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71 14,685,/86060803, 53|
(2,139, 853,
5. 9% 5. 2%
DENMARK GOVT %% NJoM107, 000,[00a10644, pool
1{ 10, 000,/00a10644, poo|
(168, 83[8, (
0. 5% 0. 4%
POLAND GOVT 5] 75% APR10400,[00a10@20, P00
1f 11, 000,j00a10@20, pooO
(295, 422, ¢
0. 8% 0. 7[%
AUSTRALI A5. 75% MA| 2110 ,16204 ,{00a10®98, 1 40
1 10,600,j00a10098, 40
(1,040, 838,
2. D% 2. 5%
S. AFRI CA13.5%| SEP[1l 32R115M,[00880796, P60
1 32,100,/00880096, P60
(421, 325, 4
1. % 1. 0[%
12,291, 427,
(12,291, 427
KOMMUNEKREDI T4.37b%4 EMGON, P0040A 76, 2[60
1 4,100, poo040a7e, 260
(450, 326, 1
1. b% 1. 1%
450,326, 1
(450, 32/6, 1
FED HOME LOAN|BANK 5%000, P0060032, 878
FGLMC 5.0% APR42 [TB&, 210, P0080B33, 446
FGLMC 5.5% APR42 [TB®, 410, P0050B67, 7|36
FGLMC 6.5% APR42 [TBA875,0p0. 0074, 25[7. ¢
FNCI 4.5% APRP7 TPBAO, 685,[00a10@39, f28
FNCI 5.0% APR27 TBA3, 040, pP0030@80, 825
FNClI 5.5% APRP7 TBA1,325,p0010@43, 0[07
FNCI 6.0% APRP7 TBA1,310,p0010@12, 650
FNCL 4.0% APRJ2 TBA3,450,[00a40039, p12|
FNCL 4.5% APR#2 TBA7,775,[(0008008009, 44|
FNCL 5.0% APR#2 TBA3,110,p0030B55, 3{98.
FNCL 5.5% APR#2 TBA3, 140, P0030@14, 0[13.
FNCL 6.0% APRJ#2 TPBA5, 920, P0060BO6, 450
FNCL 6.5% APR4#2 TBA 465,0p0. 0620, 65(4. ¢
FREDDIE MAC 3]75% 3,700,p0040Q04, 6/20.
| CO 5.375% EMJN 2,050, P0020059, 2/04
KFW 4.875% 8,300, p00908B55, 420
NETWORK RAIL B.5% EMTN50,(00010698, B6 2|
SFEF 3.375% REGS 6,120, P0060B95, 400
1p111,135[0a@00@43,(311
(9,896, 0[24,
27 .[2% 23. b%
CADES 3.625% 5,000, p0050@80, 0[00
EIB 3.5% EMTN 780,0p0.0839, 12[4. (
EIB 4.25% EMTN 7,500, P0080B91, 7|50.
FROB 3% 2,200, pP0020a94, 940
4 15,480,[00a60005, 14
(1,801, 3[87,
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5.0% 4. 3%

