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US T 1.75% 22/ 05/ 150, d00 20, 07|5.00
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US T 11.25% 15/(024/ 195 0100475, 344. 02
US T 2% 220215 10, Q00 10, 29/4. 53
US T 2.125% 21/[{08/7%, 00 78, 50[3.90
US T 2.75 2042/[08/6®G, 00 57, 33[2. 78
US T 3% 42/05/ 15 305,[000307,597.26
US T 3.125% 21//05/45%,|000508, 148. 48
US T 4.375% 40/[0532%,[000419, 3Q90. 78
UST 0.75 2017/ 06/ 3@5,|000346, 13§8. 98

2,933| 01,0394, §89. b1

(285, 98[5, 50/0)

285, 98/5, 50[0

(285, 985, 50/0)

FNMA 6.625 2030/ 11L5D5(000227,133.765
TENN VALLEY AUTH 38G, Q00 78, 68[4. 80
230,[000305,818.565

(25,762, 154)

25,762, 154

(25,762, 154)
ALCOA I NC 6.159% 204®,8JQG 44, 02[1. 64
ALLY 6.75% 14/ 12/ 044, QOO0 47, 65[8. 77
ALLY FINAN 8.39% 157H2Ja® 83, 90[6. 25
ALLY FI NANCI 5.[5% 25%,00Q® 26, 95(6. 87
ALLY FI NANCI AL [3. 1%®, Q00 50, 16[1. 35
AMERI CAN TO 4.625 6%,00®0A 69, 125. 009
ANADARKO PET6. 3759%5,0pAG 77, 68[3. 51
ANHEUSER BUS 6./5 4%0®%®D 7,059.009
APH CORP 4.75%|14/7Q,/0W®G0 74, 56[9. 32
ARCELORMI TTALG6.[75%Q,0B80Q 75, 95[5. 52
AXTEL 9 2019/09/2225,[00066, 87[5. 00
BANK OF AMER 5% 213®,5JQ® 34, 28(7. 09
BEAR STEARNS 5.[3%1B910®®144, 156. 61
BRI GGS&STR 6. 8715% 29,10A® 62, 42/5. 00
BROCADE 6.875% |20/ D8,/0®0 27, 12/5. 00
BUNGE LTD 4.1%|16/9®,/0®&0 53, 72/8. 05
CCO HOLDINGS LUC 62@®, Q00 21, 70/0.00
CELARA 5 2021/ 01/ 240, Q00 42, 79|3. 84
CIT GROUP 5.00% 178®,5JQ®G 85, 80[0. 00
Cl TI GROUP 5% 14/ 09/1D5[000115, 995. 0F
CITIZENS 7.875% 2789®,1JQ®G 82, 00[0. 00
CNH CAPITAL LLQG 3.B8®,5000 20, 70/0.00
COLUM/ HCA 7.589% 252®,9JQ®G 20, 30[0. 00
COLUMBI A 7.69%|25/%H6G,/AE0 51, 37|5. 00
COLUMBI A HLTH 7.5 %3DPD5 5,125.00
CUMMI NS 7.125% |281®@%/,@®D0247,531. 48
DELHAI ZE G 4.125% 7.0,06Q® 72, 14/9. 84
DELUXE CORP 6 90, 300 89, 88(7.50
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DENBURY 6. 375%(21083,5Q00 61, 05/0. 00

DG 4.125 2017/ Qq7/1%0, Q00 31, 80/0.00

0
DONNELLEY&S 7. 25 18500 53, 625. 00
DUN & BRADSTREBT 32%,5Q00 25, 25|18. 15

EMBARQ 7.995% 36/ 0%5.,0l00104, 633. 6

07

ENERGY TRAN 6. 05 48®,60QA0 90, 16/5. 04

3]

~

EQUI FAX 7.0% 37/076%,100 81, 63|7. 01

FI SERV I NC 3.125%1DD1@O@®OD104, 838. 590

4
2
FI'sSsv 3.5 2022/ 1340/ 0580, Q00 49, 895. 25
FLORI DA PW 4. 125% %2,0pm0a 57, 23|18. 06
FORD MOTOR CR 5%12005/0D®221, 865. 490
FTI 3.45 2022/ 1340/020, Q00 20, 36/6.00
GATX CORP 4. 75% 157%5qa® 80, 138. 85
GE CAP 5.3% 21/|02/71a, Q00 80, 582. 95
GEN ELEC 2.25%|15/98,/®®0 98, 49(6. 66
GEN MOTORS FIN|6. 760,000 46, 095. 72
GEORGI A PAC 7. 25% @3B8,06MQ 84, 734. 26

