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) ) () () |0 ()
T FRANCE GOVER|EMENO|IQ0A2[B338284|71764[636538|2 3025270157477, 257
2 US TREASURY 800D B 0],9,0403 |5 6453, 8 8|69, ,2381015 5:9, 0 6|8, 82780 1 7 / |26/, 458
3 FRANCE GOVERMMERND|I00AOB 15980971 1596|318441]14 0p56 177 16/ $5
2 US TREASURY |4/ B0 0], 9,0007 44 1177, 3 2|09, 0057214 1570, 5 6|5 3 2|5240 1 8 / |24/, 54
5 US TREASURY |4/ B0 0], 80,0605 12 6733, 3 7]38,,0773313 6760, 9 8|2, 6|az80 2 0/ |8a/. 155
6 US TREASURY |8/ B00[10002|3389609[01233]856098 1|7, 662103 7/[54/. 1057
BUNDESREPUB.
7 BUNDESRER B 2. 8s00f1a0uslz38104/12708330026[53 6452017]3/$3
BUNDESREPUB.
8 BUNDESREPUB-[2, 700f1a004fa222800a2308)826237)637[52019{3/¢8
9 US TREASURY |8/ B0 0] 80,0009 $2 6399, 9 5|19, .8106842 7540, 99|53, 6|26 197/ 13/ 1 8
10 BELGI UM KI NGROBOGIo0D 08|e 469955 1908|3554 4 3]24_08330 1 47|52/, 26
11 US TREASURY |8/ B0 O] 800205 $2 4172, 7 7|38, 7212742 4561, 7 6]5 . B|1240 2 2 / |22/, 856
12 .?gg’\” POLT ENMNALY P, veos $1.7977, 6 7|a p488la 025 36|54 00052019 2/ 40
13 BELGI UM KI NGIROWMOG|QU D6 2|719559 7|1 18652984086, 4[6230 17732/, 2keo
BUNDESREPUB.
14 DEUTSeniaND |1 150/18000ja8az285la5258[276062[44 96520402/ ¢7
15 UK TREASURY | 900.[0a0049]a78549/69156a764009]2. 8e021/8/ 44
16 UK _TREASURY |1.000[16065/463054]36080|8685 38|44 54500 3 8 /[112 /76
BEUNDESREPUB.
17 BUNDESRER B, 100f1e069fa63488/a5026/a60686[06.74150024] 1/ ¢4
138 SPANI SH GOVE[RNGEN[LO008la58627]2p260]a502 42|04 3160 1 47|71/ 305
19 FRANCE GOVER[NMBND|100AORA4202 1023291587 95]74.14p 23/ L0/ &5
20 .Br’gg’\“ POLIENNALL 0P8 07las1706(1p688[2599 90|44 otesao13]{8/ 23
21 _?LE’gN' POLTENNALL oIPE 9703 91 2081, 29la psoelasesoilss 7ds2a017 8731
22 CANADI AN _GOV|E R N B B|ND,0002 L 5134, 3 598, 5901001 5219, 4 7|5, 8|7 @01 7] 6/ 15
23 US TREASURY [N/ B0O[1e004|144040]a 286804885 6|36 4808030/ |50, 5
2 4 UK TREASURY | 950.[a6028[1488171a5186|543730[24952019/87/7F0
25 SWEDI SH GOVE|RNBR[T10,0503 §1 3681, 2 9|51, , 7553081 3077, 9 7|6 , 88250 2 0/ [112 /410
26 .Br’gg’\“ POLTENMNAL | oPds baoz 410616, 2 1|s posela 2644 1]ss sesmo33f 2/ 46
27 UK TREASURY | 800.[06031|227851]as220la25568|34 60358036 8/ #5
28 FRANCE GOVER|NWMBRT|000A 4[09.60,96 6 0L 28,4975|2 1 6 6 5 7|3 4 0]8240 4 1/ |a1/. 245
29 ?LEJSN' POLTENMNALL ofPd boos § 80756 ¢1,07,7350[a 083 05[]0, sle2025{38/ 109
30 US TREASURY [N/ B0 0, 90,0401 $L 0638, 5 8|39, 5205011 0316, 8 3|a, 8]20 167/ 11/ 18
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() () () () 19 )
1 EL PASO LLC 1, 950], 8,009 41 3, 39|58 ,35141 212, 09|77 .343B0 3 7 /|21 .1¢52
2 FRONTI ER COMMUNGBG ZB|TD,0MEL1L 68, 2 7|59 600581 6P, 20|83, 8|230 1 8/|100./ $18
3 CALPI NE CORP |1, 600, 8,000 %1 4®B, 8 3|88 ,888M0*21 4B, 8 3|8, 8/8B020/|70.3814
4 ALLY FI NANCI AL, 4 RE|, D,0D7 $1 PFH, 6 6/49 50191 3%, 65/1, 82202 0 /|30 .181
5 HCA | NC 1, 400], D,0M4 11 246, 57|98 ,7A4DEL B, 2 7|9 73|BDH0 2 2 /]|20/.1155
6 SNOQUALMI E ENT, BRBU|HD, 0102 $1 B4, 31|78 ,3096%1 B4H, 16|9, 0|12& 015102/ 4
7 QUI CKSI LVER HESDORBRCEGDIMN U2, 81|77 ,100D9P1L 0B, 34|, 6|I2R0164 06!/ 1
8 DI SH DBS CORH1, 250|, D,008 ¢1 B®, 00|49 ,8FHf1 1N, 96|33, BlgR 0199/ 0
9 I NTL LEASE FI|NARZE| TCORPIL 04, 6 6/09 ,631PP1 BB, 1 4|88 .51BB0 1 7 /|30 .1¢59
10 HCA | NC 1,125, 8,09911 @12, 15|18 ,29®%21 ®OM®, 14|77, B|FHBO 20 /|20 .1450
11 SPRI NT NEXTEUY1CORB|, 8,008%2 968 482 94&@B% 945 49 6¢8.1HKB5017/|80.1%59
12 FORD MOTOR CHEDGHT,|COOQIOID|C9 3,101 21 *,7135|]99 6,151 18 .6132450 2 0 / |10/ . 1%57
13 QVC | NC 1, 075],80,0018 946 7988508%941 439,P.4952019/]100./%16
14 CCO HLDGS LLACAPRPO|ICDBPA]1 9401 4148100 1.8B0 7178.0115502 0/|40/.3%03
15 PETROLEUM DEMEL OPMEDIDVDZL8BG 40 8392 8®1 304, 286 018/]|20.1%3
16 ALLY FI NANCI ALO9GDBC|I0OD,017¢0 885 128918B89P892204,72.52020/|90.1%3
17 SPRI NT CAPI TALO9ZOBOR|IPODH 0698 8D7 45990891874 33085§J®@R032/|30.1%52
18 CHC HELI COPTHR, 880|, 88,0024 8%9 361 839B%8®GB6 94389183020/ 0/ 5
19 SERVI CE CORP || BITH,|0D,0758854 389582128869 908, 382021/ 0/ 5
20 GENON ESCROW|CORP,|08),088%2 828 15983351824 89 ¢9 .1847ZH 20/ 0/ ]
21 STANDARD PACI|FBEO CIOR,B2 3 780 46 913D 730 05 28 .537250 1 8 /|50/.1457
22 MYLAN | NC 875 ,|/0D,0011.783 8509991788 7637 .887B5020/|70.1457
23 MGM RESORT | NTERBATDONAL7B83 241 809® 2700892, 56432020/]|30.1456
24 DI SH DBS CORH 925,|00,010% 74097489304 .777 64¢5.0875B5022/|70.1456
25 PEABODY ENERJdY9 ZBR|E8,00 2 TA4 23 814256 762 448, 7605018/ 0/ 5
26 METHANEX CORH 875,|00,0489 789 28¢ 865834 .7%4 993, 26 ®015/]|80.1455
27 PAETEC HOLDI NG8 ZTBR|P&®,06 8 7%4 97 8755 750 6218 .2817250 1 7 / |60/ . 3405
28 UNI VI SI| ON COMMBRS5 C|aW,00MNES.7B0 6 8% 8500 % 782 053 69F®022/|90.1454
29 TOLL BROS FI NARZE, G@RR4|4737,954 1 07, 766|377 2,795 8 87 A0 17/ 0/ 3
30 CHOCTAW RESOFI,DEgEDﬂ(HZ\IWJQ.Q 91678089720 12075%23019/ 0/ 3
()
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1 2006 23 2008 15 4.5
2 2008 16 2008 15 2.3
3 2008 16 2008 15 5.0
4 2009 16 2008 15 5. 1
5 2008 16 2006 15 3.5
6 2006 16 2003 15 4.5
7 2003 16 2009 18 0. 1
8 2009 19 2008 17 10. 2
9 2008 18 2008 16 3.7
10 2008 17 2009 16 17. 4
11 2009 17 2009 15 11.6
12 2009 16 2018 15 3. 8
13 2010 16 2010 15 2.6
14 2010 16 2013 15 0.7
15 2013 16 2019 15 4. 4
16 2019 16 2013 15 12.5
17 2013 16 2019 18 2.0
( ) (
) 100 2 1
(4
1 2006 23 2008 15 6,531,6P4,.D81739, 5687459, 8B4, 454
2 2008 16 2008 15 7,985, 001 58042 19 ,1932,3849, 686, 373
3 2008 16 2008 15 10,608, 32,668, 41122173797, §09, 754
4 2009 16 2008 15 4,997, 6b7R, BBO, 4022462555, 474, 335
5 2008 16 2006 15 2,076, 3B, 0B433L, 8b 42,45 9900, 452, 779
6 2006 16 2003 15 538,50 260564, 9p 92,1408884, 51, 005
7 2003 16 2009 18 379, 2811 ,12 6% 9, 8 62,00,7/703, 466, 133
8 2009 19 2008 17 217, 30p 1164174, 1P 91,90,04446, 39, 290
9 2008 18 2008 16 139, 11 164405, 61 21,88,30380, 143, 101
10 2008 17 2009 16 78,569, 08817, 1pb71,7,3041, §41, 055
11 2009 17 2009 15 93,329, 0090, 90/ ,1366 7443, 462,778
12 2009 16 2018 15 256, 277, 027, 99B ,1556,77 72, A46, 223
13 2010 16 2010 15 782, 97b,1420 1, 5b41,5862563, 867, 794
14 2010 16 2013 15 456, 02,17 %137, 6541,4911082, 39, 635
15 2013 16 2019 15 513, 67[1 1564208, 2951,30,42387, 416, 154
16 2019 16 2013 15 122, 67p 11, %528, 1Pp681,11,6/281, §90, 187
17 2013 16 2019 18 101, 57,1517 0, 1 51,084001 3, 355, 864
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1
(1)
243 15 249 18
() ()
4, 193], 877 25,800, 723
8,407,148, 045 6,695, 1|14, 615
200, 00j0o, 000 150, 000, 00O
1 6 ¢
8,611, 3141, 932 6,870,915, 404
8,611, 3141, 932 6,870,915, 404

