14

03-5232-7700

20

27

27

1/82

13

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

21 10

20 11 10



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(1)

5,000

2/82



(2)

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
ooooodooodoonodoooodd

12

12

http://www.toushin.

3/82

or .

j p/



EDINETOOOO
Ooooooooooonmn(eorses)
Ooooodoooddoooooodd

s EHS e -
[ MBSt =it (BHE)  mEoED %T%g% EEGETE
S T — —
B He |- & FANE - - -
Ik s :saa
B - & ey & o ‘mo
A ——» % > EE L e N E B
bamme | & [ EnhE m Yhz |LEBS
- - ® ® = -
—E R — R & fT %
. L. L J .- A
S iHdERESt SO T ISEE Tt =1 1315 SRR EE B SESHIFEEERNCED

OERELCRE T S5 (BE - B
FEW E@GL. P FCREY S
FCROEEZSISZITEIE.
) ZmiEOmECEEL" - BT
[%?ﬁﬁmﬁmtﬁji—MEﬁE

(3 B S 5005 miE DS ERK)
[HEmECAT SRS, S
Eﬁ~MHﬁm%&Hﬁﬁ%mﬁ
(5 ZmEC A LAt NS 5fc
ENHEEHCRDSEM

B EmECid SBRER, (S5
. ERHSEE0ET F

e, BiR R - ERRS
|OfFRLF TS,

=
2. BHEHETRE -BEL.
B FEIRTE I A D iR B

R EHIE O S . 3
. EEEEO-—HCOZE
ESEY - ASEERiTH
DERICEFFTD AT
X . EiEl. MERCEIT
SEEDFEE. IHEOERY
AT,

O—F Py b PR DT — TLTIL Y-, EFESHE0 N2EERTZFEEN] (LT M
TEEEH LN EF D CREIFE,. W7 r Y RICREN T, SliIEE 0 EHNE S FREEFESNE

4/82

=
AP = rLRAD

[E—2r2E] [wH—77 2 E] [ETRENE]
i Ty Ty Ty
B | pmng > MHAM US [Tge ™ | 4 s mE N LEEE -
L vnaa-my L] wvn — BRI -
= ERRE0—2 = =
% Pl (e o R T -7 r LR B A — I
= [ EEE S| S|
) N N .

20 4,560 ( 21 1 31 )




EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

39 26
10

11
19

( 21 1 31 )

5 1 1,038, 40898. 7

90 13, 66(2 1.3

(1)

5/82



TEEL

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
ooooodooodooodnoodd

BB

3
4 S&P
BBB Baa
Ba
S&F TSRS dy—T 4 — A1 DIEE
o faa
F " e
BBE Baa
BB Ba
B B
MR Caa
FafEe] = Ca
C o
D —
12 10

6/82



EDINETOOOO
O000O000o0OO0Ooo(eoTees)

Ooooooooooooooooooad

rEIO0E A

EoMFToR - O EEFAEE

HikXra—
e H-HIK

Bik%tria—
DR SIUF

oA =l R . & iE 11 1E . 3 B R .

AFIE b A o = ) FE D
ENEMNEILEH L. REDE
FHUEENRAT h ELETE
FOGRAUAOHETTZLIA
BHEEALTT.

2

EE-FHES RE BT EFIER
haoEfIceELT T,

e Es DI EREYNSI SR
melE. =EfEERETALE A
D7 LHET LIERAU A
LEFIET HHFTELILSUG
meEELZTT.

O

=& EAOEFUREERT A
ESATEESEERLTIF
FoEELET.

A BEE~ DiREREMNSE D
B 1. i otileg
FRESNMEHMENIER LT L
STErcnOEREOLE L X

L

TONER EXSAERIA.
EE - FtEathE8 LElE IR
ThaEHICEELIT.

a--\:-

cccC

/| Caa

7/82

20

10



(2)

10

27

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

10

Lor d, Abbett & Co. LLC

90

741 2008 10

AREI
g - EREOMEY, B2

20 26
28

8/82



(3)

g b~ WO N B

ga b~ WO N B

»

11
18

10
11.
12.
13 14
14
15.

16
14

14

9/82

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

10



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

V-0 rOREBRSE (BREES)  VT-Tr L ROERREE
(B DES 4 EERWNROT T w7 GEE R - FFliaFED
PR el DAL

t

<= B I M

£ 2 IEanFe 3 l
ZiEFE - DT o7 P AR

I

(REFAFSHR S
BN OIRS
ZEASE CEANTESS > AV TSIT P AREESS
(EEEAHEOSS - 2% ||| (EA=@EE0EE - If) | (E-5U v IRBEOEER)
£ | ¥
OB EAF | CRESESD
£ % = "

20 12

10/82



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(4)

10
(5)
( 22 23 24 )
100 30
( )
100
10
16
28
( 29 )
236
1 3

341 3 1

11/82



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(2)
100 10

28
28
28

(2) 1 4

12/82



27

13/82

(2)

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(2)



50

30

50

39

28

14/82

10

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad



(1)

30

15/82

10

10

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

130 )

100 50



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(2)

16/82



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(1)

21 2 10
2.1 2
http:// www. mi zuh o -{0alnR 0c-03 2 4p-/4 3 1
[ ]

(2)
(3)

1.7325 1.65

0.8400 0.7875 0.105
0.80 0.75 0.10




EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

10,000 37.5

(4)

(5)

18/82



10

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

22 12 31
7 3 23 1 1 20 15 5
22 12 31 10
3 23 1 1 20 15 5
21 22 ETF REI T
1
100
100 20 15
5
21 22
500 10
7 3 500 20 15
23 20 15
21 22
500
3
( )
21 4 1 7 15 ( 15 )

