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SUMMARY OF INVESTMENT PORTFOLIO AS AT MARCH 31, 2009

The portfolio of Global Diversified Investment Grade Income Trust (“Global DIGIT”) is
comprised of:

1. Swap agreements D, E and F for a total of $91,116,000;

2. National Bank of Canada rated Aa2/A/AA(low) (Moody’s/S&P/DBRS) term deposit note
for a total of $66,176,990;

3. An interest-bearing receivable of $24,939,010 under the swap agreements D, E and F.

Global DIGIT is a trust providing investors with mezzanine exposure to the credit performance of
three globally diversified portfolios. These portfolios are comprised of structured exposure to
corporate debt, mortgage-backed securities and asset-backed securities.

In order to provide this exposure, Global DIGIT entered into three credit default swaps (the
“Financial Contracts”) with Deutsche Bank (the “Bank”). Global DIGIT granted security to the
Bank in order to secure its obligations under such Financial Contracts.

Global DIGIT will not incur any losses under any of the Financial Contracts resulting from
defaults under the mortgage-backed or asset-backed securities (“Contingent Exposures”) included
in a given portfolio until the corporate debt (“Primary Exposures”) in each portfolio has defaulted
and the notional amount in each portfolio has been reduced to zero, in which case the security
granted to secure its obligations will most probably be exhausted, representing a total loss to the
unitholders. Therefore, unitholders are unlikely to ever be exposed to the Contingent Exposures.

Global DIGIT has two layers of protection. The first layer refers to subordination levels ranging
from 6.23% to 10.03% of the notional amount of the Primary Exposures, meaning that each
Primary Exposure may sustain losses up to a maximum of its subordination level, before being
affected. The Primary Exposures cover credit risk up to a range of between 7.93% to 12.03%
depending on the portfolio.

In the event that the subordination level is reduced to zero, any further losses would affect each
respective Financial Contract. The Financial Contracts benefit from a second layer of protection,
known as the First Loss Protection. This First Loss Protection is equal to, 0.95%, 1.60% and
0.80% of the notional amount of its respective portfolio, for each of the Financial Contracts. Once
the First Loss Protection has been reduced to zero and if the respective portfolios continue to
suffer further losses, the amounts payable to unitholders at maturity will be reduced accordingly
and the monthly distribution amounts will also be reduced.

See Schedule A for a description of both the Primary and Contingent exposures, within each of the
three portfolios, and Schedule B for a list of the Reference Obligations underlying the five
corporate debt exposures.



As of March 31, 2009, five defaults or credit events have affected the Primary Exposures: Delphi
Corp. that occurred in 2005, Fannie Mae, Freddie Mac and Lehman Brothers Holdings Inc. in
September 2008 and Controladora Comercial Mexicana SAB in October 2008. Subsequent to
these five credit events, the subordination levels have been lowered. Global DIGIT has not
suffered a loss pursuant to these credit events.

The following pie-chart provides a break-down of the Reference Obligations by asset category.
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The next update will be as at June 30, 2009.

Subsequent Events

Moreover, on May 1, 2009, further to a failure to pay, a credit event occurred in respect of
Syncora Guarantee Inc. (f.k.a. XL Capital Assurance Inc.). The impact of the Syncora credit event
on Global DIGIT will be that the subordination levels in the affected portfolios will be lowered.
However the exact percentage of this reduction will be known when the recovery rate is
determined within the next several weeks. Regardless of the recovery rate, Global DIGIT will not
suffer a loss pursuant to this credit event.



SCHEDULE A
PORTFOLIO 1

The Portfolio 1 credit exposures are composed of primary exposures (the corporate debt exposures)
and contingent exposures (the mortgage-backed securities and asset-backed securities exposures). The
exposure of Global DIGIT to Credit Exposure D is limited to an amount of $30,374,169. The notional
amount of the corporate debt exposures is $3,796,771,179 (25% of Portfolio 1 exposure), whereas the
notional amount of mortgage-backed and asset-backed securities is $11,390,313,536 (75% of
Portfolio 1 exposure).

