL #84-7473 5.635 12-01-2035 BEQ
1,734,152 FNMA REMIC TR 2005-70 CL-KB 5.5 05-25-2035
2,327,758 FHLMGC MULTICLASS SER 5.5 05-15-2035
1,087,443 11D FNMA 00 DB0FNRAZ70425BERMBS REMIC ADJBL 04-25-2037
1,539,545 110 FNMA REMIC SER 377 CL 2 09-25-2036
4,158,721 FMMA 06-53 BA 5 DUE 02-25-2027 BEQ
3,106,253 FNMA REMIC SER 200570 CL-GA 5.5 12-25-2034
17,085 FNMA PREASSIGN 00257 5.75 08-25-2034
311,769 FNMA PREASSIGN 00533 3.31 02-25-2032
30.681 GNMA POOL #780985 SER 2008 8% DUE 12-15-2068 REG
26,704,674 FNMA 30D YEARS SINGLE FAMILY MTG6 30  YEARS SETTLES JUL
8,169,107 FNMA POOL #835515 ADJ RT DUE 08-01-2035 BEQ
2,303.304 FiMA POOL #745930 7.5% (09-61-2035 BEC
2057510 FiMA POOL #791580 4.849% 10-01-2034 BED
443,806 FHLMC POQOL #848785 ADJ RT 03-01-2027
822672 FNMA REMIC TR 2005-84 CL-XK5.75 08-25-2023
431,385 FNMA PCOL #53498% ADJ RT DUE 08-01-20628 REG
18,412,352 GNMA TBA POOL 6% 30 YR JUL
19,286,300 FMMA 15 YEARS SINGLE FAMILY MTG 5.5 SETTLES JUL
2,321,583 FNMA TBA 30 ¥R PASS-THROQUGHS 8530 YEARS SETTLES JUL
6,649,875 FNMA 30 ¥R PASS-THROUGHS 5.5 30 YEARS SETTLES AUG
13,890 GNMA POCIL #552824 SER 2032 7.5% DUE  08-15-2032 REG
9,083,630 FNMA 30 YEAR PASS-THROUGHS 6% 38 YEARS SETTLES AUGUST
98,465 FHLMC 36 YEAR GOLD PARTICIPATION CTF  (PC) 5.5 15 YEARS SETTLES JUL
1,606,498 FHLMC GOLD 15 YEARS SINGLE FAMILY 6 15 YEARS SETTLES JUL
56,296,819 FNMA SINGLE FAMILY MORTGAGE 5% 30 YEARS SETTLES JULY
449572 FHLMC GOLD G11245 5.5 03-01-2017
4,588,154 FHMA SINGLE FAMILY MORTGAGE 5% 30 YEARS SETTLES AUGUST
1,815,188 FiMA 30 YEAR PASS-THROUGHS & 5% 20 YEARSSETTLES AUGUST
9,652,500 FHMA SINGLE FAMILY MTG 515 YEARS  SETTLES JUL
6,804,686 GNMA |20 YR SINGLE FAMILY PASS-THRU(SF} 6.5 30 YEARS SETTLES JUL
33,367.375 FNMA 30 YEAR PASS-THROUGHS 5.5% 36 YEARSSETTLES JULY
179,317 GNMA POOL #4860657 SER 2001 7.5% DUE 024152031 REG
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Fixed tncome
Fixed Income
Fixed Income
Fixed ncome
Fixed Income
Fixed Income
Fixed ncome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed ncome
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4,840,684
46612
11,841

849882
868 502
2684 615
257,048
410077
848,928
1,183
4,035
34,800,000
2,460,450
35,448
173,988
1,859,247
11,365
75.820
156,674
20,484
102,738
23997
14,103
17,483
6607
55,529
-500,000
850,464
12,715
39,212
7,423
31,185
215,125
2,800,000
225,408
330,379
1,691,763
597 968
5587
42,104

a

3475
3.034
238,639
55.747
1,860,289
0
213297
136,376
476,671
258,650
1,000,000
65,304
38,000,000
114,902
7,109
947,953
2,130
26513

125,200
116,316
807,138
383625
9T
1,137,465
653,954
5,406
346,493
18.G630
21,085
17,559
2.85%
7.339
158,232
464,924
16,865
3,740
965
770,970
582644
481
978,688
71684
4,236
18,893
442
3411
3,000,000
308,401
244775
2,859
5.080
235,299
288,148
376613
198,488

4,823,693 FMMA POOL #913880 5.513% 02-01-2037 BEOC
47,363 FNMA POOL #759343 6.5% 01-01-2034 BEO
12,490 GNMA POCL #584370 7 5% 04-15-2032 BEQ
804,830 GNMA POOL #6412364 5% 05-15-2035 BEQ
822 463 GNMA POOL #843356 5% 06-15-20G35 BEO
2,542,304 GNMA POOL #844962 5% 06-15-2035 BEQ
253,750 FECERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #81-7260 5.5% 11-01-2012 BEC
403,175 FEDERAL HOME LN MTG CORF MULTICLASS WTG PARTN POOL #B1-9443 5.5% 07-01-2015 BEC
803,327 GNMA POOL #631238 5% 06-15-2035 BEC
1.238 GNMA POOL #781481 B3ER 2032 7.56% DUE  01-15-2032 REG
4,221 GMMA POOL #587027 SER 2032 7.5% DUE  (4-15-2032 REG
24,479,358 FNMA 30 YEARS SINGLE FAMILY MTG6 30 YEARS SETTLES JUL
2,478,666 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #1J-1444 5.072 01-01-2037 BEC
36,648 FHLMC GOLD GR1391 7 04-01-2032
175,048 GNMA POCL 8490204 SER 2014 6% DUE 04152014 REG
1,760,698 GNMA PODL #631241 5% (6-15-2035 BEC
11,769 FMMA POOL #436781 7% DUE 12-01-2024 REG
76,281 GNMA PODL #457596 SER 2014 6% DUE  04-15-2014 REG
157 626 GNMA PCOL #507428 SER 20146% OUE  06-15-2014 REG
21244 FNNMA POOL #573855 7% DUE 0301-2031 REG
107,587 GNMA POOL #781523 5ER 2032 7 5% DUE  06-15-2032 REG
23,920 FNMA POOL #£445812 6% DUE 11-01-2026 REG
14,687 GNMA POOL #781548 7% 11-15-2032 BEO
18,223 GNMA POOL 8781328 5ER 2031 V% QUE  08-15-2031 REG
6,884 GNMA POOL #549684 SER 2031 7% QUE  05-15-2031 REG
57.498 FNMA POOL #212060 7 GTD MTG PASS THRU CTF DUE 06-01-2023 REG
432,500 FMMA 15 YEARS SINGLE FAMILY MTG 55 SETTLES JUL
858,73¢ FNMA POOL #900135 6.5% DUE 09012036 REG
12,977 FNMA POOL #535708 6.5% DUE 02-01-2031 REG
40,022 FHLMC GOLD E87923 6.5 02-01-2017
7,487 GhMA POOL #575427 SER 2016 6% DLUE 11-15-2016 REG
31,084 FiMA POCL #254585 5.5% 12-01-2012 BEC
212,728 FNMA POOL #862083 5.5% DUE 08-01-2017 REG
9,504,058 GNMA | SIMGLE FAMILY MORTGAGE 5.5% 30 YEARS SETTLES JULY
223,878 GNMA PODL #781012 SER 2014 55% DUE  04-15-2014 REG
320721 GNMAIIPQCL #02713 SER 2028 6% DUE  02-20-2029 REG
1,832,920 FNMA POOL #725206 5.5% 02-01-2034 BEC
804,650 FMNMA POCL #545261 5.796% DUE 11-01-2011 REG
5,784 FNMA POCL #205807 7% DUE 03-01-2023 REG
43,584 FNMA POOL #216033 7% DUE 068-01-2023 REG
O FHMA SINGLE FAMILY MORTGAGE 5% 30 YEARS SETTLES JULY
3,452 FHLMC POOL HESTE81 8.5 09-01-2012
3,051 FHLMC GOLD ESGT91 6.5 05-01-2008
231,215 FNMA POOL #5568680 5.5% 11-01-2033 BEOQ
56,947 FHLMC GOLD EESE726.5 04-01-2G13
1,851,667 FNMA POOL #735649 6% 12-01-2G32 BEC
O FNMA POOL #745832 6% 04-01-2021 BEC
203,287 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN PODL #E0-1806 4.5% 04-01-2019 BEC
129,485 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #G1-8052 4.5% 05-01-2020 BEQ
433,880 FNMA POOL #797632 4 5% 08-01-2035 BEG
257 506 FNMA REMIC BER 200570 CLNASS 08-25-2035
990,625 FHLMC 30 YEAR GOLD PARTICIPATION CERTIFICATE {PC} 6 30 YEARS SETTLES JULY
64,666 FMNMA POOL #675377 5.5% DUE 01-01-20918 REG
36,646,250 FNMA 30 YEAR PASS-THROUGHS 5.5% 30 YEARSSETTLES JULY
118,169 FNMA POOL #323173 8% DUE 02-01-2013 REG
7.228 FHLMC GROLUP #E63458 6.5 MTG PARTN CTF  DUE 03-01-2011 REG
880,649 FiMA POOL 4745140 5% 11-01-2035 BEQ
2,174 FiNMA POOL 8457615 6.5% DUE 06-01-2023 REG
26,516 FiMA POCL #440730 8% DUE 12-01-2028 REG
7.085 GMMA POOL #434026 SER201365% DUE 10152013 REG
7,712,496 FHLMC 30 YEAR GOLD PARTICIPATIONCTF  (PC) 5.5 30 YEARS SETTLES AUG
5,787 FiNMA POCL #505832 8.5% DUE 07-01-2023 REG
2,712 FHLMC GOLD E20064 5.5 01-01-2008
68,267 FiMaA POOL #516239 8% DUE 08-61-2014 REG
124,797 FNMA POOL #452520 6% DLUE 12-01-2028 REG
121,229 FHIMC GOLG G30157 7 O7-01-2019
878,277 FMMA POOL #725946 5 5% 11-01-2034 BEQ
365,723 FEDERAL HOME LN MTG CORF MULTICLASS MTG PARTH POOL #G1-1618 4.5% 05-01-2018 BEQ
835 FNMA PODL #553386 6 5% DUE 10-01-2030 REG
1,130,796 FMMA POOL #723162 6% 02-01-2034 BEO
614,479 FNMA POCL #3828346 5% 07-01-2035 BEO
5518 FMMA POOL #483433 6.5% DUE 67-01-2028 REG
335,863 FNMA POOL, #254861 4% 08.01-2010 BED
19,439 FHLMGC GROUP #E64603 8.5 MTG PARTN CTF  DUE 86-01-2011 REG
21875 FNMA POOL #535195 7% DUE 0301-2030 REG
17,873 GMMA POCOL #464242 SER 20128.5% DUE  10-15-2013 REG
2922 GMMA POOL #421858 SER 2011 8.5% DUE  04-15-20711 REG
7,580 FHLMC GROUP #054295 7 MTG PARTHM CTF  DLIE 08-01-2024 REG
160,003 FNMA PODL #440685 6% DUE 11-01-2018 REG
450,985 FNMA POOL #357327 5% 01-01-2018 BEQ
11,044 GNMA POCL #405755 SER 2011 8.5% DUE  04-15-20711 REG
3,828 GNMA POOL #457788 SER 20136 5% DUE  08-15-2043 REG
925 FHLMGC GROUP #E£6-3833 6.5 MTG PARTN CTF DUE 64-01-2011 REG
747,917 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #E01538 5% 12-01-2018 BEC
555,167 FNMA POOL #729585 £.5% 67-01-2018 BEG
484 FHLMGC GOLD EGG233 6.5 08-01-20608
945,360 FNMa POOL #888817 5.5% DUE 11-01-2036 REG
66,518 FNMA POOL #782554 4% 06-01-2G19 BEC
4,307 FHLMC GROUP #E63794 6.5 MTG PARTNCTF DUE 04-01-2011 REG
19,208 FHLMC PODL #E62144 6.5 12-01-2010
442 FHLMC POCL #E7 1454 6.5 07-01-2008
3,582 GNMA PDOL #165809 SER 2016 8% DUE  06-15-2016 REG
2,509,666 FMMA SINGLE FAMILY MORTGAGE 5% 30 YEARS SETTLES AUGUIST
293,857 FNMA POOL #555745 4.5% 09-01-2018 BEC
232,930 FEDERAL HOME LM MTG CORP MULTICLASS MTG PARTM POOL #B1-3870 4.5% 05-01-2019 BED
2875 FHLMC GOLD ESTT46 6.5 03-01-2009
5,200 GHNMA POOL #456835 BER 2M36.5% DUE  06-15-2013 REG
227,720 FEDERAL HOWE LN MTG CORP MULTICLASS MTG PARTH PODL #B1-2868 4 5% 0501-2019 BED
285,207 FNMA 997 AB & 02-25-202%
355,264 GhlA POOL #504791 5.5% 11-15-2033 BEC
168,684 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTH POCL #81-4740 4.5% 05-01-2019 BED
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Fixed Income 2,800,008 2,823,626 FNMA 30 YEAR PASS-THROUGHS 5.5% 30 YEARSSETTLES AUGUST
Fixed Income 1] 0 FHMA POOL #745833 6% 01-01-2021 BEQ

Fixed Incomeg 35352 35,786 FidMiA POOL #725424 5.5% 04-01-2034 BEQ

Fixed Incomeg 2,350,084 580,804 1O FNMA REMIC SER 378 CL 19 12-31-2040

Fixed lncome 105,386 108,352 GhMA POOL #448678 SER 2043 6% DUE 68-15-2013 REG

Fixed Income 13,846 14,337 FNMA POOL #190295 7% DUE 12.01-2024 REG

Fixed lncome 31.538 32,985 FNMA POOL #252570 6.5% DUE 07-01-262% REG

Fixed income 188741 188,837 FNMA POOL #7356191 5.5% 03012020 BEQ

Fixed Income 2,000,000 1,873,750 FHLMC GOLD SINGLE FAMILY 5% 30 YEARS SETTLES AUGUST
Fixed [ncome 2404 2,445 GNMA POOL #408813 SER 2010 65% DUE  10-15-2010 REG

Fixed Income 9864 10,028 FHLMC GROUP #G10480 6.5 MTG PARTNCTF DUE 03-01-2011 REG
Fixed income 456 471 FHLMC GOLD CO0371{ 7 0%-01-2024

Fixed [ncome 459,624 496,866 FNMA REMIC SER 20041 CLARSS -25-2035

Fixed [ncome 210,000 207 751 FNMA POOL #355859 6% 06-01-2037 BEQ

Fixed [ncome 1.009 1,054 FNMA POOL #534885 7.5% DUE 05.04-2030 REG

Fixed Income 58,862 57,968 FiMA POOL #782722 5.5% 08-0i-2034 BEQ

Fised Income 140,645 133,688 FiNMA POOL #323847 5.5% DUE 07-01-2014 REG

Fixed Income 970,000 241,412 FHLMC MULTICLASS SER 2531 CLHN S 12-15-2017

Fixed Income 75,810 73,382 FiMA POOL #789585 5.5% 07-01-2034 BEO

Fixed Income 187,667 185663 FiNMA POOL #959988 £% 06-01-2037 BEO

Fixed Income 166,000 102678 FHMA POOL #918538 7 DUE 06-01-2037 REG

Fixed Income 35074 35,761 FHLMC GROUP $E00430 6.5 MTG PARTH CTF  DUE 05-01-2041 REG
Fmed Income 2675 2,764 FHLMC GROUP #CO0320 7 MTG PARTN CTF  DUE 05-01-2024 REG
Fired Income 10,424 480 2,794,250 FNMA POOL #844809 5% 11-01-2035 BED

Fixed Income 1,500,600 1,423,125 FNMA SINGLE FAMILY MORTGAGE 4.5% 15  YEARS SETTLES JULY
Fixed Income 292548 282,545 FNMA POOL #999999 5 5% 02-01-2037 BED

Fixed Income 970468 242,133 FEDERAL HOME LM MTG CORP MULTICLASS MTG PARTN POOL #78-2987 4,777 01-01-2035 BEQ
Fixed Income 11,223 11,465 FHLMC GROUP #EE3866 6.5 MTG PARTM CTF  DUE 04-01-2011 REG
Fixed Income 227365 220,074 FNMA POOL #255225 5 5% 06-01-2024 BEQ

Fixed Income 4000860 3,865,000 FNMA SINGLE FAMILY MTG 5 15 YEARS SETTLES JUL

Fixed ncome 27,158 26855 FNMA POOL #555489 5.5% DUE 0591-2018 REG

Fixed [ncome 142,469 133,776 FNMA POOL #6808386 4 5% (1-01-2018 BED

Fixed [ncoma 302 843 293,587 FMNMA POOL 8731523 5% 07-01-2018 BED

Fixed [ncome 719,785 712,780 FiiMA PREASSIGN 00032 5.5 12-25-2033

Fixed Income 02 433 585,981 FiNMA POOL #999939 5% (7-01-2037 BEC

Fixed Inoome 45158 43,721 FidMA POOL #7B7060 5.5% (7-01-2034 BEQ

Fixed [noome F79405 771.347 FidMA REMIC SER 200432 CLAQ S5 01-25-2034

Fixed Income 1,858 2,040 GNMA POOL #562087 74 06-15-2031 BEQ

Fixed Income 28,794 26,753 FEOERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #81-3428 4% 04-01-2018 BEQ
Fixed Income 880,824 873,073 FEDERAL HOME LM MTS CORP MULTICLASS MTS PARTN POCL #15-0734 5.341 84-01-2036 BED
Fixed Income 444 182 441786 FHLMC MULTICLASS SER 2877 CLPA S5  07-15-2033

Fixed Income 809,129 808,264 FNMA POOL #545378 5.506% DUE 12-04-2011 REG

Fixed Income 1,681,751 451,038 110 FNMA SERIES 363 CLASS 2 14-61.2035

Fixed Ingome 3,007 480 2,814,551 FMMA POOL #735385 5.5% 02.01-2035 BEQ

Fixed Income 2,311,096 2,237 568 FNMA PODL #745412 5.5% 12.01-2035 BEQ

Fixed Income 579,200 560,282 FEDERAL HOME LN MTS CORP MULTICLASS MTG PARTM POOL #J0-0147 5% 10-01-2020 BEQ
Fixed Ingome: 23,827 24681 FNMA POOL #849837 79% 07.01-2032 BEQ

Fixed lncome TBR.357 2086493 /O FNMA SMBS TR 000367 CL 2 01-25.2036

Fied Income 968,194 953,103 FMMA POOL #9959595 5 5% 02-01.2037 BEQ

Fined Income 145685 141,156 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #G1-1742 5% 07-01-2020 BEQ
Fined Income 14,288 14,538 FNMA POCL #841304 6.5% DUE 08-01-2082 REG

Fixed Income 5661 5,756 FHLMU GROUP #E80073 6.5 MTC PARTN CTF  DUE 68.01-2010 REG
Fixed lncome 615618 63,824 FNMA POCOL #652840 7% OF 01-2032 BED

Fixed lncome 590,134 573,140 FNMA REMIC TR 2004 80 CL-LB 5 64-25-2034

Fixed Income B7B.0688 870,550 FNMA SER 200527 CL PC 5.5 65-25-2034

Fixed Income 931,572 340,636 FHNMA POOL #8317 35 6.5% 068-01-2638 BEQ

Fixed Income 1681312 1,622,339 FNMA POOL #306851 5.5 DUE 61.01-2037 REG

Fixed Income 357,945 358,700 FNMA POOL #725929 56.04% 04.01-2008 BEQ

Fixed Income B5.647 85,911 FEDERAL HOME L MTG CORP MULTICLASS MTG PARTN POOL #45-0823 6% 07-01-2038 BEQ
Fixed Income 512,050 569,048 FiMA PODL #7 25704 6% 68-01.2034 BED

Fixed Income 225981 215,306 FiMA POOL #725540 4. 5% 16-01.2018 BEO

Fixed Income 650,094 647916 FHLMC MULTICLASS SER 2825 CL WP 55 06-15-2015

Fixed income 1,178 1.204 FHLMC GROUP #E£6-2338 6.5 MTG PARTN CTF DUE 982-01-2011 REG
Fixed ncome 1,748,652 1622644 FMMA POOL #725708 4% 07-01-201¢ BEO

Fixed (ncome 978412 245083 FrMA POOL #303045 5.5% 12-01-2036 BEO

Fixed (ncome 247 310 FMA POOL #567170 7.5% QUE 02-01-2031 REG

Fined ncome 53,960,000 53,310,442 FRMA 30 YEARS SINGLE FAMILY MTG &30 YEARS SETTLES JUL
Fixed tncome 846 263 FNMA POOL #506547 6.5% DUE 07-01-2028 REG

Fixed tncome 223 233 FNMA POOL #558609 7.5% DUE 10012030 REG

Fixed come 973035 938,940 FrMA POOL #9067365 5.5 DUE 0-01-2037 REG

Flxed Income 25,062 25,767 FridA POOL #791930 5.5% 0B-01-2012 BEQ

Fixed Income 654 828 653,002 FiMa REMIC SER 2005110 CLGH S5 06.25-2018

Fixed Income 533,838 513,715 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTM POOL #31-1720 4.5% 08-01-2624 BEO
Fixed Income 30,897 285563 FEDERAL HOME LW MTG CORP MULTICLASS MTG PARTM POOL #B1-8684 4.5% (1 (1-2026 BEOQ
Fixed Income 2738 2,837 FM&A POONL #627713 7% DUE 02-61-2032 REG

Fixed Income 714 746 FNMA POCL #561035 7.5% DUE 12-61-2030 REG

Fixed Income TH0.000 784,048 FNMA PREASSIGN 60886 £.022 14-25-2010

Fixed Income 136,118 139,497 FNMA POOL #566215 £ 5% DUE 03-01-201% REG

Fixed Income 3,490,963 3,376,145 FNMA PODL #745735 5% (3-01-2021 BEQ

Fixed Income 415475 401,735 FMMA PODL #847447 £.5% 11-01-2035 BEQ

Fixed Income 410,840 397 2564 FNMA PODL #255033 5.58% 11-04-2038 BEQ

Fixed Income 69,118 367845 FNMA PODL #8851147 6% 06-01-2031 BED

Fixed Income 13,400,000 12.922625 FiNMA 20 YEAR PASS-THROUGHS 5.5% 30 YEARSSETTLES JULY
Fixed Income 58,626 66,962 FHLMC MULTICLASS SER 2661 CLBH 4.5 05-15-20M7

Fied Income 308442 238,249 FNMA POOL #833058 5.5% 09-01-2035 BED

Fixed Income 893,924 864,262 FNMA POOL #842074 5.5% 09-01-2035 BED

Fixed Income IBA70 36,616 FNMA PODL ¥806506 5.222% 10-01-2044 BEQ

Fixed Income 1,000,100 964,585 FNMA POOL #908338 5.5 DUE 04-01-2037 RES

Fixed Income £00.058 578,751 FNMA PODL #914752 55 DUE 04-01-2037 RES

Fixed Income 438,867 425683 FNMA POOL #557389 5% 10-01-2017 BEQ

Fixed Income 1,000,000 930,625 FHLMC 30 YEAR GOLD PARTICIPATION CERTIFICATE {PC) 6 30 YEARS SETTLES JULY
Fixed Income ¥1.996 69,843 FMNMA POOL #729814 5% 01-01-2012 BEQ

Fixed Income 485045 4569006 FNMA POOL #255933 5.5% 11-01-2035 BEQ

Fued Income 105742 102,575 FNMA POOL ¥648905 5% 10-01-2017 BEQ

Fixed Income B7.208 84,521 FNMA PODL #792432 5% 10-01-2018 BED

Fixed Income 20,407 18,782 FHLMC GOLD C24461 5.5 24-01-2029

Fixed Income 222010 218,537 FNMA POOL ¥644755 5 5% DUE 05012017 RES

Fixed Income T41.738 733650 FNMA POOL #516467 5.5% DUE 12.01-2016 REG

Fixed Income 33,822 32,807 FNMA POOL ¥685000 5% 04-01-2018 BEC

Fixed Income 173687 177,728 FNMA POOL 8619957 5.5% 12-01-2016 BEO

Fixed lncome 118215 115,838 FiiMA POOL #5632152 5.5% 03-01-20H7 BEO



Asset Category
Fixed [ncome

Fixed ncome
Fixed incoms
Fixad Inoome
Fizad Income
Fized Incoms
Fized Incoma
Fixed Incorna
Fixad Income
Fixad Income
Fixed Incorne
Fixed Income
Fixed Income
Fixed income
Fixed Income
Fixed Income
Fixed lncome
Fired [noome
Fixed ncome
Fixed [ncome
Fixed Income
Fixed Income
Fixed [ncome
Fixed [ncome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Incoms
Fixed Incame
Fized Inoome
Fixed Income
Fized Income
Fixad Income
Fited Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixad Income
Fixed Income
Fixed Incame
Fixed ncome
Fixed Incame
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed ncome
Fixed Incoms
Fixed Incomse
Fixed [ficome
Fixad tnoome
Flxed theame
Fixed Income
Flxed tncame
Fixed tncome
Fixed Income
Fixed Income
Fixed income
Fixed Incoms
Fixed income
Fixed Incoms
Fixad Income
Fixed Income
Fixed Income
Fixed Income
Fixad Income
Fixad Income
Fixed Incoms
Fixad income
Fixed Incoms
Fixad Income
Fixed Ingonme
Fixed Incoms
Fixed Incoms
Fixed Income
Fixed Incoms
Fixed Incoms
Fixed Incoms
Fixed incoms
Fixed [ncoms

ShareiPar Value
58,503
96,554

185,300
686226
33,317
269,876
33,080
16.241
134,869
183577
3817
435,000
84592
52,764
43,000,000
23,330
51,859
105.423
238,259
1,083,255
871519
4,812
110,688
1,585,934
855,421
3,834,302
304,325
1,000,000
105,586
43427
291,662
47414
204,028
20,884
344725
382,580
79862
£8,358
5,107,844
139,803
792,908
92,052
689,177
1.024,790
313180
51.443
129,355
384 566
1,167,256
£05,952
58,194
942,830
38,1685
17,832
806,729
4,528 534
44,795
3,517,604
50,6598
324,922
304,219
5,254,072
35,501
112,404
140,344
3,332,242
135,149
10,000,000
35,372
1.347.591
967,335
8,000,000
16,744
52279
57,068
201,593
133,254
210478
220,540
§,538
28552
1.987,185
137,242
195,965
59218
291 419
11613872
€62 888
1.063
28,234
13426
864,435
38,225
41,265
664,580
252,714
1,214
335,740
207,800
126,324
85,206

Market Malue Asset Description

58,261 FNMA POOL #611969 5.5% 11-01-2016 BEQ
96,372 FHLMC GOLD C25412 6 04-01-202¢
154,803 FHLMC GOLD C09316 6 03-01-2032
886,602 FEDERAL HOME LN MTG CORP MULTICLASS MTG FARTN POOL #C6-2694 6% §1-01-2032 BEQ
32,257 FNMA POOL #776376 5.5% 05-01-2034 BEQ
251,775 FNMA POOL #663808 5% 11-01-2017 BEQ
31,886 FNMA PODL #824843 5.5% 06-01-2035 BEQ
15,071 FhMA POOL #666420 5.5% DUE 08-01-2017 REG
133,389 FiMA POOL #254088 5.5% DUE 12-01-2018 REG
182,088 FiMA POOL #535777 6.5% DUE 063-01-2018 REG
3.776 FiNMA POOL #5467853 5.5% 03.01-2016 BED
433,538 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #G0-1477 €% 12-01-2032 BEQ
84,432 FHLMC GOLD C23300 6 03-01-2029
52665 FHLMC GOLD GOLD C28034 6 08-01-2025
40,285,626 FNMA SINGLE FAMILY MORTGAGE 5% 30 YEARS SETTLES JULY
23,151 FNMA POOL #511821 5.5% DUE 06-01-2016 REG
51,737 FHLMC GOLD C51625 6 05-01-2031
101,937 FNMA POOL #832853 5.5% 09-01-2035 BED
230,423 FNMA POOL #357923 5% 08-01-2020 BED
1,079 988 FHLMC GOLD CO1427 6 11-01-2032
844,592 FNMA POOL #254548 5 5% DUE 12-01-2032 REG
208,392 FNMA POOL #732840 5% DUE 09-01-2018 REG
107,364 FNWA POOL #733884 5% DUE 12-61-2017 REG
*1.538,467 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POQL #E0-1488 5% 10-01-2018 BEQ
B87.847 FNMA POOL 8254046 5.5% DUE 11-01-2018 REG
3857154 FHMA PODL #631368 6% DUE 02-01-2017 REG
294,855 FNMA POOL #773487 5% 08-01-2019 BEQ
994,688 GNMA TBA POOL 6% 30 YR JUL
192,355 FHLMC GOLD C23415 5.5 03-01-2029
42,098 FHLMC GOLD C21048 5.5 0101-2029
281,911 FNMA POOL #826792 5.5% 08-01-2035 BED
4,889 FNMA POOL #516223 5.5% DUE 11-07-2016 REG
203,412 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POQOL #C7-6726 8% 02-01-2033 BEC
20,842 FHLWC GOLD C24257 £ 04-01-2029
333,387 FiNMA POOL #810968 5% 04-01-2020 BEC
381,424 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #07-0440 8% 08-01-2032 BEC
79,674 FHLMC GOLD C43483 6 03-01-2031
83,017 FiNMA POOL #833704 5% DUE 08-01-2035 REG
5,137,881 FiNMA POOL #830174 6% DUE 02-01-2017 REG
138,473 FHLMC GOLD 062407 6 12-01-2031
To1,127 FHLMC GOLD GO1224 & 05042031
89,242 FHIMC GOLD C22816 5.5 03-09-2629
67,060 FHLMC GOLD C22886 55 03-01-202¢2
932 908 FiMA FOOL #762532 5.5% 02-01-2034 BEG
303,227 FMA PQOL #763883 5.5% 02-01-2034 BEG
49,855 FHLMC GOLD C26277 5.5 05-01-202¢2
125472 FHLMC GOLD CZ21087 5.5 01012025
386,858 FiMA POOL #6078156% DUE 12-01-2016 REG
1,154,252 FiMA POCL #665150 5.5% DUE 11-01-2017 REG
587 762 FiMA POOL #254510 5% DUE 11-01-2017 REG
57,508 FMMA POOL #4618012 5.5% DUE 12012016 REG
911,821 FNMA POOL #756080 5% 02-01-2020 BEQ
38,073 FHLMC GOLD BD C48540 6 03-01-2031
17,092 FHLMC GOLD C24916 5.5 04-61-2028
780,196 FNMA POOL #852736 5% 01-01-2021 BEQ
4,482,614 FNMA POOL #865408 6% 0201-2036 BEO
43,405 FNMA POOL #784024 5% 07 -01-2019 BEO
3,408,179 FNMA POOL #555880 5.5% 11-01-2033 BEO
51,711 FHLMC POOL #787239 ADJ RT 07-01-2030
312,258 FNMA POOL #667132 5% 10-01-2017 BEQ
293,559 FNMA POOL #868810 5.5% 04-01-2036 BEQ
5,313,307 SMALL BUSIMESS ADMIN GTD PARTN CTFS SER SBICPS 2001-10 B 5,344 88-01-11 REG
35,534 FHLMC GOLD POCL CO0B42 6 08-01-202%
168,965 FHLMC GOLD C21344 5.5 02-01-2029
138,883 FHLMC GOLD C652855 6 01-01-2032
3,222,015 FNMA POOL #357787 5.5% 06-01-2035 BED
134,741 FEDERAL HIME LM MTG CORP MULTICLASS MTG PARTN POOL #C7-7592 6% 03-01-2033 BEQ
10,211,590 FNMA REMIC BER 18995 CL PTE.S 02-25-2029
35,315 FHLMC GOLD C19398 6 12-01-2028
1,338,508 FiMA POOL #814988 5.5% DUE 01.01-2017 REG
856,793 FiMA POOL #822453 5.5% DUE 12.01-2016 REG
7.715,000 FHLMC GOLD SINGLE FAMILY 5.5 30 YEARS SETTLES JUL
16.557 FiiMA POOL #621543 5.5% DUE 03.01-2017 REG
50,708 FiiMA POOL #685343 5% DUE 03-01-2018 REG
55,322 FHLMC GOLD C22477 5.5 02-01-2029
202724 FHLMC GOLD E84487 6 07-01-2015
123,108 FiiMA POOL #698132 5.5% 03-01-2033 BEC
208,184 FNMA POOL #545363 5.5% DUE 11-01-2016 REG
213,348 FiMA POOL #703007 5% 06-01-2018 BEC
8,466 FNMA POOL #665287 5.5% DUE 10-01-2017 REG
25,755 FHLMC GOLD POOL C20296 5.5 01-01-2028
1,927,528 FNMA POOL #576638 5% 01-01-2018 BEOC
133,140 FMA POOL #705083 5% 05-01-2018 BEC
193,828 FNMA POOL #54524¢ 5.5% DUE 10-01-2016 REG
59,106 FHLMC GOLD POOL C26616 6 05-01-2028
282,353 FNMA POOL #655800 5.5% 10-01-2033 BEC
11,831,846 FHLMC MULTICLASE SER 2362 CL Z6.5  09-15-2021
841,802 FuMA POOL #766162 5.5% (3-01-2034 BEQ
1,051 FiMA POOL #603077 5.5% DUE 12-01-2016 REG
27,923 FNMA POOL #575730 5.5% DUE 1201-2016 REG
13,277 FiMA POOL #843440 5.5% DUE 08-01-2017 REG
812,238 FidvtA POOL #832244 5% (08-G1-2035 BEG
37,055 FHLMC GOLD POOL GRQUP C27440 5.5 06-01-2029
41,848 GMMAI POOL #080678 SER 2027 ADYRT  05-20-2027
€42512 FiMA POOL #808800 5.5% 03-01-2035 BEC
251,951 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTH POOL #C7-BO8E 6% 04-01-2033 BEC
66,532 FuMA POOL #536858 5.5% DUE 03-01-2017 REG
334,948 FHLMC GOLD C50221 6 04-01-2031
276,736 GNMAI POOL #080088 SER 2027 ADJRT  06-20-2027
126,469 GMMA SERIES 2000-26 CLASS-DF 02-20-2030
24,845 FEDERAL HOME L MTG CORP MULTICLASS MTG PARTN POOL #412359 5% 08-01-2033 BEQ
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Asset Category

