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e Ghll & PERRERD) 69,680,884 100.00
<ITBE>
EHEY EA—T > =P —T7 7 R
B PEDOFERE [, Hulgk R 5 (M) & R (%)
S E RS eRE ) TAIT 54,407,283 0.18
FR AR TR T A MR A AR TAIH 4,138,076 0.01
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ERE Y A —7 > =P —T 7 2 V)
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JIENT Hok FE B S EA B B B ) IR | b
(M) (M) (M) (M) ° (%)
1 [T AU [HE%E HCA INC 11,075,000] 9,747.45[1,079,530,345(7,762.62[859,710,718]  9.25[2016/11/15] 2.91
2 |7 AV AR EN%%?})%&SRE 9,275,000| 9,378.13| 869,821,955|6,162.32|571,556,107|10.875| 2017/11/1| 1.93
3 |7 AV # [#:E% |FREEPORT-MCMORAN C & G| 6,475,000] 9,386.19] 607,755,974/ 6,640.02]429,941,942| 8.375] 2017/4/1] 1.45
4 |7 AV AR COMMSSI{\ISI%I\?SEALTH 5,425,000| 8,731.06| 473,660,449|7,667.08|415,939,361| 8.875| 2015/7/15| 1.41

% CENTENNIAL
1 3
T AU | FAESR COMM/CELL/PR 3,835,000 9,410.68| 360,899,961|9,458.46|362,731,941| 8.125| 2014/2/1| 1.23

5
6 |7 AV |#fE%| QWEST CAPITAL FUNDING | 3,350,000 9,530.11| 319,258,852|9,171.84|307,256,640 7| 2009/8/3]| 1.04
7
8

T AU | &SR CABLEVISCI(())II{\IPSYSTEMS 3,550,000| 8,862.51| 314,619,191|7,834.28|278,116,940 8| 2012/4/15| 0.94

7 AU 7 |#Lffi%| BAUSCH & LOMB INC 3,700,000] 8,298.58] 307,047,646]7,356.58|272,193,460] 9.875] 2015/11/1] 0.92
9 |7 AU 5 [#4%%| SPRINT CAPITAL CORP 5,050,000] 8,661.64] 437,412,931]4,968.08]250,888,040] 8.75] 2032/3/15] 0.85
10 |7 A U 74 [#if % NTL CABLE PLC 3,575,000] 8,927.31| 319,151,370]6,878.88]245,919,960] 8.75| 2014/4/15] 0.83
11 |7 A ) 7 [’k GCIINC 3,095,000 8,216.44] 254,298,818 7,667.08]237,296,280] 7.25] 2014/2/15] 0.80
12 |7 AU 7% [#L4f%| ROGERS WIRELESSINC | 2,660,000] 9,840.62| 261,760,492]8,789.68[233,805,488 8[2012/12/15] 0.79
13 |7 A VU 7 [#Lif%| NIELSEN FINANCE LLC/CO | 3,275,000] 9,312.57] 304,986,848]6,878.88[225,283,320] 10| 2014/8/1] 0.76
14 |7 AU 7 [#AiEk WINDSTREAM CORP 2,905,000 9,167.07| 266,303,419]7,452.12]216,484,086] 8.625] 2016/8/1] 0.73
15 |7 A U 7 [#Lifi%| RENTAL SERVICE CORP | 4,500,000] 7,832.68] 852,470,945|4,681.46[210,665,700] _ 9.5| 2014/12/1] 0.71
16 |7 A U 71 [#4%%| AMERICAN TOWER CORP | 2,300,000] 9,649.54] 221,939,420]8,956.87]206,008,125| 7.125|2012/10/15] 0.69

17 |7 4 0 7 |itpg| MIRANT NOL%TCH AMERICA | o 150, 000| 9,410.69| 230,561,9058,264.21|202,473,145| 7.375(2018/12/31| 0.68
18 |7 A U 71 [#L4%% | WIND ACQUISITION FIN SA | 2,525,000[10,079.46] 254,506,617|7,834.28]197,815,570| 10.75] 2015/12/1] 0.67
19 |7 AU 4 [iifiE US ONCOLOGY INC 2,475,000 9,530.11] 235,870,346]7,953.70]196,854,198 9| 2012/8/15] 0.66
20 |7 A U 7 [#Lf% % |COMSTOCK RESOURCES INC| 2,650,000] 9,362.92] 248,117,380| 7,165.50]189,885,750] 6.875] 2012/3/1] 0.64
21 |7 AU 7 [#fi% CCHILLC 7,481,000] 6,831.89] 511,093,948]2,531.80[189,404,706 11| 2015/10/1] 0.64
22 |7 AV b [’k VENOCO INC 2,800,000] 9,315.15] 260,824,200] 6,448.95]180,570,600] 8.75]2011/12/15] 0.61
23 |7 A U [#L{% % | AMR REAL ESTATE PTR/FIN | 3,065,000 8,646.36] 265,011,240|5,756.28]176,430,135] 7.125] 2013/2/15] 0.59
24 |7 AU |ikfi% EDUCATIONLI\]:%NAGEMENT 2,625,000 8,694.14| 228,221,175|6,687.80|175,554,750| 10.25| 2016/6/1| 0.59
25 |74V 7 |itfg| VENTAS RE‘QII;TY LPICAP 1 9 000,000/10,007.81| 200,156,300|8,741.91|174,838,200 9| 2012/5/1| 0.59
26 |7 A U #[#Lf%%| DRS TECHNOLOGIES INC | 1,800,000]10,031.70] 180,570,600]9,482.34]170,682,210] 7.625] 2018/2/1] 0.57
27 |7 AU 7 [iLfiE TOLL CORP 2,175,000 9,067.78] 197,224,416]7,834.28[170,395,590] 8.25] 2011/12/1] 0.57
o FREESCALE
28 |7 A U 7 |kiti SEMICONDUCTOR 5,175,000| 7,354.73| 380,607,475|3,248.36|168,102,630| 8.875(2014/12/15| 0.57
