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5 1 1,038,4088.7
90 13,662 1.3
20 4,560 24 )
(24 )
5 1 1,038,4088.7
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ETF REI'T
24 12 7 . 3 10
25 1
TR 7 0. 14|7 3 10.147
26 1
4o 13 15 0.31|5 5 20.315
50 1 1 . 5 20
25 1 1 49 12 31 2.1
24 12 7 . 7
25 1
TR 7 0. 14|7 7. 14|7
26 1
2o 132 15 0.31|5 15.315
50 1 15 . 15
25 1 1 49 12 31 2.1
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(1) 24 5 31
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( ) 7,853,528, 32%:9. 93
_ 5,349/894 0.06
—_ 7,858,878, 2100.|00
« ) «C )
484,326,515 4. 9|1
6,889 845 0. 0|6
467,67 , 307 4. 7|5
6,560,266, 86B®B6. ¢3
235,211,689 2. 3|8
100, 974, 256 1. 02
91,922,070 0. 93
91,842, 276 0. 9|3
80,562, 325 0. 8|1
72,865, 257 0. 7|4
65, 083, 824 0. 6|6
59, 278|, 785 0. 60
43, 080[ 455 0. 4|3
29, 835[, 958 0. 3|0
24,859, 800 0. 2|5
24, 386, 280 0. 2(4
23,084, 100 0. 2(3
6,433|716 0. 0|6
858, 72 , 128 8. 7(2
—_ 517,166, 253 5. 2|5
—_ 9,844, 460, 69©900.|00
(2) ( 24 5 31 )
C ) () () () () ()
1 4,359,9221.4354383032,285.,8.?]73853,52@9.3915
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2014

US TREASURY |N/ B|— 2.62560030 5, 650],100050.|%,796 4, 15504 [5Hh89 25, BT 2807|4,. {®B7
2018

NATL FUEL GAS — 6.50040015 1, 440{,101030/15,063 4, 417144 8BIB66 45, 41179 ,485]|6al,. 3414
2026

CROWN CORK &SEA|— 7.37599 1, 500{,100060[/5,0597, 51005 AN0582, 3DD4 ,0809|Q,. R®BO
15
2028

| MC GLOBAL I[NC — 7.30010015 950,]01001 |18,1157, 2506 BH48201, 69U, BB40394¢&
2020

PROLOGI S —_ 6.87530015 1, 000f,101040/13,71 43, 710189 AM5190, 28, @G 60 34913

BAC (PFQ) — — 1, 2(59014 |13,9142, 9B41 HIO011 76, 382, BAIP)O 594
2020

CLI FFS NATURAL — 5.90030015 1, 00 0Of, 100090,|18,309 8, 17160 9610 9, BY., 60407868
20109

FOREST OI]|L — 7.25060015 1, 000f,100000[/225002, 302.6®25, 00 030@O10ODO
2018

RBS GLOBAL&REXNODO— 8.500g0 850,]01006 | 7507, 3THQODP5YV13, 75072001301 F9
2015

QSUNPOWER |CORP — 4.50030015 1,000, 00202, 5 @000 201, 2%50.1002606%D
2019

ISPRI NT CAP dORP|— 6.900g0 1,000, 8605865, 00@BB70B@75, 00B®OQM5%500DO
2017

4E L PASO dORH —_ 7.00060015 750,]010101 | 183 3, 553101 1009839, 44662249015

JAMG 4/ 15/|36(|PFD — — 17, 0406 .|75994, 75@900B33,85®B50B07T0 44
2018

4822( PETRQLEQ E — 8.50080 850,/01003 | 28077, 200706828, 759®B50%040960

COOPER- STTANOARD L

d _ _ d

JHOLDI NG 23, 007 .|14861, 12600828, 00BSOB43507606
2014

gZ1 ONS BANCORP — 7.75090023 750,]01007 | 7807, 971508006815, 0254783210565
2018

AKLA | NSTRUMBNTS |— 6.90080 675,]010107 | 0590, 1412 ®BP3&8B12, 2 5483050362
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2020
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1921};'ANCE DATA — 6.37520 775,|01001 [ 5B87, 2810 @pBONV75, 00®.10A63008®2D
2015

2JALGOMA AdQ dORP|— 9'87560015 850,|/086 .[5035,2%50®.100274,565.150280 442
2019
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2019

