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21
¢ )
() ¢ )
1,481, b6, 630 1,470, 7p3,1406,4303, 176
552, 90B, 800 569, 30, 61060, 397, 800
58,006, 000 59,373, 7010, 367} 700
2,119, 13,400 2, 205, 9B5,&0,0072, 200
2,730, P 3,200 2,891, 4p3168267p, 482
139,57p, 424 138,22p,000352}| 424
62,484, 206 61,060, 0010, 424} 206
7,144, b9, 660| 7, 396, 1B8,6043,6359, 328
21 31
¢ )
¢ ) ¢ )
326, 16p, 211 321, 06p, 152095 039
320, 76, 480 312, 18p, 280582200
68, 780, 800 68, 754, 40026, 400
2,936, D8, 080 2,913, 6[L5,284,0592, 240
3,333, b6, 360 3,253, 7[6,71%8,0980, 180
326, 16p, 211 316, 714, 080446| 131
7,311, 33,142 7,186, 110,%3%5,2130, 432
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USBOMD 2% 15/ 36 10,720, 00010262, $69./600
USTB 11.25% 2/ 15} 155, 000, 0J0070@a®9, 8/00.(0O00O0
usTtTB 3.5% 2/15/39 2,500, 00020@Q00, 3|75.(000
USTB 4. 25% 5/ 15/|1392, 890, 00020009, 8/54.(300
USTB 5. 375% 5,830, 000608601, 044.800
USTB 6. 375% 8/ 15| 287, 700, 0/001 10,0033, 216.[000
UustTB 6. 75% 8/ 15/(263, 100, 0/00400@1, 3[36.000
USTB 7. 125% 2/ 15| 253, 400, 0j0o070a@o0, 3/186.(000
USTB 8. 75% 7,780, 0001 10,0021, 405./200
USTB 8. 875% 5,150, 00070035, 9}43.1000
USTB 9.875% 11/ 1|5/61,5500, 0)00900®1, 8/75.(000
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USTN 1.125% 1/ 15| 172, 000, 0[0060®Q@ 3, 7|50./000
USTN 1.5% 7/15/ 1|2 2,500, 0[0020600, 7(75./000
USTN 2.625% 6/ 30| 124, 250, 0[0020@@ 2, 1{40./000
USTN 2.625% 7/31|/ 18,600, 00050086, 300./000
USTN 3.125% 5/ 15|/ 28,670, 00230008, 006./500
USTN 4.5% 9/30/1|]1 9,000, 00090629, 2[80./000
141,228,|256[ 400
124,590,000, 000
(13,097, 5%08,/]499)
GERMANY BUNDES 4| 25440, 00/0. 0@@2, 91[4. 8/00
GERMANY REPUB 3.[59% ,b0010/00,40/]010620 0@ 3, 7[40./000
2,410,000?08&6’654'800
(335, 160, 7[59)
13,432,669,/258
(13,432,669,/258)
QUE PROV I7TN G Rb 2,300,00030001, 8/45./000
3,001, 845./p00
2,300, 0[(00.000
(278, 39|1, 105)
278,391, 105
(278, 39|1, 105)
AFRICBN8TY®/ 15/ 15| 1,100, 00010285, 0/03./000
AFRITBABWK . 345%6/ 2[3 3,000, 00030660, 3/190.000
AS| DER/KWANKS57/5P®/ 189, 000, 0[00900®6B7, 1/50.000
EDF SA 6.95% 1/ 2|6/13,965104,40400 20008, 0{17./000
EXP-1 MP BK KOR 5| 817,529 01,/01040/ 105@ @ 4 , 1{92. /000
FFCB 3% 9/ 22/ 14 3,000, 00030009, 9/30./000
FHLB 1.625% 7/ 27| 151, 200, 0[0050@@2, 3[28./000
FHLMC 2.125% 9/ 2|1/51,2000, 00050030, 350./000
FHLMC 3% 7/ 28/ 14 3,000,0/00300@1, 1{20./000
FHLMC 5% 7/ 15/ 14 2,000,0/0020a@8@7, 2{00./000
FNMA 6.125% 3/ 15| 142, 500, 0[o0o500a9, 3/90.[000
FNMA 7.25% 5/15/|3@1, 500, 00050802, 130./000
| BRD 9.25% EC 2,785,000300a3, 7/69.650
| BRD 9.75% 1/ 23/|165, 000, 0[0060®BB9, 450.[000
| BRD YANK 8. 62509% 130,/01050/,10§00 30®a 5, 1/50.[000
| BRD YANK 9. 25% [7/11,56/5107, 0[0020@0®9, 9|77.[000