GEORGI A PAC 7. 715% 29,10A®127, 9976. 87

GOLDMAN 7.5% 2019/0®2,/0®0 18, 812. 29
GOLDMAN SACHS GP 51,5000 11, 844. 37
GOLDMAN SACHSS.|15%1,00® 10, 436. 18
GOLDMAN SACHSG6.|75%WBy%,10®M@ 51, 22(3. 81

I NTL LEASE 5. 75% 186500143, 5235. 38

I NTL LEASE 6. 25% 129,560 26, 93|7. 50

~

JC PENNEY 6. 379% 358,00 21, 350. 00

KI' A MOTORS 3. 625%2D®0®D£94209, 668. 690

KI NDER MORGAN §5. 7%D®0pPO®109, 48§3. 290

MERRI LL 6.875%(18/30,/®®0 36, 31|1. 88

MERRI LL LYNCH §. 4%8%,0B@®B100, 135. 67

METHANEX 5. 25%(2208%9,100 16, 61|7. 21

METHANEX CORP g% 2968pP®0221, 806. 92

MORGAN ST 5.75% 21/061/0DPH119,881.54

MOTOROLA 6.625% 37/B31D/0D5 3,432.10

MOTOROLA 7.5% 225/ 050,100 25, 59/5. 20
NABORS I ND 4. 625% &@,0pa®d 85, 31|7. 238
NATL SE 3.95% 15/ 0%5,100 59, 27]12. 19
NEWFI ELD EXP 5./75 2006B® 55, 75/0. 00
NEWMONT MI N 5. 8§75%B%,080@ 51, 3011. 75
NIl CAPI TAL 7.625 23,00 18, 625.00
oL STATES I NTYH 5.3®,50Q00 30, 375.00
OLN 5.5 2022/08/1515,Q00 15,67(5.00
OSHKOSH 8.25% 17/ 030,000 33, 00(0. 00
PANAME 7.875 2021/0%,/®&0 65, 06{2. 50
PARKER D 9.125% 182%940®A@ 26, 96{8. 75
PERKI NELMER I NG 5 2,1qa® 55, 335. 45
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PETROBRASG6. 875% 405®M,1d®® 63, 49]1. 25

Pl ONEER 6.875%(18/3%,/®A0 42, 60[0. 21
PI ONEER NATURAL REISHUREICE 19, 07/0. 61
PLAI NS EXPLORATI 658,700 63, 04|13. 75
POST HLDS 7.373% 22®,20660 21, 975. 00
QEP 5.25 2023/05/ 035, Q00 37,625.00
RANGE RESOUR 5% 22238,1600 26, 375. 00

REYNOLDS 7.25%|37/166/, D®0215, 669. 68

RI'G 6.5 2020/114/1580, Q00 95,659. 20
RKT 4 2023/03/Q1 25,000 25, 050. 97
ROWAN COM 5% 2Q17/®%®,/®A0 72, 22{3.51
RPM I NTL 6.125% 198®W,1600 93, 27|7. 76
SEALED Al R CORR 6.55,Q000 16, 23(7.50
SERVI CE CORP 7% 197®5dA® 11, 025. 00
SI DEWI NDER DRI YL 92,5000 20, 200. 00

SI GMA ALIM 5.625%158%00D49€169, 845. 00D

SLM CORP 5% 18/|06/58®, Q00 50, 324. 75

SLM CORP 5.05%|14/38,/Q030 36, 92(2. 06

SLM CORP 5.375% 135K50D/0D5 5,0123. 40

SLM CORP 5.375% 143®5Ja® 31, 456. 23

SLM CORP 6.25%|16/4€8,/®®0 49, 118. 58

SPRI NT CAP 6. 8715% &@B,1000® 84, 60(0. 00

TELEFO 3.992 2016/®®,/0®0 52, 25/0. 00

TI ME WARNER 4. 1125%20,00Q® 21, 86[3. 44

TI ME WARNER 7.7 32@0%,0000 90, 42|13. 97

TI ME WARNER I NG 6.62500 12, 72|7. 97

TI MEWARNER C 5./85 nn¥,0k6®a 17, 730. 15

6
8
0
0
TELEFO 5.462 2021/2®,/0®0 21, 125.00
3
3
7
0
7

TI MKEN CO 6% 1409160, Q00 64, 17(7. 62

TOYOTA MTR 1. 79% 1205PdHO0112,57%76. 9Y

TRANSALTA CRP4 .|(75%1G,00A®G 95, 43|19. 96

TWX 6.5% 36/11/(15 40,000 49, 86(7. 12

USG CORP 6.3% 146/ 120,100 20, 80/0. 00

9

7
US STEEL 6.65%|(37/96G,/®A0 43, 375. 00

0

7

UusG CORP MULTI [(18/38,/A®0 39, 63|7.50

VALERO ENERG6.625% 80,0109, 064. 0F

VPl ESCROW CORR 613051000119, 0795.00

WESTERN UNI ON GO 2138,7600 15, 0710. 92
WHI RLPOOL 4.85% 214®960A® 48, 14;3. 38
WIHLLI'S GRP 4. 125 1639,3®0 79, 726. 80
WILLI'S NORTH 6./[2% 2A25%,0B@@B 28, 46/12. 80
WILLI'S NORTH AME7 113®0®® 17, 8012. 21
WI NDSTREAM 7.5 (23/90,/®A0 53, 625.00

