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12,130,544 0.1¢0

60, 72%,620 0. 48

12,695,498, 281400. Q90
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1 ()
1 20047 20 26,029 26,170 0.9%88 0.9640
2 20051 20 65,7104 66,049 0.9%28 0.9%77
3 20057 20 97,370 97,*56 1.0%216 1.0267
4 20061 20 78,673 79 (|)96 1.0230 1.0285
5 20067 20 69, 901 70, 272 1.0171 1.0225
6 20071 22 63,268 63 8 4 1.1025 1.1080
7 20077 20 48 26 48 81 1.0797 1.02‘554
8 20081 21 37,146 37 67 0.9256 0.9%11
9 20087 22 32,918 33,116 0.8681 0.8733
10 20091 20 20,611 20,771 0.59%924 0.59%970
11 20097 21 22,799 22, 944 0.6759 0.6802
12 20101 20 22,981 23,107 0.7457 0.7498
13 20107 20 18,495 18 98 0.7134 0.7174
14 20111 20 16,086 16,170 0.71009 0.7146
15 20117 20 14,066 14,141 0.6812 0.6848
16 20121 20 12,284 12 48 0.6%43 0.6%77
20112 15 76 0.7143
3 15,767 0.7220
4 15, %508 0.7231
5 15 13 0.7076
6 14, 483 0.6940
7 13 79 0.6757
8 12,755 0.63%14
9 12 16 0.6191
10 12, 667 0.6434
11 12,291 0.63%51
12 12 59 0.6%22
20121 12,197 0.6%59
2 12,695 0.7004
()
1
1 2004 3 10 2004 7 20 0.02Pp4
2 2004 7 21 2005 1 20 0.039p7
3 20056 1 21 2005 7 20 0.039p2
4 2005 7 21 2006 1 20 0.03Pp2
5 2006 1 21 2006 7 20 0.03P4
6 2006 7 21 2007 1 22 0.03Pp8
7 2007 1 23 2007 7 20 0. 0384
8 2007 7 21 2008 1 21 0.03P5
9 2008 1 22 2008 7 22 0.0311
10 2008 7 23 2009 1 20 0.03¢p8
11 2000 1 21 2000 7 21 0.02¢f1
12 2009 7 22 2010 1 20 0.02¢3
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13 2010 1 21 2010 7 20 0.02414
14 2000 7 21 2011 1 20 0.02Pp5
15 2011 1 21 2011 7 20 0.0218
16 2011 7 21 2012 1 20 0.02¢5
1 2004 3 10 2004 7 20 B
2 2004 7 21 2005 1 20 0. D
3 2005 1 21 2005 7 20 12. 7|6
4 20056 7 21 2006 1 20 3.29
5 2006 1 21 2006 7 20 2.59
6 2006 7 21 2007 1 22 11. 6|2
7 2007 1 23 2007 7 20 0.96
8 2007 7 21 2008 1 21 11. 2|6
9 2008 1 22 2008 7 22 2.859»
10 2008 7 23 2009 1 20 28. 2
11 2009 1 21 2009 7 21 18. 6
12 2009 7 22 2010 1 20 13. 9|2
13 2000 1 21 2010 7 20 1.069
14 2000 7 21 2011 1 20 2.89
15 2011 1 21 2011 7 20 1.11
16 2011 7 21 2012 1 20 0. 9¢

(

)

100

26/170



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

1 2004 3 10 2004 7 20 27,362, 963,466 213, 61|18, 76¢
2 2004 7 21 20056 1 20 46,061,616, 2672, 776, 7|18, 47
3 2005 1 21 2005 7 20 36, 772, 166,81811,893, (023, 8
4 2005 7 21 2006 1 20 14,081, 132,09032, 488, 299, 5
5 2006 1 21 2006 7 20 6,884,387, 76815,067,124, 4
6 2006 7 21 2007 1 22 4, 745,7|128,35316, 081, $933, 6
7 2007 1 23 2007 7 20 839, 14/6, 732 13,467, $§94, 2
8 2007 7 21 2008 1 21 630, 26|7, 885 5,258, 890, 9¢
9 2008 1 22 2008 7 22 573,80/3, 053 2,785, 3|93, 37
10 2008 7 23 2009 1 20 294,68|2, 031 3,422,161, 272
11 2009 1 21 2009 7 21 363, 18|1, 099 1,422, 8|87, 81
12 2009 7 22 2010 1 20 291, 349, 033 3,203, 9|02, 0¢
13 2010 1 21 2010 7 20 103, 36|3,697 4,998, 3|28, 18
14 2010 7 21 2011 1 20 102, 47|7, 656 3,397, 405, 5¢E
15 2011 1 21 2011 7 20 87,290, 985 2,066, 822, 3¢
16 2011 7 21 2012 1 20 72,859, 338 1,947, 1118, 0C
( 1
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1,362, 7|82,01699. 4[1

1,362, 836 0.1¢0
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1 ()
1 20047 20 14,722 14,187 0.9404 0.9847
2 20051 20 17,924 17,981 1.0025 1.0057
3 20057 20 15,405 15,442 0.9982 1.0006
4 20061 20 9,353 9,368 0.9799 o0.9815
5 20067 20 6,193 6,200 o0.9%573 0.9%83
6 20071 22 4,459 4,464 0.9990 1.0001
7 20077 20 3,185 3,1(89 0.9736 0.9748
8 20081 21 2,541 2,547 0.9%523 0.9%45
9 20087 22 2, 166 2,1[76 0.8954 o0.8995
10 20091 20 1,587 1,6l00 o0.7%225 o0.7284
1 20097 21 1,861 1,873 0.7854 o0.79%03
1 20101 20 2,018 2,029 0.8930 0.8978
13 20107 20 1,752 1,762 o0.8971 0.90109
14 20111 20 1,6(69 1,6(78 0.9395 0.9443
15 20117 20 1,492 1,500 o0.9357 0.9405
16 20121 20 1,360 1,366 0.9183 0.9229
20112 1, 6|44 0.9472
3 1, 6l06 0.9428
4 1, 5[0 8 0.9487
5 1, 5061 0.9476
6 1, 4|87 0.9307
7 1, 4f9 2 0.9413
8 1, 3lo6 0.8918
9 1, 343 0.8731
10 1, 3[04 0.9195
11 1, 3|35 0.8§43
12 1, 3|57 0.9083
20121 1, 363 0.9%282
2 1, 3|70 0.9407
()
1
1 2004 3 10 2004 7 20 0.01H1
2 2004 7 21 2005 1 20 0.02p0
3 2005 1 21 2005 7 20 0.0168
4 2005 7 21 2006 1 20 0.01}6
5 2006 1 21 2006 7 20 0.00f3
6 2006 7 21 2007 1 22 0.0065
7 2007 1 23 2007 7 20 0.00f8
8 2007 7 21 2008 1 21 0.01p1
9 2008 1 22 2008 7 22 0.0280
10 2008 7 23 2009 1 20 0.02}7
11 2000 1 21 2009 7 21 0.03p09
12 2009 7 22 2010 1 20 0.02809
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13 2010 1 21 2010 7 20 0.0288
14 2000 7 21 2011 1 20 0.0288
15 2011 1 21 2011 7 20 0.0286
16 2011 7 21 2012 1 20 0.02814
1 2004 3 10 2004 7 20 0.0%5%
2 2004 7 21 2005 1 20 4.59
3 2005 1 21 2005 7 20 1.25%
4 20056 7 21 2006 1 20 0.67F
5 2006 1 21 2006 7 20 1.56p
6 2006 7 21 2007 1 22 5.0¢
7 2007 1 23 2007 7 20 1.86¢
8 2007 7 21 2008 1 21 1.1%
9 2008 1 22 2008 7 22 3.56#p
10 2008 7 23 2009 1 20 16. 2|2
11 2009 1 21 2009 7 21 12. 98
12 2009 7 22 2010 1 20 17. 3|8
13 2000 1 21 2010 7 20 3.68
14 2000 7 21 2011 1 20 7.9¢
15 2011 1 21 2011 7 20 2.6¢
16 2011 7 21 2012 1 20 1.18

(

)

100

30/170



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

1 2004 3 10 2004 7 20 15,859, 915, 339 842, 98
2 2004 7 21 2005 1 20 5,682,0/53,248 2,819, 9
3 2005 1 21 2005 7 20 2,771,830,819 5,217, 4
4 2005 7 21 2006 1 20 326, 20]2, 356 6,214,0
5 2006 1 21 2006 7 20 204, 26|19, 191 3,279, 9
6 2006 7 21 2007 1 22 29,626, 381 2,035, 3
7 2007 1 23 2007 7 20 40,272,647 1,233,1
8 2007 7 21 2008 1 21 2,876|, 143 605, 21
9 2008 1 22 2008 7 22 83,20%, 794 332, 35
10 2008 7 23 2009 1 20 15,656,514 238,25
11 2009 1 21 2009 7 21 273, 249, 058 100, 41
12 2009 7 22 2010 1 20 315, 64[(9, 151 425, 35
13 2010 1 21 2010 7 20 43,694,136 350, 45
14 2000 7 21 2011 1 20 47,541,056 224,16
15 2011 1 21 2011 7 20 24,329,335 205, 83
16 2011 7 21 2012 1 20 21,60%, 294 136,01
( 1
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PI MCO