20 12 31

19/82



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(1) 20 12 19
(G ()
15,828, 0{44, 2082 80
_ 30,180/, 5980. 1|9
— 15,858, 225, 080.[00
( ) ( )
293,90%2, 3009 . 6|3
358,339, 2341. 9|9
1,985,066, 07D. 04
11, 726, 6|26, 5154 25
105, 932, 5540. 5|8
98, 833|, 6330. 5|5
84,320/, 5270. 4|6
81,120/, 5260. 4|5
32,949, 1990. 1|8
21,231, 7870. 1|1
14, 457, 8360. 0|8
1,579,491, 078 78
135,726, 167. 7|5
61,560/, 9500. 3|4
— 1,389,905, 8773 7/3
_ 17,969, 464, 260.[00
(2) 20 12 109 )
¢ ) () ) () () ()
1 13, 742, 07.,17121486, 144, 110,16616 1%, 828, 4HA9 48@

30

20/82



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
ooooodoooddoodnoodd

21/82

FNCL 6% ? 3 ¢
6686640 %1 503, 31@.03®3513, 6 1D.39B5649, §8a7287|7258%
FNCL 6% 3] ] )
N @%1 337, 1100148345, 5a0.31|za478, 6282229423232
VI RGI NI ] 201
Elapwr b 5o 22 ] 500, 0 M.000B0527, 1588 0/®1, 424, 1887060124124
FNCL 6% 3
670503 @%1 603, 40D.05®B2614, 9AD33B6721, 18B4722[216856

0,
FNCL 6. 5% §%3 104, 54202182179, § 103087221, 826926441681

872912 1
FNCL 6% ? 31 ] ) ]

N tsse %1 077, 5580588092, 3Am38@7181, 5285392[215%9
PSEG ENRGY 2017
Hibas 8l e ®0 1 000, Q®40B1144, 389509, 852, 1256087(3122372
CHESAPERMKE 2011
q
EnRoy b ®0 1 250, 00®9 O|@B, 217, 50D6 0|50, 486, 22230@3[9128%
US TREABURY 2014
NI B 4% ®0 1 000, m50@9103, §a2.43®@9287, §205061[01843
CROWN CPRK 2024
1 g q q

deseal 70574d% 52 | 700, 00®3 0|80, 254, 50D2 0RO, 957, 500500200595

ELI ZABE[H 201 9

q q g g
1A rbEN 71 750 ao 1 000, 00®4 0I5, 842, 5004 0RO, 935, 0aF30898p4986
BRI STOW| GRQUP 201

e 6 1heos 250 1 725, 0086 0/@0, 616, 00D1O/@O, 934, 150308750988
QWEST ChP HDG 201

47" o ®0 1 200, 00®7 OT22, 150, 00®5 0|0, 881, 0A69004[50498@
MEDI ACOM LUC 201
45" 2o ao 1 500, 00®4 0|Z5, 356, 25D2 0|@0, 800, 0A61006600890
CHARLES| RI VER 2031
4 e s o 150 1 000, a.00l®7207, 5099 0RO, 790, 0a60086(70380
HosT 2011
dhoTELsekes | 7% ®0 1 200, 00®3 0|24, 058, Q0ODO OO, 749, 006700820680
FNCL 6% 203
1 53086 ae 688, 41 D.04&B4699, 2ND37|M5746, $266088[70289
US TREABURY 201 3
dN B 4 obeos 250 3 500, 0m.50@4581, 6 1.300@®8699, 3362501|90382
RI VER RPCK 2017
q |
et o TEo QL 000, 0®7 0l@o, 940, 0®2 0|20, 650, aas8028[50582
ROPER | NDUYT 2031

S J ]

47 4513 SD) 13 1 000, 0D8 O&0, 355, 0D2 025 567, 5080087[1 0228
TEVA PHARM ‘§ 2 |
0 N i) ] %1 400, Qaa.0a®5543, 50.70/@7510, 2585002(601§%
DRS 201 1
dTECHNOLpPGI BS 150 500, 0 ®.10@ 0515, 0 AM.00GO507, 508508790025
6.875%

NORTHEABT 1

3 q b
U aEeP L, b9l 600, 092 0811, 485, 094 0{®5, 504, 908502450778
EDI SON 2011
sl onl 7% ®0 1 825, 00®4 0lm5, 729, 1878 5\T5, 437, 182950600070



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
ooooodoooddoodnoodd

2 gGMAC LLE =§%1J 250, 00D1O@3, 308, 4843 7|51, 414, 2827500[201940
7.25% 2
BARRI CK| colD 202
J ]
24corp 3 koo 20 ] 000, 0aw.70l®@7773, Ta%.09@9409, 9926968160696
CINC BELL I/NC 2014
215 3750 150 1 900, 00®50/715 819, 2502 0|®0, 377, 502300950988
PRIDE I NTL 2014
28, N 7 abso 50 1 500, 0 am.10/@ 5526, 2590 0|@0, 350, 0a21082/405647
DAVITA | NC 2014
2900 Lo 5 B0 1 500, 00®8 O|H0, 477, 5089 O|TI5, 346, 2520008|70487
NATL FUEL GAS 201
3dg 5 o, i %o 1 440, 0007 0l76, 402, 00%3 6l@2, 339, 522012820768
99.80
99.8B0
0. g2
0. 49
0. 5951
1.99
11.p04
67.1[70
9. 88
92.P6
(3)
20 12 19
1

