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) () () ()
()

ENERGY FUTURE

HOLDINGS 7,725,00007,016.55542,028,5387,924.00 (612,129,77210.87592017/11/1 (1.49

HCA INC 5,350,00009,360.83500,804,5929,928.88 [531,195,0809.25 (2016/11/151.29

COMMUNITY HEALTH

SYSTEMS 5,200,0009,348.16486,104,5999,833.41 (511,337,3208.875 |2015/7/15 |1.24

FREEPORT-MCMORAN

C&G 4,900,0009,656.70473,178,49910,119.82495,871,1808.375 [2017/4/1 (1.20

NUVEEN

INVESTMENTS INC 6,325,00006,591.41}416,906,751/6,826.10 431,751,141]10.5 [2015/11/151.05

SPRINT CAPITAL

CORP 5,200,00017,843.57/407,865,7408,162.68 424,459,6208.75 [2032/3/15 (1.03

NEXTEL

COMMUNICATIONS 4,875,0007,967.941388,437,461/8,675.83 422,947,017/6.875 [{2013/10/31{1.02

FIRST DATA

CORPORATION 4,725,0006,795.71321,097,3097,828.54 (369,898,5159.875 [2015/9/24 (0.90
CENTENNIAL

COMM/CELL/PR 3,835,00(19,683.04371,344,7669,570.86 367,042,7688.125 [2014/2/1 |0.89
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10 EgRLDL'C\:"OTOR CREDIT3,650,000'9,000.91328,533,273'9,677.82 35324052212 |2015/5/15 [0.84
UNIVISION

11 T A e [3:400,0000,663,35328,554,038110,167.55345,696,87012  [2014/7/1 (084

12 PI\TCNEGY HOLDINGS 13 559 000i8,076.761306,916,9568,258.15 [313,809,8008.375 [2016/5/1 [0.76
MIRANT NORTH

13 T NORT 3,150,0000, 151.99288, 287, 7759,403.79 [296,219,5427.375 [2013/12/31/0.72

14 EILEcch:cE)N FINANCE 13 025 0000,085.95274,850,1349,594.73 [200,240,73310  [2014/8/1 0.70

15 NXP BV 4,500,00014,554.08204, 933, 7536,444.22 [289,990,1257.875 [2014/10/150.70

16 E%G FINANCEPTY 15 675 0009, 242.53265,722,84400.833.40 [282,710,537110.6252016/9/1 [0.68
VIRGIN MEDIA

17 VI LM DL 2,825 00000,445.771266,843,04119,737.94 [275,006,8059.5  [2016/8/15 0.66

18 GCl INC 3,005,0008,692.54260,034,22118,878.70 [274.796,0747.25 [2014/2/15 0.66

19 VENOCO INC 2 800.0008,651.16242.232,6709,356.06 [261.960,6808.75 [2011/12/150.63

20 WINDSTREAM CORP [2.630,0000,157.95240,854,341/9.678.27 |254,538,5338.625 [2016/8/1 [0.61

01 \éYI'\lNgAACQU'S'T'ON 2,550,00(19,690.20247,100,2279,928.88 053.186,44010.75 [2015/12/1 [0.61
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02 INTL PAPER CO 2,250,000'9,702.49218,306,23311,065.19248,966,8319.375 2019/5/15 |0.60
03 S| HHELDFOODS o 500,0000,452.31{236,307,9400,928.88 [248,222,00010  [2014/7/15 [0.60
04 e NG [2/650,0009,138.071242,158,9430,356.06 [247,935,5906.875 [2012/3/1 0.60
o5 INTELSAT 2 525,0000,165.12(231,419,2809,642.46 [243,472,3678.875 [2015/1/15 [0.59
SUBSIDIARY HLDG  [>°220009, 4192809, 412,
o4 USONCOLOGY INC  [2,500,0009,482.621237,065,5499,690.20 [242,255,1259.125 [2017/8/15 0.58
o7 BIOMET INC 2 325,0000,708.16225,714,947110,310.761239,725,170110  [2017/10/150.58
o8 CarE SN > 450,0009,439.12231,258 5460,714.07 [237,9947768  [2012/4/15 (057
og NRG ENERGY INC  [2,590,0009,272.011240,145,2889,188.98 [237,994,7767.375 [2016/2/1 |0.57
30 ey CQUISITION 2,300,00(19,510.76218,747,54610,167.55233,853,76511.75 2017/7/15 [0.56

() ()

()

()

()

()
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WIND
ACQUISITION
FIN SA

590,000110,732.2563,320,309

13,530.68

79,831,0589.75

2015/12/1

4.21

NORDIC TEL CO
HLDGS

485,00009,350.52

45,350,070

13,218.5564,109,991/6.872

2016/5/1

3.38

SOFTBANK
CORPORATION

360,000110,090.50

36,325,800

12,461.76

44,862,3637.75

2013/10/15

2.36

BNP PARIBAS
CAPTRST IV

400,00009,212.62

36,850,506

11,203.23

44,812,9596.342

2049/1/29

2.36

BARRY
CALLEBAUT
SVCSNV

350,000110,090.50

35,316,750

12,781.30

44,734,5506

2017/7/13

2.36

UPC HOLDING
BV

340,000110,811.27

36,758,346

13,030.19

44,302,6767.75

2014/1/15

2.33

IESY
REPOSITORY
GMBH

310,000110,789.24

33,446,644

13,857.62

42,958,62210.125

2015/2/15

2.26

NALCO
COMPANY

310,00011,550.91

35,807,821

13,723.08

42,541,5487.75

2011/11/15

2.24

Ol EUROPEAN
GROUP BV

330,0009, 754.15

32,188,695

12,596.30

41,567,8146.875

2017/3/31

2.19

10

LINDE FINANCE
BV

300,000111,037.66

33,112,984

12,980.41

38,941,2577.375

2066/7/14

2.05

11

IESY HESSEN &
ISH NRW

290,00010,746.38

31,164,509

12,949.47

37,553,4774.259

2013/4/15

1.98

12

KABEL
DEUTSCHLAND

GMBH

260,00012,431.36

32,321,553

14,193.97

36,904,32210.75

2014/7/1

1.94

47
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13 FNOCM BARDIER 290,0049,540.92 07 668,68912,243.81/35,507,0567.25 [2016/11/15(1.87]
LIGHTHOUSE

14 NOTHOUSE  |450,0006,241.16 [28,085,2257,466.97 (33601,3658  [2014/4/30 [L77
CIRSA FINANCE

15 I AN CE290,0006,525.19 [18,923,051410,749.0731,172,3128.75  2014/5/15 [1.64

16 FCE BANK PLC [250,000111,287.90128,219. 765112, 411.31131,028,28717.125 [2012/1/16 [1.63

17 BARCLAYS  1100,0005,437.14 [21.748,502(7.732.68 |30,930,7464.875 [2049/12/291.63
BANK PLC

18 ALCATEL SA  [230,0000,364.39 [21,538,11812,633.30129,056,6036.375 [2014/4/7 |1.53
CODERE FIN

19 LUXEMBOURG [290,0007,050.12 [20,445,371/0.918.96 [28,764.9888.25 |2015/6/15 [1.51
SA

20 Eﬁ\l'\f\l'\EEELAND 370,0007,668.78 [28,374,4867,567.87 [28,001,1376.281 [2016/8/15 [1.47]

21 LECTA SA 300,00016,832.43 [20,497,3030.294.69 [27,884.08713.906 [2014/2/15 [1.47
HSBC CAPITAL

22 o P AL 1250,0007,675.91 [19,189,776(10,325.9425,814,86205.368712049/12/24)1.36

23 SOCIETE 300,0006,120.44 [18,361,34618,523.10 [25,569,32714.196 [2049/1/29 [1.34
GENERALE :
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GMACLLC 190,000112,877.3124,466,90613,261.6025,197,0544.75 |2009/9/14 |1.32

INEOS GROUP

HOLDINGS PLC 450,0003,929.31 (17,681,9195,549.77 (24,973,987]7.875 [2016/2/15 (1.31]

ROCKWOOQOD
SPECIALTIES  [180,0009,259.04 (16,666,277]13,319.46(23,975,0287.625 (2014/11/151.26
GRP

FRESENIUS

FINANCE BV 175,00011,718.43120,507,25913,151.2823,014,7485.5 [2016/1/31 [1.21

AGCO CORP 180,00009,516.83 |17,130,30912,646.7622,764,1686.875 |2014/4/15 |1.20

RHODIA SA 190,00017,306.86 |13,883,04811,556.9821,958,2733.746 |2013/10/151.15

CENTRAL EUR
DISTR CORP

168,00(19,635.75 16,188,06812,814.9321,529,0908 2012/7/25 [1.13
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)

