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AGROKOR D. D 150,090,058 $1 45,63 7 $1, 13,4124|0 56 2 , 9174832 0 1 6 /|112./ 479

I NG GROUP NV |160,|080,036413%,5388 9487 814,96 , 78|02 049/]41/.2994

UNI TYMEI DA HHB&SENO0D,095 91 3,69 4 31, 65,2345/ 48 3 851|250 17 /]112./412

ROYAL BK OF Jroayeo@moengcds8 ® 811 0/,409|9349 , 130472 0 2 2 /|31/.1862

UPCB FI NANCE |13 ®, 09,095 21 0,49 3711 06,530/ 303 78 82502 0/]11/.1851

CYFROWY POLSAT3 &,|0W,00B1 11 17,87 1 $1, (3,1146|9 34 2 723|250 1 8 /|51/.2%09

UNI TYMEDI A GNBHO0,|000 07]32299010,56/4/3288 906|@5019/]112./215

BRI SA CONCESYA®0 HOM@H3 [$43,245% 8985 21 8,56 , 28|62 016 /]112./%54

UNI CREDI T SPA140,]|09,0050124,7670 869841 23,25 ,50.5742 0.1 7 / |91/ . 2363

CODERE FIN LUXEMAGUEGEED [$2,486 7177599 §1 8,94 ,8.23%62 015 /|61/.1852

SMURFI T KAPPAl 2@ QOL0,G8I8THIL 08,18 6 71, 01,7R1|3 21 3 , 715205017/ 11/ 2%

FOODCORP LTD |120,]080,0179%96315| %,5743 81 19,56 ,87.41452 01813/ 14

LAFARGE SA 110,]00,05160106,94619768 61,19 $16|2918/ 11/ 89

UNI TYMEDI A HABGENOWO02NRAW 42 75|19289|1096 , 90|52 021 /]|31.1054

FAURECI A 100,|00,088¢695886|]19937/0073 9732916/ 12/ 0%

CAPSUGEL FI NANCEJ@O,GBA 90687]10035/30986 9960201918/ 01

CONTI - GUMMI H1 NG NCEO6B.6VO.1 B O6|1D7 209|106 2 , G4152 01 7/]|9V.1050

SCHAEFFLER FIINANJEOBWT 90687/10020]3042 ,8.47142 0 1 9 /[21/.10450

KABEL DEUTSCHI1 (HH®OL@0,06(8 JA® 68 7/10008/a0l18 , 68|82 017 /[70/.3919

(JL)NI\JI\JI\)NNNI\)I\JNl—‘HI—‘HHHl—‘HI—‘H@m\‘mmJ;wNH

[@] [{e] [oc} EN] [e2] [3;] F=N [GV) [ IN] [ (@) [Uo] [oc) EN] [o2] [62] B=N [7V] | V) o (@)

OO |O|N|N|O R |0 IN]R|OINININ|O|R|O|O R IN|OlWlFL N OO N -

EILEME 2 AB 100,]00,022992229(12189(d054 13 4]92502 0 /[10/.3919
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(3)

(1) ( 247 5 )

2) ( 247 5 )
ACADEMY LTD/ACADEMY FINA 2,525,d00. @, 752, 450.
ACADIA HEALTHCARE 400,0do.00 458,0d0.0
ACCELLENT INC 650,0d0.00662,1d7.5(
ACCURIDE CORP 1,350, do00. 010 390, §00.
IACE CASH EXPRESS INC 400,0do.00355,0d0.0
ACL | CORP 1,310,973.010 320, 402.
ACTUANT CORPORATION 450,0do0.00 461, 2490. 0
AES CORPORATION 225,0qd0.00244,145.0
AES CORPORATION 1,525,d00. 010 818, §62. ¢
AFFINIA GROUP INC 100,0do0.00 101, 2§0.0
AFFINION GROUP HOLDINGS 1,525,d00. 010 227, §25.
AFFINION GROUP INC 800,0d0.00696,0d0. 0
AGUILA 3 SA 625,0d0.00651,5d2.5
AGY HOLDING CORP 675,0do0.00303,740.0
AHERN RENTALSINC 850,0qd0.00 539, 790. 0
AIR CANADA 1,300, q00. 010 280, §00
AIR CANADA 1,968,d00. 010 761, 360.
AIRCASTLELTD 625,0d0.00 634, 375.0
AK STEEL CORP 500,0qdo0.00 433, 740.0
ALERIS INTERNATIONAL INC 650,0qo0.00 —
ALERISINTL INC 625,0d0.00640,6d5. 0
ALGOMA ACQUISITION CORP 200,0d0.00170,0d0.0
ALLEN SYSTEMS GROUP INC 1,475,do0. 00 202, 425
ALLIANCE DATA SYSTEMS CO 3,300,d00. 00 399, d00.
ALLIANCE HEALTHCARE SVCS 1,425,d00.010 075, §75.
ALLIANT TECHSYSTEMSINC 650,0do0.00695,5d0.0
ALLY FINANCIAL 550,0qd0.00640,790. 0
ALLY FINANCIAL INC 2,125,d00. @0 163, 477. ¢
ALLY FINANCIAL INC 2,050, d00. 0 105, §56.
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ALPHA NATURAL RESOURCES 750,0d0.00650,645.0
ALPHA NATURAL RESOURCES 345,0d0.00297,5d2.5
ALTA MESA HLDGS/FINANC S 1,450, d00. 010 442, 150.
AMC ENTERTAINMENT HOLDIN 2,725,d00. @0 956, §25.
AMERAIRLN PT TRS 11-2 97,04ff. 81 101, 9d0. 2
AMERICAN AXLE & MFG INC 787,0do0.00883,4d7. 5
AMERICAN GNL INSTT CAPA 825,0qd0.00845,645.0
AMERICAN GREETINGS 800,0do.00856,0d0.0
AMERICAN INTL GROUP 1,271,d00. 010 487, 411. §
AMERICAN REPROGRAPHICSC 425,0d0.00 435, 645. 0
AMERICAN ROCK SALT CO 50,000.00 43,500.00
AMERISTAR CASINOSINC 125,0d0.00 133, 440. 0
AMERISTAR CASINOSINC 1,125,qd00. 010 213, §93.
AMKOR TECHNOLOGIES INC 350,0do0.00367,5d0.0
ANIXTER INC 525,0d0.00544,6d7.5
ANTERO RESOURCES FINANCE 975,0do0. 001,016, 437. §
APERAM 400,0do0.00347,0do0.0
APERAM 175,0q0.00 149, 645. 04
APPLETON PAPERS INC 100,0do.00100,0d0.0
ARAMARK CORP 175,0d0.00 179, 3796. 75
ARCELORMITTAL 175,0d0.00 174, 371. 75
ARCELORMITTAL 250,0d0.00 248,345. 0
ARCH COAL INC 750,0d0.00 641, 290.0
ARD FINANCE SA 2,488,851. @0 327, q75. ¢
ARMOURED AUTOGROUP 800,0do.00698,0d0. 0
ARVINMERITOR INC 125,0d0.00 131,875.0
ARVINMERITOR INC 1,250,do00. 010 337, §00.
ASAMERICAS 390,0d0.00 340, 275.0
ASBURY AUTO GROUP 7.625% 125,0qd0.00 129,647.5
ASBURY AUTOMOTIVE GROUP 275,0d0.00301, 1d5. 0¢
IASHTEAD CAPITAL INC 925,0do0.00957,375.0
ASHTEAD CAPITAL INC 1,000,do00. 010 000, qOO.
ATKORE INTERNATIONAL INC 650,0d0.00 638, 645.0
ATLANTIC POWER CORP 200,0do0.00205,5d0. 0
ATLAS PIPELINE LP/FIN CO 275,0qd0.00295,645.0
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ATWOOD OCEANICSINC 275,0d0.00 290, 1d5. 0
AURORA OIL & GAS CORP 1,650, d00. 00 699, J00

