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45,570,845 86,476,705
45,570,845 5,587,461
80,889,244

12,475,345 19,546,209
17,751,396

12,475,345 1,794,813
56,782,107 53,127,511

78,015,550 137,892,680
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24 12 8
25 7
24 12 7 25 6 7
1,113,618| 182 1,494, 434| 823
78,015, 550
0.9299 1.0923
(9,299 | ) (10,923 )
24 6 24 12 8
24 12 25 6 7
( ) (
2,147, 242 2,323], 261
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8 24 12 7

38,394, 7179

38,394, 7179

8 25 6 7
67,356, 141
67,356, 141
6 8 24 12 8
12 7 25 6 7
24 12 7 25 6 7
1,393,412,7283 1,113,618,,182
114,117, Q937 694,783,601
393,911, 3478 313,966, 960
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25 6 7

840, 622, 1415 620, 0[46, 9|97

840, 622, 1415 620, 0[46, 9|97

99. 2 100.]0

1,620, 0[46, 9|97

25 6 7

5,137,690, 0609

6,455, 765, 869

704, 810| 055

222,170, 208, 063

600, 000

1,775, 38|12, 485

10,322,148

3,213, 64|11, 489

467,228, 419

239,935, 648, 597

239,935,648, 597

3,314,52|12,164

3,314,52|12,164

3,314,52|2, 164
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122,779,1
113,841, 9
236,621, 1
236,621, 1
239,935, 6

52

73
26
26
48

24 12 8
25 6 7
25 6 7

122,779, 15

1.9272
(19,272
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1
2
3
24 12 25 6 7
9,887,115
1,293,793 351
1,283,906 236
24 12 25 6 7
25 6 7
1
973, 400,000 — 974,000, 000600,|000
973, 40/0, 000 — 974,00 0o00O600,|000
973, 40/0, 000 — 974,00 000600,|000
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25 6 7

102,086,861, 861
24 12 8

34,650, 480, 979
13,958,190 199

122,

779,

157

59,51

62,263,624

158,
840,

6, 771

134, 9
622, 1

, 641
058
492
46
45

TEXAS CAPITAL BK| 6. 5%90PPD)024.|95 7,235,%500/[ 00
290,[000 7,235,%500/[ 00
1 (704,810, Q55)
0.3 100.|0
290,[000 704,810, Q55
(704,810, Q55)
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25 6 7
ABBEY NATL CAP |FLOAT, 075, 000.010, 311, 3%00.0D0
ABC SUPPLY CO I NC 52625%,¢00.0m,970,407.50
ABENGOA FI NANCE 8.8ﬂ5%71,¢00.0®,508,595.30
ACADEMY LTD 9. 2PF% 4,380,¢00.0®,883,700.30
ACADI A HEALTHCARE 66125%,¢00.0®,766,375.30
ACADI A HEALTHCARElZSSB&%,¢O0.0®,757,500.30
ACCURI DE CORP 9| 5% 6,810,¢00.0m,082,400.30
ACTUANT CORPORATIONQHGD©%¢OO.OQ,575,)00.30
AEP | NDUSTRI ES 8.25%,315,¢00.0®,681,775.30
AERCAP AVI ATI ON 6.325%25,&00.0%,612,)37.50
AES RED OAK LLC| 8.54%996, $312.520, 126, 072. 81
AES RED OAK LLC| 9.2%,500, 000.03, 850, 000.DO
AFFI NI ON GROUP 7.875%300,¢00 020, 475, 000. pO
AFFI NI ON GROUP 11.5%,575,¢00 020, 124, 375.0pD0
AFREN PLC 10. 25% 2,000,¢00 020, 364, 540.0pD0O0
AFREN PLC 11.5% 6,425,¢00 0o, 573, 468. 5
AHERN RENTALS I NC 925%25,¢00 020, 839, 125.p0
Al NSWORTH LUMBE|R 7.5%275,¢00 0%, 683, §12. 50
Al R CANADA 2013 5.325%15,&00 020, 120, 287. 50
Al R LEASE CORP [.62500 715,|/000.1010, 438,|262.(50
ALERI' S I NTL I NC| 7. 8B5%®65, 000. 05,620, 387.50
ALLI ANCE DATA S|IYsS 618,74%5,|/000.109, 860,(625.|{00
ALLI ANCE OI'L CO| 7% 11, 225,|/000.1000, 832,(125.|00
AMC NETWORKS INC 7. 75%230,|/000.10%, 383,|750.(00
AMER Al RLN 13-1/5.625%50, 000. 00, 639, 250.0D0
AMER RESI D SVCS 12%3,775,¢00 00, 859, $37. 50
AMERENENERGY GEINER B”G%O,¢OO 040, 786, §75. pO
AMERI CAN AXLE&MFG 64655%,¢00 040, 940, 625.pO
AMERI CAN ROCK 8.25%4,303,¢00 040, 195, 425.pO
AMERI CAN STORES 8.0%,495,¢00 0, 218, $50. pO
AMERI CAN STORES 7.9%,765,¢00 040, 310, $925.pO0
AMSURG CORP 5. 6[25% 7,725,¢00 0m, 995, §75.pO0
ANI XTER | NC 5. 625% 3,300,¢00 00,506, 250. pO
ANTERO RESOURCE|S 6.@%965,¢00 0%, 089, 125.pO0
APPLETON PAPERS 11.25%00,4}00 0, 444, 000. PO
AS AMERI CAS 10.(75% 3,840,¢00 040, 022, 400. pO
A-S CO-1SS SUB INC7.58775%,4)00 00, 049, $12. 50
ASHTON WOODS USKA 6.82&%5,¢00 00, 244, 250. DO
ASSOCI ATED ASPHALT $q&%9,¢00 00, 642, 470.pO
ASTORI A DEPOSIT8.146%175,¢OO 0%, 226, 150. pO
ATHLON HLDS LP 7.37&%100,¢00 00, 304, 150. PO
ATLAS EN HLDGS [|OP 77]%%0,&00 00, 614, 500.pO0
ATWOOD OCEANICS| I NC36.18%, $00. 03, 370, T81. P5
AVAYA | NC 7% 3,570, 000.0%,257,625.pD0
B&G FOODS | NC 4.625%,400,¢00 0m, 372, 250.p00
BC MOUNTAI N LLC| 7% 8,880,¢00.0%,346,200.30
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BEAZER HOMES USKA 6.&25%5,¢00.0m,908,L25.30

