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11,067,294 100.08
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( ) 11,058,915 100.00
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@
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)
7,188,889 1.4999 10,782,615 1.5395 11,067,294 |1100.08
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)
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)
©))
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1
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2
¢ 20 1 17 ) 77,731,377 77,731,377 7,107 7,107

21/90




EDINETOOOO

00000000000 DO00D000000O00O(E12444)
ooooodooodooodnoodd

3 ol 11 17 67,121,887 67,121,887 8,883 8,883
4 o0 11 17 34,108,331 34,108,331 8,413 8,413
> s 11 17 29,355,484 29,355,484 8,653 8,653
6 o 11 19 27,168,866 27,168,866 9,752 9,752
! s 11 18 12,259,174 12,259,174 11,069 11,069
24 12 26,856,129 — 10,436 —
25 1 25,192,427 — 10,940 —
2 21,007,638 — 10,951 —
3 20,249,841 — 11,152 —
4 21,288,246 — 11,724 —
5 23,619,794 — 11,616 —
6 21,403,973 — 10,784 —
7 17,454,760 — 10,770 —
8 16,246,003 — 10,540 —
9 15,332,607 — 10,821 —
10 12,637,121 — 11,034 —
11 11,923,966 — 11,226 —
12 11,058,915 — 11,358 —
()

1 ( 19 5 1 19 11 19 ) 0

2 ( 19 11 20 20 11 17 ) 0

3 ( 20 11 18 21 11 17 ) 0

4 ( 21 11 18 22 11 17 ) 0

5 ( 22 11 18 23 11 17 ) 0

6 ( 23 11 18 24 11 19 ) 0

7 ( 24 11 20 25 11 18 ) 0

()

1 ( 19 5 1 19 11 19 ) 0.4

2 ( 19 11 20 20 11 17 ) 29.2

3 ( 20 11 18 21 11 17 ) 25.0

4 ( 21 11 18 22 11 17 ) 5.3

5 ( 22 11 18 23 11 17 ) 2.9

6 ( 23 11 18 24 11 19 ) 12.7

7 ( 24 11 20 25 11 18 ) 13.5
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1
( 19 5 1 19 11 19 64,012,647 1,000,000 63,012,647
2
( 19 11 20 20 11 17 59,113,823 12,748,866 109,377,604
3
( 20 11 18 21 11 17 78,932,070 112,743,683 75,565,991
4
( 21 11 18 99 11 17 73,978,898 109,001,956 40,542,933
5
( 22 11 18 23 11 17 46,074,594 52,693,261 33,924,266
6
( 23 11 18 o4 11 19 8,896,655 14,962,337 27,858,584
-
o4 11 20 25 11 18 ) 4,144,596 20,928,381 11,074,799
(
( )
@
) )
16,274,166,266 24.50
9,790,665,146 14.74
6,570,933,353 9.89
6,517,213,910 9.81
6,423,166,315 9.67
507,600,891 0.76
46,083,745,881 69.38
18,092,185,636 27.24
( ) 2,242 ,563,929 3.38
( ) 66,418,495,446 100.00
(Y
« 2
@
) )
) )
WATC 8% 07/15/17 | 47,000,000 | 10,748.66 | 5,051,870,472 | 10,741.01| 5,048,277,003 | 8.000 | 2017/07/15 | 7.60
CAN 9% 06/01/25 | 22,000,000 | 16,051.31 | 3,531,289,916 | 15,718.70 | 3,458,115,630 | 9.000 | 2025/06/01 | 5.21
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WATC 7% 10/15/19 | 32,000,000 | 10,726.88 | 3,432,604,492 | 10,722.32( 3,431,142,489 | 7.000 | 2019/10/15 | 5.17
CAN 8.0%

22,000,000 | 15,614.28 | 3,435,142,433| 15,266.02 | 3,358,525,416 [ 8.000 | 2027/06/01 [ 5.06
06/01/27
NSWTC 8%

30,000,000 [ 10,948.05| 3,284,416,296 | 10,985.72| 3,295,716,984 | 8.000 | 2018/04/03 | 4.96
04/03/18
CAN 8.0%

23,000,000 | 14,423.59 | 3,317,427,684 | 14,158.45| 3,256,444,684 | 8.000 | 2023/06/01 [ 4.90
06/01/23
TCV 8% 08/17/15 30,000,000 | 10,128.24| 3,038,472,486 | 10,085.39 | 3,025,619,352 [ 8.000 | 2015/08/17 | 4.56
T 8.75% 05/15/17 | 22,000,000 | 13,418.30| 2,952,027,422 | 13,254.64  2,916,021,909 | 8.750 [ 2017/05/15 | 4.39
CAN 4.25%

