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Hill & H
KR
NTL INC 610 63. 09 38, 484. 90 —
TELEWEST GLOBAL 2 20. 49 40. 98 —
FOUNTAIN VIEW 39 16.75 653. 64 —
N 651 39, 179. 52
(4, 236, 090)
ot 651 4, 236, 090
(4, 236, 090)
(A) RIS D A il FE S
T il S % THIHE B BRLES L]
FIRE T HRIMERESS: |k Kb ONO FINANCE WT REGS 20. 00 10.00 | -
K RL/NEF 20. 00 10. 00
(1, 081)
HR T RN 1, 081
NI (1,081)
A K Rv ACCURIDE CORP 8. 5% 144A 620, 000. 00 558, 000. 00 -
ADESA INC 7. 625% 325, 000. 00 316, 875. 00 -
ADVERTISING 9. 25% REGS 120, 000. 00 125, 250. 00 -
AEP INDUST 7.875% 144A 400, 000. 00 394, 000. 00 -
AES CORP 8. 875% 2, 430, 000. 00 2,615, 287. 50 -
AES CORP 9. 375% 25, 000. 00 27, 375. 00 -
AES CORP 9. 5% 400, 000. 00 435, 000. 00 -
AES GENER 7. 5% 300, 000. 00 289, 500. 00 -
AFFINIA GROUP 9% 144A 525, 000. 00 425, 250. 00 -
AFFINIA GROUP 9% REGS 70, 000. 00 56, 700. 00 -
AHOLD FIN USA 6. 875% 275, 000. 00 261, 250. 00 -
AHOLD FINANCE USA 6. 25% 340, 000. 00 336, 600. 00 -
AHOLD FINANCE USA 8. 25% 275, 000. 00 294, 250. 00 -
ALLEGHENY 10. 25% 144A 500, 000. 00 552, 500. 00 -
ALLEGHENY 8. 25% REGS 275, 000. 00 286, 000. 00 -
ALLEGHENY ENERGY 7. 8% 450, 000. 00 465, 750. 00 -
ALLEGHENY ENRGY MC 300, 000. 00 312, 000. 00 -
ALLIED WAS 7.375% 750, 000. 00 639, 375. 00 -
ALLIED WASTE NORTH 9. 25% 16, 000. 00 16, 400. 00 -
AMC ENTERTAIN 8% 30, 000. 00 26, 475. 00 -
AMC ENTERTAIN 9. 875% 400, 000. 00 398, 000. 00 -
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AMC ENTMT 8. 625% REGS 290, 000. 00 304, 500. 00 -
AMER TOWER 7. 125% 575, 000. 00 589, 375. 00 -
AMERICAN ATR 7. 379% 13, 469. 41 8,957. 15 -
AMERTICAN REAL 7. 125% 144A 1, 980, 000. 00 1,900, 800. 00 -
AMERICAN TOWER 9. 375% 104, 000. 00 108, 160. 00 -
AMERTICREDIT 9. 25% 355, 000. 00 379, 850. 00 -
AMERTPATH 10. 5% 135, 000. 00 132, 300. 00 -
AMR AIR PATH THRU 7. 8% 175, 000. 00 157, 500. 00 -
AMR COML LINES 9.5% 144A 1, 015, 000. 00 1,025, 150. 00 -
AMR HOLDCO/EMCARE 10% 144A 230, 000. 00 238, 050. 00 -
AMR PTC 01-1A1 6.977% 3, 787. 37 3, 465. 44 -
AMR PTC 01-1A2 6.817% 500, 000. 00 463, 750. 00 -
AMR PTC 01-2B 8.608% 350, 000. 00 315, 000. 00 -
AMR PTC 7.377% 15, 280. 44 10, 008. 68 -
AMR PTC 99-1B 7. 324% 300, 000. 00 256, 500. 00 -
AMR REAL 8. 125% 860, 000. 00 875, 050. 00 -
ANR PIPELINE 8. 875% 350, 000. 00 376, 250. 00 -
ARCH WESTERN 6. 75% 30, 000. 00 29, 925. 00 -
ARGOSY GAMING 7% 200, 000. 00 218, 000. 00 -
ASBURY AUTO GRP 8% 1, 385, 000. 00 1,253, 425. 00 -
B&G FOODS HOLDI 8% 120, 000. 00 123, 300. 00 -
BALLY TOTAL 10. 5% 250, 000. 00 244, 375. 00 -
BALLY TOTAL FITNESS HLDG 15, 000. 00 12, 525. 00 -
BCP CRYSTAL US 9. 625% 708, 000. 00 771, 720. 00 -
BE AEROSPACE INC 8% 265, 000. 00 262, 350. 00 -
BE AEROSPACE INC 8. 875% 528, 000. 00 533, 280. 00 -
BEVERLY EN 7.875% 20, 000. 00 21, 800. 00 -
BIO-RAD 6. 125% 144A 170, 000. 00 166, 600. 00 -
BLOUNT INC 8.875% 80, 000. 00 82, 000. 00 -
BOISE CAS 3ML+287.5 REGS 70, 000. 00 67, 550. 00 -