29 |7 AU 7 [iLfi% BLOCKBUSTER INC 3,375,000 7,001.20] 236,290,722[4,729.22[159,611,512 9| 2012/9/1] 0.54

30 |7 A U 4 [#Li% % |[AMKOR TECHNOLOGIES INC| 2,825,000] 8,707.03] 245,973,701 5,589.08]157,891,792] 9.25] 2016/6/1] 0.53
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A AAC GROUP HOLDING CORP 186,031.00 176,729.45
ABITIBI-CONSOLIDATED INC 2,625,000.00 682,500.00
ABITIBI-CONSOLIDATED INC 600,000.00 123,000.00
ABITIBI-CONSOLIDATED INC 575,000.00 117,875.00
ABITIBI-CONSOLIDATED INC 125,000.00 23,750.00
ACE CASH EXPRESS INC 900,000.00 423,000.00
ACTIVANT SOLUTIONS INC 2,150,000.00 1,311,500.00
ADVANCED MED OPT 7.5% 14 325,000.00 216,937.50
AES CORPORATION 625,000.00 575,000.00
AES CORPORATION 125,000.00 98,125.00
AES CORPORATION 1,875,000.00 1,387,500.00
AGY HOLDING CORP 775,000.00 534,750.00
AHERN RENTALS INC 1,100,000.00 335,500.00
ATIRGAS INC 1,750,000.00 1,443,750.00
ALERIS INTERNATIONAL INC 475,000.00 166,250.00
ALERIS INTERNATIONAL INC 825,000.00 280,500.00
ALGOMA ACQUISITION CORP 200,000.00 132,000.00
ALH FIN LLC/ALH FIN CORP 1,100,000.00 847,000.00
ALLIANT TECHSYSTEMS INC 550,000.00 456,500.00
ALLIS-CHALMERS ENERGY IN 925,000.00 601,250.00
ALLIS-CHALMERS ENERGY IN 100,000.00 62,000.00
ALLISON TRANSMISSION INC 1,450,000.00 899,000.00
ALLISON TRANSMISSION INC 1,150,000.00 598,000.00
AMERICAN AXLE & MFG INC 1,250,000.00 393,750.00
AMERICAN GREETINGS 1,025,000.00 830,250.00
AMERICAN RAILCAR IND 250,000.00 192,500.00
AMERICAN TOWER CORP 2,300,000.00 2,156,250.00
AMERICAN TOWER CORP 100,000.00 88,250.00
AMKOR TECHNOLOGIES INC 2,825,000.00 1,836,250.00
AMR REAL ESTATE PTR/FIN 3,065,000.00 1,930,950.00
AMSCAN HOLDINGS INC 1,425,000.00 940,500.00
APPLETON PAPERS INC 825,000.00 567,187.50
APPLETON PAPERS INC 100,000.00 59,000.00
ARAMARK CORP 300,000.00 225,000.00
ARAMARK CORP 150,000.00 133,312.50
ASBURY AUTO GROUP 7.625% 125,000.00 60,000.00
ASBURY AUTOMOTIVE GROUP 1,125,000.00 551,250.00
ASHTEAD CAPITAL INC 1,775,000.00 1,100,500.00
ATLAS PIPELINE PARTNERS 575,000.00 405,375.00
ATRIUM COMPANIES INC 82,000.00 14,760.00
AUTONATION INC 475,000.00 308,750.00
AVENTINE RENEW 10% 144A 2,025,000.00 556,875.00
AVIS BUDGET CAR RENTAL 400,000.00 148,000.00
AVIS BUDGET CAR RENTAL 525,000.00 194,250.00
B&G FOODS INC 575,000.00 488,750.00
BAKER & TAYLOR INC 1,300,000.00 768,625.00
BALDOR ELECTRIC CO 425,000.00 330,437.50
BARRINGTON BROADCASTING 550,000.00 269,500.00
BAUSCH & LOMB INC 3,125,000.00 2,593,750.00
BAYTEX ENERGY LTD 575,000.00 547,687.50
BELDEN CDT INC 7% 144A 3 175,000.00 133,875.00
BIO-RAD LABORATORIES INC 100,000.00 90,000.00
BIO-RAD LABORATORIES INC 1,025,000.00 830,250.00
BIOMET INC 50,000.00 47,500.00
BIOMET INC 850,000.00 756,500.00
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oA S BLOCKBUSTER INC 2,750,000.00 1,601,875.00
BONTEN MEDIA ACQUISITION 250,000.00 97,500.00
BOWATER CANADA FINANCE 850,000.00 272,000.00
BOWATER INC 325,000.00 178,750.00
BOYD GAMING CORP 1,990,000.00 1,273,600.00
BOYD GAMING CORP 25,000.00 16,000.00
BRIGHAM EXPLORATION CO 550,000.00 288,750.00
BRODER BROS COMPANY 500,000.00 198,750.00
BROWN SHOE COMPANY,INC 1,225,000.00 986,125.00
BUFFALO THUNDER DEV AUTH 1,800,000.00 630,000.00
BURLINGTON COAT 1,950,000.00 784,875.00
BWAY CORP 800,000.00 704,000.00
CABLEVISION SYSTEMS CORP 250,000.00 243,750.00
CABLEVISION SYSTEMS CORP 3,550,000.00 3,106,250.00
CARDTRONICS INC 650,000.00 510,250.00
CARDTRONICS INC 300,000.00 235,500.00
CARROLS CORP 875,000.00 573,125.00
CASCADES INC 1,700,000.00 952,000.00
CCH I HOLDINGS LLC 725,000.00 199,375.00
