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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 2008 16 2008 15 5. 1
5 2008 16 20086 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 20009 15 11.6
12 2009 16_2010 15 3.8
13 20106 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
18 2019 19 2013 15 246

( )
( )

100 2 1

(4)
1 2006 23 2008 15 6,531, 6pP4, D81739, 5687459, 8B4, 454
2 2008 16 2008 15 7,985, 0p1,5094%2 19p 19323849, 86, 373
3 2008 16 2009 15 10,608, 532,668, 41 12,21,73797, §09, 754
4 2008 16 _2008 15 4,007, 6p72, BB@O, 4P 2,46 2555, 74, 335
5 2008 16_20086 15 2,076, 3B, B4B3, 8p 424590800, 452, 779
6 2006 16 2003 15 538,507/ 26054, 9D 92140884, 51, 005
7 2003 16 2009 18 379, 2811 ,12 5% 9, 8 62,00,7/703, 466, 133
8 2009 19 2008 17 217, 30p,11,64174, 1P 91,9004446, §39, 290
9 2008 18 2008 16 139, 11,1656405, 61 21,8830380, 1443, 101
10 2008 17 2009 16 78,565, Dp#17, 1p7,7,3041, §41, 055
11 2009 17 20009 15 93,323,06000, 90/ 13667443, 462, 778
12 2009 16 2010 15 256, 277, 01227, 99PB 15667772, 446, 223
13 2016 16 2010 15 782, 97F,14 20 1, 55 41,58625%63, 667, 794
14 2010 16_2013 15 456, 02 17,5137, 6 41,49,11082, 039, 635
15 2013 16 2019 15 513, 671 1564208, 2P 51,30,42387, 416, 154
16 2019 16 _ 2013 15 122, 67p 11%28, 1P68L,11,6/81, §90, 187
17 2013 16_2019 18 101, 5711 1518770, 1p 51,08400L 3, 355, 864
18 2019 19 2013 15 66,981 BHpB04, 64678815, 6P0, 686
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24 9 18 25 3 15
25,800,723 60,031,546
6,695,114,615 6,219,337,482
150,000,000 60,000,000
66 137
6,870,915,404 6,339,369,165
6,870,915,404 6,339,369,165
90,120,202 69,081,216
32,848,380 32,199,772
625,543 536,862
15,013,075 12,884,637
24,999 21,454
138,632,199 114,723,941
138,632,199 114,723,941
10,013,355,864 7,675,690,686
3,281,072,659 1,451,045,462
378,758,626 226,376,751
6,732,283,205 6,224,645,224
6,732,283,205 6,224,645,224
6,870,915,404 6,339,369,165
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13,689 14,014
142,033,430 1,444,222,867
142,019,741 1,444,236,881
1,996,981 1,628,301
47,927,534 39,079,101
79,815 65,077
50,004,330 40,772,479
192,024,071 1,403,464,402
192,024,071 1,403,464,402
192,024,071 1,403,464,402
8,112,098 49,620,357
3,376,342,732 3,281,072,659
599,242,940 720,483,739
599,242,940 720,483,739
30,589,613 17,768,383
30,589,613 17,768,383
289,471,281 226,532,204
3,281,072,659 1,451,045,462
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(3)
(1) ( 253 15 )
(2) (25315
USTREASURY BOND 500, 00[0.0m82, 77|3. ho
USTREASURY N/B 4,600, 00050084, 1/63| 66
USTREASURY N/B 3,000, 0003,02001, 7|18 60
USTREASURY N/B 2,200, 0[002,0075, 1f40| 46
USTREASURY N/B 3,400, 0003 ,02044, 6/25| 00
USTREASURY N/B 1,200, 0f0oL,0m77, 3f12] 44
USTREASURY N/B 3,100, 0[o04 01038, 6{20] 90
USTREASURY NOTE 200, 00[0. 0m30, 95[3. L2
8 18,200, f0DL,0035, p07l. 58
(2,051,816,[529)
25.0% 26. P %
CANADIAN GOVERNMENT 1,700, 0l00L,0083, 6/51f 00
CANADIAN GOVERNMENT 400, 00f0. 0076, 84/8. po
CANADIAN GOVERNMENT 300, 00[0. 0082, 53/0. po
3 2,400, 00020043, 029 00
(267,445, 1738)
3.3% 3. 4%
UK TREASURY 650, 00/0. 0m78, 18/0. po
UK TREASURY 900, 00[0.100342, 440 00
UK TREASURY 335, 00[0. 0080, 95/9. b0
UK TREASURY 800, 00(0. 0wa4, 240.po
UK TREASURY 700, 00[0. 0087, 74/0. po
5 3,385, 0f0o04,0033, 5|59]| 50
(643,04B, 4609)
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7.8% 8. 2[%
SWEDISH GOVERNMENT 8,000, ofooa 0024, 8loof 0o
1 8,000, 0[o09 08024, 800] 00
(146,68h, 264)
1.8% 1. 9|%
NORWEGIAN GOVERNMENT 3,000, ofooz,0me0, 60| 00
1 3,000, 000,090, 6/oof 0o
(56,250, 0p4)
0.7% 0. 7%
BELGIUM KINGDOM 700, 00[0. 0031, 46/0. po
BELGIUM KINGDOM GOVT 1,000, ofoor,00061, 3foof oo
BELGIUM KINGDOM GOVT 1,700, 0fooL,0m19, 7[25] 00
BONOSY OBLIG DEL ESTADO 500, 00[0. 05005, 90[0. po
BUNDESOBLIGATION 700, 00[0. 0m33, 44f6. po
BUNDESREPUB. DEUTSCHLAND| 2, 500, ofo02,0032, o|75] 00
BUNDESREPUB. DEUTSCHLAND| 2, 000, ofoo2,0045, 2[60] 00
BUNDESREPUB. DEUTSCHLAND| 1, 100, ofoo1,0e013, 0]40] 00
BUNDESREPUB. DEUTSCHLAND] 1, 050, oo 01,0067, 7|16]| 15
BUONI POLIENNALI DEL TES 1,500, 0ofooL,0019, 2[90] 00
BUONI POLIENNALI DEL TES 1,420, 000L,0035, 4f46f 00
BUONI POLIENNALI DEL TES 1,700, 0olooL,0m45, ofoof oo
BUONI POLIENNALI DEL TES 1,000, 0fooL,00029, 0of24f 00
BUONI POLIENNALI DEL TES 400, 00[0. 04038, 00[0. po
BUONI POLIENNALI DEL TES 1,000, ofooL,00064, ofoof oo
FRANCE GOVERNMENT O.A.T 3,700, 0fooa,0051, 2[30] 00
FRANCE GOVERNMENT O.A.T 3,600, 0foo4,0062, 320] 00
FRANCE GOVERNMENT O.A.T 1,300, 0lo0L,05042, 8/40f 00
FRANCE GOVERNMENT O.A.T 400, 00[0. 0040, 10[0. po
FRANCE GOVERNMENT O.A.T 500, 00[0. o019, 67[5. po
NETHERLANDS GOVERNMENT 400, 00[0. 0070, 74/0. po
SPANISH GOVERNMENT 1,500, ofooL,0060, 2[25] 00
SPANISH GOVERNMENT 700, 00[0. 0m60, 30|5. po
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SPANISH GOVERNMENT

600, 00

0. 06048, 87
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POLAND GOVERNMENT BOND 500,000.00 536, 20/0.00
POLAND GOVERNMENT BOND 1,000,000.0D,079,050.00
2 1,500,000.0D,615, 2[50.00
(48,586, 720)

0.6% 0. 6|%
AUSTRALIAN GOVERNMENT 500,000.00 531, 212.00
1 500,000.00 531, 212.00
(52,993, 709)

0.6% 0. 7%
MEX BONOS DESARR FIX RT 21,000, pP00.2®, 171, f55.0
1 21,000, p00.2®, 171, f55. 0
(194,82ph,383

