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FIL Limited FMR Co.
2010

106 61 16 23 206
11 0 0 0 11
25 8 0 2 35
211 94 35 48 388
28 0 0 0 28
63 19 0 6 88
39 13 0 15 67
3 0 0 0 3

29 8 0 4 41
515 203 51 98 867
48 9 4 12 73

FMR LLC

FIL Limited
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2011 12 31
2012 15 15
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2010 30
311,585,662, 955 100.04
311,585,662,955 100.04
226,323,941 0.07
226,323,941 0.07
351,452,577 0.11
311,460,534,319 100.00

2010 30
6,959,609,873 2.04
6,959,609,873 2.04
277,529,900,523 81.46
12,965,778,601 3.81
7,783,822,169 2.28
3,616,580,184 1.06
2,819,805,618 0.83
2,252,016,770 0.66
2,238,919,487 0.66
1,027,372,248 0.30
537,336,828 0.16
471,029,474 0.14
403,302,900 0.12
13,299,208 0.00
311,659,164,010 91.48
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2,769,525,187 0.81

2,769,525,187 0.81

25,877,118,090 7.60

25,877,118,090 7.60

6,585,494,546 1.93

340,679,922,614 100.00
2010 30

1,259,765,225 0.37
2010 30

235,336,603,441 | 1.3734 | 323,217,365,402 | 1.3240 | 311,585,662,955 | 100.04
2010 30

100.04
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2010 30
)
)
AES CORP 8% 8,692.95 8,914.36 8.00
10/15/17 38,625,000.00 1.01
3,357,654,524 | 3,443,171,550 | 2017/10/15
CCH 1
10,222.95 10,341.10 13.50
LLC/CCH MTN 32,943,462.00 1.00
13.5% 11/16 3,367,796,420 | 3,406,716,347 | 2016/11/30
cI GROUF 7,952.74 8,118.04 7.00
INC 7% 41,279,766.00 0.98
5/1/15 3,282,874,817 | 3,351,107,915 | 2015/05/01
FREESCL
SEMI 9,024.96 9,179.80 10.125
10..125% 32,175,000.00 0.87
- 2,903,780,880 | 2,953,600,650 | 2018/03/15
3/18 144A
cr GROUF 8,112.14 8,272.88 7.00
INC 7% 34,076,766.00 0.83
5/1/14 2,764,357,322 | 2,819,129,959 | 2014/05/01
SERVICEMAST
8,978.04 9,102.38 10.75
ER PK10.75 30,810,000.00 0.82
7/15 144 2,766,136,968 | 2,804,443,278 | 2015/07/15
I1CAHN
8,297.50 8,648.92 8.00
ENT/FIN 8% 32,170,000.00 0.82
1/18 144A 2,669,306,115 | 2,782,357,564 | 2018/01/15
REALOGY
7,277.48 7,653.52 10.50
CORP  10.5% 36,245,000.00 0.81
4/14 2,637,722,626 | 2,774,018,324 | 2014/04/15
SPDR
BARCLAYS 623 28100 3,324.19 3,364.01 081
CAP HY BOND U 2,736,745,431 | 2,769,525,187 |
ETF
ENERGY
FUTURE  10% 8,846.88 8,825.88 10.00
10 {41/15/20 30,375,000.00 0.79
2,687,241,564 | 2,680,861,050 | 2020/01/15
144A
HCA . INC 9,224.04 9,334.64 9.25
11 |9-25% 27,890,000.00 0.76
11/15/2016 2,572,584,756 | 2,603,431,096 | 2016/11/15
cr GROUF 7,798.58 7,963.20 7.00
12 | INC 7% 32,269,123.00 0.75
5/1/17 2,516,535,367 | 2,569,654,802 | 2017/05/01
INTELSAT
8,709.00 8,433.21 11.50
13 |PIK  11.5% 30,085,312.00 0.74
2/4/17 W/1 2,620,132,156 | 2,537,156,264 | 2017/02/04
AVAYA  INC
8,626.79 8,272.88 10.875
14 |PIK 10.125 29,253,634.00 0.71
11/1/15W1 2,523,652,497 | 2,420,118,036 | 2015/11/01
READERS
DIGE 8,994 .84 8,870.12 9.50
15 | 34650 27,104,000.00 0.71
2,437,962,878 | 2,404,157,324 | 2017/02/15
2/17 144A
SPRINT CAP
7,169.71 7,299.60 6.875
16 [CRP  6.875% 32,635,000.00 0.70
11/15/28 2,339,838,116 | 2,382,224,460 | 2028/11/15
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)

)
UNIVISION
9,486.41 9,467.36 12.00
17 | COMM 12% 23,795,000.00 0.66
7/1/14 144A 2,257,292,912 | 2,252,758,312 | 2014/07/01
FOR? MTR CR 8,848.00 9,069.20 7.50
18 |7-5% 24,105,000.00 0.64
8/01/12 2,132,810,400 | 2,186,130,660 | 2012/08/01
GMAC  LLC
7,830.48 8,250.76 8.00
19 |MTN 8% 25,730,000.00 0.62
12/31/18 2,014,782,504 | 2,122,920,548 | 2018/12/31
NEXTEL COMM
8,228.63 8,405.60 7.375
20 |7-375% SER 24,873,000.00 0.61
D 2,046,709,627 | 2,090,724,888 | 2015/08/01
NEXTEL COMM 8,106.54 8,206.52 5.95
21 |5 o5 SER F 23,570,000.00 0.57
. 1,910,712,328 | 1,934,276,764 | 2014/03/15
cco
”s HLDGS/CAP 71 680.000.00 8,693.16 8,892.24 7.875 0.57
7-875% 4/18 R 1,884,677,088 | 1,927,837,632 | 2018/04/30 |
144A
COLEMAN
CABLE 9% 8,399.15 8,626.80 9.00
23 |5/15/18 22,015,000.00 0.56
1,849,073,842 | 1,899,190,020 | 2018/02/15
144A
FREESEALE 7,850.20 8,140.16 8.875
24 |8-875% 22,800,000.00 0.54
12/15/14 W1 1,789,846,436 | 1,855,956,480 | 2014/12/15
BAC 8% PERP
8,317.12 8,538.32 8.00
25 |SERIES K 21,370,000.00 0.54
PFD 1,777,368,544 | 1,824,638,984 | 2049/12/31
INTELSAT
9,251.32 9,423.12 11.25
26 |LTD 11.25% 19,220,000.00 0.53
6/16 1,778,105,140 | 1,811,123,664 | 2016/06/15
VGRD HLT? 8,516.20 8,516.20 8.00
27 |HLD 8% 21,195,000.00 0.53
2/1/18 144A 1,805,008,590 | 1,805,008,590 | 2018/02/01
CHARTER
COMM 8% 9,378.88 9,234.66 8.00
28 | 4/30/12 19,310,000.00 0.52
1,811,061,728 | 1,783,212,382 | 2012/04/30
144A
QWESTSOM 8,538.32 8,781.64 7.125
29 | 7-125% 20,115,000.00 0.52
4/1/18 144A 1,717,483,068 | 1,766,426,886 | 2018/04/01
TXU ENERGY
6,414.80 6,636.00 10.875
30 |CO 10.875% 26,345,000.00 0.51
11717 Wi 1,689,979,060 | 1,748,254,200 | 2017/11/01
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2010