141, 382, 682 90, 12Q, 202
47,061,316 32,8 , 380
692,1910 625,543
16,629,875 15,013,075
27, 694 24, 999
205, 7914, 477 138, 63[2, 199
205, 7914, 477 138, 63[2, 199

() 3,376,342, 732 3,281, 0]72,659

( ) 583,83|1, 609 378, 75|8,626
8,405,547, 455 6, 732,283,205

8,405,547, 455 6, 732, 2183, 205

8,611, 3141, 932 6,870,915, 404
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243 15 249 18
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13,425 13, 689
1,056, 7[87, 715 142, 033, 430
1, 056,801,140 142,019, 741
2,188 831 1,996/ 981
52,532,010 47,927,534
87,492 79, 815
54,808, 333 50,004,330
1,001, 992,807 192,024,071
1,001,992, 807 192,024,071
1,001,992, 807 192,024,071
19,643, 766 8,112 098
() 4, 433,5]11, 365 3,376,342, 732
557,567,330 599, 24J2, 940
557,56|7, 330 599, 2412, 940
40, 199,705 30,589,613
40, 199, 705 30,589,613
442,548, 033 289,47]11, 281
() 3,376,342, 732 3,281, 0)]72,659
3)
( )
()
()
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11,781,890| 187 10,013, 355/, 864
55 6 1 10 55 6 1 10
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1 1
0.7134 0.6723
(10,000 7,13¥% (10,000 6,728
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NOMURA ASSET MANAGEMENT U. K. LI MI TN@MURA ASSET MANAGEMENT U. K.
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12 30,900,000. 0306, 021, 051. 95

(2,831, 3p5, 42[3)

