EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2019 15

03-5210-8500

1/175



36

11

34

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

0120-439-244
http://www.ja-asset.co.jp/

1.62 1.5

0120-439-244
http://www.ja-asset.co.jp/

2/175



2019

16

2019

16

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

0120-439-244
http://www.ja-asset.co.jp/

3/175



16

4/175

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

11

11



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

http://www._toushin.or._jp/

5/175



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

Hamamk
R T— N . EREREE
PR - Shisy bty oh el ] (REDER)
It
BRI o mis
Eih TERERE
BRI FTOfthEE 2
i REWS

ENEEE . —EEEENED 7Y FTH > TEZDEENEEFTONIERDEREEC LSS
EEENDS TP FEND,

A N BREREXFREEERNRICHNT. BEARUSHDEEIC L SixERmEREHZE
HREFTESEOLERIHSEOEND,

HES S BEREINEEENRCHNT. k., B3, FRERE (J-F), TOREE
DOBEHOEEICLSEENRERENICRRETSEOLRERTESEOENS,

Bt 2%
(&7 ER JPEU=-JPFRAOA. BEHE (BH) CREESCRISEHTRREIREDET. )
R RRE pEAE | aEoees | sEkgs | agaus
P H0—/UL
— w18 | (Bue%)
AR . B%
LTS ek 2 FE'JI: &0
P ( }
e =
- #46 -
LN F6E PYP
il (EA)
ZOMNS g128 | 7"
Uy EE () (BF —
FRERE -
EOBAR | e
(RmmEEs  moas eEpEry | 97 LR I A s
| ERA - (S - PHEERMER) )
WEES () PR
AR EEE O
RERDEEY : it
HEMRICEMLTND (B8N ) 3, IBTOAE20CHTEAY INEEEENLT
#BOFT,

FToft B E:HINTVSEEELRTSBOLETS,

£ 1 EEERENEEEERNDLCLENT, S100ETIEORENESE0END,

00— LBEEREREEEERNDICSNT, AR CLSEHNEfIROEEEARE
TEHEQERTHSEOEND, BE, MROEE] OpiC 8% E3T0EE
ELrEIRECRERTSE0ET .

FrEV-7r K BRRERBIEEERNRICHNT, REEER (DFYF -7 - 272 AC0DH
HEENSHBO0ERL.) ERENSCLTERTSEOEND.

AWAYHEL  BIEREMSEEERADICHNT, B8Oy PEGEDENSEDRRYHIED
REHEONy DETSEQEBIFENEOEINS.

6/175



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

ER#-BRESS - AEH-ANEEFOSEEADS
BIFEICKO T, [EEMEDPRIANGCHRZBIELET

n FI7REF.IFEV-T7 R CERETVET .

" FEEEADRER. BENOT -7 RADEEZELT. B4 ENHE
FH NEMFASLUNERFOSEECHBISEETVET,

77 7 FO{Li#

YIO7 R T7EV=-T7 KA CERZETVET.

F7E) =77 RAREGAFEE (RHE) hoRBASNCESEFLHTRE -
77 REL EFOEREFELTIF -7 RICRELT. RENGERE TS —
7R TITOOMTY,

JARREE DT E

"
#
&

[

[i=. ]

JARRE R TR

RY=TPUE | BQORSE
(RE=T77~F) (FH—=T772F)
@ BI7VRETCRTYF - THORETT.

B5118168(HRONBSIBREE) CHERSEBREONTF B LIRE
BEUTER (FHIRESAET,) BOLWENRHNKBEEL. A RSEL BH
AHAREEENE. TR EHRL ORELET,

L ARRRESDBEOEEIR. HRETORVCELBIET,
MEROHRENTIVBELTEOSTOVTRIT BN TEHYFL A

© BRAEEADRABSICE. HRERIEC A,

© N FIBREAORTRREIS 3. EHMEOMRERBDSO%AAELET,

© HRADRERHBNS (S REEHES BRMEOHAEREO70%HE
L EBENS, FIREETER A.

7/175



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Oooooooooooooooooad

2 HERO 1 TF1 TNV AT DFEEICIHUT. 320
77K (RER. RELLIREERY) HhSRERVEIEITET

" 3DMT77/R(RER. RE WEE) OSRE (REROTH—T77R)AD
BEREDERBROESELET,

» BEXAES I mRESRSOPRANGELLEZEL. RELETIEEN
HYVET

» BEEROEBICHISEEADOESEEOER G, BRESERHSHFAIELT
+5%DEEAICINZBLDICHEHET .

@

mﬂﬁ 5% Erata sEms 5%
10%

ErE

A =
N—

Erying IIF"‘EIfﬂﬁr
0%

HiCFLEEERFERORM AL IDET,
S EREFERCHE-TREL TV SV ATESEHEHNCATLELOTE) BREOBANRAEE

RIETSEOTRENER A
B LREOERECERE I HRE. EV 77 FOEA RREROLT ET.

1 HEEET
JABABR I —77 KRB LUV IABARSF T —T7 7 RONEEA

ESOERBRICEATHERE. VIV /b IR—I A MIRELET

n HRBHOERESHOUEDTHDLIIL I b IR—T AR, D705
AGN SR EEI RO EHBLEFAICLYERETV. TN LEE
INHDEEEBELET.

I bR — A O

2 % bl il o S0 Sl el S s il ] e Bl (L i il ol PR - Bl i
Hrim—T)TIE— il B o | LN T
w0 ?:ih:t" /M PRI RRIE B8 BE O

= R ERIEL TIOIU R T —=01 0k S LET,

N OE et TREMEREMOUED W 92EE CESEOEL R o Rl R
o R THROERBMOUED
® TO=/TLEEHREN AR ACFRENR O F 2= F# . R —
WER&C#e. ttRS0sEL EM2,000%EE 2 SEZICHE

ME -
\_ /

8/175



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Oooooooooooooooooad

3 LA MBICEMEULESHT > Ty 7 A2 RENIC_ LO3/R%E
BiELET.

B &7 R EFNFNCSH T Ty I AR FI—T2ELET,

B[ANFT—T |8}, P FNEREEE s SERTE) . SR R T SRR T

SR 7w 2 ADEARER
[Tt = EFn SmEst HEin koLl
wER 20% B80% 10% 5% 5%
R 35% 35% 15% 10% 5%
M 45% 15% 25% 10% 5%

LRI SR T 2 N, [EPHET TOPE (RIEEEEER) ' |, B NOMURA-BPEE&*= |,
[ARBELMSCl KOKUSA 27w 2 2 (S PR~ — 20+ | [ AR FTSER REM- 2 7o 7 A (<842
HAOSRE ) % | SR IEHERE | D&%, & 7 r RICBIT S LR SR T e o AR BT T TE
BB ELc 2D TY

#1 [TOPIX(SREFREEH) | &3 MR RS 1P B —56IC_LBL T L\ ST AT D ERESO el (PE ) O i BT L

AR T Al E RS T S M. M A < O — PO W RS (RIS L =T . M
HiS M. EHE R AS B E T SRS LU R RIS T SRR TOET

#2 [NOMURA-BPIFES | & (2. EFIESMIA T LT SO —EOS T T AR MO EE ST Bl ait it

FELTLSENT. FHESEN S ORNHE T T S BB SH . S0 RO B RS CML T TS
HEEA

3 [MSCI KOEUSAL - For P (2R @M —2) |2 (2. MSC) Inc. A FEL-BE% k<t 7 X8R E O TSR O RS

R LRI ER T B T DA KRN BT MEC Inc TR T . Sk R ML ST T

4 FTSEHFPEM Ty 72 B< B, M ASRm~—2)13.FTSE Fixed Income LLCICRWBE s h, Bkt RFEE

DEMOES SRS R8O EHRETHEEED L M- -F ol ATT B T o T (R —=2) ERIC.FTSE
Fixed Income LLCORET #2327 S MBCRREL 20 TT

BT —77 ROIE

JAB#HESL JAR M JAZA L AT
TH=T7R TH=TJ7R TH=T7R TH=T7rR
Wi [ 3ol ] e b i
(HBEE) - - STV A TR—TF A
FETANS BAEOHE, BAEOMNS BFERdNLE AFERitRsm
EEOE fia -
R - TOPIX NOMURA-BPIES  MSC| KOKUSAlf FTSEft RE#- >
(IE I AR FuSA(SHEAR  FooA(MLBF.Y
E—2) HO|E—2)
#RFEE ERSHEERST Tal—YavWAE. ERSTcEHSHT ENES.Fal—
(“yFT—2C  ([CEHEREEHGER A= EH—T . (C&SEPEEER 3 W, =LK
WTDHE AR o5 —s. R H—TME. AR
MiERITE) WEiR o5 —5. R
iR

e - iR R E C Lo T EEEOESEERNTERVESHEETY.

9/175



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2001 19
2001
2001 20
2007
b S
EE R
Pa——————————-3 =
(B2t -
T =D ILEL LA e :
A ERORE ARSI \:mm;@
H EiAE m‘ BiAE 1. 1% m 1o
A =Rl
=) FEait o e
b - HicE
e wire &;jﬁg
EE RS s k=3

CEFE>BEDE S IT Eo b w32 DA RASH (EERD
OREHED FREE
QERAEE LU ARBSEDEE F
() EIE#2. LT ITEL TS HAL TO BRI RLTLET,

< WRseeths
D27F D BRD B v IS LU — SR IR Ff1
B EE LU ER WSR3
ORESEE WEESLU—EROED T ¥

CEFEEP —BUFJEESRTAS G H GERtatD) (BIEEREa: B30 5AHESHE S
OEEMED S W HN
@i hoiBEEIT R IR MOk ¥

CEERBEHP DTV A2 R—D b D — T T —
(Welington Management Company LLP)
o I i) PR S i o S e o
(Welington Management Hong Kong Ltd)
DIV =D A A =T e - E TR
(Welington Management International Ltd)
SEEErS AR RAEDERE LU 2S00 EE CMT 2RBOERESR . [JABREA T =270 sl
FJafn il B~ 27 F IICEIr2 R0 EEL 2anRr. REFEiTOET.,

10/175



2018 12 28

34

1993 28
10
10 13
1996 20
30
10

2000 10
2007 30
2012 26 15,000

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

15

19

13 19,550 36.61

18,850 35.30

12 15,000 28.09

50.91
49.09

DIVIRL RIZTALRDBE s

DIV TR A b
Ho == TILITIE—

¥E THFI—tv
RS A

P IERHAEEEL T[T U b T a— A EE T

ESI

(TS N TR A B |
Nz7uwk

PEAEHRIE &2

el W D SRt R ]
15 —FaF-UzTvE

HE OXF

15 B tRTROOEREMOUED M O28FIREOEVERER DM RS ERST

* R THRUDERREDUED
¢ 70—/ UL BEER

e il

EH =~

11/175

| | il it 6 R e Y PP
= b RS04 EL ED2.000% A SfEEICEE S

A= 2%

HA— L BB K-,



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

TOPIX NOMURA BPI MSCI KOKUSAI FTSE

20 60 10 5 5

35 35 15 10 5

45 15 25 10 5
TOPIX
NOMURA BPI
MSCI  KOKUSAI MSCI Inc.

