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(S Bi) (53 BLf) (5 EE) B
1 CERk144£1 A30H) 3,410 3,538 1. 0699 1. 1099
2 (CFR144%- 7 A30H) 4, 950 4,975 0. 9881 0. 9931
3 CERk154£1 A30H) 3,583 3, 689 1.0073 1.0373
4 (CFRE154%- 7 H30H) 11, 634 12, 435 1.0172 1. 0872
5 (FRE&164-1 H30H) 11,975 12, 568 1.0103 1. 0603
6 1 (CERk164£ 7 A30H) 21, 926 22, 035 1. 0060 1.0110
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114 CERk194£ 1 A30H) 17, 251 18, 521 1.0189 1. 0939
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1334 CER%204 1 A30H) 24, 372 24, 474 0. 9584 0. 9624
144 (FRk204E 7 A30H) 20, 959 21, 006 0. 8834 0. 8854
1544 CERi2141 A30H) 12, 907 12, 944 0. 7020 0. 7040
16 CERk214E 7 A30H) 15, 368 15, 456 0.8761 0.8811
FRk204E 8 HRH 18, 957 — 0. 8835 —
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RE206E11H R H 13, 043 — 0. 6806 —
RE204E12H R H 13, 220 — 0. 7149 —
FRk214E 1 ARHA 12, 907 — 0. 7020 —
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FRk214E 3 AR H 13, 444 — 0. 7460 —
VRk214E 4 ARHA 14, 294 — 0. 7909 —
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BANK OF AMERICA CRP 7.25% SER-L PFD 942 819. 00 771,498.00 | *
CITIGROUP INC 6.5% SERIES T PFD 15, 988 27. 46 439,030.48 | *
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(241, 730, 904)
FEATRFAM L 2R 1. 5% 100. 0%
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0% EB
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FHeE—L 0% MAY28 CB 43, 000, 000 41, 731, 500
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APR13 EB 102, 000, 000 100, 744, 380
— N 0,
;”ﬁ‘/”y 0% DECO9 C 110, 000, 000 105, 182, 000
WY 0% JUL11 CB 60, 000, 000 62, 854, 800
A7y 0% JAN14 CB 50, 000, 000 55, 312, 500
Hrdfy 1. 5% SEP12 CB 20, 000, 000 18, 086, 800
AR 4 B A SRR A 75, 000, 000 78, 150, 000
=—a> 0% MAR11 CB 100, 000, 000 110, 143, 000
IAF Y= F = VTV A
UG11 0% CB 90, 000, 000 86, 845, 500
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FEAH HE KZ4i] e F IR AR FHmAE 65
f’iéﬁ' CSKAR—ATA T2 Wl 110, 000, 000 38, 280, 000
7t N - 14/ 1, 168, 000, 000| 1, 099, 504, 650
R AT L2 6. 9% 7. 1%
T AV AR ADDAX PETRO 3.75% AXC CB 200, 000. 00 222, 450. 20
ALCATEL-LUCENT MLT B CB 3,289, 000.00| 2,512,111.88
ALLEGHENY TECH 4. 25% CB 328, 000. 00 331, 942. 56
ALLTANCE OIL 7.25% CB 300, 000. 00 298, 556. 40
ALUMINA 2% AWC CB 450, 000. 00 407, 835. 00
AMGEN INC 0. 125% CB 1,173,000.00 1,168, 360. 78
AMGEN INC 0. 375% CB 3,130, 000. 00| 3,125, 752. 59
ANGLO AMERICAN 4% AAL CB 3,000, 000. 00| 4, 036, 980. 00
ANGLOGOLD 3. 5% REGS CB 1, 600, 000. 00| 1, 647, 200. 00
ARCELORMITTAL 5% CB 249, 000. 00 333,971. 25
ARCHER DANTELS 0. 875% CB 864, 000. 00 855, 843. 84
BXP 2.875% REIT CB 2,020, 000. 00| 1,855, 341. 69
BXP 3.625% 144A REIT CB 655, 000. 00 570, 871. 80
CARNIVAL CORP 2% CB 1, 247,000. 00 1,217, 370.03
CEPHALON INC 2.5% CB 43, 000. 00 44,1707. 10
CHERATING CAPITAL MLT EB 1,900, 000. 00| 1,983, 757. 70
CHESAPEAKE NRG 2. 25% CB 1, 434, 000. 00 883, 652. 31
CHESAPEAKE NRG 2. 75% CB 696, 000. 00 611, 610. 00
