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) )

US TREASURY /B 1,125,000 | 11,596.66| 130,462,440| 11,470.49( 129,043,093| 11.250 (2015/02/15( 17.11

11.25

gi;REASURY N/B 360,000 | 10,276.89 36,996,813( 10,282.78| 37,018,027| 0.250|2015/09/30| 4.91
2?3;§EASURY N/B 300,000 | 11,261.56 33,784,687( 11,744.52| 35,233,567| 4.375|2040/05/15| 4.67
US TREASURY N/B 3 205,000 8,688.58| 17,811,597| 9,140.07 18,737,153| 3.000 [2042/05/15( 2.48
FANNIE MAE 6.625 125,000 | 13,495.45( 16,869,322( 13,913.88| 17,392,352| 6.625|2030/11/15| 2.31

FORD MOTOR CRED

8.125 100,000 | 12,932.61 12,932,618 12,992.53| 12,992,534| 8.125|2020/01/15| 1.72

MORGAN STANLEY 5.75 105,000 | 11,685.25( 12,269,518 11,758.00| 12,345,909| 5.750|2021/01/25| 1.64

PACIFIC RUBIALES

5.375 100,000 | 10,363.14 10,363,145( 10,388.86| 10,388,860 5.375]2019/01/26| 1.38
BEAR STEARNS CO 5.3 90,000 | 11,085.94 9,977,347| 11,050.73| 9,945,659 5.300|2015/10/30| 1.32
TIME WARNER INC 7.7 65,000 | 13,201.25 8,580,817| 13,637.90| 8,864,640 7.700|2032/05/01| 1.18
INTL LEASE FIN 5.75 80,000 | 11,057.45 8,845,960| 11,044.59| 8,835,674 5.750|2016/05/15| 1.17
CIT GROUP INC 5 80,000 | 11,018.78 8,815,027| 11,018.87| 8,815,102 5.000|2017/05/15| 1.17
sEngIA_PACIFIC 65,000 | 12,525.34 8,141,473| 12,910.81| 8,392,027 7.250|2028/06/01| 1.11
METHANEX CORP 6 75,000 | 11,038.17 8,278,630| 11,000.49| 8,250,371 6.000 |2015/08/15| 1.09
GATX CORP 4.75 75,000 | 10,827.40 8,120,552| 10,796.15| 8,097,115 4.750|2015/05/15| 1.07
Slg;éENS uTiL co 80,000 9,874.56 7,899,648| 10,105.99| 8,084,796 7.875|2027/01/15| 1.07
(;UTZ‘;NS ENGINE 60,000 | 13,006.01 7,803,611| 13,458.37| 8,075,026 7.125|2028/03/01| 1.07
EQUIFAX INC 7 65,000 | 11,814.93 7,679,705 12,237.24| 7,954,208 7.000 |2037/07/01| 1.05
:Pg;gT CAP CORP 80,000 9,745.98 7,796,788| 9,913.13| 7,930,506 6.875|2028/11/15| 1.05
TRANSOCEAN INC 6.5 65,000 | 11,721.15 7,618,749| 11,735.96| 7,628,377 6.500 |2020/11/15| 1.01

US TREASURY N/B 75,000 [ 10,023.22 7,517,418| 10,166.26| 7,624,698 2.125|2021/08/15| 1.01

2.125

SEZSELEC CAP CRP 70,000 | 10,610.97 7,427,683| 10,591.25| 7,413,880 2.250|2015/11/09| 0.98
ZP;7ESCROW CORP 65,000 | 10,851.72 7,053,624| 11,006.02| 7,153,913 6.375|2020/10/15| 0.95
QMEEQCAN TONER 65,000 [ 10,761.22 6,994,794| 10,732.91| 6,976,395 4.625|2015/04/01| 0.93
TRANSALTA CORP 4.75 65,000  10,672.75 6,937,289| 10,653.26| 6,924,619 4.750|2015/01/15| 0.92
VALERO ENERGY 6.625 55,000 ( 11,770.48 6,473,766| 12,094.55| 6,652,005 6.625 |2037/06/15| 0.88

