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FIL Limited FMR Co.
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99 52 20 23 194
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24 8 0 4 36
243 81 30 42 396
27 0 0 0 27
49 19 2 7 77
46 12 0 16 74
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530 180 52 96 858
65 5 4 13 87
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1.659 1.58
0.79275% 0.76125% 0.105% 1.659%
0.755% 0.725% ( 0.10%) ( 1.58%)
0.10
11 ( )
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100

2009

20
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2009
100
2009
20
15 15

2010 12 31 10
100
10
20 15
20 15
2010 12 31
500 10
500
500
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2009 31
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2008 30
68,117,586,938 100.00
68,117,586,938 100.00
73,373,514 0.11
73,373,514 0.11
73,373,514 0.11
68,117,586,938 100.00
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US

2008 30

2,211,420,685 1.35
2,211,420,685 1.35
1,504,411,651 0.92
1,835,255,468 1.12
1,126,862,119 0.69
717,197,636 0.44
6,662,980,146 4.07
132,336,806,182 80.82
134,006,725 0.08
3,237,196,630 1.98
1,299,518,565 0.79
1,196,849,870 0.73
150,051,084,992 91.64
12,779,363,583 7.81
12,779,363,583 7.81
1,302,848,845 0.80
163,739,020,415 100.00
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2008 30

usS

51,820,149,820

1.3425

69,573,152,778

1.3145

68,117,586,938

100.00

2008 30

100.00
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US

2008 30
)
GM NOVA SC YANK 99.50 96.75 6.85
23,110,000.00 1.46
6.85% 10/15/08 22,994,450.00 | 22,358,925.00 | 2008/10/15
TXU ENERGY
105.25 100.75 10.875
€010.875 11/17 21,540,000.00 1.42
22,670,850.00 | 21,701,550.00 | 2017/11/01
144A
HCA INC 9.25% 105.25 103.00 9.25
20,020,000.00 1.34
11/15/2016 21,071,050.00 | 20,620,600.00 | 2016/11/15
FREESCALE SC
87.63 78.25 9.125
9.125% 20,650,000.00 1.05
18,095,595.00 | 16,158,625.00 | 2014/12/15
12/15/14W1
FREEPORT MCMOR 109.00 105.62 8.375
15,160,000.00 1.04
8.375% 4/01/17 16,524,400.00 | 16,012,750.00 | 2017/04/01
SUNGARD DATA 103.50 100.00 9.125
13,590,000.00 0.88
9.125% 14,065,650.00 | 13,590,000.00 | 2013/08/15
ECHOSTAR DBS 96.00 92.25 7.125
14,425,000.00 0.86
7.125 2/1/16 13,848,000.00 | 13,307,062.50 | 2016/02/01
INTERGEN NV 9% 104.50 104.25 9.00
12,655,000.00 0.86
6/30/17 144A 13,224,475.00 | 13,192,837.50 | 2017/06/30
CCH I LLC 11% 84.00 74.00 11.00
17,625,000.00 0.85
10/01/15 14,805,000.00 | 13,042,500.00 | 2015/10/01
GSC HLDGS CORP 106.00 105.50 8.00
10 12,155,000.00 0.83
8% 12,884,300.00 | 12,823,525.00 | 2012/10/01
FORD MTR GLB
99.25 98.00 5.625
11 | 5.625% 10/1/08 13,010,000.00 0.83
oT 12,912,425.00 | 12,749,800.00 | 2008/10/01
UNIV CITY 98.75 99.00 8.375
12 12,805,000.00 0.82
8.375% 12,644,937.50 | 12,676,950.00 | 2010/05/01
GM GLBL 7.2% 88.50 76.00 7.20
13 16,360,000.00 0.81
1/15/11 DT 14,478,600.00 | 12,433,600.00 | 2011/01/15

