26

03 6447

3,000

CEO

10

3086

1/81

EDINETOOOO
OO000O0000O0O00oOdn(eossr9)
OOoooooooooooooooooood

14



25

EDINETOOOO
OO000O0000O0O00oOdn(eossr9)
OOoooooooooooooooooood

25 12 25

®

3.15

3.00

2/81



EDINETOOOO
OO000O0000O0O00oOdn(eossr9)

OOoooooooooooooooooood

®)

26

3.15

3.00

3.24

3.00

@

[ *—YE]

1B

3/81



EDINETOOOO
OO000O0000O0O00oOdn(eossr9)
OOoooooooooooooooooood

[ X—=2/E]

mm Eg&_lﬁw

L& 1K

P - —— =] ] D f o
1S LR

=1 DD. — f

4/81



EDINETOOOO
OO000O0000O0O00oOdn(eossr9)
OOoooooooooooooooooood

IR—I 0 ARl BIFEN, —RICSR
SEEHE, R FESSERNNSEDEORP
RSN TT L. HATHREN. 1 MFDCLTY,
—RAICCNSOEs DRl TEERD LN
EHELTHEDOEIZDET .

FrUEhMe &S T S RE

Pl s Aty ILHLLF
AEL -7 7L
5L il =
nFrY AR TF I

U ot L
i Y
TR
NEELT

201 3F6RRT

B, HELADTRECLAHRICRET RSB 0AT.

IV 0N =t EEIREN, —RRICEH
SRR, ERE FESSEREINSE P TOREE
FSEDRATT HEUF N, BHTEEN, 1HFOCLTY,
—RANCCNSDE~ DR HIE. RO R
EHBRLTHEDS®IEDET.

JF/EDMEERET S EE
PIATAF e H—St
A3 FL—ZF 0w 7
I B ) o
Fh ot A AR |, 1 |
Fu RiF 2N
fall=—

JOEF
MEALTS

2013 1 28RE
*EL. FELNOTREOAHRC ST oRNSEE 037,

5/81



EDINETOOOO
OO000O0000O0O00oOdn(eossr9)
OOoooooooooooooooooood

25
25 12
©)
306
4,000 25 28
61(1986)
(1990)
(1996)
10(1998)
25 28
30[ 40,000 100
EC2A 1AG

6/81



EDINETOOOO
OO000O0000O0O00oOdn(eossr9)
OOoooooooooooooooooood

306
4,000 25 12 30
61(1986)
(1990)
(1996)
10(1998)
26 )

Perpetual Park,
Perpetual Park Drive,
Henley-on-Thames, 40,000 100
Oxfordshire, RG9 1HH,
United Kingdom

®

25 28

25 12 30

7/81



EDINETOOOO
OO000O0000O0O00oOdn(eossr9)
OOoooooooooooooooooood

€))
3.15 3.00
( )
26 3.24
3.00

@  C )

0.30
®

1.6275 1.55

26
1.674 1.55

8/81



EDINETOOOO
OO000O0000O0O00oOdn(eossr9)
Ooooodooodooddoononoonod

1.55
(
500 0.85 0.65 0.05
500 1,000 0.80 0.70 0.05
1,000 0.75 0.75 0.05

x 40

4

9/81



EDINETOOOO
OO000O0000O0O00oOdn(eossr9)
Ooooodooodooddoononoonod

0.105 0.10
0.105
0.10
26
0.108 0.10
®
20.315
49 12 31 15 315
20
50 15
20.315
49 12 31 15 315
20
50 15

10/81



EDINETOOOO
OO000O0000O0O00oOdn(eossr9)
Ooooodooodooddoononoonod

20

11/81

100



EDINETOOOO
OO000O0000O0O00oOdn(eossr9)
OOoooooooooooooooooood

49 12 31

15.315

50

15

12/81



EDINETOOOO
OO000O0000O0O00oOdn(eossr9)
OOoooooooooooooooooood

................................... —
nme | | maons
EiE DR o ¥ EREH)
i
8 z
()]
@ = = gg
2 - % 5
TE i i %
L L)
#EEME, MA—ETHY, BRTE, REHE. gibEr
T HEOTIEHYERS A

sueons | B | o
= FARLES ( )
-3 & - (ERIOEES) (e (
g m 5 )
) 24 x bk
- x . B
R k1 i =B Ead
- & &> BRIFTE
= 0 it
@
HEER, A A—CETHEY,. BREE. EAEN. 7kKaE
TIETSLOTIERYETA.
25 12

