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(2011 12 30 )

9,963, 570D, BR®&, 195, 2|®4 ,81p&@8/, 007, 7|2D,0] M5

(2011 12 30 )
10005
100| 05

(2011 12 30 )

3,568, 202, 8001336 117, 1|81 ,87035, 07 9, 7|1150,05 708

(2011 12 30 )
100]| 06
100 06

(2011 12 30 )

2,469, 1/881,. 281432 047, 4717 ,2786636 05 3, 3]9180,01 5043

(2011 12 30 )
100|03
100| 03

(2011 12 30 )
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1,431, 0

27.,.B22229 608, 6

119,87

BOOB3 619, 2

099 3

(2011 12

(2011

307, 22

915B22%60

04

81, . 687

B60 35 6 2, 3 2

(2011

63

30 )
99.|65
99./65

12 30 )
21,0107 30 4
12 30 )
100| 04

100
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(2011 12 30 )

3,472,300372) 34 292, 8{76,3AB2] 00 135, 4/432 ,B1700

320,[0003, 15]1.122008, 3]932 22ep. 8020, 8 0|®,. 0040

208,[2003, 69f. Z71%9, 77|5,F, 783 p. 8019, 26|72,. 4GB0

5, 5/50145, 119.80%5, 41|11 4D,55¢0.70806, 3 2|52,. 08030

579,[7001, 344. 07979, 16|18, B,78B9}F. 060093, 90]Q,. PO

440,|]/0001, 964. 38164, 29|19, ¥955%. 06084, 2 0/02,. pA30

317,|5002, 40} . 47/662, 46|3,55D4 4. 06080, 7 2/Q2,. RO

726,800 72716828, 88/2, 3@&92] 00602, 9 4|51,. 6400

75, 9807,36f.4%6%9, 77|8,B85360. 04083, 2 3|2,. 800

89, 8004,54). A0 7, 80|8,4,4D0¢0 . 0404 0, 0 2/01,. GBOLO

457 ,|13001, 06p. 04185, 65|7, 1§88 0B 83, 21|71,. 4040

518,/000 8232826, 45|9, 58%8] 00382, 2 8|41,. 08B0

940,/000 398928374, 98|5, 120410079, 76|0,.000

204,/1001, 70} . B147, 36/0,1,864%. BB 6, 15/41,. PO

325,[0001

o
~
>

. B48,51)10, 6964P. BB 8, 6 5[01,. P00

96, 1003, 608. VA6, 81/8,3,781 9. B 7, 7 0[10,. MO0

287,/0001, 344. 283485, 79|9,B5,662p. B022, 01/40,. B060

85|14 317, 710.27731, 32|43 ®5,900 0 .30000, 1 4|8,. R0

920,/000 363 20B34, 14/5, 738B5]0@89, 80]0,.0060

354,700 8086286, 81|19, 2B&H2 | 0@ 77, 37|9,.480R0

1,199, 0002601011, 859, 9DD6) 00270, 9 7|40,. 3BOOO
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2,455, 000118} 16290, 08|]2, 8D®4] 0®@®55, 32/0,.0060

21,0012, 68)1.266, 31/5,19108/0. PH7, 38/0,.0/B0

73,8003, 06p. 2826, 21|14, F,123 9. (2030, 9 9/40,. 06O

28, 8008,84p. B4, 75|19, 0,4D49. 2028, 6 7/20,. 06680

123,|8002, 684 . 382, 32[6, 24499 . (2022, 7 1|/60,. 060

102,|3002, 139p. 2418, 895, 206 4. (2021, 37|7,. 5060

3216 621, 288.24042, 54|06 H®B,10 ¢ 0 .20101, 9 0]00,. 0030

228,/]500 8616396, 88|3, 49841 0@ 11, 13]40,.0608B0

31, 4006,598. 5207, 19|3,®,969¢. 200 0, 0 6[/60,. QR0

(2011 12 30 )
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(2011 12 30 )

NESTLE SA-REG 115,|9M42 4475046, 46|54 .,3222p 518, 74313868
JULI US BAER GHOUP LTD 130,|3BQ 124423, 30/63.,5LY 360, 57|712¢a
I NTEL CORP 185,|]900 687y 303, 61|91 ,39Bg 3548, 79|31328
DI AGEO PLC 201,|3118 454 24942, 81|51 ,70826 383D, 60/813286
APPLE | NC 10, p2%, 978276, 58|8317 384302, 87|16 17843
CIl E FI NANCI ERH RI CHEMON- B|R

A 81, %640, 1633833, 86|23 ,7%16p 34B, 9331045
AKZO NOBEL 75, 448, 334328, 79|93,051802889, 44/91849@
VI SA I NC-CLASY A SHARES 32,784, 1252D0®, 80/88 ,606188 282, 86|6 093988
NATI ONAL Ol LWHLL VARCO INL44,P29%, 672254, 25/75,08B7l1¢ 23B, 7150184
STARWOOD HOTELS & RESORTS 60, 133, 71p2228B, 23|]03,3B3BL 2246, 82(20132
ACCENTURE PLC-|CL A 52, 24, 236 2RQB, 74|94 90Xy 222, 08|13 0486
APPLI ED MATERI|JALS | NC 264,|]198MPW77| 2%8, 94|3,83IM®| 2@€0, 00/[8 0980
MEAD JOHNSON NUTRI TI ON CO| 40, 5, 231223, 7 3|25,2310¢ 2B, 01|509%9
PHI LI P M OIRRI S

I NTERNATI ONAL 34, 1, 1938190®@, 79|46 0909 222, 86/|8003F3
LI NDE AG 17, 7719, 4412 B3, 414,15 8232|6204, 38/8027%Fa
DI RECTV- CLASS |A 60, 183, 6682889, 89/93,1231013289, 88/208%42
SAP AG 47, #4489, 3442058, 14/84 .3V 1894, 48|805¢98
DAI MLER AG 57, %08, 90022@&, 26|53 ,20%HB5.1D249%, 10/|804%40
ADECCO SA- REG 59, %50®,86p220, 98|93 ,12Z79p 1DP72, 63|60142
CREDI'T SUI SSE |GROUP- REG 105,|0®Q 324283, 07|61, 580y 18@, 79/803%9
JPMORGAN CHASH & CO 71, 928, 179228, 64|72 ,18BA8.1@B, 85/302%8
DANONE 37,784, 8551833, 46|44 282704 18@&, 1870597
COMCAST CORP-9gPECI AL CL A| 99, 5B, 780105, 93|01, ,6823%pP 183, 8550588
WELLS FARGO & |CO 84, 40D, 202185, 92|02 ,64518.1@2, 1400466
GLAXOSMI THKLI NE PLC 102,|162 50153, 97|81, .,06805 180, 3550065
I NTUI TI VE SURI CAL | NC 4, 8|68B80, 97|61 5@, 79|362 22|91 716/, 36/306%a
THE WALT DI SNHY CO 60, 6%, 08Y 185, 42|72 ,8VIFL 19, 08|]500¢a
CARNI VAL CORP 68, 0D, 8411604, 93|82 ,65/p 135, 29|14 0588
ALLI ANZ SE- REGQ 23, 0®, 9195209, 72|47 03B 1971, 7910048%2
Gl VAUDAN- REG 2, 3|2B3, 57|31 B0, 05/9309%3J|0L 0D®, 8170962

(2011 12 30 )
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(2011 12 30

900, 00/0,1@®J 9808, 89(2,00d®M®O08, 1450 dH20015 3 |20. 60

898, 00/0,10®@J 0898, 77|/6,000M898, 71|80 422012 12| 175 %2

826, 00/0,102F 6247, 684,023 ®B845, 74|11 4D20021 6 |[20. 08

720, 00/0,10®@F 1392, 94/{3,00®B91, 90[62 4D20024 3 |26. 63

680, 00/0,100d 860, 246,181 B57, 87|32 4920026 3 |26. B4

500, 00/]0,10@J 9504, 80/]a,00®B504, 25|00 dH20016 3 |28. P2

487,000,102 7300, 51|71,028§®899, 35|51 .JB20020 6 [28. 18

472,000,180 59488, 94/4,080a886, 77/81.3220030 9 |[28. 907

333, 000,100dF 0856, 58/9,0616854, 98|12 32029 12| 220 97

330, 00/0,1®0FJ 5335, 00{21,081® 234, 70/50 4020014 9 |2@. 80

270,000,109 5801, 22/8,12d®300, 29|12 3920026 6 |[22. %1

200, 000, DDJo 0199, 80|8994 09092199, 84|1, Q012 10| 212. $7

157, 000,1®BJ 0669, 66/8,0¥307r569, 180,H@025 12| 210. 42

162, 00/0,1@0AQq 7664, 86]|2,024®BB65, 77|7, 420040 9 |20. B9

160, 000, 9DQ9o 1159, 86|]699 491159, 86|00, Q@012 11| 210. B4
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140, 00/0,10®Q 9741, 36|71,00d®141, 27140482014 12| 210. 1 8

100, 00]0,100049q 2811, 23|5,100a 011, 10{32.H20034 3 |20. $3

100, 00/]0,1@®®BJ 0203, 04/6,0840% 803, 48/61.4D20021 3 |20. 87

100, 00/]0,1@AQ 3901, 39|]8,00d®BH01, 898, 020041 9 |20. 5

90,000, DD 0801, 77|5,168qA B01, 82102 4920035 9 |20. 5

100, 00/j0,1@®AQ 5801, 53/6,00q® 201, 4470420014 3 |20. 85

100, 00/]0,1@W®Q 4605, 46]2,06dA 805, 18|22, J@0O15 4 |16. 88

100, 00/]0,1@&#Q 0504, 05|2,08B0d®B6H03, 86|71, FEO0O15 9 |18. 87

100, 00/j0,1®®BJ 6803, 63|4,08Bd®103, 51|89, BA0016 1 |20. 87

100, 00/]0,1@®BQ 3103, 31|1,00q®B202, 32/d, @015 11| 200. 6

100, 00/]0,1@2Q 0OD02, 00]9,00d®BO1, 689, G@BO021 4 |28. 5

100, 00/j0, 1@ 0801, Oo8/aa,00q®101, 01/8, @AAO016 2] 50. 85

100, 00/0,1@AQq 1001, 10]72,00Q®H00, 998, @ONV016 12 O. 85

100, 00/0,1@Aq 0201, 02/A,0MWd®B00, 96|8, ®FA013 6| 30. 5

100, 00/]0,1®®J 9600, 96/5,00dq®DO00, 90[H,. FQA015 9] 20. 84

(2011 12 30 )

4. 13

74 .|37

16./09

94.]59
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(2011 12 30

FNMA TBA 17,200, 0091815361, Y27, §8pL,0R74, 1§12 39|6P042 1 |N2A.[44

TREASURY BI L|L8, 300/, 000 7%.685, 1417039p .67485, 141, 03|92012 5 |15.B7

BUNDESREPUB.
DEUTSCHLAND 2,600,9039031|8.34F6, 2891,48254591 358, 341, 5852031 1| 8.5

TREASURY BI L[L4, 600, 000 72.387,5457627p .37537, 545, 62|77 2012 5| 2.Ppbs8

TREASURY BIL|IL3, 600, 000 7%.2589,8087387p.24m9, 808, 38|72012 4 |25.B3

TREASURY BIL|IL3, 300, 000 7%.2386,4927989p .5516, 492, 969 2012 6| ”.14

TSY 1, 730, 03,030|3.28BM, 1581,48473302685, 71J0,60RR040 13 Z.013

TSY 1, 600, b3»017|6.2410, 8221,5825798228, 932, 4H69M2030 13 Z.p7

JAPAN FI N ORG3DUND|C|I BHAD {37246, 999, 006 62445, 273,380 2016 5| .p4

NEW ZEALAND |[GOVERDMBNB4P. 223, 60646162D.2462, 698, B3|52013 4 |15. p2

US TREASURY [INAB8O0O|, D®,054|6.182, 8 371,0430692 186, 151, $9|42028 8 [15.

