EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

29 12 22

03-3241-9511

( 29 12 23 30 12 19 )

1/118



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10 11 10,000

an

2/118



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0120-753104 ( )
9 5

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

1.08 1.0
1 1 ( 1 1)
1 1
1 1
29 12 23 30 12 19
( )
0120-753104 ( )
9 5

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

3/118



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

) UFJ

0120-753104 ( )
9 5

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

4/118



an

5/118

1D

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

B



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

e e p LT FE >

e s — Lk o
KK F—F gl
TH=rE

A -f=JLF

Ak F—F

B3—A
« D

2,000

6/118



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

4

I I |
6 I
12

7/118



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

I
I
]
1
4
| I
6
12

http://www.toushin.or.jp/

22 7 1

8/118



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

@

@

@
@

®

@
@
® ( ).

0)) . @» ®
5) . @ @

(LMMF( )... MMF MMF

(2MRF( )... MWF MRF

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

@

@

@

@

(©))

@ ..

@ .. (
(©))

@®

) .. @ @
@O @

@

9/118



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

&)

@

@

®) .

4) C ).

G) 12 (). 2 ¢ )
®6) ..

™

@

@
®
4
®
(©)
Q)
©)
)] C D

(10) . ( (
))

Q@) . (

@ 2

@

&)

1) 225
(2)TOPIX
(©))

@
@

®

O . o &

10/118



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

29
10 11 10,000
PR I | P Sy COP] S s Y
ey b 7 e
(A=)
DA A=l Rl AT
TH =D
=1t ; e ekt
] ‘ SEFEE(S aEﬂﬁ-ﬂ: ETEN
2 ST GO St Lo et =% UFJ {55EiRiTH =0
L7 vF O A HER ] [ (FARREE: B 72 9 - 52 HERBR TR &4
F 3 [7 7ok MR8, EiEs]
SERIEEICRET S
TERRDEE TR
+ FE-ImEEICER T SR 4
BEERet Rocett
[} ThEE 2L ) [HHEOEELELoPIRRE., — SPERE RS

N e I e S
Pk TR =Y AU A0
[HF—27 72F O:ER MEE 2R T
FERR M~ &L RS 3T OnER MEE]

SBH TGS OBEE |CHATOE
A, — TR PSR MRS DR

LR T 53]

BRFEsstL I, BReE. — ZPRRRDSF MEA b, — TR
IR SEE T ML TR ER OO IDEUET.

¥ EFHEEICRATSHEROEEIN] L. e T 30 B TIcsFEEan— :I:E:_%'%.H
BFHEEFLALEEREICL, TN NGLIRY. | FEICGPHIZEFR Zh
DEMELIT.BL. SEIMET L OERHICET T E0ELET.

HE [HH IEESFICHT M. 328ET 03 AN TICSEE -1 i aal
EOEBLTOALEER. R | FECed@ICEHFThat DELET.

n ( 29 11

12

17,180

34 (1959 )12

)=

11/118

(&)




EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(1997 )10

12 (2000 )11
15 2003 6 27

5,150,693 100

(1]
BB B
(|8 B )
[2]
40
15
[3]1 A B
(N A= BE AT ) [ A A= FUE A—T )
[ T Ed—2
<BE Ukl > <BEAUL>
EHHAMNERSEICIDNTI.
[BRIS LT B i ok EEHAMNEREEICDNTI.
sEETED | o AT B EEES S [ERIELT BB TN ER A
\_ BErELET, J i)

[4]BofA us BB-B

12/118



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodnoooooodd

BofA us BB-B
A
( )
BofA us BB-B
B
( )
BofA us BB-B
( ) BofA Merrill Lynch US High Yield, Cash Pay, BB-B Rated,
Constrained Index (US$ )
BofA us BB-B
( ) BofA Merrill Lynch US High Yield, Cash Pay, BB-B Rated,
Constrained Index(US$ )
[51 (NCRAM )
(NOMURA  CORPORATE RESEARCH AND ASSET MANAGEMENT INC.)
( )
NOMURA CORPORATE RESEARCH AND ASSET MANAGEMENT INC.
( )
( )
10,000 50
m( JNCRAM [ |

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

NCRAM
NCRAM

m NCRAM [
NCRAM

13/118



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

| mBuREESH |

£

( y ] DPEA ORI RITIEE (BL,37 I"J:;:L?BJ:EF“
Feoya 205 RE+TAEHOUH—F-FOFZ T 24Nt Jff'\_‘f}';"é
b ‘\ CBUEHAEIHISHE \ AT —F
B 2k T B T
%ﬁ%%;fﬁéb o r— g EL{%;; ;Iéhn"-'_’ TF E%%gﬁﬁﬁé
i O tous 20 i hiti TS \ ~MEh
G 3 / OFBEH 4 14T 2 (
E=HICLD Ol E O i o
T L, ‘
- S
Ha=RE
RS TLSHEER O ST
| | | |

BREOE_SU T
O SRR ERERICEDS- TN, TR-A- S 52 LSS
O GERFEERZLITI 0O, BITH LOERSE I F2E
O EROEFER[CIEE TS |C R PR R \

gl B o e 3 I B il i
O TEETOEEER ” o
O FHFTHERFLVF O BEOD L3 ok >R 202 Lok R
O BEUROlL&#:i viEEERDTE O MR- hILEE ol E
( )
] ]

14/118



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodoooonooodd

S&P BB

1SHE SEP tisE LT AuDiEs

=i AR Aaa
& AN Aa
A A
EEE Baa
EE Ba FHILEHE
B B
CCC Caa
Ge Ca
v C Z
{EL D
BBB
S&P BBB BBB Baal
( 19 )
UFJ
(
) 2 2
2 1 1
( )
236 1 3
341 31 7 8

15/118



10

11
12

NCRAM #t I X 5EPH O
ERAK-FHiTHOISHNAR

)

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

14

|

ICEkB 7 FOU2HER -5

WS - A TSE ]

AhZFa—AL -y —F
FF gk A
- A 7ICRAN (D) 85— A
HCRAM H I HF—2 74 M

EAOEHE(EGERE RSO
EAOHEITET SEREEELIT.

.

ET ey

., I E Oodids

NCRAM LI LS
AFSOFET

BH7Ev w2740
HFIFFIBE T4

|

FL—T 10 3B3EIC LD
FITEFHORET

16/118



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodnoooooodod

— T L I

|

EREBNERS
HABREOETEI0LARUETIOLA0ER.
B ENS
F 3
il
MAELUERAY ﬁ\
REOMITHREIZOLTO /_P!iﬁﬁilil“
BHEES~HES (5~10 BIEME)
- AREFSCHAORBE M
l I=h- 2NN SI=o2
| 2amneed
= (= LED
HAREARE-BTHE T =t . ol 1)
ABHEC LS BROES M Thht- e, 28
CEEENMISHE. HES BELH~ONHETRE
- l K DEMMUHES )
3 aAVTSATIA \‘

MAEYE F—L

IroFERMsICEY ERHEEEHRL. ERELSHE v,
TEHSRRUBRELEARORIELRL,
ZroF0ER-FREROENNEES

B
(10~20 REE)
EZHAFRROAK-1ER

RHARIRBIETD
EH-HRMNOATERED

. i _)

l

PRC (Performance Review Committee)
WRAATH—=TLADTH. B OBl

17/118



28

30

18/118

®

®

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



(

(

(

)

)

)

(

©)
23 )

19/118

@

28

28

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(
@
)
@
(
)
(
)
( 24 )
( )
( )
)
( 21 )

20/118



10

(

)

50

29

50

27

21/118

28

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

® )

® )



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10
()
()
10 20
( ®
)
)
11
@)
( )
@
40
15
NOMURA CORPORATE RESEARCH AND ASSET MANAGEMENT INC. (
)
®

22/118



30
14
15

10

10 20

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

37

23/118



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

REIAVEECHTLEES

Mg =7 A0EHE
BRI — T AERS
45—

SER I T AERS
DEE . SFE 5

SRR 20
ERATI DG T
DE—4—, FE, T
JEEHSOERAL 20, #
BT A EDT = A
At

mEETERMELTE

24/118



EDINETOOOO
O00OO00000000000000(E12460)
Oooooooooooobooooooad

B VUXODFEBMIEEE cosuas017#108% : A

1AD-2

27 2o O MR RSS2y B W0 R D

27 > FEBRERE DS EOREECLER

=T PO EEEE R —p WEAE (S7FLE EREE SR AT ) [ B E-T ]
25,000 T
), ) 1] 1]
15,000 il L]
10,000 — 1 40
§, oo i i
(1 S
-0 -
- 40 -
L i i i - @D -8

TN J0IME0N JDIAm0M 20158 108 20168 109 00 ) - Bl L HAEE TEIR OcDE TEER ERER

[ B c+n | ame [ wee | oxan | cese | seee

[.*-. %) 150 65.0 B5.7 474 2.3 Jan &£3.7

[m [LY] ATE AXD AITE] ANA A4l AIRI] AATA

[mm owl a8 00| nal 123 24 94 [T

o ST . SRS NRTHAE AR L D LA
BLTHELEEOTY. 2012 % 11 A%E 10,000 &L TH
BELTEDET,

«EMMEEER. 2012 ¥ 11 ArS 2017 ¥ 10 AC 5 FMO%
ARCHITS | EMOMBPEERRELEEDTT,

1BJ—2
77 ¥ FOEMBARS L UHREMRNESENORE

«FTORETSANETF > FORBH S RMDET A,
« 201240 11 AfPS 2017 I 10 AD 5 EMOEBECEITS
1 FEMOREECE.E - B - FTHEERTELEEOTY,
s RS LIREEEREDET.,
ST EanRERANRNENOREETT.

-_— T FOYEREEE (G = SENEREREN SN
25, 000

I, D3 BO
15, 000 &0
0, D00 40
5,000 i}
i ]

20

an

-6

A0IZWALA IOUWR0N  BOISIOMN 20150000 I0LGM 10N J0LTEI0N

FriREENGREOS A LOREREDHER

“u-III (M27F ERcE S80S IR2r-F) A o TRE

100

=
&
0
o
o
20
-
-

NIt  Bea RAER FENDA B3R GSRER (FEDR

[ - HEm | SANn | FRES | G0 | AR | S
[MAm iwi| 448 650 657 474 93] s 437
[mgm td| =187 cz20] cars| saral  san] sia) siva
|mesm 3| 138 208 2 :a| 123 24 94 88

o HREHRAERERT. BYROMRSE TN L S0
RLTHRLESDTY, 2012 £ 11 A%E 10,000 £ELTH
BLLTEDET.

» EMMAEDL 2012 F 11 ArS 2017 § 10 Ad 5 SMOEH
FICETS | EMORRAEERFLEBOTT.

