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5
224 30
(1)
() (D)
13,527,937, 3483.B4
( ) — 21,609,399 0. 15
( ) 13,549, 42, 714000 .|00
(D) ()
2,815, 37, 31248. B3
276, 78P, 3062. 43
682, 20P,3446. 98
185, 344, 0161. 89
37,164,706 0. 38
1,436,8p2, 72124. 1
1,683, 3B7, 8517.PpP3
1,072, 9h6, 64160. P8
165, 19, 1841. 9
686, 477, 3247. 043
202, 40l, 4802. 47
48,204,118 0. 409
9,292,2Pp3,0195. 15
97,342,036 0.99
88,529,760 0. 90
185, 871, 7961. 90
67,483,720 0.49
( ) — 219,29p,1442. 24
( ) 9,764,9Kh4,62D00.|/00
( ) )
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T-NOTE G )
30 |3,460,781.413,465,937.5 [326,040,7403.33
(2010 6 )
SCHATZ
(2010 6 ) EUREX 30 |3,258,300 (3,273,600 |407,497,7284.17
() ()
28, 414,444, 286&.P4
( 1,511, 448, 825. (5
( ) 29,925, §93, 0168B0.|00
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(2)

() 1) () 1) ()

1 1.973,024,69513.243016,398,519,0863.45506,816,800,32150.31
> 5,256,628,042|1.25596,602,072,9931. 276716, 711, 137,021149.53
()
() () () ()
()
BUNDESREPUB.
1 DR 3,500,000 [12,908.07451 782, 73212,958.361453,542,.8808.5 [2019/7/4 |4.64
) gléﬂl'zgo'-'ENNA“ 3,020,000 |13,965.411421 755,418113,954.201421,417,0815.25 [2017/8/1 |4.31
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3 USTREASURY N/B  [3,800,000 [10,410.90395,614,306(10,323.44392,200,98114.6252016/11/154.01
4 USTREASURY N/B  |4,000,000 9,480.12 [379,204,9740,462.85 [378,514,1622.3752014/8/31 [3.87
5 FRANCE 2,800,000 |13,474.071377,273,984(13,445.08376,462,3745  [2012/4/25 [3.85
GOVERNMENT O.A.T [#8% ' 273,98413, 462,
6 USTREASURY N/B  [3,600,000 [10,288.171370,374,142/10,189.69366,828,8964.25 [2013/8/15 [3.75
7 S UOML COHTENNALT o 700,000 [13,288.24358,782,48013,217.281356,866,7324.25 [2013/8/1 [3.63
8 BUNDESOBLIGATION[2,600,000 [12,615.421328,001,065(12,747.371331,431,7342.5  [2015/2/27 [3.39
9 USTREASURY N/B  [3,500,000 9,076.00 [317,660,27909,160.80 [320,628,03213.3752019/11/153.28
10 D ONLCOHENNALE b 500,000 [12,782.85310,571,280112,781.60319,540,1604.25 2019/9/1 (327
11 S ONLCOHENNALL | 500,000 [12,634.72315,868,000(12,628.49315,712.4002.5  2012/7/1 (323
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12 USTREASURY N/B  [3,300,000 [9,591.20 [316,509,9010,500.88 [313,826,3393.5 |2018/2/15 [3.21]

13 USTREASURY N/B  [3,500,000 [8,925.62 [312,396,9078,816.85 [308,590,0122.75 [2019/2/15 [3.14

14 EST'\/L%%Y OBLIG DEL |, 500 000 [12,494.05312,351, 440112, 261.281306,532,0003.15 [2016/1/31 [3.13

15 USTREASURY N/B  [3,200,000 [9,465.77 [302,904,6430.445.58 [302.258,6492.3752014/9/30 [3.09
BUNDESREPUB.

16 o e AN 2,000,000 [13,941.29278 825,864114,831.79296,635,84014.75 [2040/7/4 [3.03

17 FRANCE 1,000,000 [13,150.061263,001,344/13,492.38260,847, 74414.25 [2019/4/25 |2.76
GOVERNMENT O.A T [2000 /150.06263,001,344{13,492.38269,847, 7444 .

18 SPANISH 1,900,000 [14,031.51/266,598,816113,909.39264,278,5085.5 [2017/7/30 [2.70
GOVERNMENT 900, 031.51266,598,816(13,909.39264,278,5085. .

19 FRANCE 1,500,000 [14,530.55217,958,256115,207.72228.115,8245.5 [2029/4/25 [2.33
GOVERNMENT O.A.T [+200 530.55217,958,256(15,207.72228,115,8245. :
BUNDESREPUB.

20 SUNDESRED 1,700,000 [12,246.340208,187 820112,996.95220,948.2654  [037/14 [2.28
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o1 USTREASURY N/B 2,100,000 [10,415.31218,721,56910,001.21211,915.4425  [2037/5/15 [2.17

7. oo I UMKINGDOM s 500,000 [13,315.62/199,734,38413,493.63202,404,4804.25 [2014/9/28 [2.07

03 FRANCE 1,500,000 [12,802.76(192,041,520/13,234.71/198,520,704}4.25 |2023/10/252.03
GOVERNMENT O.A.T [1°% ' 041,52013, 520,