2.4% 2. 5l%
7,839, 183,509
(7,839, 183,59
7,839, 183,59
(7,839, 183,59

( 0)
0)
253 15
() () ()
614,535,313 — 612, 4011, 6282, 133| 68
761, 5419, 580 — 761, 10|12, 419 447,161
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84,094, 738

624,76

6, 494

17,822,%14,119

1,290

201, 42

357,70

6,599
6, 555

6, 110

19,097,
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253 15
4.8822
(10,000 48,822
1)
249 19
253 15
2 4
(3)
O
O
O
2)
253 15
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253 15
249 19
,644,576 892
253 15 245, 091, 54
253 15 013,013,228
876,654 )718
A 691, 334, 99
B ,308,781)872
C 32,943, 2|50
D 556, 571, 28
640, 355, 92
A ( S MA ) 128, 755, 57
B ( S MA ) 517,912, 20
(3)
(1) 253 15 )
(2) ( 253 15 )
313 GROUPINC 425,000.00 425,53[1.25
ACCURIDE CORP 100, 000.00 99,259.00
AFFINION GROUP INC 400, 000.00 311,00[0.00
AINSWORTH LUMBER LTD 125,000. 00 136,093.75
AIRCASTLELTD 250,000.00 273,75(0.00
AK STEEL CORP 75,00p.00 68, 250.00
ALBEA BEAUTY HOLDINGS SA 250, 000.00 266,875.00
ALERE INC 650, 000.00 685, 34[3.75
ALERE INC 175,000.00 186,375.00
ALERISINTL INC 375,000.00 398, 43[7.50
ALERISINTL INC 225, 000.00 240, 18/7.50
ALGECO SCOTSMAN GLOB FIN 850, 000.00 888,25/0.00
ALLEN SYSTEMS GROUP INC 425,000.00 272,00[0.00
ALLIANCE HEALTHCARE SVCS 900,000.00 849,375.00
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ALLY FINANCIAL 1,425,000.001,784,812.50
ALLY FINANCIAL INC 325,000.00 353,653.30
ALLY FINANCIAL INC 950,000.00 1,167,3[12.50
ALPHA NATURAL RESOURCES 400,000.00 374,00[0.00
ALPHA NATURAL RESOURCES 250,000.00 228, 75/0.00
ALTA MESA HLDGS/FINANC S 800,000.00 840,0000.00
AMC ENTERTAINMENT INC 300,000.00 331,50[0.00
AMC NETWORKSINC 225,000.00 224,437.50
AMERICAN ACHIEVEMENT COR 75,00f.00 70,125.00
AMERICAN AXLE & MFG INC 275,000.00 285,312.50
AMERICAN GILSONITE CO 225,000. 00 242, 437.50
AMERICAN GREETINGS 375,000.00 379,687.50
AMERICAN INTL GROUP 250, 000.00 338,750.00
AMERICAN REPROGRAPHICSC 475,000.00 472,625.00
AMERISTAR CASINOSINC 375,000.00 407,812.50
AMGH MERGER SUB INC 225,000.00 250,312.50
AMKOR TECHNOLOGY INC 100,000.00 100,00[0.00
AMSURG CORP 150,000.00 158,250.00
ANIXTER INC 225,000. 00 240, 46l8.75
ANTERO RESOURCES FINANCE 400,000.00 435, 000.00
APERAM 150,000.00 151,12|5.00
APERAM 375,000.00 371,250.00
APRIA HEALTHCARE GROUP | 180,000.00 182,250.00
ARAMARK CORP 350,000.00 360,06[2.50
ARCELORMITTAL 350,000.00 375, 009[4.30
ARCELORMITTAL 250,000.00 262,382.75
ARCH COAL INC 575,000.00 523,250.00
ARCH COAL INC 200,000.00 204,500.00
ASAMERICAS 100,000.00 103,500.00
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ASHLAND INC 100,000.00 101,75/0.00
ASHLAND INC 100,000.00 102,125.00
ASHTEAD CAPITAL INC 375,000.00 408, 75/0.00
ATKORE INTERNATIONAL INC 700, 000.00 774,375.00
ATLANTIC POWER CORP 275, 000.00 284,625.00
ATWOOD OCEANICSINC 125,000.00 137,03/1.25
AUSFINANCE PTY LTD 225,000.00 227,25/0.00
AUTONATION INC 150, 000.00 163,125.00
AVISBUDGET CAR RENTAL 575,000.00 638,25/0.00
AVISBUDGET CAR RENTAL 125,000.00 146,25/0.00
AVISBUDGET CAR/FINANCE 200, 000.00 205, 000.00
AVIV HEALTHCARE PROPERTI 200, 000.00 217,000.00
BANK OF AMERICA CORP 250, 000.00 283,126.00
BC MOUNTAIN LLC/BC MTN 75,000.00 78,937.50
BIOMET INC 300,000.00 320,250.00
BLOCK COMMUNICATIONSINC 375,000.00 409,218. 75
BOART LONGY EAR MANAGEMEN 275, 000.00 286,000.00
BOISE CASCADE LLC/FIN 125,000.00 132,343.75s
BOMBARDIER INC 175,000.00 180,250.00
BOMBARDIER INC 375,000.00 390,93/7.50
BRIGHTSTAR CORP 150, 000.00 161, 250.00
BROOKFIELD RESIDENTIAL 225,000.00 242,718.75
BROWN SHOE CO INC 375,000.00 396,562.50
BUILDING MATERIALS CORP 550, 000.00 598,125.00
BUILDING MATERIALS CORP 300,000.00 327,000.00
BUILDING MATERIALS CORP 525,000.00 571,593.75
BWAY HOLDING CO 325,000.00 367,656.25
CABLEVISION SYSTEMS CORP 100,000.00 111,875.00
CABLEVISION SYSTEMS CORP 625,000.00 617,187.50
CAESARS ENTERTAINMENT OP 400,000.00 403,5000.00
CAESARS OPERATING ESCROW 475,000.00 472,92[1.87
CAESARS OPERATING ESCROW 250,000.00 252,50[0.00
CALCIPAR SA 425,000.00 456,875.00
CALFRAC HOLDINGSLP 250,000.00 252,500.00
CALPINE CORP 1,240,000.001,376,400.00
CALPINE CORP 202,000.00 222,705.00
CAPELLA HEALTHCARE 500, 000.00 546,25/0.00
CARMIKE CINEMASINC 125,000.00 138,125.00
CASCADESINC 525,000.00 559, 781.25
CASTLE (AM) & CO 150,000.00 177,375.00
CB RICHARD ELLIS SERVICE 450,000.00 489,093[7.50
CBRE SERVICESINC 225,000.00 228,93/7.50
CCOHLDGSLLC/CAPCORP 1,000,000.001,122,500.00
CCOHLDGSLLC/CAPCORP 25,000.00 26,81p.50
CCOHLDGSLLC/CAP CORP 825,000.00 820,875.00
CCOHLDGSLLC/CAP CORP 250,000.00 246, 250.00
CCRECOLPLLC/FINCOR 250,000.00 255,625.00
CDW LLC/CDW FINANCE 300,000.00 336, 00[0.00
CEDAR FAIR LP/CANADA'SW 650, 000.00 731,25/0.00
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CEDAR FAIR LP/CANADA'SW 125,000.00 124,375.00
CELANESE USHOLDINGSLLC 375,000.00 377,812.50
CEMEX FINANCELLC 675,000.00 734,06/2.50
CENTENE CORP 200,000.00 215, 00[0.00
CENTRAL GARDEN & PET CO 575,000.00 592,96/8.75
CENTURYLINK INC 100,000.00 101,679.10
CENTURYLINK INC 175,000.00 169,902.77
CEQUEL COM ESCRW 1/CAPC 225,000.00 235,12[5.00
CHC HELICOPTER SA 1,050,000.001,120,875.00
CHECKERS DRIVE-IN RESTAU 125,000.00 130,312.50
CHECKOUT HOLDINGS CORP 350,000.00 265,562.50
CHESAPEAKE ENERGY CORP 225,000.00 248,06/2.50
CHESAPEAKE ENERGY CORP 50,000.00 54,81p.50
CHESAPEAKE ENERGY CORP 200, 000.00 212,500.00
CHESAPEAKE MIDSTREAM PT/ 150, 000.00 159, 750.00
CHESAPEAKE MIDSTREAM PT/ 125,000.00 135,00[0.00
CHESAPEAKE OIL OP/FIN 350,000.00 362,25/0.00
CHESTER DOWNS & MARINA 150, 000.00 144,75/0.00
CHIRON MERGER SUB INC 450, 000.00 488, 250.00
CHOCTAW RESORT DEVEL ENT 1,023,000.00 956, 50[5.00
CHOICE HOTELSINTL INC 150, 000.00 167,250.00
CHS/COMMUNITY HEALTH SYS 200,000.00 211,00[0.00
CHS/COMMUNITY HEALTH SYS 300,000.00 325,500.00
