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Item 1. Schedule of Investments
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Eaton Vance Limited Duration Income Fund                                                                                     as of July 31, 2005

PORTFOLIO OF INVESTMENTS (Unaudited)

Senior, Floating Rate Interests � 48.9% (1)

Principal
Amount Borrower/Tranche Description Value

Aerospace and Defense � 0.7%
Alliant Tech Systems, Inc.

$ 760,500 Term Loan, 4.66%, Maturing March 31, 2009 $ 763,352
CACI International, Inc.

1,357,812 Term Loan, 4.96%, Maturing May 3, 2011 1,373,937
Hexcel Corp.

1,299,111 Term Loan, 5.26%, Maturing March 1, 2012 1,316,365
K&F Industries, Inc.

2,945,950 Term Loan, 6.04%, Maturing November 18, 2012 2,990,507
Standard Aero Holdings, Inc.

677,308 Term Loan, 5.72%, Maturing August 24, 2012 686,621
Transdigm, Inc.

5,233,750 Term Loan, 5.80%, Maturing July 22, 2010 5,318,798
Vought Aircraft Industries, Inc.

1,323,741 Term Loan, 5.99%, Maturing December 22, 2011 1,346,245
Wyle Laboratories, Inc.

314,213 Term Loan, 5.96%, Maturing January 28, 2011 319,417
$ 14,115,242

Air Transport � 0.0%
United Airlines, Inc.

990,438 DIP Loan, 7.96%, Maturing December 31, 2005 1,002,199
$ 1,002,199

Automotive � 2.3%
Accuride Corp.

2,700,086 Term Loan, 5.65%, Maturing January 31, 2012 2,726,245
Affina Group, Inc.

1,202,955 Term Loan, 6.40%, Maturing November 30, 2011 1,209,346
Collins & Aikman Products Co.

2,206,938 Term Loan, 7.94%, Maturing August 31, 2011 1,814,418
CSA Acquisition Corp.

1,020,290 Term Loan, 5.50%, Maturing December 23, 2011 1,021,565
646,335 Term Loan, 5.50%, Maturing December 23, 2011 647,143

Dayco Products, LLC
2,948,964 Term Loan, 6.43%, Maturing June 23, 2011 2,975,691

Exide Technologies
661,643 Term Loan, 6.81%, Maturing May 5, 2010 651,718
661,643 Term Loan, 8.56%, Maturing May 5, 2010 663,711

Federal-Mogul Corp.
5,626,706 Term Loan, 7.24%, Maturing December 31, 2005 5,640,773

Goodyear Tire & Rubber Co.
950,000 Term Loan, 4.67%, Maturing April 30, 2010 957,464
3,185,000 Term Loan, 6.32%, Maturing April 30, 2010 3,214,363
1,000,000 Term Loan, 7.07%, Maturing March 1, 2011 996,339
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HLI Operating Co., Inc.
$ 4,726,648 Term Loan, 6.77%, Maturing June 3, 2009 $ 4,778,641
800,000 Term Loan, 8.92%, Maturing June 3, 2010 812,000

Key Automotive Group
1,117,113 Term Loan, 6.34%, Maturing June 29, 2010 1,122,698

Metaldyne Corp.
1,764,766 Term Loan, 8.02%, Maturing December 31, 2009 1,740,059

Plastech Engineered Products, Inc.
853,448 Term Loan, 8.24%, Maturing March 31, 2010 812,483

R.J. Tower Corp.
1,880,000 DIP Revolving Loan, 6.63%, Maturing February 2, 2007 1,905,654

Tenneco Automotive, Inc.
1,861,375 Term Loan, 5.54%, Maturing December 12, 2009 1,887,745
817,670 Term Loan, 5.59%, Maturing December 12, 2010 829,254

TI Automotive, Ltd.
1,371,884 Term Loan, 6.91%, Maturing June 30, 2011 1,344,446

Trimas Corp.
4,695,547 Term Loan, 6.90%, Maturing December 31, 2009 4,736,633

TRW Automotive, Inc.
1,990,000 Term Loan, 4.94%, Maturing October 31, 2010 2,004,427
2,314,109 Term Loan, 5.25%, Maturing June 30, 2012 2,340,383

United Components, Inc.
1,446,667 Term Loan, 5.75%, Maturing June 30, 2010 1,470,628

$ 48,303,827
Beverage and Tobacco � 0.7%
Alliance One International, Inc.

962,588 Term Loan, 6.73%, Maturing May 13, 2010 981,238
Constellation Brands, Inc.

5,669,283 Term Loan, 5.30%, Maturing November 30, 2011 5,764,164
Culligan International Co.

1,200,000 Term Loan, 5.88%, Maturing September 30, 2011 1,217,250
National Dairy Holdings, L.P.

329,175 Term Loan, 5.49%, Maturing March 15, 2012 333,907
National Distribution Company

950,000
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