MSCI Inc.

FTSE FTSE Fixed Income LLC

FTSE Fixed Income LLC

I+

12/175



10

11

12

13

14
15

16

17

18

19

20

21

15

22

16

15

23

26

13/175

EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

26

20

10

11

18

19

15



21
22
23

24
25

26

16

21

17

16

10

25

21

18

20

16

25

10

21

18

14

14/175

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

14
14
16 16 21
10
10
17



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

M FETE - TR D ETE

HER—FIH)A = (APM)
L
I Frub-7Ry—ia-3—F124 (AAM) |

[ieer ——

: P HE ISC., @R77FEmSN
Eﬂﬁﬁ;ﬁn““}] DHRFELEA~BE
ENET.
— EEETEE
R R S BAROS HaRR

& MEGREERILRELER

SMELRYET, |

WERHERORE .
FrLF TRt —itEEL T, wE=R
EFES RS LLCERATEEE R

1828 A s B2,
I EEsl~REETVET.

&

BT EERSE ]' #E

[ ==502y  f——
ra | i PR =
7R == LR IS TE,
Ht D1 U OIRE- WBEFOET, <:| J L
FrUFRR—Lr—Ii kD, TH—TrLFRORROKE | MR |
40
30
10
10

15/175



27

48

11 16

42

43

46

16/175

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

70

16

100 20

16

100

18

19

100 20

100

236

341
17/175



28

20

18/175

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

100 10

21
28
28

22



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

23

10 20

24

50

50

25

100 50

100 50

26

27

19/175



20

130

33

17

34

35

86

879

20/175

42

33

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

10



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

100 50

21/175



EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

11

50

TOPIX
20
15
16
17
10 20

TOPIX

236

10

20

341

22/175



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

11

NOMURA-BPI
NOMURA-BPI
BBB
10
10
236
341
10
15

16
17

10 20

23/175



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

11

MSCI KOKUSAI
MSCI
KOKUSAI

MSCI KOKUSAI

20

10

236
341
10
16

17
18

10 20

24/175



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

FTSE

11

FTSE

10

16
17
18

10 20

25/175



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

37

26/175



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

27/175



(BERH)

77 EOFENEERRU
srEcE B EE IO

25,0006

W 477 PO (e

0/

WAEIA SEVE NEEIA MNTEIR 2NEEIA

250008

I 7 PO (5K
H000m 4

150000 ey
10,0008 -

....... - juﬂ%
0 S MMM"MWMMM,T 00

ol 20.0%
20.0%
MNIEIR 2015EIR 0IEEIR NITEIE 01EEIA
|
[faiEaY)
N P i) R
wooos 4 SESMSRERERGEY | snge

b 20,0

WI4EIR I0NRENA J00GEIR 200TEIA 201EE1R

=A0L0

1005 100u0%

EDINETOOOO
O000000000000000000000O(E12882)

OooOooooOoooooooooboood

HI7 o REMDRDGRETISALED
fEFOHE

H577-F B ANER FAEY B4ER TAER TRIh

-::t"
a0 « TEENE

E7rofk BEE FADE FREDE BxER SAER FAEn

770K B TAER FRES OxER TAER TEDn

#ETSTDRBF AN—IETEBRTESL,

28/175



LHI7 ROFREEERY
SECEBISEEEMEOKRE

#2014518~2018F1 2ROEMODEAXRIC
BIZELFHOREERUIEEAGARE
BHBMOEBIC OV TRRLEEDTT .

ST RDEMBEEREL. B O okETE
BELCEOEAELTEH L - ERME R4
BEShTUOETOT, REOBRMHE B INT
STRLCEEREECARTESTEVET,

*SESHICEERERI. HIMOSEEER
HE L C SO AL TR L - B A O
TNTVETOT. RROBEMHEAS IR T 518
SUHIET.

EDINETOOOO

O000000000000000000000O(E12882)
Oooooooooooobooooooad

[ REMDIERNGEEISAED
HEEROHE

#2014FE18~201 81 28D EMOEB®RIC
BT EER 1 EMOMERDFEL- BBV,
Y7 RRURERNCEEI SR DOLTER
L. S77 Rt RENaliE 7 2 ERNICH
BTESLDICIERLICE0OTT .,

*TATOEERISANET7  EORERNRER
FREER A

# YT 7 ROERBERE. KBNS EEER
BEL L OEAE LTS EEME R
W TLWET OT. RROES@HRICE DT
SN EFMEERL IRTIB/SHEVET.

= ZEETS 20
Bk HIEHEER(TOPIX) (B25HA %)
S+ MSCIOFH 1 -1 F v T A (85|
RIBC255A R, Be=2)
AR - MSCITV—3 T T — bt
Fud A (RE—2)
BAE®: -+ NOMURA-BPIER
FEDNR- - FTSEHFRERY > 7o 72 (B
B&E.A~—2X)
WEEN- - FTSERRERESRM7 Ty 7R
(Ar—2)
CEEEMOENT. RE AV ELICESREY
HELT. MeELTHEET.

OWETEEIEE (TOPI ) A TS W AT SRS PF (WS AT 25575 7R ) e B 2 T a0 SRR D 530
Ty ARG SEEMCE TS T T OHER| - S AT R U REEE S ER (TOPLO) s (LR C i T 2
TR (2R EE RIS P S L TVET eh, FiEat. WR mEEE #ES Pk MR i, RN (RS
NEE 0TI  BNRESTC IR AEEORG Y ARNICEET S MR LT AR
Lt A,

SNOMURA-BPIEIM] £, FHIESHT S/ LML TL AN T F NN HEE R FHESHTaT R
LET. Aot BREsgt et e Ty d AERL TITRh S ERER - H—E 2 ML — ) RE | L,
Ft A

@MNECI D711 T T AL IMSCI T T =3 T =y b T 277 A R MECL Inc A BRE L 7ok e
T BRI SN T W R R U O SR 2T A TMSC) Inc ISR LT,

OFTSEHFRER- =T 72 (<8 . [FTSEBEHBEN -7 72 L. FTSE Fixed Income LLCIZ
FHEBEN TSNS T 7 AT BEIERIAFTSE Fixed Income LLC DS ET &AL, fEE M
TATOHEFRFTSE Fixed Income LLCHLTLET.

29/175



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

1.62 1.5

0120-439-244
http://www.ja-asset.co.jp/

0.20

1.08 1.00

1.188 1.10

1.404 1.30
300 0.40 0.50 0.10 1.00
300 500 0.42 0.50 0.08 1.00
500 0.44 0.50 0.06 1.00
300 0.50 0.50 0.10 1.10
300 500 0.52 0.50 0.08 1.10
500 0.54 0.50 0.06 1.10

30/175



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
ooooodooodnoooooodd

300 0.70 0.50 0.10 1.30
300 500 0.72 0.50 0.08 1.30
500 0.74 0.50 0.06 1.30
16
0.75
16
0.50
0.00324
0.003
o
20.315
15.315

31/175



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

20.315 15.315
2013 2037 12 31 0.315
15.315 15.315
2013 2037 12 31 0.315

32/175



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

<3 BB D BB D A A — D E

< Bkl (A =

SELE 2000 SECEIEEEEEEE: 12 000
B AR ER: 10 000

1'2Im|:|H N e ENaa Rt SR ERSIEEENNISALssasssssanss
|
wps ) (whone| 0
o | 20007
10 000F weeeeenensas S
HEE HEE HBis
ESED ELR FEED
(BRI BRI [k e
a = B < C <
10,0007 10,0007 10,0007
. ", W)
& HERmOERTE B #EROERE o HELMER
10,0007 11,000 12,0007

# PERIE T A= T, RO AEES LS iR T a0 T8N EE A,

2018 12 28

33/175



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2018 12 28

612,551,555 94.92
( ) - 32,784,658 5.08
( ) 645,336,213 100.00
() () () () |
272,328,317 1.3840 376,902,391 1.3970 380,442,658|58. 95
84,268,966 1.6965 142,962,301 1.5917 134,130,913]20.78]
25,152,506 2.8656 72,077,022 2.6207| 65,917,172]10.21
11,353,783 2.8246| 32,069,896 2.8238 32,060,812 4.97
94.92
94.92

34/175



EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

1

9 (2009 11 16 ) 612,591,510 612,591,510 9,837 9,837,
10 (2010 11 16 ) 642,034,017 642,034,017 9,966 9,966
11 (2011 11 16 ) 633,424,105 633,424,105 9,554 9,554
12 (2012 11 16 ) 612,886,608 612,886,608 9,985 9,985
13 (2013 11 18 ) 612,645,494 621,410,043 11,883 12,053
14 (2014 11 17 ) 471,422,816 476,683,458 12,546 12,686
15 (2015 11 16 ) 457,239,548 461,482,117 12,933 13,053
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2018 1 562,628,248 — 13,738 —

