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(1)
( 22 12 7 ) ( 23 6 7 )

454,123,238 717,116,193
18,354,879,628 32,593,958, 750
167,965,380 524,580,400
1,119 1,571
18,976,969,365 33,835,656,914
18,976,969,365 33,835,656,914

137,000
210,843,801 379,865,367
47,381,927 100,726,351
1,394,945 2,673,278
18,134,278 34,752,596
69,737 133,653
277,961,688 518,151,245
277,961,688 518,151,245
21,084,380,199 37,986,536,768
2,385,372,522 4,669,031,099

314,695,704
18,699,007,677 33,317,505,669
18,699,007,677 33,317,505,669
18,976,969,365 33,835,656,914
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@)

( 2 6 8 ( 2 12 8
2 12 7 ) 23 6 7 )

65,755 245,372
75,267,743 629,079,122
515,358,330 840,420,260
590,691,828 1,469,744,754
4,537,973 13,099,532
58,993,526 170,293,894

226,835 654,915
63,758,334 184,048,341
526,933,494 1,285,696,413
526,933,494 1,285,696,413
526,933,494 1,285,696,413
6,987,612 3,443,019
669,652,794 2,385,372,522
169,771,317 776,696,695
169,771,317 776,696,695
1,741,183,166 2,570,338,905
1,741,183,166 2,570,338,905
664,253,761 1,772,269,761

2,385,372,522

4,669,031,099
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22 6 8 22 12 8
22 12 7 23 6 7
22 8 22 12 7
22 12 7 23 6 7
21,084,380, 199 37,986,536, 768
2,385,372} 522 4,669,031|0909
0.88609 0.8771
(1 ) (8,869 ) (8,771 )
)
22 6 8 22 12 8
22 12 7 23 6 7
( ) ( D)
16,350,824 47,007,625
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22 12 7 23 6 7
1
2
3
22 6 22 12 7
60,597,471
60,597,471
22 12 23 6 7
258, 200,28
258,200,228
22 6 22 12 7
22 12
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1
18,399,284, 380 — 18,231, 45610600828, 380
18,399, 284,380 — 18,231, 456160082|8, 380
18,399, 284,380 — 18,231, 4561600828, 380
(1
(2
22 12 8 23 6 7
23 6 7
1
32,813,130, 400 — 32,288,5%55052@8058|0, 400
32,813,130, 400 — 32,288, 55052@8058|0, 400
32,813,130, 400 — 32,288,5%55052@8058|0, 400
(1)

(2)
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22 6 22 12 8
22 12 23 6 7
22 12 7 23 6 7
5,373,309,193 21,084,380| 199
17,320, 002|, 475 23,999,145, 967
1,608,931,,4609 7,096,989,,398
23 6 7
24,380, 251,3828,9593, $58, Y50
24,380, 251,3828,9593, 958, 750
1
97. 8 100.]0
32,593, 958, Ff50
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(1)
2 12 7 ) 23 6 7 )

3,151,018,211 4,285,284,588
148,105,527,396 202,011,810,967
7,769 9,392
151,256,553,376 206,297,104,947
151,256,553,376 206,297,104,947
2,293,008,296 2,814,353,155
145,128,067 498,531,693
12,054,076 17,041,055
156,702,966 221,533,717
602,694 852,043
2,607,496,099 3,552,311,663
2,607,496,099 3,552,311,663
229,300,829,615 331,100,371,196
80,651,772,338 128,355,577,912

1,707,002,799
148,649,057,277 202,744,793,284
148,649,057,277 202,744,793,284
151,256,553,376 206,297,104,947
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@)

( 22 6 8 ( 2 12 8
2 12 7)) 23 6 7 )

363,741 757,867
40,441,242 5,811,283,571
40,804,983 5,812,041,438
59,329,277 96,719,413
771,280,584 1,257,352,266
2,966,403 4,835,913
833,576,264 1,358,907,592
792,771,281 4,453,133,846
792,771,281 4,453,133,846
792,771,281 4,453,133,846
18,839,767 104,646,832
34,202,276,362 80,651,772,338
2,322,514,962 12,983,742,153
2,322,514,962 12,983,742,153
37,380,569,363 48,931,877,169
37,380,569,363 48,931,877,169
10,579,830,527 16,313,451,236

80,651,772,338

128,355,577,912
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22 6 8 22 12 8
22 12 7 23 6 7
22 8 22 12 7
22 12 7 23 6 7
229,300,82[9,615 331,100,371, 196
80,651, 77pR, 338 128,355,577, 912
0.6483 0.6123
(1 ) (6,483 (6,123 )
)
22 6 8 22 12 8
22 12 7 23 6 7
( ) ( )
212,526, 961 346,49(3,745
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1 1
2 2
22 6 8 22 12 7
742,985,899
742,985,899
22 12 8 23 6 7
1,507,306 537
1,507,306 537
22 6 22 12 8
22 12 23 6 7
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22 12 7 23 6 7
120,881,992, 089 229,300,829, 615
115,593,614%, 989 138,544,324, 477
7,174, 778,463 36, 744, 784|, 896

