EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

22 12 17

12
12
03-3241-9511
B
( 22 12 18 23 12)16
A

1/157



(1)

(2)

10 11

(3)

(4)

(5)

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

A
B B
)
10,000
(11)
2
0120-753104( )
9 5

2/157

http://www. nomura-am. co. jp/



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

1.05 1.0
(6)
1 1 ( 1 1)
1 1
1 1
(7)
22 12 18 23 12 16
(8)
( )
0120-753104( )
9 5
http://www. nomura-am. co.jpl/
(9)
( )
UFJ ( )
(10)

0120-753104( )
9 5

http://www. nomura-am. co. jpl/

3/157



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(11)
(12)
( )
2 16
2 8 3
28 8
3 5
( )
( )
A B (
)
A B
A B
C D
A B
1 1
A B

4/157



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(11)

(11)

5/157



(1)

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

3 9 28
(
)
(
)
i "
< NE-FFF = = WF-270F =
HiAs M-fe =Lk
FoAFE A7 AP
EE ‘ﬂEﬁ-ﬂﬂﬁ Ad— 2 AATAT B | -
- ik F-= S R
(EmE) BAE . wr-svok [ e A
Pl A= LF
ScE-Rm®E | ok -7 [ VE~
EJ- 2 | |E
#RW—Tp - FOIEFOFHEF Tk, FEZE 77 FEH £1 77
Fiiih 2 fmEHst (FF)w¥-J7 o FOREL & T8E 230,
# [THEhth-F<{ g0 2 1 FEHEALOESE. SEERREEEFT
BEEInET.
#EI L FiR, W27 o PO, ERCEEEETEHENHFNET,
\,

2,000

6/157



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

I
I
I

1
4

I I [
6 ]
12

7/157



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

I
I
I
1
4
I I
6 I
12
I
I
]
]
I

8/157

http://www.toushin.

or



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

22 7 1

(1)
(2)

(3)

(1)

(2)

(4) » (1)
(3)

(5) . (1) (4)
(1) MMF ( ) ... MMF MMF
(2) MRF ( ) ... MMF MR F

(3)ETF .. 12 480 ) 12 1 2
32 26 9 4 2

(1)

(2)

(3)

(1) ..

(2) .. (
(4)

9/157



e R e e e T

5)

1)

2)

1)
2)
3)
5)12 (
6)
7)

1)

2)
3)
4)
5)
6)
7)

8)

9) ¢ ) .

10)

1)

2)

1)
2)
1) 225

2) TOPI X
3)

4) ( )

) )

(1)

(4)

10/157

12

(1)

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(4)



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(1)

(2)

(3)

(4) - (1) (3)

(2)
29
10 11 10,000

(3)

PR S el | P Pl s it
-2 BO-2

CH EEEE
IR O E AT ] T
TH =TIk

SR IR0 w
> [2EEHE)
SEUFHERLBTH TS

[(BETE RN & : B4.7 2 59— F37 Ha TRz 1)
[T 7o Oz, BIEEI]

(R
Ty b7 R YAV RIS
(7 7 F oiE AmiEES]

SEFOISE TS
feRRDEL IR
1 - IS T aE |

= by a

[ T )

JLaT IRl — b U —F Tk
FAe R E S P
[ -2 72" ERCHEE 12T 2

HEIR D - B EHER 1T DER OIE]

Rl IR —HEMF OB AL, — IR
Wi aiE®s ORI TIEEROED LT T,

#1 [EREEICAT SHER Q&AM ] 11, e T DB wE TITEEE - *{E—E‘i‘
HhoEHLILEEEEICL o TIENNELE 1 FE(CaHhE | TEF =h
SEOELE T BL SEENEAT7 A OERBICET TS0 ELET.

#2 [HE RESFICHTIHEM]IE. 30 T O AL TIEHHD — 1 ia
BOEBRETOULEER. RINEECE RS CEFsh e OELET.

el s
“ %

11/157



12

22 10 17,180

34 (1959 )12
(1997 )10

12 (2000 )11
15 2003 6 27
( 22 10

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

5,150, 6/2060

12/157



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(1)
[ 1]

BB B
(BB B

[ 2]

40
15

[3] A B

- =L R AT N F S et 1P C ) S e )

L0—2 EO—2
< HF it = < B oo VL >
EHEMANEREEICDNTI. .
BB |, T 8 &y 15 T L EEHMANERESEICONTIL.
BT D SO EEAES & [EBI= LT &y W EFTII L EE A
" EEELET, 7 A
[4] BofA us BB- B
A Bof A uUs BB- B
( )
B Bof A uUs BB- B
( )

13/157



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

Bof A Uus BB-B
( ) Bof A Merrill Lynch US High Yi
BB-B Rated, Constrained Index (USS$ )
Bof A Uus BB- B
( ) Bof A Merrill Lynch US High Yi
BB-B Rated, Constrained Index (USS$ )
[ 5] (NCRAM )

(NOMURA CORPORATE
RESEARCH AND ASSET MANAGEMENT INC))

( )

NOMURA CORPORATE RESEARCH AND ASSET MANAGEMENT
(

)

10,000 50

m( ) NCRAM ]

Nomura Corporate Research and Asset Management Inc.(
NCRAM ) 1991
3

NCRAM

NCRAM

14/157



ENCRAM ]

NCRAM

| mpsmaEst |

t

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( . (2L M2 785 EG )
oS I 53 T AU —F - JLHA FoAN AT
. O=LvikAlE T 59T —
SEESHTHIAL Rt e
INSOIEIEE O%ilixh 1825 1 Sm
> I S -—
B Hin :
- Dot o OfE DR
AT TiEE =
BREEE
LB TL BRSO
| | | |
BERDE—) 5
O FEEHREEICET 23550 0 h— 7> LOEDHEE
O #XXES 295500, BEHE-0EEHEI 2
O ERoBRERYEISEB IS8 ERemases]
T e T Rl )
O HEETHESEER
O FHF+F3ERFLAF O B oS L3558 2R iTH 2027 Lok K

(2)

O EEROAEI MEXEROXE

O ik 02— h a8 -0 HE

15/157



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

S&P
B B

{EFE S&P ftds S Lo — T4 —AHDIES

=il 1 LR Aaa
: S8 Aa
& &
EEE BEaa
BB Ba }zm&:&;ﬁ
S Caa
= Ca
¥ - -
L) D
1 BBB
S&P BBB BBB

Baal Baas3

UFJ

16/157



10

11

12

17/157

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

236 1 3

2 1 18
14
2 1 14
2 2
2 2 1



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(3)

W - WA R
IC a7 P27 il

EAEA D
HLY
“"?':'h*f:’h;”ﬂhﬁ EREAD
“FoF-Firab-w A wLE
- 2 Z7NCRANEL ) 535 MR F — 1 3 1§ I carll s P 0 ol 1

NCRAH |7 — 7 70F © /A— BEFIF/FBESF L
A oe iR Gar G S 5 G ) T ENZETF -9
WHOHEIETOEREEELIT. |~ FmHosEsTE

[ NCRANEE =L ] [ F—T 5B R - ks ]