Primary Exposure Ratings Distribution:

Ratings of the reference obligations underlying the corporate debt exposures — S&P Equivalent — Mar. 31, 2009
Rating Weighting Rating Weighting
AAA 0.62% BB+ 3.51%
AA+ 1.25% BB 3.73%
AA 3.11% BB- 3.10%
AA- 3.73% B+ 2.07%
A+ 7.87% B 0.83%
A 15.31% CCC+ 1.04%
A- 10.77% CCC 1.03%
BBB+ 15.54% CcC 3.11%
BBB 10.77% NR 2.28%
BBB- 10.33% TOTAL 100.00%

Primary Exposure Tranches:

Corporate S&P Mdy's Subordination
Debt Nb of Equivalent  Equivalent (Attachment Detachment

Exposure  Securities* WARF** WARF** Point) Point Weighting Notional protection
CDO01 96 BBB-/BB+ Baa3/Bal 7.56% 9.01% 5% $ 759 354236
CDO02 97 BBB-/BB+ Bal/Ba2 9.99% 11.99% 5% $ 759 354 236
CDO03 97 BBB-/BB+ Bal/Ba2 9.38% 11.38% 5% $ 759 354236
CDO04 97 BBB-/BB+ Baa3/Bal 6.79% 8.49% 5% $ 759 354 236
CDO05 98 BBB-/BB+ Baa3/Bal 8.58% 10.03% 5% $ 759 354 236

25% $3796 771179

* Within each portfolio of corporate debt, reference entities are, for the most part, equally weighted (1%), save for a few exceptions
that are due to spin-offs, mergers, etc.

** \Weighted average rating factor based on ratings from relevant rating agency



PORTFOLIO 2

The Portfolio 2 credit exposures are composed of primary exposures (the corporate debt exposures)
and contingent exposures (the mortgage-backed securities and asset-backed securities exposures). The
exposure of Global DIGIT to Credit Exposure E is limited to an amount of $30,374,169. The notional
amount of the corporate debt exposures is $3,374,907,714 (25% of Portfolio 2 exposure), whereas the
notional amount of mortgage-backed and asset-backed securities exposures is $10,124,723,143 (75%
of Portfolio 2 exposure).

Primary Exposure Ratings Distribution:

Ratings of the reference obligations underlying the corporate debt exposures — S&P Equivalent — Mar. 31, 2009
Rating Weighting Rating Weighting
AAA 0.62% BB+ 3.51%
AA+ 1.25% BB 3.73%
AA 3.11% BB- 3.10%
AA- 3.73% B+ 2.07%
A+ 7.87% B 0.83%
A 15.31% CCC+ 1.04%
A- 10.77% CcC 1.03%
BBB+ 15.54% CcC 3.11%
BBB 10.77% NR 2.28%
BBB- 10.33% TOTAL 100.00%

Primary Exposure Tranches:

Corporate S&P Mdy's Subordination
Debt Nb of Equivalent  Equivalent (Attachment Detachment

Exposure  Securities* WARF** WARF** Point) Point Weighting Notional protection
CDO01 96 BBB-/BB+ Baa3/Bal 9.01% 11.01% 5% $ 674836914
CDO02 97 BBB-/BB+ Bal/Ba2 8.54% 9.99% 5% $ 674836914
CDO03 97 BBB-/BB+ Bal/Ba2 6.23% 7.93% 5% $ 674836914
CDO04 97 BBB-/BB+ Baa3/Bal 8.49% 9.94% 5% $ 674836914
CDOO05 98 BBB-/BB+ Baa3/Bal 10.03% 12.03% 5% $ 674836914

25% $ 3374184571
* Within each portfolio of corporate debt, reference entities are, for the most part, equally weighted (1%), save for a few exceptions
that are due to spin-offs, mergers, etc.

** \Weighted average rating factor based on ratings from relevant rating agency



The Portfolio 3 credit exposures are composed of primary exposures (the corporate debt exposures)
and contingent exposures (the mortgage-backed securities and asset-backed securities exposures). The
exposure of Global DIGIT to Credit Exposure F is limited to an amount of $30,367,661. The total
notional of the corporate debt exposures is $1,565,343,358 (25% of Portfolio 3 exposure), whereas the
notional amount of mortgage-backed and asset-backed securities is $4,696,030,074 (75% of Portfolio

3 exposure).

