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22 30
120,502,492 90.08
13,267,159 9.92
133,769,651 100.00
22 30
1.6748 1.6481
73,116,008 90.08
122,454,691 120,502,492
22 30

90.08

90.08
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22

30

1,320,000

116,542,272

114,430,800, 85.54

12 12 20 10,479,217,574 9,841
12 12 20 10,500,611,586 9,861
13 20 10,459,044,820 9,958
13 20 10,564,164,842 10,058
13 12 20 10,344,940,834 9,759
13 12 20 10,556,140,284 9,959
14 20 9,999,435,020 9,527
14 20 10,264,086,677| 9,777
14 12 20 9,878,748,319 9,493
14 12 20 10,087,041,879 9,693
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15 20 3,270,905,430 10,333

15 20 3,354,504,759 10,533

15 12 22 331,422,206 10,087

15 12 22 353,801,173 10,287

16 21 268,379,703 9,683

16 21 274,252,344 9,888
10 16 12 20 250,288,700 9,851
10 16 12 20 255,414,960 10,051
11 17 20 238,757,712 9,629
11 17 20 243,734,063 9,829
12 17 12 20 219,496,121 9,253
12 17 12 20 224,272,177 9,453
13 18 20 204,678,027 8,760
13 18 20 209,230,791 8,960
14 18 12 20 237,178,414 8,877
14 18 12 20 242,112,127 9,077
15 19 20 262,102,512 8,504
15 19 20 268,207,731 8,704
16 19 12 20 240,287,536 8,386
16 19 12 20 246,100,254 8,586
17 20 20 168,801,408 8,003
17 20 20 173,362,510 8,203
18 20 12 22 130,733,330 6,734
18 20 12 22 134,665,023 6,934
19 21 22 137,894,696 7,266
19 21 22 141,693,406 7,466
20 21 12 21 145,181,708 7,935
20 21 12 21 148,862,003 8,135
21 22 21 139,497,211 7,939
21 22 21 143,075,217 8,139
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21 142,313,231 7,575
21 142,531,300 7,715
21 145,270,832 7,810
21 10 144,296,015 7,825
21 11 146,893,930 7,980
21 12 144,888,202 7,875
22 147,263,618 7,952
22 144,899,822 7,977
22 144,825,912 7,923
22 147,466,024, 8,062
22 146,772,676 7,999
22 141,321,275 8,008
22 133,769,651 8,107
12 21 12 12 20 20