Share/Par Value Market Value Asset Description

Fixed Income
Fixed Income
Fixed Incoma
Fixed Income
Fixed Income
Fixed In¢ormns
Fixed Incoms
Fixed Incoms
Fixed Income
Fixed In¢coms
Fixed Incoms
Fixgd [ncome
Fixed Income
Fixed Income
Fied Income
Fed Incoma
Fimgd Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixad Incoms
Fixed Income
Fixed Income
Fixed Income
Fixed Incoma
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Incoms
Flxed income
Fixed Incoms
Fixed Income
Fixed income
Fixed Incarne
Fixad Incorme
Fixed [neome
Fixed Income
Fixed Income
Fixed Incarme
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Incame
Fixed ncame
Fixed Incoms
Fixed Income
Fixed Income
Fixed Incoms
Fixed Incoms
Fixed Income
Fixed Incoms
Fixed Incoms
Fixed Incoms
Fixed Incoms
Fixad Income
Fixad Income
Fixsd Income
Fixed Incame
Fixed Incame
Fixed Income
Fixed Income
Fixed Incame
Fixed Incame
Fixed meame
Fixed Income
Fixed Income
Fixed ncome
Fixed Income
Fixed ncome
Fixed ncame
Fixed Incame
Fixed Income
Fixed Income
Fixed Incame
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income

20,962
10,572
15,038
53,882,078
52,085
114,471
268817
3,348 398
39883
144,585
684 802
8,177 453
118,702
195387
41,289
147,886
22,743
881,935
59,120
235,416
153,116
a2,352
252,209

245 743
46,5683
-85 000,000
B9 826
158,828
1,228

A0
43,595
73,09
143,962
53,294
4,269,461
442 262
G805, 783
725,884
275,981
40,157
623

114
125,121
12,866,126
28,982
275,554
§,217
20,152
459,824
12,704
738,287
515,863
3,556
2,542,781
474,361
358,560
2425506
535

851

504

463 925
235
182,681
13,008,711
1.288,502
1.067.087
576,760
1908596
1,668,266
6,230,985
33,822
20
1,111,235
582 103
228 804
18

111

2603

Bz
159,102
a7
222,754
109,298
562

343
54724

4 663
2826
587
623,458
16,552
2,380

24 840
B0

20,728 FNMA POOL #638349 §.5% DUE 04-01-2017 REG
10,455 FNMA POOL #840851 5.5% DUE 04-01-2017 REG
14,586 FHLMC GOLD POOL C20795 5.5 01-01-2028

52,167,820 FNMA PCOL #725773 5.5% 09-01-2034 BEQ

50,3682 FHMA POOL #826592 5.5% 06-01-2035 BEO
115,113 FHLMC GOLD E84717 6 O7-01-2016
251,047 FHLMC GOLD POOL C23725 5.5 03-01-2029
3,498,534 FMMA REMIC TR 1897-58 CL-JZ 7.5 08-20-2027
29,458 FNMA POOL #614771 5.5% OUE 02-01-2017 REG
142,984 FNMA POOL #623208 5.5% CUE 03-M-2017 REG
678,130 FNMA POOL #555067 5.5% 11-01-2033 BED
8,901,846 FNMA POOL #681387 5% 02-01-2018 BEO
115,070 FHLMC GOLD C26121 5.5 08-01-2028
183,257 FNMA POOL #617250 5.5% DUE 01-01-2017 REG
38,923 FNMA POOL #826611 5.5% 08-01-2035 BEQ
146,274 FNMA FOOL #625980 5.5% DUE 12-01-2016 REG
23,815 GNMA POOL #407744 SER 2025 7.5% DUE  08-15-2025 REG
854,683 FNMA POOL #650174 5.5% DUE 11-01-2032 REG
58,722 FNMA POOL #423835 5.5% DUE 09-01-2013 REG
234,706 FHLMC GOLD £71521 6 10-01-2032
148,431 FHLMC GOLD £29208 5.5 07-01-2029
79832 FHLMC GOLD POOL C27154 5.5 05-01-2029
249,460 FMMA POOL #618475 5.5% CQUE 12.01-2016 REG
106,286 FMMA PODL #649900 5 5% OUE 06-01-2082 REG
40,078 FNMA POOL #570370 5 5% DUE 09-0M-2017 REG
94,304 FHLMC GOLD GROUP C24908 5.5 04-01-2029
58,384 FHLMC GOLD POOL GOOSS1 6 D7-01-2028
18,712 FHLMC GOLD C22778 5.5 03-01-2029
5,914 FNMA POOL #536053 §.5% DUE 08-01-2017 REG
93 GNMA POOL#34006 SER 20084 950 DUE  08-15-2009 REG
238,446 FNMA POOL #748061 5% DUE 11-01-2018 REG
45158 FHLMC GOLD C26367 5.5 05-01-2029

-91,815 625 FNMA 30 YEAR PASS-THROUGHS 5.5% 30 YEARSSETTLES JULY

68,661 FHLMC GOLD C82416 6 12.01-2031
155,051 FNMA POOL #255077 5% 01-01-2019 BEQ
1,286 GNMA PDOL#3A297 SER 20M10A 9.50 DUE  01-15-2010 REG
467 GMMA POOL #035298 SER 2009 8.5% DUE  08-15-2009 REG
42261 FHLMC GOLD GROUP C23765 5.5 03-01-2028
71,726 FHLMC GOLD C23538 5.5 03-01-2029
139,856 FHLMC GOLD C25222 5.5 {4-01-2029
63,103 FHLMC GOLD C71766 6 10-01-2032
4,136,646 FNMA POOL #735224 5.5% 02-01-2035 BEQ
428,191 FNMA POOL #735230 5 5% 02-01-2035 BED
684,162 FHLMC GOLD GO1380 6 03-01-2032
¥31.880 GNMAN PODL #008837 ADJ RT 08-20-2021
267 732 FNMA POOL #7057089 5% 05-01-2018 BED
36,987 FNMA POOL #555417 6% 05-01-2033 BED
645 GNMA FOOL #330401 SER 2009 5.5% DUE  06-15-2009 REG
120 GNMA FOOL #041320 SER 2010 10.5% DUE  09-15-2010 REG
123,757 FNMA FOOL #614224 5.5% DUE 12-01-2016 REG
13,779,492 FHLMC GOLD POOL W3-0008 7.645 05-01-2025
28,895 FNMA FOQL #252044 6% DUE 08-01-2028 REG
274,728 FNMA POOL #252086 6% DUE 09-01-2028 REG
6,326 FNMA POOL #000295 9% DUE 04-01-2010 REG
89,168 FNMA POOL #580497 5.5% DUE04-01-2016 REG
445 519 FNMA POOL #685404 5.5% 02-01-2033 BEQ
12,565 FNMA POOL #612745 5.5% DUE 11-01-2M8 REG
734,550 FHLMC GOLD CH2406 6 12-01-2031
500,444 FNMA POOL #748880 5% DUE 11-01-2018 REG
3,582 FHLMC POOL #141060 8 04-01-2008
2,563,788 FMMA POOL #721926 5% 05-01-2018 BEQC
458,674 FNMA POOL #840042 5 5% 09-01-2035 BEQ

370,637 FNMA REMIC TR SER 1890-103 CL K 7.50000 GTD MTG PASS THRU CTF DUE 08-25-2020 REG

2,475,358 FHLMC MULTICLASS SER 2064 CLZAGS 05152028
555 GNMA PODL #030596 SER 2009 9.5% DUE  08-15-2000 REG
883 GNMA PODL #031780 SER 2009 9.5% DUE  08-15-2000 REG
593 FHLMC POOL #160042 .75 04-01-2008
448,583 FNMA POOL #823560 5.5% 08-01-2035 BEOD
244 GMMA POOL #041083 BER 2000 9.5% DUE  10-15-2009 REG
180,655 FMMA POOL #653156 5.5% DUE 08-01-2017 REG
12,877,792 FMMA POOL #898564 6% DUE 10-01-2036 REG
1,275,446 FNMA POOL #545412 5.5% DUE 01-01-2017 REG
1,076,498 GMMAil PODL #008915 SER 2022 ADJRT  Q2-20-2022
575,538 FHLMC MULTICLASS SER 183 CL 183-Z 9.50 GTD MTG PARTN CTFS DUE 8-15-2021 REG
211,705 F.UMAREMIC TR SER 91 CL 66-1 8,125 GTD MTG PASS THRU CTF DUE B-15-2021 REG
1604394 FNMA POOL #828256 5.5% DUE 08-01-2035 REG
6,024,936 FNMA FOOL #822513 5.5% 06-01-2035 BEQ
32,788 FHLMC GOLD POOL C28232 5.5 06-01-2029
21 GNMA FOOL#25438 SER 20084 9.00 DUE  08-15-2008 REG
1,098,855 FNMA POOL #545820 5.5% 08-01-2017 BED
555,841 FNMA POOL #863210 5.5% GUE 10-01-2017 REG
222,023 FNMA POOL #724857 5% 03-01-2018 BEO
120 GNMA POOL#26557 SER 2008 900 DUE  11-15-2008
94 GHNMA SINGLE POOL#2653% SER 20084 9 DUE 1-15-2009
2,973 GNMAI PDOL #009039 SER 2014 11.5% DUE 04-20-2014 REG
85 GNMA POOL #032980 SER 2009 9.5% DUE  09-15-2009 REG
158,727 FHLMC GOLD C82678 6 02-01-2032
841 GNMA PDOL #031582 SER 20098 5% DUE  08-15-2009 REG
220,272 FNMA POOL #627424 5 5% DUE 03-1-2017 REG
108,031 FHNMA PQOL #706286 5% 05.01-2018 BED
583 GNMA POOL#3S045 SER 20004 2.50 DUUE  08-15-2009 REG
356 GNMA POOL #034888 SER 2009 9.5% DUE  09-15-2009 REG
52,915 FuMA POOL #808275 5.5% DUE 08401-2035 REG
4,839 GHIMA POOL# 00039885 SERIES 00002010 08.5000 DUE 05-15-2010
2,934 GHMA POOL #041282 SER 2010 8.5% DUE  02-15-2010 REG
608 GNMA POOL #032836 SER 2009 9.5% DUE  08-15-2000 REG
804,824 FNMA POOL #683256 5% 02.01-2018 BEQ
18,328 GNMA GPM POOL #905480 SER 2015 11.,25% DUE 12-15-2015 REG
2,636 GNMA GPM PODL #805543 SER 2015 11.25% OUE 08-15-2015 REG
24,019 FNMA POOL #840886 5.5% 10-01-2035 BEQ
B35 GNMA POOL #035238 SER 2008 9.5% DUE  09-15-2009 REG



Azset Category Share/Par Vale  Market Value Asset Description

Fined Inoanms 611,118 552,106 FNMA POOL #782202 5 5% 12-01-2033 BEDQ

Fixed Inoanms 443,798 430,533 FNMA POOL #745525 5% DUE 11-01-20M8 REG
Fined Inoanms 221,941 221,271 FHLMQ GOLD COi4D3 & 05-01-2032

Fixed Incama 126823 122,063 FHNMA POOL #657604 5% 05-01-2018 BED

Fixed incoma 982,913 950,408 FNMA POOL #745133 5.5% 11-01-2035 BED

Fixed incorne 914,888 862 830 FNMA POOL #831411 5.5% (4-01-2036 BED

Fixed Incorne €04,306 584,322 FNMA POOL #834557 5.5% 68-01-2035 BED

Fixed Incorne 162564 157,217 FHMA POOL #735856 5% (8-01-2020 BED

Fixed Incorne 427 167 414,344 FNMA POOL #555021 5% 11-01-2017 BEQ

Fixed Incorne 391,100 375,167 FMA POOL #834553 5.5% O7-81-2035 BEQ

Fixed Income 22407 890,085 FrMA POOL #868596 5.5% DUE 84-01-2036 REG
Fixed Income 59,962 59,781 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #C7-5066 6% 12.01-2032 BEQ
Fixed Income 2,345,048 2,267,502 FiMA POOL #357850 5 5% 07-01-2635 BEQ

Fixed Incoma 5617136 5431377 FiMA POOL #828358 5.5% 06-01-2035 BEO

Fiied Income 124,608 120,487 FNMA POOL #79754¢ 5.5% DUE 04-01-2035 REG
Fixed Income 346,864 336,085 FiMa POOL #814257 5% 01-01-2020 BED

Fixed [ncome 235126 227 847 FNMA POOL #895167 5.5% DUE 06-01-2036 REG
Fixed Income 931,939 802,946 FNMA POOL #675703 5.5% 03-91-2083 BEQ

Frned Income 3.726.396 3,503,154 FNMA POOL #0823695 5.5% 07-01-2085 BEC

Fixed Incame 4,101,932 3,986,285 FMNMA POOL #255814 5.5% 08-01-2085 BEC

Fixed Incame 218,711 203,743 FNMA POOL #928495 5.5% 07-01-2035 BEQ

Fixed ncame 136,467 131,854 FMMA POOL #843335 5.5% 10-01-2035 BED

Fixed Incame 2424277 2,654 027 FNMA POQOL #797639 5.5% 08-01-2035 BED

Fixed Incame 2586819 2,501,273 FNMA PQOL #0822261 5 5% DUE 08-81-2035 REG
Fixed [ncome 656,830 836,537 FNMA POOL #568264 5 5% 11-01-2032 BED

Fixed Income 147.203 142,803 FNMA PQOL #707595 5% 05-01-2018 BED

Fixed ncome 296,879 287,061 FNMA PQOL #825770 5.5% 08-01-2035 BED

Fixed Income 801,248 774751 FNMA POOL #785461 5 5% 10-01-2035 BED

Fixed Income 1,058,140 1,024,114 FNMA POOL #332649 5.5% 09-01-2035 BED

Fixed Income 188,369 183,418 FNMA POOL #793072 5% 08-01-2019BED

Fixed Incame 4,084,608 3,945,530 FNMA POOL #357508 5.5% 07-01-2035 BEQ

Fixed Incans 205,936 185,125 FHMA POOL #828170 5.5% 07-01-2035 BED

Fixed Incamse 35,740 34,558 FHMA POOL #833374 5.5% 08-01-2035 BED

Fixed Incomse 838,419 85,606 FNMA PODL #723516 5.5% 02-81-2034 BEQ

Fixed Incomse 321,102 310,541 FiiMA POOL #803287 5% (3-61-2020 BEC

Fixed Incomse 771 F7A33 FNMA POOL #835275 5.5% (08-01-2635 BEQ

Fixed Incoms 336,640 373,853 FrMA POOL #838003 5.5% 16-81-2035 BEQ

Fixed Incomse 228084 220542 FrMA POOL #839067 5.5% 10-81-2035 BEC

Fixed Incomse 223,871 216,467 FriMA POOL #807625 5.5% 05-81-2035 BEQ

Fixed Income 71,919 69,631 FiMA POOL #782770 5.5% 07 01-2034 BEOD

Fixed Income 304,248 234,187 FiiMA POOL #843323 5.5% 1001-2635 BEO

Fixed Income 533,419 515772 FrMA POOL #840455 5.5% 11-81-2035 BEC

Fixed Income 234,111 226,369 FiiMA POOL #836788 5.5% 0801-2035 BEQ

Fixed Income 760,658 TE2.578 FrsA POOL #821531 5.5% 06-61-2035 BED

Fixed Incorme 484,411 449,853 FNMA POOL #817555 5.5% 10-01-2035 BEC

Fixed Incomme 272 516 254,483 FNMA POOL #662682 5.5% 1101-2032 BEQ

Fixed Incorme 328911 318,834 FiNMA POOL #236802 5.5% 10-01-2035 BED

Fixed Income 3,287 247 3,188,175 FNMA POOL #832501 5.5% 0801-2035 BEQ

Fixed Income 25995992 24,351,733 FNWMA POOL #512767 5 DUE 03-01-2037 REG
Fixed Incore €84.056 €62,918 FNMA POOL #563501 5.5% 10-01-2032 BED

Fixed Income 195,030 188,951 FNMA POOL #711763 5.5% 07-01-2083 BEOQ

Fixed Incorme 215196 208,547 FNMA POOL #695358 5.5% 0301-2033 BEQ

Fixed Incomme 531,348 514,931 FNMA POOL #670493 5.5% 1109-2032 BEOQ

Fixed Income 215,125 208,010 FNMA POOL #843700 5.5% 10-04-2025 BED

Fixed Income 668,950 648,139 FNMA POCL #721406 5.5% DUE 08-01-2033 REG
Fixed Income 4,044 520 4,003,904 FNMA POOL #901567 6% DUIE 10-01-2038 REG
Fixed Income 5,965,598 5,621,833 FNMA POOL #312505 5 DUE 03-01-2037 REG
Fixed lngome 4,285 4,162 FNMA POOL #5868(1 5.5% 01-01-2033 BEO

Fixed Income 1546614 1,458,498 FNMA POOL #254741 5.5% 03-01-2033 BED

Fixed Income 428737 415,489 FNMA PQOL #647203 5 5% DUE 03-01-2033 REG
Frasd Incorme 12822978 12,751,939 FNMA PQOL #302312 6% DUE 10-01-2038 REC
Fixed Ingome 11,844,643 11,723,921 FNMA PQOL #960344 6% DUE 02-01-2036 REC
Fixad income 3,866,386 3,845,162 FHLMC MULTICLASS SER 25239 CLTES  12-15-2028
Fiead Income 9,192,350 9.083 274 FNMA PREASSIGN (00376 5 12-26-2018

Fixed Incorme 25,163 24889 FNMA POCL #516140 5.3% BUE 121-20M6 REG
Fraed Incorme 128210 114,119 FNMA POCL #845180 4.5% 61-01-2021 BEOQ

Fixed Income 114679 110,908 FNMA POOL #822557 5% 11-01-2020 BEQ

Fixed Income 342,823 331,918 FNMA POOL #808884 5.5% 62-01-20358E0

Fiaed Income 53.280 52,686 FNMA POOL #641784 5.5% DUE 64012017 REG
Fixed Income 39.762 38,454 FNMA POOL #830658 5% 10-01-2020 8BEQ

Fixed Income 5.703.487 5645642 FNMA POOL #893282 6% 068-01-2036 BEQ

Fixed income 2724 32,625 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #C0-1549 6% 04-01-2033 BEQ
Fixed Income 429 383 415,193 FNMA POOL #838001 5.5% 10-01-2035 BED

Fixed Income 1,597,182 1,544,650 FNMA POOL #825907 5% 09-01-2020 BEO

Fixed Income 26,689 28,183 FNMA PODL #811948 5% 01-01-2620 BED

Fixed Ingome 447,415 432,819 FNMA POOL #840234 5.5% 11-01-2635 BEQ

Fixed Ingome 430,885 415862 FNMA POOL #835406 3.5% 16-01-2035 BEC

Fiied Ingome 192774 185,399 FhMA POOL #842030 5.5% 10-01-2035 BEQ

Fixgd Incorme 5,475,932 5,254,843 FNMA POOL #832585 5.5% 65-01-2035 BEQ

Fixed Income 826725 896,078 FNMA POOL #8111 14 5.5% 02-01-2036 BEO

Fixed Income 483,274 447 353 FNMA POOL #821867 5.5% 06-01-2035 BEQ

Fized Income 513,946 593,643 FNMA POOL #838544 5.5% 16-01-2035 BED

Fixed Income 554,306 535275 FNMA POOL #838005 5.5% 10-01-2035 BED

Fixed Income 175,430 163,628 FNMA POOL #842333 5.5% 10-01-2035 BEO

Fixed Income 495,715 480,387 FNMA POOL #687801 5.5% 62-01-2033 BEQ

Fixed Income 26,116,522 25,384,037 FNMA POOL #7064283 5.5% 65-01-2033 BEO

Fraed Incorme 268,938 250,841 FNMA POOL #896775 5.5% 63.01-2033 BEQ

Fraad Incorme 20,549 20,501 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POQL #G6-1461 8% 10-81-2032 BEOD
Fraed incorme 175041 172,153 FHNMA POOL #846373 5.5% 11-01-2005 BEQ

Fixed Income 31,403,288 30,364,878 FNMA POOL #357882 5.5% 65-01-2035 BEDQ

Fixed incorme 2666.983 2.578,786 FHNMA POOL #833321 5.5% 65-01-2035 BEDQ

Fixed tncorme 342,892 331,552 FNMA POOL #823017 5.5% 65-01-2035 BED

Fixed income 253,535 255,658 FNMA POOL #895498 5% DUE 63.01-2018 BED
Fixed Income 111,435 107,750 FHNMA POCL #255778 5.5% 67-01-2035 BED

Fixed Income 478,560 455,920 FNMA POOL #713103 5 5% 056-01-2033 BED

Fixed Income 348,958 337.418 FNMA PODL #826422 5.5% 68-01-2035 BED

Fixed Incore 156,585 151,467 FHNMA POOL #843347 5 5% 11-01-2035 BEOQ

Fixed Incorne 126197 125662 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #C7-8354 6% (13-01-2033 BEQ
Fixed Income 418,208 404 471 FNMA POOL #843342 5.5% 10-01-2035 BED

Fixed Income 235,584 222858 FNMA POUL #840060 5.5% 10-041-2035 BED

Fixed Incomse 432 818 483,289 FNMA POOL #828003 5.5% 07-01-2038 BED
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Fixed Incorne 1.534.419 1517,694 FNMA POOL #692328 5. 5% 08-01-2016 REQ

Fixed Inconne 338,194 27,669 FNMA POOL #761485 5% 10-01-2819 BEQ

Fixed Incorne 83,459 80,699 FNMA POOL #833477 5.5% 09-01-2635 BED

Fized Income 8,870,260 8,775,258 FNMA POOL #920566 6 DUE 02-01-2037 REG

Fixed Inconne 68,797 &7,711 FNMA POOL 47046805 5% 08-01-2018 BED

Fixed Income 47,173 45,705 FNMA POOL #761341 5% DUE 84-01-2018 REG

Fixed lncome 184,422 185,260 GNMAH POOL #0065 SER 2027 4.75% DUE 07-20-2027 REG

Freed lncome 92,232 93,152 GNMAI POOL #0807 SER 2027 ADJVRT  08-20-2027

Freed Income 74600 72,133 FNMA POOL #840080 5.5% 09-01-2635 BED

Fread Ingome 279,770 278,225 FHLMC GOLD C7-6829 6 (1-07-2033

Figad Incomns 738,830 715,328 FiMA POOL #809350 5.5% 12-01-2034 BEC

Fixed Ingoms 362 868 351,325 FiMA POOL ¥781665 5.5% 02-G1-2035 BEG

Fixed Income 215,557 208,428 FNMA POOL #842601 5.5% 10-01-2035 BEC

Fized Incoms 644 246 622,941 FNMA POOL ¥797703 5.5% 10-01-2035 BEC

Fixed Incoma 1,487 9640 1,438,773 Fiivia POOL #833208 5.5% (19-91-2035 BEO

Frzad Income 739,407 714,564 FiiA POOL #835252 5.5% 09-81-2035 BEO

Frxed Incoms 558,295 533,755 FiNMA POCL ¥830054 5.5% 08-61-2035 BEC

Frxed Incoms 728222 T04,140 FHNMA POCL #829224 5 5% (08-01-2035 BEQ

Fized Incoms 94,289 91,356 FNMA POOL #695635 5.5% 03-91-2033 BEO

Fixed Incoms 72,816 166,852 FNMA POOL #254596 5% DUE 09-01-2M8 REG

Fixed Incoms 39,822 39,591 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTH POOL #A1-8934 6% 02-01-200M BED
Fized Income 41,392 41.267 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTH POCL #CT-4205 6% 12-01-2032 BEQ
Fizad Income 1,548,436 1,465,296 FMNMA PODL #837983 5.5% 08-(H-2035 BED

Fixed Income 291,272 204,780 FNMA POOL #G86R38 5.5% 02-01-2033 BED

Fized Income 72451 71,644 FNMA PODL #639517 5.5% DUE 04-81-2017 REG

Fixed Income 179.294 173,754 FNMA PODL #657563 5.5% 10-09-2032 BEQ

Fixed lncome 586,943 568,807 FNMA POOL #677565 5.5% 01-01-2033 BEQ

Fixed Income 805,002 869,272 FNMA POOL #837373 5.5% 10-01-2085 BEQ

Fixed Income 415,249 401,517 FNMA POOL 8832776 5.5% 09-(1-2035 BEQ

Fixed Income 213,828 212,559 FNMA PQOL #828667 5.5% 08-01-2035 BEO

Fixed [ncome 181,300 181,064 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN PDOL #C00733 6% 01-01-2029 BED
Fixed Income 34,457 34,375 FHLMC GOLD C5-2151 6 05-011-2031

Fixed [ncome 456,452 451,026 FNMA POOL #833548 5.5% 08-01-2035 BEC

Fixed [ncome 64,732 64,018 FNMA POOL #634753 5.5% DUE 03-01-2017 REGQ

Fixed [ncome 37418 38,711 FNMA POOL #6133017 5.5% DUE 12.81-2016 REG

Fixed [ncome 14,588 14,425 FNNA POOL #633841 5.5% DUE 04-01-2017 REG

Fixed [ncome 32,843 32,766 FHLMC GOLD C5-1581 6 05-01-2031

Fixed Income 340,193 339,165 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTH POOL #C6 6843 6% 05-01-2032 BEQ
Fixed [ncome 97 544 97 314 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #C5-0959 6% 05-01-2031 BEQ
Fixed Income 178,591 180,598 FHLMC GOLD EB5131 6 03-01-2016

Fixed Income 565,011 572,492 GNWAI FOOL #080408 SER 2030 ADJ RT  05-20-2030

Fixed Income EEfal 77,053 FEDERAL HOME LN MTG CORF MULTICLASS MTG PARTH POOL #A1.0893 6% 07-01-2633 BED
Fixed Income 160,517 155,523 FNMA POOL #750385 5.5% DUE 11.01-2033 REG

Fixed [ncome 76897 76,571 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POCL #A1-1478 &% 01-01-2033 BEC
Fixed Income 98,198 97,902 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POCL #08-4135 6% 02-01-2032 BEC
Fixed [ncome 24739 24881 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POCOL #C5-361 1 8% 66-01-2031 BEC
Fixed Income 384,719 383,902 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #C2-3101 8% 03-01-2029 BEC
Fixed Income 58,005 58,886 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POCOL #C8-2510 8% 01-01-2832 BEC
Fixed Income 209,332 195,067 FNMA POOL ¥791310 5% DUE 09-01-2019 REG

Fixed Income 60,000 591,823 FNMA SER 2008-5CL 3A2 467784023285  (5-25-2035

Fixed [ncome 3yraz 33,718 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POCOL #C2-3387 6% (3-01-2028 BEQ
Fixed [ncome 440,462 426,451 FNMA POOL #771023 5.5% 04-01-2834 BED

Fixed [ntome 187,108 181,379 FiMA POOL #669662 5.5% 04-01-2033 BEC

Fixed Income 45,263 528,299 FNMA POOL #594557 5.5% 04-01-2033 BED

Fixed [ncome 353,256 341,574 FNMA POOL #842356 5.5% 18-01-2035 BEC

Fixed Income 886,777 878,248 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #A5.4093 6% 11-01-2035 BEC
Fixed Income 4973470 4,923,039 FNMA POCL #882336 6 DUE 11-01-2038 REG

Fixed Income T7.800.000 76,157,774 FNMA 30 YEARS SINGLE FAMILY MTG 6 30 YEARS SETTLES JUL

Fixed Income 328,841 328,845 FECERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #C6-3850 6% 01-01.2032 BEC
Fixed Income 275,164 276,805 FNMA POQL #645749 6% DUE 68-01-20186 REG

Fixed Income 111,829 108,228 FNMA POOL #838543 5.5% 10-01-2035 BEQ

Fixed Income 48 495 48,169 FNMA POOL #444813 5.5% (09-01-2013 BED

Fixed Income 148,361 146,744 FRMA POOL #604966 5.5% DUE 11-01-2018 REG

Fixed Income 12,415 12,335 FHLWC GOLD C22538 6 92-01-2029

Fixed Income 946,276 936,681 FNMA POOL #882332 6% 10-01-2636 BED

Fixed [ncome 515846 499,243 FNMA POOL #750550 $.5% 02-01-2634 BED

Fixed income 833,169 837,188 FEDERAL HOME LN MTG CORP MULTICLASS MTS PARTN POCL #06-2462 6% 01-01-2032 BEQ
Fixed Ingcame 4675571 3,845,907 FiNMA POOL #255458 5.5% 11-01-2024 BEC

