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KEBERR>

W E ORERE [,/ Hhlik R A () P (%)
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B4 - A - 2 0o BRE(ETPERRE) — 479,557,260 0.94
e Ghll & PERRERD) 50,880,765,589 100.00
< THE>
MEflm Yt A —7> ~F—7 7 B
EPE DO [, Hulgk R 5 (M) & R (%)
S E R (SR ) TAIT 1,300,561 0.00
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TEFE Y FLAE A — 7 =T 7 K
] I T AFAT AFAT = e
e § . o e b Wi 1S - -
iz s | % R | Wi h i e %00 | e (i
N (D) (D) (D) () ° (%)
1 |7 # U 7 [#f%] CENTENNIAL COMM/CELL/PR [4,685,000[11,712.66]548,738,238]12,655.76/592,922,356(8.125] 2014/2/1]1.07
2 [7AU B [HER TEREX CORP 4,205,000[12,108.15(509,147,917]12,625.33(530,895,441(7.375] 2014/1/15[0.96
3 [T AV B[R GENERAL MOTORS 4,400,000]11,472.56(504,792,936]11,301.95[497,286,185(8.375| 2033/7/15[0.90
4 [7 AU B [tfE%| GENL MOTORS ACCEPT CORP [4,075,000[11,917.46]485,636,649]12,091.27[492,719,519] 6.75] 2014/12/1[0.89
5 |7 AU [iES HCA INC 3,550,000[12,537.81[445,092,583]13,340.26(473,579,451[ 9.25[2016/11/15[0.86
6 |7 AV [k FONTAINEBLEAU LAS VEGAS [3,575,000[12,339.74]441,146,024]12,564.49]449,180,606]10.25] 2015/6/15]0.81
7 |7 AU 4 [#fE %] SUNGARD DATA SYSTEMS INC [3,350,000[12,917.99(432,752,913[13,264.21[444,351,035[10.25] 2015/8/15[0.80
8 [T AV B[k STATION CASINOS 3,945,000[11,335.83[447,198,581]11,225.90(442,861,853(6.875] 2016/3/1[0.80

9 |7 AU b [tEfiJ| TENET HEALTHCARE CORP |3,475,000]12,375.91|430,063,107|12,442.80[432,387,386]9.875] 2014/7/1]0.78
10 |7 A U 7 [iLlik ROGERS WIRELESS INC 3,335,000[12,496.16[416,747,179]12,867.91|429,144,943] 8.0/2012/12/15/0.78
11 |7 A U % [+L4%%] UMBRELLA ACQUISITION _ [3,300,000]12,228.23]403,531,645|12,534.07|413,624,310] 9.75] 2015/3/15/0.75
12 |7 AU 7 [#Lffi%| ACTIVANT SOLUTIONS INC _ |3,325,000[11,743.08]390,457,576]12,108.15[402,596,153] 9.5] 2016/5/1{0.73
13 |7 AU 7 [#fik GCIINC 3,095,000[11,743.08[363,448,480]11,986.46]370,981,091| 7.25| 2014/2/15]0.67
14 |7 A D 7 [#:4&J%| COMSTOCK RESOURCES INC_[3,075,000]11,560.54]355,486,912] 11,864.77|364,841,831|6.875| 2012/3/1]0.66
15 |7 A U 1 [#L1#%| MOMENTIVE PERFORMANCE |2,800,000]12,339.77|345,513,656|12,777.45|357,768,600] 11.5] 2016/12/1/0.65
16 |7 A D 7 [ff& %] WIND ACQUISITION FIN SA__ [2,475,000]12,929.56]320,006,671| 14,222.51|352,007,339]10.75| 2015/12/1]0.64
17 |7 AU 7% [tLffi%| AMERICAN REAL ESTATE __ |2,925,000[12,108.15|354,163,533] 11,986.46[350,604,101]7.125| 2013/2/15|0.63
18 |7 A U 71 [#L1#%| CHESAPEAKE ENERGY CORP |2,900,000]11,256.32]326,433,425|12,077.73|350,254,242] 6.5] 2017/8/15/0.63

19 |7 AU [#fEH VENOCO INC 2,800,000{11,743.08|328,806,380(12,473.22(349,250,300| 8.75(2011/12/15|0.63
20 |7 AU 4 |#65%| FREEPORT-MCMORAN C & G |2,625,000{12,614.18|331,122,292|13,279.42|348,584,807|8.375| 2017/4/1]0.63
21 |7 AU | #hAES CCHILLC 2,556,000{12,241.03312,880,840|13,203.36{337,478,009| 11.0| 2015/10/1|0.61

22 |7 A U 4 [#%%| DEX MEDIA WEST/FINANCE _|2,550,000]13,187.54]336,282,405|13,218.57|337,073,694]9.875] 2013/8/15/0.61
23 |7 A U # [#4%%] AMERICAN TOWER CORP _ |2,600,000]12,263.33|318,846,814|12,640.54|328,654,267|7.125|2012/10/15| 0.59
24 |7 A U 7 [#{% %] MIRANT NORTH AMERICA LLC [2,450,000]11,833.73[289,926,425[12,899.14]316,028,930]7.375|2013/12/31[0.57