11,697, 412,573

(11,697, #12|,573)
ABFC 2005-HE2| M1 763, 8pP8. 3446, 043. §1
Al G 6. 4% 1,725,p0010®48, 2/179.22
ALTRI A GROUP 4. 75P 860, 0p0. 0®37, 83]0. 00
AMERI CA MOVIL|2.3/5%, 175, p0030@25, 1165./00
ANHEUSER-BUSCH 5% 1,680,p0010@66, 6|05 .32
AT&T | NC 6. 55% 660, 0p0. 0B20, 848. 860
BEAR STEARNS2006-pPWAAORG, POOA40BGB47, 6/56.]40
BK OF AMERICA|3.6RP5%, 83BN, p0010B18, 2/106.|]26
BK OF AMERICA|5.6p% 25, 000.0025, 91f. 5|0
BK OF AMERICA|S5.8/5%342, 0p0. 0B67, 72/5. Q0
BNP PARIBAS 3]6% MTN, 380, p0020@04, 20176.]00
CANADI AN NATURAL pB. 2000, p0020391, 6(00.[00
CAPI TAL ONE 4] 75% 145, 0p0. 0052, 05/1. 98
ClIl GNA CORP 5. 875% 420, 0p0.0@d42, 26/0. QO
CI TI GROUP | NC| 6% 1,390,p00106G35, 1116.00
CI' TI GROUP I NC|6.3[/58%, 165, p0030@27,6(00./05
COMCAST CORP 6. 4% 260, 0p0.0B23,06|8. 230
COMCAST CORP 6.55P 1,010, p0p0010@55, 0[23 .57
CREDI T SUI SSE|NY p. 3655, 0p0. 0011, 89(9. 19
CREDI T SUI SSE|NY pb%l,625,p0010047,6[(79.55
CSFB 2004-3 2Ap1 2,235, 96124276, 407 .83
DANSKE BANK FLT REG&, 750, p0060Q00G52, 7)]167.]50
DI RECTV 5% 755,0p0.0B21, 28|]9. QO
DUKE ENERGY 1|75% 930, 0p0.00G®41, 28/0. 90
DUKE REALTY 6] 75% 735,0p0.0B64, 01j0. § 7
ENCANA CORP 6] 625 385, 0p0. 0@d34,56/8. 15
ENERGY TRANSFER 6| 05%60, Op0. 0672, 79(1. 15
ENERGY TRANSFER 6} 5%295, 0p0. 0312, 96/5. 30
ENTERGY ARKANPJAS B.ZTHWW50, p0010@a80, 131,82
EPPLP 7.55% 665, 0p0. 0B73, 790. Q5
EQABS 2004-3 AFA4 1,201,pP2918261, 0|89 .52
ERP OPERATI NG|(LP H#.6280, OPO. 0BO01,583. 711
GE CAPI TAL 4. B3B75% MTH®N80, 0p0. 0®17, 2914. Q0
GE CAPITAL 5.875% MIN500,p0010®80, 9(72 .58
GOLDMAN SACHS|6.2p% 915, 0p0.00®01, 092. Q0
HCP I NC 3.75% 1,755,p0010061, 7]117.]96
HSBC HOLDI NGS|5. 1 2,405, p0020620, 415.85
I NTL PAPER CO| 6% 415,0p0.0@d72,02(1.00
KI NDER MORGAN| 6. 3/ 5%115, 0p0.00aQ31, 07/6. 36
KI NDER MORGAN|6. 9p% MINN, OPO. 0OR@R79, 06]7. 30
KI NDER MORGAN| ENER 3635X%0p0. 0634, 68/2. 30
KRAFT FOODS I NC 5| 35690, p0010®60, 9907.00
METLI FE I NC 6] 75% 1,965,p0020348, 401,17
MORGAN STANLE 5.p% &SMINOPO. 0BS55, 29|3. 34
MORGAN STANLE 5.7/5%815, 0p0. 0B00, 00|4. QO
MSAC 2004-SD2| A 1,545,9P2313824, 359,14
MSC 2005- HQ7 A4 4,270,p0040082, 400,00
NATI ONWI DE 2. P% REG&, 400, p0040@35, 2100./]00
NEVADA POWER €O 7| 125000, p0010@259, 0)]42./88
NEWS CORP 6. 1% % 175,0p0.00a0a92,535.Q0
NI SOURCE 5. 8% 555, 0p0. 0693, 342. §1
ONEOK PARTNERP) 3.P5% 365,p0010@23, 6(81.35
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ORACLE CORP 6]125Mm 150,0p0.0092, 17[3.93
PETRO- CANADA §. 8% 660, 0p0.0B62, 441. 40
PFI ZER INC 7.2% 620, 0p0.0®12, 19(3. 40
PPSI 2005- WHQ$ M1| 1,845, p0010®43, 0[65.|30
PRUDENTI AL 5. 8% MTN1, 025, pooi1oaz21, 48325
RABOBANK UTREECHT B.375%5, P0020®32, 6/80./]00
RAMP 2004-RS1] M1| 4,621,B1247491, 62123
SHELL 3.1% 1,490, p0010B98, 0[25.|00
SOUTHERN POWER 5.[15%345, 0p0.0@69, 380. 0
TELEFONICA 5. 862% 1,445,p0010@34,8/70/55
TEVA PHARMA 2] 4% 1,360, p0010@88, 9/68.|]00
TRANSOCEAN INE 6.pB756880,0p0.0083,08[8.q0
TW CABLE 8.75% 955, 0p0.a0251, 2[16.]81
UNI TEDHEALTH GROUP 5688, 0p0.0®08, 29[4. 19
VALE 5.625% 1,465, pP0010647, 6|15 |51
VERI ZON 4. 6% 600, 0p0. 0675, 90(0. 4o
WAL- MART 5.25% USpP 660, 0p0.0069, 73[2. 26
WBCMT 2005-C2}] A4 2,770,p0030083, 897 |23
WELLS FARGO MLT 3,110, p0030@B28, 0[16.31
WFMBS 2005-2 PA1 1,667,70911586, 8/79.|48
XCEL ENERGY I NC 4| 7% 185, p0010@40, 35096
XEROX CORP 4. 5% 755, 0p0. 0067, 759. 30
7h101,465|56088@50,[689.00
(8,909,0[31,704)
24 .|5% 21. b %
ABBEY NATL 3.125% 3,430,p0030634, 95800
ABN AMRO BANK$.37F6% EMINOPO. 0615, 95/0. 40
AMADEUS I T 4.875% 600, 0p0. 0628, 440. qo0
ANZ BANK 5.12%5% EMTN460,0p0.0@78, 86(0. 40
APRR VAR 17 EWMTN 1,100, pooi1oas7, 34000
ARKEMA 4% 600, 0p0.0®21, 42[0. QO
BARCLAYS BK 2|125m 2,880, p0020®27, 2[32]00
BARCLAYS BK 4% 17| EMESNO, 0pP0. 0682, 43/5. QO
BARCLAYS BK 6% EMTN 530, 0p0.0632, 17/3. Q0
CBA 2.625% EMJTN 3,527,p0030®13, 7(64.|20
DNB 2.5% EMTN 3,705, p0030@813, 927 |00
DT PFANDBRFBK$. 125%2 EMT6, P0020@62, 6/04.|80
EVRTHG EVRWHR|3.5Mm EMTON, 0PO0. 0672, 90/[7. QO
GAS NATURAL 5% EMTN 100, 0p0.00a04, 570. Q0
GAS NATURAL 5)625P ESION, 0PO. 0B63, 60[0. 40O
GROUPE CASINO|4.4B1%550, 0p0. 0B84, 10[0. Q0
HI T/ SANEF 5. 75% 1,400, pooioass, 26000
| NG BANK NV 3% EMTN3, 150, p0o030@87, 65500
| NG BANK NV 3[375m EMEFONO, P0030®77, 460,00
LEASEPLAN 3.25% EMTS, 900, po040085, 2[50 |00
LEGAL & GENERAL VAR ESGNOpPO. 0008, 528. 0
LLOYDS TSB BK|[3.3[58% 300, p0030@37, 94000
LLOYDS TSB BK|[6.5pm E®TN, 0p0. 0032, 240. QO
NAB 2.625% 2,900, pP0020®63, 800 |00
NORDEA BK AB VAR EMINOOO, po010®02, 20000
NORDEA BK FINLAND| 213723%, poo10@55, 7/43.]10
RBS 4% EMTN 3,100, pP0030B03, 050/ 00
RBS 4.75% EMTN 1,114, poo1oa4a7, 442])28
RCI BANQUE 4. 375% EM&®NO, 0pP0. 0B77, 950. Q0
SOCIETE GENER|3.7b% £MINOpPO. O0@10, 20[0. QO
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SPAREBANK 1 2375k EMTION2, pool10@27, 7[22.
SPAREBANKEN 3] 125p EMIONO, P0020B08, 0[20.
STD CHARTERED|FLT| EMZ®NO0, 0b0o. 0890, 62[5.
SWEDBANK AB 2] 25%| EMTN60, P0030B48, 9[22.
SWEDBANK AB 3]375p EMIN, 0PO. 0895, 93[9. 1
UBS AG 2.25% 3,000, p0030@30, 6[00.
VOLVO 5% EMTN 805, 0p0.0®@83, 48[7. j
ZURICH I NS VAR 25| EMT370, p0010B73, 9[45.
38 63,077,[00650058, P62
(7,015, 2[32,
19.[3% 16. p%
AVI VA PLC VAR|41 [EMT&90,0p0.0@30, 31[8. (
BAA 6.75% EMTN 440,0p0.0620, 74[0. (
BAT 6.375% EMJTN 400,0p0.0@94, 20[0. (
CARLSBERG VAR|EMTN 550,0p0.0639, 92[5.
EVERSHOLT 6.359% EMTHNOO, 0PO. 0666, 25/0. (
GATWI CK ARPT $.25p EGOO, 0PO. 009, 24[0. (
| MP TOBACCO 5|5% EMT®&30, 0p0. 0687, 58[2. (
| NG BANK NV VAR EMTN, 100, p0010®89, 605
NATL EXPRESS VAR EMTHN70,0p0. 0622, 84/4. 7
RBS 7.5% EMTN 500, 0p0.0B56, 83[0. ¢
ST GOBAIN 5.625% L6 EMINOPO. 0T61, 25(0. ¢
SUNTRUST BANK|FLT| GMT500, p0o010@95, 800.
XSTRATA 7.375% EMTN 575, 0p0. 0698, 85[5. (
18 8,555, p0090avz3, 4309
(1,182, 2[72,
3. P % 2. 8[%
17,106, 537,
(17,106, b37
41,545, 7003,
(41,545, 03
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( 23 12 Y| 24 12 )
1,142,481,528536,411,/]228
32,882,576 2,351, 949
25,000,270, 0B2,570, 975, 757
263,603,[619 224,760,121
3,156,978, 454,515,234, 226
243,108,/554 47,139,995
234,529,/030 348,010,/]153
403,250,[645 307,192,196
46,326, p42 8,116, 410
30,523,430, 673,560, 193, 135
30,523,430, 673F,560, 193, 135
228,985,/196 48,878,090

261, 283,|571

326,204,/733 590,014,112

816, 473,/500 638,892,/]202

816, 473,/500 638,892,202
27,642,650, 019, 784, 063, 055
2,064,298/, 163, 137,231,878
29,706, 95f, 177, 921, 30/0, 933
29,706, 95f, 177, 921, 30/0, 933
30,523,430, 673,560, 193, 135
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(1)