BOISE CAS 7.125% REGS 80, 000. 00 73,600. 00 -
BORDEN US 3ML+475 REGS 110, 000. 00 107, 800. 00 -
BORDEN US FIN 9% REGS 110, 000. 00 108, 900. 00 -
BUCKEYE TECH 8% 425, 000. 00 399, 500. 00 -
BUCKEYE TECH 8. 5% 200, 000. 00 200, 000. 00 -
BUHRMANN 7.875% 144A 600, 000. 00 558, 000. 00 -
BWAY CORP 10% 230, 000. 00 231, 150. 00 -
CABLEVISION 8% 144A 2,270, 000. 00 2,270, 000. 00 -
CABLEVISTION 8% REGS 30, 000. 00 30, 000. 00 -
CABLEVISION FRN REGS 50, 000. 00 50, 875. 00 -
CALIF STEEL 6. 125% 720, 000. 00 666, 000. 00 -
CANWEST 8% 144A 400, 000. 00 408, 000. 00 -
CANWEST 8% REGS 90, 000. 00 91, 800. 00 -
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CARRTAGE SERVICES 7.875% 144A 2, 080, 000. 00 2,090, 400. 00 -
CARROLS CORP 9% 144A 1,720, 000. 00 1, 685, 600. 00 -
CCO HLDG 3ML+412.54 144A 340, 000. 00 324, 700. 00 -
CDRV INVEST 0/9.625% 144 350, 000. 00 164, 500. 00 -
CELESTICA INC 7.875% 900, 000. 00 891, 000. 00 -
CELLU TISSUE 9. 75% 20, 000. 00 20, 500. 00 -
CENTENNTAL 8. 125% 400, 000. 00 404, 000. 00 -
CENTENNTAL CELL 10. 125% 480, 000. 00 520, 800. 00 -
CENTURY ALUM 7. 5% 60, 000. 00 58, 200. 00 -
CENVEO INC 7.875% 620, 000. 00 564, 200. 00 -
CHAMPION 11. 25% 270, 000. 00 280, 800. 00 -
CHAMPTON ENTERP 7. 625% 350, 000. 00 337, 750. 00 -
CHARTER COMM 8. 375% 144A 850, 000. 00 824, 500. 00 -
CHARTER COMM 8. 375% REGS 370, 000. 00 357, 975. 00 -
CHARTER COMM 8. 75% 650, 000. 00 622, 375. 00 -
CHESAPEAKE ENER 6. 875% 220, 000. 00 217, 800. 00 -
CHESAPEAKE ENERGY 7. 75% 470, 000. 00 494, 675. 00 -
CINEMARK INC 0/9.75% 1, 263, 000. 00 852, 525. 00 -
CMS ENERGY 6. 3% 480, 000. 00 455, 400. 00 -
CMS ENERGY 7. 5% 60, 000. 00 61, 200. 00 -
CMS ENERGY 8. 9% 205, 000. 00 216, 531. 25 -
CMS ENERGY 9. 875% 50, 000. 00 53,625. 00 -
CMS ENERGY CORP 8. 5% 400, 000. 00 423, 500. 00 -
COASTAL CORP 6. 5% 700, 000. 00 658, 875. 00 -
COASTAL CORP 6. 7% 400, 000. 00 394, 000. 00 -
COASTAL CORP 6. 95% 875, 000. 00 708, 750. 00 -
COASTAL CORP 7. 75% 15, 000. 00 12, 975. 00 -
COLORADO INT 5.95% 144A 500, 000. 00 474, 375. 00 -
COMMUNITY HEALTH SYSTEMS 6. 5% 290, 000. 00 282, 750. 00 -
COMPASS MIN 0/12% 250, 000. 00 210, 000. 00 -
CONCENTRA 9. 125% 115, 000. 00 116, 150. 00 -
CONCENTRA OPER 9. 5% 990, 000. 00 1,019, 700. 00 -
CROWN CASTLE 7. 5% 30, 000. 00 33,900. 00 -
CROWN CASTLE 7.5% B 120, 000. 00 135, 600. 00 -
CROWN CASTLE 9. 375% 60, 000. 00 66, 225. 00 -
CROWN CORK SEAL 8% 620, 000. 00 561, 100. 00 -
CROWN EURO 9. 5% 170, 000. 00 181, 900. 00 -
CRYSTAL US 0/10.5% 144A 260, 000. 00 174, 200. 00 -
CRYSTAL US 0/10. 5% REGS 278, 000. 00 186, 260. 00 -
CSC HLDGS 6. 75% REGS 10, 000. 00 9, 800. 00 -
CSC HLDGS 7.625% 450, 000. 00 450, 000. 00 -
CSC HLDGS 7. 625% 500, 000. 00 512, 500. 00 -
CSC HLDGS 7.875% 30, 000. 00 30, 600. 00 -
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CSC HLDGS INC 8. 125% 835, 000. 00 866, 312. 50 -
DAVITA INC 6.625% 144A 180, 000. 00 180, 450. 00 -
DAVITA INC 7.25% 144A 1, 915, 000. 00 1,867,125. 00 -
