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FZUEHITIH Y A,

(1 04720 1FRICBET 5 ERD)
X5 (CERk214 7 H 30 H BLE) (CEpk224E 2 A 1 HEE)
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(3) MtEBAME

B AMmArEE CER22 42 H 1 HETE)
(1) #=
HE kA MRk PR AR BT FHMmER AR =
7 AU H K/ |[WELLS FARGO CORP 7.5% SERIES L PFD 1,618 942.60| 1,525,126.80 | 3
BANK OF AMERICA CRP 7.25% SER-L PFD 942 905. 00 852,510.00 |
CITIGROUP INC 7.5% 12/15/12 PFD 6, 857 104. 54 716,830.78 |
JNE SNIL 3 3, 094, 467. 58
(279, 677, 979)
FEA TR L 2R 1. 8% 100. 0%
&EF 279, 677, 979
(279, 677, 979)
(F) F@EFHO ()N, BEREETHY £,
() /MR- BEFEMO ()N, AMEREMIERICFEDLEHOT, RETHD T,
() HRiTAE X AR OME EICRTT DR, BIOEKREHMOAHEFH T HERTHY 9,
(JE) B % OFFITEIRIESE THAZLEELTEY £,
(1) BERLIAOF ML
3] N B P‘j” Y2 GIN = A1%Y
wE | e i B e wiE |
AR | HAM THEE—L 0% MAY23 CB 157, 000, 000 165, 473, 290
THrE—L 0% MAY28 CB 43, 000, 000 46, 301, 540
F—AP—rFYEXL 0. 1% A
PR13 EB 102, 000, 000 99, 489, 780
JERSTF 0% NOV12 CB 155, 000, 000 164, 374, 400
HSBUWEFT1 3 0% a— A7 a 4k
s o 147, 000, 000 171, 990, 000
TEAH LRSS 8 [l thig
WL 0% JUL11 CB 60, 000, 000 65, 546, 400
AFr 0% JAN14 CB 50, 000, 000 52, 708, 500
AR5 4 [ AR AR s 75, 000, 000 76, 500, 000
=2 0% MAR11 CB 110, 000, 000 120, 285, 000
EEERE 0% NOV14 CB 54, 000, 000 57,901, 500
ITAF e V—eF— UTFTALV T A
UG11 0% CB 90, 000, 000 87, 933, 600
AF 1 20%a— VA7 g 5B
. - 156, 000, 000 174, 486, 000
% 6 (o] M (RSt
HHEBERAT1 2 0% 2 — /LA 7Y a U 4RIH
o ° 96, 000, 000 98, 880, 000
{145 2 a8 fpdn - f
SEEE L 3 0% a— AT a 5k
. - 46, 000, 000 45, 931, 000
TEAFEE 8 [l EAE (R iR At
2 = 0,
/y=7E=y7A 0% FEBI 18, 000, 000 18, 399, 420
5 CB
it SR 151, 359, 000, 000| 1, 446, 200, 430
FEAREAM L 2R 9. 5% 9. 9%
T AUHE L ALCATEL-LUCENT MLT B CB 2,619, 000. 00 2,243, 424. 92
ALLEGHENY TECH 4. 25% CB 328, 000. 00 413, 821. 20
ALUMINA 2% AWC CB 540, 000. 00 522, 691. 92
AMGEN INC 0. 125% CB 1, 173, 000. 00 1,163, 517. 46
AMGEN INC 0.375% CB 3, 130, 000. 00 3,161, 237. 40
ANGLO AMERICAN 4% AAL CB 1, 700, 000. 00 2, 602, 666. 00
ANGLOGOLD 3. 5% REGS CB 1, 600, 000. 00 1, 739, 340. 80
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ARCHER DANTELS 0.875% CB 432, 000. 00 439, 464. 96
BANCO ESPIRITO 1.25% EB 1, 700, 000. 00 1,692, 044. 00
BEST BUY 2.25% CB 926, 000. 00 980, 124. 70
BXP 2.875% REIT CB 727, 000. 00 714,173.53
CARNIVAL CORP 2% CB 1, 247, 000. 00 1, 308, 152. 88
CEPHALON INC 2.5% CB 805, 000. 00 897, 534. 75
CHERATING CAPITAL MLT EB 1, 900, 000. 00 2,093, 895. 00
CHESAPEAKE NRG 2. 25% CB 1, 224, 000. 00 890, 668. 08