$ 153,631
33,138

(68, 713)

118, 056

(153, 552)
(153, 552)

2,351,374
140, 352
(969, 460)
1,522,266
1,486,770

1,386,800
$ 2,873,570

$ 2,731
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1

(416)
3

(1,003)
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(11, 963)
(2,525)
(14, 488)

5,762
(41,562)
(35,800)
(39,741)

205, 350
$ 165, 6009

$ (8, 442)
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$ 1,239
1,690
528
(1,141)
(695)
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(1, 495)
(1,495)
1, 064
(4, 474)
(3,410)
(3,284)
21,136
$ 17,852

$ 7,010
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Pl MCO M
2011 10 31
2. 0%
Caesars Entertainment Operating Co., Inc.
3.245% due 01/ 28/ 2015 $ 1,049 927
3.324% due 01/28/ 2015 24 21
3.369% due 01/28/ 2015 14 12
3.418% due 01/28/ 2015 4,880 4,316
Catalent Pharma Solutions, |Inc.
2.496% due 04/10/ 2014 4,453 4,261
CommScope, Inc.
5.000% due 01/14/ 2018 4,478 4,461
Community Health Systems, 1Inc
2.569% due 07/ 25/ 2014 3,021 2,936
3.819% due 01/ 25/ 2017 1, 442 1,401
First Data Corp.
2.995% due 09/ 24/ 2014 5,755 5,332
Gener al Nutrition Centers, Il nc.
4.250% due 03/ 02/ 2018 3,000 2,996
HCA, |l nc.
3.619% due 05/31/2018 4,500 4,352
Kinetic Concepts Inc.
7.000% due 01/12/ 2018 5,000 5,020
Nuveen I nvest ment s, Il nc
3.369% due 11/13/2014 575 557
3.425% due 11/13/2014 425 412
OSl Restaurant Partners LLC
2.563% due 06/ 14/ 2014 1,858 1,779
Quintiles Transnational Corp.
5.000% due 06/08/ 2018 5,486 5, 438
Springleaf Financial Funding Co.
5.500% due 05/10/ 2017 1,500 1,382
TexaGompetitive Electric Holdings Co. LLC
4. 742% due 10/ 10/ 2017 4,514 3,087
4. 772% due 10/10/ 2017 4,801 3,284
Univision Communications, Il nc.
2.246% due 09/ 29/ 2014 1,771 1,710
Vodafone Americas Finance 2, Il nc.
6. 875% due 08/ 17/ 2015 1,873 1,883
55,567
$56, 484
87.8%
11. 9%
Ally Financial, Il nc.
6. 250% due 12/01/ 2017 8,000 7,930
6. 750% due 12/ 01/ 2014 6, 080 6, 165
7.500% due 12/31/ 2013 6,825 7,047
7.500% due 09/15/ 2020 6,500 6, 589
8. 000% due 03/15/2020 3,315 3,423
8. 000% due 11/01/ 2031 4,415 4, 434
8. 300% due 02/ 12/ 2015 8,500 8,946
American International Group, Il nc.
5.850% due 01/16/ 2018 2,300 2,321
8.175% due 05/15/ 2058 2,500 2,422
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15/ 201
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15/ 201
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15/ 201
01/ 201
15/ 201
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onal F
21/ 201

06/ 201
01/ 201
01/ 203
21/ 201
Resort
01/ 202
Trust
21/ 206
nding
29/ 204

29/ 204
Lease
20/ 201
01/ 201
15/ 201

8. 250% due 08/
BAC Capital Tr
5.625% due 03/
BAC Capital Tr
5.250% due 08/
Barclays Bank
7.434% due 09/
Cantor Fitzger
7.875% due 10/
Capital One Ca
10. 250% due 08
Cequel Commun
Capital Corp.
8.625% due 11/
Checkout Hol di
0.000% due 11/
CIT Group, |l nc.
7.000% due 05/
7.000% due 05/
7.000% due 05/
Citigroup Capi
6.829% due 06/
CNL Lifestyle
7.250% due 04/
Countrywide Ca
8. 050% due 06/
ETrade Financi
6. 750% due 06/
Ford Motor Cre
5.625% due 09/
5.875% due 08/
6.625% due 08/
7.000% due 10/
7.000% due 04/
8. 000% due 06/
8. 000% due 12/
8.125% due 01/
8. 700% due 10/
12.000% du 05
GMAC I nternat
7.500% due 04/
HBOS PLC
0.531% due 09/
2.340% due 09/
6. 000% due 11/
6. 750% due 05/
Host Hotels &
6. 000% due 11/
ILFC E-Capital
6. 250% due 12/
I NG Capital Fu
3.969% due 12/
I NG Groep NV
5.775% due 12/
International
5.625% due 09/
5.875% due 05/
6. 250% due 05/
6. 625% due 11/

15/ 201
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2,000
600
3,750
3,775
2,000
3,600

LLC & Cequel

7,000
1,500
12,000
33,550
11,777
300
5,000
1,250
1,300
2,000
9,500
7,500
6,100
2,500
4,750
13,000
2,125
6,600
8,850
2,000
3,000
1,750
350
2,275
4,500
2,000
2,500
5,500
3,225
25
9,000
250

2,256
472
3,995
3,548
2,063
3,748
7,350
795
12,015
33,634
11,791
392
4,525
1,159
1,323
2,122
10, 142
8,229
6,575
2,731
5,226
15,043
2,587
7,399
11,174
2,790
2,201
1,855
229
1,981
4,658
1,460
2,128
4,386
3,189
25
8, 484
252
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7.125% due 09/01/2018 2,750 2,853
8. 250% due 12/ 15/ 2020 3,750 3,891
8.625% due 09/15/ 2015 2,000 2,108
8. 750% due 03/15/ 2017 1,500 1,585
Intesa Sanpaolo SpA

8. 047% due 06/ 29/2049 (g) EUR 1,550 1,546
LBG Capital No.1 PLC

6.439% due 05/23/ 2020 975 1,054
7.625% due 10/ 14/ 2020 1,000 1,109
7.869% due 08/ 25/ 2020 GBP 1,500 2,034
7.875% due 11/01/ 2020 $ 3,000 2,610
8. 000% due 12/ 29/2049 (g) 500 418
11.040% due 03/19/2020 GBP 850 1,358
LBG Capital No.2 PLC

6.385% due 05/12/2020 EUR 575 630
9.125% due 07/ 15/ 2020 GBP 750 1,005
15.000% due 12/ 21/ 2019 250 472
Lehman Brothers Holdings, Inc. (a)

5.625% due 01/24/2013 $ 1,000 261
6.625% due 01/18/ 2012 75 19
6. 750% due 12/ 28/ 2017 775 1
6.875% due 05/02/ 2018 350 92
7.500% due 05/11/2038 675 1
Pinnacle Foods Finance LLC

8. 250% due 09/01/2017 10,000 10, 200
9.250% due 04/01/ 2015 4,750 4,940
QBE Capital Funding 111 Ltd.

7.250% due 05/ 24/ 2041 2,250 2,116
RBS Capital Trust A

6.467% due 12/29/2049 (g) EUR 200 154
Regi ons Bank

7.500% due 05/15/ 2018 $ 5,000 4,938
Regions Financial Corp.

7.375% due 12/10/ 2037 3,700 3,071
7.750% due 11/10/ 2014 5,500 5,734
Royal Bank of Scotland Group PLC

7.648% due 08/ 29/2049 (g) 2,000 1,415
SLM Corp.

0.718% due 01/ 27/ 2014 875 792
5.000% due 06/15/2018 1,150 1,036
5.050% due 11/14/ 2014 50 49
5.988% due 01/31/2014 (b) 800 772
6.250% due 01/25/ 2016 5,000 5,005
8. 000% due 03/25/2020 1,325 1,381
8.450% due 06/15/ 2018 2,450 2,600
Societe Generale S.A.

5.922% due 04/29/2049 (49g) 150 103
Springleaf Finance Corp.

3.250% due 01/16/2013 EUR 1,500 1,837
4. 875% due 07/ 15/ 2012 $ 3,000 2,888
6. 500% due 09/15/ 2017 1,000 748
6. 900% due 12/15/2017 7,000 5,373
Towergate Finance PLC

8. 500% due 02/15/2018 GBP 1,000 1,493
10. 500% due 02/15/2019 500 714
UBS AG

7.152% due 12/ 29/ 2049 (49g) EUR 1,750 2,222

UBS Preferred Funding Trust V
6.243% due 05/29/2049 (g) $ 500 456
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Avaya, |l nc.

7.000% due 04/01/ 2019 6,125 5,911
Bakkavor Finance 2 PLC

8.250% due 02/15/ 2018 GBP 2,000 2,470
Ball Corp.

6. 625% du
6. 750% du

03/15/ 2018 $ 500 516
09/15/2020 1,000 1,083

Basic Energy Services, Inc.

7.750% du 02/ 15/ 2019 3,000 3,015
Bausch & omb, Inc.

9.875% du 11/01/ 2015 6,000 6, 330
BE Aerospace, Il nc.

