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7 A Y 71 |#4#%% | NUVEEN INVESTMENTS INC [6,775,000] 6,852.09(464,229,399| 8,263.55/559,855,851] 10.5/2015/11/15/1.27
7 AU |#HEH CIT GROUP INC 5,325,000] 8,670.80(461,720,428| 8,628.79|459,483,333 7] 2014/5/1]1.04
7 AV iR HCA INC 4,700,000] 9,288.91]436,579,133| 9,587.55/450,614,850] 9.25]2016/11/15[1.02
7 AU Mt GMAC LLC 5,300,000] 8,227.56|436,060,720| 8,354.86]442,807,845 8| 2031/11/1[1.00

7 A U 7 [#Lffi%| NEXTEL COMMUNICATIONS [4,950,000] 7,826.86]387,429,585| 8,788.58]435,035,081| 6.875|2013/10/31]0.98
7 A U 7 [#L1#%| ENERGY FUTURE HOLDINGS [5,925,000] 6,670.70]395,238,987| 6,756.94]400,348,695/10.875| 2017/11/1]0.91
T AU 7 [ HERTZ CORPORATION 3,750,000| 8,694.53| 326,045,182| 9,222.31|345,836,625] 8.875| 2014/1/1]0.78
7 AU 7 [+Lff%| SMITHFIELD FOODS INC _ |3,475,000] 9,159.30] 318,285,886] 9,821.53|341,298,232 10| 2014/7/15]0.77
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21 |7 AV 7 |#AE SR SEﬁ?ggﬁgﬁ%}%‘OR 2,475,000| 9,150.48|226,474,480| 9,108.17|225,427,269| 9.25| 2018/4/15|0.51
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30 [7 AU 4 [#:A%%| FIRST DATA CORPORATION [2,825,000] 7,721.37[218,128,746] 7,487.42|211,519,615] 9.875| 2015/9/24[0.48
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tHE SR IAAC GROUP HOLDING CORP 236,745.00 233,193.82
IABITIBI-CONSOLIDATED INC 2,625,000.00 551,250.00
IABITIBI-CONSOLIDATED INC 575,000.00 120,750.00
IACCELLENT INC 650,000.00 653,250.00
IACE CASH EXPRESS INC 900,000.00 769,500.00
IACTIVANT SOLUTIONS INC 1,125,000.00 1,085,625.00
IAES CORPORATION 225,000.00 229,500.00
IAES CORPORATION 1,525,000.00 1,662,250.00
IAES CORPORATION 2,550,000.00 2,594,625.00
IAGY HOLDING CORP 775,000.00 685,875.00
IAHERN RENTALS INC 800,000.00 550,000.00
IALERIS INTERNATIONAL INC 650,000.00 4,875.00
IALGOMA ACQUISITION CORP 200,000.00 191,500.00
IALLBRITTON COMMUNICATION 1,450,000.00 1,431,875.00
IALLIANCE HEALTHCARE SVCS 1,500,000.00 1,398,750.00
IALLIANT TECHSYSTEMS INC 550,000.00 559,625.00
IALLIS-CHALMERS ENERGY IN 1,390,000.00 1,355,250.00
IAMER AIRLN PT TRS 01-1 400,000.00 400,000.00
IAMERICAN AXLE & MFG INC 1,325,000.00 1,404,500.00
IAMERICAN GENERAL FINANCE 200,000.00 194,497.60
IAMERICAN GENERAL FINANCE 400,000.00 386,063.20
IAMERICAN GENERAL FINANCE 500,000.00 461,241.00
IAMERICAN GENERAL FINANCE 1,025,000.00 847,173.77
IAMERICAN GNL INSTT CAP A 975,000.00 889,792.80
IAMERICAN GREETINGS 1,025,000.00 1,048,062.50
IAMERICAN INTL GROUP 1,300,000.00 988,000.00
IAMERICAN INTL GROUP 1,662,000.00 1,377,382.50
IAMERICAN RENAL HOLDINGS 275,000.00 279,125.00
IAMERISTAR CASINOS INC 725,000.00 763,062.50
IAMSCAN HOLDINGS INC 1,575,000.00 1,590,750.00
IAPPLETON PAPERS INC 100,000.00 50,000.00
IAQUILEX HDG/AQUILEX FIN 625,000.00 681,250.00
IARAMARK CORP 200,000.00 189,000.00
IARCH COAL INC 700,000.00 749,000.00
IARVINMERITOR INC 950,000.00 1,016,500.00
IASBURY AUTO GROUP 7.625% 125,000.00 120,312.50
IASHTEAD CAPITAL INC 1,275,000.00 1,316,437.50
IASSOC MATERIALS LLC 750,000.00 821,250.00
IATP OIL & GAS CORPORATIO 900,000.00 864,000.00
B&G FOODS INC 325,000.00 333,125.00
BAKER & TAYLOR INC 1,100,000.00 853,875.00
BARRINGTON BROADCASTING 550,000.00 540,375.00
BELO CORP 475,000.00 491,625.00
BERRY PETROLEUM CO 575,000.00 635,375.00
BERRY PLASTICS CORP 2,125,000.00 2,103,750.00
BERRY PLASTICS ESCROW 675,000.00 676,687.50
BIO-RAD LABORATORIES INC 1,025,000.00 1,048,062.50
BIO-RAD LABS 100,000.00 108,500.00
BIOMET INC 2,375,000.00 2,612,500.00
BIOSCRIP INC 350,000.00 357,875.00
BOISE PAPER HDG/CO-ISSR 550,000.00 566,500.00
BOISE PAPER HOLDINGS LLC 550,000.00 588,500.00
BONTEN MEDIA ACQUISITION 274,968.00 133,359.48
BOWATER CANADA FINANCE 825,000.00 387,750.00
BROWN SHOE COMPANY,INC 1,350,000.00 1,383,750.00
BUFFALO THUNDER DEV AUTH 1,800,000.00 315,000.00
BUILDING MATERIALS CORP 1,075,000.00 1,091,125.00
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A E24i] Rk AE PR 5
S BUILDING MATERIALS CORP 150,000.00 149,625.00