21 1 5 21 7 6
37,265,942 45,784,349
2,815,079,389 3,457,214,478
20,060,854 20,000,000
116 133
2,872,406,301 3,522,998,960
2,872,406,301 3,522,998,960
26,427,929 26,099,881
1,270,173
121,055 158,182
3,873,810 5,061,750
4,834 6,317
30,427,628 32,596,303
30,427,628 32,596,303
5,285,589,850 5,219,976,234
2,443,611,177 1,729,573,577
678,128,409 641,742,372
2,841,978,673 3,490,402,657
2,841,978,673 3,490,402,657
2,872,406,301 3,522,998,960

62/137



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

@)

20 7 8 21 1 6
21 1 5 21 7 6
128,643 22,964
1,826,044,570 874,135,089
92,588
1,825,823,339 874,158,053
1,039,216 811,184
33,254,913 25,957,815
73,246 32,392
34,367,375 26,801,391
1,860,190,714 847,356,662
1,860,190,714 847,356,662
1,860,190,714 847,356,662
10,760,043 981,484
516,336,356 2,443,611,177
105,034,127 55,666,205
105,034,127 55,666,205
11,351,010 30,274,660
11,351,010 30,274,660
171,527,267 157,729,123

2,443,611,177

1,729,573,577
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(©)
( )
207 8 211 6
211 5 217 6
() ()
() ()
207 8 21 211 6 217
15 6
( )
211 5 217 6
5,285,589,850 5,219,976)|234
55 6 1 10 55 6 1 10
2,443,611)|177 1,729,573)|577
1 1
0.5377 0.6687
(10,000 5,377 (10,000 6, 68)
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)
207 8 211 6
211 5 217 6
106, 867, p49 101, 824,
5,414,5pD6 4,233,
207 8 208 5 211 6 212 5
929, 346(,1501,0000 842, 312,190,300
1, 624 31, 458( 809000 55) 1, 595 26,392(481000 50)
29,100} p52 20, 902
151, 5514,/]130 145, 224,
748, 695,/]328 676, 1849,
+ + +| 929,346,510 + + +| 842,311,
5, 719, 794, 208 5,278, 49
10, 000 / x10,]000 1, 62410, 000 / x10,]000 1, 59
10, 000 55110, 000 50
x [ 10,/j0B0, 458 B79 x [ 10,/]026, 392
208 6 209 5 212 6 213 5
902, 300(,1207,3000 838, 656(,1002,3000
1,623 30,571(5862000 55) 1, 590 26,369(386000 50)
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45
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903
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29,710 p72 23,365

147,987,867 148, 154,

724,602,/]334 667, 13¢,

+ + +| 902,300,273 + + +| 838, 65€¢,

5, 558, 469, 613 5, 273, 86

10, 000 / x10,]J000 1,62310, 000 / x10,]J000 1,59
10, 000 551110, 000 50
x [10,]080, 571)pb82 x [/ 10,]02®, 369

209 6 20106 213 6 214 6
873, 43 3(,1609 40 0 0 836, 55 7(,1309,00 0 0
1, 61)8 29,681(0B1000 55) 1, 591 26,281(100p000 50)
(29

27, 077109 26, 940

144, 1845,/]431 148,519,

702,170,654 661, 091,

+ + o+ 873, 433,/694 + + o+ 836, 5517,

5, 396, 560, 362 5, 256, 35

10, 000 / x10,]J000 1,61810, 000 / x10,]000 1, 59
10, 000 551110, 000 50
x [10,]020, 681|p81 x [/ 10,]026, 281

20107 20115 214 7 215 7
863, 43 7(,1000,9 0 0 836, 04 7(,1707,00 0 0
1, 60)8 26,832(466000 50) 1, 58)6 26,354(400000 50)
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416

319
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24,358 pP50 23,490
144,229,1222 150, 98 3,
694,853,737 661, 5793,
+ + +| 863, 437,/]0009 + + +| 836,047,
5, 366, 487, 378 5, 270, 88
10, 000 / x10,]J000 1,6081L0, 000 / x10,]J000 1, 58§
10, 000 50110, 000 50
x [10,]026, 832 KB36 x [/ 10,]02®, 354
20116 20125 215 8 216 5
851, 50 0(,1302,00 00 829, 90 8(,1807,9 00
1, 60)3 26,555(360000 50) 1, 581 26,242(106000 50)
(10, 830
23,500} (98 23,647
143, 844,1832 150, 993,
684, 154,]690 655, 261,
+ + o+ 851,500,320 + + o+ 829, 908
5,311, 072, 130 5, 248, 42
10, 000 / x10,]J000 1,6031L0, 000 / x10,]000 1, 58§
10, 000 501110, 000 50
x [ 10,]026, 555 B60 x [/ 10,]026, 242
20126 211 5 216 6 217 6
848, 91 7(,1008 00 0 0 819, 609(,1506,10 0 0
1, 606 26,427(209000 50) 1, 570 26,099( 881000 50)

(20
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27,8911R02 20,238

144,360,742 151,767,

676, 665,136 647,609,

+ + +]| 848,917,080 819, 609,

5, 285,589, 850 5, 219, 97

10,000 / x10,/000 1,60610, 000 , OO0 1,57
10,000 50|10, 000 50
x /10,J026, 427|pP49S JO@2®B, 099

)
207 8 211 6
211 5 217 6
207 8 211 6
211 5 217 6
5,873,970,536 5,285,589,
37,143, 965 71, 700, 2
625,524,451 137,313, §
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207 8 211 6
211 5 217 6
() () () ()
2,815,079, 3222, 00[9,09p457, 2|14, 4788, 130, 874
2,815,079, 3@®22, 00[9, 09p457, 2|14, 4788, 130, 874
( 207 8 211 5 )
( 211 6 217 6 )
(4)
(1) 217 6
(2) 217 6
() (D)
1,681, 9[91,|/094
1,775, 2|23,|384
2 3,457, 2|14,[478
99. 0% 100 %
3,457,2|14,(478

()
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(1)

217 6

1,248, 7109, 318
452,833,113
36, 983, 137,084
1,008,000
575,28|0, 178
795, 9418, 522
114, 10)5, 855
40, 171,622,070
40,171,422,070
660, 73|19, 433
395, 23|10, 000
1,055, 9169, 433
1, 055,969, 433