6. 875% du 10/ 01/ 2020 4,500 4,871
Berry Petroleum Co.

6. 750% d 11/01/ 2020 3,325 3,362

Berry PI

e
e
r
e
L
e
a
e
r

ue

astics Corp.
5.153% due

ue

ue

P

e

n

u

u

u

r

02/ 15/ 2015 5,000 4,963
9.500% d 05/ 15/ 2018 4,000 4,060
9.750% d 01/15/ 2021 5,000 5,025
Beverage ackaging Holdings Luxembourg 11 S.A.
8. 000% du 12/ 15/ 2016 EUR 4,000 5,217
Bi omet, 1Inc.
10.000% due 10/ 15/ 2017 $ 2,110 2,289
10.375% due 10/15/2017 (c) 12,690 13,769
11.625% due 10/ 15/ 2017 17, 775 19,464
Boardriders S.A.
8. 875% due 12/ 15/2017 EUR 2,100 2,870
Boart Longyear Management Pty Ltd.
7.000% due 04/01/ 2021 $ 2,000 1,985
Bombardi er , Il nc.
6. 125% due 05/ 15/ 2021 EUR 3,000 4,038
7.250% due 11/15/ 2016 525 762
7.500% due 03/15/ 2018 $ 1,325 1,451
Brickman Group Holdings, Inc
9.125% due 11/01/ 2018 2,750 2,516
Briggs & Stratton Corp.
6. 875% due 12/15/2020 2,250 2,306
Brigham Exploration Co.
6. 875% due 06/ 01/ 2019 3,000 3,307
Brocade Communications Systems, I|nc.
6. 625% due 01/15/ 2018 250 261
6. 875% due 01/15/ 2020 2,698 2,840
Building Materials Corp. of America
6. 750% due 05/01/ 2021 7,000 7,280
6. 875% due 08/ 15/2018 3,000 3,135
7.000% due 02/15/ 2020 950 1,012
7.500% due 03/15/ 2020 3,250 3,477
Bumbl e Bee Acquisition Corp.
9.000% due 12/ 15/ 2017 4,000 4,030
Bumbl e Bee Holdco SCA
9.625% due 03/15/2018 (c) 1,750 1,496
Cablevision Systems Corp.
7.750% due 04/15/ 2018 1,250 1,312
8. 000% due 04/ 15/ 2020 1,500 1,590
Caesars Entertainment Operating Co., Inc.
10.000% due 12/15/ 2018 5,000 3,760
11.250% due 06/01/ 2017 7,000 7,525

Capella Healthcare, Inc.
9.250% due 07/01/ 2017 4,150 4,295
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Capsugel FinanceCo SCA

9.875% due 08/01/ 2019 EUR
Case New Holland, Inc.

7.875% due 12/01/ 2017 $
Casella Waste Systems, Il nc.
7.750% due 02/15/ 2019

Cat al ent Pharma Solutions, Il nc.
9.500% due 04/15/ 2015 (c)

CCH 11 LLC

13.500% due 11/30/ 2016

CCO Holdings LLC

6. 500% due 04/30/ 2021

7.000% due 01/ 15/2019

7.250% due 10/30/ 2017

7.875% due 04/30/ 2018

Celanese US Holdings LLC
5.875% due 06/ 15/ 2021

6. 625% due 10/15/ 2018

Cemex SAB de C. V.

9.000% due 01/11/ 2018

Central Garden & Pet Co

8. 250% due 03/01/ 2018

CF I ndustries, Il nc.

6. 875% due 05/01/ 2018

7.125% due 05/01/ 2020

Charter Communications Operating
8. 000% due 04/30/ 2012

Chemtura Corp.

7.875% due 09/01/ 2018
Chesapeake Energy Corp.

6. 625% due 08/ 15/ 2020

7.250% due 12/ 15/2018

9.500% due 02/ 15/ 2015

Cie Generale de Geophysique -
6. 500% due 06/01/ 2021

7.750% due 05/15/ 2017

9.500% due 05/ 15/ 2016

Cinemar k USA, Il nc.

7.375% due 06/ 15/ 2021
CityCenter Holdings LLC

7.625% due 01/ 15/ 2016

10. 750% due 01/ 15/2017 (c)(d)
Clear Channel Communi cations, Il nc.
9.000% due 03/01/ 2021

Clear Channel Worl dwide Hol dings,
9.250% due 12/15/ 2017
Clearwater Paper Corp.

7.125% due 11/01/ 2018

Codere Finance Luxembourg S. A.
8. 250% due 06/ 15/ 2015 EUR
Columbus McKinnon Corp.

7.875% due 02/01/ 2019 $
CommScope, |l nc.
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3,500 3,797
7,500 5,596
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8. 250% due 01/15/ 2019 10,000 9,900
Community Health Systems, I|Inc.

8. 875% due 07/ 15/ 2015 20,500 21, 038
Concho Resources, Inc

6. 500% due 01/ 15/ 2022 6, 750 7,121
7.000% due 01/15/ 2021 1,400 1,519
8.625% due 10/01/ 2017 1,375 1,506
Consol Energy, Inc.

6. 375% due 03/01/ 2021 1,900 1,900
8. 000% due 04/01/ 2017 6, 500 7,150
8. 250% due 04/01/ 2020 4,750 5,225
Constellation Brands, Il nc.

7.250% due 05/15/ 2017 6,500 7,182
Conti -Gummi Finance BV

6. 500% due 01/ 15/ 2016 EUR 1,275 1,833
7.125% due 10/15/2018 6, 000 8,390
7.500% due 09/15/ 2017 3,500 5,010
8. 500% due 07/ 15/ 2015 400 605
Continental Airlines 1996-2 Class A Pass-Through

Trust

7.750% due 07/ 02/ 2014 $ 839 842
Continental Airlines 2005-ERJ1 Pass-Through Trust

9.798% due 04/01/ 2021 750 773
Continental Airlines 2009-1 Pass-Through Trust

9.000% due 07/08/ 2016 3,238 3,562
Continental Resources Il nc.

7.125% due 04/01/ 2021 2,225 2,414
7.375% due 10/01/ 2020 1,000 1,090
8. 250% due 10/01/ 2019 1,000 1,110
ConvaTec Healthcare E S.A.

10.500% due 12/ 15/ 2018 1,000 967
10.875% due 12/15/ 2018 EUR 4,000 5,189
Cooper-Standard Automotive, Inc.

8. 500% due 05/01/ 2018 $ 6,500 6, 931
Cott Beverages, |l nc.

8. 125% due 09/01/ 2018 3,890 4,172
Crown Americas LLC

6. 250% due 02/01/ 2021 4,000 4,220
7.625% due 05/15/ 2017 1,750 1,907
Crown Castle International Corp.

7.125% due 11/01/ 2019 4,000 4,350
9.000% due 01/15/ 2015 1,050 1,150
Crown European Holdings S. A

7.125% due 08/ 15/2018 EUR 375 541
CSC Holdings LLC

6. 750% due 11/15/ 2021 $ 4,000 4,000
7.625% due 07/15/ 2018 8,230 9,012
7.875% due 02/15/ 2018 6,150 6, 780
8.500% due 04/ 15/ 2014 750 827
8. 500% due 06/ 15/ 2015 4,425 4,823
8. 625% due 02/ 15/2019 12,000 13,680
DaVita, Inc.

6. 375% due 11/01/ 2018 4,500 4,556
6. 625% due 11/01/ 2020 7,000 7,087

Del Mont Foods Co.

7.625% due 02/ 15/ 2019 10,000 9,550
Del phi Corp.

6.125% due 05/15/ 2021 2,000 2,050

o
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Denbury Resources, |l nc.

8. 250% due 02/ 15/ 2020 1,972 2,189
9. 750% due 03/01/ 2016 2,095 2,331
Digicel Ltd.

8. 250% due 09/01/ 2017 11,250 11,587
DI SH DBS Corp.

6. 625% due 10/01/ 2014 1,750 1,833
6. 750% due 06/01/ 2021 5,250 5,447
7.125% due 02/ 01/ 2016 14,000 14,945
7. 750% due 05/31/2015 1,000 1,080
7.875% due 09/01/ 2019 13,250 14,608
Di versey Holdings, Inc.

10.500% due 05/ 15/ 2020 1,601 2,153
Diversey, Il nc.

8. 250% due 11/15/2019 3,000 3,645
DJO Finance LLC

7.750% due 04/15/ 2018 7,000 5,950
9. 750% due 10/ 15/ 2017 4,750 3,931
10.875% due 11/ 15/ 2014 1,425 1,436
Dol e Food Co., Inc.

13.875% due 03/15/2014 2,000 2,345
Dol l ar General Corp.

11.875% due 07/15/2017 (c) 3,750 4,209
Dresser-Rand Group, |l nc.

6. 500% due 05/01/ 2021 2,250 2,289
Easton-Bell Sports, 1Inc.

9. 750% due 12/01/ 2016 4,000 4,305
EH Holding Corp.

6. 500% due 06/15/ 2019 2,500 2,569
7.625% due 06/ 15/ 2021 2,000 2,080
El PaPsiopeline Partners Operating Co. LLC

7.500% due 11/15/ 2040 1,750 2,068
El dorado Resorts LLC

8. 625% due 06/15/ 2019 2,750 2,392
Emergency Medical Services Corp.