BWAY CORP 950,000.00 1,059,250.00
C&S GROUP ENTERPRISES LL 475,000.00 477,375.00
CABLEVISION SYSTEMS CORP 2,325,000.00 2,435,437.50
CABLEVISION SYSTEMS CORP 1,425,000.00 1,433,906.25
CABLEVISION SYSTEMS CORP 575,000.00 582,187.50
CARDTRONICS INC 1,025,000.00 1,066,000.00
CARDTRONICS INC 300,000.00 312,000.00
CARROLS CORP 875,000.00 896,875.00
CASCADES INC 1,225,000.00 1,249,500.00
CASCADES INC 775,000.00 782,750.00
CCO HLDGS LLC/CAP CORP 425,000.00 431,375.00
CCO HLDGS LLC/CAP CORP 700,000.00 712,250.00
CEMEX FINANCE LLC 1,350,000.00 1,350,000.00
CENGAGE LEARN ACQ INC 750,000.00 740,625.00
CENVEO CORP 875,000.00 901,250.00
CEQUEL COM HLDG I/CAP CP 525,000.00 528,937.50
CF INDUSTRIES INC 275,000.00 286,687.50
CHAPARRAL ENERGY INC 650,000.00 628,875.00
CHAPARRAL ENERGY INC 1,000,000.00 9617,500.00
CHART INDUSTRIES INC 475,000.00 477,375.00
CHESAPEAKE ENERGY CORP 1,125,000.00 1,144,687.50
CHESAPEAKE ENERGY CORP 75,000.00 81,375.00
CHOCTAW RESORT DEVEL ENT 420,000.00 287,700.00
CIE GEN GEOPHYSIQUE 1,150,000.00 1,233,375.00
CIE GEN GEOPHYSIQUE 250,000.00 251,250.00
CII CARBON LLC 550,000.00 565,125.00
CINCINNATI BELL INC 550,000.00 552,062.50
CINEMARK USA INC 200,000.00 212,000.00
CIT GROUP INC 1,150,000.00 1,124,125.00
CIT GROUP INC 5,325,000.00 5,085,375.00
CITIGROUP CAPITAL XXI 1,400,000.00 1,380,750.00
CITIZENS COMM CO 7.125% 475,000.00 452,437.50
CLAIRE'S STORES INC 119,913.00 106,722.57
CLAIRE'S STORES INC 1,500,000.00 1,290,000.00
CLEAR CHANNEL COMMUNICAT 825,000.00 678,562.50
CLEAR CHANNEL COMMUNICAT 3,038,219.00 2,293,855.34
CLEAR CHANNEL WORLDWIDE 150,000.00 160,500.00
CLEARWIRE COMM/FINANCE 2,250,000.00 2,261,250.00
CLEARWIRE CORP 425,000.00 426,062.50
CLEAVER-BROOKS INC 1,350,000.00 1,373,625.00
CMS ENERGY CORP 100,000.00 115,034.80
CNG HOLDINGS INC 525,000.00 548,625.00
COFFEYVILLE RESOURCES 525,000.00 535,500.00
COFFEYVILLE RESOURCES 550,000.00 561,000.00
COLT DEFENSE/FINANCE 925,000.00 876,437.50
COMPUCOM SYSTEMS INC 650,000.00 697,125.00
COMSTOCK RESOURCES INC 1,800,000.00 1,804,500.00
CONCHO RESOURCES INC 50,000.00 53,250.00
CONNACHER OIL AND GAS 200,000.00 220,000.00
CONNACHER OIL AND GAS 1,475,000.00 1,519,250.00
CONSOL ENERGY INC 425,000.00 442,000.00
CONSOL ENERGY INC 625,000.00 656,250.00
CONSTELLATION BRANDS INC 450,000.00 459,000.00
CORNELL CO'S INC 125,000.00 127,812.50
CPM HOLDINGS INC 1,050,000.00 1,128,750.00
CRC HEALTH CORP 1,800,000.00 1,737,000.00
CSC HOLDINGS INC 950,000.00 1,021,250.00
DAVITA INC 300,000.00 305,625.00
DELTA AIR LINES 925,000.00 989,750.00
[DELTA AIR LINES 1,625,000.00 1,759,062.50
IDENBURY RESOURCES INC 350,000.00 375,375.00
[DIGICEL GROUP LTD 1,775,000.00 1,810,500.00
DIGICEL SA 525,000.00 602,437.50
DISH DBS CORP 1,075,000.00 1,118,000.00
DOLE FOODS CO 525,000.00 544,687.50
DOMTAR INC 250,000.00 288,750.00
IDYNEGY HOLDINGS INC 2,225,000.00 1,946,875.00
EASTMAN KODAK CO 625,000.00 646,875.00
EDISON MISSION ENERGY 450,000.00 398,250.00
EDISON MISSION ENERGY 2,349,000.00 1,667,790.00
EDISON MISSION ENERGY 975,000.00 677,625.00
EDISON MISSION ENERGY 925,000.00 610,500.00
EL PASO CORP 650,000.00 702,000.00
EL PASO CORP 1,000,000.00 906,102.00
EL PASO CORPORATION 1,250,000.00 1,331,548.75
EL PASO CORPORATION 800,000.00 808,078.40
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S EL PASO PERFORMANCE-LINK 1,000,000.00 1,044,125.00
ELIZABETH ARDEN INC 900,000.00 910,125.00
ENERGY FUTURE HOLDINGS 5,925,000.00 4,562,250.00
ENERGY FUTURE HOLDINGS 1,644,000.00 1,142,580.00
EQUINIX INC 1,025,000.00 1,071,125.00
ESSAR STEEL ALGOMA INC 900,000.00 927,000.00
EXPRESS LLC 550,000.00 569,250.00
EXPRO FINANCE LUXEMBOURG 1,050,000.00 1,055,250.00
FERRELLGAS PARTNERS LP 1,100,000.00 1,127,500.00
FIRST DATA CORPORATION 1,500,000.00 1,338,750.00
FIRST DATA CORPORATION 1,934,344.00 1,668,371.70
FIRST DATA CORPORATION 650,000.00 531,375.00
FMC FINANCE IIT SA 200,000.00 209,500.00
FMG FINANCE PTY LTD 1,150,000.00 1,359,875.00