AVAYA INC 2,200,do00. 00 848, d00.
AVAYA INC 725,0d0.00609,0d0. 0
AVAYA INC 250,0d0.00 233,145.0
AVIS BUDGET CAR RENTAL 550,0qd0.00589,875. 0
AVIS BUDGET CAR RENTAL 550,0do0.00616,0d0.0
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AVIV HEALTHCARE PROPERTI 275,0d0.00 284, 796. 81
B& G FOODSINC 325,0d0.00 352, 645.0
B-CORP MERGER SUB INC 775,0do. 00 776,997.5
BAKER & TAYLOR INC 700, 0qdo.00416,5d0.0
BANK OF AMERICA CORP 700,0d0.00 732,5936. 0
BASIC ENERGY SERVICES 650,0do.00628,875.0
BE AEROSPACE INC 150,0do.00166,145.0
BEAZER HOMES USA 75,00p.00 72,37f5.00
BEAZER HOMES USA 1,000,do0.0w57,5d0.0
BIO-RAD LABS 350,0do.00388,5d0.0
BIOMET INC 2,375,do0. @0 547, {87. ¢
BIOMET INC 275,0do.00 295, 948. 7¢
BK CAPITAL HOLDING/BURGE 884,0do.00702,7d0.0
BLOCK COMMUNICATIONSINC 1,075,doo. 00 099, 87. 3
BOART LONGYEAR MANAGEMEN 750, 0qdo.00772,5d0.0
BOISE PAPER HDG/CO-ISSR 400,0do0.00 443,0d0. 0
BOISE PAPER HOLDINGSLLC 350,0qdo0.00388,5d0. 0
BOMBARDIER INC 625,0do.00628,145.0
BONTEN MEDIA ACQUISITION 542,174.00371,349. 1¢
BRESNAN BROADBAND HOLDIN 550, 0qdo0.00577,5d0.0
BRICKMAN GROUP HOLDINGS 625,0qdo.00612,5d0.0
BROWN SHOE CO INC 750, 0qd0.00 744,395.0
BUFFALO THUNDER DEV AUTH 1,800, d00.00652,5d0. 0(
BUILDING MATERIALS CORP 625,0do.00673,497.5
BUILDING MATERIALS CORP 950,0do. 00,014, {25.
BUMBLE BEE HOLDCO SCA 150,0qd0.00 140, 645.0
BWAY PARENT COMPANY INC 968,4103.000987,741. 24
CABLEVISION SYSTEMS CORP 2,100, doo. @0 345, o1

CABLEVISION SYSTEMS CORP 1,075,doo0. 00 166, §75.
CAESARS ENTERTAINMENT 2,425,d00. 010 921, d12. 3
CAESARS OPERATING ESCROW 2,925,d00. @0 976, 187. ¢
CALFRAC HOLDINGSLP 550, 0qdo.00528,0qd0.0
CALPINE CORP 125,0qdo0.00136,5q42.5
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CALPINE CORP 25,00p.00 27,50[0.00
CARLSON WAGONLIT BV 775,0d0.00 797, 241. 25
CARMIKE CINEMASINC 1,625,d00. 010 704, 418. 1
CASCADESINC 825,0d0.00 839,4d7.5
CASE NEW HOLLAND INC 1,425, d00. 010, 656, §62. §
CASTLE (AM) & CO 425,0qd0.00 456, 875. 0
CATALYST PAPER C 450,0do.00223,875.0
CATALY ST PAPER CORP 400,0do.00 10,00p.00
CB RICHARD ELLISSERVICE 100,0qdo.00107,2§0.0
CCOHLDGSLLC/CAP CORP 225,0qd0.00 253,145.0
CEDAR FAIR LP/ICANADA'SW 1,100, do0. 010 229, 450.
CELANESE USHOLDINGSLLC 950, 0do. 00, 040, 450.
CEMEX FINANCELLC 1,300, do00. 010 286, 415.
CENGAGE LEARN ACQ INC 1,000,doo.0057,5d0.0
CENTRAL GARDEN & PET CO 1,000,doo. 00 015, qoo.
CENVEO CORP 250, 0qdo0.00 226, 2§0.0
CERIDIAN CORP 725,0do.00 755,842.5
CF INDUSTRIES INC 275,0d0.00 338,540. 0(
CGGVERITAS 450,0d0.00 454, 5d0. 0
CHAPARRAL ENERGY INC 1,000,doo. 00 117, §00.
CHAPARRAL ENERGY INC 475,0d0.00 486, 875. 0
CHC HELICOPTER SA 2,075, doo. ®o 043, §75.
CHECKOUT HOLDINGS CORP 250,0qdo.00 113, 740.0
CHEMTURA CORP 1,300, do00. 010 378, qOO. (
CHESAPEAKE ENERGY CORP 100,0do.00103,0d0.0
CHESAPEAKE ENERGY CORP 250,0do0.00248,145.0
CHESAPEAKE ENERGY CORP 675,0qd0.00671,645.0
CHESAPEAKE MIDSTREAM PT/ 275,0qdo.00 269,5d0.0
CHESAPEAKE OIL OP/FIN 650, 0do. 00588, 240.0
CHESTER DOWNS & MARINA 625,0qd0.00651,542. 5
CHOICE HOTELSINTL INC 3,400,do0. 0 572, §11. 7
CHRY SLER GP/CG CO-ISSUER 2,425,d00. @0 505, q07.
CIE GEN GEOPHY SIQUE 250,0d0.00 258, 9(d6. 24
CIMAREX ENERGY CO 1,275,doo. o0 329, §87. 3
CINCINNATI BELL INC 150,0do. 00 156,997.5
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CINCINNATI BELL INC 3,825,do00. @0 930, 187. 40
CINEMARK USA INC 150,0do0.00166,875.0

CIT GROUPINC 1,650, doo. a0 720, {25. ¢o
CIT GROUPINC 575,0d0.00598, 718. 75
CITIZENS COMM CO 7.125% 475,0do.00 483,3102.5

