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(2) ( 21 3 19 )
30
¢ ( A () () () () ()

1|PROC&GAMBLE- ESOP 9.360 2021 1|1 895,1730123)89, 109, 1558.28B2/ 351, 149, 741110, 82(3, 845 1
2 |1TI ME WARNER COS 9.11252013 1 |15 1,000, 00D04 15,041, 34@.0600 671, 056, 7T701®0I10, 86|12, 6B 6
3INSTAR 8.0/002010 2 |15 895,/000104,)21932,684.1024 |23 932,934.@%,92%,521%2
4 [PACI FI C BELL 7.2/502027 11| 1 1,000/, 00BB9./193 899, 3%2.20.(78 907,862. 80,508, 9D446
5|{PLUM CREEK TI MBE|R 5.8|752015 11 15 1,000[/,00B2./189 828,904 .990.146 844, 633. 480, 414, 22328
6 |[KEY BANK NA 5.450 2016 3|3 1,000/, 00B1.|57 815,730.®8®.66 836, 680. B0, 647, 5B526
7 INORFOLK SOUTHERN 7.71002017 5 |15 750,]/000108,)41813,0%90.10004./46 835,98%80. 80,580, 12226
8 INEWS AMERI CA HLD 9.5/002024 7 |15 750,]/000109)62822,1%92.189 2|51 828, 828.9D,890, 824214
9 |FEDEX CORP 9.6/502012 6 |15 750,]/000108,)02810,187.19 /07 818, 047.59@,851,5®2821
10JMORGAN STANLEY 4. 7150 2014 4|1 1,000, 00006./103 760, 372.7D.122 772,26¢8. 7@, 438, 97909
11Kl NDER MORGAN EN|ER 7.11252012 3 15 750,]/000102)24766,815.10@® |79 770, 977.59@,314,521009
12L1I TTON I NDUSTRI E|S 8. 0002009 10|15 750,]/000102,)08765,602.102 /44 768, 307.94,057, 15608
13PLAI NS ALL AMER 7.7/502012 10|15 750,]/000100,)57754,326.100 /18 758,89%90. 3, 149, 483405
14HUNTI NGTON NATL |[BANK 5.5/002016 2 |15 1,000/, 0068./190 689, 030.PD0.61 706, 120. BB, 062, 9D69%91
15COX COMMUNI CATI ON 7.8752009 8 (15 700,|/000101f125708,103.12M0/]83 705,86¢9. 38,038, 78091
1gCENTEX CORP 7.8/75 2011 2|1 750,/00092.|/00 690, 000.9®./100 697,500. 60, 232, 0258%9
17CANADI AN NATL RE|S 6.0/002016 8 |15 750,]/00090.185 681, 437.92.160 694,5%7. %55, 948, 3D9%8
18§SABMI LLER PLC 6.5/00 2016 7|1 750,|/00089.188 674, 122.%D.|]70 687, 787. 566, 29%, 8B.786
19COMPASS BANK 5.5/00 2020 4|1 1,000, 00m4.134 643, 420.®8®.|53 665, 360. 6@, 134, 0080
20PRUDENTI AL HLD 8.6/952023 12|18 750,/00084.172 635, 460.9®.|74 650,610.6@, 712, 2D776
21JAMERENENERGY GEN 8.3502010 11| 1 600,/000107)]36644,210.198 |55 645, 305. 2,200, 9274
22ENERGY EAST CORP 6.7/502012 6 |15 650,/00097.]/05 630,877.92.168 634, 974. 831, 20%, 16972
23SOUTHERN POWER C|O 6.2/502012 7 |15 615,/000100,)69619,276.1071 /39 623,564. 549, 10%, 3769
24T RANSATLANTI C HL|D 5.7/502015 12|14 1,000/, 0069.|137 593, 796.60.146 604, 669. 3B, 284, 046 3
285SCI ENCE APPLI 6.2/50 2012 7|1 570,|/000101(19576,822.19® |55 584,586. 56, 348, 273%8
2gMCDONALD"'S CORP 6. 300 2038 3|1 600,/00099.|150 597,000.9D.|135 584, 100. 66, 301, 3D9%8
27COMERI CA BANK 8.3|/752024 7 |15 711,]00079.]149 565,202.8@&4.|167 573,577.9%,287, 17¥5%5
28METLI FE | NC 6.3/752034 6 |15 750,]/000 72.167 545, 092.B4.|137 557,835.9%53, 769, 8D2%1
29HARTFORD FI NL 7.3002015 11| 1 810,/00071.]1128 576,59%90.e®.|127 553,0%1.853, 308, 66349
3QMI DAMERI CAN FUND 6.7/50 2011 3|1 525,]/000104,)28547,509.198 |55 548, 88%9. 2, 907, 42248
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21 19
1
1 18 2 15 7,198 7,227 1.00|37 1.00|77
2 18 8 15 8,144 8,177 0.97/06 0.97|46
3 19 2 15 7,999 8,081 1.02/07 1.02(47
4 19 8 15 6, 526 6, 593 0.9829 0.98[69
5 20 2 15 5,540 5,565 0.89/67 0.90|07
6 20 8 15 5,123 5,147 0.8548 0.85(88
7 21 2 16 3,500 3,522 0.6339 0.63(79
20 3 5,061 — 0. 82|54 —
20 4 5,172 — 0. 84|61 —
20 5 5,177 — 0. 85|09 —
20 6 5,188 — 0. 84|76 —
20 7 5,048 — 0. 83|75 —
20 8 5,114 — 0. 85|59 —
20 9 4,550 — 0. 77|31 —
20 10 3,805 — 0.67|12 —
20 11 3,643 — 0. 64|85 —
20 12 3,476 — 0.62/59 —
21 1 3,412 — 0.6161 —
21 2 3,664 — 0. 66|56 —
21 3 19 3,555 — 0. 64|71 —
1
1 0.0370
2 0.0240
3 0.0240
4 0.0240
5 0.0240
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(1)