FORD MOTOR COMPANY 200,000.00 212,500.00
FORD MOTOR COMPANY 350,000.00 360,500.00
FORD MOTOR COMPANY 525,000.00 485,625.00
FORD MOTOR CREDIT CO 850,000.00 863,278.70
FORD MOTOR CREDIT CO LLC 900,000.00 923,830.20
FORD MOTOR CREDIT CO LLC 2,500,000.00 2,654,882.50
FREEDOM GROUP INC 975,000.00 1,028,625.00
FREEDOM GROUP INC 275,000.00 290,125.00
FREESCALE SEMICONDUCTOR 1,600,000.00 1,536,000.00
FREESCALE SEMICONDUCTOR 975,000.00 953,062.50
FREESCALE SEMICONDUCTOR 3,725,000.00 3,510,812.50
FREESCALE SEMICONDUCTOR 2,225,000.00 2,280,625.00
FRONTIER COMMUNICATIONS 1,775,000.00 1,812,718.75
FTI CONSULTING 1,350,000.00 1,370,250.00
FTI CONSULTING INC 675,000.00 700,312.50
GANNETT CO INC 350,000.00 385,000.00
GANNETT CO INC 750,000.00 821,250.00
GARDA WORLD SECURITY COR 1,025,000.00 1,063,437.50
GCIINC 1,970,000.00 1,979,850.00
GCIINC 750,000.00 761,250.00
GENERAL NUTRITION CENTER 1,775,000.00 1,681,812.50
GEOEYE INC 500,000.00 520,000.00
GEOKINETICS HOLDINGS INC 1,150,000.00 1,092,500.00
GEORGIA GULF CORPORATION 550,000.00 577,500.00
GEORGIA-PACIFIC CORP 1,775,000.00 1,939,187.50
GIBSON ENERGY/GEP MIDSTR 1,150,000.00 1,150,000.00
GLOBAL AVIATION HOLDINGS 550,000.00 574,750.00
GLOBAL CROSSING LTD 2,475,000.00 2,759,625.00
GLOBAL GEOPHYSICAL SVC 525,000.00 517,125.00
GMAC INC 1,125,000.00 1,144,687.50
GMAC LLC 1,100,000.00 1,123,375.00
GMAC LLC 5,300,000.00 5,141,000.00
GOODMAN GLOBAL GRP INC 1,425,000.00 869,250.00
GOODYEAR TIRE & RUBBER 1,975,000.00 2,054,000.00
GREIF INC 300,000.00 317,250.00
GWR OPERATING PARTNERSHP 1,125,000.00 1,133,437.50
GXS WORLDWIDE INC 2,125,000.00 2,061,250.00
HANESBRANDS INC 550,000.00 532,125.00
HANESBRANDS INC 2,775,000.00 2,899,875.00
HARRAHS OPERATING CO INC 3,475,000.00 3,018,906.25
HARRAHS OPERATING CO INC 100,000.00 98,500.00
HARRAHS OPERATING CO INC 3,000,000.00 2,565,000.00
HAWKER BEECHCRAFT ACQ CO 125,000.00 108,125.00
HAWKER BEECHCRAFT ACQ CO 200,000.00 157,000.00
HCA INC 4,700,000.00 5,040,750.00
HCA INC 750,000.00 825,000.00
HCA INC 1,550,000.00 1,654,625.00
HEADWATERS INC 450,000.00 480,375.00
HELLAS II 1,700,000.00 68,000.00
HERBST GAMING INC 525,000.00 —
HERBST GAMING INC 550,000.00 —
HERTZ CORPORATION 3,750,000.00 3,843,750.00
HEXION FIN/HEXION ESCROW 850,000.00 828,750.00
HILCORP ENERGY I/HILCORP 1,840,000.00 1,895,200.00
HILCORP ENERGY I/HILCORP 800,000.00 780,000.00
HOLLY CORP 1,250,000.00 1,300,000.00
HOLLY ENERGY PARTNERS LP 1,650,000.00 1,588,125.00
HOLLY ENERGY PARTNERS LP 1,050,000.00 1,065,750.00
HORNBECK OFFSHORE SRVCS 1,300,000.00 1,326,000.00
HOST HOTELS & RESORTS LP 300,000.00 330,000.00
HOST MARRIOTT LP 3,225,000.00 3,281,437.50
HUNTSMAN INTERNATIONAL L 900,000.00 897,750.00
HUNTSMAN INTL LLC 450,000.00 443,250.00
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S IASIS HEALTHCARE/CAP CRP 825,000.00 845,625.00
ICAHN ENTERPRISES/FIN 2,425,000.00 2,340,125.00
IMC GLOBAL INC 175,000.00 192,114.82
INEOS GROUP HOLDINGS PLC 1,900,000.00 1,681,500.00
INERGY LP/INERGY FIN 350,000.00 362,250.00
INGLES MARKETS INC 400,000.00 424,000.00
INN OF THE MOUNTAIN GODS 1,030,000.00 499,550.00
INNOPHOS INC 950,000.00 983,250.00
INTEGRA TELECOM 800,000.00 816,000.00
INTELSAT BERMUDA LTD 1,175,000.00 1,224,937.50
INTELSAT CORP 250,000.00 258,750.00
INTELSAT CORP 575,000.00 606,625.00
INTELSAT JACKSON HLDG 1,525,000.00 1,597,437.50
INTELSAT SUBSIDIARY 2,325,000.00 2,394,750.00
INTELSAT SUBSIDIARY HLDG 1,850,000.00 1,896,250.00
INTERNATIONAL WIRE GROUP 525,000.00 525,000.00
INTERTAPE POLYMER US INC 325,000.00 279,500.00
INTL LEASE FINANCE CORP 675,000.00 664,031.25
INTL LEASE FINANCE CORP 975,000.00 957,937.50
IPALCO ENTERPRISES INC 450,000.00 470,250.00
TPAYMENT INC 850,000.00 794,750.00
ISLE OF CAPRI CASINOS 525,000.00 475,125.00
ISTAR FINANCIAL INC 600,000.00 573,000.00
ISTAR FINANCIAL INC 1,425,000.00 1,439,250.00
ITC DELTACOM INC 550,000.00 547,250.00
J.B.POINDEXTER & CO 275,000.00 261,250.00
UARDEN CORP 500,000.00 511,250.00
UOHNSONDIVERSEY HOLD INC 525,000.00 549,937.50