31




)
AVAGO TECH 107.25 107.00 10.125
14 11,385,000.00 0.79
10.125% 12/13 12,210,412.50 | 12,181,950.00 | 2013/12/01
TOYS-R-US 84.50 81.50 7.875
15 14,935,000.00 0.79
7.875% 4/15/13 12,620,075.00 | 12,172,025.00 | 2013/04/15
PETROHAWK ENER 104.25 102.25 9.125
16 11,700,000.00 0.78
9.125% 7/15/13 12,197,250.00 | 11,963,250.00 | 2013/07/15
DIGICEL LTD 102.87 102.00 9.25
17 11,410,000.00 0.76
9.25% 144A 11,738,037.50 | 11,638,200.00 | 2012/09/01
SUNGARD DATA 104.75 99.75 10.25
18 11,465,000.00 0.74
10.25% 12,009,587.50 | 11,436,337.50 | 2015/08/15
RELIANT ENERGY 103.00 102.25 6.75
19 11,145,000.00 0.74
6.75% 12/15/14 11,479,350.00 | 11,395,762.50 | 2014/12/15
NRG ENERGY INC 100.62 95.00 7.375
20 11,785,000.00 0.73
7.375% 1/15/17 11,858,656.25 | 11,195,750.00 | 2017/01/15
IRON MOUNTAIN 101.75 99.50 7.75
21 11,150,000.00 0.72
7.75% 11,345,125.00 | 11,094,250.00 | 2015/01/15
COMMUNITY
HEALTH CYH 103.25 100.13 8.875
22 11,015,000.00 0.72
8.875% 11,372,987.50 | 11,029,319.50 | 2015/07/15
7/15/2015
DIGICEL GRP
92.19 94.00 8.875
23 | LTD8.875 1/15 11,565,000.00 0.71
10,662,162.50 | 10,871,100.00 | 2015/01/15
144A
CHARTER COMM 98.00 95.25 8.375
24 11,240,000.00 0.70
8.375% 144A 11,015,200.00 | 10,706,100.00 | 2014/04/30
MIRANT AMERICAS 103.25 103.37 8.30
25 10,075,000.00 0.68
8.3% 5/1/11 10,402,437.50 | 10,415,031.25 | 2011/05/01
TXU ENERGY CO
103.75 98.00 10.25
26 | 10.25 11/15 10,600,000.00 0.68
10,997,500.00 | 10,388,000.00 | 2015/11/01
144A
TL ACQSTNS
92.75 90.00 10.50
27 | 10.5% 1/15/15 11,320,000.00 0.66
10,499,300.00 | 10,188,000.00 | 2015/01/15

144A

32




)
TENET
92.00 93.00 7.375
28 | HEALTHCARE 10,640,000.00 0.64
9,788,800.00 | 9,895,200.00 | 2013/02/01
7.375%
FREESCALE
90.50 81.00 8.875
29 | 8.875% 12/15/14 12,120,000.00 0.64
. 10,968,600.00 | 9,817,200.00 | 2014/12/15
CHESAPEAKE 98.00 95.50 6.625
30 10,200,000.00 0.63
6.625% 9,996,000.00 | 9,741,000.00 | 2016/01/15
US
2008 30
0.22
0.00
0.27
0.58
0.28
1.35
91.64
91.64
92.99

33




2008

(1998 11 30 ) 696 696 0.9522 0.9522
(1999 11 30 ) 586 586 0.8057 0.8057
(2000 11 30 ) 397 397 0.7897 0.7897
(2001 11 30 ) 518 518 0.9869 0.9869
(2002 12 ) 529 551 0.9389 0.9789
(2003 12 ) 579 607 1.0035 1.0515
(2004 11 30 ) 723 740 1.0069 1.0319
2005 23 4,770 4,796 1.0029 1.0084
2005 11 22
44,986 45,250 1.1074 1.1139
2006 22 67,589 68,007 1.0499 1.0564
2006 11 22 81,619 82,095 1.1151 1.1216
2007 22
78,390 78,825 1.1719 1.1784
2007 11 22 61,117 61,720 0.9625 0.9720
2008 22
62,538 63,209 0.8849 0.8944
2007 76,072 1.1602
2007 69,639 1.0667
2007 68,374 1.0523
2007 69,460 1.0686
2007 10 68,119 1.0597
2007 11 61,974 0.9824
2007 12 63,580 1.0160
2008 58,341 0.9227
2008 58,395 0.8948
2008 56,805 0.8419
2008 61,981 0.8983
2008 65,578 0.9066
2008 68,117 0.8865
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0.0000
0.0000
0.0000
0.0000
0.0400
0.0480
0.0250
10 0.0155
11 16 0.0340
17 22 0.0390
23 28 0.0390
29 34 0.0390
35 40 0.0420
41 46 0.0570

)

4.8
15.4
2.0
25.0
0.8
12.0
2.8
10 1.1
11 16 13.8
17 22 1.7
23 28 9.9
29 34 8.6
35 40 14.3
41 46 2.1
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US

19 11 22

20 22

)

)

776,087,923

835,728,696

61,171,430,360

62,538,243,492

61,947,518,283

63,373,972,188

61,947,518,283

63,373,972,188

603,226,597

671,376,274

125,773,962 70,993,060
5,904,660 5,401,598
87,389,111 79,943,823
8,127,761 8,013,941
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VIRGIN MEDIA INC 1,525 14.780 22,539.500
DELTA AIR LINES INC 614,133 5.770 |  3,543,547.410
AES TR 111 6.75% CV PFD 60,565 48.610 |  2,944,064.650
LEGG MASON 7% CV PREF 6/30/11 35,200 48.623 | 1,711,529.600
LEHMAN BROS 7.25% PERP PC 3,740 | 1,160.000 | 4,338,400.000
RURAL CELLULAR 12.25% PIK PFD 7,151 | 1,270.000 | 9,081,770.000
122314 21,641,851.160

