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42,345,446 102,703,160
1,090,606,743 1,089,975,956
16,016,318 16,024,275
56 137
1,148,968 563 1,208,703,528
1,148,968,563 1,208,703,528
6,774,087 6,403,999
4,529,200 16,718,000
30,710 30,499
1,044,175 1,036,952
2,825 2,580
12,380,997 24,192,030
12,380,997 24,192,030
1,505,352,749 1,423,110,955
368,765,183 238,599,457
6,785,659 21,827,791
1,136,587,566 1,184,511,498
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1,148,968,563 1,208,703,528
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14,384 8,737
270,713,293 91,377,170
226,516,713 145,259,284
207,138 173,734
7,042,701 5,906,897
27,290 22,954
7,277,129 6,103,585
233,793,842 139,155,699
233,793,842 139,155,699
233,793,842 139,155,699
3,788,095 1,512,549
85,297,897 368,765,183
32,193,660 59,491,421
32,193,660 59,491,421
43,718,210 29,798,316
43,718,210 29,798,316
41,936,989 37,170,529
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61, 498, 342 29,390, 160
1, 591 1, 5|92
61,491, 751 29,388,568
4 5
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GS
F X 1,314, 49110289, 9|75, 956
uUusbD
1,314, 49110289, 9|75, 956
15,912,8886, 024, 27pH
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1,106, 0|00, 231
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286,959,095 217,099,823
7,014,261,662 6,583,771,593
130,351,461 130,416,216
379 291
7,431,572,597 6,931,287,923
7,431,572,597 6,931,287,923
61,258,262 50,049,800
61,618,359 13,792,434
198,380 199,194
6,744,918 6,772,617
18,310 16,921
129,838,229 70,830,966
129,838,229 70,830,966
8,751,180,299 7,149,971,468
1,449,445 931 289,514,511
798,366,097 713,488,330
7,301,734,368 6,860,456,957
7,301,734,368 6,860,456,957
7,431,572,597 6,931,287,923
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503,935,985 525,652,024
74,006 62,159
2,337,257,280 964,574,686
1,833,247,289 1,490,288,869
1,477,665 1,198,689
50,240,947 40,755,452
199,056 158,524
51,917,668 42,112,665
1,885,164,957 1,448,176,204
1,885,164,957 1,448,176,204
1,885,164,957 1,448,176,204
45,873,230 65,891,619
835,328,522 1,449,445,931
108,236,902 230,808,613
56,809,288 229,831,374
51,427,614 977,239
164,837,293 112,995,862
125,036,690 9,411,609
39,800,603 103,584,253
388,882,335 340,165,916
1,449,445,931 289,514,511
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128, 37(7, 783 63,414,835
4 5
23 10 12 24 4 12
GS
F X 2,256, 886,183FB7, 2|28, 680
CNY
2,256, 886,183FB7, 2|28, 680
36,854,427, 112, 405p
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1,824, 3[(41, 085
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14,832,646 19,551,031
375,090,288 436,464,921
7,028,681 5,031,576
19 26
396,951,634 461,047,554
396,951,634 461,047,554
5,226,360 5,635,334
299 2,535,400

10,721 12,579
364,542 427,778

979 1,060
5,602,901 8,612,151
5,602,901 8,612,151
550,143,212 593,193,147
158,794,479 140,757,744
17,883,189 11,010,835
391,348,733 452,435,403
391,348,733 452,435,403
396,951,634 461,047,554
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28,895,939 29,282,811
4,468 4,713
179,918,284 13,377,528
151,017,877 42,665,052
76,390 61,059
2,597,233 2,076,094
10,006 7,944
2,683,629 2,145,097
153,701,506 40,519,955
153,701,506 40,519,955
153,701,506 40,519,955
3,185,471 2,578,785
22,904,607 158,794,479
8,057,572 58,897,155
8,014,293 58,897,155
43,279
8,373,289 49,207,344
1,637,897
6,735,392 49,207,344
30,867,334 29,594,246

