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1) 26 30
/ ( )
10,148,001 0.14
71,550 0.00
10,219,551 0.14
5.948,063, 732 83.43
221,786,854 3.11
152,235,169 2.13
140,974,507 1.97
118,104,418 1.65
31,685,136 0.44
387,633 0.00
6,613,237,449 92.76
505,766,688 7.09
7.129.223,688 100.00
)
) 26 30
/
() ¢ () ® () ()
C D )
1 FIRST DATA 12.625| 2021/1/15| 1,140,000|12,137.86|138,371,604]|12,568.64| 143,282,496|2.00
2 T-MOBILE USA 6.625 2023/4/1| 1,060,000(10,863.76|115,155,907|11,022.90| 116,842,740|1.63
3 DISH DBS 5.125 2020/5/1| 1,037,000]10,642.80/110,365,836]10,681.31| 110,765,256|1.55
LEVEL 3
4 7.000 2020/6/1 995,000(11,009.72|109,546,746|11,098.92| 110,434,254|1.54
FINANCING
5 INTELSAT 7.750 2021/6/1| 1,000,000 10,718.82]|107,188,200|10,718.82|107,188,200]|1.50
LUXEMBOURG ) 7 ? ’ " 7 ’ ’ ) 7 ? )
6 TEgLRESORTS 7.750| 2022/3/15 888,000]11,859.11]105,308,985]11,903.71| 105,705,019|1.48
SYNOVUS
7 7.875| 2019/2/15 865,000]11,631.06] 100,608,669|11,605.72| 100,389,478|1.40
FINANCIAL
8 SPRINT 6.000|2022/11/15 930,000/ 10,516.10f 97,799,730|10,393.45| 96,659,126]1.35
COMMUNICATIONS ) ? ’ ° 7 ’ ’ ) 7 ? )
9 TUTOR PERINI 7.625| 2018/11/1 850,000/10,744.16| 91,325,360|10,668.14] 90,679,190|1.27
10 TENET 8.125 2022/4/1 730,000/ 11,583.94| 84,562,824|11,707.08| 85,461,684|1.19
HEALTHCARE ) ’ ’ - » ’ » - B , .
11 CIT GROUP 5.000| 2022/8/15 773,000/10,503.43| 81,191,514|10,528.76] 81,387,392|1.14
12 P.H. GLATFELTER| 5.375|2020/10/15 715,000/10,516.10f 75,190,115|10,541.44] 75,371,296|1.05
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13 CYRUSONE .375|2022/11/15|  687,000(10,794.84| 74,160,551|10,927.87| 75,074,501 1.05
14 XEES;EDMED'A .250| 202171715  648,000|10,744.15| 69,622,15610,630.63| 68,886,526]0.96
15 TARGA RESOURCES | ¢ g75| 2021/2/1|  614,000[10,908.87| 66,980,462|11,022.90| 67,680,606|0.94
PARTNERS
16 SM ENERGY .500(2021/11/15|  605,000( 10,946.88| 66,228,624]10,997.56| 66,535,2380.93
17 CCO HOLDINGS .250| 202173715 630,000( 10,440.08| 65,772,504|10,414.74| 65,612,862|0.92
18 TESORO .875| 202071071|  603,000(10,668.14| 64,328,884|10,642.80| 64,176,084|0.90
LOGISTICS
19 NORTEK .500| 202174715  565,000(11,174.94| 63,138,411|11,225.62| 63,424,753 0.88
20 e .250(2020/12/15|  505,000( 12,441.94| 62,831,797|12,492.62| 63,087,731 0.88
21 BRISTOW GROUP | 6.250|2022/10/15|  575,000]10,921.54| 62,798,855 10,921.54| 62,798,855(0.88
22 ARCELORWMITTAL | 6.750| 202272725  540,000[11,335.08| 61,209,480[11,352.32| 61,302,528]0.85
23 TRANSDIGH .500| 2021/7/15|  545,000(11,238.17| 61,248,047|11,225.62| 61,179,629]0.85
24 CORELOGIC 250 2021/6/1|  555,000|11,035.57| 61,247,414 10,959.55| 60,825,503|0.85
25 BERRY PLASTICS | 5.500| 2022/5/15|  585,000]10,059.98| 58,850,882|10,237.36| 59,888,556|0.84
26 FERRELLGAS 500 2021/5/1|  555,000(10,624.30| 58,964,913|10,502.12| 58,786, 266|0.82
27 AIRCASTLE .625| 202074715  495,000(11,764.92| 58,236,388| 11,783.10| 58,326,345)0.81
28 UsG .750| 2018/1/15|  480,000(12,137.86| 58,261,728|12,112.52| 58,140,006|0.81
29 STEEL DYNAMICS | 6.375| 2022/8/15|  526,000|11,022.90| 57,980,454|11,022.90| 57,980,454]0.81
30 ALCOA .400| 202174715 525,000( 10,828.28| 56,848,515|11,022.90| 57,870,2250.81
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)
0.14
0.14
92.76
92.90
€)
( ) | ( ) ) )
( ) | ( ) | ( ) | (