04 S P ONLCOHIENNALL | 500,000 [13,340.29200,238 528013,147.820197,217,3085 0127271 [2.01

o5 SWEDISH 13,000,0001,425.46 [185,310,268/1,425.72 [185,344,0165.5 [2012/10/8 [1.89
GOVERNMENT ,000,0001, ,310,2681, 344,

o6 UK TREASURY 1,100,000 [15,882.94174,712,434/15.904.58174,950,39755  [2014/9/7 [1.79

o7 UK TREASURY 1,000,000 [15,210.88152,108,83415,107.04151,070,4504.5 [2019/3/7 |1.54

o8 AN 1,500,000 [9,872.73 [148,090,9789,68851 [145,327,6834  [2017/6/1 [1.48

og T 1,300,000 [10,334.91{134,353,937/10,112.43131,461,6235  [2014/6/1 [1.34

54/154

EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OOooooooooooooooooOo



30
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11,930.89

119,308,981]11,702.89

117,028,9596.25

2030/5/15

1.19
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()
() () () ()

()
CHESAPEAKE
SN 4.825,0000.148.30 1441.405,8360,195.34 [443.675.2756.5 [2017/8/15 |1.48
SUN MEDIA CORP  |4.500,0000,265.89 |416,965,27500,336.44 [420.140,1377.6252013/2/15 [1.40
PACKAGING
O yTaN 5,825.0007,055.24 1410,968,31217,067.00 [411.653.25010 [2016/5/1 |1.37
CHOCTAW RESORT |5 510 000l6,443.79 [387,272,0796,631.93 [398,579,2937.25 [2019/11/15(1.33
DEVEL ENT
ggggG'A'PAC'F'C 3,450,000(10,018.45/345,636,697110,206.50352,127,52718  [2024/1/15 |1.17
HCA INC 3,375,00010,124.28341,694, 576110, 183.071343,678.86509.25 [2016/11/15]1.14
QUICKSILVER
S 3,700,0008,983.68 [332,396,3450,183.58 [339,792,5087.12502016/4/1 |1.13
IANSgTEAD CAPITAL b 888 0000,642.17 [278.466,01409,736.24 |281,182.7559  |2016/8/15 0.93
NRG ENERGY INC 3,000,00(19,371.72 081.151.71200.336.44 [280,003,4257.3752016/2/1 [0.93
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10 PH. GLATFELTER 2,925,0049,289.41 ©71,715,31509,218.86 [269,651,6557.1252016/5/1 [0.90
11 e COVISITION o 450,000110,206.59250,061,57710,089.001247,180,68312  [2015/12/1 (0.82
12 e oD AUTO GROUPL 610,0000,080.51 [238,054,36500,230.61 [241,749,9057.75 [2016/12/150.80
13 MCCLATCHY CO  [2,325,00000,611.32 [223,463,285/10,159.56236,209, 7701115 [2017/2/15 [0.78
14 SESI LLC > 465,0009,265.89 [228,404,311/9,407.00 [231,882,5506.8752014/6/1 (0.7
15 AnDa e 'ON 12.300,0000,724.48 [233,290,4250,665.60 [231,879,9637.25 [2016/9/1 [0.77
16 VeI 2,360,0000,430.51 [222,560,2130,665.69 [228,110,3437.3752016/6/1 [0.76
17 FTI CONSULTING INC [2,330,00000,618.65 [224,114,7199,724.48 [226,580,5297.75 [2016/10/1 [0.75
18 S NNATEBELL 1 425,0000,242.37 [224,127,6540,265.80 [224,607,9537  [2015/2/15 [0.75
19 IO 0 .250,0000,430.51 [212,186,6439,736.24 [219,065,5127.3752013/12/31{0.73
o0 A 2,300,000(0,265.89 [213,115,5859,359.96 [215,279,1956.25 [2013/2/15 [0.71
o1 EL PASO 0,175,0000,838.13 [213,979,3759,814.83 [213,472,5757.75 2011/7/15 [0.71
PERFORMANCE-LINK 217 (1 : 97937, 412,
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2. A ERNATIONAL ING 2,225,0049,477.55 210,875,543'9,548.10 212,445,3348 2012/1/15 [0.70
03 e SLTHEARE 15 225,0000,477.55 [210,875,5430,501.06 [211,398,8077  [2016/1/15 [0.70
04 Con Y ON 1 295,0000,218.:86 [205,119,6350,280.41 [206,689,4286.5 [2013/5/15 [0.69
o5 TUBE CITY IMS CORP|2,150,0009,195.34 |197,699,8630,548.10 [205,284,2579.75 [2015/2/1 [0.68
o6 AGY HOLDING CORP [2,400,0007,596.15 |182,307,6608,325.19 [199,804,68011 [2014/11/150.66
o7 NOVELISINC 2,150,0000,077.75 [195,171,7320,265.89 [199,216,7427.25 [2015/2/15 [0.66
o8 WINDSTREAM CORP [2,020,0009,700.96 |195,959,5680,771.52 [197,384,7298.6252016/8/1 [0.65
og GMACLLC »125,0009,070.83 [192,755,3090,207.10 [195,650,9018  [203L/11/1 [0.65
30 PANTRY INC 2,100,00(19,171.82 192,608,3259,265.89 [194,583,7957.75 [2014/2/15 [0.65
)
— 99. 44
99. 44
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[{all I{a)

T-NOTE (5 )
30 [3,460,781.43,465,937.5 [326,040,7403.33
(2010 6 )

SCHATZ
(2010 6

) EUREX 30 3,258,300 |3,273,600 }407,497,7284.17
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10 2008 17 2009 16 0.0240
11 2009 17 2009 15 0.0240
12 2009 16 2018 15 0.0320
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1 2008 20089 15 4.5
2 20089 2008 15 2.3
3 2008 20089 15 5.0
4 20058 2008 15 5.1
5 2008 2008 15 3.5
6 2008 2003 15 4.5
7 2003 2009 18 0.1
8 2009 2008 17 10. 2
9 2008 2008 16 3.7
10 2008 2009 16 17. 4
11 20089 2009 15 11.6
12 20009 20108 15 3.8
( ) (

