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14 POLYPORE | NG 480.07 0% 8 6 #3.13,14 5 |18,, 25677B3.45,42 98 171280 1 2 / /. PR
15 RI TE Al D CORPMP 275.,[86% 0 0 B2.94,23 3 p7,,59425043.35,06 7P ,71L|®B601 7 /(8 /[ B 1
16 ALASSIS 8. 415%0,[6p80pB259,761p7,,919513 11,0068 4aPpB015/[8/ B 6
17 QWEST CORP 1 .365205pP8 08 3p2 91,61 7 B8,,0963443.14,92 7 [7,. B28 1 5/ ®/. B
18 CAPI TAL ONE | 1302.02 9% B 9 p3.01,17 0 }9,, 3687143. 08,99 5 P1,06[7246 3 9 / B/. B
19 WOL VERI NE T UBIEL 3V|6T4 8 7 P2.80,44 4 B7,,21207B2.91,93 7pb , PB220 1 2/ /. ¥ B
2 0 ALLI ED WASTEH 370.01259% 782. 60,06 3 |19,,0207082. 75,58 3 pb7,. 6@ 1 6 / /. V'S
2 1 HARLAND CLARKIBE OFIBT 89 B2 19,95 7 p6,,9974072. 78,17 9 [L , H7200 15/ B/. VS
22 KLC 7.75% REQGS5,|8005[264,68 3F8,,75727B2.78,47 07 AB®O15/|R/[ [ 4
2 3 WI NDSTREAM ¢ GRP ,[88.016293%57,28 7 [19,, 1184662. 73,74 3 B8,. 112X 1 3 /|8 /[ [ 4
2 4 SWI FT ENERGY 375.01[26509% 5 p2.16,99 0 B7,,98332%p2. 77,14 2 pr7,. Q121D 1 7 /|6 [ [f 4
2 5 TW TELECOM 9 .3205%|8 09 1p260,77 3P9,,2123%62.70,04 09 0P80 14/ PO/ 75
2 6 POLYONE CORR 380.08|@5% 4 p2. 27,16 2 B8,, 19311)12. 65,57 3 #8,. 68772 1 2 /|B /[ [ 2
27 I NTCOMEX | NC¢ 41010.,[B5% 5 |L1. 46,02 0 6, ,45070D2. 64,62 8 11,18 4200 1 1 / [D/. ¥75
2 8 NXP BV 7. 8749 7E5X|BH 09 bl 45,49 8 B6,,3918212.61,11 7 pr,. 18{Z@ 1 4 / 100./[7105
2 9 PAYLESS 8.259%00,|8009pP248,757 P8,,673222.66,11 7p8 8BR013/[8/[ O
3 0] Bl OMET 10% 275,/9005p245,89 0p9,,559092.6521L2p, 8D 17/ 100./[7105
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21 10
( 19 12 ) 12,241 12,3906 1. 03961 1.0416
( 19 10 ) 14,668 14, 751 0.9766 0.9821
( 20 10 ) 12,391 12,467 0.8946 0.9001
( 20 10 ) 11,974 11,659 0.8911 0.8976
( 21 10 ) 7,4Pp3 7,572 0.6164 0.6229
( 21 10/ ) 8,8h7 8,9B0 0.6909 0.6974
20 10 8, 4B 9 0.6800
20 11 7,809 0.6396
20 12 7, 5B6 0.67447
21 7, 3p4 0.6026
21 7,6P9 0.6318
21 7,.8b0 0.6438
21 8, 354 0.6702
21 8, 657 0. 6933
21 8, 7BO 0.6917
21 9, 0p6 0.70709
21 8, 8p4 0.6930
21 9, 0BO 0.6914
21 10 9, 0b6 0.6497
0.0255
0.0330
0.0330
0.0350
0.0390
0.0390
6. 2
2. 6
5.0
3.5
26. 5
18. 4
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21 10 ) 21 10 )
56,355,204
7,439,030,972 8,942,179,785
105,000,000 3,564,465
77
7,600,386,253 8,945,744,250
7,600,386,253 8,945,744,250
79,014,525 83,235,181
19,028,447 3,564,465
301,883 399,883
8,452,715 11,196,667
120,742 159,941
106,918,312 98,556,137
106,918,312 98,556,137
12,156,080,829 12,805,412,584
4,662,612,883 3,958,224,471
502,387,853 289,840,416
7,493,467,941 8,847,188,113
7,493,467,941 8,847,188,113
7,600,386,253 8,945,744,250
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( 20 11 ( 21 11
21 10 ) 21 10 )
61,049 14,730
2,935,867,301 1,476,835,148
1,114
2,935,805,138 1,476,849,878
2,169,248 2,263,153
60,738,871 63,368,137
867,637 905,194
63,775,756 66,536,484
2,999,580,894 1,410,313,394
2,999,580,894 1,410,313,39%4
2,999,580,894 1,410,313,394
37,344,031 39,343
1,414,376,251 4,662,612,888
327,641,616 218,073,676
327,641,616 218,073,676
134,489,467 431,422,757
134,489,467 431,422,757
, 479,151,923 , 492,615,239
4,662,612,888 3,958,224,471
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10 )

12,
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989, 311
095, 2
198, 325,

01182, 156, 080
38 1,333,909,
427 684,578, 0

662, 61

2,8883, 958, 21

12,

156, 080

82192, 805, 412
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20 11 ( 21 11
21 10 ) 21 10 )
20 11 ( 21 11
20 10 10 ) 21 10 )
61,019, 641 50,215, 142
484,702, 0B1 492,049, 777
735,600, 8[2 498,626, 100
1,281,322,p34 1,040,891, p69
12,707,693,/313 12,246,667,[027
1,008. 30 849.93
65.00 65. 00
82,600, 006 79,603, 335
20 10 11 ( 21 11
20 11 10 ) 21 11 )
47,460,043 47,121, 676
476,997, 0[3 517,959, 642
697,632,241 466,610, 7p9
1,222,089,B77 1,031,692, p87
12,449,538,/941 12,535,208,[671
981. 63 823.03
65.00 65. 00
80,922,003 81,478, 856
20 11 11 ( 21 12
20 12 10 ) 21 10 )
46,045, 893 41,432,635
467,069,169 538,094, 4P
649,502, 5pP5 428,216, 1p
1,162,617,p17 1,007,743, P25
12,179,342,|377 12,740,621,[924
954. 58 790. 96
65.00 65.00
79,165, 725 82,814, 042

53/121



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
ooooodooodoooriooodd

20 11 21 11
21 10 ) 21 10 )
20 12 11 21 11
21 13 ) 21 0 )
55,699, 777 72,536, 817
466,865, 5P6 546,339,345
611,299,644 377,595,947
1,133,864, p4a7v 996,472,119
12,118,615,[329 12,716,432,[7009
935.63 783.60
65.00 65.00
78,770, 9909 82,656, 81[]
21 14 21 11
21 10 ) 21 10 )
35,204, 157 49,074, 98(
469,090, 2p5 548, 946,240
584,909,5[6 366,832,741
1,089,204,p28 964,854,048
12,104,410,/130 12,742,617,433
899.84 757.18
65.00 65. 00
78,678, 665 82,827,013
21 11 21 11
21 10 ) 21 10 )
46,714,706 41,702, 44f
480,609, 410 555,146, 742
534,687,6[2 331,373,140
1,062,011, 88 928,222,349
12,156,080,[829 12,805,412,[584
873.64 724.86
65. 00 65.00
79,014,525 83,235, 18/
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21 10 21 10
7,439,030, 9712r5,59|6, 284942, 1|79, 78x 2, 23|]1, 609
7,439,030, 9712r5,59|6, 284942, 1|79, 78x 2, 23|11, 609
( 21 10 ) ( 21 10 )
0.6164 0.69009
(6, 1p4 (6,909
21 10
3,148,5|4522884, 067, 419
3,028,5|13531P42, 163, 535
3,414, 7|9731815, 948, 8§31
9,591,8|7784822, 179, 785
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( 21 10 )| 21 10 )
2,916, 344,363, 415, 244/, 552
49,946,635 79,906, 132
96,163, 37), 785,698, 068, 629
577,927,[160
44,454,254, 456, 236, 898, 185
29,613,224h,628B,422,029, 082
1,278,399, 774223, 792,/053
35,611, 79p, 8843, 184, 138, 634
2,811,471, 898, 633,376, 989
127,730,/857 252, 295,|661
213,026, 541,280, 723,672,377
213,026, 541,280, 723,672,377
1,500, 655, 857357, 575,[246
71,514, 1101,650, 908, 94,085
1,834,999,999 3,569, 6/19
74,849, 76f,58%,270, 085, 950
74,849, 76f,58%,270, 085, 950
160,943,309, 287, 320, 32/4, 829
22,766,535,605, 866, 738, 402
22,766,535,605, 866, 738, 402
138, 176,773,689, 453, 586, 427
138,176, 773,682, 453, 586, 427
213,026, 541,280, 723,672,377

