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Winners ~ Percentage Change Increasein Price % Gain Losers ~ Percentage Change Decrease in Price % Loss
Michaels Stores Inc (Note Floating Rate 2016) 100.00% Bon-Ton Stores, Inc. (Note 10.25 9/15/14) -7.32%
Rite Aid Corporation (Deb 6.875 8/15/2013) 46.15% Dillard's, Inc. (Nt 7.13 8/01/2018) -5.88%
Saks Inc (Convertible Note 2.0 3/15/2024) 15.44% TJX Companies, Inc. (The) (Ntcv 2021) -5.83%
Brookstone, Inc. (Note 12.0% 10/15/12) 12.50% Sears Roebuck Acceptance (Note 7 7/15/42) -5.74%
Genesco Inc (Sdeb 4.125 6/15/23) 9.13% Blockbuster Inc. (Note 9.0 9/01/2012) -3.74%
4/2/2009 3/26/2009 % Change 7/1/2008 4/2/2008
10 Year Treasury Yield 2.75% 2.73% +0.02% 3.99% 3.58%

10-Year Treasury Yield - The 10-year Treasury Note is a debt financing instrument of the U.S. Federal government. The yield on the 10-year note is used as a benchmark for fixed

income securities.

macroeconomic expectations.

Yield To
Maturity

7.28%
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It is most frequently quoted when discussing the performance of the U.S. government-bond market and is used to convey the market's take on long-term

4 Week Rolling 52 Weeks Next Interest
4/2/2009 3/26/2009 3/19/2009 312/2009 Change Year High Year low Payment S&P MOODYS

RETAIL FOOD

Ahold Finance U S A (Note 6.875 5/01/2029) $ 9524 % 9446 $ 94.78 $ 9.37 -1.17% $ 10512 $ 76.08 5/1/2009 BB+ BAA3
Ahold Finance U S A (Note8.25 7/15/2010) $ 10129 $ 10137 $ 10132 $ 101.00 0.29% $ 10760 $ 96.57 7/15/2009 BB+ BAA3
Ahold Finance U S A (Note 6.25 5/01/2009) $ 99.75 $ 99.75 $ 99.75 $ 99.75 -0.00% $ 101.76 $ 97.52 5/1/2009 BB+ BAA3
Controladora Comercial Mexicana (Note 6.625 6/01/15) $ 35.40 $ 33.96 $ 3093 $ 3512 0.79% $ 10313 $ 30.93 6/1/2009 D N/A
Delhaize America, Inc. (Note 8.125 10/15/11)* $ 10566 $ 10573 $ 10577 $ 105.47 0.18% $ 11044 $ 102.57 10/15/2009 BBB- BAA3
Delhaize America, Inc. (Deb 9.05 10/15/31) $ 10618 $ 10745 $ 10885 $ 110.83 -4.20% $ 12508 $ 88.61 10/15/2009 BBB- BAA3
Delhaize Group. (Note 6.5 6/15/17) $ 9631 % 9703 $ 9843 $ 9756 -1.29% $ 10598 $ 80.97 6/15/2009 BBB- BAA3
Great Atlantic & Pacific Tea (Quibs 9.375 due 2039) * $ 1528 % 1545 $ 1559 $ 1290 18.48% $ 2625 $ 6.40 5/1/2009 CCC+ CAAl
Great Atlantic & Pacific Tea (Srnt 9.125 due 2011) $ 97.00 $ 97.00 $ 97.00 $ 97.00 0.00% $ 10262 $ 97.00 5/1/2009 Not Rated CAAl
Ingles Markets, Incorporated (Sr. Note 8.875 2011) $ 97.50 $ 97.75 $ 9625 $ 9550 2.09% $ 10200 $ 85.00 6/1/2009 B+ B2

* The QUIB (Quarterly Interest Bond) is the security name for a company bond sold in small denominations (generally $25 per bond) paying quarterly interest.
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RETAIL FOOD

Kroger Co. (The) (Note 6.8 4/01/2011)
Kroger Co. (The) (Note 6.8 18/15/2018)
Kroger Co. (The) (Srnt 6.2 6/15/2012)
Kroger Co. (The) (Srnt 7.25 6/01/2009)
Kroger Co. (The) (Srnt 7.7 6/01/2029)
Kroger Co. (The) (Note 4.95 1/15/2015)
Kroger Co. (The) (Note 6.4 8/15/2017)
Kroger Co. (The) (Srnt 8.0 9/15/2029)
Kroger Co. (The) (Srnt 8.05 2/01/2010)
Kroger Co. (The) (Srnt6.75 10/15/2012)
Kroger Co. (The) (Srnt 7.5 4/01/2031)
Kroger Co. (The) (Note 5.5 2/01/2013)
Kroger Co. (The) (Note 7.0 5/01/2018)
Pantry, Inc (The) (Note 7.75 8/15/2014)
Safeway Inc. (Note 6.5 3/01/2011)
Safeway Inc. (Deb 7.25 2/01/2031)
Safeway Inc. (Deb 7.45 9/15/2027)
Safeway Inc. (Note 4.95 8/16/2010)
Safeway Inc. (Note 5.625 8/15/2014)
Safeway Inc. (Note 5.8 8/15/2012)
Safeway Inc. (Note 6.35 8/15/2017)
Safeway Inc. (Note 7.5 9/15/2009)

Stater Bros. Holdings Inc. (Note 8.125 6/15/12)
Stater Bros. Holdings Inc. (Note 7.75 10/15/15)
Stater Bros. Holdings Inc. (Note 7.75 10/15/15)

SUPERVALU Inc. (Note 7.5 5/15/2012)
SUPERVALU Inc. (Note 7.875 8/01/2009)
SUPERVALU Inc. (Bond 7.875 8/01/2009)
SUPERVALU Inc. (Note 7.5 11/15/2014)

Susser Hidgs L L (Note 10.625% 18/15/13)

4 Week Rolling 52 Weeks Next Interest
4/2/2009 3/26/2009 3/19/2009 3/12/2009 Change Year High Year low Payment S&P MOODYS