(2,226,080,810)

122314 2,226,080,810

(2,226,080,810)

ACCELLENT 10.5% 12/1/13 2,990,000.00 2,661,100.00
ACTIVANT SOL 9.5% 5/01/16 2,225,000.00 1,780,000.00
AES CORP 7.75% 10/15/15 1,670,000.00 1,690,875.00
AES CORP 8.875% 6,930,000.00 7,276,500.00
AES CORP 9.375% 3,610,000.00 3,808,550.00
AES CORP 9.5% 1,900,000.00 1,947,500.00
AFFINIA GROUP INC 9% 755,000.00 645,525.00
AFFINION 10.125% 10/15/13 4,490,000.00 4,591,025.00
ALH FIN LLC/CORP 8.5% 4,625,000.00 4,347,500.00
ALLEGHENY 8.25% REGS 275,000.00 290,812.50
ALLEGHENY ENERGY 7.8% 450,000.00 472,500.00
ALLEGHENY ENRGY MC 700,000.00 740,250.00
ALLIED WAS 7.375% 750,000.00 742,500.00
ALLIED WASTE 5.75% 6,695,000.00 6,644,787.50
ALLIED WASTE 6.875% 6/01/17 3,000,000.00 2,962,500.00
ALLIED WASTE NO 7.875% 500,000.00 513,750.00
ANMC ENTMT INC 8.625% 2,040,000.00 2,070,600.00
AMERICAN REAL 7.125% 9,440,000.00 8,779,200.00
AMKOR TECH INC 9.25% 6/01/16 8,575,000.00 8,617,875.00
AVR PTC 01-1A1 6.977% 378,065.22 310,013.47
AR PTC 01-2B 8.608% 8,465,000.00 7,914,775.00
AWR PTC 7.377% 10,997.81 8,028.40
AVR PTC 99-1B 7.324% 300,000.00 282,000.00
AMR REAL 8.125% 860,000.00 840,650.00
ARAMARK CORP 8.5% 2/1/15 5,865,000.00 6,070,275.00
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ARCH WESTERN 6.75% 4,530,000.00 4,530,000.00
ASBURY AUT GR 7.625% 3/17 144A 3,050,000.00 2,584,875.00
ASBURY AUTO GRP 8% 2,925,000.00 2,665,406.25
ATLAS ENERGY 10.75% 2/18 144A 8,865,000.00 9,441,225.00
ATLAS PIPELNE 8.125 12/15 5,670,000.00 5,840,100.00
AVAGO TECH 10.125% 12/13 11,385,000.00 12,210,412.50
BAUSCH 9.875% 11/01/15 144A 2,460,000.00 2,595,300.00
BERRY PETROLEUM 8.25% 11/01/16 4,360,000.00 4,458,100.00
BI10 RAD LABS 6.125% 170,000.00 163,625.00
BOMBARDIER INC 6.3 5/1/14 144A 5,695,000.00 5,680,762.50
BRISTOW GROUP 7.5% 9/15/2017 5,480,000.00 5,617,000.00
BRITANNIA BULK GLB 11 12/1/11 2,945,000.00 3,062,800.00
BUCKEYE TECH 8% 368,000.00 360,640.00
BUCKEYE TECH 8.5% 3,700,000.00 3,727,750.00
BWAY CORP 10% 2,230,000.00 2,246,725.00
CABLEVISION 6ML+450 50,000.00 50,250.00
CARRIAGE SVCS 7.875% 7,955,000.00 7,835,675.00
CARROLS CORP 9% 5,930,000.00 5,514,900.00
Zﬁl@LENT PHARMA SOLUTION REGD 9.5% 12,335,000.00 11,286,525.00
CCH I LLC 11% 10/01/15 17,625,000.00 14,805,000.00
CENTENNIAL 8.125% 4,625,000.00 4,532,500.00
CENTENNIAL CELL 10.125% 480,000.00 500,400.00
CENTENNIAL COMM 10% 1/13 3,000,000.00 3,015,000.00
CERIDIAN CORP 11.25 11/15 144A 5,690,000.00 5,490,850.00
CHAPARRAL ENERG 8.5 12/15 8,390,000.00 7,509,050.00
CHAPARRAL ENERGY INC 8.875% 2/1/2017 2,790,000.00 2,497,050.00
CHARTER COM 10.25% 9/10 2,000,000.00 1,975,000.00
CHARTER COMM 10.25% 6,000,000.00 5,880,000.00
CHARTER COMM 8% 4/30/12 144A 50,000.00 49,000.00
CHARTER COMM 8.375% 144A 11,240,000.00 11,015,200.00
CHARTER COMM 8.375% REGS 370,000.00 362,600.00
CHESAPEAKE 6.625% 10,200,000.00 9,996,000.00
CHESAPEAKE 6.875% 11/15/20 7,435,000.00 7,184,068.75
CHESAPEAKE ENER 6.5% 8/15/17 2,000,000.00 1,925,000.00
CHESAPEAKE ENER 7% 8/15/14 1,745,000.00 1,740,637.50
CHESAPEAKE ENERGY 7.25% 12/18 3,235,000.00 3,235,000.00
CHESAPEAKE ENERGY 7.5% 400,000.00 411,000.00
CHESAPEAKE ENERGY 7.75% 470,000.00 485,275.00
CHESAPEAKE ENGYCORP7.625% 7/13 2,630,000.00 2,702,325.00
CHUKCHANSI 8% 144A 4,470,000.00 3,978,300.00
COMMERCIAL VHCL 8% 2,865,000.00 2,492,550.00
COMMUNITY HEALTH CYH 8.875% 11,015, 000.00 11,372,987.50

