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895,980,517 100.09
839,115 0.09
895,141,402 100.00
)
24 1 31 )
)
425,868,901 1.0172 433,193,847| 1.0793 459,640,304| 51.35
417,710,333 1.0368 433,082,074| 1.0446 436,340,213| 48.75
24 1 31
100.09
100.09
)
24 31 )
( 24 1 31 )
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24 1 31

12,275,371,743 80.62
389,210,520 2.56
161,112,916 1.06
40,767,825 0.27
148,786,616 0.98
43,561,804 0.29
32,569,386 0.21
49,608,046 0.33
134,809,172 0.89
142,725,385 0.94
117,838,300 0.77
263,808,882 1.73
17,491,020 0.11
13,817,661,615 90.75
1,407,861,107 9.25
15,225,522,722 100.00

(

)
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30

( 24 1 31 )

Yy | oy | oy |9 ()

9% CITIZENS COMM 3,900,000| 7,867.14| 306,818,460| 6,836.01| 266,604,390 9| 2031/8/15(1.75
ZA:?BEEXSLCR 3,480,000| 7,561.62| 263,144,376| 7,580.71| 263,808,882 7.5(2027/10/15|1.73
Zé;ng$ORD MOTOR 2,444 ,000| 8,535.43| 208,606,000| 9,413.83| 230,074,127 7.45| 2031/7/16|1.51
?igiﬁCéNTL LEASE 2,685,000| 7,714.38| 207,131,103| 7,580.71| 203,542,197| 5.65| 2014/6/1|1.34
giEﬁNigRINGLEAF 3,250,000| 6,912.39| 224,652,675| 5,881.26| 191,140,950 6.9(2017/12/15|1.26
éié?;g% YONKERS 2,348,000| 8,497.27| 199,516,017| 8,134.46( 190,997,355(11.375| 2016/7/15|1.25
§A27§?R§TANDRD 2,400,000| 8,096.28| 194,310,720| 7,733.47| 185,603,400| 8.375| 2021/1/15|1.22
éééizagAﬁ$§ 2,047,000| 8,449.15| 172,954,215| 8,688.22| 177,847,965(11.375| 2018/7/15(1.17
ZL?YS% CCO HLDGS 2,103,000| 8,172.65| 171,871,039| 8,287.22| 174,280,446| 7.875| 2018/4/30|1.14
EAz% AMSOUTH BANK 2,246,000 7,573.07| 170,091,309 7,351.57| 165,116,374 5.2| 2015/4/1|1.08
ZéégS% DISH DBS 1,968,000 8,144.01| 160,274,264| 8,344.51| 164,220,055| 7.125| 2016/2/1(1.08
;N;g% CHESAPEAKE 2,000,000| 8,535.46| 170,709,300| 8,134.47| 162,689,400 7.25(2018/12/15(1.07
Séiﬁg? LIMITED 1,895,000( 7,724.22| 146,374,154| 8,420.89| 159,575,960| 6.625| 2021/4/1(1.05
Zé;? WINDSTREAN 2,000,000| 7,523.43| 150,468,600| 7,924.42| 158,488,500 7.5 2023/4/1|1.04
2ég;g$ ESESN 2,174,000| 7,962.61| 173,107,250| 7,217.90( 156,917,363| 9.875|2020/10/15|1.03
ZNEZS% NRG ENERGY 2,095,000| 7,767.49| 162,728,926| 7,485.24| 156,815,778| 7.625| 2018/1/15|1.03
géééS% DELPHI 1,889,000( 7,668.08| 144,850,087| 7,962.61| 150,413,797| 6.125| 2021/5/15|0.99
ZNgS% ALBERTSON®S 2,380,000| 6,043.56| 143,836,906 6,053.11| 144,064,137| 7.45| 2029/8/1|0.95
c&gig WYNN' LAS 1,680,000 8,115.37| 136,338,300| 8,573.65| 144,037,404 7.75| 2020/8/15(0.95
?iﬁZE?EABENGOA 1,801,000( 7,628.09| 137,381,922| 7,485.23| 134,809,172| 8.875| 2017/11/1|0.89
7.875% MYLAN INC 1,551,000 8,401.80| 130,311,918 8,478.17| 131,496,571| 7.875| 2020/7/15|0.86
?ﬁCPUGET ENERGY 1,556,000 7,638.00| 118,847,280| 8,052.81| 125,301,875 6| 2021/9/1|0.82
EA$72?SEL PASO 1,326,000 9,406.96| 124,736,320| 9,435.52| 125,115,086| 8.375| 2032/6/15|0.82
géég?TFORD MOTOR 1,500,000( 8,287.23| 124,308,450| 8,301.51| 124,522,695 5.75| 2021/2/1|0.82
gég;?ﬁ FORD MOTOR 1,493,000( 7,638.00( 114,035,340| 8,283.41| 123,671,326| 5.875| 2021/8/2|0.81
i;? MDC PARTNERS 1,495,000| 8,573.65| 128,176,142| 8,249.04| 123,323,148 11| 2016/11/1|0.81
ggé;g?TTOYS RUS 1,400,000 8,535.46| 119,496,510( 8,497.27| 118,961,850 10.75| 2017/7/15(0.78
2&2;2? t:gN 1,406,000 8,439.98| 118,666,259| 8,401.80| 118,129,308| 8.625| 2020/4/15(0.78
ﬁéi?g% SPRINT 1,630,000 6,855.10| 111,738,211| 7,103.34| 115,784,442| 8.375| 2017/8/15(0.76
7% CCO HLDGS 1,414,000| 7,838.49| 110,836,354| 8,096.27| 114,481,399 7| 2019/1/1(0.75

LLC/CAP COR
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24 1 31

90.75

90.75

(

)

24 1 31

24 1

31

@

24 1 31
156,860,516 3.95
101,498,291 2.55
278,677,519 7.01

51,852,840 1.30
211,232,551 5.32
479,128,590 12.06
724,229,972 18.23
157,957,718 3.98

38,046,624 0.96
148,764,138 3.74

35,024,784 0.88
698,876,234 17.59

1,344,311 0.03
336,840,719 8.48

10,021,114 0.25
122,492,285 3.08

18,572,310 0.47

54,601,743 1.37

3,626,022,259 91.25
347,527,757 8.75
3,973,550,016 100.00
)

