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CORP 5. 6RP5% 2,220/, 60625202047/ 1.132, 499|, 2519. 16 2, 575{,18. 4120
1/ 7/ 20

BPCAPI TAL PLC

1.846% 0FE/05/ 17 2,525|, 00846201745/ 83.¢22,580/, 8815. § 12, 56 1}, 14 6099
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EDI SON 5| 8% 1,730,6080@018/|3/ 115. 212, 099|, 3712 182, 04 7],08 0817
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84,847 8,585
42,474 4,298
4,294 434
11,271 1,140
6 3 6
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129,374

15,940

15,944

7,987

1,597

1,594

11,615

2,886

87,104

16, 634

290, 675
10
2013 31 1,601, 845

1203
2012 2012 12 60 9,312,360
2012 2012 12 50 7,760, 300
2012 12 2012 12 12 50 7,680,300
24,752,960
1204

2012 2012 12 60 7,801,980
2012 10 2012 10 15 50 6,451,650
2013 2013 11 50 6,211,650

20,465, 280
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1207
2012 10 2012 10 15 50 31,538,100
2013 2013 11 50 31,413,100
62,951,200
1210
2013 2013 11 50 24,785,000
24,785,000
11
12
10,000
1203
2012 20 2012
2012
1204
2012 13 2012 27
2012 27
1207
2012 17 2012 31
2012 31
1210
2012 10 12 2012 10 31
2012 10 31
1212
2012 12 2012 12 27

2012 12 27
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1301
2013 2013 30
2013 30
13
2013 31
14,132,894, 278 171, 749,2807123 14 (16, 283, 435)
357,943 31,399, 806483 14 12,535
282,417 24, 774,2913 14 9,890
87,174 7, 676, 523031 3 14 2,730
70,779 6, 209, 023011 3 14 2,479
38,615 3,374, 120011 3 14 1,500
44,014 3,875, 85013 14 1,378
33,775 2,959, 228011 3 14 1,222
53,941 4, 822, 520061 3 14 892
21, 368 1,910, 424041 3 14 353
5,249 477, 2623013 14 0
250, 882 22,846, 2843 14 (434)
1,036,279, 252 11,385, 2633 14 14, 346
1,348,461, 326 15,734, 2023 14 (900, 659)

(17,137,203)
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1,295 ,B0FO BI LLI TON FIN 1.625%1248/222/010M 313,8400.73
770, ORDIOO TI NTO FI N USA 6.5% 19507878 953,298 0.514
160, OBOHOP BI LLI TON FI N 5.5% 01/104/ B46 169,257 0.10

2,456, 7@7436, 3951. 37
2,456, 7@7436,3951. 37

955, OTORLANS- CANADA PIPE 0. 75% DB5%B3Q0BOD®M®52,521 0.53
945, OTOWT AL CAPI TAL I NTL 2. 75%948/, @B/0O0OB9, 569 O0.53
755, OPOAOTASH CORP SASKA 3.25% ®2/7112/85WB13, 415 O0.46
740, OTOOCK RESOURCES LTD 3. 15%773/, 24091768, 536 O0.43
595, 0ToOLI SMAN ENERGY 7.75% 01/70®&/, B22766, 359 O0.43
640, ODWDSKY ENERGY I NC 3.95% 1%/704MP23673,676 O0.38
470, OPOOTRO- CANADA 6. 05% 15/ 05588, 209568, 638 0.32
430, OOBDNOVUS ENERGY 6. 75% 15/ bB/83%464566, 175 0.32
525, OTOOCK RESOURCES LTD 2. 5% GBWOQ0®B/658633, 717 0.30
515, OTOOCK RESOURCES LTD 5. 4% 6GL/40D2/143%27,026 O0.30
450, OBOAORRI CK GOLD CORP 2. 9% 3@/7@53658 471,822 0.27
260, OTORLANS- CANADA PIPE 7.625%3B2/, 0538979, 144 0.21
175, OWOANADI AN NATL RAIL 5.55%202/, ®3P12aA1, 712 0.12

8,181,3B0172,3104.60

8,181,38B0172,3104.60

980, ODWOTCH WHAMPOA 2% 08/ 11/1B77,726974,380 O0.55
570, ONNOBLE HLDGS I NTL 2.5% 15583/, 2D3582,873 0.33
500, ONOBLE HLDGS I NTL 3.95% 1%536G3/025514,972 0.29
2,099,924072,2251.17
2,099,924072,2251.17

56/143



EDINETOOOO
OO000DOO00o0DO000DO000D00o0bD000nD0oO0no(ELs214)
Ooooooooooooooooooad

2013 31

850

800,
560,
590,
275,

500

895,
835,

900,
910,
585,

OTOEOVA PHARMA FI N 2. 95% 18/8#¥3/,327839,672 0.47

OFORRANCE TELECOM 5. 375% 08/M0GB/, 188932, 929

OFOEDRNOD- RI CARD SA 5.
OLOVOMH MOET 1.
O®DOF SUEZ 1.

848,317839,672 0.47
848,317839,672 0.47

0.53

5% 15/685b/,8D3621, 426 O0.35

625% 29/ 06/ 1H595,847592,213 0.33
625% 10/ 10/17273,218273,456 0.15
2,449,526420,0241. 36
2,449,526420,0241. 36

owioLLl S GROUP HDGS 5. 75% B5/103®/0D1559, 714 0. 32

571,990559, 714 0.32
571,990559, 714 0.32

0OSOOOHL UMBERGER I NV 2. 4% 019008/, 35D25867, 315 0.49
0@vVI DIEN I NTL FIN 3.2% 1B/7@86/722859, 369 0.48
1,780,326726,6840. 97
1,780,326726,6840. 97
OMODL KSWAGEN | NTL 1.15% 20/8BB/,D86902, 715 0.51
OHELL | NTL FIN 2.25% 06/ ®D/02809876, 564 0.49
OHELL | NTL FI NANCE 1.125%821/68%/51872, 894 0. 33
2,381,421362,1731.33
2,381,421362,1731.383
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470, O0TOATOlI L ASA 4.25% 23/11/ 4622,715483,835 0.27
522,715483,835 0.27
522,715483,835 0.27

980, OTOKOLEFONI CA EMI S 5. 462% 1®522/52H, 059, 4070.60
952,509,059, 4070.60
952,509,059, 4070.60

500, ODORDEA BANK AB 3.125% 20523/, B5A25529,199 0.30
529,545529,199 0.30
529,545529,199 0.30

200, OOREDI T SUI SSE NY 5. 3% 13208/, B%#4235,169 0.13
219,844235,169 0.13
219,844235,169 0.13

1,625,B0MO0CAPI TAL PLC 1.846% 08/, 6%21202658, 4360.92
1,000,HhDBOC HDGS PLC 6. 1% 14/ 00/, 822,110275,7170.72
1,140, ,DLOAOXOSMI THKLI NE CAP 1.5%,0%0908B/ALY7150,0670.65
950, OROIOO TI NTO FI N USA 1.625%9%52/, GMP919B1,592 O0.514
700, OWWODAFONE GROUP PLC 1.625%120/6@3/71077, 813 0. 40
685, OBORO CAPI TAL MARKETS 3. 245%266/1Q@Y/7028, 352 0.40
575, 0BOMT | NTL FIN 2.125% 07/ 06857 833585,827 0.33
500, OLOLOOYDS TSB BANK 4. 2% 28/ 63%R31230549, 722 0.31
375, ODAWYAL BK SCOTLAND 5.625%438/, 0&/124B5, 443 0.25
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240, OBOROI TI SH SKY BROAD 6. 1% 12/82/,B®8285, 137 0.16
235, ONDMOTI ONAL GRID 6.3% 01/08RT®B,864272,592 0.15
8,677,8832575,6984.83
8,677,8832575,6984.83

765, OOORRCHER DANIELS 4.7% 01/ 038/731 374863, 705 0.49

879,374863, 705 O0.49
1,780,WEOR)I ZON COMMS | NC 7.35%205b5/404/138% 493,8841.39
1,715, OWOO®MCAST CORP 5. 7% 15/ 05R218®68, 021042, 0251.14
1,885,WHILIOLS FARGO&CO 3.5% 08/ ®23/0D5,848966,8231.10
1,500, 0OMEORI CAN | NTL GROUP 8. 283%91%/ A&/519849, 3781.09
1,600,A1T080T CORP 6.5% 15/03/291,981,421913,6821.07
1,850,0MAPLES I NC 4.375% 12/01/,383%9,545839,8811.04
1,410 ,@®WLODMAN SACHS GP 5.25% 27/400/, 584588, 4750.89
1,370,B00NDK OF AMERICA CORP 5. 425%11/9M/158B6, 6150. 89
1,445 ,POHDIOLLI PS 66 2.95% 01/05/711518, 200520, 0050. 86
1,250,ONDAODARKO PETRO 6.375% 183/, 69/61880480, 2370.83
1, 430,MMODT0OOZONE I NC 3.7% 15/ 04/12296, 4842472,6030.383
1,405, OM@EN 2.125% 15/05/ 17 1,445,547445,5970. 81
1,095 ,F0O0O0RKD MOTOR COMPANY 7. 45%, 48/4Q01/0a®1408, 0270. 79
1, 330,MDIORECTVY HOLDI NGS 3.55% 15/40%®%/,B36397,4110.79
1,130,000 RESOURCES I NC 5.625%,38DB504/1BRB877,7840.78
950, OTOOOME WARNER ENT 8.375% 158308/, 339350, 7160.76
1, 270,PLOAI NS ALL AMER PIP 3.683%30B/,0&/4B217, 4760. 74
1, 190,BO0OROLI NGTON NORTH 4.10% 018326&6/,582304,0780.73
1,305,J000HON DEERE CAP 1.2% 10/ 1Q0B3D®, 922300,4430.73
1,140,V0OTE MANAGEMENT | NC 4. A%20B/, 07392169, 0320. 71
985, OAOAODONSUMERS ENERGY CO 6. 7%,2BB3Q09%4/AY®66, 1320. 71
1,185 ,B00PORESS SCRIPTS HDG 3. 9%,2%/82/022% 253, 2360. 71
960, OKIONDER MORGAN ENER 6.85%,18/302/42090, 6900. 67
1,175 ,ANDHDEUSER BUSCH I N 1.25%1171/681/288 165, 0620.66
890, OJJOOMORGAN CHASE&CO 6.4% 15103/, 33 155,5250.65
1,120,L00ROI LLARD TOBACCO 2.3% 21/12&%/, 1720128, 3680. 64
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1,