7/15/2015
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COMPASS MIN 0/12% 250,000.00 257,500.00
CONNACHER OIL 10.25 12/15 144A 4,680,000.00 4,937,400.00
CONTINENTAL AIR INC8.75% 12/11 6,265,000.00 4,448,150.00
CONTL AIR ERJ1 9.798% 4/1/21 4,088,497.89 3,843,188.00
CONTL AIR PASS RJ0O4 9.558 9/19 1,531,083.54 1,286,110.17
CROWN AMERS LLC 7.75% 11/15/15 6,850,000.00 7,226,750.00
CROWN CORK SEAL 8% 620,000.00 579,700.00
CSC HLDGS INC 8.125% 8/15/09 3,265,000.00 3,322,137.50
CSC HLDGSS 6.75% 510,000.00 494,700.00
DAVITA INC 6.625% 5,980,000.00 5,845,450.00
DAVITA INC 7.25% 6,240,000.00 6,130,800.00
DELTA AIR 7.9% 8,180,000.00 327,200.00
DELTA AIR 8.3% 27,295,000.00 1,091,800.00
DIGICEL GRP LTD8.875 1/15 144A 9,470,000.00 8,665,050.00
DIGICEL LTD 9.25% 144A 11,410,000.00 11,738,037.50
DIRECTV HLD 7.625 5/15/16 144A 3,000,000.00 2,996,250.00
DIRECTV HLDGS 6.375% 5,815,000.00 5,524,250.00
DRS TECH INC 7.625% 2/01/18 2,220,000.00 2,403,150.00
DRUMMOND CO 7.375% 2/16 144A 9,195,000.00 8,459,400.00
ECHOSTAR 5.75% 700,000.00 700,000.00
ECHOSTAR DBS 7.125 2/1/16 14,425,000.00 13,848,000.00
ECHOSTAR DBS 7.75 5/31/15 144A 2,945,000.00 2,941,466.00
EDUCATION MGMT 10.25 6/16 1,260,000.00 1,197,000.00
EDUCATION MGMT 8.75 6/14 965,000.00 926,400.00
ENERGY PART 3ML+5.12 4/13/2013 700,000.00 623,000.00
EVRAZ GRP 8.875% 4/24/13 144A 2,725,000.00 2,786,312.50
EVRAZ GRP SA 9.5 4/24/18 144A 1,505,000.00 1,538,862.50
FELCOR LODGING 8.5% 6/01/11 1,740,000.00 1,774,800.00
FMG FIN PTY 10.625% 9/16 144A 3,925,000.00 4,582,437.50
FMG FIN PTY LTD 10% 9/13 144A 6,895,000.00 7,584,500.00
FORD MTR CR 5.7% 6,940,000.00 6,542,893.20
FORD MTR CR 8.625% 11/01/10 5,675,000.00 5,480,517.75
FORD MTR CRED 3ML+445 4/15/12 2,150,000.00 2,101,625.00
FORD MTR CRED CO 9/15/10 6,026,000.00 5,920,545.00
FORD MTR GLB 5.625% 10/1/08 DT 13,010,000.00 12,912,425.00
FOREST OIL 7.25% 6/15/19 144A 4,675,000.00 4,669,156.25
FOREST OIL GLBL 7.75% 5/01/14 5,920,000.00 6,038,400.00
FOUNDATION PA 7.25% 2,020,000.00 2,040,200.00
FREEPORT 6.875% 3,940,000.00 4,077,900.00
FREEPORT MCMOR 8.25% 4/01/15 6,150,000.00 6,580,500.00
FREEPORT MCMOR 8.375% 4/01/17 15,160,000.00 16,524,400.00
FREESCALE 8.875% 12/15/14 WI 12,120,000.00 10,968,600.00
FREESCALE SC 10.125 12/15/16WI 10,945,000.00 9,248,525.00
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FREESCALE SC 9.125% 12/15/14W1 20,650,000.00 18,095,595.00
FREESCALE SC 9.235 12/15/14 Wi 3,680,000.00 3,109,600.00
FTI CONSULT 7.75% 10/16 1,710,000.00 1,786,950.00
FT1 CONSULTING 7.625% 9,045,000.00 9,316,350.00
GENERAL CABLE 7.125% 4/1/17 WI 1,030,000.00 988,800.00
GENERALE DS GEO 7.75 5/17 5,975,000.00 6,139,312.50
GEOPHYSIQUE CIE 7.5% 5/15/15 650,000.00 666,250.00
GEORGIA GULF 10.75% 10/16 4,005,000.00 2,633,287.50
GEORGIA GULF 9.5% 10/15/14 9,715,000.00 7,772,000.00
