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17 11 30

()

48.435,504,382 98.91

( ) — 531,954,549 1.08

( ) 48,067,548,931 100.00

() ()

( ) 1,291,646 0.00

52,350,758.223 95.72

( ) — 2,336,217,882 4.27

( ) 54,688,267.751 100.00
() () () () ()
1 41,639,053,005] 1.1395|47,452,761,176|1.1632|48,435,504,38298.91
) ) () () | O ()
1 CINCINNATI BELL INC__|7.,850,00012.214.12|958,808,840| 11,728.64]920.698,240_8.375] 2014/1/15]1.68
2 DEX MEDIA INC 6.875.000] 12,489.85(858.677,820]12,192.40(838.227,500] _ 8.0|2013/11/15[1.53
3 SUNGARD DATA SYSTEMS 6,175,000(12,393.78(765,316,200|12,027.84|742,719,120| 10.25| 2015/8/15|1.35
Z OWENS-ILLINOIS INC__|5.,725,000|12.265.95|702,226,140|12,057.76|690,306,760|_7.35| 2008/5/15|1.26
5 LAS VEGAS SANDS CORP__|5,450,000| 11.686.01]636,887,592| 11,504.24|626,981.080| 6.375| 2015/2/15|1.14
6 MISSION ENERGY HOLDING |4.325.000]14,290.51(618.064.920|13,927.76|602.375.620] _13.5] 2008/7/151.10
7 TEREX CORP 4,875,000] 12,321.97|600,696,360| 11,878.24|579,064,200] 7.375] 2014/1/151.05
8 IASIS HEALTHCARE/CAP CRP |4,555,000] 12,935.68|589,220,544| 12.566.40[572,399,520] _ 8.75] 2014/6/15|1.04
9 CENTENNIAL COMM/CELL/PR |4,535,000{12.767.60]579,011,092|12.416.80|563,101,880| 8.125| 2014/2/1]1.02
10 ISLE OF CAPRI CASINOS __|4,625,000| 12,009.24|555,427,400| 11,698.72|541.065,800] _ 7.0] _2014/3/1[0.98
11 AK STEEL CORP 4.825.000]10,749.03(518.640.760]10.801.12|521.154,040] _7.75] 2012/6/15[0.95
12 GMAC 4.175.000[12,548.21]523,888,129]11,940.71]498.524.766] _ 8.0] 2031/11/1]0.91
13 BOWATER CANADA FINANCE |4,175,000]12.433.37]519,093,300| 11.788.48]492,169,040| _7.95|2011/11/15]0.90
14 ROGERS WIRELESS INC__ |3.860.000]12.869.74|496.772.232|12.686.08|489.682.688] _ 8.0[2012/12/15/0.89
15 WIND ACQUISITION FIN SA_|3.900,000[12,049.99]469.949,700[12,446.72|485.422,080] 10.75] 2015/12/10.88
16 NRG ENERGY INC 3.624.000| 12.804.25]464,026,138(13.164.80]477,092.352| _ 8.0|2013/12/15]0.87
17 GCIINC 3.945.000]11.493.07|453,401.696| 11.728.64]462.694.848] _7.25 2014/2/15]0.84
18 CCM MERGER INC 3.975.000[12,147.52]482,.863,920(11.608.96|461.456,160] _ 8.0] 2013/8/1[0.84
19 NEIMAN MARCUS GROUP INC|3,825,000| 11,938.96|456,665,220| 12,027.84| 460,064,880| 10.375|2015/10/15]0.84
20 CHESAPEAKE ENERGY CORP |3,750,000[11,850.53|444,732,376]11,698.72|438,702,000] _ 6.5 2017/8/15]0.80
21 TENET HEALTHCARE CORP_|3.600,000]12.336.35|444.108,693| 11.788.48|424.385,280] _9.25] 2015/2/1]0.77
22 DEX MEDIA WEST/FINANCE_|3.175,000]13,229.23]420,028,180]13,239.60|420.357,300] 9.875| 2013/8/15/0.76
23 OWENS'BR%%'EWAY GLASS 13 375,000(12,409.04|418,805,200|12,297.12|415,027,800| 8.25 2013/5/15|0.75
