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(1)

( 24 11 12 ) ( 25 5 10 )
122,758,055 72,100,246
7,249,071,227 8,295,063,693

269 98
7,371,829,551 8,367,164,037
7,371,829,551 8,367,164,037

43,489,784 37,693,162
41,744,289 15,963,717
706,875 700,131
10,956,541 10,852,018
35,332 34,998
96,932,821 65,244,026
96,932,821 65,244,026
10,872,446,085 9,423,290,563
3,507,549,355 1,121,370,552
7,274,896,730 8,301,920,011
7,274,896,730 8,301,920,011
7,371,829,551 8,367,164,037
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@)

( 24 5 11 ( 24 11 13
24 11 12 ) 25 5 10 )

21,589 19,035
346,482,534 2,457,992,466
346,504,123 2,458,011,501
4,101,117 4,041,280
63,567,163 62,639,823
204,989 202,009
67,873,269 66,883,112
278,630,854 2,391,128,389
278,630,854 2,391,128,389
278,630,854 2,391,128,389
4,997,611 14,165,267
4,026,328,456 3,597,549,355
430,473,704 339,971,349
430,473,704 339,971,349
99,954 145,791

99,954 145,791
275,227,892 240,609,877

3,597,549,355

1,121,370,552
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24 11 12 25 5 10
10,872,446, 085 9,423,290/, 563
3,597,549 355 1,121,370 552

0.6691 0.8810
(6,691 ) (8,810 | )

24
25

11

10

13

8, 234

40/85

14, 43

B, 406




EDINETOOOO

O000O000o0OO0Ooo(eoTees)
Oooooooooooooooooad

11 13
10

24
25

N - o o
N — - (e)] — — — —
- < -~ ™ - - N
o ITy) < ~ ITy) ~
™ © o < N 1o M o <t o n o
~ o o o) o) o)
< - - no - - ™ o o
. ~ ~ ~ ~ ~
INENE) N O N 0 - T i R nw - 0 o -
o ) - N =) - N - N < - N 0 ™ -
— — — — —
~ © o ® ™ N ouw © o o~
~ -0 O © - o - © o ) o ) o o) o
nmoo < o« < < - < ™M . < n - < © - <
< M~ o< - o~o © ® o o - -
Mmoo - — © o © mo< — o m <t oo ™ 0 ©
“m o~ o< < “ .0 o ™ .~ N .~ © “ .~~~
™ - - o - “ N - - © - -0 .
- N N ~ M m o m o ™  ©
- . - ~ — o ~ ITy) ™ ~ < <
< n o~ — © -
~ Ty o - o ™
o~ < o ~ < ©
< I\ < - o - ITy) - ITy) - T .
. - < o o o
N °o© N ~ N N ~ o N © N © "0 N ™ N
- TN o < © "m <t "o — "N o ~©
LTS o™ o™ m o0 o T« o™ o
o« o o — — ITy) ~
- < o o o ©o - o o o ~
o ® o ™ © ™ ™
© 4 ™Mo oo ® —A s N © g
596 577 013 365 525 076
~ .- N - o w - N~ - “~ - o w -
Y s o o ) T~
I\ I ™ oo < o4 o N ™ © oo™ ~ )
™ © ™ o ™ ITy) ™ o ™ o Q ITy)
o o o o I N I < =] — 9+ o
©Q - ~ oy - © © - o - —m . o .
o « o o n  © o < 0 © <0 Ww
o o o W o © < ™ tm o I}
N - N N - Bl N - Bl N - Bl N - (=) © (=)
™ e Ty o o < S~ O ~ O W ~ BTN “ S
© «ooN M AN~ © «H<o o «Hmw ~ A o «HOo o
— o w ™ ~ © o o~ ~ “ N ITy) © ~ - o~
o o« © o« — NN ~ N ~ © o “m ~ o
N oo N ™ ~ o ) < o ) n © ) ~ < “ © ©
“ ~ o — ~ o — © < — < © — ™ © o<
ITy) ™ © © ~ I~ ~ ™ © o) © w0 o © < — ~m
N < © < N < ~ < - < n <
< o~ < — < — < o < o < o
N O - N O - N O - N O - N O - N o .
~ ~ ~ ~ ~ “
™ © < ™ o n
™ ™ o) ~ — o
™ n o < ™ <
o~ Ty - N © ~
© o ™ < N © n  © o © o o
™ 1o - < n o ~ o © o < o
) ) ) ) ) )
© ~ o) o o “
N . o~ - < - o - o - © .
N N N N ™ ™
o o ~ o N o o 0 o N © -
— — — - — -
- o o o o o o o o © — ©
— — — — —

11

24
24

12

11

41/85



EDINETOOOO
O000O000o0OO0Ooo(eoTees)

Oooooooooooooooooad

24

11
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2 2
24 5 11 24 11 12
124,329,890
124,329,890
24 11 13 25 5 10
339,496,118
339,496,118
24 5 11 2 11 13
24 11 12 2 5 10
24 11 12 25 5 10
12,138,047 441 10,872, 446, 085
294, 221 738,474
1,265,895,577 1,449,893,,998

43/85



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

25 5 10

3,137, 6|72, 08,6295, 0|63, 6/]93
3,137, 6|72, 08,6295, 0|63, 6/]93
1
99. 9 100.]0
8,295, 0(63, 6/93
( )
25 5 10

