EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

27 1 20

03-6447-6147

1/100



11

27

21

28

19

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

http://www.nikkoam.com/
0120-25-1404

2/100



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

3/100



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

B RIIAIT - x MET S —
whgns | OISR | pa ee) fREmA
#oo®
5 A
B8 RIS & 5 | quzeram
B o FEEDE
& R # i 5 e
o ( )
EEEe

4/100



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooodad

mERREE [REEE (RTINS =g R HBEA 0D | HEAUTWIR
= F£1@0 [(F0-—s5)0k
— (hx < B
F R £ 2@
oo B BH*®
F 40 BE 225
1% #% ik #* FrIN=TFuF (@K
— F£ 5@ 7 e w540
i1k (AT B
&
T Mith{E & F£1z2E0 [F¥TF TOPIX
LY FEE (tEH)
( 1 FEFIF
B
T EiRiE o i FrFUEFT L
T M ith Fr LA T M ith
T O iR [ I T2 UA L it REE
(s shil (1E e
# LR ) dhiE [hg < B ~
(chE) R R BN o s
EEES — A1)
( 1 IS manad
B ERsEEE
BEARTEER

http://ww.toushin.or.jp/

5/100



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

VT4 HRERS T IORA(RLBFE. AYIBD -{A—-) OB EF (CEE)

FIREMREDELET,

FEUT, [BARBA T VIR IBD)ITI 7 EINDEREECT, BADRS

[CIRBETEV, T 8RERSA /Ty IAR<EE, ANuvIHD - {AA—2) DEE (O ER

TAEEAREHTLET,

[BNRFA/TYIANYIHED)IT—T 7/ FIDEALEIBUZERDILZERAIEL

FY. Ee WA BEROICHUTABES LRSS EZEAL BALRERETSIL

H&EhET.

HERFE~DERRICHOTR. FRIELTREAY IETEVET,

L, mEBEICRBEE{LFEUEEE,. BEUICHREFEREE, BETF N EAICEE

EELCTKBEL O LELEPUERELFEORELCBSICE. LEDLSTERAHT

TEHLEBSDHEDET.

#ATPU/ P REAHERZICEDBEALFRHBEORHSTERTSICHOEH
P RTI. MAFLAE R, MERLFSECED SMAETLEDERADERICEONT

WADEAHETEOREBERMOIUERSSEGTESRDERTIRHERTER
BRICRSBDELET.

(T72 FDitiEd)
®U TP R ECRY—D7 Y/ RICBRT 2D PSU-D7Y FAX TERETEVET,

<RE—7VE> <IYIPE>

9 (UFIIA 9 EAES ﬁ’

AR TrYEBARS | AIF9OR HAES

(248 ) _ ~wIEBD (A YD) we
@ (DCWA) @ IF-TPUE *

(4538 B IR
- BEADR R, EHEMEOREDI0BLUTFELET.
R EEAORKISERACIE. SIRERITE A,

- BARREIC. SESHE. ERSHOBRMERKE, MBI ERNEUTCRELET.
2L, SENSBEMEOBSICESEZETEDEVNC LBHDET.
EFHROSEROIILVBIUTOEREICOVTRIIT 2BODTEHDF R A.

14 12 10

6/100



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

[ i
A 2T o282 372 FiaiEsE -+ kY (DCHAED

-7 F

MAEIEA T2 DA VB Y -7 F

B 52 [ =sen
SEEE = .
BE7ty 724 RSt feapaey | BHEIESROESSH
* {55681 EE IR - R

- 155681 i CHEREE
- HRESE LHERESEOE]E AY - EEEEHEMEE A

#1
FEOEMHRL V3 &1Z
ES RT3

| LITERS 3

- BEORELE LR
s B, IREEmECEE LTHEEE OIRIEL
- BRESELHMERESEOIEN AY

L4

BEF Gl
1
2
26 10
17,363
34
11
179,869,100 91.29
6 Shenton Way, #46-00, DBS Building
DBS Bank Ltd. ; .
S Bank Ltd Tower One, Singapore 068809 14,283,400 7-24

7/100



10

11

12

13

14

15

16

17

21

22

11
11

20

16

14

8/100

20

18

14

14

EDINETOOOO

00000000000 DO00OmD((EL2430)

19

Ooooooooooooooooooad

20



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

10
20 12
13 14
66 117
118 120
236
341
11
11
18
10
11 14
12 14
13 12
14

9/100



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooooooonoao

0.2

10 10 30

10 26

10/100



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

SEERHC ST SERFNILL FOEY TS,

F- AVARAFADF A7 48— (CI0O)
|

¥4on&Em f&=EH [ L G R E Tl e | B ) A& ¥ i
S Y M il H FAZEF H HZEFY pregiinii | ol ]

FL-Fom |

SFEEROERFNCHIT SAEFERS L UREREFRE Y DM L FO@Ey T,

_.| WiwEE Y ]‘

= EEAAHOET :
A B4t TEEEREL. TREEL |
! | ( BHEStOET ) BLUERRE S OB RHEREL I'f PrEBEs T B 28 1’%
; T, . (SZEHE
: ¥ : ERIES DHMEHISEIAE
' S EMEM PEERLOATIE TS Y | EETBRE (Lt THeET- T4l
i ¢ EFBHOET ) BESLIPTRACSEEEITED BT R OGRS A DS &
| EHaVLERATERELEIT. | LTFEHEIER T OIS e
\",'.‘.'.'.'.'.'.'.‘.‘.' .‘.‘.'.'.T.'.'.',','.‘..‘.‘.‘.‘.'.'..'.'.'.'.'.‘.'.',.'.".'..:’ N fi-&_}f
EELED HRTEEE, TP i
i HE BB M BEUF 7 OHAE S RE e o - F L AL
; o Tt FhEhmERSHISLE-T. : AESTEE)
0 He 7o ) g - i ) =k Ui WL T, ! GEETS|ETAE AR,
: ; BT IR ELFEDS
: R ERS | LT 23
| - REERRI, TGN T - SEFASEEE MEFE- S
; il CHIR LSO EE, 38T PHSHARDEIR AT 2%
i oE L [ ML
; |\ )
' F L—5 25 REMEEASORENEE.
n e RA#TOIOERABEEE |
K:: | #MITLIT. j
] RN e HERURASERS
SERERICoL TER AT - 7 || ERURS TH T S aIelt
0 AMEHE SHFA L DR ROIPR L ET A
e My
L

FESHICELT? 7 FOBESL GRS &0 O 12T SEIEER

[EEEatt] (DR L T3, B » O Eins. Ain ORIFREEIRSL U TA o TENE . 1 L HREL AN EOF
EIETRIERTSIC oL TEREE T - TEY. MZBRRI NS L T D eSS EF | TR - TEE T

26 10

11/100



10

11

12

13

50

50

12/100

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

10

28
28
28



14

15

10

11

50

13/100

10

28
28

28

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



12

14/100

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

15/100



NFEiT=
__-:'—'_'_'_H_‘_‘_‘_Z-__
WL
V2O EER

— AVISAFIA

ERUR T R=-F54 AU B 7

T AiEEA L i

ﬁ ﬂ.
B B/
e HE s
i e REHSE e
) 2 BV O S 7 A S

LIS 1470 — 7t M FHELEHTEED
E TR R el B - 1 T Ll

Fifh- ot
-T_‘_‘_\_‘-‘_‘-:f_.t_-ﬁf?
[ ERSS ]

