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1,638,156,727 686,637,806
18,277,765 4,539,357
7,595,025,124 5,865,865,073
736,821,663 1,524,702,086
736,821,663 1,524,702,086
20,473,275 29,457,607
20,473,275 29,457,607
607,067,299 520,451,675
5,865,865,073 5,573,170,718
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(3)
( 21 11 11 ( 22 5 11
22 5 10 22 11 10
21 11 11 22 5 1022 5 11 22 11 1o
22 5 10 22 11 10
24,084,51%, 648 18,898,566, 057
5,865,865,/073 5,573,170,|718
0.7564 0.7051
(1 ) 7,564 7,051
21 11 11 22 5 11
22 5 10 22 11 10
( ) ( D
35,280,523 29,999, 498
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21 11 22 5 11
5 22 11 10
22 10 22 11 10

39/91



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
ooooodooodooodnoodd

1 1
2 2
21 11 11 22 5 10
278, 154,]900
278,154,]900
22 5 11 22 11 10
179,730,(434
179,730,434
22 5 10 22 11 10
26,829, 749,972 24,084,51%, 648
81,790, 607 105, 840,|188
2,827,024, 931 5,291,789, 779
(4)
22 11 10 )
7,747,001, 48Q 180, 7(48, B35
7,747,001, 498Q 180, 7(48, B35
1
98 .9 % 100/ 0%
13,180, 148,|335
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13,180, 148,335

(1)

22

10

60,560, §25

11,600, 929

982,000,019

11,827,743

374, 766,|663

48,997, 865

14,275,393, 987

8,364, 565

213,188,|653

5,393, 350

15,992,094, 599

15,992,094,5909

620, 00/0

155,584,|978

80,000, 000

236,204,|978

236, 204,|978

9,260, 689, 182

6,495, 200, 439

15, 755,889,621

15,755,889%,621

15,992,094,599
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(2)
( 22 5 11
22 11 10
1 3
1 1 2
2 1 3
60 61
100
22 11 10
9,260,689, 182
1.7014
(1 ) 17,014
1.
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164, 035,132
5,452, 3|79
103, 98|6
1,263, 5|91
593,856,|833
761, 976,|767
22 11 22 11 10
22 11 10
1
81,150,000 — 81, 770,000620,|000
81,150,000 — 81, 770,000620,|000
81,150,000 — 81,774),000620,000
(1
(2
22 11 10
11,963, 430,970
22 5 11
249,536,|798
2,952, 278,586
9,260, 689, 182
840, 515,|282
673,172,|]410
7,747,001, 490

(3)
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( 22 11 10 )
APACHE CORP 6%( PFD) 14,000 62.07 868, 98/0. 0|0
BARRI CK GOLD CORP 40,9/37 50. 809 2,083, 2/83.|93
COOPER STAN 7. 0%( AFD) 11,24 871/ 4998 . 9 3 148, 10[0.10/0
COOPER- STANDARD HQLDI NG 506 46. 00 345, 27|6. 00
COOPER- STANDARD PHYSI @& 3|17 46.00 1,992, 5|(822./00
CHARTER COMMUNI CATI ON$7CD[0A 35. 99 611, 83/0. 0/0
BAC 7.25% (PFD) 1,500 962.(49 1,443, 7[35.[00
CI TI GROUP INC 7.59% 12/6,57(@ ( PBD)|68 875, 55|6. 0/0
FIFTH THI RD BANK 8.5%(®FD)0 136.[01 408, 03l0. 0lo
FNM 8.25%( PFD) 20,5000 0. 62 12,710.090
FNM 8. 75%( PFD) 16,000 0.5[1 8,160[. 00
US BANCORP 7.189% |(PFD)35 790.[00 276, 50[0. 0/0
WELLS FARGO CO 7. 5%(PFID)200 1, 010{.00 1,212, 0/00.{00
AMG 5.1% 4/15/36(HFD) 17,000 47.25 803, 25/0. 0|0
CI TI GROUP CAP 7.875%( PFD300 26. 72 85,504.00
HARTFORD FINL 7.25%(PBRD) 000 25. 309 507, 80[0. 0|0
JPMORGAN CHASE VAR(PER)O, 000 1. 0|8 324,5293%9
513, 107 12,007, 826/ 13
17 (982,000, 0/19)
6. 2% 100)0%
513, 107 982,000,019
(982,00%,019)

COOPER- STANDARD HOLDI NG

CHARTER 4, 077.00 21,200. 40
COMMUNI CATI ONS- ¢W14( WRT)

COOPER- STANDARD |HOLDI BG1€W100 68, 481.30
COOPER- STANDARD |[WR PHZSBHCALOO 54,947. 10

9,713/.00 144,62|(8.8p
3 (11
0. 1%

= -
[@lyeo)
oN

] 0%

11,827, 748
(11,827, 743)

US TREASURY 1.37975% 4,500, 0/00. 04,582, 6/20. pO0
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4,500, 000. 04,582, 620.p0
1 (374,766, 6p3)
2. 4% 2. 5%

374,766, 66(3

(374,766, 6p3)
CHI CAGO ILL 6.395 (SLP5,00[0.00 198, 18[2.4D
METRO GOVT NASHBI 6. 280%00[0. 00 400, 96{0. 0D
595, 00[0.00 599, 14[2. 40

2 (48,997, 86/5)

0. 3% 0. 3%

48,997, 865

(48,997, 86/5)
ACTUANT CORP 6.875% 795,00[0.00 819, 84[3. 75
AES CORPORATION|8% 500, 00[0.00 558, 12[5. 00
AFFI NI ON GROUP I| 10.228%00{0.00 206, 00[0. 0
AK STEEL CORP 7./625%125,00[0.00 130, 00[0. 0