GEORGIA PACIFIC 8.125% 7,710,000.00 7,864,200.00
GM GLBL 7.2% 1/15/11 DT 20,590,000.00 18,222,150.00
GM NOVA SC YANK 6.85% 10/15/08 23,110,000.00 22,994,450.00
GMAC FRN 3ML+115 9/23/08 3,805,000.00 3,745,413.70
GMAC GLBL 7% 2/01/12 DTC 7,565,000.00 6,363,829.30
GMAC LLC 6% 12/15/11 2,460,000.00 2,041,800.00
GOODYEAR TIRE 8.625% 12/01/2011 Wi 975,000.00 1,044,420.00
GOODYEAR TIRE 9% 7/01/15 2,846,000.00 3,073,680.00
GRAPHIC PACKAGING 8.5% 4,100,000.00 4,141,000.00
GRAPHIC PACKAGING 9.5% 4,375,000.00 4,418,750.00
GSC HLDGS CORP 8% 12,155,000.00 12,884,300.00
HARRAHS OPR GLBL 5.5% 7/1/10 7,095,000.00 6,420,975.00
HCA INC 9.25% 11/15/2016 20,020,000.00 21,071,050.00
HCA INC 9.625% 11/15/2016 8,850,000.00 9,314,625.00
HEALTHSOUTH 10.75% 6/15/16 3,970,000.00 4,208,200.00
HEALTHSOUTH 6ML+600 6/15/14 WI 2,470,000.00 2,494,700.00
HELIX ENRGY SOL 9.5 1/16 144A 3,970,000.00 4,118,875.00
HILCORP ENGY 7.75 11/1/15 144A 6,950,000.00 6,811,000.00
HORIZON LNS CV 4.25% 8/12 144A 4,781,000.00 3,741,132.50
HOVNANIAN ENT 6.375% 270,000.00 191,700.00
HOVNANIAN K 11.5% 5/1/13 144A 235,000.00 242,050.00
HOVNANIAN K ENT 6.25% 1,130,000.00 779,700.00
HOVNANIAN K ENT 7.5% 5/15/16 2,000,000.00 1,420,000.00
IASIS HEALTH 8.75% 7,005,000.00 7,180,125.00
IKON OFFICE 3ML+500 01/12 144A 1,524,000.00 1,531,620.00
INTELSAT LTD 11.25% 6/16 6,970,000.00 7,144,250.00
INTERGEN NV 9% 6/30/17 144A 12,655,000.00 13,224,475.00
IPALCO 7.25% 4/1/16 144A 2,890,000.00 2,933,350.00
IRON MOUNTAIN 6.625% 1,830,000.00 1,779,675.00
IRON MOUNTAIN 7.75% 11,150,000.00 11,345,125.00
IRON MOUNTAIN 8.25% 7/01 3,500,000.00 3,500,000.00
IRON MOUNTAIN 8.625% 1,750,000.00 1,776,250.00
IRON MOUNTAIN 8.75% 7/15/18 3,505,000.00 3,732,825.00
KANSAS CITY 7.5% 30,000.00 30,375.00
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KANSAS CITY 9.5% 130,000.00 132,600.00
LANDRYS RESTAUR 9.5% 12/15/14 5,085,000.00 4,945,162.50
LEVEL 3 FIN 8.75% 2/15/17 WI 2,425,000.00 2,182,500.00
LEVEL 3 FIN 9.25% 11/1/14 Wi 11,855,000.00 11,202,975.00
LEVI STR 8.875% 4/1/16 2,580,000.00 2,638,050.00
LEVI STRAUSS 9.75% 5,005,000.00 5,242,737.50
LIBERTY MEDIA 5.7% 6,550,000.00 5,960,500.00
LUCEENT TECH 6.5% 9,705,000.00 7,375,800.00
LVB ACQUI 11.625 10/15/17 144A 6,250,000.00 6,609,375.00
LVB ACQUISIT 10% 10/15/17 144A 3,250,000.00 3,477,500.00
MAC-GRAY CORP 7.625% 6,120,000.00 5,982,300.00
MAPCO INC 7.7% 4,500,000.00 4,556,250.00
MASSEY ENERGY 6.875 12/13 6,410,000.00 6,377,950.00
MGM MIRAGE 6% 70,000.00 69,475.00
MGM MIRAGE 8.5% 50,000.00 51,312.50
MGM MIRAGE INC 5.875% 10,095,000.00 8,580,750.00
MGM MIRAGE INC 6.75% 4/01/13 2,700,000.00 2,460,375.00
MGM MIRAGE INC 7.625% 1/15/17 3,210,000.00 2,880,975.00
MICHAELS STS INC 10% 11/1/14 9,710,000.00 9,054,575.00
MILLAR WEST 7.75% 1,260,000.00 831,600.00
