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1
33,899,169,934.000 0.01 245,589,033.33
2,953,097,035.000 0.01 29,169,185.97
5,834,479,418.000 0.01 42,502,632.68
35,537,111,762.000 0.00 134,561,619.72
1,107,763,415.000 0.00 4,826,645.44
1,013,297,629.000 0.01 6,190,756.69
1,033,603,625.000 0.01 8,769,757.30
286,757,475.000 0.01 1,520,213.42
502,710,746.000 0.01 3,716,863.64
136,309,836.000 0.01 859,550.45
2,340,107.746 134.61 315,001,914.05
82,306,640,982.746 792,708,172.69
2

2015 9 30
GOLDMAN SACHS US$ LIQ RS I usD 38,751,315.8335 38,751,315.83
38,751,315.83
ING GROEP NV PREFERRED usD 96,522.00 2,441,041.38
2,441,041.38
CITIGRP CAP 7.875% 10/30/40PFD usD 114,502.00 2,941,556.38
COBANK ACB /PFD/ usD 34,111.00 3,428,155.50
ING GROEP NV PREFERRED /USD/ usD 147,035.00 3,697,930.25
10,067,642.13
51,259,999.34
COMMONWEALTH V/R 04/22/27/EUR/ EUR 2,700,000.00 2,768,262.22
MACQUARIE BANK 6.625  04/07/21 usD 4,900,000.00 5,498,745.70
AUST & NZ BANKING V/R 08/08/22 usD 10,050,000.00 10,230,307.05
18,497,314.97
KBC BANK NV V/R 01/25/23 usD 3,400,000.00 3,724,870.00
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MUFG CAPITAL F V/R /PERP//GBP/ GBP 2,550,000.00 4,032,567.34
MIZUHO FIN GRP C 4.6% 03/27/24 usD 10,750,000.00 11,200,339.00
SMFG PREF CAP USD 3 V/R /PERP/ usD 450,000.00 532,841.40
15,765,747.74

DANSKE BANK V/R 09/29/21/GBP/ GBP 3,790,000.00 6,035,123.59
6,035,123.59

CREDIT AGRICOL V/R /PERP//GBP/ GBP 8,281,000.00 12,825,876.41
AXA SA V/R /PERP//GBP/ GBP 6,000,000.00 9,104,631.84
AXA SA V/R /PERP//EUR/ EUR 2,500,000.00 2,612,694.70
BNP PARIB 2.375% 02/17/25/EUR/ EUR 1,950,000.00 2,042,803.77
BPCE SA 5.7% 10/22/23 uUsb 15,000,000.00 15,850,245.00
BPCE SA 5.15% 07/21/24 uUsb 4,000,000.00 4,072,680.00
BPCE SA 4.625% 07/11/24 usD 6,500,000.00 6,348,550.00
BPCE SA 4.625% 07/11/24 usD 2,650,000.00 2,588,255.00
BPCE SA 4.5% 03/15/25 usD 1,950,000.00 1,880,119.80
CREDIT AGRICOL 4.375% 03/17/25 uUsD 6,000,000.00 5,803,356.00
CREDIT AGRICOL 4.375% 03/17/25 usb 9,225,000.00 8,922,659.85
72,051,872.37

DEUTSCHE BANK AG V/R 05/24/28 usD 14,000,000.00 13,355,622.00
DEUTSCHE BANK AG 4.5% 04/01/25 usb 3,000,000.00 2,912,154.00
16,267,776.00

CRED SUIS GP FU 3.75% 03/26/25 usb 5,450,000.00 5,303,220.60
5,303,220.60

INTESA SAN 5.15% 07/16/20/EUR/ EUR 13,200,000.00 16,424,325.84
INTESA SA 6.625% 09/13/23/EUR/ EUR 3,500,000.00 4,645,000.81
21,069,326.65

