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23 28 24 29
) C )
473,35P, 595 20, 750,077
22,441,080
138, 10B, 423 23,682,822
135,09, 395 307,81p, 728
769,000, 493 304,87Pp, 983
23 28
22 23
28
24 29
23 24
29
23 28
C )
() ¢ )
156, 51pD, 489 155, 54p, 47965, 015
402, 45B,670 393,28p, 200173} 470
2,323,8[1L9,850/, 2,314,3p2,23@97,620
2,726, 2y3,520/, 2,692, 5D6,3137,4767, 346
5,609,0p7,529] 5,555, 6p4,1047,8131, 241
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79,323,799 79,019, 386304, 413
561,846,540 590, 43B, 62880, 592, 140
335,86pP, 560 352, 29|, 41460, 43 4, 880

1,022,958, 000/ 1,089, 5p0,6666,0592, 560

1,920,6p7, 100 2,014, 2P8,H37,463 1, 374

3,920,6p7,999| 4,125, 6p4,1574,068 3, 793
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6, 781,310,390/, 6, 759,04a32@7926¢6, 711
282,573,607 284, 721, 04,8147} 441

7,063,8B3, 997 7,043, 76422422414, 152

1,017,4p0, 210 1,017,049, 34200, B9O
932,36B, 292 936, 46p, 3466102} 074

1,949,813, 502 1,953, 514,4,8602| 964
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FI NLAND REP YANK 61,955 @®,/ (M002200021, 54 .
| SRAEL ST 4% 6/ 30/ 2850, 000. 060049, 350 .
POLAND GOVT 5% 3/ 239®®, 000. 0048, 000 . (
SOUTH AFRICA 4.665% Q0,100¢ ®.405018, 125. (
UNI TED MEXI CAN 3. 62550 ,30(@U®G./ B3, 500 . (
USTB 11.25% 2/ 15/ 12, 000, |00105,08010,|000]|
USTB 3.125% 11/ 15/%4,1200, 0 00L,0015, 00O .
USTB 4.375% 5/ 18/ 40, 150, (0 005,0039, $97.
USTB 4.75% 2/ 15/ 412, 800, (0 003,07048, 052 .
USTB 8.875% 9,400, 00030693,[496].
USTB 9.875% 11/ 15/6,5500, (0 008,07030, $00 .
USTN .25% 2/15/15 350, 000. 0048, 411.
USTN .875% 1/31/175, 800, 0005,08014, 906 .
USTN 1% 10/31/164 6,900, 0 006,0073, $30.
USTN 1.25% 1/31/193, 000, 0002,0083, 110°.
USTN 1.75% 10/31/ 18, 000, 0 005,01053, 100 .
USTN 2% 1/31/ 16 9,200, 0 009,06097, 352.
USTN 2% 11/15/21 2,250, 0002,0069, 687.
USTN 2% 2/ 15/ 22 2,450, 0 002,04064, 161 .
USTN 2.125% 8/ 1§/ 21, 500, 0 00L,05035, 505 .
USTN 3.125% 4/3Q/ 121, 000, |00102,0204 4 ,(320]|
57 750 08820822 457
’ 158,279, 5|79,
AUSTRALI AN GOVT |4.2Z,5%0 &,/ (A02204093, 07 2.
2,493, 072.
2,400, 000700
(217, 34[6, 0
8,496, 925,
(8,496, 925,
BANK NEDER 4.37§ 02,300,200 REG® 6, 525 .
EUROPEAN | NV BK | EMS,NOQQ,7(50 GB/,Q002 0, 220 .
EXP-1 MP BANK KOREA 304,10 (1Ql./ QB0 9, 240 .
EXP-1 MP BK KOR §. 817,500 Ql,/ (LOI0L1C®O7 9, 990 .
FHLMC 2.375% 1/13/2,2000, (0 003,000L2, 420 .
| BRD 9.75% 1/ 23/ 165, 000, (0 006,000L8, 250 .
| BRD EMTN 5.5% 11/12,50Q0, ( 00L,00086, 050 .