13/81



EDINETOOOO
OO000O0000O0O00oOdn(eossr9)
OOoooooooooooooooooood

1) 25 12 30
/ ( ()
72,331,626 0.94
32,852,314 0.42
97,285 0.00
105,281,225 1.37
6,670,029, 069 86.86
226,430,993 2.94
113,810,314 1.48
84,874,781 1.10
72,409,667 0.94
66,379,891 0.86
59,643,625 0.77
22,897,031 0.29
7,316,475,371 95.28
256,663,930 3.34
7,678,420,526 100.00
)
) 25 12 30
’ () O O () () ) s
1 FIRST DATA 12.625| 2021/1/15| 1,140,000|12,392.81|141,278,035|12,530.87| 142,851,929|1.86
2 INTELSAT 7.250]2020/10/15| 1,040,000f11,566.55|120,292,146|11,513.85|119,744,118|1.55
JACKSON HOLDING ? ’ 7 ? ? ’ ’ ?
3 TEﬁLRESORTS 7.750| 2022/3/15 888,000/ 11,671.94]103,646,849|11,777.33|104,582,712|1.36
4 DISH DBS 5.125 2020/5/1 962,000/ 10,694 .56]102,881,718]10,512.65|101,131,717]1.31
5 TUTOR PERINI 7.625| 2018/11/1 850,000/ 11,289.90] 95,964,181]|11,355.77| 96,524,066]1.25
6 WE;EEEgg 6.625|2020/11/15 845,000111,210.86| 94,731,777|11,144.99| 94,175,186]1.22
7 CRICKET 7.750]2020/10/15 770,000/12,080.32| 93,018,531|12,040.80] 92,714,217|1.20
COMMUNICATIONS ’ ’ ’ ’ ’ ’ ’
WIND
8 ACQUISITION 11.750] 2017/7/15 750,000]11,224.03| 84,180,262|11,197.68] 83,982,656|1.09
FINANCE
9 TENET 8.000| 2020/8/1 715,000/11,500.68| 82,229,888|11,487.50] 82,135,696|1.06
HEALTHCARE ’ ’ ’ ’ ’ ’ ’
10 CIT GROUP 5.000] 2022/8/15 773,000]10,459.95| 80,855,471|10,354.56] 80,040,806|1.04
11 P.H. GLATFELTER| 5.375|2020/10/15 715,000]110,768.48| 76,994,640|10,789.82| 77,147,271|1.00
12 SPRINT CAPITAL 6.900| 2019/5/1 668,000|11,461.16| 76,560,565|11,461.16] 76,560,565]|0.99
13 LEVI STRAUSS 7.625| 2020/5/15 660,000(111,592.90| 76,513,140|11,540.20] 76,165,353|0.99
14 IEEG?TRIES 9.250| 2020/8/15 600,000|11,632.42| 69,794,527|11,724.63| 70,347,825|0.91
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K HOVNANIAN
15 b 6.250| 2016/1/715|  610,00010,955.29| 66,827,272|10,955.20| 66,827,272|0.87
16 giﬁaﬁ;E HDD 7.000| 2021/1171]  570,000(11,658.76| 66,454,981|11,645.59| 66,379,891]0.86
17 NORTEK 8.500| 2021/4715|  565,000|11,671.94 65,946,475|11,671.94| 65,946,475|0.85
18 TARGA RESOURCES| ¢ a75| 20217271  570,000|11,434.81| 65,178,445|11,316.25| 64,502,632|0.84
PARTNERS
19 CORELOGIC 7.250| 2021/6/1|  555,000|11,447.98| 63,536,337|11,434.81| 63,463,223]0.82
20 ggtgﬂggé 6.375| 2022/3/15|  599,00010,644.38| 63,759,896|10,591.69| 63,444,2530.82
21 USG 9.750| 2018/1715|  480,000|12,409.67| 59,566,428|12,436.02| 59,692,896|0.77
22 ﬂg;;EmED'A 7.500| 2019/3715|  525,000|11,344.97| 59,561,141|11,360.69| 59,643,6250.77
FREESCALE
23 CmreonnocTor | 8-050| 2020/271)  508,000|11,329.42| 57,553,479| 11,408.46| 57,955,014]0.75
SANDRIDGE
24 gl 7.500| 2021/3715|  520,000|11,052.77| 57,474,436|11,039.60| 57,405,933]0.74
25 i?gz:mEgTAL 9.250| 2017/5/10| 493,793.64|11,566.55| 57,114,899|11,540.20| 56,984,797]0.74
26 FERRELLGAS 6.500| 2021/5/1| 528,000|10,749.77| 56,758,838|10,749.77| 56,758,8380.73
SYNOVUS
27 5.125 2017/6/15|  515,000|10,841.99| 55,836,280|10,881.51| 56,039,8150.72
FINANCIAL
28 AES 7.375| 20217771  473,000|11,894.39| 56,260,480|11,830.02| 55,956,030]0.72
GIBRALTAR
29 otiain 6.250| 20217271  517,000|10,802.47| 55,848,795|10,802.47| 55,848,7950.72
30 BIOWET 6.500 202071071  513,000[10,927.62| 56,058,717|10,881.51| 55,822,1840.72
0.42
0.36
0.33
0.12
0.11
1.37
95.28
96.65
©)
( ) | ( ) ) )
( ) | ( ) ( ) (
12 ( 16 10 ) 53,644 53,906 0.4917 0.4941
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13 ( 16 11 10 ) 51,065 51,319 0.4839 0.4863
14 ( 17 10 ) 47,935 48,187 0.4570 0.4594
15 ( 17 11 10 ) 50,045 50,293 0.5032 0.5057
16 ( 18 10 ) 43,664 43,882 0.4803 0.4827
17 ( 18 11 10 ) 41,422 41,632 0.5112 0.5138
18 ( 19 10 ) 39,591 39,778 0.5303 0.5328
19 ( 19 11 12 ) 31,270 31,450 0.4701 0.4728
20 ( 20 12 ) 24,306 24,441 0.4339 0.4363
21 ( 20 11 10 ) 13,825 13,920 0.3047 0.3068
22 ( 21 11 ) 13,063 13,152 0.3369 0.3392
23 ( 21 11 10 ) 12,029 12,105 0.3482 0.3504
24 ( 22 10 ) 11,084 11,151 0.3621 0.3643
25 ( 22 11 10 ) 9,130 9,181 0.3368 0.3387
26 ( 23 10 ) 8,338 8,391 0.3332 0.3353
27 ( 23 11 10 ) 7,113 7,157 0.3050 0.3069
28 ( 24 10 ) 7,026 7,070 0.3264 0.3284
29 ( 24 11 12 ) 6,658 6,700 0.3330 0.3351
30 ( 25 10 ) 8,221 8,262 0.4382 0.4404
31 ( 25 11 11 ) 7,353 7,395 0.4134 0.4158