26,000,000 [ 10,938.30| 2,843,958,098 | 10,846.03 | 2,819,968,223 | 4.250 | 2018/06/01 | 4.25
06/01/18
NGB 5% 05/15/15 | 137,000,000 ( 1,805.61| 2,473,696,660 ( 1,800.67 | 2,466,918,119 | 5.000 | 2015/05/15 | 3.71
T 8.75% 08/15/20 | 16,000,000 | 15,108.53 | 2,417,365,999 | 14,798.23 | 2,367,718,095 | 8.750 [ 2020/08/15 | 3.56
NGB 4.5%

121,000,000 | 1,915.74| 2,318,047,578 | 1,904.57 ( 2,304,535,508 | 4.500 | 2019/05/22 | 3.47
05/22/19
T 8.875%

16,000,000 | 14,510.75| 2,321,721,114| 14,253.17 | 2,280,507,870 | 8.875 | 2019/02/15 | 3.43
02/15/19
CAN 4.5%

21,000,000 | 10,358.21| 2,175,224,709 | 10,320.27 | 2,167,257,117 | 4.500 | 2015/06/01 | 3.26
06/01/15
NSWTC 6%

21,000,000 | 10,243.50| 2,151,136,310 | 10,274.11| 2,157,564,276 | 6.000 | 2022/03/01 | 3.25
03701722
SGB 4.5%

112,000,000 | 1,719.54| 1,925,894,402 | 1,713.25( 1,918,849,161 | 4.500 | 2015/08/12 | 2.89
08/12/15
SGB 5% 12/01/20 99,000,000 [ 1,949.38| 1,929,895,436| 1,916.26| 1,897,101,944 | 5.000 | 2020/12/01 | 2.86
UKT 8.75%

8,000,000 | 22,275.59 | 1,782,047,808 | 21,855.27 | 1,748,421,772 | 8.750 | 2017/08/25 | 2.63
08/25/17
UKT 8% 06/07/21 7,000,000 | 24,323.71| 1,702,660,339 | 23,710.16 | 1,659,711,211  8.000 | 2021/06/07 | 2.50
NGB 3.75%

90,000,000  1,854.92| 1,669,432,140| 1,835.23| 1,651,712,688 | 3.750 | 2021/05/25 | 2.49
05/25/21
SGB 4.25%

90,000,000  1,836.91| 1,653,225,660| 1,814.08| 1,632,680,550  4.250 | 2019/03/12 [ 2.46
03/12/19
UKT 8% 12/07/15 8,000,000 [ 20,069.10 | 1,605,528,499 | 19,845.47 | 1,587,638,169 | 8.000 | 2015/12/07 | 2.39
UKT 5% 03/07/18 8,000,000 [ 20,069.28 | 1,605,542,400 | 19,689.52| 1,575,162,201 ( 5.000 | 2018/03/07 | 2.37
T 7.25% 05/15/16 | 10,000,000 | 12,331.04 | 1,233,104,165| 12,211.44( 1,221,144,876 | 7.250 [ 2016/05/15 | 1.84
CAN 5.75%

9,000,000 | 13,765.85| 1,238,927,199 | 13,487.27| 1,213,855,196 | 5.750 | 2033/06/01 | 1.83
06/01/33
TCV 6% 06/15/20 11,000,000 | 10,306.16 | 1,133,678,586 | 10,307.86 | 1,133,865,532 | 6.000 [ 2020/06/15 | 1.71
SGB 3.75%