158,794,479 140,757,744
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59, 458, 373 43,636,246
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ZAR
568, 90/6, 34B6, 46/4, 921
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(
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1,398,947 959,009
77,325,924 138,390,068
1 1
78,724,872 139,349,078
78,724,872 139,349,078
3,381 13,535
6,703 26,983

259 1,201

10,343 41,719
10,343 41,719
78,661,464 139,190,455
53,065 116,904
7,816 24,783
78,714,529 139,307,359
78,714,529 139,307,359
78,724,872 139,349,078
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806 1,212
17,053 64,144
17,859 65,356
3,381 13,535
6,703 26,983
259 1,201
10,343 41,719
7,516 23,637
7,516 23,637
7,516 23,637
24 3,055
6,773 53,065
64,970 95,088
64,970 95,088
26,170 51,831
26,170 51,831

53,065 116,904
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5
12 24 4 12
21,126 68, 113
21,126 68, 713
5
12 24 4 12
137,428, 0038, 39/0, 04938
137,428, 02138, 39/0, 04938
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JPY GS
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AUD GS
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X RUB GS
F X I NR GS
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GS F X BRL
GS F X RUB
GS F X | NR
GS F X CNY
GS F X ZAR
GS F X
GS F X
23 9 30
1 2011 9 30
3,062,828,968.87
1,399,368, 028.55
1,663,465, 940. 32
135,896, 094,531. 03
1
JPY 45,288, 66/]1,296.00 0.01 526, 767)430. 8
USD 1,460, 077,222.00 0.01 14, 654,|564. 03
AUD 8, 787,090,690.00 0.01 91, 985,|395. 74
BRL 75,098, 665, 009. 00 0. 01 664, 371)293.0
RUB 721, 026,961.00 0. 01 6,337,407.99
| NR 1,028, 708,795.00 0. 01 9,299, 924.28
CNY 2,978,688, 358.00 0. 01 28, 963,|/]094. 22
ZAR 529,938)243.00 0. 01 4,910, 703.05
USA 3,242,957.03 97 .|50 316, 176,127. 1
135,896, 094,531. 03 1,663,465, 940.
2
2011 9 30
SANTANDER UK 11.5% 1/4/17 |/ GEBBP 5 000,000.00 8,960, 185.05
GOLDMAN SACHS USS$ LI Q RS | USD 86,070,777.71 86,070, 777.71
ClTI GROUP I NC 4.75% FRN 10/ EUR01910,622,000.00 11,410, 721.19
HSBC CAPI TAL FUNDING LP SERI EGS, YA B
HEBS SO0 B5SR 1 YARHGBEEO. 00 11,381,250.00
CREDIT SUISSE I NTERNATI ONAL GBP25 %-3V AR OP DRRE OWAL 4, 918, 753 . 42
HSBC 8.208 06/29/ 49 GBP 2,000,000.00 3,115,599.095
STANLN 8.103 05/29/ 49 GBP 1,500,000.00 2,289,965.96
CREDI T AGRI COLE SA /PERPETUAL/LLGBP/, MT P TE=5%
TO B/ 18 THEREAFTER AVE (07BPERTHEN yRO 00% BHTEA a0, 601, 74
ABBEY NATL TREASURY SERV REGDSD 25.000,000.00 23,557,950.00
AXA SA V/R PERP PVT PLCMNT SEBDES 1B84®00,000.00 10,462, 500.00
BBVA BANCOMER SA TEXAS REGD U&DA P2P,550,000.00 21,919,432.10
BNP PARIBAS SERIES 144A REGD,RRI VATE -RLA ENT
R RERLBAS BERLED ALY uBB 7E 7BLA GBNMENTY 5,347, 500. 00
BARCLAYS BANK PLC REGD 144A RSP 17,000,000.00 15,604, 096. 00
COMMONWEALTH BANK AUST SERIE 44A, PR T LACEMEN
COMMONWEAL LH BAl Bsh 15ROV TEOFLEGCEMENT 40, 687. 00
CAPI TAL ONE BANK USA NA REGDUSD 29.830,000.00 35,143,170.45
CAPI TAL ONE CAPITAL VI REGD USD 25,000, 000.00 25,368,300.00
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CHUO MI TSUI TRUST & BANK P/ PUSPR 12dA1®REGDOO. OO0 10,100, 000.00