BEAZER HOMES USKA 7.55%90,¢00.0m,659,500.30

BELO(A.H.)CORP [7T.25%, 050, 4)00. 07, 314, $75.p0

BLOCK COMMUNI CATI O qum%,¢oo.om,199,zoo.ao

BMC SOFTWARE | NIC 7.55%50,¢00.0$,739,546.75

BOE | NTERMEDI A |TE 9%,325,¢00.0$,275,L25.30

BOE MERGER CORP9.5%3,100,¢00.0$,216,250.30

BOIl SE CASCADE C|[O 6.328%0,¢00.0m,610,350.30

BOMBARDI ER | NC 6.12&%830,¢00.0®,986,)75.30

BONANZA CREEK ENER &qu%,¢OO.Om,397,750.JO

BON- TON DEPT STORESSS%SO,¢00.0$,408,625.30

BREI TBURN ENER 7.875%865,¢00.0m,193,525.30

BRI CKMAN GROUP 9.12&%020,¢00.0m,351,650.30

BRI STOW GROUP 6.25%2,300,¢00.0m,446,625.30

BROOKFI ELD RESIDENTB,@5®%¢O0.0E,O49,)OO.JO

BROWN GROUP | NC 7.155%25,¢00.0$,856,500.30

BRUNSWI CK CORP 4.62&%195,¢00.0®,174, 25.D0

BUI LDI NG MATERIALS 8”75%,¢00.0®,004,375.30

BUMBLE BEE ACQ [C 9%1,276,¢00.0m,378,)80.30

CALCI PAR SA 6. 8[7T5% 4,070,¢00.0®,283,675.30

CALPI NE CORP 7.5% 5,350,¢00.0$,764,625.30

CAMPOSOL SA 9.8T5% 4,900,¢00.0&,120,500.30

CAPELLA HEALTHCA 9.55%35,¢00.0m,429,Ll8.75

CASCADES | NC 7.875%4,865,¢00.0$,205,550.30

CCM MERGER | NC 9.125%570,¢00.0$,909,L50.30

CCO HLDGS LLC/ CAP 531%5%,¢00.0m,549,625.30

CCO HLDGS LLC/CAP 5925%0,¢00.0%,426,300.30

CDR DB SUB |1 NC 7.75%,165,¢00.0&,409,)50.30

CEDAR FAIR LP 5.25%8,240,¢00.0m,147,300.30

CEMEX FI NANCE 9.375%,500,¢00.0m,972,500.30

CEMEX FI NANCE 9| 5% 2,560,&00.0&,713,600.30

CENTURYLI NK I NC| 5. 626999 75,|000.1010, 167,|062.(50

CERI DI AN CORP 11 % 1,110, 000. 010,254, 300. DO

CFG I NVESTMENT [SAC $qﬂ5%,¢00.0$,719,500.30

CHAPARRAL ENERG|Y 8.25%80,¢00.0m,675,)OO.JO

CHECKERS DRI VE-| N 1B”®%5,¢00.0m,401,375.30

CHS/ COMMUNI TY HEALTB,9%5,¢O0.00,691,406.25

ClIl MENTO TUPI SA 9.7&%086,&00.0%,138,L50.30

CI'T GROUP I NC 5 37520, 075,|000.1000, 780,(250.|00

CI'T GROUP | NC 6% 275,000.00 275,162.89D

CLAI RE'S STORES INC165935#00.0E,609,375.30
CLAI RE'S STORES INC49%20,¢00.0®,715,$50.30
CLAI RE'S STORES INCBqﬂﬂ%,¢O0.0$,392,)50.30
CLEAN HARBORS 5.25%6,675,¢00.0®,858,562.50
CLEAR CHANNEL C|IOM 1mq85%,¢00.0$,948,437.30
CLEAR CHANNEL C|IOM 77699%,¢00.0&,249,675.30
CLEAR CHANNEL C|IOM 13”55%,¢00.0%,052,500.30
CLEAR CHANNEL C|IOM 628ﬂ®%,¢00.0m,851,$50.30
CLEAR CHANNEL C[OM 5.15%65,4)00.010,311, 187 . b0
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CLEAR CHANNEL C[OM 9%,825,¢00.0$,729,375.30
CLEARWI RE COMM 14.7&%400,¢00 0o, 050, 0O0. PO
CLEAVER- BROOKS 8.75%,400,¢00 0%, 811, 150.pO0
CNO FI NANCI AL GRP 65355%,¢00 0m, 186, 75.pO0
CNTL AMR BOTTLI NG 69]5%5,¢00.00,526,237.50
COGECO CABLE | N[C 4.$Z&%0,¢00 00, 107, 000. pO
COLUMBUS MCKI NN 7.865%60,¢00 0o, 514, 500. pO
COMFEED FI NANCE| BV &%250,¢00 010, 190, 625. pO
COMMERCI AL VEHIC 7.5]5%5,¢00 0%, 418, $650. pO
