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0.00648 0.0060

J-REIT 0.00864 0.0080
0.00972 0.0090

G-REIT 0.01188 0.0110
20.315

15 0.315
20.315 15 0.315
25 49 12 31

2.1
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)
29 10
75,373,814,033 100.18%
137,964,939 0.18%
75,235,849,094 100.00%
)
29 10
() () (%)
) )
1 53,536,340,673 1.3216 1.4079 100.18%
70,756,177,420|  75,373,814,033
100.18%
100.18%
29 10
29 10
)
20 25 8,719 0.6669
’1 ’x 7,435 0.5734
” 7 5,507 0.5497
23 2 3,315 0.4907
” 25 2,962 0.5307
’s ’s 2,583 0.8622
26 25 11,327 0.9735
»7 ’s 35,140 1.0365
10
28 26 48,036 0.9493
28 10 50,953 0.9939
28 11 54,565 1.0615
28 12 56,647 1.1068
29 57,421 1.1166
29 58,290 1.1292
29 58,659 1.1220
29 56,932 1.1297
29 60,099 1.1604
29 63,915 1.2023
29 65,029 1.2063
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29 66,198 1.2000
11
29 25 69,552 1.2474
29 70,808 1.2649
29 10 75,235 1.3296
19 26 20 25 28.3%
20 26 21 25 14.0%
21 26 22 27 4.1%
22 28 23 26 10.7%
23 27 24 25 8.2%
24 26 25 25 62.5%
25 26 26 25 12.9%
26 26 27 25 6.5%
10 27 26 28 26 8.4%
11 28 27 29 25 31.4%
x 100
(2
19 26 20 25 12,317,951,467 4,058,597,622
20 26 21 25 5,036,400,188 5,144,521,088
21 26 22 27 5,386,534,371 8,335,037,844
22 28 23 26 2,300,452,646 5,561,583,125
23 27 24 25 2,160,367,297 3,335,854,771
24 26 25 25 853,829,286 3,439,495,669
25 26 26 25 10,053,724,381 1,413,836,894
26 26 27 25 27,654,661,355 5,388,389,943
10 27 26 28 26 24,820,561,609 8,122,413,735
11 28 27 29 25 22,067,375,761 16,910,315,197
()
29 10
73,981,010, 700 98.15%
1,394,509,244 1.85%
75,375,519,944 100.00%
29 10
() () (%)
) ()
1 6,342,300 701.82 762.50 6.42%
4,451,184,503 4,836,003,750
2 460,300 6,126.17 6,910.00 4.22%
2,819,878,302 3,180,673,000
3 131,800 16,166.25 19,755.00 3.45%
2,130,712,956 2,603,709,000
4 244,700 9,382.52 9,947.00 3.23%
2,295,903,528 2,434,030,900
5 201,300 10,407.18 11,910.00 3.18%
2,094,967,262 2,397,483,000
6 799,000 2,422.50 2,648.50 2.81%
1,935,580,188 2,116,151,500
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7 974,600 1,789.92 1,938.50 2.51%
1,744,464,384 1,889,262,100

8 955,600 1,709.97 1,931.50 2.45%
1,634,050,739 1,845,741,400

9 474,300 2,965.94 3,697.00 2.33%
1,406,746,075 1,753,487,100

10 700,000 2,212.20 2,365.00 2.20%
1,548,545,251 1,655,500,000

11 390,400 3,846.32 4,140.00 2.14%
1,501,606,385 1,616,256,000

12 298,300 4,732.00 5,390.00 2.13%
1,411,555,600 1,607,837,000

13 831,500 1,888.85 1,876.00 2.07%
1,570,583,195 1,559,894,000

14 862,800 1,629.44 1,748.50 2.00%
1,405,882,940 1,508,605,800

15 2,491,100 491.60 583.20 1.93%
1,224,624,760 1,452,809,520

16 365,100 4,010.13 3,888.00 1.88%
1,464,098,795 1,419,508,800

17 146,800 7,700.00 8,670.00 1.69%
1,130,360,000 1,272,756,000

18 316,700 3,622.00 3,870.00 1.63%
1,147,089,217 1,225,629,000

19 437,400 2,557.63 2,626.00 1.52%
1,118,707,858 1,148,612,400

20 92,100 10,938.07 12,290.00 1.50%
1,007,397,123 1,131,909,000

21 1,800,900 576.72 608.20 1.45%
1,038,624,346 1,095,307,380

22 629,600 1,589.69 1,689.00 1.41%
1,000,869,612 1,063,394,400

23 397,200 2,276.69 2,554.00 1.35%
904,303,464 1,014,448,800

24 81,200 11,919.99 12,470.00 1.34%
967,903,504 1,012,564,000

25 1,103,000 728.98 897.00 1.31%
804,072,209 989,391,000

26 22,200 35,452.86 43,800.00 1.29%
787,053,678 972,360,000

27 333,300 3,108.44 2,912.00 1.29%
1,036,044,730 970,569,600

28 682,900 1,449.00 1,406.00 1.27%
989,522,100 960,157,400

29 280,300 2,749.75 3,295.00 1.23%
770,757,251 923,588,500

30 183,100 4,760.00 4,925.00 1.20%
871,556,000 901,767,500

98.15%

98.15%

14.52%

.86%

.26%

.43%

.43%

. 24%

. 78%

.62%

. 70%

.48%

. 15%

.93%

NINJwlwlwjla|jo|o ||| |

.60%

121/512



EDINETOOOO

OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

2.38%
2.36%
2.20%
1.74%
1.63%
1.52%
1.39%
1.39%
1.30%
1.21%
0.86%
0.58%
0.33%
0.26%
98.15%
98.15%
29 10
29 10
()
29 10
115,467,165 0.37%
30,068,629,378 97.42%
680,645,747 2.21%
30,864,742,290 100.00%
)
29 10
() () (%)
() ()
1 F( /FOFs 14,086,306,277 1.9776 2.1346 97.42%
27,858,150,950 30,068,629,378
2 113,470,092 1.0175 1.0176 0.37%
115,456,319 115,467,165
97.42%
0.37%
97.7%
29 10
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(

(

29 10
)
20 25 6,340 0.6207
21 25 5,972 0.4795
2 27 3,532 0.4360
23 26 1,875 0.3976
24 25 1,610 0.4071
25 25 1,305 0.6527
2% 25 4,594 0.7042
97 25 10,503 0.7963
10
28 2% 21,701 0.7494
28 10 22,881 0.7787
28 11 23,765 0.8058
28 12 24,214 0.8250
29 25,255 0.8555
29 25,182 0.8486
29 25,585 0.8522
29 23,959 0.8472
29 24,963 0.8588
29 26,467 0.8863
29 26,857 0.8863
29 27,039 0.8717
11
29 25 28,166 0.8990
29 28,592 0.9088
29 10 30,864 0.9695
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%
26 26 27 25 13.1%
10 27 26 28 26 5.9%
11 28 27 29 25 20.0%
x 100
)
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
26 26 27 25 11,829,659,270 5,162,624,523
10 27 26 28 26 18,854,476,313 3,086,362,580
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11 28 27 29 25 12,551,439,628 10,179,999,803 I
FOF
2017 10 31
30,204,454,606 100.15
_ 44,590,400 0.15
30,159,864,206 100.00)
2017 10 31
) () ()
() ()
10,937,698,572 2.4984 27,327,581,608 2.7615 30,204,454,606(100.15
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2017 10 31
100.15
100.15
2017 10 31
29,836,266,650 95.97
— 1,253,053,300 4.03
31,089,319,950 100.00
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2017 10 31
() () ()

() ()

2,360,400 684.00 1,614,529,063 762.50 1,799,805,000| 5.79
109,700 12,516.52 1,373,063,200 14,995.00 1,644,951,500 5.29
439,900 3,088.11 1,358,459,760 3,523.00 1,549,767,700] 4.98
749,200 1,623.84 1,216,582,800 1,931.50 1,447,079,800 4.65
107,000 10,898.66 1,166,157,200 12,470.00 1,334,290,0001 4.29
211,600 5,290.13 1,119,393,000 6,192.00 1,310,227,200] 4.214
47,900 21,545.39 1,032,022,740 26,370.00 1,263,123,0001 4.06

104,800 10,346.44 1,084,307,072 11,910.00 1,248,168,0001 4.01
260,800 4,039.09 1,053,388,900 4,735.00 1,234,888,0001 3.97
328,400 3,722.14 1,222,352,485 3,747.00 1,230,514,8001 3.96
1,055,000 1,035.17 1,092,105,522 1,143.50 1,206,392,500 3.88
251,800 4,080.39 1,027,443,000 4,520.00 1,138,136,000| 3.66
105,200 9,645.75 1,014,733,200 10,505.00 1,105,126,000| 3.55
345,100 2,801.72 966,875,000 3,100.00 1,069,810,000| 3.44
237,300 4,199.00 996,422,700 4,413.00 1,047,204,900 3.37
487,500 1,780.73 868,106,850 2,142.50 1,044,468,750 3.36
98,500 8,837.41 870,485,400 9,947.00 979,779,500 3.15

503,200 1,734.12 872,609,184 1,921.50 966,898,800 3.11
482,500 1,738.79 838,968,750 1,978.00 954,385,000 3.07
444,100 1,862.83 827,285,474 2,019.00 896,637,900 2.89
315,900 2,365.47] 747,252,300 2,626.00 829,553,400 2.67]
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191,600 4,105.70 786,653,000 4,005.00 767,358,000 2.47
156,200 4,725.95 738,193,800 4,870.00 760,694,000 2.45
396,900 1,728.03 685,858,800 1,889.00 749,744,100 2.41
109,600 6,520.47] 714,643,600 6,710.00 735,416,000 2.37
461,600 1,287.11 594,129,976 1,353.00 624,544,800 2.01
39,400 12,686.48 499,847,312 14,030.00 552,782,000 1.79
63,800 4,275.3] 272,764,778 5,400.00 344,520,000 1.114
2017 10 31
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241

3.96

3.88

9.58

1.11

3.66

3.11

4.29

19.74

9.20

2.47

2.88

5.60

6.51

5.79

5.79

3.36

2.67]

95.97]

(

)

29 10
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27,548,996 0.27%
9,925,755,460 97.81%
194,939,168 1.92%
10,148,243,624 100.00%
)
29 10
() () (%)
) )
1 F( /FOFs ) 2,600,884,485 3.5271 3.8163 97.81%
9,173,588,080 9,925,755,460
2 27,072,520 1.0175 1.0176 0.27%
27,546,453 27,548,996
97.81%
0.27%
98.08%
29 10
29 10
()
20 25 1,100 0.5549
21 25 1,268 0.6069
2 27 701 0.5011
23 26 470 0.4981
24 25 401 0.4713
25 25 342 0.9149
2% 25 2,021 0.9853
27 25 6,200 0.9825
10
28 2% 8,447 1.1768
28 10 8,787 1.2040
28 11 8,923 1.2175
28 12 8,977 1.2278
29 9,300 1.2610
29 9,480 1.2774
29 9,955 1.3234
29 6,898 1.2811
29 7,694 1.389%4
29 8,163 1.4348
29 8,528 1.4772
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29 9,055 1.5323
11
29 25 9,228 1.5455
29 9,525 1.5884
29 10 10,148 1.6723
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%
26 26 27 25 0.3%
10 27 26 28 26 19.8%
11 28 27 29 25 31.3%
+ x 100
)
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
26 26 27 25 5,153,245,689 893,558,566
10 27 26 28 26 4,209,996,351 3,342,293,888
11 28 27 29 25 2,794,504,021 4,002,229,232
FOF F
D 29 10 31
/ () ()
10,030,309, 968 100.31
( ) 31,332,161 0.31
( ) 9,998,977,807 100.00
()
/ () ()
24,514,431,400 94.58
( ) 1,403,641,782 5.41
( ) 25,918,073,182 100.00
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) 29 10 31
/
« )
) ) )
8.1192 9.1991
1,090,357,749 100.31
8,852,861,852| 10,030,309,968
100.31
100.31
/
C ) () () () ()
()
1 358,500f 1,839.02 659,288,670 3,280.00| 1,175,880,000| 4.53
2 312,000 2,747.43 857,199,037| 3,590.00| 1,120,080,000| 4.32
3 472,700 938.33 443,548,591| 2,090.00 987,943,000 3.81
4 390,400 1,742.28 680,187,360 2,383.00 930,323,200 3.58
5 356,700 1,047.19 373,532,673 2,521.00 899,240,700| 3.46
6 189,400 2,595.91 491,665,354| 4,360.00 825,784,000 3.18
7 894,600 612.19 547,669,998 863.00 772,039,800 2.97
8 228,700 1,851.49 423,435,823| 3,255.00 744,418,500 2.87
9 228,200 2,466.38 562,828,073 2,994.00 683,230,800 2.63
10 269,100 1,255.70 337,908,870 2,377.00 639,650,700 2.46
11 562,100 1,024.22 575,717,758 1,120.00 629,552,000 2.42
12 91,200 4,029.75 367,513,356| 6,580.00 600,096,000 2.31
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13 283,700( 1,381.44| 391,915,637 2,098.00| 595,202,600| 2.29
14 660,200 836.01| 551,936,831 900.00] 594,180,000 2.29
15 255,600 1,452.22( 371,189,922 2,301.00| 588,135,600| 2.26
16 1,616,600 247.75( 400,522,249 350.00 565,810,000 2.18
17 198,400 2,431.04| 482,318,732| 2,778.00| 551,155,200| 2.12
18 401,500 1,231.08( 494,281,248 1,310.00] 525,965,000| 2.02
19 143,100f 2,822.51| 403,901,614| 3,630.00| 519,453,000| 2.00
20 115,100 3,104.92| 357,376,292| 4,440.00| 511,044,000| 1.97
21 677,000 577.00( 390,633,189 747.00] 505,719,000| 1.95
22 263,400( 1,866.13| 491,540,993| 1,877.00| 494,401,800| 1.90
23 270,200 1,259.84| 340,411,039| 1,821.00| 492,034,200| 1.89
24 99,100| 2,546.21| 252,329,507| 4,635.00| 459,328,500| 1.77
25 168,4001 1,703.94| 286,944,222 2,705.00| 455,522,000| 1.75
26 75,800 2,882.15| 218,467,035 5,930.00| 449,494,000| 1.73
27 291,300 1,427.42| 415,807,446| 1,499.00| 436,658,700 1.68
28 480,200 637.26( 306,016,673 908.00| 436,021,600| 1.68
29 194,900 1,501.92| 292,724,208| 2,222.00( 433,067,800| 1.67
30 200,600 2,316.12| 464,613,715 2,126.00| 426,475,600| 1.64
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31.45

10.14

8.40

7.88

5.00

4.34

4.32

4.13

381

3.63

3.62

242

212

2.02

122

94.58

(

(

)
29 10

47,986,970,891

97.61%

1,172,981,167

2.39%

49,159,952,058

100.00%

)

29 10

()
()

()
)

(%)

[N

T.Rowe Price Funds SICAV-
U.S. Large-Cap Growth Equity
Fund

5,436,766

3,343

18,178,542,027

3,541

19,256,528,247

39.17%

N

T.Rowe Price Funds SICAV-
U.S. Large-Cap Value Equity
Fund

8,275,289

2,257

18,685,128,547

2,311

19,131,301,962

38.92%
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w

T.Rowe Price Funds SICAV-

)
U.S. Blue Chip Equity Fund 2,776,695 3,275 3,457 19.53%

9,095,385,185 9,599,140,681

97.61%
97.61%
29 10
29 10
20 25 3,724 0.7083
”n 25 4,703 0.6046
2 7 3,202 0.6065
23 2% 1,762 0.5578
" 25 1,579 0.7299
25 25 1,322 1.1374
2% 25 5,536 1.4561
7 25 18,783 1.6056
10
28 % 29,112 1.4937
28 10 30,604 1.5443
28 11 33,974 1.7065
28 12 35,397 1.7858
29 35,497 1.7778
29 36,663 1.8259
29 37,190 1.8311
29 38,259 1.8522
29 40,059 1.8888
29 42,184 1.9284
29 43,244 1.9468
29 43,942 1.9320
11
29 25 46,147 2.0089
29 46,390 2.0113
29 10 49,159 2.1050
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%
25 26 26 25 28.0%
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26 26 27 25 10.3%
10 27 26 28 26 7.0%
11 28 27 29 25 34.5%
+ x 100
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
26 26 27 25 9,627,474,849 1,731,611,617
10 27 26 28 26 10,271,965,052 2,480,533,134
11 28 27 29 25 9,295,643,901 5,813,700,221
29 10
68,022,925 0.40%
16,583,324,483 97.25%
400,302,844 2.35%
17,051,650,252 100.00%
)
29 10
() () (%)
() ()
1 ( /FOFs 13,280,471,277 1.2326 1.2487 97.25%
16,370,128,972 16,583,324,483
2 66,846,428 1.0175 1.0176 0.40%
68,016,535 68,022,925
97.25%
0.40%
97.65%
29 10
29 10
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(

)
20 o5 2,734 0.7131
”n 25 4,853 0.6478
93 P 3,518 0.6012
23 26 1,550 0.5069
24 o5 1,488 0.6269
95 25 1,338 0.9512
2 o 5,148 1.0584
7 5 11,191 1.0344
10
28 26 14,609 0.9453
28 10 14,638 0.9311
28 11 15,064 0.9534
28 12 16,236 1.0376
29 16,889 1.0670
29 16,433 1.0330
29 17,235 1.0722
29 13,661 1.1265
29 14,352 1.1565
29 15,127 1.1830
29 15,463 1.1928
29 15,366 1.1620
11
20 25 16,572 1.2375
29 16,591 1.2337
29 10 17,051 1.2532
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%
26 26 27 25 2.3%
10 27 26 28 26 8.6%
11 28 27 29 25 30.9%
x 100
)
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
26 26 27 25 10,144 ,295,452 4,189,344,571
10 27 26 28 26 8,334,951,011 3,699,027,697
11 28 27 29 25 5,998,726,005 8,061,988,500
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FOF F

2017 10 31

16,570,491,116 100.19
— 31,283,426 0.19
16,539,207,690 100.00
()
6,828,123 915 22988  15,693,077,194 24268  16,570,491,116/100.19
()
100.19
100.19
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2017 10 31

2,999,914,289 18.10
1,014,637,137 6.12
1,695,214,787 10.23
1,039,417,711 6.27
533,498,385 3.22
134,875,668 0.81
686,151,009 4.14
106,348,513 0.64
3,916,216,649 23.63
898,034,087 5.42
1,329,764,707 8.02
376,943,804 2.27
855,413,508 5.16
15,586,430,254 94.06
183,529,850 1.11
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— 800,820,838 4.83

16,570,780,942 100.00

()

BAYER AG 40,486 14,227.79 576,026,412 14,717.59 595,856,430 3.60

SIEMENS AG-REG 29,999 16,881.01 506,413,629 16,140.59 484,201,859 2.92)

VOLKSWAGEN AG-PFD 21,792 18,367.87 400,272,648 20,541.38 447,637,840 2.70)

BRITISH AMERICAN 54,983 7,620.37 419,029,439 7,347.47 404,022,851| 2.44
[TOBACCO PLC

NOVO NORDISK A/S-B 71,170 4,280.68 304,656,283 5,640.63 401,443,993 2.42

IASTRAZENECA PLC 53,186 6,921.93 368,150,048 7,505.86 399,207,143 2.41

RECKITT BENCKISER 37,602 10,963.31 412,242,423 10,140.31 381,296,305 2.30

(GROUP PLC
UBS GROUP AG-REG 195,085 1,741.69 339,777,775 1,916.64 373,908,651] 2.26
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NOKIA OYJ 677,879 728.79 494,014,597] 549.96 372,808,914 2.25
LINDE AG - TENDER 14,605 20,273.9 296,100,473 24,369.01 355,909,420 2.15
L EONARDO SPA 183,231 1,916.69 351,196,584 1,942.14 355,860,694 2.15
HENKEL AG & CO KGAA 21,494 15,905.21} 341,866,651 15,877.09 341,261,958 2.06
VORZUG

AXA SA 99,437 2,983.04 296,625,185 3,388.89 336,978,789 2.03
PERNOD-RICARD SA 19,431 14,806.93 287,713,600 16,964.09 329,620,427 1.99
E.ON SE 243,521 1,042.08 253,768,957 1,334.72 325,034,492 1.96
FORTUM OYJ 130,237 1,946.11] 253,456,361 2,405.93 313,342,009 1.89
ORANGE SA 166,928 1,878.989 313,655,684 1,867.03 311,661,120 1.88
VESTAS WIND SYSTEMS 30,582 9,546.00] 291,935,921 10,032.714 306,820,490 1.85
a/s

ESSITY AKTIEBOLAG-B 89,720 3,058.44] 274,403,617] 3,294.28 295,562,981 1.79
COMPAGNIE DE SAINT- 44,00 6,290.75 276,799,703 6,686.82 294,226,767 1.79
GOBAIN

ABN AMRO GROUP NV- 84,566 2,952.63 249,692,371 347514 293,881,226 1.7
CVA WI/I

UCB SA 35,804 8,666.32 310,289,075 8,142.76 201,543,665 1.7
MARKS & SPENCER GROUP 559,936 567.15 317,572,819 515.38 288,582,004 1.74
PLC

KONINKLIJKE DSM NV 29,893 8,176.12] 244,408,878 9,639.56 288,155,414 1.74
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LLOYDS BANKING GROUP 2,832,179 101.614 287,784,099 101.7] 288,080,347 1.74
PLC

ISTANDARD CHARTERED 242,347 1,109.06} 268,777,773 1,122.21 271,966,481 1.64
PLC

SCHINDLER HOLDING- 10,499 22,267.63 233,787,936 25,759.88 270,453,064 1.63
PART CERT

BAE SYSTEMSPLC 301,426 920.014 277,315,201 889.10 268,000,419 1.62
CONTINENTAL AG 9,167] 25,530.33 234,036,571 28,710.50 263,189,190 1.59
IAVIVA PLC 341,550 753.08} 257,217,164 756.86 258,506,5400 1.56
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0.8]]

9.37]

14.21]

0.93

4.29

2.38

1.44

134

3.22

1.45

4.43

6.14

154

11.67]

9.10

4.43

3.59

2.08

4.59

319

3.85

1.11

95.17
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)
29 10
49,632,158 0.37%
7,418,124,864 55.47%
5,632,174, 461 42.12%
272,481,689 2.04%
13,372,413,172 100.00%
)
29 10
() () (%)
() ()
1 /FOFs N F( 6,228,484,353 1.1692 1.1910 55.47%
7,282,626,673|  7,418,124,864
ﬁzgzg' Funds Equity Emerging 32,774.131 170,172 171,848 42.12%
5,577,262,698|  5,632,174,461
3 48,773,741 1.0175 1.0176 0.37%
49,627,520 49,632,158
55.47%
42.12%
0.37%
97.96%
29 10
29 10
)
2 25 2,423 0.7307
o 25 3,009 0.7297
" . 1,704 0.7641
»3 26 667 0.6174
o 25 647 0.6509
25 25 482 0.8642
2 »5 2,082 0.9574
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27 25 4,801 0.8307
10
28 26 8,928 0.8320
28 10 9,263 0.8467
28 11 9,485 0.8622
28 12 9,702 0.8855
29 10,300 0.9281
29 10,514 0.9403
29 10,958 0.9649
29 9,779 0.9735
29 10,414 1.0113
29 11,070 1.0332
29 11,810 1.0828
29 12,249 1.0990
11
29 25 12,929 1.1444
29 12,698 1.1192
29 10 13,372 1.1632
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%
26 26 27 25 13.2%
10 27 26 28 26 0.2%
11 28 27 29 25 37.5%
x 100
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
26 26 27 25 4,717,031,919 1,111,926,571
10 27 26 28 26 6,337,337,896 1,386,141,829
11 28 27 29 25 4,889,018,517 4,321,722,834
FOF
29 10 31
()
7,403,677,116 100.23
( 16,654,163 0.23
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( ) 7,387,022,953 100.00
29 10 31

()

1,094,708,006 11.85

60,510,000 0.66

814,462,126 8.82

134,921,159 1.46

340,545,970 3.69

171,880,830 1.86

41,513,990 0.45

2,260,446,375 24.48

144,364,000 1.56

189,371,683 2.05

1,641,041,618 17.77

730,084,875 7.01

36,996,452 0.40

659,713,862 7.14

224,300,629 2.43

8,544,861,575 92.53

340,820,236 3.69

49,087,387 0.53

( ) 300,402,383 3.25

( ) 9,235,171,581 100.00
/ /

29 10 31

() () () () ()

3,097,772,852 22024 6,822,789,274 2.3900) 7,403,677,11¢ 100.23

29 10 31

() () () () ()

[TENCENT HOLDINGS

119,900 4,376.21] 524,708,298 5,072.69 608,216,250] 6.59
LIMITED
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ALIBABA GROUP

2 19,380 17,250.11 334,307,139 20,547.59 398,212,348 4.31
HOLDING LTD-SP ADR
PING AN INSURANCE

3 GROUP COMP OF 307,500 830.69 255,439,481 987.40 303,627,191 3.29
CHINA-H
SAMSUNG

4 ELECTRONICS CO LTD- 1,281 202,102.69 258,893,558 21542149 275,954,941 2.99
PREF
HOUSING
DEVELOPMENT

5 89,350 287240 256,649,655  3,002.20| 268,247,285 2.90
FINANCE
CORPORATION
SBERBANK PAO-

6 161,909  1,282.66 207,666,612 1,641.95 265,835,248 2.83
ISPONSORED ADR
ITAU UNIBANCO

7 170,168 127849 217,554,642  1,486.00 252,865,479 2.74
HOLDING SA-PREF
ISAMSUNG

8 ELECTRONICS CO LTD- 1,720 125,041.80 215,071,896 136,584.11 234,924,686 2.54
GDRREG S
TATA CONSULTANCY

9 45530 452584 206,061,495  4,604.51 209,643,431 2.27
ISERVICES
MMC NORILSK NICKEL

10 03496 168114 157,180,153  2,119.48 198,163,538 2.15
PJSC-ADR
CHINA MERCHANTS

11 445,403 370.73 165,124,477 436.75 194,530,206 2.11
BANK COLTD- H
PETROLEO BRASILEIRO

12 320,650 45569 146,118,088 578.40 185,466,076 2.01
ISA-PETROBRAS-PR
CHINA CONSTRUCTION

13 BANK CORPORATION- 1,722,000 03.97 161,827,809 10058 173,154,509 1.87
H

14 AIA GROUP LTD 198,800 855.36 170,046,462 861.89 171,344,527 1.86
HANA FINANCIAL

15 32000 514590 169,300,111  4,949.14 162,826,871 1.76
GROUP INC

16 MEDIATEK INC 129000  1,00465 129600840 1,254.37 161,814,375 1.75
ISHINHAN FINANCIAL

17 208200 528719 157,663,111 513580 153,149,854 1.66
GROUP COLTD
PICC PROPERTY AND

18 CASUALTY COMPANY 688,000 216.77] 149,144,227 22113 152,139,001 1.65
LTD-H
LARGAN PRECISION

19 70000 21,082.08 147,574,485 21,487.500 150,412,500 1.63
COMPANY LIMITED
FUBON FINANCIAL

20 820,000 175.68 144,063,750 180.00 147,600,000 1.60
HOLDING COLTD
KOREA ELECTRIC

21 36,9700 447742 165530254  3,925.01 145,107,620 1.57
POWER CORPORATION

22 POSCO 43200 3250070 140,791,824 3349880 144,714,816 1.57
KASIKORNBANK

23 PUBLIC COMPANY 193,000 67150 129,599,500) 748.000 144,364,000 1.56
LTD-NVDR
MIDEA GROUP(UBS)

24 157,700 728.07 114,816,865 880.95 138,925,909 1.50
2018 P-NT CW

25 CREDICORP LIMITED 5844 20974200 122573260 2372857 138,669,473 1.50
CHINA UNICOM HONG

26 830,000 166.81 138,455,607 162.80 135,125,826 1.46
KONG LIMITED
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27

ERSTE GROUP BANK
AG

27,560

4,670.97

128,732,089

4,895.54 134,921,159

1.49

28

FOMENTO ECONOMICO
MEXICANO DE CV-SP
IADR

13,490

11,372.57)

153,416,104

9,996.55 134,853,519

1.49

29

SK HYNIX INC

15,757

7,103.39

111,927,644

8,051.82) 126,872,528

1.37]

30,

PT TELEKOMUNIKASI
INDONESIA PERSERO
[TBK

3,648,100

39.65

144,665,500

34.27 125,027,683

1.35

/

29 10 31

100.23

29 10 31

2.66

6.30

0.18

2.77

0.46

1.05

347

1.46

112

24.93

3.74

7.74

2.13

13.17

10.04

3.68

3.77

3.86

92.53

3.69

0.53
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)
29 10
736,111,011 0.48%
148,686,619, 753 97.52%
3,045,396,002 2.00%
152,468,126, 766 100.00%
)
29 10
() () (%0)
) )
1 /FOFs ) F( 123,299,294,928 1.2101 1.2059 97.52%
149,205,582,239| 148,686,619,753
2 723,379,532 1.0175 1.0176 0.48%
736,041,620 736,111,011
97.52%
0.48%
98.00%
29 10
29 10
)
20 ’s 10,928 0.9933
’1 - 10,019 0.9980
2 »7 6,513 1.0339
»3 26 4,506 1.0434
2 ’s 3,933 1.0585
’s - 2,427 1.0735
26 ’s 12,499 1.0924
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27 25 43,082 1.1168
10
28 26 99,955 1.1724
28 10 103,479 1.1712
28 11 103,974 1.1649
28 12 104,961 1.1582
29 107,556 1.1522
29 109,577 1.1551
29 111,992 1.1546
29 127,252 1.1582
29 132,761 1.1575
29 138,755 1.1567
29 142,016 1.1546
29 147,170 1.1595
11
29 25 149,029 1.1592
29 149,106 1.1545
29 10 152,468 1.1548
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%
26 26 27 25 2.2%
10 27 26 28 26 5.0%
11 28 27 29 25 1.1%
x 100
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
26 26 27 25 32,148,449,089 5,014,576,827
10 27 26 28 26 58,070,879,899 11,386,937,383
11 28 27 29 25 68,102,838,215 24,801,398,504
FOF
2017 10 31
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148,795,761,031 100.06
— 83,458,067 0.06
148,712,302,964 100.00
2017 10 31
() () ()
() ()
107,317,534,101} 1.3847]  148,604,564,118 1.3865  148,795,761,031{100.06
2017 10 31
100.09
100.06
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2017 10 31
101,893,064,300 62.10
11,577,469,800 7.06
25,959,960,855 15.82
22,833,909,000 13.92
200,450,000 0.12
23,034,359,000 14.04
— 1,619,249,068 0.98
164,084,103,023 100.00

30

10 31

(

)

)

()
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13,180,000,000) 111.28 14,667,548,700) 112.22 14,791,518,600 1.2000 2035/9/29 9.01]
10,350,000,000) 101.04 10,457,640,000 100.72 10,424,830,500 0.1001 2020/12/20) 6.39
5,930,000,000 113.79 6,745,513,800 113.97] 6,758,836,100 1.3000 2035/6/20 4.12
5,420,000,000 100.50) 5,447,239,500 100.48 5,446,178,600 0.1000 2019/8/14 3.32
4,340,000,000 120.82 5,243,977,600 120.36 5,223,710,800 1.7000 2033/6/20 3.19
3,990,000,000 124.48 4,967,102,700 123.71§ 4,936,228,500 22000 2029/6/20) 3.01
4,220,000,000 103.42 4,364,650,600 103.20 4,355,419,800 0400 2025/6/20) 2.65
3,750,000,000 101.09 3,790,875,000 100.74 3,777,975,000 0.100 2021/3/20) 2.30
3,620,000,000 100.63} 3,642,806,000 100.75 3,647,258,600 0.1000 2026/3/20) 2.22)
2,700,000,000 122.99 3,320,999,500 122.47) 3,306,825,000 2.0000 2030/6/20) 2.02)
3,040,000,000) 103.39 3,143,056,000 103.17 3,136,641,600 0.400 2025/3/20) 1.91]
2,720,000,000 103.88] 2,825,638,000 103.72 2,821,347,200 0.5000 2024/9/20) 1.72
2,280,000,000 123.47) 2,815,207,200 123.214 2,809,233,600 2,000 2031/3/2Q 1.71
2,210,000,000 98.34 2,173,486,700 98.58 2,178,684,300 0.8001 2047/6/20) 1.33
2,080,000,000 100.60) 2,092,481,000 100.73 2,095,225,600 0.100 2026/6/20) 1.28
2,040,000,000 102.45 2,090,082,000 102.43 2,089,755,600 0.3001 2025/12/20) 1.27]
2,000,000,000) 99.73 1,994,700,000 99.67] 1,993,440,000 0.030 2020/6/19 1.21]
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1,900,000,000} 103.36} 1,963,936,000 102.67] 1,950,825,000 1.2000 2019/12/27] 1.19
1,900,000,000} 100.60) 1,911,533,000 100.42 1,908,056,000 0.074 2021/11/17] 1.1§
1,580,000,000} 116.90 1,847,137,200 117.06} 1,849,611,200 1500 2032/6/20 1.13
1,440,000,000} 118.50) 1,706,443,200 118.90 1,712,232,000 1.600] 2033/12/20 1.04
1,700,000,000 99.84 1,697,447,000 99.73 1,695,444,000 0.114 2022/8/30 1.03
1,260,000,000) 132.49 1,669,411,800 131.72 1,659,709,800 22000 2041/3/20 1.01
1,570,000,000) 103.32 1,622,218,200 103.23 1,620,773,800 04001 2025/9/20) 0.99
1,500,000,000) 104.52 1,567,905,000 103.80) 1,557,075,000 0.7391 2023/10/27] 0.95
1,540,000,000) 100.42 1,546,616,000 100.43 1,546,637,400 0.1000 2027/6/20) 0.94
1,300,000,000} 116.88 1,519,544,000 117.35 1,525,667,000 1500 2034/3/20 0.93
1,200,000,000 120.30 1,443,665,000 119.87 1,438,500,000 1.7000 2032/3/20 0.89
1,220,000,000) 115.06} 1,403,817,400 115.72 1,411,808,400 14000 2034/9/20 0.8§
1,200,000,000} 117.814 1,413,801,000 117.03 1,404,468,000 1.5001 2044/12/20 0.8§
2017 10 31
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62.10
7.06
15.82
14.04
99.01
)
29 10
81,841,882 0.47%
17,024,532,878 97.12%
423,632,841 2.42%
17,530,007,601 100.00%
)
29 10
() () (%)
() )
/FOFs 12,740,053,041 1.3229 1.3363 97.12%
16,854,975,350  17,024,532,878
80,426,378 1.0175 1.0176 0.47%
81,834,167 81,841,882
97.12%
0.47%
97.58%
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29 10
29 10
)
20 25 810 0.8419
21 5 3,091 0.7774
2 27 2,320 0.7744
23 2% 1,244 0.7384
24 25 1,146 0.7826
5 5 896 0.9600
2% 25 3,555 1.0831
27 25 11,328 1.2201
10
28 2% 14,992 1.0750
28 10 15,795 1.1094
28 11 16,527 1.1529
28 12 17,208 1.2000
29 17,222 1.1809
29 17,149 1.1658
29 17,263 1.1546
29 14,655 1.1607
29 15,166 1.1652
29 15,949 1.1831
29 16,068 1.1687
29 16,465 1.1663
11
29 25 16,954 1.1863
29 17,132 1.1923
29 10 17,530 1.1978
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%
26 26 27 25 12.6%
10 27 26 28 26 11.9%
11 28 27 29 25 10.4%
x 100
)
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
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24 26 25 25 305,493,136 835,897,478
25 26 26 25 2,983,993,163 635,322,839
26 26 27 25 7,531,764,914 1,529,487,777
10 27 26 28 26 8,030,873,913 3,369,580,985
11 28 27 29 25 6,463,211,471 6,117,737,725
FOF F( )
2017 10
©)
) )
17,001, 475,889 100.12
| 17,001,475,889 100.12
( ) 19,553,177 0.12
16,981,922, 712 100.00
@)
/ O |y O Ol
12,062,917,475 1.3818 |16,668,879,986 | 1.4094 |17,001,475,889 100.12
()
100.12
)
(
©)
() | () |
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8,046,858,454 47.33

7,909,759,488 46.53

50,090,274 0.29

36,758,214 0.22

26,944,413 0.16

18,331,920 0.11

2,831,178 0.02

2,142,967 0.01

84,107,673 0.49

66,585,010 0.39

17,522,663 0.10

3,510,669,215 20.65

3,501,583,316 20.60

9,085,899 0.05

4,884,349,517 28.73

4,264,624 ,988 25.08

135,365,786 0.80

109,517,875 0.64

74,222,476 0.44

52,421,595 0.31

52,101,352 0.31

49,400,218 0.29

43,249,072 0.25

30,715,792 0.18

29,695,050 0.17

28,593,268 0.17

11,386,725 0.07

3,055,320 0.02

( ) 475,015,064 2.79

17,000,999,923 100.00

)
@

/ v ol 9 Ol 9 1o
e o oy 2097 | 1.250000 1323972,000| 99.88| 1322385564 99.42| 1316372,400(7.74
sUnARi i 20297 1 1.500000 673,302,000| 10022|  674,846,660| 99.48| 669,827,761 3.94
E(N)'TTSSOS,\TISTZE_fstOE%;L/’(%EO 2024 12125000 579,831,840| 99.46| 576,736315| 99.44|  576,636,966] 3.39
LAt 20221 | 1.875000 479798400| 9062 478006:836| 99.41| 476,986,781| 2.81
O o oot 2028 12125000 429.442,200( 10049  431572,233| 99.71|  428,218,289| 252
D s ! 20411 | 3.000000 388,133,800| 103.00| 400,149,615 102.41|  397,523,996| 2.34
D e e 202 |2.000000 304,362,600 9961 392836416| 9887 380,926,020| 2.29
D S R a1 202 | 1875000 316,282,200 9895 312,089,826| 97.91| 300,684,553| 1.82
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FANNIE MAE POOL 3% 2047/1/1 207" 3.000000 308,951,646 100.36|  310,088587| 100.15|  309,424,341| 1.82
10 Eg‘erElfgosljl—ng;S—E/ngzszlngs\/;l 28%? 1.625000 314,019,000 99.25| 311670066| 98.32| 308,756,041 1.82
11 Egg;ggggf%;g’éf;gﬁ; 27%2/ 0.750000 208,176,600 98.78| 294,553,754 98.65| 294,181,033 1.73
12 Eg'TTE'fSOSJ’ST;g‘S(;F;E?%;IS 28%&7_)/ 2.250000 265,926,000 98.80| 262,754,803 9894| 263100843 1.55
13 | S e 2029 |1.750000 262,531,200( 10045| 263730967 90.96| 262,430314] 1.54
14 ESITTSQOSJST;3875TOEEQZS7L/J£/(15 25%;’ 2.375000 252,799,440| 100.90|  255,005,193| 100.08| 253,006,735 1.49
15 | S oy 2022/ 11 500000 253478400 98.76| 250,360,615 98.28| 249,131,245 1.47
16 | S R a1 202 | 1375000 196,332,600 98.83| 104,055141| 98.44| 193270628| 1.14
17 E(ND'TTSSOS,\TSTE;;E%%/’%LS Zgig/ 1.375000 183,885,000 99.33| 182,660,241 99.12[ 182283361| 1.07
1 |SINPIE MAE I POOL 3.5% 2081 |3:500000 152,392,658| 104.05|  158566,083| 103.86|  158.282,633[ 0.93
19 | S s 20m! |3.125000 139,752,600( 106.21|  148438,224| 10537  147,264,302] 0.87
20 EngTégoSJngE_esstOE%%Q/(ls ig/Zfé 1.625000 145410600 99.80| 145126838 99.78| 145007967/ 0.85
21 Eg#ngoﬂngfsigﬁgjgggl 23%?’ 1.750000 131,831,400 99.76| 131,517,641 99.17| 130745109| 0.7
2 E(N)'TTSEOSJSTE;STOE%%;& 27%(1’/ 1.625000 125,607,600| 100.34| 126,045,850 99.82| 125:301554| 0.74
23 | S o soos o 20211 |2:250000 123344400 99.99| 123330466 99.07| 122.202,230( 0.72
20 | S e 202 | 2.000000 121,081,200] 99.37| 120323513 98.80| 119,634279| 0.70
25 | S e 2043/ | 2500000 119383800 9358| 111731208 9290 110,919488] 0.65
26 |Hoae MAE POOL 3% 21023;]1] 3.000000 106,665,358| 103.17|  110,055,182| 102.78|  109,633:855| 0.64
27 Eg%gosggf%;ogﬁ%ggs 20011 |2:750000 108,633,600 98.20| 106,776,502 97.40| 105815644 0.62
28 |FANNIE MAE POOL 3% 2047/4/1 204" |3.000000 103,714,178[ 100.36|  104,005,845( 100.15|  103:872,860| 0.61
29 |FANNIE MAE POOL 3% 2046/7/1 2095/ 13.000000 102014,115( 100.36|  103.292,830[ 100.15|  103,071,573] 0.61
CITIBANK CREDIT CARD o
30 |ISSUANCE TRUST 1.92% o | 1920000 101,844,000( 100.28| 102,132,218 90.88| 101,731,971 0.60
2022/4/7
)
)
47.33
0.49
20.65
28.73
97.21
)
(D) ) )