(22}
IN

BUNDESREPUB.
DEUTSCHLAND 1,400, DD,065|1.11633, 1151,3951849188, 659, 84152028 7| 4 .p4

POLAND GOVERNBMERBZO, Ro@8P.B55, 6582284p.11587, 554, B6[2015 4 |2F5. B1

DEXI A CREDI T PpepaD, 000 2¢. Y50, 03276080 .17515, 130, DYBDW614 4 [2B. P9

Cl TI GROUP I NC1,600,®00624.983,9999838B.1746, 219, 81|52019 5 |22.p>2

NEW ZEALAND |[GOVEBNMBEN®4$8. 1353, 059964843 .13453, 953, 8672019 3 |15.PpO

| R SH TREASURY, 810/, 00c18.984, 2827182p.10403, 279, 3|#42025 3 |1B.[19

[*2]

US TREASURY |[NAB450], B0@339p. 8380, 92189288pB.1542, 876, #40R2039 5 |15. 19

ABBEY NATL T|REASURY
SERV 1,400, 00688 .685, 6401,04574618D, 657 35HRH16 10| 14 fi7

TSY 900,|0bd, 509 .161%2, 5 §61,58 914710138, 533, #7|$ 2034 9| 7.4

US TREASURY [NAB670, Bo®3¢.¥87,55480448p.1235, 941 38BFH013 6 |3D. 3

MEXI CAN FI XE|[D RATE

BONDS 23,079, 0992)1127,374,89%6} 51833, 018, F6[52027 6] 3 .f1
BUONI POLI ENNALI DEL
TES 1,390, 00@9p.027,5409805F 1386, 842, #3|62018 2| 11.pD6

POLAND GOVERNMEBUDO, Ro®28¢. 835, 7782708p.19%6, 277, BO0PR013 4[|25.pP5

| RELAND GOVERMMERTU|, 0®7¢9.¥68, 1827562p.15166, 686, #47|%2020 4 |18.p7

TREASURY BIL|L1,500, 000 7%.286,5837509p .12136, 583, 50/92012 6 [2a.p7

NEW ZEALAND |GOVEBNMBEN® 44. 964, 71879088p.13192, 230, 2862021 5|16.Pp3

MEXI CAN FI XE|[D RATE
BONDS 19,040, 099118712, 692, 58689 91011, 936, 3M12013 12| DI b3

| NSTI T CRDT |OECLO0O0], b®,005/2.19170, 5821,07,00291163, 007 39 $aFH013 5 [16. P2

| NVESTEC BANK1ABODTDOOS5).560, 848820601 .1404, 149, 4542014 2 |20.B7
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(2011 12 30 )
2. D4
51.|81
4. 85
20.|609
22.|209
101| 68
(2011 12 30 )
(
TOPI X 2012 3 25 1,870, 029, 613,5849, 1120, 60@9
(2011 12 30 )
( (
S&P500 EMI NI
2012 |3 26|01, 263, 881,18,1237 0, 7|53 45 D
DJ EURO STOX
2012 |3 170 389,061, 693090, 00j9, 54d1
FTSE 100 2012 |3 4p 272,888, 93377, 188, 8820
S&P 500 2012 |3 9 218,479%, 402819, 93|88, 02BO
S&P/ TSE 60 2012 |3 14 144,559, 291743, 15/9, H5 P 2
SPI 200 2012 |3 18 107,56%, 261203, 75|5, 99 B 8
SWI SS MKT 2012 |3 21 98,570/,11800, 95|9, D286
HANG SENG 2012 |1 5 46, 493, 10345, 777, 500L7
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(2011 12 30 )

( (

10

120, 00/0, A0C®, 82|14, 9@, 748, 0DO$# 3

(2011 12 30 )

( (

EURO- BUND

19{72, 684, 668 ,2517156, 1|54 224|605

EURO- BOBL

15/01, 867, 085,10,9888 7, 5|57 15 7|32

10YR NOTE

4y 473, 76F,854978, 07|4, 237.69 8

LONG GI LT

14 190, 369, 051996, 34|9, 412.06 3

10Y BOND

19 191, 71p, 891293, 70|8, 515.66 1
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94, 400 2,115 200, 50pR, 000
90, doo 384 34,560d,000
32,400 300 9,600 000
726,800 6 9|7 506,579,600
236,000 34 82,364,000
313,pP00 2,617 821,476,300
30,doo 1,355 40,654,000
35,100 1,307 45,873,700
438,000 1416 63,944, 000
34,400 1,390 47,260,000
58, 100 2, 45 142,635,500
11,800 2,148 25,344,400
49, 900 2,181 108,831,900
2,456} 400 2,412,594, 400
19,400 1,655 31,444,000
82,400 454 37,409,600
28,900 1,729 49,274,500
129,900 118,131,100
97,400 1, 0pP6 107,188,800
11,800 1, 3166 16,118,800
36,400 5516 20,234,400
18,400 39(7 7,146 000
49, 400 719 35,5184, 600
45, q00 1, 4170 67,033,000
12, 7100 11,470 140,589,000
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80, dO00 8 46, 240,000
84, dO00 6 65,184,000
435,700 505, 25k5,600
126,100 444 4 182,088,400
62, 400 105 68, 731, 000
64, 400 73 49,624,600
5,300 316 5 17,834,500
17,300 98 8, 715, 000
56,400 06 7 60,394,200
87,400 07 7 94,560,600
371,000 5|1 130,221,000
790,700 612,169,300
45, dOooO 48 24,66(Q, 000
277,000 718 104, 706, 000
89, 400 4, 795 430,591,000
24,400 3,25 80,811,000

326 42,1000 209,29, 000
3,8P0 2, 4128 9,226 400
415,000 295 122,425,000
19, 100 1,268 24,979,600
122,000 2917 36,234,000
39,doo 311 12,129,000
94,400 441 42,014,000
93, dO00 562 52,264,000
, 223|226 ,149,3B8,00
396,000 195 77,22Q,000
220,000 299 65,780,000
245,000 4 35,280,000
861,000 178,280,000
83, 100 5 2 88,052,400
83, 100 88,052,400
60, dO00 9 40,14d,000
12, 300 8 12,174,600
12, 300 17 28,499,100
84,900 80,814, 700
218,000 8 0 846,228,000

1218 5 0 0 63,1684, 000
5, 4K 2 7 00 743,921, 400
37,doo0 2 13,024,000

10B 100 25,344,300
33, 100 7 32,0074, 700
3,5B0 js50 40,633,000

74P 00 29,421,500
5,100 3 9 13,454,900
13,4900 19 37,794,100
53,d00 4 0 65, 72d,000
35, 100 2 4 86,534,800
16,400 5 14,844,000
11,400 3 8,926 200

78pP 00 59,649,400
102,700 3 8 178, 49, 600

25P 000 50,508,000
28,900 4 5 46,884,500
1,0B1 5 00 117,018,500
8,871 70 222,39b,970
42, 00 416 5 147, 26R,500
29, 400 310 27,154,000
18,800 217 11,787,600
25, 4do00 , 300 32,504,000
19,900 , 2103 23,939,700
711,248 ,938,6R4,67

