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10,225,106,431 10,536,653,689
361,632,388 218,855,231
52,118,400
298,745,833 222,269,983
16,200,704 2,689,676
668,240 764,436
11,720,771,932 11,579,239,736
11,720,771,932 11,579,239,736
78,204,526 253,024,045
34,993,699
129,324,140 106,985,450
127,036,672 27,381,376
886,048 837,926
16,834,896 15,920,550
87,500 87,500
387,367,481 404,236,847
387,367,481 404,236,847
23,513,480,000 19,451,900,000

12,180,075,549 8,276,897,111

1,581,727,492 909,722,920
11,333,404,451 11,175,002,889
11,333,404,451 11,175,002,889
11,720,771,932 11,579,239,736
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20 16 21 17
21 16 21 17
722,201,408 353,984,852
5,459,284,687 1,100,986,609
271,412,214
6,291,354,939 1,210,614,378
10,254,188 12,769,327
11,289,596,244 2,678,355,166
7,682,270 4,606,760
145,963,023 87,528,286
5,316,897 4,562,988
158,962,190 96,698,034
11,448,558,434 2,581,657,132
11,448,558,434 2,581,657,132
11,448,558,434 2,581,657,132
252,076,101 47,097,820
3,272,226,103 12,180,075,549
3,342,829,030 2,761,021,110
3,342,829,030 2,761,021,110
142,679,658 713,913,789
142,679,658 713,913,789
911,516,485 678,488,195
12,180,075,549 8,276,897,111
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# @ | EE *EeE |F B € g
[ 35 i
it oiE # 1-0

PIAGEID FIN SA 10% 2,950,000, 00 2,097, 500. 00
TYH FIN CORP PLC 9.5% 2,350,000, 00 2,997, 915. 00
WODAFONE GROUP 2,000,000, 00 2,994, 602 00
W1 YENDI 2,000,000, 00 2,969, 619. 00
GHFM 2006-1 C3 4,000,000, 00 2,955, 264. 00
WAGYAR TELECOM 10. 75% 5,000,000, 00 2,265, 000, 00
DEUTSCHE TEL FIN 5.375% 2,000,000, 00 2. 146, 248. 00
CHP ASSURANCES 5,000,000, 00 2,064, 970. 00
BELGACOM SR 4. 375% 2,000,000, 00 2,051, 152. 00
STATKRAFT RS 4 625% 2,000,000, 00 1,970, 184 00
KHFP 6. 207% 2,000,000, 00 1,950, 000. 00
BERTELSMANN AG 4. 754 2,000,000, 00 1,404, 492 00
SIEMENS FIHAH 2,000,000, 00 1,832, 356. 00
CEMT EURD MEDIA 8. 25% 1,850, 00000 1,702, 000. 00
BEW: SEWIOR FIH 3.625% 1,500, 000 00 1,585, 292. 00
BHP PARIERS 3254 1,500, 00000 1,550, 225. 00
DA TMLERCHRYS HA 4. 575% 1,500, 00000 1,518, 031. 50
KLEPIERRE 4. 25% 1,500, 00000 1,408, 452, 00
EURDPCAR GROUPE 1,750, 00000 1,277, 500. 00
PERNOD RICARD 4 6254 1,250, 00000 1,265, 200 00
TELECOM IT FIN 7.25% 1,000, 00000 1,099, 052. 00
CARREFOUR SA 5.125% 1,000, 00000 1,069, 216, 00
DATMLER |HTL FIN E.875% 1,000, 000 00 1,068, 430, 00
FRESEWIUS MED 7. 3754 1,000, 000 00 1,067, 500. 00
TELECOM | TALIA 4. 75% 1,000, 000 00 1,047, 379, 00
KPH WY 4 75% 1,000, 000 00 1,024, SE6. 00
LYW WOET-HEWHES 5% 1,000, 00000 1,022, 427. 00
SANTANDER IWTL 3.375% 1,000, 00000 1,012, 235. 00
ST GOBAIN 4. 875% 1,000, 00000 1,002, 8539, 00
FRR SA 4% 1,000, 00000 999, 717. 00
WIHD ACEUISITION 9.75% S50, 000, 00 87E, 125. 00
AECO CORP E.575% 1,000, 00000 955, 000. 00
PEDOK 2006-1 C 1, 400, 000 00 896, 854, 00
FS FUNDIHG 8. 875% 1,000, 000 00 865, 000. 00
FIAT FIHAHCE HA 5. 625M 1,000, 00000 £52, 500, 00
COFIDIS SR 2,000,000, 00 800, 000. 00
KEMPH 2006-1 F 1,000, 00000 800, 000. 00
WOL KAGYRE OLAJ 3. 575% 1,000, 00000 797, 670. 00
FAGE DAIRY IND 7.5% 1,000, 00000 770, 000. 00
FRESEMIUS FIN 5. 5% 750, 000,00 752, 750. 00
CIMPOR FIN OPS 4.5% 700, 000,00 702, GE2. 20
CALCIPAR SR 1,000, 00000 £35, 000. 00
L'H HOET-HEWHES 4.375% &00, 000, 00 E19, 851, 60
EUROPCAR GROUPE 4. 125% 755, 000,00 570, 025. 00
SAMOF|-AYENTI S 3.5% 540, 000. 00 557, 182, 50
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HoE o= CIE FIN CRO-MUTL 5_375% 500,000 00 523, 27250