61,000,000 ( 1,762.28| 1,074,991,715| 1,751.77| 1,068,582,255 | 3.750 | 2017/08/12 [ 1.61
08/12/17
T 7.5% 11/15/16 8,000,000 | 12,695.17 | 1,015,613,785| 12,565.90 | 1,005,272,396 | 7.500 | 2016/11/15 | 1.51
ACGB 6% 02/15/17 5,000,000 | 10,160.17 508,008,816 | 10,152.01 507,600,891 | 6.000 | 2017/02/15 | 0.76
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( 24 11 19 ) ( 25 11 18 )
1
27,155,464 12,255,258
110,000 60,000
27,265,465 12,315,258
27,265,465 12,315,258
7,990 4,643
87,875 51,036
734 405
96,599 56,084
96,599 56,084
27,858,584 11,074,799
689,718 1,184,375
2,864,010 1,869,979
27,168,866 12,259,174
27,168,866 12,259,174
27,265,465 12,315,258
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6 7
( 23 11 18 ( 24 11 20
24 11 19 ) 25 11 18 )

1
3,736,157 3,064,900
3,736,158 3,064,900
16,767 10,940
184,405 120,300
1,560 972
202,732 132,212
3,533,426 2,932,688
3,533,426 2,932,688
3,533,426 2,932,688
739,497 1,869,821
4,568,782 689,718
1,925,604 811,226
1,925,604 160,440
650, 786

840,469

840,469
689,718 1,184,375
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2.
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11 18
11 17
7 24 11 20
25 11 18
( )
6 7
( 24 11 19 ) ( 25 11 18 )
1. 33,924,266 27,858,584
8,896,655 4,144,596
14,962,337 20,928,381
2. 27,858,584 11,074,799
3. _
12 133 689,718
) 55 10
4. 1 0.9752 1.1069
¢! 9,752 ) (11,069 )
(
6 7
23 11 18 24 11 20
24 11 19 25 11 18
A 1,437,373 565,818
(1,541,678 ) (636,194 )
B 373,795
c 4,713,568 2,097,942
D 1,426,637 930,366
E=A+B+C+D 7,577,578 3,967,921
F 27,858,584 11,074,799
1 G=E/F*10,000 2,720.01 3,582.83
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132,419,440
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1.
( )
2.
3.
( 12 133 ) 60
61
4.
)
25 11 18
1. 62,298,502,179
164,176,650
17,066,967 ,462
45,395,711,367
29,896,043,711
3 11,271,639, 665
3 1,312,980,847
GVMA ) 8,170,172
( ) 488,490,243
( ) 2,418,386,729
2. 45,395,711,367
3. 1 1.5000
¢ ) (15,000 )
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4. 1
( )
25 11 18
)
1,456,573,780
595,671,132
2,052,244,912
) ( 24
11 20 25 11 18 )
( )
25 11 18
( )
25 11 18
®) ( 25 11 18 )
A
B
T 7.25% 05/15/16 10,000,000.00 11,700,390.60
T 7.5% 11/15/16 8,000,000.00 9,636,718.72
T 8.75% 05/15/17 15,000,000.00 19,115,039. 10
T 8.75% 08/15/20 10,000,000.00 14,371,875.00
T 8.875% 02/15/19 9,000,000.00 12,411,914.04
67,235,937.46
52,000,000.00
(6,743,092,167)
CAN 4.25% 06/01/18 26,000,000.00 28,896, 140.00
CAN 4.5% 06/01/15 21,000,000.00 22,101,450.00
CAN 5.75% 06/01/33 9,000,000.00 12,588,165.00
CAN 8.0% 06/01/23 23,000,000.00 33,706,845.00
CAN 8.0% 06/01/27 22,000,000.00 34,902,890.00
CAN 9% 06/01/25 23,000,000.00 37,511,390.00
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169,706,880.00

124,000,000.00

(16,307,134,099)
ACGB 6% 02/15/17

5,000,000.00 5,448,400.00
5,448,400.00

5,000,000.00
(511,986,148)
UKT 5% 03/07/18 8,000,000.00 9,240,000.00
UKT 8% 06/07/21 9,000,000.00 12,598,920.00
UKT 8% 12/07/15 8,000,000.00 9,239,920.00
UKT 8.75% 08/25/17 8,000,000.00 10,255,800.00

41,334,640.00
33,000,000.00

(6,678,437,784)
SGB 3.75 08/12/17 70,000,000.00 76,199,550.00
SGB 4.25% 03/12/19 90,000, 000.00 102,114,000.00
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