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Norton Capital Management, Inc. 
Portfolio Management & I"vestment Counseling 

999 Waterside Drive Suite 2206 
Norfolk:, Virginia 23510-3326 

July
.( 

2-1,-2009 

BYFEDEX 

The Honorable Paul G. Gardephe 
United States District Court for the Southern District ofNew York 
United States Courthouse 
500 Pearl Street 
New York, NY 10007-1312 

RE: Securities and Exchange Commission v. Reserve Management Company, Inc. et al 
09 Civ. 4346 (PCG) 

Dear Judge Gardephe: 

This firm is a claimant against the assets of the Primary Fund as we owned shares of the fund on 
September 15, 2008. 

While we agree with the premise that all remaining assets of the fund be distributed on a Q!:Q rata basis we 
believe that not all of the funds have been accounted for. 

We have evidence provided by the defendant that the fund owned $60,694,164,000.00 PAR Value of 
securities at 5:02:52 p.m. on September 15,2008. Enclosed please find our evidence which was provided 
to us by the fund. 

[t appears that if this order is approved that the fund's assets will have been completely distributed. It 
also appears that only some $52 Billion of the fund will have been returned to shareholders. 

We seek an explanation for the discrepancy. 

Thank you for your consideration. 

!Fif," yt tl\X) 

Enclosure ( 1) 

0~ Nancy A. Brown, Esq. 
Securities and Exchange Commission 
3 World Financial Center 
New York, NY 10281 

:-':-';--. 

Telephone: (757) 623-1200 "FripnA.'\ rpfpr tn 11." nftpYl " UJU/U/ nnrinn,..~nit':lll ron." 
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FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO :_ 1 
, RUN TIME: 17:02:52 

FUND NAME: PRIMARY ~j. SHORT AND LONG TERM . RUN DATE: 09/15/08 

----------------------~---------------------------------------------------------------------------------~---
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST DUE A~ PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 

••• US DOLLAR ••• 

000658 CROWN POINT CAP CO. 
OS/20/08 OS/20/08 '2.9100000 09/16/08 
CURRENT EFrECTrvE YIELD: 0.0000000000 

252,471,000.00 250,042,439.37 252,471.000.00 .00 252,471,000.00 

001047 GOVERNOR' CO.OF BNK 
06/16/08 06/16/08 2.8000000 09/16/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

200,000,000.00 200,000,0.00.00 200,000,000.00 1,431,111.11 201,431,111.11 

002240 MORGAN STANLEY TRI PARTY REPO 1,300,000,000.00 
09/15/08 09/15/08 3.9500000 09/16/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

1,300,000,000.00 1,300,000,000.00 142,638.89 1,300,142,638.89 

001858 SURREY FUNDING CORP 
08/14/08 08/14/08 2.6363560 09/16/08 
CURRENT EtFECTIVE YIELD: 0.0000000000 

200,000,000.00 199,517,833.33 200,000,000.00 .00 200,000,000.00 

DAYS TO MATURITY - TOTALS 1,952~471,000.00 1,949,560,272.70 1,952,471,000.00 1,573,750,00 1,954,044,750.00 

001342 CLIPPER RECEIVABLES CO 
07/08/08 07/08/08 2.9500000 09/17/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

150,000,000.00 149,127,291. 67 149,987,708.33 .00 150,000,000.00 

002189 CROwN POINT CAP CO. 
04/29/08 04/29/08 3.9900000 09/17/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

182,030,000.00 179,185,326.53 182,009,825.01 .00 182,030,000.00 

001341 CURZON FUNDING LLC 
07/08/08 07/08/08 3.0200000 09/17/08 
CURRENT EFFECTIVE YIELD: O. '0000000000 

200,000,000.00 198,808,777.78 199,983,222.22 .00 200,000,000.00 

001364 GALLEON CAP LLC 
07/09/08 07/09/09 2.9600000 09/17/08 
CURRENT EFFECTtVEYIELP: 0.0000000000 

175,000,000.00 173,992,777.78 174,985,611.11 .00 175,000,000.00 

001057 GEMINI SEC CORP 
06/17/08 06/17/08 2.9000000 09/17/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

100,000,000.00 99,284,444.44 99,992,222.22 .00 100,000,000.00 

002201 MORRIGAN TRR FOG LLC 
04/29/08 041zu08 3.9900000 09/17/08 
CURRENT EFFECTIvE YIELD: 0.0000000000 

00133.6 TAS!O.N FUNDING INC 
07/08/08 07/0~/08 3.0500000 09/17/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

150,000,000.00 

, 
50,000,000.00 

147,655,875.00 

49,699,236.11 

149,983,375.00 

49,995,763.89 

.00 

.00 

150,000,000.00 

50,000,000.00 

DAYS TO MATURITY - 2 TOTALS 1,007,030,000.00 997,753,729.31 1,006,937,727.78 .00 1,007,030,000.00 

• SECURITY IS IN DEFAutT 
--------------------t--
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FUND: THFE MULTI CURRENCY DEBT ISSUE.HOLDINGS BY MATURITY DATE PAGE NO : 2 
, RUN TIME:-17:02:52 

FUND NAME: PRIMARY ~ SHORT AND LONG TERM 1 RuN DATE: 09/15/08 

-------------------,---------------------------------- ----------------------------------------------------------------------~------
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST DUE AT PA 

.;.. SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 

.*. us DOLLAR *.* 

001443 ABBEY NATIONAL NA LL 
07/15/08 .07/15/08 2,5000000 09/18/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

250,000,000.00 
. 

248,871,527.78 249,965,277.78 .00 250,000,000.00 

000252 AMERICAN EXPRESS BK 
04/29/08 04/18/08 2.7156300 09/18/08 
CURRENT EFFECTIVE YIELD; 0.0000000000 

200,000,000.00 200,000,000.00 200,000,000.00. 437,518.16 200,467,691,83 

000282 AMERI~ GEN FIN CORP MTN 
04/29/08 Q3/i8/9s 3.0625000.09/18/08 

. CURRENT EFFECTIVE YIELD; 0,0000000000 

150,000,000.00 150,000,000.00 150,000,000.00 1,148,437. SO 151,173,958.33 

000255 BANR I.RELAND GOVERNOR + CO 
04/2~/0~' ~4/21/08 2.4756300 ~9/18/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

400,000,000.00 400,000,000.00 400,000,000.00 770,196.00 400,825,210.00 

000256 BANK IRELAND GOVERNOR + CO 
04/29/08 04/2i/08 2.4756300 09/18/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

10,000,000.00 
. 

9,992,100.73 9,999,888.74 19,254.90 10,020,630.25 

000659 BELMONT FtiNoING LLC 
OS/20/08 '05/20/082.9500000 09/18/08 
'evRRENT EFFECTIVE YIELD: 0.0000000000 

250,000,000.00 247 ,521,180.56 249,959,027.78 .00 250,000,000.00 

001404 CROWN 'POINT CAP CO. 
07)ii)08 07/11/08 2,9506000 09/18/08 
CURRENT EFFECTIVE YIELD; 0.0000000000 

250,000,000.00 248,586,458.33 249,959,027.78 ,00 250,000,000.00 

001530 ELYSI~ FUNDING LLC 
07/22/08 07/22/08 2.9000000 09/18/08 
CURRENT EFFECTIVE YIELD; 0.0000000000 

250,000,000.00 248,831,944.44 249,959,722.22 .00 250,000,000,00 

001428 MORRIGAN TRR FOG LLC 
07/14/08 07/14/08 3.0500000 09/18/08 
CURRENT EFFECTIVE YIELD; 0.0000000000 

275,000,000.00 273,462,291.67 274,953,402.78 .00 275,000,000.00 

000284 ROyAL BK SCOTLAND GROUP PLC 
04/29/08 03/18/08 2.9625000 09/18/08 
CURRENT EFFECTIVE YIELD; 0,0000000000 

200,000,000.00 200,060,000.00 200,000,000.00 1,481,250.00 201,514,166.67 

000651 SOCIETE GtN NO AMER 200,000,000.00 
OS/21/08 OS/20/08 2.7200000 09/18/08 
CURRENT EFFECTIVE YIELD; O. OOOOOOOOOC 

198,186,666.67 199,969,777.78 ,00 200,000,000,00 

• SECURITY IS IN DEFAULT 

----------------1------
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FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO : 3 
; PUN TIME: 17:02:52 

FUND NAME: PRIMARY SHORT AND LONG TERM, RUN DATE: 09/15/08ruNp): 
-.------- r M • -------~-------------------------------------~----~--------------------------

ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST DUE AT PA 
SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 

**. US DOLLAR ••• 

001021 UBS AG STAMFORD BRAN 200,000,000.00 200,000,000.00 200,,000,000.00 ,00 200,000,000,00 
06/13/08 06/13/08 2,8500000 09/18/08 
CURRENT EFFECTIVE YIELD; 0.0000000000 

DAYS 'TO MATURITY - 3 TOTALS 2,635,000,000,00 2,625,452,170,18 2,634,766,124,86 3,856,656,56 2,639,001,657,08 

001120 EBBETS PLC , EBBETS LL 100,000,000.00 99,229,027.78 99,974,583,33 ,00 100,000,000.00 
06/20/08 06/20/08 3.0500000 09/19/08 
CURRENT EFFECTIVE YIELD; 0.0000000000 

001465, ELYSIAN FUNDING LLC 200,000,000.00 198,952,777.78 199,951,666,67 ,00 200,000,000.00 
07/16/08 06/20/08 2.9000000 09/19/08 
CURRENT EFFECTIVE, YIELD; O.OOOOOOOQOO 

001119 ELYSIAN FUNDING LLC 150,000,000.00 148,843,541.67 149,961,875.00 .00 150,000,000.00 
06/20/08 06/20/08 3.0500000 09/19/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001167 SVENSKA KANOELSBANKEN AS 200,000,000,00 200,000,000.00 200,000,000.00 355,513.88 200,396,534.72 
04/29/08 04/21/08 2.4612500 09/19/08 
CURRENT EFFECTIVE YIELD; 0,0000000000 

002205 UBS FINANCE (DELW) 150,000,000.00 147,426,000,00 149,946,000.00 .00 150,000,000.00 
04/29/08 04/29/08 4.,3200000 09/19/08 
C~NT EFFECTIVE YIELD; 0.0000000000 

002035 WELLS FARGO BANK NA 100,000,000.00 99,998,638,33 99,999,814,32 222,750,00 100,243,000.00 
08/28/08 08/14/08 2.4300000 09/19/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MAT11R,ITY - TOTALS 900,000,000.00 894,449,985,56 899,833,939,32 578,263,88 900,639,534.72 

001093 ASB FINANCE LTD. 90,000,000,00 89,351,400.00 89,958,600,00 .00 90,000,000.00 
06/20/08 06/19/08 2.7600000 09/22/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

000652 GOVElINOR , CO.OF BNK 200',000,000,00 198,131,944.44 199,910,333.33 .00 200,000,000.00 
OS/20/08 OS/20jO~ 2.6900000 09/22/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001511 BEETHOvEN FOG CORP. 50,000,000,00 49,750,625.00 49,976,250.00 .00 50,000,000,00 
07/21/08 07/21/08 2,8500000 09/22/08 
CURRENT EFFECTIVE YIELD: ,0.0000000000 

• SECURITY IS IN'DEFAULT 

-------------------r---
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FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATVRITY DATE PAGE NO . 4 
; RUN TIME: J.7:02:52 

FUND NAME: PRIMARY FUND ____________________ Ji SHORT AND LONG TERM 
~-----

RUN 'DATE: 09/15/08 _ 

ACT NO. 
, 

NAME PAR ORIGINAL AMORTIZED 
, 

INTEREST DUE AT PA 
SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS HATVRITY LOT 

••• US DOLLAR ••• 

000739 BELMONT .FUNDING LLC 300,000,000.00 297,051,666.67 299,855,000.00 .00 300,000,000.00 
OS/23/08 OS/23/08 2.9000000 09/22/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001825 DEXIA CREDIT LOCAL S.A 150,000,000.00 150,001,944.17 150,000,124.10 1,024,833.33 151,094,708.33 
06/20/08 06/20/08. 2.7950000 09/22/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

000705 ROYAL BK OF SCOTLAND 135,000,000.0.0 135,000,000.00 135,000,000.00 1,187,025.00 136,246,875.00 
OS/20/08 OS/20/08 2.660000009/22/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATVRITY. 7 TOTALS 925,000,000.00 919,287,580.28 924,700,307.43 2,211,858.33 927,341,583.33 

001587 ASPEN FOG CORP 100,000,000.00 99,558,333.33 99,948,472.22 .00 100,000,000.00 
07/25/08 07/25/0'8 2.6500000 09/23/08 
CtJRRENT EFFEC'UVt: YIELD: 0.0000000000 

001533 BELMONT FUNDING LLC 100,000,000.00 99,483,750.00 99,.942,638.89 .00 100,000,000.00 
07/22/08 07/22/08 2.9500000 09/23/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO HATVRITY - 8 TOTALS 200,000,000.00 199,042,083.33 199,891,111.11 .00 200,000,000.00 

001911 DANSKE. CORP. 250,000,000.00 249,387,500.00 249,863,888.89 .00 250,000,000.00 
08/19/08 08/18/08 2.4500000 09/24/08 
CURRENT EFFECTIVE YIELO: 0.0000000000 

001604 ELYSIAN FUNDING LLC 150,000,000.00 149,299,166,67 149,903,333.33 .00 150,000,000.00 
07/28/0807/28/08 2.9000000 09/24/08 
CURRENT EFFECTIVE 'tIELD: 0.0000000000 

'DAyS TO HATVRITY - TOTALS 400,000,000.00 398,686,6&6.67 399,767,222.22 .00 400,000,000.00 

000484 NAT'L AUSTRALIA FNDG 200,000,000.00 197,923,333.33 199,866,500.00 .00 200,000,000.00 
05/08/08 05/08/08 2.6700000 09/25/08 
CURRENT EFFECTIVE 'tIELD: 0.0000000000 

001586 TASMAN FunoING INC 200,000,000.00 198,949,444.44 199,847,500.00 .00 200,000,000.00 
07/25/08 07/25/08 3.0500000 09/25/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001602 TASMAN FUNDING INC 50,000,000.00 49,750,069.44 49,961,875.'00 .00 50,000,000.00 
07/28/08 07/25/08 3.0500000 09/25/08 
CURRENT EFFECTIVE 'tIELD: 0.0000000000 

• SECVRITY IS IN DEFAULT 

-----------------r-----, 

. , 
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FUND: THFE HULTIC~NCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO :. 5
 