CIMAREX ENERGY CO 250,000.00 268, 75/0.00
CINEMARK USA INC 475,000.00 530,218.75
CINEMARK USA INC 100,000.00 101,500.00
CIT GROUPINC 575,000.00 601,348.22
CIT GROUPINC 350,000.00 382,419.80
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CIT GROUPINC 175,000.00 189, 26|5.82
CITIGROUPINC 175,000.00 181,343.75
CLEAR CHANNEL WORLDWIDE 100,000.00 103,750.00
CLEAR CHANNEL WORLDWIDE 750,000.00 785,62[5.00
CLEAR CHANNEL WORLDWIDE 150, 000.00 157,12[5.00
CLEAR CHANNEL WORLDWIDE 275,000.00 290,812.50
CLEAVER-BROOKSINC 175,000.00 188,78/1.25
CNG HOLDINGSINC 150,000.00 148,875.00
CNH CAPITAL LLC 425,000.00 471,75l0.00
COEUR D’ALENE MINES CORP 200,000.00 209,75/0.00
COGENT COMMUNICATIONS GR 475,000.00 529,62[5.00
COLT DEFENSE/FINANCE 400,000.00 261,00[0.00
COMMUNITY CHOICE FINANCI 350,000.00 331,625.00
CONCHO RESOURCESINC 525,000.00 576,187.50
CONCHO RESOURCESINC 100,000.00 104,750.00
CONSOL ENERGY INC 245,000. 00 266,437.50
CONSOL ENERGY INC 550, 000.00 613,250.00
CONSOL ENERGY INC 225,000. 00 232,875.00
CONSOLIDATEC COMM FIN CO 275,000.00 314,875.00
CONSTELLATION BRANDSINC 470,000.00 535,212.50
CONSTELLATION BRANDSINC 450,000.00 493,875.00
CONTINENTAL RESOURCES 250,000.00 283,75/0.00
CONTL AIRLINES 2012-3C 100,000.00 100,00[0.00
CORELOGICINC 325,0000.00 360, 75/0.00
CORNERSTONE CHEMICAL CO 50,00p.00 51,250.00
COTT BEVERAGES USA INC 325,000.00 358,718.75
CRICKET COMMUNICATIONSI| 650, 0000. 00 650, 0000.00
CROSSTEX ENERGY LP/CROSS 225,0000. 00 238,5000.00
CROWN AMER/CAP CORP IV 275,000. 00 267,437.50
CROWN CASTLEINTL CORP 525,000.00 540,75/0.00
CVR REF LLC/COFF FIN INC 325,000.00 331,50[0.00
CYRUSONE LP/CYRUSONE FIN 175,000.00 185,06[2.50
D.R. HORTON INC 200, 000. 00 212,5000.00
DAVITA INC 325,000.00 340,84[3.75
DEL MONTE CORP 575,000.00 597,281.25
DENBURY RESOURCESINC 350,000.00 338,62[5.00
DIGICEL GROUP LTD 450,000.00 479,25/0.00
DIGICEL LIMITED 325,000.00 326,950.00
DIGITALGLOBE INC 100, 00/0.00 99,625.00
DISH DBS CORP 1,250,000.001,487,5/00.00
DISH DBS CORP 325,000.00 343,68)7.50
DUFRY FINANCE SCA 200, 000. 00 206,83/7.00
DYNACAST INTL LLC/FIN IN 525,000.00 570,93]7.50
EACCESSLTD 325,000.00 364,812.50
EAGLE SPINCO INC 125,000.00 127,96|8.75
EARTHLINK INC 500, 000.00 508,12[5.00
EL PASOLLC 1,950,000.002,099, 481. 15
ELDORADO GOLD CORP 225,000. 00 235,125.00
ENDO PHARMACEUT HLDGSIN 300,000.00 323,25/0.00
ENDO PHARMACEUT HLDGSIN 24,00p.00 25,980.00
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ENERGY SOLUTIONSINC/LLC 525,000.00 549,93/7.50
EPE HLDNG/EP ENERGY BOND 225,000.00 232,312.50
EQUINIX INC 125,000.00 126,71]8.75
EQUINIX INC 425,000.00 430,84[3.75
ESSAR STEEL ALGOMA INC 775,000.00 749,812.50
EV ENERGY PARTNERS/FINAN 125,000.00 132,187.50
EXCO RESOURCESINC 275,000.00 262,62[5.00
EXIDE TECHNOLOGIES 425,000.00 367,625.00
EXPRESSLLC 710,000.00 779,225.00
EXPRO FINANCE LUXEMBOURG 398,000.00 420,885.00
FERRELLGAS PARTNERSLP 341,000.00 350,377.50
FGI OPERATING CO LLC/FIN 175,000.00 182,875.00
FIESTA RESTAURANT GROUP 225,000.00 244,96|8.75
FIRST DATA CORPORATION 175,000.00 186,812.50
FIRST DATA CORPORATION 175,000.00 182,875.00
FIRST QUANTUM MINERALSL 150, 000.00 152,06/2.50
FLORIDA EAST RR 400,000.00 435,00[0.00
FMG RESOURCESAUG 2006 100,000.00 105,625.00
FRESENIUS MED CARE 11 325,000.00 356,687.50
FRESENIUS MED CARE 11 425,000.00 477,06|2.50
FRONTIER COMMUNICATIONS 1,125,000.001, 279, 6/87.50
FRONTIER COMMUNICATIONS 100,000.00 113,375.00
FRONTIER COMMUNICATIONS 200,000.00 206, 75/0.00
FTI CONSULTING INC 200, 000. 00 213,000.00
GANNETT COINC 700, 000.00 767,375.00
GARDA WORLD SECURITY COR 675,000.00 729,00[0.00
GCI INC 525,000.00 556,500.00
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GENCORPINC 75,00p.00 78,75p.00
GENON ESCROW CORP 425,000.00 504,687.50
GENON ESCROW CORP 925,000.00 1,063, 750. 00
GEO GROUP INC/THE 175,000.00 176,0093.75
GEORGIA GULF CORPORATION 75,00f.00 76,59B.75
GIBRALTAR STEEL CORP OF 100,000.00 106,625.00
GLOBAL BRASSAND COPPER 650, 000.00 713,375.00
GMACLLC 300,000.00 384,0000.00
GRAFTECH INTERNATIONAL 175,000.00 182,437.50
GRATON ECONOMIC DEV AUTH 150, 000.00 169,125.00
GREAT LAKES DREDGE&DOCK 250,000.00 270,93/7.50
GREIF INC 250, 000.00 292,500.00
GRIFOLSINC 500,000.00 553,12/5.00
H&E EQUIPMENT SERVICES 300,000.00 332,250.00
HARLAND CLARKE HOLDINGS 150, 000.00 160,875.00
HCA HOLDINGSINC 300,000.00 319,500.00
HCA INC 625,000.00 694,531.25
HCA INC 1,400,000.001,617,000.00
HCA INC 575,000.00 599,437.50
HDTFSINC 175, 000.00 190,531.25
HEADWATERS INC 125,000.00 135,0000.00
HERCULES OFFSHORE INC 300,000.00 324,75/0.00
HERCULES OFFSHORE LLC 250,000.00 273,12/5.00
HERTZ CORP 660,000.00 721,875.00
HERTZ CORP 200,000.00 210,25/0.00
HEXION US FINANCE CORP 400,000.00 401,000.00
HILCORP ENERGY I/HILCORP 525,000.00 581,437.50
HILCORP ENERGY I/HILCORP 350,000.00 388,500.00
HOA RESTAURANT GP/FINANC 150,000.00 140,06/2.50
HOLLY ENERGY PARTNERS LP 700,000.00 763,000.00
HOST HOTELS & RESORTS 350,000.00 385,00[0.00
HOST HOTELS & RESORTSLP 250,000.00 290,937.50
HUNTSMAN INTERNATIONAL L 400,000.00 402,500.00
IAC/INTERACTIVECORP 275,000.00 269,15/6.25
IAMGOLD CORP 350,000.00 339,500.00
ICAHN ENTERPRISES/FIN 375,000.00 403,593.75
ICON HEALTH & FITNESS 575,000.00 494,500.00
IFM US COLONIAL PIPELINE 150, 000.00 166,8092.70
IGATE CORP 575,000.00 630, 34[3.75
ILFC E-CAPITAL TRUST | 300,000.00 265,500.00
IMSHEALTH INC 250,000.00 260,93/7.50
INEOS FINANCE PLC 200,000.00 221,25/0.00
INERGY MID LP/FIN CORP 125,000.00 130,937.50
INMET MINING CORP 125,000.00 135,625.00
INTELSAT JACKSON HLDG 1,075,000.001,169,062.50
INTL LEASE FINANCE CORP 200,000.00 228,75/0.00
INTL LEASE FINANCE CORP 75,00p.00 81,82p.67
INTL LEASE FINANCE CORP 725,000.00 857,312.50
INTL LEASE FINANCE CORP 75,00p.00 82,50p.00
INTL LEASE FINANCE CORP 575,000.00 708,687.50