(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
2010 24
" 282,271 286,067 0.6320 0.6405
2009 90,369 0.6361
2009 103,763 0.6650
2009 111,382 0.6480
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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2010 197,729 0.6561
2010 210,166 0.6444
2010 256,225 0.6842
2010 292,096 0.6987
2010 295,185 0.6446
2010 311,460 0.6200
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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
11 65 70 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
29 34 .6
35 40 14.3
41 46 2.1
47 52 32.1
53 58 21.9
10 59 64 13.5
11 65 70 6.6

100
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2,494, 1186, 656
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4,772, 502, 892
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159, 127, 432, 378

287, 044, 065, 419

159, 127, 432, 378
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2,077, 459, b42
172, 767, 375
14, 407, 810
213, 235, 748
15, 121, 552

3,796, 258, 393
533, 300, 461
26, 569, 150
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BANK OF AMERICA CORPORATION 571,743 15.990| 9,142,170.570
DELTA AIR LINES INC 668,613 13.340| 8,919,297.420
AES TR 111 6.75% CV PFD 89,300 39.780| 3,552,354.000
BANK AMER PC 7.25% PERP 3,000/  888.000| 2,664,000.000
CIT GROUP INC 172,254 35.450| 6,106,404.300
CHESAPEAKE ENERGY 4.5% CV
70,000 74.625| 5,223,750.000
PFD
GMAC INC 7 PFD 144A PERP 10,858|  700.000| 7,600,600.000
GMAC INC 7 PFD REGS PERP 3,877  700.000| 2,713,900.000
RDA HLDG CO 205,168 26.000| 5,334,368.000
GEORGIA GULF CORP NEW 674,001 16.910| 11,398,878.810
NORTEK INC 8,910 45.000 400, 950.000
63,056,673.100
2,477,814
(5,676,992,279)
5,676,992,279
2,477,814
(5,676,992,279)

26




ACCO BRANDS 10.625% 3/15/15 Wi 485,000.000 526,225.000
ADVANCED MICRO CV 6% 5/15 10,000,000.000 9,613,000.000
AES CORP 7.75% 10/15/15 1,670,000.000 1,636,600.000
AES CORP 8% 10/15/17 20,825,000.000 20,200,250.000
AES CORP 8.75% 5/15/13 144A 1,270,000.000 1,285,875.000
AES CORP 9.75% 4/15/16 144A 2,000,000.000 2,120,000.000
AFFINIA GROUP 10.75% 8/16 144A 585,000.000 637,650.000
AFFINION GROUP 11.5 10/15 3,500,000.000 3,587,500.000
AFFINION GRP 10.125% 10/15/13 6,655,000.000 6,854,650.000
AIG INTL MTN 8.25% 8/15/18 1,330,000.000 1,270,150.000
ALGOMA ACQ CRP 9.875 6/15 144A 4,885,000.000 4,640,750.000
ALLBRITTON COMM 8% 5/15/18 144 2,820,000.000 2,650,800.000
ALLEGHENY 8.25% REGS 275,000.000 302,863.000
ALLEGHENY ENRGY MC 700,000.000 770,924.000
ALPHA NAT RES CONV 2.375% 4/15 1,603,000.000 1,543,849.300
AMER CAS&ENT MTN 11 6/15/14 Wi 3,665,000.000 3,518,400.000
AMER INTL GR GLBL 5.05 10/1/15 925,000.000 804,750.000
AMER INTL GRP GLB 5.6 10/18/16 1,675,000.000 1,440,500.000
AMERICAN INTL 5.85% 1/16/18 1,205,000.000 1,030,275.000
AMERICAN INTL GRP 5.45 5/18/17 10,035,000.000 8,529,750.000
AMERICAN RENAL 8.375 5/18 144A 1,885,000.000 1,861,437.500
AMERISTAR CASINOS 9.25% 6/1/14 2,155,000.000 2,214,262.500
AMR PTC 01-2B 8.608% 6,835,000.000 6,629,950.000
AMSTED INDS 8.125 3/15/18 144A 7,350,000.000 7,166,250.000
ANTERO RES FIN 9.375 12/17 144 6,650,000.000 6,517,000.000
APRIA HEALTH 11.25% 11/14 144A 8,255,000.000 8,832,850.000
APRIA HEALTH 12.375 11/14 144A 6,345,000.000 6,836,737.500
AQUILEX MTN 11.125% 12/16 144A 1,950,000.000 1,959,750.000
ARAMARK CORP FRN 2/01/15 7,865,000.000 7,157,150.000
ARCH COAL 8.75% 8/1/16 144A 2,725,000.000 2,779,500.000
ARVINMERITOR 10.625% 3/15/18 1,820,000.000 1,801,800.000
ASBURY AUT GR 7.625% 3/17 144A 3,050,000.000 2,836,500.000
ASBURY AUTO GRP 8% 2,925,000.000 2,881,125.000
ATLAS PIPELINE 8.75 6/15/18 3,265,000.000 3,118,075.000
ATLAS PIPELNE 8.125 12/15 8,530,000.000 7,932,900.000
ATP 0 & G 11.875% 5/1/15 144A 19,265,000.000 16,760,550.000
AUTONATION 6.75% 4/15/18 6,510,000.000 6,298,425.000
AVAYA INC MTN 9.75% 11/1/15 5,840,000.000 5,694,000.000
AVAYA INC PIK 10.125 11/1/15WI 29,253,634.000 28,522,293.150
AVIS 9.625% 3/15/18 144A 2,170,000.000 2,148,300.000
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AVIS BUDGET 7.625 5/15/14 10,805,000.000 10,534,875.000
AVIS BUDGET 7.75% 5/15/16 9,340,000.000 8,989,750.000
B&G FOODS INC 7.625% 1/15/18 4,995,000.000 4,945,050.000
BAC 8% PERP SERIES K PFD 21,370,000.000 20,087,800.000
BANK AMER GMTN 7.375 5/15/14 29,000.000 32,105.610
BANK OF AMER MTN 7.625 6/1/19 67,000.000 75,971.300
BECKMAN COULTER CV 2.5% 12/36 13,045,000.000 13,975,108.500
BERRY PLAST MTN 8.25% 11/15/15 8,000,000.000 7,680,000.000
BERRY PLAST MTN 8.875% 9/15/14 3,000,000.000 2,760,000.000
BERRY PLASTIC 3ML+387.5 9/14 4,755,000.000 4,089,300.000
BERRY PLASTIC 8.875% 9/15/14 11,290,000.000 10,499,700.000
BERRY PLASTICS 9.5 4/30/18 144 2,340,000.000 2,164,500.000
BERRY PLASTS 3ML+475 2/15 7,700,000.000 7,392,000.000
BI10 RAD LABS 6.125% 170,000.000 169,575.000
BIOMET INC 10% 10/15/17 6,530,000.000 6,889,150.000
BIOMET INC 11.625% 10/15/17 3,575,000.000 3,807,375.000
BOISE HLDG/I1SS 8% 4/1/20 144A 11,775,000.000 11,186,250.000
BROCADE COMMTN 6.625 1/18 144A 900,000.000 893,250.000
BROCADE COMMTN 6.875 1/20 144A 900,000.000 901,080.000
BURLINGTON MTN 11.125 4/15/14 11,710,000.000 11,973,475.000
C&S GRP ENTPRS 8.375 5/17 144A 2,405,000.000 2,284,750.000
CALPINE CONSTR 8% 6/01/16 144A 16,835,000.000 17,003,350.000
CAPITAL ONE CA 8.875% 5/15/40 6,378,000.000 6,405,042.720
CASELLA WASTE 11% 7/15/14 144A 1,135,000.000 1,180,400.000
CATALENT PHARMA SOLUTION REGD