$ 105.49 $ 105.56 $ 105.60 $ 105.30 0.17% $ 10622 $ 98.39 10/1/2009 BBB- BAA2
$ 103.94 $ 104.09 $ 105.07 $ 102.93 0.99% $ 10878 $ 86.56 6/15/2009 BBB- BAA2
$ 104.76 $ 104.62 $ 104.84 $ 104.21 0.52% $ 10522 $ 97.49 6/15/2009 BBB- BAA2
$ 100.52 $ 100.56 $ 100.62 $ 100.65 -0.13% $ 10316 $ 100.20 6/1/2009 BBB- BAA2
$ 106.92 $ 106.03 $ 106.37 $ 106.15 0.73% $ 11343 $ 8542 6/1/2009 BBB- BAA2
$ 97.45 $ 97.31 $ 9777 $ 96.19 1.31% $ 9873 $ 84.48 7/15/2009 BBB- BAA2
$ 102.26 $ 102.40 $ 103.26 $ 101.35 0.89% $ 10658 $ 86.09 8/15/2009 BBB- BAA2
$ 107.37 $ 106.49 $ 106.82 $ 106.61 0.71% $ 11690 $ 88.02 9/15/2009 BBB- BAA2
$ 103.40 $ 103.39 $ 103.50 $ 103.38 0.02% $ 10640 $ 100.43 8/1/2009 BBB- BAA2
$ 105.53 $ 105.42 $ 105.61 $ 105.05 0.46% $ 10710 $ 97.33 10/15/2009 BBB- BAA2
$ 109.75 $ 108.77 $ 108.53 $ 108.29 1.34% $ 11730 $ 83.15 10/1/2009 BBB- BAA2
$ 102.27 $ 102.18 $ 102.48 $ 101.54 0.72% $ 103.08 $ 92.09 8/1/2009 BBB- BAA2
$ 105.13 $ 105.27 $ 106.21 $ 104.16 0.93% $ 10992 $ 88.37 5/1/2009 BBB- BAA2
$ 78.00 $ 75.00 $ 75.00 $ 7575 2.97% $ 8800 $ 67.50 8/15/2009 B- CAAL
$ 10471 $ 104.77 $ 104.81 $ 104.54 0.16% $ 10521 $ 97.14 9/1/2009 BBB BAA2
$ 107.08 $ 106.13 $ 106.49 $ 106.26 0.78% $ 11410 $ 78.53 8/1/2009 BBB BAA2
$ 103.98 $ 103.15 $ 103.46 $ 103.26 0.70% $ 11064 $ 84.76 9/15/2009 BBB BAA2
$ 10177 $ 101.79 $ 10187 $ 101.71 0.07% $ 10189 $ 96.00 8/16/2009 BBB BAA2
$ 102.06 $ 101.99 $ 10245 $ 101.05 0.99% $ 10397 $ 89.50 8/15/2009 BBB BAA2
$ 10343 $ 103.23 $ 103.42 $ 102.69 0.71% $ 10481 $ 93.42 8/15/2009 BBB BAA2
$ 102.08 $ 102.22 $ 103.08 $ 101.17 0.90% $ 10635 $ 8545 8/15/2009 BBB BAA2
$ 10194 $ 101.98 $ 102.07 $ 102.07 -0.13% $ 10484 $ 97.57 9/15/2009 BBB BAA2
$ 98.50 $ 98.75 $ 9850 $ 9875 -0.25% $ 10250 $ 86.00 6/15/2009 B+ B2

$ 96.00 $ 95.63 $ 9550 $ 96.50 -0.52% $ 10050 $ 79.00 10/15/2009 B+ B2

$ 96.00 $ 95.63 $ 9550 $ 96.50 -0.52% $ 10100 $ 79.00 10/15/2009 B+ B2

$ 98.25 $ 98.00 $ 98.00 $ 9750 0.77% $ 10440 $ 83.50 5/15/2009 B+ BA3
$ 100.13 $ 100.00 $ 100.00 $ 100.00 0.13% $ 10275 $ 91.50 8/1/2009 B+ BA3
$ 100.13 $ 100.00 $ 100.00 $ 100.00 0.13% $ 10250 $ 91.50 8/1/2009 B+ BA3
$ 97.00 $ 96.25 $ 97.00 $ 96.75 0.26% $ 10400 $ 74.00 5/25/2009 B+ BA3
$ 97.00 $ 96.00 $ 9450 $ 9475 2.37% $ 10400 $ 81.00 6/15/2009 B+ B3
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CASUAL DINING / FOOD SERVICE

ARAMARK Corporation (Note 5.0 6/01/2012)
ARAMARK Corporation (Note 8.5 8/1/2015)
ARAMARK Corporation (Notefr 8/1/2015)
Brinker Intl ( Note 5.75 6/15/2014)

Darden Restaurants, Inc. (Note 4.875 8/15/10)

Darden Restaurants, Inc. (Note 6.8 10/15/37)
Darden Restaurants, Inc. (Note 6.2 10/15/17)

Darden Restaurants, Inc. (Note 5.625 10/15/12)
Darden Restaurants, Inc. (Note 4.875 8/15/10)

Denny's Corporation (Note 10.0 10/01/12)

Royal Caribbean Cruises Ltd. (Note 6.875% 12/01/13)
Royal Caribbean Cruises Ltd. (Deb 7.25% 9/15/18)
Royal Caribbean Cruises Ltd. (Note 7.0% 6/15/13)
Royal Caribbean Cruises Ltd. (Note 7.25% 6/15/16)
Royal Caribbean Cruises Ltd. (Note 7.5% 10/15/27)
Royal Caribbean Cruises Ltd. (Note 8.0% 5/15/10)
Royal Caribbean Cruises Ltd. (Note 8.75% 2/08/11)

Sysco Corporation (Note 5.375 9/21/2035)
Sysco Corporation (Note 4.6 9/15/2014)
Sysco Intl Co (Note 6.1 6/01/2012)

YUM! Brands, Inc. (Note 7.7 7/01/2012)
YUM! Brands, Inc. (Note 6.25 10/15/2016)
YUM! Brands, Inc. (Note 6.25 9/15/2018)
YUM! Brands, Inc. (Note 6.875 11/15/2037)
Tricon Global Re (Note 8.875 10/15/2011)
RETAIL DRUG

CVS Corporation (Note 5.75 8/15/2011)
CVS Corporation (Note 4.0 9/15/2009)
CVS Corporation (Note5.875 9/15/2014)
CVS Corporation (Note 6.125 8/15/2016)
Duane Reade Inc. (Note 9.75 8/01/2011)
Duane Reade Inc. (Note floating rate 2010)
Rite Aid Corporation (Note10.375 7/15/2016)

4 Week Rolling 52 Weeks Next Interest
4/2/2009 3/26/2009 3/19/2009 3/12/2009 Change Year High Year low Payment S&P MOODYS

$ 87.50 $ 89.00 $ 88.00 $ 8525 2.64% $ 9200 $ 69.50 6/1/2009 B- B3

$ 92.50 $ 93.25 $ 90.25 $ 8713 6.17% $ 10462 $ 74.00 8/1/2009 B B3

$ 76.25 $ 78.00 $ 76.00 $ 74.00 3.04% $ 9662 $ 66.00 8/1/2009 B B3

$ 75.62 $ 75.53 $ 7577 $ 7479 1.10% $ 10146 $ 74.18 6/15/2009 BBB- BA2
$ 97.04 $ 97.04 $ 97.08 $  96.90 0.15% $ 9897 $ 92.96 8/15/2009 BBB BAA3
$ 68.75 $ 68.21 $ 67.74 $ 67.93 1.20% $ 9295 $ 59.51 10/15/2009 BBB BAA3
$ 83.06 $ 83.66 $ 8432 $ 8277 0.35% $ 9817 $ 7251 10/15/2009 BBB BAA3
$ 92.98 $ 92.93 $ 9223 $ 9149 1.63% $ 9978 $ 85.63 10/15/2009 BBB BAA3
$ 97.04 $ 97.04 $ 97.08 $  96.90 0.15% $ 9897 $ 92.9 8/15/2009 BBB BAA3
$ 86.50 $ 87.00 $ 8550 $ 85.00 1.76% $ 9825 $ 65.00 10/1/2009 B- B3