23 6 7

151, 104,|6532®27,8011,|810,(967

151, 104,|6532®27,8011,|810,(967

99. 6 100.]0

202,011,|810,|967
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23 6 7

1,429,522, 970

872,603 507

540, 941, 209

133,017|, 450

127,565 700

1,684,0112,629

227,062, 505,648

30,888,550

3,012,612, 033

3,563, 28|77, 525

615,303 191

239,072, 260, 412

239,072, 260, 412

3,070,579,5009

3,070,579,5009

3,070,579, 509

176,527, 1126, 309

59,474,534,594

236,001, 6[80, 903

236,001, 6[80, 903

239,072, 260, 412
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23 6 7

176,527, 12

1.33609
(13,3609

53/97
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23 6 7
22 12 23

19,847, 366

43,758,490

10,140, 270

24,143,415
3,521,050} 882

30,888, 950
3,562,311 993

54/97



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

23 6 7

129,670, 36§, 238
22 12 8

50,605,804 859
3,749, 046,788

176,527,124, 309

24,380, 251}, 889

151,104,653, 278
153,897,494
888,323, 448

COOPER STAN

7.0%( PFD) 13/ 3[6/0498.[95 312,700./00
COOPER- STANDARD HO|LDINGO7,[29448.|49 5,202, 686[ 06
GENERAL MOTORS CO 42,962 28.[56 1,226, 994 72
153,416 6,742, 380| 78
3 (540, 94/1, 409)
0.2 100.10

153,416 540, 94[1, 3009
(540, 94[1, 4009)

55/97
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23 6 7

SENEGAL 8. 75%

1,500, 000.010, 590, 000. DO

1,500, 000.010, 590, $00. pO

1 (127,565, 70[0)
0.1 0.1

127, 56|5, 700

(127,565, 70[0)

CITY OF BUENOS

12.

5%, 000, $00. 0W, 060, 000. DO

PROV BUENOS Al R

E 1

157980, 000. 00, 249, $824. b6

B75%5, 000. 00, 679, $87. 50

PROV DEL NEUQUEN 7.
19,505,/000.0m, 989,[812.[16

3 (1,684,0{12, 6/29)

0.7 0.7

1,684,0[12, 6/29

(1,684,0/12, 6/29)