ALERI'S I NTL INC|10% 650, 00/0.00 3,380.00

ALGOMA ACQ CORP |9.87B%0, 00[0.00 769, 25/0. 00
ALLBRI TTON COMM|8% 250, 00[0.00 263, 12[5. 00
ALLEGHENY LUDLUN 6.95%50, 0/00. 0D, 285, 6/61. P5
ALLERGAN I NC 1.9% 300,00(0.00 344,62[5.D0
ALTA WI ND HLDGS |7% (SDpP, 00[0. 00 319, 00[9.2p
ALTRA HOLDI NGS §.125%00, 00[0. 00 528, 12[5. 00
AMD 7.75% 375,00[0.00 404, 06[2.50
AMER GENL FIN 6./9% 600, 00[0.00 510, 00[0. 0
AMERI STAR CASINQ 9.28®%5,00[0.00 354, 25/0. 00
AMSTED | NDS 8.145% 425, 00[0.00 451, 56/2.5p
ARCH COAL I NC 8./75% 425, 00[0.00 479, 18{7.5
ARCHER DANIELS (.87%%250, 0[/00. 0D, 317, 1/872 50
ARCOR 7.25% 500, 00[0.00 520, 00[0.00
ARDAGH PKG FIN 7.375%00, 00[0.00 214, 50[0. 0
ARDAGH PKG FIN ¢.125%00, 00[0. 00 430, 00[0. 00
ASCI ANO FI NANCE |4.6283%0, 00{0. 00 245, 92[7. 5
AVI'S BUDGET CAR|9.623%0, 00/0.00 385, 87|5.00
AWAS AVIATI ON 7%(SI)325,00[0.00 329, 06/2. 5
AXA SA VAR(PER) 375,00[0.00 363, 75/0.00
BALDOR ELECTRIC|8.625%0, 00[0.00 537, 50[0.0p
BALL CORP 7.375% 575,00[0.00 647,59(3.765
BANK OF AMER CRH 5.75®%0, 00[0. 00 534, 80[0. 5D
BELDEN I NC 9.25% 250, 00(0.00 277,50[0.00
Bl OMARI N PHARM 4.5% 400, 00[0.00 642, 50[0.20
Bl OMET | NC 10% 300,00(0.00 336, 75/0.00
Bl O- RAD LABS 6. 125% 500, 00{0. 00 512, 50[0. 0D
Bl O- RAD LABS 8% 200, 00(0.00 220, 00[0.0p
BORG- WARNER AUTQ 4.62%%, 00{0. 00 120, 46[0. 77
BRAMBLES USA I NG 5.38%0,00[0.00 477, 75[9.6D
BRI GHAM EXPLORE [8. 75%50, 00{0. 00 380, 62[5. 0D
BROCADE COM SYS |[6.6283®0, 00[0. 00 322, 50[0.0p
BROCADE COM SYS |6.878%5, 00[0. 00 403, 12[5.00p
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BROOKSTONE CO 13. 0% 587, 00(0. 00 557,65/0.00D
BUI LDI NG MAT COR 7.5%50, 00/0. 00 154, 12|5. 090
BUNGE NA FIN 5. 9% 175,000.00 187, 17|/0.3F
CAMERON | NTERNAT 6. 342%, 00(0. 00 490, 98(0. 40D
CANTOR FI TZGERALY 7.828%, 00/0. 00 208, 58|12. 2D
CASCADES I NC 7. 15% 200, 00/0. 00 217, 00(0. 0D
CC HOLDINGS GS V¥ 7. 1I5%75, 000.0D,553, 7/50.pD0
CCO HOLDI NGS 8. 125% 500, 00(0. 00 545, 00(0. 00D
CEDC FIN CORP IN 9.128%, 00(0. 00 537, 50(0.00D
CENTENE CORP 7. 25% 650, 00/0. 00 679, 25(0. 0D
CENTRAL EUROPEAN 3% 250, 00/0.00 235, 93|7.590
CENTURYTEL I NC §.15%500, 00(0. 00 523, 02(3.00D
CF I NDUSTRIES I N 6.81I8%, 00(0. 00 114,62(5.00
CHARLES RIVER 2./875%750, 00(0. 00 770, 625.20
CHC HELI COPTER § 9. 23%0, 00/0. 00 268, 12|5.09p
CHEMTURA CORP 7.875%250, 00/0. 00 275,62|5.09p
CHESAPEAKE ENRGY 6.638%, 00(/0. 00 318, 00(0. 00D
CHS/ COM HLTH SYS 8.83B8%, 00(/0. 00 536, 25/0. 0p
Cl MAREX ENERGY ¢O 7. 5RB%0O0O(0O. 00 531, 25(0. 00D
CI'T GROUP I NC 7% 1,650, 0/00. 0D, 658, 2(50. DO
CLEAN HARBORS IN 7.63%%, 00(0. 00 338, 12(0.00D
CLIFFS NATURAL §.9%1, 000, 0/[O0O. 0D, 110, 9(86. DO
COLORADO I NT GAS 6. 803, 00(0. 00 838, 69(5.165b
COMMONWEALTH EDIISON 358%00(0. 00 874, 71(3. 00D
COMPLETE PRODUCT 8% 425, 00/0. 00 451, 56|2. 59p
CONN LI GHT & PWR 5.5%00, 00(0. 00 929, 76(9.60D
CONSOL ENERGY 8./25% 550, 00(0. 00 614,62(5.00
CONTI NENTAL RES |7.3783%0, 00{0. 00 379, 75(0.00D