020,0D0VW CHEMI CAL CO 4.25% 18/ 1BR2B485116, 046

925, OPOHDI L1 P MORRI S I NTL 5.65%,1@/6083/41812, 571
, 095 ,VWAOLOGREEN CO 3. 1% 15/09/22105,180083, 029
875, OMANDELEZ | NTL I NC 6.125%,D23508/A4118064, 426
830, OLOGRI LLARD TOBACCO 8. 125%,23/506/A5057, 439
805, OONDHEUSER BUSCH 6.875% 18/ Db/P91%40045, 248
780, OMGMNDELEZ | NTL I NC 6.875%,®0r/B8Q2/438029, 782
, 010,E0RDOX CORP 2.95% 15/03/17032,827024,642
915, OWIOL EAD SCI ENCES 4. 4% 01/112/4D21941023,570
1,010,HDEOVOLETT- PACKARD CO 2. 65%,®B/4Q06/MA2601
1,000 ,@OEDRGI A POWER 0.625% 15/ B®BDB/91290998

925, OONOTREPRI SE PROD 4. 05% 13/ @OD/02276996

7,

730, 0OAOANOCO | NC 6.95% 15/ 04/ 29033, 23094,

880, ODBEOWS AMERI CA I NC 4. 5% 15M9@3/,Dd18992
640, ODAI MLERCHRYSLER NA 8.5%118®/0B1/831®79

, 000 ,POPAO@M FI C GAS & ELECT 2. 43%0D%/ 28/92/8

860, ODORFOLK SOUTHERN 5. 75% 1®/9®G1/728 975
825, OMMORATHON PETROL 5.125% 0B5M3/M09BB 947

915, OKWOGER CO 2. 2% 15/01/17 935,251940,

885, OPOVEG POWER 4. 15% 15/ 09/ 2D46,827940
825, 0M0LLI' S NORTH AMERI CA 6. 2%438/9@3/91378

840, OOLO PASO PI PELI NE PART 5%9@B/ DU0/AD132,

915, OMOL SON COORS BREWI NG 2% ®BB0%/1TYMPM31
930, OEONERAL ELEC CAP 1% 08/ 0DBR2T6 015929
945, OHERWI N WI LLI AMS 4% 15/ 13/402 247 902
820, OPWEST CORP 7.5% 01/10/14917,546900

740, OJJOORSEY CENTRAL POWER 6. 13®%%40 D/7Q63/9347,

900, ODDAMI MLER FI NANCE 1.875% 1BM9B/, 287891
890, OOBONERAL ELEC CAP 1.6% 20/8BB/,Bb2888
875, 0OAMRGI LL I NC 1.9% 01/03/1B01, 154886
770, OTOOOME WARNER | NC
850, ODRLAC USA FI N CO
800, 0JOA MORGAN CHASE

.75% 15883/, BBP2881
CO 4. 55034/60D/88BD

2 N N

.875% 1BBGA3/42B 882,

730, OWODONALD' S CORP 5.35% 01/B8B3/, r88871,

720, ONDIOSOURCE FI N CORP 6. 4% 1B/1703R2T® 860
915, OMLOTRI A GROUP 4. 25% 09/ 08/MP9438, 356 858
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349
624
625
882
970
757
059
560
300
310
228
385
287
5914
212
945
505
946
675
066
148
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700
765
900

900,

700
800

760,

800
700

810,

610
800

720,

795
725

600,

720
620

700,

600
700

620,

610
545

500,

525
490

600,

615
655

655,

600
525

590,

650
615

OOANS EDI SON 5.5% O
OWONDI ON PACI FI C CORP
ONDBOC UNI VERSAL 4. 45
OMACYS RETAIL HDG 2
OBOKOO OF AMERI CA CORP
O®ECC 2. 9% 09/01/ 17
ODOWKE ENERGY CAROLI
OBOADSTON PROP 3. 85%
00T GROUP | NC 5. 87
0LOM CORP 5. 5% 25/ 0
OloBOM CORP 7.625% 15
OMOABAMA POWER CO 4
0A0TO& T | NC 5. 35% 01/
oWwAT SON PHARMA 4. 62
OOV ON ENERGY CORP
0OOAMMMONWL TH EDI S 6.
OO@MNAGRA FOODS | NC
0WOSCO SYSTEMS | NC
OWARDI NAL HEALTH 3.
OBOEI NG CAPI TAL COR
OABOBVI E I NC 2. 9% 06
OEONNERGY TRANSF PART
OMROACLE CORP 3.875%
0PVX CORP 6.22% 30/
OLOIONCOL N NATL CORP
ONDEOV ADA POWER 7. 125
0AOTOMOS ENERGY CORP
0WIOTI GROUP I NC 4.5%
0BT CORP 4.875% 15
OWIORGI NI A. ELEC&POWE
OBEONERGY TRANSFER PT
OBOAORRI CK NA FI N 4. 4
OTOMRGET CORP 6% 15/
OKOBEONTUCKY UTI L 3. 25

OPOACI FI C LI FECORP 5.

OMIOCROSOFT CORP 0. 8
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1/12/3%15,593852,519 0.48
4.163%6R2556D/852, 124 0. 48
% 15/ 0DB/143 571850, 955 0. 48
.875% B®HBQZHSBB50, 291 O0.48
5.875®B62/, 6228246, 632 O0.48

847,552844,274 O0.48
NA 3.9@8%418/5@6/3201 202 0. 47
01/02/3%0, 712838,188 0.47
5% 30/ BTr/24228836, 384 0.47
1/ 23 794, 772809,175 0.46
/10/18827,386808, 253 0.46
. 1% 15B8@B5B/, 832802, 005 0.45
09/40 837,418792,408 0.45
5% 01/ B@K43857 791,177 0.45
1.875%7BY®/,6B/717728, 754 0. 41
15% 15/7@9/, BB0720, 385 0. 41
3.2% 291811223 719,160 O0.41
5.5% 2718298 707, 155 0.40
2% 15/ 0@72592706,628 0.40
P 4. 7%725/, 20/R16PV6, 841 0. 39
/11/ 22695, 492690, 406 O0.39
N 5.2%60D/, 083826287, 383 0. 39
15/07MdD2, 195678, 973 0. 38
04/ 40 710, 450671,895 O0.38
8. 75% ®BHSO0B®NPDH67, 284 0.38
% 15/ 0%/8B9513665, 384 0.37
8. 5% 1%/603/8DB% 658, 782 0.37
14/ 01/63832, 764656, 732 0. 37
/11/21647,719656, 290 0. 37
R 1.2%668/,2B/4168& 2, 260 0. 37
N 3.6%664/, B3B86HA6, 125 0. 36
% 30/ 0%62A1 722644,011 0. 36
01/18 645,472638,372 O0.36
% 01/ 1BRBO)O589629,122 0.35
125% $AR2Q0DRBB8F25, 437 0. 35
75% 15611/, 451608, 939 0. 34
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(1)
600, OVOEOLL POI NT I NC 3.3% 15/ 01/623, 438599, 203 0.314
630, OONDTERPRI SE PROD 4.45% 15/633/,4643®9598,513 0. 34
600, OTODERMO FI SHER SCI ENT 1. 85%91®/10®15/9178 534 0. 34
625, oDOAW CHEMI CAL CO 4.375% 1%/111/508D595,017 O0.34
610, ORODALTY | NCOME 3.25% 15/ 1®/052 230593,459 0.33
470, O0ONDDI ANA MI CH POWER 7% 15583/, 181590, 226 O0.383
600, OHDAOOP | NC 3.15% 01/ 08/ 22 596, 196589,858 0.33
590, OOBOYNOLDS AMERI CAN 1.05% %®M910/6B%89, 386 O0.33
570, OOAWCA- COLA ENTS 2.125% 155@8%/, BDY¥3587,563 0.33
500, OMOE | NA HOLDI NGS 5. 7% 15502/, B75583,585 0.33
500, OIOSCOVER FI N SVS 6.45% 1%/806/M015583,293 0.33
570, VoL T DI SNEY COMPANY 1. 35%8B6/4B%/51880, 481 0. 33
550, ODOPRESS SCRIPTS I NC 3.125%513/10®%/7196 921 0. 33
500, OONDA FI NANCI AL CORP 5. 75%5B83/, ®8/0X%179, 101 0. 33
510, OWIORGI NI A ELECTRIC 5. 4% 1%80®1/1D8578, 942 0.33
480, OOOOMMONWEALTH EDI SON 5. 8%5B%/ 83/0158 6, 545 0. 32
440, OOMOTERPI LLAR FIN 7.15% 15582/, 223568, 800 0.32
485, 0AWIOTI GROUP | NC 5.375% 09/ 6252862565, 893 0.32
500, ODAORTFORD FI NL SVCS 5.125%71526G4/5624, 979 0. 32
580, OIONTEL CORP 4.25% 15/ 12/ 4578,533561,411 0.32
575, OOEDDEX CORP 2.625% 01/08/ 2526, 909560, 900 0.32
480, OTOOOME WARNER | NC 5.875% 1%/6B1R37®8560, 284 0.32
450, OMIODAMERI CAN ENERGY 6.125%8®81/384/5%80, 057 0. 32
565, ODODDKE ENERGY CAROLI NAS 4%530/, 6934655, 833 0.31
475, OOROP OPERATI NG LP 5. 75% 1%55®6/58B1554,314 0.31
450, ODBOWS AMERI CA HLDGS 8% 17550/, B65550,128 0.31
545, 0TO& T I NC 1. 7% 01/06/ 17 554,281548,943 0.31
550, OHDOOP | NC 2.625% 01/02/20 548,510548,859 0.31
430, 0WIOSCO SYSTEMS I NC 5. 9% 15%/7@2/P939545,342 0.31
400, 0OWO®X COMMUNI CAT 9.375% 155591820545, 060 O0.31
530, OHDAORLEY- DAVI DSON 2. 7% 15/ 6381861544, 234 0.31
500, OLOOOBERTY MUTUAL GP 4. 95% B5/48/,330541,904 0.31
450, OWIORGI NI A. ELEC&POWER 5. 4%530/ A8/315838, 666 0. 30
545, 0M0LLlI AMS CIE 3.7% 15/ 01/ 533, 485535, 454 0.30
500, OLOIOONCOLN NATL CORP 4. 2% 1%3@3235531,429 0.30
500, 0sLABMI LLER HDGS 3. 75% 15/ G5/02235528, 754 0.30
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525
500
490