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
32 ( 26 12 ) 7,233 7,275 0.4293 0.4318

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
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25 11 7,599 0.4295

25 12 7,678 0.4415

26 7,460 0.4311

26 7,395 0.4315

26 7,353 0.4345

26 7,297 0.4330

26 7,175 0.4294

26 7,129 0.4307
()
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
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
32 ( 25 11 12 26 12 ) 0.0138
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)
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
32 7.18
)

100
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4)
) )
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
32 36,053,395 974,016,835

(

)
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o
( 25 11 11 ) ( 26 12 )

327,754,228 546,008,893
1,228,404 1,324,025
99,407,807 28,347,013
6,941,639,537 6,594,354,951

405
17,001,315 72,899,031

400,606
106,759,907 95,310,139
10,855,727 8,355,091
3,233,061 6,006,306
7,508,280,997 7,352,605,449
7,508,280,997 7,352,605,449
208,218 101,374
97,933,289 66,461,567
42,686,927 42,120,640

3,711,771
336,838 344,076
10,105,177 10,322,281
171,727 168,227
155,153,947 119,518,165
155,153,947 119,518,165
17,786,219,591 16,848,256,151
10,433,092,541 9,615,168,867
830,792,484 808,738,658
7,353,127,050 7,233,087,284
7,353,127,050 7,233,087,284
7,508,280,997 7,352,605,449
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25 11 11 26 12
5,188,804 2,275,423
245,775,835 232,853,063
250,298,465 112,577,082
157,294,009 225,870,199
4,591,715 8,507,678
152,036,120 582,083,445
2,003,963 1,961,523
60,118,982 58,845,803
1,492,166 1,509,161
63,615,111 62,316,487
215,651,231 519,766,958
215,651,231 519,766,958
215,651,231 519,766,958
38,858 895,173
10,540,646,418 10,433,092,541
602,158,960 556,770,277
602,158,960 556,770,277
28,429,589 20,557,438
28,429,589 20,557,438
250,485,405 237,160,950
10,433,092,541 9,615,168,867
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17,786,219,591 16,848,256,151
3. 3.
10,433,092,541 9,615,168,867
)
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@
( 26 12 )

EMERALD PLANTATION HLDGS 5,430 0.18 977.40

NEWPAGE 960 119.00 114,240.00

HARTFORD FINMICIAL sam| w8 102.640.02

11,779 277,857.42

(28,347,013)

11,779 277,857.42

(28,347,013)

(¢ DL

100.00 100.00

« )

(26 12 )

ACCESS MIDSTREAM PARTNER-
& o7o0-21/04/15 123,000.00 130,687.50
ACCESS MIDSTREAM PARTNER-
1 B7o0-23/05/ 15 146,000.00 148,372.50
ACCESS MIDSTREAM PARTNER-
0 7o-24/03/15 125,000.00 125,625.00
ACCESS MIDSTREAM PARTNRS-
6. 1950-22/07/15 30,000.00 32,550.00
ADS WASTE HOLDINGS-8.25%-
20710/01 105,000.00 113,925.00
AES-7.375%-21/07/01 473,000.00 543,950.00
AIRCASTLE-6.25%-19/12/01 225,000.00 243,000.00
AIRCASTLE-7.625%-20/04/15 460,000.00 527,275.00
ALCOA-5.4%-21/04/15 85,000.00 89,573.00
ALLY FINANCIAL-8.0%-20/03/15 355,000.00 427,775.00
ALLY FINANCIAL-7.5%-20/09/15 375,000.00 445,312.50
AMER AIRLN PT TRST 11-1-7.0%-
18/01/31 241,523.57 262,053.07
AMERIGAS FINANCE-7.0%-
2510590 270,000.00 296,865.00
AMERISTAR CASINOS-7.5%-
21704715 315,000.00 341,775.00
AMKOR TECHNOLOGIES-6.625%-
21/06/01 385,000.00 414,837.50
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AMKOR TECHNOLOGY-6.375%-