NIPPON LIFE INSUR V/R 10/16/44 usD 1,052,000.00 1,088,820.00
RESONA BANK LTD V/R /PERP/ usD 16,100,000.00 16,477,351.80
FUKOKU MUTUAL LIFE V/R /PERP/ usD 1,800,000.00 1,809,000.00
MIZUHO BANK LTD 2.45% 04/16/19 usD 2,850,000.00 2,871,776.85
22,246,948.65

GENERALI FINAN V/R /PERP//GBP/ GBP 2,100,000.00 3,219,210.23
ING BANK V/R 05/29/23 /GBP/ GBP 1,845,000.00 3,064,356.04
ABN AMRO BANK V/R /PERP//EUR/ EUR 21,150,000.00 23,895,060.45
ING BANK V/R 05/29/23 /EUR/ EUR 22,550,000.00 28,134,366.90
ABN AMRO BANK N 4.75% 07/28/25 usb 2,950,000.00 2,669,750.00
ABN AMRO BANK NV V/R 09/13/22 usb 15,450,000.00 16,256,613.60
ING BANK NV V/R 11/21/23 usD 5,000,000.00 5,127,675.00
82,367,032.22

DNB BANK ASA V/R /PERP/ usD 2,500,000.00 2,336,780.00
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2,336,780.00

SWEDBANK AB V/R /PERP/ usD 12,000,000.00 11,453,160.00
SVENSKA HANDELSBANK V/R /PERP/ usD 5,300,000.00 5,013,800.00
NORDEA BANK AB V/R /PERP/ usD 7,600,000.00 6,986,300.00
23,453,260.00

UBS AG JERSE V/R 11/19/24/GBP/ GBP 8,900,000.00 15,209,237.01
CREDIT SUISS V/R 01/16/23/GBP/ GBP 7,412,000.00 12,162,259.88
CREDIT SUISS V/R 09/18/25/EUR/ EUR 9,800,000.00 12,139,777.77
UBS AG V/R 05/22/23 usb 9,800,000.00 9,865,287.60
49,376,562.26

BARCLAYS BANK V/R /PERP//GBP/ GBP 3,512,000.00 5,933,866.58
CANADA SQUAR V/R 12/29/21/GBP/ GBP 152,000.00 237,726.24
BARCLAYS BANK V/R /PERP//GBP/ GBP 1,250,000.00 1,973,037.56
LEGAL & GENERA V/R /PERP//GBP/ GBP 815,000.00 1,280,815.76
STANDARD LIFE V/R /PERP//GBP/ GBP 6,125,000.00 9,909,107.97
STANDARD CHART V/R /PERP//GBP/ GBP 6,399,000.00 9,748,619.07
BARCLAYS BAN V/R 01/16/23/GBP/ GBP 6,050,000.00 9,844,819.33
LEGAL & GENE V/R 07/23/41/GBP/ GBP 3,093,000.00 6,081,915.67
LLOYDS BANK V/R 12/16/21/GBP/ GBP 4,600,000.00 7,665,254.93
DIRECT LINE V/R 04/27/42/GBP/ GBP 11,500,000.00 21,352,784.13
RL FINANCE B V/R 11/30/43/GBP/ GBP 5,500,000.00 8,713,823.32
ROYAL BK O 4.35% 01/23/17/EUR/ EUR 3,000,000.00 3,464,281.81
AVIVA PLC V/R 05/22/38/EUR/ EUR 3,450,000.00 4,279,054.10
LBG CAPIT 6.385% 05/12/20/EUR/ EUR 1,500,000.00 1,874,161.39
LLOYDS BANK V/R 12/16/21/EUR/ EUR 6,073,000.00 7,613,608.12
ROYAL BK OF V/R 03/16/22/EUR/ EUR 4,750,000.00 5,950,857.01
LLOYDS BANK PLC 6.5% 09/14/20 usD 6,675,000.00 7,707,188.63
ROYAL BK SCOTLND G 6% 12/19/23 usD 4,500,000.00 4,815,225.00
ROYAL BK SCOTL 6.125% 12/15/22 usD 5,000,000.00 5,459,100.00
SANTANDER UK PLC 5% 11/07/23 usb 6,500,000.00 6,768,066.50
LBG CAPITAL NO.1 PL V/R /PERP/ usb 1,000,000.00 1,131,000.00
LLOYDS BANK PLC V/R 12/16/21 usb 7,140,000.00 7,789,383.00
ROYAL BK OF SCOTL V/R 03/16/22 usb 12,709,000.00 13,916,355.00
153,510,051.12