24 12 7,245 0.3677

25 7,624 0.3901

25 7,540 0.3931

25 7,624 0.4024

25 7,918 0.4223

25 8,076 0.4336

25 7,469 0.4054

25 7,492 0.4106

25 7,298 0.4044

25 7,268 0.4044

25 10 7,379 0.4140

25 11 7,599 0.4295

25 12 7,678 0.4415
)
12 ( 15 11 11 16 10 ) 0.0152
13 ( 16 11 16 11 10 ) 0.0153
14 ( 16 11 11 17 10 ) 0.0144
15 ( 17 11 17 11 10 ) 0.0156
16 ( 17 11 11 18 10 ) 0.0150
17 ( 18 11 18 11 10 ) 0.0150
18 ( 18 11 11 19 10 ) 0.0153
19 ( 19 11 19 11 12 ) 0.0157
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20 ( 19 11 13 20 12 ) 0.0139
21 ( 20 13 20 11 10 ) 0.0140
22 ( 20 11 11 21 11 ) 0.0133
23 ( 21 12 21 11 10 ) 0.0142
24 ( 21 11 11 22 10 ) 0.0135
25 ( 22 11 22 11 10 ) 0.0135
26 ( 22 11 11 23 10 ) 0.0127
27 ( 23 11 23 11 10 ) 0.0120
28 ( 23 11 11 24 10 ) 0.0119
29 ( 24 11 24 11 12 ) 0.0120
30 ( 24 11 13 25 10 ) 0.0130
31 ( 25 11 25 11 11 ) 0.0138
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)
12 5.60
13 1.53
14 2.58
15 13.52
16 1.57
17 9.56
18 6.73
19 8.39
20 4.74
21 26.55
22 14.93
23 7.57
24 7.87
25 3.26
26 2.70
27 4.86
28 10.92
29 5.70
30 35.50
31 2.51
) (

100
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4)
) )
12 8,254,168,131 10,776,612,445
13 6,757,744,257 10,329,565,291
14 7,110,494,490 7,734,886,024
15 4,639,087,394 10,077,644,408
16 2,225,016,822 10,769,362,307
17 2,429,896,102 12,309,435,250
18 1,342,447,977 7,716,880,945
19 583,965,691 8,725,796,947
20 718,941,721 11,214,022,696
21 149,259,763 10,793,794,586
22 99,429,543 6,704,932,550
23 147,577,283 4,370,767,988
24 181,118,144 4,119,381,028
25 63,545,899 3,562,488,204
26 108,767,262 2,194,998,928
27 57,234,004 1,762,541,862
28 61,578,247 1,856,169,184
29 55,881,583 1,584,347,204
30 77,902,978 1,313,465,076
31 48,214,409 1,024,144,761

(

)
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€y
( )
25 10 ) 25 11 11 )
273,299,477 327,754,228
15,370,710 1,228,404
192,741,414 99,407,807
7,588,397,593 6,941,639,537
694 405
105,308,852 17,001,315
408,661 400,606
118,307,769 106,759,907
10,062,641 10,855,727
5,535,915 3,233,061

8,309,433,726

7,508,280,997

8,309,433,726

7,508,280,997

780,411 208,218
33,942,752 97,933,289
41,276,729 42,686,927

1,090,602 3,711,771

343,719 336,838
10,311,610 10,105,177

184,378 171,727
87,930,201 155,153,947
87,930,201 155,153,947
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( )

25 10 ) ( 25 11 11 )
18,762,149,943 17,786,219,591
10,540,646,418 10,433,092,541
852,845,874 830,792,484
8,221,503,525 7,353,127,050
8,221,503,525 7,353,127,050

8,309,433,726 7,508,280,997
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@

( )

24 11 13 25 11

25 10 25 11 11
5,125,305 5,188,804
242,596,422 245,775,835
330,468,430 250,298, 465
1,759,748,641 157,294,009
13,465,703 4,591,715
2,351,404,501 152,036,120
1,929,534 2,003,963
57,886,039 60,118,982
1,506,600 1,492,166
61,322,173 63,615,111
() 2,290,082,328 215,651,231
() 2,290,082,328 215,651,231
() 2,290,082,328 215,651,231
4,505,412 38,858

)

( ) 13,339,240, 776 10,540,646,418
810,178,568 602,158,960
810,178,568 602,158,960
46,822,987 28,429,589
46,822,987 28,429,589
250,338,139 250,485,405