.' RUN TIME: i7: 02 : 52
 
FUND NAME: PRIMARY FUNH SHORT AND LONG TERM j RUN DATE: 09/15/08
 

------~---------------~----------_._------------------ ------------~----------
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST DUE AT PA
 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT
 

US DOLLAR ••• 

001603 TASMAN FUNDING INC 100,000,000,00 99,500,138,89 99,923,750.00 .00 100,000,000.00
" 07/28/08 07/25/08 3.0500000 09/25/08 

CURRENT EFFECTIVE YIELD: 0,0000000000 

.,
001185 VICTORY RECEIVABLES 100,000,000.00 99,266,555,56 99,928,250.00 ,00 100,000,000,00
 
06/25/08 96/25/08 2.8700000 09/25/08
 
C~NT EFFECTIVE YIELD: 0.0000000000
 

DAYS TO MATURITY - 10 TOTALS 650,000,000,00 645,389,541.66 649,527,875,00 .00 650,000,000,00 

00i223 TASMAN FUNDING'INC 220,000,000,00 218,192,638,89 219,801,388.89 ,00 220,000,000,00
 
06/27/08 06/27/08 3.2500000 09/26/08
 

, CURI\I:NT EFFECTIVE YIELD: 0.0000000000
 

----------------- ------------~---- ----------------- ----------------- ----~------------
DAYS TO MATURITY - 11 TOTALS 220,000,000.00 218,192,638.89 219,801,388.89 ,00 220,000,000.00 

002007 DANSKE CORP. 200,000,000.00 199,531,555.56 199,820,888.89 .00 200,000,000.00
 
08/26/08 08/26/08 2.4800000 09/29/08
 
CURRENT EFFECTIVE YIELD: 0.0000000000
 

002069 EAST Fr.T FNC / EAST FN 500,000,000.00 498,931,250.00 499,485,416:67 ,00 500,000,000.00
 
09/02/08. 09/02/08 2.8500000 09/29/08
 
CuRRtNT EFFECTIVE YIELD: 0,0000000000
 

-----------~----- ----------------- ----------------- ----------------- -----------------
DAYS ':\'0 MATURITY - 14 TOTALS 700,000,000.00 698,462,805.56 699,306,305,56 .00 700,000,000.00 

000850 AUST , NEW zu. 100,000,000.00 99,116,666,67 99,896,944.44 .00 100,000,000,00
 
06/02/08 06/02/08 2.6500000 09/30/08
 
CURRENT EFFECTIVE' YIELD: 0.0000000000
 

000301 ROYAL BK CDA 200,000,000.00 200,000,000,00 200.,000,000.00 192,549,00 200,385,098,00
 
04/29/08. 01/02/08 2.4756300 09/30/08
 
C~NT EFFECTIVE YIELD: 0.0000000000
 

----------------- ----------------- ----------------- ----------------. .----------------
DAYS TO MATURITY • 15 TOTALS 300,000,000,00 299,116,666.67 299,896,944.44 192,549.00 300,385,098.00 

001252 DEPFA BANK PLC 150,000,000.00 150,000,000.00 150,000.,000.00 893,520.83 151,067,583.33
 
07/01/08 07/01/08 2.7850000 10/01/08
 
C~NT EFFECTIVE YIELD: 0.0000000000
 

. 
001334 LEXINGTN PKR CAP CO LL 100,000,000.00 99,279,861.11 99,872,916.67 ,00 100,000,000.00
 
07/08/08 07/08/08 3.0500000 10/01/0.8
 
CURUN'r EFFECTIVE YIELD: 0.0000000000
 

• SECURITY IS IN DEF~ULT 

--------~----------1----



6 

", 

FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO 
" RUN TIME,'17:02:52 

FUND NAME: PRIMARY'~ SHORT AND LONG TERM , RUN DATE: 09/15/08
---------------------1· -----------------------------------------------------------,---------------------4---------------------------
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST OUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -RAS TO DATE -BAS MATURITY LOT 

------------------------------------------------------ ------~----------------------------------------------- -----------------------
*** OS DOLLAR **. 

001664 LLOYDS BK PLC NY BRN 250,000,000.00 250;000,000.00 250,000,000,00 830,555,56 251,101,388.89( 
'08/01/08 08/01/08 2.6000000 10/01/08
 
CURRENT EFFECTIVE YIELD: 0.0000000000
 

001224 TASMAN FUNDING'INC 100,000,000.00 99,133,333.33 99,864,583.33 .00 100,000,000.00 
06/27/08 06/27/0S 3.2500000 10/01/0S 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 16 TOTALS 600,000,000.00 598,413,194.44 599,737,500.00 1,724,076,39 602,168,972.22 

000889 ABBEY NAT'L TREASURY 114,100,000.00 114,063,582.70 114,095,062,06 658,350,28 114,896,950.34 
06Jo~/Or 04/02/0S' 2.7331300 10/02/08 
CuRRENT EFFECTrn: YIELD: 0,0000000000 

001278 BARCLAYS BANK PLC 250,000,000.00 250,000,000.00 250,000,000,00 1,471,467.39 251,781,250.00 
07/02/08 07/02/08 2.8500000 10/02/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

000529 CONCORD MIN CPTL CO 200,000,000,00 197,607,222.22 199,737,777.78 .00 200,000,000,00 
05/09/08 05/09/08 2.9500000 10/02/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002087 EAST FLT FNC / EAST FN 300,000,000.00 299,311,250.00 299,620,000.00 .00 300,000,000,00 
09/03/08 09/03/08 2.8500000 10/02/08 
CuRRENT EFFECTIVE YIELD: 0.0000000000 

002157 TSL (USA) INC 100,000,000,00 99,810,000.00 99,873,333.33 .00 100,000,000,00 
~9/08/08 09/0~/0~ 2.8500000 10/02/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001280 UBS AG STAMFORD BRAN 200,000,000,00 200,000,000.00 200,000,000.00 1,184,333,33 201,433,666.66 
07/02/08 07/02/08 2,8050000 10/02/08 
CURRENT EFFECTIvi YIELD: 0.0000000000 

DAYS TO MATURITY - 17, TOTALS 1,164,100,000,00 1,160,792,054.92 1,163,326,173.17 3,314,151,00 1,168,111,867.00 

000271 BANK SCOTLAND PLC TREAS OIV 100,000,000,00 100,000,000,00 100,000,000,00 601,562,50 100,737,916,67 
04/29/08 04/03/08 2,8875000 10/03/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

00~107 EAST FLT FNC / EAST FN 250,000,000.00 249,426,041,67 249,663,541,67 ,00 250,000,000,00 
09/04/08 09/02/08 2.8500000 10/03/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

• SECURITY IS IN,DEFAULT 

--~---------------r-----

, " 



FUND: THFE 

FUND NAME: PRIMARY 
, .'" 
~, 

MULTICURRENCY DEBT ISSUE 

SHORT AND 

HOLDINGS BY 

LONG TERM 

MATURITY DATE 

, 

PAGE NO :. 7 
RUN TIME: i7:02:52 
RUN DATE: 09/15/08 

\ . 

~ ~:! 

·:f 

----------------------~----------------------~----------------------------------------------------------~--------------------------
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 

••• US DOLLAR ••• 

,002065 E;AST FLT, FNC / I:AST FN 150,000,000.00 149,618,958,33 149,791,041.66 .00 150,000,000.00 
09/02/08 ' 09/02/08 2.9500000 10/03/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

.... 

OOO~OO ELYSIAN FUNDING LLC 
06/05/08 06/05/08 2.9600000 10/03/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

150,000,000.00 148,520,000.00 149,790,333.33 ,00 150,000,000.00 ·r 

0018,40 ,WELLS, FARGO IlANl( NA 100,000,000.00 
08/Pl08 08/13/08 2.4000000 10/03/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

~ ____________ ~ __ M 

100,000,000.00 

_________________ 

100,000,000.00 

_________________ 

226,666,67 100,340,000,00 

_ _________________________________ 

DAYS TO MATURITY - 18 TOTALS 750,000,000.00 747,565,000.00 749,244,916,66 828,229.17 751,077,916.67 

001344 BEETHOVEN FOG CORP. 
07/08/08 07/08/08 2.9500000 10/06/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

215,672,000.00 214,081,419.00 215,318,537.56 .00 215,672,000.00 

000882 DEPFA BANK PLC 
06/04/08 06/04/08 2.7150000 10/06/08 
CURRENT EFFECTIVE YItLD: 0.0000000000 

150,000,000.00 148,597.250,00 149,773,750.00 .00 150,000,000.00 

000920 ING (US) FUNDING,LLC 
06/06/08 06/06/08 2.6800000'10/06/08 
CURRENT EFFECTIVE YIELD: 0,0000000000 

100,000,000.00 99,091, 777.78 99,851,111.11 .00 100,000,000.00 

001909 NORDEA NORTH AMER. I 
08/18/08 08/18/0S 2:5~00000 10/06/08 
CURRENT EFFECTIVE YIELD: 0,0000000000 

100,000,000.00 99,654,277.78 99,858,888.89 .00 100,000,000.00 

00131$ SCALPIS , S~IS JO 
07/07/08 07/07/08 2.9000000 10/06/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

150,000,00'0.00 148,900,416.61 149,758,333.33 .00 150,000,000.00 

002106 TSL (USA) INC 
09/04/08 07/07/08 2.8500000 10/06/08 
CURRENT EFFECTIVE YIELD: 0.00000,00000 

125,000,000.00 124,683,333.33 124,802,083.33 .00 125,000,000.00 

002132 TSL (USA) INC 
09/05/08 0,7/07/08 2.8500000 10/06/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

75,000,000.00 74.815,937,50 74,881,250.00 .00 75,000,000.00 

001314 TSL (USA) INC 
07/07/08 07/07/08 3.0500000 10/06/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

200,000,000.00 198,458,055.56 199,661,111.11 .00 200,000,000.00 

• SECURITY IS IN DEfAULT 

-------------------1---



-----------------------------------------------------------------------------------------------------------------------------------

----------------- ----------------- ----------------- -----------------

-----------------

-----------------

FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO : 8 
, RUN TIME ,- 17 : 02 : 52 

FUND NAME: PRIMARY tlnrn ___________________It SHORT AND LONG TERM ,RUN DATE:+ 09/15/08 _ , , 
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 
. 

·':i' 
!! 002202 WESTPAC BANKING CORP. 183,600,000.00 

04/29/08 04/29/08 2.6300000 10/06/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

-----------------
DAYS TO MATURITY - 21 TOTALS .1,299,272,000.00 

001315 BNX OF TKYO-MTBSHI L 
07/07/08 07/07/08 2.7700000 10/07/08 
CURRENT i:~FEi::TlVE YIELD.:. 0.00.00000000 

001316 C~ZON'FUNDING LLC 
07/07/08 .. 07(07/08. 3.0500000 10/07/08 
CURRENT. EFFECTIVE YIi;LD: 0.0000000000 

000903 DEPFA BANK PLC 
0,6/05/08 ..06/05/08 .2.715000.0 .10/07/08 

..CURRENT EmCTIVE YIELD: 0.0000000000 

002126 TSL (USA) INC 

100,000,000.00 

150,000,600.00 

100,000,000.00 

100,000,000.00 
09/05/08 09/05/08 
CURRENT EFFECTIVE 

DAYS TO MATURITY 

001339DEPFA BANK 
07/08/08 07/08/08 
CURRENT EFFECTIVE 

001313 D~UTSCHE BKFINL LLC' 
07/07/08 07/07/08 2.5500000 10/08/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

000513 SVENSKA HANDLSBNXN A 
04/29/08 . 04/08/08 
CURRENT EFFECTIVE 

DAYS TO MATURITY 

001335 AUST & NEW 
07/09/08 07/08/08 
CURRENT EFFECTIVE 

2.8500000 10/07/08 
YIELD: 0.0000000000 

22 TOTALS 

PLC 
2.8100000 10/08/08 

YI~LD: 0.0000000000 

450,000,000.00 

200,000,000.00 

100,000,000.00 

90,000,000.00 
2.7100000 10/08/08 

YIELD: 0.0000000000 

23 TOTA+oS 390,000,.000.00 

ZEA 200,000,000.00 
2.7000000 10/09/~8 

YIELD: 0.0000000000 

000941 BELMONT FUNDING-LLC ' 125,000,000.00 
. 06/09/08 06/09/08 .2.9700000 10/09/08 

CURRENT EFFECTIVE YIELD: 0.0000000000 

~ SECURITY IS IN DEFAULT 

----------------r------

. . 

*** OS DOLLAR .*. 
181,453; 919.99 183,331,740.00 .00 183,600,000.00 

1,289,736,387.61 1,297,236;805.33 .00 1,299,272,000.00 
" 

100,000,000.00 100,000,000.00 546,305.55 100,707,888.88 

148,830,833.33 149,733,125.00 .00 150,000,000.00 

99,064,833.33 99,841,625.00 .00 100,000,000.00 

99,746,666.67 99,833,750.00 .00 100,000,000.00 

----------------- -------------.--- --.-------------- ----------------
447,642,333'.33 4'49,408,500,00 546,305.55 450,707,888,88
 

200,000,000.00 200,000,000.00 1,092,777.77 201,436,222.21
 

99,341,250.00 99,844,166,67 .00 100.000,000,00 

90,011,986.71 90,001,627,83 1,090,775.00 91,239,825,00 

----------------- ----------------- -----.----------- ----------------
389,353,236.71 389,845,794.50 2,183,552.77 392,676,047.21
 

198,620,000.00 199,655,000.00 .00 200,000,000,00
 

123,741,875.00 124,762,812.50 .00 125,000,000.00 



-----------------------

----------------- ----------------- ----------------- ----------------- -----------------

", 

FUNtl: THFE MULTI CURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO :. 9 
RUN T~ME: i7:02:52 

FUNtl NAME: PRIMARY ~, SHORT AND LONG TERM RUN DATE: 09/15/08 

----------------------~--------------------~-----------------------------------------------------------~---~
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 

.*. US .*.DOLLAR 

001360 DEXIA DELAWARE 350,000,000,00 347,513,444,44 349,378,361.11 .00 350,000,000.00 
07/09/08 07/09/08 2.7800000 10/09/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

000940 EBBETS PLC , EBBETS LL 100,000,000.00 98,993,500.00 99,810,250.00 .00 100,000,000.00 
06/09/08 06/09/08 2.9700000 10/09/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001363 RABOBANX NEDERLAND NV 200,000,000.00 200,000,000.00 200,000,000.00 1,023,500.00 201,364,666.67 
07/09/08 07/09/08 2.6700000 10/09/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001312 RABOBANX USA FINL CO 200,000,000.00 198,600,444.44 199,657,555.55 .00 200,000,000.00 
07/07/08 07/07/08 2.6800000 10/09/08 
CURRE,NT EFFECTIVE YIELD: 0.0000000000 