181, 889|, 035

4,102,672

443,219, 898

9,388,674

775, 989|, 559

8,990,62|1,697

141, 082

125,588|, 591
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2,496,477

10, 533, 43

10, 533, 43

71,327,

7,685
7,685
176

6,000,000

2,070,000

79,397,

79, 397,

176
176

3,954, 35|13, 986

6,499,686, 523

10, 454, 04

10, 454, 04

10, 533, 43

25 1 31
25 5 10

0,509
0,509
7,685

25 5 10
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954,353
2.6437
(26,437
25 1 31
25 5 10
4
25 5 10
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25 31 25 10
37,469, 7131
2,133,790
4,218,6P56
239,674,p41
275,059,406
25 31 25 10
25 5 10
1
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880,000 — 100, 950, 002, 070(, 000
880,000 — 100, 950, 0020, 070(, 000
880,000 — 100, 950, 002, 070(, 000
(1)
(2)
25 5 10
4,356,814,[298
25 1 31
38,819, 935
441,280, 247
3,954,353,/]986
403,501, 243
413,180, 657
3,137,672,,086
25 5 10
4/ 15/ 36(PFD) 7, 0[00 64.|12 448,840.00
ARCELORMI TTAL 6% PFD) 3,000 21.|02 63, 06(0.0Q0
( PFD) 250 1,278.95 319, 787.[50
CLIFFS NATURAL 7| 0%(PFD)203 21.(|43 240, 080.[29
COOPER STAN . 0%({ PFD) 11 29711 84®| 00 269, 460.[00
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COOPER- STANDARD HOLDI BG6/00 42.(95 240,520./00
FANNI E MAE 29,091 0. 87 25, 42[5. 43
FIFTH THI RD BANK| 8. 5%@RPM)O 15276 458,280./00
FNM 8. 25%( PFD) 20, 500 4. 95 101, 475./00
GENESEE & WYOMI N| 5. 0%APH[B) 127 /00 222,25%50./00
GM 4.75% (PFD) 10, 300 47.|51 489,353./00
| NTELSAT 5.75% (PFD) 500 53.[93 26,96[(5. Q0
METLI FE I NC 5,6(46 40.[59 229, 171.14
METLI FE | NC 5%( PFD) 8,000 51.(36 410,880./00
TEXAS CAPITAL BK| 6.5%6(HFPD) 25.(91 173,597./00
UNI TED TECH CORP| 7.5%5(FPD) 60.|30 343,710./00
US BANCORP 7.189M% (PFD)350 935J00 327,2%0./00
120,[087 4,390, 054| 46
17 (443,219, §98)
4.2 100.10
120,[087 443,219, 4§98
(443,219, §98)
()
()
25 5 10
COOPER- STANDARD| HOLDI BG6GBW100 92, 99|4.
5,636.00 92,99(4.00
1 (9,388|, 674
0.1 0.1
9,388|, 674
(9,388|, 674
US TREASURY N/B| 2.62Z5%75, 000. 07, 686, 108. 85
7,475, 000.07, 686, 108. 95
1 (775, 98{9, 55/9)
7.4 7.9
775, 98|99, 55[9
(775, 98{9, 55/9)
ABC SUPPLY CO I|NC 5. 65059%0[0.00 52,37/5.00
ACTUANT CORPORA|TI ON 55628%0.00 156, 750. 00
ADS WASTE HOLDI|NGS 8.52059%0[0.00 55, 25/0.00
AEP | NDUSTRIES [8.25%200,000.00 220,500.00
AES CORPORATI ON| 4. 875®%0, 000. 00 104, 000. 0
AFFI LI ATED MANA|GER 3325%000.00 412, 750. 00
AGRI UM | NC 3. 15|% 75,00[0. 000 75,52(6.87
Al RCASTLE LTD 6|.25% 100, 000.00 113, 125. 00
ALERI'S I NTL INCl 10% 650,000.00 6. 50
ALLI ANCE DATA S|YS 1.15®, 000.00 336,562.5
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50