F—F il
IEAHA L

E= G
HEIFEEL Y

v

RS

26 10

16/100

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

o) (2009611 H-~-2014%108) (F) (20094 1 1 B~2014%10H) (%)
100 25000 — 100
O FEg — S AR )
[ e wemmrmemneead B8 @l {20000 e TPOREDFRERE(ER) [-ceeremerer e -4 B0
)
BOF—- ton | et R LR 8 e S R e R 1]
‘_____'___-_"-'_________——-—r--_-—-..-—'_'_
anp--- - e T L e ag
- | MORO B s i st hnd e e e dn s mmsinnnnnsd 5]
o | K (S PTOR T | TP | || [{ 11 T TP T P 11 | | o
-2 - e e e e e e e =]
—40 —d0

H5772F BER SR REREA DAER TSR FRER 20D0ETTH 20'DEITH 2011E11H 20106118 2013118
(Y27 REMODERBNTHESSADTEHRESR, u%gmﬂmuﬂnmnﬁnnmnamrﬁugrnm

FNBAREES L OB EEE (%)
n a
bbbl — *HESHAAEMEAS. 20094 | SXOERANEES
TEM| oo%| 12.1% 203%] 7% 23 7.1% 104% $ETr RO EANE SESENSAU MRS
BRI 7ow] cOOM CoTM] BIM 4NN N AN L SIS L AR RB L
1 4%|-17.0%)| - 136%| -226%] 04%|-127%|-10.1% = A

o -SRI 0N -187%) WO PER- B IV CHELL S MRERSEAES
@ i3 Dr/ R ENTERSSIFEENCHET®E: @80BDET.

EIIERLTODTT.
2 TORESSANET PV DR RER TR E A
& 2200911 AS2014E10AO5EMOERXEIC

BB M OREEO B A BT S0 A B

B EETRES ST ERLIBD T, 5o

ROBE 13, % (s ) EME E LI bOELTHEL

@ L OBOTED, EBOESEM BT HELL

THMRE®EI NG HBAFDOET,

<EREISADEN>

Bt WEKEHEE(TOPIX, B25A)

@S - MSCI-KOKUSAL Y7 » S (ESA, FI<—2)

MEE'"EECIJEZF—:'.«’}'?'?—-?'HF-Jﬁﬂfﬁliﬁgﬁl.

s

EHE® - NOMURATRYE-) (D1 —T VR A YT 9o AER

ERER T ENERA YTy IA(R<EE, BN—R)

FHREH - JPEILAHVGB-EMYO—IUL- T =2 07K
(R~ JEL. A=)

SEEAOENE. B ITLICFSEREERELT. HRE

LTHOET.
(o]
TOPIX

MSCI1-KOKUSAI

MSCI Inc.

MSCI Inc.

MSCI

MSCI Inc.

MSCI Inc.

NOMURA-

17/100



Citigroup Index LLC

Index LLC

JP GBI-EM

J.P. Morgan Securities LLC

0.2

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

Citigroup

J.P. Morgan Securities LLC

0.2808 0.26

0.26

0.13

0.10

0.03

18/100



20

NISA

NISA

19/100

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

20.315 15.315
20.315 15.315
20.315 15.315
100
NISA



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

15.315
( )
( )
( )
( )
( )
<HEEICMT B4 A —VE>
1) OIS e
A } r& EE-'%J(:E?R}
1
= E == Ee- - T
Al AL
2 2 || gk
{635 Z || &2 BEIED
g o || 4E BasE OERFTA TR
e " 7
i &
0y . ono DS
pES| - reEsEeiaE
- 2. ML S (RIS IR
] P
- o 5
25
i : £z || smeo
T fi i 2aEDERTA
S 7
ey
A

27 1 20

20/100



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2014 10 31
1,196,102,123] 100.00
— 11,787, 0.00
1,196,113,910 100.00
)
838,017,322 1.4263  1,195,264,107 1.4273  1,196,102,123100.00
)
100.00
100.00
1 )

(2005 10 26 ) 353 353 1.0706 1.0706
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4 (2006 10 26 ) 345, 345 1.0439 1.0449
5 (2007 10 26 ) 346 347 1.0340) 1.0350
6 (2008 10 27 ) 398 399 1.0483 1.0493
7 (2009 10 26 ) 449 450 1.0939 1.0949
8 (2010 10 26 ) 558 559 1.1546, 1.1556
9 (2011 10 26 ) 618 619 1.1647, 1.1657,
10 (2012 10 26 ) 837, 837 1.2207, 1.2217
11 (2013 10 28 ) 885, 886 1.2310 1.2320
12 (2014 10 27 ) 1,196 1,197 1.3018 1.3028
2013 10 897, — 1.2327 —

11 883 — 1.2312 —

12 946, — 1.2195 —

2014 1 956, — 1.2385 —

2 961 — 1.2481] —

3 969 — 1.2502 —

4 990, — 1.2560 —

5 1,008 — 1.2707, —

6 1,047 — 1.2747 —

7 1,072 — 1.2806, —

8 1,095 — 1.3007, —

9 1,160 — 1.2955 —

10 1,196 — 1.3027, —

3 2004 10 27 2005 10 26 0.0000

4 2005 10 27 2006 10 26 0.0010

5 2006 10 27 2007 10 26 0.0010,

6 2007 10 27 2008 10 27 0.0010,

7 2008 10 28 2009 10 26 0.0010
2009 10 27 2010 10 26 0.0010

9 2010 10 27 2011 10 26 0.0010

10 2011 10 27 2012 10 26 0.0010

11 2012 10 27 2013 10 28 0.0010

12 2013 10 29 2014 10 27 0.0010
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3 2004 10 27 2005 10 26 1.63
4 2005 10 27 2006 10 26 2.40
5 2006 10 27 2007 10 26 0.85
6 2007 10 27 2008 10 27 1.48
7 2008 10 28 2009 10 26 4.45
8 2009 10 27 2010 10 26 5.64
9 2010 10 27 2011 10 26 0.96
10 2011 10 27 2012 10 26 4.89
11 2012 10 27 2013 10 28 0.93
12 2013 10 29 2014 10 27 5.83
)
100
3 2004 10 27 2005 10 26 79,225,649 33,889,873
4 2005 10 27 2006 10 26 57,507,462 56,698,211
5 2006 10 27 2007 10 26 82,119,788 77,367,970
6 2007 10 27 2008 10 27 118,231,957 73,243,770
7 2008 10 28 2009 10 26 93,536,416 62,780,062
8 2009 10 27 2010 10 26 136,770,876 64,010,626
9 2010 10 27 2011 10 26 173,527,811 126,010,834
10 2011 10 27 2012 10 26 272,882,452 118,346,826
11 2012 10 27 2013 10 28 362,430,736 328,676,170
12 2013 10 29 2014 10 27 366,475,900 166,744,392
2014 10 31
11,708,891,517 39.23
697,224,976 2.34
309,273,725 1.04
2,495,145,066 8.36
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2,967,440,050 9.94