| ND BK KOREA 7. 1253 ,44/5104, OROEOG) B8 3, 6/53.[0 00
| NTERAMER DEV BK| 77.,357050 ,10[0105701®@ 7 , 8/75.[000
| NTERAMER DEV BK| 84,50 335,1030/0140 @® 4, 2[02.[050
| NTERAMER DV BK |YANKO 070 ,60[01054 02866 3 , 0[8 0. [0 00
KFW 4.875% 6/ 17/|192, 765, 0[0020002, 4[85.600
KOMMUNALBANKEN 5| 142 5000 05,/03000/ 4023 ® 1, 0|40 . [0 00
KOREA DEV BANK F[RN ,1500/02,00[{00091002r@ 5, 0{15. [0 00
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KOREA NATL HS FR|N1125202,/010]0 .ROEZ®SO, 06(5. 0[0 0
KOREA WATER RES |FRN80101,/00040/.1010® 8, 7 4[4 . 0[0 0
MASS TRANSI T GLB|L 27,.350 01,10/080/ 21008 @ 3, 7|45. /000
PEMEX PROJ FD 7.|753% 6P5EARPO|00 30B@6, 1{10./000
PEMEX PROJECT 9.[12159w55, 0[0010®®4, 1]25.[000
PETRONAS CAP 5. 2|59% ,890102,/0]090 40)G8@ 9, 5(30./000
PETRONAS CAPLTMT|N 24,.52050% 040/01240 @7 8, 5(00. /000
119,183,|717[ 200
106, 094,(000.000
(11,053, 097,/]933)
PEMEX PROJ 5. 5% [2/12 42/6205 OROEOGIS) 0@ 8, 1{43. 600
1,260,000}0838'143'600
(139, 036, 2149)
11,192, 134,182
(11,192,134,/182)
AB | NBEV MTN 5. 3[751,1510/01,40(0104140M3® 2, 3|70. 000
ALTRI A GROUP | NC| 120,.320% ,20/060/ B0 @ 1, 4/48.000
ALTRI A GROUP | NC| 92 ,2250% ,80/060/ 21096 @ 6 , 2|92 . 000
ALTRI A GROUP | NC| 91.,9255% ,1010/03180 6@ 1, 8|87 . 500
AMER | NTL 4.25% |[REGSOO0, 00(0. 004, 050.0d0
AMERI CAN | NTL 4.[252 100, 00010665, 0[50./000
ANADARKO PETRO 6| 4259 090/,1030/03160 @@ 2, 2/40. 000
ANHEUSER BUS 7. 7[5 11,/61090 ,104040A1 0D8I® 7 , 0|7 2.0 00
AOL TI ME WARNER [6.18,7854% , 00020009, 4/64.000
ARCELORMI TTAL 9% 22,12550, 0[0020@®6, 2/50.000
AT&T | NC 6.55% 2| 135/03090, 00030289, 1/10.000
AUST & NZ BK EMT|N F8ROND ,40/0208./01056 9, 16/8. 000
AXON 07-1A Al 3ML 490107, 00[0. 000 0. 0foo
BANK AMER 5.65% |5/20,190108 0[00200®8, 9/01./000
BANK AMER GMTN 7| 317,59 155/,1030/01240 0® 0, 3(18. 250
BANK OF AMER MTN| 71.,602250 ,60/]010/ 1090 @ 1, 3(88. /000
BANK OF EAST ASI|[A 1F, FB5ND 06,/04020/ 1107@ @ 8 , 1|25 . [0 00
BANK OF SCOTLAND| PLC 5. 23%
0l 21/ 17 4,000, 00030809, 8/40./000
BANK ONE 7.625% |10/51050/,2060{0. 06@9, 50(5. 0[00
BANKAMER 7.8% 2/|152,1000 0GLOBLO 200G 1, 0[40./000
BARCLAYS BANK FR|N 26 /02070/,1060 O 1404827 7 , 8|8 0. [0 00
BARCLAYS BK 6. 05|% 1520/04,/01070 .10484@\1 , 8 8[0. 0[0 O
BARCLAYS BK 8. 55| V3RN) OPOE ROFO ORE)GEST 0, 0[0 0. [00 O
BARCLAYS BK PLC |[6.17,54% 05,/02020/ 1096 @ 8 , 4[5 0. /000
BARCLAYS FRN 3 MLJ|+ 210, 755/ 02,50/010510 B® 3, 7[6 0. /000
BNP PARI BAS FRN |5.221050 01,10/020310Q1@0 6 , 4[20. /000
BRI TI SH GBL 8.37|5%,500,0/00408@9, 2[90./000
BRI TI SH TELE(8. 6|25 +828558,P0)0|0. AQ@ 10, 0[37.800
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CARGI LL I NC 5. 29% 12/,2020/01,30(0104240M0®@ 9, 0[00. 00O
CHONG HI NG BANK [LTD _FRN