() 10,540, 646,418 10,433,092,541
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(945,576,016 )
(858,762,071 )
1,848,208,740 (
940.82 ) 43,217,587 (

22 )

( )
( 25 10 ) ( 25 11 11 )
1. 19,997,712,041 |1. 18,762,149,943
77,902,978 48,214,409
1,313,465,076 1,024,144,761
2. 2.
18,762,149,943 17,786,219,591
3. 3.
10,540, 646,418 10,433,092,541
)
24 11 13 25 11
25 10 25 11 11
1. 1.
12,496,027 12,978,064
2. 2.
( 24 11 13 24 12 10 ( 25 11 25 10
) )
(35,436,194 ) (31,641,829 )
© ) © )
(958,837,011 ) (865,593,051 )
(860,040,003 ) (844,188,416 )
1,854,313,208 ( 1,741,423,296 ( 937.60 )
936.41 ) 35,643,295 ( 42,717,655 ( 23 )
18 )
( 24 12 11 25 10 ( 25 11 25 10
) )
(43,870,653 ) (39,031,892 )
© ) © )
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)




(45,780,874 )

© )
(934,744,523 )
(856,312,420 )
1,836,837,817 (

942.38 ) 44,829,426 (
23 )
( 25 13 25 11
)
(36,058,358 )
© )

(911,536,981 )
(846,737,090 )
1,794,332,429  (

938.45 ) 36,327,570 (
19 )
( 25 12 25 10
)
(49,571,846 )
© )

(891,950,319 )
(842,728,627 )
1,784,250,792  (

945.89 ) 49,043,532 (
26 )
( 25 11 25 10
)
(42,110,403 )
© )

(877,884,801 )
(848,259,770 )
1,768,254,974  (
942.44 ) 41,276,729 (

22 )

EDINETOOOO
OO000O0000O0O00oOdn(eossr9)
OOooooooooooooooooOoood

( 25 11 25 12

(33,015,304 )

© )
(829,276,198 )
(833,393,623 )

1,695,685,125 ( 931.19 )
43,703,073 ( 24 )
( 25 13 25 10
)
(38,608,349 )
© )

(805,836,454 )
(830,481,649 )
1,674,926,452  (

928.70 ) 39,676,429 (
22 )
( 25 11 25 10 10
)
(30,462,922 )
© )
(797,566,103 )
(827,819,745 )
1,655,848,770 ( 923.77 )
39,433,967 ( 22 )
( 25 10 11 25 11 11
)
(41,524,059 )
© )

(779,249,668 )
(824,840,864 )
1,645,614,591  (

925.19 ) 42,686,927 (

24 )
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25 10 ) ( 25 11 11 )

) )
2,934,660 1,216,105
143,611,144 92,766,072
146,545,804 93,982,177

)
25 10

) ) )
41,616,505 42,396,222 779,717
41,616,505 42,396,222 779,717
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( 25 11 11 )
() () ()
60,852,200 61,060,013 207,813
60,852,200 61,060,013 207,813
@
( )
)
)
@
)
24 11 13 25 11
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)
( 25 10 ) ( 25 11 11 )
0.4382 0.4134
( 4,382 ) ( 4,134 )
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)
( 25 11 11 )
EMERALD PLANTATION HLDGS 5,430 0.21 1,140.30
NEWPAGE 960 85.00 81,600.00
ROYAL BANK OF SCOTLAND GROUP 12,956 24.29 314,701.24
GMAC 257|  955.09 245,459.10
HARTFORD FINANCIAL SERVICES 5 570 28,65 274.180.50
GROUP
DUPONT FABROS TECHNOLOGY 3,565 24..50 87,342.50
32,738 1,004,423.64
(99,407,807)
32,738 99,407,807
(99,407,807)
( )H1.
2.
3.
4.
100.00 100.00
C )
( 25 11 11 )
ACCESS MIDSTREAM PARTNER
& 575 210415 318,000.00 337,875.00
ACCESS MIDSTREAM PARTNRS
6. 1760 220715 30,000.00 32,175.00
AES 7.375% 210701 137,000.00 154,810.00
AIRCASTLE 6.25% 191201 225,000.00 243,000.00
AIRCASTLE 7.625% 200415 460,000.00 516,350.00
ALLISON TRANSMISSION 7.125%
100515 280,000.00 301,700.00
ALLY FINANCIAL 8% 200315 355,000.00 423,337.50
ALLY FINANCIAL 7.5% 200915 375,000.00 434,062.50
AMER AIRLN PT TRST 11-1 7%
180131 253,243.46 265,272.52
AMERICAN AXLE & MFG 5.125%
100215 38,000.00 38,475.00
AMERICAN AXLE & MFG 6.25%
210315 285,000.00 297,825.00
AMERICAN AXLE & MFG 6.625%
291015 125,000.00 131,562.50
AMERICAN INTL GROUP 8.175%
£8051E 281,000.00 346,658.22
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AMERIGAS FINANCE 7% 220520