24 BOYD GAMING CORP__|3,400,000]12,230.68|415,843,120|11,008.16|404,877,440] _6.75| 2014/4/150.74
25 TENNECO AUTOMOTIVE INC |3.475.000]11.722.72|407,364,540] 11,249.92390.934.720] 8.625[2014/11/15[0.71
26 MGM MIRAGE INC 3,275.000]12,057.76|394,891.640|11.878.24|389.012,360] _ 6.0] 2009/10/1[0.71
27 SELECT MEDICAL CORP__|3.400,000]11,930.82|405.647.880|11,279.84]383.514,560] 7.625] 2015/2/1[0.70
28 INTELSAT BERMUDA LTD _|3,050,000] 12,381.60|377,639,020] 12,012.88|366,392,840] 8.625 2015/1/15|0.67
29 COMSTOCK RESOURCES INC |3,075,000]12.087.68|371.696,160] 11.848.32|364.335.840] 6.875] 2012/3/1]0.66
30 ECHOSTAR DBS CORP___|3.045,000| 11.840.50|360,543.480|11.728.64]357,137,088]_5.75] 2008/10/1]0.65
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HAES AAVID THERMAL TECH INC 1,000,000.00 1,040,000.00
ABITIBI-CONSOLIDATED INC 575,000.00 484,437.50
ABITIBI-CONSOLIDATED INC 2,600,000.00 2,457,000.00
ABITIBI-CONSOLIDATED INC 575,000.00 488,750.00
AEARO CO I 75,000.00 74,625.00
AEP INDUSTRIES INC 775,000.00 741,196.82
IAES CORPORATION 750,000.00 798,750.00
IAES CORPORATION 1,000,000.00 1,082,500.00
IAES CORPORATION 400,000.00 411,000.00
AFFINIA GROUP INC 150,000.00 116,250.00
AHERN RENTALS INC 1,225,000.00 1,252,562.50
AINSWORTH LUMBER 125,000.00 112,500.00
AINSWORTH LUMBER 1,450,000.00 1,232,500.00
AINSWORTH LUMBER 425,000.00 361,250.00
AK STEEL CORP 700,000.00 661,500.00
AK STEEL CORP 4,825,000.00 4,336,227.50
ALH FIN LLC/ALH FIN CORP 700,000.00 633,500.00
ALLIANCE IMAGING 950,000.00 831,250.00
ALLIED WASTE NORTH AMER 75,000.00 78,000.00
AMC ENTERTAINMENT INC 1,475,000.00 1,268,500.00
AMERICAN CELLULAR CORP 415,000.00 448,718.75
AMERICAN TOWER CORP 2,175,000.00 2,237,531.25
AMERISTAR CASINOS INC 2,225,000.00 2,369,625.00
AMES TRUE TEMPER INC 150,000.00 111,000.00
AMKOR TECHNOLOGIES INC 975,000.00 828,750.00
AMR REAL ESTATE PTR/FIN 415,000.00 401,512.50
AMSCAN HOLDINGS INC 2,200,000.00 1,743,500.00
APPLETON PAPERS INC 1,050,000.00 1,008,000.00
ARCH WESTERN FINANCE 25,000.00 25,187.50
ASBURY AUTOMOTIVE GROUP 1,125,000.00 1,042,031.25
ASHTEAD HOLDINGS PLC 250,000.00 256,875.00
IASSOCIATED MATERIALS INC 2,525,000.00 2,222,000.00
AT&T CORP 675,000.00 741,656.25
ATHENA NEURO FIN LLC 75,000.00 72,562.50
AUTONATION, INC 25,000.00 26,812.50
AZTAR CORP 2,212,000.00 2,278,360.00
B&G FOODS INC 575,000.00 580,031.25
BAYTEX ENERGY LTD 250,000.00 260,000.00
BE AEROSPACE 200,000.00 200,000.00
BE AEROSPACE INC 25,000.00 26,187.50
BIO-RAD LABORATORIES INC 475,000.00 457,187.50
BLOUNT INC 150,000.00 156,750.00
BOWATER CANADA FINANCE 4,175,000.00 4,049,750.00
BOYD GAMING CORP 975,000.00 1,004,250.00
BOYD GAMING CORP 3,400,000.00 3,366,000.00
BROWN SHOE COMPANY,INC 875,000.00 896,875.00