COMMSCOPE HLD56.625%,225,¢00 040, 140, $00. pO
COMMSCOPE | NC 8.25%2,970,¢00 00, 203, §87. 50
COMPI LER FI NANCE SUB,B%O,¢OO 00, 464, 400. pO
CONCHO RES/ MI DLIA 7.@%305,600.00,026,137.50
CONCHO RESOURCE|S 5.500 625,|000.100, 651,|562.(50
CONSOLI DATEC COMM10 .48 69%, $00. 0%, 232, 500.DO
CONSTELLATI ON BRAND&HBQ%,¢OO.Om,867,L56.25
CONSTELLATI ON BRAND$”25%,¢OO 0, 890, T0O. PO
CONSTELLATI ON E 10.&2&%0,¢00 040, 663, 100. pO
CONTI NENTAL RES 5.0%,450,¢00 0, 536, 250. PO
CONTI NENTAL RES 7.125%94,¢00 020, 468, 250. pO
CONTI NENTAL RES 4.5%,975,¢00 00, 913, $68. 5
CONTL Al RLI NES 6.25%,558,¢00 0, 771, 480. pO0
CORRECTI ONS CORP 4.&25%0,¢00 010, 692, 900. PO
COSO GEOTHERMAL| 7% 6,006,¢21 937, 753, 163. |3
CPI I NTL I NC 8% 4,3oo,¢oo.om,515,)oo.ao
CRESTWOOD MIDSTREAM27525%¢O0.0E,682,312.50
CRI CKET COMMUNI [C 7.ﬂ5%70,¢00.0®,790,$62.50
CROWNROCK LP 7.125%5,635,¢00.0&,818,L37.50
CST BRANDS | NC 5% 3,925,¢00.0®,008,406.25
CUBI ST PHARMACEUTICBZO&%,¢O0.0&,525,624.99
CVR REF LLC/ COFF Flﬁ,®75%¢00.0m,064,625.30
CYRUSONE LP 6. 375% 3,027,¢00.0$,178,350.30
DAVE & BUSTERS (0% 3,065,¢00.0m,344,725.30
DAVI TA I NC 5. 75% 4,405,&00.0&,597,718.75
DELPHI CORP 5% 16,210,|/000.10M, 040,|762.(50
DEMATI C SA/ DH 7} 75%5,800, 000. 060, 162, $00.pO
DI GI CEL GROUP 10.5%3,935,¢00 040, 269, 475.pO0
DI GI TALGLOBE | N[C 5.85%75,¢00 080, 024, $31. P65
DI SH DBS CORP 4.25%4,270,¢00 040, 120, $50. pO
DI SH DBS CORP 4.625%,455,¢00 040, 443, 862. 50
DI SH DBS CORP 5.875%,015,@00 0%, 015, 000. pO
DPL I NC 7.25% 12,585,(000.100, 167,|]056.|25
DRESSER- RAND 6. 5% 4,000, 000.04, 310, 000.pO
DYCOM | NVESTMEN|TS 7512&%,¢00 0%, 509, 375.pO0
DYNACAST | NTL L|LC 9925%5,¢00 a0, 235,(500.|00
DYNCORP | NTERNT[L 103319%,¢00 0, 222, 625.p0
DYNEGY I NC 5.87(5% 8,725,¢00 080, 485, 062. p0
EAGLE SPI NCO 1| N[C 4.625%5,¢00 00, 616, $§93. 5
EARTHLI NK | NC 7.375%,685,¢00 010, 638, 662. 50
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000.

ELDORADO RESORTI|S 8. 225%%0, 020, 550, 000.pO
ELI ZABETH ARDEN| 7. 3¥B5%264,(000.1020, 559,(360.|00
ELWOOD ENERGY 8 159%, 107, 494. 26, 649, $34. B6
EMDEON I NC 11. 0% 5,940, 000. 060, 816, 150. pO
EMPRESAS | CA 8.375%4,625,&00.0@,954,375.30
ENERGY FUTURE 10. 0%1 0, 010,(000.1010, 136,(125.{00
ENERGY FUTURE 101.25%, 994, 186.020, 619, $12. 5
ENERGY FUTURE/ EFI H b1 87%%¢00. 00, 700, 00. DO
ENERGY XXI GULF 7.75%885,¢00.0&,238,LOO.JO
EQUI NI X I NC 4. 8[7T5% 4,175,¢00.0®,180,218.75
EQUI NI X I NC 7% 4,625,¢00.0m,104,343.75
EXAMWORKS GROUP INC49%25,¢00.0®,867,500.30
FAGE DAI RY | NDU 9.8'65%35,4)00.070,611,L62.5O
FERRO CORP 7.87(5% 1,706,&00.0&,799,$30.30
FGI OPERATI NG CIO 7.B052:30,(000.1010, 073,|975.|00
FI'RST DATA CORP| 11.2%%4,000.00 234,000.00pD