$ 55.00 $ 54.25 $ 5200 $ 51.00 7.84% $ 9450 $ 49.00 6/1/2009 BB- BA2
$ 47.00 $ 47.00 $ 4750 $  44.00 6.82% $ 9100 $ 44.00 9/15/2009 BB- BA2
$ 57.00 $ 55.00 $ 5275 $ 5275 8.06% $ 9750 $ 50.00 6/15/2009 BB- BA2
$ 49.00 $ 47.75 $ 4750 $  46.00 6.52% $ 9400 $ 44.00 6/15/2009 BB- BA2
$ 45.00 $ 45.50 $ 4650 $ 43.00 4.65% $ 8750 $ 42.00 10/15/2009 BB- BA2
$ 85.00 $ 86.50 $ 8325 $ 81.00 4.94% $ 10250 $ 77.00 5/15/2009 BB- BA2
$ 75.00 $ 73.00 $ 7200 $ 73.00 2.74% $ 10475 $ 71.50 8/2/2009 BB- BA2
$ 75.00 $ 73.00 $ 7200 $ 73.00 2.74% $ 10475 $ 7150 9/21/2009 BB- Al

$ 101.36 $ 10137 $ 101.82 $ 100.39 0.97% $ 10597 $ 97.92 9/15/2009 A+ Al

$ 106.85 $ 106.70 $ 106.89 $ 106.10 0.71% $ 10829 $ 97.46 6/1/2009 A+ Al

$ 106.78 $ 106.65 $ 106.88 $ 106.25 0.49% $ 10909 $ 96.22 7/1/2009 BBB- BAA3
$ 93.98 $ 94.28 $ 9487 $ 93.06 0.99% $ 10246 $ 78.88 10/15/2009 BBB- BAA3
$ 92.57 $ 92.99 $ 9255 $ 9199 0.63% $ 10214 $ 75.61 9/15/2009 BBB- BAA3
$ 82.82 $ 82.54 $ 8281 $ 8263 0.24% $ 9930 $ 6101 5/15/2009 BBB- BAA3
$ 106.82 $ 106.59 $ 106.63 $ 106.34 0.46%) $ 11164 $ 100.08 10/15/2009 BBB- BAA3
$ 104.55 $ 104.78 $ 104.46 $ 104.10 0.43% $ 10498 $ 94.23 8/15/2009 BBB+ BAA2
$ 100.13 $ 100.11 $ 99.91 $ 9985 0.28% $ 10014 $ 96.20 9/15/2009 BBB+ BAA2
$ 98.82 $ 98.97 $ 9941 $ 97.98 0.85% $ 10017 $ 81.20 99/15/2009 BBB+ BAA2
$ 100.26 $ 10081 $ 101.51 $ 100.17 0.09% $ 10439 $ 83.39 8/15/2009 BBB+ BAA2
$ 57.00 $ 56.00 $ 56.00 $ 5450 4.59% $ 9500 $ 50.00 8/1/2009 CCC- CAA3
$ 80.00 $ 78.50 $ 78.00 $ 78.00 2.56% $ 9600 $ 67.00 N.A. CCC+ CAAL
$ 66.75 $ 60.00 $ 56.00 $ 54.00 23.61% $ 9650 $ 49.50 7/15/2009 B- CAA2
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RETAIL DRUG

Rite Aid Corporation (Deb 6.875 18/15/2028)
Rite Aid Corporation (Deb 6.875 8/15/2013)
Rite Aid Corporation (Note 7.7 8/15/2027)
Rite Aid Corporation (Note 9.25 6/01/2013)
Rite Aid Corporation (Note 8.125 5/01/2010)
Rite Aid Corporation (Note 7.5 3/01/2017)
Rite Aid Corporation (Note 8.625 3/01/2015)

Rite Aid Corporation (Note 9.375 18/15/2015)
Rite Aid Corporation (Note 9.5 6/15/2017)

WHOLESALE DRUG / HEALTHCARE

AmerisourceBergen Corporation (Note 5.625 9/15/12)
AmerisourceBergen Corporation (Note 5.875 9/15/15)
Cardinal Health, Inc. (Note 6.75 8/15/2011)
Cardinal Health, Inc. (Note 6.3 10/15/2016)
Cardinal Health, Inc. (Note 5.855 18/15/2017)
Cardinal Health, Inc. (Note 4.0 6/15/2015)
Cardinal Health, Inc. (Note 5.65 6/15/2012)
Cardinal Health, Inc. (Note 6.0 6/15/2017)
Cardinal Health, Inc. (Notefr 2009)

HCA Inc. (Deb 7.05 12/01/2027)

HCA Inc. (Deb 7.19 11/15/2015)

HCA Inc. (Deb 7.5 11/15/2095)

HCA Inc (Note 7.69 6/15/2025)

HCA Inc (Note 8.36 10/15/2024)

HCA Inc (Note 5.5 18/1/2009)

HCA Inc (Note 5.75 9/15/2014)

HCA Inc (Note 6.25 8/15/2013)

HCA Inc (Nt 6.3 10/01/2012)

HCA Inc (Nt 6.375 1/15/2015)

HCA Inc (Nt 6.5 8/15/2016)

HCA Inc (Nt 6.75 7/15/2013)

Hca Inc (Note 6.95% 5/01/2012)

Hca Inc (Note 7.875% 2/01/11)

4 Week Rolling 52 Weeks Next Interest
4/2/2009 3/26/2009 3/19/2009 3/12/2009 Change Year High Year low Payment S&P MOODYS

$ 15.50 $ 11.00 $ 11.00 $ 10.50 47.62% $ 5600 $ 8.00 6/15/2009 CCC CA

$ 19.00 $ 13.00 $ 14.00 $ 14.00 35.71% $ 7200 $ 12.00 8/15/2009 CCC CA

$ 16.00 $ 11.00 $ 11.00 $ 10.50 52.38% $ 6000 $ 8.00 8/15/2009 CCC CA

$ 23.00 $ 18.75 $ 1875 $ 19.00 21.05% $ 9950 $ 16.50 6/1/2009 CCC+ N.A.

$ 62.88 $ 60.00 $ 60.00 $ 60.00 4.79% $ 10200 $ 55.00 8/15/2009 B+ N.A.