001362 SOCIETE'GENERALE NY 200,000,000.00 200,000,000.00 200,000,000.00 1,077,166.66 201,436,222.22 
07/09/08 07/09/08 2.8100000 10/09/08 
CuRRENr EFFE,CTlVE YIELD: 0.0000000000 

000902 SOCIETE GEN'NO AMEll. 100,000,000.00 99,016,500.00 99,820,472.22 .00 100,000,000,00 
06/05/08 06/05/08 2.8100000 10/09/08 
CURJl,ENT EFFECTIVE YIELD: 0.0000000000 

001338 TSL (USA) INC .100,000,000.00 99,212,083,33 99,805,138.89 .00 100,000,000.00 
07/08/08 07/08/08 3,0500000 10/09/08 
C~NT EFFECTIVE YIELD: 0.0000000000 

001361, WESTPAC BANXING CORP. 100,000,000,00 99,315,111.11 99,828,777.78 .00 100,000,000.00 
07/09/08 07/09/08 2.6800000 10/09/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY· 24 TOTALS 1,675,000,000.00 1,665,012,958.32 1,672,718,368.05 2,100,666.66 1,677,800,888.89 

001772 CONCORD, MIN CPTL CO 200,000,000.00 198,985,000.00 199,613,333.33 .00 200,000,000.00 
08/08/08 08/08/08 2.9000000 10/10/08 
CURRENT EFFECTIVE 'lIELD:' 0 . 0000000000 

001399 CROWN POINT CAP CO. 200,000,000.00 198,458,055.56 199,593,333.33 .00 200,000,000,00 
07/11/08 07/11/08 3.0500000 10/10/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001379DEXIA DELAWARE 250,000,000.00 248,217,500,00 249,535,000.00 .00 250,000,000,00 
07/10/0~ 07/10/08, 2.7900000 10/10/08 ' 
cumm EFFECTIVE YI'ELD: 0.0000000000 

• SECURITY IS IN DEFAULT 

---~---------~-----~-_.-



10 FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO : 
. RUN TIMEr 17:02:52 

I .~-~~~_:~:~:_~---------------------------_:~~~:_~_:~~:-:~~-------------------------------------------~~-~~:~~-~:::::~~
ACT NO. 

SETTLED ISSUED 
NAME 
RATE MAT DATE 

PAR ORIGINAL 
COST -BAS 

AMORTIZED 
COST -BAS 

INTEREST 
TO DATE -BAS 

DUE AT 
MATURITY 

PA 
LOT 

••• US DOLLAR *.* 

"! 001841 DEXIA CREDIT LOCAL S.A 
08/13/08 07/10/08 2.8200000 10/10/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

47,000,000.00 47,008,505.15 47,003,519.37 250,353.34 47,338,713.34' 

002198 LEHMAN BRTHRS HLDG INC 
04/29/08 04/29/08 3.0000000 10/10/08 
CURRENT EFFECTIVE YIELD: 0:0000000000 

150,000,000.00 147,950,000.00 149,700,000,00 .00 150,000,000.00 

000799 ROYAL BK SCOTLAND GROUP PLC 
04/29/08 04/10/08 2.9700000 10/10/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

150,000,000.00 150,000,000.00 150,000,000.00 841,500.00 151,138,500.00 

002206 TSL (USA) INC 
09/16/08 09/io/08 2.9500000 10/10/08 
CURRENT EFFECTIVE YIELD': 0.0000000000 

100,000,000.00 99,754,166.67 99,803,333.34 .00 100,000,000.00 

000~27 TORONTO-DOMINION 
04/29/08 04/08/98 '2.6700000 10/10/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

250,000,000.00 250,000,000.00 250,000,000.00 2,985,208.33 253,430,208.33 

002199 WESTPAC BANKING CORP. 
04/2~/08 ,04/29./08 2.6100000 10/10/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

100,000,000.00 98,811,000.00 99,826,000.00 .00 100,000,000.00 

002193 WESTPAC BANKING CORP. 
04/29/08 04/2~/08 2.6300000 10/10(08 
~URRE,NT EFFECTIVE YIELD: 0.0000000000 

250,000,000.00 247,004,122.22 249,561,666.67 .00 250,000,000.00 

002195 WESTPAC BANKING CORP. ,250,000,000.00 
04/~9/08 04/29/08 2.6300000 10/10(08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

247,004,122.22 249,561,666.67 .00 250,000,000.00 

002197 ,WESTPAC BANKiNG CORP. 200,000,000.00 
04/29/08 04/2~/08 2.6400000 10/10/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

-----------------
DAYS TO MATURITY - 25 TOTALS 2,147,000,000.00 

197,594,666.67 

----------------
2,130,788,338.49 

199,648,000.00 

----------------
2,143,845,852.71 

.00 

.---------------
4,077,061.67 

200,000,000.00 

----------------
2,151,907,421.67 

000960 ASN AMRO NO AMER FIN 200,000,00'0.00 
06/10/08 06/10/08' 2.8600000 10/14/08 
CURRENT EFFECTIVE YIELD: O~OOOOOOOOOO 

197,998,000.00 199,555,111.11 .00 200,000,000.00 

001817 AL~IED IRISH BANKS NA :100,000,000.00 
08./12/08 08/12/08 2~6200000 10/14/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

99,541,500.00 99,796,222.22 .00 100,000,000.00 

• 'SECURITY IS IN DEFAULT 

-----------------1-----

. , 



-----------------------

----------------- ----------------- ----------------- ----------------- -----------------

". 

FUND: THFE HULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO :. 11 
, RUN T~ME: !7:02:52 

FUND NAME: PRIMARY FuNll· SHORT AND LONG TERM i RUN DATE: 09/15/08 

----------------------~.--------------------------------------------------------------------------------~---
ACT NO. NAME PAR ORIGINAl. AMORTIZED INTEREST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 
-------------------------------------~---------------- -----------------------------------------------------------------------------",'	 *** US DOLLAR ••• 

j 
,.,	 001046 BANK'AMER N·A·CKARLOTTE·NC 200,000,000.00 200,000,000.00 200,000,000.00 1,456,666,67 201,900,000.00 

06/16/08 06/16/08 2,8500000.10/14/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001411' BARCLAYS BANK PLC 250,000,000.00 250,000,000,00 250,000,000,00 1,279,513.74 251,814,235,90 
07(11/08 07/11/08 2,7500000 10/14/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

000516 CAI.YON NY BRANCH 54,000,000.00 53,932,378.48 53,988,729.75 647,010.00 54,761,670,00 
04/29/08 04/11/08 2.7300000 10/14/08 
CuRRtNT EFFECTIvE YIELD: 0,0000000000 

001427 CHESHAM FNC/ CHESH LLC 150,000,000.00 148,811,666.67 149,638,333.33 ,00 150,000,000,00 
07/14/08 07/14/08 3.1000000 10/14/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001400 CURZON FUNDING LLC 100,000,000.00 99,181,944.44 99,758,888.89 ,00 100,000,000,00 
07/11/08 07/11/08 3.1000000 10/14/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

000961 ERASMUS CAPTL CORP 200,000,000.00 197,872,000.00 199,527,111.11 ,00 200,000,000.00 
06/10/08 06/10/08 3.0400000 10/14/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

000998 GOVERNOR' CO,OF Bm< 200,000,000,00 200,006,821.34 200,001,540.30 1,538,666.67 201,987,444.45 
06/12/08 06/12/08 2.8850000 10/14/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 29 TOTALS 1,454,000,000.00 1,447,344,310.93 1,452,265,936.71 4,921,857,08 1,460,463,350.35 

001444 CHESHAM FNC/ CHESH LLC 250,0.00,000.00 248,019,444.44 249,375,694.44 .00 250,000,000,00 
07/1~/08 07/15/08 3.1000000 10/15/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

000660 CONCORD MIN CPTL CO 253,122,000.00 250,052,192.63 252,520,483.69 .00 253,122,000.00 
OS/20/08 OS/20/08 2.9500000 10/15/08 
CURRENT EFFECTIVE YIELD: 0,0000000000 

002128 TSL (USA) INC 100,000,000.00 99,683,333.33 99,770,416,66 .00 100,000,000.00 
09/05/08 07/15/08 2.8500000 10/15/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001445 TSL (USA) INC 140,000,000.00 138,901,622.22 139,653,772.22 .00 140,00p,000.00 
07/15/08 07/15/08 3.0700000 10/15/08 
CURR+NT EFFECTIVE YIELD: 0.0000000000 

• SECURITY IS	 IN DEFAULT 

-----------------~-l----



'.
 
FUND; THF£ MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO ; 12 

_____________________Jl
; 

FUND NAME; PRIMARY'~' 

I 
ACT NO. NAME
 

SETTLED ISSUED RATE MAT DATE
 

001426 TORONTO-DOMINION 
07/15/08 07/15/08 2.6500000 10/15/08 
CURRENT EFF£CTIVE YIELD: 0,0000000000 

DAYS TO MATURITY - 30 TOTALS 

001441 DEPFA BANK PLC 
,07/15/08 0,7/15/08 2.7700000 10/16/08 
CURRENT EFF£CTIVE YIELD: 0.0000,00,0000 

001044 EBBETS P1.C , EBBETS 1.1. 
06/16/08 06/16/08 3,1000000 10/16{08 
CURRENT EFF£CTIVE Y,IELo: 0.0000000000 

0013aO'E1.YSIAN FUNDING L1.C 
07/10/08 07/10/08 3.0200000 10/16/08 
CuRRENT EFF£CrIVE, YIELD: 0.0000000000 

'001588 GALI.EON CAP l.LC 
07/25/08 07/25/08 2.9500000 10/16/08 
~URRENT EFF£CTIVE YIELD; 0.0000000000 

DAYS TO MATURITY - 31 TOTALS 

,001045 BELMONT FUNDING LLC 
06/16/08 06/16/08 3.1000000 10/17/08 
CURRENT EFF£CTIVE YIELD; 0.0000000000 

000503 FORTIS BANK NEW YORK 
,04/29/08 04/17/08 2.8000000 10/17/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001837 G~IAN FNDG 1.'1'0/1.1. 
08/13/08 '08/13/08 2.7800000 10/17/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002204 LEXINGTN PKR CAP CO 1.1. 
04{29/0B 04/29/08 3.2500000 10{17{08
cuRRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 32 TOTALS 

001092 EBBETS 'PLC , EBBETS 1.1. 
06/19/08 06/19{08 3.ioooooo 10{20/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

• SECURITY IS IN DEFAULT 

------------------r-----

SHORT 

PAR 

100,000,000.00 

843,122,000.00 

250,000,000.00 

200,000,000.00 

200,000,000.00 

200,000,000.00 

850,000,000.00 

200,000,000.00 

150,000,000.00 

100,000,000.00 

250,000,000.00 

700,000,000.00 

ioo,ooo,OOO.OO 

AND LONG TERM 

ORIGINAL 
COST -BAS 

*.* US DOLLAR ••• 

100,002,538.43 

836,659,131. 05 

248,211,041.67 

197,898,888.89 

198,355,777 .18 

198,639,722.22 

843,105,430.56 

197,881,666.67 

150,000,000.00 

99,498,055.56 

246,140,625.00 

693,520,347.23 

98,940,833.33 

AMORTIZED 
COST -BAS 

100,000,800.16 

841,321,167.17 

249,422,916.67 

199,483,333.33 

19'9,496,666.67 

199,508,333.33 

847,911,250.00 

199,466,111.11 

150,000,000.00 

99,760,611.11 

249,300,347.22 

698,527,069.44 

99,707,222.22 

~----

: 
INTEREST 
TO DATE -BAS 

463,750.00 

463,750.00 

.00 

.00 

.00 

.00 

.00 

.00 

1,773,333.32 

.00 

.00 

1,773,333.32 

.00 

RUN TIME;~ ],7:02;52 
RUN DATE; 09/15/08_ 

DUE AT PA
 
MATURITY, LOT
 

100,677,222.22 

843,799,222.22 

250,000,000.00 

200,000,000.00 

200,000,000.00 

200,000,000.00 

850,000,000.00 

200,000,000.00 

152,134,999.99 

100,000,000.00 

250,000,000.00 

702,134,999.99 

100,000,000.00 



-----------------------

", 

FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO :.. 13 
~_L RUN TIME: 17:02:52 

FUND NAME: PRIMARY ,v'lI' SHORT AND LONG TERM ! RUN'DATE: 09/15/08 

---------.-----------~---------------------------------------------------------------------------------~----
ACT NO. NAME:;,: 

SETTLED ISSUED RATE MAT DATE 

001531 MORRIGAN TRR FOG LLC 
07/22/08 07/22/08 3.1000000 10/20/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

.~;: 

001532 HORRIGAN TRR FOG LLC 
07/22/08 07/22/08 3.1000000 10/20/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 35 TOTALS 

00,0500BARCLAYS' BANK PLC 
04/29/08 04/21/08, 3.1000000 10/21/08 
CuRRENT EFFECTIVE YIELD: 0.0000000000 

001496 CURZON FUNDING LLC 
06i20/08 06/20/08 2.4668800 10/21/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001512 DEPFA BANK PLC 
07/2i/08 07/21/08 2.8100000 10/21/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001564 SURREY FUNDING CORP 
07/28/08 07/24/08 2.9500000 10/21/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 36 TOTALS 

002184 ABN ~O NO AMER FIN 
04/29/08 04/29/08 2.9400000 10/22/08 
CURRENT EFFECTIVE YIELD; 0,0000000000 

001936 CURZON FUNDING LLC 
08/20/08 08/20/08 3.0000000 10/22/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002194 DEPFA BANK PLC 
04/29/08 04/29/08 2.9900000 10/22/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001515 GRAMPIAN FNOG LTD/LL 
07/21/08 07/21/08 2.8900000 10/22/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

PAR	 ORIGINAL AMORTIZED INTEREST 
COST -BAS COST -BAS TO DATE -BAS 

•• * US	 *.-DOLLAR 

100,000,000,00 99,225,000.00 99,707,222.22 .00 

100,000,000.00 99,225,000.00 99,707,222.22 .00 

300,000,000.00 297,390,833.33 299,121,666.66 .00' 

110,000,000.00 110,000,000.00 110,000,000.00 1,401,888.89 

100,000,000.00 98,906,666.67 99,688,888.89 .00 

100,000,000.00 100,000,000.00 100,000,000.00 444,916.67 

200,000,000,00 198,606,944.44 199,426,388.89 .00 

510,000,000.00 507,513,611.11 509,115,277.78 1,846,805.56 

250,000,000,00 246,406.666.67 249,265,000.00 .00 

150,000,000.00 149,212,500.00 14 9,550,000.00 .00 

200,000,000.00 197,071,555.56 199,401,000.00 .00 

100,000,000.00 99,253,416.67 99,711,000.00 .00 

DUE AT 
MATURITY 

PA 
LOT 

100,000,000.00 

100,000,000.00 
I: 
';\ 

300,000,000.00 

111,733,416.67 

100,000,000.00 

100,718,111.11 

200,000,000.00 

512,451,527.78 

250,000,000.00 

150,000.000.00 

200,000,000.00 

100,000,000.00 

• SECURITY IS	 IN DEFAULT 
, ,-------------------1---



'. 

FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO : 14 
; . . RUN TIME" 17: 02: 52 

~-~~-~~:~:_~---_._----------------------~~~~:_~_:~~:_:~~---------------------------------~--_._----~~-~~:~~.~:~::~~~
 
ACT NO. 

SETTLED ISSUED 
NAME 
RATE MAT DATE 

PAR ORIGINAL 
COST -BAS 

AMORTIZED 
COST -BAS 

INTERESi-
TO DATE -BAS 

DUE AT 
MATURITY 

PA 
LOT 

*** us DOLLAR ••• 

002203 SOCIETE GEN NO 'AMER 
04/29/08 04/29/08 3.1500000 10/22/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

200,000,000.00 196,920,000.00 199;370,000.00 .00 200,000,000.00 

DAYS TO MATURITY - 37 TOTALS 

000507 ~YON'NY BRANCH 
04/29/08 04/22/08 3.0200000 10/23/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

900,000,000.00 

175,000,000.00 

888,864,138.90 

175,000,000.00 

897,297,000.00 

175,000,000.00 

.00 

2,158,041.66 

900,000,000.00 

177,701,222.22 

", 

002196 EBBETS PLC & EBBETS 1.1. 
04/29/08 :04/29/08 3.2500000 10/23/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

200,000,000.00 
. 

196,804,166.66 199,331,944 .44 .00 200,000,000.00 

DAYS TO MATURITY - 38 TOTALS 375,000,000.00 371,804,166.66 374,331,944.44 2,158,041.66 377,701,222.22 

002185 BANKAMERICA CORP 
04/29/08 04/29/08 2.5600000 10/24/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

150,000,000.00 148,101,333.34 149,594,666.67 .00 150,000,000.00 

002186 lIANl<AMERICA CORP 
04/2'9/08 04/29/08 2.'8000000 10/24/08 
CuRRENT EFFECTIVE YIELD: 0.0000000000 

250,000,000.00 246,538,888.89 249,261,111.11 .00 250;000,000.00 

002187 BELMONT FUNDING LLC 
04/29/08 .04/29/08 3.2500000 10/24/08' 
CURRENT EFFECTIVE YIELD:' 0.0000000000 

100,000,000.00 98,393,055.56 99,656,944.45 .00 100,000,000.00 

001378 CITIGROUP FOG INC 
07/10/08 07/10/08 2.8400000 10/24/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

250,000,000.00 247,909,444.44 249,250,555.55 .00 250,000,000.00 

000433 CONCORD.MIN CPTL CO 
05/06/68 05/06/08 j.OOOOOOO 10/24/08 
C~NT EFFECTIVE YIELD: 0.0000000000 

150,000,000.00 147,862,500.01 149,525,000.00 .00 150,000,000.00 

001549 CROWN POINT CAP CO. 
07/~3/08 07/23/08 3.0000000 10/24/08' 
CURRENT EFFECTIVE YIELD: 0.0000000000 

250,000,000.00 248,062,500.00 249,208,333.33 .00 250,000,000.00 

100,000,000.00002192 DANSKE CORP. 
04/29/08 04/29/08 2.9100000 10/24/08 
CURRENT EFFECTIVE YIELD: 0 . 0000000000 : 

98,561,166.66 99,692,83'3.33 .00 100,000,000.00 

• SECURITY IS IN DEFAULT 

-----------------1-----



-------------------------------------------------

", 

FUND: THFE MULTICtJlIRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO ;. 15 
, ; RUN TIME: 17:02:52 

FUND NAME: PRIMARY ru# SHORT AND tONG TERM . RUN DATE: 09/15/08 

---------------------~-------------------------------- .._-------------------------
ACT NO. NAME PAll ORIGINAL' AMORTIZED INTEREST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 
~ 

••• US DOLLAR ••• 

001513'EBBETS PLC , EBBETS 1010 100,000,000.00 ,99,195,138.89 
07/21/08 07/21/08 3.0500000 10/24/08 
CtJlIRENT EFFECTIVE YIELD: 0.0000000000 

001514 ELYSIAN FUNDING LLC 100,000,000.00 99,208,333.33 
07/21/08 07/21/08 3.0000000 10/24/08 
CtJlIRENT EFFECTIVE YIELD: 0.0000000000 

----------~-----. . _-------.-._----
DAYS TO, MATURITY - 39 TOTAl.S 1,450,000,000.00 1,433,832,361.12 

99,678,055,56 

99,683,333.33 

----~------------
1,445,550,833.33 

.00 

.00 

----------------
.00 

100,000,000.00 

100,000,000,00 

-~---------------
1,450,000,000,00 

\' 
.!~ 

001631 ALLIED IRISH BANKS NA 
08/01/08 07/30/08 2.8500000 10/27/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

100,000,000.00 99,311,250,00 99,675,416.67 .00 100,000,000,00 

002190 CURZON FUNDING LLC 
04/H/08 04/29/08 3.2800000 10/27/08 
CtJlIRENT EFFECTIVE YIELD: 0.0000000000 

100,000,000.00 98,340,833.33 99,624,166.67 .00 100,000,000.00 

002191 CURZON FUNDING LLC 
04/29/08 04/29/08 3.3800000 10/27/08 
CtJlIRENT EFFECTIVE YIELD: 0.0000000000 

200,000,000,00 196,581,111.12 199,225,555.56 .00 200,000,000,00 

000683 LEHMAN BRTHRS HLDG INC 
OS/22/08 OS/21/08 3.2900000 10/27/08 
CURRENT EFFECTIVE YIELD: 0,0000000000 

200,000,000.00 197,112,111.11 199,250,611.11 .00 200,000,000.00 

001616 SOCIETE GEN NO AMER 
07/29/08 07/29/08 2.8300000 10/27/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

200,000,000.00 198,585,000.00 199,355,388.89 .00 200,000,000.00 

001644 TASMAN FUNDING INC 200,000,000.00 
07/31/08 07/31/08 3.2000000 10/27/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

-----------------
DAYS TO MATURITY - 42 TOTALS 1,000,000,000.00 

198,435,555.56 

----------------
988,365,861.12 

199,271,111.11 

----------------
996,402,250.01 

.00 

--------.---.--.
.00 

200,000,000.00 

----------------
1,000,000,000.00 

000348 ROYAL BK OF SCOTLAND 100,000,000.00 
04/29/08 04/28/08 3.0200000 10/28/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

100,000,000.00 100,000,000.00 1,182,833.33 101,535,166.66 

001615 StJlIREY FUNDING CORP 100,,000,000,00 
08/01/08 07/29/08 2.9500000 10/28/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

----------------

99,278,888,89 

----------------

99,655,833.33 

----------------

.00 

----------------

100,000,000,00 

-----------------
DAYS TO MATURITY - 43 TOTALS 200,000,000.00 199,278,888.89 199,655,833,33 1,182,833.33 201,535,166,66 

• SECURITY IS IN DEFAULT 

---~------~--------r----



-----------------------

----------------- ----------------- ----------------- ----------------- -----------------

----------------- ----------------- ----------------- ----------------- -----------------

16 

" 

FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO : 
RUN TIME' n: 02 : 52 

FUND NAME: PRIMARY ~ SHORT AND LONG TERM RUN, DATE: '09/15/08 

-------------------~f~--------------------------------------------------~-----------------------------~-----
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 

*** US DOLLAR **. 

'j	 000466 CROWN POINT CAP CO. 250,000,000.00 250,000,000.00 250,000,000.00 330,468.75 250,571,961.81 
04/29/08 04/29/08 2.6750000 10/29/08 
CURRENT 'EFFECTIVE YIELD: 0.0000000000 

000558 DEUTSCHE BANK AG NY 400,000,000.00 400,000,000.00 400,000,000.00 3,425,000.00 404,476,111.11 
04/29/08 04/29/08 2.2000000 10/29/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

000432 GENERAL ELEC CAPT CO 200,000,000.00 197,496,888.89 199,38'8,444.44 .00 200,000,000.00 
05/0,6/08 05/06/08, 2.5600000 10/29/08 

,CURRENT EFFECTI~ YIELD: '0.0000000000 

002200 LEHMAN BRTBRS BLDG INC 185,000,000.00 181,511,054.18 184,180,193.06 .00 185,000,000.00 
04/29/08 04/29/08 3.7100000 10/29/08 
C~ EFFECTIVE YIELD: O. ,0000000000 

001796 SURREY FUNDING CORP 250,0,00,000.00 248,381,597.22 249,119,097.22 .00 250,000,000.00 
08/11/08 08/11/08 2.9500000 10/29/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 44 TOTALS 1,285,000,000.00 1,277,389,540.29 1,282,687,734.72 3,755,468.75 1,290,048,072.92 

002054 CURZON FUNDING LLC 100,000,000.00 99,483,333.33 99,633,333.33 .00 100,000,000.00 
08/29/08 08/29/08 3.0000000 10/30/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

000800 ROYAL BR SCOTLAND GROUP PLC 200,000,000.00 200,000,000.00 200,000,000.00 602,666.67 201,155,111.11 
04/30/08 04/30/08 2.2600000 10/30/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001891 SURREY FUNDING CORP 150,000,000.00 149,078,500.00 149,466,500.00 .00 150,000,000.00 
08/15/08 08/15/08 2.9100000 10/30/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 45 TOTALS 450,000,000.00 448,561,833.33 449,099,833.33 602,666.67 451,155,111.11 

000273 BANK SCOTLAND PLC MEDIUM TERM 125,000,000.00 125,000,000.00 125,000,000.00 718,167.46 125,900,238.09 
04/29/08 04/04/08 2.9131300 10/31/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

-----------~----- --------'--------- ----------------- ----------------- --------------.--
DAYS TO MATURITY - 19 TOTALS 125,000,000.00 125,000,000.00 125,000,OQO.OO 718,167.46 125,900,238.09 

001665 BELMONT FUNDING LLC :100,000,000.00 99,203,611.11 99,593,333.33 .00 100,000,000.00 
08/01/08 08/01/08 3.0500000 11/03/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

• SECURITY IS IN DEFAULT 

-----------------j-----

\, 



'. 
',' J 

FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO :. 17 
RUN TIME: 17:02:52 

FUND NAME: PRIMARY rwp). SHORT AND LONG TERM RUN DATE: 09/15/08 

~---------------------~----~---------------------------------------------------------------------------.'--------._-----------------
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 

US DOLLAR ••• 

001752 BELMONT FUNDING LLC 100,000,000.00 99,254,444.44 99,593,333.33 .00 100,000,000.00 
08/07/08 08/01i08 3.0500000 11/03/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002170 GALLEON CAP LLC 100,000,000.00 99,564,583.33 99,620,000.00 .00 100,000,000.00 
09/09/08 08/04/08 2.8500000 11/03/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001691 GALLEON CAP LLC 200,000,000,00 198,508,611.11 199,213,333.33 .00 200,000,000.00 
08/.04/08 08/04/08. 2.9500000 11/03/08. 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001693 GALLEON CAP LLC 200,000,000.00 198,508,611.11 199,213,333.33 .00 200,000,000.00 
08/04/08 08/04/08 2.9500000 11/03/08 
C~NT EFFECTIVE YIELD: 0.0000000000 

001686 ING (US) FUNDING LLC 150,000,000.00 148,978,145.83 149,461,000.00 .00 150,000,000.00 
08/04/08 08/04/08 2.6950000 11/03/08 
C~NT EFFECTIvtYIELD: 0,0000000000 

001728 HORGAN STANLEY 150',000,000.00 148,961,666.67 149,440,000,00 .00 150,000,000.00 
08/06/08 08/06/08 2.8000000 11/03/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

'001670 TASMAN FUNDING· INC 100,000,000.00 99,164,444.44 99,573,333.33 .00 100,000,000.00 
08/01/08 08/01/08 3.2000000 11/03/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002018. VICTORY RECEIVABLES 125/000/000.00 124,34'5,972.22 124,538,333.33 .00 125,000,000.00 
08/.27/08 08/27/08 2.7700000 11/03/08 
CURRENT EFFECTIVE' YIELD: 0.0000000000 

-----------.----- --------._------- ----------------- ----------------- --.--------------
DAYS TO MATURITY - 49 TOTALS 1,225,000,000.00 1/216,490,090.26 1,220,245,999.98 .00 1,225,000,000.00 

001689 ABN AMRO·BANK NV CHlCA 250,000,000.00 250,003,172.39 250,001,689.64 813,715.27 251,740,972.21 
08/04/08 08/04/08 2.7250000 11/04/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001565 BANKAMERlCA CORP 300,000,000.00 297,656,750.00 298,885,250.00 .00 300,000,000.00 
07/24/08 07/24/08 2.7300000 11/04/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001690 CONCORD MIN CPTL CO 100,000,000.00 99,233,333.33 99,591,666.66 .00 100,000,000.00 
!; 08/04/.08 08/04/08 3.0000.000 11/04/08 

CURRENT EFFECTIVE YIELD: 0.0000000000 

• SECURITY IS.IN DEFAULT 
!-------------------j---



----------------- ----------------- ----------------- ----------------- -----------------

", 

FUND; THFE HULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO : 18 
, IIUN TIME: 17:02:52 

FUND NAME; PIlIMAI\Y, rUfp. SHORT AND LONG TEIIM : IIUN flATE; 09/15/08 

---------------------r---------------------------------------------------------------------------------~---------------------------
ACT NO, NAME PAIl ORIGINAL AMOIITIZED INTEREST DUE AT PA 

SETTLED ISSUED !lATE MAT DATE COST -BAS eOST -BAS TO DATE -BAS MATURITY LOT 

.-. US DOLLAR ••• 

001773 ~ROWN POINT CAR CO. 100,000,000.00 99,254,444.44 99,584,861.11 .00 100,000,000.00 
08/08/08 08/08/08 3.0500000 11/04/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001685 CURZON FUNDING LLC 100,000,000.00 99,207,777.78 99,578,055.56 .00 100,000,000.00 
08/04/08 08/04/08 3,1000000 11/04/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001692 EBBETS PLe , EBBETS LL 100,000,000.00 99,220,555.5,6 99,584,861.11 .00 100,000,000.00 
08/04/08 08/04/08 3.0500000 11/04/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001751 HORRIGAN TRR FOG LLC 100,000,000.00 9'9,221,250.00 99,571,250.00 .00 100,000,000.00 
08/07/08 08/07/08 3.1500000 11/04/08 
CuRRzNT'EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - SO TOTALS 1,050,000,000.00 1,043,797,~83.50 1,046,797,634.08 813,715.27 1,051,740,972.21 