3,020,892,904 10.12

815,501,819 2.73

1,621,429,463 5.43

773,828,789 2.59

491,234,778 1.65

191,854,843 0.64

259,003,596 0.87,

2,415,274,762 8.09

138,030,049 0.46

168,421,218 0.56

76,765,084 0.26

235,232,830 0.79

203,399,790 0.68

519,316,928 1.74

137,709,950 0.46

209,255,159 0.70

150,881,611 0.51]

29,606,008,907 99.18

— 243,588,884 0.82

29,849,597,791 100.00

— 30,004,105,220 100.52

Q) ()

US TREASURY N/B 3,200,000 11,049.31 353,578,224 11,021.13 352,676,170|  1.500( 2018/8/31 | 1.18
US TREASURY N/B 3,000,000 11,147.55 334,426,641 11,138.15 334,144,748 1.500| 2016/6/30 | 1.12
US TREASURY N/B 2,500,000 10,951.08 273,777,110 10,945.10 273,627,621)  0.375| 2016/4/30 | 0.92
US TREASURY N/B 2,450,000 11,079.21 271,440,821 11,075.80 271,357,107  1.375/2015/11/30| 0.91
US TREASURY N/B 2,250,000 11,461.05 257,873,689 11,448.23 257,585,392  3.000| 2016/8/31 | 0.86
US TREASURY N/B 2,150,000 11,746.36 252,546,784 11,710.48 251,775,424 3.125) 2019/5/15 | 0.84
US TREASURY N/B 2,200,000 10,883.60 239,439,224 10,859.68 238,913,025 1.000| 2018/5/31 | 0.80
US TREASURY N/B 2,000,000 11,765.15 235,303,097 11,724.15 234,483,047 3.125) 2021/5/15 | 0.79
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FRANCE (GOVT OF) 1,500,000 15,052.13 225,782,048 15,049.67, 225,745,131 3.750( 2017/4/25 | 0.76,
BUONI POLIENNALI 1,540,000) 14,521.23 223,626,947 14,508.49 223,430,757  3.750| 2016/8/1 | 0.75
DEL TES
FRANCE (GOVT OF) 1,250,000) 17,517.25 218,965,629 17,598.27, 219,978,408  4.250(2023/10/25| 0.74
FRANCE (GOVT OF) 1,400,000) 15,641.54 218,981,602 15,649.22 219,089,116]  4.000| 2018/4/25 | 0.73
UK TREASURY 1,110,000 19,713.50 218,819,932 19,718.53 218,875,761  5.000( 2018/3/7 | 0.73
US TREASURY N/B 1,900,000] 11,410.65 216,802,425 11,377.33 216,169,450  2.750( 2024/2/15 | 0.72
US TREASURY N/B 1,950,000) 10,827.22) 211,130,841 10,791.34 210,431,235 2.000| 2023/2/15 | 0.70
BUONI POLIENNALI 1,100,000 18,983.58 208,819,382 19,012.98 209,142,808  6.500( 2027/11/1 | 0.70
DEL TES
UK TREASURY 1,110,000 18,567.52 206,099,522 18,573.58 206,166,748]  4.000| 2016/9/7 | 0.69
[BONOS Y OBLIG DEL 1,200,000) 17,025.54 204,306,579 17,025.34 204,304,182  4.800( 2024/1/31 | 0.68
[ESTADO
FRANCE (GOVT OF) 1,340,000 15,148.07 202,984,158 15,142.32 202,907,158  5.000(2016/10/25| 0.68
BUNDESREPUB. 1,320,000) 15,358.95 202,738,261 15,353.24 202,662,811 4.250| 2017/7/4 | 0.68
DEUTSCHLAND
US TREASURY N/B 1,650,000) 12,161.5] 200,664,954 12,190.55 201,144,170]  3.625 2044/2/15 | 0.67,
[BONOS Y OBLIG DEL 1,400,000) 14,248.58 199,480,244 14,241.96) 199,387,469  3.150( 2016/1/31 | 0.67,
ESTADO
BUONI POLIENNALI 1,280,000) 15,451.37 197,777,615 15,474.44 198,072,882  3.750| 2021/8/1 | 0.66
DEL TES
US TREASURY N/B 1,750,000) 11,260.3] 197,055,452 11,234.68 196,606,987  1.875 2017/9/30 | 0.66
US TREASURY N/B 1,600,000 12,095.73 193,531,800 12,056.44 192,903,095  3.625 2021/2/15 | 0.65
[BUNDESREPUB. 1,200,000) 15,923.50) 191,082,112 15,923.82 191,085,899  4.250 2018/7/4 | 0.64
DEUTSCHLAND
BUONI POLIENNALI 1,150,000) 16,454.81 189,230,342 16,483.66) 189,562,131  4.750( 2023/8/1 | 0.64
DEL TES
US TREASURY N/B 1,700,000 11,035.65 187,606,083 11,018.56, 187,315,649  1.000( 2017/3/31 | 0.63
BUONI POLIENNALI 1,200,000) 15,528.05 186,336,710, 15,514.43 186,173,268]  4.500( 2018/8/1 | 0.62
DEL TES
US TREASURY N/B 1,700,000] 10,834.91 184,193,481 10,810.99 183,786,873  0.625(2017/11/30| 0.62
()
99.18
99.18
()
108,171,000.00f 11,667,367,750 11,816,673,450 39.59
7,233,000.00 693,664,520 704,468,820 2.36
38,994,000.00 308,684,590 316,491,270 1.06
92,961,000.00 12,729,034,214 12,807,702,360 42.91
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13,956,000.00 2,422,923,710] 2,438,178,680 8.17
1,288,000.00 146,190,000 147,270,330 0.49
11,557,000.00 171,989,159 171,874,950 0.58
4,780,000.00 78,016,750 77,638,290 0.26
13,103,000.00 240,968,141 242,417,750 0.81
6,466,000.00 209,088,380 210,829,800 0.71
5,440,000.00 515,353,720 522,291,830 1.75
1,626,000.00; 137,653,770 139,041,000 0.47
7,712,000.00 254,727,360 256,809,600 0.86
15,347,000.00 149,363,898 152,417,090 0.51