2 587,141,255 — 13,552 —

3 610,091,780 — 13,448 —

4 626,103,007 — 13,583 —

5 641,019,682 — 13,515 —

6 644,251,497 — 13,505 —

7 647,299,834 — 13,582 —

8 665,503,046 — 13,539 —

9 679,093,348 — 13,698 —

10 679,034,680 — 13,320, —

11 691,218,975 — 13,415 —

12 645,336,213 — 13,071 —

35/175



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

1
9 2008 11 18 2009 11 16 0
10 2009 11 17 2010 11 16 0
11 2010 11 17 2011 11 16 0
12 2011 11 17 2012 11 16 0
13 2012 11 17 2013 11 18 170
14 2013 11 19 2014 11 17 140
15 2014 11 18 2015 11 16 120
16 2015 11 17 2016 11 16 10
17 2016 11 17 2017 11 16 110
18 2017 11 17 2018 11 16 0
9 2008 11 18 2009 11 16 5.3
10 2009 11 17 2010 11 16 1.3
11 2010 11 17 2011 11 16 4.1
12 2011 11 17 2012 11 16 4.5
13 2012 11 17 2013 11 18 20.7
14 2013 11 19 2014 11 17 6.8
15 2014 11 18 2015 11 16 4.0
16 2015 11 17 2016 11 16 1.5
17 2016 11 17 2017 11 16 7.6
18 2017 11 17 2018 11 16 2.0
)
100
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12 2011 11 17 2012 11 16 65,071,000 114,226,249 613,811,287
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197,331,703 1.7074 336,924,150 1.5017|  314,092,871/35.91
212,358,487 1.3840| 293,904,147, 1.3970|  296,664,806/33.91
50,452,924 2.8724f 144,920,979 2.6207|  132,221,977|15.11
30,349,601 2.82471 85,728,518 2.8238 85,701,203 9.80
94.73
94.73
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1

9 (2009 11 16 ) 750,496,564 750,496,564 9,498 9,498
10 (2010 11 16 ) 796,055,085 796,055,085 9,554 9,554
11 (2011 11 16 ) 759,327,779 759,327,779 8,917 8,917,
12 (2012 11 16 ) 781,608,936 781,608,936 9,476 9,476
13 (2013 11 18 ) 790,473,390 802,304,317 12,695 12,885
14 (2014 11 17 ) 708,230,304 717,469,424 13,798 13,978
15 (2015 11 16 ) 666,224,467 674,026,609 14,516 14,686
16 (2016 11 16 ) 621,390,340 623,181,472 13,877 13,917
17 (2017 11 16 ) 713,688,197 722,351,202 15,653 15,843
18 (2018 11 16 ) 912,131,247 913,936,051 15,162 15,192
2017 12 741,951,807 — 15,952 —

2018 1 743,203,568 — 15,963 —

2 764,045,429 — 15,551 —

3 797,362,375 — 15,349 —

4 827,889,915 — 15,628 —

5 862,896,258 — 15,477 —

6 886,067,224 — 15,460 —

7 901,324,394 — 15,626 —

8 919,149,694 — 15,600 —

9 920,168,113 — 15,962 —

10 888,738,258 — 15,203 —

11 928,146,783 — 15,325 —

12 874,780,409 — 14,588 —

38/175



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

1
9 2008 11 18 2009 11 16 0
10 2009 11 17 2010 11 16 0
11 2010 11 17 2011 11 16 0
12 2011 11 17 2012 11 16 0
13 2012 11 17 2013 11 18 190
14 2013 11 19 2014 11 17 180
15 2014 11 18 2015 11 16 170
16 2015 11 17 2016 11 16 40
17 2016 11 17 2017 11 16 190
18 2017 11 17 2018 11 16 30
9 2008 11 18 2009 11 16 7.5
10 2009 11 17 2010 11 16 0.6
11 2010 11 17 2011 11 16 6.7
12 2011 11 17 2012 11 16 6.3
13 2012 11 17 2013 11 18 36.0
14 2013 11 19 2014 11 17 10.1
15 2014 11 18 2015 11 16 6.4
16 2015 11 17 2016 11 16 4.1
17 2016 11 17 2017 11 16 142
18 2017 11 17 2018 11 16 2.9
)
100
9 2008 11 18 2009 11 16 128,464,993 39,944,901 790,175,734
10 2009 11 17 2010 11 16 100,174,870 57,098,062 833,252,542
11 2010 11 17 2011 11 16 94,131,504 75,866,300 851,517,746
12 2011 11 17 2012 11 16 74,176,597 100,828,715 824,865,628
13 2012 11 17 2013 11 18 58,367,539 260,552,793 622,680,374
14 2013 11 19 2014 11 17 55,165,812 164,561,703 513,284,483
15 2014 11 18 2015 11 16 42,667,535 97,002,452 458,949,566
16 2015 11 17 2016 11 16 46,988,804 58,155,123 447,783,247
17 2016 11 17 2017 11 16 112,936,764 104,772,366 455,947,645
18 2017 11 17 2018 11 16 236,953,341 91,299,344 601,601,642
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691,300,851 93.43
— 48,604,101 6.57
739,904,952 100.00
) ) ) ) )
196,879,380 1.7312] 340,837,583 1.5017|  313,372,909/42.35
68,067,325 2.8926( 196,891,545 2.6207|  178,384,038/24.11
86,480,633 1.3841 119,697,845 1.3970|  120,813,444|16.33
27,881,033 2.8245 78,749,978 2.8238  78,730,460/10.64)
93.43
93.43
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1

9 (2009 11 16 ) 672,736,463 672,736,463 8,750, 8,750
10 (2010 11 16 ) 695,577,839 695,577,839 8,772 8,772
11 (2011 11 16 ) 666,542,842 666,542,842 8,044 8,044
12 (2012 11 16 ) 731,945,526 731,945,526 8,657 8,657,
13 (2013 11 18 ) 887,558,741 901,502,171 12,731 12,931
14 (2014 11 17 ) 781,591,252 793,077,497 14,290, 14,500
15 (2015 11 16 ) 784,228,679 795,017,219 15,265 15,475
16 (2016 11 16 ) 706,853,280 709,362,858 14,083 14,133
17 (2017 11 16 ) 774,044,743 785,244,459 16,587 16,827
18 (2018 11 16 ) 781,379,231 783,338,327 15,954 15,994
2017 12 809,685,482 — 17,021 —

2018 1 806,262,626 — 17,058 —

2 790,033,284 — 16,455 —

3 773,380,315 — 16,135 —

4 796,346,535 — 16,547 —

5 804,725,969 — 16,330 —

6 811,310,199 — 16,306 —

7 830,101,797 — 16,578 —

8 846,760,538 — 16,587 —

9 856,944,993 — 17,095 —

10 784,672,665 — 16,000] —

11 795,026,128 — 16,168 —

12 739,904,952 — 15,009 —
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1
9 2008 11 18 2009 11 16 0
10 2009 11 17 2010 11 16 0
11 2010 11 17 2011 11 16 0
12 2011 11 17 2012 11 16 0
13 2012 11 17 2013 11 18 200
14 2013 11 19 2014 11 17 210
15 2014 11 18 2015 11 16 210
16 2015 11 17 2016 11 16 50
17 2016 11 17 2017 11 16 240
18 2017 11 17 2018 11 16 40
9 2008 11 18 2009 11 16 9.3
10 2009 11 17 2010 11 16 0.3
11 2010 11 17 2011 11 16 8.3
12 2011 11 17 2012 11 16 7.6
13 2012 11 17 2013 11 18 49.4
14 2013 11 19 2014 11 17 13.9
15 2014 11 18 2015 11 16 8.3
16 2015 11 17 2016 11 16 7.4
17 2016 11 17 2017 11 16 19.5
18 2017 11 17 2018 11 16 3.6
)
100
9 2008 11 18 2009 11 16 129,369,362 39,544,227 768,854,996
10 2009 11 17 2010 11 16 100,729,146 76,610,148 792,973,994
11 2010 11 17 2011 11 16 89,555,835 53,911,831 828,617,998
12 2011 11 17 2012 11 16 79,368,846 62,535,139 845,451,709
13 2012 11 17 2013 11 18 62,096,723 210,376,893 697,171,539
14 2013 11 19 2014 11 17 57,580,274 207,787,726 546,964,087
15 2014 11 18 2015 11 16 48,390,698 81,614,781 513,740,004
16 2015 11 17 2016 11 16 36,898,645 48,722,983 501,915,666
17 2016 11 17 2017 11 16 56,436,777 91,697,609 466,654,834
18 2017 11 17 2018 11 16 123,363,879 100,244,683 489,774,030
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24,947 ,448,470, 99.58
106,065,364 0.42
25,053,513,834 100.00
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(D) ) ) (D) (D)
1 1,682,700] 653.59 1,099,797,250] 537.90| 905,124,330 3.61]
2 150, 800j 6,256.63 943,499,804 5,567.00]  839,503,600] 3.35
3 120,500) 5,922.66) 713,680,654 5,326.00] 641,783,000] 2.56
4 95,100 6,594.02 627,091,670] 6,406.00 609,210,600 2.43
5 164,300j 4,267.72 701,187,720 3,645.00] 598,873,500] 2.39
6 10,400 59,240.70] 616,103,280 55,680.00 579,072,000 2.31
7 200,500 2,597.81] 520,862,684 2,864.00] 574,232,000] 2.29
8 62,700 10,357.28] 649,401,844 8,536.00] 535,207,200 2.14]
9 40,400 15,023.18] 606,936,664 12,475.00]  503,990,000( 2.01
10 179, 400j 3,202.78 574,579,719 2,662.50] 477,652,500 1.91]
11 156, 400j 3,123.99 488,593,403 3,020.00]  472,328,000] 1.89
12 31,200 17,208.35] 536,900,731 14,955.00] 466,596,000( 1.86
13 267,500 2,018.73 540,011,898 1,718.00f  459,565,000( 1.83
14 89,000 5,202.96) 463,063,440 4,482.000 398,898,000 1.59
15 151,600j 2,713.49 411,366,012 2,573.00]  390,066,800] 1.56
16 618,700 655.18 405,364,997 609.00 376,788,300[ 1.50
17 124,600j 3,592.19 447,587,876 2,935.50]  365,763,300] 1.46
18 48,500 9,544 .83 462,924,682 7,305.00]  354,292,500] 1.41]
19 189,700j 1,882.10] 357,035,465 1,867.00f 354,169,900 1.41
20 321,200 851.96 273,649,552 1,079.00f 346,574,800 1.38
21 109, 200j 3,039.68 331,933,056 3,120.00]  340,704,000] 1.36)
22 111,900j 3,852.30] 431,072,802 3,030.00]  339,057,000] 1.35
23 242,500 1,735.62 420,888,161 1,375.00f 333,437,500 1.33
24 91,900 3,195.3]] 293,648,989 3,498.00]  321,466,200] 1.28,
25 1,158,400] 371.44 430,287,007 274.000 317,401,600/ 1.27
26 38,300 8,037.81] 307,848,123 8,154.00]  312,298,200] 1.25
27 10,500 34,188.14 358,975,556 29,285.00 307,492,500 1.23
28 244,200 1,201.71 293,457,582 1,150.00f 280,830,000 1.12
29 40,200 7,166.72 288,102,187, 6,892.00 277,058,400 1.11]
30 23,500 13,121.88] 308,364,180 11,695.000 274,832,500{ 1.10
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45,109,921,500 76 .87

