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13,796, 62, 709. B2
24,360, 847 0. 17
( 13,821, 23, 55660./00
() ()
2,523,275, 2845. 49
257,491, 0092. 40
736, 10b, 664 7. 43
187, 478, 0001. 89
39,588,416 0. 40
735, 65p, 764 7. 43
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T-NOTE (2
) 10 [2,170,312.52,172,656.3 [198,667,6922.00
2009 12 )
T-NOTE (10
) 10 [1,171,093.81.177,187.5 [107,642,025)1.08
2009 12 )
BolgL )(2009 EUREX 30 3,457,500 [3.456,900 |468,755,64014.73
BUNDS
o000 12 ) [FUREX b1 2543280 [2.545410 [345.157,5063.48
SCHATZ
2000 12 ) [FUREX 30 [3,238.650 3,241,800 |439,588,0804.44
) )
28, 257 283, 698 .12
( 1,574,0pP1,719%. A7
( ) 29,831, 375, 31360.|00
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()

(

)

()

)

(

)

1 2,311,570,3932.88996,680,207,2793.0323(7,009,374,90250.71
2 5,184,301,717]1.29256,700,709,9691.3092}6,787,287,807}49.10
()
) () ) ()
()
BUONI
1 POLIENNALI  [3,020,000 (14,440.71}436,109,66815,154.65457,670,6115.25 [2017/8/1 |4.62
DEL TES
BUONI
2 POLIENNALI  [2,700,000 [13,983.17377,545,65614,407.501389,002,50014.25 [2013/8/1 [3.93
DEL TES
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3 ESIEEASURY 3,800,000 [0,845.34 [374,123,102010,041.25381,567,69014.6252016/11/153.85

4 E(SJEEASURY 4,000,000 [9,319.02 [372,760,8759,239.72 [369,580.0313.5 |2018/2/15 [3.73

5 E/SBTREASURY 4,000,000 [9,180.07 [367,203,03719,139.71 [365,588,531[2.3752014/8/31 [3.69

6 ﬁg;EEASURY 3.600,000 [0,985.24 [359.468,0289.919.81 [357,113.18814.25 [2013/8/15 [3.60
BUONI

7 POLIENNALI  [2,500,000 [13,785.09344,627,400113,858.32/346,458,00014.25 [2019/9/1 [3.50
DEL TES
BUONI

8 POLIENNALI  [2,500,000 [13,660.83341,745,900113,706.441342,661,2002.5 [2012/7/1 [3.46
DEL TES
BONOSY OBLIG

9 DN e C12.500,000 [13,411.65335,201,340[13,585.76339,644,1003.15 [2016/1/31 (3.43
HELLENIC

10 2,240,000 |14,000.701313,615,680114,521.40825,279,4495.25 [2012/5/18 [3.28
REPUBLIC

11 E/SBTREASURY 3,500,000 [8,924.99 [312,374,7558.615.36 [301,537,68712.75 [2019/2/15 [3.04
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FRANCE
GOVERNMENT
O.A.T

2,000,000

14,719.38

294,387,600

14,633.95

292,679,0405

2012/4/25

2.95

13

FRANCE
GOVERNMENT
O.A.T

2,000,000

13,984.15

279,683,149

14,330.20

286,604,160

4.25

2019/4/25

2.89

14

HELLENIC
REPUBLIC

2,000,000

14,320.71

286,414,320

14,303.76

286,075,320

4.6

2013/5/20

2.89

15

US TREASURY
N/B

2,600,000

9,147.57

237,836,8699,128.28

237,335,365

2.375

2014/9/30

2.39

16

FRANCE
GOVERNMENT
O.A.T

1,500,000

15,821.35

237,320,340

15,815.02

237,225,42005.5

2029/4/25

2.39

17

BUNDESREPUB.
DEUTSCHLAND

1,500,000

15,295.68

229,435,200

15,248.22

228,723,300

4.75

2040/7/4

2.3

18

BUNDESREPUB.
DEUTSCHLAND

1,700,000

12,865.11

218,706,944

13,338.97

226,762,524

4

2037/1/4

2.29

19

BUONI
POLIENNALI
DEL TES

1,500,000

14,072.56

211,088,520

14,496.99

217,454,940

2012/2/1

2.19

20

BELGIUM
KINGDOM
GOV T#43

1,500,000

14,198.67

212,980,140

14,488.86

217,332,900

4.25

2014/9/28

2.19
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o1 E/SBTREASURY b 100,000 |10,423.78218,899.501[10,116.971212,456,5445  [2037/5/15 |2.14
FRANCE

22 GOVERNMENT 1,500,000 [13,941.94209.129, 10013,953.241209, 298,60014.25 [2023/10/252.11
OAT

3 gg;gEASURY 1,700,000 [11,407.141193,921,380/11,560.011196,520,2686.25 [2030/5/15 |1.93

24 SWEDISH 13,000,00011.451.14 [188,648,96711,442.10 [187.473.0005.5 [2012/10/8 |1.89
GOVERNMENT [+3:000.0001,451. ,648,9611,442. 473,0005. :

o5 UK TREASURY 1,100,000 [16,649.73183,147,06616,667.620183,343.8865  [2014/9/7 |1.85
NETHERLANDS

26 oy A NOS 1 250,000 [14,312.58178,907,250114,389.87179,873,4005  [2011/7/15 [1.81

07 UK TREASURY 1,000,000 [16,243.701162,437,060116,136.21[161,362,1204.5 [2019/3/7 |1.63
BUONI

o8 POLIENNALI 1,100,000 [13.756.62151 322,82013,562.03/149,182,37414.25 [2009/11/1 [1.50
DEL TES
BUNDESREPUB.

29 D e AnD; [L.000,000 (13,767.46137,674,680113,767.80137,878,08035 [2019/7/4 [1.39
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CANADA
GOVERNMENT

1,500,000

8,982.54

134,738,174

9,001.07

135,016,085

4

2017/6/1

1.36
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()
() () () ()