$ 58.00 $ 52.00 $ 46.00 $ 45.00 28.89% $ 9312 $ 38.25 9/1/2009 B- CAA2
$ 28.50 $ 22.00 $ 20.00 $ 1950 46.15% $ 8125 $ 19.00 9/1/2009 CCC CAA3
$ 28.75 $ 22.75 $ 20.00 $ 21.00 36.90% $ 8150 $ 19.00 6/15/2009 CCC CAA3
$ 28.50 $ 23.00 $ 20.00 $ 2050 39.02% $ 8225 ¢ 18.00 6/15/2009 CCC CAA3
$ 98.37 $ 98.20 $ 9841 $ 97.70 0.68% $ 10271 $ 90.34 9/15/2009 BBB+ BAA3
$ 94.24 $ 94.28 $ 9478 $ 93.08 1.25% $ 10083 $ 82.07 9/15/2009 BBB+ BAA3
$ 101.66 $ 101.69 $ 101.70 $ 10142 0.23% $ 10572 $ 96.50 8/15/2009 BBB+ BAA2
$ 91.50 $ 91.67 $ 9230 $ 9164 -0.16% $ 10194 $ 81.06 10/15/2009 BBB+ BAA2
$ 90.78 $ 90.88 $ 9166 $ 89.90 0.98% $ 10131 $ 79.63 6/15/2009 BBB+ BAA2
$ 84.17 $ 84.07 $ 8583 $ 8426 -0.10% $ 9218 $ 75.47 6/15/2009 BBB+ BAA2
$ 98.54 $ 98.39 $ 97.70 $ 97.09 1.50% $ 10252 $ 91.13 6/15/2009 BBB+ BAA2
$ 91.79 $ 91.89 $ 9264 $ 9152 0.30% $ 10348 $ 80.83 6/15/2009 BBB+ BAA2
$ 98.46 $ 98.40 $ 9835 $ 9776 0.71% $ 9936 $ 9453 BBB+ BAA2
$ 48.56 $ 48.29 $  48.39 $ 4829 0.56% $ 7753 $ 39.82 6/1/2009 B- CAAl
$ 67.32 $ 67.16 $ 67.47 $ 66.22 1.66% $ 8797 $ 5427 5/15/2009 B- CAAl
$ 46.61 $ 47.87 $ 4797 $ 4788 -2.65% $ 7756 $ 40.06 5/15/2009 B- CAAl
$ 52.91 $ 53.50 $ 53.60 $ 5349 -1.09% $ 8395 $ 4.5 6/15/2009 B- CAAl
$ 56.05 $ 55.76 $ 5585 $ 5574 0.55% $ 8835 $ 48.32 10/15/2009 B- CAAl
$ 99.34 $ 99.34 $ 9931 $  99.22 0.12% $ 10245 $ 97.71 6/1/2009 B- CAA1l
$ 67.00 $ 62.75 $ 6275 $ 61.00 9.84% $ 8775 $ 53.50 9/15/2009 B- CAAl
$ 76.00 $ 74.25 $ 74.00 $ 73.00 4.11% $ 9145 $ 56.25 8/15/2009 B- CAAl
$ 83.00 $ 82.75 $ 8250 $ 82.00 1.22% $ 9425 $ 67.00 10/1/2009 B- CAA1l
$ 67.50 $ 64.25 $ 6325 $ 63.00 7.14% $ 8950 $ 53.50 7/15/2009 B- CAAlL
$ 66.75 $ 64.00 $ 6250 $ 62.50 6.80%) $ 9025 $ 53.50 8/15/2009 B- CAAlL
$ 76.00 $ 74.75 $ 74.50 $ 73.00 4.11% $ 9325 $ 57.50 7/15/2009 B- CAAl
$ 88.50 $ 91.00 $ 91.00 $ 89.50 -1.12% $ 9850 $ 74.00 5/1/2009 B- CAAl
$ 96.75 $ 96.50 $ 96.50 $  96.00 0.78%) $ 10150 $ 83.50 8/1/2009 B- CAAl
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WHOLESALE DRUG / HEALTHCARE

HCA Inc (Nt 8.75 9/01/2010)

Hca Inc (Note 9.125% 11/15/14)

Hca Inc (Note 9.25% 11/15/16)

Hca Inc (Note 9.625% 11/15/16)

McKesson Corporation (Note 7.75 2/01/2012)
McKesson Corporation (Note 5.7 3/01/2017)
McKesson Corporation (Note 5.25 3/01/2013)
McKesson Corporation (Deb 7.65 3/01/2027)
Medco Health Solutions, Inc. (Note 7.25 8/15/2013)
Omnicare Inc (Note 6.75 18/15/13)

Omnicare Inc (Note 6.125 6/01/13)

Omnicare Inc (Note 6.875 18/15/15)

Owens & Minor Inc New (Note 6.35 10/15/2016)
Tenet Healthcare Corporation (Note 7.375 2/01/13)
Tenet Healthcare Corporation (Srnt6.375 18/1/11)
Tenet Healthcare Corporation (Srnt 6.5 6/01/12)
Tenet Healthcare Corporation (Note 6.875 11/15/31)
Tenet Healthcare Corporation (Note9.25 2/01/15)
Tenet Healthcare Corporation (Note 9.875 7/01/14)

MASS MERCHANDISERS

Costco Whsl Corp New (Note 5.3% 9/15/2012)
Costco Whsl Corp New (Note 5.5% 9/15/2017)
Dollar General Corporation (Note 10.625% 7/15/15)
Dollar General Corporation (Note 11.875% 7/15/17)
Dollarama Group (Note 8.875% 8/15/12)

Target Corporation (Nt 5.375 6/15/2009)

Target Corporation (Deb 7.0 7/15/2031)

Target Corporation (Nt 5.875 3/01/2012)

Target Corporation (Nt 6.35 1/15/2011)

Target Corporation (Nt 7.5 8/15/2010)

Target Corporation (Nt 6.35 11/01/2032)

Target Corporation (Nt 5.375 5/15/2017)

Target Corporation (Nt 5.875 7/15/2016)

Target Corporation (Ntfr 2009)

4 Week Rolling 52 Weeks Next Interest
4/2/2009 3/26/2009 3/19/2009 3/12/2009 Change Year High Year low Payment S&P MOODYS
$ 99.50 $ 99.50 $ 99.75 $ 98.00 1.53% $ 10350 $ 88.00 9/1/2009 B- B2
$ 93.00 $ 95.00 $ 94.00 $ 91.00 2.20% $ 106.00 $ 76.50 5/15/2009 BB- B2
$ 91.00 $ 93.00 $ 9250 $ 89.00 2.25% $ 10787 $ 74.00 5/15/2009 BB- B2
$ 80.50 $ 80.50 $ 8125 $ 80.00 0.63% $ 10750 $ 64.50 5/15/2009 BB- BAA3
$ 106.48 $ 106.47 $ 106.61 $ 106.10 0.36% $ 11232 $ 102.62 8/1/2009 BBB+ BAA3
$ 94.29 $ 94.38 $ 96.35 $ 9521 -0.97% $ 9951 $ 8179 9/1/2009 BBB+ BAA3
$ 98.87 $ 98.79 $  99.09 $ 9812 0.77% $ 10140 $ 86.18 9/1/2009 BBB+ BAA3
$ 98.27 $ 97.52 $ 97.80 $ 97.62 0.67% $ 11006 $ 88.23 9/1/2009 BBB+ BAA3
$ 10341 $ 10342 $ 103.82 $ 102.79 0.60% $ 11171 $ 94.40 8/15/2009 BBB BAA3
$ 91.00 $ 91.00 $ 90.75 $ 91.00 0.00% $ 9550 $ 81.00 6/15/2009 B+ B1
$ 89.50 $ 91.00 $ 89.00 $ 89.00 0.56% $ 9400 $ 79.50 6/1/2009 B+ B1
$ 88.50 $ 90.00 $ 89.75 $ 89.25 -0.84% $ 9500 $ 76.00 6/15/2009 B+ B1
$ 89.57 $ 89.84 $ 90.38 $ 8567 4.55% $ 10087 $ 78.20 10/15/2009 BBB- BA2
$ 80.00 $ 79.50 $ 79.50 $ 78.00 2.56% $ 9550 $ 63.00 8/1/2009 B CAAl
$ 87.31 $ 87.56 $ 87.55 $ 87.00 0.36% $ 9900 $ 72.00 6/1/2009 B CAAl
$ 85.00 $ 85.94 $ 8596 $ 86.00 -1.16% $ 9725 ¢ 70.00 6/1/2009 B CAAl
$ 49.50 $ 49.50 $ 49.50 $  49.00 1.02% $ 7500 $ 42.00 5/15/2009 B CAAl1
$ 78.00 $ 77.50 $ 7675 $ 77.00 1.30% $ 10038 $ 67.50 8/1/2009 B CAAl
$ 77.75 $ 77.75 $ 77.25 $ 7750 0.32% $ 10225 $ 65.00 7/1/2009 B CAA1l
$ 106.37 $ 106.29 $ 106.48 $ 105.94 0.40% $ 10728 $ 99.81 9/15/2009 A A2
$  105.03 $ 105.14 $ 105.98 $ 104.00 0.99% $ 10739 $ 90.97 9/15/2009 A A2
$  100.00 $ 100.13 $  99.00 $ 99.25 0.76% $ 10300 $ 88.00 7/15/2009  Not Rated CAA1l
$ 99.50 $ 99.00 $ 9550 $  96.00 3.65% $ 9950 $ 78.50 7/15/2009 B- CAA2
$ 85.50 $ 83.50 $ 8350 $ 83.00 3.01% $ 9575 $ 65.00 8/15/2009 B- B2
$ 100.57 $ 100.60 $ 100.64 $ 100.67 -0.10% $ 10248 $ 99.90 6/15/2009 A+ A2
$ 95.91 $ 96.11 $ 96.42 $ 9.74 -0.86% $ 10692 $ 78.67 7/15/2009 A+ A2
$ 106.54 $ 106.46 $ 105.27 $ 104.86 1.60% $ 10711 $ 97.63 9/1/2009 A+ A2
$ 105.75 $ 105.81 $ 105.86 $ 105.72 0.03% $ 10614 $ 97.82 7/15/2009 A+ A2
$ 106.74 $ 106.85 $ 106.17 $ 106.17 0.54% $ 10813 $ 101.91 8/15/2009 A+ A2
$ 90.30 $ 92.52 $ 88.63 $ 88.93 1.54% $ 9985 $ 72.62 5/15/2009 A+ A2
$ 98.24 $ 98.37 $ 97.61 $ 9641 1.90% $ 10012 $ 80.17 5/15/2009 A+ A2
$ 103.29 $ 102.08 $ 104.44 $ 102.74 0.54% $ 10531 $ 84.24 7/15/2009 A+ A2
$ 100.03 $ 100.01 $ 100.00 $ 98.85 1.20% $ 100.03 $ 97.05 N.A. A+ A2
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Yield To