34
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30
( 24 1 31 )
( ) )
) ) ) () ()
8% Z1GGO BOND CO | 1,099,000|10,536.37(115,794,777|10,551.44|115,960,435 8| 2018/5/15| 2.92
0 -
Ziim CONTI-GUNMI 1,065,000|10,478.93|111,600,676|10,488.64(111,704,055 7.5| 2017/9/15| 2.81
6.25% FIAT
INDUSTRIAL EI 1,000,000/ 10,104.52|101,045,287| 9,646.83| 96,468,390 6.25| 2018/3/9| 2.43
8.5% INTERGEN NV 825,000/ 10,625.15| 87,657,519|10,199.73| 84,147,813 8.5| 2017/6/30| 2.12
{V
;Oiéié OBRASCON 800,000/ 10,234.23| 81,873,849|10,199.73| 81,597,880| 7.375| 2015/4/28| 2.05
6.75% REXAM PLC 808,000| 9,999.48| 80,795,801 9,768.23| 78,927,305 6.75| 2067/6/29| 1.99
10.75% TN
FINANCE CORP 730,000|11,255.20| 82,163,013|10,425.83| 76,108,613| 10.75({2017/11/15| 1.92
0
ﬁiz7ﬁSXTELENET 758,000| 9,756.61| 73,955,113| 9,785.21| 74,171,920| 6.375({2020/11/15| 1.87
0
éLigghFﬁﬁDAGH 795,000| 9,525.01| 75,723,840 9,245.08| 73,498,386| 7.125| 2017/6/15| 1.85
9.25% ARDAGH
PACKAGING F 740,000(10,677.06| 79,010,262 9,898.26| 73,247,161| 9.25/2020/10/15| 1.84
0
;éggaé NEW WORLD 725,000/ 10,173.42| 73,757,351| 9,848.02| 71,398,145| 7.875| 2018/5/1| 1.80
0
36ZSTN20RDENIA 652,000/ 10,419.45| 67,934,857|10,601.69| 69,123,051| 9.75| 2017/7/15| 1.74
9.625% UPC 630,000|11,017.29| 69,408,945|10,677.06| 67,265,493| 9.625| 2019/12/1| 1.69
GERMANY GMBH ’ ’ i ’ ’ ’ ) ’ ’ ) )
0
9.75% BOPARAN 700,000 9,868.11| 69,076,826 9,446.06| 66,122,420 9.75| 2018/4/30| 1.66
HOLDINGS L
7.375% WIND
ACQUISITION 697,000/ 9,908.12| 69,059,617 9,144.58| 63,737,792| 7.375| 2018/2/15| 1.60
4.75% CEMEX
FINANCE EURO 750,000| 9,596.65| 71,974,937| 8,441.16| 63,308,700 4.75| 2014/3/5| 1.59
{V
;LéZSA FCE BANK 600,000/ 10,576.57| 63,459,435|10,400.81| 62,404,892| 7.125| 2013/1/15| 1.57
0
ﬁb;Sh CODERE FIN 617,000(10,082.37| 62,208,223 9,998.75| 61,692,318 8.25| 2015/6/15| 1.55
5.75% NEXANS SA 600,000/ 10,135.01| 60,810,116 9,973.63| 59,841,795| 5.75| 2017/5/2| 1.51
EDCON PROPRIETARY 680,000\ 8,312.22| 56,523,112 8,189.93| 55,691,558| 4.676| 2014/6/15| 1.40
10% AGROKOR D.D 542,000|10,753.43| 58,283,605|10,074.12| 54,601,743 10| 2016/12/7| 1.37
{V
?NéZSA BOMBARDIER 550,000| 9,847.81| 54,163,004| 9,923.38| 54,578,631| 6.125| 2021/5/15| 1.37
7.75% SMURFIT
KAPPA ACQU 500,000| 10,551.45| 52,757,250|10,551.45| 52,757,250 7.75|2019/11/15| 1.33
0
gé;SQVEUROPEAN 507,000/ 10,115.06| 51,283,363|10,275.10| 52,094,769 6.75| 2020/9/15| 1.31
LOTTOMATICA SPA 600,000/ 10,451.39| 62,708,352| 8,642.14| 51,852,840 8.25| 2066/3/31| 1.30
9.5% INAER
AVIATION FIN 567,000|10,224.27| 57,971,630, 8,792.87| 49,855,601 9.5| 2017/8/1| 1.25
0
ZNESA BOVBARDIER 441,000{10,557.98| 46,560,699|10,639.37| 46,919,660 7.25(2016/11/15| 1.18
0
;@éggﬁ NORCELL 465,000 9,410.33| 43,758,069| 9,923.38| 46,143,751| 10.75| 2019/9/29| 1.16
0
8.875% MARK 1V 440,000({10,701.38| 47,086,080|10,249.98| 45,099,912| 8.875|2017/12/15| 1.14
USA/EURO
{V
gég;ﬁb RER ICE 460,000( 9,419.84| 43,331,288| 9,546.55| 43,914,130| 8.375(2017/11/15| 1.11
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24 1 31

91.25
91.25
)
24 1 31
24 1 31
24 1 31
) ()
( ) ) ) )
1 ( 17 10 11 ) 1,570 1,578 1.0101 1.0153
2 ( 17 11 10 ) 2,271 2,282 1.0214 1.0266
3 ( 17 12 12 ) 3,155 3,170 1.0500 1.0552
4 ( 18 1 10 ) 3,354 3,371 1.0159 1.0211
5 ( 18 2 10 ) 3,570 3,589 1.0422 1.0477
6 ( 18 3 10 ) 3,620 3,639 1.0302 1.0357
7 ( 18 4 10 ) 3,571 3,590 1.0347 1.0402
8 ( 18 5 10 ) 3,288 3,306 0.9960 1.0015
9 ( 18 6 12 ) 3,392 3,411 1.0088 1.0143
10 ( 18 7 10 ) 3,481 3,500 1.0037 1.0092
11 ( 18 8 10 ) 3,627 3,646 1.0222 1.0277
12 ( 18 9 11 ) 3,777 3,799 1.0311 1.0371
13 ( 18 10 10 ) 4,019 4,042 1.0497 1.0557
14 ( 18 11 10 ) 4,117 4,141 1.0580 1.0640
15 ( 18 12 11 ) 4,272 4,296 1.0630 1.0690
16 ( 19 1 10 ) 4,265 4,289 1.0772 1.0832
17 ( 19 2 13 ) 4,335 4,359 1.1014 1.1074
18 ( 19 3 12 ) 4,149 4,172 1.0756 1.0816
19 ( 19 4 10 ) 4,230 4,253 1.0881 1.0941

36




) )

) ) ) )
20 ( 19 5 10 ) 4,349 4,373 1.1082 1.1142
21 ( 19 6 11 ) 4,341 4,365 1.1007 1.1067
22 ( 19 7 10 ) 4,325 4,349 1.1034 1.1094
23 ( 19 8 10 ) 4,050 4,073 1.0315 1.0375
24 ( 19 9 10 ) 3,843 3,867 0.9874 0.9934
25 ( 19 10 10 ) 4,173 4,196 1.0576 1.0636
26 ( 19 11 12 ) 3,898 3,922 0.9966 1.0026
27 ( 19 12 10 ) 3,844 3,867 0.9855 0.9915
28 ( 20 1 10 ) 3,691 3,714 0.9486 0.9546
29 ( 20 2 12 ) 3,416 3,439 0.8845 0.8905
30 ( 20 3 10 ) 3,312 3,335 0.8601 0.8661
31 ( 20 4 10 ) 3,434 3,457 0.8817 0.8877
32 ( 20 5 12 ) 3,484 3,507 0.9024 0.9084
33 ( 20 6 10 ) 3,525 3,547 0.9270 0.9330
34 ( 20 7 10 ) 3,346 3,369 0.8855 0.8915
35 ( 20 8 11 ) 3,288 3,311 0.8785 0.8845
36 ( 20 9 10 ) 3,156 3,179 0.8373 0.8433
37 ( 20 10 10 ) 2,335 2,357 0.6305 0.6365
38 ( 20 11 10 ) 2,098 2,120 0.5722 0.5782
39 ( 20 12 10 ) 1,759 1,781 0.4844 0.4904
40 ( 21 1 13 ) 1,906 1,928 0.5254 0.5314
41 21 2 10 ) 1,887 1,908 0.5250 0.5310
42 21 3 10 ) 1,839 1,858 0.5152 0.5207
43 21 4 10 ) 2,000 2,019 0.5665 0.5720
44 21 5 11 ) 2,181 2,200 0.6166 0.6221
45 21 6 10 ) 2,187 2,206 0.6393 0.6448
46 21 7 10 ) 2,073 2,092 0.6093 0.6148
47 21 8 10 2,256 2,274 0.6786 0.6841
48 21 9 10 2,157 2,176 0.6524 0.6579
49 21 10 13 2,180 2,198 0.6623 0.6678
50 21 11 10 2,182 2,200 0.6657 0.6712
51 21 12 10 2,110 2,128 0.6477 0.6532
52 22 1 12 2,216 2,234 0.6872 0.6927
53 22 2 10 2,055 2,073 0.6400 0.6455
54 22 3 10 2,020 2,038 0.6455 0.6510
55 22 4 12 2,072 2,089 0.6727 0.6782
56 22 5 10 1,924 1,941 0.6341 0.6396
57 22 6 10 1,752 1,768 0.5875 0.5930
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) )

