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128,087,096 40.80
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29,817,950 9.50
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175,972,624 56.05
122,356,133 38.97
38,861,045 12.38
14,755,446 4.7
9,890,064 3.15
313,949,784 100.00
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0.9589 0.9083
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®
(7 7)
118.68 114.50 9.500
1|SUMIBK 9.5 07/29/49 200,000 8.22%
237,375.00 229,000.00
112.93 110.50 8.000
2|DB 8 05/29/49 169,000 7.60%
190,859.83 186,745.00
117.37 117.75 5.625
3|ALVGR 5.625 10/17/42 100,000 4.79%
117,370.00 117,750.00| 2042/10/17
113.00 111.00 8.375
4|ACAFP 8.375 10/29/49 120,000 4.78%
135,600.00 133,200.00
108.58 106.75 6.379
5|AXASA 6.379 12/49 124,000 4.75%
134,647.80 132,370.00
116.25 115.75 5.750
6/ALVGR 5.75 07/08/41 100,000 4.71%
116,250.00 115,750.00| 2041/7/8
152.00 145.50 10.176
7|HSBC 10.176 12/29/2049 90,000 4.70%
136,800.00 130,950.00
116.87 115.25 7.875
8|ACAFP 7.875 10/29/49 100,000 4.69%
116,875.00 115,250.00
107.37 103.50 7.980
9|WFC 7.98 03/29/49 126,000 4.68%
135,292.50 130,410.00
102.30 100.00 7.900
10|JPM 7.9 04/29/49 130,000 4.67%
132,990.00 130,000.00
101.00 100.50 6.125
11|C 6.125 12/29/49 127,000 4.58%
128,270.00 127,635.00
97.45 96.00 5.950
12]|C 5.95 12/29/49 132,000 4._55%
128,634.00 126,720.00
BNP Paribas 7.781 113.85 110.50 7.781
13 100,000 4.49%
06/29/49 113,850.00 110,500.00
109.75 108.00 7.152
14]UBS 7.152 12/29/49 100,000 4.39%
109,750.00 108,000.00
103.08 98.50 8.000
15|BAC 8.000 07/29/49 124,000 4.38%
127,819.20 122,140.00
103.00 98.25 8.125
16|BAC 8.125 12/29/49 124,000 4.37%
127,720.00 121,830.00
102.95 102.00 6.463
17]AXASA 6.463 12/29/49 115,000 4.21%
118,392.50 117,300.00
104.95 102.25 5.271
18|MUFG 5.271 01/29/49 100,000 4.16%
104,950.00 102,250.00
102.53 105.00 6.125
19|JPM 6.125 12/29/49 110,000 4._15%
112,791.04 115,500.00
BNP PARIBAS 7.195 117.88 111.00 7.195
20 100,000 3.98%
06/29/49 117,883.00 111,000.00
( 28 3 31 )
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( 28 3 31 )

/

2016 8 14,000 1,634,465 1,570,660 1.26%
2016 5 30,000  3,923,912| 3,831,200 3.07%
2016 8 34,0000 4,446,078 4,341,800 3.48%
2016 7 39,000|  5,042,235| 4,980,300 3.99%
2016 6 45,000  5,975,153| 5,746,610 4.60%
2016 9 55,000  6,932,429| 7,023,500 5.63%
2016 5 91,000 11,081,823 10,238,390 8.20%
2016 7 92,000 10,929,324| 10,334,360 8.28%
2016 6 99,000 11,993,221 11,127,510 8.91%
2016 9 103,000{ 11,593,380| 11,537,260 9.24%
2016 10 122,000| 15,493,719| 15,578,180|  12.48%
2016 10 251,000 28,057,533| 28,106,980|  22.52%
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28 3
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) a ) ) )(
i %8 25 ) 100,747,767 0.9743
27 8 3,484,243 0.9954
9 50,368,226 0.9950
10 50,235,217 0.9923
11 65,163,100 0.9901
12 81,817,694 0.9852
28 1 101,109,731 0.9778
2 99,483,917 0.9627
3 124,820,032 0.9694
28 3
( )
) D) )( ) )(
i %825 ) 96,200,509 0.9467
27 8 97,132,788 0.9937
9 97,975,563 0.9901
10 107,752,900 0.9878
11 108,134,509 0.9906
12 106,759,440 0.9779
28 1 96,835,504 0.9727
2 90,575,930 0.9002
3 91,897,605 0.9110
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28 2 5
96,523,543 94,307,075 2,216,468
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96,523,543 94,307,075 2,216,468
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( 28 3 31 )

125,511,119

691,087

124,820,032

128,754,619

0.9694

( 28 3 31 )
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