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Ao P SR EL T E RMBAFEZEAE o B4 L2 ERMB
FEETHD A L L
ES NN
1 L 7z # 1 L = #
L iy A _E L _ B L iy A _E €L _ B
R oW E f‘—]u I i $47,963,226 $19,215,153
BE %833 37,007,192 45,838,453
LEFFLENE S 413,165 478212
85,383,583 65,531,818
Wed K F — F
1, L A &= 4, L = #
L iy A _E L _ B L iy A _E €L _ B
hid f,‘r]‘ﬁﬁ ﬁ Fﬁ X $ 14,607,694 $ 8,633,889
o~ F FFE 12,463,688 13,554,598
CEFFZFTALEFES 11,724,149 11,766,877
Fﬁ L HE 6,055,578 10,662,758
¥z f‘—J— o iﬁ 2,087,418 7,346,858
fEF P L X 263,249 63,796
& vh }{ R i U 260,686 673,888
PR PR E 5,257 6,528
MR W R f - 249,449
FEAL - 95,666
47,467,719 53,054,307
RS A 2 (__ 412372) (L 75212)
$47,055,347 52,979,095
- i $47,055,347 $52,979,095
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1 + v & 1+ L+ = =
L L

- rz=+-p - r=+-0
A=+ & $ 2,768,575 $ 3,229,417
£ = 12,407,286 10,713,178
R s 1,700,314 808,722
Pz F it 786,772 779,368
17,662,947 15,530,685
CELNENIE (__1,404,992) (__1,358,740)
$16,257,955 $14,171,945
NEHEE
,L,J_‘E_"}.J_:H_EJ_,_B ’LJ-—:—"/}'L:Q—:—'L"B
#F R #F %
R & 2E W6l % R oA & fF Ol Y
FEEZZEDHT
PREAERT ST (¢ W
P ) $23,912,812 100 $23,778,997 100
SRR (1A fRae (2
A E) 9,438,856 100 8,113,511 100
# ?r LA TRLGT LD
PR RS F) 5,419,747 27 5,401,982 28
Systems on Silicon
Manufacturing Company
Pte Ltd. (SSMC) 4,215,200 32 3,290,888 32
TSMC Partners, Ltd. ( TSMC
Partners ) 4,091,166 100 3,908,356 100
SARMTE (M E) S (#
F329) 1,790,186 100 502,242 100
Emerging Alliance Fund, L.P.
( Emerging Alliance ) 850,534 99 823,232 99
VentureTech Alliance Fund
II, LP. (VTAFII) 642,479 98 329,968 98
BIRTFm5F 27 (FI
~ ) 442,233 46 391,626 47
cw?ﬁﬁﬁa B(pA)=@a(p
2F) 94,949 100 102,572 100
ik ‘%\ﬂﬁx”ﬁ @ (ff= 2 d) 78,139 36 50,570 36
GHEFTF A>T (T2 F) 77,415 36 49,823 36
SABMTE (R 2P (B
ME D) 23,087 100 25,439 100
REPHLFF A0 F (Réz
~F) - - 59,116 25
51,076,803 46,828,322
(¥ TF)
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L -3 =z L _p L -3 =z L _p
= A & $ 42,902,526 $ 35,546,918
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PO 5,662,986 4,676,562
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HitEfl & $ 4,985,806 $ 6,534,899
ERREE L i 1,623,276 2,160,636
A fs 72,062 149,609
$6,681,144 $8,845,144
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AP RS AT A TR AAE TR BB T
ETRE S A
1+ r B R 1+ = E R
PRFZ = A $468,044 $632,594
FIL = A 163,294 128,315
9k & T AR ( 49,627) ( 41,925)
#r 4 #c 8,300 8,300
AR g A $590,011 $727,284
i 11&&4?:}&4@;]&,%»%415;\7@&&’ x £ ﬁ 2 A H AT
1 -+ s E:2 1 = #
L - A = L _ E L - A = L E
$H%ﬁ
FAT LT A $ 62,302 $ 67,104
ZEF R L KT 3,356,213 2,704,251
R R 3,418,515 2,771,355
AR EFTH A2 Bk 2,546,186 2,132,721
TR AT 5,964,701 4,904,076
AL TALTRE (_1,681,365) (_1,447,540)
TR 4,283,336 3,456,536
A B R A 3 & ( 124,491) ( 132,791)
AnsiT k4T 4 (_ 697,453) (__ 222,549)
B3t l“}‘\ Ef 7 $3,461,392 $3,101,196
1] $ 67,752 $ 76,003
FERARAE Y A YRR
1 + v & 1+ L+ = =
R Iy ] 3 £ _ B R Iy ] 3 £ _ B
I F 2.75% 3.25%
Ak FF KB A S 3.00% 3.00%
ARAEFTARIRFTHEME 2.75% 3.25%
1+ r B R 1 + = E R
ks A s B2 L GHFR
*EREH $ 223,654 $ 226,339
~E R L $ 8,419 $ 1,446

Y



'ftv'l—i—f

I3

3

O I EREIRFFELTEREFERBLETERY Y

B H AT ol

1 + = E R

fm I i s (25%)
VR AR
P P 2 R P
AT
Ppspps XA E R
WEREEHTERY Y

$23,454,856
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$12,072,339

SsEmFr (F1F5) FFHP &7

1 + v & R

$22,944,646
( 15,372,913)

2,077,362
$ 9,649,095

1 + = & R

BERELHETERY $12,072,339 $ 9,649,095
A A fie B AR i 1,489,709 821,767
18 F PR ( 10,110,561) ( 10,470,862)
His #7i8ff A 71,853 563,876
s T AR
— R FIR 2,018,813 ( 234,690)
AL B ( 1,768,265) ( 1,034,916)
L kel i - (__3,529,500) 168,199
SERE T (J1F) $ 244,388 ($__ 537,531)
)i R B RT AP e T
1 L w oz 1 0+ = &
e i
FFAR $ 7,013,000 $ 8,849,000
E &
FF R $16,852,771 $17,035,584
PP LB ( 682,270) ( 2450,535)
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5% B AEEY S 1,789,437 - 147
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$11,119,345 $ 4,535,403 $10,274,251 $ 5,082,811 $15,357,062
$61,576,001 $ 3,031,796 $56,001,719 $ 2,429,967 $58,431,686
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1 -+ £ 4 -+ = ¥
B A F AN

£ i (%) =% i (%)
$153,618,916 57 $142,271,732 55
3,298,770 1 5,463,565 2
650,239 - 466,345 -
$157,567,925 58 $148,201,642 57
$ 11,137,313 28 $ 15,203,047 34
5,729,672 15 5,869,123 13
4,142,457 10 9,169,602 21
1,405,030 4 12,752 -

$ 22,414,472 57 $ 30,254,524 8
$ 581,059 - $ 907,047 1
$ 243,646 18 $ 253,341 17
221,164 16 202,678 14

$ 464,810 34 $ 456,019 31
$ 16,744 - $ 13,186 -
$ 19,467 - $ 11,688 -
$ 534,279 52 $ - -
125,381 13 2,969,347 96

- - 33,974 1

$ 659,660 65 $ 3,003,321 7
$ 316,243 6 $ 364,505 5
308,071 6 28,917 1
210,720 4 117,760 2
180,234 4 - -

- - 3,267 -

$ 1,015,268 20 $ 514,449 8
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rEIFP $ 20,407,621 97 $ 15,476,920 96
LAf = F 573,565 3 581,487 4
H s 69,418 - 77,632 -

$ 21,050,604 100 $ 16,136,039 100

B B TR A AR
TSMC Technology $ 972,563 54 $ 2,880

Rhr P 374,202 21 30,279 2
AEI P 198,505 11 50,044 3
SSMC 149,251 8 63,701 4
I A 74,457 4 47,599 3
FaEF P 28,593 2 1,472,880 88
H s 143 - -

$ 1,797,714 100 $ 1,667,383 100

J M A ARE

WaferTech $ 1,133,217 35 $ 913,107 29
B =& 693,956 21 469,494 15
S R A 563,240 17 1,533,938 48
SSMC 485,873 15 207,794 6
B A 274,820 9 12,591 -
H i 91,091 3 61,566 2

$ 3,242,197 100 $ 3,198,490 100

B LY AN G KA
A 2P (=

=) $ 1,100,475 100 $ 2,317,972 100

YRt {58
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fhgy it (0 0% o5& 1 USD 60,000
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fhgy e 2R 5% 9411 ~948 30 USD 733,000
fhgy iinmA 9E1 USD 159,081
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B E1"»~95&3" uUsD 2,089,000 4.15%~4.54% 0.02%~2.12%

{1tz t-_r=--"1-1p

M E12~94#6" USD 1,420,000 1.28%~2.72% 0.49%~1.17%

AP A4 e EZE 4 Lz EL D8 =L F R
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£ 9 & 7w p ¥ B E8&s (Fr)
92 &£ 91 92 # 9% ~04 & 12 * $ 500,000
92 & 10 * 92 # 10 " ~94 & 12 * 500,000
92 # 10 * 92 # 10 *» ~94 & 12 * 500,000
92 & 10 * 92 # 10 " ~94 & 12 * 500,000
92 # 10 * 92 # 10 *» ~94 & 12 * 500,000
92 & 11 * 92 &# 11 " ~94 & 12 * 500,000
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R EFOENT AL G AP ST EL D K E
o gF REFEIMRAOT LI Ko E B LD k2 £
B FEAELEHGEEY P AP RAE G 2L o d W
AT 2ZRREHRBLIE LEL ARPHE FIIRE
EA: SR O A LT
B.% ¥ R &
KEFAPERF &S T ARFHEF & F &
A2 Z R FIERFEJIFREE L 2R REY
MG P 2P EAARY TP FEREEDE LS
CHms&mEre2: AhmMEg 2 £HZ2IF
AR I 4 Lt =L pats RS
Y2 HeHEflEHg2FHPRET RioT
Hy i o~ (R e (HF =)
- & p NTD 71,820,892 USD 2,149,000
AP HEFT LA BERGERET R 2 Y
L NE R EGIDEFT AAH IR LT A 0 F 7
R3IEC2ZMEVER R ©
ERF HF2Z TR E
{ +tewesg Lt -8 4+ -—p 4 +zEL -z
éLg;%iﬁﬁ@ﬁﬁgf% W 1‘% [RA S 1%. B Mt ® |%. (RIS 1}, =R
A
P RT $ 47,055,347 $ 47,055,347 $ 52,979,095 $ 52,979,095
EPHERF—F P HEme 34,213,151 39,470,482 20,572,150 23,657,754
P
BH2>PH (- &p
MR UEL A 19,500,000 19,924,923 30,000,000 30,607,341
AN A
FA LG
§ AR ot 26,720 28,474 391,975 317,090
i S U 1,119,905 789,903 761,030 760,012
ERE A - - 4361  ( 22,714)
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s ¥ 1 + v E R 1 + = E R
3 i $119,838,520 $113,948,320
LR 101,698,615 91,057,215
[oN M 17,937,376 19,084,530
$239,474,511 $224,090,065
ASP M TR RS R
BEL g Fa
BAXTH R R AL L 2
i+ e & R4+ = & R
ST b L ST ik B
B¢ w M F & (%) # f & (%)
vE e $29,258,338 11 $25,299,856 10
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CRT S MR
A ARG BED A & FERAEREY PRELT &R K wft T Sepouw gl £ F 2
I S S i I P Fepan s aos e EET & 7 % ol . o
K o = 5] 3 oL , , E) . . N 2
ﬁnﬁfl ~ F:,;J. 2 # @*43‘-1% P (4456 %) (iﬁ,‘;f“;\a)‘ﬂﬂ O (i #7)2‘43‘_1$%F‘»'\,.£L}%,?]/3: e & gz 7ﬁi'$ fiiﬁ&?ﬁl%ﬁz;g»{g;bép
1 | s #R%E 22 |TSMC e ffeac| $ 1,971,000 |$ 1,149,750 1.50% 2 $ - FEFTENE $ - — $ - £ $ 32,454,757
Development (USD 60,000) | (USD  35,000) (USD 987,968)
(=)
2 | TsMC TSMC R L EN 2,628,000 - 1.50% 2 - FEFTEF - - - g (3zz)
Partners Development (UsD  80,000)
M- 2% RPp R T AL o
M R RFTELAE FRES SR LF AH
M DR RTEALFRARNIAERESFTIRT AT O NBEEF IR 2L EE > 7 2o
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/%‘ﬁ%*ﬂ PR ECR IR B I
e AF T RE

ARt E- 0 - pItorz o

- H i u];;‘s,;;_pg_iﬂzé
A N
woF F R w # % AP oEF T D N o IreriemaE,, .
! Z AR w2 | v B "3E
% KT E RRE 2P LH 4 [m Al - s Etd mmege w4 g 0 o FESENH AR LN st RS
8 i ¢ ﬁ'(t‘) (%4354 2) R FEEH o, * & - )
P - ~ £ & e Z
0 ey A rEIF P 2 ? AT S ﬁz‘“ﬁiﬁﬁ $ 1,314,000 $ 1,314,000 $ - 0.29% $111,407,587
2t famsd w2 (USD 40,000) | (USD  40,000)
ZRRFAELLHETE
TSMC Development 3 TEPaoRF RE- f ¥ 1,971,000 - - -
AEEFFR 2 -
Hol oA I WYL te gL o 2o gl EEZE AL LT
e GEREGIARRBERETALT L2 2P o

BA AP PH T AR LA P ERETALI P RREFTLD
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& = B yaam g
VAR LR E R
; e _ #y ES
;1;5 N 2|2 W ] Pe x5z & < L;E‘, ”ﬁ I‘% "{Eﬁ' * w4 tE 71| £l AL H = +E - e A I =
2 ] 2 G I T A - [ %ﬁ-i " “ S ) )&g(/, > #| s & i ﬁ“ﬁﬂ;u;«: (%) # xg; 2 R =l
( ¥ )| (% &5 ~) (% &5+ =)
e R pid };‘j: )
United States Treas Nts — LT - USD 47,516 EIRT USD 47,233
Kreditanatalt Fur Wiederaufbau — LT - USD 6,881 Fig* USD 6,839
B &G I - LT - $ 300,472 g $ 300,563
91 & e - — LEHHEF - 355,936 7 iF 354,832
914 e = — LY HFT - 149,441 7 if 149,256
93 & i ¥ - — LI HRF - 2,349,973 g 2,349,857
BLiFe T — LEHHEF - 3,898,610 7 iF 3,896,739
93 % - — LHRF - 620,000 F AR H 618,160
94 & fF Y- — LI HRF - 2,548,977 g 2,544,964
FEAE
ey -F344 — RGE: iy 63,131 856,359 7 i H 875,416
FREEAE — RGE: iy 134,906 1,956,175 7 i * 2,004,862
eh e BEEAL — BT 62,009 908,656 T 933,430
REFEHAL - YT 69,303 771,617 Y 792,068
FMEEFEFEAL — RGE: iy 55,063 762,771 7 i H 778,482
ErrTAEF S AL — RGE: iy 3,764 600,000 7 i H 610,864
FEUFE R XA 4 — wh T 18,235 200,000 Fig* 203,860
g z
R RIS LS A — RGE: iy 1,439 5,257 - 21,280
SHERELP FaF LEHHF 987,968 23,912,812 100 23,912,812
2 RLen? HREFFH 2L RIRT 437,891 5,419,747 27 10,991,064
ﬁ AR
SSMC HREFFH 2L RIRT 382 4,215,200 32 4,215,200
Faf
TSMC Partners F o8 LEHRF 300 4,091,166 100 4,091,166
rEF P FaF LY HFE 11,000 1,790,186 100 1,790,186
LR AP ERdA 2 AT RPRTF 40,147 442,233 46 465,258
B
pAI DR Fof LHPF 6 94,949 100 94,949
(B=xTF)
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: f =~ - T BOE S A - 2 B % AL PR B/ H O EihR 5 ™ E ] £13 Bt (9) " ’I% BOE B

( [ ) (&5 H~) (2 4&5H =)
T Faf LYHF - $ 23,087 100 $ 23,087
WL AP — LEHEF 16,783 193,584 10 295,606
cACARLEH P — LY HF 10,500 105,000 7 186,387
THAERFT LT — LY HF 8,392 83,916 10 46,801
RAFLFT 27 - EPHT 5,000 50,000 1 49,947
FRLERT 2P — LT 4,000 40,000 2 43,645
i *
FAEI AR Faf #F - 9,438,856 100 9,438,856
Emerging Alliance R LHRF - 850,534 99 850,534
VTAF II F+ o F P F - 642,479 98 642,479
o d Fad LI HRF - 78,139 36 536,703 |tk & & %F & @ ‘f A

) B FOL 458,564
t
G AP 327 EPRT - 77,415 36 536,926 |1%
o & @
Abbott Labs — BT - UsD 1,581 i uUsD 1,526
Abbott Labs - EH T - uUsD 2,732 7 g usD 2,595
Ace Ltd. — BT - uUsD 1,046 i uUsD 1,011
AIG Sunamerica Global Fing Ix — BHRTF - usD 1,032 g * usD 1,001
Allstate Life Global Fdg Secd — EH T - usD 2,998 7 i * UsD 2,948
Alltel Corp. — EH T - uUsD 609 R usD 598
American Express Co. — wHPF - UsD 3,550 ZIRT USD 3,435
American Gen Fin Corp. — wHPF - UsD 1,768 F iR K UsD 1,670
American Gen Fin Corp. Mtn - EHRTF - USsD 1,058 R USD 1,011
American Gen Fin Corp. Mtn — wHPF - USD 3,130 3T USD 2,998
American Honda Fin Corp. Min — EHRTF - UsD 3,800 R UsD 3,808
Ameritech Capital Funding Co. - T LT - usD 510 R usD 491
Amgen Inc. — T LT - UsD 3,005 A * uUsD 2,907
Amsouth Bk Birmingham Ala - T KT - UsD 1,972 7 i UsD 1,967
Anz Cap Tr 1 — st TN - UusD 1,012 Fif * UsD 968
Associates Corp. North Amer — T LT - UsD 2,700 R uUsD 2,582
Bank New York Inc. — EH T - UusD 1,972 F if * USsD 1,984
(57 )

