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7,657,583,560

10,241,594,526

3,956,199,371

3,905,945,626

3,579,986,398

3,864,335,331

18,058,080 33,102,200
91,465,001 154,028,997
245,487,176 258,711,467
99,340,476 74,245,107

16,796,376,844

20,339,691,612

16,796,376,844

20,339,691,612

18,001,878 11,588,726
156,733,157 1,242,924,159
174,735,035 1,254,512,885
174,735,035 1,254,512,885

12,128,307,839

13,581,244,457

4,493,333,970

5,503,934,270

4,493,333,970

5,503,934,270

16,621,641,809

19,085,178,727

16,796,376,844

20,339,691,612
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( 16 17 ( 17 16
17 15 17 15 )
1.
2.
3.
4.
17 2|
15
16 8 15 (
12 133 ) 60 61
@ 17
8 15
8 16 15
( )
( 17 2 15 ) ( 17 8 15 )

14,474 ,258,959
598,033,201
2,943,984,321

12,128,307,839

12,128,307,839
2,318,379,491
865,442,873

13,581,244,457
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( )
( 17 2 15 )
) ()
7,657,583,560 197,293,160
3,956,199,371 86,862,594
3,579,986,398 117,730,951
15,193, 769,329 401,886,705
)
16 8 17 17 2 15
( 17 8 15 )
) ()
10,241,594,526 84,636,062
3,905,945, 626 82,884,329
3,864,335,331 102,288,677
18,011,875,483 269,809,068
)
17 2 16 17 8 15
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17

8 17
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(

17
17

2 16
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17 2 15
) ) )
)

165,450,484 166,749,218 1,298,734
524,287,262 527,264,308 2,977,046
363,342,875 363,955,000 612,125
714,698,906 725,403,280 10,704,374
216,314,680 217,380,000 1,065,320
103,481,010 104,874,600 1,393,590
244,471,722 244,813,360 341,638
1,499,911,251 1,514,088,753 14,177,502
186,297,788 188,697,535 2,399,747
43,650,900 44,727,000 1,076,100
4,061,906,878 4,097,953,054 56,202
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17 8 15
) ) )
)
235,014,811 233,585,467 1,429,344
548,395,300 556,513,956 8,118,656
3,469,400 3,511,200 41,800
1,009,813,929 1,021,110,720 11,296,791
43,562,925 43,860,000 297,075
123,308,730 128,410,110 5,101,380
290,694,946 285,466,500 5,228,446
1,709,355,579 1,716,455,777 7,100,198
32,034,986 32,076,118 41,132
3,995,650, 606 4,020,989,848 21,513,474
( 17 2 15 ( 17 15 )
1.3705 1.4053
13,705 14,053
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)

BGARIA 8.25% 01/15/15
RUSSIA 3% 05/14/11
RUSSIA 5% 03/31/30

ARGENT 7.82% 12/31/33
BGB 7% 05/15/06

BTPS 6% 05/01/31

DBR 3.25% 07/04/15
DBR 4.25% 01/04/14
DBR 4.75% 07/04/34
DBR 5.25% 01/04/08
DBR 5.5% 01/04/31

DBR 6.25% 01/04/24
FRTR 4% 04/25/09

FRTR 4% 04/25/14

FRTR 5.25% 04/25/08
FRTR 5.75% 10/25/32
MEX 5.375% 06/10/13
MEX 7.5% 03/08/10
NETHER 2.75% 01/15/09
NETHER 4% 01/15/37
NETHER 5% 07/15/12
NETHER 5.75% 02/15/07
OBL 3.5% 10/09/09

OBL 3.5% 10/10/08

OBL 4% 02/16/07

OBL 4.5% 08/17/07
RAGB 3.9% 07/15/20
SPGB 3.25% 07/30/10
VENZ 11.125% 07/25/11

UKT 8% 06/07/21
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1.0

52.4

0.2

26

650,000.
670,000.
350,000.
1,670,000.

520,000.
5,800,000.
1,690,000.

150,000.

490,000.

940,000.
2,605,000.
4,820,000.

938,000.
1,070,000.

90,000.
7,110,000.
3,600,000.
1,040,000.

140,000.
6,900,000.
1,570,000.
7,100,000.
1,780,000.

170,000.