32.6% 34. k%
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CANADIAN GOVERNMENT 1,700,do0.001,896,418.0
CANADIAN GOVERNMENT 600,0d0.00 878,442.00
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)
249 18
243 16
5,436, 040,535
249 18 92,554, 4(15
249 18 884, 018, 58
4,644,576)892
A 998, 336, 476
B 1,458,596 876
C 43,878, 1129
D 652,171, 645
887,045, 455
A ( SMA) 176,541, 0609
B ( SMA ) 428.007, 242
(3)
(1) ( 249 18 )
2) ( 249 18 )
ACCURIDE CORP 100,0d0.00 103,0d0.00
AFFINION GROUP INC 400,0d0. 00 296, 0d0. 00
AIR CANADA 725,0d0. 00 768,5q0. 00
AK STEEL CORP 75,000.00 68, 43f7. 50
ALERE INC 650,0d0. 00 690,645.00
ALERISINTL INC 375,0d0. 00 399,843.75
ALLEN SYSTEMS GROUP
INC 475,0d0.00 304,0d0.00
ALLIANCE HEALTHCARE
SVCS 900,0d0.00 777,345. 00
ALLIANT TECHSYSTEMS
INC 400,0d0. 00 440,0d0.00
ALLY FINANCIAL 250, 0d0. 00 282,5q0. 00
ALLY FINANCIAL 1,425,doo. 00 1,710,d00.00
ALLY FINANCIAL INC 325,0d0.00 340,541.32
ALLY FINANCIAL INC 325,0d0.00 346, 443.65
ALLY FINANCIAL INC 950, 0d0.00 1,120,925.00
ALPHA NATURAL
RESOURCES 400,0d0.00 370,0d0. 00
ALPHA NATURAL
RESOURCES 250, 0d0. 00 231, 240.00
ALTA MESA
HLDGS/FINANC S 675,0d0. 00 685, 145. 00
AMC ENTERTAINMENT
INC 300,0d0.00 332, 240.00
AMERICAN AXLE & MFG
INC 175, 0d0.00 1904,647.50
AMERICAN AXLE & MFG
INC 275,0d0. 00 286, 0d0.00
AMERICAN GILSONITE CO 225,0d0.00 236,290.00
AMERICAN GREETINGS 375 . 0d0. 00 415,312, 50
AMERICAN INTL GROUP 410,0d0.00 520,142. 97
AMERICAN INTL GROUP 500,0d0. 00 621,8745.00
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AMERICAN

REPROGRAPHICS C 475,0do. 00 503,5d0.00
AMERIGROUP CORP 475,0do. 00 555,7490.00
AMERISTAR CASINOS INC 550, 0d0.00 506,7490.00
AMERISTAR CASINOSINC 375.0d0. 00 406.845.00
AMGH MERGER SUB INC 250,0d0.00 277,147.50
ANIXTER INC 225,0d0.00 237,09d3.75
ANTERO RESOURCES

FINANCE 400,0do. 00 432, 0do. 00
APERAM 150, 0d0.00 132.0d0.00
APERAM 375.0d0.00 313,.145.00
APRIA HEALTHCARE

GROUP | 180,0d0.00 176,1715.00
ARAMARK HOLDINGS

CORP 525,0d0.00 539,442.75
ARCH COAL INC 575,0d0.00 529,0d0.00
ASAMERICAS 100,0d0.00 101,5d0.00
ASHTEAD CAPITAL INC 375,0d0. 00 397,948.75
ATKORE INTERNATIONAL

INC 700, 0d0.00 705.2490.00
ATLANTIC POWER CORP 275.0d0.00 204.2490.00
ATWOOD OCEANICSINC 125,.0d0.00 135,3102.50
AUTONATION INC 150,0d0.00 162,375.00
AVIS BUDGET CAR

RENTAL 575,0d0.00 635,3715.00
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AVIS BUDGET CAR

RENTAL 125,0d0.00 145,0d0.00
AVIV HEALTHCARE

PROPERTI 200,0d0.00 213,0d0.00
B&G FOODSINC 650,0d0.00 710,145.00
BAKER & TAYLOR INC 1,950,d00.00 1,218,750.00
BASIC ENERGY SERVICES 350,0q0.00 358, 790.00
BELO CORP 425,0d0.00 469,6495.00
BIOMET INC 524,0d0.00 554,190.00
BIOMET INC 300,0d0.00 321,790.00
BIOSCRIP INC 225,0d0.00 247,218. 75
BLOCK

COMMUNICATIONS INC 375,0d0.00 401,290.00
BOART LONGYEAR

MANAGEMEN 275,0q0.00 284,796.87
BOMBARDIER INC 175,0d0.00 181,562.50
BRIGHTSTAR CORP 150,0d0.00 161,290.00
BROWN SHOE CO INC 375,0d0.00 392,812.50
BUILDING MATERIALS

CORP 550,0d0.00 605,0d0.00
BUILDING MATERIALS

CORP 300,0d0.00 332,290.00
BUILDING MATERIALS

CORP 525,0q0.00 577,5d0.00
BWAY HOLDING CO 325,000.00 367,696.25
CABLEVISION SYSTEMS

CORP 1,300,d00.00 1,524,2350.00
CABLEVISION SYSTEMS

CORP 100,0d0.00 111,5d0.00
CABLEVISION SYSTEMS

CORP 625,0d0.00 629,687.50
CAESARS OPERATING

ESCROW 475,0qd0.00 484,5d0.00
CALCIPAR SA 425,0d0.00 423,997.50
CALFRAC HOLDINGSLP 325,0d0.00 323,.3715.00
CALPINE CONS FIN/CCFC

F 500,0d0.00 543,790.00
CALPINE CORP 1,600,d00.00 1,824,d00.00
CALPINE CORP 225,0d0.00 254,812.50
CAPELLA HEALTHCARE 500,0d0.00 538,790.00
CARMIKE CINEMASINC 125,0d0.00 135,312.50
CASCADESINC 525,0d0.00 554,591.25
CASTLE (AM) & CO 200,0d0.00 220,290.00
CB RICHARD ELLIS

SERVICE 450,0d0.00 495,0d0.00
CCOHLDGSLLC/CAP

CORP 475,0d0.00 522,50d0.00
CCOHLDGSLLC/CAP

CORP 1,000,d00.00 1,150,900.00
CCOHLDGSLLC/CAP

CORP 25, 00p. 00 27,468.75
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CCOHLDGSLLC/ICAP

CORP 825,0d0.00 841,5d0.00
CDW LLC/CDW FINANCE 300,0d0.00 335,240.00
CEDAR FAIR LP/ICANADA'S

W 650,0d0.00 744,290.00
CELANESE USHOLDINGS

LLC 325,0d0.00 362, 741.25
CEMEX FINANCELLC 675,0d0.00 696,997.50
CENTRAL GARDEN & PET

cO 575,0d0.00 615,290.00
CEQUEL COM HLDG I/CAP

cP 750,0d0.00 810,0d0.00
CFINDUSTRIESINC 175,0d0.00 213,241.25
CHC HELICOPTER SA 1,050,d00.00 1,093,312.50
CHECKOUT HOLDINGS

