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Bl CFRk 23 412 A 30 HEBLE)

HPTIFUSNAA =N RE—TF 2 Aa—R (F~vTHY)
EPE D TR [,/ Hiak REl A 51 (F) FEE =R (%)
B AlRES: BB S REZARAE S (L ACKIE RLEE
. 28, 199, 784, 112 99. 52
A A Kl P T 7 o ) i
FOMOERE He-FEE - T OMOEFE (AEPERE) — 134, 697, 756 0. 47
& B (Mg PERREE) — 28, 334, 481, 868 100. 00

(JE1) BEHRLE, 77 v FOMEEREBUIINT D BEEEORHMEILRZ VN ET, (LITFRC,)
(E2) WNEBUREE 3R T, iR T > TR £¥ A, (LUFRLT,)

HBFIFUSAA A — L RA—F v Ba—x (A ~yT7L)
& PE DT [E,/ Hhdk el &5 (M) G (%)
A AlRESR %%?Qié‘%%ﬁ%%%ﬁ%@ AK[E Ij‘/v@ e 152, 387, 315, 446 99. 76
TNA A=V NE~F—T7 57 K)
Z D OEFE ﬁ%ﬁ@i%@mmgi o 351, 464, 416 0.23
(AEYERRTZ)
& B (Mg ERE) — 152, 738, 779, 862 100. 00
(%) LAKERNVETNA A=)V R~ —7 57K
& PE OFESE [, ik el &5 () G (%)
A LS [7+2¥ TAY T 312, 075, 024 0.17
TR T ROMERE TAY T 76,774, 418 0.04
Hit 7 (B RESR TAELF 1, 619, 158, 390 0.88
A S HAR 409, 442, 975 0.22
TAYUT 143, 262, 333, 121 78.71
Vi at 7,133,210, 944 3.91
NI TS 3, 194, 063, 483 1.75
A= B 2,762, 831,012 1.51
F—=A T IT 2, 676, 244, 200 1. 47
AFXY A 2,618, 044, 015 1.43
TANT R 2,041, 504, 181 1.12
77U 1,824,013, 620 1. 00
A 1, 118, 230, 622 0. 61
A 1,075, 326, 111 0.59
PRI a—H 823, 254, 939 0. 45
Ao 810, 638, 708 0. 44
KA 689, 398, 320 0.37
N 663, 385, 544 0.36
FTLYLTF 587, 732, 280 0. 32
TR R 553, 168, 687 0.30
777 R EER 328, 682, 776 0.18
BTIR T ROME AT AR 2% TAY T 501, 823, 846 0.27
Z OAATMAESR TAY T 7,072, 007 0. 00
T DOMOEPE ﬁ%ﬂ@i%®m@gﬁ o 6, 905, 775, 071 379
(AEPERRTE)
A B (Mg EREE) — 181, 994, 184, 294 100. 00




(2) [wa&rE] (FAk23 4 12 A 30 HEUE)
O [HEEHEMEESR O FEEH]
BFIFUSAA A — I RA—F v Aa—R (BFE~yTHY)
i - M ok IPE'%{HE%’EL R 8 AT 4 ﬂﬂﬁ%ﬁ AT T’iﬁ
i 4 (e Hhs (00 B & # B i & theg
(M) (M) (M) (M) (%)
1 LAﬂf M/%T\/w/r_” Fiﬁ%&ﬁ@;‘%&mﬁ# A A 21,972, 716, 310 1.2679|  27,859,207,010]  1.2834| 28,199, 784,112 99.52
([~ —77 K
HPIFUSANA A =L FA =T Ba—R (ABFE~yT7L)
i . Y o @é%ﬁﬁ%ﬁ rlﬂé%ﬁﬁfﬂ ;Hﬂﬁ%ﬁ %Wﬁ%iﬁ #x”%
i S g i (B0 Bl & # B A & R
(M) (M) (M) (M) (%)
1 LA}%EI FM%T\\)M%#/V F"ﬂ&ﬁﬁ%ﬁ%?ﬁi# HAS| 118,737, 194, 520 1.2679| 150, 546, 888,932 1.2834| 152,387, 315, 446|  99. 76
G~ —77 R
(%) LAKERVETAA A=V ME~F—7 7 8 GHlEE A7 30 $619)
i - | s e - ok Ill%%ﬂﬁ%;ﬁi AT 45 %:Tf{ﬂﬂﬁ'ﬁ FTAmAE ET’-{ﬂﬁ%’% &ﬁ
o EA S Tk |=, g ) - POy R BG4 (¥ M| & & A K [
%) %) (%) %) (M) (%)
1 {0GX PETROLEO E GAS|t-& 2|7 Z <21] 8.500] 2018426 H 1 H [ K| 23,700,000.00[  99.00| 23, 463, 000. 00| 99. 00|23, 463, 000. 00|1, 824, 013, 620 1. 00|
2 [PINNACLE FOOD FI [#:fEi[7 # U #[10. 625 2017484 A 1 HPK Rl 22,233,000. 00  105. 00| 23, 344, 650. 00| 105. 50|23, 455, 815. 00|1, 823, 455, 058| 1. 00
3 [EL PASO CORP A7 A D H| 7.7500 20324E1 4 15 H K K| 19, 360, 000. 00|  115. 25 22, 312, 400. 00| 116. 0022, 457, 600. 00|1, 745, 853, 824| 0. 95
4 |FORD MOTOR CRED [#L:fEf(7 # U #[12.000] 2015458 15 HPK Fu| 17,380, 000. 00|  123. 01| 21, 379, 138. 00| 123. 13|21, 401, 193. 22|1, 663, 728, 760| 0. 91
5 [INTELSAT BERMUDA $i1§%§i);y11.500 201742 A4 H K KL 18,019,805.000  94.81| 17,085, 814. 75| 96. 50[17, 389, 111. 82[1, 351, 829, 552| 0. 74
6 [LIBERTY MUTUAL VAR[tLAE 257 A U #1|10. 750] 205846 A 15 H ) K/L| 13,150, 000. 00|  121. 50| 15, 977, 250. 00| 126. 50|16, 634, 750. 00|1, 293, 185, 465| 0. 71
7 [IFM US COLONIAL |#hff%[7 2 U 4| 6. 450 20214E5 A 1 A K4 14,900, 000. 00|  106. 37| 15,850, 217. 70| 106. 68|15, 896, 035. 20|1, 235, 757, 776| 0. 67
8 [FIRST NIAGARA FIN[LA& |7 A U #| 7. 250 20214E12 4 15 H K /4| 15, 400, 000. 00|  100. 00| 15, 400, 000. 00| 102. 39|15, 769, 030. 20|1, 225, 884, 407 0. 67]
9 [LIONS GATE INC  [#:fEf (7 # U #[10.250] 201641141 HPK K| 15, 325,000. 00|  100. 50| 15, 401, 625. 00| 100. 75|15, 439, 937. 50|1, 200, 300, 741| 0. 65
10|INTL LEASE FIN |47 2 U | 8.750| 20174E3H 15 B KL 14, 614, 000. 00|  102. 75| 15, 015, 885. 00| 103. 25(15, 088, 955. 0|1, 173, 015, 361| 0. 64