CI TI GROUP | NC REGD V/R usb 18,150, 000.00 17,800, 775. 85
CREDI'T AGRI COLE (LONDON) REGDSY R 18430/ ®00.00 9,528, 750.00

CREDI T SUlI SSE GUERNSEY REGD VSR 27,450, 000.00 21,548, 250.00
CREDI T SUI SSE REGD Uusb 19,500, 000.00 18, 733,825.50
DAl -1 CHI MUTUAL LI FE REGD V/ RSD44A1P/®50,000.00 12,735,807.00
DI SCOVER BANK REGD usbD 6,750, 000.00 7,158,669. 30

TRI PARTY MERILL LYNCH Pl ERCEUSBDENNHAERK,SND , DVIOTH 0216, 800, 000. 00
JPMORGAN CHASE & CO PFD Uusb 41,400,000.00 42,642,414.00

MI ZUHO CAP INV 1 LTD REGD PR TE A E S
AR AP B Y PR Er UnL LY B PLASLENENToSER' B2 031, 599. 00

MORGAN STANLEY REGD UusbD 25,000, 000.00 25,763,125.00
NBHSS 4 7/8 05/13/21 Uusb 30,000,000.00 25,635, 000.00
PRUDENTI AL FI NANCI AL I NC REGDSD 13,550, 000.00 14,218,353.75
QBE CAP FUNDI NG Il LP REGD VUBD44AO9R/7TPM5,000.00 8,835,710. 48
REI NSURANCE GRP OF AMER REGDUSD 8,200, 000.00 9,307,114.80

RESONA PFD GLOBAL SECS REGD U&DA P2, 6PERPECUAQL/ 23, 003,386.20

RESONA BANK LTD SERIES 144A VATE. P E T . RE
SRR AN A LA BRb §5s POOGENENTORESR, 4790, 200. 00

SMFG PREFERRED CAPI TAL 3 REGDSY/ R 32425®/®00.00 35,313, 750.00

STANDARD CHARTERED PLC SERIE 44A _PRINVATE ~PLACEMENT
SLANPARD SHARIES Bsb 5P BIoVoA Tofh oP ACEMENTy , 362 00

SUMI TOMO MI TSUI BANKI NG REGDUBH4A P2P150,000.00 22,842,453.30
UBsS AG STAMFORD CT REGD SERI ESDPNT16, 600, 000.00 17,075,141.80

UBS PFD FUNDING TR V SERI ES EGD, YA B

PBERPERURL] Lsh 1dAROEBS6E0. 00 8,453, 000. 00
UNI CREDITO LUXEM FIN SERIES A I | E ACEMENT

PSR DL Qe Lsb PRI YATEQESAGEMENT 60, 588. 76
UNI CREDI TO LUXEM FIN REGD REGS® 12,000,000.00 9,254,736.00
UNITED STATES TREASURY NOTE USD 47.000,000.00 47,238,760.00
WELLS FARGO BANK NA REGD UsSD 9,530,000.00 8,446,515, 24
WESTPAC CAP TR || PERP FLT 148M 4919,355,000.00 18,850,802.25