12 12 21 13 20 100

13 21 13 12 20 200

13 12 21 14 20 250

14 21 14 12 20 200

14 12 21 15 20 200

15 21 15 12 22 200

15 12 23 16 21 200

10 16 22 16 12 20 200

11 16 12 21 17 20 200

12 17 21 17 12 20 200

13 17 12 21 18 20 200
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15 18 12 21 19 20 200
16 19 21 19 12 20 200
17 19 12 21 20 20 200
18 20 21 20 12 22 200
19 20 12 23 21 22 200
20 21 23 21 12 21 200
21 21 12 22 22 21 200
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12 18
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14 3.6
15 1.9
16 1.0
17 2.2
18 13.4
19 10.9
20 12.0
21 2.6
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22 30
2,415,678 0.15
506,041,205 32.20
5,103,000 0.32
857,660,685 54.58
52,780,058 3.36
2,399,128 0.15
16,992,690 1.08
16,062,904 1.02
20,848,048 1.90
21,190,106 1.35
6,092,842 0.39
1,008,130,361 64.16
( 54,738,584 3.48
( ) 1,571,325,828 100.00
30
22 30
12,280.24] 12.377.77 11.25
. , ,
UST 11.25% 15/02/15 2625000 o ace aee| 30016716 2015218 2068
8711.49] 871199 0.875
. , ,
UST 0.875% 11/05/31 535000 o iocacsl 46600174 201u531 2%
839295  8490.86 6
. , ,
METHANEX CORP 6% 150815 4850000 oot oroal asea3dsl 201518 240
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EMBARQ 7.995% 36/06/01 385,000 33%:2,6552 33?8’;2,3122 20376'?692 2.16
UST 2.625% 14/07/31 345,000 30,853‘7:3723 3 131;?123 201 437?;? 2.00
VALERO ENERG6.625% 370615 330,000, 2 6,89’%13333 29197'22?2;‘21 2 037?;?%2 190
COMCAST CO 6.95% 370815 280,000 273;28,(25‘21; 2;02'5132’2122 2037 /g/i: 1.80
S ——— S I I DN
S —— o o O DN
GMAC LLC 6.00% 11/12/15 298,000 25%2;21?3 5 6?3]’_;2?2?1? 2011/12/ lg 1.67
REYNOLDS 7.25% 37/06/15 270,000 > 3‘87’22223 2 4,512‘31?831 2037 /;/ig 1.54
AGILENT TECH 6.5% 171101 245,000 23?]‘.‘812,27;2 > 4%322212 2017/ 13? 153
HCA INC 6.375% 15/01/15 260,000, 5 1,81%‘9121:8 > 2182'22?013 20 15?;12 141
UST 3.125% 17/01/31 235,000 o 0,89’2;6832 5 1%2;(3)’3222 20 173’5;? 1.36
MERRILL LYNCH6.05 160516 220,000 19,83’;2222 19,9622223 2016 /g/gg 1.27
CITIGROUP 5% 14/09/15 220,000 19’8682,8722 19?2?;222 2014/9/ 12 124
GEORGIA PAC 7.75% 291115 215,000 18?7’573(?5385 19?285’7‘22 2029/ 11/12 124
CUMMINS 7.125% 28/03/01 185,000 1721’22%;2 17%(5)1?1;11 2022/133?; 112
GEN ELEC 6.15% 37/08/07 195,000 1 6%2?,8222 17’532’?%2; 20376/3'8]/'3 1.10
ROYALBK SCT 4.875%150316 190,000 1 6,81‘.22,2631 1 6?392‘2‘\:3635 20 1;,;12 1.08
QWEST CAP 7.75% 31/2/15 195,000 15233?128 1 62;(9),9322 203 ]j;;? 1.04
SHELL INTL 6.375% 381215 155,000 1;05'(2)1,302; 1é%2g,3géi 2038 /523/12 1.02
SPRINT CAP 6.875% 281115 210,000 152?2222 1522?2;2 2028 /218/12 101

16/87
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WELLPOINT 7% 19/02/15 140,000 1}1,%‘.2;,%;2 112122?1é5 2019/2/ 1; 0.92
SLM CORP 5.625% 33/08/01 240,000 1 4,6955‘61?7?2 1 4150'22;;2 o 0353/6835 0.90
PETROBRA S6.875% 40/01/20 145,000 12,85,3221;2 13?6132?223 204 0?5;3 0.87
US STEEL 6.65% 37/06/01 175,000 13,763;7221 13,72'23’2032 2037?5? 0.84
ETROBRASS T ood0l | o] 000 9IMIE SR
MERRILL LYNCH 6.4%170828 140,000, lZi‘gg,g&s)g 13,?5?%2; 2017 /8/62';1 0.83
aooRPaTII s | o] Suoe] ozmed AT,

22 30

0.15

32.20

64.16

96.52
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11,946,712 12,569,116
140,380,554 128,562,642
795,970
16 17
152,327,282 141,927,745
152,327,282 141,927,745
4,661,775
113,533 37,480
1,829,744 1,757,161
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79,980

25,671 26,402
513,422 528,040
1,429 1,471
7,145,574 2,430,534
7,145,574 2,430,534
182,974,440 175,716,116
37,792,732 36,218,905
145,181,708 139,497,211
145,181,708 139,497,211
152,327,282 141,927,745
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20
21 23
21 12 21