_47 -




R ¥ *
B3 oz 0> PF % o® % B oH x ¢ f?f?'%ﬂ;ﬁgnﬁ";m;d,pm»&/ﬁfi&dﬁ BooE . oS E

- ( w )| (kaswa) PEF OO (s s way
Bank New York Inc. — wHPF - UusD 1,525 F if * UsD 1,485
Bank Scotland Treas Svcs Plc — wHPF - UsD 2,715 P if * UsD 2,729
Bank Utd Houston Tx Mtbn — Rk E I - uUsD 580 7 UsD 544
Bear Stearns Cos Inc. — wHPF - UsD 3,329 F g UsD 3,337
Bear Stearns Cos Inc. — wHPF - UusD 3,757 % if * UsD 3,662
Beneficial Corp. Mtn Bk Entry — wHPF - USD 2,434 Fig * USD 2,340
Berkshire Hathaway Fin Corp. — wHPF - UsD 1,498 F g UsD 1,472
Cargill Inc. — I RF - usD 2,120 R UsD 2,012
Caterpillar Finl Svcs Mtn - EHARF - usD 5,721 T usD 5,724
Chase Manhattan Corp. New — EHALF - usD 1,628 T usD 1,546
Chase Manhattan Corp. New — EHARF - usD 2,246 T usD 2,155
Chubb Corp. - I RF - usD 2,138 g * UsD 2,125
Cit Group Hldgs Inc. - EHALF - usD 3,203 T usD 3,068
Citicorp — EHALF - usD 1,473 7 usD 1,407
Cogentrix Energy Inc. — EHARF - usD 2,885 T usD 2,739
Colonial Pipeline Co. - EHARF - usD 1,625 T usD 1,536
Corestates Cap Corp. - I RF - usD 1,062 T usD 1,018
Countrywide Fdg Corp. Mtn - I RF - usD 2,100 T usD 2,066
Countrywide Home Lns Inc. — EHARF - usD 5,210 T usD 5,020
Credit Suisse Fb USA Inc. - EHARF - usD 4,141 T UsD 4,029
Credit Suisse Fincl Products - RGE: iy - USD 1,507 F g USD 1,508
Credit Suisse First Boston - RGE: iy - USD 786 F g H USsD 748
Credit Suisse First Boston USA - EHRF - usD 2,249 T usD 2,175
Daimlerchrysler North Amer - I RF - usD 997 T usD 972
Daimlerchrysler North Amer Hld — EHALF - usD 749 T usD 751
Dayton Hudson Corp. - I RF - usD 2,104 T usD 2,056
Deere John Cap Corp. - BT - usD 5,079 T uUsD 5,020
Dell Computer Corp. — RGE: iy - UsD 3,054 Fif USD 2,874
Den Danske Bk Aktieselskab — RGE: iy - UsD 2,192 Fif USD 2,067
Diageo Plc - BT - usD 3,459 7oA uUsD 3,419
Dow Chem Co. — Rt E Iy - usD 921 7 UsD 863
European Invt Bk — wp T - UsD 3,918 Fif USD 3,910
European Invt Bk — RGE: iy - UsD 8,315 Fif USD 8,023
Fifth Third Bk Cincinnati OH - BT - UsD 2,419 F g UsD 2,414
First Data Corp. - BT - usD 3,013 7oA uUsD 2,860
Fleet Boston Corp. — wdp R F - UsD 2,850 Fif USD 2,718
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Fleet Finl Group Inc. New — wHPF - UsD 975 F if *
Fleet Finl Group Inc. New — EH T - uUsD 494 R
Fpl Group Cap Inc. — Rk E I - UsD 1,001 7
Fpl Group Cap Inc. — EH T - uUsD 860 7
Gannett Co Inc. — wHPF - UusD 2,999 F g H
General Elec Cap Corp. Mtn - EH T - usD 3,989 T
General Elec Cap Corp. Mtn - Rk E I - uUsD 8,862 R
General Re Corp. - EHALF - UsD 3,500 * g
Genworth Finl Inc. - I RF - usD 3,412 e
Goldman Sachs Group Inc. - I RF - usD 4,981 e
Goldman Sachs Group Inc. - I RF - usD 3,477 e
Goldman Sachs Group LP - I RF - usD 1,637 e
Greenpoint Finl Corp. — LT - UsD 974 7 *
Gte Corp. — I RF - usD 2,134 £
Hancock John Global Fdg II Mtn — EHARF - usD 3,566 T
Hancock John Global Fdg Mtn — EHARF - usD 1,003 T
Hartford Finl Sves Group Inc. — EHALF - usD 296 T
Hartford Finl Sves Group Inc. — EHALF - usD 1,435 T
Hbos Plc Medium Term Sr Nts - I RF - usD 3,201 e
Hbos Plc Medium Term Sr Nts - I RF - usD 2,977 e
Heller Finl Inc. — RGE: iy - UsD 2,071 T
Hershey Foods Corp. — B LT - uUsD 1,627 Hg
Hewlett Packard Co. — EHRF - usD 3,373 7 g *
Honeywell Inc. — I RF - usD 3,284 7 *
Household Fin Corp. - I RF - usD 2,993 e
Household Fin Corp. — I RF - UsD 532 7 g *
Household Intl Inc — RGE: iy - UusD 2,878 Fig
HSBC Fin Corp Mtn - Rt E Iy - usD 5,097 H g
HSBC USA Inc. New - Rt E Iy - usD 1,154 H g
Huntington Natl Bk Columbus OH - wp T - USD 2,954 3T
ING Bank - Rt E Iy - usD 2,114 H g
ING Sec Life Instl Fdg - Rt E Iy - usD 2,544 H g
International Business Machs — RGE: iy - UsD 2,249 Fif
International Lease Fin Corp. — wdp T - UsD 2,031 Fif
Intl Lease Fin Corp. Mtn — RGE: iy - UsD 3,028 Fif
Intl Lease Fin Corp. Mtn — wdp R F - UsD 2,471 Fif
(#57F)
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JP Morgan Chase + Co. - EHRTF - usD 3,406 F * D )
Jackson Natl Life Global Fdg - wdp i-“»? - UsD 1,036 ; lE oo Yoo
Jackson Natl Life Global Fdg S - Rist LN ? - UsD 1,999 ; lE , oo 004
JP Morgan Chase + Co. — =dp ﬂ? - UsD 3,66 ’ lE . 0so 522
Key Bk Na Med Term Nts Bk Entr — RGe e ? - UsD 4,453 ; lE . 0so Y109
Keycorp Mtn Book Entry — 2P K ? - UusD 3,50 , 'lE . oon Yona
Kraft Foods Inc. — 2P i-“»? - UsD e ’ lE ) oen e
Kraft Foods Inc. — e PR = - UsD o ; lE , o s
Lehman Brothers Hldgs Inc. — e PR i - UusD Ve ) %E . Oen b
Lehman Brothers Hldgs Inc. — e PR i - UsD R ) %E . Oen o
Lehman Brothers Hldgs Inc. — Risd UF N i - UsD 16 ; %E , en e
Lincoln Natl Corp. In — RizE: F i - UsD e ; LE , e "
Merita Bk Ltd. Ny Brh — B AR i - UsD S35 ; i , o s
Merrill Lynch + Co. Inc. — RizE: F i - UsD st ; LE , en i
Merrill Lynch + Co. Inc. — B AR i - USD Yoo ) LE . Oen Yons
Merrill Lynch + Co. Inc. — B AR i - USsD o0 ) LE . Oen hos
Metropolitan Life Global Mtn — RizE: F i - UsD To07 ; lE , Uso b
Monumental Global Fdg II — e P i Us b ) LE . Oen Ve
Monumental Global Fdg II 2002A _ A ] Dol T oon AT
g Rt IR Ay - UsD 1,045 F i H
Morgan Stanley - EHARF - UsD 2,14 LE 0% 212
Morgan Stanley Group Inc. - Rk L 5 - usD 07 ; LE . 09D i
National City Corp. — e dp 3R i - USD 7 ? .‘i ! USD 4432
National Westminster Bk Plc — ; ;!F Ere i - UsD e ; LE . so Vo
Nationwide Bldg Soc - ‘® ;!F # i - usD e ; LE . 0% e
Nationwide Bldg Soc Mtn - ‘® ;!F # i - usD ot . LE . usb 2,463
Nationwide Life Global Mtn — ;ﬂ}‘ * i - UsD o ; LE , 0en 19
Pepsico Inc. Mtn Book Entry — ; ;iﬁ Eid i - USD 100 i LE ' USD 1459
Pnc Fdg Corp. — ;ﬁﬁ Eid i - USD Y080 ; LE . Oen o
Popular North Amer Inc. Mtn — ; ;iF H i - UusD Jon ; LE . 0on Yot
Premark Intl Inc. — ; ;iF i i - USD Yom ; LE . Oen o8
Pricoa Global Fdg 1 Mtn - ; ;iﬁ i i - USD o0 ; LE . Oen T
Protective Life Secd Trs — ; ;iF I+ i - UsD o0 ; LE . 0on Y008
Prudential Ins Co. Amer — ;ﬁﬁ i i - USD yors ; LE . Oen Yo
Prudential Ins Co. Amer — ; ;iF I+ i - UsD iy ; LE . 0on Y700
Public Svc Elec Gas Co. — ; ;iF I+ i - UsD s ; LE . 0on st
Regions Finl Corp. New — ;ﬁﬁ i i USD i ? LE ' USD 3,184
. 4P KT - 2,397 HEH UsD 2,378
E N
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Reinsurance Group Amer Inc. — wHPF - UsD 2,091 FigH UsD 2,012
Royal Bk Scotland Group Plc - EH T - uUsD 1,563 T usDh 1,489
Safeco Corp. — Rk E I - UsD 765 7 UsD 730
Santander US Debt S A Uniperso — EH T - usD 4,998 * i usD 4,974
Sara Lee Corp. — Rk E I - usD 1,596 * i usD 1,527
Sbc Communications Inc. — wHPF - UsD 1,776 ERT USsD 1,713
Sbc Communications Inc. — wHPF - UsD 3,681 FigH UsD 3,515
Scotland Intl Fin B V 144a — LT - UsD 1,533 F g ¥ UsD 1,446
Slm Corp. — LT - UsD 500 F g ¥ UsD 496
SIm Corp. Medium Term Nts — LT - UsD 2,950 F g UsD 2,922
Sp Powerassests Ltd. Global — LT - UsD 991 F g UsD 971
St Paul Cos Inc. Mtn Bk Ent — LT - UsD 2,661 F g ¥ UsD 2,593
Suntrust Bks Inc. — LT - UsD 1,062 F g UsD 1,014
Swedbank Sparbanken Svenge Ab — LT - UsD 1,084 F g UsD 1,021
Tiaa Global Mkts Inc. — LT - UsD 519 F g UsD 501
Tribune Co. Med Trm Nts — LT - UsD 2,943 F g UsD 2,838
Unitedhealth Group Inc. — LT - UsD 3,119 F g UsD 3,015
US Bk Natl Assn Cincinnati Oh — LT - UsD 2,669 F g ¥ UsD 2,678
Virginia Elec + Pwr Co. — LT - UsD 2,884 F g UsD 2,702
Vodafone Group Plc New — LT - UsD 2,559 F g UsD 2,505
Wal Mart Cda Venture Corp. — RGE: iy - UsD 3,670 Fif USD 3,511
Washington Mut Fin Corp. — RGE: iy - UsD 1,043 Fif USD 1,007
Washington Mut Inc. — LT - UsD 4,735 F g UsD 4,539
Washington Post Co. — LT - UsD 3,182 F g UsD 3,023
Wells Fargo + Co. New — LT - UsD 3,697 F g UsD 3,520
Westfield Cap Corp. Ltd. — LT - UsD 1,999 F i H USsD 2,007
Wps Resources Corp. - BT - UsD 1,107 g usDh 1,074
o AR S LS A — RGE: iy - $ 311,568 i H $ 301,946
e A S LS A — EHHEF - 3,263,348 F i * 3,263,232
L EBLFERGFF AP — LEHHEF - 2,150,842 F i * 2,152,156
G R L N — EHHEF - 1,010,532 i H 1,010,657
R AP — LHHEF - 791,963 F i * 791,771
PTG RSP — EHHEF - 705,436 T 704,878
FHT BRGNP — LHHEF - 300,026 T 300,001
cARR L ERG AL P — EHEF - 268,855 T 270,086
o BERRR G AP — L HHEF - 134,369 L 137,529
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Fed Hm Ln Pc Pool 1H2520 - EH T - UsD 3,753 F i
Fed Hm Ln Pc Pool 1H2524 — EHRTF - USsD 2,861 Foag
Fed Hm Ln Pc Pool 781959 - EH T - USsD 7,112 T A
Fed Hm Ln Pc Pool E89857 — EHRTF - USsD 1,980 T A
Fed Hm Ln Pc Pool G11295 — wHPF - UsD 1,753 Fag*
Federal Home Ln Mtg — wHPF - UsD 3,848 Fag*
Federal Home Ln Mtg Corp. — I RF - UsSD 887 * g
Federal Home Ln Mtg Corp. — I RF - UsSD 3,454 * g
Federal Home Ln Mtg Corp. — I RF - UsSD 3,954 * g
Federal Home Ln Mtg Corp. — I RF - UsSD 6,096 * g
Federal Home Ln Mtg Corp. — I RF - UsSD 3,280 * g
Federal Home Ln Mtg Corp. — I RF - UsD 4,098 * g
Federal Home Ln Mtg Corp. — EHALF - usD 9,905 *AgH
Federal Home Ln Mtg Corp. — EHARF - usD 4,902 *AgH
Federal Home Ln Mtg Corp. — EHARF - usD 3,755 *AgH
Federal Natl Mtg Assn - EHRT - UsD 3,696 T
Federal Natl Mtg Assn - EHRT - UsD 110 T
Federal Natl Mtg Assn — LT - UsSD 1,930 FigH
Federal Natl Mtg Assn — LT - UsD 4,030 FigH
Federal Natl Mtg Assn - Rt E Iy - usD 4,051 O A
Federal Natl Mtg Assn - Rt E Iy - usD 1,668 *oagH
Federal Natl Mtg Assn Gtd — EHARF - usD 3,659 *AgH
Federal Natl Mtg Assn Gtd — EHARF - USD 445 *AgH
Fnma Pool 254507 - I RF - UsD 2,286 T
Fnma Pool 254834 - I RF - UsD 1,750 T
Fnma Pool 255883 — BT - UsD 3,771 g
Fnma Pool 685116 - BT - UsD 842 g
Fnma Pool 687863 — BT - UsD 3,570 g
Fnma Pool 696485 — BT - UsD 4,175 g
Fnma Pool 725095 — BT - UsD 1,562 g
Fnma Pool 730033 — BT - UsD 1,793 g
Fnma Pool 740934 - B LT - UsD 1,775 g
Fnma Pool 790828 — wdp T - usD 3,504 *ag
Fnma Pool 793025 — RGE: iy - UsD 3,306 FOig *
Fnma Pool 793932 — EHRF - USD 764 *ag
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Fnma Pool 794040 — wHPF - UsD 940 F g H UsD 912
Fnma Pool 795548 — wHPF - UsD 623 F g H UsD 610
Fnma Pool 806642 — wHPF - UsD 1,573 F g H UsD 1,544
Fnma Pool 815626 — wHPF - UsD 3,622 F g H UsD 3,625
Fnma Pool 816594 — wHPF - UsD 2,657 F g H UsD 2,630
Fnma Pool 825395 — wHPF - UsD 3,265 F g H UsD 3,229
Fnma Pool 825398 — wHPF - UsD 4,949 F g H UsD 4,889
Fnma Pool 841069 — LT - UsD 3,673 R UsD 3,649
Gnma II Pool 081150 — LT - UsD 813 R UsD 796
Gnma II Pool 081153 — LT - UsD 2,956 R UsD 2,884
Federal Farm Cr Bks — LT - UsD 3,985 R UsD 3,936
Federal Home Ln Bank — LT - UsD 3,962 R UsD 3,962
Federal Home Ln Bks — LT - UsD 6,110 R UsD 6,083
Federal Home Ln Bks - LT - USD 2,454 Fig* USD 2,483
Federal Home Ln Bks - LT - USD 2,990 FigH USD 2,991
Federal Home Ln Bks - LT - USD 3,932 FigH USD 3,929
Federal Home Ln Bks - LT - USD 4,997 FigH USD 4,966
Federal Home Ln Bks - LT - USD 2,962 Fig* USD 2,949
Federal Home Ln Bks - LT - UsD 4,927 F g ¥ UsD 4,896
Federal Home Ln Bks — LT - UsD 3,976 R UsD 3,951
Federal Home Ln Bks — RGE: iy - USD 4,136 Foag USD 4,103
Federal Home Ln Bks — RGE: iy - USD 4,939 Foag USD 4,865
Federal Home Ln Bks - LT - USD 7,886 ERT USD 7,977
Federal Home Ln Bks - LT - USD 2,233 FigH USsD 2,217
Federal Home Ln Bks - LT - USD 8,672 Fig* USD 8,672
Federal Home Ln Bks - LT - USD 4,965 FigH USD 4,926
Federal Home Ln Bks — RGE: iy - USD 4,808 Foag USD 4,816
Federal Home Ln Bks — RGE: iy - USD 7,558 Foag USD 7,499
Federal Home Ln Bks — RGE: iy - USD 8,594 F g USD 8,524
Federal Home Ln Bks — wp T - USD 3,024 F g USD 2,980
Federal Home Ln Bks — RGE: iy - USD 3,972 Foag USD 3,949
Federal Home Ln Bks — wp T - USD 7,887 Foag USD 7,759
Federal Home Ln Bks - RGE: iy - USD 19,846 ZIRT USD 19,832
Federal Home Ln Bks — wdp T - USD 6,908 F g USD 6,901
Federal Home Ln Bks — RGE: iy - USD 6,098 F g USD 5,895
Federal Home Ln Bks - wdp R F - USD 9,134 ZIRT USD 9,008
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Federal Home Ln Bks — Rick Ty : | —) %;f““ : i w30
Federal Home Ln Bks — ; ;F Fid i - U B ; 1 , oo e
Federal Home Ln Bks — = ;P # i - Ugg 2532 ; : . 0ep 2419
Federal Home Ln Mtg Corp. — r:«ﬁ I i 2o o oo e
Rt IR - UsD 3,388 *oag UsDh 3,412
Federal Home Ln Mtg Corp. — THRTF /
Rt IR - UsD 9,997 Foag UsDh 9,778
Federal Home Ln Mtg Corp. — THRTF /
Rt IR - UsD 6,980 *oag UsDh 6,935
Federal Home Ln Mtg Corp. — THRTF /
Rt IR - UsD 5,929 Foag UsDh 5,941
Federal Home Ln Mtg Corp. Mtn — I RF - UsSD i /
Federal Home Loan Bank — ﬁﬂﬁ% - UsD b 11% i it
Federal Home Loan Mtg Assn — k] i’t% - UsD o ; ‘ , i i
Federal Home Loan Mtg Corp. — e PR = - UsD +o0s ; ‘ , i o
Federal Natl Mtg Assn — ko3 F:N i - UsD o ; ‘ , i e
Federal Natl Mtg Assn — ;ﬂﬁ Ed i - UsD Yoo ; ‘ , 0 Yeso
Federal Natl Mtg Assn — ;ﬂ I i o o oo o
RisE VE Ay - UsD 4,943 T UsD 4,936
Federal Natl Mtg Assn — 2GR ,
RisE VE Ay - UsD 8,971 T UsD 8,93
Federal Natl Mtg Assn — I RF - uUsD i jeo
Federal Natl Mtg Assn — Rk TN ¥ - uUsD 7558 ; 4 . 0% 77
Federal Natl Mtg Assn — ;ﬂ}‘ * i - usD oee : - . ush 17,753
Federal Natl Mtg Assn — ;ﬂ}‘ * " - usD oz ; 4 . 0% Eod
Federal Natl Mtg Assn Mtn — ksl [ Fd i - UsD iy ; ‘ , 0 i
Federal Natl Mtg Assn Mtn — ks VN i - USD T ; ‘ , Oen o
Federal Natl Mtg Assn Mtn — ; ;iF Ei i - USD e ; ‘ . Oen s
Federal Natl Mtg Assn Mtn — fz;ﬂF «fi’"»% - USD e ; 4 . Oen s
Federal Natl Mtg Assn Mtn — Rk ] «fix’i? - uUsD 26t ; 4 . 0% 2570
Federal Natl Mtg Assn Mtn — Rk L E ¥ =70 i s Son
e Hp L F - UsD 5,740 FAgH UsDh 5,643
EEFE2Z FALRES
American Home Mtg Invt Tr - SRR