56/121



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
Ooooooooooooooooooad

20 11 21 11
21 10 21 10

(1) (1)
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(3) (3)
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21 10 ) ( 21 10 )
185,486, 430 822160, 943, 309) 297
36,642,249 226,303,5P9
24,579,763,/]794 19,849, 288,/]067
3,023,699,868 3,148,545,p18
157,825,062| 724138, 088, 310) 506
13,219, 693 7,884,70p
2015 17,623,612 13,591, 144
2020 8,046, 82 7,296,060
2025 554,121 472,457
2030 996, 494 990,008
2035 1,047,596 857, 150
2040 53,058, 373 52,377,537
160,943,309| 297141, 320, 324) 829
22,766,535, 60511, 866, 738, 402
160,943,309, 297141, 320, 324) 829
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21 10 21 10
96, 163, $77,27,28M82, 812,69%51,0698, 063, 65N, 92
577,92|7,1602, 641
44,454, 254, 415869, 22|14, 74712, 236, $98, 2D, 44
29,613, 224 ,46,24614, 1109 ,420,7422, (29,3082 0, 9
170,230,|85618882,0[(71189295934,(91820%863, 7
20 11 21 11
21 10 21 10
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21 10 21 10
() () () () ! () ()
() ()
16, 006, P86, 1®2857,B4988a63363L,23891, 149, PA5628,pP21261R21,3P2A8, 827
700, 046, 467695, 053, 3847993, 130
352,802, 381354, 774, 5912, 972, 2406, 258, §11380, 4714, %9 784, 012
412,398, 465433, 789,522, 39,1062 7, 483 ,/]7P9640, 087 ,122%5 0B, 826
1,931, 7142,/]51940, 321, 387,9578, 178880, 987,/]04,1874, 40, 66%46, 276
1,105, 5990,/5r1201, 6§45, 86605p, 22, 506, 07120, 499, 7036, 04
2,592, 416,/522568, 994, 239421 ,3780R6, 900,/]283040, 7156 ,1B36B5p, 086
2,682, 020,]021756, 646, 83562p,1792 6, 311,/]9D5130, J410,%58498, 779
266, 9881, 163282, 682, 05, 70p, 242
497,201, 179521, 423,282, 22p, 103
3,509, 7195,|3%4623, 72,19183, 271716839, 2212,]0B5765, 189 ,250®7), 121
602, 376, 418615, 080,533, 704, 117
252,544, 959263, 725,662, 18, 26M®, 1146, 20266, 985, 17131, 013
270, 7596, 499271, 358, 962602,/]36345, 325, 488356, 989, N3 66B, 415
1,129, 611,/]462210, 6§76, 873 06p ., 356132, 577,/]3838559, 7190,77 ¥ 8p, 659
3,737, 227,/528810, 6§40, 46841p ., 58740/ 9, 959 ,/583,4447, 182,34 117), 473
23,616,114 544913, p32, 92986, 1, IBZ, p06| BPH56053,p7314056p, 149
1,618, 828,/]565586, 96, 36 893[L,19%940, 8§50,]9D6513, Jy46.,2892Z70p, 014
381, 330, 246392, 174,880, 844, 636
1,550, 019,/]18565, 413 ,1%52B39Kk, 355
60, 966, P25 ®0604,Pp87288921254808F4, 112 683038, L14,3B56783, 193
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( 21 10 ) ( 21 10 )
0. 8585 0.9160
( ) (8, 585 (9, 1%p0
(3)
21 10
US T-BILL 06MAJ10 30,000,[00290005, p28|. 20
US T-BILL 11MAR10 50,000,l00890858, 43| 25
US T-BOND 11.2b% F[EBD5545,[00830070, 82| 03
US T-BOND 4.5%| FEB[365, 255, p0o050B898, 6/91]40
US T-BOND 5% MhY37| 7,175, po0o70p058, 6/44]53
US T-BOND 6.25W MAlvacg, 200,[o0oe10857, k37| 50
US T-BOND 7.87h% FIEBD1790,[00040099, 59| 37
US T-NOTE 1.87bh% F[EBD4014,[0009,0%084, 9(13]33
US T-NOTE 2% Npv13| 4,250, po040a41,367]18
US T-NOTE 3.12bh% MAYZL,9130, po060017, 2[14]06
US T-NOTE 3.75W NOlV1®B, 900, po030082, 875]00
US T-NOTE 4.87h% AlUGa,6700, po070@77, 82812
1p182,959|0@0600@52,[]683. 97
(19,016, po7| 462)

14.|7% 12. %
CANADA GOVT 10| 259 mArRT®&0,[00@as0817, pool 00
CANADA GOVT 11| 25% JanNas0o, poosoaso, 7/l13]00
CANADA GOVT 3.fF5% [Juni950,[c0a20061, 75| 00
CANADA GOVT 6%| JUuNi125, 460,[0c0@70697, 876]. 20
CANADA GOVT 8%| JUN[279, 330, p00130,0919, p4o| 40
51 71,010,[c0860685, ho4al 60

(7,410, 7142]933)

5.7 % 4. 9%
MEXI CO GOVT 9%| DEC|125 ,M1®00, P0050850, 550 00
11 5,000, poo50850, 55000
(36, 70k, 7|73)