77/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

INVENTIV HEALTH INC 250, 000.00 263, 750.00
IRON MOUNTAIN INC 50,00p.00 55,376.00
ISLE OF CAPRI CASINOS 150, 000.00 150,562.50
J.B. POINDEXTER & CO 225,000.00 235,687.50
JABIL CIRCUIT INC 100,000.00 107,00f0.00
JAGUAR HOLDING CO/MERGER 150,000.00 173,250.00
JAGUAR LAND ROVERPLC 150, 000.00 165,0000.00
JAGUAR LAND ROVERPLC 150,000.00 169,125.00
JAGUAR LAND ROVERPLC 175,000. 00 181,562.50
JMC STEEL GROUP 275,000.00 294,5093.75
KB HOME 600, 000.00 707,250.00
KB HOME 50,00p.00 58,00p.00
KENAN ADVANTAGE GROUP 150,000.00 158,625.00
KENNEDY-WILSON INC 125,000.00 135,0000.00
KINOVE GERMAN BONDCO GMB 229,000.00 253,617.50
KODIAK OIL & GAS CORP 125,000.00 130,781.25
LADDER CAPFIN LLC/CORP 250,000.00 260,625.00
LAMAR MEDIA CORP 275,000.00 275,687.50
LAREDO PETROLEUM INC 300,000.00 330,75/0.00
LBG CAPITAL NO.1PLC 250,000.00 267,60[3.25
LEAR CORP 24,009.00 26,22p.00
LEAR CORP 293,000.00 328,892.50
LENDER PROCESS SERVICES 375,000.00 392,812.50
LENNAR CORP 225,000.00 235,687.50
LENNAR CORP 275,000.00 309,375.00
LENNAR CORP 250,000.00 243,12/5.00
LEVI STRAUSS & CO 75,00p.00 82,50p.00
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LIBBEY GLASSINC 150,000.00 162,56/2.50
LIBERTY TIRE RECYCLING 425,000.00 420, 75/0.00
LIMITED BRANDSINC 600, 000.00 741,00[0.00
LIMITED BRANDSINC 225,000.00 262,12/5.00
LIMITED BRANDSINC 475,000.00 510,03/1.25
LIN TELEVISION CORP 350,000.00 382,812.50
LIN TELEVISION CORP 75,00p.00 81,000.00
LINN ENERGY LLC/FIN CORP 300,000.00 315,750.00
LIVE NATION ENTERTAINMEN 100,000.00 107,750.00
LOUISIANA PACIFIC CORP 300,000.00 342,750.00
LUCENT TECHNOLOGIES 1,379,000.001,092,857.50
LYNX | CORP 200,000.00 207,5000.00
LYNX Il CORP 200,000.00 209,5000.00
LYONDELLBASELL IND NV 425,000.00 477,06/2.50
LYONDELLBASELL IND NV 250,000.00 294,375.00
MANITOWOC COMPANY INC 275,000.00 313,156.25
MANITOWOC COMPANY INC 150,000.00 155,250.00
MARKWEST ENERGY PART/FIN 325,000.00 357,5000.00
MARKWEST ENERGY PART/FIN 130,000.00 141,050.00
MARKWEST ENERGY PART/FIN 300,000.00 293,625.00
MARQUETTE TRANS CO/FINAN 450,000.00 482,62[5.00
MASONITE INTERNATIONAL C 250,000.00 279,06[2.50
MATTAMY GROUP CORP 200,000.00 200, 7500.00
MCCLATCHY CO 225,000.00 243,56/2. 50
MCRON FINANCE SUB LLC/MC 175,000.00 186,375.00
MEDASSETSINC 175,000.00 192,062.50
MEDIA GENERAL INC 175,000. 00 199,062.50
MEG ENERGY CORP 325,000.00 348,96[8.75
MEG ENERGY CORP 225,000.00 236,250.00
MEMC ELECTRONICS MATERIA 325,000.00 303,875.00
MERITAGE HOMES CORP 75,00p.00 75,28L.25
MERITAGE HOMES CORP 150, 000.00 167,625.00
METHANEX CORP 125,000.00 137,941.50
METROPCSWIRELESS INC 400,000.00 436,0000.00
METROPCSWIRELESS INC 100,000.00 102,437.50
METROPCSWIRELESS INC 100,000.00 102,312.50
MGM RESORTSINTL 575,000.00 615,250.00
MGM RESORTSINTL 375,000.00 395,15/6.25
MGM RESORTSINTL 275,000.00 307,312.50
MILLARWESTERN FOREST 75,00p.00 75,375.00
MIRABELA NICKEL LTD 175,000.00 167,125.00
MPL 2 ACQUISITION CANCO 325,000.00 322,56/2.50
MPT OPER PARTNERSP/FINL 600,000.00 651,0000.00
MPT OPER PARTNERSP/FINL 225,000.00 241,875.00
MRT MID PART/MRT MID FIN 225,000.00 228,93|7.50
NAI ENTER HOLDINGSLLC 180,000.00 197,100.00
NANA DEVELOPMENT CORP 225,000.00 225,0000.00
NATIONAL CINEMEDIA LLC 475,000.00 532, 593.75
NATIONAL CINEMEDIA LLC 375,000.00 405, 46[8.75
NATIONSTAR MORT/CAP CORP 275,000.00 317,28/1.25
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NATIONSTAR MORT/CAP CORP 75,00p.00 86, 15p. 25
NATIONSTAR MORT/CAP CORP 200,000.00 222,0000.00
NATIONSTAR MORT/CAP CORP 175,000.00 183, 750.00
NBTY INC 575,000.00 646,875.00
NCL CORPLTD 125,000.00 126,875.00
NCR CORP 150,000.00 151,875.00
NEUBERGER BERMAN GRP/FIN 150,000.00 157,875.00
NEUBERGER BERMAN GRP/FIN 250,000.00 264,375.00
NEUSTAR INC 125,000.00 120,625.00
NEW GOLD INC 125,000.00 132,187.50
NEXEO SOLUTIONS LLC/CORP 75,000.00 73,500.00
NIl CAPITAL CORP 225,000.00 161,437.50
NORTH AMERICAN ENERGY AL 175,000.00 192,500.00
NORTH ATLANTIC TRADING 275,000.00 291,5000.00
NORTHERN TIER ENERGY LLC 100, 000.00 106,00f0.00
NRG ENERGY INC 150,000.00 171,750.00
NRG ENERGY INC 600,000.00 643,5000.00
NSG HOLDINGS LLC/NSG HLD 726,000.00 765,93f0.00
NXP BV/NXPFUNDINGLLC 200,000.00 207,50[0.00
NXPBV/NXPFUNDING LLC 200,000.00 203,250.00
OIL STATESINTL INC 150, 000.00 150,375.00