38,234, 281,894

() 881,370, 743
39,115, 652, 637
39,115, 452, 637
40, 171,622,070
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(1) ( 217 6 )
(2) ( 217 6 )
ATRIUM CORPORATION is bo
WARRANTS 18/10/15 ' B
1 42.po —_
(=)
0.0% 0. dw
(=
AAC GROUP HOLDING CORP 201,5d9.00 54, 42B.63
ABITIBI-CONSOLIDATED INC 2,625,doo.o®10,0d0. 00
ABITIBI-CONSOLIDATED INC 600,0do.00 42,00p.00
ABITIBI-CONSOLIDATED INC 575,0d0.00 51, 70k.00
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ABITIBI-CONSOLIDATED INC 125,0do.00 9,379.00
ACCURIDE CORP 450,0d0.00 85,50p.00
IACE CASH EXPRESS INC 900,0qdo.00408,340. 30
ACTIVANT SOLUTIONSINC 2,150, do00. 00 656, §75. 0
AES CORPORATION 1,425,doo0. a0 447, d87. 5
AES CORPORATION 1,175,doo.ag o097, 477. 1
IAGY HOLDING CORP 775,0do0.00608,742. 50
AHERN RENTALSINC 625,0d0. 00 251,542. 50
AIRGASINC 1,475, doo. 010 383, 427. 5
ALERIS INTERNATIONAL INC 650,0do0.00 13,00p.00
ALGOMA ACQUISITION CORP 200,0q0.00 114, 740.00
ALH FIN LLC/ALH FIN CORP 625,0d0.00 545, 645. 00
ALLIANT TECHSYSTEMSINC 550,0qd0.00 504, 441.85
ALLISCHALMERS ENERGY IN 925,0qdo.00661,837.5¢0
ALLISCHALMERS ENERGY IN 100,0d0.00 67,050.00
ALLISON TRANSMISSION INC 775,0d0. 00618, 450. 00
ALLISON TRANSMISSION INC 1,025, doo.0o0r14,590.07
AMC ENTERTAINMENT INC 325,0d0.00309,745.00
AMERICAN GREETINGS 1,025,doo. o046, 2d0. 00
AMERICAN RAILCAR IND 250,0d0.00217,2d8. 25
AMERICAN TOWER CORP 2,375,d00. @, 398, 450. 0
AMERISTAR CASINOS INC 725,0d0.00742,742.50
AMKOR TECHNOLOGIESINC 1,825,do0. a0 683, 405. 6
AMR REAL ESTATE PTR/FIN 2,115,do0. a0 910, 426. 9
AMSCAN HOLDINGS INC 1,575, do0. 010 327, 125. 0
APPLETON PAPERS INC 100,0d0.00 37,000.00
ARAMARK CORP 300,0qdo0.00242,649. 94
ARAMARK CORP 1,350, d00. 010 293, §62. 9
ASBURY AUTO GROUP 7.625% 125,0d0.00 90, 05p. 12
IASHTEAD CAPITAL INC 1,775, doo. 010 509, 490. 1
ATLAS PIPELINE PARTNERS 575,0d0.00412,890.00
ATRIUM COMPANIESINC 90,715.00 1,814.30
AVENTINE RENEW 10% 144A 2,025,d00.00678,345.00
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AVIS BUDGET CAR RENTAL 175,0d0.00 119, 0§43. 12
B& G FOODSINC 575,0d0.00567, 440. 47
BAKER & TAYLOR INC 1,300,do0.0@64,0d0. 00
BARRINGTON BROADCASTING 550,0qdo0.00187,647. 50
BELDEN CDT INC 7% 144A 3 175,0d0.00 154, 545. 00
BERRY PETROLEUM CO 575,0qdo.00579,6d0. 04
BILL BARRETT CORP 75,00p.00 74,15[6.25
BIO-RAD LABORATORIESINC 100,0do.00 98, 29B.80
BIO-RAD LABORATORIESINC 1,025,d00.0m36,593. 75
BIO-RAD LABS 325,0qd0.00321,8§8. 27
BIOMET INC 1,825, d00. a0 852, 475. 0
BIOMET INC 150,0do.00 146, 8490.00
BLOCKBUSTER INC 2,125,do00. a0 004, 33. 7
BONTEN MEDIA ACQUISITION 262,147.00 52, 43[. 40
BOWATER CANADA FINANCE 825,0qd0.00148,379. 585
BOYD GAMING CORP 100,0d0.00 74,650.00
BRIGHAM EXPLORATION CO 1,345, dJ00. 0014, 491. 87
BROWN SHOE COMPANY,INC 1,350, do0. 00 252, 400. 0
BUFFALO THUNDER DEV AUTH 1,800,d00.0®@70,0q0. 00
BURLINGTON COAT 2,745, doo. @0 156, 197. 5
BWAY CORP 950,0qdo.00 951, 141.5¢0
CABLEVISION SYSTEMS CORP 2,775,d00. @0 743, §81. 3
CARDTRONICSINC 1,175,do00. 00 049, 475. 0
CARDTRONICSINC 300,0qdo.00267,9d0. 04
CARROLS CORP 875,0qd0.00821,478. 871
CASCADESINC 1,700, doo. 010 499, §41. 1
CB RICHARD ELLIS SERVICE 300,0qdo.00293,4qdo0. 04
CCHOLDINGSGSV LLC/CRO 375,0d0.00 365, 448. 62
CCH Il LLC/CCH Il CAPCO 1,225,do0. a0 290, §43. 7
CCOHLDGSLLC/CAP CORP 125,0do. 00107, 718. 79
CENTENNIAL COMM/CELL/PR 3,835,d00. @0 889, d48. 7
CHAPARRAL ENERGY INC 650,0d0.00 402, 241. 45
CHAPARRAL ENERGY INC 975,0qdo. 00602, 5§0. 00
CHART INDUSTRIES INC 475,0d0.00 443, 175. 04
CHARTER COMM OPT LLC/CAP 325,0qdo0.00310,375. 04
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CHARTER COMM OPT LLC/CAP 750,0do.00772,5d0. 04
CHESAPEAKE ENERGY CORP 75,00p.00 71,968.72
CHESAPEAKE ENERGY CORP 425,0d0.00402,590. 27
CHESAPEAKE ENERGY CORP 575,0qdo. 00582, 9d6. 25
CHOCTAW RESORT DEVEL ENT 420,0do.00239,610.00
CIE GEN GEOPHY SIQUE 1,150, doo0. 00 150, doo. g
CIE GEN GEOPHY SIQUE 75,00p. 00 68,86f.25
Cll CARBON LLC 550,0do0.00389,4d0.00
CINCINNATI BELL INC 175,0qd0.00 161,547. 27
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CINCINNATI BELL INC 200,0d0.00179,292. 60
CINEMARK USA INC 200,0qd0.00199,043. 40
CIT GROUPINC 500,0d0.00 447,348. 00
CIT GROUPINC 625,0qd0.00476,642. 50
CIT GROUPINC 1,350,d00.0029,697.00
CIT GROUPINC 1,125,doo.00798, 440. 25
CIT GROUP INC 144A 1,150, d00.00688, 697. 40
CITIGROUPINC 1,250,d00.0m75,845.00
CITIZENS COMM CO 7.125% 650, 0dJ0.00 557, 1§8. 585
CITIZENS COMMUNICATIONS 1,825,q00. 010 891, §17. d7
CLAIRE'S STORESINC 414,4494.00 136,749. 87
CLAIRE'SSTORESINC 850,0d0.00403,747.0¢4
CMS ENERGY CORP 375,0d0.00378,147.540
COMMERCIAL BARGE LINE CO 675,0d0.00 642, 471. 75
COMMUNITY HEALTH

SYSTEMS 4,675,doo. 010 570, d81. 745
COMPTON PETROLEUM CORP 775,0qd0.00 445, 645. 00
COMPUCOM SYSTEMSINC 875,0d0.00 726, 140. 62
COMSTOCK RESOURCESINC 2,.650,d00. @, 536, 492. 95
CONNACHER OIL AND GAS 100,0do.00 96,50p0.00
CONNACHER OIL AND GAS 700,0qd0.00 420,0qd0. 00
CONSTELLATION BRANDSINC 675,0qd0.00677,045. 00
CONSTELLATION BRANDSINC 750, 0qd0.00 691, 936. 50
COOPER STANDARD AUTO 450,0do.00 27,00p.00
CORNELL CO'SINC 125,0do0.00123,5qd0. 04
CORRECTIONS CORP OF AMER 320,0d0.00303,646. 54
CRC HEALTH CORP 1,800,doo. a0 184, 400. do
CRICKET COMMUNICATIONSI| 450,0d0.00447,2d2. 540
CRICKET COMMUNICATIONSI| 550,0qd0.00548,645.00
CROWN AMERICASLLC 50,000.00 48,308.35
CROWN CASTLE INTL CORP 1,475,do0. 010 499, §37. g0
CROWN CORK & SEAL 1,350,do0. 00 161, dqoo. do
CSC HOLDINGSINC 950, 0qd0.00 940, 341. 25
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CSC HOLDINGSINC 925,0do.00897,742. 540
D.R. HORTON INC 225,0d0.00 186,018. 75
D.R. HORTON INC 500, 0d0.00 405, 8795. 00
D.R. HORTON INC 925,0qd0.00 786, 635. 72
DELUXE CORP 175,0d0.00 139, 640. 00
DEX MEDIA INC 2,250,d00.0m37,5d0. 00
DEX MEDIA WEST/FINANCE 1,475, doo.0m®36,0d0. 00
DIGICEL GROUPLTD 1,440,d00. 00 195, 400. 0
DIGICEL GROUPLTD 1,850, d00. 010 544, 450. 0
DIGICEL LIMITED 1,725,do00. 00 673, 450. 0
DIGICEL SA 325,0d0.00322,542. 50
DIRECTV HOLDINGS/FINANCE 500,0d0.00 500, 8g5. 49
DIRECTV HOLDINGS/FING 1,900,do0. 00 860, d60. 1
DOLE FOODS CO 469,0do0.00462,147. 30
DOLLAR GENERAL CORP 300,0d0.00323,649. 40
DOMTARINC 550,0d0.00 456,047. 50
DOMTARINC 250,0d0.00214,5d0. 00
DOW CHEMICAL CO/THE 675,0d0.00 686,347. 61
DOW CHEMICAL COMPANY 400,0do.00412,743.60
DYNEGY HOLDINGSINC 175,0d0.00 169, 790. 00
DYNEGY HOLDINGSINC 3,800, d00. @0 214, §00.
EDISON MISSION ENERGY 300,0d0.00271,6§0. 00
EDISON MISSION ENERGY 1,424,d00. 00 102, 190. 2
EDISON MISSION ENERGY 325,0d0.00244,7d5. 00
EDISON MISSION ENERGY 925,0d0.00604,045.00
EL PASO CORP 650,0d0.00 630, 845. 00
EL PASO CORP 1,125,d00.00872,041.25
EL PASO CORPORATION 175,0qd0.00 163, 745. 00
EL PASO CORPORATION 800,0do.00670,1q8.00
EL PASO CORPORATION 475,0do0.00389,891.5¢0
EL PASO ENERGY CORP 600,0d0.00588,432.00
EL PASO PERFORMANCE-LINK 125,0d0.00 122, 999. 12
ELIZABETH ARDEN INC 1,175,d00. 010 005, 412. 5
ENCORE ACQUISITION CO 100,0q0.00 98,258.30
ENCORE ACQUISITION CO 725,0q0.00 614, 1946. 07
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ENERGY FUTURE HOLDINGS 8,075,d00. 60 939, 162. 40
ESCO CORP 175,0d0.00 140, 0d0. 00
EVRAZ GROUP SA 500,0qd0.00414,8933.5¢0
EXPEDIA INC 1,675,doo0. 00 604, §50. do
EYE CARE CTRS OF AMERICA 925,0d0.00 923, 150.00
FELCOR LODGING LP 275,0d0.00 222, 740.00
FIREKEEPERS DEV AUTHORIT 150,0d0.00 138, 075.00
FIRST DATA CORPORATION 4,275,do0. w0 061, d13. g9
FMC FINANCE 111 SA 200,0qd0.00186,5q0. 00
FMG FINANCE PTY LTD 2,300,d00. @0, 208, do00. do0
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FORD MOTOR COMPANY