0. p% 0. o[%
AUSTRI A GOVT 4| 359 MARS®O, poo70p062, 480/ 00
BELGI UM GOVT 4p MARLa,%30,[l00010004, 68| 00
FRANCE BTAN 2.b% J[ANL 4580, p0010685, 0[56]00
FRANCE OAT 5% pcTilt 16, 895,[l00a80a62, L25]. 00
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FRANCE OAT 6.5 APRED, 755,[00640899, P05|. 50
FRANCE OAT 8.5W AP|R2®B, 785, p0050673, 791]00
GERMANY BUND 3| 5% [pus,1@40, po0o50820, 3[60]00
GERMANY BUND 4| 259 JmNao, p0010080, 200|000
GERMANY BUND 5| 625(w27AmMB8® (00820883, B50[. 00
HELLENIC GOVT B.19% ARRD®5,/00010093, f45| 50
HELLENIC GOVT p% JluL4,9264, P0040696, 79600
| TALY BTP 3.75W DE|C1B3,840,/000906872, B76/[ 00
| TALY BTP 4% FEB37| 10, 020,[/0008,05038, o[42]00
| TALY BTP 4.5%| AUG|183,200,/00030096, p40|. 00
NETHERLANDS GOVT 4|% s,uaa®, poosope77, 9s8o0]oo
PORTUGAL OT 4. 5% |[JUN1D00, poo4oass, 45000
SPAIN GOVT 4. 1P JulL1B, 360, p0010892, 0[96]00
SPAI N GOVT 4.2pbh% J[ANa,4200, p0090621, 9/20]00
SPAIN GOVT 4.3 oclrim, 250, poo7o@aa7, 925)]00
SPAI N GOVT 4.6P JUL19419,0p0.0@40, 99/7. 50
2p222,393(00880606,[203.50
(32,012, Bo2|, 633)
24 .7 % 21. 1%
UK GOVT 2.25% MAR1l4 2,970, pP0020006, 7|68 |70
UK GOVT 4.25% pUN3f2 2,440, poo020a@a71, 7/120]00
UK GOVT 4.25% MAR3|6 7,860, p0070867, 860,00
UK GOVT 4.5% SEP34[ 3,000, p00300a35, 870]o00
UK GOVT 4.75% BEP1|5 8,380, pP0090@45, 6/54.[00
UK GOVT 6% DECPS 3,655, 86040613, 69532
6] 28,305,/86800@41, p68|. 02
(4,611,8/39]|123)
3.b% 3. 1%
DENMARK GOVT 4f% NOVBB, 000,/00840039, p0oo| 00
11 33, 000,[00840039, Foo|. oo
(613,732, 185)
0. b % 0. 4%
POLAND GOVT 5.f5% [ABR1400,[00610022, P00|. 00
1 61, 000,{00610022, pool. 00
(1,996, 244 ]520)
1.h% 1. 3(%
65,698, 063|629
(65,698, P63, 629)
KOMMUNEKREDI T §.37[5% EMTON, P0040GB05, 8(20]00
11 4,100, poo4aopsos, 82000
(577,927, 160)
0. hw 0. 4%
577,92}, 1l 0
(577,927, 160)
FANNI E MAE 2.5 12,500,/00020@41, 82| 50
FANNIE MAE 200p-57| PA, 967, #3772060, 5(34)00
FED HOME LN BANK 5|10, 000,/l000a00@884, B97| 00
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FGLMC 5.0% OCTB9 T[BR0OBARO,[l00@10029, 59| 37
FGLMC 5.5% OCTB9 T[BA4BARO,[l00@60@50, L62] 50
FGLMC 6.5% OCTB9 T[BA2BARS5,[00030880, p85|. 93
FNCI 4.5% SEP2§ TB|AL1DRBS885,/l00020@42, 78| 21
FNCI 5.0% SEP2k TBl[A1DB740,[l00020@509, 28] 71
FNCI 5.5% SEP2§4 TB|A DB825, poos0oaasa, 465)13
FNCI 6.0% SEP2k TBlA ®B310, poosoa18, 1[78 )12
FNCL 4.5% oCcT3p TB[A3BAR35,[00840@53, p26| 56
FNCL 5.0% ocT3p TB[A1BAR1O0,[00@00@01, p28| 12
FNCL 5.5% oCT3p TB[A4BAR40,[00@20@73, 00| 00
FNCL 6.0% ocT3p TB[A5BAR20,[l00680873, 75| 00
FNCL 6.5% OoCT3p TB[A1BARG5,[00040861, P64|. 06
FNCL 7.0% OCT3p TBlA 8AR30, p0060061, 49687
FNCL POOL NO 2h656(7 3,674, 84490208, 1[33]91
FNMA POOL NO 8B178l6 5,554, 0969629, 6(44)]81
FREDDIE MAC 3. 5% 5,700, p0050620, 7[60]88
FREDDI E MAC 32p4 c| 2,471,B88285009, 69861
FREDDIE MAC 4.p25% 14, 185,[000a50896, B99|. 00
I CO 5.375% EMTN 10, 600,/00010629, b14| 00
KFW 4.875% 8,300, p0080014, 2[00]00
NETWORK RAIL 3|5% [EMIN250,[l00010655, p00|. 00
SFEF 3.375% REES 12,120,/00020895, L24| 00
2b387,478|62039893,[337.29
(37,238, p65|, 698)
28.[8% 24. B%
CADES 3.625% 5,000, pP0050045, 000 )00
EIB 3.5% EMTN 8,780, p0080001, 1l64 |00
EIB 4.25% EMTN 7,500, po070842, 750]00
KFW 4.125% 7,500, p0070897, 500 00
4 28,780,/J00@90086, h14| 00
(3,997,0932]|487)
3. 1L % 2. 7|%
41,236, 898185
(41,236, posl, 185)
ALTRI A GROUP I NC 9| 724 500, poo30po020, 175 |00
AMEREN UE 8. 45k 1,250, poo1oe621, 2[32]37
AMERI CAN EXPREPBS 5| 125360, poo3pa32, 457|209
ANADARKO 5. 75% 1,000, poo1o068,0[33]72
ANHEUSER- BUSCH| 7. 2|% RE4GX0, po020019, 575|509
AT&T I NC 4.95% 4,700, p0050029, 099 )45
AT&T WI RELESS B.12[5m, 200, po040099, 0[15/|08
BANK OF AMERICA 3.[123%932,/l000a50605, fo7| 59
BANK OF AMERICA 5.[65% 500, po050816, 8(50]00
BANK OF AMERICA 7.[375,%w00, poo1oo09s, 1f21]10
BEAR STEARNS20pP6- Plwis, a0, poo30p612, 944 ]80
BOEI NG CO 5.87p% 410,0p0.0@21, 46/4. §3
CANADI AN NATURRAL 5| 744 300, poo4pasa, 461]40
CAPI TAL ONE BANK 8[. 850, 0p0.0@75, 65/9. §3
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CAPI TAL ONE FI NL 7| 3%5000,p0030G310, 980,00

CAPTL ONE MULT| 200(718A9RR9®0,|00060@55, B25[. 20

CI TI CORP MRG 2p04-|6 1,AA51, #4118856, 3(84 .64
CI TI GROUP | NC pb. 5% 5,000,p0040047, 500,00
CI TI GROUP | NC p% 2,230,p00200Q@06, 45800
CI TI MRTGE ALT2p06-|A42 150560, #9514886, 3(17 .84
COMCAST CORP 6| 3% 1,700, p0010B875, 86789
CONAGRA I NC 7% 1,300,p0010603, 0|91 |42
COUNTRYWI DE 20p5-J]143 AB74, #2429511, 716422
COUNTRYWI DE 20p6-29T421A57, 11924823, 93723
CREDI T SUI SSE p. 5% 5,000,p0050@81, 912,00
CWALT 2006-0A2p Al 6,566, 5132230, 257,39
DANSKE BANK FLJ REIGS6, 750, p00600@81, 050,00
DEUTSCHE TEL F| N 6| 75,900, p0010688, 850,00

DEXI A 2.375% REGS 11, 710,/00010003, 15[ 00

DI AGEO 5. 75% 1,750, p0010699, 111100
DOW CHEMI CAL CpDp 8.5598 70, 0p0. 0041, 72(9. 67
DUKE CAPITAL 8M 1,650,p00106800, 6/32|79
DUKE ENERGY CORP 5. 0% 25, p0010640, 2127 |06
ENERGY EAST 6. V5% 250, 0p0.0@66, 06/8. 85
EPPLP 6. 3% 980, 0p0. @0050, 56000

ERP OPERATI NG | P 5| 75887, 0p0. 0872, 63/0. 60

GE CAPITAL 5.8f5% [MTIN, 500, p0010G307, 863,50

GOLDMAN SACHS p. 75% 3,050, p0030Q54, 344,70

b
HI STORI C TW INEF 6.1875,845, p0020021, 91538

HOME DEPOT |I NC| 5. 8|75%850, 0p0. 0804, 88/5. 31

I BM CORP 7.625MW 2,500,p0030065, 899,82
IN & MI POWER V% 1,750, p00100O066, 507 |74
KI NDER MORGAN NRG [7.83,%9 25, p0010@69, 6|62 .50
KOHLS CORP 6. 8FV5% 740, 0p0.0092, 3912. ¢O0

KROGER CO 6. 4% 2,000,p0020@24, 2(81,80

METLI FE I NC 6. FV5% 2,000,p0020Q@02, 817,90

MORGAN STANLEY| 3. 25%0, 380,(00@a00807, #35( 42

MORGAN STANLEY| 5. 45% ,E8OTN, pO00200@ 72, 478 |80
MORGAN STANLEY]| 6% 1,000, p0010069, 7104 |71
NATI ONWI DE 2. 5 RE|GS4, 400, po040@a4d42, 2014000
NEVADA POWER CpD 7.|11253,%.25, p0020B880, 57107
NOKI A CORP 5. 3FV5% 800, 0p0.0834,800. 00

NORDSTROM I NC p.25% 1,000, p0010015, 80000
NORTHROP GRUMMAN 7| 75,9350, p0010678, 2168 |56
ORACLE CORP 6. [125%9 650, 0p0. 0015, 65(1. 38

