1/86

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

23 20

27

27

03-5232-7700

5,000



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(1)

(2)

(11)

(3)
5,000

(4)

http:// www. mi zuho q0aln2 0c-03. 2 4p-/4 3 ]

(5)

http:// www. mi zuhol0d@20eB824p 431

2/86



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(6)
http://www. mi zuholoamm0ed2#apa3l
¢ )
(7)
23 21 24 20
(8)
( )
http:// www. mi zuho q0aln2 0c-03. 2 4p-/4 3 ]
(9)
(
)
(10)
http:// www. mi zuho-GIn2 0c-03 2 4p-/4 3 ]
(11)

(12)

3/86



19

(11)

4/86

(11)

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(1)

5,000

5/86



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
ooooodoooddoodooodd

1 [ ]
2
4 °
6
o 12
[ ]
[ ]
( )
12 12
http://www.toushin.or.jpl/

(2)
17 28
19

6/86



EDINETOOOO
Ooooooooooonmn(eorses)
Ooooooooooooooooooad

(3)

19

REE

EFET

=5

=t

(B Loy Bt (EHEZ)  BRogg (BRI TEREMER
S A s —
BFE || "
& i s i f:;
g K gEER | = o
[ 5] % R e Bt =
i O . | *
- meng | = e | 0= i E
- o~ | - F -
ik = IR - B = i
= & 2 & ot R 2 & T :
— B8R — 2R3 HE x T
P — A — R ) L
RSt TSt s T RES TS 3 (SR EEA SRS ILIEERMCE D
S RENRE RS CMET SR miBE, BRESE - BRES g A ET RS EE L,

= (HE - RTEEEM) EEEL.
AP PECRY SECROFEE ES)
ZRITEH.

(1) m gD EOENELY « BT
%Eﬁﬁmﬁﬁtgji—ﬁﬁﬁg

(S m S0 0 0 mECSY

[ m IS S-SR E. S
Eﬁtﬂﬁﬁmﬁﬁﬁﬁﬁ%mﬁ
(S I3 LAR T 2= NS i Afe
HOBERECRIEM
@?%EEH?%E%%EE%@E

Emﬁm%Ehmaﬁ

EITHEDSHICERTSC
SOHEIEH. ZIEL. E
CHITSEENFSE. E
BRI,

7/86




(1)

[k =77 F]

EDINETOOOO

O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

J— P e /EM}\ [2ELEHE]
=
= BT i h-x32 5 I\\ = fm SED
= | B /' = -3 -
B F#E A1 =L F /*E‘”M_M = ﬂﬁHL»E“E
= Eemel i e | TR T NAANEE
35 [ —wa ; N L iE
g N, N, N J
~—
20 4,560 23 31 )
39 26
10
11
19
( 23 31 )
5 1 |[1,038,40898.7
90 13,662 1.3

8/86



EDINETOOOO
000000000000 n(Ee7ses)
Oooooooooooobooooooad

+ al

T

AA

B A

m
PP

- WEEREE ——

(S P) (Moody"' s)

9/86



EDINETOOOO
000000000000 n(Ee7ses)
Oooooooooooobooooooad

S P + Moody"' s

2

3
5%
0o~
|
>

K—hT2UADEE

e

N

L |REPTGHRER ERMER
i
20
D il . s

10/86



(2)

20
28 29

236 1

341 3 1

10 ( 11
11 ( 18
12

13 14

14 16
15 14

16 15.

11/86

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

27

10



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

14

(3)
H—D7 v FOREBRSH (BESEs)  vH-—T 7y EOSERiEg
DEREH S { CEARROF T v DEHR - mBEND
Rl DAL
L @Iﬂcﬁ!&f;ﬁﬁﬁ»
| <EmEm> Hﬁiﬁa‘%jyﬁfﬁr?}*laﬁﬁ;q
| [
(@IS RS
SER RO S
<EBRASEF < EBRIEESS > LAV TSP AFE= >
(EFEFHEOSSE - 2 ||| (EE=ES0EE - Nl | (-5 TRROER)
[ ] T
P BRgSETD
£ 8 S0

12/86



EDINETOOOO

O000O000o0OO0Ooo(eoTees)

Ooooooooooooooooooad
23

AnOWENERS 8= F=Ah FOHok - F—L F—=rT2U%

Uk b A E S IV D
FFURK T4l <
WREMER | = (L LI ¢
“:.Jf'/ A h“-._“‘_ ‘ }
2= b=
(mama)

To0(ER B 0 A R . Y ) b e L e
WAL DR ® {nf-T—nrl) LEDE WEEEZ ST
Eoa—TEIC Sh—&T
BT SRPTT
(EIEAOHEIALERE)

ER

EREARREENTEH AT T - FTO-F

22 12

1926

1,516 (2010 12 )

13/86



(4)

(5)

100

100

22

26

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

20

12

(3) 2 4

100 10

100

16

28

14/86

25



34

27

2
28

(3)

8

(2)

15/86

28

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

33 )



28

16/86

(2)

