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LEGG MASON LM 2011 9 30 <2/5>
GLOBAL ASSET MANAGEMENT / /
10 50

1 3.750 | 2016/4/15 AA- 4.97 9.55 ( 5)62 91.41%
2 3.375 | 2019/11/15 AAA 1.63 9.05 180 9.13%
3 4.500 | 2020/2/1 AA- 5.50 8.43 0.00 4.18%
4 5.000 | 2012/7/15 AAA 0.54 6.00 0.48 4.05%
5 5.750 | 2022/9/23 A 5.82 5.77 0.00 1.04%
6 3.750 | 2015/9/28 AA+ 2.69 5.01 0.03 0.48%
7 4.250 | 2013/8/1 AA- 4.24 4.16 0.00 0.01%
8 5.500 | 2021/4/30 AA+ 5.11 3.74 0.00 0.00%
9 |[FNMA 30YR OCT FWD| 5.500 | 2041/10/1 MBS AAA 2.31 3.64 0.00 -0.08%
10 6.250 | 2030/5/15 AAA 2.67 3.38 -0.03| -1.93%

0.00| -8.30%

() ( )
10 2
5 IMF
20 20
IMF
FRB
FOMC
FRB
FRB
9 7.54 562




LEGG MASON LM A 2011 9 30 <3/5>

GLOBAL ASSET MANAGEMENT / /
e 37 6
e
- ( )



LM

LEGG MASON 2011 9 30 <4/5>
GLOBAL ASSET MANAGEMENT /
LM
50 1
3
1 1
11 2 19
3 12 18
1.05 1.00
1.365 1.300
0.05
L J L J L ]
L J
L ] L ]
L4 (
L J



LEGG MASON LM A 2011 9 30 <5/5>

GLOBAL ASSET MANAGEMENT / /

( ) 417

() 2251

http.//www.leggmason.co.jp  (03)5219-5943