PAALP 6.5% 545, 0p0. 0678, 76/9. 46

PACI FI CORP 5. 5P 1,900, p0020045, 7194 |50
PFI ZER | NC 6. 2WM 2,030,p0020@65, 480,00
PG&E 6. 25% 970, 0p0. @0077, 599]59
PHI LI'P MORRIS #.875%, 300, p0040646, 589|009
RESI DENTAL ASSpPO0O0G6|- A2, /A6/3, P4136086, 948 |69
ROGERS COMMS 6| 8% 900, 0p0.@0019, 9144 |81
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SAFEWAY | NC 6. B5% 2,500, P0020059, 1|70 |75
STRCTRD ADJ200F- 19[XS1,1223, B56. 826, 97|/4. §7
SWEDBANK AB 2.B% R[EG®, 000,[l000a00@16, B0o0| 00
TELEFONICA 5.8p5% 7,350, P0070092, 453|094
THOMSON REUTERP 6.[5%, 220, p0010660, 3/89]06
TW CABLE 8.75% 1,850, po0020@74,2[72]50
UBS STAMFORD 5| 875|% DPN5T0, po030a@a27, 2[30[00
VERI ZON 7.375% 8,700, pPp0090020, 770 ]34
VI ACOM I NC 6.8fF5% 1,000, p0010024, 853 [80
WAL- MART STOREP 5.[25% 60, 0p0.0632, 70[9. 12
WPP PLC 8% 1,196, p0010802, 051 |55
XTO ENERGY I NcC|6.3[750 500, po010647, 9/15]47
YUM! BRANDS INE 6.[875600, 0p0. 0630, 00[0. QO
75227,606|42368618803,[407. 78
(21,298, 514| 197)
16.[5% 14. P %
ALLI ANZ 4.75% EMTN 550, 0p0.0660, 285. Q0
ALLI ANZ VAR 900,0p0.0049,5000. Q0
ANZ BANK 5.125P EMTN 470, 0p0.0@68, 54[3.¢0
ARCELORMI TTAL p.37/5% 650, 0p0. 0035, 28/0. 40
ATLANTIA 5.625pk EMTN 800, 0p0. 0862, 640. ¢0
AUTOROUTES DU pBU 5| 62%30, 0p0. 0034, 990. 40
BARCLAYS BK 5.PpP5% [EMTN6OO, P0010685, 440)00
BARCLAYS BK VAR EMTN 680,0p0.0615, 196.¢0
BHP BILLITON 6| 375|% EMTN, 0po. 0639, 837. 30
BMW 5% EMTN 1,270,p0010825, 88000
BRI TISH TEL 6.[1259% EMITMNO, 0pO. 00867, 737. 640
CARLSBERG 6% EMTN 1,335,p0010@853, 6(81[50
CBA 5.5% EMTN 1,150, p0o010a74, 035,00
CI TI GROUP INC f.37[5% ®EaworNopPO. 00891, 10[4. ¢O
CR AGRICOLE 3.p% EMTN 750, p0o0100@84, 1|25 ]00
CR AGRICOLE 5.B75% EMTN50, p0010004, 3[50]00
CRED SUI SSE GP|FIN vVABO, 00l0. 0044, 885. 00
DONG ENERGY 4. B759% EMI&NO, 0pO.o0@71, 440.qo
EADS 4.625% EM[N 600, 0p0. 0605, 76(0. 4O
FIN DANISH | ND| FLT| EMTNOO, poo30885, 1{so oo
FRANCE TELECOM| 5. 6[25% EAMINp00108B69, 5(80]00
GAS NATURAL 5.p5% [EMOT,N350, po010@20, 8/75]00
GOLDMAN SACHS p.125%, 700, poo506878, 3[87]20
HANNOVER FI NANFE V|AR 650, 0p0.0613, 275. Q0
HRE I NTL TRUST| !l V|AR4, 500, p00.684,086.30
HSBC HLDGS 6% EMTN| 1,640, p00100@d35, 449 [64
HSBC HLDGS 6.2p% EMTNLOO, O0pPO.0Q@O05, 890. Qo0
| BERDROLA 7.5%| EMTIN 900, 0p0.@0079, 7(30]00
| MP TOBACCO ML EMTNL, 575, po010837,080)]00
| NG BANK NV 3.B759% BEMTNO0O0,/l00010666, 60| 00
| NG VERZEKERI NG VAR 3,500, po020830, 8(84)o00
| NTESA SANPAOLP VAR &MITNO, po060Q@16, 6(00]00
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JOHN DEERE CAP| 7. 5w EGMOraN, 0p0. 0@84, 87[5. ¢0
LEGAL&GENL GRUP VAR EMrao, poo20@63, 625 ]60
LLOYDS TSB BK B.75/%1BMINO0,[000a006810, pP60| 00
LLOYDS TSB BK p.25[% EMIN, 0p0o.0@d27, 20[0. Qo
LVMH 4.375% EM[N 950, 0p0. 0085, 53[0. Q0
MI CHELIN 8.625p EMTN 850, 0p0. 0081, 750. Q0
MUNI CH RE VAR 2,450,p00206878, 6/25[00
NAB 4.75% GMTN 625, 0p0.0642, 937. 50
NATI ONWI DE 3. 1pP5% |[EMIIN578, Po0o30681, 88927
NYKREDI T 5% 8,000, p0080a02, 00000
P&G 4.875% 1,000, p00.089,500.0¢0
RABOBANK 5.875MW 250, 0p0.0@70, 950. ¢o0
RBS 3.75% EMTN 6,530, P0060095, 1/18 [00
RWE 5% EMTN 2,250, poo20@12, 225 ]00
SABMILLER PLC h.59% EMITN5, 0p0. 0840, 345. Q0
SAFEWAY PLC 6.F% EMT®N, 000, p0050a12, 500]00
SI EMENS 5.125%| EMT|IN 1, 110, po0o10a77, 93200
ST GOBAIN 6% EMTN 180, 0p0.0092, 56(4. QO
STD CHARTERED VAR [EMII,N250, 0070867, 20000
SWEDBANK 3.625k EMTN8, 200, p0080B859, 900]00
TELECOM | TALI Al 5. 3750 EoMrNPOO10G42, 500]00
TESCO PLC 5.12p% EMTN250,0p0.0@66, 95/0. 0
VATTENFALL 4.2p% EMTN680, 0p0. 0005, 84[0. ¢0
XSTRATA 5.25% EMTN[ 1,050, p00.9063,375.0¢0
ZURI CH FI NANCE| VAR| EMTN25, poo10082,7/77]50
5f128,898|00060036,[6553. 81
(17,037, h37], 942)
13.[2% 11. %
BAT 6% EMTN 350, 0p0.0860, 150. 40
BBVA PFD VAR 6,450, pP0040@39, 528 |55
BK OF | RELAND VAR [EMOT,N9OO, P0010637,6(70]00
BRI TI SH TEL MLT 500, 0p0.0658, 30(0. ¢oO
COUNTRYWI DE 5. [125% EMTN50, p0040043, 5/65]|00
GDF SUEZ 6.125k EMTNL, 500, po010634, 1j0o0]00
GE CAPITAL 5.3f5% [MTN, 300, p0010076, 9/20]00
GE CAPITAL FLT|EMT|N 4,825, p0040060, 44632
KPN NV 5.75% EMTN 230,0p0.0@26,543. 10
LLOYDS TSB BK p.37[5% &EMINOPO. 0659, 00[9. Q0
ROCHE 5.5% EMTN 1,220, p0010806, 254 )00
ROLLS- ROYCE PLE 6.[754800,0p0.0825, 68/0. Q0
SANTANDER PFD VAR [8 1,650, p0010801, 133 |40
SUNTRUST BANK FLT [cmMer,NtOO, p0020G87, 2[65]80
TELEFONICA EMI|[5. 3[75%w =aMTaNpO. 0048, 47/0. ¢O
VATTENFALL 6.8F5% [EMTINOO, 0po.0@28, 912.qo0
1p 29, 237,lo0oa60093, pa7| 17
(4,086,076|943)
3.b% 2. 7|%
42,422,029)082
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( 21 10 )| 21 10 )
2,144,942,335380,544,(014
333,062,/100 372,648,|885
44,672,275,68D,192,71H, 341
773,503,[500 753,923,[100
2,745,829, 678,171,420, 418
59,603,520
2,898,833,762,475, 096/, 385
1,175,239,018,041, 160/, 011
59,159, P02 248,595,|871
54,862, 44p, 489, 636, 108, 025
54,862,44p, 488, 636, 108, 025
51,619, 13
3,244,798, 749,419,314, 179
35,000, P00 1,607, 834
3,331,418,462,420,922/, 013
3,331,418/,462, 420,922/, 013
64,519,590, 886, 960, 40P, 987
12,988,55p,78254,783,[025
12,988,55p, 78254, 783,[025
51,531, 031, 0856, 215, 186, 012
51,531, 031, 08B, 215, 186, 012
54,862, 44p, 488, 636, 108, 025
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( 21 10 ) ( 21 10 )
63,346,702,/]378 64,519,590,/807
6,013,854,003 2,198,232,/088
4,840,966,474 9,757,420,808
2,910,745,128 3,028,535,0127
61,554, 427,146 53,534,333,[279

