EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

26 12 18

03-3241-9511

( 26 12 19 27 12 17 )

1/110



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

A ( SMA
B ( SMA
( SVA )
A ( SMA ) A
B ( SVA ) B
A ( SWA ) A SMA
B ( SMA ) B SMA )
SMA( ) SNA
12)
( )
1 1
(11)

2/110



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0120-753104 ( )
9 5

http://ww.nomura-am.co. jp/

1 1 1
26 12 19 27 12 17
( )
0120-753104 ( )
9 5
http://ww._nomura-am.co.jp/
6
( ) UFJ
( )

3/110



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0120-753104 ( )
9 5

http://ww.nomura-am.co. jp/

SMA( ) SHA

SMA( )

28 8 3 5

an

an

4/110



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

SMA( ) SMA
)
A
B
(
)
( )
(=T 72K (FH-7 72K
—_—
Ao =L R
F——ag—2
(BRI A @13 LR
A A=

BT I 1Pl v o
d—7F BO—-2
ERFAT SMA Sl

T =T

4’

000

5/110



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

]
A SMA
I
I
I

2
4

| I [
6 I
12

B SMA

6/110



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodnoooooodd

.
I
2
4
I
6
12
I
I
I
http://www.toushin.or.jp/
22 7 1

€Y)

7/110



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

&)
@
@

®

@
&)
® ( ).

(€)) . (ORENC)
5) . @ @

(LMMF( )... MWF MMF

(2MRF( )... MWF MRF

(3)ETF... 12 480 ) 12 1 2
32 26 9 4 2

@

&)

@

@

(©))

@ ..

@ .. (
(©))

@®

) . @“» @
@“» @

@

@

8/110



@

@

®

G 12 (
(6)
Q)

@

@
®
©)
®
(©)
Q)

©)

©® (

(10)

@

@

@

@

Q) 225

(2)TOPIX

®

@

@

®

Q)

©) (

))

12

o

9/110

®

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)

Ooooooooooooooooooad

17 9 29
P R et | P SR O] Bl it
LS H B A
(B2 aM A [5]1F)
(R IR
N A= E Rl A=
T =27 F
Fat=l SR (EEEED Fat=t
EEEy ” > (2R
B 7yt TRU AR ST =% UFJ {EEEIRTTHE. S
[7 7ok MERDEEE) . (EHELRES A 72— 5 A {EERiTHE S
y 3 [FFF miges. SR
SERMISEICREET R
HEFRnEELEN ™

+ 22 ST e A |
1B Rl
(G0 £ ]

Sl

% i (%% OmiB L HLURE, ~ BEWICHT DS

i e TPl U g pn i . IR Bl S OERE ST 3B, — BN
Fwbs PR = A Ee HEE I CE T 238)
[H -7 70F DERAOEEISATS

IR - BELESIITOER OHE]

BREEEitlt. BR7E — TERYHE ML &,

—WEOEFOELLICAT I REERD
BEOISEHET.

#1 NEREE 2R IO nEEElal . 308 T 0 30HW X TICLEH -

T
5 S B LA S | L o TR0 AL RV, | S | EhE SE A 1 2K
TEMELIT. L. ST F ORBEISE TI2anLLET, ()
%o (% REE|CRAT AT 0BT O 3 pEHE CICLBEO— BN

BEOEEET O ESE. RA 1 FE T8 ICEFThIt0ELET.

n ( 26 10 )=

12

17,180

34 (1959 )12
(1997 )10

12 (2000 )11

10/110



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

15 2003 6 27

5,150,693 100
[1]
BB B
G )
[2]
5
40 1
15
[3] A B
A ( SWA )
B ( S )
[4]BofA Us BB-B
BofA Us BB-B

11/110



EDINETOOOO
00000000000 DO00O0O((EL2460)
oooooddoodoooooodod

BofA us BB-B
B 2
( )
1 BofA us BB-B
( ) BofA Merrill Lynch US High Yield, Cash Pay, BB-
B Rated, Constrained Index(US )
2 BofA uS BB-B
( ) BofA Merrill Lynch US High Yield, Cash Pay, BB-
B Rated, Constrained Index(US )
(
)
[5] (NCRAM )
(NOMURA  CORPORATE RESEARCH AND ASSET MANAGEMENT INC.)
( )
NOMURA CORPORATE RESEARCH AND ASSET MANAGEMENT INC. (
)
( )
0.50
m( JNCRAM ]

Nomura Corporate Research and Asset Management Inc.(
NCRAM ) 1991 3

NCRAM
NCRAM

m NCRAM [
NCRAM

12/110



EDINETOOOO
O00OO00000000000000(E12460)
Oooooooooooobooooooad

T A MET SR E
3

7
RETS RGO G- F-F0

13/110



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodnoooooodd

( (S&P ) )
BB
( )
{EHE SB&P I Lo—Ty— TP IR E
=, 0 ooA Aaa
& o &a
Fiy &
BEBE Baa
e i } LS
oo Caa
[ Ca
Y C G
{EL D
BBB
S&P BBB BBB
Baal Baa3
( 17 )
( 2 1
)
2 20 5
)
)
( 18 1)
UFJ
(
) 2 2
1.
2.
3.
4.
4 2 1 11

14/110



© o0 ~N o

11.
12.

ga A~ A A W N B

18

2

341 3 1
2 1 18
2 1 14
2 1 14
4
2
2 2

15/110

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

NCRAM it iIC L H5EHAAD HHER - EHEAEE
EFAH/-RITHOEHNAE ICE2T7 FOUAER- 5
AX- S
220
ety

AT AL —F-UY—F
AV Ll 2] S S P e
- HNCRAMH HEXSEHF— 1 BEH7AtEyrw3R7 A D

NCRAM # I-¥¥—Z77VF o ; HmFIFAFIEET -4
EHAOAHKECENLRES)D | .
EAOHE ICH ISR ERELIT. [\ HOOEes

Tyl Tt

[ NCRAM it Ick3 J [ FL—FA4 9B BIC kS J

AFEORET FICAEOET

16/110



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

L4

gELE- WR2% \

L 4

BAEGREAZ - ZARK
RESBOEE T O AR UET IR £ ANER
BERORT. HEE

F 3 F l
HEHESSA S
BHORTHRCSLTO [T fﬁﬁﬁﬁﬁﬁﬂ% _\\
i TR ol o o (E—105{2eE
“ EREETHANERS 8
l IZhi BRI s &
{ | EnHRUZLEORS
o SRS oF 15T, F W
T HHISEE OE e T EHBNED
ERHEICH 3ER =T Thhik ghic, 1S
o - EEHEN R, HEE FEaRs NAPETE R
= (==
. \M_ DE GRS J/
. T /-:pﬂﬁf?pz
WHHSE . F- N - B #EpR
77y FEMRMEICLY . ERGEEES L. ERELBE | ) [ 107~20 &2 85
M, ERELN AR PN EEARNEIES I, ESMTHROLE - B
77 FOER - SIEE R DE e EERIIEBICEITD
H2  SHAEI MBS ER D
l BeiE. {EEE
5 7

PRC {Performance Review Committee)
ERAA T — T AR, Fild YOS

17/110



(

)

9 28 (

30

(

(€))
23 )

®

18/110

®

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



(

(

)

)

@

19/110

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

@

@



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 24 )

( 21 )

10

( 26 )
)

20/110



(

(

(

(

(

(

)

)

)

)

)

)

11

(

)

10

50

28

50

27

21/110

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

€Y)

@

40 1
15

NOMURA  CORPORATE RESEARCH AND ASSET MANAGEMENT INC.

( )
®

30
14
15

10

22/110



37

23/110

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

g2 OEECHTLEES

SEFR R OmEE
(SRR g TR
DE—4—, FE T
JEEHSOEA 20 F
BT A EDT = A
FE e

Mg =7 A0ES
SRR I — T AERS
MEZ45—

SGER) I T AERS
MEF O SEE 5

mEETERRMELNES

24/110



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

PRARALr= SPLASE onvewit Ax~2014%108%: AN

(Z7FOENMBRRRELUSERNERESEEONS)

8Aa—3
— G L FOANELE B — REREATAEEEER
bl ] i
oo "
16800 (]
10200 L]
L1 ]
[ ] ]
3
-
-
MR oEEs  EERNA ROl moEol el

s HEENERERENE. REMOGESERERL LD
EAGLTHRELELOTY ., 200081 AEEI0M0ELTH
BiELTEYET,

« MR, 200081 f o0 0RO EMOE R X
EZEFHIEMOREEEREL-AOTT.

(F7AFOENRBRRSLUSESNARESTEEORS)

@®Ba—2

— T P OAEETE AN — HEfERTEIEAN AN
il

a0 L]
o o00 ']
15800 ]
1B “©
LT »
L] B
]
L
-
mRENA moEEl  EIENA  XUEROR  mUENA misEins

s HEENEREREH:. RINDHESENERLI-LD
EHGLTHRELAEADTY, 200981 ARE10000ELTHR
BELTEVET,

= AR, 2008 B om0 B oS e o B ¥
FERHEMOREEERTL-LOTYT,

(F7oFERBNRUREISALORBEOLE)

Weaxaiao0 8 axa B asmiarrey 0 gea & v

=

m

o

1]

o

a Fi - Esy e By i

= - == =

.