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(2)



29

17/86

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad



50

30

31

32

41

18/86

10

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad



(1)

(2)

23

19/86

al

10

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

130 )

100 50

al



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad
24

25

(1)

37

20/86



(1)

23 20

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

http://www. mi zuho -

Oaln? 0c-03 2 4p-/ 4 3 1

21/86



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(2)
(3)
1.575 ( 1.5 )
0.8925 0.630 0.0525
( 0. 85 %) ( 0.60%) ( 0. 05 %)
0.55
30

(4)
(5)

22/86



10

24

24

23

ETF

3 22

10

23/86

20

REI'T

15

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

10 7

15 5

15



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(1) 23 1 31
() ()
( ) 2. 123,7%4, 46%7. §5
— 46, 545/, 359 2. 1|4
— 2,170, 299,82 0.(00
() ( )
2,003, 279,653%. 57
83,673,016 3. 6|1
34,631, 141 1. 4|9
17, 288/, 365 0. 7|4
33,784, 606 1. 4|6
— 141, 23%,9456. 10
— 2,313,892, 7260.|00
(2) ( 23 1 31 )
¢ ) () () () () ()
1 921, 0(80140$®1 109, 5[381 47025 123, 7597 4/86
30
() (
) ) ) ) ) ) )
1[NATL MENTPR HLDG [11. 28877 540, l0am3|568, 90010090620, 316608442808
2 |[EDI sSON MiIlssi PN 7.6%%%%- 755,[00D3.|50054, 925780(2%53, 034550201998
3 PwENS"LL'NO S 7. 8/Q0% ", 510, loam7|6as, 700100m| 589, 525500321488
2024
4a|Nse HoLDINGS| LLc | 7. 7|52 585, (0002.|7%42, 5879807548, 4345504341192
5(ci T GrROUP| I NE 7.00@01_ 540,000/ 623, 3751010685, 400400931703
6 |BOMBARDI ER I NC 7.45§°§‘ 540,(0008.|7%33, 25090055037, 300400281440
7|OVERSEAS [sHI PHL DG 7.5g%%%‘ 615, (0088 .|[0041, 20080005035, 050300431688

24/86



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
ooooodooodooodnoodd

8 |lQwesT caAP| FUNDI NG 7.75%%%' 525 loam1|381, 562106108284, 848375241789
9 EgRD MOTOR CREDI T 7.oq%°ﬂ 495 [oam7 /381, 357105884, 308308821369
1dJFORD MOTOR 6.6%%0i 547,l0098.|0m36, 060960(7%29, 222350631083
11eAsi c ENERGY| SER 7.1%%%%‘ 545 (0006 .|5%25, 925900[05028, 650300181082
LUCENT 02 |
145 2CENT ol & 6.4%%15 660,/00D9.|2%23, 05070055024, 700300931686
14csc HoLDINGs| I NC 7.85%%2 470, l0ao|B20, 52511010/ 601, 700208471285
ACTI VANT 01
1425 T AN 9. 5/02° 510, l0am2|{B@0, 20010010/ 507, 650209141588
1§FOREST OI |L 7.2%%%% 500,002 {600, 0001000507, 5002 0902128%3
RSC EQUI PMENT 2[}01: d d
1gR2c B 9. 5/q0’ " 489 loama|Ba2, 227165/ 603, 250200691644
14LEVEL 3 FE| NANCI NG 8.75%%2 535 [0003.[2698, 887 950[6211, 598276111184
1dDYNEGY HOL DI NGS 7.1%%%2 740, |00®88.|0003, 20060005010, 600109351588
2011
19CHART | NDUSTRI ES 9. 112150 15 495,003 ({6G0D9, 8%0L0WN| 398, 612150721389
2dMGM MI RAGE 7.6%%%2 545 (0005. 0017, 7509a0(7505, 4441 5915168%8
NUVEEN 2013
q
2NV EEN s 10.5aa 1s 490, loam3 /G604, 700100505, 3121590113159
q
24acco BRANDS [ORP 7.6%%%2 500,l0am0|502, 500L000/%63, 750109721988
201
2dHARRAHS OPER|co |10.¢ae 15 545 (0000.|5093, 22590024597, 3120584412156
24D1 LLARDS | NC 7.oq@°i 575 (0085 . 6292, 34388574593, 0420509451228
24CHESAPEAKE ENRGY 6.5%%%2 475 loam1|/882, 1251000/ @92, 218076251978
2014
2§AGY HOLDING EOR |11.¢aa 15 535,[0001.[0086, 850900[0092, 200000241388
214SPRINT CAPI TRAL 8.7%%%%‘ 470, loams | 224, 0871 0640]/ a68, 800000451173
24coONTL Al RLI NES 8. 7)59° 1] 425 loams| 238, 241105228, 243526941089
24dFELCOR LOpPGI NG 10. §§l; 375,l0a@3|224, 6871150325, 155426181080
3dNTL CABLE| PLE 9.1%%%%‘ 395 loame|3@0, 6751000221, 6424503111409