Maturity

1.15%
3.84%
1.15%
3.34%
6.06%
1.49%
1.75%
1.61%
3.70%
2.96%
1.65%
6.00%
4.61%
4.54%
5.89%
6.13%
2.37%
6.00%
8.59%
1.68%

68.49%
47.91%
27.09%
23.91%
27.21%
25.41%
26.94%
23.59%
24.05%
13.85%
27.54%
15.04%
15.59%
14.57%

MASS MERCHANDISERS

TJX Companies, Inc. (The) (Ntcv 2021)

TJX Companies, Inc. (The) (Nt7.45 18/15/2009)
TJX Companies, Inc. (The) (Ntcv 2021)

W al-Mart Stores, Inc. (Deb 7.25 6/01/2013)
W al-Mart Stores, Inc. (Deb 6.75 10/15/2023)
W al-Mart Stores, Inc. (Note 4.0 1/15/2010)
W al-Mart Stores, Inc. (Note 4.125 8/15/2011)
W al-Mart Stores, Inc. (Note 4.125 7/01/2010)
W al-Mart Stores, Inc. (Note 4.5 7/01/2015)
W al-Mart Stores, Inc. (Note4.55 5/01/2013)
W al-Mart Stores, Inc. (Note 4.75 8/15/2010)
W al-Mart Stores, Inc. (Note 5.25 9/01/2035)
W al-Mart Stores, Inc. (Note 5.375 4/05/2017)
W al-Mart Stores, Inc. (Note 5.8 8/15/2017)
W al-Mart Stores, Inc. (Note 5.875 4/05/2027)
W al-Mart Stores, Inc. (Note 6.5 8/15/2037)

W al-Mart Stores, Inc. (Note 5.0 4/05/2012)

W al-Mart Stores, Inc. (Note 7.55 8/15/2030)
W al-Mart Stores, Inc. (Sechd 8.875 6/29/2011)
W al-Mart Stores, Inc. (Srnt 6.875 8/10/2009)

DEPARTMENT STORES

Bon-Ton Stores, Inc. (Note 10.25 9/15/14)
Burlington Coat Factory Inc. (Note 11.125 10/15/14)
Dillard's, Inc. (Nt 6.625 1/15/2018)

Dillard's, Inc. (Deb 7.75 5/15/2027)

Dillard's, Inc. (Deb 7.85 10/01/2012)

Dillard's, Inc. (Deb 7.875 1/15/2023)

Dillard's, Inc. (Deb 9.125 8/01/2011)

Dillard's, Inc. (Deb 7.0 12/01/20218)

Dillard's, Inc. (Deb 7.75 7/15/2026)

Dillard's, Inc. (Nt 9.5 9/01/2009)

Dillard's, Inc. (Nt 7.13 8/01/2018)

Federated Department Stores (Srsnt 6.625 4/01/11)
Federated Department Stores (Note 8.5 6/01/10)
Federated Department Stores (Deb 6.9 4/01/29)

