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2003 6 30
4,401,751 0.71
4,401,751 0.71

23 0.00
23 0.00
6,244,575 1.00
6,244,575 1.00

457,267,270 73.46

19,434,555 3.12
5,534,760 0.89

13,607,782 2.19
6,318,252 1.02
3,155,232 0.51

709,815 0.11

10,247,392 1.65
2,581,690 0.41
5,966,040 0.96

524,822,788 84.31

95,162,296 15.29

95,162,296 15.29
8,130,709 1.31

622,500,724 100.00
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2003 6
1
1 (1998 11 30 ) 696 696 0.9522 0.9522
2 (1999 11 30 ) 586 586 0.8057 0.8057
3 (2000 11 30 ) 397 397 0.7897 0.7897
4 (2001 11 30 ) 518 518 0.9869 0.9869
5 (2002 12 2 ) 529 551 0.9389 0.9789
2002 6 502 0.9138
2002 7 494 0.8950
2002 8 496 0.8958
2002 9 516 0.9331
2002 10 531 0.9375
2002 11 549 0.9748
2002 12 542 0.9275
2003 1 551 0.9424
2003 2 537 0.9325
2003 3 549 0.9790
2003 4 605 1.0208
2003 5 605 1.0258
2003 6 622 1.0667
1
1 0.0000
2 0.0000
3 0.0000
4 0.0000
5 0.0400
6 0.0000
[ 2002 7 1
2003 6 30
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1 4.8
2 15.4
3 2.0
4 25.0
5 0.8
6 16.7
[ 2002 7 1
2003 6 30
) ) (@)
1 842,685,614 110,773,064 731,912,550
2 260,230,726 263,910,971 728,232,305
3 115,285,805 340,524,172 502,993,938
4 217,474,769 194,824,519 525,644,188
5 176,622,986 138,806,777 563,460,397
6 140,750,026 106,764,320 583,553,587
[ 2002 7 1
2003 6 30
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(€H)
4 5

13 11 30 ) 14 12 2 )
16,192,555 47,179,427
4,445,915 28,362,107

129,060
124
482,507,955 471,603,414

10,957,683
7,323,946 8,268,624
1,663,434 2,544,233
523,220,548 557,957,929
523,220,548 557,957,929
1,679,974
22,538,415
79,885 100,769
260,626 273,726
3,857,247 4,051,178
248,157 260,634
4,445,915 28,904,696
4,445,915 28,904,696
525,644,188 563,460,397
6,869,555 34,407,164
(44,641,134) (56,245,434)

(100,626,905)

( 4,111,889)

6,869,555 34,407,164
518,774,633 529,053,233
523,220,548 557,957,929
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4 5
2 12 1 J 13 12 1 ]
13 11 30 14 12
38,202
36,303,270 36,549,228
25,992,139 23,882,163
48,132,703 6,148,344
741,984 1,003,493
111,208,298 7,522,214
512,063 571,661
7,578,450 8,460,607
2,490,880 2,601,835
10,581,393 11,634,103
100, 626,905 4,111,889
100,626,905 4,111,889
100, 626,905 4,111,889
20,249,995 3,139,096
105,769,495 6,869,555
35,496,403 2,251,791
( ) (35,496,403) (926,310)
( ) (1,325,481)
16,973,373
( ) (16,973,373)
22,538,415

6,869,555

34,407,164
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4 5
12 12 1 J [ 13 12 1 ]
13 11 30 14 12 2
@)
14 11 30
13 12 1
14 12 2
4 5
13 11 30 14 12 2
( 12 12
15
)
C )
4 5
13 11 30 14 12 2
502,993,938 525,644,188
217,474,769 176,622,986
194,824,519 138,806,777
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4 5
[ 12 12 1 ] [ 13 12 1 ]
13 11 30 14 12 2
0.35%
(27,600,667 ) (23,400,866 )
(51,525,384 ) (79,457,203 )
(44,641,134 ) (56,245,434 )
123,767,185  ( 159,103,503  (
0.2354 ) 0.2823 ) 22,538,415
0.0400
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13 11 30
( )
129,060 158,181
482,507,955 24,928,572
482,637,015 24,770,391
14 12 2
( )
124 127,739
471,603,414 4,140,422
471,603,538 4,012,683
)
4
12 12 1 1 ( 13 12
13 11 30 14 12
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13

11 30

14 12

0.9869

0.9389
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®3)

¢ )
)

HORIZON WTS 10/1/10 REGS 25 -
NTL INC WRT 81 0.81
ONO FINANCE WT REGS 20 0.20
126 1.01
(124)
124
(124)
AES DRAX HOLDINGS 10.41% 80,000.00|  36,000.00
AGCO CORP 9.5% 10,000.00|  10,750.00