158/512



EDINETOOOO

OO000D0O000DO0ODOO(E12454)
ooooodooodooooooodd

US LONG BOND FUTURE DECL7 20 | 351,488,584 | 344,855,100 203
US 2YR NOTE (CBT) DEC17 10 | 244,029,108 | 243,789,075 143
US ULTRA BOND(CBT) FUTURE 12 | 228228252 | 223,420,275 131
DEC17
US 10YR ULTRA FUTURE DEC17 3| 46322672 45479711 027
US 5YR NOTE (CBT) DEC17 15| 200,829,507 | 199,033,410 117
US 10YR NOTE FUTURE DEC17 34| 486,137,043 | 480,990,116 283
« )
« )
)
29 10
69,250,035 0.48%
14,073,737,668 97.11%
349,585,728 2.41%
14,492,573, 431 100.00%
)
29 10
() () (%)
() ()
1 /FOFs F 10,867,751,095 1.3108 1.2950 97.11%
14,246,024,748|  14,073,737,668
2 68,052,315 1.0175 1.0176 0.48%
69,243,501 69,250,035
97.11%
0.48%
97.59%
29 10
29 10
)
20 ”5 9,007 0.9732
’ . 5,808 0.9222
2 . 3,987 0.8358
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23 2% 1,709 0.7743
4 25 1,314 0.8323
25 25 800 1.0981
26 5 2,914 1.2564
27 25 9,591 1.2663
10
8 26 11,873 1.1077
28 10 11,935 1.0919
28 11 12,336 1.1212
28 12 12,712 1.1630
29 12,915 1.1554
29 12,692 1.1261
29 12,990 1.1340
29 11,637 1.1569
29 12,205 1.1797
29 13,006 1.2166
29 13,358 1.2269
29 13,871 1.2451
11
29 25 14,341 1.2686
29 14,274 1.2556
29 10 14,492 1.2529
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%
26 26 27 25 0.8%
10 27 26 28 26 12.5%
11 28 27 29 25 14.5%
x 100
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
25 26 26 25 2,126,137,585 535,695,574
26 26 27 25 6,255,700,992 1,001,189,104
10 27 26 28 26 6,159,701,744 3,014,546,927
11 28 27 29 25 5,020,313,353 4,435,021,912
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FOF F

( 29 10 31 )
14,118,906,549 100.24
( ) — 34,029,786 0.24
( ) 14,084,876,763 100.00

)>
( 29 10 31 )

) ) @) )

)
6,161,425,507] 2.2379] 13,789,225,715 2.2915 14,118,906,549(100.24]

>
( 29 10 31 )
100.24
100.24
( 29 10 31 )
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846,119,897 5.09
2,152,038, 056 12.95
989,037,335 5.95
1,144,130,379 6.88
351,638,123 2.12
414,150,536 2.49
584,975,036 3.52
487,599,787 2.93
1,971,464,545 11.86
153,153,945 0.92
41,548,392 0.25
203,877,342 1.23
407,005,411 2.45
85,520,554 0.51
117,044,581 0.70
391,472,136 2.36
151,589,880, 0.91
75,258,018 0.45
108,254,016 0.65
10,675,877,969 64.23
545,306,152 3.28
253,756,982 1.53
106,657,085 0.64
83,625,437 0.50
155,049,370 0.93
153,773,657 0.93
45,134,388, 0.27
321,974,731 1.94
307,663,553 1.85
1,427,635,203 8.59
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149,968,573 0.90]

186,696,014 1.12

296,535,104 1.78

684,347,745 4.12

738,999,018 4.45

140,534,320 0.85]

133,723,224 0.80]

426,838,567, 2.57

66,314,808 0.40

99,070,344 0.60

92,508,696 0.56]

78,075,705 0.47|

49,893,840 0.30]

3,143,505,958 18.91

( ) — 829,810,717 4.99

( ) 16,622,135,999 100.00

)>
( 29 10 31 )
) ) ) ) )

)

BTPS 5 3,175,000 15,713.92) 498,916,981 15,738.73 499,704,741 5| 20227371 3.01
03/01/22

UKT 4.25% 2,500,000 20,519.10 512,977,611 19,919.01] 497,975,474 4.25| 2032/6/7] 3.00
06/07/32

FRTR 4.25% 3,000,000 16,614.93 498,447,915 16,597.14) 497,914,4520  4.25|2023/10/25] 3.00
10/25/23

FRTR ay 2,525,000 19,506. 96 492,550,832 19,450.41] 491,122,883 4] 2038/10/25| 2.95|
10/25/38

BTPS 4.5% 3,325,000 14,141.58 470,207,696 14,019. 26| 466,140,528 4.5 2019/3/1] 2.80,
03/01/19

DBR 2.5 2,300,000 17,375.19) 399,629,398 17,181.50) 395,174,592 2.5\ 204477/4| 2.38
07/04/44
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7 BTPS 5“/] 2,150,000 17,583.12 378,037,294 17,996.43] 386,923,451 5| 2039/8/1] 2.33
08/01/39

8 BTPS 1.5% 2,800,000 13,597.18 380,721,047 13,585.77 380,401,661 1.5 2019/8/1) 2.29
08/01/19

9 SPGB 1.4%9 2,725,000 13,711.62 373,641,845 13,656.59) 372,142,200 1.4 2020/1/31) 2.24]
01/31/20

10 CZECH  3.875% 2,300,000 15,598.91) 358,775,101 15,527.91 357,142,068  3.875| 2022/5/24] 2.15
05/24/22

11 BGB 2.25% 2,350,000 14,944.14] 351,187,306] 14,963.32 351,638,123 2.25| 2023/6/22] 2.12
06/22/23

12 MADRID  4.125% 2,200,000 15,913.69) 350,101, 208] 15,871.28 349,168,216| 4.125| 2024/5/21f 2.10
05/21/24

13 SPGB 4.2% 2,000,000 17,127.70 342,554,095 17,054.61 341,092,382 4.2 2037/1/31 2.05)
01/31/37

14 SPGB 3.75% 2,275,000 13,848.33] 315,049,721 13,724.45 312,231,259 3.75|2018/10/31] 1.88
10/31/18

15 UKT 4.25% 1,625,000 19,564 .86} 317,929,135 19,049.33] 309,551,716 4.25| 2027/12/7| 1.86
12/07/27

16 IRISH 5% 1,975,000 15,567.24 307,453,163 15,359.92 303,358,459 5| 2020/10/18| 1.83
10/18/20

17 IRISH 4.4% 1,975,000} 14,384.76] 284,099,181 14,259.06} 281,616,577 4.4 2019/6/18| 1.69
06/18/19

18 RAGB 1.95% 1,850,000} 13,801.20) 255,322,223 13,748.36) 254,344,761 1.95| 2019/6/18| 1.53
06/18/19

19 UKT 4.5% 1,600,000 15,942.08 255,073,423 15,761.12 252,178,068 4.5 2019/3/7| 1.52
03/07/19

20 BTPS 3.5% 1,450,000} 14,820.42 214,896,211 15,018.00} 217,761,069 3.5 2030/3/1 1.31
03/01/30

21 DBR 4% 1,050,000} 20,446.73 214,690, 666] 20,328.59 213,450,211 4 2037/1/4 1.28
01/04/37

22 SANTAN ~ 2.875% 1,600,000} 13,374.95 213,999,322, 13,284.04 212,544,691y 2.875| 2018/1/30| 1.28
01/30/18

23 BGARIA  2.95% 1,400,000} 14,845.82 207,841,518 15,132.63] 211,856,904 2.95| 2024/9/3| 1.27
09/03/24
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24 UKT 1.5“/J 1,350,000 15,551.34] 209,943,098 15,377.09 207,590,771 1.5| 2021/1/22] 1.25
01/22/21
25 POPSM 2.125% 1,500,000 13,820.96] 207,314,478 13,770.89 206,563,446 2.125| 2019/10/8| 1.24
10/08/19
26 DGB 1.5% 10,500,000 1,939.61] 203,659,775 1,941.68] 203,877,342 1.5[2023/11/15] 1.23]
11/15/23
27 BTPS 3.75% 1,350,000 14,883.43] 200,926,358 14,896.78] 201,106,606 3.75 2021/8/1) 1.21]
08/01/21
28 BGOSK 1.75% 1,450,000 13,617.39 197,452,242 13,696.45 198,598,554 1.75| 2026/5/6] 1.19
05/06/26
29 MADRID 4.3% 1,200,000 16,289.52] 195,474,261 16,344.82] 196,137,936 4.3] 2026/9/15 1.18
09/15/26
30 UKT 2.5% 1,000,000 19,443.78] 194,437,832 18,754.95] 187,549,594 2.5 2065/7/22| 1.13]
07/22/65
<
( 29 10 31 )
64.23
3.28
8.59
18.91]
95.01
EURO-BOBL FU 70 9,208,671.5 1,213,334,556| 9,226,700j 1,215,709,992 7.31
EURO-BUND FU 57 9,233,287.5 1,216,577,960 9,274,470 1,222,004,167| 7.35
)
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166/512

1,677,706.17 224,443,960 221,121,669 1.33
200,500.00 29,707,599 29,944,675 0.18
2,788,000.00 321,997,442 317,135,000 1.90
3,880,000.00; 54,527,032 52,535,200 0.31
24,640,000.00 352,916,868 341,756,800j 2.05
77,000.00 2,381,879 2,382,380 0.01
5,685,719.48 761,530,820 749,377,823 4.50
1,380,000.00 207,822,600 206,103,000 1.23
37,000.00 4,278,310 4,208,750 0.02
365,000.00 5,080,800 4,942,100 0.02
650,000.00] 3,341,000 3,334,500 0.02
125,000.00 3,921,250 3,867,500 0.02
)
)
29 10
36,003,686 0.41%
8,508,451,242 97.29%
201,213,325 2.30%
8,745,668,253 100.00%
)
29 10
) ) @
Q) Q)
1 FOFs ) F( 4,259,550,059 1.9698 1.9975 97.29%%
8,390,848,270 8,508,451,242
2 35,380,981 1.0175 1.0176 0.41%
36,000,304 36,003,686
97.29%
0.41%
97.70%
29 10
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29 10
)
20 25 615 0.8763
21 25 1,618 0.8525
2 27 1,280 0.9258
23 26 321 0.8771
24 25 372 1.0416
25 25 324 1.2710
2% 25 1,526 1.5223
27 25 4,610 1.6624
10
28 26 6,653 1.6181
28 10 6,930 1.6647
28 11 7,055 1.6910
28 12 7,367 1.7845
29 7,389 1.7772
29 7,374 1.7672
29 7,465 1.7665
29 7,385 1.7868
29 7,629 1.8032
29 7,986 1.8322
29 8,039 1.8180
29 8,184 1.8144
11
29 25 8,504 1.8609
29 8,573 1.8692
29 10 8,745 1.8864
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%
26 26 27 25 9.2%
10 27 26 28 26 2.7%
11 28 27 29 25 15.0%
x 100
)
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
26 26 27 25 2,216,009,337 445,651,148
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10 27 26 28 26 1,991,992,112 653,620,687
11 28 27 29 25 1,792,277,094 1,333,922,647
FOF F
2017 10 31
8,506,096,562 100.18
( ) 15,254,472 0.18
( ) 8,490,842,090 100.00
2017 10 31
168,473,510 1.10
39,766,602 0.26
1,393,596,049 9.11
780,922,244 5.10
671,288,767 4.39
106,879,620 0.70
1,069,169,101 6.99
609,482,810 3.98
54,373,380 0.36
221,098,939 1.44
81,270,376 0.53
161,230,368 1.05
792,823,444 5.18
250,925,091 1.64
91,055,326 0.60
307,048,344 2.01
507,779,206 3.32
338,448,830 2.21
146,311,637 0.96
132,798,918 0.87
23,395,830 0.15
117,447,570 0.77
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166,231,038 1.09
167,370,430 1.09
2017 10 31
50,676,214 0.33
248,852,985 1.63
182,571,778 1.19
7,313,248 0.05
300,391,707 1.96
181,842,462 1.19
90,290,930 0.59
10,467,696 0.07
23,107,272 0.15
49,066,176 0.32
22,579,826 0.15
127,806,582 0.84
158,881,722 1.04
75,715,130 0.49
107,547,264 0.70
21,783,300 0.14
10,058,081,722 65.73
89,082,381 0.58
82,224,177 0.54
171,306,558 1.12
556,176,656 3.63
383,338,012 2.51
26,326,108 0.17
516,846,984 3.38
95,275,062 0.62
111,539,775 0.73
73,878,656 0.48
1,763,381,253 11.52
2017 10 31

113,275,329 0.74
176,067,577 1.15
65,872,699 0.43
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216,601,987 1.42
66,977,951 0.44
139,191,698 0.91
130,387,852 0.85
133,797,000 0.87
22,235,940 0.15
161,711,298 1.06
22,729,674 0.15
112,945,901 0.74
63,214,299 0.41
154,633,585 1.01
185,921,597 1.21
68,176,071 0.45
97,719,868 0.64
105,717,740 0.69
89,257,779 0.58
78,150,374 0.51
24,658,413 0.16
15,662,362 0.10
59,618,420 0.39
26,358,155 0.17
225,044,189 1.47
2,555,927,758 16.70
753,752,446 4.93
15,302,449,737 100.00
2017 10 31

2,981,874,978| 2.7500| 8,200,183,924| 2.8526| 8,506,096,562|100.18

2017 10 31

100.18

100.18
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2017 10 31
1 MEX BONOS DESARR 6.5% 70,485,600 581.87 410,136,956 573.85 404,484,693 6.5] 2022/6/9 2.64
2 PETROLEOS DE VEN 6% 10,030,000 3,507.96 351,848,388| 3,044.00 305,313,601 6| 2022/10/28 2.00
3 DOMINICAN REP 6.85% 1,996,000 11,994.96 239,419,402| 12,560.76 250,712,770 6.85| 2045/1/27 1.64
4 INDONESIA REP 4.75% 1,870,000] 12,065.68 225,628,310 12,314.29 230,277,364 4.75| 2026/1/8 1.50
5 HAZINE MUSTESARL 5.004% 1,750,000 11,514.03 201,495,525| 11,542.32 201,990,600 5.004| 2023/4/6 1.32
6 SOUTH AFRICA 5.875% 1,660,000 12,376.87 205,456,125| 12,079.83 200,525,178| 5.875| 2025/9/16 1.31
7 PERUSAHAAN PENER 4.15% 1,680,000] 11,443.30 192,247,524| 11,633.75 195,447,055 4.15| 2027/3/29 1.28
8 SOUTH AFRICA 5.65% 1,740,000 11,316.00 196,898,400 10,849.21 188,776,341 5.65| 2047/9/27 1.23
9 TURKEY REP OF 5.75% 1,576,000 11,966.67 188,594,720 11,924.23 187,925,944 5.75| 2024/3/22 1.23
10 REPUBLIC OF ECUA 9.65% 1,510,000] 11,539.95 174,253,387| 12,164.70 183,686,970 9.65| 2026/12/13 1.20
11 INDONESIA REP 3.75% 1,220,000| 14,678.68 179,079,957 14,888.88 181,644,336 3.75| 2028/6/14 1.19
12 REPUBLIC OF ARGE 1,420,000 11,983.64 170,167,745| 12,419.31 176,354,202| 6.875| 2027/1/26 1.15
13 REPUBLIC OF ARGE 1,405,000| 11,652.86 163,722,716| 12,249.56 172,106,458| 7.125| 2036/7/6 1.12
14 US TREASURY N/B 2.875% 1,490,000 11,197.18 166,838,012 11,306.94 168,473,510| 2.875| 2046/11/15 1.10
15 INDONESIA REP 3.375% 1,120,000 14,131.26 158,270,112 14,658.30 164,172,960| 3.375| 2025/7/30 1.07
16 REPUBLIC OF KENY 6.875% 1,370,000] 11,642.05 159,496,191| 11,768.64 161,230,368| 6.875| 2024/6/24 1.05
17 MACEDONIA 5.625% 1,070,000| 13,884.80 148,567,391 14,848.75 158,881,722| 5.625| 2023/7/26 1.04
18 REPUBLIC OF ECUA 8.875% 1,370,000 11,316.00 155,029,200 11,505.37 157,623,614| 8.875| 2027/10/23 1.03
19 REPUBLIC OF SRI 6.85% 1,210,000] 12,037.39 145,652,480| 12,575.58 152,164,566 6.85| 2025/11/3 0.99
20 TURKEY REP OF 5.75% 1,380,000 11,394.49 157,244,056 10,849.21 149,719,166 5.75| 2047/5/11 0.98
2017 10 31
21 TURKEY REP OF 6.25% 1,190,000 12,263.71 145,938,208 12,334.44 146,779,836 6.25| 2022/9/26 0.96
22 DOMINICAN REP 8.625%(SI) 1,065,000| 13,494.32 143,714,614 13,692.36 145,823,634| 8.625| 2027/4/20 0.95
23 PETROLEOS DE VEN 6% 4,460,000 4,177.09 186,298,476 3,225.06 143,837,676 6| 2026/11/15 0.94
24 RUSSIA 4.75% 1,200,000 11,886.51 142,638,180 11,966.67 143,600,040 4.75| 2026/5/27 0.94
25 UNITED MEXICAN 4.6% 1,280,000 11,281.71 144,405,920 11,072.70 141,730,637 4.6] 2048/2/10 0.93
26 ABU DHABI CRUDE 4.6% 1,230,000 11,316.00 139,186,800 11,471.25 141,096,443 4.6| 2047/11/2 0.92
27 PETROLEOS MEXICA 5.125% 850,000| 14,961.34 127,171,458| 15,300.63 130,055,355| 5.125| 2023/3/15 0.85
28 PETROBRAS GLOBAL 5.999% 1,129,000 11,014.99 124,359,287 11,479.79 129,606,931| 5.999| 2028/1/27 0.85
29 INDONESIA REP 5.875% 989,000| 12,843.65 127,023,797 12,994.04 128,511,151 5.875| 2024/1/15 0.84
30 HONDURAS 8.75% 994,000| 12,942.67 128,650,190 12,857.80 127,806,582 8.75| 2020/12/16 0.84
2017 10 31

171/512



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

65.73
1.12
11.52
16.70
95.07
2017 10 31
2017 10 31
2017 10 31
2017 10 31
CBT 10Y 1712 18 2,238,572.34| 253,316,846| 2,250,281.34| 254,641,836| 1.66
CBT 2Y 1712 48 10,374,144.361 1,173,938,176 10,341,000( 1,170,187,560| 7.65
CBT 20Y 1712 32 4,945,390.44| 559,620,382 4,876,000| 551,768,160 3.61
CBT 30Y 1712 14 2,302,424.38| 260,542,342 2,303,437.5| 260,656,987 1.70
CBT 5Y 1712 100 11,767,511.33] 1,331,611,582 11,725,781 1,326,889,378| 8.67
BOBL 1712 26 3,418,454.9| 450,415,617 3,427,060| 451,549,425 2.95
BUND10Y 1712 40 6,472,656 852,837,154 6,508,400 857,546,784| 5.60
BUXL 1712 3 491,655.95 64,780,588 496,200 65,379,312 0.43
SCHATZ 1712 10 1,121,926.5| 147,825,036 1,122,800 147,940,128 0.97
EURO$ 90Days 31 7,611,275 861,291,878| 7,601,587.5| 860,195,641| 5.62
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J-REIT
)
29 10
0
JREIT 6,382,825,809 100.17%
11,018,250 0.17%
6,371,807,559 100.00%
)
29 10
() () (%)
) )
1{J-REIT 5,120,187,558 1.2689 1.2466 100.17%
6,497,334,101 6,382,825,809
100.17%
100.17%
29 10
29 10
)
20 25 1,547 0.6016
’ »s 504 0.5284
” »7 367 0.5296
’3 26 198 0.5515
4 25 187 0.6276
’s »s 265 0.9520
26 25 1,249 1.0794
”7 »s 3,419 1.1259
10
28 26 5,269 1.2714
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28 10 5,294 1.2583
28 11 5,344 1.2669
28 12 5,564 1.3196
29 5,590 1.3130
29 5,583 1.3032
29 5,552 1.2745
29 5,882 1.2494
29 6,115 1.2596
29 6,135 1.2272
29 6,293 1.2386
29 6,397 1.2273
1 6,384 1.2114
29 25 ’
29 6,394 1.2082
29 10 6,371 1.1888
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%
26 26 27 25 4.3%
10 27 26 28 26 12.9%
11 28 27 29 25 4.7%
+ x 100
(D)
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
26 26 27 25 2,434,878,534 555,253,500
10 27 26 28 26 2,229,042,823 1,121,177,594
11 28 27 29 25 2,332,084,681 1,205,899,052
J-REIT
)
29 10
6,250,256,000 97.92%
132,627,871 2.08%
6,382,883,871 100.00%
(@)
29 10
() () (%)
() ()
1 1,047 579,169 548,000 8.99%
606,390,226 573,756,000
2 1,026 569,190 532,000 8.55%
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583,989,487 545,832,000

3 1,820 209,918 201,400 5.74%
382,051,514 366,548,000

4 2,274 150,076 142,100 5.06%
341,273,416 323,135,400

5 1,860 160,700 163,300 4.76%
298,902,000 303,738,000

6 1,140 234,079 238,800 4.27%
266,850,609 272,232,000

7 601 476,863 445,000 4.19%
286,595,165 267,445,000

8 3,443 78,135 75,100 4.05%
269,021,367 258,569,300

9 819 275,533 267,300 3.43%
225,662,112 218,918,700

10 342 610,615 610,000 3.27%
208,830,569 208,620,000

11 1,140 164,100 156,100 2.79%
187,074,000 177,954,000

12 1,073 178,049 162,100 2.72%
191,046,636 173,933,300

13 1,445 122,976 114,400 2.59%%
177,701,478 165,308,000

14 620 266,500 265,000 2.57%
165,230,000 164,300,000

15 726 231,190 224,400 2.55%
167,844,360 162,914,400

16 294 552,605 552,000 2.54%
162,466,036 162,288,000

17 1,499 108,998 107,100 2.52%
163,389,258 160,542,900

18 1,000 168,530 158,500 2.48%
168,530,722 158,500,000

19 334 464,525 445,500 2.33%
155,151,513 148,797,000

20 360 381,499 374,000 2.11%
137,339,807 134,640,000

21 550 234,301 232,700 2.01%
128,866,026 127,985,000

22 330 322,000 332,000 1.72%
106,260,000 109,560,000

23 357 276,028 291,000 1.63%
98,542,269 103,887,000

24 170 564,000 547,000 1.46%
95,880,000 92,990,000

25 199 452,500 438,500 1.37%
90,047,500 87,261,500

26 300 272,697 274,800 1.29%
81,809,194 82,440,000

27 805 110,612 100,300 1.26%
89,042,857 80,741,500

28 220 407,000 365,500 1.26%
89,540,000 80,410,000

29 556 132,900 125,900 1.10%
73,892,400 70,000,400

30 148 505,000 463,500 1.07%
74,740,000 68,598,000

97.92%
97.92%
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29 10
29 10
G-REIT
29 10
0
REIT 7,471,995,942 100.22%
16,421,116 0.22%
7,455,574,826 100.00%
29 10
() () (%)
) )
REIT 6,296,979,557 1.1811 1.1866 100.22%
7,437,905,847 7,471,995,942
100.22%
100.22%
29 10
29 10
20 25 2,820 0.6262
’1 - 2,127 0.4336
i~ 7 866 0.5024
’3 26 419 0.4347
” 25 416 0.5770
’s »s 394 0.7513
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" - 1,993 0.9176
. ”s 3,561 1.0417
10
o 2 5,314 1.0058
28 10 5,083 0.9468
28 11 5,446 1.0111
%8 12 5,713 1.0641
29 5,621 1.0372
29 5,848 1.0733
29 5,747 1.0394
29 6,379 1.0493
29 6,507 1.0405
2 6,898 1.0708
29 6,982 1.0669
29 7,109 1.0597
1 7,311 1.0785
29 25 ’
2 7,355 1.0811
29 10 7,455 1.0829
19 2% 20 2% 26. 9%
20 2% 21 2% 30.8%
21 2% 2 27 15.9%
2 2 23 % 13.5%
23 27 2 3 32.7%
2 2% 2% % 30.2%
25 2% 26 2% 22.1%
26 2% 27 % 13.5%
10 27 % 28 2% 3.4%
11 28 27 29 % 7.2%
X 100
19 2% 20 % 5,440,284 565 3.852,012,184
20 2% 21 25 3,886,277,440 3,485,002,519
21 % 2 27 771,593,903 3,952,455, 187
2 2 23 % 219,326,574 978,677,754
2 27 2 % 289,152,143 532,707,203
2 % % % 277,157,479 474,034,343
2% 2% 2% % 2,002,729, 647 354,500, 243
2% 2% 27 25 3,544,858, 731 2,298,678, 836
10 27 % 28 % 2,817,555, 866 952,877,270
11 28 27 29 % 3,069,326,999 1,573,367,873
29 10
5,238,381, 983 70.04%
517,662,387 6.92%
486,728,968 6.51%
266,062,350 6.23%
252,692,935 3.38%
194,612,896 2.60%
95,670,661 1.28%
83,397,366 1.12%
37,436,887 0.50%
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106,415,577 1.42%
7,479,062,010 100.00%
)
29 10
() () (%)
() ()

1|SIMON PROPERTY GROUP INC 26,109 18,122 17,849 6.23%
473,169,525 466,041,952

2|PROLOGIS INC 48,662 6,845 7,251 4.72%
333,112,354 352,862,410

3|LINK REIT 264,667 899 954 3.38%
238,142,067 252,692,935

4|ESSEX PROPERTY TRUST INC 7,623 29,708 29,512 3.01%
226,468,349 224,970,951

5|ALEXANDRIA REAL ESTATE EQUIT 16,143 13,630 13,773 2.97%
220,040,824 222,351,021

6|UNIBAIL-RODAMCO SE 7,640 28,351 28,038 2.86%
216,609,161 214,214,353

7|GGP INC 87,012 2,561 2,257 2.63%
222,842,094 196,433,244

8|AVALONBAY COMMUNITIES INC 9,183 21,368 20,582 2.53%
196,229,725 189,010,680

9|EXTRA SPACE STORAGE INC 20,535 8,909 9,176 2.52%
182,948,905 188,432,125

10|WELLTOWER INC 24,316 8,247 7,605 2.47%
200,548,694 184,934,939

11|REGENCY CENTERS CORP 24,261 7,246 7,043 2.28%
175,802,234 170,872,125

12|VORNADO REALTY TRUST 18,589 8,822 8,190 2.04%
164,001,007 152,253,591

13|KLEPIERRE 33,327 4,620 4,429 1.97%
153,986,687 147,630,984

14|KIMCO REALTY CORP 70,289 2,162 2,085 1.96%
152,028,191 146,590,436

15|VEREIT INC 163,869 949 884 1.94%
155,579,389 145,009,513

16| CYRUSONE INC 20,519 6,688 6,987 1.92%
137,236,089 143,379,179

17|GPT GROUP 306,671 417 437 1.79%
128,075,267 134,125,168

18|SEGRO PLC 163,398 803 787 1.72%
131,342,238 128,675,287

19|MIRVAC GROUP 610,831 185 207 1.70%
113,514,674 126,937,095

20|GECINA SA 6,836 17,180 18,268 1.67%
117,447,372 124,883,630

21| CUBESMART 38,526 2,759 3,065 1.58%
106,306,548 118,101,622

22|HOST HOTELS & RESORTS INC 53,312 2,079 2,183 1.56%
110,846,140 116,432,768

23| IRON MOUNTAIN INC 25,147 4,275 4,538 1.53%
107,515,991 114,138,400

24 |HEALTHCARE TRUST OF AME-CL A 33,709 3,437 3,382 1.52%
115,870,218 114,015,717

25|EQUITY RESIDENTIAL 14,973 7,573 7,583 1.52%
113,396,076 113,554,980

26|SUN COMMUNITIES INC 11,007 10,046 10,184 1.50%
110,586,748 112,099,690

27|EQUINIX INC 2,110 50,646 52,023 1.47%
106,864,429 109,768,628

28|DCT INDUSTRIAL TRUST INC 16,708 6,257 6,556 1.46%
104,549,152 109,545,841

29| DEXUS 128,531 810 842 1.45%
104,220,995 108,293,215

30|BRIXMOR PROPERTY GROUP INC 52,450 2,147 2,036 1.43%
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112,648,490

106,834,356

98.58%
98.58%
29 10
29 10
(@)
29 10
18,418,346 0.54%
3,347,859,729 97.30%
74,638,939 2.17%
3,440,917,014 100.00%
)
29 10
() () (%)
() ()
/FOFs
1 F( 7,593,240,484 0.4303 0.4409 97.30%
)
3,267,587,409 3,347,859,729
2 18,099,790 1.0175 1.0176 0.54%
18,416,595 18,418,346
97.30%
0.54%
97.83%
29 10
29 10
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)
20 25 971 0.9094
21 25 528 0.5763
2 97 368 0.5786
23 26 197 0.5774
24 25 183 0.5601
25 25 127 0.6043
2% 25 501 0.6063
27 25 1,604 0.5011
10
28 26 2,559 0.4091
28 10 2,725 0.4286
28 11 2,898 0.4543
28 12 3,060 0.4836
29 3,044 0.4728
29 2,986 0.4603
29 2,941 0.4466
29 2,910 0.4382
29 2,983 0.4376
29 3,011 0.4266
29 3,130 0.4365
29 3,144 0.4287
11
29 25 3,302 0.4438
29 3,338 0.4469
29 10 3,440 0.4544
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%
26 26 27 25 17.4%
10 27 26 28 26 18.4%
11 28 27 29 25 8.5%
x 100
)
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
26 26 27 25 2,772,394,864 397,210,733
10 27 26 28 26 3,789,624,413 736,012,193
11 28 27 29 25 3,016,399,788 1,830,200,530
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FOF F
29 10 31
3,320,522,034 99.39
20,263,855 0.61
3,340,785,889 100.00
29 10 31

6,717,624,994 0.4669| 3,136,819,138 0.4943] 3,320,522,034] 99.39

29 10 31

99.39

29 10 31
4,672,066,341 98.23
83,992,705 1.77
4,756,059,046 100.00
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29 10 31
BARCLAYS| 21,000,000 11,274.13 2,367,567,468 11,261.68( 2,364,953,472| 0.2 |2018/4/20( 49.73
UBS 19,800,000, 11,390.99 2,255417,986( 11,652.08| 2,307,112,869| 0.5 |2018/1/17| 4851
1
2
2. 29 10 31
98.23
98.23
)
29 10
209,289,088 0.48%
42,298,373,691 97.54%
857,673,341 1.98%
43,365,336,120 100.00%
)
29 10
() () (%)
) )
1 /FOFs ) ( 36,749,238,655 1.1421 1.1510 97.54%
41,972,812,723|  42,298,373,691
2 205,669,309 1.0175 1.0176 0.48%
209,269,446 209,289,088
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97.54%
0.48%
98.02%
29 10
29 10
20 25 2,637 0.9759
21 25 2,477 0.9366
2 27 1,718 0.9438
23 2% 966 0.9556
24 25 789 0.9583
25 25 719 1.0016
2% 25 3,084 1.0278
27 25 10,427 1.0395
10
28 2% 27,708 0.9984
28 10 28,892 0.9963
28 11 29,639 1.0053
28 12 30,443 1.0105
29 31,739 1.0194
29 32,190 1.0138
29 33,027 1.0164
29 34,779 1.0129
29 36,747 1.0187
29 38,574 1.0192
29 39,800 1.0219
29 41,081 1.0224
11
29 25 41,700 1.0243
29 42,046 1.0270
29 10 43,365 1.0318
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%
26 26 27 25 1.1%
10 27 26 28 26 4._0%
11 28 27 29 25 2.6%
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+ x 100
)
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
26 26 27 25 8,310,306,138 1,280,535,123
10 27 26 28 26 20,886,799,408 3,163,434,651
11 28 27 29 25 21,077,497,557 8,119,522,073
FOF
)
29 10
34,324,749,966 81.11%
7,993,842,382 18.89%
42,318,592,348 100.00%
29 10
34,202,200,000 80.82%
)
29 10
() () (%)
() ()
9,227,827,504 3.3481 3.7197 81.11%
30,896,467,290|  34,324,749,966
81.11%
81.11%
29 10
29 10
) )
;gi;x 1,940 | 30,600,945,915 |  34,202,200,000 80.82%
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)
29 10
37,474,780,960 97.21%
1,074,263,937 2.7%
38,549,044,897 100.00%
29 10
952,020,000 2.47%
)
29 10
() () (%)
() ()
1 3,007,400 708.35 762.50 5.950
2,130,302,039|  2,293,142,500
2 179,400 6,478.81 6,990.00 3.25%
1,162,299,798|  1,254,006,000
3 107,100 8,578.80 9,947.00 2.76%
918,789,620|  1,065,323,700
4 78,300 10,035.90 11,910.00 2.42%
785,811,164 932,553,000
5 186,800 3,240.25 3,523.00 1.71%
605,280,351 658,096,400
6 332,600 1,814.75 1,938.50 1.67%
603,586,891 644,745,100
7 695,000 745.69 897.00 1.62%
518,256,793 623,415,000
8 111,800 4,972.78 5,473.00 1.59%
555,956,805 611,881,400
9 236,500 1,874.78 2,467.00 1.51%
443,386,844 583,445,500
10 29,400 15,895.93 19,755.00 1.51%
467,340,601 580,797,000
11 152,200 3,058.63 3,697.00 1.46%
465,524,025 562,683,400
12 200,500 2,470.35 2,648.50 1.38%
495,305,466 531,024,250
13 110,700 3,953.42 4,445.00 1.28%
437,643,791 492,061,500
14 254,200 1,687.40 1,931.50 1.27%
428,938,015 490,987,300
15 106,000 3,764.50 4,413.00 1.21%
399,037,463 467,778,000
16 785,900 522.40 583.20 1.19%
410,560,288 458,336,880
17 10,100 30,659.64 43,800.00 1.15%
309,662,443 442,380,000
18 95,600 4,330.12 4,626.00 1.15%
413,959,814 442,245,600
19 200,200 1,950.00 2,142.50 1.11%
390,391,715 428,928,500
20 162,800 2,531.33 2,626.00 1.11%
412,101,341 427,512,800
21 87,800 4,608.92 4,855.00 1.11%
404,663,323 426,269,000
22 27,600 11,518.57 14,995.00 1.07%
317,912,642 413,862,000
23 59,300 5,592.94 6,395.00 0.98%
331,661,420 379,223,500
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24 215,700 1,657.28 1,748.50 0.98%
357,477,095 377,151,450
25 250,500 1,314.56 1,451.00 0.94%
329,298,215 363,475,500
26 5,600 47,178.53 62,830.00 0.91%
264,199,816 351,848,000
27 50,600 5,558.24 6,910.00 0.91%
281,247,204 349,646,000
28 56,300 5,446.73 6,192.00 0.90%
306,651,120 348,609,600
29 191,800 1,631.02 1,689.00 0.84%
312,830,004 323,950,200
30 8,600 32,935.66 37,610.00 0.84%
283,246,712 323,446,000
97.21%
97.21%
16.12%
9.84%
9.43%
7.59%
6.64%
5.12%
4.43%
4.10%
3.88%
2.78%
2.78%
2.37%
2.26%
2.15%
1.98%
1.97%
1.78%
1.74%
1.70%
1.65%
1.27%
1.25%
1.07%
1.01%
0.84%
0.63%
0.32%
0.30%
0.11%
0.08%
97.21%
97.21%
29 10
29 10
) ()
zgiéx 54 877,010,292 952,020,000 2.47%
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29 10
1,890,059, 265 56.04%
802,904,000 23.81%
679,809,943 20.16%
3,372,773,208 100.00%
29 10
() () (%)
() )
1160 550,000,000 101.66 101.20 1.8000| 16.50%
559,177,500 556,642,900] 2018/06/29
2|49 365,000,000 100.78 100.37 1.5000| 10.86%
367,857,585 366,377,145] 2018/01/31
3|64 319,000,000 101.59 101.35 1.6000 9.59%
324,078,480 323,335,210] 2018/08/29
4113 190,000,000 100.94 100.57 1.4000 5.67%
191,790,560 191,098,200 2018/03/27
5|5 180,000,000 100.93 100.56 1.4000 5.37%
181,678,500 181,022,400] 2018/03/26
621 130,000,000 100.91 100.48 1.6000 3.87%
131,187,160 130,633,230] 2018/02/19
713 100,000,000 101.64 101.23 1.9400 3.00%
101,642,000 101,237,600] 2018/06/20
8|3 100,000,000 101.06 100.63 1.6900 2.98%
101,062,500 100,637,400] 2018/03/19
91882 100,000,000 100.89 100.48 1.6000 2.98%
100,893,000 100,487,100 2018/02/19
10125 100,000,000 100.46 100.33 0.5540 2.97%
100,469,000 100,332,300 2018/06/20
11]460 100,000,000 100.69 100.23 1.7700 2.97%
100,693,600 100,236,000 2017/12/20
12]169 100,000,000 100.25 100.18 0.5130 2.97%
100,255,700 100,180,800 2018/03/15
13148 100,000,000 100.17 100.11 0.2450 2.97%
100,172,000 100,112,600] 2018/06/08
14124 100,000,000 100.31 100.10 0.8410 2.97%
100,316,100 100,108,600] 2017/12/20
1517 100,000,000 100.23 100.05 0.8500 2.97%
100,236,700 100,058,700 2017/12/04
16886 40,000,000 101.51 101.15 1.8000 1.20%
40,606,400 40,463,080| 2018/06/19
56.04%
23.81%
79.84%
29 10
29 10
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10 11
28 26 29 25

48,241,325,206 69,871,217,992
46,349,430 100,602,973
48,287,674,636 69,971,820,965
48,287,674,636 69,971,820,965
72,555,090 171,943,343
7,255,282 10,085,593
169,290,884 235,331,852
1,997,096 2,170,603
251,098,352 419,531,391
251,098,352 419,531,391
50,600,662,669 55,757,723,233
2,564,086,385 13,794,566,341
1,519,973,848 10,364,372,696
48,036,576,284 69,552,289,574
48,036,576,284 69,552,289,574
48,287,674,636 69,971,820,965
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10 11
27 26 28 27
28 26 29 25
3,945,269,846 15,955,804,165
3,945,269,846 15,955,804,165
14,097,610 18,961,014
328,946,450 442,425,815
1,997,096 2,170,603
345,041,156 463,557,432
4,290,311,002 15,492,246,733
4,290,311,002 15,492,246,733
4,290,311,002 15,492,246,733
475,871,105 2,676,254,299
1,238,263,217 2,564,086,385
350,858,918 3,542,660,292
426,980,715
350,858,918 3,115,679,577
338,768,623
338,768,623
2,564,086,385 13,794,566,341
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11
28 27
29 25
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10 11
28 26 29 25
33,902,514,795 50,600,662,669
24,820,561,609 22,067,375,761
8,122,413,735 16,910,315,197
50,600,662,669 55,757,723,233
2,564,086,385
10 11
27 26 28 27
28 26 29 25
11
28 27
29 25
11

