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0.00648 0.0060
G-REIT
J-REIT 0.00864 0.0080
0.00972 0.0090
20.315
15 0.315
20.315 15 0.315

2013 2037 12 31 2.1
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76,893,389,564 100.10%
76,395,003 0.10%
76,816,994, 561 100.00%
)
30 10
() () (%)
() ()
57,084,921,726 1.4805 1.3470 100.10%
84,515,037,343|  76,893,389,564
100.10%
100.10%
30 10
30 10
(@)
’ ”5 7,435 0.5734
. . 5,507 0.5497
” 28 3,315 0.4907
” ”5 2,962 0.5307
25 . 2,583 0.8622
2 ”5 11,327 0.9735
. . 35,140 1.0365
10
28 26 48,036 0.9493
11
29 . 69,552 1.2474
29 10 75,235 1.3296
29 11 78,286 1.3546
29 12 83,788 1.3882
30 88,661 1.3951
30 87,082 1.3338
30 86,164 1.3085
30 75,913 1.3601
30 74,576 1.3165
30 74,390 1.2925
30 77,136 1.3265
30 77,865 1.3149
[P
0 . 82,948 1.3891
30 83,539 1.3988
30 10 76,816 1.2611
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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%
12 29 26 30 25 11.4%
x 100
(D)
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
12 29 26 30 25 23,465,753,940 19,508,711,616
QD)
30 10
75,439,880,410 98.11%
1,452,948,332 1.89%
76,892,828,742 100.00%
)
30 10
() () (%)
() ()
1 6,992,200 690.31 684.80 6.23%
4,826,846,316 4,788,258,560
2 573,200 6,105.07 6,140.00 4.58%
3,499,428,431 3,519,448,000
3 1,073,000 3,124.90 3,180.00 4.44%
3,353,018,180 3,412,140,000
4 538,300 6,117.68 5,550.00 3.89%
3,293,150,730 2,987,565,000
5 1,488,600 1,864.13 1,841.00 3.56%
2,774,946,843 2,740,512,600
6 864,500 3,112.79 2,814.50 3.16%
2,691,010,374 2,433,135,250
7 912,400 2,642.68 2,473.00 2.93%
2,411,186,446 2,256,365,200
8 2,860,000 817.57 769.20 2.86%
2,338,264,949 2,199,912,000
9 808,300 2,692.26 2,544.00 2.67%
2,176,160,657 2,056,315,200
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10 431,400 4,878.74 4,750.00 2.66%
2,104,689,668 2,049,150,000

11 623,400 2,994.13 2,906.50 2.36%
1,866,544 ,095 1,811,912,100

12 868,900 2,062.00 1,858.00 2.10%
1,791,671,800 1,614,416,200

13 294,800 5,141.96 5,408.00 2.07%
1,515,851,649 1,594,278,400

14 456,100 3,961.36 3,462.00 2.05%
1,806,776,982 1,579,018,200

15 823,500 1,955.76 1,885.50 2.02%
1,610,572,713 1,552,709, 250

16 384,200 4,183.77 4,017.00 2.01%
1,607,407,032 1,543,331,400

17 501,700 3,389.91 2,944.50 1.92%
1,700,719,973 1,477,255,650

18 285,100 5,569.28 5,050.00 1.87%
1,587,804,229 1,439,755,000

19 105,800 10,827.77 12,340.00 1.70%
1,145,578,875 1,305,572,000

20 352,100 3,992.59 3,409.00 1.56%
1,405,791,633 1,200,308,900

21 417,700 2,571.05 2,725.00 1.48%
1,073,929,511 1,138,232,500

22 79,200 13,400.00 13,125.00 1.35%
1,061,280,000 1,039,500,000

23 156,900 6,460.11 6,615.00 1.35%
1,013,592,014 1,037,893,500

24 498,900 1,850.22 2,047.00 1.33%
923,078,206 1,021,248,300

25 696,900 1,285.29 1,426.00 1.29%
895,723,385 993,779,400

26 99,200 11,515.28 9,750.00 1.26%
1,142,316,496 967,200,000

27 236,400 4,505.50 4,015.00 1.23%
1,065,101,727 949,146,000

28 574,000 1,727.48 1,651.00 1.23%
991,579,017 947,674,000

29 783,200 1,202.58 1,195.00 1.22%
941,866,384 935,924,000

30 512,900 1,812.03 1,819.00 1.21%
929,390,247 932,965,100

98.11%

98.11%

=
[N

.41%

=
o

.84%

.63%

.21%

70%

.18%

.57%

.32%

.07%

.94%

.31%

.29%

.12%

. T9%

. 28%

.27%

.01%

RININININ|Wwlwlwlw|~]|™Id|lON|O|©

.86%
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1.84%
1.38%
1.32%
0.55%
0.3%
0.23%
0.22%
0.22%
0.20%
98.11%
98.11%
30 10
30 10
)
30 10
152,194,163 0.44%
33.742,568,918 97.68%
647,763,322 1.88%
34,542,526, 403 100.00%
)
30 10
() () (%)
() ()
1| e /FOFs 17,423,612,991 2.1632 1.9366 97.68%
37,600,981,486|  33,742,568,918
2 149,620,688 1.0170 1.0172 0.44%
152,179,189 152,194,163
97.68%
0. 44%
98.12%
30 10
30 10
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(

)
21 25 5,972 0.4795
2 27 3,532 0.4360
23 2% 1,875 0.3976
24 25 1,610 0.4071
25 25 1,305 0.6527
2% 25 4,594 0.7042
27 25 10,503 0.7963
10
28 2% 21,701 0.7494
11
29 25 28,166 0.8990
29 10 30,864 0.9695
29 11 32,547 1.0012
29 12 34,317 1.0138
30 37,342 1.0466
30 36,421 0.9910
30 34,722 0.9364
30 34,903 0.9681
30 34,862 0.9539
30 35,164 0.9472
30 36,319 0.9677
30 35,830 0.9384
12
30 25 37,794 0.9810
30 38,156 0.9897
30 10 34,542 0.8793
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%
12 29 26 30 25 9.1%
x 100
)
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
11 28 27 29 25 12,551,439,628 10,179,999,803
12 29 26 30 25 14,018,184,667 6,822,883,958
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FOF F

2018 10 31

34,567,975,035 100.17

( ) — 57,660,010 0.17]

( ) 34,510,315,025 100.00

2018 10 31

13,443,250,772 2.7830) 37,412,660,661 25714 34,567,975,035[100.17]

2018 10 31
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100.17
100.17
2018 10 31
34,078,139,600 96.52
— 1,228,998,075 3.48
35,307,137,675 100.00

2018 10 31
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() () ()

() ()

367,300 6,887.71) 2,529,856,819 6,615.00 2,429,689,500 6.88
318,000 6,175.56 1,963,830,599 6,140.00 1,952,520,000] 5.53
2,728,000 677.27) 1,847,609,329 684.80) 1,868,134,400 5.29
579,200 3,201.32 1,854,206,059 2,944.50 1,705,454,400| 4.83
310,900 4,951.17] 1,539,320,007 4,750.00 1,476,775,000] 4.18
308,900 4,612.79 1,424,890,894 4,570.00 1,411,673,0001 4.00
424,600 3,264.57] 1,386,136,422 3,180.00 1,350,228,000 3.82
613,000 2,213.00 1,356,569,665 2,136.00 1,309,368,0001 3.71
694,700 1,816.43 1,261,879,700 1,841.00 1,278,942,700 3.62
1,573,100 769.07 1,209,839,113 804.00 1,264,772,400| 3.58
57,600 22,285.62 1,283,651,823 21,650.00 1,247,040,000] 3.53

379,500 2,946.57] 1,118,225,607] 3,145.00 1,193,527,500 3.38
263,100 3,960.57] 1,042,028,389 4,017.00 1,056,872,7001 2.99
29,200 38,591.57] 1,126,873,853 35,160.00 1,026,672,0000 2.91

202,500 5,383.64 1,090,187,100 5,050.00 1,022,625,0001 2.90
379,400 2,581.5]) 979,428,103 2,544.00 965,193,600 2.73
16,800 62,447.5]) 1,049,118,285 55,300.00 929,040,000 2.63

320,600 2,623.50) 841,094,100 2,698.50) 865,139,100 2.45
71,800 12,754.38 915,764,709 11,760.00 844,368,000 2.39

246,400 4,130.00 1,017,632,000 3,360.00 827,904,000 2.34
2,279,200 395.79 902,100,831 355.00 809,116,000 2.29
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46,600 19,170.00 893,322,000 17,165.00 799,889,000 2.27
52,800 15,859.97 837,406,419 14,490.00 765,072,000 2.17
355,400 2,357.74 837,942,438 2,120.00 753,448,000 2.13
80,000 9,879.0 790,321,419 9,411.00 752,880,000 2.13
165,500 3,453.39 571,536,045 3,770.00 623,935,000 1.77
66,100 11,376.86 752,010,449 9,048.00 598,072,800 1.69
158,100 3,810.00 602,361,000 3,680.00 581,808,000 1.65
188,100 3,280.49 617,058,949 3,090.00 581,229,000 1.65
34,400 13,870.00 477,128,000 13,125.00 451,500,000 1.29
2018 10 31
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3.39

2.45

3.58

7.11

6.13

1.18

6.11

12.59

9.78

3.38

5.18

2.99

8.17)

3.82

2.39

5.29

3.71

3.62

2.73

291

96.52
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)
30 10
36,397,967 0.35%
10,009,807,083 97.44%
226,210,961 2.20%
10,272,416,011 100.00%
)
30 10
() () (%)
) )
1 F( /FOFs 7,257,983,409 0.9533 0.8488 59.97%
6,919,655,319 6,160,576,317
2 /FOFs 5,150,161,582 0.8507 0.7474 37.47%
4,381,288,045 3,849,230,766
3 35,782,508 1.0170 1.0172 0.35%
36,394,368 36,397,967
97.44%
0.35%
97.80%
30 10
30 10
)
’1 ’s 1,268 0.6069
” 7 701 0.5011
’3 26 470 0.4981
o4 25 401 0.4713
’s ’s 342 0.9149
26 25 2,021 0.9853
”7 ’s 6,200 0.9825
10
28 26 8,447 1.1768
11
29 ’s 9,228 1.5455
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29 10 10,148 1.6723
29 11 10,586 1.7071
29 12 11,331 1.7539
30 12,677 1.8596
30 12,596 1.7938
30 12,252 1.7287
30 10,691 1.7454
30 10,842 1.7460
30 10,976 1.7401
30 11,215 1.7573
30 11,141 1.7154
12
30 25 11,343 1.7301
30 11,478 1.7493
30 10 10,272 1.5350
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%
12 29 26 30 25 11.9%
+ x 100
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
12 29 26 30 25 2,747,359,780 2,162,084,376
2018 10 31
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6,309,216,201 99.44
— 35,571,700 0.56
6,344,787,901 100.00
()
3,052,501,912 22700 6,929,387,920 2.0669 6,309,216,201 99.44
()
99.44
99.44
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2018 10 31

9,990,627,200 89.54

— 1,167,245,985 10.49
11,157,873,185 100.00

371,960,000 3.33

()

72,000 2,027.48 145,979,274 2,089.00 150,408,000 1.3
69,000 2,109.78 145,573,569 2,138.00 147,522,000 1.32
55,300 1,690.74 93,497,922 2,390.00 132,167,000 1.18
20,500 6,342.00 130,011,122 6,120.00 125,460,000 1.12)
21,500 5,579.89 119,967,731 5,710.00 122,765,000 1.10)
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22,900 4,171.33 95,523,457 5,300.00 121,370,000 1.09
16,500 5,782.33 95,408,578 7,230.00 119,295,000 1.07
18,600 6,314.58 117,451,259 6,410.00 119,226,000 1.07
23,000 5,026.79 115,616,396} 5,160.00) 118,680,000 1.06
35,500 2,940.47] 104,386,700 3,315.00 117,682,500 1.05
72,000 1,559.01 112,249,372 1,618.00 116,496,000 1.04
46,800 2,555.13 119,580,084 2,473.00 115,736,400 1.04
83,200 1,294.68 107,717,376 1,363.00 113,401,600 1.02
54,300 1,836.36] 99,714,681 2,075.00 112,672,500 1.01
38,000 2,415.65 91,794,949 2,956.00 112,328,000 1.01
23,500 5,510.58 129,498,815 4,720.00 110,920,000 0.99
165,000 750.71 123,868,544 671.00 110,715,000 0.99
38,800 3,275.39 127,083,806 2,807.00 108,911,600 0.98
76,000 1,460.78 111,019,735 1,426.00 108,376,000 0.97
71,000 1,594.37] 113,200,767} 1,525.00 108,275,000 0.97
16,200 6,553.0] 106,158,762 6,640.00) 107,568,000 0.96
44,000 2,900.00] 127,600,029 2,440.00 107,360,000 0.96
60,000 1,932.97] 115,978,773 1,769.00 106,140,000 0.95
50,000 1,433.79 71,687,500 2,088.00 104,400,000 0.94
19,500 5,268.32) 102,732,240 5,340.00 104,130,000 0.93
41,000 2,535.09 103,938,948 2,537.00 104,017,000 0.93
34,700 2,495.55 86,595,737 2,990.00 103,753,000 0.93
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16,000 7,754.49 124,071,417) 6,370.00 101,920,000 0.91
76,000 1,170.45 88,954,200 1,317.00 100,092,000 0.90
48,800 1,801.99 87,937,476 1,965.00 95,892,000 0.86)
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0.8]]

0.97)

0.70

1.86

7.39

0.80

2.14

0.95

1.04

6.03

3.17

0.83

134

2.10

153

26.62

3.95

9.58

1.83

1.45

3.01

11.47

89.54
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17 385,569,180 371,960,000 333
3,971,591, 777 100.28

— 10,990,695 0.28
3,960,601,082 100.00

() () () () ()

819,374,838 55122  4,516,589,281) 48471 3,971591,777/100.28
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100.28
100.28

(2018 10 31 )

77,944,424,600 98.46

— 1,218,002,556 1.54

79,162,427,156 100.00
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(2018 10 31 )

() () () () ()

1,762,000 1,656.00 2,917,872,000 1,629.00 2,870,298,000 3.63
429,300) 6,820.00 2,927,826,000 6,540.00 2,807,622,0000 3.55
990,000 3,000.9] 2,970,902,917] 2,674.00 2,647,260,0000 3.34
1,944,000 1,486.88 2,890,508,599 1,284.00) 2,496,096,0001 3.15
1,219,600 2,358.00 2,875,816,800) 2,040.00 2,487,984,0001 3.14
557,700 4,410.00 2,459,457,000 4,405.00 2,456,668,500 3.10)
267,700 11,150.00 2,984,855,000 9,110.00 2,438,747,0000 3.08
824,000 2,840.00 2,340,160,000 2,878.00 2,371,472,0000 3.00
1,350,000 1,993.78 2,691,607,142] 1,737.00 2,344,950,0001 2.96
915,000 2,779.31 2,543,073,032] 2,530.00 2,314,950,0001 2.92
1,710,400 1,658.00) 2,835,843,200) 1,336.00) 2,285,094,400, 2.89
763,500 3,655.00 2,790,592,500 2,715.00 2,072,902,5001 2.62
432,500 5,412.95 2,341,102,670 4,510.00 1,950,575,000 2.46)
759,500 3,795.00 2,882,302,500 2,489.00 1,890,395,500 2.39
500,700 3,570.00 1,787,499,000) 3,650.00 1,827,555,000 2.3
480,000 6,001.24 2,880,595,376] 3,790.00 1,819,200,000, 2.30)
730,000) 2,837.45 2,071,343,767 2,458.00 1,794,340,000| 2.27
450,000] 4,970.79 2,236,855,664] 3,805.00 1,712,250,0000 2.1
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1,169,800 1,097.00 1,283,270,600 1,458.00 1,705,568,4000 2.15
1,395,200 1,170.00 1,632,384,000) 1,211.00 1,689,587,200] 2.13
450,000 4,042.49 1,819,120,622 3,750.00 1,687,500,000 2.13
1,070,900 2,512.00 2,690,100,800 1,571.00 1,682,383,900 2.13
1,592,100 1,214.00 1,932,809,400) 1,022.00 1,627,126,200| 2.06
565,200) 3,030.00 1,712,556,000 2,654.00 1,500,040,800 1.89
1,606,300] 1,147.00 1,842,426,100 895.00 1,437,638,500 1.82
912,200] 1,392.00 1,269,782,400) 1,495.00 1,363,739,000] 1.72
1,359,100 954.37] 1,297,091,690) 1,000.00 1,359,100,000 1.72
2,000,000 645.00 1,290,000,000] 652.00 1,304,000,000| 1.65
525,500 2,391.00 1,256,470,500) 2,408.00 1,265,404,000] 1.60
694,100 2,907.00 2,017,748,700 1,821.00 1,263,956,100| 1.60
(2018 10 31 )
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1.19

2.62

2.39

14§

0.47

12.43

10.84

3.21

4.48

179

12.03

3.09

11.05

31.41

98.46

(

(

)

)

30 10
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60,274,777,390

97.41%

1,601,382,791

2.59%

61,876,160,181

100.00%
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30 10
() () (%)
() ()
T.Rowe Price Funds SICAV-
1|U.S. Large-Cap Value Equity 10,617,657 2,506 2,300 39.47%
Fund

26,615,151,085 24,423,910,508

N

T.Rowe Price Funds SICAV-
U.S. Large-Cap Growth Equity 6,163,767 4,318 3,887 38.72%
Fund
26,617,511,683 23,959,077,253

w

T.Rowe Price Funds SICAV-

!
U.S. Blue Chip Equity Fund 3,178,791 4,229 3,740 19.22%

13,443,711,339 11,891,789,628

97.41%
97.41%
30 10
30 10

”n 25 4,703 0.6046
” 97 3,202 0.6065
” % 1,762 0.5578
” o5 1,579 0.7299
25 25 1,322 1.1374
2 o5 5,536 1.4561
7 25 18,783 1.6056
10

28 26 29,112 1.4937
11

29 25 46,147 2.0089
29 10 49,159 2.1050
29 11 50,736 2.1262
29 12 53,852 2.1676
30 58,241 2.2272
30 58,778 2.1846
30 55,114 2.0314
30 55,713 2.1479
30 57,224 2.1765
30 59,217 2.2191
30 62,305 2.3104
30 65,173 2.3766
12

30 o 66,872 2.4177
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30 67,313 2.4319
30 10 61,876 2.1920
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%
26 26 27 25 10.3%
10 27 26 28 26 7.0%
11 28 27 29 25 34.5%
12 29 26 30 25 20.3%
+ x 100
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
12 29 26 30 25 9,940,497,440 5,252,349,469
)
30 10
87,235,684 0.48%
17,869,053,378 97 .54%
363,678,601 1.99%
18,319,967,663 100.00%
(@)
30 10
() () (%)
() ()
1 /FOFs ) 16,392,123,088 1.2275 1.0901 97.54%
20,122,414,231 17,869,053,378
2 85,760,602 1.0171 1.0172 0.48%
87,227,130 87,235,684
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30 10
30 10
21 25 4,853 0.6478
2 27 3,518 0.6012
23 26 1,550 0.5069
24 25 1,488 0.6269
25 25 1,338 0.9512
26 25 5,148 1.0584
27 25 11,191 1.0344
10
28 26 14,609 0.9453
11
29 25 16,572 1.2375
29 10 17,051 1.2532
29 11 16,920 1.2189
29 12 17,855 1.2510
30 19,752 1.3016
30 19,186 1.2243
30 18,634 1.1789
30 18,700 1.2192
30 18,197 1.1739
30 18,505 1.1757
30 19,494 1.2225
30 19,859 1.2233
12
30 25 20,187 1.2319
30 20,294 1.2372
30 10 18,319 1.0948
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%
12 29 26 30 25 0.5%
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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
12 29 26 30 25 5,891,431,500 2,896,340,931
FOF F
2018 10 31
17,948,758,282 100.21]
— 37,338,664 0.21
17,911,419,618 100.00
()
8,367,719,479 23728 19,853,251,236 21450 17,948,758,282/100.21
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()

100.21

100.21]

2018 10 31
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3,076,825,453 17.14

977,511,298 5.45

3,432,387,146 19.12

1,102,276,194 6.14

458,838,073 2.56

143,925,632 0.80

336,211,458 1.87

4,626,975,562 25.78

778,043,656 4.33

1,160,321,326 6.46

756,026,245 4.21

450,773,966 2,51

17,300,116,009 96.39

— 648,745,135 3.61

17,948,861,144 100.00

()

TOTAL SA 103,479 6,157.59 637,181,978 6,516.53 674,324,856 3.76
ISANOFI 66,748 9,442.98 630,300,261 9,705.45 647,819,717 3.61
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IADIDAS AG 20,962 23,649.79 495,746,255 25,955.70) 544,083,446 3.03
GLAXOSMITHKLINE PLC 231,866 2,122.02) 492,024,404 2,212.60) 513,028,195 2.86
SAP SE 41,903 11,136.09 466,634,013 11,893.90 498,390,188 2.78
IASTRAZENECA PLC 58,071 7,258.37] 421,500,938 8,549.09 496,454,728 2.77]
IAKZO NOBEL 52,803 10,248.02 541,126,466 9,388.23 495,726,867] 2.79
VOLKSWAGEN AG-PFD 23,752 20,985.48 498,447,219 18,845.81 447,625,874 2.49
SIEMENS AG-REG 32,504 14,209.65 461,870,777) 12,860.98 418,033,300 2.33
BRITISH AMERICAN 82,239 6,283.17] 516,715,675 4,961.67] 408,037,982 2.27

[TOBACCO PLC

UBS GROUP AG-REG 262,215 1,934.85 507,347,794 1,540.214 403,867,541 2.25
CIE FINANCIERE RICHEMON 46,412 9,576.57] 444,468,218 8,062.05 374,176,115 2.08
E.ON SE 340,953 1,117.69 381,082,160 1,091.52 372,159,258 2.07
IAXA SA 126,878 3,228.24 409,593,896 2,821.60) 357,999,866 1.99
ESSITY AKTIEBOLAG-B 133,060 2,808.88 373,750,577] 2,539.57] 337,915,450 1.88
NOKIA OYJ 532,843 617.914 329,251,845 630.97] 336,211,458 1.87]
ISMITHS GROUP PLC 170,002 2,220.50 377,491,092 1,970.714 335,024,726 1.87
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LLOYDS BANKING GROUP 4,078,957} 95.89 391,135,159 81.76) 333,511,757] 1.86
PLC

DANONE 41,009 8,519.72) 349,385,370 7,998.62 328,015,424 1.83
COMPAGNIE DE SAINT- 75,353 5,584.92) 420,840,555 4,216.35 317,715,141 1.77
GOBAIN

KONINKLIJKE KPN NV 1,062,742 328.33 348,939,662 297.18 315,833,127 1.76
[YARA INTERNATIONAL 66,121 4,543.55 300,424,545 4,719.07] 312,030,024f 1.74
IASA

RECKITT BENCKISER 34,127 8,698.83 296,865,276 9,084.40) 310,023,558 1.73
GROUP PLC

LEONARDO SPA 249,032 1,152.02 286,889,972 1,205.18 300,130,158 1.67]
[THY SSENKRUPP AG 126,528 2,834.49 358,638,611 2,327.15 294,449,838 1.64
IABN AMRO GROUP NV-CVA 106,473 3,202.25 340,954,167 2,730.42 290,716,200] 1.62
\W/I

JJOHNSON MATTHEY PLC 69,122 4,769.12) 329,651,543 4,186.05 289,348,217 1.6
HUSQVARNA AB-B SHS 338,327 1,067.29 361,095,743 831.96) 281,475,478 1.57
REPSOL SA 143,460 2,150.12) 308,457,211 1,947.64 279,408,571 1.56
ISTANDARD CHARTERED 356,712 1,161.80) 414,430,521 766.55 273,439,474 1.52
PLC
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6.12

13.014

13.61

3.88

6.68

1.35

1.30

4.98

4.19

0.66

10.60

8.48

4.00

3.04

1.00

4.91

1.87)

3.57

2.07

1.06

96.39
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)
30 10
42,440,592 0.40%
5,823,637,944 55.37%
4,417,137,450 42.00%
234,160,202 2.23%
10,517,376, 188 100.00%
)
30 10
() () (%)
() ()
1 /FOFs N F( 5,627,790,824 1.1231 1.0348 55.37%
6,320,702,660|  5,823,637,944
ézgzg' Funds Equity Emerging 29,359.052 167,265 150,452 42.00%
4,910,777,280|  4,417,137,450
3 41,722,958 1.0170 1.0172 0.40%
42,436,411 42,440,592
55.37%
42.00%
0.40%
97.77%
30 10
30 10
)
’ 25 3,000 0.7297
2 . 1,704 0.7641
23 26 667 0.6174
9y 25 647 0.6509
25 »5 482 0.8642
26 25 2,082 0.9574
. 25 4,801 0.8307
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10
28 26 8,928 0.8320
11
29 5 12,929 1.1444
29 10 13,372 1.1632
29 11 14,072 1.1957
29 12 14,617 1.2027
30 16,461 1.2718
30 16,248 1.2136
30 15,518 1.1477
30 10,969 1.1437
30 10,945 1.1279
30 10,739 1.0900
30 11,402 1.1430
30 11,319 1.1182
12
30 25 11,294 1.1076
30 11,378 1.1148
30 10 10,517 1.0122
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%
12 29 26 30 25 3.2%
x 100
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
12 29 26 30 25 4,711,378,951 5,812,104,073
30 10 31
()
5,877,081,616 100.24
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13,845,046 0.24
5,863,236,570 100.00
30 10 31

()

769,306,300 10.61
261,192,097 3.60
617,774,533 8.52
99,719,140 1.38
401,105,283 553
32,365,340 0.45
68,858,910 0.95
1,513,772,658 20.88
64,750,742 0.89
152,453,620 2.10
143,078,926 197
927,083,164 12.79
754,352,498 10.41
254,407,201 351
406,605,723 5.61
144,097,300 1.99
6,610,923,435 91.19
38,614,312 0.53
76,348,798 1.05
523,620,710 7.22
7,249,507,255 100.00

/
30 10 31

() () () () ()

2,775,481,283 2.3543 6,534,520,832 2.1175 5,877,081,61¢ 100.24

30 10 31
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() () () () ()

TENCENT HOLDINGS

1 90,900 548431 498523961 3641.7¢ 331,036,711 457
LIMITED
ALIBABA GROUP

2 19,842 21,779.29 4321447771 1544074 306,375,080 4.23
HOLDING LTD-SP ADR
TAIWAN

3 ISEMICONDUCTOR 357,000 931.47] 332,537,495 816.18 291,376,260 4.02
MANUFACTURING
PING AN INSURANCE

4 GROUP COMP OF 233000 107580 250,661,525 1,047.67 244,09592¢ 3.37
CHINA-H
ITAU UNIBANCO

5 13408 143270 192100595 151538 203,185,690 2.80
HOLDING SA-PREF
HOUSING
DEVELOPMENT

6 78208 310131 242826957 259144 202,904,960 2.80
FINANCE
CORPORATION
TATA CONSULTANCY

7 56,362 307133 173106020 2936.93 165,531,819 2.28
SERVICES
SAMSUNG

8 ELECTRONICS CO LTD- 46,6200 369145 172,095399 349245 162,818,019 2.25
PREF
FUBON FINANCIAL

9 898,000 183.73 164,991,336 17385 156,117,300 2.15
HOLDING CO LTD

10 ISAMSUNG SDI COLTD 6202] 2292366 144,235704 2338250 147,122,690 2.03

11 AIA GROUP LTD 173,600 992.76 172,344,784 841.13 146,020,168 2,01
MMC NORILSK NICKEL

12 78442 195373 153254881 184840 144,992,444 2.00
PJSC-ADR
SBERBANK PAO-

13 109,08 153604 167,558,892 1,300.22 141,836,322 1.99
ISPONSORED ADR
NOVATEK PJSC-SPONS

14 7,441 17,034.30 126,752,256 18,427.40| 137,118,298 1.89
GDRREG S
ISHINHAN FINANCIAL

15, 30971 441165 136,633,381 421382 130,506,374 1.80
GROUP COLTD
CHINA LIFE

16 INSURANCE COMPANY 554,000 291.68 161,595,152 22382 123,996,280 1.71]
LTD-H
KASIKORNBANK

17 PUBLIC COMPANY 180,200 716.75 129,158,619 668.10 120,391,620 1.64
LTD-NVDR

18 CREDICORP LIMITED 4600 2632389 121,089,890 24,977.22 114,895,248 1.58
HANA FINANCIAL

19 29036 449663 130,564,239 383574 111,374,111 1.54
GROUP INC
SAMSUNG

20 ELECTRONICS CO LTD- 1,049 11654454 122,255223 104,652.24 109,780,200 1.51
GDRREG S
CHINA OVERSEAS

21 304,000 350.01] 109,139,928 348.72 106,012,704 1.4
LAND & INVESTMENT
GRUPO FINANCIERO

22 BANORTE SAB DE CV- 169,286 72305 122,402,654 620.68 105,072,773 1.45
o

23 HDFC BANK LTD-ADR 10060 1201994 120920620 9946.49 100,061,722 1.38
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ERSTE GROUP BANK

24 G 21,977 4,687.42 103,015,469 453743 99,719,140 1.38
PETROCHINA

25 1,204,000 92.09 110,836,926 80.14 96,490,968 1.33
COMPANY LIMITED-H
PETROLEO BRASILEIRO]

26 112,511 611.17 68,763,933 857.36 96,462,431 1.33
SA-PETROBRAS-PR

27 LOJAS RENNER SA 80,594 95899 77,288,391 1,169.99 94,294,190 1.30
CHINA MERCHANTS

28 219,903 444200 97,682,363 416.59 91,610,270 1.29
BANK COLTD- H
KB FINANCIAL GROUP

29 INC 17,536 5412800 94,918,861 4,850.624 85,060,560 1.17
PT TELEKOMUNIKASI

30 INDONESIA PERSERO 3,004,900 28.86 86,721,414 28.12 84,497,788 1.17]
[TBK
/ /

/ /

30 10 31

100.24

30 10 31

6.68

6.69

142

0.57

0.56

1.67

0.55

0.64

6.34

6.23

0.92

0.86

0.62

2341

5.46

7.09

2.03

2.28

7.57

2.20

2.26

514
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91.19
053
1.05
30 10 31
() ()
%%'EMG 23 118305261 1,087,558 123176479 1.69
30 10
990,690,763 0.49%
199,313,625,835 97.62%
3,869,105,376 1.90%
204,173,421,974 100.00%
30 10
W) ) )
() ()
/FOFs ) F( 165,364,329,076 1.2025 1.2053 97.62%
198,860,409,157| 199,313,625,835
973,939,012 1.0170 1.0172 0.49%
990,592,891 990,690,763
97.62%
0.49%
98.10%
30 10
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(

30 10
)
21 25 10,019 0.9980
29 27 6,513 1.0339
23 2% 4,506 1.0434
24 5 3,933 1.0585
25 25 2,427 1.0735
26 25 12,499 1.0924
97 25 43,082 1.1168
10
28 26 99,955 1.1724
11
29 25 149,029 1.1592
29 10 152,468 1.1548
29 11 156,677 1.1573
29 12 163,632 1.1567
30 170,692 1.1537
30 175,651 1.1583
30 177,239 1.1608
30 190,742 1.1579
30 193,889 1.1614
30 196,847 1.1610
30 196,951 1.1521
30 199,369 1.1513
12
30 25 200,050 1.1491
30 200,283 1.1497
30 10 204,173 1.1513
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%
12 29 26 30 25 0.9%
x 100
)
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
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11 28 27 29 25 68,102,838,215 24,801,398,504
12 29 26 30 25 69,664,771,041 24,128,405,649
FOF
2018 10 31
199,273,938,092 100.06
— 113,146,174 0.06
199,160,791,918 100.00
2018 10 31
( () ()
() ()
143,600,157,16) 13930 200,042,312,356 1.3877]  199,273,938,092(100.06
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2018 10 31
100.06
100.06
2018 10 31

108,620,533,440 50.46
31,948,834,700 14.84
39,017,321,214 18.13
34,021,306,000 15.81
— 1,645,692,453 0.76
215,253,687,807 100.00
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2018 10 31
) () ()