( 20 8 15 ) ( 21 2 16 )
27,328,175 8,861,827
41,566,336 41,789,513

4,984,943,882 3,378,896,189
18,825,681
99,229,527 78,120,320
774,182
1,067,269 2,417,392
5,154,909,371 3,528,910,922
5,154,909,371 3,528,910,922
124,000 303,000
23,973,001 22,088,259
1,705,000 1,899,900
270,785 190,848
5,596,219 3,044,197
22,554 15,892
31,691,649 28,442,096
31,691,649 28,442,096
5,993,272,841 5,522,064,818
870,055,119 2,021,595,992
5,123,217,722 3,500,468,826
5,123,217,722 3,500,468,826

5,154,909,371

3,528,910,922
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@)

( 20 2 16 20 8 16
20 8 15 ) 21 2 16 )

173,857,866 145,855,962
336,786,206 503,677,653
84,718,360 758,612,046
1,653,417 1,350,123
76,556,563 1,115,083,614
1,624,968 1,276,087
33,582,599 26,372,582
493,812 401,687
35,701,379 28,050,356
112,257,942 1,143,133,970
112,257,942 1,143,133,970
112,257,942 1,143,133,970
252,338 15,154,310
638,393,453 870,055,119
53,667,262 120,780,784
53,667,262 120,780,784
27,414,578 8,675,512
27,414,578 8,675,512
145,908,746 135,666,485
870,055,119 2,021,595,992
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2 16 20 8 16
8 15 21 2 16
20 8 16 21| 2
16
20 8 15 21 2 16
5,993,272| 841 5,522,064/ 818
870,055, 119 2,021,595| 992
0.8548 0.6339
(8,548 (6,339] )
20 16 20 8 16
20 8 15 21 2 16
( ) ( )
10,312,601 8,084, 365
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6,179,252,2009 5,993,272,841
170, 793,98323 34,036, 538
356, 772, 8§91 505,244,361
20 16 20 15
4,984,943} 882 106, 095,976
4,984,943} 882 106, 095,976
20 16 21 16
3,378,896 189 42,485, 8427
3,378,896 189 42,485, 427
20 2 16 20 8 16
20 8 15 21 2 16
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20 2 16 20 8 15
20 8 15
1
21,858,000 — 21,982,000124,|000
21,858,000 — 21,982,000124,|000
21,8543,000 — 21,982,000124,|000
20 8 16 21 2 16
21 2 16
1
27,192,000 — 27,49%,000303,|000
27,192,000 — 27,49%,000303,|000
27,192,000 — 27,49%,000303,|000

(1)