i . B2V Y - us i
Americredit Automobile Rec Tr - ﬁﬁ?”i 5 o j‘w 0% o

: . : 58 V) - UsD 1,034 FAgH UsDh 1,014
Americredit Automobile Rec Tr - LT i ,

i : . : 58 V) - UsD 2,000 FAgH UsDh 1,977
Americredit Automobile Receiva - B LT - usD 5,000 iE # ,
Americredit Automobile Receivb - Risbl] #k;l‘“‘ - USD 4,94 ; ‘ * 0so 4504
Atlantic City Elc Trns Fdg LLC - Rid ] #k;l‘“‘ - usD o ; ‘ * 0% Vs
Banc Amer Coml Mtg Inc. - R 2 i 0% o

e K E - UsD 4,462 FOigH UsD 4,362
Banc Amer Mtg Secs Inc. — Rt E Iy ,
Bank Of Amer Lease Equip Tr — ;ﬁ I i ] en Yone L en Yo
BT - USD 2,986 g USD 2,932
(F=x7F)
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Bear Stearns Alt A Tr — EHRTF - UsD 958 7 ig*
Bear Stearns Arm Tr — wHPF - UsD 1,947 i
Bear Stearns Coml Mtg Secs Inc wHF UsD 6,350 FoagH
California Infrastructure Dev — EHRTF - UusDh 864 FagH
Capital Auto Receivables Asset — wHPF - UsD 1,588 FoagH
Capital One Auto Fin Tr — wHPF - UsD 2,650 FoagH
Capital One Auto Fin Tr — wHPF - UsD 3,000 FoagH
Capital One Multi Asset Execut - LT - UsD 4,957 F g ¥
Capital One Multi Asset Execut - LT - UsD 3,974 F g ¥
Capital One Multi Asset Execut - LT - UsD 2,999 F g ¥
Capitial One Prime Auto Receiv - LT - UsD 2,800 F g ¥
Caterpillar Finl Asset Tr - LT - UsD 4,453 F g ¥
Caterpillar Finl Asset Tr - LT - UsD 8,219 F g ¥
Cendant Rent Car Fdg Aesop LLC — EHRT - UsD 11,626 * g
Centex Home Equity Ln Tr — EHRT - usD 3,500 * g
Cit Equip Coll Tr - LT - USD 4,999 T
Citibank Cr Card Issuance Tr - I RF - UsD 9,782 T
Citicorp Mtg Secs — EHRT - usD 1,025 * g
Cnh Equip Tr - EHARF - USD 5,000 T
Comm - LT - UsD 1,383 T
Credit Suisse First Boston Mtg - Rt E Iy - usD 1,296 T
Credit Suisse First Boston Mtg - Rt E Iy - usD 1,480 T A
Cwabs Inc. — EHRF - usD 636 7
Cwabs Inc. — I RF - usD 2,005 * g
Cwabs Inc. — I RF - usD 4,287 * g
Cwalt Inc. — I RF - usD 1,143 * g
Cwmbs Inc. - RGE: iy - UsD 1,255 7
Daimlerchrysler Auto Tr - Rt E Iy - usD 1,261 T A
Daimlerchrysler Auto Tr - Rt E Iy - usD 4,709 T
Deere John Owner Tr - wp T - USD 2,501 g
Drive Auto Receivables Tr - RGE: iy - USD 3,200 g
Fifth Third Auto Tr - wp T - USD 3,000 T
First Horizon Abs Tr — RGE: iy - usD 999 g
First Union Lehman Bros Mtg Tr - wdp T - USD 2,710 ZIRT
Ford Cr Auto Owner Tr — RGE: iy - UsSD 10,908 T
Granite Mtgs Plc — B HEF - uUsD 4,447 A g
(F=x7F)
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Gs Auto Ln Tr — EHRTF UsD 1,8 ST
Y \ - i
Harley Davidson Motorcycle Tr - EHRT - USD 1’552 :: i 0o e
Harley Davidson Motorcycle Tr — e * , 1 0so o
\ : : R N - uUsD 5,999 g uUsD 5,811
Hertz Vehicle Financing LLC - EHHF /
. T - uUsD 5,350 g uUsD 5,350
Holmes Fing No 8 Plc — EHRF /
. R N - uUsD 5,001 g uUsD 5,003
Household Automotive Tr — EHRTF - UsD 5,87 e /
HSBC Automotive Tr — wdp #k? - UsD 2,992 ; 1 * 0so 2o
Hyundai Auto Receivables Tr - Rk [N 7 ,9 4 e pece
. . psb TE ) - uUsD 6,442 g uUsD 6,330
Hyundai Auto Receivables Tr — EHARF J /
. . psb TE ) - uUsD 3,250 *og uUsD 3,204
Hyundai Auto Receivables Tr — EHALF J /
psb TE ) - uUsD 3,999 g uUsD 3,926
Impac Cmb Tr — I RF /
R - uUsD 638 *AgH uUsD 638
Impac Cmb Tr — I RF
R - uUsD 534 *AgH uUsD 534
Impac Secd Assets Corp. - I RF i
eH K E - UsD 880 g UsD 880
Lb Ubs Coml Mtg Tr — EHALF i
. R - uUsD 4,001 g uUsD 3,955
Long Beach Accep Auto Receivab — EHRT - usD 2,526 * g ,
Massachusetts Rrb Spl Purp Tr - EWRT , 4 s el
R - uUsD 3,900 g uUsD 3,837
Mastr Asset Backed Secs Tr — EHALF i ,
R - UsD 206 g uUsD 206
Mastr Asset Backed Secs Tr - I RF - UsD 3,49 i *
Mbna Master Cr Card Tr II - R T gre . 0% s
R - uUsD 8,108 *og uUsD 7,818
Monumentl Global Fdg II — EHRT - usD 1,000 i # /
National City Auto Receivables — ey 3 = ' i en o
. : R TE N - uUsD 914 % g UsD 916
Navistar Finl 2003 A Owner Tr — Rt E Iy
i 4 eH K F - uUsD 4,928 Hg uUsD 4,863
Nissan Auto Receivables — EHARF i ,
psb TE ) - UsD 7,000 R uUsD 6,918
Onyx Accep Owner Tr - EHARF i ,
e K E - uUsD 4,913 * g usD 4,866
Pg+E Energy Recovery Fdg LLC — EHRT - usD 4,749 * g /
Providian Gateway Owner Tr — &=l «fix’i? - usD 2, 4 * 0% 2207
Providian Gateway Owner Tr — Escd [] ‘fiﬁf‘ - UsD 3’202 ; : * oo ors
Reliant Energy Transition Bd - R e i 0% 1793

i 1 R TE ) - uUsD 4,973 A usD 4,793
Residential Asset Mtg Prods - Rt E Iy ,

. i R TE N - uUsD 2,967 A uUsD 2,855
Residential Asset Sec Mtg Pass - Rt E Iy ,

. ‘ R TE N - uUsD 3,000 A usD 2,948
Residential Asset Sec Mtg Pass - Rt E Iy ,

‘ ‘ R TE ) - uUsD 3,780 A usD 3,704
Residential Fdg Mtg Secs I Inc. - Rt E Iy ,

i ' R TE - uUsD 2,550 A usD 2,496
Residential Fdg Mtg Secs I Inc. — I HF - usD 4,817 A ,
Revolving Home Equity Ln Tr - Rz2 ] ,f)t?f* - uUsD , : * 0% e
Sequoia Mtg Tr — &y #»t;"“‘ - uUsD 1209 ; : 0% 1209
e Ty B i A 1,209 HEH uUsD 1,209

e F T - uUsD 1,450 g uUsD 1,455
(#x7)
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Sequoia Mtg Tr — wHPF - UsD 1,070 7 i UsD 1,070
Structured Adj Rate Mtg Ln Tr - EBHRT - uUsD 2,059 FAgH usD 2,012
Structured Adj Rate Mtg Ln Tr - EHRT - uUsD 746 FAgH usD 735
Structured Asset Invt Ln Tr — EHRTF - USD 856 F i UsD 855
Toyota Auto Receivables 2003 B — wHPF - UsD 4,970 FigH UsD 4,892
Triad Auto Receivables Tr - EHRTF - UsD 3,339 T usDh 3,287
Tw Hotel Fdg 2005 LLC - Rk E I - UsD 8,197 i * UsD 8,197
Txu Elec Delivery Transition - LT - UsD 3,103 Fig* UsD 3,004
Usaa Auto Owner Tr - LT - UsD 3,718 FigH UsD 3,682
Wachovia Auto Owner Tr - I RF - USsD 38 T UsD 38
Wachovia Auto Owner Tr - LT - UsD 4,999 FigH UsD 4,955
Washington Mut Mtg Secs Corp. — EHRT - usD 4,067 *AgH usD 4,026
Wells Fargo Finl Auto Owner Tr - LT - UsD 5,299 FigH UsD 5,269
Wells Fargo Mtg Bkd Secs — EHRT - usD 3,661 *AgH usD 3,632
WEFS Financial Owner Trust - LT - USD 4,133 R USD 4,069
WES Finl - I RF - usD 1,311 R USD 1,308
WEFS Finl 2004 2 Owner Tr - I RF - usD 4,994 R USD 4,905
WEFS Finl 2004 4 Owner Tr - I RF - usD 5,399 T USD 5,320
WFS Finl 2005 2 Oner Tr - I RF - UsD 2,250 T USD 2,229
Whole Auto Ln Tr - I RF - UsD 1,954 R USD 1,968
Whole Auto Ln Tr - RGE: iy - USD 4,000 T USD 3,941
Whole Auto Ln Tr - RGE: iy - USD 3,000 T USD 2,927
World Omni Auto Receivables Tr - EHRF - usD 5,963 F i H USD 5,839
tEFEF2@PEX
Canadian Imperial Bk - B LT - usD 1,999 T uUsD 1,999
Canadian Imperial Bk - B LT - usD 3,015 T uUsD 3,015
Washington Mutual EHRF - usD 3,000 T usD 3,000
Aot A S
SSGA Cash Mgmt Global Offshore — wp T - UsD 7,936 7 g UsD 7,936
£ FB%E
Horizon Venture Fund I, L.P. — EHHEF - $ 280,179 7 g $ 280,179
Crimson Asia Capital Ltd., L.P. — EHHEF - 54,811 7 g 54,811
P e PRE *oF B RTF 16,454 458,564 - 1,022,605
(#£xF)
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PN SR PRE AN g EPH T 16,484 | $ 459,511 - $ 1,024,521
cRRE DD TSMC Development * & FaF LHPF 1 USD 588,685 100 USD 588,685
TSMC Technology % & Fof LI HRF 1 UsD 5,647 100 UsD 5,647
InveStar % & F o8 LEHHF 18,505 UsD 21,833 97 UsD 21,833
InveStar II % & FaF LHPF 51,300 USD 33,451 97 USD 33,451
TSMC Development WaferTech %% i» F a8 LHHEF - USD 368,886 99 USD 368,886
InveStar 5 WL L
EPH P - wp T 838 UsD 71 - UsD 3,168
hEmAETI P — Eh T 525 UsD 210 2 USD 670
SiRF Technology Holdings, Inc. - BT 10 usD 44 - usDh 294
AP — RGN 29 UsD 9 - USsD 12
Monohthlc Power Systems, Inc. — wh T 1,975 USD 1,567 7 USD 28,256
FARfLH DD — Eh T 58,044 UsD 4,961 8 UsD 9,161
FARRFHE D P — LEHHF 530 UsD 154 4 USD 154
T L E NP — LEHRF 701 UsD 201 3 USD 201
nELERTI P — LEHRF 674 UsD 270 2 USD 860
LW — LEHRF 116 UsD 37 - USsD 47
EERARET — LEHRF 421 UsD 36 - USsD 1,591
ARy
Integrated Memory Logic, Inc. — LF 1,831 usD 1,220 9 usD 1,220
Sensory, Inc. — LEHHF 1,404 UsD 125 6 USD 125
IP Unity, Inc. — LEHHF 1,008 UsD 494 3 USD 494
Sonics, Inc. — LEHRF 2,686 UsD 3,530 4 UsD 3,530
NanoAmp Solutions, Inc. — £ 7 541 usD 853 2 usD 853
Memsic, Inc. — E 7 2,727 UsD 1,500 10 UsD 1,500
Reflectivity, Inc. — EHRT 1,064 | USD 741 2 UsD 741
InveStar II RS
Monolithic Power Systems, Inc. — wHPF 864 USD 2,081 3 USD 12,370
HmpEs P — EHPF 336 UsD 74 1 UsD 1,023
Advanced Analogic Technology, Inc. — wHPF 484 UsD 1,261 1 UsD 6,969
bl -3 S F A — wHPF 386 UsD 192 - UsD 1,458
T L ER NP — LHPF 351 UsD 101 UsD 101

(&FKF)
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FAERHESP — LHRF 1,833 UsD 791 3 UsD 791
F¢ FpHE P — LHPF 5,123 UsD 1,940 10 UsD 1,940
e oF — LHHF 419 UsD 122 2 UsD 122
WEH P — LHRF 953 UsD 410 4 UsD 410
EoNEX Technologies, Inc. — LHHF 55 UsD 3,048 5 UsD 3,048
BEfHEF — LHRF 2,800 UsD 204 14 UsD 204
A F A — LHHF 2,088 UsD 545 7 UsD 545
PRAFL P — LI HRF 2,000 UsD 574 5 UsD 574
FHAHELP — LI HRF 3,264 UsD 1,175 8 UsD 1,175
eChannelOpen Holding, Inc. - LT 358 UsD 251 4 UsD 251
eLCOS Microdisplay Technology, Ltd. — EPHF 270 usD 27 1 usD 27
T AFHTESP — LT 302 UsD 37 1 UsD 37
ZEREL T — LI HRF 198 UsD 98 - UsD 872
Hapga P — LI HRF 15 UsD 3 - UsD 50

A LSS
Memsic, Inc. — LI ®RF 2,289 UsD 1,560 8 UsD 1,560
NanoAmp Solutions, Inc. - LT 375 UsD 1,500 1 UsD 1,500
Sonics, Inc. — LT 3,082 UsD 3,082 5 UsD 3,082
Reflectivity, Inc. — LT 4,255 UsD 2,205 5 UsD 2,205
Kilopass Technologies, Inc. - LR F 3,887 UsD 2,000 18 UsD 2,000
FangTek , Inc. — LT 6,806 UsD 3,250 34 UsD 3,250
eLCOS Microdisplay Technology, Ltd. — EPHF 2,667 usD 3,500 15 usD 3,500
Alchip Technologies Limited - LT 2,597 UsD 2,950 18 UsD 2,950

Emerging Alliance Fmn g
BFEHRF P — LT 10,800 $ 100,000 6 $ 100,000
RichWave Technology Corp. - LT 3,380 UsD 1,247 13 UsD 1,247
NetLogic Microsystems, Inc. — EHHEF 113 USD 1,388 1 USD 3,051
Quake Technologies, Inc. — LT 46 usD 35 - uUsD 35
Pixim, Inc. — EHHEF 1,924 UsD 512 4 UsD 512

FERR L
Quake Technologies, Inc. — LT 555 usD 415 1 usD 415
Pixim, Inc. — EHHEF 2,193 UsD 583 - UsD 583
Tkanos Communication, Inc. — LI RF 7,446 UsD 3,125 3 USD 3,125