(

)
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@
US TREASURY N/B-1.25%-15/09/30 900,000.00 909,492.18
US TREASURY N/B-0.25%-15/10/15 700,000.00 700,875.00
US TREASURY N/B-1.25%-15/10/31 1,650,000.00 1,668,562.50
US TREASURY N/B-4.5%-15/11/15 1,250,000.00; 1,307,128.90,
US TREASURY N/B-1.375%-15/11/30 2,450,000.00 2,482,539.06
US TREASURY N/B-2.125%-15/12/31 1,500,000.00; 1,534,335.93
US TREASURY N/B-0.375%-16/01/15 1,000,000.00; 1,002,265.62
US TREASURY N/B-2.0%-16/01/31 650,000.00 664,777.34
US TREASURY N/B-4.5%-16/02/15 430,000.00; 453,952.34
US TREASURY N/B-0.375%-16/02/15 1,500,000.00 1,503,515.62
US TREASURY N/B-2.25%-16/03/31 1,600,000.00 1,645,625.00
US TREASURY N/B-0.375%-16/03/31 420,000.00 420,721.87
US TREASURY N/B-2.0%-16/04/30 1,400,000.00 1,436,312.50
US TREASURY N/B-0.375%-16/04/30 2,500,000.00 2,503,906.25
US TREASURY N/B-5.125%-16/05/15 220,000.00 236,448.43
US TREASURY N/B-7.25%-16/05/15 1,500,000.00 1,660,898.43
US TREASURY N/B-1.5%-16/06/30 3,000,000.00 3,058,593.75
US TREASURY N/B-0.625%-16/07/15 1,000,000.00 1,004,843.75
US TREASURY N/B-4.875%-16/08/15 1,460,000.00 1,577,940.62
US TREASURY N/B-3.0%-16/08/31 2,250,000.00 2,358,457.02
US TREASURY N/B-3.125%-16/10/31 1,000,000.00 1,053,671.87
US TREASURY N/B-4.625%-16/11/15 1,160,000.00; 1,258,056.25
US TREASURY N/B-2.75%-16/11/30 1,000,000.00; 1,047,109.37,
US TREASURY N/B-0.875%-16/11/30 700,000.00 705,742.18
US TREASURY N/B-3.25%-16/12/31 1,250,000.00; 1,323,632.81
US TREASURY N/B-0.875%-16/12/31 1,000,000.00; 1,007,656.25
US TREASURY N/B-3.125%-17/01/31 380,000.00] 401,998.43
US TREASURY N/B-3.25%-17/03/31 1,170,000.00 1,244,130.46
US TREASURY N/B-1.0%-17/03/31 1,700,000.00 1,715,804.68
US TREASURY N/B-3.125%-17/04/30 1,050,000.00 1,114,640.62