« ETORNI3A0ET 7 FORRMNEE G D E A,
&« 2012 ¥ 11 AHS 2017 10 D S EMORARICEDTS
| FRORRECEAHS - B - PHEEETRLECOTY,
sRNBCHE LR EREDRT,
sHD P EEHESREARTERORERETT.

ENEENIEERENT. RINOHESENRELEEOLHELTHRALTED, EROERER- NG SSSrE0FET.,

25/118



EDINETOOOO
O00OO00000000000000(E12460)
Oooooooooooobooooooad

SRR RSS20

DHER : RERERN [TOPI) (RSLN)

AN MSCI-KOKUSAL B (RESdd. Ma-2)

ONME : M5O TF -5 7 « F—Fw b« 1 -Fo DA[EEAS, Fe—2)

DR | NOMURA-BF ER

RN : T RNERS Fy 20 (BOBE. AyDHL - fN-3)

ORI : P EASAL - DA b RSB A Fy T IT=504 « F=ro ¥ JO=I - FA =271 F ([As=-2)

SIENLARE TS AORRORENRC LT

CmiEREER (TOPK) (KESAs) - o - RIERERE (TOPDO (ESAA) B BESHERESRYS (RRRESRASN) CMMAMETED. R
G, IERRCLE. WA SRNRCMT ST ATOoNE. W SnA AL TOET, G, KR, R s D, W
HUBRANIGOTRES, ERREARSINE. 27 FORAIGANCEEY 3L IRNCHLTE MERLETA.

DMSCI-KOKUSAT I (R Sida. Fin—=2), M50 IF=5220 F=Fy bk o LFo 03 (EH2a. Fa-2] - - « MSC1-KOKUSAL I (A2
By, Pr—2), MSCI TF =520 « F—Ory b o Fw 03 (ESAA, fe—-3) 1. MSCIFMRLCIHET T, Sl AT 0. s
2 — SO MSCT MM LT, M5O . RERONESTE T 2aNELUNNERL Y 2ANENLTLET.,

CINOMUSLA-BM [ - - - NOMURA-BP1 EHROIF TR, ST aT CuEL ey, U PR, NOMURA-BP] IR TERT.
AR WM. AR Y 2EOTEE . NOMURA-BF IERL THROREENT O FTEIH S Mt RO PRER. v-EATmL—
DREERL A,

OEFERER- LTy 20 BCBE. Ay DRL - FA=2) - « 13T BRI LTy 22 (RSB, Ao TUL - F=-2]] i
Ingdex LLE SMRLEEEER CERIREOEAOES NS ESTRONENETNE RO L @8- 7 v 22T, Cligroun Index LLC
ETED, RECEYTS¥ATOEME. Otgroun Index LLC AL TVET,

DR EILA A b B f A F TR =TT =0T - =0y + 01U Fa =T FSF (AR=3) - + - TIPERA - I
bW E s A A F e O3 = ITR= ST Ty Y 0= Fa =527 F (BR—-2)] [CITE (WA ELUET) COWT IR
BHaNEMEE. BROLAULERN, BLENCATTECLU0C. ML TOSEMINEEOTED, SRSEONNEINN. 80 r0NRo
B2 P —Lal. BLERRCHMETLELAOSROENTERE Ra T EOTERDEG L. TE. BRSPS CET SRR e
ANCEETREOTERORYAL. CCOARNINAEER. F—5 TOROCANOErDEOERESNETE, WMogan (hase & Co. BEFED
TaN (BT, M FEORESCIEEERET2E0TEMDEYA. SENSMEZANCLCTEENSI S SAFE0EY., BARO D2 -T2
EREOUS-LEFRTIGOTREDEYL,. ERHCAENIRFEOERERL DLT, PH PEOEEAFD-Y - La- FENESLTHD
3LEMIRD. BREN2RD, BEREAT—7Y FA-JEFaE0TECEFEY. ER. RITEDSIRA. TL—-AX b I-F12—, FE
Y=, ERERECE2TLITERGEDIET,

MED 1P Morgan Securities LLC (CTTE TPMSULC] ERFUET) (TRRIRS=1) @ BRCMTIES. SHRRERRES (CoTr (7
Tk EWCRET] C2OTOED. RREDIESFETOED L, L ERnEEE. ELENCT08 2 - unRRONBCO0T. B
RENTECETERARSERRC AR T IEOETNEEN S TENROAECOUT, RN - t-U0RNERREE. S dENeEn
AR IEOTEE DR A KEUNS -2 T0YT FEDUTORE. F—40Fs L0, RL—Fa COCETERR R D ENRE R AL
b BEREATE S RSN EMANCLTREENTLETY, L0RERNER. EEERCHRTEMEC L TRETEEOTURDERA.
R RERATY - FEATENETRED. 2ORERITATEELM - CHHLET.

JPMSLLC (2 NASD, NYSE, SIPC ORET . JPMorgan (2 )P Morgan Chase Bank, MA, P51, LP. Morgan Securftees PLC,, BRI 2SS 000
BHEREROMCENTRERTY.

(EHPR ; B H TSN, Ctigroup Index LLC )

1.08 (

26/118



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10,000 169.56
10,000 157

10,000 102 10,000 50 10,000

( ) 10,000 50

27/118



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

20.315 (  ( )
15.315 5 )

« ) ( ) 20.315 (  15.315
5 ) 20.315

1 27 12 31

NISA
NISA

28/118



15.315 (  15.315 )

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

e

D5 A0 23 i mEE RIS o o1

..

RELHEOBAE I BEEO IR sxwoms || 2 S ENEES RS
FE EEo Tl 28804 EE 02 o m (e
RN P DT, i
2, 'I-I;I:)
= B
Bif5E %
E30) ]
r
[ onEeEh S EE S R e ER &
TEETER-TZBETE. TOTEH o@psofs . £
2 OEIRAEES (ERISES) %5 e O bt iaaniitin
Bie. SERehs mREES (BRI B TR
e 2L B RS Ee b o A #
TT, Wb, PRErRrlEe (&R e & x ,
SES) BRI 1B E, SESRE e - el L
Bic 2 olERFADS R RS (EE 0 = e
WS Y EFL I T OEODE ! ffifs
EDERREELDET, LU
b
®) 29 10

29/118



29 10 31

EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

1,768,389,516 102.78

— 47,900,747 2.78
1,720,488,769 100.00

4,555,392,761 99.21]

— 36,085,074 0.78
4,591,477,835 100.00

3,797,382 0.01

26,917,972,978 95.70

— 1,205,492,664 4.28
28,127,263,024 100.00

)

238,861,809 7.3449|  1,754,416,101 7.4034  1,768,389,516(102.78
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)
102.78
102.78
()
615,310,906 7.3450) 4,519,458,605 7.4034  4,555,392,761(99.21f
)
99.21
99.21
)
)
SFR GROUP SA 2,275,000 11,818.99 268,882,163} 11,811.07| 268,701,956 6] 2022/5/15| 0.95
CLEAR CHANNEL 2,146,000 11,740.35 251,947,912 11,754.49 252,251,463 6.5 2022/11/15| 0.89
ORLDWIDE
CONTINENTAL 1,800,000 11,528.17] 207,507,150] 11,492.8]] 206,870,625 5 2022/9/15| 0.73
RESOURCES
T-MOBILE USA 1,550,000 11,966.67| 185,483,386 11,952.52 185,264,138 6] 2023/3/1] 0.65
INC
SPRINT CAPITAL 1,225,000 14,449.11] 177,001,689 13,918.68 170,503, 830] 8.75 2032/3/15( 0.60f
CORP
BARCLAYS PLC 1,400,000 11,938.38] 167,137,320 12,031.73 168,444,318 8.25(2049/12/29( 0.59)
DISH DBS CORP 1,250,000 12,376.87| 154,710,938 12,235.42 152,942,813 7.875 2019/9/1] 0.54
JALTICE 1,250,000 12,024.60] 150,307,599 11,994.96 149,937,000] 7.75 2022/5/15( 0.53}
LUXEMBOURG SA
BUILDERS 1,225,000 11,991.56) 146,896,674 11,994.96 146,938,260 5.625 2024/9/1f 0.52
FIRSTSOURCE INC
SGMS ESCROW 1,200,000 12,023.25) 144,279,000f 12,009.10 144,109, 260] 7| 2022/1/1 0.51
CORP
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11 RSI HOME 1,170,000 11,924.23 139,513,549 11,938.38 139,679,046 6.5 2023/3/15| 0.49
PRODUCTS INC