FI RST DATA CORP 11.25%00,¢00.0w,300, 00.DO
FI RST DATA CORP 11.55%00,@00.0@,164,)00.30
FI RST DATA CORP| 12.35253%0,(000.2020, 428,(000.|00
FI'RST DATA CORP| 8. 23%475, 000.040,631, 625.pDO0
FI' RST WI ND CAP 10.25%700,¢00.0$,848,)OO.JO
FREESCALE SEMI C[O 9.$5%00,¢00.0m,119,750.30
FRESENI US MED CHARE 8”25%,¢00.0$,509,)75.30
GENCORP I NC 7.125% 7,080,¢00.0m,575,600.30
GENESI S ENERGY 7.87&%825,¢00.0%,247,L87.50
GENESI S ENERGY 5.75%,520,@00.0@,551,)74.99
GENON ENERGY 9.875%11,210,|000.1020, 499,|150.(00
GETTY | MAGES | NC 7%5,275, 000.0%, 301, 375.D0
GI BRALTAR STEEL CORB6525%¢00.0$,864,)62.50
GOODRI CH PETROLEUM82SB&%,éO0.0m,SSQ,375.30
GRATON ECONOMI C| 9. 623 % 25,|000.10%, 114,|187.(50
GRUPO CEMENTOS B.123%325, 000.010, 417, 150.D0
GULFMARK OFFSHORE 69385%,¢00.0%,692,$00.30
GYMBOREE CORP 9.125%,420,¢00.0m,356,475.JO
H&E EQUI PMENT SERVI427@%,¢00.0&,079,)00.30
HALCON RESOURCE|S 8.&23%0,¢00.0m,822,500.30
HALCON RESOURCE|S 9.85%10,¢00.0m,027,300.30
HARRON COMM/HARRON9912@%,¢00.00,083,787.50
HBOS PLC 6% 5,525,&00.0&,363,329.57
HBOS PLC 6. 75% 13,100,|/000.1040, 455,|050.(90
HCA | NC 6. 25% 5,150, ¢00. 0%, 381, 150.D0
HCA I NC 6.5% 10,615,(000.1010, 742,|843.|75
HCA I NC 7.5% 1,405, 000. 010, 482, 275.D0
HCA I NC 8. 36% 3,595,¢00.0®,035,387.50
HD SUPPLY I NC 11.5%2,175,¢00.0m,517,562.50
HERTZ CORP 7.37p5% 3,655,¢00.0®,002,225.30
HERTZ CORP 5.87(5% 2,360,¢00.0m,475,)50.30
HERTZ GLOBAL HOLDINGSZ502¢%0.0$,733,600.30
HEXI ON US FI N 8.875%,140,¢00.0m,281,350.30
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HEXI ON US FI N 9% 5,550,¢00.0%,425,L25.30
HEXI ON US FI N 6.625%,275,¢00.0m,461,L87.5O
HI LAND PART LP/CORPB”Z@%,¢O0.0&,482,500.30
HI LLMAN GROUP 10.875%425,¢00.0m,567,500.30
HI LLMAN GROUP lO.87&%515,¢00.0®,966,500.30
HOLLY ENERGY PARTNE46.75%,4)00.040,926,600.30
HUB | NTERNATI ONAL 8512&%,¢00.0$,564,)00.30
HUGHES SATELLI TE 6.&%045,¢00.0®,388,$25.30
HUNTSMAN | NT LL|C 8.&2@%5,¢00.0®,405,500.30
I ASI' S HEALTHCARE 8.3]&%5,¢00.0m,044,L25.JO
I FM US COLONI AL 6.4&%500,¢00.0m,986,306.30
I NERGY MI D LP/F| N 6%,275,¢00.0m,413,)37.50
I NFOR US 1 NC 9.375%4,670,¢00.0&,230,400.JO
I NMET MI NI NG CORP 745%75,¢00.0®,530,)37.50
I NNOVATI ON VENTURESSQQ%%,&O0.0&,127,350.30
I NTELSAT LUXEMBIOUR 70,7500 ,(000.1010, 213,|375.{00
I NTELSAT LUXEMBIOUR8.7123%, ¢00. 0, 752, 712.p0
I NTERFACE SEC S|¥S 942@%0,¢00 040, 171, §00. pO
I NTL AUTOMOTI VE 9.125%00,¢00 040, 728, 000. pO
| SABELLE ACQUI S| T l$%725,¢00 00, 293, 921. B7
J. B. POl NDEXTER&|ICO 9%,550,¢00 0, 780, 1T50.pO
JC PENNEY CORP 6.87&%250,¢00 040, 335, 000. PO
K HOVNANI AN ENTER 96185%,¢00 00, 648, 437.5p0
K HOVNANI AN ENTER 5%,585,¢00.0m,074,662.50
KANSAS CITY SOU[T 6.125%,0¢0.00 492,417.59D

KI NETI CS CONCEP[T 1065%25,@00.0m,079,625.30
KODI AK OI'L & GA[S 5.B04, 035,(000.1000, 097,(718.|75
KODI AK Ol L & GA[S 8. 1239%,000.00 439, 437.5pD

LADDER CAP FI N 7.375%745,¢00.00,232,250.00
LAND O' LAKES 6% 3,660,¢00.0$,897,)00.30
LAREDO PETROLEUM 7.$Z5%5,¢00.0&,228,312.50
LBC TANK TERMI NAL 63855%,¢00 0, 646, 012. 50
LEGACY RESERVES 6.625%43,¢00 00, 570, 140.pO0
LEGACY RESERVES FIN78%25,¢00 0Mm, 445, 625.pO0
LENNAR CORP 12.25% 2,495,¢00 00, 274, 687. 50
LENNAR CORP 2. 75% 2,190,¢00 00, 965, 268. [5
LI FEPOI NT HOSPITAL82305%,¢OO 00, 276, 181. P4
LI MI TED BRANDS 5.625%635,¢00.0$,862,L87.50
LKQ CORP 4. 75% 5,925,¢00.0m,880,562.50
LLOYDS TSB BANK| 12% 275,0¢0.00 382,817.8Y¢