K HOVNANIAN ENTERPRSIES 972,000.00 831,060.00
K.HOVNANIAN ENTERPRISES 1,825,000.00 1,528,437.50
KAR HOLDINGS INC 1,150,000.00 1,183,062.50
KB HOME 475,000.00 513,000.00
KOPPERS INC 375,000.00 390,937.50
I[LAMAR MEDIA CORP 300,000.00 306,000.00
I[LANDRY'S RESTAURANT INC 925,000.00 1,0083,625.00
LBI ESCROW CORP 1,525,000.00 1,574,562.50
LEAR CORP 375,000.00 381,562.50
[LEAR CORP 325,000.00 332,312.50
[LENNAR CORP 1,200,000.00 1,164,000.00
[LEVEL 3 FINANCING INC 1,475,000.00 1,427,062.50
[LEVEL3 FINANCING INC 50,000.00 42,125.00
[LEVEL3 FINANCING INC 575,000.00 531,875.00
LEVI STRAUSS & CO 1,050,000.00 1,063,125.00
LIBBEY GLASS INC 575,000.00 606,625.00
[LIMITED BRANDS INC 375,000.00 382,968.75
[LIN TELEVISION CORP 425,000.00 416,500.00
ILIN TELEVISION CORP 675,000.00 695,250.00
[LINN ENERGY LLC 700,000.00 798,000.00
ILINN ENERGY LLC/FIN CORP 825,000.00 853,875.00
LIONS GATE ENTERTAINMENT 975,000.00 1,011,562.50
LIVE NATION ENTERTAINMEN 425,000.00 437,750.00
[LOCAL INSIGHT REGATTA 1,125,000.00 804,375.00
I[LUCENT TECHNOLOGIES 1,400,000.00 1,032,500.00
IM-FOODS HOLDINGS INC 725,000.00 751,281.25
IMACDERMID INC 1,350,000.00 1,395,562.50
IMAGNACHIP SEMICONDUCTOR 575,000.00 606,625.00
IMANITOWOC COMPANY INC 900,000.00 945,000.00
IMARKWEST ENERGY PART/FIN 575,000.00 562,062.50
IMARKWEST ENERGY PART/FIN 775,000.00 804,062.50
IMARQUETTE TRANS CO/FINAN 650,000.00 669,500.00
IMAXIM CRANE WORKS LP 1,225,000.00 1,295,437.50
IMCCLATCHY CO 2,175,000.00 2,294,625.00
IMEDIA GENERAL INC 275,000.00 293,562.50
IMEDIACOM BROADBD LLC/CRP 175,000.00 179,375.00
IMEDIACOM LLC/CAPTL CORP 1,650,000.00 1,691,250.00
IMEDIMEDIA USA INC 1,375,000.00 1,302,812.50
IMERISANT ESCROW 600,000.00 —
IMETHANEX CORP 200,000.00 192,908.00
IMGM MIRAGE INC 2,498,000.00 2,385,590.00
IMGM MIRAGE INC 375,000.00 351,562.50
IMGM MIRAGE INC 300,000.00 313,500.00
IMILLAR WESTERN FOREST 2,100,000.00 1,937,250.00
IMIRANT NORTH AMERICA LLC 2,450,000.00 2,523,500.00
IMOBILE MINI INC 775,000.00 736,250.00
IMOBILE SERVICES GRP INC 825,000.00 855,937.50
IMOHEGAN TRIBAL GAMING 325,000.00 258,375.00
IMOMENTIVE PERFORMANCE 2,075,000.00 2,085,375.00
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S IMU FINANCE PLC 1,100,000.00 1,083,500.00
NATIONSTAR MORT/CAP CORP 1,000,000.00 971,250.00
NAVISTAR INTL CORP 250,000.00 261,250.00
NEBRASKA BOOK CO 375,000.00 388,125.00
NEFF CORP 2,325,000.00 238,312.50
NEIMAN MARCUS GROUP INC 650,000.00 682,500.00
NEIMAN MARCUS GROUP INC 164,266.00 167,140.65
NES RENTALS HOLDINGS 1,650,000.00 1,594,312.50
NEWFIELD EXPLORATION CO 2,250,000.00 2,317,500.00
NEWFIELD EXPLORATION CO 950,000.00 961,875.00
NEWPAGE CORP 1,175,000.00 790,187.50
NEWPAGE CORP 50,000.00 19,500.00
NEWPAGE CORP 1,775,000.00 1,783,875.00
NEXTEL COMMUNICATIONS 4,950,000.00 4,851,000.00
NFR ENERGY LLC/FIN CORP 1,250,000.00 1,231,250.00
NFR ENERGY LLC/FIN CORP 225,000.00 221,625.00
NIELSEN FINANCE LLC/CO 800,000.00 764,000.00
NMH HOLDINGS INC 714,717.00 543,184.92
NORANDA ALUMINIUM ACQUIS 1,522,853.00 1,298,232.18
NORANDA ALUMINIUM HOLDIN 787,956.00 697,341.06
NORTH AMERICAN ENERGY AL 425,000.00 452,625.00
INOVASEP HOLDING SAS 1,625,000.00 1,633,125.00
NOVELIS INC 1,600,000.00 1,560,000.00
NRG ENERGY INC 1,115,000.00 1,101,062.50
NRG ENERGY INC 1,300,000.00 1,319,500.00
NTL CABLE PLC 200,000.00 204,500.00
NUVEEN INVESTMENTS INC 6,625,000.00 6,5691,875.00
NXP BV 375,000.00 365,625.00
INXP BV/NXP FUNDING LLC 275,000.00 258,843.75
OMEGA HLTHCARE INVESTORS 1,000,000.00 1,012,500.00
OPEN SOLUTIONS INC 500,000.00 432,500.00
OPTI CANADA INC 350,000.00 359,187.50
OPTI CANADA INC 925,000.00 881,062.50
OPTI CANADA INC 675,000.00 636,187.50
OSHKOSH CORP 325,000.00 340,437.50
OSHKOSH CORP 325,000.00 340,437.50
OWENS-BROCKWAY GLASS CON 225,000.00 229,500.00
P.H. GLATFELTER 1,025,000.00 1,009,625.00
P.H. GLATFELTER 450,000.00 443,250.00
PACIFIC ENERGY PART/FINA 300,000.00 316,030.80
PACKAGING DYNAMICS FIN 450,000.00 389,250.00