056 4/15 4,807,300.000 4,627,026.240
CATALINA PIK 10.5 10/1/15 144A 7,280,000.000 7,589,400.000
CB RICHARD ELLS 11.625 6/15/17 4,725,000.000 5,268,375.000
CC HOLDINGS GS 7.75% 5/17 144A 3,795,000.000 4,013,212.500
CCH Il LLC/CCH 13.5% 11/16 144 6,222,637.000 7,187,145.730
CCH Il LLC/CCH MTN 13.5% 11/16 2,610,825.000 3,015,502.870
CCO HLDGS/CAP 7.875% 4/18 144A 21,680,000.000 21,300,600.000
CCO HLDGS/CAP 8.125 4/20 144A 6,805,000.000 6,719,937.500
CENTRAL GARDEN 8.25% 3/1/18 9,700,000.000 9,506,000.000
CENVEO CORP 10.5% 8/15/16 144A 2,100,000.000 2,100,000.000
CEQUEL HLDG 1 8.625 11/17 144A 13,290,000.000 12,658,725.000
CERIDIAN 11.25% 11/15/15 13,735,000.000 13,288,612.500
CERIDIAN PIK 12.25% 11/15/15 4,760,000.000 4,641,000.000
CEVA GROUP 11.5% 4/1/18 144A 13,670,000.000 14,148,450.000
CF INDUS HLDS 6.875% 5/1/18 6,670,000.000 6,636,650.000
CF INDUS HLDS 7.125% 5/1/20 5,505,000.000 5,505,000.000
CHARTER COM 10.875% 9/14 144A 3,940,000.000 4,334,000.000
CHARTER COMM 8% 4/30/12 144A 19,310,000.000 20,468,600.000
CHESAPEAKE 6.625% 10,200,000.000 10,225,500.000
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CHESAPEAKE 6.875% 11/15/20 7,435,000.000 7,249,125.000
CHESAPEAKE ENER 9.5% 2/15/15 5,610,000.000 6,009,712.500
CHESAPEAKE ENERGY 7.25% 12/18 3,235,000.000 3,218,825.000
CHESAPEAKE ENERGY 7.5% 400,000.000 410,000.000
CHESAPEAKE ENGYCORP7.625% 7/13 2,630,000.000 2,695,750.000
CHUKCHANSI 8% 144A 4,470,000.000 3,285,450.000
CIT GROUP INC 7% 5/1/13 2,001,177.000 1,881,106.380
CIT GROUP INC 7% 5/1/14 28,926,766.000 26,395,673.970
CIT GROUP INC 7% 5/1/15 36,429,766.000 32,604,640.570
CIT GROUP INC 7% 5/1/16 11,352,945.000 9,990,591.600
CIT GROUP INC 7% 5/1/17 27,959,123.000 24,534,130.420
CLAIRE™S STORES 9.25% 6/1/15 945,000.000 819,787.500
CLEAR CHANNEL 10.75% 8/01/16 7,125,000.000 5,040,937.500
CLEAR CHANNEL 5% 3/15/12 10,645,000.000 9,207,925.000
CLEAR CHANNEL 6.25% 3/15/11 2,105,000.000 2,020,800.000
CLEAR CHANNEL COM 4.4% 5/15/11 15,530,000.000 14,287,600.000
CLEAR CHL COMM PIK 11.75% 8/16 27,220,000.000 17,532,129.800
CLEAR CHNL Ww A 9.25 12/17 144 1,190,000.000 1,201,900.000
CLEAR CHNL Ww B 9.25 12/17 144 9,910,000.000 10,009,100.000
CLEARWIRE CORP 12% 12/15 144A 18,020,000.000 16,938,800.000
CLEARWIRE ESCROW 12 12/15 144A 8,750,000.000 8,225,000.000
CMS ENERGY CORP 3ML+95 1/15/13 7,000,000.000 6,676,250.000
COLEMAN CABLE 9% 2/15/18 144A 15,485,000.000 14,555,900.000
COMMERCIAL VHCL 8% 2,865,000.000 2,349,300.000
CONNACHER OIL 10.25 12/15 144A 4,680,000.000 4,446,000.000
CONNACHER OIL 11.75% 7/14 144A 4,515,000.000 4,763,325.000
CONSOL ENERGY 8% 4/1/17 144A 6,965,000.000 6,965,000.000
CONSOL ENERGY 8.25 4/1/20 144A 6,965,000.000 7,034,650.000
CONSTELLATION B INC 7.25% 9/16 2,810,000.000 2,799,462.500
CONTINENTAL AIR INC8.75% 12/11 6,265,000.000 6,171,025.000
CONTINENTAL RE 7.375 10/20 144 3,325,000.000 3,241,875.000
CONTINENTALRE MTN 8.25 10/19Wl 710,000.000 741,950.000
CONTINENTL AIR CONV 4.5% 1/15 6,940,000.000 8,076,425.000
CONTL AIR ERJ1 9.798% 4/1/21 3,691,801.780 3,470,293.650
CONTL AIR PASS RJ04 9.558 9/19 1,358,351.360 1,229,307.980
COOPER STANDARD 8.5 5/1/18 144 1,830,000.000 1,784,250.000
CROSSTEX ENERG 8.875 2/18 144A 4,075,000.000 3,932,375.000
CROWN AM LLC 7.625% 5/17 144A 2,215,000.000 2,248,225.000
CROWN AMERS LLC 7.75% 11/15/15 6,850,000.000 6,884,250.000
CROWN CASTLE INTL 9% 1/15/15 3,085,000.000 3,246,962.500
CSC HLDGS 8.5% 4/15/14 144A 3,690,000.000 3,809,925.000
CSC HLDGSS 6.75% 3,440,000.000 3,526,000.000
DAVITA INC 6.625% 17,070,000.000 17,027,325.000
DELTA AIR 7.9% 8,180,000.000 81,800.000
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DELTA AIR 8.3% 27,295,000.000 272,950.000
DELTA AIR INC 9.5 9/15/14 144A 1,235,000.000 1,262,787.500
DENBURY RES DEL 8.25% 2/15/20 3,213,000.000 3,317,422.500
DIGICEL GRP LTD 10.5% 4/18 144 13,525,000.000 14,201,250.000
DIGICEL GRP LTD8.875 1/15 144A 19,105,000.000 18,531,850.000
DIGICEL GRP PIK 9.125 1/15 144 1,405,000.000 1,369,875.000
DIGICEL LTD 12% 4/01/14 144A 7,515,000.000 8,304,075.000
DIGICEL LTD MTN 8.25% 9/17 144 6,000,000.000 5,970,000.000
DIGITALGLOBE 10.5% 5/1/14 144A 2,175,000.000 2,349,000.000
DIRECTV HLDGS 6.375% 5,815,000.000 5,996,718.750
DOLLAR GEN 10.625% 7/15/15 2,500,000.000 2,718,750.000
DRS TECH INC 7.625% 2/01/18 2,220,000.000 2,297,034.000
DRUMMOND CO 7.375% 2/15/16 9,975,000.000 9,276,750.000
DRUMMOND CO 9% 10/15/14 144 1,660,000.000 1,660,000.000
DUPONT FABROS 8.5% 12/17 144A 10,340,000.000 10,650,200.000
DYNEGY HOLDINGS 7.5% 6/15 144 6,460,000.000 5,329,500.000
EASTMAN KODAK 9.75% 3/18 144A 9,685,000.000 9,515,512.500
EASTON BELL 9.75% 12/1/16 144A 1,190,000.000 1,231,650.000
ECHOSTAR DBS 7.125 2/1/16 14,425,000.000 13,992,250.000
ECHOSTAR DBS 7.75 5/31/15 2,945,000.000 2,952,362.500