LOUI SI ANA PACI Ff C 735%90,¢00.0&,584,762.50
MAESTRO PERU SA 6.7&%875,¢00.0&,001,750.30
MARKWEST ENERGY 6.25%172,¢00.0m,611,755.30
MARQUETTE TRANS| CO QOO&DS%O0.0%,275,487.SO
MAXI M CRANE 12.25% 4,595,@00.0@,813,262.50
MCE FI NANCE LTD| 5% 13,500,(000.1030, 263,(750.|00
MCRON FI NANCE SUB 8.5343%, 000.0%, 514, 150.pD0
MDC HOLDI NGS 6% 3,275,¢00.0$,256,$17.20
MDC PARTNERS | NIC 6.25%00,¢00.0m,626,)OO.DO
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MEDI VATI ON INC . 625%115, J00. 0, 544, 03, 2
MEG ENERGY CORP| 6.5%,621, 000. 0m, 735, $15. DO
MEMC ELECTRONIC|S 7. B5®20, 00. 0D, 195, $00. DO
MERI TAGE HOMES |CORP 84.85%, 000. 08, 899, 275. D0
MERI TOR I NC 10./625%1, 100, 00. 01, 201, [50. PO
METROPCS WI RELE[S 6. 82%%5, 000. 0D, 840, $18. 5
MGM RESORTS I NT| 4.28%200, 000. 0D, 600, p00. DO
MI CHAEL FOODS 8| 5% 2,515, 000. 0D, 647, 037.50
MI LACRON LLC/ MCRON . B2%, 00. 00, 483, }25. D0
MI LLAR WESTERN [8.5%5, 410, 000. 05, 538, }87. 50
MI LLI COM I NTL CELLU2.,B5%, 00. 0D, 345, $12. 50
MI NERVA LUXEMBOJURG 5. #®%, §00. 0, 602, $00. DO
MI RABELA NI CKEL| 8. 75%835, 00. 00, 959, {50. D0
MOHEGAN GAMI NG JL1.5%, 865, 000. 08, 808, $00. DO
MOHEGAN TRIBAL J11% 1,660, 000. 01, 589, }50. D0
MONI TRONI CS | NTER 9.6125%, 00. 00, 661, $75. D0
MPT OPER PARTNER 6. 378®5, 000. 01, 231, $75. DO
MPT OPER PARTNER 6. 879%0, 000. 0D, 392, $50. DO
MRT MI D PART/MR[T 7. 25%50, 000. 0D, 594, $25. D0
MURRAY ENERGY C|ORP8.16Z5%, 000. 01, 779, $00. DO
NARA CABLE FUND| NG ., 809%000. 03, 135, 00. DO
NATI ONAL MENTOR| 12. 2%875, 00. 0D, 162, $00. D0
NATI ONSTAR MORT| CAP 19 5655%00. 010, 784, J00. DO
NATI ONSTAR MORT| CAP 56.7%%, 0 00. 050, 793, §25. PO
NATI ONSTAR MORT| CAP 57 .39%55%00. 00, 831, $75. DO
NEENAH PAPER INJC 5. 25%90, 00. 00, 311, }50. D0
NES RENTALS 7.8[75% 4,450, 00. 00, 550, }25. D0
NESCO LLC/HOLDI|NGS17. 0®%, 00. 0™, 940, $00. DO
NETFLI X INC 5.3[75% 9,295, 000. 00, 318, 237. 50
NEUBERGER BERMAN 5. 625®0, 00. 01, 571, $50. D0
NEUBERGER BERMAN 5. 878%0, 000. 00, 081, 00. DO
NEUSTAR | NC 4. 5% 7,078, 000. 00, 901, §50.p0
NEW ACAD FIN CcOl 8% 1,975, 000.0D 019, }37.50
NEW ENTERPRISE [11% 5,965, 000. 00, 175, $00. DO
NEW LOOK BONDCO| 8. 3B55%75, 00. 05, 045, 625. po
NORCRAFT COS/FIN 101G% 12,|000.100, 893,[060./00
NORTEK | NC 8. 5% 1,000, 00. 01, 075, 00. DO
NORTEK | NC 8. 5% 4,625, 000.09 018, 125.p0
NORTH AMERI CAN [E 1068%B%, 000. 0, 036, $20. #0
NORTHERN TIER 7| 125%, 315, 00. 05, 554, }75. D0
NRG ENERGY INC [1.878%635, 000. 0D, 953, §62. 50
NSG HOLDI NGS LL[C 5,275, 000. 09, 657, $37. p0
NUVEEN | NVESTMENTS @.8%0, 00. 0D, 021, §00. DO
OASIS PETROLEUM| 6.5%, 825, 000. 0, 285, $87. p0
OASIS PETROLEUM| 7. 2%%850, 000.0®, 363, {50.p0
OFFSHORE GROUP | NVS 37 8DD5%00. 0%, 857, §00.po
OFFSHORE GROUP || NVS 17 .4%2%, 000. 00, 519, $00.p0
Ol L STATES INTL| 5.125%10, 000. 0D, 403, $75. PO
Ol L STATES INTL| 6.5%, 650, 000. 00, 073, {50.p0

53/84



EDINETOOOO
O000O000o0OO0Ooo(eoTees)

ooooodooodooodnoodd

ONO FINANCE || [to.8B5%80, 000. 09, 861, §00.po
OPPENHEI MER HLD|S 8. 55%35, 000. 00, 150, {87. p0
OXFORD FINANCE |LLC B,Z%%, 000. 0%, 948, 500.p0
P.H. GLATFELTER| 5.325%10, 00. 0D, 204, $50. D0
PACIFIC DRILLIN|G 7. 35%00, 000. 060, 209, 150. PO
PACIFIC RUBIALE|S 5.1®5%00,{000.100, 342,[500./00
PALACE ENT HLDG| 8. 875%60, 000. 08, 138, [50. D0
PARTY CITY HOLD| NG 8., 8B5%000. 0D, 894, }87. 50
PDC ENERGY 7. 75% 6,725,000.0M 246, 187.50
PENSON WORLDWI DE 1295®50, 00. 0D, 477, {50. DO
PERRY ELLIS 7.8[75% 6,155, 000. 00, 601, 237. 50
PETROLOGI STICS [p. 25%®, 450, 000. 0D, 441, $75. DO
PHI BRO ANI MAL 9| 25%8, 953, 000. 00, 714, 005. D0
PLAI NS EXPLORAT| ON6.26 38B%, 000. 0D, 641, $387. 50
PLAI NS EXPLORAT| ON61B746%0,|000.1040, 037,[375./00
PLY GEM | NDUSTR| ES95388%, 000. 05, 853, $75. D0
POST HOLDINGS 7| 375®, 765, 00. 0D, 055, $25. DO
POTLATCH CORPORJATI OR7 45%, §00. 0D, 926, $87. 50
PRESTI GE BRANDS| 8. 125%73, 000. 00, 684, J92. 50
PRODUCTI ON RES [8.878%950, 000. 00, 179, [50. D0
PROV FUND ASsocC| 10. #25®0, §00. 00, 950, $00. DO
PROVI DENT FDG/PFG 6.678%0, 000. 00, 273, §00. DO
PVH CORP 4.5% 1,700, 00. 01, 670, 250. DO
QEP RESOURCES 6| 875%, 900, 000. 05, 488, 000. PO
QUADRA FNX MINING 7478%5, 000. 04,550, §00.po
QUAPAW DOWNSTREAM 1G.,8%1, 00.0m 580, J00.po
QVC I NC 5.95% 3,870, 000. 09, 899, $11. B8
RANGE RESOURCES| 5% 2,650, 000. 0D, 643, $75. D0
RANGE RESOURCES| 6. 78%055, 000. 0®, 257, $93. 5
REGENCY ENERGY [5.5%4, 845, 000. 05, 002, }62. 50
REGENCY ENERGY W4.5%2, 140, 000. 00, 049, $50. po
REYNOLDS GROUP [9.875® 700,|000.1010, 368,[750./00
REYNOLDS GROUP [5.75%, 000, 00. 0m 052, $00. DO
RITE AID CORP 1j0. 25®, 725, )00. 0D, 130, $43. 5
RITE AID CORP 7| 7% 5,315, 00. 05, 580, [50. D0
RITE AID CORP 9] 25%1, 615, 00. 01, 804, [62. 50
RI VERS PI TTSBUR|GH/ FI3N 65.05%00. 00, 019, $62. 0
ROC FI NANCE LLCJ RO 12, 225,%000.105, 944,[562.[50
ROOFI NG SUPPLY JL0. 0®, 750, 00. 0®, 712, $00. PO
ROYAL BK SCOTLNp 6. 525%0, 00. 0, 774, }87. 50
ROYAL CARIBBEAN| 5.25%490, 00. 0, 613, $25. D0
RR DONNELLEY 7.[875%4, 980, 000. 0, 179, 200. DO
RSI HOME PRODUC|TS 658%82%, 000. 0, 732, $00. DO
RUBY TUESDAY IN[c 7. 828%0, 000. 0D, 304, }25. D0
SABI NE PASS LI QUE 5.9655%, 000. 0, 396, §62. p0
SABINE PASS LI QUE 5.6659%, 000. 00, 418, 500.p0
SABLE INTL FINANCE 8.,29%, 000.04, 641, §00.p0
SABRA HEALTH/ CAPTL5437%%, 000. 00, 778, 156.P5
SBA TELECOM I NC| 5. 7%%985, 000.0m 203, 81.p5
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SCHAEFFLER FI N 4.75%,925,¢00.0m,801,375.30