R

L Hexm RAES FRES PcEE LAEE FRAES

. (w4 | Bam  sane seEe Same zame samm
@XMV, 44 680, 687 sas| 41| s a7
memo| 31 a170 4138 Azae| 04| Az adan
-ﬂ.l:il_ l]l_ IE.I_ ED!E |l-l|5 !]_ 'F1I o4

s RTOREIFALETrAFOERNRLZEYESAL,

* FO0OHE 11 B 201 4551 DA MSERNOE A HIZ pait &1 EM
DRAEDEXE-B0R-FHRERRLSLOTYT,

*REACHGLCRREEREYVET,

*ETFLFRHEERETERENORERETY.

(FroFERBNURESSALORERD LR

B¢ 0 axe
L1

B arminzrF B gra ©Fma

-

L e

1o

& &

oA G BREDS OLEE RADE FERAER

_md | Ean | xame sAES S4EE xAEE ASE

mxmiv| asi|  eso|  msr)  eas| 4 ]
[BIN) AdE) 5170 ANIE| AH22R) 04 4127 400
FalN  80] 121 03] 157 23 R

2 TORALIASNBIrAFDERAREEZRYES A,

* 20006 11 A P SINAEI0A DI EMOE A EIZEH S
ORARORXE -ROH-THRAEERLLOTYT.,

=REACHELE-RRERRTYET.

s WIrLFERREENEREAEEORBRTT.

EHEERERELENL. RINOSESERERLLOEASLTHELTEY, NBOLSENENC RS BYET.

25/110



EDINETOOOO
O00OO00000000000000(E12460)
Oooooooooooobooooooad

<HBECRESAOHE>

OB X8 WIERENE TOPN0 (R HRM)

ORARNE MSCI-KOKUSAHER (B8, B<—2)

ORNER MSCIT =208 T—frob A T oPA RERH, FA—R)

OB ¥XER  NOWURA-BFIEHE

ORAER -7t RERAFoo2 (MBAE, ~2DGL-A<—X)

ONRER: PELH A b o F A e F P A= I =L T - T 0= U Far =227 AF (AR—R]

EERSUREFAOHROERARICOLTE

ORENENN TOPo (SR A- N ENE TOPLO R ERA . AR REAEYS HERUARYN ORSMETRY. ARON
B EREOCE, MACEmMER T ST ORI, MRS R EANL TR, S, R MRS R
REEMLLOTRE., NERESRTNL, Ty AORTRRARANICER TR LT ML T L, REENLEYA,

OMSC-KOKUSATE B SRA . F—2), MSSIZ T =3 T =k Fr T AR SR, . Fi=2]  WSCH-ONUSA R (R SR A F~—
A1, MECIT =Ll T—fryhe £ L F 03 (R Bk A, FA—2) 13, MECIHRL MR T, MR ET L. SN iaon—ann
MoEcEsSELEY, BV, BERONTFERETSENELCCRER LT EERNENLTLET,

CHNOULFA-EPIIRR - - - HOMURA-SFIIE SaR L. P o i b Ly, GE, BB eE L nOwURA-BPIR D E . B
ffE. @R, ARESNETSLO TS NOMUR-BPERE L THBRABE Tk TRU AL AR SR OERER. #— AL -9OR
EERLET A,

Cr P RAEEA TP 2 (MOEE. Ay UL M= oo [P R REI A TP (B R, AL Ft=2) X, Ctigrom lnde LLCHI
BLEEXERERIENOENACESRNEODEENEONENN TR R AL BB FI0AT, Cligme ndes LLOOMMBE TR, TR
M ET - TOEMIE, Ctgroum indes LLOATNL TLVET,

CHPEAS -l - o W2 — TP — D i - O—r U F g =L PP A F (A=) - T PE RN o H e L AL - o e
FIAR=IF =Ll =ty FO= U F o =2 2P AF AA=3)  CoTR AR LR TS0 T oSSR h A WNE, AROL<A
LAD, BLELTHETLOLUC MELLTOARRAALLOTEY. SRALAORERENN. S50 0RO LRI Tri—ba, BLEin
FHETEHCrOEEOEE PERERNLLO TR L, k. BERNCRS T EH ISR TR IR AN-NETELOTLEYEDL,
ZIEAELLTIRER. 7. fOBOMEERFLLOERLCAET A, Plogn Chae L0s RUHOFEE (HF. PU SEORERSTE
REAETILO TR A ESE A, AEASMEEARGLIEEAREZ LA RUET, BED (T —TLA R RED Y-8 FRTILOTERVE
A ERBCAERLRTEORMBR OV, AUt DR BRSO Y La—tETERO TR La- gl RRER LY, BLRT—
ek A—SE YT S ENRY. B, R EOAR A, =i T =S arl=, T =, EERARE G- TETRRLBYEYT .
RWMOUP, Morgan Sacurities LLG IS TLENPMELLC | ERTRET ) (TINRAFAF— ) i, MRCMTOES. EMERLR-GRE (ZITRITOYS
FIEFUETIZo0TOED. BRTLRERFREAUEE 4. HBEL I SHNE S, L ORCTOY - 0RTONEIZOLT. 18R
HilcEAERERERR AR DL thERRSTIABONE Z 0T, MR S — DD EREL RN, dUaERELI2R
HEFGHLOTERAEEL, ERANLY—ET70F 20 TOFE, T=5Fof be=Fa-Y it R AR R E AL R L,
MEEERTESERAGAEMN L TRRAATLEY S, FORENCEAN, E-ARCHET NN 2V TRAEY LLOTRRYETA.
BENRARCA =S RNT SRR TRY. COME N TR -l T,

JPUSLLCEEHASD, NYSE SIPCEE I TT . JMWorgenl2 P Morgen Chase Bark, NA. JPSL JP, Morgan Secorities PLE . Bf- 2 £ OMR S HETETR
BEfIRRRTLERTY,

(HIPE B S S T A IR . Citigrown Indes LLC #1)

26/110



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10,000 120.96(
10,000 112)

10,000 102 10,000 5 10,000 5

( ) 10,000 50

27/110



15.315

C )
15.315 (
C )

5

| |
5)

)
15.315 )

28/110

20.315 (

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

20.315 (  15.315
20.315



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

o = *
DHER 275 BiEOREMERS EE o
SR FBOBEE LI TR EO TR snmous || 9 L B
FE& RE - T 2B AT S ERE DL AL R AL
EBNES RN ET, .
@ | | 2
Bifss =
%i% f [iFES
1
&R B
X y
(@i e S0 B EEEY B E0 (ER L
TERETH- TE2BECE. TOTERE Sxs s : :
S OBEIRTLRES (HESES) by % v W e
M, wEehe mEEES GEREE) BL Egﬁigﬁgﬁ
R R AT LR W ET, & - Al g
B. SRErntlEe (BRISERe) B e & i g
B 18 E ., SIS RN F o {ER oty = s @n_
AL RERES CHRISEE) B el I ([ =oTeEis
e T = | | @
WES, 80
L% b
®)
26 10 31
3,106,740,510 102.07]
—_ 63,037,177 2.07|
3,043,703,333 100.00]
3,896,175,585 99.09
— 35,552,836 0.90
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29/110



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

19,418,039,354 95.20
— 977,336,852 4.79
20,395,376,206 100.00
)
509,018,008 6.0237|  3,066,171,775 6.1034|  3,106,740,510/102.07,
)
102.07
102.07
)
638,361,501 6.0259|  3,846,763,259 6.1034  3,896,175,58599.09
()
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)
)

