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3,487,016,475 2,720,873,503
31,023,163 62,982,058
797,166,135 639,320,485
2,720,873,503 2,144,535,076
2.
2,116,521,544 1,755,034,635
FOFs 604,351,959 389,500,441
€))
)
)
BGARIA 4.25% 07/09/17 150,000.00 161,032.50
BGB 2.25% 06/22/23 500,000.00 484,000.00
BTPS 3.75% 08/01/15 700,000.00 726,110.00
BTPS 3.75% 12/15/13 450,000.00 454,725.00
BTPS 4% 02/01/17 700,000.00 734,720.00
BTPS 4.5% 03/01/19 800,000.00 850,400.00
BTPS 4.75% 09/15/16 500,000.00 535,400.00
BTPS 5% 03/01/22 1,000,000.00 1,077,600.00
BTPS 6% 11/15/14 600,000.00 635,580.00
CROATI 5.875% 07/09/18 150,000.00 160, 380.00
CZECH 3.875% 05/24/22 600,000.00 675,000.00
DBR 2.5% 07/04/44 400,000.00 391,540.00
DBR 3.25% 07/04/42 800,000.00 909,600.00
DBR 4% 01/04/37 500,000.00 623,475.00
FRTR 4% 10/25/38 550,000.00 617,210.00
FRTR 4.25% 10/25/23 620,000.00 721,215.00
IRISH 4.4% 06/18/19 450,000.00 477,697.50
IRISH 5% 10/18/20 400,000.00 433,640.00
POLAND 4.2% 04/15/20 250,000.00 280,975.00
RAGB 1.95% 06/18/19 900,000.00 933,255.00
RAGB 3.5% 09/15/21 550,000.00 620,455.00
SLOREP 2.75% 03/17/15 400,000.00 399,860.00
12,903,870.00
(1,676,857,906)
UKT 4.25% 03/07/36 600,000.00 666,870.00
UKT 4.25% 06/07/32 600,000.00 667,920.00
UKT 4.25% 12/07/27 500,000.00 560,275.00
UKT 4.5% 03/07/19 600,000.00 689,400.00

POLGB 4% 10/25/23

2,300,000.00

2,584,465.00
(392,942,058)
2,249,400.00
2,249,400.00
(69,438,978)

2,139,238,942
(2,139,238,942)

GENCAT 3.875% 04/07/15

400,000.00

398,980.00
398,980.00
(51,847,451)

51,847,451
(51,847,451)

ABNANV 3.75% 07/15/14
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400,000.00

412,360.00
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EDF FRN PERPETUAL 300,000.00 314,010.00
FADE 4% 12/17/15 300,000.00 311,415.00
1CO 3.5% 01/20/14 500,000.00 505,300.00
INTPET 3.625% 05/30/23 150,000.00 153,429.00
RBS 4.875% 01/20/17 200,000.00 221,816.00
VEBBNK 3.035% 02/21/18 266,000.00 261,996.70

2,180,326.70
(283,333,454)

EIB 4.375% 07/08/15 400,000.00 426,860.00
426,860.00

(64,899,794)

348,233,248

(348,233, 248)

BAC 7% 06/15/16 250,000.00 290,100.00
BBVASM 3.625% 01/18/17 550,000.00 578,517.50
BNP 2.875% 10/24/22 230,000.00 232,840.50
CAFFIL 4.5% 11/13/17 400,000.00 453,660.00
COFP 3.311% 01/25/23 100,000.00 99,930.00
DAIGR 2% 05/05/17 250,000.00 258,150.00
GASSM 3.875% 04/11/22 300,000.00 301,725.00
GS 3.25% 02/01/23 325,000.00 328,607.50
IBESM 2.875% 11/11/20 200,000.00 198,140.00
INTNED 2.125% 07/10/15 600,000.00 613,710.00
NGGLN 1.75% 02/20/18 100,000.00 101,035.00
ORGAU 2.875% 10/11/19 340,000.00 345,423.00
PETBRA 3.25% 04/01/19 280,000.00 283,500.00
SANTAN 2.875% 01/30/18 500,000.00 510,400.00
SANTAN 3.5% 02/06/14 300,000.00 303,870.00
SANTAN 4.625% 03/21/16 300,000.00 317,235.00
SHAEFF 7.75% 02/15/17 150,000.00 168,622.50
SOCGEN 3.75% 03/01/17 300,000.00 324,060.00
TELEFO 3.987% 01/23/23 100,000.00 99,364.00
UBIIM 3.75% 10/30/15 200,000.00 204,620.00
VIVFP 4.125% 07/18/17 200,000.00 218,090.00

6,231,600.00
(809,796,420)

ALVGR 4.5% 03/13/43 200,000.00 198,150.00
HTHROW 3% 06/08/15 390,000.00 402,012.00
MET 2.875% 01/11/23 120,000.00 115,440.00
NAB 5.125% 12/09/21 340,000.00 383,180.00
RWE 4.75% 01/31/34 300,000.00 296,955.00
SEB 6.625% 07/09/14 400,000.00 420,176.00
SVTLN 3.625% 01/16/26 100,000.00 96,390.00

1,912,303.00
(290, 746,548)
SHBASS 6% 09/21/16 4,000,000.00 4,476,400.00
SPNTAB 3.75% 03/15/17 3,500,000.00 3,601,485.00
8,167,885.00
(123,090, 026)
NYKRE 2% 04/01/17 4,500,000.00 4,643,100.00
4,643,100.00
(80,929,233)

1,304,562,227
(1,304,562,227)

3,843,881,868
(3,843,881,868)
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5,405,779 5,273,856
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893,246 865,843
42,463 10,170
65,848 51,383
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9,613 737
_ 456,500
6,961,199 7,666,161
17,303 7,057
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16,926 16,217
200 200
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20,093 95,234
1,902 16,299
57,021 69,377
- 29,535
17,622 8,755
1,982,354 1,924,147
796,757 572,361
182,835 170,105
- 103,986
979,592 846,453
2,961,946 2,770,601
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2,390,932 1,602,115
9,353,596 8,543,118
3,479,040 3,436,882
167,121 196,803
1,160 1,160
93,973 97,927
439,257 480,591
153,277 124,231
181,578 253,926
8,966 8,618
94,129 101,980
5,869 9,945
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35,081 32,379
4,660,455 4,744,831
60,675 58,275
962,162 963,813
407,628 530,810
109,753 90,151
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85,716 65,845
27,248 20,295
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99,947 93,290
10,348 10,246
231,130 267,868
803,486 867,422
4,256 12,297
92,362 72,225
3,080,177 3,198,705
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1,628 2,252
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20,698 2,910
5,973 120
26,671 3,030
1,587,920 598,803
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