Fixed Incame 311,853 302,628 FNMA POOL #758108 5% DUE 12-01-2018REG

Fixed Incame 80,778 80,235 FNMA POOL #411305 5.5% 05-01-2813 BEQ

Fixed ncome 482,796 468,302 FNMA POOL #652600 5% 04-01-2018 BEQ

Fixed Incame 183 584 181,583 FNMA POOL #617542 5.5% DUE 01-01-2017 REG

Fixed Incame 416,584 462,818 FNMA POOL #255898 5 5% 10-01-2035 BED

Fixed Incame 65,529 55,409 FHLMC GOLD C52010 6 0501-2031

Fixed Income 8,181,080 7.981,707 SMALL BUSINESS ADMIN GTC PARTN CTFS SER 2603-10 CL B 4.875% DUE 08-18-2013 REG
Fixed Income 917182 885044 FNMA POOL #880334 5.5% 05-01-2836 BEC

Fised Income 10,688 18,3565 FNMA POOL #506676 5.5% 04-01-2033 BED

Fixed Income 452,852 461,554 FHLMC GOLD C72234 6 16-01-2032

Fixed Income 288,732 278,615 FMA POOL #8668244 5.5% 03-01-2035 BEG

Fixed Income 47.77% 47,663 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTN POCL #C5-5969 6% 08-01-2631 BEC
Fixed Income 1184673 116,452 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTH POOL #02-1392 6% 02-01-2029 BEQ
Fixed [ntome 25,061 24,294 FHLMC GOLD GROUP C22118 5.5 (M-01-202¢8

Fixed [ntome 88,537 64,507 FHLMC GOLD GROUP C28046 5.5 06-01-2029

Fixed [ncome 74238 72,010 FHLMC GOLD GROUP C20499 5.5 -01-2028

Fixgd [ncome 20,088 19,456 FNMA POOL #6B5376 5.5% DUE 02-01-2033 RES

Fixed In¢ome 452 623 428688 FhMA POOL #864008 4 5% 12-01-2028 BEG

Fized [ncome 9,689 9,587 FNMA POOL #643529 $,5% DUE 0501-2017 RES

Fixed Ingome 92,018 88,942 FilMA POOL #879128 5% 05-01-2021 BEQ

Fixed Income 204973 204,489 FHLMC GOLD CO12136 07 -01-20M

Figed Income 12,626,725 13,028,884 GHMA REMIC TR 2061-16 CL Z 10-16-2040

Fired incorne 431,115 416,858 FHNMA POOL #846793 5.5% 10-01-2035 BED

Fixed Incorne 560 469 526 608 FHMA PODL#834643 5% (8-01-2835 BED

Fixed Incorng 111,645 108,171 FNMA PODL #804569 5% 12-09-2019 BED

Fixed Income 73.274 70,851 FNMA POOL #823154 5.5% 06-01-2035 BED

Fixed Income 4,515,820 4,367,363 FNMA PQOL #357742 5% 04-01-2020 BEO

Fixed Income 389,333 376,942 FNMA POOL #776254 5.5% 04-01-2004 BED

Fixed Income 180656 97,455 FiNMA POOL #773826 5.5% 05-01-2034 BEQ

Fixed ncome 2881373 2,791,704 FnA POCIL #725357 5% 11-01-2012 BEQ

Fixed [ncome 471,225 456,236 FNMA POOL #780214 5.5% 04-61-2634 BEO

Fixed [ncome 1.902 757 1,845,503 FEDERAL HOME L MTG CORP MULTICLASS MTG PARTH POCL #B11010 5% 12-04-2018 BEG

Fized Income 23,908 23548 FNMA POOL #818497 5.5% 19-01-2816 BEQ
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Fixed Income
Fixad Incoma
Fixad Incoma
Fixad Incomea
Fixed Income
Fixed Incorma
Fixed Incoma
Fixed Incoma
Fixed Income
Fixed Income
Fixed tncome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Incoma
Flxad Income
Fixed Income
Fized Incoma
Fized Incarme
Fixed Incarme
Fixad Incoma
Fixad Income
Fixad Incarmea
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Incoms
Fixad Incoma
Fixgd Incams
Fixed Ingome
Fixed Income
Fixed Incorms
Fixed Ingorme
Feed Incorne
Fixad Income
Fized Income
Fized Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed fncome
Fixed Income
Fixed Income
Fixed Incame
Fixed Income
Fixed Income
Fixed Incoma
Fixed Income
Fixed Income
Fixed Incoms
Fixed Income:
Flxed Income:
Fixed Income
Fixed Income:
Flxed Income
Fixed Income
Fixed Income
Fixed Income
Fized Income
Fized Income
Fized Income
Fixed Incorme
Fized Incorme
Fixed Income
Fixad Income
Fized Income
Fixad Incoma
Fized Incoma
Fized Incoma
Fized Incoma
Fixad Incoma
Figed Ingome
Fixad Incoma
Fixad Incoms
Fread Incorms
Fixad Income
Fixad Income
Fixad Income
Fixgd Income
Fixgd Income
Fixad Income
Fixad Incoms
Fixad Income
Fixad Incoms
Fixad Incoms
Fixad Incoma
Fixad Income
Fixed Incoms

Share/Par Value  Market Value Assel Description

58,261
443,110
6,011
77,960
78,706
19,868
101,485
111,140
25122
141121
83,712
23,464
T3.577
5,930,952
383,038
3313350
1,849,213
53,266
291,340
27,750
1,721,270
3,665,882
23,047
2,435170
100,225
1,540,605
490,477
2,500,000
43643
119649
1265624
205,086
202,474
1,628,399
233673
1778319
276,294
513,619
5,078
449113
1131821
380.000
545,000
330,000
540,000
2,110,000
1,380,126
284,045
760,000
130,000
914 286
1,316,002
$0,000
964.570
1,245,027
966,983
1,309,693
97,107
204782
5,926,406
1,971,161
203,859
349,336
323375
323.065
581.831
214,300
485,649
178,130
167.857
221,896
293,303
934,758
2,270,000
430,000
400,000
85,000
1,635,000
870,000
225,708
252,500,000
955,826
17,566
945 411
650,000
72,000,000
1,389,256
500, 00¢
5,378 459
1,278,041
905,189
34,825
1,997,784
49,922
53672
5728455
23,330
28721
40,577
934,708
5,289 650

56,520 FNMA POOL #254721 5% 05-01-2018 BEO
390,448 FNMA POOL #825753 5.5% 08-01-2035 BEC
5,845 FNMa POOL #585729 5.5% DUE 05-01-2016 REG
75,382 FNMA FOOL #B67066 5.5% 02-01-2036 BEC
76,386 FHLMC GOLD GROUP (28152 5.5 04-01-2028
19,279 FNMaA POOL #759299 5.5% DUE 01-01-2034 REG
285,359 FHMA POOL #817422 5% (08-01-2035 BEC
107,465 FNMA POOL #835428 5.5% 08-01-2035 BEO
23614 FNMA POUL #820326 5% 08-01-2035 BEQ
136,454 FNMA POOL #820488 5.5% 06-01-2035 BEO
83459 FHLMC GOLD C7-7718 6 03-01-2033
22758 FNMA POOL #381774 5% DUE 01-01-2018 REG
72775 FNMA POOL #253844 5.5% DUE 06-01-2016 REG
6,860,672 FNMA POOL #831600 8% 07.01-2036 BEQ
391,318 CMO FED HOME LN MTG CORP MULTICLASS MTG PARTN PREASSIGN 00774 DUE 02-25-2045REG
3,285,995 CMO FNMA PREASSIGM 00254 4.5 DUE 06-25-2043 BEQ
1,859,664 FEDERAL HOME LM MTG CORP MULTICLASS MTG PARTM POOL #1B-1596 5.455 03-01-2034 BEQ
51,667 FHLMC GOLE GOLD C23621 5.5 0341-2029
282,584 FHLMC GOLD GROUP C19933 5.5 01-01-2028
27,632 FEDERAL HOME LN MTG CORP MULTICLASS MTG PARTM POCL #A11777 &% 07-01-2023 BEQ
1,660,951 FNMA POCL #878058 5.5% 03-01-2036 BEQ
3,780,082 FMMA FOCL #848088 7.02% 11-01-2035 BEO
22,342 FHLMC GOLD C25311 5.5 04-01-2029
2,354 536 FMMA POUL #807908 5.5% DUE 03-01-2035 REG
97,313 FHLMC GOLD GROUP (20208 5.5 01-01-2029
1,585,281 FHMA FOCL #565488 7.062% 02-01-2036 BEO
491,282 FNMA POOL #789177 ADJ RT DUE 07-01-2034 BEQ
2,504,283 FNMA REMIC TR 2006-27 CL-BF VAR RATE  04-25-2036
42,308 FHLMC GOLD POCL C24127 5.5 03-01-2029
116,363 FHLMC GOLD GROUP C20566 5.5 01-01-2029
1,274,230 FNMA POOL #708229 ADJ RT DUE 04-01-2033 BEC
207,323 FHLMC POOL #780197 ADJ RT 01-01-2033
203,146 FNMA PQOL #768368 ADJ RT DUE 01-01-2020 BECQ
1,545,195 FHNMA PREASSIGN 00162 02-25-2034
234,626 FNMA POOL #821671 5.812% 03-01-2036 BEC
1,704,857 FNMA POOL #256051 5.5% 12-01-2035 BEO
268,633 FNMA PQOL #802462 5% 11.01-2018 BEC
515,607 FECERAL HOME LN MTG SORP MULTICLASS MTG PARTM POOL #1.)-1408 5.836 11-01-2036 BEQ
395,883 FNMA POUOIL #255320 5% 07-01-2024 BEO
427,295 FNMA POOL #255273 4.5% 06-01-2019 BEQ
1,104,558 FNMA POOL #2356041 5.5% DUE 12-01-2025 REG
383,563 FNMA TBA 30 YR PASS-THROUGHS 6.5 30 YEARS SETTLES JUL
525,244 FNMA 30 YR PASS-THROUGHS 5.5 30 YEARS SETTLES ALIG
325,050 FNMA 15 YEARS SINGLE FAMILY MTG 55 SETTLES JUL
621,775 FNMA SINGLE FAMILY MTG 515 YEARS  SETTLES AUG
2,034 631 FNMA 30 YEAR PASS-THROUGHS 5.5% 30 YEARSSETTLES JULY
1,391,011 FHLMC POOL #84-7515 3 676 02-01-2034
279 850 FNMA PREASSIGM 00055 4.5 01-25-2025
623,750 FNMA SINGLE FAMILY MORTGAGE 42 15 YEARS SETTLES JULY
126,141 GNMA | SINGLE FAMILY MORTGAGE 5.5% 30 YEARS SETTLES JULY
904,594 FNMA POOL #288029 6% 12-01-2036 BEQ
1,272,512 FNMA POOL #245088 5.5% 12-01-2035 BEC
85,106 GNMA | SINGLE FAMILY MORTGAGE 5% 30 YEARS SETTLES JULY
930,780 FERERAL HOME LN MTG CORP MULTICLASS MTG PARTN POOL #G0-2629 5.5% 01-01-2037 BEC
1,172,131 GNMA POOL #003964 S% 03-20-2057 BEQ
961,580 FHLMC GOLD A6-0048 5.5 05-01-2037
1,266,300 FNMA POOL #190367 5.5% 01-01-2036 BED
95,122 FNMA POOL #888021 6% 12.01-2036 BED
202,706 FNMA POOL #306718 6% 12.01.2036 BEO
5,865,312 FNMA POOL #8BA238 6% 03.01.2037 BED
1,652,523 FEDERAL HOME LM MTG CORP MULTICLASS MTG PARTN POOL #44-5278 5% 07 01-2035 BED
201,040 FNMA POOL #256178 6% 03.01-2036 BEO
349,822 FNMA POOL #8868454 ADJ ]RT DUE 08-01-2036 REG
324,655 FEDERAL HOME LM MTG CORP MULTICLASS MTG PARTN POOL #1J-0167 5.878 11-01-2036 BEQ
322,498 FEDERAL HOME LM MTG CORP MULTICLASS MTG PARTN POOL #10-8132 5. 801 09-01-2036 BEC
575,832 FNMA POOL #866008 6% 03-01-2036 BEO
212,127 FNMA PQOL #851227 6% 05-01-2036 BEQ
477,363 FNMA POOL #745129 5.077% 11-01-2035 BEQ
179,262 FNMA POOL #896021 6.5% DUE 08-01-2038 REG
161,018 FHMA POOL #863422 5.5% 11-01-2035 BED
212,729 FNMA POOL #256219 5 5% 04-01-2036 BED
205,157 FNMA POOL #928229 6.5 DUE 12-01-2036 REG
933,254 FNMA PODL #725704 6% 08-01-2034 BEQ
2,126,706 FNMA SINGLE FAMILY MORTGAGE 5% 20 YEARS SETTLES JULY
427,716 GNMA TBA POOL 6% 30 YR JUL
386,500 FNMA SINGLE FAMILY MTG 5 15 YEARS SETTLES JUL
56,328 GNMA | 30 YR SINGLE FAMILY PASS-THRU(SF) 6.5 30 YEARS SETTLES JUL
1,518,210 FNMA 30 YEARS SINGLE FAMILY MTG 6 30 YEARS SETTLES JUL
825,413 FNMA SINGLE FAMILY MORTGAGE 4.5% 15 YEARS SETTLES JULY
223682 FNMA PQOL #350765 6% 12-01-2035 BEQ

243,504 688 FMMA 30 YEAR PASS-THROUGHS 5.5% 30 YEARSSETTLES JULY

922 331 FNMA POOL #002354 5.5% DUE 11-01-2036 REG
17,437 FNMA POOL #735061 8% 11-01-2034 BEC
935,824 FNMA PQOL #331366 6% 04-01-2026 BEC
500,800 FHMA SINGLE FAMILY MORTGAGE 4.5% 30 YEARS SETTLES JULY
69,390,000 FNMA 30 YR PASS-THROUGHS 5.5 30 YEARS SETTLES AUG
1,340,669 FNMA POOL #878117 5.5% DUE 05-01-2036 REG
493,479 FNMA PQOL #0 6.5 DUE 03-28-2022 RES
5,380,657 FHLMC MULTICLASS SER 2752 CL FMFLTRT 12-15-2030
1,265,082 FMMA POOL #804606 6% DUE 12-01-2036 REG
BEEG,010 FNMA POOL #904102 6% DUE 11-01-2036 REG
34,452 FNMA POCL #899520 6 DUE 05-01-2037 REG
1,976,388 FNMA POOL #816951 6 DUE 05-01-2037 REG
49,287 FNMA POOL #902703 6 DUE (1-01-2037 REG
54,184 FMMA POOL #883310 6.5% (08-01-2036 BED
5,743,990 FNMA SERIES 200373 05-25.2031
23,093 FNMA PODL #553249 6% 03-01-2036 BED
26,450 FNMA PODL #887248 5% (7-01-2026 BEQ
40,166 FNMA POOL #928076 6 DUE 01-01-2037 REG
925,230 FNMA POOL #922775 6 DUE 01-01-2037 REG
5,328,836 FNMA SER 200389 CL XF VAR RT 11-25-2032REG
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Asset Category

Share/Par Value  Warket Value Agset Description

Fixed Income
Fixed Income
Fixed Income
Fixed ncome
Fixed ncome
Fixed ncome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed ncoma
Fixed Income
Fixed Income
Fixad lncome
Fixed Incoma
Fixed Itcoma
Fixed Inggme
Fixed Income
Fixed Inggme
Fixed Income
Fixed Incomme
Fixed Incoma
Fixed Incoma
Fixed Income
Fixed Income
Fixed incomns
Fued Incomns
Fixed Income
Fied ncome
Fixed Income
Fixed ncome
Fixed tneomea
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Incoma
Fixed ncome
Fixed Income
Fixed Incoms
Fixed Income
Fixed Incoms
Fixed Income
Fixed Incoms
Fixed Incoma
Fixed Incoma
Fixed Income
Fixed ncome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixad Income
Fixed Incorme
Fixed Incorme
Fixed Incoms
Fixed Income
Fixed Income
Fixad Income
Fixad Income
Fixad Income
Fixad Income
Fixad Income
Fixad Income
Fixed Income
Fixad Income
Fixad Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Flxed Income
Fixed Income
Fixed income
Fixed ncome
Fixed tncome
Fixed tncome
Fixed ncome
Fixed ncome
Fixed Income
Fixad Income
Finad Income
Fixed Ingoms
Fixad Income
Fixad Incoma
Fixed Income
Fixed Income
Fixed Income

880,407
4,848,533
477,297
1636536
2983641
427,165
959,101
5484752
22,842,346
3,088,578
266,318
277,238
855370
3.265756
57,261
34,411
212745
30,156
938,330
903,833
46671
960,453
837 147
843,585
512,871
835,386
935,790
9,326,389
7OB,300
18,205,000
544,862
928,445
2816626
32,852
682,112
33,855
908,536
1,858,125
1,702,306
33,881,541
172276
24,435
100,060
200,060
10,000,060
26,500,008
5,500,000
18,500,068
8,550,000
16,600,068
21,250,008
25,600,008
12,500,068
19.350.008
21,750,008
18,500,008
18,600,008
18,275,000
23,600,000
7.925,000
18.475.008
13,200,008
26,926,008
8,550,000
28,750,008
19,500,000
20,008
2.930,000
3,150,000
330,000
4,760,000
1,782,008
5,430,000
630,000
920,000
190,000
5,820,000
7.350.000
3,500,000
5,600,000
4,600,000
9.900.000
4,400,000
8,100,000
200,000
9,800,000
1,500,000
24,400,008
2,700,000
1,300,000
1.600.000
3,200,000
6,200,600
27,700,600
16,708,800
22,966,600
2,160,000
660,000
3,000,000
515,000

1]

881,378 FNMA POOL #904070 6 DUE 11-01-2036 REG
4,898,756 FNMA POCL #809288 6 QUE 99-01-2037 REG
472,457 FNMA POOL #87B535 6% 02-01-2036 BEC
1.619.942 FiNMA PGOL #870833 6% 1001-2636 BEC
2,877,652 FNMA POOL #218343 5.5 DUE 05-01-2037 REG
422 B34 FiMA POOL #878035 6% 02-61-2636 BED
949,376 FNMA POOL 4852680 8% 03-01-2038 BEQ
5,429,143 FHMA POOL #900828 6 DUE 12-01-2036 REG
22,709,710 FNMA POOL 3631832 6% 09-01-2036 BEC
3,128,727 FNMA POOL #B863711 6.5% 05-01-2036 BEQ
270,171 FNMA POOL #801541 6.5% 08-01-2034 BEQ
279,936 FNMA POOL #999899 6.5% 08-01-2036 BEQ
945683 FNMA POOL #906658 6 DUE 12-01-2026 REG
3,297,531 FNMA PODL #879125 6.5% 05-01-2036 BED
57818 FNMA POOL #831878 6.5% 10-07-2036 BED
984,328 FNMA POOL #B872856 6% 06-01-2026 BEQ
210,588 FNMA POOL #256232 6% 05-01-2026 BEQ
29,844 FNMA POOL #256478 6% 11-01-2036 BEO
928,815 FNMA POOL #256167 6% 04-01-2036 BEQ
960,707 FNMA POOL #886737 6% 08-01-2026 BEQ
145,183 FNMA POOL #907296 6 DUE §1-01-2037 REG
891,322 FNMA POOL #865472 6% 02-01-2836 BEC
878,151 FNMA POOL #865503 6% 02-01-2625 BEC
884,534 FNMA POOL #889667 6% 02-01-2036 BED
508,354 FNMA POOL #884526 6% 05-01-2036 BEC
826,896 FNMA POOL #88556¢ 6% 08-01-2835 BEC
926,301 FNMA POQL #881800 6% 06-01-2036 BEO
9.417.688 FNMA POOL #831800 6.5% 09-01-2038 BED
715,152 FiNMA POOL #823524 5.5 DUE 09-91-2035 REG
18,005,874 FiMA 30 YEARS SINGLE FAMILY MTG 6 30 YEARS BETTLES JUL
635,338 FMMA POOL #745458 5% 04-61-2035 BEQ
915,032 FHMA POOL #896048 5% DUE 06-01-2036 RES
2,845,005 FOMA POOL 4896017 6.5% DUE 08-01-2036 REG
I22.477 FNMA POOL #568849 6% 04-01-2036 BED
674,813 FNMA POOL #503736 6 DUE 02-61-2037 REG
33,512 FNMA POOL #884145 6% 06-01-2036 BEO
892,449 FMMWA POOL #822912 6% 01-01-2036 BEO
1,633,292 FNMA PODL #882880 6% 08-01-2036 BEQ
1.718.872 FNMA PODL #8550845 6.5% 10-01-2036 BEQ
34,322,278 FNMA POOL #745848 6.5 DUE 10-01-2036 BEQ
170,530 FMNMA POOL #850388 6% 0101-2036 BEQ
24,188 FNMA PODL #855395 6% 01-01-2037 BEQ
122,412 CANADAGOVT OF) WL 3% RRB 041122036  CADABOD
1.831,745 UK(GOVT OF} 2.5% (1L 5TK 20/05/08 GBP
18,937,223 UNITED STATES TREAS NTS OTD 00687 {1 875%DUE 07-15-2015 REG
29,567,921 US TREAS NTS INFLATION INDEXED 2 00 QUE 67-15-2014 REG
7,367,852 US TREAS INFL INDEXED BONDES 3,375 DUE  84-15-2032 AR12 DUE 04-15-22 REG
17,442,475 UNITED STATES TREAS 8DS INFL IX BOND 2% DUE 01-15-2026 REG
8,502,146 US TREAS NTS INFL IX 2 DUE 04-15-2012 REG
16,003,344 1S TREAS NTS INFL IX 2,375 DUE 01-15-2077 REG
22828475 US TREAS INFL INDEXED BONDS 1875 DUE (7-15-2013 BEQ
29,282 566 UNITED STATES TREAS NTS BD IMFLATION [NDEXED 3 DUE O7-15-2812 REG
16,440,768 IS TREAS NTS OTC 81/18/2000 INFLATION INDEXED 4,25 DUE 01-15-2090 REG
18,820,343 US TREAS [MFL 1X NT 2,375 DUE 04-15-2011REG
33,001,130 UNITED STATES TREAS BDS INFLATION INDEX LINKED 3.875% 04-15-2029
27,376,848 US TREAS BDS INFLATION INDEXED 3.625 DUEA4-15-2028 REG
18,382,289 US TREAS NTS INDEX LINKED 200 DUE  91-15-2016 REG
18,486,457 U5 TREAS NTS INFL IX 2 50 QUE 67-15-2016REG
24,713,887 U5 TREAS NTS TREAS INFL INDEXED NOTES 2 DUE 01-15-2014 REG
8,566,774 UNITED STATES TREAS NTS INFLATION  INDEXED 3.87554625% DUE §1-16-2012 REG
23,644,633 LIS TREAS NTS INFLATION INDEX 4.76106 DUEG1-15-2008 REG
16,120,496 US TREAS NTS INFLATIONJNDEXED NT 3.5 DUE 04-15-2011 BED
28377.074 US TREAS INFL INDEXED BONDS 2375 DUE  01-15-20626 BED
8.411,501 US TREAS BDS INFL IX 2.375 DUED1-15-2027 REG
29,775,582 UNITED STATES TREAS NTS INFLATION 875 DUE 04-15-2010 REG
19,671,631 LNITED STATES TREAS NTS INFLATION LNKD BD 1.625 DUE §1-15-2015 REG
24,019 UNITED STATES TREAS NTS INFLATION  INDEXED 3.87554625% DUE 01-15-2012 REG
4,445,570 LUNITED STATES TREAS BDS INFLATION INDEX LIMKED 3.875% 04-15-2029
3,161,725 UNITED STATES TREAS MTS DTO 80087 1.875%0DUE 07-15-2015 REG
356,066 US TREAS INFL INDEXED BOMDS 1.875 DUE 07-15-2013 BED
4,815,078 US TREAS NTS INFL IX 2 .50 DUE 67-15-2016REG
1,874,831 US TREAS NTS INFLATION INDEXED 2 00 DUE 07-15-2014 REG
5722629 LUS TREAS INFL INDEXED BOMDS 2.375 DUE  01-15-2026 BED
652,474 UNITED STATES TREAS NTS INFLATION 875 DUE 04-15-20180 REG
05,087 US TREAS BOS WFL IX 2.375 DUED1-15-2027 REG
191,088 UNITED STATES TREAS NTS INFLATION LNKD 8D 1.625 OUE 81-15-2015 REG
5,991,545 US TREAS INFL 1X NT 2.375 DUE 84-i5-2011REG
897,734 US TREAS NTS TREAS INFL INDEXED NOTES 2 DUE 01-15-2014 REG
4,479,362 US TREAS NTS INFLATION INDEX 476106 DUECH-15-2008 REG
6,620,845 LINITED STATES TREAS NTS DTD 60087 1.875%0UE 07-15-2015 REG
5617 748 U5 TREAS NTS INFLATION-INDEXED NT 3.5 DUE $1-15-2011 BEO
9,334,081 UNITED STATES TREAS BDS INFL 1X BOND 2% DUE 01-15-2026 REG
6,511,203 US TREAS BDS INFLATION INDEXED 3.625 DUE4-15-2028 REG
8,738,785 US TREAS INFL INDEXED BONDS 1.875 DUE  07-15-2013 BEQ
255 920 US TREAS NTS INFLATION INDEX 3.625 TIPS DUE 01-15.2008 REG
12,655,840 UNITED STATES TREAS BDS INFLATION INDEX LINKED 3.87 5% 64-15-2023
1.517,357 U8 TREAS NTS INFL X 250 DUE 87 -i5-2016REG
25,671,087 145 TREAS NTS IMFLATION INDEXED 2.00 DUE §7-15-2014 REG
2668397 US TREAS MTSINDEX LINKED 200 DUE  8115-201BREG
1,252,724 US TREAS NTS INFL I1X 2 DUE 04-15-2092 REG
1,800,334 US TREAS NTS INFL 1X 2 275 DUE 01-15-2017 REG
3,148,164 US TREAS BDS INFL IX 2,375 DUEDT-15-2027 REG
7,801,765 US TREAS NTS DTO 01/18/2080 INFLATION INDEXED 4.25 DUE 01-15-2010 REG
29,192,786 US TREAS INFL INDEXEC BONDS 2.375 DUE  §1-15-2025 BEQ
19,560,754 UNITED STATES TREAS WTS BD INFLATION  INDEXED 3 DUE 07-15-2012 REG
23,716,906 UNITED STATES TREAS NTS INFLATION 875 DUE 04-15-2010 REG
1,879,957 UNITED STATES TREAS BDS INFL IX BOND 2% DUE 01-15-2626 REG
887,891 US TREAS BDS INFLATION INDEXED 3.625 DUE4-15-2028 REG
3,161,674 US TREAS IMFL INDEXED BONDS 2.375 DUE  61-15-2025 BEQ
517,948 UNITED STATES TREAS NTS INFLATION LNKD BD 1.625 DUE 01152015 REG
0 US TREAS NTS INFLIX 2375 DUE 01152817 REG
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Asset Category

Share/Par Vahue

Fixed Income
Fixed incomes
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fized Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Ingome
Fixed Income
Fixed Income
Fized Income
Fized [neome
Fized ncome
Fixed come
Fixed thoome
Fixed hcome
Fixed (ncome
Fixed thoome
Fixed ncome
Fixed fcome
Flxed Income
Fixad Income
Fizad Income
Fixad Incomse
Fixed Incomse
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed income
Fixed Incoime
Fixed Income
Fixed Income
Fized Income
Fized Income
Fixed ncome
Fized [ncorme
Fized thoome
Fixed hcome
Fixed Incorme
Fixed Income
Fixed ncome
Fized Incoma
Fixed Income
Fixad Incoma
Fixed Incoma
Fixad Incoma
Fixad Incoma
Fixed Income
Fixed Incoma
Fixed Incoms
Fixed Income
Fixad Income
Fixed Income
Fixed Income
Fixad Incomne
Fixad Income
Fixad Incomne
Fixad Income
Fixed Incomne
Fixed Income
Fixed Income
Fixed income
Fixed Income
Fixed income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fized Income
Fixed Incoine
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed income
Fixed income
Fixed Income
Fixad Income
Fixad Income
Fixed Income
Fixed Income
Fized lncome
Fixed Incomse
Fixed Income
Fixed ncome
Fixed Income
Fixed Income
Fixed ncome

460,000
435,000
50,000
525,600
475,600
300,660
175,600
500,600
100,000
100,000
1,040,341
1.017.078
140,660,000
203,285
1,450,000
21370
500,000
700,000
400,000
260,000
800,000
7.700,900
1803582
2,905,185
2,717,297
2,200,000
14,262,892
5.125,160
350,309
2,188,843
971,856
2,848,694
33,131 676
2,200,000
0
876,759
805,444
722,262
358,578
293,786
3,255,584
6.717.215
3,345,239
39,106,169
3,733,110
2,225,000
752,972
2,135,000
4,725,523
515,402
1,764,746
2736
812,965
2,021,925
4.486,605
1,214,858
1,656,473
926,618
4,038 5689
1,470,303
3,306,605
454,866
141696
3,180 461
23,648
342,282
1,412,490
3,325,085
3,126,425
3,879.485
1,707.59%
2,171,195
7,055,000
1,107.725
5,915,301
3,802,509
1,818,880
535918
1,698 465
3,823,557
853,082
845,771
5,885,185
2,514,169
2,870,627
1,222,701
1,560,630
4,825,194
4,426,604
422,643
3952872
571,357
3,207,634
1,358,473
1,461,383
1,665,462
4,393,012
4,200,000
2,664,354
5,175,004
4,050,000

Market Value Asset Description

326,801 MANITOBA{PROV OF) 6.375% DB 010915 NZD100D
207,024 ONTARICIPROV OF) 6.25% BDS 16065  NZDSOO)

80,508 QUEBEC PROV COA PROVINCE DE QUEBEC  GLOBAL NOTE 7.5% DUE 08-15-2028 BEQ
486,898 BELVOIR LD LLC MILITARY HSG REV BD 2005 SER A 1444 CL 5.27 12-1547 REG TAXABLE
465600 SALES TAX ASSET RECEIVABLE CORP N Y 3.6%10-15-2008 BEQ TAXABLE
270,065 FTIRWIN LD LLC MILITARY HEG REV BD 20058ER A 144A CL 5.4 DUE 12-15-2047 BEO
155633 BELVOIR LD LLC MILITARY HSG REV BD 2005 SER A 144A CL 5.27 12-15-47 REG TAXABLE
530,545 TOB SETTLEMENT FING CORP RHODE IS AST SER A6 6-1-2312 BEQ QID SF 06-01-2012

93,676 NEW YORK N Y CITY MUN WTR FIN AUTH WTR 45WR 5YS REV 4.75% 06.15-20328 BEO
60,417 SALT RiV PROJ ARIZ AGRIC IMPT & PWR [ SALT RIV PJ-SER A 4.75 61-04-2035 BED