29

25
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@
@
10 28 26
3,495,066,771
3,495,066,771
11 29 25
13,227,520,493
13,227,520,493
10 28 26
11 29 25
11 28 27 29 25
10 11
28 26 29 25
0.9493 1.2474
10,000 9,493 10,000 12,474
52,940,762,231 69,871,217,992
52,940,762,231 69,871,217,992
()
28 26 29 25
853,341,410 1,153,675,127
47,460,626,460 68,856,338,370
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466,022,329 1,581,421,841
12,296,700 14,216,950
48,792,286,899 71,605,652,288
48,792,286,899 71,605,652,288
504,866,949 1,635,164,762
46,349,430 100,602,973
551,216,379 1,735,767,735
551,216,379 1,735,767,735
48,425,341,504 52,940,762,231
184,270,984 16,929,122,322
48,241,070,520 69,869,884,553
48,241,070,520 69,869,884,553
48,792,286,899 71,605,652,288
28 27
29 25
1€))
@
28 26 29 25
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32,685,240,630
23,767,978,063
8,027,877,189

48,425,341,504
48,425,341,504

48,425,341,504

48,425,341,504
20,914,593,634
16,399,172,907

52,940,762,231
52,940,762,231

52,940,762,231
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184,270,984
28 27
29 25
29 25
€))
@
28 26
403,850,523
403,850,523
28 26
28 26
29 25
2,300, 756,183
2,300, 756,183
29 26
29 25
28 26
29 25
28 27 29 25
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28 26 29 25
0.9962 1.3198
10,000 9,962 10,000 13,198
139,500 2,636.00 367,722,000
583,000 1,090.00 635,470,000
695,000 2,322.00 1,613,790,000
366,000 3,891.00 1,424,106,000
69,700 1,874.00 130,617,800
93,300 1,733.00 161,688,900
81,800 3,845.00 314,521,000
197,000 3,155.00 621,535,000
64,400 4,165.00 268,226,000
150,400 3,040.00 457,216,000
298,900 2,833.00 846,783,700
1,040,000 209.00 217,360,000
408,200 1,993.00 813,542,600
201,300 10,140.00 2,041,182,000
682,900 1,350.00 921,915,000
415,100 1,883.00 781,633,300
140,200 3,950.00 553,790,000
285,500 1,888.00 539,024,000
52,400 7,650.00 400,860,000
62,400 4,498.00 280,675,200
248,500 3,100.00 770,350,000
2,491,100 585.20 1,457,791,720
397,200 2,469.00 980,686,800
298,300 5,128.00 1,529,682,400
548,000 433.00 237,284,000
252,600 2,133.50 538,922,100
308,000 665.00 204,820,000
70,200 6,160.00 432,432,000
428,100 1,834.00 785,135,400
206,500 1,345.00 277,742,500
432,000 990.00 427,680,000
38,300 5,550.00 212,565,000
470,800 3,194.00 1,503,735,200
81,500 3,775.00 307,662,500
81,200 11,450.00 929,740,000
261,800 1,587.00 415,476,600
65,400 3,800.00 248,520,000
1,103,000 791.00 872,473,000
840,500 1,749.50 1,470,454,750
151,200 2,809.00 424,720,800
180,900 4,184.00 756,885,600
176,600 7,620.00 1,345,692,000
291,500 2,823.00 822,904,500
52,500 2,447.00 128,467,500
843,000 544.00 458,592,000
48,500 9,680.00 469,480,000
38,300 16,615.00 636,354,500
110,600 17,290.00 1,912,274,000
460,300 6,730.00 3,097,819,000
251,100 904.00 226,994,400
527,900 1,479.00 780,764,100
312,700 4,062.00 1,270,187,400
265,500 2,213.00 587,551,500
154,300 3,640.00 561,652,000
66,800 5,270.00 352,036,000
22,200 41,200.00 914,640,000
289,100 1,239.00 358,194,900
231,700 2,453.00 568,360,100
29,100 10,390.00 302,349,000
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49,900 7,834.00 390,916,600
391,200 1,848.00 722,937,600
108,400 1,662.00 180,160,800
289,100 3,777.00 1,091,930,700

43,200 2,254.00 97,372,800
816,500 1,743.00 1,423,159,500
131,900 5,140.00 677,966,000

79,900 1,451.00 115,934,900
183,900 3,880.00 713,532,000
921,000 1,239.00 1,141,119,000
200,500 9,160.00 1,836,580,000
205,000 1,874.50 384,272,500

1,539,000 286.00 440,154,000
889,500 1,691.00 1,504,144,500
671,900 2,618.00 1,759,034,200

42,700 4,295.00 183,396,500

56,800 3,450.00 195,960,000
181,400 1,047.00 189,925,800

23,600 4,180.00 98,648,000

47,400 4,070.00 192,918,000
187,700 2,453.00 460,428,100

53,700 17,590.00 944,583,000
154,700 1,155.00 178,678,500

6,150,200 719.00 4,421,993,800
1,545,000 567.00 876,015,000
135,900 4,019.00 546,182,100
109,700 5,640.00 618,708,000
424,700 662.00 281,151,400
153,600 1,375.00 211,200,000

80,800 1,795.00 145,036,000
558,000 1,549.00 864,342,000
231,800 4,990.00 1,156,682,000
897,400 1,838.50 1,649,869,900

68,200 1,758.00 119,895,600

25,700 2,754.00 70,777,800

94 36,803,700 68,856,338,370
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10 11
28 26 29 25

295,354,087 672,221,842
21,332,612,262 27,418,064 ,205
105,329,013 113,342,687
30,238,162 65,168,223
21,763,533,524 28,268,796,957
21,763,533,524 28,268,796,957
28,645,272 61,776,854
3,207,206 4,180,964
29,334,016 34,841,688
849,360 1,048,539
62,035,854 101,848,045
62,035,854 101,848,045
28,959,028,221 31,330,468,046
7,257,530,551 3,163,519,134
185,255,571 3,189,604,420
21,701,497,670 28,166,948,912
21,701,497,670 28,166,948,912
21,763,533,524 28,268,796,957
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10 11

27 26 28 27

28 26 29 25
40,710 6,184
726,685,081 4,500,235,531
726,644,371 4,500,241,715
80,580 352,213
5,274,228 8,049,789
48,626,586 67,082,237
849,438 1,049,401
54,830,832 76,533,640
781,475,203 4,423,708,075
781,475,203 4,423,708,075
781,475,203 4,423,708,075
53,866,025 850,377,190
2,687,503,619 7,257,530,551
644,581,928 2,414,136,937
644,581,928 2,414,136,937
4,486,999,682 1,893,456,405
4,486,999,682 1,893,456,405
7,257,530,551 3,163,519,134
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11
28 27
29 25
28 27 29 25
10 11
28 26 29 25
13,190,914,488 28,959,028,221
18,854,476,313 12,551,439,628
3,086,362,580 10,179,999,803
28,959,028,221 31,330,468,046
7,257,530,551 3,163,519,134
10 11
27 26 28 27
28 26 29 25
11
28 27
29 25
11

29

25
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10 28 26
12,393
672,153,069
672,140,676
11 29 25
60,734
3,581,130,194
3,581,069,460
10 28 26
11 29 25
11 28 27 29 25
10
28 26 25
0.7494 0.8990
10,000 7,494 10,000 8,990
SHAN/FOFs F 13,884,673,219 27,418,064,205
111,393,305 113,342,687
13,996,066,524 27,531,406,892
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)
28 26 29 25
1,797,180,601 725,678,471
287,862,320
1,610,196,300 1,892,681,119
1,303,742,778 803,671,600
8,488,678 4,672,367
1,168,583 2,406,858
5,008,639,260 3,429,110,415
5,008,639,260 3,429,110,415
100,338,000
38,026,068 29,146,675
138,364,068 29,146,675
138,364,068 29,146,675
4,783,078,542 3,341,333,631
87,196,650 58,630,109
4,870,275,192 3,399,963,740
4,870,275,192 3,399,963,740
5,008,639,260 3,429,110,415
28 27
29 25
28 26 29 25

212/512
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2015-12

2015-06

BRICs
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4,900,103,077
4,918,930,188
5,035,954,723

137,359,754
76,676,559
45,344,645
15,465,769
77,109,957
63,237,763
31,146,284

103,446,291
34,207,187

467,045,269

668,581,431

142,484,431

443,562,673
13,628,530
513,661,404
14,199,408

89,347,623
994,286,977
620,998,930

1,898,938

2,387,329
1,290,085

2,931,128
2,651,815

13,746,973
245,556
245,556

38,165,887
30,007,796
2,765,602
2,894,284
270,889
18,658,181
679,887
9,783
9,512,243
49,237
393,895
147,711
49,237
598,533
827,757
12,697,064
1,057,457
12,541,581
4,566,053

14,309

12,837
66,417,109
196,696
196,696
196,696

569,760

1,634,599
984
98,290
98,242
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4,783,078,542
5,069,128,652
6,510,873,563

199,276,363
65,722,390
47,816,701
17,847,554
78,567,818
66,562,869
34,871,417

111,393,305
26,380,508

704,581,740

104,169,717
345,481,317
12,262,886
361,537,362
15,932,083

186,574,992
419,676,410
124,393,779

2,807,486

1,990,441
1,597,985

1,615,790
2,742,961

9,929,766
245,556
245,556

38,104,068
28,191,633
2,311,054
984,149
270,889
18,658,181
679,887
9,783
9,512,243
49,237
393,895
147,711
49,237
598,533
827,757
11,840,342
1,057,457
12,541,581
4,566,053

14,309

12,837
66,417,109
196,696
196,696
196,696

384,694

5,670,945
984
98,290
98,242
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2015-06 98,242 98,242
98,242 98,242
2015-10 149,304 149,304
2015-10 215,194 215,194
2017-03 1,751,754
1,451,601
2,567,864
186,695,490
4,783,078,542 3,341,333,631
4,783,078,542 3,341,333,631

28 27

29 25

29 25
€))
@
28 26

995,596

4,845,700

2,570,622

8,411,918

28 26 28 26
29 25

4,588,066

1,176,000

5,764,066

29 26 29 25
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28 26

29 25

28 27 29 25

28 26 29 25
1.0182 1.0175
10,000 10,182 10,000 10,175
21 B 130,000,000 130,817,180
49 365,000,000 366,893,255
60 550,000,000 557,530,050
64 319,000,000 323,726,304
882 100,000,000 100,628,600
886 40,000,000 40,527,560
5 180,000,000 181,244,700
13 190,000,000 191,313,470
24 100,000,000 100,193,400
3 100,000,000 100,799,100
3 100,000,000 101,418,400
7 100,000,000 100,134,300
25 100,000,000 100,379,500
169 100,000,000 100,218,500
48 100,000,000 100,112,800
460 100,000,000 100,415,600
16 2,674,000,000 2,696,352,719
7 8
28 7 25 29 7 25
30,368,964 83,637,186
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20,290,655,528 26,079,756,639
- 8,041,628
20,321,024,492 26,171,435,453
20,321,024,492 26,171,435,453
30,358,601 91,696,813
4,413,766 6,588,270
48,551,415 67,200,298
74 204
441,435 486,703
83,765,291 165,972,288
83,765,291 165,972,288
12,373,511,437 13,411,132,240
7,863,747,764 12,594,330,925
20,237,259,201 26,005,463,165
20,237,259,201 26,005,463,165
20,321,024,492 26,171,435,453
7 8
27 7 28 28 7 26
28 7 25 29 7 25
775 -
1,899,804,929 4,149,573,893
1,899,804,154 4,149,573,893
6,707 56,758
7,585,393 12,619,286
83,439,316 129,457,836
760,950 980,317
91,792,366 143,114,197
1,991,596,520 4,006,459,696
1,991,596,520 4,006,459,696
1,991,596,520 4,006,459,696
198,013,179 798,874,712
4,725,923,571 7,863,747,764
6,107,499,297 4,610,042,368
6,107,499,297 4,610,042,368
1,176,091,763 3,087,044,191
1,176,091,763 3,087,044,191
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7,863,747,764

12,594,330,925

28 7 26
29 7 25
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8
28 7 26
29 7 25
28 8 26 42
10,000 60 10,000 56
7 8
28 7 25 29 7 25
12,373,511,437 13,411,132,240
1 1 1.6355 |1 1.9391
(10,000 16,355 )|(10,000 19,391 )
7 8
27 7 28 28 7 26
28 7 25 29 7 25
133,195,026 429,253,176
0 1,433,824,547
7,765,893,363 9,745,048,902
1,280,108,699 986,204,300
9,179,197,088 1 7,418.41 12,594,330,925 1
9,390.94
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28 7 26
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3)
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21 7 28 28 7 25
1,855,756,805
1,855,756,805
28 7 26 29 7 25
3,845,871,526

3,845,871,526
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8
28 7 26
29 7 25
7 8
28 7 25 29 7 25
4,903,400,291 12,373,511,437
8,809,984,580 5,733,434,156
1,339,873,434 4,695,813,353
@
(b)
10,444,854,275 26,079,756,639
10,444,854,275 26,079,756,639
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28 7 25 29 7 25
504,500,366 922,209,919
20,878,642,500 25,911,113,630
14,605,782 -
37,178,950 54,081,780
21,434,927,598 26,887,405,329
21,434,927,598 26,887,405,329
24,707,500 -

- 8,041,628

1,235 2,258

2,238 7,646
24,710,973 8,051,532
24,710,973 8,051,532
10,231,938,584 10,765,209,220
11,178,278,041 16,114,144,577
21,410,216,625 26,879,353,797
21,410,216,625 26,879,353,797
21,434,927,598 26,887,405,329
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28 7 26
29 7 25
1
2
3
28 7 25 29 7 25
10,231,938,584 10,765,209,220
1 20025 |1 2.4969
(10,000 20,925 )[(10,000 24,969 )
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28 7 26

29 7 25

)
1)

2)

3)

(2
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)
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©)

28 7 26
29 7 25

28 7 25

28 7 25

4,201,305,612
6,279,194,331

248,561,359

535,090,064
9,696,848,520

10,231,938,584
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29 7 25
10,231,938,584
2,024,830,986
1,491,560,350

29 7 25
320,354,945
10,444,854,275
10,765,209,220
@

381,300 1,766.00 673,375,800

248,800 3,807.00 947,181,600

888,000 988.90 878,143,200

548,600 1,312.00 719,763,200

50,900 9,833.00 500,499,700

175,100 4,620.00 808,962,000

1,959,000 491.60 963,044,400

185,500 4,732.00 877,786,000

557,500 1,735.00 967,262,500

102,800 11,950.00 1,228,460,000

719,700 1,687.00 1,214,133,900
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105,400 11,795.00 1,243,193,000
321,800 4,467.00 1,437,480,600
105,300 7,070.00 744,471,000
203,300 4,797.00 975,230,100
378,900 3,066.00 1,161,707,400
184,100 4,175.00 768,617,500
93,900 7,863.00 738,335,700
150,000 5,010.00 751,500,000
151,700 9,328.00 1,415,057,600
463,500 1,704.00 789,804,000
331,500 2,736.00 906,984,000
70,900 11,860.00 840,874,000
186,700 4,025.00 751,467,500
1,909,900 704.70 1,345,906,530
468,300 1,927.00 902,414,100
303,500 2,511.00 762,088,500
78,200 7,639.00 597,369,800
11,324,100 25,911,113,630

(b)
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10 11

28 26 29 25
166,483,443 198,905,813
8,263,115,951 9,021,912,810
34,829,757 26,842,166
8,745,501 14,695,527
8,473,174,652 9,262,356,316
8,473,174,652 9,262,356,316
11,469,853 20,642,972
1,303,343 1,315,146
11,936,472 10,959,900
508,763 553,318
25,218,431 33,471,336
25,218,431 33,471,336
7,179,043,374 5,971,318,163
1,268,912,847 3,257,566,817
929,059,481 2,346,642,531
8,447,956,221 9,228,884,980
8,447,956,221 9,228,884,980
8,473,174,652 9,262,356,316
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10 11
27 26 28 27
28 26 29 25
24,839 2,373
1,427,294,593 2,350,848,205
1,427,319,432 2,350,850,578
52,724 143,553
2,544,697 2,767,457
23,522,766 23,062,765
508,832 553,664
26,629,019 26,527,439
1,400,690,413 2,324,323,139
1,400,690,413 2,324,323,139
1,400,690,413 2,324,323,139
368,768,505 477,784,370
110,378,147 1,268,912,847
347,369,086 902,280,152
377,879
346,991,207 902,280,152
760,164,951
760,164,951
1,268,912,847 3,257,566,817
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11
28 27
29 25
28 29 25
10 11
28 26 29 25
6,311,340,911 7,179,043,374
4,209,996,351 2,794,504,021
3,342,293,888 4,002,229,232
7,179,043,374 5,971,318,163
10 11
27 26 28 27
28 26 29 25
11
28 27
29 25
11

29

25
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@
@
10 28 26
3,259
1,033,979,623
1,033,982,882
11 29 25
12,854
1,861,286,123
1,861,273,269
10 28 26
11 29 25
11 28 27 29 25
10
28 26 25
1.1768 1.5455
10,000 11,768 10,000 15,455
F( FOFs 2,563,334,700 9,021,912,810
26,380,508 26,842,166
2,589,715,208 9,048,754,976
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@
( )
28 25 ) 29 25 )
8,080,210,897 8,411,871,687
4,820,971 9,227,928
8,085,031,868 8,421,099,615
8,085,031,868 8,421,099,615
6,935,879 18,007,572
2,086,920 2,173,854
23,373,440 23,477,495
324,000 324,000
32,720,239 43,982,921
32,720,239 43,982,921
2,943,639,599 2,475,858,943
) 5,108,672,030 5,901,257,751
1,214,212,329 2,081,484,851
8,052,311,629 8,377,116,694
8,052,311,629 8,377,116,694
8,085,031,868 8,421,099,615
@

( )

27 28 28 26

28 25 29 25
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1,200,632,036 1,809,194,085
3,928,161 4,452,702
43,995,319 48,232,515
648,000 648,000
48,571,480 53,333,217
() 1,152,060,556 1,755,860,868
() 1,152,060,556 1,755,860,868
() 1,152,060,556 1,755,860, 868
176,637,979 302,732,002
()

( ) 3,197,000, 749 5,108,672,030
3,027,709,108 2,542,718,462
3,027,709,108 2,542,718,462
2,001,460,404 3,203,261,607
2,001,460,404 3,203,261,607

() 5,108,672,030 5,901,257,751

©))
( )
( )
28 25 ) ( 29 25 )

1. 2,284,507,397 |1. 2,943,639,599
2,190,084,437 1,376,207,922
1,530,952,235 1,843,988,578

2. 2.

2,943,639,599 2,475,858,943
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27 28
28 25

28 26
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(73,543,915 )

(901,878,662 )
(3,894,459,701 )
(238,789,752 )

(71,856,812 )

(1,381,272,054 )
(3,819,772,900 )
(628,355,985 )

5,108,672,030 ( 17,354.92 )| 5,901,257,751 ( 23,835.16
)
)
1.
2.
3.
( RMC
) RMC
RMC IRMC
IRMC
RMC
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28 25 ) ( 29 25 )
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27 28 28 26
28 25 29 25
( )
28 25 ) ( 29 25 )
2.7355 3.3835
27,355 ) ( 33,835 )
®
(
( 29 25 )
()

1,040,686,835

8,411,871,687

1,040,686,835

8,411,871,687

(

)
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( )

28 25 ) 29 25 )
208,668 876,335
953,772,794 1,030,513,707
19,513, 556,800 22,132,419,300
509,229,999 69,561,282
22,097,652 15,239,440

20,998,865,913

23,248,610,064

20,998,865,913

23,248,610,064

452,122,463 188,200,985
27,234,956 51,607,185
2,613 2,823

2,693
479,362,725 239,810,993
479,362,725 239,810,993

3,178,001,942

2,846,580,910

(

)

17,341,501,246

20,162,218,161

20,519,503,188

23,008,799,071

20,519,503,188

23,008,799,071

20,998,865,913

23,248,610,064
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25 ) 16

3,294,526,172
1,546,279,175
1,662,803,405

( )
1,393,740,601

532,815,417
1,251,445,924
3,178,001,942

3,178,001,942

3,178,001,942
1,199,875,931
1,531,296,963

( )
1,272,460,789

533,433,286
1,040,686,835
2,846,580,910

2,846,580,910
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( 28 25 ) ( 29 25 )

() ()
1,302,457,582 4,183,240,568
1,302,457,582 4,183,240,568

)
28 25 ) ( 29 25 )
)
27 28 28 26
28 25 29 25
)
28 25 ) ( 29 25 )
6.4567 8.0830
64,567 ) ( 80,830 )
( 29 25 )
677,000 655.00 443,435,000
1,616,600 314.00 507,612,400
24,100 3,105.00 74,830,500
270,200 1,422.00 384,224,400
72,600 2,796.00 202,989,600
312,000 3,440.00 1,073,280,000
442,900 951.00 421,197,900
91,200 4,765.00 434,568,000
5,400 4,410.00 23,814,000
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228,700 2,922.00 668,261,400
338,100 1,446.00 488,892,600
189,300 1,846.00 349,447,800
193,500 2,524.00 488,394,000
357,900 2,009.00 719,021,100
119,800 1,885.00 225,823,000
326,800 1,629.00 532,357,200
355,200 2,210.00 784,992,000
317,900 1,774.00 563,954,600
390,400 2,041.00 796,806,400
9,100 4,920.00 44,772,000
274,800 1,188.00 326,462,400
430,600 1,081.00 465,478,600
143,100 2,929.00 419,139,900
562,100 956.00 537,367,600
99,100 4,040.00 400,364,000
75,200 1,864.00 140,172,800
35,000 7,290.00 255,150,000
168,400 2,702.00 455,016,800
147,900 3,015.00 445,918,500
374,900 1,879.00 704,437,100
335,400 848.00 284,419,200
64,300 2,258.00 145,189,400
797,900 629.00 501,879,100
40,800 8,440.00 344,352,000
138,600 1,266.00 175,467,600
40,200 1,418.00 57,003,600
347,100 620.00 215,202,000
108,600 3,170.00 344,262,000
169,400 3,210.00 543,774,000
255,600 1,927.00 492,541,200
543,300 861.00 467,781,300
61,000 3,700.00 225,700,000
593,700 1,423.00 844,835,100
206,100 3,145.00 648,184,500
228,200 3,015.00 688,023,000
441,500 2,068.00 913,022,000
480,200 736.00 353,427,200
283,700 1,565.00 443,990,500
75,800 5,210.00 394,918,000
87,600 4,170.00 365,292,000
44,700 6,270.00 280,269,000
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7,610,000
17,095,000

14,002,000

22,132,419,300
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10 11
28 26 29 25
380,928,001 818,609,106
547,508,845 913,824,221
28,380,386,038 44,747,693,920
198,196
29,308,822,884 46,480,325,443
29,308,822,884 46,480,325,443
67,705

37,894,899 102,192,932
4,418,119 6,690,526
153,265,283 223,019,322
1,052,814 1,248,091
196,698,820 333,150,871
196,698,820 333,150,871
19,489,917,657 22,971,861,337
9,622,206,407 23,175,313,235
592,071,386 7,868,346,639
29,112,124,064 46,147,174,572
29,112,124,064 46,147,174,572
29,308,822,884 46,480,325,443
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10 11

27 26 28 27

28 26 29 25
70,819 7,568
2,613,996,110 7,544,024,277
4,340,869,054 3,479,451,224
1,726,802,125 11,023,483,069
133,614 385,354
8,080,188 12,186,606
281,438,957 406,223,629
1,574,572 1,777,974
291,227,331 420,573,563
2,018,029,456 10,602,909,506
2,018,029,456 10,602,909,506
2,018,029,456 10,602,909,506
123,927,709 1,653,547,370
7,084,793,169 9,622,206,407
5,948,866,249 7,759,071,965
5,948,866,249 7,759,071,965
1,517,351,264 3,155,327,273
1,517,351,264 3,155,327,273
9,622,206,407 23,175,313,235
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11
28 27
29 25
@
60 61
@ 28 27 29 25
10 11
28 26 29 25
11,698,485,739 19,489,917,657
10,271,965,052 9,295,643,901
2,480,533,134 5,813,700,221
19,489,917,657 22,971,861,337
10 11
27 26 28 27
28 26 29 25

155,728,661

216,412,254

11
28 27
29 25
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11
29 25

€))
@
®

10

28

26

2,600,976,246

2,600,976,246

11

29

25

7,380,866,420

7,380,866,420

10
28 26
44,097,328 44,029,623 67,705
44,029,623 67,705
11
29 25
87,933,504 88,131,700 198,196
88,131,700 198,196
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11 28 27 29 25
10 11
28 26 29 25
1.4937 2.0089
10,000 14,937 10,000 20,089

T.Rowe Price Funds SICAV — U.S.
Blue Chip Equity Fund 2,735,797.140 79,201,327.200
T.Rowe Price Funds SICAV — U.S.
Large-Cap Growth Equity Fund 5,377,414.280 158,902,591.970
T.Rowe Price Funds SICAV — U.S.
Large-Cap Value Equity Fund 8,001,370.100 159,547,319.790

397,651,238.960

16,114,581.520 44,747,693,920

44,747,693,920
44,747,693,920

1 )
2 )
3.
96.96 100.00
( )
T.Rowe Price Funds SICAV
2010 12 17
2016 12 31
2016 12 31
SICAV
2016 12 31
US us us
Usb usb Usb
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395,979,659 969,102,646 632,554,998
81,270,377 281,780,341 113,670,978
477,250,036 1,250,882,987 746,225,976
TBA - - -
3,340,285 16,880,165 13,636,999
472,447 4,078,939 2,560,152
185,255 704,955 2,994,404
29,170 1,892,186 1,240,492
- 607 497
18,236 7,186 2,497
481,295,429 1,274,447 ,025 766,661,017
181,526 4,279,092 874,656
530,420 721,118 324,323
- 12,757 960
225,735 1,060,087 470,356
172,675 284,497 171,768
1,110,356 6,357,551 1,842,063
480,185,073 1,268,089,474 764,818,954
SICAV
2016 12 31
Us Us us
usD usD UsD
175 48 18,714
2,788,844 8,396,290 13,654,336
2,789,019 8,396,338 13,673,050
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4,097,957 13,860,224 5,201,170
35,046 105,705 53,004

144,651 307,627 163,832

54,345 158,689 69,823

250,030 493,737 220,322

1 4 2

42,939 102,362 58,330

4,624,969 15,028,348 5,766,483

(1,835,950) (6,632,010) 7,906,567

56,943 46,641 33,261

(1,779,007) (6,585, 369) 7,939,828

48,792 148,671 6,701

1,527,532 89,537,978 34,011,901

TBA - - -
(2,516) (101,142) (2,125)

(225) (44,664) 3,007

(1,573,583) 89,540,843 34,019,484

5,174,231 (82,693,692) 60,100,862

TBA - - -
- 4,197 (463)

5 5 (92)

5,174,236 (82,689,490) 60,100,307

4,968,812 265,984 102,059,619

475,363,751 306,183,068 331,498,609

(406,575,201) (726,757,528) (299,424 ,328)

68,788,550 (420,574,460) 32,074,281

73,757,362 (420,308,476) 134,133,900
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406,427,711 1,688,397,950 630, 685,054
480,185,073 1,268,089,474 764,818,954
SICAV
2016 12 31
Us Us us
UsD usD UsD
J
1,724,699 3,520,930 5,067,785
802,087 1,578,128 2,066,853
- (118,893) (711,675)
2,526,786 4,980,165 6,422,963
SICAV
Us Us us
UsD usD UsD
J
2016 12 31 23.28 23.54 18.29
2015 12 31 23.11 22.82 15.78
2014 12 31 *20.52 20.45 16.45

*

U.S. Blue Chip Equity Fund
2016 12 31
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e
At
Canadian Pacfic Rallway Lid uso 13,500 1933465 0.40
1,938,465 040
FANIF
Shire pic, ADR LsSD 14545 2470805 0.52
2470805 052
A FUZ
Deiphi Automotive pic uso 24600 16535826 035
Pantair plc usD 1,000 55,910 oo
1,711,736 036
TAUH
Acthesion Blizzard, Inc. uso 4,300 154886 003
Asna, Inc uso 47230 5837265 1.22
Agilent Technohogies, Inc. usoD 1,700 TF.a01 o.o2
Alaska AlrGroup, Inc. uso 49,700 4337516 oa
Algion Phammaceuticals, Inc, uso 44 TEE 5492218 1,14
Abergan pic T 30092 E34D0D6 132
Alphaitet, Inc. A uso 16250 12935875 2.69
Alphalost, Inc. 2 uso 28588 22176773 462
Amagon.com, inc ush 56,100 42574280 BET
American Aifines Group, Inc uso 194,500 09,147.335 1.90
American Tower Corp., REIT usD 83450 BAE3225 1.B5
Amerpnse Financial, Inc. uso 2.240 247,766 o.os
Antham, Inc. ush SO0 as22s o002
Aon plc usD 1,800 00,862 004
Appia, . uso 36000 4,183,820 oET
AutoZone, Inc. uso 3,100 Z2AETBAE o.51
Ball Gorp, ush 18300 1379820 029
Bank of Mew York Mellon Carp. (The) LSO EIEO0 2008200 063
Becton Dickinson and Go. usD 23,100 3814272 o.re
Biogen., Inc. usD 18,000 5140620 .or
Blackfiock, Inc. uso 2,500 W96TS 020
Eoeing Co. (The) usD 42800 GETOB0E 139
Bristolhyers Squibh Co ush 35500 2082078 043
Broadcom Lid. uso 16800 3002 664 (i =
Cardinal Healh, inc. usD A0 28 BEE oot
Crdgans Corp. uso 63,760 TA22.302 1.55
Cantens Comp ush 8815 477642 000
Chares Sciwab Comp. (The) usD 61500 2420640 0.50
Charter Communications, Inc. A" uso 05B1 2747024 o.5T
Chuibs Ld. uso 3,100 410,161 o.oa
Cigna Comp. uso 135800 18668 038
Ciligroup, inc. UsD 28400 1565338 033
Citizers Financial Group, Inc. usD 10,100 356,328 0.oT
CME Group, Inc. usD BEID 1DETE2 o2l
Coach, Inc. uso 17000 598842 002
Comcast Conp. ‘A usD 19200 1334402 0.28
Consiellation Brands, Inc. A usD 10400 1503 488 0.33
Coston Wholesake CGorp. uso 6700 1076087 o.22
R Bard, Inc. uso 1,600 37600 007
Danahaer Corp. ush 189,210 12439077 289
Dredta Air Line=s, Inc. usD 23300 1,144,962 0.24
DEMTIPLY SIROMA, Inc. usoD 3,500 220,856 0.05
Dolar Ganeral Comp. uso 14800 1083720 023
Doming's Pizza. inc ush 2,500 402500 008
D Pepper Crapple Greup, ne. T 1200 109020 OO2
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B PR MR
B 1 usp  HAE (%)
Ecolal, Inc. (4= 3400 400,350 ooa
Eldu Pont de Memours & Co. ushD 1.200 BT .36 ooz
Elecironic Al Inc. wsh 3,400 2483788 osz
EuLiy & Ca uso 12,500 945570 020
Equiiax, Inc. Uz ez 120,633 ooz
Equinix. inc., REIT ushD 2800 103469 o222
Faceboak, Inc. A wsh 203,800 23.553,166 490
FedEx Corp usD 18500 3458615 072
FIBBIy'NWH Infiarmation Sendces, uso 23268 1773450 0ar

nc.

First Aepublic Bank sD 2881 263,496 0os
Fizard, Inc usD 51,540 B4B82310 114
FleetCor Technoliogies, Inc. wsD 5600 TH2400 Qe
Foriee Corp. ushD 81,205 4400499 og2
General Dyramics Com. 155} 600  103ETE 002
Giabal Paymarts, Inc =D 2800 200,593 Do
‘Gioldman Sachs Group, . [The) usD 1.600 428,328 oo
Harssheands, i ushD 33,400 719,436 015
Herry Schein, Inc. ush 1,500 229,155 0os
Hitton Worlidwida Holdings. Inc usD 132897 3601.509 075
Home Depot, Inc. [The) ush d1400 5574510 1.16
Hurmana, inc. ush 16000 3248240 088
BHS bt Lid. ush 23804 Ba5.2a8 018
Imercontnantal Exchangs. Inc. [V =] 122300 7021707 146
Ul Inec. ush 10800 1230336 026
Iriluive Surgical, Inc. (1 =5 7700 4591964 102
J P Momgan Ghase & Go ush 348,100 JZ71.64T oG8
JB Hunt Transpot Sesvices, Inc. (1 5] 8,500 964,557 020
Johneon Controls intemational pic ush 23 BR3 G, 133 o
Kanzas Ciy Southarm: [§ =] s00 42.280 oo
Kraft Heinz Co. (The) ush 1,600 140,112 003
L Brands, Inc. UsD 3,500 230,510 QoS
L= Viegas Sands Cap. usD AEE00 1975424 041
Lowe's Gos, Ing ED 8,100 4848401 LR
Marmiott intermational, IR, A ush 36,158 3000112 og2
Marzh & Melennan Cos., Inc. wsD 1,000 2107025 024
Masiercard, Inc. &' ush 133,000 12728830 286
Wi Kiessan Com. En 3 SL.389 Qo
Mearck & Co_ Inc. ushD 20,100 1,178,262 025
MGM Resos intermational ush 103,800 2946882 081
hiorochip Technology., Inc. uwsh 2,700 173,340 Ot
WAool Com. usD Z80.100 18073230 ave
Miotzon Coon Brewing Co. B wsD 13,100 1278560 oay
Moncear ImMermational Ine. A ush 52,100 2333139 028
Monster Beverage Corp, ush 11,400 509,B08 o
Wiorgan Staniey ush 258600 10853614 226
el Imec. wsD 48,500 6038 TS 126
MastEra Endsgy, Inc. ush 11,800 1421782 030
Moriplk Southem Corp. [L=a] 2,000 216E20 004
Wartheam Tnust Com. ush 5630 503475 oo
Morthrog Genumman Corp. ush 6200 1464057 030
Marwegian Crais Lire Haldings Lid. 155} 4%00 179088 004
CTrReily Automative, Inc. [1.=a] 18,300  BO92.TOT 106
PayPal Holdings. Inc. ush B5300 3384704 oro
Prligs Mo iIntemaional, inc. ush 23000 2115540 024
Prcefine Group, Inc. (The) ush 14,630 21,530,730 428
Raytheon Co. usD 1500 el e o] 0oG
Riad Hat. Inc. wsD 32200 2273634 046
Regansdon Pharmmaceuticals, ine. ush 600 22X 1x2 0os
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=1
— a REEE" e Yot
Rockwell Galire, Inc: usD 2000 2EAG4D 008
Roper Technologies nc. uso 8500 1554480 032
Aoas Siores, Inc. uso 55200 366512 076
Royal Ganbbaan Cruses Lid. uso 22500 1886016 039
S&P Global, Inc usD 6,400 EG1 456 14
olesiome com e usD 111,600 7671384 160
Sendcetiow, Inc. usD 60,800 4545408 095
Shenwir-williams Go. [The} uso 1,100 267572 006
Starbucks Corp. uso 27500 1538350 032
State Street Corp, usD B5B00 4318784 090
Stryker Gorp. usoD 43000 5883230 123
T Ameitrade Heiding Corp. uso 153,000 6655500 139
Teaia Motors, Inc. usD 16,056 3445886 072
Therme Fisher SCientfic, Inc. uso 41,700 5800125 123
Time Warnar. Inc. usD 9,100 BT5O966 o8
Tractor Supply GO, uso 15700 1180610 025
Linion Pacific Corp, usD 340 38 468 am
United Continertal Holdings, Inc. UsD 44200 3A23THCE Q87
UniedHealth Groug, Ine uso 71,200 11436144 238
US Bancomp uso 3000 153960 003
Venex Phammaceuticals, Inc. uso 35200 ZEITEI4 054
Visa, Inc. ‘A usoD 165,480 14403407 302
Wabtec Corp, UsD 1,000 E3.280 o1 =}
Walgresns Boots Alliance, Inc. uso 71700 5955402 124
Walt Dizney Ca. [The) usD 2200 2293727 005
Wil Toweers Watson pic uso 10,400 1274416 027
Warkday, Inc. ‘4" uso 150900 10889088 022
¥um! Brands, Inc UsD 23700 2138602 Q48
Zoete, Inc usD 2/A00 1942304 040
471,128,930 8A.11
Hal @t 4TT.250,036 9939
PEEOEERING FRT BB E G 477,250,036 9939
BElEhTv-AHEES it
RS o 477.280,036 90.38
3340288 0.7
FofEE (1 (408,248  [0.09)
MOTE M 480,185,073 100.00
ERHE
BT (%)
FTAUR 4.1
FALAFwE 052
Ha 040
1THFUVE 0.35
FEES M 95.39
B UFEOERE (R Q61
it 100,00
us

U.S. Large Cap Growth Equity Fund
2016 12 31
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FAUS

Agina, Inc. UsD 105320 13011233 108
Alaska Al Group, e UsD 270868 23912227 1.89
Abedon Phamaceuticals, Inc. UsD 143,402 17.593.991 139
Allergan pic uED 52545 11072282 087
Alphabet, Inc. & usD 70,400 56042624 442
Alphabat, Inc. T uED 3881 30812819 244
AMAZGN.CoMm, N usD 144800 109888720 B.ET
Arfeican Arines Goup, IHe. 1= 5] SETO40 2T7AS51.242 218
Amthem. Inc. D #5157 6533223 ns2
Apphe, Inc. D 118000 13713860 108
Biogean. Inc. s 4678 13365326 1.05
Boeing Co. (The) UED 220706 35801977 282
Bristobhtyers Souibh Ca (1 =5) 182100 11266885 089
Caigane Comp. D B4 100 BFEO0EN Lo
Cerfena Comp =D 149862 B4A0T314 068
Cagna Gorp. usD 79400 1067ES06 DB4
Catzens Fnancial Group, Inc UsD 153300 B620.104 044
CME Group, Inc 1= 5] TE260 9042160 |
Caoahco Whokesale Corp. UsD 52400 EBA15964 066
Crown Castie Imernational Corp, REIT - UESD gri00  TAT0.TAZ 08D
Cranaher Carp. =D 3E2200 25954786 2,05
Dollar General Corp. uED 219600 16228.440 .28
Facebook, Inc. A’ UsD 540500 62485585 4153
FadEx Corp. UsD B7.700 16381483 129
First Repubiic Bank =D 25854 23B480T7 009
Fiorive Carp. usD 218750 11854063 054
Hiton Worldwide Holangs. Inc. usD EQ4 438 1B.319.270 143
Horme Depot, inc. (The) uED BS700 11538505 081
Hurmana, nc. usD BES4S 1BO&SE0S1 142
umina, Inc. W=D 234 2985320 0324
Incyte Cofp. usD 31,300 3,161.300 0235
Inbercontinental Exchanga, Inc usD A3EIH0 B84 TES 1.50
Inbuit, inc. usD 91,832 10461,501 083
Inbuftive Sungical, inc. usD 41343 26266035 207
Lowe's Cos., Inc, W=D E3900 4977579 039
Merchk & Co, Inc. LSy BE2>D  517igad 041
MGM Resonts intemaonal uso 93626 26534089 20
Micrasalt Corp. usD BO4.100 S0095430 385
Maongan Stanley usD TREZODE 33520533 264
e, Inc =D 100500 12513288 084
MDA Corp. usn 61231 6841727 os2
CReilly Automotive, Inc. [ 26600 TA02514 053
Pala Allo Mebavorks, inc. ush 28000 3265880 024
PayFal Holdings, Inc. usD 662900 26303872 2107
Philip Mot Intemational, Inc. UsD 152,400 14097752 101
Priceine Group, Inc. (The| =D 48200 GBTO60200 538
QUALCOMM, Inc. usD 507800 30,179.812 309
Rad Hat. Inc. usD 1400100 @922 0o
Rackwell Colling, Inc. ush Tr.500 7205550 0.s7
Rioss Shones, Inc. =D 147300 B.730638 oFr
salesforce.com, inc =D 2TTA00 190958972 181
Servioatiow, Inc. usD 199662 14,926,731 1.18
Starbucis Comp. usD 150,700 EA430.158 nes
Stabe Stres| Corp. usD 223802 17282819 138
Sirykier Corp. usD 129387 15561375 123
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Bk PR MEE