PAETEC HOLDING CORP 1,000,000.00 1,022,500.00
PAETEC HOLDING CORP 450,000.00 460,125.00
PANTRY INC 800,000.00 782,000.00
PARK-OHIO INDUSTRIES INC 825,000.00 783,750.00
PARKER DRILLING CO 400,000.00 406,000.00
PATHEON INC 625,000.00 642,187.50
PATRIOT COAL CORP 950,000.00 952,375.00
PEABODY ENERGY CORP 1,150,000.00 1,221,875.00
PENHALL INTERNATIONAL 1,200,000.00 892,500.00
PENN NATIONAL GAMING INC 250,000.00 261,250.00
PENN VIRGINIA RESOURCE 625,000.00 631,250.00
PETROHAWK ENERGY CORP 175,000.00 192,500.00
PETROPLUS FINANCE LTD 475,000.00 451,250.00
PETROPLUS FINANCE LTD 1,600,000.00 1,448,000.00
PHILLIPS-VAN HEUSEN 525,000.00 536,812.50
PINNACLE ENTERTAINMENT 175,000.00 182,875.00
PINNACLE FOODS 10.625% 1 1,025,000.00 1,101,875.00
PINNACLE FOODS FINANCE L 125,000.00 130,000.00
PIONEER DRILLING COMPANY 575,000.00 595,125.00
PIONEER NATURAL RESOURCE 800,000.00 849,054.40
PLAINS EXPLORATION & PRO 200,000.00 203,500.00
PLAINS EXPLORATION & PRO 375,000.00 411,562.50
PLAINS EXPLORATION & PRO 1,675,000.00 1,704,312.50
PLAINS EXPLORATION & PRO 650,000.00 682,500.00
PLAINS EXPLORATION & PRO 450,000.00 452,250.00
PLAINS EXPLORATION 7% 3/ 525,000.00 515,812.50
PLY GEM INDUSTRIES 2,250,000.00 2,396,250.00
PLY GEM INDUSTRIES 1,675,000.00 1,733,625.00
POKAGON GAMING AUTHORITY 437,000.00 458,850.00
PRESTIGE BRANDS INC 1,100,000.00 1,133,000.00
PRIDE INTERNATIONAL INC 525,000.00 597,187.50
PROPEX FABRICS INC 1,025,000.00 6,150.00
PSYCHIATRIC SOLUTIONS IN 375,000.00 383,437.50
PUBLIC SERVICE CO OF NEW 1,100,000.00 1,183,265.60
PXRE CAPITAL TRUST I 1,000,000.00 885,000.00
QUALITY DISTRIB/QD CAP 175,000.00 172,375.00
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A2 QUALITY DISTRIB/QD CAP 1,209,717.00 1,094,793.88
QUEBECOR MEDIA 1,725,000.00 1,737,937.50
QUICKSILVER RESOURCE 425,000.00 410,125.00
QUICKSILVER RESOURCES IN 700,000.00 724,500.00
QUICKSILVER RESOURCES IN 425,000.00 457,937.50
QVC INC 450,000.00 458,437.50
QVC INC 1,700,000.00 1,742,500.00
QVC INC 400,000.00 407,500.00
QWEST CORPORATION 425,000.00 410,125.00
[RADIATION THERAPY SERVIC 1,000,000.00 1,022,500.00
IRANGE RESOURCES CORP 1,175,000.00 1,183,812.50
IRANGE RESOURCES CORP 550,000.00 588,500.00
[READER'S DIGEST ASSN 700,000.00 717,500.00
IREALOGY CORP 2,750,000.00 2,495,625.00
IREALOGY CORP 2,300,000.00 1,874,500.00
[REGENCY ENERGY PARTNERS 1,475,000.00 1,563,500.00
[RELIANCE INTERMEDIATE HO 800,000.00 844,000.00
[RES-CARE INC 650,000.00 658,125.00
[REYNOLDS GRP ISS/REYNOLD 1,000,000.00 1,012,500.00
[RITE AID CORP 1,725,000.00 1,595,625.00
[RITE AID CORP 200,000.00 177,000.00
IRITE AID ESCROW CORP 300,000.00 256,500.00
[RYLAND GROUP 675,000.00 651,375.00
SABINE PASS LNG LP 775,000.00 711,062.50
SALEM COMMUNICATIONS 1,150,000.00 1,224,750.00
SANDRIDGE ENERGY INC 250,000.00 246,250.00
SANMINA-SCI CORP 600,000.00 601,500.00
SBA TELECOMMUNICATIONS 825,000.00 862,125.00
SCIENTIFIC GAMES INTERNA 350,000.00 377,125.00
SCOTTS MIRACLE-GRO CO/TH 275,000.00 281,875.00
SEITEL ACQUISITION CORP 880,000.00 739,200.00
SENECA GAMING CORP 125,000.00 125,000.00
SENECA GAMING CORP 175,000.00 175,000.00
SEQUA CORP 550,000.00 561,000.00
SERVICE CORP INTL 300,000.00 297,750.00
SERVICE CORP INTL 1,675,000.00 1,670,812.50
SERVICE CORP INTL 1,250,000.00 1,246,875.00
SERVICE CORP INTL 1,250,000.00 1,300,000.00
SESI LLC 1,325,000.00 1,315,062.50
SGS INTERNATIONAL INC 875,000.00 922,031.25
SINCLAIR TELEVISION GROU 150,000.00 159,375.00
SIRIUS XM RADIO INC 1,125,000.00 1,144,687.50
SMITHFIELD FOODS INC 1,025,000.00 1,040,375.00
SMITHFIELD FOODS INC 3,475,000.00 3,874,625.00
SNOQUALMIE ENT AUTH 500,000.00 402,500.00
SNOQUALMIE ENT AUTH 1,150,000.00 983,250.00
SOLUTIA INC 1,200,000.00 1,275,000.00
SOLUTIA INC 650,000.00 669,500.00
SONIC AUTOMOTIVE INC 205,000.00 210,637.50
SORENSON COMMUNICATIONS 3,400,000.00 2,176,000.00
SPRINT CAPITAL CORP 750,000.00 783,750.00
SPRINT CAPITAL CORP 500,000.00 466,250.00
SPRINT CAPITAL CORP 2,475,000.00 2,434,781.25
SPRINT NEXTEL CORP 1,175,000.00 1,198,500.00