CONTI NENTAL RES |8. 25%50, 00/0. 00 840, 93|7. 59D
COOPER- STANDARD |8. 5%375, 00/0. 00 404, 06|2. 59D
CORN PRODUCTS 4./625%200, 00(0. 00 208, 74(8. 00D
CORRECTI ONS CORR 7. 79®%5, 00(0. 001,077, 1/81. 25
COSO GEOTHERMAL (7%(SB®8,18{4.91 361, 70/4.5F
CROWN CORK &SEAY 7. 23278%0, 0/00. 0D, 010, 0/00. PO
CSC HOLDI NGS I NGC 8.633%, 00([0. 00 439, 21(8. 75b
DECODE GENETICS |I NC B0OB®%0O0O. 00 7,500/ 0D
DEL MONTE CORP 4.5% 200, 00/0.00 221, 75/0. 09
DEVELOPERS DI VER 7.83bB6%, 00(0. 00 330, 53|7. D
DI GI| TALGLOBE I NG 10. 9®0, 00[0. 001, 026, 0/00. DO
DI RECTV HLDGS/FN 6.3783®%0, 0/00. 0D, 249, 5/00. pO
DI SCOVER BANK 8.[7% 300, 00/0. 00 368, 33(7.3D
DI SCOVERY COMMUN 5.623%, 00/0. 00 487, 92|8. 990
DRESSER- RAND 7. 375%( B1CpP, 00/0. 00 507, 50(0. 09D
DUPONT FABROS TH 8.5%6681 00/0. 00 381, 50/0. 060
DUQUESNE LI GHT §. 4% 425, 00/0. 00 439, 55|1.15b
DYNEGY HOLDI NGS |7. 7T5%00, 00/0. 00 507, 50/0. 06p
DYNEGY HOLDI NGS |8. 373%0, 00/0. 00 600, 00/0. 0P
ECHOSTAR DBS CORP 7. I328B%00/0. 00 803, 43|7.590
EL PASO CORP 6. 9% 450, 00/0. 00 473,06/2.50D
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EL PASO CORP 8. 25% 125,00/0.00 141, 09|0. 6P
EL PASO CORPORATI ON17®25, 0/00. 0D, 128, 3|/184. b7
ELI ZABETH ARDEN |7. 72%000, 0/00. 0D, 017, 5/00. pO
EMC CORP 1. 75% 500, 00/0.00 703, 750.20
EQUI NI X I NC 8. 125% 275, 00/0. 00 293, 56(2.59D
ERP OPERATI NG LR 3.85%0, 00/0. 00 520, 00/0.2D0D
ESSAR STEEL ALGO® 9.335%, 00/0. 00 355, 25/0. 0
ESTERLI NE TECH 1% 250, 00/0.00 268, 12(5.00D
EVERGREEN SOLAR (4% 500, 00/0.00 223, 75(0.20
EXPEDI A I NC 8. 5% 450, 00/0. 00 497, 25/0.00D
FEDERATED RETAI'f 5. 9%50, 00[0. 00 815, 625.00D
FELCOR LODGI NG 10% 225,00/0. 00 255, 65(6.25b
FERRELLGAS 8.629% 300, 00/0.00 333,000.00D
FERRELLGAS LP 6.[5% 250, 00/0.00 250, 00(0.320D
FERRELLGAS LP 6.[75% 750, 00(0. 00 769, 68|7.50D
FI DELI' TY NATI ONA 7.625%, 00/0. 00 163, 87/5.00D
FI DELI' TY NATI ONA 7.813%, 00/0. 00 137, 81|2.590
FI DELI' TY NATL FI| 6. 6%50, 00/0. 00 464, 57|1. 45b
FI'FTH THI RD CAP |VAR 650, 00/0. 00 625, 62|5. 090
FI' RST DATA CORP (9. 875%0, 00[0. 00 447,50/0.00D
FI SHER SCIENTIFQ¢ 3.283%5, 00/0.00 427, 78|1.25b
FMG RES AUG 2004 7% 150, 00/0.00 157, 31|2.590
FMR LLC 5. 35% 500, 00/0. 00 524, 76(2.00D
FORD MOTOR CO 4./25% 500, 00/0.00 975,62|5.D9p
FOREST OIL 7.25% 1,000, 0/00. 0D, 057, 5(00. DO
FOREST OIL 8.5% 375,00/0.00 418, 12(5.00D
FOUNDATI ON PA 7./25%1, 000, 0/00. 0D, 026, 2/50. pO
FOX ACQUI SI TION|13.31I5%, 00/0. 00 165, 75/0. 0p
FREESCALE SEMICQ 10.22Z25%00(0. 00 310, 75/0.00D
FREESCALE SEMICQO 10.38%, 00[0. 00 537, 50/0.00D
FREESCALE SEMICOQ 9.23%0, 00/0. 00 275, 62|5.090
FTI CONSULTING 3. 75%500, 00/0. 00 614, 37|5.D9p
FTI CONSULTI NG §. 75%125,00/0.00 131, 009|3.75bp
FTI CONSULTI NG I[NC 7588%00{0. 00 531, 25/0. 00D
GARAHAM PACK/ GPQG 8. 25®%0, 00(/0. 00 104, 25(0. 00D
GARDNER DENVER 8% 750, 00/0. 00 768, 750.00D
GEO GROUP | NC/ T |7.75%25, 00(0. 00 452,62/5.090p
GEOEYE I NC 9.6283% 500, 00/0.00 568, 750.00D