PORTFOLIO 3

Primary Exposure Ratings Distribution:

Ratings of the reference obligations underlying the corporate debt exposures — S&P Equivalent — Mar. 31, 2009
Rating Weighting Rating Weighting
AAA 0.62% BB+ 3.51%
AA+ 1.25% BB 3.73%
AA 3.11% BB- 3.10%
AA- 3.73% B+ 2.07%
A+ 7.87% B 0.83%
A 15.31% CCC+ 1.04%
A- 10.77% CCC 1.03%
BBB+ 15.54% cc 3.11%
BBB 10.77% NR 2.28%
BBB- 10.33% TOTAL 100.00%
Primary Exposure Tranches:
Corporate S&P Mdy's Subordination
Debt Nb of Equivalent  Equivalent (Attachment Detachment
Exposure  Securities* WARF** WARF** Point) Point Weighting Notional protection
CDO01 96 BBB-/BB+ Baa3/Bal 9.01% 11.01% 5% $ 313135767
CDO02 97 BBB-/BB+ Bal/Ba2 9.99% 11.99% 5% $ 313135767
CDOO03 97 BBB-/BB+ Bal/Ba2 7.93% 9.38% 5% $ 313135767
CDO04 97 BBB-/BB+ Baa3/Bal 8.49% 9.94% 5% $ 313135767
CDO05 98 BBB-/BB+ Baa3/Bal 6.88% 8.58% 5% $ 313135767
25% $ 1565 678 837

* Within each portfolio of corporate debt, reference entities are, for the most part, equally weighted (1%), save for a few exceptions
that are due to spin-offs, mergers, etc.

** \Weighted average rating factor based on ratings from relevant rating agency




Portfolio 1, 2 and 3 Contingent Exposures:

Moody’s
S&P Rating as | Rating as at
Issuer ISIN at Mar. 31, 2009| Mar. 31, 2009 Weighting

ACCESS GROUP, INC. US00432CAC55 AAA Aaa 0.57%
ACCESS GROUP, INC. US00432CAD39 AAA Aaa 0.57%
ACCESS GROUP, INC. US00432CAL54 AAA Aaa 0.57%
ACCESS GROUP, INC. US00432CAQ42 AAA Aaa 0.57%
AMERICAN EXPRESS CREDIT ACCOUN |US02582JCC27 AAA Aaa 0.57%
BANK ONE ISSUANCE TRUST US06423RAK23 AAA Aaa 0.57%
[CHASE CREDIT CARD MASTER TRUST  |US16151RBN26 AAA Aaa 0.57%
[ICITIBANK CREDIT CARD ISSUANCE US17305EAQ89 AAA Aaa 0.57%
[ICITIBANK CREDIT CARD ISSUANCE US17305EAZ88 AAA Aaa 0.57%
[ICITIBANK CREDIT CARD ISSUANCE US17305EBC84 AAA Aaa 0.57%
[ICITIBANK CREDIT CARD ISSUANCE US17305EBF16 AAA Aaa 0.57%
IFREDDIE MAC US3133995267 NR Aaa 0.57%
[IFREDDIE MAC US313399PA98 NR Aaa 0.57%
IFREDDIE MAC US313399VB08 NR Aaa 0.57%
[IFREDDIE MAC US31339G2B65 NR Aaa 0.57%
IFREDDIE MAC US31339NCL82 NR Aaa 0.57%
[IFREDDIE MAC US31339NUF13 NR Aaa 0.57%
IFREDDIE MAC US3133TCQW19 NR Aaa 0.57%
[IFREDDIE MAC US3133TETV64 NR Aaa 0.57%
[FREDDIE MAC US3133TEX740 NR Aaa 0.57%
[FREDDIE MAC US3133TJNL34 NR Aaa 0.57%
[FREDDIE MAC US3133TLPP75 NR Aaa 0.57%
[FREDDIE MAC US3133TLVA33 NR Aaa 0.57%
[FREDDIE MAC US3133TNR891 NR Aaa 0.57%
[FREDDIE MAC US3133TRDV42 NR Aaa 0.57%
[FREDDIE MAC US3133TSH222 NR Aaa 0.57%
[FREDDIE MAC US3133TTK752 NR Aaa 0.57%
[FREDDIE MAC US3133TTUM16 NR Aaa 0.57%
[FREDDIE MAC US3133TTV403 NR Aaa 0.57%
[FREDDIE MAC US3133TVCQ77 NR Aaa 0.57%
[FREDDIE MAC US3133TVFP67 NR Aaa 0.57%
[[FANNIE MAE US31358SAT87 NR Aaa 0.57%
[[FANNIE MAE US31359FAMO5 NR Aaa 0.57%
[[FANNIE MAE US31359GE283 NR Aaa 0.57%
[FANNIE MAE US31359GE366 NR Aaa 0.57%
[[FANNIE MAE US31359H5B68 NR Aaa 0.57%
[[FANNIE MAE US31359HB600 NR Aaa 0.57%
[[FANNIE MAE US31359HNK67 NR Aaa 0.57%
[[FANNIE MAE US31359K6P73 NR Aaa 0.57%
[[FANNIE MAE US31359KED54 NR Aaa 0.57%
[[FANNIE MAE US31359KLJ42 NR Aaa 0.57%
[[FANNIE MAE US31359KQ750 NR Aaa 0.57%
[FANNIE MAE US31359KTH04 NR Aaa 0.57%
[[FANNIE MAE US31359LF264 NR Aaa 0.57%
[FANNIE MAE US31359LF348 NR Aaa 0.57%
IFANNIE MAE US31359LLN37 NR Aaa 0.57%