45/100



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodooodd

US TREASURY N/B-4.5%-17/05/15 820,000.00; 899,885.93
US TREASURY N/B-2.75%-17/05/31 1,000,000.00 1,053,437.50
US TREASURY N/B-0.625%-17/05/31 1,500,000.00 1,497,421.87
US TREASURY N/B-0.75%-17/06/30 1,200,000.00 1,200,656.25
US TREASURY N/B-2.375%-17/07/31 1,100,000.00 1,148,210.93
US TREASURY N/B-1.875%-17/09/30 1,750,000.00 1,802,226.56
US TREASURY N/B-0.75%-17/10/31 1,500,000.00 1,494,023.43
US TREASURY N/B-4.25%-17/11/15 480,000.00 528,712.50
US TREASURY N/B-0.625%-17/11/30 1,700,000.00 1,684,593.75
US TREASURY N/B-3.5%-18/02/15 250,000.00 270,195.31
US TREASURY N/B-0.75%-18/02/28 1,200,000.00 1,189,406.25
US TREASURY N/B-0.75%-18/03/31 300,000.00 296,929.68
US TREASURY N/B-3.875%-18/05/15 200,000.00 219,406.25
US TREASURY N/B-1.0%-18/05/31 2,200,000.00 2,189,859.37
US TREASURY N/B-2.375%-18/06/30 700,000.00 730,406.25
US TREASURY N/B-1.375%-18/07/31 350,000.00] 352,324.21
US TREASURY N/B-4.0%-18/08/15 770,000.00 851,090.62
US TREASURY N/B-1.5%-18/08/31 3,200,000.00 3,233,749.99
US TREASURY N/B-1.75%-18/10/31 700,000.00 712,578.12
US TREASURY N/B-1.375%-18/11/30 600,000.00 602,062.50
US TREASURY N/B-1.375%-18/12/31 700,000.00 701,093.75
US TREASURY N/B-2.75%-19/02/15 860,000.00 909,382.81
US TREASURY N/B-1.5%-19/03/31 1,000,000.00 1,004,140.62
US TREASURY N/B-1.625%-19/03/31 1,000,000.00 1,009,609.37
US TREASURY N/B-1.25%-19/04/30 1,200,000.00 1,191,000.00
US TREASURY N/B-1.625%-19/04/30 750,000.00 756,562.50
US TREASURY N/B-3.125%-19/05/15 2,150,000.00 2,309,738.28
US TREASURY N/B-1.625%-19/06/30 500,000.00 503,945.31
US TREASURY N/B-0.875%-19/07/31 1,050,000.00 1,020,222.65
US TREASURY N/B-3.625%-19/08/15 550,000.00; 604,441.40
US TREASURY N/B-1.25%-19/10/31 600,000.00 591,984.37
US TREASURY N/B-3.375%-19/11/15 550,000.00] 599,070.31
US TREASURY N/B-3.5%-20/05/15 800,000.00; 878,437.50
US TREASURY N/B-2.0%-20/07/31 1,200,000.00; 1,218,843.75
US TREASURY N/B-8.75%-20/08/15 390,000.00] 542,526.56
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US TREASURY N/B-2.625%-20/11/15 310,000.00 324,482 .81
US TREASURY N/B-3.625%-21/02/15 1,600,000.00 1,770,000.00
US TREASURY N/B-2.25%-21/04/30 950,000.00 970,410.15
US TREASURY N/B-3.125%-21/05/15 2,000,000.00 2,152,031.25
US TREASURY N/B-2.125%-21/08/15 750,000.00 759,140.62
US TREASURY N/B-8.0%-21/11/15 970,000.00 1,360,652.34
US TREASURY N/B-2.0%-21/11/15 1,000,000.00 1,002,890.62
US TREASURY N/B-2.0%-22/02/15 850,000.00 850,332.03
US TREASURY N/B-1.625%-22/08/15 850,000.00 823,570.31
US TREASURY N/B-2.0%-23/02/15 1,950,000.00 1,930,957.02
US TREASURY N/B-1.75%-23/05/15 950,000.00 919,125.00
US TREASURY N/B-6.25%-23/08/15 1,230,000.00 1,636,284.37
US TREASURY N/B-2.5%-23/08/15 1,000,000.00; 1,025,546 .87
US TREASURY N/B-2.75%-24/02/15 1,900,000.00; 1,982,828.12
US TREASURY N/B-2.5%-24/05/15 1,200,000.00; 1,224,937.50
US TREASURY N/B-6.125%-27/11/15 880,000.00] 1,233,237.50
US TREASURY N/B-5.25%-28/11/15 210,000.00 276,330.46
US TREASURY N/B-6.25%-30/05/15 130,000.00 190,246.87
US TREASURY N/B-4.5%-36/02/15 390,000.00 495,117.18
US TREASURY N/B-4.375%-38/02/15 350,000.00 436,707.03
US TREASURY N/B-3.5%-39/02/15 390,000.00 426,592.96
US TREASURY N/B-4.375%-39/11/15 100,000.00 125,328.12
US TREASURY N/B-4.625%-40/02/15 300,000.00 390,140.62
US TREASURY N/B-4.375%-40/05/15 680,000.00 854,409.37
US TREASURY N/B-3.875%-40/08/15 350,000.00 407,394.53
US TREASURY N/B-4.25%-40/11/15 550,000.00 679,378.90
US TREASURY N/B-4.375%-41/05/15 650,000.00 819,304.68
US TREASURY N/B-3.75%-41/08/15 200,000.00 228,281.25
US TREASURY N/B-3.125%-41/11/15 700,000.00 714,875.00
US TREASURY N/B-3.125%-42/02/15 950,000.00 967,664.06
US TREASURY N/B-2.75%-42/11/15 700,000.00 659,203.12
US TREASURY N/B-3.125%-43/02/15 900,000.00 912,656.25
US TREASURY N/B-2.875%-43/05/15 750,000.00 723,750.00
US TREASURY N/B-3.625%-43/08/15 890,000.00, 989,777.34
US TREASURY N/B-3.75%-43/11/15 200,000.00 227,484 .37
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US TREASURY N/B-3.625%-44/02/15 1,650,000.00 1,835,238.28
US TREASURY N/B-3.375%-44/05/15 120,000.00 127,584.37
102,160,000.00 107,255,702.75
(11,577,180,554)
CANADIAN GOVERNMENT-1.25%-16/02/01 500,000.00) 501,580.00
CANADIAN GOVERNMENT-4.0%-16/06/01 500,000.00) 523,720.00
CANADIAN GOVERNMENT-2.75%-16/09/01 400,000.00 412,876.00
CANADIAN GOVERNMENT-1.5%-17/03/01 300,000.00 303,300.00
CANADIAN GOVERNMENT-4.0%-17/06/01 300,000.00 322,788.00
CANADIAN GOVERNMENT-4.25%-18/06/01 500,000.00 551,945.00
CANADIAN GOVERNMENT-3.75%-19/06/01 350,000.00 386,183.00
CANADIAN GOVERNMENT-3.5%-20/06/01 750,000.00 827,992.50
CANADIAN GOVERNMENT-3.25%-21/06/01 300,000.00 329,466.00
CANADIAN GOVERNMENT-2.75%-22/06/01 750,000.00 800,505.00
CANADIAN GOVERNMENT-8.0%-27/06/01 150,000.00 245,823.00
CANADIAN GOVERNMENT-5. 75%-29/06/01 480,000.00 684,859.20
CANADIAN GOVERNMENT-5.0%-37/06/01 710,000.00 1,012,410.30
CANADIAN GOVERNMENT-4.0%-41/06/01 200,000.00 255,454..00
6,190,000.00 7,158,902.00
(688,185,249)
MEX BONOS DESARR FIX RT-8.0%-15/12/17 4,500,000.00 4,744,352.25
MEX BONOS DESARR FIX RT-7.75%- 4,000,000.00 4,404,494..40
17/12/14
MEX BONOS DESARR FIX RT-8.0%-20/06/11 6,000,000.00 6,829,995.00
MEX BONOS DESARR FIX RT-10.0%- 5,000,000.00 6,578,098.50
24/12/05
MEX BONOS DESARR FIX RT-8.5%-29/05/31 6,000,000.00 7,205,890.20
MEX BONOS DESARR FIX RT-7.75%- 2,500,000.00 2,809,935.50
31/05/29
MEX BONOS DESARR FIX RT-8.5%-38/11/18 4,500,000.00 5,445,076.05
32,500,000.00 38,017,841.90
(302,241,843)
BELGIUM KINGDOM-2.75%-16/03/28 400,000.00 415,531.72
BELGIUM KINGDOM-3.25%-16/09/28 300,000.00 318,582.48
BELGIUM KINGDOM-5.5%-17/09/28 720,000.00 833,771.59
BELGIUM KINGDOM-4.0%-19/03/28 100,000.00 116,480.02
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BELGIUM KINGDOM-3.75%-20/09/28 650,000.00 773,271.39
BELGIUM KINGDOM-4.25%-21/09/28 200,000.00 248,270.00
BELGIUM KINGDOM-4.0%-22/03/28 150,000.00 184,566.75
BELGIUM KINGDOM-2.25%-23/06/22 620,000.00 680,910.04
BELGIUM KINGDOM-5.5%-28/03/28 230,000.00 335,085.16
BELGIUM KINGDOM-5.0%-35/03/28 760,000.00 1,121,439.43
BELGIUM KINGDOM-4.25%-41/03/28 400,000.00 553,397.31
BONOS Y OBLIG DEL ESTADO-3.15%- 1,400,000.00 1,447,607.00
16/01/31
BONOS Y OBLIG DEL ESTADO-3.8%- 600,000.00 643,786.80
17/01/31
BONOS Y OBLIG DEL ESTADO-2.1%- 1,000,000.00 1,036,566.70
17/04/30
BONOS Y OBLIG DEL ESTADO-5.5%- 580,000.00 656,419.35
17/07/30
BONOS Y OBLIG DEL ESTADO-4.1%- 550,000.00 616,928.40
18/07/30
BONOS Y OBLIG DEL ESTADO-4.6%- 560,000.00] 654,437.44
19/07/30
BONOS Y OBLIG DEL ESTADO-4.3%- 400,000.00; 464,000.68,
19/10/31
BONOS Y OBLIG DEL ESTADO-4.85%- 620,000.00 749,138.74
20/10/31
BONOS Y OBLIG DEL ESTADO-5.5%- 750,000.00 943,849.50
21/04/30
BONOS Y OBLIG DEL ESTADO-4.8%- 1,200,000.00; 1,482,631.20
24/01/31
BONOS Y OBLIG DEL ESTADO-4.65%- 250,000.00 305,682.00
25/07/30
BONOS Y OBLIG DEL ESTADO-5.9%- 500,000.00 671,867.50
26/07/30
BONOS Y OBLIG DEL ESTADO-6.0%- 530,000.00 725,186.28
29/01/31
BONOS Y OBLIG DEL ESTADO-4.2%- 780,000.00 889,128.24
37/01/31
BONOS Y OBLIG DEL ESTADO-4.7%- 400,000.00 486,132.68
41/07/30
BUNDESOBL IGATION-1.75%-15/10/09 700,000.00 711,910.29
BUNDESOBL IGATION-2.0%-16/02/26 150,000.00 154,087.60]
BUNDESOBL IGATION-1.25%-16/10/14 500,000.00 512,527.95
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BUNDESREPUB. DEUTSCHLAND-4.0%- 1,140,000.00; 1,217,318.22
16/07/04
BUNDESREPUB. DEUTSCHLAND-3. 75%- 430,000.00 465,493.23
17/01/04
BUNDESREPUB. DEUTSCHLAND-4.25%- 1,320,000.00 1,471,250.08
17/07/04
BUNDESREPUB. DEUTSCHLAND-4.0%- 250,000.00 281,941.35
18/01/04
BUNDESREPUB. DEUTSCHLAND-4.25%- 1,200,000.00 1,386,662.64
18/07/04
BUNDESREPUB. DEUTSCHLAND-3.75%- 710,000.00 819,554.91
19/01/04
BUNDESREPUB. DEUTSCHLAND-3.25%- 450,000.00 521,084.43
20/01/04
BUNDESREPUB. DEUTSCHLAND-3.0%- 800,000.00 924,079.76
20/07/04
BUNDESREPUB. DEUTSCHLAND-2.25%- 1,150,000.00 1,281,807.59
20/09/04
BUNDESREPUB. DEUTSCHLAND-2.5%- 550,000.00 623,636.47
21/01/04
BUNDESREPUB. DEUTSCHLAND-3.25%- 250,000.00 297,329.90
21/07/04
BUNDESREPUB. DEUTSCHLAND-2.0%- 300,000.00 332,345.34
22/01/04
BUNDESREPUB. DEUTSCHLAND-1.5%- 650,000.00 695,250.98
22/09/04
BUNDESREPUB. DEUTSCHLAND-1.5%- 700,000.00 747,065.69
23/05/15
BUNDESREPUB. DEUTSCHLAND-6.25%- 620,000.00 924,405.74
24/01/04
BUNDESREPUB. DEUTSCHLAND-5.625%- 710,000.00 1,091,128.42
28/01/04
BUNDESREPUB. DEUTSCHLAND-6.25%- 350,000.00] 586,320.00
30/01/04
BUNDESREPUB. DEUTSCHLAND-5.5%- 420,000.00; 665,992 .86
31/01/04
BUNDESREPUB. DEUTSCHLAND-4.0%- 660,000.00 942,204.31
37/01/04
BUNDESREPUB. DEUTSCHLAND-4.25%- 250,000.00 375,279.82
39/07/04
BUNDESREPUB. DEUTSCHLAND-4.75%- 190,000.00 307,606.12
40/07/04
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BUNDESREPUB. DEUTSCHLAND-3.25%- 150,000.00 198,781.86
42/07/04
BUNDESREPUB. DEUTSCHLAND-2.5%- 450,000.00 524,288.20
44/07/04
BUONI POLIENNALI DEL TES-3.75%- 500,000.00 522,837.80
16/04/15
BUONI POLIENNALI DEL TES-3.75%- 1,540,000.00 1,622,837.06
16/08/01
BUONI POLIENNALI DEL TES-4.0%- 900,000.00 965,114.55
17/02/01
BUONI POLIENNALI DEL TES-5.25%- 1,000,000.00 1,120,080.50
17/08/01
BUONI POLIENNALI DEL TES-4.5%- 730,000.00 812,674.98
18/02/01
BUONI POLIENNALI DEL TES-4.5%- 1,200,000.00 1,352,225.76
18/08/01
BUONI POLIENNALI DEL TES-4.25%- 510,000.00 576,439.28
19/02/01
BUONI POLIENNALI DEL TES-4.25%- 600,000.00 684,956.64
19/09/01
BUONI POLIENNALI DEL TES-4.5%- 650,000.00 753,886.70
20/02/01
BUONI POLIENNALI DEL TES-4.25%- 550,000.00 631,674.78
20/03/01
BUONI POLIENNALI DEL TES-4.0%- 950,000.00 1,081,894.39
20/09/01
BUONI POLIENNALI DEL TES-3.75%- 1,280,000.00; 1,435,251.20
21/08/01
BUONI POLIENNALI DEL TES-5.5%- 1,050,000.00; 1,304,365.12
22/09/01
BUONI POLIENNALI DEL TES-4.75%- 1,150,000.00; 1,373,224 .54
23/08/01
BUONI POLIENNALI DEL TES-9.0%- 430,000.00; 664,360.01
23/11/01
BUONI POLIENNALI DEL TES-5.0%- 250,000.00 303,630.97
25/03/01
BUONI POLIENNALI DEL TES-4.5%- 1,000,000.00 1,167,431.10
26/03/01
BUONI POLIENNALI DEL TES-6.5%- 1,100,000.00 1,515,380.13
27/11/01
BUONI POLIENNALI DEL TES-5.25%- 450,000.00 562,725.76
29/11/01
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BUONI POLIENNALI DEL TES-6.0%- 550,000.00] 745,544 .41
31/05/01