AFEOFEE FHEEOFEE

18/157



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

- BESZ - AHEaS r

L 4

EAEMEZEAZ - Z8R

RESBROEET A EARUFETIA £ ANER.
SEEORE. HEE

F F l
S F R T r N
BHD#ITHRIZI LT D ™ [ - B
MG S (5 1045 $2 B
< ERAEEntrmnE e 8
|Z it B ER % 12D F
l L | =msmvzusross
ho s S 2R F | SR F O
WHEHSTHEOE Sl ICE T L EWHED
SEFEHEIZIE 5iE A OET AT hhi g 18S
ok ETHENICHEE. L% FEaEo OMBEIER
n \k M M % J/
l L 4 _ ™
AFIAT R
WHH S - F 2 : B S5 &
77y FERRMEICSY . ERHEE e L. ERELRE | (10— 205 32 )
Of. ERELEASRFIEHSERRORAESE S, Fe MR M - g
7 vy FOER - SIEEE OEHess s EERIIEBICEITD
#er o FERBI MR M
1 Badr. fhgs
. /

FEC {Performance Review Committee)
ER M T A —F A0, FF ALY OBk

SAS70

22 12 17

19/157



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(4)

(5)

( (3) )

30

( (3) )

20/157



(

(

)

)

28

28

21/157

23

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

28 8

(2)



(

(

(

(

(

)

)

)

)

)

(

)

(2)

22/157

24

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(2)



(

(

(

(

(

)

)

)

)

)

(

)

10

50

21

27

50

23/157

28

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(3) )

(3) )



(

(

(

(

)

)

)

)

10

37

29

24/157

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO

00000000000 DO00O0O((EL2460)

11

(1)

(2)

40
15

NOMURA CORPORATE RESEARCH AND

( )
(3)

30
14
15

10

25/157

Ooooooooooooooooooad

ASSET MANAGEMENT



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

26/157



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

37 6

27/157



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

HEAOEEIMETAEE S

N =7 AMEHE ERHUASDEN

GERSTr— T AKEE R R S R
mEZ&- MEZS—. . BIE
GERATr— T AKEE SEEREOERURE

MEFCGR. T & ME-R-. BFE.EIE #

REFEHMERE

22 12 17

28/157



(1)

1.06
) 1.0
(2) ( )
(3)
164.85 10,000 157
10,000 102 10,000 50

(4)

29/157

10,

10,

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10, 000

000

000 50



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(5)

23 12 31 10%
7 % 3%

10% 24 1 1 20% 15% 5 %

23 12 31

10% 7% 3 %

10% 10% 24 1 1

20% 15% 5%

23 12 31

15

30/157



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

o ™
D5y £IE B o £ EHENF HE o @5 .
AELEEOBETERZHEO IR sxanus || o SEHEEARE
F& EES T 2B SR YRED S AL (R#t)
PEESREERDET, #i
wme | | 2
Bl %
F.0 5
-, -
ra it
@i e B % OB S B5EE IR
AFETE- T 3B&03. TOTHEZ Sad0fls IS o iE 5 Bod (G
B DERNSRIS IR & B A ) SR = :
BRISR % Rl R SRS Rl & RIS B R
L ET, k. BRETHINREET i3 o
VAL 3R, SIS R OfERI Bl = SEED
A 1B AL £ % 1EBR L P 28T, E iE L % Si5% OEITE
OEHEDERREE LY T, e i | | g
e B0
. .
)
1.05%1. 0%
1.05% 1. 0%
x10 %

10%

10 %

(5)

31/157



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2210209
(1)
A
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4,108, 75, 98®B7. B6
( ) — 111, 16B,5722. 63
( ) 4,219,9B4,58400./00
B
() ()
7,381,6B1, 0599. B0
( ) — 51,372,644 0. 69
( ) 7,433, 0p3,63960./00
() ()
23,115, 475, 433 .BO
( ) — 1,012, 6p4,81@. 19
( ) 24,128, d90, 21300 .|00
2
A
() 1) () 1) ()
1 1,274,431,138|3.2525|4,145,087,277(3.2240|4,108,765,988(97.36
B
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CHOCTAW
1 RESORT DEVEL  [6,010,0005,621.85337,873,48505,743.19345,165,7197.25 [2019/11/151.43

ENT

PACKAGING
> o\ [3550,0007,684.55272,801,5258,008.11{284,287.90510  [2016/5/1 [L.17

ASHTEAD
3 A TEAD @ [2888.0008,41255242,054,7328,533.89246,458,8879.  [2016/8/15 [L.02
4 (G:ggEG'A'PAC' FIC 450.0000.120.34223.448,5130,000.024242.771. 1128 [2024/1/15 [1.00

UNITED AUTO
5 oS b 619,0007,886.771206,554,63718,210.33215,028,6737.75 [2016/12/150.89
6 CS:F(’)FELQT NEXTEL | 375 0008,695.671206,522,281/8,978.78213,246,2628.3752017/8/15 |0.88
7 :T\lréCONSULT'NG 2 330,00018,473.221197,426,2008,594.561200,253,3067.75 [2016/10/1 [0.82

AMERICAN
8 AR 2 360,0008,331.671196,627,4128,463.111199,729,5437.3752016/6/1  [0.82
9 ICI\'gC'NNAT' BELL, 425 00018.078.89195.913,0528,190.111198,610.2287  [2015/2/15 [0.82
10 GMAC LLC b 125 0008,635.001183,493,0098,048.45190,154,6058  [2031/11/1 [0.78
11 I:BEE CITYIMS |5 150,0008,250.78/177,391,770i8,453.001181, 739,60719.75 [2015/2/1 [0.75
12 ég;PHOLD'NG ».400,0006,956.541166,956,9607,462.10(179,.000,46011  [2014/11/150.74
13 \(’:V(')';EST REAM 1> 020,0008,533.80172,384,6798,635.001174,427, 151/8.6252016/8/1  0.72
14 NRG ENERGY INC|2,000,0008,271.00165,420,0508,442.89168,857.8757.3752016/2/1 [0.69
15 SESI LLC 1.965,0008,190.11[160,935,71018,210.33161,333.0826.8752014/6/1 0.6
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14 MOBILE MINI INC [2,000,000(7,927.220158,544.4007,997.99 159,959,975]6.8752015/5/1 0.66
PEABODY ]
17 P o orp [ 700.0008,958.56(152,205,64719,201.23156,421,037)7.3752016/11/1. 0.64
18 RES-CAREINC  |1.875,0008.276.05155,176,0898,230.55154.322.9537.75 [2013/10/150.63
19 EL PASOCORP  |1,950,000(7,740.83150,946,2487,913.32154.300,80017.42 [2037/2/15 [0.63
20 NBTY INC 1,825,0008,442.89154,082,8108,331.66152,052,977(7.1252015/10/1 |0.63
STEINWAY
ol MUSICAL 1,850,0008,109.22150,020,6168,190.11/151,517,0817  [2014/3/1 0.62
INSTRUM
2 GMAC INC 1,675,0008,837.23148,023,6448,958.561150,056,0058  [2020/3/15 0.62
23 SUPERVALU INC |1.825,0008,129.44148,362,371|8,190.111149,469,5537.5 |2014/11/150.61
24 EXPRESSLLC  |1,735,0008,513.671147,712,21718,594.56149 115,6598.75 [2018/3/1 [0.61
FORD MOTOR
o5 FORD MOTOR . [1:450,0009,303.50[1:34,900,8470,935.06(144,058,4208. 1252020/1/15 (0.59
26 EB'ESFS(;\'YM'SS' ON 15> 625,0005,379.18141 203,6065,480.29143,857,809(7.6252027/5/15 |0.59
FORD MOTOR
o7 iy 1,650,0008,574.34141 476,6108,614.78142,143.9520.5 [2011/9/15 0.58
28 HCA INC 1,500,0008,867.561133,013,4938,999.01[134,985, 187(7.8752020/2/15 |0.55
SGS
29 INTERNATIONAL |1,575,0008,432.78132,816,3248,483.33133,612,58512  [2013/12/150.55
INC
30 SNOQUALMIE |y a1 000i7,158.761128,857,770(7,360.99132,497,82010.1252015/2/1  |0.54
ENT AUTH
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—_ 97. 36
97. 36

()

99. 30

35/157



9

9.