(E=xT)
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Quicksilver Technology, Inc. 1,049 UsD - 4 -
Mosaic Systems, Inc. 2,481 UsDh 12 6 12
Zenesis Technologies, Inc. 1,204 UsDh 699 4 699
Reflectivity, Inc. 4,848 USD 2,479 4 2,479
Miriadia, Inc. 3,040 UsD 1,000 4 1,000
Axiom Microdevices, Inc. 1,000 UsD 1,000 3 1,000
Optichron, Inc. 714 UsD 1,000 4 1,000
NuCORE Technology Inc. 2,254 UsD 1,455 2 1,455
Next IO, Inc. 800 UsD 500 2 500
Audience, Inc. 1,654 USD 250 2 250
Centrality Communications, Inc. 1,325 UsD 1,800 3 1,800
Britestream Networks, Inc. (Layer N 2,444 USD 1,172 2 1,172
Networks, Inc.)
Teknovus, Inc. 6,977 USsD 1,327 3 1,327
Optimal Corporation 485 usD 500 6 500
Mobilygen Corporation 1,415 usD 750 1 750
IR R
Pixim, Inc. 242 - - -
Partners RS
VisEra Holding Company 18,931 UsD 19,862 50 19,862
VTAF 1T LRSS
ABRFLH D P 1,675 UsD 787 17 787
BEpgs P 600 UusD 1,022 15 1,022
FERR L
Powerprecise Solutions, Inc. 1,032 USD 1,000 8 1,000
Tzero Technologies, Inc. 244 usD 500 2 500
Miradia, Inc. 1,809 UusD 1,600 2 1,600
Axiom Microdevices, Inc. 761 USD 776 2 776
Next IO, Inc. 216 UusD 182 - 182
Ageia Technologies, Inc. 1,969 USD 2,000 2 2,000
Audience, Inc. 531 USD 102 1 102
GemFire Corporation 600 UsD 600 1 600
Optichron, Inc. 353 USD 869 2 869

(#x7)
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Leadtrend Technology, Inc. — LHHF 900 USD 431 5 USD 431
Aquantia Corporation — LHPF 1,401 UsD 1,150 5 UsD 1,150
Xceive Corporation — LHHF 714 UsD 1,000 2 UsD 1,000
5V Technologies,Inc — LHHF 1,333 UsD 1,000 - UsD 1,000
Power Analog Microelectronics — LHHF 2,000 UsD 1,500 7 UsD 1,500
Impinj,Inc — LHHF 257 usD 500 - UsD 500
IRIL
Aquantia Corporation — EHRT 46 |$ - - $ -
g L
Global Unichip Corporation-North F o8 EHHEE 100 4,715 100 4715
America
Global Unichip Japan F o9 LHPF - 2,153 100 2,153
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CAFHIBRARRF ] U2 2 EHEHET 2P
AR ESY AR FRBILEAFEAM R - RALTRFTAFE A2 0l
ARL e E- - p 3o =L
G Efj_:‘fi’f.gg‘r_p?ﬁﬂ
VR RT LR R
#y | § % EH ( x - ) | ¥ *
[ SESE b A S - A AL N 5 #H% G/ ¥ o4 R/ H g ARS8 iy Wi & o kA () FPadk/ E e (s1o)
e (F )| (Fg:0FA) | (F )| (F43FA) I (F)|(F230A) | (F453FR) | (F&:FA) |l (F )| (Fa5FR)
e R A &
NIl o BT AT 78,698 | $ 1,153,209 -1 % - 16,689 | $ 250,000 | $ 244553 | $ 5,447 62,009 | $ 908,656
i FM;];*F SR
LH¥-FEA4 EHHRT O|BEGHPE 7 84,886 1,151,463 - - 21,755 300,000 295,104 4,896 63,131 856,359
r;w;f;\*; P
REFEAE EHRF | ROREFRT R 76,705 1,101,911 - - 76,705 1,121,779 1,101,911 19,868 - -
>3 P
MEGFEAHAE EHRF (BT HBEILT R 80,833 900,000 - - 11,530 130,000 128,383 1,617 69,303 771,617
ARG AR
RrgAGLEAL EWRTF (BB EEFEER 76,640 900,000 - - | 76,640 915,204 900,000 15,204 . .
>3 P
FMEEEGFEAL EHRT O |FTEREBEIRT LR 151,594 2,100,000 - - 96,531 1,360,000 1,337,229 22,771 55,063 762,771
>3 P
EHRT P ELFERLPT - 249,449 - - - 251,784 249,449 2,335 - -
2P EHTER
i
T i’a
92 & i ¥~ RS E BNP ES & ﬁéiﬁﬁfﬁ - 1,207,409 - - - 1,216,500 1,207,409 9,091 - -
BLiF?T T BHEE LG LA - - - 300,472 - - - - - 300,472
=l
i
91 & v = LEHRF |¥ - - - 360,608 - - - - - 355,936
a
91 & 7= LHRF ¥R - - - 149,440 - - - - - 149,441
7
94 & F? - LEHRT P - - - 2,548,689 - - - - - 2,548,977
£l
G
Kreditanstalt Fur Rt TE N - - - -| USD 6,881 - - - - - | USD 6,881
Wiederaufbau
United States Treas NTS T -| USD 192,357 -| USD 494,515 - | USD 637,301 | USD 639,356 |(USD  2,055) - | USD 47,516
> 2 i
cARA R AP EHPRF (P BRI RFG IS -1'$ 2,777,798 -1 % - -|$ 2807500 | $ 2,777,798 | $ 29,702 -1 $ -
Bl
IR AP EHRF | REIRFF A - - - 311,568 - - - - - 311,568
A
i
Allstate Finl Global Fdg LLC | “&# 4% F - -| USD 3,171 - - -| USD 3,08 | USD 3,171 |(USD 85) - -
American Intl Group Inc. EHRF |- -| USD 3,795 - - -| UsD 3,793 | USD 3,795 | (USD 2) - -
Minf
(BE=xTF)
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# 4| B ok EH EE - ) | *
Food 22 @5 %R F AN R L PR ko Gkl H 4 LS Y WE PR/ H Bt B o A A () FPhdk/ E HEE (GEo)
e (F )| (Fg3FA) I (F)|(F&3FA) I (F)|(F&3FA) | (F&3FA) | (F&3HA) Ik (F )| (F23FR)
Bear Stearns Cos Inc. EH T -| UsSD - UusD 3,329 - | USD - | UsD - | USD - - | USD 3,329
Bear Stearns Cos Inc. Rt TE N -| USD 3,518 - -| USD 3484 | USD 3,518 | (USD 34) - -
Bear Stearns Cos Inc. RS I E - - UsDh 3,757 - - - - - | USD 3,757
Bear Stearns Cos Inc. Medium| &8 & F -| USD 3,105 - -| USD 3,106 | USD 3,105 | USD 1 - -
Te
Caterpillar Finl Sves Min Rt TE N - - UsD 5,721 - - - - - | USD 5,721
Citigroup Inc. RS E -| USD 3,583 - -| UsD 3,512 | USD 3,583 | (USD 71) - -
Countrywide Fdg Corp. Mtn | ‘&8 4% F - - UsD 3,500 -| USD 3,500 | USD 3,500 - - -
Countrywide Finl Corp. R F - - UsD 3,000 -| USD 3,000 | USD 3,000 - - -
Credit Suisse Fb USA Inc. T -| USD 2,645 USD 4,141 -| USD 2,593 | USD 2,645 | (USD 52) - | USD 4,141
Credit Suisse First Boston EH R F - - UsD 3,832 -| USD 3,780 | USD 3,832 |(USD 52) - -
USA
Deere John Cap Corp. R F - - UusDh 5,079 - - - - - | USD 5,079
European Invt BK T - - UsD 3918 - - - - - | USD 3918
General Elec Cap Corp. Mtn | 4 -| USD 3,467 - -| USD 3432 | USD 3,467 |(USD 35) - -
General Elec Cap Corp. Mtn - - UsD 3,989 - - - - - | USD 3,989
General Elec Cap Corp. Mtn - - USD 8,862 - - - - - | USD 8,862
General Elec Cap Corp. Mtn | ‘E# & F -| USD 3,886 - -| USD 3,823 | USD 3,886 |(USD 63) - -
General Re Corp. T - - UusD 3,500 - - - - - | USD 3,500
Goldman Sachs Group Inc. - - USD 4,981 - - - - - | USD 4,981
Goldman Sachs Group Inc. - - UsD 3,477 - - - - - | USD 3,477
Goldman Sachs Group Inc. -| USD 3,505 - -| USD 3506 | USD 3,505 USsD 1 - -
Mtn
Hancock John Global Fdg II - - USD 3,566 - - - - - | USD 3,566
Mtn
Hbos Plc Medium Term Sr EH R F - - UsD 3,201 - - - - - | USD 3,201
Nts
Household Fin Corp. Mtn Bk | ‘&8 4% F -| USD 3,542 - -| USD 3488 | USD 3,542 |(USD 54) - -
Ent
HSBC Fin Corp. Mtn T - - USD 7,894 -| USD 2,780 | USD 2,797 | (USD 17) - | USD 5,097
ING Sec Life Ins Ingslf RS I E -| USD 3,012 - -| USD 3,008 | USD 3,012 | (USD 4) - -
International Business Machs | “&# 4% F - - USD 7,247 -| USD 4994 | USD 4,998 | (USD 4) - | USD 2,249
Intl Lease Fin Corp. Mtn T - - UsD 3,028 - - - - - | USD 3,028
JP Morgan Chase + Co. RS E - - USD 3,406 - - - - - | USD 3,406
Key Bk Na Med Term Nts Bk | “&# 4% 7 - - USD 4,450 - - - - - | USD 4,450
Entr
Lenman Brothers Hldgs Inc. Rt TE N -| USD 3,705 - -| USD 3,511 | USD 3,705 |(USD 194) - -
Merrill Lynch+ Co Inc. RS I E - - USD 4,900 - - - - - | USD 4,900
Morgan Stanley Group Inc. BT -| USD 1,050 USD 4,507 -| USD 1,022 | USD 1,050 |(USD 28) - | USD 4,507
Morgan Stanley Group Inc. EPRT -| USD 3,638 - -| UsSD 3571 | USD 3,638 | (USD 67) - -
National City Corp. EH R F - - USD 3,426 - - - - - | USD 3426
Nationsbank Corp. E T -| USD 3,644 - -| USD 3522 | USD 3,644 | (USD 122) - -
Nationwide Bldg Soc Mtn T - - USD 3,000 - - - - - | USD 3,000
Ppg Inds Inc. e T - - UsD 3,571 - - - - - -
(F=xTF)
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Pricoa Global Fdg 1 Mtn

Pricoa Global Fdg I Mtn

Pricoa Global Fdg I Mtn

Principal Life Global Fdg I Gl

Public Svc Elec Gas Co.

Salomon Smith Barney Hldgs
Inc.

Santander Us Debt S A
Uniperso

Wachovia Corp.

Washington Mut Fin Corp.

T g N F
r‘/?R‘J WG LRSS 2

BELEWIERGE NP

FR R %

Federal Farm Cr Bks
Federal Home Ln Bank
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Bks
Federal Home Ln Mtg Corp.

Federal Home Ln Mtg Corp.
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e/ H & LS ‘A S i & Bte & & A ) F £3F (3x=)
e (™ (2702 |8 (F ($&£5:H=) ($£50FA2) | ($450F2) | (F45HR) (&5 7)
USD - USD 3,500 USD - | UsD - - USD 3,500
USD 3,050 - USD 3,052 | USD 3,050 2 -
USD 3,507 - USD 3510 | USD 3,507 3 -
USD 3,168 - USD 3,049 | USD 3,168 119) -

- UsD 3,225 - - - USD 3,225

USD 3,160 - USD 3,046 | USD 3,160 114) -

- USD 4,998 - - - USD 4,998

USD 3,720 - USD 3568 | USD 3,720 152) -
USD 4,768 - USD 3591 | USD 3,725 134) USD 1,043

$ 915276 $ 2,967,681 $ 600,000 | $ 600,000 - $ 3,263,348
407,526 1,883,901 132,000 132,000 - 2,150,842

- USD 3,985 - - - UsD 3,985

- UsD 3,962 - - - USD 3,962

- USD 6,110 - - - USD 6,110

USD 4,948 - USD 4947 | USD 4,948 1) -
USD 7,962 - USD 4954 | USD 4,972 18) USD 2,990
USD 13,953 - USD 13,888 | USD 13,953 65) -

- USD 3,932 - - - UsD 3,932

USD 13,981 - USD 13,906 | USD 13,981 75) -
USD 13,983 - USD 13,865 | USD 13,983 118) -
USD 7,042 - USD 6,946 | USD 7,042 9%) -
USsD 7,014 - USD 6,883 | USD 7,014 131) -

- USD 4,136 - - - USD 4,136

- USD 4,939 - - - USD 4,939

- USsD 7,886 - - - USD 7,886

- USD 8,672 - - - USD 8,672

UsD 7,018 USD 3,960 USD 10,863 | USD 10,978 115) -

- USD 4,965 - - - USD 4,965

- USD 4,808 - - - USD 4,808

- USsD 7,558 - - - UsD 7,558

- USD 8,594 - - - USD 8,594

- USD 3,024 - - - UsD 3,024

- UsD 3,972 - - - UsD 3,972

- USsD 7,887 - - - USD 7,887

- USD 19,846 - - - USD 19,846

- USD 6,908 - - - USD 6,908

- USD 9,134 - - - USD 9,134

- UsD 3,379 - - - UsD 3,379

-| USD 4,933 - USD 4960 | USD 4,933 27 -
-| USD 4,953 - USD 4,938 | USD 4,953 15) -

(#=TF)

-64 -




b # % * 1§ 4 3 - ) (¥ *

R SEAA A - A A A LA S #+ - | B AL A S ke H & T/ H 8 Bt & * A A () F|%d/ E Haw (o)
e (F)|(Fg50FA) | (F )| (F&5FA) I (F)|(FE5FA) | (FE5FA) | (FE5FA) | (F )| (F&5HA)

Federal Home Ln Mtg Corp. | ‘&# # F -| USD - -1 USD 6,925 -| USD 6,931 | USD 6,925 | USD 6 - | USD -
Federal Home Ln Mtg Corp. | “&# 4% 7 -| USD 6,978 - - -| USD 6,926 | USD 6,978 | (USD 52) - -
Federal Home Ln Mtg Corp. Rt TE - - -| USD 6,980 - - - - - | USD 6,980
Federal Home Ln Mtg Corp. | ‘@i F - - -| USD 5,929 - - - - - | USD 5,929
Federal Home Loan Bank. EH T - - -| USD 3,475 - - - - - | USD 3,475
Federal Home Loan Corp. Rt TE - - -| USD 7,989 -| USD 7928 | USD 7,989 |(USD 61) - -
Federal Home Loan Mtg T -| USD 4,903 -1 USD 9,819 -| USD 9,798 | USD 9,819 |(USD 21) - | USD 4,903

