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26 2,289 0.6579
26 2,446 0.6480
26 2,448 0.6240
26 2,083 0.6087
26 2,300 0.6433
26 2,674 0.6622
26 3,481 0.6865
26 4,092 0.6870
26 25 4,594 0.7042
26 4,686 0.7203
26 10 4,780 0.6872
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19 20 19 25 6.6%
19 26 20 25 33.5%
20 26 21 25 22.7%
21 26 22 27 9.1%
22 28 23 26 8.8%
23 27 24 25 2.4%
24 26 25 25 60.3%
25 26 26 25 7.9%
x 100
19 20 19 25 3,483,131,307 51,271,993
19 26 20 25 8,341,383,027 1,558,698,047
20 26 21 25 4,940,633,859 2,700,176,797
21 26 22 27 4,469,165,797 8,822,744,281
22 28 23 26 1,065,139,568 4,449,712,030
23 27 24 25 1,451,949,596 2,214,254 ,648
24 26 25 25 582,706,649 2,537,722,187
25 26 26 25 5,960,494,053 1,436,144,132
FOF
26 10 31
4,873,158,431 100.15
( ) — 7,161,341 0.15
( ) 4,865,997,090 100.00
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26 10 31
() () ()
() ()
2,510,255,208 1.8451 4,631,671,881 1.9413 4,873,158,431}100.15
26 10 31
100.15
100.15
26 10 31
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7,128,319,640 98.22
— 129,029,711 178
7,257,349,351 100.00

26 10 31

() () ()

() ()
82,400 6,038.44 497,567,706 6,498.00 535,435,200 7.38
517,500 603.02 312,062,850 632.20 327,163,500 4.51
79,000 3,659.64 289,111,830 3,651.50) 288,468,500 3.97
65,300 4,251,914 277,650,264 4,399.50 287,287,350 3.99
167,200 1,530.99 255,982,160 1,699.00 284,072,800 3.91
142,200 1,861.71 264,735,467 1,938.00 275,583,600 3.80
34,600 6,489.57] 224,539,414 7,225.00 249,985,000 3.44
20,300 11,757.44 238,676,106 12,205.00 247,761,500 3.41
57,600 4,169.55 240,166,195 4,281.00 246,585,600 3.40
36,600 5,893.84 215,714,868 6,590.00) 241,194,000 3.32
388,000 608.70 236,179,175 615.00 238,620,000 3.29
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9,600 20,661.90 198,354,300 23,730.00 227,808,000 3.14
77,500 2,984.02 231,262,289 2,934.00 227,385,000 3.13
61,600 3,219.79 198,336,716 3,599.00 221,698,400 3.03
7,100 28,078.33 199,356,188 31,070.00 220,597,000 3.04
29,500 6,728.11 198,479,276 7,222.00 213,049,000 2.94
114,900 1,673.17 192,247,484 1,849.00 212,450,100 2.93
60,000 3,365.93 201,956,329 3,507.50 210,450,000 2.90
513,000 378.17] 194,004,989 386.00 198,018,000 2.73
127,200 1,574.84 200,319,648 1,508.50 191,881,200 2.64
64,200 2,913.79 187,065,318 2,988.00 191,829,600 2.64
349,600 52371 183,091,619 545.40 190,671,840 2.63
270,000 754,54 203,725,821 679.00 183,330,000 253
202,000 861.41] 174,004,820 863.00 174,326,000 2.49
326,000 544,20 177,411,779 512.00 166,912,000 2.30
111,700 1,541.39 172,169,341 1,480.50 165,371,850 2.28
20,100 8,000.22 162,613,611 7,939.00 159,573,900 2.20
119,000 1,12357 133,705,999 1,276.00 151,844,000 2.09
28,400 4,699.26 133,459,062 5,009.00 142,255,600 1.99
54,400 2,617.99 142,417,190 2,576.00 140,134,400 1.93
26 10 31
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3.29

8.52

3.91

3.97

1.34

2.28

5.57)

15.65

12.39

1.77

2.30

2.64

8.78

6.72

8.47

2.64

2.90

5.07)

98.22
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26 10
11,188,928 0.48%
2,288,552,708 98.63%
20,666,013 0.89%
2,320,407,649 100.00%
26 10
() () (%)
) )
F( /FOFs ) 1,084,467,947 2.1696 2.1103 98.63%
2,352,914,338 2,288,552,708
10,995,409 1.0176 1.0176 0.48%
11,188,934 11,188,928
98.63%
0.48%
99.11%
26 10
26 10
19 20 22 1.0000
19 25 803 0.8211
20 25 1,100 0.5549
21 25 1,268 0.6069
29 97 701 0.5011
23 26 470 0.4981
24 25 401 0.4713
25 25 342 0.9149
25 10 383 0.9275
25 11 408 0.9377
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25 12 525 1.0111
26 647 1.0120
26 675 0.9722
26 687 0.9514
26 989 0.9195
26 1,023 0.9106
26 1,213 0.9572
26 1,582 0.9934
26 1,847 0.9866
% 25 2,021 0.9853
26 2,041 0.9977
26 10 2,320 0.9491
19 20 19 25 17.9%
19 26 20 25 32.4%
20 26 21 25 9.4%
21 26 22 27 17.4%
22 28 23 26 0.6%
23 27 24 25 5.4%
24 26 25 25 94.1%
25 26 26 25 7.7%
x 100
()
19 20 19 25 985,737,914 7,185,763
19 26 20 25 1,517,858,167 512,615,352
20 26 21 25 647,398,603 540,923,306
21 26 22 27 465,472,398 1,155,580,066
22 28 23 26 372,347,957 826,969,195
23 27 24 25 362,819,100 455,869,925
24 26 25 25 115,951,264 594,216,195
25 26 26 25 1,876,820,898 199,392,711
FOF
D 26 10 31
/ () ()
2,358,650, 668 100.15
) 3,638,797 0.15
( ) 2,355,011,871 100.00
()
/ () ()
16,931,547,800 91.37
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( ) 1,597,266,548 8.62
( ) 18,528,814, 348 100.00
) 26 10 31
/
C )
) ) )
4.9931 4.9974
471,975,561 100.15
2,356,621,174| 2,358,650, 668
100.15
100.15
/
« () () () ()
()
1 423,600 1,283.92| 543,868,512 2,170.00 919,212,000 4.96
2 198,100 4,044.51| 801,217,803| 4,250.00 841,925,000| 4.54
3 582,600 1,415.18| 824,484,061 1,185.00 690,381,000 3.72
4 121,400 3,601.11| 437,175,843] 5,050.00 613,070,000 3.30
5 344,700 1,616.74| 557,293,460 1,605.00 553,243,500 2.98
6 227,500 1,985.84| 451,778,600 2,387.00 543,042,500 2.93
7 228,100 1,702.96| 388,447,177 2,353.00 536,719,300 2.89
8 348,500 1,151.82| 401,409,624 1,487.00 518,219,500 2.79
9 113,400 3,524.77| 399,709,207| 4,270.00 484,218,000 2.61
10 205,700 1,423.32| 292,777,866 2,293.00 471,670,100 2.54
11 244,400 1,790.93| 437,704,647 1,915.00 468,026,000 2.52
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12 80,200 4,712.17| 377,916,639 5,690.00( 456,338,000| 2.46
13 437,600 750.80| 328,550,080 969.00| 424,034,400| 2.28
14 118,000 3,129.36| 369,264,588 3,485.00 411,230,000| 2.21
15 125,8001 4,056.74| 510,338,519 3,265.00| 410,737,000| 2.21
16 171,7001 3,174.35| 545,036,495 2,285.00| 392,334,500| 2.11
17 140,300 1,581.52| 221,888,318 2,667.00| 374,180,100| 2.01
18 129,300( 2,674.12| 345,763,716 2,864.00 370,315,200| 1.99
19 145,300 3,434.58| 499,045,527 2,520.00| 366,156,000| 1.97
20 284,800 1,333.45| 379,768,029 1,244.00( 354,291,200( 1.91
21 392,500 869.72| 341,365,174 901.00| 353,642,500| 1.90
22 368,600 797.96| 294,128,559 911.00| 335,794,600( 1.81
23 384,600 659.78| 253,752,334 839.00 322,679,400| 1.74
24 584,500 490.66| 286,791,614 543.00 317,383,500| 1.71
25 76,200 3,585.58| 273,221,511 3,995.00( 304,419,000| 1.64
26 259,000 1,950.00| 505,050,892 1,146.00| 296,814,000 1.60
27 282,000 995.00| 280,590,000| 1,045.00| 294,690,000| 1.59
28 361,200 715.28| 258,362,254 804.00 290,404,800| 1.56
29 124,4001 2,592.60| 322,519,440 2,246.00| 279,402,400| 1.50
30 137,100( 2,323.84| 318,598,464| 1,957.00| 268,304,700| 1.44
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18.96

13.21

12.03

9.58

8.39

7.19

3.96

3.60

3.45

3.30

261

1.39

1.35

1.35

0.93

91.37

)
26 10
6,101,414,559 98.23%
110,111,744 1.77%
6,211,526,303 100.00%
QD)
26 10
() () (%)
() ()
T.Rowe Price Funds SICAV-
1|U.S. Large-Cap Growth Equity 1,135,832 2,110 2,150 39.33%
Fund
2,397,257,933 2,442 ,855,862
T.Rowe Price Funds SICAV-
2|U.S. Large-Cap Value Equity 1,429,403 1,708 1,703 39.20%
Fund
2,441,433,905 2,435,012,799
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T.Rowe Price Funds SICAV-

0
U.S. Blue Chip Equity Fund 570,060 2,113 2,146 19.70%

1,204,799,275 1,223,545,897

98.23%
98.23%
26 10
26 10
19 2 174 1.0000
19 . 2,433 1.0079
20 - 3,724 0.7083
” . 4,703 0.6046
- . 3,202 0.6065
- 2 1,762 0.5578
" - 1,579 0.7299
- . 1,322 1.1374
25 10 1,544 1.1965
25 11 1,729 1.2705
25 12 1,936 1.3371
26 2,306 1.2864
26 2,575 1.3274
26 2,652 1.3171
26 2,556 1.2881
26 2,729 1.3159
26 3,138 1.3430
26 4,044 1.3723
26 4,847 1.3992
- . 5,536 1.4561
26 5,502 1.4510
26 10 6,211 1.4582
19 20 19 25 0.8%
19 26 20 25 29.7%
20 26 21 25 14.6%
21 26 22 27 0.3%
22 28 23 26 8.0%
23 27 24 25 30.9%
24 26 25 25 55. 8%
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25 26 26 25 28.0% |
+ x 100
(2
19 20 19 25 2,566,435,271 151,790,652
19 26 20 25 7,388,576,862 4,544,508, 141
20 26 21 25 6,346,277,218 3,824,279,114
21 26 22 27 2,707,343,662 5,208,724,761
22 28 23 26 948,382,782 3,068,784,142
23 27 24 25 937,114,880 1,932,546,789
24 26 25 25 289,893,562 1,290,986,466
25 26 26 25 3,376,312,918 736,094,583
(D)
2610
28,275,955 0.48%
5,806,463,741 98.60%
53,874,563 0.91%
5,888,614,259 100.00%
)
26 10
() () (%)
() ()
1 /FOFs 5,925,567,651 1.0244 0.9799 98.60%
6,070,563,613 5,806,463,741
2 27,786,906 1.0176 1.0176 0.48%
28,275,960 28,275,955
98.60%
0.48%
99.09%
26 10
26 10
(D)
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19 20 43 1.0000
19 - 1,922 1.0020
20 - 2,734 0.7131
’1 - 4,853 0.6478
- ”7 3,518 0.6012
- 2 1,550 0.5069
" - 1,488 0.6269
s - 1,338 0.9512
25 10 1,536 0.9820
25 11 1,674 1.0103
25 12 1,915 1.0499
26 2,300 1.0191
26 2,590 1.0602
26 2,614 1.0308
26 2,643 1.0415
26 2,778 1.0474
26 3,102 1.0379
26 3,909 1.0394
26 4,634 1.0473
2 - 5,148 1.0584
26 5,101 1.0527
26 10 5,888 0.9989
19 20 19 25 0.2%
19 26 20 25 28.8%
20 26 21 25 9.2%
21 26 22 27 7.2%
22 28 23 26 15.7%
23 27 24 25 23.7%
24 26 25 25 51.7%
25 26 26 25 11.3%
x 100
19 20 19 25 1,939,717,287 21,233,237
19 26 20 25 6,559,634,672 4,644,142 ,692
20 26 21 25 5,062,492,042 1,404,677,178
21 26 22 27 3,350,707,668 4,989,965,728
22 28 23 26 629,905,219 3,423,398,918
23 27 24 25 1,125,914,546 1,811,032,774
24 26 25 25 565,113,556 1,531,649,047
25 26 26 25 4,266,583,728 809,633,519
FOF F
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2014 10 31

5,845,123,063 100.17
— 9,760,745 0.17
5,835,362,318 100.00
()
3,114,741,055 1.9226 5,988,401,153 1.8766 5,845,123,063/100.17
()
100.17
100.17
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2014 10 31

527,260,423 9.02
343,023,065 5.87
1,116,548,467 19.10
425,333,717 7.28
193,666,175 3.3]
273,780,990 4.68
120,801,170 2.07
93,835,103 1.6
1,791,746,907 30.65
642,434,834 10.99
77,972,184 133
81,317,154 1.39
5,687,720,189 97.31
— 157,346,210 2.69
5,845,066,399 100.00
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()
ROYAL DUTCH SHELL PLC- 57,250 3,989.80) 228,416,303 3,896.79 223,091,142 3.82
A SHS
ROCHE HOLDING AG- 6,114 30,970.37] 189,352,900 32,409.62 198,152,441 3.39
GENUSSCHEIN
IANHEUSER-BUSCH INBEV 15,133 11,212.16 169,673,749 12,010.64 181,757,139 3.1
NV
UNILEVER NV-CVA 39,879 4,304.84 171,672,803 4,166.38 166,151,187 2.84
\VIVENDI 54,844 2,654.10 145,561,938 2,634.73 144,499,461 2.47
BG GROUP PLC 69,274 1,980.49 137,196,800 1,795.75 124,399,416 2.13
ISOCIETE GENERALE 24,208 5,688.94 137,717,953 5,122.02 123,994,005 2.12
NOKIA OYJ 133,127 821.60 109,377,170 907.41 120,801,170 2.07]
PERNOD-RICARD SA 9,745 11,996.23 116,903,341 12,375.81 120,602,346 2.09
DUFRY AG-REG 7,605 16,844.22 128,100,335 15,461.47 117,584,494 2.0
LONZA GROUP AG-REG 8,642 11,207.76 96,857,472 13,242.88 114,445,038 1.99
AVIVA PLC 122,381 870.89 106,576,806 906.18 110,900,340 1.90
GEA GROUP AG 21,734 4,694.59 102,032,394 4,992.49 108,506,865 1.89
ING GROEP NV-CVA 69,877} 1,454.80 101,657,579 1,525.44 106,593,590 1.82
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SANOFI 10,572 11,558.76 122,199,284 9,909.19 104,760,041 1.79
GLENCORE PLC 186,871 589.08 110,082,364 554.73 103,663,835 1.77]
LONDON STOCK 29,4614 3,227.49 95,085,114 3,448.06 101,583,514 1.74
EXCHANGE GROUP

PRUDENTIAL PLC 40,585 2,399.34 97,377,509 2,500.79 101,493,640 1.74
CARNIVAL PLC 23,055 4,150.02 95,678,834 4,315.79 99,500,073 1.70
FIRSTGROUP PLC 497,534 226.61 112,748,797] 193.83 96,438,766 1.65
SMURFIT KAPPA GROUP 42,060 2,323.11 97,710,169 2,230.99 93,835,103 1.6
PLC

VODAFONE GROUP PLC 259,619 381.40 99,020,990 361.16 93,764,939 1.60
STANDARD CHARTERED 56,199 2,179.25 122,469,798 1,650.73 92,767,939 1.59
PLC

CENTRICA PLC 176,463 562.63 99,284,048 524.47) 92,549,570 1.58
UCB SA 10,208 8,561.43 87,395,124 9,014.87] 92,023,854 1.57]
IARKEMA 13,472 8,905.50 119,974,913 6,683.30) 90,037,418 1.54
FINECOBANK SPA 156,467] 535.15 83,734,609 558.64 87,408,912 1.50
HEINEKEN NV 10,690 7,309.60 78,139,662 8,174.29 87,383,224 1.49
IAMADEUS IT HOLDING SA- 21,747 4,126.18 89,732,138 3,925.23 85,362,041 1.46
A SHS

IACCOR SA 18,342 4,937.45 90,562,866 4,537.75 83,231,484 1.42
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()

5.95

7.74

7.21

4.10

2.05

1.93

1.16

3.13

0.92

2.72

11.68

1.34

10.59

14.40

4.22

4.75

3.05

2.07

5.85

2.47

97.31
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)
2610
10,343,993 0.47%
2,183,525,182 98.26%
28,360,384 1.28%
2,222,229,559 100.00%
)
26 10
() () (%)
) )
1 /FOFs ) K 2,308,166,155 0.9640 0.9460 98.26%
2,225,170,324 2,183,525,182
2 10,165,088 1.0176 1.0176 0.47%
10,344,000 10,343,993
98.26%
0.47%
98.72%
26 10
26 10
)
19 20 41 1.0000
19 - 1,304 1.1230
20 ’s 2,423 0.7307
’1 - 3,009 0.7297
-~ ”7 1,704 0.7641
’3 26 667 0.6174
” ’s 647 0.6509
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25 25 482 0.8642
25 10 539 0.8782
25 11 577 0.8840
25 12 738 0.8990
26 829 0.8307
26 919 0.8488
26 960 0.8510
26 1,035 0.8615
26 1,126 0.9001
26 1,273 0.9040
26 1,627 0.9398
26 1,938 0.9647
26 25 2,082 0.9574
26 2,066 0.9549
26 10 2,222 0.9310
19 20 19 25 12.3%
19 26 20 25 34._9%
20 26 21 25 0.1%
21 26 22 27 4.7%
22 28 23 26 19.2%
23 27 24 25 5.4%
24 26 25 25 32.8%
25 26 26 25 10.8%
+ x 100
19 20 19 25 1,316,916,363 155,449,770
19 26 20 25 4,519,133,383 2,363,507,870
20 26 21 25 2,754,836,039 1,947,227,302
21 26 22 27 1,237,093,468 3,130,696,408
22 28 23 26 221,783,480 1,371,499,078
23 27 24 25 565,265,196 651,673,284
24 26 25 25 151,653,388 588,905,455
25 26 26 25 1,875,504,990 258,083,667
FOF F
26 10 31
() ()
2,214,984,472 100.25
( ) — 5,459,102 0.25
( ) 2,209,525,370 100.00
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() ()
339,286,618 14.10
329,461,446 13.69
265,532,524 11.04
206,076,569 8.56
199,342,248 8.28
194,894,899 8.10
126,783,008 527
114,104,123 4.74
102,219,686 4.25
93,969,168 391
68,099,495 2.83
52,587,830 2.19
50,938,993 212
49,149,703 2.04
40,375,701 1.68
31,636,139 131
18,913,176 0.79
13,450,426 0.56
11,671,118 0.49
9,022,835 0.37
7,745,223 0.32
7,182,394 0.30
6,580,142 0.27
3,523,580 0.15
3,033,454 0.13
2,980,958 0.12
2,348,561,456 97.61
— 57,603,350 2.39
2,406,164,806 100.00

()

() () () () ()
1 1,907,496,101 | 1.1475 2,188,851,776 | 1.1612 2,214,984,472 | 100.25
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()
100.25
100.25
() () () () ()
TAIWAN SEMICONDUCTOR
1 220,000 445.34 | 97,974,824 462.60 | 101,772,000 | 4.23
MANUFAC
2 BANK OF CHINA LTD-H 1,913,000 51.18 | 97,915,281 51.88 | 99,261,744 | 4.13
SAMSUNG ELECTRONICS CO
3 699 | 134,079.35 | 93,721,468 | 122,705.89 | 85,771,424 | 3.56
LTD
4 IND & COMM BK OF CHINA - H 1,138,000 73.04 | 83,130,677 71.48| 81,352,206 | 3.38
5 NASPERS LTD-N SHS 6,041| 13,059.14 | 78,890,282 | 13,218.83| 79,855,012 | 3.32
ITAUSA-INVESTIMENTOS ITAU-
6 144,073 442.19 | 63,707,658 43478 | 62,641,327 | 2.60
PR
7 MTN GROUPLTD 21,636 2,326.36 | 50,333,326 2,420.43 | 52,368,553 | 2.18
8 CHINA MOBILE (HONG KONG) 38,000 1,230.64 | 46,764,624 1,326.10 | 50,391,990 | 2.09
9 FIRSTRAND LTD 99,554 433.54 | 43,160,888 461.75| 45,969,458 | 1.91
10 MALAYAN BANKING BHD 131,017 330.30 | 43,275,170 323.00| 42,319,801 | 1.76
GRUPO FINANCIERO BANORTE-
11 58,300 728.87 | 42,493,285 706.60 | 41,195071| 1.71
(6]
12 HCL TECHNOLOGIESLTD 13,806 2,866.49 | 39,574,778 2,838.15| 39,183,499 | 1.63
13 HANA FINANCIAL GROUP 9,492 4,088.07 | 38,803,998 3,870.27 | 36,736,650 | 1.53
14 CHUNGHWA TELECOM COLTD 108,000 330.33 | 35,676,288 333.72| 36,041,760 | 1.50
POWSZECHNY ZAKLAD
15 2,204 | 15,138.44 | 33,365,137 | 16,337.09 | 36,006,959 | 1.50

UBEZPIECZE
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PETROLEO BRASILEIRO-SPON-
16 25,700 1,938.96 | 49,831,276 1,290.21| 33,158,448 | 1.38
ADR
17 TATA MOTORS LTD 32,449 859.29 | 27,883,365 94851 | 30,778,201 | 1.28
18 TURKIYE GARANTI BANKASI 69,800 428.99 | 29,943,904 428.08| 29,880,626 | 1.24
CHINA PETROLEUM &
19 292,000 105.23 | 30,729,286 9461 | 27,626412| 1.15
CHEMICAL-H
20 HON HAI PRECISION INDUSTRY 78,616 350.24 | 27,535,160 342.71| 26,943275| 1.12
21 KOREA ELECTRIC POWER CORP 5,496 4,322.47 | 23,756,322 4,779.39| 26,267,582 | 1.09
22 AXIATA GROUP BERHAD 109,500 231.29 | 25,326,460 235.43| 25,779,694 | 1.07
23 KB FINANCIAL GROUP INC 5,758 3,927.00 | 22,611,692 4,467.70 | 25,725,017 | 1.07
24 ICICI BANK LTD 8,746 2,699.15 | 23,606,779 2,905.28 | 25,409,666 | 1.06
E.SUN FINANCIAL HOLDING
25 357,110 69.25 | 24,733,430 68.76 | 24,554,884 | 1.02
COMPANY LTD.
26 CHINA MINSHENG BANKING-H 229,000 108.29 | 24,800,055 107.16 | 24,539,640 1.02
27 AMERICA MOVIL-ADR SERIESL 9,025 2,645.62 | 23,876,750 2,621.97 | 23,663,308 0.98
BANK RAKYAT INDONESIA
28 233,100 100.11 | 23,337,551 98.50 | 22,962,098 | 0.95
PERSER
MEGA FINANCIAL HOLDING CO
29 250,130 93.78 | 23,458,657 90.00| 22,511,700| 0.94
LT
BANGKOK BANK PUBLIC CO-
30 33,728 672.26 | 22,674,281 658.55| 22,211,911| 0.92
NVDR
()
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8.94

8.35

1.92

3.22

0.60

0.74

4.09

0.65

2.45

0.42

0.79

27.88

342

157

1.39

272

5.99

1151

4.30

6.66

97.61

(

(

)

)

2610

74,316,085

0.49%

14,894,823,491

98.73%

117,003,924

0.78%

15,086,143,500

100.00%

26 10
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() () (%)
() ()
1 /FOFs ) F( 13,160,296,423 1.1277 1.1318 98.73%
14,841,842,112 14,894,823,491
2 73,030,744 1.0176 1.0176 0.49%
74,316,092 74,316,085
98.73%
0.49%
99.22%
26 10
26 10
)
19 20 82 1.0000
19 25 4,105 1.0031
20 25 10,928 0.9933
21 25 10,019 0.9980
2 27 6,513 1.0339
23 26 4,506 1.0434
a 25 3,933 1.0585
25 25 2,427 1.0735
25 10 2,732 1.0802
25 11 2,918 1.0801
25 12 3,597 1.0752
26 4,328 1.0823
26 4,774 1.0836
26 4,934 1.0824
26 5,947 1.0830
26 6,213 1.0860
26 7,200 1.0893
26 9,501 1.0907
26 11,094 1.0941
26 25 12,499 1.0924
26 12,471 1.0936
26 10 15,086 1.0963
19 20 19 25 0.3%
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19 26 20 25 1.0%
20 26 21 25 0.5%
21 26 22 27 3.6%
22 28 23 26 0.9%
23 27 24 25 1.4%
24 26 25 25 1.4%
25 26 26 25 1.8%
19 20 19 25 4,315,547,131 222,785,816
19 26 20 25 12,538,151,192 5,628,721,937
20 26 21 25 4,410,002,923 5,372,666,721
21 26 22 27 2,713,010,548 6,452,419,788
22 28 23 26 2,241,474,324 4,222,990,731
23 27 24 25 2,153,400,728 2,755,990,457
24 26 25 25 1,153,071,537 2,608,024,866
25 26 26 25 10,393,646,857 1,212,712,988
FOF F
26 10 31
14,932,799,155 100.05
( ) — 7,162,045 0.05
( ) 14,925,637,110) 100.00
26 10 31
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11,544,491,036 12834  14,816,199,796 12935  14,932,799,155100.05
26 10 31
100.05
100.05
26 10 31
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28,971,399,000 76.70
1,917,836,698 5.08
6,159,719,000 1631
403,866,000 1.07
6,563,585,000 17.38
) — 320,047,204 0.84
) 37,772,867,902 100.00
30
26 10 31
( ) )
( ()
3,800,000,000 103.20 3,921,600,000 103.03 3,915,482,000 1.9000 2016/6/20] 10.37
2,500,000,000] 104.39 2,609,500,000] 105.42 2,635,675,000 1.0000 2022/3/20) 6.98
1,900,000,000) 102.31 1,943,996,000] 103.76) 1,971,554,000 0.800| 2023/6/20| 5.22
1,800,000,000 102.56 1,846,146,000 103.88 1,869,876,000 0.800] 2022/12/20] 4.95
1,600,000,000] 105.32 1,685,178,000 108.68 1,738,960,000 1.7000 2033/6/20] 4.60
1,600,000,000 103.68 1,659,020,000) 103.92 1,662,816,000 0.800 2022/9/201 4.40
1,400,000,000] 100.95 1,413,300,000 101.85 1,425,900,000 0.600| 2023/12/20| 3.77)
1,100,000,000) 105.16 1,156,760,000] 106.13 1,167,474,000 1.100 2021/12/20f 3.09
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1,100,000,000} 101.14 1,112,628,000 101.57 1,117,270,000 0.600 2024/6/201 2.96
900,000,000 105.40 948,609,000 109.23 983,079,000 1.700 2032/12/20| 2.60)
800,000,000 104.71 837,732,000 106.38 851,096,000 1.600 2033/12/20| 2.25
800,000,000 105.79 846,390,000 105.53 844,264,000 17000 2018/3/20| 2.24
800,000,000 105.89 846,880,000} 104.87] 838,968,000 1.900 2017/6/20| 2.22
800,000,000 103.45 827,639,000 104.38 835,088,000 1500 2034/3/20] 2.21]
600,000,000 117.42 704,526,000 121.29 727,770,000 25001 2035/9/20] 1.93
500,000,000 112.10 560,515,000 115.28 576,415,000 2,000 2031/3/20] 1.53
400,000,000 115.61] 462,440,000 117.08 468,336,000 2100 2026/12/20| 1.24
400,000,000 114.24 456,980,000 116.99 467,964,000 2300 2039/3/20] 1.24
400,000,000} 106.62) 426,492,000} 110.15 440,612,000 1.7000 2031/12/20] 1.17]
350,000,000 116.36 407,284,500 118.63 415,229,500 22000 2029/6/20) 1.10
400,000,000 100.16 400,640,000 100.42 401,700,000 0.500 2024/9/201 1.06
300,000,000 114.27 342,816,000 115.62 346,869,000 2.000 2025/12/20] 0.92
300,000,000 112.59 337,785,000 114.85 344,562,000 22000 2041/3/20 0.9
300,000,000 110.33 331,002,000 113.63 340,911,000 1.9000 2031/6/20] 0.90
300,000,000} 108.01 324,036,000} 111.59 334,773,000 1.8000 2032/3/20] 0.89
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300,000,000 108.26 324,789,000 110.23 330,708,000  2.000 2042/3/20| 0.83
300,000,000 106.38 319,155,000 109.95 329,856,000 17000 2032/3/20| 0.87
300,000,000 107.08 321,258,000 106.48 319,458,000  1.860] 2018/9/20| 0.85
300,000,000 105.60 316,827,000 105.38 316,143,000  1.400 2018/12/20| 0.84
300,000,000 104.25 312,750,000 104.15 312,450,000  0.150) 2022/11/20| 0.83
26 10 31

76.70

5.08

17.38

99.19

26 10
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18,706,302 0.46%
4,034,402,298 98.64%
37,044,876 0.91%
2,000,153,476 100.00%
)
26 10
() () (%)
() ()
1 / FOFS) 3,344,998,175 1.1904 1.2061 98.64%
3,082,161,605|  4,034,402,298
2 18,382,766 1.0176 1.0176 0.46%
18,706,313 18,706,302
98.64%
0.46%
99.09%
26 10
26 10
)
10 2 56 1.0000
L ” 2,802 0.9768
2 ”5 810 0.8419
” ” 3,001 0.7774
’ . 2,320 0.7744
” . 1,244 0.7384
o ”5 1,146 0.7826
” ” 896 0.9600
25 10 981 0.9652
2% 11 1.073 0.9955
% 12 1.374 1.0173
% 1,651 1.0038
2% 1,808 1.0084
2 1,859 1.0047
26 1,663 1.0098
26 1,753 1.0184
% 2,010 1.0150
2% 2,580 1.0215
% 3,104 1.0414
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26 25 3,555 1.0831
26 3,567 1.0896
26 10 4,090 1.0965
19 20 19 25 2.3%
19 26 20 25 13.8%
20 26 21 25 7. 7%
21 26 22 27 0.4%
22 28 23 26 4.6%
23 27 24 25 6.0%
24 26 25 25 22.7%
25 26 26 25 12.8%
+ x 100
19 20 19 25 2,922,531,891 53,687,995
19 26 20 25 4,762,694,364 6,669,111,664
20 26 21 25 3,609,216,197 594,543,271
21 26 22 27 2,171,143,751 3,152,387,718
22 28 23 26 615,878,625 1,926,168,220
23 27 24 25 805,087,600 1,026,169,237
24 26 25 25 305,493,136 835,897,478
25 26 26 25 2,983,993,163 635,322,839
FOF F( )
() ( 26 10 )
) )
4,052,894,196 100.10
| 4,052,894,196 100.10
( ) 4,243,899 0.10
4,048,650,297 100.00
) ( 26 10 )
/ ) () ) ) ) ()

3,210,976,229 1.1800 | 3,789,048,453 1.2622 | 4,052,894,196 100.10

)
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100.10
)
26 10 )