BUHRMANN US INC 750,000.00 753,750.00
BUHRMANN US INC 550,000.00 541,750.00
BWAY CORP 300,000.00 311,250.00
CABLEVISION SYSTEMS CORP 325,000.00 311,187.50
CALPINE CORP 1,525,000.00 1,067,500.00
CANWEST MEDIA INC 2,175,000.00 2,278,312.50
CARDTRONICS INC 525,000.00 530,250.00
CARMIKE CINEMAS 2,100,000.00 1,779,750.00
CARROLS CORP 200,000.00 195,500.00
CASCADES INC 2,000,000.00 1,800,000.00
CBD MEDIA HLDGS/FINANCE 2,050,000.00 2,029,500.00
CBRE ESCROW INC 50,000.00 54,750.00
CCH | HOLDINGS LLC 1,983,000.00 1,298,865.00
CCHILLC 2,206,000.00 1,974,370.00
CCM MERGER INC 3,975,000.00 3,945,187.50
CENTENNIAL CELL/COMMUNIC 1,025,000.00 1,145,437.50
CENTENNIAL COMM/CELL/PR 4,535,000.00 4,648,375.00
CHAPARRAL STEEL CO 675,000.00 703,687.50
CHART INDUSTRIES INC 475,000.00 471,437.50
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tHAES CHARTER COMM OPT LLC/CAP 150,000.00 150,375.00
CHESAPEAKE ENERGY CORP 150,000.00 157,875.00
CHESAPEAKE ENERGY CORP 75,000.00 76,875.00
CHESAPEAKE ENERGY CORP 1,325,000.00 1,391,250.00
CHESAPEAKE ENERGY CORP 650,000.00 648,375.00
CHESAPEAKE ENERGY CORP 3,750,000.00 3,637,500.00
CHESAPEAKE ENERGY CORP 2,250,000.00 2,205,000.00
CHOCTAW RESORT DEVEL ENT 50,000.00 49,625.00
CIE GENER DE GEOPHYSIQUE 1,100,000.00 1,133,000.00
CINCINNATI BELL INC 50,000.00 52,250.00
CINCINNATI BELL INC 7,850,000.00 7,732,250.00
CINCINNATI BELL INC 800,000.00 760,000.00
CINEMARK INC 550,000.00 387,750.00
CINEMARK USA INC 1,500,000.00 1,552,500.00
CITIZENS COMMUNICATIONS 1,825,000.00 1,971,000.00
CITIZENS COMMUNICATIONS 1,100,000.00 1,042,250.00
COASTAL CORP 1,000,000.00 1,005,000.00
COINMACH CORP 2,446,000.00 2,470,460.00
COLORADO INTERSTATE GAS 850,000.00 802,819.90
COMSTOCK RESOURCES INC 3,075,000.00 3,044,250.00
CONS CNT CO/CONS CNT CAP 700,000.00 413,000.00
COOPER STANDARD AUTO 1,325,000.00 987,125.00
CORRECTIONS CORP OF AMER 275,000.00 285,656.25
CROMPTON CORP 1,500,000.00 1,685,625.00
CROWN CORK &SEAL 1,125,000.00 1,077,187.50
CROWN EURO HOLDINGS SA 751,000.00 826,100.00
CROWN EURO HOLDINGS SA 3,250,000.00 3,828,500.00
CSC HOLDINGS INC 750,000.00 766,875.00
CSC HOLDINGS INC 225,000.00 218,250.00
D.R. HORTON INC 325,000.00 297,885.57
D.R. HORTON INC 775,000.00 722,302.32
D.R. HORTON INC 75,000.00 84,476.25
DANA CORPORATION 300,000.00 255,000.00
DAVITA INC 1,325,000.00 1,329,968.75
DEL LABORATORIES INC 1,400,000.00 1,078,000.00
DEL MONTE CORP 25,000.00 24,750.00
DELCO REMY INTL INC 250,000.00 106,250.00
DEX MEDIA INC 6,875,000.00 7,003,906.25
DEX MEDIA WEST/FINANCE 3,175,000.00 3,516,312.50
DIGICEL LIMITED 175,000.00 180,250.00
DOBSON COMMUNICATIONS CP 2,880,000.00 2,822,400.00
DOMINOS INC 1,000,000.00 1,030,000.00