GEORGI A- PACIFI C|5. 4%100, 00/0. 00 103, 38|6. 79D
GEORGI A- PACIFI C|[8.23%3%100, 0/O0. 0D, 259, 5/00. DO
GI LEAD SCIENCES |0.628B®%0, 00([0. 00 924, 00(0.20
GMAC | NC 8. 3% 500, 00/0. 00 556, 25(0. 00D
GOLD FI ELDS OROG 4. 848%, 00(0. 00 396, 91(6. 0D
GOODMAN FUNDI NG |6. 378®%0, 00/0. 00 298, 92|5. 79D
GOODYEAR TIRE 14G.5% 325, 00/0.00 370, 009|3.75b
GRAHAM PACK/ GPC (8. 25%00, 00/0. 00 212,50/0. 06
GRAY TELE INC 14.5% 250, 00(0. 00 264, 06(2.50D
GRUPO TELEVI SA g% 200, 00/0. 00 227, 54(2. 80D
HANESBRANDS I NC|(6.3783%0, 00[0. 00 252, 50/0. 00D
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HARRAHS OPER 12./75% 400, 00[0. 00 421, 00/0. 00D
HCA I NC 7.875% 300, 00/0.00 333,00(0.00D
HCA I NC 9.125% 1,300, 0[00. 0D, 366, 6(25. DO
HCA I NC 9.875% 150, 00/0.00 168, 75/0. 0p
HEALTH CARE REI'T 6. 125%, 00[0. 00 165, 79/8. 99D
HUB | NTL HOLDI NGS 9%325, 00{0. 00 332, 31|2.50D
HUGHES NTWK/ HNS |9. 5%600, 00/0. 00 626, 25(0. 0p
HUGHES NTWK/ HNS |9. 5%500, 00/0. 00 521, 87(5.090
HUMAN GENOME 2. 35% 375,00/0.00 628, 12(5.20
HUNTSMAN I NT LLG 8.628%, 00([0. 00 784, 00/0. 0D
HYATT HOTELS 5. 15% 400, 00/0. 00 431, 37|7.60D
| MC GLOBAL I NC 49.3% 950, 00/0. 001,067, 5(42. 55
I NEOS GRP HLDG §.5% 750, 00/0. 00 705, 00j|0. D
I NERGY LP/FIN 8.]25% 900, 00/0. 00 947, 25(0. D
I NFORMATI CA CORR 3% 500, 00/0. 001, 033, 1(252 DO
I NGLES MKTS I NC|8.873%0, 00/0. 00 784, 00(0. D
I NMARSAT FI NANCH 7.33%B®%, 00/0. 00 537, 50{0. D
| NTELSAT BERMUDA11l. 25%0sS00/0. 00 602, 25/0. 0D
I NTERLI NE BRANDS 7% 25, 000.00 25,812.50
I NTERPUBLI C GRP |6. 25%50, 00/0. 00 826, 87(5. 0D
I NTL GAME TECH 4.5% 200, 00/0. 00 235, 25{1. 690
I NTL LEASE FIN 4.125%50, 00/0. 00 167, 25/0. 090
I NTL LEASE FIN §.625%50, 00/0. 00 394,625.090
I NTL LEASE FIN §. 75%700, 00/0. 00 805, 00|0. 0D
I TRON I NC 2.5% 750, 00/0. 00 830, 62(5.DP
JARDEN CORP 6.135% 200, 00/0. 00 202, 25(0. 00D
JDS UNI PHASE 1% 750, 00/0. 00 706, 87(5.20D
JPMORGAN CHASE & CO b6%0, 00/0. 00 636, 009(2. 05p
K HOVNANI AN ENTR 10.828B%00{0. 00 315, 00/0. 00D
KB HOME 9. 1% 500, 00/0. 00 540, 00(0. 0D
KERR- MCGEE CORP |6. 95%00, 00/0. 00 452, 41|7. 290
KEY ENERGY SERV |8.373%0, 00/0. 00 270, 62|5.090
KKR GROUP FI NANCG 6.323%, 00/0. 00 282, 49|2. 190
KLA I NSTRUMENTS (6. 9%675, 00[0. 00 772, 35/0.5p
LAZARD GROUP 7. %25% 625, 00(0. 00 689, 12|5.62P
LBI ESCROW 8% 450, 00/0. 00 504, 00/0.09D
LENNAR CORP 12. 35% 500, 00/0. 00 598, 12(5.00D
LI BERTY MUTUAL VAR 850, 00/0. 001,079, 500.D0
LI'FE TECH CORP 4% 150, 00/0.00 168, 20/9. 85p
LI M TED BRANDS 1% 725, 00/0. 00 801, 12(5. 090
LI Ml TED BRANDS 94.6% 200, 00/0. 00 201, 50/0. 060
LI'N TELEVI SION §.375%00, 00/0. 00 325, 50/0. 060
LI NN ENERGY LLC|7.75%00, 00/0. 00 527,50/0. 090
LI VE NATI ON ENT (8. 125%0, 00[0. 00 569, 25/0. 0D
MACYS RETAIL 7.875%( ®M2p, 00/0. 00 619, 50(0. 0P
MACYS RETAIL HLD 6.3%45%, 00/0. 00 448, 87|5. 090
MANI TOWOC CO 9. 5% 600, 00/0. 00 655,50(0.00D
MANTECH | NTL CP |7. 25%50, 00/0. 00 377,12|5.090
MARI NA DI STRI CT (9. 875%0, 00[0. 00 496, 25/0. 0D

