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1
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4,392,053,697
1,045,375,634

257,330,432

@
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5,295,398,874

200,306,684

129,079,250

5,624,784,808

5,624,784,808

37,033,222

74,578,745

483,686

12,334,971

88,979

124,519,603

124,519,603

5,483,731,304

16,533,901

22,393,784
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475,417,619

583,600,795

108,183,176

483,686

12,334,971

110,579

12,929,236

95,253,940

95,253,940

95,253,940

1,718,589

229,904

229,904

6,089,787

6,089,787

74,578,745

16,533,901

27 10 20

28 11

28 11

1,000,000
5,696,839,787
214,108,483

5,483,731,304

1.0030
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28 11
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5,491,195,284 5,290,888,600 200,306,684
3,966,098,000 3,820,686,200 145,411,800
478,895,161 453,966,320 24,928,841
1,046,202,123 1,016,236,080 29,966,043
5,491,195,284 5,290,888,600 200,306,684

5,795,555,297 5,295,398,874

5,795,555,297 5,295,398,874

5,795,555,297 5,295,398,874

41/79



EDINETOOOO
OO000oO00ooo0oo00oOo(Ees8ys?)
OOoooooooooooooooooood

28 11

)

4,642,727,761

81,791,136

4,724,518,897

4,724,518,897

68,747,558

443,958

11,321,806

87,512

80,600,834

80,600,834

5,168,989,387

525,071,324

4,643,918,063

4,643,918,063

4,724,518,897

27 10 20
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449,451,113
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443,958
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87,512

11,853,276

461,304,389
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15,270,385

381,120

381,120

10,670,882

10,670,882

68,747,558

525,071,324

28 11
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1,000,000
5,447,420,882
279,431,495

5,168,989,387

525,071,324

0.8984

27 10 20
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0.23

68,126,993
0
0 71,117,313 0.013758

0.013300

2,990,320
68,747,558
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5,081,238, 658 4,642,727,761
28 11
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337,957,989