100 2 1
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)

21 9 15 2 3 15
235,753,435 339,366,351
13,457,222,178 12,859,049,237
759 963
13,692,976,372 13,198,416,551
13,692,976,372 13,198,416,551
131,551,702 189,266,954
4,458,199 14,094,311
1,234,229 1,105,184
29,621,452 26,524,441
49,351 44,186
166,914,933 231,035,076
166,914,933 231,035,076
16,443,962,778 15,772,246,223
2,917,901,339 2,804,864,748
1,623,320,736 1,493,655,363
13,526,061,439 12,967,381,475
13,526,061,439 12,967,381,475
13,692,976,372 13,198,416,551

74/154



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

@)

21 3 17 21 9 16

21 9 15 2 3 15
38,111 36,395
1,584,469,589 601,827,059
1,584,507,700 601,863,454
3,611,691 3,492,129
86,680,546 83,811,125
144,405 139,628
90,436,642 87,442,882
1,494,071,058 514,420,572
1,494,071,058 514,420,572
1,494,071,058 514,420,572
20,851,121 1,357,813
4,113,739,867 2,917,901,339
141,027,147 152,896,344
141,027,147 152,896,344
17,432,865 44,049,154
17,432,865 44,049,154
400,975,691 511,588,984

2,917,901,339

2,804,864,748
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068, 4¢
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CORPORATE RESEARCH AND A

S ETEORPORMA EE RENE AIRCEGI( AND A

)

U.NIOMUIRIAMIABBSET MANAGEMENT

4 1,422, 6

H NAOWD RAS £OR PMARMA GE RENSE A R d
I NC

70 72,064, 2

219 16 211116

8 2,511,092,
0 41 130,299, 1
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( )
213 17 219 16
219 15 223 15
() ()
() ()
21
213 17 9 16 223 15
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( )
219 15 223 15
16,443,962, 778 15,772, 246|, 223
55 6 1 10 55 6 1 10
2,917,901/339 2,804,864 748
1 1
0.8226 0.8222
(10,000 8,22% (10,000 8,22y
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213 17 219 16
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|
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1,638,54|L] 656 1,561, 66l0, 152
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13,457, 222 147685, 06]6 . 3B2, 859 349, 213772, 43[5, 034
13,457, 322, 147685, 06]6, 3B2, 859, 049, 213772, 43|5, 034
( 213 17 219 15)
( 219 16 223 15)
4
(1) 223 15
(2) ( 223 15 )
() ()
6,406, 9]76,[244
6,452, 0[72,[993
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99. 2% 100
12,859, 049|237
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(2)
( )
219 16
223 15
()
()
()
()
( )
223 15
219 16
7,523,277, 2009
223 15 303,781,/]785
223 15 215,399 ,[471
7,611,659, 523
5,137,818,915
( ) 2,430,324, 805
( ) 43,515,B03
1
1.2558
(10,000 12,595B

(3)

(1) ( 223 15 )

(2) ( 22315 )
USTREASURYBOND 800, 0d0. 00 1,097, 437. 44
USTREASURYN/B 1,000, d00. 00 998, 594. 60
USTREASURYN/B 4, 000,d00.00 4,028, 906. 0(
USTREASURYN/B 2,600,d00.00 2,614, 421. 64§
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US TREASURY N/B

[¢5]

3,500,d00.003,279,d62.5
USTREASURYN/B 2,000,d00.00 1,949, d62.4(
USTREASURYN/B 1,000,q00.001,235,312.5(
USTREASURY N/B 2,100,d00.00 2,241,985 . 7§
US TREASURY NOTE 3,600,0d00.00 3,909, 375.0(
USTREASURY NOTE 3,800,d00.00 4,175, 446. 74
USTREASURY NOTE 3,300,d00.003,335,d62.5
11 27,700,000.0®28,864,B27.1
(2,620,8B0,090

27.4% 28. k%
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CANADIAN GOVERNMENT 1,300,d00.00 1,424,992 0c¢
CANADIAN GOVERNMENT 1,500,d00.001,572,940.0C¢
2 2,800,d00.002,9907,132.0
(267,70B, 830
2.8% 2. d%
UK TREASURY 1,100,d00.001,212,310. 0
UK TREASURY 100,0do. 00  126,240.00
UK TREASURY 1,000,d00.001,038,d00.0
UK TREASURY 490,0do.00 658,7d7.00
UK TREASURY 335,0d0.00 395,4d0.50
UK TREASURY 800,0do0.00 751,240.00
UK TREASURY 500,0d0.00 509,140.00
7 4,325 do00.004,691,d97.54
(646, 42p 081)
6.8% 7.d%
SWEDISH GOVERNMENT 13,000.0000.0004,234,B50.0[0
1 13,000.0000.0004,234,B50.0[0
(183,058, 741)
1.9% 2. dw
KINGDOM OF DENMARK 2,000,d00.002,201,400.0(
1 2,000,d00.002,201,400.0
(36,954, 148)
0.4% 0. 4%
BELGIUM KINGDOM GOVT 1,500,d00.001,622,400.0
BONOSY OBLIG DEL ESTADO 2.500.d00.002,507.do0. 0
BUNDESREPUB.
DEUTSCHLAND 500,0d0.00 546,940.00
BUNDESREPUB.
DEUTSCHLAND 1,300,d00.001,336,6d60.00¢
BUNDESREPUB.
DEUTSCHLAND 400,0do0.00 514,.440.00
BUNDESREPUB.
DEUTSCHLAND 1,700,d00.001,709,920.0
BUNDESREPUB.
DEUTSCHLAND 2,000,d00.002,286,d00.0
BUONI POLIENNALI DEL TES 1,500,d00.001,598, 460. 04
BUONI POLIENNALI DEL TES 2.500,.d00.002,548,doo0. 0
BUONI POLIENNALI DEL TES 2.700.d00.002.887.110. 04
BUONI POLIENNALI DEL TES 3.020.d00.003.,422.d64. 04
BUONI POLIENNALI DEL TES 2.500.d00.002.592.400.0
BUONI POLIENNALI DEL TES 500,0do0. 00 585,840.00
FRANCE GOVERNMENT O.A.T 2.800,d00.003,023,7120. 0
FRANCE GOVERNMENT O.A.T 2.000,doo.002,147,d00.0
FRANCE GOVERNMENT O.A.T 1.500.d00.001.573.400. 04
FRANCE GOVERNMENT O.A.T 1.500.d00.001,792.4d00. 04
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HELLENIC REPUBLIC