25 |7 A U 7 |[*fiik ISLE OF CAPRI CASINOS 2,600,000]11,630.17|302,384,438]12,032.09]312,834,567| 7.0] 2014/3/1]0.56
26 |7 AU [ffE R NRG ENERGY INC 2,475,000[11,864.77]293,653,181|12,594.91|311,724,146(7.375] 2016/2/10.56
27 |7 A U | At EDUCATIONLI\ESNAGEMENT 2,325,000|12,108.15|281,514,603| 13,294.63|309,100,205(10.25| 2016/6/1|0.56
28 |7 A U 7 [#L{%%| OWENS-BROCKWAY GLASS CON|2,375,000]12,199.42[289,736,284|12,838.29]304,909,506] 8.25| 2013/5/15/0.55
29 |7 A U 7 [’k ARAMARK CORP 2,325,000[12,469.79(289,922,622[12,777.44[297,075,712] 8.5] 2015/2/1]0.54
30 |7 A U % [#L4& % CRICKET COMMUNICATIONS I [2,275,000[12,394.32]281,970,941]12,914.35|293,801,490[9.375] 2014/11/1]0.53
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AES CORPORATION 1,000,000.00 1,066,250.00
AES CORPORATION 625,000.00 662,500.00
AES CORPORATION 825,000.00 881,718.75
IAGY HOLDING CORP 1,250,000.00 1,314,062.50
AHERN RENTALS INC 1,625,000.00 1,696,093.75
AINSWORTH LUMBER 900,000.00 642,375.00
ALERIS INTERNATIONAL INC 875,000.00 910,000.00
ALH FIN LLC/ALH FIN CORP 925,000.00 927,312.50
ALLIANT TECHSYSTEMS INC 625,000.00 627,343.75
ALLIS-CHALMERS ENERGY IN 925,000.00 952,750.00
AMERICAN AXLE & MFG INC 225,000.00 225,000.00
AMERICAN CELLULAR CORP 87,000.00 91,785.00
AMERICAN GREETINGS 950,000.00 983,250.00
AMERICAN RAILCAR IND 250,000.00 260,312.50
AMERICAN REAL ESTATE 2,925,000.00 2,877,468.75
AMERICAN TOWER CORP 2,600,000.00 2,697,500.00
AMR REAL ESTATE PTR/FIN 265,000.00 260,693.75
AMSCAN HOLDINGS INC 1,275,000.00 1,287,750.00
APPLETON PAPERS INC 1,050,000.00 1,092,000.00
APPLETON PAPERS INC 225,000.00 237,375.00
ARAMARK CORP 300,000.00 308,250.00
ARAMARK CORP 2,325,000.00 2,435,437.50
IASBURY AUTO GROUP 7.625% 125,000.00 125,000.00
IASBURY AUTOMOTIVE GROUP 1,125,000.00 1,154,531.25
ASHTEAD CAPITAL INC 1,400,000.00 1,498,000.00
IASSOCIATED MATERIALS INC 325,000.00 241,312.50
ATLAS PIPELINE PARTNERS 575,000.00 599,437.50
AVENTINE RENEW 10% 144A 850,000.00 892,500.00
IAVIS BUDGET CAR RENTAL 275,000.00 281,187.50
B&G FOODS INC 575,000.00 583,625.00
BAKER & TAYLOR INC 1,300,000.00 1,371,500.00
BALDOR ELECTRIC CO 50,000.00 53,687.50
BARRINGTON BROADCASTING 550,000.00 580,250.00
BAYTEX ENERGY LTD 7'75,000.00 813,750.00
BELDEN CDT INC 7% 144A 3 175,000.00 179,227.12
BERRY PLASTICS HOLDING C 650,000.00 666,250.00
BIO-RAD LABORATORIES INC 100,000.00 103,375.00
BIO-RAD LABORATORIES INC 925,000.00 897,250.00
BOWATER CANADA FINANCE 1,075,000.00 1,053,500.00
BOYD GAMING CORP 50,000.00 51,875.00
BOYD GAMING CORP 1,930,000.00 1,930,000.00
BOYD GAMING CORP 2,175,000.00 2,164,125.00
BRIGHAM EXPLORE 9.625% 5 550,000.00 547,250.00
BRODER BROS COMPANY 500,000.00 508,750.00
BROWN SHOE COMPANY,INC 1,225,000.00 1,292,375.00
BUFFALO THUNDER DEV AUTH 2,200,000.00 2,255,000.00
BUHRMANN US INC 1,250,000.00 1,265,625.00
BUHRMANN US INC 650,000.00 646,750.00
BURLINGTON COAT 2,325,000.00 2,470,312.50
BWAY CORP 800,000.00 840,000.00
CABLEVISION SYSTEMS CORP 150,000.00 158,812.50
CANWEST MEDIA INC 2,175,000.00 2,256,562.50
CARDTRONICS INC 525,000.00 555,187.50
CARROLS CORP 875,000.00 901,250.00
CASCADES INC 1,700,000.00 1,719,125.00
CBD MEDIA HLDGS/FINANCE 2,025,000.00 2,146,500.00
CBD MEDIA/CBD FINANCE 375,000.00 388,125.00
CCH I HOLDINGS LLC 450,000.00 439,875.00
