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CIT GROUP 7% 17080485, 000,601, 706[. 25
CIT GROUP 6.625%5% ¥g®G40ODO0. GAO, 625.[00
0

CITYCENTER HOLDINGS, 7,0 825%; ¢ o4l &g
160115
CITYCENTER HOLDINGS: 104175%9, 225 60
170115 ’ ' ' :
CLEAN HARBORS 71.625%,D@®8N®m7, 250.[00
CLEARWATER PAPER 7.12509 .

y
181101 5752 3%0. @21, 475.]00
CLEAVER- BROOKS |12 3839%0D®0 B®19, 000.[00
CLEAWI RE COMMUNI CALIONS 12% > 1&0 oo
151201 ’ ' S dh
CMA CGM 8.5% 17041%0,000.a@7, 689.[15
COGENT COMMUNI ¢ATILGNS &.03%%% o060 loo
180215 ’ : ' :
COLUMBUS MCKI NNON 8 %
190501 45 8d0ld® o6, 22|5. 00
COMMERCI AL VEHI CL R P _

4
S 8750 190415 51GREYD . eeo, 375.]00
COMMSCOPE 8.25% 1990,160/0. 0®4, 95(0. 00
COMPLETE PRODUGCTI SER
COMPLETE Y 5SHBY! GBS 04s |75
CONCHO RESOURCES 2%52D0D1®®0, 125.|00
CONSOL ENERGY 8% 2BOM4ODO. @F5, 000.[00
CONSTELLATI ON BRANBS %4¢25%ao0 1%t0 loo
170515 ’ ' A G
CONTI NENTAL Al RLI 7 1339%
1404109 NES 6233%% 7 361.]72
CONTI NENTAL Al RLI 12509
170510 NES 38%°%eo. 780.[10
CONTI NENTAL RE$OURGES %.03%%% gsb0 loo
201001 ’ : ' :
CONTI NENTAL RE$OURGES (%01 2%% gbs loo
210401 ’ : R S
CONVATEC HEALTHCARE 1Q4%%am0 680 loo
181215 ’ : ' :
COOPER T!| RE&RUBBERO9S%ODD1 BB, 162.[50
COPANO ENERGY 71.135%,20@4@IF9, 250.(00
CRI CKET COMMUNIICATIL@NS % %%% o0bo loo
160515 ’ : ' :
CRI CKET COMMUNIICATLANS % %%% o0bo loo
201015 ’ : ' :
CRUM & FORSTER 77F%5% 0DV WML, 387 .|50
CSC HOLDI NGS 8.l62%3%0190D21%&1, 675.[(00
DANA HOLDI NG 6./5%10D9020%. ao1, 000.[00
DANA HOLDI NG 6.l75w @ 10005081, 10[0. 00
DAVITA 6.375% 181185, 00/0. 087, 12[5. 00
DELTA AIR LINES$ 8.954% |
140810 1924681, 2a7, a52.]73
DELTA AIR LINES$ 12.25% |
150318 389°%00.aes. 5%50.l00
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DELTA AI R
160102

DELTA AI R

DELTA PETROLEUN

DENBURY RESOURC(
210815

DI GI CEL GROUP
DI GI CEL LI MI TEL
DJO FI NANCE 9.
DJO FI NANCE 7.

DJO FI NANCE 10.

DUPONT FABROS 1
8.5% 171215
DYCOM | NVESTMEN
210115
E* TRADE
130915
E* TRADE | NTERN/
7.875% 151201

ELAN FI NANCE 8.

ELI ZABETH ARDEN
210315

FI NANCI

ENDO PHARMACEUT

201215

ENERGYSOLUTI ON$

180815

EQUI NI X 8. 125%
EXCO RESOURCES
EXPRESS 8. 75% 1

FAI RFAX FI NANCI
5.8% 210515

FERRELLGAS 6.
FERRO 7.875%
FI RST DATA 7.
FMG RESOURCES
FORD MOTOR 7. 45
FORD MOTOR CREL

FOREST Ol L 7. 285
FREESCALE SEMI (
9.25% 180415
FREESCALE SEMI (
10. 75% 200801

FTI CONSULTI NG

18
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GI BRALTAR
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8SE2® . DHOL BBS, 200.[00
8 1DD%ONDOAMIB , 625.[00
% AT 100G 0B3, 45/0. 00
% 4@ 00a®. oal, 150. 00
72%510DD1B@2, 287.|50
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GRI FOLS 8. 25%

H&E EQUI PMENT
8.375% 160715

HANESBRANDS 6.