( ()
15,460,000,000 113.11 17,486,806,000) 111.33 17,211,927,200) 1.2000 2035/9/20] 8.00
10,200,000,000 100.42 10,243,745,000) 100.40) 10,240,800,000) 0.1000  2020/7/1) 4.79
7,780,000,000 114.90 8,939,718,400 112.97] 8,789,688,400 1.300 2035/6/20] 4.08
8,410,000,000 97.30 8,183,397,100) 95.65 8,044,669,600) 0.7001 2048/6/20] 3.74
6,400,000,000 99.89 6,393,257,000) 99.56] 6,371,968,000 0.145 2027/9/24) 2.9§
5,200,000,000 122.36 6,362,836,000 120.53 6,267,612,000 2.0000 2030/6/20] 2.91
4,340,000,000 120.99 5,247,146,800 118.87] 5,159,131,600 1.7000 2033/6/20] 2.40
4,100,000,000 122.06 5,004,700,000 120.27] 4,931,439,000 1.900 2031/6/20] 2.29
4,400,000,000 100.03 4,401,441,000 100.114 4,405,060,000 0.001) 2022/2/25 2.05
4,100,000,000 99.85 4,093,854,000 97.67| 4,004,470,000 0.500 2038/3/20] 1.8§
3,620,000,000 103.32 3,740,184,000) 102.85 3,723,423,400 0.4000 2025/6/20] 1.73
2,900,000,000 102.20 2,963,839,000 97.22) 2,819,554,000 0.9000 2057/3/20] 1.31
2,340,000,000 118.92 2,782,767,600 117.54 2,750,506,200 1.600 2033/12/20| 1.28
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2,300,000,000 1217 2,801,273,000 11952 2,749,121,0000 1800 2032/3/20] 1.28
2,720,000,000 10100 2,747,200,000 100771  2,741,0800000 0.100 2026/3/20 1.27]
2,100,000,000 12146  2,550,660,000 11959 2511516000 1.900 2030/9/20 1.17]
1,900,000,000 11369  2,160,129,000 11390  2,164,1950000 1.400 2045/9/20 1.01]
2,070,000,000 10320  2,136,290,500 10293  2,130,671,7000 0400 2025/9/20 0.99
2,000,000,000 99.74  1,994,860,000 9991 1998360000 0.030 2020/6/19 0.93
2,000,000,000 10000  2,000,000,000 99.78 1995700000 0110  2023/6/6] 0.93
1,900,000,000 10222  1,942,313,000 10142 1,927,132,0000 1.200 2019/12/27] 0.99
1,900,000,000 10040  1,907,704,000 10043  1,008189,000 0100 2020/9/1f 0.89
1,900,000,000 10036  1,906,954,000 10031  1,906023,0000 0074 2021/11/17 0.89
1,700,000,000 10044  1,707,899,000 100171  1,703,043000 0220 2027/12/20 0.79
1,700,000,000 9990  1,698,436,000 99.93  1698827,000 0.114 2022/8/30 0.79
1,700,000,000 9953  1,692,020,000 9980 1696668000 0100 2028/9/20 0.79
1,260,000,000 13374  1,685,010,600 13041  1,643191,2000 2200 2041/3/20 0.7
1,500,000,000 10370 1,555,545,000 103371  1,550,655000  0.739 2023/10/27] 0.7
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1,200,000,000) 120.14 1,441,752,000 118.23 1,418,856,0000  1.700] 2032/3/20| 0.66
1,220,000,000) 116.50 1,421,348,800 114.67) 1,399,071,6000  1.400] 2034/9/20] 0.65
2018 10 31
50.46
14.84
18.13
15.81
99.24
30 10
113,923,249 0.48%
23,101,538,071 97.55h
467,293,294 1.97%
23,682,754,614 100.00%
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30 10
() () (%)
) )
/FOFS) F 17,823,885,558 1.3009 1.2961 97.55%
23,188,069,588 23,101,538,071
111,996,903 1.0170 1.0172 0.48%
113,912,031 113,923,249
97.55%
0.48%
98.03%
30 10
30 10
()
21 25 3,091 0.7774
29 27 2,320 0.7744
23 2% 1,244 0.7384
24 25 1,146 0.7826
25 25 896 0.9600
2% 25 3,555 1.0831
27 25 11,328 1.2201
10
28 2% 14,992 1.0750
11
29 25 16,954 1.1863
29 10 17,530 1.1978
29 11 17,644 1.1807
29 12 18,638 1.1993
30 18,704 1.1417
30 18,721 1.1084
30 18,948 1.1119
30 21,077 1.1258
30 21,415 1.1314
30 21,981 1.1432
30 22,482 1.1532
30 23,128 1.1644
12
30 25 23,317 1.1645
30 23,434 1.1688
30 10 23,682 1.1599
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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%
12 29 26 30 25 1.8%
x 100
()
20 26 21 25 3,609,216,197 594,543,271
21 26 22 27 2,171,143,751 3,152,387,718
22 28 23 26 615,878,625 1,926,168,220
23 27 24 25 805,087,600 1,026,169,237
24 26 25 25 305,493,136 835,897,478
25 26 26 25 2,983,993,163 635,322,839
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
12 29 26 30 25 8,406,059,475 2,674,351,594
FOF F( )
2018 10
@
() ()
23,242,659,919 100.12
| 23,242,659,919 100.12
( ) 27,085,033 0.12
23,215,574,886 100.00
@
/ O |y O O
16,801,113,141 1.3677 |22,980,212,047 | 1.3834 |23,242,659,919 100.12

)

100.12
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()
(
€))
) ()
7,059,177,786 30.37
6,632,219,888 28.53
176,917,051 0.76
98,662,201 0.42
72,658,854 0.31
30,892,797 0.13
16,870,818 0.07
16,819,110 0.07
12,230,902 0.05
1,906,165 0.01
17,545,007 0.08
15,985,816 0.07
1,559,191 0.01
6,140,197,421 26.42
6,133,001,901 26.39
7,195,520 0.03
8,805,068,633 37.88
7,391,459,080 31.80
503,579,960 2.17
169,474,929 0.73
121,641,180 0.52
121,240,018 0.52
104,184,497 0.45
97,293,771 0.42
85,140,705 0.37
81,849,119 0.35
48,431,448 0.21
41,094,895 0.18
25,797,920 0.11
10,799,341 0.05
3,081,770 0.01
( ) 1,221,298,436 5.25
23,243,287,283 100.00
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)

&)

! ) ()

) ) O 1O

UNITED STATES TREASURY

T T o o1 2028/5/15 |2.875000 578758,600| 99.30| 574,747,488| 98.10| 567,773761| 2.44
ﬁg'ﬁ;@SJ@Tiﬁ%ﬁ%ﬁﬁ 2020/8/15 |1.500000 560,637,000 97.70| 547,750,168| 97.67| 547,630,221| 2.36
LS e 2027/11/15 | 2.250000 530,056,800| 94.30 490,891,267 9333| 494,712,612 2.13
O or a1 2024/3/31 |2.125000 429,821,700 96.12| 413148916| 95.80| 411790679| 1.7
LR e 2020/9/30 |2.750000 360,793,000| 99.78| 360,014,487 99.83| 369,172,646| 1.59
FANNIE MAE POOL 4% 2048/6/1 2048/6/1 |4.000000 349,535,688| 101.31| 354149,558| 100.21| 350,280,198| 1.51
oy AR POOL 3.5% 2048/2/1 [3.500000 339,723249| 97.22| 330,301,237 97.60| 331,580,083| 1.43
E(N)'TTSSOS,\TSTZE;STOE%%S%5 2021/7/15 |2.625000 320,525,800 99.62| 319,334,000 99.31| 318333403137
e IAE 11 POOL 3.5% 2047/2/20 |3.500000 322,207,590| 100.19| 322,819,785 98.50| 317,303,808| 1.37
10 |UNITED STATES TREASURY 2048/8/15 |3.000000 335,815900| 95.65| 321,237,650 9332| 313,396,830| 1.35

NOTE/BOND 3% 2048/08/15

UNITED STATES TREASURY
11 NOTE/BOND 2.875% 2028/08/15 2028/8/15 |2.875000 312,597,600 97.55| 304,954,961| 98.03] 306,455,057 1.32

UNITED STATES TREASURY
12 NOTE/BOND 2.75% 2047/08/15 2047/8/15 |2.750000 319,959,500 93.70| 299,824,448| 88.78| 284,088,840 1.22

FREDDIE MAC GOLD POOL

13 R s 2047/10/1 |3.500000 279.420427| 9017 277.126,384] 9760 272.722718| 117
UNITED STATES TREASURY

14 | s e 2021/1/15 {2.000000 276,354,400| 98.32| 271.722.700| 98.16| 271,280,533 1.17

15 |FANNIE MAE POOL 3% 2047/1/1 2047/1/1 |3.000000 284,916,179 96.57| 275.160,649| 94.91| 270419643 1.16

16 |UNITED STATES TREASURY 2047/5/15 {3.000000 278,619,600| 98.49| 274418016| 93.45| 260,389,519] 1.12

NOTE/BOND 3% 2047/05/15

UNITED STATES TREASURY
17 NOTE/BOND 1.75% 2020/12/31 2020/12/31 |1.750000 262,763,200 97.78] 256,932,484 97.69] 256,695,997| 1.10

18 S&’;‘L’%"'AE” POOL 4% 2044/1/20 {4.000000 247,807,549| 103.07| 255,435,066 101.60| 251,774,948 1.08

UNITED STATES TREASURY
19 NOTE/BOND 1.5% 2022/01/31 2022/1/31 |1.500000 253,702,400 95.76| 242,960,640| 95.64| 242,643,512|1.04

UNITED STATES TREASURY
20 NOTE/BOND 3.125% 2041/11/15 2041/11/15 |3.125000 236,713,400| 101.01| 239,127,876] 96.69| 228,899,490| 0.98

UNITED STATES TREASURY
21 NOTE/BOND 2.875% 2023/09/30 2023/9/30 |2.875000 194,240,900| 99.34| 192,974,834| 99.69| 193,640,695| 0.83

UNITED STATES TREASURY
22 NOTE/BOND 2.875% 2021/10/15 2021/10/15 |2.875000 184,047,500 99.78| 183,645,205| 99.93| 183,933,390 0.79

GINNIE MAE Il POOL 3.5%

23 | 2046/4/20 |3.500000 181,177,872| 100.30| 181,734087| 98.63| 178,697,546| 0.77
24 SA[};’;‘;ES"AE” POOL 3% 2047/7/20 {3.000000 172,884,803 o7.60| 168804622 95.93| 165,857,035 0.71
25 ;&'\é%'/'lz MAEPOOL 4.5% 2046/3/1 [4.500000 133779,190| 104.68| 140,042,731| 10350| 138,473,501 0.60
26 |UNITED STATES TREASURY 2002/3/31 |1.750000 131,047,000| 96.41| 127,221526| 96.23| 126,978,742| 0.55

NOTE/BOND 1.75% 2022/03/31

SPRINT SPECTRUM / SPEC |
27 3.36% 2021/09/20 2021/9/20 |3.360000 125,718,600 99.37| 124,931,805| 99.00f 124,461,414 0.54

UNITED STATES TREASURY
28 NOTE/BOND 2.625% 2021/05/15 2021/5/15 |2.625000 122,887,100 99.71] 122,536,871| 99.36| 122,109,224 0.53

AMERICAN EXPRESS CREDIT

29 |ACCOUNT MASTER TRUST 2024/2/15 |3.060000 122,320,800| 99.98| 122,301,228| 99.72| 121,986,864| 0.52
3.06% 2024/2/15
UNITED STATES TREASURY
30 NOTE/BOND 2.25% 2027/02/15 2027/2/15 |2.250000 123,453,400 94.77] 117,005428| 93.97| 116,012,863 0.50
)
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)
30.37
0.08
26.42
37.88
94.75
(D) ) )
US 2YR NOTE (CBT) DEC 18 72| 1,722,087,399 | 1,718,862,075 7.40
US LONG BOND FUTURE DEC 18 27 442,963,095 424,778,090 183
US ULTRA BOND(CBT) FUTURE 1 18,057,459 17,035,011 0.07
DEC 18
US 10YR ULTRA FUTURE DEC 18 5 72,659,485 71,114,891 0.31
US 10YR NOTE FUTURE DEC 18 19 255,688,738 255,610,123 110
US 5YR NOTE (CBT) DEC 18 46 587,756,729 586,649,637 252
90DAY EURO$ FUTR NOV 18 4 110,331,754 110,272,767 0.47
)
)
30 10
84,802,737 0.50%
16,543,343,502 97.51%
337,730,811 1.99%
16,965,877,050 100.00%
30 10
() () (%)
) )
1 /FOFs F 13,258,008,898 1.2941 1.2478 97.51%
17,158,438,250 16,543,343,502
2 83,368,794 1.0170 1.0172 0.50%
84,794,388 84,802,737
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97.51%
0.50%
98.01%
30 10
30 10
91 o 5,808 0.9222
” - 3,987 0.8358
23 2% 1,709 0.7743
" - 1,314 0.8323
95 o 800 1.0981
" - 2,914 1.2564
97 o 9,591 1.2663
10
. % 11,873 1.1077
11
29 25 14,341 1.2686
29 10 14,492 1.2529
29 11 14,885 1.2616
29 12 15,612 1.2853
30 16,579 1.2822
30 16,642 1.2478
30 16,918 1.2569
30 16,315 1.2659
30 15,382 1.1804
30 15,934 1.2036
30 16,473 1.2265
30 16,823 1.2284
12
30 25 17,257 1.2494
30 17,249 1.2472
30 10 16,965 1.2045
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%
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12 29 26 30 25 1.5% |
+ x 100
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
12 29 26 30 25 5,147,656 ,502 2,639,517,782
FOF
( 30 10 31 )
16,609,625, 620, 100.16]
( ) — 26,541,424 0.16]
) 16,583,084 ,196) 100.00]
)>
( 30 10 31 )
) ) ) )
)
7,471,380,334 2.2633] 16,910,062,904) 2.22311 16,609,625,620(100.16
>
( 30 10 31 )
100.16
100.16
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( 30 10 31 )
1,201,400,201 6.45
2,500,082,213 13.42)
1,129,015,287 6.06
1,004,899,730 5.40)

588,825,222 3.16
454,396,256 2.44
689,922,235 3.70
75,239,431 0.40
624,081,503 3.35
2,316,676,067 12.44
156,816,720 0.84
52,720,128 0.28
242,411,455 1.30
520,532,090 2.79
226,222,585 1.21]
111,293,498 0.60
492,911,129 2.65
212,015,455 1.14
148,011,722 0.79
12,747,472,927 68.44
140,479,046 0.75
655,467,253 3.52
795,946,299 4.27
153,778,555 0.83
95,443,397 0.51
79,839,794 0.43
179,147,007 0.96
145,014,294 0.78
345,095,905 1.85
350,559,959 1.88
1,348,878,911 7.24
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137,606,966 0.74

235,964,439 1.27]

245,063,704 1.32

557,814,086 2.99

559,258,709 3.00]

152,608,071 0.82

130,165,089 0.70]

335,453,545 1.80

62,707,874 0.34

94,194,543 0.5]

122,843,295 0.66]

306,873,211 1.65

2,940,553,532 15.79

( ) — 792,691,106 4.26

( ) 18,625,542,775 100.00

)>
( 30 10 31 )
) ) ) ) )

)

DBR 2.5 3,400,000 17,531.97, 596,087,296 17,359.88 590,236,025 2.5| 20447774 3.17
07/04/44

FRTR 4.25% 3,675,000 15,764.38 579,341,052 15,599. 10] 573,267,212  4.252023/10/25| 3.08
10/25/23

UKT 4.25% 3,000,000 19,214.99) 576,449,802 19,079.70) 572,391,031  4.25| 2032/6/7] 3.07
06/07/32

FRTR ay 2,925,000 19,261.40) 563,396,082 18,999.93 555,748,075 4] 2038/10/25] 2.98
10/25/38

BTPS 4.5% 4,100,000 13,127.67, 538,234,879 13,025.75) 534,055,992 4.5 2019/3/1] 2.87
03/01/19

BTPS 5 3,800,000 14,153.88 537,847,695 13,962.90) 530,590,565 5| 20227371 2.85
03/01/22

SPGB 1.4% 3,525,000 13,181.14 464,635,529 13,119.76] 462,471,773 1.4 202071731 2.48
01/31/20
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8 BTPS 1.5“/J 3,475,000 12,933.28 449,431,699 12,942.01 449,735,179 1.5 2019/8/1 2.41
08/01/19

9 CZECH  3.875% 3,000,000 14,746.00] 442,380,025 14,566.53 436,995,919 3.875| 2022/5/24] 2.35
05/24/22

10 BGB 2.25% 3,050,000 14,345.64] 437,542, 260) 14,244.17, 434,447,225 2.25| 2023/6/22] 2.33
06/22/23

11 MADRID  4.125% 2,810,000 15,232.12 428,022,745 15,022.07| 422,120,218  4.125| 2024/5/21] 2.27,
05/21/24

12 SPGB 4.2 2,450,000 17,159.35) 420,404,207| 16,708.74 409,364,203} 4.2 2037/1/31) 2.20]
01/31/37

13 BTPS 5% 2,625,000 15,379.60) 403,714,600] 14,645.51] 384,444,771 5 2039/8/1f 2.06
08/01/39

14 IRISH 5% 2,450,000 14,375.61 352,202,579 14,240.96 348,903,533 5| 2020/10/18| 1.87
10/18/20

15 UKT 4.25% 1,900,000} 18,153.46) 344,915,924 18,078.87| 343,498,653 4.25 2027/12/7| 1.84
12/07/27

16 IRISH 4.4% 2,575,000 13,350.82 343,783,768 13,243.44 341,018,702 4.4] 2019/6/18| 1.83
06/18/19

17 UKT 4.5% 2,050,000 14,703.70] 301,425,891 14,581.38 298,918,434 4.5 2019/3/7| 1.60]
03/07/19

18 DBR 3.25% 1,475,000) 19,502.80) 287,666, 440) 19,314.58 284,890,169 3.25| 2042/7/4 1.53
07/04/42

19 BGARIA  2.95% 1,900,000} 14,718.07| 279,643,482 14,525.43 275,983, 227| 2.95 2024/9/3] 1.48
09/03/24

20 DBR 4% 1,375,000 20,116.59 276,603,160 19,900.87| 273,636,972 4 2037/1/4 1.47
01/04/37

21 POPSM  2.125% 2,000,000 13,174.00] 263,480,052, 13,119.76] 262,395,333 2.125| 2019/10/8 1.41]
10/08/19

22 RAGB 1.95% 2,000,000 13,110.77, 262,215,531 13,056.45) 261,129,013 1.95| 2019/6/18] 1.40
06/18/19

23 BTPS 3.75% 1,900,000} 13,549.88] 257,447,890) 13,435.06) 255,266,185 3.75| 2021/8/1] 1.37
08/01/21

24 UKT 2.5% 1,360,000} 18,580. 35 252,692,832 17,864.46] 242,956, 730) 2.5| 2065/7/22] 1.30
07/22/65
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25 DGB 1.5“/J 13,000, 000 1,874.42 243,675,530 1,864.70) 242,411,455 1.5]2023/11/15] 1.30)
11/15/23

26 SLOREP 2.25% 1,700,000 13,957.60] 237,279,306 13,841.54 235,306,235 2.25| 2022/3/25 1.26
03/25/22

27 MADRID 4.3% 1,500,000 15,799.04 236,985,714 15,556.46) 233,347,035 4.3l 2026/9/15 1.25
09/15/26

28 UKT 1.5% 1,575,000 14,650. 60] 230,746,995 14,634.62] 230,495,422 1.5 2021/1/22] 1.24]
01/22/21

29 BTPS 3.5% 1,690,000} 13,117.19 221,680,583 12,967 .57 219,152,053] 3.5 2030/3/1} 1.18
03/01/30

30 BGARIA 3% 1,500,000 14,583.14 218,747,113 14,461 .86 216,927,902 3] 2028/3/21) 1.16)
03/21/28

<

( 30 10 31 )

68.44)

4.27

7.24

15.79

95.74
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EURO-BOBL FU 70) 9,205,542.5] 1,182,267,823 9,206,400j 1,182,377,952 6.34]
EURO-BUND FU 94 15,070,317.84 1,935,480,919 15,081,360 1,936,899,064] 10.39
EURO BUXL 30 11] 1,900,995.25 244,144,819 1,945,240 249,827,173 1.34
)
2,053,779.75 272,938,430 263,787,470 1.41
3,031,000.00; 355,357,641 341,533,080 1.83
6,655,000.00 85,367,804 82,122,700 0.44
28,110,000.00; 391,157,252 377,798,400 2.02
15,000,000.00] 6,145,205 5,928,000 0.03
215,000.00] 6,644,670 6,359,700 0.03
6,368,638.88 844,672,572 817,987,976 4.39
1,619,500.00 240,884,430 232,770,735 1.24
6,200,000.00 32,054,000 30,690,000 0.16
)
)
30 10
51,052,407 0.46%
10,827,459,125 97.62%
212,832,374 1.92%
11,091,343,906 100.00%
30 10
) ) )
Q) )
1 FOFs ) R( 5,843,520,495 1.8797 1.8529 97.62%
10,984,587,408 10,827,459,125
2 50,189,154 1.0171 1.0172 0.46%
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I 51,047,403 51,052,407
97.62%
0.46%
98.08%
30 10
30 10
)
21 25 1,618 0.8525
2 27 1,280 0.9258
23 2% 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 2% 6,653 1.6181
11
29 25 8,504 1.8609
29 10 8,745 1.8864
29 11 8,776 1.8531
29 12 9,198 1.8821
30 9,436 1.8124
30 9,427 1.7497
30 9,517 1.7498
30 10,389 1.7774
30 10,316 1.7447
30 10,367 1.7274
30 10,868 1.7884
30 10,863 1.7569
12
30 25 11,067 1.7742
30 11,153 1.7865
30 10 11,091 1.7489
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%
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11 28 27 29 25 15.0%
12 29 26 30 25 4.7%
x 100
(
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
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
12 29 26 30 25 2,551,024,081 883,227,354
FOF
2018 10 31
10,889,502,045 100.19
( 20,325,215 0.19
10,869,176,830 100.00
2018 10 31
37,312,091 0.23
1,227,339,837 7.51
922,357,261 5.65
117,369,656 0.72
160,970,775 0.99
1,034,876,941 6.33
446,325,947 2.73
125,305,201 0.77
24,454,250 0.15
223,328,617 1.37
4,803,402 0.03
121,454,361 0.74
161,208,542 0.99
454,976,369 2.79
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546,546,295 3.35
30,332,727 0.19
30,281,759 0.19

358,269,695 2.19

382,094,333 2.34

309,779,872 1.90

115,817,513 0.71

114,596,469 0.70
83,729,940 0.51

356,780,398 2.18

2018 10 31

363,002,549 2.22

240,047,531 1.47
43,332,709 0.27
24,301,043 0.15
21,955,451 0.13
31,249,342 0.19
28,216,605 0.17
73,607,674 0.45

560,796,273 3.43

221,185,454 1.35

176,096,648 1.08
25,691,615 0.16

9,467,120 0.06
22,000,755 0.13
61,670,070 0.38
96,565,476 0.59
43,287,331 0.26

166,245,860 1.02
16,768,143 0.10
22,649,594 0.14

121,164,699 0.74

216,740,915 1.33
75,380,193 0.46

10,051,735,301 61.53
68,785,063 0.42
34,472,804 0.21

103,257,867 0.63

422,683,155 2.59
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123,156,942 0.75
13,962,929 0.09
11,651,622 0.07
25,724,178 0.16

271,449,563 1.66

2018 10 31
88,509,179 0.54
70,875,730 0.43
1,028,013,298 6.29
33,901,138 0.21

125,375,406 0.77
11,937,568 0.07

389,498,782 2.38
38,248,634 0.23
11,278,723 0.07
86,646,637 0.53
60,801,026 0.37
33,171,023 0.20

235,314,541 1.44
78,566,322 0.48
93,179,416 0.57
18,971,050 0.12

267,711,804 1.64
11,136,735 0.07

105,762,188 0.65

5,114,318 0.03

127,109,398 0.78

221,635,143 1.36
48,193,357 0.30

220,280,847 1.35

159,288,400 0.98
74,994,100 0.46
96,102,842 0.59
42,941,963 0.26

108,256,739 0.66
22,134,968 0.14
56,488,708 0.35
37,956,257 0.23

232,909,280 1.43

169/531



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

2018 10 31

3,054,907,313 18.70

2,098,444,579 12.85

16,336,358,358 100.00

2018 10 31
1 4,062,186,013| 2.7006| 10,970,577,711| 2.6807| 10,889,502,045100.19
2018 10 31
100.19
100.19
2018 10 31

1 RUSSIAN FEDERATION 4.75% 3,000,000 11,359.09 340,772,724 11,170.26 335,108,025  4.75| 2026/5/27 2.05
2 SOUTH AFRICA 5.875% 1,660,000 11,779.04 195,532,064 11,255.21 186,836,528| 5.875| 2025/9/16 1.14
3 HAZINE MUSTESARL 5.004% 1,750,000| 10,957.90 191,763,337 10,490.70 183,587,381| 5.004| 2023/4/6 1.12
4 PERUSAHAAN PENER 4.15% 1,680,000[ 10,858.80 182,427,882 10,603.96 178,146,654|  4.15| 2027/3/29 1.09
5 OMAN GOV INTERNT 6.75% 1,690,000[ 10,546.83 178,241,566 10,419.92 176,096,648|  6.75| 2048/1/17 1.08
6 INDONESIA REP 3.75% 1,220,000| 14,512.58 177,053,597 13,838.33 168,827,656|  3.75| 2028/6/14 1.03
7 PERUSAHAAN PENER 4.4% 1,550,000 11,042.85 171,164,175| 10,683.61 165,596,107 4.4 2028/3/1 1.01
8 UKRAINE GOVERNMENT 9.75% 1,450,000 11,326.00 164,227,000 11,222.65 162,728,429|  9.75| 2028/11/1 1.00
9 DOMINICAN REP 6.85% 1,446,000| 11,611.41 167,901,064| 11,139.12 161,071,690|  6.85| 2045/1/27 0.99
10 REPUBLIC OF CHIL 3.24% 1,516,000 10,830.48 164,190,190 10,618.12 160,970,775|  3.24| 2028/2/6 0.99
11 REPUBLIC OF ARGE 1,640,000 10,958.13 179,713,357|  9,383.59 153,890,892| 6.875| 2027/1/26 0.94
12 MACEDONIA 5.625% 1,070,000| 14,694.25 157,228,520| 14,341.32 153,452,216 5.625| 2023/7/26 0.94
13 INDONESIA REP 3.375% 1,120,000 14,111.24 158,045,958 13,613.58 152,472,096| 3.375| 2025/7/30 0.93
14 PETROLEOS DE VEN 6% 9,360,000 2,548.35 238,525,560 1,601.49 149,900,063 0| 2022/10/28 0.92

2018 10 31
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15 CNAC HK FINBRIDG 4.625% 1,290,000 11,276.16 145,462,550 11,283.46 145,556,745| 4.625| 2023/3/14 0.89
16 REPUBLIC OF SRI 6.85% 1,410,000] 11,241.05 158,498,875| 10,180.20 143,540,893 6.85| 2025/11/3 0.88
17 REPUBLIC OF ANGOLA 8.25% 1,270,000 11,580.83 147,076,605| 11,297.68 143,480,600 8.25| 2028/5/9 0.88
18 REPUBLIC OF ECUA 9.65% 1,310,000 10,971.49 143,726,600 10,635.11 139,319,993 9.65| 2026/12/13 0.85
19 TURKEY REP OF 5.75% 1,590,000 9,004.17 143,166,303| 8,706.86 138,439,114 5.75| 2047/5/11 0.85
20 DOMINICAN REP 8.625%(SI) 1,065,000 13,129.60 139,830,334 12,713.43 135,398,083| 8.625| 2027/4/20 0.83
21 REPUBLIC COLOMBIA 4.375% 1,150,000f 11,514.39 132,415,562 11,501.55 132,267,860| 4.375| 2021/7/12 0.81
22 ABU DHABI CRUDE 4.6% 1,230,000 10,462.39 128,687,428| 10,745.54 132,170,173 4.6] 2047/11/2 0.81
23 TURKEY REP OF 6.25% 1,190,000 11,396.78 135,621,771 11,000.37 130,904,492 6.25| 2022/9/26 0.80
24 TURKEY REP OF 5.75% 1,226,000 10,914.86 133,816,260 10,618.12 130,178,213 5.75| 2024/3/22 0.80
25 REPUB OF SRI LANKA 6.75% 1,330,000| 10,916.17 145,185,162| 9,756.32 129,759,184 6.75| 2028/4/18 0.79
26 REPUB OF TURKEY 6.125% 1,240,000 10,387.07 128,799,725| 10,235.87 126,924,819| 6.125| 2028/10/24 0.78
27 ROMANIA 5.125% 1,200,000 11,196.88 134,362,603| 10,490.70 125,888,490| 5.125| 2048/6/15 0.77
28 SASOL FINANCING 5.875% 1,100,000 11,309.23 124,401,613| 11,422.27 125,644,981| 5.875| 2024/3/27 0.77
29 INDONESIA REP 4.75% 1,110,000f 11,524.20 127,918,676 11,168.64 123,971,978 4.75] 2026/1/8 0.76
30 REPUBLIC OF ARGE 1,405,000| 10,419.92 146,399,876| 8,650.23 121,535,767| 7.125| 2036/7/6 0.74
2018 10 31

61.53

0.63

6.29

18.70

87.15

2018 10 31
2018 10 31
2018 10 31
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2018 10 31
2312 1ov 41 5,244,957.75| 594,043,914| 5,148,703.12 583,142,115 3.57
2212 10v 39 4,631,603.4| 524,575,400| 4,632,468.75| 524,673,410 3.21
CBT 2Y 1812 77 16,246,055.78| 1,840,028,278| 16,230,156.25| 1,838,227,497| 11.25
CBT 20Y
1812 75 10,736,368.54( 1,216,001,100| 10,417,968.75| 1,179,939, 140 7.22
2212 30v 49 7,672,172.14| 868,950,217 | 7,369,906.25| 834,715,582 5.11
CBT 5Y 1812 109 12,283,232.17( 1,391,198,876 | 12,273,570.28| 1,390,104,570 8.51
BOBL 1812 35 4,607,351.7 591,722,179 4,603,200 591,188,976 3.62
EgTZIOY 29 4,641,409.98| 596,096,284 4,652,760 597,553,967 3.66
BUXL 1812 3 517,035.86 66,402,916 530,520 68,134,684 0.42
SCHATZ 1812 8 895,508.96 115,010,215 895,920 115,063,005 0.70
EURO$
9 2,185,326.99 247,510,135 2,182,387.5| 247,177,208 1.51
90Days
EURO$
23 5,577,642.37 631,723,775 5,568,587.5| 630,698,220 3.86
90Days
EURO$
22 5,321,369.46 602,698,305 5,326,475| 603,276,559 3.69
90Days
J-REIT
)
30 10
0)
J-REIT 9,642,221,869 100.07%
7,098,955 0.07%
9,635,122,914 100.00%
)
30 10
() () (%)
() ()
1|J-REIT 6,893,702,631 1.4016 1.3987 100.07%
9,662,655,627 9,642,221,869
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30 10
30 10
)
21 25 504 0.5284
2 97 367 0.5296
23 26 198 0.5515
24 25 187 0.6276
25 25 265 0.9520
2% 25 1,249 1.0794
27 25 3,419 1.1259
10
28 26 5,269 1.2714
11
29 25 6,384 1.2114
29 10 6,371 1.1888
29 11 6,703 1.2233
29 12 7,037 1.2266
30 7,779 1.2910
30 7,822 1.2646
30 7,842 1.2577
30 8,632 1.2900
30 8,814 1.2979
30 9,144 1.3250
30 9,246 1.3269
30 9,404 1.3265
12
30 25 9,496 1.3288
30 9,596 1.3453
30 10 9,635 1.3254
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%
12 29 26 30 25 9.7%
x 100
)