2,322,88P 1,565, 958
2015 2,452,128 1,980,06p
2020 1,346,978 1,221, 61p
2025 285,949 248,600
2030 865, 640 858, 5094
2035 911,176 738,912
2040 46,233,790 45,564, 628
345,356, 2RO
64,519,590,/807 56,960, 402,987
12,988,559, 782
64,519,590,/]807 56,960, 402,/]987
21 10 21 10
44,672,%275,58042, 6(76,5821,9192, 719, B4a72, 556,641
773,50/3,50071, 666, 595753, 92|3, 10050, 738, 100
2,745,8[29, 6175179, 7[87, 84971, 420, 413879, 17[2, 842
48,191,608, 85594, 1/31,505,3118, 062, B5902, 4[67, 583
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21 10 21 10

1
|y O () oy O ()

2,502,116, 527, 486, 415183801, 619
2,040, 7|98, $05, 045, 2128 ,40 74729, 672
1,204, 2160, p512, 196, 897 ,7,880- 2|, 872

3,245,058, 53, 253, 9|92 .,83 B3|, 923
1,092,020, 61, 093, 7|26 ,14406|, 281
119,56|]4,3p9 117, 40/3, 286160, 673
1,290, 5|32, p317, 255, 434398098, 157

11,494, $50,|41218, 449, 967 9883|], 807

( 21 10 ) ( 21 10 )
0.7987 1.0045
) (7,987 (10, 045
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21 10

MEXI CO GOVT 9% DECO0919wl,7000| 0@®.80®B95,(120. 00

MEXI CO GOVT 10(% DHC24426M2606 0| O¥@B.90®29,|411. 40

MEXI CO GOVT 7.|75%|DEICO77,M1401 | 1 AM®.60627,(456¢. 81

MEXI CO GOVT 8% DEC¢1310M8,12000| 00Q@.10®14,|]166¢. 00

MEXI CO GOVT 9.|5% DECA242 M1200| O ¥®.10® 43,(958. 00

51,261, 32]1,1,@8%6.700010/, 112. 21

(9,382, 491)369)

16.(4% 17. 0%

BRAZIL 10% JAN12 TNF9,520,/000/790®99, #91|. 04

BRAZIL 10% JAN14 TNIF38, 400| 0®B.10®B29,|]420. 80

N
N

BRAZIL 10% JAN17 NTNF44,260]00®.80%21,(378. 26
3 362,180 0@B®B9QAS50,|290. 10

(17,059, 59|, 592)

29.|18% 30. P%

COLOMBI A GOVT |12% | 0C8CT6l6B5, 00Pp1OO@8H032)F, 0[00. 0O

COLOMBI A GOVT |9. 8% ,JIUSNRZ, 700D ,7Q¥®.600Q 62|, 313. 80

215,818, 00/]a,70®®B.00®¥ 8P, 3[13. 80

(805, 18[6, 410)

1. 4% 1. 5%

PERU GOVT 8.2% AUG26 3,800, 9Pp00.40®79, 00000
PERU GOVT 9. 91|% MAY153,562,0p00.40®70, 3|66 58
PERU GOVT 6.99%9 AUG374REGSS5,|00.990/57, $66/. 00

3 53,657,]00®.80®07, P32|. 58

(1,855, 5/77)826)

3.2 % 3. 4%

URUGUAY I/

-
w
~
X
o

UN32,000,/00B90®89, 880|. 00

—

URUGUAY |/ 5% SER1839, 300,/00®.80®mM32, $53|. 00

2 81,300,/00®B8Q®M22, f33|]. 00

(363,533, $87)

0. p% 0. 7|%

TURKEY GOVT 16/% AYG131,980,|00@.30®43, p22|.50

TURKEY GOVT 16/% MAR136,635,|00®M®.8q0a82, #92|.51

2 98,615,|]0001P®0125,|71%.01

(6,923,762)901)

12.]11% 12. 6%

HUNGARY 5. 5% FIEB14 14444 000| OO¥®M.300/46,|/960. 00

HUNGARY 6. 75% |[NOV171,10/39A 00D, ®®A., ®K¥F6,|708. 00

HUNGARY 7.5% FEB11 19100A 000| 0@B®.60®M13,|900. 00

HUNGARY 8% FEB|15 15%,A780, 00p,300®.10®27, 800. 00

-
4 6,163,00p,600B.200 65, 3¢3. 00
(2,994,061]449)
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5.pP% 5. 4%
POLAND GOVT 5.[25%|APR13520,[0001.10@ 04, $00[. 00
POLAND GOVT 6% NOV1011,500,/00@.10685, £150[. 00
POLAND GOVT 6.[25%|OCIT7105, 735| 0 @0.40 49,[700. 00
3] 223,755/ 0@®.60®39,[650. 00
(7,411, 8/48)9609)
13./0% 13. 4%
MALAYSI A 3.833/% SEP160,315,[006.100053, 12[. 75
MALAYSI A 4.262% SEP167, 000, p0o0.70@ 12, 58100
MALAYSI A 4.7009|% SHEP266, 800, P00.6®48, 3|82]80
3 74,115,lo0o0w50®B14, h76[. 55
(2,000, 7144)036)
3.5% 3. 6|%
EGYPT GOVT 8. 7/5% JUL1%,REDS P00.90® 00, 9|21 |52
1 9,750, Pp00.90600, 9[21)52
(160,239, 380)
0. B% 0. 3%
S. AFRICA 13.59% SER1521RI1,50/95| 0®®B.50029,[772. 50
1 211,095 0o@ms50m29,[772. 50
(3,236,0[13]522)
5.7 % 5. 9%
52,192, 719)341
(52,192,719, 341)
AFRI CAN DEV BA|NK E%”MBN$,00)40@$60638,5?0.00
1 1,295, 00p,20@®.60%38[, 500.00
(753,923, 100)
1. 8% 1. 4%
753,928, 1[00
(753,923, 100)
BACR VAR GHS AlPR1d CL8N, 530, p00.5a®56, 1|86 ] 00
CITI VAR DOP Fl[EB11 cL3 500, poo.3ga15, 0ofoofoo
CITI VAR DOP JlAN1d cLN 460, po0.20@90, 2[62)00
CITI VAR DOP JAN13 cLN 230, poo.2qgm62, 3fo4]o00
CITI VAR DOP MAR14 cLN 250, poo.2gm42, 1floo)oo0
CITI VAR I DR AluGc1d cCL5N 884, poo.5qa15, 5(49]60
CITI VAR RUB JluL1d cLey 900, po0.30®69, 79600
7 31,754,[l00®30651, L97| 60
(2,171, 420)418)
3. 8% 3. 9%
2,171, 4b0,la18
(2,171, 420)418)
55,118,0[62)8509
(55,118, p62|, 859)
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74,883,p42 57,609, 798
19,251,853 33,742,400

6,348, 554

99,3910
2,733,354,853, 472, 4586[, 173
174, 908

695, 224 1,738, 695

85,321,895 77,236, P61

2,988, 7154 3,238, 875
2,916, 495/, 222, 652, 645/, 055
2,916,495/, 222, 652, 645/, 055

542,001

4,562, 7148

35,000, P00 3,507, 849

35,542, p01 8,070, 597

35,542, p01 8,070, 597
4,157,939,9758, 126, 461], 018
1,276,986, 754481, 886,[560
1,276,986/, 754481, 886,[560
2,880,953,223,644,574], 458
2,880,953,223,644,574], 458
2,916,495/, 222, 652, 645/, 055
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21 10