CCH I HOLDINGS LLC 325,000.00 305,906.25
CCH I HOLDINGS LLC 758,000.00 714,415.00
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(AR CCHILLC 2,881,000.00 3,082,670.00
CCH II LLC/CCH II CAP CO 175,000.00 186,375.00
CCH II LLC/CCH II CAPITA 325,000.00 345,312.50
CENTENNIAL CELL/COMMUNIC 275,000.00 297,000.00
CENTENNIAL COMM/CELL/PR 4,685,000.00 4,837,262.50
CENTENNIAL COMMUNICATNS 62,000.00 62,310.00
CHAPARRAL ENERGY INC 225,000.00 231,187.50
CHART INDUSTRIES INC 475,000.00 503,500.00
CHESAPEAKE ENERGY CORP 150,000.00 156,750.00
CHESAPEAKE ENERGY CORP 75,000.00 71,5631.25
CHESAPEAKE ENERGY CORP 1,325,000.00 1,384,625.00
CHESAPEAKE ENERGY CORP 2,900,000.00 2,885,500.00
CHOCTAW RESORT DEVEL ENT 448,000.00 452,480.00
CIE GENER DE GEOPHYSIQUE 1,575,000.00 1,649,812.50
CIMAREX ENERGY CO 125,000.00 126,250.00
CINCINNATI BELL INC 50,000.00 52,125.00
CINCINNATI BELL INC 1,025,000.00 1,048,062.50
CINCINNATI BELL INC 300,000.00 300,000.00
CITIZENS COMMUNICATIONS 1,750,000.00 1,946,875.00
CLAYMONT STEEL INC 225,000.00 2217,531.25
COLLINS&AIKMAN FLOORCOVE 275,000.00 279,812.50
COLORADO INTERSTATE GAS 850,000.00 858,407.35
COMPTON PETROLEUM CORP 775,000.00 775,000.00
COMSTOCK RESOURCES INC 3,075,000.00 3,013,500.00
CONSOLIDATED COMM HLD 325,000.00 344,500.00
CONSTELLATION BRANDS INC 1,225,000.00 1,238,781.25
COOPER COS INC 800,000.00 814,000.00
COOPER STANDARD AUTO 775,000.00 709,125.00
CORNELL CO'S INC 125,000.00 136,875.00
CORRECTIONS CORP OF AMER 650,000.00 663,000.00
COUCHE-TARD US/FINANCE 150,000.00 154,875.00
CRC HEALTH CORP 1,850,000.00 2,058,125.00
CRICKET COMMUNICATIONS I 2,275,000.00 2,422,875.00
CROWN CORK &SEAL 1,400,000.00 1,403,500.00
CSC HOLDINGS INC 1,000,000.00 1,011,250.00
CSC HOLDINGS INC 400,000.00 414,500.00
DEAN FOODS CO 50,000.00 50,312.50
DEL LABORATORIES INC 1,075,000.00 1,029,312.50
DENBURY RESOURCES INC 275,000.00 281,875.00
DENNY'S CORP/HLDGS INC 650,000.00 691,437.50
DEX MEDIA INC 2,275,000.00 2,377,375.00
DEX MEDIA WEST/FINANCE 2,550,000.00 2,773,125.00
DIGICEL GROUP LTD 400,000.00 386,000.00
DIGICEL GROUP LTD 525,000.00 513,187.50
DIGICEL LIMITED 1,275,000.00 1,351,500.00
DOMTAR INC 1,625,000.00 1,647,343.75
DOMTAR INC 250,000.00 271,500.00
DRS TECHNOLOGIES INC 1,550,000.00 1,559,687.50
DRS TECHNOLOGIES INC 1,800,000.00 1,881,000.00
ECHOSTAR DBS CORP 2,175,000.00 2,196,750.00
ECHOSTAR DBS CORP 300,000.00 310,875.00
ECHOSTAR DBS CORP 150,000.00 152,250.00
EDISON MISSION ENERGY 900,000.00 900,000.00
EDISON MISSION ENERGY 975,000.00 975,355.97
EDISON MISSION ENERGY 925,000.00 934,250.00
EDUCATION MANAGEMENT LLC 2,325,000.00 2,537,156.25
EL PACO CORPORATION 825,000.00 918,843.75
EL PASO (SNG) 7.35% 2/15 325,000.00 364,982.47
EL PASO CORP 275,000.00 292,187.50
EL PASO CORPORATION 800,000.00 912,000.00
EL PASO CORPORATION 925,000.00 1,030,218.75
EL PASO PERFORMANCE-LINK 425,000.00 451,562.50
ELIZABETH ARDEN INC 800,000.00 822,000.00
EMBARQ CORP 825,000.00 852,881.70
ENCORE ACQUISITION 350,000.00 320,250.00
ENCORE ACQUISITION CO 675,000.00 649,687.50
ENCORE MEDICAL FINANCE 1,125,000.00 1,178,437.50
ENERGY PARTNERS LTD 350,000.00 355,250.00
ENERGY PARTNERS LTD 850,000.00 862,750.00
EQUISTAR CHEMICAL/FUNDNG 800,000.00 842,000.00
ESCO CORP 175,000.00 184,625.00