001709 BNK OF TK'tO-MTBSHI L 100,000,000.00 100,000,000.00 100,000,000.00 327,833.33 100,718,111,11 
08/05/08 08/05/08 2,8100000 11/05/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

0,01867 CBA (DE) FINANCE INC 237,510,000.00 236,026,024.33 236,616,038.75 .00 . 237,510,000.00 
08/14/08 08/14/08 2.7100000 11/05/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001775 CROWN POINT CAR CO. 250,000,000.00 248,114,930.56 248,940,972.22 .00 250,000,000.00 
08/08/08 08/08/08 3.0500000 11/05/08 
CURRENT EFFECTIVE YIELD; 0.0000000000 

DAYS TO MATURITY'- 51 TOTALS 587,510,000.00 584,140,954,89 585,557,010.97 327,833.33 588,228,111.11 

001799 ING (US) FUNDING LLC 200,000,000.00 198,695,000.00 199,235,000.00 .00 200,000,000.00 
08/11/08 08/11/08 2.7000000 11/06/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001688 TASMAN FUNDING INC: 125,000,000.00 123,955,555.56 124,433,333.34 .00 125,000,000.00 
08/04/08 '08/04/08 3.2000000 11/06/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 52 TOTALS 325,0'00,000.00 322,650,555.56 323,668,313.34 .00 325,000,000.00 

000268 BNP PARIBAS / BNP PARI BAS US 225,000,000.00 225,000,000.00 225,000,000.00 692,970.00 226,593,831.00 
04/29/08 ,02/07/08 2.7718800 1,1/07/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

* SECURITY IS IN DEFAULT 

-----------------1-----



----------------- ----------------- ----------------- ----------------- -----------------

----------------- ----------------- ----------------- ----------------- -----------------

:" ~ I 

FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO :. 19 
RUN TIMe: £7:02:52 

FUND NAME: PRIMARY ~ •. SHORT AND LONG TERM RUN DATE: 09/15/0S;----------------------r------------------------------ a -. _ 

ACT NO. NAME PAR ORIGINAL AMORTIZED INUREST DUE AT PA 
SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -B1\S MATURITY LOT 
------------------------------------------------------------------------------------------------------------ ~----------------------

••• OS DOLLAR * •• 

001750 DEXIA DELAWARE 200,000,000.00 19S,563,777.78 199,1'8S,222.22 '.00 200,000,000.00 
OS/07/0S OS/07/0B 2.S100000 11/07/0S 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001729 WEST PAC BANKING CORP. 200,000,000.00 198,599,S33.33 199,217,111.11 ,00 200,000,000.00 
OS/06/0S OBt06/0S 2.7100000 11/07/0S 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 53 TOTALS 625,000,000.00 622,163,611.11 623,405,333.33 692,970.00 626,593,831.00 

001771 BNP PARIBAS NY BANCH 175,000,000.00 175,000,000.00 175,000,000.00 523,250.00 176,261,166.67 
OS/OS/OS OS/OS/OS 2.~600000 11/10/0S 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002123 WELLS'FARGO BANK ,NA 400,000,000.00 400,000,000.00 400,000,000.00 323,S88.89 401,943,333.33 
09/05/0S 09/05/08 2.6500000 11/10/0S 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001777 WESTPAC BANKING CORP. 200,000,000.00 19S,5S4,777.78 199,171,944.45 .00 200,000,000.00 
08/08/08 08/0S/08 2.7100000 11/10/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAyS TO MATURITY - 56 TOTALS 775,000,000.00 773,5S4,777.78 774,171,944.45 S47,13S.S9 77S,204,500.00 

001797 BELMONT FUNDING LLC 100,000,000.00 99,212,OS3.33 99,517,OS3.33 .00 100,000,000.00 
OS/.U/OS 08/11/0S 3.0500000 11/12/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 58 TOTALS 100,000,000.00 99,212,OS3.33 99,517,083.33 .00 100,000,000.00 

001S3S'GALLEON CAP LLC 200,000,000.00 198,492,222.22 199,049,444.44 .00 200,000,000.00 
08/13/0S OS/13/0S 2.~500000 'll/13/0S 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001798 MORRIGAN TRR FOG LLC 100,000,000.00 99,177,500.00 99,492,500.00 .00 100,000,000.00 
08/11/08 08/11/08 3.l500000 11/13/08 
C~NT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURI,TY - 59 TOTALS 300,000,000.00 297,669,722.22 29S,541,944.44 .00 300,000,000.00 

000269 BANK IRELAND GOVERNOR + CO 300',000,000.0.0 300,000,000.00 300,000,000.00 747,834.66 302,126,654.S3 
04/2?/08 02/15/0S 2.8043S00 11/14/0S 
CURRENT EFFECTIVE YIELD: 0.0000000000 

• 'SECURITY IS IN DEFAULT 
, " " 1

-------------------i---



". 

FUND: THFE MULTICURReNCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO : 20 
, RUN TIME:-17:02:52 

FUND NAME: PRIMARY'~ SHORT AND LONG TERM ' RUN DATE: 09/15/08

---------------------1---------------------------------------------------------------------------------t---------------------------
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 

••• US DOLLAR .** 

000270 BANK IRELAND GOVERNOR + CO 65,000,000.00 64,940,892 .16 64,982,475.56 162,030.84 65,460,775.21
 
04/29/08 02/15/08 2.8043800 11/14/08
 
CURRENT EFFECTIVE YIELD: 0.0000000000
 

000272 BANK SCOTLAND PLC TREAS DIV 110,000,000.00 110,000,000.00 110,000,000.00 566,745.42 110,814,696.54
 
04/29/08 04/14/08 2.8981300 11/14/08
 
CURRENT EFFECTIVE YIELD: 0.0000000000
 

001944 CALYON NY BRANCH 219;000,000.00 219,011,115.22 219,007,128.24 556,077 .50 220,550,276,67
 
08/14/08 08/14/08 2.7700000 11/14/08
 
CURRENT EFFECTIVE YIELD: 0.0000000000
 

001776 CONCORD MIN CPTL CO 225,000,000.00 223,131/875.00 223,875,312.50 .00 225,000,000.00 
.OB/08/09 OB/08/08 3.0500000 11/14/0B 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001890 MORGAN STANLEY 200/000,000.00 198,569,277.78 199,072,388.89 .00 200,000,000.00
 
08/15/08 08/15/08 2.8300000 11/14/08
 
CURRENT EFFECTIVE YIELD: 0.0000000000
 

001965 NAT'L AUSTRALIA FNDG 200,000,000.00 198,612,333.33 199,110,083.33 .00 200,000,000.00
 
08/14/08 08/14/08 2.7150000 11/14/08
 
CURRENT EFFECTIVE YIELD: 0.0000000000
 

001864 SVENSKA HANDLSBNKN A 100,000,000.00 100,002,537,91 100,001,627.57 250,250.00 100,697,666.67
 
OB/14/08 08/14/08 2.7300000 11/14/08
 
CURRENT EFFECTIVE YIELD: 0.0000000000
 

001663 UBS AG STAMFORD BRAN 250,000,000.00 250,010,847.96 250,006,095.52 908,819.44 252,074,479.16
 
08/01/08 08/01/08 2.8450000 11/14/08
 
CURRENT EFFECTIVE YIELD: 0.0000000000
 

000293 UNICREDITO ITALIANO BK IRELAND 500,000,000.00 500,000,000.00 500,000,000.00 1,110,010.84 501,048,958.33
 
04/29/08 04/15/08 2.5175000 11/14/08
 
CURRENT EFFECTIVE YIELD: 0.0000000000
 

001861 WESTPAC BANKING CORP. 100,000,000.00 99,307,444.44 99,555,861.11 .00 100,000,000,00
 
08/14/08 08/13/08 2.7100000 11/14/08
 
CURRENT EFFECTIVE YIELD: 0.0000000000
 

----------------- ----------._----- ----------------- ----------------- -----------------
DAYS'TO MATURITY - 60 TOTALS 2,269,000,000,00 2,263,586,323.80 2,265,610,912.72 4,301,768.70 2,277,773,507.41 

001893 GOVERNOR & CO.OFBNK 100,000,000.00 99,263,666.67 99,514,333.34 .00 100,000,000.00
 
08./15/08 08/15/08 2.8200000 11/17/08
 
CURRENT EFFECTIVE YIELD: 0.0000000000
 

• SECURITY IS IN DEFAULT 

-----------------1-----



-----------------------------------------------------------------------------
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" 

Ft1Ntl: THFE MULTICORRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO :. 21 
" RUN TIME: 17; 02; 52 

Ft1Ntl NAME: PRIMARY ~, SHORT AND LONG TERM i , RUN DATE: 09/15/08 

--~------------------~--------------------------------
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATIi: -BAS MATURITY LOT 

, ~ 

001667 HORGAN STANLEY' 
08/01/08 08/01/08 2.8500000 11/17/08 
CORRENT EFFECTIVE YIELD: 0,0000000000 

150,000,000.00 

.*. OS DOLLAR *** 

148,717,500.00 149,263,750.00 .00 150,000,000.00 
i: 
f? 
;' 

001863 SCALDIS , SCALDIS JO 100,000,000,00 
08/14/08 08/14/08 2,9300000 11/17/08 
CORRENT EFFECTIVE YIELD: 0.0000000000 

-----------------
D,AYS TO MATURITY - 63 TOTALS 350,000,000,00 

99,226,805,56 

----------------
347,207,972,23 

99,495,388,89 

----------------
348,273,472.23 

.00 

--~--------------
,00 

100,000,000.00 

----------------
350,000,000,00 

.of 

001910 GRAMPIAN FNoG LTD/LL 100,000,000,00 
OS/18/08 08/18/08 2.8900000 11/18/08 
CURUNT EFFECTIVE YIELD: ' 0,0000000000 

-----------------
DAYS TO MATURITY - 64 TOTALS 100,000,000.00 

99,261,444,44 

----------------
99,261,444.44 

99,494,250,00 

----------------
99,494,250,00 

,00 

---------------~-

.00 

100,000,000,00 

----------------
100,000,000,00 

001862 GRAMPIAN FNDG LTD/LL 100,000,000.00 
08/14/08 08/14/08 2.8900000 11/19/08 
CORRENT EFFECTIVE, YIELD: 0,0000,000000 

----------------

99,'221,305.56 

----------------

99,486,222.23 

----------------

,00 

----------------

100,000,000.00 

-----------------
DAYS TO MATURITY - 65 TOTALS 100,000,000.00 99,221,305.56 99,486,222.23 ,00 100,000,000.00 

000266 AMERICAN HONDA FIN CORP HTN 
04/29/0,8 02/20/08 2.9100000 11/20/08 
CORRENT EFFECTIVE YIELD: 0.0000000000 

178,000,000.00 178,000,000.00 178,000,000.00 388,485.00 179,323,726,67 

001937 CHESHAM'FNC/ CHESH LLC 
08/20/08 08/20/08 3.0500000 11/20/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

250,000,000.00 248,051,388,89 248,623,263.89 .00 250,000,000,00 

001892 GRAMPIAN FNOG LTD/LL 
08/15/08 08/15/08 2;9000000 11/20/08 
CURRENT EFFECTIVE YIELD: 0,0000000000 

200,000,000.00 198,437,222.22 198,952,777.78 .00 200,000,000.00 

001935 SVENSKA HANOLSBNKN A 
08/20/08 08/20/08 2.7300000 11/20/08 
CURRENT EFFECTIVE YIELD: 0,0000000000 

200,000,000.00 200,005,075.83 200,003,586.18 409,500.00 201,395,333.33 

001960 TASMAN FUNDING INC 175,000,000,00 
08./21/08 08/21/08 3.2000000 11/20/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

---...-----------
DAYS TO MATURITY - 66 TOTALS 1,003,000,000.00 

173,584,444.44 

----------------
998,078,131. 38 

173,988,888.89 ,00 

---------------- ----------------
999,~68,516.74 797,985.00 

175,000,00,0.00 

----------------
1,005,719,060.00 

• SECURITY IS IN DEFAULT 

-------------------t---



FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO : 22 
; RUN TIME:- 17: 02: 52 

FvNo NAME: PRIMARY'~ SHORT AND LONG TERM . RUN DATE: 09/15/08 

---------------------,-------------------------------- ------------------~-----------------------------------~-----------------t----
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 

*** us DOLLAR .*. 
001955 ALLIED IRISH BANKS NA 150,000,000.00 
08/21/08 08/21/08 2.8100000 11/21/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

148,922,833.33 149,227,250,00 .00 150,000,000,00 

002017 CLIPPER RECEIVABLES CO 250,000,000.00 
08/27/08 09/27/08 2.9500000 11/21/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

248,238,194,44 248,647,916.66 .00 250,000,000,00 

002188 CONCORD MIN CPTL CO 102,346,000.00 
04/29/08 04/29/08 3.0500000 11/21/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

100,559,778.01 101,773,715.28 ,00 102,346,000.00 

0.01942 GOVERNOR ~ CO. OF BNI< 200,000,000,00 
08/21/08 08/21/08 2.8400000 11/21/08 
CURRENT'EFFECTIVE YIELD: 0.0000000000 

200,005,074.41 200,003,640,34 410,222,22 201,451,555.54 

DAYS TO MATURITY . 67 TOTALS 702,346,000.00 697,725,880.19 699,652,522,28 410,222.22 703,797,555.54 

001976 CHESHAM FNC/ CRESH LLC 205,000,000.00 
08/22/08 08/22/08 3.0500000 11/24/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

203,367,402.78 203,801,604.17 .00 205,000,000,00 

001666 DEUTSCHE BANK AG NY 250,000,000.00 
08/01/08 08/01/08 2.6500000 11/24/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