CITYCENTER HLDGS/FINANCE 1,800, d00. 010 923, 150. ¢0
CLAIRE’'SSTORESINC 950,0do.00 755, 2490. 0

CLAYTON WILLIAMS ENERGY 1,125,doo. 00 108, 125. ¢o0
CLEAR CHANNEL COMMUNICAT 3,441, 114. 0 168, 479.§2
CLEAR CHANNEL WORLDWIDE 975,0do. o0, 070,d62. 40
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CLEAR CHANNEL WORLDWIDE 225,0do.00217,145.0
CLEAR CHANNEL WORLDWIDE 1,575,doo. a0 551, 475. ¢qo
CLEARWIRE COMM/FINANCE 1,100, doo0. 00 083, §00. ¢o
CLEARWIRE CORP 2,525,d00. ®0, 304, d62. 40
CLEAVER-BROOKSINC 1,350,do00. 010 441, 125. ¢0
CMA CGM 150,0do. 00 88,00[0.50
CMS ENERGY CORP 100,0do.00 124,946.0
CNG HOLDINGSINC 400,0do0.00412,0d0. 0
CODERE FIN LUXEMBOURG SA 625,0qdo.00 455, 242.5
COFFEYVILLE RESOURCES 472,0do.00505,040.0
COFFEYVILLE RESOURCES 425,0do.00477,042.5
COGENT COMMUNICATIONS GR 775,0do. 00 828, 241. 2¢
COLT DEFENSE/FINANCE 1,000,doo.00637,5d0.0
COMMSCOPE INC 425,0d0.00 452, 645. 0
COMMUNITY CHOICE FINANCI 1,225,doo. a0 225, doo. qo
COMPUCOM SYSTEMSINC 650, 0qdo.00678,437.5
CONCHO RESOURCESINC 975,0do. o0, 023, 150. 40
CONS CNT CO/CONSCNT CAP 2,975,do0. 00 067, d68. 15
CONSOL ENERGY INC 625,0do.00662,5d0.0
CONSOL ENERGY INC 375,0d0.00 358, 145. 0
CONSOLIDATEC COMM FIN CO 1,225,doo. a0 280, {25. ¢o
CONSTELLATION ENTERPRISE 700,0qdo.00 712, 240.0
CONTINENTAL AIRLINESINC 1,350, d00. 010 395, §62. 40
CONTINENTAL RESOURCES 775,0do.00869,997.5
CONTL AIRLINES 2012-1 75,00p.00 75,750.00
CONVATEC HEALTHCARE 1,300,doo0. 00 319, §00. ¢o0
COPANO ENERGY LLC/FIN CO 550, 0q0.00569,2§0.0
COTT BEVERAGES USA INC 550,0qdo0.00605,647.5
CPI INTERNATIONAL ACQ 275,0d0.00 249, 248. 74
CRC HEALTH CORP 2,000,doo. ao 760, doo. ¢o
CROSSTEX ENERGY LP/CROSS 575,0d0.00566,375.0
CUMULUSMEDIA INC 500,0qdo0.00473,7§0.0
DANA HOLDING CORP 175,0qdo.00 187, 240.0
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DARLING INTERNATIONAL IN 50,00p.00 56,500.00
DAVE & BUSTER' SINC 750,0do.00823,145.0
DAVE & BUSTERS PARENT IN 700,0qdo.00 486,5d0.0
DAVITA INC 175,0do.00 181,145.0
DEAN FOODS CO 1,400, doo0. a0 501, §00.
DEAN FOODS CO 275,0qdo.00 309,375.0
DELUXE CORP 625,0do.00650,0d0.0
DIGICEL GROUPLTD 1,675, do0. 010 733, §25.
DIGICEL LIMITED 200,0qdo.00194,5d0.0
DIGICEL SA 400,0do0.00 446,0d0. 0
DIRECTBUY HOLDINGS INC 1,575,d00. 0054, 3795.0
DISH DBS CORP 850,0qd0.00856,375.0
DISH DBS CORP 775,0do.00794,375.0
DYCOM INVESTMENTSINC 100,0do.00103,240.0
DYNACAST INTL LLC/FIN IN 1,100, d00. 010 146, 450.
EACCESSLTD 300,0d0.00277,5d0.0
EARTHLINK INC 1,525, d00. 00 494, §00.
EDISON MISSION ENERGY 550,0qdo.00338,240.0
EDISON MISSION ENERGY 3,684,d00. @0 081, 460.
EDISON MISSION ENERGY 700,0do0.00394,645.0
EILEME 2 AB 875,0d0.00914,375.0
ELDORADO RESORTS LLC/CAP 125,0qdo.00120,0qd0.0
EMERGENCY MEDICAL 950,0do0.00995,145.0
EMPIRE TODAY LLC 600,0do.00612,0d0.0
ENDO PHARMACEUT HLDGSIN 675,0do.00739,145.0
ENERGY FUTURE HOLDINGS 2,008,do0. 00 716, d40.
ENERGY FUTURE HOLDINGS 1,057,459, 0m22, 941. 97
ENERGY XXI GULF COAST IN 1,100, doo0. a0 182, §00.
ENERGY SOLUTIONSINC/LLC 1,075,doo.0mw84,147.5
ENTERCOM RADIOLLC 1,075,doo. a0 166, 475

ENTRAVISION COMMUNICATIO 1,801, do0. 010 918, 65.
EQUINIX INC 925,0do. 00,019, §12. §
ESSAR STEEL ALGOMA INC 900, 0qdo0.00869,645.0
EV ENERGY PARTNERS/FINAN 275,0do0.00274,342.5
EVEREST ACQ LLC/FINANCE 350,0d0.00365,342.5
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EXIDE TECHNOLOGIES 800,0do0.00638,0d0.0
EXOPACK HOLDNG CORP 1,300,doo0. 00 287, doo. ¢o
EXPRESSLLC 375,0d0.00 407, 343. 74
EXPRO FINANCE LUXEMBOURG 337,0d0.00 328, 575.0
FERRELLGAS PARTNERSLP 520,0qdo.00465,4d0.0
FERREXPO FINANCE PLC 350,0do0.00321,145.0
FGI OPERATING CO LLC/FIN 1,000,doo. 00 052, d00. o
FIDELITY NATIONAL INFORM 475,0do.00522,5d0.0
FIESTA RESTAURANT GROUP 475,0do0.00 505, 2d1. 23
8. 7

Pr-a s

FIFTH & PACIFIC CO INC 425,0d0.00 475, 44
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FIRST DATA CORPORATION 2,125,do0. @0 178, 125.
FIRST DATA CORPORATION 717,016.00743,047. 83
FIRST DATA CORPORATION 4,650, doo. ®0o 417, 400
FIRST DATA CORPORATION 1,700, doo. 00 755, 450
FIRST DATA CORPORATION 1,335,d00. 010 348, §50. (
FIRST DATA CORPORATION 30,61p.00 30,994.65
FLORIDA EAST COAST HLDGS 1,140, 172. 0086, 248. 7§
FLORIDA EAST RR 350,0d0.00 369, 240.0
FMG RESOURCES AUG 2006 350,0d0.00 358, 312.5
FMG RESOURCESAUG 2006 375,0qdo.00378,740.0
FMG RESOURCESAUG 2006 25,00p.00 25,46[8.75
FMG RESOURCES AUG 2006 3,900, doo. 0 182, 750.
FORBES ENERGY SERVICES 1,825,do00. 010 733, 50.
FORD MOTOR COMPANY 350,0d0.00 446,3d7.0
FORD MOTOR CREDIT COLLC 2,225,d00. @0 531, 427.
FORD MOTOR CREDIT COLLC 200,0qdo.00 206, 7944.0
FRESENIUS MED CARE |1 350,0qdo0.00365,740. 0
FRESENIUS MED CARE 11 875,0qdo0.00 913, 2d1. 23
FRONTIER COMMUNICATIONS 1,775,d00. 00 912, §62. ¢
FRONTIER COMMUNICATIONS 375,0d0.00397,5d0.0
FTI CONSULTING INC 675,0qd0.00 701, 196. 25
GANNETT COINC 350,0qdo.00397,240.0
GANNETT COINC 750,0d0.00 840, 0q0. 0
GARDA WORLD SECURITY COR 1,025,d00. 010 096, 150.
GCI INC 300,0do.00316,5d0.0
GCI INC 25,00p.00 24,37f5.00
GENON ESCROW CORP 975,0qdo0.00970,145.0
GENON ESCROW CORP 1,900, doo. 00 871, §00
GEOEYE INC 500,0d0.00526,2§0. 0(
GEOEYE INC 225,0do.00221,042.5
GEOKINETICSHOLDINGSINC 100,0do.00 56,50p.00
GLOBAL BRASSAND COPPER 1,600,doo0. 00 616, q00.
GMACLLC 2,000, doo. @, 337, d80.
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GREAT LAKES DREDGE& DOCK 400,0d0.00 404, 04