21f7 6,500 25,28(Q,500
316,100 125 39,514,500
13,400 3,0p0 40,174,000
7,300 9915 7,263 500
10,400 2,050 20,509,000
11,300 1,216 13,984,000
29, 300 1, 458 42,719,400
50,400 78 39,414,800
8,9pPO0 2,075 18,467,500
8, 700 1,697 14,763,900
600,p00 1,207 724,320, 700
440,000 1,606 706,640, 000
22,8400 91K 20,839,200
34, 400 3,950 137,855,000
354,700 799 283, 40k,300
461,000 4813 222,668,000
140,700 1,35 192, 055,500
25, 400 1,780 43,594,000
278,500 1,06 296,881, 000
71, do00 341 24,211,000
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19,800 1,041 20,611,800
19,400 4415 8, 455, 000
20, 100 2,112 42,451,200
7,9p0 3,5hB5 28,084,500
12,400 1,500 18, 00d,000
16, 100 1,301 21,724,700
2,979 817 3,053,8[f0, 000
7,100 1,265 8,981 500
24, 100 1,207 29,814,900
8,1pPO0 13,d30 105,54B, 000
19,400 7,280 142,688,000
9,000 1, 4115 12,734,000
21, 400 1, 496 32,463,200
18, 100 2, 4125 45,347,500
8,9PRO0 5,500 49,064,000
11,400 1,2pP8 14,274,000
11,300 2, 3B3 26,829,500
22,400 1,281 28,694,400
13,300 7,5B0 101,925,000
69, dO00 580 40, 02d, 000
66, 400 58 38, 711,200
69, 100 1,813 125,278,300
13,400 3, 1115 41, 741,000
9,000 8418 7,632 000
17, 100 1,750 30,974,000
16, 900 1,199 20,263,100
28, 300 1,062 30,054,600
55,400 708 39,223,200
34,400 1,288 44,564,800
16,400 97| 15,634,000
3,600 2,610 9,396 000
3,800 2,594 9,857 200
10, 00 1,22 12,648,200
17, 100 2,66 46,484,200
17,4900 1,460 26,134,000
14, 300 2,196 31,183,200
58, 100 2, 146 124,68pR, 600
7,300 4, 2100 30,664,000
4, 000 2,954 11,814,000
13,400 1,30 18,09d,000
45, 400 6 1|1 27,861,600
115,000 3618 42,320,000
9,600 1,000 9,600} 000
20,400 1,585 32,334,000
3,970 2,683 10,651,510
6, 2P0 3,905 24,211,000
8, 700 2,956 25,714,200
4, 0pb O 3,075 12,453,750
20, 900 6410 13,244,000
956,B40 1,551, 7p4,660
1,241} 000 25 311,491, 000
310,000 2,273 704,630,000
333,000 221 74,592,000
381,000 281 107,82B,000
153,000 4515 69,614,000
35,4d00 1,063 37,2083, 000
94, do0o0 74 70,404,000
694,000 2210 152,680,000
3,544 900 3488 1,233,6R5,200
126,000 4918 62,744,000
286,000 371 106, 678,000
133,000 3410 45,220,000
243,000 4210 102,060,000
108,000 32 35,534,000
126,000 325 40,950,000
25, 4do00 33|17 8,425 000
82, d00 2510 20,50qQ, 000
52, d00 52|7 27,404,000
128,000 6 8|1 87,164,000
161,000 361 58,121,000
73,400 58|1 42,414,000
59, dO00 4516 26,904,000
2,433, 400 10 255,507,000
96, dO00 7416 71,614,000
10,917,300 3,753,313,200
6, 3p7 6, 3160 40,684,920
661,400 2616 175,93PR, 400
257,000 258 66,304,000
924,797 282,92B,320
59,400 1,5B2 91,301,200
47,400 1,789 85,514,200
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107,400 176,821,400
9,000 1, 1114 10,024,000
9,9pPO0 1, 7R7 17,097,300
33,100 1,052 34,821,200
78, 470 6, 620 518, 147, 400
54,420 3,075 167,341,500
16, 100 2, 748 44,243,800
14,400 1,697 23,754,000
56, 100 1,510 85,614,000
32, 450 771 24,864,750
303,740 925,915,950
15,400 8 6|7 13,351,800
51, dO00 967 49,317,000
282,000 1,2)20 344,040, 000
36,d00 1,2P3 46,549,000
144,000 2217 32,684,000
17,7100 511 9,080} 100
25, 4do00 1,495 37,374,000
7,600 3,105 23,594,000
6, 4B 0 1,280 8, 256 000
5,1p0 1,9B0 9,843] 000
19,300 6 02 11,618,600
10,4900 1,720 18,234,000
620,150 603,947,500
8, 100 3, 4B5 28,228,500
5,300 1, 666 8,829| 800
12, 700 1,566 19,884, 200
16,300 4811 7,936} 500
12,300 1,142 13,934,400

4301 253,100 109, 08,100
5,800 1,885 10,933,000
7,2RO0 6, 780 48,951,600
13,800 1,508 20,814d, 400

91Pp 12,460 11,45, 740
10,800 1,010 10,908,000
18, 300 8 2|2 15,043,600

51 230,000 11, 73d,000
37,400 2, 4113 89,763,600
29, 300 6 99 20,484,700
2,2B0 84, d00 187,320,000
180,851 615,29, 140

43,754,615 32,986,410, 100
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22 12 13 23 12 12
3,880,571,[]828 3,252,348,[545
— 20,000,0p0
3,880,571,[828 3,272,348,|545
3,880,571,[828 3,272,348,|545
— 20,000,0p0
1,241, 833 1,034,977
9,338, 554 7,782,997
10,580,3B7 28,817,094
10,580,3B7 28,817,094
4,004,636,/931 3,803,936,[107
134,645, 490 560, 405, 536
607,578,695 435,927,937
3,869,991 (441 3,243,530,]571
3,869,991, ]441 3,243,530,]571
3,880,571,]828 3,272,348,|545
21 12 12 22 12 14
22 12 13 23 12 12
442,052,323 327,781,937
442,052, 323 327,781, 937
5,184,791 4,539,805
38,989, 4|31 34,139, 176
44, 174, 2|72 38,678,981
397,878, 051 366,460, 918
397,878, §51 366, 460, 918
397,878, 51 366, 460, 918
59,345, 9[58 18,032, 2|83
525,329,238 134,645,490
205,256, 076 47,611, 831
205,256, 076 47,611, 831
153,104,421 124,943,242
153,104,421 124,943,242
134,645,490 560, 405, 536
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21 12 12 22 12 14
22 12 13 23 12 12
13 23 12 12
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23 12 12
378,27, 455 312,725, 823
378,271, 455 312,725, 823
12 12
21 12 12 22 12 14
22 12 13 23 12 12
12 13 23 12 12
0.9664 0.8527
(9, 664 (8,527 )
3,722,926[, 44®, 252,348 [545————— - — -
3,722,926[, 449, 252,348 [545————— - — -
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22 12 13 23 12 12
1,937,174 415 932,330,[28
438,054,839 1,795,242| 946
39,013,657, 361 25,061,14qd, 183
— 38,043, 158
322,247,855 232,413,p50
610, 857,413 2,671,502) 914
36,303, §22 37,021, 361
1,140 4,672
165,371,B27 160,838,609
42 523,661,772 30,928,537,821
42, 523,667,772 30,928,537,821
218,896,543 174,021,p16
552,344,470 2,559, 605) 2809
723,87P 27,522,940
6,774,606 7,380, 1B7
778, 739, 498 2,768,529] 032
778, 739,498 2,768,529] 032
42,651,431, 419 32,234,754, 218
906,503,145 4,074,749) 429
41,744,924, 274 28,160,004, 789
41,744,924, 274 28,160,004, 789
42,523,661, 772 30,928,537,821
4 19 4 18

22 12 13 23 12 12
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12 133
60
61
22 12 13 23 12 12
1.
48,606, 4[L1, 680 42,651, 4B1, 41
3,205,808, 777 5,401, 443, 42!
9,160, 789, 038 15,818,116, 62
34,700,3p7,119 23,430,61L1,67
3,965,026, 901 3,722,926, 44
377,826, 321 772,104, 488
2,651,5145, 583 3,092,059, 32:
479,524, 188 692,917, 685
28,1791 056 31,937} 289
250, 356/, 714 293,462,681
198, 635, 537 198, 738, 632
42,651,4B1,419 32,234,7pH8,21
2.
906, 503, 145 4,074,749, 429
3.
42,651,481, 419 32,234, 798,21
21 12 12 22 12 14
22 12 13 23 12 12
10
20 3 10
19 20 3 10
21 12 12 22 12 14
22 12 13 23 12 12
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22 12 13 23 12 12

22 12 13 23 12 12
3,251,076, 764 700, 002, 776
— 3,688,/013
3,251,076, 764 696, 314, 763

22 12 13

2,402, 6|98, 6-48 2,457,562, 6664, 864, 618
2,402, 6|98, 6-48 2,457,562, 6664, 864, 618

96/186



EDINETOOOO

DO0O0O0Do00OooOd(ELs1s)
Ooooooooooooooooooad

12 12

23

© ©
o o
— -
o =
o o
™ ™
& |18
N |N
[To) To)
— —
— -
< <
— —
o~ o~
© 0
o~ o~
© ©
o I3
© ©
o o
— —
™ ™
o o
~ ~
o~ ~

N ™M

12 13

22

™ M~
o N o o < Lo oSN~ ™ 0 <t
- N ™ © o o ~ [Te)
— (X)) < ™ [ NeoN-Ne} [Te) n o
~ 0 © ~ < o © N N coo N o ©
o — 0 o~ © N do Mmoo~ ™ ~ <
SN ~e g ©® o - 0 < 0 <t oo
for) - © o . - St o .10 ~o
Q) O N N O Q) [e0) O (N = O N O OO
o 0 m - - ™ - - © N . Y. ))
N © ~ e - T ot~ O [Te) | oo
~ o © o o o © - o~ o< © ™ <~
~ 0 - — N [To) < N~ N~ © | <
- oM © o o o - <t N O o Wn N
SO .. TOom T L. H, . BewY T MmN N - N
Em%%r@ﬂ H.Bﬂ_ © B&BH.BB N el 1@8
© ™ o<
a8 M o 3] 072 B&B_,@BB o fM 52%._
WO oo ~NO Mo o ON~NMN~N~CH N~ © - N
.- o~ N~ - < © -
0 - -© 0 -l © - I o X ] o -
oo o N © © - < ™ ~
- -.O0OM . ©O . . o ANSYO - - 0 . .o
<+ © - - - N < - - ©
DA DM 10 5t © =~ 00 I~ o 1O © ©
N ) ) O (N ~ N Q) ) Q)
OFOAd Jwoom T O NNOO®®B 1O 10
o0 - -~ <t -om - I To N I) _om -
< © o < N ~ o © N -
R 32 I SN’ I © MNMEHANN - - O - - N
n o - - - ™ < - - o
o Mmoo m -0 © I~ ~ ~NHONOM MmN N ™
oo ™ ™ N [TolTe) o ™ T}
< © N © o<~ ~ DHO < N N~ oo < o
.- o "M m - - - ~ -
0O - -N SN - I e SN -
© < ©om 3\
— - o~ ™ N N N
N N o)
— O — - N
™ < © N <t~ O © [Te) o
0 o 0 o ©
ANOWwo® o 00— © O —HNMS 0 0 m ©
© - © < 0 © < N o ™
CoooN _oNmO | T~ OYmMOoNO S mHN I«
~NWO - O ~ .©® - I Tl -t © -
© - o NN © © < ™
LN - N - . - VOO - . O - - «
<~ - - - < ~ - - o
© 00 —m el eNe) I Cor~OINO © M ©
N I~ N N N O N ) [oe]
oL N~OWN < O © © o O NOS A 0 N~ o
I N n © - - o © -
MmO - -O — .00 m - e - N M EToNTo) -
< < ~ ™ - o < © o ™
- NN - NS - - © Lo~ - - H - -«
N~ - - - TR - - ©
D ©O©MN~ O N o) [To) <t ©O©OWwood N N ~
o o N ™ N ™m0 o - o~
—AM© A - O~ <~ ~ DO O N ™ ~ oo < o
I o ”mm - - - ~ -
0O - -« N - I SN -
oo™ © m o~
— - N ™ — N N N
N N Te)