CHESAPEAKE NRG 2. 75% CB 696, 000. 00 664, 105. 10
CHINA OVERSEAS 0%COLI CB 900, 000. 00 1, 085, 760. 00
DANA GAS 7.5% CB 800, 000. 00 713, 850. 40
DR HORTON 2% DHI CB 436, 000. 00 496, 080. 80
EMC CORP 1.75% 11 CB 2,072, 000. 00 2,404, 970. 40
EMC CORP 1.75% 13 CB 1, 573, 000. 00 1, 881, 260. 81
FIRST QUANTUM 6% CB 1, 100, 000. 00 1, 645, 297. 50
GILEAD SCIENCES 0.5% CB 1, 501, 000. 00 1,915, 876. 40
HCREIT 4. 75% REIT CB 880, 000. 00 959, 376. 00
INTEL CORP 2.95% CB 1, 270, 000. 00 1, 208, 973. 96
INTL GAME 3.25% 144A CB 884, 000. 00 1, 084, 005. 00
INVITROGEN CORP 1.5% CB 1, 090, 000. 00 1,219, 129. 03
JSW STEEL LTD 0% CB 300, 000. 00 371, 340. 00
KCC CORP 0% A CB 100, 000. 00 102, 081. 30
KCC CORP 0% C EB 900, 000. 00 931, 886. 10
KCC CORP 3.5% EB 2,000, 000. 00 2, 320, 250. 00
KINROSS GOLDI.75%144A CB 1, 337, 000. 00 1,297, 424. 80
LIBERTY MEDIA MLT EB 2, 005, 000. 00 2,024, 608. 90
MEDTRONIC INC 1.5% CB 2, 268, 000. 00 2,282, 968. 80
MEDTRONIC INC 1.625% CB 377, 000. 00 389, 407. 07
MYLAN INC 1.25% CB 589, 000. 00 600, 238. 12
NASDAQ 2. 5% CB 414, 000. 00 391, 114. 49
NETAPP INC 1.75% CB 2,272,000. 00 2, 566, 723. 84
NEWMONT MINING 1.25% CB 2,006, 000. 00 2,372,897. 40
OLAM INTL LTD 6% CB 1, 000, 000. 00 1,048, 721. 00
PAKA CAPITAL 0% PARK CB 200, 000. 00 209, 135. 80
PEABODY ENERGY 4. 75% CB 807, 000. 00 795, 469. 58
PETROPAVLOVSK 4% POG CB 600, 000. 00 592, 500. 00
PETROPLUS 4% CB 400, 000. 00 371, 000. 00
PTRBAKKEN 3. 125% REGS CB 700, 000. 00 691, 706. 40
RAFFLESTA CAP VAR EB 1, 500, 000. 00 1,780, 170. 00
RAYONIER 3.75% REIT CB 1, 736, 000. 00 1, 838, 736. 48
RAYONTER4. 5%REIT 144A CB 238, 000. 00 274, 352. 12
RELTANCE COMMS 0% CB 700, 000. 00 752, 679. 20
SANDISK CORP 1% CB 603, 000. 00 487, 766. 70
SHIRE 2. 75% REGS CB 2,200, 000. 00 2,170, 649. 80
SK TELECOM 1. 75% ADS CB 800, 000. 00 934, 696. 00
SUZLON ENERGY 7.5% CB 157, 000. 00 190, 879. 34
SUZLON ENERGY7. 5%SUEL CB 380, 000. 00 430, 350. 00
SWISS RE VAR REGS CB 2, 200, 000. 00 2,084, 500. 00
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SYMANTEC CORP 1% CB 2, 329, 000. 00 2,508, 868. 67
TATA STEEL LTD 1% CB 200, 000. 00 227, 457. 20
TATA STEEL LTD 4.5% CB 222, 000. 00 235, 997. 10
TECH DATA CORP 2.75% CB 574, 000. 00 593, 762. 82
TEVA PHARMA 0.25% C CB 575, 000. 00 715, 265. 50
TEVA PHARMA 1.75% D CB 810, 000. 00 979, 905. 60
TEXTRON INC 4. 5% TXT CB 201, 000. 00 325, 981. 80
VEDANTA 5. 5% CB 900, 000. 00 1, 142, 577. 00
XILINX INC 3.125% CB 1, 541, 000. 00 1, 356, 137. 01