()
CHESAPEAKE
SN 4.825,0008,412.48 1405,902,1608,595.36414,726,1206.5 [2017/8/15 [1.39
IANSgTEAD CAPITAL 11 100,0008,732.52 [358,033,3200,006.841369,280,4400  [2016/8/15 [1.23
SUN MEDIA CORP  14.500,00016,766.56 [304,495,2007,863.841353 872,80017.6252013/2/15 [1.18
CHOCTAW RESORT 5 410 000(5,852.16 [351,714,816/5,875.02353,088,7027.25 [2019/11/15}1.18
DEVEL ENT
é'(')\'RTPELEV'S'ON 4.225,0008,229.60 [347,700,6008,298.18350,508,1056.5 |2013/5/15 [1.17
NRG ENERGY INC  [3,700,0008,892.54 [329,023,9809,075.421335,790,5407.3752016/2/1 [1.12
HCA INC 3,375,0000,486.90 [320,182,8750,555.48322,497,4500.25 [2016/11/15/1.08
SUPERVALU INC 3,500,0000,144.00 [320,040,0000,121.141319,239.900(7.5 [2014/11/151.07
gggEG'A'PAC'F'C 3,450,00(19,052.56 312,313,320'9,235.44318,622,6808 2024/1/15 |1.06
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10 SN 3,700,0007,909.56 292,653,720|8,298.18307,032,6607.1252016/4/1 1.02
11 o SLTHCARE 13 475 0008,641.08 [300,27,5308,778.24305,043,8407  [2016/1/15 [1.02
12 o e [3125,0000,384.02 [203,250,9379,429.74294,679,6878.8752015/7/15 [0.98
13 AES CORPORATION  [3,045,0000,315.44 [283,655,452(0,326.88284,003,4968.75 [2013/5/15 [0.95
14 PH.GLATFELTER  [2,925,0008,892.54 [260,106,7959,063.98265,121,7077.1252016/5/1 [0.88
15 AR 2 860,000(8,663.94 [247,788,68418,869.68253,672,8487.3752016/6/1  0.85
16 SOANT CARITAL 15 700,0009,429.75 [254,603,2500,281.161250,591, 3208, 3752012/3/15 [0.84
17 AONPeRTIN 5,825,0004,114.80 [239,687,10014,251.96247,676,670110  [2016/5/1 [0.83
18 e “OVISITION 15 450,000110,058.401246,430,8000,966.96(244,190,520110.752015/12/1. 0.81
19 CASCADES INC b 695,0008,961.12 [241,502,1848,938.26240,886,1077.25 [2013/2/15 [0.80
oQ SESI LLC > 690,0008,755.38 [235,519,7228,915.401239,824,260(6.8752014/6/1 [0.80
01 CINCANNATIBELL 5 675,0008,823.96 [236,040,9308,755.38234,206. 4157 [2015/2/15 [0.78
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2 GCl INC 2,625,000'8,618.22 006,228,2758,846.82232,229,0257.25 [2014/2/15 [0.77
3 IUNNC;TED AUTO GROUPL, 619 00018,389.61 [219,724,147i8,823.95[231,099,5127.75 [2016/12/150.77
CONSTELLATION
24 vl 2.399.0000,166.85 [219.912,9719,144.000219,364,560(7.25 [2016/9/1 [0.73
o5 FTI CONSULTING INC [2,330,00000,006.84 [209,859,3729,189.72214.120,4767.75 [2016/10/1 [0.71
STEWART
26 o e e 2.300,0008,892.54 [204,528,42018,961.12206,105,7606.25 [2013/2/15 [0.69
MIRANT NORTH
07 IORME 2.250,0000,075.42 [204,196,9500,052.561203,682,600(7.3752013/12/31/0.68
o8 EL PASO 0. 175,0000,342.93 [203,208,87609,337.071203,081,3927.75 2011/7/15 [0.68
PERFORMANCE-LINK [2175:0009,342. ,208,8769,337.07203,081,3927. :
b9 FI\'I-C':ZABETH ARDEN |5 300,0008,801.10 [202,425,3008,641.08198,744,8407.75 [2014/1/15 [0.66
30 WINDSTREAM CORP 2,120,00(19,395.46 199.183,7520,349.741198,214,4888.6252016/8/1  |0.66
)
—_ 99. §2
99. §2
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( ( - )
T-NOTE (2
) 10 [2,170.312.52.172.656.3 |198,667,6922.00
2009 12 )
T-NOTE (10
) 10 [1.171,093.81,177,187.5 |107,642,0251.08
2009 12 )
BCEL )(2009 EUREX 30 [3,457,500 [3.456,900 |468,755,64014.73
BUNDS
oo 12 ) [FUREX b1 [2.543.280 [2.545.410 [345.157,5063.48
SCHATZ
2000 12 ) [FUREX 30 [3.238,650 [3.241.800 |439,588,08014.44
(3
2110 1
o I3 )
C Ol ) 1 T
1 2008 23 2009 15 6, 675 , 7TBH9 1.0334 1.04409
2 2009 16 2008 15 14, 30314, 414 1.0328 1. 0408
3 2008 16 2009 15 23, 156 23, 936 1. 0607 1. 0487
4 2009 16 2008 15 26, 19026, 986 1. 0910 1. 0990
5 2008 16 20080 15 26, 82927,0361.1041 1. 1126
6 2008 16 2003 15 24, 477 24, 162 1.11485 1.1315
7 2003 16 2009 18 22,34422,4021.0792 1.0917
8 2009 19 2008 17 18, 236 18, 3920. 9378 0. 9458
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2008 18 2008 16 17, 133517, 288 0. 9477 0.9962
2008 17 2008 16 12,927 13,0640. 7986 0. 7§66
2008 17 2009 15 13, 5952613,6570.8226 0. 8306

20080 13, 500 — 0.7764 —

11 12, 152 — 0. 7359 —

12 12, 143 — 0. 7389 —

2009 12, 297 — 0. 7165 —

2 13, 164 — 0.7706 —

3 13, 286 — 0.7803 —

4 13,4977 — 0.8Q055 —

5 13, 180 — 0.8139 —

6 13, 932 — 0.8307 —

7 13, 963 — 0.8392 —

8 13,4999 — 0.8310 —

9 13, 582 — 0.8262 —

10 13,821 — 0. 8467 —
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( 38
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12 133 ( )
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50 2 1 1
216 24 35 (
209 17 213 16 )
( 213 17 219 15 ) 35 16 2
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)

21 3 16 21 9 15
249,079,603 235,753,435
12,842,752,589 13,457,222,178
682 759
13,091,832,874 13,692,976,372
13,091,832,874 13,692,976,372
136,332,328 131,551,702
338,069 4,458,199
1,092,707 1,234,229
26,224,892 29,621,452
43,690 49,351
164,031,686 166,914,933
164,031,686 166,914,933
17,041,541,055 16,443,962,778
4,113,739,867 2,917,901,339
1,652,368,288 1,623,320,736
12,927,801,188 13,526,061,439
12,927,801,188 13,526,061,439
13,091,832,874 13,692,976,372
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@)
20 9 17 21 3 17
21 3 16 21 9 15

152,749 38,111
2,825,732,831 1,584,469,589
2,825,580,082 1,584,507,700
3,487,799 3,611,691
83,707,101 86,680,546
139,456 144,405
87,334,356 90,436,642
2,912,914,438 1,494,071,058
2,912,914,438 1,494,071,058
2,912,914,438 1,494,071,058
37,665,119 20,851,121
944,897,434 4,113,739,867
138,218,219 141,027,147
138,218,219 141,027,147
18,806,257 17,432,865
18,806,257 17,432,865
413,005,076 400,975,691

4,113,739,867

2,917,901,339
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(©)
( )
209 17 213 17
213 16 219 15
()
()
209 213 17
17 213 16 219 15
(
213 16 219 15
17,041,541, 055 16,443,962
6 1 10 55 6 1 10
113,739/867 2,917,901
1
0.7586 0.8226
(10,000 7,58% (10,000 8,22%
( )
209 17 213 17
213 16 219 15

I NC

209 17

(10,000
(10,000

NOMURA ASSET MANAGEMENT
u. K.
CORPORATE RESEARCH AND A

NOMURA ASSET MANAGEMENT

NOMURA CORPORATE RESEAR(

201117
2

) NOMU

1,008, 01

75,004, 5

8,243
, 946

63 ,
38 , 0

R A U. K. )

UNKMURAMIABBET MANAGEMENT
NOMU
SEORPIORMAGE REISEARKE( AND A

)

UNIOMURIAMIABSET MANAGEMENT
2 1,068, 4

HNONVLD RAS EOBRPORKRMAGE RESEARC(
I NC

00 75,

213 17

—~a 0
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153, 9311 p1l9 158, 917 779
816, 365/|B17 805, 106|I 460
1,667, 94|y} 350 1,641,82|p, 620
+ +
.+ 2,638, 24|B] 686 - 2,605, 84|p, 859
17,368, 2%2, 526 16, 962, 601, 166
/ /
10, 000 x10,0p0 1,51Bppro, 000 x10.,000 1, 53|pb
10, 000 80 10, 000 80
/10'000138,946 D20 /10’000135,700 809
201118 211 15 215 16 217 15
2,608,372,[353 2,565,867,[617
(10,000 137,726,724 10,000 3)5 133,723, 180
(10,000 (10,000
130, 844l P98 131,612| 860
812,407 BO3 795, 713|l 101
1,665, 12|p} 452 1,638, 54|L, 656
+ +
.4 2,608, 37|p}) 353 . 2|565,86|l7,617
17,215, 84414, 040 16,715,347,562
/ | / B
10, 000 x10, 000 1, 51pft0, 000 x10, 0p0 1, 53|p
10, 000 80 10, 000 80
/10’000137 726l 28 /10‘000133,723 180
211 16 213 16 217 16 219 15
2,594,497,573 2,541,751,[883
(10,000 136,332,328 10,000 4)5 131,551, 702
(10,000 (10,000
148, 794|| B44 148, 932l 479
805, 796|| P57 786, 879|| 445
1,639, 90|p} 772 1,605, 93P, 959
+ +
. 2,594, 49y} 573 . 4 2,541,75'1,883
17,041,544, 055 16,443,942,778
/ / L
10, 000 x10, 000 1,52pL0o, 000 x10, 0p0 1, 54|p
10, 000 80 10, 000 80
X X
/10’000136,332 328 /10‘000131,551 702
)
209 17 213 17
213 16 219 15
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( )
209 17 213 17
213 16 219 15
18,080, 143], 101 17,041,541, 055
78,565, 084 93,323, 0[90
1,117,167/130 690,901, $67
209 17 213 17
213 16 219 15
() ) () (
12,842, 152, 578595, 36[3, 3U7B, 457,322, 147685, 06[6, 334
12,842, 152, 578595, 36]3, 3U7B, 457, 322, 147685, 06|6, 334
( 209 17 213 16)
( 213 17 219 15)
4
(1) 219 15
(2) ( 219 15 )
() ()
6, 756, 5[12,]2009
6, 700, 7[09,19609
2 13,457, 322|178
99. 5% 100
13,457, 422,178

