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FIL Limited FMR Co.
2009

105 56 16 26 203
11 0 0 0 11
23 7 0 2 32
230 96 36 47 409
28 0 0 0 28
64 19 2 5 90
42 13 0 15 70
4 0 0 0 4

30 9 0 4 43
537 200 54 99 890
50 8 5 10 73

FMR LLC

FIL Limited
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2011 12 31 10
2012 20 15
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2011 12 31
2012 15 15
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2009 12 30
185,215,565,070 100.00
185,215,565,070 100.00
430,926,186 0.23
430,926,186 0.23
430,926,186 0.23
185,215,565,070 100.00
2009 12 30

5,470,455,688 2.40
827,506,527 0.36
6,297,962,215 2.76
183,763,315,219 80.66
8,273,472,639 3.63
6,330,386,802 2.78
3,274,448,799 1.44
2,731,718,507 1.20
1,058,072,430 0.46
914,763,679 0.40
493,862,304 0.22
436,049,695 0.19
411,191,963 0.18
380,110,515 0.17
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114,309,915 0.05
208,181,702,467 91.38
13,955,059,608 6.13
13,955,059,608 6.13
615,433,067 0.27
227,819,291,223 100.00
2009 12 30

1,968,627,129 0.86

2009 12 30
139,764,235,640 | 1.3042 | 182,282,008,159 | 1.3252 | 185,215,565,070 | 100.00

2009 12 30

100.00
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2009 12 30
)
(@)
HCA~INC 105.50 107.00 9.95
9.25% 2,568,669,000.00 sot6/1/15 | L2
11/15/2016 2,709,945,795 | 2,748,475,830
SERVICEMAS
101.15 104.50
TER 2,217,768,000.00 10.75 1.02
PK10.75 2,243,399,430 | 2,317,567,560 | 2015/07/15
7/15 144
TL ACQSTNS
) 93.00 95.00
10.5% 2,203,492,500.00 10.50 0.92
1/15/15 2,049,248,025 | 2,093,317,875 | 2015/01/15
144A
AVAYA
90.83 92.92
10.875 PIK 2,250,463,500.00 10.875 1 oy
11701715 2,044,120,104 | 2,091,333,225 | 2015/11/01
144A
TXU ENERGY 73.00 80.50 | 10 875
CO 10.875% 2,426,374,500.00 2017711701 | 0-86
11/17 Wi 1,771,253,385 | 1,953,231,472
FREESCALE
) 86.50 91.00
8.875% 2,129,352,000.00 8.875 0.85
12/15/14 1,841,926,320 | 1,937,710,320 | 2014/12/15
Wi
CHARTER
) 100.75 102.50
CONM: 8% 1,778,451,000.00 8.00 0.80
4/30/12 1,791,789,382 | 1,822,912,275 | 2012/04/30
144A
SIX FLAGS
OPER 96.00 104.50 0.00
1,740,690,000.00 0.80
12.25% 1,671,062,400 | 1,819,021,050 | 2016/07/15
7/15/2016
NEXTEL
92.00 97.37
CONM 1,784,253,300.00 7-375 0.76
7.375% SER 1,641,513,036 | 1,737,416,650 | 2015/08/01
D
CLEARWIRE 101.00 101.12 | 12,00
10 | CORP  12% 1,659,642,000.00 so1e/12/01 | 074
12/15 1447 1,676,238,420 | 1,678,312,972
QWEST  COM
INT 8% 99.50 102.75 8.00
11 1,542,214,500.00 0.70
10/01/15 1,534,503,427 | 1,584,625,398 | 2015/10/01
144A
99.25 100.50
12 | DAVITA INC 1,572,147,000.00 6.625 0.69
6.625% 1,560,355,897 | 1,580,007,735 | 2013/03/15
CHARTER
COMM 101.75 103.00 8.375
13 1,515,045,000.00 0.68
8.375% 1,541,558,287 | 1,560,496,350 | 2014/04/30
144A
FIRST DATA
CORP 89.50 92.50 9.875
14 1,661,023,500.00 0.67
9.875% 1,486,616,032 | 1,536,446,737 | 2015/09/24
9/15
SPRINT CAP 102.00 103.25 | g 375
15 | CORP 1,466,232,000.00 : 0.66
83750 1,495,556,640 | 1,513,884,540 | 2012/03/15
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)

)
INTELSAT 107.00 107.75 | 11,25
16 | LTD 11.25% 1,330,845,000.00 0.63
6/16 1,424,004,150 | 1,433,985,487 | 2016/06/15
17 | 12/15/11 1,457,482,500.00 0.62
1447 1,370,033,550 | 1,406,470,612 | 2011/12/15
NIELSEN 103.50 104.00 | 10,00
18 | FIN LLC 10 1,331,766,000.00 0.61
1,378,377,810 | 1,385,036,640 | 2014/08/01
8/1/14
BECKMAN 113.63 115.13 2 50
19 | COULTER CV 1,201,444,500.00 2036/12/15 | 0-61
2 5% 12/36 1,365,201,385 | 1,383,223,052
ECHOSTAR 98.50 101.50 | 7.125
20 | DBS 7.125 1,328,542,500.00 : 0.59
1,308,614,362 | 1,348,470,637 | 2016/02/01
2/1/16
RITE  AID 90.00 93.25 7.50
21 | CORP  7.5% 1,437,681,000.00 2017}03/01 0.59
3/01/17 1,293,912,900 | 1,340,637,532
RITE  AID
102.24 105.75
22 | CORP : 1,249,336,500.00 10.375 0.58
10.375% 1,277,446,571 | 1,321,173,348 | 2016/07/15
7/15/16
SPRINT CAP 87.24 92.00 6.90
23 | GLBL  6.9% 1,396,696,500.00 2019/05/01 | 0-56
5/01/19 1,218,617,696 | 1,284,960,780
MOMENT IVE 96.74 96.25 975
24 | INC  9.75% 1,320,253,500.00 2014712701 | 0-56
12/1/14 1,277,345,261 | 1,270,743,993
TOYS-R-US 97.74 98.75 | 7875
25 | 7.875% 1,285,255,500.00 2015}04/15 0.56
4/15/13 1,256,337,251 | 1,269,189,806
MGM  MIRAGE 113.00 114.75 | 13 00
26 | INC 13% 1,105,200,000.00 2013/i1/15 0.56
11/15/13 1,248,876,000 | 1,268,217,000
REALOGY 81.25 85.00 | 10.50
27 | CORP 10.5% 1,482,810,000.00 0.55
4/14 1,204,783,125 | 1,260,388,500 | 2014/04/15
110.25 102.00
2g | CHARTER 1,194,537,000.00 8.75 0.53
COMM 8. 75% 1,316,977,042 | 1,218,427,740 | 2013/11/15
CERIDIAN 97.00 95.50 | 11.25
29 | 11.25% 1,264,993,500.00 so18/11/15 | 0-53
11/15/15 1,227,043,695 | 1,208,068,792
AMERICAN 98.50 98.75 .
30 | REAL 1,199,142,000.00 0.52
7 1250k 1,181,154,870 | 1,184,152,725 | 2013/02/15
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2009 12 30