DEL MONTE 6. 75% 144A 420, 000. 00 415, 800. 00 -
DELCO REMY 9. 375% 220, 000. 00 156, 200. 00 -
DELTA AIR 01-1B 7.711% 200, 000. 00 96, 000. 00 -
DELTA AIR 7.57% 655, 000. 00 600, 582. 60 -
DELTA AIR 7.779% 1, 000. 00 710.00 -
DELTA AIR 7. 9% 170, 000. 00 53, 550. 00 -
DELTA ATR 7.92% 650, 000. 00 292, 500. 00 -
DELTA AIR 8. 3% 45, 000. 00 11, 025. 00 -
DELTA AIR 9.5% 144A 14, 000. 00 11, 340. 00 -
DEX MEDIA 0/9% 375, 000. 00 283, 125. 00 -
DEX MEDIA 0/9% 400, 000. 00 302, 000. 00 -
DEX MEDIA 9. 875% 400, 000. 00 438, 000. 00 -
DOANE PET 10. 75% 500, 000. 00 527, 500. 00 -
DOANE PET 9. 75% 545, 000. 00 536, 825. 00 -
DOMINOS INC 8.25% 308, 000. 00 323, 400. 00 -
DRESSER RAN 7.375% 144A 300, 000. 00 291, 000. 00 -
DRESSER RAN 7. 375% REGS 130, 000. 00 126, 100. 00 -
E TRADE FINL 8% 2, 315, 000. 00 2,390, 237. 50 -
ECHOSTAR 5. 75% 400, 000. 00 389, 500. 00 -
ECHOSTAR DBS 6. 375% 240, 000. 00 236, 400. 00 -
EL PASO CORP 6. 75% 30, 000. 00 28, 350. 00 -
EL PASO CORP 7% 475, 000. 00 442, 343.75 -
EL PASO CORP 7. 375% 5, 000. 00 4, 668. 75 -
EL PASO CORP 7. 8% 20, 000. 00 17, 800. 00 -
EL PASO CORP 8. 05% 10, 000. 00 8, 987. 50 -
EL PASO PROD 7. 75% 2, 235, 000. 00 2,235, 000. 00 -
ELAN FIN PLC 7.75% 144A 250, 000. 00 202, 500. 00 -
ELAN FIN PLC 7.75% REGS 130, 000. 00 105, 300. 00 -
EQUINOX HLDGS 9% 930, 000. 00 957, 900. 00 -
EQUISTAR CHEMICA 10. 625% 365, 000. 00 397, 850. 00 -
EQUISTAR CHEMICA 7.55% 165, 000. 00 150, 975. 00 -
ESCHELON 8. 375% 300, 000. 00 261, 000. 00 -
FOUNDATION PA 7. 25% 20, 000. 00 20, 500. 00 -
FREEPORT 6. 875% 1, 290, 000. 00 1, 225, 500. 00 -
FREEPORT MCM 10. 125% 300, 000. 00 328, 500. 00 -
FREESCALE SEM 7. 125% 570, 000. 00 595, 650. 00 -
FRIENDLY IC 8. 375% 520, 000. 00 478, 400. 00 -
GAYLORD ENT 6. 75% 144A 1, 050, 000. 00 971, 250. 00 -
GAYLORD ENTERTA 8% 1, 260, 000. 00 1, 253, 700. 00 -
GCI INC 7.25% 144A AO 140, 000. 00 128, 800. 00 -
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GENERAL CABLE 9. 5% 235, 000. 00 244, 400. 00 -
GENERAL MARIT 10% 1, 230, 000. 00 1, 316, 100. 00 -
GENERAL NUTR CENT 8. 625% 144A 300, 000. 00 265, 500. 00 -
GEORGTA GULF 7. 125% 20, 000. 00 20, 400. 00 -
GEORGIA PAC 9. 375% 500, 000. 00 557, 500. 00 -
GEORGTA PACIFIC 7.375% 1, 000, 000. 00 1,033, 750. 00 -
GEORGTA PACIFIC 7. 75% 350, 000. 00 373, 625. 00 -
GEORGIA PACIFIC 8. 125% 500, 000. 00 546, 250. 00 -
GERDAU AMER 10. 375% 230, 000. 00 246, 100. 00 -
GIANT INDUSTRIES 8% 415, 000. 00 410, 850. 00 -
GLOBAL CASH 8. 75% 335, 000. 00 355, 100. 00 -
GOODMAN GLBL 7.875% 144A 1, 200, 000. 00 1, 020, 000. 00 -
GRAHAM PAC 8.5% 144A 485, 000. 00 451, 050. 00 -
GRAHAM PAC 8. 5% REGS 130, 000. 00 120, 900. 00 -
GRAHAM PAC 9.875% 144A 250, 000. 00 230, 000. 00 -
GRAHAM PAC 9.875% REGS 130, 000. 00 119, 600. 00 -
GRANITE BROAD 9. 75% 270, 000. 00 247, 050. 00 -
GRAPHIC PACKAGING 8. 5% 300, 000. 00 294, 000. 00 -
GRAPHIC PACKAGING 9. 5% 575, 000. 00 546, 250. 00 -
GRUPO TMM SA 10.5% REG 57, 165. 00 54,592. 57 -