EDGEN MURRAY 12.25% 1/15 144A 11,185,000.000 10,290,200.000
EDISON MISSION 7% 5/15/17 650,000.000 435,500.000
EDISON MISSION 7.2% 5/15/19 13,670,000.000 8,817,150.000
EDUCATION MGMT 8.75 6/14 965,000.000 979,475.000
EL PASO NAT GAS 7.25% 6/01/18 5,000,000.000 4,875,000.000
EL PASO PERF 7.75 7/15/11 144A 1,940,000.000 2,007,900.000
ELAN PLC/CORP 8.75 10/16 144A 4,675,000.000 4,558,125.000
ENERGY FUTURE 10% 1/15/20 144A 16,615,000.000 16,573,462.500
ENERGY TRANSFER 9% 4/15/19 3,135,000.000 3,830,970.000
EQUINIX INC MTN 8.125% 3/01/18 7,045,000.000 7,097,837.500
ESSAR STEEL 9.375% 3/15 144A 7,000,000.000 7,245,000.000
EXCO RESOUR 7.25% 3,730,000.000 3,702,025.000
EXPRESS LLC 8.75% 3/1/18 144A 4,845,000.000 4,941,900.000
FELCOR LODGING 8.5% 6/01/11 1,740,000.000 1,770,450.000
FIRST DATA CORP 9.875% 9/15 25,415,000.000 20,649,687.500
FIRST DATA PIK 10.55% 9/24/15 6,090,158.000 4,505,255.280
FMG FIN PTY 10.625% 9/16 144A 3,925,000.000 4,297,875.000
FMG FIN PTY LTD 10% 9/13 144A 6,895,000.000 7,170,800.000
FORD MOTOR 6.375% 13,450,000.000 10,491,000.000
FORD MOTOR 6.625% 10/01/28 10,780,000.000 8,677,900.000
FORD MOTOR 6.625% 2/15/28 4,465,000.000 3,549,675.000
FORD MOTOR 7.125% 11/15/25 9,480,000.000 7,821,000.000
FORD MOTOR 7.45% 790,000.000 675,450.000
FORD MOTOR CRED 7% 4/15/15 15,000,000.000 14,737,500.000
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FORD MTR CR 7% 3,135,000.000 3,077,660.850
FORD MTR CR 7.25% 12,025,000.000 12,092,941.250
FORD MTR CR 7.5% 8/01/12 24,105,000.000 24,105,000.000
FORD MTR CR LLC 7.8% 6/01/12 5,200,000.000 5,252,000.000
FORD MTR CR LLC 8.125% 1/15/20 12,155,000.000 11,813,566.050
FORD MTR CREDIT CO 8% 12/15/16 11,245,000.000 11,070,702.500
FOREST OIL 7.25% 6/15/19 4,675,000.000 4,441,250.000
FOUNDATION PA 7.25% 2,020,000.000 2,050,300.000
FREESCALE 8.875% 12/15/14 WI 12,830,000.000 11,258,325.000
FREESCALE SC 10.125 12/15/16Wl 17,030,000.000 13,964,600.000
FREESCALE SC 9.235 12/15/14 Wl 13,555,000.000 11,521,750.000
FREESCALE SC 9.25 4/15/18 144A 7,755,000.000 7,571,206.500
FREESCL SEMI 10.125% 3/18 144A 32,175,000.000 32,818,500.000
FRESENIUS US FN 11 9 7/15 144A 3,240,000.000 3,580,200.000
FRONTIER COM 8.25 4/15/17 144A 7,035,000.000 6,929,475.000
FRONTIER COMM 7.875 4/15 144A 6,990,000.000 6,885,150.000
FRONTIER COMM MTN 8.125% 10/18 7,000,000.000 6,860,000.000
FT1 CONSULTING 7.625% 9,045,000.000 8,864,100.000
GENERAL CABLE 7.125% 4/1/17 Wl 1,030,000.000 1,009,400.000
GEO GROUP 7.75% 10/15/17 144A 1,095,000.000 1,084,050.000
GEORGIA GULF 9% 1/15/17 144A 4,550,000.000 4,680,585.000
GEORGIA PAC LLC 8.25 5/16 144A 2,865,000.000 3,008,250.000
GEORGIA PACIFIC 8.125% 7,710,000.000 8,018,400.000
GLOBAL CROS LTD 12% 9/15 144A 2,520,000.000 2,671,200.000
GMAC 6.875% 4,635,000.000 4,594,675.500
GMAC 8% GLOBAL 2,290,000.000 1,979,476.000
GMAC GLBL 6.875% 8/28/12 4,095,000.000 3,972,150.000
GMAC INC 8% 3/15/20 144A 9,695,000.000 9,113,300.000
GMAC LLC 6% 12/15/11 7,680,000.000 7,526,400.000
GMAC LLC 6.625% 5/15/12 1,985,000.000 1,925,450.000
GMAC LLC 6.625% 5/15/12 144A 9,320,000.000 9,040,400.000
GMAC LLC 6.75% 12/01/14 6,855,000.000 6,306,600.000
GMAC LLC MTN 6% 12/15/11 15,825,000.000 15,587,625.000
GMAC LLC MTN 6.875% 9/15/11 4,620,000.000 4,579,806.000
GMAC LLC MTN 7% 2/01/12 4,790,000.000 4,694,200.000
GMAC LLC MTN 7.5% 12/13/13 7,859,000.000 7,544 ,640.000
GMAC LLC MTN 8% 11/01/31 12,685,000.000 11,162,800.000
GMAC LLC MTN 8% 12/31/18 25,730,000.000 22,771,050.000
GNC PIK 10.00938% 3/15/14 9,565,000.000 8,656,325.000
GRAY TV INC 10.5% 6/29/15 144A 1,980,000.000 1,861,200.000
GREIF INC 7.75% 8/01/19 Wi 6,800,000.000 6,868,000.000
GWR OPER PRT 10.875 4/17 144A 5,160,000.000 5,082,600.000
HARRAHS OPER 11.25 6/01/17 6,890,000.000 7,131,150.000
HARRAHS OPERA 12.75% 4/18 144A 7,420,000.000 6,603,800.000
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HCA HEALTHCARE 8.75% 9/01/10 8,800,000.000 8,888,000.000
HCA INC 6.375% 1,485,000.000 1,388,475.000
HCA INC 6.5% 2/15/16 6,300,000.000 5,796,000.000
HCA INC 7.25% 9/15/20 144A 9,740,000.000 9,764,350.000
HCA INC 8.5% 4/15/19 144A 15,405,000.000 16,175,250.000
HCA INC 9.25% 11/15/2016 27,890,000.000 29,075,325.000
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 5,904,675.000
HEADWATERS INC 11.375 11/14 Wi 845,000.000 845,000.000
HEADWATERS INC CV 2.5% 1/29/14 6,190,000.000 4,681,187.500
HEALTHSOUTH 10.75% 6/15/16 3,970,000.000 4,247,900.000
HELIX ENRGY SOL 9.5 1/16 144A 3,970,000.000 3,771,500.000
HERCULES OFFSHR 10.5 10/17 144 11,290,000.000 11,177,100.000
HERTZ 8.875% 1/1/14 14,090,000.000 13,949,100.000
HORNBECK OFF GLB 6.125 12/1/14 755,000.000 702,150.000
HUNTSMAN INTL 8.625% 3/20 144A 2,885,000.000 2,769,600.000
IASIS HEALTH 8.75% 7,005,000.000 6,987,487.500
