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29 WI ND ACQUI S| T1 6N, |080,06 142 36,777 8 9686 21 42,26 7 $1, 15.37250 1 7 / |71/ .1154
30 WI ND ACQUI S| T1 60N, |080,06 1A 30,9780 9796 41 41,86 6 27, .6397650 1 8 /|21/.1]154
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34,584, 674|, 534
241 5 3,876,020,972
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25,926, 402|], 371
4,974,195 |559
1,047,836 ,)561
20,806, 340
VA( ) 43,806, 0/46
(3)
(1) ( 2415 )
2) (241 5 )
ACADEMY LTD/ACADEMY FINA 2,525,J00. @0 512, §75.40
ACADIA HEALTHCARE 400,0do.00398,0d0.0
IACCELLENT INC 650, 0d0.00 643, 5d0. 04
ACCURIDE CORP 1,350,do00. 010309, §00.4¢0
IACE CASH EXPRESS INC 400,0do0o.00371,0d0.0
ACL | CORP 1,902, 375.000 564, 103.43
AES CORPORATION 225,0qd0.00 243, 0do0. 0
AES CORPORATION 1,525, doo. 00 746, J25.q0
IAFFINIA GROUP INC 100,0do0.00 100, 790. 04
AFFINION GROUP HOLDINGS 1,525,4q00. 010 326, 150. @40
IAFFINION GROUP INC 800, 00d0.00694,0do.0
AGUILA 3 SA 325,000.00 320, 145. 0
AGY HOLDING CORP 675,00d0.00 344, 290. 0
AHERN RENTALSINC 850,040, 00191, 2500
AIR CANADA 775,00d0.00 685, 845. 04
AIR CANADA 1,350,do00.010 181, 450. q0
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ALER'S'NTL'NC 625,0Q0.00 613, 241. 24
ALGOMA ACQUISITION CORP 200, 04000174, 0000
ALLEN SYSTEMS GROUP INC T 475, q00. 00 290, 425 ¢
ALLIANCE HEALTHCARE SVCS 1425, 00 00 008, §87 3
ALLIANT TECHSYSTEMSINC 650, 040 00 666,290 0
ALLISCHALMERS ENERGY IN 610, 04000 610,090 0
ALLYF'NANC'AL 550, 0Q0.00574,042. 5
ALPHA NATURAL RESOURCES T 870, qo0. 00827, 425
ALTA MESA HLDGSFINANC S 900, 040. 00882, 040 04
AMC ENTERTAINMENT HOLDIN 1,950, q00 00806, 375
AMERA'RLNP"’TRSll_z 100, 04q0.00 102, 0d0.0
AMERICAN AIRLINES INC 1,300, g00. 0052, 2400
AMERICAN AXLE & MFG INC T 012,00, 00 113, 400
AMERICAN AXLE & MFG INC 225,040 00 223,392 5
AMERICAN GENERAL FINANCE 500, 040. 00 485,695 04
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AMERICAN INTL GROUP T 271,00 o0 215, 407
AMERICAN INTL GROUP 2,100, ¢00. 00 921, 400
AMERICAN ROCK SALT CO 50, 00p. 00 48, 25p 00
AMER'GROUPCORP 650, 04q0. 00672, 750. 0¢(
AMERISTAR CASINOS INC 125,040 00129, 647 5
AMKOR TECHNOLOGIES INC 350, 04000 362,290 0
AMKOR TECHNOLOGIES INC 850, 040 00 824.5q0 0
ANTERO RESOURCES FINANCE 975,040 001, 004, 450
APERAM 400, 049q0.00 344,0dq0.0
APERAM 175,0d0. 00 146, 145. 0(
100,0do0.00 70, 00fp.00O