H LINE FIN HLD 0/11% 144 110, 000. 00 82, 500. 00 -
HANOVER EQUIP MC 300, 000. 00 307, 500. 00 -
HCA INC 5. 75% 350, 000. 00 339, 062. 50 -
HCA INC 6. 375% 600, 000. 00 598, 098. 00 -
HEALTHSOUTH 7. 625% 715, 000. 00 675,675. 00 -
HEALTHSOUTH 8. 5% 2/01/08 220, 000. 00 220, 550. 00 -
HEALTHSOUTH GLB 7. 375% 500, 000. 00 495, 000. 00 -
HERBST GAM 8. 125% 212, 000. 00 222, 600. 00 -
HERBST GAMING 7% 130, 000. 00 127,725. 00 -
HORTZON LINES 9% 144A 250, 000. 00 255, 000. 00 -
HORTZON LINES 9% REGS 10, 000. 00 10, 200. 00 -
HOST MARR 7. 125% 465, 000. 00 466, 162. 50 -
HOST MARRIOTT 7% 144A 300, 000. 00 299, 250. 00 -
HOUGHTON 0/11. 5% 300, 000. 00 201, 000. 00 -
HOUGHTON MIF 9. 875% 1, 220, 000. 00 1, 220, 000. 00 -
HOUGHTON MIFF 8. 25% 650, 000. 00 650, 000. 00 -
HOVNANIAN ENT 6. 375% 270, 000. 00 259, 200. 00 -
HOVNANIAN K ENT 6. 25% 130, 000. 00 121, 550. 00 -
HOVNANIAN K ENT 8. 875% 35, 000. 00 37,100. 00 -
HUNTSMAN 11. 625% 130, 000. 00 146, 250. 00 -
HUNTSMAN ICI CHM 10. 125% 595, 000. 00 612, 850. 00 -
HUNTSMAN INT 7.375% 144A 700, 000. 00 665, 000. 00 -
TASTS HEALTH 8. 75% 880, 000. 00 915, 200. 00 -
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IMCO RECYC ESC 9% 144A 630, 000. 00 639, 450. 00 -
IMCO RECYC ESC 9% REGS 50, 000. 00 50, 750. 00 -
TNMARSAT 7. 625% 1, 010, 000. 00 1,031, 462. 50 -
INMRST FIN 0/10. 375 450, 000. 00 324, 000. 00 -
INNOPHOS INC 8.875% REGS 40, 000. 00 40, 400. 00 -
INSIGHT MDWST 9. 75% 500, 000. 00 518, 750. 00 -
INSIGHT MIDWEST 9. 75% 700, 000. 00 729, 750. 00 -
INTELSAT 8. 625% 144A 2, 165, 000. 00 2, 186, 650. 00 -
INTELSAT LTD 6. 5% 1, 020, 000. 00 790, 500. 00 -
INTELSAT LTD 7.625% 50, 000. 00 41, 500. 00 -
INVENSYS 9. 875% 144A USD 1, 965, 000. 00 1,827, 450. 00 -
INVENSYS 9.875% REGS USD 30, 000. 00 27, 900. 00 -
TRON MOUNTAIN 6. 625% 830, 000. 00 726, 250. 00 -
TRON MOUNTAIN 7. 75% 300, 000. 00 288, 000. 00 -
TRON MOUNTAIN 8. 625% 750, 000. 00 753, 750. 00 -
JEAN COUTU 7. 625% 560, 000. 00 554, 400. 00 -
JEAN COUTU 8. 5% 905, 000. 00 848, 437. 50 -
JEFFERSON SMURFIT 7. 5% 1, 200, 000. 00 1,116, 000. 00 -
JOSTENS TH 7. 625% 110, 000. 00 106, 700. 00 -
K&F ACQ INC 7.75% REGS 120, 000. 00 117,900. 00 -
KANSAS CITY 7. 5% 30, 000. 00 30, 300. 00 -
KANSAS CITY 9. 5% 130, 000. 00 140, 400. 00 -
LA QUINTA PPT 7% 80, 000. 00 82, 000. 00 -
LA QUINTA PPTYS 8.875% 500, 000. 00 542, 500. 00 -
LANDRYS RES 7.5% 144A 4, 055, 000. 00 3,750, 875. 00 -
LBI MEDIA 10. 125% 300, 000. 00 328, 500. 00 -
LEINER HLTH 11% 5, 000. 00 5,025. 00 -
LEVI STR 9.75% 144A 1, 505, 000. 00 1, 444, 800. 00 -
LEVI STRAUSS & CO 12.25% 795, 000. 00 841, 189. 50 -
LEVI STRAUSS FRN 144A 360, 000. 00 331, 200. 00 -
LODGENET ENTERTAIN 9. 5% 1, 115, 000. 00 1, 193, 050. 00 -
LOEWS CIN ENT 9% 144A 250, 000. 00 238, 750. 00 -
LOEWS CIN ENT 9% REGS 230, 000. 00 219, 650. 00 -
LUCEENT TECH 6. 5% 850, 000. 00 705, 500. 00 -
LYONDELL 10. 875% 750, 000. 00 774, 375. 00 -
LYONDELL CHEM 9. 5% 500, 000. 00 527, 500. 00 -
LYONDELL CHEM 9. 625% 20, 000. 00 20, 900. 00 -