SCOTTRADE FI NAN[C 6.%29%5,¢00.0m,034,355.10

SEMI NOLE HARD ROCK53819%,¢00.0$,083,384.37

SENSATA TECH BYV 6.5%,790,¢00.0m,933,200.30

SERTA SI MMONS HLD 83155%,¢00.0$,709,750.30

SEVEN GENERATI ONS 8925%0,¢00.00,004,800.00

SEVEN SEAS CRUI[S 9.BZ®%5,¢00.0&,864,)25.30

SEVERSTAL 5. 9% 4,700, 000.00, 403,101.p0

SEVERSTAL COLUMB 10325%7,¢00.0®,100,785.30

SHEARERS FOODS 9% 4,000,¢00.0®,500,)00.30

SHI NGLE SPRI NGS 9.385%00,¢00.0$,919,500.30

SHUTTERFLY | NC 0.25%600,0¢0.00 630,000.00D

SIL Il BO/SIL 1| USBHHE%,¢OO.OQ,302,GOO.JO

S| WF MERGER SUB 6.25%915,¢00.0&,845,$50.30

SKY GROWTH HLD 7.375%575,¢00.0$,881,625.30

SLM CORP 8. 45% 3,425,¢00.0$,793,L87.50
SM ENERGY CO 5% 2,625,¢00.0m,631,562.50
SM ENERGY CO 6./5% 6,400,¢00.0@,960,)00.30
SM ENERGY CO 6./H% 6,775,¢00.0m,384,750.30
SNOQUALMI E FLOA[T 7,565,¢00.0m,508,262.50
SOFTBANK CORP 4| 5% 6,900,¢O0.0&,927,L44.50
SOPHI A LP 9. 75% 5,585,¢00.0&,143,500.30
SOTHEBY'S 5. 25% 5,500,¢00.0&,500,)00.30

SOUTHERN GRAPHI|ICS 853D5%,¢00.0®,450,L00.30

SOUTHERN STATES 11.85%20,¢00.0$,801,)OO.DO

SOVEREI GN BANK 8.75%,775,¢00.0m,204,)74.22

SPI RI'T AEROSYSTEE 6.ﬂ5%50,¢00.0m,526,250.30

SPRI NT CAP CORP 6.8B5%75,¢00.0&,885,250.30

SPRI NT NEXTEL 7 0% 9,900,¢00.00,568,250.00

SPRI NT NEXTEL C|ORP 9%925,¢00.00,885,187.50

STANDYN HOLD 1| NIC 12%,658,¢00.0m,487,440.3

OT

STATI ON CASI NOS LLC3ZO§%,¢O0.0$,190,312.

STONE ENERGY CORP 795%50,¢00.0%,767,625.3

STONERI DGE | NC 9.5%6,510,¢00.0m,071,487.

SUGAR HSP GAMI N|G 8.625%6,¢00.0m,708,)07.

OT

SUGAR HSP GAMI NG 6.328%0,¢00.0$,333,250.3

OT
O O O O o o o

SUNCOKE ENRGY PART 2.,B75%(000. 0D, 025, $37.