(

[(o] [{e]
(621 (9]

36/157

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

3)
2210 1
A
( ) 1 ()
( ) ( ) ( ) ( )

12 (2003128) 17, 5§52 17,676 0.8506 0. 8566
13 (20091 28) 15, 008 15, 247 0.8137 0. 8267
14 (2003228) 14, 954 15, 366 0.8701 0.8941
15 (2009230) 14, 427 14, 613 0.8108 0.8328
16 (2003328) 14, 418 14, 8§47 0. 8406 0.8¢56
17 (2009329) 15, 841 16, 281 0.87157 0.94900
18 (20034 29) 14, 477 15, 1153 0.9008 0.9237
19 (200% 28) 13,2477 13,989 0.8982 0.91493
20 (2003 28) 11, §63 12,071 0.89009 0.9065
21 (2009 28) 11, 931 12,079 0.8819 0.8929
22 (20036 28) 10, §57 10, §32 0.8784 0.8846
23 (2009 238) 9,1pb0 9,1Pp2 0.84§75 0.87114
24 (20037 28) 7,1B6 7,2pR5 0.8908 0. 8956
25 (20097 28) 6, 146 6, 1B7 0.8666 0.8724
26 (20038 28) 5, 1B7 5,217 0. 7990 0.81414
27 (2009 29) 4, 0p2 4, 1p7 0. 7450 0.7§42
28 (2003 30) 3,00 3,188 0.5926 0. 61454
29 (2009 238) 3,5B8 3,6p5 0. 7292 0. 7934
30 (20130 29) 3, 4B7 3,545 0. 7705 0. 7948
31 (2019 2 8) 4, 1P 3 4, 3RO 0. 7943 0. 81483

20090 3,5p4 — 0. 7400 —

11 3,51 — 0. 7937 —

12 3,5Pp1 — 0. 7713 —

2010 3,5Pp8 — 0.7812 —

2 3,5R0 — 0.7781 —

3 3, 4B3 — 0. 7719 —

4 4, 4p7 — 0.7882 —

5 4, 2| 3 — 0.7484 —

6 4, 2| 6 — 0. 77156 —

7 4, 3pP3 — 0.7992 —

8 4, 21 6 — 0.8017 —

9 4, 2pP5 — 0. 7964 —

10 4, 2119 — 0.8177 —
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( ) 1 ()
( ) ( ) ( ) ( )

12 2003128) 27,023 27, 540 0.8881 0.9051
13 20091 28) 22, 203 23, 415 0.8279 0.84919
14 2003228) 24, 405 25, 013 0.9820 1.0190
15 2009230) 21, 9§78 22, 499 0.8451 0.8771
16 2003328) 25, 043 25,975 0.89597 0.8917
17 2009329) 37,1470 38,919 0.8326 0.8428
18 20034 29) 42, 7168 44, 147 0.8124 0. 8386
19 2009 28) 45, 118 46, 495 0.89523 0.8783
20 2003 28) 42,301 43,975 0.8104 0. 8348
21 2009 28) 41, 259 42, 458 0.8501 0.8748
22 20036 28) 33,7411 34, 189 0.84§94 0.8950
23 2009% 238) 28, 638 29, 477 0.84§62 0.8916
24 20037 28) 23, 7173 24, 482 0.8923 0.91489
25 20097 28) 19, 463 20, 085 0.8485 0. 8756
26 20038 28) 14, 003 14,541 0.6707 0. 6965
27 20098 29) 13,074 13, 954 0.6702 0.6948
28 20039 30) 8,943 9, 3|2 0. 4882 0.51)16
29 2009 238) 9, 1|8 9,5pP6 0.5458 0.5665
30 2013029) 9, 1B7 9, 4178 0. 5995 0. 61485
31 2019 2 8) 7, 6| 2 7, 9pB8 0. 5636 0.5831

20090 9, 4pR7 — 0.5694 —

11 8,9p3 — 0.5916 —

12 9,585 — 0.5980 —

2010 9, 2pP38 — 0.5904 —

2 9,0p1 — 0.5857 —

3 9, 2P5 — 0.6041 —

4 9, 4L 6 — 0.6231 —

5 8, 7Pp7 — 0.5901 —

6 8,4p6 — 0.5780 —

7 8, 3P5 — 0.5844 —

8 7,9p0 — 0.5723 —

9 7, 6|3 — 0.5617 —

10 7,4B3 — 0.58977 —
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(4)

A
12 1,340,384, 4442, 710, 701, 17420,636, 720, 473
13 475,07Q,448 2,667,946, 70518, 443,824,216
14 1,132,9347,0612,390,642,9147, 186, 1108, 363
15 1,781,312, 1211, 419,945,520 7,547, 4194, 964
16 990,374,051 1,384,349, 188 7,153,5)22,827
17 2,557,544, 4421,620, 232, 9758, 090, 854,294
18 1,220,603, 2252,907, 193, 17616, 404, 2164, 343
19 593,298,835 2,214,586, 75314, 782, 973, 425
20 405,134,269 1,870,945, 0153,317, 181,679
21 1,416,216, 2281,204,448,95513,528, 948, 952
22 114, 144,934 1,624,304,04412,018, 789, 842
23 79,307 657 1,549,938, 54110, 548, 1168, 958
24 52,766 499 2,534,018, 3838, 066,887,074
25 59,554, 417 1,034,38394,6297,092, 0896, 862
26 29, 814), 503 692,408,147 6,429,446, 218
27 27,137,147 1,002,945, 2515, 453,648,114
28 85,201 603 357,860,222 5,180,949, 495
29 63,094 538 392, 23Q,343 4,851,833,690
30 42, 270], 101 433,123,435 4,460, 9840, 356
31 1,304,949,322 485,684,164 5,280,27915,514

