EDINETOOOO
o o = 220
Ooooooooooooooooooad

28 18

13 10

13 10

03 6832 7150

5,000

1/107



EDINETOOOO
o o = 220
Ooooooooooooooooooad

11

5,000

28

ERESMMSHER

. 03-6832-7111
PRUMw S 2 ST - 2R EHO0200~17:00
IB-#iEg. 128318~1 A 38 #&

M=M= it/ fwaana pnuco.n)

2/107



28

19

29

28

17

18

EDINETOOOO
o o = 220
Ooooooooooooooooooad

2.7 2.5

3/107



EDINETOOOO
o o = 220
Ooooooooooooooooooad

4/107



EDINETOOOO
00000000000 DO000DO000O00D0DO000DO0nnoEL2429)
Ooooooooooooooooooad

5,000

5/107



EDINETOOOO

00000000000 DO000DO000O00D0DO000DO0nnoEL2429)

Ooooooooooooooooooad

12

12

6/107

12



EDINETOOOO
o o = 220
Ooooooooooooooooooad

http://www.toushin.or.jp/

<IN TBCDA A—T>

7/107



EDINETOOOO
o o = 220

IRESRSCHTsEESR] 00

® HESF AREDNBEERID GABKD | RAEKCHRSHTIADNE A X~
GRENSZIDNET DT, HESHZILD =
NBE. 7 DSBS, EEMAE FHDET . Grs)

® HECEF. S HMEPCRELCNE (RRIEFEOESFNR S LUFlRESUTERD) E8A
Eggxggl%%ﬁﬂﬁﬁb 9. TOHES. SHRAREOEREMAGHAIRARELESTTETRL
ELJH:\ HEREOKER. BFLBIHHERICS1 3 77 RORERERT O TIRBDE L A

STEHRRICRELCRRZ8 A TILONDIES

AiREESEEMESEN LR LIEES AIRRBR ESEEMEEL MELIES
10,5504
15| | &
10,500 - o |\ & 105008
e 10,450 TL104008 4
2500 =500 =T
(3Ha) AEOR @0y | | o
(@+a) Siole
*80H 10,300M
= = *420M
(@+@)
AMANE  HEARE  HEamE WARRE  HEREE  HEAAE
AIEHRE  *SOMEBNL  *HENRE SHENRE  +B0MEBNL  *HENRE
500M4 A50M 500H A20FH

(F)HEnSiiz. ORNTREORMSSNESDLUORNTREOH BN ESURERESUCEOIERNNIIES
FJUDINRAEETT . picE(d. SiRGiHCE D%, SiHREANSSHLONET .
# FERIRA A—UTHD . RFEOHEZMTEREFRETETILOTESOERADOTTHETEL.

@ SREOQIF /OB AMMEEICE TR, SEEEO—8IF T2, EEMCETED—EMLAELIC
R éﬁ%ﬂgbiﬂ'a TP/ SEOEBRERICED., DECEERLDEAMEEOME EHDhuE
holcBSEEH’RTY .

AEED—HHTEO—SHLARVICHEST2ES PERO2ENTAO—SHLRUICIES T 258

o O P

13 ERITA LR LN HEE
ot S I e
WANEEDET .

# # 7 E SENTFEGE077/FORMER)ELELSBINSOSEETY.

FTALREE (HRSER) BRIAE TESBINSOSRET Y. FJREOREREOMBERTA . wHLES (RS
ok ) OEIZT P LET .

GE)EBSEECHT DMEICOVTRERI4 FHESRUBE (5) B LOBBWV ECSRTEWL.

BEHO
L PR
(SHIERiRE)

8/107



EDINETOOOO
o o = 220
Ooooooooooooooooooad

65

PGIM

ML AAA Ana FE B

& s

HorED
g Aaz Efy il
+

+ERE
L +
mm
oo
Pl —

CQERDDEDE

o
%]

: NAA—=)uF 8l
. (HHREIEII)

ELy

9/107



EDINETOOOO

O00000000000000gooo00o00o0o0oondnE12429)
OooOooooooooooooooood

SEPIO—) - L—F 1217 (SEPH)

L= A= T AT AT =X —ERAII (=T 4=F3) |

AdalRIL: I=)
m&nﬁvmmanm:mu

ARSI XT—
ﬂh?ﬁﬁi’]lﬂﬁﬂluﬁ{ IR AT T AAA | SR L,

. I—
ﬁjﬁg&ﬁg U ERZODRICIE S, BRRATERR

B{RUZFI
% g ggnwmam&:uunr
aamummﬁﬂuamam

T

LERR
[ 3=

T, ) ARUR RSB BE NS,
nﬁjma%uzamtﬂm
8 LT AR,

ﬁ'ﬁ?ﬁ%‘fﬂ.mhtﬂ. —EmismrERE R,

Balill FEamigtt S LT,
%!ma.ngmmzﬂmm

(SEPHEST L—Fr— L OoREN M E b L ICSE S OYFRD

EHHERTSE -

Ly Fal-—2m2 (1)

MBELL BYEEILE
FELET FHELET

18]

t

MfEseL AREEst e
ERLAT ERLAT

f

:qh AR

H#HETFTSEMBbRI LR 2T,

| @NEINET TR EEEDESH YN Y DN
BOF 2lr—S3iAE>TREU. Fal—2al a5
Lyl ERb e B E ERLET .