4 Week Rolling 52 Weeks Next Interest
4/2/2009 3/26/2009 3/19/2009 3/12/2009 Change Year High Year low Payment S&P MOODYS
$ 86.75 $ 92.13 $ 87.25 $ 85.38 1.61% $ 122.00 $ 65.88 N.A. A- BAA1
$ 102.45 $ 10245 $ 102.55 $ 102.46 -0.01% $ 105.45 $ 100.00 6/15/2009 A A3
$ 86.75 $ 92.13 $ 87.25 $ 85.38 1.61% $ 122.00 $ 65.88 N.A. A- BAA1
$ 114.95 $ 115.02 $ 115.52 $ 114.80 0.13% $ 116.62 $ 106.87 6/1/2009 AA AA2
$ 106.30 $ 106.50 $ 107.82 $ 105.71 0.55% $ 115.28 $ 92.05 10/15/2009 AA AA2
$ 101.93 $ 101.88 $ 101.95 $ 101.88 0.05% $ 102.30 $ 100.10 7/15/2009 AA AA2
$ 104.29 $ 104.34 $ 104.38 $ 103.71 0.57% $ 104.47 $ 97.69 8/15/2009 AA AA2
$ 103.04 $ 103.08 $ 103.22 $ 103.21 -0.16% $ 103.40 $ 100.06 7/1/2009 AA AA2
$ 104.28 $ 105.71 $ 106.30 $ 104.83 -0.52% $ 107.31 $ 87.68 7/1/2009 AA AA2
$ 105.95 $ 105.99 $ 105.39 $ 104.68 1.21% $ 106.91 $ 96.40 5/1/2009 AA AA2
$ 104.14 $ 104.21 $ 103.62 $ 103.63 0.49% $ 104.54 $ 101.01 8/15/2009 AA AA2
$ 89.75 $ 89.39 $ 89.75 $ 93.24 -3.74% $ 101.14 $ 72.79 9/1/2009 AA AA2
$ 104.86 $ 104.99 $ 105.41 $ 103.97 0.85% $ 108.61 $ 87.87 4/5/2009 AA AA2
$ 108.86 $ 109.40 $ 109.41 $ 107.81 0.97% $ 112.39 $ 92.10 8/15/2009 AA AA2
$ 99.50 $ 100.27 $ 98.63 $ 99.93 -0.43% $ 107.36 $ 82.39 4/5/2009 AA AA2
$ 104.52 $ 103.84 $ 103.84 $ 103.30 1.19% $ 120.60 $ 86.99 8/15/2009 AA AA2
$ 107.52 $ 107.40 $ 107.61 $ 107.27 0.22% $ 108.31 $ 100.29 4/5/2009 AA AA2
$ 117.89 $ 116.92 $ 118.87 $ 119.77 -1.58% $ 124.67 $ 97.08 8/15/2009 AA AA2
$ 100.49 $ 100.54 $ 100.57 $ 100.10 0.39% $ 101.49 $ 98.68 6/29/2009 AA AA2
$ 101.82 $ 101.87 $ 101.97 $ 102.03 -0.21% $ 105.24 $ 101.82 8/10/2009 AA AA2
$ 19.00 $ 20.50 $ 18.25 $ 14.50 31.03% $ 79.00 $ 9.00 9/15/2009 CCC CAAl
$ 31.50 $ 31.50 $ 24.00 $ 23.00 36.96% $ 89.00 $ 22.00 10/15/2009 CCcC CaAAl
$ 32.00 $ 33.50 $ 30.50 $ 30.00 6.67% $ 7850 $ 29.50 7/15/2009 B+ B3
$ 33.00 $ 31.00 $ 30.50 $ 30.00 10.00% $ 76.00 $ 27.00 5/15/2009 B+ B3
$ 57.50 $ 56.50 $ 54.50 $ 54.00 6.48% $ 96.00 $ 52.00 10/1/2009 B+ B3
$ 33.00 $ 32.00 $ 31.00 $ 30.00 10.00% $ 77.00 $ 27.00 7/15/2009 B+ B3
$ 70.00 $ 69.50 $ 67.50 $ 67.00 4.48% $ 101.75 $ 62.00 8/1/2009 B+ B3
$ 30.00 $ 31.00 $ 30.50 $ 30.00 0.00% $ 7100 $ 28.00 6/1/2009 B+ B3
$ 33.00 $ 31.00 $ 30.50 $ 30.00 10.00% $ 76.00 $ 27.00 7/15/2009 B+ B3
$ 97.75 $ 97.75 $ 97.50 $ 97.25 0.51% $ 102.75 $ 96.00 9/1/2009 B+ B3
$ 32.00 $ 34.00 $ 31.50 $ 31.00 3.23% $ 80.00 $ 29.50 8/1/2009 B+ B3
$ 85.88 $ 84.38 $ 83.94 $ 83.55 2.79% $ 100.38 $ 75.96 10/1/2009 BBB- BAA3
$ 92.65 $ 92.53 $ 92.50 $ 92.24 0.44% $ 104.70 $ 88.30 6/1/2009 BBB- BAA3
$ 50.41 $ 50.12 $ 50.21 $ 50.13 0.56% $ 8772 $ 48.14 10/1/2009 BBB- BAA3
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Yield To

Maturity

14.16%
13.93%
14.16%
15.46%
14.42%
11.44%
11.65%
11.77%
11.42%
11.91%
10.72%
5.88%
5.83%
5.88%
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36.90%
11.35%
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9.72%
24.47%
29.75%
28.47%
22.50%
13.91%
26.45%
22.73%
17.83%
N/A
N/A
22.93%

DEPARTMENT STORES

Macys Retail Holding (Note 7.875 7/15/15)

Macys Retail Holding (Note 5.875 1/15/13)

Macys Retail Holding (Deb 7.45 7/15/17)

Macys Retail Holding (Deb 7.0 8/15/28)

Macys Retail Holding (Deb 6.79 7/15/27)

J.C. Penney Company, Inc. (Deb 7.125 11/15/23)
J.C. Penney Company, Inc. (Deb 6.9 8/15/26)

J.C. Penney Company, Inc. (Deb 7.65 8/15/16)
J.C. Penney Company, Inc. (Deb 7.95 4/01/17)
J.C. Penney Company, Inc. (Note 7.4 4/01/37)

J.C. Penney Company, Inc. (Note 9.0 8/01/12)
Kohl's Corporation (Note 7.375 10/15/11)

Kohl's Corporation (Srnt 6.3 3/01/11)

Kohl's Corporation (Note 7.25 6/01/29)

Neiman Marcus Group (The) (Note 10.375 10/15/2015)
Neiman Marcus Group (The) (Srdeb 7.125 6/01/2028)
Neiman Marcus Group (The) (Note 9.0 10/15/2015)
Nordstrom, Inc. (Srdeb 6.95 9/15/28)

Saks Incorporated (Note 9.875 10/01/11)

Saks Inc (Convertible Note 2.0 9/15/2024)

Sears Roebuck Acceptance (Note 7.0 2/01/2011)
Sears Roebuck Acceptance (Deb 6.75 1/15/2028)
Sears Roebuck Acceptance (Deb 6.875 10/15/2017)
Sears Roebuck Acceptance (Deb 7.5 10/15/2027)
Sears Roebuck Acceptance (Note 6.25 5/01/2009)
Sears Roebuck Acceptance (Note 6.7 10/15/2012)
Sears Roebuck Acceptance (Note 6.75 8/15/2011)
Sears Roebuck Acceptance (Note 7.0 6/01/2032)
Sears Roebuck Acceptance (Note 7 7/15/42)
Sears Roebuck Acceptance (Note 7.4 8/1/43)
Sears Roebuck Acceptance (Note 6.5 12/01/2028)