8. 125% due 06/01/ 2019 3,750 3,769
Endo Pharmaceuticals Hol dings, Il nc.

7.000% due 07/ 15/2019 3,500 3,797
7.000% due 12/ 15/ 2020 1,625 1,747
Energy Partners Ltd.

8. 250% due 02/15/ 2018 2,000 1,890
EnterpPiesducts Operating LLC

8. 375% due 08/ 01/ 2066 3,475 3,600
Esterline Technologies Corp.

7.000% due 08/01/ 2020 3,250 3,404
Exide Technologies

8. 625% due 02/01/ 2018 6,000 6, 030
FGI Operating Co., Inc.

10.250% due 08/01/ 2015 2,026 2,158
Fibria Overseas Finance Ltd.

6. 750% due 03/03/ 2021 2,500 2,500
Fidelity National Information Services, Inc.

7.625% due 07/ 15/ 2017 3,000 3,277
First Data Corp.

8. 250% due 01/ 15/ 2021 9,250 8,834
9.875% due 09/ 24/ 2015 101 97
12.625% due 01/ 15/ 2021 1,000 950

First Wind Capital LLC
10.250% due 06/ 01/2018 1,250 1,244
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Florida East Coast Rail way Corp.

8. 125% due 02/01/ 2017 1,750 1,759
FMG Resources August 2006 Pty Ltd.

6. 875% due 02/01/ 2018 4,000 3,860
7.000% due 11/01/ 2015 1,025 1,030
Ford Motor Co.

6. 375% due 02/01/ 2029 65 6 8
7.125% due 11/15/ 2025 1,000 1,070
Forest Oil Corp.

7.250% due 06/ 15/ 2019 5,000 5,150
Fresenius Medical Care US Finance, Il nc.

5.750% due 02/ 15/ 2021 2,000 2,030
6. 500% due 09/15/ 2018 750 791
Gateway Casinos & Entertainment Ltd.

8. 875% due 11/15/ 2017 CAD 1,500 1,520
GeoEye, Il nc.

8. 625% due 10/01/ 2016 $ 1,500 1,597
Georgia-Paci fic LLC

5.400% due 11/01/2020 2,000 2,234
7.125% due 01/ 15/ 2017 1,175 1,247
7.250% due 06/ 01/ 2028 1,000 1,257
7.375% due 12/ 01/ 2025 1,300 1,679
7.700% due 06/ 15/ 2015 2,000 2,370
8. 000% due 01/15/ 2024 9,850 13,004
8.875% due 05/15/ 2031 1, 335 1,942
Gi ant Funding Corp.

8. 250% due 02/01/ 2018 5,000 5,287
Goodyear Tire & Rubber Co

8. 250% due 08/ 15/ 2020 3,000 3,225
10.500% du 05/ 15/ 2016 2,000 2,230
Graphic Packaging International, 1Inc.

7.875% due 10/01/ 2018 5,000 5,375
9.500% due 06/ 15/ 2017 3,000 3,292
Great Lakes Dredge & Dock Corp.

7.375% due 02/01/ 2019 1,000 970
Griffon Corp.

7.125% due 04/01/ 2018 1,500 1,436
Grohe Holding GmbH

4. 447% due 01/15/2014 EUR 2,359 3,142
5.528% due 09/15/ 2017 1,000 1,304
HCA Hol di ngs, Il nc.

7.750% due 05/15/2021 (d) $ 8,350 8,392
HCA, Il nc.

6. 500% due 02/ 15/ 2020 16,000 16, 800
7.250% due 09/ 15/ 2020 2,725 2,933
7.500% due 02/15/2022 (d) 14,125 14, 443
7.875% due 02/15/ 2020 9,700 10,597
8. 500% due 04/ 15/ 2019 2,350 2,597
9.875% due 02/ 15/ 2017 324 356
Headwaters, 1|nc.

7.625% due 04/01/ 2019 4,250 3,719
Hei del bergCement Finance BV

7.500% due 04/03/ 2020 EUR 2,000 2,807
Hertz Corp.

6. 750% due 04/ 15/ 2019 $ 8,500 8,713
7.375% due 01/15/ 2021 5,000 5,163
7.500% due 10/15/2018 3,000 3,143
Hexion U.S. Finance Corp.

8. 875% due 02/01/ 2018 12,050 11,960
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9. 000% due 11/15/ 2020 11,000 9,653
Huntington Ingalls Industries, Inc.

6. 875% due 03/15/2018 1,000 1,013
7.125% due 03/15/ 2021 1,500 1,526
Hunt sman I nternational LLC

5.500% due 06/30/ 2016 5,000 4,975
8.625% due 03/15/ 2020 3,300 3,391
8. 625% due 03/15/ 2021 5,575 5,756
Hyva Global BV

8. 625% due 03/ 24/ 2016 2,500 2,275
|l ASI' S Healthcare LLC

8. 375% due 05/15/ 2019 6,000 5,580
|l mmucor, |l nc.

11.125% due 08/ 15/2019 2,700 2,808
Ineos Finance PLC

9. 000% due 05/15/ 2015 4,500 4,646
9.250% due 05/15/ 2015 EUR 525 740
Ineos Group Holdings Ltd.

7.875% due 02/ 15/ 2016 12,000 13,557
8. 500% due 02/ 15/ 2016 $ 2,250 1,912
Inergy LP

6. 875% due 08/ 01/ 2021 1,250 1,228
7.000% due 10/01/ 2018 825 833
Insight Communications Co., Il nc.

9.375% due 07/ 15/ 2018 4,150 4, 731
Intel sat Jackson Holdings S.A.

7.250% due 04/01/ 2019 6, 000 6, 045
7.250% due 10/15/ 2020 8,000 8,040
7.500% due 04/01/ 2021 8,100 8,161
8. 500% due 11/01/ 2019 4,000 4,200
9.500% due 06/15/ 2016 3,500 3,662
Intel sat Luxembourg S.A.

11.250% due 02/ 04/ 2017 3,000 2,985
11.500% due 02/ 04/ 2017 (c) 12,211 12,241
Interactive Data Corp.

10.250% due 08/ 01/ 2018 4,250 4,590
Interline Brands, Il nc

7.000% due 11/15/2018 700 718
Il ron Mountain, Il nc.

8. 000% due 06/15/ 2020 5,000 5,225
Jaguar Land Rover PLC

7.750% due 05/15/ 2018 1,175 1,169
8.125% due 05/15/ 2021 2,000 1,980
Jarden Corop.

6. 125% due 11/15/ 2022 5,000 5,125
7.500% due 01/15/ 2020 5,250 5,644
JBS USA LLC

7.250% due 06/01/ 2021 3,000 2,820
JMC Steel Group

8. 250% due 03/15/2018 1,750 1,741
Kabel BW Erste Beteiligungs GmbH

7.500% due 03/15/ 2019 EUR 3,500 5,040
Kabel BW Musketeer GmbH

9.500% due 03/15/ 2021 6,500 8,998
Ki ndred Healthcare, Il nc.

8. 250% due 06/01/ 2019 $ 2,000 1,780
Kinove German Bondco GmbH

9.625% due 06/15/ 2018 5,000 4,850

Lamar Media Corp.
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6. 625% due 08/15/ 2015 500 505
7.875% due 04/ 15/ 2018 5,350 5,631
Laredo Petroleum, Inc.

9.500% due 02/ 15/ 2019 2,750 2,929
Levi Strauss & Co.

7.625% due 05/15/ 2020 2,425 2,492
Limited Brands, Il nc.

6. 625% due 04/ 01/ 2021 3,725 3,930
7.000% due 05/01/ 2020 300 321
LIN Television Corp.

6. 500% due 05/15/ 2013 2,793 2,807
Live Nation Entertainment, Il nc.

8. 125% due 05/15/ 2018 1,500 1, 448
Longview Fibre Paper & Packaging, 1Inc.

8. 000% due 06/ 01/ 2016 2,750 2,805
Lyondell Chemical Co.

8. 000% due 11/01/ 2017 EUR 1,620 2,519
8. 000% due 11/01/ 2017 $ 7,313 8,264
11.000% due 05/01/ 2018 16,150 18, 068
Mani towoc Co., Inc.

8. 500% due 11/01/ 2020 7,000 7,315
Marina District Finance Co., Inc.

9.500% due 10/15/ 2015 1,300 1,294
9.875% due 08/15/ 2018 1,500 1,489
Masonite I nternational Corp.

8. 250% due 04/ 15/ 2021 7,500 7,444
MCE Finance Ltd.

10. 250% due 05/ 15/ 2018 3,500 3,693
Meritor, Il nc.

8.125% due 09/15/ 2015 1,000 950
8. 750% due 03/01/ 2012 498 502
MGM Resorts Internationa

6. 625% due 07/ 15/ 2015 4,000 3,820
6. 750% due 09/01/ 2012 1,000 998
6. 875% due 04/01/ 2016 150 138
7.500% due 06/01/ 2016 (d) 4,750 4,536
7.625% due 01/15/ 2017 (d) 8,000 7,480
9. 000% due 03/ 15/ 2020 5,750 6, 383
10.000% due 03/ 1572020 (k) 3,250 3,227
10.375% due 05/15/ 2014 4,335 4,855
11.125% due 11/ 15/ 2017 4,000 4,560
13.000% due 11/15/ 2013 750 868
Mi chael Foods, Il nc.