200, 04

0.00 160, 432

. 40

FORD MOTOR COMPANY

350,04

0.00 204, 447.

50

FORD MOTOR COMPANY 2,725,doo0. 00 636, §20. §
FORD MOTOR CREDIT CO 1,025,d00.0034, 695. 20
FORD MOTOR CREDIT CO 550,0qd0.00426,545.00
FORD MOTOR CREDIT CO 1,525, doo. 00 232, 400. 8
FORD MOTOR CREDIT CO 1,350,doo0. 00 060, J06. 4
FORD MOTOR CREDIT COLLC 5,600, d00. 0 279, 169. §
FREEPORT-MCMORAN C & G 4,425,do0. 040 472, 454. 9
FREESCALE SEMICONDUCTOR 1,700,do0.0m37,148. 40
FREESCALE SEMICONDUCTOR 472, 218. 00193,6d9. 34
FREESCALE SEMICONDUCTOR 850, 0d0.00 306, 799. 85
FRONTIER COMMUNICATIONS 125,0do.00118,892.50
FTI CONSULTING 1,350,d00. 00 313, 437. 9
FTI CONSULTING INC 675,0d0.00 644, 9q6. 47
GCI INC 3,095, d00. @0, 817, d97. 4
GENERAL NUTRITION CENTER 1,000,doo.0000,0d0. 00
GENL MOTORSACCEPT CORP 325,0d0.00269,447. 94
GENL MOTORSACCEPT CORP 2.825,do0. @, 215, 154. 4
GEORGIA GULF CORPORATION 150,0qdo0.00 41,250.00
GEORGIA GULF CORPORATION 425,0d0.00127,5d0. 04
GEORGIA-PACIFIC CORP 640,0q0.00 644,241, 44
GEORGIA-PACIFIC CORP 100,0qdo.00102,874. 64
GEORGIA-PACIFIC CORP 1,775,doo. a0 483, d12. 5
GMAC 1,400,doo. 00 271, 464. 4
GMAC 1,125,d00. 0080, 942. 37
GMAC 2,125,do00. 00 749, 102. 3
GMAC 1,950, doo. 010 346, 157. 1
GMACLLC 1,450, doo. 010 240, 163 . 2
GMACLLC 975,0do.00 795, 796. 95
GMACLLC 100,0do.00 79,95p.00
GMACLLC 1,050,d00.00740, 745. 00
GREAT CANADIAN GAMING CO 250,0qdo0.00224,0q42.5¢0

79/137

o o o u

EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OOooooooooooooooooOo



EDINETOOOO
OO0000OO000DO0000O000O(E12460)
OOooooooooooooooooOo

HANESBRANDSINC 550, 0do0.00 446, 875. 04
IC_I:(A)\KAVAI\;LANITJELCOM 450,0d0.00 4,50q.00

HCA INC 1,200,doo. a0 099, Joo. 4o
HCA INC 150,0do0.00147,991. 30
HCA INC 6,575, d00. 060 446, 187. o0
HCA INC 350,0d0.00 343, 145. 95
HELLASII 2,050,d00.00612,5qd0. 0
HERBST GAMING INC 525,0do.00 1,964.75

HERBST GAMING INC 550,0qd0.00 2,064.50

HERTZ CORPORATION 1,975,doo. a0 803, §85. 4o
HERTZ CORPORATION 1,800,doo. 00 611, qoo. do
HERTZ GLOBAL HOLDINGSIN 450,0d0.00509,645. 04
HILCORP ENERGY I/HILCORP 1,840,doo. 00 597, 120. do
HILCORP ENERGY/FINANCE 125,0do0.00 104, 790.00
HOLLY CORP 750,0qdo. 00 726,0qd0. 00
HOLLY ENERGY PARTNERSLP 2,050,doo0. 00 764, d25.do0
HOST HOTELS & RESORTSLP 300,0d0.00 285, 1590.00
HOST MARRIOTT LP 1,000,doo. 0038, 0d0. 00
HUNTSMAN INT LLC 825,0qdo0.00653,5d7. 77
IMC GLOBAL INC 175,0do0.00 143, 241. 25
INDALEX HOLDING 206,0qd0.00 12,360.00

INEOS GROUP HOLDINGSPLC 500,0qdo.00175,0qd0. 04
INERGY LP/INERGY FIN 375,0d0.00 342, 492. 37
INERGY LP/INERGY FIN 350,0qdo0.00333,947.5¢0
INGLES MARKETSINC 875,0do.00860,145.00
INN OF THE MOUNTAIN GODS 1,030,doo.0012,0d0.00
INNOPHOS HOLDINGSINC 600, 0qdo.00525,0qd0. 00
INNOPHOS INC 775,0do.00707,5795. 04
INTELSAT CORP 250,0qd0.00243,997.50
INTELSAT CORP 1,175, doo. 010 131, q84. g7
INTELSAT SUBSIDIARY 2,325,do0. @0 243, d25. do
INTELSAT SUBSIDIARY HLDG 250,0d0.00242,5d0.00
INTELSAT SUBSIDIARY HLDG 2,525,doo. @y 424, doo. do
INTERPUBLIC GROUP COS 750, 0do. 00 758, 437. 50
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INTERTAPE POLYMER USINC 325,0qd0.00 144,243, 47
INTL PAPER CO 2,225,d00. @0 254, §85. 4
INVERNESS MEDICAL INNOV 800,0do0.00 768, 4d0. 00
IPALCO ENTERPRISES INC 450,0d0.00 430,875. 040
IPAYMENT INC 650, 0d0.00 351, 943. 95
IPCSINC 175,0do. 00 136, 7]8. 75
IRON MOUNTAIN INC 525,0d0.00526,297. 95
ISLE OF CAPRI CASINOS 1,752, do0. 010 413, 426. 0
J.B.POINDEXTER & CO 275,0qdo.00211,847.5¢0
JARDEN CORP 375,0d0.00361,017. 37
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IJBS USA LLC/IBSUSA FINA 550,0d0.00510,4do0. 00
JC PENNEY CORPORATION IN 200,0d0.00196,040. 00
JC PENNEY CORPORATION IN 75,000.00 65,50M.27
JO-ANN STORESINC 400,0do.00376,0d0. 00
JOSTENS IH CORP 475,0d0.00 472, 446. 82
K HOVNANIAN ENTERPRISES 950,0do0.00822,442. 50
K HOVNANIAN ENTERPRISES 250,0d0.00 132, 1d8. 24
K HOVNANIAN ENTERPRISES 775,0d0.00 392, 913. 37
K HOVNANIAN ENTERPRSIES 975,0do0.00 488, 1§3. 25
K.HOVNANIAN ENTERPRISES 600,0do.00304,747.39
K.HOVNANIAN ENTERPRISES 1,900,d00.0051,999. 89
KARHOLDINGSINC 700,0do. 00526, 740. 04
KAR HOLDINGSINC 900,0do0.00769,940.00
KAR HOLDINGSINC 1,025,d00.00w38, 490. 00
L-3 COMMUNICATIONS CORP 75,00p.00 70,63f.25
LAMAR MEDIA CORP 125,0d0.00 105, 375. 00
LAUREATE EDUCATION INC 525,0d0.00439,940.00
LESLIE'S POOLMART 425,0do0.00406,0d7.50
LEVEL 3FINANCING INC 1,075,d00.00890, 771. 87
LEVEL3 FINANCING INC 50,000.00 34,500.00
LEVEL3 FINANCING INC 575,0d0.00 437, 1d8. 10
LIMITED BRANDSINC 1,200,qdoo. 010 156, d29. 99
LIN TELEVISION CORP 250,0do0.00 168,3d4. 29
LINN ENERGY LLC 700,0do.00679,350. 00
LOCAL INSIGHT REGATTA 900,0do.00 238,5d0.0d0
LUCENT TECHNOLOGIES 650,0d0.00371,096. 04
M-FOODSHOLDINGSINC 725,0d0.00698,175. 00
||\/|ACDER|\/||D|NC 1,350,d00.0082,8d0. 00
|MAGNACH|PSEM|CONDUCTOR 200,0do.00 100.]o0o0