97/186



EDINETOOOO

DO0O0O0Do00OooOd(ELs1s)
Ooooooooooooooooooad

12 12

23

e
o< - o~ © © ™ © ©
© < © ™ N o ©
0N O — o o © om
~N S o o~ o _ o NWDWOoOMm oOowm oA
~NONH L HN N o~ ~ © o o
SO~ Yo NN~ Y OHdNO OO0OMm < ©
N O o SO o 7o N N Te J N
Q) () O (N — I~ Q) 9] 9] (o) ~ O r-
©o~ - - ~ - - -~ 0o e - _© -
<O - - 0 - o~ o~ o ~| o0
~Nd o o nwo " MO 0O 0o
O—HOmOW OO, ~ o © © © m|o
-0 < © LN © OMmMoOo <N~© O
& o " "Ny - 0®q - o T A A . Y
52 owo < 5 m_m Y o o Qg
5%451578 > @ <« @ BS%%@I64 N 98
~NHOdm —©O~m © NMONOSTO _OWN <
- < 0 < - o 0 N -
L0 0o~ < 00 D © © - SN H SO WN IO .
o~ — o o © © o o~
o - - - - © - .00 © oo - TN - ®|
N o St o T NSNS~ - © [s2)
(&) — O I N (29 N — 9]
ooOoNNM SO0 m . AT AA 0 © o~
- 0 ™ o - © n o .
~H N O NO - mow - SO M -~ © N .
— ™M~ — © o o ® ~
©® - - - - ~N - s o O - -0 - o ™| g
oot o< ,O-H o T oON-HTOLWw -~ o~
o o © o~ o~ o ~ o ©
o<~ SRR ™ O~NN~NAAHO _ < < ™
- o — - — o - -
N 0 m o - - I N7 I NS N o .
™ o ©
o — o — I
— — N
0 © ©
© ~ o~ o o~
o~ o~ o
MW oLWw o o< o~ oM ~N~LW ~ o
< © o m _ ™ < o o~ ©
N MM NNST O © ©OAOND _ Mo <
- © o Mmoo - o N~ o0 -
LOMmn o Mmoo W - SO -~NO .
T} Mo ~ © T} ™ - o o
o™~ s R ol o
Scoa o~ N O ! NS A4 ®©d ) o
(o) Q) «— ~ N Gl Q) Q) (N Q)
<t <0 ©o tToo© | © 10 MO A S O© _ ~© ©
- n o - -« - ™ Mo .
,oOH S N ol R - I ) - o B0 R To B o IS .
T} < ™ ) — o~ NN ©
I ~N - -To Y o - e~ - oo L
O« W< W RS - T~ NN~ O © -~ ™
© oo o '« ™ o o < o
— 0w o TOA A ™ O~NN~NAHMO <~ ™
- o« - - — ™ - R
~N <0 m o - - S~NO© -~ o .
™ T} o
(o)} — (o] — —
— — o~

(1)

(2)

14
12

12
12

22
23

12
0.

12

23

8736

(8,736

12
13

12

12

21
22

13
0.