23WEYERHAEUSER CO|— 7.37510001 625,(010103 | 5709, 8¢N1LB[6R47, 65B97H0403883
2019

23RAYMOND JAMHS — 8.60080015 600,|010106 | 7400, 4 8122 P23 9, 36B88B5003%9
2019

24WI NDSTREAM dORP|— 7.00030015 750,|010004 {0080, 00®80BGF 38, 75®80B0201%9
2015

29NUVEEN | VESTM — 110. 5 01010 725,|01004 [ 5057, 62501005035, 87580 75%502%8

15

2017

2SPRI NT NHXTHL — 9.12580 725,000 . (0017, 7%0@900523,1838b75@7309%7
2014

2 1WHI RLPOOLl CQAQRP — 8.600QO 625,(010102 | 2301, 43161 2pHp0M00, 026502450598
2018

248VANGUARD |HEALTH|— 8.00090 700,|01005 (7540, 250902594, 75®40B2906%D
4

uUsi HOLDIINGS |

g R q [

2"CORP EFRN 4.341?? 750,|/00Q@ .(6594,68DPD15B6@86, 25 ®.400A5808%D

15

2013

3(0dGI LEAD SdlI ENCES|— 0.62580 500,|01002 [ 0060, 00WV3IDP36/76, 87TH30A1809%45
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0. 68
0.0Q06
4. 175
76.PpR8
8. 172
94 .4
(3)
24 31
2 14 11 11 12, 1|49 12, 2|02 0.92|10 0.92|50
3 15 5 12 18, 7|11 18, 7|89 0.96|29 0. 96|69
4 15 11 10 28, 5|97 28, 7|21 0.92|37 0.92|77
5 16 5 10 42, 598 42, 756 0.94|27 0. 94|62
6 16 11 10 46, 1(6 2 46, 3(38 0.91|98 0.92|33
7 17 5 10 47, 847 48, 0[38 0.87|82 0.88|17
8 17 11 10 48, 1(37 48, 3[34 0.97|69 0.98|09
9 18 5 10 41, 6[52 41, 8(28 0. 94|62 0. 95|02
10 18 11 10 40, 331 40, 491 1.00(83 1.01|23
11 19 5 10 38, 0|34 38, 177 1. 06|78 1.07|18
12 19 11 12 31, 5|05 31, 6|36 0. 96|64 0.97|04
13 20 5 12 26, 8|46 26, 9|68 0. 87|86 0. 88|26
14 20 11 10 18, 5|97 18, 7|10 0. 65|70 0.66|10
15 21 5 11 19, 3|95 19, 5|05 0.70|10 0. 70|50
16 21 11 10 19, 2|34 19, 3|42 0. 71|69 0. 72|09
17 22 5 10 18, 2|18 18, 3|14 0. 75|64 0. 76|04
18 22 11 10 13, 3|25 13, 4|00 0. 70|51 0. 70|91
19 23 5 10 11, 3|11 11, 3|75 0. 69|75 0. 70|15
20 23 11 10 8,925 8,9 0. 63|95 0. 64|35
21 24 5 10 , 111 , 160 0. 66|83 0.67|23
23 5 11, 2|16 — 0.70[30 —
23 6 10, 6|42 — 0.68|91 —
23 7 10, 0|78 — 0. 66|74 —
23 8 9,285 — 0. 63|15 —
23 9 8,866 — 0. 61|78 —
23 10 9,108 — 0. 64|77 —
23 11 8,636 — 0.6300 —
23 12 8,584 — 0. 63|54 —
24 1 8,480 — 0. 64|02 —
24 2 8,853 — 0.68|51 —
24 3 8,663 — 0. 69|28 —
24 4 8,323 — 0. 68|24 —
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24 31 7,858 0.65[28 _
2 0.0240
3 0.0235
4 0.0240
5 0.0225
6 0.0210
7 0.0210
8 0.0215
9 0.0240
10 0.0240
11 0.0240
12 0.0240
13 0.0240
14 0.0240
15 0.0240
16 0.0240
17 0.0240
18 0.0240
19 0.0240
20 0.0240
21 0.0240
2 7.72
3 7.10
4 1.58
5 4. 49
6 0.20
7 2.24
8 13.609
9 0.609
10 9.10
11 8. 28
12 7.25
13 6.60
14 22. 49
15 10. 35
16 5.609
17 8.86
18 3.61
19 2.33
20 4.87
21 8.26
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(4)

2 8,331,230, 000 244,730,000 13,192,080, 000
3 6,869,080, 000 629,290,000 19,431,8pR0, 000
4 12,215,190, 000 686,020,000 30,960, 9P0, 000
5 15,289, 170, 0001, 060, 130, 000 45,190, 08B0, 000
6 7,839,990, 000 2,841,940, 00050,188, 080,000
7 5,955,140, 000 1,662,280, 00054,480, 940,000
8 1,365,440, 000 6,572,190, 000 49,274,1P0, 000
9 538,448,474 5,790,396, 656 44,022,281, 818
10 731,12¢, 778 4, 753,874,057 39,999,5B4,539
11 193,280,000 4,573,883,392 35,618, 9B1, 147
12 95, 470[, 000 3,113,290, 00032,601, 101, 147
13 251,629,711 2,296,699, 438 30,556,081, 420
14 70,202, 673 2,321,899,351 28,304,424, 742
15 119,628, 808 756,034,109 27,668,019, 441
16 139,960, 259 978,229,728 26,829, 749,972
17 81, 790, 607 2,827,024,931 24,084,515, 648
18 105,840, 188 5,291,789, 779 18,898,566, 057
19 3,177,953 2,684,341, 716 16, 217, 4p2, 294
20 1,735,573 2,262,432,339 13,956, 705,528
21 1,137,506 1,819, 795,593 12,138,047, 441
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38
59 2 12
133
193 1
(
23 11 10 24 5 10
160, 289|, 573 131, 134
8,853,40/0,370 8,059, 58
351 287
9,013,690, 294 8,190, 72
9,013,690, 294 8,190, 72
55,826,822 48,552,
19,250,756 18,578,
766, 942 717, 4
11,887,575 11,120,
38,337 35, 86
87,770,432 79,004,
87,770,432 79,004,
13,956,705,528 12,138, 04
5,030, 785,666 4,026, 32
8,925,919, 862 8,111, 71
8,925,919, 862 8,111, 71
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3

9,013,690, 294 8,190, 72
(
23 5 11 23 11 11
23 11 10 24 5 10
28,491 25, 31
444,171 931 774,188
444,143 440 774,213
5,233,472 4,494,
81,118,725 69, 657,
261, 6(08 224,6
86,613,805 74,376,
530, 757|, 245 699, 837
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760, 490|, 212 623,501
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569, 529 405, 4
569, 5)129 405, 4
355, 145|, 577 309,710
5,030, 78[5, 666 4,026, 32
23 5 11 23 11 11
23 11 10 24 5 10
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11 10

492, 205,75

492, 205,75

122,930,pR74

122,930,R74

23 11 11
24 5 10
23 11 10 24 5 10
16,217,402 294 13,956, 705, 528
1,735,573 1,137,506
2,262,432,339 1,819, 795,593
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24 5

10

42,

881,80 5 9,

5

42,

I

881,80 5 9,

5

100.]|0

8,059, 588, 6

24

10

2,306,

14,

515,

512,

080

7,566,

473,

009

8,847,

86

145,

586
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4, 6§
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74,
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74,
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5,466, 134, 702