CCH I HOLDINGS LLC 350,000.00 91,000.00
CCH I HOLDINGS LLC 175,000.00 44,625.00
CCH I HOLDINGS LLC 125,000.00 36,250.00
CCHILLC 7,231,000.00 3,326,260.00
CCHILLC 275,000.00 115,500.00
CCH II LLC/CCH II CAP CO 3,225,000.00 2,273,625.00
CENTENNIAL CELL/COMMUNIC 475,000.00 422,750.00
CENTENNIAL COMM/CELL/PR 3,835,000.00 3,317,275.00
CHAPARRAL ENERGY INC 600,000.00 309,000.00
CHAPARRAL ENERGY INC 225,000.00 115,875.00
CHART INDUSTRIES INC 475,000.00 399,000.00
CHARTER COMM OPT LLC/CAP 150,000.00 115,500.00
CHESAPEAKE ENERGY CORP 200,000.00 171,500.00
CHESAPEAKE ENERGY CORP 125,000.00 105,000.00
CHESAPEAKE ENERGY CORP 50,000.00 41,000.00
CHESAPEAKE ENERGY CORP 1,025,000.00 821,281.25
CHESAPEAKE ENERGY CORP 175,000.00 133,000.00
CHESAPEAKE ENERGY CORP 225,000.00 162,000.00
CHOCTAW RESORT DEVEL ENT 434,000.00 247,380.00
CIE GEN GEOPHYSIQUE 75,000.00 50,250.00
CIE GENER DE GEOPHYSIQUE 1,575,000.00 1,074,937.50
CII CARBON LLC 450,000.00 411,750.00
CINCINNATI BELL INC 175,000.00 138,250.00
CINCINNATI BELL INC 425,000.00 301,750.00
CITIZENS COMM CO 7.125% 725,000.00 453,125.00
CITIZENS COMMUNICATIONS 1,750,000.00 1,496,250.00
CLAIRE'S STORES INC 375,000.00 67,500.00
CLAIRE'S STORES INC 1,100,000.00 341,000.00
CLAIRE'S STORES INC 450,000.00 112,500.00
COMMUNITY HEALTH SYSTEMS 4,875,000.00 4,290,000.00
COMPTON PETROLEUM CORP 775,000.00 426,250.00
COMPUCOM SYSTEMS INC 875,000.00 700,000.00
COMSTOCK RESOURCES INC 2,650,000.00 2,053,750.00
CONNACHER OIL AND GAS 950,000.00 627,000.00
CONSTELLATION BRANDS INC 350,000.00 316,750.00
CONSTELLATION BRANDS INC 1,125,000.00 947,812.50
CONSTELLATION BRANDS INC 1,275,000.00 1,064,625.00
COOPER STANDARD AUTO 450,000.00 166,500.00
CORNELL CO'S INC 125,000.00 111,250.00
CORRECTIONS CORP OF AMER 320,000.00 280,000.00
COUCHE-TARD US/FINANCE 150,000.00 114,750.00
CRC HEALTH CORP 1,850,000.00 943,500.00
CRICKET COMMUNICATIONS I 575,000.00 4717,250.00
CRICKET COMMUNICATIONS I 75,000.00 62,250.00
CRICKET COMMUNICATIONS I 25,000.00 21,106.25
CROWN CORK &SEAL 1,200,000.00 894,000.00
CSC HOLDINGS INC 400,000.00 388,000.00
D.R. HORTON INC 500,000.00 282,500.00
D.R. HORTON INC 275,000.00 151,250.00
DELUXE CORP 175,000.00 131,250.00
DEX MEDIA INC 3,800,000.00 836,000.00
DEX MEDIA WEST/FINANCE 1,925,000.00 717,062.50
DIGICEL GROUP LTD 940,000.00 540,500.00
DIGICEL GROUP LTD 1,250,000.00 718,750.00
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oA S DIGICEL LIMITED 1,725,000.00 1,397,250.00
DIRECTV HOLDINGS/FING 1,350,000.00 1,154,250.00
DOLE FOODS CO 244,000.00 178,120.00
DOMTAR INC 1,775,000.00 1,309,062.50
DOMTAR INC 250,000.00 207,500.00
DRS TECHNOLOGIES INC 1,550,000.00 1,538,375.00
DRS TECHNOLOGIES INC 1,800,000.00 1,786,500.00
DYNEGY HOLDINGS INC 200,000.00 170,000.00
DYNEGY HOLDINGS INC 350,000.00 257,250.00
DYNEGY HOLDINGS INC 1,575,000.00 1,197,000.00
DYNEGY HOLDINGS INC 1,200,000.00 816,000.00
ECHOSTAR DBS CORP 1,875,000.00 1,678,125.00
ECHOSTAR DBS CORP 300,000.00 253,500.00
ECHOSTAR DBS CORP 550,000.00 446,875.00
EDISON MISSION ENERGY 300,000.00 255,000.00
EDISON MISSION ENERGY 674,000.00 540,885.00
EDISON MISSION ENERGY 325,000.00 250,250.00
EDISON MISSION ENERGY 925,000.00 610,500.00
EDUCATION MANAGEMENT LLC 150,000.00 109,500.00
EDUCATION MANAGEMENT LLC 2,625,000.00 1,830,937.50
EL PASO CORP 1,125,000.00 740,741.62
EL PASO CORPORATION 800,000.00 560,328.00
EL PASO CORPORATION 825,000.00 586,358.02
EL PASO ENERGY CORP 600,000.00 510,000.00
EL PASO NATURAL GAS 225,000.00 171,562.50
EL PASO PERFORMANCE-LINK 425,000.00 355,098.55
ELIZABETH ARDEN INC 1,175,000.00 857,750.00
ENCORE ACQUISITION 300,000.00 198,375.00
