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Lord, Abbett & Co. LLC

1,382
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Lord, Abbett & Co.

State Street Bank and Trust Company

28.2

2014 12

State Street Bank and Trust Company
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27 4 30
) )
12,706,869,368 98.00
23,522,660 0.18
— 234,749,468 1.81
— 12,965,141,496 100.00
) )
19,312,099,211 97.88
17,025,417 0.08
— 399,842,013 2.02
— 19,728,966,641 100.00
() ()
157,076,799,782 98.13
123,310,177 0.07
— 2,869,992,410 1.79
— 160,070,102,369 100.00
) )
1,171,734,996 98.19
2,492,743 0.20
— 19,104,170 1.60
— 1,193,331,909 100.00
) )
36,256,348, 961 97.40
57,823,792 0.15
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— 907,537,144 2.43
_ 37,221,709,897 100.00
) )
325,082,941 75.93
40,021,600 9.34
_ 63,027,807 14.72
_ 428,132,348 100.00
( 27 4 30 )
¢ () H ') ) )

12,452,831,604 1.0200(12,701,888,236 1.0204( 12,706,869,368| 98.00

23,016,302 1.0220 23,522,660 1.0220 23,522,660| 0.18

) ) () () ()

14,260,891,457 1.3700( 19,537,020,716 1.3542( 19,312,099,211| 97.88

16,658,921 1.0220 17,025,417 1.0220 17,025,417| 0.08

) ) ) ) )

134,368,519,917 1.1300(151,836,427,506| 1.1690|157,076,799,782| 98.13

120,655,751 1.0220 123,310,177 1.0220 123,310,177 0.07

() () ) ) )

1,323,695,206 0.8800( 1,164,851,781( 0.8852| 1,171,734,996|98.19

2,439,084 1.0220 2,492,743 1.0220 2,492,743( 0.20
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() () () ) )

49,625,443,418 0.7000| 34,737,810,392 0.7306 36,256,348,961( 97.40

56,579,053 1.0220 57,823,792 1.0220 57,823,792 0.15

() ( o () () () | O
1 0.10 2016 1 15 30,000,000 100.09| 30,027,600 100.07| 30,021,600 7.01
2 0.40 2015 6 20 30,000,000 100.20| 30,062,100 100.04| 30,014,400 7.01
3 0.10 2015 10 15 30,000,000 100.08| 30,024,600 100.04| 30,013,800 7.01
4 —1 2015 5 7 30,000,000 99.99| 29,999,970 99.99| 29,999,910 7.00
5 — 2015 5 18 30,000,000 99.99| 29,999,850 99.99| 29,999,910 7.00
6 — 2015 5 14 30,000,000 99.99| 29,998,200 99.99] 29,998,401 7.00
7 0.40 2015 9 20 25,000,000 100.30| 25,076,500 100.15| 25,037,500 5.84
8 0.55 2015 6 26 20,000,000 100.24| 20,049,400 100.06| 20,013,200 4.67
9 0.65 2015 5 27 20,000,000 100.25| 20,051,400 100.04| 20,008,400 4.67
10 — 2015 6 22 20,000,000 99.99| 19,999,980 99.99| 19,997,420 4.67
11 — 2015 7 13 10,000,000 99.99 9,999,920 100.00| 10,000,220 2.33
12 — 2015 8 20 10,000,000 99.99 9,999,960 100.00| 10,000,140 2.33
13 — 2015 6 22 10,000,000 99.99 9,999,950 99.99 9,999,980| 2.33
14 —_ 2015 5 12 10,000,000 99.99 9,999,990 99.99 9,999,970 2.33
15 — 2015 6 10 10,000,000 99.99 9,999,920 99.99 9,999,960 2.33
16 — 2015 5 25 10,000,000 99.99 9,999,910 99.99 9,999,960 2.33
17 —1 2015 6 8 10,000,000 99.99 9,999,950 99.99 9,999,960 2.33
18 —1 2015 6 1 10,000,000 99.99 9,999,990 99.99 9,999,950 2.33
19 — 2015 6 15 10,000,000 99.99 9,999,990 99.99 9,999,950 2.33
20 —1 2015 6 3 10,000,000 99.99 9,999,780 99.99 9,999,910 2.33
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98.00

98.18

97.88

97.97

98.13
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98.39
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97.56

75.93
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27 4 30
1 22 4 12 3,086 3,110 1.0422 1.0502
2 22 10 12 6,439 6,488 1.0473 1.0553
3 23 4 12 6,204 6,251 1.0640 1.0720
4 23 10 12 6,138 6,203 0.9430 0.9530
5 24 4 12 20,131 20,316 0.9799 0.9889
6 24 10 12 20,180 20,334 0.9879 0.9954
7 25 4 12 25,269 25,457 1.0102 1.0177
8 25 10 15 21,318 21,483 0.9723 0.9798
9 26 4 14 18,011 18,149 0.9822 0.9897
10 26 10 14 17,329 17,467 0.9417 0.9492
11 27 4 13 13,167 13,260 0.9175 0.9240
26 4 17,913 — 0.9848 —
26 5 17,833 — 0.9881 —
26 6 18,377 — 0.9918 —
26 7 18,441 — 0.9778 —
26 8 18,361 — 0.9781 —
26 9 17,546 — 0.9496 —
26 10 17,217 — 0.9541 —
26 11 16,731 — 0.9422 —
26 12 15,618 — 0.9187 —
27 1 14,993 — 0.9135 —
27 2 14,359 — 0.9249 —
27 3 13,474 — 0.9152 —
27 4 30 12,965 — 0.9217 —
1 22 4 12 225 227 1.0784 1.0864
2 22 10 12 523 527 0.9525 0.9605
3 23 4 12 893 900 0.9952 1.0032
4 23 10 12 1,151 1,162 0.8038 0.8118
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5 24 4 12 3,417 3,447 0.8876 0.8956
6 24 10 12 2,999 3,027 0.8646 0.8726
7 25 4 12 4,172 4,202 1.1148 1.1228
8 25 10 15 7,822 7,881 1.0574 1.0654
9 26 4 14 14,257 14,414 1.0933 1.1053
10 26 10 14 21,355 21,590 1.0910 1.1030
11 27 4 13 19,800 20,054 1.1671 1.1821
26 4 16,156 — 1.1059 —
26 5 17,685 —_ 1.0952 —
26 6 19,947 — 1.0939 —
26 7 21,170 — 1.0895 —
26 8 21,919 — 1.0962 —
26 9 21,867 — 1.1183 —
26 10 22,136 — 1.1153 —
26 11 23,033 — 1.1870 —
26 12 22,629 — 1.1851 —
27 1 21,974 — 1.1527 —
27 2 21,668 — 1.1773 —
27 3 19,996 — 1.1690 —
27 4 30 19,728 — 1.1595 —
1 22 4 12 5,173 5,229 1.1045 1.1165
2 22 10 12 9,753 9,869 1.0129 1.0249
3 23 4 12 8,218 8,304 1.1507 1.1627
4 23 10 12 19,863 20,232 0.8622 0.8782
5 24 4 12 41,229 41,830 0.9614 0.9754
6 24 10 12 50,636 51,411 0.9147 0.9287
7 25 4 12 40,368 40,944 1.1902 1.2072
8 25 10 15 50,551 51,439 0.9683 0.9853
9 26 4 14 100,168 101,952 0.9542 0.9712
10 26 10 14 169,721 173,092 0.8560 0.8730
11 27 4 13 159,108 161,783 0.7733 0.7863
26 4 107,280 — 0.9526 —
26 5 124,242 — 0.9406 —
26 6 147,811 — 0.9470 —
26 7 163,136 — 0.9296 —
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26 8 174,516 — 0.9326 —
26 9 173,416 — 0.8838 —
26 10 178,991 — 0.8860 —
26 11 185,344 — 0.9081 —
26 12 176,644 — 0.8579 —
27 1 163,994 — 0.7921 —
27 2 167,855 — 0.8046 —
27 3 159,436 — 0.7730 —
27 4 30 160,070 — 0.8003 —
1 22 4 12 1,602 1,622 1.1564 1.1714
2 22 10 12 2,680 2,717 1.0722 1.0872
3 23 4 12 2,013 2,040 1.1473 1.1623
4 23 10 12 3,107 3,182 0.7492 0.7672
5 24 4 12 3,958 4,023 0.7939 0.8069
6 24 10 12 3,259 3,320 0.6925 0.7055
7 25 4 12 3,081 3,120 0.8643 0.8753
8 25 10 15 2,326 2,362 0.7218 0.7328
9 26 4 14 1,887 1,017 0.7003 0.7113
10 26 10 14 1,760 1,790 0.6569 0.6679
11 27 4 13 1,248 1,263 0.6549 0.6629
26 4 1,804 — 0.6989 —
26 5 1,866 — 0.7052 —
26 6 1,795 — 0.6901 —
26 7 1,980 — 0.6837 —
26 8 1,892 — 0.6901 —
26 9 1,818 — 0.6658 —
26 10 1,808 — 0.6871 —
26 11 1,785 — 0.7292 —
26 12 1,404 — 0.6863 —
27 1 1,321 — 0.6721 —
27 2 1,345 — 0.6856 —
27 3 1,233 — 0.6456 —
27 4 30 1,193 — 0.6592 —
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1

1 22 4 12 47,629 48,315 1.0414 1.0564
2 22 10 12 95,274 96,772 0.9539 0.9689
3 23 4 12 93,079 94,396 1.0600 1.0750
4 23 10 12 119,234 122,160 0.7334 0.7514
5 24 4 12 134,168 136,655 0.7553 0.7693
6 24 10 12 118,592 121,217 0.6324 0.6464
7 25 4 12 130,014 131,571 0.8349 0.8449
8 25 10 15 84,655 85,849 0.7089 0.7189
9 26 4 14 66,087 66,988 0.7333 0.7433
10 26 10 14 48,725 49,430 0.6911 0.7011
11 27 4 13 35,517 36,120 0.5896 0.5996
26 4 63,570 — 0.7325 —
26 5 61,199 — 0.7360 —
26 6 59,049 — 0.7465 —
26 7 55,783 — 0.7326 —
26 8 54,790 — 0.7391 —
26 9 49,817 — 0.6982 —
26 10 49,622 — 0.7111 —
26 11 49,696 — 0.7303 —
26 12 45,277 — 0.6834 —
27 1 44,238 — 0.6880 —
27 2 40,020 — 0.6360 —
27 3 33,993 — 0.5615 —
27 4 30 37,221 — 0.6226 —

1 0.0320

2 0.0480

3 0.0480

4 0.0600

5 0.0560

6 0.0480

7 0.0450

8 0.0450

9 0.0450
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10.14

20.56

20.62

15.53

41.51

O |0 | Nl |l |M]W]IDN]|PF

[y
o

[EEN
[EEN

1 2,992,181,428 30,659,497 2,961,521,931
2 4,856,666,800 1,669,599,284 6,148,589,447
3 2,958,617,101 3,275,719,523 5,831,487,025
4 4,028,185,898 3,349,881,224 6,509,791,699
5 17,337,521,659 3,302,241,657 20,545,071,701
6 11,049,230,336 11,165,484,003 20,428,818,034
7 13,677,217,437 9,092,379,813 25,013,655,658
8 4,844,707,356 7,931,495,858 21,926,867,156
9 3,037,017,876 6,626,707,291 18,337,177,741
10 4,098,651,404 4,032,840,324 18,402,988,821
11 852,205,605 4,902,864,756 14,352,329,670
1 253,028,261 43,774,015 209,254,246
2 442,928,427 102,496,421 549,686,252
3 767,925,891 419,600,546 898,011,597
4 1,214,238,945 679,803,457 1,432,447,085
5 3,452,464,750 1,035,293,463 3,849,618,372
6 1,196,902,561 1,576,642,200 3,469,878,733

45/193




EDINETOOOO
O000O000o0OO0Ooo(eoTees)
ooooodooodooodonoodd

7 2,837,811,710 2,564,933,518 3,742,756,925
8 4,849,321,947 1,194,229,654 7,397,849,218
9 8,030,395, 753 2,387,299,205 13,040,945, 766
10 10,422,253,128 3,889,440,315 19,573,758,579
11 4,717,151,614 7,325,119,134 16,965,791,059
1 5,446,348,498 762,690,707 4,683,657,791
2 7,008,016,672 2,062,306,312 9,629,368,151
3 4,424,531,262 6,911,543,787 7,142,355,626
4 18,403,102,083 2,507,180,799 23,038,276,910
5 46,938,101,280 27,091,093,207 42,885,284,983
6 29,641,716,040 17,166,023,802 55,360,977,221
7 15,141,491,329 36,584,292,555 33,918,175,995
8 25,573,203,334 7,283,380,180 52,207,999,149
9 60,507,336,009 7,737,993,741 104,977,341,417
10 111,781,061,858 18,486,593,172 198,271,810,103
11 44,016,915,342 36,525,189,815 205,763,535,630
1 1,700,703,870 315,249,537 1,385,454,333
2 1,849,093,367 734,881,165 2,499,666,535
3 1,037,082,605 1,781,519,754 1,755,229,386
4 2,992,389,082 599,590,166 4,148,028,302
5 2,496,872,575 1,658,313,110 4,986,587,767
6 962,802,856 1,243,229,777 4,706,160,846
7 1,313,522,969 2,454,865,625 3,564,818,190
8 677,934,384 1,019,566,483 3,223,186,091
9 179,029,092 706,346,414 2,695,868, 769
10 580,650,399 596,179,874 2,680,339,294
11 125,877,862 899,792,208 1,906,424,948
1 48,870,022,526 3,132,332,724 45,737,689,802
2 62,900,322,515 8,764,068,583 99,873,943,734
3 35,543,891,503 47,610,908,694 87,806,926,543
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4 105,301,407,831 30,524,802,633 162,583,531,741
5 70,889,352,757 55,826,667,299 177,646,217,199
6 47,447,321,799 37,578,389,490 187,515,149,508
7 55,609,872,169 87,397,814,193 155,727,207,484
8 9,381,210,823 45,689,750,464 119,418,667,843
9 4,006,517,892 33,299,591,651 90,125,594,084
10 2,800,267,854 22,423,367,790 70,502,494,148
11 2,770,693,278 13,036,722,286 60,236,465,140
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( 38
59 ) ( 12
133 )
193
(
26 10 14 27 4 13
435,021,200 319,670,465
17,087,125,869 12,977,374,732
23,520,359 23,522,660
— 46,000,000
545 363
17,545,667,973 13,366,568, 220
17,545,667,973 13,366,568, 220
138,022,416 93,290,142
63,262,366 94,288,827
503,274 382,605
14,259,490 10,840,469
72,229 76,508
216,119,775 198,878,551
216,119,775 198,878,551
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18,402,988,821 14,352,329,670