12

22

9787

(9,787

98/186



EDINETOOOO
DO0O0O0Do00OooOd(ELs1s)
Ooooooooooooooooooad

3M CO 18, 414 82.RO 1,497, 190. 8J0
ACCENTURE PLC-CL A 52,921 58. 71 3,083,89307.9]1
ACTI VI SION BLIZZARD 1INC 77,3435 12.24 945,346. 40
AETNA | NC 9, 443 40.p1 386, 313. 13
AGCO CORP 12,470 45. 12 562,646. 40
ALEXI ON PHARMACEUTI CAILS | NC3, 4180 65.106 226,4Q8.80
ALTRI A GROUP | NC 26,497 28.1[78 762,543.66
AMAZON. COM | NC 4, 628 193.]03 893,342.84
AMERI CAN EXPRESS COMPIANY 32,481 48.B0 1,594, 432 8]0
AMERI CAN WATER WORKS |ICO I N@7,400 31.08 540,792.00
AMPHENOL CORP-CL A 14,4904 44.p7 670,232.88
ANADARKO PETROLEUM CORP 8, 5|79 80.R5 688,494. 75
APACHE CORP 6, 440 97. 48 627,7711.20
APPLE | NC 10, 452 393.]62 4,035, 392. 2|4
APPLI ED MATERIALS | NC 264,987 11.PRO0 2,967,854 . 410
ARCH CAPITAL GROUP LTID 15,4009 37. 41 583,932.69
ARM HOLDI NGS PLC-SPON|S ADR 4,642 26.B3 124,544.86
ASML HOLDI NG NV-NY REIG SHS14,420 41.60 608,192. 00
ASSURANT | NC 13,962 39.pP5 557,741.090
AUTODESK | NC 16, 115 34.B9 574,8738.85
AUTOZONE | NC 5,459 329.182 1,800,487 . 3|8
AVAGO TECHNOLOGIES LTID 7,865 30.61 240, 747.65
AXI S CAPI TAL HOLDI NGS| LTD 6, 196 31.RO0 193,315.20
BAI DU I NC - SPON ADR 10, 489 130./52 1,382, d76. 2|8
BANCO SANTANDER BRASI|L-ADS46, 4192 8. 41 384,142. 32
BANK OF AMERI CA CORP 50, 941 5. 712 291,3492.52
BANK OF NEW YORK MELLION CORR, §06 19.60 1,074, 197 . 6|0
BANKRATE | NC 24, 932 19.43 484, 438. 76
BAXTER | NTERNATI ONAL |JIl NC 43,433 50.B7 2,187, 420. 2|1
BOEI NG CO 24, 100 71.pP3 1, 733,4913. 0J0
BORGWARNER | NC 4, 588 69.115 317,240.20
BRI STOL- MYERS SQUI BB [CO 13, 460 33.p4 444, 740. 40
CALPI NE CORPORATI ON 55, 400 15.17 837,344.00
CANADI AN NATL RAILWAY| CO 18, 459 77.p7 1,431, 464 . 6|3
CAPI TAL ONE FI NANCI AL] CORP 43, 363 46.07 1,997, 133. 411
CARNI VAL CORP 68,400 34.00 2,332, 400. 0J0
CATERPILLAR I NC 6, 6|00 95.p7 633,40d2.00
CBS CORP-CLASS B NON |[VOTING1, §52 26.64 315, 737.28
CEMI G SA -SPONS ADR 20,939 17.B5 360,499. 45
CF I NDUSTRIES HOLDINGIS | NC 3,842 141.]156 543,8713.52
CHEVRON CORP 3,8B9 104.125 400, 215. 75
CHI NA MOBILE LTD-SPON ADR 22, 403 48. 45 1,075, 435. 3|5
CHI NA UNI COM HONG KON|G- ADR19, 124 21. Q15 404, 4712.60
CHI POTLE MEXI CAN GRILIL I NC 2, 63 338.160 905, 047.80
CHUBB CORP 10,980 68.B2 728, 115. 60
Cl GNA CORP 14, 357 42.61 611, 791. 77
Cl SCO SYSTEMS | NC 58, 992 18.88 1,113, 168. 9]6
Cl TlI GROUP | NC 47, 413 28. |77 1,358, 318. 0J1
COCA-COLA coO 5,070 67.b7 342,5749.90
COLGATE- PALMOLI VE CO 12,404 90. K6 1,158, 349. 8|4
COMCAST CORP-CLASS A 27, 152 22.68 615,8Q7. 36
COMCAST CORP-SPECIAL |ICL A 99,958 22.p4 2,253, d53. 3)2
COMERI CA | NC 16,914 26.p0 437,641.00
COMPANHI A DE BEBI DAS-IPRF ARR, 421 35.p4 798,692. 74
CONAGRA FOODS | NC 19,411 25.170 509, 142. 70
CONCHO RESOURCES I NC 6, 2J10 100.]58 624,601.80
CONSTELLATI ON BRANDS |JI NC-A20, 482 19.179 405, 338. 78
CORE LABORATORIES N. V| 4, 354 117.122 510, 315. 88
COSTCO WHOLESALE CORP 13,462 84.B7 1,144, 325. 9/4
COVENTRY HEALTH CARE |l NC 15, 456 31.69 489,80d0. 64
COVIDIEN PLC 12,426 44.B6 560,0849. 36
CREDI CORP LTD 2,104 107.169 226,5719. 76
CUMMI NS | NC 7,371 95. 111 701,0495.81
DENTSPLY I NTERNATI ONAIL I NC19, 367 36.13 699, 729. 71
DEVON ENERGY CORPORATI| ON 9, 8B5 66.P6 657,945. 60
DEVRY | NC 4, 7115 34.179 164, 034.85
DI RECTV-CLASS A 60,018 46.06 2, 764,429. 08
DI SCOVER FI NANCI AL SERVICES9, 5|03 24 .74 235,1Q94. 22
DOLLAR GENERAL CORP 35, 117 40. 44 1,444, 395. 418
DOLLAR TREE | NC 7,8B9 82.pP5 647,1Q9.45
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DOW CHEMI CAL CO/ THE 26, 944 27.110 730,1892. 40
DR PEPPER SNAPPLE GROUP 1 NQ4, 329 37.B2 920, 12. 78
EDWARDS LI FESCI ENCES |CORP 2,881 64.3 185, 910.93
EMC CORP/ MASS 34,440 23.b5 815, 742.00
ENDO PHARMACEUT HLDGS| I NC 16, 983 34.01 563,9497.83
EQT CORP 5,681 56.64 321, 7711.84
EVEREST RE GROUP LTD 4, 7110 83.pR4 392,040. 40
EXXON MOBI L CORP 11, 350 81.PB4 923,2Q9.00
FIFTH THI RD BANCORP 55,426 12.pb1 693,3719.26
FMC CORP 8, 796 84 .77 745,636. 92
FOREST LABORATORIES 1INC 22,399 29.66 664,394. 34
FRANKLI N RESOURCES | N|C 19,400 99.pP3 1,958, g28. 0J0
FREEPORT- MCMORAN COPPIER 10, 488 39.|73 416, 688. 24
GAZPROM OAO-SPON ADR 67,125 10.[73 726,649. 25
GENERAL ELECTRI C CO 41, 490 16.84 695,343.60
GENWORTH FI NANCI AL INC-CL A7, 158 6. 145 318,316.50
GOLDCORP 1 NC 11,410 50.B2 574,191. 20
GOLDMAN SACHS GROUP I|INC 8, 062 101.145 817,8849.90
GOOGLE I NC-CL A 2, 45 627 .142 1,540, 316. 1/0
GRUPO TELEVI SA SA-SPOIN ADR44, 400 21.06 939,21716.00
HALLI BURTON CO 19, 453 34.08 676,590. 24
HANSEN NATURAL CORPORJATI ON11, 403 97.114 1,088, 4159. 4|2
HARLEY-DAVI DSON 1 NC 6, 457 38.64 249, 498. 48
HARTFORD FI NANCI AL SVICS GRRS9, 194 17.49 346, 197. 06
HCA HOLDI NGS | NC 14, 163 21.118 312,6840. 34
HELMERI CH & PAYNE 3,838 60.P58 232,5Q06. 04
HOLLYFRONTI ER CORP 11, 197 22.pP3 256, 747. 21
HONEYWELL I NTERNATI ONJ AL I NQ9, 415 54.00 1,604, 4910. 0f0
HORMEL FOODS CORP 9,91 29.PH8 293, 7498. 98
| AC/ I NTERACTI VECORP 18,420 41.[78 786,299.60
| Cl ClI BANK LTD- SPON AIDR 9, 187 28.B3 260,2q7. 71
Il LLINOIS TOOL WORKS 32,800 47.[13 1,545, 464 . 0J0
I NFORMATI CA CORP 21,491 44.5H0 965, 249.50
I NTEL CORP 185,900 25.p1 4,649, 359. 0J0
I NTL BUSI NESS MACHI NEIS CORP4, 167 194.]156 810, 731.52
I NTUI T 1 NC 13,942 53.pP7 742,690. 34
I NTUI TI VE SURGI CAL | N|C 4, 8168 440.140 2,143,867 . 2|0
| TT EDUCATI ONAL SERVIICES | NLC, 7K0 56. 44 267,525.60
JM SMUCKER CO/ THE 15,916 77. 42 1,232, 316. 7|2
JOHNSON & JOHNSON 9,5B9 64.3 618, 748. 17
JPMORGAN CHASE & CO 71,920 33.118 2,386, 305. 6|0
KEYCORP 256,558 7. 38 1,893, 398. 0/4
KRAFT FOODS | NC-CLASS| A 21,485 36.1]70 795,839.50
KT CORP-SP ADR 10,493 16.12 162, 699. 16
LAM RESEARCH CORP 14,482 42.163 617,347.66
LEUCADI A NATI ONAL CORJP 4, 1104 23.PR6 95, 45P.04
LG DISPLAY CO LTD-ADR 12,492 10.8 136,397.36
LIBERTY I NTERACTIVE CIORP-A35,4977 16.001 575,991. 77
LIBERTY MEDIA CORP - [LIBER 2, 268 75.p4 170,644.32
LI NCOLN NATI ONAL CORP 3,12 20.p04 62,564.88
LORILLARD I NC 12,324 109./30 1,347, d13. 2|0
LSI CORP 67,4009 5. 13 387,399.57
LULULEMON ATHLETICA 1INC 12,978 47.B0 620,348. 40
MARATHON OI L CORPORATI| ON 39, 192 28.B3 1,110, 309. 3|6
MARATHON PETROLEUM CORP 22, 199 34.B8 774,3Q1.12
MARVELL TECHNOLOGY GRIOUP LBR, 463 14.29 463,8946. 27
MASTERCARD | NC-CLASS |A 4, 2100 377.142 1,585, 164. 0f0
MAXI M | NTEGRATED PRODIUCTS 39, 453 25.61 1,010, 391. 33
MCDONALD'S CORP 15, 345 98.103 1,504, 4370. 3|5
MEAD JOHNSON NUTRITION CO 37,900 75. 12 2,817, do0o0. 0J0
MEDTRONI C | NC 35,916 35.p2 1,275, 134. 7]2
MERCADOLI BRE | NC 12, 442 92.65 1,189, 8411. 3|0
METROPCS COMMUNI CATI ONS I N@2, 411 8. 47 189,841. 17
MI CROCHI P TECHNOLOGY |l NC 11,441 34.B1 398,241. 21
MI CRON TECHNOLOGY I NC 72, 3134 5.89 425, 498. 26
MOODY' S CORP 8, 0P 6 35. 42 286, 740. 32
MURPHY Ol L CORP 7,787 54.PB5 424, 7940. 85
NABORS | NDUSTRIES LTD 10, 463 17.pP98 188,134.74
NATI ONAL GRID PLC-SP JADR 1,711 47.60 81, 44B.60
NATI ONAL OILWELL VARCIO I NC44, 176 73. K0 3,242, 9518. 4|0
NI KE I NC -CL B 8,550 97.168 835,144. 00
NOKI A CORP-SPON ADR 80, 440 5. 16 414, 038. 40
NSTAR 11,493 44.pP2 534,233.56
OCCI DENTAL PETROLEUM |ICORP 14,451 94. 40 1,383, 0d54. 4|0
OMNI COM GROUP 24, 4986 44 .61 1,110, 164 . 416
