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(4)

A
13 475,070,448 2,667,946, 705 18,443,824, 216
14 1,132,947, 061 2,390,642,914 17,186,108, 363
15 1,781,312,121 1,419,945,520 17,547,494, 964
16 990,374,051 1,384,349, 188 17,153,522, 827
17 2,557,544,442 1,620,212, 975 18, 090, 854, 294
18 1,220,603, 225 2,907,193, 176 16,404, 2164, 343
19 593,298,835 2,214,586, 753 14, 782,973, 425
20 405,133,269 1,870,945, 015 13,317,181, 679
21 1,416, 216,228 1,204,448, 955 13,528,948, 952
22 114, 144, 934 1,624,304, 044 12,018, 789, 842
23 79,307 657 1,549,948, 541 10,548, 168, 958
24 52, 766} 499 2,534,048, 383 8,066,837, 074
25 59,554 417 1,034,3834,629 7,092,036, 862
26 29,814 503 692,408, 147 6,429,446, 218
27 27,137 147 1,002,945, 251 5,453,648, 114
28 85, 201 603 357,860, 222 5,180,949, 495
29 63, 094| 538 392,230, 343 4,851,833,690
30 42,270) 101 433,123, 435 4,460,940, 356
31 1,304,999, 322 485,684,164 5,280, 245,514
32 40,352 651 413,908,646 4,906, 739,519
B
13 984,834, 747 4,595,140, 373 26,819, 157,291
14 2,149,142, 657 4,421,496, 500 24,546, 833, 448
15 2,481,638, 367 1,375,518,649 25,652,893, 166
16 5,200, 715, 427 1,723,0412,614 29,130, 585,979
17 18, 026,644,916 2,514,196, 747 44,642,984, 148
18 9,940,912, 278 1,941,544,827 52,642, 351,599
19 4,059,436, 790 3,764,447, 754 52,937,330, 635
20 3,736,590, 760 4,476, 193,278 52,197,768, 117
21 2,826,240, 183 6,489, 147,868 48,534,870, 432
22 1,078,497, 773 11,415, 1|73, 345 38,198, 1|74, 860
23 672,083, 032 5,809,746, 303 33,060,521, 589
24 490,554, 251 6,907,042, 729 26,644,005, 111
25 450,529,187 4,156, 197,068 22,938, 347,230
26 332,603, 931 2,392,347,602 20,878,563,559
27 473,654,936 1,842, 1345,046 19,510, 001, 449
28 206,583, 236 1,397,136, 909 18,319,547, 776
29 227,768, 337 1,731,5842,459 16,815, 7130, 654
30 165, 131,874 1,654,892, 726 15,326, 0/09, 802
31 248,133,940 1,959, 745,285 13,614,398, 457
32 179,641, 385 1,548,492,369 12,245,553, 473
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31 32
2 9 28 23 3 28
78,609,943 70,498,153
7,605,870,559 6,909,258,664
350,000,000 310,000,000
219 186
8,034,480,721 7,289,757,003
8,034,480,721 7,289,757,003
265,480,769 220,419,962
25,240,579 59,979,070
2,263,050 1,921,420
68,796,692 58,411,103
90,457 76,800
361,871,547 340,808,355
361,871,547 340,808,355
13,614,398,457 12,245,553,473
5,941,789,283 5,296,604,825
440,644,850 397,470,095
7,672,609,174 6,948,948,648
7,672,609,174 6,948,948,648
8,034,480,721 7,289,757,003
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18,792,350 14,197,958
6,138,314,230 5,941,789,283
784,833,536 675,803,099
784,833,536 675,803,099
99,355,150 77,165,123
99,355,150 77,165,123
265,480,769 220,419,962

5,941,789,283 5,296,604,825

30/94



(©)
)
31 32
223 30 229 29
229 28 233 28
() ()
() ()
229
223 30 29 233 28
229 28
)
31 32
229 28 233 28
13,614,398 457 12,245,553
55 6 1 10 55 6 1 10
5,941,789)|283 5,296, 604
1 1
0.5636 0.5675
(10,000 5,638 (10,000 5,676

31/94

473

825

EDINETOOOO

OO0000OO000DO0000O000O(E12460)
OoooooooooooooooooOoon



EDINETOOOO

OO0000OO000DO0000O000O(E12460)
OoooooooooooooooooOoon

NN
NN
o w
N W
0 O

32

NN
W N
w ©
NN
oo ©

67,

1,441, 14(71,08,8090 0

795,

53

1,

7
220, 419(,1906,20 0 0

284,

59,377,

9

(91, 09, 7030 O
18

7 3

1,058 265, 480(,1706,9000 195 1, 049 0
267,8829,/327 226, 956, 950
735,0229,]270 667,089, 916
438,243,292 390,933,107
+ + + [1,441,147, 889 + + + [1,284,979,973
13,614, 3pp, 457 12,245,5pb3,473
10,000 /[ x10,po00 1,09910,000 /[ _x10,po0 1,049
10,000 199 10,000 180
x_110,]Jo@65, 48¢.[769 x_110,]Jo@@0, 419, 962

32/94



1)

NN
NN
O w
N W
© O
NN
w N

w ©

NN
o ©

33/94

EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OoooooooooooooooooOoon



EDINETOOOO

OO0000OO000DO0000O000O(E12460)
OoooooooooooooooooOoon

728
728

32

o 0
NN

oM
N ™M
AN N

92|5,

314,

492

92|5,

314,

2)