() ()
1,896,749,992 46.80
1,843,856,442 45.50

31,365,545 0.77
12,729,772 0.31

3,170,860 0.08

2,883,842 0.07

2,743,531 0.07

18,108,510 0.45
16,539,742 0.41

1,568,768 0.04

1,011,974,741 24.97
973,497,207 24.02
29,220,418 0.72

5,320,483 0.13

3,936,633 0.10
1,105,876, 252 27.29
1,015,603,571 25.06

42,868,997 1.06
21,662,506 0.53

7,105,798 0.18

6,227,497 0.15

4,947,945 0.12

2,859,907 0.07

2,266,618 0.06

1,719,579 0.04

613,834 0.02
48,598,350 1.20
48,598,350 1.20
68,631,593 1.69

4,052,742,738 100.00

(

)
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/ ()
O 9O 1Tol 9O 10
UNITED STATES TREASURY 2001
S 2/ | 2.000000 177,677,500| 98.56| 175,134,464| 100.02| 177.718,365| 4.39
UNITED STATES TREASURY 20171
R e & 0| 0875000 170,023,700 99.71| 169,546,391| 100.20| 170.368,848| 4.20
UNITED STATES TREASURY 2016/
R S s | 0:375000 164,556,700 99.91| 164,421,763| 100.09| 164,711,383| 4.06
UNITED STATES TREASURY 2016/
D S TS A Vs | 0500000 142,142,000 | 10023 142,460,831| 100.11| 142,308,306| 351
UNITED STATES TREASURY 20177
NSNS 0| 075000 138,315,100 90.87| 138,142,206 100.35| 138,801,9609| 3.42
UNITED STATES TREASURY 2019/
T e O | 1625000 122,460,800 99.87| 122,307,724| 100.67| 123203533| 3.04
UNITED STATES TREASURY 20041
e e o o e 2/ | 2:375000 122,460,800 99.65| 122,043970| 100.60| 123206,586| 3.04
UNITED STATES TREASURY 2016/
LS 2l | 0500000 107,699,900 | 100.01| 107,717,131| 100.22| 107.944,378| 266
USTREASURY N/B 4.5% 22%2/ 4.500000 78724800| 122.73| 96,621,148 127.17| 100,115902| 247
UNITED STATES TREASURY 2019/
10 | D T ooy o | 1625000 86,378,600 99.25| 85738.443| 10020| s6,635,144| 214
UNITED STATES TREASURY 20191
T el v o | 1.750000 79.271,500| 101.19| 80221.456| 100.82| 79,907.868| 1.97
UNITED STATES TREASURY 20171
12 | D e o 20n | as7s000 78178100 100.19| 78330272 90.93| 78120620| 1.93
UNITED STATES TREASURY 2001
13 | D T oot oo | 2125000 53,029,900 | 101.53| 53843217| 10081| 53461033 132
UNITED STATES TREASURY 2021/
14 | A ot oo 2| 2250000 51,389,800 | 100.78| 51,791,154| 101.84| 52:337.427| 1.29
15 | FANNIE MAE POOL 5% 2035/2/1 22/315’ 5.000000 44,105,199 | 111.25| 49,067,034| 11092| 48923692 121
UNITED STATES TREASURY 20441
16 | D T o o | 3375000 44829400 101.78| 45,628279| 10655| 47.767.967| 118
UNITED STATES TREASURY 20191
17 | D s o 02| 1500000 42282700 99.10| 43888141| 99.96| 44265420 1.09
UNITED STATES TREASURY 2021/
18 | T e 22/ | 2000000 40455800 98.99| 40,048,005| 100.18| 40531.856| 1.00
19 | FANNIE MAE POOL 4% 2044/10/1 Zf(;‘l” 4.000000 32.802,000| 106.27| 34,858958| 106.31| 34872790 o086
FANNIE MAE POOL 45% 2041
20 |FANNE o | 4500000 31,570,679 | 108.06| 34,115591| 108.47| 34.247556| o085
21 | FANNIE MAE POCL 3.5% 204371 3 500000 30,746,120| 104.24| 34137,830| 104.00| 34.058584| 0.84
2043/5/1 51
UNITED STATES TREASURY 20441
22 | o e o/ | 3:125000 33206,558| 101.86| 33804444| 10167| 33764428| 083
23 [ FANNIE MAE POOL 4% 2043/12/1 21024}?’ 4.000000 31,268,850 | 106.00| 33,147,794| 106.82| 33.404,108| 0.82
BRAZILIAN GOVERNMENT oy
24 [INTERNATIONAL BOND 4.875% 4.875000 28,975,100 107.53| 31,159,166| 108.24| 31,.365:545| 0.77
122
2021/1/22
UNITED STATES TREASURY 2016/
) iAo Sovitb 1| 0375000 30,615,200 99.83| 30,563766| 100.06| 30,634487| 0.76
26 | FANNIE MAE POOL 3% 2043/5/1 Zw 3.000000 26921,635| 9838 26487,119| 10036| 27,021,245| 067
27 | FANNIE MAE POOL 4% 2044211 2(2’/41‘” 4.000000 24,750,798 | 105.69| 26,170,611| 106.82| 26450800 0.65
FANNIE MAE POOL 55% 2038/
2 | AN ol | 5500000 21,837,111 11268 24,607,695| 112.30| 24544.604| 061
FANNIE MAE POOL 4.5% 20427
29 |FANNIE o2 | 4500000 21,396,738 108.13| 23,136,720| 108.48| 23213319| 057
30 | FANNIE MAE POOL 4% 2044/4/1 22;11‘” 4.000000 21,253242| 106.26| 22,584,545| 107.44| 22835758 0.56
)
)
46.80
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0.45
24.97
27.29
1.2
98.31
(@) (@) )
US LONG BOND FUTURE DEC 14 6| 92041216 | 92,870,662 2.29
US ULTRA BOND(CBT) FUTURE 1 16,934,032 17,207,382 0.42
DEC 14
US 5YR NOTE (CBT) DEC 14 4| 51,912,580 ( 52305522 129
US 2YR NOTE (CBT) DEC 14 18 | 432,268,856 | 432,248,355 |  10.67
)
)
2610
15,671,498 0.46%
3,353,890,495 98.66
29,866,746 0.88%
3,399,428,739 100.00%
26 10
() () (%)
) )
/FOFs R 2,635,463,221 1.2835 1.2726 98.66%
3,382,759,148 3,353,890,495
15,400,451 1.0176 1.0176 0.46%
15,671,507 15,671,498
98.66%
0.46%
99.12%




(

26 10

26 10
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)
19 20 34 1.0000
19 - 1,298 1.0210
20 - 9,007 0.9732
’1 - 5,808 0.9222
- ”7 3,987 0.8358
- - 1,709 0.7743
24 25 1,314 0.8323
s - 800 1.0981
25 10 888 1.1234
25 11 971 1.1563
25 12 1,199 1.1970
26 1,435 1.1760
26 1,585 1.1907
26 1,645 1.1975
26 1,412 1.2127
26 1,467 1.2052
26 1,702 1.2149
26 2,169 1.2154
26 2,599 1.2333
2 - 2,914 1.2564
26 2,893 1.2508
26 10 3,399 1.2420
19 20 19 25 2.1%
19 26 20 25 4.7%
20 26 21 25 5.2%
21 26 22 27 9.4%
22 28 23 26 7.4%
23 27 24 25 7.5%
24 26 25 25 31.9%
25 26 26 25 14. 4%
x 100
)
19 20 19 25 1,302,501, 284 30,791,049
19 26 20 25 9,668,420,071 1,683,893,499
20 26 21 25 2,144,968,628 5,102,282,645
21 26 22 27 2,138,500,330 3,666,522,070
22 28 23 26 674,454,922 3,237,678,386
23 27 24 25 655,935,046 1,284,870,172
24 26 25 25 175,159,339 1,024,928, 462
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25 26 26 25 2,126,137,585 535,695,574 |
FOF F

( 26 10 31 )
3,374,319,795 100.29
( ) — 9,796,630 0.29
( ) 3,364,523,165 100.00

)>
( 26 10 31 )

) ) ) )
()

1,518,049,215 2.1701 3,294,318,602 2.2228| 3,374,319,795| 100.29

>
( 26 10 31 )
100.29
100.29
( 26 10 31 )
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303,124,861 4.93
1,140,099,841 18.53
342,384,079 5.56
284,717,882 4.63
106,467,725 1.73
251,380,272 4.09
206,272,820 3.35
31,419,847 0.51
689,043,612 11.20
124,247,370, 2.02
133,372,671 2.17
78,530,153 1.28
36,801,213 0.60
38,391,080 0.62
3,766,253,426) 61.20
134,312,282 2.18
78,125,710, 1.27]
71,554,372 1.16
34,812,896 0.57
45,247,457 0.74
71,795,376 1.17]
301,535,811 4.90
28,633,462 0.47
31,799,968 0.52
136,456,106 2.22
206,091,269 3.35
368,821,846 5.99
370,868,855 6.03
12,897,391 0.21
14,558,570 0.24
56,434,612 0.92
105,772,557 1.72
155,444,633 2.53
75,868,372 1.23
88,484,652 1.44
1,652,132,293 26.85
— 299,438,878 4.87]
6,153,672,690, 100.00;
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< 30 )>

( 26 10 31 )

(@) () ) (@) ()

)

1 BTPS 5 1,450,000 16,605.23] 240,775,873 16,622.81] 241,030,803 5 2022/3/1] 3.92
03/01/22

2 RAGB 1.95% 1,300,000 14,855.04 193,115,538 14,887.91 193,542,856]  1.95| 201976718 3.15
06/18/19

3 BTPS 4.54 1,200,000 15,862.20 190,346,448 15,736.76 188,841,120 4.5 2019/3/1] 3.07,
03/01/19

4 FRTR 4254 1,000,000 17,501.94 175,019,434 17,612.90 176,129,069  4.25 2023/10/25) 2.86
10/25/23

5 FRTR 49 900,000 18,233.25 164,099,301 18,472.77 166,255,010 4| 2038/10/25) 2.70
10/25/38

6 UKT 4.254 750,000 21,004.46 157,533,471 21,442.39 160,817,969  4.25( 2036/3/7 2.61
03/07/36

7 UKT 4.25% 750,000 20,745.64 155,592,335 21,263.08 159,473,116]  4.25(  2032/6/7 2.59
06/07/32

8 BTPS | 900,000 14,920.58 134,285,273 14,761.13 132,850,224 4 2017/2/1) 2.16
02/01/17

9 UKT 2.25% 750,000 17,282.69 129,620,217, 17,712.67, 132,845,062]  2.25|  2023/9/7| 2.16
09/07/23

10 DBR 3.25% 700,000 17,855.41 124,987,907, 18,498.96) 129,492,727]  3.25| 2042/7/4f 2.10
07/04/42

11 BTPS 1.5% 900,000 13,933.50 125,401,583 13,947.42 125,526,843 1.5 2019/8/1 2.04
08/01/19

12 CZECH  3.875% 750,000 16,373.01 122,797,645 16,566.31] 124,247,370]  3.875 2022/5/24f 2.02
05/24/22

13 IRISH 4.4 750,000 16,203.83 121,528,783 16,162.56 121,219,215 4.4 2019/6/18| 1.97,
06/18/19

14 BBVASM  3.625% 800,000 14,791.27 118,330,237, 14,805.92) 118,447,367 3.625| 2017/1/18{ 1.92
01/18/17

15 SPGB 3.75% 750,000 15,423.54 115,676,555 15,324.04 114,930,368]  3.75| 2018/10/31) 1.87
10/31/18
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16 DBR 2.5°/J 700, 000f 15,696.54] 109,875,795 16,298.29 114,088,065 2.5 2044/7/4 1.85
07/04/44

17 BGB 2.25% 700,000 15,020.06 105,140,435} 15,209.67| 106,467,725 2.25| 2023/6/22| 1.73
06/22/23

18 UKT 4.25% 500, 000f 20,405.00] 102,025, 008] 21,013.79 105,068,964 4.25 2027/12/7) 1.71
12/07/27

19 BTPS 4.75% 700,000 14,992.14 104,945,035 14,803.85) 103,626,978] 4.75| 2016/9/15| 1.68]
09/15/16

20 BTPS 3.75% 700,000 14,236.80) 99,657,649 14,114.16) 98,799, 155 3.75 2015/8/1] 1.61]
08/01/15

21 BTPS 5% 550,000 16,687 .55 91,781,553 16,813.66) 92,475,169 5 2039/8/1] 1.50)
08/01/39

22 SPGB 1.4% 650,000 13,985.45 90,905, 489 13,955.00] 90,707,539 1.4 2020/1/31] 1.47|
01/31/20

23 SANTAN  2.875% 600,000 14,816.02 88,896,158 14,918.91 89,513,502] 2.875| 2018/1/30| 1.45
01/30/18

24 HTHROW 3% 500,000 17,738.76) 88,693,845 17,696.93 88,484,652 3 2015/6/8| 1.44]
06/08/15

25 IRISH 5% 500,000 16,950.08 84,750,445 17,010.72 85,053,605 5| 2020/10/18| 1.38
10/18/20

26 POLGB A% 2,300,000 3,479.77 80,034,755 3,663.33 84,256,617 41 2023/10/25| 1.37|
10/25/23

27 IGASSM 3.875% 500,000 15,949.24] 79,746,238 16,084.70] 80,423,525 3.875 2022/4/11) 1.31
04/11/22

28 UKT 4_5% 400,000 19,662 .38] 78,649,526 19,804.95) 79,219,830 4.5 2019/3/7| 1.29
03/07/19

29 SPGB 4.2% 500,000 15,490.45) 77,452,281 15,815.99 79,079,975 4.2 2037/1/31) 1.29
01/31/37

30 MADRID  4.125% 500,000 15,521 .35 77,606,755 15,724 .35} 78,621,790 4.125| 2024/5/21) 1.28
05/21/24

<

( 26 10 31 )

61.20

2.18
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4.90
26.85
95.13
1,706,729.55 234,928,360 235,159,774 3.82
1,205,000.00 135,908,520 137,779,700 2.23
650,000.00 9,575,132 9,672,000 0.15
1,505,000.00] 24,947,751 24,471,300] 0.39
1,000,000.00] 18,479,826 18,500,000 0.30
3,570,000.00j 17,726,893 17,707,200 0.28
130,000.00 4,153,818 4,244,500 0.06
1,541,879.80 210,791,940 212,440,193 3.45
421,000.00; 73,541,480 73,590,800 1.19
3,290,000.00 49,481,600, 48,955, 200] 0.79
3,450,000.00] 63,676,000 63,849,500 1.03
1,474,000.00 48,229,280 48,126,100} 0.78
)
)
26 10
7,331,321 0.44%
1,650,355,117 98.40%
19,509,818 1.16%
1,677,196,256 100.00%
)
26 10
) ) %)
) Q)
/FOFs
1 F( 1,037,372,002 1.5754 1.5909 98.40%
1,634,367,347 1,650,355,117
2 7,204,522 1.0176 1.0176 0.44%
7,331,327 7,331,321
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98.40%
0.44%
98.84%
26 10
26 10
19 20 7 1.0000
19 25 307 0.9714
20 25 615 0.8763
21 25 1,618 0.8525
2 97 1,280 0.9258
23 26 321 0.8771
2 25 372 1.0416
25 25 324 1.2710
25 10 360 1.2881
25 11 387 1.3122
25 12 522 1.3581
26 611 1.3142
26 678 1.3418
26 713 1.3610
26 723 1.3767
26 775 1.4118
26 889 1.4260
26 1,131 1.4427
26 1,349 1.4710
2% 25 1,526 1.5223
26 1,528 1.5302
26 10 1,677 1.5314
19 20 19 25 2.9%
19 26 20 25 9.8%
20 26 21 25 2.7%
21 26 22 27 8.6%
22 28 23 26 5.3%
23 27 24 25 18.8%
24 26 25 25 22.0%
25 26 26 25 19.8%
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x 100
19 20 19 25 318,955,483 2,316,585
19 26 20 25 531,527,648 145,692,891
20 26 21 25 1,403,688,572 208,124,897
21 26 22 27 687,731,085 1,202,267,104
22 28 23 26 103,872,701 1,120,882,127
23 27 24 25 201,989,501 210,968,276
24 26 25 25 114,003,137 216,117,849
25 26 26 25 877,336,740 129,738,884
FOF
2014 10 31
1,658,683,716 100.16
( 2,729,878 0.16
) 1,655,953,838 100.00
2014 10 31
218,161,729 1.81
135,198,910 1.12
447,552,402 3.71
194,317,774 1.61
433,768,408 3.60
95,628,764 0.79
363,950,492 3.02
79,540,367 0.66
95,161,882 0.79
177,469,754 1.47
35,329,985 0.29
120,056,686 1.00
137,771,134 1.14
321,372,129 2.67
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112,309,948 0.93
239,927,571 1.99
226,125,231 1.88
152,310,620 1.26
260,997,314 2.17
103,960,472 0.86
47,226,680 0.39
58,565,238 0.49
66,723,642 0.55
144,352,512 1.20
200,960,522 1.67
54,280,476 0.45
30,012,749 0.25
808,693,820 6.71
237,184,428 1.97
99,010,104 0.82
296,775,859 2.46
327,115,534 2.71
45,311,863 0.38
116,149,149 0.96
35,930,818 0.30
78,491,086 0.65
31,254,074 0.26
127,652,263 1.06
41,599,496 0.35
51,048,113 0.42
150,844,098 1.25
39,145,783 0.32
7,039,239,879 58.41
170,805,481 1.42
89,561,761 0.74
69,400,832 0.58
75,506,749 0.63
134,784,785 1.12
124,545,863 1.03
13,323,298 0.11
24,156,998 0.20
226,134,667 1.88
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98,289,827 0.82
89,800,723 0.75
57,715,119 0.48
78,134,364 0.65
1,081,354,986 8.97
40,740,084 0.34
87,157,390 0.72
65,232,244 0.54
172,133,137 1.43
132,364,271 1.10
33,504,791 0.28
103,983,351 0.86
294,903,986 2.45
391,479,220 3.25
30,924,085 0.26
31,161,310 0.26
75,969,432 0.63
134,653,577 1.12
19,773,505 0.16
161,571,718 1.34
22,032,010 0.18
40,739,337 0.34
321,439,098 2.67
270,047,791 2.24
20,883,940 0.17
67,672,712 0.56
158,236,848 1.31
126,157,126 1.05
54,346,857 0.45
48,038,529 0.40
2,905,146,349 24.10
855,760,138 7.10
12,052,306,833 100.00
2014 10 31
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1 741,443,707| 2.1106| 1,564,891,088| 2.2371| 1,658,683,716]100.16
2014 10 31
100.16
100.16
2014 10 31
1 PANAMA 9.375% 1,158,000 16,127.65 186,758,187 16,346.32 189,290,501| 9.375| 2029/4/1 1.57
2 SOUTH AFRICA 5.875% 1,530,000 12,250.70 187,435,844 12,341.75 188,828,814| 5.875| 2022/5/30 1.57
3 CROATIA 3.875% 1,330,000] 13,905.86 184,947,994 13,933.64 185,317,505| 3.875| 2022/5/30 1.54
4 BRAZIL LOAN TRUS 5.477% 1,630,000f 11,327.62 184,640,271 11,308.48 184,328,379| 5.477| 2023/7/24 1.53
5 CROATIA 6.25% 1,552,000 11,812.80 183,334,752 11,658.37 180,938,019 6.25| 2017/4/27 1.50
6 CITIC PACIFIC LI 6.8% 1,350,000] 12,514.94 168,951,785| 12,591.11 169,980,059 6.8] 2023/1/17 1.41
7 CROATIA 6.75% 1,350,000 12,213.43 164,881,440 12,109.40 163,476,968 6.75| 2019/11/5 1.36
8 INDONESIA REP 7.75% 1,087,000f 13,940.85 151,537,040 14,378.21 156,291,143 7.75| 2038/1/17 1.30
9 GAZPROM NEFT (GP 6% 1,460,000| 10,619.10 155,038,872| 10,496.64 153,250,944 6| 2023/11/27 1.27
10 PETROLEOS DE VEN 6% 2,760,000 5,666.84 156,404,930 5,438.57 150,104,573 6| 2026/11/15 1.25
11 BULGARIA 2.95% 1,041,000f 13,500.02 140,535,248| 13,866.71 144,352,512 2.95| 2024/9/3 1.20
12 DOMINICAN REP 8.625%(SI) 1,065,000| 12,792.78 136,243,107| 13,503.49 143,812,169| 8.625| 2027/4/20 1.19
13 TURKEY REP OF 5.75% 1,190,000 11,836.05 140,849,055| 12,082.07 143,776,633 5.75| 2024/3/22 1.19
14 ROMANIA 3.625% 960,000| 14,215.47 136,468,516 14,693.61 141,058,694| 3.625| 2024/4/24 1.17
15 REPUBLIC OF PARA 4.625% 1,250,000 10,934.00 136,675,000 11,193.68 139,921,031| 4.625| 2023/1/25 1.16
16 CROATIA 6% 1,168,000 11,720.25 136,892,630 11,781.38 137,606,576 6| 2024/1/26 1.14
17 INDONESIA REP 4.875% 1,120,000| 11,548.49 129,343,097 11,672.04 130,726,904| 4.875| 2021/5/5 1.08
18 GABONESE REP 6.375% 1,104,000| 11,781.27 130,065,287| 11,562.70 127,652,263| 6.375| 2024/12/12 1.06
19 URUGUAY 5.1% 1,111,015 10,896.82 121,065,352 10,851.99 120,567,291 5.1] 2050/6/18 1.00
20 ARGENT-GDP (Var/FLAT) 11,627,000 1,086.50 126,327,874 1,033.50 120,165,045 0] 2035/12/15 1.00
2014 10 31
21 URUGUAY 4.5% 1,034,733| 11,562.70 119,643,124 11,535.36 119,360,280 4.5] 2024/8/14 0.99
22 CROATIA 6.375% 990,000 11,817.55 116,993,799 11,972.73 118,530,027 6.375| 2021/3/24 0.98
23 BRAZIL MINAS SPE 5.333% 1,070,000 10,875.11 116,363,728| 10,879.33 116,408,831| 5.333| 2028/2/15 0.97
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24 REPUBLIC OF LITH 6.625% 870,000| 13,210.97 114,935,475 13,250.09 115,275,831 6.625| 2022/2/1 0.96
25 PHILIPPINES REP 7.75% 720,000| 15,471.61 111,395,502 15,512.61 111,600,810|  7.75| 2081/1/14 | 0.93
26 US TREASURY N/B 2% 1,000,000| 10,921.21 109,212,119 10,924.48 109,244,876 2| 2021710731 | 0.91
27 RUSSIA 4.875% 1,000,000| 10,789.67 107,896,712| 10,906.66 109,066,650| 4.875| 2023/9/16 | 0.90
28 US TREASURY N/B 1.5% 1,000,000| 10,898.90 108,989,013| 10,891.68 108,916,853|  1.5| 2019/10/31 | 0.90
29 PETROLEOS MEXICA 6.375% 840,000| 12,382.75 104,015,142| 12,546.76 105,302,826 6.375| 2045/1/23 | 0.87
30 MEXICAN UTD STS 5.55% 817,000| 12,218.74 99,827,146| 12,437.42 101,613,762|  5.55| 2045/1/21 | 0.84
2014 10 31
58.41
1.42
8.97
24.10
92.90
2014 10 31
2014 10 31
2014 10 31
2014 10 31
CBT 10Y 1412 31 3,923,949.01| 429,044,580 3,925,375 429,200,501 3.56
CBT 2Y 1412 12 2,626,760.29| 287,209,971 2,635,500 288,165,569 2.39
CBT 20Y 1412 8 1,140,595.72| 124,712,736 1,132,500 123,827,548 1.03
CBT 30Y 1412 8 1,242,254.61| 135,828,119 1,259,000 137,659,057 1.14
CBT 5Y 1412 48 5,716,362.22| 625,027,046 5,740,500| 627,666,268 5.21
BOBL 1412 7 894,329.45| 123,238,599 895,790| 123,439,862 1.02
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BUND10Y 1412 28 4,230,582.2| 582,974,221|  4,224,640| 582,155,392| 4.83
EURO$ 90Days 1 244,604.34| 26,745,037  245,012.5| 26,789,666| 0.22
J-REIT
2610
0
J-REIT 1,410,970,095 100.06%
843,538 0.06%
1,410,126,557 100.00%
26 10
() () (%)
) )
J-REIT 1,205,648,206 1.1154 1.1703 100.06%
1,344,881,903 1,410,970,095
100.06%
100.06%
26 10
26 10
19 20 59 1.0000
19 ” 1,523 0.8486
20 25 1,547 0.6016
o - 504 0.5284
” 7 367 0.5296
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23 2% 198 0.5515
24 25 187 0.6276
25 25 265 0.9520
25 10 294 0.9537
25 11 310 0.9521
25 12 421 0.9900
26 508 0.9784
26 558 0.9888
26 564 0.9640
26 583 0.9857
26 639 1.0359
26 744 1.0587
26 956 1.0686
26 1,141 1.0882
26 25 1,249 1.0794
26 1,266 1.0973
26 10 1,410 1.1293
19 20 19 25 15.1%
19 26 20 25 29.1%
20 26 21 25 12.2%
21 26 22 27 0.2%
22 28 23 26 4.1%
23 27 24 25 13.8%
24 26 25 25 51.7%
25 26 26 25 13.4%
+ x 100
(D
19 20 19 25 1,835,773,745 40,583,445
19 26 20 25 4,890,737,606 4,112,668,228
20 26 21 25 675,138,104 2,294,071,021
21 26 22 27 293,092,056 552,520,687
22 28 23 26 70,517,082 405,736,885
23 27 24 25 115,873,969 176,625,218
24 26 25 25 187,255,398 207,152,340
25 26 26 25 1,021,722,943 143,603,764
J-REIT
(@)
26 10
1,393,268,600 98.74%
17,713,468 1.26%
1,410,982,068 100.00%
)
26 10
() () (%)
() ()
1 250 566,654 622,000 11.02%
141,663,586 155,500,000
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2 225 571,319 608,000 9.70%
128,546,910 136,800,000

3 380 224,004 223,700 6.02%
85,121,615 85,006,000

4 304 240,441 258,700 5.57%
73,094,147 78,644,800

5 384 165,106 175,100 4.77%
63,400,994 67,238,400

6 224 250,260 261,400 4.15%
56,058,349 58,553,600

7 339 139,177 148,000 3.56%
47,181,289 50,172,000

8 94 552,804 513,000 3.42%
51,963,636 48,222,000

9 353 116,623 125,600 3.14%
41,167,979 44,336,800

10 107 364,734 410,000 3.11%
39,026,602 43,870,000

11 169 242,567 250,300 3.00%
40,993,928 42,300,700

12 46 929,046 904,000 2.95%
42,736,128 41,584,000

13 256 153,489 156,100 2.83%
39,293,366 39,961,600

14 197 178,244 199,400 2.78%
35,114,247 39,281,800

15 65 519,147 594,000 2.74%
33,744,586 38,610,000

16 271 125,753 134,900 2.59%%
34,079,096 36,557,900

17 479 57,052 68,700 2.33%
27,328,310 32,907,300

18 81 391,747 405,500 2.33%
31,731,541 32,845,500

19 207 137,703 147,400 2.16%
28,504,540 30,511,800

20 64 476,864 470,000 2.13%
30,519,352 30,080,000

21 30 894,920 910,000 1.93%
26,847,600 27,300,000

22 183 138,158 141,400 1.83%
25,282,969 25,876,200

23 164 144,311 154,500 1.80%
23,667,086 25,338,000

24 50 458,062 498,500 1.77%
22,903,141 24,925,000

25 115 185,297 208,200 1.70%
21,309,238 23,943,000

26 37 562,629 592,000 1.55%
20,817,275 21,904,000

27 124 172,519 167,100 1.47%
21,392,391 20,720,400

28 29 488,086 494,000 1.02%
14,154,506 14,326,000

29 38 312,046 345,000 0.93%
11,857,758 13,110,000

30 60 196,354 208,300 0.89%
11,781,291 12,498,000
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98.74%
98.74%
26 10
26 10
G-REIT
)
2610
0
REIT 2,359,623,226 100.08%
1,978,473 0.08%
2,357,644,753 100.00%
)
26 10
() () (%)
) )
1 REIT 2,283,138,100 0.9694 1.0335 100.08%
2,213,428,683 2,359,623,226
100.08%
100.08%
26 10
26 10
)
19 20 349 1.0000
19 25 2,496 0.8561
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20 25 2,820 0.6262
21 25 2,127 0.4336
2 27 866 0.5024
23 2% 419 0.4347
24 25 416 0.5770
25 25 394 0.7513
25 10 459 0.7827
25 11 484 0.7788
25 12 689 0.7937
26 840 0.7877
26 949 0.8219
26 1,001 0.8354
26 986 0.8655
26 1,043 0.8792
26 1,199 0.8945
26 1,549 0.9172
26 1,837 0.9288
2% 25 1,993 0.9176
26 1,994 0.9209
26 10 2,357 0.9763
19 20 19 25 14._4%
19 26 20 25 26.9%
20 26 21 25 30.8%
21 26 22 27 15.9%
22 28 23 26 13.5%
23 27 24 25 32.7%
24 26 25 25 30.2%
25 26 26 25 22.1%
x 100
(2
19 20 19 25 2,962,095,927 46,465,688
19 26 20 25 5,440,284 ,565 3,852,012,184
20 26 21 25 3,886,277,440 3,485,092,519
21 26 22 27 771,593,903 3,952,455,187
22 28 23 26 219,326,574 978,677,754
23 27 24 25 289,152,143 532,707,203
24 26 25 25 277,157,479 474,034,343
25 26 26 25 2,002,729,647 354,509,243
REIT
QD)
26 10
1,667,760,566 69.87%
240,154,360 10.06%
183,110,682 7.67%
138,857,504 5.82%
64,541,886 2.70%
27,886,034 1.17%
21,583,757 0.90%
20,041,035 0.84%
6,704,659 0.28%
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16,427,870 0.69%
2,387,068,353 100.00%
)
26 10
() () (%)
() ()
1[SIMON PROPERTY GROUP INC 8,378 18,647 19,341 6.79%
156,228,842 162,040,176
2|HOST HOTELS & RESORTS INC 41,946 2,478 2,512 4.42%
103,949,734 105,394,912
3|ProLoGIS 23,109 4,497 4,488 4.35%
103,931,350 103,722,597
4|EQUITY RESIDENTIAL 13,020 7,168 7,431 4.05%
93,337,197 96,762,554
5[BOSTON PROPERTIES INC 6,319 13,226 13,729 3.63%
83,578,362 86,758,756
6|HEALTH CARE REIT INC 10,912 7,103 7,662 3.50%
77,516,888 83,613,715
7| AVALONBAY COMMUNITIES INC 4,912 16,331 16,790 3.46%
80,220,450 82,473,709
8|UNIBAIL-RODANMCO SE 2,954 27,732 27,497 3.40%
81,921,697 81,229,062
9| VORNADO REALTY TRUST 5,178 11,747 11,764 2.550
60,829,748 60,919,087
10|DDR CORP 29,900 1,936 1,960 2.46%
57,910,595 58,617,939
11|GENERAL GROWTH PROPERTIES 20,820 2,627 2,756 2.40%
54,696,188 57,389,526
12[KILROY REALTY CORP 7,730 6,840 7,270 2.350h
52,878,014 56,197,228
13|ESSEX PROPERTY TRUST INC 2,575 20,840 21,513 2.32%
53,664,742 55,397,876
14[LAND SECURITIES GROUP PLC 28,800 1,859 1,906 2.300%
53,558,878 54,917,164
15[SL GREEN REALTY CORP 4,240 12,116 12,567 2.23%
51,375,868 53,286,367
16[SCENTRE GROUP 157,271 329 336 2.22%
51,755,257 52,950,047
17[DOUGLAS EMMETT INC 15,850 3,120 3,002 2.05%
49,454,017 49,010,342
18[UNITED DOMINION REALTY TRUST 14,690 3,156 3,243 2.00%
46,374,428 47,640,028
19[BRITISH LAND CO PLC 37,900 1,264 1,253 1.99%
47,913,226 47,505,569
20[DUKE REALTY CORP 22,300 1,988 2,051 1.92%
44,333,785 45,742,170
21[PUBLIC STORAGE 2,190 19,070 19,657 1.80%
41,764,851 43,049,147
22|MIRVAC GROUP 252,900 173 168 1.79%
43,903,970 42,695,210
23|BIOMED REALTY TRUST INC 18,000 2,386 2,362 1.78%
42,951,107 42,531,073
24]GOODMAN GROUP 75,974 507 526 1.68%
38,536,372 40,017,496
25[REGENCY CENTERS CORP 6,000 6,162 6,524 1.64%
36,974,928 39,145,906
26KLEPIERRE 8,270 4,912 4,657 1.61%
40,626,649 38,518,682
27|CUBESMART 16,400 2,026 2,198 1.51%
33,239,730 36,060,769
28|HEALTHCARE REALTY TRUST INC 12,500 2,785 2,857 1.50%
34,824,716 35,713,177
29[POST PROPERTIES INC 5,900 6,020 5,957 1.47%
35,522,991 35,151,825
30| SUNSTONE HOTEL INVESTORS INC 20,980 1,599 1,642 1.44%
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33,563,237 34,455,177
99.31%
99.31%
26 10
26 10
2610
3,275,697 0.50%
647,450,075 98.68%
5,389,258 0.82%
656,115,030 100.00%
26 10
() () (%)
() )
/FOFs
F( 1,089,066,570 0.5889 0.5945 98.68%
641,442,661 647,450,075
3,219,042 1.0176 1.0176 0.50%
3,275,701 3,275,697
98.68%
0.50%
99.18%
26 10
26 10
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)
19 20 14 1.0000
19 25 897 1.0380
20 25 971 0.9094
21 25 528 0.5763
2 27 368 0.5786
23 2% 197 0.5774
24 25 183 0.5601
25 25 127 0.6043
25 10 138 0.5961
25 11 148 0.6025
25 12 199 0.6362
26 235 0.6174
26 267 0.6437
26 277 0.6463
26 280 0.6616
26 286 0.6443
26 327 0.6491
26 397 0.6186
26 463 0.6148
26 25 501 0.6063
26 504 0.6129
26 10 656 0.6107
19 20 19 25 3.8%
19 26 20 25 12.4%
20 26 21 25 36.6%
21 26 22 27 0.4%
22 28 23 26 0.2%
23 27 24 25 3.0%
24 26 25 25 7.9%
25 26 26 25 0.3%
x 100
)
19 20 19 25 869,485,736 4,960,650
19 26 20 25 1,247,491,117 1,043,566,627
20 26 21 25 1,198,889,624 1,350,871,147
21 26 22 27 185,644,327 464,563,492
22 28 23 26 72,371,353 367,509,592
23 27 24 25 162,520,466 177,280,816
24 26 25 25 78,929,707 196,136,328
25 26 26 25 729,336,509 112,844,647
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FOF F
26 10 31
637,994,704 99.14
5,547,625 0.86
643,542,329 100.00
26 10 31

963,592,666 0.6682| 643,872,620 0.6621f 637,994,704 99.14

26 10 31

99.14

26 10 31
2,525,615,356 95.74
112,315,897 4.26
2,637,931,253 100.00

26 10 31
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UBS 0.02% 12,500,000( 11,076.14{ 1,384,517,750( 10,264.83 1,283,104,900| 0.02 |2015/1/26| 48.64
BARCLAY'S 0.06%| 11,300,000| 10,937.40| 1,235,926,876| 10,995.66| 1,242,510,456 0.06 |2015/4/24{ 47.10
2. 26 10 31
95.74
95.74
)
2610
18,059,025 0.49%
3,667,009,088 98.66
31,877,728 0.86%
3,716,945,841 100.00%
)
26 10
() () (%0)
) )
1 /FOFs ) ( 3,214,982,543 1.1369 1.1406 98.66%
3,655,383,121 3,667,009,088
2 17,746,684 1.0176 1.0176 0.49%
18,059,033 18,059,025
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19 20 127 1.0000