99/10/01 365,000.00 386,900.00
ANIXTER-5.625%-19/05/01 45,000.00 47,503.12
ANTERO RESOURCES FINANCE-

6. 0%-20/12/01 347,000.00 370,422.50
APPROACH RESOURCES-7.0%-

91/06/15 270,000.00 279,450.00
ARCELORMITTAL-6.0%-21/03/01 488,000.00 520,510.56
ARCELORMITTAL-6.75%-22/02/25 340,000.00 377,060.00
ATLAS PIPELINE-6.625%-

20/10/01 370,000.00 394,050.00
AVAYA-7.0%-19/04/01 375,000.00 372,187.50
BALL-5.75%-21/05/15 349,000.00 370,376.25
BE AEROSPACE-5.25%-22/04/01 240,000.00 254,256.00
BERRY PETROLEUM-6.75%-

20/11/01 247,000.00 261,202.50
BERRY PETROLEUM-6.375%-

99/09/15 39,000.00 40,150.50
BERRY PLASTICS-5.5%-22/05/15 261,000.00 260,673.75
BIOMET-6.5%-20/08/01 29,000.00 31,610.00
BIOMET-6.5%-20/10/01 513,000.00 555,989.40
BOMBARDIER-7.75%-20/03/15 250,000.00 285,625.00
BONANZA CREEK ENERGY-6.75%-

91/04/15 50,000.00 53,437.50
BOYD GAMING-9.0%-20/07/01 280,000.00 308,000.00
BRISTOW GROUP-6.25%-22/10/15 75,000.00 80,250.00
CAESARS ENTERTAINMENT-10.0%-

15/12/15 138,000.00 140,415.00
CAESARS ENTERTAINMENT-11.25%-

17/06/01 314,000.00 282,600.00
CAESARS ENTERTAINMENT-9.0%-

20/02/15 250,000.00 201,250.00
CB RICHARD ELLIS SERVICE-

6.625%-20/10/15 270,000.00 287,550.00
CCO HOLDINGS-5.25%-21/03/15 20,000.00 20,650.00
CCO HOLDINGS-6.5%-21/04/30 569,000.00 611,675.00
CEDAR FAIR-5.25%-21/03/15 180,000.00 183,150.00
CEDC FINANCE INTL- %-

18/04/30 414,715.00 382,574.58
CEMEX-5.875%-19/03/25 300,000.00 307,800.00
CHAPARRAL ENERGY-8.25%-

91/09/01 310,000.00 338,675.00
CHAPARRAL ENERGY-7.625%-

99/11/15 205,000.00 218,325.00
CHEMTURA-5.75%-21/07/15 124,000.00 128,185.00
CHESAPEAKE ENERGY-6.625%-

20/08/15 99,000.00 111,746.25
CHESAPEAKE ENERGY-6.875%-

20/11/15 435,000.00 494,812.50
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CIMAREX ENERGY-5.875%-

99/05/01 365,000.00 397,412.00
CIT GROUP-5.5%-19/02/15 110,000.00 118,387.50
CIT GROUP-5.0%-22/08/15 773,000.00 788,460.00
CLEAR CHANNEL WORLDWIDE-

7 625%-20/03/15 366,000.00 393,889.20
CLEAR CHANNEL WORLDWIDE-

6.5%-22/11/15 71,000.00 75,970.00
CLEARWATER PAPER-7.125%-

18/11/01 148,000.00 156,140.00
COLUMBUS MCKINNON-7.875%-

10/02/01 90,000.00 96,525.00
COMMERCIAL VEHICLE GROUP-

7 875%-19/04/15 380,000.00 393,300.00
CONSOL ENERGY-6.375%-21/03/01 340,000.00 360,400.00
CONSTELLATION BRANDS-3.75%-

91/05/01 332,000.00 327,020.00
CONSTELLATION BRANDS-

6. 0%-22/05/01 88,000.00 97,900.00
CONTINENTAL AIRLINES-9.25%-

17/05/10 493,793.64 554,283.36
CORELOGIC-7.25%-21/06/01 555,000.00 602,175.00
CRESTWOOD MIDSTREAM PART-

6. 0%-20/12/15 281,000.00 295,050.00
CROWN CASTLE INTL-4.875%-

99/04/15 362,000.00 370,597.50
CST BRANDS-5.0%-23/05/01 231,000.00 230,422.50
CYRUSONE-6.375%-22/11/15 637,000.00 676,812.50
DANA HOLDING-5.375%-21/09/15 349,000.00 361,215.00
DAVITA-5.75%-22/08/15 115,000.00 121,900.00
DENBURY RESOURCES-5.5%-