9,851,280,991

5,392,806

44,502,833

84,098,952

13,194,866

10,336,428,437

10,336,428,437

1,424,737

218,137,245

178,563,706

398,125,688

398,125,688

10,876,793,955

938,491,206

9,938,302,749

9,938,302,749

10,336,428,437
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21ST CENTY FOX AMER 4% 10/23 750,000.00 823,440.00
ABBEY NATL TREASURY SVCS PLC 4 800,000.00 852,808.00
ABBVIE INC 2.9% 11/06/22 W1 1,150,000.00 1,175,541.50
ACTAVIS FUNDING SCS 3% 3/12/20 500,000.00 511,015.00
AIG INTL 3.75% 7/10/25 700,000.00 700,364.00
AIR LEASE CORP 3.75% 02/01/22 800,000.00 799,704.00
ALTRIA GROUP INC 2.95 5/23 800,000.00 830,520.00
AMAZON.COM INC 3.8% 12/05/2024 600,000.00 658,788.00
AMERICAN INTL GRP 3.3% 3/01/21 350,000.00 358,361.50
AMERICAN RE 7.45% 12/15/26 B 400,000.00 526,600.00
APACHE CORP 2.625 1/15/23 700,000.00 636,265.00
APPLE INC 2.5% 02/09/25 1,200,000.00 1,201,500.00
BANK TOKYO-MITSUBISHI UFJ LTD 1,500,000.00 1,538,715.00
BARRICK NA FINA 4.4% 5/30/21 391,000.00 399,871.79
BHP FINANCE (US) 10/19/75 REGS 800,000.00 804,360.00
CELGENE CORP 3.875% 08/15/25 1,200,000.00 1,264,920.00
CISCO SYSTEMS INC 3.625 3/24 800,000.00 890,224.00
CITIGROUP INC 3.3% 04/27/25 1,000,000.00 1,005,140.00
CONOCOPHILLIPS CO 4.2% 3/15/21 700,000.00 728,728.00
CREDIT SUISSE 3.75% 03/26/25 1,200,000.00 1,153,128.00
DAIMLER FIN N A 3.5% 8/25 REGS 1,000,000.00 1,043,990.00
DEUTSCHE ANN 5% 10/2/23 REGS 800,000.00 846,432.00
DISCOVERY COMM 3.25% 4/1/23 1,000,000.00 960,140.00
EMD FIN LLC 2.95% 03/19/22 RGS 800,000.00 817,776.00
ENBRIDGE ENRGY 4.375% 10/15/20 500,000.00 489,620.00
ENERGY TRANSFER 4.65% 6/01/21 600,000.00 575,808.00
EOG RESOURC INC 2.45% 4/01/20 500,000.00 498,985.00
FMC TECHNOL INC 3.45% 10/01/22 800,000.00 714,256.00
FORD MTR CR CO 3.157% 08/04/20 500,000.00 513,885.00
GE CAP FDG 3.373% 11/15/25REGS 1,000,000.00 1,066,080.00
GILEAD SCIENCES 3.7% 4/01/24 700,000.00 754,705.00
GLENCORE FG LLC 3.125%4/19 RGS 850,000.00 786,275.50
GOLDMAN SACHS 3.85% 07/08/24 550,000.00 571,021.00
GOOGLE INC 3.375%% 2/25/24 1,000,000.00 1,094,350.00
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GSINC 3.625% 1/22/23 1,000,000.00 1,037,640.00
HARTFORD FINL SVCS 5.125% 4/22 750,000.00 839,662.50
HEINEKEN NV 3.4% 04/01/22 RGS 800,000.00 842,248.00
HEWLETT PACKARD ENTERPRISE CO 1,000,000.00 1,043,110.00
HSBC FINANCE CO 6.676% 1/21 250,000.00 288,212.50
HSBC HLDNGS PLC 4.875% 1/22 800,000.00 876,512.00
HUTCHISON WHAM 3.25%11/8/22RGS 1,200,000.00 1,246,836.00
IMPERIAL TOBACCO FINANCE 3.5% 1,000,000.00 1,018,580.00
INGSLL-RAND GLB 4.25% 06/15/23 800,000.00 865,952.00
INTERPUBLIC GRO 3.75% 2/15/23 750,000.00 752,565.00
ISRAEL ELE CORP 7.25% 1/19REGS 750,000.00 828,960.00
JAPAN TOBACCO 2% 4/13/21 RGS 500,000.00 500,080.00
JEFFERIES GRP INC 5.125% 1/23 750,000.00 770,925.00
KERR-MCGEE GLBL 6.95 7/1/24 750,000.00 791,062.50
KRAFT FOODS GRP 3.5 6/22 800,000.00 847,264.00
MARSH & MCLENNAN 4.05 10/15/23 1,100,000.00 1,167,540.00
MCGRAW HILL FIN INC 4% 6/15/25 800,000.00 845,488.00
MEDTRONIC INC 3.125% 3/15/22 1,000,000.00 1,060,760.00
MICROSOFT CORP 3.125% 11/03/25 1,000,000.00 1,058,150.00
MITSUBISHI UFJ L& 2.5% 3/20REG 1,150,000.00 1,157,291.00
MONDELEZ INTL INC 4% 2/01/24 800,000.00 864,584.00
MONSANTO CO 2.2 7/15/22 750,000.00 733,417.50
MYLAN INC 3.12% 01/15/2023 REG 750,000.00 722,017.50
MYLAN NV 3.75% 12/15/20 144A 200,000.00 206,042.00
NEWELL RUBBERMAID 3.15% 4/1/21 250,000.00 257,127.50
NOBLE ENERGY 5.625% 05/01/21 362,000.00 364,823.60
NORDEA BANK 4.25% 9/21/22 RGS 500,000.00 521,330.00
ORACLE CORP 2.95% 05/15/2025 1,000,000.00 1,028,880.00
PEARSON FDG FOU 3.75% 5/22 RGS 750,000.00 765,922.50
PERNOD RICARD 4.45% 1/22 RGS 800,000.00 863,728.00
PLAINS AM/PAA FIN 2.65% 12/19 500,000.00 472,955.00
QBE CAP FDG 111 05/24/41 RGS 600,000.00 655,236.00
RABOBK NEDERLND 3.95% 11/09/22 800,000.00 819,536.00
REED ELSEVIE 3.125% 10/22 750,000.00 750,765.00
RIO TINTO FIN 3.75% 9/20/21 600,000.00 625,344.00
SCENTRE MGMT 3.5% 02/25 REGS 750,000.00 755,610.00
SCHLUMBER 3.625% 12/21/22 144A 700,000.00 724,304.00
SKY PLC 3.125% 11/26/22 REGS 800,000.00 806,280.00
SUMITOMO BKG 3.65% 07/23/25 1,000,000.00 1,055,620.00
SWIRE PROP FIN 4.375% 6/18/22 800,000.00 877,280.00
SYNGENTA FIN NV 3.125% 3/22 1,000,000.00 1,008,730.00
TELEFONICA EMIS 4.57% 4/27/23 1,000,000.00 1,097,640.00
TIME WARNR INC 3.4% 6/15/22 750,000.00 782,310.00
TYSON FOODS INC 4.5% 6/15/22 800,000.00 880,224.00
UNITEDHEALTH GP 2.125% 3/15/21 1,000,000.00 1,012,370.00
VISA INC 2.8% 12/14/22 1,000,000.00 1,045,140.00
ZIMMER HOLDINGS INC 3.55% 4/25 800,000.00 814,656.00
63,703,000.00 65,944,028.39