.24

.01

.31

.20

.17

.85

N OOk, |O|O|O

.76

91.

38

91.

38

94.

14

2009 12 30

21,377,208

1,971,000,000

1,968,627,129

2,372,871

0.86
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2009 12

(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
2008 11 25
48,080 48,919 0.5441 0.5536
2009 22
77,819 78,904 0.6095 0.6180
2009 11 24
0 156,634 158,713 0.6405 0.6490
2008 12 47,699 0.5275
2009 50,208 0.5417
2009 56,873 0.5714
2009 63,877 0.5809
2009 72,951 0.6082
2009 81,408 0.6298
2009 90,369 0.6361
2009 103,763 0.6650
2009 111,382 0.6480
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2009 132,702 0.6528
2009 10 149,910 0.6601
2009 11 155,028 0.6257
2009 12 185,215 0.6759
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)
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
47 52 0.0570
53 58 0.0540
10 59 64 0.0510

)

2.0
25.0
0.8
12.0
2.8
10 1.1
11 16 13.8
17 22 .7
23 28 9.9
29 34 .6
35 40 14.3
41 46 2.1
47 52 32.1
53 58 21.9
10 59 64 13.5

100
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1,370,275, 414
77,813, 747, 801

2,494, 1186, 656
156, 633, 315, 722

79,184,023, 215

159, 127, 432, 378

79,184,023, 215

159, 127, 432, 378

1,084, 330, 463
164, 744, 752
6, 490, 432

96, 058, 548
13,350, 041

2,077, 459, 542
172, 167, 375
14, 407, 810
213, 235, 748
15, 121, 552

1,364,974, 236

2,492, 992, 027

1,364, 974, 236

2,492, 992, 027

127,873,611, 381

49, 854, h62, 402
4,211, 457, 749
77,818, 048, 979

244, 539, 314, 270

/BT, 904, 873, 919
3, 750, 283, 939
156, 634, 440, 351
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BANK OF AMERICA CORPORATION 571,743 16.290| 9,313,693.470
DELTA AIR LINES INC 668,613 7.730| 5,168,378.490
AES TR 111 6.75% CV PFD 89,300 45.580| 4,070,294.000
BANK AMER PC 7.25% PERP 3,000 841.000| 2,523,000.000
CHESAPEAKE ENERGY 4.5% CV
orD 70,000 74.500| 5,215,000.000
GMAC INC 7 PFD 144A PERP 8,893 605.000| 5,380,265.000
GMAC INC 7 PFD REGS PERP 3,877 605.000| 2,345,585.000
GEORGIA GULF CORP NEW 674,001 14.200| 9,572,092.200
VALE CAP 6.75% PPC 6/15/2012 | 109,000 84.140| 9,171,260.000
) 108 517 52,759,568.160
(4,687,687,631)
) 198,517 4,687,687,631
(4,687,687,631)
ACCO BRANDS 10.625% 3/15 144A 485,000.000 518,950.000
AES CORP 7.75% 10/15/15 1,670,000.000 1,686,700.000
AES CORP 8% 10/15/17 4,825,000.000 4,885,312.500
AES CORP 8.75% 5/15/13 144A 3,059,000.000 3,127,827.500
AES CORP 9.75% 4/15/16 144A 2,000,000.000 2,165,000.000
AFFINIA GROUP 10.75% 8/16 144A 585,000.000 634,725.000
AFFINION GROUP 11.5 10/15 3,500,000.000 3,657,500.000
AFFINION GRP 10.125% 10/15/13 1,805,000.000 1,854,637.500
AIRGAS INC 7.125% 10/1/18 144A 8,555,000.000 8,833,037.500
ALLEGHENY 8.25% REGS 275,000.000 302,535.750
ALLEGHENY ENRGY MC 700,000.000 770,091.000
ALLIED WASTE NO 7.875% 500,000.000 515,085.000
ALPHA NAT RES CONV 2.375% 4/15 1,603,000.000 1,608,770.800
AMER CASINO & ENT 11 6/14 144A 3,665,000.000 3,041,950.000
AMERICAN INTL GRP 5.45 5/18/17 735,000.000 548,126.250
AMERICAN REAL 7.125% 10,300,000.000|  10,145,500.000
AMERISTAR CSINO 9.25 6/14 144A 2,155,000.000 2,203,487.500
AMR HOLDCO/EMCARE 10% 7,000,000.000 7,332,500.000
AVR PTC 01-1A1 6.977% 306,983.830 237,912.460
AMR PTC 01-2B 8.608% 6,835,000.000 6,424,900.000
AVR PTC 7.377% 9,394.800 7,046.100
ANGLO AMERCN 9.375% 4/8/19 144 14,000.000 17,536.120