(2)

(3)

133

12
60
61

24 21 12
24 21 12
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23

12

24

12

35,

12,

16,

8

27,

131,079
973, 297
461, 718

593,810,

397, 250

978, 527

09,541,

841,
642,

077,
659

55247,
8502,
380,

9522,

14®,

98 3

7917,
01149,

642,659,
018, 428,
877,024,

014
480
439

127,582,458

893,026,596

464, 03

36, 769, 4138

426,220,
784, 063,

525
055

27,

642, 659

01m49,

784,063,055

1.0747
(10, 47

1.1586
(11, 586
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23 12 24 12
989, 91l6, 288 77,693, 553
2. 470] 412 500, 1138
236, 05|5, 965 121,94, 726
1,228,442, 665 44,754,311
23 12 ( 24 12 )
() ! () () () () ()

() ()
2,579,047, p622 508, 419,720,562 8, 3485, 249, 15 396, 077, 198782F, 992
1,722,391, p516 614, 5/111008587/9, 151
266, 38|7, 374 262, 72|4,832662|, 542

280, 148, 1B4 316, 46/|0, B8731%p, 003
250, 18/8,5p8 220, 87|3, 809, 314, 798
320, 16/9,0p1 320, 120, 00049, 61
2,964, 1136, P89 931, 7/|34,3020,640p, 08B3BO, 14/8, 1B4 945,613, 055464, 831
1,747,847 ,p319 614, 5/111908433|5, 335
100, 749, 1p5 102, 202, 213,8453|, 113
284,500, 0p0 316, 46/0, B8696¢09, 146
263, 134, 2p0 220, 87|3, 84020, 260, 400
568, 06/]6, 1p3 550, 40|6, 61874, 659, 439
10, 681, 67,3002 244, 176144628 ,13,58880, 7|94, p928 076, 8/12,17,87338|, 095
24 12
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MEXI CO GOVT 6| 5% |[JURB1000,[l00250662, 00
MEX| CO GOVT10[ DEC2466M2086| 12090@55,(56 4
MEXI CO GOVT10/ NdVv3®2M®05,[30100.50,08 8 0,[6 0 3
MEXI CO GOVT7.[f5%DJECT7MDP@1,[108606830, P82
MEXI CO GOVTS8.[p%wNdv3a4M®00,/00@890@36, POO
MEX| CO GOVT9.[p%DEHC1461M7Q3,[20690018, P08
6/ 458,015|76650883,[75 4
(3,613, 2|44,
15.(8% 16. P %
BRAZIL 10% JAN13 [NTNF859, 0p0. 0882, 794. ]
BRAZIL 10% JAN14 [NTEB, 989,/00680629, 85
BRAZIL 10% JAN17 |[NT®RB,520,[l00@90@79, p11
BRAZIL 10% JAN21 [NTNB, 000,/000a30@855, 876
BRAZIL I/L 6% AUJ201MTNBO,[l00890652, J96
51, 118,468/ 00@20000,[86 4
(6,528, 1|13,
28.|5% 29. P %
COLOMBI A GOVT| 9. 8/534J40MN2,700p 400801065 6|, 8
1 3,453, 000400010656, 8¢
(233, 110, 3
1.0% 1. 0[%
PERU GOVT6. 95®AUd31 1REGS81,[00030065, B33
1 12,181,/l00a30065, B33
(406, 56/0,
1. 8% 1. 8%
URUGUAY I /L 3| 7% |JunN37800,[00@20000, P99
URUGUAY 1 /L 4| 375% BBC®92,/09850@17, 895
2 46,772,[096870818, L95
(241, 309, ¢
1. 1% 1. 1f%
DOMI NI CA15. 95% JUN2FREGSH0,[00620839, B55
1 54,500,[00820@39, §55
(110, 647, (
0. 5% 0. 5(%
TURKEY GOVT 1/0% JJUN12, 600,[00020876, L92
TURKEY GOVT 1/0.5% JAN2®GO0O0,{000a80047, 72
TURKEY | /L 4.5% FEB15, 000, p0020@80, 0[83
3 32,200,[00840004, 47
(1,568, 449,
6. 8% 7. 0o[%
HUNGARY 5.5% [FEB1{6 11%0,c000]|0aa80a41,[400.
HUNGARY 6.75% NOV176214,/0000]|06020@07,(68¢0.
HUNGARY 7.5% [NOV20 2m5,A000|06630@29,[250.
HUNGARY 8% FE[B15 [15259, 350/ 0@670@33,[704
4 1,718,35p106010@12[, 03
(593, 56/9,
2. 6% 2. 7%
POLAND GOVT 5| 25% ARR1300,/l00a70045, B4o|
POLAND GOVT 6| 25% O661855,[00000064, p4o0|
2 83, 755,[008700009, Bs8ol
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(2,293, 589,
10.[0% 10. B%
RUSSI A 7.85% [MAR1/8 IREGS000|0a090@62,[500.
11 105,000/ 00090@62,[500.
(306, 495, (
1. B% 1. 4[%
MALAYSI A 4.26R% SEP16®, 000,[00090803, B90
MALAYSI A 4.378% Nove2®, 000,lo0@10@41, P00
MALAYSI A 4.7000% SEP2%, 800, P0040Q45, 560
3 42,800,[00a50a90, k50l
(1,232, 3|43,
5. 4% 5. 5/%
PHIL GOVT7. 75®%FEB202B09500,[008306820, pool
1 28,000,/l00830820, pool
(64,30, 6
0. 8% 0. 3[%
S. AFRI CA10.5% DEJ26 6B1866,[66780075, J12|
S. AFRI CA13.5% SEP157R1550,[(00060885, 50|
S. AFRI CA6. 75% MAR214B2080,[00@a40620, 00|
3] 193,616|68190082,[361
(2,379, 2|34,
10.[4% 10. %
19,570, 9[75,
(19,570, b75
EPM 8.375% REGS 4,000,00pA0@820800[, 0
1l 4, 000, 00pa0@ac20800[, 0¢
(197,671,
0. b% 0. 9%
RED ARROW | NT|L 8.[375% 650, p8992874, 414
1 9,650, P89928B74, 414.
(27,088, 3
0. L% 0. 1%
224,760, 1
(224, 76|0, ]
CITI VAR GHS |MAR13 Ca,N720, P0020B99, 0[40
CITI VAR IDR |JAUG18 cai,No84, p0040662, 915
CITI VAR I DR Nov2o aonN263,[97120033, 29
CITI VAR RUB |JAPR2[l1 ca,NLo0O0, po030a12, 400
CS VAR RUB MAR13 [CLN4, 215, p0040B93, 3|78
DB VAR I DR 22pEcC13 cL™Ns50, 0p0.0@21, 30[3. (
STD VAR UGX JJAN13] CLN 200, p0010@06, 1[20
7 26,032,[97290828, 86|
(2,413, 7509,
10.[5% 10. B%
GS 5.5% UAH S[EP15 cunm®, 320,[0009,0000, 1/05 .
1 12, 320,|l0009,0000, 1[05.
(101, 476, (
0. I % 0. 5/%
2,515, 285,
(2,515, 2|35,
22,310, 9|71,
(22,310, b71
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24