ABENGOA FI NANCEH 8.895868, 000.00, 176,[375./00
ACCURI DE CORP 9. 5% 8,465, 000. 0D, 332, $62. 50
AEP | NDUSTRIES [8.258%, 275, 000. 04, 403, 250. p0
AES CORPORATI ON 7.3%5%00, 000. 09, 589, $75. po
AES CORPORATION 8% 9,700, 000.Q0, 427,[500.|00
AES RED OAK LLQ 8.54%286, 359. 317, 250, 560. B4
AES RED OAK LLJ 9.2%(50p, 00.0®, 570, $00.po
AFREN PLC 11.5¢ 9,525,000.0a0,477,[500.[00
ALBERTSON'S INQ 8.7%, 175, 000. 0D, 022, {50. PO
ALERI'S INTL 7.625% 3,820, 000. 0D, 982, $50. po
ALLI ANT TECHSYS 6.8#5895, 000. 04, 941, $487. 50
ALLY FI NANCI AL |I NC 8%100, 000. a0, 032,|750.]/00
ALLY FI NANCI AL |I NC 188,309 0,[000.10®, 890,[000.|00
ALON REFINING 1[3.5%5, 210, 00. 0®, 470, 500. po
ALTEGRITY INC 1f1.75%, 100, 00. 01, 182, 500. po
ALTRA HOLDI NGS [8. 128%750, 00. 0D, 159, $87. 50
AM AIRLN PT TRST 7%2,200, 00. 0D, 106, 500.po
AMER RENAL HOLD 8.37500, 00.0M 332, 500.p0
AMER RESID SVCS 12%6, 275, 000. 0@, 863, 81. b5
AMERI CAN ROCK 8. 25%6, 160, 000. 0@, 244, 00. PO
AMERI STAR CASINO 7.83%925, 000. 0D, 056, $25. p0
AMKOR TECH INC [6.629%100, 000. 08, 940, 50.p0
AMSTED | NDS 8.1/25% 3,250, 00. 0D, 485, $25. pO
ARD FINANCE 11.|125%LP5BO, 00. 01, 560, §00.po
ARDAGH PKG FIN |[7.376%920, 000.0m, 266, 00.po
ARDAGH PKG FIN [9.128%350, 00. 0D, 573, 250. D0
ARMORED AUTOGRJUP 9528®%0, 00. 09, 093, 50. p0
ARVI NMERI TOR 4.]625%2SBp0, 00. 0D, 070, $75. po
ARVI NMERI TOR 8.]125%9, 550, 00.0a0,075,[250.]00
AS AMERI CAS 10.]75% 5,535, 000.0®, 797, 912. 50
ASHLAND INC 9.1/25% 3,500, 000. 0D, 994, $75. po
ASSOC MATERIALS 9.135%70, 00. 0D, 093, §25.po
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ASTORI A DEPOSIT8.l48%080,¢00.0$,925,)OO.)O
ATLANTI C BROAD 9.375%820,¢00.0m,879,)25.30
AVAYA | NC 7% 8,500,@00.0&,266,250.30
AVAYA | NC 9. 759 11,235,|000.1010, 684,[(400.|00
AVI S BUDGET CAR 9. 61235,%00,|000.1040, 267 ,|500.(00
BANKRATE I NC 11].75%3,000, 000.0%,420, 000.p0
BASI C ENERGY SVC 7.65%80,¢00.0m,578,300.30
B- CORP MERGER 8.25%2,460,¢00.0m,496,)00.)0
BERRY PETROL CQ 10.25%50,¢00.0%,009,375.30
BERRY PETROL CQ 6.75%000,¢00.0@,195,)00.)0
Bl O- RAD LABS 879 6,500,¢00.0D,198,750.)0
BOART LONGYEAR |7% 5,380,¢00.0$,595,h00.30
BOYD GAMI NG CORP 7.325%5,¢00.0$,387,312.50
BOYD GAMI NG CORP 9.625%5,¢00.0&,682, 00.0900
BREI TBURN 8. 625|% 1,150,¢00.0m,236,250.)0
BRI GHAM EXPLORE 6.825%00,&00.0%,814, 00.pO
BRI GHAM EXPLORE 8. 7154% 158,|/000.10%, 573,(800.(00
BROCADE COM SYS§ 6.635%25, §00. 00, 557, 150. 90
BROWN GROUP I NG 7. 11205% 75,|/000.100, 056,(000.(00
BUMBLE BEE ACQ |C 9%3,300,000.0%,382, %00.p0
BUMBLE BEE HOL 9.625(@0&,&00.0&,074,)25.)0
CALPI NE CORP 7./5% 10, 000,/000.100, 375,|/000.|00
CAMBI UM LEARNI NG 9.35%00, 00. 0%, 628, 000. DO
CARDTRONI CS |1 NG 8.25%000,¢00.0®,380, 00.0900