ENCORE ACQUISITION CO 725,000.00 480,312.50
ENERGY FUTURE HOLDINGS 9,275,000.00 7,489,562.50
ENERGY PARTNERS LTD 150,000.00 76,500.00
ENERGY PARTNERS LTD 800,000.00 434,000.00
ESCO CORP 175,000.00 133,000.00
EVRAZ GROUP SA 175,000.00 82,250.00
EXPEDIA INC 1,600,000.00 1,184,000.00
EYE CARE CTRS OF AMERICA 925,000.00 934,250.00
FELCOR LODGING LP 275,000.00 181,500.00
FIREKEEPERS DEV AUTHORIT 500,000.00 360,000.00
FIRST DATA CORPORATION 75,000.00 50,625.00
FMC FINANCE III SA 200,000.00 164,000.00
FONTAINEBLEAU LAS VEGAS 2,425,000.00 315,250.00
FORD MOTOR COMPANY 200,000.00 88,000.00
FORD MOTOR COMPANY 350,000.00 119,000.00
FORD MOTOR COMPANY 75,000.00 23,250.00
FORD MOTOR COMPANY 3,350,000.00 996,625.00
FORD MOTOR COMPANY 375,000.00 123,750.00
FORD MOTOR COMPANY 175,000.00 49,437.50
FORD MOTOR CREDIT CO 1,450,000.00 966,581.60
FORD MOTOR CREDIT CO 1,675,000.00 1,032,253.92
FORD MOTOR CREDIT CO 200,000.00 119,968.40
FORD MOTOR CREDIT CO 550,000.00 291,564.35
FORD MOTOR CREDIT CO 1,125,000.00 958,668.75
FORD MOTOR CREDIT CO 2,150,000.00 1,213,414.85
FORD MOTOR CREDIT CO 425,000.00 231,251.42
FORD MOTOR CREDIT CO LLC 2,050,000.00 1,294,093.24
FOREST OIL CORPORATION 600,000.00 537,000.00
FOREST OIL CORPORATION 50,000.00 35,000.00
FREEPORT-MCMORAN C & G 150,000.00 107,259.00
FREEPORT-MCMORAN C & G 5,825,000.00 4,587,187.50
FREESCALE SEMICONDUCTOR 5,150,000.00 2,381,875.00
FREESCALE SEMICONDUCTOR 625,000.00 240,625.00
FREESCALE SEMICONDUCTOR 325,000.00 130,000.00
FRONTIER OIL CORP 425,000.00 371,875.00
FTI CONSULTING 1,350,000.00 1,289,250.00
FTI CONSULTING INC 675,000.00 631,125.00
GCIINC 3,095,000.00 2,476,000.00
GENERAL MOTORS 150,000.00 57,000.00
GENERAL MOTORS 4,275,000.00 1,175,625.00
GENERAL MOTORS 375,000.00 108,750.00
GENERAL NUTRITION CENTER 725,000.00 449,500.00
GENL MOTORS ACCEPT CORP 325,000.00 275,366.65
GENL MOTORS ACCEPT CORP 325,000.00 176,606.62
GENL MOTORS ACCEPT CORP 2,975,000.00 1,464,884.05
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oA S GEORGIA GULF CORPORATION 150,000.00 64,500.00
GEORGIA GULF CORPORATION 500,000.00 215,000.00
GEORGIA-PACIFIC CORP 1,975,000.00 1,718,250.00
GEORGIA-PACIFIC CORP 1,025,000.00 732,875.00
GEORGIA-PACIFIC CORP 1,650,000.00 1,064,250.00
GMAC 1,075,000.00 806,062.95
GMAC 1,400,000.00 851,935.00
GMAC 1,125,000.00 633,159.00
GMAC 2,125,000.00 1,129,265.36
GMAC 1,800,000.00 824,693.40
GMAC LLC 375,000.00 327,217.50
GMAC LLC 1,450,000.00 794,730.50
GMAC LLC 975,000.00 523,720.27
GOODYEAR TIRE & RUBBER 650,000.00 560,625.00
GOODYEAR TIRE & RUBBER C 115,000.00 98,900.00
GREAT CANADIAN GAMING CO 250,000.00 187,500.00
HANESBRANDS INC 450,000.00 319,500.00
HARRAHS OPERATING CO INC 350,000.00 176,750.00
HARRAHS OPERATING CO INC 3,050,000.00 1,014,125.00
HAWAIIAN TELCOM COMMUNIC 575,000.00 40,250.00
HAWKER BEECHCRAFT ACQ CO 125,000.00 72,500.00
HAWKER BEECHCRAFT ACQ CO 605,000.00 344,850.00
HCA - THE HEALTHCARE CO 404,000.00 361,580.00
HCA INC 10,650,000.00 9,372,000.00
HCA INC 950,000.00 779,000.00
HELLAS II 2,050,000.00 615,000.00
HERBST GAMING INC 525,000.00 110,376.68
HERBST GAMING INC 550,000.00 116,065.62
HERTZ CORPORATION 2,300,000.00 1,696,250.00
HERTZ CORPORATION 2,075,000.00 1,317,625.00
HILCORP ENERGY /HILCORP 1,450,000.00 1,073,000.00
HILCORP ENERGY/FINANCE 1,025,000.00 732,875.00
HOLLY ENERGY PARTNERS LP 2,050,000.00 1,414,500.00
HOST HOTELS & RESORTS LP 450,000.00 340,875.00
HOST MARRIOTT LP 800,000.00 650,000.00
HOST MARRIOTT LP 500,000.00 371,250.00
HUNTSMAN INTL LLC 125,000.00 89,375.00
IASIS HEALTHCARE/CAP CRP 375,000.00 296,250.00