49/91



EDINETOOOO
O000O000o0OO0Ooo(eoTees)

ooooodooodooodnoodd

MARKWEST ENERGY (6. 75®%00, 00[0. 00 627, 00/0. 0D
MASCO CORP 7.129% 250, 00/0. 00 258, 74(8. 75b
MATTEL I NC 4. 35% 75,000.00 75,687.37
MCDONALD"'S CORP (5% 850, 00/0. 00 975, 98(7. 85b
MCE FI NANCE LTD |(10. 283%0, 00[0. 00 343, 50/0.00D
MEAD JOHNSON NUT 4. 9%00, 00[0. 00 546, 03|6.50D
MEDI ACOM LLC 9. 125% 925, 00/0. 00 996, 68|7. 590
MEDTRONI C I NC 1./625%350, 00/0. 00 354, 81|12.590
METLI FE I NC 4. 785% 100, 000.00 106, 32|9. 890
METLI FE | NC 5% 500, 00/0. 00 557, 88(9.59D
METROPCS WI RELES 6.628%, 00([0. 00 696, 50/0. 0D
METROPCS WI RELES 7.83%B%, 00/0. 00 542, 50/0. 0p
METROPCS WI RELES 9. 23®%3, 00/0. 00 277, 46/5. 090
MGM MI RAGE 6. 75% 375,00/0.00 369,37(5.00D
MGM MI RAGE 9% 150, 00/0.00 166, 87|5.09p
MI DWEST GMNG BOR 11.828B%00/0. 00 209, 00/0. 0p
MI RANT AMERI CAS |9. 125%0, 00/0. 00 502, 50/0. 0p
MOHEGAN GAMI NG 11. 5%500, 00/0. 00 472,50/0. 069
MOL SON COORS 2. 5% 800, 00/0.00 922, 00(0.20
MORGAN STANLEY 4% 1,500, 0/00. 0D, 668, 3[61. p
MU FI NANCE PLC §.375®%00, 00[0. 00 602, 25/0. 0D
MUELLER WATER 7./375%825, 00/0. 00 789, 93|7.590
MYLAN I NC 7.625% 150, 000.00 167, 43|7.590
MYLAN | NC 7.875% 150, 000.00 169, 50/0. 060
NALCO CO 8. 25% 450, 00/0. 00 505, 12|5.00D
NATL CITY CORP 4% 750, 00/0. 00 758, 43(7.50D
NATL FUEL GAS 6.5% 1,440, 000.0D,620, 7|/70. ¢
NAVI STAR I NTL 8./]25% 400, 00/0. 00 443, 00/0. 09
NEWFI ELD EXPLOR |7.128%0, 00(0. 00 431, 00/0. 00D
NEWMONT MI NI NG 4. 25%, 000, 0[00. 0D, 427, 5002 D
NEWMONT MI NI NG 3% 185, 000. 00 256, 91|18.Z5b
NEWPAGE CORP 11./375%300, 00/0. 00 282, 75/0. 060
NI ELSEN FI NANCE |12. 5%68U00(0. 00 563, 06(2. 59D
NI'l CAPI TAL CORRKR 10%500, 00[0. 00 571, 25/0.00D
NI'l CAPI TAL CORAR 8. 8%45%, 00[0. 00 504, 00/0. 00D
NORTHWEST PIPELN 6. 03%%5, 00/0. 00 202, 79|8. 490
NOVARTI S SEC I NVY 5.1286%, 00/0. 00 114, 89|7. 290
NUANCE COMMUNI C |2. 75®%75, 00/0. 00 761, 06/2.590
NUVASI VE I NC 2. 25% 500, 00/0. 00 481, 87(5.2D9PD
NUVEEN | NVESTM J0. 5%675, 00[/0. 00 717, 18{7.50D
NXP BV/ NXP FUNDI 9.5%00, 00/0. 00 321, 75(0. 09D
NXP BV/ NXP FUNDI 9. 782®%0, 00(0. 00 225, 25(0. 09D
OMEGA HEALTHCAREB 7. 5%25, 00(0. 00 245, 81(2. 50D
OSHKOSH CORP 8. % 225, 00/0. 00 249, 75(0. 09D
OWENS CORNI NG 9% 250, 00/0. 00 299, 10(5. 75p
OWENS- BROCKWAY 3% 450, 00/0. 00 455, 06|2.359D
PAN AMERI CAN 7.875% 350, 00/0.00 378, 00/0. 060
PANHANDLE EASTRN 8.188%, 00/0. 00 725, 16/3. 690
PATRI OT COAL 8. 25% 275, 00/0. 00 282, 56(2.59D

50/91



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
ooooodooodooodnoodd

PEABODY ENERGY §.875®%00, 00[0. 00 615, 00/0. 0D
PEABODY ENERGY 7.375%00, 00/0. 00 342, 75/0. 090
PENI NSULA GAMI NG 8.31I5%, 00/0. 00 160, 12|5. 090
PENN VI RGI NIA 8./]25% 400, 00/0. 00 424, 00/0. 060
PETROBRAS I NTL §.875%00, 00[0. 00 561, 97/6. 50D
PHH CORP 9. 25% 150, 00/0.00 159, 00/0. 09p
PHI BRO ANI MAL 9./25% 150, 00/0.00 156, 37|/5. 090
POTASH CORP 4.8715% 300, 00/0.00 327,59(8.50D
PROLOGI S 3. 25% 375,00/0.00 415, 31(2.50D
PROLOGI' S 6.875% 1,000, 0/00.0D, 123, 2(15.pDO0
PROQUEST LLC/PRO 9% 175, 00/0.00 184,62|5.090
PROV FUND ASSOC |10.28%0, 00/0. 00 475, 31|2.590
PSEG POWER LLC §.32%,475,0/00.0D,654, 2/199. b2
QEP RESOURCES 6./875%300, 00(0. 00 328, 50(0.00D
QUESTAR MARKET §§.8% 250, 00/0. 00 258, 22|3. 75b
QUI CKSI LVER RES |8. 25%00, 00/0. 00 527, 50/0. 0p
QVC I NC 7.125% 250, 00/0.00 269, 37(5.00D
QVC I NC 7.375% 400, 00/0. 00 438, 00/0.09D
QWEST COMMS | NTUJ 8% 300, 00(0. 00 329, 25(0.00D
RANGE RESOUCES 8% 500, 00/0. 00 562, 50(0. 00D
RANGE RESOURCES |7. 25%50, 00/0. 00 378, 00/0. 06§
RAS LAFFAN LNG 3 5.5%50, 00/0.00 611, 91|5. 79
RAYMOND JAMES 8.[6% 600, 00/0. 00 723, 83(2.8D
RBS GLOBAL/REXNO® 8. 5%50, 00/0. 00 907, 37(5.09D
REGI ONS FI NL 7. 715% 175,00/0.00 187, 22|9.8Y}
REYNOLDS ESCROW|7. 75%50, 00/0. 00 162, 00/0. 0
REYNOLDS GROUP §.5% 350, 00/0.00 367,50/0. 060
REYNOLDS GROUP 9% 175,000.00 187, 25|0. 0p
RI VER ROCK ENT 9. 75%, 250, 0/[00. 0D, 050, 0/00. DO
ROPER | NDUST 1.4813%(8Dp, 0/00. 0D, 673, 7/502 pO
ROPER | NDUSTRIES 6. 28%5, 00/0. 00 376, 56|4. 1F
ROYAL BK SCOTLND 6. 4%25, 00/0. 00 246, 88/5. 3D
SALESFORCE. COM Q. 75%100, 00(0. 00 148,625.20
SALI X PHARMACEUT 2. 7%%5, 00/0. 00 145, 15|6.25
SBA COMMUNI CATI @ 4% 800, 00(0. 001, 135, 0j002 pO
SBA TELECOM I NC|8.25®%50, 00[0. 00 855, 00(0. 0D
SEACOR HOLDI NGS |7. 375®%0, 00[0. 00 635, 58(0. 00D
SEAGATE HDD CAYN 6. 832%, 00(0. 00 329, 87(5.00
SEALED AIR CORP |7.878®%0, 00/0. 00 329, 67|5. 49D
SEMI NOLE TRI B FY 7. 7%%5, 00/0. 00 185, 06|2. 59p
SILI CON VALL BK |6. 05%00, 00(0. 00 423, 44(3.60D
SNOQUALMIE 9.1283% 400, 00/0. 00 367, 00/0.00D
SPEEDWAY MOTORSHR 8. 78B%5, 00(0. 00 959, 21(8. 75b
SPRI NT CAP CORP |[6. 9%, 250, 0/0O0. OD, 275, 0/00. DO
SPRI NT NEXTEL 8./375%725, 00(0. 00 799, 31(2.59D
SPX CORP 6.875% 550, 00/0.00 602, 25(0.00D
STANADYNE CORP 10% 400, 00/0. 00 404,50/0.09D
STARWOOD HOTELS |6. 75%00, 00(0. 00 558, 75(0. 00D
STATI ON CASI NOS (6. 5%, 500, 0[00. 00 750.]00
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WASH MUT BANK NVY 6. 878%0, 000. 00 6, 300f. O