B
12 2,090,493, 3454, 290,338, 42430,429,5|04,0917
13 984,834,747 4,595,140, 376,819, 157,291
14 2,149, 142,6574, 421, 496,50®4, 546, 8133, 448
15 2,481,638, 3671,375,518,64x5,652, 893,166
16 5,200, 7%¥5,4271, 723,042,61429,130, 535,979
17 18, 026,644,916 ,514, 196, 74744,642,9184, 148
138 9,940,912, 2781,941,544,82H52,642, 351,599
19 4,059,436, 7903, 764,447, 75462,937, 330,635
20 3,736,590, 7604, 476,193, 2782, 197,768,117
21 2,826,290, 1836, 489, 147, 868%848,534, 8|10, 432
22 1,078,447, 7731,415, 1|73, 3438, 198, 1|74, 860
23 672,083,032 5,809, 736, 303,060, 521,589
24 490,554,251 6,907,042, 72®96,644, 025,111
25 450,529,187 4,156,197, 0682,938, 347,230
26 332,603,931 2,392,347, 6020,878,563,559
27 473,654,936 1,842, 145,04609,510, 091, 449
28 206,583,236 1,397,146, 9098,319,547,776
29 227,764,337 1,731,582, 4596,815, 730, 654
30 165, 131,874 1,654,892, 72615, 326, 009, 802
31 248,133,940 1,959, 745, 2853,614, 398, 457
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@
30 31
2 3 29 2 9 28
33,028,179 41,211,367
3,497,187,206 4,098,891,455
47,194,268
141,122,578 178,337,504
103 115
3,671,338,066 4,365,634,709
3,671,338,066 4,365,634,709
89,166,567 704,220
657,594
108,401,822 126,726,612
6,427,690 9,633,489
934,121 1,102,853
28,397,292 33,526,469
37,307 44,050
234,022,393 171,737,693
234,022,393 171,737,693
4,460,980,356 5,280,275,514
1,023,664,683 1,086,378,498
1,079,794,942 1,006,921,776
3,437,315,673 4,193,897,016
3,437,315,673 4,193,897,016
3,671,338,066 4,365,634,709
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30 31
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2 3 29 2 9 28
20,132 22,310
473,813,487 104,845,751
137,538,830 380,945,349
336,294,789 276,121,908
934,121 1,102,853
28,397,292 33,526,469
37,307 44,050
29,368,720 34,673,372
306,926,069 241,448,536
306,926,069 241,448,536
306,926,069 241,448,536
14,946,893 6,817,462
1,313,798,434 1,023,664,683
117,249,192 110,208,541
117,249,192 110,208,541
10,692,795 280,826,818
10,692,795 280,826,818
108,401,822 126,726,612

1,023,664,683 1,086,378,498

56/157



(3)

)
30 31
219 29 223 30
223 29 229 28

() ()

() ()

() ()
219 29 22 223 30

29

229 28

57/157

EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OOooooooooooooooooOo



EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OOooooooooooooooooOo

)
30 31
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4,460, 980,356 5,280,275|514
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0.7705 0.7943
(10,000 7,706 (10,000 7,94%
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30 31
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72,410, 774 67, 795, 531
1,652, 90(11, 02,0070 0 1,985, 27(21,08,1090 0
3,705 108, 401(,1802,2000 2 4 3 3, 7509 126, 726(,1601,2000 2 4 0)
123,302,801 150, 206, 659
464, 704,443 851,624, 431
1,064, 893, 963 983,441,729
+ + +1,652,9014, 207 + + +|1,985,272,819
4, 460, 980, 356 5, 280, 27945, 514
10, 000 / x10,]000 3, 70410, 000 / x10,]000 3, 799
10, 000 243110, 000 240
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B
@
30 31
2 3 29 2 9 28
91,354,173 78,609,943
9,109,751,715 7,605,870,559
378,300,000 350,000,000
287 219
9,579,406,175 8,034,480,721
9,579,406,175 8,034,480,721
291,194,186 265,480,769
23,789,293 25,240,579
2,440,436 2,263,050
74,189,131 68,796,692
97,557 90,457
391,710,603 361,871,547
391,710,603 361,871,547
15,326,009,802 13,614,398,457
6,138,314,230 5,941,789,283
501,588,649 440,644,850
9,187,695,572 7,672,609,174
9,187,695,572 7,672,609,174
9,579,406,175 8,034,480,721
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@
30 31
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2 3 29 2 9 28
52,863 46,335
1,244,031,622 171,161,156
1,244,084,485 171,114,821
2,440,436 2,263,050
74,189,131 68,796,692
97,557 90,457
76,727,124 71,150,199
1,167,357,361 242,265,020
1,167,357,361 242,265,020
1,167,357,361 242,265,020
55,663,718 18,792,350
7,637,539,478 6,138,314,230
751,542,963 784,833,536
751,542,963 784,833,536
72,817,172 99,355,150
72,817,172 99,355,150
291,194,186 265,480,769
6,138,314,230 5,941,789,283

68/157



(3)
)
30 31
219 29 223 30
223 29 229 28
() ()
() ()
219 29 22 223 30
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1, 610, 7981 03,6000 0 1, 441, 14(71, 08,8090 0
1, 051 291, 194(,11086000 19 0) 1, 058 265, 480(,1706,9000 19 5)
332,0824,]986 267,882, 327
818, 014H,/]525 735,022, 270
460, 699,/]849 438,243,292
+ + +|1,610, 798, 360 + + +|1,441, 147, 889
15,326, Opp, 802 13,614, 3p8, 457
10, 000 / x10,J000 1, 05921410, 000 / x10,J]J000 1, 058
10, 000 19110, 000 195
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1)
229 28
()
827,220,127
249,719, 00909
24,022, 673,857
425,076, 132
510, 01|5, 552
5,036| 761
26,039, 141,528
26,039, 141,528
760,/000
727, 495, 912
660, 40/0, 000
1,388, 6|55, 912
1,388, 6/55, 912
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() 17,074,414, 111
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)
229 28
223 30

8,544,826 | 157

229 28 455, 915, 92
229 28 1,424, 070)5414
7,576,671 )|505
A 1,259,801, 898
B 2,337,678, 436

C 64, 203, 7|84
D 1,290, 484714
1,752,719)403

A ( S MA ) 144,223, 917

B ( S MA ) 727,559, 53

(3)

(1) ( 22928 )

(2) ( 229 28 )
IACCELLENT INC 450,0d0.00 462,375.00
ACCURIDE CORP 100,0do. 00 105,240.00
AGY HOLDING CORP , 400, doo. 00 ,064,doo0.00
AIR CANADA 875,0d0.00 883, 790.00
AIRCASTLELTD 975,0d0.00 999,3715.00
ALERE INC 650, 0d0. 00 666, 696.25
ALLBRITTON 25,000.00 25,09B. 75
COMMUNICATION ' ' ’ '
ALLIANCE HEALTHCARE 025 doo. oo 051 3ds 12
SVCS ' ' ' B
ALLIANT TECHSYSTEMS
INC 400,0do. 00 405,0d0.00
ALLY FINANCIAL INC 950,0d0.00 ,016,4900.00
AMC ENTERTAINMENT
INC 275,0d0. 00 201,843.75
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AMERICAN AIRLINESINC 550,0d0.00 595, 375.00
AMERICAN AXLE & MFG

