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2016 30

() ()
474,289,783 100.11
524,540 0.11
473,765,243 100.00

2016 30

() ()

6,014,174,516 51.82
112,560,987 0.97
85,854,874 0.74
36,499,770 0.31
6,249,090,147 53.84
243,108,153 2.09
101,849,025 0.88
75,892,330 0.65
70,640,308 0.61
66,076,358 0.57
35,661,687 0.31
10,930,061 0.09
604,157,922 5.21
2,410,048,643 20.76
416,389,903 3.59
413,234,009 3.56
295,223,278 2.54
86,974,677 0.75
86,175,222 0.74
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60,440,637 0.52
56,240,730 0.48
30,809,343 0.27
28,179,596 0.24
27,981,800 0.24
25,776,246 0.22
24,720,048 0.21
22,832,518 0.20
22,385,743 0.19
4,007,412,393 34.53
746,227,350 6.43
11,606,887,812 100.00
2016 30

) )
639,547,264 5.51
682,075,320 5.88
1,813,147,956 15.62
112,729,718 0.97
43,939,800 0.38
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2016 30
C Y 1 () () () ()
278,355,410 (1.8206 506,774,864 | 1.7039 474,289,783 ( 100.11
2016 30
)
100.11
2016 30
() () ()
() ()
()
USTN 0.375% 10,113.78 10,114.12 0.375
8,150,000 7.10
10/31/16 824,273,257 824,301,066 2016/10/31
UST NOTE 1.5% 10,039.11 10,057.09 1.500
7,100,000 6.15
08/15/26 712,777,303 714,053,520| 2026/08/15
USTN 0.75% 10,109.97 10,120.29 0.750
6,750,000 5.89
01/31/18 682,423,488 683,119,699( 2018/01/31
USTN 1% 10,146.27 10,152.65 1.000
5,500,000 4.81
12/31/17 558,045,382 558,395,763| 2017/12/31
USTN 1.625% 10,315.35 10,329.21 1.625
4,700,000 4.18
07/31/19 484,821,559 485,472,670 2019/07/31
USTB 2.5% 10,620.57 10,595.05 2.500
3,450,000 3.15
05/15/46 366,410,001 365,529,233 | 2046/05/15
USTN .75% 10,115.53 10,121.00 0.750
3,150,000 2.75
10/31/17 318,639,484 318,811,489| 2017/10/31
USTB 2.50% 10,671.29 10,575.64 2.500
2,650,000 2.41
02/15/45 282,789,310 280,254,332 | 2045/02/15
USTB 3% 11,766.62 11,664.70 3.000
2,050,000 2.06
05/15/45 241,215,844 239,126,300| 2045/05/15
USTN 1.625% 10,151.84 10,168.02 1.625
10 2,100,000 1.84
05/15/26 213,188,666 213,528,430| 2026/05/15
USTB 3% 11,776.43 11,672.18 3.000
11 1,800,000 1.81
11715745 211,975,833 210,099,248 | 2045/11/15
USTN TII 0.625% 10,653.52 10,787.58 0.625
12 1,800,000 1.67
01/15/26 191,763,525 194,176,488 2026/01/15