WENDY' S/ ARBY'S R 10%600, 00/0. 00 669, 00

WEYERHAEUSER CO |7.3786%5, 00/0. 00 705, 33

WHI RLPOOL CORP §. 6% 625, 00/0. 00 741, 27

WHI TI NG PETRO 6./5% 100, 00(0.00 108,00

WIrLLlI AMS COS I NG 7.835%, 00/0. 00 683, 63

wrLLl AMS PARTNER 5. 23%0, 00/0. 00 329, 34

STEEL DYNAMICS 74.625%00, 00/0. 00 318, 75/0. 0p
SUBURBAN PROPANE 7.328%, 00(0. 00 216, 00(0. 0D
SUNGARD DATA SY§ 10. 23%, 00([0. 00 606, 62(5. 00D
SUNGARD DATA SY§ 7.335%, 00(0. 00 364, 87(5.00D
SUNGARD DATA SY§ 7.6223%, 00/0. 00 131, 40|6. 25p
SVB FI NANCI AL GR 5.31I2%, 00/0.00 127, 77|2. 25b
SYMANTEC CORP 0./75% 500, 00(0. 00 531, 87(5.20
TECK RESOURCES 10. 75%00, 00/0. 00 644, 70(7.00D
TECK RESOURCES 9. 75%130, 00/0. 00 161, 44(7.5%¢
TELECOM I T CAP 71.175%50, 00/0. 00 905, 64|4. 59D
TELEMAR N L 5.5% 194, 00/0.00 198, 85|0. 0p
TELEMOVIL FI NANG 8% 300, 00/0. 00 312, 750.00D
TENET HEALTHCARE 8. 835%, 00(0. 00 395, 50(0. 00D
TESORO CORP 9. 79% 500, 00/0. 00 560, 00(0.00D
TEXAS COMP ELEC10.25%6MCO0O0|0O. 00 476, 25(0. 0D
TEXTRON | NC 4. 5% 500, 00/0. 00 920, 00[0.DD
TOYS R US PROP ¢ 10. 3%3%, 00(0. 00 432, 18(7.50D
TOYS R US PROP ¢ 8. 5%00, 00/0. 00 438, 00(0.00D
TRAVELPORT LLC 9% 500, 00/0.00 516, 25(0. 00D
TRI UMPH GROUP 8% 300, 00/0. 00 313,50(0.0PD
TRW AUTOMOTI VE §.875%75, 00/0. 00 423, 75/0. 0p
TRW AUTOMOTI VE IINC 77RB%00/0. 00 763, 00(0. 00D
TURNI NG STONE 9./125%300, 00/0. 00 308, 25(0. 00D
UAL 2007 TRUST §.636%0%] 21(1. 33 224, 81(3. 69
UAL CORP 4. 5% 450, 00/0. 00 479, 25/0.20D
UNI TED AI RLINES |12% 275, 00/0. 00 315, 56/2.590
UNI TED Al RLI NES |9.875%0, 00/0. 00 557,50/0. 09
UNI TED SURGI CAL |8.875%0, 00/0. 00 532,50/0. 090
UNI'V CI'TY DEVEL (10.825%, 00[0. 00 278, 12|5.00D
usli HOLDI NGS CORP FRR50, 00[0. 00 665, 62/5.00D
VALMONT | NDS 6.4425% 500, 00/0. 00 519, 14(6. 00D
VANGENT | NC 9.645% 450, 00/0. 00 412,87/5.09D
VANGUARD HEALTH |[8% 700, 00/0. 00 738,50(0.00D
VERTEX PHARM 3. 35% 500, 00/0. 00 507, 50(0.DD
VI ASAT I NC 8. 8793% 325, 00/0. 00 355, 46(8. 75bp
VI RGI N MEDIA FIN 8.3%38%, 00[0. 00 562, 50(0.00D
VI RGI N MEDIA FIN 9. 5%00, 00/0. 00 572,50(0.00
VI TERRA I NC 5. 99% 500, 00/0. 00 496, 89(3.00D
VI TRO SAB DE CV |9.126%0, 00/0. 00 351, 00/0. 0P
WACHOVI A CAP 111l VARG4PEROOO. OO0 375, 700.00D
WARNER CHI LCOTT |7. 75%00, 00(0. 00 213, 00(0. 0D
0 0
0 0
0 0
0 3
0 0
0 8
0 7
0 6

wlan|(~|O|M|O]|O
OO O o X O O

wWiLLI AMS PARTNER 7. 28®%0, 00/0. 00 961, 95
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WILLlsS NORTH AMB 7% 350, 00/0. 00 381, 46(3. 25b
WI ND ACQUI SI' TION 11.%%%, 00[0. 00 664, 12(5. 00D
WI NDSTREAM CORP |7% 1,000, 0/00. 0D, 030, O[C0. DO
WMG ACQUI SITION|9. 5%, 000, 0/0O0. OD, 082, 5(00. DO
LAS VEGAS 1.875%00, 00/0. 00 780, 50(0. 090
ZFS FI NANCE USA |VAR 126, 00/0.00 125,68(5.00
Zl ONS BANCORP 7./75% 850, 00/0. 00 901, 92(8. 29D
165, 415,|3961 24,558,498 26
338 (14,275, 393,(987)
90.|6% 97 .11 %
14,275, 393, p87
(14,275, 83893,(987)
14,699, 1158, b15
(14,699, 158,(515)
14,710, 9|86, P58
(14,710, 986,(258)
COOPER- STANDARD HOLDI NG-
17 6. 2% — — 100. 0%
3 — 1 — 0. 0%
— — (] (]
2 — — 0. () 0. 3%
3 3|8 — — 90. 6% 97. 0%