MIRANT AMERICAS 8.3% 5/1/11 10,075,000.00 10,402,437.50
MTR GAMING GROUP 9.75% 2,525,000.00 2,525,000.00
MULTIPLAN 10.375 4/15/16 144A 4,675,000.00 4,593,187.50
NALCO 7.75% 3,040,000.00 3,104,600.00
NALCO CO 8.875% 900,000.00 947,250.00
NATL BEEF PK 10.5% 3,425,000.00 3,202,375.00
NAVIOS MARIT 9.5% 12/15/14 Wi 7,310,000.00 7,492,750.00
NEWPAGE CORP 10% 5/1/12 144A 5,490,000.00 5,846,850.00
NEXSTAR FINANCE 7% 8,810,000.00 7,708,750.00
NIELSEN FIN 0/12.5 8/1/16 WI 5,910,000.00 4,432,500.00
NIELSEN FIN LLC 10 8/1/14 144A 2,430,000.00 2,551,500.00
NORANDA ALU PIK FRN 5/15 144A 4,030,000.00 3,465,800.00
NORSKE SKO 7.375% 3,110,000.00 2,348,050.00
NORTEK 8.5% 3,985,000.00 2,839,312.50
NORTEK INC 10% 12/1/13 144A 5,900,000.00 5,848,670.00
NORTEL NET LTD 10.75 7/16 144A 3,890,000.00 3,851,100.00
NORTEL NETWORKS 10.75% 7/15/2016 3,480,000.00 3,480,000.00
NORTEL NT LTD 10.125% 7/15/2013 5,730,000.00 5,672,700.00
NRG ENERGY INC 7.25% 2/1/14 5,720,000.00 5,762,900.00
NRG ENERGY INC 7.375% 1/15/17 11,785,000.00 11,858,656.25
NSG HLDS LLC 7.75% 12/25 144A 6,580,000.00 6,382,600.00
NTL CABLE PLC 8.75% 6,445,000.00 6,299,987.50
NUVEEN INVEST 10.5% 11/15 144A 4,920,000.00 4,624,800.00
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NXP BV 9.5% 10/15/15 1,750,000.00 1,610,000.00
NXP BV/FDG 7.875% 10/15/14 2,660,000.00 2,566,900.00
OMEGA HEALTH 7% 1/15/16 5,820,000.00 5,645,400.00
OMEGA HTHCARE 7% 2,995,000.00 2,935,100.00
OPEN SOLUTIONS 9.75% 2/15 144A 1,170,000.00 959,400.00
OPTI CANADA INC 8.25% 12/15/2014 8,770,000.00 8,978,287.50
ORASCOM TEL 7.875% 2/14 144A 1,380,000.00 1,311,000.00
OUTBACK STEAK 9.625% 5/15 144A 9,410,000.00 6,728,150.00
OVERSEAS SHIPHO 7.5% 5,690,000.00 5,092,550.00
OWENS BROCKWAY 6.75% 690,000.00 710,700.00
OWENS ILL 7.5% 5,440,000.00 5,603,200.00
OWENS ILL 7.8% 500,000.00 518,750.00
PARKER DRILLING 9.625% 500,000.00 523,750.00
PETROHAWK ENER 9.125% 7/15/13 11,700,000.00 12,197,250.00
PETROHAWK ENRG 7.875 6/15 144A 3,125,000.00 3,128,906.25
PETROLEUM DEV 12% 2/15/18 144A 3,855,000.00 4,086,300.00
PHIBRO ANIMAL H 10% 8/13 144A 3,110,000.00 3,156,650.00
PIERRE FOODS 9.875% 6,505,000.00 2,081,600.00
PINNACLE FOOD FIN 9.25% 4/1/15 3,240,000.00 2,964,600.00
PLAINS EXPLORATION 7.625% 6/18 5,885,000.00 5,921,781.25
PLIANT 0/11.125% 195,609.00 166,267.65
POKAGON GM 10.375% 6/14 144A 3,850,000.00 4,167,625.00
QWEST CAP FNDG 7% 1,200,000.00 1,200,000.00
QWEST CAP FNDG 7.9% 2,850,000.00 2,850,000.00
QWEST CORP 7.5% 10/01/14 5,000,000.00 5,012,500.00
QWEST CORP MC 2,400,000.00 2,532,000.00
QWESTCOM 3ML+350 1,094,000.00 1,088,530.00
QWESTCOM MC 3,020,000.00 2,952,050.00
RAINBOW NAT 10.375% REGS 260,000.00 279,500.00
RAINBOW NATL 8.75% 144A 2,805,000.00 2,889,150.00
RAINBOW NATL 8.75% REGS 50,000.00 51,500.00
RANGE RES 7.375% 350,000.00 355,250.00
RANGE RES CORP 6.375% 8,040,000.00 7,839,000.00