12 FRONTIER 1,425,000 9,477.15 135,049,388 9,618.60 137,065,050} 11f 2025/9/15) 0.48]
[COMMUNICATIONS

13 SHEA HOMES 1,150,000 11,683.77] 134,363,355 11,796.93 135,664,695 5.875 2023/4/1f 0.48]
LP/FNDG CP

14 T-MOBILE USA 1,125,000 11,910.09] 133,988,513 11,908.95 133,975,782 6.625 2023/4/1f 0.47|
INC

15 BOYD GAMING 1,100,000 12,164.70f 133,811,700 12,164.70) 133,811,700 6.875 2023/5/15( 0.47|
CORP

16 PX ENERGY INC 1,125,000 11,782.78 132,556,331 11,827.48 133,059,186 6] 2022/1/15] 0.47

17 EQUINIX INC 1,100,000 11,782.79 129,610,635 11,740.35 129,143,850 5.375 2023/4/1f 0.45)

18 0OASIS PETROLEUM 1,100,000 11,598.90f 127,587,900 11,627.19 127,899,090, 6.875 2022/3/15| 0.45
INC

19 CCO HOLDINGS 1,075,000 11,910.31] 128,035, 900f 11,856.33 127,455,644 5.75 2026/2/15( 0.45
LLC

20 TRANSDIGM INC 1,050,000 11,768.64 123,570,720 11,800. 66} 123,906,975 6] 2022/7/15| 0.44

21 SPRINT NEXTEL 1,026,000 12,161.30f 124,774,992 11,994.96f 123,068, 290] 9]2018/11/15] 0.43
CORP

22 FIRST DATA 1,000,000 12,131.88] 121,318,836 12,136.41 121,364,100 7| 2023/12/1] 0.43
CORPORATION

23 ROSE ROCK 1,075,000 11,117.96f 119,518,177 11,172.28 120,102,083 5.625 2022/7/15| 0.42
MIDSTREAM/FIN

24 SUNOCO 1,003,000 11,895.94 119,316,329 11,910.09 119,458,203 6.25 2021/4/15( 0.42]
LP/FINANCE CORP

25 MGM RESORTS 925,000 12,762.18 118,050,209 12,673.92 117,233,760 6.625(2021/12/15( 0.41f
INTL

26 PENSKE AUTO 1,000,000 11,683.77| 116,837,700 11,679.52 116,795, 265| 5.75 2022/10/1 0.41
GROUP  INC

27 SERVICE CORP 875,000 13,367.02 116,961,469 13,338.73 116,713,931 82021/11/15) 0.41
INTL

28 HCA INC 900,000 13,027.54 117,247,905 12,953.99 116,585,919 7.5 2022/2/15| 0.41

29 CCO HLDGS 1,000,000 11,499.88] 114,998,850 11,386.72 113,867,250 5.125 2027/5/1f 0.40|
LLC/CAP CORP

30 CENTURYLINK INC 975,000 11,287.71] 110,055,173 11,464.52 111,779,094 5.8 2022/3/15( 0.39

)
0.01
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— 95.70
95.71]
29 10 1
1 )
26 (2008 3 28 ) 5,137 5,217, 0.7990 0.8114
27 (2008 9 29 ) 4,062 4,167 0.7450 0.7642
28 (2009 3 30 ) 3,070, 3,188 0.5926 0.6154
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29 (2009 9 28 ) 3,538 3,655 0.7292 0.7534
30 (2010 3 29 ) 3,437, 3,545 0.7705 0.7948
31 (2010 9 28 ) 4,193 4,320 0.7943 0.8183
32 (2011 3 28 ) 4,051 4,171 0.8257 0.8502
33 (2011 9 28 ) 3,681 3,795 0.7756 0.7996
34 (2012 3 28 ) 3,708 3,812 0.8193 0.8423
35 (2012 9 28 ) 3,227 3,315 0.8405 0.8635
36 (2013 3 28 ) 3,246 3,330 0.8670 0.8895
37 (2013 9 30 ) 2,761 2,832 0.8469 0.8684
38 (2014 3 28 ) 2,730, 2,796 0.8702 0.8912
39 (2014 9 29 ) 3,052 3,122 0.8505 0.8700
40 (2015 3 30 ) 2,920, 2,986 0.8389 0.8579
41 (2015 9 28 ) 2,629 2,685 0.7916 0.8086
42 (2016 3 28 ) 2,509 2,562 0.7686 0.7846
43 (2016 9 28 ) 2,586 2,629 0.8120 0.8255
44 (2017 3 28 ) 1,769 1,791 0.8199 0.8304
45 (2017 9 28 ) 1,728 1,750 0.8355 0.8460
2016 10 2,623 — 0.8174 —

11 2,591 — 0.8095 —

12 2,592 — 0.8253 —

2017 1 2,606 — 0.8317] —

2 2,602 — 0.8386 —

3 1,787 — 0.8266 —

4 1,798 — 0.8339 —

5 1,794 — 0.8384 —

6 1,788 — 0.8376 —

7 1,778 — 0.8443 —

8 1,749 — 0.8403 —

9 1,733 — 0.8360 —

10 1,720 — 0.8379 —

29 10 1
)

26 (2008 3 28 ) 14,003 14,541 0.6707 0.6965
27 (2008 9 29 ) 13,074 13,554 0.6702 0.6948
28 (2009 3 30 ) 8,943 9,372 0.4882 0.5116
29 (2009 9 28 ) 9,178 9,526 0.5458 0.5665
30 (2010 3 29 ) 9,187, 9,478 0.5995 0.6185
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31 (2010 9 28 ) 7,672 7,938 0.5636 0.5831]
32 (2011 3 28 ) 6,948 7,169 0.5675 0.5855
33 (2011 9 28 ) 5,448 5,634 0.4994 0.5164
34 (2012 3 28 ) 5,764 5,930 0.5726 0.5891
35 (2012 9 28 ) 5,241 5,398 0.5496, 0.5661
36 (2013 3 28 ) 6,125 6,277 0.6872 0.7042
37 (2013 9 30 ) 5,761 5,915 0.6954 0.7139
38 (2014 3 28 ) 5,713 5,855 0.7454 0.7639
39 (2014 9 29 ) 5,694 5,821 0.7812) 0.7987,
40 (2015 3 30 ) 5,580 5,699 0.8411] 0.8591]
41 (2015 9 28 ) 5,052 5,178 0.7999 0.8199
42 (2016 3 28 ) 4,475 4,595 0.7309) 0.7504
43 (2016 9 28 ) 4,186 4,287 0.6863 0.7028
44 (2017 3 28 ) 4,537 4,636 0.7588 0.7753
45 (2017 9 28 ) 4,568 4,664 0.7870) 0.8035
2016 10 4,416 — 0.7206 —
11 4,672 — 0.7641 —
12 4,877 — 0.8062 —
2017 1 4,773 — 0.7973 —
2 4,762 — 0.7960) —
3 4,653 — 0.7749 —
4 4,650 — 0.7765 —
4,616 — 0.7792 —]
6 4,628 — 0.7863 —
7 4,587 — 0.7822 —]
8 4,554 — 0.7801 —
9 4,582 — 0.7859 —
10 4,591 — 0.7920 —

1

26 2007 9 29 2008 3 28 0.0124

27 2008 3 29 2008 9 29 0.0192

28 2008 9 30 2009 3 30 0.0228

29 2009 3 31 2009 9 28 0.0242

30 2000 9 29 2010 3 29 0.0243

31 2010 3 30 2010 9 28 0.0240

32 2010 9 29 2011 3 28 0.0245

33 2011 3 29 2011 9 28 0.0240
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34 2011 9 29 2012 3 28 0.0230
35 2012 3 29 2012 9 28 0.0230
36 2012 9 29 2013 3 28 0.0225
37 2013 3 29 2013 9 30 0.0215
38 2013 10 1 2014 3 28 0.0210
39 2014 3 29 2014 9 29 0.0195
40 2014 9 30 2015 3 30 0.0190
41 2015 3 31 2015 9 28 0.0170
42 2015 9 29 2016 3 28 0.0160
43 2016 3 29 2016 9 28 0.0135
44 2016 9 29 2017 3 28 0.0105
45 2017 3 29 2017 9 28 0.0105
1
26 2007 9 29 2008 3 28 0.0258
27 2008 3 29 2008 9 29 0.0246
28 2008 9 30 2009 3 30 0.0234
29 2009 3 31 2009 9 28 0.0207
30 2009 9 29 2010 3 29 0.0190
31 2010 3 30 2010 9 28 0.0195
32 2010 9 29 2011 3 28 0.0180
33 2011 3 29 2011 9 28 0.0170
34 2011 9 29 2012 3 28 0.0165
35 2012 3 29 2012 9 28 0.0165
36 2012 9 29 2013 3 28 0.0170
37 2013 3 29 2013 9 30 0.0185
38 2013 10 1 2014 3 28 0.0185
39 2014 3 29 2014 9 29 0.0175
40 2014 9 30 2015 3 30 0.0180
41 2015 3 31 2015 9 28 0.0200
42 2015 9 29 2016 3 28 0.0195
43 2016 3 29 2016 9 28 0.0165
44 2016 9 29 2017 3 28 0.0165
45 2017 3 29 2017 9 28 0.0165
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26 2007 9 29 2008 3 28 6.4
27 2008 3 29 2008 9 29 4.4
28 2008 9 30 2009 3 30 17.4
29 2009 3 31 2009 9 28 27.1
30 2009 9 29 2010 3 29 9.0
31 2010 3 30 2010 9 28 6.2
32 2010 9 29 2011 3 28 7.0
33 2011 3 29 2011 9 28 3.2
34 2011 9 29 2012 3 28 8.6
35 2012 3 29 2012 9 28 5.4
36 2012 9 29 2013 3 28 5.8
37 2013 3 29 2013 9 30 0.2
38 2013 10 1 2014 3 28 5.2
39 2014 3 29 2014 9 29 0.0
40 2014 9 30 2015 3 30 0.9
41 2015 3 31 2015 9 28 3.6
42 2015 9 29 2016 3 28 0.9
43 2016 3 29 2016 9 28 7.4
44 2016 9 29 2017 3 28 2.3
45 2017 3 29 2017 9 28 3.2
100
2
26 2007 9 29 2008 3 28 17.9
27 2008 3 29 2008 9 29 3.6
28 2008 9 30 2009 3 30 23.7
29 2009 3 31 2009 9 28 16.0
30 2009 9 29 2010 3 29 13.3
31 2010 3 30 2010 9 28 2.7
32 2010 9 29 2011 3 28 3.9
33 2011 3 29 2011 9 28 9.0
34 2011 9 29 2012 3 28 18.0
35 2012 3 29 2012 9 28 1.1
36 2012 9 29 2013 3 28 28.1
37 2013 3 29 2013 9 30 3.9
38 2013 10 1 2014 3 28 9.9
39 2014 3 29 2014 9 29 7.2
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40 2014 9 30 2015 3 30 10.0