2,086,851 LANDMARK MORTGAGE 4% MTG BDS 170638 REGS
2,048,412 BUSINESS MTS FIN 4 FRN MEBKD 0812645 GBP'A
1,133,648 JLOC FRN 15/1/2015
203,741 CMO MEDALLICN TR 2003-1G MTS BACKED FLTGRATE NT CL A DUE 12.21-2023 BEC
1,450,102 CMO PERMANENT FING NO & PLC SERE CL 2A NT FLTG RATE DUE 06-10-2042 REG

21,771 CMO GRANITE MTGS 03-2 PLC SER 1 CL A2 NTFLTG RATE DUE 07-20-2020/07-20-2010 REG
508,700 CMO ARKLE MASTER ISSUER PLC MTG BACKED NT SER 3 CL € i44A DUE 02-17-2062 BEO
731,371 CMO PERMANENT MASTER ISSUER PLC SERIES 20006-1 CLASS-2C DUE 07-15-2042 REG
400,676 CMO HOLMES MASTER [SSUER PLC MTG BACKED NT SER 2 CL C 144A DUE (7-15-2040 BED
250,350 CMD ARKLE MASTER ISSUER PLC 2006-2 MTG BKD NT SER 2 144A C DUE (f2-17-2052 BEO
800,528 CMO GRANM ISSUER PLC MTS BACKEDNT SER  2087-2 2C1 144A DUE 12-17-2054 BED

7,730,175 PVTPL CMO ARKLE MASTER ISSUER PLC CL A 144A VAR RT DUE 11172007
1812676 CMO 15T HORIZON MTG PASSTHRU TRFOR  FUTURE 2003-10 CL |1-A-1 4 75 12-25-2033
2,774,808 CMO WELLS FARGOD MTG BACKED SECS 2065-17 TR 2¢05-17 CL |-A-i 5.5 (1-25-2038 REG
2,644,206 CMO ADSBL RATE MTG TR 20058 MTG BKD  PASSTHRU CTF 4-A-1-1 DUE 11-25-2035 REG
2,054,360 CMOWELLS FARGO MTG BACKED SECS 2004-L TR CL A8 4 82366 07-25-2034 REG
167,111 YO CMO HARBORVIEW MTG LN TR 2005-12 MTGPASSTHRU CTF CL X-2A 19182035 REG
3758982 KO CMD HARBORVIEW MTG LN TR 2005-10 MTGPASSTHRLU CTF CL X 11-19-2035 REG
347764 CMO WAMU MTG PASS-THRU CTFS FOR FUTURE 1S 2002-AR18 MTG CL A 420014 01-25-2033
2,139,927 CMO WELLS FARGD MTG BACKED SECS 2006-2 CL IIl-A-1 575 DUE 03-25-2038 REG
965,731 CMO 15T HORIZON MTG PASSTHRU TR 2604-AAIMTE PASSTRRU CTF CL A-1 09-25-34 REG
27703556 CMO CHASE MTG FIN TR 2005-A1 MC CL 1-A1 5.4149% DUE 12-25.2035 REG
340,594 10 CMO WAMU MTG PASS-THROUGH CTFS SER 2006-ARS TR CL X 06-25-2046 REG
274,003 CMO ) P MORGAN MTG TR 2606-A2 CL 2-A-2 5773 DUE 64-25-2036 REG
0 CMO BANG AMER MTG SECS INC SER 2008-1 CL4-A-1 52768740654% DUE 10-25-2035 BED
866,005 CMO MASTR AST SECURITIZATION TR 20628 CL 1-A-1 5.5 DUE 12-25-2017 BEQ
808,082 CMO RESIDENTIAL ASSET MTG PRODS IMC SER 2004-5L3 CL A-ll 6.5% DUE 12-25-2031 REG
718,660 CMD STRUCTURED AST RECEWWABLES TR 2003-2TR CTF 144A 1.55 DUED1-21-2009 BEC
352,843 CMD CREDIT SINSSE 18T BSTM MTG SECS CORP2001-MFD HSG CL A DUE 09-25-2031 BEG
885,916 CMD INDYMAC MBS INC 2064-ARE MTG PASSTHRU CTF CL 6-A-1 DUE 10-25-2034 REG
137,418 110 CMO INDYMAC MBS INC SER 2004-AR14 CLAX2 DUE Q4-25-2035 BEC
285,904 1O CMO CWMBS INC SER 2006-0A2 CL X-1P DUE 05-20-2045 REG

€8,812 110 CMD HARBORVIEW MTG LN TR 2005-1 MTG PTHRU CTF CL X VAR DUE 03-19-2035 REG

744,727 110 CMOD WAMU MTG PASS.THRU CTFS SER  2007-OA3 CL CX-PPP 04-25-2047 BEQ
3,605,610 CMO WELLS FARGO MTG BACKED SECS 2005-12 TR CL 1-A-1 5.5 DUE 11-25-2035 BEQ
2,190,960 CMO CHASE MTG FIN TR 2005-A1 MC CL 2-A3 5.258137% DUE 12-25-2085 REG

754,501 CMO CITIGROUP MTG LN TR SER 2003-1 CL  WAZ 6.5% DUE 08-25-2033 REG
2,065,376 CMO J P MORGAN MTG TR 2004-A5 CL 4-A-4 4,83852815628% DUE 12-25-2634 REG
4,614,864 CMO STRUCTURED ADJ RATE MTG LN TRDUE  07-25-2035 REG

516,126 CMO CWALT INC 2004-J6 MTG PASSTHRU CTF CL 2-A-1 6.5% DUE 11-25-2031 REG
1,753,748 CMO INDYMAC INDX MTG LN TR 2006-AR27 MTGPASS THRU CTF CL -A-1 DUE 08-30-2038

2,788 PVYTPL CMO SUMMIT MTG TR SER 2000-1 144A BT VAR RT DUE 12-28-2012 REG

820,032 CMO AAMES MTG [NVT TR 2006-1 NTCL A-i 5.38% DUE 04-25-2026 REG
2,028,622 CMO HARBORVIEW MTG LN TR 2005-10 MTG  FASSTHRU CTF CL 2-A1A DUE 11-12-2635 REG
4,466,021 CMO CWALT INC SER 2008-8CB CL 1A10 5.5% DUE 05-25-2038 REG
1,214,954 CMO RAMP SER 2006-RS5 TR MTG PASSTHRL  CTF CL A-1 DUE 12-25-2026 REG
1.665,448 CMO CWALT ALTERNATIVE LN TR 2006-0C7 MTGPASSTHRU CTF CL 2-A-1 10-25-36 REG

934,763 CMO RESDMTL ACCREDIT LNS INC MTG PASS TH20(02-0S16 CL A-1 575 DUE 10-25-2017
3,988,644 CMO 15T HORIZON MTG PASSTHRU TR FOR  SER 2004-AR2 CL II-A-1 DUE 5-25-2034 REG
1,478,814 CMO BEAR STEARNS ARM TR 2004.7 CL IV-A VAR DUE 10-25-2034 REG
2,263,758 CMO BANC AMER FDG 2006-1 TR CL 1-A-1  FLTRT DUE 12-20-2036 BEQ

454,898 CMO CWABS ING 26685IM3 MTG PASSTHRU CTF CL A-1 DUE 04-25-2028 REG

141,965 CMD WA MUT MTG SECS CORP 02-AR1 PASSTHRUCTF CL 1-A-1 6 385683 11-25-30 BEQ
3,180,219 CMO HASC TR 07-0P MTG PASSTHRU CTF CL  [MA-1 VAR 122536 REG

23,576 CMD RES ACCREDIT LNS INC MTG PASS TH SER2001-QS18 CL A-1 6 12-25-16 BEQ
242,785 CMD STRUCTURED ADJ RATE MTG LN TR 0413 MTG PASSTHRU CTF CL A2 1.94 09.25-34 REG

1,415,802 CMO BEAR STEARNS ALT-A TR SER 2004-13 CLA1 FLT RT DUE 11-25-2034 REG

2,284,704 CMO G5 MTG SECS CORP SER 2005-ARE CL 1A14.5480288396% DUE 08-25-2035 REG
2.088,375 CMO MERRILL LYMCH MTG VS IMC 2004-A4 A2 4.24027681351% DUE 08-26-2034 REG
3,622,828 CMO J P MORGAN MTG TR 2006-A2 CL 4-A-1 3.88 DUE 04-25-2036 REG

1,726,044 CMO G MTG SECS CORP 2004-9 MTG PTHRU CTF CL 341 3691 1-1-34 REG

2,178,386 CMC HARBORWIEW MTG LN TR 2005-10 MTG  PASSTHRU CTF CL 2-A1A DUE 11-19-2035 REG
6,872,395 CMGC BEAR STEARNS ARM TR 20454 CL I1.A-2DUE 08-25.2038 REG

1,167,836 CMO DEUTSCHE ALT-A SECS INC SER 2006-AF #CL 1A1 FLT RT DUE 04-252038 REG

5,890,682 CMO FED HOME LN MTG CORP MULTICLASS MTG PREASSIGN 00224 5,375 DUE 09-15-2011 REG
3,665,211 CMO HOMEBANC MTG TR 2005-4 MTG PASSTHRU CTF CL A-1 VAR RATE DUE 10-25-2035 REG
1,823,415 CMOMORTGSAGEIT TR 2004-1 MTG BKD NT CL A-1 ADJ RATE DUE 11-25-2034 REG

£35,967 CMO AAMES MTS INVT TR 2006-1 NT CL A-1 5.38% DUE 04-25-2026 REG
1,162,491 CMO BEAR STEARNS ALT-A TR SER 2004-12 CLI-A-1 DUE 01-25-2035 REG
3,631,183 CMOWELLS FARGO MTG BACKED SECS 2084-3 TR MTG CL A-1 4,75 DUE 04-25-2019

654817 CMO ADSBL RATE MTG TR 20044 MTG BKD  PASSTHRUY CTF 5-A-3 DUE 03-25-2035 REG

845,228 CMO RESDNTL ACCREDIT LNS INC MTS PASS TH2083-0R24 A-2 66352 07-25-33 REG
5,865,082 CMOJ P MORGAN MTG TR 2007-A1 MTG PASS THRU CTF CL 5-A-1 DUE 07-25-2035 REG
2,581,076 CMO GB MTG 2005-ARS CL. 141 4 61888 DUE 10-25-2035 REG
2875915 CMO CWMBS INC SER 2003-37 CL 241 FLT RT DUE 6%-25-2033 BEQ
1,222,502 CHO NOMURA HOME EQUITY LN INC 2006-HE1 C) A1 FLT( 5.4% DUE 02-25-2038 REG
1,548,158 CMO CWALT INC SER 2005-20CB €L 2-A4-3  5.5% DUE 07-25-2035 REG
4788880 CMO STARM MTG LN TR 2007-2 MTG PASSTHRU CTF CL 3-A-3 DUE 04-25-2037 REG
4,441,667 CMO WA MUT MTG PASS THRU CTFS WWALT DUE 05-25-2037 REG

422,085 CMO CARRINGTON MTG LN TR 20068-DPT1 ASSETBKD PASSTHR €L A-1 DUE 02-25-2036 REG
2,870,771 CMO WELLS FARGO MTG BACKED SECS 2004-EE TR SER 2004-EE CL-2A1 DUE 12-25-2034 REG

571,378 CMO IMPAC SECD ASSETS CORP SER 2005-2 CLAZAFLT RT DUE 03-25-2028 REG
2,205,995 CMO OPTEUM MTG ACCEP CORP SER 2006-1 CL -ATAFLT RT DUE 04-25-20268 REG
1,261,379 CMO BANC AMER FDG CORF 2004-C MTG  PASSTHRU CTFCL 4-A-2 2.44 12-25-34 REG
1,450,804 CMO STRUCTURED ASSET SECS CORP SER  2004-3AC CL AZ 4.92% DUE 03-25-2034 REG
1,558,353 CMO AMERICAN HOME MTG ASSETS TR SER  2085-1 CL 3A11 FLT RT DUE 19-25-2635 BED
4,320,571 CMO CITIGROUP MTG LN TR 2006-AR1 MTG BXDNT CL -A1 DUE 3-25-2028 REG
4,109,813 CMO BANC AMER MTG SECS INC 2065-DCL  2-A-7 4 8051 DUE 05-25-2035 REG
2652984 CMO OPTEUM MTG ACCEP CORP 2006-2 CL ATA ADJ RATE 5.38% DUE 07-25-2026 REG
5,077.451 CMO CHASE MTG FIN TR 200481 MC MTG  PASSTHRU CTF CL A-1 5 DUE 02-25-2019 REG
3.946,081 CMO WAMU MTG PASS-THRW CTFS 2005-ARS CL A-6 VAR DUE 05-25-2035 REG
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Fixed Income
Fined Income
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Fixed Income
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Fixed Income
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Fixed ncome
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2,150,340
415,120
800,000
580,949

43,553
636,249
714,161

2,791,012
863,008
269,103

2,993,883

47.438
390,276

1,644,115

1663659

3,635,147
463,517
895,940

3,097,353

3.914.425
733,885
397720

4,109,281
432715

3,502,864

3.512.234

4,819,785
838,481

1034216

3,363,672
928,344
897,884

4,208,903

3,162,878
400,000

4,487,727
400,000

1,519,800

3,914,425

2,194,140
341,849
993,932
821,063

2,438,445

1,851,841
769,203

2,454,833

1,656,262

1.079.844

1,516,593
231,835

1,290,342
541,847

2,319,248

82,297
705,538
281,076

1,828,807
992,860

1,251,536
759,348
184,235
957,253

1.027.013

1,582,100
990,745
124,590
386,807

82,303
04,993

1,650,348

3,566,583

1,788,506
201,699

2,535017

3,545,308
746615
867,813
945,337
764,34%

54,294
21,805
851,504
£86.668
224,967

1,744,590

2773743

2080625
750,000
594,562

1,950,000

37.794

1,767 615

1759577
367,420
147,165
206,113

3,054,194

1,747.976

3,203.763

1,867,044

2,142,830 CMO CWALT ALTERMATIVE LN TR 2605-0C8 MTGP3THR CTF CL 2A1C DUE 07-25-2036
415430 CMO CWHMBS INC SER 2004-23 CL 1A1 5.59% DUE 62-25-2035/62-25-2005 REG
784,002 CMO BEAR STEARNS ARM TR 2004-4 CL A6 VAR RATE DUE 06-25-2034 REG
591,762 CMO CWMBS INC SER 2004-25 CL 1A1{ FLT RT DUE 02-25-2085 REG
43,569 IMPAC CMB TR 20034 COLL ASSET BKD BD CL1+A-1 VAR 10-25-2033 BEO
637,107 CMD WAMU MTG PASS-THRU CTFS 2005-AR6 CL 2-A-1A DUE 04-25-2045 REG
716,857 CMO CWMBS INC SER 2004-25 CL 2A1 FLT RT DUE 02-25-2035 REG
2,789,5¢4 CMO ZUNI MTG LN TR 2006-1 CL A-1 5.46% DUE 08-25-2036 REG
967,052 CMO MASTR ADJ RATE MTG TR 2006 2 CL 3 A 1 VAR RATE DUE 01-25-2036 REG
259,334 CMO STRUCTURED AST SECS CORP 2002-ALT MTS PSTRU CTF CL CL A% 3.45 2-25-328E0
2,968,538 CMO NOVASTAR MTG FOG TR 2006-MTA1 MTG  BACKED NT CL 2A-1A DUE 09-25-2046 REG
46,630 CMO BANC AMER FOG CORP 2003-1 MTG  PASSTHRU CTF CL A-1 6 DUE 05-20-2033 REG
388,738 CMO HARBORVIEW MTG LM TR SER 2006-2 CL 1A 5.45392894745% DUE 02-25-2035 REG
1,651,957 CMO GS MTG SECS CORP SER 2005-RP3 CL 1AFDUE 09-25-2035 BEQ
1,668,253 CMO LEHMAN X8 TR 2006-2M MTG PASSTHRU CTF CL 1-A1 VAR DUE 02-25.2046 REG
3637851 CMO ALTERMATIVE LN TR 2006-0A9 MTG  PASSTHRU CVF CL 1-A-1 DUE 67-20-2046 REG
464,163 CMO CWMBS INC SER 20059 CL 1A1 FLT RT DUE 05252035 REG
897 485 CMD WaML MTG PASS-THRU CTFS SER 2005 ARSCL A1A FLT RT DUE 68-25-2045 REG
3,098,800 CMO LUMINENT MTG TR 2006-4 GCMO LUMINENTOE-4 DUE 65-25-2045 BEQ
3,921,788 CMO STRUCTURED ASBET MTG INVTS I TR 2006 ARS CL I-A-3 DUE 67-25-2038 REG
736,144 PYTPL CMO WAMLU MTG PASS-THRU CTFS 2084- AR13 PASS CTF A-1 144A 0 11-22-44 BEQ
388,254 CMD WAMU MTG PASS-THRU CTFS 2005-AR8 CL 1-A-1A DUE 06-25-2045 REG
4,079,824 CMO WAMU MYG PASS THRU CTFS SER 2008-AR16 CL 1-A1 VAR RATE 12-25-38 REG
433,689 CMO WAMU MTG PASS-THRU CTFS SER 2005-ART1 CL ATA FLT RT 8-25-2045REG
3,505,463 CMO RAAC SER 2006-RP3 TR ASSET BKD CTF CL A-1 DUE 05-256-2035 REG
3,509,193 CMC THORMNBURG MTG SECS TR 2006-1 MTG  PASSTHRU CTF A-3 DUE 01-23-2036 REG
4,818,243 CMO WAMU MTG PASS-THRU CTFS SER 2007-DASMTG PASSTHRU CTF CL 1A VAR
841,165 CMD STRUCTURED AST SECS CORP SER 2003224 CL 2-A 4.42 DUE §-25-2033 REG
1,030,326 PVYTPL CMO GS MTG SECS CORP GSMPS 2005-RPZ 1444 1AF VAR RT DUE 32535 BEQ
3,358,552 CMOQ HARBORVIEW MTG LN TR 2006-14 PTHRU CTF CL 2A-1B FLTG RT 2-19-37 REG
928,723 CMO CWALT INC COUNTRYWIDE ALTERNATIVE DUE 07-25-2035 BEQ
897,575 CMO CWALT INC 2006-0A8 MTG PASSTHRU CTF CL 1A-1A DUE 07-25-2046 REG
4,268,813 CMO THORMNBURG MTG SECS TR 20064 MTG  PASSTHRU CTF CL A-4 DUE 12-25-2035 REG
3,149,752 CMO MORGAN STAMNLEY MTG LM TR 2006-8AR  MTG PASSTHRU CL 4-A-1 VAR 06-25-2838 RG
388,108 CMO COUNTRYPLACE MANUFACTURED HSG CONT TCL A3 1444 5.593 DUE 07-15-2037 8EOQ
4,501,724 CMO IMPAC SECD ASSETS CORP SER 2005-2 CLAT DUE 03-25-2036 REG
373520 CMO COUNTRYPLACE MANUFACTURED H3G CONT TCL Ad i44A 5.846 DUE 67-15-2037 BEQ
1,520,163 CMO THORNBURG MTG SECS TR SER 2005-4 CL A-3 5.55% DUE 12-25-2085 REG
3.921.788 CMO STRUCTURED ASSET MTG INVTS I| TR 2066 ARG CL 1-A-1 DUE 07-25-2036 REG
2,736,364 CMO WASHINGTON MUT MTG SECS CORP SER  2004-AR 14 CL A1 DUE 0-25-2035 REG
442,874 CMO WAMU MTG PASE-THRU CTFS 2005-AR 19 CLA-1AZ DUE 12-26-2045 REG
985,848 CMO WAMU MTS PASS-THRU CTFS SER 2006-AR1ICL A-1A1 FLT RT 10-25-2045BE0
822,882 CMO HARBORVIEWMTG LN TR 20069 CL  2-A-1A DUE (6-20-2605 REG
2,431,532 CMO WAMU MTG PASS THRU CTFS SER 2006  AR14 CL 1-A4 DUE 11-25-2036 REG
1,858,375 CMO CWALT [NC 2005-59 MTG BKO CTF CL A-1DUE 11-20-2035 REG
711,880 CMO WAMU MTG PASS-THROUGH CTFS 2005-AR17CL A-1AZ DUE 12-25-2045 REG
2,462,244 CMO WAMU MTG PASS-THRU CTFS 2006-AR17 CLA-JAT DUE 12-25-2045 REG
1658454 CMO GSAMP TR 2006-54 2006-54 MTG PASSTHRU CTF CL A-1 DUE 05-25-2038 REG
1,079,228 CMO INDYMAC [NDX MTG LN TR 2006-AR27 MTGPASS THRU CTF CL |-A-1 DUE 68-30-2036
1,516,201 CMO RALI BER 2608-Q05 TR 2006-Q05MTG  PASSTHR lIl-A-i DUE 85-25-2046 REG
231,851 CMO CWABS INC 2005IM3 MTG PASSTHRU CTF CL A-1 DUE 04-25.2028 REG
1,290.721 CMO CWALT ALT LN TR 2006-0C8 MTGPASSTHRUCTF CL 2-A-1 DUE 11-25-2036 REG
542,847 CMO WAMY MTG PASS-THROQUGH CTFS SER 2004-AR2 CL AFLT RT DUE 04-25-2044 REG
2,271,351 CMO BANC AMER MTG SECS INC SER 2005-A CL2-A-1 DUE 62-25-2035 REG
62,180 CMO RURAL HSG TR 18871 SR MTG PASS THRUCTF SUB-CL 2C 6.83 DUE 04-21-2025 BEOC
707,975 CMO HARBORVIEW MTG LN TR 2005-10 MTG  PASSTHRU CTF CL 2-A1A DUE {1-19-2038 REG
282690 CMO CWALT [IMC SER 2684-18CB CL 2A5 FLT RT DUE 89-25.2034 REG
1,828,758 CMO MSHEL TR 2007-2 MTG PASS THRU CTF CLA-1 DUE 04-25-2037 REG
992,330 CMO BEAR STEARNS AST BACKED SECS | TR 2008 CL [1.1A-1 0 DUE 12-25-2036 REG
1.222605 CMD BEAR STEARNS ARM TR SER 2604-5 CL II-A FLT RT DUE 07-25.2034 REG
758,346 CMO RAMP BER 2006-R85 TR MTG PASSTHRU CTF CL A-1 DUE 12-25.2026 REG
184,373 CMO CWMBS [NC SER 2004-29 CL 1A1 5 59% DUE 02-25-2035/02-25-2005 REG
956,761 CMO OPTEUM MTG ACCEP CORP 2006-2 CL A1A ADJ RATE $.38% DUE 07-25-2036 REG
1,026,378 CMD CWALT ALTERNATIVE LN TR 2006-0C7 MTGPASSTHRU CTF CL 2-A-1 10-25-36 REG
1,582,805 CMO BCAP LLC TR 2007-AA1 CLI-A-1 FLT RTDUE 62-25-2047 BEO
990,413 CMD CWALT ALTERNATIVE LN TR 2006-0C10 MTG PASSTHRU CTF CL 2-A-1 09-25-2035 REG
124,703 CMD CWMBS INC VAR 20085-R2 MTG PASSTHRLY CTF CL {1A-F DUE 06-25-2035 REG
361,030 CMO GS MTG SECS CORP SER 2065-ARB CL 2A14.54602% DUE 08-25-2035/10-25-2005 REG
62,153 CMOD INDYMAC ARM TR 2001.H2 MTG PASSTHRU CTF A-2 VAR RATE DUE (1-26-2032 BEQ
104,738 CMD STRUCTURED AST SECS CORP FOR FUTURE ISSUES 2002-1A CL 4-A DUE 62-25-2032 BEQ
1,615,318 CMOD AMERICAN HOME MTG INVT TR 2004-4 MTGEKD NT CL IW-A DUE 02-25-2024 REG
3,516,822 CMO WELLS FARGO MTG BACKED SECS 2006 AR2TR 2006-ARZ CL I-A-14,85 3-25-36REG
1,787,401 CMO THORNBURG MTG SECS TR 06-6 MTG LN  PASSTHRU CTF CL A-1 543 DUE 112511
201,988 CMO PRIME MTG TR 2004-CL1 CL I-A-2 DUE 02-25-2019 REG
2,481,361 CMO BK AMER FOG CORP 2006-DMTG PASSTHRUCTF CL A-1 VAR RATE 05-25-2635 REG
3,528,287 CMO BEAR STEARMS ALT-A TR SER 2005-4 CL I{-3A-1 DUE 05-25-2035 REG
747,904 CMO WAMU MTG PASS-THRU CTFS SER 2065-AR13 CL A-1A1 FLT RT 18-25-20458E0
870,170 CMO PRIME MTG TR 2004-CL1 MTS PASSTHRU CTF CL 1-A-2 DUE 02-25-2084 REG
938,600 CMO CWABS INC 2005-HYES MTG BKD NT CL 3-A-2 DUE 02.20-2036 REG
750,173 CMD CITIGROUP MTG LN TR SER 2005-11 €L A2A 4.£9599980927% DUE 68.-25-2035 REG
54,178 CMO STRUCTURED AST SECS CORP SER 2002-164 CL 2-A1 5.55 DUE 08-25-2032 BED
21,830 CMO BEAR STEARNMS ARM TR 2003-1 MTG  PASSTHRU CTF CL IV-A-1 4-25-33 BED
850,437 CMO STRUCTURED AST MTG IMVTS NINC  2005-AR3 fl-A-1 46842 07-25-2635 REG
696,641 CMO STRUCTURED AST MTG INVTS Il INC SER 2005-AR4 CL AT FLT RT DUE 12-25-2035BEQ
225,122 CMO THORMBURG MTG SECS TR 2003-2 MTG  PASSTHRU CTF CL Al VAR RATE 01-25-2033
1,744,188 CMO WA MUT MTG SECS CORP 2008-AR4 MTG PASSTHRU CTF CL 1A-1A DUE 05-25-2045 REG
2,772,798 CMO WAMU MTG PASS THRU CTFS SER 2006  AR1S CL 1A DUE 11-25-2046 REG
2,103,403 CMO STRUCTURED AST MTG INVTS INC 03.CL1 II-A-1 VAR RT 5.543 08-26-32 REG
756,800 PVTPL CMO GRACECHURCH MTG FING PLC MTG BACKED MT P VAR RT DUE 11-20-2856 BEQ
597,768 CMO MERRILL LYNCH MTG INVS INC SER  2004-AZ 3.79012989998 DUE 07-25-2834 BEQ
1,956,683 CMO GRANITE MASTER ISSUER PLC GRAMM  2005-1 A3 DUE 12-20-2024 BEQ
37,683 CMO CR SUISSE 15T B5TN MTG SECS CORF  2001-3 FNT CL I1-A-1 6,75 DUE 08-25-2031
1,767,806 CMO WACHOVIA AST SEC ISSUANCEI AST BKD NT CL A VAR RATE 144 07-25-2037 REG
1,756,884 CHMO HARBORVIEW MTG LN TR 2004-10CL  3-A-1A 509847 DUE 01-19-2035 REG
360,506 CMO MERRILL LYNCH MTG INVS INC 2004-HB1 CL A-3 FLT{ 4.83866 DUE 04-25-2029% REG
150,224 CMO STRUCTURED ASSET SECS CORP 2004-11 MTG PASSTHRU CTF CL A DUE 08-25-2034 REG
267,862 CMO MORGAN STANLEY MTG LN TR 2004-2AR @ DUE 12-31-2040 BEC
3.061,850 CMO WAMU MTG PASS THRU CTFS SER 2006  AR13 CL 1A FLTG RATE DUE 10-25-2048 REG
1,773,700 CMO BEAR STEARNS ALT-A TR 2004-5 MTG  PASSTHRU CL I-A-1 VAR 85.-25-2034REG
3,237,306 CKWO CWALT INC SER 2005-24 CL 1-A-1 FLT RT DUE 07-20-2635 REG
1,867,858 CHWO IMPAC CMB TR 2004-7 CL 1-A-1 FLTG RATE DUE 11-25-2034 REG
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Fixed Income 504,633
Fixed Income 349,415
Fixed Income 418,662
Fixed Income 2063,823
Fixed Income 1,264,082
Fixad Incoma 572,754
Fixad Incoma 1,880,289
Fixed Itcome 392,500
Fixed Income 721,682
Fixed Income 1,985,600
Fixgd Income 1,181,438
Fixed Incoma 2572123
Fiied Incoma 44,182
Fixed Income 285,000
Fixad Income 200,060
Fixgd Incorms 231,888
Fixgd Incorms 5.748,089
Fingd Incois 5732769
Fieed Income 5,430,947
Fiswed Income 5,544 306
Fiiad Incoine 35995432
Fread Income 3,135,705
Fried Income 2,431,800
Fread Income 3,578,263
Fread ineome 5,135,406
Friedd ncome F.016047
Fixed ncome 5249971
Fixed tncome 5263810
Fixed Income 4305.026
Fixed Income 5,020,569
Fixed Income 158,782
Fixed tncome 3.183.648
Fixed tncome 6 196.463
Fixed tncome 5,433,864
Fixed Income 4617514
Fixed incoma 2,233,047
Fixed tncome 5,690,166
Fixed income 3,406,433
Fixed Income 5000600
Fixed Incoma 7.500,600
Fixed Income 1.600,000
Fixed Income 524,000
Fixed Incoma 639,000
Fixed Income 9,954,631
Fixed Income 885,600
Fixed Income 1,700,860
Fixed Income 1,600,600
Fixed Income €00.000
Fixed Income 2500830
Fixed Income 18,200.880
Fixed Income 7.700.800
Fixed Income 61
Fixed ncome 26
Fixed Income 2573
Fixed Income =20
Fixed tncome =161
Fixed nooms 181
Fixed ncoma 3
Fixed ncome 167
Fixed ncoma 137
Fixed Incoma 3z
Fixed Incoma 72
Fixed Income 163
Flxad Income 114
Fixed Income 249
Fixad Income 160
Fixed Income £46
Fixad Income -f39
Fixad Income 159
Fixed Income 2]
Fixed Income &0
Fixed Income -i75
Fixad Income -i74
Fixed Income -58
Fixad Incama -45
Fixad Incoma 187
Fixad Incoma -84
Fixad Incoma BEL]
Fixed ncome 181
Fixed lncome -8
Fixed thoome -186
Fined [noome 136
Fixed thoome -1.663
Fixed ncome -1,333
Fixed Income 1,870
Fied [ncome 234
Fixed mcome 40
Firied Income 82
Fiad Income 29
Fixad Incoine 13
Fixad Incoine il
Fixed Incorne i3
Fixed Income 33
Fixed Income 483
Fixed Income -29
Fized Income 26
Fixed Income -26
Fixed Income =20
Fixed Income -2
Fixed Income -2
Fixad Income -7