G EATRER - 64|69, 394, 000. 00| 74, 531, 648. 94
(6, 736, 170, 431)

FEARHM L 2R 44. 4% 46. 1%
a—n ABENGOA SA 4. 5% CB 200, 000. 00 196, 760. 00
AIR BERLIN 9% CB 450, 000. 00 4717, 000. 00
ATR FRANCE-KLM 4.97% CB 773, 844. 00 1, 020, 096. 89
ALCATEL-LUCENT 5% ALU CB 1, 608, 682. 12 1,724, 228. 32
ALTRAN 6.72% CB 155, 183. 40 180, 409. 55
ARCELORMITTAL 7. 25% CB 1, 359, 038. 25 2, 233, 520. 63
ARTEMIS 2% ARTE CB 1,601, 882. 80 1, 840, 371. 00
ASM ITNL 6.5% ASM CB 150, 000. 00 178, 443. 30
ATOS ORIGIN 2.5% ATO CB 175, 446. 00 190, 896. 79
BULGARI 5. 375% BULG CB 350, 000. 00 453, 362. 00
CAP GEMINI 3.5% CB 702, 882. 00 865, 227. 06
CELESIO 3.75% CB 600, 000. 00 698, 256. 00
CONTROLINVESTE 3% PTC EB 150, 000. 00 151, 483. 50
ESPIRITO SANTO MLT WW CB 2, 500, 000. 00 2, 456, 850. 00
EURAZEO 6. 25% DANO EB 1, 381, 799. 25 1,712, 942. 47
EUROBK EFG 1.7% EFG CB 650, 000. 00 530, 569. 00
FCC ESPANA 6. 5% CB 350, 000. 00 347, 476. 50
FORTIS FLT CASH CB 1, 250, 000. 00 697, 552. 50
HUNGARIAN STATE 4. 4% EB 1, 400, 000. 00 1, 489, 934. 60
ILIAD SA 2.2% CB 650, 865. 60 686, 288. 06
INDUSTRIVARDEN 2. 5% CB 550, 000. 00 569, 794. 50
INFINEON TECH7.5% IFX CB 250, 000. 00 497, 962. 50
INTL POWER 3.25% CB 300, 000. 00 317, 856. 60
INTL POWER 4.75% IPR CB 1, 000, 000. 00 995, 469. 00
INTRALOT 2.25% CB 600, 000. 00 544, 974. 00
KFW 1. 5% DPW EB 2, 400, 000. 00 2, 755, 272. 00
KEW 3.25% DTE EB 3, 800, 000. 00 3,998, 132. 00
KLOECKNER 1. 5% KCO CB 300, 000. 00 267, 000. 00
NEOPOST SA 3.75% CB 298, 116. 00 309, 743. 99
NEXANS SA 1.5% CB 664, 200. 00 728, 819. 99
NEXANS SA 4% NEX CB 753, 294. 95 913, 435. 67
NYRSTAR 7% NYR CB 350, 000. 00 530, 537. 00
PESCANOVA 6. 75% PVA CB 250, 000. 00 252, 657. 50
PEUGEOT SA 4.45% UG CB 943, 609. 40 1, 176, 654. 60
PORTUGAL TEL4. 125%PTC CB 1, 200, 000. 00 1,273, 264. 80
Q-CELLS 1.375% CB 600, 000. 00 380, 970. 60
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Q-CELLS 5. 75% CB 900, 000. 00 594, 139. 50
RENEWABLE ENERGY 6. 5% CB 400, 000. 00 378, 834. 00
RHODTA SA 0.5% CB 1, 827, 607. 60 1, 647, 810. 52
SALZGITTER 1.125% CB 1, 600, 000. 00 1, 748, 000. 00
SOITEC 6. 25% CB 271, 539. 45 356, 272. 44
SOL MELIA SA 5% SOL CB 150, 000. 00 160, 174. 50
UCB SA 4.5% CB 1, 200, 000. 00 1, 364, 400. 00
UNIBAIL-RODAM3. 5%REIT CB 1, 387, 053. 72 1, 845, 162. 42
VILMORIN 4. 5% RIN CB 287, 434. 28 293, 274. 74
WERELDHAVE4. 375% REIT CB 200, 000. 00 222, 728. 20
i N - 46(38, 942, 478.82| 42, 255, 009. 24
(5, 296, 665, 408)
FELAREAT L2 34. 9% 36. 2%
JR R BRITISH AIRWAYS 5. 8% CB 400, 000. 00 505, 500. 00
C&W 5.75% EMIN CB 500, 000. 00 537, 455. 00
ITV PLC 4% CB 150, 000. 00 167, 223. 00
PENNON GROUP 4. 625% CB 600, 000. 00 657, 342. 00
SVG CAPITAL 8.25% CB 100, 000. 00 75, 500. 00
TUT TRAVEL PLC 6% CB 900, 000. 00 909, 729. 00
WPP PLC 5.75% WPP CB 1, 100, 000. 00 1, 397, 069. 30
i iR 7| 3, 750, 000. 00 4,249, 818. 30
(613, 461, 271)
FELAREAT L2 4. 0% 4. 2%
AL AT ADECCO 0% CB 5, 000. 00 5,510. 00
BALOISE HOLDING 1.5% CB 560, 000. 00 594, 440. 00
SWISS PRIME SITEL. 875%CB 650, 000. 00 664, 950. 00
i N - 3| 1,215, 000.00 1, 264, 900. 00
(107, 731, 533)
FELAREAT L2 0. 7% 0. 7%
F—ARZYTR/L|CFS 5.075% REIT EMTN CB 100, 000. 00 97, 261. 90
CTH PRPTY 5. 25% REIT CB 400, 000. 00 381, 048. 00
Bl EATRER - 2| 500, 000. 00 478, 309. 90
(38, 326, 972)
FEARHM L 2R 0. 3% 0. 3%
FHR L CHAMPION PATH 0% CB 2, 000, 000. 00 2,122, 500. 00
SOHO CHINA LTD 3.75% CB 5, 000, 000. 00 4, 748, 700. 00
i R 2| 17,000, 000. 00 6, 871, 200. 00
(79, 980, 768)
FELAREAT L2 0. 5% 0. 5%
L HIR—)L RV (CAPITALAND LTD 2. 1% CB 1, 250, 000. 00 1,210, 661. 25
CAPITALAND LTD 2.875% CB 1, 000, 000. 00 1, 024, 520. 00
CAPITALAND LTD 3.125% CB 250, 000. 00 250, 506. 25
GENTING INTL PLC 0% CB 600, 000. 00 665, 796. 00
GUOCOLAND LTD 0% 2 CB 700, 000. 00 676, 217. 50
YANLORD LAND 0% REGS CB 500, 000. 00 559, 445. 00
YANLORD LAND 5.85% CB 500, 000. 00 507, 940. 00
i N - 7| 4,800, 000. 00 4, 895, 086. 00

