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26,340, 407 20,610 73,792,111 31,726

2,064, 473,2888, 254,180, 021, 7100, 9391, 921), 844

AN
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21 22
() () () () () () () ()
12,0090, 000 11,78¢, 1D189,|8966, 670/, 000 6, 683, 50103, 00
12,0090, 000 11,780, 1D49,|8966, 670/, 000 6, 683, 50103, $00
( 21 ) ( 22 )
1.3144 1.3843
(13,144 (13,843
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(3)
22

AUSTRI A GOVT 4.35% MARIBS, 0p0.D®D4, 57|3. 75
AUSTRI A GOVT 4.85% MAR@5, 00/]0. 0®9, 81¢p. 5(
BELGI UM GOVT 4% MAIR18 4220, 0p0.HD4, 57|4. 0[0
FI NLAND 3.125% SEP|14 95, 00/0. 07, 63[L. 5(
FRANCE OAT 4. §% API[R41 150, 0pO.D®H5, 70(0. 0[0
FRANCE OAT 4. 915% OCT1X%500, 0pO0.®4H0, 60/0. 00
FRANCE OAT 5. 715% OCT32ZZ60, 0p0.HD8, 08/4. 0[0
FRANCE OAT 6. Y% AP[R11 635, 0p0.®09, 640. 5[0

GERMANY BUND % JAIN37 95, 000. 02, 48P . 5¢(
GERMANY BUND . 759 JUL3340, DO .3PP5, 11
GERMANY BUND % JUL12 330, DO . DDH7, 35

0 0
0 7.
HELLENI C GOVT (4. 3% MAR®B2D, 0p0.D®H2, 10]0.
0 0
0 1

[&x 1 NSNS 6 B ENE N N6

HELLENI C GOVT |[4. 5% SERXD, DO. DD6, 28
HELLENI C GOVT [6% J[UL1913, pO. DD5, 36|1.
RELAND GOVT §. 9% [OCT187, 00]0. 093, 751. 2(
DO . DH7, 41

N[O |Oo|O|Oo
o O O O O

|
| TALY BTP 4% HEB17 180, 0 6.0[
| TALY BTP 4% HEB37 300, 0p0.2®7, 42[0. 0ofo
| TALY BTP 4.75% FE[B13 800, 0p0.®®1, 04/0. 00
| TALY BTP 5.25% AUG17 850, 0p0.®@®1, 83[0. 0o
NETHERLANDS GQVT49% JUL3I9D, 0p0.HDM7, 199. 0)0
PORTUGAL OT 4./75% |[JUN11%O0O, 0p0.D®8, 40[0. 0o
SPAIN GOVT 4. 235% J[AN1450,0p0.2D1, 42/0. 0)0
SPAIN GOVT 4.6% JulL19 230, 0p0.D201, 15/5. 00
SPAIN GOVT 4. 7% JuUlL41 131, 0p0.DD8, 31/4. 5)0
28 7,036, p0D,.0D7, 2[57.[15
(996, 88|6, 1[35)
47 .6 % 49.B%
996, 88F, 135
(996, 88|6, 1[35)
CADES 3.625% 150, 0p0.DD4, 20/0. 0o
EIB 3.5% EMTN 160, 0p0.D0®3, 61/6. 0)0
EIB 4.25% EMTN 160, 0p0.D0®6, 88/0. 0)0
FROB 3% 100, 0p0. ®®, 88D . 0(
KFW 3.875% 100, 0p0.0m2, 28/0. 5[0
KFW 4.125% 160, 0p0.D0®7, 50[4. 0)0
SFEF 3% 150, 0p0.D0D1, 08/0. 0[0
SLM STUDENT LQAN3.|[8%REGD, 0p0.DH0, 00[0. 0)0
8 1,230, oD, dO5, 440.[50
(166, 490, 4[86)