OPPENHEIMER HOLDINGSINC 275,000.00 297,687.50
OXEA FINANCE/CY SCA 583,000.00 638,385.00
OXFORD FINANCE LLC/COS 125,000.00 129,062.50
PACIFIC DRILLINGV LTD 200,000.00 213,5000.00
PALACE ENT HLDG LLC/CORP 150,000.00 159, 750.00
PEABODY ENERGY CORP 925,000.00 989, 750.00
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PENN VIRGINIA RESOURCE 575,000.00 608,06/2.50
PENSKE AUTO GROUPINC 350, 000.00 367,5000.00
PERSTORP HOLDING AB 200, 000.00 211,00f0.00
PETROLEUM GEO-SERVICES 200,000.00 221,000.00
PHH CORP 675,000.00 789, 750.00
PHH CORP 400,000.00 453,000.00
PHIBRO ANIMAL HEALTH COR 350,000.00 379,750.00
PHY SIO-CONTROL INTL INC 275,000.00 310, 750.00
PHY SIOTHERAY ASSOC HOLD 175,000.00 169, 750.00
PINNACLE ENTERTAINMENT 200, 000.00 214,750.00
PIONEER DRILLING COMPANY 175,000.00 192,06/2.50
PLAINS EXPLORATION & PRO 425,000.00 476,531.25
PLAINS EXPLORATION & PRO 450,000.00 502,875.00
PLAINS EXPLORATION & PRO 325,000.00 369,687.50
PLAINS EXPLORATION & PRO 400,000.00 462,000.00
PLASTIPAK HOLDINGSINC 375,000.00 431,250.00
POLYONE CORP 300,000.00 332,625.00
POLYONE CORP 125,000.00 126,875.00
PRESTIGE BRANDSINC 125,000.00 141,56/2.50
PRODUCTION RES GROUP 500,000.00 393, 750.00
PROQUEST LLC/PROQUEST 450,000.00 448,875.00
PROVIDENT FDG/PFG FIN 150, 000.00 162,750.00
PUBLIC SERVICE CO OF NEW 550, 000.00 660,075.35
PUGET ENERGY INC 325,000.00 361,831.92
PUGET ENERGY INC 125,000.00 136,00[9.12
QUADRA FNX MINING LTD 300,000.00 320,625.00
QUICKSILVER RESOURCE 1,700,000.001,436,500.00
QVCINC 275,000.00 303,675.62
QVCINC 50,000.00 52,385.90
RADIATION THERAPY SERVIC 200,000.00 198,500.00
RADIO SYSTEMS CORP 225,000. 00 238, 781.25
RADIOSHACK CORP 225,000.00 165,937.50
RAIN CII CARBON LLC/CII 350, 000.00 368,375.00
RAIN CIl CARBON LLC/CII 200,000.00 211,50[0.00
RANGE RESOURCES CORP 175,000.00 178,5000.00
REGAL ENTERTAINMENT GRP 350,000.00 394,625.00
REGAL ENTERTAINMENT GRP 50,000.00 49,50p.00
REGENCY ENERGY PARTNERS 400,000.00 438,000.00
REGENCY ENERGY PARTNERS 225,000.00 248,06[2.50
RELIANCE INTERMEDIATE HO 700, 000.00 785,750.00
RENT-A-CENTER INC 275,0000. 00 298,031.25
RES-CARE INC 450,000.00 510, 750.00
REXEL 225,000.00 237,937.50
REYNOLDS GROUP HOLDINGS 200, 000.00 214,5000.00
REYNOLDS GRP ISSREYNOLD 475,000.00 513,000.00
REYNOLDS GRP ISS'REYNOLD 225,0000. 00 249,187.50
REYNOLDS GRP ISS'REYNOLD 425,000.00 437,750.00
ROADHOUSE FINANCING INC 350,000.00 330,750.00
ROCK-TENN CO 100, 000.00 106, 83|3.80
ROCKWOOD SPECIALTIES GRO 325,000.00 335,156.25
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ROTECH HEALTHCARE INC 150, 00(0.00 89,25p.00
ROYAL BK SCOTLND GRPPLC 300,000.00 276, 75/0.00
RR DONNELLEY & SONS CO 150,000.00 161, 250.00
RR DONNELLEY & SONS CO 125,000.00 128,750.00
RS HOME PRODUCTSINC 225,000.00 229,500.00
RYLAND GROUP 425,000.00 467,500.00
RYLAND GROUP 150, 000.00 153,375.00
SABINE PASS LIQUEFACTION 200,000.00 207,750.00
SABRA HEALTH/CAPTL CORP 150,000.00 162,750.00
SABRE INC 675,000.00 738,281.25
SALLY HOLDINGS/SALLY CAP 450,000.00 502,875.00
SALLY HOLDINGS/SALLY CAP 300,000.00 316,125.00
SANDRIDGE ENERGY INC 500,000.00 551,250.00
SANDRIDGE ENERGY INC 200,000.00 220,500.00
SANDRIDGE ENERGY INC 275,000.00 295,625.00
SBA COMMUNICATIONS CORP 325,000.00 335,968.75
SCHAEFFLER FINANCE BV 200,000.00 227,000.00
SCIENTIFIC GAMES CORP 150,000.00 165,0000.00
SEALED AIR CORP 325,0000. 00 368,875.00
SEALED AIR CORP 100,000.00 101,00[0.00
SEMINOLE TRIBE OF FLORID 375,000.00 408, 281.25
SENECA GAMING CORP 650, 000.00 697,125.00
SERVICE CORPINTL 875,000.00 1,050,000.00
SERVICEMASTER COMPANY 425,000.00 441, 46l8.75
SESI LLC 300,000.00 323,625.00
SESI LLC 300,000.00 335,250.00
SHEA HOMES LP/FNDG CP 300,000.00 337,5000.00
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SHEARERS FOODS 100,000.00 110,187.50
SIDEWINDER DRILLING INC 200, 000.00 200,50[0.00
SILGAN HOLDINGSINC 400,000.00 413,00f0.00
SLM CORP 100,000.00 109, 750.00
SLM CORP 175,000. 00 205,84[3.75
SM ENERGY CO 175,000.00 192,06[2.50
SM ENERGY CO 175,000.00 192,06/2.50
SONICAUTOMOTIVE INC 775,0000. 00 862,187.50
SPEC BRNDS ESCROW CORP 75,00p.00 80,625.00
SPEC BRNDS ESCROW CORP 75,00p.00 81,46B.75
SPECTRUM BRANDSHLDGS 75,00p.00 81,238.37
SPECTRUM BRANDSINC 600,000.00 683,250.00
SPENCER SPIRIT HLDG/GIFT 175,000.00 192,06/2.50