HANGER ORTHOPEIL
7.125% 181115
HARRAHS OPERATI
170601

HARVEST OPERATI
171001

HCA 7.875% 20072

HCA 6.375% 1501

HEALTH MANAGEME
6.125% 160415

HEALTHSOUTH 7.
HEALTHSOUTH 7.
HERTZ 7.5% 181C¢C
HERTZ 6. 75% 19(¢

HEXCEL 6. 75% 1

HOST HOTELS &
190615

HOST HOTELS &
201101

HUNTI NGTON | NG/
6. 875% 180315
HUNTI NGTON | NG/
7.125% 210315

| KON OFFI CE SOL
251201

I NERGY 6. 875%

| NTEGRA TELECON
160415

1
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A
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I NTELSAT JACKS(
7.25% 190401

I NTELSAT JACKS(
7.25% 201015

I NTELSAT JACKS(
7.5% 210401

I NTERFACE 7. 625

I NTERLI NE BRANI

I NTERNATI ONAL L
8.25% 201215
| NTERNATI ONAL
8.875% 150915
I NTERNATI ONAL
6. 75% 160901
I NTERNATI ONAL
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I NTERNATI ONAL
7.125% 180901
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802®aA, 00/0. 0®4, 95/0. 0O
P ERYIGES00. 861, 500.[00
75%050DHD5 G®2, 468.(75
1 C SROPYS0 . oms, 40l0. 00
NG bL52%%a. ee4, 156, 25
ONS 6% 399%ea2, 025 . |00
15110, 000.a@1,000.[00
15610, 000. B2, 875.(00
ENT 1A358%02A RS 125 (oo
5%2D91 00D . @A 2, 750.[00
5%125090DH. A@2, 475.(00
15645, 000. 63, 700.[00
41860,000.aA®4, 000.[00
02@®59, 000. @B5, 475.[00
RESORT Sodlo Bd@d® o075, 0o
RESQRDS 0%%. 29 . 675.]00
\LLS,d NPHE 0as. 65l6. 25
\LLS 1 NBYS . aas 362.[50
UTLQNS 0% 0’ ®B 1, 950.]00
102aD,000. @22, 075.(00
1 1046°%00. @0, 400.l00
PN HOL DY JIF o5, 61l2. 50
PN HQLR!I BGa. o@5, 750[. 00
PN HOL DY I oms, 787, 50
% 1BA20A0. 0F5, 07|5. 00
VS 1%01O®DD1IER@3, 600.[00
EASE s oNANSGS 125 oo
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EASE s BhoNANSE 387 |50
2112%, 00[0. 0@5, 06/2. 50
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JBS USA 11.625% 140%50D00. @26, 687.|50
JONES GROUP 6.875%0B9®®D5 GB5, 612.|50
KABEL BW ERSTE|BE LI |
e 19031k EELLISY @8, 9%4.]75
KANSAS CITY SOUTH |
KANSAS cCl 5BY ¥H%! Gao. 140 |23
KANSAS CITY SOUTHE |
6 12500 210615 RN MRS Feo. 0olo. 0o
KEY ENERGY SERVI C 6 . % _

4
210301 B2 08 003% @61, 375.]00
LEVEL 3 COMMUNI|CATIL QN
11 875% 190201 5h3NI00. a1, . 500.l00
LEVEL 3 FI NANCI[NG 250 ,
141101 2%623%0. a4, 5%5.00
LEVEL 3 FI NANCI[NG 3 7.8 % X
190401 1303 0%9%. aso . s562.[50
LEVI STRAUSS 7.625%020@0%1% 01, 400.[00
LI BERTY MUTUAL |GR P 7.l8% _

4
LLetl. QYR 50%%0dmee. 775 .l00
LI MI TED BRANDS |[6. Aa39%02D0AMI5, 037.(/50
M/ | HOMES 8.629%% 12D1D®HO0.aA®0, 900.[/00
MANDALAY RESORT GRQUP (%:462%% =st5 oo
130715 ’ ' ' '
MANI TOWOC COMPANY 5 %
501101 2%0,600.@@0,0)0.00
MARKWEST ENERG 6 125%0DM1 NI@18, 750 .(00
MARKWEST ENERG 6.60 @u®8AGO, 75/0. 00
MARKWEST ENERGY 8.72%%0D®04M™H, 312./50
MASTEC 7.625% 170385, 000. B®3, 662.[50
MCMORAN EXPLORATI QN 11 4878% o 1o |5,
141115 ’ ' ' '
MEDASSETS 8% 1811425, 000. @39, 875./00
MERCER | NTERNATI O 15 % |
171201 Nab 903%e®6. 650.|00
METROPCS WI RELESS _7. 879 %
180901 295°000. @3, 843.(75
METROPCS WI RELESS 6 %
01115 4%0°9%% . a2, 687.|50
MGM MI RAGE 13%|13160500/0. 002, 30[0.00
MGM RESORTS | NTER | L !
NN NAD! WAt @ee6. 625.|00
MGM RESORTS | NTER | L |
A A D S NAT! GWAL eos,. s50.l00
MGM RESORTS | NTER | L
MGM RESORT A% QWAL aw7. 143 |75
MI CHAELS STORES$ -%1D6DD®1 G®8, 487.|50
MI CHAELS STORES$ 7.9%% al®.10®8, 44[3. 75
MILLAR WESTERN/|FO T .5 %
210401 BRET 0% 0°B®s5. 000.l00
MI RABELA NI CKELll 8.5G% al®0®@S5s, 34(9. 51
MOBI LE MINI 7.875%W®2000®.10&8, 09(3. 75
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MPT OPER PARTNE
210501
MUELLER WATER
200901