ALARIS MED SYS 11.625% 45,000.00
ALDERWOODS 11% 31,900.00 31,660.75
ALLIANT TECHSYS 8.5% 20,000.00  21,600.00
ALLIED WASTE 7.375% 30,000.00  30,150.00
ALLIED WASTE 7.625% 10,000.00|  10,000.00
ANMC ENTERTAIN 9.5% 25,000.00  24,500.00
AMER MEDIA 10.25% 10,000.00|  10,300.00
AMERICAN TOWER 9.375% 15,000.00|  11,550.00
AMER 1SOURCEBERGE 8.125% 10,000.00|  10,750.00
ARVIN INDUSTRIES 6.75% 20,000.00  19,150.00
BE AEROSPACE INC 8.875% 30,000.00  23,400.00
BE AEROSPACE INC 9.5% 5,000.00  3,925.00
BEAZER HOMES 8.625% 30,000.00  31,500.00
BEAZER HOMES 8.875% 10,000.00|  10,450.00
BIOVAIL 7.875% 35,000.00  36,225.00
BOSTON SCIENTIFIC 6.625% 20,000.00  21,250.00
BROWNING-FERRIS 6.375% 20,000.00  17,700.00
CHAMPION 11.25% REGS 15,000.00|  11,400.00
CHANCELLOR MEDIA 8% 30,000.00  32,400.00
CHANCELLOR MEDIA 8.125% 20,000.00  20,800.00
CHARTER COMM 10% 75,000.00 37,875.00
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CHIQUITA BRANDS 10.56%
CINEMARK USA INC 9.625%
CMS ENERGY 7.5%

CMS ENERGY 8.9%

CMS ENERGY 9.875%

CMS PANHANDLE HLDG 6.5%
COAST HOTELS & CAS 9.5%
COLUMBIA/ZHCA 7.15%
CONSTELLATION BRD 8.125%
CONTINENTAL AIR 6.9%
CORN PRODUCTS 8.25%
CRESCENT REAL EST 9.25%
CROSS TIMBER 8.75%
CROWN CASTLE 10.75%
CROWN CASTLE 9.375%

CSC HLDGS 7.625%

DANA CORP 10.125%

DEAN FOODS CO 6.625%
DEAN FOODS CO 6.9%

DEAN FOODS CO 8.15%
DELTA AIR 7.57%

DELTA AIR 7.779%

DELTA AIR 7.92%

DELTA AIR 8.3%

DI INDUSTRIES 8.875%
DIAMOND CABLE 0/10.75%
DIAMOND CABLE 0/11.75%
DOLE FOODS CO 7.25%
DOMINOS INC 10.375%
DUNLOP STAND AERO 11.875
ECHOSTAR 10.375%
ECHOSTAR 9.375%

EDISON INTL 6.875%

EL PASO ENERGY 8.5%
ENTERCOM RADIO 7.625%
ENTRAVISION 8.125%
FISHER SCIEN 8.125%
FISHER SCIEN 9%

50,000.
30,000.
20,000.

5,000.
30,000.
35,000.
10,000.
10,000.
35,000.
19,050.
25,000.
25,000.
15,000.
15,000.
10,000.
50,000.
10,000.
20,000.
10,000.
60,000.

5,000.

5,000.
25,000.
35,000.
45,000.
30,000.
75,000.
35,000.
60,000.
10,000.
50,000.
10,000.
60,000.
35,000.
45,000.
10,000.

5,000.
10,000.

00
00
00
00
00
00
00
00
00
80
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00

51,250.
29,400.
17,200.

4,450.
27,600.
33,250.
10,650.
10,170.
37,100.
12,383.
25,375.
25,687.
15,675.
13,500.

8,200.
46,000.
10,350.
19,700.

9,000.
63,000.

4,938.

4,000.
20,420.
19,950.
46,125.

2,400.

6,000.
33,250.
65,400.
10,250.
52,500.
10,400.
54,600.
13,650.
47,475.
10,475.

5,150.
10,387.