STANADYNE CORP 950,000.00 902,500.00
STANADYNE HOLDINGS INC 100,000.00 78,500.00
STANDARD PACIFIC CORP 1,175,000.00 1,145,625.00
STANDARD PACIFIC CORP 675,000.00 688,500.00
STANDARD PACIFIC ESCROW 1,275,000.00 1,443,937.50
STARWOOD HOTELS & RESORT 600,000.00 618,000.00
STATION CASINOS 1,895,000.00 26,151.00
STEINWAY MUSICAL INSTRUM 300,000.00 297,750.00
STEWART ENTERPRISES 475,000.00 470,250.00
SUNGARD DATA SYSTEMS INC 2,400,000.00 2,454,000.00
SUPERVALU INC 1,875,000.00 1,926,562.50
SUSSER HOLDINGS & FINANC 875,000.00 874,193.75
SYNCREON GLOBAL IRE/FIN 650,000.00 654,875.00
[TALECRIS BIOTHERAPEUTICS 850,000.00 856,375.00
[TARGA RESOURCES PARTNERS 875,000.00 899,062.50
[TECK RESOURCES LIMITED 1,250,000.00 1,506,250.00
[TELCORDIA TECHNOLOGIES 775,000.00 794,375.00
[TENASKA ALABAMA PART 623,037.69 613,692.12
[TENET HEALTHCARE CORP 962,000.00 1,048,580.00
[TENNECO INC 350,000.00 362,250.00
[TENNESSEE GAS PIPELINE 625,000.00 712,500.00
TEREX CORP 1,550,000.00 1,519,000.00
[TESORO CORP 500,000.00 530,000.00
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S [TEXAS COMP ELEC HOLD CO 875,000.00 634,375.00
TEXAS COMP ELEC HOLD LLC 300,000.00 217,500.00
THERMON INDUSTRIES INC 325,000.00 332,312.50
[TITAN INTERNATIONAL INC 925,000.00 938,875.00
[TOLL BROS FINANCE CORP 300,000.00 302,600.10
[TOPS MARKETS 475,000.00 505,875.00
[TOWN SPORTS INTL INC 200,000.00 185,500.00
[TOYS R US PROPERTY CO II 1,400,000.00 1,484,000.00
TRANSDIGM INC 375,000.00 384,375.00
TRANSDIGM INC 1,100,000.00 1,124,750.00
TREEHOUSE FOODS INC 550,000.00 573,375.00
[TRICO SHIPPING AS 1,250,000.00 1,269,843.75
[TRIMAS CORP 425,000.00 449,437.50
[TRIUMPH GROUP INC 575,000.00 573,562.50
[TRW AUTOMOTIVE INC 875,000.00 879,375.00
[TUBE CITY IMS CORP 1,125,000.00 1,141,875.00
[UMBRELLA ACQUISITION 3,329,050.00 2,979,499.75
[UNITED AIRLINES INC 150,000.00 159,375.00
[UNITED AIRLINES INC 600,000.00 655,500.00
[UNITED AUTO GROUP INC 1,825,000.00 1,788,500.00
[UNITED MARITIME LLC/CORP 825,000.00 863,156.25
[UNITED REFINING 575,000.00 554,875.00
[UNITED SURGICAL PARTNERS 300,000.00 315,000.00
[UNIVERSAL CITY DEVELOPMT 250,000.00 253,750.00
[UNIVERSAL CITY DEVELOPMT 1,200,000.00 1,272,000.00
[UNIVERSAL HOSPITAL SERVI 150,000.00 129,750.00
[UNIVERSAL HOSPITAL SERVI 250,000.00 249,062.50
[UNIVISION COMMUNICATIONS 350,000.00 384,125.00
[UPC GERMANY GMBH 1,000,000.00 1,025,000.00
[UPC HOLDING BV 1,000,000.00 1,060,000.00
[US ONCOLOGY HOLDINGS INC 670,439.00 640,269.24
[US ONCOLOGY INC 175,000.00 181,562.50
[US ONCOLOGY INC 2,575,000.00 2,684,437.50
[US STEEL CORP 400,000.00 412,000.00
[USG CORP 575,000.00 626,750.00
VALEANT PHARMACEUTICALS 1,450,000.00 1,479,000.00
IVENOCO INC 1,975,000.00 2,093,500.00
VENTAS REALTY LP/CAP CRP 1,588,000.00 1,646,906.86
VENTAS REALTY LP/CAP CRP 325,000.00 335,166.97
[VERSO PAPER HLDGS LLC/IN 175,000.00 192,500.00
VERSO PAPER HLDGS LLC/IN 1,125,000.00 1,051,875.00
IVIDEOTRON LTEE 875,000.00 888,125.00
IVIDEOTRON LTEE 600,000.00 600,750.00
IVIDEOTRON LTEE 475,000.00 523,687.50
[VISKASE COS INC 525,000.00 538,125.00
WASTE MANAGEMENT INC 225,000.00 256,381.87
WESTERN REFINING INC 1,100,000.00 1,039,500.00
WILLIAMS PARTNERS LP/WIL 400,000.00 462,430.40
WIND ACQUISITION FIN SA 2,550,000.00 2,715,750.00
WINDSTREAM CORP 575,000.00 600,875.00
WINDSTREAM CORP 1,480,000.00 1,502,200.00
WINDSTREAM CORP 700,000.00 686,000.00
WINDSTREAM CORP 500,000.00 467,500.00
WYLE SERVICES CORP 850,000.00 884,000.00
[YONKERS RACING CORP 525,000.00 569,625.00
ZAYO GROUP LLC/ZAYO CAP 300,000.00 310,500.00
kK RvEt GEA K 498 488,638,224.69 4617,543,986.25
(43,776,143,432)
AR L3R 94.6% 100%
i SRE 43,776,143,432
(43,776,143,432)
it 43,776,143,432
(43,776,143,432)
(1) 1 WREFEEEO/NHOONIL, BERFETHY £,
2 AFEEMOONIT, IMIBAMIERIRE LOT, NETHY £,
3 IS X VARG FEICKT T D ROE/NFHIO GRS D ETH Y £,
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B2 T UNT ¢ TG R OETETHIEG | D FEHEESS N OSFFIG O HR I 22
ik 2245 5 H 6 HEE