19 25 1,041 1.0262

20 25 2,637 0.9759

21 25 2,477 0.9366

2 97 1,718 0.9438

23 26 966 0.9556

24 25 789 0.9583

25 25 719 1.0016

25 10 783 0.9994

25 11 833 1.0073

25 12 1,036 1.0106

26 1,259 1.0165

26 1,373 1.0146

26 1,409 1.0062

26 1,536 1.0111

26 1,605 1.0109

26 1,848 1.0142

26 2,384 1.0240

26 2,815 1.0293

26 25 3,084 1.0278

26 3,087 1.0316

26 10 3,716 1.0312
19 20 19 25 2.6%
19 26 20 25 4._9%
20 26 21 25 4._0%
21 26 22 27 0.8%
22 28 23 26 1.3%
23 27 24 25 0.3%
24 26 25 25 4.5%
25 26 26 25 2.6%

x 100
)

98.66%

0.49%

99.14%

26 10

26 10
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19 20 19 25 1,084,053,254 69,580,013
19 26 20 25 3,966,661,737 2,278,115,409
20 26 21 25 1,018,490,585 1,075,953,530
21 26 22 27 813,439,443 1,638,140,456
22 28 23 26 251,671,066 1,060,980,235
23 27 24 25 435,402,073 623,223,508
24 26 25 25 446,069,780 551,520, 164
25 26 26 25 2,607,950,952 324,960,239
FOF
)
2610
2,987,735,908 81.50%
678,308,684 18.50%
3,666,044,592 100.00%
2610
2,981,510,000 81.33%
)
26 10
() () (%)
) Q)
1 1,147,452,150 2.4386 2.6038 81.50%
2,798,237,549|  2,987,735,908
81.50%
81.50%
26 10
2610
) )
;Zi;x 223 2,857,298,638 2,981,510,000 81.33%
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QD)
2610
20,110,059,780 96.02%
833,055,977 3.98%
20,943,115, 757 100.00%
2610
788,830,000 3.77%
)
26 10
() () (%)
() ()
1 177,900 6,122.17 6,498.00 5.52%
1,089,134,985 1,155,994, 200
2 1,580,000 626.79 632.20 4.77%
990,339,578 998,876,000
3 569,000 788.44 859.10 2.33%
448,627,285 488,827,900
4 317,000 1,339.04 1,396.50 2.11%
424,478,251 442,690,500
5 60,900 6,282.28 7,225.00 2.10%
382,591,341 440,002,500
6 131,000 2,488.94 2,795.50 1.75%
326,051,154 366,210,500
7 46,100 7,575.58 7,939.00 1.75%
349,234,474 365,987,900
8 1,757,900 226.58 200.00 1.68%
398,307,884 351,580,000
9 154,500 2,090.43 2,163.50 1.60%
322,972,753 334,260,750
10 89,000 3,189.68 3,513.00 1.49%
283,881,589 312,657,000
11 148,700 1,870.87 2,072.00 1.47%
278,199,167 308,106,400
12 460,800 582.05 628.40 1.38%
268,211,776 289,566,720
13 41,600 5,951.59 6,892.00 1.37%
247,586,522 286,707,200
14 172,300 1,530.81 1,650.00 1.36%
263,759,072 284,295,000
15 167,500 1,500.69 1,665.50 1.33%
251,365,852 278,971,250
16 22,400 10,878.19 12,205.00 1.31%
243,671,468 273,392,000
17 75,600 2,951.02 3,599.00 1.30%
223,097,424 272,084,400
18 152,000 1,610.62 1,737.50 1.26%
244,815,695 264,100,000
19 103,500 2,495.72 2,546.00 1.26%
258,307,886 263,511,000
20 145,300 1,250.84 1,699.00 1.18%
181,747,323 246,864,700
21 65,200 3,336.13 3,766.00 1.17%
217,515,998 245,543,200
22 350,900 675.99 674.90 1.13%
237,206,934 236,822,410
23 933,000 218.88 244.00 1.09%
204,216,304 227,652,000
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24 33,300 5,814.47 6,590.00 1.05%
193,621,964 219,447,000
25 464,000 452.75 444.00 0.98%
210,076,517 206,016,000
26 58,000 3,427.03 3,507.50 0.97%
198,768,051 203,435,000
27 39,400 4,340.62 5,090.00 0.96%
171,020,548 200,546,000
28 23,100 8,141.37 8,645.00 0.95%
188,065,751 199,699,500
29 48,000 3,855.85 4,094.50 0.94%
185,080,943 196,536,000
30 83,500 2,100.36 2,296.00 0.92%
175,380,089 191,716,000
96.02%
96.02%
14.21%
11.53%
10.65%
7.45%
6.40%
5.58%
5.22%
4.57%
4.52%
3.54%
3.36%
2.57%
2.55%
2.55%
1.79%
1.68%
1.51%
1.40%
1.26%
1.26%
0.54%
0.51%
0.48%
0.34%
0.23%
0.15%
0.13%
0.06%
0.01%
96.02%
96.02%
26 10
26 10
) ()
TOPIX
2612 59 756,640,218 788,830,000 3.77%
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2610
3,081,270,340 59.04%
100,262,800 1.92%
703,184,100 13.47%
1,333,987,727 25.56%
5,218,704,967 100.00%
26 10
() () (%)
) ()
11329 2 890,000,000 100.12 100.10 0.2000| 17.07%
891,121,400 890,970,100 2015/06/15
2323 2 700,000,000 100.02 100.00 0.1000| 13.41%
700,182,000 700,063,000 2014/12/15
3469 690,000,000 99.99 99.99 13.22%
689,970,330 689,997,240 2014/11/04
41328 2 400,000,000 100.05 100.04 0.1000 7.67%
400,208,000 400,176,000] 2015/05/15
51324 2 400,000,000 100.02 100.01 0.1000 7.67%
400,096,000 400,064,000] 2015/01/15
6405 100,000,000 101.88 101.90 4.1500 1.95%
101,880,000 101,902,700 2015/04/24
7|1 2010 100,000,000 100.53 100.44 0.8800 1.92%
100,530,000 100,440,000 2015/08/05
8|31 100,000,000 100.57 100.40 0.8100 1.92%
100,575,000 100,402,100] 2015/06/22
9]22-3 5 100,000,000 100.34 100.26 0.4800 1.92%
100,343,000 100,262,800 2015/06/25
10113 100,000,000 100.37 100.26 0.6080 1.92%
100,371,000 100,262,300] 2015/05/21
1111 100,000,000 100.19 100.06 0.6830 1.92%
100,197,000 100,066,600 2014/12/17
1213 100,000,000 100.14 100.06 0.3520 1.92%
100,146,000 100,064,400 2015/03/02
13|58 100,000,000 100.12 100.04 0.3400 1.92%
100,120,000 100,046,000] 2015/01/23
59.04%
13.47%
1.92%
74.44%
26 10
26 10
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25 25 26 25
2,593,353,095 11,361,971,194
195,747 18,882,908
2,593,548,842 11,380,854,102
2,593,548,842 11,380,854,102
195,747 24,419,394
394,752 1,168,170
9,211,802 27,258,328
247,637 525,130
10,049,938 53,371,022
10,049,938 53,371,022
2,996,355,896 11,636,243,383
412,856,992 308,760,303
644,064,516 1,429,914,898
2,583,498,904 11,327,483,080
2,583,498,904 11,327,483,080
2,593,548,842 11,380,854,102
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24 26 25 26

25 25 26 25
1,332,435,876 1,002,693,655
1,332,435,876 1,002,693,655
825,983 1,757,988
19,274,783 41,021,770
247,637 525,130
20,348,403 43,304,888
1,312,087,473 959,388,767
1,312,087,473 959,388,767
1,312,087,473 959,388,767
474,277,121 18,880,552
2,619,450,424 412,856,992
1,597,128,266 180,809,969
1,597,128,266 180,809,969
228,345,186 1,017,221,495
228,345,186 1,017,221,495
412,856,992 308,760,303
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25 26
26 25

25 25

26 25

5,582,022,279
853,829,286
3,439,495,669

2,996,355,896

2,996,355,896
10,053,724,381
1,413,836,894

11,636,243,383

412,856,992 308,760,303
24 26 25 26
25 25 26 25
25 26
26 25
26 25

195/493
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o
@
25 25
848,422,570
848,422,570
26 25
980,783,423
980,783,423
25 25
26 25
25 26 26 25
25 25 26 25
0.8622 0.9735
10,000 8,622 10,000 9,735
11,295,328,755 11,361,971,194
11,295,328,755 11,361,971,194
25 25 26 25
214,870,623 189,298,976
2,380,460,250 11,188,784,950

196/493
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35,936,597 130,451,473
745,400 3,628,200
2,632,012,870 11,512,163,599
2,632,012,870 11,512,163,599
38,473,862 131,219,842
195,747 18,882,908
38,669,609 150,102,750
38,669,609 150,102,750
2,938,976,763 11,295,328,755
345,633,502 66,732,094
2,593,343,261 11,362,060,849
2,593,343,261 11,362,060,849
2,632,012,870 11,512,163,599
25 26
26 25
@
@
25 25 25

197/493

5,528,911,840
829,994,824
3,419,929,901

2,938,976,763
2,938,976,763

2,938,976,763

2,938,976,763
9,752,546,294
1,396,194,302

11,295,328,755
11,295,328,755

11,295,328,755
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345,633,502

25 26
26 25

26 25

€))
@

22,100,367

22,100,367

25 26

609,870,860

609,870,860

26 26

26 25
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26 25

0.8824 1.0059

10,000 8,824 10,000 10,059
87,200 1,585.50 138,255,600
4,100 1,901.00 7,794,100
169,000 608.00 102,752,000
130,000 851.00 110, 630,000
203,000 526.00 106,778,000
60,400 1,447.00 87,398,800
105,000 422.00 44,310,000
33,000 1,667.00 55,011,000
34,000 1,860.00 63,240,000
53,500 3,611.50 193,215,250
44,000 955.00 42,020,000
349,000 146.00 50,954,000
9,500 7,310.00 69,445,000
50,000 1,247.00 62,350,000
88,000 1,209.00 106,392,000
27,500 2,000.00 55,000,000
23,700 1,475.00 34,957,500
258,000 247.00 63,726,000
4,300 3,424.50 14,725,350
20,000 1,339.00 26,780,000
5,300 1,598.00 8,469,400
11,700 6,290.00 73,593,000
24,400 3,851.50 93,976,600
56,800 3,640.00 206,752,000
48,100 2,252.50 108,345, 250
85,000 360.00 30,600,000
22,000 1,594.00 35,068,000
32,000 913.00 29,216,000
39,400 1,637.00 64,497,800
91,100 1,093.00 99,572,300
32,100 2,268.00 72,802,800
44,000 1,690.50 74,382,000
120,000 677.00 81,240,000
109,000 1,982.00 216,038,000
53,500 1,288.00 68,908,000
23,600 2,810.00 66,316,000
152,000 721.60 109, 683,200
121,000 1,484.00 179,564,000
323,000 855.50 276,326,500
334,000 1,456.00 486,304,000
138,000 687.30 94,847,400
112,000 938.00 105,056,000
65,500 5,190.00 339,945,000
60,700 1,827.00 110,898,900
78,000 739.00 57,642,000
67,000 505.00 33,835,000
2,600 5,610.00 14,586,000
14,700 2,881.00 42,350,700
22,100 5,171.00 114,279,100
114,800 6,550.00 751,940,000
50,600 1,547.00 78,278,200
83,300 2,796.00 232,906,800
41,700 3,554.50 148,222,650
4,600 2,781.00 12,792,600
45,500 1,135.00 51,642,500
90,400 620.00 56,048,000
70,300 1,250.00 87,875,000
25,900 1,430.00 37,037,000
8,400 3,500.00 29,400,000
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18,400 8,269.00 152,149,600
218,000 358.00 78,044,000
14,800 5,920.00 87,616,000
8,000 6,240.00 49,920,000
19,200 3,585.00 68,832,000
49,700 1,700.00 84,490,000
106,000 984.00 104,304,000
25,500 6,870.00 175,185,000
40,600 6,609.00 268,325,400
400 7,500.00 3,000,000
54,200 1,901.00 103,034,200
15,400 2,627.00 40,455,800
113,000 585.00 66,105,000
8,700 7,961.00 69,260,700
69,600 954.00 66,398,400
155,600 1,427.00 222,041,200
163,600 1,820.00 297,752,000
5,300 2,477.00 13,128,100
79,600 752.00 59,859,200
26,200 4,230.00 110,826,000
13,100 13,090.00 171,479,000
17,800 679.00 12,086,200
80,400 934.00 75,093,600
31,200 3,255.00 101,556,000
30,100 2,319.00 69,801,900
948,500 639.80 606,850,300
343,300 625.80 214,837,140
491,000 472.60 232,046,600
69,000 423.00 29,187,000
37,000 579.00 21,423,000
330,600 684.60 226,328,760
126,700 1,650.50 209,118,350
59,500 3,434.00 204,323,000
18,300 2,935.00 53,710,500
164,000 376.00 61,664,000
85,200 1,536.00 130,867,200
62,000 2,445.00 151,590,000
157,000 885.00 138,945,000
23,000 3,909.50 89,918,500
14,000 3,590.00 50,260,000
99 8,870,800 11,188,784,950
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25 25 26 25
19,070,878 42,259,603
1,283,529,637 4,536,730,270
4,767,914 19,740,967
10,935,324
1,307,368,429 4,609,666,164
1,307,368,429 4,609,666,164
101,206 10,411,582
199,329 484,343
1,860,781 4,520,882
86,588 155,768
2,247,904 15,572,575
2,247,904 15,572,575
1,999,529,820 6,523,879,741
694,409,295 1,929,786,152
216,772,927 386,711,332
1,305,120,525 4,594,093,589
1,305,120,525 4,594,093,589
1,307,368,429 4,609,666,164

201/493
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24 26 25 26

25 25 26 25
13,584 23,151
674,143,705 245,733,886
674,157,289 245,757,037
433,775 779,619
4,049,210 7,277,227
86,588 155,768
4,569,573 8,212,614
669,587,716 237,544,423
669,587,716 237,544,423
669,587,716 237,544,423
250,631,299 8,165,902
2,344,473,519 694,409,295
1,496,521,405 491,404,497
1,496,521,405 491,404,497
265,413,598 1,972,491,679
265,413,598 1,972,491,679
694,409,295 1,929,786,152

202/493
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25 26
26 25
25 25 26 25
3,954,545,358 1,999,529,820
582,706,649 5,960,494,053
2,537,722,187 1,436,144,132
1,999,529,820 6,523,879,741
694,409,295 1,929,786,152
26 25 26
25 26 25
25 26
26 25
26 25

203/493
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@
@
25 25
3,819
410,070,597
410,074,416
26 25
4,999
251,242,046
251,247,045
25 25
26 25
25 26 26 25
25 25 26 25
0.6527 0.7042
10,000 6,527 10,000 7,042
FOFs

2,982,336,491

4,536,730,270

19,399,536

19,740,967

3,001,736,027

4,556,471,237

(

)
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25 25 26 25
2,215,187,069 1,822,886,178
6,150,665,800 3,130,136,350

100,315,300
501,073,000
499,560 614,785
846,026 391,062
8,367,198,455 5,555,416,675
8,367,198,455 5,555,416,675
328,403,983 30,272,521
328,403,983 30,272,521
328,403,983 30,272,521
7,904,722,775 5,429,496,346
134,071,697 95,647,808
8,038,794,472 5,525,144,154
8,038,794,472 5,525,144,154
8,367,198,455 5,555,416,675
25 26
26 25
25 25 26 25

205/493

7,516,159,354
16,595,180,201

7,904,722,775
6,859,655,306
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16,206,616,780

3,369,214
5,530,240
2,146,531
618,819
4,465,978
3,677,999
1,463,171
4,688,215
1,250,567
11,882,719

548,458,105
1,449,975,573
26,494,041
2,779,651,767
53,622,675

523,361,948
1,807,302,175
117,453,280
4,947,380

6,133,320
4,961,739

5,807,056
12,838,679

85,472,001

40,013,539
100,857,154
15,654,564
24,475,087
520,347
270,889
18,658,181
679,887
9,783
9,512,243
49,237
393,895
147,711
49,237
598,533
827,757
32,300,762
1,057,457
12,541,581
4,566,053

14,309
12,837
66,417,109
196,696
196,696
196,696
1,336,283

2,384,085

98,377

105,112,598
7,904,722,775
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9,334,881,735

14,704,384
22,804,457
9,256,809
2,484,913
16,008,696
12,853,551
6,550,493
19,399,536
9,210,292
60,603,404
318,011,159
321,454,904

974,528,973
22,266,905
1,618,520,052
28,760,868

305,850,783
1,015,315,309
233,138,889
4,457,818

4,816,359
3,319,188

9,425,820
5,090,718

114,363,499

38,178,764
73,590,967
10,330,891
12,150,061

270,889
18,658,181
679,887
9,783
9,512,243
49,237
393,895
147,711
49,237
598,533
827,757
22,578,758
1,057,457
12,541,581
4,566,053

14,309
12,837
66,417,109
196,696
196,696
196,696
609,162
2,265,526
984
98,290

98,377

5,429,496,346
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7,904,722,775 5,429,496,346

25 26
26 25
26 25
€3]
@
25 25
385,700
385,700
25 26 25 25
26 25
95,860
27,700
336,000
267,840
26 26 26 25
25 25
26 25
25 26 26 25
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25 26 25

1.0170 1.0176

10,000 10,170 10,000 10,176
323 2 700,000,000 700,147,000
404 990,000,000 989,995,050
465 750,000,000 749,997,750
469 690,000,000 689,996,550
22-3 5 100,000,000 100,315,300
1 100,000,000 100,127,500
3 100,000,000 100,087,300
13 100,000,000 100,315,900
31 100,000,000 100,464,500
58 100,000,000 100,077,800
10 3,730,000,000 3,731,524,650

25 7 25

26 7 25

4,038 609,459
1,221,014,375 3,424,731,632
10,409,325 7,789,486
1,231,427,738 3,433,130,577
1,231,427,738 3,433,130,577
10,409,325 8,391,754
341,130 627,116
3,752,436 6,898,246
34,048 62,644
14,536,939 15,979,760
14,536,939 15,979,760
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877,282,965 2,328,811,860
339,607,834 1,088,338,957
1,216,890,799 3,417,150,817
1,216,890,799 3,417,150,817
1,231,427,738 3,433,130,577
4 5
24 7 26 25 7 26
25 7 25 26 7 25
403 338
775,331,407 123,644,738
775,331,810 123,645,076
755,097 1,017,017
8,306,092 11,187,133
75,390 101,577
9,136,579 12,305,727
766,195,231 111,339,349
766,195,231 111,339,349
766,195,231 111,339,349
310,035,637 7,267,777
385,677,481 339,607,834
269,125,721 907,091,895
251,731,787 -
17,393,934 907,091,895
- 276,967,898
- 276,967,898
339,607,834 1,088,338,957

209/493
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5
25 7 26
26 7 25
1
2
3
4 5
25 7 25 26 7 25
877,282,965 2,328,811,860
1 13871 |1 1.4673
(10,000 13,871 )[(10,000 14,673 )
4 5
24 7 26 25 7 26
25 7 25 26 7 25
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20,989,928 30,627,593
294,624,303 87,979,533
15,907,186 764,776,560
22,382,721 204,955,271
353,904,138 1 4,034.09 1,088,338,957 1 4,673.34

25 7 26
26 7 25

(D)
1)

2)

3)

@
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26 7 25
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@

©)

24 7 26 25 7 25
479,317,682
479,317,682
25 7 26 26 7 25
131,963,500

131,963,500
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4 5
25 7 25 26 7 25

2,029,066,246 877,282,965

243,452,277 2,137,481,821

1,395,235,558 685,952,926
@
(b)

1,858,640,851 3,424,731,632

1,858,640,851 3,424,731,632

214/493
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25 7 25 26 7 25
50,069,677 566,684,122
3,137,739,300 4,993,553,080
24,187,676 15,415,689
1,625,700 3,918,286
41 310
3,213,622,394 5,579,571,487
3,213,622,394 5,579,571,487
27,627,646 482,474,209
10,409,325 7,789,486
38,036,971 490,263,695
38,036,971 490,263,695
1,840,855,556 2,761,979,128
1,334,729,867 2,327,328,664
3,175,585,423 5,089,307,792
3,175,585,423 5,089,307,792
3,213,622,394 5,579,571,487

215/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

25 7 26
26 7 25
1
2
3
25 7 25 26 7 25
1,840,855,556 2,761,979,128
1 17251 |1 1.8426
(10,000 17,251 )[(120,000 18,426 )
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25 7 26
26 7 25

D)
1)

2)

3)

(2
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26 7 25
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)

(2

©)

25 7 25

25 7 25

3,563,843,318
126,706,965

1,849,694,727

1,133,062,167
707,793,389

1,840,855,556
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26 7 25
1,840,855,556
2,200,878,472
1,279,754,900

26 7 25
903,338,277
1,858,640,851
2,761,979,128
@

327,000 596.00 194,892,000

47,500 3,168.50 150,503,750

64,300 1,638.00 105,323,400

113,000 1,344.00 151,872,000

152,000 1,028.00 156,256,000

90,800 1,699.00 154,269,200

97,100 1,401.50 136,085,650

56,200 3,796.00 213,335,200

76,000 3,075.00 233,700,000

75,800 1,503.00 113,927,400

5,300 27,765.00 147,154,500

102,000 1,442.00 147,084,000

21,800 6,669.00 145,384,200
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397,000 389.00 154,433,000
148,000 840.00 124,320,000
90,200 1,428.00 128,805,600
28,200 4,791.00 135,106,200
62,900 6,107.00 384,130,300
92,300 1,773.00 163,647,900
15,400 4,275.00 65,835,000
187,000 525.00 98,175,000
27,300 5,980.00 163,254,000
216,700 450.00 97,515,000
61,000 2,887.00 176,107,000
51,000 2,929.00 149,379,000
29,200 4,389.00 128,158,800
13,300 5,490.00 73,017,000
377,700 595.40 224,882,580
35,300 4,095.50 144,571,150
108,100 1,602.50 173,230,250
43,000 3,430.00 147,490,000
32,000 2,489.00 79,648,000
7,100 18,600.00 132,060,000
3,251,500 4,993,553,080

(b)
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25 25 26 25
4,505,547 22,929,897
337,187,808 1,992,643,771
1,271,826 9,372,393
3,613,491
342,965,181 2,028,559,552
342,965,181 2,028,559,552
23,846 4,699,898
51,159 215,017
477,887 2,007,217
21,738 58,882
574,630 6,981,014
574,630 6,981,014
374,225,601 2,051,653,788
31,835,050 30,075,250
108,728,744 128,993,447
342,390,551 2,021,578,538
342,390,551 2,021,578,538
342,965,181 2,028,559,552
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24 26 25 26

25 25 26 25
4,513 8,941
242,444,845 52,554,385
242,449,358 52,563,326
109,518 295,314
1,023,043 2,757,021
21,738 58,882
1,154,299 3,111,217
241,295,059 49,452,109
241,295,059 49,452,109
241,295,059 49,452,109
98,108,407 3,458,035
450,671,707 31,835,050
310,611,033 11,868,762
310,611,033 11,868,762
34,961,028 56,103,036
34,961,028 56,103,036
31,835,050 30,075,250
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25 26
26 25
25 25 26 25
852,490,532 374,225,601
115,951,264 1,876,820,898
594,216,195 199,392,711
374,225,601 2,051,653,788
31,835,050 30,075,250
26 25 26
25 26 25
25 26
26 25
26 25

225/493
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25

25

883

138,871,848

138,872,731

26

25

2,156

48,324,041

48,326,197

25

26

25

25

25

26

26 25

25

25

26

25

0.9149

10,000 9,149

10,000

0.9853
9,853

FOFs

911,756,473

1,992,643,771

9,210,292

9,372,393

920,966, 765

2,002,016,164
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@
( )
25 25 ) 26 25 )
304,351,756 1,565,921, 261
2,019,875 3,366,519
306,371,631 1,569,287,780
306,371,631 1,569,287,780
2,482,569 3,975,697
88,373 244,621
989,696 2,739,627
176,681 194,400
3,737,319 7,154,345
3,737,319 7,154,345
158,996,479 710,536,586
) 143,637,833 851,596,849
115,376,654 154,238,966
302,634,312 1,562,133,435
302,634,312 1,562,133,435
306,371,631 1,569,287,780
@

227/493
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24 26 25 26
25 25 26 25
237,344,875 83,264,976
237,344,875 83,264,976
190,051 347,566
2,128,427 3,892,606
379,978 383,400
2,698,456 4,623,572
( ) 234,646,419 78,641,404
) 234,646,419 78,641,404
() 234,646,419 78,641,404
106,145,977 7,693,350
()
() 684,467 143,637,833
19,528,838 719,732,327
19,528,838 719,732,327
5,075,914 82,721,365
5,075,914 82,721,365
() 143,637,833 851,596,849
3
( )
( )
( 25 25 ) ( 26 25 )
1. 421,375,475 |1. 158,996,479
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50,525,788 634,425,317
312,904,784 82,885,210
2. 2.
158,996,479 710,536,586
( )
24 26 25 26
25 25 26 25
(3,260,077 ) (6,481,292 )
(100,993, 439 (64,466,762 )
) (697,357,883 )
(28,261,179 ) (83,290,912 )
(11,123,138 ) 851,596,849 ( 11,985.22 )
143,637,833 ( 9,034.01 )
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( RMC
) RMC
RMC IRMC
IRMC
RMC
( 25 25 ) ( 26 25 )
@ @
(
)
@ @)
©) 3)
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( 25 25 ) ( 26 25 )
) )
129,077,847 75,175,832
129,077,847 75,175,832
( )
25 25 ) ( 26 25 )
( )
24 26 25 26
25 25 26 25
( )
25 25 ) ( 26 25 )
1.9034 2.1985
19,034 ) ( 21,985 )
)
( )
( 26 25 )
()
309,519,541 1,565,921,261
309,519,541 1,565,921,261

(

)
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( )

25 25 ) 26 25 )
674,800 229,966
420,074,897 1,246,174,809
12,532,441,000 17,243,014,400
225,180,626 146,117,355
13,354,250 19,801,682
345 1,024

13,191,725,918

18,655,339,236

13,191,725,918

18,655,339,236

178,024,149 237,291,169
38,578,743 29,267,405
216,602,892 266,558,574
216,602,892 266,558,574

2,979,015,313

3,634,728,671

(

)

9,996,107,713

14,754,051,991

12,975,123,026

18,388,780,662

12,975,123,026

18,388,780,662

232/493




EDINETOOOO
OO000D0O000DO0ODOO(E12454)
ooooodooodooonooodd

13,191,725,918

18,655,339,236

25 ) 16

( 25 25 )

3,068,987,482

1,053,583,246
1,143,555,415

( )
2,273,257,325

635,880,418
69,877,570
2,979,015,313

2,979,015,313
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2,050,357,980
1,394,644,622

( )
2,311,144,019

1,014,065,111
309,519,541
3,634,728,671
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3,634,728,671

( 25 25 ) ( 26 25 )

@ €))

@ @)

€)) (€)
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3.
)
)
( 25 25 ) ( 26 25 )
() ()
2,899,921,927 919,005,379
2,899,921,927 919,005,379
)
)
25 25 ) ( 26 25 )
)
24 26 25 26
25 25 26 25
)
25 25 ) ( 26 25 )
4.3555 5.0592
43,555 ) ( 50,592 )
( 26 25
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77,400 3,865.00 299,151,000
331,400 521.00 172,659,400
142,800 2,611.00 372,850,800
295,000 866.00 255,470,000
125,800 4,105.00 516,409,000
133,200 1,788.00 238,161,600
201,800 1,784.00 360,011,200

72,900 3,915.00 285,403,500
142,400 2,739.00 390,033,600
331,600 942.00 312,367,200
151,500 1,095.00 165,892,500
184,200 2,545.00 468,789,000
254,600 2,584.00 657,886,400
390,700 561.00 219,182,700
344,700 1,710.00 589,437,000
384,600 621.00 238,836,600

5,600 2,314.00 12,958,400
121,400 4,275.00 518,985,000

15,300 2,235.00 34,195,500
135,000 1,327.00 179,145,000

85,100 2,899.00 246,704,900

86,400 3,265.00 282,096,000

90,300 3,675.00 331,852,500
100,100 1,479.00 148,047,900

66,800 2,650.00 177,020,000

88,300 3,500.00 309,050,000
181,000 686.00 124,166,000
110,800 5,510.00 610,508,000
284,400 788.00 224,107,200
171,700 2,531.00 434,572,700
462,800 1,936.00 895,980,800

75,300 1,578.00 118,823,400
235,200 1,881.00 442,411,200

76,200 3,800.00 289,560,000
572,400 560.00 320,544,000
502,000 865.00 434,230,000
186,700 1,054.00 196,781,800
122,200 2,065.00 252,343,000
235,000 2,139.00 502,665,000
140,300 1,694.00 237,668,200
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299,800
282,000

83,300
348,500
259,000
249,500
136,700

73,200
228,100
241,900

1,188.00

528.00
1,196.00
1,326.00
1,628.00
1,269.00

808.00
3,700.00
2,636.00
2,002.00
3,410.00
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692,128,800
158,294,400
337,272,000
110,455,800
567,358,000
328,671,000
201,596,000
505,790,000
192,955,200
456,656,200
824,879,000

10,499,500

17,243,014,400

237/493



EDINETOOOO
O000DO0000O0000O0O0(EL2454)
Ooooooooooooooooooad

25 25 26 25
19,502,736 109,011,974
29,088,036 65,852,435

1,280,733,570 5,395,138,744
4,151

1,329,324,342 5,570,007,304
1,329,324,342 5,570,007,304
107 7,278

98,196 12,287,251
196,721 572,385
6,887,147 20,035,214
81,648 175,514
7,263,819 33,077,642
7,263,819 33,077,642
1,162,404,172 3,802,622,507
159,656,351 1,734,307,155
457,279,076 908,670,544
1,322,060,523 5,536,929,662
1,322,060,523 5,536,929,662
1,329,324,342 5,570,007,304
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24 26 25 26
25 25 26 25
19,147 40,514
283,556,966 362,988,089
309,597,101 360,618,431
593,173,214 723,647,034
409,045 878,361
14,320,070 30,745,774
640,460 722,210
15,369,575 32,346,345
577,803,639 691,300,689
577,803,639 691,300,689
577,803,639 691,300,689
180,495,128 77,201,869
584,402,402 159,656,351
346,750,242 1,102,954,817
340,154,564
6,595,678 1,102,954,817
142,402,833
142,402,833
159,656,351 1,734,307,155
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25 26
26 25
60 61
25 25 26 25
2,163,497,076 1,162,404,172
289,893,562 3,376,312,918
1,290,986,466 736,094,583
1,162,404,172 3,802,622,507
24 26 25 26
25 25 26 25
8,178,324 17,331,175
25 26
26 25
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26 25
(€Y
@
©)
25 25
244,445,843
244,445,843
26 25
333,153,264
333,153,264
25 25
1,234,927 1,234,820 107
1,234,820 107
26 25
657,240 660,758 3,518
11,904,471 11,911,116 6,645
12,571,874 3,127
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25 26 26 25
25 25 26 25
1.1374 1.4561
10,000 11,374 10,000 14,561

T.Rowe Price Funds SICAV —
U.S. Blue Chip Equity Fund 509,986.280 9,898,833.690
T.Rowe Price Funds SICAV —
U.S. Large-Cap Growth Equity 1,021,156.570 19,779,802.760
Fund
T.Rowe Price Funds SICAV —
U.S. Large-Cap Value Equity 1,254,060.220 19,713,826.650
Fund
49,392,463.100
2,785,203.070 5,395,138,744
5,395,138,744
5,395,138,744
1 )
2 )
3.
97.43 100.00
( )
T.Rowe Price Funds SICAV
2010 12 17
2014 30
2014 30
SICAV

2014 30
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usS us Us
1,405,744,084 452,877,961 155,182,844
370,453,611 114,878,625 43,071,736
1,776,197,695 567,756,586 198,254,580
4,069,986 13,706,117 1,450,267
492,667 470,316 54,114
7,439,640 - 556,410
1,753,114 1,906,117 61,702
1,306 1,378 1,253
1,789,954,408 583,840,514 200,378,326
794,931 901,436 961,391
1,695,168 432,041 223,937
1,072,316 371,843 38,488
448,225 208,031 90,113
4,010,640 1,913,351 1,313,929
1,785,943,768 581,927,163 199,064,397
2014 30
us us

us
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A
1,030,825,154 235,606,172 181,158,260
44,835,408 9,380,185 6,455,628
22.99 25.12 28.06
A EUR
Ad
Ah EUR
( - - -
Ah  NOK
( - - -
Ah  SEK
( - - -
|
663,306,012 249,499,853 _
24,793,443 11,088,400 _
26.75 22.50 _
Id

I GBP
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Ih EUR
Ih USD
J
12,223,920 12,126,995 6,001,211
631,847 778,915 318,827
19.35 15.57 19.11
Jd
Q
79,582,692 84,687,710 11,808, 862
5,563,850 6,264,051 930,693
14.30 13.52 12.69
Q EWR
Q GBP
5,990 6,433 6,064
GBP 3,513 GBP 3,772 GBP 3,556
350 350 350
GBP 10.04 GBP 10.78 GBP 10.16
Qh GBP
S
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SD

Sh(JPY)