()
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3 6 4
7,682 982

254

6 7 &

619,

9 8 ¢
725, 4]176, 866

9,725, 4|76, 866

211,
48,
980,
176,
70,
39,
8 3,
34,
71,

219 15

914]
914]
914]|

(1)

2177, 209
2[85, 649
562, 858
725, 476, 866

723,
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523,
200,
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(2)
( )
213 17
219 15
()
()
()
()
( )
219 15
213 17
5,188,826, 553
219 15 2,335,210, 426
219 15 759, 7170
7,523,277,2009
5,184,301, 717
) ( 2,328,674, 458
( ) 10,299,p34
1
1.292p
(10,000 12,92p

(3)

(1) ( 219 15 )

(2) ( 219 15 )
USTREASURY BOND 800,0d0.00 1,129, 124.96
USTREASURY BOND 1,700,900.00 2,189,412.50
USTREASURY N/B 2,400,900.00 2,634, 374.88
USTREASURY N/B 4,000,9J00.00 4,004, 0962.40
USTREASURY N/B 3,500,900.00 3,312, 421.70
USTREASURY N/B 1,100,900.00 1,241,425.00
USTREASURY NOTE 2,000,9d00.00 2,153,9406.20
USTREASURY NOTE 3,600,9J00.00 3,925, 125.00
USTREASURY NOTE 3,800,900.00 4,191,975.00
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USTREASURY NOTE 2, 000,d00.00 2,028,437.40

10 24,900,000.00 26,810,|765.04

(2,440,8p2,049

25.1% 26. 4%
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CANADA GOVERNMENT 1,300,d00.00 1,445,418 00
CANADA GOVERNMENT 1,500,d00.00 1,597,450 00
2 2,800,d00.00 3,043,368.00
(256, 06B,983)
UK TREASURY 1,100,d00.00 1,219,680.00
UK TREASURY 100,0d0.00 128,930.00
UK TREASURY 1,000,d00.00 1,071,100.00
UK TREASURY 490,0d0.00 688,9d9.00
UK TREASURY 335,0d0.00 428,130.00
UK TREASURY 800,0d0.00 817,840.00
UK TREASURY 500,0d0.00 555,8H0.00
7 4,325,d00.00 4,910, §19.00
(743,157, 945)
SWEDISH GOVERNMENT 13,000,/000.00 14,326,50.00
1 13,000,/000.00 14,326,50.00
(187,24p,315)
KINGDOM OF DENMARK 2,000,d00.00 2,177, 1440.00
1 2,000,d00.00 2,177, 440.00
(38,999,577)
0.4% 0. 4%
BELGIUM KINGDOM
GOVT#43 1,500,9d00.00 1,607, 700.00
BONOSY OBLIG DEL
ESTADO 2,500,d00.00 2,513, 500.00
BUNDES REPUBLIK 500,0d0.00 542, 650.00
BUNDES REPUBLIK 200, 0d0. 00 509, 140.00
BUNDES REPUBLIK
BUNDES REPUBLIK #99 500, 0d0. 00 507,340 00
BUNDESREPUBLIK
DEUTSCHLA 1,500,9d00.00 1,681,500.00
BUONI POLIENNALI DEL TES 2.500,.d00.00 2.531.450.00
BUONI POLIENNALI DELTES 1.100,doo0o.00 1,105,1492.00
BUONI POLIENNALI DELTES 1.500.doo0o.00 1.611.150.00
BUONI POLIENNALI DELTES 2.700.d00.00 2.868.7450.00
BUONI POLIENNALI DELTES 3.020.d00.00 3.369.414.00
BUONI POLIENNALI DELTES 2.000,doo.00 2.,038,d00.00
BUONI POLIENNALI DELTES 500, 0d0.00 571.1d0.00
FRANCE GOVERNMENT O.A.
T 2,000,d00.00 2,169, 400.00
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FRANCE GOVERNMENT O.A.

T 2,000,d00.00 2,122,400.00

FRANCE GOVERNMENT O.A.

T 1,500,d00.00 1,557,d00.00

FRANCE GOVERNMENT O.A.

T 1,500,d00.00 1,765,950.00

HELLENIC REPUBLIC 500,0d0.00 506,890.00

HELLENIC REPUBLIC 2,240,.d00.00 2.412,480.00

HELLENIC REPUBLIC 2,000,doo.00 2,123,300.00

NETHERLANDS

GOVERNMENT 1,250,q00.00 1,335,375.00

NETHERLANDS

GOVERNMENT 500,0d0.00 526,390.00

SPANISH GOVERNMENT 800,0d0.00 913,640.00

SPANISH GOVERNMENT 800,0d0.00 954,940.00
25 37.010,/000.00 39,530,p61.00

(5,268, 171,229
54.2% 57. 0%

POLAND GOVERNMENT

BOND 500,0d0.00 507,340.00

POLAND GOVERNMENT

BOND 1,000,d00.00 945,740.00
2 1,500,qd00.00 1,453,.d80.00

(46,2664, 067)

0.5% 0.9%

8,980, 7p8,165

(8,980, 7pb8,165

LANDWIRTSCH.

RENTENBANK 1,000,do0.00 1,051,d00.00
1 1,000,doo.00 1,051,d00.00
(95,689, 040)
1.0% 1. dw
CAISSE D’AMORT DETTE
SOC 1,000,d0o0.00 1,026,950.00
1 1,000,d00.00 1,026,950.00

(80,604, 706)

0.8% 0.d%

176, 287, 746

(176,287, 746)
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(
219 15
213 17
11, 798, 994, 759
219 15 91, 417, 3197
219 15 1,610,907,622
10, 279,504)|, 534
A 1,192,178,769
B 3,299,537,344
C 91,684, 5117
D 2,045,375,/892
2,337,974,397
A ( S MA ) 314,859, 365
B ( S MA ) 997,894, 450
1
2.8899
(10,000 28,899
(3)
(1) ( 219 15 )
(2) ( 219 15 )
AES CORPORATION 3,045,d00.00 3,113,912.50
IAES CORPORATION 1,975,d0o0.00 1,955, 450.00
AES CORPORATION 600,0do0.00 633,0d0. 00
AFFINIA GROUP INC 175,0d0.00 184,645.00
AGY HOLDING CORP 2,400,doo.00 1,896,d00.00
ALLIANT TECHSYSTEMS
INC 800,0do.o00 772,0do. 00
ALLIS-CHALMERS ENERGY
IN 1,975,do0.00 1,525,d487.50
AMC ENTERTAINMENT INC 275,0d0.00 275,6d7.50
AMER CASINO & 650,0d0.00 562,2580.00
ENTERTAIN ' ' N
AMERICAN GENERAL 300,0do.00 240,370.20
FINANCE ' ' ’ '
AMERICAN GENERAL 25,000.00 17,97B. 45
FINANCE ' ' ' '
AMERICAN GENERAL 500,0do.00 313,843.00
FINANCE ' ' e R
AMERICAN GREETINGS 2,860,d00.00 2,509, 450.00
AMERICAN INTL GROUP 300,0d0.00 129,0do.00
AMERICAN INTL GROUP 375,0d0.00 191,240.00
AMERICAN RAILCAR IND 775,0d0. 00 732,3715.00
AMERISTAR CASINOSINC 1,025,doo.00 1,053, 487.50
AMR REAL ESTATE PTR/FIN 1,680,doo0.00 1,587,4d00.00
APRIA HEALTHCARE 300,0do.00 307,5d0. 00
GROUP | ' ' ' '
ARAMARK CORP 925,0d0.00 795,5d0. 00
ARAMARK CORP 805,0d0.00 800, 9715.00
ARCH COAL INC 350,0d0.00 355, 290. 00
?gg;/?YAUTOGROUP 400,0do.00 339,0do. 00