ESCO CORP 175,000.00 181,125.00
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oA S EYE CARE CTRS OF AMERICA 925,000.00 1,031,375.00
FASTENTECH INC 250,000.00 265,312.50
FELCOR LODGING LP 275,000.00 277,750.00
FESTIVAL FUN PK LLC 800,000.00 825,000.00
FMG FINANCE PTY LTD 475,000.00 518,937.50
FMG FINANCE PTY LTD 1,825,000.00 2,135,250.00
FORD MOTOR COMPANY 575,000.00 576,437.50
FORD MOTOR COMPANY 350,000.00 320,250.00
FORD MOTOR COMPANY 75,000.00 66,187.50
FORD MOTOR COMPANY 250,000.00 200,000.00
FORD MOTOR COMPANY 375,000.00 322,500.00
FORD MOTOR CREDIT CO 250,000.00 265,493.50
FORD MOTOR CREDIT CO 2,025,000.00 2,014,050.82
FORD MOTOR CREDIT CO 550,000.00 546,490.45
FORD MOTOR CREDIT CO 1,125,000.00 1,210,735.12
FORD MOTOR CREDIT CO 2,400,000.00 2,288,496.00
FORD MOTOR CREDIT CO 1,600,000.00 1,578,520.00
FOREST OIL CORPORATION 600,000.00 627,750.00
FREEPORT-MCMORAN C & G 150,000.00 157,875.00
FREEPORT-MCMORAN C & G 2,625,000.00 2,871,093.75
FREESCALE SEMICONDUCTOR 925,000.00 925,000.00
FREESCALE SEMICONDUCTOR 800,000.00 796,000.00
FREESCALE SEMICONDUCTOR 325,000.00 325,000.00
FREESCALE SEMICONDUCTOR 1,750,000.00 1,756,562.50
FRENCH LICK RESORTS & CA 150,000.00 126,750.00
FTI CONSULTING 1,375,000.00 1,423,125.00
FTI CONSULTING INC 1,375,000.00 1,435,156.25
GCI INC 3,095,000.00 3,098,868.75
GENERAL MOTORS 425,000.00 386,750.00
GENERAL MOTORS 4,675,000.00 4,265,937.50
GENERAL NUTRITION CENTER 550,000.00 538,312.50
GENESIS HEALTHCARE CORP 1,225,000.00 1,301,562.50
GENL MOTORS ACCEPT CORP 150,000.00 151,101.90
GENL MOTORS ACCEPT CORP 4,075,000.00 4,021,271.11
GEORGIA GULF CORPORATION 300,000.00 2717,500.00
GEORGIA-PACIFIC CORP 1,050,000.00 1,102,500.00
GEORGIA-PACIFIC CORP 200,000.00 200,500.00
GEORGIA-PACIFIC CORP 1,200,000.00 1,212,000.00
GIANT INDUSTRIES 1,450,000.00 1,522,500.00
GMAC 1,275,000.00 1,373,022.00
GMAC LLC 300,000.00 292,159.50
GOODYEAR TIRE & RUBBER 275,000.00 286,000.00
GOODYEAR TIRE & RUBBER C 100,000.00 107,750.00
GRANT PRIDECO INC 900,000.00 891,000.00
GREAT CANADIAN GAMING CO 250,000.00 254,375.00
HANESBRANDS INC 625,000.00 642,187.50
HANOVER COMPRESSOR 575,000.00 589,375.00
HANOVER EQUIP TRUST 01 A 22,000.00 22,055.00
HANOVER EQUIP TRUST 01 B 1,700,000.00 1,759,500.00
HARVEST OPERATIONS CORP 450,000.00 436,500.00
HAWAIIAN TELCOM COMMUNIC 700,000.00 745,500.00
HAWKER BEECHCRAFT ACQ CO 300,000.00 317,250.00
HAWKER BEECHCRAFT ACQ CO 725,000.00 763,968.75
HAWKER BEECHCRAFT ACQ CO 275,000.00 295,625.00
HCA INC 250,000.00 271,562.50
HCA INC 1,200,000.00 1,059,000.00
HCA INC 1,000,000.00 878,750.00
HCA INC 3,550,000.00 3,887,250.00
HELLAS II 2,050,000.00 2,126,875.00
HERBST GAMING INC 275,000.00 279,125.00
HERBST GAMING INC 950,000.00 909,625.00
HERTZ CORPORATION 375,000.00 402,187.50
HEXCEL CORP 2,325,000.00 2,325,000.00
HILCORP ENERGY IVHILCORP 1,350,000.00 1,444,500.00
HILCORP ENERGY/FINANCE 450,000.00 452,250.00
HOLLY ENERGY PARTNERS LP 2,050,000.00 1,973,125.00
HOST HOTELS & RESORTS LP 525,000.00 537,468.75
HOST MARRIOTT LP 425,000.00 438,812.50
HOST MARRIOTT LP 1,550,000.00 1,573,250.00
HYDROCHEM INDUSTRIAL SVC 1,950,000.00 2,008,500.00
IASIS HEALTHCARE/CAP CRP 1,855,000.00 1,933,837.50
IMC GLOBAL INC 175,000.00 169,531.25
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oA S INDALEX HOLDING 200,000.00 212,000.00