||\/|ANDALAYRESORTGROUP 550,0d0.00525,146. 80
|MARKWESTENERGYPART/FIN 1,975,d00. 010 643, §29. g2
|MARKWESTENERGYPART/F|N 575,0d0.00 473, 245. 00
|MARKWESTENERGYPART/F|N 1,225,doo. a0 057, {75. do
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||\/|ED|ACO|V| BROADBD LLC/CRP| 175,0d0.00 157, 850. 00
|MED|ACO|V| LLC/CAP CORP 925,0do0.00880,147.540
|MED|MED|AUSA|NC 675,0d0.00 405, 670. 87
|MER|SANTCOMPANY 1,950, do00.0®@34,0qd0.00
|MER|SANTWORLDWIDEINC 600,0d0.00 60.po0

|MER|TAGECORPORAT|ON 350,0d0.00 289, 070. 95

[METHANEX CORP

200, 0

.00 154, 14

[METROPCSWIRELESS INC

1

, 350, d

0. 010 346, 4

[MGM MIRAGE INC

900, 04

.00 836, 21

[MGM MIRAGE INC

800, 0

.00 562, 11

[MGM MIRAGE INC

450, 0

.00 304, 6¢4

[MGM MIRAGE INC

1,

025, (

[MGM MIRAGE INC

400, 0(

[MGM MIRAGE INC

700, 0(

[MICHAELS STORES INC

650, 0

[MIRANT AMERICASGENRLLC

450, 0

||\/||RANT NORTH AMERICA LLC 3,150, d00. (0 019, 468.
||\/|OB|LE|V||N||NC 775,0d0.00 643, 6 5
||\/|OB|LESER\/|CESGRPINC 825,0do.00788,247.5¢0
|MOHEGANTR|BALGAM|NG 1,125,d00.00816,219.00
|MOHEGANTR|BALGAM|NG 675,0d0.00 450, 9d0. 00
||V|OHEGAN TRIBAL GAMING 325,0d0.00213,3d8. 22
||\/|O|\/|ENT|VE PERFORMANCE 875,0d0.00 402,514. 87
||\/|O|\/|ENT|VEPERFOR|\/|ANCE 325,0d0.00 91,00p0.00
||\/|OSA|CCO 75,000.00 76,994, 62
MUELLER WATER PRODUCTS 650,0do0.00479,7d0.0d
NALCO CO 1,475, do00. 00 484, 96. 3
NALCO COMPANY 14,000.00 13,95p. 41
NEENAH CORP 400,0do.00120,0do0. 00
NEFF CORP 2,325,d00.00m37,145. 04
NEIMAN MARCUS GROUP INC 1,475,d00.0021, 875. 00
NEW ALBERTSONS INC 600,0do.00600,0716.80
NEWARK GROUPINC 500,0do.00 10, 00p.00
NEWFIELD EXPLORATION CO 1,500, d00. 010 360, 450. 5
NEXTEL COMMUNICATIONS 4,100, d00. ®0 407, 186. 1
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NIELSEN FINANCE LLC/CO 3,325,d00. 0 164, §68. 7
NIELSEN FINANCE LLC/CO 175,0do.00 170, 144. 52
NIELSEN FINANCE LLC/CO 1,025,d00.00667,5d1. 25
NMH HOLDINGSINC 675,4d0.00 395, 144. 10
NOBLE GROUPLTD 200,0d0.00 169, 085. 20
NORANDA ALUMINIUM 1,477,3933. 0082, 9d6. 49
ACQUIS ' 1T ’ '

NORANDA ALUMINIUM 757,9d9. 00 265, 2d9. 14
HOLDIN ' ' ’ '

NORSKE SKOG CANADA 200,0do.00 119,646. 00
NOVELISINC 1,600,do00.010 204, d00. 0
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NRG ENERGY INC 125,0d0.00 121, 749. 12
NRG ENERGY INC 2,115, d00. ®, 054, 369. 28
NRG ENERGY INC 775,0d0.00 754, 850. 04
NRG ENERGY INC 1,075,qdo00. 00 064, §15. §2
NTL CABLEPLC 950,0do0.00928,0d1. 29
NUVEEN INVESTMENTSINC 6,325, d00. 040, 366, d87. §2
NXP BV 4,150,d00.010 920, 4d27. q0
OMEGA HLTHCARE INVESTORS 1,375,doo0. a0 235, §95. 47
OPEN SOLUTIONSINC 500,0d0.00 205, 645. 00
OPTI CANADA INC 750,0d0.00 491, 240. 00
OWENS CORNING INC 300,0do0.00263,542. 94
OWENS-BROCKWAY GLASS

CON 225,0do0.00 225,347.50
PH. GLATFELTER 1,025,d00.0040,3d9. 37
PACIFIC ENERGY PART/FINA 300,0do.00289,4947. 94
PACIFIC ENERGY PRTNR/FIN 500,0d0.00512,348. 50
PACKAGING DYNAMICSFIN 450,0do0.00144,0do0. 00
PAETEC HOLDING CORP 925,0do0.00800,5d7.50
PAETEC HOLDING CORP 1,000,d00.0038,0d0. 00
PANTRY INC 800,0do0.00715,046. 40
PARK PLACE ENTERTAINMENT 2,200,do00.00 997, 707. 78
PEABODY ENERGY CORP 2,000,do0. 00 902, do00. do0
PENHALL INTERNATIONAL 1,200,q00.0m34,499. 60
PENN VIRGINIA CORP 200,0do.00203,1do0. 00
PETROHAWK ENERGY CORP 175,0do0.00179,442. 540
PETROLEUM DEVELOPMENT