ICAHN ENT/FIN 7.75% 1/16 144A 6,000,000.000 5,625,000.000
ICAHN ENT/FIN 8% 1/18 144A 29,745,000.000 27,885,937.500
ICONIX BRAND CV 1.875% 6/30/12 11,400,000.000 10,588,320.000
ILFC 8.625% 9/15/15 144A 3,505,000.000 3,066,875.000
ILFC 8.75% 3/15/17 144A 11,460,000.000 9,912,900.000
INEOS FINANCE 9% 5/15/15 144A 11,335,000.000 11,221,650.000
INTELSAT 11.25% 2/4/17 W/1 8,210,000.000 8,045,800.000
INTELSAT CORP 9.25% 8/15/14 7,890,000.000 8,047,800.000
INTELSAT JACKSN 8.5 11/19 144A 3,525,000.000 3,489,750.000
INTELSAT JACKSON 11.5% 6/15/16 10,790,000.000 11,248,575.000
INTELSAT JACKSON 9.5% 6/15/16 11,059,000.000 11,280,180.000
INTELSAT LTD 11.25% 6/16 14,450,000.000 15,028,000.000
INTELSAT PIK 11.5% 2/4/17 W/I 13,210,312.000 12,505,673.950
INTELSAT SUB 8.875% 1/15 144A 920,000.000 933,800.000
INTELSAT SUBSID 8.5% 1/15/13 8,325,000.000 8,283,375.000
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 9,182,985.000
INTERNATIONAL COAL 9.125% 4/18 820,000.000 824,100.000
INTERNATL COAL CV 4% 4/01/17 2,120,000.000 2,008,700.000
INTERPUBLIC GROUP 10% 7/17 1,865,000.000 2,088,800.000
INTL LEASE FIN 5.65 6/1/14 4,210,000.000 3,525,875.000
INTL LEASE FIN 5.875% 5/01/13 1,520,000.000 1,375,600.000
INTL LEASE FIN 6.375% 3/25/13 20,210,000.000 18,441,625.000
INTL LEASE FINANCE 6.625 11/13 4,005,000.000 3,614,512.500
INTL LEASE MTN 5.625% 9/20/13 2,970,000.000 2,564,090.100
IPALCO 7.25% 4/1/16 144A 2,940,000.000 2,976,750.000
IRON MOUNTAIN 7.75% 4,680,000.000 4,680,000.000
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JARDEN CORP 7.5% 1/15/20 5,265,000.000 5,265,000.000
KABEL DEUTSCHL 10.625% 7/01/14 5,156,000.000 5,330,015.000
KANSAS CITY 13% 12/15/13 1,770,000.000 2,053,200.000
KANSAS CITY 8% 6/1/15 1,965,000.000 1,994,475.000
LAMAR MEDIA 6.625% 8/15/15 2,180,000.000 2,054,650.000
LAMAR MEDIA 7.875% 4/15/18 144 2,700,000.000 2,693,250.000
LAMAR MEDIA CORP 9.75% 4/1/14 2,975,000.000 3,242,750.000
LAMAR MEDIA CRP6.625 8/15/15 2,635,000.000 2,516,425.000
LANDRYS RESTR 11.625 12/15 144 1,105,000.000 1,176,825.000
LBI ESCROW 8% 11/01/17 144A 6,535,000.000 6,469,650.000
LEAR CORP 7.875% 3/15/18 1,260,000.000 1,222,200.000
LEAR CORP 8.125% 3/15/20 1,400,000.000 1,361,500.000
LEVEL 3 FIN 10% 2/1/18 144A 7,915,000.000 6,688,175.000
LEVI STR 8.875% 4/1/16 2,580,000.000 2,696,100.000
LEVI STRAUSS 7.625% 5/20 144A 2,210,000.000 2,127,125.000
LIBERTY GBL CV 4.5% 11/16 144A 2,890,000.000 3,139,407.000
LIBERTY MEDIA 5.7% 7,640,000.000 7,487,200.000
LIMITED BRANDS 7% 5/1/20 3,900,000.000 3,851,250.000
LIN TELEVISION 8.375 4/18 144A 1,350,000.000 1,326,375.000
LINN ENERGY 8.625 4/15/20 144A 9,020,000.000 8,929,800.000
LUCEENT TECH 6.5% 8,455,000.000 5,876,225.000
MAGNACHIP SEMI 10.5% 4/18 144A 2,245,000.000 2,233,775.000
MASCO CORP MTN 7.125% 3/15/20 4,840,000.000 4,743,200.000
MCE FINANCE 10.25% 5/18 144A 10,170,000.000 10,246,275.000
MCJUNKIN RED MAN 9.5% 12/16144 6,710,000.000 6,575,800.000
MDC PARTNERS 11% 11/1/16 144A 6,445,000.000 6,831,700.000
MGM MIRAGE 10.375% 05/14 144A 5,505,000.000 5,807,775.000
MGM MIRAGE 11.125% 11/17 144A 5,775,000.000 6,237,000.000
MGM MIRAGE INC 13% 11/15/13 12,000,000.000 13,560,000.000
MGM MIRAGE INC 5.875% 4,330,000.000 3,464,000.000
MGM MIRAGE INC 6.625% 3,270,000.000 2,501,550.000
MGM MIRAGE INC 6.75% 4/01/13 90,000.000 77,850.000
MGM MIRAGE INC 7.5% 6/01/16 8,825,000.000 6,795,250.000
MGM MIRAGE MTN 9% 3/15/20 144A 3,090,000.000 3,059,100.000
MICHAELS STS INC 10% 11/1/14 11,045,000.000 11,100,225.000
MILLAR WEST 7.75% 1,260,000.000 1,140,300.000
MIRANT AMERICAS 8.3% 5/1/11 10,075,000.000 10,175,750.000
MIRANT AMERICAS 9.125% 5/01/31 9,425,000.000 8,411,812.500
MOMENTIVE INC 10.125% 12/1/14 178,929.000 164,263.960
MOMENTIVE INC 9.75% 12/1/14 14,335,000.000 13,761,600.000
MONTELL F YANK8.1 3/15/27 144A 8,830,000.000 8,123,600.000
MYLAN INC 7.625% 7/15/17 144A 4,095,000.000 4,095,000.000
MYLAN INC 7.875% 7/15/20 144A 7,385,000.000 7,339,213.000
NAVIOS MARIT 8.875% 11/17 144A 2,045,000.000 2,039,887.500
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NAVIOS MARIT 9.5% 12/15/14 WI 4,105,000.000 4,022,900.000
NAVISTAR INTL 8.25% 11/1/21 2,505,000.000 2,481,453.000
NEWFIELD EXPL 6.875% 2/01/20 10,315,000.000 10,005,550.000
NEXSTAR BR NUS PIK 7 1/14 REGS 6,599,957.000 5,862,279.790
NEXSTAR BRD US PIK 7 1/14 144A 740,000.000 657,290.200
NEXSTAR FINANCE 7% 2,177,000.000 1,937,530.000
NEXSTAR/MISSION 8.875 4/17 144 5,005,000.000 4,979,975.000
NEXTEL COMM 5.95% SER F 10,140,000.000 9,278,100.000
NEXTEL COMM 6.875% SER E 10/13 4,925,000.000 4,709,531.250
NEXTEL COMM 7.375% SER D 24,873,000.000 23,131,890.000
NIELSEN FIN 0/12.5 8/1/16 WI 5,910,000.000 5,378,100.000
NIELSEN FIN LLC 10 8/1/14 14,460,000.000 14,460,000.000
NIELSEN FINANCE VNU 11.5%