Corp.
Federal Natl Mtg Assn RS E -| USD 3,466 - - -| USD 3485 | USD 3,466 UsD 19 - -
Federal Natl Mtg Assn BT -| USD 6,903 - - -| USD 6,943 | USD 6,903 | USD 40 - -
Federal Natl Mtg Assn T -| USD 5,270 - - -| USD 5247 | USD 5,270 | (USD 23) - -
Federal Natl Mtg Assn -| USD 6,940 - - -| USD 6,937 | USD 6,940 | (USD 3) - -
Federal Natl Mtg Assn -| USD 4,981 - - -| USD 4953 | USD 4,981 |(USD 28) - -
Federal Natl Mtg Assn - - -| USD 4,921 - - - - - | USD 4,921
Federal Natl Mtg Assn - - -| UsD 7,892 - - - - - | Usb 7,892
Federal Natl Mtg Assn - - -1 USD 5,337 -| USD 5300 | USD 5,337 |(USD 37) - -
Federal Natl Mtg Assn -| USD 6,997 - - -| USD 6,956 | USD 6,997 | (USD 41) - -
Federal Natl Mtg Assn - - -| USD 4,943 - - - - - | USD 4943
Federal Natl Mtg Assn - - -| USD 14,952 -| USD 5964 | USD 5981 |(USD 17) - | USD 8971
Federal Natl Mtg Assn - - -| USD 4,430 - - - - - | USD 4,430
Federal Natl Mtg Assn - - -| USD 4,061 -| USD 4,041 | USD 4,061 |(USD 20) - -
Federal Natl Mtg Assn - - -| USD 17,888 - - - - - | USD 17,888
Federal Natl Mtg Assn - - -| USD 5,928 - - - - - | USD 5,928
Federal Natl Mtg Assn - - -| USD 7,926 - - - - - | USD 7,926
Federal Natl Mtg Assn Mtn - - -| USD 9,758 - - - - - | USD 9,758
Federal Natl Mtg Assn Mtn - - -| USD 5,740 - - - - - | USD 5,740
Freddie Mac -| USD 4,929 - - -| USD 4931 | USD 4929 | USD 2 - -
Fed Hm Ln Pc Pool 1H2520 - - -1 USD 3,961 - - - - - | USD 3,753
Fed Hm Ln Pc Pool 781959 - - -1 USD 7913 - - - - - | UsD 7112
Fed Hm Ln Pc Pool 847290 - - -| USD 4,173 -| USD 4170 | USD 4,173 | (USD 3) - -
Federal Home Ln Mtg - - -| USD 3,958 - - - - - | USD 3,848
Federal Home Ln Mtg Corp. - - -| USD 3,954 - - - - - | USD 3,954
Federal Home Ln Mtg Corp. - - -| USD 4,154 - - - - - | USD 4,098
Federal Home Ln Mtg Corp. - - -| USD 9,955 - - - - - | USD 9,905
Federal Home Ln Mtg Corp. - - -| USD 5,389 - - - - - | USD 4,902
Federal Home Ln Mtg Corp. - - -| USD 3,930 - - - - - | USD 3,755
Federal Natl Mtg Assn - - -| USD 3,918 - - - - - | USD 3,69
Federal Natl Mtg Assn - - -| USD 4,030 - - - - - | USD 4,030
Federal Natl Mtg Assn - - -| USD 4,051 - - - - - | USD 4,051
Federal Natl Mtg Assn Gtd - - -| USD 3,892 - - - - - | USD 3,659
Fnma Pool 255883 - - -1 USD 3,827 - - - - - | Usb 3,771
Fnma Pool 687863 - - -| USD 3,848 - - - - - | USD 3,570
Fnma Pool 696485 - - -| USD 4,345 - - - - - | USD 4175
Fnma Pool 793025 - - -1 USD 3915 - - - - - | USD 3,306
Fnma Pool 815626 - - -1 USD 3,663 - - - - - | USD 3,622
Fnma Pool 825395 - - -1 USD 3417 - - - - - | USD 3,265
(#=x7F)
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R SEAA A - A A A LA S #+ - | B AL A S ke H & T/ H 8 Bt & * A A () F|%d/ E Haw (o)
e (F )| (FasFa)jik (F )| (F453FA) I (F)|(F450FA) | (F5HFA) | (F85HA) Ik (F )| (F45FA)
Fnma Pool 825398 T -| UsSD - -1 USD 5,246 - | USD - | USD - | USD - - | USD 4,949
Fnma Pool 841069 RS E - - -1 USD 3,966 - - - - - | USD 3,673
CEFELFTALFES
Aesop Fdg ITLLC Rt TE -| USD 4,955 - - -| USD 4,958 | USD 4,955 | USD 3 - -
American Express Cr T -| USD 3,445 - - -| USD 3428 | USD 3,445 |(USD 17) - -
Account Ma
Americredit Automobile RS E - - -| USD 5,000 - - - - - | USD 5,000
Receiva
Bear Stearns Coml Mtg Secs BT - - -| USD 6,350 - - - - - | USD 6,350
Inc.
BMW Veh Owner Tr TR T -| USD 4,978 - - -| USD 4874 | USD 4,907 | (USD 33) - -
California Infr + Economic T KT -| USD 4,298 - - -| USD 4,153 | USD 4,298 | (USD 145) - -
Dev
California Infras + Economic | &8 & F -| USD 6,126 - - -| USD 5103 | USD 5,228 | (USD 125) - -
Capital One Multi Asset Rt TE - - -| USD 3,974 - - - - - | USD 3,974
Execut
Caterpillar Finl Asset Tr T -| USD 10,008 - - -| USD 4943 | USD 5,009 |(USD 66 ) - | USD 4453
Caterpillar Finl Asset Tr RS I E - - -| USD 8,219 - - - - - | USD 8,219
Cendant Rent Car Fdg Aesop | ‘& 4% F - - -| USD 11,626 - - - - - | USD 11,626
LLC
Citibank Cr Card Issuance Tr | “&# 4% 7 -| USD 4,959 - - -| USD 4948 | USD 4,959 |(USD 11) - -
Citibank Cr Card Issuance Tr | &8 & F - - -| USD 9,782 - - - - - | USD 9,782
Cwabs Inc. Rt TE -1 USD 1,903 -1 USD 1,865 -| USD 3,440 | USD 3,435 | USD 5 - -
Cwmbs Inc. T -| USD 4,040 - - -| USD 3479 | USD 3,492 |(USD 13) - -
Cwmbs Inc. RS I E - - -1 USD 4,040 -| USD 3,842 | USD 3,823 | (USD 19) - -
Daimlerchrysler Auto Tr Rt TE -| USD 4,897 - - -| USD 4873 | USD 4,897 |(USD 24) - -
Drive Auto Receivables Tr T - - -| USD 3,200 - - - - - | USD 3,200
First USA Credit Cr Master Tr| - -| USD 5,011 - - -| USD 5,007 | USD 5,011 |(USD 4) - -
Hertz Vehicle Financing LLC - - -| USD 5,350 - - - - - | USD 5,350
Honda Auto Receivables -| USD 5,000 - - -| USD 4984 | USD 5,000 |(USD 16) - -
Household Automotive Tr - - -1 USD 8,352 - - - - - | USD 5872
Hyundai Auto Receivables Tr - - -| USD 3,250 - - - - - | USD 3,250
Hyundai Auto Receivables Tr - - -| USD 3,999 - - - - - | USD 3,999
Lb Ubs Coml Mtg Tr - - -| USD 4,243 - - - - - | USD 4,001
Massachusetts Rrb Spl Purp - - -| USD 3,900 - - - - - | USD 3,900
Tr
Mastr Asset Backed Secs Tr - - -| USD 3,825 - - - - - | USD 206
Mastr Asset Backed Secs Tr - - -1 USD 3,499 - - - - - | USD 3499
Mbna Cr Card Master Nt Tr - - -| USD 5,018 -| USD 5,015 | USD 5,018 | (USD 3) - -
Mbna Master Cr Card Tr II - - -| USD 8,108 - - - - - | USD 8,108
Nissan Auto Receivables -| USD 4,999 - - -| USD 4,989 | USD 4,999 | (USD 10) - -
Own Tr
Nissan Auto Receivables -| USD 4,853 - - -| USD 4,880 | USD 4,853 UsD 27 - -
Owner
Pg+E Energy Recovery Fdg - - -| USD 4,749 - - - - - | USD 4,749
LLC
(#=x7F)
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Foofz FOW R X B 2 L R PR % > & RS A WA E # g BE o F AEA (F) E® £ (322)
(350~ |8 (F ($&:0H~ (3&:0FA) | (F4:HA) | (F450HR) (3450 2)
Prime Cr Card Master Tr RS I E UsD - UsD USsD Ush - UsD UusD -
Residential Asset Sec Mtg EHRF - usbD - UsD 3,780
Pass
Residential Fdg Mtg Secs I P RF - usD - USD 4,817
Inc.
Revolving Home Equity Ln Rt Ty - usD - UsD 3,234
Tr
Sequoia Mtg Tr B R F - USsD UsD USD 4,026 -
Sequoia Mtg Tr R RF - usD usbD UusD 2,810 | USD -
Tw Hotel Fdg 2005 LLC BH T - usD - UsD 8,197
Txu Elec Delivery Transition | ‘& & F UusD 7,736 usD USD 3,491 | (USD UsD 3,103
Usaa Auto Owner Tr EPRF - usD - UusD 3,718
Usaa Auto Owner Tr T USD 4,000 usD USD 4,000 |(USD -
Washington Mut Mtg Secs P RF - usD - USD 4,067
Corp.
Wells Fargo Finl Auto Owner | ‘& £ F - usbD - USD 5,299
Tr
Wells Fargo Mtg Bkd Secs T - UsD - UsD 3,661
Whole Auto Ln Tr EHRT UsD 5,967 usD UsD 5967 | USD -
Partners VisEra Holding Company LEHHRTF - usD - USD 19,862
oA G N EFAS FREIRFTIND T L £ -
S S AEFR PR SRTENY L gk
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’ C % D
MEIAP 3P & i | $153,618,916 57 FEps30 = — — $ 20,407,621 49
AP s ARMmA - |4 i 3,298,770 1 130 % — — 573,565 1
LR Egrdld i F R |4 3 347,456 - 1230 = - - 49,046 -
7
SSMC FEE 2 2T o | 4 3 195,253 - 145 % — — - -
=
WaferTec A LA ! 11,137,31 C % — — 1,133,217 1
i h ~ “ 37,313 28 130 = 33,2 0
SSMC B E R LT O | 3 5,729,672 15 130 = _ - ( 485,873) 4
=2
P SR BiEE 2T 2T o | 3 4,142,457 10 P %30 = — — ( 563,240) 5
=2
IEF e 3P e i 1,405,030 4 1430 = - - ( 274,820) 2
rEFLP R @& 3 266,372 23 #E P30 = - - ( 66,138) 37
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TSMC Technology FiEiEFiosof 972,563 A - e i}
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i e
cfEad FRBES P Tortola, British Virgin LR Wi 2 4p|$ 31,445,780 | $ 31,445,780 987,968 100 |$ 23,912,812 | ($ 549454) | ($ 549454) |+ =7
Islands MER2ZHRT
L AT RES23TEEARE 12,180,367 9,187,962 - 100 9,438,856 | ( 2,242,213) | ( 2,242,213) |+ =&
LAY R
KE e LHmu
TE
S RPN R4 MAWTE <4 42| 8119816 8119816| 437891 | 27 | 5419747| 2,710,971 617,268 |45 1 & i+ 71
An],f:{t‘y%&)é; HE e 2T 2
Syl IS S| a
Lé S EE S RIEE
&
SSMC Singapore TR WG 2 B 6,408,190 6,408,190 382 32 4,215,200 2,503,446 801,103 |# & i# 3=
ZHBF R
a
TSMC Partners Tortola, British Virgin - R T ER 10,350 10,350 300 100 4,091,166 46,656 46,656 |+ =&
Islands
EE 2P San Jose, California, MAETEZ A6 L Hag 333,718 333,718 11,000 | 100 | 1,790,186 564,201 320274 |+ 2@
US.A. ;‘%;‘1‘_4.“%%5&
Emerging Alliance Cayman Islands FAlP B EELHT 1,526,074 1,447,957 - 99 850,534 | ( 77,208) | ( 76,822) |+ = @
VTAFII Cayman Islands FAlFHEE LT 654,509 332,412 - 98 642,479 | ( 19,044) | ( 21,916) |+ = &
RE P Rrow FHIRAEZEAY 409,920 409,920 40,147 46 442,233 106,748 52,390 |E& 404 24k
B~ 4 A RIGFEE BFAP
4
pAaFaF ‘Yokohama, Japan B BT A 83,760 83,760 6 100 94,949 2,572 2572 |+ =« @
e At - BT ER 300,000 300,000 - 36 78,139 77,196 ( 3,769) |+ & &
TP e - BT ER 300,000 300,000 - 36 77,415 77,257 ( 3,806) |+ =&
b oA A Amsterdam, the T 15,749 15,749 - 100 23,087 295 295 |F 2@
Netherlands
i—:ﬂ%ﬁafﬁﬁéﬁﬁﬁﬂiﬁﬁiﬁﬁ°
o AR AT () R FEFI PN B AP RE L AAEE ERASPRERI T EAT A2 &
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ST (1) B HE| $12180,367 (:x-) | $9,187,962 $2,992,405 $ - $12,180,367 100% | (6 2242213) | $9,438,856 $ -
FrRad H % w2 & &5 |(RMB3,070,623 i+ =) (USD276,000 i+ ~)| (USD95,000 i+ =) (USD371,000 i+ =)
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(USD 371,000 + =~ ) (USD 371,000 + =~ ) (USD 371,000 #+ =)
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o AREEAREFFERT] LR AL RELERTEPLS L MBE LR

-71-




cEFHIRATRFG TP
B2 HFREP wmi
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BiFEE
AR GHEEY3HE 205,875
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1,121 # p F1@0.2807 % 455 i+
%~ @39.05
T G # B 94.09.29~95.03.27 » 1 & 36,168,046
0.02%~4.5% 2 @ & £ 57 5 %
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& * [ = #F £ ( d ) (£&£5H~) ($&3:#=~) 1 Fo» @ & x HH (*) i
TR X
Fed Hm Ln Pc Pool 1H2520 124.06.01 3|8 - USD 3,789 UsD 3,789 4.46% $ 123,270 USD 98.77 $ 122942
Fed Hm Ln Pc Pool 1H2524 124.08.01 3|4 - UsD 2,869 USD 2,869 4.58% 93,990 USD 98.94 93,241
Fed Hm Ln Pc Pool 781959 123.10.01 3| - USsD 7,201 4.21% 233,643 UsD 9891 233,977
Fed Hm Ln Pc Pool E89857 106.05.01 3| #r USD 1,909 5.50% 65,028 USD100.70 63,161
Fed Hm Ln Pc Pool G11295 106.09.01 3| USD 1,691 5.50% 57,581 USD100.70 55,928
Federal Home Ln Mtg 115.12.15 3|8 USsD 3,839 5.00% 126,405 USD 99.87 125,948
Federal Home Ln Mtg Corp. 100.07.15 3| ¥ UsD 890 2.61% 29,145 USD 99.07 28,965
Federal Home Ln Mtg Corp. 112.10.15 3| #p USD 3,473 3.50% 113,460 USD 98.07 111,883
Federal Home Ln Mtg Corp. 103.07.15 3| ¥ USD 4,000 4.00% 129,881 USD 98.62 129,593
Federal Home Ln Mtg Corp. 110.12.15 3| #r UsD 6,000 4.50% 200,249 USD 99.62 196,342
Federal Home Ln Mtg Corp. 106.12.15 3|8 USD 3,182 5.00% 107,755 USD100.07 104,618
Federal Home Ln Mtg Corp. 113.06.15 3| ¥ USD 4,102 USD 4,102 5.00% 134,631 USD100.00 134,748
Federal Home Ln Mtg Corp. 114.11.15 3|4y - USD 9,917 USD 9,917 5.00% 325,392 USD 99.80 325,144
Federal Home Ln Mtg Corp. 109.09.15 3|8 - USD 4,830 USD 4,830 5.00% 161,015 USD100.28 159,099
Federal Home Ln Mtg Corp. 115.09.15 3| ¥ - USD 3,726 USD 3,726 5.00% 123,344 USD100.23 122,679
Federal Natl Mtg Assn 117.07.25 3|8 - USD 3,704 USD 3,704 4.50% 121,424 USD 99.04 120,497
Federal Natl Mtg Assn 111.03.25 3|8 - UsD 109 UsD 109 4.50% 3,622 USD 99.69 3,570
Federal Natl Mtg Assn 110.12.25 3|8 - USD 1,889 USD 1,889 5.00% 63,409 USD 99.85 61,975
Federal Natl Mtg Assn 114.01.25 3| - USD 4,000 USD 4,000 5.00% 132,396 USD 99.80 131,132
Federal Natl Mtg Assn 109.11.25 3|8 - USD 4,000 USD 4,000 5.00% 133,078 USD100.00 131,401
Federal Natl Mtg Assn 119.04.25 3|8 - USD 1,623 USD 1,623 6.00% 54,808 USD100.24 53,427
Federal Natl Mtg Assn GTD 124.10.25 3|8 - USD 3,655 USD 3,655 5.00% 120,196 USD100.01 120,080
Federal Natl Mtg Assn GTD 112.02.25 3|8 - USD 433 USD 433 6.50% 14,627 USD 99.83 14,202
Fnma Pool 254507 101.10.01 x| ¥ - USD 2,226 USD 2,226 5.50% 75,089 USD100.63 73,598
Fnma Pool 254834 107.08.01 3| - UsD 1,742 USD 1,742 5.00% 57,498 USD 99.23 56,791
Fnma Pool 255883 124.08.01 3|8 - USD 3,843 USD 3,843 4.25% 123,865 UsD 97.88 123,584
Fnma Pool 685116 108.08.01 | #r - UsD 812 UsD 812 5.50% 27,661 USD100.66 26,846
Fnma Pool 687863 122.02.01 3|4 - USD 3,590 USsD 3,590 4.38% 117,274 USD 99.31 117,123
Fnma Pool 696485 122.04.01 3|8 - USD 4,209 USD 4,209 4.25% 137,146 USD 98.99 136,884
Fnma Pool 725095 108.01.01 3| - UsD 1,506 UsD 1,506 5.50% 51,314 USD100.63 49,787
Fnma Pool 730033 107.07.01 3|8 - UsSD 1,784 USD 1,784 5.00% 58,890 USD 99.23 58,166
(#F=x7F)
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Fnma Pool 740934 107.06.01 3| #p UsD 1,767 UsD 1,767 5.00% $ 58,312 USD 99.23 $ 57,595
Fnma Pool 790828 123.09.01 5| #p USD 3,425 USD 3,425 4.80% 115,111 USD 99.48 111,927
Fnma Pool 793025 123.07.01 3] #p USD 3,262 USD 3,262 4.82% 108,618 USD 99.48 106,602
Fnma Pool 793932 108.09.01 3| #p USD 736 UsSD 736 5.50% 25,093 USD100.70 24,362
Fnma Pool 794040 108.08.01 5| #p USD 906 USD 906 5.50% 30,875 USD100.66 29,966
Fnma Pool 795548 123.10.01 3] #p USD 616 UsD 616 4.10% 20,479 USD 98.94 20,023
Fnma Pool 806642 123.12.01 3| #p USD 1,569 USD 1,569 3.75% 51,679 USD 98.43 50,718
Fnma Pool 815626 124.05.01 | #p USD 3,654 USD 3,654 4.76% 118,971 USD 99.21 119,091
Fnma Pool 816594 124.02.01 3] #p USD 2,636 USD 2,636 4.95% 87,286 USD 99.76 86,382
Fnma Pool 825395 124.07.01 | #p USD 3,248 USD 3,248 4.86% 107,247 USD 99.42 106,077
Fnma Pool 825398 124.07.01 5| #p USD 4,923 USD 4,923 4.81% 162,571 USD 99.30 160,593
Fnma Pool 841069 122.12.01 3| #p USD 3,704 USD 3,704 3.97% 120,647 USD 98.53 119,881
Gnma II Pool 081150 123.11.20 5| #p USD 803 USD 803 4.50% 26,695 USD 99.04 26,137
Gnma II Pool 081153 123.11.20 5| #p USD 2,899 USD 2,899 4.75% 97,119 USD 99.48 94,747
Federal Farm Cr Bks 96.09.07 3| #p USD 4,000 USD 4,000 3.80% 130,907 USD 98.39 129,283
Federal Home Ln Bank 96.09.26 1| ¥ USD 4,000 USD 4,000 4.25% 130,143 USD 99.05 130,156
Federal Home Ln Bks 96.12.03 3 #p USD 6,200 USD 6,200 1.00% 200,710 USD 98.12 199,837
Federal Home Ln Bks 95.04.13 3| #p USD 2,500 USsD 2,500 2.05% 80,598 USD 99.33 81,577
Federal Home Ln Bks 95.02.15 3| ¥ USD 3,000 USD 3,000 2.38% 98,217 USD 99.71 98,269
Federal Home Ln Bks 95.10.26 3 #p USD 4,000 USD 4,000 2.72% 129,171 USD 98.23 129,078
Federal Home Ln Bks 95.05.15 3| # USD 5,000 USD 5,000 2.75% 164,142 USD 99.33 163,145
Federal Home Ln Bks 95.11.15 3| #p USD 3,000 USD 3,000 2.75% 97,290 USD 98.31 96,884
Federal Home Ln Bks 96.02.15 3 # USD 5,000 USD 5,000 2.88% 161,863 USD 97.92 160,840
Federal Home Ln Bks 95.09.14 ¥ USD 4,000 USD 4,000 2.95% 130,608 USD 98.78 129,792
Federal Home Ln Bks 95.11.15 3| # USD 4,160 USD 4,160 3.13% 135,861 USD 98.63 134,779
Federal Home Ln Bks 96.10.26 3| #p USD 5,000 USD 5,000 3.25% 162,249 USD 97.31 159,831
Federal Home Ln Bks 96.09.07 3| #p USD 8,000 USD 8,000 3.30% 259,063 USD 99.72 262,056
Federal Home Ln Bks 96.01.10 3| #p USD 2,250 USD 2,250 3.45% 73,362 USD 98.54 72,831
Federal Home Ln Bks 97.12.12 3| #p USD 9,000 USD 9,000 3.50% 284,888 USD 96.36 284,891
Federal Home Ln Bks 96.01.18 3|# USD 5,000 USD 5,000 3.50% 163,107 USD 98.53 161,828
Federal Home Ln Bks 97.12.26 3| #p USD 5,000 USD 5,000 3.50% 157,941 USD 96.31 158,196
Federal Home Ln Bks 96.05.15 3| #p USD 7,600 USD 7,600 3.75% 248,264 USD 98.67 246,331
Federal Home Ln Bks 95.12.29 3| USD 8,600 USD 8,600 3.80% 282,307 USD 99.12 280,015
Federal Home Ln Bks 96.12.11 3 #p USD 3,033 USD 3,033 3.85% 99,329 USD 98.25 97,903
Federal Home Ln Bks 96.07.13 3| USD 4,000 USD 4,000 4.00% 130,482 USD 98.73 129,727
Federal Home Ln Bks 95.11.15 3| # USD 7,800 UsD 7,800 4.13% 259,102 USD 99.47 254,885
Federal Home Ln Bks 96.05.08 1| #p USD20,000 USD20,000 4.25% 651,935 USD 99.16 651,474
(&K F)
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Federal Home Ln Bks 97.09.12 3| #p - UsD 7,000 uUsD 7,000 4.25% $ 226,938 USD 98.58 $ 226,688
Federal Home Ln Bks 98.05.15 1| #p - USD 6,000 USD 6,000 4.25% 200,330 USD 98.25 193,653
Federal Home Ln Bks 96.02.15 3| #p - UsD 9,000 UsD 9,000 4.88% 300,055 USD100.09 295,912
Federal Home Ln Bks 95.11.15 3| #p - USD 3,300 UsD 3,300 4.88% 111,005 USD100.11 108,524
Federal Home Ln Bks 95.03.06 1| #p - UsD 1,000 USD 1,000 5.13% 34,230 USD100.13 32,893
Federal Home Ln Bks 97.04.15 3| #p - USD 2,365 USD 2,365 5.88% 83,179 USD102.28 79,460
Federal Home Ln Mtg Corp. 95.12.29 3| #p - USD 3,500 UsD 3,500 2.11% 111,310 USD 97.49 112,088
Federal Home Ln Mtg Corp. 96.08.23 1| #p - USD10,000 UsD10,000 3.38% 328,412 UsD 97.78 321,194
Federal Home Ln Mtg Corp. 96.02.09 3| #p - UsD 7,000 uUsD 7,000 4.10% 229,297 USD 99.08 227,831
Federal Home Ln Mtg Corp. 97.09.19 3| #p - USD 6,000 UsD 6,000 4.48% 194,755 USD 99.01 195,155
Federal Home Ln Mtg Corp. 96.04.06 3| #p - UsD 5,000 USD 5,000 2.85% 161,937 USD 97.67 160,421
Min