9. 750% due 07/ 15/ 2018 8,000 8,380
Mi chaels Stores, Inc.

7.750% due 11/01/ 2018 3,000 3,060
11.375% due 11/01/ 2016 750 786
Momentive Performance Materials, Il nc.

9. 000% due 01/15/ 2021 1,500 1,275
Muel l er Water Products, Inc.

8. 750% due 09/01/ 2020 1,050 1,124
Myl an, 1Inc.

6. 000% due 11/15/ 2018 6,000 6, 330
7.625% due 07/ 15/ 2017 1,000 1,110
7.875% due 07/15/ 2020 3,000 3,375

Nal co Co.

6. 625% due 01/15/ 2019 4,250 4,760
Nar &abl e Funding Ltd.

8.875% due 12/01/ 2018 EUR 2,500 3,252
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NBTY, Il nc.

9.000% due 10/01/ 2018 $ 6,000 6,473
New Al bertsons, 1Inc.

7.750% due 06/ 15/ 2026 1,350 1,127
Newfield Exploration Co.

6. 625% due 04/ 15/ 2016 1,400 1,447
6. 875% due 02/01/2020 3,750 4,041
7.125% due 05/15/2018 3,000 3,210
NFR Energy LLC

9. 750% due 02/15/ 2017 3,500 3,115
Ni el sen Finance LLC

7.750% due 10/ 15/ 2018 4,750 5,261
11.500% due 05/01/2016 6,984 8,049
11.625% due 02/01/ 2014 326 377
Noranda Al uminum Acquisition Corp.

4. 417% due 05/ 15/2015 (c) 6,941 6, 456
Novasep Holding SAS

9.625% due 12/15/2016 (a) EUR 1,000 739
Novelis, Il nc.

8.375% due 12/15/ 2017 $ 10,500 11, 393
8. 750% due 12/ 15/ 2020 19,000 20, 805
NPC I nternational, 1Inec.

9.500% due 05/01/ 2014 2,000 2,045
NXP BV

3.153% due 10/15/2013 5,965 5,868
4. 322% due 10/15/72013 EUR 967 1, 336
9. 750% due 08/01/ 2018 $ 950 1,050
Oasis Petroleum, Inc.

6. 500% due 11/01/ 2021 (e) 1,750 1,763
OGX Petroleo e Gas Participacoes S. A.

8. 500% due 06/01/2018 8,000 8,000
Ol European Group BV

6. 750% due 09/15/ 2020 EUR 2,000 2,769
6. 875% due 03/31/ 2017 1,000 1,409
Oi | States I nternational, Il nc.

6. 500% due 06/01/ 2019 $ 1,650 1,737
Oshkosh Corp.

8. 250% due 03/01/ 2017 175 181
8.500% due 03/01/ 2020 450 466
OSl Restaurant Partners LLC

10.000% due 06/ 15/ 2015 2,500 2,588
Owens-Brockway Glass Container, Il nc.

7.375% due 05/15/ 2016 700 763
OXEA Finance & Cy SCA

9.500% due 07/15/ 2017 5,710 5,767
9.625% due 07/15/ 2017 EUR 3,325 4,661
Packaging Dynamics Corp.

8. 750% due 02/01/ 2016 $ 2,000 2,040
Pactiv Corp.

7.950% due 12/ 15/ 2025 2,000 1,450
Peabody Energy Corp.

6. 500% due 09/15/ 2020 1,500 1,605
7.875% due 11/01/ 2026 1,900 2,104
Petco Ani mal Supplies, Inc.

9.250% due 12/01/2018 5,000 5,337
Petrohawk Energy Corp.

6.250% due 06/01/ 2019 8,000 9,080
7.250% due 08/15/ 2018 8,750 10, 062

PHH Corp.
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9.250% due 03/01/ 2016 1,300 1,345
Picard Bondco S. A.

9. 000% due 10/01/ 2018 EUR 1,000 1,416
Pilgrim' s Pride Corp.

7.875% due 12/15/ 2018 $ 5,000 4,175
Pinnacle Entertainment, Il nc.

7.500% due 06/ 15/ 2015 1,750 1,728
8. 625% due 08/01/ 2017 1,000 1,072
8. 750% due 05/ 15/ 2020 1,500 1,522

Pi oneer Natur al Resources Co.

7.500% due 01/15/ 2020 2,250 2,559
PittsbGltghs Works LLC

8. 500% due 04/15/ 2016 2,500 2,512
Pl ains Exploration & Production Co.

6.625% due 05/01/ 2021 5,750 6,009
7.000% due 03/15/ 2017 1,500 1,564
7.625% due 06/01/ 2018 2,000 2,150
7.625% due 04/01/ 2020 5,250 5,696
Ply Gem Industries, Il nc.

8. 250% due 02/15/ 2018 2,250 2,132
Pol ymer Group, Inc.

7.750% due 02/01/ 2019 6,625 6,907
Pol ypore I nternational, 1Inc.

7.500% due 11/15/ 2017 2,000 2,050
Precision Drilling Corp.

6. 500% due 12/ 15/ 2021 3,125 3,312
Pregis Corp.

6.572% due 04/ 15/ 2013 EUR 1,500 2,050
Priory Group No 3 PLC

7.000% due 02/ 15/ 2018 GBP 3,000 4,818
8. 875% due 02/15/ 2019 1,000 1,517
Production Resource Group, Inc.

8.875% due 05/01/ 2019 $ 1,500 1,372
PVH Corp.

7.375% due 05/15/ 2020 7,000 7,630
Quebecor Medi a, Il nc.

7.750% due 03/15/2016 12,430 12,896
Quicksilver Resources, Inc.

9.125% due 08/ 15/ 2019 2,375 2,541
11. 750% due 01/01/ 2016 1,025 1,163
Qui ksilver, Il nc.

6. 875% due 04/ 15/ 2015 3,000 2,842
QVcC, Il nc.

7.375% due 10/ 15/ 2020 1,450 1,588
7.500% due 10/01/ 2019 2,500 2,731
Radi ation Therapy Services, 1Inc.

9.875% due 04/ 15/ 2017 1,750 1,466
Rain ClIl Carbon LLC

8. 000% due 12/01/2018 2,000 2,050
Range Resources Corp.

5.750% due 06/01/ 2021 3,250 3,494
6. 750% due 08/ 01/ 2020 5,000 5,575

RBS Global , Il nc.
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8. 500% due 05/01/2018 21,006 21,636
Refresco Group BV

7.375% due 05/15/2018 EUR 2,500 3,382
Regal Entertainment Group

9.125% due 08/ 15/ 2018 $ 4,400 4,730
Regency Energy Partners LP

6. 500 due 07/15/2021 2,000 2,090
6.875% due 12/01/ 2018 2,250 2,385
Rexel S. A.

7.000% due 12/ 17/ 2018 EUR 4,500 6, 057
Reynolds Group Issuer, 1Inc

6. 875% due 02/15/ 2021 $ 1,000 1,015
7.125% due 04/15/ 2019 12,500 12,812
7.875% due 08/ 15/ 2019 4,000 4,200
8.250% due 02/15/2021 10, 250 9,456
8.500% due 10/ 15/ 2016 EUR 500 725
9.000% due 05/15/2018 $ 6,000 5,835
9.000% due 04/15/2019 9,000 8,730
Rhodia S. A.

6.875% due 09/15/ 2020 1,500 1,701
Roadhouse Financing, Inc.

10. 750% due 10/ 15/ 2017 3,500 3,500
Rockwood Specialties Group, Inc.

7.500% due 11/15/ 2014 5,305 5,398
Roofing Supply Group LLC

8.625% due 12/01/ 2017 2,000 2,040
RSC Equi pment Rental, Il nc.

8.250% due 02/01/ 2021 3,000 3,060
10.250% due 11/15/2019 1,500 1,650
Sally Holdings LLC

9.250% due 11/15/ 2014 1,500 1,547
10.500% due 11/15/ 2016 2,250 2,382
SandRidge Energy, Inc.

3.997% due 04/01/ 20114 1,205 1,168
7.500% due 03/15/ 2021 8,450 8,196
8. 750% due 01/15/ 2020 3,750 3,891
Sappi Papier Holding GmbH

6.625% due 04/15/ 2021 2,000 1,753
Scientific Games Corp.

8. 125% due 09/15/ 2018 1,000 1,025
Scientific Games I nternational, Il nc.

9.250% due 06/15/2019 1,250 1,322
Scotts Miracle-Gro Co.

6.625% due 12/ 15/ 2020 1,000 1,037
7.250% due 01/15/ 2018 550 577
Sealed Air Corp.

8. 125% due 09/15/ 2019 6,000 6,525
8. 375% due 09/15/ 2021 2,500 2,712
Seminole I ndian Tribe of Florida

7.750% due 10/01/ 2017 900 940
Seneca Gaming Corp.