ALLI ANCE DATA SIYS 6.3085%000. 00 542, 0.00
ALPHA NATURAL 3. 75% 125, 000.00 134, 921.8Y
ALTA WI ND HLDGS| 7% 266, 900. 72 292,634. 48
ALTRA HOLDI NGS |2. 75%250, 000. 00 300, 937.590
AMC NETWORKS 4 .(75% 125,000.00 130,625.00
AMERI CAN TOWER [CORP 20%3%000. 00 224, 479. 71
AMSTED | NDS 8. 1|125% 425,000.00 461, 125.060
AMSURG CORP 5. 6|125% 100, 000.00 106,500.00
ANI XTER | NC 5. 6|125% 150, 000.00 160,5¢0.0)
ANTERO RESOURCEIS FIN13028%0. 00 165,0&0.0)
APPLE I NC 2.4% 200, 000.00 197,842.809
ARDAGH PKG FIN |9.125%50,000.00 171, 375.0°69
AS AMERI CAS 10.|75% 300,000.00 318, 000.0°9
A-S CO-1SS SUB |I NC7.8295%0¢00. 00 129, 45%50. 060
ASHLAND | NC 4. 75% 250, 000.00 265, 000.00
ASSOC MAT LLC/ AMH 9. 125wWO0/0. 00 27,25(0.00
ATLAS EN HLDGS |OP 7.25%, 000. 00 253, 437.590
AUXI LI UM PHARMAICEUTI 125,% 0{0. 00 23,500.00
AVON PRODUCTS 4|. 6% 75, 00/0. 00 81,07(2.60
AVON PRODUCTS 5 0% 100, 000.00 1208, 969.00
AXI ALL CORP 4. 8(75% 150, 000.00 158, 4837.5090
BC MOUNTAIN LLC] 7% 105,000.00 113, 137.50
BE AEROSPACE INC 5.283%5,000.00 407,812.50
BELDEN | NC 5. 5% 250, 000.00 261, 875.0090
BERRY PETROL COf 6. 373%0, 000. 00 108, 75%0.0090
BERRY PETROL COl 6. 75%95,000.00 434,500.00
Bl OMARI N PHARMAICEUT12805%00. 00 661, 2%50. 00
Bl OMET | NC 6. 5% 350,000.00 382,812.59
BOMBARDI ER I NC (6. 125%25, 000. 00 139, 062.590
BON- TON DEPT STIO 10. 6295%000. 00 101, 375.090
BOSTON PROPERTI|IES 3. &825%000. 00 132, 89%90. 62
BOYD ACQUI SITION 8.328%,000.00 221,500.09§
BREI TBURN ENER |7. 875%00, 000. 00 333,0&0.0)
BRI NKER | NTERNA|TI O3 . 84705,% 0|0. 00 40, 42|5. 20
BROOKDALE SENIOR 2.723%0, 000. 00 252, 375.0090
BROOKFI ELD RESI|IDENTI 1605%00. 00 109, 5 .09
BROWN GROUP I NC| 7.1283%0, 000.00 269, 375.00
CABLEVI SI ON SYSITEMS53805%00. 00 360, 062. 590
CANTOR FITZGERAIL 7.828%, 000. 00 210, 5 .60
CC HOLDI NGS GS |3.849%00, 000. 00 205, 076.6090
CCM MERGER I NC [9.125%00, 000.00 219, 0 .09
CCO HLDGS LLC/CAP 5. 250 00/0. 00 51,87/(5.00
CCO HLDGS LLC/CAP 5.28%,000.00 211, 000.0690
CDR DB SUB I NC |7. 75%375,000.00 399, 375.00
CEDAR FAIR LP 5. 25% 100, 000.00 104,125.00
CENTENE CORP 5.[75% 325,000.00 351,000.0090
CENTURYLI NK | NC| 6. 45%00, 000. 00 226,5¢0.0)
CENTURYTEL I NC [6. 15%500, 000. 00 555,0&0.0)
CERI DI AN CORP 1|11 % 25, 00(0. 00 29,12(5.00
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CHAPARRAL ENERG)Y 7.628%, 000. 00 110, 2%50. 009
CHAPARRAL ENERG|Y 8.23%0, 000.00 286, 25%50.0890
CHART | NDUSTRIES 2% 300, 000.00 441,937.5%9
CHEMTURA CORP 7. 875%250, 000.00 277,812.59
CHESTER DOWNS&MARI N 2025%00. 00 96, 50/0. 00
CHS/ COMMUNI TY HEALTHS58%, 000. 00 660, 531. 25
CI' T GROUP I NC 5% 500,000.00 563,441.59
CLAI RE'S STORES| I NC 9%0, 000. 00 174, 000.0690
CLEAN HARBORS 5. 25% 225, 000.00 240, 75%50.0090
CLEAR CHANNEL C|IOM 11225%000. 00 245,812.5090
CLEARWI RE COMM |8. 25%200, 000. 00 214, 7%0.00
CLEAVER-BROOKS 8. 75% 75, 00/0. 00 83, 43(7.50
COBALT I NTL ENERGY 21@835%00. 00 139, 218. 75
COMMERCI AL VEHI|IC 7. 835%, 000. 00 360, 500.0090
COMMSCOPE I NC 8. 25% 125, 000.00 138, 125.00
COMPI LER FI NANCIE SUB20%, 000. 00 204,500. 00
CONCHO RES/ MI DLIA 7. 0%75,000.00 197,312.590
CONCHO RESOURCEIS 5. 5%50,000.00 268, 750.0890
CONSTELLATI ON BIRAND3.5/05%0/0. 00 50, 812.50
CONSTELLATI ON B[IRAND41295%000. 00 103, 2%50. 00
CONTI NENTAL AI RLI NES275%000. 00 318, 6 .37
CONTI NENTAL RES| 7.3732%0, 000.00 288, 125.0890
CONTI NENTAL RES|OUR 415%, 000. 00 158,812.5%9
CORN PRODUCTS 4. 625%200, 000. 00 224, 1 .29
CORSI CANTO LTD |3.5% 250, 000.00 295, 1%6. 2%
CPI I NTL I NC 8% 200, 000.00 212, 0 .00
CROWN CASTLE I NTL 5. 2755% 00|0. 00 79, 406. 25
CROWN CORK &SEAIL 7.3%39%, 000.00 576, 25%0.0890
CROWNROCK LP 7.|1125% 150, 000.00 157,500.00
CST BRANDS | NC |5% 150, 000.00 156,562.590
DAVI TA I NC 5. 75% 300,000.00 331,125.0°690
DDR CORP 7.875% 300,000.00 387,371T1.79
DELPHI CORP 5% 125,000.00 136,562.50
DI GI| TALGLOBE I NC 5.23%0, 000. 00 205, 25%50.0090