500,

500
500

500,

500
500

500,

400
515

500,

500
400

510,

400
475

500,

450
400

400,

385
391

455,

450
350

334,

420
370

400,

350
281

360,

320
300

OHDYOUNDAI CAPI TAL 1.625% 05R240/6B% 528,
OWOBEONTAS REALTY LP/ CAP 4. 25%01/903/52%5,
ODIOGNA CORP 4% 15/ 02/ 22 528,460524,
OLOIOBERTY PROPERTY 4.125% B3BR06G15522,
OPOROAXAI R I NC 4.375% 31/ 03/5B4,545521,
OBOEORKSHI RE HATHAWAY 3.4% 3X/30BO5519,
ONOODRFOLK SOUTHERN 3% 01/ 046222510505,
O BANCORP 1.65% 15/05/1511,940505,
ool TEDHEALTH GP 2.875% 1%/1®3/52%5 502,
OMOBEOTNA I NC 1.5% 15/11/17 497,595 498,
OBEDQ@T CORP 8. 125% 01/06/ 19506, 588 494,
0OAWT OZONE | NC 2.875% 15/ 0513833311491,
OPOHDI L1 P MORRI'S I NTL 2.5% 5D2/B808%/0D2491,
OAOWAL ONBAY COMM 2.95% 15/ 69623520490,
0API TAL ONE FIN 6.75% 15/409/, BB 4 483,
OE0L0 PASO PI PELI NE PART 4. 5% 70 I/3114/8432
OBEONWORTH FI NANCI AL 7.2% ¥5/R2Q0DI0D1A7T2,
OEDAOLAB I NC 1.45% 08/12/1A473,855471,
0PVX CORP 4. 1% 15/ 03/ 44 504,160467,
OLOGCKHEED MARTI N 2.125% 153%3/6B9/M9B& 467,
OHDONEYWELL | NTL 5.3% 15/ 03/757 040466,
ONOORTHROP GRUMMAN 5. 05% 0X/7T@81R22B 46 2,
ORREOPUBLI C SERVI CES 6. 086 %455/, 23/93%% 8,
OFOEODERATED RETAI L HLDG 5. 9t% 40 %/3D24/5166
OOMEONERAL ELECTRIC CO 4. 12%%29/4AB®/4477
0ATOMOS ENERGY CORP 4. 15% H4BOQULS54HA46
0OSOEOMP RA ENERGY 6% 15/ 10/ 3%73,809428,
0TOJOX COS I NC 6.95% 15/ 04/ B8B1,659 422,
OHDAORLEY DAVI DSON 1.15% 15/40%9/, 425419,
0A0TO& T | NC 5.55% 15/ 08/ 41 456, 288417,
OVPECTRA ENERGY CAP 2.95%41%/ 0O@®/01461 0,
OMMRGAN STANLEY 5. 75% 25/ B#¥/52549 396,
0ALOT RI A° GROUP | NC 9. 25% 08/9®G8/05% 389
OONDI TED TECHNO CORP 4.5% @BBPRQ&/1462383,
OMIODAMERI CAN ENERGY 5. 3% BY/B803%/8B880
OPOFOl ZER I NC 6. 2% 15/03/19385,317375,
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OMWENS CORNI NG I NC 7%

OPORDOGRESS ENERGY

01/05/ 2840, 961348,

5% 013G/, 38 348,
8% 0139/, 350329,
15/ 04/332,551324,
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1%2B®/, FIBRND 5,
293,088291,

625% 2BNPODIABT289,

01/ 259373283,

I NC 7. 75®901/0®3/23716 ,
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0L UMBUS SOUTHERN 6. 05% @25/60%9B& 70,
01/ 028B83bB6 015234,

OMOOKESSON CORP 3

25%

OBDRDAC USA FI N CO 5.6
OVOENS CORNI NG I NC 4. 2% 122K82/7D283 228,
, OOOOCKHEED MARTI N CORP 7. 62%4Q B/7T®252/2186

OXOMEL ENERGY 4. 7%

OMOL TEL CORP 7.875%

0@MCA COLA CO 1.

8

OAOLOABAMA POWER CO 3.
OPOWT OMAC ELEC PWR 6.
OWATERPI LLAR FIN 2.0

0O0OHN DEERE CAP

1.

6 %
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BNY Mell on US I nvestment Grade
Statement of Operations
for the period ended January 31, 2013
(expressed in US Dollars)
Notes

| NCOME
I nterest on bonds 3,378,232
Ot her i ncome 1,574
Tot al |l ncome 3,379,806
EXPENSES
Manager fees 721, 377
Distributor and Agent Company fee§g, 8 84, 836
Admi ni strator fees 84,847
Custodian fees 42,474
Correspondent bank fees 4,294
Trustee fees 11,271
Legal fees 63
Overseas registration fees 4,553
Out -of -pocket expenses 8,769
Professional fees 29,857
Printing and publication fees 2,886
Amortisation of formation expenses 51,640
Ot hers expenses 8,673
Tot al Expenses 1,055,540
NET I NVESTMENT | NCOME 2,324,266
Net realised | oss on investments (268, 089)
Net realised | oss on foreign currencies a f ar
exchange contracts P%’§§6’§§M)
Net realised profit on future contracts 12,064
NET REALI SED LOSS FOR THE PERI OD (7,322,363)
Net wunrealised result on investments (2,296, 944)
Net wunrealised result on forward foreign (dx¢chHa8ivge 089gn
NET UNREALI SED LOSS FOR THE PERI OD (19,434, 147)
NET DECREASE I N NET ASSETS AS A RESULT OK 2GRBEBRARTI2AMS

The

accompanying

notes
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Gr ade

Net

NET
NET
NET

NET

Proceeds
Payment s

Di vidend

from subscriptions of uniltz 206, 161,
for repurchase of units 12 (2,604, 023)
203, 556,
paid to unitholders 10 (1,601, 845)
NET ASSETS AT THE END OF THE PERI OD 177,522,
accompanying notes form an integral part

St atement of

for the period ended January 31,
(expressed in US Dollars)
Notes

Changes

i n Net Asset s
2013

assets at the beginning of the period

I NVESTMENT | NCOM
REALI SED LOSS FOR THE PERI OD
UNREALI SED LOSS

DECREASE

The

E

FOR THE PERI OD
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OQutstandin
31, 2013

beginning-of the |
156, 206
(2,900)

end of 1H%, @6 i od

beginning-of the |
130, 033
(5,800)

end of 14, &3 i od

beginning-of the |
631, 342
(6,410)

end of G624, P&2i od
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(5,901)
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BNY Mell on US I nvestment Grade C
Statistical I nformati on
as at January 31, 2013
(Unaudited)
2013

Net Assets at the nd of the period (in ugpQop) 522,890
Yen Hedge Uni t 1 3 (in JPY)
Net Assets at t d of the period 1,541,763, 871
Net Asset Value e it at the end of the Dberomd
Yen Hedged Uni't 1204 (in JPY)
Net Assets at t d of the period 1,255,764, 113
Net Asset Value e it at the end of the Dberiod
Yen Hedged Uni't 1 7 (in JPY)
Net Assets at t d of the period 6,157,081, 702
Net Asset Value e it at the end of the Per8i5&d
Yen Hedged Uni't 1210 (in JPY)
Net Assets at t nd of the period 4,828,173, 273
Net Asset Value e unit at the end of the Per7i6dd
Yen Hedged Uni't 1212 (in JPY)
Net Assets at t nd of the period 1,327,850, 819
Net Asset Value e unit at the end of the P®er8i6dd
Yen Hedged Uni't 1 1 (in JPY)
Net Assets at t d of the period 1,031,532, 729
Net Asset Val e pe unit at the end of the ®enri5dd
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BNY Mell on US I nvest ment Grade C

Notes to the Financi al Statements as at Janu

Note 1 - Organisation

BNY Mell on US Investment Grad8eCoepbianttatBendebBunhduét
Mel Il on Japan Of fshor“eTrRitshtd ®asi est @bheshed by a Maste
June 22, 2010 and the Supplemental Trust Deed dat e
Bank and Trust Company “(TQauyshipeneanti BINYeMe(t be I nter
Li mited Matnhaég)eer The Trust is a unit trust governed
the Cayman | sl ands.

Cc S Q
S5 o
o — G

The Trust is regulated as a mutual fund under the Mut
Il slands and registered with the Cayman | sl ands Monet
of the Offering Circular and audited accounts annuall

QD

thorise the establishment of addit:i
of these financial statements, the
st ment Grade Corporate Bond Fund, e
ities, cash and other assets.

The Trustee ma
Deed. At the d
BNY Mell on US In
portfolio of sec

<
c

83}
~+
c < 0O D
D

-

Limited is a tru
pur
Cayman | sl ands.

=)

ClBC Bank and Trust Company (Cayma

existing and licensed to undertake ust busines

o ~ ~
—
[72)

>

Trust Companies Law (Revised) of t

At
Uni
Uni

—

he date of this financi al statement , si X cl asses
s 1204, Yen Hedged Units 1207, Yen Hedged Units 1
s 1301 were created.