ORACLE CORP 91, 304 31.69 2,893,423. 716
PEARSON PLC-SPONSORED|] ADR 20, §84 17.P94 374,6498. 96
PEPSI CO I NC 5, 0B9 65.119 328,492.41
PFI ZER | NC 47,908 20.p6 976, 7q4. 48
PHI LI P MORRIS | NTERNA|ITI ONAB4, 417 75.p8 2,616, 3J52. 8|6
PLAI NS EXPLORATI ON & |PRODUGB, 178 35.p4 473,6187.32
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PNC FINANCI AL SERVICE[S GROUQR, d52 55.p1 1,562, 196 3|2
POLYPORE | NTERNATI ONA[L [ NC 5, 80 48 16 283, 0d6. 40
PORTUGAL TELECOM SGPS|-SP _ADRB, 471 6.41 118,390. 11
PRAXAIR I NC 7.3P6 _103.53 758, 44d0. 78
PRECI SI ON _CASTPARTS C|ORP 8,200 162.]32 1,332,d47. 2|0
PRICELI NE. COM I NC 3,603 47974 1,771,479 8|2
PRI CESMART I NC 5, 515 66.190 368, 993.50
PRINCIPAL FINANCIAL GROUP 23,487 24.53 581,042 11
PROCTER & GAMBLE CO 13,940 64.7 879,6d3.80
PRUDENTI AL FINANCIAL JINC 6,082 50.B9 306,4711.98
QEP RESOURCES | NC 7, 753 32.p3 248,348.50
QUALCOMM I NC 14,50 55.[8 808,3d7.00
RANGE RESOURCES CORP 6,000 68 . [L3 408, 740.00
REGI ONS FINANCI AL _CORJP 132.p69 4. 12 547,842 28
ROCKWELL AUTOMATI ON_T|NC 2,907 77.0B7 225,2d5. 29
SALLY BEAUTY HOLDINGS| INC 18,950 20.J0 382, 140. 00
SAPPI LTD- SPONSORED ADDR 30,430 3.d8 94,905k. 40
SASOL LTD- SPONSORED ADR 8, 3P 1 48 b8 405,0d6.28
SCHLUMBERGER LTD 6,870 74 L5 509, 410.50
SEAGATE TECHNOLOGY 22,491 16.116 369,918.56
SENSATA TECHNOLOGIES |[HOLDI 8@, §65___30.2 1,563, 469 8|0
SHERWI N- WL LLI AMS_CO 8, 9p4a 86.P6 776, 741.84
SHI RE_PLC- ADR 4, 77 100.]06 474,9d4.82
SI GNATURE BANK 10,430 59.[10 628,2493.00
SLM_CORP 16,376 13 .8 214,19d8.08
SOUTHERN_CO 15,140 44.F6 674,6d8. 40
SOUTHWESTERN ENERGY_C|O 10,464 36_[9 377,612.56
ST _JUDE MEDICAL I NC 30, 50 35 7 1,060,d375.5|0
STARBUCKS CORP 34,30 43.196 1,531, 126 8|0
STARWOOD HOTELS & RES[ORTS 42,466 48.B7 2,073,428 4|2
STATE STREET CORP 37,497 40.l3 1,530,659 2|1
STATOI L ASA-SPON_ ADR 3,6P5 265 96, 60p.25
STMI CROELECTRONICS NV[NY SRS, 166 5.95 177,147.70
SUNTRUST BANKS I NC 30,96 17.p2 528,545, 12
TARGET CORP 19,d81 53.50 1,020, d33. 5[0
TESLA MOTORS | NC 12,4911 31.p4 382,143 44
THE WALT DISNEY CO 59,435 36.56 2,172,943 6|0
THERMO FISHER SCIENTIJFIC 119G, 467 45 .64 1,244,465 8|8
TIM PARTI CI PACOES SA-|ADR 7.3B7 24 .3 180, 740.31
TJX COMPANIES I NC 8,310 63.P5 525,6d7.50
TOTAL SA-SPON_ ADR 3,29 51.95 169,844.55
TRW AUTOMOTI VE HOLDI N|GS _COR®, 131 33.55 138,595.05
TYSON _FOODS INC -CL A 23,199 20.53 476,215. 47
ULTRA PETROLEUM CORP 36,400 34 142 1,239, 120. 0|0
UNITED PARCEL SERVICElCL B19, o1 72 K5 1,383, d67. 45
UNITED TECHNOLOGIES ClIORP 14,445 76.B1 1,132,421 9|5
UNI TEDHEALTH GROUP 1 N[C 14,d64 48.p1 726,99d8. 24
URBAN OUTFITTERS I NC 16,4931 26.pB4 443,398.54
VALERO ENERGY CORP 26,d76 _21.115 551,5d7. 40
VERI SK_ANALYTICS INC-|[CLASS1A, 354 _38.1 675,244 .14
VISA INC-CLASS A SHARES 32,641 97 .19 3,172,478 7|9
VODAFONE GROUP PLC-SP| ADR_34,4d27 27.ps8 952,808.56
WALGREEN CO 48, 194 34.p2 1,649, 198 6|8
WASTE CONNECTI ONS [ NC 16,440 32.b8 535, 615. 20
WATERS CORP 11,d86 74.B2 829,494 52
WELLPOI NT_ I NC 18,33 66.50 1,239,d94_ 5|0
WELLS FARGO & CO 84,400 26.01 2,271, 404_ 0|0
WESTERN DI GITAL CORP 32,945 32 B8 1,053, d07. 10
WL SCONSI N ENERGY CORP 20,70 33.7 683,596. 90
X1 LI NX I NC 10,475 32.4 335,31716.00
5,286 429 185,950,693.[80
(14,444,649, 8|94)
BANK _OF NOVA SCOTIA 10,400 48.p8 528,9d4.00
FIRST QUANTUM MINERALIS LTD 7,600 20.55 156, 140.00
OPEN TEXT CORP 3, 4B 2 55.8 191,093.76
RESEARCH I N _MOTI ON 6, P2 1676 112, 640. 72
SAPUTO I NC 2, 76 1 38. 41 106,090.01
SHOPPERS DRUG MART_ CORP 5, 6[75 42 P9 243,968 25
TELUS CORP 11,d90 55.B5 613,8d1.50
48,080 1,952, 168 . 2|4
(148,72p,829)
RIO TINTO LIMITED 5,190 63.[74 330,810.60
SUNCORP_GROUP_ LTD 67,d70 8. 44 566,8H9.80
TELSTRA CORP LTD 441,976 3.43 1,427,482 4|8
515,136 2,325, 462 . 8|8
(183,881, 788)
ARM_HOLDINGS PLC 114.b81 5. 40 653, 111.70
ASTRAZENECA PLC 34,163 29.55 1,027,d72. 83
BAE SYSTEMS PLC 125,93 2.4do0 350, 6d5. 10
BG PLC 33,440 13.19 448,241 40
BRI TI SH SKY BROADCAST| NG GRO&FA725 7. 44 782,8d47.87
BT GROUP PLC 336,134 __1.93 650,0d43. 15
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BURBERRY GROUP PLC 21, 406 12.J3 274, 146. 78
COMPASS GROUP PLC 101,780 5. 48 507,997.50
CRODA | NTERNATI ONAL PJLC 19, 150 18.po 355, 500.00
DI AGEO PLC 203,731 _13.60 2,770, 141 6|0
ENTERPRISE | NNS PLC 168,244 0.409 64, 77B. 94
EXPERI AN PLC 64, 400 5. 16 527,992.00
FRESNILLO PLC 4, 405 17.0609 77,920 . 45
GLAXOSMI THKLI NE PLC 102,161 14.p4 1,454, 172. 6|4
| MPERI AL TOBACCO GROUP PLC18, 110 23.b1 425, _786. 10
| NMARSAT PLC 23,496 4.43 101, 145. 66
KINGFI SHER PLC 276,350 2.95 705,541.55
LADBROKES PLC 85, 900 1.49 109,944.57
MEGGI TT PLC 97, 430 3. 98 349,9(05. 92
NEXT PLC 9, 47 9 25.05 245,940.05
PETROFAC LTD 20,d00 14 |14 295,546.00
RECKI TT BENCKISER GROUP PL@O, 156 32. .42 1,301,457 52
SAGE GROUP PLC 63,061 2.97 180, 7d42.82
SEVERN TRENT PLC 1, 780 14.[8 26, 30. 40
SHI RE PLC 20,450 21.B1 435, 799.50
SMI THS GROUP PLC 16, 978 9.4d4 153, 09d7. 83
STANDARD CHARTERED PL|C 46, 99 14 .b9 675, 240. 91
TESCO PLC 92, 159 3.909 367, 74. 41
VODAFONE GROUP PLC 99,441 1.44 173,0d2.35
WEI R GROUP PLC/ THE 22,450 19.J5 445, 042.50
WI LLI AM HILL PLC 102,113 1.947 201, 142. 61
WPP PLC 93, 405 6.0d6 620,944. 77
2.566| 979 16,850,594 .43
(2,046,8k1,705)
ADECCO SA- REG 59,900 38.pR2 2,274, d90. 0|0
CIE FINANCI ERE RICHEMON-BRBA, 382 49.Jp1 3,988, §31. 8|2
CREDI T SUISSE GROUP- REG 105,000 22.ps 2,412, d00. 0|0
Gl VAUDAN- REG 2,52 852.]00 2,191, d44. 0|0
HOLCIM LTD- REG 30,d00 52.50 1,575, dJoo. 0|0
JULIUS BAER GROUP LTD 130,139 34_pO 4,528,437 2|0
KUEHNE & NAGEL I NTL AlG-REG16,493 109.]80 1,854, 451 . 4|0
NESTLE SA-REG 114,282 51.50 5,896, d51. 2|0
NOVARTI S AG- REG 26,300 50.90 1,338, d70. 0|0
ROCHE HOLDI NG AG- GENU[SSCHEI®N, 7p5 154 [50 586,347.50
SONOVA HOLDI NG AG- REG 4,360 96.[75 421,830.00
SWATCH GROUP AG/ THE- BR 1,30 351.]10 481,0d7.00
SWI SS RE AG 10,491 49.hks 538, 6H48.86
UBS AG- REG 58,4965 11.Jk?2 673,340.30
645,440 28, 762,PB89. £8
(2,412 ,589,212)
CHEUNG KONG | NFRASTRUJCTURE 9, 000 43.B0 389, 7d0.00
CHI NA MOBILE LTD 41,d00 74.8O 3,066, d400. 0|0
CLP HOLDINGS LI MITED 43,00 66.60 2,897, 100. 0|0
PRADA S.P.A 233,400 35.85 8,367,490 0|0
WYNN MACAU LTD 727,415 19. 2 14, 126,.B99. $0
1,054 315 28,847,PB89. $0
(287,89, 94%)
SI NGAPORE TELECOM LTD 352,000 3. 43 1,101, 160. 0|0
352,000 1,101, 460. 0|0
(66,017, 459
HENNES & MAURITZ AB-B|] SHS 13,426 209./90 2,860, do7. 4]0
LUNDIN PETROLEUM AB 9,213 16800 1,547, 4184 _ 0|0
MEDA AB-A SHS 59,300 67.65 4,011,445 0|0
MILLI COM I NTL CELLULAIR-SDR 3, 775 695./00 2,623,425 0|0
SVENSKA CELLULOSA AB-|B SHS71,409 97.b5 7,004, d67. 9|5
SWEDBANK AB - A SHARE|S 50,990 89.05 4,505, d39. 5|0
TELE2 AB-B SHS 25, 170 131.]70 3,314, d489. 0|0
233,483 25,868,047 . 85
(298,25B,591)
DNB_ ASA 50, 130 56.000 2,807, 480. 0|0
STATOI L ASA 26, 163 153 .40 4,105, 444 2|0
TELENOR ASA 39,907 95.00 3,753, 165. 0|0
116,400 10, 665,889. 20
(143,98/9,504)
SI AM COMMERCI AL BANK-|FOREIIGN4 , 800 112./50 11,790,000.¢0
104,800 11,790,000. ¢0
(29,594, 900
CARLSBERG AS-B 5,909 395.]60 2,373, 404 _ 4|0
NOVO NORDI SK A/ S-B 5,683 634.]50 3,605, 463. 5|0
NOVOZYMES A/ S-B SHARE|S 55,928 169 .]70 9,490, 48 1. 6|0
67,4910 15, 470,049. %0
(215,96/1,891)