LYONDELL CHEM 9. 875% 70, 000. 00 71,400. 00 -
MAGNACHIP SEMI 6.875% 144A 195, 000. 00 166, 725. 00 -
MAGNACHIP SEMI 8% 144A 1, 935, 000. 00 1,460, 925. 00 -
MARKWEST EN 6.875% 144A 400, 000. 00 374, 000. 00 -
MARKWEST EN 6. 875% REGS 60, 000. 00 56, 100. 00 -
MARQUEE HLDG 0/12% REGS 380, 000. 00 220, 400. 00 -
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MASSEY ENER 6. 625% 20, 000. 00 19, 800. 00 -
MCT INC 5.908% 1, 000. 00 1,012.50 -
MCI INC MC 3, 000. 00 3,292.50 -
MEDTANEWS GROUP 6. 875% 200, 000. 00 189, 000. 00 -
MEDICAL DEV 10% 20, 000. 00 21, 200. 00 -
MERISTAR HOS 9. 125% 330, 000. 00 333, 300. 00 -
MERISTAR HOSP 10. 5% 250, 000. 00 262, 500. 00 -
METRIS COMPANIES 10. 125% 147, 000. 00 148, 102. 50 -
MGM MIRAGE 6% 70, 000. 00 68, 600. 00 -
MGM MIRAGE 8. 5% 50, 000. 00 53, 375.00 -
MGM MIRAGE INC 5. 875% 300, 000. 00 275, 250. 00 -
MGM MIRAGE INC 8.375% 400, 000. 00 420, 000. 00 -
MILLAR WEST 7. 75% 260, 000. 00 236, 600. 00 -
MILLENNTUM AMER 9. 25% 760, 000. 00 809, 400. 00 -
MILLICOM INTL 10% 1, 890, 000. 00 1, 814, 400. 00 -
MOBILE TEL 8% 144A 480, 000. 00 474, 600. 00 -
MOBILE TEL 9. 75% REGS 500, 000. 00 535, 000. 00 -
MOHEGAN TRIBAL 6. 375% 200, 000. 00 198, 500. 00 -
MORTONS RESTAU 7. 5% 865, 000. 00 826, 075. 00 -
MSW ENERGY 7. 375% 120, 000. 00 118, 800. 00 -
MTR GAMING GROUP 9. 75% 1, 280, 000. 00 1, 388, 800. 00 -
NALCO 7. 75% 770, 000. 00 781, 550. 00 -
NALCO CO 8.875% 400, 000. 00 405, 000. 00 -
NATL BEEF PK 10. 5% 460, 000. 00 432, 400. 00 -
NAVISTAR C 6.25% 144A 300, 000. 00 272, 250. 00 -
NAVISTAR INTL C 7. 5% 10, 000. 00 9, 600. 00 -
NEBRASKA BK 8. 625% 15, 000. 00 13, 500. 00 -
NEVADA POWER 5. 875% REGS 100, 000. 00 96, 750. 00 -
NEVADA POWER 6. 5% 220, 000. 00 223, 025. 00 -
NEW ASAT FIN 9. 25% 1, 420, 000. 00 1, 150, 200. 00 -
NEW SKI 9. 125% 144A 510, 000. 00 492, 150. 00 -
NEW SKI 9. 125% REGS 60, 000. 00 57,900. 00 -
NEXSTAR FINANCE 7% 170, 000. 00 152, 362. 50 -
NEXSTAR FINANCE 7% 144A 380, 000. 00 340, 575. 00 -
NEXTEL COMM 7. 375% 585, 000. 00 620, 100. 00 -
NEXTEL COMMUNIC 5. 95% 400, 000. 00 402, 000. 00 -
NORSKE SKO 7. 375% 20, 000. 00 18, 300. 00 -
NORSKE SKOG CAN 8. 625% 350, 000. 00 350, 000. 00 -
NORTEK 8. 5% 1, 190, 000. 00 1,011, 500. 00 -
NORTEL NETWORKS 6. 125% 435, 000. 00 436, 087. 50 -
NORTHWEST AIR 7.248% 726, 729. 48 457, 839. b7 -
NORTHWEST AIR 7.691% 8,161. 31 6, 120. 98 -
NORTHWEST AIR 8. 304% 136, 300. 67 107,677. 52 -
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NORTHWEST AIR 96-1 8.07% 382, 099. 53 187, 228. 76 -
NORTHWEST AIROI1C 7.626% 128, 249. 81 94, 904. 85 -
NORTHWEST AIR971A 7.068% 87, 451. 02 62, 090. 22 -
NORTHWEST PIPELN 6. 625% 50, 000. 00 51, 187.50 -
NOVELIS INC 7.25% 144A 1, 690, 000. 00 1,618, 175. 00 -
NRG ENERGY 8% 144A 800, 000. 00 828, 000. 00 -
NRG ENERGY 8% REGS 620, 000. 00 641, 700. 00 -
NTL CABLE 8. 75% 144A 1, 350, 000. 00 1, 343, 250. 00 -
NTL CABLE 8. 75% REGS 920, 000. 00 915, 400. 00 -