RANGE RES CORP 7.5% 5/15/16 2,850,000.00 2,921,250.00
RATHGIBSON INC 11.25 4,190,000.00 4,127,150.00
READERS DIGEST 9% 2/15/17 144A 7,260,000.00 5,735,400.00
REALOGY CORP 10.5% 4/14 10,250,000.00 7,533,750.00
RELIANT ENERGY 6.75% 12/15/14 11,145,000.00 11,479,350.00
RELIANT ENERGY 7.875% 6/15/17 5,270,000.00 5,401,750.00
RENTAL SVC 9.5% 12/01/14 4,250,000.00 3,782,500.00
RES CAP CORP STEP 11/21/08 1,080,000.00 972,000.00
RESIDENT CAP 3ML+50 6/08 144A 1,315,000.00 1,275,550.00
RESIDENTIAL 3ML+183 4/09 144A 2,975,000.00 1,993,250.00
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RESIDENTIAL CAP MC 6.5% 4/17/13 10,710,000.00 5,569,200.00
RIDDELL BELL HL 8.375% 10/1/12 6,650,000.00 5,602,625.00
ROCK-TENN CO 9.25 3/15/16 144A 1,210,000.00 1,282,600.00
RURAL CELL 8.25% 5,835,000.00 6,053,812.50
RURAL METRO LLC 9.875% 4,355,000.00 3,745,300.00
SALLY HLDS LLC 10.5% 11/16 3,450,000.00 3,346,500.00
SALLY HOLDINGS 9.2511/15/14W1 6,215,000.00 6,183,925.00
SAN PASQUAL CAS 8% 144A 1,460,000.00 1,387,000.00
SANDRIDGE ENRG 8% 6/1/18 144A 4,560,000.00 4,617,000.00
SENECA GAMING 7.25% 817082AC4 310,000.00 294,500.00
SENECA GAMING 7.25% 817082AEQ 6,420,000.00 6,099,000.00
SENIOR HOUSING 7.875% 7,328,000.00 7,419,600.00
SENSUS MET 8.625% 6,205,000.00 6,049,875.00
SERENA S 10.375% 3/15/16 4,095,000.00 3,746,925.00
SHINGLE SPRINGS9.375 6/15 144A 2,180,000.00 1,874,800.00
SHIP FINANCE 8.5% 25,000.00 25,562.50
SIERRA PAC 6.75% 4,180,000.00 4,054,600.00
SIERRA PAC RES 7.803% 885,000.00 918,187.50
SIX FLAGS 9.625% 13,725,000.00 8,303,625.00
SIX FLAGS INC 8.875% 6,787,000.00 6,006,495.00
SNOQUALMIE 9.125% 2/1/15 144A 6,095,000.00 4,693,150.00
SONIC AUTO 8.625% 8,475,000.00 8,263,125.00
SONIC AUTO CV 4.25/4.75% 11/15 4,590,000.00 4,621,579.20
SOUTHERN STAR 6.75% 3/16 1,480,000.00 1,435,600.00
SOUTHWESTRN ENGY 7.5 2/18 144A 2,360,000.00 2,413,100.00
SPEEDWAY M 6.75% 5,715,000.00 5,614,987.50
STATER BROS HLD 7.75% 4/15 7,660,000.00 7,679,150.00
STEEL DYNAMICS 7.75% 4/16 144A 7,625,000.00 7,720,312.50
STONE CONT 8.375% 3,750,000.00 3,496,875.00
SUN HEALTHCAR 9.125% 4/15/2015 8,150,000.00 8,272,250.00
SUNGARD DATA 10.25% 14,105,000.00 14,774,987.50
SUNGARD DATA 9.125% 13,590,000.00 14,065,650.00
SUPERVALU INC 7.5% 11/15/14 5,935,000.00 6,083,375.00
TARGA RES INC 8.5% 11/1/2013 6,105,000.00 5,845,537.50
TEEKAY SHIPPING 8.875% 3,610,000.00 3,817,575.00
TELCORDIA 3ML+375 7/15/12 144A 5,250,000.00 4,436,250.00
TENASKA ALA 7% 144A 3,331,573.19 3,131,678.77
TENET HEALTH 9.25% 2,000,000.00 1,940,000.00
TENET HEALTHCARE 6.375% 5,690,000.00 5,362,825.00
TENET HEALTHCARE 6.5% 3,610,000.00 3,339,250.00
TENET HEALTHCARE 7.375% 10,640,000.00 9,788,800.00
TENNECO 10.25% 155,000.00 163,525.00
TFM SA DE CV 9.375% 1,205,000.00 1,256,212.50