6, 585| 00,0208, 471. B8
(607, 28|3, 749)

607, 283, 749
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(607, 28|3, 749)

919, 031, 40|13

(919, 031, 40[3)

(

)

13 29 .|7% 100 0%
2 2.7 %
116 63.(2%

25 1 31

45/88

964, 548, 747
6,365, 430
958,183, 317
1,382,162, 321
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25 31
25 31
20 31,859
4 18,420
320 5,069,835
138 3,328,831
340 5,101,694
142 3,347,251
0 0
0 0
0 0
0 0
0 0
0 0
340 5,101,694
142 3,347,251
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26 27

23 31 24 31
17,127,600 15,970,870
3,999,722 3,999,305
264,910 259,411
607,623 32,426
3,712,698 3,392,765
326,523 305,910
412,606 452,618
27,051 14,092
241,975 155,946
1,299 9,011
26,722,012 24,592,358
148,698 130,525
232,209 201,264
380,907 331,789
- 241,251
- 32,852
138 126
4,216 2,271
4,354 276,502
4,980,828 6,720,330
234,921 234,921
681,432 681,196
10,561 16,958
20,113 9,480
606,449 589,332
6,534,307 8,252,219
6,919,569 8,860,511
33,641,581 33,452,870
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(

26 27

23 31 24 31
47,190 47,840
681 403
21,638 106,771
1,971,626 1,893,658
64,551 86,141
824,240 930,998
126,666 35,683
1,004,164 264,114
327,914 279,981
- 10
4,388,674 3,645,603
1,310,821 1,489,315
1,310,821 1,489,315
5,699,496 5,134,919
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
15,381,398 15,791,435
17,202,602 17,612,639
27,831,586 28,241,623
110,498 76,327
110,498 76,327
27,942,085 28,317,951
33,641,581 33,452,870
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52/88

26 27
22 23
23 31 24 31

27,350,519 25,467,198
2,113,027 2,001,039
1,828,087 1,743,437
5,000 5,000
35,635 31,647
234,885 99,134
26,930 48,776
31,594,086 29,396,234
14,161,927 13,259,090
482,728 475,028
4,634 4,092
537,254 503,839
2,115,042 2,285,064
34,433 35,155
266,803 199,733
23,235 28,233
11,346 12,025
2,066,205 1,855,475
27,670 28,021
79,571 123,714
19,810,852 18,809,475
155,867 154,738
4,342,937 4,427,312
983,434 937,970
327,914 279,981
21,460 20,938
31 10,026
220,738 245,311
219,278 230,691
87,674 80,136
677,468 683,098
199,545 205,957
100,356 170,410
250,817 268,760
7,587,526 7,715,334




EDINETOOOO
OO000oO00ooo0oo00oOo(Ees8ys?)
ooooodooodooodooosdn

4,195,707 2,871,423
34,115 29,042
3,603 3,731
7,877 5,916
4,753 -
3,076 3,563
3,485 2,745
1,645 -
7,033 5,096
65,590 50,095

- 15,834

659 -

659 15,834
4,260,638 2,905,684
7 -

71,400 13,806

- 108,451

71,407 122,258
17,318 12,873
2,679 3,180

- 301

20,822 6,578
1,256 -

- 10,633

42,077 33,566
4,289,968 2,994,376
1,852,053 1,195,768
93,549 136,130
1,758,503 1,331,898
2,531,465 1,662,477
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26 27
22 23
23 31 24 il
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
14,172,932 15,381,398
1,323,000 1,252,440
2,531,465 1,662,477
1,208,465 410,037
15,381,398 15,791,435
15,994,137 17,202,602
1,323,000 1,252,440
2,531,465 1,662,477
1,208,465 410,037
17,202,602 17,612,639
26,623,121 27,831,586
1,323,000 1,252,440
2,531,465 1,662,477
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1,208,465 410,037
27,831,586 28,241,623
82,556 110,498
27,941 34,170
27,941 34,170
110,498 76,327
82,556 110,498
27,941 34,170
27,941 34,170
110,498 76,327
26,705,677 27,942,085
1,323,000 1,252,440
2,531,465 1,662,477
27,941 34,170
1,236,407 375,866
27,942,085 28,317,951

55/88




(1)
(2)

(3)