BUONI POLIENNALI DEL TES-5.75%- 250,000.00 332,101.67
33/02/01

BUONI POLIENNALI DEL TES-5.0%- 250,000.00 305,241.67
34/08/01

BUONI POLIENNALI DEL TES-4.0%- 160,000.00 171,554.00
37/02/01

BUONI POLIENNALI DEL TES-5.0%- 600,000.00 726,954.00
39/08/01

BUONI POLIENNALI DEL TES-5.0%- 500,000.00 600,832.00
40/09/01

BUONI POLIENNALI DEL TES-4.75%- 150,000.00 175,649.40
44/09/01

FINNISH GOVERNMENT-1.875%-17/04/15 300,000.00 313,652.55
FINNISH GOVERNMENT-4.375%-19/07/04 160,000.00 190,557.23
FINNISH GOVERNMENT-3.375%-20/04/15 350,000.00 406,369.70
FINNISH GOVERNMENT-1.5%-23/04/15 100,000.00 105,050.55
FINNISH GOVERNMENT-4.0%-25/07/04 200,000.00 256,138.90
FINNISH GOVERNMENT-2.625%-42/07/04 100,000.00 116,937.79
FRANCE (GOVT OF)-3.0%-15/10/25 650,000.00 669,349.20
FRANCE (GOVT OF)-0.25%-15/11/25 700,000.00 701,801.31
FRANCE (GOVT OF)-3.25%-16/04/25 660,000.00 691,947.36
FRANCE (GOVT OF)-5.0%-16/10/25 1,340,000.00; 1,473,034.53
FRANCE (GOVT OF)-3.75%-17/04/25 1,500,000.00; 1,638,476.40
FRANCE (GOVT OF)-4.0%-18/04/25 1,400,000.00 1,589,126.28
FRANCE (GOVT OF)-4.25%-19/04/25 1,050,000.00 1,236,646.84
FRANCE (GOVT OF)-8.5%-19/10/25 590,000.00 828,275.74
FRANCE (GOVT OF)-3.75%-19/10/25 770,000.00 899,651.06
FRANCE (GOVT OF)-3.5%-20/04/25 700,000.00 815,991.05
FRANCE (GOVT OF)-2.5%-20/10/25 250,000.00 278,890.62
FRANCE (GOVT OF)-3.75%-21/04/25 530,000.00 634,964.75
FRANCE (GOVT OF)-3.25%-21/10/25 500,000.00 586,053.20
FRANCE (GOVT OF)-3.0%-22/04/25 450,000.00 521,067.69
FRANCE (GOVT OF)-2.25%-22/10/25 400,000.00 440,693.72
FRANCE (GOVT OF)-1.75%-23/05/25 900,000.00 954,140.31
FRANCE (GOVT OF)-4.25%-23/10/25 1,250,000.00; 1,589,010.37,
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FRANCE (GOVT OF)-6.0%-25/10/25 700,000.00) 1,027,814.13
FRANCE (GOVT OF)-3.5%-26/04/25 600,000.00 726,135.66
FRANCE (GOVT OF)-5.5%-29/04/25 660,000.00 973,098.72
FRANCE (GOVT OF)-5.75%-32/10/25 300,000.00 470,714.94
FRANCE (GOVT OF)-4.75%-35/04/25 530,000.00 762,280.98
FRANCE (GOVT OF)-4.0%-38/10/25 410,000.00 542,159.89
FRANCE (GOVT OF)-4.5%-41/04/25 250,000.00 358,753.37,
FRANCE (GOVT OF)-3.25%-45/05/25 450,000.00 531,687.01
FRANCE (GOVT OF)-4.0%-55/04/25 320,000.00 446,114 .49
FRANCE (GOVT OF)-4.0%-60/04/25 200,000.00) 280,825.60)
FRENCH TREASURY NOTE-2.25%-16/02/25 150,000.00) 154,475.34
IRISH TREASURY-4.6%-16/04/18 500,000.00 533,171.60
IRISH TREASURY-4.5%-20/04/18 800,000.00 955,376.64
IRISH TREASURY-5.4%-25/03/13 300,000.00 392,979.42
NETHERLANDS GOVERNMENT-4.0%-16/07/15 860,000.00 918,850.91]
NETHERLANDS GOVERNMENT-4.5%-17/07/15 350,000.00 392,360.32
NETHERLANDS GOVERNMENT-4.0%-18/07/15 620,000.00) 709,545.54
NETHERLANDS GOVERNMENT-4.0%-19/07/15 500,000.00 588,244.95
NETHERLANDS GOVERNMENT-3.5%-20/07/15 750,000.00) 881,883.15
NETHERLANDS GOVERNMENT-3.75%-23/01/15 270,000.00 332,882.46
NETHERLANDS GOVERNMENT-1.75%-23/07/15 150,000..00 160,547.14
NETHERLANDS GOVERNMENT-5.5%-28/01/15 520,000.00 781,259.23
NETHERLANDS GOVERNMENT-4.0%-37/01/15 650,000.00) 923,890.95
NETHERLANDS GOVERNMENT-3.75%-42/01/15 150,000.00 213,297.00)
REPUBLIC OF AUSTRIA-4.65%-18/01/15 670,000.00) 768,712.17,
REPUBLIC OF AUSTRIA-4.35%-19/03/15 500,000.00 590,331.40)
REPUBLIC OF AUSTRIA-3.9%-20/07/15 200,000.00) 239,305.72
REPUBLIC OF AUSTRIA-3.5%-21/09/15 250,000.00) 298,844.42)
REPUBLIC OF AUSTRIA-4.85%-26/03/15 350,000.00 484,650.35
REPUBLIC OF AUSTRIA-6.25%-27/07/15 350,000.00 551,607.10)
REPUBLIC OF AUSTRIA-4.15%-37/03/15 300,000.00 428,950.86
REPUBLIC OF AUSTRIA-3.15%-44/06/20 150,000.00) 191,211.94
76,610,000.00 91,472,681.09