21
21 12 22
22 21

3,074 2,444
9,886,780 5,182,088
7,422,269 355,168

17,312,123 4,829,364
52,567 53,429
1,051,321 1,068,539

2,941 2,976

1,106,829 1,124,944
16,205,294 3,704,420
16,205,294 3,704,420
16,205,294 3,704,420

287,332 43,266
51,882,202 37,792,732

3,267,382 2,778,676

3,267,382 2,778,676

1,415,579 1,287,997

1,415,579 1,287,997

3,680,295 3,578,006
37,792,732 36,218,905
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20 21
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21 12 21 22 21
21 23 21 12 21 21 12 22 22 21
20 21
21 12 21 22 21
182,974,440 175,716,116
55 10 55 10
37,792,732 36,218,905
0.7935 0.7939
7,935 7,939
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20 21
21 23 21 12 2
21 12 21 22 21
402,280 409,142
21 23 21 24 21 12 22 22 23
39 41
(2,184,030 ) (1,680,260 )
© ) (296,990 ) © ) (351,051 )
(16,135,809 ) (16,274,672 )
18,616,829 ( 1,006.01 ) 18,305,983 ( 1,005.35 )
1,850,551 ( 100 ) 1,820,845 ( 100 )
21 25 21 12 21 22 24 22 21
40 42
(1,932,677 ) (1,659,887 )
© ) (278,530 ) © ) (246,509 )
(16,310,836 ) (15,673,639 )
18,522,043 ( 1,012.27 ) 17,580,035 ( 1,000.47 )
1,829,744 ( 100 ) 1,757,161 ( 100 )
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22 21

20

21
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140,380,554

4,790,640

140,380,554

4,790,640
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20 21 12 21
130,272,625, 134,934,400 4,661,775
130,272,625, 134,934,400 4,661,775
21 22 21
124,808,370, 124,012,400, 795,970
124,808,370, 124,012,400, 795,970

27187



EDINETOOOO
OO00DOO000DO000DO00OooOonO(Ees9s?)
OoooooooooooooooooOoon

28/87



EDINETOOOO
OO00DOO000DO000DO00OooOonO(Ees9s?)
OoooooooooooooooooOoon

20 21
21 12 21 22 21
189,776,898 182,974,440
6,072,005 6,348,436
12,874,463 13,606,760
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12 133
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20 21
( 21 12 21 ) ( 22 21 )
11,946,712 12,569,116
140,380,554 128,562,642
795,970
16 17
152,327,282 141,927,745
152,327,282 141,927,745
4,661,775
113,533 37,480
1,829,744 1,757,161
79,980
25,671 26,402
513,422 528,040
1,429 1,471
7,145,574 2,430,534
7,145,574 2,430,534
182,974,440 175,716,116
37,792,732 36,218,905
145,181,708 139,497,211
145,181,708 139,497,211

152,327,282 141,927,745
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20 21
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21 12 21 22 21
3,074 2,444
9,886,780 5,182,088
7,422,269 355,168
17,312,123 4,829,364
52,567 53,429
1,051,321 1,068,539
2,941 2,976
1,106,829 1,124,944
16,205,294 3,704,420
16,205,294 3,704,420
16,205,294 3,704,420
287,332 43,266
51,882,202 37,792,732
3,267,382 2,778,676
3,267,382 2,778,676
1,415,579 1,287,997
1,415,579 1,287,997
3,680,295 3,578,006

37,792,732 36,218,905
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55 10, 55 10
37,792,732 36,218,905
0.7935 0.7939
7,935 7,939
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402,280 409,142
21 23 21 24 21 12 22 22 23
39 41
(2,184,030 ) (1,680,260 )
© ) (296,990 ) © ) (351,051 )
(16,135,809 ) (16,274,672 )
18,616,829 ( 1,006.01 ) 18,305,983 ( 1,005.35 )
1,850,551 ( 100 ) 1,820,845 ( 100 )
21 25 21 12 21 22 24 22 21
40 42
(1,932,677 ) (1,659,887 )
© ) (278,530 ) © ) (246,509 )
(16,310,836 ) (15,673,639 )
18,522,043 ( 1,012.27 ) 17,580,035 ( 1,000.47 )
1,829,744 ( 100 ) 1,757,161 ( 100 )
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4,790,640
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20 21 12 21
130,272,625, 134,934,400 4,661,775
130,272,625, 134,934,400 4,661,775
21 22 21
124,808,370, 124,012,400, 795,970
124,808,370, 124,012,400, 795,970
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21 21 12 22 22 21
20 21
21 12 21 22 21
189,776,898 182,974,440
6,072,005 6,348,436
12,874,463 13,606,760
a
b