99/05/01 183,000.00 187,575.00
DISH DBS-5.125%-20/05/01 962,000.00 1,017,315.00
DYCOM INVESTMENTS-7.125%-

91/01/15 420,000.00 451,500.00
EMERALD PLANTATION-  %-

50/01/30 5,032.00 3,874.64
ENERGY TRANSFER EQUITY-7.5%-

20/10/15 416,000.00 478,920.00
ENERGYSOLUTIONS-10. 75%-

18/08/15 170,000.00 181,900.00
EV ENERGY PARTNERS-8.0%-

10/04/15 201,000.00 210,045.00
EXCO RESOURCES-8.5%-22/04/15 351,000.00 367,672.50
EXTERRAN PARTNERS-6.0%-

91/04/01 455,000.00 456,137.50
FERRELLGAS-6.5%-21/05/01 455,000.00 477,750.00
FIRST DATA-12.625%-21/01/15 1,140,000.00 1,370,850.00
FLY LEASING-6.75%-20/12/15 400,000.00 418,500.00
FREESCALE SEMICONDUCTOR-

8_05%-20/02/01 261,000.00 283,837.50
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FREESCALE SEMICONDUCTOR-

10.75%-20/08/01 145,000.00 166,387.50
FT1 CONSULTING-6.75%-20/10/01 315,000.00 336,262.50
GENCORP-7.125%-21/03/15 395,000.00 431,043.75
GIBRALTAR INDUSTRIES-6.25%-

91/02/01 517,000.00 548,020.00
GOLDMAN SACHS GROUP-

5 704-49/12/31 180,000.00 185,400.00
GOODYEAR TIRE & RUBBER-

6.5%-21/03/01 145,000.00 157,687.50
GULFMARK OFFSHORE-6.375%-

99/03/15 306,000.00 315,945.00
HALCON RESOURCES-8.875%-

21/05/15 273,000.00 284,602.50
HARTFORD FINANCIAL-8.125%-

38/06/15 260,000.00 306,800.00
HCA-7.5%-22/02/15 103,000.00 117,420.00
HCA-5.875%-22/03/15 260,000.00 278,538.00
HCA HOLDINGS-6.25%-21/02/15 415,000.00 438,364.50
HDTFS-5.875%-20/10/15 500,000.00 527,500.00
HUDBAY MINERALS-9.5%-20/10/01 403,000.00 433,748.90
HUGHES SATELLITE SYSTEMS-

6. 5%-19/06/15 295,000.00 325,975.00
HUGHES SATELLITE SYSTEMS- 217.000.00 245.752.50

7.625%-21/06/15
INTELSAT JACKSON HOLDING-
7.25%-20/10/15
INTELSAT JACKSON HOLDING-

1,040,000.00 1,125,800.00

7 51-21/04/01 70,000.00 76,958.00
INTL LEASE FINANCE-8.25%-

20/12/15 505,000.00 608,525.00
INTL LEASE FINANCE-5.875%-

99/08/15 250,000.00 263,450.00
K HOVNANIAN ENTERPRISES-

11.875%-15/10/15 55,000.00 62,287.50
K HOVNANIAN ENTERPRISES-

6. 250%-16/01/15 610,000.00 631,045.00
K HOVNANIAN ENTERPRISES-

7 E%-16/05/15 270,000.00 286,740.00
KB HOME-7.0%-21/12/15 98,000.00 105,472.50
KEY ENERGY SERVICES-6.75%-

91/03/01 84,000.00 88,305.00
LAREDO PETROLEUM-7.375%-

99/05/01 35,000.00 38,653.12
LENNAR-6.95%-18/06/01 305,000.00 343,887.50
LEVEL 3 FINANCING-7.0%-

50/06/01 995,000.00 1,074,600.00
LEVI STRAUSS-7.625%-20/05/15 370,000.00 400,525.00
LEVI STRAUSS-6.875%-22/05/01 45,000.00 49,612.50