)
B 5
B 5

)
92.43
1.46

25/86



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
ooooodooodooooooodd

93. 89
(3)
23 1 31
1
1 17 7 20 12,866 12,928 1.07/42 1.07]04
2 18 1 20 14,3/82 14,458 1.03/10 1.03]65
3 18 7 20 15,409 15,500 1.01[52 1.02[12
4 19 1 22 18,086 18, 1/86 1.08[54 1.009|14
5 19 7 20 16,509 16,607 1.00/72 1.01[32
6 20 1 21 12,490 12,581 0.82[41 0.83|01
7 20 7 22 9,986 10,012 0.78/50 0.79l10
8 21 1 20 4,595 4,655 0.4593 0.46(53
9 21 7 21 5,661 5,724 0.5326 0.53|86
10 22 1 20 5,792 5,842 0.5775 0.58[25
11 22 7 20 3,460 3,485 0.5431 0.54/71
12 23 1 20 2,223 2,236 0.5392 0.5422
22 1 5,463 _ 0.56[35 —
22 2 5,065 — 0.5544 —
22 3 4,927 — 0.58l80 —
22 4 4,660 _ 0.60[37 _
22 5 3,918 _ 0.56[15 _
22 6 3,590 _ 0.5470 _
22 7 3,355 — 0.54/97 —
22 8 3,110 — 0.53[22 —
22 9 2,930 _ 0.53[609 —
22 10 2,694 — 0.53[17 _
22 11 2,515 _ 0.54/68 _
22 12 2,251 — 0.52[95 —
23 1 31 2,170 — 0.54/25 —

26/86



EDINETOOOO

O000O000o0OO0Ooo(eoTees)
ooooodooodooooooodd

. 0208

. 0624

. 03835

. 0560

. 0960

. 0360

. 0360

OIN|O|O(M]W[IN]|EF

. 0360

©

. 0360

=
o

. 0300

=
[

. 0260

[EEY
N

el ol ol ol ol ol ol N ol ol Noll Noil No)

.0210

.50

.79

.72

12.

43

. 64

14.

60

. 38

OIN|O|jO |~ W[IN]|PF

36.

90

23.

80

14.

06

11

. 45

12

.15

(4)

45,

98322

[

18111

977

38,802

D 1,

782,

3563

949

00, 228

30,

920Q,

[\

7325

178

02,4009

!

1 ’

553,

0

0856

664

19,877

p

4

9 ’

002,

[{e]

9096

391

56,970

776, 92

3

412 2,

5865

157

28, 796

428, 12

)

463 2,

8302

657

75,429

780,

70%

350 3,

9190

004

92,860

Ol (N[o(fO|[h]|W|IN]|F

2,440, 0

| 8,

4749,

1
2
4
-
0
9
4
8

Rlw|Nv|ikrlR|IRlo|lo|~
AN|N|Rr|[Rr|o[R]|~]-

|||~ lO|]OI|O|W|O

7210

630

RPlOIN|[P|IO|]O|O]|O (N

85,614

27/86



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
ooooodooodooodoooodd

10 3,370,322,32®B,969,395,8100, 031, 1
11 574,629,6704,234,717,789%, 371, 01
12 32,819,028 2,279,932,0114, 123, 91

(201141 B 31 BRE)

BAGEE - HREOME

(1 FONED. B
201ME1 A
2XMoE 2R
20M0 5 11 A
AMOSE10A

(1 FONEn)

| EREE 5425
lﬂ.{!l%i

— ErERCEEN

2170 mH
20055 RZEE~201 151 A3 (M)

=2

]

T ——

- J%‘%wmm

2,000 - EAEET =08
al

I I 1
HoEE{R  2006=41R 2007=1A  2008=iA
SRS SE ST — 20 R

STy, (LTFRL.)

=R EEE
SEPEN AR ERN =T U SR0L T SRR LA LTHEL TVET. (WFREL )

] I I
HaEiR o=/ 2MHiEIR

20104 9 A
W EEREE
BEEER

B 0 2005 £ 1 A 28 QL

SREIUVIZENFEECU NEDETL L
HES EREFT-ThIF A,

0K
o[
30 [
40 [
408
470
4897 H

FRORBOLCR ssssomnmmed macy, A ESUSREEm-s 7 3ERe S (NN sl LT,

EFN
EFN
£Fn
wEw
EFR
£FR
EFk
EER
EFE
EFL

11.250
TE25
T.800
T.750
T.000
T450
T.500
7.750
T.000
6625

HMAETHIE
2027TE58150
201BE55150

2esE128158
niTESHIR

S04EERE
M24F2H15H
aig2H180
2013510818
22AS 10818

L.a
L
L8
1.8
1.8
L )
1.8
1.8
1.8

<HEEOE ) R <82 HO10Esm= £ EmNoVER
EEEIE]_E- m-:ﬂ_—mm-mm
HE 919 1 FLatm gnp— s Faun
it!i FofanAE B1 2 Ity iqbarIRNN—  HEE  FAUD
&5 100.0 A A—drrT fusT HmE Faiusn
. ’ 4 NSGHE-AF193 Hiam TFiun
o & T, e T
BBBELL 39 &8 #LAFT tms -y
BE s an 7 AR LETATLMT MBS TAUD
BB o B AT dePRL TR HMEB TAUS
i ool 8 Tx-FE-5- fLior  HMB TS
B+ P 10 Fa-FE-—5— e FAuh
B 8z
B- 19.9
CCC+ 115
CCC 35
CoC - 21
CC 0.2
CGHETF 00
ERHL 00

i@l SaPH. Moody'sHmSs, B He
BAHERELT LT,

frANRFEOER (EF—2)