Federal Home Loan Bank 96.09.06 3| #p - USD 3,500 USD 3,500 4.13% 114,149 USD 98.91 113,723
Federal Home Loan Mtg Assn 96.03.29 3| #p - USD 5,000 UsD 5,000 2.40% 159,216 USD 97.18 159,617
Federal Home Loan Mtg Corp. 96.02.23 1| #p - USD 5,000 UsD 5,000 2.85% 161,050 USD 97.85 160,721
Federal Natl Mtg Assn 96.01.19 3| #p - UsD 5,000 USD 5,000 2.63% 161,640 USsD 97.93 160,855
Federal Natl Mtg Assn 95.09.28 3| #p - USD 8,000 UsD 8,000 2.81% 259,247 USD 98.61 259,144
Federal Natl Mtg Assn 95.10.13 3| #p - USD 5,000 UsD 5,000 3.05% 162,381 USD 98.71 162,136
Federal Natl Mtg Assn 95.07.12 3| #p - UsD 9,000 USD 9,000 3.25% 294,709 USD 99.27 293,503
Federal Natl Mtg Assn 97.12.15 3|4y - USD 4,500 USD 4,500 3.38% 145,517 USD 96.43 142,549
Federal Natl Mtg Assn 96.01.12 3| #p - UsD18,000 UsD18,000 3.55% 587,616 USD 98.63 583,195
Federal Natl Mtg Assn 96.11.30 3| #p - USD 6,000 USD 6,000 3.65% 194,751 USD 97.88 192,921
Federal Natl Mtg Assn 97.07,25 3| #p - USD 8,000 UsD 8,000 4.00% 260,380 USD 98.15 257,950
Federal Natl Mtg Assn Mtn 95.12.04 | #p - UsD10,000 UsD10,000 2.20% 320,534 USD 97.72 321,000
Federal Natl Mtg Assn Mtn 95.07.28 3| #p - USD16,000 USD16,000 2.35% 518,610 USD 98.70 518,742
Federal Natl Mtg Assn Mtn 95.09.07 3| #p - UsD 7,000 uUsD 7,000 3.00% 229,950 USD 98.85 227,300
Federal Natl Mtg Assn Mtn 97.07.23 3| #p - USD 3,000 USD 3,000 3.21% 94,468 USD 96.25 94,858
Federal Natl Mtg Assn Mtn 97.11.28 3| #p - UsD 3,000 USD 3,000 3.21% 94,145 USD 95.66 94,276
Federal Natl Mtg Assn Mtn 96.10.16 | #p - USD 5,500 UsD 5,500 6.34% 188,555 USD102.60 185,379

14,607,694 14,496,728

AN T‘E

S BRGNP 95.02.08 3| #p - $ 300,000 $ 300,000 1.50% 311,568 $ 10042 301,946
Abbott Labs 97.09.15 3| #p - USD 1,500 USD 1,500 5.40% 51,928 UsD101.75 50,137
Abbott Labs 97.03.15 3| #p - USD 2,527 usD 2,527 6.00% 89,743 USD102.68 85,238
Ace Ltd 96.04.01 | #p - USD 1,000 USD 1,000 6.00% 34,359 USD101.11 33,215
AIG Sunamerica Global Fing Ix 96.01.17 3| #p - UsD 1,000 USD 1,000 5.10% 33,895 USsD100.12 32,890
Allstate Life Global Fdg Secd 97.01.25 3| #p - USD 3,000 UsD 3,000 3.85% 98,492 USD 98.26 96,835
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Alltel Corp. 96.05.17 3| #p - USD 600 USD 600 4.66% $ 20,002 USD 99.67 $ 19,645
American Express Co. 96.11.20 3| #p - UsD 3,500 USD 3,500 3.75% 116,627 USD 98.13 112,829
American Gen Fin Corp. 98.10.15 | #p - UsD 1,500 UsD 1,500 8.45% 58,087 USD111.31 54,847
American Gen Fin Corp. Mtn 96.03.15 | #p - USD 1,000 UsD 1,000 5.75% 34,747 USD101.09 33,208
American Gen Fin Corp. Mtn 95.07.14 3| #p - USsD 2,980 USD 2,980 5.88% 102,810 USD100.62 98,499
American Honda Fin Corp. Min 96.08.23 1| #p - USD 3,800 UsD 3,800 3.93% 124,830 USD100.21 125,094
Ameritech Capital Funding Co. 98.05.18 1| #p - USD 475 UsD 475 6.25% 16,757 USD103.46 16,144
Amgen Inc. 98.11.18 | #p - UsD 3,000 USD 3,000 4.00% 98,719 USD 96.89 95,487
Amsouth Bk Birmingham Ala 95.11.03 | #p - UsD 2,000 UsD 2,000 2.82% 64,785 USD 98.37 64,627
Anz Cap Tr1 138.12.31 5| #p - USD 1,000 UsD 1,000 4.48% 33,235 USD 96.77 31,789
Associates Corp. North Amer 97.11.01 3| #p - UsD 2,500 USD 2,500 6.25% 88,701 UsD103.27 84,808
Bank New York Inc. 95.05.12 3| #p - UsD 2,000 UsD 2,000 2.20% 64,795 USD 99.20 65,174
Bank New York Inc. 101.09.04 5| #p - USD 1,500 USD 1,500 4.25% 50,105 USD 98.98 48,771
Bank Scotland Treas Svcs Plc 95.05.01 3| #p - UsD 2,750 USD 2,750 2.25% 89,199 USD 99.25 89,663
Bank Utd Houston Tx Mtbn 98.03.15 1| #p - USD 500 UusD 500 8.00% 19,046 USD108.84 17,877
Bear Stearns Cos Inc. 97.07.02 3| #p - USD 3,500 USD 3,500 2.88% 109,346 USD 95.34 109,615
Bear Stearns Cos Inc. 96.08.15 3| #p - UsD 3,500 USD 3,500 7.80% 123,419 USsD104.62 120,290
Beneficial Corp. Mtn Bk Entry 97.11.17 3| ¥ - USD 2,250 UsD 2,250 6.47 % 79,944 USD104.02 76,884
Berkshire Hathaway Fin Corp. 96.07.02 3| #p - UsD 1,500 USD 1,500 3.40% 49,207 USD 98.14 48,359
Cargill Inc. 95.05.01 | #p - UsD 2,000 USD 2,000 6.25% 69,653 USD100.60 66,092
Caterpillar Finl Sves Mtn 96.01.30 | #p - USD 5,845 USD 5,845 2.63% 187,936 USD 97.92 188,019
Chase Manhattan Corp. New 98.02.15 | #p - USD 1,500 USD 1,500 6.00% 53,473 USD103.06 50,785
Chase Manhattan Corp. New 98.01.15 3| #p - USD 2,064 USD 2,064 6.50% 73,796 UsD104.43 70,806
Chubb Corp. 96.11.16 3| #f - UsD 2,125 UsD 2,125 4.93% 70,247 USD100.02 69,821
Cit Group Hldgs Inc. 97.10.15 3| #p - USD 3,000 USD 3,000 5.88% 105,223 UsD102.27 100,789
CitiCorp 96.06.15 3| #p - UsD 1,360 USD 1,360 7.20% 48,380 USD103.49 46,234
Cogentrix Energy Inc. 97.10.15 3| #p - USD 2,500 UsD 2,500 8.75% 94,758 USD109.55 89,964
Colonial Pipeline Co. 96.08.15 1| #p - USD 1,475 UsD 1,475 7.45% 53,378 UsD104.13 50,455
Corestates Cap Corp. 95.11.15 3|4y - UsD 1,000 UsD 1,000 6.75% 34,901 USsD101.81 33,444
Countrywide Fdg Corp. Mtn 98.04.15 | #p - USD 2,000 UsD 2,000 6.25% 68,984 USD103.28 67,855
Countrywide Home Lns Inc. 95.08.01 1| #p - USD 5,000 USD 5,000 5.50% 171,137 UsD100.39 164,896
Credit Suisse Fb USA Inc. 95.08.01 3| #p - USD 4,000 USD 4,000 5.88% 136,042 USD100.71 132,336
Credit Suisse Fincl Products 138.03.08 3| #p - UsD 1,500 uUsD 1,500 4.51% 49,516 USD100.53 49,536
Credit Suisse First Boston 97.05.01 | #p - UsD 725 UsD 725 6.50% 25,820 UsD103.17 24,572
Credit Suisse First Boston USA 99.01.15 | #p - USD 2,250 UsD 2,250 4.13% 73,876 USD 96.69 71,464
Daimlerchrysler North Amer 97.06.04 3| #p - USD 1,000 UsD 1,000 4.05% 32,747 USD 97.21 31,932
Daimlerchrysler North Amer 96.09.10 3| #p - USD 750 UsD 750 4.31% 24,621 UsD100.16 24,677
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Dayton Hudson Corp. 97.11.01 3| - UsD 2,000 UsD 2,000 5.88% $ 69,122 UsD102.79 $ 67,535
Deere John Cap Corp. 95.10.19 3| #F - UsD 5,000 usD 5,000 5.13% 166,853 UsD100.40 164,902
Dell Computer Corp. 97.04.15 5|4 - UsD 2,780 UsD 2,780 6.55% 100,315 USD103.40 94,426
Den Danske Bk Aktieselskab 99.06.15 3|4 - UsD 2,000 UsD 2,000 7.40% 71,999 USD103.34 67,893
Diageo Plc 96.11.19 3|4 - UsD 3,500 USD 3,500 3.50% 113,633 USsD 97.69 112,319
Dow Chem Co. 95.04.01 5|4 - USD 854 USD 854 8.63% 30,242 USD101.06 28,353
European Invt Bk 96.04.20 3|4 - USD 4,000 USD 4,000 2.70% 128,691 uUsD 97.75 128,441
European Invt Bk 95.09.06 31 4p - UsD 8,000 USD 8,000 4.88% 273,136 USD100.29 263,555
Fifth Third Bk Cincinnati Oh 97.08.15 5|4 - UsD 2,500 UsD 2,500 3.38% 79,459 USD 96.56 79,301
First Data Corp. 98.10.01 3| - UsD 3,000 UsD 3,000 3.90% 98,984 USD 95.34 93,958
Fleet Boston Corp. 98.12.01 3|4 - UsD 2,500 USD 2,500 7.38% 93,619 UsD108.74 89,300
Fleet Finl Group Inc. New 97.05.15 3|8 - UsD 893 UsDh 893 6.38% 32,013 USD103.39 30,330
Fleet Finl Group Inc. New 95.04.15 3|4 - UsSD 470 UsD 470 7.13% 16,240 USD100.77 15,559
Fpl Group Cap Inc. 95.04.11 3|4 - UsD 1,000 USD 1,000 3.25% 32,866 UsD 99.69 32,750
Fpl Group Cap Inc. 96.02.16 3|8 - UsD 850 UsDh 850 4.09% 28,265 USD 99.45 27,769
Gannett Co. Inc. 97.06.15 3|8 - UsD 3,000 UsD 3,000 4.13% 98,506 USD 97.67 96,257
General Elec Cap Corp. Mtn 98.06.15 3| #f - USD 4,000 USD 4,000 4.00% 131,031 UsD 97.35 127,919
General Elec Cap Corp. Mtn 97.03.04 3| - USD 8,875 UsD 8,875 4.13% 291,113 USD 98.64 287,585
General Re Corp. 98.09.12 3| - UsD 3,000 UsD 3,000 9.00% 114,967 USD114.34 112,681
Genworth Finl Inc. 96.06.15 5 4p - UsSD 3,410 USD 3,410 4.02% 112,074 USD100.27 112,316
Goldman Sachs Group Inc. 98.01.15 3| - USD 5,128 USsD 5,128 3.88% 163,627 USD 96.93 163,277
Goldman Sachs Group Inc. 97.01.15 3| - UsD 3,500 UsD 3,500 4.13% 114,217 USD 98.62 113,389
Goldman Sachs Group LP 95.11.01 5|4 - UsD 1,500 USD 1,500 7.20% 53,776 USD102.01 50,265
Greenpoint Finl Corp. 97.06.06 3|8 - USD 1,000 USD 1,000 3.20% 32,010 USD 95.88 31,495
Gte Corp. 95.04.15 3|4 - USD 2,031 USD 2,031 6.36% 70,086 USD100.47 67,033
Hancock John Global Fdg II 96.07.27 3| #p - UsD 3,500 USD 3,500 5.00% 117,143 USD100.33 115,353
Min
Hancock John Global Fdg Mtn 97.09.30 3|4 - UsD 1,000 USD 1,000 3.75% 32,941 UsD 97.00 31,866
Hartford Finl Sves Group Inc. 95.06.01 3| - UsD 300 usDh 300 2.38% 9,716 UsD 99.13 9,769
Hartford Finl Sves Group Inc. 97.11.01 3| - UsD 1,320 USsD 1,320 6.38% 47,150 USD103.84 45,025
Hbos Plc Medium Term Sr Nts 96.08.15 3 #p - USD 3,240 USD 3,240 3.60% 105,158 UsD 98.17 104,490
Hbos Plc Medium Term Sr Nts 97.01.30 x| - UsD 3,000 UsD 3,000 3.80% 97,796 USD 98.02 96,594
Heller Finl Inc. 98.11.01 3| - USD 1,825 USsD 1,825 7.38% 68,041 USD108.71 65,172
Hershey Foods Corp. 96.03.01 3| #p - UsD 1,500 USD 1,500 6.95% 53,461 USsD102.48 50,496
Hewlett Packard Co. 95.12.15 3| - UsD 3,176 UsD 3,176 5.75% 110,796 USD100.87 105,235
Honeywell Inc. 96.03.15 3|4 - UsD 3,000 UsD 3,000 7.00% 107,879 USD102.68 101,196
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Household Fin Corp. 98.11.16 3| #p - USD 3,000 USD 3,000 4.13% $ 98,327 USD 96.92 $ 95,515
Household Fin Corp. 96.03.01 | #p - USD 500 USD 500 6.88% 17,465 USD102.38 16,816
Household Intl Inc 95.02.15 3| #p - USD 2,835 USD 2,835 5.84% 94,555 USD102.00 94,990
HSBC Fin Corp. Mtn 97.03.11 3| #p - USD 5,165 USD 5,165 4.13% 167,429 USD 98.08 166,412
HSBC USA Inc New 95.11.01 | #r - UsD 1,070 UsD 1,070 7.00% 37,914 USD101.95 35,834
Huntington Natl Bk Columbus 95.10.16 3|4y - UsD 3,000 USD 3,000 2.75% 97,049 USD 98.48 97,054
On
ING Bank 95.06.12 3| #p - UsD 2,000 USD 2,000 7.25% 69,445 UsD101.19 66,479
ING Sec Life Instl Fdg 99.01.15 | #p - USD 2,550 USD 2,550 4.25% 83,584 USD 97.47 81,645
International Business Machs 97.02.01 34 - USD 2,250 USD 2,250 3.80% 73,884 USD 98.14 72,539
International Lease Fin Corp. 96.02.15 3| #p - USD 1,985 USD 1,985 5.75% 66,707 USD101.00 65,860
Intl Lease Fin Corp. Mtn 98.10.15 | #p - USD 3,000 USD 3,000 4.55% 99,486 USD 98.10 96,681
Intl Lease Fin Corp. Mtn 97.06.02 | #p - USD 2,500 USD 2,500 4.63% 81,162 USD 99.25 81,512
JP Morgan Chase + Co. 97.10.15 3| #p - UsD 3,250 USD 3,250 6.13% 111,874 USD103.18 110,157
Jackson Natl Life Global Fdg 96.03.15 | #p - UsD 1,000 USD 1,000 5.25% 34,030 USD100.61 33,052
Jackson Natl Life Global Fdg S 96.04.20 3| #p - UsD 2,000 USD 2,000 3.69% 65,661 USD100.20 65,834
JP Morgan Chase + Co. 95.08.15 1| #p - UsD 3,500 USD 3,500 5.63% 120,319 USD100.62 115,691
Key Bk Na Med Term Nts Bk 97.03.18 | #p - USD 4,450 USD 4,450 4.41% 146,183 USD 99.07 144,827
Entr
KeyCorp Min Book Entry 96.07.23 3| #p - UsD 3,500 USD 3,500 1.83% 114,966 USD100.35 115,382
Kraft Foods Inc. 95.11.01 | # - UsD 750 UsD 750 4.63% 25,405 USD 99.92 24,619
Kraft Foods Inc. 96.06.01 | #p - UsD 1,000 USD 1,000 5.25% 34,049 USD100.57 33,038
Lehman Brothers Hldgs Inc. 99.01.27 3| #p - USD 1,675 USD 1,675 4.25% 54,790 USD 97.34 53,563
Lehman Brothers Hldgs Inc. 99.07.26 3| #p - UsD 500 USD 500 4.50% 16,402 USD 97.84 16,070
Lehman Brothers Hldgs Inc. 98.08.15 1| #p - UsD 1,029 USD 1,029 7.20% 38,188 UsD107.42 36,310
Lincoln Natl Corp. In 96.06.15 | #p - UsD 500 USD 500 5.25% 17,046 USD100.57 16,519
Merita Bk Ltd Ny Brh 138.12.29 5|4y - USD 500 USD 500 7.50% 17,684 UsD102.50 16,836
Merrill Lynch + Co. Inc. 96.09.14 3| #p - UsD 3,500 USD 3,500 3.38% 114,525 UsD 97.75 112,386
Merrill Lynch + Co. Inc. 96.09.14 | #p - USD 2,000 USD 2,000 4.25% 65,429 USD 99.17 65,152
Merrill Lynch + Co. Inc. 97.10.27 3| #p - USD 4,900 USD 4,900 4.83% 160,965 USD 99.81 160,666
Metropolitan Life Global Mtn 97.06.19 3| #p - UsD 2,000 USD 2,000 2.60% 62,644 USD 94.69 62,210
Monumental Global Fdg II 98.07.30 | #p - UsD 1,500 USD 1,500 4.38% 50,399 USD 98.41 48,493
Monumental Global Fdg II 96.01.30 3| #p - UsD 1,000 USD 1,000 5.20% 34,316 USD100.45 32,998
2002A
Morgan Stanley 100.01.21 5| #p - USD 2,150 USsD 2,150 5.05% 70,438 USD 99.64 70,374
Morgan Stanley Group Inc. 96.04.01 3| #p - USD 4,375 USD 4,375 5.80% 148,041 USD101.30 145,582
National City Corp. 97.04.01 3| #p - USD 3,500 USD 3,500 3.20% 112,544 USD 96.50 110,953
National Westminster Bk Plc 138.04.29 3| #p - UsD 1,300 USD 1,300 1.00% 47,081 UsD104.25 44 518
Nationwide Bldg Soc 96.01.30 3| #p - USD 3,545 USD 3,545 2.63% 113,578 USD 97.69 113,758
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Nationwide Bldg Soc Mtn 97.02.01 | #p - UsD 3,000 USD 3,000 3.79% $ 98,550 USD100.05 $ 98,596
Nationwide Life Global Mtn 96.05.15 | #f - UsD 1,500 USD 1,500 2.75% 48,048 USD 97.24 47,914
Pepsico Inc. Mtn Book Entry 97.01.15 3| #p - USD 3,605 UsD 3,605 5.75% 125,434 USD102.03 120,831
Pnc Fdg Corp. 96.07.15 3| #p - USD 1,000 UsD 1,000 6.88% 35,489 USD102.87 33,794
Popular North Amer Inc. Mtn 97.10.01 3| #p - USD 3,035 USD 3,035 3.88% 99,944 USD 96.57 96,280
Premark Intl Inc. 97.11.15 3| # - USD 2,650 UsD 2,650 6.88% 97,027 USD105.25 91,621
Pricoa Global Fdg 1 Mtn 97.01.25 3| #p - USD 3,500 UsD 3,500 2.78% 114,975 USD100.07 115,053
Protective Life Secd Trs 97.11.24 3| #p - UsD 3,000 USD 3,000 3.70% 95,928 USD 96.77 95,363
Prudential Ins Co. Amer 95.07.23 3| #p - USD 2,500 UsD 2,500 6.38% 86,984 USD100.92 82,884
Prudential Ins Co. Amer 96.07.01 3| #p - USD 2,600 UsD 2,600 7.65% 91,121 USD104.01 88,834
Public Svc Elec Gas Co. 97.11.01 3| # - UsD 3,270 USD 3,270 4.00% 105,939 USD 97.38 104,607
Regions Finl Corp. New 97.08.08 3| #p - USD 2,400 UsD 2,400 4.50% 78,752 USD 99.07 78,107
Reinsurance Group Amer Inc. 95.04.01 3| #p - USD 2,000 USD 2,000 7.25% 68,697 USD100.60 66,097
Royal Bk Scotland Group Plc 138.04.29 3| #p - UsD 1,480 USD 1,480 7.38% 51,361 USD100.61 48,916
Safeco Corp. 96.07.15 3| #p - UsD 710 UusD 710 6.88% 25,122 USD102.83 23,983
Santander US Debt S A 97.10.21 3| #p - USD 5,000 USD 5,000 4.75% 164,191 USD 99.48 163,389

