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1,435,561, 802 1,393,164} 382

1,435,561, 802 1,393,164} 382

1,435,592, 476 1,401,280} 902
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1,222,718,P96 1,114,601, 863
1,222,718,P96 1,114,601, 863
1.1741 1.2499
(11, 741|) (12, 499 )
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23 10

AUSTRIA GOVT 4.35% MAR19 155,000.00 167,045.05
AUSTRIA GOVT 4.85% MAR26 65,000.00 72,663.50
BELGIUM GOVT 4% MAR18 52 250,000.00 253,000.00
BELGIUM GOVT 5% MARSS5 44 55,000.00 58,041.50
FINLAND 3.125% SEP14 95,000.00 98,201.50
FRANCE OAT 4% APR60 120,000.00 119,148.00
FRANCE OAT 5.75% OCT32 190,000.00 238,450.00
GERMANY BUND 2.25% SEP20 365,000.00 343,866.50
GERMANY BUND 2.5% JAN21 530,000.00 507,422.00
GERMANY BUND 4% JAN37 105,000.00 110,890.50
GERMANY BUND 4.75% JUL34 160,000.00 186,480.00
GERMANYOBL2.25%APR14 154 230,000.00 232,691.00
ISRAEL EUR 4.625% MAR20 150,000.00 150,945.00
ITALY BTP 4% FEB17 180,000.00 180,126.00
ITALY BTP 4% FEB37 300,000.00 243,900.00
ITALY BTP 4% SEP20 220,000.00 210,958.00
ITALY BTP 4.25% MAR20 180,000.00 176,616.00
ITALY BTP 4.75% FEB13 330,000.00 341,022.00
ITALY BTP 5.25% AUG17 465,000.00 492,993.00
NETHERLANDS 3.5% JUL20 180,000.00 184,230.00
NETHERLANDS 3.75% JAN42 50,000.00 50,480.00
SPAIN GOVT 4% APR20 90,000.00 82,404.00
SPAIN GOVT 4.25% JAN14 250,000.00 252,225.00
SPAIN GOVT 4.6% JUL19 20,000.00 19,320.00
SPAIN GOVT 4.7% JUL41 131,000.00 107,891.60
SPAIN GOVT 4.85% OCT20 110,000.00 106,073.00
26 4,976,000.00 4,987,083.15

(582,441,441)
41.8% 43.4%
582,441,441

(582,441,441)
CADES 3.625% 150,000.00 155,325.00
EIB 3.5% EMTN 160,000.00 165,104.00
EIB 4.25% EMTN 160,000.00 170,128.00
FROB 3% 100,000.00 94,480.00

57/100



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
ooooodooodooodnoodd

KFW 3.875% 100,000.00 104,286.00
KFW 4.125% 60,000.00 63,654.00
SFEF 3% 150,000.00 152,250.00
SLMA FLT REGS 250,000.00 225,900.00
8 1,130,000.00 1,131,127.00

(132,104,322)
9.5% 9.9%
132,104,322

(132,104,322)
ABBEY NATL 3.125% 100,000.00 99,770.00
ABBEY NATL 3.375% JUN15 100,000.00 98,900.00
ABBEY NATL 3.375% OCT15 90,000.00 87,201.00
ABN AMRO BANK 4.25% EMTN 100,000.00 100,550.00
AMERICA MOVIL SA 4.75% 70,000.00 71,309.00
ANZ BANK 5.125% EMTN 50,000.00 50,685.00
AT&T INC 6.125% GLOB 150,000.00 165,720.00
BARCLAYS BK 4% 17 EMTN 100,000.00 98,830.00
BARCLAYS BK 4% 19 EMTN 100,000.00 100,910.00
BK OF AMERICA4.625%EMTN 100,000.00 97,680.00
BK SCOTLAND 3.375% EMTN 100,000.00 100,830.00
BMW 5% EMTN 65,000.00 69,257.50
BNP PARIBAS 3.375% EMTN 150,000.00 150,480.00
CITIGROUP INC 4% EMTN 100,000.00 99,090.00
CITIGROUP INC7.375% EMTN 50,000.00 57,045.00
CR AGRICOLE 3.5% EMTN 100,000.00 102,280.00
CREDIT SUISSE 4.75% EMTN 100,000.00 103,650.00
CRH 5% EMTN 70,000.00 76,195.00
DT PFANDBRFBK3.125% EMTN 37,000.00 37,329.30
E.ON 5.5% EMTN 100,000.00 109,300.00
ENEL 4% EMTN 70,000.00 71,547.00
EUROHYPO AG 2.75% EMTN 96,000.00 96,201.60
FONCIER 4.5% EMTN 100,000.00 104,660.00
GCE COVERED BONDS 2.75% 100,000.00 99,160.00
GDF SUEZ 6.375% EMTN 50,000.00 59,670.00
GE CAPITAL 3.75% EMTN 135,000.00 135,823.50
GOLDMAN SACHS 3.5% EMTN 90,000.00 90,828.00
GOLDMAN SACHS 4.5% EMTN 50,000.00 49,855.00
HSBC FINANCE 4.875% EMTN 100,000.00 104,286.00
HSBC FRANCE 4.875% EMTN 100,000.00 104,945.00
ING BANK NV 3% EMTN 100,000.00 100,820.00
ING BANK NV 3.375% EMTN 150,000.00 154,695.00
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LEASEPLAN 3.25% EMTN 150,000.00 153,735.00
LINDE 3.875% EMTN 30,000.00 29,763.00
LLOYDS TSB BK 3.375% 150,000.00 149,910.00
LLOYDS TSB BK 3.75% EMTN 100,000.00 100,890.00
LLOYDS TSB BK 6.25% EMTN 110,000.00 116,468.00
MORGAN STANLEY 4.5% GMTN 110,000.00 109,483.00
MUNCHEN HYPOBANK 5% 578 50,000.00 50,926.50
NATIONWIDE 2.875% 135,000.00 132,138.00
OP MORTGAGE BANK 3.125% 100,000.00 101,250.00
RABOBANK 3.75% GMTN 100,000.00 91,900.00
RBS 3.75% EMTN 100,000.00 100,880.00
RBS 4% EMTN 90,000.00 91,053.00
ROCHE VAR EMTN 125,000.00 129,612.50
SPAREBANKEN 3.125% EMTN 100,000.00 100,000.00
STD CHARTERED FLT EMTN 100,000.00 96,150.00
SWEDBANK AB 3.125% EMTN 150,000.00 150,915.00
SWEDBANK AB 3.625% EMTN 150,000.00 151,471.50
UBS JERSEY VAR 19 EMTN 50,000.00 50,045.00
UBS LONDON 2.375% 100,000.00 100,150.00
UBS LONDON 3% 50,000.00 50,505.00
VATTENFALL 4.25% EMTN 70,000.00 72,800.00
VERIZON WIRELESS 8.75% 150,000.00 183,690.00
54 5,243,000.00 5,363,238.40

