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988%, 000.00 646, 425.0

AES CORPORATI ON

7.75880,000.00 831,600.0

o O

AGY HOLDI NG COR 11%1,350,¢00.0m,071,562.50
ALBERTSONS | NC 7.45%490,0¢0.00 394,45%0.0°90
ALBERTSONS | NC |8. 0% 520,0¢0.00 448,500.00
ALLBRI TTON COMM 7.75%40,0¢0.00 112, 000. 0690
AMKOR TECHNOLOQIl ES 71155%¢0.00 172,593. 75
AMKOR TECHNOLOQI ES 9625%0@0.00 580,800. 090
AMKOR TECHNOLOQI ES 7.2705%0|0. 00 18, 65/0. 00
ARAMARK SERVICHS 5% 700,000.00 637,000.0090
BALDOR ELECTRI G 8.629%5,0¢0.00 897, 700. 060

BASI C ENERGY SE

RV 711@6%, 000.00716,062. 50§
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BE AEROSPACE | NC 8.5%43,0¢0.00 323,277.590
Bl LL BARRETT 9.(875% 195,0¢0.00 194,512.590
Bl OMET I NC 11.6(25% 895,0¢0.00 921,85%0.09
BOMBARDI ER | NC 7.45%840,0¢0.00 619, 500. 090
CASE CORPORATI gN 7.25%5,0¢0.00 341, 2%0.060
CENTENNI AL COMM 8.125%5,0¢0.00 336, 675.060
CENTEX CORP 5. 2/5% 260,0¢0.00 222,625.0690
CHART | NDUSTRI S 9.198%,0¢0.00 916, 300. 09
CHARTER COMM HLD 8% 930,0¢0.00 916, 05%0. 09
CHESAPEAKE ENRQY 6.5%000,¢00.00855,0)0.0)
CHI QUI TA  BRANDS 7.5%100,0¢0.00 88,625.00
Cl NCI NNATI BELL 8.379%5,0¢0.00 856, 3%6.25p

CIl TI GROUP | NC . 0% 230,0¢0.00 198, 738. 48

CIl TI GROUP | NC .875%100,0&0.00 73,66(2.00

CI'TIZENS COMM . 0% 325,000.00 222,625.00

5
5
CI' TI GROUP I NC 6. 0% 55,00/0. 00 39, 98(3. 35
7
9

CITI ZENS COMM . 0% 920,0@0.00 807,300.00

COLUMBI A/ HCA 7 .(5% 25, 000. 00 16,50/0.00

COLUMBI A/ HCA 7.(69% 75, 000.00 46,875.00

COLUMBI A/ HCA 7.|]75% 825, 000.00 492, 987.

COMMUNI TY HELTH 8.878%5,0¢0.00 8§72,812.

CONNACHER OI L 10.25%315,0¢0.00 179,5%0.

CRI CKET COMMUNI|CA 9.396%0¢0.00 286, 375.

ojlo|ocjOo]|O
o OO OO

CROWN CASTLE I NT 9% 110,0¢0.00 113, 8%0.

CSC HOLDI NGS | NC 7.626%,0¢0.00 99, 75/0. 00

o
L=

CSC HOLDI NGS |1 NC 7.875%,0¢0.00 718, 925

DEL MONTE CORP 8.625%30,0¢0.00 133,900.00

DI LLARDS I NC 7.(0% 900,0&0.00 473,625.

o
p=

DOLE FOODS CO 8/.875%45,00/0.00 43,98|7.50

DYNEGY HOLDINGS 7.1258%15, 000.00848,

EDI SON MI SSI ON [(ENE 7755%0¢0.00 611, 55%0.