4,604,366, 934

10,070,501, 636

10,070,501, 636

10,144,689, 638

22/59

24 1 31
24 5 10
24 5 10
5,466, 134 702
1.8423
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2
31 24 5 10
6,321, 882
381,90/
2,501, 203
105,764,089
109,966,675
24 5 10
6,079, 792,703
24 1 31
42,865, 101
656,523, 102
5,466, 134,702
598,382, 354
493,009, 330
4,374,742,818
24 5 10
ACTUANT CORP- A 5,065 26.|34 133,412.(10
AMG 5. 1% 4/15/36{PFD)17, 000 49./05 833,85%0.100
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APACHE CORP 6%(PFD) 10, 000 49.|78 497,800.o0
BAC 7.25% (PFD) ,2ls0976]13 1,220, 162] 50
CI TI GROUP | NC 3,000 92.[57 277,710.Jo0
7.5% 12/ 15/ 12(PFpP)
COOPER STAN 7.0%[ PFD) 11 2/9%1 0 89|03 148,100.J00
COOPER- STANDARD HOLDIN®, 00 40.[00 920,000./00
FANNI E MAE 29,091 0. %0 8, 7271. 3o
FIFTH THIRD BANK| 8. 5%@PmMO 141] 75 425,2%0.00
FNM 8. 25%( PFD) 20,500 1. %4 27, 4700.q0
GM 4.75% (PFD) 10, 30037.]99 391,297. )00
HARTFORD FINL 7. pP5%(PED)600 20.]63 404,348. 00
JPMORGAN CHASE VAR(PBR),[000 1. 11 333,216.30
METLI FE | NC 5%( PED) 8,000 66.[31 530, 480./00
US BANCORP 7.189% (PFD)350 776]00 271,600.]00
451,[653 6,423,483, 2
15 (512,080, 480)
5.1 100.|0
451,[653 512,080, 480
(512,080, 480)
()
()
24 5 10
COOPER- STANDARD HOLDI BG6&E®1G0 94, 91f0. 24
5,636.00 94,091]0. 24
1 (7,566, 244)
0.1 0.1
7,566 244
(7,566 244)
US TREASURY N/ B 2.6258050, 000. 05 933, $81. 0
5,650, 000. 050, 933, $81. KO
1 (473,00[9, 165)
4.7 5.1
473,00]9, 165
(473,00[9, 165)
A123 SYSTEMS INC 3.78%5,000.00 89, 03[1. 25
ACTUANT CORPORATI ON516@5@00. 00 154, 500.0p
AEP | NDUSTRIES [8.25%200, 000.00 210,000.0p
AFFI LI ATED MANAGER 3396%000.00 376, 687.5p
AR LEASE CORP [5.625800, 000.00 497,500.0p
ALERI'S INTL INd 10% 650, 000.00 65.[00
ALGOMA ACQ CORP 9.878%0,000.00 779,875.0p
ALLI ANCE DATA SYS 1.78B8% 000.00 200, 781.25
ALLI ANCE DATA S|YS 6.B75%000.00 797, 281.2p
ALON REFINING 1[3.5% 100, 000.00 106, 7$0.0p
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ALTA WI ND HLDGS 7% 283,3%59.71 312,9%1.2Hh
ALTRA HOLDI NGS [2.75%200, 000. 00 189, 7%0.0p
ALTRA HOLDI NGS [8. 125800, 000. 00 541, 8Y5.0p
AMERI CAN TOWER |CORP 255%000. 00 160, 424. 3B
AMSTED | NDS 8.1/25% 425, 000.00 452, 635.0p
ANI XTER INC 5.6/25% 150, 000.00 154, 500.0p
ANTERO RESOURCES FINT5@5@00. 00 156, 000.0p
ARDAGH PKG FIN [9.125800, 000. 00 436,000.0p
ARVI NMERI TOR 4.[625% 375, 000.00 339,375.0p
AS AMERI CAS 10.[75% 300, 000.00 223,500.0p
ASCI ANO FI NANCE 4.625%0, 000.00 248, 0%1. 75
AUDATEX NORTH AMERI $005&)0.00 105, 000.0p
AVIS BUDGET CAR 9.628%0, 000.00 389, 375.0p
AXA SA FLOAT 375,000.00 302,812.5p
BANK OF AMER CRP 5.7500,000.00 533, 779.5p
BANK OF AMERICA 3.87800,000.00 301, 440.9p
BASIC ENERGY SV[C 7.78%5,000.00 229,500.0p
BE AEROSPACE INC 5.2800,000.00 309, 000.0p
BELDEN | NC 9. 25|% 250,000.00 270, 000. 0
BERRY PETROL CQ 6.753%95,000.00 424, 625.0p
BERRY PETROLEUM 6.37500,000.00 105, 125.0p
BI OMARI N PHARMACEUT12805800. 00 471,562.5p
BMC SOFTWARE INC 4. 250, 000.00 103, 189. 4D
BOART LONGYEAR |7 % 75,00(0.00 79,12[5.00
BON- TON DEPT ST/O 10.268, 000.00 75, 00[0. 00
BOSTON PROPERTI|ES LP225%000. 00 236, 448. 9D
BRAMBLES USA I NC 5.3580,000.00 496, 774.3p
BREI TBURN ENER |[7.875%00,000.00 101,500.0p
BROCADE COM SYS 6.62300,000.00 316,500.0p
BROWN GROUP I NC 7.12380,000.00 246,250.0p
BUNGE NA FIN 5.[9% 175,000.00 197,324, 2P
CAESARS OPERATI|NG 8.5%0, 000.00 155, 250.0p
CAMERON | NTERNAT 6.348%, 000.00 509, 586. 4]
CANTOR FITZGERAL 7.8260, 000.00 204, 930. 4p
CC HOLDINGS GS [V 7.75@0,000.00 547,500.0p
CCM MERGER | NC [9.125200,000.00 205, 000.0p
CENTENE CORP 5.[75% 275,000.00 281, 187.5p
CENTURYLINK I Nd 6.45%00,000.00 313,387. 20
CENTURYTEL INC [6.15%500,000.00 522, 116.0p
CHAPARRAL ENERGY 8.23%0,000.00 269, 375.0p
CHEMTURA CORP 7[.875%250,000.00 270, 937.5p
CHESTER DOWNS&MARI N 20@5@&)0. 00 105, 750.0p
CHS/ COMMUNI TY HEALTH286, 000.00 263, 750.0p
CHS/ COMMUNI TY HEALTH186, 000.00 159, 000.0p
ClENA CORP 4% 250,000.00 259, 3715. 0D
CITYCENTER 10. 7|5% 167, 441.00 185, 231. 60
CI TYCENTER HLDGS 7.6250, 000.00 263, 750.0p
CLEAR CHANNEL 7. 625%200, 000.00 196, 2%0. 0
CLIFFS NATURAL [5.9%1,000, 00.010, 121, §69.p
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COMMERCI AL VEHI|C 7.835%,0¢0.00 357,000. 09D
COMMSCOPE | NC 8|. 25% 225,0¢0.00 241,312.59D
CONCHO RES/ MI DL|A 7.0%75,0¢0.00 192,500.00D
CONSOL ENERGY 8|. 25% 250,0¢0.00 266, 2%0.09D
CONTI NENTAL AIRLINE8125%0¢0.00 182, 187.50D
CONTI NENTAL RES 7.375%0,0¢0.00 278, 7%50. 09D
COOPER- STANDARD 8.5%375,0¢0.00 405, 000. 090