1,073,440,623 1,184,640,001
17,329,548,198 13,167,689,669
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17,545,667,973 13,366,568,220
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26 10 14 27 4 13
679,688,395 574,374,563
107,186 77,099
530,898,780 227,748,836
— 38,480
148,896,801 346,741,306
2,934,036 2,475,594
83,131,025 70,141,771
315,254 495,053
86,380,315 73,112,418
62,516,486 273,628,888
62,516,486 273,628,888
62,516,486 273,628,888
920,854 6,254,007
325,690,985 1,073,440,623
97,259,674 390,632,387
97,259,674 390,632,387
75,966,380 60,358,245
75,966,380 60,358,245
830,638,564 721,356,415
1,073,440,623 1,184,640,001
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27 3 13 27 4 13
71,812,850
0 689,200,263
16,977,548
542
65
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26 4 15 26 10 15
26 10 14 27 4 13
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O000O000o0OO0Ooo(eoTees)
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26 10 14 27 4 13
26 4 15 26 10 14
99,151,600
0
99,151,600
26 10 15 27 4 13
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EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

148,610,438
0
148,610,438
26 4 15 26 10 15
26 10 14 27 4 13
26 10 14 27 4 13
18,337,177,741 18,402,988,821
4,098,651,404 852,205,605
4,032,840,324 4,902,864,756
27 4 13
12,701,746,826.000 12,977,374,732
12,701,746,826.000 12,977,374,732
1
98.6 99.8
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O000O000o0OO0Ooo(eoTees)
ooooodooodooodnoodd

12,977,374,732

23,016,302 23,522,660
23,016,302 23,522,660
1
0.2 0.2
23,522,660

13,000,897,392
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O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

( 38
59 ) ( 12
133 )
193
(
26 10 14 27 4 13
767,657,171 732,665,041
21,139,571,424 19,484,443,796
17,023,751 17,025,417
_ 56,000,000
962 833
21,924,253,308 20,290,135,087
21,924,253,308 20,290,135,087
234,885,102 254,486,865
315,036,348 218,266,848
626,457 576,180
17,749,570 16,325,051
89,935 115,225
568,387,412 489,770,169
568,387,412 489,770,169
19,573,758,579 16,965,791,059
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O000O000o0OO0Ooo(eoTees)
ooooodooodooodnoodd

1,782,107,317 2,834,573,859
21,355,865,896 19,800,364,918
21,355,865,896 19,800,364,918
21,924,253,308 20,290,135,087
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O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

( )
26 4 15 26 10 15
26 10 14 27 4 13
716,754,407 804,871,654
152,971 145,498
628,646,338 2,178,874,038
— 135,071
1,345,553,716 2,984,026,261
3,189,126 3,512,824
90,358,636 99,529,836
346,152 702,505
93,893,914 103,745,165
1,251,659,802 2,880,281,096
1,251,659,802 2,880,281,096
1,251,659,802 2,880,281,096
49,056,970 70,346,592
1,216,705,960 1,782,107,317
1,034,724,827 758,302,676
1,034,724,827 758,302,676
352,037,154 1,123,611,506
352,037,154 1,123,611,506
1,319,889,148 1,392,159,132
1,782,107,317 2,834,573,859
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O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

26 10 15
27 4 13
26 10 15 27 4 13
26 10 14 27 4 13
19,573,758,579 16,965,791,059
1.0910 1.1671
(10,910 ) (11,671 )
)
26 4 15 26 10 15
26 10 14 27 4 13
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55 26 4 15 26 5 12 61 26 10 15 26 11
85,708,654 12 130,135,471
0 1,254,242,032
4,446,697,747 350,852,139 5,770,646,319
4,883,258,540 355,606,227 7,510,630,049
3,249 180,353,465 3,863 233,249,770
120 120
56 26 5 13 26 6 12 62 26 11 13 26 12
98,570,816 12 118,953,263
3,116,462 87,435,587
5,040,191,920 251,530,162 5,823,406,848
5,393,409,360 1,392,359,054
3,193 202,667,406 7,422,154,752 3,855
120 231,038,017 120
57 26 6 13 26 7 14
98,884,883 63 26 12 13 27 1 13
0 120,011,176
5,653,933,526 147,519,543 0
5,900,337,952 5,870,693,474 1,310,925,619
3,130 226,194,457 7,301,630,269
120 3,799 230,627,643
120
58 26 7 15 26 8 12
109,869,465 64 27 1 14 27 2 12
0 136,079,543
5,897,091,774 20,064,551 166,344,208
6,027,025,790 5,794,105,254 1,143,759,021
3,067 235,748,956 7,240,288,026
120 3,841 226,143,121
120
59 26 8 13 26 9 12
131,849,783 65 27 2 13 27 3 12
620,434,804 125,237,382
5,881,605,618 447,534,876
20,985,281 6,654,875,486 5,587,878,962 1,136,036,231
3,326 240,039,762 7,296,687,451
120 4,042 216,613,716
120
60 26 9 13 26 10
14 115,012,691 66 27 3 13 27 4 13
0 98,136,874
5,792,535,710 492,603,313 0
6,400,151,714 5,290,653,266 1,370,004,316
3,269 234,885,102 6,758,794,456
120 3,983 254,486,865
150
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26 4 15 26 10 15
26 10 14 27 4 13

70/193



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
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26 10 14 27 4 13
1 1
2 2
26 4 15 26 10 14
167,167,412
0
167,167,412
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O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

26 10 15 27 4 13
17,051,730
0
17,051,730
26 4 15 26 10 15
26 10 14 27 4 13
26 10 14 27 4 13

13,040,945,766 19,573,758,579

10,422,253,128 4,717,151,614

3,889,440,315 7,325,119,134

27 4 13

14,209,775,231.000

19,484,443,796

14,209,775,231.000
1
98.4

19,484 ,443,796

99.9
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O000O000o0OO0Ooo(eoTees)
ooooodooodooodnoodd

19,484,443,796

16,658,921 17,025,417
16,658,921 17,025,417
1
0.1 0.1
17,025,417

19,501,469,213
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EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

( 38
59 ) ( 12
133 )
193
( )
26 10 14 27 4 13
6,957,466,124 5,531,487,073
166,522,532,092 156,774,378,704
123,298,111 123,310,177
— 236,000,000
8,720 6,295
173,603,305,047 162,665,182,249
173,603,305,047 162,665,182,249
3,370,620,771 2,674,925,963
364,129,095 746,651,834
4,972,961 4,563,012
140,900,492 129,285,337
714,944 912,594
3,881,338,263 3,556,338, 740
3,881,338,263 3,556,338, 740
198,271,810,103 205,763,535,630
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O000O000o0OO0Ooo(eoTees)
ooooodooodooodnoodd

28,549,843,319 46,654,692,121
169,721,966,784 159,108,843,509
169,721,966,784 159,108,843,509
173,603,305,047 162,665,182,249
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EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

( )
26 4 15 26 10 15
26 10 14 27 4 13

7,257,496,182 8,524,014,511
1,266,651 1,135,563
7,605,720,693 4,848,141,322
— 447,006
346,957,860 3,677,455,758
23,978,912 27,564,723
679,402,469 781,000,571
2,615,488 5,512,887
705,996,869 814,078,181
1,052,954,729 2,863,377,577
1,052,954,729 2,863,377,577
1,052,954,729 2,863,377,577
87,638,920 5,381,028
4,809,294,500 28,549,843,319
1,458,916,860 6,176,494,706
1,458,916,860 6,176,494,706
7,137,028,991 6,966,248,784
7,137,028,991 6,966,248,784
16,921,843,039 20,183,853,329
28,549,843,319 46,654,692,121
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EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

26 10 15
27 4 13
26 10 15 27 4 13
26 10 14 27 4 13
198,271,810,103 205,763,535,630
28,549,843,319 46,654,692,121
0.8560 0.7733
(8,560 ) (7.733 )
)
26 4 15 26 10 15
26 10 14 27 4 13
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55

43,493,672,206

3,768
170

56

50,842,805,830

325,987,933

53,032,462,807
2,412,843,480

57

58,653,050,915

3,635
170

58

62,403,052,722

3,536
170

59

63,960,546,095

3,440
170

60
14

64,562,156,799

3,339
170

26 4 15 26 5 12

805,133,438

327,921,030
44,626,726,674
2,012,885,276

26 5 13 26 6 12
920,731,358

942,937,686

3,736
170

26 6 13 26 7 14

1,060,179,529

327,432,673
60,040,663,117
2,807,270,426

26 7 15 26 8 12

1,206,686,604

328,843,342
63,938,582,668
3,073,945,217

26 8 13 26 9 12

1,368,115,868

333,937,290
65,662,599,253
3,244,277,869

26 9 13 26 10

1,320,666,919

327,316,493
66,210,140,211
3,370,620,771

61
12

64,185,723,822
316,114,700
3,303
170

62
12

63,674,036,817

3,201
170

63

62,317,746,009

3,008
170

64

60,598,027,143

2,995
170

65

58,414,993,254

2,884
170

66

55,562,293,650

2,769
130

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Oooooooooooooooooad

26 10 15 26 11
1,414,375,040

1,284,981,217

67,201,194,779
3,458,281,385

26 11 13 26 12

1,351,756,935

319,883,302
65,345,677,054
3,470,101,962

26 12 13 27 1 13

1,366,901,484

325,422,534
64,010,070,027
3,512,220,219

27 1 14 27 2 12

1,360,518,163

328,543,762
62,287,089,068
3,534,981,527

27 2 13 27 3 12

1,215,626,177

330,343,535
59,960,962,966
3,533,342,273

27 3 13 27 4 13

1,117,074,520

312,558,534
56,991,926,704
2,674,925,963
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26 4 15 26 10 15
26 10 14 27 4 13
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26 10 14 27 4 13
26 4 15 26 10 14
8,276,414,292
0
8,276,414,292
26 10 15 27 4 13
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O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

2,452,613,764
0
2,452,613,764
26 4 15 26 10 15
26 10 14 27 4 13
26 10 14 27 4 13

104,977,341,417
111,781,061,858
18,486,593,172

198,271,810,103
44,016,915,342
36,525,189,815

27 4 13

137,787,290,125.000

156,774,378,704

137,787,290,125.000
1

98.5

156,774,378,704

99.9
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O000O000o0OO0Ooo(eoTees)
ooooodooodooodnoodd

156,774,378,704

120,655,751 123,310,177
120,655,751 123,310,177
1
0.1 0.1
123,310,177

156,897,688,881
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O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

( 38
59 ) ( 12
133 )
193
(
26 10 14 27 4 13
61,342,198 35,943,448
1,744,399,720 1,231,802,194
2,492,499 2,492,743
4,000,000 —
76 40
1,812,234,493 1,270,238,425
1,812,234,493 1,270,238,425
29,483,732 15,251,399
20,519,741 5,344,943
52,308 35,327
1,482,005 1,000,939
7,483 7,054
51,545,269 21,639,662
51,545,269 21,639,662
2,680,339,294 1,906,424 ,948
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O000O000o0OO0Ooo(eoTees)
ooooodooodooodnoodd

919,650,070 657,826,185
1,760,689,224 1,248,598,763
1,760,689,224 1,248,598,763
1,812,234,493 1,270,238,425
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O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

( )
26 4 15 26 10 15
26 10 14 27 4 13
126,486,240 99,847,732
12,250 8,483
51,792,580 60,402,718
— 8,815
74,705,910 160,267,748
306,281 234,157
8,677,801 6,634,323
32,828 46,769
9,016,910 6,915,249
65,689,000 153,352,499
65,689,000 153,352,499
65,689,000 153,352,499
4,617,749 12,421,245
808,073,682 919,650,070
190,629,733 292,319,986
190,629,733 292,319,986
183,808,737 40,668,906
183,808,737 40,668,906
179,468,635 130,758,449
919,650,070 657,826,185
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Ooooooooooooooooooad

26 10 15
27 4 13
26 10 15 27 4 13
26 10 14 27 4 13

2,680,339,294 1,906,424,948

919,650,070 657,826,185

0.6569 0.6549
(6,569 ) (6,549 )

)
26 4 15 26 10 15
26 10 14 27 4 13
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O000O000o0OO0Ooo(eoTees)
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55 26 4 15 26 5 12 61 26 10 15 26 11
20,127,164 12 18,444,104
257,603,129 0
33,784,602 210,508,323 2,441,779
311,514,895 1,151 231,394,206 927
29,766,554 110 27,438,406 110
56 26 5 13 26 6 12 62 26 11 13 26 12
18,612,341 12 15,393,325
249,151,811 0
23,203,914 168,872,535 2,061,785
290,968,066 1,112 186,327,645 891
28,760,281 110 22,985,408 110
57 26 6 13 26 7 14 63 26 12 13 27 1 13
19,218,853 15,735,734
255,060,596 0 154,364,294
12,683,685 1,946,992
286,963,134 1,077 172,047,020 860
29,287,688 110 21,988,296 110
58 26 7 15 26 8 12 64 27 1 14 27 2 12
19,182,998 15,016,847
278,429,284 0 146,184,646
2,600,093 1,887,811
300,212,375 1,034 163,089,304 827
31,910,655 110 21,678,350 110
59 26 8 13 26 9 12 65 27 2 13 27 3 12
20,059,905 13,930,187
252,321,167 0 137,903,061
2,455,455 1,895,818
274,836,527 999 153,729,066 789
30,259,725 110 21,416,590 110
60 26 9 13 26 10 66 27 3 13 27 4 13
14 19,751,557 12,840,458
0 0 127,648,249
235,989,279 2,380,282 2,015,074
258,121,118 963 142,503,781 747
29,483,732 110 15,251,399 80
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26 4 15 26 10 15
26 10 14 27 4 13
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26 10 14 27 4 13
26 4 15 26 10 14
27,791,176
0
27,791,176
26 10 15 27 4 13
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O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

26,597,619
0
26,597,619
26 4 15 26 10 15
26 10 14 27 4 13
26 10 14 27 4 13

2,695,868,769

2,680,339,294

580,650,399 125,877,862
596,179,874 899,792,208
27 4 13

1,385,292,616.000

1,231,802,194

1,385,292,616.000
1
98.7

1,231,802,194

99.8
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1,231,802,194

2,439,084 2,492,743
2,439,084 2,492,743
1
0.2 0.2
2,492,743

1,234,294,937
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( 38
59 ) ( 12
133 )
193
( )
26 10 14 27 4 13
1,383,653,498 1,120,645,926
48,034,438,334 35,023,778,542
92,939,697 57,823,792
152,000,000 66,000,000
1,734 1,275
49,663,033,263 36,268,249,535
49,663,033,263 36,268,249,535
705,024,941 602,364,651
189,888,454 118,819,728
1,454,241 994,746
41,203,514 28,184,464
207,242 198,936
937,778,392 750,562,525
937,778,392 750,562,525
70,502,494,148 60,236,465,140
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O000O000o0OO0Ooo(eoTees)
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21,777,239,277 24,718,778,130
48,725,254,871 35,517,687,010
48,725,254,871 35,517,687,010
49,663,033,263 36,268,249,535
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O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