GREIF INC 300,0d0.00 343, 54

GRIFOLSINC 525,0d0.00 565, 64
0

GULFMARK OFFSHORE INC

250, 0d

.00 253, 17

GWR OPERATING PARTNERSHP

850,04

0.00 960, 5(

ojou|l~N]|]O|O
ojo|jJlu]|]o ]| o

GXSWORLDWIDE INC

1

, 550, (

00. 010 557,

150. ¢

GY MBOREE CORP

1

, 350,40

00. 010 270, 4

87 .4

HALCON RESOURCES CORP 2,375,d00. @0 401, 118. 7
HAPAG-LLOYD AG 150,0qdo0.00136,8795.0
HARRAHS OPERATING CO INC 275,0qdo0.00 244, 042.5
HARRAHS OPERATING CO INC 1,957,d00. 010 550, 422. §
HARRAHS OPERATING CO INC 712,0d0.00497,5740. 04
HARRON COMM/HARRON FIN 1,550, do0. 010 635, 450.
HAWKER BEECHCRAFT ACQ CO 125,0d0.00 21,250.00
HAWKER BEECHCRAFT ACQ CO 200,0do.00 2,00d.00
HCA HOLDINGSINC 2,000, doo. @, 165, doo0.
HCA INC 488,0do0.00530,7d0.0
HCA INC 1,550, doo. a0 732, 25.
HD SUPPLY INC 300,0do.00324,0do0.0
HD SUPPLY INC 200,0do.00216,0d0.0
HEADWATERS INC 250, 0q0.00 249, 395.0
HEALTHSOUTH CORP 125,0qdo0.00 135, 645.0
HELLASII 1,700,d00.00 -

HERCULES OFFSHORE INC 375,0qd0.00362,343. 73
HERCULES OFFSHORE INC 1,000,doo.0m52,5d0. 0
HERTZ CORP 175,0do. 00 188,145.0
HEXION US FIN/NOVA SCOTI 875,0d0.00767,812.5
HEXION US FINANCE CORP 550,0d0.00567,875.0
HILCORP ENERGY I/HILCORP 800,0do0.00 868, 0d0. 0
HILCORP ENERGY I/HILCORP 500, 0do.00536,290. 0
HOA RESTAURANT GP/FINANC 275,0do.00 256,497.5
HOLLY CORP 275,0do.00303,875.0
HOLLY ENERGY PARTNERSLP 1,050, do00. 010 118, 450.
HORNBECK OFFSHORE SRVCS 455,0d0.00 489, 145. 0
HOST HOTELS & RESORTS LP 300,0qdo0.00332,645.0
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HOST HOTELS & RESORTSLP 425,0d0.00 463, 2490. 0
HUNTINGTON INGALLSINDUS 450,0do.00476,497.5
HUNTSMAN INTERNATIONAL L 100,0qdo.00113,0qd0.0
IASISHEALTHCARE/CAP CRP 4,075, doo0. ®0 054, §25.
ICAHN ENTERPRISES/FIN 3,200,do0. @0 400, 420.
ICON HEALTH & FITNESS 825,0qdo0.00721,875. 0
IFM US COLONIAL PIPELINE 250,0do.00278,349.5
ILFC E-CAPITAL TRUST | 500,0do.00339,040.0
INC RESEARCH INC 1,500, doo0. a0 470, doo.
INEOS FINANCE PLC 475,0do.00482,145.0
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INEOS GROUP HOLDINGSPLC 5,075,d00. 00 745, 125. 40
INMARSAT FINANCE PLC 200,0qd0.00 214, 7§0.0
INN OF THE MOUNTAIN GODS 194,0qdo0.00 189, 1§0.0
INN OF THE MOUNTAIN GODS 453,197.00 353, 442. 44
INTEGRA TELECOM 800,0do0.00785,0d0. 0
INTELSAT BERMUDA LTD 4,150, doo. 0 321, §87. 40
INTELSAT JACKSON HLDG 1,525,d00. 010 696, §62. 40
INTELSAT JACKSON HLDG 1,675,do0. 00 779, §87. 40
INTELSAT LUXEMBOURG SA 475,0d0.00 494,593, 75
INTERNATIONAL WIRE GROUP 525,0qd0.00553,875.0
INTERTAPE POLYMER USINC 700,0d0.00 705, 2§0. 0
INTL LEASE FINANCE CORP 1,375,d00. 00 527, 468. 15
INTL LEASE FINANCE CORP 950,0d0.00 965,548. 7
INTL LEASE FINANCE CORP 1,125,qd00. 010 136, 311. 47
INTL LEASE FINANCE CORP 1,000,doo0. 010 029, §68. ¢o
INTL LEASE FINANCE CORP 575,0do.00667,0d0.0
INTL LEASE FINANCE CORP 725,0d0.00 853, 048. 71
INVENTIV HEALTH INC 675,0q0.00 583, 8715.0
INVENTIV HEALTH INC 1,475,d00. 010 283, 450. 4O
IPAYMENT INC 1,950,do00. 010 813, §00. ¢0
ISLE OF CAPRI CASINOS 275,0qd0.00 276, 395.0
ITC DELTACOM INC 550,0d0.00591,290. 0
J.B. POINDEXTER & CO 300,0do.00301,5d0. 04
JAGUAR HOLDING CO/MERGER 1,050,doo0. a0 153, §87. 40
JAGUAR LAND ROVER PLC 3,075,d00. @0 205, §87. 40
JAMES RIVER ESCROW INC 475,0do.00 243,437.5
JBS USA LLC/IBSUSA FINA 1,300,do00. 010 283, §81. ¢o0
JBS USA LLC/IBSUSA FINA 250,0qd0.00 233, 7490.0
IJMC STEEL GROUP 775,0d0.00 780, 82. 5¢
K HOVNANIAN ENTERPRISES 375,0d0.00313,145.0
K HOVNANIAN ENTERPRISES 975,0do.00 948,147.5
K HOVNANIAN ENTERPRSIES 972,0do0.00646,3d0.0
K.HOVNANIAN ENTERPRISES 1,825,do00. 010 213, §25. 4o
KB HOME 350,0d0.00 350,0qd0.0
KB HOME 475,0d0.00503,5d0. 0
KB HOME 650,0d0.00664,645.0
KENNEDY-WILSON INC 550,0d0.00569,240.0
KEY ENERGY SERVICESINC 300,0do0.00294,0d0. 0
KEY ENERGY SERVICESINC 250, 0qd0.00 243, 740.0
KINDRED HEALTHCARE INC 1,125,qd00. 010 063, 125. ¢0
KINETICS CONCEPT/KCI USA 3,525,do0. w0 322, 412. 90
KINOVE GERMAN BONDCO GMB 367,0d0.00 380, 7d2.5
KODIAK OIL & GAS CORP 2,200,do0. @0 290, 150. 40
KOPPERS INC 375,0d0.00 406, 875. 0
KRATON POLYMERSLLC/CAP 250,0qd0.00 262,5d0.0
LAMAR MEDIA CORP 450,0do.00 468,0d0.0
LANDRY'SINC 5,025,d00. 060 213, 437. 40
LAREDO PETROLEUM INC 1,000,do00. 00 125, dq00. ¢o0
LAREDO PETROLEUM INC 2,275,do0. @0 371, d87. 40
LAWSON SOFTWARE 1,000,doo. 00 075, doo. ¢o
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LENNAR CORP 1,700,do00. 010 827, §00. ¢O
LEVEL 3 FINAMCING INC 3,275,d00. w0 377, d43. 15
LEVEL 3 FINANCING INC 1,500,do0o0. a0 590, doo. ¢o
LEVEL3 FINANCING INC 50,000.00 48,500.00
LEVEL3 FINANCING INC 550,0qd0.00574,740.0
LEVI STRAUSS & CO 775,0d0.00 802, 145. 0
LIBBEY GLASSINC 375,0do0.00389,042.5
LIMITED BRANDSINC 1,050,do00. 00 089, 375. ¢0
LIN TELEVISION CORP 1,150, do00. 010 191, §87. 40
LINN ENERGY LLC/FIN CORP 525,0d0.00569, 415.0
LIONS GATE ENTERTAINMENT 1,725,qd00. 010 897, §00. ¢0
LIVE NATION ENTERTAINMEN 700, 0q0.00 718, 375. 04
LOCAL INSIGHT REGATTA 1,125,d0o0.00 61875
LONGVIEW FIBRE PAPER & P 550,0d0.00555,5d0.0
LOUISIANA PACIFIC CORP 725,0qd0.00 766, 647.5
LUCENT TECHNOLOGIES 2,700, d00. 010 856, 450. 40
LYONDELLBASELL IND NV 2,900,do0. @0 070, d75. 40
LYONDELLBASELL IND NV 325,0d0.00351,0d0. 0
MACDERMID INC 1,275,d00. 010, 338, 150. ¢O
|MAGNACH|PSE|\/I|CONDUCTOR 325,0d0.00 356,6d7.5
|MAGNUMHUNTERRESOURCES 950,0qd0.00921,5d0. 0
||\/|AN|TOWOCCO|\/|PANY|NC 600, 0dJ0.00661,5q0.0
||\/|AN|TOWOCCO|\/|PANY|NC 600,0do.00652,5d0.0
|MAR|NAD|STR|CTF|NANCE 50,000.00 47,250.00
|MARKWESTENERGYPART/FIN 475,0do.00508,2490.0
|MARKWESTENERGYPART/FIN 350,0d0.00 362, 290.0
[MARQUETTE TRANS CO/FINAN 825,0q0.00868,312.5
|MASCOCORP 225,0qd0.00 231, 3§4.0
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|