(i =) ROCHE HLDGS |HC 4 E25% 500, 000, 00 527, 135. 50

ZURICH FIMANCE 4.275% S00, 000_00 522, 527. 50

SKANDIHAY ENSKIL 5.5% SO0, 00000 51%, 651,50

BANAUE PSA FIN 6_375% 500, 000_00 516, 714,50

SYNGENTA FIMANCE A% 500, 000_00 515, 418. 50

VATTENFALL TREAS 4. 25% 500, 000_00 515, 245. 00

HARYT 1% © %, 000, 000 00 510, 000, 00

VOLESWIGEN INTFH 2.75% ] 508, 584, 50

SES GLOBAL GROUP 4 875% 500,000 00 503, 985, 00

SMILE 05 © 53, 280.03 a53, 828 82

OMEGE FAIR-1 ATET 500, 000.00 444, 140. 50

EDP FIMAWCE BY 5.5% 300, 000_00 323, 88840

NASHP 2006-% © 2,000, 00000 2749, 400. 00

ELIA SYSTEM OP A.5% 250, 000_00 258, 578,25

SlIlYA 2 B 212, 08634 210, 735. 77

SUEZ EHWIROMHERE 4 875% 200, 000_ 00 209, 754,20

AUCHAH 4. 75% 200, 000_ 00 209, 534, B0

BASF SE 3.75M 200,000.00 206, 522,60

RMF 111-% ¥ 2,000,000, 00 &0, 000, 00

WIDST 11-% D 1,000, 000 00 70, 000, 00

BACCH 2006-1 © 1,000, 000 00 10, 000 00

MIZARIN FOG LTD 0O 1% g2, 000_00 Z, 196, 00

BARION FUNDING 0_1% 210,000.00 2, 100. 00

WMIZARIN FOG LTD 0. 01% 42, 000.00 184

BARION FUNDIMG 0_01% 73, 00000 1. 48

1-—0 5| sv.e59.366.327 71,348, 363. 64

FERSELE - 9, 559, 520, 750

#* F Il

ENPP FRIRWY 5, 000, 000 2,823, 115,00

MISCOW MAROD FIN 2, 000, 000 2,055, 500. 00

ARTA 11 B3UT 4, 000, 000 2,562, GO0 00

CMA CGM 5@ 7 25% 2, 000, 000 890, 000. 00

HERALD LTD 239 2, 000, 000 0. 00

#* FIl 5|  16.000,000. 00 10,331, 215. 00

FIEBRE L 977,352,939

il o5t HEREEE - 10, 536, 653,653

& 1 I L - 10, 536,652,689
& & fo m # HoAEF|SFEEEIC
i {f M & | &4 5=
A - L& 71 BAfA 100.0% q0. 74
ot F A #ES b 2R 100. 0% g.3%

(3) I
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2009
| EEMER 12,139,631,275 [
I BiFEE o9, 102, 877 [
I #EEEREE (1 -1 11,540,528,398 [
IV HiTEOE 20, 107,350,000 O
YV o108k VEEREII/Y) 0.5739 F
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FrE e _ HEE Gl FeFEOE (M) | O]
T B T006% oH 10 TG IR TG0 | 12,748, 960,000 16,000,000

BUsTerd | B0 B D005 1H 16H = t006% IHIBE|  098.950.000  9.000.000
B9 B J006E P75 % G006 (A1oE | Lo0LES0.000 51000000