41 2015 3 31 2015 9 28 2.5

42 2015 9 29 2016 3 28 6.2

43 2016 3 29 2016 9 28 3.8

44 2016 9 29 2017 3 28 13.0

45 2017 3 29 2017 9 28 5.9

100
2 1

26 2007 9 29 2008 3 28 29,814,503 692,405,147 6,429,466,218
27 2008 3 29 2008 9 29 27,137,147 1,002,975,251 5,453,628,114
28 2008 9 30 2009 3 30 85,201,603 357,860,222 5,180,969,495
29 2009 3 31 2009 9 28 63,094,538 392,230,343 4,851,833,690
30 2009 9 29 2010 3 29 42,270,101 433,123,435 4,460,980,356
31 2010 3 30 2010 9 28 1,304,979,322 485,684,164 5,280,275,514
32 2010 9 29 2011 3 28 40,352,651 413,908,646 4,906,719,519
33 2011 3 29 2011 9 28 88,840,216 249,413,175 4,746,146,560
34 2011 9 29 2012 3 28 45,817,577 265,728,484 4,526,235,653
35 2012 3 29 2012 9 28 87,700,649 774,504,239 3,839,432,063
36 2012 9 29 2013 3 28 103,570,957 198,703,727 3,744,299,293
37 2013 3 29 2013 9 30 98,183,502 581,436,109 3,261,046,686
38 2013 10 1 2014 3 28 60,815,963 184,042,890 3,137,819,759
39 2014 3 29 2014 9 29 595,287,663 143,564,588 3,589,542,834
40 2014 9 30 2015 3 30 35,304,821 143,826,122 3,481,021,533
41 2015 3 31 2015 9 28 44,709,156 204,735,986 3,320,994,703
42 2015 9 29 2016 3 28 47,281,230 102,851,816 3,265,424,117
43 2016 3 29 2016 9 28 51,571,095 131,441,799 3,185,553,413
44 2016 9 29 2017 3 28 82,714,008 1,110,400,143 2,157,867,278
45 2017 3 29 2017 9 28 28,122,749 116,522,720 2,069,467,307
26 2007 9 29 2008 3 28 332,603,931 2,392,387,602 20,878,563,559
27 2008 3 29 2008 9 29 473,652,936 1,842,125,046 19,510,091,449
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28 2008 9 30 2009 3 30 206,583,236 1,397,126,909 18,319,547,776
29 2009 3 31 2009 9 28 227,765,337 1,731,582,459 16,815,730,654
30 2009 9 29 2010 3 29 165,131,874 1,654,852,726 15,326,009,802
31 2010 3 30 2010 9 28 248,133,940 1,959,745,285 13,614,398,457
32 2010 9 29 2011 3 28 179,647,385 1,548,492,369 12,245,553,473
33 2011 3 29 2011 9 28 149,394,742  1,485,176,447 10,909,771,768
34 2011 9 29 2012 3 28 131,822,786 974,645,213 10,066,949,341
35 2012 3 29 2012 9 28 120,174,372 650,783,074 9,536,340,639
36 2012 9 29 2013 3 28 182,198,777 804,104,505 8,914,434,911
37 2013 3 29 2013 9 30 143,653,482 772,962,295 8,285,126,098
38 2013 10 1 2014 3 28 185,972,527 805,642,742 7,665,455,883
39 2014 3 29 2014 9 29 149,856,043 526,130,614 7,289,181,312
40 2014 9 30 2015 3 30 159,205,825 813,350,921 6,635,036,216
41 2015 3 31 2015 9 28 157,355,628 476,009,078 6,316,382,766
42 2015 9 29 2016 3 28 139,505,070 331,700,861 6,124,186,975
43 2016 3 29 2016 9 28 254,309,833 278,829,905 6,099,666,903
44 2016 9 29 2017 3 28 191,963,318 311,836,224 5,979,793,997
45 2017 3 29 2017 9 28 109,813,472 284,290,898 5,805,316,571
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44 45

29 3 28 ) ( 29 9 28 )
17,884,140 17,456,991
1,680,568,149 1,750,311,724
39,257,723 248,040
859,333,709 52,700,000
2,597,043,721 1,820,716,755
2,597,043,721 1,820,716,755
g 53,086,344
- 632,873
22,657,606 21,729,406
783,319,587 1,073,549
692,980 484,326
21,066,257 14,723,298
22 21
27,665 19,308
827,764,117 91,749,125
827,764,117 91,749,125
2,157,867,278 2,069,467,307
388,587,674 340,499,677
363,079,743 360,220,370
1,769,279,604 1,728,967,630
1,769,279,604 1,728,967,630
2,597,043,721 1,820,716,755
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44 45

28 9 29 29 3 29

29 3 28 29 9 28
357,561,163 117,443,575
280,548,212 46,455,936
77,012,951 70,987,639
5,586 4,531
692,980 484,326
21,066,257 14,723,298
27,665 30,108
21,792,488 15,242,263
55,220,463 55,745,376
55,220,463 55,745,376
55,220,463 55,745,376
16,302,070 2,288,303
598,738,020 388,587,674
208,379,251 20,973,174
208,379,251 20,973,174
14,489,692 4,612,844
14,489,692 4,612,844
22,657,606 21,729,406
388,587,674 340,499,677
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29 3 29 29
9 28
44 45
29 3 28 29 9 28
2,157,867,278 2,069, 467,307
5 6 1 10 55 6 1 10
388,587,674 340,499,677
1 1
1 0.8199 1 0.8355
(10,000 ) (8,199 ) (10,000 ) (8,355 )
44 45
28 9 29 29 3 29
29 3 28 29 9 28
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56,614,983 68,204,527
A 33,949,902 A 38,332,069
B 0 B 0
c 501,340,569 c 485,560,342
D 351,787,447 D 343,617,707
E=A+B+C+D 887,077,918 E=A+B+C+D 867,510,118
F 2,157,867,278 F 2,069,467,307
10,000 G=E/Fx 10,000 4,110 10,000 G=E/Fx 10,000 4,191
10,000 H 105 10,000 H 105
1=Fx H/10,000 22,657,606 1=Fx H/10,000 21,729,406
€3]
44 45
28 9 29 29 3 29
29 3 28 29 9 28
1. 1.
2. 2.
3. 3.
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44 45
28 9 29 29 3 29
29 3 28 29 9 28
3,185,553,413 2,157,867,278
82,714,008 28,122,749
1,110,400,143 116,522,720
44 45
280 9 29 29 3 29
29 3 28 29 9 28
196,427,820 111,046,174
196,427,820 111,046,174
44 ( 29 3 28 ) 45 (29 9 28 )
1 1
1,687,719,083 1,648,461,360 39,257,723 1,663,342,946] 1,716,181, 250) 52,838,304
1,687,719,083 1,648,461,360 39,257,723 1,663,342,946] 1,716,181,250) 52,838,304
1,687,719,083 1,648,461,360 39,257,723 1,663,342,946) 1,716,181, 250) 52,838,304

D
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1
@ 29 28
©) ( 29 28 )
238,296,514 1,750,311, 724
238,296,514 1,750,311,724
101.2% 100. 0%
1,750,311,724
(G
2
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44 45

29 3 28 ) ( 29 9 28 )
47,958,049 46,475,910
4,474,604 ,287 4,502,970,156
162,000,000 159,500,000
4,684,562,336 4,708,946,066
4,684,562,336 4,708,946,066
98,666,600 95,787,723
8,905,133 5,107,547
1,251,941 1,254,487
38,058,799 38,136,316
60 58
50,020 50,120
146,932,553 140,336,251
146,932,553 140,336,251
5,979,793,997 5,805,316,571
1,442,164,214 1,236,706,756
293,189,149 294,694,841
4,537,629,783 4,568,609,815
4,537,629,783 4,568,609,815
4,684,562,336 4,708,946,066
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44 45

28 9 29 29 3 29

29 3 28 29 9 28
588,266,924 303,265,869
588,266,924 303,265,869
10,336 11,880
1,251,941 1,254,487
38,058,799 38,136,316
50,020 50,120
39,371,096 39,452,803
548,895,828 263,813,066
548,895,828 263,813,066
548,895,828 263,813,066
29,229,520 6,330,683
1,913,296,687 1,442,164,214
97,564,918 68,526,258
97,564,918 68,526,258
47,432,153 24,763,460
47,432,153 24,763,460
98,666,600 95,787,723

1,442,164,214

1,236,706,756
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29 29 29
28
44 45
29 3 28 29 9 28
5,979,793,997 5,805,316,571
55 6 10 55 6 10
1,442,164 ,214 1,236,706,756
1 1
1 0.7588 1 0.7870
(10,000 ) (7,588 ) (10,000 ) (7,870 )
44 45
28 9 29 29 3 29
29 3 28 29 9 28
56,614,983 68,204,527
A 123,331,876 A 111,066,729
B 0 B 0
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C 398,973,498 C 393,010,935
D 268,523,873 D 279,415,835
E=A+B+C+D 790,829,247 E=A+B+C+D 783,493,499
F 5,979,793,997 F 5,805,316,571
10,000 G=E/Fx 10,000 1,322 10,000 G=E/Fx 10,000 1,349
10,000 H 165 10,000 H 165
1=Fx H/10,000 98,666,600 1=Fx H/10,000 95,787,723
@
44 45
28 9 29 29 3 29
29 3 28 29 9 28
1. 1
2. 2
( )
3. 3
o
o
o
@)
44 45
29 3 28 29 9 28
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44 45
28 9 29 29 3 29
29 3 28 29 9 28
44 45
28 9 29 29 3 29
29 3 28 29 9 28
6,099, 666,903 5,979,793,997
191,963,318 109,813,472
311,836,224 284,290,898
44 45
28 9 29 29 3 29
29 3 28 29 9 28
543,380,618 289,240,625
543,380,618 289,240,625
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1
) 29 28
©) ( 29 28 )
613,057,706 4,502,970,156
613,057,706 4,502,970,156
98.6% 100..0%
4,502,970,156
(QID)
2
29 9 28 )

1,040,060,915
295,861,814
4,476,516
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29 9 28 )

27,666,245,052
60,417,662
414,521,441
25,088,498

29,506,671,898

29,506,671,898

2,756,000
178,573,950
663,900,000

369

845,230,319

845,230,319

3,902,113,927

24,759,327,652

28,661,441,579

28,661,441,579

29,506,671,898
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29 9 28
1
1 7.3451
(10,000 ) (73,451 )
@
29 3 29
29 9 28
1.
2.
3.
(@)
o
o
@
29 9 28
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29 3 29
3,464,719,586
1,204,671,577

767,277,236
3,902,113,927

238,296,514
613,057,706

21,863,964
228,549,674
150,270,779
500,531,798
533,693,423
936,410,350
679,439,719

@ ( 29 9 28 )

DENBURY RESOURCES INC 28,929 1.37 39,632.73

1 39,632.73
(4,476,516)

0.0% 100.0%

4,476,516

(4,476,516)