E2 D

0.5

ab

588848

410

02y 20035 2008y FOOEE 2006 R 200T7E 20088 JO0OR

2H0=

28/86

2Hi e

EFMGESL BT EW (FEEREN A0 E

BEERELAADTY
ER27 - FEUS-FT—-TERAVERA,

THRZEQ | =L g TOED

&
PSRRI TOEEEE EALTVET,

12,

41
11

124
005
022



(1)

(2)

(3)

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

http:// www. mi zuho -

0alr?. 0c-03 2 4p-/ 4 3 1

(4)

http:// www. mi zuho -

0aln? 0c-03. 2 4p-/ 4 3 1

(5)

(6)

(7)

(8)

(1)

(2)

29/86



(3)

(4)

0120-324-431

(5)

(1)

(2)

12

31

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(4)

http://www. mi zuh

0-12mM.- S®.4j- pt/3 1

30/86



(3)
17 28

(4)
21 20

20

(5)

31/86

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

17 28 17

10



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

http://www. mi zuho-am. co. jp/

(1)

32/86



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(2)

(3)

10

(4)

33/86



(1)
( 22 7 21
38
12

(2)

(3)
22 7 20

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

( 22 1 21 22 7 20 )
23 1 20 )
59 2 2
133
193 2 1 ( 22 1 21

34/86



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(1)

( 2 7 20 ) ( 23 1 20 )
223,600,289 94,393,979
3,270,648,899 2,149,109,642

367 129
3,494,249 555 2,243,503, 750
3,494,249 555 2,243,503, 750

25,484,096 12,371,733
4,072,740 4,358,400
150,062 102,113
4,351,787 2,961,338
14,996 10,204
34,073,681 19,803,788
34,073,681 19,803,788
6,371,024,005 4,123,911,022
2,910,848,131 1,900,211,060
3,460,175,874 2,223,699,962
3,460,175,874 2,223,699,962

3,494,249,555

2,243,503,750

35/86



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

@)

( 2 1 21 2 7 2
2 7 20 ) 23 1 20 )

68,991 22,955
3,905,983 108,460,743
3,974,974 108,483,698
1,192,058 741,807
34,569,590 21,512,418

119,143 74,125
35,880,791 22,328,350
31,905,817 86,155,348
31,905,817 86,155,348
31,905,817 86,155,348
4,808,744 689,286
4,238,468,586 2,910,848,131
1,803,407,291 1,047,263,711
1,803,407,291 1,047,263,711
244,965,592 15,148,910
244,965,592 15,148,910
203,724,171 106,943,792
2,910,848,131 1,900,211,060

36/86



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

22 1 21 22 7 21
22 7 20 23 1 20
22 7 20 23 1 20
6,371,024|, 005 4,123,911, 022
2,910,848} 131 1,900,211 060
0.5431 0.5392
(5,431 ) (5,392 )
22 7 21
23 1 20