DRS TECHNOLOGIES INC 325,000.00 312,000.00
DURA OPERATING CORP 175,000.00 105,000.00
ECHOSTAR DBS CORP 2,220,000.00 2,170,050.00
ECHOSTAR DBS CORP 1,700,000.00 1,655,375.00
ECHOSTAR DBS CORP 150,000.00 145,875.00
ECHOSTAR DBS CORPORATION 225,000.00 236,250.00
EL PASO CGP CO 125,000.00 117,187.50
EL PASO CGP CO 75,000.00 67,500.00
EL PASO CORPORATION 100,000.00 101,250.00
EL PASO CORPORATION 50,000.00 49,125.00
EL PASO CORPORATION 1,725,000.00 1,759,500.00
EL PASO CORPORATION 50,000.00 49,625.00
EL PASO CORPORATION 1,250,000.00 1,253,125.00
EL PASO ENERGY CORP 2,200,000.00 2,200,000.00
ELAN FIN PLC/ELAN FIN CP 175,000.00 155,312.50
ELIZABETH ARDEN INC 1,125,000.00 1,106,718.75
ENCORE ACQUISITION 350,000.00 327,250.00
EQUISTAR CHEMICAL/FUNDNG 800,000.00 868,000.00
EQUISTAR CHEMICAL/FUNDNG 1,025,000.00 1,122,375.00
EQUISTAR CHEMICALS LP 300,000.00 315,000.00
EQUISTAR CHEMICALS LP 400,000.00 379,500.00
EXCO RESOURCES INC 2,625,000.00 2,677,500.00
EYE CARE CTRS OF AMERICA 1,225,000.00 1,163,750.00
FLEXTRONICS INTL LTD 155,000.00 149,575.00
FORD MOTOR COMPANY 1,000,000.00 942,500.00
FORD MOTOR COMPANY 475,000.00 399,000.00
FORD MOTOR COMPANY 75,000.00 57,750.00
FORD MOTOR COMPANY 3,300,000.00 2,384,250.00
FORD MOTOR COMPANY 375,000.00 294,375.00
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tHAES FORD MOTOR CREDIT CO 350,000.00 335,269.55
FORD MOTOR CREDIT CO 350,000.00 326,288.20
FORD MOTOR CREDIT CO 2,450,000.00 2,233,280.33
FOREST OIL CORPORATION 600,000.00 658,500.00
FREESCALE SEMICONDUCTOR 1,125,000.00 1,174,218.75
FTI CONSULTING 1,375,000.00 1,416,250.00
GCI INC 3,945,000.00 3,826,650.00
GENERAL NUTRITION CENTER 125,000.00 106,406.25
GENESIS HEALTHCARE CORP 600,000.00 634,500.00
GENL MOTORS ACCEPT CORP 1,650,000.00 1,596,716.55
GEORGIA GULF CORPORATION 300,000.00 300,000.00
GEORGIA-PACIFIC CORP 100,000.00 110,000.00
GEORGIA-PACIFIC CORP 300,000.00 320,250.00
GIANT INDUSTRIES 2,425,000.00 2,509,875.00
GLOBAL CASH ACC/FINANCE 325,000.00 345,312.50
GMAC 5,075,000.00 5,411,771.92
GOODYEAR TIRE & RUBBER 1,400,000.00 1,365,000.00
GRAHAM PACKAGING CO 2,925,000.00 2,771,437.50
GRANT PRIDECO INC 900,000.00 897,750.00
GSC HOLDINGS CORP 1,800,000.00 1,755,000.00
HANOVER EQUIP TRUST 01 A 22,000.00 22,770.00
HANOVER EQUIP TRUST 01 B 1,700,000.00 1,793,500.00
HARD ROCK HOTEL INC 200,000.00 213,000.00
HARRAHS OPERATIMG CO INC 493,000.00 494,232.50
HARRAHS OPERATING CO INC 400,000.00 424,155.20
HARVEST OPERATIONS CORP 1,000,000.00 980,000.00
HAWAIIAN TELCOM COMMUNIC 2,275,000.00 2,252,250.00
HCA - THE HEALTHCARE CO 1,000,000.00 1,091,317.00
HCA INC 50,000.00 48,609.95
HCA INC 1,325,000.00 1,300,184.07
HEXCEL CORP 2,400,000.00 2,340,000.00