24




ANTERO RES FIN 9.375 12/17 144 4,150,000.000 4,160,375.000
APRIA HEALTH 11.25% 11/14 144A 8,255,000.000 9,039,225.000
APRIA HEALTH 12.375 11/14 144A 4,315,000.000 4,735,712.500
ARAMARK CORP 8.5% 2/1/15 5,865,000.000 5,894,325.000
ARAMARK CORP FRN 2/01/15 6,135,000.000 5,490,825.000
ARCH COAL 8.75% 8/1/16 144A 2,725,000.000 2,799,937.500
ASBURY AUT GR 7.625% 3/17 144A 3,050,000.000 2,783,125.000
ASBURY AUTO GRP 8% 2,925,000.000 2,822,625.000
ATLAS PIPELNE 8.125 12/15 5,670,000.000 4,621,050.000
AVAGO TECH 10.125% 12/13 11,385,000.000 11,954,250.000
AVAYA 10.875 PIK 11/01/15 144A 21,620,000.000 19,523,941.000
AVIS BUDGET 7.625 5/15/14 10,805,000.000 9,940,600.000
AVIS BUDGET 7.75% 5/15/16 9,340,000.000 8,359,300.000
BANK AMER GMTN 7.375 5/15/14 29,000.000 32,546.700
BANK OF AMER MTN 7.625 6/1/19 67,000.000 76,777.980
BECKMAN COULTER CV 2.5% 12/36 13,045,000.000 14,823,033.500
BERRY PLAST MTN 8.25 11/15 144 8,000,000.000 7,920,000.000
BERRY PLAST MTN 8.875 9/14 144 3,000,000.000 2,763,750.000
BERRY PLASTIC 3ML+387.5 9/14 4,755,000.000 3,708,900.000
BERRY PLASTIC 8.875% 9/15/14 11,290,000.000 10,358,575.000
BI0 RAD LABS 6.125% 170,000.000 163,200.000
BIOMET INC 10% 10/15/17 6,530,000.000 6,970,775.000
BIOMET INC 11.625% 10/15/17 9,430,000.000 10,325,850.000
BURLINGTON MTN 11.125 4/15/14 11,710,000.000 12,119,850.000
CALPINE CONSTR 8% 6/01/16 144A 12,150,000.000 12,271,500.000
CAPITAL ONE CA 8.875% 5/15/40 6,378,000.000 6,369,581.040
CASELLA WASTE 11% 7/15/14 144A 1,135,000.000 1,208,775.000
CATALENT PHARMA SOLUTION REGD