INC 725,0do0.00 790,240. 00
AMERICAN GENERAL 300,0do. 00 297,740.00
FINANCE ’ ' N
AMERICAN GENERAL 25,00p.00 23,68[.50
FINANCE ' ' ’ '
AMERICAN GENERAL 000, doo.o00 827,5do. 00
FINANCE ' ' ' ' '
AMERICAN GREETINGS ,360,doo.00 2,430,d400.00
AMERICAN INTL GROUP 500, 0d0. 00 398,740.00
AMERICAN INTL GROUP 500, 0d0.00 481,875.00
ﬁgfgllﬁégRENAL 175,0d0. 00 180,647.50
AMERISTAR CASINOS INC ,025,d00.00 1,094, 187.50
ANADARKO PETROLEUM L5 odo oo Lso eds ss
CORP ' ' ' '
ANADARKO PETROLEUM iso odo oo wea 1ds 00
CORP ’ ' ' '
ANADARKO PETROLEUM o odo oo c20 0do 22
CORP ’ ' ’ '
ANADARKO PETROLEUM 200 odo 0o sie 747 0o
CORP ' ' U
ANADARKO PETROLEUM o0 o0do oo Los 210 so
CORP ’ ' ' '
AQUILEX HDG/AQUILEX

FIN 225,0do. 00 223,5d3. 75
ARCH COAL INC 125,0d0.00 138,241.25
ASBURY AUTO GROUP 400,0do. 00 391,0do.00
7.625% ’ ' ' '
ASHTEAD CAPITAL INC ,888,doo.00 3,003,920.00
B& G FOODSINC 650, 0d0. 00 673,542.50
BAKER & TAYLOR INC ,950,d00.00 1,404,d00.00
BANKRATE INC 500, 0qd0. 00 533, 145.00
BELO CORP 425,0d0.00 453,647.50
BERRY PETROLEUM CO 475,0do. 00 533,7d1. 25
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BERRY PLASTICS ESCROW 450,0d0.00 461,8912. 50
BIO-RAD LABORATORIES

INC 305,0q0.00 312,645.00
BIOMET INC 1,150,d00.00 1,267,475.00
BIOSCRIPINC 225,0d0. 00 232,0d1. 25
EgIGS/EC(F;%\IF;ESFFQQ 750, 0qd0. 00 778,145.00
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BOISE PAPER HOLDINGS |

LLC 350,0do0.00 377,145. 00
BUILDING MATERIALS ss0 odo oo cso cds oo
CORP ' ' S R
BUILDING MATERIALS 275 odo o0 s7s 740 oo
CORP ' ' B
BWAY HOLDING CO 325,0d0.00 352,645.00
CABLEVISION SYSTEMS 300,do0.00 1,431,d25.00
CORP ' ’ ' ' ' '
CABLEVISION SYSTEMS 150,doo.00 1,221,d75.00
CORP ' ’ ' ’ ' '
CABLEVISION SYSTEMS s7s odo oo vos sds 7e
CORP ' ' R
CALPINE CORP 750, 040. 00 770,645.00
CAPELLA HEALTHCARE 500, 0d0.00 529,3715.00
CARROLS CORP 150,0d0.00 151, 8715.00
CASCADESINC 750, 0d0. 00 778, 1d5. 00
CASCADESINC 525,0d0. 00 552, 5d2.50
CASE NEW HOLLAND INC 275,040.00 299,7490.00
CATALYST PAPER C ,535,doo0.00 1,251,d25.00
CCO HLDGSLLC/CAP 275,d00.00 1,284,4962.50
CORP ' ’ ' ' N
ggggLDGSLLC/CAP 275,0d0.00 286,6d7.50
gggFl;ILDGSLLC/CAP ,000,doo.00 1,062,900.00
CEDAR FAIR LP/ICANADA'S

W 725,0d0.00 760,343.75
CELANESE USHOLDINGS

LLC 375,0do0.00 381,0d3. 75
CEMEX FINANCE LLC 675,0d0.00 682,5d0.00
CENTRAL GARDEN & PET |

cO 275,0d0. 00 281,875.00
CENVEO CORP 475,0d0.00 465,5d0.00

82/157

EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OOooooooooooooooooOo



CEQUEL COM HLDG I/CAP

cp 375,0do0.00 388,14d5. 00
CHART INDUSTRIESINC 1,550,d00.00 1,586,812.50
CHC HELICOPTER SA 975,0d0.00 960,375.00
CHESAPEAKE ENERGY |
CORP 1,325,d0o0.00 1,369, 718.75
CHESAPEAKE ENERGY 375,0do. 00 391,875.00
CORP ' ' ’ '
CHESAPEAKE ENERGY 925,0do.00 962,0do.00
CORP ' ' ’ '
CHOCTAW RESORT DEVEL
ENT 6,010,d0o0.00 4,176,d50.00
CINCINNATI BELL INC 2,425,doo.00 2,421,d68. 75
CINCINNATI BELL INC 500, 0d0.00 485,6d5. 00
CINEMARK USA INC 525,040.00 561,093.75
CIT GROUP INC 250,0d0.00 247,812.50
CIT GROUP INC 1,500,d00.00 1,477,900.00
CIT GROUP INC 1,125,d00.00 1,099, d87.50
CITIGROUP CAPITAL XXI 350,0d0.00 371,0d0. 00
CLEAR CHANNEL
\WORL DWIDE 900,0do.00 959,6d45.00
CLEARWIRE CORP 700, 0d0. 00 743, 790.00
CLEAVER-BROOKSINC 825,0d0.00 853, 8715.00
CMS ENERGY CORP 150,0d0.00 179,848. 25
COFFEYVILLE 375,0do0.00 397,5d0.00
RESOURCES ' ' ’ '
COLT DEFENSE/FINANCE 425,0d0.00 312, 3715.00
CONNACHER OIL AND
GAS 100,0do.00 109,5do. 00
CONNACHER OIL AND
GAS 900,0do.00 918,0do.00
CONSOL ENERGY INC 320,0d0.00 345,6do0.00
CONSOL ENERGY INC 550, 0d0. 00 602,250.00
CONSTELLATION BRANDS

1,270,doo.00 1,357,d12.50

INC
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CONTINENTAL AIRLINES

INC 700,0d0. 00 713,145.00
(R:(E)ls\l(-)rlljl\é%l\égAL 250,0d0.00 258, 790.00
COTT BEVERAGES USA |

INC 325,0q0.00 342,8715.00
CRICKET

COMMUNICATIONS | 500,0qdo0. 00 517,5q0.00
CSC HOLDINGSINC 650, 0d0.00 715,0d0. 00
CSC HOLDINGSINC 480,0d0.00 541,2d0.00
DENBURY RESOURCES

INC 249,0d0.00 271, 440. 00
DIGICEL GROUP LTD 1,000,do0o.00 1,052, 400.00
DISH DBS CORP 1,250,d00.00 1,335,d37.50
DOLE FOODS CO 375,0d0.00 390,9497.50
DOMTARINC 750,0d0.00 870,0d0. 00
DYNEGY HOLDINGSINC 675,0qd0.00 531,5f2.50
DYNEGY HOLDINGSINC 2,425,d00.00 1,655,d62.50
EDISON MISSION ENERGY 1,800,d00.00 1,296,d00.00
EDISON MISSION ENERGY 625,0q0.00 440,695.00
EDISON MISSION ENERGY 2,625,dJ00.00 1,745,425.00
EL PASO CORP 100,0d0.00 111,5d0.00
EL PASO CORP 1,950,d00.00 1,866,d68. 10
EL PASO CORPORATION 825,0d0.00 862,3714.15

ENERGY FUTURE

=

,141,4q00.00 1,145, 372.63

ENERGY FUTURE

HOLDINGS 437,040.00 264,3§5.00

ENERGY SOLUTIONS

INC/LLC 525,0d0.00 565,6d7.50

ENTRAVISION eo ods oo N

COMMUNICATIO : ' . 675.