CORN PRODUCTS 4.625%200,0@0.00 216,509. 29D
COSO GEOTHERMAL|l 7% 353,190.23 216, 180. 3P
CPI I NTL I NC 89 200, 000.00 180,500.00D
CROWN CORK &SEAJL 7.375%0,¢oo.0w,597,500 D
D. R. HORTON 4. 75|% 100,0¢0.00 102, 2%50.00D
DDR CORP 7.8759 300,0¢0.00 363,410. 79D
DECODE GENETI CS| I NC 606%0¢0.00 3,750.00
DEL MONTE CORP 7.625%50,0¢0.00 150, 937.50D
DI SCOVER BANK 8. 7% 300,0¢0.00 383, 741.49D
DI SCOVERY COMMUN 5.628%,O¢0.00 330,372.56p
DI SH DBS CORP 4.625%625,0¢0.00 621,875.09D
DI SH DBS CORP 5.875%150,0¢0.00 150,562.50D
DI SH DBS CORP 6. 75% l75,0¢0.00 185, 937.50D
DPL I NC 7.25% 325,0¢0.00 361, 56¢062. 59D
DRESSER- RAND 6.|5% 275,0¢0.00 289,437.59D
DUQUESNE LI GHT |6. 4% 425,0¢0.00 483, 4831.55bp
DYCOM | NVST 7. 1|125% 375,0¢0.00 389, 062.59D
EL PASO CORP 6.[(5% 450,0¢0.00 506, 395. 89D
EL PASO CORP 7.|0% 1,025,¢O0.0N,157,289 b
ELI ZABETH ARDEN 7.375%0,0¢0.00 551, 2%0.09p
EMC CORP 1. 75% 250,0¢0.00 434,375.090
ENERGY TRANSFER 5.2%150,0¢0.00 158, 487.3D
ENERGY XXI GULF 7.75%00,0¢0.00 207, 000. 09D
EQUI NI X I NC 7% 250,0¢0.00 272,500. 09D
ESSAR STEEL ALGQGO 9.335%,O¢0.00 362, 2%0.09D
ESTERLI NE TECH |7% 250,0¢0.00 278, 7%0.09D
FERRELLGAS LP 6. 5% 250,0¢0.00 231,2%0.09D
FERRELLGAS LP 8.625%194,0¢0.00 178, 722.50D
FI DELI' TY NATL Ffl 6.6%50,0¢0.00 480,804. 39D
FIESTA RESTAURANT 8.BYG%O¢0.00 118, 25%50.00D
FI'FTH THI RD CAP FLOA650,0¢0.00 651, 625. 09D
FI RST DATA CORP 12.625%,O¢0.00 250, 625.09p
FI RST DATA CORP 8.25%75,0¢0.00 277,06062.59D
FLORI DA EAST RR 8.125%0,0¢0.00 469, 125. 090
FMG RESOURCES 8|. 25% 150,0¢0.00 165, 375.00D
FMR LLC 5.35% 500,0¢0.00 542,225.09D
FORD MOTOR CO 4. 25% 250,0¢0.00 359, 062. 59D
FORD MOTOR CREDI T 5.856%0¢0.00 285,188.59D
FOREST OIL 7. 25% 1,000,¢00.0%62,5 0.00D
FOREST OIL 8.5%9 375,0¢0.00 404,062.59D
FREESCALE SEMI QO 9.25%0,0¢0.00 275,000. 09D
FREESCALE SEMI CON 8.DB%,O¢0.00 202, 000. 009D
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GCI I NC 6. 75% 150,0¢0.00 152,812.50D
GI LEAD SCI ENCES O.625%0,0¢0.00 679,375.09D
GOLD FI ELDS ORQG 4.846%,O¢0.00 382,342.09D
GOLDMAN SACHS 5. 75% 275,0¢0.00 289,590. 49D
GOODMAN FUNDI NG 6.373%0,0¢0.00 318,45%55. 19D
GRAY TELE I NC 1|10. 5% 150,0¢0.00 159, 7%0.00D
GRI FOLS | NC 8. 2[5% 125,0¢0.00 135, 1%6. 25p
GULFMARK OFFSHQRE 6.325%O¢0.00 230,062.59D
HANESBRANDS | NC 6.375%0,0¢0.00 208, 000. 09D
HARRAHS OPER 12(. 75% 400,0¢0.00 332,000. 09D
HARRON COMM/HARRON9.186%0¢0.00 158, 2%0.00D
HARTFORD FIN 5.|125% 125,0¢0.00 128, 167. 87
HBOS PLC 6. 75% 150,0¢0.00 139, 721. 40D
HCA HOLDI NGS | NC 7.75%0,0¢0.00 527,500. 09D
HCA I NC 6. 5% 475,0¢0.00 512,406. 25p
HCA I NC 7.5% 500,0¢0.00 541, 2%0. 09D
HEALTH CARE REI|T 6.125%,O¢0.00 168, 631.8D
HORNBECK OFFSHQRE 5.856%0¢0.00 252,187.59D
HOST HOTELS&RES|ORTS 206%0¢0.00 261, 7%0. 09D
HUGHES SATELLI T|E 7.635%,0¢0.00 379, 7%50.09D
HUMAN GENOME SCIENCESSG%O¢0.00 192, 000. 00D
HUNTI NGTON BAN(CS 7% 100,0¢0.00 117,949. 40D
HYATT HOTELS 5.|75% 400,0¢0.00 441,1%7.290
| CONI X BRAND GRP 2.5%O0,0¢0.00 475,000. 090
I FM US COLONI AL 6.45%00,0¢0.00 440, 267.60D
| MC GLOBAL | NC |7. 3% 95O,O¢O.OM,195,726.35
I NEOS FI NANCE P|ILC 7.5%0,0¢0.00 102, 7%50.00D
I NERGY LP/FIN 6.875%294,0¢0.00 296, 940.09D
I NTEL CORP 3. 25% 100,0¢0.00 135,875.00D
I NTELSAT BERMUDA11.25%0,0¢0.00 562,375.09p
I NTL LEASE FIN 6.25%100,0¢0.00 102, 275.00D
I NTL LEASE FIN 8.75%350,0¢0.00 402, 987.59D
JAMES RI VER COA[L 7.836%,0¢0.00 199,500.00D
JPMORGAN CHASE |& CO 5%0,0¢0.00 637,429. 19D
JPMORGAN CHASE¢&CO 4.3%0,0¢0.00 321,662. 49D
KB HOME 9. 1% 250,0¢0.00 262,500.090
KENNAMETAL | NC 3.875%00,0¢0.00 102, 763.50D
KERR- MCGEE CORP 6.95%00,0¢0.00 505,439. 29D
KI NDER MORGAN 6(% 325,0¢0.00 342,875.09D
KI NDRED HEALTHCARE 83QB%O¢0.00 306, 000. 09D
KI NETI CS CONCEPR|T 10.5%0,0¢0.00 210,500. 09D
KKR GROUP FI NANC 6.325%,0¢0.00 294,573.1p
KLA I NSTRUMENTS 6.9%675,0¢0.00 820, 441.5¢
KODI AK Ol L & GAS 8.125%,0¢0.00 264,687.59D
LAREDO PETROL EUM 7.316%,0¢0.00 104, 000. 00D
LAWSON SOFTWARE 9.375%0,0¢0.00 158, 625.00D
LAZARD GROUP 7.|125% 625,0¢0.00 680, 8T74.3F
LEVI STRAUSS & |CO 6.825%0¢0.00 128, 7%50.00D
LI M TED BRANDS (7% 725,0¢0.00 813,812.59D
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LI MI TED BRANDS [7.6% 200, 000.00 203, 000.0p
LIN TELEVISI ON [8.375300,000.00 314,250.0p
LI NN ENERGY LL( 7.75800,000.00 533, 750.0p
LI ONS GATE I NC [10.25%25,000.00 359, 125.0p
LI VE NATION ENT 8.12580,000.00 585, 750.0p
LONGVI EW FI BRE |8 % 300,000.00303,000.0p
LUCENT TECH 6. 45 % 275,000.00 202, 125. 0
LUKOIL INTL FIN 6.65600,000.00 556,295.0p
MACQUARI E GROUP 6% 250,000.00 252,1}2.7f