SICAV
2014 30
US us Us
- 1,030 53
4,072,585 3,817,358 423,435
4,072,585 3,818,388 423,488
9,959,646 2,423,890 1,064,904
71,191 19,231 6,243
200,493 85,149 50,602
338,515 83,434 43,538
89,655 37,221 17,138
38 - 11
11,304 4,927 2,163
10,670,842 2,653,852 1,184,599
(6,598,257) 1,164,536 (761,111)
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6,929 7,385 12,340
(6,591,328) 1,171,921 (748,771)

74,689 18,685 23,034

101,905,818 6,406,361 4,175,411

(25) (65) (65)

11 25 52

101,980,493 6,425,006 4,198,432

(40,254,308) 31,373,734 1,347,646

(40,254,308) 31,373,734 1,347,646

55,134,857 38,970,661 4,797,307

504,448,213 169,069,924 89,305,294

(359,743,904) (56,312,748) (19,497,886)

144,704,309 112,757,176 69,807,408

199,839,166 151,727,837 74,604,715

1,586,104,602 430,199,326 124,459,682

1,785,943,768 581,927,163 199,064,397

SICAV
2014 30
Us us Us

40,219,648 8,917,187 4,337,885
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14,522,645 2,503,504 2,712,312
(9,906,885) (2,040,506) (594,569)
44,835,408 9,380,185 6,455,628

A EUR

Ad

Ah  EUR

Ah NOK

Ah  SEK

I
24,297,690 8,815,982 -
5,561,301 2,509,206 -
(5,065,548) (236,788) -
24,793,443 11,088,400 -

Id

I GBP

Ih EUR

Ih USD
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J
381,224 496,795 192,306
265,290 333,832 141,943
(14,667) (51,712) (15,422)
631,847 778,915 318,827
Jd
Q
3,771,197 2,477,262 189,961
2,086,893 3,945,677 976,862
(294,240) (158, 888) (236,130)
5,563,850 6,264,051 930,693
Q EWR
Q GBP
350 350 350
350 350 350
Qh GBP
S
sd
sh JPY
z

249/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

SICAV

us us us

2014 30 22.99 25.12 28.06
2013 12 31 22.33 23.36 27.33
2012 12 31 15.50 17.48 19.38

A EUR
2014 30 - -

2013 12 31 - -
2012 12 31 - -

Ad
2014 30 - -

2013 12 31 - -
2012 12 31 - -

Ah  EUR
2014 30 - -

2013 12 31 - -
2012 12 31 - -

Ah  NOK
2014 30 - -

2013 12 31 - -
2012 12 31 - -

Ah  SEK
2014 30 - -

2013 12 31 - -
2012 12 31 - -

2014 30 26.75 22.50
2013 12 31 25.87 20.84
2012 12 31 17.80 15.45

2014 30 - -
2013 12 31 - -
2012 12 31 - -

I GBP
2014 30 _ -

2013 12 31 - -
2012 12 31 - -

Ih EUR
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2014 30 } , ]

2013 12 31 - -
2012 12 31 - -

Ih USD
2014 30 - -

2013 12 31 - -
2012 12 31 - -

2014 30 19.35 15.57 19.11
2013 12 31 18.65 1437 18.46
2012 12 31 12.74 10.58 12.88

Jd
2014 30 - -

2013 12 31 - -
2012 12 31 - -

2014 30 14.30 13.52 12.69
2013 12 31 13.84 12.53 12.31
2012 12 31 - - -

Q EUR
2014 30 _ -

2013 12 31 - - -
2012 12 31 - - -

Q GBP
2014 30 GBP 10.04 GBP 10.78 GBP 10.16

2013 12 31 - - -
2012 12 31 - - -

Qh GBP
2014 30 ) _

2013 12 31 - - -
2012 12 31 - - -

2014 30 ; -
2013 12 31 - - -
2012 12 31 - - -

sd
2014 30 } i

2013 12 31 - - -
2012 12 31 - - -

sh JPY
2014 30 ) i}

2013 12 31 - - -
2012 12 31 - - -

2014 30 - -
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2013 12 31 - - -
2012 12 31 - - -
2014 30 1,785,943,768 581,927,163 199,064,397
2013 12 31 1,586,104,602 430,199,326 124,459,682
2012 12 31 1,001,791,894 128,995,500 71,358,338

U.S. Large Cap Growth Equity Fund

2014 6 30

( ) )

Valeant Pharmaceuticals International usb 242,990 31,022,533 1.74
31,022,533 1.74

Michael Kors Holdings UsD 149,300 13,299,644 0.74
13,299,644 0.74

Delphi Automotive UsD 218,200 14,905,242 0.83
14,905,242 0.83

Akamai Technologies UsD 214,100 13,053,677 0.73
Alexion Pharmaceuticals usb 173,400 27,182,184 1.52
Allergan usb 132,100 22,602,310 1.27
Amazon.Com usb 247,900 80,227,877 4.49
American Airlines Group usD 724,300 31,869,200 1.78
Athenaheal th usD 34,200 4,362,894 0.24
Biogen ldec UsD 132,420 42,019,514 2.35
Boeing UsD 394,710 50,076,858 2.80
Cardinal Health usD 215,600 14,943,236 0.84
CarMax usb 196,600 10,179,948 0.57
Celgene usb 351,200 30,269,928 1.70
Chipotle Mexican Grill usD 29,200 17,359,984 0.97
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Cognizant Technology Solutions Class A usb 185,700 9,097,443 0.51
Colfax usD 73,200 5,438,028 0.30
Crown Castle International REIT usb 498,100 36,894,267 2.07
Danaher usb 622,500 49,165,050 2.75
Dollar Tree usb 276,400 14,726,592 0.82
DR Horton usb 906,600 22,012,248 1.23
Ecolab usD 222,900 24,690,633 1.38
EQT usb 82,400 8,797,848 0.49
Estee Lauder Class A usb 188,700 14,143,065 0.79
Facebook Class A usb 402,200 27,212,852 1.52
FedEx usD 88,200 13,350,834 0.75
Gilead Sciences usD 701,000 58,834,930 3.29
Google Class A usb 110,300 64,377,698 3.60
Google Class C usb 109,200 62,781,264 3.52
Hilton Worldwide Holdings usD 627,366 14,416,871 0.81
Humana usb 124,300 16,008,597 0.90
Intuitive Surgical usb 53,900 22,417,548 1.26
Juniper Networks usb 513,600 12,624,288 0.71
Kansas City Southern usD 94,400 10,174,432 0.57
Las Vegas Sands usb 341,200 25,798,132 1.44
LinkedIn Class A usb 59,800 10,047,596 0.56
Lowe"s Companies usb 577,400 27,339,890 1.53
McKesson usD 266,800 50,283,796 2.82
MGM Resorts International usb 651,900 17,105,856 0.96
Morgan Stanley usb 899,600 28,589,288 1.60
Netflix usD 29,600 13,170,224 0.74
NetSuite usb 132,500 11,424,150 0.64
PepsiCo usD 299,700 26,640,333 1.49
Pioneer Natural Resources usb 207,600 47,532,096 2.66
Precision Castparts usb 191,300 48,521,332 2.72
Priceline Group Usb 63,600 76,910,844 4.31
Qualcomm usb 263,502 20,882,534 1.17
Range Resources usb 384,313 33,039,389 1.85
Red Hat usDb 330,000 18,176,400 1.02
Regeneron Pharmaceuticals usb 17,900 5,045,831 0.28
Salesforce.com usD 446,300 26,063,920 1.46
ServiceNow usb 233,400 14,414,784 0.81
Sherwin-Williams usb 158,900 32,871,643 1.84
Starbucks usb 392,900 30,563,691 1.71
State Street usD 283,200 18,937,584 1.06
TD Ameritrade Holding usb 876,000 27,506,400 1.54
Tesla Motors usb 35,800 8,662,168 0.49
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Tractor Supply usb 258,700 15,664,285 0.88
Twenty-First Century Fox Class A usb 841,900 29,752,746 1.67
United Continental Holdings usb 274,500 11,474,100 0.64
United Technologies usD 231,000 26,742,870 1.50
UnitedHealth Group usb 240,600 19,724,388 1.10
Vantiv Class A usb 352,500 11,798,175 0.66
Vertex Pharmaceuticals usb 115,300 10,909,686 0.61
Visa Class A usb 251,900 52,863,734 2.96
VMware Class A usb 99,700 9,649,963 0.54
Vulcan Materials usb 160,000 10,153,600 0.57
Wabtec usb 205,200 16,910,532 0.95
Walgreen usb 106,100 7,851,400 0.44
Workday Class A usb 104,200 9,304,018 0.52
Wynn Resorts usb 161,800 33,330,800 1.87
1,716,970,276 96.14

1,776,197,695 99.45

1,776,197,695 99.45

9,746,073 0.55

1,785,943,768 100.00

usD:
us

U.S. Large Cap Value Equity Fund
2014 6 30

Canadian Pacific Railway usb 51,900 9,440,091 1.62
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9,440,091 1.62
Covidien usD 81,950 7,409,919 1.27
Ingersoll-Rand usb 52,800 3,312,672 0.57
XL Group usb 167,672 5,452,693 0.94

16,175,284 2.78
TE Connectivity usD 77,200 4,780,996 0.82

4,780,996 0.82
kil usD 78,050 11,192,370 1.92
AES usb 482,450 7,521,395 1.29
Allstate usb 127,050 7,474,351 1.28
American Express usb 84,150 7,976,578 1.37
Ameriprise Financial usb 44,650 5,347,730 0.92
Amgen usD 51,150 6,075,597 1.04
Anadarko Petroleum usb 27,950 3,057,171 0.53
Apache usb 121,600 12,330,240 2.12
AT&T usb 231,400 8,196,188 1.41
Avon Products usb 224,550 3,282,921 0.56
Baker Hughes usb 78,300 5,771,493 0.99
Bank of America usb 847,550 12,975,990 2.23
Boeing usb 41,700 5,290,479 0.91
Carnival usb 162,500 6,116,500 1.05
Celanese Class A usb 216,100 13,839,044 2.38
Charles Schwab usD 193,250 5,229,345 0.90
Chevron usb 101,675 13,241,135 2.28
Cisco Systems usb 183,400 4,548,320 0.78
Comcast Class A usb 29,900 1,606,228 0.28
Comcast Class A usD 42,850 2,283,476 0.39
Consol Energy usb 61,850 2,830,256 0.49
Delt ! USD 251,950 3,464,312 0.60
Emerson Electric usb 48,550 3,221,778 0.55
Entergy usb 85,700 6,985,407 1.20
EQT usb 56,650 6,048,520 1.04
Exelon usb 177,300 6,451,947 1.11
ExxonMobil usb 113,250 11,438,250 1.97
Fifth Third Bancorp usb 169,750 3,627,557 0.62
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General Electric usD 544,000 14,307,200 2.46
General Motors usD 247,650 9,078,849 1.56
Goldman Sachs Group usb 6,675 1,112,522 0.19
Hess usD 119,700 11,820,375 2.03
Honeywell International usD 65,150 6,049,829 1.04
I1Tlinois Tool Works usb 55,650 4,907,217 0.84
International Paper usb 219,550 10,935,785 1.88
Invesco usD 128,450 4,841,280 0.83
Johnson & Johnson usD 106,800 11,217,204 1.93
JPMorgan Chase usb 326,900 18,796,750 3.23
Kellogg usb 53,800 3,504,532 0.60
Kohl’ s usb 132,450 7,071,506 1.22
Lockheed Martin usb 18,750 3,045,188 0.52
Lowe"s Companies usb 203,050 9,614,418 1.65
Marsh & McLennan Companies usb 204,000 10,569,240 1.82
Merck usb 232,550 13,464,645 2.31
MetLife usb 127,450 7,055,632 1.21
Microsoft usb 268,150 11,289,115 1.94
Morgan Stanley usb 336,600 10,697,148 1.84
Navient usD 159,300 2,822,796 0.48
NRG Energy usb 307,300 11,446,925 1.97
PepsiCo usD 92,900 8,257,881 1.42
Pfizer usb 447,750 13,329,518 2.29
PG&E usD 223,250 10,624,468 1.83
Philip Morris International usb 68,600 5,804,246 1.00
PNC Financial Services Group usb 62,350 5,568,479 0.96
Procter & Gamble usD 114,800 9,077,236 1.56
Raytheon usD 56,950 5,329,381 0.92
Republic Services usb 72,400 2,740,340 0.47
SLM usb 166,900 1,393,615 0.24
Southwest Airlines usb 492,950 13,344,157 2.29
Spectra Energy usb 115,950 4,900,047 0.84
St. Joe usb 24,250 610,858 0.10
Texas Instruments usb 124,700 5,958,166 1.02
Thermo Fisher Scientific usb 84,500 9,989,590 1.72
Time Warner usb 118,850 8,302,861 1.43
Time Warner Cable usb 61,500 9,046,958 1.55
Union Pacific usb 59,850 6,028,691 1.04
United Technologies usb 86,450 10,008,317 1.72
US Bancorp usb 212,400 9,188,424 1.58
Vulcan Materials usb 55,200 3,502,992 0.60
Wal-Mart Stores usb 10,900 822,187 0.14
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Wells Fargo usb 189,650 9,958,522 1.71
Western Union usD 263,150 4,544,601 0.78
Weyerhaeuser usb 243,450 7,955,946 1.37
537,360,215 92.34

567,756,586 97.56

567,756,586 97.56

14,170,577 2.44

581,927,163 100.00

usD:
us

U.S. Blue Chip Equity Fund

2014 6 30
( ) )
Canadian Pacific Railway usD 4,300 782,127 0.39
Valeant Pharmaceuticals International usb 11,500 1,468,205 0.74
2,250,332 1.13
Michael Kors Holdings usb 8,700 774,996 0.39
774,996 0.39
Covidien usD 8,400 759,528 0.39
Perrigo uUsb 200 29,212 0.01
788,740 0.40
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Delphi Automotive usb 8,600 587,466 .29

587,466 .29
3M usD 1,700 243,780 .12
AbbVie usD 700 39,487 .02
Actavis usb 3,000 671,310 .34
Akamai Technologies usD 18,400 1,121,848 .56
Alexion Pharmaceuticals usb 20,600 3,229,256 .62
Allergan usb 14,600 2,498,060 .25
Alliance Data Systems usb 2,000 565,740 .28
Amazon.Com usD 28,150 9,110,185 .58
American Airlines Group usb 55,900 2,459,600 .24
American Express usb 28,100 2,663,599 .34
American Tower usb 45,050 4,014,856 .02
Ameriprise Financial usD 10,540 1,262,376 .63
AmerisourceBergen usb 8,100 588,060 .30
Apple usb 24,500 2,269,190 .14
Autodesk usD 2,230 125,215 .06
AutoZone usD 700 373,296 .19
Becton Dickinson usb 6,200 737,614 .37
Biogen ldec usb 15,200 4,823,264 .42
Boeing usD 26,800 3,400,116 .71
Cardinal Health usD 13,100 907,961 .46
CarMax usD 7,500 388,350 .20
Carnival usD 1,900 71,516 .04
Celgene usD 42,960 3,702,722 .86
Chipotle Mexican Grill usb 4,600 2,734,792 .37
Citigroup usb 1,100 51,843 .03
Cognizant Technology Solutions Class A usb 32,000 1,567,680 .79
Concho Resources usb 12,500 1,803,000 .91
Constellation Brands Class A usb 3,700 327,006 .16
Continental Resources usb 3,300 521,895 .26
Costco Wholesale usb 8,700 1,006,764 .51
CVS Caremark usb 17,200 1,303,244 .65
Danaher usb 67,810 5,355,634 .69
Delta Air Lines usb 30,900 1,208,499 .61
Discovery Communications Class C usb 15,805 1,148,707 .58
Dollar Tree usb 10,200 543,456 .27
Ecolab usD 23,500 2,603,095 .31
Electronic Arts usD 8,700 311,634 .16
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EOG Resources usb 1,840 215,243 0.11
EQT usD 15,900 1,697,643 0.85
Estee Lauder Companies Class A usb 11,900 891,905 0.45
Facebook Class A usb 60,300 4,079,898 2.05
Fastenal usb 6,820 336,226 0.17
FedEx usD 8,000 1,210,960 0.61
Fiserv usb 18,740 1,125,899 0.57
FleetCor Technologies usD 1,000 132,110 0.07
Flowserve usD 6,700 497,006 0.25
FMC usD 300 21,183 0.01
Fossil Group usb 1,400 145,068 0.07
Gilead Sciences usb 82,100 6,890,653 3.46
Google Class A usD 10,100 5,894,966 2.96
Google Class C usb 10,200 5,864,184 2.95
Hanesbrands usD 6,300 620,550 0.31
Harley-Davidson usb 10,600 736,594 0.37
Henry Schein usb 1,400 166,488 0.08
Hilton Worldwide Holdings usD 25,197 579,027 0.29
Home Depot usb 24,300 1,963,926 0.99
Honeywell International usb 10,900 1,012,174 0.51
IHS Class A usb 5,300 718,627 0.36
IntercontinentalExchange Group usb 4,050 765,086 0.38
Intuit usb 100 8,058 0.00
Intuitive Surgical usb 500 207,955 0.10
Invesco usD 46,700 1,760,123 0.88
JB Hunt Transport Services usb 1,900 140,334 0.07
Johnson Controls usb 600 30,006 0.01
Kansas City Southern usb 11,300 1,217,914 0.61
Keurig Green Mountain usb 1,100 137,830 0.07
L Brands usb 15,000 878,250 0.44
Las Vegas Sands usb 41,200 3,115,132 1.56
LinkedIn Class A usD 5,400 907,308 0.45
Lowe’ s Companies usb 44,900 2,126,015 1.07
Marriott International Class A usb 5,559 356,832 0.18
Marsh & McLennan Companies usb 7,400 383,394 0.19
Mastercard Class A usD 68,000 4,968,760 2.50
McKesson usD 28,670 5,403,435 2.71
MGM Resorts International usb 38,100 999,743 0.50
Microsoft usb 700 29,470 0.01
Monsanto usb 6,190 769,479 0.39
Monster Beverage usb 3,800 269,078 0.14
Morgan Stanley usD 48,200 1,531,796 0.77
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Netflix usD 5,600 2,491,664 1.25
Nielsen usb 1,700 82,263 0.04
Nike Class B usD 7,220 558,467 0.28
Northern Trust usb 5,580 360,468 0.18
0"Reilly Automotive usb 12,600 1,884,708 0.95
Pall usD 600 51,162 0.03
PepsiCo usD 200 17,778 0.01
Pharmacyclics usb 4,100 369,369 0.19
Pioneer Natural Resources usD 15,700 3,594,672 1.81
Praxair usb 11,480 1,526,725 0.77
Precision Castparts usb 16,750 4,248,470 2.13
Priceline.com usD 5,650 6,832,489 3.43
PVH usb 1,200 139,980 0.07
Qualcomm usb 11,450 907,413 0.46
Ralph Lauren usb 300 47,895 0.02
Range Resources usb 17,707 1,522,271 0.76
Red Hat usb 18,000 991,440 0.50
Regeneron Pharmaceuticals usb 3,100 873,859 0.44
Roper Industries usD 7,900 1,159,562 0.58
Ross Stores usb 16,300 1,075,963 0.54
Salesforce.com usD 39,100 2,283,440 1.15
Schlumberger usb 12,180 1,431,272 0.72
Sherwin-Williams usb 15,400 3,185,798 1.60
Starbucks usb 40,900 3,181,611 1.60
Starwood Hotels & Resorts Worldwide usb 21,300 1,719,336 0.86
State Street usb 18,100 1,210,347 0.61
Stryker usD 6,600 556,314 0.28
TD Ameritrade Holding usb 50,100 1,573,140 0.79
Tesla Motors usb 3,200 774,272 0.39
Thermo Fisher Scientific usD 22,200 2,624,484 1.32
Tiffany usb 2,200 220,462 0.11
Tractor Supply usb 18,000 1,089,900 0.55
Trimble Navigation usb 3,200 118,336 0.06
TripAdvisor usb 3,000 327,270 0.16
TRW Automotive Holdings usb 4,900 439,383 0.22
Twenty-First Century Fox Class A usb 24,900 879,966 0.44
Union Pacific usb 18,140 1,827,242 0.92
United Continental Holdings usb 27,900 1,166,220 0.59
United Technologies usb 18,200 2,107,014 1.06
UnitedHealth Group usb 1,500 122,970 0.06
Vertex Pharmaceuticals usb 5,900 558,258 0.28
VF usD 1,100 68,893 0.03
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Visa Class A usb 20,320 4,264,355 2.14
VMware Class A uUsD 2,900 280,691 0.14
Wabtec usb 12,400 1,021,884 0.51
Walgreen usb 6,000 444,000 0.22
Walt Disney usb 10,600 907,148 0.46
Whole Foods Market usD 1,500 58,035 0.03
WW Grainger UsD 200 50,782 0.03
Wynn Resorts usb 18,500 3,811,000 1.91
Yum! Brands usD 3,100 251,627 0.13
193,853,046 97.38
198,254,580 99.59
198,254,580 99.59
809,817 0.41
199,064,397 100.00
USD:
us
2014 6 30
1. SICAV
SICAV Société d
Investissement a Capital Variable SICAV
2010 12 17
2001 6 5 UCITS
2014 6 30
1 2007 8 9
A 2004 11 9
| 2002 2 5
h ( ) 2012 12 7
Q( ) 2014 2 11
SD 2014 2 14
z 2001 6 20
2011 9 20
1 2011 9 20

261/493



us

Ex-

Ex-UK

Id
SD

SD

oh
Ad
Ah (
Ah (
Ah (

Jd

SD

€)) A

0 A

262/493

2014
2014
2003
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@ 2014 5 21
@ 2014 6 24
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Ad Ah
I( )
Ih us
Sh
A Q
z Id Jd
Sd S
o]
a
b
2012
C
2014 6 30 2014 6 30

0.7304 0.7293

6.1363 5.9314

6.6854 6.5199

101.31 102.48

0.5848 0.5990
d

2014 6

30
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3
e
5

a)
b A

2014 6 30 Ex-

QFI1 A

TRPI A
A A
A
A
c TBA
To Be Announced TBA
TBA
TBA
TBA

d)

CSSF 2014 6 30

125.82
170.03
93.53

178.62
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143.29
146.81
308.21
25.93
us 70.42
Ex- 44.45
65.52
45.41
Ex-UK 38.62
28.99
53.98
18.98
251.34
181.74
117.93
154.17
31.64
95.25
53.65
81.41
us 18.21
us 130.34
usS 29.00
usS 31.40
us 4.81
2014 6 30
Sd 0.025650 2014 3 20
Sd 0.076580 2014 6 24
Sd 0.057025 2014 3 20
Sd 0.172455 2014 6 24
Id 0.042102 2014 1 24
Id 0.022977 2014 2 24
Id 0.020387 2014 3 20
Id 0.024733 2014 4 24
Id 0.020392 2014 5 23
Id 0.020470 2014 6 24
Id 0.075871 2014 1 24
Id 0.046871 2014 2 24
Id 0.040324 2014 3 20
Id 0.059184 2014 4 24
Id 0.052273 2013 5 23
Id 0.045317 2014 6 24
Sd 0.043300 2014 3 20
Sd 0.158060 2014 6 24
Sd 0.060500 2014 3 20
Sd 0.157704 2014 6 24
Ad 0.171616 2014 3 20
Ad 0.160326 2014 6 24
Jd 0.064302 2014 1 24
Jd 0.052864 2014 2 24
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Jd 0.052305 2014 3 20
Jd 0.062866 2014 4 24
Jd 0.049487 2014 5 23
Jd 0.049935 2014 6 24
sd 0.061980 2014 3 20
sd 0.155105 2014 6 24
us Jd 0.034351 2014 1 24
Jd 0.035169 2014 4 24
Jd 0.027570 2014 5 23
Ex- Id 0.008957 2014 3 20
Id 0.064304 2014 6 24
Ad 0.028650 2014 6 24
Jd 0.016843 2014 2 24
Jd 0.039686 2014 5 23
0.025 0.01
0.07 0.01
40,000
a
2014 6 30 Taxe d’
Abonnement A Q
0.05 1 J S Z 0.01
b
2014 6 30
Ex-
2014 6 30
Ex- 17,783,999
5,209,777
24,403,554
483,634
8
a
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A I 0
. o s
1.25 0.65 0.65
0.90 0.40 0.40
1.15 0.60 0.60
0.90 0.45 0.45
1.25 0.65 0.65
1.35 0.70 0.70
0.90 0.45 0.45
1.15 0.60 0.60
Us 0.90 0.40 0.40
Ex- 1.90 1.00 1.00
@ 1.90 1.00 1.00
1.90 1.00 1.00
1.50 0.65 0.65
Ex-UK 1.50 0.65 0.65
1.80 0.95 0.95
1.20 0.55 0.55
0 2.00 1.10 1.10
1.90 1.00 1.00
1.60 0.75 0.75
1.60 0.75 0.75
1.60 0.75 0.75
1.60 0.75 0.75
1.60 0.75 0.75
1.60 0.75 0.75
1.90 1.00 1.00
2.00 1.10 1.10
us 1.50 0.65 0.65
IS 1.50 0.65 0.65
us 1.50 0.65 0.65
us 1.50 0.65 0.65
us 1.60 0.95 0.95
@ 2014 5 21
@ 2014 6 24
* Ad A Ah Ah Ah
** 1d 1h Ih T¢ )
***Q Q
b
A Q
A Q
S
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S
2014 6 30

| 0.75 0.75
A 1.07 1.07
I 0.50 0.50
1h( ) 0.50 0.50

Z - -
sd 0.10 0.10
Q( y*x 0.57 0.57
A 1.32 1.32
sd 0.10 0.10
Q( y*x 0.77 0.77
I 0.70 0.70
A 1.07 1.07
I 0.55 0.55
1d 0.55 0.55
sh( ) 0.10 0.10
1.42 1.42
I 0.75 0.75
1d 0.75 0.75
sd 0.10 0.10
A 1.52 1.52
I 0.80 0.80
sd 0.10 0.10
I 0.55 0.55
QH( Y*x 0.62 0.62
A 1.26 1.32
Ad 1.32 1.32
Ah ( ) 1.26 1.32

Ah
1.26 1.32
Ah

1.26 1.32
I 0.67 0.70

Jd - -
Q** 0.74 0.77

7 - -
sd 0.10 0.10
Us I 0.68 0.68
Ih 0.55 0.68

Jd - -
Ex- A 2.02 2.07
I 1.07 1.10
1d( y** 1.10 1.10
s 0.08 0.32
Q** 1.17 1.17
Q( y** 1.17 1.17
@ A 2.07 2.07
I 1.10 1.10
Q** 1.17 1.17
Q( )** 1.17 1.17
A 2.07 2.07
I 1.10 1.10
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A Y+ 1.77 1.77
I 1.01 1.05
Q> 1.11 1.12
Qo( > 1.12 1.12
1H( ) 1.05 1.05
@ 2014 5 21
@ 2014 6 24
* 2014 6 30

x* 2014 6 30

2014 6 30

100
95
81
39
80
99
100
100
40
Ex-UK 100
87
100
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94
99

16
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100
100
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25 25 26 25
18,350,604 57,245,840
1,316,770,785 5,073,895,891
5,624,254 23,205,815
3,381,527
1,340,745,643 5,157,729,073
1,340,745,643 5,157,729,073
3,226,661
194,707 558,848
1,817,664 5,216,310
79,066 172,276
2,091,437 9,174,095
2,091,437 9,174,095
1,407,385,416 4,864,335,625
68,731,210 284,219,353
371,909,096 453,153,822
1,338,654,206 5,148,554,978
1,338,654,206 5,148,554,978
1,340,745,643 5,157,729,073
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24 26 25 26
25 25 26 25

14,440 42,041
531,853,038 244,555,077
531,867,478 244,597,118
396,188 862,170
3,698,487 8,047,802
79,066 172,276
4,173,741 9,082,248
527,693,737 235,514,870
527,693,737 235,514,870
527,693,737 235,514,870
160,024,826 35,617,752
885,622,272 68,731,210
552,852,700 153,053,445
552,852,700 16,640,887
136,412,558

103,630,549

103,630,549
68,731,210 284,219,353

273/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

25 26
26 25
25 25 26 25
2,373,920,907 1,407,385,416
565,113,556 4,266,583,728
1,531,649,047 809,633,519
1,407,385,416 4,864,335,625
68,731,210
26 25 26
25 26 25
25 26
26 25
26 25
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@
@
25 25
3,664
361,552,113
361,555,777
26 25
5,955
205,864,473
205,870,428
25 25
26 25
25 26 26 25
25 25 26 25
0.9512 1.0584
10,000 9,512 10,000 10,584
FOFs F

4,894,275,964

5,073,895,891

22,804,457

23,205,815

4,917,080,421

5,097,101,706
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7 8
( 25 7 25 ) ( 26 7 25 )
1,203,799,228 3,893,343,444
8,520,048 7,636,164
1,212,319,276 3,900,979,608
1,212,319,276 3,900,979,608
8,520,048 7,636,164
254,942 563,635
4,206,526 9,299,899
671,011 663,313
13,652,527 18,163,011
13,652,527 18,163,011
1,374,910,004 3,803,173,996
176,243,255 79,642,601
324,828,129 378,052,615
1,198,666,749 3,882,816,597
1,198,666,749 3,882,816,597
1,212,319,276 3,900,979,608
7 8
( 24 7 26 ( 25 7 26
25 7 25 ) 26 7 25 )
701,436,395 246,680,775
701,436,395 246,680,775
536,904 883,671
8,858,880 14,580,394
671,011 663,313

10,066,795 16,127,378
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691,369,600 230,553,397
691,369,600 230,553,397
691,369,600 230,553,397
289,306,341 58,288,481
1,320,501,455 176,243,255
874,492,538 83,620,940
874,492,538 76,302,243

- 7,318,697
132,297,597 ]
132,297,597 -
176,243,255 79,642,601
7 8

[ 25 7 25 ] [ 26 7 25 ]
2,705,598,867 1,374,910,004

525,795,392 3,285,570,747

1,856,484,255 857,306,755

1,374,910,004 3,803,173,996
176,243,255
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7 8
24 7 26 25 7 26
25 7 25 26 7 25
0
315,535,282 172,264,916
15,584,580 735,840,579
9,292,847 205,787,699
340,412,709 1 1,113,893,194 1
2,475.87 2,928.84
7 8
24 7 26 25 7 26
25 7 25 26 7 25
26 198
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7 25 7 25
409,606,312
409,606,312
8 26 7 25
187,908,869
187,908,869
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7 8
[ 25 7 25 ] [ 26 7 25 ]
1 0.8718 1.0209
« (8,718 ) (10,209 )
1)
)
2,005,430,846 3,893,343,444
2,005,430,846 3,893,343,444
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( 25 7 25 ) 2% 7 25 )
34,484,753 69,092,404
41,506,910 633,912,191

1,137,272,414 3,693,145,765
- 2,813,283
17,211,281 6,473,494
2,057,070 3,588,241
34 347
1,232,532,462 4,409,025,725
1,232,532,462 4,409,025,725
- 693,684
20,205,446 507,331,273
8,520,048 7,636,164
28,725,494 515,661,121
28,725,494 515,661,121
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731,570,482 2,005,430,846
472,236,486 1,887,933,758
1,203,806,968 3,893,364,604
1,203,806,968 3,893,364,604
1,232,532,462 4,409,025,725
2 28 2 27

25 7 25 26 7 25

12

133 60
61
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[ 25 7 25 ] [ 26 7 25 ]

1,449,867,906 731,570,482

279,343,899 1,732,562,270

997,641,323 458,701,906

731,570,482 2,005,430,846

731,570,482 2,005,430,846

731,570,482 2,005,430,846
24 7 26 25 7 2
25 7 25 26 7 25

26 198
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(D) (D)

(2) 2
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3.
( 25 7 25 )
80,127,165
80,127,165
( 26 7 25 )
13,563,104
13,563,104
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25 7 25

26 7 25

1

737,378,032 740,183,083 2,805,051
506,144,551} 508,206,763 2,062,212
148,272,362 148,771,206 498,844
64,906,961 65,085,540 178,579
11,991,759 12,035,202 43,443
6,062,399 6,084,372 21,973
237,714,832 238,400,284 685,452
231,233,481 231,927,165 693,684
6,481,351 6,473,119 8,232
975,092,864 978,583,367 2,119,599
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[

25 7 25

]

[

26 7 25

]

(1

1.6455

(16,455 )

1.9414

(19,414 )

@
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ARKEMA 6,799 71.190 484,020.81
HEIDELBERGCEMENT AG 4,969 59.000 292,935.00
SMURFIT KAPPA GROUP PLC 20,522 16.450 337,586.90
IACS ACTIVIDADES CONS- RTS 3,216 0.653 2,100.04
IACS ACTIVIDADES CONSY SERV 4,003 33.055 132,319.16
AIRBUS GROUP NV 2,839 45.360 128,777.04
GEA GROUP AG 13,562 34.765 471,482.93
LEGRAND SA 5,777 44.580 257,538.66
VALLOUREC 7,507 33.540 251,784.78
EDENRED 13,714 23.435 321,387.59
IATLANTIA SPA 9,610 20.550 197,485.50
VOLKSWAGEN AG-PFD 2,038 183.350 373,667.30
HUGO BOSSAG 2,902 110.950 321,976.90
IACCOR SA 11,444 36.545 418,294.07]
IAUTOGRILL SPA 19,301 6.620 127,772.62
GTECH SPA 11,192 19.130 214,102.96
RTL GROUP 3,438 78.710 270,604.98
WORLD DUTY FREE SPA 28,484 9.200 262,052.80
ANHEUSER-BUSCH INBEV NV 9,443 83.670 790,095.81
DANONE 5,787 55.980 323,956.26
HEINEKEN NV 10,127 54.570 552,630.39
PERNOD-RICARD SA 6,080 86.230 524,278.40
UCB SA 6,747 66.410 448,068.27
BANKIA SA 206,683 1.460 301,757.18
BNP PARIBAS 8,338 49.800 415,232.40
FINECOBANK SPA 90,807 4.080 370,492.56
INTESA SANPAOLO-RSP 138,251 2.070 286,179.57
SOCIETE GENERALE 12,749 39.100 498,485.90
DEUTSCHE BANK AG-REGISTERED 11,654 26.895 313,434.33
ING GROEP NV-CVA 46,010 10.220 470,222.20
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DELTA LLOYD NV 17,391 18.200 316,516.20
AMADEUS IT HOLDING SA-A SHS 13,570 30.550) 414,563.50)
SAP SE 8,408 60.700) 510,365.60
NOKIA OYJ 95,262 6.135 584,432.37
TELECOM ITALIA-RSP 462,633 0.711] 328,935.61
VIVENDI 35,573 18515 658,634.09
ENEL SPA 50,733 4.294 217,868.97
1,407,571 13,192,039.65

