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1 [7 AU 0 % HCA INC 6,575,000 9,480.46]623,340,516] 9,455.04]621,668,880] 9.25[2016/11/15[1.60
2 |7 AV # [#ME %] ENERGY FUTURE HOLDINGS [7,475,000] 8,303.67]620,699,979] 6,801.84[508,437,540[10.875] 2017/11/1[1.31
3 |7 2V |#AfE%|] FREEPORT-MCMORAN C & G [5,150,000] 8,139.65]419,192,334] 9,575.64]493,145,460] 8.375] 2017/4/1[1.27
4 [7 AV F [#MEF%[FORD MOTOR CREDIT CO LLC[5,600,000] 7,916.30]443,313,057| 8,798.89(492,738,333 12] 2015/5/15[1.27
5 |7 AU D |HHAEE COMMSSI{\ISI;FEI\?SEALTH 4,875,000| 8,910.83|434,403,370| 9,503.28|463,284,900| 8.875| 2015/7/15|1.19
6 |7 AV J [#ME %] CENTENNIAL COMM/CELL/PR [3,835,000] 9,503.28] 364,450,788] 9,901.26[379,713,321| 8.125[ 2014/2/1[0.98
7 |7 2V |#AE%|] NEXTEL COMMUNICATIONS [4,100,000] 6,636.23]272,085,660] 7,971.66]326,838,060] 6.875[2013/10/31[0.84
8 [7 AV [#ME%]  RIO TINTO FIN USALTD  [3,175,000] 9,829.12]312,074,786]10,261.98(325,818,152 9] 2019/5/1[0.84
9 [T AV [HEE WINDSTREAM CORP 3,205,000] 9,060.14[290,377,640[ 9,527.40|305,353,170| 8.625] 2016/8/1]0.78
10 [7 AV # [#:A% ] NUVEEN INVESTMENTS INC [5,700,000] 7,194.74]410,100,300] 5,161.68]/294,215,760] 10.5[2015/11/15[0.76
11 [7 AU [#E%] ROGERS WIRELESS INC  [2,935,000] 9,786.04] 287,220,525 9,913.32]290,955,942 8[2012/12/15[0.75
12 |7 2 |itize| MIRANT N%E}JTCH AMERICA 3,150,000| 9,322.95|293,673,060| 9,213.84(290,235,960| 7.375(2013/12/31|0.75
13 [7 AU [#:E%] DYNEGY HOLDINGS INC  [3,800,000] 7,651.49]290,756,710] 7,621.92]289,632,960| 8.375] 2016/5/1[0.74
14 [7 AU [k GCIINC 3,095,000] 8,297.28[256,800,816] 8,731.44[270,238,068] 7.25] 2014/2/15/0.69
e PARK PLACE
15 |7 AU A% ENTERTAINMENT 3,025,000| 6,943.58|210,043,472| 8,803.80(266,314,950| 7.875| 2010/3/15|0.68
16 [7 AU [HEE BIOMET INC 2,800,000] 8,725.96] 244,327,158 9,455.04]264,741,120[11.625]2017/10/15[0.68

17 |7 A U 7 [#L{f %[ CABLEVISION SYSTEMS CORP|2,775,000] 8,862.67| 245,939,097 9,479.16]263,046,690 2012/4/15]0.67
18 |7 A U 7 [#L1#7%| NIELSEN FINANCE LLC/CO |2,850,000] 8,843.35]252,035,668] 9,165.60]261,219,600 10| 2014/8/1]0.67
19 |7 AU % [#4F%|  SPRINT CAPITAL CORP _ [3,300,000] 8,666.79]286,004,347| 7,621.92]251,523,360 8.75] 2032/3/15/0.65
20 |7 AU [#Lffi%| ISLE OF CAPRI CASINOS _ |3,327,000] 6,138.67|204,233,5681| 7,549.55]251,173,861 2014/3/1]0.64
21 |7 AU 7 ik US ONCOLOGY INC 2,550,000] 9,579.18]244,269,270] 9,503.28[242,333,640 2012/8/150.62
22 |7 A U 7 [#Lffi%| INTELSAT SUBSIDIARY HLDG |2,525,000] 8,752.45]220,999,500] 9,479.16]239,348,790] 8.875] 2015/1/15/0.61
23 |7 A U 7 [#Lf%%| COMSTOCK RESOURCES INC |2,650,000] 9,455.04] 250,558,560] 8,972.64]237,774,960| 6.875| 2012/3/1]0.61
24 |7 AU % [#Lfi%| AMERICAN TOWER CORP _ |2,375,000] 9,744.48[231,431,400] 9,720.36]230,858,550] 7.125|2012/10/15]0.59
25 |7 AU 7 [#Efiik BURLINGTON COAT 3,295,000] 4,831.98]159,213,756] 6,994.80]230,478,660/11.125| 2014/4/15|0.59
26 |7 A U % ¥4 % GENL MOTORS ACCEPT CORP [2,825,000 5,029.23] 142,075,965| 8,102.23]228,888,167| 6.75| 2014/12/1]0.59
27 |7 A U 7 [#Lfi%| FIRST DATA CORPORATION |3,400,000] 6,571.47]223,430,193] 6,440.04[218,961,360] 9.875| 2015/9/24]0.56
28 |7 AU 7 [fLfik VENOCO INC 2,800,000 9,406.80]263,390,400] 7,332.48[205,309,440] 8.75|2011/12/15|0.53
29 |7 AU % [#Lfi%| RENTAL SERVICE CORP __ |2,700,000] 7,627.76]205,949,584] 7,477.20[201,884,400] 9.5 2014/12/1]0.52
30 |7 A U 7 [fLf%%| WIND ACQUISITION FIN SA |1,950,000/10,178.64] 198,483,480|10,130.40[197,542,800] 10.75| 2015/12/1]0.51
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5% 1 RrE IR 2004 4E 11 H 12 A~20054 5 A 6 A 24,886 25,018 0.9462 0.9512
o 2 Rl 2005 4F 5 4 7 H~20054E 11 7 H 47,907 48,134 1.0580 1.0630
%5 3 R B 2005 4E 11 /] 8 H~20064F 5 J 8 A 43,260 43,495 1.0166 1.0221
o 4 FrE IR 20064 5 4 9 H~20064 11 6 A 44,758 45,010 1.0687 1.0747