CORP 350,0d0.00 211,790.00
CHESAPEAKE ENERGY

CORP 225,0q0.00 241,8175.00
CHESAPEAKE ENERGY

CORP 50,00p.00 53,31p. 50
CHESAPEAKE ENERGY

CORP 200,0d0.00 207,0d0.00
CHESAPEAKE

MIDSTREAM PT/ 150,0d0.00 159,750.00
CHESAPEAKE

MIDSTREAM PT/ 125,0d0.00 134,3715.00
CHESAPEAKE OIL OP/FIN 350.0d0. 00 344,.7490.00
CHESTER DOWNS &

MARINA 150,0d0.00 152,812.50
CHIRON MERGER SUB INC 450.0d0. 00 483, 7490.00
CHOCTAW RESORT DEVEL

ENT 3,023,400.00 2,660,940.00
CHOICE HOTELSINTL INC 150.0d0. 00 162, 7590.00
CHRY SLER GP/CG

CO-ISSUER 325,0d0.00 355,8175.00
CHRY SLER GP/CG

CO-ISSUER 175,0d0.00 191,645.00
CHS/COMMUNITY

HEALTH SYS 200,0d0.00 210,5d0.00
CHS/COMMUNITY

HEALTH SYS 300,090.00 327,31715.00
CIMAREX ENERGY CO 250,0d0.00 271,8175.00
CINCINNATI BELL INC 50, 000.00 54,62/5.00
CINEMARK USA INC 475,0d0.00 536,196.25
CIT GROUPINC 1,225,d00.00 1,286,250.00
CIT GROUPINC 575,0d0.00 595,499.32
CIT GROUPINC 350,0q0.00 373,187.50
CIT GROUPINC 175,0d0.00 178,344.95
CLAIRE'S STORES INC 175,0d0.00 184,645.00
CLEAR CHANNEL

WORLDWIDE 700,0d0.00 763,81715.00
CLEAR CHANNEL

WORLDWIDE 100,0d0.00 98,50p.00
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CLEAR CHANNEL

WORLDWIDE 750,0d0.00 753,790.00
CLEAVER-BROOKSINC 825,0d0.00 888,997.50
CNG HOLDINGS INC 150,0d0.00 156,147.50
CNH CAPITAL LLC 425,0d0.00 464,312.50
COFFEYVILLE

RESOURCES 387,0d0.00 414,0940.00
COGENT

COMMUNICATIONS GR 475,0d0.00 522,500.00
COLT DEFENSE/FINANCE 400,0do. 00 278.0d0.00
COMMUNITY CHOICE

FINANCI 350,0d0.00 346,5d0.00
CON’L RUBBER CRP

AMERICA 350,000.00 350,000.00
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CONCHO RESOURCESINC 525.0do0. 00 584.042. 50
CONCHO RESOURCES INC 100,0d0.00 106,645.00
CONSOL ENERGY INC 245,0d0.00 263,9d7. 50
CONSOL ENERGY INC 550, 0d0.00 594,0d0.00
CONSOL ENERGY INC 225,0d0.00 222,147.50
CONSOLIDATEC COMM

FIN CO 275, 0do. 00 296,3102.50
CONSTELLATION BRANDS

INC 470,0d0.00 544,045. 00
CONSTELLATION BRANDS

INC 450,0d0.00 522,0d0.00
CONTINENTAL

RESOURCES 250,0d0.00 283,7490. 00
CORELOGICINC 325,0d0.00 355,042. 50
COTT BEVERAGES USA

INC 325,0d0.00 364, 0d0.00
CRICKET

COMMUNICATIONS 650, 0d0.00 646,790.00
CROSSTEX ENERGY

LP/CROSS 225,0d0.00 225,5d2. 50
CROWN AMER/CAP CORP

[l 375,0d0.00 423,7490. 00
D.R. HORTON INC 200,0d0.00 214,2490. 00
D.R. HORTON INC 275,0d0.00 273,645.00
DARLING

INTERNATIONAL IN 425,0d0.00 488,790.00
DAVITA INC 425,0d0.00 459,0d0.00
DAVITA INC 325,0d0.00 347,343.75
DEAN FOODS CO 50,00p.00 53, 75p.00
DEAN FOODS CO 350,0d0.00 400,740. 00
DEL MONTE CORP 575,0d0.00 599,7d6.87
DELTA AIR LINES 500, 0d0.00 543,7490.00
DIGICEL GROUPLTD 450,0d0.00 490,5d0.00
DISH DBS CORP 1,250,d00.00 1,481,450.00
DISH DBS CORP 925,0d0.00 973,5d2. 50
DOLE FOODS CO 375,0d0.00 393,9d4.37
DYNACAST INTL LLC/FIN

IN 525,0d0.00 556,5d0.00
EACCESSLTD 325,0d0.00 300,645.00
EARTHLINK INC 500,0d0.00 505, 0d0.00
EDISON MISSION ENERGY 625.0do. 00 318.740.00
EL PASOLLC 1,950,d00.00 2,147,482.10
ELDORADO RESORTS

LLC/CAP 300,0d0.00 301,5d0.00
ENDO PHARMACEUT

HLDGSIN 300,0d0.00 330,0d0.00
ENDO PHARMACEUT

HLDGSIN 175,0d0.00 192,5d0.00
ENDO PHARMACEUT

HLDGSIN 24,00p.00 26,40p.00
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ENERGY SOLUTIONS

INC/LLC 525,0q0. 00 483,0d0.00
ENTRAVISION

COMMUNICATIO 332,0d0.00 362, 740. 00
EQUINIX INC 130, 0d0.00 144,9490.00
EQUINIX INC 475,0d0.00 538,591.25
EQUINOX HOLDINGSINC 375.0d0.00 401.2490.00
ESSAR STEEL ALGOMA

INC 775, 0d0.00 744,0d0.00
EV ENERGY

PARTNERS/FINAN 125, 0d0.00 131, 2490.00
EXCO RESOURCES INC 275,0d0. 00 263,342.50
EXIDE TECHNOLOGIES 425,0d0.00 366,542. 50
EXPRESSLLC 710,0d0. 00 779,245. 00
EXPRO FINANCE

LUXEMBOURG 398,0d0.00 411,940.00
FERRELLGAS PARTNERS

LP 341,0d0.00 337,143.75
FGI OPERATING CO

LLC/FIN 175,0d0.00 190,312.50
FIDELITY NATIONAL

INFORM 225,0d0. 00 248,645.00
FIESTA RESTAURANT

GROUP 225,0d0. 00 242,447.50
FIRST DATA

CORPORATION 175,0d0.00 184,645.00
FIRST DATA

CORPORATION 175,0d0. 00 178,5d0.00
FLORIDA EAST RR 400,0d0.00 425,0d0.00
FMG RESOURCESAUG

2006 100,0d0.00 96,875.00
FORD MOTOR CREDIT CO

LLC 750, 0d0. 00 810,4d3.50
FORD MOTOR CREDIT CO

LLC 1,450,d00.00 1,801,658.35
FORD MOTOR CREDIT CO

LLC 500,0d0. 00 552, 145. 00
FRAC TECH SVCSFRAC

TECH 78,00p.00 83,07p.00
FRESENIUS MED CARE 11 325.0d0.00 351,0do0. 00
FRESENIUS MED CARE 11 425.0d0. 00 460,042.50
FRONTIER