AMERISTAR CASINOS 7.5%
210415

AMKOR TECHNOLOGIES 7.375%
180501

AMKOR TECHNOLOGIES 6.625%
210601

AMSOUTH BANCORPORATION 6.75%
251101

ANIXTER 5.625% 190501
ARCELORMITTAL 6.75% 220225
ATLAS PIPELINE 6.625% 201001
ATWOOD OCEANICS 6.5% 200201

AVAYA 7% 190401

AVIS BUDGET CAR RENTAL 8.25%
190115

AVIS BUDGET CAR RENTAL 9.75%
200315

BALL 5.75% 210515

BASIC ENERGY SERVICES 7.75%
190215

BE AEROSPACE 5.25% 220401
BEAZER HOMES USA 9.125%
180615

BERRY PETROLEUM 6.75% 201101
BERRY PETROLEUM 6.375%
220915

BIOMET 6.5% 200801

BIOMET 6.5% 201001

BOISE CASCADE COMPANY 6.375%
201101
BOMBARDIER 7.75% 200315

BOMBARDIER 6.125% 230115
BOYD GAMING 9.125% 181201
BOYD GAMING 9% 200701

BRISTOW GROUP 6.25% 221015
CAESARS ENTERTAINMENT 10%

151215

CAESARS OPERATING ESCROW 9%
200215

CASE NEW HOLLAND 7.875%
171201

CB RICHARD ELLIS SERVICE
6.625% 201015

CEDC FINANCE INTL -% 180430
CENTRAL GARDEN AND PET 8.25%
180301

CHAPARRAL ENERGY 8.25%
210901
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240,000.
315,000.

345,000.
385,000.

90,000.

45,000.
90,000.
325,000.
70,000.
375,000.

645,000.

85,000.
349,000.
217,000.
240,000.
320,000.
120,000.
115,000.

29,000.
513,000.

180,000.

250,000.
290,000.
190,000.
280,000.
106,000.

138,000.
435,000.
235,000.

270,000.
414,715.
230,000.

310,000.

00
00

00

00

00

00
00
00
00
00

00

00
00
00
00
00
00
00

00
00

00

00
00
00
00
00

00

00

00

00
00
00

00
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256,680.00
343,350.00

364,837.50
386,925.00

95,748.85

47,137.50
96,831.00
339,625.00
74,550.00
360,000.00

703,856.25

99,237.50
367,322.50
227,850.00
244,800.00
340,672.00
126,000.00
116,092.50

30,545.70
532,878.75

187,650.00

284,375.00
291,682.00
206,625.00
299,600.00
111,035.00

115,920.00
412,162.50
276,712.50

288,900.00
384,648.16
231,725.00

341,000.00




CHAPARRAL ENERGY 7.625%
221115

CHEMTURA 5.75% 210715
CHESAPEAKE ENERGY 6.625%
200815

CHESAPEAKE ENERGY 6.875%
201115

CIMAREX ENERGY 5.875% 220501

CIT GROUP 5.25% 180315
CIT GROUP 5.5% 190215
CIT GROUP 5% 220815

CITIGROUP 5.95% 491229

CLEAN HARBORS 5.125% 210601

CLEAR CHANNEL WORLDWIDE
7.625% 200315

CLEARWATER PAPER 7.125%
181101

COLUMBUS MCKINNON 7.875%
190201

COMMERCIAL VEHICLE GROUP
7.875% 190415

COMMUNITY HEALTH SYSTEMS 8%
191115

CONSOL ENERGY 8.25% 200401

CONSOL ENERGY 6.375% 210301

CONSTELLATION BRANDS 7.25%
170515

CONSTELLATION BRANDS 6%
220501

CONTINENTAL AIRLINES 9.25%
170510

COOPER TIRE & RUBBER 8%
191215

CORELOGIC 7.25% 210601
CRICKET COMMUNICATIONS 7.75%
201015

CVR REFINING 6.5% 221101

CYRUSONE 6.375% 221115
DANA HOLDING 5.375% 210915
DAVITA 5.75% 220815

DISH DBS 5.125% 200501

DISH DBS 5.875% 220715

DYCOM INVESTMENTS 7.125%
210115

EAGLE ROCK ENERGY 8.375%
190601

EMERALD PLANTATION -% 991231
ENERGY TRANSFER EQUITY 7.5%
201015
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205,000.
124,000.
99,000.

435,000.

285,000.
300,000.
110,000.
773,000.
570,000.
159,000.

615,000.
148,000.

90,000.
315,000.

211,000.

305,000.
210,000.

145,000.
100,000.
540,933.

255,000.
555,000.
770,000.

63,000.
280,000.
200,000.
115,000.
208,000.
580,000.

420,000.

430,000.
6,066.
416,000.