OT

SUNGARD DATA SY|S 6.@25%0,¢00.0m,644,)00.30

SYNI VERSE HOLDI|N 9.ﬂ2@%2,¢00.0m,686,680.JO
SYNOVUS FI NANCI AL 788ﬂ5%,¢00.0%,676,)75.30
TAMI NCO GLOBAL 9.75%,640,¢00.0%,741,600.30
TAYLOR MORRI SON COM55425%¢00.0&,397,$75.30
TAYLOR MORRI SON COM5]OB$%¢O0.0&,587,470.30
TEKNI - PLEX | NC 9.75%,166,¢00.0$,482,600.30
TELEMOVI L FI NAN|C 8%5,235,¢00.0$,673,431.25
TELFON CELUAR DEL 6128%0,¢00.0m,948,500.30
TEMBEC | NDUSTRI [E 1182&%0,¢00.0%,022,$00.30
TEMPUR- PEDI C INTERN26.782'D5°¢O0.023,917,‘200.30
TOPS HLDG CORP 8.87&%425,¢00.0m,631,L25.30
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TOPS HLDG CORP [B. 75%, 975, 000. 0D, 989, $06. p5
TOWER AUTO/TA HL 10. @#25%000.00 464, 9%5. 0
TRUVEN HEALTH 1f0. 62%2%900, 000. 0%, 262, $00. PO
UAL 2009-2B 12% 3,726,187.04, 191, 960. 42
UCI I NTL INC 8.625%2,025,000.00 100, 937. 50
ULTRAPETROL ( BAHAMA) &, 829%(00. 0, 690, $00. PO
UNI FRAX | LLC 7/ 5% 4,950, 000.0% 172, 750.D0
UNITED RENTALS [6. 128%400, 000. 010, 435, 000. PO
UNI TED RENTALS [7.378%850, 000. 00, 580, 125. D0
UNI TYMEDI A GMBH| 7. 5%, 600, 000. 08, 170, §00. PO
UNI TYMEDI A HESSEN 555%71, 000. 05, 529, 217. 50
UPCB FIN IIIl 6./625%5,050, 000. 0%, 315, 125.D0
UPCB FINANCE LTD 7.35%®00, 000. 0™ 486, 500. D0
US Al RWAYS 5.375% 825, 000.00 837,375.0p
US Al RWAYS 6. 75% 5,500, 000. 09, 871, 250. D0
VERI SI GN I NC 4.[625%4, 350, 000.04, 371, {50.p0
VI ASAT INC 6.875% 5,065, 000. 09, 444, $75.p0
VI KI NG CRUI SES |LTD ®,®%0, 000. 04, 393, 100.p0
VI SKASE COS I NC| 9.885%30, 000. 00,317, $00. 0
VWR FUNDI NG I NC| 7.25%325, 000. 0%, 591, 250. D0
WATCO COS LLC/F| N 6.235%%, 000. 00, 664, {50. PO
WAVEDI VI SI ON 8.[1259%10,275,{000.1000, 840,({125.{00
WELLS ENTERPRISES 6. 2%, 000.00 982, 100.0p
WESTERN ALLIANCE 10%,300, 000. 08, 139, $00.p0
WILLI AM LYON HOMES ®.9%0, 000. 04, 345, 00. PO
WI ND ACQUI SITION 1252%%4, 125. 050, 880, 429. B4
WI ND ACQUI SITION 11.97%%5, 000.00,148,/250.[00
WI ND ACQUISITION 7. 25%25, 000. 0D, 035, 125. D0
WI ND ACQUI SITION 6. 5%925, 000. 00, 900, $75. D0
WMG ACQUI SITION| 11. 5%465, 000. 00, 394, §50.p0
WOLVERI NE WORLD| 6. 125%44, 000. 04,371, $20. D0
WYNN LAS VEGAS |LLC 4.,79%, 000.0M 209, 125.p0
YCC HLDGS/YAN 10.25%, 190, 000. 010, 224, 224. #0
YONKERS RACING [11.3B5%00, 00. 00, 153, $00. pO
2,178,346¢, 82,6280, 774, 130D. 63
423 (222,170,(208,[063)
93. 9 100.|0
222,170,[208,[063
(222,170,[208,/063)
222,170,[208,[063
(222,170,[208,/063)
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25 28
1,711,317, 963
9,688,912
1,701,629, 051
1,565,988, 439
1. 08|66
249,664, 854, 564
5,744,260, 823
243,920, 993,741
127,128, 404, 646
1.9187
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C )

15 325,970, 976, 737
2272 1,768,822|605, 258
12 10,551, 3196, 331
10,906, 409, 686
255 2,116,251(1388, 012
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( 38
19

193 1 24

59 )
52

25

( 24 31 ) ( 25

31 )

17,783,929
21,231

83,988

1,597,501

585,270

179,026

143,681
873

2,268,024
16, 195, 635
253, 250
1,119, 715
1,517,926

709, 038
168, 605
165, 346

7,816

20,393,755

22,389,725

186, 195 167, 960
109,225 93,706
5,462 3,943
300, 883 265,610
12,747 12,747
22 -
188 133
12,957 12,880

4,016, 768

519, 439
196, 834
19,500
171,873
9,330

2,708,128
514,642
263,427
17,200
63,011
15,565

4,933,746

3,581,975

5,247,586

3,860, 466

25,641, 342

26,250,191
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31,986 375,742
3,228 3,023
978 901
29,951 28,656
694,169 650, 405
11,378 10, 777
736,476 690, 740
1,035, 938 1,146,683
108, 951 18,987
67, 343 62, 693
368, 000 347,800
4,950 5,121

2,356,876

2,650, 793

10, 319 7,296
154,212 178,410
16, 105 16, 905
2,520 6,951
183,157 209,562

2,540,034

2,860, 356

2,045,600

2,266,400
2,450,074

2,045,600

2,266,400
2,450,074

4,716, 474

4,716, 474

128,584
104,600
100, 000

9,800,000
6,365, 928

128,584
104,600
100, 000

9,800,000
6,515,116

16,499,113

16,648, 301

23,261, 188

23,410,376

159,879

20,541

159,879

20,541

23,101, 308

23,389, 835

25,641, 342

26,250, 191
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23 (
24 31 )

31 )

16,509, 688
2,214,102

15,739,580
2,401, 288

18,723,790

18,140, 869

7,741,676

7,426,160

170,580 149, 566
370 152
845,471 948, 113
3,754,952 3,624,517
7,007 7,229
4,607,430 4,579,861
194,940 177,505
51,878 50,112
167, 656 167,179
16, 750 18,816
2,639 2,689
36,815 37,963
275,740 276,761

12,990, 738

12,610, 006

141,717 141,073
2,220,149 2,204,883
326, 160 333,923
2,688,027 2,679,880
275 707
67,641 67,470
49,669 50,223
445,713 421,877
167, 804 165,171
408, 303 409, 033

- 6, 943
368,000 347,800
34,592 39,522
69, 347 51,898
303,377 310,561

4,602,752 4,551,091

1,130, 299 979,771
1,672 1,032
11,5583 12,757
4,113 1,437
2,019 1,387
2,169 1,576
10,602 17,474
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32,131 35, 666
15,045 118,238
- 160, 957
850 38
19,679 2,481
15,036 2,148
50, 611 283, 864
1,111,819 731,573
120,735 -
120,735 -
2,335 -
47,986 22,844
34,011 -
11, 358 -
- 3,932
95,692 26,776
1,136, 863 704,796
376,959 193,759
119,789 42,020
496,748 235,779
640, 114 469,017
(3)
( 23 (