N~
o
To)
456
0 ™
on
©
~NN
o
o
< <
4,6 -
~ 00
o<
©
N~ 0
3,1 -
o © o -
NN NEN A
e’}
Y o m o m
N ™ N ™
M m NN NN
™
N
I3V
o
QO @
< N
5o
o -
™
o™
™~
T
©
o))
N
o OO
<t o
N -
o o
™ N ™ o
e}
N ”m o m o
NN NN
o NN NN
N
N

31

O ©
™M N

[spNe)]
NN
AN N

5416, 492

150,

5416,

150,

229 28)

223 30

31 (

34/94



EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OoooooooooooooooooOoon

32( 229 29 233 28)

35/94



(4)
(1) ( 233 28 )
(2) ( 233 28
()
,909, 268, 6 4
,909, 2 8, 6 4
99.4% 10d%
,909, 2b8, 6 4
()

36/94

EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OoooooooooooooooooOoon



1)

233 28

(

sloolen

(2)

NN
w N
w ©
NN
0 ©

, 841

39,036

14,608
53,644
53,644
54,485

37/94

EDINETOOOO
OO0000OO000DO0000O000O(E12460)

OoooooooooooooooooOoon



233 28
1
3.40092
(10,000 34,092
)
1)

229 29

233 28

2 4

(3)

38/94

EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OoooooooooooooooooOoon



EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OoooooooooooooooooOoon

39/94



EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OoooooooooooooooooOoon

2)
233 28
o
( )
o
(3)
o
)
233 28
229 29
7,576,671)505
233 28 267,410, $28
233 28 1,044,443[2097
6,799,639/036
A 1,169,390)/466
B 2,026,651)022
C 64, 443, 8|19
D 1,067,562)973
1,502,970)289
A (  SMA) 300,306, 247
B ( SMA) 668,314,220
(3)
(1) ( 233 28 )
2) (23328 )
ACCUR'DECORP 100, 0dQ0. 00 112,5d0.00
AFF'N'ONGROUP'NC 400, 0d0.00 377,0d0.00
AGU'LASSA 200, 0do0. 00 205,5d0.00
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[AGY HOLDING CORP 2,400, dJo0o.00 2,304,d00.00
AIR CANADA 875,0qdo0.00 918, 740.00
ALERE INC 650,0do0.00 696, 312.50
ALERISINTL INC 375,0do0.00 378, 7H0.00
ALLEN SYSTEMS GROUP 375,040.00 383,497.50

INC

ALLIANCE HEALTHCARE 1,025, do0o0.00 1,014, 150.00
SVCS

ALLIANT TECHSYSTEMS 400,0do0.00 418,0d0.00

INC

ALLY FINANCIAL 250, 0qdo0.00 275, 645.00
ALLY FINANCIAL 1,675, doo. 00 1,855,d62.50
ALLY FINANCIAL INC 950, 0do0.00 1,034,d12.50
ALTA MESA 450, 0d0.00 456, 790.00

HLDGS/FINANC S

AMC ENTERTAINMENT 275,0do0.00 297,0do0.00

INC

AMERICAN AIRLINESINC 475,0d0.00 473,812.50

AMERICAN AXLE & MFG 725,0qdo0.00 809, 241. 25

INC

AMERICAN GENERAL 300,0do.o00 301, 8745.00
FINANCE

AMERICAN GENERAL 25,000.00 24, 65. 25

FINANCE

AMERICAN INTL GROUP 500,040.00 460, 0d0.00

AMERICAN INTL GROUP 500,040.00 541, 290.00

AMERICAN RENAL 175, 0do. 00 184, 645.00

HOLDINGS

AMERICAN 375,0qdo0.00 408, 291. 25

REPROGRAPHICS C
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AMERISTAR CASINOSINC 1,025,doo.00 1,121,d93.75
AMGH MERGER SUB INC 250,040.00 269,315.00
ANADARKO PETROLEUM 150,0d0.00 163,8d9.85
CORP

ANADARKO PETROLEUM 50,00/0.00 55, 148. 70
CORP

ANADARKO PETROLEUM 400, 0do. 00 490,846. 40
CORP

AQUILEX HDG/AQUILEX 225,040.00 238, 218.75
FIN

ARCH COAL INC 125,0do0.00 140,0do. 00
ASAMERICAS 100,0do. 00 107,0do. 00
ASBURY AUTO GROUP 400,0do.00 410,0do0.00
7.625%

ATKORE INTERNATIONAL 700,0d0.00 756, 815.00
INC

AVISBUDGET CAR 325,0do0.00 341, 240.00
RENTAL

AVIV HEALTHCARE 275,0d0.00 288,042.50
PROPERTI

B& G FOODSINC 650, 0qdo0.00 706, 845.00
BAKER & TAYLOR INC 1,950, doo. 00 1,696, 400.00
BANKRATE INC 500,0d0.00 570,645.00
BASIC ENERGY SERVICES 150,0d0.00 155, 2H50.00
BELO CORP 425,0d0.00 468,041.25
BERRY PETROLEUM CO 475,0qdo0.00 552, 147.50
BERRY PLASTICS ESCROW 450,0qdo0.00 478, 145.00
BI-LO LLC/BI-LO FIN CORP 400,0d0.00 416,5d0.00
BIOMET INC 1,150, doo. 00 1,267,d75.00
BIOSCRIPINC 225,0do0.00 235, 145.00
BLUE MERGER SUB INC 625,0dO0.00 632,041.25
BOART LONGYEAR 250,0d0.00 257,5d0.00
MANAGEMEN
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BOISE PAPER 750, 0do0.00 815,645.00
HDG/CO-ISSR

