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2013 7 31
()
8,369,271,518 100.09
8,170,309 0.09
8,361,101,209 100.00

2012-12

2013 7 31
()
2,585,924 ,392 16.09
1,487,965,212 9.26
1,089,445,952 6.78
977,514,191 6.08
914,936,092 5.69
901,856,245 5.61
888,392,356 5.53
818,322,145 5.09
687,443,661 4.27
595,787,660 3.71
400,032,618 2.49
391,363,885 2.43
273,636,904 1.70
269,349,748 1.67
265,341,015 1.65
245,401,044 1.52
243,282,324 1.51
238,860,000 1.48
232,020,000 1.44
231,598,265 1.44
222,743,137 1.38
185,849,830 1.15
161,156,370 1.00
160,929,664 1.00
137,033,164 0.85
14,606,185,874 90.93
1,457,526,920 9.07
16,063,712,794 100.00
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8,173,116,717| 1.0219| 8,352,107,974| 1.0240| 8,369,271,518| 100.09

2013 7 31
100.09
100.09

(2013 7 31 )
(2013 7 31 )
2012-12

) () () () | ® 0]
CWIAV 4.5 09/06/18 2,100,000/ 14,125.90| 296,644 ,050| 13,213.08| 277,474,680| 4.500| 2018/9/6|1.72
SALZGT 1.125 10/06/16 2,150,000 12,832.45| 275,897,823| 12,725.39( 273,595,938 1.125| 2016/10/6|1.70
WHANA 2.875 11/18/15 2,000,000 13,193.57| 263,871,450] 13,267.05| 265,341,015| 2.875|2015/11/18|1.65
ARTEMI 4.25 01/01/15 37,500 7,074.72| 265,302,000 7,010.99|262,912,331| 4.250f 2015/1/1|1.63
0l 3 06/01/15 2,600,000| 9,785.83|254,431,780]10,102.24|262,658,240| 3.000f 2015/6/1|1.63
PSEC 6.25 12/15/15 2,400,000] 10,500.44| 252,010,675] 10,613.23| 254,717,683| 6.250|2015/12/15|1.58
NEXFP 4 01/01/16 33,500 7,503.88] 251,380,147 7,576.71|253,819,885| 4.000| 2016/1/1|1.58
PDNAU 3.625 11/04/15 2,900,000 8,689.80|252,004,300 8,729.12|253,144,480| 3.625| 2015/11/4|1.57
OCR 3.25 12/15/35 2,450,000] 9,783.48|239,695,260]10,202.28|249,955,899| 3.250|2035/12/15|1.55
TTLN 4.9 04/27/17 1,400,000 16,233.93| 227,275,113|17,749.56| 248,493,875| 4.900| 2017/4/27|1.54
FSC 5.375 04/01/16 2,400,000] 10,123.81| 242,971,622]|10,332.72| 247,985,472| 5.375| 2016/4/1|1.54
ALLNSW 2.125 10/09/14 2,300,000] 10,960.60f 252,093,841] 10,669.61| 245,401,044| 2.125| 2014/10/9|1.52
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NYRB 7 07/10/14 1,850,000 14,405.67| 266,504,962| 13,150.39( 243,282,324| 7.000| 2014/7/10|1.51
HOLGRO 1 09/24/17 2,600,000] 10,198.43| 265,159,280] 9,351.14|243,129,727| 1.000| 2017/9/24|1.51
CHK 2.75 11/15/35 2,450,000 9,493.02|232,579,202| 9,921.77|243,083,433| 2.750|2035/11/15|1.51
KCOGR 2.5 12/22/17 1,950,000f 12,583.63| 245,380,941| 12,397.92| 241,759,568| 2.500|2017/12/22|1.50
0SIMSP 2.75 07/05/16 2,700,000| 8,470.40|228,700,815| 8,932.81|241,185,924| 2.750| 2016/7/5|1.50
AFFP 4.97 04/01/15 151,000 1,680.24|253,717,146| 1,593.11|240,559,987| 4.970| 2015/4/1|1.49
TATAIN 4.5 11/21/14 2,450,000] 9,983.74|244,601,712] 9,805.54| 240,235,926 4.500(2014/11/21|1.49
SFL 3.75 02/10/16 2,400,000] 10,116.95| 242,806,848] 10,009.06| 240,217,536 3.750| 2016/2/10|1.49
LOTTES 0 07/05/16 240,000,000 98.55( 236,525,000 99.52|238,860,000f 0.000] 2016/7/5|1.48
ARCC 5.75 02/01/16 2,250,000] 10,676.98| 240,232,248] 10,608.33| 238,687,488| 5.750| 2016/2/1|1.48
NEOFP 3.75 02/01/15 21,100/ 11,385.87| 240,242,015 11,266.23| 237,717,484| 3.750| 2015/2/1|1.47
11AAV 4.25 03/08/18 410,000 603.43| 247,407,120 579.63|237,649,468| 4.250| 2018/3/8|1.47
ALUFP 5 01/01/15 540,000 413.55| 223,321,860 435.66| 235,260,450] 5.000f 2015/1/1|1.46
AINV 5.75 01/15/16 2,250,000 10,248.97| 230,602,018] 10,433.16| 234,746,143 5.750| 2016/1/15|1.46
CLSGR 3.75 10/29/14 1,750,000 13,487.85| 236,037,498| 13,395.15( 234,415,125| 3.750|2014/10/29|1.45
CHAOWP 7.25 09/24/17 15,000,000| 1,640.32|246,048,000| 1,562.40(234,360,000] 7.250| 2017/9/24]|1.45
HMINUS 2 12/15/15 2,700,000 8,879.18|239,737,924| 8,655.56|233,700,120| 2.000|2015/12/15|1.45
KCG 3.5 03/15/15 2,400,000 9,775.63|234,615,206| 9,685.40(232,449,600| 3.500 2015/3/15|1.44
)
2013 7 31
90.93
90.93
)
(2013 7 31 )
2013 7 31
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2,500,000.00 31,638,250 31,625,000 0.19