EQUINIX INC 1,275,d00.00 1,362,d56.25

ESSAR STEEL ALGOMA

|NC 775,04qo0.00 780,812.50

ESTERLINE _
275,0d0.00 287.345. 00

TECHNOLOGIESC
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EXCO RESOURCES INC 600, 040. 00 504,0d0. 00
EXPRESSLLC 1,735,d00.00 1,826,d87.50
EXPRO FINANCE

LUXEMBOURG 800,0do.o00 772,0do.00
FERRELLGAS PARTNERS

Lp 525,0do.00 557,812.50
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FIDELITY NATIONAL 275,0do0.00 291,5d0.00
INFORM ' ' ’ '
FIDELITY NATIONAL oo odo oo 13 sdo oo
INFORM ' ' ’ '
FMG FINANCE PTY LTD 225,0d0.00 271, 4d6. 25
FORD MOTOR COMPANY 1,650,d00.00 1,749,d00.00
FORD MOTOR CREDIT CO |

LLC 400,0do. 00 425,5719. 20
FORD MOTOR CREDIT CO |

LLC 1,450,doo.00 1,667,707.35
FREEDOM GROUPINC 300,0d0.00 319,5d0. 00
FREEDOM GROUPINC 200,0d0.00 213,0d0.00
FREESCALE 725,0d0.00 748,5d2.50
SEMICONDUCTOR ' ' ’ '
FRONTIER 1,125,doo.00 1,220,d25.00
COMMUNICATIONS ' ' ' ' ’ '
FTI CONSULTING INC 2,330,do0.00 2,440,d75.00
FTI CONSULTING INC 350,0d0.00 352,645.00
GANNETT COINC 250,0d0.00 275,645.00
GANNETT COINC 350,04d0.00 347,8142.50
GANNETT CO INC 300,0d0.00 329, 290.00
GANNETT CO INC 700,0do0.00 693,0d0.00
GARDA WORLD SECURITY s75 odo. oo sos ods 7e
COR ' ' R
GCI INC 375,0d0.00 384,843.75
GCI INC 525,0d0.00 559, 145. 00
GENON ESCROW CORP 725,040.00 706, 875.00
GENON ESCROW CORP 825,0d0.00 798,147.50
GEO GROUP INC/THE 200,0d0.00 209,0do. 00
GEOKINETICS HOLDINGS

INC 800,0do.o00 700,0do.00
GEORGIA-PACIFIC CORP 2,450,doo.00 2,762,4975.00
l\Gllll%SS?_gENERGY/GEP 600,0do0.00 594,0do.00
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GLOBAL AVIATION 400,0do.00 426,5d0.00
HOLDINGS ' ' ’ '
GLOBAL CROSSING LTD 975,0d0.00 1,105, 406. 25
GLOBAL GEOPHY SICAL R ss0 ed7 so
SVC ' ' ’ '
GMAC INC 250, 0d0.00 272,5d0. 00
GMAC INC 1,675,d00.00 1,829,9d37.50
GMACLLC 2,125,do00.00 2,268,437.50
GOODYEARTIRE & 425,0do.00 443,0d2.50
RUBBER C ' ' ’ '
GREIF INC 250,0d0.00 270,0d0. 00
GWR OPERATING 725,0d0.00 737,6d7.50
PARTNERSHP ' ' ’ '
GXSWORLDWIDE INC 1,475,d00.00 1,452,875.00
HANESBRANDSINC 725,0d0.00 701, 4497.50
HANESBRANDSINC 1,350,d00.00 1,425,9437.50
HARVEST OPERATIONS 275,0do0. 00 273,147, 25
CORP ' ' S
HCA INC 925,0d0.00 1,004,d03. 12
HCA INC 1,500,d00.00 1,644,375.00
HILCORP ENERGY 525,0do.00 544,6d7.50
[/HILCORP ' ' ’ '
HOLLY CORP 975,0d0.00 1,037, 156. 25
HOLLY ENERGY 700,0d0.00 733,240.00
PARTNERSLP ' ' N
HORNBECK OFFSHORE 925,0do0.00 893,7d1. 25
SRVCS ' ' ’ '
HOST HOTELS & RESORTS

Lp 325,0do0.00 363,5d3. 75
HUNTSMAN 250,0do.00 257,5d0.00
INTERNATIONAL L ' ' ’ '
HUNTSMAN INTL LLC 550,040.00 526,645.00
ICAHN ENTERPRISES/FIN 1,000,d00.00 1,007, 900.00
INEOS FINANCE PLC 200,0d0.00 208, 0d0. 00
INERGY LP/INERGY FIN 825,0d0.00 891,0do.00
INERGY LP/INERGY FIN 550, 0d0.00 580,290.00
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INERGY LP/INERGY FIN 275,0do0.00 281,5d1. 25
INGLESMARKETSINC 400,0do0.00 430,5d0.00
INSIGHT

COMMUNICATIONS 750, 0qd0. 00 800, 645.00
INTELSAT CORP ,100,d00.00 1,175,425.00
INTELSAT JACKSON HLDG 250,0d0.00 271, 2490.00
INTELSAT JACKSON HLDG 550,0qd0.00 551,3715.00
INTELSAT SUBSIDIARY 375,0do0.00 388,5d3. 75
LNLT[)EéSATSUBngARY 445,0do0.00 458,9d6. 25
INTERPUBLIC GROUP COS 225,0d0.00 262,1d5.00
INTL LEASE FINANCE

CORP 200,0qdo0. 00 213,5d0.00
ICNO-I—FL'PLEASEFINANCE 725,0d0. 00 775,740.00
IPALCO ENTERPRISES INC 400,0do.00 432,0do0.00
IRON MOUNTAIN INC ,100,qd00.00 1,172,8475.00
IRON MOUNTAIN INC 250,0d0.00 265,0d0.00
ITC DELTACOM INC 450,0do0.00 455,645.00
J.B.POINDEXTER & CO 700,0d0.00 686, 0qd0. 00
JARDEN CORP 775,0q0.00 806,0d0.00
JARDEN CORP 300,0do0.00 312,0do. 00
JOHNSONDIVERSEY HOLD