S40] B U000 THIAE & CU06% 35168 1,279.270.000] 85,950,000

15 znnai IFIE S znnai THI7H]  1.251,090.000] 139,450,000

. 68 B 20067 AR 13H = 2006% b 15| 1,180,640,000] 54,800, 000
RN — e e TR T0D = J006% GHIGH | £.450.090.000[  94.310.000
Fci B Z006E R I6H % Z006% 7HI1SH| 6.287.200.000]  87.460.000

BO081 | 20065 7H19H & 2006% SH10H|  4.327,750,000] 115,380,000

= 1000 & 20065 SHIGH = 2006% GH1GH|  3.444.730.000] 473,280,000

E 1181 & 20065 GF 16 = C006%10F 160  L.723.310.000] 389,830,000

srqssesepg | B100 B (IGEI0E[7H & Q006 [[FI6H | 2,097, 960,000 435,150, 000
MRl 1988 B c00e% 1A 16 %= SO00GZELTAIbE | 2.797,490.000 552,160,000
1401 & C00G5EIZH 16 = SU07% LHIGH|  697.130.000] 457,820,000

T B 00F IR IoE & SO0 SHIoH]|  1,475.810.000] 1,009,530, 000

S160] B 2007 ¢H 16 & C007% 9H16H| 1,279,130,000] 879,630,000

1781 B 20075 SH16H = c007% AF16H | 1.600.640.000] 1,447.870.000

srs e | S 100 B O007% AE 7 = 9007% SR 1G] 1,149,510,000] 1,830,540, 000
Il S 10fR | 20072 bHIGH %= 2007 R IbH|  1.060,310,000] 1.543,630,000

2088 | 70077 BAI6H = 20075 7R I7H | 748.130.000[ 1,967,300, 000

P88 B Z007%F 7FISH = CU07F GF IbH | 090.460.000] 1,507,630, 000

To7il & 20075 SHIGH = 20075 9H13H|  1.054.800.000] 1, 480,750,000

2388 | 70077 OF 195 = ZU07ZEL0E 15| 1,145.870.000] 996,850, 000

ssessesepy | B0 B OUPZEI0F [6H & Q007 [F 15| 1.155.340.000] 1,246.980.000
Il SSords B TI07EElLAI6H = CO0PEIAI7E | 1,746, 140.000] 803,320,000
S26fl B 20075 12H 19H = 2008% LFI5H| 851,060,000 880,260,000

078 B 005 1F16H & C00%F PHIGE| 667,750,000 1,069,840, 000

Zo0il B 20095 cHIGH = c00s%E 3H17H|  608.200.000] 1. 111,230,000

2081 B 20035 35 13H = 0085 4FI5H| 294,050,000 934,970,000

sars e | o008 B 0008% AF16H = 9008% SATIGH | 920.600.000] 1,267,800, 000
~IEl 5978 | 70005 DR I6H % 20055 GRIBH | 00.840.000[ L. 154.500. 000
= B 000F bR TH = G000% THISH|  204.060.000] 1.04%. 200,000

E3301 & 200%% 7HI6H = 2008% SHIGH| 163,260,000 1.713.510.000

=301 & 2003% SH16H = 2003% GH 160 5. 420,000] 1. 189,380,000

=951 & C00%% OF 17H = CO0SE10F 10E 11.200,000] 1,543,200, 000
sosesepg | 200 B U008 10K [FH & 7008% 1117 | 168.530.000] 1,358.040.000
; Tl B 20035l 1F18H = 20035 I2H 15F 37.500.000[ 1. 402,230, 000

5587 & 00 IA B0 & 000 1A 1oE 50,510,000 056,430,000

3001 | 2009% LF16H = 20005 SH16H 13,400.000] 2,830,700, 000

1088 F 2000% 2H17H % 20005 3A 165 75,700,000] 1,750,340, 000

118 5 o000 SR 17 & L0005 R 150 35. 600,000 803,810,000

srqrso e | A0 B U000 AF 16H = 90002 SATIGH| 450,530,000 887,930,000
MEl TeSisfr | 90005 DA I6H = 20095 BAIGH | 218,340,000] 414,670,000

41 B 20095 GEI6H = c000% THIGE|  947.060.000] 833,050,000

4001 & 2009% 7HI6H % c000% SH17H|  487.750.000] 825, 340.000

B ITN] 468 H 2000% A 13 2 2009% G5 15H ] 088.050.000] 854,200,000
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