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2014 9 30
)
469,715,308 11.28
214,605,423 5.15
162,473,053 3.90
145,843,823 3.50
130,276,724 3.13
120,165,155 2.88
112,256,126 2.69
110,502,331 2.65
80,750,372 1.94
77,791,502 1.86
71,032,005 1.70
70,288,650 1.68
60,012,638 1.44
55,714,644 1.33
45,020,889 1.08
1,926,448,643 46.29
1,966,600, 606 47.24
269,074,238 6.46
4,162,123,487 100.00
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2014 9 30

) ) ) ) ) Q)

T 1.75 07/31/15 17,725,000{11,116.86|1,970,465,088[11,095.06|1,966,600,606| 1.75| 2015/7/31|47.24

0l 3 06/01/15 800,000(11,097.57 88,780,586(11,048.43 88,387,442 3| 2015/6/1| 2.12

ALLNSW 2.125
10/09/14 700,000(11,549.57 80,847,031|11,535.76 80,750,372|2.125| 2014/10/9] 1.94

AINV 5.75 01/15/16 700,000(11,592.94 81,150,60811,376.23 79,633,631| 5.75| 2016/1/15] 1.91

WHANA 2.875

11/18/15 550,000(14,199.45 78,097,016(14,143.90 77,791,502|2.875|2015/11/18| 1.86
CHK 2.75 11/15/35 690,000(11,341.31 78,255,097(11,113.11 76,680,495| 2.75|2035/11/15| 1.84
OCR 3.25 12/15/35 645,000(11,539.31 74,428,572|11,449.34 73,848,279| 3.25|2035/12/15| 1.77

WSAAU 6.4 07/02/15 750,000 9,816.46 73,623,515 9,602.29 72,017,184| 6.4| 2015/7/2| 1.73

11AAV 4.25 03/08/18 120,000 620.74 74,489,868 594.36 71,323,632| 4.25| 2018/3/8] 1.71

NEOFP 3.75 02/01/15 6,000]11,797.00 70,782,039(11,838.66 71,032,005 3.75| 2015/2/1| 1.70

CAPLSP 3.125
03/05/18 750,000 9,349.20 70,119,054 9,371.82 70,288,650|3.125| 2018/3/5| 1.68

a1

SMDRLN 5 03/30/15 600,000{10,934.05 65,604,330(10,906.69 65,440,155 2015/3/30] 1.57

CHMFRU 1 09/24/17 600,000(10,795.41 64,772,488(10,895.74 65,374,485

=

2017/9/24] 1.57

N

SSLTIN 4 10/30/14 600,000{10,924.20 65,545,227(10,882.74 65,296,469 2014/10/30] 1.56

SALZGT 1.125

10/06/16 450,000]13,803.67 62,116,551|13,803.67 62,116,551|1.125| 2016/10/6| 1.49
TPWRIN 1.75
11721714 500,000(11,886.27 59,431,350(11,889.00 59,445,031| 1.75|2014/11/21| 1.42

CWIAV 4.5 09/06/18 400,000]14,761.88 59,047,524]14,738.27 58,953,092| 4.5| 2018/9/6] 1.41

PSEC 6.25 12/15/15 500,000(11,718.81 58,594,05811,506.04 57,530,204| 6.25|2015/12/15| 1.38

CHAQWP 7.25
09/24/17 3,000,000( 1,927.54 57,826,395 1,885.74 56,572,200| 7.25| 2017/9/24] 1.35

SLDZFH 0.5 09/29/15 400,000]14,053.64 56,214,576(13,928.66 55,714,644 0.5| 2015/9/29] 1.33

HOCLN 5.75 10/20/14 500,000(10,999.72 54,998,625]10,945.00 54,725,000| 5.75|2014/10/20] 1.31

TRUBRU 5.25
02/11/15 500,000(10,810.92 54,054,619(10,830.07 54,150,388| 5.25| 2015/2/11] 1.30
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N

DRIV 2 11/01/30 450,000]10,914.35 49,114,593(10,899.10 49,045,984 2030/11/1| 1.17

KCOGR 2.5 12/22/17 350,000(13,831.45 48,410,082|13,824.50 48,385,780 2.5|2017/12/22| 1.16

HMIN 2 12/15/15 440,000]10,790.67 47,478,972(10,539.15 46,372,301 2|2015/12/15| 1.11
JPVLIN 5 02/13/15 400,000]11,820.60 47,282,400(11,546.97 46,187,900 5| 2015/2/13| 1.10
PACBAS 1.75