D @)
2 O

3

@) ( 29 9 28 )
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1011778 BC / NEW RED FIN 750,000.00 768,750.00
1011778 BC / NEW RED FIN 600,000.00 603,000.00
1011778 BC / NEW RED FIN 225,000.00 229,781.25
1011778 BC / NEW RED FIN 600,000.00] 612,750.00]
A SCHULMAN INC 200,000.00] 208,500.00]
IABC SUPPLY CO INC 180,000.00 184,950.00
IABC SUPPLY CO INC 500,000.00] 532,500.00]
IACCESS MIDSTREAM PARTNER 200,000.00] 209,718.00]
IADT CORP 100,000.00 106,000.00
IADVANCED MICRO DEVICES 117,000.00 124,312.50
IAECOM 150,000.00 155,437.50
IAES CORPORATION 610,000.00 699,212 .50,
IAHERN RENTALS INC 700,000.00 640,500.00]
IAIR CANADA 300,000.00 343,500.00]
IAIRCASTLE LTD 125,000.00 135,275.00
IAIRCASTLE LTD 375,000.00 402,656. 25
IAIRXCEL INC 300,000.00] 319,500.00]
IAK STEEL CORP 100,000.00 109,155.00
IALBERTSONS COS LLC/SAFEW 525,000.00] 497,437 .50,
IALBERTSONS COS LLC/SAFEW 525,000.00] 473,812.50]
IALCOA NEDERLAND HOLDING 375,000.00 425,625.00,
ALERIS INTL INC 126,000.00 125,685.00
ALERIS INTL INC 501,000.00 536,070.00
IALLIANCE DATA SYSTEMS CO 350,000.00 364,875.00
IALLIANCE DATA SYSTEMS CO 400,000.00; 412,000.00;
IALLIANCE RES OP/FINANCE 250,000.00 260,625.00
IALLISON TRANSMISSION INC 150,000.00 151,125.00
ALLY FINANCIAL INC 500,000.00 506,250.00
ALLY FINANCIAL INC 475,000.00; 507,062.50
ALLY FINANCIAL INC 759,000.00 856,721.25
ALLY FINANCIAL INC 175,000.00 189,437.50
ALLY FINANCIAL INC 325,000.00 420,875.00,
ALTICE FINANCING SA 400,000.00; 416,500.00;
ALTICE FINANCING SA 400,000.00; 440,000.00;
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ALTICE FINCO SA 200,000.00 211,750.00
ALTICE SA 1,250,000.00 1,328,275.00
IAMC ENTERTAINMENT HOLDIN 525,000.00 519,750.00
IAMC NETWORKS INC 575,000.00 593,687.50
IAMERICAN AIRLINES GROUP 575,000.00 593,687.50
IAMERICAN AXLE & MFG INC 475,000.00; 490,437.50,
IAMERICAN AXLE & MFG INC 350,000.00 355,687.50
IAMERIGAS PART/FIN CORP 150,000.00 157,875.00
IAMERIGAS PART/FIN CORP 300,000.00 309,000.00
IAMERIGAS PART/FIN CORP 150,000.00 156,562.50
IAMERIGAS PART/FIN CORP 175,000.00 179,156.25
IAMSURG CORP 225,000.00] 234,843.75]
IANGLO AMERICAN CAPITAL 200,000.00] 207,963.34
IANGLO AMERICAN CAPITAL 400,000.00] 424,867 .96]
IANTERO MIDSTREAM PART/FI 350,000.00] 364,000.00]
IANTERO RESOURCES CORP 225,000.00] 232,031.25
IANTERO RESOURCES CORP 600,000.00] 627,000.00]
IANTERO RESOURCES FINANCE 400,000.00 411,000.00]
IAPX GROUP INC 346,000.00 354,217 .50
IARAMARK SERVICES INC 425,000.00 453,156.25)
IARCELORMITTAL 450,000.00 536,625.00]
IARTESYN ESCROW INC 400,000.00 405,000.00]
IASBURY AUTOMOTIVE GROUP 350,000.00 368,812.50]
IASCENT RESOURCES/ARU FIN 525,000.00 567,000.00]
IASHTEAD CAPITAL INC 250,000.00] 269,687 .50]
IASHTEAD CAPITAL INC 200,000.00] 206,436.00]
IAUS FINANCE PTY LTD 225,000.00] 229,500.00]
AV HOMES INC 225,000.00] 230,861.25
B&G FOODS INC 175,000.00 180,031.25
BANK OF AMERICA CORP 650,000.00 718,386.50
BANK OF AMERICA CORP 575,000.00 585,424.75
BANK OF AMERICA CORP 100,000.00 113,250.00
BANKRATE INC 875,000.00 876,968.75
BARCLAYS PLC 1,400,000.00 1,477,000.00
BCD ACQUISITION INC 300,000.00 332,127.00
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BEACON ROOFING SUPPLY IN 712,000.00 761,840.00
BEAZER HOMES USA 275,000.00 290,468.75
BEAZER HOMES USA 50,000.00 55,375.00
BEAZER HOMES USA 220,000.00 229,900.00
BEAZER HOMES USA 150,000.00 158,625.00
BERRY PLASTICS CORP 175,000.00 186,375.00
BIG RIVER STEEL/BRS FIN 225,000.00 239,343.75
BLOCK COMMUNICATIONS INC 175,000.00 189,875.00
BLUE RACER MID LLC/FINAN 50,000.00] 52,125.00
BMC EAST LLC 150,000.00 156,750.00
BOMBARDIER INC 700,000.00 748,125.00
BOMBARDIER INC 200,000.00] 191,000.00
BOMBARDIER INC 85,000.00 81,600.00
BOMBARDIER INC 275,000.00] 271,734.37
BOOZ ALLEN HAMILTON INC 125,000.00 126,093.75
BOYD GAMING CORP 1,100,000.00] 1,182,500.00;
BOYD GAMING CORP 500,000.00] 546,250.00]
BROOKFIELD RESIDENTIAL 225,000.00 231,750.00]
BROOKFIELD RESIDENTIAL 125,000.00 131,875.00
BUILDERS FIRSTSOURCE INC 1,725,000.00 1,827,982.50,
BUILDING MATERIALS CORP 718,000.00 763,377.60]
BWAY HOLDING CO 650,000.00 679,250.00]
CABLEVISION SYSTEMS CORP 500,000.00 518,750.00]
CALATLANTIC GROUP INC 100,000.00 110,500.00
CALATLANTIC GROUP INC 200,000.00 203,000.00]
CALLON PETROLEUM CO 125,000.00 130,468.75
CALLON PETROLEUM CO 175,000.00 182,656.25
CALPINE CORP 425,000.00 440,937 .50,
CALPINE CORP 475,000.00 462,531 .25
CALPINE CORP 500,000.00 473,125.00]
CALPINE CORP 200,000.00 201,000.00]
CARDTRONICS INC 275,000.00] 282,562 .50,
CARDTRONICS INC /7 USA 125,000.00 128,125.00
CARLSON TRAVEL INC 200,000.00] 199,000.00
CARMIKE CINEMAS INC 200,000.00] 212,000.00]
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CARRIZO OIL & GAS INC 290,000.00 296,887.50
CARRIZO OIL & GAS INC 450,000.00; 458,437.50,
CARRIZO OIL & GAS INC 75,000.00] 81,000.00
CASCADES INC 400,000.00; 417,996.00,
CBS RADIO INC 75,000.00] 80,250.00
CCO HLDGS LLC/CAP CORP 460,000.00; 474,526.80,
CCO HLDGS LLC/CAP CORP 250,000.00 258,750.00
CCO HLDGS LLC/CAP CORP 275,000.00 292,498.25
CCO HLDGS LLC/CAP CORP 150,000.00 155,625.00
CCO HLDGS LLC/CAP CORP 1,000,000.00 1,016,250.00
CCO HLDGS LLC/CAP CORP 475,000.00; 477,078.12
CCO HOLDINGS LLC 1,075,000.00] 1,131,459.00;
CDW LLC/CDW FINANCE 175,000.00 184,843.75
CEDAR FAIR LP/CANADA®S W 375,000.00] 396,093. 75
CEMEX FINANCE LLC 200,000.00] 212,000.00]
CENTENE CORP 300,000.00] 312,000.00]
CENTENE CORP 300,000.00] 324,187.50]
CENTRAL GARDEN & PET CO 150,000.00 160,875.00
CENTURY COMMUNITIES 225,000.00 238,725.00]
CENTURY COMMUNITIES 225,000.00 226,687 .50,
CENTURYLINK INC 975,000.00 972,562 .50
CENTURYLINK INC 200,000.00 203,000.00;
CENTURYLINK INC 275,000.00 284,796.87
CENTURYLINK INC 425,000.00 377,718.75
CEQUEL COM ESCRW 1/CAP C 402,000.00 411,547 .50,
CEQUEL COM HLDG 1/CAP CP 175,000.00 179,156.25
CEQUEL COM HLDG 1/CAP CP 125,000.00 127,968.75
CF INDUSTRIES INC 100,000.00 110,750.00
CF INDUSTRIES INC 475,000.00 457,781.25
CHANGE HEALTH / FIN INC 270,000.00 275,062 .50]
CHENIERE CORP CHRISTI HD 400,000.00 456,000.00]
CHENIERE CORP CHRISTI HD 250,000.00] 269,922 .50,
CHENIERE CORP CHRISTI HD 325,000.00] 337,187.50]
CHENIERE ENERGY PARTNERS 550,000.00] 563,574.00]
CHESAPEAKE ENERGY CORP 50,000.00 51,750.00
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CHESAPEAKE ENERGY CORP 200,000.00 202,496.00
CHESAPEAKE ENERGY CORP 250,000.00 240,000.00
CHS/COMMUNITY HEALTH 150,000.00 148,687.50
CHS/COMMUNITY HEALTH 800,000.00 612,000.00
(CHS/COMMUNITY HEALTH SYS 350,000.00 345,625.00
CHURCHILL DOWNS INC 200,000.00 207,250.00
CINEMARK USA INC 600,000.00 618,000.00
CIT GROUP INC 159,000.00 166,155.00
CITGO PETROLEUM CORP 275,000.00 283,250.00
CITIGROUP INC 775,000.00 835,062.50
CITIGROUP INC 350,000.00 393,312.50
CLEAR CHANNEL INTL BV 50,000.00 52,500.00
CLEAR CHANNEL WORLDWIDE 150,000.00 154,500.00
CLEAR CHANNEL WORLDWIDE 2,146,000.00] 2,226,475.00
CLEARWATER SEAFOODS INC 125,000.00 132,812.50
CLIFFS NATURAL RESOURCES 550,000.00] 523,875.00]
CLOUD CRANE LLC 150,000.00 166,875.00
CLOUD PEAK ENRGY RES/FIN 50,000.00 42,125.00;
CNG HOLDINGS INC 650,000.00 572,000.00]
COEUR MINING INC 125,000.00 125,156.25
COGENT COMMUNICATIONS GR 200,000.00 210,750.00]
COMMERCIAL METALS CO 100,000.00 104,500.00
COMMSCOPE INC 275,000.00 283,181.25
COMMSCOPE  INC 1,350,000.00 1,419,187.50,
COMMSCOPE TECH FINANCE L 300,000.00 322,875.00]
COMMUNICATIONS SALES & L 75,000.00 72,187.50
COMMUNICATIONS SALES & L 125,000.00 111,250.00
COMPRESSCO PARTNERS/FINA 125,000.00 116,250.00
CONSOLIDATED COMMUNICATI 225,000.00 217,828.12
CONSOLIDATED ENERGY FIN 400,000.00 407,500.00]
CONTINENTAL RESOURCES 1,800,000.00 1,833,750.00;
CONTINENTAL RESOURCES 150,000.00 150,750.00
COOPER-STANDARD AUTOMOTI 150,000.00 153,750.00
CORTES NP ACQUISITION 175,000.00 198,406.25
COVEY PARK ENERGY LLC/FI 225,000.00] 233,718.75]