BOISE PAPER HOLDINGS 350,040. 00  388,540.00
LLC

BRESNAN BROADBAND 225,0qdo0.00 238, 218. 75
HOLDIN

BUILDING MATERIALS 550, 0dO0. 00 574, 70.00
CORP

BUILDING MATERIALS 375,0do0.00 390,0do. 00
CORP

BUMBLEBEEACQU|S|TON 350, 0q40. 00 366, 645. 00
CO

BWAY HOLDING CO 325,0q40.00 359, 145. 00
CABLEVISION SYSTEMS 1,300,doo. 00 1,460, d75.00
CORP

CABLEVISION SYSTEMS 800,0do0.00 870, 0d0.00
CORP

CALFRAC HOLDINGSLP 325,0do0.00 336, 7491. 25
CALPINE CORP 750, 0do. 00 795,0d0.00
CALPINE CORP 225,0do0. 00 232,845.00
CAPELLA HEALTHCARE 500, 0qd0.00 538, 740. 00
CASCADESINC 750, 0d0.00 797,812.50
CASE NEW HOLLAND INC 610,040.00 681,615.00
CATALY ST PAPER C 1,535,doo.00 1,565, {00.00
CB RICHARD ELLIS 450,0do0.00 467, 447.50
SERVICE

CCOHLDGSLLC/CAP 800,0do.00 839,0do0.00
CORP

CCOHLDGSLLC/ICAP 575, 0q00. 00 590, 812.50
CORP

CCO HLDGSLLC/CAP 50, 000. 00 51, 25[0. 00
CORP

CCOHLDGSLLC/CAP 1,000,dJo0.00 1,088, 150.00
CORP

CDW LLC/CDW FINANCE 375,0do0.00 402, 646. 25

43/94



CEDARFAIR LPICANADA'S 725, 040. 00  791,196.25
\W

CELANESE USHOLDINGS 325,0q40.00 335,948. 75
LLC

CEMEX FINANCE LLC 675,0do. 00 733,218.75
CENTRAL GARDEN & PET 275,0q40.00 290, 145.00
CcO

CENVEO CORP 150,0d0.00 151,5d0.00
CEQUELCOMHLDG”CAP 750, 0do0. 00 791, 20. 00
CP

CF INDUSTRIESINC 150, 0do. 00 170,042.50
CHART INDUSTRIES INC 1,550, doo.00 1,604, d50.00
CHC HELICOPTER SA 975,0d0.00 1,018, d75.00
CHECKOUT HOLDINGS 400,0do. 00 262, 290.00
CORP

CHESAPEAKE ENERGY 1,325,d00.00 1,437, f25.00
CORP

CHESAPEAKE ENERGY 275,0do0.00 298, 718. 75
CORP

CHESAPEAKE ENERGY 1,025,J00.00 1,091, 625.00
CORP

CHOCTAW RESORT DEVEL 5,798, dJ00.00 4,435,470.00
ENT

CINCINNATI BELL INC 425,04d0.00 432,437.50
CINCINNATI BELL INC 500, 0do0.00 477,5do0.00
CINCINNATI BELL INC 800, 0do. 00 792,0do. 00
CINEMARK USA INC 525, 0d4d0. 00 574, 218.75
CIT GROUPINC 1,500,doo.00 1,496, d63.50
CIT GROUPINC 250,0d0.00 252,5d0.00
CIT GROUPINC 1,600,doo. 00 1,608, doo.o00
CIT GROUPINC 1,125,doo0.00 1,129, 418. 75
CITADEL BROADCASTING 175,040.00 189,0d0.00
COR

CITIGROUP CAPITAL XXI 350,04d0.00 365, 790.00
CITYCENTER 675,0d0.00 700, 312.50

HLDGS/FINANCE

44194
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CLEAN HARBORSINC 50,00p.00 53, 25p. 00
CLEAR CHANNEL 900,0do0.00 981,0d0.00
WORLDWIDE

CLEARWIRE CORP 700,0d0.00 757, 7490.00
CLEAVER-BROOKSINC 825,0d0.00 872,447.50
COFEEYVILLE 337,0d0.00 369,015.00
RESOURCES

COGENT 275,0d0.00 292, 218.75
COMMUNICATIONS GR

COLT DEFENSE/EINANCE 425,0(d0.00 344,290.00
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COMMSCOPE INC 775,0do. 00 806,0d0.00
COMSTOCK RESOURCES 125,0do0.00 126, 7418. 75
INC

CONCHO RESOURCESINC 350, 0do0.00 370,5H42.50
CONNACHER OIL AND 100,0d0.00 108, 5d0.00
GAS

CONNACHER OIL AND 900, 0do0.00 955, 145. 00
GAS

CONSOL ENERGY INC 320,0qd0.00 354, 400.00
CONSOL ENERGY INC 550, 0Q0. 00 613,9d47.50
CONSOL ENERGY INC 225,0do0.00 226, 145.00
CONSTELLATION BRANDS 470,0do0.00 511, 742.50
INC