O 475,0do.002383,8d0.00
PETROPLUS FINANCE LTD 475,0do0.00 410, 2d1. 24
PETROPLUS FINANCE LTD 2,300,qd00.00 917, §25. 40
PHILLIPSVAN-HEUSEN 1,450, qd00. 010, 428, §54. §5
PINNACLE FOODS 10.625% 1 2,225,do0. 010 884, 446. 47
PLAINS EXPLORATION & PRO 200,0do.00186,4d3. 40
PLAINS EXPLORATION & PRO 625,0d0.00641,979. 31
PLAINS EXPLORATION & PRO 1,675,doo. 00 497, §70. 47
PLAINS EXPLORATION 7% 3/ 525,0d0.00 458, 547. 50
PLY GEM INDUSTRIES 2,675,doo. 00 722, d17.d7
Z?Jﬁﬁgg:\_lr(YSAMING 437,0do.00427,346.00
PRIDE INTERNATIONAL INC 600,0do.00591,3d0.0d0
PRIMUS TELECOMM GROUP 2,050,doo.0m@35,790. 04
PROPEX FABRICSINC 1,025,do0.00 102.[50
PSYCHIATRIC SOLUTIONSIN 375,0d0.00 347,374. 87
PUBLIC SERVICE CO OF NEW 1,100, qdo00. 00 067, §00. g0
PULTE HOMESINC 400,0do.00 401,350. 00
PXRE CAPITAL TRUST | 1,000,d00.00605,0d0. 00
QUALITY DISTRIB/QD CAP 1,200,do0.00648,0d0.00
QUEBECOR MEDIA 1,725,d00. 00 574, do02. 42
QUICKSILVER RESOURCE 825,0q0.00647,0d6. 25
QUICKSILVER RESOURCESIN 2,125,d00. 00 886, §23. 42
QUICKSILVER RESOURCES IN 1,200,doo0. 00 248, doo. do
QWEST COMMUNICATIONSINT 350,0d0.00319,540. 00
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QWEST CORP 300,0d0.00303,0qd0.0¢0
QWEST CORP 700,0qd0.00679,0qd0.00
QWEST CORPORATION 300,0q0.00229,640.00
QWEST CORPORATION 825,0d0.00602,250. 00
RANGE RESOURCES CORP 1,175,doo0. 00 080, 118. 75
RANGE RESOURCES CORP 550,0d0.00539,275. 00
RBS GLOBAL & REXNORD COR 393,0d0.00335,249.00
RBS GLOBAL & REXNORD COR 125,0do.00 91,93[.50
REALOGY CORP 1,600,do00.00689,8(d3. 20
REALOGY CORP 575,0d0.00 168, 119. 65
REGENCY ENERGY PARTNERS 1,475,doo0. a0 420, 425. do
RENTAL SERVICE CORP 1,825,qdo00. 010 460, 412. g0
RES-CARE INC 900,0do.00839,7d0. 00
RIOTINTOFINUSA LTD 3,200,do00. w0 543, 105. 40
RITEAID CORP 1,175,doo0.0064,198. 85
RITEAID CORP 225,0do.00 151, 7d6. 25
RITEAID CORP 1,200,doo.apg 082, Joo. do
RITE AID ESCROW CORP 500,0do0.00336,916.50
RITE AID ESCROW CORP 2,120,doo. 00 439, 125. 5
RYERSON INC 150,0d0.00 108, 740.00
SABINE PASSLNG LP 775,0d0.00626,2d0. 00
SAINT ACQUISITION CORP 675,0q0.00271,642. 70
SANDRIDGE ENERGY INC 1,275,doo.ag 100, §25. do
SANMINA-SCI CORP 925,0do.00716,141. 29
SANMINA-SCI CORP 950,0do0.00686,147.50
SEAGATE TECHNOLOGY HDD H 275,0d0.00 235, 29d6. 87
SEAGATE TECHNOLOGY INTL 975,0do.00, 009, 125. do
SEALED AIR CORP 150,0qd0.00 148, 571. 25
SEITEL ACQUISITION CORP 1,430,d00.00035,9d3. 57
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SELECT MEDICAL CORP 1,500,d00.010 221, 750. 00
SENECA GAMING CORP 125,000.00 107, 65§6. 25
SENECA GAMING CORP 175,000.00 151, 074. 35
SEQUA CORP 975,000.00563,775.22
SERVICE CORPINTL 300,000.00288,375. 00
SERVICE CORPINTL 1,675,000.010 504, 487. 50
SERVICE CORP INTL 1,500,d00. 010, 360, 750. 50
SESI LLC 1,325,000.010 196, 475. 00
SGS INTERNATIONAL INC 1,150,000.00751,622. 75
SHINGLE SPRINGS TRIBAL G 425,000.00 255, 212. 50
SMITHFIELD FOODSINC 800,000.00 755, 6§1. 59
SMITHFIELD FOODSINC 875,000.00717,718.75
SMITHFIELD FOODSINC 775,000.00 750, 393. 75
SNOQUALMIE ENT AUTH 250,000.00120,000.00
SNOQUALMIE ENT AUTH 1,150,000.00699,412. 20
SOLO CUP COMPANY 1,075,0900.010 077, §87. 50
SOLO CUP COMPANY 775,000.00 634, 595. 57
SONIC AUTOMOTIVE INC 750,000.00 530, 435. 50
SPRINT CAPITAL CORP 1,325,0400. 010, 312, §578. 12
SPRINT CAPITAL CORP 500,000.00 414,002. 00
SPRINT CAPITAL CORP 2,850, 000. @0 283, 562. 50
STANADY NE CORP 950, 000.00 739, 100. 00
STANADYNE HOLDINGSINC 100,0Q90.00 45, 29[1.70
STANDARD PACIFIC CORP 525,000.00 386, 214.15
STANDARD PACIFIC CORP 1,175,4900.00839,537. 50
STARWOOD HOTELS & RESORT 600,000.00502,128.00
STATION CASINOS 1,895,000.0047,375.00
STEEL DYNAMICSINC 350,000.00332,033. 45
STEEL DYNAMICSINC 325,000.00287,625. 00
STEEL DYNAMICSINC 975,000.00 919,344.07
STEINWAY MUSICAL INSTRUM 300,0d0.00 233, 400. 00
STEWART ENTERPRISES 475,000.00 440,800. 00
SUNGARD DATA SYSTEMSINC 200,000.00189,107. 20
SUNGARD DATA SYSTEMSINC 1,275,000. 010 256, 512. 50
SUNGARD DATA SYSTEMSINC 425,000.00 391, 956. 25
SUPERVALU INC 1,875,0900. 010807, 186. 87
SYNIVERSE TECHNOLOGIES 396,00d0.00372,190. 50
TARGA RESOURCESINC 525,000.00391,387.50
TARGA RESOURCES PARTNERS 875,000.00 739,375.00
TECK RESOURCES LIMITED 1,125,000. 010 167, 187. 50
TECK RESOURCES LIMITED 1,175,000. 010 274, §75. 00
TELCORDIA TECHNOLOGIES 2,225,000.00 361,0477.0Q0
TENASKA ALABAMA PART 648,753.11559,347. 14
TENET HEALTHCARE CORP 1,450,0Q00. 010 322, §42. 15
TENET HEALTHCARE CORP 812,000.00817,819. 60
TENET HEALTHCARE CORP 200,000.00 201, 233. 40
TENNECO AUTOMOTIVE INC 250,000.00 182, 125. 00
TENNECO INC 350,000.00 282,800. 00
TENNESSEE GAS PIPELINE 625,000.00 654, 020. 62
TEREX CORP 2,175,000.00 675, 8§37. 50
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TESORO CORP 850,0d0.00841,570. 53
TEXAS COMP ELEC HOLD CO 2,350,do00.010 425, §62. 50
TEXASCOMPELECHOLD LLC 1,600,do0.00m74,142.79
THL BUILDCO (NORTEK INC) 1,075,qo00. 0817, 115. 32
TICKETMASTER 1,850, qdo00. 010 642, §00. do
TITAN INTERNATIONAL INC 1,075,d00.0073,343. 27
TOLL BROS FINANCE CORP 200,0do0.00204,040. 04
TOLL CORP 392,0do0.00388,3d0. 27
TOWN SPORTSINTL INC 200,0do. 00 102,898. 60
TOYSR US PROPERTY COl | 1,150, doo. a0 120, dss. qo
TRANSDIGM INC 1,100, doo0. 00 042, §00. do
TRW AUTOMOTIVE INC 1,175,d00.00843, 6§0. 00
TUBECITY IMS CORP 1,125,d00.00684,0d4. 50
TYSON FOODSINC 1,625,do0. 00 762, 447. 46
UMBRELLA ACQUISITION 2,600,d00.00 516, 452. 47
UNITED AUTO GROUPINC 2,050,d00. 010 650, 450. 40
UNITED REFINING 575,0qd0.00 445, 472.05
UNITED RENTALSNORTH AM 225,0do0.00216,5d2. 50
UNITED SURGICAL PARTNERS 725,0d0.00594,5d0. 00
UNIVERSAL CITY DEVELOPMT 1,300,do00. 010 234, 484. 40
UNIVERSAL CITY FLORIDA 1,150, d00.00m37,240.00
UNIVERSAL CITY FLORIDA 715,0d0.00584,512. 50
UNIVERSAL HOSPITAL SERVI 150,0d0.00 120,542. 50
UNIVERSAL HOSPITAL SERVI 250,0do0.00237,0d3. 29
UNIVISION COMMUNICATIONS 1,325,qdo00. 00 301, §12. g0
UPC HOLDING BV 900,0do.00873,0do0.0d
US ONCOLOGY HOLDINGSINC 625,8(06.59527,242. 05
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US ONCOLOGY INC 175,0do.00 172, 794. 27
US ONCOLOGY INC 2,525,q00. 20 505, 421. §7
US STEEL CORP 100,0do.00 91,11f. 60
US STEEL CORP 775,0do0.00 682,847. 071
US STEEL CORP 125,0do.00 94,10. 12
VALEANT PHARMACEUTICALS 100,0do.00 99,30p.00
VANGUARD HEALTH HLD | 300,0do.00 290, 4d0.0d
VENOCO INC 2,800, d00. 020 537, 364. 80
VENTAS REALTY LP/CAP CRP 1,588, do00.010 532, 420. 0
VENTAS REALTY LP/CAP CRP 325,0qdo0.00 291, 291. 25
VERSO PAPER HLDGS LLC/IN 900,0do.00 247,5d0. 04
VIASYSTEMSINC 125,0do.00 111, 248. 04
VIDEOTRON LTEE 875,0do. 00809, 3715.0d0
VIDEOTRON LTEE 600, 0do.00540,0d0. 04
VIDEOTRON LTEE 75,00p.00 76,218.75
\VIDEOTRON LTEE 775,0do.00 787,59d3. 74
VIRGIN MEDIA FINANCE PLC 1,925, doo. 010 905, 150. d0
VISANT HOLDING CORP 809,0do.00797,249.540
WASTE MANAGEMENT INC 225,0do.00 234, 5d0. 77
WENDY'S/ARBY’'S GROUPINC 150,0qdo.00 142, 950. 04
WEST CORP 1,475,doo. o0, 296, 478. 47
WESTERN REFINING INC 850,0qdo.00 750,540. 00
WILLIAMS COSINC 625,0do.00563,593. 75
WILLIAMS PARTNERS LP/WIL 575,0do.00 526,412. 540
WIND ACQUISITION FIN SA 2,550, doo. 020, 588, 450. do
WIND ACQUISITION FIN SA 1,550, doo0. 00 519, 467. do
WINDSTREAM CORP 2,630,do00. 00, 522,427. 40
\WINDSTREAM CORP 725,0do.00631,112.5¢0
EE)EIE_EOSEIEII\IQCS:C&G(FCX)&?S 2,152,900.010 708, §54. 50
495 486,975,/]9643.870, 212,/]793.[29
(36,983, 137, d84)
94.5% 10qd%
36,983, 137, d84
(36,983, 137, d84)
36,983, 137, d84
(36,983, 137, d84)