8. 250% due 12/01/ 2018 1,500 1,500
Sensata Technol ogies BV

6. 500% due 05/15/2019 5,500 5,527
Service Corp International

7.000% due O05/15/ 2019 2,750 2,901

Seven Seas Cruises S de RL LLC
9.125% due 05/15/ 2019 1,500 1,537
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Si mmons Foods, Il nc.

10.500% due 11/01/ 2017 1,750 1,645
Smithfield Foods, Inc.

7.750% due 07/01/ 2017 6,500 7,052
Smurfit Kappa Funding PLC

7.750% due 04/01/ 2015 175 176
Snoqual mie Entertainment Authority

4. 179% due 02/01/2014 1,000 875
Solutia, Inc.

7.875% due 03/15/ 2020 2,750 2,956
Spectrum Brands Holdings, I|Inc.

9.500% due 06/15/ 2018 10,000 11,150
SPX Corp.

6.875% due 09/01/ 2017 2,375 2,541
Steel Dynamics, Inc.

7.625% due 03/15/ 2020 3,000 3,195
7.750% due 04/ 15/ 2016 2,500 2,644
STHI Hol ding Corp.

8. 000% due 03/15/2018 4,000 4,100
Styrolution Group GmbH

7.625% due 05/15/ 2016 EUR 4,500 4,990
Suburban Propane Partners LP

7.375% due 03/15/ 2020 $ 3,175 3,318
SunCoke Energy, 1Inc.

7.625% due 08/01/2019 4,250 4,314
SunGard Data Systems, I|Inc.

7.375% due 11/15/2018 5,500 5,651
7.625% due 11/15/ 2020 9,000 9,270
10.625% due 05/ 15/ 2015 3,500 3,789
Sunrise Communications Holdings S. A.

8. 500% due 12/31/2018 EUR 3,500 4,833
Sunrise Communications International S.A.

7.000% due 12/31/ 2017 CHF 925 1,110
7.000% due 12/31/ 2017 EUR 325 463
Syniverse Holdings, Inc

9.125% due 01/15/2019 $ 3,250 3,396
Targa Resources Partners LP

6.875% due 02/01/ 2021 2,000 1,985
7.875% due 10/ 15/ 2018 1,000 1,045
Teck Resources Ltd.

10. 750% due 05/ 15/ 2019 4,000 4,947
Tel efl ex, Il nc.

6. 875% due 06/01/2019 2,250 2,340
Tenet Healthcare Corp.

8. 000% due 08/01/ 2020 4,750 4,928
8. 875% due 07/01/ 2019 3,000 3,405
10.000% due 05/01/ 2018 4,000 4,610
Tenneco, |l nc.

8. 125% due 11/15/ 2015 25 26
Thermon I ndustries, Inc.

9.500% due 05/01/ 2017 682 740
Thompson Creek Metals Co., Inc.

7.375% due 06/01/ 2018 1,000 837
Tomkins LLC

9.250% due 10/01/ 2018 15,750 17,246
TransDi gm, Il nc.

7.750% due 12/ 15/ 2018 17,000 18,530

TransUnion LLC
11.375% due 06/ 15/ 2018 5,000 5,587
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Travelport LLC

9. 000% due 03/01/ 2016 3,750 2,456
TreeHouse Foods, Inc.

7.750% due 03/01/ 2018 2,450 2,640
Trini ®adlling Ltd.

7.875% due 01/ 15/ 2019 1,000 1,052

TRW Automotive, Il nc.
7.250% due 03/ 15/2017 2,250 2,452
UAL 2009-2A Pass-Through Trust
9. 750% due 01/15/ 2017 2,134 2,305
|
1
h

UcCl nternational, nc.

8.625% due 02/15/ 2019 3,000 2,970
United Rentals Nort Ameri ca, Il nc.

8. 375% due 09/ 15/ 2020 7,250 7,558
Universal City Development Partners Ltd.

10.875% due 11/ 15/ 2016 811 991
Univision Communications, Il nc.

6. 875% due 05/15/ 2019 4,500 4,410
7.875% due 11/01/ 2020 5,000 5,075
8. 500% due 05/ 15/ 2021 9,500 8,598
UPC Holding BV

8. 000% due 11/01/ 2016 EUR 3,000 4,268
8.375% due 08/15/ 2020 10,000 13,8009
9.875% due 04/15/ 2018 $ 1,000 1,092
US Foodservice

8. 500% due 06/30/ 2019 5,000 4,863
USG Corp.

8. 375% due 10/15/2018 2,300 2,070
Val eant Pharmaceuticals International

6. 750% due 10/01/ 2017 1,500 1,508
6. 750% due 08/15/ 2021 6,500 6, 305
6. 875% due 12/01/ 2018 7,000 7, 0009
7.000% due 10/01/ 2020 7,000 6, 965
7.250% due 07/ 15/ 2022 2,500 2,475
Vanguard Health Holding Co. 11 LLC

8. 000% due 02/01/ 2018 8,000 8,220
Vertellus Specialties, Il nc

9.375% due 10/01/ 2015 2,500 2,281
Videotron Ltee

9.125% due 04/15/ 2018 3,000 3,315
Vi sant Corp.

10.000% due 10/01/ 2017 2,000 1,950
VWR Funding, Il nc.

10. 250% due 07/ 15/ 2015 (c) 8,250 8,663
Warner Chilcott Co. LLC

7.750% due 09/15/ 2018 16,000 16,760
WCA Waste Corp.

7.500% due 06/15/ 2019 3,000 2,925
Whiting Petroleum Corp.

6. 500% due 10/01/ 2018 2,000 2,095
Windstream Corp.

7.750% due 10/15/ 2020 5,750 6, 038
7.750% due 10/01/ 2021 2,000 2,095
7.875% due 11/01/ 2017 5,000 5,425
WMG Acquisition Corp.

9.500% due 06/ 15/ 2016 4,000 4,260

Wynn Las Vegas LLC
7.750% due 08/ 15/2020 8,050 8,895
7.875% due 11/01/ 2017 1,000 1,101
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Xefin Lux SCA

8. 000% due 06/01/ 2018 EUR 4,750 6, 253

Ziggo Bond Co. BV

8. 000% due 05/15/ 2018 6,000 8,557

1,876, 938

10. 5%

AES Corp.

7.375% due 07/01/ 2021 9,950 10, 696

7.750% due 03/01/ 20114 780 842

7.750% due 10/ 15/ 2015 130 140

8.000% due 10/15/ 2017 13,750 15,159

8. 000 due 06/01/ 2020 11,000 12,210

9. 750% due 04/ 15/ 2016 500 570

AE lronwood LLC

8.857% due 11/30/ 2025 3,190 3,222

AES Red Oak LLC

8.540% due 11/30/ 2019 2,192 2,225

9.200% due 11/30/ 2029 1,700 1,734

Cal pine Corp.

7.500% due 02/15/2021 8,300 8, 757

7.875% due 07/31/ 2020 7,900 8,512

7.875% due 01/15/2023 4,500 4, 770

Covanta Holding Corp.

7.250% due 12/01/ 2020 1,400 1,460

CPI International, |l nc.

8. 000% du 02/15/ 2018 3,000 2,670

El Paso Corp.

7.250% due 06/01/ 2018 975 1,097

7.750% due 01/15/ 2032 3,000 3,472

7.800% due 08/01/ 2031 8,000 9,200

8. 050% due 10/15/2030 3,375 3,932

Energy Future Holdings Corp.

9. 750% due 10/15/ 2019 1,156 1,162

10.000% due 01/ 15/ 2020 11,500 12,075

Energy Future Intermediate Holding Co. LLC

9. 750% due 10/15/ 2019 3,000 3,015

10.000% due 12/01/ 2020 6,500 6,857

Energy Transfer Equity LP

7.500% due 10/ 15/ 2020 3,250 3,526

Expro Finance Luxembourg SCA

8. 500% due 12/15/ 2016 5,000 4,850

Frontier Communications Corp.

6. 625% due 03/15/ 2015 1,750 1,811

7.000% due 11/01/ 2025 1,149 971

7.125% due 03/15/2019 9,500 9,642

7.450% due 07/01/ 2035 1,000 860

7.875% due 04/15/ 2015 675 718

7.875% due 01/ 15/ 2027 300 263

8. 125% due 10/01/ 2018 2,000 2,145

8.250% due 04/15/ 2017 3,500 3,754

8. 500% due 04/15/ 2020 150 160

GenOn Energy, Inc.

7.625% due 06/15/ 2014 700 718

7.875% due 06/ 15/ 2017 975 995

GenOn REMA LLC

9.237% due 07/02/ 2017 277 277

9.681% due 07/02/ 2026 125 123
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I ntergen NV

9.000% due 06/30/ 2017 ,100 6, 336
Linn Energy LLC

6. 500% due 05/15/ 2019 , 000 2,020
7.750% due 02/01/ 2021 ,000 3,218
8. 625% due 04/ 15/ 2020 , 250 2,492
Mar kWest Energy Partners LP

6. 500% due 08/ 15/ 2021 , 000 2,075
6. 750% due 11/01/ 2020 , 325 1,398
MetroPCS Wireless, Inc.