[l Noll Noll o)
o O OO

1
5
EL PASO CORP 7.[42% 565,000.00 435,0%0.
EL PASO ENERGY [8.05%505,000.00 419, 1

ELAN FIN PLC 7.|75% 1,030,¢00.om,015 837

OT
o

ENCORE ACQUI SI T|I ON I,26%,¢00.00940,5 0.00
ENERGY FUTURE 10.875%50,0¢0.00 258, 125.069
FAIl RPOI NT COM 13.125%70,0¢0.00 147, 400.0090
FORD MOTOR CO 6.625%,527,¢00.00870,3)0.0)
FORD MOTOR CREDI T 7.876%0¢0.00 744,975.00
FORD MOTOR CREDI T 9.25%,0&0.00 270,875.060
GEORGI A- PACIFI Q 7.25%0, 00(0.00 30,600.00
GEORGI A- PACIFI G 8.0%365,000.00 312, 075.089
GEORGI A- PACI FI1 G 8.875%5,0¢0.00 220,575.0°90
GEORGI A- PACI FI CQ 9.5%250,0¢0.00 258, 7%0.00
GMAC LLC 6% 114,0¢0.00 97, 470.00
GMAC LLC 6.6259 585,0¢0.00491,4 .00
GMAC LLC 8. 0% 420,0¢0.00306,6 .00
GOODYEAR TI RE 7/. 0% 225,0¢0.00 180, 0 .00
GOODYEAR TIRE 9. 0% 632,0¢0.00 634,370.060
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GRAHAM PACKAGI NG 9.876%5,¢00.00965,157.5)

GRAPHI C PACKAGI|NG 9.5%0,0¢0.00 269, 700.00

HAWAI | AN TELECJM 12.3665, 000. 00 331] 25

HCA I NC 7.58% 515,000.00 311, 5(5.00
HI LCORP ENERGY |[7.75%970,000.00 824,500.00
HOST MARRI OTT L[P 6.876%0, 00.00896, 100. 00
| MC GLOBAL I NC [7.3% 680,000.00 606,5%9.06
| NTELSAT LTD 6.[5% 795,000.00 659, 850. 0

I NTERNATI ONAL STEEL 6.05%O0|0. 00 19, 22|7.79

I NTL PAPER CO 8. 7% 425,000.00 384, 960.

Ot

I NTL PAPER CO 9.375%160,0¢0.00164,661.

I SPAT | NLAND UL(C 9.75%5,0¢0.00 542, 718.

Ot

of~|s|~
OT

JABIL CIRCUIT 8.25% 520, 000.00 481, 000.

JC PENNY CORP 6/.375% 35, 00(0.00 25, 11(3.55

JOHNSONDI VERSEY 9.625%0, 000.00 100, 000.069
KAR HOLDI NGS | NC 10.8%0,0¢0.00 688, 8 .00
LENNAR CORP 5. 6[% 510,0¢0.00 408, 0 .00
LEVEL 3 FI NANCIING 8175%0,¢00.00904,75 .00
LUCENT TECHNOL(QGI B,@Q%,¢O0.00980,2 .00
MACYS RETAI L HLD .845%,0@0.00 407,468. 7%

MACYS RETAI L HLD .3MPHB% 00(0. 00 62, 46(2.50

MACYS RETAI L HL(D . 9% 5, 00/0. 00 58, 875.00

~N~N|jfo|jo (oo |m

MACYS RETAI L HL(D .0%0, 000.00 21, 78(7.50

METROPCS WI RELESS 9.236%, 000.00 503, 750.0090

MOTOROLA | NC 6.|5% 105,0¢0.00 71, 63(8. 43

NATL MENTOR HLDG 1112B%O,¢00.00853,750.0)

NEXTEL COMM 7. 3/75% 200,0¢0.00 163,500.00

NORTH AMER ENERGY 8176%0,&00.00950,4 0.0090

NRG ENERGY 7. 37|5% 25, 00(0. 00 24,21(8. 75
NRG ENERGY 8. 59 130, 000.00 1227, 725.00
NRG ENERGY 7. 37[5% 50, 00(0. 00 48, 250.00