CASELLA WASTE 7.75%4,594,4)00.04),685,8380.)O
CATALYST PAPER |C 11%,885,¢00.0®,494,h00.JO
CCH 11/ CCH 11 QP ZL345%67,(566.0$,553, 808. b4
CCM MERGER INC |8% 11,699,/000.1010, 757,|495.|00
CCO HOLDINGS LLIC 6.9%650, 000. 09, 505, 250.00
CCO HOLDI NGS LL|C 7%4,000,¢00.0®,070,)00.)0
CCO HOLDI NGS LL|C 7.35%00,¢00.0$,448,500.30
CEDAR FAI R LP/ QA 9.425%0,¢00.0®,578, 00.0900
CEDC FI N CORP I|N 9.625%0,¢00.0m,640, 00.0900
CELANESE US HLDS 6.628%ﬁ,¢00.0$,476,352.50
CEMEX SAB 9% 5,250,¢00.0$,486,250.)0
CEMEX SAB FLOAT 6,750,¢00.0m,709,500.30
CHAPARRAL ENERQGY 8.25%00,¢00.0®,772,500.30
CHARTER COMM OPRT 105865%,¢00.0&,262,)12.50
CHI NOS ACQUI SI T{I 8.425%0,¢00.0®,011,)OO.)O
CHRYSLER GP/ CG |C 8.85%25,&00.0&,397,L25.)0
CI' T GROUP I NC 7% 25,000,|/000.20%, 125,(000.(00
CI TIYCENTER HLDOGS 736260, 000. 0%, 485, 000. DO
CLAI RE'S ESCROW 8.855%@0,&00.0&,914, 00.0900
CLAIRE'S STORE |9.628(PFK, 7117.030, 958, §23. 41
CLEAN HARBORS [I|N 7.2602,519%9 7,000 .21, 546,|590.|00
CLEAR CHANNEL 5. 5% 7,030, 000.060,397, 300.0D0
CLEARWATER PAPER 104625%,@00.0&,841,437.50
CLEARWI  RE COMM |12% 14,650,(000.10%, 822,|000.|00
CLEAVER-BROOKS [12.23%000, 000.0M, 297, 500.00
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CMA CGM 8. 5% 12,700,(000.1010, 493,(500.|00
COGENT COMMUNI CA 8.978%7, 000. 0, 964, 017.5p0
cCoLuMBUS MCKI NN 7. 8174588 0,000 .10%, 400,|800.|00
COMMERCI AL VEHI|IC 7.876%0, 000. 08,876, $00.0D0
COMMSCOPE | NC 8.25%9,525,4)00.0%,906, 00.pO
COMMUNI TY CHOI QE 10.475%0,4)00.04),817,‘500.)0
COMPASS MI NERAL|S 8%7,150,4)00.070,918, 525. pO0
CONCHO RES/ MI DL|A 7.6%700,4)00.0&),968, 00.00
CONSTELLATI ON E 10.625%0,4)00.05),566, 50.00
CORRECTI ONS CORP 6.25%00,(|)00.0Z),045, boO. poO
COSO GEOTHERMAL| 7%(1SU,)770,(474.95982, 7104. P23
COVANTA HOLDING 7.28B%900, §00. 09, 494, 600. 10
CPI I NTL ACQ | NC 8%2,705,4)00.02),728,668.75
CPM HOLDI NGS | NC 108626%,4)00.09),526,‘500.)O
CRI CKET COMMUNI|C 7.25%25,4)00.02),477,656.25
cuMuLUS MEDI A 7.75%4,576,4)00.04),553, 120. pO
DANA HOLDI NG 6.(75% 4,555,4)00.04),555, 00.00
DANA HOLDI NGS 6|. 5% 3,875,4)00.03),855,625.)0
DAVE & BUSTERS |0% 6,690,4)00.03),830, 25.00
DAVE & BUSTERS [11% 2,425,4)00.02),643,&50.)0
DELTA AIR 2010-(B 6.375%5,(|)00.020,103, 62.5p0
DELTA AIR LINES 12.125,%95,|/000.10M, 431,(875.(00
DEMATI C SA 8. 75% 9,425, 000. 0W, 542, 812. p0
DENBURY RESOURCQE 8.85%00,&00.0%,371,250. D 0
DI G| CEL GROUP 10.5%4 0, 000,|/000.1010, 350,|000.]00
DI GI CEL LI MITED 12%7, 115, 000.08&, 306, [62.50
DI NEEQUI TY | NC 9.5%6,575,4)00.070,199,625.30
DI SH DBS CORP 6.75%2,980,4)00.03),024,'700.)O
DI SH DBS CORP 7.875%,175,4)00.03),653,687.50
DOWNSTREAM DEVEL 12%,578,4)00.070,235,8300.)0
DRESSER- RAND 6.|5% 6,000,(|)00.0ED,225, 00.0O0