COMMUNICATIONS 150, 0d0.00 168, 790.00
FRONTIER

COMMUNICATIONS 1,625,d00.00 1,860,d25.00
FRONTIER

COMMUNICATIONS 100,0d0.00 115, 0d0.00
FRONTIER

COMMUNICATIONS 200,0d0.00 210,290.00
GANNETT CO INC 250,0d0.00 285, 0d0. 00
GANNETT CO INC 300,0d0.00 341,240.00
GANNETT CO INC 700, 0d0. 00 777,0d0. 00
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GARDA WORLD SECURITY

COR 675,0040.00 719,718.75
GCl INC 525,000.00 574,815.00
GCl INC 225,0d0.00 227,812.50
GENON ESCROW CORP 675,0d0.00 772,815.00
GENON ESCROW CORP 925,000.00 1,049,875.00
GEO GROUP INC/THE 200,0d0.00 217,8175.00
GEOEYE INC 475,0d0.00 520,195.00
GEOKINETICS HOLDINGS

INC 325,000.00 134,8175.00
GLOBAL BRASSAND

COPPER 650,0d0.00 711,790.00
GRATON ECONOMIC DEV

AUTH 150,0d0.00 157,81715.00
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GREAT LAKES

DREDGE&DOCK 250, 0d0. 00 265, 0d0. 00
GREIF INC 250, 0d0. 00 291, 240.00
GRIFOLSINC 500, 0d0. 00 556, 290. 00
GULFMARK OFFSHORE

INC 125,0do0.00 129,647.50
H& E EQUIPMENT

SERVICES 275,0d0.00 290,812.50
HARLAND CLARKE

HOLDINGS 150, 0do0.00 145, 145. 00
HCA INC 1,625,d00.00 1,852,300.00
HCA INC 350, 0d0. 00 399,0d0.00
HCA INC 1,400,d00.00 1,631,d00.00
HD SUPPLY INC 50, 000.00 55,12/5.00
HEADWATERSINC 125,0do0.00 129,647.50
HERCULES OFFSHORE INC 300,0do0. 00 313,8715.00
HERCULES OFFSHORE

LLC 250, 0d0. 00 267,5d0.00
HERTZ CORP 660, 0d0. 00 711,1490.00
HILAND PART LP/CORP 175,0do0. 00 183,591.25
HILCORP ENERGY

[/HILCORP 525,0d0.00 501,937.50
HILCORP ENERGY

[/HILCORP 350, 0d0.00 390,240.00
HOA RESTAURANT

GP/FINANC 150, 0do0.00 139,5d0.00
HOLLY CORP 700, 0d0. 00 772,645.00
HOLLY ENERGY

PARTNERS LP 700, 0do0. 00 763, 0d0. 00
HORNBECK OFFSHORE

SRVCS 425, 0d0. 00 459, 0d0. 00
HOST HOTELS & RESORTS 350, 0d0.00 387,645.00
HOST HOTELS & RESORTS

LP 325,0d0.00 356, 647.50
HOST HOTELS & RESORTS

LP 250, 0d0. 00 284,375.00
HUNTSMAN

INTERNATIONAL L 250, 0d0. 00 288, 740.00
IAMGOLD CORP 350, 0d0. 00 350, 0d0. 00
ICAHN ENTERPRISES/FIN 1.000.d0o0.00 1.087.4900.00
ICAHN ENTERPRISES/FIN 375,0d0. 00 407,.812.50
ICON HEALTH & FITNESS 575,0d0.00 547,647.50
IFM US COLONIAL

PIPELINE 150, 0do0.00 165, 440. 25
IGATE CORP 575,0d0. 00 633,937.50
ILFC E-CAPITAL TRUST | 300.0d0. 00 219.440. 00
INEOS FINANCE PLC 200, 0d0. 00 214, 7490.00
INEOS FINANCE PLC 150, 0do0.00 157, 145. 00
INGLES MARKETSINC 400, 0d0.00 436,5d0.00
INTELSAT JACKSON HLDG 550, 0d0.00 601,582. 50
INTELSAT JACKSON HLDG 525,0d0.00 573,5d2.50
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INTL LEASE FINANCE

CORP 500,0d0.00 525,0d0.00
INTL LEASE FINANCE

CORP 200,0d0.00 229,690.00
INTL LEASE FINANCE

CORP 75,00p.00 79,850 45
INTL LEASE FINANCE

CORP 1,225,900.00 1,454,887.50
INTL LEASE FINANCE

CORP 75,00p.00 81, 75p. 00
INTL LEASE FINANCE

CORP 575,0q0.00 688,562.50
IRON MOUNTAIN INC 250,0d0.00 268, 790.00
IRON MOUNTAIN INC 50,00p.00 55,87b.00
ITC DELTACOM INC 450,0d0.00 486,0d0.00
J.B. POINDEXTER & CO 225,0d0.00 225,582.50
J2 GLOBAL

COMMUNICATIONS 250, 040.00 253,790.00
JABIL CIRCUIT INC 100,0d0.00 108,5d0.00
JAGUAR HOLDING

CO/MERGER 150,0d0.00 170,250.00
JAGUAR LAND ROVER PLC 150,0d0. 00 162,.315.00
JAGUAR LAND ROVER PLC 150,0d0.00 163,312.50
JAMES RIVER ESCROW

INC 125,0d0.00 73,12B.00
IBSUSA LLC/IBSUSA

FINA 425,0qd0.00 422,8715.00
JMC STEEL GROUP 425,0d0.00 438,812.50
KB HOME 600,0d0.00 687,0d0.00
KB HOME 50,00p.00 54,87b.00
KEY ENERGY SERVICES

INC 175,0d0.00 184,645.00
KEY ENERGY SERVICES

INC 125,0d0.00 131,290.00
KINDRED HEALTHCARE

INC 170,0d0.00 171,275.00
KINOVE GERMAN

BONDCO GMB 229,0d0.00 253, 045.00
LADDER CAPFIN

LLC/CORP 250,0d0.00 250,0d0.00
LAREDO PETROLEUM INC 300,0d0.00 328.5d0.00
LEAR CORP 226,0d0.00 248,6d0.00
LEAR CORP 293,0d0.00 332,595.00
LENNAR CORP 225,0q0.00 232,593.75
LENNAR CORP 275,0q0.00 304,562.50
LEVI STRAUSS & CO 200,0d0.00 212,0d0.00
LIBBEY GLASSINC 150,0d0.00 163,5d0.00
LIBERTY TIRE