100.07%

100.07%
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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
12 29 26 30 25 2,821,106,605 945,522,826
J-REIT
()
30 10
9,438,910,600 97.89%%
203,557,820 2.11%
9,642,468,420 100.00%
)
30 10
() () (%)
) )
1 1,517 624,666 645,000 10.15%
947,619,660 978,465,000
2 1,595 584,881 582,000 9.63%
932,885,516 928,290,000
3 3,167 174,351 172,600 5.67%
552,170,244 546,624,200
4 780 674,186 699,000 5.65%
525,865,513 545,220,000
5 995 494,701 468,000 4.83%
492,227,835 465,660,000
6 2,000 222,737 227,600 4.72%
445,474,005 455,200,000
7 650 669,266 689,000 4.64%
435,023,487 447,850,000
8 1,820 205,011 208,400 3.93%
373,121,441 379,288,000
9 2,114 166,671 172,400 3.78%
352,343,686 364,453,600
10 3,145 111,927 113,800 3.71%
352,013,393 357,901,000
11 1,390 246,166 240,000 3.46%
342,171,475 333,600,000
12 770 448,500 432,500 3.45%
345,345,000 333,025,000
13 3,183 109,139 103,900 3.43%
347,391,505 330,713,700
14 832 328,880 329,000 2.84%
273,628,569 273,728,000
15 3,273 81,237 80,300 2.73%
265,891,412 262,821,900
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16 1,750 158,500 146,300 2.66%
277,375,000 256,025,000
17 925 264,182 270,100 2.59%
244,369,170 249,842,500
18 965 269,600 250,400 2.51%
260,164,000 241,636,000
19 3,380 72,000 70,500 2.47%
243,360,000 238,290,000
20 1,190 158,112 158,900 1.96%
188,153,966 189,091,000
21 1,000 172,400 171,900 1.78%
172,400,000 171,900,000
22 10,100 15,929 15,950 1.67%
160,883,118 161,095,000
23 520 288,500 288,200 1.55%
150,020,000 149,864,000
24 800 169,600 164,100 1.36%
135,680,000 131,280,000
25 1,020 109,989 111,700 1.18%
112,188,895 113,934,000
26 450 264,700 247,000 1.15%
119,115,000 111,150,000
27 2,001 46,950 46,700 0.97%
93,946,950 93,446,700
28 610 143,218 139,600 0.88%
87,363,056 85,156,000
29 500 110,200 116,700 0.61%
55,100,000 58,350,000
30 110 575,000 530,000 0.60%
63,250,000 58,300,000
97.89%%
97.89%
30 10
30 10
G-REIT
()
30 10
68,298,858 0.66%
10,090,252,150 97.3%
201,856,476 1.95%
10,360,407,484 100.00%
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()
30 10
() () (%)
) )
/ FOFs
1 F 9,896,284,965 1.0602 1.0196 97.39%%
10,492,769,608| 10,090,252,150
2 67,143,982 1.0170 1.0172 0.66%
68,292,140 68,298,858
97.39%%
0.66%
98.05%
30 10
30 10
()
21 25 2,127 0.4336
29 27 866 0.5024
23 26 419 0.4347
24 25 416 0.5770
25 25 394 0.7513
26 25 1,993 0.9176
27 25 3,561 1.0417
10
28 26 5,314 1.0058
11
29 25 7,311 1.0785
29 10 7,455 1.0829
29 11 7,781 1.1057
29 12 8,337 1.1361
30 8,135 1.0537
30 7,816 0.9840
30 7,993 0.9979
30 8,983 1.0175
30 9,213 1.0324
30 9,643 1.0647
30 9,904 1.0790
30 10,558 1.1306
12
30 25 10,592 1.1241
30 10,396 1.1022
30 10 10,360 1.0808
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20 26 21 25 30.8%
21 26 22 27 15.9%
22 28 23 26 13.5%
23 27 24 25 32.7%
24 26 25 25 30.2%
25 26 26 25 22.1%
26 26 27 25 13.5%
10 27 26 28 26 3.4%
11 28 27 29 25 7.2%
12 29 26 30 25 4.2%
+ x 100
(2
20 26 21 25 3,886,277,440 3,485,092,519
21 26 22 27 771,593,903 3,952,455,187
22 28 23 26 219,326,574 978,677,754
23 27 24 25 289,152,143 532,707,203
24 26 25 25 277,157,479 474,034,343
25 26 26 25 2,002,729,647 354,509,243
26 26 27 25 3,544,858,731 2,298,678,836
10 27 26 28 26 2,817,555,866 952,877,270
11 28 27 29 25 3,069,326,999 1,573,367,873
12 29 26 30 25 3,888,669,255 1,244,864,008
FOFs
(@)
30 10
10,254,915,679 100.21%
21,542,830 0.21%
10,233,372,849 100.00%
30 10
() () (%)
() ()
13,261,238,432 0.7613 0.7733 100.21%
10,096,318,953 10,254,915,679
100.21%
100.21%
30 10
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30 10
()
30 10
7,178,520,172 70.00%
812,195,235 7.92%
526,716,595 5.14%
416,976,154 4.07%
299,323,150 2.92%
275,910,193 2.69%
241,255,237 2.35%
160,767,876 1.57%
44,384,510 0.43%
298,326,288 2.91%
10,254,375,410 100.00%
()
30 10
() () (%)
) )
1|SIMON PROPERTY GROUP INC 28,837 19,255 21,264 5.98%
555,262,980 613,206,260
2| AVALONBAY COMMUNITIES INC 20,625 19,360 20,229 4.07%
399,306,274 417,230,727
3|WELLTOWER INC 50,008 7,222 7,870 3.84%
361,172,078 393,584,833
4|ALEXANDRIA REAL ESTATE EQUIT 23,542 13,920 14,038 3.22%
327,717,742 330,496,179
5|REGENCY CENTERS CORP 41,607 6,942 7,349 2.98%
288,853,240 305,788,208
6|LINK REIT 287,500 1,108 1,041 2.92%
318,627,625 299,323,150
7|GOODMAN GROUP 352,796 778 843 2.90%
274,591,005 297,520,769
8|EQUITY LIFESTYLE PROPERTIES 25,802 10,193 10,937 2.75%
263,006,720 282,209,844
9|VICINITY CENTRES 1,311,141 211 211 2.70%
276,725,213 276,691,658
10|STORE CAPITAL CORP 78,772 3,093 3,357 2.58%
243,683,395 264,439,683
11|AGREE REALTY CORP 38,407 5,969 6,642 2.49%
229,287,278 255,126,140
12|ESSEX PROPERTY TRUST INC 8,700 26,128 28,953 2.46%
227,321,209 251,897,941
13|AMERICOLD REALTY TRUST 88,278 2,435 2,806 2.42%
215,042,010 247,759,516
14|HEALTHCARE TRUST OF AME-CL A 81,354 3,079 3,029 2.40%
250,537,921 246,478,620
15|DIGITAL REALTY TRUST INC 20,896 13,054 11,775 2.40%
272,783,647 246,063,819
16|SEGRO PLC 269,070 960 887 2.33%
258,566,637 238,742,420
17 INVITATION HOMES INC 94,881 2,604 2,504 2.32%
247,163,107 237,598,969
18|KILROY REALTY CORP 29,976 8,358 7,835 2.29%
250,557,033 234,871,756
19|HOST HOTELS & RESORTS INC 109,240 2,393 2,148 2.29%
261,431,398 234,706,749
20|REXFORD INDUSTRIAL REALTY IN 64,394 3,413 3,612 2.27%
219,782,416 232,655,135
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21| TERRENO REALTY CORP 51,968 4,151 4,278 2.17%
215,747,831 222,369,138
22 |EQUINIX INC 5,143 48,557 42,675 2.14%
249,733,587 219,478,735
23|EXTRA SPACE STORAGE INC 20,359 10,602 10,303 2.05%
215,851,586 209,764,115
24|PROLOGIS INC 25,900 7,062 7,432 1.88%
182,928,944 192,491,939
25|SUNSTONE HOTEL INVESTORS INC 107,252 1,854 1,627 1.70%
198,856,006 174,557,585
26 | DEXUS 204,128 798 832 1.66%
162,948,354 169,852,622
27 |APARTMENT INVT & MGMT CO -A 34,217 4,711 4,953 1.65%
161,214,988 169,510,757
28|EPR PROPERTIES 21,272 7,440 7,857 1.63%
158,264,730 167,154,925
29|AMERICAN TOWER CORP 8,639 16,034 18,229 1.54%
138,519,611 157,482,032
30|CAMDEN PROPERTY TRUST 14,200 10,761 10,508 1.46%
152,812,261 149,217,331
97.09%
97.09%
30 10
30 10
(@)
30 10
24,820,270 0.54%
4,468,662,313 97.28%
100,128,837 2.18%
4,593,611,420 100.00%
)
30 10
() () (%)
() ()
/FOFs
1 F( 10,497,210,038 0.4244 0.4257 97.28%
)
4,455,627,476 4,468,662,313
2 24,400,581 1.0171 1.0172 0.54%
24,817,836 24,820,270
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97.28%
0.54%
97.82%
30 10
30 10
” 25 528 0.5763
- . 368 0.5786
- 2 197 0.5774
” . 183 0.5601
- 25 127 0.6043
- . 501 0.6063
»7 . 1,604 0.5011
10
o8 " 2,559 0.4091
11
. 25 3,302 0.4438
29 10 3,440 0.4544
29 11 3,484 0.4505
29 12 3,661 0.4591
30 3,867 0.4566
30 3,853 0.4406
30 3,792 0.4301
30 4,357 0.4501
30 4,414 0.4509
30 4,396 0.4424
30 4,372 0.4341
30 4,427 0.4319
12
2 . 4,503 0.4355
30 4,560 0.4405
30 10 4,593 0.4369
20 26 21 25 36. 6%
21 26 22 27 0.4%
22 28 23 26 0.2%
23 27 24 25 3.00
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
12 29 26 30 25 1.9%
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+ x 100
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
12 29 26 30 25 4,247,996,753 1,348,814,885
FOF F
2018 10 31
4,442 273,444 99.71
12,970,381 0.29
4,455,243,825 100.00
2018 10 31

9,281,808,283 0.4728| 4,388,890,956] 0.4786| 4,442,273,444( 99.71

2018 10 31

99.71
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2018 10 31

4,484,193,884 98.17
83,372,429 1.83
4,567,566,313 100.00

1 2018 10 31

UBS 20,600,000 11,051.91] 2,276,693,625| 10,884.28( 2,242,162,916| 1.2 |2019/1/18 49.09

BARCLAYS| 20,900,000 11,211.41| 2,343,185,173| 10,727.42| 2,242,030,968| 0.2 |2019/4/24| 49.09

1
2
2. 2018 10 31
98.17
98.17
()
30 10

270,071,766 0.48%

54,864,947,763 97.76%
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985,051,049 1.76%
56,120,070,578 100.00%
)
30 10
() () (%)
() ()
1 /FOFs 47,305,524,887 1.1555 1.1598 97.76%
54,664 ,032,205 54,864 ,947,763
2 265,505,079 1.0170 1.0172 0.48%
270,044,923 270,071,766
97.76%
0.48%
98.24%
30 10
30 10
)
21 o5 2,477 0.9366
2 27 1,718 0.9438
23 %6 966 0.9556
24 25 789 0.9583
95 o5 719 1.0016
26 25 3,084 1.0278
o7 o5 10,427 1.0395
10
28 % 27,708 0.9984
11
29 25 41,700 1.0243
29 10 43,365 1.0318
29 11 44,653 1.0352
29 12 46,727 1.0372
30 48,991 1.0381
30 50,115 1.0352
30 50,260 1.0306
30 51,553 1.0267
30 52,151 1.0236
30 53,207 1.0303
30 53,786 1.0337
30 54,564 1.0356
12
30 25 54,609 1.0325
30 54,564 1.0306
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30 10 56,120 1.0359
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%
12 29 26 30 25 0.8%
+ x 100
)
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
12 29 26 30 25 20, 258,985,094 8,082,013,714
FOF
(@)
3010
40,085,053,006 73.17%
14,699,277,170 26.83%
54,784,330,176 100.00%
3010
39,876,300,000 72.79%
)
30 10
() () (%)
() ()
1 11,190,065,604 3.7779 3.5822 73.17%
42,275,532,551|  40,085,053,006
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73.17%
73.17%
30 10
30 10
) )
ggiéx 2,430 40,653,146,817 39,876,300,000 72.7%
()
30 10
50,784,704,880 91.67%
4,616,635,321 8.33%
55,401,340,201 100.00%
30 10
4,496,340,000 8.12%
)
30 10
() () (%)
() )
1 4,352,000 731.97 684.80 5.38%
3,185,547,863 2,980,249,600
2 319,100 7,144.33 6,615.00 3.81%
2,279,758,820 2,110,846,500
3 268,100 5,850.89 6,140.00 2.97%
1,568,624,354 1,646,134,000
4 373,400 3,002.52 2,906.50 1.96%
1,121,142,804 1,085,287,100
5 338,700 3,213.65 3,180.00 1.94%
1,088,465,285 1,077,066,000
6 115,400 9,500.69 9,048.00 1.88%
1,096,379,919 1,044,139,200
7 203,000 5,109.48 4,750.00 1.74%
1,037,226,018 964,250,000
8 502,600 1,825.42 1,841.00 1.67%
917,459,552 925,286,600
9 477,300 1,937.60 1,885.50 1.62%
924,818,869 899,949,150
10 169,100 4,792.19 4,893.00 1.49%
810,360,443 827,406,300
11 166,800 4,677.24 4,570.00 1.38%
780,164,159 762,276,000
12 19,500 40,533.53 35,160.00 1.24%
790,403,906 685,620,000
13 161,500 4,097.96 4,130.00 1.20%
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661,821,464 666,995,000

14 243,500 2,268.34 2,625.00 1.15%
552,342,059 639,187,500

15 437,400 1,334.68 1,426.00 1.13%
583,791,854 623,732,400

16 178,300 3,937.98 3,462.00 1.11%
702,143,541 617,274,600

17 457,000 1,297.89 1,340.00 1.11%
593,140,016 612,380,000

18 188,000 3,173.77 3,240.00 1.10%
596,669,840 609,120,000

19 63,800 9,967.07 9,469.00 1.09%
635,899,387 604,122,200

20 180,300 3,405.71 3,241.00 1.05%
614,050,405 584,352,300

21 196,500 3,372.68 2,944.50 1.04%
662,731,976 578,594,250

22 102,800 5,368.30 5,346.00 0.99%%
551,862,165 549,568,800

23 261,600 2,082.38 2,047.00 0.97%
544,751,605 535,495,200

24 123,000 3,874.99 4,255.00 0.94%
476,624,334 523,365,000

25 151,900 3,387.38 3,409.00 0.93%
514,543,842 517,827,100

26 102,100 4,963.25 4,968.00 0.92%
506,748,525 507,232,800

27 376,700 1,355.89 1,314.00 0.89%
510,764,067 494,983,800

28 89,200 5,206.93 5,408.00 0.87%
464,458,614 482,393,600

29 176,500 2,797.93 2,725.00 0.87%
493,836,165 480,962,500

30 168,500 2,891.31 2,814.50 0.86%
487,185,898 474,243,250

91.67%
91.67%
10.23%

.23%

. 86%

.61%

.66%

10%

.71%

.68%

.58%

.48%

.51%

. 22%

L17%

.58%

.45%

.34%

.05%

.91%

.32%

18%

.84%

.81%

. 74%

Olo|o|o|r || ININININIwIwlwI~ BRIl |NN |

. 70%
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0.65%
0.37%
0.32%
0.31%
0.07%
91.67%
91.67%
30 10
3010
) )
TOPIX 274 4,587,497,087 4,496,340,000 8.12%
3012
)
3010
301,044,800 7.84%
1,795,318,508 46.75%
703,772,100 18.32%
1,040,477,422 27.09%
3,840,612,830 100.00%
)
30 10
() () (%)
() ()
118 c 400,000,000 100.14 100.07 0.2400[ 10.42%
400,562,700 400,284,800]  2019/01/21
2|85 320,000,000 101.44 101.12 1.4000]  8.43%
324,627,200 323,587,200]  2019/07/31
3[2 318,000,000 101.15 101.04 1.4000|  8.37%
321,681,456 321,312,288]  2019/07/12
4|7 120,000,000 100.05 100.06 0.0010[  3.13%
120,064,800 120,078,840  2019/06/21
5[20 110,000,000 101.44 101.11 1.4000]  2.90%
111,589,500 111,222,430|  2019/07/29
6[77 110,000,000 100.86 100.54 1.3000]  2.88%
110,952,710 110,594,000|  2019/03/19
780 105,000,000 101.18 100.93 1.5000]  2.76%
106,239,000 105,977,550|  2019/05/31
82 100,000,000 101.65 101.13 1.7050|  2.63%
101,653,000 101,131,700|  2019/07/30
9[s 100,000,000 101.07 100.90 1.5000|  2.63%
101,071,000 100,900,800|  2019/05/24
10[164 100,000,000 101.05 100.86 1.1460]  2.63%
101,058,000 100,863,100]  2019/08/07
11]304 100,000,000 101.26 100.85 1.7030]  2.63%
101,267,300 100,850,000  2019/04/25
12[5 co 100,000,000 101.01 100.68 1.4000]  2.62%
101,015,000 100,680,300|  2019/04/15
13[7 100,000,000 100.92 100.68 1.4000]  2.62%
100,920,000 100,680,300|  2019/04/15
14]71 100,000,000 100.88 100.47 1.5100]  2.62%
100,885,500 100,479,200|  2019/02/25
15]7 100,000,000 100.99 100.36 2.4100]  2.61%
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100,990,300 100,364,800 2018/12/25
16]69 100,000,000 100.49 100.36 0.5560|  2.61%
100,492,600 100,364,200  2019/06/20
17]20-16 100,000,000 100.78 100.35 1.6000|  2.61%
100,783,800 100,358,300  2019/01/23
18]663 100,000,000 100.35 100.20 1.5500]  2.61%
100, 355,000 100,207,300  2018/12/20
19]10 100,000,000 100.23 100.18 0.2750]  2.61%
100,233,200 100,184,900  2019/06/20
20[37 UFJ 100,000,000 99.99 100.01 0.0700  2.60%
99,999,000 100,013,400 2019702721
46.75%
18.32%
7.84%
72.91%
30 10
30 10
20185108318 W
{EEHERE - MIFEOHEE) (20085108318 ~-20185108318)
HEsam: SEE
BN EED
— A R A R
+SELEERESEEL. BENosESEERALLL0s LTHELTEYST,
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11 12
29 25 30 25

69,871,217,992 83,305,403,536
100,602,973 66,622,735
69,971,820,965 83,372,026,271
69,971,820,965 83,372,026,271
171,943,343 117,633,169
10,085,593 12,459,685
235,331,852 290,727,304
2,170,603 2,393,212
419,531,391 423,213,370
419,531,391 423,213,370
55,757,723,233 59,714,765,557
13,794,566,341 23,234,047,344
10,364,372,696 13,981,185,617
69,552,289,574 82,948,812,901
69,552,289,574 82,948,812,901
69,971,820,965 83,372,026,271
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11 12
28 27 29 26
29 25 30 25
15,955,804,165 7,989,343,761
15,955,804,165 7,989,343,761
18,961,014 25,509,332
442,425,815 595,219,811
2,170,603 2,393,212
463,557,432 623,122,355
15,492,246,733 7,366,221,406
15,492,246,733 7,366,221,406
15,492,246,733 7,366,221,406
2,676,254,299 858,775,753
2,564,086,385 13,794,566,341
3,542,660,292 8,205,755,527
426,980,715
3,115,679,577 8,205,755,527
5,273,720,177
5,273,720,177
13,794,566,341 23,234,047,344
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12
29 26
30 25
11 12
29 25 30 25
50,600,662,669 55,757,723,233
22,067,375,761 23,465,753,940
16,910,315,197 19,508,711,616
55,757,723,233 59,714,765,557
11 12
28 27 29 26
29 25 30 25
12
29 26
30 25
12
30 25
€D)
@
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11 29 25
13,227,520,493
13,227,520,493
12 30 25
7,114,124,941
7,114,124,941
11 29 25
12 30 25
12 29 26 30 25
11
29 25 30 25
1.2474 1.3891
10,000 12,474 10,000 13,891
56,188,724,900 83,305,403,536
56,188,724,900 83,305,403,536
()
29 25 30 25
1,153,675,127 1,321,803,624
68,856,338,370 82,226,919,600
1,581,421,841 894,566,172
14,216,950
71,605,652,288 84,443,289,396
71,605,652,288 84,443,289,396
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1,635,164,762 1,072,478,129
100,602,973 66,622,735
1,735,767,735 1,139,100,864
1,735,767,735 1,139,100,864
52,940,762,231 56,188,724,900
16,929,122,322 27,115,463,632
69,869,884,553 83,304,188,532
69,869,884,553 83,304,188,532
71,605,652,288 84,443,289,396
29 26
30 25
@
@
29 25 30 25

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

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

52,940,762,231

52,940,762,231
22,106,456,789
18,858,494,120

56,188,724,900
56,188,724,900

56,188,724,900

29
30

26
25
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30 25

€))
@
2,300,756,183
2,300, 756,183
29 26
4,696,012,705
4,696,012,705
30 26
30 25
25 30 25
1.3198 1.4826
10,000 13,198 10,000 14,826
130,500 1,403.50 183,156,750
263,300 3,355.00 883,371,500
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432,000 841.00 363,312,000
868,900 2,105.00 1,829,034,500
352,100 3,425.00 1,205,942,500
41,200 2,885.00 118,862,000
494,900 3,020.00 1,494,598,000
473,300 2,952.00 1,397,181,600
104,500 2,255.00 235,647,500
492,700 1,911.00 941,549,700
90,700 646.00 58,592,200
163,900 1,697.00 278,138,300
33,700 5,810.00 195,797,000
89,300 10,015.00 894,339,500
783,200 1,336.00 1,046,355,200
276,100 2,107.00 581,742,700
543,900 1,990.00 1,082,361,000
123,700 7,190.00 889,403,000
289,300 5,514.00 1,595,200,200
2,805,700 855.30 2,399,715,210
88,000 4,605.00 405,240,000
90,600 1,985.00 179,841,000
214,000 1,522.00 325,708,000
319,400 259.00 82,724,600
77,500 4,054.00 314,185,000
493,000 3,467.00 1,709,231,000
5,800 4,300.00 24,940,000
84,900 15,340.00 1,302,366,000
292,500 1,688.00 493,740,000
168,800 2,135.00 360,388,000
2,222,000 777.80 1,728,271,600
548,100 6,658.00 3,649,249,800
106,400 12,470.00 1,326,808,000
648,000 1,255.00 813,240,000
43,100 8,480.00 365,488,000
98,700 2,756.00 272,017,200
10,600 17,885.00 189,581,000
52,400 16,315.00 854,906,000
529,600 6,720.00 3,558,912,000
255,500 5,872.00 1,500,296,000
517,700 1,251.00 647,642,700
574,000 1,936.00 1,111,264,000
101,800 3,040.00 309,472,000
140,900 3,515.00 495,263,500
76,100 6,650.00 506,065,000
283,700 4,410.00 1,251,117,000
71,700 6,520.00 467,484,000
18,800 41,600.00 782,080,000
457,000 1,367.00 624,719,000
370,400 2,432.00 900,812,800
498,900 2,103.00 1,049,186,700
133,300 1,705.00 227,276,500
134,500 2,931.00 394,219,500
384,200 4,118.00 1,582,135,600
888,400 2,877.00 2,555,926,800
215,500 5,286.00 1,139,133,000
829,000 3,143.00 2,605,547,000
103,700 13,380.00 1,387,506,000
303,800 10,925.00 3,319,015,000
581,700 1,770.00 1,029,609,000
685,800 2,027.50 1,390,459,500
453,200 1,947.00 882,380,400
1,073,000 3,594.00 3,856,362,000
268,800 1,276.00 342,988,800
65,300 4,585.00 299,400,500
659,600 1,378.00 908,928,800
146,600 1,282.00 187,941,200
6,556,700 727.70 4,771,310,590
581,400 781.00 454,073,400
145,300 2,824.00 410,327,200
57,600 4,520.00 260,352,000
67,300 1,411.00 94,960,300
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124,700 1,606.00 200,268,200
161,700 5,653.00 914,090,100
387,700 1,889.00 732,365,300
95,700 7,100.00 679,470,000
1,488,600 1,895.50 2,821,641,300
762,600 803.00 612,367,800
802,300 2,749.00 2,205,522,700
269,900 1,936.50 522,661,350
68,500 2,367.00 162,139,500
36,809,200 82,226,919,600
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11 12
29 25 30 25
672,221,842 789,327,881
27,418,064,205 36,909,925,104
113,342,687 148,207,586
65,168,223 41,331,440
28,268,796,957 37,888,792,011

28,268,796,957

37,888,792,011

61,776,854 39,060,008
4,180,964 5,766,920
34,841,688 48,057,943
1,048,539 1,205,006
101,848,045 94,089,877
101,848,045 94,089,877
31,330,468,046 38,525,768, 755
3,163,519,134 731,066,621
3,189,604,420 4,727,359,245
28,166,948,912 37,794,702,134
28,166,948,912 37,794,702,134
28,268,796,957 37,888,792,011
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11 12

28 27 29 26

29 25 30 25
6,184 5,822
4,500,235,531 2,534,138,528
4,500,241,715 2,534,144,350
352,213 623,946
8,049,789 11,143,645
67,082,237 92,864,316
1,049,401 1,226,635
76,533,640 105,858,542
4,423,708,075 2,428,285,808
4,423,708,075 2,428,285,808
4,423,708,075 2,428,285,808
850,377,190 326,031,994
7,257,530,551 3,163,519,134
2,414,136,937 570,714,904
2,414,136,937 570,714,904
1,893,456,405 240,516,205
1,893,456,405 240,516,205
3,163,519,134 731,066,621
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12
29 26
30 25
11 12
29 25 30 25
28,959,028,221 31,330,468,046
12,551,439,628 14,018,184,667
10,179,999,803 6,822,883,958
31,330,468,046 38,525,768,755
3,163,519,134 731,066,621
11 12
28 27 29 26
29 25 30 25
12
29 26
30 25
12

30

25
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@
@
11 29 25
60,734
3,581,130,194
3,581,069,460
12 30 25
52,499
2,173,900,081
2,173,847,582
11 29 25
12 30 25
12 29 26 30 25
11 12
29 25 30 25
0.8990 0.9810
10,000 8,990 10,000 9,810
SUAN/FOFs F 17,039,806,613 36,909,925,104
145,715,846 148,207,586
17,185,522,459 37,058,132,690
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29 25 30 25
725,678,471 1,347,753,307
301,482,900
1,892,681,119 2,075,125,414
803,671,600 704,326,800
4,672,367 5,858,681
2,406,858 3,356,383
3,429,110,415 4,437,903,485
3,429,110,415 4,437,903,485
100,355,000
29,146,675 7,254,365
29,146,675 107,609,365
29,146,675 107,609,365
3,341,333,631 4,257,695,105
58,630,109 72,599,015
3,399,963,740 4,330,294,120
3,399,963,740 4,330,294,120
3,429,110,415 4,437,903,485
29 26
30 25
29 25 30 25

213/531

4,783,078,542
5,069,128,652
6,510,873,563

3,341,333,631
5,252,820,276
4,336,458,802




G-REIT

2015-12
2015-12

2015-06
2015-06

2015-10

BRICs

214/531

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
98,242
98,242
149,304

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Oooooooooooooooooad

66,309,957
258,163,886
83,439,055
40,738,712
23,940,157
109,820,659
81,497,515
49,079,775
145,715,846
34,701,686
954,302,869
994,149,092
69,655,544

247,680,190
12,157,323
376,142,078
9,878,297

110,758,756
272,569,457
99,056,242
3,133,007

1,965,380
1,759,431

1,828,087
982,178

6,285,670
245,556
245,556

38,101,914
25,524,879
1,805,000
4,828,994
270,889
18,658,181
679,887
9,783
4,007,475
49,237
393,895
147,711
49,237
598,533
827,757
8,702,109
1,057,457
12,541,581
4,566,053

14,309

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

450,298

4,658,214
984
98,290
98,242
98,242
98,242
149,304
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2015-10 215,194 215,194
2017-03 1,751,754 1,751,754
1,451,601 1,451,601
2,567,864 2,567,864
186,695,490
3,341,333,631 4,257,695,105
3,341,333,631 4,257,695,105
29 26
30 25
25
€))
@
29 25
4,588,066
1,176,000
5,764,066
29 26 29 25
30 25
541,400
3,753,062
1,366,600
5,661,062
30 26 30 25
29 25
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30 25
25 30 25
1.0175 1.0171
10,000 10,175 10,000 10,171
663 100,000,000 100,363,300
20-16 100,000,000 100,504,100
71 100,000,000 100,615,500
5 CO 100,000,000 100,806,500
18 C 400,000,000 400,350,000
66 210,000,000 210,017,850
67 390,000,000 390,631,410
77 110,000,000 110,712,030
80 105,000,000 106,109,010
85 320,000,000 323,953,600
7 100,000,000 100,806,500
8 100,000,000 101,025,700
2 118,000,000 119,364,434
20 110,000,000 111,348,380
69 100,000,000 100,388,300
10 100,000,000 100,191,600
2 100,000,000 101,246,300
164 100,000,000 100,930,300
37 UFJ 100,000,000 99,992,000
7 100,000,000 100,584,500
304 100,000,000 100,993,800
21 3,063,000,000 3,080,935,114
8 9
29 7 25 30 7 25
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217/531

- 44,115,263
83,637,186 -
26,079,756,639 35,680,691,426
8,041,628 -
26,171,435,453 35,724,806,689
26,171,435,453 35,724,806,689
91,696,813 44,110,974
6,588,270 9,205,032
67,200,298 93,891,238
204 -
486,703 486,850
165,972,288 147,694,094
165,972,288 147,694,094
13,411,132,240 16,529,304,154
12,594,330,925 19,047,808,441
26,005,463,165 35,577,112,595
26,005,463,165 35,577,112,595
26,171,435,453 35,724,806,689
8 9
28 7 26 29 7 26
29 7 25 30 7 25
4,149,573,893 2,945,636,551
4,149,573,893 2,945,636,551
56,758 47,618
12,619,286 17,333,559
129,457,836 176,802,140
980,317 992,040
143,114,197 195,175,357
4,006,459,696 2,750,461,194
4,006,459,696 2,750,461,194
4,006,459,696 2,750,461,194
798,874,712 435,167,908
7,863,747,764 12,594,330,925
4,610,042,368 7,580,750,980
4,610,042,368 7,580,750,980
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3,087,044,191 3,442,566, 750
3,087,044,191 3,442,566,750
12,594,330,925 19,047,808,441
9
29 7 26
30 7 25
8 9
29 7 25 30 7 25
13,411,132,240 16,529,304,154
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1 19391 1 21524
(10,000 19,391 ){(10,000 21,524 )
8 9
28 7 26 29 7 26
29 7 25 30 7 25
429,253,176 469,473,841
1,433,824,547 1,845,819,445
9,745,048,902 14,476,927,466
986,204,300 2,255,587,689
12,594,330,925 1 19,047,808441 1
9,390.94 11,523.63
9
29 7 26
30 7 25
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)

1)

2)

3)

(2
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30 7 25

)

@

©)

28 7 26

29 7 25

3,845,871,526

3,845,871,526

29 7 26

30 7 25
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2,862,477,914
2,862,477,914
9
29 7 26
30 7 25
8 9
29 7 25 30 7 25
12,373,511,437 13,411,132,240
5,733,434,156 6,644,511,462
4,695,813,353 3,526,339,548

@
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12,792,446,374 35,680,691,426
12,792,446,374 35,680,691,426
29 7 25 30 7 25

- 1,462,337,861
922,209,919 -
25,911,113,630 35,270,646,420
- 1,781,099,825
54,081,780 17,956,000
26,887,405,329 38,532,040,106
26,887,405,329 38,532,040,106
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- 2,049,578,137
8,041,628 -
2,258 -
7,646 30,017
8,051,532 2,049,608,154
8,051,532 2,049,608,154
10,765,209,220 13,080,119,897
16,114,144,577 23,402,312,055
26,879,353,797 36,482,431,952
26,879,353,797 36,482,431,952
26,887,405,329 38,532,040,106
29 7 26

30 7 25
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29 7 25 30 7 25
10,765,209,220 13,080,119,897
1 24969 |1 2.7892
(10,000 24,969 )|(10,000 27,892 )
29 7 26
30 7 25
(1)
1)
2)
3)
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30 7 25
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(D)

2

©)

29 7 26
30 7 25

29 7 25

29 7 25
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10,231,938,584
2,024,830,986

1,491,560,350

320,354,945
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10,444,854,275
10,765,209,220

30 7 25
10,765,209,220
3,267,520,518
952,609,841

30 7 25
287,673,523
12,792,446,374
13,080,119,897
@

293,100 4,007.00 1,174,451,700

366,900 2,998.00 1,099,966,200

240,700 3,750.00 902,625,000

182,500 3,825.00 698,062,500

545,000 1,833.00 998,985,000

222,100 3,915.00 869,521,500

269,200 4,727.00 1,272,508,400

118,800 5,500.00 653,400,000

157,400 11,110.00 1,748,714,000

182,300 5,040.00 918,792,000
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82,600 4,385.00 362,201,000
210,200 3,404.00 715,520,800
83,100 13,400.00 1,113,540,000
57,500 17,115.00 984,112,500
224,300 5,915.00 1,326,734,500
75,500 7,540.00 569,270,000
15,700 59,390.00 932,423,000
70,300 19,800.00 1,391,940,000
127,200 5,561.00 707,359,200
224,100 7,323.00 1,641,084,300
181,500 5,500.00 998,250,000
12,000 37,150.00 445,800,000
135,900 3,248.00 441,403,200
239,700 4,191.00 1,004,582,700
228,000 5,690.00 1,297,320,000
318,800 5,054.00 1,611,215,200
665,600 1,976.50 1,315,558,400
2,874,200 687.60 1,976,299,920
455,900 2,152.50 981,324,750
473,100 1,864.50 882,094,950
324,100 2,704.00 876,366,400
387,700 2,500.00 969,250,000
523,100 1,613.00 843,760,300
152,500 5,490.00 837,225,000
206,400 3,435.00 708,984,000
10,927,000 35,270,646,420

(b)
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11 12
29 25 30 25
198,905,813 239,659,678
9,021,912,810 11,085,626,872
26,842,166 35,295,084
14,695,527 12,255,761
9,262,356,316 11,372,837,395

9,262,356,316

11,372,837,395

20,642,972 11,609,068
1,315,146 1,792,302
10,959,900 14,936,334
553,318 681,578
33,471,336 29,019,282
33,471,336 29,019,282
5,971,318,163 6,556,593,567

3,257,566,817

4,787,224 ,546

2,346,642,531 2,450,217,980
9,228,884,980 11,343,818,113
9,228,884,980 11,343,818,113
9,262,356,316 11,372,837,395
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11 12