11,406, 487 7,244,140

37/86



EDINETOOOO

O000O000o0OO0Ooo(eoTees)
Oooooooooooooooooad

o o
o — N N
N N — © N [To)
~ © o [To) — N O < O — o
© — o o — ~ © O © ™~ N
— © 0 o 0 a0 . o~ ™M 0 N
NS - N - N - N N .m NN -
N WO~ N o NN~ ™ o © o N © o
-0 - -0 ~ o™ o < - O
© o ~ — ©
0 N © - < 0 0 - [To RN 0 ™~
~ ™ © [To) [To) <
. (S T - - - © - — -
— ~ — — — —
o~ 0~ o © ~ 0 o o ©
o — O o o o o
- -~ Yl Ne)) — - — ™ - ™ — . W0
< < < ™ ™ ™
— I~ - o N < ~ N ™ o~ < N To)
N © N < N < < — — o
© ™ - o - — - N -
~ [To) © o o < — © — o — ©
- - ™ N ~ ©
N o N [To) N N N o N — N [To)
N © N ™ N - N - N - N -
< N o N ™
© o — — < —
< o ~ o © o ™ o
o ~ 0 o o m o < o o~ ©o < o o m
- < o -~ - -0 - M
™m o -0 N ™ o~ ™M m <~
[To RN SV o - 0 - © . o -
o © © 0 - N < — < ™ -
- 0 - - N - N - © -~
© ~ -0 " o n o™ © o — ™
Z n o - mw N~ ~ . w n o0 - m n ~ . = | < % @ < %
— N © N — N o~ — SIS — o —
N - ™ - < - [To) - © - ~ -
~ ™ N ~ © o © ™ < o ©
N © N m N O~ N0 © N~ N ©
N © NN © NmOo N o~ N © 1O N o ©
< [e0} o))
S S T 7 N U o R ) T o R <)
o - o © — 0 ™ < N o < o
I3 N - o — ©
oo < 0 © < N o N ~ o d o o 4
™ - N o - TR ~ o <
o o o o o o
T - Y i < i < -9 < N <
— - o ™ © < <~ - < — - — N ©
N ™ ~ NN - NN < NN © NN ™ N ™
- - ™ N - ©
— < N ~ ™ ~ < ™ [To) < © <
© ™ - - o -
N - o~ — N ~ N [To) N < N ©
o < ™
3 - N - N o N o N - N N
[To) o © — © ©
o © © o — o
o < o < o ~ o o o © o o
- © o) N © o © - 0 ©
o o o < - N -m — N~ e}
< o N ™ 0 © 0 o n o o o
. o - © - [To RN © - © .
- 0 - o N SV Te) -~ o<
NN ™ © - © - ™ - - ©
™ < o N ™ © o o ™ © o<
— N ™ < [To) ©
N - - ~ - [To RN . N
© © © © © ©
~ N — N - o © )
< < ™ N N N

—

o

N

N

~

—

N

(92]

N

N
o o
—
m ™

M__OOO

~l N«

—

N~

N

22

a0 o
-

38/86



EDINETOOOO

O000O000o0OO0Ooo(eoTees)
ooooodooodooodnoodd

22
22

21
20

22
23

7
1

21
20

22

20

23 1

20
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20
63,965, 982
63,965, 982
20
3,327,0pP7
3,327,097
22 7 20 23 1 20
10,031,112 124 6,371,024,005
574,629,670 32,819, 028
4,234,717,789 2,279,932,011
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23 1 20
1,957, 1(16, 521,3149, 1(09, 6|42
1,957, 1116, 521,3149, 109, 6|42
1
96. 6 100.]|0
2,149, 109, 6|42
( )
22 7 20 23 1 20
— 102, 402 880
11,572 3,353,862
3,412, 94|12, 358 2,181,922, 141
69, 274,553 42,816,674
1,391,[(184 522, 6(44
3,483,619, 667 2,331,018, 201
3,483,619, 667 2,331,018, 201
416, 0|03 —
416, 0103 —
416, 0|03 —
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3,306,873, 948 2,122,778, 750
176,329|, 716 208,239 451
3,483,20[3, 664 2,331,018, 201
3,483,20[3,664 2,331,018, 201
3,483,619,667 2,331,018, 201
22 1 21 22 7 21
22 7 20 23 1 20
22 7 20 23 1 20
3,306,873, 948 2,122,778|, 750
1.0533 1.0981
(10,533 ) (10,981 )
22 1 21 22 7 21
22 7 20 23 1 20
10 20 3 10
19
20 3 10

42/86



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad
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7 20 23 1 20
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22 20 23 1 20
1
2
22 21 22 20
31,132, 212
31,132, 212
22 21 23 20

116,694,374

116,694,374
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3

3,306,873,/948
105,144,688

201,729, 260

2,
1,

165,

122,778
957,

22 7 20 1 20
5,258,369,564 3,306, ,
22 1 21 22
174, 703, 162 126, g
2,126,198,(778 1,310, 261

)

23

ACCO BRANDS COR

7.6250, 000.

552,

ACTI VANT SOLUT

ONS 95606, 000.

571,

AES CORP 8. 0%

155,000,

166,

AGY HOLDI NG COR

11% 535, 000.

486,

ALBERTSONS | NC

. 45%365, 000.

270,

L N W R w S e A w

ALBERTSONS | NC

. 0% 295,000.

232,

1A

ALLI S-CHALMERS

5% 270,000.

274,

ALLI S-CHALMERS

0% 160, 000.

160,

Ol |ojo|ln]|O|O
o|lo|r|O|J]O|O|O|O

o O

AMER GENL FI N

4].

875% 75, 00|0.

71,

a1
o

AMER GENL FI N

5

375%175, 000.

168,

AMER GENL FI N

5

85% 15, 00|0.

14,

AMERI CAN GENL

F

N 6.83%5, 000.

232,

BASI C ENERGY S

E

RV 7.525%000.

525,

Bl OMET | NC 11.