5,128,484 ,000 8.74

2,275,117,350 3.88

3,467,295,000 5.9]

) — 2,702,689,806 4.61

) 58,683,507 ,656 100.00

) ) ) () ) )

1 2,300,000, 000 100.58 2,313,340,000] 100.55( 2,312,719,000) 0.1] 2021/3/20| 3.94
2 2,100,000, 000 100.95 2,120,076,000 101.03| 2,121,735,000 0.1]2022/12/20| 3.62
3 2,000,000, 000 100.67 2,013,552,000] 100.68 2,013,600,000] 0.1 2021/9/20(3.43
4 2,000,000, 000 100.53 2,010,600,000] 100.49 2,009,820,000] 0.1]2020/12/20| 3.42)
5 2,000,000, 000 100.45 2,009,038,000] 100.42( 2,008,560,000] 0.1] 2020/9/20| 3.42
6 2,000,000, 000 100.40 2,008,062,000] 100.41 2,008,340,000] 0.1] 2020/8/1]3.42
7 1,600,000,000] 104.59 1,673,466,000] 104.50( 1,672,080,000] 0.8 2023/9/20(2.85
8 1,600,000,000] 103.82 1,661,257,000 103.93| 1,662,944 ,000) 0.6 2024/3/20(2.83
9 1,500,000, 000 102.90 1,543,500,000] 103.44( 1,551,675,000] 0.4 2025/3/20| 2.64
10 1,300,000, 000 103.11] 1,340,430,000 103.69 1,347,996,000] 0.4 2025/9/20(2.30
11 1,200,000,000 101.10 1,213,200,000 101.75( 1,221,012,000) 0.1] 2026/9/20| 2.08
12 1,100,000,000 101.15 1,112,650,000 101.78( 1,119,613,000) 0.1] 2026/3/20|1.91]
13 1,100,000, 000 99.88 1,098,680,000 101.13[ 1,112,507,000] 0.1] 2028/6/20|1.90
14 1,000,000, 000 100.78 1,007,876,000] 101.61f 1,016,190,000) 0.1] 2027/6/20|1.73
15 1,000,000, 000 100.86/ 1,008,677,000] 101.53 1,015,340,000] 0.1] 2027/9/20|1.73
16 1,000,000, 000 100.79] 1,007,943,000 101.44{ 1,014,410,000) 0.1]2027/12/20|1.73
17 950,000,000 100.99 959,428,000 102.71 975,821,000 0.8 2047/3/20(1.66
18 700,000,000 138.05 966,392,000 136.12 952,882,000 2| 2052/3/20|1.62
19 900,000,000 100.83 907,532,000 101.65| 914,886,000] 0.1 2027/3/20(1.56
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20 700,000,000} 122.34 856,408,000] 122.38 856,667,000 212030/12/20( 1.46
21 700,000,000} 121.66} 851,630,000] 121.69 851,886,000f 1.9 2031/6/20|1.45
22 700,000,000} 120.35 842,451,000 120.25 841,792,000f 1.7 2032/9/20|1.43
23 700,000,000} 119.70] 837,961,000 119.62 837,389,000 1.7/2031/12/20] 1.43
24 700,000,000} 120.60j 844,214,000] 118.67| 830,732,000 1.4 2055/3/20|1.42
25 800,000,000} 102.04 816,320,000 102.50] 820,000,000} 0.6 2037/9/20| 1.40
26 700,000,000} 104.84 733,929,000 104.55) 731,906,000f 0.7| 2037/3/20|1.25
27 700,000,000} 102.84 719,894,000 102.61 718,284,000 0.639 2023/3/20[1.22
28 700,000,000} 101.69 711,858,000 101.48] 710,395, 000f 0.5 2036/9/20|1.21]
29 600,000,000} 119.06} 714,384,000 118.32 709,932,000 1.812| 2032/4/28|1.21
30 700,000,000} 97.78 684,529,000] 100.17, 701,239,000f 0.5 2038/6/20/1.19

76.87

8.74

3.88

5.91

95.39
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18,687,731,989 63.52
2,632,976,140 8.95
466,539,093 1.59
520,845,126 1.77
918,891,704 3.12
544,535,173 1.85
388,991,620 1.32
1,898,208,942 6.45
966,071,882 3.28
193,505,209 0.66
352,547,563 1.20
336,651,897 1.14
38,094,476 0.13
216,917,858 0.74
28,162,508,672 95.72
1,258,711,123 4.28
29,421,219,795 100.00
85,485,477 0.29
85,453,086 0.29
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) (D) ) (D) )
1 JALPHABET INC-CL A 8,887 127,835.37 1,136,072,939 116,871.89 1,038,640,575 3.53
2 COMCAST CORP-CL A 265,042 4,044.68 1,072,012,658 3,826.16] 1,014,095,7493.45
3 BARRICK GOLD CORP 664,091 1,164.01 773,010,264 1,521.81] 1,010,620,325(3.44
4 BRISTOL-MYERS SQUIBB 177,698 6,653.76] 1,182,360,750] 5,595.5] 994,310,936( 3. 38
CO
5 UNITEDHEALTH GROUP 35,446 29,197.79] 1,034,945,147| 27,302.67] 967,770,441 3.29
INC
6 NOVARTIS AG-REG 104,907 9,225.70] 967,840,654 9,208.84 966,071,882 3.28
7 UNIVERSAL HEALTH 71,534 13,959.35 998,568,552 12,953.70 926,629,976( 3. 15
SERVICES-B
8 EXELON CORP 185,226 4,940.87] 915,177,910 4,970.57] 920,680,651 3.13
9 ELI LILLY & CO 67,214 11,733.80 788,676,305 12,530.78 842,244,519 2.86
10 IMPERIAL BRANDS PLC 235,967 3,684.26 869,365, 148 3,244.62 765,624,663( 2. 60
11 JALTRIA GROUP INC 137,273 6,862.01 941,969,635 5,405.69 742,056,656( 2.52
12 KONINKLIJKE PHILIPS 192,141 4,615.01 886,732,741 3,848.73 739,499,791 2.51]
NV
13 BT GROUP PLC 2,239,771 324.54 726,912,675 327.97] 734,586,877(2.50
14 MICROSOFT CORP 63,255 12,262.79 775,683,185 11,230.98 710,415,640( 2.41]
15 ALMART INC 68,682 10,525.02 722,879,424 10,166.48 698,254,866( 2. 37
16 ERIZON 113,099 6,071.69 686,703,198 6,121.64 692,352,493 2.35
[COMMUNICATIONS INC
17 BIOGEN INC 20,715 36,235.56] 750,619,719 32,679.5] 676,956,050( 2. 30
18 BANK OF NOVA SCOTIA 109,313 6,195.17] 677,213,008 5,564.55 608,278,223 2.07
19 PUBLIC SERVICE 99,430 5,942.93 590,906,524 5,708.73 567,619,024 1.93
ENTERPRISE GP
20 JETBLUE AIRWAYS CORP 315,867 2,119.42 669,455,191 1,774.89 560,629,180( 1.91]
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21 FIRST SOLAR INC 101,500j 5,210.34 528,849,510 4,695.30] 476,572,950] 1.62

22 NRG ENERGY INC 110,130j 3,955.36 435,604,553 4,286.82 472,107,487 1.60

23 CAN IMPERIAL BK OF 57,202 10,002.20 572,145,854 8,238.4]] 471,253,597 1.60
COMMERCE

24 DXC TECHNOLOGY CO 75,326 8,380.96 631,304,734 5,931.84 446,821,780] 1.52

25 COGNIZANT TECH 60,727, 8,346.52 506,859,520 7,001.88] 425,203,167)1.45
SOLUTIONS-A

26 UGI CORP 65,532 6,126.5]] 401,483,020 5,821.94 381,524,027 1.30

27 JATHENE HOLDING LTD- 76,261 5,676.54 432,898,617 4,414.47 336,651,897 1.14
CLASS A

28 UCB SA 34,062 9,923.77] 338,023,794 8,986.5]] 306,098,844 1.04

29 LEIDOS HOLDINGS INC 51,409 7,291.06 374,826,435 5,834.15 299,928,331 1.02

30 TJX COMPANIES INC 55,915 5,263.94 294,333,278 4,866.24 272,095,810(0.92
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0.14
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0.15
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0.15
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8,159,699,910 43.80
231,217,924 1.24
162,707,857 0.87
714,034,207, 3.83

1,627,168,692 8.73

1,825,809,579 9.80
317,581,459 1.70

1,043,934,874 5.60
415,101,842 2.23
239,484,027, 1.29
123,235,356 0.66
114,378,561 0.61

1,670,526,695 8.97
133,013,456 0.71

52,995,010 0.28
84,106,309 0.45
77,960,122 0.42
309,215,617, 1.66)
97,315,182 0.52
17,399,486,679 93.39
25,470,092 0.14
573,395,071 3.08
88,927,608 0.48
38,168,580 0.20
51,835,405 0.28
752,326,664 4.04
454,027,140 2.44
18,631,310,575 100.00
2,935,678,281 15.76
2,931,976,811 15.74
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() () () () ) ()