HILCORP ENERGY/FINANCE 275,000.00 280,843.75
HMH PROPERTIES INC 75,000.00 75,843.75
HOLLY ENERGY PARTNERS LP 2,050,000.00 2,009,000.00
HOST MARRIOTT LP 1,520,000.00 1,588,400.00
HOST MARRIOTT LP 150,000.00 152,062.50
HOST MARRIOTT LP 2,150,000.00 2,090,875.00
HOUGHTON MIFFLIN CO 875,000.00 905,625.00
HUNTSMAN ICI CHEM LLC 1,198,680.00 1,237,637.10
HUNTSMAN INTL LLC 1,520,000.00 1,603,600.00
HUNTSMAN INTL LLC 2,650,000.00 2,530,750.00
HYDROCHEM INDUSTRIAL SVC 50,000.00 46,000.00
IASIS HEALTHCARE/CAP CRP 4,555,000.00 4,668,875.00
IMC GLOBAL INC 175,000.00 195,562.50
IMC GLOBAL INC 175,000.00 174,781.25
IMCO RECYCLING INC 150,000.00 163,875.00
INERGY LP/INERGY FIN 475,000.00 448,875.00
INN OF THE MOUNTAIN GODS 2,355,000.00 2,525,737.50
INNOPHOS INC 200,000.00 200,000.00
INSIGHT HEALTH SERVICES 1,700,000.00 1,289,875.00
INTELSAT BERMUDA LTD 1,000,000.00 992,500.00
INTELSAT BERMUDA LTD 3,050,000.00 3,057,625.00
INTELSAT LTD 800,000.00 721,000.00
INVENSYS PLC 100,000.00 96,000.00
INVISTA 2,250,000.00 2,407,500.00
IRON MOUNTAIN INC 100,000.00 101,250.00
IRON MOUNTAIN INC 1,000,000.00 922,500.00
ISLE OF CAPRI CASINOS 100,000.00 104,500.00
ISLE OF CAPRI CASINOS 4,625,000.00 4,393,750.00
JEAN COUTU GROUP PJC INC 2,850,000.00 2,679,000.00
JOSTENS IH CORP 650,000.00 639,437.50
K HOVNANIAN ENTERPRSIES 250,000.00 226,273.00
K.HOVNANIAN ENTERPRISES 600,000.00 538,144.20
L-3 COMMUNICATIONS CORP 2,000,000.00 2,090,000.00
L-3 COMMUNICATIONS CORP 25,000.00 24,562.50
L-3 COMMUNICATIONS CORP 425,000.00 419,687.50
LA QUINTA PROPERTIES 250,000.00 266,250.00
LA QUINTA PROPERTIES 1,350,000.00 1,370,250.00
LAMAR MEDIA CORP 1,950,000.00 2,015,812.50
LAMAR MEDIA CORP 800,000.00 803,000.00
LAS VEGAS SANDS CORP 5,450,000.00 5,184,312.50
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tHAES LEVEL 3 COMM INC 750,000.00 646,875.00
LEVEL 3 COMMUNICATIONS 50,000.00 44,500.00
LEVEL 3 COMMUNICATNS INC 25,000.00 21,562.50
LIN TELEVISION CORP 1,150,000.00 1,086,750.00
LIN TELEVISION CORP 1,000,000.00 945,000.00
LUCENT TECHNOLOGIES 2,375,000.00 2,042,500.00
MAAX CORP 100,000.00 78,250.00
MAC-GRAY CORP 400,000.00 402,000.00
MAGNACHIP SEMICONDUCTOR 175,000.00 164,062.50
MAGNACHIP SEMICONDUCTOR 350,000.00 316,750.00
MARKWEST ENERGY PART/FIN 300,000.00 286,500.00
MCI INC 150,000.00 151,687.50
MEDCATH HOLDINGS CORP 500,000.00 530,000.00
MERCER INTL INC 125,000.00 103,750.00
MERISTAR HOSPIT OPER/FIN 525,000.00 552,562.50
MERITAGE CORPORATION 475,000.00 439,375.00
MERITAGE HOMES CORP 1,450,000.00 1,283,250.00
METHANEX CORP 200,000.00 191,312.40
MGM MIRAGE INC 3,275,000.00 3,217,687.50
MGM MIRAGE INC 200,000.00 186,500.00
MGM MIRAGE INC 200,000.00 194,250.00
MGM MIRAGE INC 125,000.00 121,406.25