(626,372,612)
45.0% 46.7%
626,372,612

(626,372,612)
JPM EURO LIQUIDITY FUND-X 0.031 430.65
1 0.031 430.65

(50,295)
0.0% 0.0%
50,295

(50,295)
1,340,968,670

(1,340,968,670)
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3,996,945

484,132,360

651,674,221

0.7429

23

1,370,856,562

9,152,462

1,361,704,100

1,091,144,732

1.2480
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4,432} 272 5,414} 021
6, 701f 185 5,004} 882
38, 934
21, 348 16, 12
41, 7187 123,p18
2,340f 184 1,735,791
1,855} 404 1,500} 875
314,p77
414,P64 372,182
139,P89 78, 056
16, 261,20.47 14, 285, 88&.40
1,667} 855 1,954} 134
1,001}, 180 1,544} 280
70, 387 39, 693
562,B69 336,pP41
33, 4109 33, 219
1,667} 8%.5B 1,954} 124|0
17,92910809 0 16,239,15)(0)130
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158,136 139,609
2,568 492 1,735} 331
1, 4BO 1, 4B0
20, 5§56 20, §56
965,710 691,041
1,580}, 796 1,021} 903
1,574} 533 1,225,901
56,115
494,629 442,670
52, 624
110,969
4,848)| 2760 3,710| 227|8
884, F54 432,148
85, 46 72,664
447,083 36, 878
220,064
1,416| 98B.50 762, B56. [
6,265| 3a1|9 4,473| 254|5

68/100



EDINETOOOO

O00DOo000O000oo00ooOoOooOo(Ece264)
ooooodooodooodnoodd

20 21
22 31 23 31
( ( ( ( ( (
2,218 a@o|4 2,218, ad0f7
1,000} 09.0p 1,000} 0®.0p
1,000,000 1,000}, 000
8,424| 8§6|0 8,501 6@9(|4
33,0976 33, 976
8,391} 009 8,467} 933
11, 6472,638.60 11,719, 6D.93
21, 08D. 1 46, 490 .P
21, 08D. 1 46, 490 .P
11, 663,6%.81 11, 766, 25.45
17,929108089 0 16,239,15)@130

69/100



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
Ooooooooooooooooooad

20 21
21 22
22 31 23 31
( ( ( ( ( (
14,034,721 11,929,984
7,439| 8409 6,482| 687
580,102 1,083| 760
22,054,160®8| 0 19, 49¢,UBR| 0
5,582| 113 4,868)| 834
132,p36 207,748
4,769 376 4,292 127
4,410} 491 3,959 671
344,634 322,890
14, 250 9,564
335,p38 296,565
334,860 197,p02
38, 521 32,914
264,352 130, p4a7
27, 634 26, 318
4,352 7,5p1
11,154, 5D6|6 9,862| 3vm.|6

70/100



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
oopoodooodooodnoodd

20 21
21 22
22 31 23 31
( ( ( ( ( (
6,015} 273 5,242 721
124,p43 117, p03
3,268} 995 3,349 674
1,218} 577 758,61
1,151} 159 684,115
102,p53 104,897
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