APPLETON PAPERSINC
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AQUILEX HDG/AQUILEX FIN 625 040 .00 256,290 0
ARAMARKCORP 175,0d0. 00 180, 290.0
ARCHCOAL'NC 675,0Q0.00 698, 635. 0¢(
ARCHCOAL'NC 1,075,d00. 010 118, qooO. 0
ARDF'NANCESA 2,357, 404. 00 998, 154. 14
ARMOURED AUTOGROUP 800, 09000632, 040 0
AR\/'NMER'TOR'NC 125,04q0.00 115, 741. 2§
AR\/'NMER'TOR'NC 1,250, 4d00. 010 193, 150. 0
ASAMER'CAS 390,04q0. 00 239, 840. 0¢(
ASBURY AUTO GROUP 7.625% 125, 04000126, 290 0
ASBURY AUTOMOTIVE GROUP 275,040 00283, 037 5
ASHTEADCAP'TAL'NC 925,04Q0.00 968, 937.5
ATKORE INTERNATIONAL INC 650, 04000 624,812 5
ATLANTIC POWER CORP 550, 04000561, 040 0
ATLAS PIPELINE LP/FIN CO 275,040 00 286, 790 04
AVAYA'NC 1,625,d00. 010 486, 475. 0
AVAYA'NC 350, 0d0.00 322,8715.0
AVAYA'NC 850, 04Qq0. 00 835, 135. 0
AVISBUDGET CAR RENTAL 550,090 00551, 3750
AVISBUDGET CAR RENTAL 550, 04000574, 790 0
AVIV HEALTHCARE PROPERTI 275,040 .00 271,542 54
B&GFOODS'NC 325,04Q0.00 348,542.5
B_CORPMERGERSUB'NC 775,0d0.00 740, 135.0
BAKER&TAYLOR'NC 700, 04q0.00549,5Q0.0
BANKOFAMER'CACORP 2,525,4J00. ®0 277, 473. 49
BASIC ENERGY SERVICES 650, 09000663, 040 0
BEAEROSPACE'NC 600, 0Qq0. 00 660, 0d0. 0¢(
BEAGLE ACQUISITION CORP T 775 400 00872, 425 (0
BELOCORP 315,00d0.00 342,542.5
BERRYPETROLEUMCO 575,04Q0. 00656, 937.5
BERRY PLASTICS CORP 75, 00p 00 76,500 00
BI-LO LLC/BI-LO FIN CORP 550,040 00566, 500 0
BlO_RADLABS 350, 040. 00 385, 875. 0¢(
B|OMET|NC 2,375,4q00. ®0 591, 418. 15
BlOMETlNC 275,000.00 300, 437.5
BK CAPITAL HOLDING/BURGE 3,850, 400 @0 444 150 40
BOART LONGYEAR MANAGEMEN 750, 04000 765,040 0
BOISE PAPER HDG/CO-ISSR 400, 04000 425,040 0
BOISE PAPER HOLDINGSLLC 350, 04000376, 040 04
BONTEN MEDIA ACQUISITION 542, 114 00455 436 1¢
BRESNAN BROADBAND HOLDIN 550, 00000 578,675 0
BRICKMAN GROUP HOLDINGS 625 040 00559 375 0
BRIGHAM EXPLORATION CO 114,040 00140, 505 0
BROWNSHOECO'NC 750, 04q0.00 720, 04q0. 0
BUFFALO THUNDER DEV AUTH 1,800, 400 0005, 040 04
BUILDING MATERIALS CORP 625, 04000673, 437 5
BUILDING MATERIALS CORP 950, 0d0 0a 005 412 40
BUMBLE BEE HOLDCO SCA 50,040 00134, 290 0
BURLINGTON COAT FACTORY T, 600, 400 00 576,400 (0
BWAY PARENT COMPANY INC 916 41 00695 509 2
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CABLEVISION SYSTEMS CORP 2,325,d00. ®20 586, §62. 30
CABLEVISION SYSTEMS CORP 575,0dJ0.00 629, 645.0
CAESARS ENTERTAINMENT 2,600,dJ00. @0 115, 150. 40
CAESARS ENTERTAINMENT OP 275,0d0.00 294,593, 7¢
CALCIPAR SA 325,0d0.00 299, 0do0. 0
CALFRAC HOLDINGSLP 550, 00d0.00 541, 740. 0
CALPINE CORP 125,0do0.00 135, 947.5
CALPINE CORP 25,000.00 27,250.00
CARRIZO OIL & GASINC 200,0do.00203,0do0.0
CASCADESINC 825, 00d0.00 827, 042. 54
CASE NEW HOLLAND INC 1,750,d00.00 995, doo. 4o
CASTLE(AM)&CO 425,0do.00 428, 147.5
CATALY ST PAPER C 450,0qd0.00 236, 240. 0
CATALY ST PAPER CORP 400,0qd0.00 21, 000.00
CB RICHARD ELLIS SERVICE 100,0qdo0.00103,240.0
CCO HLDGSLLC/CAP CORP 225, 040,00 247,50 0
CCO HLDGSLLC/CAP CORP 700,0d0.00 743, 740.0
CDW ESCROW CORP 2,275, d00. @0 326, 187. 430
CEDAR FAIR LP/ICANADA'SW 1,100,dq00.010 197, g25. 40
CELANESE USHOLDINGSLLC 950,0do.00,021, 450.40
CEMEX FINANCE LLC 1,875,do00.010664,d62. 40
CENGAGE LEARN ACQ INC 1,075,dJ00.00768, 645. 04
CENTRAL GARDEN & PET CO 400,0do0.00397,0d0.0
CENVEO CORP 550,0d0. 00 484, 0d0. 0
CF INDUSTRIES INC 275,0q00.00 326,542.5
CGGVERITAS 450, 0Qd0.00 441, 0d0. 0
CHAPARRAL ENERGY INC 1,000,do00.010 040, doo.¢o
CHAPARRAL ENERGY INC 1,000,do0. 00 085, doo. 4o
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CHCHEL'COPTERSA 1,750, d00. 010 614, 375. 0
CHECKOUT HOLDINGS CORP 250,040, 00 135,040 0
CHEMTURACORP 1,300, d00. 010 352, qOO. 0
CHESAPEAKE ENERGY CORP 725,040 00633, 790 0
CHESAPEAKE ENERGY CORP 450,040 00 487,195 0
CHESAPEAKE ENERGY CORP 275. 040 00300, 497 5
CHESAPEAKE ENERGY CORP 175,040 00182, 8150
CHESAPEAKE MIDSTREAM PT/ 275,040 00 278,497 5
CHESAPEAKE OIL OP/FIN 725,040 00 754, 0400
CHIRON MERGER SUB INC 75, 00p. 00 74, 43 50
CHRY SLER GP/CG CO-ISSUER 10,475, p00 980741, {50 Qo
C|EGENGEOPHYS|QUE 250, 090. 00 255,645. 0
CINCINNATI BELL INC 150,040 00153, 7900
CINCINNATI BELL INC 550,040 00519, 7900
C|NC|NNAT|BELL|NC 6,350, J00. 060 413, q00. 0
ClNEMARKUSAlNC 150, 090.00 164, 2490.0
ClTGROUPlNC 1,650, 3dJ00. 010 654, J25. 0
CITIZENS COMM CO 7.125% 475,040 00 469,042 5
CITYCENTER HLDGSFINANCE 1,500, q00. 00 849, 400 40
CITYCENTER HLDGSFINANCE 167,506 00105, 043 71
CLA'RE’SSTORES'NC 1,300,d00.0m10,04do0.0
CLAYTON WILLIAMS ENERGY 1,125,400 00 085,425 40
CLEAR CHANNEL COMMUNICAT 4. 416 {14 ©0 804 413 39
CLEAR CHANNEL COMMUNICAT 775,040 00 666,50 0
CLEAR CHANNEL WORLDWIDE 975,040 00, 065, {87 0
CLEARVV'RECORP 1,400, d00. 010 351, q0O 0
CLEAVER_BROOKS'NC 1,350, do00. 010 336, §00. 0
CMSENERGYCORP 100,090.00 118, 135. 8
COFFEYVILLE RESOURCES 472,040 00502, 640 0
COFFEYVILLE RESOURCES 550,040 00 618,790 0
COGENT COMMUNICATIONS GR 775,040 00 796,392 5
COLT DEFENSE/FINANCE 1,000,400 00/05,040.0
COMMSCOPE'NC 550, 090. 00 558, 240.0
COMMUNITY CHOICE FINANCI 1,225, 400 ®0 225,400 g0
COMPUCOM SYSTEMSINC 550,040 00 664,695 0
CONCHO RESOURCES INC 50, 00p 00 54.75p 00
CONCHO RESOURCESINC 975,040 00, 033, 900. 0
CONSOL ENERGY INC 525,040 00 696,815 0
CONSOLENERGY'NC 375,090. 00 380,6945.0
CONSTELLATION ENTERPRISE 700,040 00 661,590 0
CONTINENTAL AIRLINESINC 550,040 00 624,892 5
CONTINENTAL RESOURCES 775,040 00848695 0
CONVATEC HEALTHCARE 1,500, q00. 00 353, 150 40
COPANO ENERGY LLC/FIN CO 400,040, 00408, 0400
COTT BEVERAGESUSA INC 550, 040 00 507, 497 5
CPl INTERNATIONAL ACQ 275,040 00 233, 790 0
CRCHEALTHCORP 2,000,d00. 010 905, gooO. 0
CRESTWOOD MIDSTREAM PART 200,040 00 199,090 0
CRICKET COMMUNICATIONS | 400,040, 00368, 0000
CSCHOLD'NGSLLC 175,090. 00 184,69495.0
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CUMULUSMED'A'NC 750, 090.00682,5d0.0
DANAHOLD'NGCORP 175,0090.00 179,593. 71§
DARLING INTERNATIONAL IN 50, 00p 00 55,67 00
DAVE&BUS"'ER’S'NC 750, 090.00 770, 6945. 0
DAVE & BUSTERS PARENT IN 700,040 00 411,290 0
DAVlTAlNC 175,090.00 182, 437.5
DEANFOODSCO 1,400, d00. 10 393, qooO0. 0
DEANFOODSCO 275,00.00 297,0d0.0
DELPH'CORP 325,090.00 333,19435.0
DELPH'CORP 2,125,9d00. ®0 199, 375. 0
DELTAA'RL'NES 601,090.00622,035.0
DELUXECORP 625,00d0.00612,5d0.0
DEMAT'CSA 200, 090.00199,0do0.0
D|G|CELGROUPLTD 2,075,d00. ®0 137, 4350. 0
D|G|CELSA 400, 000.00 451,0q0.0
DIRECTBUY HOLDINGSINC 1,575 400 0665, 815 0
DOMTAR'NC 250, 0Qq0.00 301, 2490.0
DUCOMMUN'NC 200, 090.00 205, 0d0.0
DYCOM INVESTMENTSINC 100,040 00101 540 0
DYNACAST INTL LLC/FIN IN 1,100, 400 00 050, 400 (0
EACCESSLTD 300,090.00 289,54d0.0
EARTHL'NK'NC 1,025, dJ00.0m48,14345. 0
EDISON MISSION ENERGY 175,040 00171 042 5
EDlSON MlSSlON ENERGY 3,484,J00. ®0 282, 4q20. 0
EDISON MISSION ENERGY 700,040 00 444 540 0
EDISON MISSION ENERGY 700,040 00423, 5400
ELPASOCORPORAT'ON 625,000. 00 685,697.5
ELDORADO RESORTS LLC/CAP 125, 04000113, 447 5
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ELIZABETH ARDEN INC 225,040 00 239,042 5
EMERGENCY MEDICAL 1,650, 400 00 662,375 40
EMP'RETODAYLLC 600, 0d0.00562,5d0.0
ENDO PHARMACEUT HLDGS IN 575,040 00 729, 843 74
ENERGY FUTURE HOLDINGS 2,008, 400 00 636, 420 40
ENERGY FUTURE HOLDINGS 597. 940 00643, 293 1
ENERGY XXI GULF COAST IN 1,100, q00. o0 207, 450 40
ENERGY XXI GULF COAST IN 250, 040. 00 260,040 0
ENERGY SOLUTIONSINC/LLC 1,075, q00. o0 018, 462 40
ENTERCOMRAD'OLLC 1,075, dJ00. 0100 088, 437. 830
ENTRAVISION COMMUNICATIO 1,900, 400 00 850, 400 q0
EQU'N'X'NC 925,090. 00 982,8142.5
ESSARS"’EELALGOMA'NC 900, 090. 00 882, 0d0.0
EXAMWORKS GROUP INC 950,040 00670, 497 5
EXOPACK HOLDNG CORP 1,300, qo0. o0 322, 150 40
EXPRESSLLC 375,0Q00.00 408, 7430.0
EXPRO FINANCE LUXEMBOURG 550,040 00 488,195 0
FELCOR ESCROW HOLDINGS 300,040 00 202,590 0
FERRELLGAS PARTNERSLP 520,040 00 507,000 0
FERREXPO FINANCE PLC 350, 04000306, 2500
FG'OPERAT'ONSCO'NC 585,090. 00 623, 796. 24
FIDELITY NATIONAL INFORM 475,040 00 516,542 5
FIDELITY NATIONAL INFORM 800, 040. 00676, 0q0 0
FIESTA RESTAURANT GROUP 475,040 00479, 790 0
FIRS"’DATACORPORAT'ON 2,175,J00. ®0 077, J25. 0
FIRST DATA CORPORATION 2,560,937 @0 490, 411 43
F|RS’rDATACORPORAT|ON 2,225,d00. 010 880, J25. 0
FIRST DATA CORPORATION 400,040 00 386,040 0
FIRS-I-DATACORPORATION 2,085,d00. 010 886, 925. 0
FIRST DATA CORPORATION 204, 241 00 187,392 7
FIRST DATA CORPORATION 30, 61p. 00 26, 86p 03
FLORIDA EAST COAST HLDGS 1,079, 453 0031, 118 8
FLOR'DAEAS'I'RR 350, 090. 00 349,145. 0
FMG RESOURCESAUG 2006 250, 04000 245,040 0
FMGRESOURCESAUG2006 1,225, J00. 010 258, 4g87. 30
FORBES ENERGY SERVICES 1,825, 00 o0 715,400 40
FORDMOTORCOMPANY 350, 0Q0.00 416,5Q0. 0
FORD MOTOR COMPANY 350,040 00421, 7900
FORD MOTOR CREDIT COLLC 1,100, qo0. o0 124,927 {0
FORD MOTOR CREDIT COLLC 1,725, Q00 W0 728, 155 32
FORD MOTOR CREDIT COLLC 400,040 00 420,146 ®
FORD MOTOR CREDIT COLLC 1. 675,900 o0 763, 451 40
FRACTECHSVCSFRACTECH 1,425, dJ00. 010 506, 937. 30
FREESCALE SEMICONDUCTOR 1575, Q00 o0 492, 412 40
FRONTIER COMMUNICATIONS 1. 775,400 00 828,450 40
FRONTIER COMMUNICATIONS 175,040 00180, 647 5
FRONTIER COMMUNICATIONS 375,040 00 384,315 0
|__|'|CONSULT|NG|NC 675,040. 00 702, 0do0.0
GANNETTCO'NC 350, 0Q0.00379,7430.0
GANNETTCO'NC 750,090. 00 823,135. 0
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GARDA WORLD SECURITY COR 1,025, 400 00 066,400 g0
GC”NC 300,0Qq0.00319,5Q0.0
GC”NC 25, 00p.00 24,68(f.50
GENONESCROWCORP 1,150, do00. 010 178, 450. 0
GENONESCROWCORP 2,125,d00. ®0 156, §75. 0
GEOEYE'NC 500, 090.00552,5d0.0
GEOEYE'NC 225,000.00 232,8%45.0
GEOKINETICS HOLDINGSINC 325,090 00212, 815 0
GILEAD SCIENCESINC 250,040 00 265, 741 5
G”_EADSC'ENCES'NC 100,090. 00 110, 846. 3
GMACLLC 1,675, d00. 00 616, 375. 0
GOODRICH PETROLEUM CORP 1,250, 400 00 259, 475 (0
GREAT LAKES DREDGE& DOCK 400,090 00398, 040 0
GRE'F'NC 300,0Q0.00327,0qQ0.0
GR'FOLS'NC 525,0Q0.00556,5Qq0.0
GWR OPERATING PARTNERSHP 550,090 00027, 542 5
GXSWORLDW'DE'NC 1,550, d00. 010 464, 150. 0
GYMBOREECORP 850, 0d0.00 756, 5Q0. 0
HARRAHS OPERATING CO INC 275,040 00212, 447 5
HARRAHS OPERATING CO INC 1,957, 400 00 433, 902 40
HARRAHS OPERATING CO INC 1,300,400 0036,040.0
HAWKER BEECHCRAFT ACQ CO 125,040 00 24, 37500
HAWKER BEECHCRAFT ACQ CO 200,040 00 18 50p 00
HCAHOLD'NGS'NC 2,000,9q00. ®o 077, 00. 0
HCA'NC 488, 0Q0.00536,8Q0.0
HCA'NC 1,550, d00. 010 689, §00. 0
HEADWATERS'NC 250, 090.00 226, 845. 0
HEALTHSOUTHCORP 125,090. 00 124,843. 7
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HELLASII 1,700,d00.00 —
HERTZ CORP 175,0d0.00 179, 842.5
HEXION US FIN/NOVA SCOTI 100,0do0.00 87,000.00
HILCORP ENERGY I/HILCORP 800,040.00860,0d40.0
HILCORP ENERGY I/HILCORP 500,0(40.00532,500.0
HOA RESTAURANT GP/FINANC 1,075,4900.00 015, §75. 40
HOLLY CORP 1,000,qdo00.00 110, qoo. 40
HOLLY ENERGY PARTNERSLP 1,650,400.010 670, §25. 40
HOLLY ENERGY PARTNERSLP 1,050,4o0. 010 107, 450. 40
HORNBECK OFFSHORE SRVCS 455,040.00 469, 747.5
HOST HOTELS & RESORTS LP 300,040.00 330,740.0
HOST HOTELS & RESORTS LP 425,040.00 440,937.5
HOST HOTELS & RESORTS LP 500,040.00516,875.0
HUNTINGTON INGALLSINDUS 450,040.00 448, 8795.0
HUNTSMAN INTERNATIONAL L 100,0d0.00 107,5d0. 0d
HUNTSMAN INTERNATIONAL L 425,040.00 455, 842.5
IASISHEALTHCARE/CAP CRP 4,875,0J00. 040 350, 437. 30
ICAHN ENTERPRISES/FIN 2,975,d00. 00 101, 437. 30
ICON HEALTH & FITNESS 275, 0d0.00 225, 5d0. 0
IFM US COLONIAL PIPELINE 250,040.00 264, 848. 25
IGATE CORP 1,475, d00. 010 548, 450. 40
ILFC E-CAPITAL TRUST | 500,0d0.00301,295.0
INC RESEARCH INC 1,500, qd00. 00 357, §00. 40
INEOS GROUP HOLDINGSPLC 4,350,dJ00. 00 615, 437. 30
283,0Q0.00 274, 8§43 . 74