86/152




EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

ASHLAND INC 750,0d0.00 787,5d0.00
ASHTEAD CAPITAL INC 4,100,d00.00 3,690,d00.00
B& G FOODSINC 2,400,doo.00 2,418,d00.00
BAKER & TAYLOR INC 1,950,d00.00 777,5d2.50
BASIC ENERGY SERVICES 150,0qd0.00 154,5d0.00
BELDEN CDT INC 7% 144A 3 525,0d0.00 485,645.00
BERRY PETROLEUM CO 475,0d0.00 496,375.00
BIO-RAD LABORATORIES

INC 1,950,doo.00 1,876,d75.00
BIO-RAD LABS 175,0d0.00 180,2490.00
BIOMET INC 1,450,d00.00 1,558, 450.00
BOYD GAMING CORP 1,025,4d00.00 881,5d0.00
BROWN SHOE COMPANY,

INC 1,050,doo.00 1,018,400.00
BWAY CORP 775,0d0.00 802,145.00
8ég;EV|S|ONSYSTEMS 1,225,doo.00 1,229,4993.75
CARROLS CORP 150, 0d0.00 147,3715.00
CASCADESINC 2,695,dJ00.00 2,560,450.00
gEBRIT/II%EARDELLIS 600,0do0.00 631,5d0.00
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CC HOLDINGSGSV 875,0do. 00 892.5do.00
LLC/CRO ' ' '
CHART INDUSTRIESINC 1,550,d00.00 1,511,450.00
gggﬁAPEAKEENERGY 150,0do. 00 149,2490.00
gggﬁAPEAKEENERGY 175,0do. 00 171,9497. 50
g(H)EgAPEAKEENERGY 1,100,d0o0.00 1,135,7150.00
g(H)EgAPEAKEENERGY 4,825,d00.00 4,294,450.00
CHOCTAW RESORT DEVEL |

ENT 6,010,doo.00 3,786,d400.00
CIE GEN GEOPHY SIQUE 150,0d0.00 156,040.00
gEo%EﬁgTzQ%IIEE 1,505,d0o0.00 1,467,d475.00
CINCINNATI BELL INC 2,675,doo. 00 2,527,475.00
CINEMARK USA INC 525,04d0. 00 535,5d0. 00
CMS ENERGY CORP 150,0do. 00 158, 395.00
COMMERCIAL BARGE LINE

cO 525, 0do.00 516,4d8. 75
g?g/lT'\éangYHEALTH 3,125,doo.00 3,207,d31.25
ggI\RAFE)TONPETROLEUM 2,698,do0.00 1,942,4960.00
COMSTOCK RESOURCES

INC 2,300,doo.00 2,288,400.00
CONNACHER OIL AND GAS 100,0do.o00 102,5do0.00
CONNACHER OIL AND GAS 900,0do. 00 672, 7490.00
CONSTELLATION BRANDS

INC 2,399,doo.00 2,351,d20.00
CORRECTIONS CORP OF Lso0 odo. oo o1 sds oo
AMER ' ' ’ '
CPM HOLDINGSINC 300,0d0.00 306, 7490.00
CRICKET 600,0do. 00 598,5d0.00
COMMUNICATIONSI ' ' ' '
CRICKET 550,0do. 00 551,3715.00
COMMUNICATIONSI ' ' ' '
CROWN AMERICASLLC 375,0d0.00 377,812.50
CROWN CASTLE INTL CORP 1,775,d00.00 1,863, 7150.00
CROWN CORK & SEAL 3,864,d00.00 3,651,480.00
CSC HOLDINGS INC 650, 0d0. 00 674, 3715.00
CSC HOLDINGS INC 725,0d0. 00 757,645. 00
D.R. HORTON INC 225,0d0.00 209,2490.00
D.R. HORTON INC 375,0d0. 00 361,8715.00
DEAN FOODS CO 1,000,do00.00 950,0d0. 00
DEAN FOODS CO 740,0d0.00 680,8d0.00
DIGICEL LIMITED 1,475,doo.00 1,475,do00.00
DIGITALGLOBE INC 175,0do0.00 187,290.00
DOLLAR GENERAL CORP 1,000,doo.00 1,110,doo0.00
DOMTAR INC 1,800,doo0.00 1,737,d00.00

88/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

DOMTARINC 750,0d0.00 757,5d0. 00

DYNEGY HOLDINGSINC 675,0d0.00 555,147.50

DYNEGY HOLDINGSINC 2,425,d00.00 1,770,450.00
EDISON MISSION ENERGY 200,0do.00 175,5d0.00

EDISON MISSION ENERGY 2,500,doo.00 1,881,450.00
EDISON MISSION ENERGY 750,0d0.00 536, 290.00

EDISON MISSION ENERGY 2,625,d0o0.00 1,758, 150.00
EL PASO CORP 400,0d0.00 452,0do.00

EL PASO CORP 225,0d0.00 227,2490.00

EL PASO CORP 1,950,d00.00 1,635,359.70
EL PASO CORPORATION 825,0d0.00 732,6719.20

EL PASO CORPORATION 1,485,dJ00.00 1,313,4979.02
EL PASO

PERFORMANCE-L INK 2,175,doo. 00 2,224, 187.62
ELIZABETH ARDEN INC 2,300,do0.00 2,150,400.00
ENCORE ACQUISITION CO 325,040.00 334,740.00

ENCORE ACQUISITION CO 925,0qd0.00 841, 740.00

ElgEFSCIBI\YIGFSUTURE 2,825,doo.00 2,139,d37.50
ESCO CORP 500,0d0.00 448,145.00

EXPEDIA INC 650, 0d0. 00 669,5d0.00

FEDERATED RETAIL HLDGS 125,0qd0.00 111,0d8. 75

FIREKEEPERS DEV

AUTHORIT 75,00p0.00 77,25p.00

FIRST DATA CORPORATION 350,0d0.00 316,7490.00

FMG FINANCE PTY LTD 350,0d0.00 378,81715.00

FORD MOTOR COMPANY 1,650,d00.00 1,637,425.00
FREEDOM GROUPINC 675,0d0.00 708, 790. 00

FREEPORT-MCMORAN C &

G 1,525,d00.00 1,635,462.50
FREESCALE

SEMICONDUCTOR 500,0q0.00 387,5q0.00

FRONTIER

COMMUNICATIONS 900,0qd0.00 902, 240.00

FTI CONSULTING INC 2,330,doo.00 2,300,875.00
GCI INC 2,625,d00.00 2,454,375.00
GEORGIA-PACIFIC CORP 3,450,d00.00 3,329,450.00
GEORGIA-PACIFICLLC 1,025,d00.00 1,050,§25.00
GLOBAL AVIATION

HOLDINGS 625,0q0.00 594,591.25

GLOBAL CROSSING LTD 975,0d0.00 986,135.50

?EAEATATLANTIC&PAC 450,0q0.00 451,145.00

GREIF INC 250,0d0.00 247,5d0.00

GROUP 1 AUTOMOTIVE INC 575,0d0. 00 518,997.50

HANESBRANDSINC 725,0d0.00 619,8715.00

HCA INC 525,0d0.00 543,3715.00

HCA INC 3,375,d00.00 3,505, 481.25
HCA INC 475,0d0.00 492,812.50

HCA INC 1,500,q00.00 1,507,400.00
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HERTZ CORPORATION 742, 0d0.00 725,3d5.00
HILCORP |
ENERGY/EINANCE 975,0d0.00 901,875.00
HOLLY CORP 575,0d0. 00 575,0d0.00
HOLLY ENERGY PARTNERS