(2)
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21 2 16
AMER CAP STRAEG 6. 85%000, 000. 00350, 000. 00
AMERENENERGY GEN 8. 360, 000. 00 646,5839. 96
AMERI PRI SE FI N [5.65%500, 000. 00 419, 315.5%
ANADARKO PETRO |6. 45%750, 000. 00 596, 002.590
ASSURANT I NC 6.|75% 652, 000.00 396, 794.16¢
AT&T I NC 6. 5% 500, 000.00 489,360.060
AT&T WI RELESS 8. 125%500, 000. 00 551, 635. 00
CANADI AN NATL RES 6.0%0, 000.00 678, 617.85
CAPI TAL ONE FINL 6.1%000, 000. 00 504, 868.00
CENTEX CORP 7. 8|75% 750, 000.00 729, 375.0090
COMERI CA BANK 8. 375%711,000.00 601, 598. 48
COMPASS BANK 5.(5% 1,000,000.00684, 700.0090
CONAGRA FOODS INC 7.882%000.00 507, 773.88
CORN PRODUCTS I|INTL 8586%000. 00 505, 29%90.0090
COX COMMUNI CATI|ION 7.806%000. 00 706, 708. 572
DUKE CAPI TAL LL|IC 7.5%00,000.00 504,606. 15
ENERGY EAST CORP 6.76%0, 000.00 630, 469.51
FEDEX CORP 9. 65|% 750, 000.00 830, 706. 67
GOLDMAN SACHS 6/. 875%450, 000.00 464, 232.28
GOODRI CH CORP 6. 8% 500, 000.00 515, 870.0090
HANSON PLC 6. 12|/5% 1,000,000.00430,460.0090
HARTFORD FI NL 7. 3% 810, 000.00 665,504. 190
HRPT PROPERTIES 6. 4%750, 000.00 498, 2%5.0090
HUNTI NGTON NATLl BANK506@, 00. 00779, 880. 00
I STAR FI NANCI AL| 5. 7%600, 000. 00 209, 250. 00
I STAR FI NANCI AL| FLOAZ00,000. 00 357, 000.00
KANEB PIPE LI NE OP 752Z6%000.00 517, 7%8.89
KEY BANK NA 5. 4(5% 1,000, (000. 00855, 340.060
KI NDER MORGAN ENER7.126%000. 00 777, 277.590
LI TTON | NDUSTRI|IES 8. 0%0, 000. 00 768, 276.99
MBI A I NC 6. 4% 925,000.00 286,87T9.590
MCDONALD'S CORP 6. 3%600, 000.00 618, 924.0090
MERRI LL LYNCH 6. 05% 750, 000.00 651, 642. 82
METLI FE I NC 6. 3[75% 750, 000.00 690, 843.690
MI DAMERI CAN FUND 6. 75%5, 000. 00 546, 942. 4%¢p
MORGAN STANLEY |4. 75%, 000, 000. 00857, 960. 0090
NATI ONAL CITY BANK 742%3%000.00 463, 463.01

37/76
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NATI ONWI DE MUTUAL 6.8%0, 000. 00 456, 314. 99
NEWS AMERI CA HL|D 9.5%50, 000.00 821, 686. 95
NORFOLK SOUTHERN 7.7%50, 000.00 816, 870. 00
NORFOLK SOUTHERN 8.686@, 000. 00 523, 042. 35
NSTAR 8. 0% 895,000.00 935, 192. 1%
PACIFIC BELL 7./25% 1,000, 000. 00978, 110. 00
PLAI NS ALL AMER 6.65%50, 000. 00 188, 932. 50
PLAI NS ALL AMER 7.75%50,000.00 755, 493. 29
PLUM CREEK TIMBER 51806, 000.00827,010. 0
PROC&GAMBLE-ESOP 9.38%5, 730. 001, 113, $56. 56
PROCTER & GAMBL|E 5.5800, 000. 00 400, 000. 00
PROGRESS ENERGY I NC Z223%000.00 438, 077.290
PROLOGIS 5.62509 500,000.00 258, 108. 80
PROLOGIS 6.62509 500,000.00 282,500. 00
PRUDENTI AL HLD [8.695%50, 000. 00 742, 125. 00
REGENCY CENTERS| 7.95%00, 000. 00 466, 205. 35
ROGERS CABLE INC 7.8%36@, 000.00 529, 375. 00
SABMILLER PLC 6.5% 750,000.00 674,527.50
SCI ENCE APPLI 6/.25% 570,000.00 582, 488. 790
SOUTHERN POWER |[CO 6.@5%, 000.00 619, 542. 26
TI ME WARNER COS| 9.125@00, 0 00. 010, 058, 330. p0O
TI ME WARNER ENT| 8.37580,000.00 519, 621. 80
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