7. bw 8. 2[%
166, 49D, 4496
(166, 490, 4[86)
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ABBEY NATL 3. 375% [EMTMNOO, OPDO. ®@B, 80p. 04
ANZ BANK 5.125% EMTN 50, 00/0. 02, 55p. 0
AT&T I NC 6. 125% GLIOB 150, 0pO.D®7, 340. 0[0
ATLANTI A 5.629% EMTN 50, 00/0. 04, 99p. 0
BANK OF AMERI A 4.(625%10, 0pPO.DD2, 20/0. 0[O0
BARCLAYS BK 4% EMT|N 100, 0p0. ®B, 969p. 0(
BARCLAYS BK 5./25% [EMTNOO, OPO.DM®7, 490. 0[O0
BHP BILLITON g.375|% EMFON, 00j0. O®7, 349D. 0
BK SCOTLAND 3./375%9 EMTINOO, OPO. D®3, 01/0. O[O
BNP PARI BAS 3./375% EMTINO, ODO. DHY9, 26/5. 00
BNP PARI BAS VAR 1V 35, 00/0. 03, 95p. 695
CIl TI GROUP I NC|3.5%9 EMTINOO, OPO. ®®, 849p. 0¢
CI'TI GROUP I NC7. 375|% EM3ION, 00/0. 05, 56p. 0(
CR AGRI COLE 3./5% E[MTN 50, 00/0. 0®1, 13p. 04(
CRH 5% EMTN 70, 00/0. 0ODS5, 99p. 04
DEXIA 2.625% HMTN 83, 000. 03, 564. 44(
DT PFANDBRFBK3. 125% EM3WN, 000. 07, 208 . 5
EDF 5.125% EMTN 50, 00/0. 04, 20p. 0
ENEL 4% EMTN 70, 00/0. 0D1, 449p. 04
FONCI ER 4.5% HMTN 360, 0p0.3D0D7, 712. 00
FORTI' S BANK 3% EMTN 150, 0p0.DHD3, 66/0. 0|0
FRANCE TELECON 7. 2(5%EMDON, 0ODPO0O. DD3, 12/0. 4(0
GDF SUEZ 6.373% EMTN 50, 00/0. 08, 340D. 04
GE CAPITAL 5. 25% E[MTN 90, 00/0. 05, 418. 04(
GOLDMAN SACHS |3.5%9 EMT®0, 00(0. 03, 03B. 0¢(
GOLDMAN SACHS |5.12[5% 150, 000.D®7, 83|4. 5(0
HSBC FI NANCE 4. 875% EMMON, 0OpPO. D®1, 72/0. 00
HSBC FRANCE 4./875% EMT®NO0, 00j]0. 0®2, 7190. 0
I NG BANK NV 3% EMTN 100, 0p0. ®®, 68p. 0(
I NG BANK NV 3./375% EMTINO, ODO. D®D4, 05/0. 0f0
JOHN DEERE CAH 7. 5% EM3O, 00/]0. 07, 400D. 0(
JOHNSON & JOHNSON |4. 751%90, OpPO. D@7, 29(0. 00
LA CAI XA 3.623% 300, 0p0O.DD5, 67/0. 0[O0
LEGAL & GENERAL VAR EMGO, 00j0. OO0, 2590 . 0
LLOYDS TSB BK |3. 75(% EMT/Nb, OPO. D&1, 47|5. 00
LLOYDS TSB BK |[6. 25/% EMTHN, 00j0. 0®0, 829D . 0C
LVMH 4. 375% ENTN 100, 0p0.0Dm4, 78/0. 00
MORGAN STANLEY 5. 5% GMFMN, 00j0. OO, 729D . 0C
MUNCHEN HYPOBANK 5% 5780, 000. 0®2, 775p. 04
NAB 3.5% EMTN 150, 0p0.DH9, 790. 00
NATI ONWI DE 4. J25% [EMTNOO, OPO.D®1, 93/0. 0[O0
OP MORTGAGE BANK 3. 125%0, 0Op0. D@0, 440. 0f0
P&G 4. 5% EMTN 50, 00/0. 093, 130p. 04d
RABOBANK 3.375% EMTN 245, 000.24€6, 17/6. 0f0
RABOBANK 5.873% 50, 00/0. 05, 38p. 04
RBS 3.75% EMTN 100, 0p0.D®3, 71/0. 00
SANOFI - AVENTI § 4. 5% EM@®, 00/0. O®3, 588 . 0(
SANPAOLO I MI AR EMTN 50, 00/0. 008, 709 . 0(
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SI EMENS 5.1259% EMT[N 20, 00[0. 0D1, 676. 0
STD CHARTERED |[VAR [EMTN 84, 0p0.D0®1, 53|4. 4)0
SVENSKA HANDELUSBANKEN 12% , 0p0.DD1, 62/0. 0[]0
SWEDBANK 3.625% EMTN 150, 0p0.D®2, 26/5. 0[0
TESCO PLC 5.145% EMTN 50, 00[0. 04, 03p. 0
TOTAL 3.5% EMTN 20, 00[0. 0DO, 648. 0
UBS LONDON 3% 50, 00[0. 009, 94p. 0
UBS LONDON 5. §25% [EMTNOO, 0pPO.D®7, 290. 0)0
VATTENFALL 4. 45% EMTN 70, 00[0. 003, 19p. 0
VERI ZON WI RELHSS 8|. 75%50, 0p0.D®9, 37[5. 0o
58 5,674, 00D, D®8, 7[32.[85
(784,532, 2jo7)
37 .4 % 38. 8%
784,53p,20Q7
(784,53|2, 2j07)
JPM EURO LI QUI[DITY] FUND-%0.|l09552, 00[5. 62
1 40.lo9552,005. 6f2
(73,790, 111)
3.5% 3. 7%
73,792, 11
(73,79p,111)
2,021,700, 439
(2,021, 700,039)
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22 10
1,189, 37[4, 61 ¢
1,244,/015
) 1,188, 13/0, 601
1,291, 20[4, 89 ¢
( ) 0.92¢2
22 10
1,938, 22[4, 725¢
17,623[169
) 1, 920, 60[1, 55 4
1,481, 715, 92¢
( ) 1.2962