4 Week Rolling 52 Weeks Next Interest
4/2/2009 3/26/2009 3/19/2009 3/12/2009 Change Year High Year low Payment S&P MOODYS
$ 74.27 $ 73.53 $ 7332 $ 7039 5.52% $ 10202 $ 65.66 7/15/2009 BBB- BAA3
$ 76.81 $ 73.34 $ 7228 $ 7157 7.33% $ 9605 $ 63.26 7/15/2009 BBB- BAA3
$ 74.27 $ 73.53 $ 7332 $ 70.39 5.52% $ 10202 $ 65.66 7/15/2009 BBB- BAA3
$ 63.14 $ 63.17 $ 6356 $ 6255 0.94% $ 9785 $ 56.24 8/15/2009 BBB- BAA3
$ 51.10 $ 50.80 $ 5090 $ 5081 0.57% $ 8398 $ 50.17 7/15/2009 BBB- BAA3
$ 69.53 $ 69.62 $ 7348 $ 7180 -3.16% $ 10357 $ 67.79 5/15/2009 BBB- BAA3
$ 64.76 $ 64.33 $ 64.48 $ 6436 0.62% $ 9502 $ 63.43 8/15/2009  Not Rated BAA3
$ 79.90 $ 80.06 $ 80.52 $ 7912 0.99% $ 10532 $ 77.36 8/15/2009 BBB- BAA3
$ 82.00 $ 82.07 $ 8263 $ 80.26 2.17% $ 10638 $ 75.15 10/1/2009 BBB- BAA3
$ 63.45 $ 64.77 $ 6493 $ 6481 -2.10% $ 9274 $ 63.45 10/1/2009 BBB- BAA3
$ 95.19 $ 95.03 $ 9519 $ 9459 0.64% $ 10992 $ 88.34 8/1/2009 BBB- BAA3
$ 103.39 $ 103.49 $ 10254 $ 102.03 1.33%) $ 10626 $ 95.35 10/15/2009 BBB+ BAAL
$ 100.79 $ 100.81 $ 100.36 $ 100.07 0.72%) $ 10333 $ 94.82 9/1/2009 BBB+ BAAL
$ 103.39 $ 103.49 $ 10254 $ 102.03 1.33%) $ 10626 $ 95.35 6/1/2009 BBB+ BAAL
$ 33.50 $ 32.50 $ 3150 $ 3200 4.69%) $ 10550 $ 31.25 10/15/2009 B- CAA3
$ 40.00 $ 39.75 $ 3975 $  40.00 0.00% $ 8950 $ 39.00 6/1/2009 BB B3
$ 32.13 $ 32.25 $ 30.00 $ 29.00 10.78% $ 10450 $ 29.00 10/15/2009 B CAA2
$ 65.85 $ 65.40 $ 6812 $ 68.00 -3.16%) $ 10074 $ 57.95 9/15/2009 A- BAA2
$ 75.00 $ 73.00 $ 7050 $ 65.00 15.38% $ 10450 $ 63.00 10/1/2009 B- CAAL
$ 39.25 $ 34.00 $ 3313 $ 3463 13.36% $ 13237 $ 33.13 9/15/2009 B- CAAL
$ 75.32 $ 75.14 $ 7493 $ 7453 1.05% $ 9953 $ 62.83 8/1/2009 BB- BA2
$ 23.03 N/A N/A N/A N/A N/A N/A 7/15/2009 BB- BA2
$ 31.92 $ 31.91 $ 3203 $ 31.60 1.02% $ 8818 $ 25.60 10/15/2009 BB- BA2
$ 34.55 $ 34.37 $ 3453 $ 3448 0.18%, $ 8268 $ 30.54 10/15/2009 BB- BA2
$ 99.36 $ 99.19 $ 99.00 $ 98.80 0.57% $ 9936 $ 90.51 5/1/2009 BB- BA2
$ 60.40 $ 60.14 $ 60.01 $ 5951 1.49% $ 9798 $ 52.83 10/15/2009 BB- BA2
$ 71.82 $ 73.40 $ 7324 $ 7276 -1.29%) $ 9803 $ 6146 8/15/2009 BB- BA2
$ 40.32 $ 40.12 $ 4019 $ 4014 0.45% $ 7504 $ 3454 6/1/2009 BB- BA2
$ 6.16 $ 6.53 $ 6.50 $ 6.47 -4.83%) $ 1725 $ 6.13 N.A. BB BA2
$ 6.56 $ 6.50 $ 6.50 $ 6.44 1.94% $ 1778  $ 6.25 N.A. BB- BA2
$ 29.27 $ 29.16 $ 2919 $ 29.16 0.39% $ 7324 $ 259 6/1/2009 BB- BA2
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7.53%
7.20%
9.63%
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6.17%
6.20%
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7.34%

4.98%
21.11%

CONSUMER ELECTRONICS

IKON Office Solutions, Inc. (Deb 7.3 11/01/2027)
Ikon Office Solutions Inc (Deb 6.75 12/01/2025)
RadioShack Corporation (Srsnt 7.375 5/15/11)
HOME CENTERS

Beazer Homes USA Inc. (Note 8.125% due 6/15/16)
Builders FirstSource. (Floating Rate Notes due 2012)
Home Depot, Inc. (The) (Note 5.875 18/16/2036)
Interline Brands, Inc. (Note 8.125% 6/15/14)

Lowe's Companies, Inc. (Deb 6.875 8/15/2028)
Lowe's Companies, Inc. (Srnt 8.25 6/01/2010)
Lowe's Companies, Inc. (Note 5.4 10/15/2016)
Lowe's Companies, Inc. (Note 5.0 10/15/2015)
Lowe's Companies, Inc. (Note 5.5 10/15/2035)
Lowe's Companies, Inc. (Note 5.6 9/15/2012)
Lowe's Companies, Inc. (Note 5.8 10/15/2036)
Lowe's Companies, Inc. (Note 6.1 9/15/2017)
Lowe's Companies, Inc. (Note 6.65 9/15/2037)
Lowe's Companies, Inc. (Deb 6.5 9/15/2029)

W esco International, Inc. (Note 7.5% 10/15/17)
Wesco International, Inc. (Dbcv 1.75% 11/15/26)
Wesco International, Inc. (Dbcv 2.625% 10/15/25)
W esco International, Inc. (Ntcv 1.75% 11/15/26)

AUTO PARTS

AutoZone, Inc. (Note 4.75 11/15/10)

AutoZone, Inc. (Srnt 5.875 10/15/12)

AutoZone, Inc. (Note 4.375 6/01/23)

AutoZone, Inc. (Note 5.5 11/15/15)

AutoZone, Inc. (Note 6.5 1/15/14)

AutoZone, Inc. (Note 6.95 6/15/16)

AutoZone, Inc. (Note 4.75 11/15/10)

Pep Boys Manny Moe & Jack (Note 7.5 18/15/2014)

4 Week Rolling 52 Weeks Next Interest
4/2/2009 3/26/2009 3/19/2009 3/12/2009 Change Year High Year low Payment S&P MOODYS
$ 97.13 99.13 $ 9913 99.00 -1.89% $ 109.75 71.52 5/1/2009 A+ N/R
$ 95.13 $ 97.88 $ 9788 $ 9750 -2.44% $ 10900 $ 68.15 6/1/2009 A+ N/R
$ 95.25 $ 94.88 $ 9488 $ 9450 0.79% $ 10450 $ 85.00 5/15/2009 BB BA1
$ 21.50 $ 22.00 $  20.00 $ 20.00 7.50% $ 8150 $ 20.00 6/15/2009 CCC CAA2
$ 14.00 $ 14.00 $ 14.00 $ 1463 -4.27% $ 7450 $ 13.00 9/15/2009 CCC+ CAA2
$ 70.74 $ 70.35 $ 7034 $ 7057 0.25% $ 8552 $ 58.06 6/16/2009 BBB+ BAAl
$ 89.50 $ 88.50 $ 8850 $ 8550 4.68% $ 9900 $ 74.00 6/15/2009 B+ B3
$ 98.51 $ 97.69 $ 979 $ 97.79 0.74% $ 10587 $ 82.02 8/15/2009 A+ Al
$ 105.45 $ 105.48 $ 105.63 $ 105.52 -0.07% $ 11091 $ 101.54 6/1/2009 A+ Al
$ 100.04 $ 100.25 $ 100.98 $ 100.44 -0.40% $ 10170 $ 81.90 10/15/2009 A+ Al
$ 10121 $ 10131 $ 101.90 $  99.99 1.23% $ 10244 $ 84.57 10/15/2009 A+ Al
$ 87.66 $ 86.75 $ 8520 $ 8497 3.16% $ 8858 $ 62.88 10/15/2009 A+ Al
$ 105.12 $ 104.94 $ 105.19 $ 10445 0.64% $ 10565 $ 96.56 9/15/2009 A+ Al
$ 87.85 $ 86.96 $ 87.28 $ 87.06 0.91% $ 9287 $ 7158 9/15/2009 A+ Al
$ 103.83 $ 103.16 $ 105.09 $ 103.11 0.70% $ 10575 $ 86.54 9/15/2009 A+ Al
$ 99.24 $ 97.26 $ 99.62 $ 96.90 2.41% $ 10420 $ 73.48 9/15/2009 A+ Al
$ 96.96 $ 93.15 $ 934 $ 9324 3.99% $ 10092 $ 74.36 9/15/2009 A+ Al
$ 71.00 $ 69.00 $ 7100 $ 69.13 2.71%)| $ 9300 $ 64.00 10/15/2009 B B1
$ 71.75 $ 70.75 $ 6988 $ 69.25 3.61%) $ 8725 $ 50.75 5/15/2009 B B1
$ 88.75 $ 87.88 $ 8575 $ 8438 5.19%) $ 12538 $ 63.838 10/15/2009 B B1
$ 71.75 $ 70.75 $ 69.88 $ 69.25 3.61%) $ 8725 $ 50.75 5/15/2009 B B1
$ 99.60 $ 99.58 $ 99.58 $ 99.33 0.27% $ 10082 $ 91.41 5/15/2009 BBB BAA2
$ 98.99 $ 98.80 $ 99.02 $ 98.26 0.75% $ 10299 $ 86.26 10/15/2009 BBB BAA2
$ 93.27 $ 93.24 $ 9356 $ 9259 0.73% $ 9528 $ T77.44 6/1/2009 BBB BAA2
$ 90.98 $ 91.09 $ 9160 $ 90.63 0.39% $ 9643 $ 7577 5/15/2009 BBB BAA2
$ 100.03 $ 99.02 $  99.42 $ 9954 0.49% $ 10322 $ 85.38 7/15/2009 BBB BAA2
$ 97.67 $ 97.95 $ 9913 $ 97.78 -0.11% $ 10665 $ 8120 6/15/2009 BBB BAA2
$ 99.60 $ 99.58 $ 99.58 $ 99.33 0.27% $ 10082 $ 9141 5/15/2009 BBB BAA2
$ 55.50 $ 54.50 $ 5200 $ 4825 15.03% $ 8750 $ 36.00 6/15/2009 B- CAA1l
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Yield To