CONTINENTAL 250, 0d0.00 266, 20.00
RESOURCES

COPANO ENERGY LLC/FIN 225,0d0.00 228, 696. 25
CO

COTT BEVERAGES USA 325,0qQ0.00 348, 948. 75
INC

CPM HOLDINGSINC 175,0d0.00 191, 645.00
CRICKET 975,0d0.00 975,0d0.00
COMMUNICATIONS|

CROWN AMER/CAP CORP 375,0q40.00 382,5Q0.00
1

CSC HOLDINGSINC 480,0do.00 551, 4d0. 00
DANA HOLDING CORP 200,0do0.00 201,0do.00
DANA HOLDING CORP 150,0d0.00 151, 342.50
DARLING 175,0do. 00 190, 312.50
INTERNATIONAL IN

DAVITA INC 425,0do0.00 429,741.25
DAVITA INC 425,0do0.00 432,447.50
DEAN FOODS CO 350, 0d0.00 363, 145.00
DELUXE CORP 375,0d0.00 376, 4d6. 25
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DENBURY RESOURCES 249, 0do. 00 279,5d2.50
INC

DENBURY RESOURCES 250, 0do0.00 257,812.50
INC

DIGICEL GROUPLTD 1,200,doo. 00 1,278,doo.o00
DISH DBS CORP 1,150, do0.00 1,249, 187.50
DOLE FOODS CO 375,0do0.00 400, 312.50
DOMTARINC 750, 0do0. 00 895, 312.50
DYCOM INVESTMENTS 175,0do. 00 178,5do0. 00
INC

DYNEGY HOLDINGSINC 675,0do0.00 572,062.50
DYNEGY HOLDINGSINC 1,425,dJ00.00 1,097, 450.00
EACCESSLTD 175,0do0.00 175,0d0.00
EDISON MISSION ENERGY 1,300, d00.00 1,046, 00.00
EDISON MISSION ENERGY 625,0d0.00 492,948. 75
EDISON MISSION ENERGY 1,625,d00.00 1,218, 150.00
EL PASO CORP 1,950, dJo0.00 1,949, d69.85
EL PASO CORPORATION 825,0qd0.00 923,647.32
ELIZABETH ARDEN INC 150,0do0.00 157,5d0.00
EMPIRE TODAY LLC 125,0d0.00 132,5d0.00
ENDO PHARMACEUT 175,0d0.00 182,0do0.00
HLDGSIN

ENERGY FUTURE 641,0do0.00 677, 440.97
ENERGY FUTURE 437,0do. 00 360,545.00
HOLDINGS

ENERGYSOLUTIONS 525, 0q00.00 580, 145. 00
INC/LLC

ENTRAVISION 350,0do0.00 374,0642.50
COMMUNICATIO

EQUINIX INC 1,135,d00.00 1,237, 450.00
ESSAR STEEL ALGOMA 775,0do0. 00 780,812.50
INC

ESTERLINE 275,0do. 00 289, 447.50
TECHNOLOGIES C

EXCO RESOURCESINC 425,0qdo0.00 432, 447.50

47194



EXIDE TECHNOLOGIES 400,0do.o00 429,0do. 00
EXPRESSLLC 1,235,dJ00.00 1,346, 150.00
EXPRO FINANCE 1,300,dJ00.00 1,296, 150.00
LUXEMBOURG

FERRELLGAS PARTNERS 525, 0d0.00 572, 2H0.00
LP

FGI OPERATIONS CO INC 500,0d0.00 537,5d0.00
FIDELITY NATIONAL 275,0d0. 00 301, 145.00
INFORM

FIDELITY NATIONAL 200,0do0.00 220,0do0.00
INFORM

FLORIDA EAST RR 400,0do. 00 418,0do. 00
FORD MOTOR COMPANY 1,650, dJ00.00 1,712,€d85.15
FORD MOTOR COMPANY 250, 0d0.00 269,9d7. 75
FORD MOTOR CREDIT CO 400,0do.o00 428, 4d96.00
LLC

FORD MOTOR CREDIT CO 1,450, doo0.00 1,664,d88.55
LLC

FRAC TECH SVCSFRAC 225,0do. 00 231,147.50
TECH

FREESCALE 575,0q4d0.00 632,5d0.00
SEMICONDUCTOR

FRONTIER 1,125,dJo0.00 1,217,412.50
COMMUNICATIONS

FTI CONSULTING INC 2,330, d00.00 2,440,475.00
GANNETT COINC 250, 0do0. 00 288, 145.00
GANNETT COINC 300,0do0.00 342, 7450.00
GANNETT COINC 700,0do. 00 711,3715.00
GARDA WORLD SECURITY 675,0do0.00 724,741. 25
COR

GCI INC 525,0q4d0.00 580, 145.00
GENESIS ENERGY 250, 0do. 00 250,0d0.00
LP/GENESI

GENON ESCROW CORP 725,0d0.00 754, 0qdo0.00
GENON ESCROW CORP 825,0Q0.00 862, 145. 00
GEO GROUP INC/THE 200,0do0.00 214,0do0.00
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GEO GROUP INC/THE 200,0do.00 199,0do0.00
GEOEYE INC 475,0qdo0.00 505, 845. 00
GEOKINETICSHOLDINGS 800,0d0.00 768,0d0.00
INC

GEORGIA-PACIFIC CORP 2,450, do0.00 2,817,400.00
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GIBSON ENERGY/GEP 600,0do0.00 630,0do0.00
MIDSTR