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TL ACQSTNS 10.5% 1/15/15 144A 11,320,000.00 10,499,300.00
TOYS-R-US 7.875% 4/15/13 14,935,000.00 12,620,075.00
TRIAD ACQU 11.125% 3,935,000.00 2,164,250.00
TUBE CITY IMS 9.75% 2/01/15 7,945,000.00 7,547,750.00
TXU ENERGY CO 10.25 11/15 144A 10,600,000.00 10,997,500.00
TXU ENERGY C010.875 11/17 144A 21,540,000.00 22,670,850.00
TXU ENERGY PIK11.25 11/17 144A 5,020,000.00 5,195,700.00
UNITED SURG 9.25% 5/01/17 6,120,000.00 5,765,040.00
UNITED SURGICAL 8.875% 5/01/17 6,540,000.00 6,441,900.00
UNIV CITY 8.375% 12,805,000.00 12,644,937.50
UNIVERSAL CI FL 3ML+475 2,960,000.00 2,871,200.00
US WEST CAP FDG 6.375% 1,540,000.00 1,540,000.00
USI HOLDINGS CO 9.75 5/15 144A 1,250,000.00 987,500.00
UTILICORP 9.95% VR 100,000.00 105,500.00
UTILICORP YANK 7.75% 2,500,000.00 2,675,000.00
VAIL RESORTS 6.75% 5,980,000.00 5,875,350.00
VALASSIS COM 8.25% 3/1/15 Wi 5,595,000.00 5,259,300.00
VENTAS 6.625% 2,500,000.00 2,471,875.00
VENTAS REALTY 6.5% 6/1/16 2,730,000.00 2,654,925.00
VENTAS RLTY 6.75% 4/01/17 3,580,000.00 3,535,250.00
VIANT HLD 10.125% 7/15/17 144A 1,620,000.00 1,368,900.00
VIANT HLD 10.125% 7/15/17 REGS 3,511,000.00 2,966,795.00
VIASYSTEMS 10.5% 4,655,000.00 4,573,537.50
VIDEOTRON LTD 9.125 4/18 144A 2,435,000.00 2,620,668.75
VIP FIN 8.375% 4/30/13 144A 2,850,000.00 2,917,830.00
VIP FIN 9.125% 4/30/18 144A 2,305,000.00 2,391,437.50
VIRGIN RIVER 0/12.75% 140,000.00 74,200.00
WATERFORD GAME 8.625 9/14 144A 1,649,000.00 1,475,855.00
WILLIAMS CO 6.75% 144A 4,350,000.00 4,415,250.00
WILLIAMS COS 6.375% 144A 6,165,000.00 6,334,537.50
WILLIAMS COS 7.125% 442,000.00 466,310.00
WILLIAMS COS 7.625% 1,630,000.00 1,744,100.00
WYNN LAS VEGAS 6.625% 6,525,000.00 6,264,000.00
XEROX CAPITAL TRUST 1 8% 5,610,000.00 5,553,900.00

1,570,521,826.
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2008 30

68,190,960,452

73,373,514

68,117,586,938

76,839,878,523

0.8865

US

2008 30

165,041,869,260

1,302,848,845

163,739,020,415

124,565,379,615

1.3145
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842,685,614

110,773,064

731,912,550

260,230,726

263,910,971

728,232,305

115,285,805

340,524,172

502,993,938

217,474,769

194,824,519

525,644,188

176,622,986

138,806,777

563,460,397

219,015,235

205,105,638

577,369,994

301,829,141

161,150,352

718,048,783

4,230,723,010

192,134,802

4,756,636,991

2004 12 2005 23

37,997,374,120 2,129,397,211 40,624,613,900
2005 24 2005 11 22

31,778,825,458 8,026,790,172 64,376,649,186
2005 11 23 2006 22

16,588,418,924 7,768,681,372 73,196,386,738
2006 23 2006 11 22

8,532,579,064 14,838,980,573 66,889,985,229
2006 11 23 2007 22

4,826,576,206 8,219,024 ,837 63,497,536,598
2007 23 2007 11 22

15,173,519,106 7,999,868,864 70,671,186,840
2007 11 23 2008 22
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