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)
239 15
233 16
6,991,951 |300
239 15 358, 096, 39
239 15 977,656, 226
6,372,391 )|4183
A 1,188,294)|284
B 1,814,644 )823
C 61, 234, 3|78
D 912,887,114
1,393,531)651
A ( S MA ) 250,596, $55
B ( S MA ) 751,202, 608
(3)
(1) ( 23915 )
2) ( 239 15 )
ACCURIDE CORP 100,0d0.00 101,5d0.00
AES CORPORATION 500,0d0.00 500, 645.00
AFFINION GROUP INC 400,0do0.00 348,0do0. 00
AGUILA 3 SA 275,0d0. 00 262,645.00
AGY HOLDING CORP 1,950,doo.00 1,711,425.00
AIR CANADA 775,0d0.00 740,145. 00
ALERE INC 650, 0d0. 00 640, 290.00
ALERISINTL INC 375,0d0.00 350, 645.00
ALLEN SYSTEMS GROUP
INC 450,0do. 00 418,5d0.00
ALLIANCE HEALTHCARE L 025 doo. oo ses sdc oo
SVCS
ALLIANT TECHSYSTEMS
INC 400,0do.00 400,0do.00
ALLY FINANCIAL 250, 0d0.00 253, 7490.00
ALLY FINANCIAL 1,675,do0.00 1,647,781.25
ALLY FINANCIAL INC 950,0d0.00 906,042.50
ALPHA NATURAL 400,0do. 00 401,0do. 00
RESOURCES ’ ' ' '
ALPHA NATURAL 300,0do.00 301,14d5. 00
RESOURCES ’ ' e R
ALTA MESA 450,0do.00 420,7490. 00
HLDGS/FINANC S ’ ' N
AMC ENTERTAINMENT |
INC 275,0d0. 00 276,3715.00
AMC NETWORKSINC 350,0d0. 00 361,3715.00
AMERICAN AIRLINESINC 400,0d0.00 360,0d0. 00
AMERICAN AXLE & MFG
INC 653,0do.00 697,0717.50
AMERICAN GENERAL
EINANCE 25,00p.00 24,126.00
AMERICAN INTL GROUP 500, 0d0.00 377,5d0. 00
AMERICAN INTL GROUP 500, 0d0. 00 479,315.00
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AMERICAN 375,0d0. 00 345,0do.00
REPROGRAPHICS C ’ ' ' '
AMERISTAR CASINOSINC 475,0d0.00 479,196. 25
AMGH MERGER SUB INC 250, 0d0. 00 254, 3715.00
AMKOR TECHNOLOGIES

INC 225,0do0.00 209,240.00
ANTERO RESOURCES 400,0do. 00 387,0do. 00
FINANCE ’ ' ’ '
APERAM 150,0do. 00 140,2490.00
APERAM 150,0do. 00 138,7490.00
AQUILEX HDG/AQUILEX

FIN 225,0d0.00 90,00p.00
ARAMARK HOLDINGS 625,0d0.00 632,812.50
CORP ’ ' ’ '
ARCH COAL INC 125,0d0.00 136, 290.00
ARCH COAL INC 575,0d0. 00 580, 7490.00
ARCH COAL INC 650, 0d0. 00 658, 1d5. 00
ASAMERICAS 100,0do0.00 81,00p.00
égZBSlﬂ/?YAUTOGROUP 400,0do. 00 392,0do.00
ATKORE INTERNATIONAL

INC 700,0d0.00 673,7490.00
AUDATEX NORTH 225,0do.00 226,145. 00
AMERICA IN ’ ' S
AVIS BUDGET CAR 575,0do. 00 541,218.75
RENTAL ’ ' ’ '
AVIV HEALTHCARE 275,0do. 00 263,312.50
PROPERTI ’ ' ' '
B& G FOODSINC 650, 0d0. 00 678, 447. 50
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BAKER & TAYLOR INC 1,950,d00.00 1,530, 450.00
BASIC ENERGY SERVICES 350,0qd0.00 349,145.00
BELO CORP 425,0d0.00 452,645. 00
BERRY PETROLEUM CO 475,0do0.00 535,5d2.50
BI-LO LLC/BI-LO FIN CORP 225,0do0. 00 223,8715.00
BIOMET INC 524,0d0. 00 549,545.00
BIOSCRIP INC 225, 0d0.00 223, 312.50
BLUE MERGER SUB INC 625,0q40. 00 585, 196.25
BOART LONGYEAR 275,0do. 00 273,645. 00
MANAGEMEN ' ' SR R
BOISE PAPER 750,0do. 00 768, 7490.00
HDG/CO-ISSR ' ' I
BOISE PAPER HOLDINGS
LLC 350,0do.00 369,240.00
BRIGHTSTAR CORP 150,0do. 00 156,0d0.00
BROWN SHOE CO INC 275,0d0.00 237,875.00
BUILDING MATERIALS R ces od7 5o
CORP ' ' I
BUILDING MATERIALS s00 odo oo sos sdo oo
CORP ' ' ' '
BUILDING MATERIALS R cos 312 5o
CORP ' ' ’ '
BUMBLE BEE ACQUISITON
cO 200,0do. 00 196,290.00
BWAY HOLDING CO 325,0d0. 00 346,145. 00
CABLEVISION SYSTEMS 1,300,d0o0.00 1,371,400.00
CORP ' ' ' ' T
CABLEVISION SYSTEMS s00 odo oo 626 odo oo
CORP ' ' ' '
CALCIPAR SA 425,0d0.00 387,241.25
CALFRAC HOLDINGSLP 325,0do0.00 316,042.50
CALPINE CONS FIN/CCFC
Al 500,0do.00 527,5do0.00
CALPINE CORP 1,600,d00.00 1,640,d00.00
CALPINE CORP 225, 0d0.00 226,145. 00
CAPELLA HEALTHCARE 500, 0qd0. 00 490,0d0.00
CASCADESINC 525,0q40. 00 513,147.50
CASE NEW HOLLAND INC 1,110,d00.00 1,212,475.00
CATALYST PAPER C 1,485,d00.00 972,6715.00
CB RICHARD ELLIS 450,0do0. 00 442,115 00
SERVICE ’ ' S R
CCO HLDGSLLC/CAP 425,0do0.00 432,447 .50
CORP ' B
CCO HLDGSLLC/CAP o oob oo co 75h oo
CORP ' ' ' '
CCO HLDGSLLC/CAP 1,000,do0.00 1,067,400.00
CORP ’ ' ' ' T
CDW LLC/CDW FINANCE 300,0do0.00 300,0do. 00
CEDAR FAIR LP/ICANADA' S