1 KINDER MORGAN 1,750,000 13,175.47 230,570,725 13,230.14 231,527,450 7.42| 2037/2/15] 1.13
INC/DELAWA

2 DISH DBS CORP 1,250,000} 12,355.42 154,442,750 12,628.77] 157,859,625 7.875| 2019/9/1) 0.77

3 ALLY FINANCIAL 1,145,000 12,792.78 146,477,332 13,175.47] 150,859,132 8] 2020/3/15| 0.73
INC

4 FRONTIER 1,125,000} 12,355.42 138,998,475 12,437.42 139,921,031 8.125| 2018/10/1] 0.68
COMMUNICATIONS

5 ISPRINT CAPITAL 1,150,000} 11,939.92 137,309,173 12,164.07] 139,886,863 8.75| 2032/3/15| 0.68
CORP

6 HCA INC 1,145,000 11,207.35 128,324,158 11,754.05 134,583,873 5.875| 2023/5/1] 0.65

7 SPRINT 1,075,000} 12,273.4] 131,939,211 12,355.42 132,820,765 8.375| 2017/8/15| 0.65
COMMUNICATIONS

8 EQUINIX INC 1,025,000} 10,769.98] 110,392,397 11,330.35) 116,136,164 5.375 2023/4/1| 0.56)

9 HCA INC 900,000 12,341.75 111,075,773 12,656.10 113,904,945 7.5 2022/2/15| 0.55

10 ISERVICE CORP 875,000 12,874.78 112,654,369 12,929.45) 113,132,731 8] 2021/11/15| 0.55
INTL

11 CHOCTAW RESORT 1,023,000} 10,934.00] 111,854,820 10,906.66] 111,575,183 7.25/2019/11/15] 0.54
DEVEL ENT

12 SBA 1,025,000} 10,414.63 106,750,009 10,769.99 110,392,398 4.875| 2022/7/15| 0.54
ICOMMUNICATIONS
ICORP

13 [STANDARD 850,000 12,519.43 106,415,156 12,601.43 107,112,198  8.375| 2018/5/15| 0.52
PACIFIC CORP

14 GENON ESCROW 925,000 11,480.70) 106,196,475 11,398.69 105,437,929 9.875| 2020/10/15] 0.51]
CORP

15 |WEST CORP 950,000 9,949.94 94,524,431 10,633.3] 101,016,493 5.375| 2022/7/15| 0.49

16 ALLY FINANCIAL 759,000 12,641.89 95,951,951 13,066.13 99,171,927 7.5 2020/9/15| 0.48
INC

17 [PEABODY ENERGY 925,000 10,592.3] 97,978,891 10,551.3] 97,599,618, 6] 2018/11/15{ 0.47,
CORP

18 ICHESAPEAKE 800,000] 11,808.72 94,469,760 12,027.40) 96,219,200 5.75 2023/3/15| 0.47
ENERGY CORP

19 GLP CAPITAL LP 825,000] 11,289.39 93,137,179 11,535.37] 95,166,803 5.375 2023/11/1f 0.4

FIN 11

20 BANKRATE INC 875,000] 10,769.99 94,237,413 10,769.99 94,237,413  6.125| 2018/8/15| 0.4

21 ICAHN 825,000j 11,043.34 91,107,556 11,316.69 93,362,693 5.875 2022/2/1) 0.45
ENTERPRISES/FIN
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ISABINE PASS 800, 000j 11,180.01 89,440,120 11,508.03} 92,064,280 5.625 2021/2/1] 0.45
L IQUEFACTION

ISONIC 775,000 11,699.38 90,670,196 11,863.39 91,941,273 7| 2022/7/15] 0.45
JAUTOMOTIVE INC

UNIVISION 775,000 11,453.36 88,763,578 11,521.70 89,293,194 6.875 2019/5/15| 0.43
ICOMMUNICATIONS

MICRON 800,000] 10,660.65) 85,285,200 11,070.67] 88,565,400 5.5 2025/2/1] 0.43
[TECHNOLOGY INC

ALTA MESA 800,000] 11,289.39 90,314,840, 10,824.66) 86,597,280 9.625| 2018/10/15| 0.42)
HLDGS/FINANC S

NSG HOLDINGS 726,000 11,863.38 86,128,211 11,836.05) 85,929,759 7.75|2025/12/15] 0.42
LLC/NSG HLD

REYNOLDS GROUP 700,000 11,453.36 80,173,555 11,672.04 81,704,315 6.875 2021/2/15| 0.40
HOLDINGS
NIELSEN FINANCE 725,000 10,728.98 77,785,160 11,180.01 81,055,109 5| 2022/4/15{ 0.39
LLC/CO
EXPRESS LLC 710,000 11,426.03 81,124,813 11,371.36) 80,736,656 8.75 2018/3/1] 0.39
95.20
95.20
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26 10 1
)

1 (2006 9 28 ) 564 564 0.9986, 0.9986
2 (2007 9 28 ) 2,894 2,895 1.0123 1.0128
3 (2008 9 29 ) 1,524 1,524 0.9093 0.9093
4 (2009 9 28 ) 972 972 0.9677, 0.9677,
5 (2010 9 28 ) 484 485, 1.1302 1.1312
6 (2011 9 28 ) 808 808 1.1759 1.1769
7 (2012 9 28 ) 628 628 1.3510 1.3520
8 (2013 9 30 ) 1,617 1,618 1.4384 1.4394
9 (2014 9 29 ) 2,906 2,908 1.5201 1.5211
2013 10 1,718 — 1.4703 —
11 1,776 — 1.4738 —
12 2,047 — 1.4772 _
2014 1 2,199 — 1.4898 —
2 2,594 — 1.5159 —
3 2,645 — 1.5177, _
4 2,776 — 1.5261] —
5 2,885 — 1.5377, —
6 2,960 — 1.5505 —
7 2,768 — 1.5382 —
8 2,904 — 1.5557 —
9 2,939 — 1.5144 —
10 3,043 — 1.5391 —
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26 10 1
)
1 (2006 9 28 ) 1,816 1,818 1.0858 1.0868
2 (2007 9 28 ) 5,439 5,444 1.1365 1.1375
3 (2008 9 29 ) 4,355 4,355 0.9718 0.9718
4 (2009 9 28 ) 2,904 2,904 0.8645 0.8645
5 (2010 9 28 ) 2,390 2,390 0.9580, 0.9580
6 (2011 9 28 ) 2,359 2,359 0.9114 0.9114
7 (2012 9 28 ) 1,590 1,591 1.0646] 1.0651]
8 (2013 9 30 ) 3,102 3,104 1.4186) 1.4196
9 (2014 9 29 ) 3,515 3,518 1.6755 1.6765
2013 10 3,288 — 1.4616] —
11 3,687, — 1.5211] —
12 3,396 — 1.5682 —
2014 1 3,688 — 1.5442 —
2 3,766 — 1.5584 —
3 3,831 — 1.5754 —
4 3,581 — 1.5794 —
5 3,655 — 1.5772 —
6 3,492 — 1.5854 —
7 3,461 — 1.5957 —
8 3,469 — 1.6266 —
9 3,507 — 1.6708 —
10 3,931 — 1.6955 —
1

1 2005 9 29 2006 9 28 0.0000

2 2006 9 29 2007 9 28 0.0005

3 2007 9 29 2008 9 29 0.0000

4 2008 9 30 2009 9 28 0.0000

5 2009 9 29 2010 9 28 0.0010

6 2010 9 29 2011 9 28 0.0010

7 2011 9 29 2012 9 28 0.0010
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8 2012 9 29 2013 9 30 0.0010
9 2013 10 1 2014 9 29 0.0010
1
1 2005 9 29 2006 9 28 0.0010
2 2006 9 29 2007 9 28 0.0010
3 2007 9 29 2008 9 29 0.0000
4 2008 9 30 2009 9 28 0.0000
5 2009 9 29 2010 9 28 0.0000
6 2010 9 29 2011 9 28 0.0000
7 2011 9 29 2012 9 28 0.0005
8 2012 9 29 2013 9 30 0.0010
9 2013 10 1 2014 9 29 0.0010
1 2005 9 29 2006 9 28 0.1
2 2006 9 29 2007 9 28 1.4
3 2007 9 29 2008 9 29 10.2
4 2008 9 30 2009 9 28 6.4
5 2009 9 29 2010 9 28 16.9
6 2010 9 29 2011 9 28 4.1
7 2011 9 29 2012 9 28 15.0
8 2012 9 29 2013 9 30 6.5
9 2013 10 1 2014 9 29 5.7
100
2
1 2005 9 29 2006 9 28 8.7
2 2006 9 29 2007 9 28 4.8
3 2007 9 29 2008 9 29 14.5
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4 2008 9 30 2009 9 28 11.0

5 2009 9 29 2010 9 28 10.8

6 2010 9 29 2011 9 28 4.9

7 2011 9 29 2012 9 28 16.9

8 2012 9 29 2013 9 30 33.3

9 2013 10 1 2014 9 29 18.2

100
2 1

1 2005 9 29 2006 9 28 566,355,583 1,194,839 565,160,744
2 2006 9 29 2007 9 28 2,521,829,055 227,874,334 2,859,115,465
3 2007 9 29 2008 9 29 411,502,525 1,594,447,754 1,676,170,236
4 2008 9 30 2009 9 28 73,499,178 744,260,762 1,005,408,652
5 2009 9 29 2010 9 28 — 576,323,685 429,084,967
6 2010 9 29 2011 9 28 752,942,994 494,642,304 687,385,657
7 2011 9 29 2012 9 28 41,268,286 263,725,877 464,928,066
8 2012 9 29 2013 9 30 817,986,824 158,567,762 1,124,347,128
9 2013 10 1 2014 9 29 1,338,711,242 550,985,722 1,912,072,648
1 2005 9 29 2006 9 28 1,676,519,770] 3,220,266 1,673,299,504
2 2006 9 29 2007 9 28 3,707,673,696 594,834,731 4,786,138,469
3 2007 9 29 2008 9 29 1,681,300,211  1,985,841,519 4,481,597,161
4 2008 9 30 2009 9 28 447,998,057  1,569,366,924 3,360,228,294
5 2009 9 29 2010 9 28 61,722,049 926,673,654 2,495,276,689
6 2010 9 29 2011 9 28 509,873,158 416,198,125 2,588,951,722
7 2011 9 29 2012 9 28 77,994,191 1,172,862,75] 1,494,083,162
8 2012 9 29 2013 9 30 1,636,723,758 943,926,383 2,186,880,537|
9 2013 10 1 2014 9 29 1,058,421,303 1,146,928,979 2,098,372,861]
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8 9