00
00
00
00
00
00
00
00
00
02
00
50
00
00
00
00
00
00
00
00
91
00
16
00
00
00
00
00
00
00
00
00
00
00
00
00
00
50
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FLEXTRONICS 9.875%
FLORIDA PAN 9.875%
FOUNTAIN VIEW 11.25%
FREEPORT MCM 7.2%
HILTON HOTELS 8.25%

HMH PROPERTIES 7.875%
HORSESHOE 8.625%
HUNTSMAN CORP 9.5% REGS
INTL CABLE(NTL) 0/11.5%
INTL GAME TECH 8.375%
KANSAS CITY 9.5%

KEY ENERGY SERV 8.375%
L-3 COMMS 8%

L-3 COMMS 8.5%

LAMAR MEDIA 8.625%

LEAR CORP 7.96%
LYONDELL CHEM 11.125%
LYONDELL CHEM 9.625%
MGM MIRAGE 8.5%

MICHAEL FOODS 11.75%
MILLICOM INTL CEL 13.5%
NEWS AMERICA HLDG 9.25%
NEXTEL COMM 12%

NEXTEL COMM 9.375%
NEXTEL COMM 9.5%

NEXTEL COMM 9.75%

NORAM ENERGY 6.5%
NORSKE SKOG CAN 8.625%
NORTHWEST AIR 7.248%
NORTHWEST AIR 7.575%
NORTHWEST AIR 7.691%
NORTHWEST PIPELN 6.625%
NTL INC 0/12.375%

NTL INC 9.75%

ORANGE PLC 9%

OWENS ILL 7.15%

OWENS ILL 7.35%

OWENS ILL 7.5%

60,000.
40,000.
80,000.
40,000.
30,000.
10,000.
40,000.

5,000.

5,000.
50,000.

5,000.
20,000.

5,000.

5,000.
10,000.
30,000.
15,000.
20,000.
35,000.

5,000.

9,000.
10,000.
60,000.
40,000.

5,000.
65,000.
10,000.
10,000.
14,302.
18,293.
10,000.
10,000.
10,000.
15,000.
35,000.
20,000.
30,000.
20,000.

00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
19
39
00
00
00
00
00
00
00
00

65,400.
41,200.
48,000.
38,200.
31,050.
10,000.
42,600.
3,250.
500.
55,750.
5,462.
20,900.
5,250.
5,250.
10,425.
31,350.
15,600.
20,200.
38,500.
5,550.
3,510.
11,651.
60,000.
37,000.
4,600.
61,100.
7,700.
10,300.
7,151.
17,561.
7,500.
9,300.
700.
1,350.
35,700.
19,300.
27,900.
18,200.

00
00
00
00
00
00
00
00
00
00
50
00
00
00
00
00
00
00
00
00
00
51
00
00
00
00
00
00
09
65
00
00
00
00
00
00
00
00
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OWENS ILL 7.85%

P&L COAL HLDGS 8.875%
P&L COAL HLDGS 9.625%
PACIFIC G&E 6.75%
PACIFIC G&E 7.05%
PACKAGING CORP 9.625%
PANAMSAT 6.125%
PANAMSAT 6.375%
PANHANDLE EAST 8.25%
PANHANDLE PIPE 7.2%
PEGASUS SAT GLB 0/13.5%
PENN NATL GMG 8.875%
PHELPS DODGE 8.75%
PHELPS DODGE 9.5%

PTC INTL 0/10.75

PTC INTL 11.25%

QWEST CAP FNDG 7%
QWEST CAP FNDG 7.625%
QWEST CAP FNDG 7.75%
QWEST CAP FNDG 7.9%
QWEST CAP GLBL 7.25%
RADIO ONE INC 8.875%
RELIANT ENERGY RE 7.75%
RELIANT ENERGY RE 8.125%
REVLON CONS PROD 12%
RITE AID CORP 6.875%
ROGERS WIRELESS 9.625%
SENIOR HOUSING 8.625%
SIERRA PACIFIC 8%
SOUTHERN CAL ED 7.125%
SOUTHERN CAL ED 7.25%
SOUTHERN CAL ED 7.625%
SOUTHERN CAL ED 8.95%
SOUTHERN NAT GAS 7.35%
STANDARD PACIFIC 9.25%
STATION CASINOS 8.375%
STEWART ENTERPR 10.75%
SUN INTL 8.875%

30,000.

4,000.
24,000.
10,000.
10,000.
60,000.
20,000.
30,000.
10,000.

5,000.
20,000.
30,000.

5,000.
25,000.
28,000.

5,000.
15,000.
10,000.
10,000.
20,000.
65,000.
10,000.
15,000.
40,000.
30,000.
10,000.
50,000.
20,000.
25,000.

5,000.
10,000.
35,000.
20,000.
10,000.
10,000.
50,000.
15,000.
20,000.

00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00

29,175.
4,200.
25,320.
8,800.
9,300.
65,100.
19,550.
28,800.
9,350.
4,500.
5,400.
30,750.
5,150.
25,000.
28,980.
5,275.
9,225.
5,350.
6,950.
12,400.
39,975.
10,750.
11,550.
34,024.