%5 5 FrE B 2006 4E 11 /] 7 H~20074 5 4 7 H 49,455 49,765 1.1175 1.1245
% 6 Fri IR 20074 5 4 8 A~20074 11 A 5 A 47,438 47,744 1.0107 1.0172
o T R 2007 4E 11 5] 6 H~20084F 5 H 7 H 43,673 43,975 0.8689 0.8749
% 8 i I 20084 5 4 8 A~20084 11 7 5 A 32,681 33,011 0.5946 0.6006
5 9 R E I 2008 4E 11 /] 6 H~20094F 5 J 7 H 36,363 36,704 0.6392 0.6452
2008 4£ 5 K H 44,830 — 0.8755 —
6 A KH 45,316 — 0.8534 —
7HER 46,346 — 0.8495 —
8 AKH 47,342 — 0.8538 —
9 AKH 41,586 — 0.7528 —
10 AkKH 32,180 — 0.5868 —
11 A KA 28,348 — 0.5145 —
12 KA 27,870 — 0.5037 —
2009 45 1 I KH 29,600 — 0.5331 —
2 AKH 31,456 — 0.5621 —
3 AKH 32,477 — 0.5703 —
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%5 9 e 2008411 4 6 H~20094 5 A 7 H 13.6 %
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Rk 20 4E 11 A 5 HBIfE ERE214E 5 A 7 ABIE
A E ) &4A(H)
BREDER
BN
S— - u— 367,105,543 482,524,740
Bl R AEaE R 32,294,365,671 35,988,683,633
RILAL 431,975,332 465,000,000
FRIFILE, 3,642 1,733
VRN P At 33,093,450,188 36,936,210,106
B 33,093,450,188 36,936,210,106
BIEOH
B Al
AL S Fid 4 329,773,343 341,324,460
RALRK 4 32,938,641 179,666,477
AALSZ FERT 1,445,158 1,533,805
KL ZEH N 47,690,136 50,615,518
Z DI ARIAE 57,796 61,343
Py v 411,905,074 573,201,603
alEsE 411,905,074 573,201,603
Rl PE D
A%
JoA 54,962,223,910 56,887,410,082
T4
WIRRIS & TR K34 (D) \22,280,678,796 N\20,524,401,579
[ ) 3,092,072,993 2,593,130,349
TAELE 32,681,545,114 36,363,008,503
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Al e S Et 33,093,450,188 36,936,210,106
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AR IJAAC GROUP HOLDING CORP 186,031.00 39,066.51
IABITIBI-CONSOLIDATED INC 2,625,000.00 190,312.50
IABITIBI-CONSOLIDATED INC 600,000.00 49,500.00
IABITIBI-CONSOLIDATED INC 575,000.00 41,687.50
IABITIBI-CONSOLIDATED INC 125,000.00 9,062.50
IACE CASH EXPRESS INC 900,000.00 315,000.00
IACTIVANT SOLUTIONS INC 2,150,000.00 1,402,875.00
IJAES CORPORATION 530,000.00 532,650.00
IAES CORPORATION 1,425,000.00 1,414,312.50
IJAES CORPORATION 1,175,000.00 1,083,937.50
IJAES CORPORATION 1,475,000.00 1,298,000.00
IJAGY HOLDING CORP 775,000.00 507,625.00
JAHERN RENTALS INC 625,000.00 223,437.50
JATRGAS INC 1,475,000.00 1,430,750.00
JALERIS INTERNATIONAL INC 650,000.00 3,250.00
IALGOMA ACQUISITION CORP 200,000.00 80,000.00
JALH FIN LLC/ALH FIN CORP 775,000.00 672,312.50
IALLIANT TECHSYSTEMS INC 550,000.00 533,500.00
IALLIS-CHALMERS ENERGY IN 925,000.00 471,750.00
IALLIS-CHALMERS ENERGY IN 100,000.00 46,500.00
JALLISON TRANSMISSION INC 1,275,000.00 812,812.50
JALLISON TRANSMISSION INC 1,225,000.00 637,000.00
IAMERICAN GREETINGS 1,025,000.00 553,500.00
JAMERICAN RAILCAR IND 250,000.00 197,812.50
IAMERICAN TOWER CORP 2,375,000.00 2,377,968.75
IAMKOR TECHNOLOGIES INC 2,450,000.00 2,180,500.00
IJAMR REAL ESTATE PTR/FIN 2,115,000.00 1,787,175.00
IAMSCAN HOLDINGS INC 1,575,000.00 1,275,750.00
IJAPPLETON PAPERS INC 100,000.00 20,000.00
JARAMARK CORP 300,000.00 242,250.00
JARAMARK CORP 1,350,000.00 1,289,250.00
IJASBURY AUTO GROUP 7.625% 125,000.00 78,750.00
IASBURY AUTOMOTIVE GROUP 1,125,000.00 720,000.00
IJASHTEAD CAPITAL INC 1,775,000.00 1,144,875.00
IATLAS PIPELINE PARTNERS 575,000.00 345,000.00
JATRIUM COMPANIES INC 84,386.00 2,531.58
IAVENTINE RENEW 10% 144A 2,025,000.00 425,250.00
B&G FOODS INC 575,000.00 563,500.00
BAKER & TAYLOR INC 1,300,000.00 339,625.00
BARRINGTON BROADCASTING 550,000.00 104,500.00
IBAUSCH & LOMB INC 2,600,000.00 2,359,500.00
IBELDEN CDT INC 7% 144A 3 175,000.00 155,312.50
[BIO-RAD LABORATORIES INC 100,000.00 98,500.00
[BIO-RAD LABORATORIES INC 1,025,000.00 953,250.00
IBIOMET INC 700,000.00 729,750.00
BIOMET INC 4,850,000.00 4,765,125.00
BLOCKBUSTER INC 2,900,000.00 1,609,500.00
[BONTEN MEDIA ACQUISITION 250,000.00 42,500.00
[BOWATER CANADA FINANCE 825,000.00 111,375.00