13 31
14 12 31

18

N\

EAC & LR TSRS SR TELAT,

1 00T FRTRFSERDESE, Fal—ia
LM TR NE BUOMBEASITEL
&7,

10/107



EDINETOOOO
o o = 220
Ooooooooooooooooooad

TH=072F
PRUT AYhhlfti v =270 F
|
PRUF A AT 7
(A~ Gl BRREE
=T " ERRERS - SIEIT
FITF il o e AR ALl N - e TLIRGT
TR Ak D et {ﬁﬂﬁjﬁifﬁ#izl?ihhﬁl?«r-
L0 EEE. TEHEOSTE H—E A ERETESEM)
BEPOMELSE
1= 38y
k4
e BRLE BAMMRA
BROHEL., —HENEOIHLLE PGIM-A 42 =
- TH—DroFDEEEE

ﬁ FHid

(AT BES

28
219

18
18

18

11/107



EDINETOOOO
o o = 220
Ooooooooooooooooooad

1300 7,360 100.0
1105

1875
140 40

S FibiE | PRUPXUDDEHMZ PV E | B8 | PRUP XU DR
— BO&T HE &

(a

(b

(c

12/107



(a
(b

(c

(d

EDINETOOOO

o o = 220

13/107

20

18

11

Ooooooooooooooooooad

10



EDINETOOOO
o o = 220
Ooooooooooooooooooad

19

20

14

16
14

14

PGIM

10

14/107



EDINETOOOO
O00000000000000gooo00o00o0o0oondnE12429)
Oooooooooooobooooooad

[ MO4RA0E Rl
- by FOA LSRRIV NRIAREUSRTE

10 g
M=k I3 UTHRBBORE

. $EHGIER
- B —-RUSBRR

- URG-EZSUTRUINIr—R /250

V. UZSER )T —T IR

\ V. U8 ) O — 220

PGIM

) 6,210 69

PGIM 28 112.39

15/107



EDINETOOOO
o o = 220
Ooooooooooooooooooad

Cl10
[
FETE R A
[

[ I I 1

- - Lyt ot
0055 01 46 [T RGN Pl )i

S

fiERERLRE 4 mmmmmmmmmmmmmmmmmmmemm o

L]

CBRRMEEE)

P EMELT. ERERSG, BRITET | A TSATF AR (48

| OREBH-MTIEE REESE

[ mE R EMG, L i OEEICEYT R SRR Oa
: Pt MBS E L UETR

' I ROHEEFUET.,

[t BERRROESSULTE
13 ¥ A A DL, FORBEERRIEE

| BRARICHLTRESN-EREE |
| AHi-EOE, ARMIENMTLES. |
| B EREROREENVES, AR A

¥  EREALHMERONNES

| EEfER-RELET,
IJZ:"Eﬂﬁ E.% Rl B BB

(HE128)

I MRELT. ERATH=TAEIUED

| VRIEMTSEAOBMETSEAIA | ... 13D
| JEAZARERIE. BAUAILSH: | L L
| RHOGUAVERMTBUAIEEER | | YASEROMREERUACER
| 2£RIE. EME. | ERRIEELET.

16/107



10

22

25

25

26

28

EDINETOOOO

o o = 220
Ooooooooooooooooooad

17/107

22

22

22



24

16

(a
(b
(c

(a

(o

22
(c

(a

EDINETOOOO
o o = 220
Ooooooooooooooooooad

27

28

16

28

28
28

18/107



'

(c

(a

'

(c

22

22

EDINETOOOO

o o = 220

19/107

29

Ooooooooooooooooooad

30



(a

¢

EDINETOOOO
o o = 220
Ooooooooooooooooooad

31

32

33

20/107



EDINETOOOO
o o = 220
Ooooooooooooooooooad

41

130

20

100 50

10

21/107



Q

Q

28

EDINETOOOO
o o = 220
Ooooooooooooooooooad

37

22/107



G

EDINETOOOO
o o = 220
Ooooooooooooooooooad

23/107



EDINETOOOO
o o = 220
Ooooooooooooooooooad

(BE1E8H)

727 /FOSRBEEERTU T7 /R EMDR TN
SEREEEITARRMIEEDER HAEISAEDREERDOLR
40000 @ 100
30000 - - 300 o
5111
20000 Th s - H 200 e
1000] [remesset=® - 100 200
ol | |||.|J||| ‘ L. L
[k . [
eanmaneamn || 400
B JrUROERRAS (ER)
201107 201207 201307 201407 201507 EO|5§EJU b Zr/F BFh ZAES FREDE BXEN SRR FREON

S HTEMITRREERR. HNOREEMREALCOLHE ¢ LERY I FAHNANEAR S SR EERNICHETEDLIIC
LCHRLEEEER N NTED. EROEENE RTS8 fFRELEOTY.

S EDET. FETORESSANYTr AFDERARLBIEDER A

EEAES ENSIESTIANISOLISTN, o poseo) mnceolososnsennanacasn
el il LM - -BVEE . S D F SR THED
TEEMmERSARELE ST E0ET.

HRnEEE 7 SR DVWTRRLEE0TY .

