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692,85, 067 683, 96Pp, 6B6 887} 391
512,11, 600 492,20p, 80D, 910, 800
151,58p, 000 151,92#, 00342, pO0O0
2,308,1B1,400|] 2,286, 5P6,2010,0654, 500
2,971,8y5,000] 2,959, 3L8,8H8,7556, 103
516, 85, 067 492, 20p, 80P, 656, 267
7,153,4p4,134] 7,066, 141,07,3898, 321
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D 15
470
620

, 346

156, 51p, 489 155, 54p, 4749865,
402,45B,670 393, 28p, 2®0173
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6,781,3L0,390| 6,759, 04320€7266, 711

282,57B,607 284,721, 048147 441

7,063,8B3,997| 7,043,7p42327814, 152
FINLAND REP YANK 6. %% 02/00DD1L 298, 1{85./000
| TALY GOVT 4.5%|EQ, 300, 0/001,09®3, 9(73./000
UST BOND 4.5% 2/ 13/, 2®0, 0/008,00897, 0[84./000
USTB 11.25% 2/ 1%/ 55000, 0/006,0990, 0[00./000
USTB 3.875% 8/ 1%/ 29 400, 0/002,0008, 7[44.[000
USTB 4.25% 11/ 1%/ 29 200, 0/002,00M4, 4[32.[000
USTB 4.375% 11/ 15/33860, 0/003,0008, 5(54.[000