80,203,084.87| 8,018,227,296 7,864,668,471 48.95

7,500,000.00 675,596,250 661,200,000 4.11

3,300,000.00 494,472,990 492,822,000 3.06

2,400,000.00 249,064,080 253,272,000 1.57

22,600,000.00 287,143,904 285,664,000 1.77

6,100,000.00 467,671,140 470,371,000 2.92

24,000,000.00 230,259,600 237,840,000 1.48

38,400,000.00f 4,929,464,064| 4,993,536,000 31.08

)
2013 7 31
/ 4,603,084.87 451,470,564 450,997,451 2.80
)
2013 7 31
1 1
1

(2013 6 19 ) 8,593 8,636 1.0115 1.0165
2012 12 9,288 0.9996
2013 1 9,286 0.9994
2013 2 9,272 1.0001
2013 3 9,247 1.0036
2013 4 8,903 1.0084
2013 5 8,799 1.0252
2013 6 8,425 1.0052
2013 7 31 8,361 1.0122

1
1 0.0050
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€))

25 6 19

1,565,961
8,591,491,747
114,000,000

1
8,707,057,709

8,707,057,709

42,477,452
17,776,103
2,362,319
49,608,757
1,269,807
113,494,438

113,494,438

8,495,490,447

98,072,824
98,413,677
8,593,563,271
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8,707,057,709
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3.
)
25 6 19
()

13,450,806
13,450,806

)

25 19
)
() )
)

8,984,828 9,034,103 49,275
9,051,700 9,032,000 19,700
8,139,764,256 8,118,506,543 21,257,713
4,958,147,240 4,967,176,000 9,028,760
590,016,880 567,264,000 22,752,880
255,344,880 249,288,000 6,056,880
754,549,500 676,950,000 77,599,500
144,089,990 135,410,000 8,679,990
540,850,200 499,356,000 41,494,200
263,685,600 228,480,000 35,205,600
15,664,485,074 15,460,496, 646 204,047,578
489,230,388 492,133,270 2,902,882
919,928,037 931,118,061 11,190,024
1,409,158,425 1,423,251,331 8,287,142
17,073,643,499 16,883,747,977 195,760,436