22182



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
ooooodooodooodnoodd

1 14 5 10 5,228 5,248 1.02/41 1.02|81
2 14 11 1 12,149 12,202 0.92/(10 0.9250
3 15 5 12 18, 7111 18, 7|89 0.96(29 0. 96|69
4 15 11 1 28,597 28,721 0.92|37 0.92(77
5 16 5 10 42,598 42,756 0.9427 0.94|62
6 16 11 1 46, 162 46, 3|38 0.91198 0. 92|33
7 17 5 10 47,847 48,038 0.87/82 0.88|17
8 17 11 1 48, 137 48,334 0.97/69 0.98(09
9 18 5 10 41,652 41,828 0.9462 0.95(02
10 18 11 1 40, 3131 40, 491 1.00/83 1.0123
11 19 5 10 38,034 38, 1vr7 1.06(78 1.07/18
12 19 11 1 31,505 31,6|36 0.96|/64 O0.97|04
13 20 5 12 26,846 26,968 0.87/86 O0.88|26
14 20 11 1 18,597 18, 7|10 0.6570 0.66|10
19 12 31, 511 — 0.98(96 —
20 1 28, 487 — 0.90(43 —
20 2 27, 6(03 — 0. 8846 —
20 3 25, 799 — 0. 83[76 —
20 4 27, 1|6 2 — 0. 88(81 —
20 5 27, 405 — 0. 8996 —
20 6 26, 511 — 0. 8823 —
20 7 26, 2(10 — 0. 8801 —
20 8 26, 1(18 — 0. 88(75 —
20 9 22, 6(15 — 0. 78[58 —
20 10 18, 3|97 — 0. 6497 —
20 11 17,010 — 0. 6023 —
20 12 1 15, 8/58 —_ 0. 56(25 —
1
1 0.0195
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

23/82



EDINETOOOO

O000O000o0OO0Ooo(eoTees)
ooooodooodooooooodd

13 0.0240
14 0.0240
1 4. 36
2 7. 72
3 7.10
4 1.58
5 4. 49
6 0.20
7 2.24
8 13.69
9 0.69
10 9.10
11 8.28
12 7.25
13 6. 60
14 22. 49

24182



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

13 12
14 22

19
19

(1)
11

(2)

(3)

http://www. mi zuho{0aln2.0c-03.2j4p/4 3 1
[ ]

(4)

http://www. mi zuhd0laam -c3»2 4 -p4 31

(5)

(6)

(7)

25/82



(8)

(1)

(2)

(3)

(4)

11

0120-324-431

(5)

(6)

(7)

(8)

(1)

26/82

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

12 31 )
(
)
http:// www. mi zuh-12M.- B2 .4j- pt/3 1]
(2)
(3)
13 12 3
(4)
11 10 13 12
14 10

(5)

27182



30

28/82

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad



(1)

(2)

(3)

(4)

11

29/82

10

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad



12

59

20

133

12

193

30/82

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

38

19 11 13
20 13 20 11 10



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(1)
( 20 5 12 ) 20 11 10 )

269,131,496 235,647,547
26,760,049,485 18,507,926,085

3,741 2,124

27,029,184,722 18,743,575,756
27,029,184,722 18,743,575,756
122,220,831 113,217,698

19,580,100 5,350,791

2,478,765 1,672,556

38,420,800 25,924,621

123,928 83,619

182,824,424 146,249,285

182,824,424 146,249,285
30,556,081,420 28,304,424,742
3,709,721,122 9,707,098,271
4,049,316,722 3,802,743,173
26,846,360,298 18,597,326,471
26,846,360,298 18,597,326,471
27,029,184,722 18,743,575,756

31/82



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

@)

( 19 11 13 ( 20 5 13

20 5 12 ) 20 11 10 )
327,237 242,734
1,803,372,130 5,442,345,400
8,932
1,803,044,893 5,442,093,734
14,922,670 12,964,157
231,301,248 200,944,402
746,073 703,419
246,969,991 214,611,978
2,050,014,884 5,656,705,712
2,050,014,884 5,656,705,712
2,050,014,884 5,656,705,712
24,655,497 45,382,999
1,095,422,889 3,709,721,122
182,303,341 327,363,396
182,303,341 327,363,396
21,327,408 9,457,887
21,327,408 9,457,887
749,914,779 703,959,945

3,709,721,122

9,707,098,271

32/82



(3)

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

19 11 13 20 13
20 12 20 11 10
19 11 13 20 13 20|11
20 12 10
20 12 20 11 10
30,556, 081,420 28,304, 424,742
3,700,721, 122 9,707,008, 271
0.8786 0.6570
(10,000 8,786 6,570
19 11 13 20 13
20 12 20 11 10
53,243,518 46,089,550
19 11 13 19 12 10 20 13 20 10
6,962, 150, 718 41, 0/68,67,0666 1, 057, 888 37,605, 25
128,476,066 (1 40 |) 121,667,684 (1 40 |)
682, 057 944,987
127,794,009 120,722,697
A. 147,828, 86@8. 02| A. 194,824, 7®@4. 05
B . B.
C. 2,541, 4857011|2/7 C. 2,437,28338919|2|7

33/82



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
ooooodooodooodnoodd

4,272,8%8a,389| |30 4,028,999, 322|.
6,962,152, 168|.|60 6,661,052, 4a88|.

19 12 11 20 10 20 11 20
6,874,030, 860 45, 8(00,69,35153, 735, 656 38,
127,174,466 (1 40 ) 119,875,123 (1 40

392,356 151, 366
126,782,110 119,723,757
108, 703, 8%&6. 19| A. 109, 727, 336. ¢
B.

2,522,2897980(3|3 C. 2,403,0428033
4,243,081, 838|.|92" 4,040, 966, 343
6,874,032,a6|.|47 6,553,732, AB6|.

20 11 20 12 20 11 20
6,805,772,694 45,0(87,64,85734, 137,223 39,
125,755,306 (1 40 ) 118,973,963 (1 40

101, 901
118,872,062
133,217, 44D. 37| A. 148, 455, 149.
B.