(314, 166, 619)
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FEH HE ein) Iy FRIRIAKA AR e
FEAREM L 2R 2.1% 2. 1%
/NG 14, 632, 703, 432
(13, 186, 503, 002)
&EF 14, 632, 703, 432

(13, 186, 503, 002)

(F) FEEFHHO ()WL, BERBEFEHETH Y E7,
(E) /J\u+
() HEI3A LV ARMEOME PEIZ T D, B LUK @EEFHIOE

BRIEFEM O ()WL, SMVERAMIERIRDD HDOT, NETHY £,
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3 T UNT 4 THG RO T ARG | OFRVESE K Ol D4R B %
FYFEHITIDH Y FH A,

2 J7VFOHER

WMEEREHES
(ERR224FE 2 H 26 H BI(E)
%A S| HL
[ &EPEKRE 14, 374, 981, 495 M
0 AfEiks 31, 428, 443 M
M AEERE(T — 1) 14, 343, 553, 052 M
IV RBAITH HE 15, 670, 214, 720 i
V1AM g pEgE (IL1IV) 0. 9153 M
(%) JPMY—/WVFK-CB - -A—7v v —T757 R
(FR224F 2 A 26 HBLLE)
| x| R
I EERE 14,772, 634, 268 M
0 Ak 157, 726, 734 M
M HMUEEREE(T —11) 14, 614, 907, 534 M
IV FATH R 9, 322, 576, 249 A
Vo1 RM7e ) i pEgE (IL1IV) 1. 5677 M