(1,808,496,715)
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BG GROUP PLC 43,227 12.120 523,911.24
ROYAL DUTCH SHELL PLC-A SHS 35,723 24.350 869,855.05
GLENCORE PLC 133,718 3.759 502,645.96
ROLLS-ROYCE HOLDINGS PLC 30,892 10.460 323,130.32
WEIR GROUP PLC/THE 10,029 27.130 272,086.77]
EXPERIAN PLC 27,633 10.390 287,106.87]
INTERTEK GROUP PLC 6,067 26.230 150,137.41
SERCO GROUP PLC 69,543 3.619 251,676.11
FIRSTGROUP PLC 310,465 1.308 406,088.22
GKN PLC 30,158 3512 105,914.89
CARNIVAL PLC 14,387 21.830 314,068.21
TATE & LYLE PLC 34,836 6.565 228,698.34
UNILEVER PLC 23,449 26.630 624,446.87)
GENUSPLC 17,534 10.460 183,405.64
GLAXOSMITHKLINE PLC 6,934 14.605 101,895.13
SHIRE PLC 2,145 49.860 106,949.70
STANDARD CHARTERED PLC 33,274 12.120 403,280.83
LONDON STOCK EXCHANGE GROUP 15,318 19.330 296,096.94
AVIVA PLC 80,482 5.060 407,238.92
PRUDENTIAL PLC 26,063 13.900 362,345.20
VODAFONE GROUP PLC 162,003 1.978 320,522.93
CENTRICA PLC 110,113 3.130 344,653.69
1,223,998 7,395,155.29

(1,279,361,865)

SYNGENTA AG-REG 2,267 328.500 744,709.50
DUFRY AG-REG 4,304 165.200 711,020.80
LONZA GROUP AG-REG 5,680 100.200 569,136.00
NOVARTIS AG-REG 8,927, 80.400 717,730.80
ROCHE HOLDING AG-GENUSSCHEIN 3,815 268.200 1,023,183.00
CREDIT SUISSE GROUP AG-REG 14,849 25.930 385,034.57)
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39,842 4,150,814.67
(468,211,894)
VOLVO AB-B SHS 31,371 86.650 2,718,297.15
NORDEA BANK AB 35,041 94.600 3,314,878.60
66,412 6,033,175.75
(90,014,982)
DNB ASA 25,207 113.700 2,866,035.90
25,207 2,866,035.90
(47,060,309)
2,763,030 3,693,145,765
(3,693,145,765)
2
1.
2.
3.
37 100.0% 49.0%
2 100.0% 34.6%
6 100.0% 12.7%
2 100.0% 2.4%
1 100.0% 1.3%
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25 25 26 25

5,956,762 25,129,137
474,656,857 2,050,181,045
2,183,022 9,419,728
136,287 2,622,580
482,932,928 2,087,352,490
482,932,928 2,087,352,490
129,780 2,489,947
74,366 228,044
694,454 2,128,736
32,604 67,302
931,204 4,914,029
931,204 4,914,029
557,722,150 2,175,143,473
75,720,426 92,705,012
62,687,999 178,786,479
482,001,724 2,082,438,461
482,001,724 2,082,438,461
482,932,928 2,087,352,490
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24 26 25 26

25 25 26 25
5,229 14,983
163,467,252 140,145,554
163,472,481 140,160,537
163,814 337,425
1,529,715 3,149,952
32,604 67,302
1,726,133 3,554,679
161,746,348 136,605,858
161,746,348 136,605,858
161,746,348 136,605,858
65,086,885 6,029,156
347,307,416 75,720,426
201,629,026 32,476,092
201,629,026 32,476,092
26,701,499 180,037,380
26,701,499 180,037,380
75,720,426 92,705,012

295/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

25 26
26 25
25 25 26 25
994,974,217 557,722,150
151,653,388 1,875,504,990
588,905,455 258,083,667
557,722,150 2,175,143,473
75,720,426 92,705,012
26 25 26
25 26 25
25 26
26 25
26 25
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@
@
25 25
1,762
94,837,894
94,839,656
26 25
2,545
133,149,702
133,152,247
25 25
26 25
25 26 26 25
25 25 26 25
0.8642 0.9574
10,000 8,642 10,000 9,574
FOFs

2,112,499,789

2,050,181,045

9,256,809

9,419,728

2,121,756,598

2,059,600,773
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7 8
25 7 25 2% 7 25
437,619,420 1,612,148,885
2,309,005 3,593,967
439,928,425 1,615,742,852
439,928,425 1,615,742,852
2,309,005 3,593,967
256,297 552,956
2,204,038 4,755,382
128,084 262,769
4,897,424 9,165,074
4,897,424 9,165,074
522,414,970 1,695,042,852
87,383,969 88,465,074
52,137,113 152,243,593
435,031,001 1,606,577,778
435,031,001 1,606,577,778
439,928,425 1,615,742,852
7 8
24 7 26 25 7 26
25 7 25 26 7 25
218,755,592 128,147,019
218,755,592 128,147,019
574,816 836,488
4,943,272 7,193,706
287,282 404,475
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5,805,370 8,434,669
212,950,222 119,712,350
212,950,222 119,712,350
212,950,222 119,712,350
106,088,616 6,286,318
453,545,611 87,383,969
285,490,959 35,480,678
285,490,959 35,480,678
26,190,923 149,987,815
26,190,923 149,987,815
87,383,969 88,465,074

7 8

25 7 25 26 7 25

1,082,184,416 522,414,970
137,148,333 1,404,656,971
696,917,779 232,029,089
522,414,970 1,695,042,852

87,383,969 88,465,074

299/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
ooooodooodooodooodd

7 8
24 7 26 25 7 26
25 7 25 26 7 25
0.75

A 0 A 0

B 47,161,818 B 113,426,032

Cc 46,698,716 C 282,722,127

D 4,975,295 D 38,817,561

E=A+B+C+D 98,835,829 E=A+B+C+D 434,965,720

F 522,414,970 F 1,695,042,852
10,000 G=E/Fx10,000 1,891.89 10,000 G=E/Fx10,000 2,566.09
10,000 H 0 10,000 H 0

I=FxH/10,000 0 I=FxH/10,000 0

7 8
24 7 26 25 7 26

25 7 25 26 7 25
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24 7 26

25 7 25

25 7 26

2 7 25
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110,215,910
110,215,910
8 26 7 25
122,162,310
122,162,310
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7 8
25 7 25 %6 7 25
0.8327 0.9478
8,327 9,478
1,405,780,333 1,612,148,885
1,405,780,333 1,612,148,885
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% 7 25 % 7 25
27,603,903 221,085,783
2,075,639 41,495,548
718,624,090 1,784,419,927

9,828 101,404
3,182,562 19,622,881
4,245,555 8,964,662

3 56
755,741,580 2,075,690,261
755,741,580 2,075,690,261

22,200 180,040
8,675,238 252,964,907
2,309,005 7,717,665
11,006,443 260,862,612
11,006,443 260,862,612

746,101,835 1,582,476,396
1,366,698 232,351,253
744,735,137 1,814,827,649
744,735,137 1,814,827,649
755,741,580 2,075,690,261
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12 133 60 61
25 7 25 26 7 25
1,526,206,672 746,101,835
162,285,172 1,177,736,624
942,390,009 341,362,063
746,101,835 1,582,476,396
307,693,279 176,696,063
438,408,556 1,405,780,333
746,101,835 1,582,476,396
1,366,698
24 7 26 25 7 26
25 7 25 26 7 25
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24 7 26
25 7 25
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26 7 25
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2 7 25

47,470,464

47,470,464

26 7 25
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120,514,557
120,514,557
A 7 25

2,242,101 2,251,164 9,063
1,527,934 1,537,762 9,828
714,167] 713,402 765
9,904,858 9,926,293 21,435
7,695,791 7,714,680 18,889
681,133 683,679 2,546

1,527,934 1,527,934
12,146,959 12,177,457 12,372

26 7 25
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78,852,818 78,912,863 60,045
26,015,209 26,016,472 1,263
1,177,736 1,177,139 597,
3,511,113 3,507,574 3,539
1,498,997 1,500,414 1,417
2,479,816 2,490,019 10,203
4,072,633 4,072,172 461
6,757,925 6,772,519 14,504
2,556,176 2,545,373 10,803
4,715,933 4,720,946 5,013
5,646,633 5,713,386 66,753
20,420,647 20,396,849 23,798
53,852,818 53,091,499 138,681
52,837,609 52,977,125 139,516
1,015,209 1,014,374 835
132,705,636 132,904,362 78,636
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25 7 25 26 7 25

0.9982 1.1468

9,982 11,468

310/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)

ooooodooodooodooodd

BASHNEFT OAO 1,659 53.72 89,133.36
GAZPROM OAO-SPON ADR 26,662 7.75 206,630.50
LUKOIL-SPON ADR 4,154 57.05 236,985.70
PETROLEO BRASILEIRO-SPON-ADR 18,144 18.24 330,946.56
SURGUTNEFTEGAS-PFD 188,742 0.65 122,682.30
ALROSA AO 73,630 0.80 58,904.00
CEMEX SAB-SPONS ADR PART CER 7,284 12.97 94,473.48
TERNUIM SA-SPONSORED ADR 1,352 28.89 39,059.28
IAEROFLOT-RUSSIAN AIRLINES 17,182 1.70 29,295.31
DOCTOR REDDY'S LAB-ADR 1,919 44.50 85,395.50
SBERBANK-PREFERENCE 23,419 1.65 38,641.35
TCS GROUP HOLDING -REG SWI/I 6,785 5.75 39,013.75
NETEASE.COM INC-ADR 1,612 84.63 136,423.56
IAMERICA MOVIL-ADR SERIESL 6,218 23.84 148,237.12
KCELL JSC-REG S 2,814 15.40 43,335.60
MOBILE TELESYSTEMS OJSC 10,141 7.58 76,902.91
MOBILE TELESYSTEMS-SP ADR 1,414 18.1§ 25,706.52
SISTEMA JSFC 95,355 0.99 95,258.64
FEDERAL GRID CO UNIFIED-CLS 9,749,963 0.00 21,005.32
10,238,449 1,918,030.76
195,255,531
GRUPO MEXICO SA-SER B 30,600 46.71 1,429,326.00
FOMENTO ECONOMICO MEXICA-UB 10,400 129.65 1,348,360.00
GRUPO FINANCIERO BANORTE-O 52,200 91.16 4,758,552.00
93,200 7,536,238.00
59,159,468
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BRADESPAR SA-PREF 3,900 22.73 88,647.00
VALE SA 11,900 32.34 384,846.00
VALE SA (PFD) 11,715 28.95 339,149.25
MARCOPOLO SA-PREF 58,300 4.09 238,447.00
GAFISA SA 29,800 3.66 109,068.00
BANCO DO BRASIL SA. 12,800 29.6] 379,008.00
BANCO SANTANDER (BRASIL) SA-UNIT 14,900 15.40 229,460.00
ITAUSA-INVESTIMENTOS ITAU-PR 93,373 9.61 897,314.53
BM&FBOVESPA SA 33,600 13.19 443,184.00
BRASIL INSURANCE PARTICIPACO 4,800 10.01 48,048.00
TELEFONICA BRASIL SA. 5,100 46.00 234,600.00
TIM PARTICIPACOES SA 7,700 12.44 95,788.00
CENTRAIS ELETRICAS BRAS-PRB 24,800 11.30 280,240.00
312,688 3,767,799.78

172,866,653
BANCO DE CHILE 788,562 72.90 57,486,169.80
788,562 57,486,169.80

10,393,499
BANCOLOMBIA SA-PREF 7,200 28,980.00 208,656,000.00
7,200 208,656,000.00

11,496,945
PUBLIC POWER CORP 2,141 10.60 22,694.60
2,141 22,694.60

3,111,202
DRAGON OIL PLC 3477 5.67] 19,731.97]
NOSTRUM OIL & GASPLC 5,965 7.50 44,737.50
KAZAKHMYS PLC-WII 14,419 3.54 51,043.26
23,861 115,512.73

19,983,702
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KOZA ANADOLU METAL MADENCI 71,172 2.66 189,317.52
IASYA KATILIM BANKASI AS 18,938 1.31 24,808.78
TURKIYE GARANTI BANKASI 37,508 9.17 343,948.36]
127,618 558,074.66

27,161,493
CEZ AS 3,460 595.50 2,064,003.00
3,466 2,064,003.00

10,299,374
OTP BANK NYRT 3,076 4,173.00 12,836,148.00
MAGYAR TELEKOM TELECOMMUNICA 47,010 368.00 17,299,680.00
50,086 30,135,828.00

13,431,538
KGHM POLSKA MIEDZ SA 2,352 129.10 303,643.20
POWSZECHNY ZAKLAD UBEZPIECZE 1,212 450.40 545,884.80)
3,564 849,528.00

28,102,386
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CHINA PETROLEUM & CHEMICAL-H 226,000 7.65 1,728,900.00
CHINA SHENHUA ENERGY CO-H 15,000 21.80 327,000.00
CNOOC LTD 180,290 13.92 2,509,636.80
KUNLUN ENERGY COMPANY LTD 44,000 13.02 572,880.00
IANGANG STEEL COLTD-H 98,000 524 513,520.00
IANHUI CONCH CEMENT CO LTD-H 24,500 30.00 735,000.00
CHINA HONGQIAO GROUP LTD 137,500 6.67 917,125.00

CHINA LUMENA NEW MATERIALS

CORPORATION 302,000 0.62 188,750.00
CHINA RESOURCES CEMENT 72,000 5.65 406,800.00;
JANGX| COPPER CO LTD-H 37,000 14.64 541,680.00
LEE & MAN PAPER MANUFACTURIN 152,000 4.23 642,960.00
CHINA RAILWAY CONSTRUCTIO-H 102,000 7.49 760,920.00

CHINA SINGYES SOLAR TECHNOLOGIES

HOLDING 62,000 11.32 701,840.00
GREAT WALL MOTOR COMPANY-H 15,500 32.50 503,750.00
PEAK SPORT PRODUCTSLTD. 152,000 2.00 304,000.00
NAGACORP LTD 32,000 6.49 206,720.00
BANK OF CHINA LTD-H 1,241,000 3.62 4,492,420.00
IND & COMM BK OF CHINA - H 826,000 5.19 4,286,940.00
KWG PROPERTY HOLDING LTD. 97,500 5.43 529,425.00
SHIMAO PROPERTY HOLDINGSLTD 31,000 17.28 535,680.00
SUNAC CHINA HOLDINGSLTD 139,000 5.75 799,250.00
CHINA COMMUNICATIONS SERVI-H 154,000 3.85 592,900.00
CHINA MOBILE (HONG KONG) 30,000 85.15 2,554,500.00
CHINA RESOURCES POWER HOLDIN 36,000 22.25 801,000.00
GUANGDONG INVESTMENT LTD 74,000 9.61 711,140.00

4,280,290 26,864,736.80

353,002,641
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MALAYAN BANKING BHD 108,117 9.91 1,071,439.47]
IAXIATA GROUP BERHAD 71,000 6.85 486,350.00
179,117 1,557,789.47

49,880,418
PTT GLOBAL CHEMICAL PCL-FOR 26,900 61.75 1,661,075.00
BANGKOK BANK PUBLIC CO-NVDR 27,850 203.00 5,653,550.00
KRUNG THAI BANK PUB CO-FOREI 140,500 20.20 2,838,100.00
195,250 10,152,725.00

32,387,192
UNIVERSAL ROBINA CORP 45,080 161.10 7,262,388.00
METROPOLITAN BANK & TRUST 43,560 87.30 3,802,788.00
MEGAWORLD CORP 518,000 4.44 2,299,920.00
606,640 13,365,096.00

31,407,975
INDOCEMENT TUNGGAL PRAKARSA 15,800 25,600.00 404,480,000.00
IASTRA INTERNATIONAL TBK PT 161,500 7,675.00 1,239,512,500.00)
BANK RAKYAT INDONESIA PERSER 125,500 11,375.00 1,427,562,500.00
PERUSAHAAN GAS NEGARA PT 279,500 6,000.00 1,677,000,000.00
582,300 4,748,555,000.00

42,262,139
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SK INNOVATION COLTD 492 105,500.00 51,906,000.00
LG CHEM LTD. 281 192,500.00 54,092,500.00
POSCO 353 320,500.00 113,136,500.00)
GS ENGINEERING & CONSTRUCT 2,580 38,800.00 100,104,000.00
HYUNDAI HEAVY INDUSTRIES 529 171,000.00 90,459,000.00
HYUNDAI MOTOR CO 302 229,000.00 69,158,000.00
HYUNDAI MOTOR COMPANY 1,194 159,000.00 189,846,000.00
HYUNDAI MOTOR COMPANY 687] 153,000.00 105,111,000.00
KIA MOTORS CORPORATION 1,862 55,900.00 104,085,800.00
LG ELECTRONICS INC. 1,892 41,600.00 78,707,200.00
LOTTE SHOPPING CO., LTD. 245 304,500.00 74,602,500.00
HANA FINANCIAL GROUP 5,415 38,900.00 210,643,500.00
KB FINANCIAL GROUP INC 4,681 36,400.00 170,388,400.00
SK TELECOM 659 238,000.00 156,842,000.00
KOREA ELECTRIC POWER CORP 2,457 38,750.00 95,208,750.00
SAMSUNG ELECTRONICS COLTD 494 1,355,000.00 669,370,000.00
SAMSUNG ELECTRONICS CO.,LTD 125 1,095,000.00 136,875,000.00
SK HYNIX INC 4,052 47,550.00 192,672,600.00)

28,300 2,663,208,750.00

263,657,666
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E.SUN FINANCIAL HOLDING COMPANY

LTD. 216,061 20.00 4,321,220.00
MEGA FINANCIAL HOLDING COLT 163,130 26.50 4,322,945.00
IASUSTEK COMPUTER INC 4,000 334.00 1,336,000.00
HON HAI PRECISION INDUSTRY 76,800 110.50 8,486,400.00
LITE-ON TECHNOLOGY CORP 53,000 55.00 2,915,000.00
QUANTA COMPUTERINC 35,000 88.50 3,097,500.00
CHUNGHWA TELECOM COLTD 60,000 92.00 5,520,000.00
IADVANCED SEMICONDUCTOR ENGR 77,785 37.90 2,948,051.50
MEDIATEK INC 10,000 513.00 5,130,000.00

RADIANT OPTO-ELECTRONICS

CORPORATION 13,570 137.50 1,865,875.00
TAIWAN SEMICONDUCTOR MANUFAC 145,000 125.00 18,125,000.00
UNITED MICROELECTRONICS CORP 179,000 15.65 2,801,350.00
1,033,349 60,869,341.50
206,955,761

RELIANCE INDUSTRIES LTD 9,611 1,041.05 10,005,531.55
TATA MOTORS LTD 24,732 485.25 12,001,203.00
ITCLTD 11,581 356.45 4,128,047.45
AXISBANK LTD 5,018 1,996.70 10,019,440.60
ICICI BANK LTD 6,834 1,506.40 10,294,737.60
INFRASTRUCTURE DEV FINANCE 45,276 158.30 7,167,190.80
HCL TECHNOLOGIESLTD 8,482 1,582.50 13,422,765.00
111,534 67,038,916.00

114,636,546
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KUMBA IRON ORE LTD 1,093 360.00 393,480.00
NASPERS LTD-N SHS 4,813 1,294.43 6,230,091.59
LIFE HEALTHCARE GROUP HOLDIN 17,634 45.00 793,530.00
FIRSTRAND LTD 70,257 43.18 3,033,697.26
MTN GROUP LTD 13,335 222.79 2,970,904.65
TELKOM SA LTD 19,055 49.82 949,320.10
126,187 14,371,023.60
138,967,798
18,793,799 1,784,419,927
1,784,419,927
19 100.0% 10.9%
3 100.0% 3.3%
13 100.0% 9.7%
1 100.0% 0.6%
1 100.0% 0.6%
1 100.0% 0.2%
3 100.0% 1.1%
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3 100.0% 1.5%
1 100.0% 0.6%
2 100.0% 0.8%
2 100.0% 1.6%
25 100.0% 19.7%
2 100.0% 2.8%
3 100.0% 1.8%
3 100.0% 1.8%
4 100.0% 2.4%
18 100.0% 14.8%
12 100.0% 11.6%
7 100.0% 6.4%
6 100.0% 7.8%
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25 25 26 25
32,395,676 137,233,049
2,387,158,611 12,324,875,207
12,084,725 61,670,023
18,610,164
2,431,639,012 12,542,388,443
2,431,639,012 12,542,388,443
296,084 28,800,608
386,667 1,306,125
3,609,406 12,190,893
181,513 368,447
4,473,670 42,666,073
4,473,670 42,666,073
2,261,058,067 11,441,991,936
166,107,275 1,057,730,434
79,387,936 154,328,278
2,427,165,342 12,499,722,370
2,427,165,342 12,499,722,370
2,431,639,012 12,542,388,443
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24 26 25 26

25 25 26 25
42,376 61,423
54,122,070 122,060,280
54,164,446 122,121,703
908,382 1,869,775
8,479,246 17,451,974
181,513 368,447
9,569,141 19,690,196
44,595,305 102,431,507
44,595,305 102,431,507
44,595,305 102,431,507
14,395,954 6,941,893
217,313,679 166,107,275
71,889,723 889,735,305
71,889,723 889,735,305
153,295,478 93,601,760
153,295,478 93,601,760
166,107,275 1,057,730,434
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25 26
26 25

25 25

26 25

3,716,011,396
1,153,071,537
2,608,024 ,866

2,261,058,067

2,261,058,067
10,393,646,857
1,212,712,988

11,441,991,936

24
25

26
25

25
26

26
25

25 26
26 25

26

25
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@
@
25 25
8,247
35,561,556
35,569,803
26 25
15,468
113,171,004
113,186,472
25 25
26 25
25 26 26 25
25 25 26 25
1.0735 1.0924
10,000 10,735 10,000 10,924
FOFs

10,933,092,529

12,324,875,207

60,603,404

61,670,023

10,993,695,933

12,386,545,230

323/493




EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

7 8
25 7 25 26 7 25
76,709 252,749
2,214,467,519 9,405,794,210
5,115,032 33,391,545
2,219,659,260 9,439,438,504
2,219,659,260 9,439,438,504
5,115,032 33,565,922
270,246 613,945
2,567,289 5,832,387
40,476 92,030
7,993,043 40,104,284
7,993,043 40,104,284
2,029,339,126 8,356,122,949
182,327,091 1,043,211,271
2,211,666,217 9,399,334,220
2,211,666,217 9,399,334,220
2,219,659,260 9,439,438,504
7 8

24 7 26 25 7 26

25 7 25 26 7 25
836 408
18,652,550 133,662,758
18,653,386 133,663,166
659,873 907,219
6,268,618 8,618,403
98,855 135,960
7,027,346 9,661,582
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11,626,040 124,001,584
11,626,040 124,001,584
11,626,040 124,001,584
6,303,498 13,391,972
347,503,310 182,327,091
90,049,173 863,604,838
90,049,173 863,604,838
260,547,934 113,330,270
260,547,934 113,330,270
182,327,091 1,043,211,271
8
25 7 26

26 7 25
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8
25 25 26 7 25
2,029,339,126 8,356,122,949
1 1.0898 |1 1.1248
(10,000 10,898 )[(20,000 11,248 )
7 8
24 7 26 25 7 26
25 7 25 26 7 25
23,163,911 54,402,735
0 43,879,255
124,652,966 886,370,293
61,586,569 58,558,988
209,403,446 1 1,031.88 1,043,211,271 1 1,248.41

25 7 26

26 7 25
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)

1)

2)

3)

(2
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26 7 25

)

(2

©)

24 7 26

25 7 25

12,342,346

12,342,346

25 7 26

26 7 25
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124,745,280
124,745,280
7 8
25 7 25 26 7 25
4,006,597,918 2,029,339,126
1,028,583,700 7,478,579,658
3,005,842,492 1,151,795,835
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7,337,957,724 9,405,794,210
7,337,957,724 9,405,794,210
25 7 25 26 7 25
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334,358,982 316,850,765
21,123,633,720 24,007,514,040
1,693,058,679 1,332,407,947
6,064,322,000 6,682,209,000
72,995,843 70,050,095
14,540,322 8,835,884
29,302,909,546 32,417,867,731
29,302,909,546 32,417,867,731
10,299,553 225,693,158
10,299,553 225,693,158
10,299,553 225,693,158
23,660,536,212 25,115,392,449
5,632,073,781 7,076,782,124
29,292,609,993 32,192,174,573
29,292,609,993 32,192,174,573
29,302,909,546 32,417,867,731
25 7 26

26 7 25
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1
2
3
25 7 25 26 7 25
23,660,536,212 25,115,392,449
1 1.2380 |1 1.2818
(10,000 12,380 )[(20,000 12,818 )
25 7 26
26 7 25
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1)

2)

3)

(2
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26 7 25

)

@

©)
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25 7 25

27,542,862,815
4,214,833,838
8,097,160,441
25 7 25
681,492,447
972,135,720
626,821,694
2,824,420,008
15,203,915,973
1,563,004,393
1,788,745,977

23,660,536,212

26 7 25

23,660,536,212
8,021,267,408
6,566,411,171
26 7 25
719,608,684
946,802,299
580,456,580
3,050,840,422
11,247,776,531
1,231,950,209
7,337,957,724

25,115,392,449
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@

(b)

250,000,000 282,042,500
300,000,000 312,450,000
750,000,000 751,597,500
200,000,000 206,938,000
1,100,000,000 1,157,783,000
1,000,000,000 1,058,430,000
300,000,000 316,716,000
1,200,000,000 1,268,520,000
2,700,000,000 2,833,758,000
1,500,000,000 1,549,350,000
1,900,000,000 1,958,520,000
2,800,000,000 2,828,924,000
1,100,000,000 1,107,755,000
148,000,000 174,859,040
600,000,000 712,914,000
400,000,000 460,052,000
300,000,000 338,682,000
300,000,000 325,179,000
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50,000,000 52,963,500
300,000,000 344,241,000
400,000,000 464,660,000
350,000,000 410,021,500
200,000,000 227,738,000
500,000,000 567,285,000
300,000,000 335,145,000
400,000,000 432,200,000
300,000,000 328,356,000
300,000,000 323,484,000
200,000,000 208,684,000
900,000,000 963,450,000

1,600,000,000 1,704,816,000
22,648,000,000 24,007,514,040
100,000,000 100,260,000

83,802,000 90,446,660
163,568,000 174,785,493
164,242,000 175,857,194

82,599,000 87,265,843

94,016,000 95,471,367

38,960,000 41,913,947

42,075,000 45,263,443
100,000,000 100,579,000
100,000,000 100,315,000
300,000,000 320,250,000

1,269,262,000 1,332,407,947)
100,000,000 102,714,000
200,000,000 200,988,000
100,000,000 100,757,000
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100,000,000 102,346,000
200,000,000 204,446,000
100,000,000 100,161,000
100,000,000 100,644,000
200,000,000 203,672,000
200,000,000 201,292,000
100,000,000 101,871,000
200,000,000 202,054,000
200,000,000 209,656,000
200,000,000 206,108,000
100,000,000 100,638,000
200,000,000 200,192,000
100,000,000 100,665,000
100,000,000 100,849,000
100,000,000 101,455,000
100,000,000 100,810,000
200,000,000 208,694,000
300,000,000 302,538,000
100,000,000 100,510,000
100,000,000 107,005,000
200,000,000 222,762,000
100,000,000 109,054,000
100,000,000 100,165,000
200,000,000 209,428,000
100,000,000 100,190,000
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200,000,000 218,486,000
100,000,000 108,905,000
200,000,000 200,284,000
300,000,000 302,286,000
200,000,000 201,280,000
100,000,000 101,287,000
100,000,000 100,209,000
100,000,000 99,893,000
200,000,000 217,756,000
100,000,000 101,328,000
200,000,000 204,072,000
200,000,000 212,060,000
100,000,000 100,632,000
100,000,000 100,041,000
200,000,000 212,026,000
6,500,000,000 6,682,209,000
32,022,130,987
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25 25 26 25
11,641,400 36,863,698
882,032,623 3,506,129,440
4,541,899 16,290,449
3,980,080
898,215,922 3,563,263,667
898,215,922 3,563,263,667
3,765,988
143,427 366,493
1,339,012 3,421,023
61,946 115,096
1,544,385 7,668,600
1,544,385 7,668,600
934,079,981 3,282,750,305
37,408,444 272,844,762
124,680,084 333,157,759
896,671,537 3,555,595,067
896,671,537 3,555,595,067
898,215,922 3,563,263,667
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24 26 25 26
25 25 26 25

11,267 27,700
220,341,798 274,651,637
220,353,065 274,679,337
310,571 576,230
2,899,405 5,379,060
61,946 115,096
3,271,922 6,070,386
217,081,143 268,608,951
217,081,143 268,608,951
217,081,143 268,608,951
89,735,506 19,048,728
318,338,217 37,408,444
175,718,809 60,692,983
175,718,809 12,116,271
48,576,712

22,134,673

22,134,673
37,408,444 272,844,762

341/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

25 26
26 25
25 25 26 25
1,464,484,323 934,079,981
305,493,136 2,983,993,163
835,897,478 635,322,839
934,079,981 3,282,750,305
37,408,444
26 25 26
25 26 25
25 26
26 25
26 25
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@
@
25 25
2,957
124,444,422
124,447,379
26 25
4,299
252,832,518
252,836,817
25 25
26 25
25 26 26 25
25 25 26 25
0.9600 1.0831
10,000 9,600 10,000 10,831

FOFs

2,946,079,691

3,506,129,440

16,008,696

16,290,449

2,962,088,387

3,522,419,889
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€y
( 25 25 ( 26 7 25 )

859,971,289 2,543,777,528
4,165,596 8,761,200
864,136,885 2,552,538,728
864,136,885 2,552,538,728
4,165,596 8,761,200
145,073 278,492
1,983,304 3,806,711
357,000 294,000

6,650,973
13,140,403
6,650,973 13,140,403
808,583,418 2,280,967,896
48,902,494 258,430,429
( ) 148,266,681 139,205,572
857,485,912 2,539,398,325
857,485,912 2,539,398,325
864,136,885 2,552,538,728
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@
( 24 26 25 26
25 25 26 25 )
232,763,163 68,708,018
232,763,163 68,708,018
324,347 441,986
4,433,888 6,041,732
593,250 651,000
5,351,485 7,134,718
227,411,678 61,573,300
227,411,678 61,573,300
227,411,678 61,573,300
85,032,005 13,833,284
220,011,902 48,902,494
128,807,390 206,104,366
(128,807,390) —
— (206,104,366)
2,272,667 44,316,447
— 44,316,447
(2,272,667) —
48,902,494 258,430,429

®
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( 25 25 ) ( 26 25 )
808,583,418 2,280,967,896
1.0605 1.1133
)
( 24 26 ( 25 26
25 25 26 25 )
2,059,799 2,774,181
0 0
(142,379,673 (47,740,016
(© ©
1,554,936 331,168,921
(5,887,008 (91,465,556
149,821,617 470,374,493
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BlackRock, Inc.
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RQA Counterparty & Concentration

Risk
BlackRock, Inc. RQA Counterparty & Concentration Risk
25 25 26 25 )
@ ()
@ @
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348/493

( )
(
25 25 ) 26 25 )
1,475,301,809 808,583,418
233,082,923 2,080,357,570
899,801,314 607,973,092
( 25 7 25 )
145,876,092
145,876,092
26 25 )
53,679,302
53,679,302
“)
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2,193,857,291

2,543,777,528

2,193,857,291

2,543,777,528

2,193,857,291

2,543,777,528

(

)

@

26

25

26

25 )

)

528,909,645
9,039,273
1,101,865,960
16,632,043
667,652,637
643,468,748
676,019
86,077,792
7,745,225
1,796,044
380,288
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3,064,243,674

3,064,243,674

45,013,110
95,290
466,692,579
8,761,200

520,562,179

520,562,179

(

)

2,193,857,291

349,824,204
2,543,681,495

2,543,681,495

3,064,243,674
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( 12 133 ) 60

61

2,193,857,291

1.1595

(1)

2

3
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Risk

BlackRock, Inc.

BlackRock, Inc.