INERGY LP/INERGY FIN 550,000.00 543,125.00
INN OF THE MOUNTAIN GODS 1,030,000.00 1,117,550.00
INNOPHOS HOLDINGS INC 600,000.00 609,000.00
INNOPHOS INC 200,000.00 210,000.00
INTELSAT BERMUDA LTD 1,800,000.00 1,840,500.00
INTELSAT LTD 1,375,000.00 1,179,062.50
IPAYMENT INC 575,000.00 597,281.25
IPCS INC 375,000.00 376,875.00
IPCS INC 25,000.00 25,187.50
ISLE OF CAPRI CASINOS 2,600,000.00 2,567,500.00
J.B.POINDEXTER & CO 375,000.00 354,375.00
JARDEN CORP 325,000.00 331,500.00
JEAN COUTU GROUP PJC INC 850,000.00 920,125.00
JO-ANN STORES INC 400,000.00 386,500.00
JOSTENS IH CORP 950,000.00 971,375.00
K HOVNANIAN ENTERPRSIES 100,000.00 91,500.00
K HOVNANIAN ENTERPRSIES 600,000.00 576,750.00
K&F ACQUISITION INC 390,000.00 417,300.00
K.HOVNANIAN ENTERPRISES 1,200,000.00 1,086,000.00
KAR HOLDINGS INC 700,000.00 715,750.00
KAR HOLDINGS INC 525,000.00 539,437.50
KAR HOLDINGS INC 600,000.00 618,000.00
L-3 COMMUNICATIONS CORP 2,000,000.00 2,070,000.00
LAMAR MEDIA CORP 1,950,000.00 1,989,000.00
LAMAR MEDIA CORP 535,000.00 526,975.00
LAMAR MEDIA CORP 675,000.00 664,875.00
LESLIE'S POOLMART 425,000.00 431,375.00
LEVEL 3 FINANCING INC 1,875,000.00 1,950,000.00
LEVEL3 FINANCING INC 50,000.00 50,625.00
LIN TELEVISION CORP 950,000.00 938,125.00
LIN TELEVISION CORP 750,000.00 740,625.00
LOCAL TV FINANCE LLC 200,000.00 200,000.00
LUCENT TECHNOLOGIES 1,400,000.00 1,284,500.00
LYONDELL CHEMICAL COMPAN 375,000.00 394,687.50
LYONDELL CHEMICAL COMPAN 275,000.00 294,937.50
MAAX CORP 1,025,000.00 645,750.00
MACDERMID INC 1,100,000.00 1,144,000.00
MAGNACHIP SEMICONDUCTOR 200,000.00 171,000.00
MAGNACHIP SEMICONDUCTOR 200,000.00 179,000.00
MAGNACHIP SEMICONDUCTOR 125,000.00 86,250.00
MAJESTIC STAR LLC/CAP II 1,425,000.00 1,371,562.50
MANDALAY RESORT GROUP 700,000.00 753,375.00
MANDALAY RESORT GROUP 700,000.00 700,000.00
MARINER ENERGY INC 50,000.00 50,312.50
MARKWEST ENERGY PART/FIN 1,250,000.00 1,231,250.00
MARKWEST ENERGY PART/FIN 275,000.00 288,750.00
MEDCATH HOLDINGS CORP 369,000.00 398,520.00
MEDIACOM BROADBD LLC/CRP 400,000.00 414,000.00
MEDIANEWS GROUP INC 125,000.00 110,000.00
MEDIMEDIA USA INC 675,000.00 718,875.00
MERISANT COMPANY 1,375,000.00 1,254,687.50
MERISANT WORLDWIDE INC 225,000.00 140,062.50
MERITAGE HOMES CORP 2,000,000.00 1,880,000.00
METALS USA HLDNG CORP 1,025,000.00 1,016,031.25
METHANEX CORP 200,000.00 191,687.40
METROPCS WIRELESS INC 1,425,000.00 1,515,843.75
MGM MIRAGE INC 255,000.00 269,343.75
MGM MIRAGE INC 1,200,000.00 1,189,500.00
MGM MIRAGE INC 400,000.00 387,000.00
MGM MIRAGE INC 25,000.00 25,437.50
MICHAELS STORES INC 700,000.00 780,500.00
MIRANT AMERICAS GENR INC 150,000.00 158,062.50
MIRANT AMERICAS GENR LLC 2,025,000.00 2,085,750.00
MIRANT NORTH AMERICA LLC 2,450,000.00 2,584,750.00
MISSION ENERGY HOLDING 1,183,000.00 1,291,930.64
MOBILE MINI INC 700,000.00 703,500.00
MOBILE SERVICES GRP INC 425,000.00 463,250.00
MOHEGAN TRIBAL GAMING 225,000.00 220,500.00
MOHEGAN TRIBAL GAMING 125,000.00 126,875.00
MOHEGAN TRIBAL GAMING 240,000.00 240,600.00
MOMENTIVE PERFORMANCE 655,000.00 691,025.00
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[EREeS MOMENTIVE PERFORMANCE 2,600,000.00 2,756,000.00
MOSAIC CO 450,000.00 469,125.00