RECYCLING 425,0d0.00 410,145.00
LIMITED BRANDSINC 600,0d0.00 733,50d0.00
LIMITED BRANDSINC 225,0q0.00 257,635.00
LIMITED BRANDSINC 525,0q0.00 509,812.50
LIMITED BRANDSINC 475,0d0.00 515,31715.00
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LIN TELEVISION CORP 400,0do. 00 427,0d0. 00
LINN ENERGY LLC/FIN
CORP 300,0d0.00 308,290.00
LINN ENERGY LLC/FIN
CORP 225,0d0.00 249,790.00
LINN ENERGY LLC/FIN
CORP 600,0d0.00 652,500.00

92/108



EDINETOOOO
00000000000 DO00O0O((EL2460)

OOoooooooooooooooooood

LIONS GATE

ENTERTAINMENT 300,0d0.00 336,790.00
LIVE NATION

ENTERTAINMEN 100,0d0.00 104,5d0.00
LONGVIEW FIBRE PAPER

& P 500,0d0.00 528,145.00
LOUISIANA PACIFIC CORP 300.0d0.00 334,5d0.00
LUCENT TECHNOLOGIES 1,379,d00.00 948,042.50
LYONDELLBASELL IND

NV 425,0d0.00 466,497.50
LYONDELLBASELL IND

NV 100,0d0.00 117,790.00
MANITOWOC COMPANY

INC 275,0d0.00 310,790.00
MARKWEST ENERGY

PART/FIN 325,0d0.00 356,687.50
MARKWEST ENERGY

PART/FIN 200,0d0.00 217,5d0.00
MARQUETTE TRANS

CO/FINAN 450,0d0.00 480,997.50
MASONITE

INTERNATIONAL C 250,0d0.00 268,790.00
MCCLATCHY CO 425,0d0.00 467,5d0.00
|MCRON FINANCE SUB

LLC/MC 175,0d0.00 181,145.00
IMEDASSETS INC 175,0d0.00 192,5d0.00
IMEDIA GENERAL INC 175,0d0.00 198,645.00
||\/|ED|ACO|\/| BRDBND

LLC/CORP 325,0d0.00 330,687.50
IMEG ENERGY CORP 325,0d0.00 354,290.00
IMEG ENERGY CORP 225,0d0.00 243,843. 15
|MEMC ELECTRONICS

MATERIA 325,0d0.00 273,812.50
IMERITAGE HOMES CORP 150,0d0.00 159,790.00
IMETHANEX CORP 875,0d0.00 931,596.37
IMETHANEX CORP 125,0d0.00 131,547.62
[METROPCSWIRELESSINC 1,050.d00.00 1.149.450.00
||\/|G|V|RESORT

INTERNATIONAL 875,0d0.00 988,790.00
IMGM RESORTSINTL 425,0d0.00 468,562.50
IMGM RESORTS INTL 575,0d0.00 575,0d0.00
IMGM RESORTS INTL 275,0d0.00 293,562.50
IMIRABELA NICKEL LTD 175,0d0.00 131,647.50
||\/|PL 2ACQUISITION

CANCO 325,0d0.00 294,135.00
MPT OPER

PARTNERSP/FINL 600,0d0.00 663,0d0.00
|MPTOPER

PARTNERSP/FINL 225,0d0.00 243,0d0.00
IMYLAN INC 400,0d0.00 446,0d0.00
MYLAN INC 875,0d0.00 999,6§7.50
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NAI ENTER HOLDINGS

LLC 180, 0d0.00 202, 940.00
NATIONAL CINEMEDIA

LLC 475,0d0.00 522,5d0.00
NATIONAL CINEMEDIA

LLC 375,0d0. 00 398,447.50
NATIONSTAR MORT/CAP

CORP 425,0d0.00 463,741.25
NATIONSTAR MORT/CAP

CORP 225,0d0.00 247,5d0.00
NATIONSTAR MORT/CAP

CORP 75, 000.00 82, 12/6.00
NBTY INC 575,0d0. 00 652,645.00
NCR CORP 150, 0d0.00 155, 645.00
NEUBERGER BERMAN

GRP/FIN 150, 0d0.00 161,290.00
NEUBERGER BERMAN

GRP/FIN 250, 0d0. 00 270,0d0. 00
NEXEO SOLUTIONS

LLC/CORP 75, 00p. 00 75,18f.50
NIl CAPITAL CORP 225,0d0. 00 188,447.50
NORTH AMERICAN

ENERGY AL 175,0d0.00 198,147.50
NORTH ATLANTIC

TRADING 200,0d0. 00 202,5d0. 00
NORTHERN TIER ENERGY

LLC 180, 0d0.00 198,0d0.00
NOVELISINC 475,0d0.00 530,842.50
NRG ENERGY INC 150, 0d0.00 164,740.50
NRG ENERGY INC 475,0d0.00 523,647.50
NRG ENERGY INC 600,0do0. 00 624,740.00
NSG HOLDINGS LLC/NSG

HLD 726,0d0. 00 758, 640. 00
ONCURE MEDICAL CORP 800,0do0. 00 504,0d0. 00
OPPENHEIMER HOLDINGS

INC 275,0d0. 00 281, 147.50
OXEA FINANCE/CY SCA 583,0q0.00 642,797.50
PAETEC HOLDING CORP 875,0d0. 00 955, 947.50
PALACE ENT HLDG

LLC/CORP 150, 0d0.00 159, 790.00
PARKER DRILLING CO 325,0d0. 00 355, 8745. 00
PATHEON INC 475,0d0.00 489, 250.00
PEABODY ENERGY CORP 925,0d0. 00 957,345. 00
PEABODY ENERGY CORP 775,0d0. 00 800,147.50
PENN VIRGINIA

RESOURCE 575,0d0. 00 595, 145. 00
PENSKE AUTO GROUP INC 350.0d0. 00 363.542. 50
PETROLEUM

DEVELOPMENT CO ,025,d00.00 1,096, 7450.00
PETROLEUM

GEO-SERVICES 200,0d0. 00 214,5d0. 00
PHH CORP 675,0d0. 00 777,947. 50
PHH CORP 400,0d0.00 430,0d0.00
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PHIBROANIMAL HEALTH

COR 350,0d0.00 337,790.00
PHY SIO-CONTROL INTL

INC 275,0d0.00 302,5d0.00
PHYSIOTHERAY ASSOC

HOLD 250,0d0.00 256,81715.00
PINNACLE

ENTERTAINMENT 375,0d0.00 412,5d0.00
PINNACLE

ENTERTAINMENT 200,0d0.00 219,0d0.00
PIONEER DRILLING

COMPANY 175,0d0.00 192,5d0.00
PLAINS EXPLORATION &

PRO 425,0d0.00 443,042.50
PLAINS EXPLORATION &

PRO 375,0d0.00 424,647.50
PLAINS EXPLORATION &

PRO 275,0d0.00 301,145.00
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PLAINS EXPLORATION &