OET RIS AN
B WEIREEN (TOPX) (B2E55A3)
SEMkiE#E - MSCI KOKUSAL Fw 2 (B2EAR)
R MSCIZT -2 F T —troth o T u S A (BEEAR)
E+EE- NOMURA-BPIEH
RN LT EREN TSR (RCEE)
RN JPELH/GBLEMIO—) Ul Tr INi—2 771 FiER
() EAOREHEER I LI LSRR ENELT, O<— A0 NEEALTLET.

OEHFGEEM(TOPIX) (B
MEEFEER (TOPIX=Tokyo Stock Price Index} &3, DUEROMEREESERNT, WRILHES 1% —BHMBOEREsS (1 9681
HAB# ) QEEEEE 1 00£L T T0E0EERMEENELLBOTY . TOPXOIESBS LUTOPIXOERIEE, warii s IR
DEHETED, SHENONE. ERE0RE. MAEETOPRICMT 2 T~<TORH-/ DN\ BRUTOPXOR MLz M R CH T
ST AT OHH FEWNEESREIFFFALTUVWEY, BN FEXIS . TOPNOENSORHELLFLROELOEN, TOPIXOE
HEOHHELARERORLEFRERTOPROBHOEEC L EADRLETHPEALTLEY. RIS, 85072 F
OEEERECALNTEALECA.

@MSC| KOKUSAI 2/ Fo 22 (R2L4iAdd )
[MSCI KOKUSAI »F w22 |12 MSCI Inc. SRIRLIEEENT. BRER RO BRMENTHESNTLET. 2. MSCI
KOKUSAM 2 Fo2 A 103 HEE IR ROt Hei &fix. £TMSCI Ine, CHRLET. MSCITEM ST —FICB IR EICED
HRII—NEEALETA.

OMECI TT—L gyt L Fuld R (B2 d)
TMSCI TR— g —lrw e A £1F, MECH Inc. DEIRLICENT. #ROMEETHRSE NTLWETY. S MECITY -2
=ty T e A (LA S ICH T HW R FEOAMNHENRZ. £ TMSCI Inc. ICRELET. MSCITR. a7 =5
LB S BRSNS IREERALEE A

SNOMURA-BPIEH
NOMURA-BPIE M. FFEESE s 0FR L CLSEAT RITT N LB RO E S FOnEER T EeSENT. —ED
HABMCEIVTH RS Bl — 22 UA0) 0y — T AERICH BTN, SEERICMT S— oMl B et 2Hticm
ELEY. BRES ST, S T w2 AQERYE. 2. @0t AR ERI T 300 TRYL. JrY/FOERAmREICLT—
MREERLFERA.

05T HREN TR (BCBEE)
L« HHEMN T2 I3, Citigroup Index LLCICEDBRR. BESLULRSNTD, BRER N EENOENDRSEER
EBHBOFHERMTNEFEL WS- /T I2TY,

QJPEIAHYGBIEEMIO—1UL-F 1 1 T— 2P FIER
[JPEILHGBLEMIO—IUL-F 11— 2 0P B &3, JPELA - R aUF — LTI T2 —HRELL. RS HR T OT
T MR NEE r F w2 ATY, [JPENAGBLEM IO Ul TFor 11— 27 FREEL . [JPENAGBHEMS O—/1
W F =2 REREILA—R) [ ESL LR S AR E~— L ICHEL SO TT,

24/107



0.65

EDINETOOOO
00000000000 DO000DO000O00D0DO000DO0nnoEL2429)
Ooooooooooooooooooad

28 18 2.7 2.5

PRU

03 6832 7111
00 17 00
12 31

http://www._pru.co.jp/

0.702

0.324 0.30

0.324 0.30

0.054 0.05

25/107



EDINETOOOO
o o = 220
Ooooooooooooooooooad

0.20

'

0.05

(a

'

(c

(d

0.0054
0.005

26/107



EDINETOOOO
o o = 220
Ooooooooooooooooooad

27/107



(a

'

15

20.315

0.315

28

15

0.315

EDINETOOOO
o o = 220
Ooooooooooooooooooad

20.315

0.315

NISA
NISA

15.315 15

28/107



EDINETOOOO
00000000000 DO000DO000O00D0DO000DO0nnoEL2429)
Ooooooooooooooooooad

28 30
PRU 2.380,772.,415 100.02
491,918 0.02

2.,380,280,497 100.00
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PRU
28 30
27,404,314 0.94
212,083,622 7.28
2,206,399,669 75.72
95,264,716 3.27
63,512,815 2.18
34,617,448 1.19
34,193,743 1.17
34,045,589 1.17
33,284,253 1.14
25,857,887 0.89
19,469,827 0.67
18,087,204 0.62
15,479,074 0.53
8,821,493 0.30
7,755,922 0.27
5,292,414 0.18
2,602,082,054 89.29
72,529,033 2.49
2,914,099,023 100.00
28 30
37,691,592 1.29