ANADARKO PETRO 55,000 | 11,849.47 6,517,209| 11,817.30| 6,499,518 6.375|2017/09/15| 0.86

6.375

TIMKEN CO 6 60,000 | 10,671.44 6,402,868| 10,616.24| 6,369,745 6.000 |2014/09/15| 0.84
ZL;\;ES EXPLORATI 55,000 | 11,481.74 6,314,961| 11,417.46| 6,279,603 6.875|2023/02/15| 0.83
ENEEGY TRAN PTAR 55,000 | 10,578.30 5,818,069| 10,688.86| 5,878,878 6.050 |2041/06/01| 0.78
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60 61
25 6 20 25 12 20
25 6 20 25 12 20
413,436,340 342,008,933
2.2289 2.4241
22,289 24,241
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25 6 20
25 12 20
24 12 21 25 6 20
25 6 21 25 12 20
25 6 20
491,783,435
1,965,120
80,312,215
25 6 20
38,846,022
374,590,318
413,436,340
25 12 20
413,436,340
71,427,407
25 12 20
34,548,784

307,460,149
342,008,933
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@
(b)
UNITED MEXICAN 6.05 58,000 63,017.00
US TREASURY N/B 11.25 1,125,000 | 1,268,349.61
US TREASURY N/B 2.125 75,000 73,083.98
US TREASURY N/B 3 250,000 211,191.40
US TREASURY N/B 3.125 80,000 68,956.25
US TREASURY N/B 3.75 85,000 82,748.82
US TREASURY N/B 4.375 300,000 328,453.12
1,973,000 | 2,095,800.18
(218,801,538)
218,801,538
(218,801,538)
FANNIE MAE 6.625 125,000 164,002.75
FANNIE MAE 7.25 25,000 34,606.62
TENN VALLEY AUTH 3.5 80,000 63,749.36
230,000 262,358.73
(27,390, 251)
27,390,251
(27,390, 251)
ALCOA INC 6.15 40,000 43,130.56
ALLY FINANCIAL 3.125 50,000 51,117.50
ALLY FINANCIAL 5.5 25,000 27,138.25
ALLY FINANCIAL 8.3 35,000 37,712.50
AMER AXLE & MFG 5.125 5,000 5,162.50
AMERICAN TOWER 4.625 65,000 68,003.06
AMPHENOL CORP 4.75 70,000 72,442.51
ANADARKO PETRO 6.375 65,000 74,883.64
ANHEUSER-BUSCH 6.5 5,000 6,173.35
ARCELORMITTAL MULTI 55,000 52,937.50
AXTEL SAB 62,000 58,280.00
BANK OF AMER CRP 5 30,000 32,721.18
BBVA BANCO CONT 3.25 40,000 40,100.00
BEAR STEARNS CO 5.3 90,000 96,999.30
BRIGGS&STRATTON 6.875 40,000 44.,050.00
BROCADE COM SYS 6.875 25,000 27,000.00
BUNGE LTD FIN CP 4.1 50,000 52,930.40
CBRE SERVICES 5 30,000 28,950.00
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CCO HOLDINGS LLC 5.25 35,000 33,250.00
CCO HOLDINGS LLC 6.5 20,000 20,600.00
CELULOSA ARAUCO 5 40,000 40,660.76
CENTURYLINK INC 5.625 10,000 10,225.00
CHESAPEAKE ENRGY 3.25 80,000 81,000.00
CIT GROUP INC 5 80,000 85,699.28
CITIGROUP INC 1.3 35,000 35,113.85
CITIGROUP INC 4.05 25,000 24,747.92
CITIGROUP INC 5 70,000 72,098.95
CITIZENS UTIL CO 7.875 80,000 76,800.00
CNH CAPITAL LLC 3.875 20,000 20,725.00
COLUMBIA HLTH 7.5 5,000 5,462.50
COLUMBIA/HCA 7.58 20,000 21,000.00
COLUMBIA/HCA 7.69 50,000 52,750.00
CUMMINS ENGINE 7.125 60,000 75,866.34
DELHAIZE GROUP 4.125 50,000 51,672.25
DELUXE CORP 6 55,000 56,925.00
DENBURY RESOURCE 6.375 40,000 42,800.00
DUN & BRADSTREET 3.25 25,000 25,418.12
ECOPETROL SA 5.875 10,000 10,600.00
ECOPETROL SA 7.375 45,000 48,825.00
EMBARQ CORP 7.995 75,000 76,447.12