11 MOHEGAN GAMING |47 A U B[11. 500] 20174E11 4 1 B K4 16, 350,000. 00  93. 50| 15, 287, 250. 00| 92. 25|15, 082, 875. 0|1, 172, 542, 702| 0. 64
12 |AMC NETWORKS INC [#:48 (7 A U 4| 7.750] 20214E7 H 15 B F/u| 13,435, 000.00]  108. 14| 14, 529, 093. 75| 109. 25|14, 677, 737. 50[1, 141, 047, 313| 0. 62
13HCA INC A7 A U A 7.875] 20204:2H 15 HPK RV 13,515,000, 000 107. 00| 14, 461, 050. 00| 108. 50|14, 663, 775. 00|1, 139, 961, 868] 0. 62|
14 |UAL 2009-2B HAE |7 £ U H|12.000] 201641 15 HPK RV 13,503,993.03]  105. 00| 14, 179, 192. 68| 106. 00|14, 314, 232. 611, 112, 788, 443 0. 61
15MEG ENERGY CORP |[f:Ati% |+ 4 | 6.500] 20214E3 7 15 H K KL 13,456, 000.00]  102. 50| 13, 792, 400. 00| 102. 37|13, 775, 580. 0|1, 070, 913, 589| 0. 58
16 COLUMBUS MCKINN  |[#:A&5%% |7 A U 4| 7.875] 20194E2 A 1 B F/u| 13, 130,000.00]  101. 50| 13, 326, 950. 00| 104. 37|13, 704, 437. 50[1, 065, 382, 971| 0. 58
17[0ASTS PETROLEUM [#Ef& 5|7 A U #7| 7.250] 2019452 H 1 HPK K4 13, 125,000.00]  103.50] 13, 584, 375. 00 103. 50|13, 584, 375. 00|1, 056, 049, 312| 0. 58
18[PETCO ANIMAL SUP [#Ef&%5|7 A U #7| 9. 250] 20184512 1 HPK K4 12,400, 000. 00|  107. 00| 13, 268, 000. 00| 107. 75|13, 361, 000. 00|1, 038, 684, 140| 0. 57]
19MIDWEST GMNG BOR [#Ef&55|7 £ U 4|11, 625 20164E4 H 15H K k4| 12, 258, 000. 00  108.50] 13, 299, 930. 00| 108. 50|13, 299, 930. 00|1, 033, 936, 558 0. 56|
20 [PACIFIC RUBTALES [#:fE%:| W& | 7.250|20214F12 7 12 A PK F1| 13, 125,000. 00|  100. 47| 13, 186, 875. 00| 100. 50[13, 190, 625. 00|1, 025, 439, 187| 0. 56
21 |FLORIDA EAST RR [#:fE |7 # U | 8.125] 20174824 1 HPK R4l 13,225,000. 00  100. 50| 13, 291, 125. 00| 99. 00[13, 092, 750. 00|1, 017, 830, 385| 0. 55
22 |CALPINE CORP A |7 A U H| 7.5000 20214E2 4 15 H K K| 12,000, 000. 00|  105. 37| 12, 645, 000. 00| 107. 50|12, 900, 000. 00|1, 002, 846, 000| 0. 55
23 |QUADRA FNX MININGt:ff |0 4 | 7. 7500 20194264 15 H K R4 11,250,000.00{  98.71| 11, 105, 456. 61| 113. 75|12, 796, 875. 00| 994, 829, 062] 0. 54
24 MU FINANCE PLC  [#:fifi |1 38U 2| 8.375]  20174E2H 1 HPK /4| 12,050, 000. 00|  105. 50| 12, 712, 750. 00| 105. 75|12, 742, 875. 00| 990, 631, 102] 0. 54
25 MIRABELA NICKEL [¢hfi 2% _Z;;; b 8.750| 20184E4H 15 H K KL 14, 150,000.00]  89. 50| 12, 664, 250. 00| 90. 00[12, 735, 000. 00| 990, 018, 900| 0. 54
26 [SPRINT NEXTEL CORP{LA& 5|7 A U 77| 9. 000{ 20184E11H 15 H K /1| 11, 675,000. 00  104. 00| 12, 142, 000. 00| 105. 00|12, 258, 750. 00| 952, 995, 225 0. 52
27MDC PARTNERS INC [#:fE %% 4 [11.000] 20164F11 A1 HPK K| 11,315,000. 000  107.12| 12, 121, 193. 75| 107. 50|12, 163, 625. 00| 945, 600, 207| 0. 51
28 [HUNTSMAN INT LLC [#:ff25%|7 A U 7| 8.625] 2020423 15 H K /4| 11,200, 000. 00|  103.50| 11,592, 000. 00| 106. 50|11, 928, 000. 00| 927, 282, 720| 0. 50|
29|GRIFOLS INC A7 A U | 8.250]  20184E2H 1L HPK RV 11,269, 000.00{  104.50] 11,776, 105. 00| 105. 62|11, 902, 881. 25| 925, 329, 988] 0. 50|
30 |DPL INC A7 A U A1) 7. 250 20214E10 H 15 H K R4 10, 970, 000. 00| 107. 25| 11, 765, 325. 00| 107. 50|11, 792, 750. 00| 916, 768, 385| 0. 50|
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& FF 99. 76
(%) LAXKERLVET A, A=V R~ —T 7 K
EWN S E FeAH SEFH B HEHR (%)
EN A& SR — 0.22
4NES| {752V HE)E - BB E G 0.17
R T ROMERE SR — 0. 04
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(GER Sy |
(i E D HER ]

Rk 23 4F 12 H 30 H R ONE H AT 1 AELINIZEB T 54 H K7 5N PRt st E IR O & pE D HER 1Tk D

ED‘(\“?—‘O

Mg EEREE (B M)

1 A7y i (M)

F A FHH (S Ee) (rHAt) (S B %) (SrELAT)
51 R Rk 164E12 A TH 2,538 2,548 1. 0528 1. 0568
55 2 FEE SERR1TAE6 A TH 4, 257 4,272 1. 0180 1.0215
55 3 FEE I Rk 1T4E12 A TH 3, 668 3, 681 0. 9954 0. 9989
55 4 Fe e B PR 184E6 A TH 3,571 3, 582 0. 9842 0. 9872
55 5 R B Rk I84E12 A TH 3,163 3,171 0. 9979 1. 0004
55 6 Fr i B PR 194E6 A TH 3,077 3, 084 1. 0080 1. 0105
5 7 R W Rk 19412 A TH 2,512 2,519 0. 9442 0. 9467
55 8 K WK k2046 H9 H 2,373 2, 380 0.9217 0. 9242
55 9 K Wi k20412 A 8 H 1, 154 1,158 0. 6287 0.6312