12,
25,
7,
2,97
18,

781,
688,
917, 2
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24 12
CONSTAR COMMON SHARES 901 0.h7 423.|a7
CONSTAR PREFERRED SHARES 9p 224 2220,17H. 8
US CONCRETE | NC 2,625 4.b7 13,046. 2
WOLVERI NE TUBE I NC 2,377 25.l0059,425.0
QUAD GRAPHICS | NC 1P 13.la5 255.|55
EUROFRESH COMMON STOCK 16, P99
EUROFRESH Pl K PREFERRED 2 b
STRATUS TECHNOLOGI ES BERMUDA3|7HLDGS |[LTD
STRATUS TECHNOLOGI ES BERMUDSA®PREFERENCE
9 93,33p.0F
(7,681, 064)
0. B% 100.[0%
7,681 06
(7,681, 064)
)
)
99C ONLY STORES 11% REBS 40, 0o[o. 001, 90p¢. olo
ABI TI Bl 6% ESCROW 345, 0p0. 010, 725[. 0¢
ABI TIBI 7.5% ESCROW 72,000.00360.[00
ABITIBI 7.75% ESCRQW 120, 0pP0.00600.[00
ABI TIBI 8.375% ESCROW 713, 0p0. 0D, 565[. 0
ABI TI Bl 8.85% ESCRQW 19, 000.00 95. po0
ACE CASH EXP 11% RHBGS 120, 0bp0.1009, 80[0. 0
ACLI NES 10.625% REGS 55, 848. 092, 49f. 1|2
Al RCASTLE 9.75% 110, 0p0.1023, 06[2. §0
ALLI ANCE ONE 10% 45, 0000. 005, 00p. olo
ALLY FI NANCI AL 8% 342,0p0.90M7, 91/0. ¢ 0
ALPHA NATURAL 6% 20, 00[0. 009, oo0p. olo
ALPHA NATURAL 6.25% 25, 00[0. om3, 875. olo
ALTA MESA 9.625% 90, 0oo[o. o®7, 30p. olo
AMD 8. 125% 100, 0bp0.1009, 25/0. 0
AMERI CAN ACHV10.87H%RE[GS115, 0p0. A, 36p. 5[0
AMERI CAN CASI NO 11% 35,0000. 07, 148. 7|5
AMERI GAS 6. 5% 45,000. 005, 11p. 5|0
AMERI GAS 6. 75% 28, 00(0. oms, 63p. olo
AMERI GAS 7% 36, 00[0. 006, 90p. olo
AMERI STAR 7. 5% 50, 0olo. 0m3, 125. olo
AMKOR TECH 7.375% 55, 00[0. 09, 125. olo
APPLETON 10.5% REGSY 80, 00lo. om0, 90p. olo
ARCH COAL | NC 7% RHGS 50, oofo. 0408, 25p¢. olo
ARCH COAL I NC 7.25% RE[GS 50, 00[0. 0008, 43f. 5|0
ARDAGH GLASS 9.125% RE[GS200, 0p0.2m09, 00[0. QO
ARMORED AUTO 9.25%|REGB 250, 0p0.2Dm07, 50[0. Qo0
AS AMERI CAS 10.75%|REGB 150, 0p0.1006, 50[0. QO
AUDATEX US 6.75% RHBGS 35, 00(0. 07, 275. olo
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AVAYA | NC 7% REGS 80, 00/[0. O8O0, OOD . OfO
AVAYA I NC 9. 75% 85, 00/0. 083, 63p. 6|5
AVI S BUDGET MLT 90, 00[0. 0MW2, 58 . 5/0
AVIV HEALTH 7. 75% 65, 00/0. 0806, 62p . 0]0
B- CORP MERGER 8. 25% RE[GS 60, 00[0. 0600, 750 . 0|0
BELDEN I NC 9. 25% 50, 00[0. 003, 81p. 5|0
BERRY PLSTCS 8. 25% 50, 00[0. 0%D3, 500 . 0|0
BERRY PLSTCS 9. 5% 133, 0p0.10400, 148. 75
BERRY PLSTCS 9. 75% 100, 0OpO.1006, 75/0. Q0
Bl LL BARRETT 9.875% 100, 0p0O0.10100, 12(5. QO
BK OF AMERI CA VAR R2 242, 0p0.20402, 605. 00
BK OF AMERI CA VAR 18 75, 000. 0M5, 37p. 00
BOART LONGYEAR 7% REGS 25, 00/0. 06, 218. 7|5
BRI GHTSTAR 9. 5% REGS 85, 00/0. 088, 718. 7|5
BURGER KI NG CORP 9./875pp 35, 00[0. 009, 03p. 5/0
BWAY HOLDI NG 10% 15, 000. 0106, 61p. 5|0
CABLEVI SI ON 7.75% 50, 00[0. 0903, 31p. 5/0
CABLEVI SI ON 8% 75, 000. 0801, 93Ff. 5|0
CABLEVI SI ON 8.625% 25, 00(0. 007, 500 . 0|0
CAESARS ENT 11.25% 50, 00[0. 004, 62p. 0]0
CALPI NE 8.5% ESCROW 200, 0p0.00