(1)

50
20

(2)
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24 21 12
24 21 12
)
26 27
( 23 31 ) ( 24 31 )
191,415 210,710
774,482 624,552
95 127,910
15,226 107
17,170
11,201,422 10,360,214
293,061 283,244
469,104 436,830
10,000,000 10,000,000
10,000,000 10,000,000
Sumitomo Mitsui Asset Sumitomo Mitsui Asset
Management(New York)Inc. Management(New York)Inc.
27 27
74,617 56,653
)
26 27
22 23
23 31 24 31
3,867 2,455
9,847 7,471 12,873
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26 22 23 31 )
17,640 17,640
(1)
() ()
22 24 22 22
1,323,000 75,000
31 25
(2)
23 24 26
() ()
23 24 23 23
1,252,440 71,000
31 27
27 23 2 4 31 )
17,640 17,640
(1)
() ()
23 24 23 23
1,252,440 71,000
31 27
(2)
24 25 27
() ()
24 25 24 24
829,080 47,000
31 26
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26 27

22 23

23 31 24 31
( (
X X )
672,700 672,641
958,593 286,301
1,631,293 958,942

(1)

(2)

(3)

(4)
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26 ( 22 23 31 )
23 31
( )
1) 17,127,600 17,127,600
@) 3,712,698 3,712,698
® 326,523 326,523
(4 412,606 412,606
(5)
3,999,722 3,999,600 122
4,932,087 4,932,087
(6) 681,432 681,432
31,192,671 31,192,549 122
1)
1,971,626 1,971,626
1,971,626 1,971,626

(1) (2) (3) (4)

(5)

(6)
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298
48,443

48,741

234,921

234,921

1,256

(5)

10

10

17,127,600
3,712,698
326,523
412,606

4,000,000

13,841

667,590

25,593,271

667,590
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27 ( 23 24 31 )
24 31
( )
@) 15,970,870 15,970,870,
@ 3,392,765 3,392,765
©) 305,910 305,910
@ 452,618 452,618
@)
3,999,305 3,999,200 105
6,671,589 6,671,589
(6) 681,196, 681,196,
31,474,256, 31,474,150 105
(1)
1,893,658 1,893,658
1,893,658 1,893,658

(1) (2) (3) (4)

(5)

(6)
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298
48,443

48,741

234,921

234,921

(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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26 ( 23 31 )

( )

(1)

)]
3,000,722 3,999,600 122
3,009,722 3,999,600 122
3,099,722 3,999,600 122

234,921
1,256

( )

(1)
3,047,395 2,801,036 246,358
3,047,395 2,801,036 246,358

]
1,884,692 1,950,168 65,476
1,884,692 1,950,168 65,476
4,932,087 4,751,205 180,882

48,741

4,845,387 71,400 20,822
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27 | 24 31 )

( )

(1)

)]
3,999,305 3,999,200 105
3,999,305 3,999,200 105
3,099,305 3,999,200 105

234,921

( )

(1)
4,635,007 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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26
22
23

31

27
23
24

31

(

)

1,310,821

1,310,821

160,751
17,066
6,439
15,287

199,545

1.5%

()

1,489,315

1,489,315

167,222
19,662
5,053
14,018

205,957

1.5%
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23

26
31 )

27
24 31 )

133,428
14,807
83,126

6,378
4,235

241,975

241,975

241,975

533,373
141,119
71,023
247,489
4,925

997,931
321,097

676,833

70,383

70,383

606,449

100

106,421
12,6901
27,381

5,808
3,644
155,946

155,946

155,946

530,792
95,129
61,204

222,604

7,328

917,059

290,326

626,732

37,399
37,399

589,332

()
40.6

10
03
02
05
45
02
a4




EDINETOOOO
OO000oO00ooo0oo00oOo(Ees8ys?)
Ooooooooooooooooooaod

23 12
23 114
23 117
24
40.6
24 27 31 38.0%
27 35.6%
88,362
93,662 5,299
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26 22 23 31
(1)
27,350,519 2,113,027 1,828,087 302,451 31,594,086
(2)
90
90

(3)

10
27 ( 23 24 31 )
(1)

25,467,198 2,001,039 1,743,437 184,558 29,396,234
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(2)
90
90
(3)
10
)
26 ( 22 23 31 )
(
)
( )
() 210,000,000 20 1,130,782 293,061
) 1,770,996,505 ( ) 4,558,604 374,320
' ’ ’ 275 ' ' ’
(1)
(2)
(
)
10,000,000 2,174,385 110,182
(1)
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23 24 31 )
(
)
( )
() 220,000,000 20 1,082,284 283,244
) 1,770,996,505 ( ) 4,294,733 345,061
275
(1)
(
)
10,000,000 1,765,986 264,970
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