(7,129,208,909)

AVLN 6.625 06/41-21 LT2 400,000.00 428,696.00
BARCLAYS BK 6.75/VR 1/16/23 400,000.00 418,524.00
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ENEL SPA 6.25% 6/20/19 500,000.00 571,120.00
FIRSTGROUP PLC 8.75% 4/8/21 400,000.00 498,864.00
GKN HOLDINGS PL 5.375% 9/19/22 500,000.00 558,050.00
LEGAL&GEN 5.375%/VAR 10/45 RGS 500,000.00 498,335.00
LLOYDS BANK PLC 0% 6/1/22 REGS 600,000.00 606,318.00
RL FIN BOND 6.125% 11/43 REGS 400,000.00 412,648.00
RWE FINANCE BV 6.5% 4/20/21 400,000.00 462,568.00
STANDARD LIFE 5.5/VAR 12/4/42 400,000.00 408,196.00
VOLKSWAGEN 1.75% 4/17/20 RGS 600,000.00 587,268.00
5,100,000.00 5,450,587.00
(831,759,576)
ALBEMARLE CORP 1.875% 12/21RGS 800,000.00 798,696.00
APT PIPELINES LTD 1.38% 03/22/ 450,000.00 437,395.50
BAT INTL FIN 0.875% 10/23 REGS 1,250,000.00 1,257,250.00
BP CAPITAL MA 1.373% 3/3/22RGS 350,000.00 360,983.00
BRITISH TELE 0.625% 03/21 REGS 400,000.00 400,512.00
CARNIVAL CORP 1.875% 11/07/22 775,000.00 799,234.25
FCE BANK PLC 1.134% 02/22 REGS 750,000.00 744,217.50
HARMAN FINANCE 2% 5/27/22 900,000.00 888,507.00
HSBC HOLDINGS 0% 3/7/22 RGS 200,000.00 202,212.00
KINDER MORGAN INC 1.5% 12/22 800,000.00 752,456.00
LANDSBANKINN 3% 10/19/18 REGS 200,000.00 204,008.00
MACQUARIE BANK LTD 1.12% 01/20 1,300,000.00 1,309,646.00
MAGNA INTL INC 1.9% 11/24/23 1,000,000.00 1,042,370.00
MONDI FINANCE 3.375% 9/28/20 400,000.00 442,836.00
NATIONWIDE BLD EMTN 6.75% 7/20 500,000.00 591,750.00
PRICELINE GROUP 2.15% 11/25/22 500,000.00 521,760.00
PRICELINE GROUP 2.375 9/24 RGS 500,000.00 515,425.00
PROLOGIS LP 1.375% 10/07/2020 800,000.00 813,528.00
RCI BANQUE SA 1.25% 06/08/2022 500,000.00 512,935.00
SOLVAY SA 1.625% 12/02/22 REGS 300,000.00 312,357.00
SPP DISTRIB AS 2.625% 6/21 RGS 400,000.00 421,264.00
SPP INFRASTRUCTURE FINANCING B 400,000.00 436,328.00
VERIZON COM 1.625% 03/01/24 1,500,000.00 1,575,285.00
14,975,000.00 15,340,955.25
(1,890,312,506)
9,851,280,991
(9,851,280,991)
9,851,280,991
(9,851,280,991)