250,000,000.00 250,000,000.00 846,527.78 252,116,319,45 

001958 GRAMPIAN FNDG LTD/LL 100,000,000.00 
08/22/08 08/21/08 2.9000000 11/24/08 
CURRENT EFFECTIVE YIELD: 0,0000000000 

99,242,777.78 99,444,166.67 .00 100,000,000,00 

DAYS TO MATURITY - 70 TOTALS 555,000,000.00 552,610,180,56 553,245,770.84 846,527.78 557,.116,319.45 

001991 MORRIGAN TRR FOG LLC 300,000,000.00 297,546,666.67 298,133,333.34 .00 300,000,000.00 
08/25/08 '08/25/08 3.2000000 11/25/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001992 ROYAL BK OF SCOTLAND 200,000,000.00 200,000,000,00 200,000,000,00 342,222.22 201,431,111.11 
08/25/08 08/25/08 2.8000000 11/25/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 71 TOTALS 500,000,000.00 497,546,666,67 498,133,3;3.34 342,222,22 501,431,111,11 

002019 ASN AMRO BANK NV CHICA ~50,000,000.00 150,003,765.49 150,002,937,91 230,000.00 151,046,500,00 
08/27/08 08/27/08 2.7600000 11/26/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

• SECURITY IS IN DEFAULT 

-----------------1-----

, r.l 



----------------- ----------------- ----------------- ----------------- -----------------

----------------- ----------------- ----------------- ----------------- -----------------

----------------- ----------------- ----------------- ----------------- -----------------

\", .. ;: 
" 

FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO " 23 
.' RUN TIME: 17:02:52 

FUND NAME: PRIMARY ~, SHORT AND LONG TERM i RUN DATE: 09/15/08 

---------------------,----------------------------------------~-------------------------------------_._~-------------~-.-----------
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO'DATE -BAS MATURITY LOT 

••• US DOLLAR ••• 

002031 CHESHAM FNC/ CHESH LLC 200,000,000.00 198,475,000.00 198,796,944.44 .00 200,000,000.00 :? 
08/28/08 08/28/08 3.0500000 11/26/08 (~, 

CURRENT ErltcTIVEYIELD: 0.0000000000 
'\: 

DAYS TO MATURITY - 72 TOTALS 350,000,000.00 348,478,765.49 348,799,882.35 230,000.00 351,046,500.00 

000246 CREDIT SUISSE NY 200,000,000.00 200,000,000.00 200,000,000,00 307,653.37 201,489,690.00 
04/29/08 02/28/08 2.9793800 11/28/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002053 oEPFA BANK PLC 150,000,000.00 150,000,000,00 150,000,000.00 215,250.00 151,088,208.33 
08i29/08 08/~9/08 2.8700000 11/28/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002056 TSL (USA) INC 150,000,000,00 148,843,541.67 149,072.291.67 .00 150',000,000.00 
08/29/08 08/29/08 3.0500000 11/28/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

000330 GOLDMAN SACHS GROUP INC 300,000,000.00 300,000.000.00 300,000,000.00 1,600.680.55 300,75'4,708.33 
04/29/08 04/28/08 3.7400000 11/28/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002036 WELLS FARGO BK N A SAN FRANCis 350,000,000.00 350,000,000.00 350,000,000.00 495,055.56 352,397,111.11 
08/28/08 08/28/08 2.6800000 11/28/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 74 TOTALS 1,150,000,000.00 1,148,843,541.67 1,149,072,291 . 67 2,618,639.48 1',155,729,717.77 

000287 DEUTSCHE BANK AG NY 190,000,000'.00 189,537,157.19 189,837,147.90 182,921.55 190,378,908.93 
04/29/.08 01/08/08 2.4756300 12/01/08 
CURRE,NT EFFECTIVE YIELD: 0.0000000000 

001943 ROYAL BK OF CANADA 100,000,000.00 ,100,002,784.08 100,002,094.9,5 191,666.67 100,774,333.34 
08/22/08 08/22/08 2.7600000 12/01/08 
CURRENT EFFE,CTIVE YIELD: 0.0000000000 

----------------- --------_._--~---- ---------------~- ----------------- -----------------
DAYS TO MATURITY - 77 TOTALS 290,000,000.00 289,539,941.27 289,839,242.85 374,588.22 291,153,242.27 

002055 ,~AESHAH FNC/ CAESA LLC 100,000,000.00 99,201,736.11 99,352,986.11 .00 100,000,000.00 
08/29/08 08/29/08 3.0250000 12/02/08 
CURRENT EFFECTIVE 'YIELD: 0.0000000000 

DAYS, TO MATURITY - 78 TOTALS 100,000,000.00 99,201,736,11 99,352,986.11 .00 100,000,000.00 

• SECURITY IS IN DEFAULT 

-------------------i---



FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO : 24 
i RUN TIME: -17 : 02 : 52 

FUND NAME: PRIMARY ~: SHORT AND LONG TERM , RUN DATE: 0'9115/08 

--------------------- I -------------------------------------------~------------------------------------~----------~----------------
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 

••• us DOL~ ••• 

'j, 
I 

002125' BEETHOVEN FOG CORP. 150,000,000.00 148,862,500.00 149,000,000.00 .00 150,000,000.00 
09/05/08 09/05/08 3.0000000 12/05/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002067 CLIPPER RECEIVABLES, CO 200,000,000.00 198,459,444.44 198.. 688,888.89 .00 200,000,000.00 

:,' 09/02i08,09/02/08 2.950000012/05/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