2510 e W Rk214E6 A 8 H 1,708 1,721 0. 7963 0.8023
5511 FrE IR k21412 A TH 2,784 2,815 0. 8927 0. 9027
5512 FrE IR Rk224E6 A 7 H 4,703 4,757 0. 8754 0. 8854
55 13 Ry e R SERR224E12 A T H 18, 699 18, 909 0. 8869 0. 8969
55 14 Ry e W Rk234E6 A 7 H 33, 317 33, 697 0.8771 0.8871
%5 15 R e 1R SERR23E12 A TH 28,516 28, 839 0. 7951 0.8041

TERR224E12 A K H 20, 730 — 0. 8931 —
WRk234E1 H R H 22, 151 — 0. 9008 —
WRk234E2 H R H 23,978 — 0. 9006 —
WR23E3 H R H 25, 475 — 0. 8936 —
R23FA H R H 30, 201 — 0. 8954 —
R234-5 H R H 33,031 — 0. 8892 —
WRk234-6 H R H 34, 883 — 0. 8669 —
WR23FT H R H 35, 752 — 0. 8705 —
WRk239-8 H R H 32, 849 — 0.8182 —
ER23FEI H R H 30, 862 — 0.7921 —
Rk234E10 A K H 30, 475 — 0. 8204 —
Rk234E11A K H 28,515 — 0.7917 —
k23412 A 30 H 28, 334 — 0. 8029 —
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HBPIEUS A A =L KA =TV Ba—2 (A~ URL)

g PERE (H M) 1 0% MigpEsa (1)
1A FHH (S Ee) (ZrHAt) (S B %) (SrELAT)
551 FrE W k16412 TH 18,918 19, 031 1. 0050 1.0110
55 2 FEE SERR1TAE6 A TH 46, 989 47, 269 1. 0062 1.0122
55 3 K I Rk 1T4E12 A TH 62, 599 62, 935 1.1157 1.1217
55 4 FEE I Rk184E6 A 7H 62, 503 62, 862 1.0432 1. 0492
55 5 R B Rk I84E12 A TH 65, 963 66, 328 1. 0853 1.0913
55 6 Fr i B PR 194E6 A TH 66, 613 66, 958 1. 1589 1. 1649
55 7 R B PR 194E12 A TH 53, 068 53, 385 1. 0039 1. 0099
55 8 K WK k2046 H9 H 46, 863 47, 170 0.9143 0. 9203
5 9 K Wi k20412 A 8 H 26, 782 27, 080 0. 5394 0. 5454
25 10 FriE HiFH ERk214E6 A 8H 35, 778 36, 077 0.7193 0. 7253
511 FrE IR k21412 A TH 42,779 43, 362 0. 7333 0. 7433
5512 FrE IR pk224E6 A 7 H 86, 679 87, 888 0.7171 0.7271
5513 FriE Wi Rk224E12 8 7H 148, 649 150, 942 0. 6483 0. 6583
55 14 Ry e W Rk234E6 A 7 H 202, 744 205, 559 0.6123 0. 6208
%5 15 R B SERR234E12 A TH 155, 527 157, 427 0.5321 0. 5386
ERk224E12 A K H 161, 305 — 0. 6443 —
WRk234E1 H R H 177, 254 — 0. 6528 —
WRk234E2 H R H 185, 469 — 0. 6466 —
WRk234E3 H R H 195, 186 — 0. 6500 —
ERk239-4 H R A 200, 682 — 0. 6421 —
WRk234-5 H R H 206, 027 — 0.6271 —
WRk234-6 H R H 205, 750 — 0. 6088 —
WR23%T H R H 201, 397 — 0. 5886 —
PR239-8 H R H 182, 165 — 0. 5436 —
WR2399 H R H 170, 713 — 0. 5240 —
Rk234E10 A K H 170, 830 — 0. 5501 —
ERk234E11A K H 157, 044 — 0. 5332 —
k23412 A30H 152, 738 — 0. 5381 —
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FH R 1 B%7=0 045k 4 (1)
51 FEE I 0.0110
5 2 FEE I 0.0235
55 3 e 1 ] 0. 0210
55 4 e 1] 0.0195
55 5 e 1] 0.0165
5 6 FEE I 0. 0150
7 FEE I 0. 0150
5 8 FEE I 0. 0150
%9 FEE I 0. 0150
5510 Ry E ] 0. 0320
5511 Ry E ] 0. 0440
55 12 FrE IR 0. 0600
55 13 R E R 0. 0600
55 14 R E IR 0. 0600
55 15 e IR 0. 0570

HTRUS A=AV FA—T v Ba—2 (li~y VL)

FHE 1 A% 045k 4 ()
5 1 R I 0.0170
5 2 FEE I 0. 0360
55 3 R I 0. 0360
%4 FEE I 0. 0360
% 5 FEE I 0. 0360
% 6 FEE I 0. 0360
57 KR I 0. 0360
55 8 FEE I 0. 0360
5 9 FEE I 0. 0360
55 10 e IR 0. 0360
5511 R IR 0. 0440
55 12 R IR 0. 0600
55 13 R I 0. 0600
55 14 FrE B 0. 0555
55 15 R 0. 0450
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51 FEE I 6. 38
5 2 FEE I AL1. 07
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* - Fov CITY OF BUENOS 12.5% 7, 100, 000. 00 7,410, 625. 00
PROV BUENOS AIRE 11.75% 6, 900, 000. 00 6, 088, 622. 79
PROV DEL NEUQUEN 7. 875% 7, 055, 000. 00 7, 055, 000. 00
b SR IZ 21, 055, 000. 00 20, 554, 247. 79
INEF (oA 3 (1, 596, 859, 510)
PN iz 0.9% 0.9%
W7 (B REA 1, 596, 859, 510
AEF (1, 596, 859, 510)
A
b SR IZ ABENGOA FINANCE 8. 875% 9, 868, 000. 00 9, 868, 000. 00
ACADEMY LTD 9. 25% 3, 630, 000. 00 3,611, 850. 00
ACCURIDE CORP 9. 5% 7, 825, 000. 00 7,404, 406. 25
AEP INDUSTRIES 8. 25% 4, 275, 000. 00 4, 285, 687. 50
AES CORPORATION 7. 375% 5, 500, 000. 00 5,912, 500. 00
AES CORPORATION 8% 6, 950, 000. 00 7,627, 625. 00
AES RED OAK LLC 8.54% 1,916, 828. 34 1,983,917. 33
AES RED OAK LLC 9. 2% 3, 500, 000. 00 3, 570, 000. 00
AFREN PLC 11.5% 7,925, 000. 00 7, 687, 250. 00
ALLIANT TECHSYS 6. 875% 2, 145, 000. 00 2, 187, 900. 00