£5 HRERUVEMNORE

TREFHE B P O ER L ORI O ERE 72 D NS Y% FEHIRR O 0Tk i@ T,
H REAE (A) iRy (A) EAEOH (A1)
13 3, 833, 022, 587 644, 939, 503 3, 188, 083, 084
2 3,691, 183, 090 1, 869, 369, 796 5, 009, 896, 378
3 4 572, 785, 715 2,025, 314, 754 3, 557, 367, 339
4 # 10, 267, 395, 914 2, 386, 254, 048 11, 438, 509, 205
5 # 6, 269, 357, 722 5, 854, 159, 451 11, 853, 707, 476
6 1 13, 854, 960, 212 3,912, 291, 870 21, 796, 375, 818
7 2, 318, 060, 784 3, 270, 628, 683 20, 843, 807, 919
8 H 903, 225, 960 4,138, 048, 387 17, 608, 985, 492
9 #1 2,576,922, 213 4, 075, 364, 379 16, 110, 543, 326
1044 2,915, 565, 114 2, 232, 994, 453 16, 793, 113, 987
114 2,817, 161, 503 2,677, 682, 278 16, 932, 593, 212
123 8, 033, 594, 253 1,691, 086, 645 23, 275, 100, 820
1344 3,927, 579, 153 1,771, 879, 269 25, 430, 800, 704
144 531, 578, 466 2, 237, 365, 353 23,725,013, 817
154 193, 276, 438 5, 532, 120, 430 18, 386, 169, 825
163 430, 350, 823 1, 274, 055, 645 17, 542, 465, 003
173 737, 789, 966 2,392,991, 127 15, 887, 263, 842
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TN o,
;”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
==> 0% MAR11 CB 100, 000, 000 110, 143, 000
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ErtiEk

FEAH g K24i] iy IR AR RE(IIE 65
f’iéﬁ' CSKAR—NTA T2 Bl 110, 000, 000 38, 280, 000
7t N - 14/ 1, 168, 000, 000| 1, 099, 504, 650
R AT L2 6. 9% 7. 1%
7 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, 707. 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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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 7696, 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
YANLORD LAND 5. 85% CB 500, 000. 00 578, 750. 00
i SRINEL 6| 8,050,000.00 7,104,801.50
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FE¥E mE EAr] iy Fr AR At AE =
(468, 064, 322)
LRI L 2R 2. 9% 3. 0%
/NG 15,471, 075, 610
(14, 371, 570, 960)
&t 15, 471, 075, 610

(14, 371, 570, 960)

(1) FmgEHo () WiE, AERBREETHY £,

() /NGEF - BREEEMO O NIZ, SMERAMRERICHRD L b0 T, RAETHY £7,
() HeRI3E &0 MR DM EIT T 2 R, B X OFBEFHROGFH @I T 2R TH Y 7,

2 ARG PR N R
Y HEHIID Y A,

%3
HRICFLM A~ S A,

H| TR LTEY 0T,

2 J7VFDRR

T VST o TG K OB TG | DS FESE K ONReA 4R 3%
(FUART 4 TWGIFICET D ER O WG ORMFICET 2 F
R EME L TR £,

G PERRGT R
(FRE214E 8 A 31 HBILE)
A S| VA
I BEPERRAR 15, 805, 203, 815 !
0 AfERE 45, 881, 374 M
M g pEREE (T —11) 15, 759, 322, 441 M
IV RBITH A 17, 410, 633, 927 i
V104720 M pERE (M TV) 0. 9052 M
(%) JPMY— )V R-CB - A—7v < —757FK
(FEER214F- 8 A 31 HBIAfE)
%A S| HAZ
I EFEHRHE 16, 134, 512, 984 M
0 AfEkRE 100, 503, 788 M
I Mg pERFE (L — 1) 16, 034, 009, 196 M
IV FATH R 10, 177, 619, 850 i
V1R Y7z 0 siE rERE (0 1V) 1. 5754 M
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BERUVBHOEE
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Lr] RE N (1) figk g (1) BAF O (0)
1 1 3, 833, 022, 587 644, 939, 503 3, 188, 083, 084
2 # 3,691, 183, 090 1, 869, 369, 796 5, 009, 896, 378
34 572, 785,715 2,025, 314, 754 3, 557, 367, 339
4 1 10, 267, 395, 914 2, 386, 254, 048 11, 438, 509, 205
5 # 6, 269, 357, 722 5, 854, 159, 451 11, 853, 707, 476
6 13, 854, 960, 212 3,912, 291, 870 21, 796, 375, 818
7 2, 318, 060, 784 3, 270, 628, 683 20, 843, 807, 919
8 H 903, 225, 960 4,138, 048, 387 17, 608, 985, 492
9 # 2,576,922, 213 4,075, 364, 379 16, 110, 543, 326
1044 2,915, 565, 114 2,232, 994, 453 16, 793, 113, 987
1134 2,817, 161, 503 2,677, 682, 278 16, 932, 593, 212
1244 8, 033, 594, 253 1,691, 086, 645 23, 275, 100, 820
1344 3,927, 579, 153 1,771, 879, 269 25, 430, 800, 704
1444 531, 578, 466 2, 237, 365, 353 23,725,013, 817
158 193, 276, 438 5,532, 120, 430 18, 386, 169, 825
1634 430, 350, 823 1, 274, 055, 645 17, 542, 465, 003