— o~

Unl
of f
eve

ss previously terminated in acc
ring Memorandum, the Series Trust will ter mi
t that on any Valuation Day the Net Asset Value i
ten notice to the Trustee determines that the Ser

ordance with the p

>
QO
—
D

e
e
n
wr it
Th

as
no

i nvest ment objective of the Series Trust is to se
et appreciation through investing primarily in US
US i ssuers. The Manager and/or its delegates wil!/
su icient inc
pr t

ome to support the stable payment of a
erm asset appreciation.

o ™ S5 uw O
]

f
vide | ong-

The Series Trust commenced its operations on March 5,
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BNY Mell on US I nvestment Grade C

Notes to the Financi al Statements as at January
Note 2 - Significant Accounting Policies
The financial statements have been prepared in accord
principles in Luxembourg applicable to investment fun
accounting policies:
I NVESTMENTS I N SECURI TIES AND OTHER ASSETS
(a) the valu f any cash on hand or on deposit, bill
prepaid expenses, cash dividends and interest decl are
to be the full amount thereof unless the Manager dete
note or account receivahbl is not worth the full amou
is deemed to be such valu as the Manager deems to be
(b) except in the case of a interest in a Managed Fu
subject as provided in paragraphs (d), (e) and (f) be
Il nvest ments |isted, quoted, traded or dealt in on any
futures exchange or over-the-counter market is made b
of ficial closing price according with its | ocal rul es
mar ket for uch I nvestments as at the close of busine
calculation is to be made and where there is no stock
exchange or over-the-counter market for a particular
calcul ated by reference to the price of such I nvest me
making a market in that I nvestment (and if there shal
such particular market maker as the Manager may desig
in its discretion considers that the prices on an exc
exchange or market provide in all the circumstances a
any such I nvestment, it may adopt such prices;
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BNY Mell on US I nvestment Grade C

Notes to the Financi al Statements as at January
Note 2 - Significant Accounting Policies (continued)
I NVESTMENTS I N SECURI TIES AND OTHER ASSETS (CONTI NUED
(g) the value of any I nvestment (whether of a securit
than that in which such Series Trust is denominated s
denomination of such Series Trust at the rate (whethe
(or the Administrator on its behalf) deems appropriat
premium or discount which may be relevant and to cost
| NVESTMENT TRANSACTI ONS AND I NVESTMENT | NCOME
Il nvest ment transactions are accounted for on the trad
accrual basi s. Dividends are recorded on the ex-divid
security transactions are determined on the basis of
CONVERSI ON OF FOREI GN CURRENCI ES
The Series Trust maintains its acclbnt and resofdaanai
statements are expressed in this currency. Assets and
than USD are translated into USD at applicable exchan
expenses in urrencies other than USD are transl ated
ruling at the date of transaction.
I nvest ment transactions in currencies other than USD
applicable at the transaction date.
The Series Trust does not isolate the portion of the
in foreign exchange rates on investments from the f1lu
prices of securities held. Such fluctuations are incl
gain or |l oss from investments.
Currency rates as at January 31, 2013:
1 USD = 0.737300 EUR
1 USD =90.930057 JPY
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BNY Mell on US I nvestment Grade

Notes to the Financi al Statements as at Januar
Note 2 - Significant Accounting Policies (continued)
FORMATI ON EXPENSES
The cost incurred in the setting-up of the Series Tr
financi al year s.
FORWARD FOREI GN EXCHANGE CONTRACTS
Forward foreign exchange contracts are valued at the
date for the remaining period unti/l maturity. Gains
contracts are recognhised in the Statement of Operat.i
asset and net unrealised | osses are reported as a |
Note 3 - Trustee fees
The Trustee is entitled to receive out of the assets
0.01% per annum of the Net Asset Value accrued on an
payable monthly in arrear, subject to a minimum annu
The fee payable for each month is paid within 60 cal
month except for the first payment which was paid wi
All proper out-of-pocket expenses and di sbursements
also rei mbursed to the Trustee out of the assets of
Note 4 - Manager fees
The Manager is entitled to receive out of the assets
0.50% per annum of the Net Asset Value accrued on an
payable monthly in arrear
The Manager is also entitled to receive out of the a
the rate of 0.36% per annum of the Net Asset Value a
Day and payable monthly in arrear

74/143
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BNY Mell on US I nvest ment Grade C

5
o

Notes to the Financi al Statements as at January
te 4 - Manager fees (continued)
addition, the Manager is also entitled to be rei mb
r any expenses incurred by it i the proper perform
er the Master Trust Deed.
e fee payable for each month is paid within 60 cale

nth except for the first payment which was paid wit

I proper out-of-pocket expenses and di sbursements i

so reimbursed to the Manager out of the assets of t

n

e Manager pays the fees of the Investment Manager o
sponsible for paying the fees of the Sub-Investment
te 5 - Administrator fees

e Administrator is entitled to receive out of the a

he Net Asset Val ue accrued on

o
—
—

0.10% per annum
yabl e monthly in arrear.

e fee payable for each month is paid within 60 cale
nth except for the first payment which was paid wit

—
(7]

I proper out-of-pocket expenses and disbur
so rei mbursed to the Administrator ou of the asset

(7]

emen

—

te 6 - Custodian fees

e Custodian is entitled to receive out of the asset
.05% per annum of the Net Asset Value accrue on and
yabl e monthly in arrear plus transaction fees and e

e fee payable for each month i paid within 60 cale
nth except for the first payment which was paid wit

n
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BNY Mell on US I nvest ment Grade C

Notes to the Financi al Statements as at January
Note 6 - Custodian fees (continued)
All proper out-of-pocket expenses and di sbursements i

al so rei mbursed to the Custodian out of the assets of

Note 7 - Distributor fees

The Distributor is entitled to receive out of the ass
0.05% per annum of the Net Asset Value accrued on and

payable monthly in arrear.

The fee payable for each month is paid within 60 cale
month except for the first payment which was paid wit
All proper out-of-pocket expenses and di sbursements i

al so rei mbursed to the Distributor out of the assets

Note 8 - Agent Company fees

The Agent Company is entitled to receive out of the a
of 0.05% per annum of the Net Asset Value accrued on
payable monthly in arrear.

The fee payable for each month is paid within 60 cale

month except for the first payment which was paid wit

All proper out-of-pocket expenses and di sbursements i
al so reimbursed to the Agent Company out of the asset
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BNY Mell on US I nvest ment Grade C

Notes to the Financi al Statements as at January

Note 9 - Accrued expenses
UusbD

Manager ffees 129,374
Distributor and Agent Compman¥y4G ees
Admi ni strator fees 15,9414
Custodian fees 7,987
Trustee fees 1,597
Out -of -pocket expenses 1,594
Professional fees 11,615
Printing and publication Re&886
Formation expenses 87,104
Ot her expenses 16, 634
Accrued expenses 290,675
Note 10 - Distributions
The Manager may direct the Trustee (or the Administra
holders of any c¢class of Units in respect of each Dist
Period") of such amount as determined by the Manager
and unrealised capital gains and/ or any distributable
the relevant class of Units. Any distributions in res|
made to th person in whose name Units of the relevan
Register o the Distribution Record Date on which the

such di st i butions are rounded down to the nearest w h

-

For the period ended January 31, 2013, the Series Tru
1,601, 845.
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BNY Mell on US I nvest ment Grade C

Notes to the Financi al Statements as at January

Note 10 - Distributions (continued)

Di stributions were done to relevant class Unitholders

Yen Hedged Units 1203

Ex-Dividend $Satttel ement Davedend per umot al Dividend

JPY JPY
June 06, 201J2une 12, 2012 60 9,312,360
September O06Sep2tOeln2dber 12, 2 05102 7,760, 300
December 06 ,De2cOelnmtber 12, 205D 7,680,300

24,752,960

Yen Hedged Units 1204

Ex-Dividend S eatttel ement Davedend per wumot al Dividend

JPY JPY
July 06, 20J2uly 12, 2012 60 7,801,980
October 09, @cOtlo2ber 15, 201830 6,451,650
January 07, J20nlu3ary 11, 20180 6,211,650

20,465, 280

Yen Hedged Units 1207

Ex-Dividend $Satttel ement Davedend per umotal Dividend

JPY JPY
October 09, @cOtlo2ber 15, 201830 31,538,100
January 07, J20nlu3ary 11, 20180 31,413,100

62,951, 200

Yen Hedged Units 1210

Ex-Dividend $Satttel ement Davedend per umotal Dividend
JPY JPY

January 07, J20Onludary 11, 20180 24,785,000
24,785,000
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BNY Mell on US I nvest ment Gr ade

Notes to the Financi al Statements as at Januar
Note 11 - Taxati on
Under the current | aws of the Cayman | sl ands, there

other taxes payable by the Series Trust or withhol di
Series Trust to the Unitholders or t the payment of

o

The Series Trust may be subject to foreign withholdi
capital gains imposed on a gross basis.

Note 12 - Terms of subscriptions and repurchases
Subscriptions

Each class of wunits was subscribed for by Eligible |

Uni t .

-

the purc

>
jo}]
(7]
©
—
(@]
(¢°]

s of JPY 10,000 pe

Ye Hedged Units 1203
The I nitial Of fer Period commenced on February 20, 2
cribed for during the I nitial of r Period were

=]

(o3
(72}
—
D

s u

Ye Hedged Units 1204
The I nitial Of fer Period commenced on April 2012
cribed for during the I nitial of Period were

S
=
w

(o3
(2]
—
D
-

S u

Ye Hedged Units 1207
The I nitial Oof fer Period commenced on July 17, 2012
for during the I nitial Of fer Peri

=)

o
o
=
o

Yen Hedged Units 1210

The I nitial Offer Period commenced on October 12, 20
subscribed for during the I nitial Oof fer Period were
Yen Hedged Units 1212

The I nitial Of fer Period commenced on December 5, 20
subscribed for during the I nitial Of fer Period were

Yen Hedged Units 1301
The I nitial Of fer Period commenced on Januar 201
subscribed for during the I nitial Of fer Period were

<
©
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BNY Mell on US I nvest ment Grade C

Notes to the Financi al Statements as at January

Note 12 - Terms of subscriptions and repurchases (con

Repur cbéalbnei t s

The minimum repurchase for each Unitholder is 1 Unit.
Unitholders wishing to have Units repurchased shoul d

with such other information as may be required by the
Admini strator no | ater than 5.00 p. m. (Tokyo time) on
time as the Manager, after consultation with the Trus
failing which the Repurchase Notice wil!/| be held over
Units wild.l be repurchased at the repurchase price app
A Repurchase Notice, once given, is irrevocable unles
Trustee, determines otherwise generally or in any par
I n order to comply with regulations aimed at the pre

jurisdiction, the Administrator reserves the right to
necessary in order to process any Repurchase Notice.