||\/|ASON|TE|NTERNAT|ONALC 550,0do.00569,2490.0
||\/|AX|MCRANEWORKSLP 1,900,doo. a0 900, doo. ¢o
||\/|CCLATCHYCO 1,125,doo0. 00 186, §75. ¢qo
||V|CRONFINANCESUBLLC/|\/IC 475,0do.00472,645.0
||V|ED|ACO|\/|LLC/CAPTLCORP 1,150, doo. a0 270, 450. 4o
|MED|ACOMLLC/CAPTLCORP 700,0do.00717,5qd0.0
||\/|ED||\/|ED|AUSA|NC 1,375,d00. 010 244, 375. ¢0
||\/|E|\/|CELECTRON|CS|V|ATER|A 825,0d0.00666,1d7.5
||\/|ER|SANTESCROW 600, 0d0.00 -
||V|ER|TAGEHO|\/|ESCORP 510,0qd0.00529,145.0
||V|ETHANEXCORP 200,0do0.00212,246. 6
||\/|ETHANEXCORP 275,0d0.00 286, 543. 81
||\/|GMRESORT|NTERNAT|ONAL 950, 0qdo.00 980, 8795.0
||\/|GMRESORTS|NTL 1,250,doo. a0 400, doo. ¢o
||\/|G|\/|RESORTS|NTL 1,925,doo. @ 079, doo. qo
||V|G|\/|RESORTS|NTL 1,150, d00. 010 196, q00. ¢o0
||V||DWESTVANAD|U|\/| PTY LTD 150,0d0.00 94,12/5.00
||\/||LLARWESTERNFOREST 375,0do.00 288,7490.0
||\/||RABELAN|CKELLTD 275,0do0.00199,375.0
||\/|OB|LEM|N||NC 775,0qd0.00 786, 645.0
||\/|O|\/|ENT|VEPERFORMANCE 1,625,d00. 00 243, 125.¢0
||V|ON|TRON|CS|NTERNAT|ONA 825,0qdo0.00796,145.0
[MPL 2 ACQUISITION CANCO 1,050, q00.00879, 375. 0
||\/|PTOPERPARTNERSP/FINL 1,050,do0. 00099, §75. ¢0
||\/|PTOPERPARTNERSP/F|NL 250,0do0.00 254,375.0
||\/|UF|NANCEPLC 1,400,doo0. 00 515, §00. 4o
||\/|ULT|PLAN|NC 475,0d0.00524,875.0
||V|YLAN|NC 400,0d0.00 447,5d0.0
MYLAN INC 250,0d0.00 284, 375. 0(
NAI ENTER HOLDINGSLLC 325,0do.00360,7490.0
NATIONAL CINEMEDIA LLC 850,0do.00907,375.0
NATIONAL CINEMEDIA LLC 1,100, doo0. 00 124, 450. 40
NATIONSTAR MORT/CAP CORP 1,025,doo. a0 114, §87. 40
NATIONSTAR MORT/CAP CORP 400,0d0.00 424,0q0.0
NEFF RENTAL LLC/NEFF FIN 2,800,d00. @0, 800, qoo. 4o
NES RENTALS HOLDINGS 1,650, d00. 010 600, §00. ¢0
NEUBERGER BERMAN GRP/FIN 350,0d0.00367,5d0.0
NEW ENTERPRISE STONE & L 1,000,doo. a0 020, doo. ¢qo
NEW ENTERPRISE STONE & L 950,0qdo.00617,5d0.0
NEWFIELD EXPLORATION CO 1,900,doo. @ 021, {25. ¢o
NEWFIELD EXPLORATION CO 250,0qdo0.00 257, 147. 5¢
NEXTEL COMMUNICATIONS 1,200,doo0. 00 207, §00. ¢0
NFR ENERGY LLC/FIN CORP 1,050,doo.0mw76,740.0
NFR ENERGY LLC/FIN CORP 225,0qd0.00187,8795.0
NIl CAPITAL CORP 850,0d0.00 731,0d0. 0
NORANDA ALUMINIUM ACQUIS 1,646,474, 00 580,d07.44
NORTEK INC 700,0d0.00689,5q0. 0
NORTH AMERICAN ENERGY AL 425,0do.00476,0d0.0
NORTH ATLANTIC TRADING 400,0do.00396,0d0.0
NORTHERN TIER ENERGY LLC 325,0d0.00349,375.0
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NOVELISINC 1,175, d00. 010 266, q62. 40
NPC INTL/OPER COA&B INC 550,0d0.00614,645.0
NRG ENERGY INC 275,0qdo0.00 281, 8795.0
NRG ENERGY INC 600, 0qdo.00630,0qd0.0
NRG ENERGY INC 275,0qdo.00 284, 744.5
NUMBER MERGER SUB INC 2,525, d00. @0 764, d75. 40
NUVEEN INVESTMENTSINC 3,225,do00. @0 289, §00. 4o
OASISPETROLEUM INC 1,050,d00. 010 044, 450. ¢O
OMNOVA SOLUTIONSINC 350,0d0.00 354,812.5
ONCURE MEDICAL CORP 1,250,do00.0m00,0d0.0
OPEN SOLUTIONSINC 500,0d0.00 440,0d0. 0
OPPENHEIMER HOLDINGSINC 725,0d0.00 725, 0q0. 0
OSHKOSH CORP 325,0d0.00357,5d0. 0
OSHKOSH CORP 325,0do0.00362,375.0
OWENS CORNING INC 2,175,d00. @0 324, d24.47
OWENS-ILLINOISINC 600, 0qdo. 00 684,0qd0.0
OXEA FINANCE/CY SCA 1,933,doo. @, 073, 142. 40
PH. GLATFELTER 1,025,d00. 010 051, 406. 35
PAETEC ESCROW CORP 1,000,doo0. 00 125, dqoo. ¢o
PAETEC HOLDING CORP 275,0do.00297,0d0.0
PALACE ENT HLDG LLC/CORP 725,0do.00752,147.5
PANTRY INC 1,450, do00. 00 460, §75. 4o
PARK-OHIO INDUSTRIES INC 200,0do.00206,0d0.0
PARKER DRILLING CO 400,0do0.00 426, 0d0. 04
PARKER DRILLING CO 200,0qdo.00213,0qdo0.0
PATHEON INC 1,425, do0. 010 396, §00. ¢O
PEABODY ENERGY CORP 50,00p0.00 50,250.00
PEABODY ENERGY CORP 3,225,do00. @0 225, doo0. 40