ENERGY TRAN PTNR 6.05 55,000 56,562.99
EQUIFAX INC 7 65,000 74,661.73
FIRSTENERGY CORP 2.75 25,000 24,434.15
FORD MOTOR CRED 8.125 100,000 125,730.30
GATX CORP 4.75 75,000 78,947.62
GEN ELEC CAP CRP 2.25 70,000 72,211.58
GEN ELEC CAP CRP 5.3 50,000 56,236.70
GEN MOTORS FIN 6.75 40,000 45,700.00
GEORGIA-PACIFIC 7.25 65,000 79,151.02
GEORGIA-PACIFIC 7.75 25,000 31,865.05
GOLDCORP INC 2.125 20,000 19,686.52
GOLDMAN SACHS GP 5.15 10,000 10,024.15
GOLDMAN SACHS GP 5.75 10,000 11,315.87
GOLDMAN SACHS GP 6.75 20,000 22,316.00
GOLDMAN SACHS GP 7.5 15,000 18,355.09
HISTORIC TW INC 6.625 10,000 11,518.53
INTL LEASE FIN 5.75 95,000 102,125.00
INTL LEASE FIN 6.25 25,000 27,187.50
MEG ENERGY CORP 7 5,000 5,050.00
MERRILL LYNCH 6.4 50,000 58,001.10
MERRILL LYNCH 6.875 30,000 35,637.00
METHANEX CORP 6 75,000 80,484.45
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MORGAN STANLEY 5.75 105,000 119,283.67
MOTOROLA INC 6.625 3,000 2,994.16
MOTOROLA INC 7.5 20,000 23,819.34
NABORS INDS INC 4.625 35,000 35,053.20
NABORS INDS INC 5 35,000 36,643.56
NATL RURAL UTIL 25,000 23,343.75
NEWFIELD EXPLOR 5.75 50,000 51,750.00
OLIN CORP 5.5 15,000 15,018.75
OSHKOSH CORP 8.25 30,000 31,725.00
PACIFIC RUBIALES 5.375 100,000 100,750.00
PAN AMERICAN 7.875 50,000 52,175.00
PERKINELMER INC 5 50,000 50,600.40
PETROBRAS 5.625 26,000 21,189.63
PETROBRAS INTL 6.875 50,000 47,506.50
PETROLEOS MEXICA 3.5 15,000 15,412.50
PIONEER NATURAL 6.875 35,000 41,264.09
PIONEER NATURAL 7.2 15,000 18,217.12
PLAINS EXPLORATI 6.875 55,000 61,393.75
POLYONE CORP 5.25 30,000 29,475.00
POST HOLDINGS IN 7.375 20,000 21,300.00
QEP RESOURCES 5.25 35,000 32,987.50
RANGE RESOURCES 5 25,000 24,687.50
REYNOLDS AMERICA 7.25 45,000 53,111.52
ROCK-TENN CO 4 25,000 24,065.92
ROWAN COS INC 5 65,000 70,619.12
RPM INTL INC 6.125 50,000 56,204.25
SEALED AIR CORP 5.25 10,000 9,762.50
SEALED AIR CORP 6.5 15,000 16,200.00
SIDEWINDER DRILL 9.75 20,000 17,600.00
SLM CORP 4.875 40,000 39,897.40
SLM CORP 5 20,000 19,796.76
SLM CORP 6.25 45,000 48,881.25
SPRINT CAP CORP 6.875 80,000 75,800.00
TELEFONICA EMIS 3.992 50,000 52,636.50
TELEFONICA EMIS 5.462 20,000 21,256.60
TIME WARNER CABL 4.5 15,000 11,273.70
TIME WARNER CABL 5.5 10,000 8,300.76
TIME WARNER CABL 5.875 5,000 4,279.30
TIME WARNER INC 7.7 65,000 83,422.30
TIMKEN CO 6 60,000 62,248.38
TOYOTA MTR CRED 1.75 40,000 40,333.84
TRANSALTA CORP 4.75 90,000 93,386.07
TRANSOCEAN INC 6.5 65,000 74,069.12
USG CORP MULTI 35,000 41,475.00
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VALERO ENERGY 6.625 55,000 62,937.65
VERIZON COMM INC 6.4 20,000 22,501.84
VERIZON COMM INC 6.55 70,000 81,718.84
VPI ESCROW CORP 6.375 110,000 116,050.00
WESTERN UNION CO 2.375 15,000 15,360.06
WHIRLPOOL CORP 4.85 45,000 47,597.71
WILLIS GRP HLDGS 4.125 25,000 26,236.87
WINDSTREAM CORP 7.5 50,000 50,500.00