24 31 ) 31 )
2,045,600 2,045,600
2,045,600 2,045,600
2,266,400 2,266,400
2,266,400 2,266,400
2,450,074 2,450,074
2,450,074 2,450,074
4,716,474 4,716,474
4,716,474 4,716,474

128,584 128,584
128, 584 128,584
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104,600
104,600
100, 000
100,000

9,800,000
9,800,000

6,083,517

104,600
104,600
100, 000
100,000

9,800,000
9,800,000

6,365,928

357,703 319,829
640, 114 469, 017
282,411 149, 188

6,365,928

6,515,116

16,216, 701

16,499,113

357,703 319,829
640, 114 469,017
282,411 149, 188

16,499,113

16,648, 301

22,978,776

23,261,188

357,703 319,829
640, 114 469, 017
282,411 149, 188

23,261,188

23,410, 376

129, 413 159,879
30, 466 139, 338
30, 466 139, 338
159,879 20, 541
129, 413 159,879
30, 466 139, 338
30, 466 139, 338
159,879 20, 541

22,849, 363

23,101, 308

357,703 319,829
640, 114 469, 017
30, 466 139, 338
251,944 288,526

23,101, 308

23,389, 835
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206, 164
196, 834 9,330
24
)
( 24 31 ) ( 25 31 )
147,526 165, 761
349, 763 346, 701
26, 240 21, 452
3,885 670
658 712
)
( 23 24 31 )
1,052,070 - - 1,052 )00
23 14 4 8

357,703,800
340
23 31
23 15
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24 12 49
319,829,280
304
24 31
24 13
( 24 25 31
1,052[070 - - 1,052[0[0
24 12 49
319,829,280
304
24 31
24 13
25 12 50
233,559,540
222
25 31
25 13
)
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24 31

17,783 929 17,783 929 -

3,788,(236 3,788,(236 -
1,597,(501 1,597,(501 -

585, 2170 585, 2|70 -
519, 439 518, 7|58 680
24,274,376 24,273]|695 680
694, 16 9 694, 116 9 -
694, 169 694, 169 -
6, 810 6, 810 -

25 31

2,268,(024 2,268,(024 -
16, 195| 635 16, 195, 635 -
1,119,(715 1,119,(715 -
1,517,926 1,517,926 -
709, 0/38 709, 0/38 -
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2,641(608 2,641 608 -

514, 6/4 2 514, 559 83

24,966/, 590 24,966]| 507 83

650, 405 650, 405 -

650, 405 650, 405 -

8, 614 8, 614 -
24 31 25 31
249,764 66,520

24 31
17,783, 234 - - - - -
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21, 2[31 - 1,036 987, 734
1,597)501 - ] ]
585, 270 - - -
176 519,223 - -
19,987, 4539, 223 1,036 987, 734
25 31
2,267)697 - - -
16,195/, 635 - - -
1,119)715 - - -
1,517)926 - - -
709, 038 - - -
] ) . 15,332, 130,846
514, 42 - - -
22,324, 656 - - 15, 3|3%,130)846
24 31 )
5, 94[8 5,774 173
88,001 84,017 3,988
93,950 89, 79 4,15
12,953 14,345 1,391
3,681,[332 3,932,615 251, 282
3,694,286 3,946,960 252, 673
3,788,[236 4,036,753 248,916
25 31 )
216, 1|64 207,889 8,276
216, 1|64 207,889 8,276
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2,425,444 2,465,635 40,1p1
2,425,444 2,465,635 40,1p1
2,641,608 2,673,524 31, 9L 5
23 24 31
( ) ( )
27,915 - 35, 755
27,915 - 35, 755
24 25 31
( ) ) ( )
161,410 - 21, 8(84
161, 4|10 - 21, 8(84
23 24 31
( ) ( (
150, 6/08 , 133 15,045
150, 6/08 6, 133 15,045
24 25 31
( ) ( (
3,040,519 2,825 279, 196
3,040,519 2,825 279, 196
23 24 31
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68, 110 - 2,520
248,320 - 9,330
316, 430 - , 810
24 25 31 )
79, 8l49 6,951
272,890 15, 5/65
352, 7139 8,614
24 31 25 31
721,405 805, 634
918,239 1,069,061
196, 834 263,427
( 23 ( 24
24 31 ) 25 31 )
167,804 ( ) 165, 171 ( )
167,804 165,171
21,152
21,784
( 2 4 31 X 25 31 )
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29,811 17,486
79,565 63, 338
139,876 132,198
18,674 18,577
58, 616 67,813
11,519 6, 4309
88, 636 11,374
61,029 40,726
487,731 357,956
66, 6709 32,453
421,051 325,502
70,151 93,885
70,151 93,885
350, 899 231,617
( 2 4 31 | 25 31 )
40.69% 38.01%
1.20% 4.86%
0.17% 0.27%
0.02% 0.02%
0.33% 0.54%
1.30% -
0.02% 0.49%
43.69% 33.45%
)
)
( 23 2 4 31 ) ( 24
25 31 )
( 23 2 4 31 ) ( 24
25 31 )
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90
10
23 24 31 )
2 4 25 31 )
23 24 31 )
( ) ( )
700,000 3,827) 153 295,B62
80,288 887,547 76, 22
247,369 10,769, 414 1,363 829
24 25 31 )
( ) ( )
700,000 3,580) 183 299,089
247,369 10,234,105 1,310} 737
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23 24
24 31 ) 25 31 )
21,957.95% 22,232.2
608. 43 445.80
640, 114 469,017
640, 114 469,017

1,052,070

1,052,070
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(1) (

(2) (

(3)

(4) (5)

(4)

(5) (3) (4)

(1)

(2)

1 247, 3|69

500
343
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25

(1)

(2)

(3)

25

(1)

(2)

(3)

(4)

(5)
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(6)

(7)
( ) 398
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