MISSION ENERGY HOLDING 4,325,000.00 5,027,812.50
MOHEGAN TRIBAL GAMING 100,000.00 97,500.00
MOHEGAN TRIBAL GAMING 625,000.00 626,562.50
NALCO COMPANY 450,000.00 464,625.00
NALCO COMPANY 2,500,000.00 2,600,000.00
NATIONAL MENTOR INC 900,000.00 927,000.00
NAVISTAR INTERNATIONAL 225,000.00 228,375.00
NAVISTAR INTERNATIONAL 200,000.00 177,000.00
NBTY INC 475,000.00 459,562.50
NCL CORP 575,000.00 593,687.50
NEIMAN MARCUS GROUP INC 3,825,000.00 3,767,625.00
NEIMAN MARCUS GROUP INC 2,475,000.00 2,459,531.25
NELL AF SARL 950,000.00 926,250.00
NEWARK GROUP INC 50,000.00 43,500.00
NEXTMEDIA OPERATING INC 2,100,000.00 2,289,000.00
NOBLE GROUP LTD 625,000.00 564,529.37
NORTEL NETWORKS LTD 1,000,000.00 1,000,000.00
NORTH AMER ENERGY PARTNR 550,000.00 519,750.00
NOVELIS INC 325,000.00 299,000.00
NRG ENERGY INC 3,624,000.00 3,932,040.00
NTL CABLE PLC 2,150,000.00 2,257,500.00
OCEAN RIG NORWAY AS 175,000.00 187,687.50
O'CHARLEYS INC 100,000.00 104,000.00
OREGON STEEL MILLS 225,000.00 241,312.50
OWENS-BROCKWAY GLASS CON 100,000.00 104,500.00
OWENS-BROCKWAY GLASS CON 3,375,000.00 3,442,500.00
OWENS-BROCKWAY GLASS CON 725,000.00 683,312.50
OWENS-ILLINOIS INC 2,550,000.00 2,588,250.00
OWENS-ILLINOIS INC 5,725,000.00 5,725,000.00
PACIFIC ENERGY PART/FINA 300,000.00 297,000.00
PACIFIC ENERGY PRTNR/FIN 500,000.00 520,000.00
PANAMSAT CORP 166,000.00 174,715.00
PANTRY INC 375,000.00 367,500.00
PARK PLACE ENTERTAINMNT 775,000.00 844,750.00
PARK-OHIO INDUSTRIES INC 150,000.00 132,000.00
PAXSON COMM 850,000.00 830,875.00
PEABODY ENERGY CORP 225,000.00 230,625.00
PENN NATIONAL GAMING INC 425,000.00 444,125.00
PENN NATIONAL GAMING INC 1,800,000.00 1,791,000.00
PENN NATIONAL GAMING INC 1,050,000.00 1,013,250.00
PETRO STOPPING CTR/FINL 500,000.00 487,500.00
PETRO STOPPING CTR/FINL 250,000.00 243,750.00
PETROLEUM GEO-SERVICES 1,550,000.00 1,716,625.00
PHILLIPS VAN-HEUSEN 1,500,000.00 1,556,250.00
PINNACLE ENTERTAINMENT 2,850,000.00 2,850,000.00
PLAINS E&P COMPANY 500,000.00 536,250.00
PLY GEM INDUSTRIES INC 2,400,000.00 1,920,000.00
POGO PRODUCING CO 600,000.00 594,000.00
POLYPORE INC 275,000.00 240,625.00
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tHAES POSTER FINANCIAL GROUP 500,000.00 510,000.00
PQ CORP 175,000.00 161,000.00
PREMCOR REFINING GROUP 25,000.00 25,809.50
PREMCOR REFINING GROUP 9,000.00 10,101.26
PRESTIGE BRANDS INC 1,540,000.00 1,540,000.00
PRIMEDIA INC 1,090,000.00 1,068,200.00
PRIMEDIA INC 2,510,000.00 2,284,100.00
PROPEX FABRICS INC 1,475,000.00 1,281,406.25
QUIKSILVER INC 325,000.00 303,062.50
QWEST CAPITAL FUNDING 725,000.00 737,687.50
QWEST COMMUNICATIONS INT 1,150,000.00 1,150,000.00
QWEST COMMUNICATIONS INT 200,000.00 200,000.00