GLOBAL AVIATION 400,0do. 00 472,0do. 00
HOLDINGS

GLOBAL CROSSINGLTD 975,0do.00 1,118, d12.50
GMACLLC ,025,doo.00 2,268,d00.00
GOODYEARTIRE & 425,0do0.00 453,647.50
RUBBER C

GREAT LAKES 250, 0do0.00 254,042.50
DREDGE&DOCK

GREIF INC 250, 0do. 00 275,0d0.00
GRIFOLSINC 500,0d0.00 514,3745.00
GWR OPERATING 725,0do. 00 790, 240.00
PARTNERSHP

GXSWORLDWIDE INC 475,0do0.00 487, 448. 75
HANESBRANDSINC 350, JO0.00 1,471, 900.00
HANESBRANDSINC 675,0d0.00 661, 50.00
HANGER ORTHOPEDIC 325,0q40.00 332,312.50
GROUP

HAPAG-LLOYD AG 325,0qd0.00 350, 147.50
HCA INC 425,0do0.00 460,062.50
HCA INC . 500, do00.00 1,642, 00.00
HEADWATERS INC 175,0d0.00 175, 4d7.50
HEALTHSOUTH CORP 300,0do0.00 312, 7H50.00
HEALTHSOUTH CORP 300,0do0.00 313,5d0.00
HERCULES OFFSHORE 250, 040.00  253,790.00
LLC

HERTZ CORP 500, 0do0.00 497,5do0.00
HILCORP ENERGY 525,0d0.00 564, 345. 00
[/HILCORP

HILCORP ENERGY 650,0d0.00 685, 790.00
[/HILCORP

HOA RESTAURANT 375,0d0.00 382,5dq0.00
GP/FINANC
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HOLLY CORP 975,0d0.00 1,106, §25.00
HOLLY ENERGY 700,0do. 00 749,0do0.00
PARTNERSLP

HORNBECK OFFSHORE 425,040.00 440,9d7.50
SRVCS

HOST HOTELS & RESORTS 325,0do0.00 367, 20.00
LP

HUNTINGTON INGALLS 325,0d0.00 338,812.50
INDUS

HUNTINGTON INGALLS 450, 0d0. 00 469,647.50
INDUS

HUNTSMAN 725,0do. 00 791, 1496. 25
INTERNATIONAL L

ICAHN ENTERPRISES/FIN 425,04d0.00 440,9397.50
ICAHN ENTERPRISES/FIN 1,275,4d00.00 1,319,¢25.00
ICON HEALTH & FITNESS 575,0d0.00 613,812.50
ILFC E-CAPITAL TRUST | 300,0do.o00 249, 447.00
INEOS FINANCE PLC 200,0do0.00 219, 5do0.00
INERGY LP/INERGY FIN 536,040.00 581,540.00
INERGY LP/INERGY FIN 250, 0d0.00 260, 645. 00
INERGY LP/INERGY FIN 675,040.00 702,843.75
INGLES MARKETSINC 400,0do.00 432,0do.00
INSIGHT 750,0do. 00 832,5d0.00
COMMUNICATIONS

INTELSAT JACKSON HLDG 750, 0do0. 00 753, 790.00
INTELSAT JACKSON HLDG 250, 0do. 00 269,647.50
INTELSAT JACKSON HLDG 550, 0qd0. 00 552,042.50
INTELSAT JACKSON HLDG 250, 0do0. 00 251, 542.50
INTERFACE INC 175,0do. 00 182,845.00
INTERLINE BRANDSINC 125,0do. 00 128, 7490.00
INTL LEASE FINANCE 200, 0do0. 00 220,5d0.00
CORP

INTL LEASE FINANCE 725,0do. 00 815, 645.00
CORP

INTL LEASE FINANCE 575, 0q00.00 633, 218. 75
CORP
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IPALCO ENTERPRISES INC 400,040.00 434,0qdo0.00
IRON MOUNTAIN INC 1,100,doo. 00 1,155,doo.o00
IRON MOUNTAIN INC 250, 0d0.00 265, 0do0.00
ISLE OF CAPRI CASINOS 300,0q0. 00 299, 240.00
ITC DELTACOM INC 450,0do0.00 492, 740.00
JB.POINDEXTER & CO 700,0do0. 00 712, 240.00
JIAMES RIVER ESCROW 125,0do. 00 125,0do. 00
INC

JARDEN CORP 775,0do. 00 825, 3745.00
JARDEN CORP 300,0do.00 316,5d0.00
JARDEN CORP 150,0do. 00 147, 790.00
M C STEEL GROUP 375,0d0.00 382,041. 25
JOHNSONDIVERSEY HOLD 350,0do0.00 379, 7490.00
INC

KABEL BW ERSTE 50, 00j0. 00 51, 25/0. 00
BETEILIGU

KB HOME 600,0do0.00 640, 50.00
KEY ENERGY SERVICES 175,0d0.00 178,042.50
INC

KOPPERS INC 275,0d0.00 299, 70.00
KRATON POLY MERS 150,0do. 00 153,0do. 00
LLC/CAP

LANDRY’S RESTAURANT 350,0qd0.00 377,542.50
INC

LBl ESCROW CORP 811,0do.00 898, 142.50
LEAR CORP 250, 0do. 00 274,3145.00
LEAR CORP 175,0do0.00 193,345.00
LENNAR CORP 275,0d0.00 273,645.00
LIBBEY GLASSINC 338,0do0.00 370, 140.00
LIBERTY TIRE 425,0qd0.00 468,52.50
RECYCLING