DI SCOVER FIN SVIS 3.83%0,000.00 313,55%8.590
DI SH DBS CORP 5|. 0% 200, 000.00 198,500.00
DI SH DBS CORP 5. 875%225,000.00 234,0¢0.0)
DI SH DBS CORP 6. 75% 175, 000.00 192,5&0.0)
DRESSER- RAND 6.[5% 275,000.00 301,812.50
DUQUESNE LI GHT 6. 4% 425, 000. 00 522, 86¢63. 4Y}
DYCOM | NVESTMEN|TS 7. B3Z25%000. 00 410, 625.00
EAGLE SPINCO INC 4.622%, 000.00 344,093.75%
EL PASO CORP 6.[|5% 250, 000.00 290, 320. 75
EL PASO CORP 7.[(0% 350, 000.00 406, 687. 40
ELI ZABETH ARDEN| 7. 375%0, 000. 00 565, 000. 0090
EMC CORP 1.75% 100,000.00 143,938.00
ENERGY TRANSFER| 5. 2%150, 000.00 170, 385. 45
ENERGY XXI GULF 7. 75%50,000.00 272,500.00
EQUI NI X 4. 875% 50, 00(0. 00 53, 125.00
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EQUI NI X I NC 7% 250, 000.00 285,312.50
ESTERLI NE TECH |7T% 250, 000.00 279, 375.0090
FERRELLGAS LP 6| 5% 250, 000.00 267,500.0090
FERRELLGAS LP 8. 625%194,000.00 205, 1%5.00
FI DELI'TY NATL F|Il 6.6%50,000.00 511, 166. 25
FI'FTH THI RD CAP| FLOA®50, 000. 00 653, 25%0.0090
FI'RST DATA CORP| 11.23%3%0, 000.00 158,625.00
FI' RST DATA CORP| 11.23%0, 000.00 102, 125.00
FI' RST DATA CORP| 12.625%, 000.00 277,812.50
FI RST DATA CORP| 8. 25%00, 000. 00 437,500.0090
FLOWSERVE CORPORATI OMNSO5®%00. 00 153, 368. 490
FMC TECHNOLOGIES 3.43%0,000.00 102,580.50
FMR LLC 5. 35% 500,000.00 576, 737.59
FORD MOTOR CO 4. 25% 150, 000.00 253,687.50
FREESCALE SEMICO 10. 28%, 000. 00 231, 500.0090
FREESCALE SEMICIO 9.23%0, 000. 00 276, 875.0090
FRONTI ER COMM 9|. 25% 125, 000.00 149, 062.50
FRONTI ER COMMUN|I CA7. é25%000. 00 108, 625.00
FTI CONSULTI NG || NC 6%00, 000. 00 207, 875.00
GENCORP I NC 7. 1|125% 125,000.00 136, 406. 2%
GENERAL MOTORS |FI NL4 .5205,% 0(0. 00 51,37/5.00
GETTY | MAGES I NC 7% 225,000.00 237,375.0690
GI LEAD SCIENCES| 1.625%%5, 000.00 408,625.86
GOLD FIELDS OROG 4.829%, 000.00 191,212.290
GOODMAN FUNDI NG| 6. 3783%0, 000. 00 352, 793. 4090
GRATON ECONOMIC| 9.62823%5, 000. 00 339, 987.5%90
GULFMARK OFFSHORE 6. 225%000. 00 241, 031. 25
HALCON RESOURCE|IS 8.8286%, 000. 00 215,500.00
HALCON RESOURCEIS 9. 783%0, 000. 00 109, 750.0090
HANESBRANDS I NC|l 6. 3783%0, 000.00 111, 25%50.0090
HARRON COMM/ HAR[RON9. 1Z25%000. 00 199, 06¢62.590
HAWK ACQUI SI' TION 4.2%3%0, 000.00 103,500.00
HBOS PLC 6.75% 150,000.00 170,811.75%
HCA HOLDI NGS INC 6.2%%0, 000.00 112, 875.090
HCA I NC 7.5% 500,000.00 615, 000. 00
HCA I NC 7.69% 15, 00/0. 00 16,57|/5.00
HCA I NC 7.75% 250, 000.00 285, 000.009
HD SUPPLY I NC 10. 5% 50, 00/0. 00 52,68(7.50
HEALTH CARE REIT 4. 93%0, 000. 00 169, 429. 290
HEALTH CARE REI|T 6.125%, 000. 00 180, 826. 290
HERTZ CORP I NC |5.875%5, 00/0. 00 27,625.00
HI LAND PART LP/|ICORP7125%000. 00 111,500.060
HOLOGI C I NC 2% 100,000.00 102, 7%0.00
HOLOGI C | NC 6. 2[5% 125,000.00 137, 081. 2%
HORNBECK OFFSHORE 1.8%0, 000.00 436,625.00
HORNBECK OFFSHORE 5. 8248%000.00 359,5%50.00
HOST HOTELS&RES|IORTS 275%000. 00 397, 375.00
HOST HOTELS&RES|IORTSS5 .5205,% 0|/0. 00 55, 45(0. 35
HUB | NTERNATI ONAL 8. 188%000. 00 163, 875.0090
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HUGHES SATELLITIE 7.635%, 0 .00 406,875.0090
HUNTI NGTON BANCIS 7% 100, 000.00 126,622.00
| CONI X BRAND GROUP 12B®%, 000. 00 231,500.00
I FM US COLONI AL| 6. 45%00, 000. 00 453, 345. 20
I MC GLOBAL I NC (7.3% 950, 0 .001, 245, 020. 60
I NERGY MI D LP/FI N 6%50, 00/0.00 54,00/0. 00
I NFOR US I NC 9.|1375% 150, 0 .00 172,875. D
I NTEL CORP 3. 25% 300, 0 .00 395,439. D
I NTELSAT LUXEMBIOUR 7138 %0 .00 162, 187. D
I NTELSAT LUXEMBOURS8 . 18205,% 0|/0. 00 87, 70/0.00
I NTELSAT LUXEMBOURGG6 .2755,% 0|0. 00 26, 68(7.50
I NTL LEASE FIN |6.25%250,000.00 285,625.00
I NTL LEASE FIN |8. 75%350, 000.00 428, 7%0.00
JABI L CIRCUI'T IINC 4.1%0,000.00 155, 437.590
JARDEN CORP 1. 8[(75% 350, 0 .00 431,375.0090
JONES LANG LASAILLE 418%, 000. 00 105, 101.89
JPMORGAN CHASE&CO 3.325%0(00. 00 124, 914.8Y
K HOVNANI AN ENT|IERPRI S7ES,% 0/0. 00 72,000.00