A W NP

0
0

217 6
() () ()
403, 15|18, 000 — 402,150, 000 1,008| 000
403, 15|18, 000 — 402,150, 000 1,008 000
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403, 15[8, 000

402,15/0, 000 1,008| 000

(

)
1)

2)
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217 6

() 58,068,690

(2)
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(
217 6
211 6
1,960,583,/]970
217 6 7,085,144
217 6 134,328, 4§63
1,833,340,/271
1,833,340,/271
58, 068, 690
1
0.9683
(10,000 9,688
(3)
(1) ( 217 6 )
(2) ( 217 6 )
ECHOSTAR DBS CORP 130,0d0.00 124,1147. 50
HCA INC 160,0d0.00 156,840.00
2 290,0d0. 00 280,9d7.50
(26,90d,320)
1.5% 1.d%
I AGCO CORP 180,0d0. 00 164,7do0.00
ALCATEL SA 230,0qd0.00 196,015.00
ARDAGH GLASS FINANCE 70,00p.00 71,296.00
ARDAGH GLASS FINANCE
BV 100,0d0.00 93,87F.00
BANCA ITALEASE 130,0d0.00 119,7d48.50
BARCLAYSBANK PLC 400,0d0.00 187,840.00
BARRY CALLEBAUT SVCS
NV 350,0do. 00 308,0d0.00
BCM IRELAND FINANCE 370,0d0.00 218,3d0.00
BEVERAGE PACKAGING 120,0d0.00 108,3718.00
HOLD ’ ' ' '
BEVERAGE PACKAGING 160,0d0.00 132,240.00
HOLD ' ' ’ '
BNP PARIBAS CAPTRST IV 400,0d0.00 303,896. 80
BOMBARDIER INC 150,0d0. 00 125,2490. 00
BOMBARDIER INC 290,0d0.00 257,844.50
CARLSON WAGONLIT BV 310,0d0.00 154,642.50
CENTRAL EUR DISTR CORP 168,0d0.00 147,210. 00
CENTRAL EURO MEDIA
ENTER 170,0d0.00 136,0d0.00
CENTRAL EURO MEDIA 160,0d0.00 103,2d0.00
ENTER ' ' ' '
CIRSA CAPITAL
LUXEMBOURG 50,00p.00 39,56p.50
CIRSA FINANCE |
LUXEMBOURG 340,0do. 00 251, 1715.00
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,CA:I(_)(SIEIJIIDSAI\'II:I'S&I 80, 00p.00 58, 000.00
CLONDALKIN INDUSTRIES

BV 130,0d0.00 83,20p0.00
ES)[()EI\F\/)IEBCF)ILI}IRGSA 290,0qd0.00 172,840.00
COGNIS GMBH 45,000.00 36,675.00
CONSOL GLASSLIMITED 50,00p.00 39,126.00
CROWN EURO HOLDINGS

SA 130,0d0.00 128,0490.00
ECO-BAT FINANCE PLC 120,0do.00 119,4do. 00
EDCON HOLDINGS PROP

LTD 210,0d0.00 91,61p. 50
EDCON PROPRIETARY LTD 200,0d0.00 119,790.00
FCE BANK PLC 190,0d0.00 185,449.50
FCE BANK PLC 150,0d0.00 127,5d0.00
FCE BANK PLC 100,0d0.00 81, 71p.00
FIAT FINANCE & TRADE 150, 0d0. 00 142,145.00
FIAT FINANCE & TRADE 140,0do. 00 120,841.00
FOODCORPLTD 130,0do.00 110, 441.50
FRESENIUS FINANCE BV 175,0do. 00 164,345.00
FRESENIUSMED CAPTRV 50,00p.00 52,625.00
FRESENIUS US FINANCE 11 140,0d0.00 152,572.00
FSFUNDINGAS 90,00p.00 74,58[7.50
GAZ CAPITAL (GAZPROM) 110,0d0.00 95,40B.00
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SEEFMOTORSACCEPT 70,00p.00 59,675.00
GMACLLC 190,0d0.00 186,846.00
HEIDELBERGCEMENT FIN

BV 80,000.00 66, 00pk.00
HELLASII 210,0d0. 00 56,040.00
HELLASTELECOM V 100,0d0.00 69,00p.00
HSBC CAPITAL FUNDING

Lp 250,0d0. 00 162,847.50
IESY HESSEN & ISH NRW 290,0d0.00 272,0d3.50
IESY REPOSITORY GMBH 310,0d0.00 310,0d0.00
IFCO SYSTEMS NV 70,00p.00 70,00p.00
IMPRESS HOLDINGS BV 150,0d0.00 138,562.50
IMPRESS METAL PACK