9.5% 4/15 4,572,937.000 3,949,234 .120
CATALINA PIK 10.5 10/1/15 144A 7,280,000.000 7,280,000.000
CB RICHARD ELLS 11.625 6/15/17 4,725,000.000 5,244,750.000
CC HOLDINGS GS 7.75% 5/17 144A 3,795,000.000 4,041,675.000
CCH 11/CCH 11 10.25 10/13 144A 6,955,000.000 7,998,250.000
CELLU TISSUE HLDG 11.5% 6/1/14 2,710,000.000 2,981,000.000
CENVEO CORP 10.5% 8/15/16 144A 2,100,000.000 2,100,000.000
CERIDIAN 11.25% 11/15/15 13,735,000.000 13,322,950.000
CHARTER COM 10.25% 9/10 2,000,000.000 2,425,000.000
CHARTER COM 10.875% 9/14 144A 3,940,000.000 4,314,300.000
CHARTER COMM 10.25% 3,560,000.000 4,414,400.000
CHARTER COMM 8% 4/30/12 144A 19,310,000.000 19,454,825.000
CHARTER COMM 8.375% 144A 16,450,000.000 16,737,875.000
CHARTER COMM 8.375% REGS 370,000.000 376,475.000
CHARTER COMM 8.75% 12,970,000.000 14,299,425.000
CHESAPEAKE 6.625% 10,200,000.000 9,639,000.000
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CHESAPEAKE 6.875% 11/15/20 7,435,000.000 6,784,437.500
CHESAPEAKE ENER 9.5% 2/15/15 5,610,000.000 5,904,525.000
CHESAPEAKE ENERGY 7.25% 12/18 3,235,000.000 3,097,512.500
CHESAPEAKE ENERGY 7.5% 400,000.000 402,000.000
CHESAPEAKE ENGYCORP7.625% 7/13 2,630,000.000 2,682,600.000
CHUKCHANST 8% 144A 4,470,000.000 2,983,725.000
CIT GROUP GLBL 5.125 9/30/14 1,535,000.000 1,074,500.000
CIT GROUP GMTN 5% 2/13/14 6,210,000.000 4,216,714.200
CIT GROUP INC 7.625 11/30/12 470,000.000 333,789.300
CIT GROUP INC GLBL 5% 2/1/15 17,460,000.000 12,222,000.000
CIT GROUP INC NEW 5.4% 3/07/13 2,585,000.000 1,762,065.250
CLAIRE"S STORES 9.25% 6/1/15 1,575,000.000 1,283,625.000
CLEAR CHANNEL 5% 3/15/12 4,045,000.000 2,548,350.000
CLEAR CHANNEL 6.25% 3/15/11 2,105,000.000 1,589,275.000
CLEAR CHANNEL COM 4.4% 5/15/11 1,500,000.000 1,065,000.000
CLEARWIRE CORP 12% 12/15 144A 18,020,000.000 18,200, 200.000
CMS ENERGY CORP 3ML+95 1/15/13 7,000,000.000 6,370,000.000
COMMERCIAL VHCL 8% 2,865,000.000 1,719,000.000
CONNACHER OIL 10.25 12/15 144A 4,680,000.000 4,048,200.000
CONNACHER OIL 11.75% 7/14 144A 4,515,000.000 4,898,775.000
CONSTELLATION B INC 7.25% 9/16 2,810,000.000 2,845,125.000
CONTINENTAL AIR INC8.75% 12/11 6,265,000.000 5,638,500.000
CONTINENTAL RES 8.25 10/19 144 710,000.000 734,850.000
CONTL AIR ERJ1 9.798% 4/1/21 3,794,590.960 3,035,672.760
CONTL AIR PASS RJ04 9.558 9/19 1,404,698.060 1,095,664.480
CROWN AM LLC 7.625% 5/17 144A 2,215,000.000 2,259,300.000
CROWN AMERS LLC 7.75% 11/15/15 6,850,000.000 7,012,687.500
CROWN CASTLE INTL 9% 1/15/15 3,085,000.000 3,254,675.000
CSC HLDGS 8.5% 4/15/14 144A 3,690,000.000 3,860,662.500
CSC HLDGSS 6.75% 3,440,000.000 3,560,400.000
DAVITA INC 6.625% 17,070,000.000 16,941,975.000
DEAN FOODS CO 7% 6/01/16 6,945,000.000 6,736,650.000
DELTA AIR 7.9% 8,180,000.000 81,800.000
DELTA AIR 8.3% 27,295,000.000 272,950.000
DELTA AIR INC 9.5 9/15/14 144A 1,235,000.000 1,253,525.000
DIGICEL GRP LTD8.875 1/15 144A 10,160,000.000 9,855,200.000
DIGICEL GRP PIK 9.125 1/15 144 1,405,000.000 1,376,900.000
DIGICEL LTD 12% 4/01/14 144A 7,515,000.000 8,435,587.500
DIGICEL LTD 9.25% 144A 11,410,000.000 11,866,400.000
DIGITALGLOBE 10.5% 5/1/14 144A 2,175,000.000 2,316,375.000
DIRECTV HLDGS 6.375% 5,815,000.000 5,982,181.250
DOLLAR GEN 10.625% 7/15/15 3,000,000.000 3,315,000.000
DRS TECH INC 7.625% 2/01/18 2,220,000.000 2,302,983.600
DRUMMOND CO 7.375% 2/16 144A 9,975,000.000 9,376,500.000
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DRUMMOND CO 9% 10/15/14 144 1,660,000.000 1,697,350.000
EASTON BELL 9.75% 12/1/16 144A 1,190,000.000 1,210,825.000
ECHOSTAR DBS 7.125 2/1/16 14,425,000.000 14,208,625.000
ECHOSTAR DBS 7.75 5/31/15 2,945,000.000 2,959,725.000
EDISON MISSION 7% 5/15/17 650,000.000 487,500.000
EDISON MISSION 7.2% 5/15/19 13,670,000.000 10,184,150.000
EDUCATION MGMT 10.25 6/16 187,000.000 200,090.000
EDUCATION MGMT 8.75 6/14 965,000.000 996,362.500
EL PASO NAT GAS 7.25% 6/01/18 5,000,000.000 4,962,500.000
EL PASO PERF 7.75 7/15/11 144A 1,940,000.000 1,949,700.000
ELAN PLC/CORP 8.75 10/16 144A 4,675,000.000 4,406,187.500
ENERGY TRANSFER 9% 4/15/19 3,135,000.000 3,786,923.250
EXCO RESOUR 7.25% 3,730,000.000 3,711,350.000
FELCOR LODGING 8.5% 6/01/11 1,740,000.000 1,774,800.000
FIRST DATA CORP 9.875% 9/15 18,035,000.000 16,141,325.000
FMG FIN PTY 10.625% 9/16 144A 3,925,000.000 4,258,625.000
FMG FIN PTY LTD 10% 9/13 144A 6,895,000.000 7,101,850.000
FORD MOTOR 6.375% 13,450,000.000 9,953,000.000
FORD MOTOR 6.625% 10/01/28 10,780,000.000 7,869,400.000
FORD MOTOR 6.625% 2/15/28 4,465,000.000 3,281,775.000
FORD MOTOR 7.125% 11/15/25 9,480,000.000 7,216,650.000
FORD MOTOR 7.45% 790,000.000 671,500.000
FORD MTR CR 3ML+157 1/15/10 3,120,000.000 3,104,400.000
FORD MTR CR 5.7% 11,310,000.000 11,311,017.900
FORD MTR CR 7% 3,135,000.000 3,052,047.900
FORD MTR CR 7.25% 12,025,000.000 12,053,619.500
FORD MTR CR 7.5% 8/01/12 5,000,000.000 4,950,000.000
FORD MTR CR 8.625% 11/01/10 5,675,000.000 5,800,928.250
FORD MTR CRED CO 9/15/10 6,026,000.000 6,206,719.740
FORD MTR CREDIT CO 8% 12/15/16 11,245,000.000 11,264,004 .050
FOREST OIL 7.25% 6/15/19 4,675,000.000 4,452,937.500
FOREST OIL GLBL 7.75% 5/01/14 5,920,000.000 5,846,000.000
FOUNDATION PA 7.25% 2,020,000.000 1,989,700.000
FREEPORT MCMOR 6ML+325 4/15 DT 10,000,000.000 9,975,000.000
FREEPORT MCMOR 8.375% 4/01/17 11,125,000.000 12,015,000.000
FREESCALE 8.875% 12/15/14 WI 17,120,000.000 14,509, 200.000
FREESCALE SC 10.125 12/15/16WI 8,385,000.000 5,827,575.000
FREESCALE SC 9.235 12/15/14 Wi 13,555,000.000 9,962,925.000