(
26 4 15 26 10 15
26 10 14 27 4 13

5,276,623,738 4,168,809,645
327,424 226,905
3,420,187,459 6,567,650,697
— 220,723
1,856,763,703 2,398,393,424
9,340,721 6,954,580
264,653,574 197,046,313
995,839 1,390,852
274,990,134 205,391,745
1,581,773,569 2,603,785,169
1,581,773,569 2,603,785,169
1,581,773,569 2,603,785,169
57,418,019 62,960,613
24,038,111,485 21,777,239,277
6,132,181,287 4,458,501,045
6,132,181,287 4,458,501,045
754,046,944 978,088,578
754,046,944 978,088,578
4,641,617,685 3,881,126,764
21,777,239,277 24,718,778,130
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26 10 15
27 4 13
26 10 15 27 4 13
26 10 14 27 4 13
70,502,494,148 60,236,465, 140
21,777,239,277 24,718,778,130
0.6911 0.5896
(6,911 ) (5.89 )
)
26 4 15 26 10 15
26 10 14 27 4 13
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55

4,424,143,822

1,221
100

56

4,242 ,598,250

1,225
100

57

4,077,525,120

1,235
100

58

3,965,728,536

1,242
100

59

3,885,358,373

1,252
100

60
14

3,778,731,259

1,263
100

26 4 15
909

10,496,074,42
859,105,449

26 5 13
835

10,008,130,31
816,757,387

26 6 13
848

9,608,458,994
777,568,904

26 7 15
795

9,352,129,441
752,800,522

26 8 13
796

9,146,931,990
730,360,482

26 9 13
7

8,904,982,607
705,024,941

26 5 12
,367,031

5,162,563,572
5

26 6 12
,220,798

4,930,311,270
8

26 7 14
,189,604

4,682,744,270

26 8 12
,955,692

4,590,445,213

26 9 12
,866,880

4,464,706,737

26 10
72,650,018

4,353,601,330

61
12

3,721,223,728

1,264
100

62
12

3,662,326,358

1,266
100

63

3,599,395,614

1,272
100

64

3,507,068,602

1,275
100

65

3,458,436,329

1,283
100

66

3,398,820,893

1,275
100

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Oooooooooooooooooad

26 10 15 26 11
692,301,078

4,301,932,139
8,715,456,945
689,384,095

26 11 13 26 12

680,338,065

4,166,688,147
8,509,352,570
671,960,072

26 12 13 27 1 13

696,793,970

4,079,274,107
8,375,463,691
658,078,440

27 1 14 27 2 12

653,526,155

3,981,232,441
8,141,827,198
638,162,694

27 2 13 27 3 12

663,252,259

3,853,006,607
7,974,695,195
621,176,812

27 3 13 27 4 13

545,606,776

3,737,495,335
7,681,923,004
602,364,651
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26 4 15 26 10 15
26 10 14 27 4 13
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26 10 14 27 4 13
26 4 15 26 10 14
3,183,671,122
0
3,183,671,122
26 10 15 27 4 13
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O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

74,890,474
0
74,890,474
26 4 15 26 10 15
26 10 14 27 4 13
26 10 14 27 4 13
90,125,594,084 70,502,494,148
2,800,267,854 2,770,693,278
22,423,367,790 13,036,722,286
27 4 13
49,926,982,955.000 35,023,778,542
49,926,982,955.000 35,023,778,542
1
98.6 99.8
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ooooodooodooodnoodd

35,023,778,542

56,579,053 57,823,792
56,579,053 57,823,792
1
0.2 0.2
57,823,792

35,081,602,334

LA US HIGH YIELD BOND FUND MHAM

MHAM

LA US HIGH YIELD BOND FUND

2014 12

2013 12 31

LA US HIGH YIELD BOND FUND

2013 12

MHAM

2013 12 31
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2013 12 31 2012 12 31
¥ 9,384,955,800 ¥ 5,150,212,325
163,591,089,801 189,119,778,449
4 9 6,511,535,576 23,053,369,086
2,853,313,296 3,575,499,861
429,845,227 -
41,003 54,892
1,493,991 3,270,456
¥ 182,772,274,694 ¥ 220,902,185,069
4 9 ¥ 10,487,977,382 ¥ 21,569,697,336
1,721,561,031 1,911,166,130
545,000,000 849,000,000
221,797,196 36,709,747
187,425,675 219,512,733
46,691,250 53,807,929
31,694,144 38,514,015
7,957,017 4,760,656
6,247,533 7,317,095
4,165,021 9,726,692
325,479 238,706
13,260,841,728 24,700,451,039
169,511,432,966 196,201,734,030
¥ 182,772,274,694 ¥ 220,902,185,069
LA
MHAM
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2013 12 31

2013 12 31 2012 12 31

¥ 12,416,876,302 ¥ 14,817,745,358

( 728,747,289 ) 36,026,133,857
40,182,348 12,126,918
35,876,395, 751 6,075,142,837

(  10,948,555,598 ) ( 7,419,272,682 )
41,466,925 56,317,303
36,697,618, 439 49,568,193,591
818,982,241 876,764,118
202,105,034 215,361,420
147,503,526 163,301,714
31,928,103 33,018,053
18,807,927 24,187,210
11,719,418 5,028,059
1,895,231 2,032,324
1,232,941,480 1,319,692,898
35,464,676,959 48,248,500, 693

(  21,480,019,150 ) (  28,123,454,755 )

( 12,058,873 ) ( 5,637,467 )

¥ 13,972,598,936 ¥ 20,119,408,471
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MHAM

2013 12 31

2011 12 31 ¥ 188,179,325,559

8 51,223,000,000

8 ( 63,320,000,000 )

20,119,408,471

2012 12 31 196,201,734,030

8 47,503,000,000

8 ( 88,165,900,000 )

13,972,598,936

2013 12 31 ¥ 169,511,432,966

MHAM
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2013 12 31

2013 12 31 2012 12 31

¥ 13,972,598,936 ¥ 20,119,408,471

21,480,019,150 28,123,454,755

(  35,876,395,751 ) (  6,075,142,837 )

728,747,289 ( 36,026,133,857 )

292,537,999 311,883,006
722,186,565 246,339,390

13,889  ( 54,892 )
1,776,465 1,781,312
( 32,087,058 ) 30,358,731
( 7,116,679 ) 6,732,607

( 6,819,871 ) ( 24,183,664 )
3,196,361 144,256
( 1,069,562 ) 1,011,965
( 5,561,671 ) 5,523,269
86,773 71,491
1,272,112,835 6,721,194,003

(  156,116,256,978 ) ( 181,719,945,923 )

221,715,411,867 202,555,654,871
65,599,154,889 20,835,708,948
47,503,000,000 53,591,000,000

(  88,469,900,000 ) (  62,471,000,000 )
(  21,669,624,249 ) (  28,876,968,938 )

(  62,636,524,249 ) (  37,756,968,938 )

4,234,743,475  ( 10,200,065,987 )
5,150,212,325 15,350, 278,312
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9,384,955,800 ¥

13,431,600,866 ¥
40,196,237 ¥

12,058,873 ) ¥(

MHAM

1.
MHAM
P.0. Box 694

1107
LA

IFRS

(@ 2013 1 1
IFRS 10

2013 12 31

2009 9 29

2013 1 1
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2009
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5,150,212,325

15,375,967,754
12,072,026

5,637,467 )

11 2
KY1-

(IFRS)



IFRS 12

2.

IFRS 13

IFRS

IFRS 7

(b)

IFRS 10

IFRS 9

2018 1 1

IFRS 7

IFRS 12

IFRS

2013 1 1

2013 1 1

2013 1 1

2013 1 1

2014 1 1

IAS 39

106/193
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IFRS

GAAP

IFRS 12

1AS 39

IFRS 9
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2.
5
3 2013 12 31 2012 12 31
5
2.
2013 12 31 2012 12 31
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8
3.
2013 12 31 2012 12 31
E 203,468,815 ¥ 215,051,404 - -
162,157,156 201,490,231 - -
153,801,519 169,085,702 - -
- - 293,117,524 302,065,485
177,291,206 196,360,779 - -
501,040,157 577,193,647 - -
381,864,802 419,866,567 334,907,650 274,919,797
257,801,674 330,284,588 290,066,047 322,506,352
170,469,117 177,167,620 - -
155,070,139 237,343,518 - -
164,861,870 181,966,320 - -
- - 496,744,479 488,019,280
152,411,668 174,113,006 - -
524,223,999 585,855,285 568,226,410 661,909,856
3,004,462,122 3,465,778,667 1,983,062,110 2,049,420,770
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310,088,306 353,573,228 - -

- - 1,541,237,904 1,679,735,060
1,049,025,858 1,223,830,825 1,006,471,811 1,092,526,372
816,930,799 1,082,870,565 2,581,907,186 2,836,615,171
213,934,783 255,145,517 1,068,035,899 1,146,603,702
658,393,355 729,895,778 - -
175,562,939 192,436,749 - -
468,804,378 586,978,594 526,239,570 619,984,327
299,689,295 375,442,952 475,994,406 531,837,581
2,312,514,295 2,797,033,569 2,269,428,362 2,436,679,949
171,473,693 185,825,644 269,404,170 310,741,167

- - 437,374,145 593,971,331

432,877,092 513,345,970 322,641,354 389,287,055
2,057,693,427 2,677,526,422 3,135,516,843 3,742,458,199
746,199,329 883,145,835 466,589,403 549,192,404
2,231,585,992 2,727,191,033 2,964,391,270 3,424,324,274
1,734,311,521 2,044,884,172 920,156,847 1,024,768,073
637,511,482 850,342,827 1,652,936,173 1,624,482,842

2013 12 31 2012 12 31

5,566,811,293 6,568,973,319 5,798,308,769 6,590,502,420
1,297,559,897 1,390,416,999 2,569,524,004 2,884,940,745
1,280,503,509 1,748,043,076 1,845,998,440 2,044,720,044
4,833,478,786 5,775,050,726 4,534,879,189 5,296,534,102
616,442,878 689,436,264 2,052,429,774 2,364,777,815
840,666,588 1,110,379,828 623,001,648 711,269,754
1,156,417,556 1,316,354,759 525,289,354 626,448,667
1,483,542,505 1,603,895,770 595,757,454 677,683,504
2,786,256,665 3,529,003,277 3,320,540,524 4,004,500,905
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1,434,907,382 1,840,255,898 2,252,521,410 2,528,243,240
- - 285,029,504 319,996,164

634,566,461 804,145,237 681,463,997 760,329,995
545,998,022 571,610,272 - -
329,353,189 442,926,933 428,723,564 481,843,517

- - 463,493,238 507,657,643

393,969,845 552,765,602 - -
831,580,623 1,050,197,361 2,697,267,308 3,167,908,635
195,387,765 219,235,897 - -
230,527,060 258,990,583 1,299,687,823 1,541,934,705
481,555,858 587,764,635 683,725,785 754,974,928
484,877,572 665,910,611 1,075,291,692 1,252,835,079
1,136,045,000 1,512,613,388 1,219,053,220 1,386,803,521
2,539,019,819 3,091,613,067 1,445,240,117 1,678,481,317
495,909,491 525,543,406 485,346,399 561,252,975
297,516,562 332,920,095 295,528,357 275,255,930
901,037,117 1,036,136,150 486,934,944 556,985,927
1,280,789,930 1,432,319,786 1,731,941,459 2,000,124,025
769,690,432 958,013,704 897,852,709 964,324,173

- - 646,594,071 724,957,163

587,349,708 684,550,721 - -

- - 827,565,265 874,404,353

250,086,393 260,785,218 - -
772,019,616 1,005,124,948 651,008,161 718,297,802
3,071,622,320 3,715,409,078 3,154,190,159 3,555,622,158
- - 261,782,647 108,945,903

2013 12 31 2012 12 31

238,845,687 337,965,136 698,963,481 773,515,908
558,129,844 609,969,000 467,931,740 539,289,351

- - 442,618,121 517,299,158
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165,750,757

111/193

167,999,836

155,171,829 238,746,013 369,912,939 417,561,111
- - 542,932,519 561,752,310

1,442,690, 139 1,812,141,625  1,080,988,000 1,266,951,139
156,950,634 181,470,356 - -
2,302,160 105,105 2,302,160 2,252,413
548,056,475 604,380,041 399,301,398 439,188,170
595,046,593 808,980,434  1,633,562,498 1,479,897,363
393,218,374 492,943,776 1,695,001,720 1,943,197,163
1,617,528,022 1,925,841,588 937,267,485 1,114,305,825
431,404,221 551,945,783 449,336,837 488,933,647
220,580,402 287,504,224 547,540,004 456,967,536
429,130,258 535,408,824 281,616,388 328,530,260
291,137,607 400,055,916 664,040,265 778,357,949

- - 301,742,767 369,933,216

323,230,865 358,197,849 296,452,159 403,813,176
258,230,864 350,945,603 633,587,707 649,551,035
552,428,343 793,004,430 379,872,956 415,772,366

- - 139,074,051 162,510,971

704,490,060 1,006,096,616  1,077,662,394 1,171,027,082
1,197,946,402 1,382,889,510  1,794,388,854 1,978,501,472
244,193,142 263,838,519 - -
146,349,908 221,534,412 - -
286,644,170 429,202,847 364,838,371 439,920,961
365,859,013 431,429,759 363,232,423 379,192,266

- - 174,567,657 187,241,583

226,135,334 248,604,862 - -
408,831,343 549,562,526 - -
675,170,208 733,234,176 - -
1,172,443,837 1,480,487,552  2,343,700,833 2,597,091,105
- - 144,982,812 154,707,505

- - 342,396,054 387,298,360

- - 641,978,087 735,913,360
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2013 12 31 2012 12 31

785,576,634 940,505,839 762,971,216 838,433,832
322,904,574 361,429,827 323,712,736 356,797,831
339,519,718 340,540,208 - -
1,041,554,007 1,246,051,337 1,011,906,792 1,138,820,469
582,533,269 793,387,739 887,909,970 933,922,538
305,706,131 419,074,666 - -

- - 202,867,568 223,512,030

381,716,249 537,592,381 934,558,944 1,046,664,254

- - 533,971,667 576,959,342

- - 438,151,983 449,618,011

268,980,591 302,045,501 - -

- - 556,604,980 638,949,345

252,183,765 283,877,116 359,633,746 425,872,559
712,726,873 757,987,161 615,572,914 665,960,917
2,935,057,271 3,395,460,725 3,697,531,396 4,179,203,732
281,025,068 376,733,116 1,146,092,199 1,259,441,654