Repurchase Notice or delay payment of repurchase proc
repurchase delays in producing or fails to produce an
or if such refusal is necessary to ensure the compli a
Manager with any anti-money | aundering | aw in any jur
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BNY Mell on US I nvestment Grade
Notes to the Financi al Statements as at January
Note 13 - Forward Foreign Exchange Contracts
As at January 31, 2013, the Series Trust had the fol
contracts:
Currency BougAmourCturrency Sol dAdmount MaturityUnrealised Gain
Bought Sol d Dat e (Loss) in USD
JPY 14,132,894,28B 171, 749 ,Marr2ch 14, 2013316, 283, 435)
UusSbD 357,943 JPY 31,399, a6ch 114, 2013 12,535
UusbD 282,417 JPY 24,774, Match 14, 2013 9,890
UusbpD 87,174 JPY 7,676, 5Wa3rch 14, 2013 2,730
USD 70,779 JPY 6,209, OMalr ch 14, 2013 2,479
UusbpD 38,615 JPY 3,374, 1Nalrch 14, 2013 1,500
UusbD 44,014 JPY 3,875,8Wa4rch 14, 2013 1,378
UusbD 33,775 JPY 2,959, 2Malrch 14, 2013 1,222
UusSbD 53,941 JPY 4,822, 5Ma6r ch 14, 2013 892
UusbD 21,368 JPY 1,910, 4Madrch 14, 2013 353
UusbD 5,249 JPY 477,26March 14, 2013 0
UusbD 250,882 JPY 22,846, Madach 14, 2013 (434)
JPY 1,036,279, AUBD 11,385, M88ch 14, 2013 14,346
JPY 1,348,461, UBD 15, 734, Ma2ch 14, 2013 (900, 659)
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BNY Mell on US I nvest ment Grade C

St atement of l nvest ment s
as at January 31, 2013
(expressed in US Dollars)
Nomi nal . . Market I n % of
Ccy Val(&)eDescrl ption Cost Val udet Asset s

AUSTRALI A
STRAI GHT FI XED BOND
usb 1, 295,B0HF BI LLI TON FIN 1.625%128/7222/01.0 313,8400. 73
UusSbD 770, ORDIOO TI NTO FI N USA 6.5% 19507878 953,298 0.514

UusbD 160, OBOHOP BI LLI TON FIN 5.5% 01/104/, B46 169,257 0.10
2,456, 7@7436, 3951. 37
Total AUSTRALI A 2,456, 7@7436,3951. 37

CANADA

STRAI GHT FI XED BOND
UusSbD 955, OTORLANS- CANADA PIPE 0. 75% D5%3Q0B/ODP®M®52,521 O0.53
UusSbD 945, OTOAWTAL CAPITAL I NTL 2.75%9483/, 2BONXB9,569 0.53
USD 755, OOAOTASH CORP SASKA 3.25% ®2/112/8bmM13,415 O0.46
Uusb 740, OTOOCK RESOURCES LTD 3. 15%778/, @4MP917%68, 536 0. 43
UusSbD 595, 0TOAL| SMAN ENERGY 7.75% 01/7®/, D22 766, 359 O0.43
Uusb 640, ODWDSKY ENERGY I NC 3.95% 1%/7A4/P23673,676 O0.38
UusSbD 470, OPOOTRO- CANADA 6. 05% 15/ 055858, 209568, 638 0.32
UusSbD 430, OOEONOVUS ENERGY 6. 75% 15/ 5BB83%#64566, 175 0.32
Uusb 525, OTOOCK RESOURCES LTD 2.5% ®GBO0®B/658%33, 717 0.30
UuSbD 515, OTOOCK RESOURCES LTD 5. 4% 6GL/40D2/143%27,026 O0.30
Uusb 450, OBOAORRI CK GOLD CORP 2. 9% 3@/7@5B3658 471,822 0.27
UusSbD 260, OTORLANS- CANADA PIPE 7.625%3B2/,0rV/53B895 9, 144 0.21
UusbD 175, OOAONADI AN NATL RAIL 5.55%202/, ®63P12aA1, 712 0.12
8,181,38B0172,3104.60
Total CANADA 8,181,3B0172,3104.60

CAYMAN | SLANDS

STRAI GHT FI XED BOND
UsSbD 980, OHDWOUTCH WHAMPOA 2% 08/ 11/ 1®77,726974,380 0.55
UusSbD 570, ONNOBLE HLDGS I NTL 2.5% 1553/, 2D3582,873 0.33
UuSbD 500, ONOBLE HLDGS I NTL 3.95% 1%5B36G3/025514,972 0.29
2,099,924072,2251.17
Total CAYMAN | SLANDS 2,099,924072,2251.17

1 B B . B . .
‘“')Nomi mal Uueexpr ebaseedc uroirtiygicnuarlr ency .

Thaccompannoytiénsgrammi nt e gpraarbtft hefenanst at ement s.
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BNY Mell on US I nvest ment Grade C

Statement of Investments (continued)
as at January 31, 2013
(expressed in US Dollars)
Nomi nal . . Mar ket I n % of
Ccy Val(&)eDescrl ption Cost Val udlet Assets

CURACAO | SLANDS
STRAI GHT FI XED BOND

UusbD 850, OTOOLVA PHARMA FIN 2.95% 18/843/,327839,672 0.47
848,317839,672 0.47
Total CURACAO | SLANDS 848,317839,672 O0.47

FRANCE

STRAI GHT FI XED BOND
Uusb 800, OORRANCE TELECOM 5. 375% 08/MP@5B/,188932,929 0.53
UusSbD 560, OOEORNOD- RI CARD SA 5.5% 15/685b/, 83621, 426 O0.35
UusSbD 590, OLOWMH MOET 1.625% 29/06/1%595,847592,213 0.33
UusSbD 275, OQOF SUEZ 1.625% 10/10/17273,218273,456 O0.15
2,449,526420,0241. 36
Tot al FRANCE 2,449,526420,0241. 36

| RELAND

STRAI GHT FI XED BOND
UusSbD 500, ovoIOLLlI S GROUP HDGS 5. 75% BY/103P9D1B59, 714 O0.32
571,990559,714 0.32
Tot al Il RELAND 571,990559, 714 0.32

LUXEMBOURG
STRAI GHT FI XED BOND

UusSbD 895, 0O0DAOHL UMBERGER I NV 2. 4% 019008/, 55867, 315 0.49
UuSbD 835, 0@VI DI EN I NTL FIN 3.2% 18B/7®6/722859, 369 0.48
1,780,326726,6840. 97

Tot al LUXEMBOURG 1,780,326726,6840. 97

NETHERLANDS
STRAI GHT FI XED BOND
UsSbD 900, OMOAIL KSWAGEN | NTL 1.15% 20/8DDB/,D®6902, 715 O0.51
Uusb 910, OOHELL I NTL FIN 2.25% 06/ ®D/0O2309876,564 O0.49
UusSbD 585, OHELL I NTL FI NANCE 1. 125%821/63&/51872, 894 0. 33
2,381,421362,1731. 33
Tot al NETHERLANDS 2,381,421362,1731.383

1 . . . . . .
‘" )Nomi mal Usexpr ebsseedc uroirtiygicnuarlr ency .

Thaccompannoytiénegranmi nt e gpraarbtft hesenanst at ement s.
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(continued)

Ccy \N/Z;?L)ZDaelscri ption Cost Mvaarlkueeseltn A(y; soeft s
NORWAY
STRAI GHT FI XED BOND
UusSD 470, ONMATOI L ASA 4.25% 23/ 11/ 622, 715483, 835 0.27
522,715483,835 0.27
Tot al NORWAY 522, 715483, 835 0. 27
SPAI N
STRAI GHT FI XED BOND
UusSD 980, OTOOLEFONI CA EMI' S 5. 462% 1®5@2H5DH, 059, 4070.60
952,509,059, 4070.60
Tot al SPAI N 952,509, 059,4070.60
SWEDEN
STRAI GHT FI XED BOND
UusSD 500, OONWRDEA BANK AB 3.125% 205@2%®/, bA5529, 199 0.30
529,545529, 199 0.30
Tot al SWEDEN 529,545529, 199 0.30
SWI TZERLAND
STRAI GHT FI XED BOND
UusSD 200, OWOREDI T SUI SSE NY 5.3% 13208®/, B%44235, 169 13
219,844235, 169 13
Tot al SWI TZERLAND 219,844235, 1609 13
UNI TED KI NGDOM
STRAI GHT FI XED BOND
UusSD 1,625 ,B0MOCAPI TAL PLC 1.846% 083/, ®6%/21 202658, 4360. 92
UsSD 1,000 ,H0VBC HDGS PLC 6.1% 14/010/, 822, 110275, 7170.72
UsSD 1,140,DLOAOXOSMI THKLI NE CAP 1.5%,0%900B/4477150, 0670. 65
USsSD 950, ORDIOO TI NTO FI N USA 1.625%952/, ®6F/MP19%H1,592 0.54
UsSD 700, OWMAODAFONE GROUP PLC 1.625%12Q0/6@23/71077, 813 0. 40
UsSD 685, 0BOPO CAPI TAL MARKETS 3.245%2G6/1Q@Y/72023, 352 0.40
USD 575, 0BDAOT I NTL FIN 2.125% 07/ 06&/857 833585,827 0.33
UusSbD 500, OLOLOOYDS TSB BANK 4. 2% 28/ ®%/31 230549, 722 0. 31
UsSD 375, OAWYAL BK SCOTLAND 5.625%438/ 3&/124B5, 443 0. 25