INC 350,0do0.00 375,3715.00
KB HOME 600,0d0.00 622,5d0.00
KOPPERS INC 275,0d0.00 286,343.75
LANDRY’S RESTAURANT

INC 350,0qdo0. 00 370,145.00
LBl ESCROW CORP 900,0do0.00 980,447.50
LEAR CORP 250,0d0.00 266, 290.00
LEAR CORP 175,0d0.00 186,3715.00
LENNAR CORP 275,0d0.00 252,646.25
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LEVI STRAUSS & CO 400,0d0.00 416,0do. 00
LIBBEY GLASSINC 375,0d0.00 404,0d2.50
LIBERTY TIRE RECYCLING 425,0d0.00 420,410.00
LIMITED BRANDS INC 600,0d0.00 696,0d0. 00
LIMITED BRANDS INC 225,0d0.00 243, 241.25
LIN TELEVISION CORP ,225,doo.00 2,219,437.50
LIN TELEVISION CORP 150, 040.00 158,842.50
LINN ENERGY LLC 575,0d0.00 662,647.50
LINN ENERGY LLC/FIN R ves ed7 so
CORP ' ' ’ '
LINN ENERGY LLC/FIN soo0 odo 0o co7 odo oo
CORP ' ' ’ '
II;:\I(?I'I\IIE??'IC';A'?\I-II-\IEMENT 675,0d0.00 685, 145. 00
LUCENT TECHNOLOGIES ,604,d00.00 1,146,d60.00
I\S/IéA\MGIIEII'(A)ﬂ_El)lSCTOR 375,0d0.00 395,196. 25
MARINA DISTRICT 325,0do.00 315,240. 00
FINANCE ' ' B
MQE:\INC'?\EDISTRK:T 325,0do.00 313,645.00
|\P/|API\:§_|/(F\1\I/\IESTENERGY ,000,doo0o.00 1,018,7150.00
MmAéT;{Y\IEgENERGY 875,0d0.00 949,3715.00
ggﬁ&%ﬂTETRANS 450,0d0.00 459,5d2.50
MCCLATCHY CO ,325,doo.00 2,487,7150.00
E:/IC():%;NKlNREDMAN 775,0do. 00 678, 1d5. 00
|MED|AGENERAL|NC 175,04d0.00 189, 8715.00
,150,doo0.00 1,184,400.00

MEDIACOM BROADBD
LLC/CRP
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MEDIACOM LLC/CAPTL

CORP 750,0d0.00 780,0d0. 00
||\/|ETHANEXCORP 875,0d0.00 865, 635. 75
|METROPCSW|RELESS|NC 1,200,d00.00 1,263,d00.00
|METROPCSW|RELESS|NC 1,300,d00.00 1,332,4900.00
MGM RESORT 875,0d0.00 927,5d0. 00
INTERNATIONAL ' ' ’ '
MOBILE MINI INC 2,000,doo.00 1,960,doo0.00
MOBILE SERVICES GRP

INC 400,0d0.00 419,0do.00
MOHEGAN TRIBAL 2,325, d00.00 1,290,375.00
GAMING

MOMENTIVE 885,0do. 00 914,8d8.75
PERFORMANCE

MUELLER WATER 1,525,doo.00 1,342,do0.00
PRODUCTS

MUELLER WATER 325,0d0.00 339,645.00
PRODUCTS

MYLAN INC 400,0do0.00 425,0do. 00
MYLAN INC 875,0d0.00 938,4497.50
NALCO CO 650,0d0.00 715, 812. 50
NATIONSTAR MORT/CAP 550, 0d0.00 462,0do. 00
CORP ' ' ’ '
NAVISTAR INTL CORP 600, 0d0.00 642, 0d0.00
NBTY INC 1,825,q00.00 1,904,d43.75
NBTY INC 525,0d0.00 548, 6d45.00
NEBRASKA BOOK CO 350,0d0. 00 354,3715.00
NEWFIELD EXPLORATION

cO 900,0d0.00 965, 290.00
NEWFIELD EXPLORATION |

cO 650, 0d0.00 690,6d45.00
NEXTEL 925,0do.00 935,4d6. 25
COMMUNICATIONS

NORTH AMERICAN

ENERGY AL 175,0d0.00 190, 7490.00
NOVASEP HOLDING SAS 1,100, do00.00 847,6d47.50
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NRG ENERGY INC 2,000,doo.00 2,045,doo0.00
NRG ENERGY INC 1,050,d00.00 1,107, 7150.00
NRG ENERGY INC 1,125,d00.00 1,161,962.50
NSG HOLDINGS LLC/NSG |

HLD 975,0do.00 872,645.00
OMEGA HLTHCARE 2,225,doo.00 2,297,412.50
INVESTORS ' ' ' ' N
ONCURE MEDICAL CORP 800, 0d0. 00 740,5d0. 00
OPTI CANADA INC 250,0d0.00 254,3715.00
OSHKOSH CORP 225,0d0.00 243,0d0.00
OSHKOSH CORP 115,04d0.00 125,390.00
OXEA FINANCE/CY SCA 675,0d0.00 729,0d0.00
PH. GLATFELTER 2,425,d00.00 2,467,437.50
PH. GLATFELTER 300,0d0.00 305, 290.00
PACKAGING DYNAMICS

FIN 3,550,d00.00 3,372,4900.00
PAETEC HOLDING CORP 875,0d0.00 916,5d2. 50
PANTRY INC 1,100,d00.00 1,102, 450.00
PARKER DRILLING CO 250,04d0.00 253, 790.00
PATHEON INC 400,0do0.00 409,5do. 00
PATRIOT COAL CORP 600,0d0.00 603, 0d0. 00
PEABODY ENERGY CORP 1,700,doo.00 1,882, 150.00
PENN NATIONAL GAMING

INC 300,0d0.00 322,5d0.00
PENN VIRGINIA 400,0do.o00 416,0do. 00
RESOURCE ' ' ’ '
PETROHAWK ENERGY 675,0do.00 766, 1d5. 00
CORP ' ' S
PETROHAWK ENERGY 400,0d0.00 407,0do. 00
CORP ' ' ’ '
PETROLEUM 1,025,d00.00 1,142,475.00
DEVELOPMENT CO ' ’ ' ' ' '
PETROPLUS FINANCE LTD 675,0d0.00 577,1d5. 00
BE'\A/ENSIJ’\IMEENTGR 150, 0d0.00 154,5943. 75
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PHH CORP 375,0d0.00 389,0d2.50
PHIBRO ANIMAL HEALTH y7s odo oo ver 1ds 75
COR ' ' ’ '
PINAFORE LLC/INC 700,0d0.00 732,3715.00
PINNACLE 375,0do. 00 399,3715.00
ENTERTAINMENT ' ' ’ '
PLAINS EXPLORATION &

65,000.00 68,33L. 25

PRO
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PLAINS EXPLORATION &

PRO 500,0d0.00 545,0d0.00
PLAINS EXPLORATION & 275 odo 00 e 740 oo
PRO ' ' I
PLAINS EXPLORATION 7% |

o/ 550,0d0.00 565,145.00
PLASTIPAK HOLDINGSING 300,0d0.00 336,0d0.00
KLOJl_(rﬁgg:\_lrsAMlNG 650,0d0.00 678,4d7.50
POLYONE CORP 300,0qd0.00 306, 740.00
PRESTIGE BRANDSINC 955,0q0.00 986,047.50
PRIDE INTERNATIONAL

INC 600,0d0.00 697,5d0.00
PRIDE INTERNATIONAL |

INC 250,0d0.00 270,645.00
EIE(C)/(E’LFJQggUEST 450,0d0.00 457,8715.00
ELés\II'ICSERVICECOOF 800,0d0.00 884,368.00
QUEBECOR MEDIA 425,0d0.00 439,8715.00
QUICKSILVER RESOURCE 1,700,d00.00 1,680,875.00
QVCINC 300,0d0.00 309,740.00
QVCINC 1,075,d00.00 1,118,d00.00
QVCINC 275,0d0. 00 283,947.50
QWEST 850,0d0.00 873,375.00
COMMUNICATIONS INT ' ' ’ '
READER’'S DIGEST ASSN 225,0d0.00 223,312.50
REGAL ENTERTAINMENT tso odo 0o R
GRP ' ' S
SES_E{IVECJSENERGY 775,0d0.00 856,375.00
RELIANCE INTERMEDIATE