INN OF THE MOUNTAIN GODS

INN OF THE MOUNTAIN GODS

698, 79

.00 408, 79

.1

d

INTEGRA TELECOM

800, 0(

.00662,04

. 0

q

2

0
INTELSAT BERMUDA LTD 4,150 Q00 00 118,475 40
|NTELSATJA\CKSONHLDG 1,525, J00. 010 624, J25. 0
INTELSAT JACKSON HLDG 875,040 00 806,875 0
INTELSAT JACKSON HLDG 150,040 00152, 6950
INTELSAT LUXEMBOURG SA 475,040 00 466,093 74
INTERNATIONAL WIRE GROUP 525,040, 00 535,500 04
INTERTAPE POLYMER USINC 700,040 00672, 0900
INTL LEASE FINANCE CORP 1,375, 00 00 458, 493 {5
INTL LEASE FINANCE CORP 700,040 00663, 5q5 5
INTL LEASE FINANCE CORP 550,040 00 793, 841 1
INTL LEASE FINANCE CORP 575,040 00500, 892 5
INTL LEASE FINANCE CORP 725,040 00 746, 790 04
INVENTIV HEALTH INC 575,040 00621, 090 0
|NVENT|VHEALTH|NC 1,475, J00. 010 357, qO0O. 0
IPALCO ENTERPRISES INC 450, 04000 488,290 0
IPAYMENT HOLDINGSINC 1,950, §00. o0 842, 150 40
ISLE OF CAPRI CASINOS 275,040 00 261, 2900
|TCDELTACOM|NC 550, 0Q0. 00565, 135. 0¢(
0.8 POINDEXTER & CO 275,040 00 273,695 0
JAGUAR HOLDING CO/MERGER 1,050, g00. 00 007,450 40
JAGUAR LAND ROVER PLC 4,400 400 00290, 400 (0

0

JAMES RIVER ESCROW INC

475, 0(

.00 365, 74

JARDEN CORP

500, 0

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0.
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

.00532,5¢

o
o
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UBS USA LLC/IBS USA FINA 250,0(40.00 234,3715.0
UM C STEEL GROUP 500, 0qQ0.00 495, 040. 0
K HOVNANIAN ENTERPRISES 375,040.00202,5d0.0
K HOVNANIAN ENTERPRISES 825,040.00658,9¢8. 73
K HOVNANIAN ENTERPRSIES 972,040.00 383,940.0
K.HOVNANIAN ENTERPRISES 1,825,400.00739,1345.0
KB HOME 475,040.00 458, 345. 0
KENNEDY-WILSON INC 550, 0Q0.00537, 645. 0
KEY ENERGY SERVICESINC 300,040.00305,240.0
KINDRED HEALTHCARE INC 325,0490.00 281, 135. 0
KINOVE GERMAN BONDCO GMB 400,040.00 383,040.0
KODIAK OIL & GASCORP 1,025, qo00.010 062, 156. 45
KOPPERS INC 375,0Q0.00 399, 345. 0
KRATON POLYMERSLLC/CAP 250,040.00 236, 290.0
LAMAR MEDIA CORP 800,0d0.00818,0d0. 0
LAMAR MEDIA CORP 750, 0Q0.00 766, 845 . 0
LANDRY'S RESTAURANT INC 750,040.00796,8795.0
LAREDO PETROLEUM INC 2,125,d00. @0 284, §75. 40
LEAR CORP 250, 0d0.00 276, 240. 0
LENNAR CORP 1,700,qd00.00 678, 450. 40
LEVEL 3 ESCROW INC 3,275, d00. 000 242, 450. 40
LEVEL3 FINANCING INC 50,00/0.00 45,25[0.00
LEVEL3 FINANCING INC 550,040.00563,790.0
LIN TELEVISION CORP 257, 0d0.00 257, 93 . 738
LIN TELEVISION CORP 1,150, qoo.o010 124, 125. 40
LINN ENERGY LLC/FIN CORP 1,050,4o00. 00 152, 475. 40
LIONS GATE ENTERTAINMENT 1,725,4900.010 746, §62. 30
LIVE NATION ENTERTAINMEN 700,040.00 708, 750. 0(
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LOCAL INSIGHT REGATTA 1,125,d00.005,63¢4.25
LONGVIEW FIBRE PAPER & P 650,090.00667,8745.0
LUCENT TECHNOLOGIES 2,175,d00.00 582, d12. 40
LYONDELLBASELL IND NV 700,0d0.00731,540.0
MACDERMID INC 1,350,d00.00 377, d00. 40
||\/|AGNACH|PSE|V|ICONDUCTOR 325,0d0.00 340,031. 23
||V|AN|TOWOCCO|\/|PANY|NC 900,0d0.00 969, 740.0
||\/|AN|TOWOCCOMPANY|NC 875,0d0.00927,540.0
||\/|AR|NAD|STR|CTF|NANCE 775,040.00 713,0q40. 0(
||V|ARKWESTENERGYPART/FIN 475,090.00507,042.5
||V|ARKWESTENERGYPART/FIN 350,0d0.00371,040.0
||\/|ARQUETTETRANSCO/F|NAN 825,00g0.00837,3795.0