LIMITED BRANDSINC 600,0do0. 00 690,0do0.00
LIMITED BRANDSINC 225,0do0.00 239,343. 75
LIMITED BRANDSINC 525, 0q00.00 535, 5(00. 00
LIN TELEVISION CORP 150,0d0.00 164,0d2.50
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LINN ENERGY LLC/FIN 225,04d0.00 250, 815. 00
CORP

LINN ENERGY LLC/FIN 600, 040.00 643,5d0.00
CORP

LIONS GATE 675,0d0.00 718, 845.00
ENTERTAINMENT

LUCENT TECHNOLOGIES 1,604,doo. 00 1,387,460.00
MAGNACHIP 375,0d0.00 422,343. 75
SEMICONDUCTOR

MANITOWOC COMPANY 500, 0d0.00 540, 000.00
INC

MARINA DISTRICT 325,0d0.00 339,645.00
FINANCE

MARKWEST ENERGY 400,0do0.00 412,0do.00
PART/FIN

MARKWEST ENERGY 200,0do0.00 200,0do0.00
PART/FIN

MARQUETTETRANS 450, 0do0. 00 471,345.00
CO/FINAN

MCCLATCHY CO 775,0do0. 00 879,645.00
MCIJUNKIN RED MAN 575, 0q00.00 580, 740. 00
|CORP

|MEDASSETS|NC 175,0do. 00 180, 290.00
|MED|AGENERA|_|NC 175,0d0.00 192,0d2.50
MEDIACOM BROADBD 1,150, do0.00 1,201, 150.00
|LLC/CRP

MEDIACOM LLC/CAPTL 750, 0do. 00 802,5d0.00
|CORP

|MEGENERGYCORP 325,0q40.00 329,8745.00
MEMC ELECTRONICS 375,0q40.00 381,093. 75
MATERIA

|MERCER|NTL|NC 175,0do. 00 192,5do. 00
|METHANEXCORP 875,0qdo0.00 878, 346. 75
|METROPCSW|RELESSINC 1,300, doo.00 1,389,d75.00
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|METROPCSW|RELESS|NC 875,040.00 870,6245.00
MGMRESORT 875,04q0.00 966, 8915. 00
INTERNATIONAL

|MOB|LEM|N||NC 2,000,4qo00.00 2,065,4qo00.00
|MYLAN|NC 400, 04do0.00 434,5Q0.00
MYLAN'NC 875,040.00 961, 44g6. 25
NAlENTERHOLDlNGS 200, 0do0.00 215,0d0.00
LLC

NALCOCO 650, 04d0. 00 711, 790.00
NATlONSTARMORT/CAP 550, 040. 00 567,1497.50
CORP

NBTY'NC 675,0d0. 00 729,04d0.00
NEXEOSOLUT'ONS 75, 00f0.00 76, 68f7. 50

LLC/CORP

NEXTEL 850, 04d0. 00 860, 645. 00
COMMUNICATIONS

NIELSEN FINANCE LLC/CO 500,040 00 591,240 00
NORTHAMER'CAN 175,0d0. 00 198,645. 00
ENERGY AL

NORTHERNT'ERENERGY 200, 04do0. 00 227,04d0.00
LLC

NOVASEPHOLD'NGSAS 1,100, d00.00 698,5Q0.00
NOVEL'S'NC 975,0d0.00 1,056, §g56. 25
NOVEL'S'NC 325,040.00 358,3132.50
NRGENERGY'NC 1,000, d00.00O0 1,037,4300.00
NRGENERGY'NC 975,04d0.00 1,033,9300.00
NRGENERGY'NC 1,125,d00.00 1,178,437.50
NSG HOLDINGS LLC/NSG 726,040 00 715,140 00

HLD

OMEGAHLTHCARE 275,040.00 283,937.50

INVESTORS

ONCUREMED'CALCORP 800, 0d0. 00 802,0d0.00

OXEAF'NANCE/CYSCA 675,0d0.00 737,437.50

PHGLATFELTER 1,425, J00.00 1,467, 450. 00
PHGLATFELTER 300, 04d0.00 309,0qd0.00
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PACKAGING DYNAMICS 50, 00p. 00 51.62F. 00
CORP

PAETECHOLD'NGCORP 875,04q0.00 947,1497.50
PALACEENTHLDG 150, 0d0. 00 153, 740.00
L LC/CORP

PANTRY'NC ,100,d00.00 1,113, 450. 00
PARKERDR”_L'NGCO 250, 04d0. 00 270,645.00
PATHEON'NC 475,0d0.00 486, 845. 00
PATR'OTCOALCORP 400, 04do0. 00 429,04d0.00
PEABODYENERGYCORP 700, 0d0. 00 790, 1345.00
PENINSULA GAMING LLC 75, 00p. 00 50,625 00
PENN NATIONAL GAMING 300,040, 00 334, 54000
INC