[BOWATER INC 325,000.00 43,062.50
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AR IBRIGHAM EXPLORATION CO 550,000.00 214,500.00
BRODER BROS COMPANY 500,000.00 102,500.00
IBROWN SHOE COMPANY,INC 1,350,000.00 1,134,000.00
IBUFFALO THUNDER DEV AUTH 1,800,000.00 234,000.00
IBURLINGTON COAT 4,070,000.00 2,859,175.00
[BWAY CORP 950,000.00 893,000.00
CABLEVISION SYSTEMS CORP 2,675,000.00 2,668,312.50
CARDTRONICS INC 1,000,000.00 840,000.00
CARDTRONICS INC 300,000.00 252,000.00
CARROLS CORP 875,000.00 809,375.00
CASCADES INC 1,700,000.00 1,377,000.00
CC HOLDINGS GS V LLC/CRO 375,000.00 378,750.00
CCH I HOLDINGS LLC 575,000.00 5,750.00
CCH I HOLDINGS LLC 125,000.00 1,250.00
CCHILLC 7,756,000.00 620,480.00
CCHILLC 50,000.00 3,750.00
CCH II LLC/CCH II CAP CO 1,225,000.00 1,130,062.50
CCO HLDGS LLC/CAP CORP 125,000.00 110,000.00
CENTENNIAL COMM/CELL/PR 3,835,000.00 3,964,431.25
CHAPARRAL ENERGY INC 600,000.00 237,000.00
CHAPARRAL ENERGY INC 225,000.00 87,750.00
CHART INDUSTRIES INC 475,000.00 370,500.00
CHARTER COMM OPT LLC/CAP 375,000.00 350,625.00
CHARTER COMM OPT LLC/CAP 325,000.00 295,750.00
CHARTER COMM OPT LLC/CAP 750,000.00 750,000.00
CHESAPEAKE ENERGY CORP 75,000.00 70,125.00
CHESAPEAKE ENERGY CORP 125,000.00 117,500.00
CHESAPEAKE ENERGY CORP 425,000.00 396,312.50
CHOCTAW RESORT DEVEL ENT 420,000.00 180,600.00
CIE GEN GEOPHYSIQUE 75,000.00 63,375.00
CIE GENER DE GEOPHYSIQUE 1,575,000.00 1,366,312.50
CII CARBON LLC 550,000.00 363,000.00
CINCINNATI BELL INC 175,000.00 171,062.50
CINCINNATI BELL INC 200,000.00 188,000.00
CIT GROUP INC 475,000.00 335,166.65
CIT GROUP INC 1,175,000.00 783,294.95
CIT GROUP INC 225,000.00 152,293.50
CITIGROUP INC 300,000.00 197,900.10
CITIZENS COMM CO 7.125% 725,000.00 638,000.00
CITIZENS COMMUNICATIONS 1,825,000.00 1,920,812.50
CLAIRE'S STORES INC 394,454.00 112,419.39
CLAIRE'S STORES INC 850,000.00 340,000.00
COMMUNITY HEALTH SYSTEMS 4,425,000.00 4,380,750.00
COMPTON PETROLEUM CORP 775,000.00 306,125.00
COMPUCOM SYSTEMS INC 875,000.00 630,000.00
COMSTOCK RESOURCES INC 2,650,000.00 2,411,500.00
CONNACHER OIL AND GAS 700,000.00 315,000.00
CONSTELLATION BRANDS INC 275,000.00 275,000.00
CONSTELLATION BRANDS INC 675,000.00 685,125.00
CONSTELLATION BRANDS INC 750,000.00 718,125.00
COOPER STANDARD AUTO 450,000.00 38,250.00
CORNELL CO'S INC 125,000.00 123,125.00
CORRECTIONS CORP OF AMER 320,000.00 311,600.00
CRC HEALTH CORP 1,800,000.00 1,260,000.00
CRICKET COMMUNICATIONS I 450,000.00 444,375.00
CRICKET COMMUNICATIONS I 550,000.00 554,125.00
CROWN AMERICAS LLC 50,000.00 48,546.00
CROWN CASTLE INTL CORP 1,250,000.00 1,287,500.00
CROWN CORK &SEAL 825,000.00 759,000.00
CSC HOLDINGS INC 950,000.00 970,187.50
CSC HOLDINGS INC 1,225,000.00 1,235,718.75
ID.R. HORTON INC 125,000.00 115,000.00
ID.R. HORTON INC 225,000.00 190,687.50
ID.R. HORTON INC 500,000.00 420,000.00
ID.R. HORTON INC 675,000.00 597,375.00
DELUXE CORP 175,000.00 131,250.00
DEX MEDIA INC 3,800,000.00 494,000.00
[DEX MEDIA WEST/FINANCE 1,475,000.00 398,250.00
IDIGICEL GROUP LTD 1,440,000.00 1,049,400.00
IDIGICEL GROUP LTD 2,250,000.00 1,673,437.50
IDIGICEL LIMITED 1,725,000.00 1,651,687.50
IDIRECTV HOLDINGS/FINANCE 125,000.00 125,937.50
IDIRECTV HOLDINGS/FINANCE 175,000.00 162,312.50
IDIRECTV HOLDINGS/FING 1,900,000.00 1,843,000.00
IDOLE FOODS CO 469,000.00 461,965.00
[DOLLAR GENERAL CORP 775,000.00 815,687.50
[DOMTAR INC 550,000.00 452,375.00
IDOMTAR INC 250,000.00 205,000.00
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AR [DYNEGY HOLDINGS INC 175,000.00 167,125.00
DYNEGY HOLDINGS INC 3,800,000.00 3,116,000.00
ECHOSTAR DBS CORP 900,000.00 868,500.00
EDISON MISSION ENERGY 300,000.00 261,000.00
EDISON MISSION ENERGY 674,000.00 512,240.00
EDISON MISSION ENERGY 325,000.00 240,500.00
EDISON MISSION ENERGY 925,000.00 615,125.00