BR MALLS PARTI CI PACOE|S SA 86,400 18.[0 1,623, 160. 0|0
86, 400 1,623, 160. 0|0
(70,084, 0438
KI A MOTORS CORPORATI ON 5,30 698.00 3,762,420 0|0
SAMSUNG ELECTRONICS ClO LTD 1, 2J06 10,530.00 12,699,[180. ¢0
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6,56 16,461,p00. 0
(111,93, 520)
KOMERCNI_BANKA AS 2,209 3,224.00 7,402, 4180_.0[0
2,299 7,402, 180. 0|0
(30,277,370
VODACOM GROUP_ LTD 43,990 90.95 3,964, 910. 5[0
43,490 3,964, §10. 5/0
(37,98d,010)
AIR LI QUIDE SA 6,502 92.p5 599,8d9.50
AKZO NOBEL 74,413 35 2 2,643,467 0[6
ALLIANZ SE-REG 23,400 79 B9 1,849, 187 0[0
ANHEUSER-BUSCH I NBEV [NV 22,493  44.p1 989,8d2.56
ASML_HOLDING NV 25,d67 30.199 804, 717.33
ASSI CURAZI ONI_GENERAL] 21,491 12 |4 273,5d8.04
AXA _SA 78,419 11 7 875,940.23
BANCO SANTANDER CENTRAL HI®®L, 189 5.d7 1,440, 139 51
BAYER AG- REG 22,425 47 .Bs8 1,043,434 _ 3|7
BAYERI SCHE MOTOREN WERKE AG5, (36 53.80 1,346, d36_ 8|0
BEIERSDORF_AG 5,488 42 .5 234,0d5. 76
BNP PARIBAS 33,429 32 b1 1,080,108 64
BRENNTAG AG 650 69.0 45, 43b.00
DAIMLER AG 54,d00 34 Ji6 1,875,484 0|0
DANONE 34, {00 47 .86 1,660, 142 0|0
DASSAULT SYSTEMES SA 7.9p5 61 .4 483,742.00
DEUTSCHE BOERSE AG- NEW 9, 7146 41.B0 407,3d2.80
DI STRIBUIDORA I NTERNA|CI ONAI6O, 424 3.48 198, 216.10
E. ON_AG 36,463 17 . PpB1 649,4d6.03
ENI_SPA 34,945 16 _J10 556, 114.50
ERSTE _GROUP BANK AG 18, 193 12 .80 232, 719.43
FRESENI US SE & CO KGAA 11,d24 70 h2 829,0d8.288
GDF_SUEZ - STRIP VVPR 7,056 0.do 7.4d5
HEI NEKEN NV 42,314 35 4 1,482, 470. 9|9
| MPREGI LO SPA 194,.Bs8o0___2. 48 443,943.92
[ NDI TEX 25,416 _63._J0 1,624, d54_ 40
NG GROEP NV-CVA 43, 106 5.4d3 251, 440.40
I NTESA SANPAOLO 368,360 1.48 470,395 72
LEGRAND SA 32,77 24.63 804,84d4.51
LI NDE_AG 17,999 11060 1,046,449 40
LVMH 9,8[74 114 |45 1,130,d79.3|0
MEDI OBANCA SPA 10,442 4.4q2 47,35P.00
MERCK KGAA 10,417 73 .JA2 742, 7d0.14
MUENCHENER RUECKVER A|G- REG 4,589 95.po0 435,945 00
NOKI A _OYJ 70, d11 3.4d5 270,84d7.97
OMV_AG 2, 836 24.58 69, 69Kk. 70
OPAP_SA 26,411 6.42 174,840.82
PERNOD- RI CARD SA 10,473 69.Bo0 739,6d8.90
PPR 6,200 112]60 698, 140.00
PUBLICI S GROUPE 47,400 35.J5 1,682,444 0|0
RED ELECTRICA CORPORAICI ON_SH, 3B 5 33.00 176, 095.00
REPSOL YPF _SA 45,434 23 o 1,041, 186.0[8
ROYAL DUTCH SHELL PLClLA SH90,470 26.[82 278, 143. 40
SAMPO OYJ-A SHS 23,915 19 .p3 452,193 .45
SAP_AG 53,410 43 Pp1 2,339,625 0[5
SCHNEIDER ELECTRIC_SA 19,d97 41 [ 9 835, 61714.63
SCOR_SE 6, 8|4 17.B2 121,391.41
SIEMENS AG-REG 5,950 74.[15 444,742 .50
SOCIETE GENERALE 13,958 19.6 265, 146. 69
TELECOM I TALIA SPA 692,190 0.4d5 586,6d41.02
TELECOM | TALI A- RSP 282,388 ___ 0. 41 200,394.28
TOTAL SA 48,483 38.186 1,891,477 9|6
UNI CREDIT _SPA 568,843 0.40 455, 0744. 40
UNITED INTERNET AG- RE|c SHARB, 35 1404 140,891.40
VI VENDI 52, 154 16 o1 881,9d4. 14
ZODI AC _AEROSPACE 6, 760 63.86 431,693.60
3,623 819 43,677.B88. 17
(4,532,454,517)
14,753,785 25,061, 140, 1|83
(25,061, 140, 1]83)
SI MON _PROPERTY GROUP 3,9040.00 489, 782 00
3,940.00 489, 742.00
(38,048,158
38,04B, 158
(38,048,158
38,048, 158
(38,048,158
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TREASURY BILL 2012/ 4/ 28 3,600,d00.0®,599, 176. 82
BRAZIL REP OF 2015/ 3/ 7 |7.8868%, 0J0.00 703, 545.00
US TREASURY N/ B 2018/ 11/ 1578079%0.00 853, 945. 20
US TREASURY N/ B 2013/6/30136305%00. 0D, 752, d63_. 8|0
TREASURY BILL 2012/ 5/ 3 4,600,d00.04,599, 141 1|3
TREASURY BILL 2012/5/ 10 600, 0d0.00 599, 945.00
TREASURY BILL 2012/ 5/ 17 8 300,d00.0®, 298, §33. 3|7
TREASURY BILL 2012/ 6/ 7 3,300,d00.0®, 299, 498. 3|8
US TREASURY N/ B 2039/5/15144898%J00. 0D, 778, d62. 5[0
US TREASURY N/ B 2028/8/[151588®, J0O0. 0®, 478, q96_ 0J0
REPUBLIC OF KOREA 2014/]4/ 16825, DH%. 00 347, 7d9. 60
US TREASURY N/B 2041/8/[15 30P5®J0.00 112,994.00
27,070,/000.D®, 422,570. $0
(2,207,865, 299)
CANADI AN GOVERNMENT 2033/ 6AD0500H%00 150, 3d9. 00
100, 0do0.00 150,34d9.00
(11,441,533
AUSTRALI AN GOVERNMENT 4013/7501506.9% 784, 740.00
AUSTRALI AN GOVERNMENT 4020/140,1060[%..60% 10, 56[9. 50
760, 0d0.00 795,339.50
(62,894,447
TSY 2042/ 12/ 7 4.5% 600, 0d0.00 748,840.00
TSY 2032/6/7 4.25% 300,0d0.00 354, 24d1.00
TSY 2030/ 12/ 7 4.75% 1,600,d00.0DP, 011, 464. 0|0
TSY 2046/ 12/ 7 4.25% 200, 0d0.00 242 _.14d0.00
TSY 2027/ 12/ 7 4.25% 100, 0d0.00 119, 147.00
TSY 2034/9/7 4.5% 900,0do0.001,106,d10. 0|0
TSY 2038/ 12/7 4.75% 200, 0d0.00 256,340.00
TSY 2039/ 9/7 4.25% 300,0d0.00 355,540.00
TSY 2040/ 12/ 7 4.25% 1,730,0d00.0DP, 060, 476. 0|0
TSY 2036/3/ 7 4.25% 100,0d0.00 119, 140.00
6,030,do0.0D, 373, 498 . 0|0
(895,68B,096)
MALAYSI AN GOVERNMENT 2012/ 87040707 0D%869, 640. 67
870,0d0.00 869, 6d0. 67
(21,439, 6586
NEW ZEALAND GOVERNMENT |2013/ 0/, DH§0600%1L87, 397.00
NEW ZEALAND GOVERNMENT |20B83B401H06. 54, 045, §93. 6/0
NEW ZEALAND GOVERNMENT |[20292801H0H. 0%, 381, 468 0|0
NEW ZEALAND GOVERNMENT [20241k501H06. 0%, 855, §04_. 0]0
NEW ZEALAND GOVERNMENT |202800/, DHO0505%899, 240. 00
8,610, d00.0®, 369, d62. 6/0
(563,08J0, 66%)
MEXI CAN FI XED RATE BONDQS 1290,1034 0,20 OL®. 28D, 2% 4 , [ 25. $ 2
MEXI CAN FI XED RATE BONDS 23,2077 0,/|30 07..268% 104,412 66
MEX BONOS DESARR FIX R1 2036K010P0. 0®%903, 4509 0|3
49, 170,000.®®, 233,097. ¢1
(305,02/5,649)
POLAND GOVERNMENT 2013/[4/ 58555028 ®0. 0®, 540, 397 5[0
POLAND GOVERNMENT 2015/[4/ 858805%00. 0®, 907, d23. 2/0
POLAND GOVERNMENT 2020/|4/ 28485, DH®. 00 820, 932. 00
POLAND GOVERNMENT BOND |2018R240/, PHO05005834, 646. 20
13,980,[000.D4, 103, 038. $0
(324,65/1,95%)
SOUTH AFRICA 2016/4/5 4.5%300,04d0.00 307,5d0.00
SLOVAKI A REPUBLIC 2017/|5/ 15604, .0B06.%0 59, 63)A. 00
BUNDESOBLI GATI ON 2013/ 40/ 1924, 0%0.00 981, 796. 40
CZECH REPUBLIC 2020/ 3/ 18 415P5%J0.00 150, 8d3. 85
NETHERLANDS GOVERNMENT |2023R30/, DH§03 005873, 546. 00
| RELAND GOVERNMENT 2020/ 4418340, §®%0. 0D, 147, 400. 0[0
| RISH TREASURY 2020/ 10/18151@®, JO0. 00872, 094.40
| RI SH TREASURY 2025/3/ 13 3,8%0, J00.0D, 363, 4§16. 9|0
BUONI POLI ENNALI DEL THS 2@3D,0D00106.5%4, 740. 00
FRENCH TREASURY NOTE 2016/ 20P507026% 402, 040. 00
BUNDESREPUB. DEUTSCHLAND 2875/, DA®.802988, 45. 30
BUNDESOBLI GATI ON 2015/ 4/ 276P05®%J0. 00 635,840.00
REPUBLIC OF AUSTRIA 2016/ 9575, 0J0%00 608, 998.00
BUONI POLI ENNALI DEL THS 2620/, 9AD.0005%73, 498. 30
REPUBLIKA SLOVENIJA 2041/ 1508, 00878% 414, 290. 00
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CZECH REPUBLIC 2014/ 6/ 43 4.%®5000.00 83, 336. 00
CZECH REPUBLIC 2014/ 11/]5 425®%, 0§J0. 00 260, 745. 00
NETHERLANDS GOVERNMENT [201590/,/0L050 .30 ®59%5, 56[8. 00
BUONI POLIENNALI DEL THS 20B8802A0D0409%250, 461 0|0
CZECH REPUBLIC 2018/6/ 11 516%,0d0.00 137, 763. 60
POLAND GOVERNMENT BOND |201846/, 005062585, 20Q8. 00
NETHERLANDS GOVERNMENT |2016hD/, DH0400%400, 248. 00
BUNDESREPUB. DEUTSCHLAND 202807004 0D5%57, 480. 0[0
BUNDESREPUB. DEUTSCHLAND 2080010005 089%603, d80_ 0|0
16,850,000.DD,079,P22. (5
(1,772,300, 94%4)
6,164,396, 241
(6,164,306, 241)
BAB BAY AREA TOLL-TXB-93 2650/, D001 06. 680 %0 40.00
BAB CALIFORNIA 2021/ 11/|1 53D0%, 0J0.00 325, 192.00
BAB MET GOVT NASHVILLE |20380D/, D(6. 568867, 533. 00
BAB CHICAGO 2040/ 12/ 1 §.518®%0, 0J0.00 338, 9146.00
CALI FORNIA ST PUB WKS J023A0010H00%0 103, 8d43.00
FRORI DA PORTS FING COMNN 262D, D@N10H.881,041.00
BAB RIVERSIDE CALIF ELHC 2680/, 00010D. 2838 %743.00