DUPONT FABROS T[E 8.151%(3s010,(000.102, 458 ,(250.(00
DYCOM | NVST 7. 125% 6, 700, 000. 00, 901, 00O0. pO
DYNEGY HOLDI NGS 8. 31705% 90,|/000. 80792, $25. 00
E* TRADE FINL 6.]75% 6, 150, 000. 08, 165, 375.pD0
EACCESS LTD 8. 2|5% 5,515,d)00.05),591,426.37
EASTON-BELL SPQR 9.1705% 25,|/000 .100, 069 ,(875.(00
EH HLDG CORP 7.|625%2, 325, (000. 00, 388, 937. 5pH0
EL PASO CORP 7.|75% 32,340,|/000.308, 709,|395.|34
EL PASO ENERGY |8.05%, 000, 000. 010, 218, 130. DO
ELAN FI N PLC/ CRHRP 8.35%60,¢00.0$,710, 850. pO
ELDORADO RESORT|S 8.923%5,4)00.09),257, 812. b0
ELI ZABETH ARDEN 7.385%75,@00.0%,235,687.50
ELWOOD ENERGY 8. 159%, 735, 671. 7%, 686, $93. B7
ENERGY XXI GULF 7.73%210, ¢00.0M, 210, $00. DO
ENERGYSOLUTI ONS 10.15%75,4)00.04),984,'718.75
EQUI NI X I NC 8. 1125 % 4,500,4)00.04),905, 00.00
EVRAZ GROUP SA 6.75%,680,4)00.050,793,600.)0
EXI DE TECH 8. 62/5% 7,875,4)00.0&),327,&]512.50
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FAGE DAI RY | NDU 9.865%85,¢O0.0D,002,462.50
FELCOR ESCROW 6. 75940, 625,|/000.100, 571,(875.(00
FIDELI TY NATI ONA 7.628B%0, 000. 08, 460, 650. D0
FI RST DATA CORP 11.55%15,¢00 0%, 501, 212. 50
FI RST DATA CORP 7.315%75,¢00 040, 542, 125.pO0
FI RST DATA CORRP 9.895%50,¢00.Q@,066,875.00
FI' RST WI ND CAP 10.25%600,4)00 0o, 765, 000. DO
FI SHER COMMUNI QA 8.629%5,@00 020, 054, 850. 00
FLORI DA EAST RR 8. 11235,% 05,|/000 .1040, 635,(012.(50
FMG RES AUG 2006 6.1837,53%85,|/000.1030, 786,|550.|00
FMG RES AUG 2006 7%4, 350, 000. 04, 491, 375.00
FORD MOTOR CO 7/.45%93,075,|/000.1040, 839,(941.(95
FORD MOTOR CRED 1293, 000,|/000.4020, 053,(517.(00
FORD MOTOR CRED 5. 73%600, $00. 010,591, 459. 20
FOX ACQUI SI TI ON 13.375%4,@00.0&,456,)20.)0
FREESCALE SEMI O 10127,50%0,|/000.103, 620,|000.]00
FREESCALE SEMI QO 9.25%10, 000.020, 421,|575.|00
FRONTI ER OI L 6.875%1,900,¢00 010, 999, 750.00
FTI CONSULTI NG 6.75%,000,¢00 0%, 100, 000. DO
GCl I NC 6. 75% 6,100,¢OO 0, 153, 375. pO0
GClI I NC 8.625% 9,590,¢00.00,680,862.50
GENESI S ENERGY 7.875%725,@00 0o, 741, 812. 50
GENON ENERGY 9.|1875%9W 3, 375,(000.1040, 144,|062.|50
GENWORTH FI NL VAR 8,250, 000.0®, 352, 500.0D0
GEOEYE | NC 8. 62(5% 2,755,¢00 00, 940, 962. b0
GEOEYE I NC 9. 625% 4,000,¢00 040, 540, 000. DO
GEORGI A GULF CRP 10375%5,¢00 0, 413, 325. 00
GEORGI A GULF CRP 9%1,355,@00 010, 497, 275.00
GI ANT FUNDI NG 8. 25%W 4, 769,(000.10%, 581,(295.|00
GI RAFFE ACQ CORP 9.1102,54% 5,(000. @0 747, 375.9p0
GLOBAL GEOPHYSI|IC 1045%50, 000. 0%, 225, §75. pO0
GMAC LLC 8% 11, 750,|000.100, 866,(250.|00
GRAY TELE | NC 1/0.5%43,070,(000.100, 886,|875.|00
GREAT LAKES DRED 7.1327,526 5,(000.1020, 510,(300.|00
HARRAHS OPER 12. 75%41, 000,|/000.1010, 302,|500.]00
HARRAHS OPER CQ 10.35%95, 000. 03, 407, 131.7%