SPIRIT AEROSYSTEMSINC 375,000.00 402,187.50
SPRINT CAPITAL CORP 325,000.00 331,0093.75
SPRINT CAPITAL CORP 925,000.00 1,094,0968.75
SPRINT NEXTEL CORP 475,0000. 00 564,06/2.50
SPRINT NEXTEL CORP ,075,000.001, 256, 406. 25
SPRINT NEXTEL CORP 450,000.00 527,06)2.50
SPRINT NEXTEL CORP 75,00p.00 82,68F.50
SPRINT NEXTEL CORP 450,000.00 460, 125.00
STANDARD PACIFIC CORP 850, 000.00 1,005, 1f25. 00
STARZ LLC/STARZ FIN CORP 175,000.00 181,125.00
STEEL DYNAMICSINC 175,000.00 189,437.50
STEEL DYNAMICSINC 275,000. 00 298,375.00
STEEL DYNAMICSINC 125,000.00 126, 40/6.25
STEWART ENTERPRISES 150, 000.00 161,250.00
STONERIDGE INC 325,000.00 351,812.50
STRATUS TECHNOLOGIESINC 833,000.00 864,237.50
SUNCOKE ENRGY PART LP/FI 100,000.00 105,000.00
SYNCREON GLOBAL IRE/FIN 400,000.00 426,5000.00
SYNCREON GLOBAL IRE/FIN 150, 000.00 159,937.50
TARGA RESOURCES PARTNERS 425,000.00 467,5000.00
TARGA RESOURCES PARTNERS 350,000.00 385,00[0.00
TARGA RESOURCES PARTNERS 175,000.00 192,06/2.50
TARGA RESOURCES PARTNERS 225,000.00 235,687.50
TAYLOR MORRISON COMM/MON 150,000.00 161, 15/6.25
TAYLOR MORRISON COMM/MON 75,00p.00 80,578. 12
TELEFLEX INC 300,000.00 327,00[0.00
TELESAT CANADA/TELESAT L 550, 000.00 576,125.00
TEMBEC INDUSTRIESINC 100,000.00 110,7500.00
TEMPEL STEEL COMPANY 100,000.00 94,50f¢.00
TENASKA ALABAMA PART 276, 254.84 296,973.095
TENET HEALTHCARE CORP 200,000.00 201, 250.00
TENET HEALTHCARE CORP 350,000.00 344,312.50
TENNECO INC 225,0000. 00 248,625.00
TERVITA CORP 150,000.00 155,15/6.25
TESORO CORP 100,000.00 104,7500.00
TESORO CORP 375,000.00 393,75/0.00
THERMADYNE HOLDINGS CORP 150, 000.00 164,250.00
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THOMPSON CREEK METALS CO 200,000.00 218,00[0.00
THOMPSON CREEK METALS CO 275,000.00 231,00[0.00
TITAN INTERNATIONAL INC 475,000.00 513,0000.00
TITAN INTERNATIONAL INC 75,00p.00 81,009.00
TOLL BROS FINANCE CORP 725,000.00 901,36l2.77
TOLL BROS FINANCE CORP 225,000.00 264,12[1.42
TOLL BROS FINANCE CORP 175,000.00 195,021.92
TOPSHLDG CORP/ITOPS MKTS 200,000.00 218,25/0.00
TOYSR USDELAWARE INC 425,000.00 435,62[5.00
TPC GROUPINC 450,000.00 470,812.50
TRAC INTERMODAL LLC/CORP 300,000.00 324,750.00
TRANS UNION LLC/TRANSUNI 475,000.00 552,187.50
TRANSDIGM INC 175,000.00 183,312.50
TRINIDAD DRILLINGLTD 250,000.00 271,25/0.00
TRINSEO OP/ TRINSEO FIN 400,000.00 404,00f0.00
TRIUMPH GROUPINC 225,000.00 241,875.00
UNISYS CORP 200,000.00 217,50[0.00
UNIT CORP 475,000. 00 499,343.75
UNITED REFINING 550, 000.00 622,875.00
UNITED RENTALSNORTH AM 225,000.00 250,5093.75
UNITED RENTALSNORTH AM 200,000.00 213,50[0.00
UNITYMEDIA HESSEN / NRW 225,000.00 231,46|8.75
UNIVERSAL HOSPITAL SERVI 225,000.00 244,125.00
UNIVISION COMMUNICATIONS 775,000.00 837,00[0.00
UNIVISION COMMUNICATIONS 125,000.00 138,593.75
UNIVISION COMMUNICATIONS 425,000.00 463,781.25
UPC HOLDING BV 650, 000.00 729,62[5.00
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US STEEL CORP 150, 0000.00 163, 12[5.00
US STEEL CORP 175, 00[0. 00 185, 50[0. 00
VAIL RESORTSINC 225,0000. 00 243,000.00
VALEANT PHARMACEUTICALS 150, 00(0.00 162,937. 50
VALEANT PHARMACEUTICALS 425,000.00 462,187.50
VANGUARD HLT HDG LLC/INC 300,00[0. 00 326,62[5.00
VECTOR GROUPLTD 225,00(0.00 236, 250. 00
VERSO PAPER HLDGS LLC/IN 75,000.00 81,56p.50
VERSO PAPER HLDGS LLC/IN 250, 0000. 00 121, 25(0.00
VIASAT INC 275,00(0. 00 297,00f0.00
VIKING CRUISESLTD 125,0000.00 138, 43[7. 50
VPl ESCROW CORP 275, 00(0. 00 295,62[5. 00
VULCAN MATERIALS 225,000.00 253, 12[5. 00
WELLS ENTERPRISESINC 50,000.00 52,750.00
WEST CORP 850, 00[0.00 922, 25(0. 00
WESTERN REFINING INC 625, 0000.00 678, 750.00
WEX INC 150, 0000.00 145,875. 00
WIND ACQUISITION FIN SA 400,000.00 421,000.00
WIND ACQUISITION HOLDING 396,637.00 419, 44362
WINDSTREAM CORP 375,000.00 427,50[0.00
WINDSTREAM CORP 275,0000. 00 302,84[3.75
WINDSTREAM CORP 375,000.00 410,625.00
WINDSTREAM CORP 250, 00(0. 00 267,5000.00
WINDSTREAM CORP 400,00[0.00 399,00[0. 00
WMG ACQUISITION CORP 150,000.00 157,875.00
WMG ACQUISTION CORP 450,000.00 527,625.00
WMG HOLDINGS CORP 300,00f0.00 354,00[0. 00
WPX ENERGY INC 150, 000.00 157,5000.00
WY LE SERVICES CORP 225,0000.00 238,5000.00
WYNN LASVEGASLLC/CORP 325,0000.00 366, 43[7.50
WYNN LASVEGASLLC/CORP 250, 0000. 00 264,375.00
XM SATELLITE RADIO INC 425,000.00 470,687.50