ALLISON TRANS 7.125% 3, 100, 000. 00 2,991, 500. 00
ALLY FINANCIAL INC 8% 7, 100, 000. 00 7, 153, 250. 00
ALLY FINANCIAL INC 8. 3% 2, 110, 000. 00 2,178, 575. 00
ALON REFINING 13. 5% 6, 110, 000. 00 6, 323, 850. 00
ALTRA HOLDINGS 8. 125% 4, 750, 000. 00 4,999, 375. 00
AMC NETWORKS INC 7. 75% 12, 435, 000. 00 13, 445, 343. 75
AMER RENAL HOLD 8. 375% 7, 000, 000. 00 7, 262, 500. 00
AMER RESID SVCS 12% 5, 775, 000. 00 5, 803, 875. 00
AMERICAN AXLE&MFG 7. 75% 1, 425, 000. 00 1,391, 156. 25
AMERICAN ROCK 8. 25% 9, 235, 000. 00 8, 842, 512. 50
AMKOR TECH INC 6. 625% 12, 100, 000. 00 11, 495, 000. 00
AMSTED INDS 8. 125% 5, 920, 000. 00 6, 216, 000. 00
ANTERO RESOURCES FINT. 25% 6, 065, 000. 00 6, 155, 975. 00
APTALIS PHARMA12. 75% 3, 815, 000. 00 3,929, 450. 00
ARCH COAL INC 7.25% 7, 025, 000. 00 7, 165, 500. 00
ARD FINANCE 11.125% 8,212, 228. 00 7,226, 760. 64
ARDAGH PKG FIN 7.375% 4,920, 000. 00 5, 092, 200. 00
ARDAGH PKG FIN 9. 125% 3, 050, 000. 00 3, 080, 500. 00
ARMORED AUTOGROUP 9. 25% 5, 000, 000. 00 3,975, 000. 00
AS AMERICAS 10.75% 5, 535, 000. 00 3,597, 750. 00
ASTORIA DEPOSITS. 144% 3, 000, 000. 00 2, 640, 000. 00
AUDATEX NORTH AMERI 6. 75% 6, 340, 000. 00 6, 435, 100. 00
AVAYA INC 7% 6, 150, 000. 00 5, 642, 625. 00
AVIS BUDGET CAR 9. 625% 8, 850, 000. 00 9, 115, 500. 00
BANKRATE INC 11.75% 3, 450, 000. 00 3,941, 625. 00
BASIC ENERGY SVC 7. 75% 5, 460, 000. 00 5, 487, 300. 00
B-CORP MERGER 8. 25% 3, 860, 000. 00 3, 609, 100. 00
BEAGLE ACQUISITION 11% 1, 465, 000. 00 1, 530, 925. 00
BEAZER HOMES USA 6. 875% 1, 500, 000. 00 1, 136, 250. 00
BERRY PETROL CO 10. 25% 7, 750, 000. 00 8, 796, 250. 00
BOART LONGYEAR 7% 6, 755, 000. 00 6, 906, 987. 50
BOMBARDIER INC 7. 5% 3, 760, 000. 00 4,013, 800. 00
BREITBURN 8. 625% 4, 310, 000. 00 4,514, 725. 00
BROCADE COM SYS 6. 625% 4, 900, 000. 00 5, 120, 500. 00
BROWN GROUP INC 7. 125% 8, 825, 000. 00 8, 339, 625. 00
BUMBLE BEE ACQ C 9% 1, 355, 000. 00 1, 375, 325. 00
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BUMBLE BEE HOL 9. 625% 4, 905, 000. 00 4,267, 350. 00
CALPINE CORP 7. 5% 12, 000, 000. 00 12, 645, 000. 00
CAMBIUM LEARNING 9. 75% 5,600, 000. 00 5,572, 000. 00
CAPELLA HEALTHCA 9. 25% 8, 150, 000. 00 8, 190, 750. 00
CARDTRONICS INC 8. 25% 8, 620, 000. 00 9, 460, 450. 00
CASELLA WASTE 7. 75% 5, 560, 000. 00 5, 448, 800. 00
CCO HOLDINGS LLC 7.375% 2,225, 000. 00 2,286, 187. 50
CCO HOLDINGS LLC 7% 4, 000, 000. 00 4, 080, 000. 00
CCO HOLDINGS LLC 7.25% 3, 300, 000. 00 3, 415, 500. 00
CDW LLC/CDW FINANCE 12.535% 2,200, 000. 00 2,222,000. 00
CDW LLC/CDW FINANCE 8. 5% 3, 615, 000. 00 3,461, 362. 50
CEDAR FAIR LP/CA 9.125% 4, 200, 000. 00 4,578, 000. 00
CEDC FIN CORP IN 9. 125% 4, 000, 000. 00 2,740, 000. 00
CELANESE US HLDS 6. 625% 7, 006, 000. 00 7, 426, 360. 00
CEVA GROUP PLC 11.625% 1, 150, 000. 00 1, 155, 750. 00
CF INDUSTRIES 7. 125% 4,187, 000. 00 4,935, 426. 25
CHAPARRAL ENERGY 8. 25% 5,000, 000. 00 5,025, 000. 00
CHEMTURA CORP 7. 875% 725, 000. 00 752, 187. 50
CHTRON MERGER 10. 5% 9, 900, 000. 00 9, 702, 000. 00
CHRYSLER GP/CG C 8.25% 9, 775, 000. 00 8,724, 187. 50
CHS/COMMUNITY HEALTH 8% 1, 525, 000. 00 1,513, 562. 50
CIA TRANSPORTE ENER 9. 75% 4, 050, 000. 00 3,361, 500. 00
CITYCENTER HLDGS 10. 75% 5, 889, 000. 00 6, 058, 308. 75
CITYCENTER HLDGS 7.625% 10, 630, 000. 00 10, 842, 600. 00
CKE RESTAURANTS 11.375% 6, 015, 000. 00 6, 496, 200. 00
CLEAR CHANNEL 5. 5% 5, 230, 000. 00 3,791, 750. 00
CLEAR CHANNEL WORLD9. 25% 3, 125, 000. 00 3, 359, 375. 00
CLEARWATER PAPER 10. 625% 5, 475, 000. 00 6, 104, 625. 00
CLEARWIRE COMM 12% 7, 380, 000. 00 6, 826, 500. 00
CLEAVER-BROOKS 12. 25% 6, 250, 000. 00 6, 312, 500. 00
COGENT COMMUNICA 8. 375% 9, 467, 000. 00 9, 680, 007. 50
COLUMBUS MCKINN 7.875% 13, 130, 000. 00 13, 326, 950. 00
COMMERCTAL VEHIC 7. 875% 8, 660, 000. 00 8, 356, 900. 00
COMMSCOPE INC 8. 25% 10, 865, 000. 00 10, 702, 025. 00