6. 625% due 11/15/ 2020 10,000 9,425
Mi dweGetner ati on LLC

8. 560% due 01/02/ 2016 3,109 3,171
NGPL PipeCo LLC

7.119% due 12/ 15/ 2017 600 630
Nort hwest eTrenl eBpehloln e

7.750% due 05/01/ 2030 700 748
NRG Energy, Il nc.

7.375% due 01/15/ 2017 4,000 4,185
7.625% due 01/15/2018 12,000 12,210
7.875% due 05/15/ 2021 3,750 3,806
8.250% due 09/01/ 2020 4,000 4,160
8. 500% due 06/ 15/ 2019 4,550 4,778
NSG Hol dings LLC

7.750% due 12/15/ 2025 856 856
Penn Virginia Corp.

10.375% due 06/ 15/ 2016 1,000 1,095
Qwest Capital Funding, Inc.

7.625% due 08/ 03/ 2021 2,000 1,930
Qwest Communications I nternational, Il nc.

7.500% due 02/15/ 2014 100 101
Qwest Corp.

7.200% due 11/10/ 2026 1,500 1,485
7.250% due 09/15/ 2025 1,000 1,010
Sprint Capital Corp.

6. 900% due 05/01/ 2019 18,500 15, 494
8. 750% due 03/15/ 2032 8,750 7,306
Sprint Nextel Corp.

6. 000% due 12/01/ 2016 11,250 9, 844
8. 375% due 08/ 15/ 2017 11,000 10,175
Telenet Finance Luxembourg S.C.A.

6. 375% due 11/15/ 2020 EUR 3,000 4,033
Tel esat Canada, Il nc.

11. 000% due 11/01/ 2015 $ 2,750 3,004
12.500% due 11/01/ 2017 500 561
Tenaska Al abama Partners LP

7.000% due 06/30/ 2021 2,373 2,492
tw Telecom Holdings, Il nc.

8. 000% due 03/01/ 2018 1,000 1,065
UPCB Finance 11 Ltd.

6.375% due 07/01/ 2020 EUR 4,000 5,244
UPCB Finance 111 Ltd.

6. 625% due 07/01/ 2020 $ 4,500 4,500
UPCB Finance Ltd.

7.625% due 01/15/ 2020 EUR 4,500 6, 355
Vi mpel Communications Via VIP Finance Ireland

0JsCcC

6. 493% due 02/02/ 2016 $ 1,000 985

Vi mpel Com Hol dings BV
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7.504% due 03/01/ 2022 4,500 4,230
7.748% due 02/02/ 2021 2,750 2,531
Virgin Media Finance PLC
9.500% due 08/ 15/ 2016 5,750 6,440
Ziggo Finance BV
6.125% due 11/15/ 2017 EUR 4,225 5,996
301,974
2,522,140
$2,505, 790
0. 1%
Hol ogi c, Il nc.
2. 000 due 12/15/2037 1,500 1,419
1,419
$1,470
0.3%
American Home Mortgage Assets
0.435% due 05/ 25/ 2046 81 40
0.435% due 09/ 25/ 2046 45 22
0.455% due 10/ 25/ 2046 110 47
0.930% due 02/ 25/2047 64 29
1.150% due 11/ 25/ 2046 568 235
American Home Mortgage I nvestment Trust
2.107% due 09/ 25/ 2045 31 23
Banc of America Alternative Loan Trust
0.645% due 05/ 25/ 2035 82 54
Chase Mortgage Finance Corp.
2.506% due 03/25/2037 4 3 32
Countrywide Alternative Loan Trust
0.435% due 09/ 25/ 2046 6 8 33
0.440% due 12/ 20/ 2046 326 158
0.455% due 03/20/ 2046 47 24
0.455% due 07/20/ 2046 112 41
0.543% due 11/ 20/ 2035 4 4 24
1.230% due 12/ 25/ 2035 161 91
5.503% due 02/ 25/ 2037 56 34
Countrywide Home Loan Mortgage Pass-Through Trust
0.565% due 03/25/2035 201 118
Deut sche ALT-A Securities, Il nc. Al ternate Loan
Trust
5.500% due 12/ 25/ 2035 171 124
Down&wvings & Loan Association Mortgage Loan
Trust
0.494% due 03/19/ 2045 17 10
First Horizon Alternative Mortgage Securities
6. 000% due 05/25/2036 (a) 137 98
GSR Mortgage Loan Trust
2.714% due 05/ 25/ 2035 4,391 2,959
Harborview Mortgage Loan Trust
0.424% due 07/19/ 2046 119 6 3
0.444% due 09/19/ 2046 43 24
0.484% due 03/19/ 2036 685 380
0.585% due 06/ 20/ 2035 161 117
1.080% due 12/19/ 2036 49 24
Indymac | MSC Mortgage Loan Trust
0.425% due 07/ 25/2047 69 33
Indymac I ndex Mortgage Loan Trust
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0.435% due 09/ 25/ 2046 47 25
0.445% due 06/ 25/ 2047 4 2 21
2.447% due 08/ 25/ 2035 165 119
4. 934% due 09/ 25/ 2035 94 71
5.154% due 05/ 25/ 2036 2,531 1,885
JPMorgan Mortgage Trust
5.300% due 08/ 25/2035 700 611
6. 000% due 08/ 25/ 2037 115 96
Lumi nent Mortgage Trust
0.415% due 12/ 25/ 2036 61 34
MASTR Adjustable Rate Mortgages Trust
0.455% due 04/ 25/ 2046 34 17
Merrill Lynch Mortgage-Backed Securities Trust
5.325% due 04/ 25/ 2037 52 34
Residential Accredit Loans, 1Inc.
0.405% due 01/ 25/ 2037 834 464
2.999% due 03/ 25/ 2035 51 33
4.227% due 02/ 25/ 2035 6 8 48
Residential Asset Securitization Trust
6. 000% due 05/25/ 2037 156 119
Structured Asset Mortgage Investments, 1Inc.
0.435% due 07/ 25/ 2046 125 65
0.465% due 05/ 25/ 2046 53 19
WaMu Mortgage Pass-Through Certificates
0.930% due 02/ 25/2047 116 61
0.930% due 03/ 25/ 2047 119 69
0.990% due 04/ 25/ 2047 61 40
1.050% due 12/ 25/ 2046 56 31
4.888% due 01/ 25/ 2037 50 35
5.550% due 02/ 25/ 2037 52 36
5.684% due 10/ 25/ 2036 290 210
Wells Fargo Mortgage-Backed Securities Trust
2.744% due 05/ 25/ 2036 1,383 972
9,952
$10, 353
0. 0%
Credit-Based Asset Servicing & Securitization LLC
3.610% due 01/25/2037 , 075 397
Merrill Lynch First Franklin Mortgage Loan Trust
0.365% due 07/ 25/ 2037 200 119
Mi d- State Trust
7.791% due 03/15/ 2038 26 24
Morgan Stanley ABS Capital |
0.385% due 05/25/2037 100 32
Structured Asset Securities Corp.
0.545% due 06/ 25/ 2035 914 57
629
$591
0.1%
Brazil Notas do Tesouro Nacional Series F
10.000% due 01/01/ 2012 BRL 446 271
10.000% due 01/01/ 2017 4,300 2,485
2,756

$2,323
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0. 0%
SMFG Preferred Capital USD 3 Ltd.
9. 500% due 07/29/ 2049 (g) 3,000 342
342
$307
9. 0%
7. 0%
0.034% due 03/08/2012 - 05/318$2012 (f)200, 300 200, 268
200, 268
2.0%
Deut sche Bank Securities, Inc
0.090% due 11/01/ 2011 12,800 12,800
20110 31 1.375%
2015 11 30 $12, 258
2.250% 2018 7 31 $821
$12,800
Gol dman Sachs & Co.
0.130% due 11/01/ 2011 10,000 10, 000
2011 10 31
4. 500% 2041 9 1 $10, 341
$10, 000
JPMorgan Chase & Co.
0.120% due 11/01/ 2011 5,000 5,000
2011 10 31
0.870% 2014 9 12 $5,091
$5,000
Merrill Lynch & Co., Il nc.
0.110% due 11/01/2011 16,600 16,600
2011 10 31
0.500%2014 10 15 $16, 944
$16, 600
Morgan Stanley
0.110% due 11/01/ 2011 14,200 14,200
2011 10 31
1.000% 2014 5 15 $14, 487
$14,200
58, 600
0. 0%
Brown Brothers Harri man & Co.
0.010% due 11/01/ 2011 \ 5 0
0.149% due 11/01/ 2011 EUR 4
0.286% due 11/01/2011 CAD 1 1
JPMorgan Chase & Co.
0.030% due 11/01/ 2011 $ 598 598
603
259,471

$259, 473
99. 3% $2,836,791 $
0. 7%

2,852,276
21, 294

100. 0% $

2,873,570
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~ NS
0o
~— N

Pl K
2011 10 31 $14,591
2011 10 31 $10, 988
(e) When-1ssued
(f)
(9)
( h) 2011 10 31
210 ) 2011 10 31
(1)
20110
31
(2) (3)
AES Cor p. 5.00m0%/ 20/ 20QFB 2. 458% 200% 14% (12% 26
El Paso Corp5.000%®/ 20/ 206G&6C 1. 348% 500 55 (47) 102
GenOn Energy,5.10Mdn%/ 20/ 20Ql4Tl 4. 811% 1, 000 11 (110) 121
GenOn Energy,5.100d0%/ 20/ 20DWUB 4. 811% 200 2 (29) 31
GenOn Energy,5.100c%@/ 20/ 20Ql4TIlI 4. 975% 2, 000 13 (140) 153