28 27 29 26

29 25 30 25
2,373 1,769
2,350,848,205 1,136,823,434
2,350,850,578 1,136,825,203
143,553 217,714
2,767,457 3,586,122
23,062,765 29,885,122
553,664 688,672
26,527,439 34,377,630
2,324,323,139 1,102,447,573
2,324,323,139 1,102,447,573
2,324,323,139 1,102,447,573
477,784,370 328,738,434
1,268,912,847 3,257,566,817
902,280,152 2,020,720,610
902,280,152 2,020,720,610
760,164,951 1,264,772,020
760,164,951 1,264,772,020
3,257,566,817 4,787,224 ,546
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12
29 26
30 25
11 12
29 25 30 25
7,179,043,374 5,971,318,163
2,794,504,021 2,747,359,780
4,002,229,232 2,162,084,376
5,971,318,163 6,556,593,567
11 12
28 27 29 26
29 25 30 25
12
29 26
30 25
12
30 25
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@
11 29 25
12,854
1,861,286,123
1,861,273,269
12 30 25
12,371
463,384,770
463,397,141
11 29 25
12 30 25
12 29 26 30 25
11 12
29 25 30 25
1.5455 1.7301
10,000 15,455 10,000 17,301
F FOFs 7,115,346,606 6,790,175,266
FOF F 5,042,201,674 4,295,451,606
34,701,686 35,295,084
12,192,249,966 11,120,921,956
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30 7 25

12,912,773
31,972,151
6,601,665,668

6,646,550,592

6,646,550,592

8,339,655
173,186
3,232,988
58
154,462

11,900,349

11,900,349

6,886,925,777

252,275,534
22,504,801

6,634,650,243

6,634,650,243

6,646,550,592

1
29 12 25
30 7 25

47
84,124,139

84,124,092
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10,442
894,064
16,690,516
204,741

17,799,763

101,923,855

101,923,855

101,923,855

6,572,895

6,361,004
6,361,004

163,285,578

163,285,578

252,275,534
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30 7 25

10,000,000

7,173,608,693

296,682,916

6,886,925,777

252,275,534
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1

29 12 25
30 7 25

o O

m

« )

1 )

22,504,801
0

509,907

0
23,014,708
33

0

1
29 12 25
30 7 25

30 7 25

(D)
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1 30 7 25
83,670,892
83,670,892
1
30 7 25
1 0.9634
@ ) (9,634 )
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2,901,831,063

6,601,665,668

2,901,831,063

6,601,665,668

(

)
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30 7 25

214,586,488
531,318,210
10,965,577,000
373,183,529
6,687,590
4,080,000
11,220,000

12,106,652,817

12,106,652,817

2,559,180
166,637,959
5,330,894
969

174,529,002

174,529,002

5,244,788,048

6,687,335,767

11,932,123,815

11,932,123,815

12,106,652,817
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30 7 25

29 12 25

1,589,768,679

3,766,223,074

111,203,705

257,710,068
287,875,105
344,488,544
1,452,883,268
2,901,831,063

5,244,788,048

5,244,788,048

29 12 25
30 7 25
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30 7 25

(D)

(2

©)

30 7 25

669,715,474
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669,715,474
()
( )
30 7 25
386,750,000 384,200,000 2,550,000
386,750,000 384,200,000 2,550,000
30 7 25
1 2.2750
1 (22,750 )
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16,800

92,000

29,200

15,000

19,200

51,200

9,000

21,000

13,400

107,000

26,600

75,000

27,000

12,500

117,000

23,700

16,500

37,900

35,600

28,200

22,000

131,900

21,800
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3,935.00

1,248.00

2,976.00

5,300.00

6,610.00

2,071.00

2,472.00

3,825.00

4,330.00

1,107.00

2,905.00

1,116.00

2,703.00

4,495.00

770.00

2,271.00

5,370.00

2,947.00

2,325.00

2,232.00

2,889.00

1,193.00

3,015.00

66,108,000

114,816,000

86,899,200

79,500,000

126,912,000

106,035,200

22,248,000

80,325,000

58,022,000

118,449,000

77,273,000

83,700,000

72,981,000

56,187,500

90,090,000

53,822,700

88,605,000

111,691,300

82,770,000

62,942,400

63,558,000

157,356,700

65,727,000




34,700

4,800

100,000

43,000

1,300

17,100

26,000

42,000

17,500

11,000

66,000

18,000

19,500

15,900

75,000

29,000

43,000

10,300

10,400

163,000

146,000

61,500

14,600

19,500

131,000

54,700

70,700

36,000

69,100

49,000

11,900

18,700

245/531

3,335.00

9,550.00

1,511.00

2,649.00

1,930.00

2,792.00

2,310.00

2,901.00

2,921.00

3,800.00

1,419.00

3,625.00

3,975.00

2,005.00

840.00

1,952.00

1,769.00

7,250.00

2,196.00

508.00

585.00

1,898.00

4,890.00

4,635.00

552.00

741.00

1,394.00

2,660.00

1,410.00

1,877.00

7,630.00

3,765.00
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115,724,500

45,840,000

151,100,000

113,907,000

2,509,000

47,743,200

60,060,000

121,842,000

51,117,500

41,800,000

93,654,000

65,250,000

77,512,500

31,879,500

63,000,000

56,608,000

76,067,000

74,675,000

22,838,400

82,804,000

85,410,000

116,727,000

71,394,000

90,382,500

72,312,000

40,532,700

98,555,800

95,760,000

97,431,000

91,973,000

90,797,000

70,405,500




52,500

22,000

13,500

26,700

116,200

27,700

43,300

34,800

16,000

15,500

35,000

48,000

27,600

62,000

27,000

47,900

31,200

62,200

33,800

24,000

49,000

48,800

77,000

15,200

74,000

115,000

21,900

7,500

8,600

2,700

38,700

246/531

1,579.00

5,700.00

6,420.00

3,640.00

1,207.00

3,000.00

2,914.00

1,732.00

6,540.00

5,500.00

2,569.00

1,493.00

1,655.00

1,252.00

1,521.00

1,796.00

1,644.00

1,096.00

1,814.00

2,047.00

1,878.00

3,595.00

1,456.00

6,140.00

807.00

873.00

2,857.00

4,775.00

6,730.00

770.00

1,678.00
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82,897,500

125,400,000

86,670,000

97,188,000

140,253,400

83,100,000

126,176,200

60,273,600

104,640,000

85,250,000

89,915,000

71,664,000

45,678,000

77,624,000

41,067,000

86,028,400

51,292,800

68,171,200

61,313,200

49,128,000

92,022,000

175,436,000

112,112,000

93,328,000

59,718,000

100,395,000

62,568,300

35,812,500

57,878,000

2,079,000

64,938,600
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74,000 1,293.00 95,682,000
25,000 4,280.00 107,000,000
138,000 800.00 110,400,000
9,400 954.00 8,967,600
34,800 2,648.00 92,150,400
13,500 4,490.00 60,615,000
32,000 1,905.00 60,960,000
16,000 4,515.00 72,240,000
5,800 6,550.00 37,990,000
8,700 2,401.00 20,888,700
900 10,510.00 9,459,000
38,100 692.00 26,365,200
14,200 5,390.00 76,538,000
10,100 5,070.00 51,207,000
19,400 2,133.00 41,380,200
32,500 2,432.00 79,040,000
60,000 1,465.00 87,900,000
42,100 1,840.00 77,464,000
38,900 1,707.00 66,402,300
9,000 1,383.00 12,447,000
14,000 5,530.00 77,420,000
35,600 2,479.00 88,252,400
39,000 2,263.00 88,257,000
24,800 4,210.00 104,408,000
4,100 5,550.00 22,755,000
33,000 4,485.00 148,005,000
24,000 4,675.00 112,200,000
52,000 1,294.00 67,288,000
42,000 2,551.00 107,142,000
103,400 908.00 93,887,200
49,000 2,135.00 104,615,000
62,000 1,498.00 92,876,000
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19,500 2,972.00 57,954,000
55,000 1,773.00 97,515,000
74,000 1,084.00 80,216,000
50,000 2,881.00 144,050,000
80,300 994.00 79,818,200
42,100 1,555.00 65,465,500
47,000 2,411.00 113,317,000
24,500 4,205.00 103,022,500
22,000 1,888.00 41,536,000
10,400 4,565.00 47,476,000
49,000 1,956.00 95,844,000
44,600 1,804.00 80,458,400
35,600 2,826.00 100,605,600
47,000 1,502.00 70,594,000
33,000 2,950.00 97,350,000
70,000 1,839.00 128,730,000
22,000 6,010.00 132,220,000
36,000 2,136.00 76,896,000
700 4,250.00 2,975,000
16,300 4,570.00 74,491,000
27,400 5,080.00 139,192,000
5,516,700 10,965,577,000

@
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30 7 25

4,850
4,292,944,085

4,292,948,935

4,292,948,935

5,659,771
129,382
2,199,471
216,000

8,104,624

8,104,624

4,873,916,789

589,072,478
17,503,209

4,284,844,311

4,284,844,311

4,292,948,935
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1
29 12 21
30 7 25

195,625,915

195,625,915

36

589,691
10,024,788
216,000

10,830,515

206,456,430

206,456,430

206,456,430

8,033,665

16,080,235
16,080,235
406,729,948
406,729,948

589,072,478
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1
30 7 25
4,873,916,789
589,072,478
1 0.8791
(10,000 ) (8,791 )
1
29 12 21
30 7 25
A 17,503,209
B 0
C 5,482,853
D 0
E=A+B+C+D 22,986,062
F 4,873,916,789
10,000 G=E/Fx10,000 47
10,000 H 0
I=FxH/10,000 0
28 1 29

1

29 12 21

30 7 25
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2 4

30 7 25
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1
29 12 21
30 7 25

193,814,303

193,814,303

1
29 12 21
30 7 25

500,000
5,080,278,690

206,861,901

@
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@

()

776,188,632 4,292,944,085

776,188,632 4,292,944,085

30 4 16

30 7 25

2,230,732,756
91,299,940,000
283,589,526
99,144,000
93,913,406,282
93,913,406,282

276,412,800

6,111
276,418,911
276,418,911
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16,930,081,501

76,706,905,870

93,636,987,371

93,636,987,371

93,913,406,282

30 7 25

16,930,081,501

(10,000

5.5308

(55,308 )

29 12 21
30 7 25
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4

30 7 25
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30 7 25

1,285,113,689

1,285,113,689

(

)

29 12 21
30 7 25

257/531

29 12 21
11,790,217,763
16,930,081,501

7,862,064,094

2,722,200,356

4,112,827,590

377,477,900

9,657,559,139
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1,212,708,852

793,319,388

776,188,632

)

1,041,200

1,620,000

766,000

680,000

369,400

140,300

570,000

840,000

700,000

490,000

455,000

275,000

1,600,000

129,700

554,700

258/531

807.00

1,193.00

3,860.00

1,349.00

1,198.00

1,157.00

2,921.00

912.00

2,932.00

1,175.00

6,250.00

11,090.00

1,247.00

4,910.00

1,400.00

840,248,400

1,932,660,000

2,956,760,000

917,320,000

442,541,200

162,327,100

1,664,970,000

766,080,000

2,052,400,000

575,750,000

2,843,750,000

3,049,750,000

1,995,200,000

636,827,000

776,580,000
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800,000 1,739.00 1,391,200,000
615,500 923.00 568,106,500
530,000 2,423.00 1,284,190,000
1,399,800 1,173.00 1,641,965,400
505,000 3,635.00 1,835,675,000
900,000 930.00 837,000,000
578,900 883.00 511,168,700
770,000 3,670.00 2,825,900,000
630,000 4,455.00 2,806,650,000
600,000 1,956.00 1,173,600,000
485,000 1,437.00 696,945,000
570,000 1,402.00 799,140,000
898,900 2,811.00 2,526,807,900
4,200,000 750.00 3,150,000,000
235,000 3,865.00 908,275,000
1,350,000 508.00 685,800,000
920,000 1,378.00 1,267,760,000
1,200,000 1,608.00 1,929,600,000
320,000 1,513.00 484,160,000
1,450,000 494.00 716,300,000
257,100 1,581.00 406,475,100
433,000 6,840.00 2,961,720,000
340,000 5,240.00 1,781,600,000
1,795,000 1,669.00 2,995,855,000
1,250,000 970.00 1,212,500,000
1,343,000 2,231.00 2,996,233,000
1,230,000 2,442.00 3,003,660,000
1,080,000 2,467.00 2,664,360,000
155,100 2,525.00 391,627,500
922,100 797.00 734,913,700
431,400 1,357.00 585,409,800
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700,000

1,890,000

840,000

1,725,000

1,210,000

2,100,000

416,000

1,200,000

1,250,000

253,100

971,600

50,981,800

2,918.00

1,498.00

2,972.00

1,706.00

2,019.00

1,060.00

5,490.00

484.00

469.00

2,057.00

3,045.00
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2,042,600,000

2,831,220,000

2,496,480,000

2,942,850,000

2,442,990,000

2,226,000,000

2,283,840,000

580,800,000

586,250,000

520,626,700

2,958,522,000

91,299,940,000

2
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11 12
29 25 30 25

818,609, 106 968,950,070
913,824,221 1,017,291,112
44,747,693,920 65,294,126,059
198,196 247,299
46,480,325,443 67,280,614,540
46,480,325,443 67,280,614,540
102,192,932 69,545,098
6,690,526 9,821,397
223,019,322 327,381,674
1,248,091 1,439,781
333,150,871 408,187,950
333,150,871 408,187,950
22,971,861,337 27,660,009,308
23,175,313,235 39,212,417,282
7,868,346,639 16,074,256,205
46,147,174,572 66,872,426,590
46,147,174,572 66,872,426,590
46,480,325,443 67,280,614,540
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11 12

28 27 29 26

29 25 30 25
7,568 947,800
7,544,024,277 10,549,330,752
3,479,451,224 284,178,329
11,023,483,069 10,834,456,881
385,354 576,980
12,186,606 18,359,046
406,223,629 611,971,659
1,777,974 2,088,465
420,573,563 632,996,150
10,602,909,506 10,201,460,731
10,602,909,506 10,201,460,731
10,602,909,506 10,201,460,731
1,653,547,370 534,050,133
9,622,206,407 23,175,313,235
7,759,071,965 11,807,007,051
7,759,071,965 11,807,007,051
3,155,327,273 5,437,313,602
3,155,327,273 5,437,313,602
23,175,313,235 39,212,417,282
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12
29 26
30 25
60 61
11 12
29 25 30 25
19,489,917,657 22,971,861,337
9,295,643,901 9,940,497,440
5,813,700,221 5,252,349,469
22,971,861,337 27,660,009,308
11 12
28 27 29 26
29 25 30 25
216,412,254 316,533,806
12
29 26
30 25
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12
30 25

€))
@
®

11

29

25

7,380,866,420

7,380,866,420

12

30

25

10,179,865,572

10,179,865,572

11
29 25
87,933,504 88,131,700 198,196
88,131,700 198,196
12
30 25
88,149,855 88,397,154 247,299
88,397,154 247,299
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12 29 26 30 25
11 12
29 25 30 25
2.0089 2.4177
10,000 20,089 10,000 24,177

T.Rowe Price Funds SICAV — U.S.
Blue Chip Equity Fund 3,068,639.050 114,797,786.860
T.Rowe Price Funds SICAV — U.S.
Large-Cap Growth Equity Fund 6,018,141.580 229,712,464.100
T.Rowe Price Funds SICAV — U.S.
Large-Cap Value Equity Fund 10,533,496.920 233,211,621.800

577,721,872.760

19,620,277.550 65,294,126,059

65,294,126,059
65,294,126,059

1 )
2 )
3.
97.63 100.00
( )
T.Rowe Price Funds SICAV
2010 12 17
2017 12 31
2017 12 31
SICAV
2017 12 31
us us
us
Usb usD usD
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426,173,448 1,007,308,442 823,180,207
185,437,761 486,318,077 186,773,841
611,611,209 1,493,626,519 1,009,954,048
1,925,045 15,627,224 12,711,283
150,757 269,453 534,987
140,256 622,523 3,162,183
1,017,423 4,136,179 7,528,924
- 75,758 2,708
7,299 7,524 11,060
614,851,989 1,514,365,180 1,033,905,193
971,116 1,173,251 737,208
- 10,987 -
279,009 1,237,707 510,174
328,463 567,971 850,174
1,578,588 2,989,916 2,097,556
613,273,401 1,511,375,264 1,031,807,637
SICAV
2017 12 31
us us
us
usb usb usb
168 91 27,223
3,240,169 8,210,295 16,065,448
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3,240,337 8,210,386 16,092,671
3,074,699 13,231,266 5,801,928
39,424 99,123 64,338
160,734 299,200 206,891
33,697 45,246 33,717
256,170 477,202 270,668

300 129 3

102,767 200,355 175,438
3,667,791 14,352,521 6,552,983
(427,454) (6,142,135) 9,539,688
72,579 46,547 56,399
(354,875) (6.095,588) 9,596,087
33,015 232,061 20,253
51,724,384 203,308,294 47,371,617
TBA - - -
7,353 129,840 4,354

(2,769) 4,519 1,550
51,761,983 203,674,714 47,397,774
104,167,384 204,537,736 73,102,863
TBA - - -
- 76,921 3,171

G) 0) 1,133
104,167,379 204,614,650 73,107,167
155,574,487 402,193,776 130,101,028

- - (445,684)

226,478,987 493,096,166 376,313,752
(248,965, 146) (652,004,152) (238,980,413)
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(22,486,159) (158,907, 986) 137,333,339
133,088,328 243,285,790 266,988,683
480,185,073 1,268,089,474 764,818,954
613,273,401 1,511,375, 264 1,031,807,637
SICAV
2017 12 31
Us us us
USD usD UsD
J

2,526,786 4,980,165 6,422,963

418,128 973,193 2,490,130

(33,860) (197,770) (232,112)

2,911,054 5,755,588 8,680,981

SICAV
Us Us us
UsD usD UsD
J

2017 12 31 31.46 32.20 21.32

2016 12 31 23.28 23.54 18.29

2015 12 31 23.11 22.82 15.78

U.S. Blue Chip Equity Fund
2017 12 31
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BNEmE  REE m
BT o TR usD %)
S —
PREOMHNE T LB E 2 3BE 1 Eh Ty 25T %
Bt
o rn-d
Canadan Pachc Rallway g, =) 8200 1498736 024
1408708 024
TAIFHE
Shiro pic, ADR =D 245 38,291 Qun
38201 o0
AEUZ
Apltie ple LD 11,800 1012204 o017
1012204 07
bETE]
Acthvigion Elizard, Inc. =D 20400 1296420 a2
Agtra, ine sD I2H16 5943962 097
Agiort Technologios, Inc: usD 4000 265240 OOd
Alacka Air Group, Inc. usD 45EET 34B8 745 0Es
Ahaxion PFharmacouSicais, Inc. usD BB, 147 EB&44.111 1.08
Allergan pic usD 182 31,728 O
Alphabet_ e A LED 11,788 12433878 208
Alphabat_ Ine. "G usD 27314 28625618 487
Amazoncom. nc. 1= 48358 SS28E082 951
Aretican Airines Group, Inc T=a] 203365 10696999 174
American Express Co uso 500 0000 oM
Aemarican Tower Corp., RET uso 40,108 5731834 083
Arnoriprizo Financial, Inc. usD TAR0 12772899 o2
Aralog Dovicos, inc. LEED 400 35 E8a oo
AnEham, IRE. LED 1E872 3E31554 oEs
Appia, Inc. LD B4 BDZ 14210404 238
Eal Comp. usD 2734 W@3E 002
Bank of hew York Mallon Corp. (The) USD 9000 4BBOTO 008
Becton Dickingon and Ca. usD 46832 10145553 163
Bliogan. Inc. =] 16400 5276538 088
Boging Co. (The) usD £4014 12879511 309
Brcadcorn Lid. LD 16800 4381 280 o™
Celgana Corp. usD 16232 1532353 026
Charles Schwab Canp. (Tha) LEsD 50,148 2 B03 580 02
Chivibsl L8, LD 3,500 B13825 008
Cigna Cam. usD 3EEIZ  TEMETE 123
Gintaz Corp. uso TAN 121246 020
Citigrou, Inc. =] aTer esTsmR O
Consigiiation Brands, inc. ‘A’ usD 5700 1303305 021
Coltar Growp, Inc usD 1,200 382388 Qu0s
Costos Wholesals Corp. usD 500 3345 002
CoX Comp =D 11,000 60 450 010
Damnaher Comp. LEED B4ETE THIZ448 128
Deitn Air Limes, Ine. =D 41400 2Z3FEEIE 0.38
Dl Genaral Corp. usD 36000 336700 0S5
BewuPort, inc. =] TAIZ 530032 008
Blecironic Arts. Inc. usD 32226 3391042 055
Eguinix, Inc., REIT =D 4352 15998019 033
Faccbaok, Inc. A’ T=a] 194,845 34682152 565
FedEx Corp. uso 600 148370 002
Fidolty Mational irformaticon LsD A22T0 3042083 080
Senices, Inc.
First Rapubic Bank uso &5 0582 oM
Fisarv, Inc. usD 41720 5510378 090
FooiCor Technoiogios, nc. LD 10,700 2085388 034
Foathee Corp. LED ESEES 4034721 Oes
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i e usD  EHE (%)

Giobal Paymants, Inc.

MaxiEra Enangy, Inc.

MNorthrop Grumman Comp.
Morwogian Cruice Ling Holdings Lid
ORadlly Autormetve, IR,

PayPal Holdinges. Inc.

Philig Mo International, Inc.
Priceline Group, Inc. (The)
Pragreesha Carp. (Tha)

Red Hat, Inc.

Regeneron Phammaceuticals, Inc.
Roper Technologies, inc.

Foss Siores, Inc.

Foyal Caribbean Cruices Lid
SEF Global, Inc.

SBA Communications Corp., REIT
Sermpra Enongy

Sherain-Milliams Co. (The)
Stanbey Black & Decher, Inc.
Starbucks Corp.

Sinle Stireet Comp.

Siryker Comp.

Symantec Comp.

Tapechry. Inc.

TD Ameritrade Holding Camp.
Tesla, Inc.

Teas Instruments, inc.
Tendnar, IR,
Tharrno Fieher Scientific, Inc.
TI¥ Cos., Inc. (Thea)

k2 Boauty, Inc.

66666 EE0660666666606666566566606665666666066066666666688688[

45678 4571811 Q75
10,200 1452072 024
28852 2184540 035
34800 EEB23138 1.08
34300 5285287 086
16,288 4057341 056
1,804 81885 0O
gas 153740 003
5,700 543780 009

95291 E&7E0414 110
42018 BET4,555 108
24533 9058721 147

4761 4T7e629T oaTe
1,800 333,450 Qs
3,500 326,630 008
55475 TEOTEBA1 124
15700 1288342 Q21
114,242 17417336 284
19,800 3416888 0568
3400 153,664 o3
1.100 FEETS Qo
21,100 18688038 030
344835 29635120 483
T.A400 457 458 e
285901 15073779 2
31,701 B.108,2896 1.00
5,400 845 gaz [N
5260 1620080 026
9,000 483750 Q08
807 12818 02
120254 AS336T0 148
2531 2386709 029
13474 23701440 388
20400 1,152804 a1s
400 75368 OO
32208 4748013 Q7T
400 152,488 o2
146686 3R3T212 0OB3
65693 5325016 [oF: v
28851 34TISN9 Q5T
12087 2088030 034
1125878 11,572,110 185
2,100 342,804 Qe
4,700 503534 008
T3sE8 9B07245 157
852% 3510110 os7
14451 2455381 040
1,600 2,378 Qi
58,221 5508285 080
63,359 986753 161
39000 1111830 Q18
3,200 142,582 (103
190452 SB15B836 180
12766 4002269 Q65
18939 1967837 032
1,100 E2E34 001
35547 6791254 L1
3,600 275,724 s
&00 134,188 Qo2
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BNEMR:  EE MEE
A it i usD % (%)
Union Pacific Corp. T=r) 1340 181021 003
Unitod Cantinorial Holdings, Inc. uzD TS0 834514 009
UnitecHoalth Group, Inc. usoD 82780 18442556  3.01
artiv. Inc. ‘A usD 21,400 1570760 026
Worteo Phammaceouticals, Inc. usD BET32 10058514 1.64
Viss, Ine. A usD 186388 21347018 348
Vidbwar, Inc. ‘A usD 10700 1348200 022
Williz Towors Wason pic usD 3570 4772121 078
Workday, Inc. ‘& usD 31358 3187015 082
e, Imec. =D 3534 247,730 Ll -]
Yurn Brands, Inc. usD 74500 E128135 100
Zeetis lre uzD 10200 T42152 0412
600,061,018 9931
et B2t 611,611,200 90.73
HEOIEBEEINT B ER 811,811,200 00.73
ESlEnTVSEEEES 5t
HEEES #t 811,611,200 90.73
R 1025045 0.3
FOMEE (R (202853)  (0.04)
wRE gt 013.273.401 100.00
EREEE
HEEL® (%)
FA0A 2931
#i ¥ 024
AEY R Q.17
TASF o0
HisEy 00.73
BeRUTOBERE (AR 027
&t 100.00

us

U.S. Large Cap Growth Equity Fund
2017 12 31
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BEzrG et o gﬁ
ks Foid T UsD (%)
REROHESHNE |FT EEE NG T TS E M
it
.

Rests sl Brande imsmabonal, ine. usH 185,700 11545683 arr
Shopify, Inc. 'A =D 51,158 & 183,889 034
Waste Conneclions, Inc. usD 208250 14,883,128 058
31,408,607 200
TAUS
Astra, Inc. usD 28965 5246431 035
Alacka ArGroup, Inc. LEED 121,488 S027E02 0ED
Arion Phammaceuicais, Inc. usD 117488 14152545 034
Arylam Pharmaceticals, Inc uso 91445 11824753 078
Aprabet. Ine. ‘&' uso 66500 TOSTTA93 467
Alprabet Ine 'C LED 3TB51 35455001 281
Amazon com, Inc. LED 88,600 117,540,848 T8
Amarcan Airines Group, P uso 436240 22545897 152
Amarnican Water Werks Co. Inc. uso 85100 7SI 052
Artnem, Inc. uso BETST 18725838 130
Appls, Inc. LEED 341,000 57548130 JE3
Bocton Dickinsan and Ca. usD 148384 32316335 214
Beogen. Inc. uso 43,999 1E08SETE 105
Bosing Co. (Tha) usD 278,308 ETES0445 448
‘Cartend Corp. LED 44525 SB050ES 030
Charlas Sctwab Corp. (The] usD 158046 B205748 054
GCigrna Corp. usD 186,000 40,154530 &6
Crown Castie Interational Corp, RET USD 3300 383833 oM@
Crown Castie Intemational Gorp, RET LSO 158500 17512363 118
Daraher Conp LED 145800 14033 284 o3
Dolar General Cop. usD 2500 27383375 181
Eimctronic A, In, uso BODO0  B41B400 056
Faccbook, Inc. ‘A’ =) 515200 91731380 807
[Fortiva Corp. =D 107480 7,788,081 oS
Gicbal Paymearts, Inc. usD 143,761 14338033 088
iton Worldwids Heldings, Ine T} 268,579 21650,153 143
Home Depat. inc. (The) uso 46000 8754720 058
Hurmana, inc. =) 40874 10,181,713 06T
Incyte Corp. usD 7OB36 EB757.754 045
Irtercontinertal Exchangs, Inc. usD 284250 20136270 133
i, Inc usD 142285 22601972 149
Irtuiive Surgical, nc. =) 87225 35816247 237
Merck & Go, Inc. =D 213,800 12515,808 083
IMicrocoft Corp. LED 1,001,100 BE 034534 EES
Morgan Staniey uso 430556 23004272 153
hgiflix, Inc. uso STE00 11131702 074
MIKE, Inc. & u=D 80400 5088014 033
NVIDIA Cap. LEED 4. E00 806,430 one
PayPal Holdings, Inc uso 367800 27331291 181
Brilp Mo Intemationsl, Inc uso 153574 16268094 108
Ericaing G, Inc. (The) uso 29100 BA7TEASS 455
Red Hat, Inc_ =D 183,200 19712528 130
Foes Sionee, Inc. LED 1BE&D0 15120768 1,00
salesfores com, Ine T} 266000 27437320 181
Sempra Energy uso B0.400 8620488 057
Sandcehiow, Inc. =) 116555 15220817 10
Sirylar Corp. LED 148287 22 7A2 73T 1.51
TD Amerirade Helding Corp =) 251,125 12842383 086
Teska Inc. uso 41510 13013800 086
=)

228400 14835872 087
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BRERE R HEE
EEa T =R B USD L (%)
UnitedHoalth Group, inc. LUED 207 300 48184 387 208
Vertex Phammaceuticaks, Inc. LED 186274 28077.080 185
Viza bne ‘A’ usD £34,700 68110381 451
Vidwarg, Inc. ‘A" usD 145332 18445382 122
Willie Towsr Watsan pie =D 74540 11287468 4TS
Workaay, Inc. ‘A’ usD TEEO0 TSE2118 053
¥ilin:, Inc. usD 245838 16831037 111
Yum Brands, Inc. =D 142,500 11,7807 Lol -
1462127822 0674
#X #t 1,480,020519 08.52
LRI AT LB 1403626519 08.83
B3 IEn TV oNEIS ot
HiEEEH B 1493626519 0883
HE TG
Hi #F #  HRE
He i #h i WWE  EENETS usD ¥ (%)
= I\WT  USD 32T IOI2ME IR Mogn €45 -
= 500 USD 305534 3001208 Standard o -
Crarimmd
AN TEES o DL 3t TETSR -
usD m4s BR 114 3101208 Barw of @ -
Amancg
usD TE49 ER GBS 30IOME  JPMwms (0830 -
SEFHES I SiEE § [10,087) -
SETVERG I SIHE (D &3 B Mam -
—
Wi 15,827,224 103
FoER (AN 2121521  0.14
HEEE Ff 1,511,375,284 100.00
EHE R
R (%)
'!.E'Ji: 05,74
#1945 205
HimitE B 98,83
Hehorokls (&R 117
it 100.00

us

U.S. Large Cap Value Equity Fund

2017 12 31
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BRCE it FHEE m
FLE = | 0 UsD %)
PEOSLE AT B EZREE I TN TVWAHlEES
Bt
Hi-4
Canadian MNxtural Resourcss Lid. usD 202800 7246044 OTO
Canadian Pacific Railway Lid. usD 35341 6458578 2063
Magra Imfomational. Inc. usD 08117 1721874 114
TransCanaca Carp. usD 273708 10847801 1.05
38,275,147 352
AR
TE Connoclvity Lid. usD 878950 8375478 QB1
8375478 081
TAUN
Agina, Inc usD 109818 19891334 19
American Express Co usD 57450 S745000 Q58
American Infematonal Group, Inc. usD 145728 B85986675 0BT
Amariprss Financal, Inc. usD 45634 ThE3a4ss OTe
Apache Corp. usD 1248659 5343674 Q52
Appie, Inc. uso 37960 6250543 062
Appiied Maberials, inc. usD 136450 7044513 068
Barik of Maw Yerk Mallan Carp. [The) usD 297924 16156419 1567
Bacion Dickinson and Co. usD 33370 7218833 070
Becion Dickinson and Ca. usD 3BT 1B4TDES OB
Preference 5.125%
Boeng Co. (Tha) LED 45550 14808675 143
Brghthouse Frarcal inc. usD 101416 5583544 058
Bungo Lid usD 158528 10,716,493 104
Carrival Com. usnD 94557 B309455 061
CF Inclustries. Holdinge, Inc. usD 231931 9873308 096
Cheron Com. usD 87,900 10317985 106
Chuinh Lid, usD TE243 11483041 111
Cizen Systeme, Inc. usD 533634 Z0SEES73 199
Ciigroup, Inc. usD 308400 23145420 224
Comncact Corp. A7 ush 316859 12700880 123
CVS Health Corp. usD 91,700 EB43012 QB4
DowDuPort, Inc. H=a) 207350 14827599 144
Emerson Eledric Co usD 100001 TOT2080 QBB
EQT Comp =D B7T390 4563752 [*E]
Exston Comp. usD 261576 10279937 1.00
Exxon Mobil Comp. usD 257890 NBE2TE0 210
Fiftin Third Bancom uso 684,798 20527427 203
General Blscirie Co. usnD 251500 4587538 044
General Motors Co. uso 500384 2070888 020
Gilsad Sciences, Inc. usD 125063 9051338 088
Hezz Corp. LSD 1963584 5308078 0S80
Haliagic, Inc. usD 208701 BS0EBS3 086
Hirciz Tool Weorks, Inc. usD 70480 11777813 114
Intel Corp. ush EBE00 2B08E05 025
Intomational Papar Co. usD J0ES1E 11987B02 1.16
rragsco Lid, usD 102845 3780582 037
JP. Momgan Chase & Co usD 430736 45485812 ag;
Johngon & Johnson usD 142608 0109154 155
Johnson Coniroks Intematonal plc uED 355558 13529572 135
Kirmiparty-Clark Com usD BE52T 10450249 1.o1
Kohi's Comp. usD 108044 5514329 Q5T
Las Vegas Sands Com. LED BEETT 6188508 080
Loews Conp. usD 238700 11544548 1.16
Leww's o Inc. usD 48275 4506588 044
Marzh & Melennan Cee, Inc. LSD 141,784 11833164 113
bAsftel Ine. usD 320878 4837543 048
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BEERG eSO EE

B B uso % (%)
Medtronic phc 221368 18030424 175
Menck & Co., Inc 332549 18341997 184
Metlife, inc, 267957 13684564 133
Microsoft Corp. 3BETE 34279403 332
Morgan Staniley 437128 22988705 2123
MNews Comp. ‘&' 421892 6872621 087

MedEr Enangy, Ine.
Preferanca 6.123%

138958 7800476 OF7

Oecidental Petroiourn Carp. 202400 14824578 145
SepsiCo, Inc. 103082 12378117 120
Semge Cao. ol 107687 5437213 08
Pfizer. Inc. E45464 20047154 154
PGLE Cormp., 268050 11932557 1.6
Philip Moz Inbernabional, inc. 182650 17229514 167
QIUALCONM, Inc. 270620 17.453.109 169
RAaythoon Co. 33322 627851 (o1
Southem Ca. The) 324877 15685569 152
Soutrwest Airfines Co 210533 13,878,230 134
Stericycis, Inc. 105888 7.217.851 o
s Corp. 110000 3135100 030

91,830 8638477 083
24700 47188538 048
£34222 1823032% 177
305200 24889060 241
73427 8803857 0BS5S

Tesas Instrumants, Inc.
Themmo Feher Scientific. Inc.
Twanty-First Century Fox, Inc. ‘B’
Ty=on Foods, Inc. A’

Unied Parcel Servica, Inc. B

Urod Techrelogos Corp 86243 11045141 107
US Bancorp 295572 15508345 150
Vierison Communications, Inc. 347540 18488276 179
Vulean Materiais Ce. SEOEE 7408836 072
Waakhiart Storss, Inc. 165889 18537,111 181
Wiells Fargo & Co. E36830 32840655 318

185,759 8735438 0B85
252441 BBEB252 0BS
2144588 TET485T OT3

Westar Enargy, Inc.
Weyerraauser Co, REIT

5656655566 E06666E6668666686 66868685

XL Groug Lid.