990,000.
6,970,000.
3,520,000.
1,030,000.
5,960,000.

100,000.

67,093,000.

160,000.
160,000.

00
00
00
00

00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00

00
00

801,710.00
587,937.73
389,865.00

1,779,512.73
(195,087,980)
1.1
529,001.82
6,005,320.00
2,227,082.00
149,340.00
528,024.00
1,099,518.00
2,777,711.50
6,175,866.00
1,260,484.40
1,124,356.00
95,229.00
7,632,585.00
4,787,280.00
1,128,920.00
164,360.00
6,953,130.00
1,624,950.00
7,978,980.00
1,870,958.00
175,746.00
1,020,195.00
7,147,735.00
3,672,768.00
1,066,256.00
6,096,484.00
124,750.00
73,417,029.72

(10,001,601,958)

55.5
225,776.00
225,776.00

(44,904,588)
0.2




ARIES 9.6% 10/25/14

ARENA 2002-1 A2

ARENA BV 2004-1 4.3%

C 5.375% 04/11/11
FHLMC 4.75% 01/15/13
GPPS 2.75% 01/18/11
GPPS 3.375% 01/18/16
GRAN 5.15% 04/20/07
HFP 5.05% 07/15/08
KFMP FRN 04/07/36

KRB 4.5% 01/17/14
MBNAS CCM 5.6% 07/17/14
PERMA 3.9615% 03/10/11
PERMA 5.1% 06/11/07
PERMA FRN 06/10/42
WSTFD 3.625% 06/27/12

BKGREE 10.75% 09/06/10
CHESTR 6% 01/18/11

EIB 5.5% 12/07/11

KFW 5.625% 08/25/17
SOWLN 5% 03/31/21
TELSEC FRN 12/10/33

ALZ FRN 02/28/49
AMCOR 4.25% 03/25/11
APD 3.875% 03/10/15
APD 4_25% 04/10/12
AVEFP 4.25% 09/15/10
AVLN FRN 11/29/49
BATSLN 4.875% 02/25/09
BYIF FRN 07/29/15

C 5% 08/02/19

C FRN 02/25/30

DCX 4.25% 10/04/11
DT FRN 07/11/11
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16.3
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250,000.

1,500,000.
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450,000.

1,900,000.

1,750,000.

1,550,000.

1,700,000.

2,000,000.

2,101,615.

1,360,000.

1,500,000.

3,250,000.
950,000.
500,000.
750,000.

21,761,615.

220,000.
840,000.
600,000.
930,000.
800,000.
230,000.
3,620,000.

550,000.
100,000.
350,000.
350,000.
700,000.
420,000.
1,000,000.
500,000.
500,000.
450,000.
200,000.
180,000.

00
00

00
00
00
00
00
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00
00
00
00
00
00
00
00
00
00

00
00
00
00
00
00
00

00
00
00
00
00
00
00
00
00
00
00
00

10,241,594,526
(10,241,594,526)

321,875.
321,875.

00
00

(35,287, 156)

0.2
1,626,300.
529,150.
503,010.
2,096,270.
1,733,725.
1,533,260.
1,774,120.
2,049,400.
2,101,615.
1,471,928.
1,708,200.
3,396,900.
992,465.
500,250.
750,000.
22,766,593.

00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00

(3.101,492,964)

17.2
274,703.
887,964.
630,000.

1,015,002.
807,680.
251,942.

3,867,291.

00
00
00
00
00
00
00

(769,165,506)

4.3

3,905,945, 626
(3,905, 945,626)

548,845.
103,340.
352,520.
367,780.
739,410.
433,650.
1,059,500.
496,500.
559,800.
442,035.
207,200.
211,860.