- - 425,914,998 464,749,386

189,896,079 77,751,426 705,463,089 700,470,274
330,358,150 364,504,149 - -
560,504,440 675,441,533 856,513,024 924,435,165
278,986,428 325,449,757 - -
444,622,765 488,998,076 - -
426,462,918 557,035,492 505,286,728 560,299,698
205,862,094 202,629,307 1,119,911,514 1,219,945,522

- - 398,031,158 452,730,751

- - 264,692,152 308,945,937

- - 574,031,110 724,079,544
1,265,344,603 1,494,532 ,699 912,573,684 1,021,413,663

10,227,028,803
2,142,680,596
289,347,517
1,028,840,222
674,383,609
1,037,524,866

386,693,735

12,190,212,268
2,311,749,058
404,302,158
1,168,574,498
885,953,715
1,215,811,313

391,141,961

112/193

14,829,382,200
454,591,833
372,805,321
1,022,537,469
2,215,358,293

1,694,485,471

17,037,896,744
505,178,259
421,145,085
1,144,505,888
2,488,731,880

1,901,084,383
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- - 426,208,226 462,765,014

2013 12 31 2012 12 31
317,634,688 402,320,272 - -
371,096,580 517,996,867 499,985,520 610,615,844
4,683,942,037 5,352,596,434 5,010,392,217 5,711,340,573
422,972,075 474,036,700 - -
904,800,777 1,156,617,489 447,505,246 490,535,411
585,652,933 692,727,365 212,051,247 222,647,380
372,987,448 483,007,411 704,631,537 749,431,082
- - 462,550,841 501,182,279
621,762,698 657,648,570 374,760,011 422,554,465
123,545,246 134,304,486 - -
378,095,852 378,626,320 - -
REIT) 367,203,942 451,447,007 262,686,554 311,403,705
- - 443,872,347 543,190,436
418,946,437 470,844,135 - -
471,105,060 523,826,253 202,487,498 214,395,377
- - 341,908,672 325,324,570
712,332,051 762,976,920 49,059,490 51,716,879
- - 330,432,293 379,948,835
1,132,348,778 1,287,942,249 2,497,245,758 2,837,826,761
919,319,405 1,098,975,279 549,571,082 625,655,351
375,060,667 421,557,283 199,109,945 212,736,329
889,772,973 968,061,742 351,816,936 403,391,659
535,164,903 645,262,603 191,070,903 225,342,927
443,799,199 468,636,930 737,365,808 849,612,675

1,571,032,491

428,205,383
244,490,699
613,510,721

503,499,334

1,908,091,982

113/193

469,543,461
298,550,760
782,215,077

671,580,238

2,700,686,779

994,923,374

738,885,537

3,145,454,323

1,094,684,754

812,789,609
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719,262,748 766,742,964 - -

- - 682,858,020 740,494,924

780,529,346 837,791,975 - -
190,377,140 204,856,219 - -
662,675,848 804,967,683 1,995,689,815 2,247,272,309
152,953,077 224,816,447 345,549,720 424,886,426

- - 519,317,003 691,076,483
2,604,951,529 3,051,265,885 1,458,424,364 1,823,074,124
- - 356,159,787 406,061,266

- - 52,165,400 54,252,466

2013 12 31 2012 12

- - 308,084,584 344,859,176

- - 421,082,312 483,142,654

754,821,407 837,358,417 - -

- - 726,390,840 825,791,594
2,147,113,740 2,547,324,842 2,717,728,457 3,113,811,351
849,233,361 1,042,928,036 1,457,167,279 1,663,481,260
193,225,975 266,409,650 402,592,458 446,376,654
1,137,597,509 1,237,782,200 424,337,868 450,304,327
608,023,392 655,800,035 238,873,007 260,151,575
4,722,043,945 5,577,000,699 3,711,443,374 4,470,283,838
278,280,517 319,603,292 281,763,417 344,158,809
333,964,986 350,209,868 814,287,003 946,665,317
1,602,695,323 1,954,532,627 1,832,156,473 2,174,852,035
302,272,921 425,107,693 895,712,128 1,042,101,063
368,813,024 408,377,079 - -
312,636,409 341,643,811 - -

- - 1,068,918,726 1,195,756,938
1,307,709,314 1,545,965,045 626,750,528 683,082,163
263,171,740 284,979,076 1,507,778,349 1,738,746,342

- - 221,430,752 263,675,024

332,936,951 355,919,698 - -
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115/193

- - 479,789,293 492,945,623
270,636,872 372,692,880 560,864,502 639,992,329
433,201,444 526,549,129 499,112,415 560,020,848
207,115,429 279,763,240 378,391,008 418,165,285
333,772,411 463,447,371 415,329,401 465,333,025
133,626,302,587 159,645,435,326  164,638,518,267 186,291,368,536
426,459,245 479,875,808 695,698,492 778,989,143
426,459,245 479,875,808 695,698,492 778,989,143
¥137,057,223,954 ¥163,591,089,801 ¥167,317,278,869  ¥189,119,778,449
2013 12 31 2012 12 31
- ¥ - ¥ 603,691,319 ¥ 434,270,473
546,055,459 472,289,329 1,210,386,492 1,276,037,530
535,954,929 605,470,505 - -
914,195,516 962,998,309 1,751,765,518 2,114,725,980
118,265,056 157,380,027 199,859,411 218,463,771
685,956,395 788,129,861 322,641,354 389,287,055
6,430,475,273 7,449,490,741 7,303,147,551 8,088,122,838
1,778,199,452 2,185,803,703 1,586,781,992 1,952,946,092
216,013,519 231,077,719 199,339,849 215,149,689
286,539,014 368,764,055 438,057,421 487,165,222
701,382,106 784,246,336 - -
679,505,194 895,011,139 1,106,664 ,269 1,276,407,168
184,223,779 184,722,042 - -
517,719,335 808,835,547 1,639,375,626 1,747,404,732
333,964,986 350,209,868 - -
200,646,871 257,738,487 446,099,632 502,902,068
6,381,978,830 7,226,214,777 4,119,978,415 4,641,765,913
1,119,142,534 1,196,743,951 971,061,597 1,137,867,538
1,314,639,029 1,450,971,276 1,193,549,814 1,399,427,109



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
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- - 726,390,840 825,791,594
389,985,360 572,060,252 598,114,119 678,460,608
182,034,204 221,883,229 214,109,997 235,487,433
693,159,493 881,544,560 1,353,480,853 1,399,841,363
313,048,405 442,591,910 946,552,758 978,372,033
188,309,004 213,428,846 - -
471,585,546 532,323,992 - -
538,771,743 590,248,673 - -
3,089,982,149 3,722,014,221 4,301,829,570 5,143,526,437
108,088,894,576 129,880,214,168 136,083,400,472 153,976,355,803
156,596,197 158,682,278 - -
¥137,057,223,954 ¥163,591,089,801 ¥167,317,278,869  ¥189,119,778,449
1933 144A
2013 12 31 144A
76,148,980,472 88,990,292,340 2012 85,976,447,498 96,356,184,935
51.92 2012 49.11
2013 12 31 2014 1 15 2049 12 29 2012 2013 1 15 2067 6
1 0% 14_75% 2012 0% 14.75% 2013 12 31 2012 12
31
4.
2013 12 31
AUD
740,198,904 68,906,267,933 2014 1 6 ¥ 666,954,279
737,119,300 68,268,259,976 2014 2 4 875,928,833
671,728,059 70,093,171,175 2014 1 6 506,488,773
27,739,976 2,891,804,033 2014 2 4 23,304,314
2,072,676,199
BRL
1,968,177,141 85,530,260,375 2014 1 6 2,039,707,132
1,703,632,437 73,909,708,182 2014 2 4 1,317,725,584
1,488,812,514 33,668,793 2014 2 4 2,096,912
817,427,041 85,098,856,877 2014 1 6 813,942,800
41,947,737 4,377,835,205 2014 2 4 30,322,859
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4,203,795,287

JPY
202,652,574 21,125,982,841 2014 173,106,180
8,824,133 919,729,442 2014 7,571,406
180,677,586

usD
2,386,248 250,000,000 2014 806,558
806,558

ZAR
234,720,588 2,329,126,786 2014 24,325,746
213,669,992 2,123,666,054 2014 9,349,299
22,356,449 2,230,716,275 2014 18,979,825
1,069,471 111,568,348 2014 819,065
45,982,123 4,595,536 2014 106,011
53,579,946
¥ 6,511,535,576

AUD
68,679,613,736 740,198,904 2014 ¥( 893,608,476)
2,891,804,033 31,208,520 2014 ( 35,656,724)
69,119,825,373 682,852,026 2014 ( 2,648,939,803)
540,788,798 5,151,596 2014 ( 669,721)
68,245,151,767 653,245,082 2014 ( 402,355,781)
( 3,981,230,505)

4.
2013 12 31

BRL
86,024,529,835 1,968,177,141 2014 ( 1,545,437,671)
2,889,022,691 66,750,105 2014 ( 58,467,054)
84,754,587,418 838,755,211 2014 ( 3,399,839,802)
200,000,000 1,905,216 2014 ( 247,683)
987,812,514 9,409,979 2014 ( 1,223,321)
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73,467,123,480 703,220,405 2014 ( 432,136, 360)
( 5,437,351,891)

JPY
21,076,982,842 208,511,678 2014 ( 837,905,175)
27,000,000 257,204 2014 ( 33,438)
116,109,073 1,106,064 2014 ( 143,791)
19,252,722,868 184,284,505 2014 ( 113,166,458)
( 951,248,862)

usD
55,268,523 526,552 2014 ( 74,771)
( 74,771)

ZAR
2,340,982,065 234,720,588 2014 ( 12,470,464)
65,586,225 6,575,060 2014 ( 50,995)
2,318,860,996 22,948,084 2014 ( 93,016,804)
6,000,000 57,156 2014 ( 7,431)
21,582,123 205,593 2014 ( 26,728)
2,124,932,142 20,339,651 2014 ( 12,498,931)
( 118,071,353)
¥(  10,487,977,382)

2012 12 31

AUD
612,639,667 52,414,839,194 2013 ¥ 2,561,968,798
511,361,457 45,160, 233,465 2013 611,694,085
628,775,952 52,976,009, 339 2013 1,389,022,267
33,478,200 2,830,936,971 2013 62,952,991
4,625,638,141

BRL
3,219,991,296 126,508,198,908 2013 9,381,876,361
2,976,081,509 120,211,104,851 2013 4,880,152,687
1,497,795,025 126,404,710,742 2013 3,097,184,516
15,501,083 1,331,698,030 2013 8,231,464
17,367,445,028
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2012 12 31
JPY
268,544,621

9,141,452

usD

1,844,372

ZAR
38,978,352
2,333,882
344,102,741

276,840,599

AUD
54,086,915,777
1,472,515,963
51,303,932,756
45,408,003,485
263,000,000

388,936,971

BRL
130,448,547,652
1,331,698,030
90,814,058
122,313,361,998
119,469,718,518

1,331,698,030

JPY
22,196,878,822
22,432,091,456

149,012,917

22,683,878,822

772,973,283

158,000,000

3,279,373,799
197,045,672
3,169,071,568

2,731,549,849

612,639,667
16,932,339
625,192,713
537,368,054
3,060,809

4,526,470

3,219,991,296
31,810,784
3,843,496,140
1,490,611,699
1,413,815,074

15,498,377

270,265,196
265,410,590

1,734,221
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2013

2013

2013

2013
2013
2013

2013

2013
2013
2013
2013
2013

2013

2013
2013
2013
2013
2013

2013

2013
2013

2013

534,961,854

17,223,170

552,185,024

1,473,657

1,473,657

90,760,363
4,697,498
335,687,718

75,481,657

506,627,236

¥ 23,053,369,086

¥( 889,892,215)

43,096,512)
2,751,285,895)
1,042,641,896)

1,652,843)

2,444,303)

Al A A A A

4,731,013,664)

5,441,527,615)
5,379, 250)
26,381,351)
6,567,444,951)
2,741,905,709)

8,369,155)

Al A A A A A A

14,791,008,031)

1,170,706,857)
510,272,011)

936,483)

~ |l A A

1,681,915,351)
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usD
15,472,540 180,056 2013 1 8 ( 96,024)
( 96,024)
4.
2012 12 31
ZAR
3,076,239,859 37,489,748 2013 1 4 ( 165,187,117)
2,715,763,278 32,142,883 2013 2 4 ( 62,700,486)
7,000,000 81,466 2013 1 7 ( 43,992)
26,045,672 303,121 2013 1 8 ( 163,686)
3,372,205,508 344,102,741 2013 1 4 ( 132,553,778)
112,947,173 11,633,919 2013 2 4 ( 5,015,207)
( 365,664, 266)
¥(  21,569,697,336)
5.
2009 9 29 CIBC
USA
20,000 3 0.01%
30
2013 12 31 18,807,927 2012 24,187,210 2013
12 31 4,165,021 2012 9,726,692
2009 10 13 USA)
60,000 0.14%
2013 12 31 202,105,034 2012 215,361,420 2013 12 31
46,691,250 2012 53,807,929
LLC 2009 10 30
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5.
2013 12 31
876,764,118 2013 12 31
(USA)
0.015% (ii)
31
2013 12 31 6,247,533
2009 10 30
18,750
147,503,526 2012 163,301,714
2012 38,514,015
6.
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0.45% 4
818,982,241 2012
187,425,675 2012 219,512,733
2009 10 15
(M
15 2013 12
31,928,103 2012 33,018,053
2012 7,317,095
0.08
2013 12 31
2013 12 31 31,694,144
2013 12 31 2012 12 31

¥ 12,709,414,301
176,314,222

( 468,852,221

¥ 15,129,628,364
352,897,925

) ( 664,780,931 )

¥ 12,416,876,302

¥ 14,817,745,358
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7.
2013 12 31 2012 12 31

AUD ¥ 4,559,955,959 ¥ 5,601,670,288

BRL 14,406,449,008 20,198,489,734

JPY 1,749,097,275 1,601,837,205

uSsD 452,492,795 237,737,303

ZAR 312,024,113 483,720,225

¥ 21,480,019,150 ¥ 28,123,454,755
8.