Th

1 . . . . . .
““)Nomi mal ueexpr ebaseedc uroirtiygicnuarlr ency .
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BNY Mell on US I nvestment Grade
Statement of Investments (continued)
as at January 31, 2013
(expressed in US Dollars)
Ccy \N/Z[TE)ZDaelscription Cost Mvaarlkueeseltn AO/;soefts
UNI TED KI NGDOM ( CONTI NUED)
STRAI GHT FI XED BOND (CONTI NUED)
UusSbD 240, OBOROI TI SH SKY BROAD 6. 1% 1282/, B®8285, 137 0.16
UsSD 235, ONDAOT| ONAL GRID 6.3% 01/08RVT8B,864272,592 0.15
8,677,882575,6984.83
Tot al UNI TED KI NGDOM 8,677,8832575,6984.83
UNI TED STATES OF AMERI CA
STEP- UP/ DOWN BOND
UsSD 765, OOOROCHER DANIELS 4. 7% 01/ 038/7®1374863, 705 0.49
879,374863, 705 O0.49
STRAI GHT FI XED BOND
Uusb 1, 780,WERDI ZON COMMS | NC 7.35%205/404/138% 493,8841.39
UsSb 1,715, 0OODMCAST CORP 5.7% 15/ 05/R21®68,021042,0251.14
Usb 1,885,WHI0LS FARGO&CO 3.5% 08/ 23/0D5,848966,8231.10
UsSD 1,500,AMEORI CAN |I NTL GROUP 8. 23%91%/ a&/s0984 9, 378 1. 09
Usb 1, 600,AT080T CORP 6.5% 15/03/291,981,421913,6821.07
USsSbD 1,850,0TAPLES I NC 4.375% 12/ 01/,83%9,545839,8811.04
UsSb 1, 410 ,@DLODMAN SACHS GP 5.25% 27/400/, 54588, 4750. 89
USD 1,370,B0000K OF AMERICA CORP 5. 82%5%11M9M/15B6, 6150. 89
USD 1,445 ,POHIOLLI PS 66 2.95% 01/05/115/518, 200520, 0050. 86
usb 1, 250,AONDAODARKO PETRO 6.375% 153/, ®69/618B880480,2370.83
USsSbD 1,430,MMWOWT00OZONE I NC 3.7% 15/ 04/12296, 442472,6030. 83
UsSb 1, 405,MOMPEN 2.125% 15/ 05/ 17 1,445,587445,5970.81
USD 1,095 FORD MOTOR COMPANY 7.45%,4¥®/4Q72/A%14 08, 0270.79
USD 1, 330,0RECTV HOLDI NGS 3.55% 15/40%/,BR6397,4110.79
USD 1, 130,00 RESOURCES I NC 5.625%,80/5068/1B877, 7840.78
USsSD 950, OTOIOME WARNER ENT 8. 375% 15R30®/, 339350, 7160. 76
USsSD 1,270,PRL0A NS ALL AMER PI P 3.68%30B/, 0@/43217, 4760. 74
USsSbD 1,190,BODROLI NGTON NORTH 4. 10% Q1326&6/,5182304,0780. 73
usb 1, 305,J000HON DEERE CAP 1.2% 10/ 10RB3D®, 922300, 4430.73
USD 1,140,V AONXTE MANAGEMENT I NC 4. &%20B/, 0d&a 92169, 0320. 71
USsSD 985, OOWAONSUMERS ENERGY CO 6. 7%,2BR3Q0%/QAYRN66, 1320. 71
Usb 1, 185,BHDXO0PORESS SCRIPTS HDG 3.9%,2%/82/0225 253, 2360. 71
UusSbD 960, OOIONDER MORGAN ENER 6. 85%,1BR302/420 90, 6900. 67
usb 1,175,AONHEUSER BUSCH I N 1.25%1172/6@B17288 165, 0620. 66
(l)NomimaIUeexpreisaseedcuroirtiygicnuarlrency.
Thaccompannoytiénegrammi nt e gpraarbtft hesenanst at ement s.
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BNY Mell on US I nvestment Grade
Statement of Investments (continued)
as at January 31, 2013
(expressed in US Dollars)
Ccy \N/Z;TI&)ZDaels cription Cost Mvaarlkueeseltn AO/; soeft s
UNI TED STATES OF AMERICA (CONTI NUED)
STRAI GHT FI XED BOND (CONTI NUED)
UsD 890, OJOOMORGAN CHASE&CO 6. 4% N5/1@3/, 383 155,5250.65
UsSb 1, 120,L000R0 LLARD TOBACCO 2.3% 21/12%/, 1720128, 3680. 64
usb 1, 020,0w CHEMI CAL CO 4.25% 18/, 1BR2®B85116,0460.63
UsSD 925, OPOHDI L1 P MORRIS I NTL 5.65%,1@/6083/41812,5710.63
usb 1, 095,VWAMOGREEN CO 3.1% 15/09/22105,180083,0290.61
UsbD 875, OMANDELEZ I NTL INC 6.125%,D23508/A1864, 4260. 60
Uuspb 830, OLOARI LLARD TOBACCO 8. 125%,P3/506/A50V57, 4390. 60
UusbD 805, OONNHEUSER BUSCH 6.875% 13/, D5/Q1%#40045,2480.59
UsSD 780, OWMONDELEZ | NTL I NC 6.875%,®07/802/A4%8029, 7820.58
Uusb 1, 010,XWE0RROX CORP 2.95% 15/03/17032,847024,6420.58
UusbD 915, OWOLEAD SCIENCES 4.4% 01/11D/4D1941023,5700.58
usb 1,010,-HDEDWLETT- PACKARD CO 2.65%,®B/40&M4A26017, 3490.57
USD 1, 000,@E®MRGI A POWER 0.625% 15/ PDP/P91290998,624 0.56
UsSD 925, OONDNTREPRI SE PROD 4. 05% 13/, ®OD/0226996, 625 O0.56
UusbD 730, OOAONOCO I NC 6.95% 15/04/29033,23DP94,882 0.56
Uusb 880, ODBEOWS AMERI CA I NC 4. 5% 15/9@3/,D18992,970 O0.56
UsSD 640, ODAOl MLERCHRYSLER NA 8.5%11®/0®81/883®79, 757 0.55
USD 1, 000,P020 FI C GAS & ELECT 2. 43%0D%/, 8/9278, 059 0.55
Uuspb 860, ODOOORFOLK SOUTHERN 5.75% 1®/9®1/728 975,560 0.55
UsD 825, OMMORATHON PETROL 5.125% 0B5®3/9B5B 947,300 0.53
Uusb 915, OKOKDOGER CO 2. 2% 15/01/17 935,251940,310 0.53
UusbD 885, OOVEG POWER 4.15% 15/ 09/ 2DB46,827940, 228 0.53
UusbD 825, 0MIOLLI S NORTH AMERICA 6.2%438/9®3/91378, 385 0.53
UsSD 840, OFDLO PASO PI PELI NE PART 5%9@B/, DF/M420132, 287 0.53
UspD 915, OMML SON COORS BREWI NG 2% ®B/8Q®%/1TMP31,594 0.52
Uusb 930, OEONERAL ELEC CAP 1% 08/ 0BR2T76015929,212 0.52
UusD 945, O0HERWI N WI LLI AMS 4% 15/ 1®/402247902,945 0.51
USD 820, OQWEST CORP 7.5% 01/10/14917,546900,505 0.51
UsSD 740, OJOORSEY CENTRAL POWER 6. 19%40D/7A63/93%7 946 0.50
UsbD 900, ODDAOl MLER FI NANCE 1.875% 1B9B/,287891,675 0.50
UsSD 890, OOEDONERAL ELEC CAP 1.6% 20/8BB/,B52888,066 O0.50
UsD 875, OADARGI LL INC 1.9% 01/03/1P01,154886,148 0.50
UsSD 770, OTOOOME WARNER I NC 4.875% 13/B8@3/42B8882, 069 0.50
UusbD 850, OODRLAC USA FIN CO 2.75% 15/8B8®%/,BP2881,068 O0.50

1 . . . . . .
‘" )Nomi mal Usexpr eb aseedc u roirtiygicnuarlr ency
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BNY Mell on US I nvestment Grade
Statement of Investments (continued)
as at January 31, 2013
(expressed in US Dollars)
Ccy \N/Z;TI&)ZDaels cription Cost Mvaarlkueeseltn AO/; soeft s
UNI TED STATES OF AMERICA (CONTI NUED)
STRAI GHT FI XED BOND (CONTI NUED)
UsD 800, 0JO0P0 MORGAN CHASE & CO 4.5%034/6@®D/8820, 422 0.50
Uusb 730, OMODONALD'S CORP 5.35% 0183/, 7Y88871,614 O0.49
UusbD 720, ONDIOSOURCE FI N CORP 6. 4% 1B/703RY& 860,533 O0.48
UsSD 915, OALOTRI A°- GROUP 4. 25% 09/ 08/P483, 356858, 688 0.48
UusSbD 700, OOAONS EDI SON 5.5% 01/12/3%15,593852,519 0.48
UsbD 765, ODNDl ON PACIFI C CORP 4.163%625/56D/852, 124 0. 48
Uuspb 900, ONDBOC UNI VERSAL 4.45% 15/ 0D/143571850, 955 0. 48
UusbD 900, OMACYS RETAIL HDG 2.875% B®/BQZ/5B3850, 291 O0.48
Uusb 700, OBOKOO OF AMERI CA CORP 5.875®62/ ®G2/248246, 632 O0.48
UusbD 800, 0&WEXCC 2. 9% 09/01/ 17 847,552844,274 0. 48
UusbD 760, ODOWODKE ENERGY CAROLINA 3.9@8%413/5@63/301, 202 0. 47
UusbD 800, OBOADSTON PROP 3.85% 01/02/ 3%0,712838,188 0.47
UspD 700, ODIOTI GROUP | NC 5.875% 30/ 724228836, 384 0.47
Uusb 810, OLOM CORP 5.5% 25/ 01/ 23 794, 772809, 175 O0.46
UusbD 610, O00OBOM CORP 7.625% 15/10/18827,386808, 253 0.46
USD 800, OMLCABAMA POWER CO 4. 1% 15/B8@85b/,8®2802, 005 0. 45
UusSbD 720, OMTO&T I NC 5.35% 01/09/40 837,418792,408 0.45
UsbD 795, OWOOT SON PHARMA 4.625% 01/ B®/54857791, 177 0.45
Uuspb 725, ODOEOVON ENERGY CORP 1.875%7B%®/ G6B/71728, 754 0. 41
UsD 600, OOOMMONWLTH EDIS 6.15% 15/789/, 580720, 385 0.41
UusbD 720, OOONAGRA FOODS INC 3.2% 25/1®81/122% 719,160 0.41
UusbD 620, OAVOSCO SYSTEMS I NC 5.5% 2Z/182/0B&@ 707, 155 0.40
UusbD 700, OODAORDI NAL HEALTH 3.2% 15/ ®/72592706,628 0.40
UusbD 600, OBOEI NG CAPI TAL CORP 4. 7%725/,20/21696, 841 O0.39
UspD 700, OAOBBBVI E I NC 2.9% 06/11/22695, 492690, 406 0.39
UsSD 620, OONDERGY TRANSF PARTN 5. 2%60®D/, ®03826287, 383 0.39
UusD 610, OOROACLE CORP 3.875% 15/ 07/7D®@, 195678,973 0.38
Uusb 545, 0DVOX CORP 6.22% 30/04/40 710,450671,895 0.38
UusbD 500, OLOOONCOLN NATL CORP 8. 75% ®B/5Q0PBNPODHB67, 284 0.38
UsbD 525, ODEOVADA POWER 7.125% 15/ 0%/8B9513665, 384 0.37
Uusb 490, 0AMTOMOS ENERGY CORP 8. 5% 1%/6038D% 658, 782 0. 37
UsD 600, ODIOTI GROUP I NC 4.5% 14/01/632, 764656, 732 0.37
Uusb 615, ODPT CORP 4.875% 15/11/21647,719656, 290 O0.37
UsSD 655, OWIORGI NI A ELEC&POWER 1.2%653/, 2B/4168%2, 260 0.37