CHINA OVERSEAS 0% COLI CB 900, 000. 00| 1, 190, 250. 00
DANA GAS 7.5% CB 1, 100, 000. 00 896, 616. 60
DDR 3% REIT CB 539, 000. 00 401, 437. 49
EMC CORP 1.75% 11 CB 2,422,000.00| 2,741, 607. 12
EMC CORP 1.75% 13 CB 1,573,000.00 1,796, 790.71
FERINGGHI CAP 0% REGS EB 1, 500, 000. 00| 1, 703, 799. 00
FIRST QUANTUM 6% CB 1, 500, 000. 00| 1, 905, 819. 00
GILEAD SCIENCES 0.5% CB 1,501, 000. 00| 1,986, 723. 60
INTEL CORP 2.95% CB 1,270,000.00 1,117, 155. 50
INTL GAME 3.25% 144A CB 455, 000. 00 555, 655. 10
INVITROGEN CORP 1.5% CB 1,470, 000. 00| 1,585, 483. 20
JSW STEEL LTD 0% CB 300, 000. 00 288, 907. 50
KCC CORP 0% A CB 600, 000. 00 591, 880. 20
KCC CORP 0% C EB 800, 000. 00 805, 444. 80
KCC CORP 3.5% EB 1, 100, 000. 00| 1, 259, 500. 00
KINROSS GOLD 1.75% 144A CB 1,620, 000. 00| 1,539, 162. 00
LG DISPLAY 0% 2 CB 1, 100, 000. 00| 1, 161, 160. 00
LIBERTY MEDIA 3.125% EB 2,005, 000. 00| 1,806, 003. 75
MEDTRONIC INC 1.5% CB 3,280, 000. 00| 3,237, 520. 72
MEDTRONIC INC 1.625% CB 377, 000. 00 363, 054. 77
MYLAN INC 1.25% CB 937, 000. 00 838, 865. 16
NABORS 0.94% CB 712, 000. 00 672,570. 15
NAKHEEL DEVELOP 2. 75% CB 700, 000. 00 467, 154. 80
NASDAQ 2. 5% CB 700, 000. 00 586, 257. 00
NETAPP INC 1.75% CB 2,872, 000.00]  2,781,919.71
NEWMONT MINING 1.25% CB 2,573, 000.00| 2,802, 665. 98
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& KZ4i] Iy F IR AR FHmAE
OLAM INTL LTD 1.2821% CB 424, 000. 00 717, 832. 00
PACIFIC BASIN MLT PB CB 540, 000. 00 502, 960. 32
PAKA CAPITAL 0% PARK CB 500, 000. 00| 1, 481, 250. 00
PEABODY ENERGY 4. 75% CB 963, 000. 00 755, 315. 56
PETROLEUM GEO 2. 7% CB 300, 000. 00 968, 305. 00
PETROPLUS 3. 375% PPHN CB 200, 000. 00| 1, 083, 000. 00
PREMIER OIL 2.875% PMO CB 100, 000. 00| 1,079, 741. 30
RAFFLESTA CAP VAR EB 800, 000. 00| 2,028, 533. 40
RAYONIER 3. 75% CB 736, 000. 00| 1, 686, 747. 94
RELTANCE COMMS 0% CB 300, 000. 00| 1, 332, 909. 50
SANDISK CORP 1% CB 603, 000. 00 422, 602. 28
SEADRILL LTD 3.625% CB 200, 000. 00 165, 733. 00
SHIRE 2.75% REGS CB 000, 000. 00| 2, 688, 636. 00
STIEM INDUSTRIES 0% SUB EB 900, 000. 00 797, 256. 00
SUBSEA 7 INC 2.8% SUB CB 400, 000. 00 357, 072. 00
SUZLON ENERGY 7. 5% CB 157, 000. 00 211, 609. 78
SUZLON ENERGY 7. 5% SUEL CB 380, 000. 00 511, 100. 00
SWISS RE 3.25% REGS CB 110, 000. 00| 1, 495, 990. 00
SYMANTEC CORP 1% CB 410, 000. 00| 2, 574, 964. 50
TATA STEEL LTD 1% CB 300, 000. 00| 1, 361, 855. 30
TEVA PHARMA 0.25% C CB 575, 000. 00 676, 614. 00
TEVA PHARMA 1.75% D CB 810, 000. 00 983, 356. 20
TEXTRON INC 4.5% TXT CB 338, 000. 00 412, 562. 80
TRANSOCEAN 1.5% B CB 878, 000. 00 813, 873. 51
TRANSOCEAN 1.5% C CB 334, 000.00] 1,217,817.93
TRANSOCEAN 1.625% A CB 641, 000. 00| 3,496, 525. 12
US STEEL CORP 4% CB 105, 000. 00| 1,537, 187. 60
VEDANTA 4. 6% CB 900, 000. 00| 1, 688, 978. 40
VEDANTA 5. 5% CB 400, 000. 00| 2, 448, 000. 00
VORNADO 2. 85% REIT CB 006, 000. 00| 1,802, 250. 58
XILINX INC 3.125% CB 541, 000. 00| 1,207, 969. 86
YTL POWER 0% CB 300, 000. 00 358, 500. 00