Maturity

39.29%
99.59%
43.54%
3.39%
10.76%
19.71%
13.86%
15.63%
4.90%
15.63%
35.65%
29.78%
22.03%
27.95%
7.69%
8.56%
42.17%
54.29%
24.34%
14.86%
23.74%
4.20%

SPECIALTY AND OTHER

Blockbuster Inc. (Note 9.0 9/01/2012)

Broder Bros. Co. (Note 11.25% 10/15/10)
Brookstone, Inc. (Note 12.0% 10/15/12)

Genesco Inc (Sdeb 4.125 6/15/23)

Jo-Ann Stores, Inc. (Note 7.5 3/01/2012)

Liberty Media Holding Corp. (Note 7.75 7/15/2009)
Liberty Media Holding Corp. (Note 5.7 5/15/2013)
Liberty Media Holding Corp. (Deb 8.25 2/01/2030)
Liberty Media Holding Corp. (Note 7.875 7/15/2009)
Liberty Media Holding Corp. (Note 8.5 7/15/2029)
Michaels Stores Inc (Note 11.375 11/1/16)
Michaels Stores Inc (Note 10.0 11/01/14)
Michaels Stores Inc (Note Floating Rate 2016)
Office Depot Inc (Srsnt 6.25 8/15/13)

Staples, Inc. (Note 7.375 10/01/12)

Staples, Inc. (Note 9.75 1/15/14)

Toys "R" Us, Inc. (Note 7.875 10/15/13)

Toys "R" Us, Inc. (Note 7.625 8/01/11)

United Rentals Trust (Note 7.0 8/15/2014)

United Rentals Trust (Note 6.5 8/15/2012)

United Rentals Trust (Note 7.75 11/15/2013)
United Rentals Trust (Ntcv 1.875 10/15/2023)

4 Week Rolling 52 Weeks Next Interest
4/2/2009 3/26/2009 3/19/2009 3/12/2009 Change Year High Year low Payment S&P MOODYS

$ 45.00 $ 46.75 $ 4250 $ 40.25 11.80% $ 8463 $ 38.00 9/1/2009 CCcC CAA2
$ 15.50 $ 15.50 $ 1550 $ 1850 -16.22% $ 7062 $ 15.00 10/15/2009 cC C

$ 45.00 $ 40.00 $ 40.00 $ 41.00 9.76% $ 9962 $ 40.00 10/15/2009 CCC- CAA3
$ 107.63 $ 98.63 $ 9188 $ 90.75 18.60% $ 17825 $ 72.00 6/15/2009 B- B2

$ 91.50 $ 91.50 $ 89.50 $ 89.50 2.23% $ 9450 $ 69.00 9/1/2009 CCC+ B3

$ 96.17 $ 95.97 $ 9572 $ 9546 0.74% $ 10210 $ 95.02 7/15/2009 BB+ BA2
$ 74.50 $ 73.21 $ 7339 $ 7373 1.04% $ 9232 $ 64.00 5/15/2009 BB+ BA2
$ 54.30 $ 54.02 $ 5529 $ 53.65 1.22% $ 9129 $ 48.80 8/1/2009 BB+ BA2
$ 81.63 $ 78.88 $ 74.00 $ 7463 9.38% $ 10975 $ 59.00 7/15/2009 BB+ BA2
$ 55.98 $ 55.69 $ 56.99 $ 5648 -0.88% $ 9152 $ 48.82 7/15/2009 BB+ BA2
$ 37.00 $ 37.25 $ 337 $ 30.00 23.33% $ 9000 $ 20.75 5/1/2009 CCC CAA2
$ 47.13 $ 48.50 $ 4475 $ 39.50 19.30% $ 9700 $ 29.00 5/1/2009 CCC CAAL
$ 20.00 $ 10.00 $ 8.00 $ 6.00 233.33% $ 5600 $ 3.50 5/1/2009 CCC CAA2
$ 47.03 $ 46.92 $ 46.95 $ 4643 1.29% $ 10513 $ 44.01 8/15/2009 B- B3

$ 98.96 $ 98.77 $ 9897 $ 9825 0.72% $ 10888 $ 83.04 10/1/2009 BBB BAA2
$ 104.44 $ 10445 $ 104.87 $ 10381 0.61% $ 10660 $ 102.95 10/1/2009 BBB BAA2
$ 35.50 $ 35.00 $ 34.00 $ 3350 5.97% $ 8525 $ 32.00 10/15/2009 CCC+ CAAL
$ 41.50 $ 40.00 $ 39.00 $ 41.00 1.22% $ 9200 $ 38.00 8/1/2009 CCC+ CAA1
$ 51.50 $ 53.50 $ 51.00 $ 5125 0.49% $ 8500 $ 48.50 8/15/2009 B CAAL
$ 80.50 $ 79.75 $ 76.50 $ 7575 6.27% $ 9500 $ 65.00 8/15/2009 BB- B2

$ 56.50 $ 54.13 $ 5250 $ 51.75 9.18% $ 8750 $ 5150 5/15/2009 B CAAL
$ 74.38 $ 74.25 $ 7225 $ 70.88 4.94%) $ 10938 $ 59.25 10/15/2009 B CAAL

Yield to Maturity - When a bond is issued, the coupon rate on the bond reflects not only the risk of the issuer but the market (treasury) rates at the time of issue as well as the
length of time to maturity and other factors. As time passes, these variables will change and a bond will trade at a premium or discount to reflect these changes. We have inserted
a Yield to Maturity column, which essentially measures the current return demanded from the market for a particular security issue. The YTM is based on the current price of the
bond and the coupon, rather than its initial par value.
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