500, 0d0. 00 499,975.00
HELLENIC REPUBLIC 2,240,d00.002,253,328. 0¢
HELLENIC REPUBLIC 2,000,d00.00 1,953, §00. 0¢
NETHERLANDS
GOVERNMENT 750, 0d0. 00 791,5490. 00
NETHERLANDS
GOVERNMENT 500, 0d0. 00 533, 740.00
SPANISH GOVERNMENT 1,900,d00.00 2,156, 185. 04
SPANISH GOVERNMENT 800, 0do0. 00 944,6d0. 00
24 39,110,0000. 01,828,bo2. 0l
(5,224, 7B5, 72)9)
54.7% 56. 8%
POLAND GOVERNMENT
BOND 500, 0d0. 00 521,275.00
POLAND GOVERNMENT
BOND 1,000,do0.00 973,8d0.00
2 1,500,d00.00 1,495, d75. 04
(48,081, 612)
0.5% 0.49%
9,027,8B6, 04ls
(9,027, 8B6, 04l8)
LANDWIRTSCH.
RENTENBANK 1,000,d00.00 1,040, 930. 0¢
1 1,000,d00.00 1,040, 430.0
(94,48d, 124)
1.0% 1.d%
CAISSE D'AMORT DETTE SOC 1,000,d00.001,014,d00. 0¢
1 1,000,d00.001,014,d00. 0¢
(84,431,360)
0.9% 0.4%
178,910, 484
(178,91, 484)
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( )
223 15
219 16
10,279,504 534
223 15 89,776, 171
223 15 1,580,766,045
8,788,514,660
A 1,102,267,040
B 2,869,403,[052
C 70,639,960
D 1,651,791,[846
1,975,937 161
A ( SMA) 259,763,923
B ( SMA) 858,711,478
1
3.2425
(10,000 32,425
(3)

(1) ( 223 15 )

(2) ( 22315 )
ACCELLENT INC 450,0do.00 458,4437.50
ACCO Brands Corp 225,0q0.00 247,5d0.00
ADVANCED MICRO 275,0d0. 00 287,3715.00
DEVICES ’ ' ’ '

AES CORPORATION

1,975, 4q00. 00 2,034, 3150.00

AFFINIA GROUP INC

175,04d0.00 190, 948. 75

AGY HOLDING CORP

2,400, 4q00.00 1,932,300.00

ALLIANCE HEALTHCARE

SVeS 1,025,d00.00 949, 4d6. 25
ALLIANT TECHSYSTEMS

INC 800, 0d0. 00 802,0d0.00
ALLIS-CHALMERS ENERGY

IN 1,617,doo.00 1,536, 150.00
AMC ENTERTAINMENT INC 275,0d0.00 289, 497.50
AMERICAN AIRLINESINC 600, 0d0.00 639, 0d0. 00
AMERICAN AXLE & MFG |

INC 725,0d0. 00 757,645. 00
AMERICAN GENERAL 300,0d0.00 285, 116. 40
FINANCE ’ ' ’ '
AMERICAN GENERAL 25,000.00 22,500.57
FINANCE ' ' ' '
AMERICAN GENERAL 1,200,d00.00 943,0d6.80
FINANCE ' ' ' ’ '
AMERICAN GREETINGS 2,360,do0.00 2,348,400.00
AMERICAN INTL GROUP 500, 0d0.00 335,0d0. 00
AMERICAN INTL GROUP 500, 0d0. 00 396,290.00

AMERISTAR CASINOSINC

1,025, J00.00 1,071, 4325.00

AQUILEX HDG/AQUILEX

FIN 225,0do.00 240,740.00
ARAMARK CORP 800,0d0.00 742,0do. 00
IARCH COAL INC 125,0do. 00 132,147.50
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ASBURY AUTO GROUP 400,0do. 00 381,0do.00
7.625% ’ ' ’ '
IASHTEAD CAPITAL INC 2,888,doo.00 2,960,400.00
B& G FOODSINC 225,0d0.00 228,9497.50
BAKER & TAYLORINC 1,950, d00.00 975,0d0.00
BELO CORP 425,0d0.00 445,147.50
BERRY PETROLEUM CO 475,0do. 00 528,447.50
BERRY PLASTICS ESCROW 450,0do. 00 456,7490.00
BIO-RAD LABORATORIES |

INC 1,905,do0o.00 1,900,437.50
BIOMET INC 1,150,d00.00 1,270,7150.00
BOISE PAPER HDG/CO-ISSR 375,0d0.00 373,145.00
BOISE PAPER HOLDINGS