61/107



EDINETOOOO
00000000000 O(E12481)
ooooodooodooonooodd

USTB 4.375% 5/ 1%/ %0 150, 0/005,0095, 7[21.[500
USTB 6.25% 5,150, 0/006,09D0, 3/63.[500
USTB 8.875% 9,400, 0/00200@5, §58./]000
USTB 9.875% 11/ 15/61%00, 0/008,00D0, 1|{75.000
USTN 1.25% 2/ 15//1%6, 920, 0/006,00D9, 1134.1400
USTN 2% 1/31/ 16 12,315, 0002 .,00HD1, $48.[]900
USTN 2.125% 12/ 31/213825, 0/002,09D8, 6/27./000
USTN 2.125% 2/ 29/ 1860, 00/0. 089®8, 52|0. 8/00
USTN 2.25% 11/3Q/ B7 350, 0/008.,00906, 3/190.[500
USTN 2.625% 11/ 15/52®60, 0/005,0001, 6/02.1400
USTN 2.625% 8/ 1%/ 29 200, 0/001,00D7, 9/04.000
USTN 3.125% 4/3Q/1T7, 250, 00101,00M4, 150./000
USTN 3.625% 2/1%/ ®1 300, 0/009.,0002, 7/50./000
USTN 4.625% 2/ 29/ 52 000, 0/005,0005, 0/00. 000
113,'790,0%%3’0%%8’2318'000
(10,040, 428,/219)
GERMANY BONDES 2.53%0D/04/0PD.DHE®, 04/0. 000
GERMANY BUNDES 3. 73%01/00W/. DHD7, 71(9. 0j00
GERMANY GOVT 2%|2/ 26/01®0[0. 00H7, 38|1. 000
GERMANY GOVT 4%|1/24n1B%, 0/002,09102, 9/48.[500
GERMANY REP 4.23% 800, 00(0. 090®4, 63|2. 000
POLAND GOVT 4% 3/ 23/3DD, 0/001.,009D4, 9/60.000
6, 250, 000?’:%%3’ 6180 P00
(712,50[1, 73 1)
10, 752,929,950
(10,752, 929,/]950)
QUEBEC PROVI NCE|7.25%00, 0/003,00D1, 6/60./000
2,300, ooo%’&%%l’ 616 0. 000
(252,619, 539)
252,619, 539
(252,619, 539)
BANK NEDER 4.37% ®2/3D®/, DD ORP®H7, 8/16.000
EIB 4% 2/16/ 21 6, 500, 0/006,00109, 2/10./000
EKSPORTFI NS A/ S|M2NOD®, D/ODE /0DHY, 9/60. 000
EXP-1 MP BK KOR §. 279%%01 /0002 DH&O9, 3/20.000
EXPORT | MP BK KQRE 9MDN 00 . DOD1, 27|7. 0[00
FNMA 7.25% 5/ 15//3®, 500, 0/004,0037, 2|55.000
| BRD 9.75% 1/ 23/ 16, 000, 0/006,00D4, 9/00./000
| BRD EMTN 5.5% 11/12%/0D3 0[001,00104, 0{60./000
| BRD YANK 8.625% BQ/OD®/, DP 03,0084, 4(60./000
| NDUSTRI AL BK MTN14.1305 ®%(o®dL p®®O5, 1]45.[500
| NTERAMER DV BK|YANKOD, ®f0D5 /0D®D6, 0[00.[000
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KFW 2.625% 2/16/ 1@, 700, 0/002,00D8, 4/58.1/000
KFW | NTL FI NANCHE 7%03/00 D/0DB,00D0, 3/50./000
KOREA DEV BANK 8% DB/OD3/0DW.10,0026, 1/135./000
PETRONAS GLB 4.25%,8/0D2/00ORPBHO, 3/58./000
38,050, (0%3’0%%4’- 04.500
(3,529, 4(39,305)
3,529, 4/39,305
(3,529, 4(39,305)
ALLTEL CORP 7% 1/ @1/0DDd, 0[001,00D7, 8/60.[000
ALTRI A GROUP I N¢ 2Q.3D2%, D0O®B PDD2, 0[72.[000
ALTRI A GROUP I NC¢ 8.2%%, DDf01dDD4, 30[2. 5000
ALTRI A GROUP INC¢ 2.279%, D0OB DDWO4, 9|78.[000
ANADARKO PETRO §. 45%7%/, D®/0B®DDV4, 9|37.[000
ANHEUSER BUS 7.2% B/5D5/0D®. DDDA, 04[3. 000
ANHEUSER BUS 7. 175 11/609, DWHA,09H2, 3|52.[000
ANHEUSER-BUSCH MTN, 3097 D02 0D®5, 5/02.(000
ARKLE 2010-2X 1A1 2M10+DHOD.HHO®D, 25[(1. 000
AT&T I NC 6.55% 2/ 15/2%9, 0[001,09D2, 0[00.[000
BANCO SANTAND 2.825%ED/, DD ORPEGH5, 4/69. 500
BANK AMER 5.65%|5/20B/0D§ 0/0 03,001, 3/85./000
BANK AMER GMTN 1. 37%5%/, DP/01 29001, 4[04.000
BANK ONE 7.625%|10/5D%/, D®|0. 00M3, 31/0. 0[00
BARCLAYS BANK EMTN,ABN, D/0D1 /0®PD3, 4/84./000
BARCLAYS BK 3MUK+B7 .2%503/0P®3DD®3, 2/195./000
BERKSHI RE HATH 2. 25%5D2 /0092 D®H1, 8/41./000