00
00
00

00

00
00
00
00
00
00

00

00

00

00

00

00
00

00

00
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219,350.00
122,499.60
110,756.25

488,287.50

300,675.00
322,500.00
117,975.00
776,865.00
537,168.00
160,590.00

651,900.00
159,100.00

96,300.00
318,150.00

229,462.50

333,975.00
219,975.00

167,837.50
108,750.00
593,674.60

262,012.50
596,625.00
880,687.50

61,897.50
282,464.00
203,500.00
119,749.50
208,520.00
582,610.00

447,300.00

439,675.00
3,518.28
477,360.00




ENERGYSOLUTIONS 10.75%
180815

EQUINIX 7% 210715

EQUINIX 5.375% 230401

EV ENERGY PARTNERS 8% 190415
EXCO RESOURCES 7.5% 180915
FERRELLGAS 6.5% 210501

FERRO 7.875% 180815

FIRST DATA 11.25% 160331
FIRST DATA 7.375% 190615

FIRST DATA 12.625% 210115

FREESCALE SEMICONDUCTOR
8.05% 200201

FREESCALE SEMICONDUCTOR
10.75% 200801

FT1 CONSULTING 6.75% 201001

GIBRALTAR INDUSTRIES 6.25%
210201

GOODYEAR TIRE & RUBBER 6.5%
210301

GULFMARK OFFSHORE 6.375%
220315

H&E EQUIPMENT SERVICES 7%
220901

HALCON RESOURCES 8.875%
210515

HARTFORD FINANCIAL 8.125%
380615

HCA 5.875% 220315
HCA 5.875% 230501
HCA HOLDINGS 6.25% 210215

HDTFS 5.875% 201015
HEALTH MANAGEMENT 7.375%
200115

HERTZ 6.75% 190415
HUGHES SATELLITE SYSTEMS
6.5% 190615

HUGHES SATELLITE SYSTEMS
7.625% 210615

HUNTINGTON INGALLS INDUS
7.125% 210315

INTELSAT JACKSON HOLDING
7.25% 201015

INTELSAT JACKSON HOLDING
7.5% 210401

INTERFACE 7.625% 181201

INTL LEASE FINANCE 8.75%
170315
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170,000.

330,000.
140,000.
416,000.
504,000.
473,000.
235,000.
125,000.
150,000.
1,140,000.

508,000.

145,000.
315,000.
517,000.

145,000.
599,000.

49,000.
450,000.

260,000.

260,000.

28,000.
250,000.
500,000.

133,000.
160,000.
295,000.

217,000.
125,000.
1,040,000.

70,000.
70,000.
165,000.

00

00
00
00
00
00
00
00
00
00

00

00
00
00

00

00

00

00

00

00
00
00
00

00
00
00

00

00

00

00
00
00
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183,175.00

359,700.00
137,200.00
414,960.00
481,320.00
481,277.50
249,100.00
126,250.00
160,125.00
1,315,332.00

546,735.00

163,850.00
333,112.50
531,217.50

152,830.00
604,990.00

53,042.50
459,000.00

304,850.00

272,350.00

28,106.40
260,625.00
520,650.00

148,793.75
172,200.00
317,125.00

235,987.50
135,000.00
1,128,400.00

76,223.00
75,425.00

193,256.25



INTL LEASE FINANCE 7.125%
180901

INTL LEASE FINANCE 8.25%
201215

INTL LEASE FINANCE 4.625%
210415

INTL LEASE FINANCE 5.875%
220815

K HOVNANIAN ENTERPRISES
11.875% 151015

K HOVNANIAN ENTERPRISES
6.25% 160115

K HOVNANIAN ENTERPRISES 7.5%
160515

KB HOME 7% 211215

KEY ENERGY SERVICES 6.75%
210301

KRATOS DEFENSE 10% 170601

LAREDO PETROLEUM 7.375%
220501

LENNAR 6.95% 180601
LEVEL 3 COMMUNICATIONS
11.875% 190201

LEVEL 3 FINANCING 9.375%
190401

LEVEL 3 FINANCING 8.125%
190701

LEVEL 3 FINANCING 8.625%
200715

LEVI STRAUSS 7.625% 200515

LEVI STRAUSS 6.875% 220501
LIBERTY MUTUAL GROUP 7.8%
370315

LIMITED BRANDS 6.625% 210401

LIMITED BRANDS 5.625% 220215
LIN TELEVISION 6.375% 210115
M/1 HOMES 8.625% 181115

MANITOWOC 8.5% 201101

MANITOWOC COMPANY 5.875%
221015

MARKWEST ENERGY PARTNERS
6.5% 210815

MARKWEST ENERGY PARTNERS
5.5% 230215

MEMORIAL PRODUCTION PART
7.625% 210501

METROPCS WIRELESS 6.625%
201115

MGM RESORTS 6.625% 211215

MGM RESORTS INTL 7.75%
220315
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235,000.
145,000.
115,000.
325,000.

55,000.
610,000.

270,000.

98,000.
103,000.
223,000.

35,000.
305,000.
440,000.

330,000.
210,000.

80,000.

660,000.
45,000.

187,000.

340,000.
210,000.
400,000.
285,000.
380,000.

145,000.
256,000.
164,000.
323,000.

845,000.
400,000.
888,000.