69/118



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

CREDIT SUISSE GROUP AG 200,000.00 213,000.00
CRESTWOOD MID PARTNER LP 125,000.00 128,281.25
CRESTWOOD MIDSTREAM PART 300,000.00 312,000.00
CSC HOLDINGS INC 725,000.00 786,625.00
CSTN MERGER SUB INC 300,000.00 299,625.00
CSVC ACQUISITION CORP 450,000.00; 442,665.00,
CTP TRANS PROD LLC/ FINA 100,000.00 94,375.00
CUMBERLAND FARMS 700,000.00 747,250.00
CVR PARTNERS/CVR NITROGE 275,000.00 292,187.50
CVR REF LLC/COFF FIN INC 500,000.00 512,500.00
DAE FUNDING LLC 250,000.00 254,687.50
DAE FUNDING LLC 375,000.00] 384,375.00]
DAE FUNDING LLC 600,000.00] 616,500.00]
DANA HOLDING CORP 600,000.00] 633,750.00]
DAVITA HEALTHCARE PARTNE 200,000.00] 200,998.00]
DELEK LOGISTICS PARTNERS 175,000.00 177,187.50
DENBURY RESOURCES INC 442,000.00] 432,055.00]
DIAMOND 1 FIN/DIAMOND 2 400,000.00 419,500.00]
DIAMOND 1 FIN/DIAMOND 2 25,000.00 27,291.74
DIAMOND 1 FIN/DIAMOND 2 400,000.00 441,679.68
DIAMOND OFFSHORE DRILL 175,000.00 183,968.75
DIAMONDBACK ENERGY INC 250,000.00 261,875.00]
DIEBOLD INC 75,000.00 81,566.25
DIGICEL LIMITED 525,000.00 515,812.50]
DISH DBS CORP 350,000.00 353,937.50]
DISH DBS CORP 1,250,000.00 1,367,187.50]
DISH DBS CORP 350,000.00 367,062 .50]
DISH DBS CORP 200,000.00 210,250.00]
DONNELLEY FINANCIAL SOL 775,000.00 831,187.50]
DRIVETIME AUTO GP & ACCE 275,000.00 278,093.75]
DUPONT FABROS TECH LP 250,000.00 267,625.00]
DYNEGY INC 208,000.00] 216,060.00]
DYNEGY INC 550,000.00] 577,500.00]
DYNEGY INC 450,000.00] 468,000.00]
DYNEGY INC 425,000.00] 439,875.00]
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ELDORADA RESORTS INC 850,000.00 897,812.50
EMC CORP 450,000.00; 444,838 .36)
EMI MUSIC PUBLISHING GRP 50,000.00 55,750.00
ENDO FIN LLC/ENDO FINCO 800,000.00 656,000.00
ENDO FINANCE LLC 325,000.00 289,250.00
ENERGY TRANSFER EQUITY 350,000.00 395,937.50
ENERGY TRANSFER EQUITY 290,000.00 313,200.00
ENVISION HEALTHCARE CORP 625,000.00 651,562.50
EP ENER/EVEREST ACQ FIN 400,000.00; 250,000.00
EP ENER/EVEREST ACQ FIN 150,000.00 152,250.00
EQUINIX INC 350,000.00 367,850.00
EQUINIX INC 1,100,000.00] 1,145,375.00;
ESH HOSPITALITY INC 395,000.00] 409,812.50]
EW SCRIPPS CO 175,000.00 179,375.00
EXELA INTERMED/EXELA FIN 675,000.00] 668,047.50]
EXTERRAN NRG SOLUTIONS/F 275,000.00] 285,312.50]
EXTRACTION OIL & GAS LLC 100,000.00 104,750.00
FELCOR LODGING LP 525,000.00 565,687.50]
FERRELLGAS LP/FERRELLGAS 175,000.00 172,375.00
FERRELLGAS LP/FERRELLGAS 250,000.00 245,625.00]
FERRELLGAS PARTNERS LP 341,000.00 325,655.00]
FIRST DATA CORPORATION 175,000.00 183,093.75
FIRST DATA CORPORATION 1,000,000.00 1,072,100.00;
FIRST DATA CORPORATION 375,000.00 391,293.75)
FIRST QUALITY FINANCE CO 75,000.00 77,437.50
FIRST QUANTUM MINERALS L 200,000.00 205,250.00]
FIRST QUANTUM MINERALS L 200,000.00 204,500.00]
FIRSTCASH INC 125,000.00 131,250.00
FLY LEASING LTD 800,000.00 835,000.00]
FMG RESOURCES AUG 2006 275,000.00 310,062.50]
FMG RESOURCES AUG 2006 250,000.00 255,312.50]
FMG RESOURCES AUG 2006 125,000.00 127,968.75
FREEPORT MCMORAN 859,000.00] 878,327.50]
FREEPORT MCMORAN 475,000.00] 517,750.00]
FREEPORT-MCMORAN C & G 350,000.00] 325,062.50]
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FRONTIER COMMUNICATIONS 108,000.00 105,705.00
FRONTIER COMMUNICATIONS 1,000,000.00 852,500.00
FRONTIER COMMUNICATIONS 1,425,000.00 1,193,437.50
FT1 CONSULTING INC 200,000.00 207,250.00
GANNETT CO INC 100,000.00 102,500.00
GANNETT CO INC 325,000.00 346,937.50
GARDA WORLD SECURITY COR 225,000.00 230,906.25
GARTNER INC 150,000.00 158,625.00
GC1 INC 75,000.00] 76,968.75
GENERAL MOTORS FINL CO 125,000.00 129,531.25
GENESIS ENERGY LP/FIN 150,000.00 148,875.00
GEO GROUP INC/THE 125,000.00 130,156.25
GEO GROUP INC/THE 150,000.00 158,250.00
GIBRALTAR STEEL CORP OF 100,000.00 102,925.00
GOLDMAN SACHS GROUP INC 125,000.00 128,437.50
GOODYEAR TIRE & RUBBER 475,000.00] 498,607 .50]
GOODYEAR TIRE & RUBBER 550,000.00] 576,125.00]
GRAFTECH INTERNATIONAL 175,000.00 168,000.00
GRAY TELEVISION INC 350,000.00 354,375.00]
GRAY TELEVISION INC 875,000.00 905,625.00]
GREIF INC 250,000.00 275,000.00]
GREYSTAR REAL ESTATE PAR 325,000.00 348,562 .50
GRIFFON CORPORATION 200,000.00 204,250.00]
GRINDING MED/MC GRINDING 200,000.00 217,500.00]
GROUP 1 AUTOMOTIVE INC 725,000.00 753,093.75]
GROUP 1 AUTOMOTIVE INC 150,000.00 152,250.00
GULFPORT ENERGY CORP 125,000.00 126,562.50
GULFPORT ENERGY CORP 650,000.00 658,125.00]
H&E EQUIPMENT SERVICES 225,000.00 237,937.50]
HALYARD HEALTH INC 200,000.00 209,750.00]
HARLAND CLARKE HLDINGS 375,000.00 386,250.00]
HARLAND CLARKE HOLDINGS 300,000.00] 321,000.00]
HCA HOLDINGS INC 225,000.00] 243,495.00]
HCA INC 900,000.00] 1,036,125.00;
HCA INC 720,000.00] 784,800.00]
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HCA INC 500,000.00 528,750.00
HCA INC 450,000.00; 483,750.00,
HD SUPPLY INC 425,000.00; 455,685.00,
HEALTHSOUTH CORP 400,000.00; 411,250.00,
HECLA MINING CO 325,000.00 337,171.25
HERC RENTALS INC 228,000.00 247,950.00
HEXION US FINANCE CORP 400,000.00; 361,500.00
HILL-ROM HOLDINGS INC 100,000.00 104,000.00
HILTON WORLDWIDE FIN LLC 125,000.00 129,531.25
HOLLY ENERGY PARTNERS LP 175,000.00 183,968.75
HRG GROUP INC 125,000.00 126,750.00
HUDBAY MINERALS INC 100,000.00 106,500.00
HUDBAY MINERALS INC 150,000.00 163,125.00
HUGHES SATELLITE SYSTEMS 500,000.00] 565,625.00]
HUGHES SATELLITE SYSTEMS 375,000.00] 388,593.75]
HUGHES SATELLITE SYSTEMS 475,000.00] 509,580.00]
IAMGOLD CORP 250,000.00] 263,437.50]
ICAHN ENTERPRISES/FIN 425,000.00 438,143.12
ICAHN ENTERPRISES/FIN 400,000.00 414,620.00]
ICAHN ENTERPRISES/FIN 575,000.00 599,437.50]
ICAHN ENTERPRISES/FIN 275,000.00 289,781.25
I1HO VERWALTUNGS GMBH 200,000.00 204,000.00]
ILFC E-CAPITAL TRUST I 300,000.00 282,750.00]
INCEPTION MRGR/RACKSPACE 863,000.00 921,252 .50
INEOS GROUP HOLDINGS SA 200,000.00 208,000.00]
INFOR US INC 625,000.00 650,000.00]
INMARSAT FINANCE PLC 125,000.00 135,000.00
INTELSAT JACKSON HLDG 775,000.00 835,062.50]
INTREPID AVIATION GRP HL 525,000.00 517,781.25
IRON MOUNTAIN INC 400,000.00 413,500.00]
ISTAR INC 175,000.00 178,062.50
iStar Inc 50,000.00 50,702.50
J.B. POINDEXTER & CO 225,000.00] 235,968.75]
J2 CLOUD LLC/GLOBAL INC 425,000.00] 445,451.00]
JACOBS ENTERTAINMENT INC 325,000.00] 350,187.50]
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JBS INVESTMENTS GMBH 200,000.00 204,250.00
JBS INVESTMENTS GMBH 400,000.00; 395,620.00
JC PENNEY CORPORATION IN 25,000.00 18,062.50
JEFFERIES FIN LLC / JFIN 450,000.00; 465,187.50,
JEFFERIES FIN LLC / JFIN 200,000.00 200,500.00
IJPMORGAN CHASE & CO 275,000.00 313,843.75
IJPMORGAN CHASE & CO 150,000.00 165,937.50
IJPMORGAN CHASE & CO 525,000.00 533,531.25
JPW INDUSTRIES HOLD CORP 150,000.00 154,687.50
KAR AUCTION SERVICES INC 325,000.00 340,242.50
KB HOME 50,000.00] 56,255.00
KB HOME 175,000.00 197,239.00
KENNEDY-WILSON INC 765,000.00] 793,129.05)
KFC HLD/P1ZZA HUT/TACO 175,000.00 183,967.00
KINDRED HEALTHCARE INC 225,000.00] 221,062.50]
KINDRED HEALTHCARE INC 225,000.00] 201,937.50]
KINDRED HEALTHCARE INC 250,000.00] 233,360.00]
KINROSS GOLD CORP 125,000.00 134,687.50