Lp 50,00p.00 45,25p. 00
HORNBECK OFFSHORE B ves ods oo
SRVCS ’ ' S R
HOST HOTELS & RESORTS

Lp 325,0do0.00 333,947.50
HOST MARRIOTT LP 975,0d0.00 960, 375.00
HOST MARRIOTT LP 75,00p.00 70, 12B.00
HUNTSMAN INTL LLC 550, 0d0. 00 462,0do. 00
IMC GLOBAL INC 800,0d0. 00 786, 4d9. 20
INERGY LP/INERGY FIN 825,0d0.00 837,3715.00
INERGY LP/INERGY FIN 550,0d0.00 547,290.00
INGLES MARKETSINC 725,0d0.00 743,145. 00
INTELSAT CORP ,100,doo0o.00 1,138,400.00
INTELSAT SUBSIDIARY 375,0d0.00 382,5d0.00
INTELSAT SUBSIDIARY o0 doo 0o 1 526 dso 00
HLDG ' ' ' ' 1
INTELSAT SUBSIDIARY was odo oo ie1 645 oo
HLDG ’ ' ’ '
INTERPUBLIC GROUP COS 575,0d0.00 610,9d7.50
INTERTAPE POLYMER US |

INC ,725,do0.00 1,224,150.00
INTL LEASE FINANCE CORP 200,0d0. 00 151,6d6.00
INTL PAPER CO 650, 0d0. 00 736,895. 25
INVERNESS MEDICAL

INNOV 650,0do. 00 637,0do. 00
IPALCO ENTERPRISES INC 400,0do.00 398,0d0.00
IPCSINC 575,0d0. 00 485,815.00
IRON MOUNTAIN INC ,500,doo.00 1,537,4900.00
IRON MOUNTAIN INC 250, 0d0. 00 248, 145. 00
IRON MOUNTAIN INC 600, 0d0. 00 601,5d0.00
J.B.POINDEXTER & CO 700,0d0.00 567,0do. 00
JABIL CIRCUIT INC 300,0d0.00 297,0do. 00
JARDEN CORP 275,0d0. 00 282,218. 75
JARDEN CORP 775,0d0.00 759, 5d0. 00
JBS USA LLC/IBS USA FINA 400,0d0.00 410,0d0.00
JC PENNEY CORPORATION

IN 175,0do. 00 178,5d0. 00
JOSTENS IH CORP ,750,do0.00 1,750,d00.00
KB HOME 600, 0d0.00 624,0d0.00
KEY ENERGY SERVICES

INC 75,00p.00 69,56p.50
L-3 COMMUNICATIONS 300,0do.00 291,0do.00
CORP ’ ' ’ '
L-3 COMMUNICATIONS

CORP 901,0do.00 849,1d2.50
LAMAR MEDIA CORP 805, 0d0. 00 776,845.00
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LAMAR MEDIA CORP 800,0d0.00 g848,0do. 00
LESLIE’'S POOLMART 850,0d0.00 843,645.00
LIMITED BRANDSINC 600, 0d0. 00 607,39d5.00
LIN TELEVISION CORP 4,225,doo. 00 3,358,475.00
LINN ENERGY LLC 575,0q40.00 606, 645.00
LUCENT TECHNOLOGIES 1,604,doo0.00 1,138,d40.00
M-FOODS HOLDINGSINC 575,0d0.00 583,645.00
|MACYSRETA|LHLDGSINC 50, 000.00 50, 91[7. 60
MARKWEST ENERGY

PART/EIN 1,000,do0.00 922,5d0.00
MARKWEST ENERGY

PART/EIN 975,0do. 00 945,7490. 00
MEDIACOM BROADBD 1,150,doo.00 1,150,d00.00
LLC/CRP ' ’ ' ' ’ '
||\/|ED|ACOM LLC/CAPTL R ves 7do oo
CORP ’ ' I
||\/|ETHANEXCORP 875,0d0.00 739,278.75
|METROPCSW|RELESSINC 1,200,doo.00 1,200,do0o0.00
|MG|\/||\/||RAGE|NC 800, 0d0. 00 854,0d0.00
||\/|GMM|RAGE|NC 850, 0d0. 00 930,740.00
MIRANT AMERICAS GENR

LLC 2,375,doo.00 1,935,d25.00
MIRANT NORTH AMERICA

LLC 2,250,doo.00 2,221,d475.00
||\/|OB|LEM|N||NC 2,000,doo.00 1,780,do00.00
|MOB|LESER\/|CESGRPINC 400,0d0.00 403,0do. 00
MOHEGAN TRIBAL

GAMING 4,400,doo.00 2,948,d00.00
MOMENTIVE

PERFORMANCE 2,085,d0o0.00 1,344,d25.00
MOSAIC CO 275,0d0. 00 292,94d9.62
MUELLER WATER 1,775, doo. 00 1,375,d25.00
PRODUCTS ' ' ' ' ' '
NALCO CO 650, 0d0. 00 676,0do.00
NALCO COMPANY 50,00p.00 50, 18[7. 50
NALCO COMPANY 150,0d0.00 153,0d0.00
NBTY INC 1,825,d00.00 1,765,d87.50
NEIMAN MARCUS GROUP |

INC 2,282,4d22. 00 1,825,457.60
NEWFIELD EXPLORATION

co 900,0do. 00 900,0do.00
NEXTEL 875,0do.00 807,1d7.50
COMMUNICATIONS ’ ' ’ '
NORSKE SKOG CANADA 2,200,doo.00 1,452,d00.00
NOVELISINC 2,150,doo.00 1,763,do00.00
NRG ENERGY INC 3,700,doo. 00 3,589,d00.00
NRG ENERGY INC 285,0d0. 00 275,7497.50
NRG ENERGY INC 1,050,do0o.00 1,043,437.50
NSG HOLDINGS LLC/NSG

HLD 975,0do0.00 g28,7d0.00
NTL CABLEPLC 1,075,doo. 00 1,099, 487.50
OMEGA HLTHCARE |
INVESTORS 3,475,doo.00 3,214,475.00
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OWENS CORNING INC 350,0d0. 00 366,538. 20
PH. GLATFELTER 2,925,d0o0.00 2,829,d37.50
PACKAGING DYNAMICS FIN 5,825,d00.00 1,813,(d31.25
PAETEC HOLDING CORP 575,0d0.00 543,3715.00
PANTRY INC 2,100,doo.00 1,924, 1425.00
PE PAPER ESCROW GMBH 475,0do. 00 490,4d7.50
PEABODY ENERGY CORP 1,800,doo.00 1,813,400.00
PENINSULA GAMING LLC 225,0d0.00 222,147.50
PENINSULA GAMING LLC 400,0d0.00 395,0d0.00
PENN NATIONAL GAMING

INC 300,0d0.00 300,0d0.00
PENN VIRGINIA CORP 525,0qd0.00 556,5d0. 00
E%L%OHAWKENERGY 675,0d0. 00 720,5d2.50
EIEE-I\-/RE?_IE)%K/INHENTCO 1,025,do0. 00 966,0d2.50
PETROPLUS FINANCE LTD 450,0d0.00 414,0d0.00
PETROPLUS FINANCE LTD 1,575,d00.00 1,401, 750.00
PETROPLUS FINANCE LTD 600, 0d0.00 600, 0d0. 00
PHILLIPSVAN-HEUSEN 2,150,doo0o.00 2,187,425.00
EII\II\ITNEARC':DI&IIENMENT 375,0d0. 00 375,0d0.00
EEgINSEXPLORATlON& 1,275,doo.00 1,243,125.00
PLAINS EXPLORATION & 00 odo oo ver sdo oo
PRO ’ ' ' '
PLAINS EXPLORATION 7%