R W i uso b (%)
TD Arnesiirace Hedding Comp. usD 455354 19807899  1.56
Tasla Moiors, Inc =) 84010 18027706 142
TAobie LIS, nc. usD 231,700 13237021 104
Tractor Supply Co usD 137,281 104114863 0.E2
Uinftectidaalth Group, Inc. usD 185,400 31385148 248
Vertex Phamaceuticals, Inc usD 145,000 10,7E3650 085
Viza, Inc A usD 625,000 J48EITS00  1BS
Wuican Materiak: Co, uED B3.,500 10887740 083
Workday, Inc. A’ usD 102500 6EI4208 054
¥umn| Brands, Inc. usD E8,100 SE90826 044

1,250,882.087 D4.64
Hat B 1,280,682,987 9454
EAEONE SRS IR T LS it 1,250,882,087 9854
el hTwaSHEES 8t
iEsESR 1,250,882,987 94.54
AHTFHEE

il
1 1 e e
H im %Y s i usp  EbE (%)
LED My ER £IT I0YDIT P Morgn 807 -
HUTFHRNG | i SNEE M w7 -
ELA 1M07300  LSD  1OERiE0 30isnT Cibsnk (12811 -
ER 4200 U A5TEA FOUXIT  JP Mg [ME -
AN TR DS D i nemn o -
BE FHIEICHHSE 8D & B [1-E1 TR
i 16,680,165  1.33
FOMHETE (R =63 0.03
MR At 1,268,083,474 100.00
B
B (%)
FAUY 9654
FriEAEs: &t 98,64
Bl ooty (fE) 136
it 100.00
us

U.S. Large Cap Value Equity Fund
2016 12 31
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Bt
Fabol-
Ganadian Matural Resources Lid usoD 190800 6135526 060
Canadian Pacilic Rallway Lid. usD 45700 6705653 OB8
TransCanass Corp. uso 61391 2779784 038
15,620,963 2.04
A4 A
TE Connectiity Lid. usD 92950 6447942 0B4
6,447,242 .84
FAUH
Adient pic uso 45073 2525700 034
AES Corp. usD 6847400 7.,551.921 093
Agtna, Inc. usD S2B50 11445981 150
Amencan Express Go. uso 141,100 10462 565 137
Amerprize Financial, Inc. usDo 96,130 10,635,152 1.29
Armgen, ine. uso 12800 1889538 025
Analog Desices, Inc. usD 45100 3287790 043
Apache Corp. uzo 139,700 8386317 1.16
Apple, Inc usoD TA300 8535146 1.13
Appiied Maberials, Inc usD 183150 5921239 Q77
Baker Hughes, Inc. usoD 51,700 3349643 044
Bank of America Comp. usD 361050 7.943.100 1.04
Bank of Mew Yok Melion Corp. [The) uso 310730 14598475 192
Bosing Co. (The) usD TIES0 11,051,783 148
Bunge Lid uso 95650 6823671 0Ea
Camival Corp. usD 1E300 69462653 oal
Ghevron Comp. usoD 81100 9534116 128
Cieco Systems, inc. usD 431050 13062970 1.71
Ciligroup. Inc, usD 212350 12591293 165
Comcast Corp. A’ usD 1900100 13143514 172
Coty, Inc. A" uso 189257 3099096 041
Gumrmines, Inc. usD 41200 5521328 or3
El du Pont de MNemours & Co usD 125300 9181984 120
Emearson Electric Co. usoD 30400 1700272 022
Entergy Gomp. usD 51500 3788855 050
EQT Carp. usD 62950 4109376 054
Exmilon Comp. usD IXB00 11788720 154
Exxon Mobill Gorp. s 206925 18,730,851 245
Fifth Third Bancorp UsD 490700 13,194,506 1.72
FirstEnergy Corp. usD 152040 4739087 062
General Electric Go. usoD 837780 1ToA1 529 233
General Motors o usD 106850 3754709 049
Gilead Soiemoes, Inc uso 58500 4204395 085
Hess Corp. usD 165450 10386951 136
Hologic, Inc. usD 162850 6497715 085
Hinois Tool Worke, Inc. usD 68550 8385036 1.10
Inbel Corp. usD 110500 4021095 053
Intemational Paper Co. usD 10000 5328804 0 OTE

Iwesco Lid. uzD 172450 5218337 OB8

JP. Morgan Chase & Co. usD 330600 2838388322 am
Johnzon & Johnson usD 124100 14343478 188
Johreon Controls Intemational pic usD 289430 12057654 1.58
Kohis Comp. usD 100050 4965482 QEeS
Las Vegas Sands Cop uzD 102350 5484143 072
Loews Com. usD 1863250 8512750 1.3
Lowe's Cos., Inc. uzD 115050 8,192,710 o7
Marzh & McLennan Cos, Inc. usD 140884 9543 536 125
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BNERE WS W
LT i 1 uso  HE (%)
Maitel, Inc. usD 217,850 5088697 O7F6
Medtronic pic usD 181,275 12857537 166
Merck & Co. Inc LISD 184800 114719076 1.4%
MEtLH, Inc: usD 201850 15724427 206
Microoo Conp. uso 323,550 20,157,165 264
Mergan Ciankey usD 450400 19200206 252
Mows Gorp, A ush 37A,TE0 4305600 086
MewtEra Enangy. Ing. Praterance usD 115,195 5702728 075
£.123%
Croedernital Petroieum Corp. usD 205350 14707167 182
PapsiCo, inc usD 105,850 11105678 145
Fiar, Inc uso 631,250 20834553 2858
PEEE Comp. uso 345650 21133041 276
Frilp Moms intemational, inc usD 145,700 13401486 175
Procier & Gambie Ca. The) usD 109,679 8737000 114
CLALEEMM, Inc ush 180,650 8T 129
Raythaon G, uso 35400 5030694 066
Southweot Airines Go. usD 154800 TIIE41Z 101
Stesicyele, nE. usD 58,180 4483482 059
Teoas Instruments, inc. ush BA5E0  BAGAEI3 0B85
Thamme Figher Sciemeic, Ing usp B4BS0  9B0083 120
T-Mobie US, Inc. usD ESE00  3ATOTIS 04l
TweeriyFrs Cenbury Fox, e, B usD 417600 11396304 149
Ty=an Foods, Inc. &' usD 187,450 BA4B3ATE 111
United Technologies Corp. iz B1,500 @D54.048 118
LIS Bancomp =) 120,150 E.1E5098 08!
VEREIT, Inc., REIT uso 529,508 4453171  OB58
Viertzon Commurications, Inc LD 129,350 TABSEIR 8T
Vuican Maberials Go. usD 49000 6309356 OB2
WaHart Stones, inc. usD 100,750 6OTAEST Qo1
Welk Famo & Ga. usD 284000 15614300 204
Waysrhasusar Co., RET ush 180,450 4827080 059
XL Group Lid usD 245272 9043740 120
724,157,071 9469
B M T4EZZ59TE 9787
AR T T LM 2 746,225,076 9787
WilEhTWwa¥iEaES
ATEERESE A 746,225,976  97.57
AETHEE]
Fil
i 1 e HAE
He - o teEE BSHFR usp e (%)
ELR 000 WsD 5338 ILOVIT  JP Momen 457 =
AT it SIHERE 2 4r -
ELR 4RI USD 51258 A0UANT  JP Moman {850 -
HF TS I SE 3D M (360| -
ANTRNE O SIME (D & i Lot
-
By 13536000 1TE
ToMEEE (R 4585878 088
wE TE4,618,964 100.00
ER L
BERERE R (%)
FANS 9463
fr e
AARE [+1.73
HEES It 9757
BlERorEoma (D 243
ik 100,00

us
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2016 12 31
a
b
1
C
2016 12 31 2016 12 31

1.3432
1.0168
0.9478 0.9034
8.6099
9.0561
116.74
0.8075

d

3
e
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f
2016 12 31
/
1.7 -
Goldman Sachs 90,000
Morgan Stanley 472,595 -
670,000 -
RBS
1,37
Barclays Bank - -370,000
5,520,000
Deutsche Bank -
7
HSBC Bank - 6,750,000
1,110,652
J.P_Morgan -
us Citibank - 2,980,000
us Goldman Sachs - 53,000
us J.P_Morgan - 300,000
us J.P_Morgan 38,000 -
us Merrill Lynch - 163,000
us Morgan Stanley - 1,612,129
us Nomura - 3,000
a)
2016 12 31
A
A
QFI11I A
QFII A A
QFII A
A
A
TBA
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To Be Announced TBA
TBA
TBA
TBA
d)
CSSF 2016 12 31
66.00
us 745.24
4.91
us (87.42)
us 30.81
us (8.60)
2016 12 31
Jd 0.047783 2016 1 21
Jd 0.050598 2016 2 19
Jd 0.045296 2016 3 18
Jd 0.061586 2016 4 21
Jd 0.041783 2016 5 20
Jd 0.050731 2016 6 21
Jd 0.049539 2016 7 21
Jd 0.049818 2016 8 22
Jd 0.053649 2016 9 21
Jd 0.052812 2016 10 21
Jd 0.049426 2016 11 21
Jd 0.058541 2016 12 21
us Jd 0.025854 2016 1 21
Jd 0.024308 2016 2 19
Jd 0.025207 2016 3 18
Jd 0.025845 2016 4 21
Jd 0.023541 2016 5 20
Jd 0.024532 2016 6 21
Jd 0.024112 2016 7 21
Jd 0.023325 2016 8 22
Jd 0.024900 2016 9 21
Jd 0.023028 2016 10 21
Jd 0.022269 2016 11 21
Jd 0.025447 2016 12 21
Jd 0.016350 2016 2 19
Jd 0.030053 2016 5 20
Jd 0.048934 2016 8 22
Jd 0.022086 2016 11 21
2016 4 30 0.025 0.001
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2016 5 1 0.017 0.0005
0.07 0.01%
40,000
a
2016 12 31 Taxe d’
Abonnement A Q
0.05 I J S Z 0.01
b
2016 12 31
2016 12 31
5,893,857
8
a
S.a.r.l.
us
us
us
us
b
2016 12 31
Jd 0.03 0.03
us ad 0.04 0.04
ad 0.06 0.06
us 0.03 0.03
us 0.03 0.03
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us 0.03 0.03
* 2016 12 31
c
2016 12 31
3
us 15
us 12
us 9
us 15
2016 6 6 Dell usS
2013
2016 6 10
Dell us
Dell 0.75 2016 6 30
2016 7 7 Dell
Dell
1,322,990 2015 12 31 2016 12 31 us
A1 J Q Q(GBP) 0.19% 0.22%
0.18% 0.26% 0.24% Dell
Dell US
2016 12 31
25,980
us 4,895
1,741,420
us 90,684
us 384,297
us 214,644
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10 11
28 26 29 25

294,712,961 377,084,957
14,259,767,649 16,150,105,458
78,072,072 66,872,531
13,600,905 27,647,359
14,646,153,587 16,621,710,305
14,646,153,587 16,621,710,305
12,918,348 26,162,124
2,236,062 2,421,060
20,460,012 20,175,905
766,532 819,691
36,380,954 49,578,780
36,380,954 49,578,780
15,455,209, 820 13,391,947,325
845,437,187 3,180,184,200
200,189,384 2,320,360,945
14,609,772,633 16,572,131,525
14,609,772,633 16,572,131,525
14,646,153,587 16,621,710,305
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10 11
27 26 28 27
28 26 29 25
53,899 5,435
1,311,028,201 4,116,250,342
1,310,974,302 4,116,255,777
96,188 275,489
4,418,229 4,967,592
40,827,341 41,397,281
766,647 820,374
46,108,405 47,460,736
1,357,082,707 4,068,795,041
1,357,082,707 4,068,795,041
1,357,082,707 4,068,795,041
158,788,228 900,751,965
371,808,552 845,437,187
129,837,317 857,578,311
321,306,482
129,837,317 536,271,829
148,788,577
148,788,577
845,437,187 3,180,184,200

267/512



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

11
28 27
29 25
28 27 29 25
10 11
28 26 29 25
10,819,286,506 15,455,209,820
8,334,951,011 5,998,726,005
3,699,027,697 8,061,988,500
15,455,209,820 13,391,947,325
845,437,187
10 11
27 26 28 27
28 26 29 25
11
28 27
29 25
11
29 25
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€))
@
10 28 26
8,615
1,142,075,789
1,142,067,174
11 29 25
35,428
3,134,998,406
3,134,962,978
10 28 26
11 29 25
11 28 27 29 25
10
28 26 25
0.9453 1.2375
10,000 9,453 10,000 12,375
FOFs F 13,106,724,118 16,150,105,458
65,722,390 66,872,531
13,172,446,508 16,216,977,989
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10 11
( 28 7 25 ) ( 29 7 25 )
13,481,083,738 14,984,396,957
16,744,971 36,450,273
13,497,828,709 15,020,847,230
13,497,828,709 15,020,847,230
16,744,971 36,450,273
2,810,935 3,186,945
46,380,467 50,194,221
2,483,993 1,643,871
68,420,366 91,475,310
68,420,366 91,475,310
14,392,459,298 12,640,315,427
963,050,955 2,289,056,493
853,231,318 1,742,527,334
13,429,408,343 14,929,371,920
13,429,408,343 14,929,371,920
13,497,828,709 15,020,847,230
10 11
( 27 7 28 ( 28 7 26
28 7 25 ) 29 7 25 )
2,743,044,086 3,540,743,037
2,743,044,086 3,540,743,037
5,464,592 6,364,534
90,165,763 100,610,454
2,483,993 3,665,582
98,114,348 110,640,570
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2,841,158,434 3,430,102,467
2,841,158,434 3,430,102,467
2,841,158,434 3,430,102,467
508,729,015 878,324,441
1,627,485,822 963,050,955
247,433,177 700,329,422
- 459,637,024

247,433,177 240,692,398
505,540,535 1
505,540,535 -
963,050,955 2,289,056,493
10 11

28 7 25 ] [ 29 7 25 ]
8,828,514,566 14,392,459,298
9,466,554,869 6,660,331,765
3,902,610,137 8,412,475,636
14,392,459,298 12,640,315,427

963,050,955
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10 11
27 7 28 28 7 26
28 7 25 29 7 25
0 1,275,735,195
4,892,455,497 4,579,351,527
853,231,318 466,792,139
5,745,686,815 1 3,992.14 6,321,878,861 1
5,001.34

10 11
27 7 28 28 7 26
28 7 25 29 7 25
26 198
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10 11
[ 28 7 25 ] [ 29 7 25 ]

(1) (1)

(2) 2

(3 (3)
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10 28 7 25
2,190,994,024
2,190,994,024
11 29 7 25
2,696,030,326

2,696,030,326
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10 11
28 7 25 ] [ 29 7 25 ]
1 0.9331 1.1811
(1 (9,331 ) (11,811 )
1)
2
6,523,180,078 14,984,396,957
6,523,180,078 14,984,396,957
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( 28 7 25 ) ( 29 7 25 )
197,688,410 126,481,125
334,819,522 -

: 334,364,272
12,573,327,856 14,268,898,954
276,713,756 223,362,638
- 122,376
171,697,535 286,867,321
8,754,335 -
13,563,001,414 15,240,096,686
13,563,001,414 15,240,096,686
- 145,764

65,028,549 218,921,358
16,744,971 36,450,273

- 778

33,362 10,800
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81,806,882 255,528,973
81,806,882 255,528,973
7,480,348,318 6,523,180,078
6,000,846,214 8,461,387,635
13,481,194,532 14,984,567,713
13,481,194,532 14,984,567,713
13,563,001,414 15,240,096,686
2 28 2 27
28 7 25 29 7 25

133

60

61

12
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[ 28 7 25 ] [ 29 7 25 ]
4,623,274,514 7,480,348,318
4,903,738,363 3,407,787,438
2,046,664,559 4,364,955,678
7,480,348,318 6,523,180,078
7,480,348,318 6,523,180,078
7,480,348,318 6,523,180,078

27 7 28 28 7 26
28 7 25 29 7 25

26 198
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[ 28 7 25 ] [ 29 7 25 ]

(D) (D)

(2 (2
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( 28 7 25 )
654,068,328
15,378,844
669,447,172

( 29 7 25 )

474,189,347
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3,432,833

470,756,514
28 7 25
29 7 25

19,605,328 19,727,704 122,376

19,605,328 19,727,704 122,376

19,605,328 19,751,092 145,764

19,605,328 19,751,092 145,764

39,210,656 39,478,796 23,388
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[

28 7 25

]

[

29 7 25

]

(1

1.8022

(18,022 )

22971

(22,971 )

)
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TENARIS SA 132,877 13.600 1,807,127.20
BASF SE 27,644 80.920 2,236,952.48
KONINKLIJKE DSM NV 35,404 62.940 2,228,327.79
LINDE AG 16,268 169.900 2,763,933.20
SMURFIT KAPPA GROUP PLC 42,639 25.280 1,077,913.92
UMICORE 27,691 65.190 1,805,176.29
LEONARDO SPA 168,621 15.000 2,529,315.00
PHILIPS LIGHTING NV-W/I 17,849 30.505 544,483.74
SIEMENS AG-REG 28,496 116.350 3,315,509.60
CONTINENTAL AG 8,730 190.550 1,663,501.50
VOLKSWAGEN AG-PFD 20,053 135.850 2,724,200.05
LVMH MOET HENNESSY LOUISVUITTON

SA 9,305 219.150 2,039,190.75
IACCOR SA 35,189 40.600; 1,428,673.40
YOOX SPA 56,783 26.050 1,479,197.15
PERNOD-RICARD SA 21,051 114.700 2,414,549.70
HENKEL AG & CO KGAA VORZUG 19,784 118.000 2,334,512.00
BAYER AG 37,259 111.300 4,146,926.70
UCB SA 32,948 60.530 1,994,342.44
ABN AMRO GROUP NV-CVA WI/I 67,127 23.740 1,593,594.98
INTESA SANPAOLO-RSP 881,075 2.656 2,340,135.20
ANIMA HOLDING SPA 203,582 7.000 1,425,074.00
DEUTSCHE BOERSE AG 16,239 91.460 1,484,853.10
AXA SA 99,708 24.635 2,456,306.58
WORLDLINE SA 26,954 33.240 895,950.96
NOKIA OYJ 484,957] 5.325 2,582,396.02
CELLNEX TELECOM SAU 31,331 18.625 583,539.87
E.ON SE 371,925 8.340 3,101,854.50
FORTUM QYJ 56,145 13.860 778,169.70
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2,977,630 55,775,707.79
(7,228,531,729)

BAE SYSTEMSPLC 229,501 6.015 1,380,989.86
BALFOUR BEATTY PLC 462,385 2.642) 1,221,621.17
WEIR GROUP PLC/THE 41,988 18.850 791,473.80
ITV PLC 441,349 1.755 774,567.49
MARKS & SPENCER GROUP PLC 515,291 3.261] 1,680,363.95
BRITISH AMERICAN TOBACCO PLC 68,911 54.130) 3,730,152.43
RECKITT BENCKISER GROUP PLC 29,847 76.230 2,275,236.81
BTGPLC 195,944 6.640) 1,301,068.16
LLOYDS BANKING GROUP PLC 2,869,203 0.678 1,947,901.91
STANDARD CHARTERED PLC 197,204 8.176 1,612,339.90
AVIVA PLC 358,083 5.265 1,885,306.99
MICRO FOCUS INTERNATIONAL 43,100 22.270) 959,837.00
SPECTRIS PLC 37,880 26.340 997,759.20
5,490,776 20,558,618.67

(2,980,794,120)

SIKA AG-BR 408 6,460.000 2,635,680.00
SCHINDLER HOLDING-PART CERT 10,385 202.200) 2,099,847.00
ROCHE HOLDING AG-GENUSSCHEIN 16,204 242.600) 3,931,090.40
UBS GROUP AG-REG 162,733 16.990 2,764,833.67
189,730 11,431,451.07)

(1,343,309,815)

SVENSKA CELLULOSA AB-B SHS 193,421 65.350 12,640,062.35
HUSQVARNA AB-B SHS 194,265 82.300 15,988,009.50
ESSITY AKTIEBOLAG-B 83,226 233.300) 19,416,625.80
ELEKTA AB-B SHS 233,747 78.950) 18,454,325.65
SKANDINAVISKA ENSKILDA BAN-A 130,662 102.600 13,405,921.20
HEXAGON AB-B SHS 35,574 395.900) 14,083,746.60
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870,895 93,988,691.10

(1,273,546,764)

NORSK HYDRO ASA 320,807, 52.650) 16,890,488.55

DNB ASA 143,174 153.300 21,948,574.20

463,981 38,839,062.75

(539,474,581)

\VESTAS WIND SYSTEMSA/S 20,839 608.500) 12,679,923.00

PANDORA A/S 15,087 689.000) 10,394,943.00

NOVO NORDISK A/S-B 107,543 267.300) 28,746,243.90

143,468 51,821,109.90

(903,241,945)

10,136,480 14,268,898,954

(14,268,898,954)
@)

KLEPIERRE REIT 49,053 1,723,477.15

49,053 1,723,477.15

(223,362,638)

223,362,638

(223,362,638)
1.
2.
3
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28 97.0% 51.4%
1 3.0%

13 100.0% 20.6%
4 100.0% 9.3%
6 100.0% 8.8%
2 100.0% 3.7%
3 100.0% 6.2%
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10 11
28 26 29 25
4,030,000 4,501,200
168,040,762 270,298,807
4,712,706,608 7,178,518,757
4,016,873,411 5,460,090,431
46,169,917 48,653,493
23,626
7,836,020 20,702,445
8,955,656,718 12,982,788,759
8,955,656,718 12,982,788,759
16,093
13,472,246 35,639,845
1,272,429 1,791,236
11,628,503 14,927,307
439,124 652,610
26,828,395 53,010,998
26,828,395 53,010,998
10,731,444,888 11,298,740,571
1,802,616,565 1,631,037,190
107,478,894 2,642,294,206
8,928,828,323 12,929,777,761
8,928,828,323 12,929,777,761
8,955,656,718 12,982,788,759
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10 11

27 26 28 27

28 26 29 25
33,018 3,375
655,900,482 2,941,244 ,682
526,706,529 477,722,030
129,226,971 3,418,970,087
52,450 162,130
2,196,449 3,368,512
20,253,075 28,071,534
861,675 725,362
23,363,649 32,327,538
105,863,322 3,386,642,549
105,863,322 3,386,642,549
105,863,322 3,386,642,549
23,516,287 470,987,227
978,579,278 1,802,616,565
234,984,841 660,849,493
234,984,841 660,849,493
1,188,401,737 142,851,060
1,188,401,737 142,851,060
1,802,616,565 1,631,037,190
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11
28 27
29 25
@
60 61
@ 28 29 25
10 11
28 26 29 25
5,780,248,821 10,731,444,888
6,337,337,896 4,889,018,517
1,386,141,829 4,321,722,834
10,731,444,888 11,298,740,571
1,802,616,565
10 11
27 26 28 27
28 26 29 25
11
28 27
29 25
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11
29 25

€))
@
®

10

28

26

4,793

70,992,928

595,459,730

666,457,451

11

29

25

25,663

1,880,154,380

725,393,292

2,605,522,009

10
28 26
6,028,732 6,012,639 16,093
6,012,639 16,093
11
29 25
6,835,482 6,859,108 23,626
6,859,108 23,626
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28 27 29 25
10 11
28 26 29 25
0.8320 1.1444
10,000 8,320 10,000 11,444
GIM FOFs F 6,139,159,119 7,178,518,757
47,816,701 48,653,493
6,186,975,820 7,227,172,250
Amundi Funds Equity Emerging 32.262.293 48,521,198.180
Focus
48,521,198.180
32,262.293 5,460,090,431
12,687,262,681
5,460,090,431
)
)
42.22 43.04
( )

FOF F
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28 25 29 25 )

4,347,486,501 6,495,400, 760
7,825,526 20,572,759
4,355,312,027 6,515,973,519
4,355,312,027 6,515,973,519
7,825,526 20,572,759
1,893,109 3,022,192
14,387,578 21,457,470
378,563 604,376
24,484,776 45,656,797
24,484,776 45,656,797
5,523,434,278 5,024,413,826
1,192,607,027 545,902,896
59,090,533 1,228,202,955
4,330,827,251 6,470,316,722
4,330,827,251 6,470,316,722
4,355,312,027 6,515,973,519
27 28 28 26

28 25 29 25
407,746,097 1,856,613,386
407,746,097 1,856,613,386
3,386,286 5,665,102
25,735,663 40,422,493
677,136 1,132,900
29,799,085 47,220,495
437,545,182 1,809,392,891
437,545,182 1,809,392,891
437,545,182 1,809,392,891
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88,817,376 282,453,741
112,779,718 1,192,607,027
82,414,587 490,903,703
82,414,587 490,903,703
813,514,090 279,332,930
813,514,090 279,332,930
1,192,607,027 545,902,896
28 25 ) 29 25
2,554,698,503 5,523,434,278
3,765,072,232 2,850,190,845
796,336,457 2,449,211,297
1,192,607,027
5,523,434,278 5,924,413,826
0.7841 1.0021
(7,841 ) (10,921 )
27 28 28 26
28 25 ) 29 25
05
43,308,279 112,902,396
1,076,377,582
40,797,663 73,339,964
15,782,254 38,922,977
99,888,196 1,301,542,919
5,523,434,278 5,924,413,826
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180.84 2,196.91
@
@
@
@
28 25 29 25
304,063,745 1,583,616,347
304,063,745 1,583,616,347
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29

25

2,958,102,177| 6,495,400,760
2,958,102,177( 6,495,400,760
28 25 29 25
141,455,942 212,740,231
898,413 73,943,156
5,872,808,733 7,781,452,963
246,760,113 291,063,490
42,422,280 47,847,902
481,261

18,530,875 1,108,273
22,915,979 27,202,237
6,346,273,596 8,435,358,252
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6,346,273,596 8,435,358,252
325,162

71,516,501 6,673,059

18,376,195 62,856,151

2 176

90,217,860 69,529,386

90,217,860 69,529,386

4,000,749,331 3,809,896,653

2,255,306,405 4,555,932,213

6,256,055,736 8,365,828,866

6,256,055,736 8,365,828,866

6,346,273,596 8,435,358,252

27
26

D
)

©)
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12
133 60 61
28 25 29 25
2,162,552,166 4,000,749,331
2,437,623,438 1,497,948,064
599,426,273 1,688,800,742
448,496,057 347,846,408
574,826,861 331,253,990
196,309,614 172,694,078
860,675
FOF 2,780,256,124 2,958,102,177
4,000,749,331 3,809,896,653
4,000,749,331 3,809,896,653
1.5637 2.1958
(15,637 ) (21,958 )
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1)

(2)
(3)
D)
2

28 25

29 25
(3)

28 25 29 25

215,375,207 1,480,669,178
78,723 74,797,564
9,585,492 1,967,550

205,868,438 1,557,434,292
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28 25 29 25
1 1
() ) () () () ) () ()
3,018,106 3,032,652 14,546
32,047,934 32,514,649 466,715
49,218,508 49,535,979 317,471
1,164,648 1,172,339 7,601
85,449,196 86,255,619 156,099
29 25
MMC NORILSK NICKEL PJSC-ADR 77,996 14.18 1,106,373.26
SEVERSTAL PAO-GDR REG S 28,115 13.78 387,424.70
JD COM INC-ADR 28,380 43.54 1,235,665.20
FOMENTO ECONOMICO MEXICANO
DE CV-SP ADR 13,490 102.72 1,385,692.80
CREDICORP LIMITED 5,844 183.99 1,075,237.56
SBERBANK PAO-SPONSORED ADR 161,902 11.33 1,834,349.66
QIE)EABA GROUP HOLDING LTD-SP 21,040 15226 3,203,550.40
SAMSUNG ELECTRONICS CO LTD-
GDR REG S 1,720 1,125.00 1,935,000.00
SK TELECOM CO LTD-ADR 12,116 27.50 333,190.00
9 12,496,483.58
(1,391,358,481)
16.6% 17.9%
ALFA SAB DECV-A 431,955 27.18 11,740,536.90
1 11,740,536.90
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(73,730,571)
0.9% 0.9%
PETROLEO BRASILEIRO SA-
PETROBRAS PR 320,650 12.88|  4,129,972.00
GERDAU SA-PREF 343,090 10.96|  3,760,266.40
SUZANO PAPEL E CELULOSE SA-
SRR A 68,140 14.01 954,641.40
KROTON EDUCACIONAL SA 155,880 15.36|  2,394,316.80
LOJAS RENNER SA 88,207 29.86]  2,633,861.02
BANCO DO BRASIL SA 63,120 2908  1,835529.60
ITAU UNIBANCO HOLDING SA-PREF| 170,165 37.00]  6,296,105.00
gBA SEGURIDADE PARTICIPACOES 28,140 w2 107707360
ENGIE BRASIL SA 46,070 3511  1,617,517.70
9 24,699,283.52
(873,613,658)
10.4% 11.2%
ERSTE GROUP BANK AG 24,750 34.65 857,711.25
1 857,711.25
(111,159,378)
1.3% 1.4%
TURKIYE PETROL RAFINERILERI AS[ 21,020 107.70|  2,263,854.00
EREGLI DEMIR VE CELIK
EABRIKALARI TAS 172,167 785  1,351,510.95
TURKIYE GARANTI BANKAS] 255,670 10.44]  2,669,194.80
TURKIYE HALK BANKAS 163,650 1448 2,369,652.00
4 8,654,211.75
(270,876,827)
3.2% 3.5%
BRILLIANCE CHINA AUTOMOTIVE
HOLDINGS LT 386,000 18200  7,025,200.00
CHONGQING CHANGAN
AUTOMOBILE CO LTD.B 251,700 1057|  2,660,469.00
CHINA CONSTRUCTION BANK
CORPORATION.H 1,405,000 6.41]  9,006,050.00
SHINA MERCHANTS BANK COLTD- | 40 403 2n85 1106826455
AIA GROUP LTD 198,800 58.00]  11,709,320.00
PICC PROPERTY AND CASUALTY
COMPANY LTD-H 688,000 14.96|  10,292,480.00
PING AN INSURANCE GROUP COMP
OF CHINAL 307,500 57.80|  17,773,500.00
CHINA OVERSEAS LAND &
INVESTMENT 328,000 2580  8,462,400.00
TENCENT HOLDINGS LIMITED 121,800 302.20]  36,807,960.00
IAI\IACC TECHNOLOGIES HOLDINGS 50.500 10500 530250000
CHINA UNICOM HONG KONG
CIMITED 648,000 11.68]  7,568,640.00
CHINA RESOURCES POWER
HOLDINGS CO LTD 340,000 15.14|  5,147,600.00
HUANENG POWER
INTERNATIONAL INC.H 470,000 560  2,632,000.00
13 135,456,383.55
(1,931,608,029)
23.1% 24.9%
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KASIKORNBANK PUBLIC COMPANY

SO 193,000 10850  38,310,500.00
1 38,310,500.00
(127.573.965)
1.5% 1.6%
PT ASTRA INTERNATIONAL TBK 957500  8225.00| 7,875,437,500.00
PT TELEKOMUNIKAS| INDONESIA
el 3,086,000  4,650.00|14,349,900,000.00
2 2 225.337.500.00
(186,602,835)
2.2% 2.2%
S OIL CORPORATION 8.130| 108500.00] 882,105,000.00
LG CHEM LTD 2.552] 335000.00] 854,920,000.00
POSCO 5.070| 322,000.00 1.632,540,000.00
t(T;DHOUSEHOLD & HEALTH CARE 876| 938,000.00 821,688,000.00
HANA FINANCIAL GROUP INC 32.000]  50.600.00] 1.664,740,000.00
f?'DNHAN FINANCIAL GROUP CO 29.820|  52,600.00| 1,568,532,000.00
SAMSUNG FIRE & MARINE
OIS 1837 293,000.00| 538 241,000.00
ﬁgEAFSUNG ELECTRONICS COLTD- 1,281 2,038,000.00| 2,610,678,000.00
SAMSUNG SDI COLTD 5.850| 180,000.00 1,053,000,000.00
KOREA ELECTRIC POWER
ORPaRATION 31,760  45,450.00| 1,443 492,000.00
SK HYNIX INC 17.737]  73.000.00] 1.294.801.000.00
11 14.364,737,000.00
(1432.164.278)
17.1% 18.4%
ECLAT TEXTILECOLTD 21,000 374000 15.334,000.00
CHAILEASE HOLDING COLTD 126,000 85.00]  10,823,400.00
E‘TJSON FINANCIAL HOLDING CO | g54 500 4690  38,458,000.00
\L(_IL_JSNTA FINANCIAL HOLDING CO | 756 oo 1300 956800000
ASUSTEK COMPUTER INC 35,000 28250 9.837,500.00
LARGAN PRECISION COMPANY 000l 548500 27.425,00000
LIMITED
TAIWAN MOBILE COLTD 111,000 108.00]  11.988,000.00
MEDIATEK INC 59,000 25350]  14.956,500.00
VANGUARD INTERNATIONAL
b b 319,000 56.80|  18.119,200.00
9 156,559.600.00
(574573.732)
6.9% 7.4%
AXISBANK LIMITED 111,540 534.80]  59.651.592.00
HOUSING DEVELOPMENT FINANCE
e e 92080 163225 150297,580.00
TATA CONSULTANCY SERVICES 25530 2530.70| 11522277100
3 325.171,943.00
(565.799,180)
6.8% 7.3%
MR PRICE GROUP LIMITED 70,537 17950|  12,661,391.50
FIRSTRAND LTD 208,160 5214 15.546,062.40
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2 28,207,453.90
(242,302,029)

2.9% 3.1%
7,781,452,963
(7,781,452,963)

AL-RAJHI BANK(ML)2020 P-NT
cwW

HANGZHOU HIKVISION DIGI
(BNP)2019 P-NT CW

MIDEA GROUP(BNP)2018 P-NT
cw

MIDEA GROUP(UBS)2018 P-NT
cw

47,893.00[ 816,575.65

164,675.00] 742,980.66

6,245.00f 40,164.71

157,700.00)1,014,465.17

2/376,513.00|2,614,186.19
(291,063,490)
3.5% 85.9%
291,063,490
(291,063,490)

25,260.00] 429,745.85

1 25,260.00] 429,745.85
(47,847,902)
0.6%4 14.1%
47,847,902
(47,847,002)

AL RAJHI BANK(HSBC)2018 P-NT
ELN

338,911,392
(338,011,392)

Amundi Funds
Société d"Investissement a Capital Variable SICAV
2010 12 17 2010
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2016 6 30

Equity Emerging Focus

2016 6

30

2016/06/30 2015/06/30
usb usb
341,961,020 243,055,227
321,109,413 230,652,765
310,621,966 220,867,152
10,487,447 9,785,613
17,649,907 7,611,163
- 39,680
973,676 880,832
891,401 3,365,886
1,260,413 497,623
74,693 7,278
CFD - -
1,517 -
3,462,217 1,939,831
430,498 63
1,484,716 815,764
156,497 121,887
CFD - -
685,611 737,826
- 172
704,895 264,119
338,498,803 241,115,396
2016/06/30 2015/06/30
uSsD usD
4,549,342 4,682,717
4,516,870 4,649,107
20,608 17,518
2,116 29
9,748 16,063
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7,132,620 7,136,448
2,490,272 3,063,021
2,527,923 1,506,981
824,815 1,060,093
62,710 70,053
10,545 9,034
1,004,440 1,187,551
203,642 229,537
3,985 2,149

4,288 8,029
2,583,278 2,453,731
15,885,021 7,355,607
254,736 3,212,185
179,307 158,341
18,902,342 1,531,350
701,834 12,631,062
67,416 99,965
18,133,092 11,199,677
- 8,603
255,463,288 217,741,147
139,946,789 162,120,364
97,383,407 44,412,503
241,115,396 196,702,893
338,498,803 241,115,396

2016 6 30
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513,974,389.54 NAV 1.61
NAV 31,476,349,253.46
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10 11
28 26 29 25

1,430,736,562 3,094,529,403
98,216,047,113 145,461,071,390
475,545,492 716,911,920
114,289,633 158,141,178
100, 236,618,800 149,430,653,891
100,236,618,800 149,430,653,891
140,850,285 230,228,680
14,115,114 22,032,762
124,325,552 146,885,316
1,545,905 1,636,908
280,836,856 400,783,666
280,836,856 400,783,666
85,259,806,714 128,561,246,425
14,695,975,230 20,468,623,800
3,036,581,865 2,389,139,274
99,955,781,944 149,029,870,225
99,955,781,944 149,029,870,225
100, 236,618,800 149,430,653,891

310/512



EDINETOOOO
O000DO0000O0000O0O0(EL2454)
Ooooooooooooooooooad

10 11

27 26 28 27

28 26 29 25
183,239 29,539
3,165,859,754 739,674,371
3,166,042,993 739,644,832
425,680 1,644,966
23,433,975 38,992,197
211,302,002 259,948,434
1,546,321 1,640,792
236,707,978 302,226,389
2,929,335,015 1,041,871,221
2,929,335,015 1,041,871,221
2,929,335,015 1,041,871,221
362,129,129 283,846,069
4,506,217,893 14,695,975,230
9,049,764,100 10,715,774,883
9,049,764,100 10,715,774,883
1,427,212,649 4,185,101,161
1,427,212,649 4,185,101,161
14,695,975,230 20,468,623,800
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11
28 27
29 25
28 27 29 25
10 11
28 26 29 25
38,575,864,198 85,259,806,714
58,070,879,899 68,102,838,215
11,386,937,383 24,801,398,504
85,259,806,714 128,561,246,425
10 11
27 26 28 27
28 26 29 25
11
28 27
29 25
11

29

25
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@
@
10 28 26
29,019
2,755,857,307
2,755,886,326
11 29 25
345,203
467,299,100
467,644,303
10 28 26
11 29 25
11 28 27 29 25
10 11
28 26 29 25
1.1724 1.1592
10,000 11,724 10,000 11,592
FOFS) F( 120,185,963,307 145,461,071,390
704,581,740 716,911,920
120,890,545,047 146,177,983,310
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10 11
28 7 25 29 7 25
81,644,903 172,737,493
89,037,043,168 138,242,791,500
89,118,688,071 138,415,528,993
89,118,688,071 138,415,528,993
81,576,228 172,826,681
8,030,916 12,917,984
76,293,654 116,261,781
199 422
270,274 272,280
166,171,271 302,279,148
166,171,271 302,279,148
71,763,831,119 114,597,813,749
17,188,685,681 23,515,436,096
88,952,516,800 138,113,249,845
88,952,516,800 138,113,249,845
89,118,688,071 138,415,528,993
10 11

271 7 28 28 7 26

28 7 25 29 7 25
2,549 -
4,943,096,824 2,461,841,290
4,943,099,373 2,461,841,290
17,484 163,726
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13,140,746 23,717,553
124,836,985 214,295,682
548,103 566,366
138,543,318 238,743,327
4,804,556,055 2,700,584,617
4,804,556,055 2,700,584,617
4,804,556,055 2,700,584,617
381,022,708 542,663,126
4,354,715,415 17,188,685,681
10,110,605,241 13,743,204,656
10,110,605,241 13,743,204,656
1,700,168,322 5,258,532,750
1,700,168,322 5,258,532,750
17,188,685,681 23,515,436,096
11
28 7 26

29 7 25
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1
28 7 26
29 7 25
28 8 26 38
10,000 21 10,000 20
10 1
28 7 25 29 7 25
71,763,831,119 114,597,813,749
1 1 12395 1 1.2052
(10,000 12,395 )|(10,000 12,052 )
10 1
27 7 28 28 7 26
28 7 25 29 7 25
445,651,839 552,250,394
3,977,881,508 0
12,444,681,421 19,257,576,675
320,470,913 3,705,609,027
17,188,685,681 1 23,515,436,096 1 2,051.98
2,395.15
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11
28 7 26
29 7 25