FRESENIUS US FN 11 9 7/15 144A 3,240,000.000 3,547,800.000
FRONTIER COMM MTN 8.125% 10/18 7,000,000.000 7,017,500.000
FT1 CONSULTING 7.625% 9,045,000.000 9,090,225.000
GENERAL CABLE 7.125% 4/1/17 Wl 1,030,000.000 983,650.000
GEO GROUP 7.75% 10/15/17 144A 1,095,000.000 1,114,162.500
GEORGIA PAC LLC 8.25 5/16 144A 2,865,000.000 3,036,900.000
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GEORGIA PACIFIC 8.125% 7,710,000.000 8,056,950.000
GLOBAL CROS LTD 12% 9/15 144A 2,520,000.000 2,702,700.000
GMAC 6.875% 4,635,000.000 4,461,187.500
GMAC 8% GLOBAL 2,290,000.000 1,953,232.600
GMAC GLBL 6.875% 8/28/12 4,095,000.000 3,869,775.000
GMAC LLC 6 12/15/11 144A 15,825,000.000 14,875,500.000
GMAC LLC 6% 12/15/11 7,680,000.000 7,257,600.000
GMAC LLC 6.625% 5/15/12 1,985,000.000 1,875,825.000
GMAC LLC 6.625% 5/15/12 144A 9,320,000.000 8,854,000.000
GMAC LLC 6.75% 12/01/14 144A 6,855,000.000 6,118,087.500
GMAC LLC 6.875% 9/15/11 144A 4,620,000.000 4,458,300.000
GMAC LLC 7% 2/01/12 REGS 4,790,000.000 4,598,400.000
GMAC LLC 7.5% 12/31/13 144A 6,505,000.000 6,000,862.500
GMAC LLC 7.5% 12/31/13 REGS 1,354,000.000 1,249,065.000
GMAC LLC 8% 11/01/31 144A 1,240,000.000 1,060,200.000
GMAC LLC 8% 11/01/31 REGS 11,445,000.000 9,785,475.000
GNC PIK 10.00938% 3/15/14 1,565,000.000 1,416,325.000
GOODYEAR TIRE 10.5% 5/15/16 3,565,000.000 3,859,112.500
GOODYEAR TIRE 9% 7/01/15 7,566,000.000 7,717,320.000
GRAPHIC PACKAGING 9.5% 4,375,000.000 4,462,500.000
GREAT ATLANTIC CV 6.75% 12/12 7,060,000.000 6,248,100.000
GREIF INC 7.75% 8/01/19 144A 6,800,000.000 6,902,000.000
GSC HLDGS CORP 8% 12,155,000.000 12,504,456.250
HARRAHS OPER 11.25 6/1/17 144A 6,890,000.000 7,113,925.000
HCA HEALTHCARE 8.75% 9/01/10 8,800,000.000 8,965,000.000
HCA INC 6.375% 1,485,000.000 1,373,625.000
HCA INC 6.5% 2/15/16 6,300,000.000 5,811,750.000
HCA INC 8.5% 4/15/19 144A 5,020,000.000 5,302,375.000
HCA INC 9.25% 11/15/2016 27,890,000.000 29,423,950.000
HCA INC 9.875% 2/15/17 144A 890,000.000 943,400.000
HCA INC MTN 7.875% 2/20 144A 5,705,000.000 5,833,362.500
HEADWATERS 11.375% 11/1/14 144 845,000.000 857,675.000
HEADWATERS INC CV 2.5% 1/29/14 5,590,000.000 3,808,187.500
HEALTHSOUTH 10.75% 6/15/16 3,970,000.000 4,327,300.000
HELIX ENRGY SOL 9.5 1/16 144A 3,970,000.000 4,029,550.000
HERCULES OFFSHR 10.5 10/17 144 4,310,000.000 4,374,650.000
IASIS HEALTH 8.75% 7,005,000.000 7,145,100.000
ICONIX BRAND CV 1.875% 6/30/12 11,400,000.000 9,918,000.000
INTELSAT JACKSN 8.5 11/19 144A 3,525,000.000 3,533,812.500
INTELSAT JACKSON 11.5% 6/15/16 3,000,000.000 3,176,400.000
INTELSAT JACKSON 9.5% 6/15/16 11,059,000.000 11,611,950.000
INTELSAT LTD 11.25% 6/16 14,450,000.000 15,461,500.000
INTELSAT PIK 12.5% 2/17 144A 5,285,000.000 4,941,105.050
INTELSAT SUB 8.875% 1/15 144A 920,000.000 933,800.000
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INTELSAT SUBSID 8.5% 1/15/13 8,325,000.000 8,398,260.000
INTELSAT SUBSID 8.875% 1/15/15 3,675,000.000 3,730,125.000
INTERGEN NV 9% 6/30/17 144A 9,206,000.000 9,551,225.000
INTERPUBLIC GROUP 10% 7/17 1,865,000.000 2,004,875.000
INTL LEASE FIN 6.375% 3/25/13 13,710,000.000 10,968,274.200
IPALCO 7.25% 4/1/16 144A 2,940,000.000 2,947,350.000
IPALCO MC 11/14/11 4,095,000.000 4,238,325.000
IRON MOUNTAIN 7.75% 4,680,000.000 4,685,850.000
KABEL DEUTSCHL 10.625% 7/01/14 5,156,000.000 5,388,020.000
KANSAS CITY 13% 12/15/13 1,770,000.000 2,035,500.000
KANSAS CITY 8% 6/1/15 1,965,000.000 2,019,037.500
LAMAR MEDIA 6.625% 8/15/15 2,180,000.000 2,081,900.000
LAMAR MEDIA 7.25% 1/01/13 315,000.000 310,275.000
LAMAR MEDIA CORP 9.75% 4/1/14 2,975,000.000 3,250,187.500
LAMAR MEDIA CRP6.625 8/15/15 2,635,000.000 2,503,250.000
LANDRYS RESTR 11.625 12/15 144 1,105,000.000 1,121,575.000
LEVI STR 8.875% 4/1/16 2,580,000.000 2,650,950.000
LEVI STRAUSS 9.75% 5,005,000.000 5,230,225.000
LIBERTY GBL CV 4.5% 11/16 144A 2,890,000.000 2,973,232.000
LIBERTY MEDIA 5.7% 6,550,000.000 6,173,375.000
LUCEENT TECH 6.5% 8,455,000.000 6,552,625.000
MAC-GRAY CORP 7.625% 5,120,000.000 4,979,200.000
MAPCO INC 7.7% 4,500,000.000 4,500,000.000
MARINER ENERGY 11.75% 6/16 1,525,000.000 1,681,312.500
MARSH MCLEN 9.25% 4/15/19 26,000.000 32,396.780
MGM MIRAGE 10.375% 05/14 144A 5,505,000.000 5,862,825.000
MGM MIRAGE 11.125% 11/17 144A 5,775,000.000 6,323,625.000
MGM MIRAGE INC 13% 11/15/13 12,000,000.000 13,560,000.000
MGM MIRAGE INC 6.75% 4/01/13 90,000.000 74,025.000
MGM MIRAGE INC 7.5% 6/01/16 5,175,000.000 3,958,875.000
MICHAELS STS INC 10% 11/1/14 11,045,000.000 11,210,675.000
MILLAR WEST 7.75% 1,260,000.000 935,550.000
MIRANT AMERICAS 8.3% 5/1/11 10,075,000.000 10,263,906.250
MOHEGAN TRIBAL 11.5% 11/17 144 1,615,000.000 1,598,850.000
MOHEGAN TRIBAL 6.125% 2/15/13 9,465,000.000 7,098,750.000
MOMENTIVE INC 10.125% 12/1/14 169,701.000 153,041.440
MOMENTIVE INC 9.75% 12/1/14 14,335,000.000 13,869,112.500
NAVIOS MARIT 8.875% 11/17 144A 2,045,000.000 2,098,681.250
NAVIOS MARIT 9.5% 12/15/14 Wi 4,105,000.000 4,033,162.500
NAVISTAR INTL 8.25% 11/1/21 2,505,000.000 2,467,425.000
NEWPAGE CORP 11.375 12/14 144A 3,850,000.000 3,811,500.000
NEXSTAR BR NUS PIK 7 1/14 REGS 6,583,499.000 4,597,586.520
NEXSTAR FINANCE 7% 2,177,000.000 1,523,900.000
NEXTEL COMM 5.95% SER F 920,000.000 828,000.000
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NEXTEL COMM 6.875% SER E 10/13 4,925,000.000 4,654,125.000
NEXTEL COMM 7.375% SER D 19,373,000.000 17,823,160.000
NIELSEN FIN 0/12.5 8/1/16 WI 5,910,000.000 5,186,025.000
NIELSEN FIN LLC 10 8/1/14 14,460,000.000 14,966,100.000
NIELSEN FINANCE VNU 11.5%