5,200.
47,000.
20,100.

4,600.
9,200.
31,850.
19,800.
8,600.
9,600.
52,875.
16,500.
20,450.

00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
32

00
00
00

00
00
00
00
00
00
00
00
00
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TEEKAY SHIPPING 8.875%
TELECORP 0/11.625%
TELECORP 10.625%
TELEWEST COMM 0/11%
TELEWEST COMM 9.875%
TENET HEALTHCARE 5%
TENET HEALTHCARE 5.375%
TENET HEALTHCARE 6.375%
TENET HEALTHCARE 6.5%
TENNESSEE GAS PL 7%
TENNESSEE GAS PL 7.5%
TENNESSEE GAS PL 8.375%
TEXAS UTILITIES 6.375%
TFM SA DE 0/11.75%
TRANSCONT GAS 6.125%
TRANSCONT GAS 6.25%
TRANSCONT GAS 7.0%
TRANSDIGM 10.375%
TRANSPORT MARIT 10.25%
TRANSPORT MARIT 9.5%
TRIAD HOSPITALS 8.75%
TRICON GLOBAL 8.875%
TRITEL PCS 0/12.75%

TXU CORP 6.375%

TYCO INTL 6.125%

TYCO INTL 6.375%

US AWYS PASS TH 6.85%
US WEST CAP FDG 6.25%
US WEST CAP FDG 6.375%
US WEST CAP FDG 6.5%

US WEST CAP FDG 6.875%
US WEST COMM 7.2%
WESTERN RES 7.875%
WHEELING 10.125%
WILLTAMS COS 7.125%
WILLTAMS COS 7.625%
WORLD COLOR PRESS 7.75%
WORLDCOM 7.5%

40,000.
11,000.
5,000.
15,000.
35,000.
35,000.
10,000.
20,000.
20,000.
5,000.
5,000.
15,000.
20,000.
45,000.
15,000.
30,000.
10,000.
5,000.
40,000.
10,000.
20,000.
30,000.
20,000.
65,000.
5,000.
15,000.
13,643.
15,000.
10,000.
10,000.
25,000.
25,000.
10,000.
10,000.
110,000.
30,000.
20,000.
95,000.

00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
91
00
00
00
00
00
00
00
00
00
00
00

41,200.
10,120.
5,300.
2,700.
6,300.
31,150.
9,000.

4,025.
4,400.
13,650.
18,200.
43,200.
13,950.
26,700.
9,000.
5,162.
26,400.
8,400.
21,500.
32,700.
18,400.
60,450.
4,525.
13,425.
10,642.
11,400.
6,100.
5,100.
12,750.
23,875.
10,000.
9,950.
72,600.
18,900.
20,400.
25,175.

00
00
00
00
00
00
00

00
00
00
00
00
00
00
00
50
00
00
00
00
00
00
00
00
23
00
00
00
00
00
00
00
00
00
00
00
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WORLDCOM 8. 25% 50,000.00,  13,250.00
WYNN LAS VEGAS 12% 30,000.00,  30,150.00
YELL FINANCE 10.75% 30,000.00,  32,700.00
CELESTICA INC CV 0% 25,000.00,  11,562.50
SANMINA CORP CV 0% 60,000.00,  21,972.00
TOTAL RENAL CARE CV 7% 50,000.00,  50,187.50
4,508,190.29|3,838,855.64
(471,603,414
)
471,603,414
(471,603,414
)
471,603,538
(471,603,538
)
3 0.0
181 100.0 100.0

-51-




Tkl 448428

747U T 4 BEHRIESHE
RERBEEERE EY— Tz—F UL LF— B

WEEENL, EEBRGIES 193 FO2ORECEIKEEERAETO LD, (77 FOBRBERR) 2H1F
BRNTVWBETZATY T4 USAL A=V F-T7F UTF (77 F] &nd,) OFL13F12A1HA,
bEMLAES5SA3 1 BETCORHMHAASMOPMMEER. T42bb, PHEEABRERVCTHAZR ORISR
SHHEZILOWTHHEE LT .