005,303,423 0355
Bt B 1,009,954.048 07.68
LFBOFEEHES T RS 1.009,054,048 9788
HElEhTVwHEERES B
HisAES & 1000054048 0788
AR TG
it i & HEE
Ho &% fg. SE WMOE  MEETH usp S (%)
E 250 U= 2968 IDIRME JF Mogn ' -
BF 0100 USD  1IBTES 3012018 Srdad s -

S

AHBTHBE I STEE Bt 2708 -
ik 12,711,283 123
FofuiRs (A 9,142.308 080

BiEeE 2 1,031,807 837 100,00
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ER
HREE® (%)
TAYA 9355
b2l o 383
AAE 0.81
HEEs Bt o788
RehtTotEE (AR 212
it 100.00
us
2017 12 31
a
b
1
c
2017 12 31 2017 12 31
1.2559
0.9762
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0.8338 0.8850
8.1988
8.2051
112.5050
0.7398
d
3
e
5
f
2017 12 31
/
Bank of America 250,000 -
Citibank 537,995 -
Deutsche Bank - 3,510,000
Goldman Sachs - 850,000
HSBC Bank 2,920,000 -
J.P_Morgan - 270,000
RBS 290,000 -
us J.P_Morgan 338,000 -
us RBS 230,000 -
a)
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2017 12 31
b A
A
QFI1
A QFI1 A
A QFI1 A
QFIl
A
A A
c TBA
To Be Announced TBA
TBA
TBA
TBA
d)
CSSF 2017 12 31
21.03
us 8.67
6.25
us 14.33
us 31.63
us 10.51
2017 12 31
Jd 0.052846 2017 1 23
Jd 0.044216 2017 2 17
Jd 0.060279 2017 3 22
Jd 0.047105 2017 4 21
Jd 0.046701 2017 5 22
Jd 0.051504 2017 6 21
Jd 0.047271 2017 7 21
Jd 0.046760 2017 8 21
Jd 0.052723 2017 9 21
Jd 0.046672 2017 10 23
Jd 0.049029 2017 11 21
Jd 0.049056 2017 12 20
us Jd 0.025198 2017 1 23
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Jd 0.023053 2017 2 17
Jd 0.029689 2017 3 22
Jd 0.025597 2017 4 21
Jd 0.025212 2017 5 22
Jd 0.026069 2017 6 21
Jd 0.026112 2017 7 21
Jd 0.024392 2017 8 21
Jd 0.027543 2017 9 21
Jd 0.025985 2017 10 23
Jd 0.025965 2017 11 21
Jd 0.024736 2017 12 20
Jd 0.020008 2017 2 17
Jd 0.046335 2017 5 22
Jd 0.047798 2017 8 21
Jd 0.020129 2017 11 21
0.017 0.0005
0.07 0.01%
40,000
a
2017 12 31 Taxe d’

Abonnement A Q

0.05 I J S Z 0.01

b

2017 12 31
2017 12 31
3,428,537
8
a
S.a.r.l.
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us
us
us
us
b
2017 12 31
2017 12 31
Jd 0.03 0.03
us Jd 0.04 0.04
Jd 0.05 0.05
us 0.03 0.03
us 0.03 0.03
us 0.03 0.03
* 2017 12 31
c
2017 12 31
2
us 8
us 15
us 12
us 18
2017 12 31
31,583
us 7,989
2,280,249
us 94,997
us 310,055
us 212,339
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11 12
29 25 30 25

377,084,957 454,537,881
16,150,105,458 19,677,119,414
66,872,531 84,865,862
27,647,359 11,129,826
16,621,710,305 20,227,652,983
16,621,710,305 20,227,652,983
26,162,124 10,560,728
2,421,060 3,106,116
20,175,905 25,884,782
819,691 922,581
49,578,780 40,474,207
49,578,780 40,474,207
13,391,947,325 16,387,037,89%
3,180,184,200 3,800,140,882
2,320,360,945 1,911,024,671
16,572,131,525 20,187,178,776
16,572,131,525 20,187,178,776
16,621,710,305 20,227,652,983
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11 12
28 27 29 26
29 25 30 25
5,435 3,342
4,116,250,342 69,572,777
4,116,255,777 69,569,435
275,489 341,919
4,967,592 5,987,627
41,397,281 49,897,755
820,374 933,917
47,460,736 57,161,218
4,068,795,041 126,730,653
4,068,795,041 126,730,653
4,068,795,041 126,730,653
900,751,965 62,544,416
845,437,187 3,180,184,200
857,578,311 1,375,960,789
321,306,482
536,271,829 1,375,960,789
691,817,870
691,817,870
3,180,184,200 3,800,140,882
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12
29 26
30 25
11 12
29 25 30 25
15,455,209,820 13,391,947,325
5,998,726,005 5,891,431,500
8,061,988,500 2,896,340,931
13,391,947,325 16,387,037,894
11 12
28 27 29 26
29 25 30 25
12
29 26
30 25
12

30

25
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(€D
(@)
11 29 25
35,428
3,134,998, 406
3,134,962,978
12 30 25
30,442
6,794,681
6,825,123
1 29 25
12 30 25
12 29 26 30 25
11 7
29 25 30 25
1.2375 1.2319
10,000 12,375 10,000 12,319
FOFs F 15,989,858,130 19,677,119,414
83,439,055 84,865,862
16,073,297, 185 19,761,985,276
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11 12
(2017 7 25 ) (2018 7 25 )
14,984,396,957 18,974,031,459
36,450,273 15,777,990
15,020,847,230 18,989,809,449
15,020,847,230 18,989,809,449
36,450,273 15,777,990
3,186,945 3,945,710
50,194,221 62,144,943
1,643,871 1,656,522
91,475,310 83,525,165
91,475,310 83,525,165
12,640,315,427 15,547,740,111
2,289,056,493 3,358,544,173
1,742,527,334 1,682,771,917
14,929,371,920 18,906,284,284
14,929,371,920 18,906,284,284
15,020,847,230 18,989,809,449
11 12
( 2016 7 26 2017 7 26
2017 7 25 ) 2018 7 25 )
3,540,743,037 493,087,419
- 38,359
3,540,743,037 493,125,778
6,364,534 7,500,199
100,610,454 118,128,003
3,665,582 3,366,465
110,640,570 128,994,667
3,430,102,467 364,131,111
3,430,102,467 364,131,111
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3,430,102,467 364,131,111
878,324,441 64,414,652
963,050,955 2,289,056,493
700,329,422 1,391,201,740
459,637,024 -
240,692,398 1,391,201,740
] 621,430,519
- 621,430,519
2,289,056,493 3,358,544,173
11 12
[2017 7 25 ] [2018 7 25 ]
14,392,459,298 12,640,315,427
6,660,331,765 6,186,318,523
8,412,475,636 3,278,893,839
12,640,315,427 15,547,740,111
11 12
2016 7 26 2017 7 26
2017 7 25 2018 7 25
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0 25,460
1,275,735,195 299,690,999
4,579,351,527
466,792,139 6,392,930,990
6,321,878,861 1 1,383,055,458
5,001.34 8,075,702,907 1 5,194.11
11 12
2016 7 26 2017 7 26
2017 7 25 2018 7 25
26 198
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11 12
[2017 7 25 ] [2018 7 25 ]

(1) (1)

2 2

3 ©
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11 2017 7 25

2,696,030,326

2,696,030,326

12 2018 7 25

488,290,565

488,290,565
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11 12
[2017 7 25 ] [2018 7 25 ]
1 1.1811 1.2160
(1 (11,811 ) (12,160 )
)
@)
7,965,588,354 18,974,031,459
7,965,588,354 18,974,031,459
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(2017 7 25 ) (2018 7 25 )
126,481,125 623,217,388
334,364,272 481,419,854

14,268,898,954 17,787,136,856
223,362,638 -
122,376 64,278
286,867,321 142,455,827
: 10,913,406
15,240,096,686 19,045,207,609
15,240,096,686 19,045,207,609
145,764 64,926
218,921,358 55,514,158
36,450,273 15,777,990
778 1,411

10,800 14,907
255,528,973 71,373,392
255,528,973 71,373,392
6,523,180,078 7,965,588,354
8,461,387,635 11,008,245,863
14,984,567,713 18,973,834,217
14,984,567,713 18,973,834,217
15,240,096,686 19,045,207,609
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2 28 2 21
2017 7 25 2018 7 25
12
133 60
61
[2017 7 25 ] [2018 7 25 ]
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3,407,787,438 3,137,480,575
4,364,955,678 1,695,072,299
6,523,180,078 7,965,588,354
6,523,180,078 7,965,588,354
6,523,180,078 7,965,588,354
2016 7 26 2017 7 26
2017 7 25 2018 7 25

26

198
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[2017 7 25 ] [2018 7 25 ]

(1) (1)

(2 (2)

©) ©)
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3.
(2017 7 25 )
474,189,347
3,432,833
470,756,514
(2018 7 25 )
50,216,457

50,216,457

295/531



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

2017 7 25
1
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
2018 7 25
1
15,768,415 15,832,693 64,278
15,768,415 15,832,693 64,278
15,768,415 15,833,341 64,926
15,768,415 15,833,341 64,926
31,536,830 31,666,034 648
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[2017 7 25

]

[2018 7 25

]

(1

2.2971

(22,971 )

2.3820

(23,820 )

)

297/531



EDINETOOOO
OO000D0O000DO0ODOO(E12454)

ooooodooodooodooodd

TENARIS SA 98,372 15.745 1,548,867.14
TOTAL SA 94,729 52.870 5,008,322.23
IAKZO NOBEL 48,338 78.320 3,785,832.16
ARKEMA 23,050 104.700 2,413,335.00
[THY SSENKRUPP AG 151,707 23.190 3,518,085.33
COMPAGNIE DE SAINT-GOBAIN 59,289 37.175 2,204,068.57]
LEONARDO SPA 227,975 9.238 2,106,033.05
SIEMENS AG-REG 38,065 118.260 4,501,566.90
CONTINENTAL AG 13,330 196.300 2,616,679.00
PIRELLI & C SPA 301,826 7.134 2,153,226.68
VOLKSWAGEN AG-PFD 21,743 150.000 3,261,450.00
ADIDAS AG 19,188 190.450 3,654,354.60
ACCOR SA 43,032 44.480 1,914,063.36
PERNOD-RICARD SA 15,671 137.150 2,149,277.65
HENKEL AG & CO KGAA VORZUG 18,040 108.800 1,962,752.00
SANOFI 43,296 72.830 3,153,247.68
UCB SA 34,751 71.060 2,469,406.06
ABN AMRO GROUP NV-CVA WI/I 98,669 23.160 2,285,174.04
INTESA SANPAOLO-RSP 410,060 2.570 1,053,854.20
ANIMA HOLDING SPA 334,939 4.480 1,500,526.72
AXA SA 116,150 21.065 2,446,699.75
METROVACESA SA 135,762 14.840 2,014,708.08
ATOS SE 21,708 115.250 2,501,847.00
SAP SE 41,382 100.900 4,175,443.80
WORLDLINE SA 11,039 53.000 585,067.00
NOKIA OYJ 483,716 5.072 2,453,407.55
ILIAD SA 11,388 142.600 1,623,928.80
KONINKLIJKE KPN NV 846,645 2.456 2,079,360.12
ORANGE SA 128,020 14.050 1,798,681.00
E.ON SE 341,029 9.550 3,256,826.95
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4,232,909 76,196,092.42
(9,916,159,467)

BHPBILLITON PLC 112,246 17.024 1,910,875.90
JOHNSON MATTHEY PLC 63,277 37.150 2,350,740.55
BAE SYSTEMSPLC 303,200 6.700 2,031,440.00
MELROSE PLC 763,888 2.172) 1,659,164.73
SMITHS GROUP PLC 137,650 16.030 2,206,529.50
ITV PLC 333,407 1.704 568,292.23
MARKS & SPENCER GROUP PLC 495,879 3.090 1,532,266.11
BRITISH AMERICAN TOBACCO PLC 80,977 39.495 3,198,186.61
RECKITT BENCKISER GROUP PLC 31,020 63.920 1,982,798.40
ASTRAZENECA PLC 47,608 56.030 2,667,476.24
BTGPLC 123,944 5.295 656,283.48
GLAXOSMITHKLINE PLC 150,200 15.568 2,338,313.60
LLOYDS BANKING GROUP PLC 3,525,482 0.629 2,220,348.56
STANDARD CHARTERED PLC 326,549 6.981] 2,279,638.56
PROVIDENT FINANCIAL PLC 155,206 6.200 962,277.20
AVIVA PLC 429,908 4.979 2,140,511.93
SOPHOS GROUP PLC 351,987, 5.170) 1,819,772.79
7,432,428 32,524,916.39

(4,759,371,015)

SIKA AG-BR 9,829 139.900 1,375,077.10
UBS GROUP AG-REG 229,656 15.950 3,663,013.20
239,485 5,038,090.30

(564,669,160)

SVENSKA CELLULOSA AB-B SHS 94,765 90.200 8,547,803.00
HUSQVARNA AB-B SHS 309,719 70.160 21,729,885.04
ESSITY AKTIEBOLAG-B 121,809 221.000) 26,919,789.00
ELEKTA AB-B SHS 123,401 126.200 15,573,206.20
SKANDINAVISKA ENSKILDA BAN-A 209,105 92.520) 19,346,394.60
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858,799 92,117,077.84
(1,162,517,522)
YARA INTERNATIONAL ASA 56,213 346.000) 19,449,698.00
DNB ASA 104,689 161.300 16,886,335.70
160,902 36,336,033.70
(494,533,418)
\VESTAS WIND SYSTEMSA/S 46,670 413.700) 19,307,379.00
NOVO NORDISK A/S-B 97,550 324.250) 31,630,587.50
144,220 50,937,966.50
(889,886,274)
13,068,743 17,787,136,856
(17,787,136,856)
2
1.
2
3.
30 100.0% 55.7%
17 100.0% 26.8%
2 100.0% 3.2%
5 100.0% 6.5%
2 100.0% 2.8%
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100.0%

5.0%

301/531



EDINETOOOO
O000DO0000O0000O0O0(EL2454)
Ooooooooooooooooooad

11 12
29 25 30 25

4,501,200 4,520,799
270,298,807 238,170,804
7,178,518,757 6,217,538,671
5,460,090,431 4,815,926,096
48,653,493 41,435,343
23,626 3,020
20,702,445 6,451,674
12,982,788,759 11,324,046,407
12,982,788,759 11,324,046,407
35,639,845 11,048,761
1,791,236 1,860,692
14,927,307 15,506,158
652,610 745,498
53,010,998 29,161,109
53,010,998 29,161,109
11,298,740,571 10,198,015,449
1,631,037,190 1,096,869,849
2,642,294,206 1,585,037,843
12,929,777,761 11,294,885,298
12,929,777,761 11,294,885,298
12,982,788,759 11,324,046,407
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11 12
28 27 29 26
29 25 30 25
3,375 2,313
2,941,244,682 366,679,954
477,722,030 77,515,981
3,418,970,087 444,193,622
162,130 243,017
3,368,512 4,216,737
28,071,534 35,140,246
725,362 763,752
32,327,538 40,363,752
3,386,642,549 484,557,374
3,386,642,549 484,557,374
3,386,642,549 484,557,374
470,987,227 5,514,991
1,802,616,565 1,631,037,190
660,849,493 854,045,823
660,849,493
854,045,823
142,851,060 909,170,781
909,170,781
142,851,060
1,631,037,190 1,096,869,849
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12
29 26
30 25
60 61
11 12
29 25 30 25
10,731,444,888 11,298,740,571
4,889,018,517 4,711,378,951
4,321,722,834 5,812,104,073
11,298,740,571 10,198,015,449
11 12
28 27 29 26
29 25 30 25
12
29 26
30 25
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12
30 25

€D)
@
®

11

29

25

25,663

1,880,154,380

725,393,292

2,605,522,009

12

30

25

14,721

306,574,832

157,568,972

464,158,525

11
29 25

6,835,482

6,859,108

23,626

6,859,108

23,626

12
30 25

2,653,017

2,656,037

3,020

2,656,037

3,020
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29 26 30 25
11 12
29 25 30 25
1.1444 1.1076
10,000 11,444 10,000 11,076

G FOFs F 5,532,110,216 6,217,538,671
40,738,712 41,435,343
5,572,848,928 6,258,974,014
Amundi Funds Equity Emerging 28.825.290 42,611,273.190

Focus
42,611,273.190

28,825.290 4,815,926,096
11,074,900,110
4,815,926,096
()
)
42.63 43.49
( )
FOF F
( 29 25 Yl( 30 25 )
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6,495,400,760 6,319,134,481
20,572,759 17,520,272
6,515,973,519 6,336,654,753
6,515,973,519 6,336,654,753
20,572,759 17,520,272
3,022,192 3,842,283
21,457,470 26,141,768
604,376 768,394
45,656,797 48,272,717
45,656,797 48,272,717
5,924,413,826 5,392,121,319
545,002,896 896,260,717
1,228,202,955 899,897,634
6,470,316,722 6,288,382,036
6,470,316,722 6,288,382,036
6,515,973,519 6,336,654,753
28 26 29 26

29 25 ) 30 25
1,856,613,386 444,346,774
1,856,613,386 444,346,774
5,665,102 7,874,062
40,422,493 54,767,333
1,132,900 1,574,686
47,220,495 64,216,081
1,809,392,891 380,130,693
1,809,392,891 380,130,693
1,809,392,891 380,130,693
282,453,741 187,050,305
1,192,607,027 545,902,896
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490,903,703 564,664,200
490,903,703
564,664,200
279,332,930 407,386,767
407,386,767
279,332,930
545,902,896 896,260,717
29 25 ) 30 25
5,523,434,278 5,924,413,826
2,850,190,845 2,856,205,153
2,449,211,297 3,388,497,660
5,924,413,826 5,392,121,319
1.0921 1.1662
(10,921 ) (11,662 )
28 26 29 26
29 25 ) 30 25
05
112,902,396 97,647,647
1,076,377,582 95,432,741
73,339,964 483,417,784
38,922,977 706,817,246
1,301,542,919 1,383,315,418
5,924,413,826 5,392,121,319
2,196.91 2,565.43
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D

@)

@
)

29 25 30 25

1,583,616,347 257,387,757

1,583,616,347 257,387,757
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30

25

2,672,390,460( 6,319,134,481
2,672,390,460( 6,319,134,481
29 25 30 25
212,740,231 195,515,576
233,411,646
73,943,156

7,781,452,963 7,224,710,538
291,063,490 135,383,213
47,847,902 76,589,701
1,108,273 11,813,403
27,202,237 35,997,458
17,203,668
8,435,358,252 7,930,625,203
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8,435,358,252 7,930,625,203

5,703,013

6,673,059 14,531,761

62,856,151 19,090,568

176

69,529,386 39,325,342

69,529,386 39,325,342

3,809,896,653 3,337,212,583

4,555,932,213 4,554,087,278

8,365,828,866 7,891,299,861

8,365,828,866 7,891,299,861

8,435,358,252 7,930,625,203

27
26

D
)
©)
D
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12
133 60 61
29 25 30 25
4,000,749,331 3,809,896,653
1,497,948,064 1,512,969,505
1,688,800,742 1,985,653,575
347,846,408 291,687,982
331,253,990 257,459,835
172,694,078 115,674,306
FOF 2,958,102,177 2,672,390,460
3,809,896,653 3,337,212,583
3,809,896,653 3,337,212,583
2.1958 2.3646
(21,958 ) (23,646 )
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)
@)
©)
oy
&)

29 25

30 25
©)

29 25 30 25

1,480,669,178 302,823,884
74,797,564 29,755,121
1,967,550 16,807,025
1,557,434,292 349,386,030
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( 29 25 ) ( 30 25 )
O ] O () O | o ()
132,232,748 126,529,735 5,703,013
132,232,748 126,529,735 5,703,013
30 25
NOVATEK PJSC-SPONSGDRREGS | 7.441 145.00]  1.078.945.00
ROSNEFT OIL COMPANY-REGS GDR| 95,815 6.25 598,843.75
MMC NORILSK NICKEL PISC-ADR 78,442 1673 1.312.334.66
SEVERSTAL PAO-GDR REG S 34,802 15.81 550,852.02
JARDINE MATHESON HLDGSLTD 10,000 66.08 660,800.00
FOMENTO ECONOMICO MEXICANO
i 6,426 97.31 625,314.06
BANCOLOMBIA SA-SPONS ADR 14,040 7756 667.742.40
CREDICORP LIMITED 2.600 22005 1,057.770.00
HDFC BANK LTD-ADR 8.180 108.73 889 41140
SBERBANK PAO-SPONSORED ADR | 91886 1401]  1.287.322.86
QE'F?ABA GROUPHOLDINGLTD-SP |, 455 180.00|  2,669,058.00
SAMSUNG ELECTRONICS CO LTD-
it 1049 102500  1075.225.00
7 1247361915
(1,388,313.811)
17.6% 19.2%
GRUPO MEXICO SAB DECV-SER B | 193,200 5603 10.824.996.00
GRUPO AEROPORTUARIO DEL
opibviag i 20,110 10302  3,881,632.20
GRUPO AEROPORTUARIO DEL
oAt 12,240 34503  4,223167.20
WAL-MART DE MEXICO SAB DE
ey 214,443 5670  12,178217.97
GRUPO FINANCIERO BANORTE SAB | oo o 12808 174733305
DE CV-O
5 1853134473
(286.334.933)
3.6% 2.0%
PETROLEO BRASILEIRO SA-
e i 112511 1066]  2211.966.26
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GERDAU SA-PREF 261,385 16.78]  4,386,040.30
KROTON EDUCACIONAL SA 114,958 11.64]  1,338111.12
LOJAS RENNER SA 69,440 3168  2,199,859.20
PETROBRAS DISTRIBUIDORA SA 68,675 2108  1,447,669.00
BANCO DO BRASIL SA 64,600 3304  2,134,384.00
ITAU UNIBANCO HOLDING SA-PREF| 134,082 4536  6,081,959.52
CIELO SA 46,300 16.92 783,396.00
ENGIE BRASIL SA 41,689 36.11  1,505,389.79
9 22,088,775.19
(655,594,847)
8.3% 9.1%
ERSTE GROUP BANK AG 17,357 35.94 623,810.58
1 623,810.58
(81,182,708)
1.0%) 1.1%
TURKIYE PETROL RAFINERILERI AS| 15,876 104.00]  1,651,104.00
EREGLI DEMIR VE CELIK
EABRIKALARI TAS 142,347 1077  1,533,077.19
2 3,184,181.19
(72,599,331)
0.9% 1.0%
OTP BANK NYRT 14,085  10,000.00| 140,850,000.00
1 140,850,000.00
(56,227,320)
0.7% 0.8%
CHINA SHENHUA ENERGY CO-H 215,500 17.80  3,835,900.00
SINOPHARM GROUP CO LTD-H 86,400 3215  2,777,760.00
CHINA CONSTRUCTION BANK
CORPORATION.H 1,028,000 7.14|  7,339,920.00
EHI NA MERCHANTS BANK COLTD- | 145 905 2055 589318665
POSTAL SAVINGS BANK OF CHINA
O LTDM 790,000 500  4,021,100.00
AIA GROUP LTD 165,400 69.25  11,453,950.00
E% NHA LIFE INSURANCE COMPANY | oo, (0 2010 11.135,400.00
PING AN INSURANCE GROUP COMP
OF CHINA.H 212,000 7335 15,550,200.00
CHINA OVERSEAS LAND &
INVESTMENT 260,000 24.60|  6,396,000.00
COUNTRY GARDEN HOLDINGS
COMPANY LIMITED 347,000 1300  4,511,000.00
TENCENT HOLDINGS LIMITED 107,300 37520  40,258,960.00
IAI\IACC TECHNOLOGIES HOLDINGS 32,000 o600 519600000
CHINA UNICOM HONG KONG
CIMITED 638,000 962  6,137,560.00
CHINA RESOURCES POWER
HOLDINGS CO LTD 362,000 15.34|  5,553,080.00
14 128,000,016.65
(1,816,320,236)
23.0%) 25.2%
SIAM CEMENT PCL NVDR 23,000 436.00]  10,028,000.00
KASIKORNBANK PUBLIC COMPANY
L TD.NVDR 157,500 208.00|  32,760,000.00
2 42,788,000.00
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(142,911,920)

1.8%) 2.0%

PT ASTRA INTERNATIONAL TBK 753,900  6,650.00| 5,013,435,000.00
PT TELEKOMUNIKAS| INDONESIA

PERSERO TBK 3,004,900  4,030.00[12,109,747,000.00

2 17,123,182,000.00

(131,848,501)

1.7%) 1.8%

POSCO 2,019] 325,000.00] 948,675,000.00

HANA FINANCIAL GROUP INC 24,040 44,250.00| 1,063,770,000.00

KB FINANCIAL GROUP INC 17,536|  53,400.00] 936,422,400.00

SHINHAN FINANCIAL GROUP CO 26,771]  44.400.00| 1.188,632,400.00

LTD
NCSOFT CORP 1495| 384,000.00] 574.080,000.00
ggl';"FSUNG ELECTRONICS COLTD- | gg000|  37,400.00| 2,543,200,000.00
SAMSUNG SDI COLTD 6.135|  228,000.00 1.398,780,000.00
KOREA ELECTRIC POWER
RoREA o 16,884 33.150.00] 559,704,600.00
SK HYNIX INC 14520 83.600.00] 1.213.872,000.00
9 10,427,136,400.00
(1,029,158,362)
13.0% 14.2%
NAN YA PLASTICS CORPORATION | 211000 84.40|  17,808,400.00
CHAILEASE HOLDING COLTD 124.000 10250 12,710,000.00
E%ON FINANCIAL HOLDING CO | o8 000 c030| 4516940000
\L(_IL_JS\NTA FINANCIAL HOLDING CO | co oo 1368 793065000
LARGAN PRECISION COMPANY 000l 5200001 36.400,000.00
LIMITED
QUANTA COMPUTERINC 252,000 5460]  13.750.200.00
MEDIATEK INC 25,000 255.00]  11475,000.00
TAIWAN SEMICONDUCTOR
NP 136,000 241.00]  32,776,000.00
VANGUARD INTERNATIONAL
e 245,000 7370|  18,056,500.00
9 196,085.150.00
(700,828,243
9.0% 9.8%
BANK OF BARODA 272438 13255 36,111.656.90
HOUSING DEVELOPMENT FINANCE
HonSNe DY 78208] 197555 154681,613.90
TATA CONSULTANCY SERVICES 58032]  1,999.00] 116,005,968.00
3 306,799,238.80
(500,082,759)
6.3% 6.9%
NASPERS LIMITED-N SHS 4215 341990 14414,878.50
1 14414.878.50
(120,796.681)
1.5% 7%
WEIFU HIGH-TECHNOLOGY GROUP
i 107,300 2154  2311.242.00
MIDEA GROUP CO LTD-A 67,300 2833  3.255974.00

BANK OF NANJING CO LTD-A 561,499 8.05 4,520,066.95
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E\OE TECHNOLOGY GROUP COLTD- 979.199 382 3740,540.18
HANGZHOU HIKVISION DIGITAL

TECHNOLOGY -A 12,800 36.85 471,680.00

5 14,299,503.13

(233,510,886)

3.0% 3.204

7,224,710,538

(7,224,710,538)

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

HANGZHOU HIKVISION DIGI
(BNP)2019 P-NT CW

28,369.00] 670,359.47

100,651.00] 546,021.60

2/129,020.00| 1,216,381.07
(135,383,213)
1.7% 63.9%
135,383,213
(135,383,213)

29,095.00] 688,137.48

1 29,095.00] 688,137.48
(76,589,701)
1.0% 36.1%
76,589,701
(76,589,701)

AL-RAJHI BANK(HSBC)2021 P-NT
ELN

211,972,914
(211,972,914)

Amundi Funds
Société d"Investissement a Capital Variable SICAV
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2017 6 30

Equity Emerging Focus

2010 12 17

2017 6 30

2010

2017/06/30 2016/06/30
usD usD
769,007,053 341,961,020
741,155,069 321,109,413
666,911,092 310,621,966
74,243,977 10,487,447
21,326,728 17,649,907
2,474,163 973,676
2,450,975 891,401
1,466,122 1,260,413
133,068 74,693
CFD - -
928 1,517
5,641,555 3,462,217
200,956 430,498
2,214,882 1,484,716
668,721 156,497
CFD - -
2,006,052 685,611
550,944 704,895
763,365,498 338,498,803
2017/06/30 2016/06/30
UsD usD
11,885,465 4,549,342
11,437,933 4,516,870
- 20,608
35,933 2,116
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411,599 9,748
11,824,799 7,132,620
6,641,375 2,490,272
9,634 2,527,923
2,047,536 824,815
191,941 62,710
18,216 10,545
2,296,665 1,004,440
590,807 203,642
10,195 3,985
18,430 4,288
60,666 2,583,278
7,667,682 15,885,021
1,164,992 254,736
398,954 179,307
9,292,294 18,902,342
63,756,531 701,834
58,375 67,416
73,107,200 18,133,092
711,064,765 255,463,288
359,305,270 139,946,789
424,866,695 97,383,407
388,498,803 241,115,396
763,365,498 338,498,803