BHP BILLITON FIN 8.,3%04/0MD1L DOHH3, 4/68./000
BNP PARI BA HME 2. 2%1DD/, DB 032 ADB2, 4(33./000
BNP PARI BAS MTN|(3. 22%,D/0D1/0DPH3, 30[(6. 5/00
BP CAP MARKETS 3. 229%%01 ®0D2 D®HDO3, 7|/18.500
BRI TI SH TELE(8. 2583%B®)0|0.10,0018, 8/22./000
BURLI NGTON NORTH 5509%03[00 DAODI, 82/0. 0/00
CAMPBELL 8.875%|5/10D/0D1 0/001,09®9, 7(70./000
CBS CORP 8.875%|5/11%2/5D9 0/001,0905, 4/00./000
CENTURY LINK 6.15%,2/0D5/00®D1.,0091, 2[04./000
Cl TI GROUP FRN 3ML+8D02/0D@/. DO®®2, 00(8. 0j00
Cl TI GROUP | NC 5.|838%00/00D0D3,00H1, 7(70./000
Cl TI GROUP MTN 5.|5%,2®%/01 D0DE,0096, 0[00./000
COCA-COLA CO 3.15%9DD/, DD[02 ®HD8, 94(4. 0j00
COMCAST CORP MTN &.,4%03/0@DBRAMDPD6, 9(68.000
CREDI T AGRC FRN|3NLA4AD®, D/0DB /0D, 8/46./000
CREDI T SUISS NY|3NL#%®, Dj0DZ /0®®4, 8(83./000
CSN | SLANDS XI 1 |7%8BBR® OREG®HDO, 87|5. 0/00
DUKE CAP CORP 6.25%00, 00[0. 0DD7, 94|9. 0/00
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EL PASO PIPELINE @&.,5%04/00/02®DO®M3, 060.500
EMBARQ CORP 7.995%,/0®1/0M®1,00®M1, 0/64.000
EXELON GEN 5. 75% 10/30D/, #0001 ,00107, 2|181.1000
FRANCE TELECOM $TEF 53/ @D/0O3 D,0®LC4, 5|70.000
GAZPROM I NTL 7. 201%2REGPH(401 ,63AHP0, 1|124.550
GE CAP 5.3% 2/11/2D00, 00(0. 0909, 60(2. 0100
GE- CORP 5.25% 123/ 6/, DDO0, 0/004,0004, 4/80.000
GS GRP I NC MTN 6. 29%02/00DD/ HDD7, 63|8. 0100
HCP I NC MTN 2. 7% 2/ B/0D4 0/001,0®M8, 1|j12.000
HCP I NC MTN 5. 3715%9D/00D/O1 09PIO6, 38(0. 0[00
HONGKONG ELE FI |[ENTRH.02D|0D2/0D®8, 3164.1000
HYUNDAI CAPMTN §%15/40%/, DR ORPH®8, 1|136. 000
I BM CORP MTN 2%(1/2Q0®/5D6 0|0 01,0094, 3(22.[000
ILFC MTN 6.5% 9/1/21£20D4HW 02,0999, 5(00.000
ILFC MTN 7. 125%(9/ B/5D8 0DW4 ADD2, 25(0. 000
I NG BK NV 3.9% 3/ R29/5DD, DOH2A,00D6, 2(50.[000
I NTESA SA FRN 3ML2246G02 /0002 DBODH6, 3|79.1000
I NTL CCE I NC MTN 2.,15®, 9008 /0O®H3, 1([99. 00
JPMC CAP XXI1 6.42%0D/00Q D012 ,0WHP6, 3/60.(000
JPMC CO MTN 2.03% B/S5D4/0D®M. 080, 13|6. 000
JPMORGAN CHASE 3MU+®O01/0pHL DDOD®7, 2/142.000
KOREA HYDRO&N 6.[25%5®/ DO0O1 DR®&4, 8/48. 1000
KOREA MI DLAND 5,375 02/01 DJOD3B R®G&H3, 1{[40.000
KOREA SOUT 5.3735% &8/0D§g/0ODP . ROBB, 46|6. 0[00
KRAFT FOODS |I NC|6.1825%, DjO®1 /0P8, 6|75.1000
LAMBD 07-1X A3 3ML+#BZR,3B/9B0/R2AD6, 40(3. 120
LLOYDS TSB FRN 4/ 27/0D4, 0/002 ,00®08, 7|180.000
LUKOIL I NL FIN ¢§.632®06/0DD. ROPBG, 25(0. 0[00
LUKOIL I NTL FI §.12%01D/0Pp0R®DP®HBS, 36(0. 0[00
MARATHON PET 5. 125 9%/01/0DD. DD®B, 11(4. 500
MARATHON PETE 6.5 3/001/040D. DD®B, 36(9. 0[00
MCKESSON CORP 6% 3/ ®D/04 D|OO1,0005, 3|180.000
MCKESSON CORP MTN 13 029%0®/01®®®4, 8/30.000
MERCK & CO 3.8735%11/3D%/, D01 .,000W4, 8|32.1000
MERCK & CO | NC 2| 153%0 30 ,1®0 d260®108, 0j120. 000
MET LI FE GLBL 3MLA73B0D/, DWO1HDM6, 0/48.1000
METLI FE I NC 2. 375%, 5/006 /0091 ,00109, 5/04.000
MOODYS CORP 5.5% 4/, 25/02 ®|001 ,00®6, 9|75.1000
MORGAN STANLEY §. 25%5D/, D@/02 DHV5, 4|47 ./500
NEWS AMER I NC 6.18%2%/01/0®D1.,00®02, 9187 ./500
NEWS AMER I NC 7.88,2/50/,3®01,09®M9, 0j50./000
NGALE 07-11 1 6MLH42%0®/ DfOD0O 0000. 000