Moody’s

S&P Rating as | Rating as at
Issuer ISIN at Mar. 31, 2009| Mar. 31, 2009 Weighting

FANNIE MAE US31359LNU51 NR Aaa 0.57%
IFANNIE MAE US31359LPC36 NR Aaa 0.57%
[[FANNIE MAE US31359LQD00 NR Aaa 0.57%
IFANNIE MAE US31359LSN63 NR Aaa 0.57%
[[FANNIE MAE US31359QWS91 NR Aaa 0.57%
IFANNIE MAE US31359TG513 NR Aaa 0.57%
[[FANNIE MAE US31359TPL60 NR Aaa 0.57%
[IFANNIEMAE WHOLE LOAN US31359UQG30 AAA NR 0.57%
[[FANNIEMAE WHOLE LOAN US31359UQH13 AAA NR 0.57%
[IFANNIEMAE WHOLE LOAN US31359UVK86 AAA NR 0.57%
[[FANNIEMAE WHOLE LOAN US31359UVL69 AAA NR 0.57%
IFANNIE MAE US31359U7578 NR Aaa 0.57%
[IFANNIEMAE WHOLE LOAN US31359UZ\W88 AAA NR 0.57%
IFANNIEMAE WHOLE LOAN US31359UZX61 AAA NR 0.57%
[[FANNIE MAE US31359VAY92 NR Aaa 0.57%
[IFANNIE MAE US31359VRL98 NR Aaa 0.57%
[[FANNIE MAE US31359VYC17 NR Aaa 0.57%
[IFANNIE MAE US313921D216 NR Aaa 0.57%
[[FANNIE MAE US31392AVP01 NR Aaa 0.57%
[IFANNIE MAE US31392BNA07 NR Aaa 0.57%
[IFANNIEMAE WHOLE LOAN US31392CMJ08 AAA Aaa 0.57%
[IFANNIE MAE US31392CNM28 NR Aaa 0.57%
[[FANNIE MAE US31392DBF87 NR Aaa 0.57%
[IFANNIE MAE US31392DBM39 NR Aaa 0.57%
[[FANNIE MAE US31392DXX55 NR Aaa 0.57%
[IFANNIE MAE US31392FVB02 NR Aaa 0.57%
IFREDDIE MAC US31392PHH10 NR Aaa 0.57%
|FREDDIE MAC US31392PQD05 NR Aaa 0.57%
[FREDDIE MAC US31392R4E82 NR Aaa 0.57%
|FREDDIE MAC US31392UHHO05 NR Aaa 0.57%
IFREDDIE MAC US31392UJC99 NR Aaa 0.57%
||FREDDIE MAC US31392XWV62 NR Aaa 0.57%
[[FANNIE MAE US31393ANS23 NR Aaa 0.57%
[IFANNIE MAE US31393D2D26 NR Aaa 0.57%
[[FANNIE MAE US31393DQ200 NR Aaa 0.57%
||FREDDIE MAC US31393GAK04 NR Aaa 0.57%
IFREDDIE MAC US31393HFHO3 NR Aaa 0.57%
|FREDDIE MAC US31393KGAT79 NR Aaa 0.57%
[FREDDIE MAC US31393LCN10 NR Aaa 0.57%
|FREDDIE MAC US31393LYD99 NR Aaa 0.57%
[FREDDIE MAC US31393NZE20 NR Aaa 0.57%
|FREDDIE MAC US31393PV683 NR Aaa 0.57%
[[FANNIE MAE US31393T6E19 NR Aaa 0.57%
[[FANNIE MAE US31393UW335 NR Aaa 0.57%
[[FANNIEMAE WHOLE LOAN US31393XVH78 AAA NR 0.57%
IFANNIEMAE WHOLE LOAN US31393XVJ35 AAA NR 0.57%
[[FANNIE MAE US31393Y2F12 NR Aaa 0.57%
|FREDDIE MAC US31394GYZ08 NR Aaa 0.57%