OMEGA HTHCARE 7% 20, 000. 00 19, 250. 00 -
OMI CORP 7.625% 565, 000. 00 556, 525. 00 -
ORBITAL SCIENCES 9% 520, 000. 00 568, 100. 00 -
OVERSEAS SHIP 8. 25% 1, 200, 000. 00 1, 260, 000. 00 -
OVERSEAS SHIPHO 7. 5% 245, 000. 00 226, 625. 00 -
OWENS BR 6.75% 144A AO 690, 000. 00 676, 200. 00 -
OWENS BROCK 8. 75% 225, 000. 00 245, 812. 50 -
OWENS BROCKWAY 8. 25% 1, 375, 000. 00 1,454, 062. 50 -
OWENS TLL 7. 5% 700, 000. 00 717, 500. 00 -
PANAMSAT 6. 375% 30, 000. 00 30, 000. 00 -
PANAMSAT CORP 9% 580, 000. 00 603, 200. 00 -
PARK OHIO 8.375% 144A 190, 000. 00 153, 425. 00 -
PARK PLACE 7.875% 155, 000. 00 167, 989. 00 -
PARKER DRILLING 9. 625% 500, 000. 00 545, 000. 00 -
PARKER DRL 3ML+475 REGS 170, 000. 00 174, 250. 00 -
PENN NATL 6. 875% 330, 000. 00 328, 350. 00 -
PENN NATL GMG 6. 75% 144A 250, 000. 00 237, 500. 00 -
PEP BOYS M M & J 7.5% 500, 000. 00 445, 000. 00 -
PERKINELMER 8. 875% 200, 000. 00 220, 000. 00 -
PERMIER ENT 10. 75% 10, 000. 00 9,637.50 -
PTERRE FOODS 9. 875% 510, 000. 00 512, 550. 00 -
PINNACLE ENTER 8. 25% 140, 000. 00 138, 600. 00 -
PLIANT 0/11. 125% 195, 000. 00 169, 650. 00 -
PRIMEDIA INC 7. 625% 678, 000. 00 671, 220. 00 -
PRIMEDIA INC GBL 8. 875% 340, 000. 00 343, 400. 00 -
PROGRESS RAIL 7.75% 144A 570, 000. 00 564, 300. 00 -
PROVIDENT COMPA 7. 25% 40, 000. 00 37,790. 80 -
PSYCH SOL 10. 625% 200, 000. 00 218, 000. 00 -
QWEST CAP FNDG 7% 700, 000. 00 623, 000. 00 -
QWEST CAP GLBL 7. 25% 400, 000. 00 352, 000. 00 -
QWEST CORP 8.875% 144A 500, 000. 00 531, 875. 00 -
QWESTCOM 3ML+350 REGS 20, 000. 00 19, 400. 00 -
QWESTCOM 7. 5% REGS 1, 020, 000. 00 940, 950. 00 -
QWESTCOM MC 144A 2,500, 000. 00 2, 306, 250. 00 -
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RADIO ONE INC 8.875% 150, 000. 00 160, 500. 00 -
RAINBOW NAT 10. 375% REGS 260, 000. 00 291, 850. 00 -
RAINBOW NATL 8. 75% REGS 50, 000. 00 53, 875.00 -
RANGE RES 7.375% 350, 000. 00 355, 250. 00 -
RANGE RESOURCES 6. 375% 144A 1, 040, 000. 00 993, 200. 00 -
READERS DIGEST 6. 5% 100, 000. 00 98, 500. 00 -
REFCO FIN HLDG 9% 1, 405, 000. 00 1,447, 150. 00 -
RESOLUTION 9. 5% 215, 000. 00 215, 000. 00 -
RESOLUTION PERF 13. 5% 135, 000. 00 143, 100. 00 -
RESORTS INTL 11. 5% 610, 000. 00 698, 450. 00 -
REVLON CON 9. 5% 144A 860, 000. 00 799, 800. 00 -
RHODTA SA 7.625% 300, 000. 00 276, 000. 00 -
RITE AID CORP 6.875% 475, 000. 00 394, 250. 00 -
ROCKWOOD SP 7.5% 144A 300, 000. 00 282, 000. 00 -
ROCKWOOD SP 7.5% REGS 50, 000. 00 47, 000. 00 -
ROGER CABLE 6. 75% 390, 000. 00 376, 837. 50 -
ROGERS WIRE 6. 375% 470, 000. 00 457, 075. 00 -
ROGERS WIRE 8% 1, 835, 000. 00 1,912, 987. 50 -
ROGERS WIRELESS 9. 625% 15, 000. 00 17, 175. 00 -
RURAL CELL 8. 25% 835, 000. 00 841, 262. 50 -
RURAL METRO 9. 875% 144A 130, 000. 00 122, 850. 00 -
SCI GAME 6. 25% 144A 80, 000. 00 78, 400. 00 -
SEALY MATT 8. 25% 270, 000. 00 261, 900. 00 -
SENECA GAMING 7. 25% 310, 000. 00 306, 900. 00 -
SENECA GAMING 7. 25% 144A 420, 000. 00 415, 800. 00 -
SENSUS MET 8. 625% 10, 000. 00 9, 300. 00 -