IDEARC INC 175,000.00 28,000.00
IMC GLOBAL INC 175,000.00 136,500.00
INDALEX HOLDING 206,000.00 65,920.00
INDIANAPOLIS DWN CAP/LLC 775,000.00 389,437.50
INERGY LP/INERGY FIN 375,000.00 279,375.00
INERGY LP/INERGY FIN 350,000.00 267,750.00
INN OF THE MOUNTAIN GODS 1,030,000.00 463,500.00
INNOPHOS HOLDINGS INC 600,000.00 492,000.00
INNOPHOS INC 600,000.00 528,000.00
INTELSAT BERMUDA LTD 1,000,000.00 862,500.00
INTELSAT CORP 150,000.00 130,500.00
INTELSAT CORP 350,000.00 294,000.00
INTELSAT LTD 550,000.00 352,000.00
INTELSAT LTD 1,750,000.00 888,125.00
INTELSAT SUBSIDIARY 750,000.00 656,250.00
INTERTAPE POLYMER US INC 325,000.00 260,000.00
IPALCO ENTERPRISES INC 250,000.00 210,000.00
IPAYMENT INC 650,000.00 487,500.00
IPCS INC 175,000.00 136,500.00
IRON MOUNTAIN INC 525,000.00 488,250.00
IRON MOUNTAIN INC 750,000.00 607,500.00
ISLE OF CAPRI CASINOS 675,000.00 340,875.00
J.B.POINDEXTER & CO 275,000.00 123,750.00
JARDEN CORP 365,000.00 275,575.00
JEFFERSON SMURFIT CORP 300,000.00 153,000.00
JO-ANN STORES INC 400,000.00 320,000.00
JOSTENS IH CORP 850,000.00 688,500.00
K HOVNANIAN ENTERPRISES 50,000.00 40,750.00
K HOVNANIAN ENTERPRISES 250,000.00 72,500.00
K HOVNANIAN ENTERPRISES 600,000.00 168,000.00
K HOVNANIAN ENTERPRSIES 750,000.00 215,625.00
K.HOVNANIAN ENTERPRISES 425,000.00 123,250.00
K.HOVNANIAN ENTERPRISES 1,625,000.00 471,250.00
KANSAS CITY SOUTHERN RY 500,000.00 407,500.00
KAR HOLDINGS INC 700,000.00 441,000.00
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oA S KAR HOLDINGS INC 575,000.00 373,750.00
KAR HOLDINGS INC 225,000.00 126,000.00
LAMAR MEDIA CORP 1,075,000.00 843,875.00
LAMAR MEDIA CORP 175,000.00 132,125.00
LAMAR MEDIA CORP 200,000.00 151,000.00
LAUREATE EDUCATION INC 525,000.00 378,000.00
LENNAR CORP 125,000.00 78,750.00
LENNAR CORP 50,000.00 27,500.00
LESLIE'S POOLMART 425,000.00 344,250.00
LEVEL 3 FINANCING INC 1,325,000.00 781,750.00
LEVEL3 FINANCING INC 50,000.00 23,250.00
LEVEL3 FINANCING INC 125,000.00 63,750.00
LIN TELEVISION CORP 525,000.00 296,625.00
MACDERMID INC 1,275,000.00 688,500.00
MAGNACHIP SEMICONDUCTOR 200,000.00 19,000.00
MANDALAY RESORT GROUP 25,000.00 16,625.00
MARKWEST ENERGY PART/FIN 1,975,000.00 1,441,750.00
MARKWEST ENERGY PART/FIN 1,225,000.00 894,250.00
MEDCATH HOLDINGS CORP 369,000.00 343,170.00
MEDIACOM BROADBD LLC/CRP 300,000.00 222,000.00
MEDIACOM LLC/CAP CORP 1,150,000.00 905,625.00
MEDIMEDIA USA INC 675,000.00 540,000.00
MERISANT COMPANY 1,950,000.00 780,000.00
MERISANT WORLDWIDE INC 600,000.00 72,000.00
MERITAGE CORPORATION 350,000.00 225,750.00
MERITAGE HOMES CORP 50,000.00 27,875.00
METHANEX CORP 200,000.00 176,727.00
METROPCS WIRELESS INC 200,000.00 171,000.00
MGM MIRAGE INC 250,000.00 222,500.00
MGM MIRAGE INC 250,000.00 176,875.00
MGM MIRAGE INC 60,000.00 35,250.00
MGM MIRAGE INC 600,000.00 381,000.00
MGM MIRAGE INC 200,000.00 119,000.00
MICHAELS STORES INC 675,000.00 320,625.00
MILLENNIUM AMERICA INC 75,000.00 15,000.00
MIRANT AMERICAS GENR INC 400,000.00 374,000.00
MIRANT AMERICAS GENR LLC 1,225,000.00 888,125.00
MIRANT NORTH AMERICA LLC 2,450,000.00 2,149,875.00
MOBILE MINI INC 775,000.00 550,250.00
MOBILE SERVICES GRP INC 825,000.00 618,750.00
MOHEGAN TRIBAL GAMING 300,000.00 204,000.00
MOHEGAN TRIBAL GAMING 425,000.00 259,250.00
MOMENTIVE PERFORMANCE 875,000.00 494,375.00
MOMENTIVE PERFORMANCE 550,000.00 239,250.00
MOSAIC CO 75,000.00 64,875.00
MUELLER WATER PRODUCTS 800,000.00 524,000.00
NALCO COMPANY 225,000.00 209,250.00
NALCO COMPANY 712,000.00 626,560.00
NBTY INC 300,000.00 225,000.00
NEENAH CORP 525,000.00 312,375.00
NEFF CORP 2,600,000.00 455,000.00