WESTPAC CAPITAL TRUST |V REG AR AB SERIES 14 4A
WESEEEC S Bsh AB LoB 0S BRI0ESD 014 %A 393, 000. 00

BAC 4 3/4 05/06/19 EUR 8,250,000.00 7,751,427.72
CIl TI GROUP | NC SERIES E MEDI UBBPERM3N®@MB, 000. 00 3,958,809.03

ROYAL BANK OF SCOTLAND PLC / | SER) E | TER
RoyA BEYR REESo 5 HER!' YN 165RMe1,596. 95

JP MORGAN CHASE & CO V/R / EURI/,SERI E M. TE
T EOREAD BUR Ee FoVEROLYMOJERY 311,302. 46

AVI VA PLC [/ EUR/ EUR 30,000,000.00 27,833,565.88
UBS PREFERRED FUNDING REGD /RERPETUYAL, s HUA 0DERIES 21, 401, 21
LEGAL & GENERAL GROUP /EUR/ $ERIES3F MEBI Yo TEEMs2 975, 985, 27
EE$ERAL ELECTRI C CAP CORP /G%%@ SE%H%%5EO%%D%%M %%&%8,660.25
sEégNﬁEBérK LTD VARI ABLE REGEUhPERPEgQAbbosgglES 70,043.45

HSBC BANK PLC SERIES E MEDI UBBPERM 5NO@TB , OPBD®D 0/0GBF/, 657, 576. 08
UNI CREDI TO I TA V/ R /| PERPETUAIGBP 5,350,000.00 3,833,745. 74
CLTIGROUP I NC SERIES E MEDI UM RERM NQLE RRGR 00 5,179, 552. 23
\I\;I/UEG CAPI TAL FI NANCE 2 LlMlT%%/RPERPSE,T7%A6L,/0O/OE.Lb%/ PGE,%%Q,156.65
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BANK OF AME

R CORP SERIES N REGD D R
B OE RMER Er A PR EVR F8Dg MEDLYY JERMo 892, 026. 66

BNP PARI BAS REGD / PERPETUAL/ EVRRI ABLEOODEURDO. 00 8,586,879.81
BNP PARI BAS REGD VARI ABLE PEBBPTUAL ,/T®BR/000. 00 5,864,883.23

CA
R

- >

> o o >r

SUN ALLI ANCE INSURAN%%BEGD 1PI_:1F2P1ETOL6POL. 0IOGBP/ 333

1, ,087.33

B
%- FRN SB PERP EURS50EU® 7,000, 000.00 5,916,896.87
6 %- FRN SUB PERP GBPGBP 6,000, 000.00 5,795,015.90

E
77

66

NTESA SPA VARIABLE / GBR/L MEDA U E NOTE

iy BRP POoYU¥od E&YoNPIE14, 610, 185. 35
AN

[wX@)

ABLE REGD SERIES EM
CE CAYMAN V/ R |/ GBP/ GBPGD mMPERBBDT WAL . 00 14,807,278. 21

BK OF SCOTLAND PLC /EUIE/U§ERIF§ gaﬂa’NoaﬂngbJMls 203 . 633. 85
NOTE ) ) . , ) .

CAPI TAL FIN 5 LTD / GBP/ GBEPGD mMPERHBBDT WALO.\WANRI ABLE82, 600. 42
G CAPI TAL FIN 4 LTD REGD ERRRPETUAQOO/EU®R/O0O0 20,756, 098.54

I/ONWIDE BLDG SOCI ETY VARI%%IPE RESGI%OPOEFBPOFOTL{)%L 5 066 323.81
P ; ; . , , .

NOR BANK ASA / GBP/ REGD W¥BRI ABIBGE 000, 000. 00 6,932,209.89
BK NATL ASSN. 4.375%-FR SEBBR28/02/8650FEQ0U®RO0. 00 16, 940,639. 25

&
L
7
. 6
I
A
N

- T
- <

WWHTTI<WEZ > P> O
® >

WMWC-TIZTZIZ20<K0®W®WCU0 224100 x0®0 > >»<T
> 0 OOO0OZ2>T0 2> Z2Z0VDZ>» CCmMO-AMmM>» X X >0

P PARI BAS REGD /EUR/ VARIABEUR PERPOOWALOOO0. 00 7,728,191.83
NK OF AMERI CA CORP SERI ES EDI UM T.ER OT.E REG

A MER) BuM UM gT5BRM gNO Tl REBGR 51 585, 96
TI GROUP | NC SERIES EMTN REGPWKARI ABLE MERINUMJERM a3 o012 36
TE / EUR , , . , , .
PFRE SA VARIABLE REGD / EUREUR 10,000,000.00 8,720,110.62
TESA SANPAOLA SPA REGD VAR LE SERI.ES DI.UM T,E