57/102

O O O O U

00

50

00
00

00

00
00
00
00
00
50
00
00
00
50
871)

00

00

17)
888
888)

00
00

00
00
00
00



EDINETOOOO

00000000000 O(E12481)
ooooodooodooonnoodd

| BRD YANK 8.625% 13,/ QG0 ,1¢60 03,0089, 550 . 00
| NTERAMER DV BK |YAMNKO 070 ,6( QLG5./,0B8 7, 160. 00
KFW ( GOV GTD) 1. 253 00,5000 ,0076, §20.00
KFW | NTL FI NANCE 724 B0 (,1¢ GLGR,0006 1, 220./00
KOREA DEV BANK 3. 817,500 G,/ (00/01100020, $78 .00
KOREA DEV BANK §% 19 ®C,/QMO0. 0089, 649. Q0
28,100,00%0% 0%° |7 72 00
’ 152,646, 9|31,045)
KFW MTN 6.25% 5/197,2000, 0 001,00050, 210./00
1,000, 000-'0%°0 §10+00
(91,557, 308)
2,738, 488,353
(2,738, 4/88,[353)
ABN AMRO BK 4.23% 259%®,/ Q0 .106066, 286. 30
ALLTEL CORP 7% 1/ 01,/0®0, §001L,00021, 430./00
ALTRI A GROUP I NG 110, 230 ,20 6023@097, 017./50
ALTRI A GROUP I NC 8.530,1A(Q.30081, 122. 30
ALTRI A GROUP I NG 9.72604 BYG./ (B9, 798. 90
AMERI CA MOVIL 2.[375%59/, 00160071, 099. 50
AMGEN 5.15% 11/ 15/14,1000, ( 001,00046, 870.[00
AON CORP 3.125%|5/12,77006, 001L,07056, 950.[00
ARI STOTLE HLD 2./1% ®60,20G. QBB&, 570. 40
ARI STOTLE HLDG 2. 65, 200,70 A0L40804, 968./00
ARI STOTLE HLDG 3.9 20®,20(104.408006, 051. QO
AT&T I NC 6.55% 2/ 1155,/ 2350, (001L,05099, 037./50
BANCO DEL ESTD 3.87/0@®,/®®0.RBBIBI, 075. Q0
BANCO SANTAND 2. 8715,9%150,1(0 REGS 0, 588 .00
BANK AMER 5.65% |5/ 000Q,8000. 0032, 076. Q0
BANK ONE 7.625%|10/500,2600. 0011, 050. Q0
BERK HATH INC 1.]9% &5®,10@®. 00065, 223 . §0
BP CAPI TAL MARKETS1,33 B0,500 G/, WB5, 087./50
BRI TI SH TELE(S8. 625+2%8B,P000.10,0349, 448./00
BURLI NGTON NORTH 5.9604 BY ®.105065B, 470. Q0
CAMPBELL 8.875%|5/1D,10®a, 0 00L,04048, 570./00
CENTURY LINK 6. 15% ,92006,/(00L,02063, 132./00
CIGNA 2.75% 11/ 15/ 1%50, 000. 05062, 441. Q0
Cl GNA CORP 5.37583% 29506,/0(®0. 0013, 962. 50
Cl GNA CORP MTN 4. 5% 530,200 0. 06090, 85%2. 30
CI TI GROUP | NC 3 NIL +1,36 00,0010 QL4057 0, 272 .00
Cl TI GROUP | NC 4.459%50,10¢a.70097, 787. 90
CI TI GROUP | NC 5./853% 070 ®,2(¢ QL0B.,01035, 180./00
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COCA-COLA CO 1.8% 99a,/a@o W75, 279. 00
COCA-COLA CO 3.15% 90,1060 ®.0061, 029. 00
COCA-COLA CO 3.3% 97,/ ®@0. 08003, 325. 00
COLGATE- PALM CO|2. 4300 , 10 Q.503®2, 946. 00
COMCAST CORP MTN 6 .%940 ,30@a./cvaw6, 09 7. 530
COMMON WELTH BK |3.12,51®B0,1(0 L400021, 307. 00
COX COMMUN 8.3783% 360D, B(®O0 .10806A, 010. 00