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PENN VIRGINIA RESOURCE 625,0do.00637,5d0.0
PERRY ELLISINTL INC 425,0d0.00 431,375.0
PETROBAKKEN ENERGY LTD 1,900,doo. a0 890, §00. ¢o
PHH CORP 2,725,doo. @0 895, d12. 40
PHY SIO-CONTROL INTL INC 575,0qd0.00 616, 647. 5(
PHY SIOTHERAY ASSOC HOLD 525,0qdo0.00532,8795.0
PINNACLE ENTERTAINMENT 500,0do.00546,290.0
PINNACLE ENTERTAINMENT 175,0qdo.00 187, 2§0.0
PIONEER DRILLING COMPANY 125,0qdo.00 131, 240.0
PIONEER DRILLING COMPANY 375,0do.00393,740.0
PIONEER NATURAL RESOURCE 125,0do.00 147, 448. 17
PLAINS EXPLORATION & PRO 1,325,d00. 010 417, 50. ¢0
PLAINS EXPLORATION & PRO 1,125,do0. 010 141, §75. ¢0
PLAINS EXPLORATION & PRO 975,0qdo. 00, 082, 450. 40
PLAINS EXPLORATION & PRO 450,0d0.00 480, 375. 0
PLAINS EXPLORATION & PRO 1,250, d00. 010 293, 150. ¢0
PLY GEM INDUSTRIES 1,225,doo. a0 243, 475. ¢o
POLYONE CORP 475,0do0.00 508, 290. 0
POLY PORE INTERNATIONAL | 225,0do.00240,147.5
PRESTIGE BRANDSINC 1,100,doo0. 00 212, 450. 4o
PRESTIGE BRANDSINC 75,00p.00 82,68[.50
PROPEX FABRICSINC 1,025,d00.00 —
PROQUEST LLC/PROQUEST 1,425,q00.0a0 261, 125. 40
PROVIDENT FDG/PFG FIN 250,0do.00233,740.0
PSSWORLD MEDICAL INC 650,0do.00670,312.5
PUBLIC SERVICE CO OF NEW 775,0qd0.00 930, 146.0
PUGET ENERGY INC 650, 0qdo.00694,5]5.09
PUGET ENERGY INC 300,0do.00309,740.0
PXRE CAPITAL TRUST | 875,0d0.00 794, 0q2. 5¢
QUADRA FNX MINING LTD 875,0q0.00 918, 7§0.0
QUICKSILVER RESOURCES IN 475,0q0.00 415, 645. 0
QVCINC 450,0q0.00 478, 147. 71
QVCINC 125,0d0.00 130, 841. 114
QWEST CORPORATION 425,0d0.00 430,312.5
RADIATION THERAPY SERVIC 750,0d0.00727,5q0. 0
RADIATION THERAPY SERVIC 775,0do. 00612, 2490.0
RADIOSHACK CORP 1,775,d00. 010 333, 468. 15
REALOGY CORP 7,025,d00. 00 744, d00. 40
REGAL ENTERTAINMENT GRP 1,250,doo0. a0 381, 450. ¢o
REGENCY ENERGY PARTNERS 675,0do.00717,147.5
RELIANCE INTERMEDIATE HO 800,0do.00890,0do0. 0¢
RES-CARE INC 875,0d0.00 966, 875. 0
REXEL 900,0do.00921,375.0
REYNOLDS GROUP HOLDINGS 400,0do0.00 418,5d0. 0
REYNOLDS GROUP HOLDINGS 2,975,doo. ®a 870, 475. 0
REYNOLDS GRP ISSREYNOLD 1,000,doo.0mw95,0do0. 0
REYNOLDS GRP ISSREYNOLD 525,0qd0.00 553, 875. 0(
REYNOLDS GRP ISSREYNOLD 175,0do. 00176, 740.0
REYNOLDS GRP ISS'REYNOLD 350,0do0.00380,645.0
REYNOLDS GRP ISSREYNOLD 1,475,doo0. 00 535, §43. 15
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RITEAID CORP 1,675, do0. 010 733, §25.
RITEAID CORP 175,0d0.00 197, 948. 75
RITEAID CORP 325,0d0.00 328, 2490. 0
RITEAID CORP 1,500, doo0. a0 515, qoo.
RITEAID CORP 400,0do.00340,0do0.0
RIVERS PITTSBURGH LP/FIN 850,0qd0.00884,0d0. 0
ROADHOUSE FINANCING INC 500,0do.00 488, 740.0
ROC FINANCE LLC/ROC FIN 800,0do.00908,0do0.0
ROCK-TENN CO 20,00p.00 20,60M9.70
ROCK-TENN CO 225,0qd0.00 232,749. 0%
ROOFING SUPPLY/FINANCE 425,0d0.00 446, 2490. 0
ROTECH HEALTHCARE INC 150,0do.00 84,00p.00
RR DONNELLEY & SONS CO 350,0d0.00 348, 2490. 0
RSC EQUIP RENT/RSC HLDGS 250,0d0.00282,5d0.0
RSC EQUIP RENT/RSC HLDGS 1,375,d00. 010 474, d87. ¢
RYLAND GROUP 675,0qd0.00691,8795.0
SABINE PASSLNG LP 775,0d0.00786,645.0
SABRA HEALTH/CAPTL CORP 325,0d0.00 357, 5d0. 04
SABRE INC 625,0do.00637,5d0.0
SALEM COMMUNICATIONS 851,0qd0.00 943, 546. 28
SALLY HOLDINGS/SALLY CAP 225,0qdo0.00 235,647.5
SANDRIDGE ENERGY INC 475,0d0.00 498, 7490. 0
SANDRIDGE ENERGY INC 525,0qd0.00530,9(6. 2%
SAPPlI PAPIER HOLDNG GMBH 1,425,do0. 010 449, 37. ¢
SAPPlI PAPIER HOLDNG GMBH 1,450,d00. 010 462, 87. ¢
SAPPI PAPIER HOLDNG GMBH 75,00p.00 69,46[8.75
SCHAEFFLER FINANCE BV 1,750, do00. 010876, §75.
SEALED AIR CORP 225,0qd0.00 253,145.0
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SEALED AIR CORP