25 9 30 ) ( 26 9 29 )
16,226,149 29,277,558
1,590,672,923 3,060,108,911
12,118,470 ]
8,300,000 19,300,000
31 56
1,627,317,573 3,108,686,525
1,627,317,573 3,108,686,525
1,634,935 179,784,952
- 2,870,360
1,124,347 1,912,072
323,902 781,844
6,931,407 16,731,600
12,890 31,213
10,027,481 202,112,041
10,027,481 202,112,041
1,124,347,128 1,912,072,648
492,942,964 994,501,836
133,415,119 224,819,985
1,617,290,092 2,906,574,484
1,617,290,092 2,906,574,484
1,627,317,573 3,108,686,525
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8 9
24 9 29 25 10 1
25 9 30 26 9 29
7,709 17,644
187,433,615 412,035,988
141,165,605 273,019,610
i, 193,347
46,275,719 139,227,369
494,146 1,304,978
10,574,636 27,926,648
19,648 52,082
11,088,430 29,283,708
35,187,289 109,943,661
35,187,289 109,943,661
35,187,289 109,943,661
8,566,322 35,769,007
163,198,193 492,942,964
363,222,158 687,144,740
363,222,158 687,144,740
58,974,007 257,848,450
58,974,007 257,848,450
1,124,347 1,912,072
492,942,964 994,501,836

45/110



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

25 10 1 26
9 29
8 9
25 9 30 26 9 29
1,124,347,128 1,912,072,648
1 1
1 1.4384 1 1.5201
(10,000 ) (14,384 ) (10,000 ) (15,201 )
8 9
24 9 29 25 10 1
25 9 30 26 9 29
90,320,914 97,537,221

46/110



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

A 53,741,026 A 129,314,516
B 0 B 0
c 435,615,838 c 881,594,340
D 80,798,440 D 97,417,541
E=A+B+C+D 570,155,304 E=A+B+C+D 1,108,326,397
F 1,124,347,128 F 1,912,072,648
10,000 G=E/Fx 10,000 5,070 10,000 G=E/Fx 10,000 5,796
10,000 H 10 10,000 H 10
1=Fx H/10,000 1,124,347 1=Fx H/10,000 1,912,072
€))
8 9
24 9 29 25 10 1
25 9 30 26 9 29
1. 1.
2. 2.
)
3. 3.
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8 9
24 9 29 25 10 1
25 9 30 26 9 29
464,928,066 1,124,347,128
817,986,824 1,338,711,242
158,567,762 550,985,722
8 9
24 9 29 25 10 1
25 9 30 26 9 29
117,805,368 342,636,618
117,805,368 342,636,618
8 ( 25 9 30 ) 9 ( 26 9 29 )
1
1,576,845,351 1,566,361,816 10,483,535  2,821,189,990 3,000,974,942 179,784,952
1,576,845,351 1,566,361,816 10,483,535  2,821,189,990 3,000,974,942 179,784,952
1,576,845,351 1,566,361,816 10,483,535  2,821,189,990 3,000,974,942 179,784,952

D
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1
@ 26 29
©) ( 26 29 )
3,060,108,911
3,060,108,911]
105.3% 100.0%
3,060,108,911]
(D)
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8 9

25 9 30 ) ( 26 9 29 )
31,517,327 35,114,925
3,071,172,955 3,480,637,828
19,900,000 24,000,000
62 67
3,122,590,344 3,539,752,820
3,122,590, 344 3,539,752,820
2,186,880 2,098,372
803,587 968,280
17,196,676 20,721,136
32,082 38,670
20,219,225 23,826,458
20,219,225 23,826,458
2,186,880,537 2,098,372,861
915,490,582 1,417,553,501
430,368,194 656,190,463
3,102,371,119 3,515,926, 362
3,102,371,119 3,515,926,362
3,122,590,344 3,539,752,820
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8 9

249 29 25 10 1

25 9 30 26 9 29
20,415 25,569
608,917,161 620,964,873
- 54,959
608,937,576 621,045,401
1,281,156 1,867,143
27,416,658 39,956,661
51,129 74,565
28,748,943 41,898,369
580,188,633 579,147,032
580,188,633 579,147,032
580,188,633 579,147,032
235,988,423 140,658,849
96,583,904 915,490,582
645,290,881 572,581,399
645,290,881 572,581,399
168,397,533 506,908,291
168,397,533 506,908,291
2,186,880 2,098,372
915,490,582 1,417,553,501
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25 10 1 26
9 29
8 9
25 9 30 26 9 29
2,186,880,537 2,008,372,861
1 1
1 1.4186 1 1.6755
(10,000 ) (14,186 ) (10,000 ) (16,755 )
8 9
24 9 29 25 10 1
25 9 30 260 9 29
90,320,914 97,537,221
A 153,084,971 A 195,323,197
B 0 B 203,535,931
C 722,304,048 C 855,004,816
D 279,470,103 D 259,429,707
E=A+B+C+D 1,154,859,122 E=A+B+C+D 1,513,293,651
F 2,186,880,537 F 2,098,372,861
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10,000 G=E/Fx 10,000 5,280 10,000 G=E/Fx 10,000 7,211
10,000 H 10 10,000 H 10
1=Fx H/10,000 2,186,880 1=Fx H/10,000 2,098,372
@
8 9
249 29 25 10 1
25 9 30 26 9 29
1 1
2. 2
( )
3 3
e}
¢]
¢]
@
8 9
25 9 30 26 9 29
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8
24 9 29 25 10 1
25 9 30 26 9 29
8
24 9 29 25 10 1
25 9 30 26 9 29
1,494,083,162 2,186,880,537
1,636,723,758 1,058,421,303
943,926,383 1,146,928,979
8 9
24 9 29 25 10 1
25 9 30 26 9 29

363,582,116

466,348,320

363,582,116

466,348,320
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1
@ 26 29
©) ( 26 29 )
3,480,637,828
3,480,637,828
99.0% 100.0%
3,480,637,828
(D)
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26 9 29 )

334,376,669
232,781,107
19,320,873,175
139,033,195
355,087,145
4,628,877

20,386,780,168

20,386,780,168

1,359,600
136,398,335
380,300,000

518,057,935

518,057,935

3,298,313,895

16,570,408,338

19,868,722,233

19,868,722,233

20,386,780,168
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26 9 29
1
1 6.0239
(10,000 ) (60,239 )
@
25 10 1
26 9 29
1.
2.
3.
(@]
(@]
(@]
@)
26 9 29
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26 9 29

25 10 1
3,607,103,138
792,636,774
1,101,426,017
3,298,313,895

518,525,378
934,742,155

23,218,583
395,681,648
340,346,775
507,994,640
577,804,716

€))

@

26

29

26

IABC SUPPLY CO INC 175,000.00 171,937.50

IACCURIDE CORP 150,000.00 156,750.00

ACTIVISION BLIZZARD 350,000.00 366,625.00
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ACTIVISION BLIZZARD 200,000.00; 213,000.00}
[ADVANCED MICRO DEVICES 125,000.00 126,875.00
[ADVANCED MICRO DEVICES 250,000.00 238,125.00
[AES CORPORATION 610,000.00 677,100.00
[AES CORPORATION 125,000.00 119,062.50
AGUILA 3 SA 150,000.00 154,500.00
AINSWORTH LUMBER LTD 113,000.00 117,237.50
AIR CANADA 200,000.00 212,250.00
AIRCASTLE LTD 250,000.00 265,625.00
AIRCASTLE LTD 150,000.00 149,625.00
ALBEA BEAUTY HOLDINGS SA 250,000.00 270,000.00
ALCOA INC 200,000.00 198,837.20
ALERE INC 175,000.00 184,187.50
ALERIS INTL INC 300,000.00; 305,625.00]
ALERIS INTL INC 150,000.00 150,000.00
IALGECO SCOTSMAN GLOB FIN 450,000.00; 437,625.00]
ALLEGION US HOLDING CO 100,000.00 103,000.00
ALLIANCE DATA SYSTEMS CO 400,000.00; 393,000.00]
ALLIANT TECHSYSTEMS INC 150,000.00 150,375.00
ALLY FINANCIAL 1,425,000.00 1,667,250.00
ALLY FINANCIAL INC 275,000.00 288,062.50
ALLY FINANCIAL INC 950,000.00 1,098,437.50
ALLY FINANCIAL INC 150,000.00 147,000.00
ALLY FINANCIAL INC 500,000.00 628,750.00
ALPHA NATURAL RESOURCES 200,000.00 121,000.00
ALPHA NATURAL RESOURCES 125,000.00 112,500.00
ALPHA NATURAL RESOURCES 200,000.00 117,500.00
ALTA MESA HLDGS/FINANC S 800,000.00 826,000.00
ALTICE FINANCING SA 200,000.00 205,500.00
ALTICE FINCO SA 200,000.00; 213,000.00}
ALTICE SA 200,000.00; 207,000.00}
AMERICAN ACHIEVEMENT COR 75,000.00 75,187.50
AMERICAN GILSONITE CO 275,000.00; 299,062.50]
AMERICAN GREETINGS 375,000.00] 395,625.00]
AMERISTAR CASINOS INC 375,000.00] 390,937.50]