)
1)

2)

3)

(2
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11
29 7 25
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10 21 7 28 28 7 25
4,903,323,780
4,903,323,780
11 28 7 26 29 7 25
2,280,383,527

2,280,383,527
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11
28 7 26
29 7 25
10 11
28 7 25 29 7 25
29,123,389,582 71,763,831,119
53,335,003,061 65,533,229,212
10,694,561,524 22,699,246,582
@
(b)
99,843,125,452 138,242,791,500
99,843,125,452 138,242,791,500
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28 7 25 29 7 25

857,384,027 2,087,923,840
85,379,399,140 98,519,025,860
4,459,374,000 8,208,452,800
8,158,536,544 24,870,377,220
8,419,542,600 21,304,195,600
214,488,000 -
152,442,048 240,979,860
18,682,542 18,257,330
107,659,848,901 155,249,212,510
107,659,848,901 155,249,212,510
652,785,500 200,000,000
9,516,463 14,040,044
2,099 5,112

10,370 21,811
662,314,432 214,066,967
662,314,432 214,066,967
75,318,140,766 111,967,152,856
31,679,393,703 43,067,992,687
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106,997,534,469 155,035,145,543
106,997,534,469 155,035,145,543
107,659,848,901 155,249,212,510
28 7 26
29 7 25
1
2
3
28 7 25 29 7 25
75,318,140,766 111,967,152,856
1 1.4206 |1 1.3846
(10,000 14,206 )[(10,000 13846 )
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28 7 26
29 7 25

(D)
1

2)

3)

(2
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29 7 25
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28 7 26
29 7 25

28 7 25

28 7 25
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39,762,510,612
41,343,676,609

5,788,046,455

745,369,303
614,529,303

196,487,465
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73,859,605
126,178,911
38,902,013
294,313,140
3,736,086,734
5,699,780,162
750,948,407
1,050,479
340,811
131,077
364,502,953

62,675,660,403

75,318,140,766

29 7 25

75,318,140,766
41,016,028,134
4,367,016,044
29 7 25
819,059,307
722,512,786
231,138,720
72,411,117
126,457,620
38,515,177
294,707,147
3,911,086,273
5,331,119,971
379,565,126
1,138,775
370,266
149,097
195,796,022

99,843,125,452
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111,967,152,856

@

(b)
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10,850,000,000 10,914,666,000
4,750,000,000 4,780,352,500
500,000,000 504,075,000
1,000,000,000 1,008,350,000
300,000,000 337,902,000
1,410,000,000 1,470,897,900
4,620,000,000 4,792,002,600
1,750,000,000 1,816,762,500
4,540,000,000 4,680,649,200
4,220,000,000 4,351,579,600
1,570,000,000 1,619,863,200
2,040,000,000 2,087,899,200
3,620,000,000 3,643,421,400
2,080,000,000 2,091,980,800
740,000,000 742,545,600
148,000,000 187,296,960
600,000,000 809,790,000
510,000,000 679,355,700
570,000,000 729,981,900
1,260,000,000 1,670,558,400
300,000,000 386,034,000
100,000,000 126,865,000
500,000,000 611,600,000
1,200,000,000 1,409,364,000
120,000,000 140,930,400
860,000,000 849,748,800
300,000,000 349,812,000
400,000,000 476,940,000
3,990,000,000 4,951,949,100
2,700,000,000 3,317,355,000
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2,280,000,000 2,817,669,600
650,000,000 779,915,500
400,000,000 486,224,000
800,000,000 961,176,000
1,180,000,000 1,384,895,200
600,000,000 723,114,000
2,790,000,000 3,364,851,600
1,440,000,000 1,715,184,000
1,300,000,000 1,529,151,000
1,220,000,000 1,414,663,200
900,000,000 1,013,004,000
5,430,000,000 6,199,648,200
12,980,000,000 14,589,000,800
89,518,000,000 98,519,025,860
600,000,000 685,494,000
500,000,000 510,785,000
500,000,000 509,730,000
170,000,000 175,030,300
500,000,000 516,965,000
200,000,000 204,538,000
100,000,000 102,207,000
400,000,000 411,408,000
700,000,000 700,616,000
500,000,000 501,490,000
1,250,000,000 1,282,687,500
600,000,000 601,890,000
200,000,000 200,582,000
300,000,000 300,825,000
1,000,000,000 1,002,600,000
500,000,000 501,605,000
8,020,000,000 8,208,452,800
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800,000,000 825,248,000
100,000,000 104,139,000
1,900,000,000 1,905,244,000
600,000,000 612,018,000
400,000,000 408,420,000
300,000,000 308,433,000
152,000,000 156,450,560
270,000,000 277,730,100
1,900,000,000 1,955,974,000
1,322,000,000 1,365,811,080
600,000,000 620,982,000
100,000,000 103,841,000
100,000,000 103,117,000
100,000,000 104,415,000
100,000,000 104,219,000
100,000,000 104,824,000
1,035,000,000 1,075,975,650
159,000,000 165,563,520
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121,000,000 125,572,590
100,000,000 103,461,000
127,000,000 130,251,200
100,000,000 102,825,000
100,000,000 102,399,000
1,300,000,000 1,360,684,000
500,000,000 515,775,000
300,000,000 306,375,000
800,000,000 817,376,000
101,000,000 104,162,310
300,000,000 306,489,000
180,000,000 186,949,800
300,000,000 301,617,000
700,000,000 702,058,000
380,000,000 391,932,000
1,500,000,000 1,556,700,000
234,000,000 243,692,280
100,000,000 103,131,000
214,000,000 219,125,300
201,000,000 207,281,250
303,000,000 311,356,740
500,000,000 504,650,000
400,000,000 401,368,000
500,000,000 502,825,000
166,000,000 169,590,580
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169,000,000 173,816,500
400,000,000 401,188,000
200,000,000 200,674,000
900,000,000 903,042,000
103,580,000 110,196,690
145,369,000 154,668,254
55,077,000 58,540,241
94,964,000 101,391,163
89,890,000 96,187,693
44,299,000 46,952,510
57,626,000 60,739,532
58,940,000 62,143,389
60,203,000 62,498,540
142,970,000 147,543,610
74,756,000 76,891,031
76,638,000 78,670,439
100,000,000 100,184,000
20,260,000 21,452,706
21,307,000 22,577,962
200,000,000 200,598,000
200,000,000 200,242,000
200,000,000 200,616,000
100,000,000 100,384,000
300,000,000 300,957,000
300,000,000 301,008,000
200,000,000 200,232,000
100,000,000 100,519,000
300,000,000 306,411,000
24,279,879,000 24,870,377,220
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200,000,000 200,638,000
300,000,000 298,479,000
100,000,000 99,930,000
900,000,000 898,470,000
400,000,000 399,052,000
800,000,000 797,912,000
300,000,000 300,729,000
100,000,000 100,328,000
300,000,000 302,589,000
1,300,000,000 1,303,120,000
100,000,000 99,612,000
100,000,000 101,193,000
100,000,000 99,660,000
100,000,000 99,667,000
600,000,000 597,816,000
800,000,000 797,504,000
400,000,000 399,380,000
100,000,000 100,208,000
500,000,000 498,615,000
500,000,000 498,350,000
200,000,000 201,504,000
100,000,000 101,622,000
100,000,000 104,199,000
500,000,000 499,700,000
400,000,000 401,108,000

333/512




EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

600,000,000 603,768,000
400,000,000 401,744,000
500,000,000 498,285,000
100,000,000 100,015,800
1,300,000,000 1,299,090,000
100,000,000 102,668,000
100,000,000 102,068,000
100,000,000 101,298,000
200,000,000 209,676,000
100,000,000 104,847,000
200,000,000 208,058,000
100,000,000 104,235,000
400,000,000 398,340,000
2,000,000,000 1,997,680,000
200,000,000 199,094,000
100,000,000 99,690,000
500,000,000 499,425,000
100,000,000 99,710,000
400,000,000 398,676,000
300,000,000 298,836,000
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1,200,000,000 1,195,956,000
1,000,000,000 996,350,000
200,000,000 203,722,000
100,000,000 99,719,000
200,000,000 199,386,000
700,000,000 720,384,000
200,000,000 199,514,000
300,000,000 299,010,000
60,000,000 61,561,800
200,000,000 200,004,000
21,260,000,000 21,304,195,600
152,902,051,480
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10 11
28 26 29 25

327,913,034 406,308,659
14,609,260,194 16,491,786,865
78,513,358 79,942,754
14,500,651 19,558,988
15,030,187,237 16,997,597,266
15,030,187,237 16,997,597,266
13,789,380 18,609,989
2,321,573 2,557,364
21,243,994 21,311,727
776,227 845,793
38,131,174 43,324,873
38,131,174 43,324,873
13,946,320,370 14,291,794,116
1,045,735,693 2,662,478,277
488,638,549 374,447,281
14,992,056,063 16,954,272,393
14,992,056,063 16,954,272,393
15,030,187,237 16,997,597,266
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10 11

27 26 28 27

28 26 29 25
59,466 5,419
1,776,742,508 1,587,308,520
1,776,683,042 1,587,313,939
107,215 286,115
4,515,247 5,228,492
41,718,782 43,571,388
776,353 846,510
47,117,597 49,932,505
1,823,800,639 1,537,381,434
1,823,800,639 1,537,381,434
1,823,800,639 1,537,381,434
182,815,203 421,788,734
2,043,596,028 1,045,735,693
1,370,091,890 1,054,198,829
1,370,091,890 1,054,198,829
726,966,789 553,048,945
726,966,789 553,048,945
1,045,735,693 2,662,478,277
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11
28 27
29 25
28 27 29 25
10 11
28 26 29 25
9,285,027,442 13,946,320,370
8,030,873,913 6,463,211,471
3,369,580,985 6,117,737,725
13,946,320,370 14,291,794,116
10 11
27 26 28 27
28 26 29 25
11
28 27
29 25
11

29

25
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@
10 28 26
7,683
1,576,216,734
1,576,209,051
11 29 25
42,871
1,125,171,670
1,125,128,799
10 28 26
11 29 25
11 28 27 29 25
10
28 26 25
1.0750 1.1863
10,000 10,750 10,000 11,863

FOFs

F 12,468,274,639 16,491,786,865
78,567,818 79,942,754
12,546,842,457 16,571,729,619
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@
10 11
28 25 ) 29 25 )
14,353,259,829 15,682,287,338
12,711,661 32,933,758
14,365,971,490 15,715,221,096
14,365,971,490 15,715,221,096
12,711,661 32,933,758
2,195,390 2,500,220
30,004,232 31,669,819
383,400 480,600
45,294,683 67,584,397
45,294,683 67,584,397
11,406,465,229 11,961,973,863
2,914,211,578 3,685,662,836
( 919,531,514 918,846,928
14,320,676,807 15,647,636,699
14,320,676,807 15,647,636,699
14,365,971,490 15,715,221,096
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@
10 11
27 28 28 26
28 25 ) 29 25 )
1,192,355,039 732,736,938
1,192,355,039 732,736,938
4,117,232 5,013,777
56,269,902 63,895,154
766,800 864,000
61,153,934 69,772,931
1,253,508,973 662,964,007
1,253,508,973 662,964,007
1,253,508,973 662,964,007
215,107,236 158,410,011
2,556,588,203 2,914,211,578
2,547,589,073 1,714,264,958
2,547,589,073 1,714,264,958
1,151,563,961 1,447,367,696
1,151,563,961 1,447,367,696
2,914,211,578 3,685,662,836

®
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(
10 11
( 28 25 ) ( 29 25 )
11,406,465, 229 11,961,973,863
1.2555 1.3081
( )
10 11
( 27 28 ( 28 26
28 25 ) 29 25 )
25,485,049 28,628,338
10 11
262,389,424 342,772,675
0 ©
©
3,091,922,670 3,647,249,488
(657,142,090 (576,074,253
4,011,454,184 4,566,096,416
«y
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2

©)
BlackRock, Inc. RQA Counterparty & Concentration
Risk

BlackRock, Inc. RQA Counterparty & Concentration Risk

10 11

@ )

O] O]
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(
10 11
( 28 25 ) 29 25 )
6,689,500, 648 11,406,465, 229
7,841,457,998 6,192,262,241
3,124,493,417 5,636,753,607
10 28 25
986,705,863
986,705,863
11 29 25
557,106,503
557,106,503
C))
D
@)
(
)
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11,351,637,596

15,682,287,338

11,351,637,596

15,682,287,338

11,351,637,596

15,682,287,338

(

)

29

@

25

( 29

25 )

)

1,242,240,798
60,059,101
5,143,822,108
82,493,744
3,757,204,736
4,966,846,415
152,549,733
257,084,060
9,289,548
51,918,454
68,757,918
8,707,658
27,397,688

15,828,371,961

15,828,371,961
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111,282,032
32,933,758

145,935,392

145,935,392

(

)

11,351,637,596

4,330,798,973
15,682,436,569

15,682,436,569

15,828,371,961

61
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( 29 25 )

11,351,637,596

1.3815

D)

2

3
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Risk

BlackRock, Inc.

RQA Counterparty & Concentration Risk

BlackRock, Inc.
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RQA Counterparty & Concentration

( 29 25 )
@
(
@
( )
(©)
)
)
( 29 25 )
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10,872,857,988
5,875,661,203

5,396,881,595
11,351,637,596

) 11,351,637,596
11,351,637,596

( 29 25 )
)

54,682,071

1,957,789

49,187,972

12,833,967

116,574,412

( 29 25 )
)
) )
)

573,530,711 — 574,100,354 569,643
1,856,766,150 — | 1.864,691,010 7,924,860
36,063,000 — 35,848,271 214,729
2,466,359,861 — | 2,474,639,635 7,569,946
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CANADA GOVERNMENT
INTERNATIONAL BOND 1.625%
2019/2/27

25,000.000

25,089.000

COLOMBIA GOVERNMENT
INTERNATIONAL BOND 8.125%
2024/5/21

230,000.000

292,905.000

COLOMBIA GOVERNMENT
INTERNATIONAL BOND 3.875%
202714125

290,000.000

291,740.000

MEXICO GOVERNMENT
INTERNATIONAL BOND 3.625%
2022/3/15

42,000.000

44,037.000

MEXICO GOVERNMENT
INTERNATIONAL BOND 4.125%
2026/1/21

85,000.000

89,016.250

PERUVIAN GOVERNMENT
INTERNATIONAL BOND 5.625%
2050/11/18

15,000.000

18,390.000

REPUBLIC OF ARGENTINA 7.5%
2026/4/22

190,000.000

204,060.000
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TURKEY GOVERNMENT
INTERNATIONAL BOND 7% 25,000.000 27,445.500
2020/6/5
USTREASURY N/B 1.25%
295,000.000 294,342.150
2019/6/30
USTREASURY N/B 3.125%
1,235,000.000 1,311,755.250
2041/11/15
USTREASURY N/B 1.25%
1,840,000.000 1,836,412.000
2019/4/30
USTREASURY N/B 2.125%
3,795,000.000 3,813,823.200
2024/3/31
USTREASURY N/B 1.375%
1,735,000.000 1,714,874.000
2021/5/31
USTREASURY N/B 2.5%
239,400.000 223,417.650
2046/2/15
US TREASURY N/B 2% 2024/4/30 50,000.000 49,828.000
USTREASURY N/B 1.75%
2,320,000.000 2,330,602.400
2020/12/31
USTREASURY N/B 0.75%
3,135,000.000 3,096,909.750
2019/7/15
USTREASURY N/B 1.25%
620,000.000 594,567.600
2023/7/31
US TREASURY N/B 3% 2047/2/15 1,047,000.000 1,081,236.900
USTREASURY N/B 2% 2024/5/31 3,485,000.000 3.471,513.050
USTREASURY N/B 1.5%
1,525,000.000 1,525,183.000
2020/6/15
USTREASURY N/B 2.375%
2,999,000.000 3,030,759.410
2027/5/15
US TREASURY N/B 3% 2047/5/15 1,580,000.000 1,632,772.000
USTREASURY N/B 1.5%
4,760,000.000 4,761,666.000
2020/5/15
USTREASURY N/B 1.75%
5,650,000.000 5,630,564.000
2022/6/30
US TREASURY N/B 2% 2024/6/30 1,215,000.000 1,209,593.250
USTREASURY N/B 3.75%
857,500.000 1,010,375.100
2043/11/15
USTREASURY N/B 2% 2021/10/31 70,000.000 70,718.900
USTREASURY N/B 1.5%
2,240,000.000 2,212,448.000
2022/1/31
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US TREASURY N/B 2.5%
1,055,000.000 987,374.500
2045/2/15
US TREASURY N/B 1.75%
1,165,000.000 1,162,227.300
2022/3/31
US TREASURY N/B 2.25%
1,090,000.000 1,089,956.400
2027/2/15
US TREASURY N/B 1.625%
900,000.000 902,601.000
2020/7/31
URUGUAY GOVERNMENT
INTERNATIONAL BOND 4.375% 150,000.000 161,025.000
2027/10/27
45,954,900.000 |  46,199,228.560
(5,116,618,566) |  (5,143,822,108)
5,116,618,566 5,143,822,108
(5,116,618,566) |  (5,143,822,108)
EBAY MUD-BABS 5.874%
10,000.000 13,208.300
2040/6/1
METROPOLITAN
TRANSPORTATION 20,000.000 28,013.600
AUTHORITY 6.814% 2040/11/15
NEW JERSEY STATE TURNPIKE
10,000.000 15,125.600
AUTHORITY 7.414% 2040/1/1
NJTRN TR FD BABS 6.561%
10,000.000 11,644.700
2040/12/15
PORT AUTHORITY OF NEW
YORK & NEW JERSEY 4.96% 10,000.000 11,885.600
2046/8/1
PROVINCE OF MANITOBA
14,000.000 14,533.400
CANADA 3.05% 2024/5/14
PROVINCE OF ONTARIO
440,000.000 436,634.000
CANADA 1.25% 2019/6/17
PROVINCE OF QUEBEC
140,000.000 138,191.200
CANADA 2.5% 2026/4/20
UNIVERSITY OF CALIFORNIA
10,000.000 13,574.600
6.583% 2049/5/15
UNIVERSITY OF CALIFORNIA
34,000.000 35,437.860
4.767% 2099/12/31
UNIVERSITY OF CALIFORNIA
15,000.000 15,962.400
4.858% 2099/12/31
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UNIVERSITY OF MISSOURI
5,000.000 6,706.150
5.792% 2041/11/1
718,000.000 740,917.410
(79,942,120) (82,493,744)
79,942,120 82,493,744
(79,942,120) (82,493,744)
FANNIE MAE POOL 3% 2046/7/1
930,350.460 933,802.060
FANNIE MAE POOL 4% 2046/6/1 590,662.490 622,339.710
FANNIE MAE POOL 5.5%
28,358.330 31,723.890
2032/12/1
FANNIE MAE POOL 4.5%
3,591.270 3,691.960
2020/12/1
FANNIE MAE POOL 5.5%
19,874.580 22,247.000
2033/1/1
FANNIE MAE POOL 5% 2035/3/1 86,939.360 95,587.210
FANNIE MAE POOL 5.5%
9,063.190 10,148.860
2033/5/1
FANNIE MAE POOL 5.5%
15,595.190 17,487.510
2036/9/1
FANNIE MAE POOL 5% 2035/7/1 21,132.920 23,228.240
FANNIE MAE POOL 6.5%
4,020.930 4,580.040
2099/12/31
FANNIE MAE POOL 4% 2026/12/1 18,714.470 19,694.730
FANNIE MAE POOL 5.5%
182,176.390 204,283.490
2034/5/1
FANNIE MAE POOL 2.5%
55,252.070 56,125.600
2027/12/1
FANNIE MAE POOL 4.5%
40,977.690 44,358.750
2040/11/1
FANNIE MAE POOL 2.5%
29,238.790 29,690.230
2028/4/1
FANNIE MAE POOL 6% 2041/4/1 5,476.590 6,213.190
FANNIE MAE POOL 5.5%
37,528.600 42,012.890
2034/11/1
FANNIE MAE POOL 3.5%
69,539.670 72,278.140
2044/1/1
FANNIE MAE POOL 5% 2039/3/1 41,639.890 45,979.590
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FANNIE MAE POOL 4.5%
46,741.810 50,519.010
2042/6/1
FANNIE MAE POOL 3.5%
67,479.970 69,911.940
2043/9/1
FANNIE MAE POOL 3% 2028/11/1 50,370.710 51,873.770
FANNIE MAE POOL 4.5%
20,465.110 22,159.820
2041/5/1
FANNIE MAE POOL 4% 2044/2/1 354,509.050 377,066.450
FANNIE MAE POOL 3% 2028/9/1 46,869.620 48,401.780
FANNIE MAE POOL 2.5%
38,786.340 39,386.360
2028/3/1
FANNIE MAE POOL 4% 2043/11/1 58,269.030 61,948.130
FANNIE MAE POOL 4% 2044/3/1 61,924.920 65,859.620
FANNIE MAE POOL 4% 2042/5/1 84,571.850 89,376.370
FANNIE MAE POOL 3.5%
99,484.530 103,099.790
2043/6/1
FANNIE MAE POOL 3.5%
13,198.020 13,678.290
2042/3/1
FANNIE MAE POOL 3.5%
19,032.740 19,721.720
2042/5/1
FANNIE MAE POOL 4% 2041/9/1 115,900.510 123,364.500
FANNIE MAE POOL 3.5%
67,897.750 70,345.460
2043/7/1
FANNIE MAE POOL 4% 2043/12/1 176,706.750 187,881.660
FANNIE MAE POOL 3% 2043/5/1 69,104.680 69,863.440
FANNIE MAE POOL 3% 2029/6/1 62,420.510 64,459.160
FANNIE MAE POOL 3% 2042/11/1 142,801.050 144,129.090
FANNIE MAE POOL 4% 2044/4/1 136,703.430 146,161.940
FANNIE MAE POOL 2.5%
9,824.340 9,976.420
2028/3/1
FANNIE MAE POOL 2.5%
19,579.280 19,887.450
2028/6/1
FANNIE MAE POOL 2.5%
13,337.820 13,543.350
2028/2/1
FANNIE MAE POOL 2.5%
14,855.860 15,085.530
2028/2/1
FANNIE MAE POOL 3% 2043/9/1 71,175.530 71,791.190
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FANNIE MAE POOL 4.5%
85,688.560 92,600.180
2042/9/1
FANNIE MAE POOL 3.5%
151,790.880 157,249.280
2044/8/1
FANNIE MAE POOL 3.5%
122,073.690 126,489.090
2043/3/1
FANNIE MAE POOL 3.5%
135,180.720 140,014.780
2042/10/1
FANNIE MAE POOL 3.5%
67,165.380 69,587.360
2042/8/1
FANNIE MAE POOL 3% 2043/8/1 24,338.440 24,541.660
FANNIE MAE POOL 4.5%
55,738.350 60,056.390
2039/10/1
FANNIE MAE POOL 3.5%
221,345.020 229,685.290
2043/5/1
FANNIE MAE POOL 3% 2043/2/1 74,987.340 75,635.230
FANNIE MAE POOL 5.5%
99,849.470 111,973.190
2038/10/1
FANNIE MAE POOL 5% 2035/2/1 197,103.240 216,596.750
FANNIE MAE POOL 3% 2043/2/1 77,730.470 78,399.720
FANNIE MAE POOL 4.5%
150,857.100 163,093.110
2040/9/1
FANNIE MAE POOL 4% 2044/9/1 133,392.470 142,022.960
FANNIE MAE POOL 3.5%
130,769.510 135,471.980
2044/3/1
FANNIE MAE POOL 3% 2043/4/1 65,699.920 66,261.650
FANNIE MAE POOL 4% 2044/10/1 67,702.740 72,016.080
FANNIE MAE POOL 3.5%
75,044.400 77,866.060
2044/1/1
FANNIE MAE POOL 4% 2044/5/1 64,356.770 68,502.630
FANNIE MAE POOL 3% 2043/3/1 72,922.760 73,601.670
FANNIE MAE POOL 4.5%
60,050.230 64,962.930
2041/9/1
FANNIE MAE POOL 5% 2038/5/1 80,017.150 88,011.660
FANNIE MAE POOL 5% 2035/12/1 25,022.180 27,507.380
FANNIE MAE POOL 4% 2045/2/1 148,945.540 158,595.720
FANNIE MAE POOL 3% 2042/8/1 76,364.070 77,328.540
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FANNIE MAE POOL 3.5%
75,756.030 78,480.210
2045/1/1
FANNIE MAE POOL 4.5%
47,115.150 50,889.540
2040/4/1
FANNIE MAE POOL 3% 2043/5/1 441,409.220 445,227.400
FANNIE MAE POOL 4.5%
47,497.260 51,199.670
2040/2/1
FANNIE MAE POOL 3.5%
55,412.570 57,399.660
2045/2/1
FANNIE MAE POOL 3.5%
41,398.180 42,884.780
2045/1/1
FANNIE MAE POOL 3.5%
45,974.680 47,624.710
2045/2/1
FANNIE MAE POOL 3.5%
17,303.690 17,925.750
2044/8/1
FANNIE MAE POOL 3.5%
34,814.480 36,065.010
2045/2/1
FANNIE MAE POOL 4% 2044/5/1 63,426.970 67,476.780
FANNIE MAE POOL 3.5%
129,855.720 134,518.830
2045/2/1
FANNIE MAE POOL 3.5%
146,564.950 151,825.160
2044/10/1
FANNIE MAE POOL 3% 2028/5/1 103,073.920 106,241.380
FANNIE MAE POOL 2.5%
280,899.880 285,248.210
2028/4/1
FANNIE MAE POOL 3.5%
604,137.800 626,013.620
2043/8/1
FANNIE MAE POOL 4% 2018/9/1 35,421.350 36,661.450
FANNIE MAE POOL 4% 2045/1/1 513,333.390 546,581.990
FANNIE MAE POOL 4% 2045/2/1 67,398.110 71,422.450
FANNIE MAE POOL 4.5%
59,757.740 64,671.610
2043/9/1
FANNIE MAE POOL 3% 2042/11/1 75,271.240 75,920.830
FANNIE MAE POOL 3.5%
665,781.770 689,689.980
2045/6/1
FANNIE MAE POOL 5% 2042/5/1 246,263.530 269,759.520
FANNIE MAE POOL 3% 2045/4/1 595,917.040 599,713.030
FANNIE MAE POOL 2.5%
148,721.060 150,609.810
2030/1/1
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FANNIE MAE POOL 3% 2030/6/1 216,657.500 223,529.870
FANNIE MAE POOL 3.5%
226,827.960 234,975.620
2044/111
FANNIE MAE POOL 3% 2043/2/1 155,402.960 156,846.650
FANNIE MAE POOL 3.5%
158,268.980 163,952.410
2045/3/1
FANNIE MAE POOL 4.5%
58,995.960 63,854.860
2040/8/1
FANNIE MAE POOL 4% 2044/5/1 129,278.210 137,510.640
FANNIE MAE POOL 3.5%
140,536.720 146,946.590
2029/9/1
FANNIE MAE POOL 4.5%
60,695.040 65,709.050
2040/10/1
FANNIE MAE POOL 4.5%
59,527.760 64,424.510
2043/1/1
FANNIE MAE POOL 4% 2044/8/1 137,110.030 145,284.520
FANNIE MAE POOL 3.5%
156,628.510 162,257.730
2044/10/1
FANNIE MAE POOL 3% 2045/7/1 170,436.990 171,522.670
FANNIE MAE POOL 3% 2045/4/1 164,463.350 165,912.270
FANNIE MAE POOL 3.5%
161,098.980 166,888.870
2044/9/1
FANNIE MAE POOL 4.5%
61,593.770 66,637.680
2041/8/1
FANNIE MAE POOL 4% 2045/8/1 152,677.780 162,458.310
FANNIE MAE POOL 3% 2043/7/1 325,936.110 329,518.140
FANNIE MAE POOL 2.5%
239,009.130 242,042.140
2030/9/1
FANNIE MAE POOL 3% 2030/9/1 76,120.810 78,533.070
FANNIE MAE POOL 4.5%
64,607.760 69,941.130
2042/7/1
FANNIE MAE POOL 4.5%
115,496.550 124,887.570
2041/8/1
FANNIE MAE POOL 4% 2042/11/1 258,966.570 273,660.330
FANNIE MAE POOL 3% 2043/4/1 156,278.840 157,613.460
FANNIE MAE POOL 3% 2045/7/1 175,546.840 176,930.140
FANNIE MAE POOL 4.5%
60,411.510 65,280.070
2040/3/1
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FANNIE MAE POOL 3.5%

169,011.750 175,080.960
2045/9/1
FANNIE MAE POOL 4% 2043/4/1 274,606.890 290,210.050
FANNIE MAE POOL 3.5%

568,608.650 589,192.280
2045/6/1
FANNIE MAE POOL 4.5%

169,451.170 183,241.100
2041/12/1
FANNIE MAE POOL 3.5%

422,034.900 436,624.640
2046/1/1
FANNIE MAE POOL 3.5%

759,048.920 785,296.830
2046/1/1
FANNIE MAE POOL 3.5%

151,490.220 156,715.110
2045/6/1
FANNIE MAE POOL 4% 2040/11/1 126,410.700 133,690.690
FANNIE MAE POOL 4% 2041/2/1 135,385.550 143,263.630
FANNIE MAE POOL 4% 2041/1/1 225,398.590 238,386.050
FANNIE MAE POOL 4% 2040/9/1 56,315.780 59,584.910
FANNIE MAE POOL 4% 2042/1/1 162,176.460 171,435.110
FANNIE MAE POOL 3% 2046/9/1 577,195.710 580,185.580
FANNIE MAE POOL 4% 2046/9/1 373,922.810 394,009.940
FANNIE MAE POOL 3.5%

256,300.920 264,261.620
2046/10/1
FANNIE MAE POOL 3% 2046/11/1 77,017.520 77,351.000
FANNIE MAE POOL 3% 2046/9/1 153,916.850 154,583.300
FANNIE MAE POOL 3% 2046/10/1 49,231.870 49,535.630
FANNIE MAE POOL 3% 2046/10/1 125,166.620 125,708.590
FANNIE MAE POOL 3% 2046/10/1 95,533.650 96,123.090
FANNIE MAE POOL 3% 2046/11/1 292,558.210 293,824.980
FANNIE MAE POOL 3% 2046/11/1 242,204.770 243,253.510
FANNIE MAE POOL 3% 2046/10/1 295,253.980 297,781.350
FANNIE MAE POOL 3% 2046/9/1 28,467.050 28,642.400
FANNIE MAE POOL 3% 2047/1/1 2,775,968.560 2,786,267.400
FANNIE MAE POOL 3% 2031/12/1 964,698.780 995,385.840
FANNIE MAE POOL 2.5%

772,246.740 779,938.310
2032/3/1
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FANNIE MAE POOL 4.5%
634,569.330 683,754.790
2039/12/1
FANNIE MAE POOL 3% 2047/4/1 928,230.830 931,674.560
FANNIE MAE POOL 3.5%
398,998.920 413,634.200
2047/5/1
FANNIE MAE POOL 4% 2042/6/1 576,621.240 609,171.500
FANNIE MAE POOL 3.5%
172,757.660 178,123.500
2047/6/1
FANNIE MAE POOL 3.5%
256,137.290 264,092.910
2047/3/1
FANNIE MAE POOL 3.5%
614,417.450 633,501.250
2047/2/1
FANNIE MAE POOL 4% 2040/10/1 47,017.080 49,728.550
FANNIE MAE POOL 4% 2040/8/1 152,930.060 161,717.420
FANNIE MAE PRINCIPAL STRIP
365,000.000 249,159.950
0% 2030/5/15
FANNIE MAE-ACES 3.061%
110,000.000 111,815.000
2027/5/25
FEDERAL HOME LOAN BANKS
20,000.000 22,157.600
4% 2028/9/1
FEDERAL HOME LOAN BANKS
80,000.000 108,668.800
5.5% 2036/7/15
FEDERAL NATIONAL
MORTGAGE ASSOCIATION 85,000.000 83,353.550
2.125% 2026/4/24
FGOLD 30YR (REG A) 3.5%
100,000.000 103,031.000
2017/8/15
FNMA 15YR (REG B) 3.5%
100,000.000 104,201.000
2017/8/17
FREDDIE MAC COUPON STRIPS
7,000.000 4,621.050
0% 2031/3/15
FREDDIE MAC GOLD POOL 5.5%
8,030.380 8,409.730
2022/2/1
FREDDIE MAC GOLD POOL 4.5%
6,077.770 6,411.250
2025/6/1
FREDDIE MAC GOLD POOL 4%
41,756.880 44,284.420
2040/12/1
FREDDIE MAC GOLD POOL 4%
17,083.120 18,116.990
2040/12/1
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FREDDIE MAC GOLD POOL 4%
21,137.130 22,416.560
2040/12/1
FREDDIE MAC GOLD POOL 4.5%
35,977.680 38,797.250
2041/3/1
FREDDIE MAC GOLD POOL 5%
13,041.130 14,332.330
2035/7/1
FREDDIE MAC GOLD POOL 5%
10,136.190 11,140.480
2035/7/1
FREDDIE MAC GOLD POOL 3%
62,142.890 62,692.850
2043/2/1
FREDDIE MAC GOLD POOL 5.5%
38,639.610 43,356.340
2038/1/1
FREDDIE MAC GOLD POOL 3%
69,605.420 70,222.120
2043/3/1
FREDDIE MAC GOLD POOL 3.5%
25,305.580 26,238.340
2042/7/1
FREDDIE MAC GOLD POOL 5%
23,802.380 26,080.980
2037/1/1
FREDDIE MAC GOLD POOL 4%
206,630.160 219,941.270
2044/7/1
FREDDIE MAC GOLD POOL 4.5%
183,532.950 199,017.620
2040/1/1
FREDDIE MAC GOLD POOL 4%
111,785.400 118,987.730
2044/12/1
FREDDIE MAC REMICS 4%
86,343.910 93,256.600
2044/4/15
FREDDIE MAC STRIPS 0%
23,000.000 16,054.000
2029/9/15
GINNIE MAE | POOL 5%
17,931.910 19,708.420
2039/4/15
GINNIE MAE | POOL 6.5%
10,481.820 12,224.730
2038/10/15
GINNIE MAE | POOL 4.5%
16,011.580 17,343.580
2041/2/15
GINNIE MAE | POOL 4.5%
7,446.140 8,042.420
2033/9/15
GINNIE MAE | POOL 3.5%
53,219.290 55,478.440
2042/115
GINNIE MAE |1 POOL 5.5%
1,852.350 2,075.200
2034/12/1
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GINNIE MAE Il POOL 5%
16,205.410 17,672.160
2039/10/20
GINNIE MAE |l POOL 5%
4,442,000 4,879.670
2041/6/20
GINNIE MAE 1l POOL 5%
4,653.250 5,117.410
2041/7/20
GINNIE MAE Il POOL 4.5%
22,541.050 24,220.130
2041/7/20
GINNIE MAE |l POOL 3%
55,960.550 57,103.820
2042/12/20
GINNIE MAE |1 POOL 3.5%
37,847.880 39,511.290
2042/11/20
GINNIE MAE Il POOL 3.5%
1,393,425.330 1,449,914.790
2047/2/20
GNMAZ2 30YR (REG C) 4%
100,000.000 105,266.000
2017/8/22
GNMA2 30YR (REG C) 3.5%
100,000.000 103,922.000
2017/8/22
GNMAZ2 30YR (REG C) 4.5%
100,000.000 106,219.000
2017/8/22
PETROLEOS MEXICANOS 6%
20,000.000 21,580.000
2020/3/5
PETROLEQOS MEXICANOS
65,000.000 59,104.500
5.625% 2046/1/23
32,700,711.460 33,745,327.250
(3,640,897,214) (3,757,204,736)
3,640,897,214 3,757,204,736
(3,640,897,214) (3,757,204,736)
ABBOTT LABORATORIES 4.75%
8,000.000 8,629.040
2043/4/15
ABBVIE INC 4.4% 2042/11/6 15,000.000 15,706.500
ABBVIE INC 2.9% 2022/11/6 20,000.000 20,341.400
ABBVIE INC 2.5% 2020/5/14 220,000.000 223,110.800
ABBVIE INC 4.7% 2045/5/14 15,000.000 16,353.300
ACE INA HOLDINGSINC 3.35%
85,000.000 88,254.650
2024/5/15
ACE INA HOLDINGSINC 3.35%
10,000.000 10,337.000
2026/5/3
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ACTAVIS FUNDING SCS 3.8%
320,000.000 334,172.800
2025/3/15
ACTAVIS FUNDING SCS 4.55%
60,000.000 65,226.000
2035/3/15
ACTAVIS FUNDING SCS 3.45%
30,000.000 31,209.000
2022/3/15
AETNA INC 4.125% 2042/11/15 20,000.000 20,948.400
AETNA INC 2.8% 2023/6/15 30,000.000 30,292.800
AGILENT TECHNOLOGIESINC
11,000.000 11,126.940
6.5% 2017/11/1
AIR LEASE CORP 3.625%
10,000.000 10,053.700
2027/4/1
ALABAMA POWER CO 5.2%
12,000.000 13,811.520
2041/6/1
ALIMENTATION COUCHE-
25,000.000 25,595.250
TARD INC 4.5% 2047/7/26
ALLY FINANCIAL INC 3.5%
20,000.000 20,319.000
2019/1/27
ALLY FINANCIAL INC5.125%
130,000.000 137,312.500
2024/9/30
ALLY FINANCIAL INC 4.625%
50,000.000 51,312.500
2025/3/30
ALLY FINANCIAL INC 4.125%
145,000.000 149,350.000
2020/3/30
ALLY FINANCIAL INC 3.6%
100,000.000 100,750.000
2018/5/21
ALTRIA GROUP INC 5.375%
7,000.000 8,501.990
2044/1/31
AMAZON.COM INC 4.95%
64,000.000 75,768.960
2044/12/5
AMAZON.COM INC 3.8%
20,000.000 21,401.600
2024/12/5
AMAZON.COM INC 4.8%
37,000.000 42,855.990
2034/12/5
AMCAR 2014-3 A3 1.15%
3,809.900 3,809.290
2019/6/10
AMCAR 2014-3 C 2.58% 2020/9/8 60,000.000 60,432.600
AMCAR 2016-2 A3 1.6% 2020/11/9 100,000.000 100,018.000
AMCAR 2016-4 A3 1.53% 2021/7/8 220,000.000 219,045.200
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AMER AIRLINE 17-1 AA PTT

20,000.000 20,673.200
3.65% 2029/2/15
AMER AIRLN 15-1 A PTT 3.375%

36,156.990 36,224.600
2027/5/1
AMER AIRLN 15-2 AA PTT 3.6%

71,449.710 73,057.320
2027/9/22
AMERICAN INTERNATIONAL

51,000.000 52,820.190
GROUP INC 3.9% 2026/4/1
AMERICAN INTERNATIONAL

25,000.000 25,793.250
GROUP INC 3.75% 2025/7/10
AMERICAN TRANSMISSION

50,000.000 55,283.000
SYSTEMS INC 5.25% 2022/1/15
AMERICREDIT AUTOMOBILE
RECEIVABLES TRUST 1.68% 18,195.540 18,200.630
2019/6/10
AMERICREDIT AUTOMOBILE
RECEIVABLES TRUST 2.18% 25,000.000 25,092.000
2020/6/8
AMERICREDIT AUTOMOBILE
RECEIVABLES TRUST 1.27% 24,228.030 24,222.690
2019/7/8
AMERICREDIT AUTOMOBILE
RECEIVABLES TRUST 1.87% 130,000.000 130,188.500
2019/12/9
AMERICREDIT AUTOMOBILE
RECEIVABLES TRUST 1.87% 50,000.000 50,002.000
2021/8/18
AMGEN INC 4.563% 2048/6/15 16,000.000 17,263.360
AMGEN INC 1.9% 2019/5/10 150,000.000 150,511.500
AMGEN INC 2.2% 2020/5/11 40,000.000 40,298.000
AMGEN INC 2.6% 2026/8/19 75,000.000 71,695.500
AMGEN INC 2.125% 2020/5/1 57,000.000 57,299.820
ANADARKO PETROLEUM CORP