700,0do. 00 749,0do.00

W
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CELANESE USHOLDINGS

LLC 325,0do0.00 342,8715.00
CEMEX FINANCE LLC 675,0d0.00 585,5d2. 50
CENTRAL GARDEN & PET

cO 275,0do. 00 270,5d1. 25
CEQUEL COM HLDG I/CAP

cp 750,0do. 00 768, 7490.00
CF INDUSTRIESINC 150,0do.o00 175,342.50
CHC HELICOPTER SA 1,050,d00.00 895, 145. 00
CHECKOUT HOLDINGS R vos sds oo
CORP ’ ' ’ '
gggﬁAPEAKEENERGY 832,0do.o00 877, 7d0.00
CHESAPEAKE ENERGY 125,0do. 00 127,696. 25
CORP ' I
CHESAPEAKE 150,0do. 00 144,0do. 00
MIDSTREAM PT/ ' ' ' '
CHOCTAW RESORT DEVEL |

ENT 5,798, d00.00 3,594, 760.00
CHRY SLER GP/ICG 325,0do.00 276,2490. 00
CO-ISSUER ' B
CHRY SLER GPICG 725,0do.00 612,645.00
CO-ISSUER ’ ' R
CINCINNATI BELL INC 500, 0d0.00 452,5d0.00
CINCINNATI BELL INC 800,0qd0.00 778,0d0.00
CINEMARK USA INC 475,0d0.00 503,5d0.00
CIT GROUP INC 1,500,d00.00 1,458, 450.00
CIT GROUP INC 250, 0d0. 00 248,447 .50
CIT GROUPINC 1,600,do0.00 1,580,d00.00
CIT GROUP INC 1,125,d0o0.00 1,106, 418.75
CITADEL BROADCASTING L7s odo. oo Lso odo oo
COR ' ' ' '
CITIGROUP CAPITAL XXI 350,0qd0.00 344,342.50
CITYCENTER 600,0do. 00 5904,0do. 00
HLDGS/FINANCE ' ' ' '
CLEAR CHANNEL 950,0do. 00 1,011, 7150. 00
\WORLDWIDE ' ' ' ' '
CLEAVER-BROOKSINC 825,0d0. 00 820,8715.00
CMA CGM 175,0do0. 00 81,376.00
COFFEYVILLE 337,0do. 00 359,747.50
RESOURCES ' ' ' '
COGENT 475,0do0.00 494,0do.00
COMMUNICATIONS GR ' ' ' '
COLT DEFENSE/FINANCE 400,0do.00 262,0d0.00
COMMSCOPE INC 725,0d0. 00 725,0do.00
COMMUNITY CHOICE 350,0do.00 353,5d0.00
FINANCI ’ ' ’ '
g?gﬂTl\éangYHEALTH 875, 0do. 00 883, 7d0.00
COMSTOCK RESOURCES

INC 125,0do. 00 121,4d6. 25
CONCHO RESOURCESINC 350,0qd0.00 357,0d0.00
CONCHO RESOURCES INC 525,0d0.00 524,343.75
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CONSOL ENERGY INC 320,0do. 00 341,6do.00
CONSOL ENERGY INC 550,0qd0.00 595, 3745. 00
CONSOL ENERGY INC 225,0d0.00 223,875.00
CONSTELLATION BRANDS

INC 470,0do. 00 502,312.50
CONTINENTAL 250,0do. 00 255, 645. 00
RESOURCES ' ' SR
CORELOGICINC 425,0do0. 00 384,645.00
COTT BEVERAGES USA