RQA Counterparty & Concentration Risk
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RQA Counterparty & Concentration

( 26 25 )
@
( )
@
( )
©)
)
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782,574,656
2,001,004,082

589,721,447
2,193,857,291

) 2,193,857,291
2,193,857,291

( 26 25 )
)
3,166,839
884,591
5,358,353
3,833,655
237,785
13,481,223
(2 25 )
)
) )
)
101,421,434 — | 100,824,946 596,488
95,081,200 — 95,078,018 3,182
5,585,873 — 5,598,450 12,577
202,088,507 — | 201,501,414 580,729
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BRAZILIAN GOVERNMENT
100,000.000 109,250.000
INTERNATIONAL BOND
CANADA GOVERNMENT
25,000.000 24,963.000
INTERNATIONAL BOND
MEXICO GOVERNMENT
10,000.000 10,467.500
INTERNATIONAL BOND
TURKEY GOVERNMENT
25,000.000 29,262.500
INTERNATIONAL BOND
UNITED STATES TREASURY
1,065,000.000 1,065,170.400
NOTE/BOND
UNITED STATES TREASURY
135,000.000 135,464.400
NOTE/BOND
UNITED STATES TREASURY
470,000.000 473,670.700
NOTE/BOND
UNITED STATES TREASURY
1,120,000.000 1,118,600.000
NOTE/BOND
UNITED STATES TREASURY
135,000.000 134,715.150
NOTE/BOND
UNITED STATES TREASURY
75,000.000 75,527.250
NOTE/BOND
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UNITED STATES TREASURY
1,505,000.000 | 1,503,765.900
NOTE/BOND
UNITED STATES TREASURY
990,000.000 | 1,004,236.200
NOTE/BOND
UNITED STATES TREASURY
1,265,000.000 | 1,263,418.750
NOTE/BOND
UNITED STATES TREASURY
375,000.000 374,707.500
NOTE/BOND
UNITED STATES TREASURY
830,000.000 828,605.600
NOTE/BOND
UNITED STATES TREASURY
405,000.000 401,391.450
NOTE/BOND
UNITED STATES TREASURY
370,000.000 366,270.400
NOTE/BOND
UNITED STATES TREASURY
470,000.000 468,749.800
NOTE/BOND
UNITED STATES TREASURY
550,000.000 548,108.000
NOTE/BOND
UNITED STATES TREASURY
370,000.000 368,786.400
NOTE/BOND
USTREASURY N/B 4.5% 425,000.000 518,699.750
10,715,000.000 | 10,823,830.650
(1,101,865,960)
1,101,865,960
(1,101,865,960)
CITY OF NEW YORK NY
10,000.000 12,862.700
EBAY MUD-BABS 10,000.000 12,735.300
MASSACHUSETTS INSTITUTE
15,000.000 16,104.000
OF TECHNOLOGY
METROPOLITAN
TRANSPORTATION 20,000.000 27,300.200
AUTHORITY
NEW JERSEY STATE TURNPIKE
10,000.000 14,565.700
AUTHORITY
NJTRN TR FD BABS 10,000.000 12,932.200
PORT AUTHORITY OF NEW
10,000.000 11,141.600
YORK & NEW JERSEY
PROVINCE OF MANITOBA
14,000.000 14,077.000
CANADA
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STATE OF CALIFORNIA 15,000.000 22,352.250
UNIVERSITY OF CALIFORNIA 10,000.000 12,834.900
UNIVERSITY OF MISSOURI 5,000.000 6,473.750
129,000.000 163,379.600

(16,632,043)

16,632,043

(16,632,043)

FANNIE MAE POOL 61,362.440 68,450.410
FANNIE MAE POOL 12,936.380 13,689.530
FANNIE MAE POOL 14,875.040 15,994.830
FANNIE MAE POOL 49,554.590 55,287.560
FANNIE MAE POOL 185,608.520 205,039.870
FANNIE MAE POOL 19,545.360 21,809.290
FANNIE MAE POOL 32,705.170 36,492.100
FANNIE MAE POOL 28,588.700 30,260.850
FANNIE MAE POOL 45,205.170 49,953.060
FANNIE MAE POOL 10,630.140 11,984.200
FANNIE MAE POOL 45,225.710 48,363.460
FANNIE MAE POOL 86,333.020 87,322.390
FANNIE MAE POOL 83,183.070 89,692.970
FANNIE MAE POOL 47,506.330 48,050.750
FANNIE MAE POOL 12,984.520 14,612.120
FANNIE MAE POOL 80,671.970 90,013.780
FANNIE MAE POOL 96,525.350 99,050.450
FANNIE MAE POOL 89,042.740 98,814.290
FANNIE MAE POOL 93,415.710 101,117.830
FANNIE MAE POOL 96,682.430 98,971.860
FANNIE MAE POOL 94,679.630 97,899.680
FANNIE MAE POOL 45,283.930 48,826.490
FANNIE MAE POOL 230,237.870 243,363.720
FANNIE MAE POOL 72,521.200 75,030.430
FANNIE MAE POOL 66,704.870 67,469.300
FANNIE MAE POOL 92,674.440 97,953.170
FANNIE MAE POOL 101,105.360 106,869.370
FANNIE MAE POOL 145,689.640 153,803.090
FANNIE MAE POOL 147,760.660 151,351.240
FANNIE MAE POOL 21,463.510 21,971.550
FANNIE MAE POOL 28,967.920 29,648.660
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FANNIE MAE POOL 197,943.080 209,198.120
FANNIE MAE POOL 49,365.520 52,083.580
FANNIE MAE POOL 93,662.730 101,061.140
FANNIE MAE POOL 99,668.930 102,029.090
FANNIE MAE POOL 97,818.140 103,390.830
FANNIE MAE POOL 365,968.340 394,685.870
FANNIE MAE POOL 251,015.900 246,972.030
FANNIE MAE POOL 99,648.610 98,389.050
FANNIE MAE POOL 48,509.620 47,728.130
FANNIE MAE POOL 32,207.420 34,721.530
FANNIE MAE POOL 99,342.050 102,781.270
FANNIE MAE POOL 198,972.420 196,218.640
FANNIE MAE POOL 296,435.530 319,625.680
FANNIE MAE POOL 197,909.910 209,804.290
FEDERAL HOME LOAN BANKS 20,000.000 21,062.800
FGOLD 30YR (REG A) 100,000.000 101,922.000
FNMA 15YR (REG B) 100,000.000 105,375.000
FREDDIE MAC GOLD POOL 19,873.800 21,702.980
FREDDIE MAC GOLD POOL 15,494.330 16,608.370
FREDDIE MAC GOLD POOL 72,693.450 76,618.890
FREDDIE MAC GOLD POOL 27,148.270 28,616.440
FREDDIE MAC GOLD POOL 34,823.790 36,707.060
FREDDIE MAC GOLD POOL 75,733.210 81,564.660
FREDDIE MAC GOLD POOL 29,927.120 33,017.990
FREDDIE MAC GOLD POOL 22,329.550 24,638.200
FREDDIE MAC GOLD POOL 91,180.060 89,625.430
FREDDIE MAC GOLD POOL 87,239.430 97,239.680
FREDDIE MAC GOLD POOL 96,733.180 95,152.550
FREDDIE MAC GOLD POOL 41,991.740 42,909.670
FREDDIE MAC GOLD POOL 58,784.640 64,845.920
FREDDIE MAC NON GOLD POOL 9,267.390 9,708.140
GINNIE MAE | POOL 37,129.350 40,856.390
GINNIE MAE | POOL 28,685.520 32,519.620
GINNIE MAE | POOL 38,141.320 41,506.520
GINNIE MAE | POOL 15,152.720 16,588.130
GINNIE MAE | POOL 94,813.920 97,976.910
GINNIE MAE Il POOL 3,448.960 3,842.000
GINNIE MAE 1l POOL 39,970.400 44,247.230
GINNIE MAE Il POOL 10,246.970 11,316.540
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GINNIE MAE Il POOL 10,519.990 11,624.690
GINNIE MAE Il POOL 50,092.960 54,607.330
GINNIE MAE Il POOL 94,015.280 94,631.080
GINNIE MAE Il POOL 70,724.270 73,208.810
GNMA2 30YR (REG C) 100,000.000 108,641.000
GNMA2 30YR (REG C) 100,000.000 103,248.000
GNMA2 30YR (REG C) 100,000.000 106,094.000
INTERNATIONAL FINANCE
43,000.000 42,939.800
CORP
INTL BK RECON & DEVELOP 60,000.000 59,710.800
KFW 36,000.000 35,939.160
PETROLEOS MEXICANOS 20,000.000 22,700.000
PETROLEOS MEXICANOS 10,000.000 11,112.500
6,233,301.210 |  6,558,473,840
(1,245,279,054)
667,652,637
(667,652,637)
BP CAPITAL MARKETSPLC
15,000.000 15,061.800
ABBVIE INC 35,000.000 34,053.600
ACE INA HOLDINGS INC 10,000.000 10,042.300
ACTAVIS INC 10,000.000 9,845.100
ACTAVIS INC 25,000.000 24,360.500
AGILENT TECHNOLOGIES INC 65,000.000 74,510.800
AMERICAN INTERNATIONAL
55,000.000 59,297.150
GROUP INC
AMERICAN INTERNATIONAL
20,000.000 19,996.600
GROUP INC
AMERICAN TRANSMISSION
50,000.000 54,641.000
SYSTEMSINC
AMERICREDIT AUTOMOBILE
45,000.000 45,139,500
RECEIVABLES TRUST
AMERICREDIT AUTOMOBILE
30,000.000 30,030.600
RECEIVABLES TRUST
AMERICREDIT AUTOMOBILE
65,000.000 64,992.850
RECEIVABLES TRUST
AMERICREDIT AUTOMOBILE
60,000.000 59,992.200
RECEIVABLES TRUST
AMERICREDIT AUTOMOBILE
30,000.000 29,937.900
RECEIVABLES TRUST
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AMERICREDIT AUTOMOBILE

25,000.000 24,989.250
RECEIVABLES TRUST
AMGEN INC 20,000.000 21,647.400
AMGEN INC 40,000.000 40,116.000
AMXCA 2014-1 FR 100,000.000 100,045.000
ANADARKO PETROLEUM CORP 5,000.000 4,999.050
ANADARKO PETROLEUM CORP 58,000.000 63,896.860
ANADARKO PETROLEUM CORP 30,000.000 29,864.400
ANHEUSER-BUSCH INBEV

15,000.000 15,641.100
FINANCE INC
ANHEUSER-BUSCH INBEV

45,000.000 43,296.300
WORLDWIDE INC
AON PLC 5,000.000 4,974.650
APPLE INC 15,000.000 15,132.150
APPLE INC 10,000.000 10,125.000
AT&T INC 35,000.000 33,171.600
AT&T INC 10,000.000 9,449.700
BACM 2007-3 A1A 23,097.500 24,891.250
BANC OF AMERICA

9,843.020 9,841.340

COMMERCIAL MORTGAGE INC
BANK OF AMERICA CORP 20,000.000 19,740.200
BANK OF AMERICA CORP 15,000.000 16,650.750
BANK OF AMERICA CORP 10,000.000 11,034.100
BANK OF AMERICA CORP 40,000.000 41,992.800
BANK OF AMERICA CORP 25,000.000 28,917.250
BANK OF AMERICA CORP 30,000.000 30,276.900
BANK OF AMERICA CORP 15,000.000 15,736.200
BANK OF AMERICA CORP 40,000.000 40,905.200
BANK OF AMERICA CORP 35,000.000 35,333.200
BANK OF MONTREAL 50,000.000 49,946.000
BANK OF NEW YORK MELLON

10,000.000 10,083.200
CORP/THE
BANK OF NOVA SCOTIA 30,000.000 29,755.500
BAXTER INTERNATIONAL INC 15,000.000 14,835.150
BHPBILLITON FINANCE USA

5,000.000 5,541.900

LTD
BP CAPITAL MARKETSPLC 15,000.000 14,317.950
BP CAPITAL MARKETSPLC 20,000.000 20,662.800
BSCMS 2007-PW16 A1A 42,393.500 46,870.250
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BSCMS 2007-PW16 AM 25,000.000 27,620.750
CABELA'S MASTER CREDIT 55,000.000 55,003.850
CARD TRUST

CAPITAL ONE FINANCIAL CORP 44,000.000 43,857.880
CAPITAL ONEMULTI-ASSET 60,000.000 60,097.200
EXECUTION TRUST

CAREFUSION CORP 5,000.000 5,034.050
CAROLINA POWER & LIGHT CO 25,000.000 28,457.250
CELGENE CORP 15,000.000 15,115.950
CF INDUSTRIES INC 10,000.000 10,638.500
CISCO SYSTEMSINC 55,000.000 55,328.900
CITIGROUP INC 25,000.000 26,301.000
CITIGROUP INC 20,000.000 19,000.000
CITIGROUP INC 35,000.000 34,877.150
CITIGROUP INC 30,000.000 30,300.000
CITIGROUP INC 20,000.000 20,919.600
CITIGROUP INC 20,000.000 20,121.000
COMCAST CABLE COMM

HLDGS 40,000.000 58,101.600
COMCAST CORP 5,000.000 6,390.750
COMCAST CORP 25,000.000 25,852.250
COMCAST CORP 25,000.000 26,243.250
COMM 2006-C7 MORTGAGE

TRUST 50,800.000 54,622.190
COMM 2012-9W57 A 50,000.000 51,269.500
COMM 2014-CR14 B 25,000.000 26,949.000
COMM 2014-CR16 A4 25,000.000 26,588.750
CREDIT SUISSE/NEW YORK NY 30,000.000 33,555.300
CSMC 2006-C2 AM 55,000.000 57,761.000
CSMC 2007-C2 AM 40,000.000 43,835.600
CVS CAREMARK CORP 10,000.000 11,300.700
DBUBS MORTGAGE TRUST 105,000.000 109,183.200
DEERE & CO 25,000.000 24,366.000
DEUTSCHE BANK AG/LONDON 25,000.000 24,899.500
DEUTSCHE BANK AG/LONDON 40,000.000 39,853.200
DOLLAR GENERAL CORP 35,000.000 33,185.600
DTE ENERGY COMPANY 25,000.000 25,986.750
DUKE ENERGY PROGRESS INC 5,000.000 5,189.750
EL PASO PIPELINE PART OP 25,000.000 25,943.250
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EL PASO PIPELINE PART OP 41,000.000 47,777.300
FEDEX CORP 10,000.000 9,038.600
FLORIDA POWER CORP 25,000.000 25,558.500
FORD CREDIT AUTO OWNER

35,000.000 35,032.900
TRUST
FORD MOTOR CREDIT COLLC 100,000.000 114,208.000
GATX CORP 25,000.000 24,846.250
GATX CORP 20,000.000 20,124.000
GCCFC 2006-GG7 AM 25,000.000 26,997.750
GECMC 2007-C1 A1A 20,406.170 22,290.670
GENERAL DYNAMICS CORP 15,000.000 14,190.900
GENERAL ELECTRIC CO 30,000.000 29,437.800
GENERAL ELECTRIC CO 10,000.000 10,503.600
GENERAL ELECTRIC CO 5,000.000 4,961.850
GLAXOSMITHKLINE CAPITAL

30,000.000 29,630.100
PLC
GOLDMAN SACHS GROUP

25,000.000 24,902.500
INC/THE
GOLDMAN SACHS GROUP

5,000.000 5,697.100

INC/THE
GOLDMAN SACHS GROUP

15,000.000 15,447.450
INC/THE
GOLDMAN SACHS GROUP

70,000.000 70,930.300
INC/THE
GOLDMAN SACHS GROUP

25,000.000 25,593.750
INC/THE
GOLDMAN SACHS GROUP

40,000.000 40,019.600
INC/THE
GOLDMAN SACHS GROUP

15,000.000 15,044.400
INC/THE
GSMORTGAGE SECURITIES

65,000.000 70,430.100
TRUST 2006-GG8
GSMORTGAGE SECURITIES

70,627.320 77,204.130
TRUST 2007-GG10
GSMS 2014-GC22 B 4.391%

20,000.000 20,839.400
2047/06/10
GSMS 2014-GC22 C 4.646%

20,000.000 20,841.400
2047/06/10
HARTFORD FINL SVCS GRP 15,000.000 14,469.150
HCA INC 30,000.000 30,075.000
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HOME DEPOT INC/THE 5,000.000 5,087.500
INTERNATIONAL LEASE

20,000.000 20,090.000
FINANCE CORP
INTERNATIONAL PAPER CO 10,000.000 10,029.300
INTERPUBLIC GROUP OF COS

20,000.000 20,267.000
INC/THE
JABIL CIRCUIT INC 15,000.000 17,775.000
JPMCC 2006-LDP8 AJ 10,000.000 10,628.800
JPMCC 2007-LDPX A1A 24,579.670 26,899.990
JPMORGAN CHASE & CO 45,000.000 45,657.450
JPMORGAN CHASE & CO 70,000.000 70,987.700
JPMORGAN CHASE & CO 25,000.000 25,134.250
JPMORGAN CHASE & CO 5,000.000 5,675.950
JPMORGAN CHASE & CO 10,000.000 10,541.600
JPMORGAN CHASE & CO 50,000.000 50,078.000
JPMORGAN CHASE & CO 20,000.000 20,140.800
JPMORGAN CHASE & CO 15,000.000 14,943.900
LB-UBS COMMERCIAL

65,546.180 71,556.100
MORTGAGE TRUST
LB-UBS COMMERCIAL

53,234.630 58,063.540
MORTGAGE TRUST 2007-C2
LB-UBS COMMERCIAL

50,000.000 55,358.000
MORTGAGE TRUST 2007-C6
MAGNA INTERNATIONAL INC 15,000.000 15,141.300
MANULIFE FINANCIAL CORP 75,000.000 77,358.000
MASTERCARD INC 10,000.000 10,070.600
MERCK & COINC 55,000.000 55,187.550
METLIFE INC 20,000.000 20,337.600
MIDAMERICAN ENERGY

50,000.000 60,988.500
HOLDINGS CO
ML-CFC COMMERCIAL

22,243.430 23,926.590
MORTGAGE TRUST 2006-4
MORGAN STANLEY 65,000.000 66,102.400
MORGAN STANLEY 20,000.000 20,214.800
MORGAN STANLEY 20,000.000 20,100.000
MORGAN STANLEY 35,000.000 35,356.300
MORGAN STANLEY CAPITAL | 45,000.000 49,019.850
MORGAN STANLEY CAPITAL | 41,604.750 42,936.100
MSBAM 2013-C13 C 20,000.000 21,105.400
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MYLAN INC/PA 15,000.000 15,040.500
MYLAN INC/PA 5,000.000 5,403.050
NEWS AMERICA INC 20,000.000 26,451.400
NOBLE ENERGY INC 15,000.000 16,428.450
NOVARTIS CAPITAL CORP 10,000.000 10,405.300
ORACLE CORP 15,000.000 15,145.950
ORACLE CORP 30,000.000 29,950.200
ORANGE SA 10,000.000 11,080.100
PACIFIC GAS & ELECTRIC CO 30,000.000 33,661.500
PACIFICORP 25,000.000 28,427.250
PACIFICORP 25,000.000 24,832.750
PETROHAWK ENERGY CORP 15,000.000 15,586.950
PFIZER INC 50,000.000 50,586.000
PFIZER INC 10,000.000 10,190.300
PHILIP MORRIS

10,000.000 10,077.100
INTERNATIONAL INC
PHILIP MORRIS

10,000.000 9,553.200
INTERNATIONAL INC
PLAINS EXPLORATION &

5,000.000 5,300.000

PRODUCTION CO
PLAINS EXPLORATION &

11,000.000 12,168.750
PRODUCTION CO
PPL CAPITAL FUNDING INC 5,000.000 5,431.750
PRUDENTIAL FINANCIAL INC 65,000.000 67,994.550
QWEST CORP 4,000.000 4,037.040
RIO TINTO FINANCE USA PLC 10,000.000 9,542.100
ROCKWOOD SPECIALTIES

30,000.000 31,500.000
GROUP INC
ROYAL BANK OF CANADA 30,000.000 30,108.000
SANTANDER DRIVE AUTO

8,959.810 8,964.110

RECEIVABLES TRUST
SANTANDER DRIVE AUTO

40,000.000 40,193.600
RECEIVABLES TRUST
SCHLUMBERGER INVESTMENT

15,000.000 15,554.400
SA
SDART 2013-3C 70,000.000 70,297.500
SDART 2014-1B 55,000.000 55,186.450
SHELL INTERNATIONAL

40,000.000 41,028.000
FINANCE BV
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SLM STUDENT LOAN TRUST 39,364.200 38,992.600
SLMA 2006-A A4 100,000.000 98,835.000
STATE STREET CORP 10,000.000 10,367.700
STATOIL ASA 35,000.000 34,710.900
STATOIL ASA 10,000.000 10,512.200
TOTAL CAPITAL

15,000.000 15,021.900
INTERNATIONAL SA
TRANSCANADA PIPELINESLTD 10,000.000 10,315.400
TRANSOCEAN INC 30,000.000 34,408.200
UNION PACIFIC CORP 20,000.000 20,894.800
UNION PACIFIC RR 2014-1 10,000.000 10,022.200
UNITED TECHNOLOGIES CORP 50,000.000 50,594.500
UNITED TECHNOLOGIES CORP 10,000.000 10,487.600
UNITEDHEALTH GROUP INC 10,000.000 9,405.800
VERIZON COMMUNICATIONS

25,000.000 25,318.250
INC
VERIZON COMMUNICATIONS

50,000.000 46,953.500
INC
VERIZON COMMUNICATIONS

118,000.000 131,593.600

INC
VERIZON COMMUNICATIONS

50,000.000 63,266.000
INC
VERIZON COMMUNICATIONS

27,000.000 28,163.700
INC
VIRGINIA ELECTRIC AND

15,000.000 18,983.850
POWER CO
VIRGINIA ELECTRIC AND

10,000.000 9,732.900
POWER CO
VODAFONE GROUP PLC 4,000.000 3,864.720
VODAFONE GROUP PLC 3,000.000 2,865.240
WACHOVIA BANK
COMMERCIAL MORTGAGE 40,000.000 43,188.400
TRUST
WBCMT 2006-C29 A1A 51,685.120 56,166.730
WEATHERFORD
INTERNATIONAL 10,000.000 11,305.100
LTD/BERMUDA
WELLPOINT INC 55,000.000 54,682.650
WELLSFARGO & CO 20,000.000 20,179.200
WELLSFARGO & CO 50,000.000 51,838.500
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WELLSFARGO & CO 20,000.000 22,129.800
WELLSFARGO & CO 20,000.000 20,112.200
WELLSFARGO & CO 5,000.000 5,263.000
WELLSFARGO & CO 35,000.000 34,856.500
WELLSFARGO & CO 20,000.000 20,164.400
WF-RBS COMMERCIAL
10,000.000 10,614.700
MORTGAGE TRUST
WFNMT 2012-A A 40,000.000 41,499.200
XSTRATA CANADA FINANCIAL
50,000.000 50,289.000
CORP
6,064,385.300 |  6,320,911.080
(643,468,748)
643,468,748
(643,468,748)
2,429,619,388
(2,429,619,388)
FNMA 30YR 200,000.000 220,328.000
FNMA 30YR 200,000.000 221,844.000
442,172,000
400,000.000
45,013,110
45,013,110
45,013,110
)
)
21 45.3
11 0.7
100.0
82 27.5
207 26.5
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25 25 26 25
10,541,378 32,017,333
787,600,563 2,872,253,001
3,740,524 13,079,773
3,382,688
801,882,465 2,920,732,795
801,882,465 2,920,732,795
3,217,893
127,639 308,677
1,191,785 2,881,390
62,279 98,680
1,381,703 6,506,640
1,381,703 6,506,640
728,973,337 2,319,415,348
71,527,425 594,810,807
128,214,156 251,102,034
800,500, 762 2,914,226,155
800,500,762 2,914,226,155
801,882,465 2,920,732,795
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24 26 25 26
25 25 26 25
10,834 23,524
308,765,303 209,827,828
308,776,137 209,851,352
312,268 494,209
2,915,363 4,613,382
62,279 98,680
3,289,910 5,206,271
305,486,227 204,645,081
305,486,227 204,645,081
305,486,227 204,645,081
145,031,097 34,594,744
264,709,747 71,527,425
175,782,042 425,386,004
166,549,938
9,232,104 425,386,004
72,152,959
72,152,959
71,527,425 594,810,807
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25 26
26 25
25 25 26 25
1,578,742,460 728,973,337
175,159,339 2,126,137,585
1,024,928,462 535,695,574
728,973,337 2,319,415,348
26 25 26
25 26 25
25 26
26 25
26 25
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@

25 25

2,571

156,242,501

156,245,072

26 25

3,302

171,847,023

171,850,325

25 25

26 25

25 26 26 25

25 25 26 25

1.0981 1.2564
10,000 10,981 10,000 12,564

FOFs F 2,230,876,118 2,872,253,001

12,853,551 13,079,773

2,243,729,669 2,885,332,774

FOFs F
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(1)
7 8
25 7 25 26 7 25
() )
760,309,791 2,154,368,343
760,309,791 2,154,368,343
760,309,791 2,154,368,343
3,543,393 7,688,265
231,195 399,024
2,127,015 3,671,024
440,326 432,000
6,341,929 12,190,313
6,341,929 12,190,313
678,158,891 1,727,526,830
() 75,808,971 414,651,200
139,248,068 162,277,494
753,967,862 2,142,178,030
753,967,862 2,142,178,030
760,309,791 2,154,368,343
2
7 8
24 7 26 25 7 26
25 7 25 ) 26 7 25 )
) ()
123 33
429,654,216 125,196,215
429,654,339 125,196,248
563,702 641,072
5,185,991 5,897,768
1,073,605 892,981
6,823,298 7,431,821
422,831,041 117,764,427
422,831,041 117,764,427
422,831,041 117,764,427
218,275,969 35,963,256
() 399,006,596 75,808,971
270,260,495 337,781,184
267,575,922
2,684,573 337,781,184
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80,740,126
80,740,126
() 75,808,971 414,651,200
3)
( )
( )
7 8
25 7 25 26 7 25
1. 678,158,891 1,727,526,830
2.1 1.1118 1.2400
¢l ) (11,118 ) (12,400 )
( )
7 8
( 24 7 26 ( 25 7 26
25 7 25 ) 26 7 25 )
1. 0.2
2.
(22,142,980 ) (39,939,401 )
(75,491,346 ) (41,861,770 )
(69,058,712 ) (454,834,519 )
(41,613,742 ) (80,476,323 )
208,306,780 (1 617,112,013 (1
3,071 ) 3,572 )
( )
7 8
( 24 7 26 ( 25 7 26
25 7 25 ) 26 7 25 )
1.
2.
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7
25 7 25 26 7 25
@ €Y)
O] @
(
()
7 8
25 7 25 26 7 25
214,361,875 90,823,696
214,361,875 90,823,696
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(
(
(
7 8
25 7 25 26 7 25
(@) (@)
1,715,676,918 678,158,891
156,418,891 1,604,276,157
1,193,936,918 554,908,218
(4)
)
()
(@)
998,594,764 2,154,368,343
998,594,764 2,154,368,343
(1)
25 7 25 26 7 25
(@) (@)

65,739,904 65,024,462
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3,282,631 308,635,858
2,243,162,852 2,763,482,977
65,825,937 101,037,386
368,724,782 307,579,752
1,369,251,733 1,696,706,222
12,220,779 5,639,317
20,137,408

54,882,100 60,176,181
1,674,113 6,160,254
7,679,823 7,913,336
4,192,444,654 5,342,493,153
4,192,444,654 5,342,493,153
14,015,305 6,937,208
282,006,851

14,015,305 288,944,059
14,015,305 288,944,059
2,178,140,329 2,342,426,996
() 2,000,289,020 2,711,122,098
4,178,429,349 5,053,549,094
4,178,429,349 5,053,549,094
4,192,444,654 5,342,493,153
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(2
(
1.

(€H)

@

)

(©)
2. €))

@)
3.

61
(
25 7 25 26 7 25
1. 2,178,140,329 2,342,426 ,996
2.1 1.9183 2.1574
1 (19,183 ) (21,574 )
(
24 7 26 25 7 26
25 7 25 ) 26 7 25 )

1.
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(
)
25 7 25 26 7 25
@ @
@ ©
(
)
©)) (©))
( )
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(

(

)

25 7 25 26 7 25
7,050,988 140,182,092
13,262,472 5,329,374
2,041,694 1,664,649
7,139,313 41,053,047
29,494,467 188,229,162
)
(25 7 25 )

) = () (H
132,914,750 137,943,059 5,028,309
100,874,852 105,365,450 4,490,598

2,342,905 2,464,000 121,095
67,171,496 68,826,750 1,655,254
20,424,877 21,350,400 925,523
190,814,130 200,144,635 9,330,505
69,484,590 71,554,300 2,069,710
20,223,000 20,790,000 567,000

5,764,500 5,911,500 147,000
37,442,660 39,343,750 1,901,090
647,457,760 673,693,844 1,794,526
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26 7 25 )
)
) ) )
505,519,130 502,158,507 3,360,623
67,578,757 67,446,700 132,057
107,072,388 105,458,650 1,613,738
20,557,706 19,762,000 795,706
14,348,749 14,071,800 276,949
209,557,600 206,507,948 3,049,652
109,387,800 109,983,480 595,680
56,641,500 55,017,900 1,623,600
49,489,830 48,686,220 803,610
1,140,153,460 1,129,093,205 1,297,891
(G
1
( )
2
2
(
( )
25 7 25 26 7 25
) ()
1.
3,550,828,303 2,178,140,329
85,241,609 926,105,914
1,457,929,583 761,819,247
2,178,140,329 2,342,426,996
2.
1,781,794,715 1,343,832,232
FOFs F 396,345,614 998,594,764
3)

(

)
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BGARIA 2.95% 09/03/24
BGARIA 4.25% 07/09/17
BGB 2.25% 06/22/23
BTPS 3.75% 08/01/15
BTPS 3.75% 08/01/21
BTPS 4.5% 03/01/19
BTPS 4.75% 09/15/16
BTPS 4% 02/01/17

BTPS 5% 03/01/22

BTPS 5% 08/01/39

BTPS 6% 11/15/14
CROATI 5.875% 07/09/18
CZECH 3.875% 05/24/22
DBR 2.5% 07/04/44

DBR 3.25% 07/04/42
DBR 4% 01/04/37

FRTR 4.25% 10/25/23
FRTR 4% 10/25/38
IRISH 4.4% 06/18/19
IRISH 5% 10/18/20
POLAND 4.2% 04/15/20
RAGB 1.95% 06/18/19
RAGB 3.5% 09/15/21
ROMANI 3.625% 04/24/24
SLOREP 1.75% 10/09/17
SPGB 3.75% 10/31/18
SPGB 4.2% 01/31/37

UKT 2.25% 09/07/23
UKT 4.25% 03/07/36
UKT 4.25% 06/07/32
UKT 4.25% 12/07/27
UKT 4.5% 03/07/19

POLGB 4% 10/25/23

200,000.00
250,000.00
600,000.00
800,000.00
250,000.00
1,000,000.00
600,000.00
800,000.00
1,150,000.00
450,000.00
400,000.00
250,000.00
500,000.00
500,000.00
600,000.00
300,000.00
700,000.00
625,000.00
550,000.00
500,000.00
200,000.00
1,100,000.00
250,000.00
250,000.00
150,000.00
550,000.00
400,000.00

650,000.00
500,000.00
600,000.00
500,000.00
400,000.00

2,300,000.00

195,690.00
268,900.00
644,460.00
827,120.00
279,075.00

1,147,200.00
652,920.00
866,160.00
1,377,355.00
536,242.50
406,844.00
277,387.50
587,675.00
545,275.00
750,990.00
405,195.00
876,890.00
805,312.50
643,555.00
612,325.00
234,500.00
1,180,795.00
296,025.00
263,937.50
152,482.50
612,975.00
431,460.00
15,878,746.50

(2,176,817,357)
631,345.00
580,750.00
693,180.00
573,700.00
446,680.00

2,925,655.00
(506,138,315)
2,434,320.00
2,434,320.00
(80,527,305)
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2,763,482,977
(2,763,482,977)

GENCAT 3.875% 04/07/15 | 400,000.00 407,180.00
MADRID 4.125% 05/21/24 | 300,000.00 329,835.00
737,015.00

(101,037,386)

101,037,386

(101,037,386)

EDF FRN PERPETUAL 400,000.00 444,500.00
FADE 4% 12/17/15 200,000.00 209,840.00
ICO 1% 09/20/15 310,000.00 312,232.00
INTPET 3.625% 05/30/23 250,000.00 278,862.50
RBS 4.875% 01/20/17 200,000.00 219,526.00
VEBBNK 3.035% 02/21/18 | 266,000.00 257,035.80
1,721,996.30

(236,068,472)

EIB 4.375% 07/08/15 400,000.00 413,360.00
413,360.00

(71,511,280)

307,579,752

(307,579,752)

AXASA FRN PERPETUAL | 130,000.00 129,155.00
BAC 1.875% 01/10/19 320,000.00 330,275.20
BAYNGR FRN 07/01/74 170,000.00 174,335.00
BBVASM 3.625% 01/18/17 | 700,000.00 751,030.00
BBVASM FRN 04/11/24 200,000.00 206,180.00
BNP 2.875% 10/24/22 300,000.00 324,765.00
CAFFIL 4.5% 11/13/17 300,000.00 339,870.00
COFP 3.311% 01/25/23 200,000.00 218,460.00
DANBNK FRN 05/19/26 100,000.00 100,890.00
GASSM 3.875% 04/11/22 400,000.00 457,320.00
GS 3.25% 02/01/23 325,000.00 352,771.25
GSZFP FRN PERPETUAL 200,000.00 202,050.00
INTNED FRN 02/25/26 160,000.00 167,384.00
NGGLN 1.75% 02/20/18 200,000.00 206,330.00
ORGAU 2.875% 10/11/19 400,000.00 426,300.00
PETBRA 3.25% 04/01/19 480,000.00 498,912.00
POPSM 2.125% 10/08/19 300,000.00 308,910.00
RBIAV FRN 02/21/25 100,000.00 99,995.00
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SANTAN 1.5% 04/03/17 300,000.00 302,535.00
SANTAN 2.875% 01/30/18 | 500,000.00 536,025.00
SANTAN 4.625% 03/21/16 | 400,000.00 425,200.00
SHAEFF 7.75% 02/15/17 150,000.00 170,797.50
SHBASS FRN 01/15/24 130,000.00 134,387.50
SOCGEN 3.75% 03/01/17 300,000.00 323,910.00
TELEFO 3.987% 01/23/23 200,000.00 226,808.00
TELEFO FRN PERPETUAL | 300,000.00 317,370.00
TVO 2.5% 03/17/21 100,000.00 104,430.00
UBIIM 2.875% 02/18/19 100,000.00 104,879.00
UBIIM 3.75% 10/30/15 250,000.00 258,972.50
UCGIM FRN 10/28/25 380,000.00 422,313.00
VZ 2.375% 02/17/22 150,000.00 157,620.00
8,780,179.95