LLC 350,0do. 00 367,5d0.00
BROCADE 200,0do.00 207,0do. 00
COMMUNICATIONS ’ ' ’ '
BROWN SHOE COMPANY,

INC 1,050,do0o.00 1,074,937.50
BUILDING MATERIALS cco odo oo ces 2d0 o0
CORP ’ ' I
BUILDING MATERIALS 275 odo oo sre 3d1 ao
CORP ' ' I
BWAY CORP 775,0d0.00 819,542.50
CABLEVISION SYSTEMS 1,300,doo.00 1,361, 7150.00
CORP ' ’ ' ' ’ '
CARROLS CORP 150,0d0.00 153,375.00
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CASCADESINC 750,0d0.00 757,5d0. 00
CASCADESINC 525,0d0.00 530,2490.00
CEMEX FINANCELLC 675,0d0.00 706,218.75
CENTRAL GARDEN & PET

co 275,0d0.00 280,5d0. 00
CENVEO CORP 475,0d0.00 482,145.00
CEQUEL COM HLDG I/CAP

cp 375,0d0.00 383,447.50
CHART INDUSTRIES INC 1,550,d00.00 1,557, 7150.00
CHESAPEAKE ENERGY

CORP 175,0do.00 180,0d41.25
CHESAPEAKE ENERGY

CORP 325,0q0.00 328,240.00
gggﬁAPEAKEENERGY 4,825, doo.00 4,776,750.00
CHOCTAW RESORT DEVEL

ENT 6,010, doo.00 4,176,950.00
CINCINNATI BELL INC 2,675,dJoo.00 2,614,412.50
CINCINNATI BELL INC 500,0d0.00 501,240.00
CINEMARK USA INC 525,0d0.00 554,5d1.25
CITIGROUP CAPITAL XXI 125,0d0.00 125,312.50
CLEAR CHANNEL

\WORL DWIDE 400,0q0.00 417,0d0.00
CLEARWIRE CORP 700,0do.00 712,2490.00
CMS ENERGY CORP 150,0do0.00 172,1d7. 15
CNG HOLDINGSINC 525,0d0.00 507, 241. 25
COLT DEFENSE/FINANCE 425,0d0.00 429,741. 25
COMMUNITY HEALTH

SYSTEMS 390,0qd0.00 405,640.00
ggm:l):)TONPETROLEUM 2,698,doo.00 2,313,935.00
CONCHO RESOURCESINC 50,000.00 52,750.00
CONNACHER OIL AND GAS 100,0do0.00 110,5d0.00
CONNACHER OIL AND GAS 900,0d0.00 891,0do. 00
CONSTELLATION BRANDS

INC 2,399,do0.00 2,484,464.37
CPM HOLDINGSINC 300,0do0.00 320,2490.00
EIT\ITgENRG/CRTXENRG 500,0q0.00 522,5q0.00
CSC HOLDINGSINC 650, 0d0.00 693,8715.00
CSC HOLDINGSINC 480,0do0.00 525,640. 00
D.R. HORTON INC 225,0d0.00 217,64d7.50
DEAN FOODS CO 1,000,d00.00 981,2490.00
DELTA AIR LINES 650,0d0.00 685, 790. 00
DENBURY RESOURCESINC 250,0d0.00 268,7490.00
DIGICEL GROUPLTD 500,0do0.00 477,5d0.00
DOLE FOODS CO 375,0do0. 00 388, 145.00
DOLLAR GENERAL CORP 832,0qd0.00 915, 2do. 00
DOMTAR INC 1,800,d00.00 1,854,d00.00
DOMTAR INC 750,0d0. 00 828,7490.00
DYNEGY HOLDINGSINC 675,0d0.00 599,9(6.25
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DYNEGY HOLDINGSINC 2,425,doo. 00 1,964,450.00
EASTMAN KODAK CO 850, 0d0.00 841,5d0. 00
EDISON MISSION ENERGY 2,650,d0oo.00 1,967,425.00
EDISON MISSION ENERGY 750,0d0. 00 536,250.00
EDISON MISSION ENERGY 2,625,doo. 00 1,785,d00.00
EL PASO CORP 225,0d0.00 241,875.00
EL PASO CORP 1,950,do0.00 1,759,d12.05
EL PASO CORPORATION 825,0d0.00 834,4d7. 40
EE:?OSSMANCE-UNK 2,175,doo. 00 2,285, 435.47
ELIZABETH ARDEN INC 1,300,doo0o.00 1,306,400.00
ENERGY FUTURE 2,725,doo. 00 2,186,d412.50
HOLDINGS ’ ' ' ' ' '
EQUINIX INC 1,275,q00.00 1,327,493.75
ESSAR STEEL ALGOMA INC 775,0d0.00 786,645.00
EXPRESSLLC 375,0d0.00 381,542.50
EXPRO FINANCE 800,0do. 00 820,0do. 00
LUXEMBOURG ' ' ’ '
FEDERATED RETAIL HLDGS 125,0qd0.00 125,3142. 50
FIRST DATA CORPORATION 275,0d0.00 243,3715.00
FMG FINANCE PTY LTD 225,0d0.00 253,647.50
FORD MOTOR COMPANY 1,650,d00.00 1,724,d50.00
FORD MOTOR CREDIT CO |