PENNV'RG'N'A 575,0d0. 00 613,8132.50
RESOURCE

PERRY ELLISINTL INC 250,040 00 2595 ,315. 00
PETROHAWKENERGY 675,04q0.00 776, 290.00
CORP

PETROHAWKENERGY 400, 04do0. 00 415,04d0.00
CORP

PETROLEUM ,025,d00.00 1,153, 125.00
DEVELOPMENT CO

PETROPLUS FINANCE LTD 575,040 00 634,500 00
PHARMANET 150, 0d0.00 165, 790. 00
DEVELOPMENT GR

PHHCORP 375,0d0.00 409,647.50
PHlBROANlMALHEALTH 275,04d0.00 294,937.50
COR

P|NAFORELLC/|NC 675,04q0.00 735, 790.00
P|NNAC|_E 375,040.00 410,645.00
ENTERTAINMENT

PLAINS EXPLORATION & 55, 00p. 00 58, 16p. 75
PRO

PLAlNSEXPLORATlON& 500, 0d0.00 561, 290.00
PRO
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PLAINS EXPLORATION & 275,0d0.00 297,0do. 00
PRO

PLAINS EXPLORATION & 250,0do0.00 454, 9d0.50
PRO

PLAINS EXPLORATION 7% 550,0d0.00 573,315.00
3/

PLASTIPAK HOLDINGS 300,0do.00 343,5d0.00
INC

POKAGON GAMING 650, 0do0. 00 676,0do0.00
AUTHORITY

POLYONE CORP 300,0do.o00 316, 145.00
POLY PORE 200,0do. 00 208,5d0.00
INTERNATIONAL |

PRESTIGE BRANDSINC 955, 0qd0.00 007, 925.00
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PRESTIGE BRANDSINC 175,0do0.00 184,645.00
PRIDE INTERNATIONAL 600,0d0.00 746,2450.00
INC

PRIDE INTERNATIONAL 250,0d0.00 285,9d47.50
INC

PROQUEST 450,0do.00 466, 845.00
LLC/PROQUEST

PROVIDENT FDG/PFG FIN 150,040, 00 156, 780.00
PUBLIC SERVICE CO OF 550, 000. 00 619, 218.60
NEW

PUGET ENERGY INC 275,0qd0.00 276, 448. 25
QUEBECOR MEDIA 425,0q40.00 442,591.25
QU|CKS|LVERRESOURCE 1,700, doo.00 1,691, H900.00
QVCINC 150,0d0.00 158,2490.00
QVCINC 1,075,4do0.00 1,134, §25.00
QVCINC 275,040.00 288, 790.00
QWEST 850, 040. 00 864, 815.00
COMMUNICATIONSINT

REGAL ENTERTAINMENT 250,0d0.00 269,3715.00
GRP

REGENCY ENERGY 775,0do. 00 879,645.00
PARTNERS

REGENCY ENERGY 400,0do. 00 424,0do. 00
PARTNERS

RELIANCE INTERMEDIATE 700,04d0.00 764, 7490.00
HO

RENT-A-CENTER INC 275,0q40.00 272,2H50.00
RES-CARE INC 525, 0q00.00 573,562.50
REYNOLDS GROUP 200,0do. 00 202,0do. 00
HOLDINGS

REYNOLDS GRP 400,0do. 00 410,0do. 00
ISSSREYNOLD

RITEAID CORP 825, 0d0.00 876,542.50
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ROADHOUSE FINANCING 425,0q0. 00  460,042.50
INC

ROOFING 600,0do.00 631, 5d0.00
SUPPLY/FINANCE

ROTECH HEALTHCARE 250,0¢0. 00  274,3¢5.00
INC

ROTECH HEALTHCARE 150,0d0.00 149,645.00
INC

RYLAND GROUP 425,0do0. 00 420, 7490.00
SABINE PASSLNG LP 1,400, dqoo.00 1,438,H00.00
SABRA HEALTH/CAPTL 200, 0do0.00 212,5d0.00
CORP

SALEM 316,0d0.00 344,045.00
COMMUNICATIONS

SANDRIDGE ENERGY INC 500,040.00 553, 740.00
SANDRIDGE ENERGY INC 500, 0do0.00 545, 0qd0.00
SANDRIDGE ENERGY INC 375,0do0.00 385, 7491. 25
SCIENTIFIC GAMES CORP 250, 0qd0. 00 265, 0qd0. 00
SCIENTIFIC GAMES 250,0d0.00 275,3142.50
INTERNA

SCOTTS MIRACLE-GRO 175,0do. 00 186, 196. 25
COITH

SEALED AIR CORP 450,0do0.00 504, 244.35
SEITEL ACQUISITION 900, 0d0.00 906, 790. 00
CORP

SEMINOLE TRIBE OF 300,0do.o00 316,5d0.00
FLORID

SENECA GAMING CORP 650, 0do.00 667, 845.00
SERVICE CORPINTL 875,0d0.00 961, 44d6. 25
SESI LLC 1,965, doo. 00 2,014, 425.00
SGS INTERNATIONAL INC 1,575,doo.00 1,626, 87.50
SM ENERGY CO 75,00[0.00 76,87/H.00

SMITHFIELD FOODSINC 1,200,do0.00 1,417, 00.00
SNOQUALMIE ENT AUTH 1,800,d00.00 1,800,d00.00
SOLO CUP COMPANY 850,0d0.00 888, 2490.00
SPECTRUM BRANDSINC 550, 000. 00 609, 812.50
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SPEEDWAY 325,0d0.00 357,500.00
MOTORSPORTSINC