MANTECH I NTL CP| 7.25%50,000.00 372, 750.0p
MARI NA DI STRICT 9.87500,000.00 481,250.0p
MARKWEST ENERGY 6. 756000, 000.00 655,500.0p
MASCO CORP 7. 12/5% 250,000.00 272,012.25
MCE FI NANCE LTD 10.2800,000.00 340,500.0p
MCRON FI NANCE S[UB 8.225%000.00 231, 187.5p
MEDI ACOM LLC 9.[125% 600, 000.00 655,500.0p
MEDI VATI ON I NC [2. 625%50,000.00 274, 687.5p
MEG ENERGY CORP 6.5%300,000.00 316, 500. 0D
METHANEX CORP 5/.25% 75, 00[0.00 78,56[2.57
METLI FE | NC 4. 7|5% 100, 000.00 111, 643, 1
METROPCS WI RELES 6.685%, 000.00 526,3}2.5p
METROPCS WI RELES 7.8560, 000.00 527,500.0p
MGM MI RAGE 6. 62|5% 350,000.00367,062.5p
MGM MI RAGE 9% 150,000.00 168, 187.5p
MI CRON TECHNOLOGY 2.306%000.00 94, 25[0. 00
MI DWEST GMNG BQR 11.B@6%000.00 223, 000.0p
MI RABELA NI CKEL| 8.75300,000.00 221,250.0p
MOLSON COORS 2.|5% 400,000.00 412, 000. 0D
MOLYCORP I NC 3.|25% 75, 00[0.00 64,875.00
MORGAN STANLEY [4. 75%150,000.00 149, 445.3p
MU FI NANCE PLC [8.375%00,000.00 217,500.0p
MYLAN | NC 7. 875|% 150,000.00 168, 750.0p
NARA CABLE FUNDI NG 82B0500)0.00 231, 250.0p
NATL FUEL GAS 6/.5% 1,440, 000.00, 645, 544. L6
NAVI STAR I NTL 8. 25% 235,000.00 255,562.5p
NESCO LLC/HOLDI|NGS11206%000.00 206, 750.0p
NETAPP | NC 1. 75% 350, 000.00 444, 062.5p
NEUBERGER BERMAN 5. 6%5%0%00[0.00 51, 37|5.00
NEUBERGER BERMAN 5.826@, 000.00 207, 000. 0D
NEW GOLD 7% 50, 000.00 51,875.00
NEWFI ELD EXPLOR 7.12500,000.00 428, 000.0p
NEWMONT MI NI NG [1.25%, 000, §00. 010, 220, §00. po
NI | CAPITAL CORP 7.6250, 000.00 136, 875.0p
NI | CAPITAL CORP 8.8450, 000.00 444,375.0p
NUANCE COMMUNI CJATI 21536%000.00 165, 750.0p
NUVASI VE INC 2.[75% 450,000.00 408, 937.5p
NUVEEN | NVESTM [10.5%725,000.00 750, 375.0p
NXP BV/NXP FUNDI 9.7880,000.00 230,250.0p
OASIS PETROLEUM 6.5%125,000.00 128, 750.0p
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OASIS PETROLEUM 7.25%00,000.00 426, 000.0p
ODEBRECHT FINANC 6% 500, 000.00 531, 2%50. 0D
OFFSHORE GROUP |I 11. %%, 00[0. 00 55, 00[0.00
OGX PETROLEO E |GAS 8850, 000.00 881, 875.0p
OlL STATES INTL INC 8B06%000.00 320, 2%0. 00
OMEGA HEALTHCARE 7.5%25,000.00 243, 000.0p
ON SEMI CONDUCTQR 2.6260, 000.00 212,500.0p
OWENS CORNI NG 9% 250, 000.00 311, 743,50
PAN AMERI CAN 7.[875% 350,000.00 336, 630.0p
PANHANDLE EASTRN 8.1@60, 000. 00 744, 836. 4p
PARK- OHI O | NDS |8. 125%50, 000.00 261, 250. 0D
PATRI OT COAL 8.|25% 25,00[0.00 18, 93|7.50
PENN VIRGINIA 8.25% 400,000.00 408, 000.0p
PENSKE TRUCK LE/ASI NGB555000. 00 156, 334.5p
PERRY ELLIS 7.875% 175,000.00 176,3}2.5p
PHI BRO ANIMAL 9[.25% 200, 000.00 197, 000.0p
PHILLIPS 66 4. 3% 100,000.00 104, 331.5D
Pl NNACLE ENTERTAIN 7.7559%0[0. 00 80, 81[2. 50
POLYMER GROUP 7[.75% 175,000.00 189, 000.0p
POST HOLDINGS 7/.375%313,000.00 328,258, 7p
PRESTI GE BRANDS| 8. 12580, 000. 00 164, 625.0p
PRI CELI NE. COM I|NC 1%250,000.00 270,3}2.5p
PROLOGI S 6.8750¢ 1,000, 000.010, 174, §53.po
PROQUEST LLC/PRO 9% 175,000.00 153, 343. 75
PROV FUND ASSOC 10.258%0,000.00 471, 375.0p
QUADRA FNX MINI[NG 7.266, 000.00 214,500.0p
QUAPAW DOWNSTREAM 10285%, 000. 00 235, 687.5p
QUESTAR MARKET [6.8% 250,000.00 271,562.5p
QVC INC 7.375% 400,000.00 442, 000.0p
RADI AN GROUP INC 3% 225,000.00 117,562.5p
RAYMOND JAMES 8.6% 600,000.00 735,713.4p
RBS GLOBAL&REXNO 8.5850,000.00 928, 625.0p
REGI ONS BK ALAB| 6.45%50,000.00 346,500.0p
REGI ONS FINL 7.[75% 175,000.00 192, 167.5p
REYNOLDS GROUP [8.5% 500, 000.00 505, 000.0p
REYNOLDS GRP 1SS/ 9.825%000.00 129, 687.5p
RI VER ROCK ENT |9 % 227.000.00 149, 820.0D
ROCK- TENN CO 4.|9% 50, 000. 00 51,04/9.50
ROPER | NDUST 1.[4813%, 000, 000.010, 265, $00.p0
ROPER | NDUSTRIES 6.23%5, 000.00 389, 086. 05
SALESFORCE. COM |0. 75% 90, 00[0. 00 163, 125. 0D
SBA COMMUNI CATI[O 4% 800,000.001, 466, §00.p0
SBA TELECOM IN{ 8.25888,000.00 542, 900.0p
SCOTTS MI RACLE [6. 625850, 000. 00 482, 625.0p
SEACOR HOLDINGS 7.376@0,000.00 647, 077.2p
SEALED AIR CORP| 6.873%0,000.00 243, 750.0p
SEALED AIR CORP| 8.378®0,000.00 455, 000.0p
SENSATA TECH BV 6.5%150,000.00 157, 125. 0
SESI LLC 6.3750¢ 150, 000.00 156, 750. 0
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SLM CORP 6.25% 125,000.00 129, 088. 75
SM ENERGY CO 6.|5% 200,000.00 212, 000. 0
SM ENERGY CO 6.[625% 200,000.00 211,500.0p
SOPHIA LP 9. 750 300,000.00 324,000.0p
SPEEDWAY MOTORS/P 8. 7580, 000.00 547,500. 00
SPIRIT AEROSYSTIE 6. 73%5,000.00 352, 625.0p
SPRINT CAP CORP| 6.9% 000, 00.00887,500.0p
SPRINT NEXTEL 7[.0% 250,000.00 256, 2%0. 00
SPRINT NEXTEL 9[. 125%725,000.00 731,343. 7}
SPX CORP 6.8750¢ 550,000.00 609, 125.0p
STATI ON CASINOS 6.5% 500, 00.00 1,500.00