) ) ) )
58 22 12 1,754 1,770 0.5981 0.6036
59 ( 22 10 ) 1,671 1,687 0.6048 0.6103
60 ( 22 10 ) 1,591 1,606 0.5780 0.5835
61 ( 22 10 12 ) 1,630 1,645 0.5998 0.6053
62 ( 22 11 10 ) 1,597 1,611 0.5978 0.6033
63 ( 22 12 10 ) 1,532 1,546 0.5865 0.5920
64 ( 23 1 11 ) 1,493 1,507 0.5770 0.5825
65 23 2 10 1,502 1,515 0.5960 0.6015
66 23 3 10 1,471 1,485 0.5997 0.6052
67 23 4 11 1,518 1,532 0.6228 0.6283
68 23 5 10 1,431 1,444 0.5865 0.5920
69 23 6 10 1,307 1,320 0.5844 0.5899
70 23 7 11 1,246 1,258 0.5747 0.5802
71 23 8 10 1,080 1,092 0.5198 0.5253
72 23 9 12 1,023 1,034 0.5028 0.5083
73 23 10 11 951 962 0.4744 0.4799
74 23 11 10 989 996 0.5082 0.5117
75 23 12 12 927 934 0.4980 0.5015
76 24 1 10 891 898 0.4865 0.4900

23 1 1,513 0.5919

23 2 1,481 0.5928

23 3 1,477 0.6049

23 4 1,493 0.6119

23 5 1,367 0.5927

23 6 1,282 0.5811

23 7 1,156 0.5556

23 8 1,059 0.5146

23 9 981 0.4853

23 10 1,045 0.5291

23 11 928 0.4930

23 12 908 0.4935

24 1 895 0.5027

()
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1 17 7 29
17 10 11
5 17 10 12
17 11 10
3 17 11 11
17 12 12
4 17 12 13
18 1 10
5 18 1 11
18 2 10
6 18 2 11
18 3 10
7 18 3 11
18 4 10
8 18 4 11
18 5 10
9 18 5 11
18 6 12
18 6 13
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18 7 11
1 18 8 10
18 8 11
12 18 9 11
18 9 12
13 18 10 10
18 10 11
14 18 11 10
18 11 11
15 18 12 11
18 12 12
16 19 1 10
19 1 11
17 19 2 13
19 2 14
18 19 3 12
19 3 13
19 19 4 10
19 4 11
20 19 5 10
19 5 11
21 19 6 11
19 6 12
22 19 7 10
19 7 11
23 19 8 10
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39 0 12 10 -
40 211 o
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@ 2 3 10 0
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“ 2 71 .
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o 5 6 10
g 5 7
m 5 5 10
7 5 o 1
7 5 10 1
n 5 1 10
" 5 1 1
& 2 1 10

(

)

100

46




HBHOEEAREERE. ERSUOR— LRI TOREVERETET.,
HERSEITBAEDEDTSH Y, FPROEBHRRSEFRATHLOTEHY EA. 2012F1B31ARE

WEEMZE-MEEDOHTS B REE(2005F78208)~20124 1531 8 WA EROHERE (1 BoNky- S5
(M) (&)

14000 T - 100 REH DECE

12,000 | MIEERE 9.0 {.-Lr,Fi r 8o 20115108 (7380 55 M

011E11H (FE748) 35 9
pal e S - VWA, (R W o 169 20114128 (F158) 35/
i | L5 20124 18 (58768 35 @

6000 [~ o - 20 . 4,258 1
LA (HREFRE) () HATH SO DBEOESIE, N SiEThiEn
4,000 ! . : . . . 0 ZELBUET.

20054E7H 2006478  20074E7H  200847H  20094E7H  201047R  201147R

R, SRR OBIEBTY.
HEEMR (DEEERE O, SHERMERR, ORI PEEZ 2RBRELLLOLELTHELTVET,

BEEREEDKR (TH—T7URIZDNTIE. 20124 1 A 31 BREOEZHTEHELTHEYET.)

EREDIELE
PCAXENAA—ILFEREZ7F IHF—T72F 48.75
PCABEMNAA—ILFRHEZ7 K I¥—T72F 51.35
HE - F0its -0.09
® TPCAXRENAA—ILFHEZ7ZUF TH—=27 2 F] ORR
EERAEA SR A E£F 5 $54A
o) W | #& W | i [ FE©O LLZE (%)
$ ELERAE 92.52 1 FRONTIER GOMMUNICATIONS i&{E 9. 000 2031/03/15 1.93
BE - 20ft 7.48 2 ROYAL CARIBBEAN CRUISES H—E X 7.500  2027/10/15 BB 1.01
wib#id, -7 7 Fo&E 3 FORD MOTOR COMPANY BEE 7.450  2031/07/16 BB+ 1.67
Lﬁ‘tgﬁ% jlogﬁst ngiﬁ; 4 INTL LEASE FINANCE CORP %7 5.650 2014/06/01  BBB- 1.47
. L 5 SPRINGLEAF FINANCE CORP <7 6.900  2017/12/15 B 1.38
HRBHTHEENERATEY  rwy ABSTEEOSHE 100%s LTHELTOET,
9. SIS, S&P B& T Moody's DRERITES £ IT, é?ib\ﬁ@l:;?ﬁbt%@"ﬂ'

MEEE, BofA X UL D FOEBEAMCECTERLTVET (—HNHEEICE S < SEEHMA).
@ TPCABMNAA—ILFHIBEZ 7V K ¥ —T7 2 K] QKR

& ERIAE AR AL b 4R
& DL [ | ® & | % @ [ AE® %ﬁrf LLER (%)
O—OEAHE 93.45 1 ZIGGO BOND GO AFAT 8.000 2018/[}5/15 3.20
BE - £0fh 6.55 2 CONTI-GUMMI FIN BEE 7.500  2017/09/15 BB— 3.08
LR, IY—77 > FofE 3 FIAT INDUSTRIAL FI BEE 6.250 2018/03/09 BB+ 2.66
F‘*‘*zﬁ_f 100%@;;5&; 4 INTERGEN NV DEEE 8.500 2017/06/30  BB- 2.32
1—CHERFHED 5 OBRASCON HUARTE H—EZ 7.375  2015/04/28 BB 2.25
REBHTHINEIATEY ik, EAESHEEOATE 100%E LTHELTLET,
7. IR, S&P BETF Moody's DRI S &, MHAIESICEMEL cEDTT,
HEIBE, BofA AU FOEBESNCECTERLTVEY (—FSHHEICE D CHEERA).
WERIREEDHFE
BYT 7 FIENYFI—2 3B T A,
60% 45.90%
40%
1217%
20% _. ;
ox | i e, I — : i
-20% S -5.30% -3.79%
-40%
—80% ~43.64%

20034 20044F 20054 20064 20074 20084 20094 20104 20114 20124

HEFNERG, ok 2BBRELLLDE LTHELTVET,
#2005 Fid. &EH (200557 B 29 H) 25 2005 F 12 ARETORETT.,
HIM2EE, 1 BRFTOWGERTT.