D
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1.
( )
)
)
2.
1.
2.
¢ 2
( )
24 12 20 25 6 19
( )
24 12 20
25 6 19
1.
15,158,242,167
2,694,990,159
1,286,692,377
2.
2012-
12( 1 ) 8,159,169,612
2012-
12( 5 ) 8,407,370,337
16,566,539, 949
®
1
LOTTES 0 07/05/16 260,000,000 261,331,200
261,331,200
ACERST 0 08/10/17 400,000.00 415,000.00
AINV 5.75 01/15/16 2,500,000.00 2,629,200.00
ANR 2.375 04/15/15 2,600,000.00 2,444,000.00
ARCC 5.75 02/01/16 2,250,000.00 2,456,550.00
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AUOPT 0 10/13/15 2,600,000.00 2,583,100.00
CEMEX 4.875 03/15/15 1,700,000.00 1,940,210.00
CHK 2.75 11/15/35 2,450,000.00 2,468,375.00
DRIV 2 11/01/30 300,000.00 294,045.90
DRYS 5 12/01/14 2,700,000.00 2,377,620.00
FSC 5.375 04/01/16 2,400,000.00 2,503,800.00
HMINUS 2 12/15/15 3,100,000.00 2,799,749.50
HOLGRO 1 09/24/17 2,600,000.00 2,462,590.00
ILMN 0.25 03/15/16 2,300,000.00 2,448,810.00
JPVLIN 5 02/13/15 2,300,000.00 2,329,118.00
KCG 3.5 03/15/15 2,600,000.00 2,596,620.00
OCR 3.25 12/15/35 2,450,000.00 2,529,135.00
OFC 4.25 04/15/30 2,400,000.00 2,571,888.00
0l 3 06/01/15 2,600,000.00 2,653,820.00
PDNAU 3.625 11/04/15 2,900,000.00 2,552,000.00
PLCSNO 2.875 04/27/16 2,500,000.00 2,509,375.00
POGLN 4 02/18/15 2,800,000.00 2,278,696.00
PSEC 6.25 12/15/15 2,400,000.00 2,602,200.00
SFL 3.75 02/10/16 2,400,000.00 2,443,200.00
SLACP 0 05/12/16 2,400,000.00 2,403,600.00
SMDRLN 5 03/30/15 2,400,000.00 2,476,800.00
SPWR 4.5 03/15/15 2,050,000.00 2,379,291.50
STLTIN 4 10/30/14 2,550,000.00 2,495,430.00
TATAIN 4.5 11/21/14 2,450,000.00 2,469,600.00
TPURIN 1.75 11/21/14 2,500,000.00 2,643,425.00
TTMI 3.25 05/15/15 2,600,000.00 2,595,125.00
TWGP 5 09/15/14 2,350,000.00 2,521,033.00
VEDLN 5.5 07/13/16 2,400,000.00 2,463,600.00
VOSTOK 7.25 07/16/14 2,400,000.00 2,454,000.00
WBMD 2.25 03/31/16 1,600,000.00 1,560,000.00
79,351,006.90

(7,580,401,689)

AABAR 4 05/27/16 1,800,000.00 1,909,800.00
ABGSM 4.5 02/03/17 1,250,000.00 1,142,187.50
BNSIM 3.875 04/23/15 1,050,000.00 1,065,624.00
CAIAV 4.125 11/09/14 600,000.00 632,250.00
CLSGR 3.75 10/29/14 1,850,000.00 1,921,225.00
CONTLV 3 01/28/15 1,122,120.00 1,066,014.00
CWIAV 4.5 09/06/18 2,100,000.00 2,121,000.00
HUSTHO 4.4 09/25/14 1,900,000.00 1,923,750.00
KCOGR 2.5 12/22/17 1,950,000.00 1,878,162.00
NYRB 7 07/10/14 1,850,000.00 1,915,619.50
PARPUB 5.25 09/28/17 950,000.00 1,036,450.00
PORTEL 4.125 08/28/14 1,150,000.00 1,172,425.00
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SALZGT 1.125 10/06/16 2,150,000.00 2,101,625.00
SOLSM 5 12/18/14 1,200,000.00 1,238,400.00
WHANA 2.875 11/18/15 2,000,000.00 2,063,000.00
AFFP 4.97 04/01/15 151,000.00 1,870,890.00
ALUFP 5 01/01/15 580,000.00 1,937,200.00
ARTEMI 4.25 01/01/15 37,500.00 2,053,125.00
EOFP 4.5 01/01/15 97,000.00 2,095,200.00
11AAV 4.25 03/08/18 410,000.00 1,827,370.00
NEOFP 3.75 02/01/15 23,500.00 2,032,750.00
NEXFP 4 01/01/16 37,500.00 2,190,000.00
ORPFP 3.875 01/01/16 15,000.00 747,000.00
VACFP 4 10/01/15 7,000.00 541,800.00

38,482,867.00
(4,926,961,461)

SVILN 8.25 06/05/16 1,500,000.00 1,616,250.00
TTLN 4.9 04/27/17 1,400,000.00 1,624,000.00

3,240,250.00
(483,801,727)

ALLNSW 2.125 10/09/14 2,300,000.00 2,344,275.00

2,344,275.00
(243,499,844)

CFXAU 5.75 07/04/16 2,450,000.00 2,639,875.00
CPAAU 5.25 12/11/16 2,000,000.00 2,215,000.00
WSAAU 6.4 07/02/15 2,500,000.00 2,481,250.00

7,336,125.00
(662,672,171)

REXLOT 6 09/28/16 8,800,000.00 10,032,000.00

10,032,000.00
(123,493,920)

CAPLSP 3.125 03/05/18 2,750,000.00 3,013,670.00
OSIMSP 2.75 07/05/16 2,700,000.00 3,078,000.00

6,091,670.00
(460,956, 668)

CHAOWP 7.25 09/24/17 15,000,000.00 14,400,000.00
EPSGF 6 09/15/15 13,100,000.00 13,073,800.00

27,473,800.00
(428,041,804)

SHFSJ 9.625 07/20/15 18,000,000.00 22,977,000.00

22,977,000.00
(219,200,580)

15,390,361,064
(15,129,029,864)

15,390,361,064
(15,129,029,864)
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