KINROSS GOLD CORP 225,000.00 227,531.25
KIRS MIDCO 3 PLC 600,000.00 633,000.00]
KISSNER GR HLDG 570,000.00 581,400.00]
KOPPERS INC 75,000.00 80,437.50
KRATON POLYMERS LLC/CAP 275,000.00 297,343.75]
L BRANDS INC 300,000.00 294,000.00]
LADDER CAP FIN LLLP/CORP 225,000.00 231,920.01
LAREDO PETROLEUM INC 400,000.00 414,500.00]
LAREDO PETROLEUM INC 200,000.00 208,000.00]
LENNAR CORP 275,000.00 283,937.50]
LENNAR CORP 250,000.00 260,000.00]
LENNAR CORP 250,000.00 265,000.00]
LENNAR CORP 375,000.00 398,981.25
LEVEL 3 FINANCING INC 675,000.00] 696,937.50]
LEVEL 3 FINANCING INC 500,000.00] 516,250.00]
LEVEL 3 FINANCING INC 325,000.00] 333,531.25
LG FINANCECO CORP 400,000.00] 421,000.00]
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LIFEPOINT HEALTH INC 798,000.00 824,433.75
LIFEPOINT HEALTH INC 150,000.00 156,328.50
LITHIA MOTORS INC 100,000.00 104,250.00
LIVE NATION ENTERTAINMEN 275,000.00 286,687.50
LLOYDS BANKING 222,000.00 249,150.60
MALLINCKRODT FIN/SB 350,000.00 343,105.00
MALLINCKRODT FIN/SB 175,000.00 162,750.00
MALLINCKRODT FIN/SB 200,000.00 181,440.00
MASONITE INTERNATIONAL C 50,000.00] 52,640.00
MATADOR RESOURCES CO 125,000.00 132,812.50
MATCH GROUP INC 200,000.00 217,750.00
MATTAMY GROUP CORP 175,000.00 179,812.50
MEG ENERGY CORP 750,000.00] 663, 750.00]
MERCER INTL INC 150,000.00 159,594.00
MERCER INTL INC 100,000.00 104,250.00
MERITAGE HOMES CORP 225,000.00] 256,500.00]
MERITAGE HOMES CORP 300,000.00] 321,780.00]
MERITOR INC 125,000.00 133,125.00
MGIC INVESTMENT CORP 175,000.00 192,535.00
MGM RESORTS INTL 725,000.00 802,937.50]
MGM RESORTS INTL 925,000.00 1,043,215.00;
MGM RESORTS INTL 525,000.00 615,720.00]
MICRON TECHNOLOGY INC 425,000.00 445,400.00]
MICRON TECHNOLOGY INC 325,000.00 363,187.50]
MICRON TECHNOLOGY INC 325,000.00 342,875.00]
MICRON TECHNOLOGY INC 138,000.00 146,970.00
MICROSEMI CORP 118,000.00 135,257.50
MIDCONTINENT COMM & FIN 350,000.00 378,000.00]
MPT OPER PARTNERSP/FINL 225,000.00 243,421.87
MPT OPER PARTNERSP/FINL 175,000.00 178,937.50
MRT MID PART/MRT MID FIN 655,000.00 673,012.50]
MULTI-COLOR CORP 922,000.00] 971,557 .50,
MURPHY OIL CORP 625,000.00] 624,806 . 25
MURPHY OIL CORP 600,000.00] 642,000.00]
MURPHY OIL CORP 275,000.00] 284,724.00]
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NABORS INDUSTRIES INC 50,000.00 49,125.00
NABORS INDUSTRIES INC 200,000.00 197,000.00
NATIONAL CINEMEDIA LLC 375,000.00 384,843.75
NATIONAL CINEMEDIA LLC 350,000.00 329,000.00
NATIONSTAR MORT/CAP CORP 200,000.00 207,050.00
NATIONSTAR MORT/CAP CORP 125,000.00; 127,968.75
NATIONSTAR MORT/CAP CORP 500,000.00 516,250.00
NAVIENT CORP 50,000.00 53,625.00
NAVIENT CORP 225,000.00 239,062.50
NAVIENT CORP 100,000.00; 109,261.00
NAVIENT CORP 800,000.00 816,000.00
NAVIENT CORP 125,000.00 130,312.50
NCL CORP LTD 300,000.00 312,453.00]
NCR CORP 100,000.00 104,000.00
NCR CORP 175,000.00 179,375.00
NCR CORP 700,000.00 748,370.00]
NEPTUNE FINCO CORP 400,000.00 494,500.00]
NETFLIX INC 250,000.00 273,625.00]
NEW AMETHYST CORP 175,000.00 187,687.50
NEWFIELD EXPLORATION CO 125,000.00 132,031.25
NEXSTAR BROADCASTING INC 650,000.00 681,687 .50]
NEXSTAR ESCROW CORP 825,000.00 858,000.00]
NEXTERA ENERGY OPERATING 200,000.00 204,500.00]
NEXTERA ENERGY OPERATING 125,000.00 127,812.50
NGPL PIPECO LLC 225,000.00 234,000.00]
NGPL PIPECO LLC 150,000.00 157,500.00
NIELSEN CO LUX SARL/THE 150,000.00 156,375.00
NIELSEN FINANCE LLC/CO 1,275,000.00 1,326,000.00;
NMG FINCO PLC 200,000.00 206,475.00]
NOVA CHEMICALS CORP 400,000.00 407,000.00]
NOVA CHEMICALS CORP 375,000.00 382,031.25
NOVELIS CORP 250,000.00 260,500.00]
NOVELIS CORP 475,000.00 484,500.00]
NRG ENERGY INC 500,000.00 527,500.00]
NRG ENERGY INC 500,000.00 526,875.00]
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NRG YIELD OPERATING LLC 325,000.00 338,812.50
NUMERICABLE GROUP SA 2,275,000.00] 2,376,123.75
NUMERICABLE-SFR SA 875,000.00 941,718.75
NUSTAR LOGISTICS LP 100,000.00 105,750.00
NWH ESCROW CORP 300,000.00 271,500.00
NXP BV/NXP FUNDING LLC 500,000.00 536,250.00
NXP BV/NXP FUNDING LLC 200,000.00 214,750.00
OASIS PETROLEUM INC 1,100,000.00 1,127,500.00
OPEN TEXT CORP 275,000.00 302,156.25
OWENS-BROCKWAY 800,000.00 848,000.00
OWENS-BROCKWAY 350,000.00 388,500.00]
OWENS-BROCKWAY 400,000.00 452,750.00]
PARAMOUNT RESOURCES LTD 300,000.00] 319,125.00]
PARK-OHIO INDUSTRIES INC 100,000.00 108,500.00
PARSLEY ENERGY LLC/FINAN 150,000.00 159,375.00
PARSLEY ENERGY LLC/FINAN 175,000.00 178,718.75
PATTERN ENERGY GROUP INC 175,000.00 185,500.00
PBF LOGISTICS LP/FINANCE 550,000.00 567,875.00
PDC ENERGY INC 325,000.00 339,625.00
PEABODY SEC FIN CORP 50,000.00 51,875.00
PEABODY SEC FIN CORP 325,000.00 336,375.00
PENSKE AUTO GROUP INC 1,000,000.00 1,032,500.00
PENSKE AUTOMOTIVE GROUP 100,000.00 102,375.00
PILGRIM*S PRIDE CORP 150,000.00 153,000.00
PILGRIM*S PRIDE CORP 200,000.00 200,000.00
PINNACLE FOODS INC 750,000.00 804,375.00
PIONEER ENERGY SERVICES 125,000.00 106,250.00
POST HOLDINGS INC 525,000.00 525,656.25
POST HOLDINGS INC 450,000.00; 465,750.00,
PRECISION DRILLING CORP 280,000.00 282,100.00
PRECISION DRILLING CORP 150,000.00 137,625.00
PRIME SECSRVC BRW/FINANC 800,000.00 882,000.00
QORVO INC 725,000.00 791,156.25
QORVO INC 200,000.00 229,500.00
QUEBECOR MEDIA INC 250,000.00 270,937.50
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QUINTILES IMS INC 200,000.00 212,000.00
RADIAN GROUP INC 161,000.00 169,452.50
RADIAN GROUP INC 353,000.00 398,890.00
RADIAN GROUP INC 225,000.00 229,781.25
RANGE RESOURCES CORP 175,000.00 180,687.50
RANGE RESOURCES CORP 75,000.00] 75,468.75
RANGE RESOURCES CORP 500,000.00 500,000.00
REALOGY GROUP/CO-1SSUER 300,000.00 314,010.00
REALOGY GROUP/CO-1SSUER 425,000.00; 439,875.00,
REGAL ENTERTAINMENT GRP 350,000.00 363,125.00
REGAL ENTERTAINMENT GRP 100,000.00 103,750.00
RESOLUTE FOREST PRODUCTS 300,000.00] 298,125.00]
REVLON ESCROW CORP 200,000.00] 155,000.00
REYNOLDS GROUP HOLDINGS 204,162.66 210,032.33]
REYNOLDS GRP ISS/REYNOLD 775,000.00] 788,562.50]
REYNOLDS GRP ISS/REYNOLD 375,000.00] 391,406. 25
RICE ENERGY INC 125,000.00 130,781.25
RITE AID CORP 150,000.00 156,468.75
ROSE ROCK MIDSTREAM/FIN 1,075,000.00 1,056,187.50,
ROWAN COMPANIES INC 200,000.00 195,750.00
ROYAL BK SCOTLND GRP PLC 800,000.00 768,000.00]
RS1 HOME PRODUCTS INC 1,170,000.00 1,232,887.50
RSP PERMIAN INC 75,000.00 78,843.75
RYLAND GROUP 425,000.00 469,625.00]
SABRA HEALTH/CAPTL CORP 150,000.00 155,343.75
SALEM MEDIA GROUP INC. 50,000.00 52,250.00
SALLY HOLDINGS/SALLY CAP 200,000.00 205,500.00]
SANCHEZ ENERGY CORP 250,000.00 215,625.00]
SBA COMMUNICATIONS CORP 525,000.00 546,630.00]
SBA COMMUNICATIONS CORP 200,000.00 207,220.00]
SCOTTS MIRACLE-GRO CO 325,000.00 348,562 .50
SEALED AIR CORP 375,000.00] 405,468 .75
SEALED AIR CORP 500,000.00] 551,250.00]
SELECT MEDICAL CORP 500,000.00] 516,250.00]
SEMGROUP CORP 225,000.00] 225,000.00]
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SENSATA TECH UK FIN CO 375,000.00 412,500.00;
SERVICE CORP INTL 875,000.00 1,033,593.75
SERVICE CORP INTL 200,000.00 206,810.00
SESI LLC 300,000.00 308,625.00
SESI LLC 125,000.00 130,000.00