54,773,847 1.88
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28 30
PRU 1,293,616,831 1.8657 | 2,413,629,307 1.8404  2,380,772,415 | 100.02
PRU
) ()
1 COLDNAN SACHS 6.15 | 2018/4/1 450,000 [11,119.42 50,037,415 |11,084.40 49,879,824 | 1.71
GROUP INC/ ’ ’ T T U T ’
2 BEAR STEARNS 7.25 | 2018/2/1 400,000 [11,296.57 45,186,299 |11,214.12 | 44,856,493 | 1.54
COS INC/THE ’ ’ e T T T ’
3 MORGAN STANLEY |6.625| 2018/4/1 360,000 |11,226.26 40,414,560 |11,147.73 | 40,131,850 | 1.38
4 CITIGROUP INC 2.7 | 2021/3/30 375,000 |10,336.58 38,762,209 |10,466.17 | 39,248,150 | 1.35
BANK OF AMERICA
5 CORP 2 2018/1/11 360,000 |10,286.88 37,032,781 |10,352.40 | 37,268,663 | 1.28
UBS-BARCLAYS
6 3.2443| 2046/4/10 315,114 |10,886.75 34,305,681 |10,936.41 | 34,462,169 | 1.18
COMMERCIAL
ROYAL BANK OF
7 CANADA 2.2 | 2018/7/27 325,000 |10,408.97 33,829,172 (10,487.55 | 34,084,564 | 1.17
8 FORD 1IOTOR 3 2017/6/12 320,000 |10,407.28 33,303,323 |10,436.76 | 33,397,638 | 1.15
CREDIT CO LLC ’ L » V3, »490. 397, .
9 CITIGROUP 2.743| 2049/4/15 310,000 |10,551.89 32,710,868 |10,730.77 | 33,265,394 | 1.14
COMMERCIAL MOR . ’ T T T T ’
COMM 2013-LC13
10 3.689 | 2046/8/10 300,000 |10,827.65 32,482,978 |110,945.46 | 32,836,393 | 1.13
MORTGAGE
JPMBB
11 COMMERCIAL 2.7733| 2048/10/15 300,000 |10,652.79 31,958,380 |10,711.71 | 32,135,141 | 1.10
MORTGAG
12 AMGEN INC 2.2 | 2019/5/22 300,000 |10,481.13 31,443,410 |10,514.09 | 31,542,296 | 1.08
DISCOVER
13 2 2018/2/21 295,000 |10,178.51 30,026,632 |10,312.22 | 30,421,049 | 1.04
BANK/GREENWOOD
ACTAVIS FUNDING
14 SCS 3 2020/3/12 270,000 |10,540.44 28,459,188 (10,583.27 | 28,574,842 ( 0.98
15 CSX CORP 7.375( 2019/2/1 235,000 |11,803.57 27,738,392 |11,807.85 | 27,748,453 | 0.95
TIME WARNER COS
16 INC 7.25 (2017/10/15 250,000 111,176.96 27,942,406 |11,060.31 [ 27,650,785 | 0.95
VERIZON
17 COMMUNICATIONS 3.45 | 2021/3/15 250,000 |10,803.05 27,007,649 (11,022.13 | 27,555,336 [ 0.95
I
18 US TREASURY N/B |[1.125| 2021/6/30 265,000 |10,324.36 27,359,568 (10,341.25 | 27,404,314 | 0.94
19 AT&T INC 2.8 | 2021/2/17 250,000 |10,504.13 26,260,329 (10,550.34 | 26,375,858 | 0.91
MANUFACTURERS &
20 TRADERS 2.25 [ 2019/7/25 250,000 |10,293.00 25,732,517 (10,515.84 | 26,289,620 [ 0.90
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) )
21 CVS HEALTH CORP | 2.8 | 2020/7/20 245,000 |10,624.56 26,030,177 |110,699.00 [ 26,212,567 .90
EOG RESOURCES
22 NG 2.45 | 2020/4/1 250,000 |10,019.11 25,047,780 (10,435.22 | 26,088,071 .90
TEVA
23 PHARMACEUT ICAL 2.4 |2016/11/10 250,000 |10,354.60 25,886,522 (10,343.15 | 25,857,887 .89
FINA
VODAFONE GROUP
24 PLC 1.625 | 2017/3/20 250,000 |10,330.47 25,826,191 (10,325.22 | 25,813,070 .89
SUMITOMO MITSUI
25 BANKING 1.5 | 2018/1/18 250,000 |10,219.23 25,548,076 (10,310.58 | 25,776,459 .88
26 HSBC USA INC 2.625| 2018/9/24 245,000 |10,362.45 25,388,003 (10,445.72 | 25,592,026 .88
27 ABBVIE INC 2.5 | 2020/5/14 230,000 |10,405.94 23,933,662 (10,509.41 [ 24,171,657 .83
28 MORGAN STANLEY 2.5 | 202174721 215,000 |10,312.81 22,172,557 (10,381.85 | 22,320,997 77
29 APPLE INC 2.25 | 2021/2/23 210,000 |10,416.35 21,874,345 (10,611.45 | 22,284,048 .76
LYONDELLBASELL
30 5 2019/4/15 200,000 110,937.64 21,875,290 (11,133.64 | 22,267,295 .76
INDUSTRIE
100.02
100.02
PRU
0.94
7.28
89.29
97.51
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PRU
28 30
)
US 5YR NOTE 3 37,087,403 37,691,592 1.29
US 10YR NOTE 4 53,263,983 54,773,847 1.88
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13 11 20 1,602,856,696 1,608,908,676 10,594 10,634
1 20 3,334,314,833 3,347,004,223 10,511 10,551
14 11 20 9,285,608, 120 9,320,872,707 10,533 10,573
15 20 16,178,913,056 16,233,695,512 10,337 10,372
15 11 20 23,561,282,216 23,648,555,797 9,449 9,484
16 20 29,995,411,487 30,105,165,039 9,565 9,600
16 11 2 30,785,785,510 30,909,212,115 8,730 8,765
17 20 37,241,743,934 37,387,693,388 8,931 8,966
17 1 21 33,387,537,644 33,507,881,594 9,710 9,745
128 ” 24,053,503,336 24,160,850,567 8,963 9,003
118 1 20 20,235,397,522 20,320,629,972 9,497 9,537
159 ’1 15,542,450,514 15,606,393,265 9,723 9,763
1f9 1 20 11,991,952,442 12,045,550,806 8,949 8,989
14 10,415,667,403 10,465,064,725 8,434 8,474
20 20
120 11 20 7,999,765,685 8,042,954,715 7,409 7,449
121 20 7,944,956,494 7,986,190,281 7,707 7,747
1;1 1 20 7,217,105,998 7,256,410,967 7,345 7,385
122 20 6,900,548,821 6,928,145,033 7,502 7,532
132 1 2 5,734,966,902 5,760,152,922 6,831 6,861
223 20 5,078,920, 169 5,102,093,584 6,575 6,605
2%3 1 21 4,231,458,411 4,252,480,998 6,038 6,068
254 ’1 3,981,565,554 4,001,021,887 6,139 6,169
224 1 20 3,680,652,792 3,698,292,501 6,260 6,290
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24
e 2 4,089,126,537 4,104,919,404 7,768 7,798
25