3/ 1,550,d00.00 1,445,d975.00
PLASTIPAK HOLDINGSINC 300,0d0.00 316,5d0.00
POKAGON GAMING 650, 0d0. 00 659, 7490.00
AUTHORITY ’ I
PREMCOR REFINING 350,0d0. 00 358, 895. 35
GROUP ’ ' I
PRIDE INTERNATIONAL INC 475,0do.o00 505,2d1. 25
PSYCHIATRIC SOLUTIONS |

IN 1,025,do0.00 978,8715.00
E%%ICSER\HCECOOF 800,0do. 00 794,647.20
QUEBECOR MEDIA 425,040.00 406,997.50
QUICKSILVER RESOURCE 3,700,do0.00 3,126,500.00
QUICKSILVER RESOURCES

IN 375,0d0. 00 363, 740.00
QWEST COMMUNICATIONS

INT 850, 0d0. 00 833,0d0.00
QWEST COMMUNICATIONS

INT 575,0d0.00 563,5d0.00
QWEST CORP 1,375,d00.00 1,409,375.00
RANGE RESOURCES CORP 300,0do.00 307,5do0.00
REGAL CINEMAS CORP 125,0do. 00 127,5d0.00
E,EIS‘II'EI\ITIEF\TSENERGY 775,0d0. 00 782,7490.00
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RELIANCE INTERMEDIATE

HO 700,0d0.00 686,875.00
RES-CARE INC 1,875,d00.00 1,804,d87.50
SABINE PASSLNG LP 1,400,doo.00 1,228,400.00
SBA

TELECOMMUNICATIONS A 293, 79000
SBA

TELECOMMUNICATIONS Le0.0gqo- 00 193,040 00
SEAGATE TECHNOLOGY

INTL 825,0d0.00 891,0d0.00
SEALED AIR CORP 450,0do0.00 472,812.75
SEITEL ACQUISITION CORP 1,150, d00.00 695,740.00

i
g
SELECT MEDICAL CORP 2,025,d0o0.00 1,903,400.00
SENECA GAMING CORP 1,255,doo.00 1,167, 450.00
SENECA GAMING CORP 845,0q0.00 785, 840. 00
SERVICE CORP INTL 1,500,d00.00 1,477,400.00
SERVICE CORP INTL 2,215,doo.00 2,104,450.00
SESI LLC 2,690,d00.00 2,595,850.00
SGS INTERNATIONAL INC 1,775,doo.00 1,513,187.50

SIERRA PACIFIC

RESOURCES 1,250,d00.00 1,260,442.50
SILGAN HOLDINGSINC 525,0d0.00 519,7490.00
SMITHFIELD FOODSINC 625,0d0.00 585,196.25
SMITHFIELD FOODSINC 1,200,doo.00 1,224,d00.00
SNOQUALMIE ENT AUTH 775,0d0. 00 379, 740.00
SNOQUALMIE ENT AUTH 1,900,d00.00 1,007,d00.00
SOLO CUP COMPANY 850,0d0.00 898,81715.00
SPEEDWAY MOTORSPORTS

ING 325,0qd0.00 334,740.00
SPRINT CAPITAL CORP 2,700,doo.00 2,767,4900.00
SPRINT CAPITAL CORP 1,075,doo. 00 972,8715.00
SPRINT NEXTEL CORP 950,0d0.00 936,947.50
STARWOOD HOTELS &

RESORT 650, 0q0. 00 593, 145.00
STEEL DYNAMICSINC 1,000,d00.00 950,0d0.00
STEEL DYNAMICSINC 500,0d0.00 498,7490.00
ISI;IFSE.:_NR\L/JVI\AAYMUSICAL 1,850,doo.00 1,498,400.00
STEWART ENTERPRISES 2,300,do0.00 2,196,500.00
SUN MEDIA CORP 4,500,do0.00 3,217,400.00
SUPERVALU INC 3,500,d00.00 3,482,§00.00
SYNIVERSE

TECHNOL OGIES 2,375,do0.00 2,196,475.00
TECK RESOURCESLIMITED 200,0do. 00 221,0d0.00
TECK RESOURCES LIMITED 650,0d0.00 756, 447.50
TENASKA ALABAMA PART 346,0d1. 66 302,444.96
TENET HEALTHCARE CORP 150,0d0.00 156, 7490.00
TEREX CORP 125,0d0.00 108,145.00
TESORO CORP 600,0d0.00 618,0d0.00
TITAN INTERNATIONAL INC 2,225,d00.00 2,141,462.50
TOLL BROS FINANCE CORP 725,040. 00 820,746. 40
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TOYSR USPROPERTY CO| 900,0d0.00 954,0d0. 00
[TRANSDIGM INC 1,575,d00.00 1,578,d37.50
TUBE CITY IMS CORP 2,150, d00.00 1,714,425.00
TURNING STONE CASION
ENT 1,525,d0o0.00 1,486,475.00
[TYSON FOODS INC 800,0d0.00 g9s8,0do.o00
UNISY S CORP 300,0d0.00 313,5d0.00
UNITED AUTO GROUP INC 2,619,doo.00 2,357,1400.00
UNITED REFINING 1,250,d00.00 1,031,450.00
UNITED RENTALS NORTH
AM 225,0do. 00 232,8715.00
UNIVERSAL HOSPITAL 375,0do. 00 315,0do. 00
SERV | ' '
UNIVERSAL HOSPITAL 550,0do.00 539,0do.00
SERV | ' ' ' '
UNIVISION 500,0do.00 532,5d0.00
COMMUNICATIONS ' ' ’ '
UPC HOLDING BV 100,0do. 00 102,0do. 00
US ONCOLOGY HOLDINGS
INC 1,491,402.00 1,274,d92.21
US ONCOLOGY INC 1,475,d00.00 1,552,437.50
US STEEL CORP 100,0d0.00 94,43p.50
US STEEL CORP 150, 0d0.00 139,572. 30
US STEEL CORP 325,0d0.00 260,3d5. 52
USG CORP 400,0d0.00 412,0do. 00
VENTAS REALTY LP/CAP
CRP 554,0do.00 537,3d0.00
VENTAS REALTY LP/CAP
CRP 335,0do. 00 314,9do.00
VENTAS REALTY LP/CAP
CRP 275,0do. 00 258,5d0.00
\VVIDEOTRON LTEE 275,0d0.00 294,240.00
VIRGIN MEDIA FINANCE c2s odo oo cis 312 so
PLC ’ ' ’ '
WENDY’'S/ARBY’S GROUP
INC 150,0d0.00 155,645.00
\WESTERN REFINING INC 650, 0d0.00 585, 0d0.00
WILLIAMS COSINC 175,04d0.00 188,640. 72
\WILLIAMS COSINC 1,925,d0o0.00 1,972,4939.80
WIND ACQUISITION FIN SA 2,450,doo0.00 2,597,d00.00
WIND ACQUISITION FIN SA 650, 0d0.00 708,5d0.00
\WINDSTREAM CORP 275,0d0.00 277,7490. 00
\WINDSTREAM CORP 2,120,doo.00 2,135,9400.00
\WINDSTREAM CORP 1,150,d00.00 1,063, 150.00
WMG ACQUSITION CORP 150,040.00 157,8745.00
YONKERS RACING CORP 600,0do.o00 615,0do. 00
309 340,585,/]425. 66310, 188,/]177. 62
(28,239,431, 690)
95.1% 10d%
28,239,431,6090
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(28,239,931, 690

28,239,431,690

(28,239,431, 690)

()1 0
0
2190 15
() () ()
25,508,000 — 25,484,400 19,600
25,504,000 — 25,484,400 19,4600
25,504,000  — 25,488, 400 19, 400
()
1)
)
2)