2,509, 1887986(1|1 C. 2,387,07583®25
4,163,36a, 308l |JP" 3,998,604, a9
6,805,772, a64|.|75 6,534,132, 223

34/82

6

7

59

91

10

20,

38

83

11

74,

35

81

19.

85"



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Oooooooooooooooooad

20 13 20 10 20 12 20 10
6. 724,717,766 35, 751 .6894538, 432, 002 37,208, 55
124,545,694 (1 40 ) 117,260,293 (1 40 |)

3. 553
117,256, 740

A 108,813, 582 95| A. 115.526, 089, 41

B. B.

c. 2 488, 7247986|2/d C. 2 354 616893021

D. 4 127,17a, 8284 3 968,284, 863|./66

6 724 712, 166|714 6 438, 452,005 |28
20 11 20 10 20 11 20 1D 10
6. 631,008, 624 38, 2[37. 6472057, 171, 113 33,722, 32.
122,817,605 (1 40 ) 114,166,991 (1 40 |)
776
122,816, 829

A 122, 268, 32®8. 82| A, 102. 711, 4B9. 99

B. B.

c. 2 456 7528087194 C. 2 293 8568D37|6/8

D. 4,051,984, B14|.|67 3.860,603,35%2|.|61

6 631.00a2.asa. ld2 6 257 172,102 |28
20 11 20 12 20 10 11 20 L1 10
6. 617,980, 398 41, 0(23.6401301, 315, 642 27 680,709
122,224,325 (1 40 ) 113,217,698 (1 40 |)
3. 494
122,220, 831
A 141, 160, 200, 19| A. 99 382, 8346 11

35/82




EDINETOOOO
O000O000o0OO0Ooo(eoTees)
ooooodooodooodnoodd

36/82

B. ) B.
C. 2,446,44288405(64C. 2,275,354,8DB1|8(8
D 4,030,371,349|.[d0" 3,816,574, B3B|.|40
6,617,980, 3865|.(93 6,191,31%2,6a487|.(39
19 11 13 20 12
26,760,049, 485 927,914,[212
26,760,049, 485 927,914,[212
20 13 20 11 10
18,507,926, 085 710, 136,[253
18,507,926, 085 710, 136,(253
20 12 20 11 10
32,601,111, 147 30,556,081, 420
251,629,711 70,202, 673
2,296,659/, 438 2,321,859, 351
(4)
20 11 10 )
13,869, 84886867, 926|085
1 13,869, 84886867, 926 085
99.15% 100.]0
18,507, 926|085
18,507, 926|085



(1)

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

20 11 10

1,270,683

2,212,
345,299
376, 293

1

2,176,154

16, 364, 94
36, 638,

{

3,364, 2

411, 026
1,825,

5

, 5009
4 8
328
723
, 907
5, 063
D71
21
213
23

20,988, 44

B, 706

20,988, 414

8, 706

45, 508,

DOO

45,508,

DOO

45, 508,

DOO

37/82




EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

15,694,662, 402
5,248,273, 304
20,942,93%5,706
20,942,93%,706
20,988,443, 706
(2
20 13
20 11 10
60 61
100
20 11 10
15,694,662, 402
1.3344
(10,000 ) (13,344 )
20 13 20 11 10
345,299,(328 188,240,[180
376,293,(723 10,674, 924
2,176,154, 907 22,691, 727
16,364,946, 063 4,435, 773|, 369
19,262,694, 021 4,590, 646/, 898