00

00

00

00

00

00

00
00
00
00
00
00
00

00

00

00

00
00

00

00
00
00
00
00

00

00

00

00

00
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00
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271,425.00
171,100.00
112,196.87
335,562.50

63,112.50
632,570.00

286,065.00
100,714.60
104,802.50
241,955.00

37,012.50
339,312.50
511,500.00

370,425.00
230,737.50

90,400.00

724,350.00
48,600.00

203,830.00

376,550.00
216,037.50
412,000.00
307,800.00
426,550.00

145,652.50
273,920.00
167,280.00
327,845.00

880,912.50
426,000.00
996,780.00
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MICHAELS STORES 7.75% 181101 485,000.00 524,406.25

MPT OPERATING 6.875% 210501 170,000.00 182,325.00

NAVIOS MARITIME ACQ 8.625%

171101 85,000.00 89,462.50
0

NAVISTAR INTERNATIONAL 8.25% 321.000.00 327 420.00

211101

NEWPAGE -% 141231 221,356.24

NORTEK 10% 181201 355,000.00 390,500.00

NORTEK 8.5% 210415 565,000.00 621,500.00

NRG ENERGY 7.625% 180115 168,000.00 189,840.00

NRG ENERGY 7.875% 210515 350,000.00 388,115.00

P.H. GLATFELTER 5.375%

01015 570,000.00 573,562.50

PEABODY ENERGY 6% 181115 273,000.00 285,967.50

PEABODY ENERGY 6.5% 200915 215,000.00 226,825.00

PENN VIRGINIA RESOURCE

8 3750 200601 128,000.00 141,120.00

POLYONE 7.375% 200915 193,000.00 213,747.50

POST HOLDINGS 7.375% 220215 350,000.00 370,125.00

PRECISION DRILLING 6.625%

201115 113,000.00 120,627.50

PRECISION DRILLING 6.5%

211915 360,000.00 381,600.00

PROSPECT MEDICAL HOLDING

8 3755 190501 175,000.00 188,125.00

PVH 4.5% 221215 210,000.00 199,500.00

QEP RESOURCES 5.375% 221001 62,000.00 60,140.00

QEP RESOURCES 5.25% 230501 105,000.00 99,750.00

RANGE RESOURCES 5.75% 210601 475,000.00 502,312.50

RANGE RESOURCES 5% 220815 50,000.00 49,500.00

REGENCY ENERGY PARTNERS

5 750 200901 64,000.00 66,560.00

REGENCY ENERGY PARTNERS 6.5%

210715 278,000.00 294,680.00

RENT-A-CENTER 6.625% 201115 450,000.00 474,750.00

REYNOLDS GROUP 7.125% 190415 235,000.00 249,687.50

REYNOLDS GROUP 9.875% 190815 215,000.00 235,425.00

REYNOLDS GROUP 5.75% 201015 150,000.00 152,625.00

ROSETTA RESOURCES 5.625%

510501 129,000.00 129,645.00

ROSETTA RESOURCES 5.875%

290601 127,000.00 127,000.00

ROYAL BANK OF SCOTLAND 9.5%

290316 153,000.00 179,966.25

ROYAL BANK OF SCOTLAND

6. 125% 291215 50,000.00 51,060.00

ROYAL CARIBBEAN CRUISES

T ek 180315 55,000.00 63,112.50
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ROYAL CARIBBEAN CRUISES 7.5%
271015

RR DONNELLEY & SONS 7.875%
210315

RR DONNELLEY & SONS 6.5%
231115

RYLAND GROUP 5.375% 221001
SALLY HOLDINGS 5.75% 220601
SALLY HOLDINGS 5.5% 231101
SANDRIDGE ENERGY 7.5% 210315

SANMINA-SCI 7% 190515

SBA COMMUNICATIONS 5.625%
191001
SEAGATE HDD CAYMAN 7% 211101

SIMMONS FOODS 10.5% 171101
SINO-FOREST ESCROW -% 171021
SM ENERGY 6.625% 190215

SM ENERGY 6.5% 211115

SNOQUALMIE ENTERTAINMENT
9.125% 150201

SPEEDWAY MOTORSPORTS 6.75%
190201

SPIRIT AEROSYSTEMS 6.75%
201215

SPRINT CAPITAL 6.9% 190501
SPRINT CAPITAL 6.875% 281115
SPRINT NEXTEL 9% 181115
SPRINT NEXTEL 7% 200301
SPRINT NEXTEL 7% 200815
SPRINT NEXTEL 11.5% 211115
SPRINT NEXTEL 6% 221115
STARZ 5% 190915

STEEL DYNAMICS 6.375% 220815

SUBURBAN PROPANE PARTNRS
7.375% 200315

SUBURBAN PROPANE PARTNRS
7.375% 210801

SYNOVUS FINANCIAL 5.125%
170615

SYNOVUS FINANCIAL 7.875%
190215

T-MOBILE USA 6.542% 200428

T-MOBILE USA 6.633% 210428

T-MOBILE USA 6.836% 230428

TARGA RESOURCES PARTNERS
6.875% 210201
TARGA RESOURCES PARTNERS
6.375% 220801
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60,000.
260,000.

24,000.

389,000.
155,000.
127,000.
520,000.
335,000.

373,000.

570,000.
265,000.

35,000.
235,000.
105,000.

361,000.
115,000.

182,000.

520,000.
128,000.
225,000.
100,000.
159,000.

85,000.
218,000.
313,000.
345,000.

270,000.
167,000.
515,000.

165,000.

211,000.
12,000.
91,000.

570,000.

53,000.