INC 325,0do.00 338,812.50
CPM HOLDINGSINC 225, 0d0.00 239,645.00
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gg'l\ﬂil%LlCATlONSl 900,0d0.00 778,5d0. 00
CROWN AMER/CAP CORP

i 375,0do. 00 378,740.00
DARLING 425,0do.00 463,74d1. 25
INTERNATIONAL IN ' ' ' '
DAVITA INC 425,0d0.00 418,6d45.00
DAVITA INC 325,0qd0.00 322,196. 25
DEAN FOODS CO 50,00/0.00 48,43[.50
DEAN FOODS CO 350,0d0.00 357,0d0. 00
DELPHI CORP 125,0qd0.00 122,147. 50
DELPHI CORP 300,0d0.00 293,240.00
DELTA AIR LINES 500, 0qd0.00 528,790.00
DELUXE CORP 300,0d0.00 297,740.00
DENBURY RESOURCES

INC 249,0d0.00 263,940.00
DIGICEL GROUPLTD 1,200,do0.00 1,198,d400.00
DISH DBS CORP 1,250,d00.00 1,325,d00.00
DOLE FOODS CO 375,0d0.00 390,997.50
DOMTAR INC 750,0qd0.00 896,240.00
DUCOMMUN INC 100,0d0.00 100,5do0.00
DYNACAST INTL LLC/FIN

IN 525,0d0. 00 503,343.75
DYNEGY HOLDINGSINC 675,0d0.00 455,645.00
EACCESSLTD 325,040.00 313,645.00
EARTHLINK INC 500, 040. 00 448,7490. 00
EDISON MISSION ENERGY 1,300,d00.00 871,0d0.00
EDISON MISSION ENERGY 625,0qd0.00 403,145.00
EDISON MISSION ENERGY 1,625,d00.00 975,0d0. 00
EH HOLDING CORP 200,0d0.00 200,0d0. 00
EH HOLDING CORP 300,0d0.00 300,7490.00
EL PASO CORP 1,950,d00.00 2,133,d378.00
EL PASO CORPORATION 825,0d0. 00 949,3491.42
ELDORADO RESORTS 300,0d0.00 258, 7490. 00
LLC/CAP ' ' I
ELIZABETH ARDEN INC 150,0do. 00 149,645.00
5?88;:_INARMACEUT 300,0d0.00 304,5d0.00
ENDO PHARMACEUT 175,0do. 00 176,7490.00
HLDGSIN ' ' B
ENDO PHARMACEUT 300,0d0.00 305,240.00
HLDGSIN ' ' B
ENERGY FUTURE 641,0qd0.00 652, 217.50
ENERGYSOLUTIONS 525,0d0.00 534,147.50
INC/LLC ' ' ' '
ENTRAVISION 600,0d0. 00 579,0d0.00
COMMUNICATIO ' ' ’ '
EQUINIX INC 985,0q0.00 1,059, 490.62
EQUINIX INC 475,040.00 482,145.00
EQUINOX HOLDINGSINC 375,0d0.00 374,042.50
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ESSAR STEEL ALGOMA

INC 775, 0do. 00 734,312 .50
EXCO RESOURCES INC 275,0d0.00 257,812.50
EXIDE TECHNOLOGIES 400,0do0.00 380,0d0.00
EXPRESSLLC 1,210,do0.00 1,288,d50.00
EXPRO FINANCE 800,0do. 00 764,0do.00
LUXEMBOURG ' ' ' '
FELCOR ESCROW 150,0do.00 139,8715.00
HOLDINGS ' ' ' '
FERRELLGAS PARTNERS

Lp 341,0do.00 341,842.50
FGI OPERATIONS COINC 450,0d0.00 470,240. 00
FIDELITY NATIONAL Lso0 odo. oo Lss 240 o0
INFORM ' ' B
FIESTA RESTAURANT 225,0do. 00 225,0do. 00
GROUP ' ' ' '
FIRST DATA 225,0do. 00 212,645. 00
CORPORATION ' ' R R
FLORIDA EAST RR 400,0do.00 394,0do0. 00
FORD MOTOR COMPANY 250,0qd0. 00 280,8d1. 25
FORD MOTOR CREDIT CO |

LLC 1,050,d00.00 1,026,396.00
FORD MOTOR CREDIT CO

LLC 1,450,doo0o.00 1,625, 423.75
FRAC TECH SVCS/FRAC 225,0do. 00 234,5d2.50
TECH ' ' ' '
FREESCALE 575,0do. 00 602,312.50
SEMICONDUCTOR ' ' ' '
FRONTIER 1,625,d0o0o.00 1,708,481.25
COMMUNICATIONS ’ ' ' ’ 17
FTI CONSULTING INC 1,330,d00.00 1,363,450.00
GANNETT COINC 250,0d0. 00 268, 790.00
GANNETT CO INC 300,0d0.00 327,790.00
GANNETT CO INC 700,0d0.00 668,5d0.00
GAP INC/THE 300,0d0.00 282,547.20
GARDA WORLD SECURITY c75 odo oo cos ds oo
COR y . y P« .
GCI INC 525,0d0. 00 561, 7490.00
GCI INC 225,0d0.00 218, 290.00
GENON ESCROW CORP 725,0d0.00 726,842.50
GENON ESCROW CORP 825,0d0.00 827,042.50
GEO GROUP INC/THE 200,0d0. 00 211,0do. 00
GEOEYE INC 475,0do. 00 492,812.50
GEOKINETICS HOLDINGS