PRO 450.0do. 00 474 _7d90. 00
PLAINS EXPLORATION &

PRO 325.0d0.00 344.5d0.00
PLASTIPAK HOLDINGS

INC 375.0d0.00 433 145.00
POLY ONE CORP 300,0qd0.00 330,0d0.00
POLY PORE

INTERNATIONAL | 125, 0d0.00 135,4d8.75
POST HOLDINGS INC 200,0d0.00 215.0d0.00
PRESTIGE BRANDS INC 455 0do. 00 505,040.00
PRESTIGE BRANDS INC 125, 0do.00 140,947.50
PRODUCTION RES GROUP 500.0do0. 00 362.5d0.00
PROQUEST

LLC/PROQUEST 450,0d0.00 420,740.00
PROVIDENT FDG/PFG FIN 150.0d0. 00 155.645. 00
PSSWORLD MEDICAL INC 275.0do. 00 204, 240. 00
PUBLIC SERVICE CO OF

NEW 550,0d0.00 663.741.80
PUGET ENERGY INC 325.0d0.00 359,1d4.15
PUGET ENERGY INC 125.0do.00 133,740.00
QUADRA FNX MINING LTD 300,0d0.00 310,145.00
QUICKSILVER RESOURCE 1,700,.d00.00 1,504,400.00
QVCINC 75.000.00 79.20p. 47
QVCINC 1,075,d00.00 1,186,409.67
QVCINC 275.0d0.00 304,470.92
QVCINC 50.00[0.00 51 .59f.20
RADIATION THERAPY

SERVIC 300,0d0.00 291,7490.00
RADIOSHACK CORP 225,.0d0.00 156,3715.00
RAIN CII CARBON LLC/CII 450.0d0. 00 466,312, 50
REGAL ENTERTAINMENT

GRP 350,0d0.00 395,.0d2.50
REGENCY ENERGY

PARTNERS 504,0d0.00 554, 4d0.00
REGENCY ENERGY

PARTNERS 400.0do. 00 434 _0do.o00
REGENCY ENERGY

PARTNERS 225,0d0.00 244,145.00
RELIANCE INTERMEDIATE

HO 700,0d0.00 780.5d0.00
RENT-A-CENTER INC 275.0d0.00 2909.0d2.50
RES-CARE INC 450.0d0. 00 501,740.00
REXEL 225.0d0.00 232, 041. 25
REYNOLDS GROUP

HOLDINGS 200,0d0.00 213, 0d0.00
REYNOLDS GRP

ISSYREYNOLD 475.0d0. 00 505,875.00
REYNOLDS GRP

ISSYREYNOLD 225.0d0.00 247.5d0.00
RITEAID CORP 625,.0d0.00 718.7490.00
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RIVERS PITTSBURGH

LP/FIN 175,0d0.00 188,145.00
ROADHOUSE FINANCING

INC 350,0d0.00 347,3715.00
ROCK-TENN CO 100,0d0.00 104,641.50
ROCK-TENN CO 100, 0d0. 00 106,915. 10
ROTECH HEALTHCARE

INC 150,0d0.00 86,62/5.00
RR DONNELLEY & SONS

CO 150, 0d0.00 158, 2490.00
RYLAND GROUP 425,0d0.00 460,042.50
SABRA HEALTH/CAPTL

CORP 150, 0d0.00 166,145.00
SABRE INC 250,0d0.00 265,645. 00
SALEM

COMMUNICATIONS 237,0d0.00 265,143. 75
SALLY HOLDINGS/SALLY

CAP 450,0d0.00 513,0d0.00
SALLY HOLDINGS/SALLY

CAP 550, 0d0.00 592,645.00
SANDRIDGE ENERGY INC 500.0d0.00 551, 2490. 00
SANDRIDGE ENERGY INC 500,0d0.00 547,5d0.00
SANDRIDGE ENERGY INC 175,0d0. 00 185,5d0. 00
SANDRIDGE ENERGY INC 150, 0d0. 00 159, 0d0. 00
SANDRIDGE ENERGY INC 200,0d0.00 217,7490.00
SANDRIDGE ENERGY INC 275,0d0.00 290,812.50
SCHAEFFLER FINANCE BV 200.0d0.00 221.5d0. 00
SCHAEFFLER FINANCE BV 400.0d0.00 450.0d0. 00
SCIENTIFIC GAMES CORP 250.0d0. 00 275.0d0. 00
SCIENTIFIC GAMES

INTERNA 200,0d0.00 223,5d0.00
SEALED AIR CORP 450,0d0.00 486,542.50
SEALED AIR CORP 325,0d0.00 371,312.50
SEALED AIR CORP 325,0d0.00 373,7490.00
SEITEL ACQUISITION

CORP 619,0d0.00 628,2d5. 00
SEMINOLE TRIBE OF

FLORID 375,0d0.00 414,345.00
SENECA GAMING CORP 650, 0d0. 00 688,1d47. 50
SERVICE CORP INTL 875,0d0.00 1,080,d25.00
SERVICEMASTER

COMPANY 425,0d0.00 444,145 00
SESI LLC 300,0d0.00 321,0d0.00
SESI LLC 300,0d0.00 337,5d0.00
SHEA HOMES LP/FNDG CP 300.0d0.00 339.0d0. 00
SILGAN HOLDINGSINC 400,0d0.00 420,0d0.00
SIRIUS XM RADIO INC 225,0d0.00 230,062.50
SLM CORP 100,0d0. 00 109, 240.00
SLM CORP 625,0d0.00 742, 7716.87
SM ENERGY CO 175,0d0. 00 186,375.00
SM ENERGY CO 175,0d0. 00 185, 718. 75
SNOQUALMIE ENT AUTH 1,530,d00.00 1,564,425.00
SONIC AUTOMOTIVE INC 775,0d0.00 846,6d7.50
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SPECTRUM BRANDS
HLDGS 100,0do0. 00 114,8715.00
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SPECTRUM BRANDS

HLDGS 75,00p.00 80,34B. 75
SPECTRUM BRANDSINC 500,0d0.00 574,3715.00
SPEEDWAY

MOTORSPORTS INC 325,0d0.00 353,843.75
SPEEDWAY

MOTORSPORTS INC 100,0d0.00 106,5d0.00
SPENCER SPIRIT

HLDG/GIFT 175,0d0. 00 187,647.50
SPIRIT AEROSYSTEMSINC 375.0d0. 00 414,3745.00
SPRINGLEAF FINANCE

CORP 400,0do.00 350,0d0.00
SPRINT CAPITAL CORP 550,0d0.00 504,0d0.00
SPRINT NEXTEL CORP 475,0do. 00 548, 645. 00
SPRINT NEXTEL CORP 1,075,doo.00 1,220,425.00
SPRINT NEXTEL CORP 300,0d0.00 366,0d0.00
SPRINT NEXTEL CORP 450, 0d0. 00 510.7490. 00
SPRINT NEXTEL CORP 75,00p.00 79,78k 25
STANDARD PACIFIC CORP 850.0d0. 00 977.5do. 00
STARZ LLC/STARZ FIN