TE¥E SR EESE () IR (F) MR R (M)
5% 1 Fil
OiEZ 2 RGP YANRYiE]
b E =S iG]
D= 300,736,000 — 299,584,000 1,152,000
kR 300,736,000 — 299,584,000 1,152,000
AEF 300,736,000 — 299,584,000 1,152,000
G WAL 00 B 7E 7 1K
BTG

D IR BICRBEE EHES OB R SN TODAEIZ OV TIZLL T O L 9 IZFHI L TH Y £,
OHFEHEERBICBOWTARFROZIR CLT Y%A W ET) OMBELYARSOMERER SN TV BIEAIE, A BETH
TSP CRME L Tl 0 £,
Q@F AWK BIZB W T UL A OXIBEE DAL OMEABER SN TORWGEIE, LTFOHEICL>TEY £,
« FHEIIMR BIC M5 B 28 2 D5 BE DS NRER SN TODEEICIE. 4% B IR bl RIS S OXIEE WG OMiEE b
LICEHELEL— b EHWTEY £,
- FHEHAMIR B4 5% H 2 2 5 R SRS D3R SN TR WAL, Y% BICR bITWVRERR ST 2 S E i o ih
fEZHAWTEY £7,
2) FHEHIRIR B SRR SE AR O ME AR 2 STV R WAMEIZ DWW T, FHEBIR B OREE S OME TR L TV £,
¥ EREBS TNy VAHAEHA SN TS HDIXTEVEEA,
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2 [Z7272 FOIERR]