12/ 16/ 16 1,750, 0/0010@36, 890.1000
CIE FI NANCEMENT |4 .58, 70509 ,90/0300501@00a 3, 5(00.000
CIl TI GROUP 6.3759% 81,1720001,40/00100Q 7, 5(27.000
CIl TI GROUP | NC 5.|853% 070/00,20/010330 @0 3, 0[80.[000
Cl TI GROUP | NC GL|B 17,.02050 ,1000/01.701@0 3, 0|00 . 000
CONOCOPHI LLI PS 6% 21,/0105W,20d0020Q69,700.000
CONOCOPHI LLI PS 6| 5% 020/,0010/03.90 605, 67(5. 000
COX COMMUN 8. 375|% 390001,/03090 .104040A1 8, 8(6 2. 000
CREDI' T AGRC FRN |3 ML6+0200, 030/01.30/G&8 , 0 6(0. 00O
CREDI T SUI SSE MT|N 13,.24550% 010/02101®20 4, 9(/00. 000
DAl MBZNA GLOBAL |7 .17,529 01,/01080/ 10120 6, 6|08 . 000
DBS BANK LTD FRN| 71/,1050/02,10|0ROEG8S20@ , 00|0. 00 O
DEUTSCHE BK AG 5| 327,509 01,00/010220102@ 3, 0|00 . 00O
DOMI NI ON RESOURCI|E 16,.530/0V, AOR0 09706@6®@ 5, 0|00 . (00O
DOW CHEMI CAL 8. 5[5% ,556109, 00020009, 2(38. 400
DOW CHEMI CAL CO |FRIN 380/00,80/0101103a3, 7/67.(000
DUKE CAP CORP 6.|125%900, 00/0. 0069, 62|5. 0100
EXELON GENERATI OJN 16,.49550% 0/00.10666, 0j09. 500
FALCONBRIDGE 7.35% 840, 00/0.0804, 26/4. 0100
FRANCE TELECOM MTN,b45 0307,5090 07201®&0 7, 4/75. 1000
FRANCE TELECOM S|TEP7 530/,0010/03.1a QE0C1 9, 5|05 . 000
GE CAP CORP 6% 8| 017,/01090, 00010 0O®G6, 8(10.000
GE- CAP CORP GLBL| 64% 55000, O[O0 40@Q 7, 0[70.000
GE- CORP 5. 25% 12| 64,10/00, 0004000, 6(40.000
GENERAL ELECTRIC| 5955, 00/0. 0009, 2/163.]100
GLENCORE FDG LL |6 24,/01050/,1040 ORIEQG8S% 8, 1|120. 000
GLENCORE FDG LLC| 61,40/0105/01040 .1®44® , 8 4(0. 0[0 O