SERVICE CO MC 350, 000. 00 333, 375. 00 -
SERVICE CORP INTL 6. 5% 1, 000, 000. 00 1, 005, 000. 00 -
SERVICE CORP INTL 6.875% 400, 000. 00 402, 500. 00 -
SHIP FINANCE 8. 5% 25, 000. 00 23, 875. 00 -
SIX FLAGS 9. 625% 420, 000. 00 349, 650. 00 -
SIX FLAGS INC 8.875% 500, 000. 00 446, 250. 00 -
SOLO CUP 8. 5% 705, 000. 00 646, 837. 50 -
SOLUTTA INC 7. 375%% 15, 000. 00 11, 400. 00 -
SONIC AUTO 8. 625% 2,170, 000. 00 2,028, 950. 00 -
SOUTHERN NAT 8. 875% 400, 000. 00 430, 000. 00 -
SOUTHERN NAT GAS 8% 5, 000. 00 5,343.75 -
SPANTISH BROADCAST 9. 625% 890, 000. 00 934, 500. 00 -
SPEEDWAY M 6. 75% 480, 000. 00 487, 800. 00 -
SPHERIS INC 11% 144A 180, 000. 00 172, 800. 00 -
STANDARD AERO 8.25% 144A 400, 000. 00 416, 000. 00 -
STANDARD AERO 8.25% REGS 100, 000. 00 104, 000. 00 -
STARWOOD HOTELS 7. 875% 35, 000. 00 37,975.00 -
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STATER BRO 8. 125% 470, 000. 00 450, 025. 00 -
STATION CAS 6. 5% 20, 000. 00 19, 650. 00 -
STATION CAS 6. 875% 600, 000. 00 595, 500. 00 -
STATION CASINO 6% 50, 000. 00 50, 000. 00 -
STONERIDGE INC 11. 5% 50, 000. 00 50, 000. 00 -
SUN INTL 8. 875% 845, 000. 00 899, 925. 00 -
TECO 7% 15, 000. 00 15, 375. 00 -
TEEKAY SHIPPING 8. 875% 920, 000. 00 1, 035, 000. 00 -
TEHHNICAL OLYM 7. 5% 2, 395, 000. 00 2,131, 550. 00 -
TELENET GRP 0/11.5% REGS 380, 000. 00 277, 400. 00 -
TENET HEALTH 9. 875% 295, 000. 00 308, 275. 00 -
TENET HEALTHCARE 6. 375% 750, 000. 00 703, 125. 00 -
TENET HEALTHCARE 6. 5% 570, 000. 00 530, 100. 00 -
TENET HEALTHCARE 7. 375% 570, 000. 00 535, 800. 00 -
TENNECO AUTO 8. 625% 435, 000. 00 400, 200. 00 -
TENNECO AUTO 8.625% 144A 730, 000. 00 671, 600. 00 -
TENNECO AUTO 8.625% REGS 120, 000. 00 110, 400. 00 -
TENNESSEE GAS PL 7. 5% 655, 000. 00 699, 212. 50 -
TENNESSEE GAS PL 8. 375% 50, 000. 00 55, 000. 00 -
TEREX CORP 7.375% 400, 000. 00 396, 000. 00 -
TEXAS GEN 6.875% 144A 1, 020, 000. 00 1, 020, 000. 00 -
TEXAS INDS 10.25% 230, 000. 00 262, 200. 00 -
TEM SA DE CV 9.375% 144A 705, 000. 00 719, 100. 00 -
TIME WARNER TELECOM LLC 275, 000. 00 273, 625. 00 -
TIME WRNR TELE 9.25% 144A 920, 000. 00 855, 600. 00 -
TOWN SPORTS 9. 625% 630, 000. 00 645, 750. 00 -
TRANSCONT GAS 7. 0% 50, 000. 00 52,812.50 -
TRIAD ACQU 11.125% 144A 810, 000. 00 801, 900. 00 -
TRW AUTO 9. 375% 400, 000. 00 422, 000. 00 -
UAP HLDG CORP 0/10. 75% 350, 000. 00 273, 000. 00 -
UNITED AGRI 8.25% 208, 000. 00 205, 920. 00 -
UNITED RENTALS NRTH 7% 455, 000. 00 411, 775. 00 -
UNIV CITY 8.375% 3, 060, 000. 00 3, 105, 900. 00 -
UNO RESTAURNT 10% 144A 320, 000. 00 304, 000. 00 -
UNUM CORP 6. 75% 50, 000. 00 46, 000. 00 -
UNUMPROVIDENT 7. 625% 1, 065, 000. 00 1,112, 499. 00 -
US ONCOLOGY INC 10. 75% 130, 000. 00 138, 450. 00 -
US ONCOLOGY INC 9% 50, 000. 00 52, 250. 00 -
US WEST CAP FDG 6. 375% 1, 540, 000. 00 1,405, 250. 00 -
US WEST COMM 6. 875% 400, 000. 00 322, 000. 00 -
US WEST COMM 8. 875% 300, 000. 00 293, 250. 00 -
UTTLICORP YANK 7. 75% 1, 350, 000. 00 1, 329, 750. 00 -