MYLAN 6%

A

181115

NAI ENTER HOLDI
171215

NALCO 6.625% 1¢
NATI ONAL MONEY
161215

NATI ONWI DE MUT U
9.375% 390815
NAVI STAR | NTERN
211101

NBTY 9% 181001

NEENAH PAPER 7.

NEWFI ELD EXPLORH
180515

NI ELSEN FI NANCE
NORTEK 10% 1817
NORTEK 8. 5% 21

NRG ENERGY 7. 37

OMEGA HEALTHCAH
221015

OSHKOSH 8. 5% 2¢(

OVERSEAS SHI PH(
180330
P.H. GLATFELTEH
160501
PATHEON 8. 625%

PETROHAWK ENERC(
180815

PHI LLIPS VAN HE
200515

PI NNACLE ENTERT
8.625% 170801

Pl ONEER NATURAL

PLAI NS EXPLORAT

PRODUCTI ON 7. 672

PLAI NS EXPLORAT

PRODUCTI ON 6. 672
PLY GEM | NDUSTH
180215

POLYONE 7. 375%
POLYPORE | NTERN
171115
PRECI SI ON DRI LL
6.625% 201115

QUI KSILVER 6. 8
RADI OSHACK 6. 7
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[«
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0
po.a@7,500.(00

RBS CAPI TAL TRUYST
340103 170 0
REGENCY ENERGY [PA E
6.875% 181201 %B%’%
REGI ONS FI NANCI[AL .7..37
371210 680,90

RENT- A- CENTER §. 62500 2@@.1®0, 00(0. 00
REYNOLDS GROUP (7. PB5D%0DPDO LBD, 625.|00
REYNOLDS GROUP (8. 29% ,2)p®210%WM2, 000.|00
ROOFI NG SUPPLY (8. B3%5%0)DPD1 BWI4A, 662 .|50
RSC EQUI PMENT §.23%0200Dd01037, 312.|50
SABRA HEALTH 8.1256¢b ,10A.00® 7, 84|3. 15
SANMI NA-SCI 7%|192%b5000. @1, 687 .|50

SBA TELECOMMUNICAEng%"%:%%%’168.75

190815

SCI ENTI FI C GAMES !
l%g%%7,587.30

SEAGATE HDD CA MA§97.7'°

po. 2@7, 550.(00

0
@.@@0,450.00

| NTERNAT| ONAL §. 12%8% &
o’
D
181215 0.@a1,225.[00

SEAGATE HDD CAYMANOD%O

SEARS HOLDI NG §. 6352%, D

SELECT MEDI CAL |HO I, N
6.211% 150915 5%9’%

SENECA GAMI NG §. 22®018®

SENSATA TECHNOIL OGI @
HOLDI NGS 6.5% 1905 000.0®0, 000. 00
pO0.AB1,800.[00

SESI 6.375% 19Q50160, 0
SI MMONS FOODS 10. 2% 51 0)D0o12@5, 206 .|25
SI NO- FOREST 6. 325% 3%,10¢d. 04, 97|]1. %5

SM ENERGY 6.623% 1902D%0. 05, 100.]|00
SNOQUALMI S ENTERT 5L 3G
SNOQUALMI E ENTERTALNMENE go5 opo.|oo
fggggYAY MOTORSPORJ§’§OJ§¥@5
gg;;;; AEROSYSTEM§6%16

SPRI NT CAPI TAL [619%059 @@L G0 2, T25|. 00
SPRI NT NEXTEL §. 37%%, A0|®@.8A1®0 7, 281 .|25

SPX 6.875% 170901230, 000. @@&7, 2%0.(00

STANDARD PACI FIfC RCRVA N
180515 %1%’%

STENA AB 7% 16120135, 000.a887, 700.|00

STHI HOLDI NG 8% 18031%00.a®3, 250.|00
SUBURBAN PROPANE R T it
7 3750% 200315 %% %%%.QQS,GJ0.00
SUNGARD DATA SYSTE 75 %
SUNGAF Y o376