47



) ) )
1 1; 1; ii 1,555,128,177 1,555,128,177
2 i; 12 ig 672,652,346 4,200,000 | 2,223,580,523
3 1; 12 1; 815,203,339 33,809,781 | 3,004,974,081
4 i; 1i ig 395,307,461 98,341,801 | 3,301,939,741
5 12 ; 13 141,988,428 17,645,071 | 3,426,283,098
6 12 g ié 111,569,681 23,758,232 | 3,514,094,547
7 12 i 13 48,553,976 110,993,759 | 3,451,654,764
8 12 g ié 41,249,597 191,229,748 | 3,301,674,613
9 12 2 1; 65,061,346 3,924,908 | 3,362,811,051
10 12 ? ig 152,555,879 46,701,546 | 3,468,665,384
11 12 ; 13 99,994,351 20,192,315 | 3,548,467,420
12 12 g ii 158,712,944 43,538,113 | 3,663,642,251
13 12 13 15 261,361,523 95,920,795 | 3,829,082,979
14 12 12 ié 139,143,455 76,058,656 | 3,892,167,778
15 12 12 11 155,102,968 27,574,125 | 4,019,696,621
16 ig 1i ig 109,619,156 169,391,510 | 3,959,924,267
17 13 ; 1; 64,314,404 87,560,632 | 3,936,678,039
18 ig g ig 31,422,706 109,960,360 | 3,858,140,385
19 13 i 13 71,531,735 41,505,212 | 3,888,166,908
20 ig g ié 58,149,371 20,971,356 | 3,925,344,923
21 13 2 11 68,662,994 49,801,651 | 3,944,206,266
22 ig ? ig 113,495,727 137,439,250 | 3,920,262,743
23 13 ; 13 61,730,543 55,124,598 | 3,926,868,688
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) ) )
24 ig g ié 36,832,332 71,009,308 | 3,892,691,712
25 13 13 13 79,347,898 25,984,865 | 3,946,054,745
26 ig 12 i; 31,000,515 65,153,399 | 3,911,901,861
27 13 1; 13 33,730,876 44,670,677 | 3,900,962,060
28 ;g 1i ié 22,122,591 31,679,504 | 3,891,405,147
29 ;8 ; 1; 26,831,027 55,386,454 | 3,862,849,720
30 ;8 g ig 30,139,332 41,707,537 | 3,851,281,515
31 ;8 j 13 90,766,840 46,642,930 | 3,895,405,425
32 ;8 g i; 9,663,119 43,364,963 | 3,861,703,581
33 ;8 2 13 27,411,322 86,395,409 | 3,802,719,494
34 ;8 ? ié 12,560,025 35,507,013 | 3,779,772,506
35 ;8 ; 11 25,652,588 61,881,672 | 3,743,543,422
36 ;8 g ig 69,048,115 42,507,064 | 3,770,084,473
37 ;8 13 13 16,516,363 82,702,751 | 3,703,898,085
38 ;8 12 ié 10,357,562 47,208,048 | 3,667,047,599
39 ;8 1; 13 7,341,045 42,721,813 | 3,631,666,831
40 ;2 1i ié 28,962,706 31,251,600 | 3,629,377,937
41 ;1 ; 13 9,829,297 44,532,262 | 3,594,674,972
42 ;i g ié 12,540,339 37,054,370 | 3,570,160,941
43 ;1 j 13 9,045,920 48,106,060 | 3,531,100,801
44 ;i g ii 9,204,843 2,709,352 | 3,537,596,292
45 ;1 2 15 6,263,308 121,381,288 | 3,422,478,312
46 ;i ? ié 8,543,094 27,344,733 | 3,403,676,673
47 ;1 ; 13 5,945,680 84,626,446 | 3,324,995,907
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) ) )
48 ;i g ié 11,032,404 28,351,783 | 3,307,676,528
49 ;i 13 1; 5,351,911 20,878,809 | 3,292,149,630
50 ;i 12 ig 9,080,405 22,397,128 | 3,278,832,907
51 ;i 1; 13 6,200,867 26,303,574 | 3,258,730,200
52 ;; 1i i; 5,925,134 39,231,943 | 3,225,423,391
53 ;; ; 12 71,491,751 84,219,615 | 3,212,695,527
54 ;; g ié 4,908,434 87,159,595 | 3,130,444,366
55 ;; j 1; 9,667,477 59,886,987 | 3,080,224,856
56 ;; g ig 4,830,845 49,538,942 | 3,035,516,759
57 ;; 2 13 9,042,399 61,630,174 | 2,982,928,984
58 ;; ? i; 5,159,095 54,616,173 | 2,933,471,906
59 ;; ; 12 6,824,673 175,860,074 | 2,764,436,505
60 ;; g ié 5,335,295 15,675,940 | 2,754,095,860
61 ;; 13 12 5,710,628 41,263,925 | 2,718,542,563
62 ;; 12 ig 6,296,864 52,820,129 | 2,672,019,298
63 ;; 1; 13 11,172,861 70,235,051 | 2,612,957,108
64 ;g 1i ii 5,911,044 30,694,931 | 2,588,173,221
65 ;2 ; 15 6,067,073 74,105,615 | 2,520,134,679
66 ;2 g ié 5,297,510 70,979,651 | 2,454,452,538
67 ;2 j 11 5,652,524 21,451,971 | 2,438,653,091
68 ;2 g ié 22,047,241 20,045,219 | 2,440,655,113
69 ;2 2 13 5,158,368 207,704,627 | 2,238,108,854
70 ;2 ? ii 3,937,961 72,348,284 | 2,169,698,531
71 ;2 ; 15 3,822,218 94,742,455 | 2,078,778,294
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) ) )
72 ;2 g E 4,177,549 47,382,527 | 2,035,573,316
73 ;2 18 ﬁ 4,867,724 33,908,578 | 2,006,532,462
74 ;2 ﬁ ié 4,432,402 62,957,466 | 1,948,007,398
75 ;2 E E 3,171,337 88,082,298 | 1,863,096,437
76 ;i 1i ig 2,896,938 33,258,237 | 1,832,735,138
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1 [BiE5E#R]
P C AFKESEF|E 0 it 4 — 7
(FH77r FE A —2 A7) FEAEERE O HES—F )

(1) [BEfxE#x]
(B - H)
A E M L E R
(Fa23E 7 11 AHEA) (P24 1 A10REA)
G BE OYER
MEVEE
S - m— 108, 388 9, 696
B EETE RS 1, 260, 770, 628 899, 483, 329
R A4 12,419,230 2, 298, 004
MENVEE T3 1,273,298, 246 901, 791,029
EEEIT 1,273,298, 246 901, 791, 029
A fEER
=R
SRH ML AR 45 B & 11, 933, 341 6,414,572
R BRI 12,527,618 2, 307, 700
KA EE N 57,202 37,853
R EFLE N 1, 635,957 1,082, 590
£ OMAEREH 315,000 315, 000
MENEEEE 26, 460, 118 10, 157, 715
BEEE 26,469, 118 10, 157,715
WE B 0OER
LA
TLA 2, 169, 693, 531 1,832, 735, 133
e
HERRIRSITHERESE (A) A922, 869, 403 A041, 101, 824
(rERiElETE L&) 59, 835, 872 30, 091, 450
LA 1,246, 829, 128 891,633, 314
g P A3t 1,246, 829, 128 891,633,314
B EME E5F 1,273,298, 246 901, 791, 029
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HEEEASH
BERBUIEERE (L)
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FHNTHE D SHIMEBLSBEOTERE (A)