HARRAHS OPER CQ(Q 5.685%25,@00.0@,916,406.25
HCA I NC 7.875% 15,000,|000.100, 537,[(500.|00
HELI X ENERGY SQL 9.150% 470,|/000.100, 941,|150.]|00
HERTZ CORP 7.37|5% 14,825,|/000.10%, 418,|000.]00
HERTZ CORP 7. 59 4,000, 000. 040, 160, 000. DO
HOA REST GRP/ FI|N 11725%0,¢00.0m,369,750.30
HUMAN GENOME 2.(25% 3,000,&00.0&,608,750.)0
HUNTSMAN | NT LLC 8.1622,55%0 0,|/000.1030, 906,|250.|00
I FM US COLONI AL| 6. 4154% 900,|/000.10%, 938,(008.|(50
I NGLES MKTS | NG 8.875%25, 000. 00, 578, 218. V5
I NSI GHT COMMUNI|CA 92369%,@00.0@,045,350.)0
I NTELSAT BERMUDAZ11.155(,P0I4K9,(805.1060, 216,(164.(88
I NTL AUTOMOTI VE 9.135®%50, 000.0%, 927, 000. D0
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| NTL COAL GROUP 9.125%60, 000. 0, 710, h 0
| NTL LEASE FIN [6.258, 815, 000. 08, 756, 0 63. B8
| NTL LEASE FIN [8.25%, 325, 000. 0, 950, $87. 50
| NTL LEASE FIN |8. 759, 464,[000.200M, 679,|680.[00
| PCS | NC FRN 10,000,/000. 0825, 000. DO
| SLE OF CAPRI 7|. 75%6, 290, 000. 00, 415, $00. PO
JMC STEEL GROUP 8.2B%705, §00. 00, 020, $§56. p5
K HOVNANI AN ENT[R 1086288, 000. 00, 990, $00. PO
K HOVNANI AN ENT[R 112818B%, 000.00, 791, J00. O
KABEL BW ERST BE 7.5%425, 000. 09, 669, }25. p0
KANSAS CITY soUT 6.828%0, 000. 00, 343, 100. PO
KANSAS CITY soUT 6.628®%5, 000.00, 061, $50. PO
KI NDRED ESCROW |C 8.25%25, 000. 0D, 950, $93. |5
LAMAR MEDI A CORP 9.35%00, 000. 00, 495, $00. PO
LBI ESCROW 8% 2,418, 000. 0D, 720, 250. po
LENNAR CORP 12.[25% 3,700, 000.04, 551, 000. PO
LEVEL 3 ESCROW |[INC831858%, 000. 0D, 894, $75. DO
LI BERTY MUTUAL |[VAR 22, 000,[000.20®, 975,[000.|00
LI MI TED BRANDS [7.6%8, 075, 000. 00, 953, $75. DO
LI MI TED BRANDS [8.5%1, 340, 000.00, 571, 150. D0
LIN TELEVI SI ON [8.378%900, 000. 00, 153, 500. DO
LI NN ENERGY LLd 7. 7150% 750,[000.1010, 314,[375.[00
LI ONS GATE | NC |10. 2154% 075,][000.100, 479,|656.|25
LI VE NATION ENT 8.12Z5®%85, 00. 00, 394, 275. PO
LONGVI EW FI BRE [8% 12, 035,[000.0®, 275,|700.[00
LOUI SI ANA PACIF| 13%6,500, 000. 08, 760, 00. DO
LUCENT TECH 6.4/5% 12,250,[000.100, 239,[375.[00
LYONDELL CHEMI QA 11%, 250, 000. 00, 797, 187. 50
MANI TOWOC CO 9.[5% 7,000, 000.00, 796, $50. PO
MARI NA DI STRICT| 9.5%, 000, 000. 00, 332, $00. PO
MAXI M CRANE 12.[25% 4,445, 000. 00, 556, 125. D0
MCCLATCHY co 11]. 5% 6, 400, 00. 08, 960, 00. PO
MDC PARTNERS | NC 1119, 550,[000.10D, 878,]|250.|00
MEDI ACOM BROADB|A 8.153% 000,{000.10%, 455,|000.[00
MEG ENERGY CORP| 6.514,825,/000.100, 928,[468.[75
METLI FE CAP TR |[X 9.85%09, 000.00,962,/000./00
METROPCS WI RELE[S 6.628%0, 000. 00, 008, {50. PO
METROPCS WI RELE[S 7.878®%0, 000. 00, 525, $00. PO
MGM MI RAGE 11.1[25% 8, 125, 000. 00, 414, $43. 5
MGM MI RAGE 11.3[75% 16, 500,|{000.10%, 036,|875.[00
MI DWEST GMNG BOR 119628%, 000.a0,573,[325./00
MILLAR WESTERN [8.5%6, 550, 000. 08, 255, 250. PO
MI RABELA NI CKEL| 8. 7152% 150,][000.10D, 301,[875.|00
MOBI LE MINI 7.875% 5, 165, 000. O, 487, $§12. 50
MOHEGAN GAMI NG |[11.51%, 350,{000.1070, 085,|750.[00
MOMENTI VE PERFJR 9% 0, 000,[000.10® 650,/000.[00
MPT OP PTNR/FINL 6.873%0, 000. 00, 775, $75. PO
MU FI NANCE PLC |8.37154% 050,[000.10%, 051,[062.|50