Thaccompannoytiénegranmmi nt e gpraarbtft hesenanst at ement s
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BNY Mell on US I nvest ment Gr ade

St atement of
as at Jan

I nvestments (continued)
uary 31, 2013

(expressed in US Dollars)

Ccy

No mi

nal

Val(ﬁ)eDescription

Market I n % of

Cost Val udet Asset s

STRAI GHT

Uusb
UusSbD
UusSbD
UusSbD
USD
Uusb
UusSbD
Uusb
UusSbD
UusSbD
Uusb
UuSbD
Uusb
UusSbD
UusSbD
UusSbD
USD
Uusb
UusSbD
Uusb
UusSbD
UusSbD
Uusb
UuSbD
Uusb
UusSbD
UsSbD
UusSbD
UsSbD
Uusb
UusSbD
Uusb
UusSbD
UusSbD

655,
600,
525,
590,
650,
615,
600,
630,
600,
625,
610,
470,
600,
590,
570,
500,
500,
570,
550,
500,
510,
480,
440,
485,
500,
580,
575,
480,
450,
565,
475,
450,
545,
550,

UNI TED STATES OF AM

FI XED BOND (CONTI NUED)

OBONDNERGY TRANSFER PTN
OBODAORRI CK NA FI N 4. 4%
OTOMRGET CORP 6% 15/ 0
OKOBEONTUCKY UTI L 3. 25%
OPACI FI'C LI FECORP 5.
OMIOCROSOFT CORP 0. 87
OWBEOL LPOI NT I NC 3. 3%
OBONNT ERPRI SE PROD 4. 4
OTOHERMO FI SHER SCI EN
oboaw CHEMI CAL CO 4. 3
OROEDALTY | NCOME 3. 25%
OlONNDI ANA MI CH POWER
OH)AP | NC 3.15% 01/ 08

OROEOY NOLDS AMERI CAN 1.

0OAMCA- COLA ENTS 2.12
OMOE | NA HOLDI NGS 5.
OIOSCOVER FI N SVS 6
OWwAOL T DI SNEY COMPANY
OBEDXOPRESS SCRIPTS | NC
OOONDA FI NANCI AL CORP
OWIORGI NI A ELECTRI C 5
0OOAMMMONWEALTH EDI SON
OWATERPI LLAR FI N 7.1
0WIOTI GROUP I NC 5.375
OHDAORTFORD FI NL SVCS
OIONNTEL CORP 4. 25% 15
OFOBEODEX CORP 2.625% O
OTOIOME WARNER | NC 5. 8
OMIODAMERI CAN ENERGY
ODOWKE ENERGY CAROLI N
OEOROP OPERATI NG LP 5.
ONDBEOWS A MERI CA HLDGS
0A0TO& T | NC 1. 7% 01/ 06
OHDAP | NC 2.625% 01/ 0

ERI CA (CONTI NUED)

3.6%66H4/, B38BHA6, 125 0. 36

30/ 0%B/6241 722644,011 0. 36
1/18 645,472638,372 0.36

01/ 1683830589629, 122 O0.35
125% HGA20DRBB8FH25, 437 0.35
5% 15/611/, 451608, 939 0.34
15/ 01623, 438599, 203 0. 34
5% 15/68B38/,4699598,513 0.34
T 1. 85%919/1M15/9178 534 0. 34
75% 1%/111/54D595, 017 O0.34

15/ 1®/052 230593, 459 0.33
7% 1553/, 181590, 226 0.33
/22 596,196589,858 0.33

05% 5®BMP10/6B%89, 386 O0.33
5% 15/5B%/, BDY¥3587,563 0.33
7% 15502/, DBD75583,585 0.33
.45% 15806015583, 293 O0.383

1. 35%8B6/43B%/51880, 481 0. 33

3.125%5138/10%/7196 921 0. 33
5. 75%5D083/, ®8/0517r9, 101 0. 33
. 4% 15%5B8®1/1D8B8578, 942 0. 33

5. 8%5B%/, 83/08 6, 545 0. 32
5% 15582/, 223568, 800 0.32
% 09/ G&2//52B62565, 893 0.32
5.125%715268/5624, 979 0. 32
/' 12/ 4578,533561,411 0. 32
1/08/ 576, 909560, 900 0. 32
75% 15%5/6B1B3Y8560, 284 O0.32
6. 125%8B1/3B4/5%60, 057 0. 32
AS 4%5350/, 6GDRBHH55, 833 0. 31
75% 15506/5B01 554,314 0.31
8% 175560/, B6&5550, 128 0.31
/17 554,281548,943 0.31
2/ 20 548,510548,859 0.31

1 . . . . . .
‘" )Nomi mal Usexpr ebsseedc uroirtiygicnuarlr ency .
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BNY Mell on US I nvestment Grade
Statement of Investments (continued)
as at January 31, 2013
(expressed in US Dollars)
Ccy \N/Z;TI&)ZDaels cription Cost Mvaarlkueeseltn AO/; soeft s
UNI TED STATES OF AMERICA (CONTI NUED)
STRAI GHT FI XED BOND (CONTI NUED)
UsD 430, 0AVIOSCO SYSTEMS I NC 5. 9% 1%/7@2/939545, 342 0.31
Uusb 400, 0O@MX COMMUNI CAT 9.375% 15/55/918320545, 060 O0.31
UsSD 530, OHDAORLEY- DAVI DSON 2. 7% 15/ ®3/81 861544, 234 0.31
UsSD 500, OLOIGBERTY MUTUAL GP 4. 95% 5/48/,®230541,904 0. 31
UsSD 450, OWIORGI NI A ELEC&POWER 5. 4%530/, 08/315588, 666 0. 30
UsbD 545, 0M0I0LLI AMS CIE 3.7% 15/01/ 333,485535,454 0.30
UsSD 500, OLOIONCOLN NATL CORP 4. 2% 1%B3@43R235531,429 0.30
UusbD 500, 0OS0ABMI LLER HDGS 3.75% 15/ ®5/02235528, 754 0.30
UsSD 525, OHOYOUNDAI CAPI TAL 1.625% 0524Q0/6DP%528,414 0.30
UusSD 500, OWEONTAS REALTY LP/ CAP 4.25%%01/9®3%/52%5,857 0.30
UusbD 490, OWIOGNA CORP 4% 15/ 02/ 22 528,460524,381 0.30
UusbD 500, OLOIGBERTY PROPERTY 4.125% Bb3RB306/15%522, 906 O0.29
UspD 500, OPOROAXAI R I NC 4.375% 31/03/58B4,545521,859 0.29
UsSD 500, OBOEORKSHI RE HATHAWAY 3. 4% 3%4B30B0O5%19,167 O0.29
UsSD 500, OOODRFOLK SOUTHERN 3% 01/ 046/R222510505,377 0.28
Uusb 500, O BANCORP 1.65% 15/05/1%11,940505,353 0.28
UsSD 500, OODNOI TEDHEALTH GP 2.875% 1%/1®3/525502, 447 0.28
UsbD 500, OMOEOTNA I NC 1.5% 15/11/17 497,595498,685 0.28
Uusb 400, OBODQT CORP 8. 125% 01/06/19506,588494,502 0.28
UsD 515, OMOOTOZONE I NC 2.875% 15/ 05/133311491,727 0.28
UsSD 500, OPOHDI L1 P MORRI S I NTL 2.5% 5280%/0D2491, 095 0.28
UusbD 500, OAOWALONBAY COMM 2.95% 15/ ®G9/62520490, 411 0.28
UusbD 400, OADAPI TAL ONE FIN 6.75% 15/40®49/, DPB54483,354 0.27
UsSD 510, OO PASO PI PELI NE PART 4. B®7QT7/3114/8432 042 0. 27
UspD 400, OEONWORTH FI NANCI AL 7.2% ¥5R0DODUT72,156 0.27
UusbD 475, OBDOAOOLAB I NC 1.45% 08/ 12/ 12473,855471,092 0.27
UusbD 500, 0ODX CORP 4. 1% 15/ 03/ 44 504,160467,910 O0.26
UusbD 450, OLOOICKHEED MARTI N 2.125% 13/6B9/98B® 467, 084 0.26
UsSD 400, OHDOONEYWELL I NTL 5.3% 15/ 03/767040466, 192 0.26
UsbD 400, OOOORTHROP GRUMMAN 5. 05% 0X4/7@8R2B 462, 983 0.26
Uusb 385, OMEDPUBLI C SERVICES 6.086 %455/, 2393%4%8, 757 0. 26
UsD 391, OFODDERATED RETAIL HLDG 5. %40 ¥/3DP24/5166 237 0. 26
UusbD 455, OEONERAL ELECTRIC CO 4. 12%%29/4B®/44427, 349 0. 25
UsSD 450, OAOTOMOS ENERGY CORP 4. 15% U®POQULS5#43446,585 0.25

Thaccompannoytiénegranmmi nt e gpraarbtft hesenanst at ement s
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BNY Mell on US I nvest ment Gr ade

St atement of
as at J a
(expresse

I nvestments (continued)
nuary 31, 2013
d in US Dollars)

Ccy

No mi

nal

Val(ﬁ)eDescription

Market I n % of

Cost Val udet Asset s

STRAI GHT

Uusb
UusSbD
UusSbD
UusSbD
USD
Uusb
UusSbD
Uusb
UusSbD
UusSbD
Uusb
UuSbD
Uusb
UusSbD
UusSbD
UusSbD
USD
Uusb
UusSbD
Uusb
UusSbD
UusSbD
Uusb
UuSbD
Uusb
UusSbD
UsSbD
UusSbD
UsSbD
Uusb
UusSbD
Uusb
UusSbD
UusSbD

350,
334,
420,
370,
400,
350,
281,
360,
320,
300,
310,
340,
290,
260,
320,
320,
230,
240,
280,
220,
290,
250,
205,
165,
225,
220,
210,
225,
190,
170,
125,
175,
165,
125,

UNI TED STATES OF A

FI XED BOND (CONTI NUED

OOEOMP RA ENERGY 6% 1
0T0JOX COS | NC 6. 95%
OHDAOORLEY DAVI DSON 1.
0A0TO& T | NC 5. 55% 15/
OSOPPECTRA ENERGY CAP
OM@MRGAN STANLEY 5.7
OMLOT RI' A GROUP | NC 9
OONDI TED TECHNO CORP
OMIODAMERI CAN ENERGY
OPOFOl ZER I NC 6. 2% 15
OOEOMP RA ENERGY 6. 5%
OLOIOFE TECHNOL OGI ES
OBONDNERGY TRANSF PART
OMOL TEL CORP 6.8% O
OKOOOMBERL Y- CLARK 3. 6
OWOREI LLY AUT | NC 3
ODOEOVON ENERGY 7. 95%
OKOIONDER MORGAN ENER
OSOWUTHWESTERN ENERG
OWOYOETH 6. 45% 01/ 02/

ODOWKE ENERGY CORP 1.