KANSAS CITY SOUTHERN2585%00. 00 150, 114.15%
KB HOME 9. 1% 250, 0 .00 301,25%0.0090
KERR- MCGEE CORP| 6. 95%00, 000. 00 509, 576.0090
KI' LROY REALTY 3|. 8% 160, 000.00 165,211.68
KI NDER MORGAN 6|% 325,000.00 365, 069. 57
KKR GROUP FI NAN|IC 6.323%, O .00 329,485. 29
KODI AK OlI'L & GAS 5.5%75, 0 .00 185,718.75%
KODI AK OI'L & GA|IS 8.125%, 000.00 286, 875.00
LAND O' LAKES 6% 130,000.00 141, 700.00
LAREDO PETROLEUM 7.3186%, 000.00 112, 2%0.00
LBC TANK TERMI NAL 6. 87755,% 0|/0. 00 77, 06(2.50
LBG CAPI TAL NO.[1 FLOATO, O .00 107,962.99
LEGACY RESERVES|/ FIN 8%0, O .00 320, 25%0.0°90
LEGG MASON I NC |5.5% 105, 0 .00 113,508. b
LENNAR CORP 4. 1|125% 75, 00/0. 00 77,812.50
LI BERTY | NTERAC|TI VEO175%0 .00 188,685.0090
LI BERTY MUTUAL (5. 0% 50, 00/0. 00 55, 245. 40
LI MI TED BRANDS |7T% 225,000.00 267, 187.5%9
LI MI TED BRANDS |7.6% 200, 000.00 222, 000.00
LI'N TELEVI SI ON |8.375%00, 000.00 327, 7%0.00
LI NN ENERGY LLC| 7. 75%00, 000. 00 548, 750.0090
LKQ CORP 4. 75% 100, 000.00 1202,875.00
MACQUARI E GROUP| 6% 250, 000.00 280, 65%3.0°9
MALLI NCKPODT INTL 4.185%, 000.00 106, 146. 390
MANI TOWOC COMPAINY 5. 8385%000.00 161,625.00
MANI TOWOC COMPAINY 8. 3%0, 000. 00 173, 25%0.0090
MARKWEST ENERGY| 5. 5%125, 000. 00 138, 75%0.0090
MARKWEST ENERGY| 6. 75®%00, 000. 00 672, 000.00
MASCO CORP 7. 12|15% 250, 000.00 294,043.59
MASTEC | NC 4. 87|15% 150,000.00 153,375.00
MCRON FI NANCE SUB 8. 225%000. 00 248, 625.090
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MEDI ACOM BRDBND| 6. 3783%5, 000. 00 401, 25%0.0090
MEDI ACOM LLC 9.|]125% 300, 000.00 336, 75%50.00
MEDI VATI ON I NC |2.625%00, 000. 00 391,312.5090
MEG ENERGY CORP| 6. 37550, 00/0. 00 53,625.00
MEG ENERGY CORP| 6. 5%300, 000. 00 324, 000.0090
MERI TOR | NC 7. 8(75% 140, 000.00 167,562.50
METHANEX CORP 5. 25% 75, 00/0. 00 84, 90(2. 85
METROPCS WI RELE|S 7.825%, 000.00 277,200.00
MGM RESORTS | NT| 4.25%0, 00/0. 00 57,500.00
MI CHAEL FOODS 8| 5% 50, 00(0. 00 583, 125.00
MI LACRON LLC/ MCIRON 7125%000.00 132,812.50
MI RABELA NI CKEL| 8. 75%50, 000.00 126, 750. 00
MOLSON COORS 2.|5% 200, 000.00 207, 000.009
MRT MI D PART/ MR|T 7. 255, 00(0. 00 51, 12(5.00
MTR GAMI NG 11. 5(% 108, 000.00 1217,180.00
MU FI NANCE PLC [8.375%48,229.01 160, 087. 3B
MYLAN | NC 3. 75% 125,000.00 280, 625.00
NATI ONSTAR MORT|{/ CAP &675%000. 00 186, 375.060
NATI ONSTAR MORT|{/ CAP72805%00. 00 226, 7%50. 060
NES RENTALS 7. 8(75% 100, 000.00 104, 75%50.00
NESCO LLC/HOLDI|INGS11205%000. 00 228,000.090
NEUBERGER BERMAIN 5.8286%, 000. 00 216,060.0)
NEUSTAR | NC 4. 5% 125,000.00 124,375.00
NEW GOLD I NC 6.]125% 50, 000.00 52,12(5.00
NEWFI ELD EXPLOR| 5.6223%0, 000. 00 274, 375.0090
NEWMARKET CORP |4.1% 90, 00/0. 00 93, 30(0. 66
NORDEA BANK 4. 2|15% 220, 000.00 233, 182.18
NORTEK | NC 8. 5% 75, 00/0. 00 83, 43(7.50
NSG HOLDI NGS LL|C 200, 000.00 219,000.060
NUANCE COMMUNI CATI 523%55%00. 00 288,4&6.25
NUANCE COMMUNI CATI 2138%000. 00 155, 1%56. 25
NUANCE COMMUNI CATI 21285%000. 00 120, 625.00
NUFARM AUSTRALI|A 6.3718%, 000.00 145,600.00
NUVEEN | NVESTMEINTS 925%, 000. 00 274, 375.0090
NUVEEN | NVESTMENTS9. 208%000. 00 216, 500.0p
OASI' S PETROLEUM 6.5%125, 000. 00 138,9¢6.25
OASI' S PETROLEUM 7. 25%00, 000. 00 440,060.0)
OFFSHORE GROUP || NV7. 17255,% 0|0. 00 79,500.00
OGX PETROLEO E |GAS 828%, 000. 00 1220, 000. 00
Ol'L STATES | NTL| 5.1257%, 00(0. 00 79, 68(7.50
OlL STATES I NTL| 6. 5%300, 000.00 325,500.0690
OMEGA HEALTHCARIE 7. 5%25,000. 00 251, 437. D
ON SEMI CONDUCTOR 2.629%, 000. 00 208, 000.0690
ONYX PHARMACEUT|I CALS 245% 00(0. 00 63, 18(7.50
OWENS CORNI NG 4| 2% 150, 000.00 158, 998. 94
OWENS CORNI NG 9% 250, 000.00 320, 45%55.090
PACI FI C RUBI ALE|IS 5.1232%, 000.00 130, 468. 75
PANHANDLE EASTRN 8. 1BB5%, 000. 00 760, 417. 290
PDC ENERGY 7. 75% 200, 000.00 222,500.060
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PEOPLE'S UNITED| FIN32&69%000. 00 215, 463. 15