Uniperso
Sara Lee Corp. 97.01.15 3| #p - UsD 1,500 uUsD 1,500 6.00% 52,437 USD101.81 50,169
Sbc Communications Inc. 98.09.15 3| #p - UsD 1,775 UsD 1,775 413% 58,341 USD 96.50 56,266
Sbc Communications Inc. 95.05.02 | #p - USD 3,500 UsD 3,500 5.75% 120,919 USD100.42 115,454
Scotland Intl Fin BV 144A 95.11.01 3| #p - USD 1,400 UsD 1,400 8.85% 50,357 USD103.31 47,511
Slm Corp. 95.09.30 | #p - UsD 500 USD 500 3.50% 16,412 USD 99.16 16,287
Slm Corp. Medium Term Nts 97.03.17 3| #p - UsD 3,000 UsD 3,000 3.63% 96,919 USD 97.40 95,987
Sp Powerassests Ltd Global 97.10.22 3| #p - USD 1,000 UsD 1,000 3.80% 32,540 UsD 97.12 31,904
St Paul Cos Inc. Mtn Bk Ent 97.12.15 3| # - UsD 2,500 USD 2,500 6.38% 87,409 USD103.72 85,183
Suntrust Bks Inc. 95.07.01 3| #p - USD 1,000 UsD 1,000 7.38% 34,889 USD101.36 33,298
Swedbank Sparbanken Svenge 138.11.29 3|4y - UsD 1,000 UsD 1,000 7.50% 35,598 UsD102.11 33,542
Ab
Tiaa Global Mkts Inc. 96.03.01 | #p - USD 500 UusD 500 5.00% 17,038 USD100.18 16,455
Tribune Co. Med Trm Nts 97.12.08 | #p - UsD 2,800 USD 2,800 5.67% 96,671 USD101.36 93,228
Unitedhealth Group Inc. 96.01.17 3| #p - USsD 3,000 UsD 3,000 5.20% 102,462 USD100.51 99,051
US Bk Natl Assn Cincinnati Oh 96.03.12 3| #p - USD 2,750 usD 2,750 2.40% 87,685 USD 97.39 87,978
Virginia Elec + Pwr Co. 96.07.01 3| #p - UsD 2,600 USD 2,600 7.63% 94,724 USD103.91 88,753
Vodafone Group Plc New 97.01.30 | #p - USD 2,550 UsD 2,550 3.95% 84,060 USD 98.23 82,286
Wal Mart Cda Venture Corp. 95.05.01 | #p - USD 3,500 USD 3,500 5.58% 120,564 UsD100.30 115,320
Washington Mut Fin Corp. 95.05.15 3| #p - UsD 1,000 USD 1,000 6.25% 34,247 USD100.69 33,077
Washington Mut Inc. 96.01.15 3| #p - USD 4,500 USD 4,500 5.63% 155,532 USD100.87 149,116
Washington Post Co. 98.02.15 | #p - USD 3,000 USD 3,000 5.50% 104,513 UsD100.78 99,319
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Wells Fargo + Co. New 95.05.21 | #p - USD 3,500 USD 3,500 5.90% $ 121,448 USD100.58 $ 115,639
Westfield Cap Corp. Ltd 96.11.02 3| #p UsD 2,000 USD 2,000 4.00% 65,679 USD100.36 65,936
Wps Resources Corp. 98.11.01 | #p USD 1,000 UsD 1,000 7.00% 36,359 USD107.41 35,285
12,463,688 12,154,990
LEFELFTALRES
American Home Mtg Invt Tr 123.10.25 5| & UsD 411 UusD 411 4.56% 13,496 USD100.00 13,496
Americredit Automobile Rec Tr 98.06.08 3| #p UsD 1,024 USD 1,024 3.67% 33,953 USD 99.03 33,307
Americredit Automobile Rec Tr 98.01.06 1| #p USD 2,000 UsD 2,000 3.70% 65,689 USD 98.86 64,951
Americredit Automobile 99.05.06 3| #p USD 5,000 UsD 5,000 4.47% 164,240 USD 99.42 163,300
Receiva
Americredit Automobile 99.08.06 3| #p USD 5,000 UsD 5,000 2.84% 162,582 USD 97.88 160,760
Receivb
Atlantic City Elc Trns Fdg LLC 99.07.20 3| #p USD 684 USD 684 2.89% 22,344 USD 97.64 21,939
Banc Amer Coml Mtg Inc. 127.11.10 5| #p USD 4,533 USD 4,533 2.76% 146,585 USD 96.22 143,290
Banc Amer Mtg Secs Inc. 123.06.25 3| #p USD 4,000 USD 4,000 3.99% 132,385 USD 99.75 131,077
Bank Of Amer Lease Equip Tr 101.11.20 5| #p USD 2,969 UsD 2,969 3.61% 98,101 USD 98.75 96,315
Bear Stearns Alt A Tr 123.06.25 5|4y USD 958 USD 958 4.54% 31,481 USD100.01 31,483
Bear Stearns Arm Tr 124.07.25 5| #p USD 2,000 UsD 2,000 4.65% 63,963 USD 97.61 64,132
Bear Stearns Coml Mtf Secs Inc. 107.09.15 | #p USD 6,350 UsD 6,350 4.40% 208,598 USD100.00 208,598
California Infrastructure Dev 97.09.25 | #p USD 832 UusD 832 6.42% 28,376 USD100.76 27,549
Capital Auto Receivables Asset 97.04.15 3| #p USD 1,585 UsD 1,585 2.80% 52,168 USD 98.80 51,436
Capital One Auto Fin Tr 99.05.17 3| #p USD 2,650 UsD 2,650 4.32% 87,052 USD 98.58 85,815
Capital One Auto Fin Tr 99.03.15 | #p USD 3,000 USD 3,000 4.81% 98,548 UsSD 99.95 98,504
Capital One Multi Asset Execut 100.07.15 5| #p USD 5,000 UsD 5,000 3.65% 162,826 USD 97.25 159,733
Capital One Multi Asset Execut 100.02.15 | #p USD 4,000 USD 4,000 4.05% 130,543 USD 98.52 129,449
Capital One Multi Asset Execut 100.08.15 3| #p USD 3,000 USD 3,000 4.40% 98,532 USD 99.13 97,688
Capital One prime auto receiv 98.08.17 3| #p USD 2,800 UsD 2,800 4.32% 91,978 USD 99.31 91,348
Caterpillar Finl Asset Tr 98.01.26 1| #p USD 4,454 USD 4,454 3.13% 146,284 USD 98.56 144,210
Caterpillar Finl Asset Tr 99.06.25 1| #f USsD 8,300 USD 8,300 3.50% 270,000 USD 98.09 267,458
Cendant Rent Car Fdg Aesop 97.04.20 3| #p UsD11,650 UsD11,650 3.95% 381,910 USD 97.86 374,501
LLC
Centex Home Equity Ln Tr 110.11.25 5| #p USD 3,500 UsD 3,500 3.45% 114,960 USD 99.32 114,190
Cit Equip Coll Tr 97.09.20 3| #p USD 5,000 UsD 5,000 3.50% 164,225 USD 98.83 162,325
Citibank Cr Card Issuance Tr 98.08.24 1| #p UsD10,000 UsD10,000 3.20% 321,340 UsD 97.53 320,390
Citicorp Mtg Secs 122.03.25 5| #p UsD 1,017 usD 1,017 5.25% 33,672 USD 99.99 33,422
Cnh Equip Tr 97.10.15 3| #p USD 5,000 UsD 5,000 2.94% 164,238 USD 98.44 161,684
Comm 105.07.15 5| #p USD 1,383 UsD 1,383 4.44% 45,438 USD100.04 45,454
Credit Suisse First Boston Mtg 122.10.25 5| #p UsD 1,290 UsD 1,290 3.84% 42,584 USD 99.44 42,130
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Credit Suisse First Boston Mtg 113.06.25 5| #p UsD 1,480 USD 1,480 4.17% 48,614 USD 99.36 48,302
Cwabs Inc. 118.12.15 5| #p USD 637 USD 637 2.09% 20,889 USD 99.80 20,889
Cwabs Inc. 119.01.15 5| #p USD 2,005 USD 2,005 2.58% 65,862 USD100.08 65,914
Cwabs Inc. 123.09.25 5| #p USD 4,287 USD 4,287 2.69% 140,814 USD100.06 140,902
Cwalt Inc. 123.09.25 5| #p UsD 1,137 UsD 1,137 4.00% 37,560 USD 99.61 37,204
Cwmbs Inc. 122.02.25 5| #p UsD 1,237 USD 1,237 5.25% 41,217 USD 99.45 40,411
Daimlerchrysler Auto Tr 96.08.08 3| #p USD 1,265 USD 1,265 2.25% 41,415 USD 99.58 41,391
Daimlerchrysler Auto Tr 98.10.08 3| #p UsD 4,717 UsD 4,717 2.88% 154,700 USD 98.73 153,006
Deere John Owner Tr 101.05.15 | #p UsD 2,500 USD 2,500 4.16% 82,173 USD 98.39 80,803
Drive Auto Receivables Tr 102.06.17 5| #p UsD 3,200 USD 3,200 4.99% 105,118 USD100.42 105,564
Fifth Third Auto Tr 97.02.20 3| #p UsD 3,000 USD 3,000 3.19% 98,549 USD 99.20 97,765
First Horizon Abs Tr 123.10.25 5| #p UsD 999 USD 999 4.48% 32,820 USD100.20 32,887
First Union Lehman Bros Mtg  118.11.18 ¥|#p USD 2,523 USD 2,523 6.65% 89,024 UsD102.26 84,764
Tr
Ford Cr Auto Owner Tr 97.03.15 3| #p UsD10,910 UsSD10,910 2.93% 358,332 USD 98.89 354,404
Granite Mtgs Plc 133.09.20 5| #p USD 4,447 USD 4,447 4.05% 146,097 USD100.00 146,097
Gs Auto Ln Tr 96.11.15 3| #p UsD 1,933 USD 1,933 2.13% 62,378 USD 99.00 62,849
Harley Davidson Motorcycle Tr 98.03.15 | #p UsD 1,533 USD 1,533 2.31% 50,358 USD 98.83 49,770
Harley Davidson Motorcycle Tr 101.05.15 3| #p USD 6,000 USD 6,000 3.20% 197,060 USD 96.84 190,879
Hertz Vehicle Financing LLc 99.02.25 3| #p UsD 5,350 USD 5,350 4.93% 175,737 USD 99.99 175,737
Holmes Fing No 8 Plc 100.04.15 5| #p UsD 5,000 USD 5,000 1.00% 164,276 USD100.07 164,361
Household Automotive Tr 98.05.18 3| #p UsD 5,859 USD 5,859 4.39% 192,889 USD 99.72 191,941
Hsbc Automotive Tr 99.10.17 3| #p UsD 3,000 USD 3,000 4.80% 98,529 USD 99.78 98,334
Hyundai Auto Receivables Tr 100.08.15 | #p UsD 6,500 USD 6,500 3.46% 211,622 USD 97.39 207,953
Hyundai Auto Receivables Tr 98.11.16 3| #p UsD 3,250 USD 3,250 3.98% 106,758 USD 98.58 105,244
Hyundai Auto Receivables Tr 101.02.15 5| #p USD 4,000 USD 4,000 4.20% 131,375 USD 98.14 128,957
Impac Cmb Tr 124.02.25 5| & USD 638 USD 638 2.34% 20,948 UsSD100.00 20,948
Impac Cmb Tr 122.07.25 5|4y USD 534 USD 534 451% 17,556 USD100.02 17,549
Impac Secd Assets Corp. 123.12.25 5| #p UsSD 880 USD 880 1.80% 28,909 USD 99.98 28,902
Lb Ubs Coml Mtg Tr 116.09.15 5| #p USD 4,083 USD 4,083 3.33% 131,448 UsSD 96,85 129,916
Long Beach Accep Auto 98.06.15 1| #p UsD 2,500 USD 2,500 3.46% 82,991 USD 99.08 81,368
Receivab
Massachusetts Rrb Spl Purp Tr 99.09.15 3| # UsD 3,900 UsD 3,900 3.78% 128,101 USD 98.38 126,033
Mastr Asset Backed Secs Tr 123.12.25 5| #p UsD 206 USD 206 1.00% 6,760 USD100.02 6,760
Mastr Asset Backed Secs Tr 124.03.25 5| & UsD 3,500 UsD 3,500 4.38% 114,942 USD100.09 115,083
Mbna Master Cr Card Tr II 101.10.15 5| #p UsD 7,000 USsD 7,000 7.80% 266,356 USD111.69 256,825
Monumentl Global Fdg II 96.06.29 3| #p UsD 1,000 USD 1,000 3.18% 32,850 USD100.22 32,921
National City Auto Receivables 97.07.15 3| #p USD 928 UsD 928 2.11% 30,009 USD 98.72 30,096
Navistar Finl 2003 A Owner Tr 98.11.15 3| #p UsD 5,000 USD 5,000 2.24% 161,876 UsD 97.27 159,759
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Nissan Auto Receivables 96.10.15 | #p - UsD 7,000 USD 7,000 2.85% $ 229,937 USD 98.83 227,255
Onyx Accep Owner Tr 99.12.15 3| ¥ - UsD 5,000 UsD 5,000 2.94% 161,388 UsD 97.31 159,836
Pg+E Energy Recovery Fdg 100.06.25 3| #p - UsD 4,750 UsD 4,750 3.87% 156,005 USD 98.17 153,182