NEIMAN MARCUS GROUP INC 2,475,000.00 1,723,218.75
NELL AF SARL 1,625,000.00 568,750.00
NEWARK GROUP INC 500,000.00 145,000.00
NEWFIELD EXPLORATION CO 1,625,000.00 1,174,062.50
NEWPAGE CORP 400,000.00 272,000.00
NEWPAGE CORP 150,000.00 77,250.00
NEXTEL COMMUNICATIONS 550,000.00 313,500.00
NIELSEN FINANCE LLC/CO 4,775,000.00 3,509,625.00
NIELSEN FINANCE LLC/CO 450,000.00 173,250.00
NMH HOLDINGS INC 630,600.00 466,644.00
NOBLE GROUP LTD 200,000.00 97,000.00
NORANDA ALUMINIUM ACQUIS 1,350,000.00 634,500.00
NORANDA ALUMINIUM HOLDIN 725,000.00 271,875.00
NORSKE SKOG CANADA 200,000.00 120,000.00
NORTEL NETWORKS LIMITED 475,000.00 260,062.50
NORTEL NETWORKS LIMITED 125,000.00 65,468.75
NORTEL NETWORKS LIMITED 775,000.00 405,906.25
NOVELIS INC 725,000.00 503,875.00
NRG ENERGY INC 375,000.00 332,812.50
NRG ENERGY INC 740,000.00 653,050.00
NRG ENERGY INC 1,850,000.00 1,609,500.00
NTL CABLE PLC 3,550,000.00 2,591,500.00
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NUVEEN INVESTMENTS INC 3,350,000.00 954,750.00
NXP BV 2,675,000.00 1,324,125.00
NXP BV 800,000.00 270,000.00
OMEGA HLTHCARE INVESTORS 1,375,000.00 1,096,562.50
OPEN SOLUTIONS INC 500,000.00 212,500.00
OPTI CANADA INC 750,000.00 446,250.00
OUTBACK STEAKHOUSE INC 800,000.00 176,000.00
P.H. GLATFELTER 1,025,000.00 937,875.00
PACIFIC ENERGY PART/FINA 300,000.00 235,651.50
PACIFIC ENERGY PRTNR/FIN 500,000.00 463,521.00
PACKAGING DYNAMICS FIN 450,000.00 236,250.00
PAETEC HOLDING CORP 1,900,000.00 1,102,000.00
PANTRY INC 700,000.00 518,000.00
PARK PLACE ENTERTAINMENT 2,125,000.00 1,179,375.00
PEABODY ENERGY CORP 1,480,000.00 1,250,600.00
PENHALL INTERNATIONAL 1,200,000.00 828,000.00
PETROHAWK ENERGY CORP 1,575,000.00 1,078,875.00
PETROLEUM DEVELOPMENT CO 475,000.00 353,875.00
PETROPLUS FINANCE LTD 775,000.00 523,125.00
PETROPLUS FINANCE LTD 2,300,000.00 1,518,000.00
PHI INC 150,000.00 110,250.00
PHILLIPS VAN-HEUSEN 1,450,000.00 1,250,625.00
PINNACLE FOODS 10.625% 1 2,750,000.00 1,705,000.00
PINNACLE FOODS 9.25% 144 675,000.00 496,125.00
PLAINS EXPLORATION & PRO 325,000.00 245,375.00
PLAINS EXPLORATION & PRO 1,675,000.00 1,130,625.00
PLAINS EXPLORATION 7% 3/ 525,000.00 354,375.00
PLY GEM INDUSTRIES 1,600,000.00 1,056,000.00
PNM RESOURCES INC 500,000.00 410,000.00
POKAGON GAMING AUTHORITY 762,000.00 693,420.00
PRIMUS TELECOMM GROUP 2,050,000.00 430,500.00
PROPEX FABRICS INC 1,025,000.00 2,562.50
PSYCHIATRIC SOLUTIONS IN 375,000.00 309,375.00
PUBLIC SERVICE CO OF NEW 1,100,000.00 909,701.09
PXRE CAPITAL TRUST I 1,000,000.00 958,000.00
QUALITY DISTRIB/QD CAP 1,200,000.00 411,000.00
QUEBECOR MEDIA 1,725,000.00 1,207,500.00
QUEBECOR WORLD CAP CORP 125,000.00 17,500.00
QUICKSILVER RESOURCE 825,000.00 534,187.50
QUICKSILVER RESOURCES IN 2,125,000.00 1,508,750.00
QWEST CAPITAL FUNDING 3,350,000.00 3,182,500.00
QWEST COMMUNICATIONS INT 1,400,000.00 966,000.00
QWEST CORP 775,000.00 677,156.25
QWEST CORPORATION 725,000.00 565,500.00
QWEST CORPORATION 300,000.00 202,500.00
QWEST CORPORATION 225,000.00 141,750.00
QWEST CORPORATION 825,000.00 528,000.00
R.H. DONNELLEY CORP 825,000.00 177,375.00
R.H. DONNELLEY CORP 625,000.00 134,375.00
RANGE RESOURCES CORP 1,575,000.00 1,275,750.00
RANGE RESOURCES CORP 250,000.00 205,000.00
RBS GLOBAL & REXNORD COR 500,000.00 352,500.00
RBS GLOBAL & REXNORD COR 600,000.00 393,000.00
RBS GLOBAL & REXNORD COR 425,000.00 272,000.00
REALOGY CORP 200,000.00 70,000.00
REALOGY CORP 150,000.00 34,500.00
REGENCY ENERGY PARTNERS 1,089,000.00 833,085.00
RELIANT ENERGY INC 200,000.00 176,000.00
RELIANT ENERGY INC 50,000.00 39,000.00
RENTAL SERVICE CORP 4,625,000.00 2,867,500.00
