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€))
(1) 17 2 14
(2) 17 2 14
IALEXANDRIA RE EQ (ARE) 8.375 SERIES C 45,000 1,197,000.00
IAPARTMENT INVEST (AIV) 7.75 SERIES U 146,900 3,706,287.00
IAPARTMENT INVEST (AIV) 7.8750 Series 216,400 5,518,200.00
IAPARTMENT INVEST (AlV) 8.00 SERIES V 44,500 1,136,975.00
IAPARTMENT INVEST (AIV) 8.0000 SERIES T 131,600 3,350,536.00
IASSOCIATED ESTATES REALTY CP 122,600 1,211,288.00
BEDFORD PROP INV (BED) 7.6250 SERIES 90,000 2,291,400.00
BRANDYWINE RLTY (BDN) 7.5000 SERIES C 15,000 387,000.00
CAP AUTOMOTIVE(CARS) 7.5000 SERIES A 110,900 2,789,135.00
CBL & ASSOC PROP (CBL) 7.375 SERIES D 305,000 7,753,100.00
COLONIAL PROPERTIES TRUST 130,700 4,946,995.00
COMMERCIAL NET LEASE REALTY 85,300 1,726,472.00
CORP OFFICE PROP (OFC) 7.5000 SERIES H 1,700 43,537.00
COUSINS PROPERTY(CUZ) 7.500 Series B 256,000 6,592,000.00
DIGITAL REALTY (DLR) 8.5000 Series A 200,000 5,000,000.00
ENTERTAINMENT PR (EPR) 7.75 SERIES B 178,800 4,561,188.00
EQUITY OFFICE PROPERTIES TR 105,100 3,196,091.00
FIRST INDUSTRIAL REALTY TR 170,400 7,167,024.00
GABLES RESIDENTIAL TRUST 86,500 3,056,910.00
GLENBOROUGH REALTY TRUST INC 210,600 4,209,894.00
GLIMCHER REALTY (GRT) 8.1250 SERIES G 195,400 5,080,400.00
GLIMCHER REALTY TRUST 280,100 7,635,526.00
HEALTH CARE REIT (HCN) 7.6250 Series F 150,000 3,877,500.00
HEALTH CARE REIT (HCN) 7.8750 SERIES D 40,000 1,048,400.00
HEALTH CARE REIT INC 56,400 1,942,980.00
HEALTHCARE REALTY TRUST INC 79,000 2,955,390.00
HERITAGE PROPERTY INVESTMENT 88,600 2,796,216.00
HERSHA HOSPITALITY TRUST 16,300 182,886.00
HRPT PROPERTIES TRUST 191,400 2,415,468.00
INNKEEPERS USA (KPA) 8.0000 SERIES C 89,800 2,352,760.00
KILROY REALTY (KRC) 7.5000 SERIES F 257,300 6,625,475.00
KILROY REALTY (KRC) 7.8000 SERIES E 15,000 384,300.00
KRAMONT RLTY TR (KRT) 8.2500 SERIES E 200,000 5,082,000.00
LASALLE HOTEL (LHO) 8.3750 SERIES B 10,600 288,320.00
LEXINGTON CORPORATE PPTYS TR 56,300 1,241,415.00
LTC PROPERTIES (LTC) 8.0000 SERIES F 81,000 2,097,090.00
MAGUIRE PROPS (MPG) 7.625 SERIES A 131,700 3,384,690.00
MID-AMERICA APT (MAA) 8.3000 SERIES H 48,700 1,279,836.00
OMEGA HEALTHCARE (OHI) 8.3750 SERIES D 18,000 464,580.00
OMEGA HEALTHCARE INVESTORS 180,700 2,065,401.00
PS BUSINESS PARK (PSB) 6.8750 SERIES | 7,300 182,135.00
PS BUSINESS PARK (PSB) 7.0000 SERIES H 65,000 1,632,800.00
PS BUSINESS PARK(PSB) 7.6000 SERIES L 30,000 781,500.00
SENIOR HOUSING PROP TRUST 438,600 8,004,450.00
SL GREEN REALTY (SLG) 7.6250 SERIES C 5,000 131,000.00
SL GREEN REALTY (SLG) 7.8750 SERIES D 46,600 1,220,920.00
TAUBMAN CENTERS (TCO) 8.00 SERIES G 173,000 4,515,300.00
US RESTAURANT PROPERTIES 454,600 7,805,482.00
WINSTON HOTELS (WXH) 8.0000 SERIES B 49,300 1,281,800.00
49 6,108,700 148,597,052.00
(15,647,269,575)
94.2 100
15,647,269,575
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28

44
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1
18,958,015,420
667,909,560