LLC
Providian Gateway Owner Tr 100.03.15 5| #p - UsD 2,200 UsD 2,200 1.33% 72,332 USD100.31 72,496
Providian Gateway Owner Tr 100.11.15 | #p - USD 4,000 USD 4,000 3.65% 131,133 USD 97.95 128,710
Reliant Energy Transition Bd 98.09.15 | #p - USD 4,796 USD 4,796 4.76% 163,357 USD 99.94 157,437
Residential Asset Mtg Prods 122.05.25 5| #p - UsD 2,703 uUsD 2,703 8.50% 97,453 USD105.63 93,793
Residential Asset Sec Mtg Pass 118.09.25 5| #p - UsD 3,000 UsD 3,000 3.79% 98,548 USD 98.28 96,856
Residential Asset Sec Mtg Pass 122.04.25 3| #p - USD 3,750 USD 3,750 5.01% 124,169 USD 98.77 121,671
Residential Fdg Mtg Secs I Inc. 122.05.25 5| #p - UsD 2,522 UsD 2,522 5.00% 83,762 USD 98.98 82,001
Residential Fdg Mtg Secs I Inc. 123.04.25 7| #p - USD 4,787 USsD 4,787 5.25% 158,234 USD 98.96 155,622
Revolving Home Equity Ln Tr 119.02.15 3| #p - USD 3,234 USD 3,234 2.83% 106,226 USD100.05 106,276
Sequoia Mtg Tr 124.01.20 5| #p - UsD 1,209 UsD 1,209 3.93% 39,717 USD100.00 39,717
Sequoia Mtg Tr 122.07.20 5| #p - UsD 1,451 UsD 1,451 4.18% 47,648 USD100.22 47,780
Sequoia Mtg Tr 123.11.20 5| #p - UsD 1,070 UsD 1,070 4.69% 35,136 USD100.00 35,136
Structured Adj Rate Mtg Ln Tr 123.11.30 5| #p - UsD 2,020 UsD 2,020 5.02% 67,622 USD 99.64 66,103
Structured Adj Rate Mtg Ln Tr 124.02.25 5| & - UusD 739 usD 739 5.14% 24,520 USD 99.45 24,137
Structured Asset Invt Ln Tr 123.08.25 3| #p - UsD 855 USD 855 4.42% 28,114 USD100.06 28,101
Toyota Auto Receivables 2003 B 99.01.15 | #p - USD 5,000 UsD 5,000 2.79% 163,249 USD 97.84 160,708
Triad Auto Receivables Tr 98.08.12 1| #p - UsD 3,311 UsD 3,311 3.24% 109,691 USD 99.28 107,991
Tw Hotel Fdg 2005 LLC 110.1.15 3| # - USD 8,200 USD 8,200 1.00% 269,280 USD 99.97 269,280
Txu Elec Delivery Transition 100.11.15 5| #p - USD 3,082 USD 3,082 3.52% 101,919 USD 97.46 98,668
Usaa Auto Owner Tr 99.10.15 | #p - USD 3,800 UsD 3,800 2.67% 122,148 USD 96.89 120,949
Wachovia Auto Owner Tr 96.04.20 3| #p - UsD 38 UsD 38 2.49% 1,236 USD 99.92 1,235
Wachovia Auto Owner Tr 97.06.20 3| #p - USD 5,000 UsD 5,000 3.19% 164,229 USD 99.11 162,787
Washington Mut Mtg Secs 122.05.25 5| #p - USD 4,084 USD 4,084 4.55% 133,611 USD 98.58 132,255

Corp.
Wells Fargo Finl Auto Owner 97.05.15 3| #p - USD 5,300 UsD 5,300 4.09% 174,075 USD 99.41 173,071

Tr
Wells Fargo Mtg Bkd Secs 124.10.25 3| #p - USD 3,648 USD 3,648 4.98% 120,260 USD 99.57 119,318
Wf{s Financial Owner Trust 99.08.20 3| #p - USD 4,126 USD 4,126 3.11% 135,762 USD 98.61 133,660
Wfs Finl 99.12.20 3| #p - UsD 1,332 UsD 1,332 2.48% 43,061 USD 98.14 42,958
Wfs Finl 2004 2 Owner Tr 100.11.21 | #p - USD 5,000 USD 5,000 3.54% 164,038 UsD 98.09 161,119
Wfs Finl 2004 4 Owner Tr 98.09.17 | #p - USD 5,400 USD 5,400 2.98% 177,367 USD 98.52 174,757
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Wis Finl 2005 2 Owner Tr 101.11.17 5| & - USD 2,250 USD 2,250 4.57% $ 73,909 USD 99.08 $ 73,231
Whole Auto Ln Tr 99.03.15 | #p - UsD 2,000 USD 2,000 2.58% 64,199 USD 98.41 64,654
Whole Auto Ln Tr 97.06.15 3| #p - USD 4,000 USD 4,000 2.96% 131,392 USD 98.52 129,450
Whole Auto Ln Tr 100.03.15 | #p - USD 3,000 USD 3,000 3.26% 98,536 USD 97.58 96,164
World Omni Auto Receivables 99.11.15 3 #p - USD 6,000 USD 6,000 2.87% 195,883 UsD 97.31 191,804
Tr
11,724,149 11,582,590
FEAE
FELUE XA & - 134,906 $ - $1,956,175 - 1,956,175 $ 14.86 2,004,862
tedm o HFEAE - 62,009 - 908,656 - 908,656 15.05 933,430
temd- FXAE - 63,131 - 856,359 - 856,359 13.87 875,416
MEFREHAE - 69,303 - 771,617 - 771,617 11.43 792,068
FEEEFEAL - 55,063 - 762,771 - 762,771 14.14 778,482
P rTIRREAL - 3,764 - 600,000 - 600,000 162.28 610,864
FEUFEF XA 4 - 18,235 - 200,000 - 200,000 11.18 203,860
6,055,578 6,198,982
¥ /;‘i o i
United States Treas Nts 97.11.15 3| # - UsD47,715 usD47,715 2.25%~4.38% 1,560,915 USD 98.99 1,551,616
9B LiFY T 95.04.15 | #p - $ 300,000 $ 300,000 1.28% 300,472 USD 99.92 300,563
Kreditanstalt Fur Wiederaufbau 96.03.01 | #p - USD 7,000 USD 7,000 2.70% 226,031 UsSD 97.70 224,663
2,087,418 2,076,842
tEFEF2ZEPE L
Canadian Imperial Bk 97.05.27 3| ¥ - USD 3,000 USD 3,000 4.45% 99,038 USD100.50 99,038
Washington Mutual 96.02.28 1| #p - UsD 3,000 USD 3,000 4.44% 98,550 USD100.00 98,550
Canadian Imperial Bk 96.08.23 1| #p - USD 2,000 USD 2,000 4.43% 65,661 USD 99.94 65,661
263,249 263,249
SSGA Cash Mgmt Global - - - UsD 7,936 - 260,686 - 260,686
Offshore
(E=xT)
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AEA4 et 2L p
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ATI Technologies, Inc. $ 5,358,269
Marvell Semiconductor, Inc. 2,379,923
RETFEPF A F 2,348,627
Cambridge Silicon Radio Ltd. 1,379,565
Analog Devices Bv 1,346,618
STMicroelectronics 1,327,990
FHFRELEF AP 1,235,580
FRETHPF AT 908,888
His (5= ) 4,306,358
20,591,818
4S5 PR ( 976,344 )
B4R 5 AT (___4,269,969)
$ 15,345,505
M- AP ARE NP ARG AT o
S AP AR - E 2 ofctER S 296,885 4 Ao A P e A
F B R E o
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Ry o e $1,226,242
LRSS NN 696,793
2 (32) 480,894

$ 2,403,929
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Pt T oot oaT M A
E (i
IE p & EETEED)
R $ 2,768,575 $ 4,736,706
o o& 12,407,286 22,446,915
RO 1,700,314 1,793,977
Foalz R 786,772 844,551
17,662,947 $ 29,822,149
RGPS (o) (__1,404,992)
$16,257,955
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i 1 fLic $ 395,366
T B 318,659
s TR frx 277 469
AR 5 151,283
His (31o) 112,002
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PR TRAE R AP
LHRF RSP

SE4 e E- - pItoztoogp

Pom A = Kf::ﬁz;‘_-$ FoAGrp K
R AT R R E A
AR B AP HEG A
Ed 4 & o & 3 # deo A # )3 # °» oM AT R )T OE B L A & ki
B Pl (Fn) 4 oMk (Fn) & oMk (Fn) & ki BOF o H & ERRAEE Rk (FR) #FR% 4 ¥ )
987,968 $ 23,778,997 - $ - - $ - $ 133815 $ - $ - $ - 987,968 100 $ 23,912,812 $ - $ 23,912,812
4 - 8,113,511 - 2,992,405 - - ( 1,667,060) - - - - 100 9,438,856 - 9,438,856
2 RhAERP 409,532 5,401,982 28,359 - - - ( 44,723 ) 62,488 - - 437,891 27 5,419,747 2510 (3x- ) 10,991,064
SSMC 382 3,290,888 - - - - 924,312 - - - 382 32 4,215,200 - 4,215,200
TSMC Partners 300 3,908,356 - - - - 172,089 10,721 - - 300 100 4,091,166 - 4,091,166
AEF P 11,000 502,242 - - - - 610,833 - - 677,111 11,000 100 1,790,186 - 1,790,186
Emerging Alliance - 823,232 - 78,117 - - ( 50,815) - - - - 99 850,534 - 850,534
VTAFII - 329,968 - 322,097 - - ( 9,586 ) - - - - 98 642,479 - 642,479
39,040 391,626 1,107 - - - 52,411 ( 1,804) - - 40,147 46 442,233 - 465,258
6 102,572 - - - - ( 7,623) - - - 6 100 94,949 - 94,949
- 50,570 - - - - 27,569 - - - - 36 78,139 - 536,703
- 49,823 - - - - 27,592 - - - - 36 77,415 - 536,926
- 25,439 - - - - ( 2,352) - - - - 100 23,087 - 23,087
5,100 59,116 - - ( 5100) ( 64,493 ) 5,377 - - - - - - - -
46,828,322 3,392,619 ( 64,493 ) 171,839 71,405 - 677,111 51,076,803 57,589,220
TSP 16,783 193,584 - - - - - - - - 16,783 10 193,584 - 295,606
FApRARL P 10,500 105,000 - - - - - - - - 10,500 7 105,000 - 186,387
THAAIERF P 8,392 83,916 - - - - - - - - 8,392 10 83,916 - 46,801
R ERT 27 5,000 50,000 - - - - - - - - 5,000 1 50,000 - 49,947
ERAFHRT 2P 5,000 50,000 - - ( 1,000) ( 10,000 ) - - - - 4,000 2 40,000 - 43,645
482,500 - ( 10,000 ) - - - - 472,500 622,386
& &
Horizon Venture Fund I, L.P. - 246,485 - 33,694 - - - - - - - - 280,179 - 280,179
Crimson Asia Capital Ltd., - 43,649 - 14,842 - ( 3,680) - - - - - - 54,811 - 54,811
LP.
290,134 48,536 ( 3,680) - - - - 334,990 334,990
P FERT
FR i
9B LT - 3,893,827 - - - - - - 4,783 - - - 3,898,610 - 3,896,739
94 & i v~ - - - 2,548,689 - - - - 288 - - - 2,548,977 - 2,544,964
93 & i - - 2,349,573 - - - - - - 400 - - - 2,349,973 - 2,349,857
937 - - 620,000 - - - - - - - - - - 620,000 - 618,160
9L & e = - - - 360,610 - - - - ( 4,674) - - - 355,936 - 354,832
91 & i 7 2 - - - 149,440 - - - - 1 - - - 149,441 - 149,256
924 Y4 - 3,397,081 - - - ( __3,389,000) - - ( 8,081) - - - - - -
10,260,481 3,058,739 ( __3,389,000) - - ( 7,283) - 9,922,937 9,913,808
- 915,276 - 2,967,680 - ( 600,000 ) - - ( 19,608 ) - - - 3,263,348 - 3,263,232
- 407,526 - 1,883,901 - ( 132,000 ) - - ( 8,585) - - - 2,150,842 - 2,152,156
- 2,978,804 - - - ( 1,890,000) - - ( 78,272 ) - - - 1,010,532 - 1,010,657
- - - 791,599 - - - - 364 - - - 791,963 - 791,771
- - - 706,066 - - - - ( 630) - - - 705,436 - 704,878
- - - 300,028 - - - - ( 2) - - - 300,026 - 300,001
- 405,485 - - - ( 132,000 ) - - ( 4,630) - - - 268,855 - 270,086
- 202,595 - - - ( 66,000 ) - - ( 2,226) - - - 134,369 - 137,529
4,909,686 6,649,274 (__2,820,000) - - ( 113,589) - 8,625,371 8,630,310
A LT - 10,521,740 - 3,888,620 - (__4,183,360) - - - - - - 10,227,000 - 9,935,128 &
& * $ 73,292,863 $ 17,037,788 ($.10470,533) $ 171,839 $ 71,405 (% 120872) $ 677111 $ 80,659,601 $ 87,025,842
R L R R A L
s FRAERREEZRVNLATHE - AL F R LAARFT 2R LR -
A ] iiél‘ﬁﬁﬁ;‘liﬁ";iﬁﬁ °
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EEETIE PN A e
* # 3 % #
78 BOoE A A I Hh (RU) M8 R Eal (i-) & R & I
& ~
= A ¥ $ 84,299,167 $ 6,491,802  ($ 32,486) $ 11,139 $ 90,769,622
BX B 390,719,215 75,054,245  ( 3913,339) ( 2,009,348) 459,850,773
FEN KA 7,041,132 873943  ( 54,774)  ( 10,266) 7,850,035
482,059,514 $ 82,419,990  ($_4,000,599) ($_ 2,008,475) 558,470,430
AN ﬁ;fﬁ— %i'.
L 35,546,918 $ 7378967 (% 30,270)  $ 6,911 42,902,526
WEXA 259,782,721 56,185,616  (  3,489,259) (  1,852,761) 310,626,317
PEN KA 4,676,562 1,043214  ( 54,350) 2,440) 5,662,986
300,006,201 $ 64,607,797  ($ 3,573,879) ($_1,848,290) 359,191,829
FHAEEE ARIAR 45923087  ($.31,056,055) $ - $ - 14,867,032
$227,976,400 $214,145,633
- A ER FPRATFAELEAHEIREFTAZ E 68 F 4
R I AN
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o g o H oo 3F 5% A
7% 3 £ A A 3 > E R OB ~ E R i - #r & 75 IES
FiiES £ $ 6,534,899 $ - ($1,549,093) $ 4,985,806 PR I b S A R = F 1 57 ]
TR 2,160,636 886,615 ( 1,423,975) 1,623,276 oz & T IofE
Hiw () 149,609 - ( 77,547) 72,062 BIE N PEFEDF S LN EFEF 2T 5
Fitk
$8,845,144 $ 886,615 ($3,050,615) $ 6,681,144

LR PR AREAPPAET A LT -
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$ 589,095
436,089
7,026,922

$ 8,052,106
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$ 1,935,848
1,930,361
639,277
447,613
422,018

_ 2,839,877
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APPLIED MATERIALS ASIA /PACIFIC LTD.
ASML HONG KONG LTD.

ASYST SHINKO INC.

TOKYO ELECTRON LTD.

DAINIPPON SCREEN MFG. CO. LTD.
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$ 1,643,155
1,004,873
856,425
813,575
540,097
4,001,105

$ 8,859,230
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pmik L=
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[ B 4 e £ = B o oF 7oy EARALEE e F () F OF R OAFRAEHF O E KR R
Rp v gEbmfd i
—z =) P RIREE A 89.12.04~12.15 & # i 4, - = 5.36 4,500,000 4,500,000 4,500,000 E
PN S AN
-0 #E < R R 91.01.10~01.22 = # it i - = 2.60 2,500,000 2,500,000 2,500,000 E
—z #E < 91.01.10~01.24 = # it i - = 2.75 8,000,000 8,000,000 8,000,000 E
- #E RN i 91.01.10~01.24 = # it i - = 3.00 4,500,000 4,500,000 4,500,000 E
15,000,000 15,000,000 15,000,000

$ 19,500,000 $ 19,500,000 $ 19,500,000
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PR 5,348,304 $ 442 $ 236,186,805
£ % 54,729 2733 14,959,340
M TR 273,683 53.7 14,688,340
E: I 4,480,579

£ 270,315,064
RSN (__5,726,700)
B e~ E 4 $ 264,588,364
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£ 47 Jupd $ 808,722

dol AR 16,656,210

oL E AR ( 1,700,314)

wErEg 2Ly ( 3,621,080)

F K ( 1,226)

# s ( 322)

12,141,990

B 2,782,139

wWig p 121,128,672

B > & 136,052,801

doot E A A 10,713,178

FoERAENS ( 12,407,286)

HAHe R Ay ER ( 5,594,004 )

OB ( 1,095,553

# s ( 178,804 )

B g A 127,490,332

ol EAHEA R 3,229,417

i R 22,707,773

FoERES & ( 2,768,575)

HAHe Ry 2y ER ( 1,778,906

F R ( 200,336)

148,679,705

# & 664,610

$ 149,344,315
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=R $ 6,057,813 $ 43,072 $ 71,026
FEE ApM P 2,489,314 1,647,520 398,569
EC 1,997,115 1,030,097 4,584
BB 1,628,947 243,734 20,804
38 ik 391,284 1,163,859 48,353
B 314,903 382,235 392
£ F % 4,118 192 142,124
A+ 7 209 3,394 95,228
- A - 502,008 -
i & - - 464,813
e () 512,098 2,468,900 103,520

$13,395,801 $ 7,485,011 $ 1,349,413
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