MUELLER WATER 8. 75%2, 640, 000. 0D, 943, $00. PO
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NALCO CO 6.6259 4,325, 040, 481, 181. P5
NAVI STAR I NTL 8. 2591, 469,|/000.100, 587,(227.|50
NBTY | NC 9% 3,625, 000.0L,887,812.5p0
NEI MAN MARCUS 10.372%000,4)00.02),115, 00.00
NES RENTALS HLDG 12625%0,4)00.0&),820, 75.p0
NEW ENTERPRI SE [11% 8,880,(|)00.08),458,‘200.)0
NEWPAGE CORP 11. 3751%, 450,|/000.100, 058,(125.(00
NIl CAPI TAL CORP 7.828%0, $00. 08, 500, 00. D0
NORTH AMERI CAN |E 103876%,(|)00.04),181, 00.0900
NORTHERN TIER EN 101L05%15,|/000.1010, 888,|800.|00
NUVEEN | NVESTM |10. 5%, 500, 000. 00, 046,|250.(00
NUVEEN | NVESTM 10.5%,500,4)00.0&,788,'750.30
NXP BV/ NXP FUNDI 9.55%00,(|)00.0E),725, 00.00
OASI S PETROLEUM 7. 2153% 125,(000.1030, 223,|437.|50
OGX PETROLEO E [GAS 380.,50%0,(000.3®©, 855,(000.|00
Ol'L STATES I NTL I NC9605%, 000. 09, 117, 875.00
OMEGA HELTHCARE 6.75%000,&00.0&,985, 00.00
ONO FI NANCE 11 |10. 81725,9%480,(000.1030, 915,|200.|00
OPPENHEI MER HLDOS 8. 95%70, 000. a0, 282,(925.|00
OXFORD | NDUSTRY,| 11.575%0,4)00.0&),738, 875.pO0
PACI FI C RUBI8.75%143AOBD,4)00.03D,427,'SOO.)0
PALACE ENT HLDG 8.835%00,4)00.03),820,‘250.30
PARK- OHI O | NDS 8.128%850,4)00.09),027, 00.0900
PATRI OT COAL 8.(25% 5,575,4)00.0‘50,839, 812. b0
PENN VI RGI NI A 8.25%2,250,4)00.02),385, boO. poO
PENN VI RGI NI' A QO 7.35%50,(|)00.03),935, 187. pO0
PENSON WORLDWI DE 121.05%00,|/000. 0150, 000. pO
PERRY ELLIS 7.875% 9,415, (000. 09, 873, 981. 5
PETCO ANI MAL SUP 9.1225% 00,|/000.1030, 330,|000.]00
PHH CORP 9. 25% 5,335,000.0%,895,175.0p0
PHI BRO ANI MAL 9.25%5,545,d)00.05),974,'737.50
PI NAFOR LLC/I N 9% 10, 500,(000.1010, 523,(750.(00
PI NNACLE FOOD FI 1023624558 ,|/000.20%, 305,(317.|(50
PITTSBURGH GLASS 8.23%050, 000.0D,144,812. 50
POLYMER GROUP 7.75%7,005,4)00.070,180, 125. pO0
PRECI SI ON DRI LL 6.665%25,4)00.0&),530,'362.50
PRODUCTI ON RES 8.875%140,4)00.06),293,‘300.JO
PROQUEST LLC/ PRO 9%3,125,4)00.03),250, 00.00
PROV FUND ASSO(C 10.526%0,4)00.03),203,8300.)O
PROV FUND ASSO(Q 10.85%00,4)00.0&),371,‘_50.)0
PUGET SOUND ENRG VAR,260,4)00.0$,328,‘Z74. L8
QEP RESOURCES 6.875%,500,4)00.02),681,250.30
QUI CKSI LVER RES 8.25%000,4)00.0&),360, 00.0900
RAI'N CI'I CARBON 8% 6,470,(|)O0.0€D,955,‘250.)O
RAI NBOW NATI ONAL 101.73,7353% ,|/000.10M, 986,(100.(00
RARE RESTAURANT 9.23%185, 000. 010, 846, 325.p0
RBS GLOBAL/ REXNO 8.151% 750,(000.1020, 778,[(125.(00
REARDEN G HLD7.{875%61488A, 000. 00, 135, §35. D0
REGI ONS BK ALAB 7.5%,391,4)00.0&),943, 823.pO0
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REVLON CONS PRQD 9.65%95,¢00.0D,372,575.)O
REYNOLDS GROUP 7.125%950,¢00.0$,148, 00.0DO0
REYNOLDS GROUP 8.5%8,450,¢00.0$,809,L25.30
RI VER ROCK ENT 9.75%,000,¢00.0m,707,500.30
ROADHOUSE FI NANC 10575%5,¢00.0®,193,687.50
ROCKWOOD SPECI AL 7.5%0M0,¢00.0$,143,750.)0
ROOFI NG SUPPLY |G 8.528%0,¢00.0$,125, 00.0O0
ROUSE COMPANY 6.75%4,100,¢00.0®,253,750.JO
RSC EQUI P RENTAL 8.55%75,¢00.0m,380,500.30
RSC EQUI PMENT 1|10 % 9,750,¢00.0Q,l63,750.00
SABRA HLTH CARE 8.125%10,¢00.0m,346, 25.00
SADNDRI DGE ENERGY 9.845%0¢0.00 940, 062.59