1 T-NOTE 2.125 20,713,000 10,865.74 2,250,620,800) 10,979.89| 2,274,265,557] 2.125( 2021/8/15[12.21
210815

2 T-NOTE 1.375 14,134,000 10,301.61] 1,456,030,302 10,512.04{ 1,485,772,702| 1.375( 2023/8/31| 7.97
230831

3 T-NOTE 2.75 12,286,000 10,854.59| 1,333,595,403] 11,107.37| 1,364,651,527| 2.75| 2028/2/15| 7.32]
280215

4 T-NOTE 2.5 11,375,000 10,789.20| 1,227,271,500) 11,037.56| 1,255,522,734] 2.5 2024/5/15] 6.74]
240515

5 T-BOND 3.0 6,800,000 10,500.66) 714,045,547 11,064 .44 752,382,280 3|12045/11/15| 4.04
451115

6 GILT 1.0 4,436,000 13,978.61] 620,091,441 14,059.20 623,666,256 1| 2024/4/22| 3.35
240422

7 T-NOTE 2.375 3,139,000 10,690.94 335,588,865 10,954 .31 343,855,869 2.375 2024/8/15| 1.85
240815

8 OBL 0 231013 2,641,000 12,770.87] 337,278,922 12,900.32) 340,697,575 0(2023/10/13] 1.83]

9 OAT 0 240325 2,680,000 12,560.20] 336,613,468 12,681.30 339,858,917 0| 2024/3/25] 1.82]

10 T-BOND 4.5 1,805,000 12,955.78] 233,851,953 13,644.76 246,287,946 4.5 2036/2/15| 1.32
360215

11 BTPS 0.7 1,915,000 12,630.74 241,878,782 12,751.43 244,189,980 0.7 2020/5/1 1.31
200501

12 SPA GOVT 0.05 1,900,000 12,662.84] 240,593,994 12,738.30 242,027,832 0.052021/10/31] 1.30]
211031

13 0OAT 0 210225 1,810,000 12,821.03] 232,060,661 12,830.25 232,227,547 0| 2021/2/25] 1.25

14 BTPS 3.5 1,634,000 12,568.18] 205,364,088 13,458.34 219,909, 376 3.5 2030/3/1] 1.18
300301

15 BUND 2.5 1,189,000 16,970.26) 201,776,396 17,678.83 210,201,309 2.5 2044/7/4] 1.13
440704

16 T-BOND 3.625 1,675,000 11,644_58] 195,046,852 12,293.24 205,911,937 3.625 2044/2/15] 1.11]
440215

17 OAT 0.75 1,560,000 12,632.94 197,073,926 12,835.25 200,229,978 0.75| 2028/5/25| 1.07|
280525

18 SPA GOVT 1.5 1,525,000 12,703.68] 193,731,166} 13,015.34 198,483,950] 1.5 2027/4/30 1.07|
270430

19 BTPS 2.05 1,520,000 11,434.78] 173,808,796} 12,222 .35 185,779,765 2.05 2027/8/1] 1.00]
270801

20 OAT 4.75 920,000 19,403.06] 178,508,152 19,636.74 180,658,008] 4.75] 2035/4/25| 0.97|
350425

21 OBL 0 211008 1,201,000 12,885.92 154,759,995 12,906.65 155,008,919 0| 2021/10/8] 0.83]

22 BTPS 1.35 1,125,000 12,349.60] 138,933,079 12,725.19 143,158,464 1.35 2022/4/15| 0.77
220415

23 GILT 1.25 1,005,000 13,749.62 138,183,775 14,101.76 141,722,714 1.25 2027/7/22| 0.76
270722

24 GILT 3.75 907,000 15,203.95) 137,899,847 15,159.82) 137,499,615 3.75 2021/9/7] 0.74]
210907

25 GILT 3.5 720,000 18,188.18] 130,954,911 18,838.59 135,637,852 3.5 2045/1/22| 0.73
450122

26 0OAT 0 210525 1,025,000 12,823.90] 131,444,999 12,838.93 131,599,114 0| 2021/5/25] 0.71]

27 GILT 3.25 715,000 17,386.13] 124,310,893} 17,991.80 128,641,387 3.25| 2044/1/22] 0.69
440122

28 NETHER O 1,000,000 12,666.82 126,668,276 12,811.65 128,116,584 0| 2024/1/15] 0.69
240115

29 OAT 0.0 220525 985,000 12,780.86) 125,891,492 12,836.30 126,437,606 0| 2022/5/25] 0.68|

30 OAT 2.5 300525 840,000 14,818.38] 124,474,437 15,004 .56 126,038,366 2.5 2030/5/25| 0.68
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26,265,191,723 26,924,891,741
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29 11 16

30 11 16

28 11 17

29 11 17

16,360,047,963

14,248,034 ,054

447,693,697

2,885,664,899

2,559,707,606

1,800,359,036

280,986,710

257,797,123

61,770,973

74,211,964

135,687,220

177,089,226

197,737,758

196,453,128

NZAM

894,604,504

8,514,598,386

8,336,879,796

5,057,253,007

5,396,304,176

14,248,034,054

15,333,339,917

14,248,034,054

15,333,339,917

1.8379
(18,379 )

1.7318
(17,318 )
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28 11 17 29 11 17

29 11 16 30 11 16
2 4

( (
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29 11 16 30 11 16
)
( 28 11 17 29 11 16 )
2,674,343,870
2,674,343,870
( 29 11 17 30 11 16 )

781,466,122

781,466,122
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22,900 8,400.00 192,360,000

173,600 916.00 159,017,600

561,400 677.00 380,067,800

94,400 3,431.00 323,886,400

120,700 1,815.00 219,070,500

71,900 2,283.00 164,147,700

38,600 3,310.00 127,766,000

105,100 734.00 77,143,400

82,800 2,562.00 212,133,600

47,700 3,130.00 149,301,000

45,300 3,205.00 145,186,500

103,300 2,818.00 291,099,400

54,100 4,420.00 239,122,000

377,300 587.00 221,475,100

56,100 9,430.00 529,023,000

61,200 3,360.00 205,632,000

48,600 3,700.00 179,820,000

38,500 8,015.00 308,577,500

40,200 7,290.00 293,058,000

27,100 6,660.00 180,486,000

67,000 2,273.00 152,291,000

45,000 4,293.00 193,185,000

42,600 7,547.00 321,502,200

13,400 10,050.00 134,670,000

57,000 3,445.00 196,365,000

58,900 4,064.00 239,369,600

31,000 4,275.00 132,525,000

25,500 3,555.00 90,652,500

214,800 1,767.00 379,551,600

87,000 3,775.00 328,425,000

34,500 2,143.50 73,950,750

37,600 4,600.00 172,960,000

245,400 1,323.00 324,664,200

37,300 3,251.00 121,262,300
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106,900 1,356.00 144,956,400

6,300 36,700.00 231,210,000

80,600 2,927.00 235,916,200

21,300 11,715.00 249,529,500

133,400 1,271.00 169,551,400

11,600 2,406.00 27,909,600

98,300 3,810.00 374,523,000

116,000 3,366.00 390,456,000

78,000 3,375.00 263,250,000

39,100 14,355.00 561,280,500

15,500 6,947.00 107,678,500

116,200 5,690.00 661,178,000

10,500 60,480.00 635,040,000

11,700 18,640.00 218,088,000

27,100 7,700.00 208,670,000

25,500 16,075.00 409,912,500

210,200 693.00 145,668,600

96,800 1,574.00 152,363,200

98,000 6,591.00 645,918,000

225,000 5,322.00, 1,197,450,000

112,100 1,123.00 125,888,300

16,400 5,160.00 84,624,000

9,000 31,860.00 286,740,000

103,500 1,830.50 189,456,750

125,100 1,356.00 169,635,600

49,200 3,130.00 153,996,000

18,700 10,215.00 191,020,500

3,100 22,055.00 68,370,500

21,600 2,856.00 61,689,600

109,700 3,115.00 341,715,500

196,100 2,824.00 553,786,400

35,500 1,878.00 66,669,000
19,900 4,204.00 83,659,600
21,400 4,058.00 86,841,200
75,700 1,114.00 84,329,800
36,800 5,480.00 201,664,000
1,004,500 305.00 306,372,500

69,700 2,157.00 150,342,900

89,400 4,594.00 410,703,600

144,700 1,368.00 197,949,600
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64,100 8,802.00 564,208,200

283,000 405.00 114,615,000
23,000 4,065.00 93,495,000
102,400 1,614.00 165,273,600
49,900 1,634.00 81,536,600

72,300 1,790.50 129,453,150

155,000 3,020.00 468,100,000

50,300 5,740.00 288,722,000

53,300 2,299.00 122,536,700

366,700 1,117.00 409,603,900

33,200 5,001.00 166,033,200

17,400 11,400.00 198,360,000

22,700 6,330.00 143,691,000

58,900 2,962.00 174,461,800

144,500 1,232.00 178,024,000

1,560,500 651.80 1,017,133,900
214,700 575.30 123,516,910
154,600 4,273.00 660,605,800
133,700 625.80 83,669,460
253,500 511.40 129,639,900

66,900 416.00 27,830,400

86,000 3,417.00 293,862,000

243,500 2,061.50 501,975,250

85,600 1,743.00 149,200,800

38,800 4,137.00 160,515,600

157,100 954.00 149,873,400

44,500 5,060.00 225,170,000

17,200 10,815.00 186,018,000

169,800 3,021.00 512,965,800

155,200 2,808.00 435,801,600

11,836,200 26,261,645,370
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29 11 16

30 11 16

476,523

134,392,830

168,653,210

126,373,344

43,956,902,000

48,629,981,500

3,832,130,000

5,111,539,000

3,267,606,400

2,471,762,300

3,293,493,000

3,764,794,000

89,534,357 89,412,428
- 11,750,000
3,027,382 4,995,872
- 8,970,000

54,611,822,872

60,353,971,274

54,611,822,872

60,353,971,274

- 13,382,356
546,519 178,114
332 276

235 8,855
547,086 13,569,601
547,086 13,569,601

39,479,146,816

43,596,593,587

15,132,128,970

16,743,808,086

54,611,275,786

60,340,401,673

54,611,275,786

60,340,401,673

54,611,822,872

60,353,971,274
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29 11 16

30 11 16

28 11 17

29 11 17

38,171,332,785

39,479,146,816

3,631,666,408

8,799,212,556

2,323,852,377

4,681,765,785

778,644,757

830,618,021

248,845,035

301,800,477

183,601,010

235,599,006

82,324,484

86,273,557

903,236,888

398,780,425

NZAM 4,595,394,939
8,528,233,722 8,524,058,213
29,657,497,808 27,720,832,061
39,479,146,816 43,596,593, 587
39,479,146,816 43,596,593,587
1.3833 1.3841
( (13,833 ) (13,841 )
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28 11 17 29 11 17
29 11 16 30 11 16
2 4
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29 11 16 30 11 16
) )
) )
) )
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( 28 11 17 29 11 16 )
64,723,000
5,001,000
2,195,400
212,000
57,738,600
( 29 11 17 30 11 16 )

440,334,000

25,071,000

9,948,250

11,304,000

486,657,250
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)
29 11 16

30 11 16

3,458,490,000 3,471,850,000 13,360,000

3,458,490,000 3,471,850,000 13,360,000
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2,200,000,000

2,209,548,000

2,200,000,000

2,210,120,000

2,200,000,000

2,211,484,000

2,300,000,000

2,312,903,000

1,600,000, 000

1,610,464,000

2,100,000,000

2,118,522,000

1,400,000,000

1,413,216,000

700,000,000

919,828,000

700,000,000

796,915,000

1,500,000, 000

1,565,205,000]