505,670 CMC WAMU MTG PASSE-THROUGH CTFS SERIES  2004-ARS8 CLASS-A1 DUE 08-25-2044 REG
39,748 CMO STRUCTURED ASSET MTG INVTS I INC  SER 2004-AR6 CL A3 DUE (2-18-2035 REG
422,153 CMO INDYMAC MBS INC 2004-AR6 PASSTHRU CTF CL 3.A-2 662359 08-25-34 REG
2,062,267 CMO WAMU MTG PASS THRU CTFS SER 2008 AR12 CL {A1 VAR RT DUE 10-25-20C6 BEQ
1.280,236 CMO STRUCTURED AST MTG INVTS Il TR MTG CL 111-A-2 B.256 DUE 04-25-2036 REG
578,189 CMD STRUCTURED AST MTG INVTS I TR MTG PTHRU CTF CL [-4A-1 VAR RT 5-25-36 REG
1,895,635 CMO STRUCTURED AST MTG INVTS NING  2005-AR7 CL 1-A-1 DUE 11-25-2035 REG
393,446 CMD SONICAP LLC/SONIC INDS FRNCHIS LOB-18R NT CL A-2 144A 3C7 5 096 122031 BEQ
V31,966 MO NOMURA AGSET ACCEP CORP SER 2004-ARZCL 1A VAR DUE 10-25-2034 BEQ
2,024,394 CMO G5 MTG SECS CORP 2004-12 MTG PASS THRUCTF CL 2A1 4.25% DUE {2-25-20234 REG
1,174,308 CMO STRUCTURED ASSET SECS CORP SER  2004-10 CL 3-A7 DUE 08-25-2034 BEQ
2,575,025 CMO MASTR ALTERNATIVE LM TR 2006-2 MTG PASSTHRU CTF 2-A-3 DUE 02-25-2038 REG
44,1056 CMO BEAR STEARNS ALT-ATR 2004-2 CL  1-A-1 DUE 03-25-2034 REG
254,846 CMO WAMU MTG PASS-THROUGH CTFS 2004-ARS CL A-6 VAR 3.84415% DUE 06-25-2034 REG
197,436 CMO GSR MTG LN TR 2007 -4F 6 DUE 12-31-2040 REG
228051 CMO INDYMAC MBS INC 2005-AR18 CL 1-A-1 VAR DUE 18-25-2035 REG
5,748,072 CMO INDYMAC INDX MTG LN TR 2086-AR14  CL 1-A1A VAR DUE 12-31-2048
5,734,119 PVTPL CMO GREENPOINT MTG FDG TR SER 200BARS CL 1-A1A VAR RT DUE 10-25-2045
5441007 CMO CWALT INC SER 200581 CL A1 FLT RT DUE 02-25-2038 REG
5,861,371 CHWO WELLS FARGD MTG BACKED SECS 2006  ARZTR 2004.ARZ CL [1LA-14.95 3-25-26REG

3,977,948 CMO FED HOME LM MTG CORP MULTICLASS MTG PARTN PREASSIGN 08774 DUE 02-25-2045REG

3,143,702 CMO WAMU MTG PASS-THROUGH CTFS 2006.ART9CL A-1A1 DUE 12-25-2045 REG
2,425,910 PVTPL CR SUISSE 15T BSTN MTG SECS CORP SER 2002-P1 CL-A 144A VAR RT 3-25-32 BEC
3,513,761 CMO FED HOME LN MTG CORP MULTICLASS MTG PREASSIGN 00530 5 DUE (8-15-2020 REG
5.056,804 CMO FHLMC MULTICLASS MTG FHR 3266 C SEQ WM18 WCE.43 5 DUE 02-15-2820 BEC
8,921,764 CMO FNMA PREASSIGN (0567 & DUEQ2-25-2017 BEO
5,237,251 CMO CITIGROUP MTG LN TR SER 2005-11 CL A1A DUE D4-25-2035 REG
5,262,226 CMD STRUCTURED AST MTG INVTS I1INC SER 2005-AR8 CL ATA VAR 02-25-2035REG
4,350,181 CMD BANC AMER MTG SECS INC BOAMS 2004-2 1AS 6.5% DUE 18-25-2031 BED
4,970,553 CMO BEAR STEARNS ARM TR SER 2005-18CL A1 FLT RT DUE 10-25-2085 REG
150,852 CMO INDYMAC MBS INC 2004-AR 0 CL 2-A-24 DUE 05-25-2034
3,107,764 CMO GREENPOINT MTG FOG TR 2005-ARS MTG PASSTHRU CTF CL 1-A-1 DUE 11-25-2045 REG
8,202,071 CMG BEAR STEARNS ALT-A TR 2006-8 MTG  PASSTHRU CTF CL II-A-2 01-25-2037 REG
5,428615 CMO GMACM MTG LM TR SERIES 2005-AR6  CLASS-1A1 DUE 11-19-2035 REG
4,521,669 CMD WELLS FARGO MTG BACKED SECS 2004-EE TR SER 2004-EE CL-2A1 DUE 12-25-2034 REG
2,243,281 CMD WASHINGTON MUT MTG LN TR 28017 CL AVAR RATE DUE 05-25-2041 BEQ
5,765,514 CMD BK AMER FDG CORP 2085-D MTG PASSTHRUCTF CL A-1 VAR RATE 05-25-2035 REG
3,412,316 CMD WaAML MTG PASS-THRU CTFS SER 2005-AR13 CL A-1A1 FLT RT 16-26-2045BEQ
5,600,050 NQRDEA BX FINLAND PLC MY BRH [NSTL CTF 5.26688 03-31-2008 DUE 03-31-2008
7,981,501 SOCIETE GENERALE INSTLCTF DEP DTD  12-29-2006 VAR RT 5.27063 DUE 06-20-2008
1,600,214 BNP PARIBAS N Y BRH [NSTL CTF DEP DTD  11-28-2006 FLTG RT 5.2625 DUE 95-28-2008
529,000 JPMORGAN CHASE BK N A NY N Y FORME CTF DEP CTD 11-28-2006 8,75 11-28-2021
630,000 JPMORGAN CHASE BK N A NY CTF DEP D0 93-28-2007 VAR RT DUE 03-28-2022
107,768,536 CF RHUMBLINE GROUF TRUST CORE BOND INDEXFUND LB69
866,692 SUNTRUST BK ATL GA INSTL CTF DEP PRO  DTD06-82-2004 4.415 06-15-2009
1,700,316 ABBEY NATL TREAS SWCS PLC INSTL CD ABBEYMATL TREAS SERV CD 016207 VAR RT 670208
1,600,570 NORDEA BK FINLAND FR CERT DEP DTD  11-28-2008 VAR RT DUE 05-28-2008
599,916 SOCIETE GENERALE INSTL CTF DEP PR MTNYCD20070322 VAR RT DUE 03-25-2608
2,000,572 UNICREDITO ITALIAND SPA N Y BRH INSTL CTVAR RT DUE 65-29-2008
10,260,478 UNICREDITO ITALIAND SPA N Y BRH INSTL CTOTO 01-01-1840 VAR RT DUE 05-06-2008
7,762,549 FORTIS BK N ¥ INSTL CTF DEP PROGRAM  BOOKDTD 10-27-2008 VAR RT DUE 04-28-2008
9,123,978 FUT SEP 07 EURX EUR-BUND
3,888,308 FUT SEP 67 EURX EUR-BUND
368,589,544 FUT SEP 67 EURX EUR-BOEL
2,881,458 FUT SEP 07 EURX EUR-BUND
-32.816 FUT PUT SEP 07 ELRX EUR-BUNLD 108.50
£9.580 FUT CALL SEP OV EURX EUR-BUND 112,80
3,206,850 FUT SEP 07 TSE 10Y JGB
144,377,867 FUT SEP 67 TSE 10Y JGB
27,818,037 FUT SEP 07 US 2YR T-NCOTE
3,330,500 FUT SEP 07 5 YR T NOTE
-14,672,250 FUT SEP 7 US 2YR T-NCTE
-16,964,734 FUT SEP A7 5 YR TNOTE
12,056,156 FUT SEP 67 10 YR T-NOTES
26,824,750 FUT SEP A7 LS. T-BONDS
16,652,500 FUT SEP 67 5 YR T NOTE
-131.642 6688 FUT SEP (7 US 2YR T-NOTE
79,114,608 FUT SEP (7 10 YR T-NOTES
16,548,422 FUT SEP 67 5 YR T NOTE
10,867,250 FUT SEP 07 U35, T-BONDS
12,226,875 FUT SEP 07 US 2YR T-NOTE
-18,498,047 FUT SEP 67 10 YR T-NCTES
-18,109,584 FUT SEP §7 5 YR T NOTE
6,130,781 FUT SEP 67 10YR T-NOTES
8,170,156 FUT SEP 7 US 2YR T-NOTE
20,149,250 FUT SEP 67 U.5. T-BONDS
-8,742,563 FUT SEP 67 5 YR T NOTE
-15.516,000 FUT SEP 07 U.S. T-BONDS
15,961,172 FUT SEP 07 10 YR T-NOTES
-9,724,000 FUT SEP O7 U5, T-BONDS
20,717,813 FUT SEP 07 10 YR T-NOTES
27,510,469 FUT SEP 07 US 2YR T-NCOTE
-118,635,047 FUTSEPO7 B YR T NOTE
-1498,902 266 FUT SEP 07 19 YR T-NCTES
381,670,838 FUT SEP 07 US 2YR T-NCTE
-3,663.500 FUT SEP O7 U5 T-BONDS
-8.375 BHFUT PUT SEP 07 T-NOTE OPTICN 103
-21.781 FUT CALL SEP 67 T-NOTE OPTION 106
6,706 FUT CALL SEP 67 1 YR MIDCURVE 8500
1,219 FUT PUT AUG OF T-NOTE CPTION 1040
-12,188 FUT CALL SEP O7 T-MOTE OPTICN 1880
5,078 FUT FUT CALL AUG 87 T-NOTE CPTICN 1068
-208 FUT CaLL JUL 07 1 YR MIDCURVE 9526
-24,375 FUT CALL SEP 07 T-NOTE OPTION 105
-3.625 FUT PUT SEP 67 1 YR MIDCURVE 2450
+7,313 FUT PUT AUG 87 T-NOTE OPTION 104
-3.250 #HIFUT CALL AUG 07 T-NCTE DFTION 106
-13,125 FUT CALL SEP 07 U.5. T-BONDS 108
489 #HEFUT PUT SEP 07 T-NOTE OPTION 163
-531 FUT CaLL SEP OF T-NOTE OPTION 166
-786 FUT FUT PUT SEP 7 T-NOTE OPTION 103.0
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Asset Category Share/Par Value  Market Value Aseet Description

Fised Income -7 -1,852 FUT CALL S8EP 07 T-NOTE OPTION 1070

Fised Income 23 -7 19 FEFUT CALL SEP 07 T-NOTE OPTION 109

Fised Incomne £8 -15,938 #EFUT PUT SEP 07 T-NOTE DPTION 103

Fixed fncome -281 -74641 FUT CALL SEP OF T-NOTE OPTION 106

Fixed [ncome -244 -221,125 FUT PUT S3EP 07 T-ROTE OPTION 106

Fixed [ncome -154 -16.844 FUT CALL SEP 07 T-NGTE OPTION 107

Fixed [ncome &2 -1625 ##FUT CaLL SEP 07 T-NOTE OFTIGN 108

Fixed Income =213 -99,844 FUT PUT SEP 07 T-MOTE CPTION 104

Fixed tncome =37 -2,313 FUT CALL SEP 07 TNOTE QPTION 168

Fixad Incoma B1 37472 FUT CALL SEP 07 T-NOTE OPTION 1060

Fixad Itcome 9aBT 248891 FUT CALL SEP 07 T-NOTE OPTION 1070

Fixgd Inoome -95.000.000 =256 875 OTC ECAL FNE 9-37@ 84 05 08-23-2607

Fixed Ingoma 5800000 99,085 CAP LSO CMS 1002 6,2735 MERRILL LYNCH SWP000103 24/MOVI2068 11-24-2008
Fixgd Ingome -303 28,406 FUT PUT AUG 67 T-MOTE QPTION 163

Fiwad Income 1 -16.203 FUT CALL SEP 07 T-NOTE OPTION 105

Fiwad Incorne -8 O FUT CALL JUL 87 T-NOTE OPTION 165

Fixed tncorne -1.2 -1,163.626 FUT PUT SEP 67 T-NOTE QPTION 105

Fixed incorne 859 -241.524 FUT PUT AUG 07 T-NOTE OPTION 104

Fixed Incorne -2.692 1,267,875 FUT PUT SEP 07 5YR T-NOTE OP 1048

Fixed Incorne 1,822 -356,712 #FUT PUT SEP 07 T-NOTE OPTION 103

Fixed Income ~1,144 -143,000 BEFUT PUT SEP OF T-NOTE OPTION 102

Fixed Income 539 -19,968 FUT PUT SEP OF T-NOTE OFTION 100

Fixed Income - 185,080,600 -704,365 QTC ECAL FN 6 8-27@28 315 07-15-2007

Fixed [ncome -1.110 -121,406 FUT CALL SEP 07 T-NCTE OPTION 107

Fixed Income -7 00,000,600 16,132 SWAPTION 10-17-2007 OTC JPY ECAL 1.62 SWS GOLDMAN 317564808
Fixad Income 27,000,600 8 QTCECAL 6ME - 3.96 SWP2 02/07/2007 DUB 317503VM9 07-02-2007
Fixed Income 8,000,600 6 EUR ECAL SWP2 7 4 00 2,96 OTC 07-02-2007

Fixed Income -12,000,600 8 OTCECAL BME 4.1 SWPE 7-4-12 DUB STTH0VNT O7-04-2009
Fixsd Income 54,800,060 0 OTCECAL BME - 3.96 SWP2 02/07/2007 DUB  317503VM8 07-02-2007
Fixed Income 26,000,060 0 EUR ECAL SWP2 7 400 2.96 OTC 07-02-2007

Fixed Income 17,500,000 -40,809 SWAPTION CITIBANKNY 03/07/2007

Fixed Income 4,800,000 27,105 SWAPTION CITIBANKNY 09/Q712007

Fixed Income ~i8,100,000 68,231 SWAPTION OTC EUR ECAL 3.85 SWI0RBS  3175048X7 31/03/2008
Fixed Incoma 77,500,008 V4,377 SWAPTION OTC EUR ECAL 275 SW2 RBS  3175048Y5 31/023/2008
Fixed Income -142,500,000 88,875 SWAPTION DEUTSCHEDE NRJ 0840772007

Fixed gome -3,800,000 -10.259 SWAPTION OTC USD ECAL 485 SW5RBS  317504KG2 03-31-2008
Fixed Income -1.660,000 5,037 SWAPTION OTC USD ECAL 485 SWERBS  317504YT9 09-26-2008
Fixed Incorme 1.660,008 1.967 SWAPTION OTC USD ECAL 475 SW2ZRBS  397504YUE 09-26-2008
Fixed Income 7,660,006 8,644 SWAPTION OTC USD ECAL 475 SW2RBS  3175048K5 03-31-2008
Fixed Income 85.4668,008 136,973 SWAPTION OTC USD ECAL 5 5W2 RBS 3T7E04FFO 02-01-2008
Fixed Income -37 566,008 -132,393 SWAPTION OTC USD ECAL 510 SWS5SRBS  317504X4502-81-2068
Fixed Income -5,666,000 -52 SWAPTION OTC USD ECAL 4.85 5W7 GSC 317504EUS

Fixed Income 28,606,000 0 SWAPTION OTC USD ECAL SWH GSC 317504544

Fized Income -37,000.000 -186362 SWAPTIOM {00-26-2008

Fixed Income -4.000.003 340 SWAPTION OTC ECAL 5 SWT RES 08-08-2007 317504GE8

Freed Income 12,000,600 462 SWAPTION OTC USD ECAL 450 SWP2 BOA  08-08-2007 317504GCE
Fized Income ¥3,000.000 153 SWAPTION USD ECAL 5 SW1 RBS 3750405 08-08-2067

Freed Income 9,600,000 195,843 SWAPTION OTC USD ECAL 4.75 SW2 LEHMAN  3I17504XY9 28 SEP 2068
Fixed Income -43,408,600 -218.597 SWPTION OTC LSO ECAL 4,95 SWS5 LEHMAN 31750421 26 SEP 2008
Fixed Income -7,000.600 -14,715 SWAPTION LSO ECAL 4.2 SWPS5 BARCLAYS  317504UD8 02-01-2008
Fixed ncome 32,000,600 8478 SWAPTION LISD ECAL 476 SWP1 BARCLAYS  317504L4C0 62-04-2008
Fixed Income 84 500,600 166,237 SWAPTION / 09-26-2008

Fised Income 31,000,600 0 OTC USD ECAL 4.75 SW2 RBS 02107107 214503WK2

Fised Income -14,000,600 815 SWAPTION USO ECAL 4.9 SW5 RBS 31750413 08-08-2007

Fised Income 42,000,060 8 SWAPTION OTC USD ECAL 49 SWi1RBS  317504T57

Fised Income -7,000,000 -218 SWAPTION OTC USD ECAL 4.9 SW7 RBS 31750466

Fixed Income 13,300,060 ¢ OTC USD ECAL 5 SW5 RBS 02/07/2007  217503WLO

Fixed Inconie 3,000,060 ¢ EUR ECAL SWP 5 4.1 OTC CrOPT 07-02-2007

Fixed Income 16,000,060 -582 SWAPTION OTC USD ECAL 490 SWPS BOA 37504533

Fixed Income 23,000,008 242 SWAPTION OTC USD ECAL 48 SWP2B0A  317584HY7

Fixed Income 50.000.008 0 SWAPTION USD ECAL 4.85 SW1 RBS T/2/67 317563MH2

Fixed Income -i0,900,000 0 SWAPTION USD ECAL 4 95 SW5 RBS 6702-2007

Fixed Income -23.000.000 78,655 SWAPTIONOTC USDECAL 4 85 SWERBS  317504KG2 03-31-2008
Fixed Ingoms -40.600.000 -288.528 SWAPTION f 12-15-2608

Fixed Income 34,000,000 16,534 SWAPTION ECAL 49 SW2 RBS 3175048Y3  10-25-2007

Fixed Income -15,000.000 -20.019 SWAPTION ECAL 5.01 RES 217504820 10-25-2007

Fixed Inoome 120,800,000 274,180 SWAPTION f 12-15-2008

Fixed Incoms -8.000,000 O OTC ECALSMES 23 SWAPTION 07-02-2007

Fixed Inggms 15,000,000 O OTC ECALGME-{.1 SWAPTION 07-02-2007

Fixed Incoms -5.000,000 -22,184 SWAPTION BZWLUS 31 08-08-2007

Fixed Incorne 20,600,000 16,564 SWAPTION BZWLUS31 08-08-2007

Fixed ngoms -42.000,000 -128,344 SWAPTION OTC USD ECAL 4.9 SW5 LEHMAN  317504SR0 03-31-20088
Fixed Incoms 96,000,000 118,550 SWAPTION OTC USD ECAL 475 SW2 LEHMAN 3175048Q2 03-21-2068
Fixed Income 138,000,000 170,416 SWAFTION OTC USD ECAL 475 SW2RES  3175048K5 03-31-2008
Fixed Intome -37. 100,000 -113.370 SWAPTIONM OTC USD ECAL 49 8W5 RBS  317504UNG 03-31-2008
Fixed Inconme -14,000,000 -f0.515 SWAPTION OTC USD ECAL 485 SWERBS  317504YT9 09-26-2008
Fixed Inoonme -8,600,000 0 OTCECAL SME-4.1 SWAPFTION 07-04-2012

Fixed Inconme 18,000,000 O OTCECAL 6ME -3.96 SWAPTION 07-04-2809

Fixed Inoome 33,500,000 65,505 SWAPTION OTC USD ECAL 475 8W2 RBS  317504YUE 05-26-2008
Fixed Income -53, 100,000 -621.203 OTC USD ECAL 5.2 SW7 RBS 317504MY1  12-15-2008

Fixed Income 159,400,000 535410 OTC USD ECAL 5 8W2 RBS 317504MX3 12-15-2008

Fixed Income -31,800,000 -5682 SWAFTION OTC USD ECAL 4 858W? GBC  317504EU8

Fixed Incone 41,900,000 -128,038 SWAPTION USD ECAL 4.90 SW5 MORGAN  STAMLEY 317504576 03-31-2008
Fixed Incone -1,800,000 O EUR ECAL SWP 5 4.1 OTC CIOPT 67-02-2007

Fixed Incone €1,600,000 12 SWAFTION OTC USD ECAL 48 SW1 RBS 317504757

Fixed Incone -16,600,000 -212 SWAPTION OTC USD ECAL 42 8W? RBS 317504765

Fixed Income 166,000,060 O SWAPTION OTC USD ECAL 4.8 3W1 MORGAN  317504KAS 08-68-2007
Fixed Incorme 30,200,000 O SWAPTION USD ECAL 485 SW1 RBS 7/12/67 317503MK2

Fixed Income -6,500,000 O SWAPTION USD ECAL 455 SW5 RBS 67-02-2607

Fixed Income 52,700,000 65,777 OTC USD EPUT 5.8 W7 LERMAN 317504VA3  07-27-2087

Fixed Income 3.400,000.000 5,727 OTC JPY ECAL 1.05 SWAPTION 18-17-2607

Fixed Income 80,200,000 0 OTC ECAL SML-4.1 SWAPTION 67-04-2004

Fixed Income 208,800,000 1,423,056 SWAPTION / 08-24.2607

Fixed Income 76,500,000 O OTC ECAL 8ML 4.1 SWAPTIOM 07-32-2007

Fixed Income 11,900,000 -13.792 SWAPTION / 02-01-2608

Fized Income 425,300,060 527,074 SWAFPTION OTC USD ECAL 4.75 SWP2 BOA  317504WWVE 03.31-2008
Fized Income -16,000,060 -166 SWAPTION OTC USD ECAL 4.85 SW? MORGAN  317504E27 08-08-2007
Fixed Income -27,300,060 -150.366 SWAPTION SLHIGEZ1 02-01-2608

Fixed Income 68,100,000 487,114 SWAPTION f 08-24-2007

Fized Income 55,300,000 118,521 SWAPTION USD ECAL 475 SW2 MORGAN  STAMLEY 2175045U3 03-31-2008

Fixed Income 58,100,000 -5632.775 SWAPTIDN OTC USD ECAL 5.1 SW5 GOLDMAN 317504581 02-02-2009



Asgset Category
Fixed Income

Fixed Income
Fied Inggme
Fised Ingome
Fized Income
Fized Income
Fizad Income
Fized Incoma
Fixed Income
Fixed Income
Fixed Income
Fiad Income
Fived Income
Fixed Income
Fixed tncome
Fixed Income
Fixed [ncome
Fixed [ncome
Fixed [ncome
Fixed [ncome
Fixed [ncome
Fixed Income
Fixed income
Fixed Income
Fixed Incoms
Fixed Income
Fixed Income
Flzed Income
Fized Income
Fized Income
Fized Income
Fized Income
Fized Income
Fixed Income
Fixed income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed ncome
Fixed Income
Fixed thcome
Fixed Income
Fixed Income
Fixed Income
Fixed Incoma
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fized Income
Fised Income
Fized Income
Fized Income
Fized Income
Fized Income
Fized Income
Fized Income
Fixed Income
Fixed Income
Fived Income
Fixed income
Fixad Income
Fixad Income
Fixad Income
Fixad Income
Fixad Income
Fixad Income
Fixed Income
Fixad Income
Fixad Income
Fixed Income
Fixed Income
Fixad Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixgd Income
Fixed Income
Fixgd Income
Fixed Income
Fixed Income
Fixed Incomne
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income

SharelPar Value
£9,100,000
34,400,000

36,300,000
158,500,000
36.300.060
20,000,000
-13,400,000
46,200,000
94,600,000
54,900,000
164,700,000
223,200,000
17,800,000
-66.800.000
178,200,000
150,800,000
64,200,000
29,300,000
238,400,000
65,000,000
484 800,000
80,400,000
-184,900,000
-59.400,000
30,400,000
68,500,000
-145.200.000
184,200,000
-26,700.000
-32,500.008
164,800,000
158,800,000
29,100,000
59,600,000
89,900,000
181,400,600
56,700,000
-55,800,000
-37.000,000
65,500,000
-2%,700,000
-15,000,000
102,800,060
53,500,000
32,100,000
63,500,000
-116.400 000
-58,200,000
30,100,000
141,500,000
126,500,000
55,900,000
-34,100,000
-14,600,000
-28,500,000
4,903,000
2,900,000
8,000,000
1,860,000
4,400,000
2,760,000
25860000
1,260,000
400,000
2,000,000
5,400,000
1,060,000
1,000,000
3,900,000
37,900,600
15,000,600
23,700,600
54,300,600
81,900,000
1,430,000 .000
4,560,000,000
4,560,000,000
1.500.000,000
4,330,000,000
5,230,000,000
1,580,000,000
480,000,000
1.500,000
12,400,000
2.800,000
9,960,000
1,960,000
3,900,000
3,800,000
2,200,000
200,000
1,060,600
3,100,000
800,000
1,400,000
2,100,600
1,000,600
400,000
400,000
1,000,000
400,000

Market Value Asset Description

-247,264 SWAPTION OTC USD ECAL 5.7 SW5 GOLDMAN 317504325 62-01-2008
0 OTCECAL 6ML-4 24 SWAPTION 07-04-2012
6,151 SWAPTION SLHIGB21 NRf G7-27-2007
565,748 SWAPTION OTC USD ECAL 5 W2 GOLDMAN  317504X11 02-02-200%
34,584 SWAPTION BZWILUISM MRF 08-24-2007
£15,456 OTC USD EPUT 580 SW7 LEHMAN M75040W3 24 AUG 2007
~333.615 SWAPTION SLHIGE21 MR/ 12-15-2008
340,415 SWAPTION SLHIGE21 NRY 12-15-2008
2,706 SWAPTION B2ZWLUSIT NRY 08-24.2007
-390.,152 SWAFPTION { 12.15-2008
373,920 SWAPTION / 12-15-2008
484,747 SWAPTION SLHIGB21 MR/ 03-31-2008
101,987 SWAPTION DEUTSCHEDE NRf 09/07/2007
-520,626 SWAPTION MESCSUEI3 MRS 08-24-2007
404,461 SWAPTION {12-15-2008
0 OTC EUR ECAL 3.5 SWP DEUTSCHE 07-02-2007
0 OTC EUR ECAL 3.5 SWP DEUTSCHE 07-02-2007
0 OTCECAL 6ME-4.1 SWAPTION 07-04-2(12
1,367,272 SWAPTION REBOSUSSS NRf 12-15-2008
220,350 SWAPTION SLHIGB21 07-19-2007
932,477 OTC EUR ECAL 3.88 SWF2 DEUTSCHE 317504005 23/0412050
411,650 SWAPTION f 08-24-2007
632,321 SWAPTION OTC USD ECAL 4.85 SWPE BOA  317504KL1 03-31-2008
422,132 SWAPTION f 12-15-2008
33,869 OTC USD EPUT 5.8 SW7 BARCLAYS 3175058K0 O7-27-2007
0 OTCECAL 6ME -3.96 SWAPTION 07-04-2009
899,275 OTC EUR ECAL 4.0 SWP7 DEUTSCHE 317504KW723/04/20140
O SWAPTION OTC USD ECAL 4.8 W1 08 AUG 2007 GOLDMAN 317504HB7
63,356 OTC USD ECAL 4.9 SWT RBS 317504M54  02-51-2008
58476 OTC USD ECAL 4.9 SW7 BEAR STEARNS  317504MZ8E 02-01-2008
647,531 OTC USD ECAL 5 3W2 RBS 317504M%3 12-15-2008
264 860 SWAPTION OTC USE ECAL 5 SW2 GOLDMAN 31750468 02-01-2008
24 700 SWAPTION / 07-09-2007
1,230,490 SWAPTION RBOSLIS33 NR/ 12-15-2008
37,326 OTC USD EPUT &.11 SWT BARCLAYS 317504MT208-24-2007
364,079 SWAPTION EUR ECAL 388 SWP2 BARCLAYS  317504KV9 23 APR 2010
-351,163 SWAPTION EUR ECAL 4.0 SWP? BARCLAYS 3175041 230472010
-119,246 OTC USD ECAL 4.3 SWP7 BARCLAYS 317S05ANS02-01-2008
0 OTC ECALSMEMR.1 SWPSTHRMAZCITI  B2ZIULIGT 317504AKS
220870 SWAPTION MR/ 07-13-2007
0 SWAPTION USD ECAL 4.9 SW5 GOLOMAN 317504027 O7-02-2007
0 SWAPTION USD ECAL 5 SWS GOLDMAKN J17S04088 07022007
0 SWAPTION USD ECAL 4 9 SW2 GOLDMAN 317504070 07-02-2007
-529,055 OTC USTHECAL 5.2 SWT RBS 317504MY1  12-15-2008
218,951 OTC USD EPUT 5.9 SWP? BEAR STEARNS 02012008
222 045 SWAPTION BZWLUIS3 07-15-2007
-21.581 SWAPTION 7 6708-2007
-190.903 SWAPTION OTC USD ECAL 49 8WSRBS  317504UNE 03-31-2008
203,897 OTC USD EPUT 500 SW7 GOLDMAN 317504MVT (8-24-2007
174,738 SWAPTION OTC UISD ECAL 475 8W2 RBS  3{75048K5 (:3-31-2008
105,089 SWAPTION SLHIGB21 09-24-2007
378,667 OTC USD EPUT 5.8 SWF7 BARCLAYS 317 505A0302-01 -2008
64,208 OTC USD ECAL 4.9 SW7 GOLDMAN 317504MUS 02.01-2008
-32,812 SWAPTION MLPFUS3T 07-19-2007
-130,886 SWAPTION 08-08-2007
3.917 [RS 6M LIBOR /7.0% DEUTSCHEDE 1510612010 SWUDE42A9
4,684 [RS &M LIBOR /7.0% DEUTSCHEDE 151212003 BWUDBEEAT
0 IRS 6M LIBOR 16.5% MSCSUSE3 20/08/2009 SWPOBB131

38,328 IRS 12.948% 04012010 SWR(Bg758
86,641 IRS M12.78% Q48172010 SWPGG2837
0 IRS 5.5% f 344 LIBOR RBDSCATT 20/08/2017 SWUBBLSA0
0 IRSCAD4. S%RIAMCEK [RECADSIMCBK®WBOA 1506/202 5{SWP(26583)
8,735 IRSEVUR2 B4RW/FRCOPXTOR INFEURFRCPATOR%EPS 21802/2011{SWP0S1770)
6,578 IRSEUR2 1455%RMBML [REEURFRUPTXTOB%UAG 151102010
27887 IRS EUR2 1025R{FRCP RS EUR2 1025%BRC 1502010
216,805 IRS EUR P 4.0/6ME IRSEUREME%DB 1512/2011
16,448 IRSEUR2 1455%RABML IRSEURFRCPTXTOB%UAG 1511 012(M0
11,983 IRSEYRZ 05%RFRCPX IRSEURFRCPXTOR%EBPS 15110/2010{SWPG43708)
52,83% IRS EURZ.1025R/FRCP IRS EURZ.1025%BRC 15110:2010
1,480,538 IRS EUR P 4.6/6ME IRSEUREGMESGMORGANSTANLEY 15M12/2011
880,379 IRS BMLIBORM 0% 151122011 SWPGBS1ED
951,538 IRS EUR P 4.0/8ME IRSEUREMEWDB 151272011
2,180,105 IRS EUR P 4.0 - EME 12-15-06 GLM GOLCMAN SACHS 0.0% 15M2/2011
3,288,225 IRSEUR P 4.0/6ME IRSEUREMEMBARCLAYS 15/M2/2011