5 /01/16 6,255,000.000 6,692,850.000
NIELSEN FINANCE VNU 11.625%

/14 1,890,000.000 2,022,300.000
NI1 CAP CORP 10% 8/15/16 7,775,000.000 8,241,500.000
NI1 CAP CORP 8.875% 12/19 WI 5,000,000.000 5,125,000.000
NISOURCE FIN 10.75% 3/15/16 2,600,000.000 3,348,592.000
NORANDA ALU PIK FRN 5/15 4,420,311.000 3,664,216.780
NORCRAFT COS/FI 10.5 12/15 144 7,535,000.000 7,874,075.000
NORTEK INC 11% 12/1/13 8,949,599.000 9,307,582.960
NOVA CHEM CORP 11/15/13 6,120,000.000 5,599,800.000
NOVA CHEMICALS 8.375 11/1/16WI 4,905,000.000 5,003,100.000
NOVA CHEMICALS 8.625 11/1/19Wl 3,935,000.000 4,013,700.000
NRG ENERGY INC 7.25% 2/1/14 2,475,000.000 2,450,250.000
NRG ENERGY INC 7.375% 1/15/17 2,000,000.000 1,895,000.000
NRG ENERGY INC 7.375% 2/1/16 8,000,000.000 7,640,000.000
NSG HLDS LLC 7.75% 12/25 144A 7,950,000.000 7,115,250.000
NTH AM ENRGY 10.875% 6/16 144A 4,650,000.000 4,789,500.000
NXP BV 3ML+275 10/15/13 6,065,000.000 5,428,175.000
NXP BV FDG 10% 7/15/13 144A 1,115,000.000 1,148,450.000
NXP BV/FDG 7.875% 10/15/14 2,090,000.000 1,881,000.000
OMEGA HEALTH 7% 1/15/16 5,820,000.000 5,776,350.000
OMEGA HEALTHC 7.5 2/15/20 144A 4,035,000.000 4,014,825.000
OMEGA HTHCARE 7% 2,995,000.000 2,995,000.000
OMNICARE INC 7.75% 6/01/20 11,200,000.000 11,228,000.000
OPTI CANADA INC 8.25%