|MAXIMCRANEWORKSLP 1,900, Joo. 00 719, Joo0. 4O
|MCCLATCHYCO 1,125, d00. 00 096, 8§75. 40
||\/|ED|ACO|\/|LLC/CAPTLCORP 1,150, d00. 00 233, 375. 40
|MEDIMED|AUSA|NC 1,375, d00. 010 230, §25. 40
|MEMCELECTRONICSMATERIA 625,0Q0.00 465, 6345.0
||\/|ER|SANTESCROW 600, 0d0.00 —
|METHANEXCORP 200,0d0.00 205, 744 . 2
||\/|ETROPCSW|RELESS|NC 850,09J0.00 881, 8715.0
|METROPCSW|RE|_ESS|NC 1,650, J00. 010 608, 450. 40
|MG|\/|RESORTINTERNATIONAL 950,0Q0.00 960, 6847.5
|MGMRESORTS|NT|_ 1,075,d00. 00 136, §12. 40
||\/||DWESTVANAD|U|\/IPTYLTD 150,0d0.00 108, 740.0
||\/||LLARWESTERNFOREST 375,09J0.00 286, 8715.0
||\/||RABELAN|CKELLTD 275,0d0.00 248, 8795.0
|MOBILEM|N||NC 775,04d0.00 783, 748, 74
|MOHEGANTRIBALGA|\/IING 100,0d0.00 54,500.00
|MOHEGANTRIBALGA|\/IING 325,0d0.00 167, 3795.0
||\/|OMENT|VEPERFORMANCE 1,625,d00.00 293, 406. 135
||\/|PL2ACQU|S|T|ONCANCO 1,050,d00.0029,240.0
||\/|PTOPERPARTNERSP/F|NL 1,050,400.010 059, ¥87.30
|MUF|NANCEP|_C 1,400, doo0. 00 470, qo0. 40
|MULTIPLAN|NC 475,0d0.00 498, 790. 0
|MYLAN|NC 200,0do0.00 438, 0d0. 0
MYLAN INC 250, 0Q0.00 278, 145.0
NAI ENTER HOLDINGSLLC 325,09d0.00 346,1345.0
NATIONAL CINEMEDIA LLC 850,09d0.00 845, 750.0
NATIONSTAR MORT/CAP CORP 1,025,do00. 00 025, qoo. 40
NEEDLE MERGER SUB CORP 275,0Q0.00 265, 3795.0
NEFF RENTAL LLC/NEFF FIN 2,800,400. 00 478, 400. 00
NES RENTALS HOLDINGS 1,650,d00. 00 394, 350. 40
NEW ENTERPRISE STONE & L 950, 0qdo0.00 769, 5d0. 0
NEWFIELD EXPLORATION CO 1,900, d00. 0 023, §00. 40
NEXTEL COMMUNICATIONS 1,200,do00. 00 125, qo0. 40
NFR ENERGY LLC/FIN CORP 1,050,d00.0050,240.0
NFR ENERGY LLC/FIN CORP 225,040.00203,635.0
NIl CAPITAL CORP 850,0d0.00 854, 290. 0
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NORANDA ALUMINIUM ACQUIS 1,646, 974010 531, 40692
NORTH AMERICAN ENERGY AL 425, 040.00 452,635 0
NORTH ATLANTIC TRADING 400.090.00390,0q0.0
NORTHERN TIER ENERGY LLC 325, 040,00 351,000, 04
NOVASEP HOLDING SAS 1,625,do00.00/88, 145. 0
NOVELISINC 1,175, do0.00 269, qoo. 4o
NPC INTL/OPER COA&B INC 525, 090. 00 643, 7900
NRG ENERGY INC 275,0(00.00 271,542.5
NRG ENERGY INC 825,0d0.00 849, 790. 0
NRG ENERGY INC 350,0d0.00 355, 290. 04
NRG ENERGY INC 650, 000.00643,540.0
NUMBER MERGER SUB INC 1,700, do00. 010 742, §00. o0
NUVEEN INVESTMENTSINC 2. 675 00 @0 681,57 90
NUVEEN INVESTMENTSINC 1,625, 400 010612, §12. 40
OASISPETROLEUM INC 1,050, 00 010 050, go0. 4o
OMNOVA SOLUTIONS INC 350.0q0.00 305,375 04
ONCURE MEDICAL CORP 1,250, 400. 00093, 7900
OPEN SOLUTIONSINC 500,0d0.00327,5d0.0
OPPENHEIMER HOLDINGSINC 725, 000.00 667,643 7
OSHKOSH CORP 325,0d0.00 339, 645. 0
OSHKOSH CORP 325,0(00.00 336, 345.0
OWENS CORNING INC 2,175, J00. @0 188, q04. 42
OWENS-ILLINOISINC 600,0qdo0.00669,0q40.0
OXEAF'NANCE/CYSCA 2,032,d00. ®0 052, 320. 0
PH. GLATFELTER 1,025,0d00.010 066, §45. 15
PAETEC ESCROW CORP 1,000, doo0. a0 100, qoo. ¢o
PAETEC HOLDING CORP 525.000. 00573, 542. 5
PALACE ENT HLDG LLC/CORP 725, 040,00 721,375 0¢
PANTRY INC 800,0do.00 798, 0do0. 0
PARK-OHIO INDUSTRIESINC 200, 040.00 198,040 0
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PARKERDR”_L'NGCO 400,0Q0.00 426, 04Q0. 0
PATHEON'NC 1,425,d00. 010 161, 475. 0
PATR'OTCOALCORP 950, 04Qq0. 00916, 790. 0
PEABODY ENERGY CORP 700, 04000 728,040 0
PENN VIRGINIA RESOURCE 625,040 00 634,315 0
PERRY ELLISINTL INC 425,040 00 418,645 0
PETROPLUS FINANCE LTD 225,040 00119, 2900
PETROQUEST ENERGY LLC 525,040 00653, 1450
PHHCORP 1,325,000. 010 192, §00. 0
PINNACLE ENTERTAINMENT 500, 040 00532, 540 0
PIONEER DRILLING COMPANY 125,040 00133, 145 0
PIONEER DRILLING COMPANY 375,040 00399 315 0
PIONEER NATURAL RESOURCE 425,040 00 480,592 11
PLAINS EXPLORATION & PRO 1,325, qo0. @0 417, 150 40
PLAINS EXPLORATION & PRO 1325, qo0. w0 474, 462 40
PLAINS EXPLORATION & PRO 450,040 00 490,500 0
PLAINS EXPLORATION & PRO 1,250, 400 ®0 325,400 g0
PLYGEM'NDUS"’R'ES 1,225,0J00. 010 090, 450. 0
POLYONECORP 475,000.00 497,542.5
POLY PORE INTERNATIONAL | 225,040 00 234,542 5
PRECISION DRILLING CORP 225, 040. 00 230,042 5
PRES""GEBRANDS'NC 1,100, d00. 00 144,d00O 0
PROPEX FABRICSINC 1,025,400 00 10250
PROQUES"’LLC/PROQUES‘I’ 1,425,dJ00. 010 147, 325. 0
PROVIDENT FDG/PFG FIN 250,040 00193, 1450
PUBLIC SERVICE CO OF NEW 775,040 00904, 095 19
PUGETENERGY'NC 650, 0Q0. 00670, 8416. 64
PXRE CAPITAL TRUST | 575,040 00809 315 0
QUADRA FNX MINING LTD 875,040 00993 145 0
QUEBECORMED'A 1,725,0J00. 010 781, d62. %0
QUICKSILVER RESOURCE 350,040 00353, 5400
QUICKSILVER RESOURCES IN 700, 04000 731,540 0
QUICKSILVER RESOURCES IN 425,040 00 448,375 0
QVC'NC 450,000.00 479,240.0
QWESTCORPORAT'ON 425,0Q0.00 425,0qd0.0
RADIATION THERAPY SERVIC 775,040 00596, 790 0
RAD'OSHACKCORP 1,775,000. 010 539, 4412. %0
RBS GLOBAL & REXNORD COR 350,040 00369, 2900
REALOGYCORP 3,525, J00. ®0 820, 4qo0O 0
REALOGYCORP 1,750, d00. 010 540, d00O0 0
REGAL ENTERTAINMENT GRP 1,250, 900 00 353, 425 g0
REGENCY ENERGY PARTNERS 1,050, g00. 00 165,400 g0
REGENCY ENERGY PARTNERS 675,040 00 727,392 5
RELIANCE INTERMEDIATE HO 500, 040 00852, 0400
RES_CARE'NC 875,0Q0.00910,0d0.0
REYNOLDS GROUP HOLDINGS 400,040 00402, 040 0
REYNOLDS GROUP HOLDINGS 3,350, Q00 ©0 015,400 40
REYNOLDS GRP ISYREYNOLD 1,000,900 0070, 0400
REYNOLDS GRP ISYREYNOLD 575,040 00698, 6450
REYNOLDS GRP ISYREYNOLD 175,040 00168, 0400
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REYNOLDS GRP ISYREYNOLD 1,200,400 00 263, 400
REYNOLDS GRP ISYREYNOLD T 275,400, 00 252, 487 3
RlTEA'DCORP 2,025,Qq00. ®0 035, 125.
RlTEAlDCORP 175,0d0.00 195, 135.0
RlTEAlDCORP 325,0Q0.00239,6947.5
RITE AID ESCROW CORP 150,040 00146, 290 0
RITE AID ESCROW CORP 575,040 00909, 147 5
ROADHOUSE FINANCING INC 500, 040 00 483, 7400
ROC FINANCE LLC/ROC FIN 500, 040 00852, 0400
ROOFING SUPPLY/FINANCE 5335, 04000853, 895 0
ROTECH HEALTHCARE INC 350,040 00272, 195 0
RSC EQUIP RENT/RSC HLDGS 250,040 00273, 7900
RSC EQUIP RENT/RSC HLDGS 375,00 00388, 50
RYLANDGROUP 675,0Q0.00637,8745.0
SAB'NEPASSLNGLP 775,0Q0.00 755,645. 0
SABRA HEALTH/CAPTL CORP 325,040, 00330, 6475
SALEM COMMUNICATIONS 9195, 040 00976, 497 5
SANDRIDGE ENERGY INC 475,040 00 405, 147 5
SANDRIDGE ENERGY INC 625,040 00628, 145 0
SANM'NA_SC'CORP 950, 04q0.00931,04do0.0
SAPPI PAPIER HOLDNG GMBH 75, 00p. 00 65,62 00
SBA TELECOMMUNICATIONS 525,040 005603, 042 5
SEALEDA'RCORP 225,04Q0.00 249, 740.0
SEALEDA'RCORP 300,0dg0.00 335,240.0
SEITEL ACQUISITION CORP 2,124,900 ®0 131,465
SEMINOLE TRIBE OF FLORID 375,040 00301, 8150
SER\/'CECORP'NTL 1,675, dJ00. 010 834, 425
1,250, d00. 010 373, 437