110,000.000 122,843.600

5.55% 2026/3/15
ANADARKO PETROLEUM CORP

40,000.000 37,815.200
4.5% 2044/7/15
ANALOG DEVICESINC 5.3%

15,000.000 17,586.750
2045/12/15
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ANALOG DEVICESINC 4.5%

19,000.000 19,783.560
2036/12/5
ANALOG DEVICESINC 3.5%

40,000.000 40,835.200
2026/12/5
ANHEUSER-BUSCH INBEV

100,000.000 103,867.000
FINANCE INC 3.65% 2026/2/1
ANHEUSER-BUSCH INBEV
167,000.000 188,421.090

FINANCE INC 4.9% 2046/2/1
ANHEUSER-BUSCH INBEV
WORLDWIDE INC 3.75% 20,000.000 19,508.400
2042/7/15
AON PLC 4.45% 2043/5/24 35,000.000 35,700.350
AON PLC 4.6% 2044/6/14 30,000.000 32,035.500
AON PLC 4.75% 2045/5/15 15,000.000 16,371.600
AON PLC 3.875% 2025/12/15 50,000.000 52,632.500
APACHE CORP 6% 2037/1/15 25,000.000 29,024.750
APACHE CORP 5.1% 2040/9/1 18,000.000 18,934.920
APACHE CORP 4.75% 2043/4/15 50,000.000 50,336.500
APPLE INC 3.85% 2043/5/4 20,000.000 20,315.400
APPLE INC 2.3% 2022/5/11 320,000.000 321,993.600
APPLE INC 3.2% 2027/5/11 10,000.000 10,181.200
APPLE INC 3.35% 2027/2/9 80,000.000 82,389.600
APPLE INC 3.85% 2046/8/4 105,000.000 106,117.200
APPLE INC 4.25% 2047/2/9 15,000.000 16,210.500
APPLE INC 3.45% 2024/5/6 40,000.000 41,973.600
APPLE INC 3.45% 2045/2/9 25,000.000 23,670.500
APPLE INC 3.25% 2026/2/23 100,000.000 102,599.000
APPLIED MATERIALS INC 4.35%

20,000.000 21,572.400
2047/4/1
ARCH CAPITAL FINANCE LLC

20,000.000 20,821.000
4.011% 2026/12/15
AT&T INC 2.625% 2022/12/1 50,000.000 49,432.500
AT&T INC 4.35% 2045/6/15 30,000.000 27,875.400
AT&T INC 3.2% 2022/3/1 310,000.000 315,545.900
AT&T INC 5.45% 2047/3/1 110,000.000 118,640.500
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AT&T INC 4.25% 2027/3/1 90,000.000 93,305.700
AT&T INC 2.375% 2018/11/27 18,000.000 18,137.520
AT&T INC 3.9% 2024/3/11 300,000.000 309,807.000
AT&T INC 2.3% 2019/3/11 17,000.000 17,113.730
AT&T INC 2.45% 2020/6/30 70,000.000 70,614.600
AUTODESK INC 3.5% 2027/6/15 30,000.000 29,741.700
AVNET INC 4.625% 2026/4/15 10,000.000 10,399.200
BACM 2015-UBS7 A4 3.705%
225,000.000 236,443.500
2048/9/15
BACM 2015-UBS7 ASB 3.429%
250,000.000 260,390.000
2048/9/15
BANK OF AMERICA CORP 5%
15,000.000 16,393.200
2021/5/13
BANK OF AMERICA CORP 5.75%
65,000.000 65,936.000
2017/12/1
BANK OF AMERICA CORP
25,000.000 25,927.500
6.875% 2018/4/25
BANK OF AMERICA CORP 5.65%
90,000.000 92,589.300
2018/5/1
BANK OF AMERICA CORP 3.3%
270,000.000 276,528.600
2023/1/11
BANK OF AMERICA CORP 2%
70,000.000 70,128.800
2018/1/11
BANK OF AMERICA CORP
190,000.000 188,217.800
2.503% 2022/10/21
BANK OF AMERICA CORP 2.6%
83,000.000 83,796.800
2019/1/15
BANK OF AMERICA CORP 4%
135,000.000 142,330.500
2024/4/1
BANK OF AMERICA CORP 4.2%
20,000.000 20,922.600
2024/8/26
BANK OF AMERICA CORP 4%
180,000.000 184,674.600
2025/1/22
BANK OF AMERICA CORP 3.95%
20,000.000 20,460.200
2025/4/21
BANK OF AMERICA CORP 2.25%
65,000.000 65,175.500
2020/4/21
BANK OF AMERICA CORP 1.95%
54,000.000 54,090.180
2018/5/12
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BANK OF AMERICA CORP
220,000.000 224,857.600
3.824% 2028/1/20
BANK OF AMERICA CORP
62,000.000 64,462.020
3.875% 2025/8/1
BANK OF AMERICA CORP
20,000.000 20,899.800
4.244% 2038/4/24
BANK OF NEW YORK MELLON
156,000.000 159,586.440
CORP/THE 3.442% 2028/2/7
BANK OF NEW YORK MELLON
25,000.000 24,641.500
CORP/THE 2.8% 2026/5/4
BANK OF NEW YORK MELLON
10,000.000 10,361.900
CORP/THE 3.4% 2024/5/15
BANK OF NEW YORK MELLON
15,000.000 15,066.000
CORP/THE 3% 2025/2/24
BANK OF NEW YORK MELLON
25,000.000 24,556.000
CORP/THE 3% 2028/10/30
BANK OF NEW YORK MELLON
100,000.000 101,510.000
CORP/THE 4.625% 2099/12/31
BANK OF NEW YORK MELLON
30,000.000 29,818.800
CORP/THE 2.05% 2021/5/3
BARCLAYS PLC 5.2% 2026/5/12 200,000.000 212,642.000
BARCLAYS PLC 2.875% 2020/6/8 270,000.000 273,288.600
BECTON DICKINSON AND CO
9,000.000 9,138.870
2.675% 2019/12/15
BECTON DICKINSON AND CO
50,000.000 50,486.000
2.894% 2022/6/6
BECTON DICKINSON AND CO
5,000.000 5,173.200
3.734% 2024/12/15
BECTON DICKINSON AND CO
5,000.000 5,272.750
4.875% 2044/5/15
BERKSHIRE HATHAWAY INC
20,000.000 20,319.800
3.125% 2026/3/15
BERKSHIRE HATHAWAY INC
25,000.000 25,447.250
2.75% 2023/3/15
BIOGEN INC 5.2% 2045/9/15 10,000.000 11,673.400
BLACK HILLS CORP 3.15%
10,000.000 9,764.200
2027/1/15
BNP PARIBAS SA 3.8% 2024/1/10 200,000.000 208,032.000
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BOEING CO/THE 2.35%
30,000.000 30,386.400
2021/10/30
BP CAPITAL MARKETSPLC
4,000.000 3,997.480
2.5% 2022/11/6
BRISTOL-MYERS SQUIBB CO
86,000.000 88,168.060
3.25% 2027/2/27
BROADCOM CRP/ CAYMN FI
310,000.000 314,718.200
3% 2022/1/15
BURLINGTON NORTHERN
38,000.000 50,172.540
SANTA FE LLC 6.15% 2037/5/1
CABELA'S CREDIT CARD
MASTER NOTE TRUST 2.25% 260,000.000 261,931.800
2023/7/17
CALIFORNIA INSTITUTE OF
40,000.000 43,712.400
TECHNOLOGY 4.321% 2045/8/1
CAPITAL ONE FINANCIAL
90,000.000 90,636.300
CORP 2.5% 2020/5/12
CAPITAL ONE FINANCIAL
49,000.000 50,153.460
CORP 3.5% 2023/6/15
CAPITAL ONE FINANCIAL
100,000.000 101,768.000
CORP 4.2% 2025/10/29
CAPITAL ONE FINANCIAL
65,000.000 63,859.250
CORP 3.75% 2026/7/28
CAPITAL ONE NA/MCLEAN VA
250,000.000 250,887.500
2.35% 2020/1/31
CAPITAL ONE NA/MCLEAN VA
250,000.000 249,947.500
1.65% 2018/2/5
CAPITAL ONE NA/MCLEAN VA
250,000.000 251,270.000
2.35% 2018/8/17
CARMAX AUTO OWNER TRUST
130,000.000 130,690.300
2.44% 2020/11/16
CARMAX AUTO OWNER TRUST
55,354.290 55,308.890
1.25% 2019/11/15
CARMAX AUTO OWNER TRUST
365,000.000 364,868.600
2016-1 1.61% 2020/11/16
CAROLINA POWER & LIGHT CO
25,000.000 26,346.250
5.3% 2019/1/15
CELGENE CORP 2.875%
50,000.000 51,225.000
2020/8/15
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CENOVUS ENERGY INC 3%
95,000.000 91,863.100
2022/8/15
CGCMT 2015-P1 A5 3.717%
85,000.000 89,498.200
2048/9/15
CGCMT 2016-GC36 C 4.75801%
215,000.000 225,784.400
2049/2/10
CHARLES SCHWAB CORP/THE
100,000.000 102,125.000
4.625% 2099/12/31
CHARTER COMM OPT LLC/CAP
180,000.000 217,054.800
6.484% 2045/10/23
CHARTER COMM OPT LLC/CAP
40,000.000 43,523.600
4.908% 2025/7/23
CHENIERE CORPUS CHRISTI
60,000.000 62,250.000
HOLDINGS LLC 5.125% 2027/6/30
CHEVRON CORP 2.895% 2024/3/3 85,000.000 86,462.000
CIGNA CORP 3.25% 2025/4/15 45,000.000 45,644.850
CIMAREX ENERGY CO 3.9%
60,000.000 61,101.000
2027/5/15
CIMAREX ENERGY CO 4.375%
24,000.000 25,395.360
2024/6/1
CISCO SYSTEMSINC 4.45%
59,000.000 62,902.260
2020/1/15
CISCO SYSTEMSINC 2.2%
30,000.000 29,568.300
2023/9/20
CISCO SYSTEMSINC 2.5%
110,000.000 106,587.800
2026/9/20
CISCO SYSTEMSINC 1.85%
26,000.000 25,830.480
2021/9/20
CISCO SYSTEMSINC 2.2%
134,000.000 135,065.300
2021/2/28
CITIBANK CREDIT CARD
ISSUANCE TRUST 1.84722% 200,000.000 201,546.000
2026/4/22
CITIBANK CREDIT CARD
900,000.000 902,547.000
ISSUANCE TRUST 1.92% 2022/4/7
CITIGROUP INC 2.876% 2023/7/24 80,000.000 79,951.200
CITIGROUP INC 2.5% 2019/7/29 100,000.000 100,961.000
CITIGROUP INC 2.05% 2018/12/7 91,000.000 91,295.750
CITIGROUP INC 4.45% 2027/9/29 30,000.000 31,555.500
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CMS ENERGY CORP 4.875%
80,000.000 90,393.600
2044/3/1
CNH EQUIPMENT TRUST 2016-A
460,000.000 458,578.600
1.48% 2021/4/15
COACH INC 3% 2022/7/15 100,000.000 99,589.000
COACH INC 4.125% 2027/7/15 50,000.000 50,412.500
COMCAST CORP 4.65% 2042/7/15 110,000.000 122,831.500
COMCAST CORP 3.4% 2046/7/15 130,000.000 119,912.000
COMCAST CORP 2.35% 2027/1/15 16,000.000 15,083.360
COMCAST CORP 3.15% 2026/3/1 71,000.000 72,254.570
COMCAST CORP 3.3% 2027/2/1 170,000.000 174,176.900
COMM 2014-CCRE17
MORTGAGE TRUST 3.012% 100,000.000 101,953.000
2047/5/10
COMM 2014-CCRE17
MORTGAGE TRUST 3.977% 205,000.000 218,261.450
2047/5/10
COMM 2014-CR14 B 4.59911%
25,000.000 26,977.250
2047/2/1
COMM 2014-CR19 A5 3.796%
35,700.000 37,647.070
2047/8/10
COMM 2014-LC17 MORTGAGE
110,000.000 116,961.900
TRUST 3.917% 2047/10/10
COMM 2015-CCRE25
MORTGAGE TRUST 3.537% 330,000.000 346,542.900
2048/8/10
COMM 2015-DC1 A5 3.35%
40,000.000 40,856.400
2048/2/10
COMM 2015-LC19 A4
MORTGAGE TRUST 3.183% 105,000.000 106,857.450
2048/2/10
CONOCOPHILLIPSCO 4.3%
20,000.000 20,723.600
2044/11/15
CREDIT SUISSE GROUP
FUNDING GUERNSEY LTD 250,000.000 253,397.500
2.75% 2020/3/26
CREDIT SUISSE/NEW YORK NY
250,000.000 256,365.000
3% 2021/10/29
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CSAIL 2015-C1 COMMERCIAL
MORTGAGE TRUST 3.505% 165,000.000 171,133.050
2050/4/15
CSAIL COMMERCIAL
MORTGAGE TRUST 2.9699% 205,000.000 209,421.850
2050/4/15
CSAIL_15-C3 3.7182% 2048/8/15 150,000.000 157,080.000
CSX CORP 2.6% 2026/11/1 110,000.000 106,803.400
CVSHEALTH CORP 1.9%
60,000.000 60,163.800
2018/7/20
DEERE & CO 2.6% 2022/6/8 125,000.000 127,172.500
DELPHI AUTOMOTIVE PLC 4.4%
10,000.000 10,104.200
2046/10/1
DELPHI CORP 4.15% 2024/3/15 7,000.000 7,401.590
DEUTSCHE BANK AG/LONDON
27,000.000 27,005.940
1.875% 2018/2/13
DEUTSCHE TELEKOM INT FIN
85,000.000 91,480.400
6% 2019/7/8
DEVON ENERGY CORP 3.25%
63,000.000 63,268.380
2022/5/15
DEVON ENERGY CORP 5%
81,000.000 82,410.210
2045/6/15
DEVON ENERGY CORP 5.85%
20,000.000 22,797.400
2025/12/15
DIAMOND 1 FIN/DIAMOND 2
75,000.000 79,236.000
4.42% 2021/6/15
DISCOVER BANK/GREENWOOD
250,000.000 265,805.000
DE 4.2% 2023/8/8
DISCOVER CARD EXECUTION
345,000.000 344,979.300
NOTE TRUST 1.64% 2021/7/15
DISCOVER FINANCIAL
20,000.000 20,187.200
SERVICES 4.1% 2027/2/9
DOLLAR GENERAL CORP 4.15%
9,000.000 9,577.800
2025/11/1
DOMINION ENERGY INC 2.579%
20,000.000 20,164.400
2020/7/1
DOW CHEMICAL CO/THE
9,000.000 9,389.700
4.375% 2042/11/15
DTE ENERGY CO 2.4% 2019/12/1 20,000.000 20,147.200
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DTE ENERGY CO 3.3% 2022/6/15 320,000.000 329,382.400
DUKE ENERGY CORP 3.55%
115,000.000 120,126.700
2021/9/15
DUKE ENERGY PROGRESS INC
40,000.000 43,816.800
4.375% 2044/3/30
DUKE ENERGY PROGRESSLLC
65,000.000 69,132.700
4.15% 2044/12/1
DUKE UNIVERSITY 4.077%
28,000.000 30,831.360
2048/10/1
EASTMAN CHEMICAL CO 4.65%
5,000.000 5,329.700
2044/10/15
EASTMAN CHEMICAL CO 3.8%
23,000.000 23,776.020
2025/3/15
EASTMAN CHEMICAL CO 2.7%
20,000.000 20,281.600
2020/1/15
EATON CORP 4.15% 2042/11/2 15,000.000 15,559.200
EATON CORP 2.75% 2022/11/2 165,000.000 167,032.800
ECOLAB INC 2.25% 2020/1/12 20,000.000 20,199.800
ECOPETROL SA 4.125% 2025/1/16 100,000.000 98,875.000
El DU PONT DE NEMOURS & CO
25,000.000 25,199.000
2.2% 2020/5/1
EL PASO PIPELINE PART OP
41,000.000 45,175.850
6.5% 2020/4/1
EL PASO PIPELINE PART OP 5%
40,000.000 43,159.200
2021/10/1
ENTERGY CORP 2.95% 2026/9/1 20,000.000 19,467.000
ENTERGY CORP 4% 2022/7/15 45,000.000 47,827.350
EOG RESOURCES INC 3.9%
50,000.000 48,853.500
2035/4/1
EOG RESOURCES INC 4.15%
39,000.000 41,416.050
2026/1/15
EVERETT SPINCO INC 2.875%
10,000.000 10,149.400
2020/3/27
EVERETT SPINCO INC 4.25%
85,000.000 89,217.700
2024/4/15
EXELON CORP 5.625% 2035/6/15 27,000.000 32,262.300
EXELON CORP 3.4% 2026/4/15 10,000.000 10,073.700
EXELON CORP 2.45% 2021/4/15 5,000.000 4,997.050
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EXELON CORP 2.85% 2020/6/15 90,000.000 91,648.800
FEDEX CORP 3.875% 2042/8/1 40,000.000 39,063.600
FEDEX CORP 4.55% 2046/4/1 45,000.000 48,329.550
FEDEX CORP 4.1% 2045/2/1 12,000.000 11,989.320
FIDELITY NATIONAL INFORM
10,000.000 10,427.600
3.5% 2023/4/15
FIDELITY NATIONAL INFORM
25,000.000 28,245.500
5% 2025/10/15
FIDELITY NATIONAL INFORM
10,000.000 10,418.300
4.5% 2046/8/15
FIRSTENERGY CORP 4.85%
20,000.000 20,622.400
2047/7/15
FLORIDA POWER & LIGHT CO
95,000.000 97,395.900
3.125% 2025/12/1
FLORIDA POWER CORP 3.1%
25,000.000 25,886.750
2021/8/15
FLORIDA POWER CORP 6.4%
47,000.000 65,266.550
2038/6/15
FORD CREDIT AUTO OWNER
27,707.200 27,678.660
TRUST 1.06% 2019/5/15
FORD CREDIT AUTO OWNER
440,000.000 438,979.200
TRUST 2016-A 1.6% 2021/6/15
FORD MOTOR CO 5.291%
40,000.000 42,012.800
2046/12/8
FORD MOTOR CREDIT COLLC
200,000.000 200,498.000
6.625% 2017/8/15
FORDF 2012-5 A 1.49% 2019/9/15 120,000.000 119,997.600
FORDF 2014-2 A 1.72889%
250,000.000 251,045.000
2021/2/15
FORDF 2015-4 A1 1.77% 2020/8/15 200,000.000 200,272.000
FORDF 2016-1 A1 1.76% 2021/2/15 410,000.000 410,090.200
GCCFC 2006-GG7 AM 5.7588%
10,376.060 10,369.310
2038/7/1
GECMC 2007-C1 A1A 5.483%
2,874.790 2,872.860
2049/12/10
GENERAL DYNAMICS CORP
20,000.000 18,973.600
2.125% 2026/8/15
GENERAL ELECTRIC CAPITAL
40,000.000 53,237.200
CORP 6.15% 2037/8/7
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GENERAL ELECTRIC CO 2.7%
30,000.000 30,689.700
2022/10/9
GENERAL ELECTRIC CO 4.5%
105,000.000 117,276.600
2044/3/11
GENERAL ELECTRIC CO 4.125%
5,000.000 5,296.000
2042/10/9
GENERAL MOTORS FINANCIAL
20,000.000 20,808.800
CO INC 6.75% 2018/6/1
GENERAL MOTORS FINANCIAL
115,000.000 118,110.750
CO INC 4.35% 2027/1/17
GENERAL MOTORS FINANCIAL
60,000.000 60,645.000
CO INC 3.25% 2018/5/15
GENERAL MOTORS FINANCIAL
60,000.000 61,126.800
CO INC 3.45% 2022/4/10
GEORGIA POWER CO 2%
40,000.000 39,980.000
2020/3/30
GEORGIA POWER CO 3.25%
50,000.000 50,402.500
2027/3/30
GILEAD SCIENCESINC 2.5%
15,000.000 14,896.350
2023/9/1
GILEAD SCIENCESINC 4.15%
170,000.000 173,624.400
2047/3/1
GOLDMAN SACHS GROUP
5,000.000 5,150.350
INC/THE 6.15% 2018/4/1
GOLDMAN SACHS GROUP
225,000.000 225,828.000
INC/THE 2.375% 2018/1/22
GOLDMAN SACHS GROUP
55,000.000 55,664.950
INC/THE 2.9% 2018/7/19
GOLDMAN SACHS GROUP
80,000.000 80,686.400
INC/THE 2.6% 2020/12/27
GOLDMAN SACHS GROUP
7,000.000 7,073.220
INC/THE 2.625% 2019/1/31
GOLDMAN SACHS GROUP
5,000.000 5,593.300
INC/THE 4.8% 2044/7/8
GOLDMAN SACHS GROUP
156,000.000 157,890.720
INC/THE 2.55% 2019/10/23
GOLDMAN SACHS GROUP
56,000.000 56,625.520
INC/THE 2.6% 2020/4/23
GOLDMAN SACHS GROUP
5,000.000 5,689.800
INC/THE 5.15% 2045/5/22
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GSMS 2014-GC22 B 4.391%
20,000.000 21,012.600
2047/06/10 4.391% 2047/6/10
HARRIS CORP 4.854% 2035/4/27 10,000.000 11,048.500
HARRIS CORP 2.7% 2020/4/27 10,000.000 10,112.300
HARTFORD FINL SVCS GRP
30,000.000 31,500.000
8.125% 2038/6/15
HARTFORD FINL SVCS GRP
15,000.000 15,316.950
4.3% 2043/4/15
HESS CORP 5.8% 2047/4/1 35,000.000 34,903.400
HOME DEPOT INC/THE 3%
30,000.000 30,323.700
2026/4/1
HONEYWELL INTERNATIONAL
120,000.000 115,852.800
INC 2.5% 2026/11/1
HONEYWELL INTERNATIONAL
110,000.000 109,387.300
INC 1.4% 2019/10/30
HSBC HOLDINGS PLC 3.262%
200,000.000 204,528.000
2023/3/13
HSBC HOLDINGS PLC 4.375%
200,000.000 209,516.000
2026/11/23
HSBC USA INC 2.75% 2020/8/7 100,000.000 101,817.000
HUMANA INC 4.8% 2047/3/15 15,000.000 17,103.600
IHEARTCOMMUNICATIONS
80,000.000 59,200.000
INC 9% 2022/9/15
INTEL CORP 4.1% 2046/5/19 30,000.000 31,475.400
INTEL CORP 2.35% 2022/5/11 120,000.000 120,846.000
INTERNATIONAL BUSINESS
MACHINES CORP 1.875% 110,000.000 110,421.300
2019/5/15
INTERNATIONAL BUSINESS
110,000.000 110,510.400
MACHINES CORP 1.9% 2020/1/27
INTERPUBLIC GROUP OF COS
20,000.000 20,038.400
INC/THE 2.25% 2017/11/15
JABIL CIRCUIT INC 8.25%
55,000.000 57,131.250
2018/3/15
JOHN DEERE CAPITAL CORP
15,000.000 15,334.500
2.65% 2022/1/6
JOHNSON & JOHNSON 2.95%
40,000.000 40,786.000
2027/3/3
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JOHNSON CONTROLS
INTERNATIONAL PLC 4.625% 15,000.000 16,174.050
20441712
JPMBB 2013-C14 A2 3.0193%
56,574.090 57,435.710
2046/8/15
JPMCC 2012-C6 A3 3.5074%
170,104.920 177,747.730
2045/5/15
JPMCC 2015-JP1 C 4.7423%
145,000.000 153,550.650
2049/1/15
JPMORGAN CHASE & CO 1.8%
22,000.000 22,020.680
2018/1/25
JPMORGAN CHASE & CO 3.782%
420,000.000 431,415.600
2028/2/1
JPMORGAN CHASE & CO 3.22%
70,000.000 70,576.800
2025/3/1
JPMORGAN CHASE & CO
25,000.000 25,469.750
2.5425% 2023/10/24
JPMORGAN CHASE & CO 4.25%
10,000.000 10,524.900
2027/10/1
JPMORGAN CHASE & CO 2.776%
526,000.000 527,914.640
2023/4/25
JUNIPER NETWORKS INC 4.35%
5,000.000 5,281.200
2025/6/15
KEY CORP 2.9% 2020/9/15 50,000.000 51,068.000
KINDER MORGAN INC/DE 4.3%
290,000.000 302,728.100
2025/6/1
KINDER MORGAN INC/DE 5.55%
350,000.000 373,376.500
2045/6/1
KLA-TENCOR CORP 4.65%
3,000.000 3,269.970
2024/111
KRAFT FOODS GROUP INC 5%
40,000.000 42,750.000
2042/6/4
KRAFT HEINZ FOODS CO 3.5%
100,000.000 103,797.000
2022/6/6
KRAFT HEINZ FOODS CO 5.375%
30,000.000 32,331.000
2020/2/10
KRAFT HEINZ FOODS CO 3%
20,000.000 19,268.800
2026/6/1
KRAFT HEINZ FOODS CO 4.375%
20,000.000 19,709.600
2046/6/1
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L-3 COMMUNICATIONS CORP
7,000.000 7,469.420
5.2% 2019/10/15
LAM RESEARCH CORP 3.8%
40,000.000 41,152.400
2025/3/15
LAM RESEARCH CORP 2.8%
22,000.000 22,462.880
2021/6/15
LB-UBS COMMERCIAL
MORTGAGE TRUST 2007-C6 26,651.610 26,707.310
6.114% 2040/7/15
LOCKHEED MARTIN CORP 4.5%
69,000.000 76,316.070
2036/5/15
LOCKHEED MARTIN CORP 3.8%
10,000.000 9,923.200
2045/3/1
LOEWS CORP 4.125% 2043/5/15 50,000.000 49,905.000
LORILLARD TOBACCO CO
100,000.000 101,491.000
3.75% 2023/5/20
LYB INTERNATIONAL
20,000.000 21,702.800
FINANCE BV 4.875% 2044/3/15
LYB INTERNATIONAL
25,000.000 26,681.750
FINANCE BV 4% 2023/7/15
MANULIFE FINANCIAL CORP
10,000.000 10,783.700
4.9% 2020/9/17
MARATHON PETROLEUM CORP
27,000.000 26,371.170
4.75% 2044/9/15
MARSH & MCLENNAN COSINC
5,000.000 5,172.100
3.5% 2025/3/10
MARSH & MCLENNAN COSINC
6,000.000 6,300.780
3.75% 2026/3/14
MARSH & MCLENNAN COSINC
40,000.000 42,925.600
4.35% 2047/1/30
MASSACHUSETTS INSTITUTE
OF TECHNOLOGY 4.678% 15,000.000 16,414.200
2099/12/31
MASTERCARD INC 3.375%
10,000.000 10,483.800
2024/4/1
MCDONALD'S CORP 3.5%
30,000.000 31,253.100
2020/7/15
MCDONALD'S CORP 4.45%
65,000.000 69,202.900
2047/3/1
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MCDONALD'S CORP 4.6%
15,000.000 16,183.500
2045/5/26
MCDONALD'S CORP 4.875%
15,000.000 16,903.650
2045/12/9
MCDONALD'S CORP 4.7%
10,000.000 11,182.500
2035/12/9
MCDONALD'S CORP 2.75%
10,000.000 10,233.800
2020/12/9
MEDTRONIC INC 3.15%
10,000.000 10,416.500
2022/3/15
MEDTRONIC INC 4.625%
100,000.000 114,615.000
2045/3/15
MEMORIAL SLOAN-KETTERING
18,000.000 18,612.180
CANCER CENTER 4.2% 2055/7/1
MERCK & COINC 1.54117%
55,000.000 55,176.550
2018/5/18
MERCK & CO INC 2.75%
30,000.000 30,095.100
2025/2/10
MICROSOFT CORP 3.95%
50,000.000 51,401.500
2056/8/8
MICROSOFT CORP 3.7% 2046/8/8 155,000.000 155,889.700
MICROSOFT CORP 2.4% 2026/8/8 100,000.000 96,231.000
MICROSOFT CORP 2% 2023/8/8 65,000.000 63,839.100
MICROSOFT CORP 1.55%
50,000.000 49,178.500
2021/8/8
MICROSOFT CORP 4.5% 2057/2/6 60,000.000 68,009.400
MICROSOFT CORP 4.25%
20,000.000 21,972.400
2047/2/6
MICROSOFT CORP 3.3% 2027/2/6 150,000.000 155,431.500
MICROSOFT CORP 3.125%
135,000.000 139,005.450
2025/11/3
MICROSOFT CORP 1.85%
125,000.000 125,460.000
2020/2/6
MIDAMERICAN ENERGY
50,000.000 63,402.000
HOLDINGS CO 5.95% 2037/5/15
MITSUBISHI UFJFINANCIAL
60,000.000 61,217.400
GROUP INC 2.998% 2022/2/22
MITSUBISHI UFJ FINANCIAL
40,000.000 40,019.200
GROUP INC 2.665% 2022/7/25
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MIZUHO FINANCIAL GROUP
220,000.000 222,501.400
INC 2.953% 2022/2/28
MOLSON COORS BREWING CO
90,000.000 89,958.600
1.9% 2019/3/15
MOLSON COORS BREWING CO
55,000.000 55,166.650
2.25% 2020/3/15
MONSANTO CO 4.4% 2044/7/15 20,000.000 20,580.800
MORGAN STANLEY 2.625%
60,000.000 60,148.200
20211117
MORGAN STANLEY 2.5%
70,000.000 70,616.000
2019/1/24
MORGAN STANLEY 2.375%
165,000.000 166,263.900
2019/7/23
MORGAN STANLEY 2.65%
25,000.000 25,319.750
2020/1/27
MORGAN STANLEY 2.8%
360,000.000 365,900.400
2020/6/16
MORGAN STANLEY 3.95%
1,000.000 1,015.000
2027/4/23
MORGAN STANLEY 4.375%
50,000.000 52,689.500
2047/122
MOTOROLA SOLUTIONSINC
13,000.000 13,077.610
4% 2024/9/1
MSBAM 2013-C13 C 4.89011%
170,000.000 179,912.700
2046/11/15
MSBAM 2014-C19 A4 3.526%
85,000.000 88,274.200
2047/12/15
MSBAM 2015-C25 A5 3.635%
230,000.000 240,363.800
2048/10/15
MSC 2008-T29 A4FL 3.33389%
140,805.860 141,340.920
2043/111
MYLAN INC/PA 5.4% 2043/11/29 10,000.000 11,027.500
NAVIENT STUDENT LOAN
250,000.000 250,672.500
TRUST 1.63611% 2029/8/27
NEXTERA ENERGY CAPITAL
25,000.000 25,917.000
HOLDINGS INC 3.55% 2027/5/1
NISOURCE FINANCE CORP
180,000.000 183,020.400
3.49% 2027/5/15
NISSAN MOTOR ACCEPTANCE
115,000.000 115,704.950
CORP 2.25% 2020/1/13
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NOMURA HOLDINGSINC 2.75%
20,000.000 20,253.200
2019/3/19
NORFOLK SOUTHERN CORP
82,000.000 81,191.480
2.9% 2026/6/15
NORTHERN TRUST CORP 4.6%
40,000.000 40,696.000
2099/12/31
NORTHROP GRUMMAN CORP
120,000.000 124,797.600
3.25% 2023/8/1
NOVARTIS CAPITAL CORP
90,000.000 92,078.100
3.1% 2027/5/17
NVIDIA CORP 3.2% 2026/9/16 100,000.000 100,133.000
OMNICOM GROUP INC 3.6%
25,000.000 25,379.000
2026/4/15
ORACLE CORP 3.875% 2020/7/15 110,000.000 116,714.400
ORACLE CORP 3.4% 2024/7/8 166,000.000 173,654.260
ORACLE CORP 2.8% 2021/7/8 80,000.000 82,439.200
ORACLE CORP 2.95% 2025/5/15 250,000.000 253,305.000
ORACLE CORP 2.65% 2026/7/15 15,000.000 14,698.200
ORIX CORP 2.9% 2022/7/18 40,000.000 40,274.000
PACIFICORP 5.75% 2037/4/1 130,000.000 165,139.000
PACIFICORP 5.65% 2018/7/15 18,000.000 18,688.500
PACIFICORP 4.1% 2042/2/1 40,000.000 42,137.600
PARSLEY ENERGY LLC/FINAN
130,000.000 131,908.400
5.375% 2025/1/15
PEPSICO INC 3.45% 2046/10/6 40,000.000 37,909.600
PEPSICO INC 2.375% 2026/10/6 40,000.000 38,462.800
PETRO-CANADA 6.8% 2038/5/15 27,000.000 35,574.390
PETROLEQOS DEL PERU SA
200,000.000 206,700.000
5.625% 2047/6/19
PFIZER INC 4.125% 2046/12/15 20,000.000 21,464.400
PIONEER NATURAL
13,000.000 13,957.450
RESOURCES CO 4.45% 2026/1/15
PPL CAPITAL FUNDING INC 5%
5,000.000 5,687.850
2044/3/15
PRESIDENT AND FELLOWS OF
HARVARD COLLEGE 3.3% 40,000.000 38,717.200
2056/7/15
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PRESIDENT AND FELLOWS OF
HARVARD COLLEGE 3.15% 16,000.000 15,360.160
2046/7/15
PRINCIPAL FINANCIAL GROUP
10,000.000 11,100.500
INC 4.625% 2042/9/15
PRINCIPAL FINANCIAL GROUP
15,000.000 15,288.750
INC 3.125% 2023/5/15
PRINCIPAL FINANCIAL GROUP
15,000.000 14,920.800
INC 3.1% 2026/11/15
PUGET SOUND ENERGY INC
110,000.000 120,036.400
4.3% 2045/5/20
QUALCOMM INC 2.1% 2020/5/20 120,000.000 120,835.200
QUALCOMM INC 4.8% 2045/5/20 49,000.000 54,724.670
QUALCOMM INC 3.45%
53,000.000 54,859.240
2025/5/20
REPUBLIC SERVICES INC 3.2%
30,000.000 30,375.600
2025/3/15
REPUBLIC SERVICES INC 2.9%
20,000.000 19,698.600
2026/7/1
REYNOLDS AMERICAN INC
11,000.000 11,346.610
3.25% 2020/6/12
REYNOLDS AMERICAN INC 4%
30,000.000 31,922.400
2022/6/12
ROCKWELL COLLINSINC 2.8%
145,000.000 147,041.600
2022/3/15
ROGERS COMMUNICATIONS
50,000.000 53,557.500
INC 4.1% 2023/10/1
ROYAL BANK OF CANADA
235,000.000 236,468.750
2.2% 2019/9/23
RPM INTERNATIONAL INC
20,000.000 20,392.800
3.75% 2027/3/15
SANTANDER HOLDINGS USA
35,000.000 35,519.400
INC 3.7% 2022/3/28
SANTANDER UK GROUP
50,000.000 50,914.000
HOLDINGS PLC 3.125% 2021/1/8
SANTANDER UK GROUP
HOLDINGSPLC 2.875% 65,000.000 65,976.950
2020/10/16
SANTANDER UK PLC 7.95%
30,000.000 37,934.700
2029/10/26
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SDART 2013-3 C 1.81% 2019/4/15 7,376.840 7,378.240
SDART 2015-5 B 1.96% 2020/5/15 240,000.000 240,295.200
SDART 2016-3 A3 1.5% 2020/8/15 160,000.000 159,766.400
SHELL INTERNATIONAL
32,000.000 33,823.360
FINANCE BV 4.125% 2035/5/11
SHELL INTERNATIONAL
115,000.000 115,898.150
FINANCE BV 2.125% 2020/5/11
SHERWIN-WILLIAMS CO/THE
30,000.000 30,564.000
3.45% 2027/6/1
SHIRE ACQ INV IRELAND DA
35,000.000 34,622.700
3.29% 2026/9/23
SLMA 2005-A A3 1.44556%
621,484.970 619,626.720
2023/6/15
SLMA 2006-A A4 1.43556%
18,620.620 18,570.340
2023/12/15
SPRINT CORP 7.875% 2023/9/15 130,000.000 149,012.500
SPRINT SPECTRUM / SPEC |
240,000.000 243,480.000
3.36% 2021/9/20
STATE STREET CORP 3.7%
10,000.000 10,622.600
2023/11/20
STATE STREET CORP 5.25%
51,000.000 53,741.250
2099/12/31
STATE STREET CORP 2.55%
65,000.000 66,275.300
2020/8/18
STEEL DYNAMICS INC 5.5%
30,000.000 31,950.000
2024/10/1
STRYKER CORP 3.5% 2026/3/15 10,000.000 10,351.500
STRYKER CORP 4.625%
20,000.000 22,306.600
2046/3/15
SYNCHRONY CREDIT CARD
MASTER NOTE TRUST 1.35% 600,000.000 599,358.000
2021/3/15
SYNCHRONY FINANCIAL 2.7%
10,000.000 10,083.900
2020/2/3
SYNCT 2016-1 A 2.04% 2022/3/15 425,000.000 426,870.000
TARGET CORP 2.5% 2026/4/15 90,000.000 86,674.500
TARGET CORP 3.625% 2046/4/15 40,000.000 38,288.800
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TECK RESOURCES LTD 3.75%
150,000.000 149,625.000
2023/2/1
TEVA PHARMACEUTICALS NE
190,000.000 186,542.000
2.8% 2023/7/21
TEVA PHARMACEUTICALS NE
100,000.000 98,694.000
2.2% 2021/7/21
THERMO FISHER SCIENTIFIC
60,000.000 64,390.800
INC 4.15% 2024/2/1
THERMO FISHER SCIENTIFIC
15,000.000 14,774.400
INC 2.95% 2026/9/19
TIME WARNER CABLE INC 5%
455,000.000 485,812.600
2020/2/1
TIME WARNER CABLE INC
40,000.000 41,900.800
4.125% 2021/2/15
TIME WARNER INC 3.875%
151,000.000 155,078.510
2026/1/15
TIMEWARNER INC 3.8%
100,000.000 101,921.000
2027/2/15
TIME WARNER INC 3.6%
78,000.000 78,730.860
2025/7/15
TRAVELERS COS INC/THE 4%
40,000.000 41,453.200
2047/5/30
UBS AG/STAMFORD 2.2%
200,000.000 201,086.000
2020/6/8
UBS GROUP FUNDING JERSEY
200,000.000 211,386.000
LTD 4.125% 2025/9/24
UNION PACIFIC CORP 3.875%
19,000.000 18,742.170
2055/2/1
UNION PACIFIC CORP 3.75%
33,000.000 35,112.660
2024/3/15
UNION PACIFIC RR 2014-1
8,968.020 9,085.050
3.227% 2026/5/14
UNITED TECHNOL OGIES CORP
240,000.000 243,806.400
3.125% 2027/5/4
UNITED TECHNOLOGIES CORP
120,000.000 120,111.600
1.778% 2018/5/4
UNITEDHEALTH GROUP INC
10,000.000 10,291.500
3.95% 2042/10/15
UNITEDHEALTH GROUP INC
20,000.000 21,386.400
4.25% 2043/3/15