Moody’s

S&P Rating as | Rating as at
Issuer ISIN at Mar. 31, 2009| Mar. 31, 2009 Weighting
FREDDIE MAC US31394HC258 NR Aaa 0.57%
IFREDDIE MAC US31394IN780 NR Aaa 0.57%
[FREDDIE MAC US31394KRS59 NR Aaa 0.57%
IFREDDIE MAC US31394WT657 NR Aaa 0.57%
[IKEYCORP STUDENT LOAN TRUST US493268AS51 AAA Aaa 0.57%
[IKEYCORP STUDENT LOAN TRUST US493268AY20 A Aa2 0.57%
[[<EYCORP STUDENT LOAN TRUST US493268BA35 AAA Aaa 0.57%
[IKEYCORP STUDENT LOAN TRUST US493268BD73 A Aa2 0.57%
[IMBNA MASTER CREDIT CARD TRUST  |US55262NALOL AAA Aaa 0.57%
IMBNA MASTER CREDIT CARD TRUST | US55262TGAS51 AAA Aaa 0.57%
[IMBNA CREDIT CARD MASTER NOTE T |US55264TAEL0 AAA Aaa 0.57%
IMBNA CREDIT CARD MASTER NOTE T | US55264TAT88 AAA Aaa 0.57%
[IMBNA CREDIT CARD MASTER NOTE T |US55264TAV35 AAA Aaa 0.57%
[IMBNA CREDIT CARD MASTER NOTE T | US55264TBA88 AAA Aaa 0.57%
[INELNET STUDENT LOAN CORPORATIO |US640314BG47 NR Aaa 0.57%
INELNET STUDENT LOAN TRUST US64031QAB77 AAA Aaa 0.57%
INELNET STUDENT LOAN TRUST US64031QAG64 AAA Aaa 0.57%
NELNET STUDENT LOAN TRUST US64031QAH48 AAA Aaa 0.57%
SLM STUDENT LOAN TRUST US78442GDX16 AAA Aaa 0.57%
SLM STUDENT LOAN TRUST US78442GEC69 AAA Aaa 0.57%
SLM STUDENT LOAN TRUST US78442GED43 AAA Aaa 0.57%
SLM STUDENT LOAN TRUST US78442GEJ13 AAA Aaa 0.57%
SLM STUDENT LOAN TRUST US78442GEK85 AAA Aaa 0.57%
SLM STUDENT LOAN TRUST US78442GES12 AAA Aaa 0.57%
SLM STUDENT LOAN TRUST US78442GEU67 AAA Aaa 0.57%
SLM STUDENT LOAN TRUST US78442GEV41 AAA Aaa 0.57%
SLM STUDENT LOAN TRUST US78442GEW24 AAA Aaa 0.57%
SLM STUDENT LOAN TRUST US78442GEX07 AAA Aaa 0.57%
SLM STUDENT LOAN TRUST US78442GFH48 AAA Aaa 0.57%
SLM STUDENT LOAN TRUST US78442GFT85 AAA Aaa 0.57%
SLM STUDENT LOAN TRUST US78442GFU58 AAA Aaa 0.57%
SLM STUDENT LOAN TRUST US78442GFV32 AAA Aaa 0.57%
SLM STUDENT LOAN TRUST US78442GFW15 AAA Aaa 0.57%
SLM STUDENT LOAN TRUST US78443CAZ77 AAA Aaa 0.57%
CITIBANK OMNI-S MASTER TRUST US81234CCD11 AAA Aaa 0.57%
CITIBANK OMNI-S MASTER TRUST US81234CCF68 AAA Aaa 0.57%
WELLS FARGO STUDENT LOAN TRUST |US94977YAB39 AAA Aaa 0.57%
TOTAL 75.00%