FEAH g 74 I I AR i

VAIL RESORTS 6. 75% 1, 230, 000. 00 1,211, 550. 00 -

VIRGIN RIV 0/12.75% 144A 140, 000. 00 89, 600. 00 -

VIRGIN RIVER CAS 9% 144A 80, 000. 00 81, 600. 00 -

VISTEON CORP 7% 870, 000. 00 652, 500. 00 -

VWR INTL 6. 875% 510, 000. 00 481, 950. 00 -

VWR INTL 8% 10, 000. 00 9, 200. 00 -

WARNER CHIL 8.75% 144A 300, 000. 00 276, 000. 00 -

WATERFORD 8. 625% 144A 1, 056, 000. 00 1, 124, 640. 00 -

WATERFORD 8. 625% REGS 400, 000. 00 426, 000. 00 -

WCT CMNTYS 6.625% 144A 650, 000. 00 575, 250. 00 -

WCT COMMUNITIES 9. 125% 265, 000. 00 270, 300. 00 -

WESTERN WIRE 9. 25% 570, 000. 00 648, 375. 00 -

WH HLDGS 9. 5% 150, 000. 00 159, 750. 00 -

WHEELING 10. 125% 480, 000. 00 504, 000. 00 -

WILLIAM LYON 10.75% 250, 000. 00 261, 250. 00 -

WILLIAMS CO 6.75% 144A 350, 000. 00 356, 562. 50 -

WILLTAMS COS 7.125% 442, 000. 00 466, 310. 00 -

WILLIAMS COS 7.625% 880, 000. 00 959, 200. 00 -

WISE METALS 10. 25% 915, 000. 00 745, 725. 00 -

WYNN 6. 625% 144A 1, 730, 000. 00 1, 628, 362. 50 -

XEROX CAPITAL TRUST T 8% 460, 000. 00 466, 900. 00 -

XEROX CORP 6. 875% 480, 000. 00 493, 200. 00 -

XEROX CORP 7. 125% 500, 000. 00 521, 250. 00 -

XEROX CORP 7. 625% 455, 000. 00 485, 712. 50 -

XEROX CORP MTN 7. 2% 850, 000. 00 884, 000. 00 -
kKL 208, 180, 694. 04 | 201, 441, 277. 14
INEE (21, 779, 830, 884)
HAE KO E 21, 779, 830, 884
(21, 779, 830, 884)
o2k 21,779, 831, 965

(21, 779, 831, 965)
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