53/91



22

11

30

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

13,231, 880, 189

105,081,022

13,126, 7199, 167

18,347, 475, 854

0. 71|55

15,707, 7|49, 304

38,552, 665

15,669, 1196, 639

9,067, 36¢67, 856
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20 4,560
200
1,052,070
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C )

15 284,848, 953, 943
19] 1,696,523[(031, 0091
12 18,972,122, 913
53 121,297,743, 168
271 2,121,641)851, 115
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( 59
) (
19 52 )
46 20 21 31
47 21 22 31
52 38
38 57
193 46 20
21 31 47 21 22 31
193 48 22
22 30
(1)
( 21 31 ) ( 22 31 )
330 -
12,944,930 -
- 14,962,298
699, 650 25,030
95,060 101,789
107,717 56,345
1,541,471 1,736,677
463,544 519, 373
170,033 179,238
168,518 187,561
1,002 1,156
16,190, 255 17,767,158
262, 456 233,974
168,704 148,659
17,252 11, 463
448,414 394,097
12,747 12,747
9,688 3,223
404 332
22,840 16,303
7,337,632 5,758,174
577,850 577,286
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19,500
190, 588
95, 443

8,189,593

6,640, 992

8,660, 848

7,051, 393

24,851,103

24,818,551

310, 663 44,204
8,154 4,832
1,211 1,321
59,604 50, 792
653,229 721,668
18, 206 15,880
732,252 789,661
975, 985 1,049, 138
416 24,004
- 38,231
357,300 353,700
- 3,124

2,384,772

2,306,897

22,465 17,633
7,965 3,465
86, 774 110,811

] 19,417
5,355 7,175
122,560 158, 502

2,507,332

2,465, 399

2,045,600

2,266, 400
2,450,074

2,045,600

2,266, 400
2,450,074

4,716, 474

4,716, 474

128,584
104,600
100,000

9,800, 000
5,550, 806

128, 584
104,600
100,000

9,800,000
5,546,588

15,683,990

15,679,773

22,446, 065

22,441, 848

102, 294

88, 695

102, 294

88, 695

22,343,771

22,353,152

24,851,103

24,818,551
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21 31 )

22 31 )

16,239,947
2,382,150

14,222,190
2,125, 489

18,622,097

16,347,680

7,324,723

6,371,967

403,189 309,057
333 2,709
752,457 744,358
3,325,622 3,116, 185
11,105 7,190
4,089,185 3,867,734
175,717 161, 203
66, 046 59,337
258,312 239,050
18,680 15,895
2,786 2,757
87,262 66, 123
433,087 383,164
12,426, 237 11,095, 835
138,599 140, 028
2,232,878 2,197,825
363,519 310, 145
2,734,996 2,647,998
1,351 175
111, 430 77,055
53,660 50,080
512,167 503,050
119,728 144,536
361,478 358,974
- 153
357,300 353,700
21,351 30,697
126,603 94,529
422,564 335,956
4,822,632 4,596,907
1,373,227 654,937
16,524 1,744
49, 988 482
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20,577 29,132

- 41,491

- 6,237
17,667 8,350
8,325 19,778
113,083 107,217
48,628 -

6,915 46,089
9,357 -

- 10,277
12,493 13,602
77,395 69,969

1,408,915 692, 186
3,436 :
3,436 .

201,974 -

14,726 ]

3,353 -
529 29,794

: 17,043

220,583 46,837

1,191,768 645, 348

466,036 250, 604
6,892 32,840

459, 144 283, 445

732,624 361,902

(3)
( 20 ( 21
21 31 ) 22 31 )

2,045,600 2,045,600
2,045,600 2,045,600
2,266,400 2,266,400
2,266,400 2,266,400
2,450,074 2,450,074
2,450,074 2,450,074
4,716, 474 4,716,474

4,716,474 4,716, 474
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128, 584
128,584
104,600
104,600
100, 000
100,000

9,800,000
9,800,000

5,677,723

128,584
128,584
104,600
104,600
100, 000
100,000

9,800,000
9,800,000

5,550,806

859,541 366,120
732,624 361, 902
126, 917 4,217

5,550,806

5,546,588

15,810, 907

15,683,990

859,541 366,120
732,624 361, 902
126, 917 4,217

15,683,990

15,679, 773

22,572,982

22,446, 065

859,541 366,120
732,624 361, 902
126, 917 4,217

22,446,065

22,441, 848

5,698 102, 294
96, 595 13,598
96, 595 13,598
102, 294 88,695
5,698 102, 294
96, 595 13,598
96, 595 13,598
102, 294 88, 695
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859,541 366, 120
732,624 361, 902
96,595 13,598
223,512 9,380
343,771 22,353,152
20 21
21 31 22 31 )
(1) (1)
10 4 1
(2) (2)
(3) (3)
(1) (1)
(2) (2)
(3) (3)
(4) (4)
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( 20 21
21 31 ) 22 31 )
13
16 20 4 1
17,252
8,154 22,465
, 390 66
14,709
( 20 21
21 31 ) 22 31 )
10
10
1,293
( 20 21
21 31 ) 22 31 )
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2,374
19,417
21 31 ) ( 22 31 )
69, 730 100, 662
287,344 309,801
44,652 28, 441
54,108 40,224
441 513
)
20 21 31
1,052,070 - 1,052,0F0
20 17 45
859,541,190
817
20 31
20 18
21 16 46
366, 120, 360
348
21 31
21 17
21 22 31
1,052,070 1,052,0F0
21 16 46
366, 120, 360
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348
21 31
21 17
22 15 47
179,903,970
171
22 31
22 16
20 ( 21
21 31 ) 22 31 )
21 22 31 )
)
10 20 10