537 173,592,/891. &45,323,[012.58B

(17.822,58/14,11p)
94.2% 100.|lo%

17,822,5(14,11p

(17,822,514, 11p)

17,822,514, 11p

(17,822,514, 11p)

0
0

253 15

85/149



EDINETOOOO

00000000000 DO00O0O((EL2460)

Ooooooooooooooooooad

oo o
o o
o o

o o
[e2]e))
NN

290, 00

—
o o
o o
o o

0 00

0
< <
M m
—
< <

413,488, 0001,

o o
o o
o o

000—

0

[e23e)]
—

1918,

NN
—
< <

412,

)

(

2)

86/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

254 30
6, 118,628,647
39,519,972
6, 079,108,695
7,185,420, 9234
0.8460
10, 704,023,523
2,457,147,5496
8,246,875, 987
5,187,494, 694
1.5898
19,261,240, 5RB7
135,220, 004
19,126,020, 5B7

87/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(1)

(2)

(3)

(4)

(5)

(6)

88/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(1)
25 4 17,180
20,000,000
5,150, 693

89/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(b)

==

g3 -AhiRaS

Y

EENEEAS
EEEROETIO0FARUERTIOLACER. EFEOEE. HES

HAEE AT 4 N7 ™
EESF. eXAEE WH ik &
A 2 A A P -

FH e -HEFRE
. ¥ . ERZ 09 FOEHHER.
s N ERT OF 2O, i

w4 MEEE RS O N B
M iR, BS - ERS
L -

A
P ' / E=
FL—Fi L TBE W EE B e 8

HE. EH W OIIE ISt ZMEERIF o F

- g BHttRUr gLt OEs

f s FAFEE OF 15, T O

FMICE T EHoED
#@E. 1S

HEE¥E- OoMBEETER

O IE HAEN3E %
N S/

»

F

¥

S
~

F

N——— aAFIAT R

] B agp &

1E FSEBERL 2F 3248 Moaif. FEFRR 31'.‘-&#& - RiE

HET AL G TR IC U 3 0 EIE \_ REHIERICEITD
- FEREIOESFIE

1 l B, s

PRC {Performance Bevier Committee)
ER AT — T AN, Rl Ok

90/149



EDINETOOOO

00000000000 DO00O0O((EL2460)

ooo

oooooooooooooOooo

25 3 209 (
751 12,037, 850
50 417,027
18 5,351| 544
6 69, 6[26
83 17,876, 247

91/149



19

23

38

24

30

52

31

92/149

193

38

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

38 57
52 )



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(1)
23 24
31 ) 31
( ) (
53B 24D
39, 475 50, 326
1,4po0 1,8po0
16p 158
0 -
4 1 37
171 217
10, 032 ,1po9
3,71 ,2po
1, 7B6 ,4p2
12 14
6 6
57, 430 66, 535
1,8p3 1,67
57p 51p
1,246 1,1p1
10, g49 9,7p4
10, g47 9,7p3
0 0
32,430 21, 505
8, 648 6,6p1
22,6009 14, 4209
23p 29
6 4 5 7
2 4 23
58p -
26p 27B
0 0
44,903 32,937
102, B33 99, 472

93/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

23 ( 2 4
31 31 )
( ) ( )
8,0p0 8,5p0
8 7 93
7,645 6,26
4 4
79 5 0
4,507 3,600
3,043 2,610
7,33 6,7p0
8op 85p
9 6
2,9po0 2,806
26, §18 25, 310
4,0p4 2,4B7
4801 48p
7
6 5
4,601 2,9B4
31,429 28, 44
68, 2479 68, 521
17, 180 17, 180
11, 7129 11, 7129
11, 7129 11, 7129
39,369 39, 611
68Fp 685
38, §84 38,926
24,606 24,606
14,077 14,320
2,6p4 2,7p5
, 6Pp4 2,6p3
6 9 12
70, 903 71, 427
102, B33 99, 472

94/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(2)
22 ( 23
23 31 24 31
( ( )
81, 230 78,412
13,165 17, 784
143 129
94,539 96,325
39,741 40,671
1,155 95p
6
20,7009 19, 308
1,300 1,108
19, 398 18,200
917 9310
2,451 2,503
20 218
1,148 1,085
73 76
1,022 1,147
64,980 64,393
10, 131 9,685
32p 25D
6,822 6,602
, 987 , 780
1410 140
484 478
23101 224
1,452 1,309
1,054 1,089
4,575 4,3p54
6,106 6,204
24,176 23,381
5,382 8,550

95/149



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

22 ( 23
23 31 24 31
( (
4,771 4,116
9
6
1,222 37 [
6 2 55
3109 360
6,391 4,9p4
75 5 4
13 38
9 11
98 104
11, 676 13,370
4109 36
178 177
598 2104
149 136
10
41p 8 2
20
591 221
11, 677 13, 363
3,759 3,625
108 1,228
7,810 8,509

96/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(3)
22 ( 23

23 31 ) 24 31 )
17,180 17,180
17,180 17,180
11,729 11,729
11,7209 11,7209
11,7209 11,729
11,729 11,7209

685 685

685 685
24,606 24,606
24,606 24,606
9,872 14,077
3,605 8,267
7,810 8,509

4,204 242
14,077 14,320
35,164 39,369
3,605 8,267
7,810 8,509

4,204 242
39,369 39,611




EDINETOOOO

00000000000 DO00O0O((EL2460)

O O0rArfmOoaOodn

64,074 68,279
3,605 8,267
7,810 8,509
4,204 242
68, 279 68, 521
3,056 2,694
361 0
361 0
2,694 2,693
175 69
245 82
245 82
69 12
3,231 2,624
607 81
607 81
2,624 2,705
67, 306 70, 903
3,605 8,267
7,810 8,509
607 81
3,597 324
70, 903 71,227

98/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(1)
(2
(
(1)
( )
38 50
15
20
15
(2)
(1)
(2)
(3)
(4)
20

99/149

10




EDINETOOOO
00000000000 DO00O0O((EL2460)

0D000000000000000000
(1)

(2)

(3)

(4)

100/149



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 23
24 31
24 21 12
24 21 12
23 31 ) 24 31

2,442 2,320
762 1,267
437 477
1,874 2,303
2,311 2,780

101/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

22 23
23 31 ) 24 31 )
4,633 3,776
75 54
)
412 19
9
53
412 8 2
22 23 31
5,150, f93 5,150, $93

()

22

27

3,605

700
22 31
22

102/149



23 24 31

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

5,150, p93

5,150, p93

()

23 11
8,267
1, 60152
23 19
23 20
24 16
3,090
600
24 31

24

103/149



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

22 23
23 31 ) 24 31 )
(1) ( (1) (
) )
( )
(2) ( (2) (
417 184
325 163
91 2 1
73 22
22
96 22
103 75
96 70
3 1
( )
( )
6 15
4 2 4
10 40

104/149



22

23

105/149

31

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO

00000000000 DO00O0O((EL2460)

OJooooooooooooooogodo
23 31
(
(1) 538B 538B -
(2) 39, 575 39, 575 -
(3) 16p 16p -
(4) 10, 032 10, 032 -
(5)
9,2b2 9,2p2 -
(6) 3,0p4 79, 658 76, 594
62, 630 139,p24 76, 594
(7) 8,0po 8,0p0 -
(8) 7,645 7,645 -
4 4 -
79 79 -
4,517 4,507 -
3,0p3 3,043 -
(9) 7,3F3 7,3F3 -
(10) 80D 80D -
23, 819 23, 819 -
(11)
65 65 -
65 65 -
1
(1) (3)

(2

106/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

107/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(5)
(6
(7) (8) (9) (10)
(11)
2 796 19,545
3
( )
1 5
1 10
5 10
53 - - -
39,575 - - -
16p - - -
10, 32 - - -
1, 4p0 0 1 -
51, 7113 0 1 -

108/149



23

109/149

24

31

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO

00000000000 DO00O0O((EL2460)

OJooooooooooooooogodo
24 31
(
(1) 24D 24D -
(2) 50, 326 50, 326 -
(3) 158 158 -
(4) 8, 1p9 8,149 -
(5)
7,7p5 7,7pR5 -
(6) 3,0p4 89,073 86, 009
69, 658 155, p67 86, 0009
(7) 8,5p0 8,5p0 -
(8) 6,26 6,26 -
4 4 -
50 50 -
3,610 3,600 -
2,610 2,600 -
(9) 6, 7p0 6,7p0 -
(10) 85p 85p -
22,3093 22,393 -
(11)
10 10 -
10 10 -
1
(1) (3) (4)

(2

110/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

111/149



(5)

EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(6
(7) (8) (9) (10)
(11)
2 766 11,
0
3
)
1 5
1 10
5 10
23B - -
50, 326 - -
158 - -
8, 1409 - -
1,8po0 1 -
60, 668 1 -

112/149

365



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

22 23 31
( 23 31 )
( 23 31 )
( 23 31 )

3,0p4 79, 658 76, 594

3,0p4 79, 658 76, 594

23 31 )
( ) ( ) ( )
4,9B0 28p 4, 6Q7
4,9B0 28p 4, 6Q7
2, 9p2 3,0p3 80
1,4p0O0 1,4p0O0
4, 3p2 4, 4pD3 8 0
9, 2p2 4, 6B5 4, 5p6
69
22 23 31
( ) ( ) ( )
6 7| 39
1,8p4 38D 140P
1,8p1 41P 140P

113/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

23 24 31
( 2 4 31 )
( 24 31 )
( 2 4 31 )

3,0p4 89, Q73 86, 009

3,0p4 89,073 86, 009

24 31 )

) ( ) ( )
4,6p4 28p 4,3p1
4,6p4 28p 4,3p1
1,3p0 1,4B1 13p
1,8p0 1,8po0
3,1po 3,2B1 13p
7,7p5 3,504 4,200

12
23 24 31
( ) ( ) ( )
40 1 26
1,343 11p
1, 3B4 1 13p

114/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

22 23 31
( )
1
2,846 - 6 4
16(6 - (*1)| - -
3,0[13 -l (*1) |65 )
(*1)
23 24 31
( )
1
1, 3los - 1
15[3 - (*1) - -
1, 4l6 2 - (*1)10 -

(*1)

115/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

22 23 31 )

23 31 )
12,965
7,475

) 5, 489

2,037
) 613

) 4,064

4,064

22 23 31 )
535
260
162

254
40

) 848

206

1,054

116/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 23

24 31 )

( 24 31

13,948
9,508

4, 440

2,575
572

2,437

2,437

24 31 )
543
272
186

280
40

869

170

1,039

117/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

23

31

24

31 )

1, 189
1, 666
8 §4
549
5009
397
197
196
206
197
48
184
6, 069
1,878
4, 1190
1,872
1,872
2, 318

41 . (
(
0.8
13. 3
0.0
5.8
0.6
0.7
33. 1

118/149

o

I
w
OO WORr O NN

50
13

4
4, 564
6
9
511
1
—1.918
3914




EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooopoooodod

23 114 ) 23 12
2 4
30 25.5
23 117 24
27 31
10
24 27 31
38 27
36
108
322
( 22 23 31 )
90 %
90 %
10 %
17 21
27
20 20 21

119/149



23

24

120/149

31

10%

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

90 %

90 %



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

22 23 31 )
) ( )
137,|500
(*)
00
594 ,|492 ( )
( 140,|500
100.0
7
) ( )
68,275 ¢
. 5,762
100.0 ( )
Pt
18,600 ¢
6, 7|94
( 21. 6
(*
) ( )
10,000
( — 31,596 35
(*

121/149



EDINETOOOO

00000000000 DO00O0O((EL2460)
LICT I r I r eI

oOoOooodn

40
) 2, 6|57 93
(*
(* 22 12 23 12 28
(*
(*
(*
)
167,970 7,506
205,568 76, 404
79, 436 7,926
80,690 9,832
213,412 66, 152
312, 345 2,546
36,149 3,289
21,100 2,944

122/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

23 24 31 )
( ) ( ) ( )
90, %00
(*)
8, 5/00
90,000
594,|492 ( )
) 54 2
100.0
9, 2|58
(* )
8, 2|67
(*1)
( ) ( ) ( )
18, 600 ¢
5, 8|87 47|8
) 21.6
(* )
( ) ( ) ( )
10, 000
) — 33,1834 2,987
(* )
4 0lo
| — 2, 1|26 7 8|7

123/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

24

17

166, 580
229,654

72,440
74, 932

248,861

320, 289

62, 962
41, 340

124/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

22
23

31

23
24 31 )

13,765 (90
1,516 B9

13,828 (81
1,652 |20

7,810
7,810

5,150,693

8,509
8,509

5,150,693

125/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

24 30

215

827
560

[ee]

[ee]

[EnY
Oy

126/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

24 30

907
5,57Pp
424
1,345p
99
19, 228

1,63p
492
2,128

21, 396

69, 83
17,18
11, 72
11, 72
40, 972

685
40, 23
24,60
15,633
2,02p

»h © © O D

o ©

36

71, 897

93, 213

127/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

24
24 30
( )
35, 300
8, 0p5
8 1
43, 436
18, I35
7,9B7
1,9p7
28, 040
11, 543
3,8p2
2,3p7
52
6, 1p7
15p
8 7
6, 1p2
96
82p
4,4pD3

128/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

NN
EEN

30

17,180

17,180

11,729

11,729

11,729

11,729

685

685

24,606

24,606

14,320

3,090
4,403

1,312

15,633

39,611

129/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

3,090

4,403

1,312

40,924

68,521

3,090

4,403

1,312

69,834

2,693
) 708
708

1,985
12
) 24
24
36

2,705
) 683
683

2,022

71,227

3,090

4,403
) 683
629

71, 857

130/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(1)

(2)

(1)

(2)

(3)

(4)

20

10

131/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(1)

(2)

(3)

(4)

24 30

2,992

132/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

30

218
1,869

1,872
207

36

59
85

60

17

N

30

5,150, 6/93 5,150, 6P 3

24 16

3,090

1 600
24 31
24

A WDN P

133/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

NN
N

30

94
88

16
15

16
20

36

134/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

24 24 30
24 30
(
(1) 215p 215p
(2) 46, 496 46, 496
(3) 81 81
(4) 7,61 7,61
(5)
6, 4B1 6, 4B1
(6) 3,0p4 69, 809 66,
63, 960130, f0566,
(7) 3,0po 3,0poO
(8) 4,5p0 4,5p0
(9) 4,2B5 4,2B5
4 4
49 49
3,3p3 3,3P3
9o 90
(10) 5,52 5,52
(11) 424 424
17,782 17, 7|82
(12)
0 0
0 0

(3)

(4)

135/149

45
45



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(5)

(6

(7) (8) (9) (10) (11)

(12)

2 817 11, 945

136/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

24 30
24 30 )
( 2 4 30 )

3,0p4 69, 80966, 7145

3,0p4 69, §0966, 7145

2 4 30 )
) ( )L« )
3,4P5 28Pp 3,202
3,4P5 28p 3,202
53p 64p 10P
2,4p0 2,4pO0
2,9B6 3,046 10P
6, 4B1 3, 3p38 3,1p2

36

137/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2 4 24 30
( )
1
534 - 0
8 1 N NEEDY -
61[6 1 cr1y| o -
(*1)
2 4 24 30 )
(1)
(2

90%

138/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

90%

3)

10%

139/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

24
24 30
13,950 94
854 88
()
4,403
4,403

140/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(1)

(2)

141/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

ASSET MANAGEMENT
(

| NC.
42,000,

d

2
1
(1)
(a) (b) (c)
UFJ
( 324,279
( )
)
25 3
(2)
(a) (b) (c)
7,761
145,069
25 3
(3)

(a) (b) (c)
NOMURRASET MANAGEMENT U. K. 1986
LI MI TED
( £4,744) 391
U. K. )

NOMURMRPORATE RESEARCH AND 1940

00

(SEC)

25 3

142/149



(1)

(2)

(3)

(1)

(2)

(3)

2 4
2 4
2 4
25

NOMURA ASSET MANAGEMENT U. K.

1

11
12

10,

00.

21
12

000

0

143/149

25

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

LI MI TED(



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

24 6 29

144/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

145/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

24 11 22

146/149



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

147/149



19

25

15

148/149

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

25 5 8

24 9



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

25 3 15

XBRL

149/149



	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