SCHEDULE B

Primary Exposure Reference Obligations:

pleoNobel NV [AKZ0 425% OF OG/LL (SINXS0170265341) | BBB+ | Baal | 888+ | | x| | |
pliane AG—|Azedzwor0s2o (SN xsolesserse | A | Ass | aa | X[ X|X|X]
ALTSM 5.125% OF 10/13 (ISIN XS0176838372) | BBB | Baa3 | BBB- | X | X| | | |
AMBAC ASSURANCE CORPORATION ——— Nene | A | %R | NR | x| |Xx|X|X]
prcelor Finance SCA | LORFP 6.125% OF 04/08 (SIN FR0000435275) | 898+ | Baaz | Nk | | X| X| X| X]
SBC 5.875% OF 02/12 (ISIN US78387GAK94) A | A2 | A IX| | | X]|X]

AVB 6.125% OF 11/12 [MTN] (ISIN
AvalonBay Communities Inc USO05348EAG44) BBB+ Baal X

pvaric ——fasrseorar | A | w | A X[ x| x|x] |
BAA 2.94% OF 04/08 (ISIN XS0145301692) CNR | NR | ONR | XIX| |
Banca Monte dePaschiiSen  [wowTEsezmoro | A | A | A | | x| | |
arckGod Con ——|ABX7.5% OF 05007 (SN USO0849aAA10) | A | Baa | R | | x| | |
Bayersche Motoren Werke AG [oMw 4625% OF 0213 (S xsoteerazesh | A | a2 | W | | | x| X[ ]
persounCop —————————_Jawseworsom | W | m | A | | | [X] |
oong Capial Corp ——_[eAG.1%0F 031 (SN USOST0LA06) | A+ | A2 | A | X[ x| | [X]

BOMB 6.75% OF 05/12 [144A] (ISIN
powswroerne|usoomsuscen o | e | e | x| x]x]x
BRISA - AUTOESTRADASDEPORTUGALSA __ [None | 888 | Baal | A ] ] fX| | |
pritish American TobaccoPLC  |BATSLN4.875% OF 02/09 [EMTN] | BBB+ | Baal | BBB+ | X|X| | X| X|
CapGeminiSA  |CAPP25%OL/I0(ISINFRO000476442) | BBB- | NR | NR | [X|X| | |
CAPIM 5.8% OF 12/09 (ISIN IT0001394565) - NR | A2 | A+ | XX X] [

CamvarCop ———Jecleesworows [ eeer | a | W | |x|x|X|X]
Carciour s [CARR 4075 OF OB1 (S xsooreeasesy | A | A | A | x| x| X|X]
Convcaplc —[CENTRISA75% OF LUL2 [ENTN A m A XX [ (X