1
100,000 1
1
usb
usb AUD AUD BRL BRL ZAR
ZAR JPY JPY 1
2013 12 31
ZAR
usD AUD BRL
usb AUD BRL ZAR
2,380,390,697 38,659,940,073 156,670,356,501 2,886,341,653
5,501,941,195 29,845,229,337 1,873,451,343 697,029,175

( 513,195,429 ) ( 11,580,032,760 ) ( 72,881,947,119 ) ( 1,318,132,259 )

7,369,136,463 56,925,136,650 85,661,860,725 2,265,238,569

¥ 1.2262 ¥ 1.1885 ¥ 0.8406 ¥ 0.9078
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8.
JPY
JPY
21,287,559,578 221,884,588,502
3,981,978,059 41,899,629,109
( 7,432,147,333 ) ( 93,725,454,900 )
17,837,390,304 170,058,762,711
¥ 1.0516
2012 12 31
ZAR
usD AUD BRL
usp AUD BRL ZAR
1,260,477,142 42,430,726,001 176,493,797,151 4,496,283,154
3,581,039,908 17,934,160,448 21,043,599,293 759,163,858

( 2,461,126,353 ) ( 21,704,946,376 ) ( 40,867,039,943 ) ( 2,369,105,359 )

2,380,390,697 38,659,940,073 156,670,356,501 2,886,341,653
¥ 0.9931 ¥ 1.1250 ¥ 0.8012 ¥ 0.9165
JPY
JPY
10,972,476,706 235,653,760,154
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13,800,150,173 57,118,113,680

( 3,485,067,301 ) (  70,887,285,332 )

21,287,559,578 221,884,588,502
¥ 1.0420
8.
1 9
2013 12 31 2012 12 31
9.
BB+
S&P Bal Moody"s
35
CCC+ S&pP Caal Moody"s 10
S&P Moody"s
10 1
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9.
2013 12 31 3
2013 12 31
10 16,359,108,980 2012
18,911,977,845 2013 12 31 10
16,359,108,980 2012 18,911,977,845
12 31
2013 2012 12 31
100
2013 12 31
10
16,359.1 2012 19,610.3
2013 12 31 10
10 /

16,166,879,314

6,735,503,072
209,386,629

7,528,022,264
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2012 12 31 10
10 /
*
15,517,359,576
4,512,304,980
277,237,404
13,171,395,973
*
IFRS 13
i 1
. 1
2
3)
3
9.
2013 12 31
1 2 3
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12 31
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¥ 479,875,808 ¥ - ¥ 479,875,808
3,465,778,667 - 3,465,778,667
159,645,435,326 - 159,645,435,326
6,511,535,576 - 6,511,535,576

¥ 170,102,625,377 ¥ - ¥ 170,102,625,377
¥ 10,487,977,382 ¥ - ¥ 10,487,977,382
¥ 10,487,977,382 ¥ - ¥ 10,487,977,382

2 3

¥ 778,989,143 ¥ - ¥ 778,989,143
2,049,420,770 - 2,049,420,770
186,291,368,536 - 186,291,368,536
23,053,369,086 - 23,053,369,086

¥ 212,173,147,535 ¥ - ¥ 212,173,147,535
¥  21,569,697,336 ¥ - ¥ 21,569,697,336
¥ 21,569,697,336 ¥ - ¥ 21,569,697,336
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2

3
3 3
6
2013 12 31 1 1 1 5 5 10 10
105,105 1,026,612,849 30,576,974,424 127,473,657,340 4,513,740,083 163,591,089,801
2012 12 31 1 1 1 5 5 10 10
2,252,413 - 39,760,628,712 140,912,138,459 8,444,758,865 189,119,778,449
2013 12 31 100
87 2012 100
100 82 2012 94
9.
Baa BBB S&P BBB
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S&P
2013 12 31 2012 12 31
BB+ 479,875,808 0.29% 778,989,143 0.41%
479,875,808 0.29% 778,989,143 0.41%
BBB- - 0.00% 488,019,280 0.26%
BB+ 525,255,681 0.32% - 0.00%
BB - 0.00% 302,065,485 0.16%
B 610,871,917 0.37% - 0.00%
2,329,651,069 1.43% 1,259,336,005 0.67%
3,465,778,667 2.12% 2,049,420,770 1.09%
9.
2013 12 31 2012 12 31
B 20,775,698,757 12.70% 32,027,323,272 16.93%
B- 25,824,504,271 15.79% 32,346,799,461 17.10%
B+ 15,293,758,390 9.35% 25,718,178,752 13.60%
BB 17,170,488,289 10.50% 14,600,338,775 7.72%
BB- 25,058,202,999 15.32% 26,355,826,468 13.94%
BB+ 13,419,796,428 8.20% 13,050,017,910 6.90%
BBB 483,178,950 0.30% - 0.00%
BBB- 3,749,525,086 2.29% 4,540,624,132 2.40%
BBB+ 252,257,366 0.15% 362,446,892 0.19%
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CCC+

A+

2012 A+

2013 12 31

2013
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- 0.00% 476,962,567 0.25%
1,019,526,198 0.62% 1,374,979,433 0.73%
3,843,438,345 2.35% 5,701,624,654 3.01%
1,083,469,662 0.66% 1,845,030,204 0.98%
26,096,885,719 15.95% 19,362,215,029 10.24%
77,751,426 0.05% - 0.00%
5,496,953,440 3.36% 8,529,000,987 4.51%
159,645,435,326 97.59%  186,291,368,536 98.50%
¥163,591,089,801 100.00% ¥189,119,778,449 100.00%
S&P A+ 2012
S&P A+
2012 12 31
3
3
3 12 1

¥(1,005,493,809,100)

¥ 1,001,517,367,294

130/193



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

3
2012 12 31 3 12 1
¥(1,171,020,831,691) - -
¥ 1,172,504,503, 441 - -
9.
USA
1970
1
2013 12 31 2012 12 31
2013
6,511,535,576 - 6,511,535,576
6,511,535,576 - 6,511,535,576

131/193



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

10,487,977,382 - 10,487,977,382
10,487,977,382 - 10,487,977,382
6,511,535,576 6,511,535,576 -

6,511,535,576  6,511,535,576 -
10,487,977,382  6,511,535,576 - 3,976,441,806
10,487,977,382  6,511,535,576 - 3,976,441,806
9.
2012
23,053,369,086 23,053,369,086
23,053,369,086 23,053,369,086
21,569,697,336 21,569,697,336
21,569,697,336 21,569,697,336
1 23,053,369,086  21,569,697,336 - 1,483,671,750
23,053,369,086 21,569,697,336 - 1,483,671,750
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1 21,569,697,336  21,569,697,336 -

21,569,697,336 21,569,697,336 -
10.
2013 12 31 2012 12 31

IFRS 13
1 2

11.
12.
2013 12 31 11,862,478,176
2014 1 1 80,383,300,000 20,934,900,000

LA

MHAM
2013 12 31
/

800,000 BIOMARIN PHARM 0.75% 10/15/18 ¥ 79,629,489 ¥ 89,181,595 .05%
3,575,000 BIOMARIN PHARM 1.875% 04/23/17 444,594,510 496,673,690 .29%
1,125,000 CIENA CORP 4% 12/15/20 152,411,668 174,113,006 .10%
2,125,000 CUBIST PHARM 1.875% 09701720 144A 226,764,281 254,896,054 .15%
1,550,000 LIFEPOINT HOSPI 3.5% 05/15/14 170,469,117 177,167,620 .10%
2,145,000 MEDIVATION INC 2.625% 04/01/17 257,801,674 330,284,588 .19%
1,470,000 PORTFOLIO RECOV 3% 08/01/20 144A 153,801,519 169,085,702 .10%
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475,000 REGENERON PHARM
1,900,000 SHUTTERFLY INC
1,550,000 SINA CORP
1,475,000 STEEL DYNAMICS

725,000 TEREX CORP
3,345,000 TRULIA INC

525,000 WESTERN REFININ

1,635,000 WORKDAY INC

3,194,000 ABC SUPPLY CO
1,927,000 ACADEMY LTD/ACADEMY
5,595,000 ACADIA HEALTH
3,465,000 ACCURIDE CORP
3,650,000 ACTIVISION BLIZ
1,650,000 ACTIVISION BLIZ
1,800,000 ACTUANT CORP
2,931,125 AES RED OAK LLC
1,050,000 AES RED OAK LLC
3,500,000 AFFINION GROUP INC
1,203,600 AFFINION INV LL
2,550,000 AFREN PLC
2,225,000 AFREN PLC
2,125,000 AFREN PLC(144A)
2,425,000 ALBERTSON"S INC
12,035,000 ALLIANCE DATA SYSTEM
5,625,000 ALLIANCE OIL CO
1,825,000 ALLIANT TECHSYS
2,025,000 ALTICE FINANCIN
1,625,000 ALTICE FINCO SA
5,210,000 ALTICE FINCO SA
10,255,000 AMC NETWORKS INC

1,650,000 AMER AXLE & MFG

1.875% 10/01/16

0.25% 05/15/18 144A

8.08% 12/01/18 144A

5.125% 06/15/14

4.00% 06/01/2015

2.75% 12/15/20 144A

5.75% 06/15/14

0.75% 07/15/18 144A

5.625% 04/15/21 144A

9.25% 08/01/19 144A

6.125% 03/15/21 144A

9.5% 08/01/18

5.625% 09/15/21 144A

6.125% 09/15/23 144A

5.625% 06/15/22

8.54% 11/30/19 SER A

9.2% 11/30/29 SER B

7.875% 12/15/18

13.500% 08/15/18 144

10.25% 4/08/19 144A

6.625% 12/09/20 144A

11.50% 02/01/2016

7.750% 06/15/26

6.375% 4/01/20 144A

7.000% 05/04/20 144A

5.250% 10/01/21 144A

6.500% 01/15/22 144A

8.125% 01/15/24 144A

9.875% 12/15/20 144A

7.75% 07/15/21

5.125% 02/15/19
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155,100,521 164,970,513 0.10%
203,468,815 215,051,404 0.13%
156,421,498 166,069,189 0.10%
164,861,870 181,966,320 0.11%
177,291,206 196,360,779 0.12%
344,618,659 411,124,458 0.24%
155,070,139 237,343,518 0.14%
162,157,156 201,490,231 0.12%
3,004,462,122 3,465,778,667 2.04%
309,315,130 338,223,168 0.20%
152,953,077 224,816,447 0.13%
536,073,670 605,704,364 0.36%
271,140,328 357,815,529 0.21%
358,111,147 398,019,506 0.23%
163,531,503 181,227,301 0.11%
147,672,000 192,499,812 0.11%
235,899,246 329,641,237 0.19%
89,507,082 121,948,079 0.07%
297,516,562 332,920,095 0.20%
102,229,674 126,504,381 0.07%
210,795,199 310,900,597 0.18%
225,615,021 235,027,924 0.14%
163,416,739 256,850,350 0.15%
201,264,322 207,726,899 0.12%
1,001,056,344 1,331,347,987 0.79%
554,694,436 573,479,170 0.34%
179,132,875 193,255,254 0.11%
206,651,251 215,498,100 0.13%
169,397,299 177,627,454 0.10%
578,491,192 618,784,681 0.37%
939,659, 256 1,217,972,535 0.72%
162,599,255 179,059,510 0.11%
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2,960,000 AMER AXLE & MFG
2,475,000 AMER RESIDENT SERVIC
2,000,000 AMER STORES CO
6,100,000 AMERENENERGY
6,435,000 AMERICAN EQUITY
4,180,000 AMERICAN ROCK SALT
2,175,000 AMERICAN STORES COMP
3,430,000 AMSURG CORP
2,520,000 ANIXTER INC
3,875,000 ANTERO RESOURCE
3,155,000 ANTERO RESOURCE
2,725,000 ARCELIK

6,475,000 ARCELORMITTAL
4,200,000 ARCH COAL INC
2,426,515 ARD FINANCE SA PIK
4,275,000 ARTESYN ESCROW
3,825,000 A-S CO-1SS SuB
4,525,000 ASHTON WOODS US
3,270,000 ASSOCIATED ASPH
6,175,000 ASTORIA DEPOSITOR
6,500,000 ATHLON HLDS LP
3,675,000 ATWOOD OCEANICS INC
3,400,000 AUDATEX NORTH A
2,375,000 AVANTI COMM
2,750,000 BANKRATE INC
3,828,000 BC MOUNTAIN LLC
1,625,000 BEAZER HOMES US
4,495,000 BELO (A.H.) COR
1,650,000 BERRY PETROL CO
3,500,000 BLOCK COMMUNICATIONS
6,450,000 BMC SOFTWARE FI
3,575,000 BOART LONGYEAR
2,352,375 BOE INTERM HLD PIK

2,795,000 BOE MERGER CORP PIK

6.625% 10/15/22

12% 4/15/15 144A

8.000% 06/01/26

7.000% 04/15/18

6.625% 07/15/21

8.25% 05/01/18 144A

7.9% 05/01/17

5.625% 11/30/20

5.625% 5/01/19

5.375% 11/01/21 144A

6.000% 12/01/20

5.000% 04/03/23 144A

10.35% 6/01/19

8.000% 01/15/19 144A

11.125% 6/1/18 144A

9.750% 10/15/20 144A

7.875% 12/15/20 144A

6.875% 02/15/21 144A

8.500% 02/15/18 144A

8.144% 05/01/21 144A

7.375% 04/15/21 144A

6.5% 2/01/20

6.125% 11/01/23 144A

10.000% 10/01/19 144

6.125% 08/15/18 144A

7.000% 02/01/21 144A

7.250% 02/01/23

7.250% 09/15/27

6.375% 09/15/22

7.25% 2/01/20 144A

8.125% 07/15/21 144A

10.000% 10/01/18 144

9% 11/01/17 144A

9.5% 11/01/17 144A
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236,207,123
194,195,162
166,257,007
490,742,019
647,785,630
341,658,454
168,346,171
281,025,068
207,115,429
377,328,139
261,626,558
226,135,334
792,453,955
434,804,891
258,314,424
422,972,075
339,774,037
418,946,437
301,891,261
532,034,750
642,400,696
306,699,969
334,157,805
235,018,138
268,980,591
368,813,024
160,894,180
444,142,429
167,229,165
269,226,305
637,423,685
356,159,380
230,527,060

223,241,434

328,999,679
267,938,928
292,323,288
552,983,695
710,168,226
444,281,473
267,608,832
376,733,116
279,763,240
411,609,255
349,844,629
248,604,862
864,304,712
441,441,011
274,166,780
474,036,700
424,138,100
470,844,135
355,722,626
636,042,923
720,757,555
414,264,798
369,864,504
252,120,625
302,045,501
408,377,079
171,649,607
492,525,983
177,325,277
391,778,897
701,654,721
394,537,903
258,990,583