LLC 600,0do.00 619,843. 40
FORD MOTOR CREDIT CO

LLC 1,950,doo.00 1,983,d59.25
FREEDOM GROUPINC 675,0d0.00 713,842.50
FREEDOM GROUPINC 200,0d0. 00 211,5d0.00
FRONTIER 900,0do. 00 940,5d0.00
COMMUNICATIONS ' ' ' '
FTI CONSULTING INC 2,330,doo.00 2,376,d400.00
GANNETT COINC 250,0d0.00 266, 290. 00
GANNETT COINC 300,0d0.00 318,3715.00
GARDA WORLD SECURITY s75 odo oo c62 ado oo
COR ' ' N
GCI INC 375,0d0.00 376,8715.00
GCI INC 525,0d0. 00 542,0d2.50
GEO GROUP INC/THE 200,0d0. 00 203,0do.00
GEOEYE INC 400,0do.00 412,0do. 00
GEOKINETICSHOLDINGS

INC 800,0do. 00 760,0do.00
GEORGIA GULF 375,0do. 00 396,5d2.50
CORPORATION ' ' ' '
GEORGIA-PACIFIC CORP 3,450, doo.00 3,657,d00.00
GEORGIA-PACIFICLLC 175,0d0.00 189,875.00
GIBSON ENERGY/GEP 600,0do.00 597,0do.00
MIDSTR ’ '
(H5|(_)(L)[B)|A|\||_GASVIATION 625, 0do.00 633,5d3. 75
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GLOBAL CROSSING LTD 975,0d0.00 1,084,d87.50
GMAC INC 250, 0d0. 00 258,7490.00
GMAC INC 1,675,d0o0.00 1,664,931.25
GMACLLC 375,0d0.00 382,5d0.00
GMACLLC 125,0do. 00 123,7490.00
GMACLLC 725,0do. 00 685, 145. 00
SSSSEYA?ARTIRE& 1,250,doo.00 1,234,375.00
GREAT ATLANTIC & PAC

TEA 125,0do.00 121,718. 75
GREIF INC 250, 0d0.00 259,3715.00
GROUP 1 AUTOMOTIVE INC 575,040.00 579,342.50
GXSWORLDWIDE INC 1,475,doo.00 1,427,d62.50
HANESBRANDSINC 725,0do. 00 694, 147.50
HANESBRANDSINC 1,350,d00.00 1,410, 150.00
HCA INC 250, 0d0. 00 265,3102.50
HCA INC 3,375,d00.00 3,611,450.00
HCA INC 1,500,d00.00 1,552,400.00
:_/||I_|L|ECO:SEPENERGY 525,0qd0.00 511,8715.00
HOLLY CORP 975,0d0.00 999,3715.00
HOLLY ENERGY PARTNERS

Lp 700,0d0. 00 700,0d0. 00
HORNBECK OFFSHORE |
SRVCS 775,0qd0. 00 778,8715.00
HOST HOTELS & RESORTS

Lp 325,0q40.00 352,645.00
HOST MARRIOTT LP 975,0d0.00 996,9497.50
HUNTSMAN INTL LLC 550, 0d0. 00 497,7490.00
IMC GLOBAL INC 800,0d0.00 861, 7d0.00
INERGY LP/INERGY FIN 825,0d0.00 862, 145.00
INERGY LP/INERGY FIN 550,0d0.00 565,145.00
INGLESMARKETSINC 400,0do.o00 419,5d0.00
INTELSAT CORP 1,100,do0o.00 1,155,qd00.00
INTELSAT JACKSON HLDG 250,0d0.00 260,0d0. 00
INTELSAT SUBSIDIARY 375,0d0.00 388,145.00
:_INLTEI)EIG_SATSUBSIDlARY 445,0d0.00 458,340.00
INTERPUBLIC GROUP COS 225,0d0. 00 258,147.50
INTERTAPE POLYMER US

INC 1,725,doo. 00 1,457,4d25.00
:H\IGE\R/NESSMEDICAL 650, 0qd0. 00 657,342.50
IPALCO ENTERPRISES INC 400,0do.o00 416,0do0.00
IRON MOUNTAIN INC 1,500,d0o0.00 1,578, 7150.00
IRON MOUNTAIN INC 250,0d0.00 255,0d0.00
J.B.POINDEXTER & CO 700,0d0.00 605,5d0.00
JARDEN CORP 775,0d0. 00 790,5d0.00
JARDEN CORP 300,0d0.00 306,0d0.00
JOHNSONDIVERSEY HOLD

INC 350,0qd0.00 362,240.00
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KB HOME 600, 0d0.00 637,5d0.00
KOPPERS INC 275,0d0. 00 281,8715.00
LAMAR MEDIA CORP 805, 0d0. 00 813, 040.00
LAMAR MEDIA CORP 800, 0d0. 00 878,0d0.00
LANDRY'S RESTAURANT

INC 350,0do. 00 376,240.00
LESLIE'S POOLMART 850,0d0.00 860, 6d45.00
LIBBEY GLASSINC 375,0d0.00 395,645.00
LIMITED BRANDSINC 600, 0d0. 00 668, 290. 00
LIN TELEVISION CORP 4,225,do0o.00 4,066,962.50
LINN ENERGY LLC 575,0d0. 00 659,8142.50
LIONS GATE 675,0do. 00 685,9d8. 75
ENTERTAINMENT ’ ' ’ '
LUCENT TECHNOLOGIES 1,604,do0.00 1,158,d90.00
M-FOODS HOLDINGS INC 575,0d0.00 598, 0d0. 00
I\PAAARI.T_TF\{Y\IESTENERGY 1,000,do0.00 990,0do.00
MARKWEST ENERGY