PERRY ELLIS 7. 8|75% 175,000.00 189,000.00

PETROLOGI STICS |6.25% 75, 00(0. 00 77,62/5.00

PI NNACLE ENTERTAI N 7.77/5,%0|0. 00 83,81(2. 50

PLAI NS EXPLORAT|I ON 6385%, 000. 00 334, 125.0090
PLAI NS EXPLORAT| ON6. 8295%000. 00 114, 125.090
POLYMER GROUP 7. 75% 175,000.00 193,375.00
POST HOLDI NGS 7. 375%213,000.00 240, 1%7.5090

PRESTI GE BRANDS| 8. 1257, 00/0. 00 86, 25(0. 00

PRI CELI NE. COM |I[NC 1%250, 000. 00 290, 937.59

PROLOGI S 6.875% 1,000, 000. 010, 234, 619.9p0

PROQUEST LLC/PRO 9% 175, 000.00 176, 7%50.060

PROV FUND ASSOC| 10. 28%0, 000. 00 505, 687.

a1
L=

PVH CORP 4.5% 50, 00/0.00 52,37/5.00

QUAPAW DOWNSTREAM 1018%, 000.00 112,500.060
QUESTAR MARKET |6. 8% 250, 000.00 282,5&0.0)
QVC I NC 4.375% 100,000.00 101,8%4. 20
QVC I NC 7.375% 400, 000.00 442,811.290
RANGE RESOURCES| 5% 150,000.00 161, 2%0.00
RAYMOND JAMES 8| 6% 600, 000.00 775, 421. 4090

REGENCY ENERGY |5. 5% 75, 00/0.00 82, 125.00

REGENCY ENERGY |[PART 47.5,%0/0. 00 77, 250.00

REGI ONS BK ALAB| 6. 45%50, 000.00 399, 823.5

OT

REGI ONS BK ALAB| 7. 5%135,000.00 166, 930. 290

RENT- A- CENTER 4. 75% 75, 00/0. 00 76, 12(5.00

REYNOLDS GROUP |8. 5% 350, 000.00 376,687.50

REYNOLDS GROUP |9.875%25, 000.00 142, 031.

N
ot

RHP HOTEL PPTY/|RHP FI7N5%O0(0. 00 77, 95(3.12

RI' TE AI D CORP 7 7% 300,000.00 322,125.00
RI VER ROCK ENT (9% 194, 000.00 155,442.5090
RI VERS PI TTSBUR|GH/ FI N955%00. 00 196, 875. 060
ROCK- TENN CO 3.|5% 120, 000.00 124, 2836. 7%
ROCK-TENN CO 4.|19% 100,000.00 110, 413. 409
ROCKWOOD SPECIALTI 4. 82Z25%000. 00 186, 593. 75
ROYAL BK SCOTL7.64% 230,000.00 226, 5%0.0090
ROYAL BK SCOTLND 6. 1280 00/0. 00 87,11(4. 00
ROYAL CARI BBEAN| 5.25%00, 000.00 107, 2%0.00
RSI HOME PRODUC|ITS 6. 85/05,% 0/0. 00 52,625.00
RYLAND GROUP 5.8375% 125, 000.00 132, 187.59
SABI NE PASS LI QUE 5. 6725,% 0(0. 00 78, 56(2.50
SALESFORCE. COM [0. 75%125, 000. 00 255, 0718.1¢p
SALLY HOLDI NGS [5. 75%125,000.00 137, 187.589
SANDI SK CORP 1.|5% 150,000.00 199,312.5090
SBA TELECOM I NC| 5. 75%00, 000. 00 1207, 125.00
SBA TELECOM I NC| 8. 25%88, 000. 00 542,900.0690
SCOTTS MI RACLE [6. 625%50, 000. 00 500, 625.0690
SEACOR HOLDI NGS| 7. 375%0, 000. 00 657, 336.6890
SEALED AI'R CORP| 6.8723%0, 000.00 265, 000.060
SEALED AIR CORP| 8. 378%0, 000. 00 473,0¢0.0)
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SEMI NOLE HARD R|OCK5. 87755,% 0(0. 00 76, 50(0. 00
SES 3.6% 105,000.00 108, 494. 97
SESI LLC 6.3750% 150, 000.00 165, 7%0.00
SHEARERS FOODS 9% 150,000.00 169, 875.00
SIL Il BO/SIL Il US7225%000. 00 243, 000.0690
SKY GROWTH HLD |7. 375%50, 000. 00 272,187.590
SLM CORP 6% 125,000.00 137, 76¢5.1%p
SM ENERGY CO 6.|5% 200, 000.00 223, 000.009
SM ENERGY CO 6.|5% 75, 00/0. 00 83,625.00
SM ENERGY CO 6.|1625% 250, 000.00 271,875.00
SOPHI A LP 9. 75% 200, 000.00 227,000.060
SOTHEBY'S 5. 250% 260, 000.00 269,1¢0.0J
SOUTHERN GRAPHIICS 8. 308%000. 00 109,560.03
SPEC BRNDS ESCRIOW 6. 3%8%000. 00 164,625.0090
SPEC BRNDS ESCR|IOW 6. 625,% 0(0. 00 27,812.50
SPEEDWAY MOTORSIPO 6. 185%, 000. 00 108, 000. 009
SPIRI'T AEROSYSTIE 6. 73%0, 000. 00 371, 45%0.0890
SPRI NT CAP CORP| 6. 9%750, 000.00 829, 218. 75
SPRI NT NEXTEL 7| 0% 250, 000.00 287,500.00
SPX CORP 6. 875% 250, 000.00 282,5¢0.0)
STEELCASE I NC 6. 375%175,000.00 195,3¢4.72
STHI HOLDI NG COR 8% 250, 000.00 275,0¢0.0)
STONE ENERGY CORP 7. 8%0, 000.00 441,0&0.0)
SUBURBAN PROPANIE 7.328%,000.00 278, 380.0090
SUNGARD DATA SY|IS 6.628%, 000. 00 431, 000. 00
SUNPOWER CORP 4. 5% 1,000, 000. 010,098, 150.p0O0
SVB FI NANCI AL GR 5.312%, 000. 00 142, 488. b
SYNI VERSE HOLDIIN 9.1289%, 000. 00 446, 000. D
SYNOVUS FI NANCI|AL 7. 8%395%000. 00 174, 7%50.00
TAYLOR MORRI SONf COM 57.52,500|0. 00 79,12(5.00
TECK RESOURCES |4. 75%225, 000.00 244, 234.35b
TEKNI -PLEX I NC |9.75%125,000.00 141,875.0°69
TELEMAR N L 5. 5% 194,000.00 202, 245.00
TELEMOVIL FI NANC 8% 300, 000.00 327, 75%0.0090
TENNECO | NC 6. 8(75% 150, 000.00 167, 2%50.00
TESORO CORP 5. 3|75% 150,000.00 161,625.00
TESORO LOGI STICIS 5.81I86%, 000. 00 108, 2%0. 069
THERAVANCE | NC |3% 150, 000.00 195,6%6. 25
TOPS HLDG CORP (8. 875%00, 000. 00 225,500.0090
TOPS HOLDI NG 8.(75% 75, 00(0. 00 74, 25(0.00
TOYS R US PROP |C 8. 5%00,000.00 431,000.069
TRI UMPH GROUP 4. 875%150, 000. 00 156, 375.0°90
TRUVEN HEALTH 1/0. 625%50, 000.00 287,500.00
UAL 2007 TRUST |6. 636%84, 387. 91 201,9&4.73
UNI FRAX | LLC 7|. 5% 75, 00(0. 78, 93(7.50
UNI TED CONTI NENITAL 6 .2357,509(0 . 26, 00(0. 00
UNI TED RENTALS [6. 125%00, 000.00 109, 500.09p
UNI TED RENTALS |(7.625%00, 000. 00 232,5¢0.0)
UNI TYMEDI A HESSIEN 5. 23®%0, 000. 00 210,0¢0.0)
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50