s 11 2 3,856,590,524 3,872,239,853 7.393 7.423
2

% 2 3,586,927,368 3,601,481,391 7.394 7,424
27

r6 11 20 3,502,315,965 3,514,815,818 8,406 8,436
28

s 2 3,289,861,171 3,301,491, 662 8,486 8,516
29

57 11 20 3,036,565,320 3,047,348,252 8,448 8,478
30 2,545,314,203 2,555,520,570 7,482 7,512
28 20

27 3,250,617,630 8,549

27 3,255,727,229 8,620

27 3,138,913, 630 8,394

27 3,033,666,517 8,319

27 10 3,029,324,961 8,350

27 11 3,032,988,338 8,444

27 12 2,898,697,684 8,221

28 2,868,058, 634 8,241

28 2,669,568,120 7,730

28 2,649,575,717 7,706

28 2,562,465,734 7,496

28 2,560,523, 481 7,548

28 2,380,280,497 7,033
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3 1 2 80
i
11 % 240
T
1 % 210
T
% 1 2 210
T
AT 210
10 oz 235
1 8 11 % 240
12 oA 240
13 o 11 2 240
14 oot 240
15 2 11 30 240
16 o 240
17 511 %0 240
18 oo 200
19 % 11 3 180
20 e 180
21 2 11 o1 180
22 ooz 180
23 2 11 30 180
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24 o 180
25 gg 11 gé 180
26 o 180
27 gg 11 gé 180
28 oo 180
30 . 180
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3 1 2 6.7
T
4 1 % 2.5
T
1 % 6.6
B
% 1 2 6.5
o 0
7o % 11.1
1 8 11 8.6
12 oo 4.9
13 1o 11 2 5-5
14 oo 3.1
15 20 11 20 9.3
16 o 7.3
17 211 %0 1.6
18 oo 4.9
19 2 11 22 6.5
20 2oz 1.1
21 2 11 o1 5.4
22 counz 4.7
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23 2 11 20 4.9
24 et 27.0
25 % 11 20 2.5
26 o 2.4
29 2 11 20 1.7
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16 o 85,205,272 574,016,028
17 ST 202,966,608 685,171,008
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20 2 140,534,334 811,402,465
21 4 o 165,892,426 882,835,037
22 R 255,322,558 777,407,448
23 2 1 o0 113,277,679 718,818,910
24 o 333,236,611 948,850,779
25 . 547,335,727 595,181,497
26 . 278,479,864 643,582,006
27 gg " gé 154,310,073 839,033,109
28 ooz 257,297,325 547,084,643
29 . 221,106,039 503,625,974
30 . 68,254,264 260,442,369
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7,918,604 3,130,064
138,924 112,751
1,806,004 1,465,768
142,506 115,659
20,788,970 15,030, 609
20,788,970 15,030, 609
3,594,310,728 3,402,122,623
557,745,408 856,808,420
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27 11 20 28 20
64,970,673 264,332,784
64,970,673 264,332,784
859,833 737,868
11,177,806 9,592,231
882,003 756,874
12,919,642 11,086,973
52,051,031 275,419,757
52,051,031 275,419,757
52,051,031 275,419,757
1,066,703 1,244,801
586,969,492 557,745,408
74,723,487 51,251,917
74,723,487 51,251,917
32,118,132 13,767,448
32,118,132 13,767,448
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557,745,408 856,808,420
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3,992,954 3,417,165
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27 22 27 12 21
7,908,095 6,248,100
31,514,611
311,932,925 296,989,158
66,164,003 91,369,300
417,519,634 1,096 394,606,558 1,108
11,426,483 30 10,683,664 30
27 23 27 21 27 12 22 28 20
27 21 28 20
8,577,814 6,668,049
27,415,784
310,018,620 292,980,734
92,007,142 85,484,033
438,019,360 1,162 385,132,816 1,097
11,308,480 30 10,530,418 30
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28 20

US TREASURY N/B 100,000.00 99,742.20
US TREASURY N/B 200,000.00 199,023.40
US TREASURY N/B 10,000.00 10,000. 39
310,000.00 308,765.99