SEVEN GENERATIONS ENERGY 275,000.00 277,406.25
SGMS ESCROW CORP 1,200,000.00 1,275,000.00
SHEA HOMES LP/FNDG CP 1,150,000.00 1,187,375.00
SHEA HOMES LP/FNDG CP 150,000.00 156,000.00
SINCLAIR TELEVISION GROU 750,000.00 777,187.50
SINCLAIR TELEVISION GROU 150,000.00 153,937.50
SINCLAIR TELEVISION GROU 375,000.00] 366,562.50]
SIRIUS XM RADIO INC 175,000.00 179,812.50
SIRIUS XM RADIO INC 675,000.00] 728,325.00]
SIRIUS XM RADIO INC 375,000.00] 396,093.75]
SIRIUS XM RADIO INC 175,000.00 179,812.50
SIX FLAGS ENTERTAINMENT 550,000.00] 565,125.00]
SLM CORP 200,000.00 207,520.00]
SLM CORP 500,000.00 553,750.00]
SLM CORP 400,000.00 413,000.00]
SM ENERGY CO 125,000.00 126,250.00
SM ENERGY CO 300,000.00 303,000.00]
SM ENERGY CO 950,000.00 954,750.00]
SONIC AUTOMOTIVE INC 671,000.00 659,257.50]
SONIC AUTOMOTIVE INC 200,000.00 203,500.00]
SOUTHERN STAR CENT CORP 225,000.00 234,562 .50
SOUTHWESTERN ENERGY CO 125,000.00 121,093.75
SOUTHWESTERN ENERGY CO 325,000.00 330,078.12
SOUTHWESTERN ENERGY CO 200,000.00 207,250.00]
SPCM SA 400,000.00 415,000.00]
SPECTRUM BRANDS INC 75,000.00 78,375.00
SPECTRUM BRANDS INC 175,000.00 187,880.00
SPEEDWAY MOTORSPORTS INC 125,000.00 129,375.00
SPRINT CAPITAL CORP 325,000.00] 364,000.00]
SPRINT CAPITAL CORP 1,225,000.00] 1,564,171.87
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SPRINT COMMUNICATIONS 225,000.00 279,000.00
SPRINT COMMUNICATIONS 350,000.00 374,832.50
SPRINT CORP 150,000.00 174,375.00
SPRINT CORP 550,000.00 617,375.00
SPRINT NEXTEL CORP 1,526,000.00 1,639,992.20
SPRINT NEXTEL CORP 475,000.00; 520,932.50
SPRINT NEXTEL CORP 75,000.00] 82,290.00
SPX FLOW INC 125,000.00 131,875.00
SPX FLOW INC 125,000.00 132,734.37,
SS&C TECH HOLDINGS INC 225,000.00 237,656.25
STANDARD INDUSTRIES INC 150,000.00 155,250.00
STANDARD INDUSTRIES INC 75,000.00 79,312.50
STANDARD PACIFIC CORP 850,000.00] 882,937.50]
STANDARD PACIFIC CORP 25,000.00 27,406.25
STARWOOD PROPERTY TRUST 225,000.00] 235,125.00]
STATION CASINOS LLC 125,000.00 125,937.50
STEEL DYNAMICS INC 125,000.00 128,750.00
SUBURBAN PROPANE PARTNRS 250,000.00 250,000.00]
SUMMIT MATERIALS LLC/FIN 100,000.00 103,500.00
SUMMIT MID HLDS LLC 7/ FI 25,000.00 25,250.00
SUMMIT MID HLDS LLC 7/ FI 100,000.00 102,000.00
SUNOCO LP/FINANCE CORP 450,000.00 462,937.50]
SUNOCO LP/FINANCE CORP 1,003,000.00 1,054,403.75
SUNOCO LP/FINANCE CORP 625,000.00 666,015.62
T-MOBILE USA INC 525,000.00 547,312 .50
T-MOBILE USA INC 125,000.00 129,375.00
T-MOBILE USA INC 1,550,000.00 1,639,125.00;
T-MOBILE USA INC 1,125,000.00 1,184,062 .50,
T-MOBILE USA INC 75,000.00 79,500.00
T-MOBILE USA INC 450,000.00 483,750.00]
T-MOBILE USA INC 125,000.00 130,937.50
TALLGRASS NRG PRTNR/FIN 150,000.00 154,500.00
TARGA RESOURCES PARTNERS 550,000.00] 556,875.00]
TARGA RESOURCES PARTNERS 300,000.00] 325,875.00]
TARGA RESOURCES PARTNERS 200,000.00] 205,750.00]
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TASEKO MINES LTD 375,000.00 381,562.50
TAYLOR MORRISON COMM/MON 200,000.00 209,000.00
TECK COMINCO LIMITED 425,000.00; 478,125.00,
TECK RESOURCES LIMITED 675,000.00 718,031.25
TECK RESOURCES LIMITED 75,000.00] 86,625.00
TENET HEALTHCARE CORP 850,000.00 906,950.00
TENET HEALTHCARE CORP 125,000.00 132,343.75
TENET HEALTHCARE CORP 500,000.00 496,875.00,
TENNANT CO 100,000.00 104,250.00
TENNECO INC 200,000.00 205,500.00
TERRAFORM GLOBAL OPERATI 275,000.00 306,625.00
TESORO LOGISTICS LP/CORP 250,000.00] 258,437.50]
TESORO LOGISTICS LP/CORP 225,000.00] 246,093.75]
TESORO LOGISTICS LP/CORP 625,000.00] 671,875.00]
[THC ESCROW CORP 111 125,000.00 124,062.50
TITAN INTERNATIONAL INC 100,000.00 103,187.50
TMS INTERNATIONAL CORP 75,000.00 78,056.25
TMS INTERNATIONAL CORP 175,000.00 179,375.00
TOLL BROS FINANCE CORP 175,000.00 181,125.00
TPC GROUP INC 450,000.00 435,375.00]
TRANSDIGM INC 1,050,000.00 1,092,000.00;
[TREEHOUSE FOODS INC 300,000.00 321,000.00]
TRI POINTE GROUP INC 200,000.00 203,000.00]
TRI POINTE HOLDINGS INC 225,000.00 231,187.50]
TRI POINTE HOLDINGS INC 100,000.00 107,500.00
TRINSEO OP / TRINSEO FIN 275,000.00 282,906 . 25
TRIUMPH GROUP INC 125,000.00 122,812.50
TRIUMPH GROUP INC 525,000.00 514,500.00]
TRIUMPH GROUP INC 175,000.00 183,750.00
[TRONOX FINANCE PLC 150,000.00 153,562.50
TTM TECHNOLOGIES INC 175,000.00 177,843.75
TULLOW OIL PLC 600,000.00] 585,000.00]
UNITED CONTINENTAL HLDGS 450,000.00] 491,062 .50]
UNITED RENTALS NORTH AM 275,000.00] 278,437.50]
UNITED RENTALS NORTH AM 350,000.00] 381,500.00]
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UNITED RENTALS NORTH AM 175,000.00 176,640.62
UNITED RENTALS NORTH AM 200,000.00 201,875.00
UNITYMEDIA HESSEN / NRW 607,500.00 628,762.50
UNITYMEDIA KABELBW GMBH 200,000.00 214,000.00
UNITVERSAL HOSPITAL SERVI 951,000.00 968,831.25
UNTVISION COMMUNICATIONS 920,000.00 956,800.00
US AIRWAYS 2012-2C PTT 50,000.00 50,810.00
US CONCRETE INC 350,000.00 378,875.00
ALEANT PHARMACEUTICALS 425,000.00; 409,593.75
ALEANT PHARMACEUTICALS 225,000.00 237,375.00
ALEANT PHARMACEUTICALS 375,000.00 400,781.25
ALVOLINE FINCO TWO LLC 75,000.00 80,062.50
ECTOR GROUP LTD 200,000.00] 207,000.00;
ENATOR FIN SARL/VENATOR 175,000.00 181,562.50
ERITAS US INC/BERMUDA L 625,000.00] 667,187.50]
ERMILION ENERGY INC 125,000.00 125,781.25
ERSUM MATERIALS INC 400,000.00] 425,000.00]
IDEOTRON LTD / LTEE 150,000.00 156,000.00
IKING CRUISES LTD 75,000.00 77,718.75
IRGIN MEDIA FINANCE PLC 800,000.00 841,496.00]
IRGIN MEDIA FINANCE PLC 750,000.00 780,000.00]
P11 ESCROW CORP 250,000.00 247,187.50]
RX ESCROW CORP 325,000.00 319,312.50]
RX ESCROW CORP 525,000.00 456,592 .50,
RX ESCROW CORP 550,000.00 475,062 .50]
TR FINANCE BV 200,000.00 212,082.00]
ABASH NATIONAL CORP 125,000.00 127,500.00
EATHERFORD BERMUDA 25,000.00 21,500.00
EATHERFORD BERMUDA 125,000.00 112,187.50
EATHERFORD INTL LLC 75,000.00 65,250.00
EEKLEY HOMES LLC/ FINAN 225,000.00 219,408.75]
EST CORP 950,000.00] 961,875.00]
ESTERN DIGITAL CORP 450,000.00] 494,437 .50
ESTERN DIGITAL CORP 650,000.00] 763,880.00]
ESTERN REFINING/WNRL FI 100,000.00 107,500.00
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ILLIAM LYON HOMES INC 75,000.00) 76,312.50
ILLIAM LYON HOMES INC 100,000.00) 103,750.00)
ILLIAM LYON HOMES INC 225,000.00) 231,750.00)
ILLIAMS COMPANIES INC 672,000.00) 703,080.00)
INDSTREAM CORP 75,000.00) 58,171.87
INDSTREAM CORP 875,000.00) 608,562.50)
INDSTREAM CORP 250,000.00) 172,032.50)
INDSTREAM CORP 250,000.00) 171,250.00)
MG ACQUISITION CORP 325,000.00) 336,781.25
PX ENERGY INC 1,125,000.00 1,171,406.25
R GRACE & CO-CONN 225,000.00) 245,812.50)
YNN LAS VEGAS LLC/CORP 350,000.00) 353,937.50)
XPO LOGISTICS INC 525,000.00) 553,875.00)
XPO LOGISTICS INC 425,000.00 445,718.75
ZAYO GROUP LLC/ZAYO CAP 250,000.00) 265,652.50)
ZAYO GROUP LLC/ZAYO CAP 325,000.00) 351,471.25
ZAYO GROUP LLC/ZAYO CAP 250,000.00) 265,312.50
Z1GGO BOND FINANCE BV 200,000.00 208,500.00)
Z1GGO BOND FINANCE BV 840,000.00 867,300.00)
648 236,251,662.66 244,942,408.61
(27,666,245 ,052)
96.5% 100. 0%
27,666, 245,052
(27,666,245 ,052)
D @) «C =)
2 O
3
28
1
640,992,000 643,748,000 2,756,000]
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