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CWIAV 4.5 09/06/18 1,500,000(14,934.02|224,010,360|15,226.84|228,402,720{14.500f 2018 9 6 |[1.92
NEXFP 4 01/01/16 28,500( 8,109.83]231,130,166| 7,914.61|225,566,510{4.000f 2016 1 1 |1.89
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TATAIN 4.5 11/21/14 1,950,000(10,358.00{201,981,039|10,376.00|202,332,048{4.5002014 11 21 |1.70
WSAAU 6.4 07/02/15 2,250,000| 8,872.76/199,637,268| 8,974.88|201,934,88416.400f 2015 7 2 |1.70
SMDRLN 5 03/30/15 2,000,000/10,075.13}201,502,740{10,095.70|201,914,180(5.000f 2015 3 30 |[1.70
TPWRIN 1.75 11/21/14 1,800,000|10,973.41|197,521,440]|11,083.16{199,496,970{1.750{2014 11 21 |1.68
AFFP 4.97 04/01/15 110,000 1,772.28/194,951,064| 1,800.17|198,018,744|4.970| 2015 4 1 |1.66
FSC 5.375 04/01/16 1,800,000/10,970.01/197,460,342|10,901.41|196,225,404|5.375| 2016 4 1 |1.65
CAPLSP 3.125 03/05/18| 2,250,000| 8,742.87|196,714,723| 8,715.60/196,101,000{3.125| 2018 3 5 |1.65
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PSEC 6.25 12/15/15 1,750,000)11,122.141194,637,606{11,000.87|192,515,347|6.250{2015 12 15 |1.62
HMINUS 2 12/15/15 1,950,000|10,448.62|203,748,122| 9,860.23|192,274,516/2.000{2015 12 15 |1.61
STLTIN 4 10/30/14 1,850,000/10,189.31/188,502,264|10,193.26|188,575,336/4.000/2014 10 30 |[1.58
CHAOWP 7.25 09/24/17 | 11,000,000| 1,684.27|185,269,975| 1,711.42|188,256,695|7.250| 2017 9 24 |1.58
VEDLN 5.5 07/13/16 1,800,000/10,388.86/186,999,480(10,358.00|186,444,036/5.500] 2016 7 13 |1.57
JPVLIN 5 02/13/15 1,900,000 9,772.52|185,677,934| 9,797.41|186,150,885/5.000f 2015 2 13 |1.56
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)
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15,158,242,167

2,694,990,159
1,286,692,377

16,566,539, 949

4,327,553,815

2012-12(

2012-12(

8,159,169,612

8,407,370,337

16,566,539, 949

5,972,557,708

6,266,428,426

12,238,986,134

®

LOTTES 0 07/05/16 200,000,000 205,250,000

205,250,000
ACERST 0 08/10/17 400,000.00 422,000.00
AINV 5.75 01/15/16 1,850,000.00 1,964,459.50
ARCC 5.75 02/01/16 1,750,000.00 1,874,425.00
AUOPT 0 10/13/15 1,900,000.00 1,958,558.00
CEMEX 4.875 03/15/15 1,300,000.00 1,534,130.00
CHK 2.75 11/15/35 1,900,000.00 1,991,390.00
CHUNTE 0.75 10/18/15 1,100,000.00 1,131,900.00
DRIV 2 11/01/30 200,000.00 195,061.40
DRYS 5 12/01/14 2,000,000.00 1,964,000.00
FSC 5.375 04/01/16 1,800,000.00 1,919,700.00
HMINUS 2 12/15/15 1,950,000.00 1,980,829.50
HOCLN 5.75 10/20/14 1,700,000.00 1,725,500.00
HOLGRO 1 09/24/17 2,000,000.00 1,991,400.00
JPVLIN 5 02/13/15 1,900,000.00 1,805,152.00
KNBZMK 0 03/22/19 1,800,000.00 1,737,342.00
LTIN 3.5 10/22/14 1,300,000.00 1,303,900.00
OCR 3.25 12/15/35 2,100,000.00 2,237,970.00
0l 3 06/01/15 2,500,000.00 2,593,750.00
PDNAU 3.625 11/04/15 2,500,000.00 1,906,250.00
PLCSNO 2.875 04/27/16 2,300,000.00 2,228,125.00
PMGCN 2.625 08/25/16 1,600,000.00 1,568,000.00
PSEC 6.25 12/15/15 1,750,000.00 1,892,257.50
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SFL 3.75 02/10/16 1,900,000.00 1,937,050.00
SLACP 0 05/12/16 2,000,000.00 2,054,980.00
SMCPM 2 05/05/14 1,400,000.00 1,390,452.00
SMDRLN 5 03/30/15 2,000,000.00 1,959,000.00
STLTIN 4 10/30/14 1,950,000.00 1,931,732.40
TATAIN 4.5 11/21/14 1,950,000.00 1,963,650.00
TPKHOL 0 04/20/14 1,500,000.00 1,480,605.00
TPWRIN 1.75 11/21/14 1,800,000.00 1,920,294.00
TRUBRU 5.25 02/11/15 1,600,000.00 1,621,600.00
TWGP 5 09/15/14 2,000,000.00 1,800,000.00
VEDLN 5.5 07/13/16 1,800,000.00 1,818,000.00
VOSTOK 7.25 07/16/14 2,200,000.00 2,304,500.00
WBMD 2.25 03/31/16 1,400,000.00 1,400,000.00