BUI LD AMERI CA BONDS TAJA 2689/, 0A0D.005855, 332. 00
BAB WASHI NGTON 2040/ 7/ 1 6.80®%, 0J0.00 359, 292.00
BAB NORTHSIDE ISD-B PSH 202008015.50880%, 192. 00
BAB ALAMEDA 2044/ 12/ 1 4.046%0, 0d0.00 347,541.00
BAB CALIFORNIA 2039/ 10/[1 738®, 0dJ0.00 343, 935.00
BAB CALIFORNIA 2040/3/1 7.6P5%0J0.00 357, 243.00
BAB SAN DIEGO 2040/ 7/ 1 |6.628%, 0J0.00 314, 238.00
I LLINOIS TXBL 2015/ 1/ 1 |4. 440%, 0d0. 00 103, 694.00
QUEBEC PROVINCE 2021/8/|25 3005%(J0.00 295, 113.00
BAB NORTHSIDE 1SD-B PSH 2036080195 .507208%, 342. 00
HOUSTON TEX HIGHER ED 404185015(06.805%22, 643. 00
AMERI CAN MUN PWR-OHIO J033M4DP015(D. DB4809, 048. 00
AMERI CAN MUN PWR-OHI O J0502P015(8. 084%70, 140. 00
5 500, Jo0.0®, 358, q11. 0|0
(493,890, 294)
ONTARI O PROVINCE 2021/ 6/ 2 400%0(J0.00 433,648.00
QUEBEC PROVINCE 2041/ 14/ 1 300%0J0.00 123, 193.00
500, 0d0.00 556,841.00
(42,409,010
QUEBEC PROVINCE 2016/ 6//20 32875%0.00 339, 5d0. 80
320,0d0.00 339,5d0.80
(35,229, 998
571, 529, 302
(571,529, 30%)
230, 00/0, 000245, 47|, 18
230, 00j0, 000245, 47|, 18
EXP-1MP BK KOREA 2014/ 1/ 21280128®.00 221, 944.00
KOREA DEV BANK 2014/ 1/ 43 830%, 0J0. 00 331, 947.00
FN ARM 594245 2030/6/1 |2.508%554. 38 4,.584.58
FNMA TBA 2042/ 1/ 12 3.5% 17,200,000.0D,546,[752.00
SWED HOUSING FIN 2012/ 3/ 234801PH®. 00 402, 79d2.00
FNMA PASS THRU 467116 4018/ D0D,80D3®D, 063, §80_ 0J0
NETWORK RAIL INFRA FIN|20131A60140036P809%6, §34_ 0[0
20,204 ,556.38, 668, 473. %8
(1,605,5p7, 027)
EUROPEAN | NVESTMENT BANK 2@9D/, DAP306.498 %L12. 44
ASI AN DEVELOPMENT BANK |201820/ PG 0600%443, 46. 24
KFW 2016/ 1/ 19 6.0% 480, 0Jd0.00 500,3d2.08
QUEENSLAND TREASURY 2015/ 1@BD406800%0 514, 049.60
EUROFIMA 2016/10/ 24 5.625%510, 0J0.00 509,895. 16
2, 380, d00. 0D, 465, §25. 5|2
(194,997, 48%)
RZD CAPITAL LIMI TED 2041/ 3R2P5,0Dd880% 192, 540. 00
200, 0d0.00 192,5d0.00
(23,384, 975))
| NTERAMER DEV BANK 20174/ 12605, 6J0%00 653, 392.00
QUEENSLAND TREAS QTC 2017/ 8AD307001PH%581, 641. 43
KFW 2015/ 2/ 17 6.375% 5900,0d0.00 639,89392.58
EUROPEAN | NVESTMENT BANK 26540/, 9A0D006. 584, 443. 55
2,250, d00.0D, 459, 499. 5|6
(147,80B,90%)
RENTEN BANK 2018/ 10/5 4.5%, 700, J00. 04, 694, d31. 0[0
4,700,doo0. 04,694, d31. 0|0
(63,369, 4138|)
EFSF 2021/ 7/5 3.375% 800,00d0.00 790,290.40
EUROPEAN UNION 2021/9/ 41 29P5%0d0. 00 864, 3145.00
| NSTI T CRDT OFCL 2014/ 74/8 Z09%0d0.00 681, 3f2.50
FUND ORDERED BANK RESTHU 2008/, 0002004.94/% 9055. 50
| NSTI T CRDT OFCL 2015/ 4/ 1048020%0. 00 373, 144.00
FADE 2021/3/ 17 5.9% 200, 00d0.00 194,646. 40
INSTI T CRDT OFCL 2013/ H/16,3087H®0.0D, 081, 400. 4|0
FMS WERTMANAGEMENT 2015/ 2/ P8010H®3®0 199,898. 00
4,400, doo0.0®, 283, 452. 2|0
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(444,47B,086)
2,725, 0pR5, 065
(2,479,553, 885)
HSBC FINANCE CORP 2021//1/ 1506, 6706%00 602, 446. 00
| MPAC 2003-9F Al 2033/ 4/ 25 115 2%7®.286 14, 17[7. 55
CIE FINANCEMENT FONCIEH 20600400D. 0015%83602. 00
DEXI A CREDI T LOCAL 2014/ 42220090806 ®D, 990, §90_. 00
ACHMEA HYPOTHEEKBANK NV 2018001/480.PB1885%, §57. 0]0
CREDIT SUISSE GUERNSEY |[201608/, P0206%608, 58. 00
BANK OF SCOTLAND PLC 2017/ 20P10H0268% 424, 336. 00
AMER | NTL GROUP 2018/8/15 50P5®00. 00 531, 290.00
JPM CHASE CAPITAL XXI1 |20320P/,P(6. 05%198, 0J0. 00
ENTERGY CORP 2015/9/ 15 |3.6285%, 0J0. 00 403, 396.00
TNK-BP FINANCE SA 2016/]7/ 180D, 5%0. 00 320, 290. 00
LLOYDS TSB BANK 2020/ 1/|13 B808%0J0.00 381, 284.00
MORGAN STANLEY 2020/ 1/ 46 515®%, 0J0. 00 137, 941.50
ROYAL BANK OF SCOTLAND |[202200D/, DJ060D25%5, 540. 00
ALLEGHENY TECH 2021/ 1/ 15 5209%040. 00 209, 944. 00
ClTIGROUP INC 2017/ 11/ 941 630P5®J0.00 315, 237.00
SEMT 2003-4 2A1 2033/ 7//20 1604B8%. 35 142, 342. 40
| ClCl BANK LTD/SINGAPOHE 2Q@040/, PAP40D. 288 1696. 00
AMERI CAN | NTERNATI ONAL |G 28048/ 9/A4D504. 2906, 442. 00
HSBC HOLDINGS PLC 2032/|11A200D, §5%. 00968, 940. 00
HBOS 2018/5/ 21 6.75% 300,00d0.00 237,.5(01.00
ClTIGROUP INC 2019/5/ 294 815®%00, J00. 0D, 880, 168. 0]0
ENTERGY CORP 2020/9/ 15 |5. 188%, 0J0. 00 590, 448. 00
TRANSOCEAN I NC 2031/ 4/ 15 768®, 04d0.00 639, 4d42. 00
ClTI GROUP INC 2015/ 1/19 6.80%, 0§J0. 00 315, 3d0. 00
NG BANK NV 2016/ 1/ 14 4.5%500, 0J0.00 500, 340.00
KI NDER MORGAN ENER PART] 2026030003 00%207, 694. 00
14, 135,[888.D4, 160, H22. 45
(1,099,981,615)
COM BK AUSTRALIA 2014/ 4/ 20, 8#08%J00. 0D, 010, 482. 0]0
| NG BANK (AUSTRALIA) LD 26040/, 60P40H. 5560, 1d4. 00
WESTPAC BANKING 2014/ 3/]5 470D95%04d0.00 711, 242.00
| NVESTEC BANK AU LTD 2014A2BPD, HO00%0D, 321, 419. 9]0
NATL AUSTRALIA BANK 2013/ 12PD90H075® 506, 591.89
3,990, do0.0®4, 069, §39. 7|9
(321,82[7,114)
BARCLAYS BANK PLC 2021//[8/ 1505, DH®. 00 494, 040. 00
ROYAL BANK OF SCOTLAND |201200/, D06 087806, 746. 80
700, 0d0.00 700, 796.80
(85,12d, 928
BAA FUNDING LTD 2012/ 2/|15 B809©795%0.00 601,542.00
CIE FINANCEMENT FONCIEH 2028010#H.P0235%9, 2d8. 00
SKANDI NAV_ENSKIL 2016/ 1/ 207800®J0.00 721, 194. 00
DEXI A MUNICIPAL AGENCY |201602,PH020D5%5, 86[8. 16
ABBEY NATL TREASURY SEHV 40#60100D40B, 828 %d48. 4]0
DNB NOR BOLI GKREDITT A9 20B86010AD80DP. 300, 140. 00
BNZ | NTERNATI ONAL FNDNG 20BD01DANP308.385%0d0. 20
I NG BANK NV 2018/ 1/ 11 d.378%0, 0d0.00 307, 192.20
WM COVERED BOND PROGRAN 20#6090#D. 000413, 6dJ0. 00
CIE FI NANCEMENT FONCIEHR 20B0010#9. 00238, 940. 00
ABBEY NATL TREASURY SEHV 2604/ 6/48008.526%147.50
BNP PARIBAS HOME LOAN J0132502800.09%206, 792. 00
LLOYDS TSB BANK 2015/ 6/]16 20859%0.00 397, 088. 00
MERRI LL LYNCH 2014/8/ 29 11740®, JO0. 00927, 3§5.00
BNP PARIBAS HOME LOAN 401180P/, DB03005800, 04d0. 00
NATI ONAL GRID USA 2015//6/33802H5%0.00 305, 893. 80
BP CAPITAL MARKETS PLC 201606/, D(8®. 002831, 240. 00
AMER | NTL GROUP 2013/ 7/19 20D58%0.00 185, 0d4. 40
CM-CI C HOME BONDS 2015/|/1/ 2208, 05%00 202, 346. 00
MORGAN STANLEY 2017/ 1/ 16 14992®%J0.00 306,399. 20
MORGAN STANLEY 2013/3/ 1 1.80DP%0J0.00 94, 08p. 00
MERRILL LYNCH 2018/9/14 2.6DPDP%0d0.00 171,04d0.00
BNP PARIBAS HOME LOAN 4020/40020(08. PHD%396, 840. 00
AMER | NTL GROUP 2038/5/22 200%040.00 159, 6d0. 00
NATI ONWI DE BLDG SOCIETY 2020020804 0028 %0, 136. 80
NATI ONWI DE BLDG SOCIETY 20%301P2A5.808468%, 148. 75
ROYAL BANK OF SCOTLAND 201509/, 8(8. 0% 893, 541. 40
PIRELLI & C SPA 2016/ 2/|[22 B00D295%0.00 378, 498. 40
12, 152,000.DD, 766, 096. 21
(1,220,967, 803)
2,727,807, 460
(2,727,807, 460)
12,188, 448, 0|68
(11,943,476, 8/88)
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(2011 12 30 )

8,007, 722,101

4,332, 179

8,003, 389, 922

10, 946, p43, 2|84

0. 7811

(2011 12 30 )

3,165, 7/]115,577

87,72pP,620

3,077,994, 997
3,655, 706,544
0.8820
(2011 12 30 )

3,053, 398, 134

818,/]488

3,052,579, 6496

N

, 633, 398, 617

1.1p92

(2011 12 30 )

2,649, 772,281

21,26p, 178

2,628,507, 103

-

, 982, 471,597

1.3pP61
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(2011 12 30 )

562, 322, 177

246,|/699

562, 07/5, 474

368, 01|13, 6 34

1.5p73

(2011 12 30 )

33,777,974, 4|24

95,32F, 261
33,682, 48, 1|57
41,908, P33, 9las
0.8p37
(2011 12 30 )

28,128, p62, 397

465, 87|7, 101

27,662, 85, 2096

32,050, p87, 245

0.8p31

(2011 12 30 )

12,224, 45, 5B7

276, 471, 450

11,948, p74, 087

9,662, 0008, 147

1. 2B66

(2011 12 30 )

13,610, B50, 4,56

1,601, 1194, 2§49

12,009, 156, 167

6,561, 3148, 939

1.8803
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