5/01/16 3,000,000.000 3,217,500.000
NIELSEN FINANCE VNU 11.625%

2714 1,890,000.000 2,041,200.000
NI1 CAPITAL CORP 10% 8/16 144A 7,775,000.000 8,241,500.000
NISOURCE FIN 10.75% 3/15/16 2,600,000.000 3,113,630.000
NORANDA ALU PIK FRN 5/15 4,306,735.000 3,127,464.810
NORTEK INC 10% 12/1/13 8,910,000.000 9,110,475.000
NOVA CHEM 8.375% 11/16 144A 4,905,000.000 4,978,575.000
NOVA CHEM 8.625% 11/19 144A 3,935,000.000 4,008,781.250
NOVA CHEM CORP 11/15/13 6,120,000.000 5,530,950.000
NRG ENERGY INC 7.375% 1/15/17 2,000,000.000 1,980,000.000
NRG ENERGY INC 7.375% 2/1/16 8,000,000.000 7,940,000.000
NSG HLDS LLC 7.75% 12/25 144A 6,580,000.000 5,856,200.000
NTH AM ENRGY 10.875% 6/16 144A 4,650,000.000 4,870,875.000
NTL CABLE PLC 8.75% 6,445,000.000 6,694,743.750
NUVEEN INVEST 10.5% 11/15 144A 4,920,000.000 4,280,400.000
NXP BV 3ML+275 10/15/13 6,065,000.000 4,548,750.000
NXP BV FDG 10% 7/15/13 144A 1,115,000.000 1,137,300.000
NXP BV/FDG 7.875% 10/15/14 13,350,000.000 11,347,500.000
OMEGA HEALTH 7% 1/15/16 5,820,000.000 5,499,900.000
OMEGA HTHCARE 7% 2,995,000.000 2,897,662.500
OPTI CANADA INC 8.25%