STEEL DYNAMICS [7.625300,000.00 330,375.0p
STEELCASE INC 6[.375%175,000.00 184, 189. 7]
STHI HOLDING CHR 8% 250,000.00 267,500.0p
SUGAR HSP GAMI NG 8.6250, 000. 00 373, 625.0p
SUNCOKE ENERGY [INC7.8@6%000.00 205, 000.0p
SUNGARD DATA SY[S 10.386, 000.00 603, 925.0p
SUNPOWER CORP 4. 5% 1,000, 00.00862,500.0p
SVB FINANCIAL GR 5.3785%, 000.00 135, 8%28.2p
SYMANTEC CORP 1|% 475,000.00 499, 343. 75
SYNIVERSE HOLDI|N 9.1266, 000.00 444, 000.0p
SYNOVUS FINANCI[AL 7.856%000.00 158, 250.0p
TELEMAR N L 5. 5% 194,000.00 201, 760. 0
TELEMOVIL FINANC 8% 300,000.00 310, 1%5. 00
TENET HEALTHCARE 8.8350, 000.00 395,500.0p
TENNECO INC 6.875% 150, 000.00 162,000.0p
TESORO CORP 9. 7|5% 500,000.00575,000.0p
TEXAS COMP/ TCEH 11.5%25,000.00 85, 00[0. 00
THOMPSON CREEK |7.3759%0, 00[0.00 42,25{0.00
TIBCO SOFTWARE |[INC 2526%000. 00 505, 625. 0
TOYS R US PROP |C 10.358% 000.00 414, 375.0p
TOYS R US PROP |C 8.5800, 000.00 419, 000.0p
TRI UMPH GROUP 8% 300,000.00327,000.0p
UAL 2007 TRUST [6.636%94,809.52 203,5(5. 94
UNI TED AIRLINES| 9.87800,000.00 421, 000.0p
UPCB FINANCE LT|D 7.288%0,000.00 263, 125.0p
UR FI NANCING 7.[625% 200,000.00 211,500.0p
US| HOLDINGS CORP FLDB&G, 000.00 709, 687.5p
VALMONT | NDS 6./625% 500, 000.00 587, 709.5p
VANGUARD HEALTH 8% 700,000.00 724,500.0p
VERTEX PHARM 3.[35% 250, 000.00 337, 187.5p
VI ASAT I NC 6.875% 150, 000.00 152, 437. 50
VI ASYSTEMS 7. 87|5% 300,000.00 305,250.0p
VI MPELCOM 7. 748|% 200,000.00 197,8}8.0p
VIRGIN MEDI A FI|N 8.3966, 000.00 563, 750.0p
VIRGIN MEDI A FIIN 9.5%07,000.00 233,3%2.50
VIRGIN MEDIA FI|N 5.25%% ., 00/0.00 50, 12/5.00
VITERRA I NC 5. 95% 500, 000.00 556, 1$5. 50D
W & T OFFSHORE [INC 81838, 000.00 133, 125.0p
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WACHOVI A CAP 11l FLOAZ5,000.00 405,343.75p
WARNER CHI LCOTT 7.75825,000.00 351,000.0p
WASH MUT BANK NV 6.87600,000.00 100]00
WEYERHAEUSER Cd 7.376%5,000.00 747, 146.25
WHI RLPOOL CORP [8.6% 625, 000.00 702, 919.3F
WHI TI NG PETRO 6. 5% 100,000.00 106, 750.0p
WILLIS NORTH AME 7% 350,000.00 411,338.09p
WI ND ACQUISITION 11.6%% 000.00 661,500. 00
WI ND ACQUISITIAN 7.28&0, 000. 00 191, 000.0p
WI NDSTREAM CORP[ 7% 750,000.00 770, 6%5. 00D
WMG ACQUISITION 11.5%25,000.00 138, 281.25p
WPX ENERGY | NC |6% 200,000.00 199,500. 00
XI'LINX I NC 2.625% 250,000.00 322, 1$7.50
ZFS FINANCE USA FLOAT26,000.00 123, 440. 00
ZI ONS BANCORP 7|.75% 750, 000.00 825, 185. 756
107,371 ,800L1406, 986 | 793| 55
319 (8,847,8|67, 181)
87. 94. 8
8,847,8|67, 181
(8,847,867, 1/81)
9,328, 4la2, 590
(9,328, 4/42, 590)
)
1% 5. 29 — — 100. Q%
1 — 0. 1% —
_ _ 4. 8%
3 1|0 _ _ 89. 9%
24 5 31
7,876,450,267
17,572, 048
7,858,878, 219
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12,038, 7196, 176
0. 6528
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24, 413[, 032
9,844,460, 699
5,465,0%2, 025
1.80/13
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24 31
()
15 264,894, 957, 821
23 1,659,833/114, 632
12 14,920,3[17,125
28 35,529, 8/43,321
285 1,975,178/232, 899
( 38 59 )
19 52
193 23 2 4
31
(1)
23 31 ) ( 24 31 )
17,848,912 17,783,929
- 21,231
91,124 83,988
51,199 -
1,635,237 1,597,501
526, 034 585,270
263,378 179,026
228,835 143,681
884 873