LIMITED BRANDS-6.625%-

21/04/01 340,000.00 381,650.00
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LIMITED BRANDS-5.625%-

9202715 210,000.00 220,500.00

LIN TELEVISION-6.375%-

21/01/15 400,000.00 422,000.00

MANITOWOC COMPANY-5.875%-

22 /10/15 145,000.00 155,440.00

MARKWEST ENERGY PARTNERS-

6 Sih91/08/15 256,000.00 276,800.00

MARKWEST ENERGY PARTNERS-

5 Sy 53/02/15 292,000.00 302,950.00

MERITOR-6.75%-21/06/15 155,000.00 164,300.00

MERITOR-6.25%-24/02/15 191,000.00 193,387.50

METROPCS WIRELESS-6.625%-

20/11/15 845,000.00 899,925.00

MGM RESORTS-6.625%-21/12/15 400,000.00 439,520.00

MGM RESORTS INTL-7.75%-

29 /03/15 888,000.00|  1,032,832.80

MORGAN STANLEY-5.45%-49/12/31 178,000.00 181,738.00

MPT OPERATING-6.875%-21/05/01 170,000.00 184,025.00

NAVISTAR INTERNATIONAL-

8 250 1/11/01 221,000.00 228,735.00

NEWPAGE-  %-14/12/31 221,356.24 —

NORTEK-8.5%-21/04/15 565,000.00 622,912.50

NRG ENERGY-7.625%-18/01/15 168,000.00 191,520.00

NRG ENERGY-7.875%-21/05/15 427,000.00 474,525.10

OUTERWALL-6.0%-19/03/15 235,000.00 243,812.50

P.H. GLATFELTER-5.375%-

071015 715,000.00 740,025.00

PARKER DRILLING-7.5%-20/08/01 197,000.00 209,805.00

PEABODY ENERGY-6.5%-20/09/15 458,000.00 478,610.00

PENN VIRGINIA RESOURCE-

6 375%_90/06/01 288,000.00 325,080.00

POLYONE-7.375%-20/09/15 193,000.00 211,576.25

POST HOLDINGS-7.375%-22/02/15 223,000.00 240,282.50

PRECISION DRILLING-6.5%-

o1/12/15 360,000.00 388,800.00

PVH-4.5%-22/12/15 210,000.00 204,750.00

QEP RESOURCES-5.375%-22/10/01 312,000.00 312,780.00

QEP RESOURCES-5.25%-23/05/01 105,000.00 104,343.75

RANGE RESOURCES-5.0%-22/08/15 243,000.00 249,986.25

REGENCY ENERGY PARTNERS-

5 750 20/09/01 64,000.00 66,880.00

REGENCY ENERGY PARTNERS-

5 S%.21/07/15 435,000.00 465,450.00

RENT-A-CENTER-6 . 625%-

50/11/18 450,000.00 466,875.00
- 0h—

REYNOLDS GROUP-7.125% 235.000.00 246.162.50

19/04/15
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REYNOLDS GROUP-9.875%-

10/08/15 215,000.00 236,779.50
REYNOLDS GROUP-5.75%-20/10/15 200,000.00 207,500.00
REYNOLDS GROUP-8.25%-21/02/15 250,000.00 269,075.00
RHP HOTEL PROPERTIES-5.0%-

91/04/15 141,000.00 140,647.50
ROSETTA RESOURCES-5.625%-

91/05/01 220,000.00 224,125.00
ROSETTA RESOURCES-5.875%-

99/06/01 127,000.00 129,857.50
ROYAL BANK OF SCOTLAND-9.5%-

99/03/16 180,000.00 211,680.00
ROYAL BANK OF SCOTLAND-6.125%-

99/12/15 50,000.00 52,845.00
ROYAL CARIBBEAN CRUISES-

7 250-18/03/15 55,000.00 63,800.00
RR DONNELLEY & SONS-7.875%-

91/03/15 310,000.00 354,950.00
RYLAND GROUP-5.375%-22/10/01 389,000.00 388,027.50
SALLY HOLDINGS-5.75%-22/06/01 206,000.00 219,905.00
SALLY HOLDINGS-5.5%-23/11/01 127,000.00 129,381.25
SANDRIDGE ENERGY-7.5%-