12/15/2014 7,955,000.000 6,562,875.000
OPTI CDA INC 7.875% 12/14 4,600,000.000 3,818,000.000
ORASCOM TEL 7.875% 2/14 144A 1,380,000.000 1,228,200.000
OSHKOSH CORP 8.25% 3/1/17 144A 2,730,000.000 2,757,300.000
OSHKOSH CORP 8.5% 3/1/20 144A 6,065,000.000 6,125,650.000
OWENS BROCKWAY 6.75% 690,000.000 696,900.000
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OWENS BROCKWAY CV 3% 6/15 144A 16,050,000.000 14,934,525.000
OWENS ILL 7.8% 500,000.000 512,500.000
PARKER DRLLING 9.125 4/18 144A 2,545,000.000 2,417,750.000
PATHEON INC 8.625% 4/15/17 144 3,545,000.000 3,580,450.000
PENSON Ww 12.5% 5/15/17 144A 3,695,000.000 3,787,375.000
PETROHAWK ENER 9.125% 7/15/13 11,700,000.000 11,758,500.000
PETROHAWK ENRG 7.875% 6/01/15 3,125,000.000 3,046,875.000
PETROLEUM DEV GLB 12% 2/15/18 2,975,000.000 3,079,125.000
PHILLIPS-VAN HE 7.375% 5/15/20 4,195,000.000 4,184,512.500
PINNACLE ENT 8.75% 5/20 144A 8,550,000.000 8,015,625.000
PLAINS EXPL PRO 7% 3/15/17 4,585,000.000 4,218,200.000
PLAINS EXPLORATION 7.625% 6/18 10,885,000.000 10,231,900.000
PLY-GEM INDUST 11.75 6/15/13Wl 7,000,000.000 7,087,500.000
QUICKSILVER RES 7.75% 8/01/15 6,560,000.000 6,428,800.000
QUICKSILVER RES 9.125% 8/15/19 3,640,000.000 3,658,200.000
QVC INC 7.125% 4/15/17 144A 2,500,000.000 2,456,250.000
QVC INC 7.375% 10/15/20 144A 2,500,000.000 2,456,250.000
QVC INC 7.5% 10/1/19 144A 8,900,000.000 8,722,000.000
QWEST COM CONV 3.5% 11/15/25 570,000.000 614,887.500
QWEST COM INT 8% 10/01/15 144A 16,745,000.000 16,912,450.000
QWEST CORP 8.375% 5/01/16 WI 6,420,000.000 7,029,900.000
QWESTCOM 7.125% 4/1/18 144A 20,115,000.000 19,410,975.000
RAINBOW NAT 10.375% 144A 1,170,000.000 1,216,800.000
RAINBOW NAT 10.375% REGS 260,000.000 270,400.000
RAINBOW NATL 8.75% 144A 5,145,000.000 5,145,000.000
RAINBOW NATL 8.75% REGS 50,000.000 50,000.000
RBS GLOBAL INC 8.5% 5/18 144A 11,700,000.000 10,910, 250.000
RDS ULTRADEEP 11.875 3/17 144A 7,390,000.000 7,463,900.000
READERS DIGE 3ML+650 2/17 144A 22,184,000.000 22,627,680.000
READERS DIGEST 9% 2/15/17 7,260,000.000 90,750.000
REALOGY CORP 10.5% 4/14 36,245,000.000 29,811,512.500
REDDY ICE 11.25% 3/15/15 144A 16,100,000.000 16,059, 750.000
RELIANCE INTERM 9.5 12/19 144A 5,000,000.000 5,150,000.000
REVLON CON PRD 9.75 11/15 144A 11,090,000.000 11,173,175.000
REYNOLDS GROUP 8.5 5/15/18 144 10,965,000.000 10,498,987.500
RITE AID CORP 10.375% 7/15/16 15,205,000.000 15,205,000.000
RITE AID CORP 7.5% 3/01/17 15,610,000.000 13,775,825.000
RITE AID CORP 8.625% 3/01/15 2,565,000.000 2,039,175.000
RITE AID CORP 9.375 12/15/15 145,000.000 116,725.000
RITE AID CORP 9.5% 6/15/17 4,215,000.000 3,287,700.000
RITE AID CRP 9.75% 6/12/16 W/1 6,025,000.000 6,326,250.000
RRI ENERGY 6.75% 12/15/14 8,118,000.000 8,077,410.000
SALLY HOLDINGS 9.2511/15/14W1 6,215,000.000 6,339,300.000
SAN PASQUAL CAS 8% 144A 1,460,000.000 1,368,750.000
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SBA TELECOM INC 8.25 8/19 144A 6,235,000.000 6,546,750.000
SEAGATE HDD 6.875% 5/20 144A 12,085,000.000 11,299,475.000
SEALY CORP 10.875 4/15/16 144A 1,147,000.000 1,253,097.500
SENECA GAMING 7.25% 817082AC4 290,000.000 285,650.000
SENECA GAMING 7.25% 817082AEQ 6,440,000.000 6,343,400.000
SENSUS MET 8.625% 6,205,000.000 5,987,825.000
SEQUA CORP 11.75% 12/1/15 144A 3,420,000.000 3,351,600.000
SEQUA CORP PIK 13.5 12/15 144A 1,162,700.000 1,185,954.000
SERVICEMASTER PK10.75 7/15 144 24,080,000.000 24,320,800.000
SEVERSTAL COL 10.25% 2/18 144A 7,655,000.000 7,999,475.000
SHINGLE SPRINGS9.375 6/15 144A 2,180,000.000 1,700,400.000
SHIP FINANCE 8.5% 25,000.000 24,500.000
SIERRA PAC 6.75% 4,180,000.000 4,241,278.800
SIERRA PAC RES 7.803% 885,000.000 902,514.150
SMITHFIELD FOODCONV 4% 6/30/13 7,950,000.000 7,915,815.000
SOLO CUP MTN 10.5% 11/01/13 545,000.000 553,175.000
SOLUTIA INC 7.875% 3/15/20 1,895,000.000 1,951,850.000
SONIC AUTO 8.625% 2,399,000.000 2,422,990.000
SONIC AUTOMOTIVE 9% 3/15/18 WI 4,570,000.000 4,547,150.000
SOUTHERN STAR 6.75% 3/16 1,480,000.000 1,480,000.000
SOUTHWESTRN ENRY 7.5% 2/18 2,360,000.000 2,507,500.000
SPANSION LLC 11.25% 1/16 144A 7,555,000.000 11,870,793.750
SPEEDWAY M 6.75% 5,715,000.000 5,672,137.500
SPRINT CAP CORP 8.375% 15,920,000.000 16,238,400.000
SPRINT CAP CORP 8.75% 3/15/32 5,690,000.000 5,234,800.000
SPRINT CAP CRP 6.875% 11/15/28 17,635,000.000 14,019,825.000
SPRINT CAP GLBL 6.9% 5/01/19 20,780,000.000 18,286,400.000
SPRINT NEXTEL 6% 12/01/16 12,955,000.000 11,270,850.000
STANDARD PAC 8.375% 5/15/18 2,855,000.000 2,712,250.000
STATION CASINO 6% 6,445,000.000 394,756.250
STATION CASINOS INC 7.75% 8/16 1,515,000.000 98,475.000
STEEL DYNAMICS 7.375% 11/1/12 3,055,000.000 3,085,550.000
STEEL DYNAMICS MC 4/15/16 6,875,000.000 6,737,500.000
STONE ENERGY CO 6.75% 12/15/14 5,135,000.000 4,364,750.000
STONE ENERGY CO 8.625% 2/1/17 2,000,000.000 1,800,000.000
SUNGARD DATA 4.875 1/15/14 8,000,000.000 7,480,000.000
SUNGARD DATA 9.125% 4,792,000.000 4,792,000.000
SWIFT TRANSN CO 12.5% 5/17 144 1,930,000.000 1,862,450.000
TARGA RES LP 11.25 7/15/17 144 3,190,000.000 3,540,900.000
TECK RESOURCES 10.25% 5/16 W/1 5,960,000.000 6,824,200.000
TECK RESOURCES 10.75 5/19 6,975,000.000 8,195,625.000
TECK RESOURCES 9.75 5/14 4,680,000.000 5,434,650.000
TELCORDIA TECH 11% 5/1/18 144A 11,365,000.000 10,711,512.500
TENASKA ALA 7% 144A 3,023,866.980 2,918,031.610
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TENET HEALTH 10% 5/01/18 144A 2,120,000.000 2,345,250.000
TENET HEALTH 10% 5/01/18 REGS 4,650,000.000 5,144,062.500
TENET HEALTH 8.875% 7/19 144A 14,050,000.000 14,752,500.000
TENET HEALTH 9% 5/01/15 REGS 4,650,000.000 4,899,937.500
TENET HEALTH 9.25% 1,885,000.000 1,955,687.500
TENET HEALTH 9.875% 4,445,000.000 4,600,575.000
TENET HEALTHCARE 7.375% 11,850,000.000 11,938,875.000
TENN GAS PIPELI 8% 2/1/16 865,000.000 990,425.000
TENNECO 8.125% 11/15/15 2,720,000.000 2,665,600.000
TENNECO AUTO 8.625% 11,000,000.000 10,725,000.000
TERREMARK WORLD 12.25 6/17 144 7,035,000.000 7,738,500.000
TEXAS CMP 11.25 PIK 11/1/16 8,190,690.000 5,352,042.560
TFM SA DE CV 9.375% 379,000.000 385,632.500
THERMON INDS 9.5% 5/17 144A 1,590,000.000 1,621,800.000
TL ACQSTNS 10.5% 1/15/15 144A 13,755,000.000 12,517,050.000
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 5,065,150.000
TOYS-R-US 7.875% 4/15/13 13,955,000.000 14,059,662.500
TRANSDIGM INC 7.75% 7/14 144A 7,885,000.000 7,786,437.500
TRONOX WORLDWIDE 9.5% 12/01/12 7,235,000.000 8,682,000.000
TRW AUTO 7.25% 3/15/17 144A 7,605,000.000 7,376,850.000
TRW AUTO INC 7% 3/15/14 144A 3,725,000.000 3,613,250.000
TXU ENERGY CO 10.25 11/1/15 Wl 7,825,000.000 5,321,000.000
TXU ENERGY CO 10.875% 11/17 Wl 26,345,000.000 19,100,125.000
TXU ENRGY PIK 12.00 11/17 4,240,000.000 2,683,920.000
UNITED AIRLNS 9.875% 8/13 144A 1,710,000.000 1,748,475.000
UNITED AUTO CONV 3.5% 4/1/26 10,660,000.000 10,726,625.000
UNITED RENT 7.75 11/15/13 2,705,000.000 2,562,987.500
UNITED RENTALS 4% CV 11/15/15 9,910,000.000 12,412,275.000
UNITED RENTALS NA 9.25% 12/19 5,055,000.000 4,953,900.000
UNITED RENTALS NRTH 7% 7,345,000.000 6,757,400.000
UNITED SURG 9.25% 5/01/17 3,080,000.000 3,095,400.000
UNITED SURGICAL 8.875% 5/01/17 6,540,000.000 6,572,700.000
UNIVISION COMM 12% 7/1/14 144A 14,380,000.000 15,350, 650.000
US ONCOLOGY INC 9.125% 8/15/17 6,855,000.000 7,129,200.000
US STEEL CORP 7.375% 4/1/20 8,810,000.000 8,545,700.000
USI HOLD 3ML+3.875 11/14 144A 2,385,000.000 1,931,850.000
UTILICORP 9.95% VR 100,000.000 104,086.000
UTILICORP YANK 7.75% 2,500,000.000 2,625,000.000
VALEANT PHARMA 7.625 3/20 144A 5,560,000.000 5,421,000.000
VEDANTA RES 9.5% 7/18/18 144A 4,670,000.000 4,670,000.000
VENOCO INC MTN 11.5 10/01/17 5,345,000.000 5,451,900.000
VENTAS REALTY 6.5% 6/1/16 2,730,000.000 2,716,350.000
VENTAS REALTY LP 6.5% 6/1/16 735,000.000 731,325.000
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VENTAS REALTY LP 7.125 6/1/15 391,000.000 403,707.500
VENTAS RLTY 6.75% 4/01/17 4,140,000.000 4,140,000.000
VERSO PAPER 11.5% 7/14 144A 1,605,000.000 1,709,325.000
VERSO PAPER HLD 3ML+375 8/1/14 1,735,000.000 1,544,150.000
VIANT HLD 10.125% 7/15/17 144A |  11,670,000.000|  11,611,650.000
VIANT HLD 10.125% 7/15/17 REGS 3,511,000.000 3,493,445.000
VIASAT INC 8.875% 9/15/16 144A 1,105,000.000 1,127,100.000
VIASYSTEMS INC 12% 1/15 144A 3,250,000.000 3,526,250.000
VIDEOTRON LTEE 9.125% 4/15/18 5,080,000.000 5,448,300.000
VIR FDG INC 10.25% 7/15 5,867,468.000 5,984,817.360
WATERFORD GAME 8.625 9/14 144A 1,301,000.000 709,045.000
WESTERN EXP 12.5% 4/15/15 144A 2,955,000.000 2,733,375.000
WIND ACQ 12.25% PIK 7/17 144A 10,585,000.000 9,274,894.550
WIND ACQUI 11.75 7/17 144A USD 7,590,000.000 7,912,575.000
WINDSTREAM MTN 7.875 11/1/17W1 5,000,000.000 4,756,000.000
WYNN LAS VEGAS 7.875 11/17 144 |  10,520,000.000|  10,414,800.000
3,165,070,234.990