NI AGARA MO PWR 3. 353%0]1 @/0D2 D®D4, 8(82.1000
NORDEA BANK AB KRN ,d/0®9/00®3,00MW6, 7|119.1000
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NORDEA BK AG 1. 175 110/040/, D® 01 HDdW1, 9/64.000
ORACLE CORP 6.5% 4/8B®/, d®(0. 09®7, 27|8. 500
PEPSI CO I NC 3.125%, BE/0QDf0DD 0000, 8/80.000
PETROBRAS I NTL §.372%01 /001 2DH9, 7137.[500
PETROBRAS INTL 4. 75%5%01/0D[D/. DD®0, 14|7. 500
PFIZER 7.2% 3/1%/ 29000, 0/002,0099, 9/00.000
PPL ENERGY SUPP|[6.13%00/, DP/01 DP9, 2/90.000
PROGRESS ENERGY |[7.17%5%03/0@D1 D00, 9/95.000
ROCHE HLDGS I NC|[5%73/00D/O[D4 DD®B, 19|1. 0/00
ROCHE HLDGS I NC|6%,3/5D/, D®D 02 ADBY, 427 .[500
ROWAN COS I NC MTN15%5%9/, ®D/01 0DD4, 1|72.000
ROYAL BK SCOT ENMTN,PRN,D0D1ROI®, 34/0. 0/00
SHELL I NTL FIN 3. 1%36/02®0D5,008€7, 5/30.000
ST ENGI NEER EMTN 4 9®%07/0D@®/. DDP3, 90|3. 000
STANDARD CHART BK 1FRNOG6/0@DL D®D9, 9|54.000
STANDARD CHARTERED,BKWOVR|OPERBPIO, 0/00. 000
SWEDBANK AB FRN|[5/3,88a@, 0/003.,00%01, 0/98.000
TELE COMMUNI CAT |7.113%%, 0{001,09M0, 4[91.[800
THERMO FI| SHER 3.|2%73%/0Q D/OP6 00®M9, 76(5. 0[00
THERMO FI| SHER 4.|5%9%/0Q D/OP1 0D®7, 93[6. 000
TI ME WARNER CABLE 15%0D/, D0ODD,00D2, 3[72.[000
TI ME WARNER I NC|9.119%%0, 0[001,0012, 8(80.[000
TOTAL CAP 2.3% 3/ n15/85®, 0[001,00®0, 1[79.[500
TOTAL CAP MTN 3. [12®%01 ®/0®2/0DH1, 14[{1. 000
TOTAL CAP MTN 4.|283%35D/, DBM/O2 DID9, 6(93.[000
TOYOT MOTOR MTN|4. 29%, D/OP1/0DD2, 71|7. 000
TRANSOCEAN | NC 6% B/5D5/0D®. 0D108, 90[(9. 500
TRANSOCEAN I NC 6. 8®%53/ DD03ODHDH5, 90(4. 000
UBS AG STAMFORD|[2.2258%01/0p®2 D®DS, 7/44.000
VERI ZON GLBL 7.3783%280, 0[001,000m0, 1|92.[000
VERI ZON WI RELESS$ 8. 9%01 DfOD5 /0D®6, 0[00.[000
WALMART 6.2% 4/ 15/13&50, 0[{001,099D2, 6{40./000
WELLS FARGO&COM|3.16B8%, ®0D5 /0DH1, 1[21.[730
WILLI'S NORTH MTN 71%2%/02DJ0D9 0000, 5[37.500
WYETH 6.5% 2/01/34, 250, 0[001,0031, 2[37.500
WYNDHAM WORLDWI [MIN 79.07 ®pa02 /0D®8, 6[84.[000
XEROX CORP 5.5%|5/1158/0D2 0/001,0095, 7(70./000
169, 965, 4%%?’8%%&’ 925,700
(14,537, 346,/8609)