60/110



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodooodd

IAMSURG CORP 150,000.00 151,125.00
AMSURG CORP 225,000.00 223,875.00
ANIXTER INC 175,000.00 173,687.50
ANTERO RESOURCES CORP 225,000.00 223,031.25
APERAM 150,000.00 152,766.00
APERAM 225,000.00 235,968.75
IAPPROACH RESOURCES INC 300,000.00 298,500.00
APX GROUP INC 425,000.00; 415,437.50)
[ARAMARK CORP 350,000.00] 364,000.00]
ARCELORMITTAL 350,000.00] 367,062.50]
ARCELORMITTAL 625,000.00] 645,312 .50]
ARCH COAL INC 325,000.00 173,468.75
ARCH COAL INC 200,000.00 117,000.00
[ARTESYN ESCROW INC 400,000.00; 406,000.00;
ASHTEAD CAPITAL INC 575,000.00 616,687.50
ATLANTIC POWER CORP 275,000.00 280,500.00
[AUDATEX NORTH AMERICA IN 350,000.00 361,375.00
[AUDATEX NORTH AMERICA IN 125,000.00 129,375.00
AURICO GOLD INC 150,000.00 150,750.00
AUS FINANCE PTY LTD 225,000.00 208,125.00
AVAYA INC 100,000.00 102,000.00
AVIS BUDGET CAR/FINANCE 175,000.00 174,125.00
AVIV HEALTHCARE PROPERTI 200,000.00; 209,750.00]
BANK OF AMERICA CORP 550,000.00] 547,250.00]
BANK OF AMERICA CORP 250,000.00; 270,669.00]
BANK OF AMERICA CORP 325,000.00] 306,312.50]
BANKRATE INC 875,000.00] 861,875.00]
BARCLAYS BANK PLC 200,000.00; 220,700.00]
BARCLAYS PLC 400,000.00; 417,800.00;
BE AEROSPACE INC 425,000.00; 460,062.50;
BELDEN INC 275,000.00 264,687.50
BIOMET INC 300,000.00 317,625.00
BLOCK COMMUNICATIONS INC 375,000.00 392,812.50
BLUELINE RENTAL FINANCE 125,000.00 128,750.00
BOISE CASCADE LLC/FIN 125,000.00 131,875.00
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BOMBARDIER INC 150,000.00 148,125.00
BONANZA CREEK ENERGY INC 100,000.00 96,250.00
BRIGHTSTAR CORP 150,000.00 159,562.50
BROOKFIELD RESIDENTIAL 225,000.00 237,375.00
BUILDING MATERIALS CORP 300,000.00 314,250.00
CABLEVISION SYSTEMS CORP 625,000.00 606,250.00
CAESARS ENTERTAINMENT OP 125,000.00 97,187.50
CALCIPAR SA 425,000.00; 439,875.00;
CALFRAC HOLDINGS LP 250,000.00 262,500.00
CALIFORNIA RESOURCES CRP 225,000.00 228,656.25
CALIFORNIA RESOURCES CRP 200,000.00 203,500.00
CALPINE CORP 175,000.00 184,625.00
CALPINE CORP 575,000.00] 559,906. 25
CALPINE CORP 675,000.00] 657,281.25
CARDTRONICS INC 275,000.00; 274,656.25
CARMIKE CINEMAS INC 125,000.00 134,375.00
CASCADES INC 225,000.00; 219,375.00]
CASTLE (AM) & CO 150,000.00 151,875.00
CB RICHARD ELLIS SERVICE 450,000.00; 474,615.00;
CBS OUT AMER CAP LLC/COR 125,000.00 124,687.50
CBS OUT AMER CAP LLC/COR 125,000.00 124,687.50
CCO HLDGS LLC/CAP CORP 647,000.00 685,011.25
CCO HLDGS LLC/CAP CORP 500,000.00 490,625.00;
CCO HLDGS LLC/CAP CORP 250,000.00 240,937.50
CEDAR FAIR LP/CANADA"S W 425,000.00; 408,531.25
CEMEX FINANCE LLC 200,000.00 197,500.00
CENTENE CORP 125,000.00 124,843.75
CENTRAL GARDEN & PET CO 425,000.00; 434,562 .50
CENTURY INTERMEDIATE HLD 225,000.00 238,500.00
CENTURYLINK INC 550,000.00] 563,750.00]
CENTURYLINK INC 125,000.00 134,843.75
CENTURYLINK INC 425,000.00] 420,750.00]
CEQUEL COM ESCRW 1/CAP C 225,000.00; 228,375.00]
CEQUEL COM HLDG 1/CAP CP 75,000.00 71,625.00
CEQUEL COM HLDG 1/CAP CP 125,000.00 119,375.00
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CHC HELICOPTER SA 360,000.00] 385,200.00]
CHESAPEAKE ENERGY CORP 50,000.00 55,250.00
CHESAPEAKE ENERGY CORP 200,000.00 217,000.00
CHESAPEAKE ENERGY CORP 250,000.00 257,500.00
CHESAPEAKE ENERGY CORP 300,000.00 320,250.00
CHESAPEAKE OIL OP/FIN 350,000.00 364,000.00
CHOCTAW RESORT DEVEL ENT 1,023,000.00 1,023,000.00
CHRYSLER GP/CG CO-1SSUER 600,000.00 639,000.00
CHRYSLER GP/CG CO-1SSUER 600,000.00 657,000.00
CHS/COMMUNITY HEALTH 525,000.00 546,000.00
(CHS/COMMUNITY HEALTH SYS 650,000.00 692,250.00
CHS/COMMUNITY HEALTH SYS 500,000.00 531,875.00
CIMAREX ENERGY CO 175,000.00 175,218.75
CINEMARK USA INC 100,000.00 98,750.00
CIT GROUP INC 500,000.00; 507,500.00]
CIT GROUP INC 175,000.00 170,734.37
CIT GROUP INC 175,000.00 176,093.75
CITGO PETROLEUM CORP 350,000.00; 364,875.00]
CITIGROUP INC 250,000.00 250,234.50
CLEAR CHANNEL WORLDWIDE 100,000.00 103,875.00
CLEAR CHANNEL WORLDWIDE 700,000.00 730,625.00
CLEAR CHANNEL WORLDWIDE 150,000.00 151,500.00
CLEAR CHANNEL WORLDWIDE 600,000.00 612,000.00
CLEAVER-BROOKS INC 175,000.00 191,187.50
CLOUD PEAK ENRGY RES/FIN 50,000.00 49,000.00
CNG HOLDINGS INC 650,000.00 513,500.00
CNH CAPITAL LLC 175,000.00 171,937.50
CNH INDUSTRIAL CAPITAL L 50,000.00 47,125.00
COEUR D"ALENE MINES CORP 125,000.00 117,812.50
COGENT COMMUNICATIONS GR 475,000.00] 502,312.50]
COLT DEFENSE/FINANCE 200,000.00; 117,000.00
COMMERCIAL METALS CO 100,000.00 96,500.00
COMMSCOPE INC 275,000.00; 270,187.50]
COMMSCOPE INC 275,000.00; 270,875.00]
COMMUNITY CHOICE FINANCI 350,000.00] 269,500.00]
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COMPASS MINERALS INTERNA 275,000.00] 264,687 .50]
COMPRESSCO PARTNERS/FINA 125,000.00 125,625.00
CONCHO RESOURCES INC 525,000.00 556,500.00
CONCHO RESOURCES INC 100,000.00 103,000.00
CONN™S INC 125,000.00 106,875.00
CONSOL ENERGY INC 225,000.00 217,968.75
CONSOLIDATEC COMM FIN CO 50,000.00 57,687.50
CONSOLIDATED COMM FIN 11 225,000.00 225,562.50
CONSTELLATION BRANDS INC 450,000.00; 492,750.00;
COTT BEVERAGES INC 375,000.00 366,562.50
CREDIT SUISSE GROUP AG 200,000.00 194,380.00
CRESTWOOD MIDSTREAM PART 125,000.00 126,250.00
CRESTWOOD MIDSTREAM PART 125,000.00 125,625.00
CROWN CASTLE INTL CORP 375,000.00] 369,375.00]
CSC HOLDINGS LLC 350,000.00; 335,125.00)
CTP TRANS PROD LLC/ FINA 100,000.00 107,750.00
CVR REF LLC/COFF FIN INC 325,000.00; 329,875.00]
CYRUSONE LP/CYRUSONE FIN 175,000.00 181,125.00
D.R. HORTON INC 225,000.00 219,375.00
DANA HOLDING CORP 500,000.00 517,500.00
DAVITA HEALTHCARE PARTNE 450,000.00; 439,593.74
DENBURY RESOURCES INC 550,000.00 545,187.50
DENBURY RESOURCES INC 250,000.00 230,000.00
DIGICEL LIMITED 525,000.00 518,437.50
DISH DBS CORP 350,000.00 350,000.00
DISH DBS CORP 1,250,000.00 1,412,500.00
DISH DBS CORP 350,000.00 348,250.00
DISH DBS CORP 225,000.00 227,812.50
DRIVETIME AUTO GP & ACCE 275,000.00 270,875.00
DUPONT FABROS TECH LP 175,000.00 180,250.00
DYNACAST INTL LLC/FIN IN 525,000.00] 572,250.00]