61,507,963.30
(6,404,209,138)

AABAR 4 05/27/16 1,200,000.00 1,393,200.00
ABGSM 4.5 02/03/17 750,000.00 754,200.00
AFFP 4.97 04/01/15 110,000.00 1,398,100.00
ARTEMI 4.25 01/01/15 27,000.00 1,512,540.00
CAIAV 4.125 11/09/14 500,000.00 603,250.00
CLSGR 3.75 10/29/14 1,350,000.00 1,486,350.00
CONTLV 3 01/28/15 872,760.00 855,304.80
CWIAV 4.5 09/06/18 1,500,000.00 1,606,500.00
11AAV 4.25 03/08/18 293,000.00 1,400,833.00
KCOGR 2.5 12/22/17 1,350,000.00 1,316,250.00
MTNA 7.25 04/01/14 50,000.00 1,039,500.00
NEOFP 3.75 02/01/15 17,100.00 1,495,053.00
NEXFP 4 01/01/16 28,500.00 1,657,560.00
NYRB 7 07/10/14 1,600,000.00 1,584,624.00
ORPFP 3.875 01/01/16 9,590.00 498,680.00
PARPUB 5.25 09/28/17 750,000.00 816,750.00
PORTEL 4.125 08/28/14 850,000.00 866,379.50
SALZGT 1.125 10/06/16 1,550,000.00 1,542,250.00
SOLSM 5 12/18/14 700,000.00 797,300.00
VACFP 4 10/01/15 6,000.00 461,580.00
WHANA 2.875 11/18/15 1,450,000.00 1,479,725.00

24,565,929.30
(3,499,907,946)

SVILN 8.25 06/05/16 1,200,000.00 1,320,000.00
TTLN 4.9 04/27/17 1,000,000.00 1,234,000.00

2,554,000.00
(435,635,780)
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ALLNSW 2.125 10/09/14

1,900,000.00

1,912,255.00

1,912,255.00
(222,682,094)

CFXAU 5.75 07/04/16
CPAAU 5.25 12/11/16
WSAAU 6.4 07/02/15

2,100,000.00
2,000,000.00
2,250,000.00

2,194,500.00
2,391,000.00
2,199,375.00

6,784,875.00
(625,836,870)

SINOPE 0 04/24/14

8,300,000.00

9,913,271.00

9,913,271.00
(133,135,229)

CAPLSP 3.125 03/05/18
OSIMSP 2.75 07/05/16

2,250,000.00
1,800,000.00

2,437,605.00
2,180,916.00

4,618,521.00
(381,258,908)

CHAOWP 7.25 09/24/17
EPSGF 6 09/15/15

11,000,000.00
11,100,000.00

10,917,500.00
11,138,850.00

22,056,350.00
(378,045,839)
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12,285,961,804
(12,080,711,804)
12,285,961,804
(12,080,711,804)
)
1. O
2. O)
3.
4.
35 100. 0% 53.0%
21 100. 0% 29.0%
2 100. 0% 3.6%
1 100. 0% 1.8%
3 100. 0% 5.2%
1 100.0% 1.1%
2 100. 0% 3.2%
2 100. 0% 3.1%
2
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6,113,517,332