$ 95% (3389 433
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(1)

(3) (4)

(11)
(2)

(3)

(4)

CDX N. A. HY15

5.00022/ 20/
CDX N. A. HY15
5.00022/ 20/
CDX N. A. HY 15
5.000®2/ 20/
CDX N. A. HY16
5.00006/ 20/
CDX N. A. HY16
5.00006/ 20/
CDX N. A. HY16
5.000006/ 20/
CDX N. A. HY16
5.000006/ 20/
CDX N. A. I G9
0. 76022/ 20/
(i)

20CHTSH

20CSFB

201&xsC

20BGELY

2 01BN P

2 0 1D6U B

20 1S C

201xUB
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70,080 (66059 (26% (6309)

1,500 (15) 41 (56)
2,500 (24) 70 (94)
42,250 (1,162) 4 (1,166)
25,000 (687) 703 (1,390)
3,150 (86) 1 (87)
7,250 (199) 36 (235)
868 8 0 8

$ (2, 83%) 829 (3,659)
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(j) 2011 10 31 ?
BRL 3,572 HSBC 11/ 2041 225$% 0 3 225
3,572 HSBC 11/2011 89 0 89
3,572 HSBC 01/2012 0 (215) (215)
CAD 860 DUB 11/ 2011 0 0 0
573 RBC 11/ 2011 2 0 2
CHF 879 CITI 12/2011 0 (56) (56)
EUR 69,698 CITI 11/2011 0 (1,617) (1,617)
28,186 CITI 11/2011 0 (128) (128)
51,562 UBS 11/2011 0 (804) (804)
69,698 CI TI 12/ 2011 1,616 0 1,616
37,276 BCLY 01/2012 0 (744) (744)
29,915 DUB 01/2012 0 (437) (437)
GBP 1,068 BCLY 12/2011 0 (72) (72)
10,768 CITI 12/2011 0 (128) (128)
365 MS C 12/ 2011 17 0 17
420 RBC 12/ 2011 14 0 14
322 UBS 12/ 2011 0 (12) (12)
$ 1,968 (4,218) (2,250)
(k) 2011 10 31
MGM Resorts Internatli®nmdo03% 15/ 20225/ %0103, 229 3,227 0.11%

?
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(1) (19
2011 10 31
(22
(3) (%) 65) §6)

$ 0 3 55, 5 &7 0 s 55,567

0 343,228 0 343,228
4,000 1,858,949 13,989 1,876, 938
0 295,872 6,102 301, 974
0 1,419 0 1,419
0 9,952 0 9,952
0 629 0 629
0 2,756 0 2,756
0 342 0 342
0 259,471 0 259,471
4,000 2,828,185 20,0091 2,852,276
(7)

0 441 0 441
0 1,963 0 1,963
0 2,404 0 2,404
0 (3,667) 0 (3,667)
0 (4,213) 0 (4,213)
0 (7,880) 0 (7,880)

$ 0 % (5, 47%) 0 $ (5,476)

$ 4,009 2,822,909 20, 091 2,846,800
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3
2011
10 31
2010 2011
10 3 3 10
31 31
(3) (8) (9) (9)
$ 468 0 0$ (50% 0$ (418 0 $ 0
0 9,607 0 0 (2,249)6,640 0 13,9892,677)
0 2,750 0 0 (219) 3,571 0 6,102 (122)
$ 468 12,387 0 0% (2,5188)10, 281(418) 20,091 2,799)
(1)
(2)2011 10 31 1 2 3
(3)
(4)
(5)
(6)
(7)
(8)
(9) 3
2011 10 31

2
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?
2011 10 3172
$ 0 $ 0 $ $ 1, 968 0 $ 1,963
0 441 0 0 441
$ 0 $ 4418% $ 1, 968 0 $ 2,404
$ 0 $ 0 $ $ (4,218) 0$ (4,213)
0 (3,667) 0 0 (3,667)
$ 0$ (3,66%) $ (4,218) 0$ (7,880)
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2011 10 31
$ 7,419 0 $ 0 $ 2,26% 9,676
0 0 (476) 0 (476)
$ 7,419 0 3 (4769 2,26% 9,200
$ (6, 859) 0 $ 0$ (1,51%) (8,364)
0 0 (502) 0 (502)
$ (6, 859) 0 3 (5029 (1,51%) (8,866)
N
(n)
2011 10 31
(1)
BPS $ (687% 0 $ (687)
BRC (1,978) 1,700 (278)
CBK (954) 610 (344)
DUB (513) 160 (353)
FBF (1) 0 (1)
GST 31 0 31
HUS 99 (280) (181)
MS C (182) (3,240) (3,422)
MY C 0 225 225
RBC 16 0 16
UAG (816) 1,280 464

(1)
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Pl MCO
2011 10 31
(a9)9. 5%
Pl MCO M
$165, 198 16, 406 ,%$815 $ 164,724
0.5%
0.5%
Brown Brothers Harriman & Co.
0.010% due 11/01/ 2011 \ 198 3
JPMorgan Chase & Co.
0.030% due 11/01/ 2011 $ 882 882
885
$885
100. 0%
$166, 083 $ 165, 609
100. 0% $ 165,609
T
*
(a)
2011 10 31
(2)
(3) (4 65) g6)
$ 164, 72 4 0 $ 0 3 164, 724
0 885 0 885
$ 164, 794 885% (VI 165,609
(1)
(2)2011 10 31 1 1 3
(3)
(4)
(5)

(6)
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(c) 2011 10 31

2011 10 31

$ 0 $ 0 3 0 3 (2)% 0 $ (2)
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PI MCO
2011 10 31
(a)01. 4%
Pl MCO M
$16, 028 1,802, 434 $ 18,0097
0.5%
0.5%
Brown Brothers Harriman & Co.
0.010% due 11/01/ 2011 \ 387 5
JPMorgan Chase & Co.
0.030% due 11/01/2011 $ 87 87
92
$92
101. 9%
$16,120 $ 18,189
(1.9%) (337)
100. 0% $ 17,852
*
(a)
2 b) 2011 10 31
\ 65,220 BCLY 11/2041 0 $ (1)$% (1)
9,234 BCLY 11/2011 2 0 2
511,807 BNP 11/2011 0 (135) (135)
10, 562 BNP 11/ 2011 2 0 2
26,422 CITI 11/2011 0 (3) (3)
5,687 Cl TI 11/ 2011 1 0 1
642 CSFB 11/2011 0 0 0
656, 253 CSFB 11/ 2011 242 0 242
656, 253 DUB 11/ 2011 247 0 247
511,807 HSBC 11/2011 0 (129) (129)
6, 089 JPM 11/ 2011 0 (2) (2)
60, 187 JPM 11/ 2011 14 0 14
476 RBC 11/ 2011 0 0 0
341,334 UBS 11/ 2011 0 (90) (90)
1,107 UBS 11/ 2011 0 0 0
7,141 Cl TI 12/ 2011 0 0 0
656, 253 CSFB 12/ 2011 0 (240) (240)
656,253 DUB 12/2011 0 (246) (246)
3,897 UBS 12/2011 1 0 1
$ 5009% (84693 (337)
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(c) (1)
2011 10 31
(2)

(3) (4 65) g6)
$ 18, 0 ®B7 0o 3 0o 3 18,097
0 92 0 92
18,097 92 0 18, 189
(7)
0 509 0 5009
0 (846) 0 (846)
$ 0 $ (3373 0 $ (337)
$ 18, 0 %7 (245% 0 $ 17, 852
(1)
(2)2011 10 31 1 1 2 3
(3)
(4)
(5)
(6)
(7)
(d) 2011 10 31 A

2011 10 31

$ 0 3 0 3 0 3 509 % 0 3 509

$ 0o 3 0o s 0o 3 (846% 0o $ (846)
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2011 10 31

0 $ 0 $ 1,69% 0 $ 1,694

0 $ 0$ (1,144) 0$ (1,141)
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(a)

(i)

(b)

(d)

GAAP

(i) PI

PI MCO

PI MCO

Pl MCO

(i
|

MCO

v) PI MCO

NAV

NAV

15

NAV

GAAP
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Pl MCC
(iii) PIMCO
PI MCO
Pl MCO
I Pl N
Pl MCO
M (iii) PIMCO
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1 NAV
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NAV
NAV NAV
NAV NAV

NAV

NAV

Pl MCO M
Pl MCO
Pl MCO

(e)

(f)

Pl MCO M
Pl MCO
PlI MCO

1 NAV

NAV (

N ™
owQ
=~

1 4 FASB
ASU ASU

ASU 2011 12
15
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GAAP

GAAP

165/170

FRS
ASU

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

Il FRS

2011

ASU FASB

12 15



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

24 29

193
23 21 24 20

24 20
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193
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22 18

31 51
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23 17
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23 12
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