CORP 175,0d0.00 182,0do.00
STEEL DYNAMICSINC 175,0d0. 00 186,8102.50
STEEL DYNAMICSINC 275,0d0.00 294, 2490. 00
STEWART ENTERPRISES 150, 0d0. 00 162,3715.00
STONERIDGE INC 325,0d0.00 345,312.50
STRATUS TECHNOLOGIES

INC 833.0d0.00 776, 712.50
SUNCOKE ENERGY INC 225, 0do.00 232,312 .50
SY NCREON GLOBAL

IRE/FIN 500,0d0.00 520,0d0.00
TARGA RESOURCES

PARTNERS 425,0do.00 469,645.00
TARGA RESOURCES

PARTNERS 350,0d0.00 381,5d0.00
TARGA RESOURCES

PARTNERS 175,0d0.00 187,647.50
[TAY LOR MORRISON

COMM/MON 150,0d0.00 162,3715.00
TAYLOR MORRISON

COMM/MON 75,00p.00 81,18 .50
TELEFLEX INC 300,0d0.00 324,0d0.00
[TELESAT

CANADA/TELESAT L 400,0do0.00 423,0d0.00
TEMBEC INDUSTRIES INC 100,0d0. 00 106, 290. 00
TEMPEL STEEL COMPANY 100,0d0.00 98,75p.00
TENASKA ALABAMA PART 287.4d2.52 305,4d0. 80
TENNECO INC 225, 0do.00 246,3715.00
[TESORO CORP 100,0d0.00 100,0do.00
TESORO CORP 475,0do0.00 552, 1d7.50
TESORO CORP 375,0d0.00 375,0d0.00
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[TESORO LOGISTICS

LP/CORP 75,00p.00 77,43 .50
TEXAS PETROCHEMICAL

CORP 275,0d0. 00 303,147.50
THERMADYNE HOLDINGS

CORP 150, 0d0.00 161,2490.00
THOMPSON CREEK

METALSCO 275,0d0. 00 226,8715.00
TITAN INTERNATIONAL

INC 475,0d0.00 509,437.50
TOLL BROS FINANCE

CORP 725,0d0.00 907,941, 42
TOLL BROS FINANCE

CORP 225,0d0.00 254,993, 35
[TOLL BROS FINANCE

CORP 175,0d0.00 192,711.05
TOPS MARKETS 325,0d0.00 344,5d0.00
TOYSR US DELAWARE

INC 425,0d0.00 439,8145.00
TRAC INTERMODAL

LLC/CORP 300,0d0.00 316,5d0.00
TRANS UNION

LLC/TRANSUNI 475,0d0.00 561,6d87.50
TRINIDAD DRILLINGLTD 250.0d0.00 273,145, 00
TRIUMPH GROUP INC 275,0d0.00 303,8715.00
[TRONOX FINANCE LLC 250,0d0.00 258,447 .50
TRW AUTOMOTIVE INC 130,0d0.00 144,9490. 00
UNISY S CORP 200,0d0.00 211,0d0.00
UNIT CORP 175,0d0.00 182,8715.00
UNIT CORP 300,0d0.00 313,5d0.00
UNITED REFINING 425,0d0.00 466,447.50
UNITED RENTALS NORTH

AM 250,0d0.00 281,2490. 00
UNIVERSAL HOSPITAL

SERVI 375,0d0.00 375,4d8. 75
UNIVERSAL HOSPITAL

SERV| 225,0d0.00 241,312.50
UNIVISION

COMMUNICATIONS 775,0d0. 00 823,447.50
UNIVISION

COMMUNICATIONS 125,0d0.00 137,343.75
UNIVISION

COMMUNICATIONS 925,0d0.00 956,218. 75
UPC HOLDING BV 650, 0d0.00 729,645. 00
UR FINANCING ESCROW

CORP 225,0d0.00 246,947, 50
US STEEL CORP 150,0d0.00 155, 290. 00
US STEEL CORP 175,0d0.00 178,042.50
VAIL RESORTSINC 225,0d0.00 246,3715.00
VALEANT

PHARMACEUTICALS 150,0d0.00 163,145.00
VALEANT

PHARMACEUTICALS 425,0d0.00 459,541, 25
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VALEANT

PHARMACEUTICALS 250,000.00 270,0d0.00
VANGUARD HLT HDG

LLC/INC 650,000.00 700,3175.00
VERSO PAPER HLDGS

LLC/IN 75,00p.00 79,87b.00
VERSO PAPER HLDGS

LLC/IN 250,000.00 131,290.00
VULCAN MATERIALS 225,000.00 245,290.00
WEST CORP 850,000.00 911,645.00
WEST CORP 350,000.00 368,31715.00
WESTERN REFINING INC 625,000.00 701,562.50
WIND ACQUISITION FIN

SA 400,000.00 391,0d0.00
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WIND ACQUISITION 373,745. 00 308,3d9.62
HOLDING ' ' i
WINDSTREAM CORP 375,0d0.00 422,812.50
WINDSTREAM CORP 275,0d0.00 300,4497.50
WINDSTREAM CORP 100,0d0.00 109,5d0.00
WINDSTREAM CORP 375,0d0.00 412,5d0.00
WINDSTREAM CORP 250,0d0.00 270,0do. 00
WMG ACQUISITION CORP 325,040.00 356, 241.25
WMG ACQUISTION CORP 450,040.00 509, 645.00
WMG ACQUSITION CORP 150,0qd0.00 164,812.50
\WMG HOLDINGS CORP 300,0d0.00 337,5d0.00
\WPX ENERGY INC 150,0do. 00 164,2590.00
WY LE SERVICES CORP 225,0d0. 00 244, 145. 00
WYNN LASVEGAS 575,0do0.00 655, 5d0. 00
LLC/CORP ' ' ’ '
\WYNN LASVEGAS
L L C/CORP 250,0do. 00 263,447.50
XM SATELLITE RADIOINC 425,0d0.00 478,145. 00
526 206, 772,|]237.52219, 168,]703. 13
(17,226,d60, 066
98.1% 100.[o%
17,226,460, 066
(17,226,d60, 0686)
17,226,460, 066
(17,226,d60, 0686)
()
()
249 18
( () ()
31, 437 280 — 31,436, 000 3, 7120
31, 437 280 — 31,436, 000 3, 7120
54,327,000 — 55,013,000 686,000
54,327, 000 — 55,013,000 686,000
— — — 682,280
()
1)
( )
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XBRL

108/108



	表紙
	本文
	１有価証券届出書の訂正届出書の提出理由
	２訂正の内容
	第二部ファンド情報
	第1ファンドの状況
	第3ファンドの経理状況

	第三部委託会社等の情報
	第1委託会社等の概況
	第2その他の関係法人の概況


	監査報告書