95/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

211030

13,875,149, 446
54,125,890
13,821,023, $56
16,322,697, 856
0.8467

10,895,979, 834

998,
9,896,982, 9|52
7,559,344, 2|88

1.3092

29,982,047, 835

29,831,375, 835

9,838,016, 3|59

3.0323
1 2006 23 2009 15 6,531,6|124,M14,1739, $§AS59, 8|84, 454
2 2009 16 2008 15 7,985,0/10158521919,18238349, 686
3 2008 16 2008 15 10,608, 334, 6668, 411 221 BR7, 809
4 2009 16 2008 15 4,997,652, 336, 49246555, 974
5 2008 16 2008 15 2,076,3132,0683, 8/52453MD0, 452
6 20008 16 2003 15 538,50[(726384,09(02143B84, 051
7 2003 16 2009 18 379, 28]112659, 86200703, 466,
8 20099 19 2008 17 217,30121187Y4, 112990646, 639,
9 2008 18 2008 16 139, 11161658485, 6[(128833B30, 143
10 20089 17 2009 16 78,56%,1081417, 167131, 341,
11 2009 17 2009 15 93,323, 0600, 901 16443, 962,

96/152

, 373
, 754
, 335
, 779
, 005



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(1)
21 10 17,180
20,000,000
5,150, 693

97/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(b)

==

g3 -AhiRaS

Y

EENEEAS
EEEROETIO0FARUERTIOLACER. EFEOEE. HES

HAEE AT 4 N7 ™
EESF. eXAEE WH ik &
A 2 A A P -

FH e -HEFRE
. ¥ . ERZ 09 FOEHHER.
s N ERT OF 2O, i

w4 MEEE RS O N B
M iR, BS - ERS
L -

A
P ' / E=
FL—Fi L TBE W EE B e 8

HE. EH W OIIE ISt ZMEERIF o F

- g BHttRUr gLt OEs

f s FAFEE OF 15, T O

FMICE T EHoED
#@E. 1S

HEE¥E- OoMBEETER

O IE HAEN3E %
N S/

»

F

¥

S
~

F

N——— aAFIAT R

] B agp &

1E FSEBERL 2F 3248 Moaif. FEFRR 31'.‘-&#& - RiE

HET AL G TR IC U 3 0 EIE \_ REHIERICEITD
- FEREIOESFIE

1 l B, s

PRC {Performance Bevier Committee)
ER AT — T AN, Rl Ok

98/152



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

21 10 30 (
( )

6 2 4 9,791,

19 154, ¢

19 4,848,

0 0

6 6 4 14,795

99/152

768
59
990

, 417



80
80
50

80

38

52
20

( 38
50
( 49
50
19

193

100/152

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

20 12 12
50
50 )

38 57
52 )
50



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(1)
( 21
( 20 31 ) 31 )
( ) ( )
2,8b5 560D
32,058 34,951
, 3po0 3,4p0
, 5p6 59p
45 43
9 17
81 8 4
13, 910 7,4B9
2,0BO 1,6p9
498
, 1B 7 870
1,0[2 8oy
7 4
61, 020 50, 549
1,92 2,1B3
80D 71D
1,11 1,42
8,8b7 12, 407
8,8b2 12, 403
2
1
45, 424 28, 519
27, 606 10, 693
15, 7139 15, 7143
194 386p
34 39
17 19
1,5p7 1,266
264 381
0 0
56, 253 43,110
117,p74 93, 659

101/152



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 21
20 31 ) 31 )
( ) ( )
12,000
14B 95
12, d48 5,7p0
5 5
10p 8 2
6, 1[5 3,205
6, 6p2 2,3B7
, 3p 3 4,8p9
,5p1 4
8 6
1,7B0 1,0B0
10p 4
24,794 23,790
5,3p09 4,6p0
46 46p
6 4 64p
5,8Pp0 5,7p4
30, §85 29, §15
81, 7114 61, §10
17, 180 17,180
11, 7129 11, 729
11, 7129 11, 7129
52, 804 32,900
686 68F
52,1019 32,215
35, 06 24, 606
16, 512 7,6p8
4,84 2,3B3
5,1p4 , 0B 4
25D 24P
86, 589 64, 143
117,p74 93, 59

102/152



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(2)
19 ( 20
20 31 21 31
( ) (
124,893 84,195
10, 506 8,305
8 27
135,408 92, 537
57,704 39,122
2,4B9 1, 4B8
27
27 3 4
32,108 21,176
1,56 1,64p3
30, 5§32 19, 5§32
68 79D
2,9p0 2,7p9
176 208
1,35 1,3B2
76 8 7
1,3p2 1,0B1
95, 938 65, 472
10, 229 8, 8p3
66 32p
, 4B O 6,5p7
, 0B 1 2,0p5
21p 16B
78p 55
63Y) 448
1,6B7 1,5p9
950 1,1p4
2,5p3 3,2B8
5,9p2 6,4K8
22,949 22, 452
16, 519 4,802

103/152



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

19 ( 20
20 31 21 31
( (
2,3p9 8,003
28p 22F
8 6 32
1,3ps 85B
33f 19p
4, 3B4 9,3p2
17p
39p 1,22
6 7 13B
178 9 7
8 53
64 1,61
20, 2456 12, 463
1,4p1 1,0B5
31p 29P
2
1,7B4 1,3B7
80 1,41
23
5 6 40p
42P
11B
58P 2,0p1
21, 400 11, 849
9,21 2,8p3
50 2,3B4
12, 139 6,6p1

104/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(3)
( 19 ( 20
20 31 ) 21 31 )
17,180 17,180
17,180 17,180
11,7209 11,7209
11,7209 11,7209
11,7209 11,7209
11,7209 11,7209
685 685
685 685
35,606 35,606
11,000
11,000
35,606 24,606
17,2409 16,512
11,000
12,876 26,526
12,1309 6,621
737 8,904

16,512 7,608

105/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
O O0rArfmOoaOodn

53,541 52,804
12,876 26,526
12,139 6,621
737 19,904
52,804 32,900
82,451 81,714
12,876 26,526
12,139 6,621
737 19,904
81,714 61,810
11,008 5,124
5,883 3,040
5,883 3,040
5,124 2,084
610 250
360 499
360 499
250 249
10,397 4,874
5,522 2,541
5,522 2,541
4,874 2,333
92,849 86,589
12,876 26,526
12,139 6,621
5,522 2,541
6,259 22,445
86,589 64,143

106/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

107/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

19 20
20 31 ) 21 31 )
1 1
( )
2 2
( )
)
( )
( )
( )
(1) (1) ( )
10 10
( ) ( )
38 50 38 50
15 15
20 20
15 15
(2) (2) (
(3)
(1) (1)
( )
(2) (2)

108/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 19 ( 20
20 31 ) 21 31 )
(3) (3)
(4) (4)
( )
20
(1) (1)
( )
(2) (2)
( )
(3) (3)
( )
(4) (4)
( )
( )
( )

109/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 19 ( 20
20 31 ) 21 31 )
19 30 6
19
30 83 19
42 19 13
38
467
13
19 30
16
19 30
20
16
19 30
79

110/152




EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 19 ( 20
20 31 ) 21 31 )
)
14 19
19,800
)
10/ 1400
105
10/ 100
( 19 ( 20
20 31 ) 21 31 )
19 31
( )
20 12 31
21
118
118

111/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

20 31 ) 21 31 )
5,619 2,119
934 585
201 295
534 964
736 1,260
3,064
37
19 ( 20
20 31 ) 21 31 )
2,214 7,864
175
( )
1 0
54 405
56 405

112/152



19 20 31

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

5,150, p93

5,150, p93

()

19 18
12,876
2,500
19 31
19 31
20 28
26,526
5,150
20 31

20

113/152



20 21 31

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

5,150, p93

5,150, p93

()

20 28
26,526
5,150
20 31
20
21 28
3,605
700
21 31

21

114/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

19 20
20 31 ) 21 31 )
(1) (
)
(
)
(2) (
1, 453 1,343
814 980
639 363
281 180
368 195
650 375
332 296
3009 276
19 14
(
(
4 6
5 3
9 9