38/82



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

39/82

20 13
20 11 10
20 11 10
20 12 17,529, 742,925
20 13 20 11 10 80,430,520
20 13 20 11 190 1,915,511/, 043
15,694,662, 402
936, 345,|531
888, 468,186
13,869,848, 685
(3
( 20 11 10 )
BAC 7.25% (PFD) 1, 0[00 72000 720,000.00
FNM 8. 25%( PFD) 20, 500 2.08 42, 64|0
FNM 8. 75%( PFD) 16, 000 1.15 18, 400.
WB 7.5% 12/31/49(PFD)O|0 703]00 562,400.00
MET 6.375% 02/ 15/ p4900PPD) 9.11 911, 000. 90
NRG 5.75% 03/16/09(BED)O 210/00 1,050,000/ 00
PNM RESOURCES | NC| 20,000 8. 82 176,400. 00
7 3,480,840/ 00
(345, 209|9, 3/28)
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| 1. 6% 100 0%
345, 29]9, 328
(345, 29]9, 3[28)
( 20 11 10 )
US TREASURY N/ H 4% 2,000, 000.0@, 142, 14|00
US TREASURY N/ H 4.625% 1,500, 000.0Q, 650, 469/| 50
2 3,500, 000.08, 793, 283 50
(376, 29|3, 7[23)
1. 8% 2.0
376, 29(3, 7123
(376, 29|3, 7[23)
FANNI E MAE 5% 1,000, 000.0a,055, 956/ 00
FNCL 6% 7353509 3,081, 971.8G6, 132, 214| 10
FNCL 6% 753986 1,774,7140.14,805, 3836/ 66
FNCL 6% 868842 4,527,122.38,595, 167 30
FNCL 6% 879523 3,620,992.9G8,675, 496 08
FNCL 6% 9372809 4,367,%553.5a3, 432, 368| 02
FNCL 6.5% 872912 3,162,627.58,240, 507 28
7 21,535,(608. 20, 937,[045|. 44
(2,176, 1|54,[007)
10.|4% 11. 5
2, 176, 1]54,[007
(2,176, 1|54,[007)
ACTUANT CORP 6./875% 225,000.00 190, 1%25.p0
ADVANCED MED OHRT 7.5/% 1,000, 000.00665, 0 b 0
AES CORPORATI ON 8% 750,000.00 596, 2%50.p0
AFFI NI ON GROUP [INC 1|]1.5% 125, 000.00 78, 75[0. 0|0
Al RGAS | NC 6. 25% 650,000.00 562,2%0.p0
ALERIS INTL I NG 10% 750,000.00 236, 2%0.p0
ALGOMA ACQ CORHA 9.87[5% 550, 000.00 371,250.p0
ALLBRITTON COMM 7.75/% 2,000, 000.0a, 349, 999 98
ALLEGHENY LUDLUM 6.9[5% 1,250, 000.0a, 204, $37|50
ALLI ED WASTE NA 7.87)5% 1,000, 000.00960,000.0p0
AMD 7. 75% 1,400, 000.00878,500.p0
AMER EXPRESS CR 7. 3% 500,000.00 453,9716.p0
ARCHER DANIELS |0.875/% 1,250, 000.0Qa, 006, 250| 00
AVI S BUDGET CAR 7.625% 1,175, 000.00393,625.p0
BALDOR ELECTRIQd 8.62[5% 1,450, 000.0Q, 156, $875| 00
BARRI CK GOLD CQRP 2.[75% 1, 000, 000.00Q, 043, 149]| 94
BAXTER INTL 5.375% 200,000.00 182,899.p0O
Bl O- RAD LABS 6./1250% 1,050, 000.00855, 750. po
Bl OMARI N PHARM |2. 5% 400,000.00 482,500.p0
BI OMET | NC 10% 1,000, 000.00957,500. PO
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BJ SERVI CES 6% 600, 000. 00 549,1&2.)0
BOWATER I NC 9. 3% 875,000.00 271,2%0.60p0
BRI STOW GROUP I|INC 6.|125%, 725, (000.0@, 111, 875]00
BROOKSTONE CO 12% 750, 000.00 536, 25%0.9p0
BUNGE NA FI N 5.(9% 175,000.00 125, 45%2.P5
CAMERON | NTERNAT 6. 3|75% 300, 000.00 253,287. B0
CANADI AN NATL RR 4. 9(5% 350,000.00 320,86¢67. 40
CCH | LLC 11.789%(SU) 1,600, 000.00472,000.p0
CCH I/ CCH | CP |11% 3,000, 00.00,380,¢00 00
CENTENE CORP 7.125% 650, 000.00 526,5&0.)0
CENTENNI AL COMM 10% 850, 000.00 752,2%0.00
CERI DI AN CORP 1f1. 259% 275,000.00 176,687.50
CHARLES RIVER 2. 875% 2,000,000.00, 730, 00000
CHESAPEAKE ENRGY 6.25% 1,500, 000.00,132, 50000
CHESAPEAKE ENRGY 7% 3,250, ¢00.0@, 730, 00000
CHS/ COM HLTH SYS 8.8(75% 1, 000, 00.00880,0&0.30
Cl MAREX ENERGY [CO 7.(125% 675, 000. 00 548,437.50
CI NC BELL I NC §.375% 1,900, 000.00, 467, 7149]| 98
CI'T GROUP I NC 5. 2% 550,000.00 377,377.5p5
COLORADO I NT GAS 6. 8% 703, 000.00 605, 436. 24
COMMONWEALTH EQI SON |5. 894, 000, 000. 00848, 390.0p0O0
COMPLETE PRODUGT 8% 750,000.00 517,500.60p0
COOPER- STANDARD 8.375% 1,350, 000.00519, 7%50.00
COUNTRYWI DE HOME 5.6(25% 375,000.00 366, 532. 12
CROWN CORK &SEAL 7. 3|75% 2, 700, 000.00, 890, 000| 0O
CVRD 5.5% 06/ 19/ 10( P|FD) 25,00(0. 00 694, 75%50.00
DAVI TA I NC 7.23% 1,500,000.00,365, 00000
DECODE GENETICY INC |3.5%600,000.00 123,0¢0.30
DELUXE CORP 7. 375% 600, 000.00 447,0&0 D 0
DI RECTV HLDGS/HN 6.3/75% 750, 000.00 656, 25%0.0p0
DOLE FOODS CO §.75% 1,200,000.00786,000.9pO0
DRESSER- RAND 7.|375%(|MC) 881,000.00 713,610.90p0
DRS TECHNOLOGIHS 6.875%1,500, 00. 00, 488, 150] 00
DYNEGY HOLDI NGY 7. 75|% 700, 000.00 501,375.00
DYNEGY HOLDI NGY 8.375% 1,700, 000.00,317, %0000
E. ON I NTL FIN BV 5. 8% 1,000,000.00902,027.9pO0
ECHOSTAR DBS CORP 7.|225%9, 500, §00. 00, 237, 500] 00
EDI SON MI SSI ON |7% 1,825,000.00Q, 473, 68750
EDI SON MI SSI ON (7. 75% 1,300, 000.00, 085, 500] 00
EDUCATI ON MGMT (8. 75% 200, 000.00 147,000.00
EL PASO CORPORATION |7T% 1,025, (000.00802, 360. 7
EL PASO NATURALY 7. 25% 450, 000.00 344,25%0.00
ELI ZABETH ARDEN 7. 75% 3,000, 000.0@,115,000] 00
EMC CORP 1. 75% 500, 000.00 470,625.00
EQUI NI X I NC 2. 9% 800, 000.00 600,000.00
EQUI STAR CHEMIGA 7.55% 2,500, 000.00, 087, 5%500]00
ESTEE LAUDER CO 7. 75% 350,000.00 364,938. 86
ESTERLI NE TECH |7. 75% 1,000,000.00895,000.9pO0
EVERGREEN SOLAR 4% 500, 000.00 198, 7%50.00
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EXPEDI A I NC 8. 5% 450, 000.00 335,2%0.9p0
FERRELLGAS 8. 73% 1,000, 000.00755,000. D0
FERRELLGAS LP . 75% 2,000, 00.00,460,&00 00