313,597,855

-19%

. 16%

L17%

.33%

.42%

.26%

. 16%

.22%

L17%

. 24%

.21%

. 15%

.51%

.26%

-16%

.28%

.25%

.28%

.21%

.38%

.43%

. 24%

.22%

.15%

.18%

. 24%

.10%

-29%

.10%

.23%

.41%

.23%

. 15%

.19%
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3,985,000 BOISE CASCADE C 6.375% 11/01/20 329,353,189 442,926,933 0.26%
3,275,000 BOMBARDIER INC 6.125% 01/15/23 144A 287,692,380 343,358,336 0.20%
2,705,000 BONANZA CREEK E 6.750% 04/15/21 266,039,598 299,235,256 0.18%
1,925,000 BON-TON DEPT ST 8.000% 06/15/21 190,377,140 204,856,219 0.12%
2,700,000 BOYD ACQU SUB/F 8.375% 02/15/18 144A 289,808,570 310,742,940 0.18%
2,325,000 BPCE 5.700% 10/22/23 144A 228,852,851 252,257,366 0.15%
/
2,675,000 BREITBURN ENERG 7.875% 04/15/22 268,712,135 293,807,896 0.17%
2,995,000 BROOKFIELD RESI 6.500% 12/15/20 144A 256,541,995 328,168,036 0.19%
3,375,000 BRUNSWICK CORP 4.625% 05/15/21 144A 339,519,718 340,540,208 0.20%
2,500,000 BUILDING MATERIALS 6.75% 05/01/21 144A 270,405,121 285,097,319 0.17%
5,245,000 CABLEVISION SYS 5.875% 09/15/22 508,765,977 530,602,898 0.31%
2,580,000 CALCIPAR SA 6.875% 5/01/18 144A 209,669,380 288,797,015 0.17%
2,895,000 CAMPOSOL SA 9.875% 02/02/17 144A 235,956,971 311,885,957 0.18%
1,275,000 CAPSUGEL SA PIK 7% 05/15/19 144A 125,946,568 136,772,811 0.08%
3,045,000 CASCADES INC 7.875% 01/15/20 267,191,731 344,048,088 0.20%
1,975,000 CCM MERGER INC 9.125% 5/01/19 144A 164,282,114 217,961,499 0.13%
6,400,000 CCO HOLDINGS LL 5.250% 03/15/21 144A 602,233,632 645,765,136 0.38%
6,200,000 CDR DB SUB 7.750% 10/15/20 144A 494,672,698 651,651,016 0.38%
5,310,000 CEDAR FAIR LP/C 5.250% 03/15/21 496,029,389 553,921,757 0.33%
1,400,000 CELANESE US HLD 5.875% 06/15/21 143,913,623 157,447,294 0.09%
3,400,000 CEMEX SAB 6.500% 12/10/19 144A 326,043,012 370,043,182 0.22%
1,520,000 CERIDIAN HCM 11.000% 03/15/21 144 153,975,638 184,921,741 0.11%
2,820,000 CFG INVEST SAC 9.750% 07/30/19 144A 220,580,402 287,504,224 0.17%
2,381,000 CFR INTL SPA 5.125% 12/06/22 144A 216,013,519 231,077,719 0.14%
2,155,000 CHAPARRAL ENERGY INC 8.25% 09/01/21 178,545,839 246,886,396 0.15%
3,497,000 CHASSIX INC 9.250% 08/01/18 144A 353,629,976 393,280,847 0.23%
4,275,000 CHECKERS DRIVE- 11.000% 12/01/17 144 359,216,928 498,749,513 0.29%
2,900,000 CHINOS INT HLDS PIK 7.75% 05/01/19 144A 283,359,000 312,424,620 0.18%
5,391,000 CHS/COMMUNITY HEALTH 8% 11/15/19 546,369,786 617,616,965 0.36%
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2,375,000 CHURCHILL DOWNS 5.375% 12/15/21 144A 243,354,376 254,616,869 0.15%
1,468,000 CIMENTO TUPI SA 9.750% 05/11/18 144A 118,265,056 157,380,027 0.09%
8,620,000 CIT GROUP INC 5.375% 5/15/20 804,289,986 967,160,467 0.57%
1,370,000 CIT GROUP INC 6.000% 04/01/36 126,937,647 137,312,683 0.08%
5,280,000 CLAIRE"S STORES 7.750% 06/01/20 144A 526,790,390 518,882,376 0.31%
2,900,000 CLAIRE"S STORES 9.000% 03/15/19 144A 250,308,024 332,236,913 0.20%
1,075,000 CLAIRE™S STORES INC 8.875% 03/15/19 112,674,559 116,942,453 0.07%
3,426,000 CLEAN HARBORS 1 5.250% 08/01/20 270,636,872 372,692,880 0.22%
2,050,000 CLEAR CHANNEL 10.75% 8/01/16 215,759,117 218,697,234 0.13%
5,250,000 CLEAR CHANNEL 11.250% 03/01/21 497,424,840 595,945,364 0.35%
2,360,000 CLEAR CHANNEL 5.500% 12/15/16 178,244,270 219,522,308 0.13%
2,450,000 CLEAR CHANNEL 9.000% 12/15/19 263,819,958 263,944,938 0.16%
5,535,000 CLEAR CHNL WORL 7.625% 03/15/20 457,366,116 614,479,975 0.36%
2,730,000 CLEARWIRE COMM/FINAN 14_75% 12/01/16 144A 253,359,552 392,385,878 0.23%
2,430,000 CLEAVER-BROOKS 8.750% 12/15/19 144A 198,928,374 278,391,620 0.16%
4,765,000 CNO FINANCIAL 6.375% 10/01/20 144A 393,768,377 535,883,111 0.32%
4,765,000 CNTL AMR BOTTLING CO 6.75% 2/09/22 144A 432,877,092 513,345,970 0.30%
3,400,000 COEUR D"ALENE 7.875% 02/01/21 330,358,150 364,504,149 0.22%
/
4,300,000 COGECO CABLE 4._875% 05/01/20 144A 425,558,624 437,828,026 0.26%
4,090,000 COLUMBIA HLTH 7.500% 12/15/23 411,037,403 467,493,913 0.28%
4,725,000 COLUMBUS MCKINNON 7.875% 02/01/19 381,716,249 537,592,381 0.32%
1,900,000 COMFEED FINANCE 6.000% 05/02/18 144A 184,223,779 184,722,042 0.11%
5,550,000 COMPILER FIN SU 7.000% 05/01/21 144A 559,485,999 581,874,432 0.34%
9,545,000 CONCHO RES/MIDL 5.500% 04/01/23 983,509,980 1,038,340,203 0.61%
2,025,000 CONSOL ENERGY 8.250% 04/01/20 218,584,854 231,460,923 0.14%
3,045,000 CONSOLIDATED CO 10.875% 06/01/20 253,616,107 370,451,778 0.22%
3,930,000 CONSTELLATION ENTERP 10.625% 2/01/16 144A 322,904,574 361,429,827 0.21%
2,322,995 CONTL AIRLINES 2012 6.25% 04/11/20 SINK 213,934,783 255,145,517 0.15%
5,225,000 CORRECTIONS COR 4.625% 05/01/23 493,238,336 520,342,022 0.31%
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3,350,000 CPG MERGER SUB
2,896,000 CPI INTL INC
4,750,000 CREDIT SUISSE
2,960,000 CRESTWOOD MIDST
1,500,000 CRESTWOOD MIDSTREAM
5,125,000 CROWNROCK LP/CR
250,000 CRSTWD PART/FIN
2,525,000 CST BRANDS
2,355,000 CUBIST PHARM 144A
3,015,000 CVR REF/COFF FI
1,000,000 DAVE &BUSTERS PARENT
4,590,000 DEMATIC SA / DH
1,850,000 DENALI BORROW L
3,300,000 DIAMONDBACK ENE
5,845,000 DIGITALGLOBE IN
7,970,000 DISH DBS CORP
6,380,000 DISH DBS CORP
3,920,000 DONNELLEY & SON
6,710,000 DPL INC
1,625,000 DREAMWORKS ANIM
3,595,000 DRESSER-RAND GROUP
3,825,000 DYCOM INVESTMENTS
4,450,000 DYNACAST INTL/F
3,000,000 DYNCORP INTERNT
5,786,000 ELIZABETH ARDEN INC
4,967,615 ELWOOD ENERGY LLC
3,325,000 EMDEON INC
6,270,000 ENERGY FUTURE

3,346,300 ENERGY FUTURE PIK

8.000% 10/01/21 144A

8.000% 02/15/18

6.500% 08/08/23 144A

6.000% 12/15/20

7.75% 4/01/19

7.125% 04/15/21 144A

6.125% 03/01/22 144A

5.000% 05/01/23

1.125% 09/01/18

6.500% 11/01/22

0% 02/15/16 144A

7.750% 12/15/20 144A

5.625% 10/15/20 144A

7.625% 10/01/21 144A

5.250% 02/01/21 144A

5.125% 05/01/20

5.875% 07/15/22

7.875% 03/15/21

7.25% 10/15/21

6.875% 08/15/20 144A

6.5% 05/01/21

7.125% 01/15/21

9.250% 07/15/19

10.375% 07/01/17

7.375% 03/15/21

8.159% 7/05/2026

11.000% 12/31/19

10.000% 12/01/20 144

11.25% 12/01/18 144A

337,211,422
278,280,517
471,585,546
276,411,417
126,136,319
505,162,340

24,538,750
254,461,938
252,183,765
248,425,013

82,168,108
383,604,895
190,033,653
328,763,007
540,768,332
782,446,264
613,098,763
370,532,284
688,900,187
156,950,634
289,347,517
322,942,940
371,096,580
279,875,400
484,877,572
395,207,829
301,214,047
567,003,902

278,198,537
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367,946,338
319,603,292
532,323,992
321,999,686
171,846,679
560,209,663

27,064,538
257,428,427
283,877,116
312,930,438

86,711,627
514,996,119
193,228,978
367,657,299
602,051,965
841,875,304
673,922,766
459,392,945
717,596,522
181,470,356
404,302,158
435,193,832
517,996,867
323,986,170
665,910,611
562,585,590
406,263,680
701,843,910

249,716,138

0.

0.

22%

19%

.31%

-19%

-10%

.33%

.02%

.15%

17%

.18%

.05%

.30%

211%

.22%

.36%

.50%

.40%

L27%

.42%

211%

. 24%

.26%

-31%

.19%

.39%

.33%

.24%

.41%

. 15%
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5,020,000 ENERGY FUTURE/EFIH
3,500,000 ENERGY XXI GULF
2,450,000 EQUINIX INC
2,335,000 EQUINIX INC
3,755,000 EXAMWORKS GROUP INC
3,625,000 FAGE DAIRY PRODUCTS
2,565,000 FERRO CORP
4,885,000 FGI OPERATING CO LLC
1,995,000 FIRST DATA CORP
7,275,000 FIRST DATA CORP
13,550,000 FIRST DATA CORP
2,065,000 FIRST WIND CAPITAL
2,775,000 FREESCALE SEMIC
2,620,000 FREESCALE SEMICONDUC
4,695,000 FRESENIUS MED
5,400,000 GENCORP INC
10,000,000 GENERAL MOTOR ESCROW
2,400,000 GENESIS ENERGY
6,038,000 GENON ESCROW INC
1,600,000 GEOPARK LAT AM
3,825,000 GLP CAP/FIN 11
8,560,000 GRATON ECONOMIC
2,175,000 GRAY TELE INC
475,000 GREEKTOWN SUPERHOLDI
3,650,000 GRUPO IDESA SA
1,675,000 GRUPO POSADAS SAB CV
5,050,000 GULFMARK OFFSHO
1,710,000 GYMBOREE CORP
2,295,000 H&E EQUIPMENT
1,608,000 HALCON RESOURCE
4,750,000 HARRON COMM/FIN
6,706,000 HBOS PLC
2,775,000 HCA INC
2,850,000 HCA INC
2,350,000 HEALTHCARE TECH
1,875,000 HERCULES OFFSHO

1,890,000 HERCULES OFFSHO

11.75% 3/01/22 144A

COAST 7.75% 06/15/19

4.875% 04/01/20

7.00% 07/15/2021

9% 07/15/19

9.875% 02/01/20 144A

7.875% 08/15/18

7.875% 5/01/20

11.25% 01/15/21 144A

11.750% 08/15/21 144

12.625% 1/15/21

10.25% 6/01/18 144A

6.000% 01/15/22 144A

10.75% 08/01/20

5.750% 02/15/21 144A

7.125% 03/15/21

5.750% 02/15/21

9.875% 10/15/20

7.500% 02/11/20 144A

4.875% 11/01/20 144A

9.625% 09/01/19 144A

7.500% 10/01/20

13% 07/01/15

7.875% 12/18/20 144A

7.875% 11/30/17 144A

6.375% 03/15/22

9.125% 12/01/18

7.000% 09/01/22

9.750% 07/15/20

9.125% 04/01/20 144A

6.75% 5/21/18

6.5% 02/15/20

8.360% 04/15/24

09/01/18 144A

7.500% 10/01/21 144A

8.750% 07/15/21 144A
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403,475,749
276,552,964
229,812,275
203,389,169
286,644,170
291,137,607
263,304,689
431,404,221
181,674,680

743,471,528

1,279,715,806

155,171,829
271,145,250
286,984,594
495,909,491
499,454,144
2,302,160
224,148,006
547,045,660
161,909,359
378,408,322
744,037,249
218,893,638
50,724,587
371,528,870
169,706,640
414,787,095
164,946,669
189,116,195
164,105,617
420,720,898
560,842,120
236,278,419
269,766,601
233,178,757
186,271,891

194,560,409
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622,599,993
396,377,241
257,507,256
269,041,873
429,202,847
400,055,916
285,769,991
551,945,783
232,487,667

810,517,227

1,678,743,669

238,746,013
296,041,378
313,927,622
525,543,406
610,134,540

105,105
256,351,101
707,605,766
171,951,784

403,031,701

1,048,149,127

244,034,109

51,797,059
389,387,758
176,050,879
537,415,016
166,474,500
264,131,499
177,036,764
555,414,248
800,781,105
321,197,603
331,001,929
258,111,610
209,881,552

222,486,269

0.

0.