4,731,000 | 5,039,735.37
(526,148,372)

AXTEL SAB 71,200 106,088.35
71,200 106,088.35
(852,950)

527,001,322
(527,001,322)

773,193,111

(773,193,111)

7 26.4% 99.9%

3 3.3%

114 63.5%

1 0.1% 0.1%

26 1 31
88,496,233
368,539
88,127,694
112,493,718
0.7834
7,834
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26 31
23 182,956
7 32,744

391 5,213,220
159 3,315,764
414 5,396,176
166 3,348,508
4 12,580
4 12,580
4 271,515
1 186,561
8 284,095
5 199,141
422 5,680,271
171 3,547,649
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(
27 28
24 31 25 31
15,970,870 17,748,821
3,999,305 3,999,613
259,411 260,095
32,426 7,550
3,392,765 3,641,029
305,910 439,648
452,618 470,228
14,092 12,379
155,946 230,101
9,011 15,233
24,592,358 26,824,700
130,525 138,920
201,264 153,518
331,789 292,438
241,251 487,128
32,852 1,805
126 115
2,271 809
276,502 489,857
6,720,330 6,914,557
234,921 234,311
681,196 553,412
16,958 13,881
9,480 9,480
589,332 409,440
8,252,219 8,135,083
8,860,511 8,917,379
33,452,870 35,742,080
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(
27 28
24 31 25 31

47,840 47,693
403 425
106,771 149,880
1,893,658 1,899,876
86,141 127,465
930,998 1,235,323
35,683 93,482
264,114 630,796
279,981 253,750
10 -
3,645,603 4,438,695
1,489,315 1,605,470
1,489,315 1,605,470
5,134,919 6,044,166
2,000,000 2,000,000
8,628,984 8,628,984
8,628,984 8,628,984
284,245 284,245
60,000 60,000
1,476,959 1,476,959
15,791,435 16,718,237
17,612,639 18,539,441
28,241,623 29,168,425
76,327 529,488
76,327 529,488
28,317,951 29,697,914
33,452,870 35,742,080
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(
27 28
23 24
24 31 25 31
25,467,198 24,965,627
2,001,039 2,123,129
1,743,437 1,675,512
5,000 5,000
31,647 28,389
99,134 39,868
48,776 51,597
29,396,234 28,889,125
13,259,090 12,702,099
475,028 323,773
4,092 5,176
503,839 628,953
2,285,064 2,491,384
35,155 34,811
199,733 208,926
28,233 27,115
12,025 13,918
1,855,475 1,992,553
28,021 14,507
123,714 103,926
18,809,475 18,547,147
154,738 145,461
4,427,312 4,393,347
937,970 767,474
279,981 253,750
20,938 17,677
10,026 24
245,311 252,472
230,691 184,318
80,136 83,374
683,098 670,888
205,957 173,008
170,410 189,990
268,760 260,890
7,715,334 7,392,682
2,871,423 2,949,295
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29,042 36,741
3,731 3,643
5,916 5,921
3,563 961
2,745 2,696