PART/EIN 975,0do.00 1,009, 125. 00
MARQUETTE TRANS

CO/EINAN 450,0do. 00 457,312.50
||\/|CCLATCHYCO 2,075,doo.00 2,106, 125.00
|MCJUNKINREDMANCORP 900, 0d0.00 922,5d0. 00
||\/|ED|AGENERAL|NC 175,0do. 00 174,145. 00
|[/|LEC2|C'T?%OM BROADBD 1,150,doo.00 1,178, 150.00
MEDIACOM LLC/CAPTL |
CORP 750,0d0.00 774,31715.00
||\/|ETHANEXCORP 875,0d0. 00 795, 9717.00
|METROPCSWIRELESSINC 1,200,doo.00 1,233,d00.00
||\/|G|V||V||RAGE|NC 500, 0do0. 00 513,740.00
MIRANT NORTH AMERICA

LLC 2,250,do0o.00 2,269,d87.50
||V|OB|LE|\/||N||NC 2,000,doo.00 1,865,d00.00
|MOB|LESERV|CESGRP|NC 400,0d0.00 414,0do. 00
MOHEGAN TRIBAL

GAMING 2,325,doo.00 1,639, 1425.00
MOMENTIVE

PERFORMANCE 1,535,doo.00 1,511,975.00
MUELLER WATER 1,525, doo. 00 1,383,9d37.50
PRODUCTS ' ' ' ' N
NALCO CO 650, 0d0. 00 697, 145. 00
NAVISTAR INTL CORP 600, 0d0. 00 615, 0d0. 00
NBTY INC 1,825,d00.00 1,845,4931.25
NEBRASKA BOOK CO 350,0d0. 00 361, 375.00
NEIMAN MARCUS GROUP

INC 62,95p. 00 64,99[. 94
NEWFIELD EXPLORATION

co 900,0do.00 929,2d0.00
NEWFIELD EXPLORATION

co 650,0do.00 659, 7490.00
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(I\;CE;I\(/I-I;\/IIELI]NICATIONS 925,0do0.00 908,812.50
NORSKE SKOG CANADA 1,760,doo.00 1,779,d400.00
NORTH AMERICAN 175,0do. 00 188,145. 00
ENERGY AL ’ ' S
NOVASEP HOLDING SAS 1,100,do0.00 1,024,d375.00
NOVELISINC 2,150,do0.00 2,053,450.00
NRG ENERGY INC 3,350,doo.00 3,391,475.00
NRG ENERGY INC 1,050,doo.00 1,084,425 00
NSG HOLDINGS LLC/NSG |

HLD 975,0d0.00 g892,1d5. 00
NTL CABLEPLC 226,0d0.00 232, 740.00
OMEGA HLTHCARE 3,225,doo.00 3,220,d68. 75
INVESTORS ' ' ' ' 1
OPTI CANADA INC 250,0d0.00 258, 7490. 00
OSHKOSH CORP 225,0d0. 00 235, 145. 00
OSHKOSH CORP 225,0d0.00 235,647.50
PH. GLATFELTER 2,925,d00.00 2,895, 7150.00
PH. GLATFELTER 300,0d0.00 297,0d0.00
PACKAGING DYNAMICS

EIN 5,825,d00.00 4,674,962.50
PAETEC HOLDING CORP 575,0d0.00 595, 145.00
PAETEC HOLDING CORP 300,0d0.00 310,5d0. 00
PANTRY INC 2,100,doo.00 2,026,400.00
PARKER DRILLING CO 250, 0d0. 00 250, 0d0. 00
PEABODY ENERGY CORP 1,800,d0o0.00 1,919,450.00
PENINSULA GAMING LLC 225,0d0.00 223,875.00
PENINSULA GAMING LLC 400,0do.00 382,0d0. 00
PENN NATIONAL GAMING

INC 300,0do.00 305,240.00
E%L%OHAWKENERGY 675,0do.00 742.5do0.00
PETROLEUM 1,025,doo.00 1,086,400.00
DEVELOPMENT CO ' ' ' ' 1
PETROPLUS FINANCE LTD 1,575,doo.00 1,303,d12.50
PHILLIPSVAN-HEUSEN 1,275,do0o.00 1,303,487.50
PINNACLE 375,0do. 00 366,5d2.50
ENTERTAINMENT ’ ' ’ '
PIONEER DRILLING 375,0d0. 00 367,5d0.00
COMPANY ’ ' ’ '
EE'S'NSEXPLORATION& 1,065,d00.00 1,091,d25.00
PLAINS EXPLORATION & 00 o0do oo c32 sdo oo
PRO ’ ' ’ '
PLAINS EXPLORATION 7%

o/ 1,550,doo.00 1,542,450.00
PLASTIPAK HOLDINGSINC 300,0d0.00 331,5d0.00
POKAGON GAMING 650,0do. 00 682,5do.00
AUTHORITY ’ ' ’ '
PREMCOR REFINING 350,0d0.00 359,140.60
GROUP ’ ' ’ '
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PRESTIGE BRANDSINC 725,0d0.00 714,5d9.00
PRIDE INTERNATIONAL INC 225,0d0.00 256,5d0.00
PSY CHIATRIC SOLUTIONS

1,025,do0o.00 1,050,d25.00

IN

PUBLIC SERVICE CO OF

NEW 800,0d0.00 849,844.80
QUEBECOR MEDIA 425,040.00 430,312.50
QUICKSILVER RESOURCE 3,700,d00.00 3,533,500.00
QUICKSILVER RESOURCES |

IN 375,0d0.00 399,375.00
QVCINC 825,040.00 849, 790.00
QWEST COMMUNICATIONS

INT 850, 0d0.00 870,147.50
QWEST COMMUNICATIONS

INT 575,0d0.00 588,696.25
RANGE RESOURCES CORP 300,0d0.00 319,5d0.00
READER’'S DIGEST ASSN 475,0d0.00 479, 7490.00
REGENCY ENERGY