00

00

00

00
00
00
00
00

00

00
00
00
00
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00

00

00
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00
00
00
00
00
00
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63,900.00
286,650.00

23,911.20

373,440.00
161,122.50
126,530.10
551,200.00
355,100.00

382,325.00

632,700.00
274,937.50

175.00
250,275.00
111,825.00

357,390.00
121,900.00

193,830.00

556,400.00
118,720.00
270,562.50
110,250.00
168,738.75
110,500.00
213,095.00
316,130.00
374,325.00

289,575.00
179,525.00
529,162.50

186,450.00

223,406.80
12,568.80
92,583.40

614,175.00

55,915.00
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TAYLOR MORRISON 7.75% 200415 83,000.00 90,677.50

TEEKAY 8.5% 200115 185,000.00 199,800.00

TENET HEALTHCARE 8% 200801 715,000.00 775,775.00

TEREX 6.5% 200401 25,000.00 26,552.50

TEREX 6% 210515 345,000.00 360,525.00

TESORO LOGISTICS 5.875%

201001 295,000.00 301,637.50

TEXAS INDUSTRIES 9.25%

200815 600,000.00 660,000.00

TUTOR PERINI 7.625% 181101 850,000.00 909,500.00

UNITED CONTINENTAL 6.375%

180601 215,000.00 222,793.75

UNITED REFINING 10.5% 180228 38,000.00 42,465.00

UNITED RENTALS NORTH 5.75%

180715 25,000.00 26,687.50

UNITYMEDIA HESSEN 7.5%

100315 525,000.00 566,561.71

UNIVERSAL HOSPITAL SERV

7 625 200815 200,000.00 210,750.00

UR MERGER SUB 8.25% 210201 160,000.00 180,400.00

US AIRWAYS 1998-1C PASS

6 8% 140130 176,028.25 174,267.96

US AIRWAYS 2013-1B PTT

& 3751 211115 110,000.00 106,975.00

US STEEL 7% 180201 165,000.00 178,200.00

US STEEL 7.5% 220315 420,000.00 440,496.00

USG 9.75% 180115 480,000.00 564,000.00

USG 7.875% 200330 270,000.00 297,000.00

VALEANT PHARMACEUTICALS

6 375 201015 436,000.00 461,070.00

VEDANTA RESOURCES 9.5%

180718 165,000.00 181,545.26

VEDANTA RESOURCES 6% 190131 250,000.00 240,650.00

VIASAT 6.875% 200615 355,000.00 371,862.50

VIMPELCOM 7.748% 210202 200,000.00 216,220.00

WELLCARE HEALTH PLANS 5.75%

201115 76,000.00 76,000.00

WHITING PETROLEUM 5.75%

210315 241,000.00 254,255.00

WIND ACQUISITION FINANCE

11 754 170715 750,000.00 797,812.50

WPX ENERGY 6% 220115 227,000.00 233,810.00

WYNN LAS VEGAS 7.75% 200815 440,000.00 495,000.00

WYNN LAS VEGAS 5.375% 220315 195,000.00 199,387.50

ZIONS BANCORPORATION %

491929 300,000.00 268,875.00

66,213,342.53| 70,138,825.28

(6,553,134,510) | (6,941,639,537)
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6,553,134,510
(6,553,134,510)

6,941,639,537
(6,941,639,537)

6,553,134,510
(6,553,134,510)

6,941,639,537
(6,941,639,537)
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( 25 12 30 )
7,695,789,500

17,368,974

) 7,678,420,526

17,393,491,728

( ) 0.4415

41/81



EDINETOOOO
OO000O0000O0O00oOdn(eossr9)
OOoooooooooooooooooood

€))

25 12 30 4,000
56,400
40,000
22 15 480 3,000

23 3,000 4,000

)

EEA
s
g i
[~ T
T
TR by
R

HEAET
=i —
E- —
= s S ]
U
N —

W r—i

R e
L5 RN
o [ AR M —

B A U

25 12 30

42/81



EDINETOOOO
OO000O0000O0O00oOdn(eossr9)
OOoooooooooooooooooood

CEO
CEO CEO
CEO
Plan
Do
See (
( )

43/81



EDINETOOOO
OO000O0000O0O00oOdn(eossr9)
OOoooooooooooooooooood

( 25 12 30 )

( )
65 525,157
1 2,192
66 527,349
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1
@
24 31 25 31

1,541,296 1,650,823

49,463 56,937

206,492 233,768

461,845 394,497

396,891 602,964

417 2,241

159,222

5,020 12,368

2,661,426 3,112,823
227,003 195,606
102,444 90,366

1,251 330,699 285,973
31,159 30,766
3,972 3,972
455,858 430,880

2,443,612 2,934,602 2,309,716 2,775,334
470 531
252,084 234,976
37,977
10,463 10,018

7,400 255,618 8,600 274,903

3,520,921 3,336,211

6,182,347 6,449,034
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. 5,205
Invesco Uk |20 FINSDURY {7 oap
Ltd Square, —
) London, UK
1,000,000
Invesco Asset |30 Finsbury
Management Square, 70,416 2,000,000 — —
Ltd. London, UK
599 Lexington
Invesco Global| Avenue, 5,479 —
Real Estate New York 750
Asia Pacific |city,
Inc. New York,
USA 500,000 —
1555
Invesco Peachtree
Advisers, Street 6,229 1,102,416 97,251
Atlanta,
Inc. -
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30309, USA
1
2 Invesco UK Ltd. Invesco Asset Management Ltd. 24 31 InvescoUK Ltd.
3
4 100,000
5 23 6
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3

Invesco Far East Ltd.
Invesco Holding Company Ltd.
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1
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