TESNGEh] GRB SERI0HS oMHPIoWM LERN 7 736 01
BC HOLDINGS PLC VARIABLE R ME D.l T TE

BC, BEB UM T BRN NRTE1o, 113, 647. 76
S AG JERSEY 6.375% FRN EMTIGBP1/ 220 GB®0, 000. 00 30,507, 674.29
RCLAYS BANK PLC REGD MEDI U ERM, NO / / ERL E

RELEYS, BaNk Ms b 100060/ 85/ 0 8ERSEP50, 092. 83
RCLAYS 6% 01/23/18 / EUR/ EUR 20,000,000.00 23,987, 099. 91

ROYAL BK OF SCOTLAND PLC /EUEURREGD4 EB3IN, 000.00 25,606, 238.27

AVI VA PLC V/R 05/22/38 [/ EUR/ EUR 18,500, 000.00 21,873,902. 33
I NG BANK V/ R 05/29/23 / GBP/ GBP 7,320, 000.00 10,752,469. 37
I NG BANK V/ R 05/29/23 /EUR/ EUR 11,000, 000.00 13,268,853. 22
LLOYDS TSB BANK PLC 6.9625%-BBR 29105%5@Q02000.00 14,059, 785.80
ORI X 5 01/12/ 16 usb 13,200, 000.00 13,193,400.00
CLOVERI E PLC [/ EUR/ REGD V/ R EMRN 44,200,000.00 59,698, 097.59
BARCLAYS 6% 01/ 14/21 [/ EUR/ EUR 12,000, 000.00 13,288,046. 23
RSA I NSURANCE GROUP PLC / GBPGBREGD1Y¥/®00, 000.00 26, 171,506.91
AMER EXPR 5.375% 10/01/ 14 |/ GBBP 11,800, 000.00 19,542,038.31
CLAUDI US (CREDIT SUI SSE) REGDSD 7,100, 000. 00 6,851,500.00
LLOYDS TS 6.5% 03/24/20 /EUREUR 8, 050,000.00 8,510,151. 14
HSBC HOLD 6% 06/ 10/19 /EUR/ EUR 6,550, 000.00 8,728,410. 64
AXA SA / EUR/ REGD V/R EUR 17,950, 000.00 17,305, 209. 32
CASH COLLATERAL USD uUusbD 0.01 0.01

CASH COLLATERAL USD UusSbD -48. 74 -48. 74

MI ZUHO CAPI TAL I NVESTMENT REGBDREG 5S 0/OPE RRBT WAL/ 4, 736, 850. 00

CHUO MI STUI TRUST & BANKIN V/ ERI s G
FRERpPL ALl 093] Uk Fe BESSoKREC®P0 16.655,000. 00

1,640,377, 728.918 713,008, 814. 8
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GBP USD
1
23 10 12 24 4 12
124,311, 583 150, 43|7, 290
1,959,697, 158 1,459, 7|51, 464
164 2 0|2
2,084,008,905 1,610, 1/88, 956
2,084,008,905 1,610, 1(88, 956
2,070,5/94,152 1,599, 0/69, 102
13,414,753 11,119,854
2,084,008,905 1,610, 1(88, 956
2,084,008,905 1,610, 1/88, 956
2,084,008,905 1,610, 1/88, 956
2
23 10 13
24 4 12
23 4 13 23 10 13
23 10 12 24 4 12
24 21 12 |4
2 4 2[1
12
23 10 12 24 4 12
1
2,070,594, 152 1,599,06/9, 102
2.
1 1
1 1.006Fp 1 1.0070
1 10,065 1 10,070
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