NSG HOLDI NGS LLC 7.788%5,000.00 684,

NTL CABLE PLC 8. 75% 120,0¢0.00 118,

NTL CABLE PLC 9.125%815,0¢0.00802,

OMNI CARE | NC 3.(25% 230,0¢0.00165,

(2]
NIN|J]O|O|O|O
L= — e w s w S w

o

7

5

7
NUVEEN | NVESTMENTS 1836%0¢0.00 572, 700.

2

9

OVERSEAS SHI PHLIDG 715065, 000. 00764,

OVERSEAS SHI PHLDG 8. 76%% 00(0. 00 59,686. 25

OWENS CORNI NG 9% 300,000.00 289, 1%

o
©

5
OWENS-1LLI NOI'S |I NC 788%,0¢0.00 774,900. 060
PANAMSAT CORP 6.875%350,0¢0.00 265,125

o
L=

PARKER DRI LLI NG 9.625%0,0¢0.00 93,00/0.00

PETROHAWK ENERQGY 9.125%,0¢0.00 413,075.00
Pl ONEER NATURAL 5.875%0,0¢0.00 659, 100. 060
PSYCHI ATRI C SOL|U 7.76%0,0¢0.00 565, 775.00
PULTE HOMES I N 6% 160,0¢0.00 104, 000. 0090
QWEST CAP FUNDI|NG 7175%0,¢00.00825,125.0)
REI CHHOLD | ND 9. 0% 350,0¢0.00 114, 187.590
ROYAL CARI BBEAN 11.835%,0¢0.00 343,000.060
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SLM CORP 5.37509 5oo,o¢o.oo 400,000.00
SPRI NT CAPI TAL 8.75%,000,¢00.00800,0 0.0
STEEL DYNAMI CS 6.75%110,o¢0.00 98, 45/0.00
STEEL DYNAMI CS 7.375%35,0¢0.00 129,600.00
SUNGARD DATA 10.25%1,095,¢oo.om,026,r62.30
SWIFT ENERGY Cd 7.125%o,o¢o.oo 115,200.00
SWILFT ENERGY Cd 7.628%0,0¢0.00 764,000.00
TECK COMI NCO 6.125%1,1oo,¢oo.00885,835.0)
TENET HEALTHCARE 9.25%0,0¢0.00 246,375.00
TENET HEALTHCARE 9.836%,o¢o.oo 297,000.00
TOLL BROS FI NANCE 5.15%,o¢o.oo 122,109. 490
TXU CORP 6.5% 880,0¢0.00 424,600.00
TXU CORP 6.55% 605,o¢o.oo 275,275.00
TYSON FOODS | NG 305,0¢0.00 296,612.50
UNI TED RENTALS 1.875%35,o¢o.oo 217,363.25
UNI TED RENTALS [7.0% 14o,o¢o.oo 107, 7830.00
UNI TED RENTALS |7.75%325,000.00 272, 025. 00
US STEEL 6.05% 10,00/0.00 8,391.00
WYNN LAS VEGAS [6.6258%35,000.00 293, 125.00
65, 641,[000.53, 956,(922.|21
12[9 (5,072, 490, 2/56)
92. 4 100.|0
5,072, 4/90, 2|56
(5,072, 490, 2/56)
5,072, 4/90, 2|56
(5,072, 490, 2/56)
)
129 — — 100.Q0% 100. Q%
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21 28
6,490, 267, 913
69, 300, 372

6,420, 967,541
11,613, 9|33, 020

0. 55|29
6,223,760, 469
6,223,760, 469
6,476, 396, 204

0.96[10
1 12,204, 845,983227,10¢, 18111, 977, 7|38, 802
2 3,139,491, 782,167, 330, 3563, 949, 9100, 228
3 2,490,6830,92@, 261,928, 7395,178, 6|02, 409
4 2,904,011,553,418,594, 0856, 664, 009, 877
5 1,439,3%29,0022, 711,691, 90%6, 391,656, 970
6 776,928,412 2,011,486, 5865, 157, 128, 796
7 428,126,463 2,927,979,8302, 657, 275, 429
8 780, 70%,3503,432,987,91920, 004,992,860
9 2,440, 018,478,814,8235,7210,630, 1185, 614
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20 4,560
200
1,052,070
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21

28
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C )

185, 552
041,804
08,319

73,477

16 319, 178, 4
186 1,427,237,
12 20,370, 2
66 210, 647, 3
28 1,977, 433,

109, 152
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38 59
19 52
19 20 31
20 21 31
193 19 20
31 20
21 31
20
(1)
20 31 ) ( 21 31 )
625 330