QWEST CORP 675,000.00 756,000.00
QWEST CORPORATION 225,000.00 222,750.00
QWEST CORPORATION 500,000.00 529,375.00
QWEST CORPORATION 1,450,000.00 1,337,625.00
QWEST CORPORATION 475,000.00 448,875.00
RAINBOW NATL SRVCS LLC 775,000.00 844,750.00
RANGE RESOURCES CORP 1,725,000.00 1,699,125.00
RELIANT ENERGY INC 1,675,000.00 1,507,500.00
RELIANT RESOURCES INC 500,000.00 515,000.00
RENT-A-CENTER 350,000.00 336,875.00
RES-CARE INC 900,000.00 902,250.00
RH DONNELLEY CORP 2,700,000.00 2,484,000.00
RITE AID CORP 625,000.00 650,000.00
RITE AID CORP 900,000.00 729,000.00
ROGERS CABLE INC 500,000.00 501,250.00
ROGERS WIRELESS INC 150,000.00 157,312.50
ROGERS WIRELESS INC 3,860,000.00 4,077,125.00
ROGERS WIRELESS INC 875,000.00 870,625.00
RURAL CELLULAR CORP 150,000.00 152,625.00
RURAL CELLULAR CORP 500,000.00 521,250.00
RYERSON TULL INC 300,000.00 288,000.00
SANMINA-SCI CORP 2,225,000.00 2,113,750.00
SCOTTS COMPANY 200,000.00 204,000.00
SEALY MATTRESS CO 850,000.00 864,875.00
SECURUS TECHNOLOGIES INC 150,000.00 129,750.00
SEITEL INC 2,700,000.00 2,949,750.00
SELECT MEDICAL CORP 3,400,000.00 3,153,500.00
SENECA GAMING CORP 250,000.00 253,437.50
SERVICE CORP INTL 300,000.00 312,000.00
SERVICE CORP INTL 100,000.00 97,875.00
SERVICE CORP INTL 800,000.00 792,000.00
SIERRA PACIFIC RESOURCES 975,000.00 1,024,630.42
SIMMONS CO 1,800,000.00 1,624,500.00
SOLO CUP COMPANY 2,000,000.00 1,660,000.00
SONAT INC 400,000.00 376,000.00
SONIC AUTOMOTIVE INC 125,000.00 120,625.00
STANADYNE CORP 975,000.00 945,750.00
STANDARD PACIFIC CORP 100,000.00 90,250.00
STARWOOD HOTELS RESORTS 400,000.00 410,000.00
STARWOOD HOTELS RESORTS 1,425,000.00 1,539,000.00
STATION CASINOS 875,000.00 872,812.50
STATION CASINOS 1,925,000.00 1,941,843.75
STATION CASINOS INC 1,375,000.00 1,387,031.25
STATS CHIPPAC LTD 250,000.00 250,000.00
STENA AB 50,000.00 44,750.00
STEWART ENTERPRISES 475,000.00 451,250.00
STONE ENERGY CORP 100,000.00 104,000.00
STONE ENERGY CORP 1,450,000.00 1,363,000.00
SUNGARD DATA SYSTEMS INC 250,000.00 228,750.00
SUNGARD DATA SYSTEMS INC 6,175,000.00 6,175,000.00
SYBRON DENTAL SPECIALTIE 2,125,000.00 2,236,562.50
SYNIVERSE TECHNOLOGIES 725,000.00 735,875.00
TARGA RESOURCES INC 525,000.00 532,875.00
TECH OLYMPIC USA, INC 100,000.00 83,500.00
TEMBEC INDUSTRIES INC 250,000.00 168,750.00
TEMBEC INDUSTRIES INC 2,500,000.00 1,587,500.00
TEMBEC INDUSTRIES INC 1,875,000.00 1,153,125.00
TEMPUR-PEDIC/TEMPUR PROD 2,175,000.00 2,343,562.50
TENASKA ALABAMA PART 822,230.19 821,761.51

—19,21—




(it Eai] FmRRAE R fii %
tHAES TENET HEALTHCARE CORP 25,000.00 22,562.50
TENET HEALTHCARE CORP 3,600,000.00 3,501,000.00
TENNECO AUTOMOTIVE INC 2,800,000.00 2,674,000.00