EL PASO LLC 1,750,000.00; 2,108,750.00]
ENDO FIN LLC/ENDO FINCO 225,000.00; 216,562 .50]
ENDO FINANCE LLC 300,000.00; 313,875.00]
ENDO FINANCE LLC 325,000.00] 319,312.50]
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ENERGY TRANSFER EQUITY 100,000.00 101,000.00
ENERGY XXI GULF COAST IN 200,000.00 197,000.00
ENERGY XXI GULF COAST IN 575,000.00 541,937.50
ENTEGRIS INC 75,000.00 76,875.00
ENVISION HEALTHCARE CORP 225,000.00 221,625.00
EQUINIX INC 1,025,000.00 1,009,625.00
EV ENERGY PARTNERS/FINAN 75,000.00 78,000.00
EXPRESS LLC 710,000.00 741,950.00
FERRELLGAS LP/FERRELLGAS 175,000.00 174,125.00
FERRELLGAS PARTNERS LP 341,000.00 357,197.50
FGI OPERATING CO LLC/FIN 125,000.00 122,500.00
FIRST CASH FINANCIAL SER 75,000.00 78,375.00
FIRST DATA CORPORATION 438,000.00] 466,470.00]
FIRST QUANTUM MINERALS L 150,000.00 154,500.00
FIRST QUANTUM MINERALS L 200,000.00; 205,500.00]
FIRST WIND CAPITAL LLC 75,000.00 79,687.50
FLY LEASING LTD 400,000.00; 417,000.00}
FREESCALE SEMICONDUCTOR 425,000.00] 432,437 .50]
FRESENIUS MED CARE 11 325,000.00 341,656.25
FRESENIUS MED CARE 11 350,000.00 372,750.00
FRONTIER COMMUNICATIONS 1,125,000.00 1,271,250.00
FRONTIER COMMUNICATIONS 100,000.00 110,750.00
FRONTIER COMMUNICATIONS 150,000.00 147,000.00
FRONTIER COMMUNICATIONS 75,000.00 77,062.50
FT1 CONSULTING INC 200,000.00 205,000.00
GAMESTOP CORP 175,000.00 173,687.50
GANNETT CO INC 200,000.00 202,110.00
GANNETT CO INC 100,000.00 96,000.00
GANNETT CO INC 125,000.00 130,937.50
GANNETT CO INC 100,000.00 98,750.00
GARDA WORLD SECURITY COR 225,000.00; 227,250.00]
GCI INC 525,000.00] 547,312 .50
GENCORP INC 250,000.00; 270,625.00]
GENERAL MOTORS CO 125,000.00 147,500.00
GENON ESCROW CORP 425,000.00] 447,312 .50]
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GENON ESCROW CORP 925,000.00] 971,250.00]
GEO GROUP INC/THE 125,000.00 126,250.00
GESTAMP FUND LUX SA 200,000.00 203,500.00
GIBRALTAR STEEL CORP OF 100,000.00 103,000.00
GLOBAL BRASS AND COPPER 650,000.00 724,750.00
GLP CAPITAL LP / FIN 11 175,000.00 177,625.00
GLP CAPITAL LP / FIN 11 325,000.00 330,687.50
GLP CAPITAL LP / FIN 11 825,000.00 851,812.50
GOLDMAN SACHS GROUP INC 125,000.00 126,229.75
GRAFTECH INTERNATIONAL 175,000.00 175,875.00
GREAT LAKES DREDGE&DOCK 250,000.00 256,250.00
GREIF INC 250,000.00 285,000.00
GRIFFON CORPORATION 125,000.00 119,531.25
GROUP 1 AUTOMOTIVE INC 275,000.00; 268,125.00]
GUITAR CENTER INC 200,000.00; 181,500.00
GULFPORT ENERGY CORP 125,000.00 131,093.75
H&E EQUIPMENT SERVICES 150,000.00 160,500.00
HARDWOODS ACQUISITION IN 275,000.00; 274,312 .50
HARLAND CLARKE HLDINGS 125,000.00 129,218.75
HARLAND CLARKE HOLDINGS 150,000.00 161,625.00
HCA HOLDINGS INC 225,000.00 235,125.00
HCA INC 525,000.00 513,843.75
HCA INC 900,000.00 1,015,875.00
HCA INC 1,145,000.00 1,173,625.00
HEALTHSOUTH CORP 125,000.00 128,125.00
HECLA MINING CO 325,000.00 310,375.00
HERCULES OFFSHORE INC 125,000.00 110,625.00
HERCULES OFFSHORE INC 500,000.00 412,500.00;
HERCULES OFFSHORE INC 225,000.00 176,906.25
HERTZ CORP 660,000.00] 684,750.00]
HERTZ CORP 200,000.00; 200,250.00)
HEXION US FINANCE CORP 400,000.00; 403,000.00}
HILAND PART LP/CORP 150,000.00 158,625.00
HILAND PART LP/CORP 75,000.00 73,125.00
HILCORP ENERGY 1/HILCORP 350,000.00] 370,125.00)
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HILCORP ENERGY 1/HILCORP 300,000.00; 286,500.00)
HILTON WORLDWIDE FINANCE 400,000.00; 413,750.00;
HUGHES SATELLITE SYSTEMS 500,000.00 550,000.00
HUNTSMAN INTERNATIONAL L 400,000.00; 394,000.00
IAMGOLD CORP 350,000.00 308,875.00
ICAHN ENTERPRISES/FIN 225,000.00 223,312.50
ICAHN ENTERPRISES/FIN 300,000.00 296,250.00
ICAHN ENTERPRISES/FIN 225,000.00 233,437.50
ICAHN ENTERPRISES/FIN 825,000.00 833,250.00
ICON HEALTH & FITNESS 425,000.00; 422,343.75
IFM US COLONIAL PIPELINE 150,000.00 163,734.60
IGATE CORP 200,000.00 197,000.00
ILFC E-CAPITAL TRUST I 300,000.00; 286,500.00]
IMS HEALTH INC 250,000.00; 259,375.00]
INMARSAT FINANCE PLC 100,000.00 98,000.00
INTELSAT JACKSON HLDG 675,000.00] 641,250.00]
INTL LEASE FINANCE CORP 575,000.00] 674,187.50]
INTL LEASE FINANCE CORP 500,000.00; 522,500.00)
INTREPID AVIATION GRP HL 200,000.00 201,500.00
INVENTIV HEALTH INC 250,000.00 261,250.00
ISLE OF CAPRI CASINOS 150,000.00 152,625.00
J.B. POINDEXTER & CO 225,000.00 242,718.75
JACK COOPER HOLDINGS COR 125,000.00 134,843.75
JAGUAR LAND ROVER PLC 150,000.00 165,000.00
JBS INVESTMENTS GMBH 200,000.00 214,500.00
JBS INVESTMENTS GMBH 400,000.00; 410,000.00;
JBS USA LLC/JBS USA FINA 125,000.00 120,625.00
JMC STEEL GROUP 275,000.00 278,781.25
JPMORGAN CHASE & CO 275,000.00 290,812.50
JPMORGAN CHASE & CO 125,000.00 125,184.25
JPMORGAN CHASE & CO 450,000.00] 447,750.00]
JPMORGAN CHASE & CO 525,000.00] 511,752.15
KB HOME 600,000.00] 688,500.00]
KB HOME 75,000.00 73,312.50
KB HOME 50,000.00 55,250.00
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KB HOME 175,000.00 185,937.50
KCG HOLDINGS INC 700,000.00 735,000.00
KEHE DISTRIBUTORS LLC/FI 100,000.00 106,437.50
KENAN ADVANTAGE GROUP 275,000.00 288,406.25
KENNEDY-WILSON INC 125,000.00 133,750.00
KENNEDY-WILSON INC 125,000.00 126,406.25
KINDRED HEALTHCARE INC 200,000.00 196,500.00
KISSNER MILLING CO LTD 225,000.00 231,187.50
KODIAK OIL & GAS CORP 125,000.00 128,125.00
KODIAK OIL & GAS CORP 100,000.00 100,500.00
L BRANDS INC 325,000.00 339,625.00
LADDER CAP FIN LLC/CORP 250,000.00 266,875.00
LAMAR MEDIA CORP 509,000.00] 529,360.00]
LAMAR MEDIA CORP 650,000.00] 632,125.00]
LAREDO PETROLEUM INC 300,000.00; 315,750.00]
LBG CAPITAL NO.1 PLC 140,000.00 152,775.00
LENDER PROCESS SERVICES 350,000.00] 369,250.00]
LENNAR CORP 225,000.00; 231,187.50]
LENNAR CORP 275,000.00 302,500.00
LENNAR CORP 250,000.00 243,750.00
LIFEPOINT HOSPITALS INC 450,000.00; 454,500.00;
LIGHT TOWER RENTALS INC 100,000.00 101,250.00
LIMITED BRANDS INC 600,000.00 705,000.00
LIMITED BRANDS INC 225,000.00 250,312.50
LIMITED BRANDS INC 275,000.00 287,375.00
LIN TELEVISION CORP 350,000.00 366,406.25
LIN TELEVISION CORP 75,000.00 76,687.50