1,500,000, 000

1,555,020,000

1,500,000, 000

1,543,845,000

1,500,000, 000

1,545,765,000]

1,400,000, 000

1,413,370,000

1,500,000, 000

1,512,930,000

900,000,000

905,985,000

1,000,000, 000

1,005,990,000

1,000,000, 000

1,004,840,000

1,000,000, 000

1,004,060,000

1,400,000, 000

1,401,988,000

1,900,000, 000

1,900,000,000

200,000,000

262,960,000

400,000,000

521,688,000

200,000,000

258,056,000

200,000,000

259,112,000

300,000,000

402,246,000

200,000,000

265,696,000

200,000,000

262,562,000

200,000,000

264,048,000

300,000,000

392,208,000

300,000,000

380,907,000

300,000,000

375,840,000
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400,000,000

502,256,000

200,000,000

242,694,000

300,000,000

357,309,000

350,000,000

400,312,500

600,000,000

552,108,000

950,000,000

942,381,000

500,000,000

599,540,000

400,000,000

483,420,000

500,000,000

605,980,000

500,000,000

591,910,000

500,000,000

605,840,000

600,000,000

722,538,000

700,000,000

828,079,000

700,000,000

830,732,000

200,000,000

232,788,000

250,000,000

290,980,000

400,000,000

447,000,000

700,000,000

687,736,000

700,000,000

696,010,000

700,000,000

716,884,000

800,000,000

802,032,000

700,000,000

684,131,000

45,950,000,000

48,629,981,500

500,000,000

514,020,000

500,000,000

514,410,000

100,000,000

102,602,000

300,000,000

298,416,000

600,000,000

601,128,000

700,000,000

718,781,000

400,000,000

525,352,000

600,000,000

705,402,000

500,000,000

515,210,000

600,000,000

616,218,000

4,800,000,000

5,111,539,000

100,000,000

103,166,000

505,000,000

521,594,300

100,000,000

121,264,000
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700,000,000

701,099,000

500,000,000

499,940,000

200,000,000

201,122,000

300,000,000

323,577,000

2,405,000,000

2,471,762,300

600,000,000

624,600,000

100,000,000

105,852,000

300,000,000

307,272,000

400,000,000

478,388,000

400,000,000

410,840,000

600,000,000

618,558,000

400,000,000

414,328,000

100,000,000

100,556,000

100,000,000

101,014,000

500,000,000

500,775,000

100,000,000

102,611,000

3,600,000,000 3,764,794,000

56,755,000,000 59,978,076,800
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29 11 16

30 11 16

1,000,765,569

812,030,487

- 93,377,324

165,550,359 88,177,662
28,456,198,157 29,069,373,464
19,203,793 17,889,667

29,641,717,878

30,080,848,604

29,641,717,878

30,080,848,604

115,085,509

718,832 597,450

326 193

171 4,320
115,804,838 601,963
115,804,838 601,963

10,452,405,23]

10,394,716,130

19,073,507,809

19,685,530,511

29,525,913,040

30,080,246,641

29,525,913,040

30,080,246,641

29,641,717,878

30,080,848,604
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12

133

60

61
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29 11 16

30 11 16

28 11 17

29 11 17

10,892,203,376

10,452,405,231

1,053,224,119

852,553,440

1,493,022,264

910,242,541

171,958,144

168,842,443

20,052,231 24,446,277
38,189,919 49,346,669
67,979,621 70,614,652
NZAM 343,850,969
7,940,203,996 7,663,023,963
2,214,021,320 2,074,591,157
10,452,405, 231 10,394,716,130
10,452,405,231 10,394,716,130
2.8248 2.8938
( (28,248 ) (28,938 )
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28 11 17 29 11 17
29 11 16 30 11 16
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29 11 16 30 11 16

)

( 28 11 17 29 11 16 )
524,762,329
524,762,329

( 29 11 17 30 11 16 )

869,499,680

869,499,680
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ANTERO RESOURCES CORP 29,992 14.22 426,486.24
CANADIAN NATURAL RESOURCES 54,975 27.13 1,491,471.75
SUNCOR ENERGY INC 44,626 33.52 1,495,863.52
IALCOA CORP 15,904 35.94 571,589.76
BARRICK GOLD CORP 636,824 12.99 8,272,343.76
SPIRIT AEROSYSTEMS HOLD-CL A 4,354 84.40 367,477.60
TEXTRON INC 11,747 57.06] 670,283.82
BRINK®S CO/THE 5,442 67.80 368,967.60
JETBLUE AIRWAYS CORP 284,971 18.17 5,177,923.07
NEWELL BRANDS INC 39,716 21.38 849,128.08
GRAHAM HOLDINGS CO 2,209 641.69 1,417,493.21
H&R BLOCK INC 16,317 28.17 459,649.89
HYATT HOTELS CORP - CL A 10,764 70.43 758,108.52
ALPHABET INC-CL A 8,524 1,071.05 9,129,630.20
COMCAST CORP-CL A 242,372 38.49 9,328,898.28
\VIACOM INC-CLASS B NEW 39,668 31.83 1,262,632.44
ALGREENS BOOTS ALLIANCE INC 14,489 82.29 1,192,299.81
ALMART INC 68,682 99.54 6,836,606.28
ALTRIA GROUP INC 129,719 57.28 7,430,304.32
BAXTER INTERNATIONAL INC 33,335 65.83 2,194,443.05
CENTENE CORP 7,301 135.87 991,986.87
CVS HEALTH CORP 12,488 79.84 997,041.92
EDWARDS LIFESCIENCES CORP 7,095 153.12 1,086, 386.40
HCA HEALTHCARE INC 13,381 137.74 1,843,098.94
UNITEDHEALTH GROUP INC 34,814 264.94 9,223,621.16
UNIVERSAL HEALTH SERVICES-B 68,361 128.01 8,750,891.61
ELLCARE HEALTH PLANS INC 3,921 249.07 976,603.47
BIOGEN INC 16,270 321.72 5,234,384.40
BRISTOL-MYERS SQUIBB CO 167,785 53.27 8,937,906.95
ELI LILLY & CO 67,214 112.20 7,541,410.80
MYLAN NV 17,814 35.14 625,983.96
BANK OF AMERICA CORP 23,611 27.90 658,746.90
CITIZENS FINANCIAL GROUP 20,232 36.58 740,086.56
RADIAN GROUP INC 50,766 19.46 987,906.36
NAVIENT CORP 40,701 12.75 518,937.75
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ONEMAIN HOLDINGS INC 10,589 29.75 315,022.75
ATHENE HOLDING LTD-CLASS A 76,261 45.000  3,431,745.00
METLIFE INC 24,000 44.800  1,075,200.00
PRUDENTIAL FINANCIAL INC 12,463 92.61  1,154,198.43
ACCENTURE PLC-CL A 15,249 162.49  2,477,810.01
COGNIZANT TECH SOLUTIONS-A 54,529 68.67  3,744,506.43
DXC TECHNOLOGY CO 49,774 62.27  3,099,426.98
LEIDOS HOLDINGS INC 34,395 64.35  2,213,318.25
MICROSOFT CORP 54,296 107.28]  5,824,874.88
TERADATA CORP 35,260 37.84  1,334,238.40
TELEPHONE AND DATA SYSTEMS 38,037 34.83  1,324,828.71
VERIZON COMMUNICATIONS INC 121,726 59.08  7,191,572.08
AES CORP 80,492 15.42  1,241,186.64
AVANGRID INC 26,692 49.500  1,321,254.00
EDISON INTERNATIONAL 39,252 47.19  1,852,301.88
EXELON CORP 179,805 45.55  8,190,117.75
NRG ENERGY INC 116,647 39.200  4,572,562.40
PG&E CORPORATION 24,890 17.74 441,548.60
PUBLIC SERVICE ENTERPRISE GP 99,430 54.42  5,410,980.60
UGI CORP 65,532 56.99  3,734,668.68
FIRST SOLAR INC 101,500 44.08|  4,474,120.00
KLA-TENCOR CORPORATION 20,551 94.44  1,940,836.44
MICRON TECHNOLOGY INC 109,948 39.91]  4,388,024.68
NVIDIA CORP 15,663 202.39  3,170,034.57
TERADYNE INC 51,204 36.500  1,868,946.00
3,704,569 184,609,919.41

(20,980,917,340)

ARC RESOURCES LTD 36,395 10.61 386,150.95
SEVEN GENERATIONS ENERGY - A 48,194 12.10 583,147.40
MAPLE LEAF FOODS INC 16,543 29.32 485,040.76
BANK OF NOVA SCOTIA 109,313 71.09  7,771,061.17
CAN IMPERIAL BK OF COMMERCE 57,202 114.71  6,561,641.42
BCE INC 19,506 54.80  1,068,928.80)
ROGERS COMMUNICATIONS INC-B 8,000 70.15 561,200.00
295,153 17,417,170.50

(1,502,405,127)

ACKER CHEMIE AG 4,982 86.80 432,437.60
CNH INDUSTRIAL NV 50,569 8.65 437,522.98
EIFFAGE 6,281 87.34 548,582.54
VOLKSWAGEN AG 7,353 144.30  1,061,037.90
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CECONOMY AG 62,622 4.08 255,685. 62
KONINKLIJKE PHILIPS NV 164,765 33.03  5,442,187.95
UCB SA 34,062 77.02  2,623,455.24
AGEAS 48,803 43.7¢  2,136,595.34
ASR NEDERLAND NV 11,004 39.88 438,839.52
DEUTSCHE WOHNEN SE 13,881 41.24 572,452.44
VONOVIA SE 11,850 42.10 498,885.00
CAP GEMINI SA 13,567 103.50|  1,404,184.50
E.ON SE 59,629 8.99 536,303.22
ENGIE 124,364 12.16)  1,512,266.24
SILTRONIC AG 4,700 77.78 365,566.00)
618,432 18,266,002.09

(2,352,661,069)

ROYAL DUTCH SHELL PLC-A SHS 20,338 24.01 488,417.07
ILLIAM HILL PLC 126,057 1.82 229,423.74
JUST EAT PLC 89,443 5.56 497,303.08
BRITISH AMERICAN TOBACCO PLC 24,502 27.75 679,930.50
DIAGEO PLC 13,441 27.90 375,003.90)
IMPERIAL BRANDS PLC 264,324 26.03  6,881,675.34
TATE & LYLE PLC 95,732 6.88 658,636.16
HIKMA PHARMACEUTICALS PLC 22,283 17.21 383,601.84
31 GROUP PLC 44,921 7.89 354,786.05
BT GROUP PLC 1,975,111 2.54  5,034,557.93
2,676,152 15,583, 335.61