04/12/16 420,000]10,731.57 45,072,604|10,719.25 45,020,889 1.75| 2016/4/12]| 1.08

ARCC 5.75 02/01/16 390,000(11,572.14 45,131,379(11,433.14 44,589,273| 5.75| 2016/2/1| 1.07

TATAIN 4.5 11/21/14 400,000]10,999.72 43,998,901(10,919.00 43,676,023| 4.5/2014/11/21| 1.04

LUKOIL 2.625

06/16/15 400,000/10,673.56 42,694,256|10,737.04 42,948,180]2.625| 2015/6/16] 1.03
2014 9 30
47.24
46.29
93.53
(2014 9 30 )
2014 9 30

29,816,045.80(3,231,286,052(3,260,415,570f 78.33

3,240,000.00| 450,538,524| 449,744,400| 10.80

730,000.00 83,802,686 83,986,500 2.01

790,000.00 76,233,104 74,702,400 1.79

830,000.00 70,431,144 71,288,700 1.71

2014 9 30
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1.36
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2014 9 30
1 1
1
(2013 8 12 ) 6,703 6,703 1.0972 1.0972
2
(2014 8 12 ) 4,209 4,209 1.1513 1.1513
2013 9 5,939 — 1.1110 —
2013 10 5,588 — 1.1229 —
2013 11 5,347 — 1.1313 —
2013 12 5,046 — 1.1363 —
2014 1 4,962 — 1.1410 —
2014 2 4,837 — 1.1458 —
2014 3 4,686 — 1.1447 —
2014 4 4,542 — 1.1477 —
2014 5 4,398 — 1.1522 —
2014 6 4,276 — 1.1552 —
2014 7 4,241 — 1.1544 —
2014 8 4,192 — 1.1536 —
2014 9 30 4,162 — 1.1501 —
1
1 0.0000
2 0.0000
t

1 9.7

2 4.9

1 14,170,721,791 8,060,920,953

2 — 2,453,300,926

~
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24 7 23 24 8 10
24 8 13 24 8 14

http://www.ubs.com/japanfunds/
03-5293-3700 9 00 17 00
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cB 2012-08( )
@

25 12 12
119,121,548 207,741,843
208,443,922 135,697,318

1,841,921,272
6,207,819,149 2,057,657,580
226,336,373 9,689,942
18,816,510
50,705,383 16,756,962
929,960 70,310
6,832,172,845 4,269,535,227
6,832,172,845 4,269,535,227
255,947 30,168,944
9,836,450 746,200
60,190,218 2,286,400
2,598,092 1,196,961
54,559,862 25,136,164
1,329,964 372,661
128,770,533 59,907,330
128,770,533 59,907,330
6,109,800,838 3,656,499,912
593,601,474 553,127,985
593,702,208 553,188,287
6,703,402,312 4,209,627,897
6,703,402,312 4,209,627,897
6,832,172,845 4,269,535,227
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O
24 8 13 25 8 13
25 8 12 26 8 12

436,731,429 145,308,665
1,070,748,572 169,274,841
4,378,187 1,180,935
160,785,720 18,827,989
11,288,901
1,342,316,094 305,863,483
6,381,594 2,670,842
134,013,426 56,087,656
5,706,319 2,099,286
146,101,339 60,857,784
1,196,214,755 245,005,699
1,196,214,755 245,005,699
1,196,214,755 245,005,699
602,512,547 58,312,502
593,601,474

132,914

132,914
233,648 227,166,686
227,166,686

233,648
593,601,474 553,127,985
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6,109,800,838 3,656,499,912

1.0972 1.1513

a ) (10,972 ) (11,513 )
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1.
(213,664,706 ) (100,394,882 )
(380,037,502 (86,298,315 )
) 0 © )
) © ) (366,495,090 )
593,702,208 (1 971 553,188,287 (1
1,512 )
2.
0.225
)
24 8 13 25 8 13
25 8§ 12 26 8 12
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) )
7,827,043
186,727,219 30,544,349
186,727,219 22,717,306
25 12
)
1 ) )
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33,691,350
17,628,340