- 78
5,096 4,508

50,095 54,551

15,834 25,770

15,834 25,770

2,905,684 2,978,076
13,806 52,516
108,451 -
122,258 52,516

12,873 2,409

3,180 3,224

301 18,303

6,578 61,282

- 610

10,633 -

- 70,655

- 13,795

33,566 170,280
2,994,376 2,860,311
1,195,768 1,223,890
136,130 119,459
1,331,898 1,104,430
1,662,477 1,755,881
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(
27 28
23 24
24 31 25 31
2,000,000 2,000,000
2,000,000 2,000,000
8,628,984 8,628,984
8,628,984 8,628,984
8,628,984 8,628,984
8,628,984 8,628,984
284,245 284,245
284,245 284,245
60,000 60,000
60,000 60,000
1,476,959 1,476,959
1,476,959 1,476,959
15,381,398 15,791,435
1,252,440 829,080
1,662,477 1,755,881
410,037 926,801
15,791,435 16,718,237
17,202,602 17,612,639
1,252,440 829,080
1,662,477 1,755,881
410,037 926,801
17,612,639 18,539,441
27,831,586 28,241,623
1,252,440 829,080
1,662,477 1,755,881
410,037 926,801
28,241,623 29,168,425
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110,498 76,327
34,170 453,160
34,170 453,160
76,327 529,488

110,498 76,327
34,170 453,160
34,170 453,160
76,327 529,488

27,942,085 28,317,951
1,252,440 829,080
1,662,477 1,755,881

34,170 453,160

375,866 1,379,962

28,317,951 29,697,914
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)
27 28
( 24 31 ) ( 25 31 )
210,710 223,463
624,552 698,449
127,910 206,084
107 118
17,170 18,632
10,360,214 13,031,110
283,244 289,597
436,830 446,096
10,000,000 10,000,000
10,000,000 10,000,000
Sumitomo Mitsui Sumitomo Mitsui
Asset Management(New York)Inc. Asset Management(New York)Inc.
27 27
56,653 45,184
)
27 28
23 24
24 31 25 31
2,455 2,015
12,873 1,889
519
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@
C ) )
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)
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C ) )
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864,360 49,000 a1 -
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6,671,589 6,671,589
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31,474,256 31,474,150 105
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1,893,658 1,893,658
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48,443
48,741
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1 5 10 10
15,970,870
3,392,765
305,910
452,618
4,000,000
13,877 667,318
24,136,043 667,318
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3,999,613 3,999,200 413
6,881,219 6,881,219
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33,040
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3,641,029
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4,000,000
27,733 525,679
26,327,460 525,679
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(€H)

)
3,999,305 3,999,200 105
3,999,305 3,999,200 105
3,999,305 3,999,200 105

234,921

( )

(€H)
4,635,097 4,387,713 247,384
4,635,097 4,387,713 247,384

@)
2,036,491 2,170,148 133,657
2,036,491 2,170,148 133,657
6,671,589 6,557,862 113,727

48,741
301
( )

1,012,727 13,806 6,578
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28 (25 31 )
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3,999,613 3,999,200 413
3,999,613 3,999,200 413
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234,311

610
)

(€H)
6,212,805 5,419,133 793,672
6,212,805 5,419,133 793,672

)
668,413 670,000 1,586
668,413 670,000 1,586
6,881,219 6,089,133 792,086

33,338
18,303

)
1,042,233 52,516 61,282
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1,489,315 1,605,470
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167,222 171,214
19,662 22,339
5,053 36,910
14,018 16,364
205,957 173,008
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27 28
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( ) ( )
@ €y
106,421 96,450
12,691 12,409
27,381 56,165
5,808 5,778
3,644 48,698
155,946 10,598
230,101
155,946
155,946 230,101
_ 230,101
@ @
530,792 572,189
95,129 75,827
61,204 51,622
222,604 226,275
7,328 6,428
917,059 932,342
290,326 260,304
626,732 672,038
37,399 262,597
37,399 262,597
589,332 409,440
)
40.6
( ) 100
1.0 5
0.3
0.2
0.5
4.5
0.2
44 4
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