HERlzeXiddeRtEEe (A
Rl &L RIB &R
%ﬁﬁ—%ﬁﬁ’%%c:ﬁé D Rlm &I KR & E

Rl &Ry BT KB SN
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HFARIRENIHRRESE (A

31 17

90, 859, 314 119,482, 506
90, 859, 345 Al119, 482, 489
374, 266 266, 821

10, 703, 756 7,631,035
315, 000 315,000

11, 393, 022 8,212, 856
79, 466, 323 M127, 695, 345
79, 466, 323 127, 695, 345
79, 466, 323 A12T, 695, 345

2, 140, 102 A, 152, 069
21,094, 889, 606 922, 869, 403
192, 318, 731 173, 169, 360
192, 318, 751 173, 168, 360
19, 185, 387 11, 440,210
19, 185, 387 11, 440, 210
78, 439, 362 53, 418, 295
922, 869, 403 941,101,324
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23 7 12

24 1 10
24 21 12 4
24 21 12 4
( 23 7 11 ) ( 24 1 10 )
2,588,173,221 2,169,698,531
48,160,677 23,368,168
466,635,367 360,331,561
2,169,698,531 1,832,735,138
5 6 1 10 922,869,403 941,101,824
23 1 12 23 7 12
23 7 11 24 1 10
23 1 12 23 2 10 23 7 12 23 8 10
8,239,304 5,318,066
(263,775 ) (109,419 )
106,480,721 ) 57,272,698 )
114,983,800 (1 456 ) 62,700,183 (1 301 )
13,860,740 (1 55 ) 11,433,280 (1 55 )
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23 1 12 23 7 12
23 7 11 24 1 10

23 2 11 23 3 10 23 8 11 23 9 12
7,322,782 5,612,099

(218,940 ) (110,215 )

98,313,497 ) 50,123,685 )
105,855,219 (1 431 ) 55,845,999 (1 274 )
13,499,488 (1 55 ) 11,195,653 (1 55 )

23 3 11 23 4 11 23 9 13 23 10 11
8,982,907 4,771,175

(225,520 ) (114,291 )

91,559,765 ) 43,921,517 )
100,768,192 (1 413 ) 48,806,983 (1 243 )
13,412,592 (1 55 ) 11,035,928 (1 55 )

23 4 12 23 5 10 23 10 12 23 11 10
6,418,635 6,232,490

(813,323 ) (90,574 )

86,655,506 ) 36,599,729 )
93,887,464 (1 384 ) 42,922,793 (1 220 )
13,423,603 (1 55 ) 6,818,025 (1 35 )

23 5 11 23 6 10 23 11 11 23 12 12
6,335,094 4,873,588

(169,965 ) (63,333 )

73,709,958 ) 34,512,324 )
80,215,017 (1 358 ) 39,449,245 (1 211 )
12,309,598 (1 55 ) 6,520,837 (1 35 )
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23 1 12 23 7 12
23 7 11 24 1 10
23 6 11 23 7 11 23 12 13 24 1 10
5,896,342 4,095,859
(124,944 ) (55,787 )
65,747,927 ) 32,354,376 )
71,769,213 (1 330 ) 36,506,022 (1 199 )
11,933,341 (1 55 ) 6,414,572 (1 35 )
0.385 0.25
23 1 12 23 7 12
23 7 11 24 1 10
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23 1 12 23 7 12
23 7 11 24 1 10
23 1 12 23 7 12
23 7 11 24 1 10
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23 7 11 ) 24 1 10 )
7,720,301 13,714,662
7,720,301 13,714,662
23 7 11 ) 24 1 10 )
0.5747 0.4865
5,747 4,865
)
( ) 24 1 10
) )
436,711,026 452,781,991
439,147,993 446,701,338
875,859,019 899,483,329
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(

)

24

14

23 7 11

)

24 1 10

)

)

)

493,040,621
1,040,409,047
21,884,669,929
1,099,200
119,137,373
443,232,738
3,303,927

655,067,972
739,204,505
14,007,000, 169

18,832,621
307,459,634
3,363,775

23,984,892,835

15,730,928,676

23,984,892,835

15,730,928,676

101,000

21,597,660

109,838,428 2,298,004
109,838,428 23,996,664
109,838,428 23,996,664
22,325,881,623 15,148,960,684
1,549,172,784 557,971,328

1,549,172,784 557,971,328
23,875,054,407 15,706,932,012
23,875,054,407 15,706,932,012

23,984,892,835

15,730,928,676
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(

23 7 11

)

(

24 1 10

)

29,622,388,480
10,262,526
7,306,769,383

21,714,257,486
593,042,183
18,581,954

22,325,881,623

22,325,881,623

22,325,881,623
4,156,288
7,181,077,227

14,696,728,420
436,711,026
15,521,238

15,148,960,684

15,148,960,684
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23 1 12
23 7 11

23 7 12
24 1 10
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23 1 12

23 7 12
23 7 11 24 1 10
( 23 7 11 ) ( 24 1 10 )
56,154,742 296,510,533
56,154,742 296,510,533
( 23 3 23 23 7 11
23 3 23 24 1 10 )
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23 7 11

1 )
162,459,200 161,360,000 1,099,200
162,459,200 161,360,000 1,099,200
24 1 10
1 )
153,599,000 153,700,000 101,000
153,599,000 153,700,000 101,000
( 23 7 11 ) ( 24 1 10 )
1.0694 1.0368
(10,694 ) (10,368 )
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)

)

) 24 1 10
4.625%SANTANDER HOLDINGS 221,000.00 213,379.92
5.2% AMSOUTH BANK NA 2,746,000.00 2,553,780.00
5.2% L-3 COMMUNICATIONS 687,000.00 695,250.87
5.625% INTL LEASE FIN 815,000.00 805,831.25
5.625% JABIL CIRCUIT 935,000.00 953,700.00
5.65% INTL LEASE FINANCE 2,685,000.00 2,604,450.00
5.65% J.C. PENNEY CO 871,000.00 847,047.50
5.7% KINDER MORGAN FIN 1,000,000.00 1,032,500.00
5.75% BALL CORP 205,000.00 216,275.00
5.75% FRENSENIUS MED CAR 1,333,000.00 1,346,330.00
5.75% INTL LEASE FINANCE 1,200,000.00 1,142,892.00
5.85% MASCO CORP 350,000.00 349,335.00
5.875% CELANESE US HOLDI 296,000.00 307,840.00
5.875% CHESAPEAKE MDSTRM 264,000.00 266,310.00
5.875% FORD MOTOR CREDIT 1,493,000.00 1,572,681.41
5.875% KB HOME 200,000.00 188,000.00
5.95% NEXTEL COMMUNICATIONS 1,035,000.00 1,014,300.00
6% LYONDELLBASELL IND NV 295,000.00 309,750.00
6% PEABODY ENERGY 357,000.00 371,280.00
6% PUGET ENERGY INC 1,556,000.00 1,607,596.96
6% WPX ENERGY INC 1,108,000.00 1,146,780.00
6.125% CHESAPEAKE MDSTRM 281,000.00 285,917.50
6.125% DELPHI CORP 1,889,000.00 1,945,670.00
6.125% JARDEN CORP 321,000.00 327,420.00
6.125% MASCO CORP 1,000,000.00 1,021,800.00
6.25% INTL LEASE FINANCE 622,000.00 586,322.08
6.375% CONSOL ENERGY 267,000.00 272,340.00
6.375% DENBURY RESOURCE 230,000.00 243,800.00
6.375% PULTE HOMES INC 1,302,000.00 906,517.50
6.375% SESI LLC 511,000.00 523,775.00
6.375% VIDEOTRON LTEE 550,000.00 561,000.00
6.5% AMERICAN GENERAL FI 850,000.00 605,625.00
6.5% DRESSER-RAND 280,000.00 287,000.00
6.5% LINN ENERGY LLC/FIN 714,000.00 714,000.00
6.5% SENSATA TECHNOLOGIE 326,000.00 326,000.00
6.5% TESORO CORP 611,000.00 629,330.00
6.5% VAIL RESORTS 167,000.00 169,922.50
6.50% HCA INC 857,000.00 897,707.50
6.625% AMKOR TECHNOLOGIE 567,000.00 551,407.50
6.625% CHESAPEAKE ENRGY 204,000.00 218,790.00
6.625% LIMITED BRANDS 1,895,000.00 2,011,068.75
6.625% MASCO CORP 550,000.00 551,875.50
6.625% PRECISION DRILL 619,000.00 637,570.00
6.625% TESORO CORP 1,000,000.00 1,022,500.00
6.65% PIONEER NATURAL 1,250,000.00 1,397,737.50
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AVA
BUI
cco
EDI
END
SEA
TEN