(JE1) F 1o

BT OBUTIE, S HIARIE o

REAREEHET,

(JE2) FEOEK, BHOET, 2 TERENIZBITS2 D TT,

-25-




JPMorgan

Asset Management




	表紙
	目論見書訂正事項分（交付目論見書）2010.4.28
	交付目論見書
	契約締結前書面
	交付目論見書の概要
	目次
	第一部　証券情報
	第二部　ファンド情報
	第１　ファンドの状況
	１　ファンドの性格
	２　投資方針
	３　投資リスク
	４　手数料等及び税金
	５　運用状況
	６　手続等の概要
	７　管理及び運営の概要

	第２　財務ハイライト情報
	第３　内国投資信託受益証券事務の概要
	第４　ファンドの詳細情報の項目（請求目論見書の項目）

	基本用語の解説
	信託約款

	目論見書訂正事項分（請求目論見書）2010.4.28
	請求目論見書
	目次
	第三部　ファンドの詳細情報
	第１　ファンドの沿革
	第２　手続等
	１　申込手続等
	２　換金手続等

	第３　管理及び運営
	１　資産管理等の概要
	２　受益者の権利等

	第４　ファンドの経理状況
	第５　設定及び解約の実績




<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /All
  /Binding /Left
  /CalGrayProfile (Dot Gain 20%)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (U.S. Web Coated \050SWOP\051 v2)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Warning
  /CompatibilityLevel 1.3
  /CompressObjects /Tags
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJDFFile false
  /CreateJobTicket false
  /DefaultRenderingIntent /Default
  /DetectBlends true
  /ColorConversionStrategy /LeaveColorUnchanged
  /DoThumbnails false
  /EmbedAllFonts false
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /SyntheticBoldness 1.00
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams false
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveEPSInfo true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts true
  /TransferFunctionInfo /Remove
  /UCRandBGInfo /Remove
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /DownsampleColorImages false
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 300
  /ColorImageDepth 8
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /FlateEncode
  /AutoFilterColorImages false
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /DownsampleGrayImages false
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 300
  /GrayImageDepth 8
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /FlateEncode
  /AutoFilterGrayImages false
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /DownsampleMonoImages false
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 1200
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputCondition ()
  /PDFXRegistryName (http://www.color.org)
  /PDFXTrapped /Unknown

  /Description <<
    /FRA <>
    /ENU (Use these settings to create PDF documents with higher image resolution for improved printing quality. The PDF documents can be opened with Acrobat and Reader 5.0 and later.)
    /DEU <>
    /PTB <>
    /DAN <>
    /NLD <>
    /ESP <>
    /SUO <>
    /ITA <>
    /NOR <>
    /SVE <>
    /KOR <FEFFd5a5c0c1b41c0020c778c1c40020d488c9c8c7440020c5bbae300020c704d5740020ace0d574c0c1b3c4c7580020c774bbf8c9c0b97c0020c0acc6a9d558c5ec00200050004400460020bb38c11cb97c0020b9ccb4e4b824ba740020c7740020c124c815c7440020c0acc6a9d558c2edc2dcc624002e0020c7740020c124c815c7440020c0acc6a9d558c5ec0020b9ccb4e000200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /CHS <FEFF4f7f75288fd94e9b8bbe7f6e521b5efa76840020005000440046002065876863ff0c5c065305542b66f49ad8768456fe50cf52068fa87387ff0c4ee563d09ad8625353708d2891cf30028be5002000500044004600206587686353ef4ee54f7f752800200020004100630072006f00620061007400204e0e002000520065006100640065007200200035002e00300020548c66f49ad87248672c62535f003002>
    /CHT <FEFF4f7f752890194e9b8a2d5b9a5efa7acb76840020005000440046002065874ef65305542b8f039ad876845f7150cf89e367905ea6ff0c4fbf65bc63d066075217537054c18cea3002005000440046002065874ef653ef4ee54f7f75280020004100630072006f0062006100740020548c002000520065006100640065007200200035002e0030002053ca66f465b07248672c4f86958b555f3002>
    /JPN <FEFF00430054005051fa529b7528>
  >>
>> setdistillerparams
<<
  /HWResolution [1200 1200]
  /PageSize [612.000 792.000]
>> setpagedevice