2017 6 30
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Lt LB T (%) an B ¥ L] ﬁ![-x,
usn usn
2,842 500 GENTING MALAYSIA BHD 3130010 a1 36,538 KEPCO PLANT SERVICE & ENGMEERING CO LTD 1,408 514 018
1,684,400 LM CORP BHD 1964782 0B 48,39 KOREA AEROSPACE INDUTRIES LTD T4 029
B41.406 MALAYEIAARPORTS 1,07 T8 05 13,061 KOREA NG 5524208 072
858 500 PUBLIC BANK BHD 4,070 512 @53 45 31 KTaG CORP 4 838 539 01
479,554 SUMWAY 22435 030 17,515 MANDO CORP Ispe 052
> B, 108 NAVER DORP 4473630 058
AgzT MM 346
- 3,758 NONG SHM CO 2752 0%
1,453,000 ALFAASHS M558 08 12,827 GAMSUNG C & TCORP SHARES 1gaNe 02
31,00 ALSEA SAB DE CV 14866 099 27,385 SAMSUNG FIRE & MARINE E7ITE4S 088
323800 ARCA CONTINENTAL 24mes 01 183,508 SHINHAN FIANCIAL GROUP BUBME 108
855750 BOLSA MEXICANA DE VAL ORES MsE1 O 180,500 SK TELEGOM 57 ADR 43703 0
62,300 FOMENTO ECOMOMCT MEXICANG 54 DE CV 616302 080 46,269 51 CORP 1096 051
FEMSAADR 86,655 WOONG AN COWAY 0O LTD (=T T
1472.100 GRUPO FIN BANORTE 839138 13
142140 GRUPD INDUSTRIAL MASECA S AB 1BERESS 024 b= B570080 875
418500 WFRAESTRUCTURAENERGETICANCVASABDE 2297043 029 384,000 CATCHER 45558 D60
o 2863,000 CATHAY FINANCIAL HLDG CO ATIENS D8
A LM 057| 1280007 DELTAELECTRONIC INDUSTRIAL NG TMEE1 0
- Lk P ar 171000 ENNOCORN CORPORATION 2 967 o1 028
A0 Y ik 577,000 MERIDA INDUSTRY T 04
LTI 006087 136 341,45 PG HOME ONLINE 2e3T08 035
213478 LA CORP 3,596 04z 046 1,510,000 QLIANTA COMPUTER 3573 863 047
AT NTEFUTIONAL CENTRRER TER LR AN agmm FACTURING CO zm':g &;
SEMCONDUCTOR
1,177 017 METRO BANK & TRUST 2,041 003 i ' LTD WAKU 3 556,561 4
81320 UNIVERSAL ROBINA JMB180 03 s
k] 4
A—TF 1,440 398 g naEm 1‘
384,500 CENTRAL PATT WVDR EIET 010
424,584 BRO BAMCA ROUAMA OF2 GROUPE 53 TARE 0| e sge 800 IRPC PUBLIC COMPANY FOREIGN BT 041
e M 59TEE 373 1,008,600 KASIKORNBANE -FOREIGN 5823333 078
1,088,156 DETSKY MIR PJSC 18621% 02 577,200 FTT PUBLIC COMPANY FOREIGH GRS 083
P e e 508,400 1AM COMMCL BANK F- 4158260 054
2648500 TESCO LOTUS RETAIL GROWTH 1308 047
2,455,578 MOSCOW EXCHANGE MICEXRTS PUSC amsua om(  2ERSH T o el
125,628 OIL COMPANY LUKOIL ADR 1 SH G230 080 53, BEVERAGE FOREIGN - T
5250208 SBERBAMNK OF RUSSIA PJSC Es5665 138 7 IH R TITETH 0894
Lor Al Q20015  121| 2367473 EMAAR PROPERTIES 433550 065
411,000 GITY DEVELOPMENTS LTD IH2S% 042 T2, 700 FIRESTACKI CHAN BN P £ O Lmm o
788,100 ONVERSEA-CHINESE BANFING B,027 0S8 ors 4 FUR 5,351,560 123
arou BABLII0 448 | 1317552 ALPHABANKAE 3M5805 043
120788 BIDVEST GROUP 14288 0 58,541 DLD W) R“"L l-‘”’m [”f
1,076.243 FIRSTRAND 3872906 051 86,558 UNILEVE K382 08
121,220 HASPERSN- 23,545 509 ki FA A 13043778 LT
142756 PSG GROUPLTD 15T OM PR s 10
588 732 FAND MERCHANT INVESTMENT HOLDINGE SHE 2ET4 418 035 43900 CHINABIOLOGIC PRODUCTS MG 4:ﬁllﬂ 0
- B6I602T M HEES 3 Ta1, 155,068 970
42900 AMOREPACIFIC TN 048
%666 ) GOT2EN 080
47 081 DONGEU INSURAMCE COLTD 2 THE T4R 037
5487 GE HOME SHORPING INC 19870 035
33483 HYUNDAI WOBES THEID 0%
51,982 ING LIFE IMSURANCE KOREA LTD 154717 020
18408 KANGWWON LAND GESISE) 047
2017 6 30
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2017 5 NAV
MENA 2017 6 29

2017 6 30
2017 6 30

2017 6 30 SICAV
553,015,576.20 NAV 1.73
NAV 31,451,804,437.80
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11 12
29 25 30 25

3,094,529,403 4,482,295,335
145,461,071,390 194,888,227,355
716,911,920 970,621,448
158,141,178 187,623,421
149,430,653,891 200,528,767,559

149,430,653,891

200,528,767,559

230,228,680 233,787,598
22,032,762 31,725,976
146,885,316 211,506,807
1,636,908 1,641,405
400,783,666 478,661,786
400,783,666 478,661,786
128,561,246,425 174,097,611,817

20,468,623,800

25,952,493,956

2,389,139,274 2,035,117,506
149,029,870,225 200,050, 105,773
149,029,870,225 200,050,105,773
149,430,653,891 200,528,767,559
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11 12

28 27 29 26

29 25 30 25
29,539 28,265
739,674,371 1,239,232,606
739,644,832 1,239,204,341
1,644,966 3,045,228
38,992,197 57,861,005
259,948,434 385,740,630
1,640,792 1,749,626
302,226,389 448,396,489
1,041,871,221 1,687,600,830
1,041,871,221 1,687,600,830
1,041,871,221 1,687,600,830
283,846,069 37,464,808
14,695,975,230 20,468,623,800
10,715,774,883 10,965,095,976
10,715,774,883 10,965,095,976
4,185,101,161 3,831,089,798
4,185,101,161 3,831,089,798
20,468,623,800 25,952,493,956
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12
29 26
30 25
11 12
29 25 30 25

85,259,806,714
68,102,838,215
24,801,398,504

128,561,246,425

128,561,246,425
69,664,771,041
24,128,405,649

174,097,611,817

11
28
29

27
25

12
29
30

26
25

30

12
29 26
30 25
12

25
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o
@
11 29 25
345,203
467,299,100
467,644,303
12 30 25
343,112
1,227,244,169
1,227,587,281
11 29 25
12 30 25
12 29 26 30 25
11 12
29 25 30 25
1.1592 1.1491

10,000 11,592

10,000 11,491

FOFS) F( 162,055,735,370 194,888,227,355
954,302,869 970,621,448
163,010,038,239 195,858,848,803
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11 12
29 7 25 30 7 25
- 169,822,706
172,737,493 ]
138,242,791,500 192,647,821,364
138,415,528,993 192,817,644,070
138,415,528,993 192,817,644,070
172,826,681 169,584,901
12,917,984 19,465,589
116,261,781 175,190,217
422 1
272,280 272,993
302,279,148 364,513,700
302,279,148 364,513,700
114,597,813,749 150,011,429,772
23,515,436,006 33,441,700,598
138,113,249,845 192,453,130,370
138,113,249,845 192,453,130,370
138,415,528,993 192,817,644,070
11 12
28 7 26 29 7 26
29 7 25 30 7 25
2,461,841,290 952,843,752
2,461,841,290 952,843,752
163,726 155,184
23,717,553 35,736,199
214,295,682 321,625,633
566,366 608,349
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238,743,327 358,125,365
2,700,584,617 594,718,387
2,700,584,617 594,718,387
2,700,584,617 594,718,387

542,663,126 101,840,571

17,188,685,681 23,515,436,096
13,743,204,656 14,730,069,285
13,743,204,656 14,730,069,285
5,258,532,750 5,296,682,599
5,258,532,750 5,296,682,599
23,515,436,096 33,441,700,598
12
29 7 26

30 7 25
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11 12
29 7 25 30 7 25
114,597,813,749 159,011,429,772
1 12052 [1 1.2103
(10,000 12,052 )|(10,000 12,103 )
11 12
28 7 26 29 7 26
29 7 25 30 7 25
552,250,394 922,845,236
0 0
19,257,576,675 29,004,157,775
3,705,609,027 3,514,697,587
23,515,436,096 1 2,051.98 33,441,700,598 1 2,103.07
12
29 7 26
30 7 25
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12
30 7 25

)

@

©)

11

28 7 26

29 7 25

2,280,383,527

2,280,383,527

12

29 7 26

30 7 25
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1,007,191,252
1,007,191,252
12
29 7 26
30 7 25
11 12
29 7 25 30 7 25
71,763,831,119 114,597,813,749
65,533,229,212 70,128,152,049
22,699,246,582 25,714,536,026

@
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(b)

334/531

138,227,610,938 192,647,821,364
138,227,610,938 192,647,821,364
29 7 25 30 7 25

- 831,045,453
2,087,923,840 -
98,519,025,860 102,723,077,660
8,208,452,800 33,313,697,500
24,870,377,220 40,103,671,243
21,304,195,600 31,129,063,000

113,381,000
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240,979,860 356,216,564
18,257,330 44,510,807
155,249,212,510 208,614,663,227
155,249,212,510 208,614,663,227
200,000,000 200,002,000
14,040,044 12,079,195
5,112 -
21,811 19,303
214,066,967 212,100,498
214,066,967 212,100,498
111,967,152,856 149,535,520,901
43,067,992,687 58,867,041,828
155,035,145,543 208,402,562,729
155,035,145,543 208,402,562,729
155,249,212,510 208,614,663,227
29 7 26

30 7 25
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29 7 25 30 7 25
111,967,152,856 149,535,520,901
1 13846 [1 1.3937
(10,000 13,846 )|(10,000 13937 )
29 7 26
30 7 25

(D)
1)

2)

3)

(2
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29 7 26
30 7 25

29 7 25

29 7 25
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75,318,140,766
41,016,028,134

4,367,016,044

819,059,307
722,512,786

231,138,720
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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

111,967,152,856

30 7 25

111,967,152,856
43,439,912,631
5,871,544,586
30 7 25
877,087,002
767,152,877
240,881,479
79,821,398
140,307,233
43,962,192
300,403,009
4,065,155,856
4,352,736,048
309,135,482
1,165,529
376,074
159,200
129,566,584

138,227,610,938
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149,535,520,901

@

(b)
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1,350,000,000 1,355,602,500
2,100,000,000 2,108,946,000
300,000,000 350,514,000
2,900,000,000 2,912,499,000
350,000,000 362,327,000
900,000,000 927,630,000
3,620,000,000 3,734,102,400
1,570,000,000 1,620,711,000
560,000,000 574,347,200
2,720,000,000 2,748,152,000
148,000,000 184,943,760
600,000,000 804,834,000
510,000,000 679,911,600
1,070,000,000 1,373,666,000
1,260,000,000 1,673,658,000
300,000,000 387,786,000
100,000,000 127,886,000
500,000,000 618,130,000
1,200,000,000 1,428,240,000
120,000,000 142,844,400
1,080,000,000 1,092,819,600
3,000,000,000 2,945,370,000
300,000,000 345,567,000
3,790,000,000 4,645,744,100
5,200,000,000 6,321,120,000
2,100,000,000 2,534,091,000
4,100,000,000 4,976,580,000
650,000,000 775,235,500
2,300,000,000 2,777,871,000
1,200,000,000 1,433,436,000
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2,130,000,000 2,491,035,000
2,800,000,000 3,357,424,000
400,000,000 485,180,000
4,340,000,000 5,217,808,400
1,440,000,000 1,713,081,600
400,000,000 469,988,000
1,220,000,000 1,415,846,600
900,000,000 1,016,298,000
7,780,000,000 8,902,576,200
19,180,000,000 21,625,641,800
4,100,000,000 4,063,633,000
90,588,000,000 102,723,077,660
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600,000,000 676,818,000
1,100,000,000 1,320,715,000
500,000,000 503,090,000
500,000,000 502,785,000
170,000,000 172,388,500
400,000,000 407,908,000
1,200,000,000 1,238,280,000
500,000,000 517,065,000
400,000,000 416,448,000
100,000,000 103,769,000
500,000,000 517,250,000
500,000,000 516,370,000
100,000,000 99,630,000
500,000,000 502,035,000
800,000,000 801,600,000
200,000,000 200,172,000
800,000,000 802,464,000
800,000,000 804,224,000
1,000,000,000 1,004,510,000
500,000,000 515,695,000
1,100,000,000 1,104,950,000
1,700,000,000 1,705,508,000
200,000,000 201,156,000
100,000,000 100,758,000
700,000,000 827,561,000
700,000,000 704,081,000
400,000,000 405,800,000
500,000,000 500,105,000
200,000,000 199,472,000
100,000,000 100,332,000
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100,000,000 100,595,000
200,000,000 200,288,000
1,000,000,000 999,780,000
1,250,000,000 1,264,125,000
500,000,000 504,775,000
1,000,000,000 1,032,560,000
300,000,000 311,919,000
300,000,000 309,816,000
600,000,000 613,626,000
900,000,000 907,839,000
6,400,000,000 6,382,720,000
200,000,000 200,248,000
300,000,000 300,255,000
1,000,000,000 1,004,080,000
1,000,000,000 1,000,530,000
200,000,000 207,362,000
500,000,000 500,240,000
32,620,000,000 33,313,697,500
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800,000,000 817,896,000
100,000,000 103,236,000
1,900,000,000 1,906,422,000
600,000,000 604,158,000
400,000,000 403,184,000
300,000,000 303,921,000
152,000,000 154,166,000
270,000,000 273,950,100
1,900,000,000 1,933,573,000
1,322,000,000 1,348,995,240
600,000,000 613,314,000
100,000,000 102,598,000
100,000,000 102,197,000
100,000,000 103,423,000
100,000,000 103,353,000
100,000,000 103,875,000
1,035,000,000 1,072,611,900
159,000,000 165,035,640
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121,000,000 125,266,460
100,000,000 103,272,000
127,000,000 130,209,290
100,000,000 102,799,000
100,000,000 102,401,000

1,300,000,000 1,340,846,000
500,000,000 507,555,000
300,000,009 301,533,000
800,000,000 814,544,000
250,000,000 302,472,500
500,000,000 544,410,000
300,000,000 318,936,000
101,000,000 102,649,330
300,000,009 302,565,000
800,000,000 947,552,000

4,400,000,000 4,404,884,000
180,000,000 184,498,200
300,000,000 301,122,000
700,000,000 700,392,000
380,000,000 388,500,600
400,000,000 470,768,000
200,000,000 239,496,000
200,000,000 206,640,000
900,000,000 934,479,000
1,500,000,000 1,551,750,000
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234,000,000 242,824,140
100,000,000 102,965,000
800,000,000 819,680,000
214,000,000 219,127,440
201,000,000 207,194,820
303,000,000 311,523,390
100,000,000 111,034,000
400,000,000 455,608,000
400,000,000 399,144,000
100,000,000 111,176,000
200,000,000 221,188,000
500,000,000 551,320,000
100,000,000 107,771,000
300,000,000 323,382,000
100,000,000 107,670,000
100,000,000 108,243,000
100,000,000 103,791,000
300,000,000 310,479,000
400,000,000 400,716,000
500,000,000 501,965,000
1,000,000,000 1,004,400,000
150,000,000 155,097,000
166,000,000 167,419,300
169,000,000 173,703,270
400,000,000 400,836,000
200,000,000 200,638,000
900,000,000 903,105,000
90,130,000 95,536,898
127,813,000 135,301,563
48,411,000 51,120,563
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80,872,000 86,487,751
75,992,000 81,275,723
37,705,000 39,981,250
50,092,000 52,956,260
51,264,000 54,218,856
50,885,000 52,884,271
126,932,000 131,233,729
66,817,000 68,872,290
68,056,000 70,034,387
96,516,000 97,087,374
97,840,000 97,902,617
97,819,000 98,037,136
196,642,000 197,697,967
493,930,000 495,026,524
495,770,000 495,864,196
596,016,000 596,081,561
399,004,000 399,654,379
100,000,000 99,918,000
100,000,000 99,656,000
17,203,000 18,099,448
18,044,000 19,022,887
200,000,000 200,310,000
100,000,000 100,118,000
300,000,000 300,555,000
300,000,000 300,618,000
300,000,000 299,958,000
300,000,000 300,861,000
600,000,000 599,850,000
39,017,753,000 40,103,671,243
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300,000,000 299,643,000
300,000,000 299,199,000
100,000,000 100,066,000
900,000,000 900,657,000
400,000,000 400,488,000
100,000,000 99,952,000
800,000,000 800,696,000
300,000,000 303,165,000
900,000,000 900,792,000
200,000,000 199,762,000
100,000,000 99,875,000
100,000,000 99,796,000
400,000,000 400,020,000
800,000,000 799,408,000
100,000,000 99,845,000
600,000,000 600,876,000
400,000,000 399,524,000
400,000,000 399,976,000
500,000,000 499,865,000
100,000,000 99,906,000
500,000,000 499,325,000
400,000,000 399,524,000
1,700,000,000 1,697,450,000
100,000,000 101,474,000
800,000,000 799,808,000
600,000,000 601,776,000
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350/531

400,000,000 400,852,000
500,000,000 499,970,000
100,000,000 100,126,000
100,000,000 100,011,000
1,300,000,000 1,300,858,000
100,000,000 102,980,000
100,000,000 102,551,000
200,000,000 204,818,000
100,000,000 103,192,000
200,000,000 204,208,000
100,000,000 102,398,000
400,000,000 399,376,000
2,000,000,000 1,994,680,000
100,000,000 99,885,000
1,100,000,000 1,099,395,000
400,000,000 399,392,000
400,000,000 399,772,000
200,000,000 199,994,000
800,000,000 799,616,000
400,000,000 399,528,000
1,200,000,000 1,198,260,000
600,000,000 599,406,000
200,000,000 202,964,000
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1,100,000,000 1,097,470,000
1,000,000,000 1,000,110,000
200,000,000 199,500,000
1,100,000,000 1,099,186,000
700,000,000 719,677,000
300,000,000 299,880,000
1,200,000,000 1,198,884,000
600,000,000 599,196,000
2,000,000,000 1,998,060,000
31,100,000,000 31,129,063,000
207,269,509,403
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11 12
29 25 30 25
406,308,659 472,549,742
16,491,786,865 22,766,367,491
79,942,754 111,698,592
19,558,988 16,064,249
16,997,597,266 23,366,680,074

16,997,597,266

23,366,680,074

18,609,989 15,247,213
2,557,364 3,559,128
21,311,727 29,659,729
845,793 955,713
43,324,873 49,421,783
43,324,873 49,421,783
14,291,794,116 20,023,501,997

2,662,478,277

3,293,756,294

374,447,281 319,269,017
16,954,272,393 23,317,258,291
16,954,272,393 23,317,258,291
16,997,597,266 23,366,680,074
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11 12

28 27 29 26

29 25 30 25
5,419 3,355
1,587,308,520 158,059,360
1,587,313,939 158,056,005
286,115 350,557
5,228,492 6,473,992
43,571,388 53,950,468
846,510 966,669
49,932,505 61,741,686
1,537,381,434 219,797,691
1,537,381,434 219,797,691
1,537,381,434 219,797,691
421,788,734 64,259,843
1,045,735,693 2,662,478,277
1,054,198,829 1,270,996,816
1,054,198,829 1,270,996,816
553,048,945 484,180,951
553,048,945 484,180,951
2,662,478,277 3,293,756,294
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12
29 26
30 25
11 12
29 25 30 25
13,946,320,370 14,291,794,116
6,463,211,471 8,406,059,475
6,117,737,725 2,674,351,594
14,291,794,116 20,023,501,997
11 12
28 27 29 26
29 25 30 25
12
29 26
30 25
12

30

25
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(€D
(@)
11 29 25
42,871
1,125,171,670
1,125,128,799
1 30 25
38,877
91,250,860
91,289,737
1 29 25
) 30 25
12 29 26 30 25
11 1
29 25 30 25
1.1863 1.1645
10,000 11,863 10,000 11,645
. FOFs 17,499,129,509 22,766,367,491
109,820,659 111,698,592
17,608,950, 168 22,878,066,083
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@
11 12
( 29 25 ) ( 30 25 )
15,682,287,338 21,983,249,665
32,933,758 16,493,489
15,715,221,096 21,999,743,154
15,715,221,096 21,999,743,154
32,933,758 16,493,489
2,500,220 3,200,491
31,669,819 40,540,066
480,600 480,600
67,584,397 60,714,646
67,584,397 60,714,646
11,961,973,863 17,023,081,399
3,685,662,836 4,915,947,109
918,846,928 1,195,391,035
15,647,636,699 21,939,028,508
15,647,636,699 21,939,028,508
15,715,221,096 21,999,743,154
@
11 12
( 28 26 ( 29 26

29 25 ) 30 25 )
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732,736,938 100,602,871
732,736,938 100,602,871
5,013,777 5,950,570
63,895,154 75,374,811
864,000 961,200
69,772,931 82,286,581
662,964,007 182,889,452
662,964,007 182,889,452
662,964,007 182,889,452
158,410,011 38,858,184
2,914,211,578 3,685,662,836
1,714,264,958 2,205,055,405
1,714,264,958 2,205,055,405
1,447,367,696 830,739,864
1,447,367,696 830,739,864
3,685,662,836 4,915,947,109
€))
( )
(
11 12
( 29 25 ) 30 25 )

11,961,973,863
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1.3081 1.2888
( )
11 12
( 28 26 29 26
29 25 ) 30 25 )
28,628,338 33,977,368
11 12
342,772,675 439,175,909
© ©
© ©
3,647,249,488 5,763,964,480
(576,074,253 (756,215,126
4,566,096,416 6,959,355,515
D
)
©)
BlackRock, Inc. RQA Counterparty & Concentration
Risk



BlackRock, Inc.
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11 12
( 29 25 ( 30 25 )
@ @
@ @
)
11 12
( 29 25 ) ( 30 25 )
11,406, 465,229 11,961,973,863
6,192,262,241 7,779,319,069
5,636,753,607 2,718,211,533
1 (29 25
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557,106,503
557,106,503
12 ( 30 25 )
68,037,418
68,037,418
@
@
@

)
16,079,029,890 21,983,249,665
16,079,029,890 21,983,249,665
16,079,029,890 21,983,249,665

( )

30 25
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)

( 30 25 )
)

221,438,859
93,028,712
7,779,595,587
17,873,681
5,181,676,633
8,571,232,827
9,748,843
226,800,164
119,536,003
17,297,511
2,757,209

22,235471,611

22,235471,611

1,138,173
235,109,547
16,493,489

252,741,209

252,741,209

16,079,029,890

) 5,903,700,512
21,982,730,402

21,982,730,402

22,235471,611

26 25
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( 12

133 ) 60

( 30 25 )

16,079,029,890

1.3672
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D

(2)

©)
BlackRock, Inc. RQA Counterparty & Concentration
Risk

BlackRock, Inc. RQA Counterparty & Concentration Risk
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@
(
@
)
©)
30 25 )
11,351,637,59
7,305,180,189
2,577,787,895
16,079,029, 890
) 16,079,029, 890
16,079,029, 890
( 30 25 )
)
135,794,911
612,382
132,694,911
205,570,262
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474,672,466
( 30 25 )
)
) )
)
1,235,684,804 — | 1,232,091,000 3,593,804
1,695,761,961 — | 1,701,262,237 5,500,276
108,645,495 — 108,684,450 38,955
295,000,000 — | 295,444,455 444,455
3,335,092,260 — | 3,337,482,142 8,610,670
)
( )
)
©)
€H)
@
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COLOMBIA GOVERNMENT
INTERNATIONAL BOND 8.125%
2024/5/21