SERVICE CORP INTL
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SERVICE CORPINTL 300,0d0.00317, 290. 0
SERVICE CORPINTL 1,250, d00. 0l0 398, 437. 40
SERVICEMASTER COMPANY 475,000.00 496,375.0
SESI LLC 875,0d0. 00883, 790. 0
SESI LLC 525, 0J0.00536,8142.5
SESI LLC 725,04d0.00 766, 647.5
SHEA HOMES LP/FNDG CP 1,400,do00. 00 312, §00. 40
SHERIDAN GROUP INC/THE 316,192.83 286, 0743. 04
SINCLAIR TELEVISION GROU 150,090.00164,290.0
SIZZLING PLATTERLLC 950, 0d0.00 945, 290.0
SLM CORP 200, 0do0.00 202, 5d0. 0
SM ENERGY CO 125,0do.00 130,0d0.0
SNOQUALMIE ENT AUTH 500,0d0.00 451, 2§0. 0
SNOQUALMIE ENT AUTH 1,500, doo0. 00 455, q00. 40
SOFTBRANDS INC/ATLANTIS 1,525,d00. 00 494, §00. 40
SOLUTIA INC 350, 0J0.00 385, 040. 0
SORENSON COMMUNICATIONS 1,525,d00.00 075, 125. 40
SPECTRUM BRANDSHLDGS 200,0d0.00221,0q40.0
SPECTRUM BRANDSINC 850, 0J0.00 939, 290. 0
SPENCER SPIRIT HLDG/GIFT 300,040.00297,740.0
SPIRIT AEROSYSTEMSINC 600,0d0.00631,540.0
SPRINGLEAF FINANCE CORP 375,040.00 280, 332.5
SPRINT CAPITAL CORP 500, 0Q0.00 420, 645. 0
SPRINT CAPITAL CORP 925,0do0.00668,312.5
SPRINT CAPITAL CORP 4,100, doo. @0 341, §00. 0O
SPRINT NEXTEL CORP 725,09d0.00 665, 147.5
SPRINT NEXTEL CORP 50,000.00 52,87F.00
STALLION OILFIELD HLDNGS 450,00.00 488,240.0
STANADY NE CORP 950, 0J0.00 812, 290. 0
STANADYNE HOLDINGS INC 100,0d0.00 93,625.00
STANDARD PACIFIC CORP 375,040.00364,687.5
STANDARD PACIFIC CORP 1,525,do0. 010 460, §87. 40
STAR GAS PARTNER/FINANCE 375,040.00382,540.0
STERLING MERGER INC 1,750, dJoo. o000 715, doo. do
STEWART ENTERPRISES 275,00d0.00277,0d2.5
STONERIDGE INC 700,0do0.00 721, 0do0. 0
SUGAR HSP GMNG PROP/FIN 75,00p.00 77,06pR.50
SUNCOKE ENERGY INC 225,0d0.00 227, 290.0
SUPERVALU INC 1,700, do0. 00 738, 450. 40
SWIFT SERVICESHLDGSINC 1,975, do0. @0, 103, d75. 40
SYMBION INC 500, 0Q0.00 465, 040. 0
SYNCREON GLOBAL IRE/FIN 650,0d0.00602,8795.0
SYNIVERSE HOLDINGSINC 275,040.00289,437.5
TARGA RESOURCES PARTNERS 875,090.00927,5d0.0
TARGA RESOURCES PARTNERS 300,00.00319,5d0.0
TARGA RESOURCES PARTNERS 425,0Q0.00 436,647.5
TELEFLEX INC 600, 0Jd0.00630,0do0.0
TEMPEL STEEL COMPANY 1,025,400.0078,875.0
TENNECO INC 350,0d0.00372, 790. 0
TENNESSEE GAS PIPELINE 250,040.00 295, 642. 74
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TESOROCORP 500,0Qd0. 00566, 2490.0
TEXAS COMP ELEC HOLD CO 225,040 00 78, 75p 00
TEXAS PETROCHEMICAL CORP 450,040 00 456, 790 0
THERMADY NE HOLDINGS CORP 725,040 00 754,040 0
THOMPSON CREEK METALS CO 525,040 00467 290 0
TITAN INTERNATIONAL INC 525,040 00548, 645 0
TOLL BROS FINANCE CORP 300,090 00313, 643 7
TOPSMARKETS 375,0Q0.00 399,3745.0
TOWER AUTO HLDGSTA HLDG 923,040 00932, 230 0
TOYSR USPROPERTY CO | 300, 040. 00329, 645 0
TRANS UNION LLC/TRANSUNI 500,040 00690, 040 0
TRAVELPOR"'LLC 200, 090.00122,0d0.0
TRlMASCORP 425,090.00 463, 290.0
TRINIDAD DRILLING LTD 425, 090 00 444,195 0
TR|UMPHGROUP|NC 575,090. 00618, 145.0
TUBEC'TY'MSCORP 175,0d0.00 178,042.5
USFOODSER\/'CE ,925,000. 010 872,0d62. 830
UNlTCORP 350, 090.00 355,240.0
UNlTEDAlRL'NESlNC 600, 0Q0.00630,0d0.0
UNITED MARITIME LLC/CORP 525,040 00845 645 0
UN'TEDREF'N'NG 425,000.00 401,635.0
UNITED SURGICAL PARTNERS 300,040. 00303, 3150
UNIVERSAL HOSPITAL SERVI 250. 04000 253, 7900
UNIVISION COMMUNICATIONS 7950, 00 00 920, 150 40
UNIVISION COMMUNICATIONS 750,040 00697 540 0
UPCHOLD'NGBV 50, 00p.00 53,500.00
VALASSIS COMMUNICATION 550,040 00516, 3150
VALEANT PHARMACEUTICALS 300,040 00303, 0900
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VALEANT PHARMACEUTICALS 800,0d0.00 807,0d0.0
VALEANT PHARMACEUTICALS 925,0d0.00 911, 145.0
VALEANT PHARMACEUTICALS 325,04d0.00 324, 147.5
VANGUARD HLT HDG LLC/INC 750,0d0.00 735,0d0.0
\VVENOCO INC 1,975, d00. 020 024, 475. qoO
VVENTAS REALTY LP/CAP CRP 325,000.00 334,676. 53
VERSO PAPER HLDGS LLC/IN 50,00p.00 30,250.00
\VIDEOTRON LTEE 395,000.00 398, 90. 0
\/IDEOTRON LTEE 600,0do0.00 615, 0do0. 0
\V/IMPELCOM HLDGS 3,275, d00. 020 778, 437. 30
VISKASE COSINC 525,00d0.00 534, 147.5
\VVISTEON CORP 1,150, qO0. 010, 144, 450. qO
\WEST CORP 550, 000.00 554, 145. 0
WILLIAMS PARTNERS LP/WIL 400,0do0.00 473, 7795. 2
WIND ACQUISITION FIN SA 200,0do0.00 183,0d0.0
\WINDSTREAM CORP 450,0d0. 00 487, 145. 0
\WINDSTREAM CORP 500,0do0.00 508, 740. 0
\WINDSTREAM CORP 275,0d0.00 288, 740. 0
\WINDSTREAM CORP 1,700, Joo. 010, 738, 450. ¢0O
WM FINANCE CORP 625,000.00 628, 145. 0
\WM FINANCE HOLDINGS CORP 600,0do.00576,0do0.0
WP ROCKET MERGER SUB INC 150,0d0.00 142,5d0.0
WPX ENERGY INC 350,00d0.00 352, 645. 0
\WPX ENERGY INC 400,0do.00 412, 0d40. 0
WY LE SERVICES CORP 775,0qdo0.00 771, 145. 0
XM SATELLITE RADIOINC 1,000,d00.010 145, doo0.¢o0
Y CC HOLDINGS'YANKEE FINA 1,650, dJo0. 010 460, 450. 40
GMAC INC 7.0000% Series 144A 250,0do.00 181, 3(d4.7
619 533, 500,713.083 531,100 |36
(38,646,412, §42)
96.4% 104 %
38,646, d12, §42
(38,646,d12, §42)
38,646,012, 442
(38,646,412, ¢42)
() 1 0
2 0)
3
4
241 5
() () ()
467,68|7, 000 — 468, 114,000 427,000
467,68|7, 000 — 468, 1114, 000 427,]000
467, 68|17, 000 — 468, 1114, 000 427,]000
()
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241 5