GOLDMAN SACHS 6.6 9% ,10/0105/01020 30 2@ 8, 4(30.[000
GPB EUROBOND( GAZ|PR), OFORON 040/042Y01@® 8, 3(6 0. [00 0
GRANM 07-1 1C1 3|ML +63000 ,1020/02.00/0502 , 000 . 0dO

GSI NC GLBL MTN 7| 325% 0100,/010/0000 GED 5, 000 . 00O
HANG SENG BK LTD|] F2RN 070/,0030/0L.I70 @ 4, 5/00. 1000
HANG SENG BK LTD| F2RN) 070/,0060/01160 @@ 4, 6/[40. (000
HBOS TRSURY SV R|E®&S 950 ,b1010/ 0230/ &6, 1|199. 000
HOUSEHOLD FI N 89% 7/91050/,1000/0. 0®@@ 4, 22|6. 000

HSBC CAP FRN 1,040, 0/00. 006, 80|8. 000

HSBC HOLDI NGS PL|C 1F ROND 01,00/0006./@@®® , 58|0. 00 0

HYUNDAI CARD CO |FRIN 450/00,30/0100103® 2, 9/142.1000
I CI CI BANK UK FR[N 16,/51040/,1000 0 10 @@ 2, 0|6 0. 000
I NG BANK NV FRN [EMT6N) 05,/02030/.1066@ 7, 50/2. 0|00

JOHN DEERE CA MT|[N 25,.07050 ,90/01002 01086 2, 4|0 0. 000
JP MORGAN CHASE |6 % ,10/0105,/01080 20 0@ 6, 5|80.1000
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JP MORGAN CHASE [6.16,25550 , 0[0010®G1, 0[29.[000
JP MORGAN CS GLB| 63,7500 ,BE0O[0030@06, 9(76.[000
JPMC CAP XXI 1 6.[452% 020/00,20/0307r100 @8, 4/60.1000
KOOKMI N BANK 7. 2|59% ,570104,/01040RIEQG8S2 4, 8|99 . (000
KOOKMI N BK EMTN |5.18,7350% ,60/0101.Y01®% 8, 4/6 1. 1000
KOREA HYDRO&N 6.2 51% 260/01,70/|01041R)G2S® 3, 8|76 . 000
LAMBD 07-1X A3 3|ML4+ 1050 09,/02000/ 301a @6, 6/00. 000
LLOYDS TSB FRN 4} 127,/01040, 000 20Qa@1, 9|120. (000
MACK CALI RLTY 7| 757% 08,/01030/.10006 7, 70|2. 500
MERCK & CO | NC MT N ,51 6805 %060/ 130920 1, 5|6 8. (800
MERRI LL LYN MTN |5.37,70% 07,/02050/ 3101 @9, 5|130.1000
MORGAN STNLY GLB|L 35ML0+2050|01./01@1®@ O, 74|0. 0f0O0
MSTDW 6.6% 4/01/]122, 000, 0j0020aG0, 0/[40.(000
NGALE 07-11 1 6 ML +12,55 060/,70/0100. 000 O. 0|0 O