76,762,982 1.6748

128,562,642
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20 21
21 12 21 22 21
() ()
27,298,419 69,983,865
15,928,198 13,798,006
460,450,291 486,362,227
13,370,631
1,181,452,545 1,008,557,324
25,818,952 23,791,367
134,176 421,364
1,724,453,212 1,602,914,153
1,724,453,212 1,602,914,153
1,068,018,697 957,078,529
1,068,018,697 957,078,529
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656,434,515 645,835,624
656,434,515 645,835,624
1,724,453,212 1,602,914,153
1,724,453,212 1,602,914,153
1,724,453,212 1,602,914,153
20 20 20 12 20

21 12 21 22 21
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1,068,018,697 957,078,529
1.6146 1.6748
16,146 16,748
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20
21 12 21

1,242,486,259
5,147,674
179,615,236

86,944,478
981,074,219
1,068,018,697

21
22 21

1,068,018,697

110,940,168

76,762,982

880,315,547
957,078,529

(b)
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US T0.875%10/12/31 180,000.00 180,590.62
US T0.875%11/05/31 185,000.00 185,809.37
US T11.25%15/02/15 2,625,000.00 3,718,066.40
US T2.375%10/08/31 95,000.00 95,408.20
US T2.625%14/07/31 345,000.00 357,263.67
US T3.125%17/01/31 235,000.00 241,682.81
US T3.125%19/05/15 135,000.00 134,894.53
US T3.625%19/08/15 115,000.00 119,042.96
US T4.375%10/12/15 300,000.00 306,023.43
US T4.625%40/02/15 30,000.00 32,418.75
4,245,000.00 5,371,200.74

(486,362,227)