19/15/2014 7,045,000.000 5,688,837.500
OPTI CDA INC 7.875% 12/14 4,030,000.000 3,213,925.000
ORASCOM TEL 7.875% 2/14 144A 1,380,000.000 1,217,850.000
OWENS BROCKWAY 6.75% 690,000.000 690,000.000
OWENS ILL 7.8% 500,000.000 502,500.000
PARKER DRILLING 9.625% 500,000.000 510,000.000
PEABODY ENERGY 7.375% 11/01/16 6,640,000.000 6,739,600.000
PETROHAWK ENER 9.125% 7/15/13 11,700,000.000 12,168,000.000
PETROHAWK ENRG 7.875% 6/01/15 3,125,000.000 3,140,625.000
PETROLEUM DEV GLB 12% 2/15/18 2,975,000.000 2,975,000.000
PETROPLUS FIN 9.375% 9/19 144A 6,710,000.000 6,575,800.000
PLAINS EXPL PRO 7% 3/15/17 4,585,000.000 4,367,212.500
PLAINS EXPLORATION 7.625% 6/18 10,885,000.000 10,721,725.000
PLIANT 0/11.125% 196,049.000 23,525.880
QUICKSILVER RES 7.75% 8/01/15 6,560,000.000 6,478,000.000
QUICKSILVER RES 9.125% 8/15/19 3,640,000.000 3,712,800.000
QVC INC 7.5% 10/1/19 144A 8,900,000.000 8,922,250.000
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QWEST CAP FNDG 7.9% 2,850,000.000 2,882,062.500
QWEST COM CONV 3.5% 11/15/25 570,000.000 575,340.900
QWEST COM INT 8% 10/01/15 144A 16,745,000.000 16,661,275.000
QWEST CORP 8.375% 5/1/16 144A 6,420,000.000 6,676,800.000
RAINBOW NAT 10.375% 144A 1,170,000.000 1,222,650.000
RAINBOW NAT 10.375% REGS 260,000.000 271,700.000
RAINBOW NATL 8.75% 144A 5,145,000.000 5,222,175.000
RAINBOW NATL 8.75% REGS 50,000.000 50,750.000
READERS DIGEST 9% 2/15/17 7,260,000.000 108,900.000
REALOGY CORP 10.5% 4/14 16,100,000.000 13,081,250.000
REGAL ENT CONV 6.25% 3/11 144A 390,000.000 389,025.000
RELIANCE INTERM 9.5 12/19 144A 5,000,000.000 5,250,000.000
REVLON CON PRD 9.75 11/15 144A 3,090,000.000 3,128,625.000
RITE AID 10.25% 10/15/19 144A 1,545,000.000 1,568,175.000
RITE AID CORP 10.375% 7/15/16 13,565,000.000 13,870,212.500
RITE AID CORP 7.5% 3/01/17 15,610,000.000 14,049,000.000
RITE AID CORP 8.625% 3/01/15 2,565,000.000 2,128,950.000
RITE AID CORP 9.375 12/15/15 145,000.000 121,800.000
RITE AID CORP 9.5% 6/15/17 4,215,000.000 3,456,300.000
RITE AID CRP 9.75% 6/12/16 W/1 6,025,000.000 6,476,875.000
RRI ENERGY 6.75% 12/15/14 8,118,000.000 8,239,770.000
RSC EQUIPMENT 10% 7/15/17 144A 1,945,000.000 2,110,325.000
RURAL METRO LLC 9.875% 4,355,000.000 4,355,000.000
SALLY HOLDINGS 9.2511/15/14W1 6,215,000.000 6,448,062.500
SAN PASQUAL CAS 8% 144A 1,460,000.000 1,379,700.000
SANDRIDGE ENRG 8% 6/1/18 144A 3,305,000.000 3,131,487.500
SBA TELECOM INC 8.25 8/19 144A 6,235,000.000 6,538,956.250
SCIENTIFIC GAME 9.25% 6/15/19 3,125,000.000 3,250,000.000
SEALY CORP 10.875 4/15/16 144A 1,275,000.000 1,396,125.000
SENECA GAMING 7.25% 817082AC4 310,000.000 296,050.000
SENECA GAMING 7.25% 817082AEQ 6,420,000.000 6,131,100.000
SENIOR HOUSING 7.875% 7,328,000.000 7,034,880.000
SENSUS MET 8.625% 6,205,000.000 6,329,100.000
SEQUA CORP 11.75% 12/1/15 144A 2,650,000.000 2,345,250.000
SEQUA CORP PIK 13.5 12/15 144A 80,000.000 67,880.000
SERVICEMASTER PK10.75 7/15 144 19,080,000.000 19,270,800.000
SHINGLE SPRINGS9.375 6/15 144A 2,180,000.000 1,504,200.000
SHIP FINANCE 8.5% 25,000.000 23,625.000
SIERRA PAC 6.75% 4,180,000.000 4,112,033.200
SIERRA PAC RES 7.803% 885,000.000 893,319.000
SIX FLAGS OPER 12.25%