NORD LB COV 5. 37|59% ,66/0005/01070306®2, 6/120.(0O00
NORDEA BANK AB F|RNL ,625009/01060100@ 3, 4/00.(0O00
OR-1CB (I CB) 6. 2|% 19,/82490/,10300 10038, 8(00. 000
PFI ZER 6. 2% 3/ 15| 129, 800, 010030064, 1|144.000
PFI ZER 7. 2% 3/ 15| 329, 000, 00020624, 9|120.(000
POSCO 8. 75% 3/ 26| 124, SROEOGV|00 20 ®@ 8, 4/50. (000
PPL ENERGY SUPP |6.13,% 070/,1080/01130 @G 6, 6|20 . (000
PROGRESS ENERGY |7 .17,55% 03,/00010/ 130183 3, 6|/75. (000
QBE I NS GRP 9. 75|% 23,/81040/,1040 ORE)GI53 9, 4124 . 1000
RABOBANK 5% 1/ 25} 122, 000, 0/0020a@3, 0/00.(000O0
RABOBANK MTN 119%/ VIAR OPOE RORO 01.1404@M1 7, 5|00 . (000
RI'O TI NTO FI N 8.]951% 550/00,10/10104100@& 3, 9|130.(000
ROCHE HLDGS | NC |59 ,30/0001,/01040124040A% 7 , 5|00 . 000
ROCHE HLDGS | NC |6°9% ,36/010/,1090 01.14040M® 4 , 3|04 . 000
ROCHE HLDGS | NC |79 ,37/510/,3090 01240400 2, 9/140. 1000
ROYAL BK SCOT 4.8 725 580/01,40|/010420030 6, 5|125. (000
ROYAL BK SCOT EMTN ,FOROND ,40/0101./01@Q , 2 3|/0. 0f0 O
ROYAL KPN NV 8% |10 /80010/,1000/0RE0GES 3, 07|2. 000
SARAWAK CORP 6ML[|+111,0080, 0/00100G 7, 3/164.1800
SFEF 3.375% 5/ 05| 124, 5S’RBEOGSO(00206®@ 7, 1(75.[000
SHI NHAN BANK 6% [6/22,97/0102, OROEOGZ) GG 3, 5(75. 1000
SHI NHAN CREDT CA|RDL,F3ROND ,50/0104Y 01020 5, 9(49.[000
SLM CORP FRN 1/ 2|7/11,4500, 0[00. @62, 24(5. 000
SOCI ETE GENRL 5.7 52,40/0200,/01060 1104®%® 6, 4(40. 000
SPRI NT NEXTEL 69% 112,/00010/,10600. 8@® , 00f0. 00O
ST ENGI NEER EMTN]| 41,85 070/,1060/01.190 802 2, 5(25. 000
STANDARD CHART B|K 1FR3ND 02,/030/01550 @@ 1, 4/134.1000
SYMETRA 6. 125% 4| 011,/81060, 0/0010@® 1, 9(88.[000
TELE COMMUNI CAT |(7.11,2354% , 000 10@a7, 3[04.[600
TELECOM | TALI 5.|253% 01000/,0010/01.3%0 a®@ 4, 7|[00. 000
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TESCO PLC 5.5% 1|1/31,50/0107, 0]04043) ad 1, 1(50./000
TI ME WARNER CAB |[6.17,54% 06,/01050/ 13098 ® 6 , 0[8 2. /000
TI ME WARNER | NC [9.11,509 0, 0/0010a®G7, 0[00./000
TOYOTA MTR CR 4.|354% 58000, 0/[0040®B05, 6[/60./000
UBS AG STAM NT 5| 715 640/02,50[01081 0E®08 0, 2|7 2. [0 00
UBS LUX (SBERBAN|K)1,637203,%[0010369, 9|]16.([800
VERI ZON GLBL 7. 3|751% 280, 0/0010@@9, 7[53.600
VERI ZON WRLS 3. 7|5 15,/02000/,1010 ORIEQGOS3 2 , 7(1 0. 000
VERI ZON WRLSS FR|N 15,/02000/,1010 ORIEQG0S3 6 , 3[9 0. 000
WEA FIl LLC/ WT 5.7 52%95 020/,1030 012404@A% 9 , 6(50. /000
WEATHERFORD | NT [9.16,265099 ,30/010/.1109@ 3 7, 5(20. 000
WELLS FARGO 4. 37|5% ,150301,/01030 20 6@ 3, 6[(25./000
WHI NS 1A B3 3ML+[90 210, 29(3. 6805, 235%. 240
WOORI BANK FRN 9| 114,/01010 ,ROROS. @@0® , 35(0. 0/0 0
XEROX CORP 5.5% |5/11,51/0102, 0/[0010Q0@a@5, 0[56./000
231,285,23:":’.36g614’819'890
(21,677, 494,/597)
BANK OF AMERI CA [FRN8 020/,0020/01.10 3G 7, 28|0. 000
800,000.0357’280'000
(117,36(1,507)
MORGAN STANLEY F|RNL,2000202,/0]010. @®® , 48/0. 000
1,000, 0/00. 938’48_0'000
(75,627, 040)
BANKAMER 4%/ VR 3|/ 218,/01080, 0[00. 8@®, 43|0. 0/00
COMMONWEALTH BK |AU 3FRON 030/]01.70/ @2, 50/0. 00 0
ENBW I NTL FN EMT|N 63510250 070/.70/ ®BW®8, 45|5. 00 0
FAl RFAX MEDI A GR|P 15,.12050 ,60[0105201® 1, 0|00 . [0 0O
FORTI'S SA NV 4. 6[2517,V520R0R @$0 OP.ESR#PT , 1 3/0. 0[0 0
GMFM 07-1X 2D2 3|ME WR*04,00 0]01./0506@4 8, 22|4. 000
| MPERI AL TOB MTN| 81,367050 ,20/0107101@0 1, 0{40. [0 00
JOHN DEERE BANK |MTN 060% 060/02.30/01@L1, 47|5. 0j00
JPAC1 1 AAA 3 MEU|R+21,65 060/,90/01012R)GSa 4, 0[00. 000
LAMBD 07-1X C2 3[MEUs+5505 090/]02.00/Ba19, 31|2. 500
LLOYD TSB BK 4. 3[851%/2WA0R OFOEORPBEG T , 52|0. 00 0
PROMS 106-1 D 3MEU 8001000107 0B@5, 00/0. 0[00
RABOBANK NTH 3 ME|[+126.550,70/0208./01@6@ 5, 6 2|5. 0/0 0
RESONA BK 4.125 [VRL,PSEOROP, OROEOGIS) A ®@ 4, 0[0 0. [0 0O
SEDNA FI N 3MEUR+|75 760, 00/0. 000 7. 6/00
ST GEORGE BK EMT|N 1F,RBN\D 03,/0]010/ 1050 @ 6 , 0/0 0. |00 0
THAMES WTR EMTN |[6.11, 21509 ,20/0004.1 Q1030 3, 128 . /000
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TOYOTA MTR CR MT|N 580205 020/00.30/@@9, 18[4. 0/00
UBS AG JERSEY FR|N 11,195107,/01050 10 G B0, 4[30.[000
US BK NA EMTN4. 3[75/8WA0R 020/]02.80/ 1&9 , 4 4|0 . 00 O
21,810,(0&?0382’901'100
(2,447, 777,B31)
24,318, 260,495
(24,318,260, 495)
49,221,455,/]040
(49,221, 455,040)
17 28.41% 93. 7%
1 0.60%
30 23.97%
130 47.02%
1 100.[00% 214 %
1 100.00% 15 %
2 11.47% 5. 94 %
1 4. 76 %
20 83. 17%