0 IRS DEUTSCHEDE &ML/ 0% 18009/2008  SWPG50586
53,060 IRS &M LIBOR /2.0% CEUTSCHEDE 170812012 SWUQB29A8
£3.060 IRS &M LIBOR f 2.0% RBOSUIS3IZ 17/06/2012 SWIUIDEI0A3
71,238 IRS 2.0% f 6M LIBOR DEUTSCHEDE 2010612017 SWPD21892

210,851 IRS SMLIBOR/2 0% 20/06/2017 SWP048747
248,382 IRS SMLIBORZ 0% 20/06/2017 SWPB48117
0 IRS SMLIBOR/Z 0% 2070672017 SWPB47319
0 IRS JPY 2.0 PrEML IRS JPYEMLY%GLM 200122013
0 RPIEUR /1.9875% 12-15-2011 SWPJ84775
2517 IRS 1MB.17% 0411172016 SWP3R3158
1,374 IRS 1WB.17% 041112016 SWPGRBE10
4,856 IRS IMLIBOR/MB.17% 047112016 BWPOBSGT
2810 IRS 280 LIBOR f 8.33% 1440242017 SWFLGI5TS
1,913 IRS TMLIBOR/B. 17% 0471172016 BWPOBE®15
1,864 IRS TMB.17% B4M112016 SWreBR1isa
0 IRS 28 LIBOR /7.78% 03/04/2012 SWUOB13AT
18,882 \RS GBP P 4.0/ 6ML IRSGBPSMLBARCLAYS 1512R2035
0 RPi EUR FRC CPI X-TOB/M .98% BZWLUS3T 3040412012 SWUOD1 3062
0 IRS BMLLIBORS.0% 15/06/2009 SWPDesTeT

0 INF SWAP FRC CP| X-TOB ! 1.9575% 10/04/2012 SWUGB0411
0 IRS 6M LIBOR { 5.0% 15/08/2010 SWUDD41AG
0 INF SWAP 153112 SWP0B1377
0 IRS M LIBOR / 5.0% CSFE 15/08/2010  SWUDOTEA4

38,570 IRS 4.0% f 6M LIBOR 15/12/2035 SWPOB1815
0 IRS BMLLIBOR/S 0% 15/06/2009 BWPDEBTET

356,341 IRS 6M/4.0% 15122036 BWPOBTEZ8
0 IRS 6M LIBOR 7 6.0% DEUTSCHEDE 20712/2008 SWP061930
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Fixad ncoms 265,000 Q IRS 5.5% /6M LIBOR 19/M2/2036 BWUG5S0A1

Fixad Income 900,000 0 IRS 8M LIBOR /5.0% CSFB 15/06/2008 SWPIB1617

Fised Income 25,000,000 0 [R5 EMLIBOR/ 5% 20A 2/2007 SWPI43763

Fixgd Incoma 2,360,000 0 IRS MO LIBOR / 6.0% 19/06/2009 SWUDSBEAT

Fixed Income 3,566,600 0 IRS GBP4 S%RIEML IRS GBP4.5%LS! 20/08/2008
Fixedi Income 1,508,600 141,613 IRS GBP P4.0/6ML IRSGBPEMLY%MLE 151122035
Fixedi Income 408,600 0 INF SWAP FRC CPI X-TOB £ 1.9575% 10i0412612 BWUG00411
Fixeri tncome 4,200,000 0 IRS 6M LIBOR § 6.0% 20/03/2008 SWPOE1773

Fixecd [roome 3,900,000 6 IRS 6M LIBOR 1 6.0% 20MM32008 SWUDDM0AT

Fixed [nogme 1,600,660 0 RPIEUR /M .94% 10/042012 SWUOD{79%

Fixed Income 1,000,060 8 RPI EUR FRC CPI X-TOB.98% BZWLUSI  30/04/2012 SWUB01 362
Fixexi Ingome 3.200,060 302,108 IRS GBP P 4.0 /6ML IRSGRPEMLIBARCLAYS 151212635
Fingxd Ingome 7.900,000 G IRS 6.0% / BN LIBOR DEUTSCHEDE 191202017 SWUDT58AS
Fixed Income 14,100,068 € IRS 6M LIBOR /6 .0% DEUTSCHEDE 18122012 SWUDTS7AD
Fixad Income 6.600,000 0 IRS 6.0% /BN LIBOR BZWLUS31 19/1212017 SWUOTEIAZ

Fized Ingome 700,006 87,487 RS GBP &ML HSBC 15M 22035

Fixad Incoms 4,100,006 € IRS 5.0% / 84 LIBOR DEUTSCHEDE 15M22025 SWUOTT1A2
Fixad Inconne 11,700,008 O [RS &M LIBOR /6.0% BZWLUS31 18M2/2012 SWUIOTE2A3

Fred Inconme 1,880,000 0 INF SWAP FRC CPI X-TOB / 1.84% 1640472012 SWULH 401
Frxed neome 5,780,000 496615 [R5 GBP 4.0 PIEML RS GEPEML%ERC 15/ 212025
Fixed Income 1,360,000 QO RPIEUR FRC CPRi X-TOB/M 96% 36032012 SWU001933

Fixed Income IEH0000 313,651 [RS GBP 4.0 PIEML IRS GBPEML%OUB 15/ 272025
Fixed tncams 2,600,000 O INF BWAP FRC CPi X-TCB 7 1.8575% 10/04/2012 SWU0O0411
Fixed Incoma 1,760,600 163,922 IRSGEP4.0P/EML IREGBPEMLY DUB 151 2/2035(3WP042567)
Fixed Income 806,600 105,80¢ IRS GBF P 5.068ML IREGBPEML%BARCLAYS 15/08/2015
Fixed Income 1,408,680 0 IRS USD 3MLIBOR/5.411% 04-30-2027  BRS3QANBS

Fixed Income 10,400,060 59,877 RS USD 5.0675%AMLIBOR 04-30-2009  BRS3QAMUS

Fixed [ncome 15,304,060 0 A- BR333BNHS RS USD R 4.947-3ML EXP 12112111 BARCLAYS
Fixed Income 12,400,000 0 A-BRSIYELC2 RS USD R 5158%-3ML  EXP 11/710 GOLDMAN
Fixed Incoma 7.000,000 8 A- BRS308MJ1 IRS USD 5.025-3ML EXP 117212011 BARCLAYS
Fixed Income 18,600,060 223,872 A- BRE2GR 157 [RS USD 3ML-5639 BARCLAYS EXP 7H4H10

Fixed Income 21,000,000 G IR5 USD 5.2024%/3MLIBOR (2-162012 BREBIBTURS

Fixed Incoma 23,600,000 G IR5 USD R 4.572-3ML GOLDMAN 81610 BREZULTIY
Fixed Income 135,044 8 TRE USO RUSSELL 3000 TR SWAP 06-16-2008 BRS41S9T7

Fixed Incoma 80,350,000 G IRS 3M LIBOR { 5.329% 28/06/2009 BRS4TEN3E

Fixed Income 6.600,000 139,383 USO LIBOR 5.638 BBA 3MO BARCLAYS 14JUL10 BRE2ZGRST
Fixed Incoma 5,000,000 ¢ IRS 3MLIBOR/S.028% 2171172011 BRS308MN

Fixed Incoma 10,500,000 G IRS 6ML4 947% 121242011 BREIIBMNHS

Fixad Incoma 8,060,000 G IRS IMIB.229% 1602011 BRBZVEWES

Fized Incoma 2,568,000 € RS IM LIBOR / 5.183% 110872017 BRS3U3K28

Fixed Incos 13,000,000 0[RS USD 5.2024%/3MLIBOR 18/02/2012  BRSIBTURS

Fixadd Incoma 9,300,000 182,871 [RS USD IML-5832 BARCLAYS 120JUL/63 BRE2GFVTA
Fixed Incorne 3,199,000 0 [RS 3MLIBORSS.158% 0711172010 BRS2YELCS

Fixed Incorne 6.480.000 36,928 IRS USD 5.0875%IMLIBOR 300452008 BRE3COMUS

Fixed Incoms 850,000 0 IRS USD IMLIBORIS 41 1% 308472027  BRSIQONEBS

Fixed tneome 13,700,600 883,683 IRS 5.6% F 3M LIBOR 18/12/2017 SWPOBS5ET

Fixed Income 806,800 0 IRS 3M LIBOR 7 5.6% 184122037 SWLIOETBAS

Fixed Income 906 000 0 IRS 3M 7 5.0% 1871212637 SWUBBD3AG

Fixed [ncoms 13,700,800 92,178 IRS 3MLIBORS 0% 201062009 SWPE3842

Fixgd Income 2,300,000 0 IRS 3M LIBOR 7 5.0% 19122037 SWUOGTTAT

Fixed [ncome 2,200,002 71374 IRS 3MLIBORIS 0% 2082014 SWPCE0262

Fixed Income 1,700,000 148,892 IRS SMUIBORS 0% 15/06/2047 SWPCETEES

Fixed Income 408,000 113,848 RS 4.25% 7 6M 12/06/2006 SWPas2810

Fixed [ncome 400,600 2,288 TOTAL RTN 6/2.3525 10-15-2018 BWP28440

Fixed Income 106,600 0 COS SELL PROT ON CHES ENERGY 08-20-2012 SWPC70285
Fixgd [ncome 400,800 1,276 TOTAL RTN UBSGEFIL 012275 10-15-20186  SWPO85517

Fixed [ncame 400,000 2,063 TOTAL RTN f2.0275 10-15-2011 SWPQA5102

Fixed [noame 800,000 7,756 TOTAL RTN UBSGEFIL 042.085 10-15-2011  SWP085400

Fixed Income 13,703,000 88,258 IRS GEUTSCHEGE 3MUIBORIZ.0% 181272068 SWPOS1515

Fixed [ncome 400,060 1,524 TOTAL RTN 6/2.35 10-15-2018 SWPGS5509

Fixed Income 200,060 6 CO3 3ELL PROT ON CHES ENERGY 06-20-2012 BWPCTR5T(
Fixed [ncome 500,000 25,536 IRS 56% { I LIBOR 1471272017 SWUDESOAS

Fired Income 1.800.060 3,185 COS BUY PROT ON FORD MTR CR 03.20-20068 SWPCB4E54

Fired Incomea 2,500,000 127,681 IRS 5.0% / 3M LIBOR DEUTSCHEDE 191 2/2017 SWPOESH06
Fixed Income 33,000,000 0 IRS USD R3ML-5.0 UBS 18/JUNI0S SWPE18433

Fixed Incomea 5,500,000 281,719 IRS USD P 5.0-3ML BARCLAYS SWPIB71g0

Fized Income 3,700,060 80,518 IRS 5.0% / 3M LIBOR SLHIGE21 1971212012 SWUGT32A0

Fixed Income 100,000 € CD& SELL FROT ON CHES ENERGY 06-20-20112 3WPCB8941
Fixed Incoma 7,160,000 58,729 CDS (575 BUY PROT ONDJ 06-20-2017  SWPCE5486

Fixed Income 7.300,000 O IRS IM LIBOR ¢ 5.0% DEUTSCHEDE 19M 22037 SWUBGB0A2
Fized Income 16,560,008 536,281 [RS 5.0% £ 34 LIBOR MSCSUSII 191212017 SWPBEE394

Fixed Incoma 24,660,004 0 RS IMLIBORSS. 0% 2000612002 SWP0B4833

Fixed Incoma 1,560,006 4,478 CDS SELL PROT ON LUKRAINE 84-20-2005 HRECEWPCS6149
Fixed Incoma 51.360,008 G [RS3IM LIBOR 7 5.0% 19M 212008 SWUBE48A4

Fixed Incoma 21,960,000 0 RS USD BZWILUSIT 19712/2008 SWP087208

Fixed Incoma 7,660,000 ¢ RS IM LIBOR 7 5.0% 19M2/20637 SWUBET7AT

Fixed Income 14,000,008 55,485 STS BUY PROT ON DJ CDX 1G7 12-20-2016 SWPCB3862

Fixed Income £9.700,008 ¢ [RSUSD R IML-50 DEUTSCHE 181208 SWP(84881
Fixed Incoma 1.260.008 44,383 GAZPROM 3P LEHMAN 204IUNM1 SWPCY7F732

Fixed Income 3,860,000 11,880 5T5 BUY PROT G D) CDX 1G7-1(¢ 12-20-20165WPCE8829
Fregd Incorme 1,980,000 377,372 RS SMLIBORM 6% 15/12/2035 BWF0ES113

Fixed Income 15,900,000 812,053 [RS 5.0% f 3M LIBOR DEUTSCHERE 1819202817 BWFOGEB06
Freed Income 2,800,000 15,510 COS SELL PROT ON PANAMA 01-20-2092  SWPCogdse

Fixed Income 1,800,008 8,203 FORD MTR CRDT 5P 2.4 20/05/07 MS BWPC29691

Fixed Income 1,480,008 (¢ IRS 5.0% 76M LIBOCR DEUTSCHEDRE 181922817 BWU0T28A8
Fixed Income 260,000 4,067 CDS SELL PROT ON PANAMA 09-20-2817  SWPCB4241

Fixed Income 1,560,008 12,408 CDS f STS DEUTSCHEDE BUY PROT ONDJ  08-20-2017 SWPCE5414
Fixed Income 2,260,000 ¢ CDS MSCSUS33 SELL PROT ON GMAC 09-20-2008 SWPC52651
Fixed Income 21,060,000 G [R5 3MLIBOR/E.8% 20/06/2002 SWPOB7ETS

Fixed Incoma 500,000 30,864 BRAZIL SP MERRILL 20/APR/ME SWPCE0101

Fixed Income 760,000 182 CDE SLHIGB21 SELL PROTECTION ON INDOMESIA 12-20-2008 SWPCS7T714
Fixed Income 1,000,008 9 CDS SELL PROT ON LIKRAINE 85-20-2008  SWPCB4680

Fixed Income -4 860,000 ¢ IRS 12-19-2017 SWUDS89A4

Fixed Income 4,800,000 245148 [RS 5.0% F 3M LIBOR 191272017 BWUIGsE3A4

Fixed Income 5,900,000 28,582 [RS 6M LIBOR /5.0% DEUTSCHERE 19M212808 SWUOT2TA7
Fixed Income 2,400,000 862,418 [R5 SMLIBOR/M 8% 151 2/2036 BWFPETS01

Fixed Income 1,200,000 £.469 FORD MTR CROT SF 2.40 20/08/07 GOLDMAN SWPC29253

Fixed Income 600,000 8,953 CDS USD RUSSIA SP JPMORGAN 20MARTE  SWPT3E22

Fixed Income 900,000 30446 COS5 USD MEX 5P LEHMAN 20MAR 16 SWPC48566

Fixed Income 1,300,008 5,660 FORD MTR CROT SP BES 2.32 BEAR SWPC2915408-20-2010
Fixed Incomea 1,300,008 0 NF SWAP { 1.3475% 15/03/2612 SWUI00DTE0
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Fixed Income 500,000 8,167 CDS USDO RUSSIA SP MORGAN 20MART6 SWPC49558

Fixed [ncome 64,700,000 0 IRS 3M LIBOR { 5.0% 19422008 SWPLE 1948

Fixed [ncome 138,800,000 0 IRS 3M LIBOR / 5 0% DEUTSCHEDE 19M 202008 SWU0ST4AT
Fixed ncome 160,600 3,383 MEX SP JP MORGAN 20MAY16 SWPC45612

Fixed Income 400.000 0 IRS §M LIBOR 7 4.0% 20/03:2009 SWPL5E1732

Fixed Income 800.000 4 CD35 SELL PROT ON ANADARKO PETE 03-20-2008 SWPCH8258
Fixed Income 670,600 0 IRS 5.503% IV LIBOR CSFR 22/06/2017  SLA14MO

Fixed ncome 14,900,000 123,248 COS/STS BUY PROT ON DU 05-20-2017  SWPCE5405

Fixed [ncome B 700,000 24250 COS3 SELL PROT ONCIT GROUP 06202012 SWPCHE6644

Fixed tngome 1,900,000 G COS BuY PROT ONHSEHD 08-20-2017 SWPCSERIS

Fixed tngome 5,000,000 G COS PURC PROTECTION ON CIT GROUP 06-20-2017 SWPCEBEST
Fixed Income 2,200,000 0 COS BUY PROT ON HSEHED 06-20-2017 SWPCHZ32

Fixed Income 3,800,000 0 COS BUY PROT ON COUNTRYWIDE HOME LOANS 06-20-2017 SWPCT(29%
Fixed Income 3,900,000 740 COS SELL PROT OM HSEHD 56.20-2012 SWPCTO240

Fixed Incoma 3,300,000 626 CDS SELL PROT ON HSEHD 06-20-2012 SWPCT0Z81

Fixad Incoma £,600,000 4,246 CDS BUY PROT OM COUNTRYWIDE HOME LN 06-20-2012 SWPC58623
Fixed Income 1.700,000 ¢ SDS USD LOEWS CORP BP BEAR STEARNS  20/3/16 SWPCO4883
Fixed Incoma 5,850,000 0 CD3 USD AUTOZOMNE CITIBANK 20712712 SWPCE3623

Fixed Income 2,300,000 0 CDS USD VIACOM MORGAN 20/05H 1 SWPT85221

Fixed Income 86,000,000 3,335 CDS DEUTSCHEDE SELL PROT ON SOFTBANK  09-20-2007 SWPCer77
Fixed Income 2,160,600 0 CD3 USD CAP 1UBS 20/9M11 SWPCe5452

Fixed Income 4,000,000 35,828 CDS USD LENNAR CORP BP DEUTSCHE 20M2/1153WPCB3788

Fixed Income 2,200,600 143 COS USD XL CAP LTD BARCLAYS 20312 SWPCH5445

Fixed Income 35,260,000 139,505 S78 BUY PROT ON 0J CDX IGT 12-20-2016 SWPCB3862

Fixed Income 2,360,600 G INF SWAP [ 1.9475% 15/03/2012 SWU00CE84

Fixed Income: 2,300,600 75,014 COS BRAZIL BP BRC BARCLAYS 20/AUGR2011 SWPRCTI076

Fixad Income: 2,200,000 0 CDS USD CNA FINL BF BEAR STEARNS 200071 iSWPC94932

Fixed Income: 2,060,600 0 CDS USD INTL LEASE FIN CORPBARCLAYS  20/0/2012 SWPCH4042
Fed Income: 5,000 600 7116 COS BUY PROT ONINTL LEASE FINCORP  03-20-2012 SWPC56785
Fixed [ncome 1,000,000 27,824 COS BSTN SCIENTIFIC GOLDMAN 62002016 .74 06-20-2016

Fixed Income 1,500,660 24213 COS BOSTOM SCIENTIFIC GOLOMAN /20114 0%:06-20-2014

Fixed [ncome 45,000,600 1,835,108 IRS BMLIBOR/4.0% 15/12/2011 SWPOZI603

Fixed Income 1,200,660 0 COS BUY PROT ON COUNTRYWIDE HOME LOANS 05-20-2017 SWPC70224
Fixed Income 2,900,000 0 AT + TWIRELESS BP CITIBANK 20JUN1Z  SWPCT7724

Fixed Income 1,700,000 0 CDS PURC PROTECTION ON NISOURCE BP BEAR STEARNS 08-20-2014 SWPC34885
Fixed Income 3,200,000 0 CDS BUY PROT ON KERR-MCGEE 09-20-2011 SWPC59540

Fixed Income 2,100,000 1,384 CDS SELL PROT ONM COUNTRYWIDE HOME LN 06-20-2012 SWPCT0216
Fixed tncome 56,700,000 20,242 CDS/8T3 SELL PROT ON D) 12-20-2011  SWPCRE451

Fixed tncome 1,800,000 ¢ CDS EL PASD CORP BP CITIBANK Di/MARGE SWPCEE108

Fixed ncome 2,800,000 G MERCK + CO BP GOLDMAN 20MAR TS SWPCTS702

Fixed thcome 800,000 57855 (RS 6M4.0% 151122035 SWPOBYTS4

Fixed tncoms 21,500,000 ¢ RS 3M/ 5.0% 18M22037 SW060346

Fixed npome 3.900,000 0 CDS ICI BP GOLDMAN 20/DECH I SWPCT5545

Fixed Ingome 7.000,000 O INF SWAP FRC CPI X-TOB 7 1.9825% 150032012 SW000906
Fixed Inoome 20,200,000 0 RS 3MLIBOR 7 5.0% 194122037 SWUOG13A4

Fixad Incoma 1.400,000 0 OMNICOM GROUF BP CITIBANK 200UNAS  SWPCT7TT3

Fixed Income 4,100,000 1,529 CDB MERCK + CO BP GULDMAN 20MARMS  SWPCT8656

Fixed Ingome 5700000 0 CDS 8PP FIN CITIBANK 82012014 0 05-20-2044

Fimed Ingome 2050000 0 TECO ENERGY B CITIBANMK 20JUN1G

Fixed Income 3900000 54,058 CDS CENTEX BF -0.44 CITIBANK 20/MARIT SWPCSI014

Fixed Incoms 2,500,000 0 CDS SELL PROT OM MORGAN STANLEY 12-26-2007 SWPCHST7
Fixed Incoms 2,060,000 0 CDS ECHOSTAR GST BP GOLOMAN 01IOCTIOR SWPCT4010

Fined Income 38,700,000 0 IRS 3M LIBOR 7 5.0% 19r12/2037 SWLIOEOBAT

Fixed Income 1,600,000 0 CDS5 USD BRISTOL MYERS BP GOLOMAN 203/ 135WPCB1072

Fixed Income 8,760,600 0 IRS 3M LIBORS 5.0% 19/12/2022 SWLIOSGEAS

Fixed Income 43,300,000 1,573,337 IRS 4.0% / 6} LIBOR CITIBANKNY 15A 22011 SWUOZT2A6
Fixed Income 2,200,000 0 COS5 USD AXIS CAP BP BARCLAYS 20112711 SWPCTST04

Fixed Income 35,000,600 0 TOTAL RTH 6.5/ MR MLPFUS31 12-24-2007 SWU0Q4082

Fixed Income 31,500,000 260,559 CDS78TS PURC PROTECTION ON DJ 06-20-2017 SWPCE5802
Fixed Income 54,100,000 0 CD5fFSTS SELL PROT ON DJ 05-20-2012  SWPCB5794

Fixed Income 2,260,000 0 C0S5 USD BELLSOUTH BEAR STEARNS 20/9/09 SWPCB3813

Frged Income 1,000,000 0 COS USDWHIRLPQOL DEUTSCHE 20461 SWPCH4711

Frged Income 2,900,000 0 CDEFSTS SELL PROT ON DJ 08.20-2012  SWPLT006T

Fixed Income 3,500,000 0 TECO ENERGY BP CITIBANK 20JUNZG0 SWPCTSE11

Fixed Income 2,160,000 0 COS5 USD HANSON PLC RBS 20/3/1 3 SWPCI5650

Fixed Income 2,100,000 13,078 CDS USD PPL ENERGY SUP MORGAN 202115 SWPC95429

Fixed Income 1,000,600 0 C0S5 USD HJ HEINZ FIN CO RBS 20032 SWPCS1064

Fixed Income 2,100,600 G CO0S USD DAIMLERCHRYSLER 8P BEAR 20/3/ 1 SWPCA3755

Fixed Income 2,300,600 G CO0S USD UBS AG STAMFORD LEHMAN 20/9715 SWPCAT031

Fixed Income 2,100,600 1,120 COS USD GANNETT JP MORGAN 20801 BWPCRITT

Fixed Income 1,000,000 G COS USD HLTH CARE PROPF BF JP MORGAN  20/8/11 SWPCS4737
Fixed Income 1.000.000 G DS USD NATL GRID BP MORGAN STANLEY  20/8M6 SWPLCB4745
Frted Income 2,200,000 0 COS USD CHA FINL BP BOA 20/12r14 SWPCs0OT

Frged Income 1,600,000 3302 COS USD RYDER BP BEAR 2006711 SWPL94976

Figad Income -34 -10,938,982 JUN 0B LIF 3M

Fixed Ingome -35 -B,047,168 MAR 0B LIF 3M

Fixed Income £#2 -19,947 565 JUN OB LIF 3M

Fixed Income: 4 538674 90 DAY GBP LIBOR LIFFE FUTURE 18/0G/2008JUN 08

Fixed Income 26 8,102,186 FUT MAR 08 LIF 3M STRLG

Fixed Income -13 -4,182,881 FUT DEC 08 LIF 3% EURIBOR

Fized Income 2 -464 AR7 DEC 08 LIF 3M STRLG

Fixed Income 80 -i8,827,589 FUT SEP O7 LIF 3M STRLG

Fixed Income 85 -19,968,074 90 DAY GBP LIBOR LIFFE FUTURE 18/06/2008.JUN 08

Fixed Income -30 7,049,060 FUT MAR 08 LIF 30 STRLG

Fixed Income -116 27,270,812 FUT DEC 07 LIF 38 STRLG

Fixed Income -28 8,812,637 90 DAY LIBOR LIFFE FUTURE 17/09/2008 SEP 08

Fixed Income -8 -5,791 226 FUT SEP OB LIF 3M EURIBOR

Fixed Income -38 -i2,245 808 DEC 07 LIF 3M DEC 07 LIF 17112/2007

Fixed Income 437 -112,086,133 90 DAY GBF LIBOR LIFFE FUTURE 18/06/2008)UN 08

Fixed Income &1 -14,333,089 FUT MAR 08 LIF 3M STRLG

Frzed Income -G 21,379,867 DEC GA LIF M 3TRLG

Fixed Income 346 §3420 FUT PUT SEP OF MDCRY 3M STRL 93500

Fixed Income -330 -77,523,111 90 DAY LIBOR LIFFE FUTURE 17/06/2008 SEP 08

Freed Income 297 239458 FUT PUT JUM 08 LIF 30 STRLG 84.000

Freed Incoma v 8.767,150 EURODOLLAR S0DAY 12-15-2008

Fmed Income 37 8,770,388 EURD DOLLARS 03-17-2008

Frged Income 37 8771313 EURD & 06-16-2008

Figad Income 37 8,763,450 MAR O3EURODOLLAR 03-15-2002

Frged Income 29 6,861,763 FLT 08-14-2009

Fixad Income 23 6,855,963 FUT 03-15-2010

Fimed Ingome 29 8,865,026 EURCDOLLAR SODAY 06-15-2008
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Fixed Incoma 29 6,858,138 FUT 12-14-2004

Fixed income -95 -22 756,600 EURD DOLLARS 09-17-2008

Fixed Income -251 -59,502,688 EURO $ 06-16-2008

Fixed Income 402 -95,263,850 EURCDOLLAR 03-17-2008

Fixed Income 53 -12,562,988 EURC DOLLARS 09-17-2008

Fixed Income 225 -55,709,688 EURGC 5 DB-16-2008

Fixad Income -53 -12,558,350 EURCDOLLAR 90DAY 12-15-2008
Fixad Income -2 -473,700 MAR 0SEURODOLLAR 03-16-2008
Fixed Ingome -5 -1,183,625 EURCDOLLAR 90DAY 06-15-2009
Fixed Incoma -51 -12,085,7256 EURCDOLLAR 03-17-2008

Fixed Income -108 -26,573,050 EURC § 12-17-2007

Fixed Income -58 -13,737,200 MAR 0SEURCDOLLAR 03-16-2009
Fixed Income 210 -49,758,500 EURCOOLLAR 90DAY 12-15-2008
Fixed Income 2,976 -705,498,000 EURC § 08-16-2008

Fixed Income 210 49 777,875 EURG DOLLARS 09-17-2008

Fixed Income -155 -36.674,938 FUT 00-14.2009

Fixed Income -155% 36,662,375 EURCDOLLAR 900AY 08-13-2008
Fixgd Income -15% -36,643,838 FUT 03-15-2010

Fixed Income 2673 633,434,175 EURCDOLLAR 03-17-2008

Fixed Income 158 -36.655,563 FUT 12-14-2009

Fixad Income -25 5,523,750 EURCDOLLAR 90DAY 12-15-2008
Fixed Income £4 -18,170,400 EURD DOLLARS 08-17-2008

Fixad Income -1463 -346,694 425 EURCGDOLLAR 03-17-2008

Frad Income B -8,123.9¥8 FUT SEP OF ELRX EUR-BUND

Fixgd Income -26 -3,888,908 FUT SEP 07 EURX EUR-BUND

Fixéd Income 20 2,991,468 FUT SEP 07 EURX EUR-BUND

Fixgd Income 161 32616 FUT PUT SEF 07 EURX EUR-BUND 108.50
Fixed Income 2573 368,589,544 FUT SEP 07 EURX EUR-BOBL

Fixed Income 161 88,580 FUT CALL SEP 07 EURX EUR-BUND 112.00
Fixed Income -3 -3,206 850 FUT 3EP OF TSE 10Y JGB

Fixed Income 107 -114,377 667 FUTSEP 07 T3E 10Y JGB

Fixed Income 1] -31,248 531 424BOND FUTURES OFFSET - LONG
Fixed income 1] -38,876,906 324BONG FUTURES OFFSET - LONG
Fixed Income 1] 31,638,984 L32B0ON0 FUTURES OFFSET - SHORT
Fixed Income -160 -16,662,500 FUT SEF 07 5 YR T NOTE

Fixed Income 646 131,642 688 FUT SEP 07 US 2YR T-NCTE

Fixed Income 732 78,114,609 FUT SEP 07 10 YR T-NOTES

Fixed Income -153 -16,548,422 FUT SEF 07 5 YR T NOTE

Fixed Income B0 -12,226 875 FUT SEF 07 US 2YR T-NOTE

Fixed income -9 -10,667 250 FUT SEF 07 U.5. T-BONDS

Fixed Income 178 18,498,047 FUT SEP 07 10 YR T-NOTES

Fixed Income 174 18,109,584 FUT SEP 07 5 YR T NOTE

Fixed [ncome 45 8170156 FUT SEP 07 US 2Y¥R T-NOTE

Fixed Income 35 5,130,781 FUT SEP 07 10YR T-NOTES

Fixed ncome -187 -20,148,250 FUT SEP 07 U.S. T-BONDS

Fixed Income B4 8,742,563 FUT SEP OF 5 YR T NOTE

Fixad Incame -151 -15,961,172 FUT SEF 07 10 YR T-NOTES

Fixed Ineame 144 15,516,000 FUT SEF 07 U.5. T-BONDS

Frced Income 16 1,724,000 FUT SEP 07 U.5. T-BONDS

Fixed Income 186 20,717,813 FUT SEF 07 10 YR T-MOTES

Fixgd Incame -135 -27.510,468 FUT SEF 07 US 2¥YR T-NOTE

Fixed Income 1,083 110,635,047 FUT SEP OV SYR T NQTE

Fixgd Income -1.870 -381,070,938 FUT SEF 07 US 2YR T-NOTE

Fixed Income 34 3,663,500 FUT SEF OF LS T-BONDS

Fixed Income 1333 140,902 266 FUT SEF 07 10 YR T-NOTES

Fxed Income -1,200.000 0 FORWARD CONTRACT TO SELL FXVLOCK  7.2% USD-CHF 1YR EXF - 09/26/07
Fixed Income -900,000 0 FORWARD CONTRACT TO BUY FXV LOCK 7075%-USD-CHF RBS EXP 08/26/07
Fixed Income -20,500,000 4,167 FORWARD CONTRACT TOSELLCMM USD P £.5-CMM MERRILL EXP 06/16/08
Fixed Income 4,100,000 0 IRS 150642010 SWUDG42A9