81 100% 72.37%

11 100% 8.44%

23 100% 19.19%
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12,190,761
30,758,049
274,790,620
218,531
159,588

318,117,549

318,117,549

3,460

3,460

3,460

316,969,929

1,144,160

318,114,089

318,114,089

318,117,549
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4 26

92,784,307
224,185,622

70,000,000
9,500,000
9,800,000

10,000
10,000
10,000
49,986
99,971
99,971
499,851
499,102
1,995,013
99,751

9,972

9,972

9,972

9,972
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28 4 26

9,972

9,972

9,967
9,967
9,967

997

9,966

9,966

9,966
9,966
9,966
9,966
224,145,758
316,969,929

€Y

(b)

15,300,000 15,344,982
15,300,000 15,413,067,

30,600,000 30,758,049

15,000,000 15,225,900

100,000,000 100,039,000

17,000,000 17,186,320

140,000,000 142,339,400

272,000,000 274,790,620

305,548,669
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28 5 31

5,298,693,439

46,019,876

5,252,673,563

5,233,323,744

1.0037

10,037

28 5 31

4,718,725,513

34,187,033

4,684,538,480

5,067,111,799

0.9245

9,245
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2,000
60,000
17,640
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56 150,916
15 57,282
468 5,020,484
193 2,796,120
524 5,171,401
208 2,853,402
64 332,648
64 332,648
1 27,092

0 0
65 359,741
64 332,648
589 5,531,141
272 3,186,050
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38
19 52
27 28 31
193
(
27 31 28 31
25,021,336 10,857,507
- 20,006
291,119 324,934
41,860 81,347
4,897,032 5,418,116
1,000,744 1,635,461
455,390 382,911
13,030 28,813
475,859 494,032
52,473 6,226
32,248,847 19,249,357
120,234 154,246
230,712 240,748
350,947 394,995
497,668 449,034
77,155 146,452
91 79
222 60
575,137 595,627
7,151,933 13,115,106
509,146 10,412,523
600,480 603,625
36,031 32,533
17,299 17,299
665,425 750,481
8,980,317 24,931,569
9,906,402 25,922,192

42,155,249 45,171,549
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27 31 28 31
- 0
82,723 73,103
711 154
143,201 141,808
2,338,432 2,479,778
1,075,587 58,453
2,095,111 2,092,669
478,421 317,444
454,520 992,491
906,623 982,654
808 -
7,576,142 7,138,557
2,633,080 3,028,212
- 51,310
- 693
2,633,080 3,080,216
10,209,222 10,218,774
2,000,000 2,000,000
8,628,984 8,628,984
8,628,984 8,628,984
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