NALCO COMPANY 100,000.00 103,250.00
NALCO COMPANY 915,000.00 980,193.75
NATIONAL PIZZA 375,000.00 393,750.00
NBTY INC 475,000.00 480,937.50
NCL CORP 500,000.00 4917,500.00
NEENAH CORP 175,000.00 177,625.00
NEIMAN MARCUS GROUP INC 375,000.00 421,875.00
NEIMAN MARCUS GROUP INC 2,025,000.00 2,2217,500.00
NEXSTAR FINANCE INC 100,000.00 97,500.00
NIELSEN FINANCE LLC/CO 1,850,000.00 2,023,437.50
NOBLE GROUP LTD 200,000.00 191,093.80
NORCROSS SAFETY PRODUCTS 300,000.00 316,875.00
NORDIC TEL CO HLDGS 1,475,000.00 1,591,156.25
NORSKE SKOG CANADA 575,000.00 580,750.00
NORTH AMER ENERGY PARTNR 400,000.00 410,000.00
NORTHWEST PIPELINE CORP 325,000.00 347,750.00
NORTHWEST PIPELINE CORP 250,000.00 251,250.00
NOVELIS INC 225,000.00 238,500.00
NRG ENERGY INC 1,100,000.00 1,135,750.00
NRG ENERGY INC 2,475,000.00 2,570,906.25
NRG ENERGY INC 1,825,000.00 1,898,000.00
NSG HOLDINGS LLC/NSG HLD 400,000.00 422,500.00
NTL CABLE PLC 1,950,000.00 2,047,500.00
NTL CABLE PLC 600,000.00 641,250.00
NXP BV 1,250,000.00 1,290,625.00
OMEGA HLTHCARE INVESTORS 1,375,000.00 1,392,187.50
OPEN SOLUTIONS INC 500,000.00 517,500.00
OPTI CANADA INC 125,000.00 132,500.00
OUTBACK STEAKHOUSE INC 700,000.00 717,500.00
OWENS-BROCKWAY GLASS CON 100,000.00 102,000.00
OWENS-BROCKWAY GLASS CON 2,375,000.00 2,481,875.00
OWENS-ILLINOIS INC 1,425,000.00 1,432,125.00
P.H. GLATFELTER 1,025,000.00 1,049,343.75
PACIFIC ENERGY PART/FINA 300,000.00 300,162.90
PACIFIC ENERGY PRTNR/FIN 500,000.00 521,100.00
PACKAGING DYNAMICS FIN 450,000.00 453,375.00
PANAMSAT CORP 500,000.00 550,000.00
PANTRY INC 700,000.00 705,250.00
PARK PLACE ENTERTAINMENT 900,000.00 942,750.00
PARK PLACE ENTERTAINMNT 975,000.00 1,033,500.00
PEABODY ENERGY CORP 1,725,000.00 1,824,187.50
PENHALL INTERNATIONAL 1,000,000.00 1,095,000.00
PENN NATIONAL GAMING INC 1,675,000.00 1,683,375.00
PENN NATIONAL GAMING INC 200,000.00 200,000.00
PETRO STOPPING CTR/FINL 575,000.00 598,000.00
PETROPLUS FINANCE LTD 575,000.00 576,437.50
PETROPLUS FINANCE LTD 1,125,000.00 1,132,031.25
PHI INC 150,000.00 147,000.00
PHILLIPS VAN-HEUSEN 1,500,000.00 1,578,750.00
PINNACLE FOODS 10.625% 1 1,200,000.00 1,201,500.00
PINNACLE FOODS 9.25% 144 900,000.00 900,000.00
PLAINS EXPLORATION 7% 3/ 525,000.00 525,656.25
PNA GROUP INC 350,000.00 386,750.00
PNA INTERMED HOLDING COR 425,000.00 4317,750.00
POGO PRODUCING CO 400,000.00 394,000.00
POKAGON GAMING AUTHORITY 1,250,000.00 1,400,000.00
POLYPORE INC 550,000.00 565,812.50
PREMCOR REFINING GROUP 9,000.00 9,625.41
PRIMEDIA INC 515,000.00 530,450.00
PRIMUS TELECOMM GROUP 1,825,000.00 1,295,750.00
PROPEX FABRICS INC 1,075,000.00 991,687.50
PXRE CAPITAL TRUST I 1,000,000.00 1,022,500.00
QUALITY DISTRIB/QD CAP 1,200,000.00 1,170,000.00
QUEBECOR MEDIA 1,725,000.00 1,811,250.00
QUICKSILVER RESOURCE 1,125,000.00 1,116,562.50
QWEST CAPITAL FUNDING 125,000.00 130,625.00
QWEST COMMUNICATIONS INT 1,150,000.00 1,190,250.00
QWEST COMMUNICATIONS INT 200,000.00 207,000.00
QWEST CORPORATION 500,000.00 533,750.00
QWEST CORPORATION 875,000.00 927,500.00
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[ARES:S QWEST CORPORATION 250,000.00 250,000.00
QWEST CORPORATION 525,000.00 544,687.50
QWEST CORPORATION 475,000.00 484,500.00
R.H. DONNELLEY CORP 800,000.00 790,000.00
RAINBOW NATL SRVCS LLC 925,000.00 1,036,000.00