7,065, 880 12,944,930

11,992,744 699, 650

105,790 95, 060

5,454 107,717
2,310, 464 1,541,471

491,894 463,544

221,401 170,033

153,475 168,518

1,401 1,002
22,346, 330 16,190, 255

299,699 262, 456

202,763 168,704

- 17,252

502, 463 448,414

12,747 12,747

20, 840 9,688

477 404

34,064 22,840
2,649,681 7,337,632

578, 457 577,850

19,500 19,500
47/69
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117, 433 241,963
4,200 12,646
3,369,271 8,189,593
3,905,799 8,660, 848
26,252,129 24,851,103
25,271 310, 663
- 8,154
2,498 1,211
82,8009 59,604
1,000,605 653,229
25,942 18,206
1,111, 857 732,252
1,294,253 975,985

622,172 416

136, 087 -
330,000 357,300
3,519,641 384, 772
- 22,465
14,667 7,965
78, 809 -
71,728 86, 774
- 5,355
165, 204 122,560

3,684,845

2,507,332

2,045,600 2,045,600
2,266,400 2,266,400
2,450,074 2,450,074
4,716, 474 4,716, 474
128,584 128, 584
104,600 104,600
100,000 100,000
9,800,000 9,800,000
5,677,723 5,550,806
15,810, 907 15,683,990
22,572,982 22,446,065
5,698 102, 294
5,698 102, 294
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22,567,284

22,343,771

26,252,129

24,851,103

19 (
20 31 )

21 31 )

19,457,777
2,416,074
990

16,239,947
2,382,150

21,874,842

18,622,097

8,694,634

7,324,723

506, 498 403,189
4,648 333
674,590 752,457
4,020,211 3,325,622
7,947 11,105
4,702,750 4,089,185
238, 758 175,717
70, 397 66, 046
241,701 258,312
15,284 18,680
3,122 2,786
71,874 87,262
402, 381 433,087

14,549,671

12,426, 237

117, 432 138,599
1,887,640 2,232,878
324,158 363,519
2,329,231 2,734,996
775 1,351
114,064 111, 430
99,402 53,660
471,669 512,167
108, 459 119, 728
297,547 361,478
383 -
300, 575 357,300
32,114 21,351
115,621 126, 603
417,678 422,564

4,287,523

4,822,632
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3,037,647 1,373,227
20, 9609 16,524
43,685 49,988
18,805 20,577
601, 092 -
77,733 17,667
31,780 8,325
794,067 113,083
2,632 48,628
20,510 6,915

- 9,357
4,527 12,493
27,670 77,395
3,804,044 1,408,915
} 3,436
- 3,436
1 80,910 -
836,990 -
4,000 -
- 201,974
- 14,726
- 3,353
- 529
921,900 220, 583
2,882,134 1,191,768
, 171,403 466,036
10,164 6,892
, 161,239 459,144
1,720,894 732,624
(3)
( 19 ( 20
20 31 ) 21 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
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2,450,074

2,450,074 2,450,074
2,266,400 4,716, 474
2,450,074 -

2,450,074 -

4,716, 474 4,716, 474
128,584 128,584
128,584 128,584
104,600 104,600
104,600 104,600
100, 000 100, 000
100,000 100, 000
9,800, 000 9,800,000

9,800,000

4,463,878

9,800,000

5,677,723

507,049 859,541
1,720, 894 732,624
1,213, 845 126, 917

5,677,723

5,550,806

14,597,062

15,810, 907

507,049 859, 541
1,720, 894 732,624
1,213, 845 126, 917

15,810, 907

15,683,990

720, 201 -
720, 201 -
720, 201 -

18,188,861

2,450,074
507,049
1,720, 894
720, 201

22,572,982

859
732

1

)

541
624
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4,384,121

126, 917

22,572,982

22,446,065

440,940 5,698
446,639 96,595
446,639 96,595
5,698 102,294
440,940 5,698
446,639 96,595
446,639 96,595
5,698 102,294

18,629,801

2,450,074

507,049
1,720, 894
720, 201
446,639

22,567,284

3,937,482

859,541
732,624
96, 595
223,512

22,567,284

22,343,771

19

31 ) 21 31
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(1)
10 4 1 10 4 1
19
15, 467
19 3 31
5
5
558
(2) (2)
(3)
( 19 20
20 31 ) 21 31 )
(1) (1)
(2) (2)
(3) (3)
(4) (4)
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( 19 ( 20
20 31 21 31 )
13
16 20 4 1
17,252
8,154 22,465
1,390 66
14,793
( 19 ( 20
20 31 21 31 )
19 52
100 10
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31 ) ( 21 31 )