20,643,837 20,393,755
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207, 834 186, 195
115, 354 109, 225
8, 058 5,462
331, 247 300, 883
12,747 12,747
454 22
260 188
13,461 12,957

4,190, 463

559, 445
19,500
207,457
140, 554

4,016, 768

519, 439
19,500
171,873
206, 164

5,117,421

4,933,746

5,462,130

5,247,586

26,105, 968

25,641, 342

285, 398 31,986
4,084 3,228
1,207 978
32,283 29,951
693, 495 694,169
26,013 11,378
753,001 736,476
1,085, 250 1,035, 938
461, 816 108, 951
127,164 67,343
362,900 368,000
4,510 4,950

3,084,126

2,356,876

13,548 10,319
585 -
124,019 154,212
22,848 16,105
11,477 2,520
172,478 183,157

3,256,604

2,540,034

2,045,600

2,266,400
2,450,074

2,045,600

2,266,400
2,450,074

4,716,474

4,716,474
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104,600
100,000
9,800,000
6,083,517

104,600
100,000
9,800,000
6,365, 928

16,216, 701

16,499, 113

22,978,776

23,261,188

129, 413

159,879

129, 413

159,879

22,849, 363

23,101,308

26, 105, 968

25,641, 342

22 (
23 31 )

23
24 31 )

15,714,059
2,105,654

16,509, 688
2,214,102

17,819, 713

18,723,790

7,221,248

7,741,676

217,500 170, 580
1,613 370
851,875 845,471
3,481,162 3,754,952
7,175 7,007
4,340, 213 4,607,430
189, 795 194,940
57,494 51,878
197,595 167, 656
15,614 16, 750
2,538 2,639
45, 376 36,815
318,620 275,740