CVS CAREMARK 5. 7159% ,53 GG,/ 3001 ,05060, 143,00
DEUTSCHE TEL 3. 1251 200,60 a0L40%048, 636. 00
DI RECTV HLDGS 6. 35% B0,106() 04.00046, 928. 00
DI RECTV HLDGS MTN 13, %0 30 @/ MB® 7, $25./00
DI RECTV HOLDGS LULC 28502600 .202066, 702. 0
DOLPHI N ENERGY §.59% a®,/ ®({0.REBS, 800. 90
DUKE CAP CORP 6.25%9W00,000. 0043, 776. 00
EASTMAN CHEM CO |4. 5% 1,/ (0 .208081, 454. 350
ECOLAB I NC 2.373% 120@,/@(®0. 02006, 8900. 00
ECOLAB I NC 3% 12/ 084506, 000. 040073, 706. 00
ECOLAB I NC 5. 5%|12/80®B0,4@00. 0005, 546. 00
EMBARQ CORP 7. 995% ,62 ®MAa,/ (B®GOL,02078, 288 .00
GAZPROM I NTL 7.201% REGSH3.13,0014, §30.08
GE- CORP 5.25% 12/ 6Y,100, §001L,0056, 845,00
GI LEAD SCI ENCES |2. 420 @,20(MQ./MOL 4, 660. QO
Gl LEAD SCIENCES |3. 0690 ,1®20(®.104ar8, 5849. 00
Gl LEAD SCI ENCES |5. 6300 ,1®(0 ®.10308%, 251. 00
GOLDMAN SACHS 3ML+1005,20@0./059, 895. 25
GOLDMAN SACHS GR 5.7%04 A0 @40 B, 497. 50
GS GRP I NC MTN 6. 2526 @®,/ 000 .44057, 240. 50
HANA BANK 6.5% 4/ 0942®, (REGG.S04021, 411. 20
HEWLETT- PACKARD |2. 6@2®04 (0 .9060R2, 332. 00
HEWLETT- PACKARD |CO1 ,21 50®,%) 60110082, 637 .00
HSBC USA I NC 2.375% ®0,1B(0Q.504003, 764. 00
HYUNDAI CAP AME |4% %0Q,70(RE.GHB009, 085. 00
HYUNDAI CAPMTN 6% 15,/49®0,1(60 REGH® 6, 164 .00
| BM CORP .875% 10/ 365Q,4000. 06053, 263. 00
ILFC MTN 6.5% 9//1/ 1&50,4040A0. 0001, 090. QO
I NCO LTD YANK 7.759% 55,160 Q.203027, 918. 530
I NG BANK NV FRN | EMII,NO®O,2(B0@.8M09, 500. 00
I NG BK NV 3.9% 3/ 119,/50(%0,1(40404,05074, 715,00
|l PIC GMTN LTD 3.75 ®0Q,70 RO&ASOVO0S5, 290./00
I PIC GMTN LTD 5.5% ,32®®, (RECSO2021, §00.00
Il PI C GMTN LTD 6.875860,10a. (ES, 500. 00
I TAU UNI MTN BE |6. 2320 ,20 (k. (38, 090. 00
JPMORGAN CHASE 4. 35,%l 380,1(60 ®101096, 471.[50
KI'A MOTORS CO3. §25% %0,100 @A.6(RGBH, 020. 0O
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KOREA HYDRO&N 6.25% %0,10/) L. 4RBRX 3, $49./00
KOREA MI DLAND 5.375, 0,10 A@.RBEBO, 140.00
KOREA SOUT 5.373% 14,/3®B0,1BOREEWB7, 152./00
LAMBD 07-1X A3 3ML+31%6 95 R0D./538B3, 034. 93
LLOYDS TSB FRN 4/ 1Z,/@®%0, 0 00L,0079, 1T00.00
MACYS RETAIL 3. 8|75%650190®22 08070, 507.80
MARATHON PETROL |5. 12%04 B ®.0,0B 4, $82 .50
MEDCOHEALTH SOL |4. 120604 ®)Q@.5062@, 510. 00
MOSAI C CO MTN 4.87596 Q,10(@1®./08ar 9, 469. 00
\l:IV:BCUNIVERSAL LLQG 2'880705,%0(4({.106&)35,6(8.(0
NEWS AMER | NC 7.851,3250,3(00L,05085, 212 .50
NGALE 07-11 1 6ML+R255060,70@®. 00 0. 00