COMMUNITY CHOICE 10.75% 5, 200, 000. 00 5,122, 000. 00
COMPASS MINERALS 8% 7,150, 000. 00 7,668, 375. 00
CONCHO RES/MIDLA 7. 0% 9, 700, 000. 00 10, 282, 000. 00
CONSOL ENERGY INC 8. 0% 2,150, 000. 00 2, 354, 250. 00
CONSTELLATION E 10.625% 5, 320, 000. 00 5, 080, 600. 00
COSO GEOTHERMAL 7% 11,673, 580. 77 8,491, 339. 30
COVANTA HOLDING 7. 25% 9, 300, 000. 00 9,631, 331. 10
CROWNROCK LP/CROWNROCK10% 2,190, 000. 00 2,083, 237. 50
CSC HOLDINGS LLC 6. 75% 1, 665, 000. 00 1, 706, 625. 00
CUMULUS MEDTA 7. 75% 4,951, 000. 00 4,332,125.00
DANA HOLDINGS 6. 5% 3, 875, 000. 00 3,933, 125. 00
DANA HOLDINGS 6. 75% 4, 555, 000. 00 4,634, 712. 50
DAVE & BUSTERS 0% 6, 690, 000. 00 3, 913, 650. 00
DAVE & BUSTERS 11% 2,425, 000. 00 2,485, 625. 00
DEMATIC SA 8. 75% 9, 425, 000. 00 9,472,125.00
DENBURY RESOURCE 8. 25% 8, 500, 000. 00 9, 498, 750. 00
DIGICEL GROUP 10. 5% 10, 485, 000. 00 10, 589, 850. 00
DINEEQUITY INC 9. 5% 6, 725, 000. 00 7,162, 125. 00
DOLPHIN SUBSIDIARY 7.25% 10, 970, 000. 00 11, 765, 325. 00
DRESSER-RAND 6. 5% 6, 000, 000. 00 5, 985, 000. 00
DUBAT ELECTRICT. 375% 4, 085, 000. 00 4,110, 531. 25
DUPONT FABROS TE 8. 5% 11, 300, 000. 00 12, 048, 625. 00
DYCOM INVST 7.125% 6, 700, 000. 00 6,767, 000. 00
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DYNACAST INTL LLC 9.25% 6, 625, 000. 00 6, 326, 875. 00
E*TRADE FINL 6. 75% 12, 650, 000. 00 12, 397, 000. 00
EACCESS LTD 8. 25% 5,515, 000. 00 5,280, 612. 50
EH HOLDING CORP 6. 5% 5,075, 000. 00 5,100, 375. 00
EL PASO CORP 7. 75% 19, 360, 000. 00 22,312, 400. 00
EL PASO ENERGY 8. 05% 1, 000, 000. 00 1, 160, 000. 00
ELAN FIN PLC/CRP 8. 75% 1,610, 000. 00 1,714, 650. 00
ELDORADO RESORTS 8. 625% 5, 375, 000. 00 4,783, 750. 00
ELTZABETH ARDEN 7. 375% 9, 625, 000. 00 10, 130, 312. 50
ELWOOD ENERGY 8. 159% 9, 424, 520. 00 9,271, 371.55
ENERGY FUTURE 10. 0% 4,150, 000. 00 4,341, 182. 20
ENERGY XXI GULF 7.75% 7,210, 000. 00 7,210, 000. 00
EQUINTX INC 7% 8, 150, 000. 00 8, 506, 562. 50
EQUINIX INC 8. 125% 4, 500, 000. 00 4,927, 500. 00
EXAMWORKS GROUP INC 9% 6, 315, 000. 00 5,651, 925. 00
FAGE DATRY INDU 9. 875% 6, 985, 000. 00 6, 146, 800. 00
FELCOR ESCROW 6. 75% 6, 500, 000. 00 6, 199, 375. 00
FIDELITY NATIONA 7.625% 6, 150, 000. 00 6, 595, 875. 00
FIESTA RESTAURANT 8. 875% 4, 485, 000. 00 4,462, 575. 00
FIRST DATA CORP 12.625% 6, 000, 000. 00 5, 265, 000. 00
FIRST DATA CORP 7.375% 4,475, 000. 00 4,251, 250. 00
FIRST DATA CORP 8. 25% 2,275, 000. 00 2,036, 125. 00
FIRST DATA CORP 9. 875% 4,765, 000. 00 4,502, 925. 00
FIRST WIND CAP 10. 25% 6, 600, 000. 00 6, 468, 000. 00
FLORIDA EAST RR 8. 125% 13, 225, 000. 00 13, 291, 125. 00
FMG RESOURCES AUG 2006 6.875% 11, 045, 000. 00 10, 437, 525. 00
FMG RESOURCES AUG 2006 8. 25% 4, 200, 000. 00 4,168, 500. 00
FORD MOTOR CO 7.45% 5, 855, 000. 00 6,974, 768. 75
FORD MOTOR CREDIT CO 12% 19, 130, 000. 00 23,532, 692. 98
FORD MOTOR CREDIT CO 5% 7,600, 000. 00 7,563, 930. 40
FOX ACQUISITION 13.375% 7,484, 000. 00 8, 157, 560. 00
FREESCALE SEMICO 9. 25% 10, 160, 000. 00 10, 795, 000. 00
FTT CONSULTING 6. 75% 5, 000, 000. 00 5, 068, 750. 00
GCI INC 6. 75% 6, 100, 000. 00 5, 886, 500. 00
GCI INC 8.625% 1,770, 000. 00 1, 858, 500. 00
GENESIS ENERGY 7.875% 4, 825, 000. 00 4,740, 562. 50
GENON ENERGY 9. 875% 8, 770, 000. 00 9, 120, 800. 00
GEOEYE INC 9. 625% 4, 000, 000. 00 4, 380, 000. 00
GEORGIA GULF CRP 9% 2, 055, 000. 00 2,157,750. 00
GEORGTA-PACIFIC 8. 875% 2,502, 000. 00 3, 406, 090. 19
GIANT FUNDING 8. 25% 13, 269, 000. 00 13, 866, 105. 00
GLOBAL GEOPHYSIC 10. 5% 4, 850, 000. 00 4, 680, 250. 00
GRAY TELE INC 10. 5% 8, 315, 000. 00 7, 836, 887. 50
GREAT LAKES DRED 7.375% 5, 940, 000. 00 5,821, 200. 00
GYMBOREE CORP 9. 125% 4, 805, 000. 00 4, 060, 225. 00
HARRAHS OPER 5. 625% 8, 125, 000. 00 4,773, 437. 50
HARRAHS OPER 10. 75% 3, 395, 000. 00 2,393, 475. 00
HCA INC 6. 5% 3, 100, 000. 00 3, 162, 000. 00
HCA INC 7.875% 13, 515, 000. 00 14, 461, 050. 00