INC 700,0do.00 605,5d0.00
GEORGIA-PACIFIC CORP 2,450, doo0.00 2,863,741.30
GMACLLC 1,800,d00.00 1,683,d00.00
GREAT LAKES 250,0do. 00 236,240.00
DREDGE&DOCK ' ' I
GREIF INC 250,0qd0. 00 265,0d0. 00
GRIFOLSINC 500,0d0. 00 507,5d0.00
HANESBRANDSINC 350,0d0. 00 374,5do0.00
HANESBRANDSINC 325,0d0.00 322,5d2.50
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HANGER ORTHOPEDIC
GROUP

100, 0d0.00 98, 00/0.00
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HCA INC 1,625,d00.00 1,726,962.50
HCA INC 350,0qd0.00 350,0d0.00
HCA INC 1,475,doo.00 1,438, 425.00
HEADWATERSINC 125,0do. 00 101,5d2. 50
HEALTHSOUTH CORP 300,0d0.00 303, 740.00
HERCULES OFFSHORE

LLC 250, 0d0. 00 243,7490.00
HERTZ CORP 660,0d0.00 617, 1do. 00
HILCORP ENERGY 525,0do0.00 546,0do0.00
[/HILCORP ' ' ' '
HILCORP ENERGY 850,0do. 00 867,0do.o00
I/HILCORP ' ' ' '
HOA RESTAURANT 375,0d0.00 354,375.00
GP/FINANC ' ' ' '
HOLLY CORP 975,0d0.00 1,083,468.75
HOLLY ENERGY 700,0d0. 00 735,0d0. 00
PARTNERSLP ' ' ’ '
ggVRCIZ\ISBECKOFFS_lORE 425,0d0.00 426,042.50
HOST HOTELS & RESORTS 350,0qd0.00 347,3715.00
HOST HOTELS & RESORTS

Lp 325,0do.00 358,718.75
HUNTINGTON INGALLS S R so7 647 so
INDUS ' ' R
HUNTINGTON INGALLS iso odo oo vae ads 0o
INDUS ' ' ' '
HUNTSMAN 725,0d0. 00 753,0d3. 75
INTERNATIONAL L ' ' N
ICAHN ENTERPRISES/FIN 425,0d0.00 432,9d8. 75
ICAHN ENTERPRISES/FIN 1,175,doo.00 1,197,d31.25
ICON HEALTH & FITNESS 575,0q40.00 543,375.00
IFM US COLONIAL 150, 0d0.00 169,046.70
PIPELINE ' ' ’ '
IGATE CORP 650, 0d0. 00 619, 145.00
ILFC E-CAPITAL TRUST | 300,0d0.00 221,049.00
INEOS FINANCE PLC 200,0d0.00 199,0d0.00
INERGY LP/INERGY FIN 536,040. 00 538,640.00
INERGY LP/INERGY FIN 175,0do0.00 169, 790.00
INERGY LP/INERGY FIN 575,0d0. 00 546,948. 75
INGLES MARKETSINC 400,0do.00 421,0do. 00
INSIGHT 750, 0d0. 00 860,645.00
COMMUNICATIONS ' ' S R
INTELSAT JACKSON HLDG 750,0d0.00 721,815.00
INTELSAT JACKSON HLDG 250, 0qd0.00 255,645.00
INTELSAT JACKSON HLDG 550, 040. 00 528,0d0.00
INTELSAT JACKSON HLDG 250,0d0. 00 240,645.00
INTL LEASE FINANCE 500,0d0. 00 480,0d0. 00
CORP ’ ' ' '
INTL LEASE FINANCE 200,0d0. 00 205, 7490. 00
CORP ’ ' N
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INTL LEASE FINANCE

CORP 75,00p0.00 68,25B.10
INTL LEASE FINANCE

CORP 1,225,d00.00 1,252,962.50
ICNC-)I_F\EPLEASEFINANCE 75,00p0.00 67,64p.25
|CNC')|'F|2_PLEASEF|NANCE 575,0q0.00 583, 645.00
IPALCO ENTERPRISES INC 400,0do0.00 423,146. 40
IRON MOUNTAIN INC 1,100,d00.00 1,135, 750.00
IRON MOUNTAIN INC 250,0d0.00 256,81715.00
IRON MOUNTAIN INC 50,000.00 52,125.00
ITC DELTACOM INC 450,0d0.00 462,9497.50
J.B.POINDEXTER & CO 700,0do.00 696,5d0.00
JABIL CIRCUIT INC 100,0do.00 96, 75p.00
JAGUAR LAND ROVER PLC 150,0do0.00 139,8715.00
‘IIQEAESRIVERESCROW 125,0d0.00 111, 2490.00
JARDEN CORP 775,0do0.00 800,1d7.50
‘;IBNSAJSALLC/JBSUSA 75,00p0.00 66,376.00
IMC STEEL GROUP 300,0do.00 289,5d0.00
JOHNSONDIVERSEY HOLD