CITIGROUP 5.125% 12/12/18/GBP/ GBP 13,790,000.00 22,513,289.83
NATIONAL CAPIT V/R /PERP//GBP/ GBP 2,700,000.00 4,243,193.32
AMERICAN EXPRESS CO V/R /PERP/ usD 11,450,000.00 11,106,236.65
BANK OF AMERICA 3.3% 01/11/23 usD 7,500,000.00 7,454,595.00
BANK OF AMERICA CO 4% 04/01/24 usD 17,600,000.00 18,148,328.00
BANK OF AMERICA 4.2% 08/26/24 usD 5,000,000.00 5,005,620.00
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BANK OF AMERICA 3.95% 04/21/25 usD 5,100,000.00 4,971,204.60
CAPITAL ONE BA 3.375% 02/15/23 usD 4,200,000.00 4,091,774.40
CHUBB CORP V/R 03/29/67 usD 590,000.00 583,362.50
CITIGROUP INC 3.5% 05/15/23 usD 2,500,000.00 2,437,760.00
CITIGROUP INC 3.75% 06/16/24 usD 12,000,000.00 12,227,868.00
CITIGROUP INC 3.875% 03/26/25 usD 2,000,000.00 1,947,430.00
HARTFORD FINL SV 4.3% 04/15/43 usD 3,175,000.00 3,069,370.93
JPMORGAN CHASE 4.35% 08/15/21 usD 3,550,000.00 3,828,717.60
JPMORGAN CHASE & 4.5% 01/24/22 usb 24,150,000.00 26,078,643.15
JPMORGAN CHASE & CO V/R /PERP/ ush 11,950,000.00 11,950,000.00
JPMORGAN CHASE & CO V/R /PERP/ usD 3,000,000.00 2,835,960.00
JPMORGAN CHASE & CO V/R /PERP/ usD 9,000,000.00 8,952,750.00
BANK OF AMERICA 6.11% 01/29/37 usD 2,950,000.00 3,403,851.60
METLIFE INC 3.6% 04/10/24 usD 10,800,000.00 11,012,554.80
MORGAN STANLEY 3.875% 04/29/24 usD 11,000,000.00 11,247,764.00
MORGAN STANLEY 4.3% 01/27/45 usD 1,700,000.00 1,619,581.50
MORGAN STANLEY 3.7% 10/23/24 usD 33,875,000.00 34,075,607.75
PRUDENTIAL FINANC V/R 06/15/43 usb 1,450,000.00 1,500,025.00
PRUDENTIAL FINANC V/R 05/15/45 usb 1,125,000.00 1,117,968.75
WELLS FARGO & COMPA V/R /PERP/ usD 4,850,000.00 4,862,125.00
WELLS FARGO & COMPA V/R /PERP/ usD 10,050,000.00 10,301,250.00
230,586,832.38
722,592,718.55
773,852,717.89
EUR GBP usD
V/R /PERP/
27 10 13 28 4 12

- 159,831,018

320,891,674 -

849,999,294 -

- 897,326,227

- 201,497,246

470 890,458

- 3,746,182

1,170,891,438 1,263,291,131

1,170,891,438 1,263,291,131

- 101,020,000

3,000,000 -

3,000,000 101,020,000

3,000,000 101,020,000
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