CALUMET SP 9. 375% BH 35, 00/0. 0306, 40p. 0]0
CALUMET SP 9.375% ( 35, 00[0. 006, 400 . 0|0
CAPELLA HEALTH 9. 23% 50, 00[0. 001, 56 P . 5|0
CARDI NAL HEALTH 9. 3% 247, 79P2.2094, 60[6. 28
CASELLA WASTE 7.75% 35, 00/0. 0304, 65§p. 0]0
CB RI CHARD 6.625% 40, 000. 002, 109 . 0f0
CCO HOLDI NGS 6. 5% 125, 0p0.1001, 56(2. 30
CCO HOLDI NGS 6.6259% 19, 00/0. 000, 045p. 00
CCO HOLDI NGS 7% S2 208, 0p0.20203, 340. 00
CCO HOLDI NGS 7.25% 15, 000. 0106, 23 . 5|0
CCO HOLDINGS 7.375% 15, 000. 0106, 26 #. 3|5
CDW 8. 5% 30, 00[0. 001, 809p. 0|0
CDW 8. 5% REGS 24, 000. 005, 449p. 00
CEMEX 9. 5% REGS 200, 0p0O0.10W3, 00[0. GO
CEMEX SAB 9% REGS 100, 0p0. G0, 50p. 00
CENVEO CORP 8.875% 195, 0p0.10808, 17/5. Q0
CEQUEL COMMS 8.625% REEBGS150, 0p0.10%9, 75/0. ¢O
CF I NDUSTRIES 7.123% 35, 00(0. 0402, 70p. 0|0
CHEMTURA 7.875% 70, 00/0. 04, 72p. 00
CHESAPEAKE NRG 6.8715% 55, 00[0. 0906, 92p. 0|0
CHESAPEAKE NRG6. 623%REGS 50, 00/0. 000, 000D . 0|0
CHESTER DOWNS 9.25% REGS 17, 00/0. 0107, 871 . 2|5
CHKM 6.125% REGS 34, 00/0. 0304, 59p. 00
CHRYSLER 8% 200, 0p0.10w0W8, 92(0. GO
CHRYSLER 8. 25% 200, 0p0.20mW0, 76|0. QO
CHUKCHANSI 8% REGS 250, 0p0.10M1, 25(0. ¢ O
CI NCI NNATI BELL 8. 15% 35, 00/0. 0302, 90p. 0]0
Cl NEMARK USA 8.625% RE[GS 60, 00/]0. 0805, 859 . 0f0
CI'T GROUP I NC 7% 171 REES325,000.30205, 4016. 25
CI TGO 11. 5% REGS 105, 0p0.10106, 943. 15
CITYCENTER 10. 75% 130, 81 3.10400, 29|6. 93
CKE RESTO 10. 5% REGS 31, 609(6. 003, 16]1. 94
CKE RESTO 11.375% 75, 00/0. 0804, 93Ff . 5|0
CLAIRE'S 8.875% 175, 0p0.10%2, 68/7. 30
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CLAIRE"S 9% REGS 140, 0p0O.10403, 85/0. Q0
CLEAR CHNL 7.625% REGS| C 10, 00[0. 0@, 800]. 0(
CLEAR CHNL 7.625% REGS| D 56, 00/0. 0%5, 029 . 0|0
CLEAR CHNL 9% 285, 0p0.2090D5, 78|]7. 30
CLEAR CHNL 9.25% A 40, 00/0. 003, 759 . 0f0
CLEAR CHNL 9. 25% B 100, 0Op0O.10m09, 48/0. QO
CLEARWIRE 12% 15 DHC 7,00p. 006, 877. 5(
CLEARWI RE 12% 15 RHBGS 118, 0p0.10105, 05(0. @O
CMTY HLTH SYS 8% RHGS 130, 0pPp0.10304, 22/5. Q0
CNG HOLDI NGS 12.25% REEGS 45, 000. 0407, 700. 0|0
CNL LI FESTYLE 7.25% 90, 00[0. 0806, 06 P . 5/0
COL MCKI NNON 7. 875% 40, 000. 0401, 809D. 00
COLT DEFENSE 8. 75% 9,00p. 006, 120[. 0
COMM CHOICE 10. 75%|REGP 35, 00[0. 0303, 33f. 5|0
COMMERCI AL BARGE 173.5% 105, 0p0.10106, 41/8. 15
COMMERCI AL METALS gq. 5% 75, 000. 0OM5, 60p. 00
COMMUNITY HEALTH 8./875p 172, 000.1009, 740. Q0
COMSTOCK RESOURCESY. 37p%121, 0pO0.10106, 76/5. GO
CONCHO RESOURCES 6./|5% 70, 00/0. OMW5, 95p. 00
CONSOL ENERGY 6. 379% 30, 00[0. OD9, 55¢p. 0]0
CONSOL ENERGY 8% 100, 0OpO.10W6, 50(0. @O
CONSTAR 11% 67, 203. 167, 20B. 1|6
CONSTELL ENT10.625% RE[GS 80, 00/0. 008, 4009 . 0f0
CONSTELLATI ON BR 7./25% 75, 00/0. 085, 31p. 5|0
CONT AIR 7.875% RJQ®3 118, 9p5.155199, 85/7. §3
CONT AIR 9.798% ERJ1 129, 4p3.226, 86|5. @45
CONT RESOURCES 5% REGS 53, 00[0. 002, 803 . 9|0
CONTRES 7.125% 25,000. 007, 718. 7|5
CRI CKET COMMS 7. 75% 150, 0p0.10407, 00/0. QO
CSC HOLDINGS 7.875% 40, 000. 0405, 00D. 0O]|O
DOLE FOOD 13.875% 82, 00[0. 0W3, 48p. 0|0
DOWNSTREAM DEV10. 5% RE[GS 65, 00[0. 0&06, 381 . 2|5
DUPONT FABROS 8. 5% 35, 00/0. 008, 50p. 0|0
DYNEGY 7. 5% 200, 0p0.10306, 50/0. @O
EASTMAN KODAK 9. 75% RE[GS 25, 00[0. 001, 84B. 7|5
EDGEN MURRAY 12.25% 50, 00[0. 001, 25¢p. 0]0
EDI SON MI SSI ON 7. 2% 400, 0p0.2DL02, 00/0. QO
EL PASO CORP 7.25% 100, 0p0O0.10104, 25(0. QO
EL PASO PIPELI NE 6.[5% 35, 00[0. 009, 46p. 5/0
ELAN 8. 75% KO 150, 0p0.10&04, 25(0. QO
ELAN 8. 75% M6 200, 0p0O0.20D1W09, 50[0. GO
EME HOMER CITY 8. 137% 61, 00/0. 07, 645p. 00
EMSC 8. 125% 60, 00/0. 0&D2, 559 . 0]0
ENERGY FUTURE 10% 363, 00p0.3089, 317. %0
ENERGY XXI 7.75% 50, 00[0. 0902, 18 . 5/0
EQUI NI X I NC 7% 20, 00[0. OD2, 05§p. 0]0
EQUI NI X I NC 8. 125% 55, 00[0. 0601, 39B. 7[5
EUROFRESH I NC 11. 5% REGS380, 0p0. 00

EUROFRESH | NC 15% 75, 655. 009, 34p. 6|0
FELCOR 6. 75% 35, 00[0. 005, 568. 7|5
FERRELLGAS 6. 5% 50, 00[0. 0403, 87p. 0|0
FGI HOLDING 11.25% 299, 6p6.30M1, 16|]4. 32
FI' RST DATA 12.625% 47, 000. 007, 82p. 5|0
FI RST DATA 7.375% REGS 29, 000. OHD9, 07P. 5|0
FI' RST DATA 8.25% RHEGS 32, 00[0. 000, 969p. 0|0