3,335,820,317.120
(284,951,273,256)
284,951,273,256
(284,951,273,256)
SPDR BARCLAYS CAP HY BOND ETF 823,281.000|  30,930,667.170
30,930,667.170

823,281.000
(2,784,687 ,965)
2,784,687,965
(2,784,687,965)
287,735,961,221
(287,735,961,221)

11 1.93% 100.00%
492 97.12%
1 0.95%
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2010 30

311,811,986,896

351,452,577

311,460,534,319

502,395,771,034

0.6200

2010 30

347,265,417,160

6,585,494,546

340,679,922,614

257,305,604,505

1.3240
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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
8,532,579,0064 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
11
246,529,965,686 44,450,645,477 446,618,634,479
2009 11 25 2010 24

41




MMMMMMMMMMM

FICR1008-008 FIJ-USH-PRO-0810



	投資信託説明書（目論見書） 表紙
	投資信託説明書（交付目論見書）中表紙
	ご確認いただきたい重要な事項
	目次
	ファンドの概要
	費用と税金

	ファンドの特色及び投資方針 
	ハイ・イールド債券とは 
	フィデリティのハイ・イールド債券運用 

	ファンドの投資リスク内容について 
	投資リスク  
	投資リスクの管理体制 
	販売会社に係る留意点

	手続等の概要 
	お申込みについて 
	ご換金について 

	証券情報
	ファンド情報
	第１　ファンドの状況
	１ ファンドの性格
	２ 投資方針
	３ 手数料等及び税金
	４ 運用状況
	５ 管理及び運営の概要

	第２　財務ハイライト情報
	１ 貸借対照表
	２ 損益及び剰余金計算書

	第３　内国投資信託受益証券事務の概要
	第４　ファンドの詳細情報の項目

	用語解説

	投資信託説明書（請求目論見書）中表紙
	目次
	第１　ファンドの沿革
	第２　手続等
	１ 申込(販売)手続等
	２ 換金(解約)手続等

	第３　管理及び運営
	１ 資産管理等の概要
	２ 受益者の権利等

	第４　ファンドの経理状況
	１ 財務諸表
	２ ファンドの現況

	第５　設定及び解約の実績