) 18,290,105,860
18,311,699,448
( ) 0.9988
2
) () () 1O
1 US RESTAURANT PROPERTIES 494,600( 1,798.43| 889,503,821| 1,814.09| 897,252,277(4.90
2 CBL & ASSOC PROP (CBL) 7.375 SERIES D 335,000| 2,662.95| 892,091,109| 2,670.87| 894,741,450(4.89
3 SENIOR HOUSING PROP TRUST 438,600( 1,911.50| 838,386,093| 1,910.45| 837,926,703(4.58
4 GLIMCHER REALTY TRUST 295,100( 2,845.01| 839,563,580( 2,748.37| 811,046,229(4.43
5 APARTMENT INVEST (AIV) 7.8750 Series 281,400| 2,673.01| 752,186,644| 2,655.15| 747,161,742(4.08
6 KILROY REALTY (KRC) 7.5000 SERIES F 257,300| 2,697.05| 693,952,251| 2,697.05| 693,952,251|3.79
7 COUSINS PROPERTY(CUZ) 7.500 Series B 256,000( 2,697.05| 690,446,080( 2,702.29| 691,786,752(3.78
8 GLENBOROUGH REALTY TRUST INC 311,600( 2,088.39| 650,744,128| 2,082.23| 648,823,241|3.54
9 COLONIAL PROPERTIES TRUST 163,200| 3,952.65| 645,072,795| 3,877.47| 632,803,887|3.45
10 GLIMCHER REALTY (GRT) 8.1250 SERIES G 232,400( 2,724.90| 633,268,514| 2,707.52| 629,229,739(3.44
11 FIRST INDUSTRIAL REALTY TR 135,400| 4,405.36| 596,486,339| 4,369.75| 591,664,529|3.23
12 KRAMONT RLTY TR (KRT) 8.2500 SERIES E 200,000( 2,661.44| 532,288,680( 2,676.10| 535,221,400(2.92
13 DIGITAL REALTY (DLR) 8.5000 Series A 200,000| 2,618.50| 523,700,000| 2,618.50( 523,700,000|2.86
14 ENTERTAINMENT PR (EPR) 7.75 SERIES B 179,000| 2,671.95| 478,280,336| 2,691.81| 481,835,422|2.63
15 TAUBMAN CENTERS (TCO) 8.00 SERIES G 173,000| 2,733.71| 472,932,522| 2,712.76| 469,308,518|2.56
16 GABLES RESIDENTIAL TRUST 121,500| 3,690.16| 448,355,443| 3,692.08| 448,588,327|2.45
17 HERITAGE PROPERTY INVESTMENT 128,600| 3,287.26| 422,741,951| 3,261.60( 419,442,222|2.29
18 APARTMENT INVEST (AlV) 7.75 SERIES U 157,900| 2,642.73| 417,288,035| 2,631.06| 415,445,763|2.27
19 HEALTH CARE REIT (HCN) 7.6250 Series F 150,000| 2,707.52| 406,129,350| 2,686.58| 402,987,150(2.20
20 OMEGA HEALTHCARE INVESTORS 307,700( 1,194.38| 367,511,744| 1,194.03| 367,404,877(2.00
21 MAGUIRE PROPS (MPG) 7.625 SERIES A 131,700| 2,691.81| 354,512,430| 2,686.58| 353,822,717|1.93
22 APARTMENT INVEST (AlV) 8.0000 SERIES T 131,600| 2,666.68| 350,935,140 2,663.53| 350,521,627|1.91
23 CAP AUTOMOTIVE(CARS) 7.5000 SERIES A 130,900| 2,638.21| 345,341,919| 2,657.25| 347,834,522|1.90
24 HEALTHCARE REALTY TRUST INC 89,000| 3,924.35| 349,267,603 3,857.57| 343,324,103|1.87
25 ASSOCIATED ESTATES REALTY CP 322,600| 1,043.41| 336,606,419| 1,043.21| 336,539,675(1.84
26 EQUITY OFFICE PROPERTIES TR 105,100| 3,185.14| 334,758,571 3,175.71| 333,767,835|1.82
27 AMERICAN LAND LE (ANL) 7.75 SERIES 100,000| 2,618.50| 261,850,000| 2,618.50( 261,850,000(1.43
28 HEALTH CARE REIT INC 71,400| 3,623.81| 258,740,269 3,616.67| 258,230,395|1.41
29 INNKEEPERS USA (KPA) 8.0000 SERIES C 93,100| 2,742.88| 255,362,928| 2,702.29| 251,583,385|1.37
30 BEDFORD PROP INV (BED) 7.6250 SERIES 91,400( 2,666.98| 243,762,449| 2,681.34| 245,074,841(1.33
— 91.25
91.25
3
4
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