31,701, 964
12,93%, 239
1,219, 8|70, 809
20,818,185
29,310,760
4, 191], 759
1,318,828, 716
1,318,828, 716
6, 8|04
32,224,475
14,000,000
46,233,279
46,233,279

1,293,010, 135

(

)

20,414,698

1,272,595, 437
1,272,5|95, 437
1,318, 8J28, 716

(2)

(

(

(

)

)

)
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)
237 6
241 5
( 24 21124 )
( 24 21124 )
)
241 5
20, 414, 6|98
1
0.9842
(10,000 9,84y
)
1)
237 6
241 5
2

(3)
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2)
241 5
o
( )
o
(3)
o
)
241 5
237 6
1,550,018 339
241 5 30,215, 0|71
241 5 287,223,275
1,293,010, 135
1,293,010, 135
(3)
(1) ( 241 5 )
2) ( 241 5 )
ABN AMRO BANK NV 210,0do.00 150,140.00
AGROKOR D.D 150,0qd0.00 143,140.00
ALBA GROUPPLC & COKG 200,0do.00 195,5d0.00
ALCATEL SA 80,000.00 78,20[0.00
ALCATEL-LUCENT 150,0d0.00 126,471.00
ARDAGH PACKAGING FINANCE 200,0do.00 198,540.00
ARDAGH PACKAGING FINANCE 100,0qd0.00 92,68F.00
BANQUE POPULAIRE CAISSE 110,0do.00 76,780.00
BOARDRIDERS SA 100,0do.00 91,65p.00
BOPARAN HOLDINGSLTD 100,0d0.00 85,89/5.00
BRENNTAG FINANCE BV 200,0do.00 202,870.00
CAMPOFRIO FOOD SA 70,000.00 71,785.00
CAPSUGEL FINANCECO SCA 100,0qdo.00 101,5d0.00
CARLSON WAGONLIT BV 250,0do.00 213,7490.00
CIRSA FUNDING LUXEMBOURG 100,0d0.00 86,07/5.00
CODERE FIN LUXEMBOURG SA 70,000.00 67,235.00
CONSOL GLASSLIMITED 50,000.00 50,11f. 50
CONTI-GUMMI FINANCE B.V. 80,000.00 86,16[0.00
CONTI-GUMMI FINANCE B.V. 170,0qdo.00 176,745.00
CROWN EURO HOLDINGS SA 200,0do.00 204,918.00
CYFROWY POLSAT FIN AB 230,0do0.00 223,347.50
DEXIA BIL 360,0d0.00 162,9q0.00
EDCON PROPRIETARY LTD 60,000.00 46, 10f.00
ELSTER FINANCE BV 200,0do.00 195,940.00
EUROPCAR GROUPE SA 100,0qdo0.00 74,30p.00
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FCE BANK PLC 50,000.00 52,165.00
FCE BANK PLC 100,0do.00 109,395.00
FIAT FINANCE & TRADE 50,000.00 50,64f.00
FIAT FINANCE & TRADE 100,0qdo.00 95,48p.00
FIAT FINANCE & TRADE 80,000.00 77,364.00
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FIAT INDUSTRIAL FIN EUR 200,0do.00 188,330.00
FMC FINANCEVIII SA 190,0qd0.00 204,440.00
FOODCORPLTD 120,0qdo.00 103,644.00
FRANZ HANIEL & CIE GMBH 110,0do.00 116,490.00
FRANZ HANIEL & CIE GMBH 70,000.00 71,77[.00
GEO TRAVEL FINANCE 200,0do0.00 165,0qd0.00
GREIF LUXEMBOURG FINANCE 100,0do.0o0 98,25p.00
GROUPE BPCE 50,00p.00 36,42F.00
HEIDELBERGCEMENT AG 280,0qdo0.00 290,8718.00
HEIDELBERGCEMENT AG 50,00p.00 50,570.00
HERTZ HOLDGS NETHERLANDS 70,000.00 72,68B.10
HSH NORDBANK AG 60,000.00 31,16k.00
INEOS GROUP HOLDINGSPLC 70,00p.00 55,195.00
ING GROEP NV 360,0qdo.00 331,596.00
ISSA/S 420,0do.00 408,1948.00
ISSFINANCING PLC 70,00p.00 74,22B.00
KABEL BW ERSTE BETEILIGU 100,0do.00 98,55p0.00
KION FINANCE SA 100,0do.0o0 77,13p.00
KION FINANCE SA 100,0do0.00 71,250.00
Kabel Deutschland V&S 300,0do0.00 311,395.00
LABCO SAS 210,0do.00 163,8d0.00
LAFARGE SA 230,0d0.00 246,3d90.00
LBI ESCROW CORP 57,100.00 61,66[8.00
LECTA SA 60,00p0.00 56,625.00
LEVI STRAUSS & CO 70,000.00 64,75p.00
LOTTOMATICA SPA 70,00p.00 55,87p.50
MARK IV USA/EURO LUX SCA 110,0do.00 111,640.00
||\/|OLHUNGAR|ANOIL&GAS 90,000.00 75,456.00
MUSKETEER GMBH 100,0do.00 100,340.00
NARA CABLE FUNDING 120,0do.00 108,4qd2.00
NORDENIA INT AG 60,000.00 61,575.00
Ol EUROPEAN GROUP BV 70,00p.00 71,25B.00
OXEA FINANCE/CY SCA 85,500.00 84,54f.67
PE PAPER ESCROW GMBH 150,0d0.00 160,745.00
PEUGEQT SA 70,00p.00 70,50[.50
PEUGEQT SA 70,00p.00 68,60p0.00
PHOENIX PIB FINANCE BV 400,0do.00 433,8d0.00
PICARD BONDCO 330,0qdo.00 338,695.50
R&R ICE CREAM PLC 100,0qdo.00 89,0095.00
REFRESCO GROUP BV 200,0do0.00 193,5940.00
REXAM PLC 110,0qdo0.00 102,0qd3.00
REXEL SA 190,0q0.00 202,649.20
REXEL SA 100,0d0.00 97,650.00
RZB FINANCE JERSEY 1V 150,0qd0.00 66,62R.50
SMURFIT KAPPA ACQUISITIO 120,0d0.00 123,8796.00
SMURFIT KAPPA FUNDING 65,000.00 65,975.00
SOCIETE GENERALE 100,0do.00 79,04[8.00
SUEDZUCKER INT FINANCE 70,000.00 67,81[L.80
SUNRISE COMMUNICATIONSH 270,0do.00 275,940.50
SUNRISE COMMUNICATIONS | 100,0qd0.00 104,545.00
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TELENET FINANCE IV LUX 100,0qd0.00 97,25p.00
TRW AUTOMOTIVE INC 70,000.00 72,80p0.00
TVN FIN CORP 111 AB 150,0qd0.00 138,375.00
TVN FINANCE CORPPLC 50,00p.00 51,50p.00
UBS CAPITAL SECSLTD 250,0d0.00 249,497.50
UNITYMEDIA GMBH 170,0do.00 176,7145.00
UNITYMEIDA HESSEN 190,0qd0.00 197,792.00
WENDEL 50,000.00 45,70p.00
\WENDEL 100,0qdo.00 85,35[0.00
\WIENERBERGER AG 170,0do.00 121,540.00
WIND ACQUISITION FIN SA 110,0do.00 93,03B.00
WIND ACQUISITION FIN SA 160,0qd0.00 140,472.00
XEFIN LUX SCA 100,0d0.00 92,750.00
ZIGGO BOND CO 380,0d0.00 389,842.00
Z1GGO FINANCE BV 90,00p.00 90,00p.00