382/512



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
ooooodooodooodooodd

UNITEDHEALTH GROUP INC
105,000.000 122,017.350
4.75% 2045/7/15
UNITEDHEALTH GROUP INC
35,000.000 35,113.750
1.9% 2018/7/16
UNITEDHEALTH GROUP INC
20,000.000 20,475.400
2.7% 2020/7/15
UNITEDHEALTH GROUP INC
60,000.000 62,839.200
3.35% 2022/7/15
UNITEDHEALTH GROUP INC
25,000.000 25,667.500
2.875% 2021/12/15
US BANCORP 3.15% 2027/4/27 70,000.000 70,695.800
US BANCORP 2.375% 2026/7/22 50,000.000 47,575.000
US BANCORP 3.1% 2026/4/27 15,000.000 14,927.100
VERIZON COMMUNICATIONS
140,000.000 140,189.000
INC 1.72172% 2020/5/22
VERIZON COMMUNICATIONS
35,000.000 35,341.250
INC 2.946% 2022/3/15
VERIZON COMMUNICATIONS
50,000.000 51,884.500
INC 3.45% 2021/3/15
VERIZON COMMUNICATIONS
76,000.000 75,255.200
INC 4.4% 2034/11/1
VERIZON COMMUNICATIONS
191,000.000 189,523.570
INC 4.862% 2046/8/21
VERIZON COMMUNICATIONS
75,000.000 69,907.500
INC 4.672% 2055/3/15
VERIZON COMMUNICATIONS
200,000.000 206,696.000
INC 4.125% 2027/3/16
VERIZON COMMUNICATIONS
100,000.000 108,155.000
INC 5.5% 2047/3/16
VIRGINIA ELECTRIC & POWER
110,000.000 117,032.300
CO 4.2% 2045/5/15
VIRGINIA ELECTRIC & POWER
10,000.000 10,122.400
CO 3.15% 2026/1/15
VIRGINIA ELECTRIC AND
15,000.000 19,250.100
POWER CO 6% 2037/5/15
VIRGINIA ELECTRIC AND
10,000.000 10,329.600
POWER CO 4% 2043/1/15
VISA INC 4.3% 2045/12/14 36,000.000 39,909.960
VISA INC 4.15% 2035/12/14 82,000.000 89,767.860
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WACHOVIA CORP 5.5% 2035/8/1 22,000.000 25,911.820
WAL-MART STORES INC 4.3%
23,000.000 25,773.570
2044/4/22
WALGREENS BOOTS
35,000.000 37,085.650
ALLIANCE INC 4.65% 2046/6/1
WALGREENS BOOTS
35,000.000 37,798.600
ALLIANCE INC 4.8% 2044/11/18
WALGREENS BOOTS
60,000.000 60,120.600
ALLIANCE INC 3.45% 2026/6/1
WALT DISNEY CO/THE 1.85%
62,000.000 56,901.740
2026/7/30
WALT DISNEY CO/THE 1.8%
100,000.000 100,079.000
2020/6/5
WELLSFARGO & CO 3.584%
140,000.000 142,430.400
2028/5/22
WELLSFARGO & CO 3%
70,000.000 68,814.900
2026/4/22
WELLS FARGO & CO 2.625%
230,000.000 230,140.300
2022/7/22
WELLSFARGO & CO 3.069%
60,000.000 61,080.000
2023/1/24
WELLSFARGO & CO 4.9%
30,000.000 32,900.700
2045/11/17
WELLSFARGO & CO 3%
130,000.000 127,745.800
2026/10/23
WELLSFARGO & CO 4.3%
95,000.000 100,525.200
202717122
WELLS FARGO & CO 2.6%
23,000.000 23,368.000
2020/7/22
WELLSFARGO & CO 3.55%
78,000.000 80,231.580
2025/9/29
WELLSFARGO & CO 4.4%
50,000.000 51,362.000
2046/6/14
WFCM 2015-C27 A5 3.451%
65,000.000 67,141.750
2048/2/15
WFCM 2015-NXS4 A4 3.718%
15,000.000 15,757.800
2048/12/15
WFCM 2016-LC25 XA 1.09157%
2,188,565.000 148,012.650
2059/12/1
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WFNMT 2012-C A 2.23%
250,000.000 251,680.000
2022/8/15
WFRBS COMMERCIAL
MORTGAGE TRUST 2013-C11 40,895.910 40,921.260
2.029% 2045/3/15
WFRBS COMMERCIAL
MORTGAGE TRUST 2013-C14 320,000.000 327,696.000
2.977% 2046/6/15
WHITEWAVE FOODS CO/THE
510,000.000 579,747.600
5.375% 2022/10/1
WILLIS NORTH AMERICA INC
135,000.000 137,751.300
3.6% 2024/5/15
XILINX INC 2.95% 2024/6/1 60,000.000 60,681.000
45,477,900.350 | 44,609,721.710
(5,063,509,425) |  (4,966,846,415)
5,063,509,425 4,966,846,415
(5,063,509,425) |  (4,966,846,415)
BPCE SA 4-2
290,000.000 289,762.941
MIZUHO CORPORATE
250,000.000 249,793.750
BANK/NY 4-2
SOCIETE GENERALE SA 4-2 270,000.000 269,821.200
STANDARD CHARTERED BANK 310,000.000 309,883,516
TORONTO DOMINION
251,000.000 250,863.731
HOLDINGS USA INC 4-2
1,371,000.000 1,370,125.138
(152,647,140) (152,549,733)
152,647,140 152,549,733
(152,647,140) (152,549,733)
BANK OF TOKYO-MITSUBISHI
280,000.000 280,000.000
UFJLTD FR
BNP PARIBAS SA (NEW YORK
338,000.000 338,000.000
BRANCH)
CREDIT INDUSTRIEL ET
415,000.000 415,000.000
CMMERCIAL(N YANKEE) FR
CREDIT SUISSE AG (NEW YORK
266,000.000 266,000.000
BRANCH)
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NORINCHUKIN BANK (NEW
440,000.000 440,000.000
YORK BRANCH)
SUMITOMO MITSUI TRUST
570,000.000 570,000.000
BANK LTD (NY YANKEE) FR
2,309,000.000 2,309,000.000
(257,084,060) (257,084,060)
257,084,060 257,084,060
(257,084,060) (257,084,060)
14,310,698,525 |  14,360,000,796
(14,310,698,525) | (14,360,000,796)
() ()
)
34 35.8% -% -%
12 0.6% =% =%
198 26.2% -% -%
100.0
507 34.6% =% =%
5 =% 1.0% =%
6 -% -% 1.8%
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10 11
28 26 29 25

278,944,968 332,051,858
11,549,209,573 13,960,501,339
64,388,690 67,727,719
11,754,317 16,879,897
11,904,297,548 14,377,160,813
11,904,297,548 14,377,160,813
11,188,885 16,001,587
1,851,739 2,074,758
16,946,940 17,289,901
692,064 731,426
30,679,628 36,097,672
30,679,628 36,097,672
10,719,082,053 11,304,373,494
1,154,535,867 3,036,689,647
145,934,074 710,575,603
11,873,617,920 14,341,063,141
11,873,617,920 14,341,063,141
11,904,297,548 14,377,160,813
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10 11

27 26 28 27

28 26 29 25
45,935 4,588
1,453,711,252 1,738,850,840
1,453,665,317 1,738,855,428
90,940 222,707
3,678,025 4,084,803
33,992,642 34,040,703
692,173 731,936
38,453,780 39,080,149
1,492,119,097 1,699,775,279
1,492,119,097 1,699,775,279
1,492,119,097 1,699,775,279
154,205,884 158,940,943
2,017,077,624 1,154,535,867
1,249,288,386 848,592,715
1,249,288, 386 848,592,715
773,916,930 507,273,271
773,916,930 507,273,271
1,154,535,867 3,036,689,647
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11
28 27
29 25
28 27 29 25
10 11
28 26 29 25
7,573,927,236 10,719,082,053
6,159,701,744 5,020,313,353
3,014,546,927 4,435,021,912
10,719,082,053 11,304,373,494
10 11
27 26 28 27
28 26 29 25
11
28 27
29 25
11

29

25
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@
@
10 28 26
6,686
1,282,206,132
1,282,199,446
11 29 25
37,006
1,557,452,910
1,557,415,904
10 28 26
11 29 25
11 28 27 29 25
10
28 26 29 25
1.1077 1.2686
10,000 11,077 10,000 12,686
FOFs 10,645,494,387 13,960,501,339
66,562,869 67,727,719
10,712,057,256 14,028,229,058
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FOFs
1)
10 11
28 7 25 29 7 25
(@) (@)
13,772,015
15,187,517
11,083,302,681 13,001,134,057
11,097,074,696 13,016,321,574
11,097,074,696 13,016,321,574
9,941,209 27,923,815
2,971,691 3,248,025
27,339,486 27,933,000
41
648,380 648,000
40,900,766 59,752,881
40,900,766 59,752,881
9,480,687,024 10,228,617,309
() 1,575,486,906 2,727,951,384
( ) 455,119,612 596,553,512
11,056,173,930 12,956,568,693
11,056,173,930 12,956,568,693
11,097,074,696 13,016,321,574
)
10 11
( 27 7 28 28 7 26
28 7 25 ) 29 7 25 )
(@) (@)
180

1,265,937,198

1,053,596,377

1,265,937,018

1,053,596,377

13 10,707

5,656,347 6,453,540

52,038,328 55,804, 886

1,221,967 1,652,536

58,916,655 63,921,669

@) 1,324,853,673 989,674,708
@) 1,324,853,673 989,674,708
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() 1,324,853,673 989,674,708
177,111,437 39,615,477
(D)
() 1,908,134,028 1,575,486,906
1,749,133,092 929,551,449
1,749,133,092 929,551,449
934,037,978 727,146,202
934,037,978 727,146,202
() 1,575,486,906 2,727,951,384
3)
( )
10 11
28 7 25 29 7 25
1. 9,480,687,024 10,228,617,309
2.1 1.1662 1.2667
¢ (11,662 ) (12,667 )
)
10 11
( 27 7 28 ( 28 7 26
28 7 25 ) 29 7 25 )
1. 0.2
2.
(250,008,009 ) (301,434,120 )
(3,482,314,558 ) (3,963,990,216 )
(205,111,603 ) (295,119,392 )
3,937,434,170 (1 4,560,543,728 (1
4,153 ) 4,458 )
(
10 11
( 27 7 28 ( 28 7 26
28 7 25 ) 29 7 25 )
1.
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(
)
10 11
28 7 25 29 7 25
@ @
@ @
(
()
10 11
28 7 25 29 7 25
1,153,771,994 1,056,106,282
1,153,771,994 1,056,106,282
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)
(
10 11
28 7 25 29 7 25
) )
5,891,712,797 9,480,687,024
6,626,730,797 5,142,378,372
3,037,756,570 4,394,448,087
(4)
)
)
)
5,813,160,768 13,001,134,057
5,813,160,768 13,001,134,057
(1)
28 7 25 29 7 25
) )
300,239,577 674,076,610
121,627,162
170,982,575
8,706,386,143 9,681,072,678
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368,490,473 494,214,048
825,199,601 1,204,097,272
2,755,293,949 2,979,563,964
8,754,819 25,880,312
50,307,919 31,034,767
142,397,845 161,026,167
13,118,497 7,580,543
45,175,270 81,683,471
13,336,991,255 15,511,212,407
13,336,991,255 15,511,212,407
14,639,220 904,048
50,668,160 29,160,135
468

8,153
65,315,533 30,064,651
65,315,533 30,064,651
6,477,985,188 6,922,022,093
() 6,793,690,534 8,559,125,663
13,271,675,722 15,481,147,756
13,271,675,722 15,481,147,756
13,336,991,255 15,511,212,407
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(2)
(
1.

@

@

)

(©))
2. )

@
3.

61
(
28 7 25 29 7 25
1. 6,477,985,188 6,922,022,093
2.1 2.0487 2.2365
¢ (20,487 ) (22,365 )
(
271 7 28 28 7 26
28 7 25 ) 29 7 25 )

1.
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(
)
28 7 25 29 7 25
@ @
@ ©
(
)
©)) (©))
( )
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(

()

28 7 25 29 7 25
373,937,081 535,494,315
19,112,882 13,795,985
24,841,033 35,102,402
46,065,904 20,827,282
463,956,900 605,219,984
)
(28 7 25 )

) = () ()
404,677,200 407,306,141 2,628,941
283,289,449 287,906,100 4,616,651
51,361,708 51,702,000 340,292
45,670,783 45,917,000 246,217
38,085,731 38,448,000 362,269
418,767,912 422,544,189 3,776,277
386,253,200 388,032,400 1,779,200
18,424,000 18,655,000 231,000

1,646,529,983 1,660,510,830 2,407,893
(29 7 25 )
)
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23,248,032 23,159,581 88,451
316,955,568 316,831,450 124,118
39,847,430 39,798,600 48,830
324,605,751 323,977,500 628,251
460,846 454,350 6,496
681,869,595 679,146,097 2,723,498
18,873,400 18,831,800 41,600
2,500,000 2,490,000 10,000
1,408,360,622 1,404,689,378 1,878,952
1)
1
)
2
2)
( 28 7 25 )
)
) ) )
943,550,404 951,842,698 8,292,294
943,550,404 951,842,698 8,292,294
( 29 7 25 )
)
) ) )
2,359,028,448 2,335,931,136 23,097,312
2,359,028,448 2,335,931,136 23,097,312
1
1
2
2)
28 7 25 29 7 25
(D) ()
4,475,799,643 6,477,985,188

3,408,620,657
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1,406,435,112
6,477,985,188

1,483,312,422
6,922,022,093

963,899,816 744,670,351
FOFs 5,409,919,794 5,813,160,768
104,165,578 364,190,974
3)
)
()
BGARIA 2.95% 09/03/24 | 1,400,000.00 1,558,200.00
BGARIA 3% 03/21/28 1,200,000.00 1,319,460.00
BGB 2.25% 06/22/23 2,200,000.00 2,486,440.00
BTPS 1.5% 08/01/19 2,600,000.00 2,683,980.00
BTPS 3.5% 03/01/30 1,400,000.00 1,572,620.00
BTPS 3.75% 08/01/21 1,250,000.00 1,410,562.50
BTPS 4.5% 03/01/19 3,125,000.00 3,362,187.50
BTPS 5% 03/01/22 3,000,000.00 3,577,500.00
BTPS 5% 08/01/39 1,950,000.00 2,601,397.50
CROATI 5.875% 550,000.00 579,700.00
07/09/18
CZECH 3.875% 05/24/22 | 2,000,000.00 2,362,000.00
DBR 2.5% 07/04/44 2,300,000.00 2,958,490.00
DBR 3.25% 07/04/42 950,000.00 1,373,700.00
DBR 4% 01/04/37 1,000,000.00 1,528,850.00
DBR 6.25% 01/04/30 250,000.00 416,325.00
FRTR 4.25% 10/25/23 2,750,000.00 3,462,800.00
FRTR 4% 10/25/38 2,375,000.00 3,485,075.00
IRISH 4.4% 06/18/19 1,825,000.00 1,996,093.75
IRISH 5% 10/18/20 1,800,000.00 2,110,770.00
LITHUN 2.1% 05/26/47 790,000.00 795,530.00
RAGB 1.95% 06/18/19 1,850,000.00 1,938,596.50
RAGB 3.5% 09/15/21 950,000.00 1,100,765.00
ROMANI 3.625% | 1,000,000.00 1,141,800.00
04/24/24
SLOREP 1.25% 03/22/27 | 1,100,000.00 1,111,275.00
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SLOREP 1.75% 11/03/40 |  900,000.00 803,520.00

SLOREP 2.25% 03/25/22 | 1,100,000.00 |  1,216,820.00

SPGB 1.4% 01/31/20 2,525,000.00 |  2,624,863.75

SPGB 3.45% 07/30/66 825,000.00 897,847.50

SPGB 3.75% 10/31/18 2,200,000.00 |  2,316,324.99

SPGB 4.2% 01/31/37 1,700,000.00 | 2,200,140.00

56,993,633.99

(7,386,374,965)

UKT 1.5% 01/22/21 1,200,000.00 | 1,246,980.00

UKT 1.5% 07/22/47 875,000.00 811,562.50

UKT 1.75% 09/07/22 775,000.00 821,461.25

UKT 2.25% 09/07/23 550,000.00 601,122.50

UKT 2.5% 07/22/65 775,000.00 990,450.00

UKT 3.5% 01/22/45 700,000.00 946,470.00

UKT 4.25% 06/07/32 2,225,000.00 |  3,019,325.00

UKT 4.25% 12/07/27 1,550,000.00 |  2,013,140.00

UKT 4.5% 03/07/19 1,425,000.00 |  1,522,683.75

11,973,195.00

(1,735,993,543)

SGB 0.75% 05/12/28 3,000,000.00 |  2,975,310.00

SGB 1.5% 11/13/23 7,700,000.00 |  8,335,866.00

11,311,176.00

(153,266,434)

NGB 1.5% 02/19/26 3,000,000.00 |  2,992,500.00

2,992,500.00

(41,565,825)

DGB 1.5% 11/15/23 10,500,000.00 |  11,458,650.00

11,458,650.00

(199,724,269)

CZGB 0.45% 10/25/23 | 10,000,000.00 | 10,163,500.00

10,163,500.00

(50,512,595)

POL GB 4% 10/25/23 3,500,000.00 |  3,739,225.00

3,739,225.00

(113,635,047)

9,681,072,678

(9,681,072,678)

MADRID 4.125% | 2,050,000.00 | 2,459,918.00
05/21/24

MADRID 4.3% 09/15/26 | 1,100,000.00 |  1,353,462.00

3,813,380.00
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(494,214,048)

494,214,048

(494,214,048)

BGOSK 1.75% 05/06/26 | 1,450,000.00 [  1,486,975.00

COE 0.75% 06/09/25 900,000.00 920,970.00

EDF FRN PERPETUAL 700,000.00 778,085.00

EFSF 1.8% 07/10/48 1,090,000.00 | 1,103,952.00

EU 3.75% 04/04/42 800,000.00 |  1,163,280.00

ICO 4.75% 04/30/20 1,000,000.00 | 1,131,670.00

NEDWBK 1.75% |  600,000.00 636,060.00
07/09/20

VEBBNK 3.035% |  340,000.00 343,978.00
02/21/18

7,564,970.00

(980,420,112)

DBHNGR 3.125% 07/24/26 550,000.00 615,395.00

RENTEN 1% 12/15/17 925,000.00 927,312.50

1,542,707.50

(223,677,160)

1,204,097,272

(1,204,097,272)

ACAFP 2.625% 03/17/27 900,000.00 959,310.00

AVLN FRN 12/04/45 580,000.00 611,198.20

BBVASM FRN 04/11/24 800,000.00 842,072.00

BERTEL FRN 04/23/75 600,000.00 606,300.00

BPLN 2.213% 09/25/26 875,000.00 952,892.50

CAFFIL 4.5% 11/13/17 250,000.00 253,672.50

ENBW FRN 04/05/77 470,000.00 491,996.00

ENEXIS 0.875% 04/28/26 200,000.00 197,160.00

GASSM 3.875% 04/11/22 900,000.00 1,046,250.00

INTNED FRN 02/25/26 885,000.00 957,216.00

NWIDE 0.5% 10/29/19 785,000.00 794,906.70

OPBANK 0.25% 05/11/23 | 1,060,000.00 1,058,940.00

ORAFP FRN PERPETUAL 400,000.00 432,620.00

PKOBHB 0.125% 06/24/22 600,000.00 589,770.00

POPSM 2.125% 10/08/19 1,500,000.00 1,573,950.00

SANTAN 0.875% 04/25/24 | 1,000,000.00 1,000,700.00

SANTAN 2.875%01/30/18 | 1,600,000.00 1,627,200.00
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SANTAN 3.25% 04/04/26 800,000.00 862,400.00
SHBASS FRN 01/15/24 730,000.00 754,455.00
TELEFO 3.987% 01/23/23 600,000.00 708,768.00
TOTAL FRN PERPETUAL 550,000.00 545,875.00
UBIIM 2.875% 02/18/19 500,000.00 523,550.00
UBS 1.25% 09/01/26 500,000.00 498,550.00
UCGIM FRN 10/28/25 800,000.00 886,160.00
VAKBN 2.375% 05/04/21 600,000.00 599,904.00
19,375,815.90
(2,511,105,740)
ALVGR 4.5% 03/13/43 500,000.00 679,400.00
HTHROW 6.25% 09/10/18 320,000.00 338,099.20
IGYGY 4.75% 01/31/34 800,000.00 991,120.00
SVTLN 3.625% 01/16/26 500,000.00 562,600.00
VW 2.375% 11/13/18 650,000.00 659,750.00
3,230,969.20
(468,458,224)
2,979,563,964
(2,979,563,964)
14,358,947,962
(14,358,947,962)
30 A7.7%
2 3.2%
8 6.3% 79.1%
25 16.2%
9 11.2%
2 1.4% 16.9%
5 3.0%
2 1.0% 1.1%
1 0.3% 0.3%
1 1.3% 1.4%
1 0.3% 0.4%
1 0.7% 0.8%
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10 11

28 26 29 25
133,107,044 183,967,855
6,498,701,973 8,296,328,233
31,713,146 35,481,666
7,637,560 17,270,310
6,671,159,723 8,533,048,064
6,671,159,723 8,533,048,064
7,276,217 16,411,548
1,018,016 1,269,477
9,314,446 10,579,354
378,431 484,700
17,987,110 28,745,079
17,987,110 28,745,079
4,111,725,868 4,570,080,315
2,541,446,745 3,934,222,670
215,669,633 907,643,286
6,653,172,613 8,504,302,985
6,653,172,613 8,504,302,985
6,671,159,723 8,533,048,064
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10 11

27 26 28 27

28 26 29 25
23,153 2,463
140,496,012 1,049,930,300
140,472,859 1,049,932,763
39,308 116,935
1,893,006 2,424,217
17,481,380 20,202,534
378,469 484,996
19,792,163 23,228,682
160,265,022 1,026,704,081
160,265,022 1,026,704,081
160,265,022 1,026,704,081
22,985,894 176,225,888
1,836,948,046 2,541,446,745
1,273,996,028 1,396,193,381
1,273,996,028 1,396,193,381
432,218,201 853,895,649
432,218,201 853,895,649
2,541,446,745 3,934,222,670
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11
28 27
29 25
28 27 29 25
10 11
28 26 29 25

2,773,354,443
1,991,992,112
653,620,687

4,111,725,868

4,111,725,868
1,792,277,094
1,333,922,647

4,570,080,315

10
27
28

26
26

11
28
29

27
25

29

11
28 27
29 25
11

25
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@
@
10 28 26
3,685
116,507,627
116,503,942
11 29 25
19,038
855,713,124
855,694,086
10 28 26
11 29 25
11 28 27 29 25
10 11
28 26 29 25
1.6181 1.8609
10,000 16,181 10,000 18,609
FOFs F 4,213,045,010 8,296,328,233
34,871,417 35,481,666
4,247,916,427 8,331,809,899
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29 11 F
FOFs
FOFs
10 11
28 25 29 25
6,406,791,429 7,870,206,615
8,784,277 21,872,187
6,415,575,706 7,892,078,802
6,415,575,706 7,892,078,802
8,784,277 21,872,187
1,855,164 1,973,693
18,551,584 23,289,477
248,781 238,949
29,439,806 47,374,306
29,439,806 47,374,306
3,651,068,391 4,075,674,119
2,735,067,509 3,769,030,377
610,092,259 819,057,976
6,386,135,900 7,844,704 ,496
6,386,135,900 7,844,704 ,496
6,415,575,706 7,892,078,802
10 11

27 28 28 26

28 25 29 25
45,210,807 735,970,704
45,210,807 735,970,704
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3,415,430 3,861,266
34,154,146 44,944,767
510,265 491,477
38,079,841 49,297,510
83,290,648 686,673,194
83,290,648 686,673,194
83,290,648 686,673,194
40,249,792 117,748,933
1,700,126,119 2,735,067,509
1,572,714,207 1,427,508,041
1,572,714,207 1,427,508,041
494,731,961 962,469,434
494,731,961 962,469,434
2,735,067,509 3,769,030,377
10 11
27 28 28 26
28 25 29 25
27 25
27
28
10 11
28 25 29 25
2,132,894,088 3,651,068,391
2,153,366,854 1,693,927,744
635,192,551 1,269,322,016
3,651,068,391 4,075,674,119

410/512



EDINETOOOO

OO000D0O000DO0ODOO(E12454)
ooooodooodooodnooodd

10 11
27 28 28 26
28 25 29 25
292,892,928 379,865,835
2,141,898,442 2,949,972,401
317,199,331 439,192,141
2,751,990,701 3,769,030,377
3,651,068,391 4,075,674,119
10,000 7,537 9,247
10,000
10 11
27 28 28 26
28 25 29 25
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10
27
28

28
25

11
28
29

26
25

(¢

2

1

2
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10 11
28 25 29 25
9,590,558 631,929,544
9,590,558 631,929,544
10 11
28 25 29 25
1.7491 1.9248
2,862,517,864 7,870,206,615
2,862,517,864 7,870,206,615
28 25 29 25
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706,799,682 426,369,205
21,185,160 18,493,445
9,341,413,377 9,264,588,496
167,683,185 163,598,124
1,273,119,010 2,242,271,929
2,216,988,351 2,443,765,385
91,377,567 27,285,261
93,263,899 118,524,493
185,726,359 210,246,771
18,942,458 21,024,427
25,465,814 17,539,988
14,141,964, 862 14,953,707,524
14,141,964, 862 14,953,707,524
69,007,833 62,325,147
461,257,537 204,574,551
16,441,013 25,158,355
52 48
546,706,435 292,058,101
546,706,435 292,058,101
5,478,127,696 5,332,730,498
8,117,130,731 9,328,918,925
13,595,258, 427 14,661,649,423
13,595,258, 427 14,661,649,423
14,141,964, 862 14,953,707,524
27 28 28 26
28 25 29 25
a a
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12
133 60
61

28 25 29 25
4,943,590,311 5,478,127,696
1,582,764,062 1,307,480,558
1,048,226,677 1,452,877,756
5,478,127,696 5,332,730,498
2,896,513,710 2,470,212,634
FOFs 2,581,613,986 2,862,517,864
5,478,127,696 5,332,730,498

27 28 28 26

28 25 29 25
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27 28 28 26
28 25 29 25
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@ @
@ ¢
G @G
28 25 29 25

415,718,636 18,873,877

9,240,606 244,252
47,944,129 12,741,009
43,445,038 4,265,311

417/512



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
ooooodooodooodooodd

516,348,409 10,642,431
18 11 17 11 18 17
¢!
28 25 29 25
2,169,185,956 2,194,878,479 25,692,523| 2,059,481,308 2,067,462,010 7,980,702
1,009,925,545 1,018,198,574 8,273,029 1,412,196,768 1,400,175,072 12,021,696
3,179,111,501 3,213,077,053 17,419,494| 3,471,678,076 3,467,637,082 20,002,398
2
28 25 29 25
1,479,342,392 1,533,489,908 54,147,516| 1,677,266,095 1,681,064,354 3,798,259
47,067,912 47,200,440 132,528 76,553,419 77,129,368 575,949
62,032,047 62,428,832 396,785 107,884,821 107,206,489 678,332
457,510,573 457,815,414 304,841 11,690,623 11,671,888 18,735
1,021,831,819 1,070,459,997 48,628,178 1,665,575,472 1,724,359,440 58,783,968
3,067,784,743 3,171,394,591 4,950,240( 3,538,970,430 3,601,431,539 53,712,693
(€
28 25 29 25
846,498,065| 846,498,065| 847,827,656 1,329,591
846,498,065| 846,498,065 847,827,656 1,329,591
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28 25 29 25
2.4817 2.7494
ABU DHABI GOVT 1 3.125% 600,000.00 608,250.00
ARAB REPUBLIC OF 6.125% 290,000.00 299,425.00
ARAB REPUBLIC OF 7.5% 320,000.00 346,000.00
ARAB REPUBLIC OF 8.5% 290,000.00 317,912.50
COLOMBIA REP OF 5.625% 570,000.00 623,580.00
COLOMBIA REP OF 5% 2,050,000.00 2,072,550.00
COLOMBIA REP OF 6.125% 360,000.00 416,160.00
COLOMBIA REP OF 7.375% 199,000.00 216,412.50
COSTA RICA GOVER 7.158% 1,500,000.00 1,582,500.00
COSTA RICA GOVT 5.625% 240,000.00 214,800.00
COSTA RICA GOVT 9.995% 20,000.00 23,425.00
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DOMINICAN REP 6.85% 1,996,000.00 2,175,640.00
DOMINICAN REP 6.85% 160,000.00 174,400.00
DOMINICAN REP 6.875% 460,000.00 520,950.00
DOMINICAN REP 7.45% 228,000.00 266,760.00
DOMINICAN REP 8.625%(SI) 1,065,000.00 1,272,675.00
DOMINICAN REP 9.04% SINK 9,298.17 9,437.64
EL SALVADOR REP 5.875% 158,000.00 145,755.00
EL SALVADOR REP 6.375% 437,000.00 404,225.00
EL SALVADOR REP 7.65% 602,000.00 579,425.00
EL SALVADOR REP 7.75% 220,000.00 226,270.00
EL SALVADOR REP 8.25% 261,000.00 266,872.50
EL SALVADOR REP 8.625% 140,000.00 149,100.00
FIJI ISLANDS REP 6.625% 200,000.00 200,064.54
GHANA REP OF 10.75% 200,000.00 249,000.00
GHANA REP OF 7.875% 400,000.00 411,500.00
GOVT OF BERMUDA 3.717% 350,000.00 352,507.75
HAZINE MUSTESARL 5.004% 1,750,000.00 1,789,375.00
HONDURAS 8.75% 994,000.00 1,138,130.00
INDONESIA REP 11.625% 320,000.00 368,400.00
INDONESIA REP 3.7% 430,000.00 443,975.00
INDONESIA REP 4.125% 400,000.00 414,500.00
INDONESIA REP 4.35% 370,000.00 387,575.00
INDONESIA REP 4.75% 1,870,000.00 2,012,587.50
INDONESIA REP 5.125% 260,000.00 281,775.00
INDONESIA REP 5.25% 210,000.00 232,312.50
INDONESIA REP 5.375% 250,000.00 278,750.00
INDONESIA REP 5.875% 989,000.00 1,131,168.75
INDONESIA REP 5.95% 221,000.00 266,581.25
INDONESIA REP 6.625% 130,000.00 163,475.00
INDONESIA REP 6.875% 180,000.00 184,082.40
IVORY COAST SINK STEP 414,950.00 405,094.93
IVORY COAST 6.125% 200,000.00 194,500.00
IVORY COAST 6.375% 200,000.00 203,500.00
KINGDOM OF BAHRA 7% 290,000.00 299,062.50
PANAMA NOTAS DEL 4.875% 60,000.00 64,957.50
PERUSAHAAN PENER 3.4% 200,000.00 203,000.00
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PERUSAHAAN PENER 4.15% 1,680,000.00 1,709,400.00
PERUSAHAAN PENER 4.325% 600,000.00 622,500.00
REPUBLIC OF ARGE 170,000.00 182,070.00
REPUBLIC OF ARGE 980,000.00 1,052,520.00
REPUBLIC OF ARGE 1,420,000.00 1,461,180.00
REPUBLIC OF ARGE 1,030,000.00 1,017,125.00
REPUBLIC OF ARGE 1,370,000.00 883,650.00
REPUBLIC OF ARGE SINK D 266,387.22 283,702.38
REPUBLIC OF ARGE 7.125% 330,000.00 298,650.00
REPUBLIC OF ARGE PIK 127,585.46 138,302.63
REPUBLIC OF BELI SINK S 148,600.00 90,868.90
REPUBLIC OF CHIL 2.25% 280,000.00 276,500.00
REPUBLIC OF CHIL 3.125% 291,000.00 295,365.00
REPUBLIC OF CHIL 3.86% 870,000.00 874,350.00
REPUBLIC OF COST 7% 200,000.00 208,250.00
REPUBLIC OF ECUA 10.75% 950,000.00 1,021,250.00
REPUBLIC OF ECUA 7.95% 740,000.00 701,150.00
REPUBLIC OF ECUA 9.625% 960,000.00 976,800.00
REPUBLIC OF ECUA 9.65% 1,510,000.00 1,543,975.00
REPUBLIC OF GUAT 4.375% 460,000.00 455,975.00
REPUBLIC OF GUAT 4.5% 700,000.00 710,500.00
REPUBLIC OF GUAT 4.875% 850,000.00 875,500.00
REPUBLIC OF GUAT 5.75% 880,000.00 958,100.00
REPUBLIC OF HUNG 4.125% 270,000.00 273,067.03
REPUBLIC OF HUNG 4% 40,000.00 41,200.00
REPUBLIC OF HUNG 5.375% 500,000.00 559,375.00
REPUBLIC OF HUNG 6.25% 1,770,000.00 1,931,512.50
REPUBLIC OF HUNG 6.375% 40,000.00 45,100.00
REPUBLIC OF KENY 6.875% 1,030,000.00 1,036,437.50
REPUBLIC OF NIGE 5.625% 220,000.00 218,900.00
REPUBLIC OF NIGE 6.375% 330,000.00 341,137.50
REPUBLIC OF NIGE 7.875% 200,000.00 219,250.00
REPUBLIC OF PARA 4.625% 330,000.00 346,912.50
REPUBLIC OF PARA 4.7% 600,000.00 622,500.00
REPUBLIC OF PARA 5% 290,000.00 308,487.50
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REPUBLIC OF PARA 6.1% 800,000.00 900,000.00
REPUBLIC OF SRI 6.25% 109,000.00 115,676.25
REPUBLIC OF SRI 6.25% 700,000.00 744,625.00
REPUBLIC OF SRI 6.85% 1,210,000.00 1,299,237.50
REPUBLIC OF ZAWB 5.375% 280,000.00 262,500.00
REPUBLIC OF ZAMB 8.5% 360,000.00 376,650.00
REPUBLIC OF ZAWB 8.97% 1,040,000.00 1,106,300.00
ROMANIA 4.375% 530,000.00 566,437.50
ROMANIA 6.75% 400,000.00 465,000.00
RUSSIA 4.25% 600,000.00 603,600.00
RUSSIA 4.75% 1,000,000.00 1,045,000.00
RUSSIA 4.875% 200,000.00 215,000.00
RUSSIA 5.25% 400,000.00 403,400.00
SOUTH AFRICA 4.3% 200,000.00 190,000.00
SOUTH AFRICA 5.875% 1,660,000.00 1,799,025.00
SURINAME, REPUBL 9.25% 880,000.00 900,900.00
TURKEY REP OF 3.25% 210,000.00 199,237.50
TURKEY REP OF 4.25% 548,000.00 524,710.00
TURKEY REP OF 4.875% 230,000.00 228,311.80
TURKEY REP OF 5.75% 1,576,000.00 1,684,350.00
TURKEY REP OF 5.75% 200,000.00 198,250.00
TURKEY REP OF 6.25% 1,190,000.00 1,300,670.00
TURKEY REP OF 6.75% 160,000.00 164,400.00
TURKEY REP OF 6.875% 10,000.00 11,325.00
TURKEY REP OF 6% 810,000.00 832,275.00
TURKEY REP OF 7.375% 506,000.00 590,122.50
TURKEY REP OF 7% 470,000.00 516,060.00
UKRAINE GOVT VAR 352,000.00 151,888.00
UKRAINE GOVT 7.75% 100,000.00 102,900.00
UKRAINE GOVT 7.75% 230,000.00 235,175.00
UKRAINE GOVT 7.75% 320,000.00 322,400.00
UKRAINE GOVT 7.75% 1,030,000.00 1,026,910.00
UKRAINE GOVT 7.75% 250,000.00 247,000.00
US TREASURY N/B 1.125% 860,000.00 840,589.76
US TREASURY N/B 2.25% 396,000.00 401,476.68
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US TREASURY N/B 2.25% 200,000.00 200,968.00
US TREASURY N/B 2.75% 100,000.00 99,053.00
US TREASURY N/B 2.875% 2,650,000.00 2,669,238.94
US TREASURY N/B 2% 480,000.00 478,180.80
US TREASURY N/B 2% 650,000.00 647,152.96
US TREASURY N/B 3.125% 100,000.00 105,928.00
US TREASURY N/B 3.125% 110,000.00 116,509.79
VENEZUELA 6% 100,000.00 40,000.00
VENEZUELA 7.65% 17,000.00 6,460.00
VENEZUELA 8.25% 1,185,000.00 456,225.00
VENEZUELA 9.25% 670,000.00 259,625.00
VENEZUELA 9.375% 410,000.00 165,025.00
BRAZIL MINAS SPE 5.333% 715,000.00 714,106.25
PROVINCE OF SANT 7% 380,000.00 389,500.00
PROVINCIA DE LA 9.75% 350,000.00 365,750.00
BANCO DEL ESTADO 4.125% 240,000.00 252,300.00
BANCO DEL ESTADO 4.125% 240,000.00 252,300.00
BANCO DO BRASIL VAR 400,000.00 343,300.00
BANCO DO BRASIL VAR 600,000.00 622,320.00
EASTERN & SOUTHE 5.375% 630,000.00 641,025.00
EXPORT-IMPORT BK FLOAT 200,000.00 199,750.00
GAZPROM (GAZ CAP 7.288% 190,000.00 225,387.50
GAZPROM (GAZ CAP 9.25% 560,000.00 618,100.00
KAZMUNAIGAZ FINA 7% 260,000.00 283,725.00
KAZMUNAIGAZ FINA 9.125% 670,000.00 710,870.00
PETROBRAS GLOBAL 5.375% 180,000.00 184,325.40
PETROBRAS GLOBAL 6.125% 940,000.00 986,525.30
PETROBRAS GLOBAL 7.375% 710,000.00 767,865.00
PETROBRAS GLOBAL 8.375% 1,850,000.00 2,085,875.00
PETROLEOS DE VEN 6% 10,030,000.00 3,268,325.65
PETROLEOS DE VEN 6% 4,640,000.00 1,589,200.00
PETROLEOS DE VEN 6% SINK 1,890,000.00 652,050.00
PETROLEOS MEXICA 3.5% 130,000.00 132,275.00
PETROLEOS MEXICA 3.5% 30,000.00 29,130.00
PETROLEOS MEXICA 4._875% 10,000.00 10,375.00
PETROLEOS MEXICA 5.375% 200,000.00 211,880.00
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PETROLEOS MEXICA 5.5% 103,000.00 93,323.15
PETROLEOS MEXICA 6.375% 750,000.00 816,225.00
PETROLEOS MEXICA 6.375% 20,000.00 19,929.00
PETROLEOS MEXICA 6.5% 570,000.00 620,559.00
PETROLEOS MEXICA 6.5% 420,000.00 457,254.00
PETROLEOS MEXICA 6.75% 260,000.00 270,054.20
PETROLEOS MEXICA 6.875% 404,000.00 453,409.20
ZAR SOV CAPITAL 3.903% 230,000.00 234,887.50
ABENGOA TRANSMIS 6.875% 468,214.00 510,353.26
AEROPUERTOS DOMI 6.75% 450,000.00 484,312.50
AGROMERCANTIL SE 6.25% 260,000.00 269,425.00
ALTICE FINANCING 6.5% 200,000.00 208,500.00
ALTICE FINANCING 7.5% 240,000.00 266,923.20
BANCO DE BOGOTA 6.25% 920,000.00 984,298.80
BANCO DE COSTA R 5.25% 400,000.00 406,000.00
BANCO MERCANTIL VAR 370,000.00 388,056.00
BANCO NAL COSTA 4.875% 380,000.00 384,750.00
BRAZIL LOAN TRUS 5.477% 1,088,999.75 1,127,114.74
CABLEVISION SA 6.5% 300,000.00 318,000.00
CHINA EVERGRANDE 8.75% 580,000.00 577,680.00
CHINA RESOURCES 2.125% 200,000.00 199,780.00
CNTL AMR BOTTLIN 5.75% 230,000.00 243,225.00
COMCEL TRUST (CO 6-875% 400,000.00 421,400.00
CORP FINANCI DE 4.75% 200,000.00 213,500.00
CORP LINDLEY SA 4.625% 88,000.00 90,768.04
CORP LINDLEY SA 6.75% 490,000.00 546,832.65
CORPBANCA 3.875% 375,000.00 387,375.00
DEBT AND ASSET T 1% 200,000.00 124,000.00
DELEK & AVNER-YA 3.839%% 90,000.00 91,575.00
DIGICEL GROUP 6.75% 390,000.00 371,475.00
DIGICEL GROUP 6% 310,000.00 300,312.50
DOLPHIN ENERGY L 5.5% 400,000.00 436,000.00
DOM REPUBLIC 8.5% SINK 400,000.00 424,000.00
EP PETROECUADOR SINK F 222,631.57 223,744.72
GNL QUINTERO SA 4.634% 630,000.00 652,050.00
GREENKO DUTCH BV 5.25% 580,000.00 581,450.00
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GREENKO DUTCH BV 8% 570,000.00 592,981.94
GREENKO INVESTME 4.875% 200,000.00 195,750.00
GRUMA SAB DE CV 4.875% 200,000.00 217,520.00
IHS NETHERLANDS 9.5% 370,000.00 379,250.00
LUKOIL INTL FINA 3.416% 410,000.00 412,357.50
LUKOIL INTL FINA 4.563% 420,000.00 432,075.00
LUKOIL INTL FINA 6.125% 200,000.00 217,250.00
METINVEST BV 2.793% 222,251.65 207,805.29
MYRIAD INTL HOLD 6.375% 100,000.00 100,000.00
NEERG ENERGY LTD 6% 620,000.00 637,825.00
PETROAMAZONAS EP 4.625% 260,000.00 243,249.50
PHOSAGRO OAO 4.204% 360,000.00 362,880.00
PTTEP TREASURY C VAR 690,000.00 698,625.00
REGIONAL SAECA 8.125% 500,000.00 530,625.00
RUWAIS POWER CO 6% 260,000.00 299,650.00
SAKA ENERGI INDO 4.45% 220,000.00 222,750.00
SBERBANK (SB CAP VAR 210,000.00 213,412.50
SEVERSTAL (STEEL 6.7% 290,000.00 293,190.00
SOC QUIMICA Y MI 3.625% 200,000.00 199,500.00
SOC QUIMICA Y MI 5.5% 110,000.00 117,150.00
SOCIEDAD QUIMICA 4.375% 200,000.00 204,189.00
SOFTBANK GROUP C VAR 410,000.00 413,895.00
STATE OIL CO OF 6.95% 340,000.00 358,700.00
TEVA PHARMACEUTI 1.4% 400,000.00 398,768.00
TEVA PHARMACEUTI 1.7% 90,000.00 89,435.25
TUPY S/A 6.625% 200,000.00 205,000.00
UNIVERSAL ENTERT 8.5% 254,532.00 260,895.30
WIND ACQUISITION 7.375% 610,000.00 633,485.00
YPF SOCIEDAD ANO 8.875% 255,000.00 273,168.75
112,131,917.77