EL PASO CORP 200,000.00 218,000.00
EL PASO CORP 650,000.00 643,500.00
EL PASO CORP 1,125,000.00 826,304.62
EL PASO CORPORATION 175,000.00 168,346.50
EL PASO CORPORATION 800,000.00 628,988.00
EL PASO CORPORATION 475,000.00 373,970.35
EL PASO ENERGY CORP 600,000.00 598,860.60
EL PASO NATURAL GAS 325,000.00 299,000.00
EL PASO PERFORMANCE-LINK 125,000.00 125,070.12
ELIZABETH ARDEN INC 1,175,000.00 898,875.00
ENCORE ACQUISITION CO 400,000.00 390,000.00
ENCORE ACQUISITION CO 725,000.00 605,375.00
ENERGY FUTURE HOLDINGS 7,850,000.00 5,809,000.00
ESCO CORP 175,000.00 118,125.00
EVRAZ GROUP SA 500,000.00 312,500.00
EXPEDIA INC 1,675,000.00 1,549,375.00
EYE CARE CTRS OF AMERICA 925,000.00 860,250.00
[FEDERATED RETAIL HLDGS 150,000.00 125,830.35
[FELCOR LODGING LP 275,000.00 171,875.00
FIREKEEPERS DEV AUTHORIT 150,000.00 116,250.00
FIRST DATA CORPORATION 4,275,000.00 2,960,437.50
FMC FINANCE III SA 200,000.00 195,000.00
FMG FINANCE PTY LTD 1,375,000.00 1,203,125.00
FONTAINEBLEAU LAS VEGAS 1,475,000.00 59,000.00
FORD MOTOR COMPANY 200,000.00 142,000.00
[FORD MOTOR COMPANY 350,000.00 171,500.00
FORD MOTOR COMPANY 900,000.00 472,500.00
FORD MOTOR CREDIT CO 1,350,000.00 1,303,858.35
FORD MOTOR CREDIT CO 1,025,000.00 891,381.00
FORD MOTOR CREDIT CO 550,000.00 409,750.00
FORD MOTOR CREDIT CO 1,525,000.00 1,167,279.22
FORD MOTOR CREDIT CO 575,000.00 438,075.82
[FORD MOTOR CREDIT CO LLC 3,800,000.00 3,291,833.60
FOREST OIL CORPORATION 50,000.00 41,750.00
FREEPORT-MCMORAN C & G 150,000.00 131,625.00
FREEPORT-MCMORAN C & G 4,800,000.00 4,704,000.00
FREESCALE SEMICONDUCTOR 4,875,000.00 1,974,375.00
FREESCALE SEMICONDUCTOR 450,000.00 94,500.00
FREESCALE SEMICONDUCTOR 850,000.00 229,500.00
[FRONTIER COMMUNICATIONS 475,000.00 466,687.50
FTI CONSULTING 1,350,000.00 1,356,750.00
FTI CONSULTING INC 675,000.00 681,750.00
GCIINC 3,095,000.00 2,8417,400.00
GENERAL MOTORS 3,075,000.00 230,625.00
GENERAL NUTRITION CENTER 1,000,000.00 760,000.00
GENL MOTORS ACCEPT CORP 2,700,000.00 2,690,952.28
IGENL MOTORS ACCEPT CORP 325,000.00 250,577.60
IGENL MOTORS ACCEPT CORP 2,825,000.00 1,949,399.72
IGEORGIA GULF CORPORATION 150,000.00 33,750.00
IGEORGIA GULF CORPORATION 425,000.00 95,625.00
IGEORGIA-PACIFIC CORP 1,900,000.00 1,919,000.00
IGEORGIA-PACIFIC CORP 100,000.00 101,000.00
IGEORGIA-PACIFIC CORP 1,775,000.00 1,491,000.00
IGEORGIA-PACIFIC LLC 650,000.00 651,625.00
GMAC 425,000.00 382,515.72
GMAC 1,400,000.00 1,162,050.40
GMAC 1,125,000.00 888,890.62
GMAC 2,125,000.00 1,615,312.37
GMAC 1,925,000.00 1,174,303.90
GMAC LLC 375,000.00 372,187.50
GMAC LLC 1,450,000.00 1,116,697.20
GMAC LLC 975,000.00 741,032.17
IGMAC LLC 100,000.00 74,000.00
GMAC LLC 325,000.00 221,000.00
IGREAT CANADIAN GAMING CO 250,000.00 215,000.00
[HANESBRANDS INC 550,000.00 426,250.00
[HARRAHS OPERATING CO INC 25,000.00 15,750.00
[HARRAHS OPERATING CO INC 250,000.00 127,500.00
[HARRAHS OPERATING CO INC 189,000.00 90,720.00
[HARRAHS OPERATING CO INC 1,209,600.00 580,608.00
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AR [HARRAHS OPERATING CO INC 1,450,000.00 696,000.00
HAWAIIAN TELCOM COMMUNIC 450,000.00 6,750.00
[HAWKER BEECHCRAFT ACQ CO 125,000.00 32,500.00
[HAWKER BEECHCRAFT ACQ CO 605,000.00 157,300.00
[HCA INC 150,000.00 148,500.00
[HCA INC 7,500,000.00 7,359,375.00
[HCA INC 75,000.00 70,125.00
HCA INC 150,000.00 150,000.00
HELLAS II 2,050,000.00 502,250.00
[HERBST GAMING INC 525,000.00 105.00
[HERBST GAMING INC 550,000.00 110.00
[HERTZ CORPORATION 725,000.00 619,875.00
[HERTZ CORPORATION 1,475,000.00 1,165,250.00
HILCORP ENERGY I/HILCORP 1,840,000.00 1,610,000.00
HILCORP ENERGY/FINANCE 125,000.00 105,000.00
HOLLY ENERGY PARTNERS LP 2,050,000.00 1,681,000.00
[HOST HOTELS & RESORTS LP 200,000.00 181,000.00
[HOST HOTELS & RESORTS LP 900,000.00 869,391.00
[HOST MARRIOTT LP 1,000,000.00 930,000.00