FI RST DATA CORH 9.87|5% 575, 0.00 398, 187.50

FI SHER SCI ENTI RC 3. 2|5% 400, 0.00 444,500.p0

5
FORD CAPITAL BY 9. 5% 600, bO0. 0O 291,0&0.)0
FORD MOTOR COMHANY 9. 5% 250, 0.00 108, 75%50.00

FORD MOTOR CRED 7. 25% , 500, 000.00,360, 485|060

N

FOREST OIL 7.23% , 100, 000. 00792, 000.00

[y

FOREST Ol L 7.28% (14|4A) 125,000.00 90, 00/0. OO0

FOUNDATI ON PA 7. 25% 1,000, 000.00817,500.00

FREEPORT-MC C&G 8.375% 1,500, (00.00Q, 216, 695] 00

FREESCALE SEMI GO 8.8[75% 1,250, 000.00587,500.0D0

FTI CONSULTI NG |3. 75% 500, 000.00 742,5&0.30
FTI CONSULTI NG |[I NC 7. 75% 750, 000.00 671, 25%0.90p0
GARDNER DENVER |8% 1,000,000.00915,000.00
GAYLORD ENT 8% 2,000, 00.00,330,@00 00
GEN ELEC CAP CRP 4. 8% 500,000.00 458,928.90p0
GENERAL MILLS I[NC 5.[(2% 300,000.00 263, 298.90pO0
GENERAL MOTORS |7. 2% 1,475, 000.00513,949.00
GENERAL MOTORS |8. 375|% 325,000.00 84, 50/0. 00
GENZYME CORP 1.[25% 1,000,000.00,017,5%00] 00
GI LEAD SCI ENCEY 0. 62(5% 750,000.00 919,687.50
GMAC LLC 7.25% 3,250, 000.00,820, 958 75
GRAPHI C PACKAGH 9. 5% 1,000, 000.00755,000.00
GRUPO TELEVI SA [6% 200, 000.00 154,136.80
HARRY & DAVI D OP 9% 200, 000.00 94, 00(0. 00
HAWKER BEECHCRAF 8. 5% 1,000, 000.00605,000.pDO0
HCA I NC 6. 375% 2,000, 00.00,240,&00 00
HEI NZ(H.J.)CO. |5. 35% 525,000.00 488, 436. 88
HELLAS I 1 FRN 825,000.00 253,687.50
HERCULES | NC 6./75% 2,500,000.02, 262, 50002
HERTZ CORP 8. 875% 1,000,000.00685,000.9pO0
HONEYWELL I NTL (5. 3% 630, 000.00 563, 7¢62. 43
HORNBECK OFFSHQR 6. 1125% 725, 000. 00 528, 343.F5
HOST HOTELS&RES 7% 2,000, 000.00,665, 00000
HUB | NTL HOLDI NGS 9% 525,000.00 397,031.1P5
HUGHES NTWK/ HNY§ 9. 5% 500, 000.00 415,000.0D0
| DEARC | NC 8% 1,625, 00.00292,5@0.30
I MC GLOBAL I NC |7.3% 950, 000.00 752,212.85
| NEOS GRP HLDG |8. 5% 1,750,000.00638, 750.0p0
I NERGY LP/FIN 8.25% 900, 0.00 706,500.pD0