1,491, 428|847 676,862, #54 814,566, B93
444,828,178 109,149,B151,150,244(756
288, 179,B59 204,657,B981,233,766|217
348, 418,p88 212,922,p17 1,369,262 288
479,436,400 122,065,p5001,726,633| 188
368,329,154 221,982,P951,872,980|047
268, 042,p81 259,184,127 1,881,838|001
508,691, p47 330,358,B522,060, 170|796
67,047, 6/16 379,308,p291,747,910| 383
10 32,190, 908 161,700, 1651,618, 401|126
11 35,266, 582 158, 143,B68 1,495,523 840
12 13,759, 076 131, 153,p111,378,129| 705
13 2,722,056 74,758,510 1,306,093| 251
14 7,671, 0B3 20,141,277 1,293,623|007
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2,218
70,000
56, 265
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67 32 100
22
10, 280
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52

52

20

20

JP

21

31

38

193

19

31

193

21

20
38

38

19
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18 19
20 31 21 31
( ( () ( ( ()
9,354} 204 13,273,564
7,1P9 2,902
37, 125 25,590
1,378} 981 81, 394
3,605} 899 1,449} 280
2,949 643 1,679} 413
347,P15
474,130 565,pP15
97,879
17,807,8@B.43 17,523,86.%2
4,382} 354 2,582} 346
3,485} 313 1,639}, 519
80, g41 79, 401
763, p32 843,B05
52, 8§66 19,619
4,382 3947 2,582 34£6(8
22,190,1039% 0 20,10,12D2 0
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18 19
20 31 21 31
( ( ( ( ( (
117,791 227,p41
2,930 605 1,473 824
1,8p7 1,9P9
23, 1153 22, 246
1,417} 638 521,491
1,487} 986 928, p87
2,698} 858 1,213} 341
472,030 14, 482
853,648 1,115}, 766
41, 576 66, 080
7,114 320(1 4,110 236|5
7, 5pR2 3,41
821,753 1,200} 522
173,B60 177,B12
147,169 294,01
1,150} 39.511 1,676} 58.7p
8,265 B3I5|2 5,787 284|7

61/95



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
ooooodooodooodnoodd

18 19
20 31 21 31
( ( ( ( ( (
2,218 AamO|0 2,218} aao|o
1,000} 04€.0p 1,000} 0®.0p
1,000,000 1,000}, 000
11,1472,3%.22 11, 33§,5®.74
33,0976 33, 976
11,109, 265 11,304, 921
14, 360,804.27 14,5564, 5D.T4
436,p18B. P 237,p20. 11
436,p18B. P 237,p20. 11
13, 924,®82.88 14,318,R6.13
22,190,103®9 0 20,104.12D20
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18 19
19 20
20 31 21 31
( ( ( ( ( (
17,864, 749 15,781, 383
10,489,106
9,028} 193
421,B15 240, p1l1
28, 775,1n0ai 0 25,050,100 0
6,679} 308 5,986} 412
391,429 166, p11
6,928} 125 5,395} 927
6, 779} 989 5,079} 552
138,07 290, p80
9, 3pP8 25, 7193
329,37 373,p79
418,013 388, P46
33, 464 44, 786
365, P72 308, P92
7,481 29, 547
11, 94 5,6pRO0
14, 74¢9, bl14|2 12,311, 8B7|1
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18 19
19 20
20 31 21 31
( ( ( ( ( (
6,296} 250 5,399} 518
126,179 159, p32
2,272} 332 3,021} 451
1,834} 973 1,002} 858
1,535,026 957, B74
238,09 116,524
215, 436 70,031
73, 592 72,447
370,832 360, P63
42,447 48, §50
16, 8§90 15, 85
202, p82 173,409
81, 397 68, 074
535, P66 812,082
116, F81 199,742
68, 794 210,74
138, P44 117,691
164,029 165, 407
2,180} 518 2,909} 618
124,887 150,136
10,337, 353|9 10,631, &®6|5
3,691} 1B32.|9 2,106}, 8B3 |
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18 19
19 20
20 31 21 31
( ( ( ( ( (
13, 889
3,1p8 4,089
529, P92
12,155
67, 742
36, 496 14,993
650, 412.p 31, 4380. [
232,p44
13,751
50, 453
1,602 37,008
15, 3630. [ 319,b04.B
4,326| 18®B.|0 1,818 5959
15, 546
15, 5460. [L
1,260} 823
16, 296
1,277, 1691
4,326| 18®B.|0 557,p12.p
1,768, 6%31[ 667, p9@. [
71,8270.8 306,B34a.Pp
2,485 6B7p 195, p5®. [
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N
o wRr
NN
R OR