300,0Q0.00342,0q0.0

SEITEL ACQUISITION CORP

995,090. 000, 006, 393. 15

SERVICE CORP INTL

1,

675, dJ00. 010 834, 25. Q0

SERVICE CORP INTL

1

,250,0J00. 010 400, q00. 90

SERVICE CORP INTL

300,0Qq0.00 324,0d0. 0¢(

SERVICE CORP INTL

1

, 250, d00. 010 450, d00. QO

SERVICEMASTER COMPANY

189, 0Q0. 00 195, 390. 6

SESI LLC 875,0d0.00876,093. 75
SESI LLC 625,0qdo.00657,8]2.5
SESI LLC 725,0qdo0.00 793, 8795.0
SHEA HOMES LP/FNDG CP 450,0d0.00 484, 875. 04
SHERIDAN GROUP INC/THE 316,1qd2.83 267,5d2. 01

SILGAN HOLDINGS INC 75,00p.00 76,87[5.00
SINCLAIR TELEVISION GROU 150,0qd0.00 166, 8795.0
SITEL LLC/SITEL FIN CORP 175,0qdo.00 170, 645.0
SIZZLING PLATTERLLC 950,0do.00997,5d0.0
SLM CORP 225,0d0.00232,647. 5(
SLM CORP 200,0do.00219,644.0
SM ENERGY CO 125,0do.00127,842.5
SM ENERGY CO 425,0do0.00 427, 4d0. 75
SNOQUALMIE ENT AUTH 1,500, do00. 00 522, 400.40
SONIC AUTOMOTIVE INC 2,650, do0. @y 749, 375.q0
SOPHIA LP/FIN INC 500, 0do.00543,790. 0
SORENSON COMMUNICATIONS 1,125,doo. 00883, 145.0
SPECTRUM BRANDSHLDGS 200,0do.00228,5d0.0
SPECTRUM BRANDSHLDGS 175,0do.00 182, 218. 75
SPECTRUM BRANDSINC 850,0d0.00 971, 145.0
SPENCER SPIRIT HLDG/GIFT 525,0qd0.00547,3102.5
SPIRIT AEROSYSTEMSINC 600,0do0.00657,0q0. 0
SPRINGLEAF FINANCE CORP 875,0do.00702,147.5
SPRINT CAPITAL CORP 675,0do.00555,147.5
SPRINT CAPITAL CORP 6,675, d00. 060 157, §87. 40

SPRINT NEXTEL CORP

800, 00d0. 00 848,04d0.0

SPRINT NEXTEL CORP

,925,(7J00. B0, 034, 4g87. %0

SPRINT NEXTEL CORP

,050,d00. 010 099, 475. Q0

SRA INTERNATIONAL INC

,075,do00. 010 091, §25. Q0

STALLION OILFIELD HLDNGS

386,0Q0.00411,090.0

STANADY NE CORP 525,0qdo0.00 484,342.5
STANADYNE HOLDINGSINC 100,0qdo.00 71,250.00
STANDARD PACIFIC CORP 225,0qdo.00 245, 240.0
STAR GAS PARTNER/FINANCE 375,0d0.00369,375. 0
STEWART ENTERPRISES 275,0do0.00284,645.0
STONERIDGE INC 700,0do.00735,0d0.0

SUGAR HSP GMNG PROP/FIN

75,00

0o.00 79,500.00

SUNCOKE ENERGY INC

225,000.00221,645.0

SWIFT SERVICESHLDGSINC

1,

975,0J00. @0 142, §75. Q0

SYMBION INC

500,040.00500,0qd0.0(¢(

SYNCREON GLOBAL IRE/FIN

475,000.00 475,593. 74

TAMINCO GLOBAL

1,

800, qOo0O. m0 863, qO00. QO

TARGA RESOURCES PARTNERS

875,000.00 918, 740.0
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TARGA RESOURCES PARTNERS 300,0do.00324,7490.0
TARGA RESOURCES PARTNERS 425,0d0.00 446, 240. 0
TAYLOR MORRISON COMM/MON 375,0d0.00392,812.5
TEKNI-PLEX INC 3,550, d00. @0 594, 375. 40
TELEFLEX INC 600, 0d0.00640,5d0. 0
TELESAT CANADA/TELESAT L 750,0d0.00 768, 7§0. 0
TEMBEC INDUSTRIESINC 200,0do.00 200,5qd0.0
TEMPEL STEEL COMPANY 1,025,d00.0079, 515. 63
[TENNESSEE GAS PIPELINE 250,0qd0.00 295, 896. 735
[TESORO CORP 500,0d0.00567,5d0.0
TEXAS PETROCHEMICAL CORP 450,0do.00478,647.5
THERMADYNE HOLDINGS CORP 725,0d0.00 743, 145. 04
THOMPSON CREEK METALS CO 525,0qd0.00422,645.0
[TITAN INTERNATIONAL INC 525,0d0.00542,042.5
TOLL BROS FINANCE CORP 300,0do0.00333,29d7.9
TOLL BROS FINANCE CORP 350,0d0.00 371,213, 15
[TOPS MARKETS 375,0do.00 401, 240.0
TOWERAUTO HLDGS/TA HLDG 923,0d0.00 982, 995. 04
TOYSR US PROPERTY CO | 100,0do.00109,875.0
TRANS UNION LLC/TRANSUNI 600,0do.00712,5d0.0
TRANSUNION HOLDING CO 725,0qdo0.00792,042.5
TRAVELPORT LLC 375,0d0.00 281, 290. 0
TRIMAS CORP 340,0do.00375,7d0.0
TRINIDAD DRILLING LTD 425,0qd0.00 452, 645. 0¢
TRIUMPH GROUP INC 575,0d0.00629,645.0
U.S. FOODSERVICE 1,925,d00. 010 982, 150. 40
UNIT CORP 350,0d0.00350,0d0. 0
UNITED AIRLINESINC 600, 0qdo.00628,5d0.0
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UNITED MARITIME LLC/CORP 825,0do0.000911,645.0
UNITED REFINING 425,0d0.00 437, 7490.0
UNIVERSAL HOSPITAL SERVI 250,0qd0.00 256, 290. 0
UNIVISION COMMUNICATIONS 1,975, doo. 20, 044, 125. 40
UPC HOLDING BV 50,00p.00 55,00[0.00
UR FINANCING ESCROW CORP 1,409, doo. 010 479, 450. 40
VALASSIS COMMUNICATION 550,0do0.00536,2490.0
VALEANT PHARMACEUTICALS 300,0qdo0.00313,5d0.0
VALEANT PHARMACEUTICALS 800, 0qdo.00 830, 0d0.0
VALEANT PHARMACEUTICALS 925,0qd0.00 909, 948. 73
VALEANT PHARMACEUTICALS 325,0d0.00326,645.0
VANGUARD HLT HDG LLC/INC 750,0do0.00 766,875.0
VENOCO INC 1,975, doo. o0, 083, d25. 40
VERSO PAPER HLDGS LLC/IN 1,450, d00. 010 484, 437. 30
VERSO PAPER HLDGS LLC/IN 250,0qdo0.00 120,0d0.0
\VIDEOTRON LTEE 600,0do.00612,740.0
\VIMPELCOM HLDGS 2,025,do00.010 926, 490. 40
VISKASE COSINC 525,0qd0.00549,937.5
WEST CORP 550,0d0.00 584,375.0
WILLIAMS PARTNERS LP/WIL 400,0do0.00 482, 040.0
WIND ACQUISITION FIN SA 1,225,doo0. 00 026, §50. Q0
WIND ACQUISITION FIN SA 225,040.00 201, 375.0
WIND ACQUISITION HOLDING 300,0d0.00211,5d0.0
\WINDSTREAM CORP 450,0qdo.00 486,0d0.0
WINDSTREAM CORP 500,0do.00513,7490.0
WINDSTREAM CORP 1,025,d00. 010 063, 437. 30
WMG ACQUISTION CORP 625,0q0.00 695,312.5
\WMG HOLDINGS CORP 600,0do.00636,0do0.0
WOK ACQUISITION CORP 825,0do0.00 868, 342.5
WY LE SERVICES CORP 775,0do.00837,0d0.0
WYNN LASVEGASLLC/CORP 975,0do0.00 981, 09d3. 73
XM SATELLITE RADIO INC 1,000,do0. 010 120, d00. 40
Y CC HOLDINGS/'YANKEE FINA 1,425,d00. 010 460, §25. 40
ZAY O ESCROW CORP 2,000,doo. o, 115, oo. 4o
ZAY O ESCROW CORP 1,025, doo. 010, 104, 437. 40
GMAC CAPTR | 8.125% 2/15/40 Series2 229,3715.00 221, 576. 21
?L;Y FINANCIAL 7.0000% SERIES 650 0do. 00 576 641 s
654 581,142,7405.7634 134,/]06565
(45,816,337,407)
96.4% 100.|0%
45,816,437, 407
(45,816,337,407)
45,816,437, 407
(45,816,337,407)