i AL 76|96, 635, 000. 00| 96, 058, 768. 87
(9, 139, 991, 857)

FELARREAT b 3 57. 1% 59. 1%

o—n ATR FRANCE-KIM 2. 75% CB 292, 432. 50 272, 204. 72
ATR FRANCE-KIM 4. 97% CB 773, 844. 00 854, 704. 13

APV RT 1% EB 100, 000. 00 109, 460. 00

ARCELORMITTAL 7. 25% CB 991, 364. 75| 2,901, 590. 48

ARTEMIS 2% ARTE CB 951,720.70| 2,133, 147.30

BULGART 5. 375% BULG CB 550, 000. 00 561, 874. 50

CAP GEMINT 3.5% CB 702, 882. 00 824, 459. 91

ESPIRITO SANTO MLT WW CB 500, 000. 00| 2, 005, 000. 00

EURAZEO 6. 25% DANO EB 498, 137.00] 1,792, 864. 41

HEIDELBERG 0. 875% HDD CB 400, 000. 00 400, 040. 00

ILIAD SA 2.2% CB 550, 488. 60 561, 554. 63

INFINEON TECH 5% CB 600, 000. 00 590, 780. 40

INFINEON TECH 7.5% IFX CB 450, 000. 00 633, 052. 35
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INTL POWER 3.25% CB 50, 000. 00 41, 850. 00
INTL POWER 4.75% IPR CB 1, 150, 000. 00 984, 745. 00
INTRALOT 2.25% CB 750, 000. 00 649, 875. 00
KFW 1. 5% DPW EB 2,400, 000. 00| 2, 490, 336. 00
KFW 3. 25% DTE EB 800, 000. 00 818, 416. 00
KLOECKNER 6% KCO CB 350, 000. 00 359, 754. 50
LA CAIXA 3.5% CRI CB 1, 200, 000. 00| 1, 201, 152. 00
MAUREL & PROM 7.125% CB 246, 885. 60 259, 435. 58
NEXANS SA 1.5% CB 295, 200. 00 300, 787. 99
NEXANS SA 4% NEX CB 753, 294. 95 799, 583. 95
NYRSTAR 7% NYR CB 400, 000. 00 415, 148. 00
PEUGEOT SA 4. 45% UG CB 631, 265. 00 704, 803. 58
PORTUGAL TEL 4. 125% PTC CB 1,750, 000. 00| 1,769, 412. 75
Q-CELLS 5. 75% CB 800, 000. 00 580, 163. 20
Q-CELLS INTL 1.375% CB 800, 000. 00 532, 151. 20
RHODIA SA 0.5% CB 2,083,692.00] 1,512,214.53
SOLON AG SOLAR 1.375% CB 431, 000. 00 165, 301. 43
UNTBATL-RODAM 3. 5% REIT CB 1,387,053.72| 1,581, 806.00
VILMORIN 4. 5% RIN CB 646, 454. 20 616, 133. 52
i AL 32|29, 285, 715. 02| 29, 423, 803. 06
(3, 936, 904, 849)
AR L 2R 24. 6% 25. 4%
JERUR 31 GROUP PLC 3.625% CB 1, 600, 000. 00| 1,509, 424. 00
SAINSBURY PLC 4.25% CB 150, 000. 00 168, 450. 00
SVG CAPITAL 8.25% CB 250, 000. 00 158, 125. 00
WPP PLC 5.75% WPP CB 1, 100, 000. 00| 1,232, 576. 40
i AL 4] 3,100, 000.00| 3,068, 575. 40
(478, 728, 448)
FELARREAT b 4 3. 0% 3. 1%
AAART T ACTELION FINANCE 0% CB 390, 000. 00 452, 400. 00
ADECCO 0% CB 5, 000. 00 5, 402. 50
PARGESA 1.75% PARG CB 915, 000. 00 769, 515. 00
i AL 3| 1,310,000.00] 1,227,317.50
(107, 476, 193)
FELARREAT b 3 0. 7% 0. 7%
FUN L CHINA PETR 0% SINO CB 8,890, 000. 00| 9, 636, 022. 13
NEW WORLD DEV 0% CB 8,380, 000. 00| 8, 245, 920. 00
SOHO CHINA LTD 3.75% CB 1, 700, 000. 00| 1, 695, 036. 00
i AL 3|18, 970, 000. 00| 19, 576, 978. 13
(240, 405, 291)
FELARREAT b 4 1. 5% 1. 6%
AR — LR )L [CAPTTALAND LTD 2. 1% CB 1, 250, 000. 00| 1,198, 178.75
CAPITALAND LTD 2.95% CB 2,750, 000. 00| 2,104, 731. 75
CAPITALAND LTD 3.125% CB 250, 000. 00 235, 225. 00
CAPITAMALL 1% REIT CB 1, 500, 000. 00| 1, 477, 500. 00
GUOCOLAND LTD 0% 2 CB 1,800, 000. 00| 1,510, 416. 00
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