63,527,469

6,049,989, 863

5,771,376,010

) 1.0483
2012-12

23,634,090,334

11,759,557,791

11,874,532,543

11,076,633,282

) 1.0720
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1
11 7 S517ER &5 16HH
(Ppi24E A8 (FRh25FIA1B)
# B 2B mw | EE | mx | E8
(& E O )
e E
Hog - g *1 4,527,037 3,354 51
F o A E *1 286,310 4083492
F T & 5t & I i 1. 166,243 1451992
#F U72E FH = EE 3R *1 412,520 BET 263
D& A @ #1 760,597 173957
BEHR S EE 97,190 30,830
= o it 8,893 37018
i gh F E 5T 1.205,797 6,723 024
BE S E
EEETOMKOEE GEENE 437610
BEHEEE 445,670 $17810
JIL>2=8 % 45,000 20,000
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* # B H *1 1,350,117 1,675,668
F OB B OWH 21,088 24551
FOILE AR Z 337,901 420,934
¥ 5 3 4 & 122,456 114,351
z & it 2,248 2,04
5B B fE R 1.gan.uagl' 2,529,104
& E 8 &
EEERS TR Y 2 201,417 26,251
B E A & 5t 291,417 206,251
B 2,271,487 2,915,356
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th * & F
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flzm &l 2 2 3,265,070 2,045,278
oz % O % 550,000 550,000
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&5 1788 &5 19ER
Hf R B Fai2iE4 B 18 8 Fri24E48 18
[ E FEruEIAiE [ EEFEEEEESHHEI]
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B 2 mR 2 P R 2
EEI G
F O OE IR M 5,948,072 9,270,358
iE B #F 5T IR M #1 1,623,631 1,586,058
ZOhEENE #1 2,079,952 7139484
= 12,551,636 12,995,901
EEE®EH
* O OF & O# 4,481,341 4,588,873
E s ' T B 143,998 108,267
& H = 76,822 88,373
EEHE OE B 91,557 105,939
B B £.321 7.470
= VI T - 2383 1,330
wm = B 19,197 13,240
z & if *1 3,653 #3898
X B8 H st 4,793,720 4,991,454
—EERE
i i 2,769,198 2673693
" B I 229,059 715,114
BHE-FY *1 1,760,034 1,737,508
H 5 780,105 721,070
i fi & 49,898 B7.508
WoE W R B 3604 50,806
2 OfH i B 37,564 36,161
T &8 E B i # 259,656 348,848
BT B A 265,690 162,133
B2 R E T B *1 1,884,415 2.019,103
&% e = 75.972 6,771
- B E B 5,424,992 5467047
= E Ed] 3 2,332,923 2537400
EEAUIE
F B f B 338 184
B B E I 24,163 -
H Ir M 1,187 g2
B OE MU & 25,648 367
EENER
s B =E 18 - 19,768
EExHERH - 19,768
B S Fil = 2,358,612 2617,999
fio8l w1 4 EA &L R oI 2,968,512 2617,999
FEAN. TRFERUVEENR 958,720 960, 280
oM W O% [ £ #E 128,640 78,420
ETEE - T T 1,271,252 1,479,299
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= . s T I = 2 2,200,000 2,200,000
5 B E #h = - -
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Il = % F &
Pl i@ 2 & 5 B B8 B & BR 0,000 BR0, 000
Y HR #F gh - -
ST O BB0, 000 hAN, Q00

F i T
mEtEERETE |2 E B M = 1,444,727 2,715,979
4 B ¥ & B #EEdBE - S 2,700,000
4 OHR RO & 1,271,252 1,479,299
4 B F B &= 2715974 1,495,273
il @ &l 5 & & & 5 B B85 B & 1,994,727 5,765,979
4 H E & 1,271,252 Sy 1,280,700
5 B & HEoE 3,266,974 2045, 278
W EEF S 5 H B o5 R E 4,194,727 B, 465,979
& Hf ZIr #h %8 1,271,262 Sy 1,220,700
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MEESEH |2 EHE = 4194727 F. 465,979
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