SANDRI DGE ENERGY 745%75,@00.0@,844,468.75
SCOTTS MI RACLE |6.62151% 170,(000.1010, 616,|800.|00
SEAGATE TECH INT 10%, 257, 000.010, 464, 405.00
SEMI NOLE TRI B FfL 7.25%00,¢oo.0m,120, 00.pO
SENSATA TECH BYV 6.5%,725,@00.0&,772,250.30
SERENA SOFTWARE 10.1327,53® 6,000 .10, 062,|285.|00
SESI LLC 6.375%9 4,590, 000.040,549, §37. b0
SEVEN SEAS CRUI|S 9.125%5,¢00.0D,542,412.50
SEVERSTAL COLUMB 10625%7,¢00.0D,052,)40.)0
SHEA HOMES 8. 62/5% 9,175,¢00.0%,266,750.30
SI NCLAI'R TELE 9.25%6,750,¢00.0m,560, 00.0900
SLM CORP 5% 3,650,¢00.0$,497,)81.14
SLM CORP 8. 45% 7,220,@00.0&,115,337.76
SNOQUALMI E FRN 11, 450,|000.100, 505,[(375.|00
SOURCE GAS 5. 99 1,800, 000.010,829, 012. 40
SOUTHERN STATES 11.55%35,¢00.0m,538,500.JO
SPI RI'T AEROSYST|E 6.15%00,(|)00.0]D,329,‘250.)0
SPRI NGLEAF FIN [6.9%W6,675,(000.10%, 799,[(562.|50
SPRI NT CAP CORP 6.825%00, §00. 00, 443, 150.00
SPX CORP 6.875%9 8,975,¢00.0%,693, 00.0900
STANADYNE CORP |10% 9,100,&00.0%,327,500.30
STANDRD PAC CORP 8.1327,50%9 0,000 .1010, 940,(000.|00
STANDYN HOLD INC 12%,383, 000.0M, 586, 032.50
STATER BROS HLDG 7.578%0,¢00.0$,175, 00.0O0
STHI HOLDI NG CQR 8%5,525,¢00.0m,690,750.30
STONE ENERGY 6.|75% 8,000,¢00.0$,020, 00.00
STONERI DGE | NC 9.5%8,510,¢00.0%,446,LOO.)O
SUGAR HSP GAMI NG 8.628%5,¢00.0m,058,)62.50
SUNGARD DATA SY|S 7.875%5,¢00.0$,826,312.50
SUNGARD DATA SY|S 7.625%0,¢00.0m,768, 00.0900
SUPERVALU | NC 38|% 4,800,¢00.0®,992, 00.0900
SYNI VERSE HOLDI|N 9.225%5,@00.0@,183,&50.)O
TASEKO MI NES LT|ID 7.1735,% 70,|000.103, 841,|400.(00
TELEMOVIL FINANC 8%5,875, 000. 06, 183, 437.5p0
TEMBEC | NDUSTRI|E 117?_5%5,4)00.0&),504,681.25
TENET HEALTHCARE 8%5,000,¢00.0$,125, 00.0900
TENNECO | NC 6. 8|75% 4,375,¢00.0®,506,250.)O
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TENNECO INC 7.75% 4,800, 0m, 100, 00. PO
TEXAS COMP/ TCEH 11.151% 250,[000.101, 446,[875.|00
TEXAS PETROCHEM 8.29%522, 000.0a0, 152,[832.]|50
TEXHONG TEXTILE 7.685%00, 000. 0, 211, §00. poO
THERMADYNE HLDS 9% 11, 750,[000.10D, 557,[812.|50
THERMON | NDUSTRI 9.83%374, 000. 0D, 601, [45.p0
THOMPSON CREEK [7.375%000, §00. 05, 075, 00. po
TI CKETMASTER 10[. 75%6, 500, §00. 0, 117, $00. po
TOWER AUTO/TA HL 1076838%, 000. 08, 270, $55. po0
TOYS R US PROP [C 10878%9, 000. 00, 579, $17. 50
TRANSPORT DE GAS7.8#5(768B, 000. 00, 608, $40. po
TRAVELPORT LLC [11.875®%00, 000. 08, 186, 250. PO
TRI NI DAD DRILL [7.878%700, 000. 0D, 922, §00. po
TRW AUTOMOTI VE [8.878%500, 000. 0, 812, $00. poO
TRW AUTOMOTI VE |[I NC #, 258, 000. 00, 749, 375. DO
UAL 2009-2B 12%(SI)16,406,652.18, 211,|383.[85
UNIT CORP 6. 625|% 8,450, 000. 00, 545, §62. b0
UNITED AIRLINES 129%5,370,[000.080, 599,|(600.[00
UNI TED RENTAL NA 1088088, 000.090, 170, $00. PO
UNIV CITY DEVEL| 10.878®5, 000. 00, 558, $25. PO
UNI VI SI ON COMM [8.5%9, 950, 000.a0, 124,[125.]00
UPCB FIN 111 6.[625%9,925,000.090, 912, $93. [5
VAI L RESORTS 6.|5% 2,785, 000.0D 889, 437.50
VALEANT PHARMA [6.5%9, 000, 000. 08, 966, 250. DO
VALEANT PHARMA [6. 75%, 050, 00. 01, 998, 50. p0
VANGENT I NC 9.6/25% 3,950, 000. 04, 004, $12. 50
VANGUARD HEALTH 0% 9,640, 000. 0@, 241, $00. po
VANGUARD HEALTH 8% 5,250, 000. 0D, 460, §00. po
VERTELLUS SPEC [9.373%450, 000. 0D, 560, $50. pO
VERTEX PHARM 3.|35% 6,985, 000. 08, 984, $56. b5
VI ASAT INC 8.87]5% 2,500, 000. 0D, 650, $00.po0
VI MPELCOM 7. 748|% 5,425, 000. 09, 845, 437. 50
VI SKASE COS INd 9.875%00, 00.0M, 402, 500. po
VOTORANTI M CIMEN 7.25%00, 000. 0D, 666, $50. pO
VULCAN MATERI AL|S 7.8%330, 00. 0D, 394, 535. ho
W & T OFFSHORE |[INC &, B%0, 000. 0D, 825, $20. B0
WASH MUT BANK NV 6.875%0, 000.0028, 12[5. 00

WCA WASTE CORP |7.5%1,950, 00. 01, 989, §00.po
WESTLAKE CHEM 6. 625%500, 000. 00 517,500, 0p

WEYERHAEUSER 8.[5% 4,040, 000. 04, 939, 287. B4
WHI TI NG PETRO 6|.5% 4,625, 000. 040, 821, 562. b0
WI ND ACQUI SITI QN 7.1225%00,[000.10D, 705,[000.|00
WI NDSTREAM CORP| 7. 7151% 175,[000.102, 096,|937.|50
WI NSWAY COKI NG |C 8.65%600, 000. 0@, 468, §00. po
WMG ACQUI SITION 9.5% 125, 000. 0D, 706, {18. |5
WMG HOLDINGS 9.][5% 6,070, 000. 0@, 297, §25.p0
YCC HLDGS/ YANKEE 1052580, 000. 05, 761, $50. p0
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