HO 700,0d0.00 742,0d0.00
RES-CARE INC 1,875,d00.00 1,918,d59.37
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RITEAID CORP 1,025,d00.00 1,042,d37.50
RYLAND GROUP 425,0do0.00 409,8499.37
SABINE PASSLNG LP 1,400,d00.00 1,351,d00.00
SALEM

COMMUNICATIONS 330,0qdo0.00 352,2715.00
SANDRIDGE ENERGY INC 500,0do0.00 515,0d0.00
SANDRIDGE ENERGY INC 500,0do0.00 493,7490.00
SCIENTIFIC GAMES CORP 250,0q0. 00 257,5d0. 00
ISI\CI:_:_Eng'ECGAMES 250,0d0. 00 268,790.00
SCOTTS MIRACLE-GRO

COITH 175,0d0.00 184,147.50
SEALED AIR CORP 450,0do0.00 487,9d3. 95
glg;ELACQUISITION 900,0do0.00 794,240.00
SENECA GAMING CORP 1,255,d00.00 1,233,d37.50
SENECA GAMING CORP 845,0d0.00 830,242.50
SERVICE CORP INTL 875,0d0.00 934,0d2.50
SESI LLC 1,965,d00.00 1,989,962.50
SGS INTERNATIONAL INC 1,575,d00.00 1,641,d37.50
FS;EESRORL'JA\R%AE%FIC 1,250,doo.00 1,281,4913.75
?;IRNng]AlRTELEVISION 325,0d0.00 325,0qd0.00
SMITHFIELD FOODS INC 1,200,doo0.00 1,381,400.00
SNOQUALMIE ENT AUTH 775,0d0. 00 643,290.00
SNOQUALMIE ENT AUTH 1,900,d00.00 1,681,400.00
SOLO CUP COMPANY 850,0d0.00 879,7490.00
SOLUTIA INC 375,0do0.00 409,647.50
SOLUTIA INC 875,0do0.00 942,812.50
SPECTRUM BRANDSINC 550,0qd0.00 587,812.50
SPEEDWAY MOTORSPORTS

ING 325,0d0. 00 352,645.00
SPRINT CAPITAL CORP 950,0d0.00 957,1d5. 00
SPRINT NEXTEL CORP 2,375,doo.00 2,553, 125.00
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STANDARD PACIFIC CORP 600, 0d0.00 5901,0d0. 00
%AS;)RV%/TOODHOTELS& 650,0do0.00 695,5d0.00
STEEL DYNAMICSINC 1,000,d00.00 1,025,d00.00
STEINWAY MUSICAL 1,850,d0o0.00 1,854,4d25.00
INSTRUM ’ ' ' ' ’ '
STEWART ENTERPRISES 1,300,d00.00 1,310,962.50
STONERIDGE INC 325,0qd0.00 325,0d0. 00
STRATUS TECHNOLOGIES

INC 875,0do.00 749, 218.75
SUPERVALU INC 1,825,d00.00 1,834,125.00
SYNCREON GLOBAL 400,0do. 00 394,0do.00
IRE/FIN ' ' ’ '
TALECRIS 600,0do.o00 663,0do.00
BIOTHERAPEUTICS ' ' ’ '
TARGA RESOURCES 425,0do. 00 445,14d7. 50
PARTNERS ' ' ’ '
[TENASKA ALABAMA PART 327,8d0.55 334,396.56
TENNECO INC 225,0d0.00 231,740.00
[TESORO CORP 475,0d0.00 524, 875.00
THERMON INDUSTRIES

INC 200,0do. 00 209,5d0.00
TITAN INTERNATIONAL |

INC 475,0do. 00 482,195. 00
TOLL BROS FINANCE 22 odo 0o saa sd7 2o
CORP ' ' B
TOLL BROSFINANCE 225,0do.00 233, 245. 12
CORP ' ' ’ '
TOPS MARKETS 325,0d0.00 347,790.00
TOYS R USDELAWARE INC 425,0d0.00 434,5d2.50
TRANSUNION 275,0do. 00 306,9d8.75
LLC/TRANSUNI ' ' ’ '
TRANSDIGM INC 275,0d0.00 283,240.00
TREEHOUSE FOODS INC 375,0d0.00 402,147.50
TRIUMPH GROUP INC 275,0d0.00 282,218. 75
TUBE CITY IMS CORP 2,150,doo.00 2,193,doo0.00
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UNITED AIRLINESINC

175, 0(

.00

UNITED AUTO GROUP INC

2,

619, (@

25.

00
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UNITED MARITIME

LLC/CORP 575,0do.00 577, 1496. 25
UNITED REFINING 1,250, d00.00 ,156,450.00
UNIVERSAL HOSPITAL 375,0do. 00 325,7d1. 25
SERVI ' ' ’ '
UNIVERSAL HOSPITAL cco odo oo cca 1de o0
SERV I ' ' S
UNIVISION 250,0do. 00 275,0do. 00
COMMUNICATIONS ' ' ' '
UPC GERMANY GMBH 400,0d0.00 420,0do0.00
UPC HOLDING BV 900,0d0.00 960, 790. 00
US ONCOLOGY HOLDINGS
INC 1,651, 197.00 ,568,437.15
US ONCOLOGY INC 1,475,d00.00 ., 561, §56.25
US STEEL CORP 150, 0d0.00 153,3715.00
US STEEL CORP 275,0d0.00 286,0do.00
USG CORP 400,0d0.00 419,5d0.00
\Ffﬁ,l&ER?/ll\/lATCEUﬂCALS 200,0do.00 201,0do.00
VALEANT 275,0do. 00 350,7d6.87
PHARMACEUTICALS ' ' N
VALEANT 250,0do. 00 251, 4d6. 25
PHARMACEUTICALS ' ' ' '
VENTAS REALTY LP/CAP
CRP 275,0do. 00 284, 4d1.72
VERTELLUS SPECIALTIES 175,0d0.00 175,0d0.00
VISKASE COSINC 350, 0d0.00 357, 218. 75
WARNER CHILCOTT CO
LLC 1,775,d00.00 . 832,d87.50
\WESTERN REFINING INC 625,040.00 590,645.00
WIND ACQUISITION FIN
SA 2,450,do00.00 ,603,125.00
WIND ACQUISITION

294,6491.00 316,0103. 19

HOLDING
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\WINDSTREAM CORP 275,0d0.00 298, 3715.00
\WINDSTREAM CORP 2,020,doo.00 2,131, 400.00
\WINDSTREAM CORP 375,0d0.00 389,042.50
\WINDSTREAM CORP 275,0d0.00 283,9497.50
WMG ACQUSITION CORP 150,040.00 160,5d0. 00
\WY LE SERVICES CORP 250, 0d0.00 249,0d2.50
WYNN LASVEGAS 575,0do.00 605,1d7.50
LLC/CORP ' ' ’ '
ZAYO GROUP LLC/ZAYO sas odo oo sse 645 o0
CAP y . N P« .
378 284,111,|]648.55284,797,/]556. 11
(24,022,d73,851)
97.5% 10d%
24,022,473, 851
(24,022,d73,851)
24,022,473, 851
(24,022,d73,851)
0)
0)
229 28
() () ()
640, 2214, 000 — 640, 984, 000 760,000
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