19 20 10
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14,962|1298 14,962)] 298 -
5,330,|306 5,330,|306 -
1,736,|677 1,736,|677 -
519, 3173 519, 3173 -
577, 286 576, 349 936
23,125,941 23,125,004 36
721, 6/68 721, 6/68 -
721, 6/68 721, 6/68 -
9, 307 9, 307 -
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519, 373 - - - - -
252 576, 944 50 - - -
17,243, 1586, 944115, T06 - - 892, 840
31 )
( ) ( ) ( )
14, 3|45 17, 5|37 3,192
25, 0/46 25, 1112 6 6
2,714)944 2,770) 741 55, 7196
2,754 )| 335 2,813(391 59, 0|55
63, 6|70 36, 9|35 26, 7135
699, 654 699, 650 4
4,198)602 3,993,813 204 ,]789
4,961)927 4,730,398 231,529
7,716 263 7,543)789 172,|1473
20 21 31

21,022
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( ) ( ) 10 ( ) 10 ( )
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31 )
19, 760 14, 345 5,414
25,030 25,008 21
1,606,161 1,582,711 23,4409
1,650,(951 1,622,065 28,846
43,610 63,670 20, 0p0
3,635,[744 3,794,116 158, 472
3,679,354 3,857,786 178, 432
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21 22 31
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22 31

70, 525 - 7,175
224,243 - 16, 482
294, 768 - 9,307
20 21 31 )
536, 082
536, 729
646
119,728
119,728
16, 753
21 22 31 )
577,943
656, 904

78,961
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( ) 144,536
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19, 731

) ( 22 31 )
11, 432 13,915
125,208 111,021
145,385 143,920
5,968 3,240
31,121 31,121
70,179 6,912
69,737 7,900
459,033 60, 850
44,620 81, 394
414,413 460,278

58, 322

2,152 401, 956

263

2,415 32,129

411,997 32,1209

369, 827
40. 699 40.69%
2.65% 2.12%
0.42% 0.59%
0.26% 0.05%
0.35% 0.59%
0.02% 0.02%
38.530 43.92%
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20 21 31 )
11
13
( ) ( )
650, Q00 2,882 983 246,189
80, 288 1,342) 543 118,pb80
0.0
247,331 11,271,538 1,255 215
21 22 31 )
( ) ( )
700,000 2,714|, 947 312,835
80, 288
0. o 895,754 95, 415
247,260 9,985| 821 1,507, 100
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( )
( 20 ( 21
21 31 ) 22 31 )
21,237.91 21,246.82
696. 36 343.909
732,624 361, 902
732,624 361, 902
1,052,070 1,052,070
( )
( 20 ( 21
21 31 ) 22 31 )
(4)
48
( 22 30 )

15,914, 351
1,765,940

902,909
167,127
359, 436

1,087

19,108, 678

221,049
135,622
9,761
1 366, 433
14,651

4,528,151

561,817
218, 638
127,676

5,436, 284
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5,817,369

24,926,047

4,
780,
997,973
152,232
71,079
322,000
93,536

009
106

, 420, 937

15,6009
1,755
123,092

22,400

2,

165,

2,

586,

045,

266,
450,

716,

128,

104,
100,

9,
5,

800,
580,

15

714

22,476,

590
448

385

600

400
074
474

584

600
000

000
893
, 077
152

136, 490

136, 490

22,339,662

24,926,047

48
( 22

22 30 )
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7,576,695
1,056,599

8,633,294

8,253,693

379,601

1,566
39
8,021
1,127
479
12,662
9,240

33,136

2,549
27,717

30, 267

382,470

382

13,083

13,466

369, 004

137,945
16, 850

154, 795

214,208

48

22

30

77/91

2,045,600
2,045,600

2,266, 400

2,266,400

2,450,074
2,450,074

, 716, 474

4,716, 474



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

128,584
128,584
104,600
104,600
100,000
100, 000

9,800,000
9,800,000

5,546,588

179,
214,

903
208

34,

304

5,580,

15,679,

179,

903

893

773

214,208
34,304
15,714,077

22,441,848

179,903

214,208

34,304
22,476, 152

88,695
47,794
47,794

136,490
88,695
47,794
47,794

136,490

22,353,152
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179, 9
214, 2

47,

03
08

794

13,490

22,

339,

48

22
22 30

1)

2)

1)

2)

3)

1)

2)

3)

4)

5)

10

662
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( 22
22 30 )
18 20 31
21 20 31
2,384 15, 468
48
( 22 30 )
460, 753
48
22
22 30 )
36,535
1,651
48 22 22 30
1,052,070 - - 1,052,070
22 15 179, 90|3 171 22 31 22 16

48

22 30
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22
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22

30
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4,075,|252 4,075,|252 -
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902, 909 902, 909 -

561, 817 561, 3[75 442

23,220,271 23,219|829 442
730, 553 730, 553 -

730, 5/53 730, 553 -

335 335 -
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48 22 30
14, 898 14, 345 55 2
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35, 6|00 63, 6(70 28, 00
2,475,562 2,696,626 221,063
2,511,162 2,760,296 249, 134
4,075,252 4,305,384 230, 131
48 22 30
30
62, 9|30 2,590
179, 400 2,925
242,330 335%
48
22
22 30
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90
10
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17 21
27
20 20 21
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( 22
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21,234.00
203.60
1
214,208
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1,052,070

30
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(1) (
(2)
)
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(4) (5)
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(1)
23
(2)
( )
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2 47,937
7, 42|5
7, 49|5
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57,941
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( ) 398
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