10/49



EDINETOOOO

00000000000 O(E12481)
Ooooodooodooddoononoood

US T-NOTE 0.75% 10,108.35 10,117.86 0.750

13 1,850,000 1.61
2/28/2018 187,004,654 187,180,501 2018/02/28
USTN 1.375% 10,203.21 10,239.51 1.375

14 1,750,000 1.54
5/31/21 178,556,179 179,191,465| 2021/05/31
USTN 2.125% 10,567.34 10,604.56 2.125

15 1,400,000 1.28
12/31/22 147,942,807 148,463,777| 2022/12/31
ILFC MTN 7.125% 11,124.11 11,022.08 7.125

16 1,300,000 1.23
9/1/18 REGS 144,613,431 143,287,040| 2018/09/01
EUROPEAN INVEST 10,070.03 10,115.84 1.375

17 1,250,000 1.09
BK 1.375% 9/21 125,875,440 126,448,032| 2021/09/15
IBRD 1.375% 10,101.98 10,144.36 1.375

18 1,150,000 1.01
05/24/21 116,172,874 116,660,121 2021/05/24
CATERPILLAR FIN 10,048.39 10,049.41 1.700

19 1,150,000 1.00
CRP 1.7% 08/21 115,556,548 115,568,177 2021/08/09
AUSTRALIA GOVT 9,472.45 9,380.08 5.750

20 1,200,000 0.97
5.75% 7/15/22 113,669,438 112,560,986 | 2022/07/15
BNP PARIBAS 10,286.22 10,282.18 2.375

21 900,000 0.80
2.375% 05/21/20 92,576,067 92,539,664 2020/05/21
NATIONWIDE

10,192.89 10,251.14 2.450
22 | 2.45% 7/27/21 850,000 0.75
86,639,616 87,134,699 2021/07/27

144A
BELGIUM GOVT 10,087.93 10,100.57 1.125

23 850,000 0.74
1.125% 8/19 RGS 85,747,434 85,854,874 2019/08/03
AT&T INC 5.875% 11,310.87 11,303.29 5.875

24 750,000 0.73
10/01/19 84,831,590 84,774,710( 2019/10/01
TEVA PHARM NE 10,116.55 10,116.65 2.200

25 800,000 0.70
2.2% 07/21/21 80,932,403 80,933,212 2021/07/21
1CO 1.625% 10,109.97 10,118.98 1.625

26 750,000 0.65
09/14/18 RGS 75,824,832 75,892,329| 2018/09/14
BNP PARIBAS 10,341.84 10,305.85 2.700

27 700,000 0.62
2.7% 08/20/18 72,392,920 72,140,929| 2018/08/20
PETROLEOS MEX 10,158.28 10,136.77 6.750

28 710,000 0.62
6.75% 09/47 RGS 72,123,840 71,971,098 | 2047/09/21
FNMA 1.875% 10,047.99 10,091.47 1.875

29 700,000 0.61
09/24/26 70,335,937 70,640,308 | 2026/09/24
MET LIFE GLBL 10,437.20 10,456.92 3.000

30 650,000 0.59
3% 1/10/23 144A 67,841,812 67,969,982 2023/01/10
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2016 30
) () ()
4,101,115 419,201,130 414,335,724 3.57
1,987,000 228,346,579 225,211,540 1.94
1,328,000 103,902,720 102,176,320 0.88
2,661,965 271,999,579 269,007,380 2.32
2,743,000 315,298,410 310,891,620 2.68
Us 10vk NOTE 55 728,135,100 731,611,099 6.30
(CBT) DEC16 TYZ6 T T )
US 2YR NOTE(CBT)
FUT DECL6 TUZ6 30 662,178,000 663,031,200 5.71
US 5YR NT (CBT)
FUT DECL6 FVZ6 34 416,813,480 418,505,657 3.61
US 10YR ULTRA FUT
DECL6 UXYZ 3 43,792,859 43,939,800 0.38
EURO-BUND FUTURE 6 111,956,682 112,729,718 0.97
DEC16 RXZ6 R e :
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2016
) ( ) ) )
) ( ) (

(2007 28 ) 40 42 .9886 .0266

(2008 29 ) 522 540 .9022 .9327

(2009 ) 391 402 .7745 .7965

(2010 ) 229 235 .7958 .8178

(2011 28 ) 167 175 .7404 .7719

(2012 29 ) 120 125 .7719 .8034
10 | (2013 28 ) 208 215 .8877 .9192
11 | (2014 28 ) 173 179 .9457 .9772
12 | (2015 ) 478 478 .1748 .1748
13 | (2016 29 ) 522 522 .1162 .1162