Fixed Income -2,900,000 0 IRS 154122009 SWUDSE5A

Fixed Income -B,000,000 -36,783 IRS 20/06/2000 SWPDER1 31

Fixed Income -1,800,000 0 IRS 040172010 SWPQRSTSE

Fixed Income -4,400,000 0 IRS 04/01/2010 SWFPO002837

Fixed Income -2,700,000 -14.744 |RS 20062017 SWUOSOSAD

Fixed Income -2 600,00 -201, 719 IRSCAD4A.5%RIIMCEW 06-15-2025
Fixed Income -1,200,000 0 IRSEUR2 04R%/FRCPXTOR 02-21-2011 INFEURZ2 .04 BPS
Fixed Income -2,000,000 0 IRS EURZ.1025R/FRCP 18-15-2010
Fixed Income -400,000 0 IRSEUR2. 1455%RMBML 15-15-2010
Fuxed Income -5,400,000 0 IRSEURF4/EME 12152011
Fixed Income -1,000,000 0 IRSEUR2 05%R/FRCFX 10-15-2010
Fixed Income -1,000,000 0 IRSEURZ2. 1455%RMML 10-15-2010
Fixed Income -3,900,000 0 IRS EURZ.1028R/FRCF 18-15-2010
Fixed Income -37,100,008 0 IRBEURP4.0/BME IRSEUR4%MORGANSTANLEY 15M2/2011
Fixed Income -19,000,000 0 IRB 158H12/2011 BWP0B3160

Fixed Income -23,700.000 0 IRSEURP4/EME 121152011
Fixed Income -54 300,000 0 IRS EUR P 4.0 - GOLDMAN 4.0% 15/12/2011
Fixed Income -B1,200,000 0 IRSEURP4/EME  12-15-2011
Fixed Income -1,430,000,000 -8,219 IR3 09-18-2008 SWP050586

Fixed Income -1,500,000,000 0 IRS 20062017 SWPQ21892

Fixed Income -4,580,000,000 0 IRS 171062012 SWLIOB30A3

Fixed Income -4,580,000,000 0 IRS 17/06f2012 SWUOB22AE

Fixed Income -4,330,000,000 0 IRE 20/06/2017 SWPO4B747

Fited Income -5,230,000,000 0 IRS 2010612017 SWP049117

Fixed Income -1,680,000,000 -75,037 IRS 2000672017 SWP047319

Fixgd In¢orme 480,000,000 -49,939 IRS JPY 2 FA6ML 12-20-2013

Fixed Income -1.600,000 4,733 RP112-15-2011 SWP0B4775

Fixed In¢ome -19.400,000 0 |RS 0411172016 SWFOBE188

Fixed \ncomg -9.300,000 0 IRS 0411172016 SWPORICT1

Fized Income -2,800,000 0 IRS 04/1172016 SWPORB510

Fiwed Income -1.800,000 0 1RS 14/02/2017 SWP0G1575

Fized Income -3.,500,000 0 |RS 0471172016 SWPOB3E1S

Fixed Income 3,800,000 0 IRS 04711/2016 SWPOBB18R

Fixed Income -2,200,000 -1,806 IRS 0370472012 SWU0I3AT

Fixed Income -1,000,000 -10,624 RPI 3070472012 SWUOM302

Fixed Income -200,000 0 IRSGBP P 4f6ML  12-15-2035
Fixed Income -3,100,000 -136,829 IRS 06-15-2000 SWPO98767

Fixed Income -B00,000 8,105 iNF SWAP 1004/2012 SWUD00411
Fixed Income -1,000,000 76,261 IRS 15082010 SWILI0D76A4

Fixed Income -1,400,000 -106,805 IRS 15082010 SWUO041A6

Fixed Income 2,100,002 -10,986 INF SWAP 15/03/2012 SWP061377

Fixed Income -400,000 0 IRS 15712/2035 SWPE1815



Assef Category

Share/Par Value

Fixed Income
Fixad Income
Fixed Income
Fixed Income
Fixed incame
Fixed Incame
Fixed Incame
Fixed Incame
Fixed Incame
Fixed Incame
Fixad ncame
Fixed fncome
Fixad Income
Fixed Income
Fixed Income
Fixed income
Fixed Income
Fixed ncome
Fixed income
Fixed Incame
Fixed incame
Fixed Incame
Fixed ncame
Fixed Incame
Fixed Income
Fixed ncame
Fixed [ncame
Fixed Incame
Fixed Income
Fixed Incame
Fixed Incame
Fixed Incame
Fixed Incame
Fixed Incame
Fixed Incame
Fixed Incame
Fixed Income
Fixed Income
Fiied Income
Fiied Income
Fuied Income
Fiied Income
Fixed Income
Fixed Income
Ficgd Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Incoms
Fixed Incoms
Fixed Incoms
Fived Income
Fixed Incoms
Fixed Ingoma
Fited Income
Fized Incoma
Fixed Incoms
Fixed Income
Fixed Incoma
Fixed Incoms
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed income
Fixed [ncome
Fixed Income
Fixed Income
Fixed Incame
Fixed Incame
Fixed Incame
Fixed Incaome
Fixed Income
Fixed Income
Fixed Incame
Fixed Income
Fixed Income
Fixed Income
Fixad Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income

-100.000
-B00,000
-25,000,000
-1,000,000
-400,000
-2,200,000
200,000
-2,500,000
-2,500,000
-1,500,000
-400,008
-4.200.00%
-1.600.00%
-3.200.00%
-11,700,000
-1,000.000
-700,000
-14,100,000
-1,300,000
-1,000,000
-7 500,000
-4,100,000
6,600,000
3,800,000
-5,700,000
-1,700,000
-2,600,000
-800,000
10,400,000
1,400,000
7,000,000
16,800,000
12,400,000
10,600,000
21,000,000
-23,000,000
-80,350,000
-135,044
-8.000.000
-6.600,000
-5,000.000
-10.500,000
-13.000,000
-2,500,000
9,300 00
-3,100,000
-6.400,000
-850,000
-13.700,000
-2,200.000
-2,300,000
-800,000
-1,700,000
-13,700,000
800,000
-400,000
400,000
-400,000
-500,000
-400,000
-100,000
-400,000
-13,700,000
-2,500,000
-A00,000
-200,000
-1,000.000
-33.000.000
-5.500.000
-3,700.000
-100,000
-1,500.000
-10,500.000
-51,300,000
-24,000,000
7,000,003
-14,000.000
-21,800,000
-65,700.000
-7,100,000
-3.000,00%
~7.300,000
-1.100,00%
-1,200,00¢
-15.900,000
-2.800,000
-1.500,000
-1.800,000
-200,000
-21,000,000
-¥00.000
-500,000
-2,200,000
52,700,000
-5.900,000
-2 400,000
-600,000
-1,200,000
-100,000
-600,000
-1,300,000

Market Malua Asset Description

-4.414 RS 05-15-2000 SWPQBATE7
-42 057 IRS 150672000 BWPO51617
-380,125 IRS 12-20-2007 SWPO42763
0 IRS 12-15-2036 SWP0A7428
-2 607 IRS 201212008 SWP051930
=14 621 IRS 19/06/2008 SWUOSBEAT
-16,017 IRS 1512120368 SWU0S3041
236,453 IRS GBP4.5%RMEML 08-20-2009
~2E,405 IRS 20f03/2009 SWUO040AT
0 IRS GBP P4.0KBML 12-15-2035
-4,053 INF SWAP 10/04/2012 SWU000411
-27 360 IRS 20/03/2008 SWPO61773
-25,268 INF SWAP 10/04/2012 SWUOD1799
0 IRS GBPF4/6ML  12-15-2035
-181,921 IRS 19/12/2012 BWUDTE243
-10 624 RP] 30/04/2012 SWUDD1382
0 IRS GBP 4% 12-15-2035
231,290 IRS 191212012 SWUO7ETAD
11,282 INF SWAP 20/03/2012 SWUO0039
-15,793 INF SWAP 10/04/2012 SIWU001401
-122.756 IRS 19/12/2017 SWUO758A0
26,125 IRS 1512/2025 SWUOT7T1AZ
-102,556 IRS 191212017 SWUO7EIAZ
0 IRS GBFP 4 PfEML 12-15-2025
0 IRSGBP4.0P/BML 12-15-2025
0 IRSGEBP4.0FEML IRSGBP4% 16/12/2035
26,343 NF SWAP 10/04/2012 SWU000411
0 IRS GBP P 5.04ML 08-15-2015
0 IRS 04-30-2009 ERS3QOMUS
64,842 IRS 04-30-2037 ERS3QQNBY
-122 850 L- BRS308MJ1 RS USD 5 025-3ML EXF 11/21/2011 BARCLAYS
-348,410 L- BRS335NHS IRS USD R 4.947-3ML EXF 1211311 BARCLAYS
-104,582 L- BRSZYELCY IRS USD R 5.158%-3ML  EXP 11/7/10 GOLDMAN
0 L- BR§2GR157 IRS USD 3ML-5.639 BARCLAYS EXP 771440
-28,764 IRS 02-16-2012 BRSIBTURS
-325,186 IRS USD R 4.972-3ML GOLDMAN 6100  BRS2ULTIT
-45,800 IRS 06-29-2009 BRS478N3G
-10,454,707 TOTAL RTN 08-16-2008 BR3415977
-73,681 IRS 10-16-2011 BRSZVEWES
0 USD LIBOR 5.639 BBA 3MO BARCLAYS 14JUL10BRS2GRI1ST
87,713 IRS 11-21-2011 BRS208M )1
-295,649 IRS 12-12-2011 BRE2IGNHS
-18.454 IRS (2-16-2012 BRS2BTURS
-76,563 IRS 05-11-2017 BRS303K28
0 IRS USD 3ML-6 622 BARCLAYS 12/JULIN9  BRS2GFVTB
-26,089 IRS 11-07-2010 BRS2YELCS
0 IRS 04-30-200% BRS2QOMUA
-39,247 IRS 04-30-2027 BRE3QONBY
0 IRS 12-18-2017 SWPOBG557
0 IRS 05-20-2014 SWPG0202
-2683,236 IRS 12-12-2037 SWUDET?A?
-81,537 IRS 12-18-2037 SWUDBT9AS
0 IRS 06-15-2017 BWP0RT7EES
0 IRS 06-20-2009 SWPQB2842
-102,980 IRS 12-18-2037 SWUDB03A6
0 IRS 08-12-2036 SWP0B2810
0 TOTAL RTM 10-15-2016 SWP085517
O TOTAL RTM 10-15-2011 SWP086192
0 IRS 12-19-2017 SWUDEEDAE
0 TOTAL RTM 10-15-2016 SWP088440
-1,328 CDS CHES ENERGY 06-20-2012 SWPC7D265
0 TOTAL RTN 10-15-2016 SWP0OB5509
0 IRS 12-19-2009 SWP0B1515
0 IRS 12.18-2017 SWPD66806
0 TOTAL RTN 10-15-2011 SWP0B5400
-2.312 CDS CHES ENERGY 06-20-2012 SWPC70570
0 CDS FORD MTR CR 03-28-2008 SWPC84654
£4.466 IRS USD R 3ML-5 UBS 18/JUNDS SWP019433
0 IRS 12-19-2017 BWPOS7190
0 IRS 12-18-2012 SWUO7D2A0
-1,156 CDS CHES ENERGY 06-20-2012 SWPCE6941
0 CDS UKRAINE HSBC 04-20-2000 SWPCS5149
0 IRS 12-18-2017 SWPO65334
-334,230 IRS 12-19-2009 SWU0548A4
-1681,462 IRS 06-20-2009 SWP0B4533
-B301,154 IRS 12-18-2037 SWUDSTTA7
0 5TS DJ CDX IGT 12-20-2016 SWPCB3862
-143,677 RS 12-18-2008 3WP0B7208
-214056 |IRS USD R 3ML-5 DEUTSCHE 1912108  SWP(094881
0 CDS/ ST5 DJ 06-20-2017 SWPCB5406
0 5T& DJ COX 1G7-10 12-20-2016 SWPCA8529
835,279 IRS 12-19-2037 SWIU0EB0A2
0 IRS 12-15-2036 SWP083113
0 SAZPROM SP LEHMAN 204 UNM1 SWPCTFT72
0 IRS 12-19-2017 SWPOB6806
0 CDS PANAMA 01-20-2012 SWPCS9353
0 CDS ¢ 5TS DEUTSCHEDE D) 08-20-2017  SWPCE5414
0 FORD MTR CRET SP 2.4 20/09/07 M3 SWPC26691
0 CDS PANAMA 01-20-2017 SWPCE4241
-141,286 IRS 06-20-2009 BWP0AT7E79
0 CDS INDONESIA 12-20-2008 SWPCETT14
0 BRAZIL SF MERRILL 20/APRME SWRC50101
-4,908 CDS MSCSUB23 GMAC 08-20-2008 SWPCS52651
-214,056 IRS 12-19-2008 SWP06124a
0 IRS 194242008 SWUAT27A7
0 IRS 12-15-2036 SWPOST01
0 CDS USD RUSSIA SP JPMORGAN 20MAR16  SWPC31622
0 FORD MTR CROT SP BES 2.32 20/08/10 BEAR SWPC29154
0 MEX SP JP MORGAN 20MAY16 SWPC46612
0 CDS USD RUSSIA 5P MORGAN 20MAR16 SWPC49655
28,371 INF SWAP 15/03/2012 SWUC00T00
158



Asset Category Share/Par Vatue  Market Value Assget Description

Fixad Incame -800.000 0 CDS USD MEX SP LEHMAN 20MAR 16 SYWPC49566

Fixed Income 400,000 -4.112 RS 20/0302008 SWPOG1732

Fixed Income -1.800.000 -834 CDS UKRAINE 05.206-2009 SWPCB4E80

Fixed Income -138.800,000 404,310 RS 12-15-20060 SWLIOST4A1

Fixed Income -1,200,000 0 FORD MTR CROT &P 2 40 20ra53/07 GOLDMAN SWPC25253
Fixed Income 800,000 0 CDS ANADARKOD PETE 63-20-2008 SWPCSB258

Fixed Income 570,000 -1.453 IRS 06-22-2011 SL3J14MO

Fixed Income -3,800,008 -2,371 CDS COUNTRYWIDE HOME LOAMS 66-20-2017 SWPC70235
Fixed Income 6,660,000 0 CDS COUNTRYWIDE HOME LM 06.20-2012  SWPCHB823
Fixed Income 2,200,008 -2,227 CDS HSEHD 06-20-2017 SWPCT0222

Fixed Income 8,760,006 0 CDS CITI GROUP 06-20-2012 SWPCE56M

Fixed Income -3,920,006 0 CDS HSEHD 66-20-2012 SWPLT0240

Fixed Income -1,900.006 -2,647 CODS HBEHD 66-20-2017 SWPC58815

Fixed ncome -5,850.006 96,373 COS LUSD AUTOZONE 68 CITIBANK 20112/12 SWPCB3623
Fixed Income -86.000.000 0 CDS SOFTBANK 69-20-2007 SWPCST177

Fixed tncome 3300000 0 COS HSEHD 66-20-2012 SWPLTE281

Fixed ncokme -2 300,000 -30,015 COS LSD VIACOM MORGAN 20/06/111 SWRCIS221

Fixed tncome -2,100.200 -262 COS USD CAP 1 .35 UBS 209011 SWPCH5452

Fixed nogme -2.200.000 6 CD3 USD XL CAITALLTD 31 BARCLAYS  20£3M2 SWPCH5445
Fixed Income -4,000.600 6 C03 USD LENMAR CORP BP DEUTSCHE 201 2A 1SWPCB3789
Fixed ncume -21,506.000 -2, 460,068 1RS 12-19-2037 SWUIOB03A5

Fixed Incume -2,300.200 6 CDS BRAZIL BP BRT BARCLAYS 20/AUGI011 SWPLTE0T6
Fixed Income -2,306,600 -55,616 IMF SWAP 12/03/204 2 SWL0DC584

Fixed Intume 14,800,600 6 DS/ 3T3 DJC5-20-2017 SWPLE5406

Fixed ncome 5.000.2800 6 CDS INTL LEASE FIN CORP 03-20-2042 SWPLSE785

Fixed Income -1.500,000 6 CDS BSTHN SCIENTIFIC GOLOMAN 6/20/14 65 B6-20-2014
Fixed Incamea 5,000,000 -28,157 CDS CIT GROUP 05-20-2017 SWPCEGEEST

Fixed Incame 45,000,000 6 RS 15122011 SWPGZ1663

Fixed Incame 1,700,000 -16,322 COS MISOURCE BP BEAR 65-20-2014 SWPCH4885

Fixed Incame 1,200,000 -3,218 CDS COUNTRYWIDE HOME LOANS 06-28-2017 SWPCT0224
Fixed Income -1,700,000 60 CDS USO LOEWS CORP BP BEAR STEARNS 2043716 SWPCH4B33
Fixed Income -35,200,060 0 575 DJ CDXIGT 12-20-2016 SWPCB3852

Fixed Income -2,900,000 -21.784 AT + T WIRELESS BF CITIBANK 26JUN12  SWPCT7724

Fixed Income -2,600,000 -2,862 CDS USDINTL LEASE FiN CORP 215 BARCLAYS 20/972012 SWPCH4042
Fixed Income -35,600,000 -TE3.406 TOTAL RTM 12-24-2067 SWU004662

Fixed Income -56,760,0400 0 CDS fSTS D) 12-20-20611 SWPCBE451

Fixed Income -2,260,000 -7.762 CDS USD CNA FINL BF BEAR STEARNS 20371 15WPC34952
Fixed Income -2,160,008 0 CDS COUNTRYWIDE HOME LN 66-20-2012  SWPCT0216
Fixed Income -3,260,000 -5.011 CDS KERR-MCOGEE 63-20-2011 SWPL53540

Fixed Income -2.860,000 -14.938 MERCK + CO BP GULDMAN 20MARIS SWPCTE702

Fixed Income -1,800,000 2,693 CDS EL PASO CORP BP CITIBANK 81MAR/DS SWPCEEI0E
Fixed Income <20,266008 -2311,320 IRS 12-19-2037 SWUOE13A4

Fixed Income 566,000 0 IRS 12-15-2035 SWPGBT7S94

Fixed Income 2,056,008 -20,071 TECO ENERGY BB CITIBANK 20JUN{G

Fixed Income -4,166,008 0 CDS MERCK + CO BP GOLDMAN 20MARFIS  SWPCTBESE
Fixed Income 7,066,000 45,223 INF SWAP 150372012 SWUH00166

Fixed Income -1,466,008 -20,318 OMNICOM GROUP BF CITIBANK 20iIUNME  SWPCTTITS
Fixed Income -3,966,000 0 COS CENTEX BP -0.44 CITIBAMK 20MARITT SWPCS3014
Fixed Income -1,066,000 0 GOS8 BOSTON SCIENTIFIC GOLOMJAN 8/20/20160% 06-20-2016
Fixed Income 5,766,000 -57,352 COS WPP FIN CITIBANK 6/20/2074 51 06-20-2014

Fixed Income -31,508,000 0 COSf 5TS D) 06-20-2017 SWPCH5802

Fixed Income 3,806,600 -37,208 COS ICI BP GOLOMAN 20/DECH13 SWPCTE546

Fixed Income 1,006,600 -73 €03 USD HJ HEINZ FIN CC 37 RBS 20/3A12 SWPCH1064

Fixed Income 2,006,600 -7.477 CDS ECHOSTAR GST BP GOLDMAN 01/0CT/08 SWPCT4010
Fixed Income 1,606,600 -1,786 COS USD BRISTOL MYERS 8F GOLOMAN 20/8H135WPCB1072
Fixed Income 2,206,600 -80,359 CDS USD AXIS CAP BP 8 BARCLAYS 2001211 1SWPCTET04
Fixed Income 2,606,600 645 COS MORGAN STANLEY 12-20-2007 SWPCSS771

Fixed Income 2,166,600 -36,630 COS USD HANSON PLC 67 RBS 20/3/13  SWPCS5650

Fixed Income 2,206,600 -3.813 COS USD BELLSOUTH BEAR 14 STEARNS  20/0/09 SWPCB3813
Fixed Income -54,106,600 -162,841 COS / STS D 06-20-2012 SWPCE5794

Fixed Income 2,906,600 -8.198 COS / STS DJ 06-20-2012 SWPCTO06T

Fixed Income -43,306000 QRS 151 2/2011 SWUDZTZAS

Fixed Income -1,400,000 -14.297 IRS 1911272017 SWUDVZ8A6

Fixed Income -1,006,600 -3,920 COS USD WHIRLPOOL 35 DEUTSCHE 20/6/11 SWPCa4711
Fixed [ncome -1,006,600 -11,159 COS USD HLTH CARE PROP BF 62 JP MORGAN 20/8/11 SWPCS4737
Fixed Income -3,506,600 -34,268 TECO ENERGY BP CITIBANK 20JUNZ010 SWPLT5611
Fixed Income -2,106,600 6 CD3 USD PPL ENERGY SUP 6 MORGAN 20f12/15 SWPCH5429
Fixed Income 8,706,600 -£85,513 (RS 12-18-2622 SWLOSEAAS

Fixed Income 38,706,600 -4.428 124 IRS 12-13-2037 SWLOSDRAT

Firxad Income -2.300.2800 474 CDS USD UBS AG STAMFORD 185 LEHMAMN 2078716 SWPCE1031
Fixed [neome -2,100.200 6 COS USD GANNETT .35 JP MORGAN 20/6r11 SWPCE3177
Fixed [neome -1.000.200 8602 COS USD NATL GRID BP 485 MORGAN STAMNLEY20ra/16 SWPCS4745
Fixed [ncome -2.200.200 -16,852 COS USO CNA FINL BP 83 BOA 20M12M4 SWPCH5087

Fixed [ncome -1,6800.000 0 CDS USD RYDER BF 27 BEAR 26711 SWPCB4aTE

Fixed [ncome -2,100.000 -30,066 CDS USD DAIMLERCHRYSLER BP BEAR 20/2/1118WPCHITES
Fixed [ncome F.700.000 7.7080.1639 SKANDINAVISKA ENSKILDA BANKEM INSTL CTF CTD 10-63-2006 537188 C/D 10-03-2007
Fixed Income 25 B.047,168 3M0C EURC EURIBOR

Fixed ncome 34 10,938,982 JUN 08 LIF 34

Fixed Income B2 19,947,555 JUN 08 LIF 34

Fixed Income 4 939,674 HI DAY GBF LIBOR LIFFE FUTURE 18/08/2008JUN 08

Fixed Income 26 8,108,186 FUT MAR 08 LIF 3M STRLG

Fixed nocome 13 4,182.%31 FUT BEC 08 LIF 3M EURIBOR

Fixed Income 11& 27 270,912 FUT DEC 07 LIF 3M STRLG

Fixed Income 80 18,827 588 FLUT SEP 67 LIF 3M STRLG

Fixed Income 2 488 887 FUT 0DAY STERLING FUT DECOS

Fixed Income 85 19,968,074 90 DAY GBP LIBOR LIFFE FUTURE 18/6/2008)UN 08

Fixed Income 30 7,045,080 FUT MAR 08 LIF 3M STRLG

Fixed Income 29 6,812,837 S0 DAY LIBOR LIFFE FUTURE 17/69r2008 SEP 08

Fixed Income 38 12,245,808 DEC 07 LIF 3M EURIBOR 1711242007

Fixed Income 18 5,791,226 FUT SEP 68 LIF 3M EURIBOR

Fixed Income a1 21.379,887 FUT 90DAY STERLING FUT DECOS8

Fixed Income 477 112,658,133 90 DAY GBP LIBOR LIFFE FUTURE 18/08R2008JUN 08

Fixed Income =346 £%426 FUT PUT SEP 07 MDCRV 3M STRL 93 00

Fixed Income 81 14,333,089 FUT MAR 08 LIF 3M STRLG

Fixed Income 330 77523111 S1 DAY LIBOR LIFFE FUTURE 17/09/2008 SEF 08

Fixed Income =217 -233,458 FUT PUT JUN 08 LIF 3% STRLG 94.000

Fixed Income =37 -8,767 150 EURCDOLLAR $ADAY 12-15-2008

Fixed Income -37 -8,770,388 EURC DOLLARS SEPT 2008 FUTURE

Fixed Incoma =25 -6,881,763 FUT 08-14-2009

Fixed Incoma 237 -8,763,450 MAR 09 EURODOLAR 90DAY 03-16-2008

Fixed Incoma 2% 6,856,963 FUT 03152010
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Marke! Value Asset Description

Asset Category Share!Par Value
Fixed Income -2g
Fixed Income -2%
Fixed Income =37
Fixed ncome 96
Fixed Income 402
Fixed (ncome 251
Fixed thcome 53
Fixed thcome 53
Fixed thcame 2
Fixed ihcome &
Fixed Incame 108
Fixed Income &1
Flxed Incame - 235
Fixed Income 219
Fixed Income 2190
Fixed Income 155
Fized Income 58
Fised Incoma 155
Fixed Incorme 158
Fixed Income 2976
Fixed Income 155
Fixed Incomne 2673
Fixgd incorme 25
Fixed Income 64
Fixed Income 1.463
Frxed Income 14,292,500
Fixed lnoome 3400000
Fixed noorme 3,406,600
Fixed [nocome 506,660
Fixed [noome 600,060
Fixed [noome 3,600,600
Fixed [nocome 3600600
Fixed [ncome 1,600,660
Fixed [ncome 1.600,060
Fixed [ncome 1,600,060
Fixed [ncome 1.600,068
Fixed [ncome 1,600,060
Fixed Income 1,600,068
Fixed [ncome 267
Fixed hoame 200,006
Fixed mcama 5,600,008
Fixed incoms 200,008
Fixed Income 5600000
Fixed Income 287
Fixed Income 7500000
Fixed Incame 7800000
Fixed Income FBE
Fixed Ingame 7,100,002
Flxed Income 32,300,008
Fixed Inoame 32,320,008
Fixed Ingame 7.1200,000
Fixad Ingoms 26,200,000
Fixad Income 26,200,000
Fixad Income 11,560,600
Fixed Income 4,166,600
Fixed Income

Fixed Income o
Fixed Income ]
Fized Income ]
Figed Income 0
Figad Income 0
Fixad Income 0
Fixed Income 0
Fixed Income 0
Fixed income 0
Fized Income ]
Fixed Ingcome ]
Fixed Income ]
Fized Income ]
Fixed iIncome ]
Fixed Income ]
Fixed Income ]
Fized Ingcome ]
Fixed Income ]
Fixed Income ]
Fized Income 0
Fizad Income 0
Fued Income 0
Fixed Income 0
Fixed Income ]
Fixed Income ]
Fized Income ]
Fixed Income 0
Fixed Ingcome 0
Fied Income 0
Fixad Income 0
Fixed Ingorme 0
Fized Income ]
Fized Income ]
Fixed Incorite 0
Fixed Income ]
Fixed Income 0
Fixed Income 0
Fixed Income 0
Fixed lncome 0
Fixed Income ]
Fixed Income o
Fixed Income o
Fixed Income 1]
Fixed income a
Fixed Income 1]

5,865,025 EURCDOLLARS S0DAY 06-15-2063
5,858,138 FUT 12142003
8,771,313 FUT EURODOLLAR UM 2008 FUTURE
22755600 EURG DOLLARS SEFT 2008 FUTURE
$5,263,850 FUT MAR 08 EURG DOLLARS
58,562 688 FUT EURODOLLAR JUM 2008 FUTURE
12,558,358 EURODOLLAR 90DAY 12-15-2008
12,562,388 EURO DAOLLARS SEPT 2008 FUTURE
473,700 MAR 09 EURCDGOLAR 90DAY 03-16-2008
1,183,625 EURODOLLARS 90DAY 06-15-2009
25,573,050 FUT DEC 07 EURC DOLLARS
12,085,725 FUT MAR 08 EURC DOLLARS
55,705,688 FUT EURCDCLLAR JUN 2008 FUTURE
48,753,500 EURQDOLLAR S0DAY 12-15-2008
43777875 EURO DOLLARS SEPT 2068 FUTURE
26,674,938 FUT 63-14-2009
13,737,300 MAR 08 EURCDOLAR 30DAY 03-16-2002
35,643,938 FUT 83-15-2010
36,092,375 EURCDOLLARS S0DAY 06-15-2608
705,498,000 FUT EURCCOLLAR JUN 2008 FUTURE
35,855,563 FUT 12-14-2009
633,434,175 FUT MAR 08 EURO DOLLARS
5,923,750 EURCDCLLAR 90DAY 12.15-2608
15,170,460 EURC DALLARS SEPT 2008 FUTURE
346,634,425 FUT MAR 0B EURD DOLLARS
96,424 CUR CPT P USCRPY 120 EURDOPEAN 08-13-2007 BRE4ILRIG
86,712 CURRENCY CPTION CALL DEUTSCHEDE USDAIPY 118.15 European 06-23-2008 3175050M4
89,966 CURRENCY OPTION PUT DEUTSCHEDE USDAPY 118.15 European 06-23-2008 317505002
21871 CURRENCY OPTICN CALL EURAISD 1353 Europesan 2840612008 317505C26
14,748 CUR OPT P EURAUSD 1.353 EUROPEAN 2610612008 317505DUE
182,908 CUR OPT C USDAPY 105.4 AMERN 03-31-2016317504YN2
81,014 CUR OPT P/ 105.4 03-31-2610 31 7504YP7
23188 CUR OPT P USDAPY 103.8 AMERN 63-17-2010
74,609 CUR OPT C USDAPY 103.8 AMERN 03-17-2010
25428 CUR OPT P USDLUPY 104 65 AMERN 63-31-2010 317504 XN3
65437 CUR OPT C ROYALBKLDN USDLPY 1052 AMERN03.31-2010
25,574 CUR OPT P DEUTSCHEDE USDIIPY 1652 AMERMG3.31.2018
68,583 CUR OPT C USDIPY 104 65 AMERN 03-31-2010 317504XP8
1,668 FUT CALL SEP 07 EURDO DOLLARS 8587
7,191 CUR OPT P JPMCRGANUS USDAIPY 10785 EURCPEAN 08-07-2010
366,634 CUR OPT C USDIPY 105.4 AMERN 03-31-2010317504¥iN2
9,630 CUR OPT C MGTCUS2G USDAIPY 107 85 EUROPEAN 06-03-2010 317505BHY
151,225 CUR GOPT P/ 105.4 03-31-2010 317504¥YP7
-8,344 FUT CALL SEP 07 EURC DOLLARS 9487
557,932 CUR OPT C USDAPY 104 AMERNM 03-17-2010 317504LA4
76,694 CUR OPT P USDAIPY 104 AMERN 03-17-2010 347504457
4,325 FUT CALL SEP 07 EURD DOLLARS 9525
184,849 OTC USD EPUT USD VS JPY @106.75 CSFB  01-28-2010
1,348,842 CURRENCY QPTION CALL CEUTSCHEDE USD/IPY 106,75 American 01-28-2010 317504275
886,425 CUR CPT P DEUTSCHEDE USCAPY 106.75  AMERN 04-28-2010
426,625 OTC USD ECAL USD VS JPY @106.75 CSFB  01-28-2010
1,261,582 CUR GPT C MORGANUS USDYIPY 107 85 AMERN 06-03-2010 317504NLE
338,536 CUR CPT P MSC3US33 USDHIPY 107.85 EURCFEAN 06-03-2010
35,782 CUR CPT P CHASHKAL USOAPY 120 EURDPEAN 08-12-2007 317505EFB
-12,928 CUR GFPT C CITIBANKNY USDIBRL 2.02 EUROPEAN 07 -27-2007 317505G0Q2
23,371,758 Northem Tnust cash
-191,418 Australian dollar - Cash
-8B8,458 Australian dollar - Cash
9,173 Auslralian dollar - Cash
O Austiglian dollar - Cash
3,566 Aushizlian dollar - Cash
17,223 Auskealian dollar - Cash
15,654 Auslralian dollar - Cash
9 Ausiralian dollar - Cash
0 Canadian dollar - Cash
176,458 Canadizn dollar - Cash
27.826 Canadian doliar - Cash
$30,858 Canadizn dollar - Cash
12,338 Canadian dolizr - Cash
822,060 Canadisn doliar - Cash
0 Canadian doltar - Cash
0 Canadian dollar - Cash
152,037 Danish krone - Sash
8 Euro -Cash
-274,240 Euro - Cash
68,054 Euro - Cash
-11%,181 Ewo - Cash
@ Euro - Cash
2.752.405 Eurg - Cash
84,116 Eurg - Cash
4 Eurg -Cash
75202 Eurg - Cash
8,366 Euro - Cash
743756 Euro - Cash
2,638,088 Euro - Cash
7.858,024 Euro - Cash
& Euro - Cash
6 Hong Kong dollar - Cash
537,008 Hong Kong doltar - Cash
1,512 Hong Kong doltar - Cash
18,254 Japanese yen - Cash
4,036,842 Japanese yen - Cash
2,074 488 Japanese yen - Cash
58,432 Japanese yen - Cash
3.454 lapanese yen - Cash
507,458 Japanese yen - Cash
0 Jdapanese yan - Cash
246 Japanese yen - Cash
5,763,438 Japanese yen - Cash
19,386 Japanese yen - Cash
6 Mexican pesa - Cash
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Asset Category

Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed ncome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed [noome
Fixad [roome
Fixed noome
Fized Inoome
Flxed Income
Fited Inoomes
Fized Inoome
Fiagd Income
Fixed Income
Fisad Income
Fixgd Income
Fingd Incoma
Fread Incoms
Frad Income
Fixad Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed INcosme
Fixed Income
Fixed Income
Fixed ncome
Fixed ncome
Fixed Income
Fixed ncome
Fixed Incame
Fixed noome
Fixed tncame
Fixed noome
Fixed tnoome
Fixed noome
Fixed noome
Fixed Income
Fixed ncome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed thcome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Incoma
Fixed noome
Fixed ncome
Fixed noome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixad Incoma
Fixed tncome
Fixed ncome
Fixed thoome
Fixed [noama
Fixed ncame
Fixed Income
Fixed ncome
Fixed ncome
Fixed Income
Fixed Inocame
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fined Income
Fixed Income
Fixed Income
Fixad Incoma
Fixad Incoma
Fixed Income
Fixed Income
Fixed Income

L= N R R e R B e e e B e e e i e R R R R e = e = = = = = = =]

51,017 668
-51,017 068
38,718,171
1,429,532
-8,950,208
8,950,208
3614425
-3514,425
-1.429,5632
-38.718,171
45,847 454
-46.847 454
44345335
-44,345.335
-16,722
16,722

3

-3
34218059
-34,.218,059
148,825
-148,825
-10,654,112
10.654,112
83,288
-83,988
242382
-212,382
2,380,752
-2 380,752
306833
-30633
85,948
-85.948
345318
-345,319
-£8,.012
62,012
14133673
-14,133673
72842
-12,842
700,758
-700,798

2,683

408, 466

-405 466
20,135
11.188
11,186
20,138
328,178
-328,178
158,115,220
-158,115,220
22618
-22619
1,236,554
314,684,765
-314,684,765
-1.236.554
37 243,263
-397.243.263
92,408,308

Share/Par Yalue  Market Value Asset Description

1,508 Mexican peso - Cash
930 Mexican peso - Cash
20,478 Moxican pesa - Cath
35,152 MNew Zeatand dollar - Cash
657 Mew Zeatand dollar - Cash
242 Mew Zealand dollar - Cash
90,238 Mew Zealand dollar - Cash
362 Morwegian krone - Cash
1,232 Moraegian krone - Cash
0 Morwegian krona - Cash
( Singapore dollar - Cash
30,132 Singapore dollar - Cash
0 Singapore dollar - Cash
0 Singapore dollar - Cash
O Swadish krona - Cash
1,788 Swedish krona - Cash
O Swadish krona - Cash
15,081 Swiss franc - Cash
-28,655 Brilish pound stering - Cash
2 British pound stering - Cash
2 British pound starfing - Cash
27,758 British pound sleding - Cash
178,337 British pound slefing - Cash
¢ British pound sleding - Cash
88,095 British pound slering - Cash
1023,818 British pound stering - Cash
351,020 British pound sterding - Cash
6,302,108 British pound stering - Cash
O British pound stering - Cash
-823,588 Uniled Slales doktar - Cash
253,542 Uniled Stales dollar - Cash
274,566 Uniled Stales dollar - Cash
4,600 United Slates dollar - Cash
1.211,125 United States dellar - Cash
-118,573 United States dollar - Cash
-£82,133 United States dollar - Cash
51,017,009 United States dollar - Income
-51,017,009 United States dollar - Principal
39,716,171 United States doltar - Income
1,428,532 Unitad States dollar - Income
-8,950,208 United States dollar - Principal
8,950,208 United States dollar - Income
3,614,425 United States dellar - Income
-3,614.425 United States dollar - Principat
-1,422,532 Uniled States dollar - Principat
-32.716,171 United States dollar - Principat
48,847,454 United States dollar - Income
-48.847 454 United States dollar - Principal
44,345,335 United States dollar - Income
-44,345,335 United States dollar - Principal
-16,722 United States dollar - Principal
16,722 United States dollar - Income
3 United States dollar - Income
=3 United Slates dollar - Principal
34218059 Unilad States dollar - Income
-34,218,058 United States dollar - Principat
145,825 United States dollar - Income
-149,825 United States dollar - Principal
-10,654,112 United States dollar - Prncipal
10,854,112 United States dollar - Income
83,888 United States dollar - Income
-83,588 United States dollar - Principal
212,382 Uniled States dollar - Income
-212,382 Uniled States dollar - Prncipal
2380752 United States dolar - Income
-2380.752 United States dollar - Principal
30633 United States dollar - Income
-20,633 United States dollar - Principal
85,948 United States dollar - Income
85,949 United States dollar - Principal
345,319 United States dollar - Income
345,319 Unided States dollar - Principal
59,612 United States dallar - Principal
£9.812 United States do'lar - Income
14133673 United States dollar - Income
14,333,673 United States dollar - Prncipal
72,842 United States dollar - Income
-F2.842 United States dollar - Principal
700,798 Uniled States dollar - Income
-700,798 United States dollar - Principal
2,692 United States dollar - Income
-2,693 United States dollar - Principat
406,406 Uinited States dollar - Income
406,406 United States dollar - Principal
20,138 United States dollar - Income
11,186 United States dollar - Income
-11,186 United States dollar - Panapal
-20,138 United States dollar - Prncpal
328178 Uniled States dollar - Income
-328,178 United States dollar - Poncipal
158,115,226 Uniled States dollar - Inconne
-158,115,220 United States dollar - Principal
22 812 United States dollar - Income
=22 812 Uniked States doltar - Principal
1,236,554 United States dolfar - Income
314,884,785 United Siates dolfar - tncome
-314,684,788 Uniled States dolfar - Principal
-1,236,554 Uniled States doltar - Principal
387 343,253 Uniled States dolar - Income
-387,343,263 United States dollar - Principal
92,408,200 United States dollar - Income
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Asset Cateqory

Fixg [noome
Fixed ncome
Fixed ncome
Fixed Incoma
Fixed ncoma
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed inoame
Fixed Intcome
Fixed Income
Fixed Income
Fined Incoms
Fixed Incomes
Fixed Income
Fixed Incoms
Fized Income
Fixed Income
Fixed Incomne
Fixed Incomne
Fixed Incomne
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fized Income
Fixed Income
Freed Income
Fiead Income
Fixad Incoms
Fined Incong
Fixed Income
Fivgd [ncome
Fixed Income
Fined Income
Fined Income
Fivad Income
Fixed Inoome
Fixed neome
Fixed Meome
Fixed Income
Fixed Income
Fixed ncome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed ncame
Fixed ncame
Fixed ncome
Fixed ncome
Fixed ncome
Fixed Income
Fixed Income
Fixed Income
Fixad Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixad Income
Fixad Income
Fixad Income
Fined Income
Freed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Ingome
Fixed Ingonms
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed ncome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed tneome
Fixed Income

SharelPar Value

-92 468,308
-4, 789,776
62,548,386

COoODOOOoOOOOOLOOOGDOOO00 0D

3,587,276
10,684
3,875,469
2,168,434
458,420
6124171
2 552,537
148,750
601,844
2,308,803
4,479,348
Q

196,990
167,840
165,566
37,024
2,464,376
252,391
542,245
278,985
76,992
460,815
704,304
182,995
68,061
184,637
1,538,410
588,218
3328
1.063

Q

27,281

12

&1

5172
34,081,511
14
14,081,928
1.390

10

13,585
131,078,011
227
11,678,720

Market Value Agzet Description

92,408,308 United States dollar - Principal
-4, 789,778 Uniled Slates dollar - Principal
52 548,388 Uniled Slales dollar - Principal
24,830 Uniled Siales dollar - incorme
4,783,776 Unilad Slales dollar - eame
-24,830 United Slates dallar - Principal
€2,548, 386 United Slates dollar - leame
848 Austrafian dollar - Invesied Cash
{ Mexican peso - tnwestad Cash
31,673 Mew Zealand dollar - Investad Cash
11,824,262 United Statas dollar - Invested Cash
31,441,745 United States dollar - Invested Cash
94,540,985 United States dollar - Invasted Cash
28,764,990 United States dolar - Invested Cash
9,247 696 United States dollar - Invested Cash
12,199 United States dollar - Invasted Cash
5,299,505 United States dollar - Invested Cash
2,698,084 United States dollar - Invested Cash
2,369,254 United States dollar - Invested Cash
18,482 Uritad States dollar - Invested Cash
6,200,570 United States doltar - Investad Cash
30,755,296 United States doltar - Invested Cash
3.864,804 United Stales doltar - Invegted Cash
21,52% United Stales doltar - Invested Cash
218,997 Lniled Stales dolfar - Invested Cash
2468416 United Slates doltar - Invested Cash
T08.475 United States doftar - Invested Gash
32,863,984 Uniled States dollar - nvested Cash
1,847,985 Uniled States dolfar - Invested Cash
725,242 United States doltar - Invested Cash
-15,500 United Stales dolfar - Miscellangous
3,587,278 COLTV STIF - Income
10,684 COLTY STIF - Income
3,875,458 COLTY STIF - Income
2,108,434 COLTV STIF - Income
458,420 COLTY STIF - Income
5,124,171 COLTY STIF - Income
2552537 COLTY STIF - Income
148,750 COLTV STIF - Income
501,844 COLTY STIF - Income
2,309,803 COLTV STIF - Principal
4,470,348 COLTV STIF - Principal
6 COLTV STIF - Inpgme
196,990 COLTY 5TIF - ncome
167,840 COLTV STIF - Incame
166,566 COLTV &TIF - Incame
B37.024 COLTV STIF - Principal
2.4684 976 COLTV 8TIF - Income
252,391 COLTV STIF - Income
542 246 COLTV STIF - Frincipal
278,986 COLTV STIF - Income
78,892 COLTV 8TIF - Principal
480815 COLTV STIF - Income
704,304 COLTV STIF - Income
182,995 COLTV STIF - Principal
€8.061 COLTV 8TIF - Income
194 637 COLTV §TIF - Income
1,539,410 COLTV STIF - Pringipal
588215 COLTV STIF - Income
3,328 COLTV STIF - Income
1.0683 COLTV STIF - Income
8 COLTV 8TIF - Income
27,291 COLTV 8TIF - Income
12 COLTV SHORT TERM INVT FD - Incame
61 CF BGI MOMEY MARKET FD
5,172 COLTV STIF - Income
34,091,511 COLTV 5TIF - Incoms
14 COLTV STIF - Income
14,081,929 COLTV SHORT TERM INVT FO - ncome
1,308 COLTV STIF - Ingame
18 CF BGI MONEY MARKET FD
13,586 COLTV 8TIF - Incame
131,879,011 COLTV STIF - Income
227 CF BGIMODNEY MARKET FD
114,334 672 MFO PIMCO FDS PAC INVT MGMT SER SHORT-TERM PORTFOLIO INSTL CL
-355.018 Unitad States dollar - Other payables
-9 United States datlar - Other payables
172,291 Australisn doliar - Pending Foreign Exchange Purchases
773,583 Australian dollar - Pending Foreign Exchange Purchasas
1,858,282 Australisn doltar - Pending Foraign Exchange Purchases
371,014 Brazilian rest - Pending Foreign Exchange Purchases
18,135,404 Brazifan real - Panding Foreign Exchange Purchases
19,285,818 Brazilian resl - Panding Foreign Exchange Purchases
4,596,653 Chiness yuan renminbi - Pending Foreign Exchange Purchases
3,432,111 Chinese yuan renminbi - Pending Foreign Exchange Purchases
5,118 818 Chinese yuan renminbi - Pending Foreign Exchange Purchases
1,412,356 Euwo - Pending Foreign Exchange Purchases
5,928 132 Ewo - Pending Foreign Exchange Purchases
46,276 Hong Kong dallar - Pendlng Fareign Exchange Puichases
143,837 Indanesian rupiah - Pending Forgign Exchange Purchasas
1259889 Japaness yan - Pending Foreign Exchange Purchases
25,345 Japanese yen - Pending Foreign Exchange Purchases
177,068 Japaness yen - Pending Foreign Exchange Purchases
459,200 Japanase yen - Pending Forgign Exchange Furchases
567089 Japanase yen - Pending Foreign Exchange Purchases
7 687,135 Japanese yen - Pending Forgign Exchange Purchases
373,881 South Korean won - Pending Foreign Exchange Purchiases
488,485 South Korean won - Pending Foreign Exchange Purchases
2.888029 Soulh Korean won - Pending Foreign Exchiange Purchases
145,782 Malaysian ringgit - Fending Foreign Exchange Purchases
723,580 Mexican peso - Pending Foreign Exchange Purchases



Asset Category Share/Par Value
Fixed Income
Fixad [ncome
Fixed Income
Fixed [ncome
Fixed ncome
Fixed tncome
Fixad tncome
Fixed ncome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixgd Ingoms
Fiiad Incoms
Frxgd lncoms
Fixgd Incoms
Fixgd Income
Fixed [neome
Fixgd Income
Fixed (ncome
Fixed Income
Fined tncome
Fixed [ncome
Fixed Income
Fixed Incoms
Fixed Income
Fied Ingome
Fixed Ingome
Fited Income
Fited Income
Fited Income
Fizad Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed [ncome
Fixed Income
Fined ncome
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Incomse
Fixed Income
Fixed Income
Fixed Income
Fixed Incoms
Fixed Intome
Fited Income
Fited Income
Fixed Income
Fizad Income
Fixad Income
Fixed Income
Fingd Income
Fuied Income
Fixed Income
Fixed Income
Fixed income
Fiied Income
Fiked Income
Fixgd Incaome
Fiygd Income
Fiygd Incone
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed [come
Fixed ncome
Fixed inoome
Fixed income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed ntome
Fixed Income
Fined neome
Fixed Income
Fuigd Income
Fiiad ncome
Foigd Income
Fixad Income
Fixad Income
Fixgd Income
Fizad ncome
Fixad Income
Fixed Income
Fixed Income
Fixad Income
Fixed Income

Market Value Asset Description

373,537 Medoan paso - Panding Foreign Exchiange Purchases
355,504 Mexican peso - Pending Foreign Exchange Purchases
1,188,243 Mexican peso - Pending Foreign Exchange Purchases
323471 New Zealand doltar - Panding Foreign Exchange Purchases
3,678,665 MNorwegian krone - Pending Foreign Exchange Purchasas
463,001 Polish zicty - Pending Foreign Exchanga Purchases
133,444 Polish zloty - Pending Foreign Exchange Purchases
386,623 Russian ruble (new) - Panding Foreign Exchangs Purchases
2,076,717 Rusgian ruble {new) - Panding Foreign Exchange Purchases
4,066,109 Russian ruble {new} - Panding Foreign Exchange Purchases
718,313 Slngapore doltar - Pending Foreign Exchange Purchases
4,203,710 Singapore dolfar - Panding Foreign Exchange Purchases
5,150,923 Singapore dollar - Pending Foreign Exchange Purchases
3,489 603 Swedish krona - Panding Foreign Exchange Purchases
588,676 Swedish krona - Panding Foreign Exchange Purchasss
3.810 Swedish krona - Pending Foreign Exchange Purchasas
1,083,731 Swedish krona - Pending Foreign Exchange Purchases
180,429 Swiss franc - Pending Foreign Exchange Purchases
3,981,626 British pound starling - Pending Foreign Exchange Purchases
253,779 British pound sterding - Pending Foreign Exchange Purchases
BOS 456 Brilish pound sterding - Pending Foreign Exchange Purchases
11,281,246 United States dollar - Pending Foreign Exchange Purchases
1,710,528 United States dollar - Pending Foreign Exchange Purchases
BE5 827 Unitad States dollar - Pending Foreign Exchange Purchases
2,934,835 United States dolfar - Pending Foreign Exchange Purchases
1652112 United States dolfar - Pending Foreign Exchange Purchases
15,413,625 United States doltar - Panding Foreign Exchange Purchases
9,536,844 United States dollar - Panding Foreign Exchange Puichages
8,200,067 United States dolfar - Pending Foreign Exchange Puichases
52,901,041 United States dollar - Pending Foreign Exchange Puichases
149,763 United States dollar - Pending Foreign Exchange Puichases
-39,873 Auslralian dollai - Pending Forsign Exchange Sales
-170,383 Canadian dollar - Pending Foreign Exchange Sales
-853,366 Canadian dollar - Pending Foreign Exchange Sales
3,432,111 Chinese yuan renminbi - Pending Foreign Exchange Sales
5,118,818 Chinese yuan renminbi - Pending Foreign Exchange Sales
-7.128,346 Euro - Pending Foreign Exchange Sales
-868,746 Euro - Pending Foieign Exchange Sales
-1,373,229 Eure - Pending Foreign Exchange Sales
488,013 Euro - Pending Foreign Exchange Sales
-19,830,193 Eurg - Pending Foreign Exchange Sales
-70,828 Eurg - Pending Foreign Exchange Sales
-10.241 667 Japanese yen - Pending Foreign Exchange Sates
-3493 600 Japanese yen - Pending Foreign Exchange Sates
-145,519 Japanese yen - Fending Foisign Exchange Sales
-31,8939 Japanese yen - Pending Foreign Exchange Sales
-11,156,583 Japanese yen - Pending Foreign Exchange Sales
-M5. 407 South Korean won - Pending Foreign Exchanga Sales
-1.084. 507 Mexican peso - Pending Foreign Exchangs Sales
-1.291.641 Mexican pesa - Pending Foreign Exchangs Sales
-1.927.98%5% tew Zealand dollar - Pending Foreign Exchangs Sales
553,740 Mew Zeatand dollar - Pending Foreign Exchangs Sales
-343,579 Singapore doltar - Pending Foreign Exchange Sales
-1,963,777 Singapore dollar - Pending Foreign Exchange Sales
-4,024 395 Singapore dollar - Pending Foreign Exchange Sales
-78,953 Swedish krona - Pending Foraign Exchange Sales
-373,285 Swiss franc - Pending Foreign Exchange Sales
-8.735,969 New Taiwan dollar - Pending Forgign Exchanges Sales
-1,147,08G British pound starling - Pending Foreign Exchangs Sales
-782,551 Briish pound sterling - Pending Fareign Exchange Sales
-15,485589 Brilish pound sterling - Panding Foreign Exchange Sales
-3,621 724 Briish pound sterling - Pending Foreign Exchange Sales
-8,261 424 Brilish pound sterding - Panding Foreign Exchange Sales
-8.043,585 Brilish pound sterling - Pending Foreign Exchange Sales
-1.292 107 United States dollar - Panding Foreign Exchangs Sales
-733,905 United States dollar - Pending Foreign Exchangs Sales
-841,755 United States dollar - Pending Foreign Exchange Sales
-7.516,028 United Slatas dollai - Panding Foreign Exchange Sales
-252,713 United States dollar - Panding Foreign Exchange Sales
-2,744 782 United States doftai - Panding Foreign Exchange Sales
466,785 Lnited States dollar - Panding Foreign Exchange Sales
=37, 216,385 United States doltar - Pending Foreign Exchange Sales
47,125,249 United Slates dolfar - Pending Foreign Exchiange Sales
45,261 United Siates doltar - Pending Foretgn Exchange Sates
-117.321 Australian dollar - Pending Trade Purchases
-1,412.356 Euro - Pending Trade Purchases
-231,830 Euro - Pending Trade Purchases
-131.964 Hong Kong dollar - Pending Trade Purchases
-7.215,880 Japanese yen - Pending Trade Purchasses
-25.345 Japanese yen - Pending Trade Purchases
-177.0668 Japanese yen - Pending Trade Purchases
-28,157 Japanese yen - Pending Trade Purchases
=453 200 Japanese yen - Pending Trade Purchases
-1.133.649 Japanese yen - Pending Trade Purchases
A3 848 Japanese yen - Pending Trade Purchases
-588,676 Swedish kiona - Panding Trade Purchases
-3,810 Swedish kiona - Panding Trade Purchases
-186,425 Swiss franc - Pending Trade Purchases
-374,607 British pound stefhng - Pending Trade Purchases
-253,770 British pound stering - Pending Trade Purchases
-804 458 British pound stering - Pending Trade Purchases
-391,880 British pound stering - Pending Trade Purchases
-73,308 Brilish pound slefling - Pending Trade Purchases
-{71,785 United Stales dollar - Panding rade purchases
4,046,869 United States dollar - Panding frade purchases
-1,200,342 United States dollai - Panding trade purchases
=757 United States dollar - Panding trade purchases
-7,844,320 United States doftai - Panding trade purchases
-1,078.289 United States dofta - Panding trade purchases
-£.817 United States doltar - Panding trade purchases
-183.271 Uniled States doltar - Panding trade purchases



Asset Cateqory ShareiPar Value  Market Value Asset Description

Figgd Inoams -346 884 United Statas dollar - Pending rade purchasas
Fixed Inoame -27.119 United States dollar - Pending rade purchases
Fixed Incoma -1.046,356 United Statas dollar - Pending rade purchases
Fixed Income -578,776 United Statas dollar - Pending frade purchases
Fixed income -197,278 United States doltar - Pending trade purchases
Fixed Income -358 United States dollar - Pending frade pur¢hases
Fixed Income -277 283,379 Umled States dollar - Panding rade purchases
Fixed Incoe 26,830 Uniled Slates doliar - Pending trade purchases
Fiegd Incoms -15,052 Uniled Slatzs dedlar - Pending trade purchases
Fread Incoms -1,627 Uniled Slatas dollar - Pending trade purchases
Fread Incoms -75,084,205 Liniled Slales dollar - Pending trade purchases
Fixad Incoms -53.678, 368 Uniled Slates dollar - Pending Trade Purchases
Fined Incame -236. 818,467 Uniled Slales dollar - Pending Trade Purchases
Fixed Income -247.695482 Unlled Siales dollar - Pending Trade Purchases
Fixed Income -1.150,508 Uniled Stales dollar - Pending Trade Purchases
Fixed ncame -1.006 838 United Slales dollar - Pending Tiade Puichases
Fixed Incame -38,217 018 United States dollar - Pending Trade Purchases
Fixed noame -173,488,627 United States dollar - Pending Trads Purchases
Fixed hcome -10.675582 United Stales dollar - Pending Trade Puichases
Fixed Incame -1,609.236 B850 United States dotlar - Pending Trade Purchases
Fixed Incame 42 416 United States dollar - Pending Trade Purchases
Fixed Incame 18,041 Canadian dollar - Perding Trade Sates

Fized Income 883,166 Euro - Ponding Trade Sales

Fized Income 468,013 Eure - Pending Trade Sales

Fixed Income 443,694 Eure - Pending Trade Sales

Fixed Income 520,715 Euro - Pending Trade Sales

Fixed Income 117,873 Evro - Pending Trade Sales

Fixed Income 48,151 Hong Kong dollar - Pending Trade Sales

Fixed Income 31,938 Japanese yen - Pending Trade Sales

Fieed income 157 326 Japanese yen - Pending Trade Sales

Fixed Income 953,615 Japanese yen - Pending Trade Sales

Fixad Income 42 827 Mewcan peso - Pending Trade Sales

Fixad [ncome 78,953 Swedish krona - Pending Trade Salss

Fixed Incame 373284 Swiss frang - Panding Trade Sales

Fixed ncome 70,271 Swiss franc - Pending Trade Sales

Fixed thcome 8,180,789 Brilish pound steriing - Pending Trade Sales
Fixed Income 782,862 Brilish pound steding - Pending Trade Sales
Fixed ncome 1,123,887 United States dollar - Pending rade sales
Fixed thcome 3625845 United States dollar - Pendlng trade sales
Fixed Incame 1.541,117 United States dotlar - Pendlng rade sales
Fixed Incame 15,676 Lniled States dollar - Pending rade sales
Fixed Incame 50672 United States dollar - Pending rade sales
Fined Income 259627 United States dollar - Pending rade sales
Fixed Income 38,538 United States dollar - Pending Irade sales
Fixed Income 459,287 Umted States dollar - Pending lrade sales
Fixed Income 129,968 United States dollar - Pending lrade sales
Fixed Income 171,368 United States dollar - Pending rade sales
Fixed Income 144,240 United States dollar - Pending trade sales
Fixed lncome 244,628,331 United Siates dollar - Pending trade sales
Fixed Income 17,815 United States dollar - Pending trade sales
Fixed Income 75,605,797 United States dolfar - Pending {rade sales
Fixed Income 25,772,426 United States dollar - Pending Trade Sales
Fixed Income 24,133,947 United States doltar - Pending Trade Sales
Fixed Income 108,580,918 United States dollar - Pending Trade Sales
Fized Income 1,622,775 United States dollar - Pending Trade Sales
Fixed Income 2,098,485 United States dollar - Pending Trade Sales
Fixed Income 156,804,248 United Stales dollar - Pending Trade Sales
Fixed Income 417,034 United States dollar - Pending Trade Sales
Fized Income 1,525,277,212 United Stales dollar - Pending Trade Sales
TOTAL 5 180.583.996

Reat Estate Investments

Real Estate 1.231.248 151,680,384 CF RREEF AMERICA REITH

Real Estale 261.234 33,825,113 RREEF AMERICA REIT I

Real Estale 00 151,977 CF RREEF FUND WEST V|

Real Estale 120,000,000 142,366 366 UBS REALTY INVESTORS LLC  REAL ESTATE SEPARATE ACCOUNT
CAFR rounding 1

TOTAL 328633841

—_—



Self-Managed Plan Asset Allocation

June 30, 2007
LS. Stocks Non-U.S. Stocks Fixed Income Balanced Reanl Estate Total
Fidelity Funds
Fidelity Managed Income Portfolio 5,337,720 5,337,720
Fidelity 1J.8. Bong Index 7,176,181 776,181
BInHCO Total Retumn 5,094,648 5,004,648
Fidelity Fowr In One Index 3,238,608 3,238,608
Fidelity Puritan £9.626,813 §9,626 813
Ariel Fund 11,149 757 11,149,707
American Beacon Large Cap Value 557,409 557,409
Buffalo Small Cap 525,972 525972
Fidelity Growth Company 21,432,613 21,432,613
Spartan Extended Market Index 7,701,037 7,701,037
Fidelity Contrafund 27,150,635 27,150,635
Fidelity Growth and Income Portfoli 16,252,715 16252715
Fidelity Low Priced Stock Fund 18,363,358 18,363 358
Spavtan Total Market Index 3,845,727 3,845,727
Spartan 1 .S. Equity Index 34,918 366 34,918,366
Fidelity Diversified Internationai 20,295,730 20,295,730
Sparian International Index 4,273,155 4,273,155
Fidelity Worldwide 11312913 11312913
Fidelity Real Estate Investment 636,656 636,656
Fidelity Freedom 2000 12,193 12,193
Fidelity Freedom 2005 55,250 55,250
Fidelity Freedom 2010 465069 465 069
Fidelity Freedom 2015 610,077 610,077
Fidelity Freedom 2020 1,054,950 1,054 950
Fidelity Freedom 20235 1,174,461 1,174,461
Fidelity Freedom 2030 1717075 1717075
Fidelity Freedom 2035 1,482,855 1,482,855
Fidelity Freedom 2040 1,256,694 1,256,694
Fidelity Freedom 2045 159 566 159,566
Fidelity Freedom 2050 102 392 102392
Fidelity Freedom Income 141,189 141,189
Fidelity Total 141,897,537 35,881,799 17,608,548 101,097,190 636,656 297,121,73¢
55.7%
TIAA-CREF Funds
CREF Money Market Account 10,910,167 10,910,167
TIAA Traditional Annuity 33,840,434 33,840,434
CREF Bond Market Account 16,870,981 16870981
CREF Inflation Linked Bond Account 7,325,972 7.325972
CREF Sociel Choice Account 20190208 20,150,208
CREF Equity [ndex Account 27,938,012 27,938,012
CREF Growih Account 157,745 157,745
CREF Stock Account 63,357 064 63357064
CREF Global Equities Account 24,178,866 24,178,866
TIAA-CREF Large-Cap Growih Inds 29,669,561 29,669,561
TIAA-CREF Lifecyele Fund 2010 272,643 272643
TIAA-CREF Lifecycle Fund 2015 65,692 65,692
TIAA-CREF Lifecycle Fund 2020 186,246 186,244
TIAA-CREF Lifecycle Fund 2025 137,956 137,956
TIAA-CREF Lifecycle Fund 2030 352314 352314
TIAA-CREF Lifecycle Fund 2035 177,643 177,643
TIAA-CREF Lifecycle Fund 2040 247332 247,332
TIAA-CREF Total 121,122,382 24,178,866 68,947,495 21,630,034 [ 235,878,776
) 44.3%
GRAND TOTALS 3263,015918 260,060,664 £86,556,043  3122,727,224 §636,656  3533,000.506
49.3% 11.3% 16.2% 23.0% 3.1% 1%
SMP Forfeiture/Disability Reserves (2) 48,509,767
Total SMP Investments 581,510,273

1. As of June 30, 2007, the Fidelity Freedom Fund (lifecycle) series is the defauit fund for members who have selected the Self-Managed Plan,
but have not vet selected individual mutual/variable annuity funds.
2. CREF Growth Account is no longer an approved option for the Self-Manaped Plen, Assets remaining in the Account were invested prior to

emination of this option.

3. These assets are commingled with the STURS defined benefit plan investments and accrue interest equal to the overall annual rate of return of

the fund, net of fees,
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