(33,992,047)

1.1 1.1

21ST CENTURY FOX AMERICA 100,000.00 113,558.20
ABB FINANCE USA INC 60,000.00 60,310.74
ABBVIE INC 230,000.00 231,316.29
ACE INA HOLDINGS INC 110,000.00 111,746.14
ACTAVIS FUNDING SCS 130,000.00 131,542.97
AETNA INC 70,000.00 70,255.43
AIRGAS INC 100,000.00 101,840.50
ALLIED WORLD ASSURANCE 75,000.00 75,876.30
ALTRIA GROUP INC 125,000.00 153,944.00
AMERICA MOVIL SAB DE CV 200,000.00 200,758.00
AMERICA MOVIL SAB DE CV 125,000.00 132,037.62
AMERICAN ELECTRIC POWER 155,000.00 154,818.65
AMERICAN EXPRESS CO 50,000.00 50,009.90
AMERICAN EXPRESS CREDIT 110,000.00 111,438.58
AMERICAN INTERNATIONAL G 165,000.00 166,618.32
AMGEN INC 300,000.00 303,871.20
ANADARKO PETROLEUM CORP 125,000.00 129,374.37
ANHEUSER-BUSCH INBEV FIN 415,000.00 414,437.26
ANHEUSER-BUSCH INBEV FIN 90,000.00 91,234.62
AON CORP 45,000.00 45,011.20
APACHE CORP 100,000.00 101,415.10
APPLE INC 210,000.00 212,555.49
ARROW ELECTRONICS INC 25,000.00 25,135.10
ATET INC 100,000.00 100,270.30
ATET INC 205,000.00 205,558.21
ATET INC 250,000.00 252,793.50
AXIS SPECIALTY FINANCE P 115,000.00 115,255.99
BANK OF AMERICA CORP 75,000.00 78,958.35
BANK OF AMERICA CORP 460,000.00 461,378.62
BANK OF AMERICA CORP 140,000.00 149,558.78
BANK OF AMERICA CORP 95,000.00 96,377.97
BANK OF AMERICA CORP 100,000.00 101,513.80
BANK OF MONTREAL 145,000.00 144,905.60
BANK OF NEW YORK MELLON 200,000.00 199,232.00
BB&T CORP 80,000.00 80,317.12
BB&T CORP 125,000.00 124,949.62
BEAM INC 60,000.00 60,185.70
BEAR STEARNS COS INC/THE 400,000.00 436,324.40
BIOGEN INC 60,000.00 61,810.92