31 31

2,218, 000 2,218 000
2,218, 000 2,218, 000

1,000}, 000 1,000,000
1,000,000 1,000}, 000

33,076 33,0976
33,0976 33,076

8,623} 598 11,109, 265
2,485 667 195,p55
2,485 667 195,p55
11,109, 265 11,304,921
11,879,274 14,360, 942
2,485 667 195,p55

2,485 667 195,p55
14,360, 942 14,5569, 597

191,p51 436, p18
627,669 198, B90
627,p69 198, B90
436,pPp18 237,p29
191,p51 436, p18
627,669 198, B90
627,p69 198, B90
436,pPp18 237,p29

12,064, 925 13,924, 923

2,485 667 195,p55
627,669 198, B90
1,857} 998 394,p45

13,924,923 14,318, 967
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31
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31

215, 436

1,333,268

984,

853,

1,117, 832

1,333,268

984, 905
905

648
41
173,860

821,
, 576
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18 19
19 20
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100 10
21,581
100 10
18 19
20 31 21 31
18 19
19 20
20 31 21 31
33

21
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18 19 20 31
56, 265 56, G 5
56, 265 56, G 5
19 20 21 31
56, 265 56, b 5
56, 265 56, b 5
18 19
19 20
20 31 21 31
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18 20 31
4,219,/300 3,485,313 733, 986
19 20 31
1,665,/943 529, 196 104
19 21 31
2,040,]1276 1,639,[519 400, 56
20 21 31
873, 700 12,1p5 50, 4p3
1,260, 823
18 19
19 20
20 31 21 31
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31
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31

19 10

102,

147,

96, 4
22

27, 3
6,0

116,

7 87 299,861
25 32,435
5 7 37,995
169 294,701
39 150,141
3} 1,691
71 4,682
85[0
00 57, 142
12 3,700
581 199,(7142
1. 75
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18 19
19 20
20 31 21 31
18 19
20 31 21 31
77, 276 104, B51
33, 188 454,p05
347,B49 26, 888
16, 917 6, 1p7
474,30 591,B71
474,30 6, 1p7
585,144
19, §28
565,pP1l5
334,P39 488,492
70, 7143 72, 351
59, 8§83 119, p13
297,Pp67 6, 6p1
763, p32 163, p27
763, p32 850, A36
6, 631
843,B05
843,B05
40. 7 40. 7
2.8 18. 7
1.0 2.3
42. 9 3.2
64. 9
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1 19
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JP
JP
20 31
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15 10 31
13
10
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19 20 31
19/ F
Chater
JF Asse|ltHouse, 860
Managene&mtnnaulgh't 4,858| 884 1,727} 563
Limited Road,
Centr all ,
H K
JPMorgar%vg”SlLondon
ers]:;eneléotndon, 24 2,873| 847 727,p36
. N 2Y 5|lAJ,
(UK L'"'Etnegqand
20 21 31
11 18 10 17
13 18 10 17
JPMorgan \l,\ﬁ§5§e"t°”d°2“4
Manageme tndj’on EC2Y 1,959} 309 298,34
(UK) L|rr|teJ’ Enlgl and
19/ F Chlater
JF Asset|House, 860
ManagemelrCtonnaug|ht 1,794} 147 293,31
Limited Road,
Centrall, HK
JP
857,71
40
45, 339
21
21 28
20 31 20 31
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1 19

19 20
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247,488| 19 254,491| 56
44,177 |86 3,477 B8
2,485,6p7 195,655p
2,485,6p7 195, 655p

56, 245 56, 245
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0

10, 476
53, §
68, 9

2,143

2,325
804,

98, 2

, 893
05
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298
969
6 8 7

35

15,971

, B98

1,945
75, 4
861,

19, 5

2,902
761
24
369

19

074

2,902

017 %.

18, 873

, BOr®d
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20
21 30
80, 5§89
1,277}, 749
1,401
22,029
831, p61
423,p47

1,281} 550
586,607
1,747} 765

45, 941

5,020} 22D6.|6

1,550} 947

103,Pp41
361, B03
3,041

2,019 7TB®.|7

7,039 98B8.(3
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11,889, 39
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18, 873,8B0®B

80/95



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
Ooooooooooooooooooad

(2

20
21
21 30
6, 955 234
3,814} 657
163,160
10,933,062} 0
5,427 697
2,718} 344
2,362 662
346,p90
5,138}, 078
10,569, PB6|6
367,R78. 4
261,B89
261,B82.B
57, 956
57, 9560. p
571, L00%. P
571, L0%. P
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