000981 CONCORD MIN CPTL CO 101,65'0,000. 00 100,025,717.71 100,915,861.11 ,00 101,650,000.00 
06/11/08 06/11/08 3.2500000 12/05/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

~~~;:~O;ON~~~li~= C;;~O~~OOO 12/05/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

200,000,000.00 196,993,333.33 198,533,333.33 .00 200,000,000.00 

'002066 GRAMPIAN FNPG LTD/LL 300,000,000.00 297,728,333.33 298,066,666.66 .00 300,000,000.00 
0~/02/08 09/02/08 2.9000000 12/05/08 

,CURRENT EFFEC~IVE YIELD: 0.0000000000 

DAYS TO MATURITY - 81 TOTALS 951,650,000.00 942,069,328.81 945,204,749.99 .00 951,650,000.00 

002155 GOVERNOR' CO.OF BNI< 150,000,000.00 148,926,958.33 149,021,291. 66 .00 150,000,000.00 
09/08/08 09/08/08 2;8300000 12/08/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

000980 CHESHAH FNC/ CHESH LLC 250,000,000.00 245,625,000.00 247,982,638.89 .00 250,000,000.00 
06/11/08 06/11/08 3.5000000 12/08/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002153 UBS FINANCE (DELW) 200,000,000.00 198,564,222.22 198,690,444.44 .00 200,000,000.00 
09/08/08 09/08/08 2.840000012/08/08 
CURRENT EFFECTIVE YIELD: 0.0000000,000 

DAYS TO MATURITY - 84 TOTALS 600,000,000.00 593,116,180.55 595,694,374.99 .00 600,000,000.00 

002174 BNI< OF TP:1rO-MTBSHI, L 350,000,000.00 350,000,000.00 350,000,000.00 190,895.83 352,481,645.83 
09/09/08 09/09/08 2;8050000 12/09/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002223 CURZON FUNDING LLC 100,000,000.00 99,256,250.00 99,265,00~.00 .00 100,000,000.00 
09i15/08 06/24/08 3.1500000 12/09/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

• SECURITY IS IN DEFAULT 

-----------------1-----

r'~ . 



" 

FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO :.. 25 
RUN TIME: t7:02:52 

FUND NAME: PRIMARY Fmfj, SHORT AND LONG TERM RUN DATE: 09/t5/08
i 

---------------------~---------------------------------------------------------------------------------~---------------------------
ACT NO. NAME PAR, ORIGINAL AMORTIZED INTEREST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 

US DOLLAR ••• 

001165 CURZON FUNDING LLC 100,000,000.00 99,432,222.22 99.206,666.66 .00 100,000,000.00 
06/26/08 06/24/08 3.4000000 12/09/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

000984 TSL (USA) INC 100,000,000.00 98,365,972.22 99,241,666.67 .00 100,000,000.00 
06/11/08 06/11/08 3.2500000 12/09/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 95 TOTALS 650,000,000.00 646,054,444.44 647,713,333.33 190,995.83 652,481,645.83 

000979 ALLIED IRISH BANKS NA 200,000,000.00 196,889,000.00 198,538,000.00 .00 .200,000,000.00 
06/11/09 06/11/08 3.0600000 12/11/08 
CURRENT EFFECTIVE·YIELc: 0.0000000000 

DAYS TO MATURITY • 87 TOTALS 200,000,000.00 196,889,000.00 199,538,000.00 .00 200,000,000.00 

001402 ASB FINANCE LTD. 100,000,000.00 98,720,944.44 99,277,416.66 .00 100,000,000.00 
07/11/08 07/11/08 2.9900000 12/12/08 
CURRENT EFFECTIVE YIELD: 0.'0000000000 

DAYS TO 'MATURITY - 89 TOTALS 100,000,000.00 98,720,944.44 99,277,416.66 .00 100,000,000.00 

000324 DANSKE CORP. 100,000,000.00 100,000,000.00 100,000,000.00 256,399.34 100,240,365.00 
04/29/08 04/15/08 2.8843800 12/15/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 63 TOTALS 100,000,000.00 100,000,000.00 100,000,000.00 256,399.34 100,240,365.00 

002229 SCALeIS , SCALDIS JO 50,000,000.00 49,617,361.11 49,633,472.22 .00 50,000,000.00 
09/12/08 09/12/08 2.9000000 12/16/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 92 TOTALS 50,000,000.00 49,617,361.11 49,633,472.22 .00 50,000,000.00 

000254 AMERICAN EXPRESS CR CORP 200,000,000.00 200,000,000.00 200,000,000.00 372,094.50 200,427,219.61 
04/29/08 04/21/08 2.4806300 12/19/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001957 EBBETS PLC , EBBETS 1.1. 350,000,000.00 346,325,000.00 347,121,250.00 .00 350,000,000.00 
08/21/.08 06/25/08 3.1500000 12/19)08 
C~ EFFECTIVE YIELD: 0.0000000000 

001186 EBBETS PLC , EBBETS 1.1. 200,000,000.00 196,804,166,67 198,302,777.78 .00 200,000,000.00 
06n5/08 06/25/08 3.2500000 12/19/08 
C~I'IT EFFECTIVE YIELD: 0.0000000000 

----------------- -.--------------- ----------------- ------------~---- -----------------
DAYS TO MATURITY - 95 TOTALS 750,000,000.00 743,129,166.67 745,424,027.78 372,094'.50 750,427,219.61 

.' SECURITY IS IN DEFAULT, '-------------------j---



----------------- ----------------- ----------------- ----------------- -----------------

----------------- ----------------- ----------------- ----------------- -----------------

'.,
 
FUND: THFE MULTI CURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO : 26 

FUND NAME; PRIMARY'~ _____________________LL SHORT AND LONG TERM 
~-----

RUN 
RUN 

TIME:"' P;02:52 
DATE: 09/15/08 _ 

ACT NO. 
SETTLED ISSUED 

N1.ME 
RATE 

'PAR 
MAT DATE 

ORIGINAL 
COST -BAS 

AMORTIZED 
COST -BAS 

INTERES'r 
TO DATE -BAS 

DUE AT 
MATURITY 

PA 
LOT 

-** US DOLLAR *** 

001187 ALLIED IRISH BANKS 
06/25/08 06/25/08 3.0900
CURRENT EFFECTIVE YIELD; 

NA 
000 12/22/08 

0.0000000000 

150,000,000.00 147,682,500.00 148,751,125.00 .00 150,000,000.00 

DAYS TO MATURITY - 98 TOTALS 150,000,000.00 147,682,500.00 14'8,751,125.00 .00 150,000,000.00 

000,257 GOLDMAN SACHS GROUP INC MTN 25,000,000.00 24,899,046.55 24,958,430.93 34,689.24 25,057,314.24 
04/29/08 04/23/08 3.6200000 12/23/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

000258 GOLDMAN SACHS GROUP INC MTN 10,000,000.00 9,959,612.12 9,983,369.70 13,875.68 10,022,925.68 
04/29/08 04/23/08 3.6200000 12/23/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001990 ING (US) FUNDING LLC 100,000,000.00 99,066,666.67 99,237,777.78 .00 100,000,000.00 
08/25/08 08/25/08 2.8000000 12/23/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 99 TOTALS 135,000,000.00 133,925,325.34 134,179,578.41 48,564.92 135,080,239.92 

001164 UBS AG STAMFORD BRAN 200,000,000.00 200,010,002.94 200,005,411.43 1,507,333.33 203,283,833.33 
06/24/08 06/24/08 3.230000a 12/24/08 
CURRENT EFFECTIVE YIELD.: 0.0000000000 

--------------.-- ----------------- ----------------- ----------------- -----------------
DAYS TO MATURITY - 100 TOTALS 200,000,000.00 200,010,002.94 200,005,411.43 1,507,333.33 203,283,833.33 

002008 BNP PARIBAS NY RANCH 200,000,000.00 200,000,000.00 200,000,000.00 336,000.00 201,952,000.00 
08/26/08 08/26/08 2.8800000 12/26/08 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 102 TOTALS 200,000,000.00 200,000,000.00 200,000,000.00 336,000.00 201,952,000.00 

002052 BANKAMERICA CORP 250,000,000.00 247,473,750.00 247,826,250.00 .00 250,000,000.00 
08/29/08 08/28/08 2.8200000 01/05/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002154 GALLEON CAP LLC 200,000,000.00 197,950,555.56 198,088,333.34 .00 200,000,000.00 
09/08/08 09/08/08 3.1000000 01/05/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002068 MORGAN J.P. CHASE & 100,000,000.00 99,052,083.33 99,158,2SQ.00 .00 100,000,000.00 
09/02/08 09/02/08 2.73000aO 01/05/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

• SECURITY IS IN DEFAULT 

-----------------1-----



----------------- ----------------- ----------------- ----------------- -----------------

'-
FUND: THFE Mt1LTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO ;. 27 

FUND NAME: 
. ' 

PRIMARY ruff SHORT AND LONG TERM 
RUN TIME: 

,RUN DATE: 
i7:02:52 
09/15/08 

_..------------------~------------------------------~- -----------------------------------------------------------------------------
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 

*** OS COLLAR *** 

002127 MORRlGAN TRR FOG LLC 107,000,000.00 105,794,318.06 105,903,027.09 .00 107,000,000.00 
09/05/08 09/05/08. 3.3250000 01/05/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002088 ROYAL BK OF SCOTLAND 100,000,000.00 100,000,000.00 100,000,000.00 105,444.44 101,005,777.77 
09/03/08 09/03/08 2.9200000 01/05/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002108 SOCIETE GENERALE NY 100,000,000.00 100,000,000.00 100,000,000.00 98,333.33 101,007,916.66 
09/04/08 09/04/08 2.9500000 01/05/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002139 TASMAN FUNDING INC 100,000,000.00 98,918.333.33 98,982,500.00 ,00 100,000,000.00 
09/09/08 09/05/08 3.3000000 01/05/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

----------------- ~---------------- ----------------- ---------.------- ----------------
_:~; DAYS TO MATURITY • 112 TOTALS 957,000,000,00 949,189,040.28 949,958,360.43 203,777.77 959,013,694.43 

002227 LEXINGTN PKR CAP CO LL 175,000,000.00 173,269,687.50 173,285,000.00 .00 175,000,000.00 
09/15/08 09/12/08 3.1500000 01/06/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

----------------- ----------------- ----------------- ---.--.---------- -----------------
DAYS TO MATURITY • 113 TOTALS 175,000,000.00 173,269,687.50 173,285,000.00 .00 175,000,000.00 

002207 ELYSIAN FUNDING LLC 100,000,000.00 98,966,666.67 99,018,333.34 .00 100,000,000.00 
09/10/08 09/10/08 3.1000000 01/08/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

----------------. ----------------- ----------------- ----------------- --------------~--
DAYS TO MATURITY - 115 TOTALS 100,000,000.00 98,966,666.67 99,018,333.34 .00 100,000,000.00 

000565 CREDIT SUISSE NY 250,000,000.00 250,000,000.00 250,000,000.00 1,418,932,29 251,891,909.72 
04/29/08 04/09/08 2.9612500 01/09/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

000549 DEUTSCHE BANK AG NY 90,000,000.00 90,000,000.00 90,000,000.00 43,520.40 90,186,516.00 
05/12/08 05/09/08 2.4868800 01/09/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002156 GALLEON CAP LLC 200,000,000.00 197,881,666.67 198,019,444.45 .00 200,000,000.00 
09/08/08 09/0.8/08 3.1000000 01/09/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

000281 WACHOVIA BK NATL ASSN 150,000,000.00 150,000,000.00 150,000,000.00 86,461.08 151,123,994.08 
04/29/08 03/10/08 2.9643800 01/09/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 8S TOTALS 690,000,000.00 687,881,666.67 688,019,444.45 1,548,913.77 693,202,419.80 

• SECURITY IS IN 'DEFAULT 
I------------------j----



'. 

FUND: THFE MULTICURRENCy'DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO : 28 

FUND NAME: PRIMARi_____ • 

ACT NO. 
SETT~D ISSUED 

, 
~ J!~_~ 

, 
NAME 
RATE MAT DATE 

PAR 

SHORT AND LONG TERM 

ORIGINAL 
COST -BAS 

AMORTIZED 
COST 

. 

-BAS 

~-----__ ~ 

, 
INTEREST 
TO DATE -BAS 

RUN TIMlI: r "7: 02: 52 
RUN 'DATE: 09/15/08_ 

DUE AT PA 
MATURITY LOT 

..ti 
(! 000801 BANK OF MONTREAL

04/29/08 04/11/08 2.6687500 01/12/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

100,000,000.00 

*.* US DOLLAR *** 

100,000,000.00 100,000,000.00 37,065.97 100,222,395.83 

002172 FORTIS FUNDING LLC 
09/09/08 09/09/08 2.9700000 01/12/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

125,000,000.00 123,710,937.50 123,783,125,00 .00 125,000,000.00 
':~ 

002130 MARKET ST'FNDG'CORP 
~9/05/08 09/05/08 3.1000000 01/12/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

80,000,000.00 79,111,333.33 79" 187 ,111.11 .00 80,000,000,00 

00.0241 SWEDBA!'lX (SPARBAllK) 
04/29/08 94/11'/08 2.6587500 01/12/09 
CURRENT EFFECTIVE YIELD: 0.0000000.000 

100,000,000,00 100,000,000.00 100,000,000,00 36,927.08 100,221,562.50 

002~25 TASMAN FUNDING INC 50,000,000.00 
09/12/08 09/12/0,8 3.3500000 01/12/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

----------------

49,432,361,11 

----------------

49,450,972.22 

----------------

.00 

----------------

50,000,000.00 

-----------------
DAYS TO MATURITY - 119 TOTALS 455,000,000.00 452,254,631.94 452,421,208.33 73,993.05 455,443,958.33 

000835 SWEDBANK (SPARBAllK) 100,000,000.00 
04/29/08 04/14/08 2.6575000 01/14/09 
CURRENT EFFECTiVE YIELD: 0,0000000000 

-----------------
DAYS TO MATURITY - 121 TOTALS 100,000,000,00 

100,000,000.00 

----------------
100,000,000.00 

100,000,000,00 

----------------
100,000,000,00 

487,079.86 

-.--------------
487,079,86 

100,221,458,33 

----------------
100,221,458,33 

001464 BAllKAMERICA CORP 300,000,000.00 
07/16/08 07/16/08 2.9550000 01/15/09 
CURRENT EFFECTIVE YIELD; 0.0000000000 

295,493,625,00 297,020,375,00 .00 300,000.000.00 

000765 GOLDMAN SACHS GROUP INC 125,000,000.00 
04/29/08 01/15/08 3,8750000 01/15/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

125,630,887.22 125,292,480.28 829,228,94 127,421,875,00 

002171 ~T ST FNDG CORP 200,000,000.00 
09/09/08 09/09/08 3,1000000 01/15/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

197,795,555,56 197,916,111,12 .00 200,000,000.00 

000766 MORGAN 'STANLEY 125,000,000.00 
04/29/08 01/15/08 3,8750000 01/15/09 
CURRENT EFFECTIVE YIELD: 0.0000000000: 

-----------------
DAYS TO MATURITY - 0 TOTALS 750,000,000.00 

;.. 

125,214,195.75 

----------------
744,134,263.53 

125,099,301.48 

----------------
745,328,267,88 

829,228.94 

------~----------
1,658,457.88 

127,421,875,00 

----------------
754,843,750.00 

• SECURITY IS IN DEFAULT 

-----------------r-----

" 



", 

FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE	 PAGE NO :.. 29 
RUN TIME: t1:02:52 

FUND NAME: PIliHARY SHORT AND LONG TERM i RUN DATE: 09/15/08ro44.	 
I 

----------------------~--------------------------------------------------------------------------------------------~---------------
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 

*.* US DOLLAR *•• 

001510 CURZON FUNDING LLC 100,000,000.00 98,284,583.33 98,830,833.33 ,00 100,000,000.00 
01/21/08 01/21/08 3.4500000 01/16/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 123 TOTALS 100,000,000.00 98,284,583.33 98,830,833.33 .00 100,000,000.00 

002234 USS FINANCE (DELW) 300,000,000.00 296,846,166.67 296,871,000.00 .00 300,000,0'00.00 
09/15/08 09/12/08 2.9800000 01/20/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 127 TOTALS 300,000,000.00 296,846,166.67 296,871,000.00 .00 300,000,000.00 

00154,8CURZ9N FUNDING', LLC 100,000,000,00 98,221,333.33 98,753,000,00 .00 100,000,000,00 
07/23/09 07/23/09, 3.4900000 01/23/0~ 

cURIU:~ EFn:CTIVE YIELD: 0" 0000000000 

001589 MORG~ STANLEY 175,000,000,00 172,248,513.99 173,049,770.83 .00 175,000,000.00 
07/25/08 07/25/08 3.1100000 01/23/09 
CURRENT EFE'tCTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 130 TOTALS 275,000,000,0,0 270,469,847.22 271,802,770.83 .00 275,000,000.00 

000550 ASN ~O BR NV LTD 100,000,000.00 100,000,000.00 100,000,000.00 399,500.00 100,765,708.33 
05/12/08 04/30/09 2.9962500 01/30/09 
CURRENT EFFECTIVE YIELD, 0.0000000000 

000289 MERRILL LYNCH + CO INC 66,000,000.00 64,899,796.97 65,457,378.22 253,990.00 66,486,814.17 
04/29/08 03/14/08 2.8862500 01/30/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 45 TOTALS 166,000,000.00 164,898,796.97 165,457,378.22 653,490.00 167,252,522.50 

002129 CALYON NORTH AMERICA I 200,000,000.00 191,458,500.00 191,641,222.22 .00 200,000,000.00 
09/0S/08 09/05/08 2.9~00000 02/05/09 
CURRENT EFFECTIVE YIELQ: 0.0000000000 

002131 CHESHAM !'Ne/ CHESH LLC 200,000,000.00 197,291,666.67 197,436,111.11 .00 200,000,000.00 
09/08/08 09/05/08 3.25000,00 02/05/09 
CURRENT EFFECTIVE YIELD': 0.0000000000 

~	 002133 CROWN, POINT CAP CO. 200,000,000.00 197,322,500.00 197,515,000.00 .00 200,000,000.00 
09/0'5/08 09/05/08 3.1500000 02/05/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATl1~UTY - 143 TOTALS 600,000,000.00 592,072,666.67 ,592,592,333.33 .00 600,000,000.00 

• SECURITY IS IN DEFAULT 

-------------------t~---

~ 



'FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO : 30 
, RUN TIME: P:02:52 

FUND NAME: PRIMARY'~ SHORT AND LONG TERM RUN'DATE: 09/15/08 

--..------..----..------FL-------------------------'~------------.---- ...------------------------ ..---------.--~-- -------------------_ .....---
ACT NO. NAME PAR 'ORIGINAL AMORTIZED INTEIlEST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 

-----------------------..------------~----------~------ -------- ... ----------------------------_...-------------------------------------
'.'	 *.- US DOLLAR ••• 
.(1 
"	 002134 EBBETS PLC , EBBETS LL 300,000,000.00 295,867,666,67 296,162',833.34 .00 300,000,000.00 