HELIX ENERGY SOL 9. 5% 10, 470, 000. 00 10, 941, 150. 00
HERTZ CORP 7. 375% 12, 850, 000. 00 13, 107, 000. 00
HERTZ CORP 7. 5% 2,015, 000. 00 2, 080, 487. 50
HEXION US FIN/NOVAS8. 875% 4,765, 000. 00 4,407, 625. 00
HOA REST GRP/FIN 11.25% 5, 340, 000. 00 4,992, 900. 00
HSBC FINANCE CORP 6. 676% 5, 400, 000. 00 5, 435, 337. 60
HUMAN GENOME SCIENCES 3% 3, 225, 000. 00 2,842,031.25 | %
HUNTSMAN INT LLC 8.625% 11, 200, 000. 00 11, 592, 000. 00
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IFM US COLONIAL 6. 45% 14, 900, 000. 00 15, 850, 217. 70
INEOS FINANCE PL 9% 6, 075, 000. 00 6, 196, 500. 00
INEOS GROUP HOLD 8. 5% 4,105, 000. 00 3, 345, 575. 00
INGLES MKTS INC 8.875% 7,025, 000. 00 7,551, 875. 00
INSTGHT COMMUNICA 9. 375% 8, 955, 000. 00 10, 253, 475. 00
INTELSAT BERMUDA11. 5% 16, 819, 805. 00 15,978, 814. 75
INTELSAT JACKSON 11. 25% 4, 950, 000. 00 5,222, 250. 00
INTL AUTOMOTIVE 9. 125% 4, 350, 000. 00 4,067, 250. 00
INTL LEASE FIN 8. 75% 14, 614, 000. 00 15, 015, 885. 00
INVENTIV HEALTH INC 10% 3, 850, 000. 00 3,561, 250. 00
IPALCO ENTERPRISES INC5% 5, 490, 000. 00 5, 407, 650. 00
J CREW GROUP 8. 125% 8,675, 000. 00 8, 328, 000. 00
JMC STEEL GROUP 8. 25% 7,955, 000. 00 7,517,475.00
KABEL BW ERST BE 7. 5% 7,600, 000. 00 7, 866, 000. 00
KANSAS CITY SOUT 6. 125% 3, 115, 000. 00 3, 239, 600. 00
KANSAS CITY SOUT 6. 625% 6, 725, 000. 00 7,195, 750. 00
KB HOME 5. 875% 2,750, 000. 00 2,488, 750. 00
KINDRED HEALTHCARE 8. 25% 3,475, 000. 00 2,936, 375. 00
KODTAK OIL & GAS 8. 125% 5,725, 000. 00 5, 875, 281. 25
LENNAR CORP 12.25% 4,700, 000. 00 5, 569, 500. 00
LEVEL 3 ESCROW INC8. 125% 11, 075, 000. 00 10, 881, 187. 50
LIBERTY MUTUAL FLOAT 13, 150, 000. 00 15,977, 250. 00
LIMITED BRANDS 7. 6% 8, 075, 000. 00 7,913, 500. 00
LINN ENERGY LLC 7.75% 10, 750, 000. 00 11, 018, 750. 00
LIONS GATE INC 10. 25% 15, 325, 000. 00 15, 401, 625. 00
LIVE NATION ENT 8. 125% 6, 535, 000. 00 6, 281, 768. 75
LIZ CLATBORNE INC 10. 5% 4, 860, 000. 00 5,224, 500. 00
LONGVIEW FIBRE 8% 11, 585, 000. 00 11, 758, 775. 00
LUCENT TECH 6. 45% 7,160, 000. 00 5, 083, 600. 00
LYONDELL CHEMICA 11% 2,121,171.00 2,296, 167. 60
LYONDELL CHEMICA 8% 811, 000. 00 881, 962. 50
LYONDELLBASELL IND 6% 2,900, 000. 00 2,987, 000. 00
MARINA DISTRICT 9. 5% 6, 750, 000. 00 6, 193, 125. 00
MARKWEST ENERGY 6. 25% 3, 300, 000. 00 3, 382, 500. 00
MAXIM CRANE 12.25% 4, 445, 000. 00 3,967, 162. 50
MCCLATCHY CO 11. 5% 2,700, 000. 00 2,592, 000. 00
MDC PARTNERS INC 11% 11, 315, 000. 00 12,121, 193. 75
MEG ENERGY CORP 6. 5% 13, 456, 000. 00 13, 792, 400. 00
METLIFE CAP TR X 9.25% 5,700, 000. 00 6, 526, 500. 00
MGM MIRAGE 11. 125% 8, 125, 000. 00 9,221, 875.00
MGM MIRAGE 11. 375% 9, 525, 000. 00 10, 525, 125. 00
MGM MIRAGE 6. 625% 1, 940, 000. 00 1,852, 700. 00
MIDWEST GMNG BOR 11.625% 12, 258, 000. 00 13, 299, 930. 00
MILLAR WESTERN 8. 5% 4,910, 000. 00 3, 756, 150. 00
MIRABELA NICKEL 8. 75% 14, 150, 000. 00 12, 664, 250. 00
MOHEGAN GAMING 11. 5% 16, 350, 000. 00 15, 287, 250. 00
MOLYCORP INC 3. 25% 3, 025, 000. 00 2,764,093.75 | %
MOMENTIVE PERFOR 11. 5% 6, 350, 000. 00 4, 635, 500. 00
MPT OP PTNR/FINL 6. 875% 6, 700, 000. 00 6, 733, 500. 00
MU FINANCE PLC 8. 375% 12, 050, 000. 00 12,712, 750. 00
MYLAN INC 7. 875% 4, 640, 000. 00 5,057, 600. 00
NALCO CO 6. 625% 8, 059, 000. 00 9, 086, 522. 50
NAVISTAR INTL 8.25% 9,473, 000. 00 9, 994, 015. 00
NCO GROUP INC 11.875% 4,575, 000. 00 4,552,125. 00
NES RENTALS HLDG 12.25% 5,170, 000. 00 4,472, 050. 00
NETFLIX INC 8. 5% 3, 750, 000. 00 3, 843, 750. 00
NEW ENTERPRISE 11% 6, 990, 000. 00 5,574, 525. 00
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NEWPAGE CORP 11.375% 4,870, 000. 00 3,457, 700. 00
NIT CAPITAL CORP 7.625% 10, 000, 000. 00 9, 875, 000. 00
NORTEK INC 8. 5% 3, 050, 000. 00 2,531, 500. 00
NORTH AMERICAN E 10. 875% 8, 580, 000. 00 9, 223, 500. 00
NORTHERN TIER EN 10. 5% 10, 615, 000. 00 11, 358, 050. 00