RANGE RESOURCES CORP 1,725,000.00 1,701,281.25
RARE RESTAURANT GROUP LL 75,000.00 75,750.00
RBS GLOBAL & REXNORD COR 500,000.00 535,000.00
RBS GLOBAL & REXNORD COR 600,000.00 664,500.00
RBS GLOBAL & REXNORD COR 425,000.00 443,062.50
READER'S DIGEST ASSN 300,000.00 294,000.00
REALOGY CORP 900,000.00 904,500.00
REALOGY CORP 1,350,000.00 1,341,562.50
REGENCY ENERGY PARTNERS 1,675,000.00 1,733,625.00
RENT-A-CENTER 200,000.00 202,000.00
RENTAL SERVICE CORP 1,750,000.00 1,863,750.00
RES-CARE INC 900,000.00 920,250.00
RH DONNELLEY CORP 1,025,000.00 1,012,187.50
RITE AID CORP 900,000.00 810,000.00
RITE AID CORP 50,000.00 50,562.50
RITE AID CORP 625,000.00 603,125.00
RITE AID CORP 950,000.00 936,937.50
ROGERS WIRELESS INC 150,000.00 161,380.50
ROGERS WIRELESS INC 3,560,000.00 3,791,720.40
RURAL CELLULAR CORP 925,000.00 955,062.50
RURAL CELLULAR CORP 250,000.00 264,062.50
SAINT ACQUISITION CORP 1,400,000.00 1,400,000.00
SALLY HOLDINGS LLC 525,000.00 544,031.25
SALLY HOLDINGS LLC 1,000,000.00 1,037,500.00
SBARRO INC 100,000.00 104,500.00
SEITEL ACQUISITION CORP 1,000,000.00 1,018,750.00
SELECT MEDICAL CORP 1,150,000.00 1,040,750.00
SELECT MEDICAL CORP 700,000.00 672,000.00
SENECA GAMING CORP 550,000.00 557,562.50
SENECA GAMING CORP 175,000.00 177,406.25
SENIOR HOUSING TRUST 550,000.00 599,500.00
SERVICE CORP INTL 300,000.00 309,000.00
SERVICE CORP INTL 825,000.00 808,500.00
SERVICE CORP INTL 1,600,000.00 1,590,000.00
SESI LLC 1,325,000.00 1,331,625.00
SGS INTERNATIONAL INC 525,000.00 567,000.00
SIERRA PACIFIC RESOURCES 975,000.00 1,029,978.30
SNOQUALMIE ENT AUTH 250,000.00 255,312.50
SNOQUALMIE ENT AUTH 525,000.00 546,000.00
SOLO CUP COMPANY 625,000.00 545,312.50
SONIC AUTOMOTIVE INC 125,000.00 131,250.00
SPECTRUM BRANDS INC 500,000.00 402,500.00
STANADYNE CORP 750,000.00 804,375.00
STARWOOD HOTELS RESORTS 1,425,000.00 1,513,428.37
STATION CASINOS 400,000.00 376,000.00
STATION CASINOS 3,945,000.00 3,703,368.75
STATION CASINOS INC 700,000.00 640,500.00
STEINWAY MUSICAL INSTRUM 300,000.00 297,000.00
STEWART ENTERPRISES 475,000.00 465,500.00
STONE CONTAINER 8% 144A 1,475,000.00 1,487,906.25
SUN HEALTHCARE 9.125% 14 300,000.00 314,250.00
SUNGARD DATA SYSTEMS INC 250,000.00 241,250.00
SUNGARD DATA SYSTEMS INC 3,075,000.00 3,367,125.00
SUPERVALU INC 650,000.00 682,500.00
SYNIVERSE TECHNOLOGIES 725,000.00 710,500.00
TDS INVESTOR CORP 275,000.00 307,312.50
TEMBEC INDUSTRIES INC 300,000.00 181,500.00
TENASKA ALABAMA PART 928,149.36 938,282.88
TENET HEALTHCARE CORP 3,625,000.00 3,711,093.75
TEREX CORP 4,205,000.00 4,362,687.50
TESORO CORP 150,000.00 152,250.00
TESORO CORP 400,000.00 407,000.00
THL BUILDCO (NORTEK INC) 575,000.00 566,375.00
TITAN INTERNATIONAL INC 1,075,000.00 1,112,625.00
TRANSDIGM INC 525,000.00 543,375.00
TRIAD HOSPITALS INC 1,425,000.00 1,494,468.75
TRITON PCS INC 1,000,000.00 1,045,000.00
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FAE TROPICANA ENTERTAINMENT 1,475,000.00 1,498,968.75
TRUSTREET PROPERTIES INC 850,000.00 925,936.45
TRW AUTOMOTIVE INC 1,050,000.00 1,047,375.00
TRW AUTOMOTIVE INC 350,000.00 349,125.00
TUBE CITY IMS CORP 700,000.00 736,750.00
TURNING STONE CASION ENT 2175,000.00 279,812.50
TURNING STONE RESORT CAS 125,000.00 127,500.00