2/15/2016 18,900,000.000 18,144,000.000
SONIC AUTO 8.625% 8,475,000.000 8,284,312.500
SOUTHERN STAR 6.75% 3/16 1,480,000.000 1,409,700.000
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SOUTHWESTRN ENRY 7.5% 2/18 2,360,000.000 2,442 ,600.000
SPANSION LLC 11.25% 1/16 144A 7,555,000.000 6,950,600.000
SPEEDWAY M 6.75% 5,715,000.000 5,643,562.500
SPRINT CAP CORP 8.375% 15,920,000.000 16,238,400.000
SPRINT CAP CRP 6.875% 11/15/28 3,360,000.000 2,536,800.000
SPRINT CAP GLBL 6.9% 5/01/19 15,165,000.000 13,231,462.500
STATION CASINO 6% 6,445,000.000 1,353,450.000
STATION CASINOS INC 7.75% 8/16 1,515,000.000 333,300.000
STEEL DYNAMICS 7.375% 11/1/12 3,055,000.000 3,066,456.250
STEEL DYNAMICS 7.75% 4/16 144A 6,875,000.000 6,892,187.500
STONE ENERGY CO 6.75% 12/15/14 6,830,000.000 5,890,875.000
STONE ENERGY CO 8.25% 12/15/11 1,685,000.000 1,676,575.000
SUNGARD DATA 4.875 1/15/14 8,000,000.000 7,370,000.000
TARGA RES INC 8.5% 11/1/2013 6,105,000.000 5,738,700.000
TARGA RES LP 11.25 7/15/17 144 3,190,000.000 3,429,250.000
TECK RESOURCES 10.25% 5/16 W/1 5,960,000.000 6,801,850.000
TECK RESOURCES 10.75 5/19 6,975,000.000 8,169,468.750
TECK RESOURCES 9.75 5/14 4,680,000.000 5,300,100.000
TEEKAY SHIPPING 8.875% 3,610,000.000 3,718,300.000
TELCORDIA 3ML+375 7/15/12 144A 5,250,000.000 4,541,250.000
TENASKA ALA 7% 144A 3,106,682.010 2,951,347.880
TENET HEALTH 10% 5/01/18 REGS 4,650,000.000 5,138,250.000
TENET HEALTH 8.875% 7/19 144A 9,915,000.000 10,609,050.000
TENET HEALTH 9% 5/01/15 REGS 4,650,000.000 4,929,000.000
TENET HEALTH 9.25% 1,885,000.000 1,979,250.000
TENET HEALTH 9.875% 4,445,000.000 4,645,025.000
TENET HEALTHCARE 7.375% 850,000.000 833,000.000
TENN GAS PIPELI 8% 2/1/16 865,000.000 986,100.000
TENNECO 8.125% 11/15/15 2,720,000.000 2,720,000.000
TENNECO AUTO 8.625% 11,000,000.000 10,670,000.000
TEXAS CMP 11.25 PIK 11/1/16 12,759,500.000 8,076,380.710
TFM SA DE CV 9.375% 1,205,000.000 1,229,100.000
TL ACQSTNS 10.5% 1/15/15 144A 23,925,000.000 22,250,250.000
TOYS R US PPTY 10.75 7/17 144A 9,145,000.000 9,739,425.000
TOYS R US PROP 8.5% 12/17 144A 5,015,000.000 5,008,731.250
TOYS-R-US 7.875% 4/15/13 13,955,000.000 13,641,012.500
TRANSDIGM INC 7.75% 7/14 144A 7,885,000.000 7,963,850.000
TRICO SHPPNG 11.875% 11/14 144 3,940,000.000 4,033,575.000
TRONOX WORLDWIDE 9.5% 12/01/12 9,715,000.000 7,091,950.000
TRW AUTO 7.25% 3/15/17 144A 7,605,000.000 7,034,625.000
TRW AUTO INC 7% 3/15/14 144A 3,725,000.000 3,524,781.250
TXU ENERGY CO 10.25 11/1/15 Wl 7,825,000.000 5,810,062.500
TXU ENERGY CO 10.875% 11/17 Wl 26,345,000.000 19,231,850.000
UNITED AUTO 7.75% 12/15/16 6,865,000.000 6,616,143.750
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UNITED AUTO CONV 3.5% 4/1/26 10,660,000.000 10,673,325.000
UNITED RENTALS 4% CV 11/15/15 510,000.000 547,638.000
UNITED RENTALS NA 9.25% 12/19 5,055,000.000 4,985,493.750
UNITED SURG 9.25% 5/01/17 3,080,000.000 3,087,700.000
UNITED SURGICAL 8.875% 5/01/17 6,540,000.000 6,605,400.000
UNIVISION COMM 12% 7/1/14 144A 5,635,000.000 6,085,800.000
US ONCOLOGY 9.125 8/15/17 144A 6,855,000.000 7,129,200.000
USI HOLD 3ML+3.875 11/14 144A 2,385,000.000 1,896,075.000
UTILICORP 9.95% VR 100,000.000 105,000.000
UTILICORP YANK 7.75% 2,500,000.000 2,575,000.000
VEDANTA RES 9.5% 7/18/18 144A 4,670,000.000 4,623,300.000
VENOCO INC 11.5% 10/01/17 144A 5,345,000.000 5,532,075.000
VENTAS REALTY 6.5% 6/1/16 2,730,000.000 2,593,500.000
VENTAS REALTY LP 6.5% 6/1/16 735,000.000 698,250.000
VENTAS REALTY LP 7.125 6/1/15 391,000.000 385,135.000
VENTAS RLTY 6.75% 4/01/17 4,140,000.000 3,953,700.000
VERSO PAPER 11.5% 7/14 144A 1,605,000.000 1,757,475.000
VIANT HLD 10.125% 7/15/17 144A 9,670,000.000 9,331,550.000
VIANT HLD 10.125% 7/15/17 REGS 3,511,000.000 3,388,115.000
VIASAT INC 8.875% 9/15/16 144A 1,105,000.000 1,127,100.000
VIASYSTEMS 10.5% 4,655,000.000 4,660,818.750
VIASYSTEMS INC 12% 1/15 144A 3,250,000.000 3,282,500.000
VIDEOTRON LTEE 9.125 4/18 MAR 2,645,000.000 2,843,375.000
VIDEOTRON LTEE 9.125% 4/15/18 2,435,000.000 2,617,625.000
WWR FDG INC 10.25% 7/15 5,555,000.000 5,103,656.250
WATERFORD GAME 8.625 9/14 144A 1,377,000.000 826,200.000
WENDY"S/ARBY"S 10 7/15/16 144A 3,550,000.000 3,816,250.000
WILLIAMS COS 7.125% 442,000.000 470,668.120
WILLTAMS COS 7.625% 4,645,000.000 5,068,484.650
WIND ACQUI 11.75 7/17 144A USD 7,590,000.000 8,386,950.000
WINDSTREAM 7.875 11/1/17 144A 5,000,000.000 5,037,500.000
WYNN LAS VEGAS 7.875 11/17 144 16,520,000.000 16,520,000.000
YONKERS RACING 11.375 7/16 144 5,350,000.000 5,617,500.000

2,258,287,770.

660

2,126,484,623.

490

(188,938,158,797)

188,938,158,

797

(188,938, 158,797)

188,938,158,

797

(188,938, 158,797)
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402

2.42%

97.58%

100.00%
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2009 12 30

185,646,491,256

430,926,186

185,215,565,070

274,028,926,862

0.6759

2009 12 30

228,434,724,290

615,433,067

227,819,291,223

171,916,650,137

1.3252
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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
26,016,769,524 8,317,368,203 88,370,588,161
2008 23 2008 11 25
45,863,250,894 6,560,227,674 127,673,611,381
2008 11 26 2009 22
10
137,219,413,628 20,353,710,739 244,539,314,270
2009 23 2009 11 24
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