NUVEEN INVESTM 10. 5% 8, 270, 000. 00 8, 063, 250. 00
NUVEEN INVESTM 10. 5% 6, 685, 000. 00 6,451, 025. 00
NXP BV/NXP FUNDI 9. 75% 6, 915, 000. 00 7,554, 637. 50
OASTS PETROLEUM 6. 5% 5, 000, 000. 00 5, 000, 000. 00
0ASTS PETROLEUM 7. 25% 13, 125, 000. 00 13, 584, 375. 00
OFFSHORE GROUP INVSTI11. 5% 4, 325, 000. 00 4,665, 593. 75
0GX PETROLEO E GAS 8. 5% 25, 700, 000. 00 25, 443, 000. 00
OTL STATES INTL INC 6. 5% 9, 050, 000. 00 9, 231, 000. 00
ONO FINANCE 1T 10.875% 12, 480, 000. 00 10, 920, 000. 00
OPPENHEIMER HLDS 8. 75% 9, 325, 000. 00 8, 718, 875. 00
PACTFIC RUBTALES 8. 75% 7, 500, 000. 00 8,613, 750. 00
PACTFIC RUBTALES 7.25% 4, 500, 000. 00 4,573,125.00
PALACE ENT HLDG 8.875% 7, 250, 000. 00 7,177, 500. 00
PARK-OHTO INDS 8. 125% 8, 850, 000. 00 8,695, 125. 00
PATRIOT COAL 8. 25% 5,575, 000. 00 5,379, 875. 00
PEABODY ENERGY CORP 6. 25% 4, 500, 000. 00 4,567, 500. 00
PENN VIRGINIA 8.25% 2,500, 000. 00 2,493, 750. 00
PENSON WORLDWIDE 12. 5% 10, 000, 000. 00 6, 050, 000. 00
PERRY ELLIS 7.875% 9, 415, 000. 00 9, 367, 925. 00
PETCO ANIMAL SUP 9. 25% 12, 400, 000. 00 13, 268, 000. 00
PETROHAWK ENERGY 6. 25% 1, 890, 000. 00 2,079, 000. 00
PHH CORP 9. 25% 3, 5635, 000. 00 3,579, 187. 50
PHIBRO ANIMAL 9. 25% 6, 370, 000. 00 5,621, 525. 00
PINNACLE FOOD FI 10.625% 22,233, 000. 00 23, 344, 650. 00
POLYMER GROUP 7. 75% 7, 005, 000. 00 7, 285, 200. 00
POLYPORE INTERNATION 7. 5% 1, 250, 000. 00 1,293, 750. 00
PPL CAPITAL FUND 6. 7% 900, 000. 00 869, 450. 40
PRECISTON DRILL 6. 5% 1,975, 000. 00 2,004, 625. 00
PRECISTON DRILL 6. 625% 6, 325, 000. 00 6,483, 125. 00
PRODUCTION RES 8. 875% 6, 140, 000. 00 5,602, 750. 00
PROQUEST LLC/PRO 9% 3, 125, 000. 00 2,515, 625. 00
PROV FUND ASSOC 10. 125% 5, 040, 000. 00 4,611, 600. 00
PROV FUND ASSOC 10. 25% 1, 270, 000. 00 1,222, 375. 00
QEP RESOURCES 6. 875% 6, 250, 000. 00 6, 718, 750. 00
QUADRA FNX MINING 7. 75% 11, 250, 000. 00 11, 105, 456. 61
QUAPAW DOWNSTREAM 10. 5% 7,700, 000. 00 7, 353, 500. 00
QVC INC 7.375% 1, 915, 000. 00 2,063, 412. 50
QVC INC 7. 5% 4,910, 000. 00 5, 290, 525. 00
RAIN CIT CARBON 8% 6,470, 000. 00 6, 534, 700. 00
RARE RESTAURANT 9. 25% 2, 185, 000. 00 1,813, 550. 00
RBS GLOBAL&REXNO 11.75% 2,000, 000. 00 2,090, 000. 00
RBS GLOBAL&REXNO 8. 5% 6, 105, 000. 00 6, 410, 250. 00
REGIONS BK ALAB 7. 5% 6, 391, 000. 00 6, 359, 045. 00
REVLON CONS PROD 9. 75% 6, 620, 000. 00 7,091, 675. 00
REYNOLDS GROUP 7. 125% 8,175, 000. 00 8, 256, 750. 00
REYNOLDS GROUP 8. 5% 10, 450, 000. 00 10, 084, 250. 00
RITE AID COPR 10. 25% 2,200, 000. 00 2, 398, 000. 00
RITE AID CORP 10. 375% 2,000, 000. 00 2,150, 000. 00
RITE AID CORP 9.375% 2,375, 000. 00 2, 256, 250. 00
RIVER ROCK ENT 9. 75% 3, 000, 000. 00 2, 325, 000. 00
ROADHOUSE FINANC 10. 75% 4, 685, 000. 00 4,755, 275. 00
ROC FINANCE LLC/RO12.125% 8, 600, 000. 00 9, 116, 000. 00
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ROOFING SUPPLY G 8.625% 5, 000, 000. 00 5, 025, 000. 00
RSC EQUIP RENTAL 8. 25% 4,775, 000. 00 4,786, 937. 50
SABINE PASS LNG LP 7.5% 2,375, 000. 00 2, 380, 937. 50
SALLY HOL/SALLY 6.875% 5, 425, 000. 00 5, 587, 750. 00
SCOTTRADE FINANC 6. 125% 6, 000, 000. 00 5, 938, 440. 00
SCOTTS MIRACLE 6. 625% 8, 540, 000. 00 8, 689, 450. 00
SEALED ATR CORP 8. 125% 2,700, 000. 00 2,916, 000. 00
SEALED AIR CORP 8. 375% 5, 275, 000. 00 5,723, 375.00
SENSATA TECH BV 6. 5% 3, 825, 000. 00 3,767, 625. 00
SERENA SOFTWARE 10. 375% 10, 996, 000. 00 11, 380, 860. 00
SEST LLC 6.375% 6, 090, 000. 00 6, 181, 350. 00
SEVEN SEAS CRUTS 9. 125% 8, 305, 000. 00 8, 554, 150. 00
SEVERSTAL COLUMB 10. 25% 6, 062, 000. 00 6, 296, 902. 50
SHEA HOMES 8. 625% 8, 380, 000. 00 7, 814, 350. 00
SLM CORP 5% 3, 650, 000. 00 3,246, 751. 65
SLM CORP 8. 45% 2,480, 000. 00 2,554,471.92
SM ENERGY CO 6. 5% 2,425, 000. 00 2,449, 250. 00
SNOQUALMIE FLOAT 10, 340, 000. 00 9, 254, 300. 00
SOUTHERN STATES 11. 25% 6, 345, 000. 00 6, 630, 525. 00