[HOST MARRIOTT LP 800,000.00 696,000.00
[HUNTSMAN INT LLC 675,000.00 479,250.00
IMC GLOBAL INC 175,000.00 147,166.07
INDALEX HOLDING 206,000.00 12,360.00
INERGY LP/INERGY FIN 375,000.00 348,750.00
INERGY LP/INERGY FIN 350,000.00 346,500.00
INGLES MARKETS INC 875,000.00 844,795.00
INN OF THE MOUNTAIN GODS 1,030,000.00 216,300.00
INNOPHOS HOLDINGS INC 600,000.00 420,000.00
INNOPHOS INC 600,000.00 522,000.00
INTELSAT CORP 250,000.00 245,000.00
INTELSAT CORP 1,175,000.00 1,139,750.00
INTELSAT SUBSIDIARY 1,075,000.00 1,069,625.00
INTELSAT SUBSIDIARY HLDG 2,525,000.00 2,499,750.00
INTERTAPE POLYMER US INC 325,000.00 131,625.00
INTL PAPER CO 775,000.00 767,942.07
TPALCO ENTERPRISES INC 250,000.00 236,250.00
TPAYMENT INC 650,000.00 377,000.00
TPCS INC 175,000.00 143,500.00
TRON MOUNTAIN INC 525,000.00 525,656.25
ISLE OF CAPRI CASINOS 3,777,000.00 3,012,157.50
J.B.POINDEXTER & CO 275,000.00 189,750.00
UARDEN CORP 375,000.00 361,875.00
UBS USA LLC/JBS USA FINA 1,025,000.00 1,004,500.00
UC PENNEY CORPORATION IN 200,000.00 196,432.80
UC PENNEY CORPORATION IN 75,000.00 65,577.07
UO-ANN STORES INC 400,000.00 380,000.00
JOSTENS IH CORP 850,000.00 837,250.00
K HOVNANIAN ENTERPRISES 350,000.00 301,000.00
K HOVNANIAN ENTERPRISES 250,000.00 100,000.00
K HOVNANIAN ENTERPRISES 600,000.00 240,000.00
K HOVNANIAN ENTERPRSIES 975,000.00 380,250.00
[K.HOVNANIAN ENTERPRISES 600,000.00 240,000.00
[K.HOVNANIAN ENTERPRISES 1,900,000.00 764,750.00
IKAR HOLDINGS INC 700,000.00 385,000.00
IKAR HOLDINGS INC 900,000.00 648,000.00
IKAR HOLDINGS INC 750,000.00 487,500.00
IKEY ENERGY SERVICES INC 375,000.00 309,375.00
IL-3 COMMUNICATIONS CORP 75,000.00 71,812.50
LAMAR MEDIA CORP 125,000.00 96,562.50
ILAUREATE EDUCATION INC 525,000.00 394,406.25
ILESLIE'S POOLMART 425,000.00 397,375.00
ILEVEL 3 FINANCING INC 1,375,000.00 1,096,562.50
ILEVEL3 FINANCING INC 50,000.00 30,500.00
ILEVEL3 FINANCING INC 575,000.00 405,375.00
ILIN TELEVISION CORP 250,000.00 145,000.00
ILOCAL INSIGHT REGATTA 900,000.00 225,000.00
ILUCENT TECHNOLOGIES 650,000.00 323,375.00
IMACDERMID INC 1,350,000.00 756,000.00
IMACYS RETAIL HLDGS INC 50,000.00 50,527.05
IMAGNACHIP SEMICONDUCTOR 200,000.00 500.00
IMARKWEST ENERGY PART/FIN 1,975,000.00 1,609,625.00
IMARKWEST ENERGY PART/FIN 1,225,000.00 1,019,812.50
IMEDIACOM BROADBD LLC/CRP 725,000.00 679,687.50
IMEDIACOM LLC/CAP CORP 375,000.00 365,625.00
IMEDIMEDIA USA INC 675,000.00 445,500.00
IMERISANT COMPANY 1,950,000.00 78,000.00
IMERISANT WORLDWIDE INC 600,000.00 375.00
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AR IMERITAGE CORPORATION 350,000.00 266,000.00
IMETHANEX CORP 200,000.00 146,103.20
IMETROPCS WIRELESS INC 1,100,000.00 1,097,250.00
IMGM MIRAGE INC 600,000.00 504,000.00
IMGM MIRAGE INC 60,000.00 32,400.00
IMGM MIRAGE INC 1,400,000.00 959,000.00
IMGM MIRAGE INC 450,000.00 306,000.00
IMGM MIRAGE INC 300,000.00 297,000.00
IMGM MIRAGE INC 400,000.00 256,000.00
IMGM MIRAGE INC 150,000.00 97,125.00
IMGM MIRAGE INC 700,000.00 458,500.00
IMICHAELS STORES INC 325,000.00 224,250.00
IMIRANT AMERICAS GENR LLC 450,000.00 384,750.00
IMIRANT NORTH AMERICA LLC 3,150,000.00 3,024,000.00
IMOBILE MINI INC 775,000.00 565,750.00
IMOBILE SERVICES GRP INC 825,000.00 730,125.00
IMOHEGAN TRIBAL GAMING 1,125,000.00 742,500.00
IMOHEGAN TRIBAL GAMING 300,000.00 234,000.00
IMOHEGAN TRIBAL GAMING 425,000.00 276,250.00
IMOHEGAN TRIBAL GAMING 325,000.00 208,000.00
IMOMENTIVE PERFORMANCE 875,000.00 319,375.00
IMOMENTIVE PERFORMANCE 325,000.00 81,250.00
IMOSAIC CO 75,000.00 75,375.00
IMUELLER WATER PRODUCTS 800,000.00 516,000.00
INALCO CO 975,000.00 957,813.25
INALCO COMPANY 50,000.00 50,000.00
INEENAH CORP 400,000.00 106,000.00
INEFF CORP 2,325,000.00 360,375.00
INEIMAN MARCUS GROUP INC 625,000.00 359,375.00
INEW ALBERTSONS INC 600,000.00 600,000.00