[l pERER T ] TRk 224F5 A 31 A BILE

I EPERH 6,281,685,315 M

0 AffkE 3,100,128,824 H

M HEEEREE(T — 1) 3,181,556,491 H

IV FITH O 3,575,075,233 [

Vo1 070 eI IV) 0.8899 M

<THE>

MEREY HfEA—T > ~PF—T 7 R

I EPERA 44,119,425,691 M

0 AEREE 128,348,000 H

M ERZE(L — 1) 43,991,077,691 M

IV ST O 35,385,462,206 [

V1 070 i pEREIL V) 1.2432 H

Fh [BRERUHEHNDELRE]
e AR E N4 figtk 5 FEATHEFH L

5 1HEM | 200548 2 H 1 H~20054 5 H 6 H 221,579,383 11,762,548 209,816,835
2K EWIM | 20064 5 H 7 H~20054 11 H 7 H 476,626,919 45,947,077 640,496,677
53 HEHIM | 20054 11 A 8 H~20064F 5 H 8 A 21,989,220 | 385,710,670 276,775,227
A KTHIM | 20064E 5 A 9 H~20064F 11 A 6 H 12,001,413 83,394,322 205,382,318
55 HTHIM | 2006411 A 7 H~20074 5 A 7H 13,944,340 56,806,338 162,520,320
%6 FrEliM | 20074 5 H 8 H~20074 11 H 5 A 26,546,252 38,926,552 150,140,020
5T HERIM | 20074511 A 6 H~20084E 5 H 7 H 2,862,127 25,269,175 127,732,972
%8 HEWIM | 20084 5 H 8 H~20084 11 H 5 H 8,254,535 17,850,843 118,136,664
9 HEHIM | 20084E 11 A 6 H~20094F 5 H 7 H 188,695,372 43,537,824 263,294,212
%10 FrEWART | 20094 5 A 8 H~20094F 11 A 5 H 1,122,249,823 | 589,339,686 796,204,349
11 TR | 2009411 6 H~20104 5 J 6 H 2,823,721,240 | 489,276,621 | 3,130,648,968

AT BT DRRE R ORI DO ERITH Y EH A,
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