SOUTHERN UNION CO FLOAT 1,415, 000. 00 1, 287, 650. 00
SPRINT NEXTEL CORP 9% 11, 675, 000. 00 12, 142, 000. 00
SPX CORP 6.875% 9, 450, 000. 00 10, 111, 500. 00
STALLION OILFIELD 10. 5% 3, 780, 000. 00 4, 054, 050. 00
STANADYNE CORP 10% 1, 000, 000. 00 857, 500. 00
STANDRD PAC CORP 8. 375% 9, 025, 000. 00 8, 438, 375. 00
STANDYN HOLD INC 12% 7, 383, 000. 00 6, 921, 562. 50
STATER BROS HLDG 7. 375% 5,375, 000. 00 5,710, 937. 50
STHI HOLDING COR 8% 5, 525, 000. 00 5,718, 375. 00
STONERIDGE INC 9. 5% 9, 010, 000. 00 9, 235, 250. 00
SUGAR HSP GAMING 8. 625% 9, 325, 000. 00 9,651, 375. 00
SUNCOKE ENERGY INC7.625% 4,150, 000. 00 4,150, 000. 00
SUNGARD DATA SYS 10.25% 7, 338, 000. 00 7,613, 175. 00
SUPERVALU INC 8% 5, 300, 000. 00 5, 419, 250. 00
SWIFT ENERGY CO 7.875% 7,900, 000. 00 7, 880, 250. 00
SWIFT ENERGY CO 8.875% 5,875, 000. 00 6, 198, 125. 00
SYNIVERSE HOLDIN 9. 125% 4,742, 000. 00 4,990, 955. 00
TASEKO MINES LTD 7. 75% 9, 020, 000. 00 8, 343, 500. 00
TELEMOVIL FINANC 8% 6, 875, 000. 00 7,115, 625. 00
TEMBEC INDUSTRIE 11.25% 8, 135, 000. 00 8,379, 050. 00
TENNECO INC 6. 875% 2,210, 000. 00 2,243, 150. 00
TENNECO INC 7. 75% 4, 800, 000. 00 4,944, 000. 00
TEXAS COMP/TCEH 11. 5% 8, 515, 000. 00 7, 280, 325. 00
TEXAS PETROCHEM 8. 25% 9, 522, 000. 00 9,617, 220. 00
TEXHONG TEXTILE 7.625% 8, 600, 000. 00 6, 321, 000. 00
THERMADYNE HLDS 9% 8, 765, 000. 00 8, 896, 475. 00
THERMON INDUSTRI 9. 5% 4,705, 000. 00 5,128, 450. 00
TICKETMASTER 10. 75% 6, 500, 000. 00 6, 922, 500. 00
TOMKINS LLC/TOMKINS 9% 8, 636, 000. 00 9, 542, 780. 00
TOWER AUTO/TA HL 10.625% 7,502, 000. 00 7,577,020. 00
TOYS R US PROP C 10. 75% 7,614, 000. 00 8, 280, 225. 00
TRANSOCEAN INC 6. 375% 3, 000, 000. 00 3, 153, 297. 00
TRANSPORT DE GAS7.875% 4,703, 000. 00 4,279, 730. 00
TRIMAS CORP 9. 75% 3, 620, 000. 00 3, 909, 600. 00
TRW AUTOMOTIVE 8. 875% 5,990, 000. 00 6, 499, 150. 00
UAL 2009-2B 12% 13, 503, 993. 03 14,179, 192. 68
UNIT CORP 6.625% 8, 450, 000. 00 8,471, 125.00
UNITED RENTAL NA 10.875% 7, 485, 000. 00 8, 420, 625. 00
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UNITYMEDIA HESSEN 8. 125% 800, 000. 00 848, 000. 00
UPCB FIN IIT 6.625% 11, 225, 000. 00 10, 944, 375. 00
UPCB FINANCE LTD 7. 25% 7, 650, 000. 00 7, 745, 625. 00
VAIL RESORTS 6. 5% 2, 785, 000. 00 2, 840, 700. 00
VERTELLUS SPEC 9. 375% 3, 950, 000. 00 3,051, 375. 00
VERTEX PHARM 3. 35% 3, 290, 000. 00 3, 269, 437.50 | %
VIRGOLINO DE OLIVE 10.5% 5, 000, 000. 00 4, 887, 500. 00
VISKASE COS INC 9.875% 4, 130, 000. 00 4, 160, 975. 00
VISTEON CORP 6. 75% 2,225, 000. 00 2,152, 687. 50
VULCAN MATERIALS 7. 0% 4,915, 000. 00 4,792, 125. 00
WASH MUT BANK NV 6. 875% 7,500, 000. 00 22, 500. 00
WCA WASTE CORP 7. 5% 1, 950, 000. 00 1,911, 000. 00
WEYERHAEUSER 8. 5% 4, 040, 000. 00 4, 565, 648. 44
WIND ACQUISITION 11.75% 9, 150, 000. 00 8, 235, 000. 00
WINDSTREAM CORP 7. 75% 11, 175, 000. 00 11, 230, 875. 00
WIRECO WORLDGROUP 9. 5% 4,725, 000. 00 4,843, 125. 00
WMG ACQUISITION 11.5% 2, 265, 000. 00 2,253, 675. 00
WMG ACQUISITION 9. 5% 6, 375, 000. 00 6, 805, 312. 50
YCC HLDGS/YANKEE 10. 25% 5, 330, 000. 00 4,757, 025. 00
YONKERS RACING 11.375% 7, 225, 000. 00 7,423, 687. 50
* - Fov 2,269, 748, 126. 14 2, 262, 580, 850. 79
JNEF Stk 351 | (175, 779, 906, 297)
FEA TR kb 2 95. 2% 99. 0%
FAE 175, 779, 906, 297
kil (175, 779, 906, 297)
R TR GRS
Koo KL COOPER-STANDARD HOLDING-CW17 11, 899. 00 184, 434. 50
GENERAL MOTORS-CW16 40, 915. 00 531, 895. 00
GENERAL MOTORS—-CW19 40, 915. 00 372, 735. 65
k- R 93, 729. 00 1,089, 065. 15
INEf KZATEe 3 (84, 609, 471)
NG iz 0.0% 0.0%
R TRIMERE S 84, 609, 471
AEF (84, 609, 471)
E O lFES:
k- o ESCROW GCB GEN MOTORS CP 11, 000, 000. 00 90, 970. 00
* - R 11, 000, 000. 00 90, 970. 00
JNEF oM 1 (7,067, 459)
FEA R bE 2 0.0% 0.0%
Z O A MRS 7, 067, 459
&k (7,067, 459)
PN 177, 468, 442, 737

(177, 468, 442, 737)
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