6

25% 350,000,

398,

45/86
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BOMBARDI ER I NC [7.45%540,000.00 533, 2%0.00
CHART | NDUSTRIES 9.128% 000.00 509,8%50. 0
CHESAPEAKE ENRGY 6.5875,000.00 482, 125. 0
CI'T GROUP INC 7.0% 540,000.00 543,35.09
CITIZENS COMM 7/.0% 325,000.00 302, 250. 09
CITIZENS COMM 9. 0% 130,000.00 136,825. 0
CLEAR CHANNEL 5% 225,000.00 226, 125. 00
CLEAR CHANNEL 6].25% 65, 00[0. 00 64,51[2.50
COLUMBI A/ HCA 7.[75% 255,000.00 235,875. 0§
CONCHO RES/ MIDLA 7.02%10,000.00 217, 875. 0
CONNACHER OIL 1f0. 25%315, 000.00 327, 600. 0
CONTL AIRLINES [8.75%425,000.00 438, 281.25
CSC HOLDINGS INC 7.82%0, 000.00 520, 525. 0
DEAN FOODS CO 7. 0% 175,000.00 165,375.00
DILLARDS | NC 7.l0% 575,000.00 492, 343. 75
DONNELLEY & SONS 8.6%2,000.00 2, 291.53
DYNEGY HOLDI NGS 7.12580,000.00 503, 200.00
EDI SON MI SSI ON [7.625%55,000.00 554, 925. 00
EL PASO CORP 7.[42% 295,000.00 271,400.00
EL PASO ENERGY [8.05%250,000.00 258, 7$0. 00
ENERGY FUTURE 1/0.0% 179, 000.00 187, 726. 25
ENERGY FUTURE 1l0.875%09, 00l0. 00 50, 197. 50
FELCOR LODGI NG [10. 0%375,000.00 424, 687.50
FORD MOTOR 6. 62[5% 547,000.00 536,0$0.0p
FORD MOTOR CREDI T CO49%, 000.00 531,3%7.75
FOREST OIL 7. 25% 500,000.00 510, 000. 00
GEORGI A- PACIFId 7.25%0, 00[0. 00 42,60[0.00
GEORGI A- PACIFI d 7.75%25,000.00 139,0$2.5§
GEORGI A- PACIFI d 8.878%5,000.00 312, 076.65
GMAC LLC 6.6250¢ 200,000.00 207, 7%0.00
GMAC LLC 8. 0% 320,000.00 353,600.00
GOODYEAR TIRE 7. 0% 225,000.00 209,8}2.50
HANESBRANDS | Nd 8.0%220,000.00 237,875.00
HARRAHS OPER Cd 10% 545, 000.00 493, 2%5. 00
HCA I NC 7.58% 315,000.00 290,587.50
HOLOGI C I NC 2. ol% 100,000.00 95,07[2.00
| NTELSAT LTD 6.|5% 200,000.00 211, 2%50. 00
| NTL LEASE FIN|6.625%5,00[0. 00 88, 40[0. 00
| NTL LEASE FIN |[8.25%60,00[0.00 63,97/5.00
KAR HOLDINGS INC 10.08, 000.00 8,400.00
LENNAR CORP 6. 9|5 % 120,000.00 118, 800.00
LEVEL 3 FINANCI|NG 8.588%, 000.00 545,512.50
LUCENT TECHNOLJGIE 6686%000.00 523, 0%0.00
MERRILL LYNCH 7[.75% 300, 000.00 313, 6%0.00
MGM MI RAGE 7.6[25% 545,000.00 517,7%0.00
MI LLAR WESTERN |[7.75%155,000.00 149,962.50
NATL MENTOR HLOG 11.88@, 000.00 558, 900.00
NSG HOLDINGS LL[C 7.7585,000.00 542, 587.5
NTL CABLE PLC 9. 125%395,000.00 420, 675.00
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NUVEEN | NVESTMENTS 1096%000.00 504, 700. 0
OMNI CARE | NC 3.[25% 69,00/0.00 63, 40[7.55
OVERSEAS SHIPHLDG 7.6%5,000.00 541, 200. 0
OWENS-1LLINOIS [INC 7580, 000.00 545, 700. 0p
PHILLIPS VAN HEHU 7.37%, 00[0. 00 95, 17|5. 00
PI ONEER NATURAL| 7.5%360,000.00 396,000.00
PLY GEM INDS 11]. 75% 175, 000.00 187, 031.25
PULTE HOMES INd 6% 160,000.00 121, 200. 00
PULTE HOMES INd 7.8759%, 00[0.00 56, 22|5.00
QWEST CAP FUNDI|NG 7.88%, 000.00 531,562. 5§
REI CHHOLD IND 9. 0% 350,000.00 310,6%5.00
RSC EQUI PMENT RENTAL4895000.00 512,2%7.50
SERVI CEMASTER 7|. 45% 370, 000.00 301,550.00
SPRINT CAPITAL [8.75%470,000.00 494, 087.5§
SWI FT ENERGY Cd 7.12560,000.00 164, 000. 0
TENET HEALTHCARE 6.8730, 000.00 106, 769. 0
TENET HEALTHCARE 9.25%5, 000.00 156, 962. 5
TENET HEALTHCARE 9.8280, 000.00 236,500. 0
TOYS R US 7.375% 385,000.00 381, 150. 0
TREEHOUSE FoOODS 7.75%0,000.00 21,50[0.00
TRINITY IND 3.875% 255,000.00 247,197.09
TXU CORP 6.5% 410,000.00 174,2%0.00
TXU CORP 6.55% 295,000.00 121, 687.50
WEYERHAEUSER 7.[375% 325, 000.00 326,267.50§
WI NDSTREAM CORP 8. 62880, 000. 00 362, 250. 00