1/03/15 442,000.00 469,072.50
SBA COMMUNICATIONS-5.625%-

19/10/01 373,000.00 393,067.40
SINO-FOREST ESCROW-  %-

17/10/21 35,000.00 87.50
SM ENERGY-6.5%-21/11/15 105,000.00 113,137.50
SMITHFIELD FOODS-6.625%-

99/08/15 43,000.00 46,878.60
SPIRIT AEROSYSTEMS-6.75%-

20/12/15 182,000.00 196,560.00
SPRINT CAPITAL-6.9%-19/05/01 668,000.00 734,800.00
SPRINT NEXTEL-9.0%-18/11/15 225,000.00 273,937.50
SPRINT NEXTEL-7.0%-20/03/01 100,000.00 115,000.00
SPRINT NEXTEL-7.0%-20/08/15 159,000.00 173,866.50
SPRINT NEXTEL-11.5%-21/11/15 85,000.00 114,112.50
SPRINT NEXTEL-6.0%-22/11/15 290,000.00 296,612.00
STARZ-5.0%-19/09/15 313,000.00 324,737.50
STEEL DYNAMICS-6.375%-

99/08/15 526,000.00 574,655.00
SUBURBAN PROPANE PARTNRS-

7 3750-20/03/15 137,000.00 146,247.50
SUBURBAN PROPANE PARTNRS-

7 3750-21/08/01 167,000.00 184,117.50
SYNOVUS FINANCIAL-5.125%-

17/06/15 515,000.00 538,175.00
SYNOVUS FINANCIAL-7.875%-

19/02/15 340,000.00 389,300.00
T-MOBILE USA-6.542%-20/04/28 211,000.00 225,379.65

54/86



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

T-MOBILE USA-6.633%-21/04/28 151,000.00 162,325.00
T-MOBILE USA-6.836%-23/04/28 91,000.00 98,280.00
TARGA RESOURCES PARTNERS-

6.8750%-21/02/01 614,000.00 658,515.00
TARGA RESOURCES PARTNERS-

6.3750%-22/08/01 53,000.00 56,842.50
TEEKAY-8.5%-20/01/15 185,000.00 213,675.00
TENET HEALTHCARE-6.75%-

90/02/01 100,000.00 105,750.00
TENET HEALTHCARE-8.125%-

9970401 610,000.00 679,418.00
TEREX-6.5%-20/04/01 25,000.00 26,987.50
TEREX-6.0%-21/05/15 345,000.00 366,493.50
TESORO LOGISTICS-5.875%-

50/10/01 358,000.00 374,110.00
TEXAS INDUSTRIES-9.25%-

20/08/15 600,000.00 681,000.00
TRANSDIGM-5.5%-20/10/15 80,000.00 80,200.00
TRANSDIGM-7.5%-21/07/15 255,000.00 277,312.50
TUTOR PERINI-7.625%-18/11/01 850,000.00 901,000.00
UNITED AIR 2014-1 B PTT-

A4 750-22/04/11 95,000.00 95,771.87
UNITED CONTINENTAL-6.375%-

18/06/01 215,000.00 231,125.00
UNITYMEDIA HESSEN-7.5%-

19/03/15 525,000.00 564,375.00
UNIVERSAL HOSPITAL SERV- 200.000.00 212.000.00

7.625%-20/08/15
UR MERGER SUB-8.25%-21/02/01 160,000.00 179,400.00
US AIRWAYS 1998-1C PASS-

6.82%-19/01/30 105,885.83 106,547.61
US AIRWAYS 2013-1B PTT-

5 3750-21/11/15 110,000.00 113,300.00
US STEEL-7.5%-22/03/15 260,000.00 283,998.00
USG-9.75%-18/01/15 480,000.00 576,000.00
USG-7.875%-20/03/30 270,000.00 300,712.50
VALEANT PHARMACEUTICALS-

6.3750%-20/10/15 436,000.00 464,340.00
VEDANTA RESOURCES-9.5%-

18/07/18 165,000.00 185,940.17
VEDANTA RESOURCES-6.0%-

19/01/31 450,000.00 457,110.00
VIASAT-6.875%-20/06/15 355,000.00 381,625.00
WELLCARE HEALTH PLANS-5.75%-

20/11/15 76,000.00 81,415.00
WHITING PETROLEUM-5.75%-

91/03/15 170,000.00 182,546.00
WPX ENERGY-6.0%-22/01/15 105,000.00 109,462.50

- U=
WYNN LAS VEGAS-5.375% 195.000.00 201.805.50

22/03/15
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