(2,263,791,164)

NOVARTIS AG-REG 104,603 87.500  9,152,762.50
ZURICH INSURANCE GROUP AG 2,467 309.70 764,029.90
107,070 9,916,792.40)

(1,119,010, 854)

SANDVIK AB 44,207 134.40f  5,941,420.80
44,207 5,941,420.80)

(74,505,416)

CALTEX AUSTRALIA LIMITED 20,541 26.85 551,525.85
QANTAS AIRWAYS LTD 500,789 5.771  2,889,552.53
ARISTOCRAT LEISURE LTD 78,656 26.68  2,098,542.08
599,986 5,539, 620.46

(458,458, 989)

AIR NEW ZEALAND LTD 228,431 3.10 709,278.25
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228,431 709,278.25
(55,054,177)
HANG LUNG PROPERTIES LTD 171,312 15.22  2,607,368.64
HENDERSON LAND DEVELOPMENT 218,108 38.35  8,364,441.80
SWIRE PACIFIC LTD A" 51,676 86.600  4,475,141.60
ASM PACIFIC TECHNOLOGY 35,843 73.900  2,648,797.70
476,939 18,095,749.74
(262,569,328)
8,750,939 29,069,373,464
(29,069,373, 464)
(D O
( 2 @)
« 3
60 69. 7% 72.2%
7 5.0% 5.2%
15 7.8% 8.1%
10 7.5 7.8%
2 3.7% 3.8%
1 0.2% 0.2%
3 1.5% 1.6%
1 0.2% 0.2%
4 0.9% 0.9%
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29 11 16

30 11 16

496,747,009

380,018,168

- 87,059,871

179,988,866 82,211,992
17,299,114,818 17,188,317,386
28,109,795 26,937,778
1,219,788,151 1,086,872,007
29,211,731 60,442,449
245,067,462 724,222,554
103,528,906 83,709,338
14,569,155 22,800,282

19,616,125,893

19,742,591,825

19,616,125,893

19,742,591,825

35,405,434 77,036,096
531,691,155 952,657,035
24,235 -

355 180

152 3,947

567,121,331

1,029,697,258

567,121,331

1,029,697,258

6,598,687,113

6,624,586,932

12,450,317,449

12,088,307,635

19,049,004 ,562

18,712,894,567

19,049,004 ,562

18,712,894,567

19,616,125,893

19,742,591,825
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12

133

60

61
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29 11 16 30 11 16
28 11 17 29 11 17
6,812,748,828 6,598,687,113
71,455,248 351,234,236
285,516,963 325,334,417
100,178,940 88,778,343
9,893,782 12,101,482
25,108,121 32,510,582
26,485,354 27,813,901
38,979,629 33,904,089
NZAM 176,172,617
5,308,422,290 5,191,502,803
1,089,618,997 1,061,803,115
6,598,687,113 6,624,586,932
6,598,687,113 6,624,586,932
2.8868 2.8248
( ) (28,868 ) (28,248 )
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28 11 17 29 11 17
29 11 16 30 11 16
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29 11 16 30 11 16
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40,203,947

56,896

3,662,263

36,598,580

(

29 11 17

30 11 16 )

70,883,210

8,451

1,349,872

69,524,887
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)

29 11 16
2,871,012,490 2,852,721,563 18,290,927
40,075,175 39,988,440 86,735
489,119,793 490,997,790 1,877,997
414,969,159 412,106,299 2,862,860
176,257,808 173,396,000 2,861,808
123,415,006 121,470,600 1,944,406
198,419,136 198,179,150 239,986
155,907 154,880 1,027
91,618,308 91,336,220 282,088
1,534,030,292 1,524,538,859 9,491,433
575,925,344 573,602,627 2,322,717
7,699,300 7,556,960 142,340
828,654,056 836,183,449 7,529,393
426,628,880 424,577,240 2,051,640
157,516,760 155,348,010 2,168,750
16,114,800 16,302,000 187,200
557,169,650 550,492,800 6,676,850
287,559,200 284,204,800 3,354,400
13,744,500 13,737,900 6,600
8,810,085,564 8,766,895,587 6,193,703
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30 11 16

2,720,696,834 2,745,005,640 24,308,806
182,621,532 183,384,369 762,837
27,511,491 27,621,000 109,509
575,546,759 577,387,316 1,840,557
104,335,271 105,248,250 912,979
110,140,073 110,377,080 237,007,
26,983,236 27,132,720 149,484
66,424,977 66,637,780 212,803
615,883,317 623,924,850 8,041,533
467,436,829 479,306,160 11,869,331
89,204,138 90,546,380 1,342,242
106,118,471 110,723,600 4,605,129
2,372,206,094 2,383,898,102 11,692,008
55,890,840 56,348,640 457,800
44,413,140 43,507,260 905,880
616,652,140 618,483,912 1,831,772
438,503,370 437,397,210 1,106,160
64,005,300 64,330,200 324,900
69,094,380 70,499,880 1,405,500
12,189,690 12,162,420 27,270
79,214,534 79,441,718 227,184
804,782,510 836,170,050 31,387,540
505,526,030 530,779,440 25,253,410
30,424,900 30,869,960 445,060
10,185,805,856 10,311,183,937 16,593,647
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T-BOND 3 441115 960,000.00 899,737.49
T-BOND 3.0 451115 5,377,000.00 5,029,385.33
T-BOND 3.625 430815 550,000. 00 573,998.04
T-BOND 3.625 440215 1,675,000.00 1,749,328.12
T-BOND 4.5 360215 1,805,000.00 2,110,862.83
T-NOTE 1.375 230831 13,140,000.00 12,218,146.85
T-NOTE 2.125 210815 17,125,000.00 16,771,796.86
T-NOTE 2.375 240815 3,780,000.00 3,657,002.34
T-NOTE 2.5 240515 13,050,000.00 12,735,474.64
T-NOTE 2.75 280215 8,046,000.00 7,809,963.01
T-NOTE 3.125 210515 1,735,000.00 1,744,488.19
67,243,000.00 65,300,183.70

(7.421,365,877)

ABIBB 2.65 210201 500,000.00 489,659.04
AT&T 2.375 181127 500,000.00 499,925.00
AT&T INC 5 210301 350,000.00 359,611.07,
CAPITAL ONE 2.5 200512 430,000.00 423,959.75
CITIGROUP 190607 315,000.00 316,182.16
CITIGROUP 2.05 181207 550,000.00 549,774.50
CMCSA 3.45 211001 630,000.00 630,826.24
CVS HEALTH 3.125 200309 590,000.00 587,823.84
GOLDMAN 2.905 230724 455,000.00 434,953.63
GS 2.3 191213 360,000.00 356,139.25
KMI 3.05 191201 450,000.00 449,050.50
MORGAN STAN 2.2 181207 320,000.00 319,923.19
PNC 1.7 181207 250,000.00 249,879.67
SOUTHERN 2.75 200615 500,000.00 493,359.74
TORONTO DOM 1.85 200911 330,000.00 321,983.68
VERIZON 3.5 211101 415,000.00 414,923.49
FC 2.1 210726 425,000.00 407,888.08
7,370,000.00 7,305,862.83

(830,311, 310)
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74,613,000.00 72,606,046.53
(8,251,677,187)

CAN GOV 0.75 210901 350,000.00 335,629.00
CAN GOV 1.0 270601 200,000.00 178,628.00
CAN GOV 1.5 260601 400,000.00 375,776.00
CAN GOV 2.25 250601 550,000.00 546,007.00
CAN GOV 3.5 451201 652,000.00 785,809.96
CAN GOV 5.75 330601 365,000.00 512,241.00
2,517,000.00 2,734,090.96

(235,842,686)

FORD CREDIT 2.939 190219 650,000.00 649,987.00
650,000.00 649,987.00

(56,067,878)

3,167,000.00 3,384,077.96

(291,910,564)

MBONO 10.0 361120 4,315,900.00 4,580,982.57
MBONO 7.5 270603 9,240,700.00 8,391,941.70
MBONO 7.75 421113 1,216,300.00 1,023,029.93
MBONO 8.0 200611 14,638,700.00 14,507,537.24
29,411,600.00 28,503,491.44

(160,189, 621)