27,768,/000.2060, 556,[988.[10

88 (2,181,922, 1|41)

93. 6 100.|0

2,181, 922, 1]41

(2,181,922, 1/41)

2,181,922, 1|41

(2,181,922, 1/41)

)
8 8 _ _ 100.4% 100. 4%
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2,175,485, 317

5,135,492

2,170, 299, 825

4,000, 56063, 406

0. 54|25

2,313,892, 726

2,313,892, 726

2,093,070, 111

1.10[55
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(2)

23

31

23

31
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20 4,560
200
1,052,070
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286, 936, 674, 092

23 31
C )
15
208 1,743,455,
12 18,232, 2
50 99,421, 4
28% 2,148,046
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( 59
) (
19 52 )
46 20 21 31
47 21 22 31
52 38
38 57
193 46 20
21 31 47 21 22 31
193 48 22
22 30
(1)
( 21 31 ) ( 22 31 )
330 -
12,944,930 -
- 14,962,298
699, 650 25,030
95,060 101,789
107,717 56,345
1,541,471 1,736,677
463,544 519, 373
170,033 179,238
168,518 187,561
1,002 1,156
16,190, 255 17,767,158
262, 456 233,974
168,704 148,659
17,252 11, 463
448,414 394,097
12,747 12,747
9,688 3,223
404 332
22,840 16,303
7,337,632 5,758,174
577,850 577,286
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19,500
190, 588
95, 443

8,189,593

6,640, 992

8,660, 848

7,051, 393

24,851,103

24,818,551

310, 663 44,204
8,154 4,832
1,211 1,321
59,604 50, 792
653,229 721,668
18, 206 15,880
732,252 789,661
975, 985 1,049, 138
416 24,004
- 38,231
357,300 353,700
- 3,124

2,384,772

2,306,897

22,465 17,633
7,965 3,465
86, 774 110,811

] 19,417
5,355 7,175
122,560 158, 502

2,507,332

2,465, 399

2,045,600

2,266, 400
2,450,074

2,045,600

2,266, 400
2,450,074

4,716, 474

4,716, 474

128,584
104,600
100,000

9,800, 000
5,550, 806

128, 584
104,600
100,000

9,800,000
5,546,588

15,683,990

15,679,773

22,446, 065

22,441, 848

102, 294

88, 695

102, 294

88, 695

22,343,771

22,353,152

24,851,103

24,818,551
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21 31 )

22 31 )

16,239,947
2,382,150

14,222,190
2,125, 489

18,622,097

16,347,680

7,324,723

6,371,967

403,189 309,057
333 2,709
752,457 744,358
3,325,622 3,116, 185
11,105 7,190
4,089,185 3,867,734
175,717 161, 203
66, 046 59,337
258,312 239,050
18,680 15,895
2,786 2,757
87,262 66, 123
433,087 383,164
12,426, 237 11,095, 835
138,599 140, 028
2,232,878 2,197,825
363,519 310, 145
2,734,996 2,647,998
1,351 175
111, 430 77,055
53,660 50,080
512,167 503,050
119,728 144,536
361,478 358,974
- 153
357,300 353,700
21,351 30,697
126,603 94,529
422,564 335,956
4,822,632 4,596,907
1,373,227 654,937
16,524 1,744
49, 988 482
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20,577 29,132

- 41,491

- 6,237
17,667 8,350
8,325 19,778
113,083 107,217
48,628 -

6,915 46,089
9,357 -

- 10,277
12,493 13,602
77,395 69,969

1,408,915 692, 186
3,436 :
3,436 .

201,974 -

14,726 ]

3,353 -
529 29,794

: 17,043

220,583 46,837

1,191,768 645, 348

466,036 250, 604
6,892 32,840

459, 144 283, 445

732,624 361,902

(3)
( 20 ( 21
21 31 ) 22 31 )

2,045,600 2,045,600
2,045,600 2,045,600
2,266,400 2,266,400
2,266,400 2,266,400
2,450,074 2,450,074
2,450,074 2,450,074
4,716, 474 4,716,474

4,716,474 4,716, 474
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128, 584
128,584
104,600
104,600
100, 000
100,000