RES-CARE INC 900,000.00 810,000.00
RITE AID CORP 900,000.00 288,000.00
RITE AID CORP 500,000.00 185,000.00
RITE AID CORP 225,000.00 162,000.00
RITE AID ESCROW CORP 4,900,000.00 1,898,750.00
ROGERS WIRELESS INC 2,660,000.00 2,480,450.00
ROUSE CO LP/TRC CO-ISSR 775,000.00 271,250.00
RYERSON INC 150,000.00 102,000.00
SABINE PASS LNG LP 775,000.00 554,125.00
SAINT ACQUISITION CORP 550,000.00 121,000.00
SANDRIDGE ENERGY INC 2,250,000.00 1,518,750.00
SEITEL ACQUISITION CORP 2,480,000.00 1,587,200.00
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[ARES:S SELECT MEDICAL CORP 1,125,000.00 720,000.00
SENECA GAMING CORP 125,000.00 84,375.00
SENECA GAMING CORP 175,000.00 118,125.00
SENIOR HOUSING TRUST 550,000.00 522,500.00
SEQUA CORP 975,000.00 604,500.00
SERVICE CORP INTL 300,000.00 285,000.00
SERVICE CORP INTL 1,675,000.00 1,310,687.50
SERVICE CORP INTL 1,400,000.00 1,085,000.00
SESI LLC 1,325,000.00 1,126,250.00
SGS INTERNATIONAL INC 725,000.00 514,750.00
SHINGLE SPRINGS TRIBAL G 675,000.00 357,750.00
SIERRA PACIFIC RESOURCES 975,000.00 909,536.55
SIX FLAGS INC 325,000.00 97,500.00
SMITHFIELD FOODS INC 325,000.00 233,187.50
SMITHFIELD FOODS INC 300,000.00 201,000.00
SMITHFIELD FOODS INC 125,000.00 80,937.50
SMURFIT-STONE CONTAINER 175,000.00 91,000.00
SNOQUALMIE ENT AUTH 250,000.00 163,750.00
SNOQUALMIE ENT AUTH 950,000.00 622,250.00
SOLO CUP COMPANY 600,000.00 420,000.00
SONIC AUTOMOTIVE INC 400,000.00 196,000.00
SPRINT CAPITAL CORP 600,000.00 504,000.00
SPRINT CAPITAL CORP 225,000.00 183,375.00
SPRINT CAPITAL CORP 500,000.00 355,000.00
SPRINT CAPITAL CORP 300,000.00 177,000.00
SPRINT CAPITAL CORP 4,950,000.00 3,267,000.00
SPRINT NEXTEL CORP 400,000.00 278,000.00
STANADYNE CORP 950,000.00 722,000.00
STANADYNE HOLDINGS INC 100,000.00 55,000.00
STANDARD PACIFIC CORP 525,000.00 320,250.00
STANDARD PACIFIC CORP 425,000.00 255,000.00
STATION CASINOS 400,000.00 46,000.00
STATION CASINOS 2,320,000.00 255,200.00
STATION CASINOS INC 200,000.00 22,000.00
STEEL DYNAMICS INC 375,000.00 2717,500.00
STEEL DYNAMICS INC 975,000.00 633,750.00
STEINWAY MUSICAL INSTRUM 300,000.00 238,500.00
STEWART ENTERPRISES 475,000.00 389,500.00
STONE CONTAINER 8% 144A 1,475,000.00 730,125.00
SUN HEALTHCARE 9.125% 14 430,000.00 366,575.00
SUNGARD DATA SYSTEMS INC 350,000.00 309,750.00
SUNGARD DATA SYSTEMS INC 125,000.00 109,375.00
SUNGARD DATA SYSTEMS INC 1,275,000.00 981,750.00
SUPERVALU INC 1,275,000.00 1,071,000.00
SWIFT TRANSPORTATION CO 275,000.00 55,000.00
SYNIVERSE TECHNOLOGIES 465,000.00 372,000.00
TARGA RESOURCES INC 525,000.00 357,000.00
TARGA RESOURCES PARTNERS 875,000.00 542,500.00
TELCORDIA TECHNOLOGIES 1,525,000.00 884,500.00
TENASKA ALABAMA PART 672,819.08 497,886.11
TENET HEALTHCARE CORP 150,000.00 127,500.00
TENET HEALTHCARE CORP 475,000.00 401,375.00
TENET HEALTHCARE CORP 325,000.00 273,000.00
TEREX CORP 2,075,000.00 1,561,437.50
TEXAS COMP ELEC HOLD CO 300,000.00 241,500.00
TEXAS COMP ELEC HOLD LLC 325,000.00 261,625.00
THL BUILDCO (NORTEK INC) 775,000.00 294,500.00
TICKETMASTER 1,850,000.00 1,554,000.00
TITAN INTERNATIONAL INC 1,075,000.00 870,750.00
TOLL BROTHERS INC 375,000.00 326,250.00
TOLL CORP 2,175,000.00 1,848,750.00
TOWN SPORTS INTL INC 200,000.00 178,000.00
TRANSDIGM INC 950,000.00 760,000.00
TRW AUTOMOTIVE INC 700,000.00 413,000.00
TRW AUTOMOTIVE INC 975,000.00 555,750.00
TUBE CITY IMS CORP 700,000.00 406,000.00
UMBRELLA ACQUISITION 625,000.00 128,125.00
UNITED AUTO GROUP INC 1,775,000.00 958,500.00
UNITED REFINING 575,000.00 414,000.00
UNITED RENTALS INC 425,000.00 310,250.00
UNITED RENTALS INC 1,850,000.00 1,054,500.00