.125%
.125%
.125%
.15%
.25%
.25%
.25%
.25%
.25%
.25%
.25%
.25%
.25%
.25%
.375%
.375%
.375%
.375%
.375%
.375%
A% J
.45% ALBERTSON"S INC
.45%
.45%
.45%
_5% A
5% E
5% K
_5% Q
_5% R
5% S

.75% AVIATION CAPTIAL G
-75%
.75%
-75%
.875%
-875%
.875%
.875%
.875%
-875%
.875%
.875%
.875%
9% S

DISH DBS CORP
HERTZ CORP
VALEANT PHARNA
BUILDING MAT CORP
CHESAPEAKE ENRGY
PENNEY (JC) CO IN
PRIDE INTL INC
QEP RESOURCES INC
REGENCY ENERGY
REYNOLDS GROUP HO
TARGA RESOURCES P
TENNECO INC
PRINGLEAF FINANCE
YA INC
LDING MATERIALS
HLDGS LLC/CAP COR
SON MISSION ENERGY
0 PHARMA HLDG
GATE HDD CAYMAN
NESSEE GAS PL
COPANO ENERGY LLC
DISH DBS CORP
SESI LLC
MERITAGE HOMES
ANTERO RESOURCES
ARCH COAL INC
BELO (AH) CORP
CHESAPEAKE ENRGY
DOLPHIN SUBSIDIARY
INTELSAT JACKSON
INTELSAT JACKSON
IPALCO ENTERPRISES
RANGE RESOURCES
PROVIDENT COMPANIES
BALL CORP
FIRST DATA CORP
INMARSAT FINANCE
OWENS-BROCKWAY
PHILLIPS-VAN HEU
WEYERHAEUSER CO
C PENNEY CORP INC

BOMBARDIER INC
CITIZENS UTIL CO
FORD MOTOR COMPANY
MERISTAR CASINOS

L PASO NAT GAS
ABEL BW ERSTE BETE
VC INC

OYAL CARIBBEAN CR
ANDRIDGE ENERGY

1,212,000.
1,081,000.
1,038,000.
847,000.
759,000.
1,257,000.
575,000.
679,000.
487,000.
168,000.
411,000.
336,000.
497,000.
3,250,000.
789,000.
564,000.
1,414,000.
1,041,000.
791,000.
347,000.
200,000.
421,000.
1,968,000.
1,084,000.
1,170,000.
343,000.
791,000.
1,000,000.
2,000,000.
1,071,000.
923,000.
249,000.
474,000.
609,000.
100,000.
1,000,000.
821,000.
781,000.
511,000.
181,000.
1,253,000.
275,000.
2,380,000.
1,218,000.
500,000.
2,444,000.
633,000.
658,000.
1,348,000.
1,059,000.
3,980,000.
820,000.

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
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00

1,155,896.
1,162,075.
1,053,570.
855,470.
796,950.
1,333,991.
612,375.
799,183.
525,960.
179,760.
417,165.
345,240.
511,910.
2,392,812.
771,247.
603,480.
1,477,630.
666,240.
851,313.
361,747.
228,860.
429,420.
2,110,680.
1,157,170.
1,134,900.
354,147.
818,685.
865,000.
2,245,000.
1,167,390.
947,228.
253,980.
516,660.
650,107.
105,318.
1,097,500.
792,265.
810,287.
564,655.
198,421.
1,404,036.
255,750.
1,856,400.
1,214,955.
380,000.
2,932,800.
659,111.
806,050.
1,422,140.
1,143,720.
3,970,050.
822,050.

52
00
00
00
00
25
00
00
00
00
00
00
00
50
50
00
00
00
75
50
00
00
00
00
00
50
00
00
00
00
75
00
00
50
00
00
00
50
00
25
62
00
00
00
00
00
25
00
00
00
00
00
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.5% SPIRIT AEROSYSTEMS
-5% WINDSTREAM CORP
.625% CLEAN HARBORS INC
.625% CROWN AMERICAS
.625% DEL MONTE CORP
.625% EH HOLDING CORP
.625% FIDELITY NATIONA
.625% GENWORTH FINANCIA
.625% LEVI STRAUSS & CO
.625% NRG ENERGY INC
.75% AES CORP

.75% AMC NETWORKS INC
.75% CABLEVISION SYS
.75% JABIL CIRCUIT

.75% OMNICARE INC

.75% POLYMER GROUP INC
.75% SEAGATE HDD CAYM
.75% SEMINOLE TRIB FL
.75% TRANSDIGM INC

.75% WYNN LAS VEGAS

-8% LIBERTY MUTUAL GROUP
.875% CASE NEW HOLLAND
.875% CCO HLDGS LLC
.875% CONTINENTAL AIR
-875% DILLARDS INC
.875% FIDELITY NATIONA
.875% LEAR CORP

-875% MYLAN INC

.875% NRG ENERGY INC
.875% REYNOLDS GROUP
.875% RRI ENERGY INC
-875% UNIVISION COMMUNI
.875% WEST CORP

ALLBRITTON COMM
CONSOL ENERGY INC
DOLE FOODS CO
HANESBRANDS INC
LYONDELL CHEMICA
VANGUARD HEALTH

-125% EQUINIX INC

.125% FLORIDA EAST RR
.125% LEAR CORP

.25% BERRY PLASTICS ESC
-25% COMMSCOPE INC

.25% CONSOL ENERGY INC
.25% CONTINENTAL RES CL
-25% DENBURY RESOURCE
.25% FIRST DATA CORP
.25% FMG RES AUG 2006
.25% GRIFOLS INC

.25% SBA TELECOM INC
-25% LIBERETY MEDIA CORP

388,000.
2,000,000.
520,000.
500,000.
578,000.
1,281,000.
137,000.
556,000.
680,000.
2,095,000.
1,000,000.
167,000.
293,000.
580,000.
628,000.
106,000.
1,065,000.
969,000.
732,000.
1,680,000.
1,000,000.
906,000.
2,103,000.
52,873.
100,000.
100,000.
682,000.
1,551,000.
501,000.
318,000.
1,000,000.
402,000.
443,000.
398,000.
359,000.
345,000.
277,000.
816,000.
1,339,000.
1,783,000.
100,000.
409,000.
1,000,000.
335,000.
595,000.
250,000.
437,000.
449,000.
500,000.
374,000.
1,446,000.
575,000.