88/143



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
ooooodooodooodooodd

FI RST DATA 8.875% REGS 60, 00/0O. O&D4, 509 . 00
FI RST DATA 9.875% 8§, 00p. 008, 040[. 0¢
FMG RESOURCESG6.875% RE[GS155, 0p0.10®02, 750. @O
FORD HOLDI NGS 9. 3% 37, 00/0. 0408, 84p. 0]0
FORD HOLDI NGS 9. 379% 90, 00/0. QQ1, 37/5. 00
FORD MOTOR 9. 215% 100, 0p0.1004, 50[0. QO
FORD MOTOR 9. 98% 300, 0p0.30LW1, 500. @O
FORESI GHT NRG 9. 629%RE[GS 85, 00([0. 000, 10p . 00
FOREST OIL 7.25% 140, 0p0.10307, 90/0. QO
FREESCALE 10.125% REGS 42,000. 0406, 83p. 0]0
FREESCALE 8. 05% 110, 0p0.1007, 11/2. 30
FRONTI ER COMMS 8. 23% 35, 00]0. 0307, 49B. 7
FRONTI ER COMMS 8. 5% 35, 00[0. 007, 06 . 5[5
FRONTI ER COMMS 8. 73% 35, 00/0. 037, 18f. 5
GA- PACIFIC 8.25% RHGS 200, 0p0.20202, 57(4. 00
GANNETT CO 6.375% 144A 25, 000. 006, 75p. 00
GANNETT CO 7.125% 125, 0p0.1001, 25/0. Q@0
GARDA WORLD 9. 75% REGS 50, 00[0. 002, 81p. 5|0
GENERAL MARITI ME 12% 90, 00/[0. 0@, 350]. 0¢(
GENESI S NRG 7.875% 50, 00[0. 001, 00§p . 0}0
GENESI S NRG 7.875%|REGP 12, 000. 0102, 15¢p. 00
GI BRALTAR I ND MLT BH 100, 0p0O.10m2, 25(0. @O
GM 6. 75% ESCROW 25,00/0.00250.|00
GM 8. 1% ESCROW 200, 0p0. 00, 000]. O
GM 8. 375% ESCROW 265, 0p0. 00, 650[. 0(
GM MLT ESCROW 35,000.00175.(00
GOODYEAR TIRE 7% 78, 00/0. OOW7, 25p. 110
GRAPHI C PACKAGE 9. 9% 100, 0p0.10101, 00|O. QO
GRI FOLS I NC 8. 25% 30, 00[0. 002, 17p. 0|0
GULFMARK 6. 375% REGS 15, 000. 0105, 05§p. 2|5
GYMBOREE CORP 9. 123% 125, 0p0.10102, 50[0. QO
HARLAND CLARKE FLT 237,0p0.10803, 53]0. QO
HCA I NC 5.875% 125, 0pPp0.1006, 56/2. 30
HCA I NC 6. 5% 100, 0pO0.10mW6, 12(5. Q0
HCA I NC 7.5% 125, 0p0.10302, 50[0. @O
HCA | NC 8% 50, 00[0. 004, 62p. 0]0
HEALTH MGMT 7. 375%|REGpF 40, 00[0. 0401, 100. 0|0
HELI X ENERGY 9. 5% REGS 150, 0p0.10%D7, 50[0. @O
HI LCORP NRG 7.625%|REGP 35, 00/0. 007, 80p. 0|0
HOLLY ENERGY 6. 25% 100, 0p0O.10mW0, 00O|O. QO
HOLLY ENERGY 6.5% REGS 53, 00[0. 09D3, 79p. 0|0
HOLLY ENERGY 8. 25% 50, 00[0. 003, 87 p. 0]0
HOST HOTELS 6% 60, 00/0O. O&D4, 509 . 0]0
HOST HOTELS 6% REGS 10, 00/j0. OO0, 825p. 0]0
HUB I NTL 10.25% REGS 100, OpO.1002, 50[0. QO
HUGHES SATELLITE 6.]5% 25, 000. 006, 25p. 0]0
HUGHES SATELLITE 7.625p 25, 00[0. 006, 68f . 5/0
I ASI S HEALTH 8. 375% 325, 00p0.30102, 81)2. 30
I CON HEALTH 11.875% REGS 75, 00[0. 0602, 81p . 5/0
I DC 10. 25% 50, 00[0. 0%6, 75§p . 0]0
| GATE CORP 9% 120, 0p0.10300, 65/0. QO
ILFC E-CAP VAR 65 REGS 100, 0p0. G2, 55p. 0)0
I NERGY LP/FIN 6.879% 26, 00[0. OM4, 96D . 0|0
I NGLES MKTS 8. 875% 100, 0p0O.10m0W9, 00[0O. QO
I NTCOMEX | NC 13.259% 40, 00/0. 009, 059p. 0Of0
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I NTELSAT 11.5% 350, 0p0 .07, 43]7. %0
I NTELSAT 8. 5% 170, 0p0.1086, 57(5. @O0
I NTL LEASE 8.25% 190, 0p0.20101, 37/5.0Q0
I NTL LEASE MLT 15 30, 00[0. 0303, 22p. 0]0
I NTL WIRE GP 9. 75%|REGPp 45, 00[0. 0406, 91p. 5/0
I NVENTIV HLTH 10% REGS| A 30, 00[0. 0O7, 00§p. 00
I NVENTIV HLTH 10% REGS| B 65, 00[0. 0909, 150 . 0|0
I PC I NC FLT 50, 00[0. 0408, 00p. 0]0
I RON MOUNTAI N 8% 106, 0p0O.10102, 36/0. QO
I SLE OF CAPRI 7% 50, 00[0. 000, 12p. 0]0
I SLE OF CAPRI 7.75% 75, 00/0. OMW5, 93 . 5|0
J CREW 8.125% 92, 00[0. 0W2, 00p. 00
JAMES RIVER 7.875% 20, 00[0. 0103, 659p. 0|0
JBS USA 11.625% 40, 000. 006, 209D . 0|0
JBS USA 7.25% REGS 130, 0p0.1004, 80[0. QO
JM HUBER 9. 875% REGS 30, 00[0. 0301, 35§p. 0]0
K HOVNANI AN 10.6259% 13, 000. 0101, 70¢. 00
KENNEDY WI LSON 8. 783% 30, 00[0. 0300, 90§p . 0]0
KLC 7.75% REGS 200, 0p0.10®@4, 00[O. GO
LAMAR MEDI A 5.875%|REGP 80, 00/0. 082, 409p. 0]0
LANDRY'S 11.625% 65, 000. 0M1, 09B. 7|5
LENNAR CORP 12.25%|B 5,00p. 006, 450[. 0¢
LENNAR CORP 6. 95% 85, 00[0. 0808, 400 . 0|0
LEVEL 3 10% 40, 000. 0404, 00D. 0O]O
LEVEL 3 8.125% JUL 35, 00[0. 006, 531L. 2[5
LEVEL 3 8.75% 200, 0p0.20mW8, 50/0. QO
LI'B MUTUAL VAR 58 REGS 215, 0p0.20802, 80[4. 35
LI BERTY TIRE 11% RHGS 75, 00/0. 0OMO, 875p. 00
MAC- GRAY CORP 7.629% 133, 0pPp0.10305, 66/0. QO
MARKWEST ENERGY 6. 5% 50, 00[0. 003, 25¢p. 0]0
MARKWEST ENERGY 6. 15% 65, 00/0. OMO, 68 . 5|0
MASONI TE 8. 25% REGY D 25, 000. 005, 75§p. 00
MCE FI NANCE 10. 25% 90, 00/0. 01, 25[0. 0O
MCJUNKI N 9. 5% 90, 00[0. 0OW6, 30p. 0)0
MDC HOLDI NGS 5.6259% 35, 00[0. 004, 426 . 6/6
MEDI A GENERAL 11.783% 100, 0p0. O@, 75p. 00
MEDI ACOM 7. 25% REGS 25, 00/0. 0OO5, 12p. 0|0
MEDI ACOM 9. 125% 95, 00/0. 02, 83|]7. 30
MEMC 7. 75% 45, 000. 07, 35p. 0f0
METROPCS WI RELESS 71.87p%160, 0p0.10608, 60/[0. QO
MGM RESORTS 6.875% 100, 0p0. 00, 25p. 00
MGM RESORTS 7. 5% 176, 0p0.10M7, 76/0. QO
MGM RESORTS 7.625% 23,000. 003, 23p. 0f0
MGM RESORTS 8. 625%|REGpF 40, 00[0. 0402, 15p. 00
MI LACRON ESCROW 11.[5% 233,0p0.00

