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A (2006 1 -2008 12 )
Opp. Cash ML U.S. CMBS CMBS BC
Core Bond A Corp. Fixed Rate Fixed Rate Aggregate
Master AA AA Bond

Opp. Core Bond A 1.00 0.49 0.36 0.92 0.89 0.11
Cash 0.49 1.00 0.14 0.30 0.34 -0.08
ML U.S.Corp.Master 0.36 0.14 1.00 0.46 0.03 0.87
CMBS Fixed Rate AAA-Rated 0.92 0.30 0.46 1.00 0.86 0.33
CMBS Fixed Rate AA-Rated 0.89 0.34 0.03 0.86 1.00 -0.13
BC Aggregate Bond 0.11 -0.08 0.87 0.33 -0.13 1.00
B

Cash M.L. U.S 3Month Treasury Bill Index G000

Corporates M.L. U.S. Corporate Master COAOQ

Gov _Notes_ Bonds M.L. U.S. Treasury Master G0QO

Gov_Agency_ AAA M.L. AAA U.S. Agency Master GOPO

Convertibles M.L. All US Convertibles Index VOAO

Mortgage M.L. Mortgage Master Index MOAO

Structured_ABS M.L. Asset-Backed Securities Master Index ROAO

Structured_CMBS M.L. CMBS Fixed Rate Index CMBS

High_Yield M.L. High Yield U.S. Master 11 HOAO

Municipal M.L. Municipal Master Index UOAO

Preferred M.L. U.S. Preferred Stock Fixed Rate Index POP1
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