230,000.000

277,437.500

COLOMBIA GOVERNMENT
INTERNATIONAL BOND 3.875%
202714125

115,000.000

111,837.500

INDONESIA GOVERNMENT
INTERNATIONAL BOND 4.1%
2028/4/24

115,000.000

112,758.650

MEXICO GOVERNMENT
INTERNATIONAL BOND 3.625%
2022/3/15

42,000.000

42,000.000

MEXICO GOVERNMENT
INTERNATIONAL BOND 4.15%
2027/3/28

485,000.000

478,695.000

MEXICO GOVERNMENT
INTERNATIONAL BOND 3.6%
2025/1/30

495,000.000

480,892.500

MEXICO GOVERNMENT
INTERNATIONAL BOND 4.125%
2026/1/21

85,000.000

84,702.500

MEXICO GOVERNMENT
INTERNATIONAL BOND 3.75%
2028/1/11

610,000.000

579,500.000

PANAMA GOVERNMENT
INTERNATIONAL BOND 3.875%
2028/3/17

155,000.000

153,837.500

PERUVIAN GOVERNMENT
INTERNATIONAL BOND 5.625%
2050/11/18

15,000.000

17,640.000

PHILIPPINE GOVERNMENT
INTERNATIONAL BOND 3%
2028/2/1

300,000.000

280,635.000

REPUBLIC OF ARGENTINA 5.875%
2028/1/11

1,320,000.000

1,092,300.000

TURKEY GOVERNMENT
INTERNATIONAL BOND 5.125%
2028/2/17

295,000.000

253,788.500

USTREASURY N/B 3.125%
2041/11/15

2,090,000.000

2,111,318.000
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USTREASURY N/B 3.625%
940,000.000 1,029,704.200
2043/8/15
USTREASURY N/B 2.125%
3,795,000.000 3,647,791.950
2024/3/31
USTREASURY N/B 1.375%
1,735,000.000 1,670,822.350
2021/5/31
US TREASURY N/B 2% 2024/4/30 50,000.000 47,693.500
USTREASURY N/B 1.875%
655,000.000 632,179.800
2022/7/31
USTREASURY N/B 2.625%
1,085,000.000 1,081,907.750
2021/5/15
USTREASURY N/B 2.875%
6,720,000.000 6,676,924.800
2028/5/15
USTREASURY N/B 3.125%
620,000.000 625,766.000
2048/5/15
US TREASURY N/B 2.5% 2020/5/31 1,000,000.000 997,540.000
US TREASURY N/B 2.75% 2023/5/31 575,000.000 573,269.250
US TREASURY N/B 2.5% 2020/6/30 255,000.000 254,342.100
USTREASURY N/B 2.625%
3,950,000.000 3,914,963.500
2023/6/30
US TREASURY N/B 2.75% 2025/6/30 760,000.000 752,552.000
USTREASURY N/B 1.75%
2,320,000.000 2,268,519.200
2020/12/31
USTREASURY N/B 1.25% 2023/7/31 620,000.000 574,299.800
USTREASURY N/B 2.375%
2,454,000.000 2,346,343.020
2027/5/15
US TREASURY N/B 3% 2047/5/15 2,460,000.000 2,422,903.200
US TREASURY N/B 2% 2022/10/31 1,835,000.000 1,775,784.550
USTREASURY N/B 2.25%
80,000.000 77,072.000
2024/10/31
USTREASURY N/B 2.625%
140,000.000 139,584.200
2021/6/15
US TREASURY N/B 1.5% 2020/8/15 4,950,000.000 4,836,298.500
USTREASURY N/B 2.75% 2047/8/15 2,825,000.000 2,647,222.750
USTREASURY N/B 1.625%
600,000.000 586,386.000
2020/10/15
USTREASURY N/B 2.25%
6,930,000.000 6,535,613.700
2027/1115
USTREASURY N/B 2% 2021/1/15 2,440,000.000 2,399,105.600
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USTREASURY N/B 2.375%
485,000.000 476,076.000
2023/1/31
USTREASURY N/B 2.5% 2025/1/31 490,000.000 478,475.200
USTREASURY N/B 2.375%
1,950,000.000 |  1,932,255.000
2021/4/15
USTREASURY N/B 2.375%
215,000.000 213,144.550
2021/3/15
USTREASURY N/B 2.875%
2,785,000.000 |  2,780,432.600
2025/4/30
USTREASURY N/B 2.75% 2028/2/15 85,000.000 83,568.600
USTREASURY N/B 3.625%
160,000.000 175,500.800
2044/2/15
USTREASURY N/B 2% 2021/10/31 70,000.000 68,351.500
USTREASURY N/B 1.5% 2022/1/31 2,240,000.000 |  2,145,158.400
USTREASURY N/B 2.5% 2045/2/15 1,055,000.000 944,678.650
USTREASURY N/B 1.75% 2022/3/31 1,165,000.000 |  1,123,269.700
USTREASURY N/B 2.25% 2027/2/15 1,090,000.000 |  1,033,069.300
USTREASURY N/B 2.75% 2025/2/28 790,000.000 782,937.400
USTREASURY N/B 2.625%
2,965,000.000 |  2,915,069.400
2025/3/31
URUGUAY GOVERNMENT
INTERNATIONAL BOND 4.375% 150,000.000 153,615.000
2027/10/27
71,841,000.000 |  69,897,534.470
(7,995,903,300) |  (7,779,595,587)
7,995,903,300 |  7,779,595,587
(7,995,903,300) |  (7,779,595,587)
E BAY MUD-BABS 5.874% 2040/6/1
10,000.000 12,584.700
METROPOLITAN
TRANSPORTATION AUTHORITY 20,000.000 26,535.400
6.814% 2040/11/15
NEW JERSEY STATE TURNPIKE
10,000.000 14,455.500
AUTHORITY 7.414% 2040/1/1
NJTRN TR FD BABS 6.561%
10,000.000 12,258.100
2040/12/15
PORT AUTHORITY OF NEW YORK
10,000.000 11,490.300
& NEW JERSEY 4.96% 2046/8/1
PROVINCE OF MANITOBA
14,000.000 13,791.680
CANADA 3.05% 2024/5/14
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UNIVERSITY OF CALIFORNIA
& 58396 2049/5/15 10,000.000 13,276.700
UNIVERSITY OF CALIFORNIA
4 7675% 2050/ 12131 34,000.000 34,414.800
UNIVERSITY OF CALIFORNIA
. 858% 200/ 12/ 15,000.000 15,501.300
UNIVERSITY OF MISSOURI 5.792%
ALY 5,000.000 6,281.650
138,000.000 160,590.130
(15,359,400) (17,873,681)
15,359,400 17,873,681
(15,359,400) (17,873,681)
FANNIE MAE POOL 3% 2046/7/1 846,704,260 §17.738.500
FANNIE MAE POOL 4% 2046/6/1 484,946.950 493,321.980
FANNIE MAE POOL 5.5% 2032/12/1 22,792.450 24,607.640
FANNIE MAE POOL 4.5% 2020/12/1 1,930.500 1,950.240
FANNIE MAE POOL 5.5% 2033/1/1 16,199.130 17,499.590
FANNIE MAE POOL 5% 2035/3/1 70,799.810 75,602.160
FANNIE MAE POOL 5.5% 2033/5/1 7,308.780 7,919.130
FANNIE MAE POOL 5.5% 2036/9/1 12,518.820 13,577.410
FANNIE MAE POOL 5% 2035/7/1 17,180.440 18,349.910
FANNIE MAE POOL 6.5%
2000/12/51 3,188.480 3,573.290
FANNIE MAE POOL 4% 2026/12/1 14,512.840 14,863.760
FANNIE MAE POOL 5.5% 2034/5/1 148,127.980 160,658.120
FANNIE MAE POOL 2.5% 2027/12/1 45,886.780 44,812,110
FANNIE MAE POOL 4.5% 2040/11/1 33,617.200 35,260.740
FANNIE MAE POOL 2.5% 2028/4/1 24,158.810 23,578.270
FANNIE MAE POOL 6% 2041/4/1 4,436.270 4,871.910
FANNIE MAE POOL 5.5% 2034/11/1 30,304.510 32,836.140
FANNIE MAE POOL 3.5% 2044/1/1 50,996.400 50,793.430
FANNIE MAE POOL 5% 2039/3/1 35,791.240 38,284.450
FANNIE MAE POOL 4.5% 2042/6/1 37,901.690 39,684.960
FANNIE MAE POOL 3.5% 2043/9/1 57,394.700 57,264.410
FANNIE MAE POOL 3% 2028/11/1 41,070.190 40,937.530
FANNIE MAE POOL 4.5% 2041/5/1 17,109.250 17,944.860
FANNIE MAE POOL 4% 2044/2/1 305,672.360 313,408.910
FANNIE MAE POOL 3% 2028/9/1 37,844.000 37,722.140
FANNIE MAE POOL 2.5% 2028/3/1 31,625.150 30,864.880
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FANNIE MAE POOL 4% 2043/11/1 49,875.930 51,133.800
FANNIE MAE POOL 4% 2044/3/1 51,193.220 52,490.450
FANNIE MAE POOL 4% 2042/5/1 74,070.360 75,851.750
FANNIE MAE POOL 3.5% 2043/6/1 84,272.990 84,127.190
FANNIE MAE POOL 3.5% 2042/3/1 11,591.280 11,590.120
FANNIE MAE POOL 4% 2041/9/1 99,721.630 102,249.570
FANNIE MAE POOL 4% 2043/12/1 152,477.550 156,309.300
FANNIE MAE POOL 3% 2043/5/1 59,929.020 58,322.920
FANNIE MAE POOL 3% 2029/6/1 50,833.390 50,669.190
FANNIE MAE POOL 3% 2042/11/1 126,903.930 123,544.780
FANNIE MAE POOL 4% 2044/4/1 121,293.890 124,950.900
FANNIE MAE POOL 2.5% 2028/3/1 8,073.270 7,879.020
FANNIE MAE POOL 2.5% 2028/6/1 16,013.070 15,638.200
FANNIE MAE POOL 2.5% 2028/2/1 11,107.270 10,847.690
FANNIE MAE POOL 2.5% 2028/2/1 12,966.760 12,654.650
FANNIE MAE POOL 3% 2043/9/1 61,630.540 59,972.670
FANNIE MAE POOL 4.5% 2042/9/1 69,228.240 72,605.180
FANNIE MAE POOL 3.5% 2043/3/1 106,959.970 106,813.430
FANNIE MAE POOL 3.5% 2042/10/1 119,397.970 119,341.850
FANNIE MAE POOL 3% 2043/8/1 21,861.840 21,261.950
FANNIE MAE POOL 4.5% 2039/10/1 46,828.260 49,091.930
FANNIE MAE POOL 3.5% 2043/5/1 193,314.280 193,323.940
FANNIE MAE POOL 3% 2043/2/1 65,433.550 63,649.170
FANNIE MAE POOL 5.5% 2038/10/1 79,503.760 86,195.590
FANNIE MAE POOL 5% 2035/2/1 162,399.880 173,439.820
FANNIE MAE POOL 3% 2043/2/1 69,392.600 67,484.300
FANNIE MAE POOL 4.5% 2040/9/1 138,452.680 145,216.090
FANNIE MAE POOL 4% 2044/9/1 109,278.710 112,054.380
FANNIE MAE POOL 3.5% 2044/3/1 115,695.950 115,662.390
FANNIE MAE POOL 3% 2043/4/1 58,490.340 56,881.850
FANNIE MAE POOL 4% 2044/10/1 56,713.360 58,147.070
FANNIE MAE POOL 3.5% 2044/1/1 63,202.190 63,205.350
FANNIE MAE POOL 4% 2044/5/1 56,579.540 58,016.660
FANNIE MAE POOL 3% 2043/3/1 60,372.660 58,738.370
FANNIE MAE POOL 4.5% 2041/9/1 54,150.160 56,730.410
FANNIE MAE POOL 5% 2038/5/1 64,382.810 68,775.000
FANNIE MAE POOL 5% 2035/12/1 20,201.170 21,571.810
FANNIE MAE POOL 4% 2045/2/1 130,801.750 134,124.110
FANNIE MAE POOL 3% 2042/8/1 67,952.240 66,175.960
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FANNIE MAE POOL 3.5% 2045/1/1 67,310.700 67,095.300
FANNIE MAE POOL 4.5% 2040/4/1 38,491.370 40,370.510
FANNIE MAE POOL 3% 2043/5/1 385,893.860 375,420.700
FANNIE MAE POOL 4.5% 2040/2/1 39,255.860 41,152.310
FANNIE MAE POOL 3.5% 2045/1/1 32,730.580 32,625.840
FANNIE MAE POOL 3.5% 2045/2/1 40,731.770 40,601.420
FANNIE MAE POOL 3.5% 2044/8/1 14,746.290 14,712.810
FANNIE MAE POOL 3.5% 2045/2/1 30,461.960 30,364.480
FANNIE MAE POOL 4% 2044/5/1 53,631.180 54,991.800
FANNIE MAE POOL 3.5% 2045/2/1 113,705.210 113,341.350
FANNIE MAE POOL 3.5% 2044/10/1 139,907.170 139,459.450
FANNIE MAE POOL 3% 2028/5/1 82,487.610 82,221.170
FANNIE MAE POOL 2.5% 2028/4/1 232,633.120 227,042.940
FANNIE MAE POOL 3.5% 2043/8/1 528,358.830 527,159.450
FANNIE MAE POOL 4% 2018/9/1 1,765.300 1,805.950
FANNIE MAE POOL 4% 2045/1/1 437,030.100 448,130.660
FANNIE MAE POOL 4% 2045/2/1 55,748.260 56,923.430
FANNIE MAE POOL 4.5% 2043/9/1 49,176.130 51,575.430
FANNIE MAE POOL 3% 2042/11/1 65,446.130 63,729.470
FANNIE MAE POOL 3.5% 2045/6/1 582,190.060 580,123.270
FANNIE MAE POOL 5% 2042/5/1 196,112.310 209,797.020
FANNIE MAE POOL 3% 2045/4/1 532,915.380 516,794.680
FANNIE MAE POOL 2.5% 2030/1/1 126,835.090 123,432.100
FANNIE MAE POOL 3% 2030/6/1 174,867.010 173,926.220
FANNIE MAE POOL 3.5% 2044/11/1 200,808.030 200,165.440
FANNIE MAE POOL 3% 2043/2/1 137,842.690 134,078.200
FANNIE MAE POOL 3.5% 2045/3/1 138,748.450 138,304.450
FANNIE MAE POOL 4.5% 2040/8/1 48,656.420 51,034.250
FANNIE MAE POOL 4% 2044/5/1 109,125.620 111,891.950
FANNIE MAE POOL 3.5% 2029/9/1 114,960.470 116,500.940
FANNIE MAE POOL 4.5% 2040/10/1 50,092.390 52,531.380
FANNIE MAE POOL 4.5% 2043/1/1 49,773.140 52,204.060
FANNIE MAE POOL 4% 2044/8/1 108,739.830 111,261.500
FANNIE MAE POOL 3% 2045/7/1 150,013.840 145,357.410
FANNIE MAE POOL 3% 2045/4/1 145,424.130 141,310.080
FANNIE MAE POOL 4.5% 2041/8/1 52,042.930 54,576.900
FANNIE MAE POOL 4% 2045/8/1 132,937.220 136,313.820
FANNIE MAE POOL 3% 2043/7/1 287,294.580 279,620.940
FANNIE MAE POOL 2.5% 2030/9/1 204,603.180 199,111.620
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FANNIE MAE POOL 3% 2030/9/1 62,485.030 62,148.230
FANNIE MAE POOL 4.5% 2042/7/1 54,617.310 57,265.150
FANNIE MAE POOL 4.5% 2041/8/1 93,962.950 98,518.270
FANNIE MAE POOL 4% 2042/11/1 216,116.170 221,298.630
FANNIE MAE POOL 3% 2043/4/1 139,072.170 135,250.460
FANNIE MAE POOL 3% 2045/7/1 147,788.200 143,477.210
FANNIE MAE POOL 4.5% 2040/3/1 50,177.980 52,627.160
FANNIE MAE POOL 4% 2043/4/1 227,543.320 233,015.730
FANNIE MAE POOL 3.5% 2045/6/1 468,666.090 467,325.700
FANNIE MAE POOL 4.5% 2041/12/1 134,877.560 141,214.090
FANNIE MAE POOL 4% 2040/11/1 107,224.380 109,796.690
FANNIE MAE POOL 4% 2041/2/1 110,246.950 112,870.820
FANNIE MAE POOL 4% 2041/1/1 209,545.790 214,589.550
FANNIE MAE POOL 4% 2040/9/1 44,769.590 45,845.400
FANNIE MAE POOL 4% 2042/1/1 137,195.950 140,488.650
FANNIE MAE POOL 3% 2046/9/1 523,806.690 506,196.300
FANNIE MAE POOL 4% 2046/9/1 309,360.340 314,699.890
FANNIE MAE POOL 3% 2046/11/1 68,737.240 66,322.500
FANNIE MAE POOL 3% 2046/9/1 135,100.080 130,354.010
FANNIE MAE POOL 3% 2046/10/1 45,408.490 43,880.940
FANNIE MAE POOL 3% 2046/10/1 122,425.900 118,237.700
FANNIE MAE POOL 3% 2046/10/1 79,062.830 76,369.950
FANNIE MAE POOL 3% 2046/11/1 285,798.430 275,758.330
FANNIE MAE POOL 3% 2046/11/1 218,191.780 210,526.700
FANNIE MAE POOL 3% 2046/10/1 271,351.300 263,053.370
FANNIE MAE POOL 3% 2046/9/1 27,880.740 26,942.830
FANNIE MAE POOL 3% 2047/1/1 2,568,910.020 2,481,027.600
FANNIE MAE POOL 3% 2031/12/1 852,384.600 845,923.520
FANNIE MAE POOL 2.5% 2032/3/1 691,932.080 670,710.520
FANNIE MAE POOL 4.5% 2039/12/1 515,942.520 540,898.650
FANNIE MAE POOL 3% 2047/4/1 870,051.260 840,269.400
FANNIE MAE POOL 3.5% 2047/5/1 376,812.770 375,139.720
FANNIE MAE POOL 4% 2042/6/1 479,453.030 490,993.460
FANNIE MAE POOL 4% 2040/10/1 39,938.190 40,895.900
FANNIE MAE POOL 4% 2040/8/1 121,698.260 124,623.880
FANNIE MAE POOL 4% 2047/7/1 60,714.560 61,763.100
FANNIE MAE POOL 3% 2047/4/1 560,546.610 541,359.090
FANNIE MAE POOL 3.5% 2047/6/1 373,368.550 371,348.620
FANNIE MAE POOL 3.5% 2047/12/1 626,481.060 625,641.570
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FANNIE MAE POOL 3.5% 2048/2/1 676,981.060 672,377.580
FANNIE MAE POOL 3% 2047/3/1 781,508.170 754,757.140
FANNIE MAE POOL 3% 2047/12/1 915,092.390 883,704.720
FANNIE MAE POOL 4.5% 2048/4/1 141,637.360 147,243.360
FANNIE MAE POOL 3.5% 2048/4/1 525,903.710 522,196.080
FANNIE MAE POOL 4% 2048/2/1 448 ,262.350 455,999.350
FANNIE MAE POOL 3% 2033/5/1 131,040.220 129,968.310
FANNIE MAE POOL 2.5% 2033/1/1 146,655.140 142,157.220
FANNIE MAE POOL 4.5% 2046/3/1 1,250,490.010 | 1,309,075.460
FANNIE MAE POOL 3.5% 2048/4/1 792,813.920 790,538.540
FANNIE MAE POOL 3% 2047/10/1 498,329.260 481,271.440
FANNIE MAE PRINCIPAL STRIP
365,000.000 244,006.150
0% 2030/5/15
FANNIE MAE REMICS 4.5%
790,000.000 838,877.300
2041/1/25
FEDERAL FARM CREDIT BANKS
490,000.000 467,876.500
2.98% 2030/1/3
FEDERAL HOME LOAN BANKS 4%
20,000.000 21,129.200
2028/9/1
FEDERAL HOME LOAN BANKS
80,000.000 103,014.400
5.5% 2036/7/15
FEDERAL NATIONAL MORTGAGE
85,000.000 79,302.450
ASSOCIATION 2.125% 2026/4/24
FGOLD 30YR (REG A) 3.5%
100,000.000 99,085.000
2018/8/14
FHMS K075 A2 3.65% 2028/2/25 110,000.000 111,321.100
FNMA 15YR (REG B) 3.5% 2018/8/17 100,000.000 100,916.000
FREDDIE MAC COUPON STRIPS
7,000.000 4,497.850
0% 2031/3/15
FREDDIE MAC GOLD POOL 5.5%
5,756.300 5,874.990
2022/2/1
FREDDIE MAC GOLD POOL 4.5%
4,468.390 4,622.370
2025/6/1
FREDDIE MAC GOLD POOL 4%
35,595.160 36,481.120
2040/12/1
FREDDIE MAC GOLD POOL 4%
14,589.050 14,952.460
2040/12/1
FREDDIE MAC GOLD POOL 4%
17,222.750 17,651.940
2040/12/1
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FREDDIE MAC GOLD POCL 4.5%
29,754.000 31,207.480
2041/3/1
FREDDIE MAC GOLD POOL 5%
10,414.800 11,086.130
2035/7/1
FREDDIE MAC GOLD POOL 5%
8,179.150 8,705.470
2035/7/1
FREDDIE MAC GOLD POOL 3%
55,152.090 53,654.150
2043/2/1
FREDDIE MAC GOLD POOL 5.5%
31,460.120 34,048.340
2038/1/1
FREDDIE MAC GOLD POOL 3%
62,517.010 60,812.170
2043/3/1
FREDDIE MAC GOLD POOL 3.5%
21,637.580 21,622.860
2042/7/1
FREDDIE MAC GOLD POOL 5%
19,177.790 20,425.490
2037/1/1
FREDDIE MAC GOLD POOL 4%
174,272.540 178,620.630
2044/7/1
FREDDIE MAC GOLD POOL 4.5%
155,681.220 163,278.460
2040/1/1
FREDDIE MAC GOLD POOL 4%
92,840.520 95,165.240
2044/12/1
FREDDIE MAC GOLD POOL 4%
254,595.070 260,934.480
2041/3/1
FREDDIE MAC GOLD POOL 3.5%
279,730.170 278,242.000
2047/7/1
FREDDIE MAC GOLD POOL 3.5%
2,512,641.170 2,492,087.750
2047/10/1
FREDDIE MAC GOLD POOL 4%
72,074.200 73,292.250
2048/2/1
FREDDIE MAC GOLD POOL 3.5%
281,411.390 279,067.230
2048/5/1
FREDDIE MAC REMICS 4%
89,861.690 91,725.420
2044/4/15
FREDDIE MAC STRIPS 0%
23,000.000 15,741.660
2029/9/15
GINNIE MAE | POOL 5% 2039/4/15 14,645.570 15,575.410
GINNIE MAE | POOL 6.5%
8,860.870 9,995.590
2038/10/15
GINNIE MAE | POOL 4.5% 2041/2/15 13,760.960 14,472.400
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GINNIE MAE | POOL 4.5% 2033/9/15 6,275.850 6,579.090
GINNIE MAE | POOL 3.5% 2042/1/15 44,548.910 44,811.740
GINNIE MAE Il POOL 5.5%
1,548.970 1,686.820
2034/12/1
GINNIE MAE |1 POOL 5% 2039/10/20 12,889.650 13,817.180
GINNIE MAE Il POOL 5% 2041/6/20 3,559.140 3,803.010
GINNIE MAE Il POOL 5% 2041/7/20 3,737.790 3,993.080
GINNIE MAE Il POOL 4.5%
18,143.380 19,073.770
2041/7/20
GINNIE MAE Il POOL 3% 2042/12/20 47,088.760 46,395.610
GINNIE MAE Il POOL 3.5%
31,613.840 31,906.580
2042/11/20
GINNIE MAE Il POOL 3.5%
2,041,578.230 | 2,947,255.470
2047/2/20
GINNIE MAE Il POOL 3% 2047/7/20 1,570,002.050 |  1,533,813.500
GINNIE MAE |1 POOL 3% 2047/11/20 60,018.320 58,603.080
GINNIE MAE Il POOL 4% 2044/1/20 2,301,503.740 |  2,372,413.070
GINNIE MAE Il POOL 3.5%
1,676,300.010 |  1,681,496.540
2046/4/20
GINNIE MAE |1 POOL 3% 2047/12/20 170,563.750 166,541.850
GINNIE MAE Il POOL 4% 2047/10/20 220,263.740 225,512,620
GINNIE MAE Il POOL 3.5%
488,634.390 489,577.450
2048/3/20
GNMA2 30YR (REG C) 4.5%
100,000.000 103,859.000
2018/8/22
GNMA2 30YR (REG C) 4% 2018/8/22 100,000.000 102,258.000
GNMA2 30YR (REG C) 3.5%
100,000.000 100,094.000
2018/8/22
PETROLEOS MEXICANOS 6%
13,000.000 13,460.200
2020/3/5
PETROLEOS MEXICANOS 5.625%
65,000.000 55,445.000
2046/1/23
SCRT 2018-2 MA 3.5% 2057/11/25 286,785.440 284,494.020
46,713,777.080 |  46,555,944.590
(5,199,243,389) |  (5,181,676,633)
5199,243,389 |  5,181,676,633
(5,199,243,389) |  (5,181,676,633)
ABBOTT LABORATORIES 4.75%
8,000.000 8,452.480
2043/4/15