D1 O@WIL, 2%0.|00
PDOBW 1, 562.(50

po. @@2, 702.(50
hpDO2®4, 000.(00

’b. ee3.562. |50
637, 50

0
@.Q@Q,S&?.SO

0.aa9,600.|00

7,33|7.%0
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SUNGARD DATA SYSTEMS J4625%s 18+ 4o
201115 ’ ' ' -7
SUNSTATE EQUI PVMEN 0. 5%
130401 1 35%0%%. aes, 700.l00
SYNOVUS FI NANCI[AL 1 % X
170615 32512%% @61, . 562.[50
TARGA RESOURCES$ P N E H !
6 B75% 210201 ARENBRY w2, 325.|00
TASEKO MINES 7./75% A o0a50@0, 76/6. 61
TENET HEALTHCARE 25
150201 96%°%00. co1,.881.|25
TENET HEALTHCARE BB%, D®M5 WIL 0, 825.(00
TENET HEALTHCARE 8%5200®%0mB®6, 025.(00
TENNECO AUTOMOTI V 7. 7.8 %
18081¢ 596 09%. @as, 487 . |50
TENNECO AUTOMOTI VE % I
010218 s - Bdlee7, 76l2. $0
TESORO 6.5% 17060540, 000. 83, 200.(00
TEXAS | NDUSTRI ES 25 |
500815 %9%,600.@@9,200.00
TITAN I NTERNATI ON 7 7.5 %
171001 AB o7 0% 0°®Bao0, 400.l00
TOYS R US DELAWARE %
160901 sd c¢dle®e2, 500. 00
TRAVELPORT 9% 1602@D, 000. @06, 425.(00
TRI UMPH GROUP 8% B7H1D®0. A3, 812.(50
TUTOR PERINI 7./62B8%0189DD0BTF3, 375.(00
UAL 2007 PASS TRU 6..636 %
550702 35194%436%g1 796.(32
UNI TED REFINING 1B6D%0DD0OBTRB, 200.(00
UNI TED STATES $TE 7 % X
180201 Eks’"%00. 85, 062 .50
UNI TED STATES $TE 5 o
200401 Blso > B®5, 400./00
US Al RWAYS 199§-1 PASS
6 82% 140130 G7RBAS% 7. 289, 712.(35
USG 9.75% 1408Q1 70, 00/0.006,47/5.00
USG 9.75% 180115 210, 000. @20, 500.[/00
USG 8.375% 181Q15 35, 00[0. 086, 66|2. 50
VALEANT PHARMACEUTI&AL'O 0o 350 bo
6. 75% 171001 ’ ' ’ '
VALEANT PHARMAGEUTI CAL

290, 000. @86, 787.|50
6.75% 210815
VANGENT 9.625%|15302%8%, 00a.agd2, 281|. 25
VEDANTA RESOURGCES 9. 5%

165,000. a3, 497.]/60
180718
VI MPELCOM 6.493% 2O®2ODH0. C®9, 500.[/00
VI MPEL-COM 7.748%2DDQD®D. a4, 885.|/06
VI SANT 10% 171401 50, 00/0. 02, 87/5.00
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WHI TI NG PETROLHEUM 6. 5%
180, 000.a®8, 100.|00
181001
WI ND ACQUI SI' TI ON EI_NANQE ]
750, 000. @802, 475.(00
11. 75% 170715
WI ND ACQUI SI' TI ON EI NANQE
200, 000. 2a2,500.]00
7.25% 180215
WYNDHAM WORLDWIDE 5. 629 %
40, 00/0. 080, 00(0. 00
210301
WYNN LAS VEGAS (7. &09D% 03®0 @10, 000 .|00
WYNN LAS VEGAS (7. 82 ,20®8B%®B 1, 200.]|00
XL GROUP 6.5% 170428%, 000. @00, 750.(00
Z1l ONS BANCORP 6% 2969 D0D%0. 283, 250.(00
Zl ONS BANCORP 3. 3% 175%10P0D61.,0®8, 00[. 00
94,583,(1409,88B8,|040. 89
(7,595,057, 3B49) 8/59) 683)
7,595,05Z,380, 859) 683
(7,595,057, 3B49) 8/59) 683)
7,595,057, 380, 859) 683
(7,595,057, 3B49) 8/59) 683)
) 1. ()
)
302 100. 00 100. 0O
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1,572 268 1,586| 424
44,353 40, 368
70, 384 258,861
487,983 678,810
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