INC 350,0d0.00 416,5d0.00
EQEEEILLIBGVL\J/ERSTE 150,0d0.00 147,7490.00
KB HOME 600, 0d0. 00 525,0d0.00
KENNEDY-WILSON INC 300,0d0.00 286,815.00
KEY ENERGY SERVICES

INC 175,0do.00 171,0d42.50
FIJICN:DREDHEALTHCARE 575,0q0.00 500, 240.00
KINOVE GERMAN 250,0d0. 00 243,1495. 00
BONDCO GMB ' ' ' '
KRATON POLY MERS

LLC/CAP 150,0d0. 00 141,7490.00
LANDRY'S RESTAURANT

INC 475,0d0.00 498,7490.00
LBl ESCROW CORP 735,0d0.00 814,941. 25
LEAR CORP 250,0d0.00 263,14d5.00
LEAR CORP 325,0d0.00 349,31715.00
LENNAR CORP 275,0do0.00 247,5d0.00
LEVI STRAUSS & CO 25,00p0.00 25,876.00
LIBERTY TIRE

RECYCLING 425,0d0.00 444,145.00
LIMITED BRANDSINC 600,0d0.00 675,0do0. 00
LIMITED BRANDSINC 225,0d0.00 234,5d2.50
LIMITED BRANDSINC 525,0d0.00 538,145.00
LIN TELEVISION CORP 400,0do0.00 409,0do0.00
|c_:|(|)\l|£\IPENERGYLLC/FIN 300,0do0.00 287,2490.00
|C_:|(|)\||£\IPENERGYLLC/FIN 225,0d0. 00 240,7490.00
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LINN ENERGY LLC/FIN
CORP

600, 0d0.00 609,0d0.00

LIONS GATE
ENTERTAINMENT

1,075,d00.00 1,061,4962.50

LONGVIEW FIBRE PAPER

% P 425,0do0.00 416,5d0.00
LUCENT TECHNOLOGIES 1,379,d00.00 1,192,d35.00
MAGNACHIP

375,0do. 00 400,312.50

SEMICONDUCTOR
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|

MANITOWOC COMPANY

INC 350,0do0.00 348,6d7.50
|¥:Q§LIN£EDISTRICT 325,0d0.00 312,0do.00
|I\P/|AARI.TJ/<;1Y\IESTENERGY 325,0do.00 336,3715.00
|';)/IAA|;§l/<;1Y\IESTENERGY 200,0do. 00 205,0do. 00
|'(\:/I£\/EI?\IL'JA\I?\ITTETRANS 450,0do. 00 443,2490.00
|MCCLATCHYCO 425,0do. 00 403,7490.00
|2:/|(§%:J)NK|NREDMAN 575,0d0.00 570,6d7.50
|MEDASSETS|NC 175,0d0.00 168, 8715.00
||\/|ED|AGENERAL|NC 175,0d0.00 141,7490.00
|MED|ACOM LLC/CAPTL R R c1s 740 oo
CORP ’ ' R
|MEGENERGYCORP 325,0d0.00 324,5d3. 75
|MEMCELECTRON|CS T sos 145 o0
MATERIA ’ ' i
||\/|ETHANEXCORP 875,0d0.00 922, 141. 37
|METROPCSW|RELESS|NC 1,300,d00.00 1,304,875.00
|:VI\||(:|;"|\E/|RIIQ\II,E°§'CI)(I§-II\_IAL 875,0do. 00 947,1d7.50
||\/||RABELAN|CKELLTD 175,0do. 00 161,0do. 00
||\/|OB|LE|\/||N||NC 1,000,doo.o00 990,0d0.00
|2:/IPLC2:£\CQUISITION 325,0do0.00 313,645. 00
AN ’ ' ' '
||\P/|API;rTﬁF|;ER§P/FINL 600,0do.o00 573,0d0.00
|MYLAN|NC 400,0d0.00 424,0do. 00
MYLAN INC 875,0d0. 00 936,240.00
NAI ENTER HOLDINGS oo odo oo o6 sdo oo
LLC ’ ' ’ '
NALCO CO 650, 0d0. 00 720,6d7.50
NATIONAL CINEMEDIA |

LLC 375,0do0. 00 373,145. 00
NATIONSTAR MORT/CAP p7s odo oo v7e odo 0o
CORP ’ ' ’ '
NBTY INC 675,0d0. 00 699, 448.75
ELE():(/ICE:%SE))LUTIONS 75,00p.00 75,56p.50
ESE&S?XIERICAN 175,0do. 00 187,290.00
.II\_ISAR-EI;:_INAC\;FLANTIC 200,0do.00 190,0do.00
NORTHERN TIER ENERGY

LLC 200,0do.00 216,0do.00
NOVELISINC 975,0d0.00 1,006,487.50
NOVELISINC 325,0qd0.00 341,696.25
NRG ENERGY INC 975,0d0.00 996,9497.50
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NRG ENERGY INC 1,125,doo0.00 1,139,d62.50
NRG ENERGY INC 700,0d0.00 682, 5d0. 00
NSG HOLDINGS LLC/NSG