(12,526,268,948)

UK TREASURY-8.0%-15/12/07 200,000.00) 216,745.10
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UK TREASURY-4.0%-16/09/07 1,110,000.00 1,178,115.48
UK TREASURY-5.0%-18/03/07 1,110,000.00 1,250,828.47
UK TREASURY-4.5%-19/03/07 830,000.00) 939,131.22
UK TREASURY-1.75%-19/07/22 650,000.00 656,976.64
UK TREASURY-4.75%-20/03/07 590,000.00 685,251.48
UK TREASURY-8.0%-21/06/07 570,000.00) 790,832.76
UK TREASURY-3.75%-21/09/07 450,000.00) 505,814.17
UK TREASURY-1.75%-22/09/07 400,000.00 393,110.00
UK TREASURY-5.0%-25/03/07 190,000.00 238,726.41
UK TREASURY-4.25%-27/12/07 350,000.00 420,069.23
UK TREASURY-6.0%-28/12/07 420,000.00 595,950.72
UK TREASURY-4.75%-30/12/07 500,000.00 638,743.45
UK TREASURY-4.25%-32/06/07 730,000.00 887,184.54
UK TREASURY-4.25%-36/03/07 360,000.00 441,345.09
UK TREASURY-4.75%-38/12/07 370,000.00 491,965.83
UK TREASURY-4.25%-40/12/07 300,000.00 373,719.21
UK TREASURY-4.5%-42/12/07 620,000.00 809,010.59
UK TREASURY-4.25%-46/12/07 800,000.00 1,018,904.72
UK TREASURY-4.25%-55/12/07 560,000.00 739,856.37
UK TREASURY-4.0%-60/01/22 250,000.00 317,912.25
UK TREASURY-3.5%-68/07/22 200,000.00 230,299.26
11,560,000.00 13,820,492.99

(2,402,416,296)

SWITZERLAND-4 .. 25%-17/06/05 450,000.00 500,400.00
SWITZERLAND-3 . 0%-18/01/08 350,000.00 383,530.00
SWITZERLAND-4 . 0%-23/02/11 140,000.00 181,524.14
W1 TZERLAND-4 . 0%-28/04/08 100,000.00 141,470.10
1,040,000.00 1,206,924.24

(136,985,901)

SWEDISH GOVERNMENT-3.0%-16/07/12 3,460,000.00 3,635,958.30
SWEDISH GOVERNMENT-4.25%-19/03/12 1,500,000.00 1,752,900.00
SWEDISH GOVERNMENT-5.0%-20/12/01 3,100,000.00 3,896,762.00
SWEDISH GOVERNMENT-1.5%-23/11/13 500,000.00 516,294.50
SWEDISH GOVERNMENT-3. 5%-39/03/30 1,100,000.00 1,454,376.00
9,660,000.00 11,256,290.80
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(167,606,170)

NORWEGIAN GOVERNMENT-4.25%-17/05/19 1,600,000.00 1,714,320.00
NORWEGIAN GOVERNMENT-4.5%-19/05/22 1,000,000.00 1,127,301.00
NORWEGIAN GOVERNMENT-3.75%-21/05/25 400,000.00 447,480.00
NORWEGIAN GOVERNMENT-2.0%-23/05/24 1,400,000.00 1,396,774.40
4,400,000.00 4,685,875.40

(76,754,639)

KINGDOM OF DENMARK-4.0%-15/11/15 1,750,000.00 1,824,025.00
KINGDOM OF DENMARK-4.0%-17/11/15 1,000,000.00, 1,120,850.00
KINGDOM OF DENMARK-4.0%-19/11/15 1,800,000.00, 2,139,660.00
KINGDOM OF DENMARK-3.0%-21/11/15 1,950,000.00, 2,283,255.00
KINGDOM OF DENMARK-7.0%-24/11/10 650,000.00) 1,034,345.00
KINGDOM OF DENMARK-4.5%-39/11/15 2,750,000.00 4,272,537.50
9,900,000.00 12,674,672.50

(233,087,227)

POLAND GOVERNMENT BOND-6.25%-15/10/24 700,000.00) 731,290.00
POLAND GOVERNMENT BOND-5.25%-17/10/25 2,800,000.00 3,077,900.00
POLAND GOVERNMENT BOND-5.25%-20/10/25 1,000,000.00 1,170,300.00
POLAND GOVERNMENT BOND-5.75%-22/09/23 1,000,000.00 1,237,000.00
5,500,000.00 6,216,490.00

(201,787,265)

AUSTRALIAN GOVERNMENT-6.0%-17/02/15 780,000.00) 840,685.56
AUSTRALIAN GOVERNMENT-5.5%-18/01/21 500,000.00 544,779.50
AUSTRALIAN GOVERNMENT-5.25%-19/03/15 1,000,000.00, 1,103,611.00
AUSTRALIAN GOVERNMENT-5.75%-21/05/15 970,000.00) 1,128,377.72
AUSTRALIAN GOVERNMENT-5.75%-22/07/15 300,000.00 354,003.60
AUSTRALIAN GOVERNMENT-5.5%-23/04/21 300,000.00 351,438.30
AUSTRALIAN GOVERNMENT-2.75%-24/04/21 400,000.00 383,142.40
AUSTRALIAN GOVERNMENT-4.75%-27/04/21 400,000.00 452,120.00
AUSTRALIAN GOVERNMENT-3.25%-29/04/21 250,000.00) 240,458.75
4,900,000.00 5,398,616.83