LINN ENERGY LLC/FIN CORP 300,000.00 294,750.00
LIVE NATION ENTERTAINMEN 75,000.00 75,375.00
LLOYDS BANKING 222,000.00; 229,215.00]
LYNX 1 CORP 200,000.00; 203,500.00]
MALL INCKRODT FIN/SB 350,000.00] 351,750.00]
MANITOWOC COMPANY INC 150,000.00 156,750.00
MARKWEST ENERGY PART/FIN 325,000.00] 343,687 .50]
MARKWEST ENERGY PART/FIN 511,000.00; 540,382.50]
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MARQUETTE TRANS CO/FINAN 450,000.00] 471,937.50]
MASONITE INTERNATIONAL C 325,000.00 349,895.00
MATTAMY GROUP CORP 250,000.00 250,000.00
MEG ENERGY CORP 325,000.00 329,875.00
MEG ENERGY CORP 425,000.00; 429,250.00;
MERITAGE HOMES CORP 75,000.00 75,187.50
MERITAGE HOMES CORP 150,000.00 161,625.00
MERITOR INC 125,000.00 126,875.00
MGM RESORTS [INTL 575,000.00 610,937.50
MGM RESORTS INTL 375,000.00 396,562.50
MGM RESORTS [INTL 275,000.00 305,250.00
MICRON TECHNOLOGY INC 175,000.00 182,437.50
MICRON TECHNOLOGY INC 800,000.00; 780,000.00]
MILLAR WESTERN FOREST 75,000.00 79,500.00
MPL 2 ACQUISITION CANCO 325,000.00; 347,546.87
MPT OPER PARTNERSP/FINL 600,000.00] 642,000.00]
MRT MID PART/MRT MID FIN 300,000.00; 307,500.00]
NAI ENTERTAINMENT HLDING 75,000.00 76,687.50
NANA DEVELOPMENT CORP 225,000.00 216,000.00
NATIONAL CINEMEDIA LLC 475,000.00, 510,625.00
NATIONAL CINEMEDIA LLC 375,000.00 380,625.00
NATIONSTAR MORT/CAP CORP 200,000.00 219,500.00
NATIONSTAR MORT/CAP CORP 200,000.00 202,000.00
NATIONSTAR MORT/CAP CORP 300,000.00 287,250.00
NATIONSTAR MORT/CAP CORP 500,000.00 472,500.00;
NBTY INC 575,000.00 592,250.00
NCR CORP 100,000.00 103,000.00
NCR CORP 200,000.00 212,000.00
NETFLIX INC 100,000.00 103,750.00
NEUSTAR INC 125,000.00 112,187.50
NIELSEN CO LUX SARL/THE 300,000.00; 301,500.00]
NIELSEN FINANCE LLC/CO 725,000.00] 711,406.25
NOVA CHEMICALS CORP 125,000.00 131,093.75
NRG ENERGY INC 150,000.00 166,125.00
NRG ENERGY INC 500,000.00; 538,750.00]
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NRG ENERGY INC 600,000.00] 618,000.00]
NRG ENERGY INC 300,000.00 304,500.00
NSG HOLDINGS LLC/NSG HLD 726,000.00 787,710.00
NUMERICABLE GROUP SA 400,000.00; 396,500.00
NUMERICABLE GROUP SA 400,000.00; 401,500.00;
NUMERICABLE GROUP SA 200,000.00 199,250.00
OPPENHEIMER HOLDINGS INC 213,000.00 228,442.50
OSHKOSH CORP 100,000.00 102,000.00
OUTERWALL INC 150,000.00 143,250.00
PACIFIC DRILLING SA 175,000.00 162,750.00
PACIFIC DRILLING V LTD 200,000.00 202,500.00
PALACE ENT HLDG LLC/CORP 275,000.00 284,453.12
PAPERWORKS INDUSTRIES IN 100,000.00 102,125.00
PARKER DRILLING CO 150,000.00 152,250.00
PEABODY ENERGY CORP 925,000.00] 896,093.75]
PENN NATIONAL GAMING INC 225,000.00; 207,000.00]
PENN VIRGINIA RESOURCE 125,000.00 132,187.50
PENSKE AUTO GROUP INC 350,000.00; 355,250.00)
PERSTORP HOLDING AB 200,000.00 210,000.00
PETROLEUM GEO-SERVICES 200,000.00 204,000.00
PHYS10-CONTROL INTL INC 261,000.00 283,185.00
PIONEER ENERGY SERVICES 125,000.00 124,062.50
PNK FINANCE CORP 400,000.00; 420,000.00;
POLYONE CORP 300,000.00 316,875.00
POLYONE CORP 125,000.00 120,546 .87,
POST HOLDINGS INC 125,000.00 120,312.50
POST HOLDINGS INC 100,000.00 99,000.00
POST HOLDINGS INC 150,000.00 138,187.50
PRECISION DRILLING CORP 150,000.00 145,500.00
PRODUCTION RES GROUP 500,000.00; 397,500.00]
PROQUEST LLC/PROQUEST 450,000.00] 474,075.00]
PROSPECT HLDG LLC/FINANC 225,000.00; 208,125.00]
QUADRA FNX MINING LTD 300,000.00; 319,506.00]
QUICKSILVER RESOURCE 150,000.00 66,000.00
QVC INC 50,000.00 52,524.05
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RADIO SYSTEMS CORP 225,000.00; 243,000.00]
RAIN CI1 CARBON LLC/CII 295,000.00 306,800.00
RANGE RESOURCES CORP 175,000.00 178,937.50
REGAL ENTERTAINMENT GRP 100,000.00 100,250.00
REGAL ENTERTAINMENT GRP 50,000.00 49,875.00
REGENCY ENERGY PART/FIN 175,000.00 183,750.00
REGENCY ENERGY PARTNERS 225,000.00 239,625.00
RELIANCE INTERMEDIATE HO 700,000.00 736,750.00
RENT-A-CENTER INC 275,000.00 257,125.00
RES-CARE INC 450,000.00; 483,750.00;
RESOLUTE FOREST PRODUCTS 650,000.00 606,125.00
REX ENERGY CORP 50,000.00 48,187.50
REXEL 225,000.00; 232,875.00]
REXEL SA 300,000.00; 308,812.50]
REYNOLDS GROUP HOLDINGS 700,000.00] 733,250.00]
REYNOLDS GRP ISS/REYNOLD 225,000.00; 239,062.50]
RHP HOTEL PPTY/RHP FINAN 125,000.00 122,500.00
RJS POWER HOLDINGS LLC 175,000.00 171,937.50
ROSE ROCK MIDSTREAM/FIN 425,000.00; 421,812.50;
ROSETTA RESOURCES INC 125,000.00 122,031.25
ROYAL BK SCOTLND GRP PLC 450,000.00; 474,750.00;
RR DONNELLEY & SONS CO 125,000.00 125,937.50
RR DONNELLEY & SONS CO 125,000.00 122,187.50
RS1 HOME PRODUCTS INC 225,000.00 236,250.00
RSP PERMIAN INC 100,000.00 99,750.00
RYLAND GROUP 425,000.00; 454,750.00;
RYLAND GROUP 150,000.00 147,750.00
SABINE PASS LIQUEFACTION 800,000.00 818,000.00
SABINE PASS LIQUEFACTION 300,000.00; 312,375.00)
SABINE PASS LIQUEFACTION 50,000.00 50,375.00
SABINE PASS LIQUEFACTION 100,000.00 100,750.00
SABINE PASS LIQUEFACTION 500,000.00; 503,125.00)
SABRA HEALTH/CAPTL CORP 50,000.00 50,625.00
SABRE INC 345,000.00] 373,031.25
SALIX PHARMACEUTICALS LT 175,000.00 189,437.50
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SALLY HOLDINGS/SALLY CAP 450,000.00] 475,875.00]
SALLY HOLDINGS/SALLY CAP 275,000.00 281,875.00
SANCHEZ ENERGY CORP 450,000.00; 441,000.00;
SANDRIDGE ENERGY INC 500,000.00 510,000.00
SANDRIDGE ENERGY INC 450,000.00; 445,500.00;
SANDRIDGE ENERGY INC 175,000.00 167,125.00
SANJEL CORP 200,000.00 198,000.00
SANMINA CORP 75,000.00 73,687.50
SBA COMMUNICATIONS CORP 325,000.00 333,125.00
SBA COMMUNICATIONS CORP 1,025,000.00 976,312.50
SBA TELECOMMUNICATIONS 650,000.00 664,625.00
SCHAEFFLER FINANCE BV 400,000.00; 391,000.00
SCHAEFFLER HLDG FIN BV 325,000.00] 340,437.50]
SEALED AIR CORP 325,000.00] 351,812.50]
SEITEL INC 300,000.00; 324,000.00]
SELECT MEDICAL CORP 75,000.00 75,937.50
SEMINOLE HARD ROCK ENT 1 175,000.00 170,625.00
SENECA GAMING CORP 650,000.00] 682,500.00]
SERVICE CORP INTL 875,000.00 1,030,312.50
SERVICE CORP INTL 200,000.00 204,500.00
SERVICEMASTER COMPANY 276,000.00 289,800.00
SESI LLC 300,000.00 313,500.00
SESI LLC 300,000.00 329,250.00