PARTNERS 775,0d0. 00 831,147.50
RELIANCE INTERMEDIATE

HO 700,0d0. 00 736,7490.00
RES-CARE INC 1,875,doo.00 1,877,d443.75

SABINE PASSLNG LP

=

, 400, (

00.00 1,337,Q00.00

SALEM COMMUNICATIONS 350,0q40.00 363, 145.00
ISI\CI:.:_EQLIEICGAMES 250,0qd0.00 266,290.00
g%(/)_;;l’SMIRACLE-GRO 175,0do. 00 178,947.50
SEAGATE TECHNOLOGY
INTL 700,0d0. 00 796, 240.00
SEALED AIR CORP 450,0d0.00 482,6d3.40
SEITEL ACQUISITION CORP 975,0qd0.00 741,0d0.00
SELECT MEDICAL CORP 2,025,d0o0.00 1,883,450.00
SENECA GAMING CORP 1,255,doo0.00 1,250,493.75
SENECA GAMING CORP 845,0do. 00 841,891.25
SERVICE CORP INTL 1,500,doo.00 1,515,d00.00
SERVICE CORP INTL 2,102,do0.00 2,070,470.00
SERVICE CORP INTL 875,0d0.00 879,3715.00
(S:EOF\I:\/I/IIDEE'\YAASTER 200,0d0.00 209,0d0.00
SESI LLC 2,465,d00.00 2,446,912.50
SGS INTERNATIONAL INC 1,575,d0o0o.00 1,661,425.00
SIERRA PACIFIC

1,250,doo. 00 1,278,d66.25

RESOURCES

SINCLAIR TELEVISION
GROU

800, 0(

0.

00 850, 040.00

SMITHFIELD FOODS INC

, 200, (

00.00 1,

335,000.00

SNOQUALMIE ENT AUTH 775,0d0.00 534,740.00
SNOQUALMIE ENT AUTH 1,900,d00.00 1,396, §00.00
SOLO CUP COMPANY 850, 040. 00 898,8715.00
SOLUTIA INC 375,0d0.00 396,5d2. 50
SOLUTIA INC 875,0d0.00 888,145.00
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SPEEDWAY MOTORSPORTS
INC

325,0d0.00 351,8142.50

SPRINT CAPITAL CORP 2,700,doo.00 2,808,do00.00

SPRINT CAPITAL CORP 950, 0qd0. 00 875,147.50
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SPRINT NEXTEL CORP 1,200,do0.00 1,198,400.00
STARWOOD HOTELS & 650,0do. 00 658, 14d5. 00
RESORT ' ' S R
STEEL DYNAMICSINC 1,000,doo.00 1,010,doo0.00
STEINWAY MUSICAL 1,850,doo.00 1,720,400.00
INSTRUM ’ ' ' ' N
STEWART ENTERPRISES 2,300,doo.00 2,254,d00.00
SUN MEDIA CORP 4,500,doo. 00 4,365,d00.00
SUPERVALU INC 1,950,d00.00 1,979,450.00
TALECRIS 600,0do.o00 609,0do. 00
BIOTHERAPEUTICS ' ' ' '
[TENASKA ALABAMA PART 336,795.59 337,2d8. 25
TEREX CORP 125,0do0.00 120,645.00
[TESORO CORP 475,0d0.00 503,5d0.00
TITAN INTERNATIONAL

INC 2,225,do0o.00 2,236, 125.00
TOLL BROS FINANCE CORP 725,0d0.00 836,7d7.27
TOLL BROS FINANCE CORP 225,0d0.00 225, 6713.20
TOPS MARKETS 325,0d0.00 340,091.25
TRANSDIGM INC 275,0d0.00 279,812.50
TRANSDIGM INC 1,575,d00.00 1,598,425.00
TREEHOUSE FOODSINC 375,0d0.00 389,042.50
TRIUMPH GROUP INC 275,0d0.00 281,147.50
TUBE CITY IMS CORP 2,150, doo.00 2,112,375.00
UNITED AIRLINESINC 175,04d0.00 181,741. 25
UNITED AUTO GROUP INC 2,619,doo.00 2,533,482.50
UNITED MARITIME 575,0do.00 581,4d8.75
LLC/CORP ' ' ' '
UNITED REFINING 1,250,d00.00 1,203, 125.00
UNIVERSAL HOSPITAL s7e odo 0o s1s 740 o0
SERVI ' ' N
UNIVERSAL HOSPITAL cs0 odo oo cis 6ds oo
SERVI ' ' R
UNIVISION 250,0do. 00 275,0do. 00
COMMUNICATIONS ' ' ' '
UPC GERMANY GMBH 400,0d0.00 416,0do0. 00
US ONCOLOGY HOLDINGS |

INC 1,548,499.00 1,494,d401.53
US ONCOLOGY INC 1,475,do0o.00 1,545,d62.50
US STEEL CORP 150,0do.00 148,818. 30
USG CORP 400,0d0.00 426,0d0.00
VENTAS REALTY LP/CAP |

CRP 554,0do.00 568,571.86
VENTAS REALTY LP/CAP 275 odo 0o srs ada 1a
CRP ' ' R
\VVIDEOTRON LTEE 75,000.00 82,12F.00
VISKASE COSINC 350, 0d0.00 356,5d2. 50
\WESTERN REFINING INC 625,0d0.00 546, 875. 00
WILLIAMS COSINC 1,425,d00.00 1,617,§50.95
WIND ACQUISITION FIN SA 2,450,d0o0.00 2,658,450.00
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