HLDG 80,00p.00 71,50p.00
INEOS GROUP HOLDINGS

PLC 300,0do.00 99,43F.00
ISSGLOBAL A/S 160,0do0.00 156,248.00
KABEL DEUTSCHLAND

GMBH 260,0q0.00 268, 440.00
LECTA SA 300,0d0.00 177,490.00
LIGHTHOUSE INTL CO SA 450,040.00 213, 147.50
LINDE FINANCE BV 300,0d0.00 264,7d5.00
LOTTOMATICA SPA 60,00p.00 49,33p.00
NALCO COMPANY 310,0d0.00 311,5490.00
NALCO COMPANY 100,0d0.00 100,2490.00
NEXANS SA 50,00p.00 44,50p.00
NIELSEN FINANCE LLC/CO 50,000.00 43,93[.50
NORDIC TEL CO HLDGS 485,0d0.00 458,044.00
NORDIC TEL CO HLDGS 50,00p.00 49,25p.00
Ol EUROPEAN GROUP BV 330,0d0.00 297,412. 50
ONO FINANCE PLC 220,0do0. 00 84,975.00
PEERMONT GLOBAL LTD 260,0d0.00 191,445.00
PERI GMBH 130,0qd0.00 126,1d0.00
PERNOD RICARD SA 50,00p.00 51,22[.50
REXAM PLC 60,00p.00 43,22ph.00
RHODIA SA 190,0do0.00 138,1d1.50
ROCKWOOD SPECIALTIES ]
GRP 180,0do.00 169,8715.00
SGL CARBON AG 130,0d0.00 110,630.00
SMURFIT KAPPA FUNDING 165,0d0.00 142,941. 25
SOCIETE GENERALE 300,0do. 00 160,5d0.00
SOFTBANK CORPORATION 360,0do0.00 314,5490.00
E}JNEADI\%(L:JECKERlNT 80, 00p.00 59,67p.00
TUI AG 70,00p.00 59, 654.00
TUI AG 190,0d0.00 122,845.50
UPC HOLDING BV 340,0d0.00 306,640.00
VIRGIN MEDIA 90,00p.00 85,72p.50
\WENDEL 90, 000.00 87,25p.50
\WENDEL 150,0d0.00 104,645.00
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WENDEL 100,0d0.00 68, 41p.00

WIND ACQUISITION FIN SA 590,0q40.00 583,392.00

WIND ACQUISITION FIN SA 70,000.00 69,125.00
85 15,648,000.00 12,352,[731.55

(1,652,919, 008

93.1% 98. b %

1,679,8R7,328

(1,679,8pR7,328

1,679,8R7,328

(1,679,8R7,328

0
0
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217 31
3,701,282, 7pO0
6,363,647
3,694,919, 03
5,196,979, 4B3
0.7110

41,109,128, 482

40,830,000

, 068, 298, 482

1 6
8,122, 731, 335
1.0773

1,951,103, 7pPp9

1,895,000, 9pk0
1,817,895,5p00
1.0424

1 2008 1 2006 5 12,971,841, 0775, 1251 11,2196, 423, 953
2 2006 6 2008 5 2,359,778, 4829, 16295686, 040, 886
3 2008 6 20071 5 603, 92315929, 0|18789%810, 8/76, 528
4 2007 6 2007 5 207, 77/619@D7,0/0877A11, 644,724
5 2007 6 2008 7 107,515, 437, 29|17, 83521, 863, 120
6 2008 8 2008 7 40,420, 84&%8, 31|13, 4373, 9|70, 536
7 2008 8 2009 5 37,143, 9655, 52]14, 65285, 589, 850
8 2009 6 2009 6 71,700, 213%7, 313, 83219, 9|76, 234
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(1)
21 8 17,180
20,000,000
5,150, 693
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611 9,638, 989
2p 191,[590

2p 4,989, 814
0 0

651 14,81y, 393
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N

(1)
21
20 31 ) 31
( ) (
2,8F5 56
32,058 34,5
6,3p0 3,4
1,5p6 59
45 43
9 17
81 8 4
13,910 7,4
2,0B0 1,6
49
1,1B7 87
1,0f2 80
7 4
61, 020 50, 5
1,92 2,1
80p 71D
1,11 1,42
8,8p7 12, 4
8,8p2 12,403
2
2 1
45, 424 28, 9
27, 606 10, 693
15, 7139 15, 7143
19h 386
34 39
17 19
1,567 1,256
26H 38l
0 0
56, 2453 43, 1
117,p74 93, 6
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( 21
20 31 ) 31 )
( ) ( )
12, 000
148 9 5
12, 8§48 5,7p0
5 5
10p 8 2
6, 105 3,25
6, 62 2,3B7
8, 3p3 4,849
1,5p1 4
8 6
1,7B0 1,0BO
10p 4
24, 7194 23, 790
5,3p9 4,6pR0
461 46Pp
6 4 64p
5,8PpO0 5, 7p4
30, 685 29, 5§15
81, 7114 61, 810
17, 1480 17, 180
11, 7129 11, 7129
11, 7129 11, 7129
52, 804 32,900
68p 68p
52, 1109 32,215
35, 606 24, 606
16, 512 7,6p8
4,8 4 2, 3B3
5,1p4 2,0B4
25p 24P
86, 989 64, 143
117,p74 93, 659
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(2)
19 ( 20
20 31 21 31
( ) (
124,893 84, 195
10, 506 8,315
8 27
135,408 92, 537
57, 704 39, Y22
2,4B9 1, 4B8
27
27 34
32,108 21, 476
1,56 1,643
30, §32 19, 532
68 79p
2,960 2,7p9
17f 20B
1,35 1,3B2
76 8 1
1,3p2 1,0B1
95, 938 65, 2472
10, 229 8,8p3
66 32p
, 4B O ,5p7
,0B1 ,0p5
21p 168
78p 55
63 448
1,6B7 1,569
95 1,1p4
2,5p3 3,288
5,9p2 6,408
22,9409 22, 452
16, 519 4,812

104/137



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

19 ( 20
20 31 21 31
( (
2,3B9 8,013
28p 225
8 § 3 2
1,3p8 85B
33f 19p
4,3B4 9,3p2
175k
39p 1, 202
6 7 138
178 97
53
64 1,61
20, 256 12, 463
1,4p1 1, 0B5
31p 29p
2
1, 7B4 1, 3B7
8 0 1,41
2 3
5 § 40p
42p
11B
58P 2,0p1
21, 400 11, 8409
9,211 2,8p3
5 0 2,3B4
12, 14309 6,6p1
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( 19 ( 20

20 31 ) 21 31 )

17,180 17,180

17,180 17,180

11,729 11,729

11,729 11,729

11,729 11,729

11,729 11,729
685 685
685 685

35,606 35,606

11,000

11,000

35,606 24,606

17,249 16,512

11,000

12,876 26,526

12,139 6,621

737 8,904

16,512 7,608

106/137



EDINETOOOO
00000000000 DO00O0O((EL2460)
OO o oo 4gn

53,541 52,804
12,876 26,526
12,139 6,621
737 19,904
52,804 32,900
82,451 81,714
12,876 26,526
12,139 6,621
737 19,904
81,714 61,810
11,008 5,124
5,883 3,040
5,883 3,040
5,124 2,084
610 250
360 4909
360 4909
250 249
10,397 4,874
5,522 2,541
5,522 2,541
4,874 2,333
92,849 86,5809
12,876 26,526
12,139 6,621
5,522 2,541
6,259 22,445
86,589 64,143

107/137



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

19 20
20 31 ) 21 31
1 1
( )
2 2
( )
)
( )
( )
( )
(1) (1) (
10 10
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15 15
20 20
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30 83 19
42 19 13
38
467
13
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16
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16
19 30
79
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10/ 100
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20 31 ) 21 31 )
5,619 2,119
934 585
201 295
534 964
736 1,260
3,064
37
19 20
20 31 ) 21 31 )
2,214 7,864
175
( )
1 0
54 405
56 405
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21 28
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19 20
20 31 ) 21 31 )
(1) (
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) (
)
(2) (
1, 453 1, 343
814 980
639 363
281 180
368 195
650 375
332 296
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19 14
(
(
4 6
5 3
9 9

115/137




EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

20 31 ) ( 21 31 )
( )
20 31 ) ( 21 31 )
( )
( 20 31 ) ( 21 31
) ( ) ( ) ( ) ( ) ( )
3,0p4 113,p23109,p59 3,0p4 66,382 63,318
3,0p4 113,p23109,p59 3,0p4 66,382 63,318
( 20 31 ) ( 21 31 )
( ( ) ( ( ) ( ) ( )
1) 28p 7,640 7,3p6 28p 4,0p0 3,7B7
2)
3) 11,678 13,542 1,8p4 3,5p1 3,8Kke6 29F
11,961 21, 492 9, 2B1 3,8B4 7,8p7 4, 0B2
1)
2)
3) 5,9p6 5,3p2 544 2, 3B4 1, 8B3 50p
5,9p6 5,3p2 544 2, 3B4 1, 8B3 50p
17,868 26,5954 8, 6B6 6, 1p8 9,7p1 3,5B2
)
353
103
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20 31 ) 21 31 )
7,970 11,200
1,419 1,085
80 1,471
20 31 ) 21 31 )
( ) ( )
(1)
6,3p0 3,4p0
1,0p2 99p
7,3p2 4,3p2
(2)
4,4p8 4,401
8,2p7 8,2p7
12, 675 12, 6709
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