0
I NGLES MKTS I NG 8. 87|5% 500, 000.00 455,0¢0.30
I NTERLI NE BRANDS 8. 1125% 900, 000. 00 715,5&0.)0

I NTERPUBLI C GRH 6. 25(% 1,935,000.00, 228, 725]00

I NTL PAPER CO 7.95% 325,000.00 267,174.FO0
I SLE OF CAPRI dQASINOS 79,725, 000.00819,375.0p0
JEFFERSON SMURHAI 7. 5% 500,000.00 247,500.p0
JEFFERSON SMURHAI 8. 25% 1, 000, 00.00535,0¢0.)0
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JPMORGAN CHASE |& CO (6% 550, 000.00 505,585. 80
KCS ENERGY I NC |7.125% 1,750, 000.00, 268, 50|00
KELLOGG CO 4. 239% 825,000.00 772,979.6p2
KEY ENERGY SERVY 8. 37|5% 375,000.00 283,125.9p0
L-3 COMMS CORP (6. 125% 1,500, 000.00, 316, 250] 00
L-3 COMMS HLDGY§ I NC |3% 875,000.00 847,6%6. 25
LAS VEGAS SANDSY 6.375% 2,000, (000.00934,999. 96
LEAR CORP 8. 75% 500, 000.00 167,500.0D0
MANDALAY RESORTS 9. 3|75% 1, 000, 00.00685,0¢0.30
MARKWEST ENERGY 6.87|/5% 1,500, 00.00,110,&00 00
MATTEL | NC 5. 625% 1,000, 000.00851,281.00
MEDI ACOM LLC 9./|5% 2,500,000.0@,087, %0000
METLI FE | NC 5% 500,000.00 429,05%3.9pO0
METROPCS WI RELHS 9. 2|5% 325,000.00 287,625.0p0
MI'LLI PORE CORP (3. 75% 750, 000.00 595,312.5%0
MI RANT AMERI CAY§ 9. 12|15% 875,000.00 643,125.00
MI RANT NORTH AME 7. 3|75% 725, 000.00 640, 718.7VF5
MOL SON COORS 2.|5% 800, 000.00 817,000.9p0
MORGAN STANLEY |6% 1,500,000.00, 234, 995 00
MORGAN STANLEY (6. 625|% 170, 000.00 145,804. P24
MUELLER WATER 7. 375% 475,000.00 320,625.90p00
NALCO COMPANY §.875% 1,000,000.00885,000.9pO0
NATI ONAL Ol LWEYL 6. 1125% 650, 000.00 577,142.15
NATL FUEL GAS §.5% 1,440, 000.00, 299, 234 24
NEWFI ELD EXPLOR 7. 12|5% 500, 000.00 363, 7%0.00
NEWMONT MI NI NG |1. 25 % 1,000,000.00771,25%0.9p0
NIl HOLDI NGS I NC 2. 7|5% 750,000.00 627,187.50
NI SOURCE FI NANCGE 6. 1|5% 400, 000.00 337,572.80
NORANDA ALUM AQGQ FRN(PI K 775,000.00 282,875.0p0
NORDI C TEL CO HL 8.8/75% 1,350, 00.0Q@, 154, 25000
NORSKE SKOG CANA 8.6|125% 400, 000.00 246, 000.60p0
NORTHERN ST PR-|IM 5.25% 1,000, (000.00923,663.0p0O0
NORTHWEST PI PELYUN 6. 0/5% 175,000.00 144,26¢6¢2.65
NOVA CHEMI CALS [CORP |6.5%9W, 325, (000.00,063, 31251
NRG ENERGY | NC (7. 375|% 750, 000.00 658,125.00
NRG ENERGY | NC |7. 375% 1,000,000.00875,000.9p0
OMNI COM GROUP I[NC 0% 1,000,000.00876, 25%0.9p0
OPEN SOLUTI ONS [I NC 9. 75% 450, 000. 00 191, 25%0.00
PARK- OHI O | NDS (8. 375|% 700, 000.00 402,500.00
PEABODY ENERGY (5. 875|% 750, 000.00 596,25%0.00
PEABODY ENERGY |7. 375|% 325,000.00 277,875.9p0
PECO ENERGY CO |5. 35% 500,000.00 428,939.51
PEPSI CO I NC 7. 9% 150,000.00 163,5%7.9pO0
PETROBRAS I NTL (5. 875|% 1,000, 000.00838,821.00
PPL ENERGY SUPHL 6. 4% 1,000, 000.00965,423.00
PRAXAI R I NC 4.625% 1,000,000.00902,922.90p0
PRI DE I NTL I NC |7.375% 1,500, 000.00,275, (000 00
PSEG ENRGY HLDGS 8. 5% 3,000,000.006,011, 19000
QUI CKSI LVER RES§ 1. 87|5% 800, 000.00 633,000.pD0
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QUI CKSILVER REY 7. 12 0.00 225, 750.po0
QUI CKSILVER REY 7.75 0.00 668,312.50
QUI KSILVER | NC |6.875 00.00602,875.p0
QWEST CAP FDG 7.9% 00.0Q,842, 500| 00
QWEST COMMS 7. 295 %( MC 0.00 141,750.p0
QWEST COMMS | NTL 3.5 D0. 00 394,999. D6
RANGE RESOURCEY 7. 25 0.00 102,500.p0
RANGE RESOURCEY 7.37 00.0Q,034, 00000
RBS GLOBAL/REXNO 9.5 00.00845,250. PO
RELI ANT ENERGY |I NC 6| 0.00 459,375.p0
RENTAL SVC CORH 9. 5% )0. 00 472,500.po0
RH DONNELLEY fr|n 00.00225,000.00
RI VER ROCK ENT |9. 759 00.0Q, 750, 000| 00
ROCKWOOD SPECI AL 7.5 00.0Q,016, 150| 00
ROPER | NDUST 1./4813% 00.0a,582,500| 00
SELECT MEDI CAL |7.625 0.00 483, 750.p0
SENSUS METERI NG 8. 62 00.00825,000.p0
SERENA SOFTWARH 10. 3 0.00 354,375.p0
SI NCLAIR BROAD |[4.875 00.0Q,605, 000| 00
SINCLAIR TELE d% 0.00 754,715.po0
SNOQUALMI E 9. 1295% 0.00 476,687.50
SPRI NT CAP CORH 6. 9% 00.00829, 745.p5
SPRINT CAPITAL |[8.375 0.00 246, 168.p0
STANADYNE CORP [10% 0.00 614,625.00
STATI ON CASI NOY 6. 5% 00.00180,000. PO
STONE CONTAI NEH 8. 37 0.00 266,250.p0
SUN HEALTHCARE |9.125 00.00860,000.p0
SUNGARD DATA SYS 9.1 00.0Q, 235, 500 00
SUPERVALU I NC 7.5% 0.00 581,000.p0
SYMANTEC CORP d.75% h00.00880,000. PO
SYNI VERSE TECH 7. 75% 00.0Q,247, 150| 00
TENNECO | NC 8. 625% 0.00 341,250.p0
TESORO CORP 6. 25% 00.00825, 125. PO
TEVA PHARM FIN |1.75% 00.0Q, 459, 500 00
TEXAS COMP ELEQG 10. 2 h00.0Q, 189, 125| 00
TRW AUTOMOTI VE |I NC 7. 000.00 287,500.p0
TURNI NG STONE 9. 125% 000.00 235,500.p0
TURNI NG STONE dA 9.1 00.00870,000.p0
UNI TED SURGI CAL 8.87 000.00 491,250.p0
UNI VI ST ON COMM |9. 75% 000.00 164,500.p0
USI HOLDI NGS CQRP FR 000.00 443,625.p0
VANGENT I NC 9. 625% 000.00 267, 750.p0
VERASUN ENERGY |[9.375 000.00 85, 00][0. oo
VI RGINIA EL&PWR 4. 5% 00.0@, 432, 981 50
VI TRO SAB DE C\ 9. 12 000.00 204, 750. D0
VWR FUNDI NG I NG 10.2[5%(P 500, 000.00 312,500.pO0
WACHOVI A CORP §.5% 00.00950,592. PO
WARNER CHILCOTT 8. 75/%(MC 975, 000.00 862, 8714. b7
WASH MUT BANK NV 6. 8 00.00 10, 00[0. 0|0
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WILLI AMS COS I NC 7.8[75%1, 000, 00.00816,5(|)6.)0