09/05/0S 09/05/0S 3.2200000 02/06/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

----------------- --- ... ---- ... -..._----- --_ .._--_ .. _------- ----------------- -----------------
DAYS TO MATURITY - 144 TOTALS 300,000,000.00 295,867,666.67 296,162,S33.34 .00 300,000,000.00 

002151 BELMONT FUNDING LLC 200,000,000,00 197,263,000.00 197,388,222.22 .00 200,000,000.00 
09/09/08 ,,09/0S/0S 3.2200000 02/09/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

,002160 CALYON NY BRANCH 125,000,000.00 125,026,877,61 125,025,481,37 456,458,33 127,043,194.45 
,09/0S/01 OS/05/0S 3.1300000 02/09/09 
CURRENT EFFECTIVE YIELD: 0,0000000000 

002152 CALYON NORTH AMERICA I 450,000,000.00 444,225,000.00 444,525,000.00 .00 450,000,000.00 
09/0S/01 09/08/0S 3.0000000 02/09/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002135 ELYSIAN' FUNDING LLC 250,000,000.00 246,609,S61.11 246,785,972.22 .00 250,000,000.00 
09/08/08 Og/Q5/0S .3.1700000 02/09/09 
CURREll'r EFFECTIvE YIE'LD: 0.0000000000 

001774 MORGAN J.P. CHASE' 200,000,000,00 196,9S3,472.22 197,619,3S8.89 .00 200,000,000,00 
OS/OS/08 08/08/08 2.9350000 02/09/09 
CURRENT EFFECTIVE YIELD: 0:0000000000 

---------- ... ----_.. ----------------- --_...._--------- -------------_._- -----------._----
DAYS TO MATURITY - 147 TOTALS 1,225,000,000.00 1,210,109,210,94 1,211,344,064.70 456,459,33 1,227,043,194.45 

002158 BARCLAYS BANK PLC 300,000,00.0. 00 300,000,000.00 300,000,000.00 203,333.33 303,939,583.33 
09/08/0S 09/0,g/08 3.0500000 02/10/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

-------------.--- ----_.----------- -----~----------- ----------------- -----------------
DAYS TO MATURITY - 148 TOTALS 300,000,,000,00 300,000,000,00 300,000,000.00 203,333.33 303,939,583,j3 

002233 BELMONT FUNDING LLC 200,000,000,00 197,227,222.22 197,245,111.11 .00 200,000,000,00 
09/15/08 09/12/08 3,2200000 02/17/09 
CURRENT EFFECTIVE YIELD: 0,0000000000 

002239 CALYON NY BRANCH 300,000,000.00 300,000,000.00 300,000,000.00 .00 300,000,000.00 
09/19/08 09/19/08 2.9900000 02/17/09 
CURRENT EFFECTIVE YIELD: 0,0000000000 

0018S9ROYAL BK OF SCOTLAND 200,000,000.00 200,000,000.00 200,000,000.00 556,444,.45 203,234,333,34 
OS/15/08 08/15/0S 3.1300000 02/17/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

---~------------- ----------------- ----------------- ----------------- -----------------
DAYS TO MATURITY - 155 TOTALS 700,000,000,00 697,227,222.22 697,245,111,11 556,444 .45 .703,234,333.34 

• SECURITY IS	 IN DEFAULT 

-----------------l-----



----------------------

", 

FUND: THFE MOLTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO ~ 31 
, .' RUN 'UME: 17:02:52 

FUND NAME: PRIMARY ~: SHORT AND LONG TERM j RUN DATE: 09/15/08 

---------------------~----------------------------------------------------------------~---------------~-----
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 

••• US DOLLAR ••• 

001888 BARCLAYS BANK PLC 200,000,000.00 200,000,000.00 200,000,000.00 493,111.11 203,240,444.44 
08/19/08 08/19/08 3.1700000 02/19/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

',.~ 

~~ 

000279 NATIONAL AUSTRALIA ~ 100,000,000.00 100,000,000.00 100,000,000.00 234,013.89 100,768,902.78 
04/29/08 02/19/08' 3.0087500 02/19/09 
CuRRENT EFFECTIVE YIELD: 0.0000000000 

---------------- ---------------- ---------------- ---------------- -----------------
DAYS" TO MATURITY - 65 TOTALS 300,000,000.00 300,000,000.00 300,00'0,000.00 727,125.00 304,009,347.22 

000250 AMERICAN EXPRESS' BX FSB 40,000,000.00 39,886,391.77 39,939,H4.47 74,118.90 40,085,099.48 
04/29/08 04/21/08 2:4706300 02/20/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

----------.----- ---------------- ---------------- ---------------- -----------------
DAYS TO MATURITY - 7 TOTALS 40,000,000.00 ,39,886,391.77 39,939,944.47 74,118.90 40,085,099.48 

000818 BARCLAYS BANK PLC 150,000,000.00 150,000,000.00 150,000,000.00 261,983.27 151,147,736.25 
04/29/08 02/26/08 3.0606300 02/26/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

----------------. ---------------- ---------------- ---------------- -----------------
DAYS TO MATURITY - 72 TOTALS 150,000,000.00 150,000,000.00 150,000,000.00 261,983,27 151,147,736.25 

001651 BANK AMER'N A CHARLOTTE NC 75;000,000.00 74,892,390.00 74,915,961. 71 102,995.00 75,159,642.25 
08/01/08 07/28/08 2.4718800 02/27/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 165 TOTALS 
----------------

75,000,000.00 
----------------

74,892,390.00 
----------------

74,915,961. 71 
---------------- -------,---------

102,995.00 75,159,642.25 

002140 MOI\RIQAN TI\R FOG'LLC 208,663,000.00 205,051,739.01 205,214,959.85 .00 208,663,000.00 
09/08/08 09/05/08 3.5200000 03/04/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 170 TOTALS 208,663,000.00 205,051,739.01 205,214,959.85 .00 208,663,000.00 

002142 BARCLAYS ~ PLC 
09/09/08 09/09/08 3.1600000 03/09/09 
CuRRENT EFFECTIVE YIELD: 0.0000000000 

200,000,000.00 200,000,000.00 200,000,000.00 122,888.89 203,177,555.56 

002137 FORTIS FUNDING LLC 
09/08/08 09/05i08 3.0800000 03/09/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

200,000,000.00 196,885,777.78 197,022,666.67 .00 200,000,000.00 

002138 WESTPAC ~ING CORP. 
09/08/08 09/05/08 2.9100000 03/09/09 
'CURRENT EFFECTIVE YIELD: 0.0000000000 

350,000,000.00 344,850,916.67 345,077,250.00 .00 350,000,000.00 

DAYS TO MATURITY - 175 TOTALS 750,000,000.00 741,736,694.45 742,099,916.67 122,888.89 753,177,555.56 

;.' 
,~, 

• 'SECURITY IS IN DEFAULT 
I-------------------t---



FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO : 32 
, RUN TIME: 17:02:52 

FUND NAME: PRIMARY~ SHORT AND LONG TERM . RUN DATE: 09/15/08 

-------------------~~p~------------------------------- -----------------------------------------------------------------------~-----
ACT NO, NAME PAR ORIGINAL AMORTIZED INTEREST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 
------------------------------------------------------------------------------------------------------------ ----------------------~ 

.** US DOLLAR *** 

002216 MORGAN J,P, CHASE & .00 ,00 ,00 .00 .00 
09/16/08 09/11/08 2,9100000 03/10/09 
CURRENT EFFECTIVE YIELD: 0,0000000000 

DAYS TO MATURITY - 176 TOTALS ,00 ,00 ,00 .. 00 .00 

001141 UBS AG STAMFORD BRAN 100,000,000,00 99,795,400,00 99,878,309,80 774,447,91 100,782,958,33 
05/15/08 03/17/08 3,0637500 03/17/09 
CURRENT EFFECTIVE YIELD: 0,0000000000 

DAYS TO MATURITY - 2 TOTALS 100,000,000,00 99,795,400:00 99,878,309,80 774,447,91 100,782,958.33 

000283 LEHMAN BROS HLDGS INC 250,000,000.00 250,000,000,00 250,000,000,00 1,416,946.66 252,036,860,83 
04/29/08 04/+4/08 3,1881300 03/20/09 
CURRENT EFFECTIVE YIELD: 0,0000000000 

DAYS TO MATURITY - 29 TOTALS 250,000,000,00 250,000,000,00 250,000,000,00 1,416,946,66 252,036,860,83 

000321 MERRILL LYNCH CO INC 500,000,000,00 500,000,000,00 500,000,000,00 2,279,513,82 501,565,104.16 
04/29/08 04/27/08 4,5000000 03/27/09 
CURRENT EFFECTIVE YIELD: 0,0000000000 

DAYS TO MATURITY - TOTALS 500,000,000,00 500,000,000,00 500,000,000.00 2,279,513.82 501,565,104,16 

001028 NATIONAL AUSTRALIA BANK 100,000,000.00 100,000,000,00 100,000,000.00 67,222.23 100,764,652.78 
04/29/08 03/06/08 3,0250000 04/06/09 
CURRENT EFFECTIVE YIELD: 0,0000000000 

DAYS· TO MATURITY - 203 TOTALS 100,000,000,00 100,000,000.00 100,000,000.00 67,222,23 100,764,652.78 

000566 CREDIT SUISSE NY 150,000,000,00 150,000,000,00 150,000,000.00 895,235,83 151,176,595,67 
04/29/08 04/08/08 3,0693800 04/08/09 
CURRENT EFFECTIVE YIELD: 0,0000000000 

DAYS·TO MATURITY - 205 TOTALS 150,000,000.00 150,000,000,00 150,000,000.00 895,235,83 151,176,595,67 

000299 DEUTSCHE BANK AG NY 250,000,000,00 250,000,000,00 250,000,000,00 1,777,473,96 251,923,854.17 
04/29/08 03/25/~8 3~0112500 04/21/09 
CURRENT EFFECTIVE YIELD: 0,0000000000 

DAYS TO MATURITY - 7 TOTALS 250,000,000.00 250,000,000,00 250,000,000,00 1,777,473.96 251,923,854,17 

0002.95 WACHOVIA BK NATL ASSN MED TERM '350,000,000,00 350,000,000,00 350,000,000.00 2,071,696,19 352,684,451.39 
04/29/08 04/04/08 3,0012500 05/01/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 21 TOTALS 350,000,000,00 350,000,000.00 350,000,000.00 2,071,696.19 352,684,451.39 

• SECURITY IS IN DEFAULT 

-----------------i-----

\. 



33 
I,..:.• 

'. 

FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY· MATURITY DATE PAGE NO ~ 

RUN..-IME: 17:02:52 
FUND NAME: PRIMARY'~ SHORT AND LONG TERM . RUN DATE: 09/15/08

---------------------1-------------------------------------------------------------------------------------------------------------
ACT NO. 

SETTLED ISSUED 
NAME 
RATE MAT DATE 

PAR ORIGINAL 
COST -BAS 

AMORTIZED 
COST -BAS 

INTEREST 
TO DATE -BAS 

DUE AT 
MATURITY 

PA 
LOT 

*.* US DOLLAR ••• 

000834 FEDERAL HOME LN'BKS 
05/30/08 05/05/08 2.5700000 05/05/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

200,000,000.00 199,960,000.00 199,972.823.53 1,874,070.58 202,.570,000.00 

DAYS TO MATURITY - o TOTALS 200,000,000.00 199,960,000.00 199,972,823.53 1,874,070,58 202,570,000,00 

000437 BANK SCOTLAND PLe TREAS DIV 
05/06/08 05/06/08 3,0081300 05/06/09 
CURRENT EFFECTIVE YIELD: 0,0000000000 

300,000,000.00 300,000,000,00 300,000.000,00 1,027,777,75 302,306,233.00 

DAYS TO MATURITY - 52 TOTALS 300,000,000,00 300,000,000.00 300,000,000,00 1,027,777,75 302,306,233,00 

000274CITIGROUP FOG INC 
04/2~/08 04/10/08 3.672500005/08/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

250,000,000.00 249,961,933.84 249.976,183.20 994,635.41 252,346,319,44 

DAYS TO MATURITY - 56 TOTALS 250,000,000,00 249,961,933,84 249,976.183,20 994,635,41 252,346,319.44 

000253 AMERICAN EXPRESS BK FSB MED 
04/29/08 04/10/08 3.1868800 05/11/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

250.000,000,00 250,000,000.00 250.000.000,00 790,856.24 250,663,751.03 

DAYS TO MATURITY - 29 TOTALS 250,000,000.00 250,000,000.00 250,000,000.00 7.90,856.24 250,663,751. 03 

000277 HSBC USA INC NEW 
04/29/08 04/21/08 3.1881300 05/15/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

275,000,000.00 275,000,000.00 275,000,000,00 1,558,641,33 277,240,546.91 

DAYS TO.MATURITY - 29 TOTALS 275,000,000.00 275,000,000.00 275,000,000.00 1,558,641.33 277,240,546.91 

000679 MERRILL LYNCH + CO INC 
OS/20/08 OS/20/08 4.6100000 OS/20/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

140,000,000,00 139.654,200.00 139.766.940,27 484,050.00 141,649,355.55 

DAYS TO MATURITY - 66 TOTALS 140,000,000.00 139,654,200.00 139,766,940.27 484,050,00 141,649,355,55 

000297 GENERAL ELEC CAP'CORP 
04/29/08 04/24/08 2.5118800 OS/22/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

200,000,000.00 200,000.000,00 200,000,000,00 293,052.67 200,432,601.56 

DAYS TO MATURITY - 9 TOTALS 200,000,000.00 200,000.000,00 200,000,0,00.00 293,052.67 200,432.,601,56 

000302 SVENSKA HANDELSBANKEN AS 200,000,000.00 
04/29/08 04/25/08 3.1500000' OS/2.6/09' . 
CURRENT EFFECTIVE YIELD: O.OO~OOOOOOO 

200,000,000,00 200,000,,000.00 927,500,00 201,610,000:00 

• SECURITY. IS IN DEFAULT 

-------------------t---



FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO : 34 
, RUN TIME: - 17 : 02 : 52 

FUND NAME: PRIMARY'~ SHORT ANt> LONG TERM ,RUN DATE: 09/15/08 

---------------------i---------------------------------------------------------------------------------1---------------------------
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREst DUE AT PA 

SETTLED ' ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 

US DOLLAR *** 

001591 SVENSKA HANllELSBANKEN AB ' 22,000,000.00 21,998,900.00 21,999,091.15 102,025.00 22,587,125.00 
07/25/08 07/25/08 3.1500000 OS/26/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY,- 253 TOTALS 222,000,000.00 221,998,900.00 221,999,091.15 1,029,525.00 224,197,125.00 

001409 LLOYDS TSB GROUP PLC 275,000,000.00 275,000,000.00 275,000,000.00 947,796.67 277,179,932.33 
07/17/08 07/17/08 3.1018800 08/07/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 53 TOTALS 275,000,000.00 275,000,000.00 275,000,000.00 947,796.67 277,179,932.33 

001859 CREDIT SUISSE NY 100,000,000.00 100,000,000.00 100,000,000.00 286,401.50 103,167,774.17 
08/14/08 08/14/08 3.1243800 08/14/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

001795 HSBC USA INC 200,000,000.00 200,000,000.00 200,000,000.00 569,555.55 201,619,673.61 
08/15/08 08/15/08 3.2037500 08/14/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 333 TOTALS 300,000,000.00 ' 300,000,000.00 300,000,000.00 855,957.05 304,787,447.78 

001585 NORDEA BK AB EXT SHORT TERM NT 275,000,000.00 275,000,,000.00 275,000,000.00 1,130,488.71 277,044,500.87 
07/31/08 07/31/08 3.1487500 08/24/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 39 TOTALS 275,000,000.00 275,000,000.00 275,000,000.00 1,130,488.71 277,044,500.87 

001981 ASB FINANCE LTD. 500,000,000.00 500,000,000.00 500,000,000.00 923,770.49 516,012,021.85 
08/26/08 08/26/08 3.2200000 08/25/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 344 TOTALS 500,000,000.00 500,000,000.00 500,000,000.00 923,770.49 516,012,021.85 

002034 ANZ NATNL INT LMTD 250,000,000.00 250,000,000.00 250,000,000.00 400,000.00 252,022,222.22 
08/29/08 08/29/08 3.2000000 08/28/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

002037 ABBEY NAT'L TREASURY 300,000,000.00 300,000,000.00 300,000,000.00 474,000.00 302,396,333.33 
08/29/08 08/29/08 3.1600000 08/28/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

___ ~~ M _ 

DAYS TO MATURITY - 74 TOTALS ~50,000,000.00 550,000,000.00 550,000,000.00 874,,000.00 554,418,555.55 

* SECURITY IS IN DEFAULT 

-----------------j-----

,
to t .....· 



" 

FUND: THFE MULTICURRENCY DEBT ISSUE HOLDINGS BY MATURITY DATE PAGE NO ~ 35 
\ RUN TIME: 17:02:52 

FUND NAME: PRIMARY FuNtI. SHORT AND LONG TERM i RON DATE: 09/15/08 

----------------------r------------------------------- -------------------------------~-----------------------------------------~---
ACT NO. NAME PAR ORIGINAL AMORTIZED INTEREST DUE AT PA 

SETTLED ISSUED RATE MAT DATE COST -BAS COST -BAS TO DATE -BAS MATURITY LOT 

*** US DOLLAR' ***. 

002086'BRANCH BANKING' TR 200,000,000.00 200,000,000.00 200,000,000.00 231,833.33 201,622,833.33 
09/03/08 09/03/08 3.2100000 09/03/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

"(. 

DAYS TO MATURITY - 353 TOTALS 200,000,000.00 200,000,000.00 200,000,000.00 231,833.33 201,622,833.33 

001770 SOCIETE GENERALE EXT FLTG RATE 150,000,000.00 150,000,000.00 150,000,000.00 479,098.95 151,560,493.75 
08/12/08 08/12/08 3.2852500 09/04/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 354 TOTALS 150,000,000.00 150,000/000.00 150,000,000.00 479,098.95 151,560,493.75 

002229 BARCLAYS BANK PLC 200,000,000.00 200,000,000.00 200,000,000.00 .00 201,652,534.72 
09/16/08 09/16/08 3.2687500 09/16/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO'MATURITY - 366 TOTALS 200,000,000.00 200,000,000.00 200,000,000.00, .00 201,652,534.72 

002109 ROYAL BK OF CANADA 250,000,000.00 250,000,000.00 250,000,000.00 129,739.58 258,346,579.85 
09/10/08 09/10/08 3.1137500 10/01/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

DAYS TO MATURITY - 381 TOTALS 250,000,000.00 250,000,000.00 250,000,000.00 129,739.58 258,346,579.85 

002218 ROYAL BK SCOTLAND PLC 390,000,000.00 390,000,000.00 390,000,000.00 34,869.79 403,564,348.95 
09/15/08 09/15/08 3.2187500 10/09/09 
CURRENT EFFECTIVE YIELD: 0.0000000000 

----------------- ----------------- ----------------- .----.----------- --------.--------
DAYS TO MATURITY • ,389 TOTALS 390,000,000.00 390,000,000.00 390,000,000.00 34,869.79 403,564,348.95 

----.------------ ----------------- ----------------- .---------------- ----------------
tlSD TOTALS- 60,694,164,000.00 60,354,962,087.82 60,534,508,960.98 85,998,693.49 60,895,971,222.64
 

FUND TOTALS- 60,694,164,000.00 60,354,962,087.82 60,534,508,960.98 85,998,693.49
 

AVERAGE DAYS TO MATURITY
 
BASED ON PAR VALUE 60.Il
 

AVERAGE DAYS TO MATURITY
 
BASED ON AMORTIZED COST-BASE • 60.03
 

END OF REPORT •••
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