MOBI LE MI NI 7. 875% 75, 00/0. 0M8, 56 P. 5|0
MULTI PLAN 9. 875% RHEGS 180, 0pPp0.10%04, 17/5.0Q0
MURRAY ENERGY10. 25% RE[GS 25, 00[0. 004, 43 . 5|0
MYLAN I NC 7.625% RHEGS 60, 00/0. 0&D6, 22p . 0]0
MYLAN I NC 7.875% RHGS 60, 00/0. 0O&O6, 82p . 0]0
NAVI OS 8.625% 13, 000. 0101, 08P . 5|0
NAVI OS 8. 875% 67, 000. 0608, 00p. 0]0
NAVI OS SA 9.25% REGS 23,00/0. 0109, 291 . 2[5
NEBRASKA BOOK 8.6293% 30, 00[0. 0@, 700]. 0(
NEBRASKA BOOK MLT 325, 0p0. 030, 250]. 0(
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NESL 11% 150, 0p0.1008, 62/5. Q0
NESL 13% REGS 50, 00[0. 002, 12p. 0]0
NEWFI ELD 7.125% 125, 0p0.1001, 718. 715
NEWPAGE CORP 11.3783% 400, 0pDO.04LO7, 00/0. O
NEXEO SOLUTI ON8. 37H9%REIGS 10, 00[0. 0@, 950]. 0(
NEXSTAR TV 7% 74, 000. 0M3, 90Ff . 5|0
NEXSTAR TV 8.875% 50, 00[0. 0903, 750D . 0|0
NFR ENERGY 9. 75% RHGS [0135,0p0.10101, 37/5. Q60
NFR ENERGY 9.75% RHGS pPp7 75, 00[0. 0601, 12p. 0|0
NGC CORP 7.125% 200, 0p0.10401, 00]0. QO
NIl 7.625% 5,00p. 005, 000f. O
NIl 8. 875% 100, 0Op0O0.10m07, 25(0. QO
NORTEK | NC 8. 5% 75, 00/0. 0OM2, 00pP. 00
NORTHWEST AIR8.028% 071150, 315.152, 57/0. 24
NOVA CHEMI CALS 8. 3715% 50, 00[0. 0%D5, 500 . 0|0
NOVA CHEMI CALS 8.6215% 40, 000. 0405, 9009D. 00O
NOVELI S I NC 8. 75% 84, 00/0. 02, 400 . 0|0
NXP BV 9. 75% REGS 100, 0p0.10102, 37/5. Q60
Ol L STATES I NTL 6. 3% 110, 0p0.10107, 15/0. Q0
OMNI CARE 7. 75% 25, 000. 007, 81p. 5|0
OMNOVA 7.875% 40, 00/0. 07, 009p. Of0
ONCURE MEDI CAL 11. 15% 85, 00/0. 0604, 60p . 0]0
PAETEC 8.875% 120, 0p0.10301, 40(0. QO
PBF ENERGY 8. 25% RHGS 75, 000. 004, 15p. 2|5
PEABODY ENERGY 6% REGS 50, 00[0. 0%D1, 00D . OfO
PEABODY ENERGYG6. 25% RE[GS 40, 00[0. 0400, 35p. 00
PEN GAMI NG 10. 75% 85, 00[0. 0W2, 65p. 0|0
PENN VA RESOURCE 8./125% 75, 000. 007, 62p. 00
PENN VI RGI NIA CO 7./25% 25, 000. 002, 12p. 0|0
PETROHAWK ENERGY 6./125% 85, 00[0. 0W6, 156 . 2|5
PHI I NC 8.625% 100, 0OpO.10m2, 25/0. QO
Pl NNACLE ENTMNT 8. 15% 85, 00/0. 0W2, 22p. 00
Pl ONEER DRI L 9.8759% 80, 00[0. 0805, 309D . 0|0
Pl ONEER DRIL 9.875% RE[GS 20, 00[0. 001, 25§p¢. 00
Pl ONEER NATURAL 5. 875% 84, 00[0. 03, 249p. 0|0
Pl ONEER NATURAL 6. 875% 75, 000. 0808, 12p. 00
POLYONE CORP 7.375% 106, 0p0O0.10102, 62/5. Q0
PRESTI GE BRD 8. 125% RE[GS 14, 00[0. 0105, 34} . 5|0
PROQUEST 9% REGS 40, 00/0. 005, 209 . 0Of0
PULTE GROUP 7.625% 20, 00[0. OD1, 20p . 0]0
QEP RESOURCES 5. 373% 40, 000. 000, 124 . 0f0
QEP RESOURCES 6. 873% 60, 00/0. 0O&O6, 30§p . 0)0
QUALI TY DI STR 9.873% 50, 00[0. 0904, 87 p. 0|0
QUI KSI'LVER I NC 6.8715% 100, 0p0O0.10W0, 00O|O. QO
QWEST COMMS 7.125% 100, 0pO.10W6, 60[4. QO
RANGE RESOURCES 6. 15% 10, 00/j0. 01O, 90§p . 0}0
REAL MEX RESTAURANTS 1p% 80, 00[0. 006, 80p. 0|0
REGAL CI NEMAS CO 8.]1625p 50, 00[0. 004, 75§p. 00
REGAL ENTMNT 9. 1259% 50, 00[0. 0904, 750D . 0|0
REGENCY ENERGY 6. 5% 95, 00/0. 02, 36/2. 30
REYNOLDS GP 7. 125%|REGp 100, 0p0O.1004, 75/0. QO
REYNOLDS GP 8. 25% REGS 100, 0p0. G@a, 00p. 00
REYNOLDS GP 8. 5% RHGS 200, 0p0O0.10wW8, 50(0. GO
REYNOLDS GP 9% REGS 100, 0p0. OG@, 12p. 00
REYNOLDS GP MLT REGS 100, OpO.10®5, 75/0. Q0
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RI'TE Al D CORP 9.5% 325,0p0.30D1, 093. 15
ROC FI NANCE 12.125% RE[GS 50, 00[0. 05, 75§p¢. 0]0
RR DONNELLEY 6.1259% 46, 00/0. 003, 7009 . 0f0
RR DONNELLEY 7.25% 40, 000. 009, 2009p. 0|0
RR DONNELLEY 8. 25% 20, 00[0. 0109, 92¢. 0|0
SAMSON | NVEST 9. 75% REEGS 65, 00/]0. 0607, 76 . 5|0
SEADRILL LTD 6.5% 100, 0p0. 0, 88p. 00
SEAGATE TECH 6. 8% 100, 0p0O0.10101, 00|0O. QO
SEAGATE TECH 6. 875% 50, 00[0. 0%D4, 06D . 0|0
SERVI CE CORP 8% 100, Op0O.10105, 75(0. @O
SEVERSTAL NA 10.259% 65, 00/0. OMO, 68 . 5|0
SI MMONS FOODS 10. 5% REEBGS 50, 00/j0. 0406, 750. 0]0
SI RI'US XM 8. 75% REGS 37,000. 0401, 6701. 2[5
SITEL LLC 11.5% 285, 0p0.1003, 80|]0. QO
SM ENERGY CO 6.5% 75, 00/0. OM9, 68 . 5|0
SM ENERGY CO 6.625% 55, 00/0. 0908, 368. 7|5
SPDWY MOTORSPORTS §q. 75p 60, 00/0. 0802, 32%. 0]0
SPF 10.75% 20, 00/0. OD2, 60p . 0]0
SPF 8.375% 18 120, 0p0.1005, 85/0. Q0
SPRI NT NEXTEL 11.5% REEGS 25, 000. 007, 218. 7|5
SPRI NT NEXTEL 6% 415, 0p0.0DM8, 687. %0