TEREX CORP 4,875,000.00 4,838,437.50
TESORO PETROLEUM CORP 100,000.00 104,875.00
TEXAS INDUSTRIES INC 575,000.00 592,250.00
THE BRICKMAN GROUP,LTD. 25,000.00 27,687.50
THL BUILDCO (NORTEK INC) 2,525,000.00 2,392,437.50
TOWN SPORTS INTERNATIONL 125,000.00 128,125.00
TRIAD HOSPITALS INC 275,000.00 279,125.00
TRIAD HOSPITALS INC 75,000.00 75,000.00
TRITON PCS INC 1,600,000.00 1,488,000.00
TRUSTREET PROPERTIES INC 325,000.00 328,250.00
TRUSTREET PROPERTIES INC 525,000.00 530,250.00
UNITED RENTALS INC 200,000.00 192,000.00
UNITED RENTALS INC 1,900,000.00 1,748,000.00
UNITED RENTALS NA INC 1,350,000.00 1,285,875.00
UNIVERSAL CITY DEVELOPMT 175,000.00 196,218.75
UNOVA INC 2,450,000.00 2,450,000.00
US CONCRETE INC 1,200,000.00 1,197,000.00
US ONCOLOGY INC 1,700,000.00 1,806,250.00
VALOR TELECOM ENTERPRISE 2,550,000.00 2,505,375.00
VANGUARD HEALTH HLD II 1,475,000.00 1,537,687.50
VENOCO INC 2,800,000.00 2,814,000.00
VENTAS REALTY LP/CAP CRP 950,000.00 1,021,250.00
VENTAS REALTY LP/CAP CRP 275,000.00 277,062.50
VENTAS REALTY LP/CAP CRP 1,350,000.00 1,387,125.00
VERTIS INC 325,000.00 333,125.00
VERTIS INC 200,000.00 192,000.00
VIDEOTRON LTEE 1,850,000.00 1,873,125.00
VIDEOTRON LTEE 600,000.00 592,500.00
VISTEON CORP 825,000.00 759,000.00
VISTEON CORP 2,425,000.00 2,049,125.00
VWR INTERNATIONAL INC 75,000.00 73,125.00
VWR INTERNATIONAL INC 1,925,000.00 1,867,250.00
\WCI COMMUNITIES INC 125,000.00 107,500.00
\WDAC SUBSIDIARY CORP 750,000.00 701,250.00
WILLIAMS COS 1,025,000.00 1,017,312.50
WILLIAMS COS INC 150,000.00 160,125.00
XEROX CORPORATION 1,175,000.00 1,211,718.75
HUNTSMAN CORP (HUN) 5.000 2/16/08 SERIES 12,500.00 10,800.00 e
* RVt G5 %K - 390 440,585,410.19 431,214,231.14
(50,952,273,551)
HIAFET 3R 0 95.2% 100%
R 50,952,273,551
(50,952,273,551)
&t 50,952,273,551
(50,952,273,551)
() 1 WREREEEO/ MO ONIE, EREETH £,
2 GEMFEMOONE, MEEFMGERICED L OT, NETHY £,
3 WA X0 MR OB BRI B R, R OSNHIO A RIS T B IR TH Y T
4 AEBMONEOEININA T v FERERTHH AR L TR £,
%2 GMEEARICWES |5 K OVA R TRELS | OSBRSS K ORI R 3%
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[l e ] ERRA74E11 H 30 A BE
I BERE 49,161,727,243 1M
I AfERE 194,178,312 M
M AHEFEREE(T — 1) 48,967,548,931 M
IV FITH O 45406,564,911 H
V1072 g FERE(TLTV) 1.0784 M
<ITHHE>
MERE Y HEA—T > v F—T 7 K]
I B EER 54,688,267,751 M
0 AERE — M
M AHEFEREE(T — 1) 54,688,267,751 M
IV IR 47,014,873,059 H
V10720 g FERE(ITL V) 1.1632 1
5 [BRERUEHNDELE]
e I AR FRE O iR 0 5% FATH A A
%1 EHIM | 2004 4E 11 H 12 H~20054F 5 H 6 A | 26,738,758,543 436,560,146 | 26,302,198,397
2 B | 20054 5 A 7 H~2005411 A 7 H | 25,405,110,288 | 6,424,027,599 | 45,283,281,086
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