68/99



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

2009 30

1,152,6p8, 509

7,928) 6638

1,144,6[9, 841

1,529,2p7,300¢0

20009 30

51,802, 431, 240

2,345,5p9, 750

49, 456, 8§71, 490

48,093, 1149, 46
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,680,9p2,890®, 665, 843624, 2B7, 056
2003 30 2003

, 749, 0p3, BA&K, 96B, 2028, 32, 325
2003 2004

,303,8p9,178B2, 4y5.80R2%9, 7p7, 003
2004 2004 31

,959,9p6,194224, 8Pp01B54B894, §13, 332
2004 2005 28

, 444, 3B5,8237r3, 9B4.,91/%55, 1p4, 384
2005 2005 31

360, 80[L, B7452, 06,61, 2673, 89, 482
2005 2006 28

169,641, 889878, 6B3,53M&%4,8B8, 072
2006 2006 31

25,786, 457837, 3p1,32203, 2p3, 289
2006 2007 28

21,368,51278, 39B, 2696, 2B2, 875
2007 2007 31
10

63,198, 363580, 43L, 20879, 0p0, 038
2007 2008 29
11

26, 794, 38482, 66p, 88152823, 1B1, 566
2008 2008
12

3,371}45373,99p, A7,3¥52,5pP3, 946
2008 2009
13

647,B34197,38pP, 1055, 7p2, 675

2009 2009 31
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