NI AGARA MO PWR 3. 55,380 a,0¢0 aocLtioeoL2, 356.00
NOBLE HLDG | NTL |2. 5290 B,/ (0 .102001, 506. 00
NOBLE HLDG | NTL |3.10,520 @B,/ (0A0L10047, 619 .00
NOBLE HLDG | NTL |3. 9526 300@®G./&2B0, 692. 50
NORDEA BK AG 1. 75 1,04%0,1(BO QL4088 6, (28 .00
ONEOK I NC 4. 25%(2/18®®, 090. 08027, 064. 00
PETROBRAS I NTL 3. 5 29®,60 A0L,0069, 7T10.00
PETROBRAS I NTL 6. 7520 Q, ®(0 42031, 904. 00
PHI LI P MORS | NT |2.15,% %0,1(60.602010, 145,00
PPL ENERGY SUPP |6.13,990 0r0,1(50 QIL30006 1, 370. 00
PROCTER & GAMBLE 2.3800.,2006G./G®m®4, 900. 00
PROGRESS ENERGY |7. 7%00 ,30(®@Q./ ®BWO 7, 285. 00
RABOBANK MTN 11%/ VARO ®PERIO .1080842, 000. 0O
RABOBANK NEDERLANDIL 30 380/,500 L/, (B8, 186. 00
ROCHE HLDGS I NC|5% BO(D,lOd)].O!LlOWOQSAZ,S(S.CO
ROCHE HLDGS | NC|6% @50, (0 .100028, 715. 00
ROCK- TENN COMP 4. 4530 B,/ (0 .REBWBGS, 950. 00
SABMI LLER HL 1. §5% 400,50@0®%. (M0%6, 696 . 00
SABMI LLER HL 2.45% 5].5/0].,50d)lO7. 064, 676. 50
SABMI LLER HLDGS |3. 75940 ,10 @®. (0649, 345. 00
SBERBK(SB CAP)LRN 4620, ®(A.706068, 276. 00
SBERBK( SBCAP)LPN 6.6®06G, 2(®.2002S, 080. 00
SHI NHAN BANK 6%|6/ 230Q,20(RE.CAB006, 790. 00
SHI NHAN BK GL4. 375% 50,2000 Q.7R0GS, 955. 00
SUMI TOMO MI BK3.95% 0,1®0 ®.20RBIS, 148. 00
SUN HUNG KA PRP |EMTHNQ 504 ®@./R&® 9, 995. 00
TELE COMMUNI CAT |7.1,23%40, 000L,06091, 374.80
TI ME WARNER CAB (8.212,506 ®,/ (0401101094, 585.[00
TI ME WARNER CABLUE 5P @®,/Q(¢ ®.007088, 186. Q0
TI ME WARNER I NC|9.11,5000, 000L,0063, 360.[00
TORONTO DOMI NI 2. 37%00,10¢0@.9051®, 315. Q0
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VALE OVERSEAS LTD 473X,504 Q. @9, 760. Q0
VALERO ENRGY 6. 6259 180Q,5( BOL,02049, {65./00
VENTAS RLTY/VEN|4. 2500 ,30(@A./@®9, 112. 40
VERI ZON COM 1.28% 1,17 9B,/ (1%#01,0106 5, 375 ./|50
VERI ZON COM 2% 11/ 1706, 000. 07016, 653. Q0
VERI ZON COM | NC |4. 75530 ,100( 0.105091 , 233 . 30
VERI ZON WI RELESS 81,500 (,1(0 QG/,B® 1, 320./00
VI ACOM | NC NEW MTN 5006,% (0.105037, 555. Q0
VI RGI NI A EL&PWR 2. 9530 ,10 1./ BB 5, 614. 30
WALMART 6.2% 4/ 15/13,8750, (002,042, 567./50
WYETH 6.5% 2/01/341, 250, (001L,00089, 812 .[50
WYNDHAM WORLDWI |MTN, 500,504 P/, 3, 299 /00
XEROX CORP 3ML+§2 575066,/@M0. 0039, 297. 50
XEROX CORP 4.5%|5/ 165®,1000. 04060, 6 T4. Q0
XEROX CORP 5.5%|5/1,510®, $00L,01010, §65./00
111 157 | alt? 621381 16
’ 168%683% ols3.j032)
BMW FIN EMTN 3.375%5@®,/Q®0.108065, 957 . 50
FCE BANK PLC EMTN 46 B®,50 (20.100003, 00 0. Q0
GE CAPITAL UK FND 4560506 07./GBE 5, 110. Q0
HSBC BK 5.75%/ VRN MTNO 60 QW./QUOA 4, 375. Q0
LLOYDS TSB EMTN |[6. 580 ®,/ Q{0 .400070, 784 . Q0
ROYAL KPN NV 59%|11/500,2600. 05000, 345. Q0
VIRGIN MED FIN 1% 1850, Q0. 0017, 320. Q40
4 650 000t ol6 §9150
’ ’ 1698, 97|90, ols1)
BANKAMER 4.75% VRNL, 300, 00L,00087, 175.00
BARCLAYS MTN 6. 625% (80,300 ®.20090, 188. Q0
BMW FI NANCE EMTN 3.2%04 A0 Q.90064, 707. Q0
DNB BANK ASA 4.235% 550,80(@®®. 05067, 413. Q0
LLOYDS TSB EMTN |4. 6604 @) ®.20600B, 276. Q0
MCDONALDS CORP 4% 2900,/ ®{ 0. 0081, 456. Q0
NORDEA BANK AB EMTNS 50 ,6@(0.208052, 805. Q0
RABOBANK EMTN 4% 1/550,2®@00. 0562, 727. Q0
SVENSKA EMTN 3.375% 070 ,107) REGBB 3, 776. 40
UBS AG(LDN)EMTN|3. 12504 Q0 Q.60805F , 799. Q0
US BK NA EMTN4. 375/ VAR, @) ®.8060L7 , 750. Q0
VW I NTL FIN MTN|2. 12504 Q) QA.9056®, 559. 40
8. 000,000 .70% 2 §31400
’ ’ (856, 078, 448)
11,113, 110,531
(11,113,010|531)
22,348,524 |772
(22,348,624 772)
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21 40. 214 % 92. 08%