37%

23%

.15%

-16%

-25%

. 24%

L17%

.33%

-14%

.48%

.99%

.14%

17%

-19%

.31%

.36%

.00%

-15%

.42%

. 10%

. 24%

.62%

-14%

.03%

.23%

.10%

-32%

.10%

. 16%

.10%

-33%

JA7%

.19%

.20%

.15%

-12%

.13%
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4,340,000 HEXION US FIN 6.625% 04/15/20 386,619,591 469,840,382 0.28%
2,165,000 HEXION US FIN/NOVA 8.875% 2/01/18 166,692,270 237,507,745 0.14%
3,825,000 HEXION US FIN/NOVA 9% 11/15/20 287,354,727 403,031,701 0.24%
/

4,165,000 HIL PART LP/COR 7.250% 10/01/20 144A 367,683,640 471,688,917 0.28%
4,385,000 HILLMAN GROUP 10.875% 06/01/18 376,888,601 500,060,698 0.30%
3,300,000 HILTON WORLDWID 5.625% 10/15/21 144A 328,762,505 360,503,590 0.21%
2,475,000 HOCKEY MERGER 7.875% 10/01/21 144A 245,878,896 268,589,265 0.16%
4,170,000 HOLLY ENERGY PA 6.500% 03/01/20 340,376,139 460,202,254 0.27%
3,895,000 HOT TOPIC 9.250% 06/15/21 144A 383,612,617 430,876,644 0.25%
3,775,000 HUGHES SATELITE SYS 6.5% 6/15/19 283,389,289 431,488,881 0.25%
2,595,000 HUNTSMAN INTERNATION 8.625% 3/15/20 206,226,902 303,090,639 0.18%
4,080,000 IFM US COLONIAL PIP 6.45% 05/01/21 144A 342,077,558 452,272,888 0.27%
2,860,000 INFOR US INC 9.375% 04/01/19 241,466,398 339,678,347 0.20%

275,000 INGLES MKTS INC 5.750% 06/15/23 27,721,341 28,470,318 0.02%
3,965,000 INMET MINING 7.500% 06/01/21 144A 375,232,761 437,578,402 0.26%
2,000,000 INTELSAT JACKSO 6.625% 12/15/22 144A 196,958,113 217,567,355 0.13%
13,685,000 INTELSAT LUXEMB 7.750% 06/01/21 144A 1,348,817,657 1,548,037,059 0.91%
2,730,000 INTERFACE SEC S 9.250% 01/15/18 144A 244,042,058 298,414,123 0.18%
4,020,000 INTL AUTOMOTIVE COMP 9.125% 06/01/18 144A 313,048,405 442,591,910 0.26%
3,200,000 ISABELLE ACQ SU 10% 11/15/18 261,258,776 369,128,769 0.22%
3,745,000 J.B. POINDEXTER & CO 9% 4/01/22 144A 334,326,052 422,155,556 0.25%
4,760,000 K HOVNANIAN ENT 5.000% 11/01/21 346,129,366 452,771,330 0.27%
1,945,000 K HOVNANIAN ENT 9.125% 11/15/20 144A 164,221,146 225,383,226 0.13%
5,200,000 KEHE DISTRIBUT 144A 7.625% 8/15/21 526,067,408 580,363,548 0.34%
5,700,000 KINDER MORGAN 5.625% 11/15/23 144A 559,227,050 583,064,841 0.34%
3,790,000 KINETICS/KCI US 10.500% 11/01/18 322,046,842 460,091,893 0.27%

750,000 KINETICS/KCI US 12.500% 11/01/19 86,784,501 89,470,633 0.05%
4,895,000 KODIAK OIL 5.500% 01/15/21 516,387,531 515,775,210 0.30%
4,985,000 LADDER CAP FINA 7.375% 10/01/17 393,969,845 552,765,602 0.33%
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3,160,000 LAND O"LAKES IN 6.000% 11/15/22 144A 253,291,548 343,756,421 0.20%
3,555,000 LAREDO PETROLEU 7.375% 05/01/22 294,094,423 407,276,630 0.24%
3,260,000 LBC TANK TERMIN 6.875% 05/15/23 144A 332,936,951 355,919,698 0.21%
1,100,000 LEGACY RES/FIN 6.625% 12/01/21 144A 112,039,505 112,436,076 0.07%
5,845,000 LEGACY RES/FIN 8.000% 12/01/20 144A 465,230,206 641,983,983 0.38%
1,760,000 LENNAR CORP 12.25% 06/01/17 SERB 169,946,722 238,861,629 0.14%
3,210,000 LIMITED BRANDS INC 5.625% 2/15/22 244,441,507 346,665,202 0.20%
3,000,000 LISTRINDO CAPITAL BV 6.95% 2/21/19 144A 299,991,849 330,292,470 0.19%
3,325,000 LKQ CORP 4._750% 05/15/23 144A 330,991,540 325,884,629 0.19%
2,625,000 LLOYDS TSB BANK 6.500% 09/14/20 144A 286,771,892 314,059,620 0.19%
1,225,000 LLOYDS TSB BANK FXtoFL PERP 144A 157,850,873 174,938,456 0.10%
4,665,000 LOGO MERGER SUB 8.375% 10/15/20 144A 374,936,228 509,927,430 0.30%
2,230,000 LOUISIANA PACIF 7.500% 06/01/20 181,093,555 261,924,294 0.15%
2,500,000 LYNX 1 CORP 5.375% 04/15/21 144A 242,827,069 264,076,319 0.16%
2,950,000 MAESTRO PERU SA 6.750% 09/26/19 144A 236,622,120 282,154,379 0.17%
/
2,455,000 MAGNACHIP SEMI 6.625% 07/15/21 244,193,142 263,838,519 0.16%
4,850,000 MARIPOSA BO / S 8.000% 10/15/21 144A 479,495,251 535,247,225 0.32%
2,425,000 MARIPOSA BO / S PIK 8.75% 10/15/21 144A 239,747,625 268,260,812 0.16%
4,022,000 MARKWEST ENERGY PART 6.25% 06/15/22 399,506,326 449,153,090 0.26%
2,018,000 MARQ TRAN CO/FI 10.875% 01/15/17 193,922,775 224,828,009 0.13%
5,760,000 MCE FINANCE LTD 5.000% 02/15/21 144A 532,678,244 591,783,206 0.35%
3,560,000 MCRON FINANCE SUB 8.375% 5/15/19 144A 305,706,131 419,074,666 0.25%
3,200,000 MDC PARTNERS IN 6.750% 04/01/20 144A 310,088,306 353,573,228 0.21%
4,482,000 MEG ENERGY CORP 6.5% 03/15/21 144A 357,531,541 498,167,757 0.29%
2,350,000 MEG ENERGY CORP 7.000% 03/31/24 144A 236,644,520 250,701,707 0.15%
3,425,000 MERITAGE HOMES 4.500% 03/01/18 318,355,596 359,984,634 0.21%
3,300,000 MERSIN 5.875% 08/12/20 144A 312,636,409 341,643,811 0.20%
2,795,000 METROPCS WIRELESS 6.625% 11/15/20 264,614,084 312,496,223 0.18%
2,200,000 MHP SA 8.250% 04/02/20 144A 202,469,956 206,419,919 0.12%
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3,150,000 MICHAEL FOODS H PIK 8.5% 07/15/18 144A 258,230,864 350,945,603 0.21%
4,275,000 MICHAELS FINCO PIK 7.5% 08/01/18 144A 428,205,383 469,543,461 0.28%
5,725,000 MIDCONTINENT CO 6.250% 08/01/21 144A 571,638,446 609,247,716 0.36%
2,935,000 MILACRON/MCRON 7.750% 02/15/21 144A 278,986,428 325,449,757 0.19%
2,720,000 MILLAR WESTERN FORES 8.5% 04/01/21 209,241,960 295,176,889 0.17%
2,000,000 MILLICOM INTL 4.750% 05/22/20 144A 193,034,261 202,852,655 0.12%
DEFAULT 4/15/18

2,690,000 MIRABELA NICKEL LTD 144A 189,896,079 77,751,426 0.05%
2,925,000 MOHEGAN GAMING 9.750% 09/01/21 144A 292,437,859 332,795,283 0.20%
1,150,000 MOHEGAN GAMING PIK 11% 09/15/18 144A 92,823,492 121,550,651 0.07%
4,315,000 MONITRONICS INT 9.125% 04/01/20 372,987,448 483,007,411 0.28%
4,130,000 MPT OPER PARTNERSP/F 6.375% 2/15/22 367,203,942 451,447,007 0.27%
2,325,000 MURRAY ENERGY 8.625% 06/15/21 144A 235,947,689 254,143,896 0.15%
1,600,000 NARA CABLE FUNDING 8.875% 12/01/18 144A 118,358,270 181,621,444 0.11%
1,900,000 NATIONAL SAVING 8.875% 09/18/18 144A 188,309,004 213,428,846 0.13%

550,000 NATIONSTAR MORT 6.500% 07/01/21 53,848,790 55,350,922 0.03%
4,260,000 NATIONSTAR MORT 7.875% 10/01/20 337,450,307 466,776,571 0.28%

850,000 NATIONSTAR MORT 9.625% 05/01/19 91,845,266 100,953,355 0.06%
1,700,000 NAVISTAR INTL 8.25% 11/01/21 171,473,693 185,825,644 0.11%
2,000,000 NCL CORP 5.000% 02/15/18 197,591,721 217,567,355 0.13%
1,075,000 NCR CORP 5.000% 07/15/22 105,522,822 108,044,658 0.06%

950,000 NCR ESCROW CORP 5.875% 12/15/21 144A 96,947,501 102,221,184 0.06%
3,350,000 NCR ESCROW CORP 6.375% 12/15/23 144A 343,527,699 361,344,430 0.21%
3,395,000 NEENAH PAPER IN 5.250% 05/15/21 144A 346,656,608 348,802,775 0.21%
3,315,000 NES RENTALS HLD 7.875% 05/01/18 144A 327,323,096 370,199,526 0.22%
6,401,000 NETFLIX INC 5.375% 02/01/21 144A 587,349,708 684,550,721 0.40%
1,650,000 NEUBERGER BERMAN 5.625% 03/15/20 144A 135,662,999 182,961,533 0.11%

/

1,800,000 NEUBERGER BERMAN 5.875% 03/15/22 144A 147,995,998 195,810,620 0.12%
4,950,000 NEUSTAR INC 4.500% 01/15/23 456,755,892 472,144,809 0.28%
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2,035,000 NEW ACAD CO/COR PIK
1,880,000 NEW ENTERPRISE STONE
7,760,000 NORTH AMERICAN ENERG
3,770,000 NORTHERN TIER E
3,935,000 NSG HOLDINGS LLC/NSG
1,750,000 NUANCE COMMUNIC
1,775,000 NUVEEN INVESTM
3,657,000 OASIS PETROLEUM
3,542,000 OASIS PETROLEUM INC
2,225,000 OFFSHORE GROUP
650,000 OFFSHORE GROUP
5,425,000 ONO FINANCE Il PLC
3,100,000 OPAL ACQUISITIO
3,020,000 OPPENHEIMER HOLDINGS
4,435,000 OXFORD FIN/COS
1,640,000 P.H. GLATFELTER
1,850,000 PACIFIC DRILLIN
2,900,000 PACIFIC DRILLIN
6,225,000 PACIFIC RUBIALE
3,535,000 PACIFIC RUBIALE
1,650,000 PACIFIC RUBIALE
5,160,000 PALACE ENT HLDG LLC/
3,685,000 PAR PHARMACEUTI
2,180,000 PARTY CITY HLDG
3,375,000 PATRIOT MERGER
3,575,000 PC NEXTCO HLDIN PIK
3,285,000 PDC ENERGY INC

3,780,000 PERRY ELLIS INTL INC

4,350,000 PETCO HOLDINGS
1,650,000 PETROLEOS DE VENEZUE
2,425,000 PETROLOGISTICS
2,905,000 PHIBRO ANIMAL HEALTH
1,755,000 PLAYA RESORTS
2,352,000 PLY GEM INDS
2,975,000 PNK FINANCE COR

2,025,000 POTLATCH CORP

8% 06/15/18 144A

11% 09/01/18

10.875% 6/01/16

7.125% 11/15/20

7.75% 12/15/25 S

5.375% 08/15/20

9.125% 10/15/17

6.875% 03/15/22

6.5% 11/01/21

7.125% 04/01/23

7.500% 11/01/19

10.875% 7/15/19

8.875% 12/15/21

8.75% 04/15/18

7.250% 01/15/18

5.375% 10/15/20

5.375% 06/01/20

7.250% 12/01/17

5.125% 03/28/23

5.375% 01/26/19

7.250% 12/12/21

8.875% 04/15/17

7.375% 10/15/20

8.875% 08/01/20

9.000% 07/15/21

8.75% 08/15/19 1

7.750% 10/15/22

7.875% 04/01/19

TOGGLE 10/15/17

144A

12.7% 02/17/22 1

6.250% 04/01/20

9.25% 07/01/18 1

8.000% 08/15/20

9.375% 04/15/17

6.375% 08/01/21

7.500% 11/01/19
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INK

144A

144A

144A

144A

144A

144A

144A

144A

144A

144A

144A

144A

144A

44A

44A

144A

44A

144A

144A

177,423,391
120,373,380
643,301,926
321,186,236
376,811,787
167,590,331
174,854,743
384,629,399
298,128,211
211,497,378

64,511,847
399,361,065
318,943,528
230,996,580
393,218,374
130,706,777
182,648,536
234,464,528
580,502,478
353,570,689
176,130,560
423,290,016
317,634,688
188,406,871
327,062,894
346,758,032
255,573,008

302,272,921

443,799,199
156,596,197
229,743,997
239,315,374
176,701,063
196,663,639
291,713,627

219,093,715
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220,307,479
147,210,067
870,668,820
416,058,152
442,539,358
180,714,914
187,494,186
409,352,979
400,203,063
239,705,096

74,637,690
627,214,103
325,418,226
341,223,391
492,943,776
177,543,370
196,388,697
330,712,890
603,572,046
375,261,646
184,695,766
545,053,522
402,320,272
257,770,019
374,239,500
387,492,584
374,617,878

425,107,693

468,636,930
158,682,278
256,791,228
326,703,135
196,679,707
268,219,558
321,286,286

242,634,898

0.

0.