TXU CORP 525,000.00 471,152.85
TXU CORP 125,000.00 107,654.75
UMBRELLA ACQUISITION 3,950,000.00 3,989,500.00
UNIFI INC 300,000.00 299,250.00
UNITED AUTO GROUP INC 1,600,000.00 1,622,000.00
UNITED REFINING 575,000.00 599,459.06
UNITED SURGICAL PARTNERS 450,000.00 463,500.00
UNITED SURGICAL PARTNERS 600,000.00 616,500.00
UNIVERSAL CITY FLORIDA 200,000.00 206,500.00
UNIVERSAL CITY FLORIDA 415,000.00 4217,450.00
US ONCOLOGY HOLDINGS INC 1,300,000.00 1,316,250.00
US ONCOLOGY INC 2,225,000.00 2,369,625.00
USI HOLDINGS CORP 100,000.00 100,500.00
USI HOLDINGS CORP 50,000.00 50,875.00
VANGUARD HEALTH HLD II 1,675,000.00 1,733,625.00
VENOCO INC 2,800,000.00 2,870,000.00
VENTAS REALTY LP/CAP CRP 575,000.00 608,062.50
VENTAS REALTY LP/CAP CRP 275,000.00 279,812.50
VENTAS REALTY LP/CAP CRP 1,350,000.00 1,407,375.00
'VICORP RESTAURNTS INC 200,000.00 180,500.00
VIDEOTRON LTEE 1,850,000.00 1,873,125.00
VIDEOTRON LTEE 600,000.00 591,000.00
VISANT HOLDING CORP 416,000.00 436,800.00
VISTEON CORP 900,000.00 792,000.00
'WEST CORP 1,350,000.00 1,427,625.00
WEST CORP 125,000.00 135,937.50
'WILLIAMS COS 1,025,000.00 1,042,937.50
WILLIAMS COS INC 700,000.00 763,000.00
WILLIAMS COS INC 150,000.00 166,125.00
'WILLIAMS COS INC 575,000.00 610,937.50
WILLIAMS COS INC 625,000.00 675,000.00
WILLIAMS PARTNERS LP/WIL 1,200,000.00 1,272,000.00
'WIND ACQUISITION FIN SA 2,475,000.00 2,877,187.50
WINDSTREAM CORP 450,000.00 453,375.00
'YANKEE ACQUISITION CORP 800,000.00 821,000.00
YANKEE ACQUISITION CORP 350,000.00 360,937.50
HUNTSMAN CORP (HUN) 5.000 2/16/08 SERIES 12,500.00 10,800.00 | X
K RVt BHAREL - 470 419,740,649.36 428,344,073.72
(51,439,839,813)
NIRRT 2R : 96.3% 100%
&t 51,439,839,813
(51,439,839,813)
(1) 1 lEREEEO/NFROONIE, MERFETH £,
2 GEEEMOONIL, SMEEAMRERICHRD O T, NETHY £,
3 WIS LD HARHMI OMEE ISk B R RO/ NEHRO G HGRICH T 2 ETH Y 9,
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e 360,030,000 — 360,210,000 180,000
K v 360,030,000 — 360,210,000 /180,000
it 360,030,000 — 360,210,000 /180,000
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D) FAEHIR R BICHBEE WSO MERER SN TOBAEIC OV TIUTO L SISl L TR v £9°,
OFHHMAR BB TABRPROZIER (LT Y] EWWET) OXBE MRS OMIEARER SN T DT, YksBETH
WY CEHMIE L TR0 £,
QFHEWIFIR B IZBVTURZ A OXEEE SEWBEOMENIER I TORWEEIE, BLTOFEIZL-TEY £7,
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LICHAELEZL— b EHOTRY £,
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I EPERH 50,998,444,996 H
I AR 117,679,407 [
M A PEREE(T — 1) 50,880,765,589 M
IV ST O 44,723,113,808 [
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I BERE 54,929,948 552 M

0 AERE 10,000,000 M

M A& EREE(T — 1) 54,919,948,552 M

IV FITE O 39,410,874,750 [
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R IR B E AL fig O 4% FATH A
01 EERAR | 20044E 11 12 H~20054E 5 H 6 H | 26,738,758,543 436,560,146 | 26,302,198,397
%2 K E WM | 20054F 5 J 7 H~20054E 115 7 B | 25,405,110,288 | 6,424,027,599 | 45,283,281,086
%3 K EHAM | 20054E 11 8 H~20064F 5 H 8 H 6,325,065,196 | 9,053,796,145 | 42,554,550,137
%4 FEWIM | 20064E 5 1 9 H~2006411H 6 H 5,274,428,195 | 5,947,649,893 | 41,881,328,439
55 EWIM | 20064E11H 7 H~20074E 5 H 7 H 6,317,710,700 | 3,942,721,659 | 44,256,317,480
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