00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
60
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

420,010.
2,035,000.
552,500.
545,000.
559,215.
1,348,252.
149,672.
527,338.
690,200.
2,095,000.
1,090,000.
181,612.
312,045.
652,500.
682,950.
110,240.
1,150,200.
1,004,126.
788,730.
1,873,200.
902,500.
1,032,840.
2,260,725.
51,551.
96,000.
109, 750.
739,970.
1,713,855.
487,222.
334,695.
975,000.
410,040.
447,430.
401,980.
396,695.
360,525.
302,276.
895,560.
1,333,978.
1,979,130.
99,000.
449,900.
1,065,000.
338,350.
661,937.
278,125.
491,625.
410,835.
511,250.
396,440.
1,576,140.
552,000.

00
00
00
00
00
50
50
20
00
00
00
50
00
00
00
00
00
25
00
00
00
00
00
76
00
00
00
00
50
00
00
00
00
00
00
00
25
00
75
00
00
00
00
00
50
00
00
00
00
00
00
00
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.375% EL PASO NAT GAS
-375% IRON MOUNTAIN
.375% SEALED AIR CORP
.375% SPRINT NEXTEL
.375% STANDRD PAC CORP
-375% STANDRD PAC CORP
.5% COOPER STANDARD AUT
.5% PITTSBURGH GLASS WO
.5% TEEKAY CORP

-625% ARAMARK HOLDINGS
.625% CEQUEL COM HLDG 1
.625% LINN ENERGY LLC
.625% PINNACLE ENTMNT
.625% SHEA HOMES LP/FND
.625% WEST CORP

.75% CINC BELL INC

.75% INTL LEASE FINANCE
.75% SANDRIDGE ENERGY
.875% ABENGOA FINANCE
-875% COMMUNITY HEALTH
.875% CROSSTEX ENERGY
.875% PAETEC HOLDING
.875% PALACE ENT HLDG
.875% VIASAT INC

9% CITIZENS COMM

9% CONSECO INC

9% FRESENIUS US FINANCE
9% MGM MIRAGE

©O© O© © © O O© © O O O©W O© OV O© O© O© O O O ©

-125% BOYD GAMING CORP
.125% GYMBOREE CORP
.125% QUICKSILVER RESOR
.125% SYNIVERSE HLD
-25% DYNACAST INTL LLC
.25% SCIENTIFIC GAMES 1
.375% CALUMET SPECIALIT
.375% PETROPLUS FINANCE
.5% CEMEX FINANCE LLC
.5% CHESAPEAKE ENERGY
-5% NCL CORP LTD

-5% VIRGIN MEDIA FINAN
.625% KINOVE GERMAN BON
. 75% DENBURY RESOURCE
.75% DUCOMMUN INC

.75% LAMAR MEDIA CORP
.75% TESORO CORP

.875% BILL BARRETT
.875% GENON ESCROW CORP

10% LIBBEY GLASS INC
10% SMITHFIELD FOODS
10.25% FREEDOM GROUP INC
10.25% INTERACTIVE DATA
10.5% PETROHAWK ENERGY C

1,326,000.
706,000.
203,000.

1,630,000.
421,000.

2,400,000.
308,000.
108,000.
229,000.
341,000.
711,000.

1,406,000.
157,000.
723,000.
271,000.

1,439,000.

1,275,000.
850,000.

1,801,000.

1,092,000.
906,000.
575,000.
333,000.
503,000.

3,900,000.
699,000.
396,000.
220,000.

1,273,000.
500,000.

1,425,000.
441,000.
217,000.
417,000.

1,092,000.

1,179,000.

1,692,000.
331,000.
207,000.

1,000,000.
667,000.
502,000.
327,000.
444,000.
158,000.
375,000.

2,174,000.
259,000.
771,000.
180,000.
313,000.
396,000.

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
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00

1,647,581.
758,950.
224,822.

1,507,750.
406,265.

2,310,000.
323,400.
105,570.
222,702.
350,803.
751,882.

1,532,540.
166,027.
676,005.
278,113.

1,345,465.

1,345,125.
894,625.

1,773,985.

1,130,220.
989,805.
623,875.
328,005.
511,802.

3,666,000.
737,445.
444,510.
247,225.

1,218,897.
413,125.

1,499,812.
461,947.
211,575.
448,796.

1,086,540.
450,967 .

1,510,110.
381,063.
216,832.

1,126,250.
633,650.
560,985.
333,540.
500,610.
177,750.
414,375.

2,190,305.
276,482.
896,287.
190,800.
342,735.
439,560.

52
00
50
00
00
00
00
00
50
75
50
00
50
00
75
00
00
00
00
00
00
00
00
50
00
00
00
00
50
00
50
50
00
25
00
50
00
75
50
00
00
00
00
00
00
00
00
50
50
00
00
00
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10.5% QUAPAW DOWNSTREAM 1,500,000.00 1,391,250.00
10.75% ENERGYSOLUTIONS 1,545,000.00 1,456,162.50
10.75% RES CARE INC 667,000.00 695,347.50
10.75% TICKETMASTER 975,000.00 1,043,250.00
10.75% TOYS R US PROPERT 1,400,000.00 1,527,750.00
10.875% UNIVERSAL CITY D 361,000.00 435,005.00
11% MDC PARTNERS INC 1,495,000.00 1,592,175.00
11.375% CKE RESTAURANTS 2,122,000.00 2,334,200.00
11.375% TRANS UNION LLC 688,000.00 787,760.00
11.375% YONKERS RACING 2,348,000.00 2,436,050.00
11.5% TEXAS COMPETITIVE/ 588,000.00 488,040.00
11.75% WIND ACQUISITION 655,000.00 599,325.00
12.625% FIRST DATA CORP 449,000.00 406,345.00
CITIGROUP INC 500,000.00 505,000.00

179,785,873.60 182,240,439.36

14,007,000, 169)

14,007,000,169
14,007,000, 169)

215

100.0

100.0

(

)

7




)
23 7 11 ) 24 1 10 )
) )
20,208,338 147,167,872
539,962 371,183
89,758,994 87,882,677
4,336,488,279 3,421,938,126
435,400
88,346,146 10,254,052
75,537,418 87,513,025
5,820,474 3,254,986

4,617,135,011

3,758,381,921

4,617,135,011

3,758,381,921

17,568,491
2,580,801

20,149,292

20,149,292

3,772,522,387

824,463,332

3,695,007,496

63,374,425

824,463,332

63,374,425

4,596,985,719

3,758,381,921

4,596,985,719

3,758,381,921

4,617,135,011

3,758,381,921
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4 16




)
23 7 12
24 1 10
€H)
@
€))
12 133 ) 60 61
24
21 12 4

24

21 12 4
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23 7 11

)

24 1 10

3,934,067,503
2,971,030
164,516,146

3,258,307,107

514,215,280
3,772,522,387

3,772,522,387

3,772,522,387
982,359
78,497,250

3,255,859,503

439,147,993
3,695,007,496

3,695,007,496
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23 1 12
23 7 11