UPCB FI NANCE LT|D 7.28%0,000.00 282, 0.00p
US Al RWAYS 5.37[5% 25,000.00 25,50[0.00
US FOODS I NC 8.[5% 125, 000.00 137,812.50
VALMONT | NDS 6.[625% 500, 000.00 593, 982.50
VANGUARD HEALTH| 8% 300,000.00 324, 75%0.00p
VERI SIGN I NC 4./625% 165, 000.00 172, 425.00p
VERTEX PHARM 3.[35% 100,000.00 158, 312.50
VI ASAT I NC 6.87[5% 150, 000.00 165, 000. 00
VI KI NG CRUI SES |LTD 8.50% 00[0. 00 57, 25/0.00
VI MPELCOM 7. 748|% 200, 000.00 232,000. 00
VI RGIN MEDIA FI|N 5.25%,00[0.00 51,37/5.00
VI TERRA | NC 5. 9[5% 500, 000.00 543,370.50
W & T OFFSHORE |INC 8183%,000.00 138, 125.00p
WACHOVI A CAP I I|l FLOAZ5,000.00 428,336.25
WASHI NGTON REI T| 3.95%50, 000.00 155, 578. 095
WATCO COS LLC/F|IN 6. 357059%0[0. 00 53,50[0.00
WELLPOI NT INC 2[.75% 100,000.00 123, 312.50
WEYERHAEUSER COl 7.376®%5, 000.00 792, 116.25
WHI TI NG PETRO 6[.5% 100, 000.00 108, 25%0.0¢0
Wi LLI'S NORTH AME 7% 350,000.00 416, 726. 80
WI ND ACQUISITION 11.28%, 000.00 430,000.00
WI ND ACQUISITION 7.28%0,000.00 213,o¢o.03
WI NDSTREAM CORP| 7% 400, 000.00 411,000.00
WMG ACQUI SI TI ON| 6% 50, 00/0.00 54,06/2.50
WOLVERI NE WORLD| 6. 125%0, 00[0. 00 54, 75/0.00
WPX ENERGY | NC [6% 250, 000.00 280,312.50
XI'LINX I NC 2.62[5% 250, 000.00 363, 750.00
ZOETIS I NC 1.87|5% 100, 000.00 101, 366. 00

79,263,|517.8%, 051,(324.(|27

38{1 (8,990, 6/21, 6/97)

86. 0 92.

8,990, 6/21, 6/97

(8,990, 6/21, 6/97)

9,775,999, 930

(9,775,999, 9[30)

)
17 4.3% — — 100. Q%
— — 7.6%
381 — — 88. 0%
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8,142,186, 794

27,

8 2 4|,

8,114,361, 949

9,261, 223, 372

. 87|6

10,270, 7|6

10, 176, 9|7

1,683
925
2,758

3,866, 985, 758

. 631
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(

)

15

352, 335,

150, 618

22

1,858,

694

966, 076

12

10,706, 8

11,004

11,381, 4

77, 337

2,233,

118

405, 035
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( 38
19

193 1 24

59 )
52

25

( 24 31 ) ( 25

31 )

17,783,929
21,231

83,988

1,597,501

585,270

179,026

143,681
873

2,268,024
16, 195, 635
253, 250
1,119, 715
1,517,926

709, 038
168, 605
165, 346

7,816

20,393,755

22,389,725

186, 195 167, 960
109,225 93,706
5,462 3,943
300, 883 265,610
12,747 12,747
22 -
188 133
12,957 12,880

4,016, 768

519, 439
196, 834
19,500
171,873
9,330

2,708,128
514,642
263,427
17,200
63,011
15,565

4,933,746

3,581,975

5,247,586

3,860, 466

25,641, 342

26,250,191

64/85



(2)

EDINETOOOO

O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

31,986 375,742
3,228 3,023
978 901
29,951 28,656
694,169 650, 405
11,378 10, 777
736,476 690, 740
1,035, 938 1,146,683
108, 951 18,987
67, 343 62, 693
368, 000 347,800
4,950 5,121

2,356,876

2,650, 793

10, 319 7,296
154,212 178,410
16, 105 16, 905
2,520 6,951
183,157 209,562

2,540,034

2,860, 356

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
6,365, 928

128,584
104,600
100, 000

9,800,000
6,515,116

16,499,113

16,648, 301

23,261, 188

23,410,376

159,879

20,541

159,879

20,541

23,101, 308

23,389, 835

25,641, 342

26,250, 191
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23 (
24 31 )

31 )

16,509, 688
2,214,102

15,739,580
2,401, 288

18,723,790

18,140, 869

7,741,676

7,426,160

170,580 149, 566
370 152
845,471 948, 113
3,754,952 3,624,517
7,007 7,229
4,607,430 4,579,861
194,940 177,505
51,878 50,112
167, 656 167,179
16, 750 18,816
2,639 2,689
36,815 37,963
275,740 276,761

12,990, 738

12,610, 006

141,717 141,073
2,220,149 2,204,883
326, 160 333,923
2,688,027 2,679,880
275 707
67,641 67,470
49,669 50,223
445,713 421,877
167, 804 165,171
408, 303 409, 033