12,288,994

12,990, 738

140,726 141, 717
2,223,520 2,220,149
330, 317 326, 160
2,694,564 2,688,027
275 275
72,288 67,641
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53,128 49,6609
500, 251 445,713
185,741 167,804
378,153 408,303
362,900 368,000
33,4009 34,592
76,786 69,347
348,764 303,377
4,706, 262 4,602,752
824,456 1,130,299
1,653 1,672
39 -
13,971 11,553
6,289 4,113
479 2,019
18,752 2,169
61,172 10, 602
102,359 32,131
5,719 15,045
8 -
11,980 850
8,108 19,6709
18,507 15, 036
44,323 50, 611
882,491 1,111,819
458, 469 120, 735
458, 469 120, 735
32,118 34,011
32,800 47,986
13,083 -
45,425 2,335
- 11, 358
123,427 95, 692
1,217,534 1,136, 863
573,776 376,959
73,074 119,789
500, 701 496,748
716, 832 640, 114
(3)
( 22 ( 23

23 31 ) 24 31 )
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2,045,600
2,045,600

2,266,400

2,266,400

2,450,074
2,450,074

4,716, 474

, 045,600

2,045,600

2,266,400

2,266,400

2,450,074
2,450,074

4,716, 474

4,716, 474

4,716, 474

128,584 128,584
128,584 128,584
104,600 104,600
104,600 104,600
100,000 100,000
100,000 100,000
9,800,000 , 800,000
9,800,000 , 800,000
5,546,588 , 083,517
179,903 357,703
716, 832 640, 114
536,928 282,411

6,083,517

6,365,928

15,679,773

16,216, 701

179,903 357,703
716, 832 640, 114
536,928 282,411

16,216, 701

16, 499, 113

22,441,848

22,978,776

179,903 357,703
716, 832 640, 114
536,928 282,411

22,978,776

23,261, 188
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88, 695 129,413
40, 717 30, 466
40, 717 30, 466
129, 413 159,879
88,695 129, 413
40, 717 30, 466
40, 717 30, 466
129, 413 159,879

22,353,152

22,849, 363

179,903 357,703
716, 832 640, 114
40, 717 30, 466
496, 211 251, 944

22,849,363

23,101, 308

10
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24
23 31 ) 24 31 )
125,887 147,526
326,576 349,763
23,644 26,240
15,9909 3,885
585 658
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11, 3|58
)
22 23 31
1,052,070 - - 1,052 (0fo0
22 15 47
179,903,970
171
22 31
22 16
23 14 48
357,703,800
340
23 31
23 15
23 24 31
1,052,070 - - 1,052 (0fo0
23 14 48
357,703,800
340
23 31
23 15
24 12 49
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304
24 31
24 13
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23 31

17,848|1912 17,848] 912 -

3,886,(476 3,886,|476 -

1,635,237 1,635,237 -
526, 034 526, 034 -
559, 445 559, 2192 153

24,456, 107 24,455] 953 153
693, 495 693, 495 -
693, 495 693, 495 -
5,072 5,072 -

214 31

17,7831 929 17,783]929 -

3,788,(236 3,788,236 -

1,597,|501 1,597,|501 -
585, 270 585, 270 -
519, 439 518, 7/58 680

24,274,376 24,273]695 680
694, 169 694, 1/6 9 -
694, 169 694, 169 -
6, 810 6, 810 -
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23 31 24 31
303, 987 249, 764
23 31
17,848, 733 -
- 80, 2|52 914, 689
1,635 237 -
526, 034 -
559, 355 50
20,569, 3640, 3|02 914 b 89
24 31
17, 783|, 234 -
21, 2|31 - 1, B 6 987, 1734
1,597,501 -
585,270 -
176 519, 223
19,987, 4539, 223 1,036 987, 134
23 31 )
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1,594,[648 1,566,291 28,347
1,594,648 1,566,291 28,397
54,1309 83,790 29,651
2,237,688 2,454,593 216, 9014
2,291,828 2,538,383 246, 5§55
3,886,476 4,104,674 218, 197
( 24 31
5, 948 5,774 173
88,001 84,017 3,988
93, 95%0 89,792 4, 15[
12, 9%3 14, 345 1,391
3,681,(332 3,932,615 251, 282
3,694,286 3,946,960 252,673
3,788,236 4,036,753 248,916
22 23 31
( ) ( ) (
1,85(7 - 38
1,85(7 - 38
23 2 4 31
( ( ) ( )
27,915 - 35, 7|55
27,915 - 35, 755
22 23 31
( (
( ) )
25,000 - 8
1,370,297 6, 76]|9 5,719
1,395,297 6, 76]|9 5,727
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23 2 4 31
( (
( ) )
150, 6/08 , 133 15, 045
150, 6|08 , 1 3|3 15, 0/45
22 23 31
74, 7|25 6, 405
184, 817 11, 4|77
259, 542 5,072
23 2 4 31 )
68, 1(10 2,52
248, 320 9, 330
316, 430 6,810
23 31 24 31
634, 292 721, 405
768, 441 918, 239
134, 1409 196, 834
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( 22 ( 23
23 31 ) 24 31 )
185, 741 ( ) 167, 804 ( )
185, 741 167,804
20,518
21,152
( 23 31 X 24 31
19,964 29,811
109, 432 79,565
147,664 139,876
19,416 18,674
50, 463 58,616
31,121 27,259
39,103 11,519
88,784 88, 636
81,920 33,770
587,870 487,731
62,448 66, 679
525,421 421,051
54,585 70,151
54,585 70,151
470,836 350, 899
( 23 31 § 2 4 31 )
— 40. 69%
— 1.20%
— 0.17%
— 0.02%
— 0.33%
— 1.30%
— 0.02%
— 43.69%
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23 12
2 4
40.609
38.01 27
27,266
12, 484
( 23
( 23

90

10
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22 23 31
( ) ( )
700, Q00 3,465 863 331,p18
80, 288
o o 966,028 77,993
247,303 10,647,281 1,414 206
23 24 31
( ) ( )
700, Q00 3,827 153 295,B62
80,288 887,47 76,622
247,369 10,769, 414 1,363 829
22 23
23 31 ) 24 31 )
21, 718. 48 21, 957.95%
681. 35 608. 43
716,832 640,114
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640, 114

1,052, 07

)
)
1 247, 3609
2 47,987
7,425
7,495
700, 0/00
57,941
3
) 2 3
)
1 247, 3609
2 47,987
7,425
7,495
700, 0/00

57, 91

t1
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24 10
24 10
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