95 13,107,600. A®, 290, B89. 7

]

(1,219,870, 80[9)

95.9%

104%

1,219, 80, 809

(1,219,870, 80/9)

1,219, 8|70, 809

(1,219, 80, 80[9)

(

0
0
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241 5

() ()
13,886,796 — 13,893,600 6, 8[04
13,886,796 — 13,893,600 6, 8[04
13,886,796 — 13,893,600 6. 8J04
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2,600,812, 0Q4
52,147,217
2,548,664, 787
4,648,350, 381
0.5483
41,332,564,593
282,913,004
41,049,651, 593
32,036,191, 240
1.2814
1,314,065, 087
35,132,000
1,278,933, 087
1,233,147, 775
1.0371
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(1)
24 2 17,180
20,000,000
5,150, 693

92/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(b)

M=

EERSEF-ATER=a2F

b

L 2
EEREERE
MEEBDETT 0 EARFEE 70 £ ADER MEEORE. e
F F 3
w
HAEE AT E 4 N
SEE R, e EH A
\ - B AL ARAT b -
- & e -EHERE
- . 4 - ER7OH9 FOEtHEE.
e BT OF 2 OFE. .
manismesn [ * CHEH
MR, MBS - ERE o A
L -
. ) o nmeamEnE )
FL—Fi2- 88 |4 yL §:i) 3BT bk ERAEESTAOERS 8
PES. B ORI I P mEE o F

f— BNt R E Lt DEs
b 5 A EE OF | T5FE . T
SRl | 2& T o EFECHED
L. #HE
EEEEAOMPERER

\ T3 BRE93E & 5 /

ALFILT R
W o PP R B 5 E
SEFREEB T UF 4R O . RSP M - i
S AL FIT L R iR \_ EERIEBICEITD
#4 - SEHREI ORT IR D
1 l Bl HiEE

PREC {Performance BReview Committee)
ER AT — T AN, MY OERE

93/153



24

31

EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

74 9, 479| 968
37 258,016
18 4,637,197
0 0

80 14,379,181

94/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 38 509

19 52 )
21 2 4 51

38 ) 38 57

193

95/153



EDINETOOOO
00000000000 DO00O0O((EL2460)

( 1) O000oOoOddooooooooOoOaOon
( 22 ( 23
31 ) 31 )
( ) ( )
( )
52D 538
38, 530 39,575
5,1p0 1,4po
12p 16p
0 0
47 4 1
79 174
9,7F6 10, d32
2,6K5 3,7p1
1,513 1,7B6
148 12
6
58, 457 57, 430
1,7p9 1,8p3
636 576
1,0p4 1, 2h6
11, §39 10, 49
11, 836 10, 47
1
1 0
28, 988 32,430
11, 614 8,6p8
16, 099 22,6009
36p 236
6 6 6 4
23 24
49D 58p
327 266
0 0
42,957 44,903
101,p14 102, B33

96/153



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

22 ( 23
31 ) 31 )
( ) ( )
11, §00 8,0po0
95 8 7
6, 20L7 7,6B5
4 4
6 1 79
4,2p6 4,507
1,9p5 3,043
7,.5p4 7,33
84p s8op
9
2,5pB8 2,9po0
28, 305 26, 818
4,56 4,0p4
476 4801
350 65
5,4p3 4,601
33, 708 31, 4209
64, 074 68, 279
17, 180 17, 180
11, 729 11, 7129
11, 729 11, 7129
35, 164 39, 3609
68Fp 68p
34,4709 38, 684
24,606 24, 606
9,82 14,077
3,2B1 . 6pa
3,0F6 ,6p4
17k 69
67, 306 70, 903
101, p14 102, B33

97/153



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(2)
21 ( 22
22 31 23 31
( (
76,293 81, 230
10, 576 13, 165
57 148
86,927 94,539
35,1909 39,741
1,155 1,165
10 6
20,998 20, 7009
1,304 1,300
19, 603 19,398
8883 917
2,493 2,451
227D 207
1,203 1,148
71 73
905 1,0p2
60, 740 64, 980
9,902 10, 131
388 32p
6,740 ,8p2
2,784 , 987
158 1410
458 4840
206 231
1, 464 1,452
1,116 1,064
4,680 4,575
6,5pR09 6,106
24,471 24,176
1,705 5,382

98/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

21 22
22 31 23 31
( (
3,608 4,771
6 9
5 6
2,38B5 1,2p2
45 6 2
288 3109
6,44 6,391
98 75
37 13
53 9
189 98
7,95B0 11, 676
72 4109
226 178
2909 598
60 140
70 10
16 4172
63 20
210 501
8,089 11, 677
2,6p2 3,759
490p 108
5,869 7,810

99/153



EDINETOOOO
00000000000 DO00O0O((EL2460)

( 3) OO0oOdOoOoooooooooooodn
( 21 ( 22
22 31 ) 23 31 )
17,180 17,180
17,180 17,180
11,729 11,729
11,7209 11,7209
11,7209 11,7209
11,7209 11,7209
685 685
685 685
24,606 24,606
24,606 24,606
7,608 9,872
3,605 3,605
5,869 7,810
2,264 4,204

100/153



EDINETOOOO

00000000000 DO00O0O((EL2460)

9,872

OO0 ooodn
14,077

32,900 35,164
3,605 3,605
5,869 7,810
2,264 4,204
35,164 39,3609
61,810 64,074
3,605 3,605
5,869 7,810
2,264 4,204
64,074 68,279
2,084 3,056
971 361
971 361
3,056 2,694
249 175
73 245
73 245
175 69
2,333 3,231
898 607
898 607
3,231 2,624
64,143 67,306
3,605 3,605
5,869 7,810
898 607
3,162 3,597
67,306 70,903

101/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

102/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 21 ( 22
22 31 ) 23 31 )
1 1
( )
2 2
( )
(
)
( )
( )
( )
(1) (1)
10 ( )
( )
38 50
15
20
15
(2) (2)
( )
(1) (1)
(2) (2)
( )

103/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 21 ( 22
22 31 ) 23 31 )
(3) (3)
( )
(4) (4)
( )
20 ( )
(1) (1)
(2) (2)
(3) (3)
(4) (4)
( )
( )

104/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 21 22

22 31 23 31 )
) (
19 20 31
18 20 31
( 2 1L

20 31 )

( 21 22
22 31 23 31 )

284
284

12
10

105/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

22 31 ) 23 31 )
1,655 2,442
1,017 762
369 437
1,647 1,874
2,017 2,311
21 22
22 31 ) 23 31 )
3,542 4,633
98 75
)
7 412
5
4
412
16

106/153




EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 21 22 31
5,150,693 5,150,693
21 28
3,605
700
21 31
21
()
22 27
3,605
700
22 31
22
( 22 23 31
5,150,693 5,150,693
22 27
3,605
700
22 31
22

()

107/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 21 ( 22
22 31 ) 23 31 )
(1) ( (1) (
) )
( )
(2) ( (2) (
) )
603 417
415 325
188 91
99 73
96 22
195 96
187 103
175 96
7 3
( )
( )
5 6
3 4
8 10

108/153



10

19

21

20 3 10

109/153

22

31

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10 20 3



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

22 31
( )
(1) 52D 52D -
(2) 38,530 38, 530 -
( 3) 12PF 12PF -
(4) 9,7b6 9,7b6 -
(5)
15,890 15, 890 -
(6) 3,0p4 92,414 89, 350
67,888 157,p38 89, 350
(7) 11, 000 11,000 -
(8) 6, 20L7 6, 207 -
(9) 7,5P4 7,5P4 -
(10) 84p 84p -
25,662 25, 662 -
(11)
8 6 8 6 -
8 6 8 6 -
1
(1 (3) (4)
(2

(5)

110/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

111/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(6
(7) (8) (9) (10)
(11)
2 13,035
70
3
)
1 5
1 10
5 10
51p - -
38, 530 - -
12p - -
9,7p6 - -
5,1p0 99 -
54,032 99 -

112/153



22

113/153

23

31

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



23

31

EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(1) 538 538
(2) 39,575 39,575
( 3) 166 166
(4) 10,032 10, 032
(5)
9,2p2 9,2p2
(6) 3,0p4 79,658 76,
62,630 139,p24 76,
(7) 8,0pO0 8,0po0
(8) 7,645 7,645
4 4
79 79
4,507 4,507
3,043 3,043
(9) 7,33 7,3F3
(10) 80D 80D
23,819 23,819
(11)
65 65
65 65

(1)

(2

114/153

94
94



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(5)

(6
(7) (8) (9) (10)
(11)
2 796 19,545
3
( )
1 5
1 10
5 10
53 - - -
39, 575 - - -
16p - - -
10, 32 - - -
1,4po 0 1 -
51, 713 0 1 -
21 22 31
( 22 31 )

115/153



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 22 31 )
) ( ) ( )
3,0p4 92,414 89, 350
3,0p4 92,414 89,350
22 31 )
( ) ( ) ( )
5,6p6 28p 5,33
3,1p3 3,0p1 10p
8,7p9 3,2B3 5,4f5
2,0B1 2,3p6 29F
5,1p0 5,1p0
7,1B1 7,4p6 29F
15,890 10, 7710 5,19
21 22
( ) ( ) ( )
38 60
62p 7 2 0
66 W 7 2 60