OMWENS CORNI NG I NC
OPPROOGRESS ENERGY I N
OMLOT RI' A GROUP | NC 9
0@ML UMBUS SOUTHERN
OMOKESSON CORP 3. 25
OEOROAC USA FI N CO 5.
OMWENS CORNI NG | NC
OLOCKHEED MARTI N CO
OXOMEL ENERGY 4. 7% 1
OMOL TEL CORP 7.875%
O@MCA COLA CO 1. 8%
OMLOABAMA POWER CO 3
OPOT OMAC ELEC PWR 6

MERI CA ( CONTI NUED)
)

5/10/3%473,809428, 201 0.24
15/ 04/ 81, 659422,943 0.24
15% 15/409/, 25419, 954 0. 24
08/41 456,288417,538 0.24
2. 95%41%/, 0d®/014610, 453 0. 23
5% 25/ 8526549396, 310 0.22
.25% 0®BM9®G8/OBA 389,205 0. 22
4.5% @BBNPOORNSB83, 471 0.22
5.3% BYB80%8B880, 183 0.21
/03/19385,317375,571 0.21
01/06RB83r®, 851362,019 0.20
CORP 335%%, 15/913/5116 358 0. 20
N 6. 7%3a48/,a2/713%49, 327 0. 20
1/05/ 2840, 961348,367 0.20
25% 01/3G®/, 368348, 356 0.20
.8% 01309/, 38350329,302 0.19
15/ 04RB3324,551324,033 0.18
6. 95%2B%/, BDSB&B0O00, 026 O0.17
Y 4. 1%2B®/,0IBRNO5,649 0.17
24 293,088291,504 0.16
625% 2BMPODMAB7289, 980 O0.16
7% 01/ 2BMP3G@73283,669 0.16
C 7.75%901/0®3/23716, 176 0. 16
.95% 1@/611/758270,578 0.15
6. 05% 265/605%59B8 70,517 0.15
% 01/ 0286 015234,872 0.13
625% 122639462 229,879 0.13
4.2% 122827283228, 836 0.13
RP 7.62%40 b/7@252/2186 543 0. 13
5/05/2@93,577196,479 0.11
01/07183,369191, 193 0.11
01/09/ 180, 023180,896 0.10
.375% aAr/s1@®/120076, 675 0.10
.5% 1517B/,3®53169, 085 0.10

1 . . . . . .
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BNY Mell on US I nvest ment Grade C

Statement of Investments (continued)
as at January 31, 2013
(expressed in US Dollars)
Nomi nal . . Mar ket I n % of
Ccy Val(&)eDescrl ption Cost Val udlet Assets

UNI TED STATES OF AMERICA (CONTI NUED)
STRAI GHT FI XED BOND (CONTI NUED)
Uusb 140, OWATERPI LLAR FIN 2.05% 01/1%/, 260145, 418 0.08
UusSbD 70, 00 OHN DEERE CAP 1.6% 03/0371.4398 70, 854 0.04
146, 1691491087, 8781. 17
Tot al UNI TED STATES OF 1AMERIKGA&@5 951, 5881. 66

Tot al Il nvest ment s 178, 72110%1424, 089%9. 38

1 . . . . . .
““)Nomi mal Ueexpr ebBseedc uroirtiygicnuarlr ency.
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2013

258,350,881 26,139,942

23,583,660 2,386,195

234,767,221 23,753,747
1203 135,056
1204 102,574
1207 615,318
1210 470,833
1212 132,862
1203 10,000
1204 10,052
1207 9,793
1210 9,699

1212 9,801
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23 12 31 24 12 31
3,090,474 2,080,405
324,386 959,868
14,555,729 17,173,271
1,437,920 2,716,320
19,408,511 22,929,864
19,408,511 22,929,864
895,652 2,352,449
1,290,697 1573117
29,366

7

2,512
2,186,357 3,957,445
14,138,426 15,076,337
14,138,426 15,076,337
16,324,783 19,033,782
246 246
1,193,830 1,193,830
1,889,650 2,702,005
3,083,727 3,896,082

19,408,511

22,929,864
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23 24

23 12 31 24 12 31
4,098,125 4,916,077
8,751,600 13,399,514
12,849,725 18,315,591
4,050,393 4,642,117
7,225,981 11,527,479
11,276,375 16,169,596
9,727 13,188
9,727 13,188
1,563,622 2,132,805
1,847 242
1,847 242
501,913 591,174
11,023 32,907
512,937 624,081
1,052,531 1,508,966
769,485 696,611
283,046 812,355
283,046 812,355
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23 24
23 12 31 24 12 31
246 246
246 246
1,193,830 1,193,830
1,193,830 1,193,830
1,606,604 1,889,650
283,046 812,355
283,046 812,355
1,889,650 2,702,005
2,800,680 3,083,727
283,046 812,355
283,046 812,355
3,083,727 3,896,082
2,800,680 3,083,727
283,046 812,355
283,046 812,355

3,083,727 3,896,082
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23 1 1 24 1 1
23 12 31 24 1231
23 11 24 1 1
23 12 31 24 12 31
18 20 3 31 )
( P
21 20 3 31 )
23 1 1 24 1 1
23 12 31 24 1231
24 21 12 4
2 4 21 12
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23 1 1 24 1 1
23 12 31 24 1231
*1 .
)
231 1 231231
1,000 - - 1,000
1,000 - - 1,000
24 1 1 24 12 31
1,000 - - 1,000
1,000 - - 1,000
231231
(1

(2)
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(3)

(4)

2.
23 12 31

(1) 3,090 474 3,090| 474 -

(2) 324,B86 324,B86 -

(3) 1,437] 920 1,437] 920 -
4,852 781 4,852| 781 -

(1) 895, p52 895, p52 -

(2) 1,290 697 1,290] 697 -

(3) 14,134,426 14,134,426 -
16,324, 776 16,324,776 -

( )

(1

(2 (3)
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14

14

(2)
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(1
(2
(3
« )
1
1 5 10 10
« ) «C ) ¢ ) ¢ )
3,090| 474 - - -
324,B86 - - -
1,437} 920 - ) ]
4,852| 781 - ] ]
« )
1 2 3 4
1 2 3 4 5 5
« ) « ) «( ) «( ) « ) «( )
3,127,1380127,[35%0, 127, §50, 915, $619, 133 ,[8F7m®6, 5
3,127,[380127,[350, 127, §50, 915, $619, 133 ,[8F®6, 5
24 1231
1.
1
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(3)

(4)

2.
24 12 31
(1) 2,080| 405 2,080| 405 i
(2) 959, B68 959, B68 i
(3) 2,716 320 2,716| 320 i
5,756| 593 5,756| 593 i
(1) 2,.352| 449 2,352| 449 i
(2) 1,573} 117 1,573} 117 i
(3) 15,076,33715,076¢, 337 :
19,001, 90319, 0041, 903 :
(*1)
(1) (29,366) (29, d66) -
(2) _ ) i
(29.d66) (29, 4d656) i

(*1)
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(3)
1
1 5 10 10
) ( )
2,080[|405 -
959, B68 -
2,716|320 -
5,756 593 -
)
2
3
) C ) )
3,485, 138,485, 131,485, 1312, 478, 1§69, 024, 118, $76
485 | 313, 485, 1 , 118,376
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23 12 31 241231
1 1
(
389, 248 464, 644 9,0p7 9,0p7
395,760 428,729 10, 7910, 7191
392, 701 9,46 9, 476
785,008 1,286,071 29, 3629, 366
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23 1 1 23 12 31 )
1.
( )
4,098 125 8, 7511 60012, 849, 725
2.
(1)
90
3.
10
24 1 1 24 12 31 )
1.
( )
4,916 07713,399,514 18, 315,591
2.
(1)
90
3.

10
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(3)
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231 1 231231
(1
(
)
31. ( 2)
1,569,326 634, 417
( 2)
795 2,350,191 629, 7164
( 3)
1,313,526[2,553| 673
( )
1,185
( 3)
2,209,92414,138,426
( )
501, 9[1 3 1,058
()
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24 1231
1.
(1
31. ( 2)
1,463,242 739, 7
( 2)
795 3,143,761 811, 5
( 3)
133 571, 3124 571, 3
( 4)
( ) 887, 6149 1, 666,
1,1
( 4)
937, 9p1 [+°07]
(
591, 1|74 4,009
() 1.
(1)
2)
(3)
(4)

110/143

04

87

24

024

, 337



EDINETOOOO

OO000DOO00o0DO000DO000D00o0bD000nD0oO0no(ELs214)
Ooooooooooooooooooad

23 1 24 1
23 12 31 24 12 31
1,541,863.|65 1,948,042 .(26
141,523. 33 406,177.2F
()1
23 1 1 24 1 1
23 12 31 24 12 31
283,046 812, 355
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