SEVENTY SEVEN ENE(144A) 625,000.00 629,687.50
SHEA HOMES LP/FNDG CP 300,000.00 318,000.00
SHEARERS FOODS 100,000.00 110,000.00
SIDEWINDER DRILLING INC 300,000.00 303,000.00
SILGAN HOLDINGS INC 325,000.00 328,250.00
SINCLAIR TELEVISION GROU 300,000.00 297,750.00
SINCLAIR TELEVISION GROU 225,000.00; 218,812.50]
SIRIUS XM RADIO INC 125,000.00 119,687.50
SIRIUS XM RADIO INC 225,000.00; 226,125.00)
SIRIUS XM RADIO INC 125,000.00 115,937.50
SLM CORP 100,000.00 104,750.00
SLM CORP 200,000.00; 202,500.00]
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SLM CORP 500,000.00; 563,200.00]
SLM CORP 400,000.00; 392,000.00
SM ENERGY CO 175,000.00 182,437.50
SMITHFIELD FOODS INC 450,000.00; 479,250.00;
SOCIETE GENERALE 200,000.00 186,250.00
SONIC AUTOMOTIVE INC 775,000.00 829,250.00
SONIC AUTOMOTIVE INC 125,000.00 120,000.00
SOUTHERN STAR CENT CORP 225,000.00 225,562.50
SPCM SA 200,000.00 215,000.00
SPECTRUM BRANDS HLDGS 75,000.00 78,937.50
SPECTRUM BRANDS INC 75,000.00 78,375.00
SPECTRUM BRANDS INC 75,000.00 79,218.75
SPIRIT AEROSYSTEMS INC 375,000.00] 397,500.00]
SPIRIT AEROSYSTEMS INC 125,000.00 125,312.50
SPRINT CAPITAL CORP 325,000.00; 308,750.00]
SPRINT CAPITAL CORP 1,150,000.00; 1,255,800.00]
SPRINT COMMUNICATIONS 450,000.00] 433,125.00)
SPRINT CORP 150,000.00 158,250.00
SPRINT CORP 550,000.00 550,687.50
SPRINT NEXTEL CORP 1,075,000.00 1,206,687.50
SPRINT NEXTEL CORP 450,000.00; 492,750.00;
SPRINT NEXTEL CORP 75,000.00 78,000.00
ISTACKPOLE INTL INTER CO 300,000.00 303,000.00
STANDARD PACIFIC CORP 850,000.00 973,250.00
STANDARD PACIFIC CORP 100,000.00 102,500.00
STEEL DYNAMICS INC 175,000.00 185,937.50
STEEL DYNAMICS INC 150,000.00 151,875.00
STEEL DYNAMICS INC 275,000.00 291,843.75
STONERIDGE INC 292,000.00 308,060.00
SUBURBAN PROPANE PARTNRS 250,000.00; 238,750.00]
SUMMIT MID HLDS LLC / FI 300,000.00; 322,500.00]
SUMMIT MID HLDS LLC / FI 75,000.00 73,687.50
SUN MERGER SUB INC 200,000.00; 202,000.00}
SUNCOKE ENRGY PART LP/FI 100,000.00 105,500.00
SUNCOKE ENRGY PART LP/FI 125,000.00 131,875.00
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T-MOBILE USA INC 200,000.00; 205,500.00)
T-MOBILE USA INC 200,000.00 204,750.00
T-MOBILE USA INC 100,000.00 100,812.50
T-MOBILE USA INC 275,000.00 273,968.75
T-MOBILE USA INC 125,000.00 127,343.75
T-MOBILE USA INC 450,000.00; 446,625.00;
T-MOBILE USA INC 100,000.00 102,066.00
T-MOBILE USA INC 75,000.00 76,593.75
T-MOBILE USA INC 450,000.00; 446,625.00;
TARGA RESOURCES PARTNERS 350,000.00 373,625.00
TARGA RESOURCES PARTNERS 131,000.00 139,515.00
TAYLOR MORRISON COMM/MON 108,000.00 115,695.00
TAYLOR MORRISON COMM/MON 54,000.00 57,847.50
TAYLOR MORRISON COMM/MON 200,000.00; 196,000.00
TELEFLEX INC 300,000.00; 315,750.00]
TEMBEC INDUSTRIES INC 100,000.00 108,320.00
TEMPEL STEEL COMPANY 100,000.00 101,250.00
TENASKA ALABAMA PART 238,603.32 255,305.55
TENET HEALTHCARE CORP 200,000.00 199,000.00
TENET HEALTHCARE CORP 350,000.00 364,875.00
TENET HEALTHCARE CORP 350,000.00 336,437.50
TENNECO INC 225,000.00 234,787.50
TERVITA CORP 275,000.00 279,468.75
TESORO CORP 125,000.00 121,093.75
TESORO LOGISTICS LP/CORP 175,000.00 182,437.50
THOMPSON CREEK METALS CO 200,000.00 218,500.00
THOMPSON CREEK METALS CO 275,000.00 266,750.00
TITAN INTERNATIONAL INC 150,000.00 148,875.00
TMS INTERNATIONAL CORP 75,000.00 79,500.00
TMX FIN LLC/TITLEMAX FIN 175,000.00 179,375.00
TOLL BROS FINANCE CORP 225,000.00; 264,375.00]
TOLL BROS FINANCE CORP 225,000.00; 252,562 .50]
TOPAZ MARINE SA 200,000.00; 209,040.00]
TOPS HLDG CORP/TOPS MKTS 200,000.00; 209,500.00)
TPC GROUP INC 450,000.00] 483,750.00]
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TRAC INTERMODAL LLC/CORP 300,000.00; 331,500.00]
TRANSFIELD SERVICES LTD 125,000.00 130,625.00
TRINIDAD DRILLING LTD 250,000.00 259,843.75
TRINSEO OP / TRINSEO FIN 360,000.00 378,000.00
TRIUMPH GROUP INC 175,000.00 173,250.00
TULLOW OIL PLC 600,000.00 587,250.00
TW TELECOM HOLDINGS INC 325,000.00 351,812.50
TW TELECOM HOLDINGS INC 425,000.00; 478,125.00;
ULTRA PETROLEUM CORP 150,000.00 144,750.00
UNISYS CORP 200,000.00 212,000.00
UNITED CONTINENTAL HLDGS 500,000.00 506,250.00
UNITED REFINING 358,000.00 383,955.00
UNITED RENTALS NORTH AM 225,000.00; 239,062.50]
UNITED RENTALS NORTH AM 400,000.00; 409,000.00}
UNITED RENTALS NORTH AM 275,000.00; 273,625.00]
UNITYMEDIA HESSEN / NRW 475,000.00] 480,937.50]
UNIVERSAL HOSPITAL SERVI 225,000.00; 214,875.00]
UNIVISION COMMUNICATIONS 775,000.00] 811,812.50]
UNTVISION COMMUNICATIONS 420,000.00; 453,600.00;
US AIRWAYS 2012-2C PTT 50,000.00 50,875.00
US STEEL CORP 125,000.00 134,375.00
ALEANT PHARMACEUTICALS 425,000.00; 440,406.25
ALEANT PHARMACEUTICALS 150,000.00 147,750.00
ECTOR GROUP LTD 275,000.00 294,250.00
ERISIGN INC 600,000.00 585,000.00
ERSO PAPER HLDGS LLC/IN 75,000.00 76,031.25
IASAT INC 275,000.00 292,875.00
IKING CRUISES LTD 350,000.00 385,000.00
IRGIN MEDIA FINANCE PLC 200,000.00 207,000.00
P1 ESCROW CORP 100,000.00 102,625.00
P11 ESCROW CORP 250,000.00; 263,125.00)
P11 ESCROW CORP 250,000.00; 265,937.50]
VTR FINANCE BV 200,000.00; 206,500.00]
ELLCARE HEALTH PLANS IN 200,000.00; 204,000.00}
ELLS FARGO & COMPANY 150,000.00 153,375.00
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ESCO DISTRIBUTION INC 250,000.00 251,093.75
EST CORP 950,000.00 864,500.00)
EYERHAEUSER REAL ESTATE 225,000.00 221,906.25
EYERHAEUSER REAL ESTATE 225,000.00 226,406.25
HITEWAVE FOODS CO 175,000.00 177,187.50
ILLIAM LYON HOMES INC 75,000.00 74,437 .50
INDSTREAM CORP 50,000.00 52,175.00)
INDSTREAM CORP 375,000.00 402,187.50
INDSTREAM CORP 250,000.00 263,437.50)
INDSTREAM CORP 250,000.00 242,812.50
MG HOLDINGS CORP 300,000.00 349,500.00)
R GRACE & CO-CONN 225,000.00 226,968.75
YNN LAS VEGAS LLC/CORP 200,000.00 203,250.00)
576 171,956,603.32 176,656,059.02
(19,320,873,175)
97.2% 100. 0%
19,320,873,175
(19,320,873,175)
D @) «C =)
() @)
3
26 9 29
1
359,528,400 360,888,000 1,359,600
359,528,400 360,888,000 1,359,600
359,528,400 360,888,000 1,359, 600]
1)
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