32,
271,
65,

368

488
535
787

69,

287,
44,
54,

730
344
65 2
108

441

25,072

31 )

20 3 3

67,

12,

4

5

80,

20

31

839,200 212,870 -

1,052,0F0

212,870

26, 6|20 - 26, 6|20 -

26,620
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19 15
507,049,920
624
19 3 31
19 6 18
20 17
859,541,190
817
20 3 31
20 6 18
20 21 31
1,052)070 - 1,052]0F0
20 17
859,541,190
817
20 3 31
20 6 18
21 16
366, 120, 360
348
21 3 31
21 6 17
)
19 20
20 31 ) 21 31 )
(
( ) )
55,5991, 885%7, 484
21,2503,92125, 172
34,3487,96342, 312
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11, 412
33,413
44,825
12,0097
10,797
1,625
( 20 31 ) ( 21 31 )
( ) ( ) ( ) ( ) ( ) ( )
14,3/45 19,169 4,824 14,3/45 17,537 3,192
3,499)62®, 499744 115% 25,046 25, 1|12 6 6
999, 3001, 059 94®GO0, 6[3®R, 7149424, 7707455, 7|96
4,513)27%6,578)85465,5(7®2,754)335,813)3959, 055
63,6/70 52,065 11, 60563, 6|70 36,935 26, 735
7,018|427,018/072 354 699, 654 699, 650 4
1,045/581982, 354 63, 226, 198602, 993/81204,[789
8,127 |67®, 05249275, 1846, 961,924, 73039831, 529
12,640, 9524, 631|, 3469, 6077, 716 |26B, 543|78472,(473
( 19 ( 20
20 31 ) 21 31 )
113,315 21,022
_ 3,436
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19 20 31 )
2,807,380
616, 142
20,768
20 21 31 )
273,772
1,293
6,915
( 20 31 ) ( 21 31 )
( ) ( )
511, 079 493,493
1,500, 00[0 —
19 20 31 )
( ) ( ) 10 ( ) 10 ( )
10,492,744 25, 0[72 — —
1,500,000 — — —
11,992,744 25,072 — —
20 21 31 )
( ) ( ) 10 ( ) 10 ( )
699, 650 25, 112 — —
699, 650 25, 112 — —
)
19 ( 20
20 31 ) 21 31 )
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20

21

19

31

31

20 31 )
510, 895
432,086
78,8009

108, 459
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108, 459
10, 603
2
0.75 1.00
20/ 100 35/100
20 21 31 )
( ) 536, 082
536,729
646
( ) 119,728
119,728
16, 753
20 31 ) 21 31 )
11, 432 11, 432
33,791 125, 208
134, 277 145, 385
12, 285 5,968
62, 754 31,121
58, 774 70, 179
32,067 69, 737
9,195 459, 033
3,909 44,620
56, 600 414, 413
415, 087
76, 252 2,152
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263

2,415
411,997

40. 69 %

2.65%

0.42%

0.26%

0.35%
0.02%
38.53%

19

20

20

21
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31

239,

490

19

19
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( )
( 19 20 31 )
(1)
( ) ( )
1,540) 965 679, 105 —
98. 7
(2)
( ) ( )
650, Q00 3,110 308 411, p12
80,288
o o 2,007 488 193,543
247,231
12,559, 261 1,801} 982
( )
( 20 21 31 )
11
13
(1)
( ) ( )
650,000 2.882), 983 246,189
80,288
o o 1,342], 543 118,580
247,431
11,271, 538 1,255| 215
« )
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( 19 20
20 31 21 31
21, 450. 3¢ 21,237.91
1,733.85 696. 36
1,720,894 732,624
1,720,894 732,624
992,524 1,052,070
( )
( 19 20
20 31 ) 21 31 )

63/69



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(1) (
(2) (
(3)
(4) (5)
(4)
(5) (3) (4)
(1) ( 21 30 )
(2) 21 30 )
(1) 287, 537
(2) 80, 2|88
255
182
10
37, 2|50
8,000
(3) 90, 063
21 20 12
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