INEWARK GROUP INC 500,000.00 5,000.00
INEWFIELD EXPLORATION CO 1,500,000.00 1,357,500.00
INEXTEL COMMUNICATIONS 4,100,000.00 3,351,750.00
INIELSEN FINANCE LLC/CO 2,850,000.00 2,714,625.00
INIELSEN FINANCE LLC/CO 2,000,000.00 1,885,000.00
INIELSEN FINANCE LLC/CO 1,025,000.00 563,750.00
INMH HOLDINGS INC 661,191.00 395,061.62
INOBLE GROUP LTD 200,000.00 148,000.00
INORANDA ALUMINIUM ACQUIS 1,425,000.00 5217,250.00
INORANDA ALUMINIUM HOLDIN 725,000.00 181,250.00
INORSKE SKOG CANADA 200,000.00 118,000.00
INORTEK INC 100,000.00 64,125.00
INOVELIS INC 1,825,000.00 999,187.50
INRG ENERGY INC 125,000.00 120,937.50
INRG ENERGY INC 1,940,000.00 1,867,250.00
INRG ENERGY INC 775,000.00 740,125.00
INTL CABLE PLC 1,250,000.00 1,240,625.00
INUVEEN INVESTMENTS INC 4,425,000.00 2,223,562.50
INXP BV 2,150,000.00 752,500.00
OMEGA HLTHCARE INVESTORS 1,375,000.00 1,251,250.00
OPEN SOLUTIONS INC 500,000.00 95,000.00
OPTI CANADA INC 750,000.00 412,500.00
OWENS CORNING INC 300,000.00 257,425.20
OWENS-BROCKWAY GLASS CON 225,000.00 229,500.00
IP.H. GLATFELTER 1,025,000.00 891,750.00
IPACIFIC ENERGY PART/FINA 300,000.00 269,328.90
IPACIFIC ENERGY PRTNR/FIN 500,000.00 481,453.00
IPACKAGING DYNAMICS FIN 450,000.00 146,250.00
IPAETEC HOLDING CORP 1,300,000.00 981,500.00
[IPANTRY INC 800,000.00 704,000.00
[PARK PLACE ENTERTAINMENT 2,950,000.00 1,947,000.00
[PEABODY ENERGY CORP 1,700,000.00 1,661,750.00
IPENHALL INTERNATIONAL 1,200,000.00 426,000.00
IPETROHAWK ENERGY CORP 175,000.00 177,187.50
IPETROHAWK ENERGY CORP 175,000.00 163,625.00
IPETROLEUM DEVELOPMENT CO 475,000.00 327,750.00
IPETROPLUS FINANCE LTD 475,000.00 389,500.00
[PETROPLUS FINANCE LTD 2,300,000.00 1,863,000.00
[PHI INC 150,000.00 110,250.00
IPHILLIPS VAN-HEUSEN 1,450,000.00 1,428,250.00
IPINNACLE FOODS 10.625% 1 2,325,000.00 1,796,062.50
IPLAINS ALL AMER PIPELINE 200,000.00 214,407.00
[PLAINS EXPLORATION & PRO 200,000.00 183,000.00
[PLAINS EXPLORATION & PRO 625,000.00 614,062.50
[PLAINS EXPLORATION & PRO 1,675,000.00 1,453,062.50
[PLAINS EXPLORATION 7% 3/ 525,000.00 454,125.00
[PLY GEM INDUSTRIES 2,875,000.00 1,725,000.00
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AR IPOKAGON GAMING AUTHORITY 437,000.00 404,225.00
IPRIMUS TELECOMM GROUP 2,050,000.00 87,125.00
[PROPEX FABRICS INC 1,025,000.00 1,281.25
[PSYCHIATRIC SOLUTIONS IN 600,000.00 546,000.00
[PUBLIC SERVICE CO OF NEW 1,100,000.00 1,034,000.00
IPULTE HOMES INC 400,000.00 401,000.00
IPXRE CAPITAL TRUST I 1,000,000.00 550,000.00
QUALITY DISTRIB/QD CAP 1,200,000.00 444,000.00
QUEBECOR MEDIA 1,725,000.00 1,483,500.00
QUEBECOR WORLD CAP CORP 125,000.00 5,625.00
QUICKSILVER RESOURCE 825,000.00 513,562.50
QUICKSILVER RESOURCES IN 2,050,000.00 1,642,562.50
QWEST CAPITAL FUNDING 675,000.00 675,000.00
QWEST COMMUNICATIONS INT 825,000.00 771,375.00
QWEST CORP 300,000.00 304,500.00
QWEST CORP 750,000.00 750,000.00
QWEST CORPORATION 300,000.00 231,000.00
QWEST CORPORATION 225,000.00 159,750.00
QWEST CORPORATION 825,000.00 594,000.00
R.H. DONNELLEY CORP 1,350,000.00 82,6817.50
RANGE RESOURCES CORP 1,175,000.00 1,069,250.00
RBS GLOBAL & REXNORD COR 125,000.00 71,656.25
RBS GLOBAL & REXNORD COR 425,000.00 303,875.00
REALOGY CORP 1,300,000.00 507,000.00
REALOGY CORP 225,000.00 63,000.00
REGENCY ENERGY PARTNERS 689,000.00 661,440.00
RENTAL SERVICE CORP 4,525,000.00 3,303,250.00
RES-CARE INC 900,000.00 807,750.00
IRIO TINTO FIN USA LTD 100,000.00 108,192.90
IRIO TINTO FIN USA LTD 2,100,000.00 2,263,291.80
RITE AID CORP 900,000.00 495,000.00
RITE AID CORP 250,000.00 141,875.00
RITE AID ESCROW CORP 1,350,000.00 810,000.00
RITE AID ESCROW CORP 2,995,000.00 1,826,950.00
ROGERS WIRELESS INC 2,935,000.00 3,012,043.75
RYERSON INC 150,000.00 87,000.00
SABINE PASS LNG LP 775,000.00 608,375.00
SAINT ACQUISITION CORP 675,000.00 297,000.00