WILLI AMS PARTNER 7. 2[5% 800,000.00 648,937.60
WI NDSTREAM CORH 7% 1,000, 000.00685,000.p0
WMG ACQUI SITION 7.37/5% 500, 000.00 334,999. 97
XTO ENERGY | NC |[5.5% 1,000, 000.00836, 7%51.p0
221 223,743/00016@, 969/214.35
(16,364, 946| 063)
78.(1% 86. 5%
18,917, 394|693
(18,917, 394|693)
18,917,394 693
(18,917,394 693)
1. 6 100
1.8 2.0
10. 4 11.5
78. 1 86. 5
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20 12 19
15,892, 2140, 446
34, 015[, 366
15,858, 2125, 080
28, 190, 9189, 059
0. 56|25
18,226, 9|62, 297
257,498,040
17,969, 464, 257
15,600, 7141, 636
1. 15|18
1 5,125,36¢0,000 19,830,000 5,105,530, 000
2 8,331,230, 000244,730,00013,192, 030,000
3 6,869, 080,000629, 290, 00019, 431,820,000
4 12,215, 1|90, 000686, 029, 00030, 960, 990, 000
5 15,289, 170, 00D, 060, 130, 00865, 190, 030, 000
6 7,839,990, 00®,841,940, 00060, 188, 0180, 000
7 5,955,140, 00@, 662, 280, 00064, 480, 940, 000
8 1,365,440, 00®,572,190, 00089, 274,190,000
9 538,448,474 5,790,346,65864,022, 281, 818
10 731,12¢, 778 4,753,874, 0539, 999,534, 539
11 193,28¢0,0004,573,88§3,3935,618, 9131, 147
12 95,470/, 000 3,113,290, 0082,601, 111, 147
13 251,629,711 2,296,64349, 4380, 556, 081,420
14 70,202,673 2,321,889, 3528, 304, 424, 742
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20 4,560
200
1,052,070



b 3% H B

b A

R

) Juid

b Tyl

EDINETOOOO

Ooooooooooonmn(eorses)
Ooooooooooooooooodad

AR F —F

MR E A

4Z bR Al

[ At—hotudzasiorm—i |

[ A—hzidess it B = |

1 5P < rL—F

1 3 M Al

#HEH 25 PR

B FR Al

o bid

T A F —F

1k R Al

e MR —

e MR

ey A

F B Fe— R E

#HEE M

—— FL—Frdtn—F | |

hL—F o4l

| £ ReE |
| BEe—a |
P || TEE-m |
| BER= |
| S 7ok HE—h |
| ™ 5 i8S A |
Fagotdn—= | | M 2 B 81 |
| F oA SO—Tv—#] |
rEgEiL—F | | *EEE |
| wE 2 oERM |
U EEFL—F
| e LT |

EP OLTF TR

SR s T ] |

tj EEE
Tire & =

#Fn—=F
| 7 B A |
[ L7 b EERA] |
IT ez T b n—F
[ a7 b AR |
| B EE# |
EEF —F | S Z# |
| ] |

48/82

ExRE#




EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

C )

17 311,602, 445, 192
195% 1,261,464 (131, 454
12 23,334,752, 033
60 153,379, 382,551

284 1,749, 780711, 230
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( 38 509
) 2
( 19 52 )
44 18 4 1 19 3 31
2 12 129
52
38 38 57
193 2 44 18 4 1 19 3
193 2 1 45
19 4 1 20 3 31
193 2 1 46 20 4 1
20 9 30
20 7 1
(1)
( 19 31 ) ( 20 31 )
( ) () ( ) ()
( )
1,4%09 62%
12,725,340 7,065,880
492,700 11,992,744
99 99 - -
34,220 105, 790
- 5,4%4
1,654)756 2,310)464
42, 0[52 -
- 491, 894
10 151, $30 221,401
11 117, 042 153,475
12 1, 0[18 1, 4l01
15,218, 7932 22,346/, 3501
1
(1) 91, 317 299, 6909
(2) 76, 9|55 202, 163
(3) 15, 7|77 -
184, 049 . 502, 463 . 9
1
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(1) 12, 7147 12, 70147
(2) 80 20, 8/40
(3) 82 477
12, 9(090. ] 34, 0/640. 1
(1) 5,142)592 2,649)/681
(2) 1,102,738 578, 457
(3) 15, 5(00 19, 5(00
(4) - 117, 433
(5) 1,000 4,200
6,261, 839. 3,369/)2172.|9
6, 458 | 739. 3,905/)708.(9
21, 676|, BU®. 26,252, 1@2®] 0
( 19 31 ) ( 20 31 )
( ) () ( ) ()
400, 866 25, 2(71
(1) 2,489 2,498
(2) 141, 323 82, 8|09
(3) 704, 508 1,000,605
(4) 30, 1(11 878, 433 25,09(421,111/857
590, 913 1,294)253
611,610 622,172
82, 5[11 136, 087
3,133 -
162,000 330,000
2,729 4B3B. 3,519 |6u43.|4
30, 1|92 14, 6(67
174,224 -
51, 9(14 78, 8/09
34,947 71, 728
24, 4|65 -
1,960 -
317,703. 5% 165,200. 6
3,047 1174, 3,684/)845.|0
( 19 31 ) ( 20 31 )
( ) ) ( ) ()
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2,045 6®0 4 2,045 600 8
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