o
o

SPRI NT NEXTEL 7.3739% D 175, 0p0.10M2, 37|5.
[=

SPRI NT NEXTEL 8. 373% 55, 00[0. 09D3, 76 p. 5[0
SPRI NT NEXTEL 9% RHBGS 50, 00[0. 05, 12p. 0]0
SQ2FI NANCI AL 11.6293% 35, 00[0. 004, 47p. 0|0
STEEL DYNAMICS 7.6225% 75, 000. 0802, 50p. 00
STRATUS TECH 12% 20, 00[0. 0107, 859D . 0|0
STREAM 11. 25% 50, 00[0. 001, 62p . 0]0
SUGARHOUSE 8.625% REGS 15, 00/0. 0105, 78 . 5]/0
SUPERVALU I NC 8% 150, 0p0.10%4, 87[5. Q0
SWIFT ENERGY 7.1259% 75, 000. 0O0W6, 12p. 00
SWIFT ENERGY 7.875% REEGS 50, 00/0. 001, 81p. 5|0
TARGA RESCS 6. 375%|REGP 16, 00/0. 0106, 56 ¢ . 00
TARGA RESCS 6.875% 55, 00/0. 008, 16 P . 5|0
TARGA RESCS 7.875% 55, 00[0. 0909, 81p. 5/0
TARGA RESCS 8. 25% 100, OpO.10mW5, 75/0. @O
TCEH 11. 5% REGS 40, 00/0. 06, 809D . 0Of0
TCEH MLT A 175, 0p0. @@, 18f. 5|0
TENET HEALTH 10% 25, 00/0. 0OM9, 03 L. 2[5
TENET HEALTH 6. 25%|REGp 40, 00/0. 002, 009p. 0|0
THERMADYNE 9% 180, 0p0.10802, 25/0. Q0
THOMPSON CREEK 7. 3715% 15, 000. 0104, 10p. 00
TOPS MARKETS 10.123% 50, 00/0. O3, 68f . 5
TRANSDI GM I NC 7. 75% 100, 0p0O0.10mW9, 00[0. QO
TRI MAS CORP 9. 75% 250, 0p0.20DM6, 25(0. 4O
TRI NIl DAD DRI LL7. 879%RE[GS 40, 00/0. 002, 659p. 0|0
TRI UMPH GROUP 8.623% 40, 00]0. 004, 859D . 0f0
TUTOR PERI NI 7.625% 90, 00[0. OLWO, 459p. 0]0
ULTRAPETROL 9% 49, 000. 004, 83p. 0]0
UNI SYS CORP 12. 75% |REGP 54, 00/0. 0600, 885p . 0]0
UNI' T CORP 6.625% 20, 00[0. OO, 500 . 0|0
UNI TED AIR 7.336% 144A 59, 056. 3%6, 694 . 1|0
UNI TED AIR FLT 71, 30/9. 76/7, 744 . 2|8
UNI TED RENTAL 7. 373%REGS 25, 00[0. 005, 25¢p. 00
UNI TED RENTAL 7.629%RE[GS 60, 00[0. 0601, 050D . 0|0
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UNI TYMEDI A 8.125% REGS| 155, 0p0.10806, 62[5. ¢0

UNI VI SION 6.875% RHBGS F 135, 0p0.10%05, 67/5. 0

UNI VI SION 6.875% REGS F 35, 00[0. 005, 43}. 5|0

UNI VI SION 7.875% RHBGS 50, 00[0. 002, 75p. 0|0

UNI VI SI ON 8.5% REGS 15, 00[0. 0104, 81P. 5|0

US CONCRETE 9.5% 144A £B 12, 00[0. 002, 36p. 0o

US STEEL CORP 7.379% 50, 00fo. om1, 62F. olo

USI HOLDINGS 9.75%|REGB 124, 0p0.1023, 845. Q0

VALASSI S 6.625% 75, 00(0. 007, 43F. 5|0

VALEANT 6.75% REGS 35, 000. 005, 48). 2|5

VALEANT 7% REGS 50, 0ofo. om0, 18F. 5|0

VANGUARD HLTH 7.75¢9 80, 000. 001, 40p. 0|0

VANGUARD HLTH 8% 120, 0p0.1024, 20[0. O

VENOCO | NC 8.875% 19, 000. 007, 33f. 5|0

VI RGIN MEDIA 8.37509 70, 00/0. 008, 83F. 5|0

VULCAN MATERI ALS 7.[5% 100, 0p0.10100, 50[0. O

VWR 10.75% REGS 50, oolo. 049, 25p¢. olo

W&T OFFSHORE 8. 5% 50, 00[0. 003, 376. 0|0

WARNER MUSIC 9. 5% 100, 0p0.1009, 500. 40

WCA WASTE CORP 7.5% REGS 40, 00[0. 0400, 30p. ofo

WI ND 12.25% REGS 128, 0p2.10100, 13[3. 32

WI NDSTREAM 7.5% REGS 20, 000.0Dm1, 176. 0|0

WI NDSTREAM 7.75% 21 40, 00/0. 003, 40p. olo

WI NDSTREAM 8. 125% 100, 0p0.1007, 25/0. ¢O

WNR 11.25% REGS 50, oolo. om6, 93F. 5|0

WOLVERI NE TUBE MLT |14 53, 60/1. 0903, 60L. 0|0

WORLD COLOR 9.75% HBSCRPWL150, 0p0. 00

WORLD COLORG6.125% HSCRPW150, 0p0. 00

WPX ENERGY 5.25% RHBGS 45,0000. 005, 675. 0lo

WPX ENERGY 6% REGS 45, 00(0. 005, 56 . 5|0

WYNN LV 5.375% REGSY 35, 00[0. 04, 30p. olo

XM SATELLITE 13% RHEGS 80, 000.0m0, 70p. 0|0

YONKERS RACE 11. 379 %RE[GS 50, 00/0. 0903, 50p. 0f0

39/34, 932 ,[401,. %616, 83| 18
(2,597,905,105)
91.|9% 100./0%

2,597,9p5,|105
(2,597,905,105)
2,597,9p5,[105
(2,597,905,105)

93/143



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
Ooooooooooooooooooad

24 10
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24 10
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22,761,202, 391
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24 10
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1.10p0
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4,432} 272 5,414} 021
6, 701f 185 5,004} 882
38, 934
21, 348 16, 12
41, 7187 123,p18
2,340f 184 1,735,791
1,855} 404 1,500} 875
314,p77
414,P64 372,182
139,P89 78, 056
16, 261,20.47 14, 285, 88&.40
1,667} 855 1,954} 134
1,001}, 180 1,544} 280
70, 387 39, 693
562,B69 336,pP41
33, 4109 33, 219
1,667} 8%.5B 1,954} 124|0
17,92910809 0 16,239,15)(0)130
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1, 4BO 1, 4B0
20, 5§56 20, §56
965,710 691,041
1,580}, 796 1,021} 903
1,574} 533 1,225,901
56,115
494,629 442,670
52, 624
110,969
4,848)| 2760 3,710| 227|8
884, F54 432,148
85, 46 72,664
447,083 36, 878
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1,416| 98B.50 762, B56. [
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120, p68 195, 445
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