Cie de Saint-Gobain STGOBN 4.75% OF 07/09 (ISIN FR0000494973) BBB+ Baal BBB+ X

10



CTGowpine omrisworowniz | beB | Baw | B | |X[X| | |
Coca ColaEnterpises ine | CCE 6.125% OF 081 IS I S I B B
Conocophilps " |COP4T5%OF 10112 (SN Uso025CcAE#) | A | AL | A |X| | | | |
COX Communicatons e |COXENT775%0F 1110 | eee | Baas | B8B | x| | X|X|X]
LUFTHA 1.25% OF 01/12 (ISIN XS0140276618) | BBB | Baa3 | NR | | X| X| X| X]|
Pow Chemical CorThe " [DOW 6% OF 1012 (SIN US2605433R%%) | 888 | Baal | B85 | | x| x| X|X]
DUKE CAPITAL CORPORATION ___|DUK 625% OF 02113 (eoer | Baai | BB | | | x|
FoNAs  JFoAGRSTWOFOSOSEMIN | A | A | A [x[x]| |X|X]
FleciolAs ——— [EUTLX6%OF 0308 (SNXS0126231199) | BB | NR | mee | | [ X|X| |
ErdesaSA |FLESN 4375% OF 0609 IS I N I A B A
Energic Baden Wuertiomberg Akiengeselischaft__[ENSWs875% OF o2 | A | a2 | R | |X| | | |
ERP Operating Limied Parnership  |EQR52%0F0443 | BBbr | Baal | A | X|X| | | |

Exelon Generation CoLLC  |[FXC6.95% OF 06/11 (SIN US30161MABS0) | BBB | A3 | BBB+ [ X| | | X|X]
Financial Security Assurance | JNone | AM | NR | NR | |X|X]|X]| |
FistenergyCop  |FEGASwOF1LL[] | BBB | Baad | BBB {X| | | | |
F 7.45% OF 07/31 (ISIN US345370CA64) - cc | ca | ccc | X|X|X|X| |

Fortis Finance NV FORTIS 4.625% OF 04/09 (ISIN XS0096324925) n .

Generai Motors Acceptance Corp |G 6.875% OF 0B/12 (SN USa70azsseis) | ccc | ¢ | ro | x| x| | X[ ]
Glencore nfemational AG_—|GLENC 4.125% OF 1010 Ceee | Bs2 | WR x| |X| ||
GreatLaes Chemical Cop_[GLK 1% OF 07109 (SIN USa90568AnS) | WR | W& | R | x| | | | |
GusPLc —ousinsasworana | Beer | Baa | N | | | |X]| |

Hannover Rueckversicherung AG HANRUE 6.25% OF 03/31 (ISIN XS0126063386) “

parah's Enteranment e |WETo%OF 021 (SWUsatsezraRs) | cc | WR | WR [ x| x| |X
peaith Managemen Assocaies | [wiAoworouzz | e | W | e X[ x| X|X|
HERTZCORP [Froaworoon2GSnusiaioesT) | e | Can | NR [ X|X|X| |X

1"



pseceANKPLC usecazworosme | m | a2 | m [x| [x|X]X]
puchison Whampoa Lis —[HUWNY 7 020601 (SN USGATLAC) | A | m | A | x| x| x| x| |
iematonal usiness Machines Carporaion _[BW 5.375% OF 02109 (SIN US459200ATee) | A+ | w1 | A+ | x| x| x| x| |
b Sansbuy PLC—[SBRv 5.625% OF 0708 (SN xSo1aazazzs) | eee- | R | eee | | x| x| x| ]
fimco Realty Coporation —————— JaweeoFie | eeer | Baa | N | x| | | |
ois Coporation ———[kssemworoanl | eeer | Gaar | eewr | x| x| | |
Koninike Phips Eectrones Ny, [pwcorzswoross | & | m | A | x| x| | |
atpoodsne —JeTsesmornm | & | Gaa | eee | |x|x|X| |
LberyedCon ——[Lsmmorosna(snUssoneacsy) | A | m | A |X|x| x| |X]
oewsCon ———————uRawmworcar | A | m | A | | | [X[X]
et me —utowssoroms | eee | Gaa | eee | | | |X]| |
peime ——wecesworizs | e | B | W |X|x| |X|X]

KRB 5.375% OF 01/08 [BKNT] (ISIN
MBNA America Bank NA US5526E0AK93) A+ Aa3 A+ X X

MeDonaldscop __________________Jwepeworoyn | A | a3 | A | ] [X]X] |
Verillynch& Colne  MERe%OFo209 | A | A2 | A [XIX|X]| |X
MGICInvestmentCorp_______________Jwreeworosor ______fjcec] B3 | B | ] ] | X
VTRCop  |VTRC7TIRIUIO(SINUSSSST68AA08) | AA+ | Aa2 | AA [ X[ | X| X|

National Grid Transco Plc NGGLN 6.125% OF 08/11 (ISIN XS0133729771) . . .