AUSTRIA 0.75 261020 510,000.00 523,935.24
AUSTRIA 1.5 470220 60,000.00 60,808.32
AUSTRIA 2.1 1170920 45,000.00 49,547..64
AUSTRIA 3.15 440620 105,000.00 146,197.80
AUSTRIA 3.65 220420 515,000.00 585,917.56
AUSTRIA 4.15 370315 335,000.00 500,771.40
BELGIUM 0.2 231022 260,000.00 262,509.52
BELGIUM 0.8 250622 895,000.00 922,639.39
BELGIUM 0.8 270622 147,000.00 148,695.20
BELGIUM 1.25 330422 540,000.00 541,244.16
BELGIUM 2.25 570622 115,000.00 122,400.02
BELGIUM 3.75 200928 371,000.00 400,853.73
BELGIUM 3.75 450622 225,000.00 322,897.50
BELGIUM 4.25 410328 110,000.00 164,967.00
BELGIUM 5.0 350328 245,000.00 377,347.53
BTPS 0.05 210415 410,000.00 394,174.00
BTPS 0.35 200615 835,000.00 825,464.30
BTPS 0.7 200501 1,010,000.00 1,004,546.00
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BTPS 0.95 230301 825,000.00 771,577.42
BTPS 2.05 270801 1,520,000.00 1,376,919.36
BTPS 2.5 251115 865,000.00 829,309.02
BTPS 2.8 670301 60,000.00 47,354.49
BTPS 2.95 380901 540,000.00 470,586.24
BTPS 3.45 480301 225,000.00 203,991.75
BTPS 3.5 300301 1,634,000.00 1,624,394 .51
BTPS 3.75 240901 870,000.00 905,339.40
BTPS 4.0 370201 65,000.00 66,592.50
BTPS 4.75 440901 495,000.00 548,409.51
BTPS 5.0 220301 885,000.00 961,065.75
BTPS 5.0 400901 440,000.00 498,817.66
BTPS 5.5 220901 870,000.00 965,134.50
BTPS 5.5 221101 750,000.00 832,708.50
BUND 0.5 280215 2,770,000.00 2,822,159.10
BUND 2.5 440704 1,699,000.00 2,291,466.78
BUND 4.0 370104 25,000.00 38,735.75
BUND 4.75 340704 15,000.00 24,123.15
FINNISH 0.5 270915 175,000.00 174,841.10
FINNISH 1.5 230415 490,000.00 525,761.18
FINNISH 2.625 420704 50,000.00 65,354.40
IRISH 0.9 280515 150,000.00 149,038.50
IRISH 1.7 370515 150,000.00 151,535.40
IRISH 2.0 450218 95,000.00 98,690.75
IRISH 3.4 240318 425,000.00 496,098.80
NETHER O 240115 1,000,000.00 1,004,020.00
NETHER 0.25 250715 353,000.00 356,147.34
NETHER 0.75 270715 150,000.00 154,642 .50
NETHER 3.75 420115 325,000.00 511,709.25
NETHER 4.0 370115 290,000.00 442,463.15
OAT 0 200525 2,750,000.00 2,773,934.61
O0AT 0 210525 1,025,000.00 1,036,066.51,
OAT 0 230325 780,000.00 784,088.36
OAT 0 240325 2,680,000.00 2,669,775.63
OAT 0.0 220525 985,000.00 994,552.72
OAT 0.5 250525 496,000.00 504,452.03
OAT 0.75 280525 1,560,000.00 1,568,970.00
OAT 1.25 360525 506,000.00 502,078.34
OAT 1.75 390625 75,000.00 79,535.10
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OAT 2.0 480525 210,000.00 225,339.66
OAT 2.5 300525 840,000.00 989,076.31
OAT 3.25 450525 666,000.00 906,192.76
OAT 4.0 550425 285,000.00 455,006.49
OAT 4.75 350425 920,000.00 1,415,090.27,
OAT 5.75 321025 95,000.00 153,569.37
OBL 0 211008 1,201,000.00 1,219,617.90
OBL 0 231013 2,854,000.00 2,887,549.33
SPA GOVT 0.05 210131 445,000.00 445,939.84
SPA GOVT 0.05 211031 1,900,000.00 1,894,986.01
SPA GOVT 0.35 230730 670,000.00 662,295.00
SPA GOVT 1.5 270430 1,525,000.00 1,532,320.00
SPA GOVT 1.95 300730 175,000.00 176,603.70
SPA GOVT 2.35 330730 320,000.00 328,297.82
SPA GOVT 2.7 481031 70,000.00 68,926.06
SPA GOVT 2.75 241031 845,000.00 935,448.80
SPA GOVT 2.9 461031 179,000.00 185,816.32
SPA GOVT 3.45 660730 75,000.00 82,226.40
SPA GOVT 4.7 410730 395,000.00 544,863.79
SPA GOVT 4.9 400730 250,000.00 352,333.00
SPA GOVT 6.0 290131 625,000.00 879,898.75
50,341,000.00 54,018,754.95

(6,957,615,637)

BAC 2.5 200727 400,000.00 416,709.60
CABKSM 4.625 190604 400,000.00 410,452.80
RENAUL 0.375 190710 300,000.00 300,848.40
1,100,000.00 1,128,010.80

(145,287,791)

51,441,000.00 55,146,765.75

(7,102,903,428)

GILT 1.0 240422 2,355,000.00 2,354,804.53
GILT 1.25 270722 1,385,000.00 1,382,757.40
GILT 1.5 210122 875,000.00 889,950. 60
GILT 1.5 470722 275,000.00 248,948.26
GILT 2.5 650722 599,000.00 719,710.48
GILT 3.25 440122 715,000.00 898,619.15
GILT 3.5 450122 720,000.00 946,840.32
GILT 3.75 210907 907,000.00 982,339.41
GILT 3.75 520722 410,000.00 598,796.80
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GILT 4.25 360307 615,000.00 839,548.80
GILT 4.75 381207 158,000.00 234,598.40
9,014,000.00 10,096,914.15

(1,466,778,718)

PRUFIN 1.75 181127 380,000.00 380,016.72
380,000.00 380,016.72

(55,205,028)

9,394,000.00 10,476,930.87

(1,521,983,746)

SWEDEN 1.0 261112 1,290,000.00 1,349,319.36
SWEDEN 1.5 231113 1,870,000.00 2,004,827.00
SWEDEN 2.25 320601 435,000.00 504,208.50
SWEDEN 5.0 201201 6.,255,000.00 6,949,305.00
9,850,000.00 10,807,659.86

(135,528,054)

NORWAY GOV 1.75 270217 1,745,000.00 1,729,818.55
NORWAY GOV 3.75 210525 2,295,000.00 2,433,847.50
4,040,000.00 4,163,666.05

(55,793,125)

DENMARK 1.5 231115 2,210,000.00 2,397,634.30
DENMARK 4.5 391115 1,460,000.00 2,499,023.60
3,670,000.00 4,896,657.90

(84,516,315)

POLGB 3.25 250725 1,750,000.00 1,788,850.00
1,750,000.00 1,788,850.00

(53,719, 165)

AUD GOV 2.25 221121 445,000.00 444.,710.50
AUD GOV 2.75 271121 1,485,000.00 1,491,315.99
AUD GOV 3.0 470321 60,000.00 57,427.67
AUD GOV 3.75 370421 300,000.00 329,239.74
AUD GOV 4.5 200415 2,865,000.00 2,961,834.70
AUD GOV 4.5 330421 65,000.00 77,298.12
AUD GOV 4.75 270421 785,000.00 908,672.90
6,005,000.00 6,270,499.62

(518,946,548)

KFW 2.4 200702 325,000.00 325,492.73
325,000.00 325,492.73

(26,937,778)
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6,330,000.00 6,595,992.35

(545,884,326)

SINGAPORE 2.75 420401 80,000.00 78,955.77,
SINGAPORE 3.0 240901 625,000.00 647,812.50
SINGAPORE 3.25 200901 450,000.00 459,360.00
1,155,000.00 1,186,128.27

(98,021,640)

18,302,127,171

(18,302,127,171)

D @)
2 @)
¢ 3)
11 39.7% 40.6%
17 4.4% 4.5
6 1.3% 1.3%
1 0.3% 0.3%
4 0.9% 0.9%
78 37.2% 38..0%
3 0.8% 0.8%
11 7.8% 8..0%
1 0.3% 0.3%
4 0.7% 0.7%
2 0.3% 0.3%
2 0.5% 0.5%
1 0.3% 0.3%
7 2.8 2.8%
1 0.1% 0.2%
3 0.5% 0.5%
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2018 12 28

648,441,189

3,104,976

645,336,213

493,700,630

13,071

2018 12 28

877,801,214

3,020,805

874,780,409

599,651,699

14,588

2018 12 28

741,156,941

1,251,989

739,904,952

492,966,121

15,009

2018 12 28

26,289,345,270

1,235,831,436

25,053,513,834

15,740,535,609

15,917
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2018 12 28

59,117,933,566

434,425,910

58,683,507,656

42,007,982,848

13,970

2018 12 28

29,732,030,723

310,810,928

29,421,219,795

11,226,416,252

26,207

2018 12 28

18,711,908,780

80,598,205

18,631,310,575

6,598,073,251

28,238
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34

2012

2018 12 28

26

116,400
53,400

10

101,400

38,400

15,000
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15,000
15,000

34
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274 4,078,460
17 85,894
291 4,164,354
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59
52 38
57 1
52
30 3 31
30 9 30

EY

19 8 6 52

193 2 1

193 2 1 26
EY
30 71
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38
38 1
19 8 6
29 4 1
30 4 1
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29 31 30 3 31
4,866,159 10,520,402
100,000 100,000
23,212
4,000,000 1,000,000
95,493 100,685
1,207,139 1,454,894
206,152 212,706
135,542 162,644
4,382 2,021
69,706 87,158
16,834 25,477
10,724,623 13,665,990
142,328 146,878
99,353 101,124
42,974 45,753
2,421 8,736
6,331
2,421 2,405
4,896,440 5,085,693
716,874 910,081
4,000,000 4,000,000
81,677 80,077
1,867 3,659
6,700 6,700
63,605 85,176
25,715
5,041,191 5,241,308
15,765,814 18,907,299
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29 3 31 30 3 31
571,678 2,245,059
452,522 551,825
13 13
3,132 3,132
444,918 534,806
4,457 13,872
110,235 109,493
348,423 549,111
56,855 99,920
170,655 176,534
1,710,371 3,731,945
161,470 179,077
41,800 44,700
203,270 223,777
1,913,641 3,955,722
3,420,000 3,420,000
1,500,000 1,500,000
1,500,000 1,500,000
74,040 74,040
8,794,236 9,905,856
7,105,000 7,905,000
1,689,236 2,000,856
8,868,276 9,979,896
13,788,276 14,899,896
63,895 51,680
63,895 51,680
13,852,172 14,951,577
15,765,814 18,907,299
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28 4 1 29 4 1
29 3 31 30 3 31

5,799,157 6,975,152

959,541 890,344

237,536 284,776

6,996,235 8,150,273

1,311,851 1,550,241

3,090 12,737

893,794 1,217,573
446,175 477,154
445,457 738,187
2,161 2,232

292,343 312,333

67,930 101,015
20,362 20,943
29,530 38,346
11,222 12,144
1,343 1,412
5,471 28,169

2,569,011 3,193,901

1,255,347 1,301,010
86,688 88,338
834,373 858,628
148,530 164,908
170,655 176,534
15,100 12,600

152,160 159,394

12,093 17,422

23,923 38,576

77,393 86,622

162,931 168,634

1,679 1,674

1,100

47,708 44,212

20,593 23,878

263,114 270,761

160,666 144,714

2,177,613 2,258,002

2,249,610 2,698,368
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28 4 1 29 4 1
29 3 31 30 3 31
25,011 41,661
24,553 13,825
27 52
2,210 8,385
2,495 18,276
521 3,505
54,819 85,706
418 501
628 805
167 849
98 160
1,312 2,317
2,303,117 2,781,758
699 13
699 13
2,302,418 2,781,745
714,978 876,228
9,806 33,503
705,171 842,725
1,597,246 1,939,019
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( 28 4 29 3 31 )
3,420,000 1,500,000 1,500,000 74,040 6,305,000 1,719,390 8,098,430 13,018,430
827,400 827,400 827,400
800,000 800,000 — —
1,597,246 1,597,246 1,597,246
— — — — 800,000 30,153 769,846 769,846
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