(1,203,674,869)

ALVGR 4.5% 03/13/43 100,000.00 105,800.00
HTHROW 3% 06/08/15 290,000.00 294,147.00
NAB 5.125% 12/09/21 340,000.00 384,404.00
RWE 4.75% 01/31/34 300,000.00 305,490.00
SVTLN 3.625% 01/16/26 300,000.00 292,437.00
VW 2.375% 11/13/18 260,000.00 259,064.00
1,641,342.00

(283,952,166)

SHBASS 6% 09/21/16 4,000,000.00 |  4,457,380.00
SWEDA 3.75% 03/15/17 3,500,000.00 |  3,777,357.50
8,234,737.50

(122,862,283)

NY KRE 2% 04/01/17 4,500,000.00 |  4,690,800.00
4,690,800.00

(86,216,904)

1,696,706,222

(1,696,706,222)

4,868,806,337

(4,868,806,337)

¢ ). 0)
0)

N
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27 43.1%
2 2.0%
6 7.7 76.3%
31 23.8%
5 10.0%
1 1.4% 17.7%
6 5.6%
2 2.4% 2.5%
1 1.7% 1.8%
1 1.6% 1.7%

€)

383/493



EDINETOOOO
O000DO0000O0000O0O0(EL2454)
Ooooooooooooooooooad

25 25 26 25
4,088,250 16,520,111
319,590,380 1,505,299,612
1,488,044 6,665,781
1,041,820
325,166,674 1,529,527,324
325,166,674 1,529,527,324
980,514
51,527 159,487
481,346 1,488,930
20,494 47,300
553,367 2,676,231
553,367 2,676,231
255,398,398 1,002,996,254
69,214,909 523,854,839
55,242,469 187,530,337
324,613,307 1,526,851,093
324,613,307 1,526,851,093
325,166,674 1,529,527,324
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24 26 25 26

25 25 26 25
3,757 11,533
66,394,265 157,003,745
66,398,022 157,015,278
103,254 237,241
964,443 2,215,092
20,494 47,300
1,088,191 2,499,633
65,309,831 154,515,645
65,309,831 154,515,645
65,309,831 154,515,645
31,315,994 8,270,851
14,886,449 69,214,909
34,927,445 348,264,143
34,927,445 348,264,143
14,592,822 39,869,007
14,592,822 39,869,007
69,214,909 523,854,839
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25 26
26 25
25 25 26 25
357,513,110 255,398,398
114,003,137 877,336,740
216,117,849 129,738,884
255,398,398 1,002,996,254
26 25 26
25 26 25
25 26
26 25
26 25
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25

25

951

32,941,629

32,942,580

26

25

1,713

147,520,996

147,522,709

25

26

25

25

25

26

26 25

25

25

26

25

1.2710
10,000 12,710

1.5223
10,000 15,223

FOFs

953,687,033

1,505,299,612

6,550,493

6,665,781

960,237,526

1,511,965,393

FOFs
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2013 25 2014 25

311,539,791 1,120,593,036
1,940,023 2,302,302
313,479,814 1,122,895,338
313,479,814 1,122,895,338
1,940,023 2,302,302
98,993 232,490

989,859 2,324,791

70,222 165,000
3,099,097 5,024,583
3,099,097 5,024,583
233,911,350 748,811,648
76,469,367 369,059,107
60,405,895 114,442,789
310,380,717 1,117,870,755
310,380,717 1,117,870,755
313,479,814 1,122,895,338

2012 26 2013 26
2013 25 2014 25

89,111,349 80,877,299
89,111,349 80,877,299
211,555 352,163
2,115,405 3,521,474
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150,076 249,910
2,477,036 4,123,547
86,634,313 76,753,752
86,634,313 76,753,752
86,634,313 76,753,752
40,776,778 5,015,700
7,117,026 76,469,367
34,226,608 262,856,959
34,226,608 262,856,959
10,731,802 42,005,271
10,731,802 42,005,271
76,469,367 369,059,107
2012 26 2013 26
2013 25 2014 25
2013 25 2014 25
382,969,296 233,911,350
98,463,345 638,337,547
247,521,291 123,437,249
233,911,350 748,811,648
2012 26 2013 26
2013 25 2014 25
15,754,263 30,496,318
28,262,810 41,241,734
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39,264,147 278,263,767
16,388,822 42,704,737
99,670,042 392,706,556
233,911,350 748,811,648
0.426101 0.524439
2012 26 2013 26
2013 25 2014 25
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2012 26 2013 26
2013 25 2014 25
@ @
@ @
2013 25 2014 25
47,691,216 75,883,268
47,691,216 75,883,268
2013 25 2014 25
1.3269 1.4929
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536,656,787 1,120,593,036
536,656,787 1,120,593,036
2013 25 2014 25

675,990,779 1,343,353,440
10,000,111 10,973,946
8,113,385,144 6,109,567,299
126,547,580
1,184,673,839 1,149,020,359
3,140,775,903 2,701,510,882
18,226,254 7,657,254
163,606,314 108,033,286
169,537,761 118,768,338
17,478,786 14,073,443
10,053,173 12,828,431
13,503,728,064 11,702,334,258
13,503,728,064 11,702,334,258
27,564,974 10,517,182
242,019,219 224,866,810
29,588,532 13,361,377
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8,095,647
307,268,372 248,745,369
307,268,372 248,745,369
7,161,179,413 5,485,192,338
6,035,280,279 5,968,396,551
13,196,459,692 11,453,588,889
13,196,459,692 11,453,588,889
13,503,728,064 11,702,334,258
2012 26 2013 26
2013 25 2014 25
a ¢
@ ¢
12
133 60

61
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2013 25 2014 25
10,781,237,761 7,161,179,413
367,940,159 535,973,139
3,987,998,507 2,211,960,214
7,161,179,413 5,485,192,338
6,992,121,571 4,948,535,551

FOFs

169,057,842 536,656,787
7,161,179,413 5,485,192,338

2012 26 2013 26

2013 25 2014 25
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2012 26 2013 26
2013 25 2014 25

¢ a

@ ¢

G €
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2013 25 2014 25

556,231,828 136,452,328
946,740
77,400,039 47,201,752
194,199,043 24,279,926
827,830,910 208,880,746

18 11 17 11 18 17

¢

2013 25 2014 25
1,038,348,774 1,032,056,700 6,292,074 974,761,118 974,967,264 206,146
156,267,620 151,922,629 4,344,991 273,501,537 276,029,641 2,528,104
1,194,616,394 1,183,979,329 1,947,083| 1,248,262,655 1,250,996,905 2,321,958

2
2013 25 2014 25
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597,725,222 606,709,564 8,984,342 1,010,898,108 1,009,508,448 1,389,660
153,124,760 154,480,757 1,355,997
16,311,317 16,509,339 198,022 33,571,077 33,501,996 69,081
188,234,776 189,578,162 1,343,386 40,361,600 40,528,059 166,459
323,402,782 331,546,104 8,143,322 401,184,023 402,464,935 1,280,912
274,322,440 282,765,730 8,443,290 609,714,085 605,807,112 3,906,973
1,553,121,297 1,581,589,656 7,391,637 2,095,728,893 2,091,810,550 1,000,861
(€
25 2014 25
4,851,587,838/4,851,587,838|4,853,126,669 1,538,831
4,851,587,838|4,851,587,838|4,853,126,669 1,538,831
1
2
2012 26 2013 26
2013 25 2014 25
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2013 25 2014 25
1.8428 2.0881
ARAB REPUBLIC OF 5.75% 590,000.00 612,125.00
ARAB REPUBLIC OF 6.875% 100,000.00 97,500.00
ARG BODEN 8.75% 50,000.00 48,700.00
ARGENT-$PAR (FLOAT/SINK) 1,300,000.00 702,975.00
ARGENT-GDP (FLAT) 2,190,000.00 199,290.00
COLOMBIA REP OF 7.375% 639,000.00 775,426.50
COLOMBIA REP OF 7.375% 440,000.00 603,900.00
COSTA RICA GOVER 4.375% 530,000.00 492,900.00
COSTA RICA GOVT 4.25% 220,000.00 211,200.00
COSTA RICA GOVT 5.625% 240,000.00 216,600.00
COSTA RICA GOVT 9.995% 20,000.00 25,750.00
CROATIA 5.5% 370,000.00 384,337.50
CROATIA 6.25% 1,552,000.00 1,676,160.00
CROATIA 6.75% 1,260,000.00 1,409,625.00
DOMINICAN REP 5.875% 100,000.00 105,000.00
DOMINICAN REP 6.6% 450,000.00 495,175.50
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DOMINICAN REP 7.45% 740,000.00 795,500.00
DOMINICAN REP 7.5% 220,000.00 254,100.00
DOMINICAN REP 8.625%(S1) 1,065,000.00 1,331,250.00
EL SALVADOR REP 7.375% 150,000.00 166,500.00
EL SALVADOR REP 7.625% 150,000.00 161,250.00
EL SALVADOR REP 7.65% 280,000.00 308,173.60
EL SALVADOR REP 7.65% 30,000.00 33,018.60
EL SALVADOR REP 8.25% 100,000.00 116,637.00
GABONESE REP 6.375% 904,000.00 986,490.00
GHANA REP OF 8.5 380,000.00 401,375.00
GOVERNMENT OF JA 7.625% 500,000.00 523,750.00
HONDURAS GOVERNM 7.5% 800,000.00 825,400.00
INDONESIA REP 4.875% 1,120,000.00 1,185,800.00
INDONESIA REP 6.625% 110,000.00 126,362.50
INDONESIA REP 7.75% 1,187,000.00 1,528,262.50
IVORY COAST 5.375% 470,000.00 458,250.00
MEXICAN UTD STS 4.75% 200,000.00 206,000.00
MEXICAN UTD STS 4% 50,000.00 52,650.00
MEXICAN UTD STS 5.55% 817,000.00 939,550.00
MEXICAN UTD STS 5.75% 260,000.00 282,750.00
PANAMA 6.7% (SINK) 290,000.00 360,533.80
PANAVA 8.875% 255,000.00 366,562.50
PANAMA 9.375% 1,158,000.00 1,731,210.00
PANAMA NOTAS DEL 4.875% 60,000.00 63,624.48
PHILIPPINES REP 4.2% 200,000.00 212,000.00
PHILIPPINES REP 7.75% 720,000.00 999,000.00
REP OF ARGE VAR (FLAT) 210,000.00 18,900.00
REP OF IRAQ 5.8% (SINK) 810,000.00 716,850.00
REP OF PAKISTAN 6.875% 535,000.00 553,056.25
REP OF PAKISTAN 7.25% 280,000.00 291,550.00
REP OF PAKISTAN 8.25% 250,000.00 265,625.00
REPUBLIC OF AZER 4.75% 450,000.00 462,375.00
REPUBLIC OF BELA 8.75% 373,000.00 381,392.50
REPUBLIC OF BELI SINK S 378,600.00 267,859.50
REPUBLIC OF CHIL 3.25% 350,000.00 361,900.00
REPUBLIC OF COST 7% 810,000.00 864,675.00
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REPUBLIC OF ECUA 7.95% 530,000.00 548,550.00

REPUBLIC OF GUAT 5.75% 680,000.00 732,700.00

REPUBLIC OF HOND 8.75% 1,110,000.00 1,221,000.00

REPUBLIC OF HUNG 4% 240,000.00 247,348.80
REPUBLIC OF HUNG 7.625% 270,000.00 344,981.70
REPUBLIC OF LITH 6.125% 580,000.00 675,700.00
REPUBLIC OF LITH 7.375% 620,000.00 755,084.47

REPUBLIC OF PARA 4.625% 1,250,000.00 1,262,500.00

REPUBLIC OF PARA 4.625% 200,000.00 202,000.00
REPUBLIC OF PERU 8.75% 494,000.00 760,760.00
REPUBLIC OF SRI 5.875% 420,000.00 433,125.00
REPUBLIC OF SRI 6.25% 160,000.00 170,400.00
REPUBLIC OF SRI 6.25% 290,000.00 307,762.50
REPUBLIC OF SRI 6% 300,000.00 318,000.00
REPUBLIC OF ZAMB 5.375% 930,000.00 891,637.50
ROMANIA 4.875% 500,000.00 534,375.00
RUSSIA (FLOAT/SINK) 465,800.00 532,875.20
SERBIA REP 5.875% 990,000.00 1,056,874.50
SOUTH AFRICA 4.665% 310,000.00 318,912.50
SOUTH AFRICA 5.375% 610,000.00 623,725.00

SOUTH AFRICA 5.875% 1,530,000.00 1,717,425.00

TURKEY REP OF 5.75% 1,190,000.00 1,320,900.00

TURKEY REP OF 6.75% 350,000.00 417,812.50
TURKEY REP OF 6.875% 690,000.00 830,587.50
TURKEY REP OF 6% 810,000.00 883,912.50
TURKEY REP OF 7.375% 120,000.00 148,350.00
TURKEY REP OF 8% 50,000.00 67,000.00
UKRAINE GOVT 6.25% 410,000.00 392,062.50
UKRAINE GOVT 6.58% 230,000.00 219,937.50
UKRAINE GOVT 6.75% REGS 320,000.00 301,600.00
UKRAINE GOVT 7.5% 250,000.00 237,187.50
UKRAINE GOVT 7.75% 190,000.00 181,925.00
URUGUAY 4.5% 1,034,733.00 1,096,816.98
URUGUAY 5.1% 1,111,015.00 1,105,459.92
VENEZUELA 12.75% 60,000.00 63,000.00
VENEZUELA 6% 280,000.00 218,400.00
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VENEZUELA 7.65% 717,000.00 570,015.00
VENEZUELA 8.25% 1,030,000.00 852,325.00
VENEZUELA 9.25% 110,000.00 94,875.00
VENEZUELA 9% 1,270,000.00 1,117,600.00
VIETNAM (REP OF) 6.875% 470,000.00 501,725.00
BRAZIL MINAS SPE 5.333% 740,000.00 741,850.00
BRAZIL MINAS SPE 5.333% 500,000.00 501,250.00
BANCO DEL ESTADO 4.125% 240,000.00 252,000.00
BANCO DEL ESTADO 4.125% 370,000.00 388,500.00
BUMI' INVESTMENT 10.75% 120,000.00 55,200.00
E_.CL SA 5.625% 240,000.00 262,500.00
ECOPETROL SA 7.375% 120,000.00 150,600.00
ENERGY DEVELOPME 6.5% 585,000.00 632,531.25
FINANCING OF INF 8.375% 580,000.00 559,700.00
FINANCING OF INF 9% 400,000.00 392,000.00
HUNGARIAN DEVELO 6.25% 200,000.00 222,080.10
KAZATOMPROM 6.25% 220,000.00 226,875.00
KAZMUNAIGAZ FINA 11.75% 520,000.00 546,000.00
KAZMUNAIGAZ FINA 7% 260,000.00 301,275.00
KAZMUNAIGAZ FINA 9.125% 100,000.00 121,250.00
MOZ EMATUM FIN 6.305% 920,000.00 925,750.00
PEMEX PROJ FDG M 6.625% 550,000.00 651,750.00
PERTAMINA PERSER 5.625% 480,000.00 449,841.60
PETROLEOS DE VEN 12.75% 120,000.00 124,920.00
PETROLEOS DE VEN 5.375% 150,000.00 94,965.00
PETROLEOS DE VEN 6% 1,240,000.00 810,712.00
PETROLEQOS DE VEN 9.75% 187,000.00 158,398.35
PETROLEOS MEXICA 6.375% 1,050,000.00 1,216,477.50
PTT EXPLOR & PRO VAR 810,000.00 818,100.00
RUWAIS POWER CO 6% 460,000.00 512,900.00
SINOPEC GRP OVER 4.375% 410,000.00 426,110.13
UKREXIMBANK 8.75% 700,000.00 629,601.00
VIMPELCOM (VIP F 7.748% 340,000.00 357,000.00
ABENGOA TRANSMIS 6.875% 470,000.00 511,125.00
AEROPUERTOS DOMI 9.25% 200,000.00 193,500.00
AES GENER SA VAR 370,000.00 411,810.00
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AES GENER SA 5.25% 420,000.00 447,300.00
AGROMERCANTIL SE 6.25% 260,000.00 272,415.00
ALLIANCE GLOB GR 6.5% 130,000.00 142,025.00
ARCOS DORADOS HO 6.625% 309,000.00 319,815.00
BANCO CONTINENTA 8.875% 300,000.00 324,897.60
BANCO DE BOGOTA 5% 400,000.00 424,000.00
BANCO DE COSTA R 5.25% 400,000.00 412,000.00
BANCO EST RIO GR 7.375% 300,000.00 318,000.00
BANCO EST RIO GR 7.375% 280,000.00 296,800.00
BANCO NAL COSTA 4.875% 380,000.00 387,790.00
BANCO NAL COSTA 6.25% 640,000.00 662,400.00
BANCOLOMBIA SA 5.95% 260,000.00 287,742.00
BANCOLOMBIA SA 6.125% 90,000.00 97,893.00
BC LUXCO 1 SA 7.375k 220,000.00 226,600.00
BRAZIL LOAN TRUS 5.477% 1,630,000.00 1,691,125.00
CFR INTERNAT SPA 5.125% 410,000.00 440,848.40
CITIC PACIFIC LI 6.375% 200,000.00 223,500.00
CITIC PACIFIC LI 6.8% 1,550,000.00 1,788,312.50
CITIC PACIFIC LI 6.875% 200,000.00 223,000.00
CNTL AVR BOTTLIN 6.75% 330,000.00 355,575.00
CORP ANDINA FOM 3.75% 1,768,000.00 1,844,080.84
CORP ANDINA FOM 4.375% 350,000.00 371,432.05
CORP FINANCI DE 4.75% 400,000.00 420,000.00
CORP LINDLEY SA 6.75% 380,000.00 421,800.00
DELEK & AVNER-YA 2.803% 90,000.00 89,662.50
DELEK & AVNER-YA 3.839%% 90,000.00 90,337.50
DEV BANK PHILIPP 5.5% 200,000.00 220,000.00
EMPRESA DE ENERG 6.125% 220,000.00 237,600.00
EMPRESA NACIONAL 4.25% 90,000.00 90,450.00
EMPRESA NACIONAL 4.875% 520,000.00 533,520.00
EMPRESAS PUBLIC 7.625% 177,000.00 211,072.50
GAZPROM NEFT (GP 4.375% 230,000.00 200,100.00
GAZPROM NEFT (GP 6% 1,460,000.00 1,405,250.00
GREENKO DUTCH BV 8% 290,000.00 290,000.00
GRUPO CEMENTOS C 8.125% 200,000.00 218,000.00
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KAZMUNAYGAS NATI 5.75% 520,000.00 516,100.00
LISTRINDO CAPITA 6.95% 200,000.00 214,500.00
METALSA SA DE CV 4.9% 230,000.00 224,250.00
METROPOLITAN LIG 5.25% 210,000.00 214,200.00
MILLICOM INTL CE 4.75% 290,000.00 285,650.00
MOBILE TELESYS 8.625% 410,000.00 473,550.00
OFFSHORE DRILLIN 8.375% 240,000.00 264,000.00
OLAM INTERNATION 6.75% 290,000.00 303,166.00
PACIFIC RUBIALES 5.125% 240,000.00 237,600.00
PERUSAHAAN GAS N 5.125% 820,000.00 830,250.00
PHOSAGRO OAO 4.204% 360,000.00 350,550.00
PTTEP CANADA INT 6.35% 500,000.00 570,286.40
REGIONAL SAECA 8.125% 500,000.00 550,210.00
RH INTL SINGAPOR 3.5% 210,000.00 215,785.50
SAN MIGUEL CORP 4.875% 260,000.00 242,450.00
SIBUR SECURITIES 3.914% 410,000.00 377,200.00
SOC QUIMICA Y MI 3.625% 200,000.00 189,500.00
SOC QUIMICA Y MI 5.5% 110,000.00 119,350.00
STATE OIL CO OF 4.75% 200,000.00 201,000.00
STATE OIL CO OF 5.45% 230,000.00 243,800.00
SUN HUNG KAI PRO 4.5% 240,000.00 254,102.40
TRUST F/1401 6.95% 200,000.00 220,750.00
TUPY S/A 6.625% 400,000.00 412,000.00
TURK EXIMBANK 5.375% 270,000.00 284,512.50
URALKALI 0JSC 3.723% 350,000.00 336,000.00
WIND ACQUISITION 4.75% 200,000.00 201,220.00
WIND ACQUISITION 7.375% 610,000.00 647,454.00

89,545,429.42

(9,115,724,714)
MEX BONOS DESARR 10% 1,368,700.00 1,919,213.86
MEX BONOS DESARR 4.75% 7,605,000.00 7,696,129.19
MEX BONOS DESARR 6.5% 2,041,400.00 2,194,625.64
MEX BONOS DESARR 6.5% 1,329,400.00 1,421,231.36
MEX BONOS DESARR 7.5% 1,940,700.00 2,210,810.50
MEX BONOS DESARR 8.5% 1,365,000.00 1,675,505.96
MEX BONOS DESARR 8.5% 268,900.00 329,635.36
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MEX BONOS DESARR 8% 3,413,700.00 4,009,447.31
MEXICAN CETES 0% 54,278,500.00 5,405,650.06
MEXICAN CETES 0% 169,524,100.00 16,844,592.65
MEXICAN UDIBONOS 5% 839,400.00 4,723,968.27
AMERICA MOVIL SA 6% 2,010,000.00 2,050,296.48

50,481,106.64

(396,276,686)
ARGENT-GDP (Var/FLAT) 11,627,000.00 1,028,989.50
BULGARIA 2.95% 301,000.00 293,851.25
FYR MACEDONIA 3.975% 380,000.00 377,980.30
REP OF ARGE SI/PIK 7.82% 187,150.09 158,609.70
REPUBLIC OF ARGE SINK V 357,786.95 299,646.57
ROMANIA 3.625% 880,000.00 927,740.00
ROMANITA 4.625% 360,000.00 407,466.00
ROMANIA 4.875% 180,000.00 204,813.00
ROMANIA 6.5% 230,000.00 271,262.00
WIND ACQUISITION 4% 220,000.00 221,375.00

4,191,733.32

(574,644,720)
10,086,646,120
(10,086,646,120)
93 56.9
1.4
26 12.6
65 29.1 90.4
11 95.9
4.1 3.9
9.7
5.3 5.7
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J-REIT

25 25 26 25
266,365,468 1,252,807,272
24,098 2,050,910
266,389,566 1,254,858,182
266,389,566 1,254,858,182
24,098 3,269,657
37,830 132,914
681,538 2,393,148
16,685 52,189
760,151 5,847,908
760,151 5,847,908
279,030,136 1,157,149,315
13,400,721 91,860,959
40,931,376 111,324,141
265,629,415 1,249,010,274
265,629,415 1,249,010,274
266,389,566 1,254,858,182

406/493



EDINETOOOO
O000DO0000O0000O0O0(EL2454)
Ooooooooooooooooooad

24 26 25 26
25 25 26 25
61,973,179 88,475,804
61,973,179 88,475,804
63,222 196,321
1,139,173 3,535,361
16,685 52,189
1,219,080 3,783,871
60,754,099 84,691,933
60,754,099 84,691,933
60,754,099 84,691,933
19,998,771 4,104,053
111,333,891 13,400,721
64,963,249 24,673,800
64,963,249 5,143,357
19,530,443
7,785,407
7,785,407
13,400,721 91,860,959
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25 26
26 25
25 25 26 25
298,927,078 279,030,136
187,255,398 1,021,722,943
207,152,340 143,603,764
279,030,136 1,157,149,315
13,400,721
24 26 25 26
25 25 26 25
25 26
26 25
26 25
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€3]
@
25 25
41,582,355
41,582,355
26 25
84,200,333
84,200,333
25 25
26 25
25 26 26 25
25 25 26 25
0.9520 1.0794
10,000 9,520 10,000 10,794
J-REIT 1,119,677,605 1,252,807,272
1,119,677,605 1,252,807,272
J-REIT
J-REIT
25 25 26 25
6,571,993 9,466,536
258,158,550 1,238,076,000
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1,661,194 7,284,515
266,391,737 1,254,827,051
266,391,737 1,254,827,051
24,098 2,050,910
24,008 2,050,910
24,098 2,050,910
270,504,182 1,119,677,605
4,136,543 133,098,536
266,367,639 1,252,776,141
266,367,639 1,252,776,141
266,391,737 1,254,827,051
25 26
26 25
€))
@
25 25 26 25

293,610,532 270,504,182

180,385,127 988,890,650

203,491,477 139,717,227

J-REIT 270,504,182 1,119,677,605

270,504,182 1,119,677,605

270,504,182 1,119,677,605
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4,136,543
25 26
26 25
26 25
o
@

25 25
17,877,584
17,877,584

J-REIT 25 26
25 25

26 25
12,039,319
12,039,319

J-REIT 26 26
26 25
25 25
26 25
25 26 26 25
25 25 26 25
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0.9847 1.1189
10,000 9,847 10,000 11,189

77 29,067,500
4 1,088,000
239 36,184,600
7 4,025,000
29 26,448,000
47 22,231,000
209 52,250,000
16 4,484,800
42 38,178,000
328 41,360,800
40 7,964,000
285 73,359,000
257 35,311,800
173 23,251,200
103 18,189,800
83 8,399,600
231 131,439,000
208 116,896,000
355 76,360,500
315 42,934,500
101 38,380,000
13 6,240,000
161 23,232,300
35 11,095,000
28 13,720,000
363 59,495,700
181 35,150,200
89 45,835,000
158 37,351,200
107 21,239,500
35 20,300,000
68 7,588,800
61 35,075,000
12 7,404,000
9 4,284,000
59 27,199,000
447 28,429,200
193 26,634,000
38 5,168 1,238,076,000
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G-REIT

25 25 26 25
395,985,582 2,003,370,561
97,585

395,985,582 2,003, 468,146
395,985,582 2,003, 468,146
34,357 3,345,319
64,510 217,337
1,829,103 6,158,743
44,719 117,689
1,972,689 9,839,088
1,972,689 9,839,088
524,443,153 2,172,663,557
130,430, 260 179,034,499
64,273,612 208,107,035
394,012,893 1,993,629,058
394,012,893 1,993,629,058
395,985,582 2,003, 468,146
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24 26 25 26

25 25 26 25
101,441,066 193,405,937
101,441,066 193,405,937
122,333 321,389
3,468,416 9,108,127
44,719 117,689
3,635,468 9,547,205
97,805,598 183,858,732
97,805,598 183,858,732
97,805,598 183,858,732
48,587,447 20,965,891
305,139,198 130,430,260
188,740,350 78,141,884
188,740,350 78,141,884
63,249,563 289,638,964
63,249,563 289,638,964
130,430,260 179,034,499

414/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

25 26
26 25
25 25 26 25
721,320,017 524,443,153
277,157,479 2,002,729,647
474,034,343 354,509,243
524,443,153 2,172,663,557
130,430,260 179,034,499
25 26
26 25
1,758,919 4,541,858
25 26
26 25
26 25
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€))
@
25 25
51,306,673
51,306,673
26 25
171,540,612
171,540,612
25 25
26 25
25 26 26 25
25 25 26 25
0.7513 0.9176
10,000 7,513 10,000 9,176
REIT 2,065,969,435 2,003,370,561
2,065,969,435 2,003,370,561
REIT
REIT
25 25 26 25
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1,298,618 7,783,163
13,513,935 18,664,258
422,504,258 2,000,644,463
638,333 2,804,366
437,955,144 2,029,896,250
437,955,144 2,029,896,250
142,315 97,585
142,315 97,585
142,315 97,585
556,587,655 2,093,131,036
118,774,826 63,332,371
437,812,829 2,029,798,665
437,812,829 2,029,798,665
437,955,144 2,029,896,250

25 26

26 25

@
@
60 61
25 25 26 25
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862,461,347 556,587,655
283,585,527 1,914,808,080
589,459,219 378,264,699
G-REIT 503,414,166 2,065,969,435
53,173,489 27,161,601
556,587,655 2,093,131,036
556,587,655 2,093,131,036
118,774,826 63,332,371

25 26

26 25

26 25
€))
@
25 25
16,109,130
16,109,130
REIT 25 26
25 25
26 25
105,377,667
105,377,667
REIT 26 26
26 25
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25 25

26 25

25 26 26 25

25 25 25
0.7866 0.9697
10,000 7,866 10,000 9,697

AMERICAN REALTY CAPITAL PROP 15,000.000 182,550.000
AVALONBAY COMMUNITIES INC 4,512.000 640,929.600
BIOMED REALTY TRUST INC 16,100.000 326,508.000
BOSTON PROPERTIES INC 5,819.000 669,825.090
CUBESMART 15,700.000 281,972.000
DDR CORP 25,700.000 421,223.000
DOUGLAS EMMETT INC 13,450.000 348,489.500
DUKE REALTY CORP 20,100.000 345,117.000
EQUITY RESIDENTIAL 12,920.000 786,311.200
ESSEX PROPERTY TRUST INC 2,375.000 428,450.000
FEDERAL REALTY INVS TRUST 1,700.000 199,750.000
GENERAL GROWTH PROPERTIES 18,920.000 445,944.400
HCP INC 1,900.000 74,993.000
HEALTH CARE REIT INC 10,412.000 653,873.600
HEALTHCARE REALTY TRUST INC 11,800.000 278,598.000
HOST HOTELS & RESORTS INC 37,046.000 792,784.400
KILROY REALTY CORP 7,130.000 422,666.400
LEXINGTON REALTY TRUST 23,360.000 235,702.400
POST PROPERTIES INC 5,500.000 281,710.000
PROLOGIS 21,009.000 798,972.270
PUBLIC STORAGE 2,090.000 340,920.800
REGENCY CENTERS CORP 5,500.000 295,900.000
SIMON PROPERTY GROUP INC 7,578.000 1,239,760.800
SL GREEN REALTY CORP 3,940.000 402,668.000
SPIRIT REALTY CAPITAL INC 23,400.000 260,676.000
STRATEGIC HOTELS & RESORTS |1 9,840.000 113,258.400
SUNSTONE HOTEL INVESTORS INC 18,680.000 257,784.000
TANGER FACTORY OUTLET CENTER 6,100.000 199,043.000
TAUBMAN CENTERS INC 3,500.000 255,290.000
UDR INC 13,490.000 367,872.300
VORNADO REALTY TRUST 4,778.000 477,943.340
12,827,486.500

31 369,349.000 1,401,146, 350
ALLIED PROPERTIES REAL ESTAT 1,170.000 40,131.000
BOARDWALK REAL ESTATE INVEST 2,140.000 146,397.400
186,528.400

$,310..000 18,391,700
DEXUS PROPERTY GROUP 56,095.000 63,387.350
FEDERATION CENTRES 73,000.000 186,880.000
GOODMAN GROUP 68,974.000 354,526.360
INVESTA OFFICE FUND 49,400.000 165,984.000
MIRVAC GROUP 215,300.000 370,316.000
SCENTRE GROUP 137,871.000 453,595.590
STOCKLAND 67,500.000 266,625.000
WESTFIELD CORP 28,148.000 209,702.600
2,071,016.900

696,288.000 200,288,044
I LINK REIT 28,100.000 1,251,855.000
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1,251,855.000

28,100.000 17,638,636
CAPITACOMMERCIAL TRUST 179,000.000 284,610.000
MAPLETREE COMMERCIAL TRUST 136,700.000 189,329.500
SUNTEC REIT 108,000.000 189,000.000
662,939.500

423,700.000 57,165,273
BIG YELLOW GROUP PLC 4,400.000 23,540.000
BRITISH LAND CO PLC 32,500.000 227,500.000
DERWENT LONDON PLC 3,824.000 105,618.880
GREAT PORTLAND ESTATES PLC 16,500.000 105,435.000
HAMMERSON PLC 25,414.000 148,544.830
LAND SECURITIES GROUP PLC 25,100.000 264,554.000
875,192.710

107,738.000 156,125,627
BENI STABILI SPA 73,200.000 43,920.000
EUROCOMMERCIAL 1,990.000 71,421.100
1CADE 1,810.000 120,220.200
KLEPIERRE 6,770.000 234,411.250
NIEUWE STEEN INVESTMENTS NV 25,100.000 102,884.900
UNIBAIL-RODAMCO SE 2,454.000 501,229.500
1,074,086.950

111,324.000 149,888,833
2,000,644 ,463

2,000,644 ,463

)
)

31 69.03 70.04
0.90 0.92
9.87 10.01
0.87 0.88
2.82 2.86
7.69 7.80
7.38 7.49
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25 25 26 25
1,920,013 5,731,901
124,834,312 493,659,476
629,338 2,528,647
34,211 643,990
127,417,874 502,564,014
127,417,874 502,564,014
32,870 606,638
20,170 57,310
188,665 535,264
8,621 17,297
250,326 1,216,509
250,326 1,216,509
210,443,678 826,935,540
83,276,130 325,588,035
72,123 53,042
127,167,548 501,347,505
127,167,548 501,347,505
127,417,874 502,564,014
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24 26 25 26