23 7 12
24 1 10

81




23 1 12 23 7 12
23 7 11 24 1 10
( 23 7 11 ) ( 24 1 10 )
53,252,003 259,781,024
53,252,003 259,781,024
( 23 4 16 23 7 11
23 4 16 24 1 10 )
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23 7 11

1 )
23,331,400 22,896,000 435,400
23,331,400 22,896,000 435,400
24 1 10
( 23 7 11 ) ( 24 1 10 )
1.2185 1.0172
(12,185 ) (10,172 )
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)

()

) 24 1 10
4.375% AGFA GEVAERT NV 102,000.00 98,801.58
4.625% OTE PLC 200,000.00 120,004.00
4.75% CEMEX FINANCE EURO 750,000.00 596,250.00
5% OTE PLC 100,000.00 75,000.00
5.25% SUEDZUCKER INT FIN 200,000.00 194,504.00
5.625% ROYAL CARIBBEAN CR 470,000.00 462,950.00
5.75% MONDI FINANCE LTD 337,000.00 345,427.35
5.75% NEXANS SA 600,000.00 576,000.00
5.875% MOL HUNGARIAN 113,000.00 92,377.50
5.875% STENA AB 510,000.00 405,450.00
6.125% BOMBARDIER INC 550,000.00 523,187.50
6.25% FIAT INDUSTRIAL FI 1,000,000.00 875,000.00
6.375% TELENET FIN LUX 758,000.00 738,102.50
6.5% FMC FINANCE VIII SA 115,000.00 123,912.50
6.625% SAPPI PAPIER HOLD 100,000.00 90,000.00
6.625% TELENET FIN LUX 150,000.00 147,000.00
6.75% EUROPEAN GRP BV 507,000.00 503,197.50
6.75% IRON MOUNTAIN 283,000.00 270,265.00
6.75% REXAM PLC 808,000.00 761,540.00
6.75% THOMAS COOK 300,000.00 148,500.00
6.875% FIAT FIN & TRADE 210,000.00 201,600.00
7% CEGEDIM SA 150,000.00 105,000.00
7% SUNRISE COMM INT 100,000.00 104,260.00
7.125% ARDAGH GLASS FIN 595,000.00 525,087.50
7.125% CONTI-GUMMI FIN 238,000.00 243,950.00
7.125% CROWN EURO HOLD 250,000.00 256,250.00
7.125% CYFROWY POLSAT FI 365,000.00 355,875.00
7.125% FCE BANK PLC 600,000.00 621,006.00
7.25% BOMBARDIER INC 441,000.00 462 ,498.75
7.25% OTE PLC 200,000.00 134,750.00
7.25% SMURFIT KAPPA AQ 350,000.00 362,250.00
7.375% ARDAGH PKG FIN 481,000.00 476,796.06
7.375% FIAT FIN & TRADE 450,000.00 379,125.00
7.375% GREIF LUXEMBOURG 100,000.00 98,252.00
7.375% LINDE FINANCE BV 270,000.00 292,275.00
7.375% OBRASCON HUARTE 800,000.00 802,000.00
7.375% REFRESCO GROUP BV 181,000.00 175,570.00
7.375% WIND ACQUISITION 697,000.00 613,360.00
7.5% CONTI-GUMMI FIN 1,065,000.00 1,104,937.50
7.5% JARDEN CORP 355,000.00 351,450.00
7.5% KABEL BW ERSTE BETE 400,000.00 414,000.00
7.5% ONTEX IV 300,000.00 277,500.00
7.625% CONSOL GLASS LTD 400,000.00 399,000.00
7.625% STYROLUTION GROUP 200,000.00 147,000.00
7.625% UPCB FINANCE 179,000.00 178,552.50
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7.75% JSG FUNDING PLC
7.75% REYNOLDS GROUP
7.75% SMURFIT KAPPA ACQU
7.875% NEW WORLD RESOUR
7.875% STENA AB

7.875% TVN FIN CORP 111
8% ALBA GROUP PLC & CO K
8% BEVERAGE PACK

8% HEIDELBERGCEMENT FIN
8% UPC HOLDING BV

8% XEFIN LUX SCA

8% Z1GGO BOND CO

-125% UPC GERMANY GMBH
.25% CODERE FIN LUX
.375% R&R ICE CREAM
.375% UPC HOLDING BV
.5% HERTZ HOLDGS NETHER
.5% INTERGEN NV

.5% LABCO SAS

.5% SUNRISE COMM HLD
.75% ARDAGH GLASS FIN
.75% CIRSA FUNDING LX
.75% FOODCORP FDCSJ
.875% CEDC FIN CORP
-875% MARK 1V USA/EURO
.875% NARA CABLE FUNDI
.25% ARDAGH PACKAGING F
.375% EUROPCAR GROUPE
.375% FAURECIA

.375% FCE BANK PLC
.375% GCL HOLDINGD SCA
.5% HEIDELBERGCEMENT FI
.5% INAER AVIATION FIN
.5% MUSKETEER GMBH

.5% VIRGIN MEDIA FINANC
.625% ABENGOA SA

.625% UPC GERMANY GMBH
.75% BOPARAN HOLDINGS L
.75% CATALENT PHARMA SO
.75% NORDENIA HOLDING
.875% CAPSUGEL FINANCEC
10% AGROKOR D.D

10% BORMIOLI ROCCO HOLD
10.0% KINOVE GERMAN BOND
10.625% KERLING PLC
10.75% NORCELL SWEDEN
10.75% TVN FINANCE CORP
10.875% CONVATEC HEALTHC
11% ISS FINANCING

11.75% PE PAPER ESCROW
11.75% WIND ACQUISITION
CALCIPAR SA

© O O O© O© O© O© O© O© O O O© O W ©OW 0 00 O 00 0O 0 0O 0 0 O 0 O 0

325,000.
120,000.
500,000.
725,000.
147,000.
160,000.
310,000.
250,000.
400,000.
300,000.
145,000.
1,099,000.
100,000.
617,000.
460,000.
270,000.
275,000.
675,000.
200,000.
260,000.
100,000.
312,000.
275,000.
206,000.
440,000.
255,000.
740,000.
250,000.
345,000.
350,000.
400,000.
150,000.
567,000.
252,000.
250,000.
250,000.
580,000.
700,000.
360,000.
652,000.
115,000.
542,000.
255,000.
300,000.
50,000.
465,000.
730,000.
150,000.
100,000.
232,000.
300,000.
440,000.

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
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00

328,653.
125,400.
520,000.
688, 750.
126,420.
148,000.
298,768.
221,250.
418,000.
298,500.
136,662.
1,129,222.
104,000.
587,692.
411,700.
256,500.
287,375.
681,750.
154,000.
263,900.
88,500.
266,370.
235,125.
146,260.
448,800.
230,137.
684,507.
145,000.
352,765.
383,250.
332,000.
160,132.
459,270.
257,040.
275,625.
258,500.
600,300.
603,750.
340,200.
671,560.
119,600.
517,068.
249,900.
273,000.
44,875.
441,750.
748,250.
133,500.
106,500.
247,080.
252,000.
395,472.

00
00
00
00
00
00
70
00
00
00
50
50
00
50
00
00
00
00
00
00
00
00
00
00
00
50
40
00
95
00
00
50
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
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DONG ENERGY A/S 13,118.00 13,137.67
EDCON PROPRIETARY 680,000.00 516,800.00
LOTTOMATICA SPA 600,000.00 474,870.00
37,074,118.00 34,889,254.96

3,421,938,126)

3,421,938,126
3,421,938,126)

100

100.0

100.0
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87

24 1 31
902,990,098
7,848,696
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