HLD 726,0d0.00 707,840.00
OMEGA HLTHCARE 275,0d0. 00 264,343.75
INVESTORS ’ ' ’ '
ONCURE MEDICAL CORP 800, 0d0. 00 723,0d0.00
OPPENHEIMER HOLDINGS |

INC 275,0do. 00 273,645. 00
OXEA FINANCE/CY SCA 647,0do. 00 647,0do.00
PH. GLATFELTER 1,025,doo.00 1,040,3975.00
PH. GLATFELTER 300,0d0.00 304,5d0.00
PACKAGING DYNAMICS S ve 87k oo
CORP ' ' ' '
PAETEC HOLDING CORP 875,0d0.00 945,0d0.00
PALACE ENT HLDG 150,0do. 00 145,647.50
LLC/CORP ’ ' ' '
PANTRY INC 1,100,doo.00 1,095,475.00
PARKER DRILLING CO 250, 0d0. 00 258, 7490. 00
PATHEON INC 475,0d0.00 437,0d0.00
PATRIOT COAL CORP 400,0d0.00 387,0d0.00
PEABODY ENERGY CORP 700,0do.00 771,7490. 00
PENN NATIONAL GAMING

INC 175,0do. 00 185,5d0.00
PENN VIRGINIA 575,0d0.00 567,812.50
RESOURCE ’ ' ' '
E%LITDOHAWKENERGY 675,0do.00 765, 2d1. 25
PETROHAWK ENERGY 400,0do. 00 467,0do.00
CORP ’ ' ’ '
PETROLEUM 1,025,doo.00 1,107,doo.o00
DEVELOPMENT CO ' ' ' ' ' '
PETROPLUS FINANCE LTD 200,0d0. 00 183,0d0.00
PETROPLUS FINANCE LTD 675,0d0.00 573,7490.00
PHH CORP 375,0d0.00 390,9497.50
PHIBRO ANIMAL HEALTH 276 odo 0o U
COR ’ ' S R
PINNACLE 375,0d0. 00 391,8715.00
ENTERTAINMENT ’ ' ' '
PIONEER NATURAL 1,000,doo.00 1,085,440.00
RESOURCE ' ' ' ' ' '
PLAINS EXPLORATION & o0 odo oo ci6 240 o0
PRO ’ ' B
PLAINS EXPLORATION & S ses 312 5o
PRO ’ ' ' '
PLAINS EXPLORATION & iso odo 0o vee 1ds o
PRO ’ ' ' '
PLAINS EXPLORATION 7% |

3/ 550,0do0.00 556,8715.00
PLASTIPAK HOLDINGS

INC 375,0d0. 00 401, 2490.00
POLYONE CORP 300,0d0.00 308, 240.00
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POLYPORE 125,0do. 00 125,312. 50
INTERNATIONAL | ’ ' ' '
PRESTIGE BRANDSINC 1,130,do0.00 1,175,400.00
PRODUCTION RES GROUP 400,0d0.00 372,0d0.00
PROQUEST

LLC/PROQUEST 450,0do. 00 438,7490.00
PROVIDENT FDG/PFG FIN 150,0do.00 133,5d0.00
PUBLIC SERVICE CO OF R R 632 odo 10
NEW ’ ' ' '
PUGET ENERGY INC 275,0d0.00 280,9d2. 80
PUGET ENERGY INC 325,0d0.00 320,5d7.00
QUADRA FNX MINING LTD 300,0d0.00 300, 7490.00
QUEBECOR MEDIA 425,040.00 425,040.00
QUICKSILVER RESOURCE 1,700,d00.00 1,593,7150.00
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QVCINC 75,00p0.00 78, 750.00
QVCINC 1,075,d00.00 1,166,d75.00
QVCINC 275,040.00 298,3795.00
RADIOSHACK CORP 225,0qd0.00 209,812.50
RAIN CIl CARBON LLC/CII 450,0d0.00 457,8745.00
REGAL ENTERTAINMENT seo odo oo ses 240 oo
GRP ’ ' B
Efgll'zll\l\lECRTSENERGY 775, 0do. 00 844, 7d0. 00
REGENCY ENERGY 400,0do.00 415,0do.00
PARTNERS ' ' ' '
REGENCY ENERGY 225,0do. 00 228,3715.00
PARTNERS ' ' ' '
RELIANCE INTERMEDIATE

HO 700,0do. 00 745,5d0.00
RENT-A-CENTER INC 275,0d0.00 268, 145.00
RES-CARE INC 450,0d0. 00 451,145. 00
ﬁgYLIEI)PNLG[)SSGROUP 200,0do.00 187,5d0.00
:—\)SES/YIL\IE%LNDOSLC[;)RP 475,0do0.00 456,0do0.00
::\)SES/YFIQ\IE%LNDOSL%RP 225,0do. 00 225,0do. 00
RITEAID CORP 625,0qd0.00 668, 790. 00
ROADHOUSE FINANCING |