2015 509 .1655

2015 10 513 .1719

2015 11 566 .1859

2015 12 608 .1563

2016 614 .1759

2016 522 .1162

2016 565 .1193

2016 536 .0914

2016 534 .1031

2016 491 .0448

2016 483 .0645

2016 483 .0508

2016 473 .0303
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)

0.0380

0.0305

0.0220

0.0220

0.0315

0.0315

10 0.0315

11 0.0315

12 0.0000

13 0.0000

()

6.0

5.7

11.7

5.6

3.0

8.5

10 19.1

11 10.1

12 24.2

13 5.0
14

2016 2016 31 >-9

100
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) ) )

43,491,596

92,963,002

41,202,874

953,686,476

415,256,769

579,632,581

342,169,346

416,793,077

505,008,850

67,683,331

284,622,693

288,069,488

85,085,223

146,257,266

226,897,445

102,512,964

173,339,023

156,071,386

10 156,183,680 77,805,242 234,449,824
11 233,805,533 284,943,424 183,311,933
12 610,291,609 386,302,592 407,300,950
13 658,631,576 597,685,059 468,247,467
14

2016 127,344,045 135,301,821 460,289,691

2016

31

16/49




EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

(2016598308 8%E)

HEERERNCOVWT RS TERRTLTLSRSTEDEY. CO8S . SRS On— L-A—UIIBWTHETEEY.
¥ FETF—FREZDERTED, BROEREGETIBOTEE0DED A
BHLDIST RCHIERE. TNENOMEELERALTRTLTVET,

EE(MER-AiSEOHES
fis:] Pt nn m
m.m& (o= mARED R : |25 . 10:508H
16000 | —— SESHERWEN TN | 100 Farf = frdena 4. 78
— EREN(EM)

12000 P e r T s sasingn i s sveinnid | ER]

o N SROMES |

10000 Ao g WA T S S I RN SESOHOSRD.BEW)

8,000 REPITNN. ,  W TRE  , 20 2012528 315H

i — 2013%28 3150

(ﬂ%; 08/ 0810 11/7 1 =15 2014F2H 3151

SRR TRREENL, 77> eI 10,.000MT2 5~k 2015%38 OF

e L L =

AR AR (S D50 TY, REFRE 29758

FELSEEORR(YY—T7F)

BHEE R EE AR A B 08sH

[LES 83.6%  $hil : T

. 14.3% 1 #EEE0.375% 2016/10/31 Bl AAAa 7.1%

- F0iE —7.8% 2 HUEEME 1.5% 2026/8/15 Bl AMAS B2%
3 HEEM 0.75% 2018/1/31 B  AAAa 59%
4 | HEEMW 1% 2017/12/31 El AA/AR 48%
5 H4EEMN 1.625% 2018/7/31 Ef  AbddAa 4.2%
6 #EEM 2.5% 2046/5/15 Ef  AA/MAE 3.1%
7 HEEM0.75%2017/10/31 B AAAa 27%
B WEEM 2 5% 2045/2/15 Bl  Ab/Aa 2.4%
9 HEEM 3% 2045/5/15 I  AAAE 2.1%
10 HEEM 1.625% 2026/5/15  EM  AM/Aa 1.8%

§E TSR EAREFREA R G SR )

BHA 53.8% ABASAaa 3.9

BT m 5.2% Ab/Aa B0.9%

it 34.5% A 15.1%

BEB/Bas 20.1%

ERREEIELED. TS R R R Rl R T,

SN EROREILLD, (- EOMEIORBHT T ANECEHEDET.

FIEFECEEOLD, EFURIEO—FAF A TRELTEDEY. RRORTHE LML RSN E0ET .

gfEld. SEPH BLAIRL —Fr—LHICE DT ERRAL. SEPHOEAEEELTERLTVEY . ([F3A./ YA OFF S 8L TV
ET. ) HE. B CES A OELES . MEELICH AL TOET .