2015
2020
2025
2030
2035
2040

4,131,562,
345,445, 7
319,068, 5

451,195, 9
3,634,539,

14,391, 9¢@
2,776,51
1,692, 96
316, 055
969, 909
1,016, 41
51,040, 65
4,157,939,

8 29
3 8
O 2

4 2

6 21

2

=

0 75

4,157,939,
613,026, 4
644,505, 4

646, 683, 4
3,414,797,

8,903,509
2,234, 43
1,549,55
271,530
960, 641
818, 982
50,241, 69
4,126, 461,

0 75
8 2
3 9

8 6

137

o ©

018

1,276,986, 75

4 481,886,560

4,157,939,

0 75

4,126, 461,

018
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21 10 21 10
6, 348|, 554 660,
99, 391 114,
2,733,354, 858463, 816, 388472, 456, 1233, 54
2,733,354, 858463,81|6,388478, 09|04, 1282, 77
20 11 21 11
21 10 21 10
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21 10 21 10
() () () () () () () ()
33,00¢, 000 33,54p2,00%42,|]0029, 009,000 28,82%,09274,|]908
33,000,000 33,54p,005%42,|]0029, 009,000 28,825,09274,|]908
( 21 10 ) ( 21 10 )
0.6929 0.8832
) (6,929 (8, 832
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21 10
CONSTAR | NTERNATI ONAL INE 2,950 12.[1035,69F. 0D
PORTOLA PACKAGI NG RESTRI [T%,D2TCOMMONL 87DC846. 7B
WORLD COLOR PRESS | NC 9 51 9.p6 8,616/. 06
BRODER BROTHERS COMPANY 8,995 0.B0 2,698.50
4 68,85F. 348
(6,348, 554)
0. % 100.[l0%
6,348|55H
(6,348, 554)
WORLD COLOR PRESS| WRT 201 0 1 4
S 255Pdd 673.|75
WORLD COLOR PRESS| WRT 201J 014
SERIES 2 F56Pdd¢ 404 |25
2 1,078.001,078[.00
(99, Bo1
0. 0% 0. 0|%
99, 391
(99, B91
ABI TIBI 13.75% RE[GS 150, 0p0. 082, 50/0. 0|0
ABI TI Bl 6% 170, 0p0. 0202, 10p¢. 0
ABI TIBI 8.375% 440,0p0. 0602, 80D . 0
ACE CASH EXP 10.2[5% REG®75,00p0.202, 50[0. ofo
ACE HARDWARE 9.12[5% REG®00,0p0.204, 50[0. 00
AFFI NI A GROUP 9% 25,00[0. 022, 68F. 5
AK STEEL CORP 7. 7[5% 125, 0p0. 0DB5, 49[6. 3|7
ALLI ANCE ONE 10% [REGS] 135, 0p0.084, 32[5. 0|0
ALLI ED WASTE 7.12[5% B 300,0p0.803, 50[0. 0fo
AMERI CAN AIR 10. 1[8% 9l1A262, 1p5. 305, 38/1. 5|0
AMERI CAN TIRE 10.[75% 78,0000. 064, 83]. 5
AMERI CAN TOWER 7.[25% |[RE®®, 00[0. 088, 425 . 0
AMERI STAR 9. 25% R|EGS 100, 0p0.001, 62[5. 0|0
AMKOR TECH INC 7.[75% 170, 0p0.067, 87/5. 0|0
ARCH COAL INC 8.75% REGB50, 0p0. 0560, 75(0. 0o
ARCH WESTERN MLT 100, 0p0. 0906, 25 . 0
ASBURY AUTO 8% 42,000.088,01p. 0
ASSOC MATERI ALS 9| 7509 47,000.0082,065. 0(
ASSOC MATERIALS MLT 150, 0PO. 0901, 50 . 0
AVAYA INC 9.75% R[EGS 250, 0p0. D092, 50/0. 0|0
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BALDOR ELECTRIC 8|. 625% 100, 0p0. D00, 00JO. Of0

BALL CORP 7.125% 50, 00/0. 0BO, 50p¢. 0(
BALL CORP 7.375% 50, 00[0. 069, 87p. 0(
BARRI NGTON TV 10.[5% 200, 0p0. 072, 250 . 0 (
BELDEN I NC 9. 25% |[REGS 50, 00/0. 08B0, 31p2. 5(

BERRY PLASTI CS 8.|875%9 150, 0p0. 084, 43(7. 5|0

BERRY PLASTI CS FL|T 15, 000. 003, 575p. 04
Bl LL BARRETT 9. 87|5% 100, 0p0. D03, 75/0. 0|0
Bl OMET 10% 275,0p0.P90, 12/5. 0|0
BLOCK COMMS 8.25% REQS 250, 0p0.DPDR5, 62|5. 00
BRODER BROS CO FL|T 88, 88/8.089, 999. 6(
BURLI NGTON COAT 1|]1.12|5%250, 0p0. P83, 75/0. 0|0
BWAY CORP 10% REG|S 30, 000.081, 35p. 0(
CALPI NE CONS 8% R|IEGS 75, 000. 04, 259 . 0(
CALPI NE VAR 0.91

CANWEST MEDI A 9. 25% REGB50, 0p0. 0006, 87 p. 0 (
CASCADES | NC 7. 25|% 125, 0p0. 008, 75/0. 0|0
CCO HOLDI NGS LLC |8.75% 182, 0p0. 085, 18/5. 0|0
CENTRAL GARDEN 9.]1259 67, 000.067, 00¢. 0¢(
CENVEO CORP 7.875|% 100, 0p0. 0706, 00P. O
CHESAPEAKE NRG 9.15% 150, 0p0. 0B2, 25/0. 0/0
CHI QUI TA BRANDS 8|. 875/% 400, 0p0.887, 60]7. 2|0
Cl't CARBON 11.125/% REGS125,0p0. 006, 56|2. 5|0
CI NCI NNATI BELL 7| 259 125, 0p0. 0P1, 74{3. 7|5

CI NEMARK USA 8.6215% REGS S5, 00[0. 05, 93f . 5(

CI TIZENS COM 9. 25|% 100, 0p0. D06, 00[0O. OfO

CLEAN HARBORS 7.6|125% |RE@S, 00]0. 0P4, 68F . 5(

COMMUNI TY HEALTH |8.87/5%250, 0p0.P8H2, 50/0. 0|0

CONSTAR I NTL FLOA|T 200, 0p0. D60, 500. 0|0
CONT AIR 9.798% ERJ1 279,3010.181, 55|1. 5/9
CROWN CASTLE 7. 75/% REGS 55, 00/0. 085, 13f. 5(
CRUM & FORSTER 7.[75% 150, 0p0. 085, 75[0. 0|0
CSC HOLDI NGS 8.5%9 REGS 100, 0p0. D02, 12|5. 0|0
DA-LITE SCREEN 9.[|5% 75, 000. 0067, 68Ff . 5(
DAVI TA I NC 6.625% 100, 0p0. B, 690. 0(
DELUXE CORP 5% 25, 000. 022, 40p. 24
DELUXE CORP 5.125|% B 175, 0p0. 086, 56/2. 5/0
DI GI TALGLOBE 10. 5% REGS 75, 00/0. 08, 09B. 71
DI RECTV 6. 375% 100, DO. 002, 50