71/107



EDINETOOOO
o o = 220
Ooooooooooooooooooad

BLACK HILLS CORP 25,000.00 25,342.77
BOSTON SCIENTIFIC CORP 20,000.00 20,436.54
BP CAPITAL MARKETS PLC 50,000.00 50,635.70
BRINKER INTERNATIONAL IN 70,000.00 70,523.32
BRITISH TELECOMMUNICATIO 150,000.00 160,856.70
BURLINGTON NORTHERN SANT 250,000.00 260,707.25
CA INC 35,000.00 35,524.86
CA INC 60,000.00 61,025.58
CARDINAL HEALTH INC 90,000.00 90,480.96
CARDINAL HEALTH INC 45,000.00 45,134.01
CARNIVAL CORP 85,000.00 85,596.70
CATHOLIC HEALTH INITIATI 25,000.00 25,368.60
CBS CORP 40,000.00 40,176.64
CELGENE CORP 20,000.00 20,121.34
CELGENE CORP 90,000.00 92,289.60
CF INDUSTRIES INC 100,000.00 108,446.50
CIGNA CORP 200,000.00 206,642.00
CISCO SYSTEMS INC 130,000.00 132,785.64
CITIGROUP INC 85,000.00 84,795.23
CITIGROUP INC 80,000.00 81,217.84
CONAGRA FOODS INC 155,000.00 156,165.44
CONOCOPHILLIPS 125,000.00 136,251.62
CONOCOPHILLIPS CO 50,000.00 52,918.60
CONSOLIDATED EDISON INC 105,000.00 104,219.22
COVENTRY HEALTH CARE INC 100,000.00 103,781.80
CROWN CASTLE INTERNATION 100,000.00 102,950.40
CSX CORP 235,000.00 269,299.19
CVS CAREMARK CORP 155,000.00 162,123.33
CVS HEALTH CORP 245,000.00 251,879.60
DELPHI AUTOMOTIVE PLC 50,000.00 50,784.05
DEUTSCHE BANK AG 45,000.00 44,553.33
DEUTSCHE BANK AG/LONDON 145,000.00 144,042.13
DEVON ENERGY CORP 50,000.00 47,827.05
DISCOVER BANK/GREENWOOD 295,000.00 294,157.18
DOMINION GAS HOLDINGS LL 150,000.00 151,971.45
DUKE ENERGY CORP 200,000.00 200,381.20
DUKE ENERGY CORP 50,000.00 50,359.10
EASTMAN CHEMICAL CO 165,000.00 166,244.59
EASTMAN CHEMICAL CO 100,000.00 101,632.70
ECOLAB INC 300,000.00 303,205.50
ELECTRONIC ARTS INC 50,000.00 52,137.70
ENERGY TRANSFER PARTNERS 45,000.00 44,301.10
ENLINK MIDSTREAM PARTNER 35,000.00 32,154.43
ENTERGY CORP 50,000.00 54,683.20
ENTERPRISE PRODUCTS OPER 40,000.00 39,922.16
ENTERPRISE PRODUCTS OPER 70,000.00 70,721.07
EOG RESOURCES INC 250,000.00 250,087.00
EQUIFAX INC 60,000.00 59,811.48
EXELON CORP 40,000.00 40,885.88
EXELON CORP 15,000.00 15,024.72
EXELON GENERATION CO LLC 100,000.00 101,337.80
EXPRESS SCRIPTS HOLDING 10,000.00 10,273.04
EXXON MOBIL CORP 125,000.00 126,466.75
FIDELITY NATIONAL INFORM 35,000.00 35,556.32
FIDELITY NATIONAL INFORM 50,000.00 52,090.70
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FIFTH THIRD BANCORP 100,000.00 101,678.00
FISERV INC 28,000.00 30,469.12
FORD MOTOR CREDIT CO LLC 450,000.00 456,550.20
FORD MOTOR CREDIT CO LLC 100,000.00 118,419.20
FORTUNE BRANDS HOME & SE 45,000.00 45,515.65
GENERAL ELECTRIC CAPITAL 100,000.00 100, 755.60
GENERAL ELECTRIC CAPITAL 600,000.00 651,479.40
GENERAL MOTORS FINANCIAL 60,000.00 60,877.74
GENERAL MOTORS FINANCIAL 60,000.00 59,665.26
GENERAL MOTORS FINANCIAL 130,000.00 131,127.10
GENERAL MOTORS FINANCIAL 100,000.00 104,062.40
GEORGIA POWER CO 90,000.00 91,610.55
GILEAD SCIENCES INC 110,000.00 112,665.19
GOLDMAN SACHS GROUP INC/ 50,000.00 53,363.30
GOLDMAN SACHS GROUP INC/ 550,000.00 592,510.60
HARRIS CORP 55,000.00 54,950.22
HESS CORP 50,000.00 55,289.45
HSBC USA INC 245,000.00 249,043.97
HUMANA INC 40,000.00 40,792.72
HUNTINGTON BANCSHARES IN 65,000.00 65,754.26
HUSKY ENERGY INC 100,000.00 111,503.70
INTERNATIONAL PAPER CO 160,000.00 180,303.68
JM SMUCKER CO/THE 125,000.00 127,184.25
JOHN DEERE CAPITAL CORP 200,000.00 203,737.80
JPMORGAN CHASE & CO 150,000.00 160,551.90
JPMORGAN CHASE & CO 125,000.00 125,377.00
JPMORGAN CHASE & CO 120,000.00 134,225.88
KELLOGG CO 75,000.00 75,414.67
KEYCORP 115,000.00 116,984.32
KINDER MORGAN ENERGY PAR 50,000.00 54,148.40
KLA-TENCOR CORP 50,000.00 50,344.25
KONINKLIJKE PHILIPS ELEC 100,000.00 106,970.50
KRAFT FOODS INC 30,000.00 32,908.23
KRAFT FOODS INC 125,000.00 139,542.62
KROGER CO/THE 200,000.00 211,954.40
L-3 COMMUNICATIONS CORP 10,000.00 9,991.03
LABORATORY CORP OF AMERI 55,000.00 55,399.74
LABORATORY CORP OF AMERI 50,000.00 50,479.35
LLOYDS TSB BANK PLC 125,000.00 127,977.00
LORILLARD TOBACCO CO 140,000.00 141,388.80
LYONDELLBASELL INDUSTRIE 200,000.00 214,397.80
MACK-CALI REALTY LP 30,000.00 30,041.55
MAGELLAN MIDSTREAM PARTN 175,000.00 177,772.87
MANUFACTURERS & TRADERS 250,000.00 252,301.25
MCKESSON CORP 100,000.00 101,522.00
MEAD JOHNSON NUTRITION C 40,000.00 41,074.64
METLIFE INC 200,000.00 200,787.20
MORGAN STANLEY 360,000.00 390,885.12
MORGAN STANLEY 110,000.00 110,804.54
MORGAN STANLEY 100,000.00 110,545.70
NABORS INDUSTRIES INC 100,000.00 101,317.40
NATIONAL OILWELL VARCO I 55,000.00 54,357.21
NATIONAL RURAL UTILITIES 55,000.00 55,247.22
NEWELL RUBBERMAID INC 110,000.00 110,985.38
NEXTERA ENERGY CAPITAL H 40,000.00 40,055.84
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NEXTERA ENERGY CAPITAL H 75,000.00 75,547.57
NEXTERA ENERGY CAPITAL H 25,000.00 25,217.07
NIPPON TELEGRAPH & TELEP 50,000.00 50,016.05
NOBLE ENERGY INC 100,000.00 101,640.80
NOBLE HOLDING INTERNATIO 25,000.00 24,500.00
NOMURA HOLDINGS INC 130,000.00 130,258.96
NOMURA HOLDINGS INC 35,000.00 35,431.30
NORFOLK SOUTHERN CORP 100,000.00 106,371.00
NYSE EURONEXT 160,000.00 161,100.80
ONEOK PARTNERS LP 45,000.00 44,687.70
ONEOK PARTNERS LP 65,000.00 64,965.35
PG&E CORP 165,000.00 167,418.57
PHILLIPS 66 PARTNERS LP 15,000.00 14,754.84
PIONEER NATURAL RESOURCE 150,000.00 155,487.60
PLAINS ALL AMERICAN PIPE 125,000.00 132,372.00
PRECISION CASTPARTS CORP 105,000.00 105,147.31
PRINCIPAL FINANCIAL GROU 30,000.00 30,070.08
PSEG POWER LLC 40,000.00 40,218.32
QUEST DIAGNOSTICS INC 70,000.00 70,296.17
REALTY INCOME CORP 75,000.00 75,277.80
REGENCY CENTERS LP 75,000.00 78,177.37
REYNOLDS AMERICAN INC 165,000.00 167,212.32
REYNOLDS AMERICAN INC 27,000.00 28,216.94
ROCK TENN CO 50,000.00 52,383.25
ROPER INDUSTRIES INC 55,000.00 55,134.64
ROYAL BANK OF CANADA 325,000.00 329,479.47
SANTANDER UK GROUP HOLDI 90,000.00 89,455.59
SEAGATE HDD CAYMAN 50,000.00 49,636.75
SELECT INCOME REIT 130,000.00 130,619.97
SEMPRA ENERGY 35,000.00 35,244.79
SEMPRA ENERGY 100,000.00 102,215.40
SIMON PROPERTY GROUP LP 160,000.00 163,774.08
SLM CORP 175,000.00 178,718.75
SOUTHERN POWER CO 85,000.00 85,465.37
SOUTHWEST AIRLINES CO 95,000.00 96,679.69
SPECTRA ENERGY PARTNERS 60,000.00 60,687.18
STARBUCKS CORP 55,000.00 55,993.63
STARBUCKS CORP 40,000.00 40,505.76
STARWOOD HOTELS & RESORT 100,000.00 108,680.90
STATOIL ASA 150,000.00 149,115.00
STRYKER CORP 50,000.00 50,877.80
SUMITOMO MITSUI BANKING 250,000.00 247,983.75
SUNTRUST BANKS INC 80,000.00 80,863.20
SYNCHRONY FINANCIAL 110,000.00 111,171.50
TEVA PHARMACEUTICAL FINA 250,000.00 251,477.50
TEXTRON INC 175,000.00 176,666.52
THERMO FISHER SCIENTIFIC 30,000.00 30,309.15
TIME WARNER CABLE INC 100,000.00 116,369.80
TIME WARNER COS INC 250,000.00 269,126.50
TORONTO-DOMINION BANK/TH 170,000.00 171,865.75
TYCO ELECTRONICS GROUP S 50,000.00 53,397.05
TYSON FOODS INC 25,000.00 25,546.97
UNITED PARCEL SERVICE IN 100,000.00 110,326.50
UNITED TECHNOLOGIES CORP 140,000.00 140,448.00
UNITEDHEALTH GROUP INC 75,000.00 80,903.77