SPEEDWAY 100,0do0.00 101, 2H50.00
MOTORSPORTSINC

SPIRIT AEROSY STEMSINC 375,0d0.00 387,696. 25
SPRINGLEAF FINANCE 1,000,doo0.00 915,0do0.00
CORP

SPRINT CAPITAL CORP 1,175,do0.00 1,257, 450.00
SPRINT NEXTEL CORP 2,375,dJ00.00 =2,671,d475.00
STANDARD PACIFIC CORP 600,0do.00 628,5d0.00
STANDARD PACIFIC CORP 350,0qd0.00 366,645.00
STANDARD PACIFIC CORP 150,040.00 156, 790.00
STAR GAS 225,0d0.00 232,3102.50
PARTNER/FINANCE

STARWOOD HOTELS & 650,0do0.00 710, 145.00
RESORT

[y

,000,4q00.00

=

,032,400.00

STEEL DYNAMICSINC

=
=

,850,d00.00 ,882,375.00

STEINWAY MUSICAL

INSTRUM

STONERIDGE INC 325,0d0.00 360, 790.00
STRATUS TECHNOLOGIES 875,040.00 809,3715.00
INC

SUPERVALU INC 1,825,d00.00 1,834, 125.00
SY NCREON GLOBAL 400,0do. 00 413,0do. 00
IRE/FIN

TALECRIS 600,0do0.00 663,0dO0.00
BIOTHERAPEUTICS

TARGA RESOURCES 425,0qdo0.00 448, 345.00
PARTNERS

TARGA RESOURCES 350,0qd0.00 347, 345.00
PARTNERS

TENASKA ALABAMA PART 318,815.51 336,340. 36
TENET HEALTHCARE 400,0do.00 457,0do.00
CORP

TENNECO INC 225,0do0.00 241,8745.00
TESORO CORP 475,0d0.00 541,5d0.00
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THERMADYNE HOLDINGS 250,040 00 265 392 50
CORP
THERMON INDUSTRIES 200,040, 00 217,040, 00
INC
TITAN INTERNATIONAL 475,040, 00 505,815 00
INC
TOLL BROS FINANCE 725,040 00 843, 511 57
CORP
TOLLBROSF'NANCE 225,04d0.00 229,94q0. 27
CORP

325,0d0.00 351,812.50

TOPS MARKETS
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TOYSR USDELAWARE 425,0d0.00 447,312.50
INC

TPC GROUPLLC 275,0do. 00 289, 741.25
TRANS UNION 375,0d0.00 431, 2H50.00
LLC/TRANSUNI

TRINIDAD DRILLINGLTD 250,0d0.00 264,3795.00
TRIUMPH GROUP INC 275,0do.00 293, 542.50
TUBE CITY IMS CORP 2,150,do0.00 2,257, 400.00
UNITED AUTO GROUPINC 2,619, d00.00 2,720, 486.25
UNITED MARITIME 575, 0d0. 00 595, 145. 00
LLC/CORP

UNITED REFINING 150,0do.00 149,0d2.50
UNIVERSAL HOSPITAL 375,0d0.00 364,647.50
SERVI

UNIVERSAL HOSPITAL 550, 0do0. 00 574, 70. 00
SERV I

UNIVISION 250, 0do. 00 271,542.50
COMMUNICATIONS

UNIVISION 500,0do0.00 533, 740. 00
COMMUNICATIONS

UPC GERMANY GMBH 400,0do.00 424, 0do. 00
UPC HOLDING BV 900, 0do. 00 1,003, 4d00.00
US STEEL CORP 150,0do.00 156, 345.00
US STEEL CORP 275,0do0.00 290,812.50
USG CORP 400,0do0.00 436,0d0.00
VALASSIS 350, 0dO0. 00 343,0qd0.00
COMMUNICATION

\VVALEANT 150,0do.00 153, 147.50
PHARMACEUTICALS

\VVALEANT 500,0do.00 510, 645. 00
PHARMACEUTICALS

\VVALEANT 250, 0do. 00 251, 2450.00
PHARMACEUTICALS
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VALEANT 550, 0qQ0. 00 540, 3795.00

PHARMACEUTICALS

VALEANT 250, 0qQ90. 00 251,290.00

PHARMACEUTICALS

VANGUARDHLTHDG 650, 0q90. 00 663, 0d0.00

LLC/INC

VERSOPAPERHLDGS 150, 0q90. 00 156, 790. 00

LLC/IN

V|SKASECOS|NC 350, 04Q0.00 376,290.00

WES"'CORP 350, 0d0.00 368,812.50

WES'l'CORP 350, 0Q0.00 355,290.00

WES"'ERNREF'N'NG'NC 625,0qQ0. 00 712,5Q0.00

WIND ACQUISITION FIN 400,040 00 418,040 00

SA

W|NDACQU|S|T|ON 312,698.00 379,146. 32

HOLDING

W|NDS'|'REAMCORP 2,020,000.00 2,146, 150. 00

WlNDSTREAMCORP 375,0d0.00 405,0d0.00

W|NDS‘|’REAMCORP 275,0qQ90. 00 293,542.50

W|NDS‘|’REAMCORP 375,0Q0.00 381,5€42.50

WMGACQUS'T'ONCORP 150, 0q90. 00 159,542.50

WYLESER\/'CESCORP 250, 0q90. 00 263, 790.00

WYNNLASVEGAS 575,0qQ0. 00 610, 2138. 75

LLC/CORP

XMSATELL'TERAD'O'NC 550, 0d0.00 587, 145.00

453 261,563,/]513.51272,348,/]701.76
(22,204,989, 654
95.8% K

22,204,989, 654
(22,204, 989, 654
22,204,989, 654
(22,204,989, 654

O
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