116/153

175

31



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

22 23 31
( 23 31 )
( 23 31
( 23 31 )
) ( ) ( )
3,0p4 79, 658 76, 5914
3,0p4 79, 658 76, 5914
23 31 )
) ( ) ( )
4, 9B0 28Pp 4, 647
4, 9B0 28Pp 4, 647
2,9p2 3,0p3 80
1,4p0O0 1,4p0O0
4,3p2 4,4Dp3 8 0
9, 2p2 4, 6B5 4,5p6
69
22 23
( ) ( ) ( )
6 7 39
1,8p4 38p 140P
1,8p1 41p 14p

117/153

31



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

21 22 31
( )
1
3,02 - 11
3,02 - 11
( )
1
96(7 - 6 &
96(7 - 6 &
22 23 31

118/153



EDINETOOOO
00000000000 DO00O0O((EL2460)

[N NN .. Oocm
2, 8l4a6 - 6 1
16[6 Loy - -
3,0[13 -f(*1) |65 -

(*1)

119/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

21 22 31 )

22 31 )
12,427
6,488

) 5,938

2,015
) 653

) 4,576

4,576

21 22 31 )
524
247
136

357
40

) 952

163

1,116

120/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

12,965
7,475

( ) 5, 4809

2,037
( ) 613

( ) 4,064

( ) 4,064

( 22 23 31 )
535
260
162

254
40

( ) 848

() 206

1,054

121/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

22

31

122/153

23 31
1, 8|76 1, 6l66
1, 040 1, 189
8 84 8 8|4
6 1[4 5 6|9
510 50[9
369 3 0(7
2 1|7 20[6
19|6 19|7
19[4 19|6
2 68 10|7
6, 1|7 3 4
1, 9[23 184
4, 2[50 6,069
1, 8|78
12[2 4, 1(9 0
2, 1[23
2, 2la5 1, 8|72
2, 0[04 1, 8|72
2,318
41.p 41.p
1.4 0.8
9. 2 13.p
0.0 0.0
3.9 5. 8
2.4 0. ¢
0. 3 0. 7
27.D 33. 1



( 21 22
( 22 23
90%
90%
17 21 27

20

123/153

31

31

20

10%

21

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

124/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

21 22 31 )

: ( ) ( ) ( )
. 168,000
11,000
( )
594,/492 169,[000
100.0
9 3
( ) ( ) ( )
« )
18,600 6, 8[66 0
22.3
(* )
: ( ) ( ) ( )
26, 417
10,000 — 3, 4l6 9
()3
(* )
4 0J0 — 3,263 9 4|0

125/153



128,800
228,173

76, 471
76, 265

204, 237

325,646

40, 539
26, 416

126/153

EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

5,765
78, 723

8,010
12,507

63,970

2,546

4,841
4, 445



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

22 23 31 )
) ( ) )
137.,|500
(*)
, 0o o
594,|492 ( )
( ) 140,[500
100. 0
7 3
) ( ) )
68,275 ¢
. 5,762
) 100. 0 ( )
Pt
18,600 )
6, 7|9 4 61
( ) 21.6
(* )
) ( ) )
10,000
— 31,596 , 8|35
( )
( *
4 0|0
— 2,6|57 9 3|9
( )

127/153



22 12

167,970
205,568

79, 436
80,690

213,412

312, 345

36, 149
21,100

128/153

23

EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

12 28
)
7,506
76, 404
7,926
9,832
66, 152
2,546
3,289
2,944



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

21 22

22 31 ) 23 31 )
13,067 |44 13,765
1,139 63 1,516
5,869 7,810
5,869 7,810
5,150, 693 5,150,

129/153

90
39

693



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

23 30

498
39, 446
1,600D

168

853
313
56,0409
10, 0409
10,047
22,390
14, 424
886

393

34,127

90, 176

130/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

23 30

723

19, 431

3,251
491

3, 74Y)

23,179

65, 31
17,18
11, 72
11, 72
36, 40

685
35, 71
24,60
11,108

O © © O o

o O1

117

66, 996

90, 176

131/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

NN
w w

30

41, 975

9,0B7

51, 331

21, 876
10, 328
2,1p0
34, 356

11,423

5,1p1

132/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

NN
w w

30

17,180

17,180

11,729

11,729

11,729

11,729

685

685

24,606

24,606

14,077

8,267
5,298

2,968

11,108

39,369

133/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
pojooiooooooooooodd

8,267
5,298
2,968
36,400
68,279
8,267
5,298
2,968
65,310
2,694
) 1,125
1,125
1,568
69
) 187
187
117
2,624
) 938
938
1,686
70,903
8,267
5,298
) 938
3,906

66, 996

134/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(1)

(2)

(1)

(2)

(3)

(4)

20

10

135/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(1)

(2)

(3)

(4)

30

24

24 21

21 12

12

23 30

2,541

136/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

w w

30

232
1,864

2,987

30
276

34
88

26

42

30

5,150, 6|93

5,150, 6P3

23 11

a b WN PR
[ERY

8,267
1,605
23
23

12
19
20

137/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

30

(1)

(2)

361
310

50

47

53

4 3
40

12

138/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

23 23 30
23 30
( )
(1) 498 498 -
(2) 39, 466 39, 466 -
(3) 168 168 -
(4) 8,2L2 8,22 -
(5)
7,504 7,544 -
(6) 3,0p4 77,01173, 947
58, 954132, p0273, 947
(7) 5,0p0 5,0p0 -
(8) 4,9p2 4,9p2 -
4 4 -
53 53 -
3,50 3,50 -
1,3p3 1,3p3 -
(9) 7,1p4 7,1p4 -
(10) 728 728 -
17,869 17, 869 :
(11)
5 5 -
5 5 -
(3) (4)

139/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(5)

(6

(7) (8) (9) (10)

(11)

2 740 11,360

140/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

23 30

23 30 )

( 23 30 )

) ( )|« )
3,0p4 77, 01173, 947
3,0p4 77, 01173, 947
23 30 )

) ( )| )
3,3p6 28Pp 3,03
3, 3p6 28p 3,013
2,5B7 3,0p3 41pb
1,6p0 1,6p0
4, 1B7 4, 6p3 41p
7,584 4, 8B5 2, 6p8

141/153

117



23

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

30

-1 (1)

-l (1) s

(*1)

( 23

(1)

2

90%



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

90%

3)

10%

143/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

23
23 30
13,007 36
1,028 70
5,298
5,298
5,150

144/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(1)

(2)

145/153



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2
1
(1)
(a) (b) (c)
UFJ
( 324,279
( )
)
24 1
(2)
(a) (b) (c)
555
3,307
10,000
17,700
215, 628
24 1
(3)
(a) (b) (c)
NOMUR®RPORATE REBEARCH AND 1940
ASSETMANAGEMENT| I NC. ( SEC)

(

)

42,000, d

00

We st MR |

(

Management

on

KAG)

A's

Kapital anl agege§j

(Geset z

Kapitalanl agegesell

el 110¢ BaOfOt, n®p ™

(Il nvest mentgeset z|)

U ber

shafte

2312

(1)

146/153



(2)

(3)

(1)

(2)

(3)

23
23
23

8
9
11

10,

11
27
11

000

147/153

25

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

22 6 21

148/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

23 6 17

149/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

23 11 24

150/153



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

151/153



24

152/153

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

24 2 21

23 7 6



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

24 1 5

XBRL

153/153



	表紙
	本文
	第一部ファンド情報
	第1ファンドの状況
	1ファンドの性格
	(1)ファンドの目的及び基本的性格
	(2)ファンドの沿革
	(3)ファンドの仕組み

	2投資方針
	(1)投資方針
	(2)投資対象
	(3)運用体制
	(4)分配方針
	(5)投資制限

	3投資リスク
	4手数料等及び税金
	(1)申込手数料
	(2)換金(解約)手数料
	(3)信託報酬等
	(4)その他の手数料等
	(5)課税上の取扱い

	5運用状況
	(1)投資状況
	(2)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(3)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(4)設定及び解約の実績


	第2管理及び運営
	1申込(販売)手続等
	2換金(解約)手続等
	3資産管理等の概要
	(1)資産の評価
	(2)保管
	(3)信託期間
	(4)計算期間
	(5)その他

	4受益者の権利等

	第3ファンドの経理状況
	1財務諸表
	(1)貸借対照表
	(2)損益及び剰余金計算書
	(3)注記表
	(4)附属明細表

	2ファンドの現況
	純資産額計算書


	第4内国投資信託受益証券事務の概要

	第二部委託会社等の情報
	第1委託会社等の概況
	1委託会社等の概況
	2事業の内容及び営業の概況
	3委託会社等の経理状況
	(1)貸借対照表
	(2)損益計算書
	(3)株主資本等変動計算書

	4利害関係人との取引制限
	5その他

	第2その他の関係法人の概況
	1名称、資本金の額及び事業の内容
	2関係業務の概要
	3資本関係

	第３参考情報

	監査報告書