- 6, 943
368,000 347,800
34,592 39,522
69, 347 51,898
303,377 310,561

4,602,752 4,551,091

1,130, 299 979,771
1,672 1,032
11,5583 12,757
4,113 1,437
2,019 1,387
2,169 1,576
10,602 17,474
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32,131 35, 666
15,045 118,238
- 160, 957
850 38
19,679 2,481
15,036 2,148
50, 611 283, 864
1,111,819 731,573
120,735 -
120,735 -
2,335 -
47,986 22,844
34,011 -
11, 358 -
- 3,932
95,692 26,776
1,136, 863 704,796
376,959 193,759
119,789 42,020
496,748 235,779
640, 114 469,017
(3)
( 23 (

24 31 ) 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

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

9,800,000
9,800,000

6,083,517

104,600
104,600
100, 000
100,000

9,800,000
9,800,000

6,365,928

357,703 319,829
640, 114 469, 017
282,411 149, 188

6,365,928

6,515,116

16,216, 701

16,499,113

357,703 319,829
640, 114 469,017
282,411 149, 188

16,499,113

16,648, 301

22,978,776

23,261,188

357,703 319,829
640, 114 469, 017
282,411 149, 188

23,261,188

23,410, 376

129, 413 159,879
30, 466 139, 338
30, 466 139, 338
159,879 20, 541
129, 413 159,879
30, 466 139, 338
30, 466 139, 338
159,879 20, 541

22,849, 363

23,101, 308

357,703 319,829
640, 114 469, 017
30, 466 139, 338
251,944 288,526

23,101, 308

23,389, 835
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206, 164
196, 834 9,330
24
)
( 24 31 ) ( 25 31 )
147,526 165, 761
349, 763 346, 701
26, 240 21, 452
3,885 670
658 712
)
( 23 24 31 )
1,052,070 - - 1,052 )00
23 14 4 8

357,703,800
340
23 31
23 15

70/85



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Oooooooooooooooooad

24 12 49
319,829,280
304
24 31
24 13
( 24 25 31
1,052[070 - - 1,052[0[0
24 12 49
319,829,280
304
24 31
24 13
25 12 50
233,559,540
222
25 31
25 13
)
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24 31

17,783 929 17,783 929 -

3,788,(236 3,788,(236 -
1,597,(501 1,597,(501 -

585, 2170 585, 2|70 -
519, 439 518, 7|58 680
24,274,376 24,273]|695 680
694, 16 9 694, 116 9 -
694, 169 694, 169 -
6, 810 6, 810 -

25 31

2,268,(024 2,268,(024 -
16, 195| 635 16, 195, 635 -
1,119,(715 1,119,(715 -
1,517,926 1,517,926 -
709, 0/38 709, 0/38 -
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2,641(608 2,641 608 -

514, 6/4 2 514, 559 83

24,966/, 590 24,966]| 507 83

650, 405 650, 405 -

650, 405 650, 405 -

8, 614 8, 614 -
24 31 25 31
249,764 66,520

24 31
17,783, 234 - - - - -
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21, 2[31 - 1,036 987, 734
1,597)501 - ] ]
585, 270 - - -
176 519,223 - -
19,987, 4539, 223 1,036 987, 734
25 31
2,267)697 - - -
16,195/, 635 - - -
1,119)715 - - -
1,517)926 - - -
709, 038 - - -
] ) . 15,332, 130,846
514, 42 - - -
22,324, 656 - - 15, 3|3%,130)846
24 31 )
5, 94[8 5,774 173
88,001 84,017 3,988
93,950 89, 79 4,15
12,953 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
25 31 )
216, 1|64 207,889 8,276
216, 1|64 207,889 8,276
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2,425,444 2,465,635 40,1p1
2,425,444 2,465,635 40,1p1
2,641,608 2,673,524 31, 9L 5
23 24 31
( ) ( )
27,915 - 35, 755
27,915 - 35, 755
24 25 31
( ) ) ( )
161,410 - 21, 8(84
161, 4|10 - 21, 8(84
23 24 31
( ) ( (
150, 6/08 , 133 15,045
150, 6/08 6, 133 15,045
24 25 31
( ) ( (
3,040,519 2,825 279, 196
3,040,519 2,825 279, 196
23 24 31
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68, 110 - 2,520
248,320 - 9,330
316, 430 - , 810
24 25 31 )
79, 8l49 6,951
272,890 15, 5/65
352, 7139 8,614
24 31 25 31
721,405 805, 634
918,239 1,069,061
196, 834 263,427
( 23 ( 24
24 31 ) 25 31 )
167,804 ( ) 165, 171 ( )
167,804 165,171
21,152
21,784
( 2 4 31 X 25 31 )
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29,811 17,486
79,565 63, 338
139,876 132,198
18,674 18,577
58, 616 67,813
11,519 6, 4309
88, 636 11,374
61,029 40,726
487,731 357,956
66, 6709 32,453
421,051 325,502
70,151 93,885
70,151 93,885
350, 899 231,617
( 2 4 31 | 25 31 )
40.69% 38.01%
1.20% 4.86%
0.17% 0.27%
0.02% 0.02%
0.33% 0.54%
1.30% -
0.02% 0.49%
43.69% 33.45%
)
)
( 23 2 4 31 ) ( 24
25 31 )
( 23 2 4 31 ) ( 24
25 31 )
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90
10
23 24 31 )
2 4 25 31 )
23 24 31 )
( ) ( )
700,000 3,827) 153 295,B62
80,288 887,547 76, 22
247,369 10,769, 414 1,363 829
24 25 31 )
( ) ( )
700,000 3,580) 183 299,089
247,369 10,234,105 1,310} 737
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23 24
24 31 ) 25 31 )
21,957.95% 22,232.2
608. 43 445.80
640, 114 469,017
640, 114 469,017

1,052,070

1,052,070
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(1) (
)
(2) (
)
(3)
(4) (5)
(4)
(5) (3) (4)
(1)
(2)
( )
1 247, 369
2 47,987
7., 42|5
7, 49|5
1,404,065
57,941
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(2)

(3)

25

(1)

(2)

(3)

25

25
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