UNITED RENTALS NA INC 825,000.00 528,000.00
UNITED SURGICAL PARTNERS 625,000.00 406,250.00
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A UNITED SURGICAL PARTNERS 725,000.00 471,250.00
UNIVERSAL CITY DEVELOPMT 250,000.00 202,500.00
UNIVERSAL CITY FLORIDA 150,000.00 108,000.00
UNIVERSAL CITY FLORIDA 415,000.00 292,575.00
UNIVERSAL HOSPITAL SERVI 150,000.00 96,000.00
UNIVERSAL HOSPITAL SERVI 250,000.00 197,500.00
US ONCOLOGY HOLDINGS INC 697,000.00 4817,900.00
US ONCOLOGY INC 2,475,000.00 2,029,500.00
US ONCOLOGY INC 400,000.00 310,000.00
US STEEL CORP 125,000.00 75,706.50
'VANGUARD HEALTH HLD I 300,000.00 234,000.00
VANGUARD HEALTH HLD II 250,000.00 206,875.00
VENOCO INC 2,800,000.00 2,072,000.00
VENTAS REALTY LP/CAP CRP 2,000,000.00 1,880,000.00
VENTAS REALTY LP/CAP CRP 275,000.00 235,125.00
VENTAS REALTY LP/CAP CRP 1,625,000.00 1,405,625.00
VERSO PAPER HLDGS LLC/IN 900,000.00 382,500.00
VIASYSTEMS INC 125,000.00 97,500.00
VIDEOTRON LTD 75,000.00 66,562.50
VIDEOTRON LTEE 875,000.00 726,250.00
VIDEOTRON LTEE 600,000.00 456,000.00
VISANT HOLDING CORP 809,000.00 576,412.50
VISTEON CORP 40,000.00 6,400.00
VISTEON CORP 4617,000.00 135,430.00
'WEST CORP 2,050,000.00 1,158,250.00
WEST CORP 1,250,000.00 568,750.00
'WILLIAMS COS INC 625,000.00 468,750.00
WILLIAMS PARTNERS LP/WIL 575,000.00 457,125.00
WIND ACQUISITION FIN SA 2,750,000.00 2,145,000.00
WINDSTREAM CORP 2,555,000.00 1,980,125.00
WINDSTREAM CORP 1,125,000.00 731,250.00
WINDSTREAM REGATTA HLDGS 900,000.00 423,000.00

FREEPORT-MC C&G(FCX) 6.75 5/01/10 SERIES 1,297,500 705,191.25 | 3%
* RoVE GEASK 526 501,746,950.08 324,394,367.27
(32,364,826,022)
LKA B 2R 95.8% 100%
SR 32,364,826,022
(32,364,826,022)
&t 32,364,826,022
(32,364,826,022)

(1)

1 EEEEEO/NFHHOONIE, BEREETH T3,
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3 SIS KV AR OB FE IR T B R, RO/ NEHO AR SEICKT T 5 ETH Y £,
4 AEBWROXRDENITINA T v MERIEFRTHDHZ AR LTEY £7,

F2 T UNT 4 TG RO TG | OZFKIEATE K Ol ORI 2

TRk 20 4F 11 A 5 A8ILE
kA ZER (M) REAT () FEAG A ()
25 1AEH
i
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WA D B 7 15
TR
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Q@FHHRIAR BB\ T Y% B OXBEE L %H%@W1ﬁ%?*ﬂf%ﬁ%ﬁni UTFOHEZL->THEY £9,
: |:+Hﬁ§qFﬁﬁﬂ€ FIZ Y% H 28 2 5 A SRS B REER STV D 5EITIE, Mk B ISR bW ETR DO LS O iz &
LIZHE LIV EHWTEY £9,
- FHRARIR B Y% B 28 2 5 XA LG SRR S CORWEEAICIE, S Ak b IEVIER ST 5 R SRS O i
iz fvCEn £9,
2) FHRIRR B ISHRE SRR OIS TR S TORVIMEIZOW TR, FHEIRIR B OB RS O TR L T Y £,

—25,/26—




2 [Z7272 FOIERR]

[l pERER T ] TRE204E11 H 28 A BILE
I EPERH 137,105,994 M
0 AffkE 67,425,110 M
M HEEEREE(T — 1) 69,680,884 M
IV FITH O 116,245,609 H
Vo1 070 eI IV) 0.5994 M
<THE>
MEREY HfEA—T > ~PF—T 7 R
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0 AR — M
M HEERE(T — 1) 29,489,357,922 H
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KA FHR M FE N4 fiER N4 FATIE A 15K
1 EREHIM | 200548 2 H 1 H~20054E 5 A 6 H 221,579,383 11,762,548 209,816,835
92 KrE I | 20054F 5 A 7T H~20054 11 H 7H 476,626,919 45,947,077 640,496,677
% 3 HEEMM | 2005 4F 11 A 8 H~20064FE 5 H 8 H 21,989,220 | 385,710,670 276,775,227
54 KEHIM | 2006 4F 5 J 9 A~20064 11 J] 6 A 12,001,413 83,394,322 205,382,318
o5 EEHIM | 2006 4E 11 A 7T H~20074E 5 H 7 H 13,944,340 56,806,338 162,520,320
%6 K EHAR | 20074F 5 A 8 H~20074E 11 H 5 H 26,546,252 38,926,552 150,140,020
7 HEMIM | 2007 4F 11 A 6 H~20084E 5 H 7 H 2,862,127 25,269,175 127,732,972
%8 KrE I | 20084F 5 A 8 H~20084E 11 H 5 H 8,254,535 17,850,843 118,136,664
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