DI RECTV 7.625% 100, DO. 005, 75

DOLE FOODS 13.875|% REGS150, DO0. 0O, 81

0
0.
DI RECTV 8. 375% 125, DO. 0P8, 593.
2
5
0

o|o|lo|N|O|O
o O O o0 O O

DOLLAR GENERAL 11| 875/% 100, DO. 00D2, 50

DOMTAR CORP 7. 125% 100, DO. 0906, 12p. 0(

DR HORTON 5.625% 100, DO. 0903, 00P. O

0
0
0
0
DOLLAR GENERAL 10|. 625% 125, 0p0. 088, 12
0
0
0
0

DYNEGY 7. 5% 200, DO. 062, 00[0. 0|0

EASTMAN KODAK CO |7.25% 30, 00/0. 0P3, 35 . 3¢
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ECHOSTAR DBS 7% 200, 0p0. D98, 500. 0|0
ECHOSTAR DBS 7. 75|% 100, 0p0O. ®®W, 75Pp. 0(
EL PASO CORP 7. 25% 100, 0p0. 0G4, 00D . 0OC(
EL PASO CORP 8. 25|% 100, 0p0. D00, 00O[O. O]O
ELAN FLT 240, 0p0.PDR5, 60]0. 0|0
ENCORE ACQ 7.25% 150, 0p0. 081, 32(5. 0]0
ENERGY FUTURE 10.1875%9 125, 0p0. BB, 12p. 0(
ESCROW BRODER BROS CQ 0200, 0p0. 0O
EUROFRESH I NC 11.5% REG®80,0p0. 08, 700[. 00
EXI DE TECH MLT B 64, 000. 061, 76¢. 0(
FAIl RFAX FI NANCI AL| 7. 7]5%62, 00/0. 060, 21 . 3H1
FI REKEEPERS 13.875% REG25, 00/0. 05, 500 . 0(
FI SHER COMMS 8. 62|5% 300,0p0.P65, 500. 0|0
FLEXTRONICS 6. 25% 85, 000. 09, 26 . 5(
FORD CREDIT 8% 100, 0p0. GO, 000D . 0OC(
FORD CREDIT 8.625|% 400, 09p0.6003, 00[0. 0O]O
FORD CREDIT 9. 875|% 100, 0p0. B, 950 . 0(
FORD CREDI T FLT 200, 0p0.0DDO, 60]0. Of0
FORD HOLDI NGS 9. 3|% 37,000.0P9, 23p. 0(
FORD HOLDI NGS 9. 3|75% 40, 000.081, 898. 37
FORD MOTOR 9. 215% 100, 0p0. 078, 250 . 0(
FORD MOTOR 9. 98% 250, 0p0. D95, 00]0. Of0
FOREST OIL 7.25% 265, 0p0.Do7, 77]5. 0|0
FREEDOM GROUP 10.125% |[REGS, 00/0. 005, 67p%. O
FRONTI ER OI'L 8. 5% 100, 0p0. 001, 50[0. 0JO
GA- PACIFIC 8.25% |[REGS 200, 0p0.DPO3, 00]0. Of0
GENERAL MOTORS 6.[75% 25,00/0. 0@, 250. 00
GENERAL MOTORS 8.|1% 200, 0p0. G208, 000D . O
GENERAL MOTORS 8.[3759 265, 000. BB, 42p. 0(
GENERAL MOTORS ML|T 35,00/0. 00, 100. 00
GENERAL NUTRTN FL|OAT |WI293,00p0.P288, 57|2. 5(0
Gl BRALTAR | ND MLT| B 300,0p0.DPB7, 25/0. 0|0
GI BSON ENERGY 11.|75% |[REGS, 00(0. 0D4, 81p. 5(
GMAC LLC 7% REGS 200, 0p0. D80, 75/0. 0|0
GMAC LLC 8% REGS 692,0p0.586, 30(0. 0]|0
GMAC LLC FLT REGS 67, 000. 0688, 91p. 0(
GOODYEAR TIRE 10.[5% 13, 000. 003, 94P. 5
GOODYEAR TI RE 8. 6[25% 54, 000. 085, 08¢. 0(
GRAPHI C PACKAGE 9|. 5% |REGGO, 0pO0O. D02, 50/0. 0|0
HANSON AUSTRALI A |5.25% 181, 0p0. 054, 98/3. 7|8
HANSON PLC 6.125% 170, 0p0. 082, 37|5. 0/0
HARLAND CLARKE 9.[|5% 80, 00/0. 068, 209 . 0(
HARLAND CLARKE FL|T 400, 0p0.293, 00[0. 0O]0
HARRAHS ESCROW 11| 25% RE®%®G, 0pO0. 051, 50/0. 0|0
HCA I NC 9. 25% 400, 0p0.007, 00[O0. 0O]O
HELI X ENERGY 9.5% REQS 250, 0p0.P8B4, 68/7. 5/0
HOLLY ENERGY 6. 25|% 200, 0p0. D09, 500. 0f0
HSN 11.25% 100, 0p0. D04, 75/0. 0|0
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HUB I NTL 9% REGS 100, 0p0. 00OL, 00D . OC(
I NERGY 8. 25% 150, 0p0. 068, 45[0. 0|5
I NGLES MKTS 8. 875|% 100, 0p0. 001, 50[0. 0JO
I NTCOMEX I NC 11. 7|5% 400, 0p0.2P24, 00[0. 0O]O
I NTELSAT 11.25% 100, 0p0. D004, 50[0. 0J0
I NTELSAT 8.875% 100, 0p0O0. D001, 00O[O. O]O
I NTELSAT 8.875% RIEGS |S-B0O, 0p0O. D00, 00JO. OfO
I NTELSAT 9. 25% 100, 0p0. D002, 00[0. O]O
I PC I NC FLT 200, 0p0. D66, 00]0. Of0
I RON MOUNTAI N 8% 106, 0p0. 002, 42[2. 5|0
I RON MOUNTAI N 8. 3|75% 50, 000. 0609, 812 . 5(
I RON MOUNTAI N 8. 7/5% 20, 00/0. 0PO, 409 . 0(
I SLE OF CAPRI 7% 200, 0p0. D05, 000. 0Of0
JARDEN CORP 7.5% 125, 0p0.0P0, 62[5. 0|0
JB POI NDEXTER 8. 7[5% 500, 0p0. 805, 00]0. Of0
JBS USA 11.625% RIEGS 40, 000. 061, 150. 0(
KANSAS CITY S 8% 175, 0p0. 005, 00)0. 0Of0
KAR HOLDI NGS 10% 28, 000. 0P5, 97¢9p. 0(
KAR HOLDI NGS 8. 75|% 60, 00[0. 0B7, 000 . 0(
KB HOME 5.875% 165, 0p0. 0062, 62[5. 0|0
KEY ENERGY 8. 375% 200, 0p0. D83, 00]0. Of0
KLC 7.75% REGS 325,0p0.808, 75/0. 0|0
LAMAR MEDI A CORP [|7.25% 200, 0p0. D093, 50/0. 0|0
LEVEL 3 8. 75% 200, 0p0.0DB7, 00]0. Of0
LEVEL 3 9.25% 160, 0p0. 082, 00[0. O]O
LI BERTY MUTUAL VAR REGS550, 0p0. 884, 00]0. 0|0
M/'I HOMES | NC 6. 8|75% 50, 00/0. 085, 956 . 5(
MAC- GRAY CORP 7. 6]125% 200, 0p0. D94, 00]0. OfO
MAGNACHI P SEMI 6.1875%9 200, 0p0.00120.|00
MAGNACHI P SEMI FL|OAT 130, 0p0.00 78. 90
MANDALAY RESORT 9. 375% 100, OpO. ®0, 259 . 0
MARKWEST ENERGY 6|. 875% B4, 000. 081, 110. 0(
MERI TAGE HOMES 6.125% 18, 000. 005, 48p. 04
MERI TAGE HOMES 7% 250, 0p0.PP2, 50)0. 0|0
METROPCS 9. 25% C4)0 400, 0p0.894, 00[0. 0]0
MGM MI RAGE 10. 375|% REGS 45, 00/0. 087, 137 . 5(
MGM MI RAGE 11.125|% REGS 20, 00|0. 0P1, 475%. 0(
MGM MI RAGE 6. 75% |12 100, 0p0. 07/, 50¢p. 0(
MGM MI RAGE 6.875% 100, 0p0. 0701, 500 . 0(
MI LACRON ESCROW 1j1. 59 233,0p0.00

MI LACRON | NC FLT 107,0p0.189, 76/0. 3|0
MI LACRON | NC MLT 49, 48|7. 589, 487 . 5
MI RANT AMERI CAS 8| 3% 200, 0p0.PO1, 50)0. 0|0
MI RANT AMERI CAS 8| 5% 50, 00/0. 080, 875p. 0(
MOSAI C MLT REGS 75, 000. 080, 43F. 5(
MULTI PLAN 10.375% REQS 200, 0p0. 094, 00]0. 0|0
NEWFI ELD 6. 625% 100, 0p0. WG, 000D . 0O(
NEWFI ELD 7.125% 125,0p0.0P2, 18(7. 5|0
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NEWPAGE CORP 10% 85, 00/0. 086, 750 . 0(
NEXSTAR TV 7% 74, 000. 0P9, 13f. 5(
NEXSTAR TV 7% REG|S 224, 312. 006, 518. 91
NGC CORP 7.125% 200, 0p0.0DB2, 00]0. Of0
NI'l 10% REGS 85, 000. 085, 85p. 0(
NOBLE GROUP 6. 625|% REGS125,0p0.0P2, 500. 0|0
NRG ENERGY 7.375% JAN17275,0p0.P62, 62|5. 0(0
NRG ENERGY 8. 5% 200, 0p0. D97, 25/0. 0|0
NTL CABLE PLC 9. 1125% 350, 0p0.8B5, 25/0. 0|0
NXP BV 7.875% EXC|H 375,0p0.P62, 500. 0|0
O' CHARLEYS | NC 9% 200, 0p0. D89, 500. 0|0
OFFSHORE LOGISTIC| 6.125%0, 00j0. 0807, 12%. 0(
OWENS- BROCKWAY 8.|125% 100, 0p0. 001, 75[0. 0J0
PAETEC 8. 875% REG|S 100, 0Op0O. ®@B, 75Pp. 0(
PAYLESS 8. 25% 300,0p0.PO92, 50]0. 0|0
PEN GAMI NG 10. 75%9 REQS 25, 00/0. 024, 000 . 0(
PEN GAMI NG 8.375% REQS 35, 00]0. 084, 212. 5(
PEN GAMI NG 8. 75% |[REGS 50, 000. 009, 37p. 0(
PHI I NC 7.125% 500, 0p0. 0864, 37|5. 0f0
PI'LGRI M S PRIDE 7|. 625% 56, 00/0. 088, 240 . 0 (
Pl ONEER NATURAL 5|. 875% 84, 000. 004, 599. 01
Pl ONEER NATURAL 6| 659 185, 0p0. 066, 50[0. 0|0
Pl ONEER NATURAL 6]. 875% 75, 00]0. 067, 36p. 0(
PLASTI PAK 8. 5% RE|GS 200, 0p0. 092, 00]0. OfO
POLYONE CORP 8. 87|5% 550, 00p0.9060, 19)1. 8|5
POLYPORE | NC 8. 75|% 400, 00p00.802, 26/9. 2|0
PUBLI C SERVICE 7.|195% 100, 0p0. W, 15f7. 64
PXP 10% 100, 0p0O0. D05, 75[0. 0|0
QLTY DI STRI BUTI ON| 9% 200, 0p0.0DPO, O0JO. OfO
QLTY DI STRI BUTI ON| FLT 100, 0p0. 0700, 259 . 0(
QUEBECOR WORLD 9.|75% 150, 0p0. 0108, 12p. 0(
QUI KSI'LVER I NC 6.|8759 100, 0p0. 06, 00P. 0(
QWEST CORP 7.625% 350, 0p0.B088, 25/0. 0|0
RANGE RESOURCES 7| 5% 283,0p0.DP0D5, 92|5. 0|0
RBS & REXNORD 11.|75% 100, 0p0. BB, 250 . 0(
RBS & REXNORD 9. 5|% 300,0p0.DPD9, 00]0. OfO
REAL MEX RESTO 14/% REGS 60, 00/0. 093, 409 . 04
RH DONNELLEY 11.75% REGB55, 0p0. 0B, 13 . 21
RH DONNELLEY 6. 875% 2,00p.00 120.|00