AFLAC6.9%2039/12/17 95,000.00 96,080.34
AGILENT TECH6.5%171101 245,000.00 267,402.06
AK STEEL 7.625%20/05/15 25,000.00 24,875.00
AMERICAN TO4.625150401 65,000.00 67,044.70
ANHEUSER BUS4.95140115 10,000.00 10,724.60
ANHEUSER BUS6.5420501 5,000.00 5,364.00
APH CORP4.75%14/11/15 135,000.00 141,954.39
ARCELORMITTAL 7%391015 100,000.00 99,701.60
ARCELORMITTAL 9.85%190601 55,000.00 67,423.73
BEAR STEARNS5.3%151030 130,000.00 139,266.14
CF INDUS6.875%18/05/01 15,000.00 15,300.00
CF INDUS?.125%20/05/01 20,000.00 20,500.00
CITIGROUP5%14/09/15 220,000.00 219,189.30
CITIGROUPS.125%390715 55,000.00 63,904.11
CITIZENS7.875%27/01/15 80,000.00 72,800.00
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COLORADO INT5.95150315 5,000.00 5,403.40
COLUM/HCA7.58%25/09/15 20,000.00 17,800.00
COLUMBIA7.69%25/06/15 50,000.00 45,250.00
COLUMBIA HLTH7.5231215 5,000.00 4,475.00
COMCAST C06.95%370815 280,000.00 316,501.08
COMCAST CORP5.65%350615 20,000.00 19,292.34
CORNINGB6.85%29/03/01 5,000.00 5,476.05
CORNING?7.25%36/08/15 30,000.00 33,941.67
CUMMINS7.125%28/03/01 185,000.00 201,219.13
DR PEPPER6.829%62018/5/1 95,000.00 111,775.48
EL PASO CORP7.42370215 85,000.00 76,208.96
EMBARQ7.995%36/06/01 385,000.00 381,725.19
EQUIFAX7.0%37/07/01 65,000.00 69,755.92
EQUINIX8.125%180301 115,000.00 118,450.00
EXELON GEN5.2%19/10/01 50,000.00 51,857.85
FORD MOTOR CR7%13/10/01 110,000.00 112,458.94
FORD MOTOR CR8%16/12/15 100,000.00 102,764.40
GATX CORPA4.75%15/05/15 75,000.00 77,531.47
GEN ELEC6.15%37/08/07 195,000.00 191,825.40
GEORGIA PA7.375%251201 80,000.00 78,400.00
GEORGIA PAC7.25%280601 65,000.00 63,862.50
GEORGIA PAC7.75%291115 215,000.00 216,612.50
GMACS6.75%14/12/01 44,000.00 42,432.14
GMAC6.875%12/08/28 68,000.00 67,874.81
GMAC?7.25%11/03/02 20,000.00 20,226.72
GMAC LLC6.00%11/12/15 298,000.00 295,956.31
GOLDMANS5.125%15/01/15 30,000.00 30,919.83
GOLDMAN SACHS5.15%140115 45,000.00 46,871.28
GOLDMAN SACHS6.75%371001 105,000.00 100,763.46
HANESBRANDS 8%16/12/15 95,000.00 97,375.00
HCA INCB6.375%15/01/15 260,000.00 244,400.00
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HCA INC6.5%160215 40,000.00 37,600.00
HOSPIRA INC6.05%170330 80,000.00 88,843.76
JABIL CIRCUIT7.75%160715 20,000.00 20,700.00
JC PENNEY 6.375%361015 28,000.00 26,880.00
KRAFT FOODS6.5%311101 20,000.00 21,507.90
KRAFT FOODS6.5%40/2/9 90,000.00 98,382.69
LEVEL3 COMM1206153.5% 30,000.00 27,300.00
LIFE TECH6%2020/03/01 120,000.00 127,644.36
LINCOLN NATL 7%40/06/15 105,000.00 108,150.42
MCDONALD’S COR5%190201 75,000.00 82,971.52
MERRILL6.875%18/04/25 30,000.00 31,604.34
MERRILL LYNCHG6.4%170828 140,000.00 143,867.36
MERRILL LYNCH6.05160516 220,000.00 222,911.92
METHANEX CORP6% 150815 455,000.00 440,460.93
MORGAN ST4.75%14/04/01 90,000.00 89,216.28
MOTOROLA6.625%37/11/15 15,000.00 14,382.12
MOTOROLA INC6.5%281115 25,000.00 23,857.10
NATL SE3.95%15/04/15 100,000.00 100,016.00
NEWMONT MIN5.875%350401 45,000.00 44,581.23
NEXTEL COM5.95%140315 80,000.00 75,000.00
NEXTEL COM6.875%131031 50,000.00 48,625.00
NEXTEL COM7.375%150801 125,000.00 119,375.00
NOMURA HLDS5%150304 55,000.00 57,228.10
OMNICARE INC7.75200601 35,000.00 35,612.50
ONEOK PARTNS8.625190301 70,000.00 84,940.73