00
00
00
00
00
00
00
00
00
00
00
00




EADFP 5.5% 09/25/18
ELIAS 4.75% 05/13/14
EWE 4.875% 10/14/19

F 6.125% 09/19/05
FRTEL 8.125% 01/28/33
GENP 5.625% 10/13/11
HBOS 4.875% 03/20/15
HSBC 3.375% 06/08/12
HSBC FRN 12/24/49
INTNED 4.625% 03/15/19
LLYDIN FRN 11/17/24
LXSGR 4.125% 06/21/12
MER 4.625% 10/02/13
MRWLN 6.5% 04/12/10
MWDP 4.875% 11/04/14
NBHSS 6% 12/13/10
PEMEX 6.375% 08/05/16
PORTEL 3.75% 03/26/12
PORTEL 4.5% 06/16/25
RBS FRN 12/29/49
REFER 4% 03/16/15
ROMFIN 4.94% 02/20/13
RWE 4.625% 07/23/14
RWE 6.125% 10/26/12
SANTAN FRN 09/30/19
SEB FRN 06/06/12
SOCGEN FRN 01/29/49
SUEDZU FRN 06/29/49
SYNNVX 4.125% 04/22/15
TELECO 3% 06/28/10
TICI 4.5% 03/05/09
TITIM 5.875% 01/24/08
TITIM 7.75% 01/24/33
UU 4.25% 01/24/20
VIEFP 6.125% 11/25/33
VW FRN 12/03/14

BACR FRN 12/15/17

BARC 6.375% 04/19/17
HBOS FRN 05/12/15

MKS 6.25% 01/23/07
MUNRE FRN 06/21/28
NRBS FRN 09/21/15

TYC 6.5% 11/21/11
UKRAIL 4.875% 03/06/09
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48

410,000.
310,000.
190,000.
980,000.
100,000.
290,000.
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280,000.
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610,000.
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21,977,000.

250,000.
100,000.
180,000.
340,000.
290,000.
320,000.
310,000.
890,000.
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00
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00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00

00
00
00
00
00
00
00
00

473,140.00
336,195.00
206,758.00
981,960.00
150,600.00
288,898.00
550,300.00
280,700.00
166,897.65
656,665.00
431,040.00
649,285.00

1,138,864.00
824,229.00
147,826.00
403,560.00
106,561.50
203,740.00
296,370.00
235,218.60
1,133,097.90
779,941.50
261,965.00
506,583.00
850,160.00
1,053,000.00
559,460.00
540,100.00
535,548.00
248,600.00
147,238.00
1,071,000.00
235,960.00
363,672.00
134,970.00
768,000.00
23,240,543.15

(3,166,059,193)

17.6
252,675.00
110,320.00
183,060.00
344,896.00
340,402.00
391,424.00
332,630.00
900,324.00




VW 5.5% 09/20/06 650,000.00 655,135.00
9| 3,330,000.00 3,510,866.00
(698,276,138)
3.7 3.9
3,864,335,331
(3,864,335,331)
18,011,875,483
(18,011,875,483)
()1 @)
2. @)
3.
4
3 1.0
1.3
1 0.2
26 52.4
15 16.3 90.3
48 16.6
1 0.2
6 4.0 8.4
9 3.7
2
( 17 8 15
) () )
235,014,811 233,585,467
548,395,300 556,513,956
3,469,400 3,511,200
1,009,813,929 1,021,110,720
43,562,925 43,860,000
123,308,730 128,410,110
290,694,946 285,466,500
1,709, 355,579 1,716,455,777
32,034,986 32,076,118
3,995,650, 606 4,020,989, 848
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17 9 30 )

18,938,680,585

48,324,444

18,890,356,141

15,440,140,818

1.2235

17 9 30 )

19,005,265,393

65,996,270

18,939,269,123

13,339,917,296

1.4197
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) )
( 14 8 29 ! 14 11 15 ) 7,056,103,688 88,218,244
( 14 11 16 2 15 2 17 ) 6,440,640,176 1,363,006,240
( 15 2 18 3 15 5 15 ) 6,104,389,703 2,414,622 ,441
( 15 5 16 4 15 8 15 ) 2,776,307,258 4,880,383,026
( 15 8 16 > 15 11 17 ) 2,175,432,469 822,370,084
( 15 11 18 6 6 2 16 ) 1,437,870,501 1,391,226,502
( 16 2 17 ! 16 5 17 ) 1,938,272,782 1,629,905,400
( 16 5 18 8 16 8 16 ) 1,204,792,972 939,387,098
( 16 8 17 ’ 16 11 15 ) 747,764,414 1,375,284,630
( 16 11 16 10 17 2 15 ) 956,549,786 2,424,086,944
( 17 2 16 - 17 5 16 ) 784,720,335 1,041,116,832
( 17 5 17 12 17 8 15 ) 3,315,077,411 1,089,326,330

(

)
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