RI'TE Al D CORP 7. 5% 425,0p0.861, 25/0. 00
ROYAL CARIBBEAN 1]1. 87|5%50, 00/0. 052, 00¢p. 04
RRI ENERGY 7.875% 400, 09p0.855, 50[0. 0]0
RSC EQUI PMENT 9. 5% 221,0p0.PO03, 87]2. 5|0
SABI NE PASS LNG 7| 259 300,0p0.P62, 500. 0|0
SANMI NA-SCI 6. 75% 50, 00/0. 005,500 . 0¢(
SANMI NA-SCI FLT R|IEGS 170, 0p0. 069, 60[0. 0|0
SBA TELECOM 8% RE|GS 25, 000. 0P5, 03L. 24
SBA TELECOM 8.25% REQGS 20, 00]0. 00, 125%. 0(
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SEAGATE TECH 10% |[REGS 45, 000. 068, 159. 0(

SEAGATE TECH HDD |6. 89 100, 0p0O. BW, 73p. 3(
SEMI NOLE HARD FLOAT REG&00, 0pO0. 0B2, 00[0. 0|0
SERVI CE CORP I NTL| 7. 3752400, 0pO0O. 097, 50/0. 0|0
SERVI CE CORP | NTL| 7. 875200, 0PD0O. 093, 00J0. 0|0
SLM CORP 5% MTNA 11, 000. 006, 585[. 19
SLM CORP 5. 4% MTN 56, 000. 009, 490 . 0(
SLM CORP 8. 45% MTI|N 125, 0p0. ®B, 49P. 74
SLM CORP FLT 11 MTN 150, 0p0. 0P6, 18[7. 5|0
SLM CORP FLT 14 50, 000. 080, 50¢. 0(
SMART MODULAR FLT 150, 0p0. 082, 37[/5. 0]/0
SMI THFI ELD FOODS [7. 75% B60, 0p0. DP9, 60]0. 0|0
SMI THFI ELD FOODS |10% |[REGAS, 00[0. 004, 92%. 0(
SMURFI T- STONE 8. 2|5% 100, 0Op0O. 06O, 50p. 0(
SOLO CUP CO 10.5%9 REGS 30, 00]0.081,57%. 0(
SPANSI ON LLC FLOA|T 400, 0p0.8956, 00[0. 0]0
SPECTRUM BRANDS 7| 375/% 165, 0p0. 0P2, 35/9. 87
SPECTRUM BRANDS MLT 100, 0Op0O. 0700, 0O0P. O
SPEEDWAY MOTORSP [6. 75% 200, 0p0. 092, 43|3. 4|0
SPRI NT NEXTEL 6% 740, 0p0.607, 90[0. 0|0
SPRI NT NEXTEL 8. 3|75% 55,000. 082, 250 . 0(
SSTGA 9. 375% REGS 300,0p0.PDO, 00JO. OfO
STARWOOD HOTELS 7| 875% 70, 00[0. 00, 52p%. 0(¢(
STATER BROS 7. 75% 100, 0Op0O. ®B, 50p. 0(
STEEL DYNAMICS 7.[3759 200, 0p0. D99, 00]0. Of0
STENA AB 7.5% 175,0p0. 065, 31f{2. 5|0
STLG CHEMI CALS 10| 259 500, 00p0.006, 25/0. 0f0
STONE CONTAI NER 8| 375/% 200, 0p0.0R1, 00]0O. OfO
SUPERVALU I NC 7. 5% 100, 0p0. W, 000D . 0O(
SW ENERGY 7. 5% RE|GS 80, 00/0. 080, 10¢. 0(
SWIFT ENERGY 7. 125% 350,0p0. P83, 50/0. 0|0
TEAM HEALTH I NC 1|1. 25/% 375, 0p0. 883, 90[6. 2|5
TELESAT CANADA 11|% 30, 000. 080, 90¢. 0¢(

TENET HEALTH 10% |[REGS 25, 000. 0P6, 90p. 24

TENET HEALTH 8.87/5% REGX50, 0p0. 256, 56/2. 5|0

TENET HEALTH 9% RIEGS 25, 000. 0P5,62p. 0(
TENNECO AUTO 10. 2/5% B 48, 000. 0089, 449 . 0(
TERREMARK 12% REG|S 55, 000. 087, 88Ff. 5(
TESORO CORP 6.625% 150, 0p0. 085, 00[0. O]O
TN GAS PIPELI NE 8% 25, 000. 0P8, 278 . 81
TOYS R US 7.875% 100, 0p0. 0807, 62p. 0(
TRUE TEMPER SPORT|S 8.|375%530, Op0. 0P, 500[. 00
TW TELECOM 9. 25% 300, 0p0.805, 24|1. 9|0
TXU ENERGY TCEH MLT A 175,0p0.0P3, 37/5. 00
ULTRAPETROL 9% 280, 0p0.DPO1, 500. 0|0
UNI SYS CORP 8% 350,0p0.801, 87|5. 0|0

UNI' TD AIR LI NE 7.|1336% 14568A597.639, 358. 5¢

UNI TED AIR LI NES |FLOATGS85, 13|]1. 1387, 648. 57
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UNI TED RENTAL 6. 5% 125,0p0.0P1, 25[0. 0J0
UNI TED RENTAL 7. 75% 200, 0p0. D68, 500. 0|0
UNI TED RENTAL 10.1875% RB®S 00/0. 061, 350 . 0(
UNI VI SI ON 12% REG|S 100, 0p0. D05, 00[0. OO
US STEEL CORP 7% 7,00p.006, 475[. 00
USI HOLDINGS 9. 75|% REGS 74, 00/0. 061, 050 . 0 (
VALASSI S 8.25% 400, 0p0.855, 00[0. 0O]0
VALEANT 8. 375% RE|GS 75, 00/0. 05, 09B. 71
VANGUARD HEALTH 9% 275,0p0.P0D2, 25/0. 0|0
VERSO PAPER 11. 37|5% B 100, Op0O. 0500, 00P. O
VERSO PAPER 11.5% REQGS 25, 000. 0P4, 848B. 74
VI ASYSTEMS | NC 10| 5% 200, 0p0. D94, 00]0. Of0
VI DEOTRON LTEE 6.[875%9 250, 0p0. P82, 500. 0|0
VI DEOTRON LTEE 9.]125%9 100, 0p0. D05, 75[0. 0|0
VI TRO SA 9.125% 300, 0p0. 005, 50/0. 0f0
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