(12,484,767,722)

AMERICA MOVIL SA 6% 2,010,000.00 1,945,328.25
1,945,328.25

(12,216,661)

BULGARIA 1.875% 1,340,000.00 1,425,425.00
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BULGARIA 3.125% 380,000.00 393,300.00
BULGARIA 3% 420,000.00 459,900.00
CROATIA 3.875% 156,000.00 173,160.00
CROATIA 3% 300,000.00 306,300.00
INDONESIA REP 2.625% 390,000.00 409,987.50
INDONESIA REP 3.375% 1,120,000.00 1,218,000.00
INDONESIA REP 3.75% 250,000.00 274,062.50
IVORY COAST 5.125% 100,000.00 101,500.00
MACEDONIA 5.625% 1,070,000.00 1,164,336.55
REPUBLIC OF ARGE 591,724.58 616,872.87
REPUBLIC OF HUNG 5.75% 770,000.00 809,462.50
REPUBLIC OF HUNG 6% 420,000.00 456,750.00
ROMANIA 3.875% 160,000.00 167,600.00
TURKEY REP OF 3.25% 810,000.00 806,962.50
PETROLEOS MEXICA 2.5% 230,000.00 235,462.50
PETROLEOS MEXICA 3.75% 100,000.00 105,250.00
PETROLEOS MEXICA 3.75% 680,000.00 706,350.00
PETROLEOS MEXICA 4.875% 520,000.00 550,550.00
PETROLEOS MEXICA 5.125% 950,000.00 1,071,125.00
CEMEX FINANCE LL 4.625% 300,000.00 324,000.00
CEMEX SAB DE CV 4.75% 110,000.00 114,428.05
WIND ACQUISITION 4% 220,000.00 222,560.81
WIND ACQUISITION 7% 350,000.00 365,354.47
12,478,700.25
(1,617,239,551)
14,114,223,934
(14,114,223,934)

129 65.1

1.3

29 15.2
57 18.4 88.5
100.0 0.1
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15

70.4

21.4

8.2

11.5
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J-REIT

10 11

28

26

29

25

5,287,781,490 6,411,137,289
5,677,906 7,789,356
5,293,459,396 6,418,926,645
5,293,459,396 6,418,926,645
8,064,059 14,604,468
816,838 991,273
14,703,522 17,843,944
406,959 495,450
23,991,378 33,935,135
23,991,378 33,935,135
4,144,639,578 5,270,825,207
1,124,828,440 1,114,166,303
442,088,719 510,250,200
5,269,468,018 6,384,991,510
5,269,468,018 6,384,991,510
5,293,459,396 6,418,926,645
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10 11

27 26 28 27

28 26 29 25
580,014,871 269,158,220
580,014,871 269,158,220
1,526,645 1,858,488
27,480,877 33,454,535
406,959 495,450
29,414,481 35,808,473
550,600,390 304,966,693
550,600,390 304,966,693
550,600,390 304,966,693
119,264,225 12,961,154
382,381,230 1,124,828,440
470,311,749 608,881,691
470,311,749 608,881,691
159,200,704 327,538,289
159,200,704 327,538,289
1,124,828,440 1,114,166,303
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11
28 27
29 25
28 29 25
10 11
28 26 29 25
3,036,774,349 4,144,639,578
2,229,042,823 2,332,084,681
1,121,177,594 1,205,899,052
4,144,639,578 5,270,825,207
10 11
27 26 28 27
28 26 29 25
11
28 27
29 25
11
29 25
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€3]
@
10 28 26
443,119,694
443,119,694
11 29 25
260,316,547
260,316,547
10 28 26
11 29 25
11 28 27 29 25
10 11
28 26 29 25
1.2714 1.2114
10,000 12,714 10,000 12,114
J-REIT 5,050,127,837 6,411,137,289
5,050,127,837 6,411,137,289
J-REIT
J-REIT
)
28 26 29 25
84,085,615 101,961,908
5,188,156,100 6,262,480,700
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88,445,122 100,315,646
30,433,720 48,900,335
5,391,120,557 6,513,658,589
5,391,120,557 6,513,658,589
97,748,725 94,635,894
5,677,906 7,789,356
103,426,631 102,425,250
103,426,631 102,425,250
3,992,887,934 5,050,127,837
1,294,805,992 1,361,105,502
5,287,693,926 6,411,233,339
5,287,693,926 6,411,233,339
5,391,120,557 6,513,658,589
28 27
29 25
1€))
@

28 26 29 25
2,933,361,603 3,992,887,934
2,141,813,794 2,232,443,896
1,082,287,463 1,175,203,993

J-REIT 3,992,887,934 5,050,127,837
3,992,887,934 5,050,127,837
3,992,887,934 5,050,127,837
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28 27
29 25
29 25
€))
@
28 26
65,639,348
65,639,348
J-REIT 28 26
28 26
29 25
85,410,216
85,410,216
J-REIT 29 26
29 25
28 26
29 25
28 27 29 25
28 26 29 25

1.3243
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10,000 13,243 10,000 12,695
199 87,162,000
20 6,850,000
430 59,598,000
248 119,660,000
859 236,568,600
428 121,295,200
571 272,938,000
370 43,031,000
655 153,663,000
1,232 294,940,800
170 94,350,000
1,375 156,750,000
1,118 186,035,200
12 1,302,000
556 72,446,800
670 159,460,000
2,274 329,047,800
10 1,072,000
1,526 167,707,400
390 128,895,000
150 26,010,000
546 79,170,000
255 70,864,500
967 548,289,000
976 535,824,000
1,400 280,560,000
1,140 181,488,000
240 90,960,000
805 86,618,000
20 2,720,000
210 78,015,000
2,350 389,630,000
748 131,049,600
334 153,974,000
20 4,232,000
40 6,464,000
342 213,066,000
107 12,048,200
284 160,460,000
20 2,726,000
620 168,950,000
3,278 237,327,200
816 109,262,400
43 28,781 6,262,480,700

434/512



EDINETOOOO
O000DO0000O0000O0O0(EL2454)
Ooooooooooooooooooad

G-REIT

10 11

28

26

29

25

5,341,466,664 7,348,404,384
2,943,241 5,558,356
5,344,409,905 7,353,962,740
5,344,409,905 7,353,962,740
5,383,506 9,603,451
829,333 1,089,120
23,498,980 30,859,401
565,351 724,637
30,277,170 42,276,609
30,277,170 42,276,609
5,283,522,048 6,779,481,174
30,610,687 532,204,957
270,196,845 389,447,725
5,314,132,735 7,311,686,131
5,314,132,735 7,311,686,131
5,344,409,905 7,353,962,740
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10 11

27 26 28 27

28 26 29 25
196,774,643 487,313,079
196,774,643 487,313,079
1,542,296 1,976,712
43,700,852 56,009,433
565,351 724,637
45,808,499 58,710,782
242,583,142 428,602,297
242,583,142 428,602,297
242,583,142 428,602,297
3,581,153 55,398,409
142,411,144 30,610,687
179,097,702 148,282,479
179,097,702 148,282,479
51,896,170 19,892,097
51,896,170 19,892,097
30,610,687 532,204,957
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11
28 27
29 25
28 27 29 25
10 11
28 26 29 25
3,418,843,452 5,283,522,048
2,817,555,866 3,069,326,999
952,877,270 1,573,367,873
5,283,522,048 6,779,481,174
10 11
27 26 28 27
28 26 29 25
21,512,003 27,575,089
11
28 27
29 25
11
29 25
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@
@
10 28 26
196,173,159
196,173,159
11 29 25
424,765,880
424,765,880
10 28 26
11 29 25
11 28 27 29 25
10 11
28 26 29 25
1.0058 1.0785
10,000 10,058 10,000 10,785
REIT 6,223,769,276 7,348,404,384
6,223,769,276 7,348,404,384
REIT
REIT
28 26 29 25
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83,346,003 29,230,101
115,345,880 90,055,753
5,139,391,385 7,229,939,573
486,327
17,010,792 11,194,748
5,355,094,060 7,360,906,502
5,355,094,060 7,360,906,502
4,275,266 40,447
2,943,241 5,558,356
7,218,507 5,598,803
7,218,507 5,598,803
4,903,828,401 6,229,560,783
444,047,152 1,125,746,916
5,347,875,553 7,355,307,699
5,347,875,553 7,355,307,699
5,355,094,060 7,360,906,502

28 27

29 25

@
@
60 61
| 28 26 29 25
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3,212,008,066
2,614,621,526
922,801,191

4,903,828,401
2,816,892,144
1,491,159,762

G-REIT 4,897,732,133 6,223,769,276
6,096,268 5,791,507
4,903,828,401 6,229,560,783
4,903,828,401 6,229,560,783
28 27
29 25
29 25
€))
@
26
152,542,003
152,542,003
REIT 28 26
26
25
51,693,180
51,693,180
REIT 29 26
25
26
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29 25
26 29 25
1.0906 1.1807
10,000 10,906 10,000 11,807
AGREE REALTY CORP 6,822.000 339,189.840
ALEXANDRIA REAL ESTATE EQUIT 13,386.000 1,580,351.160
AVALONBAY COMMUNITIES INC 9,659.000 1,724,324.680
BOSTON PROPERTIES INC 6,074.000 739,084.320
BRANDYWINE REALTY TRUST 29,007.000 501,240.960
BRIXMOR PROPERTY GROUP INC 44,569.000 832,103.230
CAMDEN PROPERTY TRUST 9,252.000 860,436.000
CUBESMART 37,631.000 988,190.060
CYRUSONE INC 17,894.000 1,061,293.140
DCT INDUSTRIAL TRUST INC 17,956.000 1,052,580.720
DIAMONDROCK HOSPITALITY CO 66,727.000 725,322.490
EQUINIX INC 2,034.000 898,336.440
EQUITY RESIDENTIAL 19,086.000 1,257,385.680
ESSEX PROPERTY TRUST INC 7,251.000 1,849,005.000
EXTRA SPACE STORAGE INC 20,809.000 1,641,622.010
FOREST CITY REALTY TRUST- A 18,956.000 473,710.440
GEO GROUP INC/THE 20,323.000 521,081.720
GGP INC 78,076.000 1,600,558.000
GRAMERCY PROPERTY TRUST 19,362.000 586,862.220
HCP INC 13,417.000 373,931.790
HEALTHCARE TRUST OF AME-CL A 31,862.000 949,806.220
HOST HOTELS & RESORTS INC 31,431.000 576,130.230
HUDSON PACIFIC PROPERTIES IN 26,061.000 844,897.620
INVITATION HOMES INC 15,823.000 350,479.450
IRON MOUNTAIN INC 28,148.000 1,129,579.240
KILROY REALTY CORP 8,496.000 592,596.000
KIMCO REALTY CORP 67,864.000 1,301,631.520
MGM GROWTH PROPERTIES LLC-A 20,357.000 626,384.890
PARK HOTELS & RESORTS INC 15,652.000 430,899.560
PENN REAL ESTATE INVEST TST 19,218.000 189,873.840
PROLOGIS INC 47,356.000 3,015,630.080
REGENCY CENTERS CORP 21,894.000 1,360,055.280
RLJ LODGING TRUST 27,946.000 609,222.800
SIMON PROPERTY GROUP INC 26,207.000 4,161,933.670
SL GREEN REALTY CORP 12,625.000 1,270,958.750
STARWOOD WAYPOINT HOMES 23,341.000 831,173.010
STORE CAPITAL CORP 30,003.000 764,476.440
SUN COMMUNITIES INC 9,617.000 831,485.820
SUNSTONE HOTEL INVESTORS INC 33,563.000 531,637.920
URBAN EDGE PROPERTIES 18,869.000 450,214.340
VENTAS INC 8,007.000 528,782.280
VEREIT INC 155,079.000 1,302,663.600
VORNADO REALTY TRUST 17,801.000 1,346,823.660
WELLTOWER INC 32,544.000 2,309,322.240
45,913,268.360
44 1,188,055.000 5,166, 620,087
CAN REAL ESTATE INVEST TRUST 5,602.000 258,532.300
SMART REAL ESTATE INVESTMENT 21,239.000 626,762.890
885,295.190
26,841.000 80,765,480
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AVENTUS RETAIL PROPERTY FUND 356,789.000 820,614.700
DEXUS 127,281.000 1,209,169.500
GPT GROUP 299,558.000 1,464,838.620
MIRVAC GROUP 599,641.000 1,367,181.480
WESTFIELD CORP 75,750.000 570,397.500
5,432,201.800

1,459,019.000 486,996,891
I LINK REIT 267,637.000 16,954,803.950
16,954,803.950

267,637.000 244,318,725
CDL HOSPITALITY TRUSTS 269,759.000 428,916.810
MAPLETREE INDUSTRIAL TRUST 259,683.000 475,219.890
MAPLETREE LOGISTICS TRUST 833,450.000 1,000, 140.000
1,904,276.700

1,362,892.000 159,197,532
BIG YELLOW GROUP PLC 21,101.000 159,101.540
BRITISH LAND CO PLC 90,744.000 543,556.560
DERWENT LONDON PLC 17,860.000 486,863.600
HAMMERSON PLC 108,489.000 586,383.040
LAND SECURITIES GROUP PLC 70,862.000 682,046.750
SEGRO PLC 109, 185.000 580,864 .200
UNITE GROUP PLC 43,094.000 287,436.980
3,326,252.670

461,335.000 506,588,282
AXIARE PATRIMONIO SOCIMI SA 11,928.000 199,555.440
GECINA SA 5,922.000 793,844.100
HIBERNIA REIT PLC 187,556.000 280,396.220
HISPANIA ACTIVOS INMOBILIARI 27,448.000 414,327.560
KLEPIERRE 33,327.000 1,088,959.720
UNIBAIL-RODAMCO SE 7,726.000 1,583,830.000
273,907.000 4,360,913.040

585,452,576

7,229,939,573
7,229,939,573

()
(D)

44 70.24 71.45
1.10 1.12
6.62 6.74
3.32 3.38
2.16 2.20
6.89 7.01
7.96 8.10
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10 11
28 26 29 25
44,884,171 70,643,250
2,502,358,979 3,218,597,977
15,747,245 18,159,886
4,690,277 6,816,089
2,567,680,672 3,314,217,202

2,567,680,672

3,314,217,202

4,471,965 6,527,511
395,793 492,782
3,623,359 4,106,898
136,171 191,462
8,627,288 11,318,653
8,627,288 11,318,653
6,255,731,891 7,441,931,149

3,696,678,507

4,139,032,600

36,221 127,760
2,559,053,384 3,302,898,549
2,559,053,384 3,302,898,549

2,567,680,672

3,314,217,202
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10 11

27 26 28 27

28 26 29 25
7,870 911
371,075,059 236,013,521
371,067,189 236,014,432
12,848 43,219
681,657 958,208
6,291,848 7,985,745
136,182 191,580
7,122,535 9,178,752
378,189,724 226,835,680
378,189,724 226,835,680
378,189,724 226,835,680
33,503,635 57,673,092
1,597,585,236 3,696,678,507
380,644,246 1,068,708,472
380,644,246 1,068,708,472
2,135,051,428 1,680,225,153
2,135,051,428 1,680,225,153
3,696,678,507 4,139,032,600
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11
28 27
29 25
28 29 25
10 11
28 26 29 25
3,202,119,671 6,255,731,891
3,789,624,413 3,016,399,788
736,012,193 1,830,200,530
6,255,731,891 7,441,931,149
3,696,678,507 4,139,032,600
10 11
27 26 28 27
28 26 29 25
11
28 27
29 25
11

29

25
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@
@
10 28 26
1,825
334,556, 666
334,554,841
11 29 25
10,224
172,687,538
172,677,314
10 28 26
11 29 25
11 28 27 29 25
10
28 26 29 25
0.4091 0.4438
10,000 4,001 10,000 4,438
FOFs 7,481,631,748 3,218,597,977
17,847,554 18,159,886
7.,499,479,302 3,236,757,863
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/FOFs F
(€))
10 11
28 7 25 ) 29 7 25 )
29,056,641 25,968,784
2,438,916,342 2,984,819,138
2,467,972,983 3,010,787,922
2,467,972,983 3,010,787,922
3,178,609 9,629,636
569,894 777,406
3,533,329 4,819,864
39 35
7,281,871 15,226,941
7,281,871 15,226,941
5,982,289,907 7,202,040,897
3,521,598,795 4,206,479,916
1,089,981 816,910
2,460,691,112 2,995,560,981
2,460,691,112 2,995,560, 981
2,467,972,983 3,010,787,922

@
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10 11
27 7 28 28 7 26
28 7 25 29 7 25
1,488

394,823,241 42,902,796
394,821,753 42,902,796
3,590 11,004
1,008,569 1,501,956
6,253,050 9,312,013
7,265,209 10,824,973
402,086,962 32,077,823
402,086,962 32,077,823
402,086,962 32,077,823
45,253,914 35,134,947
1,242,971,820 3,521,598,795
367,117,400 1,113,159,898
367,117,400 1,113,159,898
2,288,911,327 1,794,983,895
2,288,911,327 1,794,983,895
3,521,598,795 4,206,479,916

®
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10
( 28 7 25 )

11
( 29 7 25 )

2,646,957,209
4,070,065,139
734,732,441

5,982,289,907

3,521,598,795

5,982,289,907
3,117,480,847
1,897,729,857

7,202,040,897

4,206,479,916

10
27 7 28
28 7 25

11
28 7 26
29 7 25

463,234,029
1,089,981
464,324,010
5,982,289,907
776.16

0

0

558,252,569
816,910
559,069,479
7,202,040,897
776.26

0

0
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10 11
27 7 28 28 7 26
28 7 25 29 7 25
10 11

( 28 7 25 ) ( 29 7 25 )
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€Y

)

®

€Y)

&)

®

1
( )
10 11
( 28 7 25 ) 29 7 25 )
392,627,193 33,184,947
392,627,193 33,184,947

451/512



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

1
10 11
( 28 7 25 ) ( 29 7 25 )
1 0.4113 0.4159
¢! (4,113 ) (4,159 )
©)
1 29 7 25
D
2
6,396,954,862|2,984,819,138
6,396,954,862|2,984,819,138
2
3
@
( 28 7 25 Yy | ( 29 7 25 )
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104,382,131
11,734,851
3,793,342,773
992,884
26,903

57,916,665
27,161,117
4,328,196,421
1,547,526
63,878

3,910,479,542

4,414,885,607

3,910,479,542

4,414,885,607

3,000,000
16 37
16 3,000,037
16 3,000,037

8,502,267,486

4,591,787,960

9,455,333,545

5,043,447,975

3,910,479,526

4,411,885,570

3,910,479,526

4,411,885,570

3,910,479,542

4,414,885,607

)
10

€))

2 11 8 10

8 11
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12 133 60
61
( 28 7 25 ) ( 29 7 25 )
5,473,757,388 8,502,267 ,486
3,470,255,240 1,739,467,842
441,745,142 786,401,783
1,746,374,851 1,611,771,622
993,280,051 1,084,324,340
459,467,677 362,282,721
/FOFs
5,303,144,907 6,396,954,862
8,502,267,486 9,455,333,545
8,502,267,486 9,455,333,545
4,591,787,960 5,043,447,975
27 7 28 28 7 26
28 7 25 29 7 25
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( 28 7 25 ) ( 29 7 25 )

€y €))

@ @)
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©)) (©))
1
( )
( 28 7 25 ) ( 29 7 25 )
28,289,808 133,668,346
28,289,808 133,668,346
( 28 7 25 ) ( 29 7 25 )

0.4599 0.4666
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(1 ) (4,599 ) (4,666 )
€))
1 29 7 25
(€H)
@)
H424 BARC 0.2000% 10/24/2017 21,200,000.00 20,166,288.00
H710 UBS 0.5000% 01/17/2018 19,000,000.00 18,707,400.00
40,200,000.00 38,873,688.00
(4,328,196,421)
38,873,688.00
(4,328,196,421)
4,328,196,421
(4,328,196,421)
1.
2 100.0 100.0
2
3
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10 11
28 26 29 25

374,699,805 869,478,005
27,238,157,911 40,711,490,235
139,859,701 202,763,699
28,081,556 53,639,684
27,780,798,973 41,837,371,623
27,780,798,973 41,837,371,623
32,615,332 72,068,784
3,713,103 6,146,561
34,656,101 57,368,423
888,924 1,196,937
71,873,460 136,780,705
71,873,460 136,780,705
27,754,401,108 40,712,376,592
45,475,595 988,214,326
89,257,493 268,301,055
27,708,925,513 41,700,590,918
27,708,925,513 41,700,590,918
27,780,798,973 41,837,371,623
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10 11

27 26 28 27

28 26 29 25
43,102 7,845
675,195,286 967,090,977
675,152,184 967,098,822
114,281 433,115
5,882,787 11,038,011
54,906,919 103,022,376
889,036 1,197,933
61,793,023 115,691,435
736,945,207 851,407,387
736,945,207 851,407,387
736,945,207 851,407,387
50,424,168 113,656,578
396,193,222 45,475,595
349,218,263 309,425,511
349,218,263 309,425,511
104,366,041 13,486,399
104,366,041 13,486,399
45,475,595 988,214,326
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11
28 27
29 25
28 27 29 25
10 11
28 26 29 25
10,031,036,351 27,754,401,108
20,886,799,408 21,077,497,557
3,163,434,651 8,119,522,073
27,754,401,108 40,712,376,592
45,475,595
10 11
27 26 28 27
28 26 29 25
11
28 27
29 25
11
29 25
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@
@
10 28 26
4,383
624,973,882
624,969,499
11 29 25
103,097
832,137,606
832,034,509
10 28 26
11 29 25
11 28 27 29 25
10 11
28 26 29 25
0.9984 1.0243
10,000 9,984 10,000 10,243
FOFs

35,649,290,924

40,711,490,235

199,276,363

202,763,699

35,848,567,287

40,914,253,934

461/512




EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

(

FOF
)
10 11
28 25 29 25
5,165,983,658 8,115,190,638
17,702,024,912 29,881,517,886
114,923,631 2,235,057
186,195
56,275,000 469,229,200
821,640,000 908,820,000
23,861,033,396 39,376,992,781
23,861,033,396 39,376,992,781
145,450,640 353,886,220
613,386
17,835,129 48,860,853
4,020,587 7,337,656
30,154,652 55,032,711
1,188,259 1,732,894
199,262,653 466,850,334
199,262,653 466,850,334
21,285,217,066 33,991,908,331
2,376,553,677 4,918,234,116
257,975,561 613,672,668
23,661,770,743 38,910,142,447
23,661,770,743 38,910,142,447
23,861,033,396 39,376,992,781
)
10 11
27 28 28 26
28 25 29 25
835,668 78,663
1,770,229,762 6,380,692,974
1,238,756,707 5,289,916,407
530,637,387 1,090,855,230
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1,032,050 4,742,818
6,411,747 13,423,910
48,088,681 100,679,845
1,189,548 1,746,075
56,722,026 120,592,648
587,359,413 970,262,582
587,359,413 970,262,582
587,359,413 970,262,582
36,764,997 86,118,852
1,093,533,614 2,376,553,677
2,232,983,224 2,442 ,545,669
2,232,983,224 2,442 ,545,669
399,368,745 785,008,960
399,368,745 785,008,960
2,376,553,677 4,918,234,116
11
28 26
29 25
10 11
28 25 29 25

7,227,252,662
16,775,895,942
2,717,931,538

21,285,217,066

21,285,217,066
19,576,750,048
6,870,058,783

33,991,908,331

10 11
27 28 28 26
28 25 29 25
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11
28 26
29 25
11
29 25

o
@
(©)

1,735,179,503

1,735,179,503

6,106,261,054

6,106,261,054

10
28 25
17,658,312,991 17,688,840,000 30,527,009
17,688,840,000 30,527,009
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11
29 25

29,394,368,837 29,746,020,000 351,651,163
29,746,020,000 351,651,163
11 28 26 29 25
10 11
28 25 29 25
1.1117 1.1447
10,000 11,117 10,000 11,447
8,920,654,950 29,881,517,886
8,920,654,950 29,881,517,886
)
()
28 25 29 25
1,351,235,388 979,788,581
40,656,194,850 33,115,967,500
34,063,440 7,015,915
665,389,784 422,757,340
38,066,684 36,259,270
66,420,000 20,295,000
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42,811,370,146 34,582,083,606
42,811,370,146 34,582,083,606
5,633,516 71,175
30,580,000 9,830,000
629,331,573 664,993,065
665,545,089 674,894,240
665,545,089 674,894,240
16,318,851,409 10,122,445,739
25,826,973,648 23,784,743,627
42,145,825,057 33,907,189,366
42,145,825,057 33,907,189,366
42,811,370,146 34,582,083,606
28 26
29 25
o
@
28 25 25
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9,967,781,566
9,299,240,734
2,948,170,891

497,744,293

16,318,851,409
2,829,221,145
9,025,626,815

300,744,586
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180,080,458 155,690,812
153,966,861 115,518,750
FOF 6,854,342,489 8,920,654,950
8,632,717,308 629,836,641
16,318,851,409 10,122,445,739
16,318,851,409 10,122,445,739
28 26
29 25
29 25
€))
@
®
28 25
834,283,509
834,283,509
28 26 28 25
29 25
2,121,864,238
2,121,864,238
29 25 29 25
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28 25
1,377,130,076 1,405,560,000 28,429,924
1,405,560,000 28,429,924
29 25
687,075,260 694,020,000 6,944,740
694,020,000 6,944,740
29 25
28 25 29 25
2.5826 3.3497
10,000 25,826 10,000 33,497

108,300 641.00 69,420,300

51,000 1,065.00 54,315,000

43,500 769.00 33,451,500

95,000 1,061.00 100,795,000

163,000 955.00 155,665,000

204,000 538.00 109,752,000

211,000 1,364.00 287,804,000

804,000 389.00 312,756,000

170,000 476.00 80,920,000

217,800 655.00 142,659,000

44,500 3,826.00 170,257,000

25,800 1,880.00 48,504,000

9,900 1,865.00 18,463,500

69,000 1,548.00 106,812,000

236,000 706.00 166,616,000

22,000 3,295.00 72,490,000

32,200 4,215.00 135,723,000

12,800 4,412.00 56,473,600

117,400 2,386.00 280,116,400

25,500 3,195.00 81,472,500

84,700 3,807.00 322,452,900

643,000 214.00 137,602,000

13,900 2,218.00 30,830,200

96,600 988.90 95,527,740

19,200 1,856.00 35,635,200

20,000 1,265.50 25,310,000

35,300 2,964.00 104,629,200

163,000 667.00 108,721,000

17,000 1,322.00 22,474,000
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67,500 10,495.00 708,412,500

4,900 7,210.00 35,329,000
19,000 3,670.00 69,730,000
118,700 974.20 115,637,540
13,200 2,164.00 28,564,800
143,200 1,449.00 207,496,800
90,000 849.00 76,410,000
63,200 3,295.00 208,244,000
21,000 1,668.00 35,028,000
16,600 6,851.00 113,726,600
11,800 2,069.00 24,414,200
14,900 4,110.00 61,239,000

9,800 3,851.00 37,739,800
29,000 2,169.00 62,901,000
20,200 9,833.00 198,626,600
17,000 3,240.00 55,080,000

3,500 6,360.00 22,260,000
27,100 1,886.00 51,110,600
32,100 5,648.00 181,300,800

8,900 6,013.00 53,515,700
18,800 7,100.00 133,480,000
21,300 4,620.00 98,406,000
500,200 491.60 245,898,320
140,400 2,318.00 325,447,200
49,200 4,732.00 232,814,400
40,800 4,800.00 195,840,000
153,000 532.00 81,396,000
526,000 408.00 214,608,000
27,800 951.00 26,437,800
52,300 745.00 38,963,500
56,300 2,233.00 125,717,900
64,200 2,624.50 168,492,900
137,700 1,264.00 174,052,800
56,300 2,131.00 119,975,300
84,100 2,071.00 174,171,100
127,000 691.00 87,757,000

8,300 1,663.00 13,802,900
683,000 489.00 333,987,000
126,000 1,573.00 198,198,000
157,000 328.00 51,496,000
26,500 5,250.00 139,125,000
81,400 1,735.00 141,229,000
225,800 1,856.00 419,084,800

5,100 7,750.00 39,525,000
39,100 1,839.00 71,904,900

6,800 2,230.00 15,164,000
22,000 935.00 20,570,000

5,300 20,020.00 106,106,000
16,100 5,800.00 93,380,000
20,700 3,575.00 74,002,500

3,400 35,570.00 120,938,000
101,500 2,902.00 294,553,000
58,800 2,955.00 173,754,000
10,200 4,660.00 47,532,000
11,200 11,950.00 133,840,000
77,800 3,670.00 285,526,000
38,600 2,009.00 77,547,400

3,400 10,800.00 36,720,000
83,200 1,441.00 119,891,200
174,000 521.00 90,654,000
58,100 642.00 37,300,200
72,300 3,500.00 253,050,000
17,800 2,002.00 35,635,600
52,500 1,888.00 99,120,000
362,000 728.80 263,825,600
235,300 1,687.00 396,951,100
17,000 627.00 10,659,000

8,700 2,968.00 25,821,600
27,600 11,795.00 325,542,000
519,000 845.30 438,710,700
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112,300 1,067.00 119,824,100
111,600 2,630.00 293,508,000
2,600 6,010.00 15,626,000
11,200 1,651.00 18,491,200
145,900 1,494.50 218,047,550
8,300 2,726.00 22,625,800
155,300 4,467.00 693,725,100
56,300 7,700.00 433,510,000
77,700 3,155.00 245,143,500
251,000 422.00 105,922,000
122,500 1,281.00 156,922,500
11,400 2,448.00 27,907,200
69,200 1,707.00 118,124,400
79,500 2,263.00 179,908,500
7,700 7,070.00 54,439,000
41,100 2,124.00 87,296,400
5,800 51,460.00 298,468,000
19,400 2,936.00 56,958,400
14,100 1,720.00 24,252,000
27,800 3,605.00 100,219,000
45,200 2,210.00 99,892,000
139,000 619.00 86,041,000
43,700 1,783.00 77,917,100
6,200 22,585.00 140,027,000
65,500 1,052.00 68,906,000
34,400 9,120.00 313,728,000
47,600 1,852.00 88,155,200
17,000 17,290.00 293,930,000
49,900 1,165.00 58,133,500
30,100 2,363.00 71,126,300
45,700 3,808.00 174,025,600
30,100 16,455.00 495,295,500
24,000 2,267.00 54,408,000
60,700 6,190.00 375,733,000
102,000 354.00 36,108,000
327,900 1,130.00 370,527,000
104,800 6,107.00 640,013,600
90,800 1,216.00 110,412,800
3,400 3,115.00 10,591,000
14,300 1,513.00 21,635,900
18,700 6,150.00 115,005,000
40,800 1,588.00 64,790,400
90,800 3,066.00 278,392,800
50,600 5,261.00 266,206,600
122,400 3,996.00 489,110,400
59,400 2,793.00 165,904,200
68,900 2,186.00 150,615,400
1,700 19,770.00 33,609,000
57,500 1,908.00 109,710,000
33,400 5,762.00 192,450,800
34,400 1,384.00 47,609,600
17,000 3,965.00 67,405,000
8,500 4,175.00 35,487,500
9,900 35,300.00 349,470,000
2,000 10,420.00 20,840,000
17,600 7,863.00 138,388,800
95,300 1,922.00 183,166,600
131,000 744.00 97,464,000
55,300 1,463.00 80,903,900
63,300 3,562.00 225,474,600
457,000 387.60 177,133,200
41,000 2,152.00 88,232,000
37,300 2,536.00 94,592,800
42,500 914.00 38,845,000
57,700 2,714.00 156,597,800
18,000 1,752.00 31,536,000
330,500 498.00 164,589,000
8,900 5,680.00 50,552,000
20,100 3,940.00 79,194,000
8,600 7,500.00 64,500,000
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154,600 1,892.00 292,503,200
111,800 5,327.00 595,558,600
24,400 2,585.00 63,074,000
33,500 3,785.00 126,797,500
70,800 1,237.00 87,579,600
4,900 5,010.00 24,549,000
15,600 5,960.00 92,976,000
86,900 9,328.00 810,603,200
25,200 4,755.00 119,826,000
198,300 1,704.00 337,903,200
189,000 729.40 137,856,600
139,000 1,581.00 219,759,000
23,600 4,505.00 106,318,000
165,700 2,372.00 393,040,400
20,400 2,619.00 53,427,600
86,000 808.00 69,488,000
21,200 3,615.00 76,638,000
69,000 1,012.00 69,828,000
57,600 1,247.00 71,827,200
4,600 3,745.00 17,227,000
1,500 6,810.00 10,215,000
24,900 5,670.00 141,183,000
21,400 5,640.00 120,696,000
11,900 3,335.00 39,686,500
56,400 2,070.00 116,748,000
38,000 2,145.00 81,510,000
2,600 15,510.00 40,326,000
30,800 1,282.00 39,485,600
204,000 428.00 87,312,000
2,413,700 704.70 1,700,934,390
91,400 568.90 51,997,460
90,600 3,934.00 356,420,400
94,000 799.00 75,106,000
166,000 521.00 86,486,000
102,000 658.00 67,116,000
45,300 4,345.00 196,828,500
101,800 1,908.00 194,234,400
82,000 1,927.00 158,014,000
34,000 4,676.00 158,984,000
114,200 1,628.50 185,974,700
12,400 4,760.00 59,024,000
202,900 478.00 96,986,200
29,000 512.00 14,848,000
148,300 1,757.00 260,563,100
72,100 2,511.00 181,043,100
55,400 1,998.50 110,716,900
18,900 1,494.00 28,236,600
22,000 3,312.00 72,864,000
91,900 1,114.00 102,376,600
5,500 1,257.00 6,913,500
24,400 2,473.00 60,341,200
10,200 7,639.00 77,917,800
79,900 1,973.00 157,642,700
17,400 3,305.00 57,507,000
6,900 3,405.00 23,494,500
9,600 4,050.00 38,880,000
7,800 4,135.00 32,253,000
226 20,554,200 33,115,967,500
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29 10

75,551,123,632

315,274,538

75,235,849,094

56,583,695,030

1.3296

76,626,335,129

1,250,815,185

75,375,519,944

53,536,340,673

1.4079

30,986,957,477

122,215,187

30,864,742,290

31,834,390,152

0.9695

FOF

30,323,038,507

163,174,301

30,159,864,206

14,086,306,277

2.1411
21,411

10,189,481,243

41,237,619

10,148,243,624

6,068,405,194

1.6723

FOF

10,040,588,436

41,610,629

9,998,977,807

2,600,884,485

3.8445

49,615,111,866

455,159,808

49,159,952,058

23,353,994,524

2.1050

17,096,342,456

44,692,204

17,051,650,252

13,606,458,371

1.2532

FOF

16,611,889,912

72,682,222

16,539,207,690

13,280,471,277

1.2454

13,421,844,465

49,431,293
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13,372,413,172

11,496,065,868

1.1632

FOF

7,426,634,529

39,611,576

7,387,022,953

6,228,484,353

1.1860

152,960,448,788

492,322,022

152,468,126,766

132,027,902,053

1.1548

FOF

149,064,481,480

352,178,516

148,712,302,964

123,299,294,928

1.2061
12,061

17,572,125,854

42,118,253

17,530,007,601

14,635,324,787

1.1978

FOF

17,040,009,938

58,087,226

16,981,922,712

12,740,053,041

1.3330

14,528,706,254

36,132,823

14,492,573,431

11,567,446,048

1.2529

FOF

14,137,417,353

52,540,590

14,084,876,763

10,867,751,095

1.2960
12,960

8,771,166,699

25,498,446

8,745,668,253

4,636,265,944

1.8864

FOF

8,530,040,199

39,198,109

8,490,842,090

4,259,550,059

1.9934

J-REIT
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6,395,796,941

23,989,382

6,371,807,559

5,359,865,118

1.1888

J-REIT

6,395,855,003

12,971,132

6,382,883,871

5,120,187,558

1.2466

G-REIT

7,478,948,608

23,373,782

7,455,574,826

6,885,045,827

1.0829

REIT

7,486,018,266

6,956,256

7,479,062,010

6,302,711,393

1.1866

3,453,258,684

12,341,670

3,440,917,014

7,571,827,998

0.4544

FOF

3,355,892,743

15,106,854

3,340,785,889

7,593,240,484

0.4400
4,400

43,501,189,541

135,853,421

43,365,336,120

42,029,085,221

1.0318

FOF

46,031,730,861

3,713,138,513

42,318,592,348

36,749,238,655

1.1516

3,402,687,351

29,914,143

3,372,773,208

3,314,336,571

1.0176
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19

38
59
52
193 45 28
29 31
44 45
28 3 31 29 3 31
22,725,768 21,770,643
195,917 206,930
7,453
3,678,543 3,291,565
957,351 912,489
12,713 50,722
644,694 447,651
824 428
28,215,813 26,687,885
110,648 110,298
80,498 66,464
710 710
10,102 10,562
201,959 188,035
95,535 96,732
12,706 12,706

479/512



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
ooooodooodooodoooodd

108,242 109,439
5,480,557 6,783,747
956,115 956,115
2,428 1,546
511,355 511,637
82,660 82,660
556,611 523,217
1,567 192
20,750 20,750
7,570,543 8,838,366
7,880,745 9,135,840
36,096,558 35,823,726
( )
44 45
28 3 31 29 3 31
3,565 3,524
85,383 61,012
1,620,526 1,419,878
1,178,517 1,150,008
1,923,850 459,723
323,266 26,700
1,498,000 1,251,100
101,000 82,900
25,700
20,860 46,283
6,780,670 4,501,131
7,280 7.841
1,546,322 1,482,500
100,350 93,560
1,653,953 1,583,902
8,434,623 6,085,034
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( )

44 45

28 3 31 29 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
24,034,752 26,100,773
25,478,483 27,544,504
27,634,752 29,700,773
27,182 37,917
27,182 37,917
27,661,934 29,738,691
36,096,558 35,823,726

44 45

27 4 1 28 4 1
28 3 31 29 3 31

4,608,029 4,371,647
33,183,045 28,124,470
45,653 64,558
37,836,728 32,560,677
15,893,270 13,056,474
168,848 169,346
1,028 2,915
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1,315,033 1,331,709
3,914,869 3,213,013
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