115/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

20 31 ) ( 21 31 )
( )
20 31 ) ( 21 31 )
( )
( 20 31 ) ( 21 31 )
) ( ) ( ) ( ) ( ) ( )
3,0p4 113,p23109,p59 3,0p4 66,382 63, 318
3,0p4 113,p23109,p59 3,0p4 66,382 63, 318
( 20 31 ) ( 21 31 )
( ) ( ) ( ( ) ( ) ( )
1) 28p 7,649 7,3p6 28p 4,0p0 3,7B7
2) (
3) 11,678 13,8942 1,8p4 3,5p1 3,846 29F
11,961 21,192 9,2B1 3,8B4 7,8p7 4,0B2
1)
2) (
3) 5,9p6 5, 3p2 544 2,3B4 1,8B3 50p
5,9p6 5, 3p2 544 2,3B4 1,8B3 50p
17,868 26,554 8,6B6 6,1p8 9,7p1 3,5B2
)
353

116/152

103



EDINETOOOO
00000000000 DO00O0O((EL2460)

Ooooooooooooooooooad
249

117/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

19 20
20 31 ) 21 31 )
7,970 11,200
1,410 1,085
80 1,471
20 31 ) 21 31 )
) ( )
(1)
6,3p0 3,4p0
1,052 99p
7,3p2 4,3p2
(2)
4,4ps 4,41
8,2p7 8,2p7
12, 675 12, 6709

118/152



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

20 31
10 10
) ( )
(1)
(2)
(3)
6,3po0 6, 813
6,3p0 6, 813
21 31
10 10
) ( )
(1)
(2)
(3)
3,4p0 1,007
3,4p0 1,007

30

119/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

19
20

31

20
21

31 )

120/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

31 )

2,601 2,787 %
4,663 6 6
7,354 2,781 102

31 )

121/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

19 20 31 )

20 31 )
13,227
5,569

) 7,657

2,037
) 260

) 5,359

5,359

19 20 31 )
529
262
148

243
16

) 904

46

951

122/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

20 21 31 )
21
31 )
11, 783
5,456
6,327
2,400
) 693
) 4,620
4,620
20 21 31 )
611
277
139
300
3
) 1,053
70
1,124
2.1
2.5
16 (
)
(1)
(
)
(2)
16 (
)
18 16

123/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

124/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

20

31

21

31 )

2

41.

4 3.

OrFr MO W

,
8 §
50
6 7
27
19
70
35
19
17
10

O NWE OWOWOoO WWOonhM~ o
\‘

(o2}

, 961

O = N O O

N

I
N
O©OONEFE ONOOONMO

(SR ol K&
(o]
I (e} Ko))
Ol
g N
~N BN

1, 448
1,621
2, 1436

01O O~

125/152



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

19 20 31
( : ) ( )
57,000
*1
)
182,|799 . 71,000
100
) ( )
(G
18, 600 6, 161 74
21.8
(* )
( : ) ( )
10,000 - . 41,364 4,990
()
4 0|0 — 7, 261 1,949
* 4

126/152



127/152

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

20 21 31 )
18 10 17
11
13
¢ ) C ) ()
228,|/500
* 1
12, 00
« )
321,|764 216,|500
100
1 6|8 1
C ) C ) C )
()
18, 00 10, 01 79
22.3
(* )
( C ) C ) C )
10, 00 — 28 94 2, 628
(* )

128/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
HININEEEERREREEE R Rnn

40

129/152



106, 717
234,028

76, 798
79,131

184,815

324,697

38,648
20,583

130/152

EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

1,407
77,297

7,947
11, 845

58,910

2,744

2,947
2,564



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

19 20

20 31 ) 21 31 )
16,811 16 12, 453| 43
2,356 |90 1,285 |61
12,139 6,621
12,139 6,621
5,150,[693 5,150,/693

131/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

21 30

561
39,406
3,20p
519
10, 926
3,01p
893
239

58, 755

12,282
12,278

29,202
12,526
15, 739
220
716

43,620

102, 35

132/152



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

21 30

17,00

79
4,82
946
6, 46
578
1,37
137
31,40

4,60
463
332

5,39

36, 80

61, 92
17,18
11, 72
11, 72
33,01

685
32, 32
24,60

3,64

127

~ N © © OoN

[0~

65, 56

102, 3

7 5

133/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

21
21 30
( )
36, 849
4,5p4
32
41, 385
17, 083
9, 4B7
2,3p4
28, 875
11, §75
634
4,0p8
13B
4,5p9
19p
35
4, 7119
890D
11p
3,7L8

134/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

NN
e

30

17,180

17,180

11,729

11,729

11,729

11,729

685

685

24,606

24,606

7,608

3,605
3,718

112

7,721

32,900

135/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

3,605
3,718
112
33,012
61,810
3,605
3,718
112
61,922
2,084
) 1, 432
1, 432
3,516
249
) 121
121
127
2,333
) 1,310
1,310
3,644
64,143
3,605
3,718
) 1,310
1,423

65,567

136/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

30

(1)
10

(2)

(1)

(2)

(3)

(4)

20

137/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

30

(1)

(2)

(3)

(4)

21 30

1,614

138/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

30

360
1,765

2,569
1,364

54

72
122

23

12

30

21

21

5,150, 6|93

5,150, 6P 3

21 28

3,605

700
21 31
21

A WDN P

139/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

NN

30

(1)

(2)

1,330
1,076

254

121
141

263

116
108

12

140/152



E

DINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 21 30 )
) ) ( )
3,0p4 92, 631 89, 567
3,0p4 92, 631 89, 567
( ) ) ( )
(1) 28p 6, 3P4 6,041
(2) ( 5,3p8 5,2k7 8 1
5,611 11, 5§72 5,9p0
127 (
(
(
(1) 12,675
(2)
3,200
954

30

141/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

21 30 )
21
21 30
12,729 78
721 90
()
3,718
3,718

5,150

142/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(1)

(2)

143/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

ASSET MANAGEMENT
(

| NC.
42,000,

d

2
1
(1)
(a) (b) (c)
UFJ
( 324,279
( )
)
21 9
(2)
(a) (b) (c)
7,238
145,069
21 9
(3)

(a) (b) (c)
NOMURRASET MANAGEMENT U. K. 1986
LI MI TED
( £4,744) 391
U. K. )

NOMURMRPORATE RESEARCH AND 1940

00

(SEC)

21 9

(1)

10,000

144/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(2)

(3)

(1)

(2)

(3)
NOMURA ASSET MANAGEMENT U. K. LI MI TED(

) 100. 0
3
25 1
21 3 23
21 5 21
21 6 10
21 7 22

145/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

146/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

21 6 22

147/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

21 11 30

148/152



17

21

16

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

21 4 30

20 9

21 3 16

149/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

XBRL

150/152



17

21

15

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

21 11 5

21 3

21 9 15

151/152



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

XBRL

152/152



	表紙
	本文
	第一部ファンド情報
	第1ファンドの状況
	1ファンドの性格
	(1)ファンドの目的及び基本的性格
	(2)ファンドの仕組み

	2投資方針
	(1)投資方針
	(2)投資対象
	(3)運用体制
	(4)分配方針
	(5)投資制限

	3投資リスク
	4手数料等及び税金
	(1)申込手数料
	(2)換金(解約)手数料
	(3)信託報酬等
	(4)その他の手数料等
	(5)課税上の取扱い

	5運用状況
	(1)投資状況
	(2)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(3)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移




	第二部ファンドの詳細情報
	第1ファンドの沿革
	第2手続等
	1申込(販売)手続等
	2換金(解約)手続等

	第3管理及び運営
	1資産管理等の概要
	(１)資産の評価
	(２)保管
	(３)信託期間
	(４)計算期間
	(５)その他

	2受益者の権利等

	第4ファンドの経理状況
	1財務諸表
	(1)貸借対照表
	(2)損益及び剰余金計算書
	(3)注記表
	(4)附属明細表

	2ファンドの現況
	純資産額計算書


	第5設定及び解約の実績

	第三部特別情報
	第1委託会社等の概況
	1委託会社等の概況
	2事業の内容及び営業の概況
	３委託会社等の経理状況
	(1)貸借対照表
	(2)損益計算書
	(3)株主資本等変動計算書

	4利害関係人との取引制限
	5その他

	第2その他の関係法人の概況
	1名称、資本金の額及び事業の内容
	2関係業務の概要
	3資本関係

	第3参考情報

	監査報告書