SALLY HOLDINGS LLC 475,000.00 4617,875.00
SANDRIDGE ENERGY INC 1,725,000.00 1,492,125.00
SANMINA-SCI CORP 925,000.00 555,000.00
SANMINA-SCI CORP 475,000.00 261,250.00
SEAGATE TECHNOLOGY HDD H 275,000.00 201,437.50
SEAGATE TECHNOLOGY INTL 975,000.00 975,000.00
SEITEL ACQUISITION CORP 1,655,000.00 835,775.00
SELECT MEDICAL CORP 1,225,000.00 980,000.00
SENECA GAMING CORP 125,000.00 88,750.00
SENECA GAMING CORP 175,000.00 124,250.00
SEQUA CORP 975,000.00 370,500.00
SERVICE CORP INTL 300,000.00 295,500.00
SERVICE CORP INTL 1,675,000.00 1,549,375.00
SERVICE CORP INTL 1,500,000.00 1,380,000.00
SESI LLC 1,325,000.00 1,159,375.00
SGS INTERNATIONAL INC 1,025,000.00 544,531.25
SHINGLE SPRINGS TRIBAL G 425,000.00 276,250.00
SIERRA PACIFIC RESOURCES 975,000.00 973,623.30
SIX FLAGS INC 325,000.00 50,375.00
SMITHFIELD FOODS INC 800,000.00 660,000.00
SMITHFIELD FOODS INC 600,000.00 438,000.00
SMITHFIELD FOODS INC 125,000.00 83,750.00
SNOQUALMIE ENT AUTH 250,000.00 110,625.00
SNOQUALMIE ENT AUTH 1,150,000.00 531,875.00
SOLO CUP COMPANY 600,000.00 514,500.00
SONIC AUTOMOTIVE INC 400,000.00 196,000.00
SPRINT CAPITAL CORP 1,325,000.00 1,295,187.50
SPRINT CAPITAL CORP 750,000.00 730,312.50
SPRINT CAPITAL CORP 500,000.00 418,750.00
SPRINT CAPITAL CORP 300,000.00 210,750.00
SPRINT CAPITAL CORP 3,625,000.00 2,918,125.00
STANADYNE CORP 950,000.00 769,500.00
STANADYNE HOLDINGS INC 100,000.00 50,000.00
STANDARD PACIFIC CORP 525,000.00 363,562.50
STANDARD PACIFIC CORP 525,000.00 301,875.00
STARWOOD HOTELS & RESORT 750,000.00 645,000.00
STATION CASINOS 400,000.00 20,000.00
STATION CASINOS 1,895,000.00 94,750.00
STEEL DYNAMICS INC 350,000.00 322,000.00
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AR STEEL DYNAMICS INC 325,000.00 269,750.00
STEEL DYNAMICS INC 975,000.00 855,562.50
STEINWAY MUSICAL INSTRUM 300,000.00 216,000.00
STEWART ENTERPRISES 475,000.00 434,625.00
SUNGARD DATA SYSTEMS INC 100,000.00 94,500.00
SUNGARD DATA SYSTEMS INC 1,750,000.00 1,662,500.00
SUNGARD DATA SYSTEMS INC 1,300,000.00 1,144,000.00
SUPERVALU INC 1,275,000.00 1,249,500.00
SYNIVERSE TECHNOLOGIES 396,000.00 337,590.00
TARGA RESOURCES INC 525,000.00 372,750.00
TARGA RESOURCES PARTNERS 875,000.00 708,750.00
TECK RESOURCES LIMITED 225,000.00 214,357.50
TECK RESOURCES LIMITED 325,000.00 307,625.50
TECK RESOURCES LIMITED 450,000.00 4217,018.50
TELCORDIA TECHNOLOGIES 2,225,000.00 1,268,250.00
TENASKA ALABAMA PART 657,393.18 496,757.18
TENET HEALTHCARE CORP 825,000.00 771,562.50
TENET HEALTHCARE CORP 2,175,000.00 2,022,750.00
TENET HEALTHCARE CORP 812,000.00 822,150.00
TENET HEALTHCARE CORP 1,487,000.00 1,546,480.00
TENNECO INC 350,000.00 154,875.00
TENNESSEE GAS PIPELINE 625,000.00 637,500.00
TEREX CORP 2,175,000.00 1,848,750.00
TEXAS COMP ELEC HOLD CO 100,000.00 65,500.00
TEXAS COMP ELEC HOLD LLC 900,000.00 589,500.00
[THL BUILDCO (NORTEK INC) 1,075,000.00 263,375.00
TICKETMASTER 1,850,000.00 1,332,000.00
TIME WARNER CABLE INC 100,000.00 108,950.20
TITAN INTERNATIONAL INC 1,075,000.00 860,000.00
TOLL BROS FINANCE CORP 200,000.00 201,275.60
TOLL BROTHERS INC 375,000.00 374,062.50
[TOLL CORP 1,175,000.00 1,175,000.00
[TOWN SPORTS INTL INC 200,000.00 97,000.00
TRANSDIGM INC 1,100,000.00 1,089,000.00
TRW AUTOMOTIVE INC 300,000.00 174,000.00
TRW AUTOMOTIVE INC 400,000.00 224,000.00
TUBE CITY IMS CORP 1,125,000.00 309,375.00
TYSON FOODS INC 1,775,000.00 1,873,956.25
[UMBRELLA ACQUISITION 2,150,000.00 387,000.00
[UNITED AUTO GROUP INC 2,175,000.00 1,587,750.00
[UNITED REFINING 575,000.00 382,375.00
[UNITED SURGICAL PARTNERS 725,000.00 609,000.00
[UNITED SURGICAL PARTNERS 725,000.00 543,750.00
[UNIVERSAL CITY DEVELOPMT 550,000.00 522,500.00
[UNIVERSAL CITY FLORIDA 150,000.00 102,000.00
[UNIVERSAL CITY FLORIDA 415,000.00 282,200.00
[UNIVERSAL HOSPITAL SERVI 150,000.00 119,062.50