74/107



EDINETOOOO
o o = 220
Ooooooooooooooooooad

UNITEDHEALTH GROUP INC 100,000.00 103,409.60
UNUM GROUP 20,000.00 20,048.10
VENTAS REALTY LP / VENTA 35,000.00 35,031.39
VERIZON COMMUNICATIONS I 100,000.00 99,710.00
VERIZON COMMUNICATIONS I 120,000.00 125,872.92
VERIZON COMMUNICATIONS I 250,000.00 263,691.25
VIACOM INC 80,000.00 80,768.00
VODAFONE GROUP PLC 250,000.00 250,762.50
VODAFONE GROUP PLC 130,000.00 129,450.62
WALGREENS BOOTS ALLIANCE 100,000.00 101,740.60
WASTE MANAGEMENT INC 20,000.00 20,092.86
WATSON PHARMACEUTICALS | 140,000.00 140,260.40
WELLPOINT INC 150,000.00 158,107.50
WELLS FARGO & CO 490,000.00 491,232.84
WELLS FARGO & CO 140,000.00 142,712.08
WESTERN GAS PARTNERS LP 65,000.00 62,895.10
WR BERKLEY CORP 50,000.00 54,727.75
WYNDHAM WORLDWIDE CORP 95,000.00 95,098.80
XEROX CORP 75,000.00 75,436.65
XEROX CORP 50,000.00 49,885.25
XEROX CORP 30,000.00 28,352.64
XLIT LTD 100,000.00 99,994.10
ZOETIS INC 75,000.00 76,935.15
26,355,000.00 27,113,594.64

(2,984,935,633)

227
96.0 98.9
3,018,927,680
(3,018,927,680)
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10
27 31 28 31
1,731,947 1,437,601
36,890 43,881
12,855
4,210 6,450
68,898 94,229
2,271,378 2,549,299
39,413 36,735
123,230 99,785
4,288,824 4,267,983
83,260 143,646
62,915 100, 255
20,344 43,391
124,401 154,345
124,401 154,345
129,768 177,615
4,496 4,496
125,272 173,118
337,430 475,607
4,626,255 4,743,591
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27,225 102,618
17,331 16,437
9,893 86,180
2,065,067 1,533,217
432,915 376,492
23,213 88,299
13,156 17,909
67,719 87,000
10,325 12,000
2,639,622 2,217,536
49,103 46,487
340,175 484,216
26,518 39,240
62,838 72,109
478,635 642,053
3,118,257 2,859,590
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333
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32,695 26,893
151,373 163,957
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