3,382,114,988
1,888,564,454
163,467,828
100,887,055
339,376,842
390,430,240
189,244,560
108,836,200

33,666,500
17,614,000

3,253,027,134
1,827,704,200
161,017,200
99,047,000
328,516,260
376,960,000
183,504,000
106,810,000

24,850
14,340

129,087,854
60,860,254
2,450,628
1,840,055
10,860,582
13,470,240
5,740,560
2,026,200

6,614,241,857

6,387,866,294

226,297,183

93,205,012

93,421,769

216,757

93,205,012

93,421,769

216,757

6,707,446,869

6,481,288,063

226,080,426

26 12
)
() ()
)

3,243,598,510 3,273,164,522 29,566,012
555,058,440 547,360,000 7,698,440
92,453,076 91,327,500 1,125,576
138,631,526 137,765,600 865,926
69,190,595 69,572,500 381,905
4,098,932,147 4,119,190,122 20,257,975
52,796,646 53,017,673 221,027
52,796,646 53,017,673 221,027
4,151,728,793 4,172,207,795 20,479,002

D)
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)
2.
1.
2.
( 2
( )
( 24 8 13 25 8 12 )
( 25 8 13 26 8 12 )
( )
24 8 13 25 8 13
25 8 12 26 8 12
11,871,708,252 6,109,800,838
2,299,013,539 0
8,060,920,953 2,453,300,926
®
1
T 1.75 07/31/15 17,725,000.00 18,003,335.67

18,003,335.67
(1,841,921,272)
18,003,335.67
(1,841,921,272)

ACERST 0 08/10/17 300,000.00 318,186.00
AINV 5.75 01/15/16 750,000.00 794,437.50
ARCC 5.75 02/01/16 390,000.00 412,347.00
AUOPT 0 10/13/15 300,000.00 331,686.00
CHK 2.75 11/15/35 690,000.00 714,984.90
CHMFRU 1 09/24/17 600,000.00 591,799.80
DRIV 2 11/01/30 500,000.00 498,625.00
HMIN 2 12/15/15 510,000.00 502,814.10
HOCLN 5.75 10/20/14 500,000.00 502,500.00
JPVLIN 5 02/13/15 400,000.00 432,000.00

KNBZMK 0 03/22/19 600,000.00 588,000.00

39/68
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LUKOIL 2.625 06/16/15 500,000.00 487,625.00
OCR 3.25 12/15/35 695,000.00 732,738.50
0l 3 06/01/15 800,000.00 811,152.00
PACBAS 1.75 04/12/16 520,000.00 509,860.00
PDNAU 3.625 11/04/15 600,000.00 536,646.60
PSEC 6.25 12/15/15 650,000.00 695,994.00
SFL 3.75 02/10/16 500,000.00 540,000.00
SMDRLN 5 03/30/15 700,000.00 699,300.00
SSLTIN 4 10/30/14 650,000.00 648,772.80
TATAIN 4.5 11/21/14 400,000.00 402,000.00
TPURIN 1.75 11/21/14 500,000.00 543,000.00
TRUBRU 5.25 02/11/15 500,000.00 493,875.00
12,788,344.20

(1,308,375,495)

11AAV 4.25 03/08/18 120,000.00 536,400.00
NEOFP 3.75 02/01/15 6,700.00 569,218.60
CWIAV 4.5 09/06/18 400,000.00 425,200.00
KCOGR 2.5 12/22/17 350,000.00 348,600.00
SALZGT 1.125 10/06/16 450,000.00 447,300.00
SLDZFH 0.5 09/29/15 500,000.00 506,000.00
WHANA 2.875 11/18/15 550,000.00 562,375.00
3,395,093.60

(464,686,460)

ALLNSW 2.125 10/09/14 800,000.00 802,968.00
802,968.00

(90,542,671)

WSAAU 6.4 07/02/15 750,000.00 773,437.50
773,437.50

(73,213,593)

CAPLSP 3.125 03/05/18 750,000.00 815,527.50
815,527.50

(66,783,546)

CHAOWP 7.25 09/24/17 3,000,000.00 3,250,500.00
3,250,500.00

(54,055, 815)

2,057,657,580

(2,057,657,580)

3,899,578, 852

(3.899,578,852)

@
)

B WN P A
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