INC 425,0do0.00 417,041. 25
ROOFING 600,0do.00 582, 0do.00
SUPPLY /FINANCE ’ ' ’ '
ROTECH HEALTHCARE |

INC 150,0do.00 127,815.00
RR DONNELLEY & SONS

cO 325,0do0.00 295,018. 75
RYLAND GROUP 425,0d0.00 367,645.00
SABINE PASSLNG LP 1,400,d00.00 1,400,d00.00
SABRA HEALTH/CAPTL 200,0do. 00 194,0do.00
CORP ' ' ' '
SALEM 296,0do.00 307,1do.00
COMMUNICATIONS ' ' ’ '
SANDRIDGE ENERGY INC 500, 0d0.00 532,5d0.00
SANDRIDGE ENERGY INC 500, 0qd0. 00 502,5d0.00
SANDRIDGE ENERGY INC 375,0d0.00 355, 741.25
SANMINA-SCI CORP 875,0qd0.00 791,875.00
SCIENTIFIC GAMES CORP 250,0do0. 00 252, 5d0.00
ISI\CI:_:_EELIKICGAMES 250,0do0.00 261, 240.00
SEALED AIR CORP 450,0do.00 477,513.00
SEITEL ACQUISITION 619,0do. 00 583,4d7.50
CORP ' ' ' '
SEMINOLE TRIBE OF 425,0do.00 433,5d0.00
FLORID ' ' ' '
SENECA GAMING CORP 650,0d0.00 643,5d0.00
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SERVICE CORPINTL 875,0d0. 00 931,8715.00
SESI LLC 300,0d0.00 294, 3795.00
SGS INTERNATIONAL INC 1,575,d00.00 1,596, d456.25
SHEA HOMES LP/FNDG CP 225,0d0.00 191,8142. 50
SLM CORP 625,0qd0.00 635,997.50
SM ENERGY CO 75,00/0.00 76, 125.00
SMITHFIELD FOODSINC 1,200,doo.00 1,365,d00.00
SNOQUALMIE ENT AUTH 1,800,d00.00 1,746,d00.00
SOLO CUP COMPANY 850, 0qd0. 00 862, 790.00
SPECTRUM BRANDSINC 550, 040. 00 596, 7490.00
SPEEDWAY 325,0do.00 345,312.50
MOTORSPORTSINC ' ' ' '
SPEEDWAY 100,0do.00 97,75p.00
MOTORSPORTSINC ' ' ' '
SPENCER SPIRIT 175,0do. 00 170,645. 00
HLDG/GIFT ’ ' S R
SPIRIT AEROSYSTEMSINC 375,0d0.00 375,9497.50
SPRINGLEAF FINANCE
CORP 900,0do.o00 733,5d0.00
SPRINT CAPITAL CORP 1,025,d00.00 1,023, 7q18.75
SPRINT NEXTEL CORP 2,375,d00.00 2,440,912.50
STANDARD PACIFIC CORP 950, 0d0. 00 831,240.00
STANDARD PACIFIC CORP 150, 0qd0.00 128,645.00
STARWOOD HOTELS & 650, 0do.00 709,312.50
RESORT ' ' ’ '
STEEL DYNAMICSINC 1,000,d00.00 1,007,4900.00
STEWART ENTERPRISES 150,0do. 00 146,2490. 00
STONERIDGE INC 325,0qd0.00 338,812.50
STRATUS TECHNOLOGIES
INC 853,0do. 00 755, 9711. 25
SUNCOKE ENERGY INC 225,0d0. 00 225,0do.00
SUPERVALU INC 1,825,d00.00 1,820,437.50
SYNCREON GLOBAL
IRE/EIN 550,0do0.00 525,240.00
TARGA RESOURCES
PARTNERS 425,0do.00 442,0do.00
TARGA RESOURCES 350,0do. 00 342,145, 00
PARTNERS ' ' C
TELEFLEX INC 300,0d0.00 297,0d0.00
TEMPEL STEEL COMPANY 100,0do. 00 96,00/0.00
TENASKA ALABAMA PART 308, 772.85 321,143.76
TENNECO INC 225,0d0.00 231,147.50
[TESORO CORP 475,0do0.00 516,5d2.50
THERMADYNE HOLDINGS Lso odo. oo Lss 240 o0
CORP ' ' N
THOMPSON CREEK 275,0do. 00 250, 240. 00
METALS CO ' ' B
TITAN INTERNATIONAL
INC 475,0do0.00 500,5d1. 25
TOLL BROSFINANCE 725, 0do.00 827,9d7. 95
CORP ' ' ’ '
TOLL BROS FINANCE

225,0do. 00 227,2d9.57

CORP
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TOPS MARKETS 325,0d0.00 326,645.00
TOYSR USDELAWARE

INC 425,0d0.00 416,5d0.00
TPC GROUPLLC 275,0d0.00 276,3715.00
TRANS UNION

LLC/TRANSUNI 375,0d0.00 417,14d7.50
TRINIDAD DRILLING LTD 250, 0qd0. 00 255,0qd0. 00
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TRIUMPH GROUP INC 275,0d0. 00 286,6847.50
UNIT CORP 175,0d0.00 175,0d0.00
UNITED MARITIME 575,0do.00 583,645.00
LLC/CORP ’ ' S R
UNITED REFINING 250, 0q40.00 248,145.00
UNITED RENTALS NORTH