Newell Rubbermaidine — |Wiersworoiz | eee | Gaa | eee | | | | |x]
Nosstomie —————Jwnsesworous | A | e | A | x| | | |

Occidental Petoleum Cop_______Joxversworoviz | A | A2 | A | ] |X] | |
PCCW-HKT TelephoneLid  |PCCW 734 1I/11(SINUSG6955FAASS) | NR | NR | BBB- | [ X|X| |X
petoleosMexicanos |PEMEX9.5% OF 09727 [P] A L NR ] BBB || X X] X

PRTP 5% OF 01/09 (ISIN FR0010002121) [ B3B- ] NR_| NROIX] | ] |X]
prologis _______|PLD7.1%OF 04/08 (SINUS743410AD46) | BBB- | Baa2 | BBB | |X|X|X|X

X

Pulte Homes Inc PHM 7.875% OF 08/11 BB Ba3 BB+ X X
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ReedElsevierPLC________________|REEDLN5.75% OF 07/08(ISINXS0133456728) | BBB+ | NR ] A ] x| | | |
DSM 6.375% OF 12/07 (ISIN XS0121093859) A | oA | A x| | T
RWE Aktiengesellschaft _______________JRweedzsworton2z ] A | Al ] A IX] | | | |
SaaleeCorp _ |SLEG25%OFO09/I1(ISINUSB03111AK90) | BBB+ | Baal | BBB | JX| | | |
Sears Roebuck Acceptance  |S7%OF02/11(ISINUS8124048G50) | BB- | Bad | B+ | [X|X| | |
SOCIETEARFRANCE ___ Nore | NR | NR _J N ] ] IXIX] |
SoutwestAifines o JLUV6S%OFO312 | BBB+ | Baal | BBB+ | X| | X|X]|X]
SVEz |LYOESs875%OF1009 | NR | Aa3 | NR | X| | |X]|X]
SwissReinsurance  |SCHREI3.25% OF 11/21 (ISIN XS0138467401) | A+ | AL | NR | X| |X|X]|X]|
fergetCorp  |TGTS5875%OF03/12(SINUSB7612EAH99) | A+ | A2 | A | X| |X|X]| |
TelefonicasA  |TELEFOS5.25%OFO0213[EMTN] | A | Baal | A |X| |X| | |

TLIASS 5.5% OF 09/10 (ISIN XS0101443538) A oA A | x|
The Boeing Company  |BAS.125%OF 0213 (ISINUS097023AT22) | A+ | A2 | A+ |X| | | |X]|
THERANKGROUPPIC _ |RNK6arsof1sovos ] B | NR ] NR ] ] IX] | |
Time Wamerinc ~|TWX6.875% OF 05/12 | BBB | Baa2 | BBB | X|X| |X|X]
United Business Media PLC _ |UNWS 7.75% OF 07/09 (ISIN US911202AB50) | BBB- | Baa2 | NR | | X|X|X]| X]|
UPM-KymmeneOyj  |UPMKYMG6.125%OFOLA2[EMTN] | BBB- | Bal | BB+ | [X| | | |
VEOLIAENVIRONNEMENT  |VIEFP5875%OF0212 | BBB+ | A3 | A |X[X|X] | |
wwon_ JwWuersworioos ] B | Cal ] B ] IX| | | |
VolkswagenAG  |VWA487S%OFOSM3[EMTN] | A | A3 | BBB+ | [X|X|X| |
wolters Kluwer NV |WOLKLUS5.125% OF0114 | BBB+ | Baal | BBB+ | X|X|X|X]| |
WPPGrowpPLC __ |WPPLNG6%OF06/08(ISINXS0131030032) | BBB | Baa2 | BBB | JX| | | |

Zurich Insurance Co ZURNVX 5.75% OF 10/23 (ISIN XS0177601811) AA- A2 A X X
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