0% —p
P 22.09
iy SRR X AL SRR ER R SRR |- I .-, T | L Lt LA TR LA S RN AL ARER
o o
O% = —
- B
-1 0% “5.4%.
~10.9%
A0
2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 (4}

8 0 PRI, BS (OSSRl DDA L TRELTLET,
#20 1 BRI FILI O AFRFTOREMLEDFET .

17/49



38

12

28

31

38
133

193

57

18/49

EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

52

14 28



EDINETOOOO

00000000000 O(E12481)
OOoooooooooooooooooood

13 14
28 29 28 31
195,266
522,623,260 483,655,169
12,766,873 3,487,588
535,585,399 487,142,757
535,585,399 487,142,757
9,240,607
119,307 112,045
3,282,300 3,082,444
276,231 259,446
12,918,445 3,453,935
12,918,445 3,453,935
468,247,467 460,289,691
54,419,487 23,399,131
14,308,184 10,793,494
522,666,954 483,688,822
522,666,954 483,688,822
535,585,399 487,142,757
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13 14
27 28
27 28 31
4,005,950 28,406,868
4,005,950 28,406,868
113,486 112,045
3,122,325 3,082,444
262,763 259,508
3,498,574 3,453,997
7,504,524 31,860,865
7,504,524 31,860,865
7,504,524 31,860,865
247,935 5,219,277
71,207,878 54,419,487
74,924,574 11,010,760
74,924,574 11,010,760
66,135,984 15,389,528
66,135,984 15,389,528
72,244,009 23,399,131
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13 14
28 29 28 31
407,300,950 468,247,467
658,631,576 127,344,045
597,685,059 135,301,821
468,247,467 460,289,691
1.1162 1.0508
13 14
27 28
27 28 31

0.23
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28 29

28 31

)

)

1,121,966,022

504,557,591

2,606,153 6,195,064
9,585,492,078 6,757,874,493
40,817,985 446,231,316
2,665,419,107 4,190,589,193
37,039,853 4,985,148
261,054,854 129,683,517
49,837,941 43,702,881
12,182,339 14,444,092
84,482,193 46,566,199

13,860,898,525

12,144,829,494

13,860,898,525

12,144,829,494

33,970,665 8,547,251
552,552,947 181,629,357
53,273,320 29,955,293

1,263

639,796,932

220,133,164

639,796,932

220,133,164

7,220,141,764

6,869,163,639

6,000,959,829

5,055,532,691

13,221,101,593

11,924,696,330

13,221,101,593

11,924,696,330

13,860,898,525

12,144,829,494
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12

133

60

61

28

29

28 31

9,320,901,230
804,952,871
2,905,712,337

7,220,141,764
322,915,878
673,894,003

215,390,883

285,414,920

6,591,633,982

127,701,979
7,220,141,764

184,695,799

278,603,208

6,314,373,757

91,490,875
6,869,163,639

7,220,141,764

6,869,163,639

1.8311

1.7360

24149
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28 29 28 31
1,907,903,844 1,879,739,499| 28,164,345( 313,908,147 318,195,133 4,286,986
401,098,314 406,257,469 5,159,155 57,956,057 58,974,263 1,018,206
187,577,880 177,434,880| 10,143,000
579,585,920 576,945,600 2,640,320( 101,512,320 102,773,920 1,261,600
739,641,730 719,101,550 20,540,180( 154,439,770 156,446,950| 2,007,180
1,862,186,844 1,844,961,551 284,090,147 289,075,295 4,985,148
17,225,293
1,506,805,530 1,486,631,931 255,952,090 260,567,695 4,615,605
20,173,599
50,072,230 50,695,680 623,450
211,068,084 213,201,450 2,133,366
94,241,000 94,432,490 191,490 28,138,057 28,507,600 369,543
3,770,090,688 3,724,701,050| 10,939,052 597,998,294 607,270,428 698,162
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