AM 250,0do0.00 275,645. 00
UNIVERSAL HOSPITAL R R sss 645 oo
SERVI ' ' R
UNIVERSAL HOSPITAL cco odo 0o ce1 54 oo
SERVI ' ' ' '
UNIVISION 525,0do0.00 488,2490.00
COMMUNICATIONS ’ ' T
UNIVISION 375,0do. 00 362,812.50
COMMUNICATIONS ’ ' ' '
UPC GERMANY GMBH 300,0d0.00 303,740.00
UPC HOLDING BV 650, 0d0. 00 666, 2590.00
US STEEL CORP 150,0d0.00 145,14d5. 00
US STEEL CORP 275,0d0. 00 265, 3715. 00
USG CORP 400,0d0.00 389,0d0.00
VAIL RESORTSINC 225,0d0.00 226,647.50
VALEANT 150,0do. 00 141,7490. 00
PHARMACEUTICALS ' ' B
VALEANT 500,0do.00 471,2490. 00
PHARMACEUTICALS ' ' I
VALEANT 250,0d0.00 231, 240.00
PHARMACEUTICALS ' ' N
\FfﬁkER?/II\LTCEUTICALS 550,0d0.00 500,5d0.00
VALEANT 250,0do0.00 229,3715.00
PHARMACEUTICALS ’ ' ' '
VANGUARD HLT HDG 650,0do. 00 607, 740. 00
LLC/INC ’ ' B
VERSO PAPER HLDGS 250,0do. 00 189,3715.00
LLC/IN ' ' ' '
VIRGIN MEDIA FINANCE

PLC 400,0do. 00 439,0do. 00
\VISTEON CORP 475,0do. 00 440,5d2. 50
\VULCAN MATERIALS 225,0d0. 00 223,242. 75
\WEST CORP 850, 0d0. 00 845,790.00
\WEST CORP 350,0qd0. 00 333,3715.00
\WESTERN REFINING INC 625,0qd0.00 681, 290.00
WIND ACQUISITION FIN SA 400,0do.00 361,0d0.00
WIND ACQUISITION 331,840.00 306,9d1. 25
HOLDING R ' '
WINDSTREAM CORP 375,0d0.00 395,645.00
\WINDSTREAM CORP 275,0d0.00 288,042.50
\WINDSTREAM CORP 100,0do. 00 100, 875.00
\WINDSTREAM CORP 375,0d0.00 380, 645.00
\WM FINANCE CORP 325,0d0.00 337,5d3. 75
\WM FINANCE CORP 450,0do0.00 418,5d0.00
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WM FINANCE HOLDINGS 200 odo 0o 271 sdo 0o
CORP ' ' '
WMG ACQUSITION CORP 150, 0qd0.00 155,842. 50
WY LE SERVICES CORP 225,0d0.00 222,790.00
WYNN LASVEGAS 575,0d0.00 627,4d8.75
LLC/CORP ’ ' ' '
XM SATELLITE RADIO INC 550, 0d0. 00 567,875.00
474 247,406,/]622.85243,283,/]552.29
(18,669,479, 802
92.5% 10d%
18,669,4979,802
(18,669,479, 802|)
18,669,979,802
(18,669,479, 802|)

(! 0
2 0

132/138



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

22 6 21

133/138



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

23 6 17

134/138



16

23

15

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

23 4 28

22 9

23 3 15

135/138



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

XBRL

136/138



16

23

15

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

23 11 2

23 3

23 9 15

137/138



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

XBRL

138/138



	表紙
	本文
	第一部ファンド情報
	第1ファンドの状況
	1ファンドの性格
	(1)ファンドの目的及び基本的性格
	(2)ファンドの沿革
	(3)ファンドの仕組み

	2投資方針
	(1)投資方針
	(2)投資対象
	(3)運用体制
	(4)分配方針
	(5)投資制限

	3投資リスク
	4手数料等及び税金
	(1)申込手数料
	(2)換金(解約)手数料
	(3)信託報酬等
	(4)その他の手数料等
	(5)課税上の取扱い

	5運用状況
	(1)投資状況
	(2)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(3)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(4)設定及び解約の実績


	第2管理及び運営
	1申込(販売)手続等
	2換金(解約)手続等
	3資産管理等の概要
	(１)資産の評価
	(２)保管
	(３)信託期間
	(４)計算期間
	(５)その他

	4受益者の権利等

	第3ファンドの経理状況
	1財務諸表
	(1)貸借対照表
	(2)損益及び剰余金計算書
	(3)注記表
	(4)附属明細表

	2ファンドの現況
	純資産額計算書


	第4内国投資信託受益証券事務の概要

	第二部委託会社等の情報
	第1委託会社等の概況
	1委託会社等の概況
	2事業の内容及び営業の概況
	３委託会社等の経理状況
	(1)貸借対照表
	(2)損益計算書
	(3)株主資本等変動計算書

	4利害関係人との取引制限
	5その他

	第2その他の関係法人の概況
	1名称、資本金の額及び事業の内容
	2関係業務の概要
	3資本関係

	第3参考情報

	監査報告書