PENNEY (JC) COINC 50,000.00 53,375.00
PETROBRA S5.875%18/03/01 140,000.00 146,839.56
PETROBRA S6.875%40/01/20 145,000.00 148,247.27
PFIZER INC7.239/03/15 80,000.00 101,374.16
PIONEER6.875%18/05/01 35,000.00 35,275.94
PIONEER NATURAL RESOURCE 15,000.00 14,223.76
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QWEST CAP7.75%31/2/15 195,000.00 183,300.00
QWEST CAPI6.5%18/11/15 110,000.00 103,125.00
QWEST CORP7.25%35/10/15 90,000.00 84,600.00
REYNOLDS7.25%37/06/15 270,000.00 274,013.01
ROYAL CARIB11.875%150715 60,000.00 69,000.00
ROYALBK SCT4.875%150316 190,000.00 186,777.41
RPM INTL6.125%191015 80,000.00 83,568.16
SHELL INTL6.375%381215 155,000.00 179,020.04
SLM CORP5%13/10/01 85,000.00 80,759.94
SLM CORP5%18/06/15 50,000.00 39,489.40
SLM CORP5.05%14/11/14 80,000.00 70,015.68
SLM CORP5.375%13/01/15 5,000.00 4,824.64
SLM CORP5.375%14/05/15 30,000.00 27,300.72
SLM CORP5.625%33/08/01 240,000.00 172,857.12
SLM CORP8.45%18/06/15 115,000.00 107,739.13
SPRINT CAP6.875%281115 210,000.00 176,662.50
SUNGARD9.125%13/08/15 70,000.00 71,050.00
TELECOM ITA6%340930 30,000.00 25,432.62
TELECOM ITA6.375%331115 75,000.00 67,088.62
TELECOM ITA7.2%360718 90,000.00 87,190.56
TIMEWARNER7.7320501 65,000.00 75,945.02
TIME WARNERS.25%19/4/1 65,000.00 78,814.84
TIME WARNER INC6.625% 10,000.00 10,731.76
TIMEWARNER C5.85170501 15,000.00 16,301.97
TIMKEN CO6%140915 60,000.00 65,241.00
TRANSALTA COR6.5400315 65,000.00 65,221.65
TRANSALTA CRP4.75%150115 90,000.00 93,957.66
TREEHOUSE F07.75180301 15,000.00 15,487.50
TWX6.5%36/11/15 40,000.00, 42,338.56
TXU6.5%24/11/15 190,000.00 88,825.00
TXU6.55%34/11/15 10,000.00 4,625.00
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TXU CORP5.55%14/11/15 70,000.00 50,095.64
UNITED TECH6.125%190201 100,000.00 116,855.40
US STEEL 6.65%37/06/01 175,000.00 150,937.50
USG CORP6.3%16/11/15 20,000.00 17,200.00
USG CORP MULTI18/01/15 85,000.00 84,468.75
VALE OVER6.87536/11/21 80,000.00 83,049.52
VALERO ENER6.625%370615 330,000.00 311,087.70
VERIZONS.75%18/11/01 90,000.00 115,515.45
WEL L POINT7%19/02/15 140,000.00 163,351.86
WHIRLPOOL 8%12/05/01 25,000.00 27,360.97
WHIRL POOL 8.69614/05/01 20,000.00 23,455.96
WILLIS NORTH AME7190929 15,000.00 15,710.86
XEROX CORP6.4%16/03/15 86,000.00 95,800.30
11,154,000.00 11,138,126.17
(1,008,557,324)
1,494,919,551
(1,494,919,551)
131 93.2
100.0
22 30

133,993,925

224,274

( ) 133,769,651

164,995,439

55/87

EDINETOOOO
OO00DOO000DO000DO00OooOonO(Ees9s?)
OoooooooooooooooooOoon



EDINETOOOO
OO00DOO000DO000DO00OooOonO(Ees9s?)
OoooooooooooooooooOoon
0.8107

8,107

56/87



EDINETOOOO

OO00DOO000DO000DO00OooOonO(Ees9s?)

59,034,471 1,525,461,266

123,586,781 269,239,060

323,363,841 225,880,867

151,090,821 255,829,629

87,987,600 177,453,297

73,395,774 7,314,206,800

35,824,424 2,872,874,011

23,237,089 74,784,591

10 32,553,438 55,501,624
11 19,527,806 25,656,922
12 16,880,296 27,613,711
13 25,322,189 28,894,661
14 61,872,994 28,329,718
15 79,095,667 38,064,435
16 31,713,045 53,391,361
17 7,801,020 83,420,993
18 7,327,845 24,108,218
19 6,871,306 11,235,992
20 6,072,005 12,874,463
21 6,348,436 13,606,760
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