Cl TI GROUP MTN 3ML+%0D/, D®OOLDDD6, 09(4. 0/00
HSBC BK 5.75% VRN NMBN,®/0P7/0DO7, 95|5. 000
SOCI ETE GEN 8.875%/, VAR, PPRPDDD, 62(0. 0/00
2,350, ooo%’ %%ﬁ’ 6169. 000

(310, 41|7, 7[73)
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ANZ BK EMTN 5.125%8%/01 ®/0D9 080H4, 50(5. 0[00
BP CAPITAL PLC EMIN23.0830D0/0D®3, 3|72./000
BPLN EMTN 3.10 10/11450, 0/001.,0092, 1/04.[500
COCA COLA HBC ENMTN,45D5®%0D1/0D®6, 5/37.000
COMMONWLTH BK Ay EMDN,DO0P.0DDS6, 88|3. 000
MCDONALDS CORP 4% ®/0D7/0DD. 0D®6, 72|3. 0/00
MORGAN STANLEY BEMTNO0A. D®B|02 /0DH4, 05/1. 0[00
NORDEA BANK AB EMTIN 34.05 ®»/0D1 D®®8, 1|136.[500
ROYAL BANK SCOT|6. 930% 0000 DOD8, 01|7. 5/00
SVENSKA EMTN 3. 6§28%65/0]1 ®0D6.,0092, 0/62.500
TELE DANMARK 3. 3% B/0D3/0D®. 00O®0O, 93[6. 000
TELE DANMARK 4. 375%0D/, D301 M4, 92|5. 000
VOLKSWAGEN EMTN|[2.179%07/003/. DHP, 05(0. 000
13,100, (0%3'o%ﬁﬁ' $03.000
(1,466, 2/64,1478)
16,314, 029,120
(16,314, 029,/]120)
30,849, 017,914
(30,849, 017,/]914)
21 35. 40% 91. 93%
0.8Pp%
15 12. 45%
116 51. 26 %
100 % .0 %
32.70% . 0P %
13 67.30%
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2011 31

165, 41B, 288

185, B24

165, 22, 964

218, 70p, 610

0. 79555

2011 31

32,292, 951, 598

1,116, 4Pp1, 444

31,176, 550, 149

29,869, 347, 248
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23 24
21 3 31 ) ( 3 31 )
457,408 872,753
196, 449 141,517
3,351,037 4,090,233
662, 964 787,091
* 894,622 673,820
222,426 220,192
935,773 1,283,769
* 9,270,000 8,420,000
197,489 -
228,772 -

16, 416, 944

16, 489, 378

7,487 7,487
7,487 7,487
3,471 4,527
874,052 645, 332
26, 430 1,230
1,922,556 -
2,826,510 651, 089
2,833,998 658, 576

19, 250, 942

17,147,955
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23 24
21 3 31 ) ( 22 3 31
33,911 14,864
*
1,415,082 1,760, 2609
502, 939 706, 803
1,210,915 1,256,306
- 14,171
- 43,012
1,626, 866 2,332,442
4,789,715 6,127,869
1,135,406 406, 643
3,581,242 4,062,501
4,716, 648 4,469, 144
9,506, 364 10,597,014
1,000, 000 1,000,000
8,744,868 5,550, 487
8,744,868 5,550, 487
9,744,868 6,550, 487
289 453
289 453
9,744,578 6,550, 941
19,250, 942 17,147,955
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23 24
20 4 1 21 4 1
21 3 31 22 3 31
20,065, 182 18,822,873
6,472,679 4,395,223
26,537,861 23,218,096
8,760, 856 8,357,908
414,173 744,550
864 780
1,837 526
666, 611 461, 807
2,667,561 2,267,889
45,146 31,491
181, 167 107, 855
27,746 21,625
2,569 5,639
12, 768, 533 12,000, 072
424,304 353,613
3,705, 312 3,247,899
801,174 3,009,997
1,099,112 1,131,276
23,400 82,041
186, 651 152,312
58,534 35,805
41,810 4,064
654,698 557,066
345,440 58, 245
209, 286 763, 484
67,201 65,723
4,076,521 3,037,657
440, 388 293,108
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