13%

09%

.51%

.25%

.26%

-11%

L11%

.24%

.24%

-14%

.04%

.37%

-19%

.20%

.29%

.10%

.12%

-20%

.36%

.22%

.11%

-32%

.24%

.15%

.22%

.23%

.22%

.25%

.28%

-09%

.15%

.19%

.12%

.16%

-19%

-14%
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2,650,000 PRODUCTION RES GROUP
4,840,000 PROVIDENT FDG/PFG
2,135,000 QUADRA FNX MINING
1,885,000 RANGE RESOURCES
3,090,000 RANGE RESOURCES
1,675,000 RCN TELE SER/CA
3,695,000 REGENCY ENERGY
1,920,000 REGENCY ENERGY
3,790,000 REYNOLDS GROUP
5,465,000 REYNOLDS GROUP
1,000,000 RITE AID CORP
5,143,000 RITE AID CORP
3,339,000 RIVERS PITTSBURGH LP
1,650,000 RNTCH NIT PTR/F
4,245,000 ROC FINANCE LLC
1,575,000 ROCKWOOD SPECIA
5,545,000 ROOFING SUPPLY/FINAN
1,900,000 ROUNDY*"S SUPER
3,600,000 ROYAL BK SCOTLN
4,810,000 ROYAL BK SCOTLN
2,440,000 ROYAL CARIBBEAN
1,650,000 RR DONNELLEY &
3,900,000 RSI HOME PRODUC
1,655,000 RUBY PIPELINE
2,210,000 RUBY TUESDAY
7,660,000 SABINE PASS LIQ
1,075,000 SABINE PASS LIQ
2,575,000 SABINE PASS LIQ

3,090,000 SABLE INTL FINANCE

8.875% 05/01/19

10.125% 2/15/19 144A

7.75% 06/15/19 144A

5.000% 03/15/23

6.750% 08/01/20

8.500% 08/15/20 144A

5.500% 04/15/23

5.750% 09/01/20

5.750% 10/15/20

9.875% 08/15/19

6.750% 06/15/21

7.7% 2/15/27

9.5% 6/15/19 144A

6.500% 04/15/21 144A

12.125 9/01/18 144A

4.625% 10/15/20

10% 6/01/20 144A

10.250% 12/15/20 144

6.000% 12/19/23

6.125% 12/15/22

5.250% 11/15/22

7.000% 02/15/22

6.875% 03/01/18 144A

6% 04/01/22 144A

7.625% 05/15/20

5.625% 02/01/21 144A

5.625% 04/15/23 144A

6.250% 03/15/22 144A

8.75% 02/01/20 144A
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205,862,094
426,462,918
185,271,679
181,005,093
303,299,325
175,897,855
311,107,760
190,586,604
382,033,144
449,547,479

95,595,001
407,904,333
270,869,364
162,082,079
366,123,553
153,275,016
442,612,784
190,103,824
367,491,073
441,713,311
200,646,871
159,332,265
365,859,013
181,397,462
221,290,812
733,460,224
106,967,878
258,046,253

262,230,360

202,629,307
557,035,492
237,863,131
194,655,778
353,192,223
178,691,642
380,595,725
209,369,165
408,306,659
641,890,702
110,754,396
560,825,842
386,917,528
168,220,557
460,671,285
169,885,814
658,572,180
204,691,992
381,545,033
518,450,761
257,738,487
187,297,114
431,429,759
182,894,965
219,506,543
791,014,994
106,208,605
268,953,848

366,995,137

-12%

.33%

-14%

211%

.21%

.11%

.22%

-12%

. 24%

.38%

.07%

-33%

.23%

. 10%

L27%

.10%

-39%

-12%

.23%

.31%

-15%

211%

.25%

.11%

-13%

J47%

.06%

.16%

.22%
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3,690,000 SABRA HLTH CARE 5.375% 06/01/23 378,095,852 378,626,320 0.22%
1,725,000 SALIX PHARMACEU 6.000% 01/15/21 144A 177,718,142 186,292,048 0.11%
2,425,000 SANDRIDGE ENERG 8.125% 10/15/22 253,370,391 271,446,807 0.16%
1,600,000 SANTANDER UK PL 5.000% 11/07/23 144A 156,475,261 169,119,330 0.10%
4,465,000 SBA TELECOM INC 5.750% 07/15/20 385,107,766 490,412,059 0-29%
5,075,000 SCHAEFFLER HOLD PIK 6.875% 08/15/18 144A 505,009,166 568,079,401 0.34%
4,500,000 SCOTTRADE FINANC 6.125% 07/11/21 144A 364,050,013 467,757,043 0.28%
4,050,000 SEMGROUP LP 7.500% 06/15/21 144A 394,409,283 452,279,964 0.27%
2,395,000 SEMINOLE INC/LL 5.875% 05/15/21 144A 236,602,331 248,579,900 0.15%
2,600,000 SERTA SIMMONS 8.125% 10/01/20 144A 244,490,699 298,550,760 0.18%
/
2,050,000 SERVICE CORP 5.375% 01/15/22 144A 195,387,765 219,235,897 0.13%
6,010,000 SEVEN GENS ENER 8.250% 05/15/20 144A 623,303,853 685,373,956 0.40%
4,920,000 SEVEN SEAS CRUISES 9.125% 05/15/19 389,985,360 572,060,252 0.34%
2,380,000 SEVERSTAL COLUMBUS 10.25% 02/15/18 193,225,975 266,409,650 0.16%
5,325,000 SHINGLE SPRINGS 9.750% 09/01/21 144A 520,971,424 607,257,290 0.36%
2,955,000 SIL I1/SIL 11 U 7.750% 12/15/20 144A 282,979,511 330,773,326 0.20%
3,795,000 SIWF MERG SUB/S 6.250% 06/01/21 144A 387,980,787 403,360,811 0.24%
4,920,000 SLM CORP 8.45% 06/15/18 548,056,475 604,380,041 0.36%
4,509,000 SM ENERGY CO 6.5% 11/15/21 361,172,985 504,723,156 0.30%
1,515,000 SM ENERGY CO 6.500% 01/01/23 154,215,653 167,792,911 0.10%
3,200,000 SMITHFIELD FOODS INC 6.625% 08/15/22 323,230,865 358,197,849 0.21%
4,113,000 SNOQUALMIE ENT AUTH FLT 02/01/14 144A 321,459,559 430,135,391 0.25%
3,400,000 SOFTBANK CORP 4.500% 04/15/20 144A 333,964,986 350,209,868 0.21%
4,040,000 SOPHIA LP/FIN INC 9.75% 1/15/19 144A 319,757,998 472,394,434 0.28%
3,790,000 SOTHEBY"S 5.250% 10/01/22 144A 299,689,295 375,442,952 0.22%
1,875,000 SOUTHERN STATES 10.000% 08/15/21 144 175,838,710 191,652,403 0.11%
4,775,000 SPCM SA 6.000% 01/15/22 144A 472,529,255 531,988,970 0.31%
6,000,000 SPRINT CORP 7.125% 06/15/24 144A 618,690,006 641,666,040 0.38%
4,150,000 SPRINT CORP 7.875% 09/15/23 144A 419,316,368 469,990,157 0.28%
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10,705,000 SPRINT NEXTEL 7.000% 08/15/20 1,053,397,498 1,223,599,594 0.72%
7,035,000 SPRINT NEXTEL CORP 9% 11/15/18 144A 567,023,121 892,842,034 0.53%
4,800,000 STACKPOLE INTL 7.750% 10/15/21 144A 470,880,042 527,206,693 0.31%
1,225,000 STARZ LLC/FIN C 5.000% 09/15/19 121,697,220 132,294,353 0.08%
2,425,000 STERLING MERGER 11% 10/01/19 250,252,463 266,349,215 0.16%
5,885,000 STONE ENERGY 7.500% 11/15/22 477,594,255 649,470,087 0.38%
2,950,000 STONERIDGE INC 9.5% 10/15/17 144A 238,845,687 337,965,136 0.20%
2,350,000 STUDIO CITY FIN 8.500% 12/01/20 144A 253,079,303 274,783,891 0.16%
2,700,000 SUGAR HSP GAMIN 6.375% 06/01/21 144A 275,200,019 275,270,002 0.16%
2,000,000 SUMMIT MID HLD 7.500% 07/01/21 144A 191,390,014 220,720,505 0.13%
2,625,000 SUNCOKE EN PAR 7.375% 02/01/20 144A 242,309,952 289,695,663 0.17%
4,850,000 SUNGARD DATA 6.625% 11/01/19 384,313,998 537,796,022 0.32%
3,025,000 SYNIVERSE HOLDINGS 9.125% 01/15/19 246,530,092 348,942,039 0.21%
6,040,000 SYNOVUS FINANCIAL 7.875% 02/15/19 489,650,857 715,775,578 0.42%
3,175,000 TAYLOR MORRISON 5.250% 04/15/21 144A 316,071,263 325,365,673 0.19%
1,473,000 TAYLOR MORRISON COMM 7.75% 4/15/20 144A 128,791,504 171,075,734 0.10%
3,279,000 TELEMOVIL FINANCE CO 8% 10/01/17 144A 286,539,014 368,764,055 0.22%
2,025,000 TELFONICA CELUA 6.750% 12/13/22 144A 182,034,204 221,883,229 0.13%
6,149,000 TEMBEC INDUSTRIES 11.25% 12/15/18 495,248,100 710,919,727 0.42%
2,530,000 TENEDORA NEMAK 5.500% 02/28/23 144A 251,864,012 261,262,132 0.15%

/

3,250,000 TENET HEALTHCAR 6.000% 10/01/20 144A 322,838,756 357,176,359 0.21%
6,125,000 TENET HEALTHCAR 8.125% 04/01/22 612,692,636 695,269,592 0.41%
2,200,000 TES LOG LP/CORP 6.125% 10/15/21 215,545,008 239,324,091 0.14%
3,000,000 T-MOBILE USA IN 6.125% 01/15/22 300,105,007 321,621,308 0.19%
1,125,000 T-MOBILE USA IN 6.500% 01/15/24 112,539,377 120,016,775 0.07%
4,525,000 T-MOBILE USA IN 6.542% 04/28/20 453,451,579 507,108,645 0-30%
2,400,000 T-MOBILE USA IN 6.731% 04/28/22 230,353,203 263,918,661 0.16%

925,000 T-MOBILE USA IN 6.836% 04/28/23 87,885,176 101,232,540 0.06%
2,750,000 TOLL BR FIN COR 4.375% 04/15/23 250,081,476 269,528,641 0.16%
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1,675,000 TOPAZ MARINE SA
5,145,000 TOPS HLDNG I1 PIK
1,175,000 TOWNSQUARE RADI
1,850,000 TOYS R US PROP
2,380,000 TPC GROUP INC
875,000 TRIUMPH GROUP
1,855,000 TRUVEN HEALTH
2,875,000 TULLOW OIL PLC
1,250,000 TW TELECOM HLDS
3,535,000 TW TELECOM HLDS
1,075,000 ULTRA PETROLEUM
5,300,000 ULTRAPETROL
3,160,000 UNIFRAX 1 LLC/U
1,045,000 UNITED RENTAL N
3,525,000 UNITED RENTAL N
1,000,000 UNITED RENTAL N
4,050,000 UNITYMEDIA

4,180,000 UNITYMEDIA GMBH

1,600,000 UPCB FINANCE 111 LTD

4,950,000 UPCB FINANCE LTD
3,275,000 US STEEL CORP
1,625,000 USG CORP
1,925,000 VALEANT PHARMA
1,665,000 VERISIGN INC
4,150,000 VIASAT INC
3,900,000 VIK CRUISES LTD
3,285,000 VWR FUNDING INC
3,475,000 WALTER ENERGY
2,725,000 WATCO COS LLC/F

6,380,000 WAVEDIVISION ES

8.

8.

9.

8.

8.

4.

625% 11/01/18 144A

75% 06/15/18 144A

000% 04/01/19 144A

500% 12/01/17

750% 12/15/20 144A

875% 04/01/21

10.625% 06/01/20

6.

5.

000% 11/01/20 144A

375% 10/01/22

.375% 10/01/22 144A

.750% 12/15/18 144A

.875% 06/15/21 144A

.500% 02/15/19 144A

.375% 05/15/20

.625% 04/15/22

.375% 09/15/20

.500% 01/15/23 144A

.5% 03/15/19 144#

.625% 07/01/20 144A

.25% 11/15/21 144A

.38% 04/01/20

.875% 11/01/21 144A

.625% 12/01/21 144A

.625% 05/01/23

.875% 6/15/20

.500% 10/15/22 144A

.250% 09/15/17

.500% 10/15/19 144A

.375% 04/01/23 144A

.125% 09/01/20 144A

163,044,515
517,998,426
123,545,246
197,637,276
241,361,063

87,459,328
146,349,908
283,992,522
121,611,576
328,946,219
110,407,879
535,954,929
292,969,750
100,643,214
405,313,681
109,952,592
351,317,504
328,187,690
122,877,456
427,982,669
345,143,554
158,778,750
193,048,644
165,750,757
333,772,411
347,821,048
260,730,447
351,895,119
263,171,740

530,289,833
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178,251,515
559,016,065
134,304,486
201,249,804
267,035,025

89,667,705
221,534,412
308,220,420
129,410,534
365,972,991
116,377,514
605,470,505
345,417,080
122,328,428
413,565,193
117,717,603
415,033,379
479,977,760
179,519,344
567,094,041
373,477,488
177,840,949
203,844,583
167,999,836
463,447,371
465,247,294
372,028,353
387,154,277
284,979,076

717,509,810

0.

0.

11%

33%

.08%

-12%

-16%

.05%

.13%

.18%

-08%

.22%

.07%

.36%

.20%

.07%

. 24%

.07%

.24%

.28%

.10%

.33%

.22%

-10%

-12%

.10%

L27%

L27%

.22%

.23%

L17%

L42%
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2,475,000 WESCO DISTRIBUT 5.375% 12/15/21 144A 250,086,393 260,785,218 0.15%
2,300,000 WESTERN ALLIANC 10.000% 09/01/15 230,898,939 273,167,902 0.16%
1,600,000 WESTERN REFININ 6.250% 04/01/21 157,111,356 170,270,104 0.10%
1,795,000 WILLIAM CARTER 5.250% 08/15/21 144A 175,562,939 192,436,749 0.11%
3,110,000 WILLIAM LYON IN 8.500% 11/15/20 249,344,248 355,478,257 0.21%
6,840,572 WIND ACQUISITIO 07/15/17 144A PIK 692,856,082 760,319,592 0.45%
1,475,000 WIND AQUSITION FIN 7.25% 02/15/18 144A 160,176,707 163,944,097 0.09%
2,890,000 WOLVERINE WORLD 6.125% 10/15/20 270,412,568 326,534,967 0.18%
133,626,302,587 159,645,435,326 94.18%
217,000 TEXAS CAPITAL BK 6.5% 09/21/17 426,459,245 479,875,808 0.28%
426,459,245 479,875,808 0.28%
¥137,057,223,954 163,591,089,801 96.51%
5,920,343,165 3.49%
¥169,511,432,966 100.00%
1
( )
27 4 13

62,851,261

355,097,184

40,031,000

139,602
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10,929

458,129,976

458,129,976

29,999,660

29,999,660

29,999,660

418,912,176

9,218,140

428,130,316

428,130,316

458,129,976

26 7 1
27 4 13

27 4 13

418,912,176

1.0220

(10,220 )
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26 7 1
27 4 13
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27 4 13
26 7 1 27 4 13
90,946
69,800
160,746
27 4 13
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408,939,954
26 7 1

49,492,793
39,520,571

418,912,176
2,450,020
5,880,048
5,586,045
2,450,020

9,801
1,882,975

46,208,784

23,016,302
16,658,921
120,655,751
2,439,084

56,579,053

912,762
177,542
1,639,317
1,325,151

377,268
908,455

539,968
3,534,263

4,152,794

1,769,440

14,753,028

1,078,174
6,463,919
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3,845,503

637,934

1,032,655

246,494

2,253,798
1,961,981

1,569,297

2,969,315
5,087,119

3,920,800

1,764,360

1,959,632

489,908

3,149,089

21,560,931

1,960,177

20,183,059

16,955,021

5,916,218
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27 4 13

30,000,000 30,015,000
30,000,000 30,022,500
30,000,000 30,021,600
25,000,000 25,043,250
20,000,000 19,997,680
10,000,000 10,000,060
30,000,000 29,998,374
10,000,000 9,999,890
30,000,000 29,999,910
30,000,000 29,999,820
10,000,000 9,999,930
30,000,000 29,999,730
10,000,000 9,999,900
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