O
O
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247 5
241 6
1,293,010, 135
247 5 24, 704, 1|51
247 5 323,151, 242
994, 563, 4 4
994, 56 3, 4 4
(3)
(1) 247 5 )
2) ( 247 5 )
ABN AMRO BANK NV 100,0do0.00 68, 75p.00
AGROKOR D.D 150,0qd0.00 156,037.50
ALBA GROUPPLC & COKG 200,0qdo.00 205,5d0.00
ALLIED IRISH BANKSPLC 50,000.00 44,66[.50
ARDAGH PACKAGING FINANCE 100,0d0.00 106,015.00
BANCO ESPIRITO SANTO SA 300,0do.00 286,2d0.00
BANQUE POPULAIRE CAISSE 70,000.00 62,96B8.50
BARCLAYSBANK PLC 140,0d0.00 81,165.00
BBVA INTL PREF UNIPERSON 50,00p0.00 38,39pR.50
BNP PARIBAS CAPTRST VI 90,00p.00 84,93[.50
BOARDRIDERS SA 100,0do.00 99,50p.00
BOPARAN HOLDINGSLTD 200,0do.00 212,840.00
BRENNTAG FINANCE BV 100,0d0.00 108,248.00
BRISA CONCESSAO RODQV SA 150,0do.00 127,8d0.00
CAPSUGEL FINANCECO SCA 100,0do.00 108,0d0.00
CARLSON WAGONLIT BV 100,0d0.00 98,50p0.00
CEMEX FINANCE EUROPE B.V 100,0d0.00 94,87F.00
CEMEX FINANCE EUROPE BV 50,00p.00 46,18[.50
CIRSA FUNDING LUXEMBOURG 100,0do.00 84,24p.00
CODERE FIN LUXEMBOURG SA 110,0d0.00 85,56p.00
COMMERZBANK AG 100,0do0.00 89,30p.00
CONTI-GUMMI FINANCE B.V. 100,0do.00 107,1d0.00
CREDIT AGRICOLE SA 100,0d0.00 78,250.00
CROWN EURO HOLDINGS SA 50,00p.00 54,28B.00
CYFROWY POLSAT FIN AB 130,0d0.00 133,477.50
ECO-BAT FINANCE PLC 100,0d0.00 100,145.00
EDCON PROPRIETARY LTD 110,0do.00 102,447.00
EILEME 2AB 100,0do0.00 104,040.00
FAURECIA 100,0d0.00 111,240.00
FIAT FINANCE & TRADE 100,0d0.00 100,875.00
FIAT INDUSTRIAL FIN EUR 200,0do.00 203,2d0.00
FIAT INDUSTRIAL FIN EUR 100,0do.00 101,7d0.00
FOODCORPLTD 120,0qd0.00 119,478.00
FRANZ HANIEL & CIE GMBH 50,000.00 52,625.00
GATEGROUP FINANCE LUX SA 100,0d0.00 100,340.00
GEO TRAVEL FINANCE 100,0d0.00 92,50p.00
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GROUPAMA SA 100,0do.00 57,565.00
GROUPE BPCE 100,0d0.00 91,44F.00
HEIDELBERGCEMENT AG 180,0qd0.00 207,540.00
HEIDELBERGCEMENT AG 50,000.00 56,80p.00
HEIDELBERGCEMENT FINANCE 50,000.00 59,426.00
HERTZ HOLDGS NETHERLANDS 70,000.00 76,23p0.00
HSH NORDBANK AG 60,00p.00 39,30B.00
INEOS FINANCE PLC 50,00p0.00 53,47p.50
INEOS GROUP HOLDINGSPLC 70,00p.00 61,215.00
ING GROUP NV 160,0qd0.00 150,740.00
INTESA SANPAOLO SPA 200,0do.00 172,490.00
ISSA/S 370,0do0.00 377,642.00
KABEL DEUTSCH HOLDING AG 100,0d0.00 102,844.00
LABCO SAS 100,0d0.00 92,10F.00
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LAFARGE SA 110,0do.00 113,3d0.00
LOTTOMATICA SPA 70,00p.00 62,76p.00
MOL HUNGARIAN OIL & GAS 80,00p.00 75,91p. 00
NARA CABLE FUNDING 220,0do.00 196,7940.00
NOKIA OYJ 50,00p0.00 47,75p.00
NORDENIA INT AG 60,00p.00 65,10p0.00
NUMERICABLE FINANCE 100,0d0.00 97,91f6.00
Ol EUROPEAN GROUP BV 70,00p.00 72,618.00
ONTEX IV 100,0do.00 99,06.00
ONTEX IV 100,0qdo0.00 85,50p.00
OTE PLC 50,000.00 41,50p0.00
OXEA FINANCE/CY SCA 81,226.00 86,41f.21
PEERMONT GLOBAL LTD 50,00p0.00 47,43[7.50
PEUGEQT SA 40,00p.00 41,81f.00
PEUGEQT SA 40,00p.00 40,24p.00
PHOENIX PIB FINANCE BV 120,0do0.00 133,640.00
PICARD BONDCO 230,0qdo.00 248,497.50
PORTUGAL TELECOM INT FIN 50,00p.00 50, 95F.00
PORTUGAL TELECOM INT FIN 100,0d0.00 96,390.00
PORTUGAL TELECOM INT FIN 50,00p.00 42,87F.00
PROSECURE FUNDING 60,00p.00 51,90p.00
R&R ICE CREAM PLC 100,0do0.00 100,2q5.00
REN REDES ENERGETICAS 100,0do.00 103,240.00
REXAM PLC 100,0qd0.00 96,00p.00
REXEL SA 100,0do.00 106,740.00
ROYAL BK OF SCOTLAND PLC 130,0do0.00 138,495.50
SANTANDER ISSUANCES 100,0do.00 84,23p.00
SANTOS FINANCE LTD 50,00p0.00 48,74p.00
SCHAEFFLER FINANCE BV 100,0do0.00 106,645.00
SMURFIT KAPPA ACQUISITIO 120,0do.00 128,240.00
SOCIETE GENERALE 100,0do.00 82,00[0.00
SOCIETE GENERALE 50,00p.00 47,76R.50
SUEDZUCKER INT FINANCE 70,00p.00 70,72f. 00
SUNRISE COMMUNICATIONSH 170,0do.00 181,897.50
THOMAS COOK GROUPPLC 50,00p.00 24,76E.00
TOKYO ELECTRIC POWER CO 50,00p.00 49,97p.50
TVN FIN CORP 111 AB 100,0do0.00 97,750.00
TVN FINANCE CORPPLC 50,00p.00 53,56R.50
UBSAG JERSEY BRANCH 50,00p0.00 46, 76R.50
UNICREDIT SPA 140,0do.00 132,2430.00
UNICREDIT SPA 50,00p.00 46,23p.50
UNITYMEDIA GMBH 120,0d0.00 131,5946.00
UNITYMEDIA HASSEN / NRW 100,0do.00 109,635.00
UNITYMEDIA HASSEN/NRW 100,0do0.00 100,835.00
UNITYMEIDA HESSEN 140,0do.00 151,146.00
UPCB FINANCE LTD 130,0do0.00 138,145.00
\WENDEL 50,000.00 50,125.00
\WENDEL 100,0qd0.00 94,70p.00
WIENERBERGER AG 70,00p.00 52,850.00
WIND ACQUISITION FIN SA 60,000.00 49,950.00
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