IOFMEEICY o T, YEREAL, " BRIAEZELBOOLNIPHEENLEICER L, PREEIC
BRABEERTREEEFERZER L, T2bb, ZOPHEEICBWTHEEEANL, PHEERHEEET
IR L CTHBEROEEICRIBEE EE T EEEFRO—MEER L,

FHIEAEOER, PRMBERIIOVWT 7 7 FORATISHLEBDOFER R UFLIL, —RICAEZL LR
HOHND PHMBEEROERLEICERL, 7o, AFEHMERA—OXECH > THELTEASHTEY
Eio, PHMB#HRORTAIEL, (PHMBEREOAE, BARCERATEICET 3R (B 52 £XE&
HEEIWBE) OEDIEIAZERLTWE LD LAD LN,

FoT, YEAEAZ, LROFRMBERN 74 TIT 4 USHNAA—NF-T7 o FOFER144ES5A
31 ARENEEMEOCRBRVURAA . b > TKRT T2HMFASIMOBEEORRICHETIFAREREERT
LTWHEHLDLEBD B,

TATY T A RERKSHROT 7 > F L SEEBRAXEME R L OMICE, ABSHTHEOREICE 05
< FERRE AR,
Bk

-52-



k1 54€7H248
T 4T VT 4 BIERASH
REBFEEMEE BV —Uxz—F - T/ F— &

m .‘;&‘E\

REHEER )
w25 P A D

WEEF R N, FEEIGIES 193 &0 2 OREICESSBETEP LTI D, [7 7 FORERI IZHBIT
BRTWATZAFYTF 4 USAL AL —NET7v R BT (77 F1 &nd,) OFK1I4F12A3 .
LR 1 546 A 2 HETORMELMoTRBEER, Thbb, PREMHESRERECPHRAZR RS
HEEICOWCHHEERITo T,

TOHBEEICY Lo T, YEEEAT, —RICAEZY LRBO LN PHEECEEICHER L, PRIEEIC
BB EEERTNEEEFHELER L, Thbb, ZOPHEREICBNTYEEEANL, THEERHEE
WCHEHL L CHMBEROER IR BE ERT N EXEEFRO—HEAK LT,

FREEOKE, PREMBERICOVWT Y 7 ¥ FORATHEFHLBEORAMKRUFRIL, —RICAERZS LR
HHN B PRMBEEROERLREICHERL, »o, MFEPMLA—OEEE> THEL TEMRSLTERY.,
F7, HEMBERORTAERL., [HEMBEERSOME, FRXROMERFBICETRB (B 52 FXik
EEHEBVE) OEDDLIATERLTNEHDLBD LN,

EoT, YEHKRAL, FLEOREMBEERNT7ATYT A USHAL A=V F 77 NOERK15E6A
2 EBAEDEHHEORERVCRABE2b o TET T2 PHHESMOBRORRICET 2HFARERERTL
TW3HLDLROHD

T4 FY T 4 BERRERVT 7o F L SBERA B EHE L OMICE, ARSHEHEOREICL YR
W~ = FEBHITR,

1) G

-53-



€Y

( )
5 6

14 5 31 15 2
94,363,531 83,439,997
862,770 4,843,934
3,460,784
83,675 23
439,487,485 517,144,794
10,391,405 1,872,226
8,197,576 9,859,016
977,618 521,889
554,364,060 621,142,663
554,364,060 621,142,663
6,150 243
4,193,951
3,255,432 —
297,935 294,378
4,409,429 4,356,705
283,686 280,296
8,252,632 9,125,573
8,252,632 9,125,573
554,878,866 590,647,768
8,767,438 —
— 21,369,322
(59,383,745) (50,657,648)
(2,118,751) —
8,767,438 —
— 21,369,322
546,111,428 612,017,090
554,364,060 621,142,663
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)

12
5 31

19,589,387 21,328,373
13,156,875 57,178,002

3,527,656 16,751,656

771,850 408,063

3,676,706 62,162,782

297,935 294,378

4,409,429 4,356,705

1,088,093 1,303,571

5,795,457 5,954,654

) 2,118,751 56,208,128

) 2,118,751 56,208,128

2,118,751 —

— 56,208,128

4,663,467 —

— 2,365,058

6,869,555 34,407,164

4,884,335 4,135,448

( ) (4,127,773) )
( ) (756,562) (4,135,448)
— 2,202,032

( ) () (2,202,032)
) 8,767,438 21,369,322
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5 6
14 5 31 15 2
525,644,188 563,460,397
137,864,831 96,950,634
108,630,153 69,763,263
13 12 1 J 14 12 3 J
14 5 31 15 6 2
0.35%

-57-




14 5

31

4,622,758 4,628,908 6,150
4,622,758 4,628,908 6,150
15 6 2
200,000 200,243 243
200,000 200,243 243

€Y

)
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14 5

31

0.9842

1.0362
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@

2002 12 30

543,599,673

1,262,048

542,337,625

584,749,912

0.9275
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