[UNIVERSAL HOSPITAL SERVI 250,000.00 235,000.00
[US ONCOLOGY HOLDINGS INC 725,806.59 435,483.95
[US ONCOLOGY INC 2,550,000.00 2,534,062.50
[US ONCOLOGY INC 925,000.00 8617,187.50
[US STEEL CORP 175,000.00 138,321.57
[US STEEL CORP 125,000.00 80,519.62
[VANGUARD HEALTH HLD I 300,000.00 271,500.00
IVENOCO INC 2,800,000.00 1,862,000.00
IVENTAS REALTY LP/CAP CRP 1,588,000.00 1,508,600.00
IVENTAS REALTY LP/CAP CRP 325,000.00 292,500.00
IVERSO PAPER HLDGS LLC/IN 900,000.00 292,500.00
IVIASYSTEMS INC 125,000.00 87,500.00
IVIDEOTRON LTEE 875,000.00 848,750.00
IVIDEOTRON LTEE 600,000.00 562,500.00
IVIDEOTRON LTEE 75,000.00 77,906.25
IVIDEOTRON LTEE 775,000.00 805,031.25
IVISANT HOLDING CORP 809,000.00 770,572.50
WASTE MANAGEMENT INC 225,000.00 225,611.77
WASTE MANAGEMENT INC 125,000.00 129,614.37
WEST CORP 2,400,000.00 2,154,000.00
WEST CORP 1,400,000.00 1,176,000.00
WILLIAMS COMPANIES INC 25,000.00 26,250.00
WILLIAMS COS INC 425,000.00 431,180.77
WILLIAMS COS INC 150,000.00 149,250.00
WILLIAMS COS INC 375,000.00 371,250.00
WILLIAMS COS INC 625,000.00 546,875.00
WILLIAMS PARTNERS LP/WIL 575,000.00 523,250.00
IWIND ACQUISITION FIN SA 2,050,000.00 2,142,250.00
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AR IWINDSTREAM CORP 200,000.00 198,000.00
WINDSTREAM CORP 3,205,000.00 3,160,931.25
WINDSTREAM CORP 725,000.00 659,750.00
FREEPORT-MC C&G(FCX) 6.75 5/01/10 SERIES 2,152,500.00 1,741,372.50 | %
K Rgt BrAR %L 515 498,735,361.77 362,690,741.20
(35,775,814,711)
WE A 2R 94.4% 100%
AR 35,775,814,711
(35,775,814,711)
At 35,775,814,711
(35,775,814,711)
(1) 1 WREREEEO/NFHROONIE, MERFETH £,
2 AEEEMOONIT, MIREMGEERICHEL BOT, NETHY £7,
3 HERITAE X VARARMIOME KT 2 R ROB/NGHIOGFSHEICHT DR THY £,
4 (HEBMONXOEHE TN T v FBEIERTHH L ERL TR £7
52 T UNT 4 7RG R OB R TR OZREES K ORI ORI #R
PRk 21 4E 5 A 7 HIE
g R EE(H) AT () FEAH 5 (M)
55 1 Hi8
iE B Gl VN Gl
PRI
Feit 477,375,000 — 476,382,900 992,100
K Rov 477,375,000 — 476,382,900 992,100
ol 477,375,000 — 476,382,900 992,100
()R o> 7 5 7
ZRR T RIS

1) BRI R B IS E SRS O MMERRER SN TOBIMEIC OV I TO L 5 ISl L TH 0 9,
OFFEHFRBICBVTABETHIOZER CLT TSR] & VW ET) OMFEEEWHEEOMENRTRR SN TV DEAIL. YH%ABETH
XY REAMIECRI L TR £,
QF AWK BIZB W T UL A OXIBEEE DRSO MEABER SN TORWGEIE, BTFTOHEZL>TEY £,
- BHEMIRR B IS Y% H 28 2 2 /EE LS AR R SN TV AR, Sk B IR bW A% D OREE LSO MEZ b
LICHAELEL— b EHNTEY £7,
- FHEHARIR B IS4 5% H 2 2 D R SRS D3RR SN TR WAL, Y% BICHR bWV RER ST 2 St E s o ih
flizHWTEY 7,
2) FHRAMIR B IS KIBR SRS O MR S TR WIMEIZ DWW TIE, FHRHIRIR B O BEFE MRS OME TR L Tk v £,
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2 [Z272 FOIERR]

[l pERER T ) TRR214E5 A 29 A BIE
I EPERER 37,134,599,303 M
0 AE#RE 138,733,656 M
M HEEERE(T — 1) 36,995,865,647 M
IV FITH O 57,218,213,491 M
Vo1 0720 Mg pEREIL V) 0.6466 M
<THE>
EFE Y HEA—7 > ~PF—T 7 N
I EERE 38,685,621,962 M
1 Al - M
M HEERE(T — 1) 38,685,621,962 M
IV FITH O 38,969,364,228 [
V1 070 eI IV) 0.9927 M
F£5 [BRERVENDELRE]

FEE AR AR R DK figtk 45 FEATH A 05K
H1EELIM | 2004411 H 12 H~20054 5 A 6 H 26,738,758,543 436,560,146 26,302,198,397
2R EMIM | 20054 5 H 7 H~20054 11 A 7H 25,405,110,288 | 6,424,027,599 45,283,281,086
3 EMM | 2005411 H 8 H~20064 5 A 8 H 6,325,065,196 | 9,053,796,145 42 554,550,137
BAKEESIN | 20064 5 A 9 H~2006411 A 6 H 5,274,428,195 | 5,947,649,893 41,881,328,439
555K EHIM | 2006 4F 11 H 7 A~20074 5 A 7H 6,317,710,700 | 3,942,721,659 44,256,317,480
56K EHE | 20074 5 J] 8 A~20074 11 A 5 H 6,948,114,398 | 4,265,441,267 46,938,990,611
7R ESIRM | 20074E 11 8 6 H~20084 5 A 7H 6,946,748,336 | 3,625,121,668 50,260,617,279
%K EMIM | 20084 5 5 8 H~20084 11 A 5 H 9,556,378,413 | 4,854,771,782 54,962,223,910
HOMEMM | 20084E 11 H 6 H~20094 5 A 7H 7,189,634,234 | 5,264,448,062 56,887,410,082
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