(513,894,336)

SINGAPORE GOVERNMENT-3.75%-16/09/01 450,000.00 477,649.26
SINGAPORE GOVERNMENT-4.0%-18/09/01 400,000.00 444,400.12
SINGAPORE GOVERNMENT-2.25%-21/06/01 100,000.00 102,729.03
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SINGAPORE GOVERNMENT-3.5%-27/03/01 400,000.00 443,587.40
SINGAPORE GOVERNMENT-2. 75%-42/04/01 150,000.00 146,043.72
1,500,000.00 1,614,409.53
(136,772,775)
MALAYSIAN GOVERNMENT-4.262%-16/09/15 1,700,000.00 1,724,628.83
MALAYSIAN GOVERNMENT-4.24%-18/02/07 2,150,000.00 2,196,130.40
MALAYSIAN GOVERNMENT-4.378%-19/11/29 600,000.00 619,520.44
MALAYSIAN GOVERNMENT-3.48%-23/03/15 600,000.00 586,081.20
MALAYSIAN GOVERNMENT-4.392%-26/04/15 550,000.00 569,273.60
MALAYSIAN GOVERNMENT-4.127%-32/04/15 600,000.00 586,684.84
6.,200,000.00 6,282,319.31
(207,505, 006)
REPUBLIC OF SOUTH AFRICA-8.0%- 1,500,000.00 1,549,853.25
18/12/21
REPUBLIC OF SOUTH AFRICA-7.25%- 4,500,000.00 4,494,669.52
20/01/15
REPUBLIC OF SOUTH AFRICA-10.5%- 4,000,000.00 4,804,972.60
26/12/21
REPUBLIC OF SOUTH AFRICA-6.25%- 700,000.00 546,090.58
36/03/31
REPUBLIC OF SOUTH AFRICA-8.75%- 3,550,000.00 3,592,205.95
48/02/28
14,250,000.00 14,987,791.90
(147,779,628)
29,318, 465,837
(29,318,465,837)
(QD) O
2 O

102 100. 0% 39.5%
14 100.0% 2.3%

7 100.0% 1.0%
133 100.0% 42 .6%
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100.0% 8.2%
100. 0% 0.5%
100. 0% 0.6%
100. 0% 0.3%
100.0% 0.8%
100.0% 0.7%
100.0% 1.8%
100. 0% 0.5%
100. 0% 0.7%
100. 0% 0.5%

57/100



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2014 10 31

1,208,257,838

12,143,928

1,196,113,910

918,155,368

1.3027

30,131,175,420

281,577,629

29,849,597,791

20,912,796,355

1.4273
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17,363,045,900
230,000,000
197,012,500

31

541

100,448
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486 79,007
76 2,109
410 76,897
55 21,441
39 358
16 21,082
1 42
38 59
19 52
52
38 38 57
19 52
25 26 31
24
21 61
193 55 25
26 31
56 26 26 30
( )
54 55
( 25 31 ) ( 26 31 )
15,820 17,805
234
380 419
4 37
7,472 7,162
342 608
606 240
335 303
869 984
30 30
25,862 27,826
48 47
124 134
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172 181
70 91
70 91
7,170 7,290
22,935 21,702
60 60
706 692
500 525
31,373 30,271
31,616 30,544
57,478 58,371

( )

54 55

25 31 ) ( 26 31 )
305 329
3,862 3,404
6 6
115 112
3,195 3 2,743
545 542
3,282 3 3,239
589 2,286
123 4 356
1,770 1,935
80 150
10,012 11,702
1,001 1,081
55 55
1,057 1,137
11,070 12,840
17,363 17,363
5,220 5,220
5,220 5,220
23,530 22,694
23,530 22,694
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68 68
46,045 45,209
362 321
362 321
46,408 45,531
57,478 58,371
D)
54 55
24 25
25 31 ) 26 31
52,848 63,120
1,922 2,557
54,771 65,678
26,955 31,207
649 1,081
7 2
10,797 13,405
691 712
10,089 12,669
17 23
406 465
530 558
188 186
214 252
46 43
16 11
64 65
39,347 46,721
6,759 7,171
256 316
80 150
4,565 4,719
87 50
1,770 1,935
100 108
66 54
313 448
188 209
753 755
312 313
83 32
124 109
3,061 3,364
11,764 12,568
3,659 6,388
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( )
54 55
24 25
25 31 ) 26 31

12 17
601 1,774
4 4
64 26
16 19
699 1,842
19 19

1
15 22
55 57
2 13
93 114
4,265 8,116
226 135

239
465 135
84 12
4,500
3 0
59
75 235
163 4,807
4,568 3,445
1,480 3,020
260 119
1,740 2,900
2,827 544

54 24 25 31
( )

64/100




EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooodoooddoodonooodd

17,363 5,220 5,220 22,172 22,172 68 44,687

1,468 1,468 1,468

2,827 2,827 2,827

1,358 1,358 1,358

17,363 5,220 5,220 23,530 23,530 68 46,045
42 42 44,729
1,468
2,827
320 320 320
320 320 1,678
362 362 46,408

55 25 26 31
( )

17,363 5,220 5,220 23,530 23,530 68 46,045

1,380 1,380 1,380

544 544 544

836 836 836

17,363 5,220 5,220 22,694 22,694 68 45,209
362 362 46,408
1,380
544
40 40 40
40 40 876
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55
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26 24 17
25 24 17
35
67
37
54 55
( 25 31 ) ( 2 31 )
1,054 1,001
618 625
30 30
( ) ( )
3,818 6,249
2 2
58 74
( ) ( )
143 98
297 274

Nikko Asset Management Europe Ltd

Nikko Asset Management Europe Ltd

87 65
Nikko Asset Nikko Asset
Management Americas, Inc. Management Americas, Inc.
243 159

54 55

24 25

25 31 26 31

552 1,290

54 24 25 31
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197,012,500 197,012,500
109,600 109,600
)
( )
21 19,215,900 2,237,400 | 16,978,500
21 1,676,400 49,500 | 1,626,900
22 2,310,000 2,310,000
2,955,200 2,955,200
23 6,091,800 161,700 | 5,930,100
32,249,300 2,448,600 | 29,800,700
) 21 (¢)) 21 @) 23
1
x 0.25
21 (1)13,625,700 21 (2)1,287,000
22 (1)1,732,500 2,955,200
23 Q)
€))
( ) )
24 28 1,468 7.46 24 31 24 19
)
( ) )
25 2 1,380 7.01 25 31 25 18
55 25 26 31
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197,012,500 197,012,500
109,600 109,600
)
( )
21 16,978,500 1,075,800 | 15,902,700
21 1,626,900 59,400 | 1,567,500
22 2,310,000 2,310,000
2,955,200 2,955,200
23 5,930,100 541,200 | 5,388,900
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