9,800,000
9,800,000

5,677,723

128,584
128,584
104,600
104,600
100, 000
100,000

9,800,000
9,800,000

5,550,806

859,541 366,120
732,624 361, 902
126, 917 4,217

5,550,806

5,546,588

15,810, 907

15,683,990

859,541 366,120
732,624 361, 902
126, 917 4,217

15,683,990

15,679, 773

22,572,982

22,446, 065

859,541 366,120
732,624 361, 902
126, 917 4,217

22,446,065

22,441, 848

5,698 102, 294
96, 595 13,598
96, 595 13,598
102, 294 88,695
5,698 102, 294
96, 595 13,598
96, 595 13,598
102, 294 88, 695
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859,541 366, 120
732,624 361, 902
96,595 13,598
223,512 9,380
343,771 22,353,152
20 21
21 31 22 31 )
(1) (1)
10 4 1
(2) (2)
(3) (3)
(1) (1)
(2) (2)
(3) (3)
(4) (4)
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( 20 21
21 31 ) 22 31 )
13
16 20 4 1
17,252
8,154 22,465
, 390 66
14,709
( 20 21
21 31 ) 22 31 )
10
10
1,293
( 20 21
21 31 ) 22 31 )
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2,374
19,417
21 31 ) ( 22 31 )
69, 730 100, 662
287,344 309,801
44,652 28, 441
54,108 40,224
441 513
)
20 21 31
1,052,070 - 1,052,0F0
20 17 45
859,541,190
817
20 31
20 18
21 16 46
366, 120, 360
348
21 31
21 17
21 22 31
1,052,070 1,052,0F0
21 16 46
366, 120, 360
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348
21 31
21 17
22 15 47
179,903,970
171
22 31
22 16
20 ( 21
21 31 ) 22 31 )
21 22 31 )
)
10 20 10

19 20 10
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22
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14,962|1298 14,962)] 298 -
5,330,|306 5,330,|306 -
1,736,|677 1,736,|677 -
519, 3173 519, 3173 -
577, 286 576, 349 936
23,125,941 23,125,004 36
721, 6/68 721, 6/68 -
721, 6/68 721, 6/68 -
9, 307 9, 307 -
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452, 898
14, 961, 825 - - - - -
25, 0|30 - - - - -
- - 115, 656 - - 892, 840
1,736,677 - - - - -
519, 373 - - - - -
252 576, 944 50 - - -
17,243, 1586, 944115, T06 - - 892, 840
31 )
( ) ( ) ( )
14, 3|45 17, 5|37 3,192
25, 0/46 25, 1112 6 6
2,714)944 2,770) 741 55, 7196
2,754 )| 335 2,813(391 59, 0|55
63, 6|70 36, 9|35 26, 7135
699, 654 699, 650 4
4,198)602 3,993,813 204 ,]789
4,961)927 4,730,398 231,529
7,716 263 7,543)789 172,|1473
20 21 31

21,022
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3,436
20 21 31 )
273, 772
1,293
6,915
493,493
( ) ( ) 10 ( ) 10 ( )
699, 650 25, 112 — —
699, 650 25, 112 — —
31 )
19, 760 14, 345 5,414
25,030 25,008 21
1,606,161 1,582,711 23,4409
1,650,(951 1,622,065 28,846
43,610 63,670 20, 0p0
3,635,[744 3,794,116 158, 472
3,679,354 3,857,786 178, 432
5,330,306 5,479,852 149, pb46
452,898
21 22 31
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10, 8/00 - -
21 22 31
( (
( ) )
2,116 | 777 47, 7|28 46, 089
2,116 | 777 47, 7|28 46, 089
29,794 29,794
21 31 )
21 22 31
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22 31

70, 525 - 7,175
224,243 - 16, 482
294, 768 - 9,307
20 21 31 )
536, 082
536, 729
646
119,728
119,728
16, 753
21 22 31 )
577,943
656, 904

78,961
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( ) 144,536
144,536
19, 731

) ( 22 31 )
11, 432 13,915
125,208 111,021
145,385 143,920
5,968 3,240
31,121 31,121
70,179 6,912
69,737 7,900
459,033 60, 850
44,620 81, 394
414,413 460,278

58, 322

2,152 401, 956

263

2,415 32,129

411,997 32,1209

369, 827
40. 699 40.69%
2.65% 2.12%
0.42% 0.59%
0.26% 0.05%
0.35% 0.59%
0.02% 0.02%
38.530 43.92%
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20 21 31 )
11
13
( ) ( )
650, Q00 2,882 983 246,189
80, 288 1,342) 543 118,pb80
0.0
247,331 11,271,538 1,255 215
21 22 31 )
( ) ( )
700,000 2,714|, 947 312,835
80, 288
0. o 895,754 95, 415
247,260 9,985| 821 1,507, 100
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( )
( 20 ( 21
21 31 ) 22 31 )
21,237.91 21,246.82
696. 36 343.909
732,624 361, 902
732,624 361, 902
1,052,070 1,052,070
( )
( 20 ( 21
21 31 ) 22 31 )
(4)
48
( 22 30 )

15,914, 351
1,765,940

902,909
167,127
359, 436

1,087

19,108, 678

221,049
135,622
9,761
1 366, 433
14,651

4,528,151

561,817
218, 638
127,676

5,436, 284
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5,817,369

24,926,047

4,
780,
997,973
152,232
71,079
322,000
93,536

009
106

, 420, 937

15,6009
1,755
123,092

22,400

2,

165,

2,

586,

045,

266,
450,

716,

128,

104,
100,

9,
5,

800,
580,

15

714
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