25 25 26 25
1,349 4,114
11,888,519 8,540,712
11,889,868 8,536,598
43,852 87,343
410,062 815,956
8,621 17,297
462,535 920,596
11,427,333 9,457,194
11,427,333 9,457,194
11,427,333 9,457,194
5,825,672 1,642,952
144,135,277 83,276,130
85,586,839 43,810,283
85,586,839 43,810,283
30,329,353 275,022,042
30,329,353 275,022,042
83,276,130 325,588,035
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25 26
26 25
25 25 26 25
327,650,299 210,443,678
78,929,707 729,336,509
196,136,328 112,844,647
210,443,678 826,935,540
83,276,130 325,588,035
26 25 26
25 26 25
25 26
26 25
26 25

423/493
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25

25

446

5,572,920

5,573,366

26

25

638

10,362,729

10,362,091

25

26

25

25

25

26

26 25

25

25

26

25

0.6043

10,000 6,043

10,000

0.6063
6,063

FOFs

836,144,099

493,659,476

2,484,913

2,528,647

838,629,012

496,188,123
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/FOFs F
@
7 8
( 25 7 25 ) 26 7 25 )
1,446,955 4,125,272
120,918,426 390,240,403
1 3
122,365,382 394,365,678
122,365,382 394,365,678
207,209 1,187,487
33,912 73,112
210,190 453,191
451,311 1,713,790
451,311 1,713,790
203,728,076 652,465,091
81,814,005 259,813,203
2,392,440 1,647,762
121,914,071 392,651,888
121,914,071 392,651,888
122,365,382 394,365,678
(€))
7 8
24 7 26 25 7 26
25 7 25 26 7 25
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1,218 537
22,132,327 1,398,023
22,133,545 1,397,486
77,971 111,762
483,263 692,730
561,234 804,492
21,572,311 2,201,978
21,572,311 2,201,978
21,572,311 2,201,978
10,031,867 1,122,531
178,352,911 81,814,005
113,961,148 47,011,126
113,961,148 47,011,126
28,962,686 221,685,815
28,962,686 221,685,815
81,814,005 259,813,203
®
7 8
25 7 25 ) 26 7 25 )
1. 371,407,223 203,728,076
71,775,811 565,804,046
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203,728,076
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117,067,031

652,465,091

81,814,005 259,813,203
7 8
24 7 26 25 7 26
25 7 25 26 7 25
74,246 0
1,152,793 0
13,416,159 48,985,626
1,165,401 1,647,762
15,808,599 50,633,388
203,728,076 652,465,091
775.96 776.03
0 0
0 0
7 8
24 7 26 25 7 26
25 7 25 26 7 25
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( 25 7 25 )

( 26 7 25 )

@

&)
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©)) (©))
1
( )
7 8
( 25 7 25 ) ( 26 7 25 )
12,640,675 2,365,798
12,640,675 2,365,798
7 8
( 25 7 25 ) ( 26 7 25 )
0.5984 0.6018
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a ) (5,984 ) (6,018 )
©)
1 26 7 25
(€H)
(2)
578,219,593 390,240,403
578,219,593 390,240,403
2
3
@
25 7 25 Y| ¢ 26 7 25 )
3,004,681 4,702,161
7,037,676 175,744,467

2,451,742,914

430/493
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49,262,241
656,935 292,914
251
2,511,704,447 2,597,477,480
2,511,704,447 2,597,477,480
85,000
76,700,192
600,000
685,000 76,700,192
685,000 76,700,192
3,773,974,796 3,735,000,830
1,262,955,349 1,214,223,542
2,511,019,447 2,520,777,288
2,511,019,447 2,520,777,288
2,511,704,447 2,597,477,480
) 2 1 8 10 8 11 2
10
@
1.
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12 133 60
61
( 25 7 25 ) 26 7 25 )
5,763,969,138 3,773,974,796
175,207,566 907,796,788
2,165,201,908 946,770,754
2,700,586,193 2,151,592,241
891,665,690 772,648,788
232,540,208
/FOFs
181,722,913 578,219,593
3,773,974,796 3,735,000,830
3,773,974,796 3,735,000,830
1,262,955,349 1,214,223,542
24 7 26 25 7 26
25 7 25 26 7 25
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( 25 7 25 ) ( 26 7 25 )

€Y) €Y)
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3.
4.
1
( )
( 25 7 25 ) ( 26 7 25 )
187,272,751 57,257,206
187,272,751 57,257,206

(

)
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25 7 25
1
50,065,000 50,150,000 85,000
50,065,000 50,150,000 85,000
26 7 25
1
72,100,500 72,270,900 170,400
72,100,500 72,270,900 170,400
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1
( 25 7 25 ) 26 7 25 )
1 0.6654 0.6749
(1 ) (6,654 ) (6,749 )
€))
1 26 7 25
(€H)
&)
E124 UBS 0.0200% 01/26/2015 12,500,000.00 12,831,250.00
E423 BARCLAYS 0.0600% 10/24/2014 11,600,000.00 10,907,132.00
24,100,000.00 23,738,382.00
(2,416,567,287)
23,738,382.00
(2,416,567 ,287)
2,416,567,287
(2,416,567 ,287)
1.
2.
3.
2 100.0 100.0
2
3

)
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25 25 26 25
9,636,679 36,289,375
707,611,887 3,039,175,975
3,426,490 14,963,181
5,458,734
720,675,056 3,095,887,265
720,675,056 3,095,887,265
75,076 7,695,804
110,713 334,498
1,033,704 3,122,291
44,155 99,260
1,263,648 11,251,853
1,263,648 11,251,853
718,274,623 3,001,265,336
1,136,785 83,370,076
18,065,507 53,653,353
719,411,408 3,084,635,412
719,411,408 3,084,635,412
720,675,056 3,095,887,265
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24 26 25 26
25 25 26 25

9,473 14,971
32,221,499 47,312,240

22
32,230,994 47,327,211
221,573 497,106
2,068,769 4,640,357
44,155 99,260
2,334,497 5,236,723
29,896,497 42,090,488
29,896,497 42,090,488
29,896,497 42,090,488
10,004,136 2,332,301
34,368,023 1,136,785
20,241,395 44,481,421

20,241,395
44,481,421
4,628,948 2,006,317
2,006,317

4,628,948
1,136,785 83,370,076
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25 26
26 25
25 25 26 25
823,725,007 718,274,623
446,069,780 2,607,950,952
551,520,164 324,960,239
718,274,623 3,001,265,336
26 25 26
25 26 25
25 26
26 25
26 25
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(€]
@)
25 25
1,865
17,279,471
17,281,336
26 25
3,962
44,213,729
44,217,691
25 25
26 25
25 26 26 25
25 25 26 25
1.0016 1.0278
10,000 10,016 10,000 10,278
FOFs 2,673,918,683 3,039,175,975
14,704,384 14,963,181
2,688,623,067 3,054,139,156
/FOFs
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)

25 25 26 25
125,612,667 546,317,793
520,914,620 1,790,287,549

164,705
46,268,000 43,493,000
21,285,000 41,700,000
714,080,287 2,421,963,047
714,080,287 2,421,963,047
36,058,904 59,268,315
3,679,251 7,696,298
138,971 328,458
1,042,491 2,463,845
52,996 112,299
40,972,613 69,869,215
40,972,613 69,869,215
612,931,327 2,085,964 ,945
60,176,347 266,128,887
16,596,764 40,686,319
673,107,674 2,352,093,832
673,107,674 2,352,093,832
714,080,287 2,421,963,047
)
24 26 25 26
25 25 26 25
79,980 160,219
274,166,924 131,822,929
250,882,593 96,206,846
23,364,311 35,776,302
236,287 499,713
1,772,620 3,748,543
52,996 112,299
2,061,903 4,360,555
21,302,408 31,415,747
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21,302,408 31,415,747
21,302,408 31,415,747
6,390,859 2,686,064
27,076,682 60,176,347
53,979,503 207,448,041
53,979,503 207,448,041
35,791,387 30,225,184
35,791,387 30,225,184
60,176,347 266,128,887
25 26
26 25
25 25 26 25
497,871,883 612,931,327
699,294,134 1,765,500,547
584,234,690 292,466,929
612,931,327 2,085,964,945
24 26 25 26
25 25 26 25
25 26
26 25
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26

25

@
@
(©)

25 25

164,302,210

164,302,210

26 25

132,005,706

132,005,706

25

25

478,866,096

514,925,000

36,058,904

514,925,000

36,058,904

26

25
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1,724,266,390 1,783,370,000 59,103,610
1,783,370,000 59,103,610
25 26 26 25
25 25 26 25
1.0982 1.1276
10,000 10,982 10,000 11,276
733,363,735 1,790,287,549
733,363,735 1,790,287,549
)
()
25 25 26 25
405,583,228 981,598,046
10,366,034,200 17,304,028,880
24,939,264 21,794,943
162,426,278 467,878,102
5,204,600 6,062,756
14,850,000 25,200,000
10,979,037,570 18,806,562,727
10,979,037,570 18,806,562,727
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209,091
32,022,000 13,082,000
169,832,435 397,067,572
202,063,526 410,149,572
202,063,526 410,149,572
4,989,259,535 7,535,714,560
5,787,714,509 10,860,698,595
10,776,974,044 18,396,413,155
10,776,974,044 18,396,413,155
10,979,037,570 18,806,562,727
25 26
26 25
1€))
@
25 25 26 25

FOF

446/493

8,714,472,239
1,881,576,272
5,606,788,976

1,305,806,229

268,646,372
241,164,176

3,173,642,758
4,989,259,535

4,989,259,535
3,642,142,045
1,095,687,020

1,182,366,509

180,750,595
733,363,735

5,439,233,721
7,535,714,560
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4,989,259,535 7,535,714,560
25 26
26 25
26 25
€))
@
®
1,796,792,043
1,796,792,043
25 25
1,187,328,935
1,187,328,935
26 25

25 25

447/493



EDINETOOOO

OO000D0O000DO0ODOO(E12454)
ooooodooodooodooodd

334,519,827 359,250,000 24,730,173
359,250,000 24,730,173
26 25
1,017,435,057 1,039,230,000 21,794,943
1,039,230,000 21,794,943
25 26 26 25
25 25 26 25
2.1600 2.4412
10,000 21,600 10,000 24,412
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48,000 1,581.50 75,912,000
46,400 637.00 29,556,800
131,000 596.00 78,076,000
135,000 754.00 101,790,000
99,000 805.00 79,695,000
110,200 819.00 90,253,800
179,000 475.00 85,025,000
210,000 483.00 101,430,000
85,000 894.00 75,990,000
11,600 2,640.00 30,624,000
2,900 12,030.00 34,887,000
6,000 1,809.00 10,854,000
43,000 2,105.00 90,515,000
20,900 737.00 15,403,300
9,800 3,055.00 29,939,000
73,000 436.00 31,828,000
27,300 3,168.50 86,500,050
77,500 3,682.00 285,355,000
312,000 149.00 46,488,000
3,400 1,798.00 6,113,200
15,000 6,513.00 97,695,000
13,000 1,344.00 17,472,000
99,000 1,028.00 101,772,000
41,000 1,030.00 42,230,000
11,600 1,332.00 15,451,200
60,000 728.00 43,680,000
30,000 4,207.00 126,210,000
134,000 243.00 32,562,000
38,800 1,001.00 38,838,800
26,500 2,973.50 78,797,750
4,600 1,305.00 6,003,000
12,900 4,589.50 59,204,550
22,900 4,713.00 107,927,700
137,700 1,401.50 192,986,550
8,400 2,226.00 18,698,400
18,000 2,992.00 53,856,000
39,200 3,350.00 131,320,000
6,600 8,830.00 58,278,000
7,500 1,891.50 14,186,250
19,800 3,253.00 64,409,400
175,400 543.70 95,364,980
41,000 1,847.00 75,727,000
37,800 3,796.00 143,488,800
26,000 396.00 10,296,000
22,000 866.00 19,052,000
425,000 312.00 132,600,000
37,600 2,134.50 80,257,200
92,200 1,335.00 123,087,000
76,500 600.00 45,900,000
5,500 1,945.00 10,697,500
42,000 1,655.00 69,510,000
146,000 379.00 55,334,000
29,000 1,767.00 51,243,000
25,000 964.00 24,100,000
391,000 217.00 84,847,000
59,000 396.00 23,364,000
66,700 1,503.00 100,250,100
13,100 949.00 12,431,900
23,200 993.00 23,037,600
13,300 3,790.00 50,407,000
15,700 1,015.00 15,935,500
1,300 27,765.00 36,094,500
19,100 2,282.50 43,595,750
197,000 481.00 94,757,000
61,000 644.00 39,284,000
4,700 6,999.00 32,895,300
24,800 1,442.00 35,761,600
51,000 1,641.00 83,691,000
52,800 1,098.00 57,974,400
17,600 941.00 16,561,600
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6,900 1,667.00 11,502,300
9,900 2,072.00 20,512,800
23,000 1,346.00 30,958,000
65,000 483.00 31,395,000
39,200 1,765.00 69,188,000
36,100 2,524.00 91,116,400
2,900 6,080.00 17,632,000
212,000 680.00 144,160,000
28,500 1,065.00 30,352,500
47,600 1,872.00 89,107,200
220,000 1,242.00 273,240,000
425,000 789.60 335,580,000
76,000 464.30 35,286,800
231,000 1,364.50 315,199,500
17,900 6,669.00 119,375,100
4,900 4,230.00 20,727,000
20,000 714.00 14,280,000
509,000 389.00 198,001,000
190,000 796.40 151,316,000
183,000 840.00 153,720,000
26,500 4,300.00 113,950,000
16,400 973.00 15,957,200
6,000 1,630.00 9,780,000
11,600 1,239.50 14,378,200
34,500 1,145.00 39,502,500
41,000 1,502.00 61,582,000
63,800 1,791.50 114,297,700
9,300 5,090.00 47,337,000
90,500 1,428.00 129,234,000
743,000 377.00 280,111,000
81,000 2,385.00 193,185,000
2,000 44,060.00 88,120,000
2,400 3,895.00 9,348,000
8,400 1,710.00 14,364,000
4,200 1,838.00 7,719,600
3,500 8,270.00 28,945,000
5,900 9,902.00 58,421,800
43,900 2,717.00 119,276,300
10,000 3,409.00 34,090,000
8,200 4,791.00 39,286,200
160,200 993.40 159,142,680
131,300 6,107.00 801,849,100
23,200 1,433.00 33,245,600
4,500 2,566.00 11,547,000
5,900 1,577.00 9,304,300
6,000 4,105.00 24,630,000
790,000 489.00 386,310,000
35,800 3,573.50 127,931,300
50,800 3,343.50 169,849,800
77,900 2,953.50 230,077,650
31,600 1,773.00 56,026,800
23,100 1,196.00 27,627,600
14,000 2,005.00 28,070,000
6,100 1,238.00 7,551,800
10,500 3,660.00 38,430,000
14,500 2,314.00 33,553,000
9,200 4,275.00 39,330,000
28,700 804.00 23,074,800
9,100 2,481.00 22,577,100
30,100 1,041.00 31,334,100
10,300 12,730.00 131,119,000
7,700 1,203.50 9,266,950
77,900 981.20 76,435,480
28,400 1,163.00 33,029,200
8,800 1,368.00 12,038,400
91,100 854.00 77,799,400
46,000 614.00 28,244,000
47,000 747.00 35,109,000
24,000 8,556.00 205,344,000
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12,700 4,788.50 60,813,950
11,800 15,425.00 182,015,000
61,000 525.00 32,025,000
34,000 367.00 12,478,000
12,200 5,980.00 72,956,000
8,700 4,445.00 38,671,500
29,200 2,872.00 83,862,400
43,000 1,978.00 85,054,000
22,600 3,265.00 73,789,000
39,000 450.00 17,550,000
5,300 4,705.00 24,936,500
7,200 1,329.00 9,568,800
36,700 1,385.00 50,829,500
51,800 941.00 48,743,800
62,700 6,738.00 422,472,600
35,500 6,030.00 214,065,000
46,500 1,815.00 84,397,500
6,400 3,850.00 24,640,000
2,300 1,953.00 4,491,900
34,100 2,158.00 73,587,800
33,600 2,887.00 97,003,200
20,200 7,504.00 151,580,800
4,600 1,936.00 8,905,600
10,200 3,030.00 30,906,000
23,000 1,348.00 31,004,000
10,600 2,929.00 31,047,400
161,800 1,654.00 267,617,200
15,800 2,518.00 39,784,400
92,000 2,169.00 199,548,000
1,600 3,205.00 5,128,000
10,900 2,749.00 29,964,100
13,300 721.00 9,589,300
14,000 682.00 9,548,000
1,200 12,670.00 15,204,000
36,900 4,389.00 161,954,100
9,400 5,820.00 54,708,000
5,200 12,150.00 63,180,000
2,000 2,249.00 4,498,000
62,700 972.00 60,944,400
2,700 5,630.00 15,201,000
4,600 2,169.00 9,977,400
286,000 210.00 60,060,000
1,114,200 595.40 663,394,680
337,400 577.70 194,915,980
214,000 450.10 96,321,400
109,000 754.00 82,186,000
74,000 537.00 39,738,000
27,000 1,120.00 30,240,000
24,000 503.00 12,072,000
1,814,200 200.60 363,928,520
138,100 671.60 92,747,960
19,800 2,321.00 45,955,800
28,000 1,714.00 47,992,000
102,500 1,457.00 149,342,500
86,200 3,286.50 283,296,300
76,700 1,291.50 99,058,050
69,400 2,080.00 144,352,000
5,500 2,762.00 15,191,000
155,800 1,602.50 249,669,500
84,000 3,430.00 288,120,000
64,000 2,535.00 162,240,000
39,000 880.00 34,320,000
88,000 1,115.00 98,120,000
32,000 1,188.00 38,016,000
17,400 3,115.00 54,201,000
6,200 1,604.00 9,944,800
17,900 4,100.00 73,390,000
4,400 18,600.00 81,840,000

451/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
ooooodooodooodooodd

14,600 4,230.00 61,758,000
100 6,336.00 633,600
209 16,081,900 17,304,028,880

452/493



26 10

12,268,698,625

18,377,493

12,250,321,132

12,678,246,575

0.9662

12,497,105,835

237,995,111

12,259,110,724

12,285,195,286

0.9979

4,786,701,158

6,256,071

4,780,445,087

6,956,192,457

0.6872

FOF

4,878,148,491

12,151,401

4,865,997,090

3,156,329,320

1.5417

15,417

2,323,495,495

3,087,846

2,320,407,649

2,444,741,633

0.9491

FOF

2,360,599, 964

5,588,093

2,355,011,871

1,084,467,947

2.1716

6,224,231,350

12,705,047

6,211,526,303

4,259,588,925

1.4582

5,896,361,479

7,747,220

5,888,614,259

5,895,300, 106

0.9989

FOF

453/493

EDINETOOOO
OO000D0O000DO0ODOO(E12454)

Ooooooooooooooooooad



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

5,851,303,400

15,941,082

5,835,362,318

5,925,567,651

0.9848

2,225,393,881

3,164,322

2,222,229,559

2,386,879,248

0.9310

FOF

2,217,544,489

8,019,119

( ) 2,209,525,370

2,308,166,155

( ) 9,573

15,111,625,504

25,482,004

15,086,143,500

13,760,574,556

1.0963

FOF

14,952,307,759

26,670,649

14,925,637,110

13,160,296,423

1.1341

11,341

4,097,406,343

7,252,867

4,090,153,476

3,730,195,325

1.0965

FOF

4,059,158,370

10,508,073

( ) 4,048,650,297

3,344,998,175

( ) 1.2104

3,405,686,991

6,258,252

3,399,428,739

2,736,968,199

1.2420

FOF

3,374,319,795

9,796,630

3,364,523,165

2,635,463,221

1.2766
12,766

454/493



1,679,204,065

2,007,809

1,677,196,256

1,095,192,670

1.5314

FOF

1,660,234,476

4,280,638

1,655,953,838

1,037,372,002

1.5963

J-REIT

1,412,263,984

2,137,427

1,410,126,557

1,248,627,560

1.1293

J-REIT

1,412,275,957

1,293,889

1,410,982,068

1,205,648,206

1.1703

G-REIT

2,361,703,038

4,058,285

2,357,644,753

2,414,950,863

0.9763

REIT

2,389,148,165

2,079,812

2,387,068,353

2,309,706,344

1.0335

656,984,898

869,868

656,115,030

1,074,428,229

0.6107

FOF

644,745,152

1,202,823

643,542,329

1,089,066,570

0.5909
5,909

3,722,045,878

5,100,037

3,716,945,841

3,604,520,393

1.0312

FOF

455/493

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooaod

3,797,970,377

131,925,785

3,666,044,592

3,214,982,543

1.1403

5,338,245,011

119,540,044

5,218,704,967

5,128,434,809

1.0176

456/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

457/493



(

(

)

)

20 26 10
12,800,000
3,850,000

458/493

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

— [PLAN (BEE) -] DOGER) o -

— BEEREE=
\ T ILF Tt
EERIDTE i
Err s BRI
ErEE S EFitER | EREE
AR = el e CZI | =Bz
HEESF S A |
kT —a i)t E3 g
Flut- O - gl 20 THiB
1T i
L = | T O
_ L TEBERETIT L e i SRR
IS $REEBE LR 5y, —= - —|EmEee
nemsms | | iegce il
0= g
ﬂ g R ﬂ Lo S
153
‘ TR ‘ <::> BRI A
11
26 10 232
3,004,573 78
15 152,128
208 2,791,360
9 61,084
232 3,004,573

459/493



EDINETOOOO

OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

38
59 19
52
193 42 25
26 31
41 42
25 3 31 26 3 31
17,579,316 17,588,077
156,563 149,868
2,378,328 2,410,896
799,736 895,204
21,990 15,769
473,110 490,240
3,144 13,019
21,412,190 21,563,076
183,873 162,431
87,233 68,912
710 710
8,895 9,490
280,711 241,544
261,979 173,597
3,150
12,706 12,706

460/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
ooooodooodooodoooodd

274,685 189,454
5,125,836 5,381,370
1,169,774 1,169,774

1,904 2,299

509,430 511,366

132,660 132,660

548,043 611,818

1,716 2,209

70,650 70,650
7,418,714 7,740,848
7,974,112 8,171,846
29,386,302 29,734,923

( )

41 42
25 3 31 26 3 31

3,396 3,558

165,892 158,035
1,113,859 1,109,332
1,127,749 1,020,908

939,336 1,316,049

880,000 955,000

73,000 80,000
20,203 21,473
4,323,437 4,664,357
5,944 6,569
1,268,146 1,391,001

148,470 116,430
1,422,561 1,514,000
5,745,998 6,178,358

461/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

462/493

( )
41 42
25 3 31 26 3 31
2,000,000 2,000,000
156,268 156,268
156,268 156,268
343,731 343,731
1,100,000 1,100,000
19,981,120 19,953,563
21,424,851 21,397,294
23,581,120 23,553,563
59,183 3,001
59,183 3,001
23,640,304 23,556,565
29,386,302 29,734,923
41 42

24 4 1 25 4 1

25 3 31 26 3 31
2,960,778 3,557,574
27,854,931 27,766,163
90,710 69,161
30,906,420 31,392,899
13,056,993 13,355,205
175,532 204,927
1,059 269
1,114,992 1,191,119
4,000,398 3,772,225



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

131,444 145,854
31,982 35,588
404,102 495,807
27,397 26,478
4,830 2,206
30,634 34,597
18,979,368 19,264,279
201,630 201,630
2,883,776 2,983,202
55,582 92,691
4,450 5,583
559,967 614,668
22,159 19,862
146,403 167,353
72,111 74,265
726,878 618,978
213,305 222,235
79,314 77,093
873,819 939,093
38,530 38,530
67,700 87,400
255,296 290,905
6,200,926 6,433,492
5,726,125 5,695,126
25,045 34,957
3,232 3,291
33,455 68,331
2,945 1,706
11,668 11,918
76,346 120,205
23,470

55
55 23,470

463/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
oopoodooodooooooodd

5,802,417 5,791,861
42,767
42,767
1 111,382
7 1,884
4,575
115,965 1,884
5,729,219 5,789,977
2,213,779 2,321,531
32,604 49,846
2,181,175 2,271,684
3,548,044 3,518,293
41 24 4 1 25 3 31
2,000,000 156,268 156,268 343,731 1,100,000 18,204,076
1,771,000
3,548,044
1,777,044
2,000,000 156,268 156,268 343,731 1,100,000 19,981,120
19,647,807 21,804,076 14,256 14,256 21,789,820
1,771,000 1,771,000 1,771,000
3,548,044 3,548,044 3,548,044
73,440 73,440 73,440
1,777,044 1,777,044 73,440 73,440 1,850,484

464/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
ooooodooodooodoooodd

21,424,851 23,581,120 59,183 59,183 | 23,640,304
42 25 4 1 26 3 31
2,000,000 156,268 156,268 343,731 1,100,000 19,981,120
3,545,850
3,518,293
27,556
2,000,000 156,268 156,268 343,731 1,100,000 19,953,563
21,424,851 23,581,120 59,183 59,183 23,640,304
3,545,850 3,545,850 3,545,850
3,518,293 3,518,293 3,518,293
56,182 56,182 56,182
27,556 27,556 56,182 56,182 83,739
21,397,294 23,553,563 3,001 3,001 23,556,565
1.
€))
@

465/493




EDINETOOOO
OO000D0O000DO0ODOO(E12454)
ooooodooodooodooodd

€Y)

&)

®

15 30
4 15

10

€))

@

®

*

®

€))

4,575

4,583

41
25 3 31

42
26 3 31

466/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)

ooooodooodooodooodd

1.
354,743 389,326
307,425 282,257
7,382 10,890
2.
15,346 11,273
41 42
24 4 1 25 4 1
25 3 31 26 3 31
1. 111,382
41 24 4 1 25 3 31
3,850 3,850
3,850 3,850
1
24 6 29
1,771,000 460 24 3 31 24 6 29
2
25 6 24
3,545,850 921 25 3 31 25 6 25
42 25 4 1 26 3 31
3,850 3,850
3,850 3,850
1
25 6 24
3,545,850 921 25 3 31 25 6 25
2

467/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
ooooodooodooodooodd

26 6 24

3,515,050 913 26 3 31 26 6 25
)
2
4 25 3 31 ( )

1 17,579,316 17,579,316
2 2,378,328 2,378,328
3 799,736 799,736
4

468/493



D

2)

3)

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Oooooooooooooooooad

5,074,700 5,074,700
25,832,081 25,832,081
1 1,113,859 1,113,859
2 *1 853,268 853,268
1,967,127 1,967,127
*1
42 26 3 31 ( )
1 17,588,077 17,588,077
2 2,410,896 2,410,896
3 895,204 895,204
4
5,330,234 5,330,234
26,224,413 26,224,413
1,109,332 1,109,332
*1 752,915 752,915
1,862,248 1,862,248
*1
2 3
2
4 25 3 31 42 26 3 31
1
51,135 51,135
2
1,169,774 1,169,774
3 509,430 511,366
1
4
41 25 3 31
1 1 5 5 10 10
17,579,316
2,378,328
799,736

469/493




EDINETOOOO

OO000D0O000DO0ODOO(E12454)

Oooooooooooooooooaod

1,106,722 4,006
20,757,380 1,106,722 4,006
42 26 3 31
1 5 5 10 10
17,588,077
2,410,896
895,204
1,141,800 1,960,844 1,113,993
22,035,978 1,960,844 1,113,993
41 25 3 31
1,169,774
42 26 3 31
1,169,774
41 25 3 31
3,683,580 3,683,580 100,780
3,683,580 3,582,800 100,780
1,391,120 1,400,000 8,880
1,391,120 1,400,000 8,880
5,074,700 4,982,800 91,900
51,135
42 26 3 31
3,171,477 3,105,800 65,677
3,171,477 3,105,800 65,677

470/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)

ooooodooodooodnoodd

2,158,757 2,219,774 61,017
2,158,757 2,219,774 61,017
5,330,234 5,325,574 4,660
51,135
41 24 4 1 25 3 31
953,041 76,223 111,382
42 25 4 1 26 3 31
2,506,861 68,331 23,470
41 24 4 1 25 3 31
41
25 3 31
1,268,146
1,268,146
41
24 4 1
25 3 31
156,423
56,882
213,305
42 25 4 1 26 3 31

471/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

2.
1
1,268,146
162,502
76,988
37,340
1,391,001
2
1,391,001
1,391,001
1,391,001
1,391,001
3
162,502
3.
59,733
26 24 5 17
25 24 5 17
35 67
37
( )
41 42
25 3 31 26 3 31
@
78,096 89,569
334,400 339,980
33,579 33,038
5,144 4,961
21,890 22,690
473,110 490,240

472/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

@
454,741 495,196
2,469 2,469
32,333 32,333
55,431 41,449
70,587 76,831
615,562 648,280
34,803 34,803
580,759 613,477
32,716 1,659
32,716 1,659
548,043 611,818
100 5
26 10 26 3 31
26 4 1
26 4 1
38.0 35.6
36,865 36,865
1.
41 24 4 1 25 3 31
1.
27,854,931 2,960,778 90,710 30,906,420
2.
90
2
90
3.
10

473/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

42 25 4 1 26 3 31
1.
27,766,163 3,557,574 69,161 31,392,899
2.
1
90
2
90
3.
10
)
41 24 4 1 25 3 31
¢ D
C ) C )
1,000 5,028,224 536,727
1
17,709 2,621,684 250,310
1
42 25 4 1 26 3 31
¢ D
C )

474/493



EDINETOOOO

OO000D0O000DO0ODOO(E12454)
ooooodooodooodnooodd

1,000 5,613,672 488,758
1
17,709 3,142,899 277,360
1
41 42
24 4 1 25 4 1
25 3 31 26 3 31
1 6,140 34 6,118 59
1 921 57 913 84
)
1
41 42
2 4 1 25 4 1
25 3 31 26 3 31
3,548,044 3,518,293
3,548,044 3,518,293
3,850 3,850
() (
)
()
)
)
)
)

475/493



(
(

(
(

(

(

)
)

)
)

)

)

()

31

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

26

342,037

)

51,000

26

476/493



(

(

(

(

(

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
ooooodooodooooooodd

1937
172
18,806
25 12
500
53,999
5,904
25 12
26 10
109.34
)
26
10,000
)
)
)
)

477/493



(

~A A

~

)

N o/ o\

o

2.1

10.0

13

Corporation

478/493

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad



42

193

26

31

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

26 6 13

25 26 31

(

) XBRL

479/493



193

26 9 25

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

26 10 31

25 9 26 26 9 25

(

) XBRL

480/493



193

26 9 25

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

26 10 31

25 9 26 26 9 25

(

) XBRL

481/493



193

26 9 25

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

26 10 31

25 9 26 26 9 25

(

) XBRL

482/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

26 10 31

193
25 9 26 26 9 25

26 9 25

( ) XBRL

483/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

26 10 31

193
25 9 26 26 9 25

26 9 25

( ) XBRL

484/493



193

26 9 25

25 9 26

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

26 10 31

26 9 25

(

) XBRL

485/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

26 10 31

193
25 9 26 26 9 25

26 9 25

( ) XBRL

486/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

26 10 31

193
25 9 26 26 9 25

26 9 25

( ) XBRL

487/493



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

26 10 31

193
25 9 26 26 9 25

26 9 25

( ) XBRL

488/493



193

26 9 25

25 9 26

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

26 10 31

26 9 25

(

) XBRL

489/493



193

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

26 9 25

26 10 31

25 9 26 26 9 25

(

) XBRL

490/493



193

26 9 25

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

26 10 31

25 9 26 26 9 25

(

) XBRL

491/493



193

26 9 25

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

26 10 31

25 9 26 26 9 25

(

) XBRL

492/493



193

26 9 25

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

26 10 31

25 9 26 26 9 25

(

) XBRL

493/493



	表紙
	本文
	第一部証券情報
	(１)ファンドの名称
	(２)内国投資信託受益証券の形態等
	(３)発行（売出）価額の総額
	(４)発行（売出）価格
	(５)申込手数料
	(６)申込単位
	(７)申込期間
	(８)申込取扱場所
	(９)払込期日
	(10)払込取扱場所
	(11)振替機関に関する事項
	(12)その他

	第二部ファンド情報
	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)ファンドの沿革
	(３)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
	ＳＭＢＣファンドラップ・日本バリュー株
	(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

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・日本グロース株
	(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

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・日本中小型株
	(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

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・米国株
	(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

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・欧州株
	(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

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・新興国株
	(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

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・日本債
	(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

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・米国債
	(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

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・欧州債
	(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

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・新興国債
	(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

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・J-REIT
	(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

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・G-REIT
	(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

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・コモディティ
	(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

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・ヘッジファンド
	(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

	(４)設定及び解約の実績



	第２管理及び運営
	１申込（販売）手続等
	２換金（解約）手続等
	３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

	４受益者の権利等

	第３ファンドの経理状況
	１財務諸表
	ＳＭＢＣファンドラップ・日本バリュー株
	（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

	ＳＭＢＣファンドラップ・日本グロース株
	（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

	ＳＭＢＣファンドラップ・日本中小型株
	（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

	ＳＭＢＣファンドラップ・米国株
	（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

	ＳＭＢＣファンドラップ・欧州株
	（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

	ＳＭＢＣファンドラップ・新興国株
	（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

	ＳＭＢＣファンドラップ・日本債
	（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

	ＳＭＢＣファンドラップ・米国債
	（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

	ＳＭＢＣファンドラップ・欧州債
	（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

	ＳＭＢＣファンドラップ・新興国債
	（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

	ＳＭＢＣファンドラップ・J-REIT
	（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

	ＳＭＢＣファンドラップ・G-REIT
	（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

	ＳＭＢＣファンドラップ・コモディティ
	（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

	ＳＭＢＣファンドラップ・ヘッジファンド
	（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４内国投資信託受益証券事務の概要

	第三部委託会社等の情報
	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その他

	監査報告書