13 12. 8§6%

130 46. 990%
100 % 2. 701 %
70. 36% 1. 3B%
29. 64 %

12 100 % 3. 8B%
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24 25
21 22
22 31 23 31
18,822,873 26, 148,690
4,395,223 6,037,259
23,218,096 32,185,949
8,357,908 11,876, 887
744,550 1,096, 380
780 780
526
461,807 426, 713
2,267,889 4,477,290
31, 491 47,307
107, 855 76, 759
21,625 20,022
5,639 6, 594
12,000, 075 18,028, 737
353,613

3,247,899
3,009,997

3,474,973
3,118,068

1,131,276 949, 332
82,041 30, 441
152,312 221,902
35,805 65, 206
4,064 9,363
557,066 507, 846
58, 245
763, 484 565,006
65,723 59,882

3,037,657 3,387,693
293,108 295,531

12,792, 296 12,685, 248

1,574,275 1,471, 963
84,143 64, 747
13,381 11, 932
14,107 10, 304
111, 633 86, 983

658
33,219 2,371
33,219 3,029
1,495,861 1,555,917
604
604
22,027 65, 742
1,571 919
98, 200
277,377
112,019
20, 372
121,798 476, 432
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2 25
21 22
22 31 23 31
1,617,660 1,080, 089
2,471 1,014,154
1,574,249 66, 047
1,576,720 948, 106

3,194,381 131, 983
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24 25
21 22
22 31 23 31
1,000,000 1,000,000
1,000,000 1,000,000
8,744,868 5,550, 487
3,194,381 131, 983
3,194,381 131, 983
5,550, 487 5,682,470
9,744,868 6,550, 487
3,194,381 131, 983
3,194,381 131, 983
6,550, 487 6,682,470
289 453
743 9,753
743 9, 753
453 10, 207
289 453
743 9, 753
743 9, 753
453 10, 207
9,744,578 6,550, 941
3,194,381 131, 983
743 9, 753
3,193,637 141, 736

6,550, 941 6,692,678
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( 21 4 1 ( 22 4 1
22 3 31 ) 23 3 31 )
(1) (1)
(2)
(2)
10
(3)
(3)
(4)
(1) (1)
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24 25
21 4 1 22 4 1
22 3 31 23 3 31 )
18 20 3 31
21 20 3 31
46
324
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2 4 25
21 4 1 22 4 1
22 3 31 ) 23 3 31 )
17 22 6 30
20 20 3 21
24 25
22 3 31 ( 23 3 31 )
1
361,536 2,086,038
8,420,000 1,196, 884
282,829 9,397,000
24 25
21 4 1 22 4 1
22 3 31 ) 23 3 31 )
1
84,143 64,747
24 21 4 1 22 3 31
20, 000 20,000
20, 000 20,000
25 22 4 1 23 3 31
20, 000 20,000
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