375/531




EDINETOOOO
OO000D0O000DO0ODOO(E12454)
ooooodooodooodooonn

ABBOTT LABORATORIES 3.4%
80,000.000 78,860.000
2023/11/30
ABBOTT LABORATORIES 3.75%
50,000.000 49,491.500
2026/11/30
ABBOTT LABORATORIES 2.35%
52,000.000 51,623.000
2019/11/22
ABBVIE INC 4.4% 2042/11/6 5,000.000 4,703.650
ABBVIE INC 3.6% 2025/5/14 285,000.000 276,823.350
ABBVIE INC 4.7% 2045/5/14 40,000.000 39,197.200
ABN AMRO BANK NV 2.65%
350,000.000 343,374.500
2021/1/19
ACE INA HOLDINGS INC 3.35%
85,000.000 83,916.250
2024/5/15
ACE INA HOLDINGS INC 3.35%
10,000.000 9,727.600
2026/5/3
ACTAVIS FUNDING SCS4.75%
115,000.000 110,048.100
2045/3/15
ACTAVIS FUNDING SCS 3.45%
250,000.000 246,297.500
2022/3/15
ACTIVISION BLIZZARD INC 3.4%
320,000.000 301,840.000
2027/6/15
AEP TEXASINC 3.95% 2028/6/1 10,000.000 9,958.600
AETNA INC 4.125% 2042/11/15 20,000.000 18,381.400
AETNA INC 3.875% 2047/8/15 25,000.000 22,012.500
AGILENT TECHNOLOGIESINC
10,000.000 9,296.700
3.05% 2026/9/22
AIR LEASE CORP 3.875% 2023/7/3 15,000.000 14,871.000
AIR LEASE CORP 3.625% 2027/4/1 10,000.000 9,220.300
ALABAMA POWER CO 4.3%
45,000.000 46,136.250
2048/7/15
ALABAMA POWER CO 5.2%
12,000.000 13,214.760
2041/6/1
ALABAMA POWER CO 3.85%
20,000.000 18,941.200
2042/12/1
ALABAMA POWER CO 4.15%
70,000.000 68,550.300
2044/8/15
ALLERGAN FUNDING SCS 3.85%
25,000.000 24,531.500
2024/6/15
ALLIANT ENERGY FINANCE LLC
30,000.000 30,014.100
3.75% 2023/6/15
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ALLY FINANCIAL INC 3.5%
20,000.000 20,010.000
2019/127
ALLY FINANCIAL INC 4.125%
145,000.000 145,543.750
2020/3/30
ALTRIA GROUP INC 2.85% 2022/8/9 55,000.000 53,793.850
ALTRIA GROUP INC 5.375%
7,000.000 7,582.330
2044/1/31
AMAZON.COM INC 4.25% 2057/8/22 40,000.000 39,643.600
AMAZON.COM INC 4.95% 2044/12/5 24,000.000 27,207.120
AMAZON.COM INC 4.8% 2034/12/5 42,000.000 46,397.400
AMCAR 2014-3 C 2.58% 2020/9/8 35,507.700 35,494.200
AMCAR 2016-2 A3 1.6% 2020/11/9 53,397.570 53,270.480
AMCAR 2016-4 A3 1.53% 2021/7/8 220,000.000 218,446.800
AMER AIRLN 15-1 A PTT 3.375%
34,134.130 32,928.510
2027/5/1
AMER AIRLN 15-2 AA PTT 3.6%
67,897.020 66,213.850
2027/9/22
AMEREN ILLINOIS CO 3.8%
20,000.000 20,110.600
2028/5/15
AMERICAN EXPRESS CO 3.375%
70,000.000 70,075.600
2021/5/17
AMERICAN EXPRESS CREDIT
45,000.000 44,407.800
CORP 2.375% 2020/5/26
AMERICAN EXPRESS CREDIT
240,000.000 237,093.600
CORP 2.6% 2020/9/14
AMERICAN INTERNATIONAL
60,000.000 58,800.000
GROUP INC 5.75% 2048/4/1
AMERICAN INTERNATIONAL
70,000.000 62,383.300
GROUP INC 4.375% 2055/1/15
AMERICAN INTERNATIONAL
25,000.000 24,443.500
GROUP INC 3.75% 2025/7/10
AMERICREDIT AUTOMOBILE
RECEIVABLES TRUST 2.18% 8,521.500 8,517.150
2020/6/8
AMERICREDIT AUTOMOBILE
RECEIVABLES TRUST 1.87% 50,000.000 49,615.500
2021/8/18
AMGEN INC 2.29% 2020/5/11 40,000.000 39,366.800
AMGEN INC 2.6% 2026/8/19 75,000.000 67,987.500
AMGEN INC 4.663% 2051/6/15 35,000.000 35,456.050
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AMGEN INC 3.625% 2024/5/22 150,000.000 149,566.500
AMGEN INC 2.125% 2020/5/1 57,000.000 55,987.680
AMXCA 2018-6 A 3.06% 2024/2/15 1,080,000.000 1,079,827.200
ANADARKO PETROLEUM CORP
250,000.000 242,530.000
3.45% 2024/7/15
ANALOG DEVICESINC 2.85%
90,000.000 89,398.800
2020/3/12
ANALOG DEVICESINC 4.5%
74,000.000 72,065.640
2036/12/5
ANALOG DEVICESINC 3.5%
105,000.000 100,150.050
2026/12/5
ANDEAVOR 4.75% 2023/12/15 80,000.000 82,806.400
ANHEUSER-BUSCH INBEV
100,000.000 102,716.000
FINANCE INC 4.7% 2036/2/1
ANHEUSER-BUSCH INBEV
257,000.000 269,017.320
FINANCE INC 4.9% 2046/2/1
ANHEUSER-BUSCH INBEV
20,000.000 17,718.200
WORLDWIDE INC 3.75% 2042/7/15
ANHEUSER-BUSCH INBEV
75,000.000 75,471.000
WORLDWIDE INC 4.75% 2058/4/15
ANTHEM INC 3.125% 2022/5/15 230,000.000 226,326.900
ANTHEM INC 3.35% 2024/12/1 40,000.000 38,643.600
AON PLC 4.45% 2043/5/24 35,000.000 33,212.900
AON PLC 4.6% 2044/6/14 30,000.000 29,581.500
AON PLC 4.75% 2045/5/15 15,000.000 15,120.750
AON PLC 3.875% 2025/12/15 125,000.000 123,781.250
APACHE CORP 6% 2037/1/15 40,000.000 43,688.800
APACHE CORP 4.75% 2043/4/15 45,000.000 43,019.550
APPLE INC 3.85% 2046/8/4 90,000.000 86,503.500
APPLE INC 4.25% 2047/2/9 15,000.000 15,399.900
APPLE INC 4.65% 2046/2/23 100,000.000 108,655.000
APPLE INC 3% 2027/11/13 225,000.000 214,474.500
APPLIED MATERIALS INC 4.35%
5,000.000 5,070.550
2047/4/1
APTIV PLC 4.4% 2046/10/1 50,000.000 45,659.500
AT&T INC 4.3% 2030/2/15 550,000.000 524,760.500
AT&T INC 4.35% 2045/6/15 210,000.000 180,343.800
AT&T INC 3.2% 2022/3/1 310,000.000 304,674.200
AT&T INC 3.9% 2024/3/11 300,000.000 296,949.000
AT&T INC 4.5% 2035/5/15 60,000.000 55,738.200
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AUTODESK INC 3.5% 2027/6/15 30,000.000 27,966.900
AVNET INC 4.625% 2026/4/15 10,000.000 9,889.100
AXA EQUITABLE HOLDINGSINC
345,000.000 341,612.100
3.9% 2023/04/20
AXA EQUITABLE HOLDINGSINC
65,000.000 64,361.700
3.9% 2023/04/20
BACM 2015-UBS7 A4 3.705%
225,000.000 224,991.000
2048/9/15
BACM 2015-UBS7 ASB 3.429%
250,000.000 249,512.500
2048/9/15
BALTIMORE GAS & ELECTRIC CO
165,000.000 153,148.050
3.75% 2047/8/15
BANCO SANTANDER SA 3.848%
200,000.000 196,892.000
2023/4/12
BANK OF AMERICA CORP 3.419%
16,000.000 15,005.600
2028/12/20
BANK OF AMERICA CORP 3.3%
270,000.000 265,831.200
2023/1/11
BANK OF AMERICA CORP 2.738%
755,000.000 741,085.350
2022/1/23
BANK OF AMERICA CORP 3.946%
10,000.000 9,152.200
2049/1/23
BANK OF AMERICA CORP 2.503%
190,000.000 181,539.300
2022/10/21
BANK OF AMERICA CORP 5.875%
50,000.000 49,187.500
2099/12/31
BANK OF AMERICA CORP 2.369%
825,000.000 809,052.750
2021/7/21
BANK OF AMERICA CORP 3.55%
540,000.000 533,606.400
2024/3/5
BANK OF AMERICA CORP 3.864%
70,000.000 70,024.500
2024/7/23
BANK OF AMERICA CORP 2.6%
12,000.000 11,997.960
2019/1/15
BANK OF AMERICA CORP 4.125%
25,000.000 25,407.000
2024/122
BANK OF AMERICA CORP 4%
135,000.000 136,098.900
2024/4/1
BANK OF AMERICA CORP 4.2%
370,000.000 370,466.200
2024/8/26
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BANK OF AMERICA CORP 4%
95,000.000 93,644.350
2025/1/22
BANK OF AMERICA CORP 3.824%
110,000.000 106,914.500
2028/1/20
BANK OF AMERICA CORP 3.875%
62,000.000 61,751.380
2025/8/1
BANK OF AMERICA CORP 4.244%
20,000.000 19,563.600
2038/4/24
BANK OF NEW YORK MELLON
60,000.000 56,083.800
CORP/THE 3.3% 2029/8/23
BANK OF NEW YORK MELLON
176,000.000 171,327.200
CORP/THE 3.442% 2028/2/7
BANK OF NEW YORK MELLON
25,000.000 23,490.750
CORP/THE 2.8% 2026/5/4
BANK OF NEW YORK MELLON
275,000.000 268,908.750
CORP/THE 2.95% 2023/1/29
BANK OF NEW YORK MELLON
10,000.000 9,887.500
CORP/THE 3.4% 2024/5/15
BANK OF NEW YORK MELLON
25,000.000 22,910.250
CORP/THE 3% 2028/10/30
BANK OF NEW YORK MELLON
190,000.000 180,500.000
CORP/THE 4.625% 2099/12/31
BANK OF NEW YORK MELLON
30,000.000 29,046.000
CORP/THE 2.05% 2021/5/3
BARCLAYS BANK PLC 5.14%
100,000.000 102,423.000
2020/10/14
BARCLAYS PLC 5.2% 2026/5/12 200,000.000 196,254.000
BARCLAYS PLC 4.972% 2029/5/16 400,000.000 398,248.000
BARCLAYS PLC 4.338% 2024/5/16 460,000.000 454,852.600
BARCLAYS PLC 3.25% 2021/1/12 200,000.000 197,100.000
BARCLAYS PLC 2.875% 2020/6/8 270,000.000 266,652.000
BAT CAPITAL CORP 3.222%
360,000.000 342,334.800
2024/8/15
BAT CAPITAL CORP 3.557%
185,000.000 173,814.900
2027/8/15
BAT CAPITAL CORP 3.222%
130,000.000 123,620.900
2024/8/15
BAT CAPITAL CORP 4.54%
95,000.000 89,984.950
2047/8/15
BAXALTA INC 5.25% 2045/6/23 5,000.000 5,161.800
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BAXTER INTERNATIONAL INC
90,000.000 85,488.300
1.7% 2021/8/15
BAYER USFINANCE Il LLC 3.375%
60,000.000 58,033.800
2024/7/15
BAYER USFINANCE Il LLC 4.4%
20,000.000 18,944.400
2044/7/15
BAYER USFINANCE LLC 3%
345,000.000 340,342.500
2021/10/8
BECTON DICKINSON AND CO
9,000.000 8,934.750
2.675% 2019/12/15
BECTON DICKINSON AND CO
145,000.000 139,855.400
3.363% 2024/6/6
BECTON DICKINSON AND CO
5,000.000 4,901.250
3.734% 2024/12/15
BED BATH & BEYOND INC 5.165%
70,000.000 52,859.800
2044/8/1
BENCHMARK 2018-B1
MORTGAGE TRUST 3.571% 370,000.000 373,363.300
2051/1/15
BERKSHIRE HATHAWAY INC
20,000.000 19,330.800
3.125% 2026/3/15
BERKSHIRE HATHAWAY INC
25,000.000 24,427.000
2.75% 2023/3/15
BLACK HILLS CORP 3.15%
10,000.000 9,199.200
2027/115
BNP PARIBAS SA 3.8% 2024/1/10 200,000.000 195,964.000
BNP PARIBAS SA 4.625% 2027/3/13 200,000.000 196,564.000
BPCE SA 5.7% 2023/10/22 200,000.000 208,908.000
BRIGHTHOUSE FINANCIAL INC
20,000.000 16,825.000
4.7% 2047/6/22
BROADCOM CRP/ CAYMN FI
155,000.000 144,650.650
3.875% 2027/1/15
BROADCOM CRP/ CAYMN FI
240,000.000 220,548.000
3.125% 2025/1/15
BROADCOM CRP/ CAYMN FH
65,000.000 60,947.250
2.65% 2023/1/15
BROADCOM CRP/ CAYMN Fl 3%
110,000.000 106,749.500
2022/1/15
BURLINGTON NORTHERN SANTA
38,000.000 47,122.280
FE LLC 6.15% 2037/5/1
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CABELA'S CREDIT CARD MASTER
260,000.000 255,587.800
NOTE TRUST 2.25% 2023/7/17
CALIFORNIA INSTITUTE OF
40,000.000 41,797.600
TECHNOLOGY 4.321% 2045/8/1
CAMPBELL SOUP CO 3.95%
35,000.000 33,900.650
2025/3/15
CAMPBELL SOUP CO 3.65%
185,000.000 181,394.350
2023/3/15
CAPITAL ONE FINANCIAL CORP
80,000.000 78,856.000
2.5% 2020/5/12
CAPITAL ONE FINANCIAL CORP
45,000.000 42,571.350
3.8% 2028/1/31
CAPITAL ONE FINANCIAL CORP
100,000.000 97,720.000
4.2% 2025/10/29
CAPITAL ONE FINANCIAL CORP
65,000.000 60,661.900
3.75% 2026/7/28
CAPITAL ONE MULTI-ASSET
EXECUTION TRUST 1.33% 670,000.000 659,956.700
2022/6/15
CAPITAL ONE NA/MCLEAN VA
250,000.000 246,785.000
2.35% 2020/1/31
CARGILL INC 3.25% 2023/3/1 30,000.000 29,660.100
CARMAX AUTO OWNER TRUST
130,000.000 129,812.800
2.44% 2020/11/16
CAROLINA POWER & LIGHT CO
25,000.000 25,301.000
5.3% 2019/1/15
CBS CORP 3.7% 2028/6/1 65,000.000 61,043.450
CELGENE CORP 3.9% 2028/2/20 40,000.000 38,495.200
CELGENE CORP 3.875% 2025/8/15 39,000.000 38,187.240
CENTERPOINT ENERGY
HOUSTON ELECTRIC LLC 3.95% 20,000.000 19,510.200
2048/3/1
CENTERPOINT ENERGY
130,000.000 120,627.000
RESOURCES CORP 4.1% 2047/9/1
CFCRE COMMERCIAL
MORTGAGE TRUST 2016-C6 3.06% 250,000.000 243,375.000
2049/11/10
CGCMT 2015-P1 A5 3.717%
85,000.000 85,268.600
2048/9/15
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CHARLES SCHWAB CORP/THE
400,000.000 399,876.000
4.625% 2099/12/31
CHARTER COMM OPT LLC/CAP
160,000.000 160,849.600
4.5% 2024/2/1
CHARTER COMM OPT LLC/CAP
100,000.000 99,903.000
5.75% 2048/4/1
CHARTER COMM OPT LLC/CAP
275,000.000 297,222.750
6.484% 2045/10/23
CHARTER COMM OPT LLC/CAP
80,000.000 81,288.800
4.908% 2025/7/23
CIGNA CORP 3.05% 2027/10/15 30,000.000 27,160.200
CIGNA CORP 3.25% 2025/4/15 45,000.000 42,375.600
CIMAREX ENERGY CO 3.9%
230,000.000 222,053.500
2027/5/15
CIMAREX ENERGY CO 4.375%
394,000.000 398,448.260
2024/6/1
CISCO SYSTEMSINC 2.2%
5,000.000 4,719.950
2023/9/20
CITIBANK CREDIT CARD
755,000.000 752,304.650
ISSUANCE TRUST 2.88% 2023/1/23
CITIBANK NA 1.85% 2019/9/18 250,000.000 246,857.500
CITIGROUP INC 2.45% 2020/1/10 155,000.000 153,212.850
CITIGROUP INC 3.668% 2028/7/24 25,000.000 23,718.750
CITIGROUP INC 2.876% 2023/7/24 80,000.000 77,260.800
CITIGROUP INC 4.075% 2029/4/23 45,000.000 44,200.350
CITIGROUP INC 2.5% 2019/7/29 100,000.000 99,706.000
CITIGROUP INC 4.45% 2027/9/29 30,000.000 29,535.000
CITIGROUP INC 4.4% 2025/6/10 265,000.000 263,900.250
CITIZENS FINANCIAL GROUP INC
35,000.000 33,727.400
2.375% 2021/7/28
CLOROX CO/THE 3.9% 2028/5/15 70,000.000 69,470.100
CME GROUP INC 3.75% 2028/6/15 40,000.000 40,333.600
COACH INC 4.125% 2027/7/15 20,000.000 18,954.600
COMCAST CORP 3.4% 2046/7/15 265,000.000 214,612.900
COMCAST CORP 2.35% 2027/1/15 16,000.000 14,121.280
COMCAST CORP 3.15% 2028/2/15 25,000.000 23,212.500
COMCAST CORP 4% 2048/3/1 20,000.000 17,880.200
COMCAST CORP 3.15% 2026/3/1 71,000.000 66,861.410
COMM 2013-CCRE9 MORTGAGE
305,000.000 316,617.450
TRUST 4.23945% 2045/7/10
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COMM 2014-CCRE17 MORTGAGE
96,443.480 96,548.600
TRUST 3.012% 2047/5/10
COMM 2014-CR19 A5 3.796%
35,700.000 36,095.190
2047/8/10
COMM 2014-LC17 MORTGAGE
110,000.000 112,021.800
TRUST 3.917% 2047/10/10
COMM 2014-UBS2 MORTGAGE
555,000.000 565,844.700
TRUST 3.961% 2047/3/10
COMM 2015-CCRE25 MORTGAGE
330,000.000 331,029.600
TRUST 3.537% 2048/8/10
COMM 2015-DC1 A5 3.35%
40,000.000 39,264.800
2048/2/10
COMM 2015-LC19 A4 MORTGAGE
105,000.000 102,489.450
TRUST 3.183% 2048/2/10
COMMERZBANK AG 8.125%
285,000.000 325,812.000
2023/9/19
CONCHO RESOURCES INC 3.75%
30,000.000 28,861.500
2027/10/1
CONTINENTAL RESOURCES
475,000.000 482,970.500
INC/OK 4.5% 2023/4/15
CONTL AIRLINES 2012-1 A 4.15%
45,234.380 45,781.260
2024/4/11
CORNING INC 4.375% 2057/11/15 290,000.000 253,222.200
COX COMMUNICATIONS INC
65,000.000 61,564.100
3.15% 2024/8/15
CRANE CO 4.2% 2048/3/15 35,000.000 32,995.900
CREDIT AGRICOLE SA/LONDON
250,000.000 245,257.500
3.375% 2022/1/10
CREDIT AGRICOLE SA/LONDON
250,000.000 236,287.500
3.25% 2024/10/4
CREDIT SUISSE GROUP AG 3.869%
250,000.000 237,622.500
2029/1/12
CSAIL 2015-C1 COMMERCIAL
MORTGAGE TRUST 3.505% 165,000.000 163,828.500
2050/4/15
CSAIL COMMERCIAL MORTGAGE
205,000.000 204,704.800
TRUST 2.9699% 2050/4/15
CSAIL COMMERCIAL MORTGAGE
230,000.000 232,875.000
TRUST 4.0331% 2051/4/15
CSAIL_15-C3 3.7182% 2048/8/15 150,000.000 150,304.500
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CSX CORP 4.3% 2048/3/1 30,000.000 29,196.900
CSX CORP 2.6% 2026/11/1 110,000.000 100,047.200
CSX CORP 3.8% 2046/11/1 65,000.000 58,762.600
CSX CORP 3.25% 2027/6/1 155,000.000 146,859.400
CVSHEALTH CORP 4.3% 2028/3/25 300,000.000 297,561.000
CVSHEALTH CORP 3.35% 2021/3/9 65,000.000 64,928.500
CVSHEALTH CORP 5.05%
20,000.000 20,589.000
2048/3/25
CVSHEALTH CORP 3.125%
400,000.000 399,640.000
2020/3/9
CVSHEALTH CORP 3.7% 2023/3/9 210,000.000 208,914.300
DELPHI CORP 4.15% 2024/3/15 7,000.000 6,988.730
DEUTSCHE BANK AG 3.375%
70,000.000 67,932.200
2021/5/12
DEUTSCHE BANK AG 4.1%
75,000.000 70,861.500
2026/1/13
DEUTSCHE BANK AG/NEW YORK
440,000.000 383,011.200
NY 4.875% 2032/12/1
DEVON ENERGY CORP 5.85%
20,000.000 22,094.200
2025/12/15
DIAMOND 1 FIN/DIAMOND 2 8.35%
80,000.000 97,940.000
2046/7/15
DIAMOND 1 FIN/DIAMOND 2 4.42%
75,000.000 76,126.500
2021/6/15
DIAMONDBACK ENERGY INC
100,000.000 99,500.000
5.375% 2025/5/31
DISCOVER BANK 3.1% 2020/6/4 250,000.000 248,757.500
DOLLAR GENERAL CORP 4.15%
9,000.000 9,003.150
2025/11/1
DOMINION ENERGY INC 2.579%
20,000.000 19,755.600
2020/7/1
DOW CHEMICAL CO/THE 4.375%
9,000.000 8,559.450
2042/11/15
DR PEPPER SNAPPLE GROUP INC
15,000.000 13,785.900
4.42% 2046/12/15
DRIVE AUTO RECEIVABLES
95,462.860 95,375.980
TRUST 1.85% 2020/4/15
DTE ELECTRIC CO 3.75% 2047/8/15 40,000.000 37,596.400
DTE ENERGY CO 2.4% 2019/12/1 20,000.000 19,772.800
DTE ENERGY CO 3.3% 2022/6/15 320,000.000 315,942.400
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DUKE ENERGY CORP 3.55%
115,000.000 115,945.300
2021/9/15
DUKE ENERGY CORP 3.15%
100,000.000 93,231.000
2027/8/15
DUKE ENERGY CORP 2.4%
205,000.000 197,007.050
2022/8/15
DUKE ENERGY CORP 3.95%
150,000.000 151,581.000
2023/10/15
DUKE ENERGY FLORIDA LLC
150,000.000 175,804.500
5.9% 2033/3/1
DUKE ENERGY PROGRESS INC
40,000.000 41,057.200
4.375% 2044/3/30
DUKE ENERGY PROGRESS LLC
65,000.000 64,728.950
4.15% 2044/12/1
DUKE UNIVERSITY 4.077%
28,000.000 28,276.360
2048/10/1
DXC TECHNOLOGY CO 2.875%
10,000.000 9,909.700
2020/3/27
EASTMAN CHEMICAL CO 4.65%
5,000.000 4,883.250
2044/10/15
EASTMAN CHEMICAL CO 3.8%
23,000.000 22,748.150
2025/3/15
EASTMAN CHEMICAL CO 2.7%
20,000.000 19,882.200
2020/1/15
EATON CORP 4.15% 2042/11/2 15,000.000 14,431.350
EATON CORP 2.75% 2022/11/2 63,000.000 61,218.990
EBAY INC 4% 2042/7/15 25,000.000 21,330.000
ECOLAB INC 2.7% 2026/11/1 55,000.000 51,000.400
ECOLAB INC 2.25% 2020/1/12 20,000.000 19,727.400
ECOPETROL SA 4.125% 2025/1/16 100,000.000 98,250.000
EDWARDS LIFESCIENCES CORP
40,000.000 40,007.200
4.3% 2028/6/15
El DU PONT DE NEMOURS & CO
25,000.000 24,682.250
2.2% 2020/5/1
EL PASO PIPELINE PART OP 6.5%
41,000.000 43,047.130
2020/4/1
EL PASO PIPELINE PART OP 5%
40,000.000 41,518.400
2021/10/1
ENBRIDGE INC 6.25% 2078/3/1 90,000.000 87,845.400
ENBRIDGE INC 5.5% 2077/7/15 870,000.000 816,712.500
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ENTERGY CORP 2.95% 2026/9/1 20,000.000 18,308.200
ENTERGY CORP 4% 2022/7/15 45,000.000 45,549.000
ENTERGY TEXASINC 3.45%
40,000.000 38,534.000
2027/12/1
EOG RESOURCES INC 2.45%
150,000.000 148,282.500
2020/4/1
EOG RESOURCES INC 3.9%
120,000.000 117,031.200
2035/4/1
EOG RESOURCES INC 4.15%
39,000.000 39,905.190
2026/1/15
EQUIFAX INC 2.3% 2021/6/1 10,000.000 9,634.300
EQUIFAX INC 3.6% 2021/8/15 60,000.000 59,805.600
EVERSOURCE ENERGY 2.9%
35,000.000 33,154.800
2024/10/1
EXELON CORP 5.625% 2035/6/15 72,000.000 81,726.480
EXELON CORP 3.4% 2026/4/15 10,000.000 9,497.500
EXELON CORP 2.45% 2021/4/15 5,000.000 4,850.450
EXELON CORP 2.85% 2020/6/15 90,000.000 89,202.600
FEDEX CORP 3.875% 2042/8/1 75,000.000 67,018.500
FEDEX CORP 4.55% 2046/4/1 55,000.000 53,988.000
FEDEX CORP 4.1% 2045/2/1 12,000.000 11,010.960
FEDEX CORP 4.4% 2047/1/15 70,000.000 66,516.100
FIDELITY NATIONAL INFORM
6,000.000 5,935.380
3.5% 2023/4/15
FIDELITY NATIONAL INFORM
110,000.000 106,984.900
4.75% 2048/5/15
FIDELITY NATIONAL INFORM
10,000.000 9,327.100
4.5% 2046/8/15
FLORIDA POWER & LIGHT CO
95,000.000 92,430.250
3.125% 2025/12/1
FLORIDA POWER & LIGHT CO
10,000.000 12,077.300
5.69% 2040/3/1
FLORIDA POWER & LIGHT CO
10,000.000 9,552.600
3.8% 2042/12/15
FLORIDA POWER & LIGHT CO
16,000.000 15,928.320
4.05% 2042/6/1
FLORIDA POWER & LIGHT CO
10,000.000 10,085.200
4.125% 2048/6/1
FLORIDA POWER & LIGHT CO
40,000.000 37,566.000
3.7% 2047/12/1
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FLORIDA POWER CORP 3.1%
25,000.000 24,949.500
2021/8/15
FLORIDA POWER CORP 6.4%
47,000.000 60,278.910
2038/6/15
FORD CREDIT AUTO OWNER
440,000.000 434,244.800
TRUST 2016-A 1.6% 2021/6/15
FORD MOTOR CO 4.346% 2026/12/8 245,000.000 240,707.600
FORD MOTOR CO 5.291% 2046/12/8 145,000.000 140,351.300
FORDF 2015-4 A1 1.77% 2020/8/15 200,000.000 199,924.000
FORDF 2016-1 A1 1.76% 2021/2/15 410,000.000 408,032.000
GCCFC 2006-GG7 AM 5.7574%
8,229.910 8,231.390
2038/7/1
GE CAPITAL INTL FUNDING
200,000.000 191,534.000
3.373% 2025/11/15
GE CAPITAL INTL FUNDING
200,000.000 193,902.000
4.418% 2035/11/15
GENERAL DYNAMICS CORP 3.75%
295,000.000 298,348.250
2028/5/15
GENERAL ELECTRIC CAPITAL
40,000.000 46,805.600
CORP 6.15% 2037/8/7
GENERAL ELECTRIC CO 4.5%
6,000.000 5,860.800
2044/3/11
GENERAL ELECTRIC CO 5%
385,000.000 378,262.500
2099/12/31
GENERAL ELECTRIC CO 4.125%
5,000.000 4,617.200
2042/10/9
GENERAL MOTORS CO 5.4%
250,000.000 243,097.500
2048/4/1
GENERAL MOTORS FINANCIAL
164,000.000 160,455.960
CO INC 3.95% 2024/4/13
GENERAL MOTORS FINANCIAL
45,000.000 44,851.950
CO INC 3.55% 2021/4/9
GENERAL MOTORS FINANCIAL
45,000.000 45,744.300
CO INC 4.375% 2021/9/25
GENERAL MOTORS FINANCIAL
109,000.000 108,401.590
CO INC 3.2% 2020/7/13
GENERAL MOTORS FINANCIAL
110,000.000 107,500.800
CO INC 2.45% 2020/11/6
GEORGIA POWER CO 2% 2020/3/30 40,000.000 39,291.200
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GEORGIA POWER CO 3.25%
50,000.000 47,040.000
2027/3/30
GILEAD SCIENCESINC 2.5%
105,000.000 100,033.500
2023/9/1
GILEAD SCIENCESINC 4.75%
80,000.000 83,038.400
2046/3/1
GILEAD SCIENCESINC 2.55%
90,000.000 89,049.600
2020/9/1
GILEAD SCIENCESINC 4.15%
110,000.000 105,490.000
2047/3/1
GOLDMAN SACHS BANK
10,000.000 10,015.000
USA/NEW YORK NY 3.2% 2020/6/5
GOLDMAN SACHS GROUP
190,000.000 196,503.700
INC/THE 5.375% 2020/3/15
GOLDMAN SACHS GROUP
330,000.000 321,274.800
INC/THE 3.2% 2023/2/23
GOLDMAN SACHS GROUP
185,000.000 178,132.800
INC/THE 3.85% 2027/1/26
GOLDMAN SACHS GROUP
80,000.000 78,836.800
INC/THE 2.6% 2020/12/27
GOLDMAN SACHS GROUP
175,000.000 166,090.750
INC/THE 3.691% 2028/6/5
GOLDMAN SACHS GROUP
320,000.000 321,020.800
INC/THE 3.13878% 2022/10/31
GOLDMAN SACHS GROUP
210,000.000 207,251.100
INC/THE 4.223% 2029/5/1
GOLDMAN SACHS GROUP
85,000.000 84,296.200
INC/THE 3.49063% 2026/5/15
GOLDMAN SACHS GROUP
7,000.000 6,998.390
INC/THE 2.625% 2019/1/31
GOLDMAN SACHS GROUP
180,000.000 180,275.400
INC/THE 4% 2024/3/3
GOLDMAN SACHS GROUP
5,000.000 5,099.250
INC/THE 4.8% 2044/7/8
GOLDMAN SACHS GROUP
156,000.000 155,124.840
INC/THE 2.55% 2019/10/23
GOLDMAN SACHS GROUP
56,000.000 55,404.160
INC/THE 2.6% 2020/4/23
GOLDMAN SACHS GROUP
40,000.000 39,391.600
INC/THE 2.875% 2021/2/25
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GOLDMAN SACHS GROUP
130,000.000 128,585.600
INC/THE 2.75% 2020/9/15
HARRIS CORP 4.854% 2035/4/27 10,000.000 10,315.700
HARRIS CORP 2.7% 2020/4/27 10,000.000 9,903.100
HARRIS CORP 4.4% 2028/6/15 170,000.000 172,337.500
HARTFORD FINL SVCS GRP 4.3%
15,000.000 14,176.200
2043/4/15
HASBRO INC 3.5% 2027/9/15 20,000.000 18,757.000
HCA INC 6.5% 2020/2/15 140,000.000 145,600.000
HESS CORP 5.8% 2047/4/1 45,000.000 47,451.600
HOME DEPOT INC/THE 2.125%
10,000.000 8,930.900
2026/9/15
HOME DEPOT INC/THE 3% 2026/4/1 30,000.000 28,617.900
HONEYWELL INTERNATIONAL
120,000.000 110,820.000
INC 2.5% 2026/11/1
HSBC HOLDINGS PLC 3.262%
200,000.000 196,590.000
2023/3/13
HSBC HOLDINGS PLC 4.375%
400,000.000 394,536.000
2026/11/23
HUMANA INC 4.8% 2047/3/15 15,000.000 15,392.700
HUNTINGTON INGALLS
440,000.000 416,539.200
INDUSTRIES INC 3.483% 2027/12/1
HUNTINGTON INGALLS
141,000.000 146,992.500
INDUSTRIES INC 5% 2025/11/15
HYUNDAI CAPITAL SERVICES
370,000.000 362,196.700
INC 3.75% 2023/3/5
ING BANK NV 5.8% 2023/9/25 290,000.000 307,687.100
ING GROEP NV 3.15% 2022/3/29 200,000.000 196,184.000
INTEL CORP 4.1% 2046/5/19 30,000.000 30,230.100
INTERCONTINENTAL EXCHANGE
65,000.000 64,394.850
INC 2.75% 2020/12/1
INTERNATIONAL PAPER CO
65,000.000 59,459.400
4.35% 2048/8/15
JOHN DEERE CAPITAL CORP
5,000.000 4,931.400
2.65% 2022/1/6
JOHNSON & JOHNSON 2.95%
40,000.000 38,467.600
2027/3/3
JOHNSON & JOHNSON 2.9%
115,000.000 109,964.150
2028/1/15
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JPMBB 2015-C28 A4 3.2274%
300,000.000 292,770.000
2048/10/15
JPMBB 2016-C1 ASB 3.3158%
340,000.000 338,092.600
2049/3/15
JPMCC 2012-C6 A3 3.5074%
164,997.290 165,728.220
2045/5/15
JPMORGAN CHASE & CO 2.75%
455,000.000 451,309.950
2020/6/23
JPMORGAN CHASE & CO 3.514%
1,255,000.000 1,255,953.800
2022/6/18
JPMORGAN CHASE & CO 3.375%
35,000.000 34,129.900
2023/5/1
JPMORGAN CHASE & CO 3.782%
430,000.000 418,910.300
2028/2/1
JPMORGAN CHASE & CO 3.22%
70,000.000 67,657.100
2025/3/1
JPMORGAN CHASE & CO 3.559%
220,000.000 217,285.200
2024/4123
JPMORGAN CHASE & CO 3.57156%
25,000.000 25,489.500
2023/10/24
JPMORGAN CHASE & CO 3.54%
30,000.000 28,640.700
2028/5/1
JPMORGAN CHASE & CO 2.776%
842,000.000 816,192.700
2023/4/25
JUNIPER NETWORKS INC 4.35%
5,000.000 4,984.950
2025/6/15
KENNAMETAL INC 4.625%
85,000.000 83,509.950
2028/6/15
KEY CORP 2.9% 2020/9/15 50,000.000 49,558.000
KINDER MORGAN INC/DE 4.3%
290,000.000 291,980.700
2025/6/1
KINDER MORGAN INC/DE 5.55%
585,000.000 614,647.800
2045/6/1
KLA-TENCOR CORP 4.65%
83,000.000 85,668.450
2024/111
KRAFT HEINZ FOODS CO 3.5%
100,000.000 98,926.000
2022/6/6
KRAFT HEINZ FOODS CO 5.375%
30,000.000 31,053.900
2020/2/10
L3 TECHNOLOGIES INC 3.85%
280,000.000 270,804.800
2026/12/15
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L3 TECHNOLOGIES INC 3.85%
255,000.000 254,227.350
2023/6/15
L3 TECHNOLOGIES INC 3.95%
35,000.000 34,500.900
2024/5/28
LAM RESEARCH CORP 2.75%
50,000.000 49,666.000
2020/3/15
LAM RESEARCH CORP 2.8%
22,000.000 21,589.040
2021/6/15
LB-UBS COMMERCIAL
MORTGAGE TRUST 2007-C6 2,676.910 2,676.610
6.114% 2040/7/15
LEAR CORP 3.8% 2027/9/15 25,000.000 23,471.750
LLOYDS BANK PLC 6.5% 2020/9/14 290,000.000 305,691.900
LLOYDS BANKING GROUP PLC
200,000.000 196,088.000
4.582% 2025/12/10
LLOYDS BANKING GROUP PLC
200,000.000 195,338.000
3% 2022/1/11
LOCKHEED MARTIN CORP 3.1%
195,000.000 192,470.850
2023/1/15
LOCKHEED MARTIN CORP 4.7%
330,000.000 354,172.500
2046/5/15
LOCKHEED MARTIN CORP 4.5%
69,000.000 71,817.960
2036/5/15
LOCKHEED MARTIN CORP 3.55%
80,000.000 78,834.400
2026/1/15
LOCKHEED MARTIN CORP 4.09%
10,000.000 9,584.800
2052/9/15
LOCKHEED MARTIN CORP 3.8%
30,000.000 27,860.400
2045/3/1
LOCKHEED MARTIN CORP 2.9%
147,000.000 140,095.410
2025/3/1
LOEWS CORP 4.125% 2043/5/15 50,000.000 46,261.500
LORILLARD TOBACCO CO 3.75%
100,000.000 96,701.000
2023/5/20
LORILLARD TOBACCO CO 6.875%
515,000.000 545,421.050
2020/5/1
LOWE'S COS INC 3.375% 2025/9/15 45,000.000 44,152.200
MAPLE ESCROW SUBSIDIARY
64,000.000 64,372.480
INC 4.057% 2023/5/25
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MAPLE ESCROW SUBSIDIARY
90,000.000 90,081.000
INC 3.551% 2021/5/25
MARATHON PETROLEUM CORP
27,000.000 26,070.660
4.75% 2044/9/15
MARSH & MCLENNAN COSINC
5,000.000 4,890.000
3.5% 2025/3/10
MARSH & MCLENNAN COSINC
436,000.000 430,955.480
3.75% 2026/3/14
MARSH & MCLENNAN COSINC
90,000.000 89,033.400
4.35% 2047/1/30
MARSH & MCLENNAN COSINC
115,000.000 113,818.950
3.5% 2024/6/3
MASSACHUSETTS INSTITUTE OF
15,000.000 16,227.450
TECHNOLOGY 4.678% 2099/12/31
MCDONALD'S CORP 4.45% 2047/3/1 65,000.000 64,773.800
MCDONALD'S CORP 4.6% 2045/5/26 15,000.000 15,228.150
MCDONALD'S CORP 4.875%
15,000.000 15,864.600
2045/12/9
MCDONALD'S CORP 4.7% 2035/12/9 10,000.000 10,434.700
MCDONALD'S CORP 2.75%
10,000.000 9,930.600
2020/12/9
MEDTRONIC INC 3.5% 2025/3/15 110,000.000 109,325.700
MEDTRONIC INC 3.15% 2022/3/15 150,000.000 149,086.500
MEDTRONIC INC 4.625% 2045/3/15 70,000.000 75,255.600
MEMORIAL SLOAN-KETTERING
18,000.000 18,288.900
CANCER CENTER 4.2% 2055/7/1
MERCK & CO INC 2.75% 2025/2/10 30,000.000 28,775.100
METLIFE INC 3% 2025/3/1 30,000.000 28,594.200
MICROSOFT CORP 3.95% 2056/8/8 50,000.000 49,699.500
MICROSOFT CORP 3.7% 2046/8/8 105,000.000 102,331.950
MICROSOFT CORP 4.5% 2057/2/6 115,000.000 126,195.250
MICROSOFT CORP 3.3% 2027/2/6 100,000.000 98,853.000
MID-ATLANTIC INTERSTATE
TRANSMISSION LLC 4.1% 30,000.000 30,012.600
2028/5/15
MIDAMERICAN ENERGY
40,000.000 48,470.400
HOLDINGS CO 5.95% 2037/5/15
MITSUBISHI UFJFINANCIAL
60,000.000 58,656.600
GROUP INC 2.998% 2022/2/22
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MITSUBISHI UFJFINANCIAL
40,000.000 38,535.200
GROUP INC 2.665% 2022/7/25
MITSUBISHI UFRJ FINANCIAL
135,000.000 135,060.750
GROUP INC 3.535% 2021/7/26
MIZUHO FINANCIAL GROUP INC
220,000.000 214,418.600
2.953% 2022/2/28
MOLSON COORS BREWING CO
55,000.000 53,994.600
2.25% 2020/3/15
MORGAN STANLEY 3.75%
130,000.000 130,124.800
2023/2/25
MORGAN STANLEY 2.625%
60,000.000 58,257.600
2021/1117
MORGAN STANLEY 3.772%
280,000.000 269,337.600
2029/1/24
MORGAN STANLEY 2.375%
165,000.000 164,227.800
2019/7/23
MORGAN STANLEY 2.65%
25,000.000 24,793.500
2020/127
MORGAN STANLEY 2.8% 2020/6/16 470,000.000 465,708.900
MORGAN STANLEY 3.95%
1,000.000 961.500
2027/4/23
MORGAN STANLEY 4.375%
50,000.000 48,427.500
2047/122
MORGAN STANLEY 3.125%
275,000.000 256,184.500
2026/7/27
MORGAN STANLEY 3.125%
195,000.000 189,900.750
2023/123
MORGAN STANLEY 3.591%
170,000.000 161,109.000
2028/7/22
MORGAN STANLEY CAPITAL |
640,000.000 640,396.800
TRUST 2015-MS1 3.458% 2048/5/15
MOTOROLA SOLUTIONSINC 4%
13,000.000 12,692.160
2024/9/1
MOTOROLA SOLUTIONSINC 3.5%
40,000.000 39,634.000
2021/9/1
MSBAM 2014-C19 A4 3.526%
85,000.000 84,365.900
2047/12/15
NEWMONT MINING CORP 4.875%
70,000.000 70,123.200
2042/3/15
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NISOURCE FINANCE CORP 3.49%
90,000.000 85,977.900
2027/5/15
NISSAN MASTER OWNER TRUST
610,000.000 612,257.000
RECEIVABLES 2.71163% 2021/6/15
NORFOLK SOUTHERN CORP 3.15%
50,000.000 47,243.500
2027/6/1
NORFOLK SOUTHERN CORP 2.9%
82,000.000 76,410.060
2026/6/15
NORTHERN NATURAL GASCO
240,000.000 233,726.400
4.3% 2049/1/15
NORTHERN STATES POWER
50,000.000 46,032.500
CO/MN 3.6% 2047/9/15
NORTHERN STATES POWER
40,000.000 36,185.200
CO/MN 3.6% 2046/5/15
NORTHROP GRUMMAN CORP
220,000.000 217,131.200
3.25% 2023/8/1
NORTHROP GRUMMAN CORP
125,000.000 117,946.250
4.03% 2047/10/15
NORTHROP GRUMMAN CORP
450,000.000 425,551.500
3.25% 2028/1/15
NORTHROP GRUMMAN CORP
270,000.000 256,740.300
2.93% 2025/1/15
NORTHROP GRUMMAN CORP
50,000.000 48,822.000
2.08% 2020/10/15
NORTHWEST FLORIDA TIMBER
145,000.000 138,293.750
FINANCE LLC 4.75% 2029/3/4
NOVARTIS CAPITAL CORP 3.1%
15,000.000 14,398.050
2027/5/17
NSTAR ELECTRIC CO 3.2%
45,000.000 42,986.700
2027/5/15
NUCOR CORP 3.95% 2028/5/1 10,000.000 9,927.100
NVENT FINANCE SARL 3.95%
120,000.000 118,309.200
2023/4/15
NVENT FINANCE SARL 3.95%
10,000.000 9,859.100
2023/4/15
OCCIDENTAL PETROLEUM CORP
70,000.000 68,019.700
2.7% 2023/2/15
OHIO POWER CO 4.15% 2048/4/1 30,000.000 30,189.600
ONCOR ELECTRIC DELIVERY CO
20,000.000 18,956.200
LLC 3.8% 2047/9/30
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ORACLE CORP 4% 2047/11/15 25,000.000 24,216.750
ORACLE CORP 4.375% 2055/5/15 15,000.000 15,074.100
ORACLE CORP 2.95% 2025/5/15 160,000.000 153,899.200
ORACLE CORP 4% 2046/7/15 95,000.000 91,757.650
ORACLE CORP 2.65% 2026/7/15 55,000.000 51,224.250
ORIX CORP 2.9% 2022/7/18 170,000.000 164,437.600
OWENS CORNING 4.4% 2048/1/30 15,000.000 12,558.000
PACIFICORP 5.75% 2037/4/1 105,000.000 125,825.700
PATTERSON-UTI ENERGY INC
200,000.000 186,528.000
3.95% 2028/2/1
PEPSICO INC 3% 2027/10/15 60,000.000 57,236.400
PEPSICO INC 3.45% 2046/10/6 40,000.000 36,009.600
PEPSICO INC 2.375% 2026/10/6 40,000.000 36,444.400
PETRO-CANADA 6.8% 2038/5/15 67,000.000 85,939.560
PFIZER INC 4.125% 2046/12/15 60,000.000 60,724.800
PHILIP MORRIS INTERNATIONAL
70,000.000 68,222.700
INC 3.375% 2025/8/11
PHILLIPS 66 3.9% 2028/3/15 140,000.000 136,610.600
PIONEER NATURAL RESOURCES
30,000.000 30,354.900
CO 3.95% 2022/7/15
PIONEER NATURAL RESOURCES
323,000.000 330,406.390
CO 4.45% 2026/1/15
PITNEY BOWES INC 3.625%
145,000.000 143,731.250
2020/9/15
PRESIDENT AND FELLOWS OF
HARVARD COLLEGE 3.3% 40,000.000 35,079.200
2056/7/15
PRESIDENT AND FELLOWS OF
HARVARD COLLEGE 3.15% 16,000.000 14,202.880
2046/7/15
PRINCIPAL FINANCIAL GROUP
10,000.000 10,114.100
INC 4.625% 2042/9/15
PRINCIPAL FINANCIAL GROUP
15,000.000 14,649.300
INC 3.125% 2023/5/15
PRINCIPAL FINANCIAL GROUP
15,000.000 13,901.700
INC 3.19% 2026/11/15
PULTEGROUP INC 5.5% 2026/3/1 100,000.000 99,750.000
QUALCOMM INC 4.3% 2047/5/20 140,000.000 127,603.000
QUALCOMM INC 4.8% 2045/5/20 159,000.000 154,460.550
QUALCOMM INC 3.45% 2025/5/20 35,000.000 33,667.200
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RELX CAPITAL INC 3.125%
5,000.000 4,886.050
2022/10/15
RELX CAPITAL INC 3.5% 2023/3/16 90,000.000 88,788.600
REPUBLIC SERVICES INC 3.2%
30,000.000 28,662.300
2025/3/15
REPUBLIC SERVICES INC 3.375%
325,000.000 306,956.000
2027/1115
REPUBLIC SERVICES INC 2.9%
20,000.000 18,468.400
2026/7/1
REYNOLDS AMERICAN INC 3.25%
11,000.000 10,969.640
2020/6/12
REYNOLDS AMERICAN INC 4%
30,000.000 30,163.800
2022/6/12
ROCKWELL COLLINSINC 2.8%
145,000.000 141,314.100
2022/3/15
ROGERS COMMUNICATIONS INC
15,000.000 14,219.250
4.3% 2048/2/15
RPM INTERNATIONAL INC 3.75%
20,000.000 18,882.600
2027/3/15
RYDER SYSTEM INC 2.65%
90,000.000 89,152.200
2020/3/2
SANTANDER UK GROUP
50,000.000 49,340.500
HOLDINGS PLC 3.125% 2021/1/8
SANTANDER UK GROUP
580,000.000 560,691.800
HOLDINGS PLC 3.373% 2024/1/5
SANTANDER UK GROUP
65,000.000 64,129.650
HOLDINGS PLC 2.875% 2020/10/16
SANTANDER UK PLC 7.95%
30,000.000 36,212.100
2029/10/26
SANTANDER UK PLC 5% 2023/11/7 200,000.000 202,626.000
SDART 2016-3 A3 1.5% 2020/8/15 36,923.420 36,892.400
SEAGATE HDD CAYMAN 4.75%
30,000.000 28,658.100
2025/1/1
SEMPRA ENERGY 2.83919%
60,000.000 60,025.800
2021/1/15
SHERWIN-WILLIAMS CO/THE 4.5%
155,000.000 149,795.100
2047/6/1
SLMA 2004-B A3 2.67063% 2024/3/15 331,902.850 331,222.440
SLMA 2005-A A3 2.54063%
408,207.240 407,578.600
2023/6/15
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SOUTHERN POWER CO 2.375%
80,000.000 78,818.400
2020/6/1
SOUTHWEST AIRLINES CO 2.75%
30,000.000 29,073.300
2022/11/16
SOUTHWESTERN PUBLIC
70,000.000 68,643.400
SERVICE CO 3.3% 2024/6/15
SPIRIT AEROSY STEMS INC 3.95%
320,000.000 320,240.000
2023/6/15
SPRINT SPECTRUM / SPEC | 3.36%
1,202,500.000 1,194,984.370
2021/9/20
SPRINT SPECTRUM / SPEC | 4.738%
300,000.000 297,720.000
2025/3/20
STARBUCKS CORP 3.75% 2047/12/1 20,000.000 17,509.000
STATE STREET CORP 5.25%
301,000.000 310,195.550
2099/12/31
STRYKER CORP 3.375% 2025/11/1 50,000.000 48,418.000
SYNCHRONY BANK 3.65%
360,000.000 357,541.200
2021/5/24
SYNCHRONY FINANCIAL 3%
235,000.000 234,588.750
2019/8/15
SYNCHRONY FINANCIAL 2.7%
100,000.000 98,837.000
2020/2/3
SYNOVUS FINANCIAL CORP
30,000.000 28,650.000
3.125% 2022/11/1
SY SCO CORP 3.55% 2025/3/15 55,000.000 53,700.900
TAMPA ELECTRIC CO 4.3%
40,000.000 39,494.000
2048/6/15
TAOT 2017-D A3 1.93% 2022/1/18 480,000.000 471,484.800
TENET HEALTHCARE CORP 6%
85,000.000 88,081.250
2020/10/1
TEVA PHARMACEUTICALS NE
75,000.000 73,574.250
1.7% 2019/7/19
TEXASINSTRUMENTS INC 4.15%
20,000.000 20,347.600
2048/5/15
THERMO FISHER SCIENTIFIC INC
10,000.000 9,339.000
3.2% 2027/8/15
THERMO FISHER SCIENTIFIC INC
60,000.000 60,952.200
4.15% 2024/2/1
THERMO FISHER SCIENTIFIC INC
15,000.000 13,883.700
2.95% 2026/9/19
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TORONTO-DOMINION BANK/THE
65,000.000 64,735.450
3.5% 2023/7/19
TOTAL SYSTEM SERVICES INC
45,000.000 44,475.300
3.75% 2023/6/1
TOTAL SYSTEM SERVICES INC
30,000.000 30,152.100
3.8% 2021/4/1
TOTAL SYSTEM SERVICES INC
130,000.000 130,111.800
4% 2023/6/1
TOYOTA MOTOR CORP 3.669%
30,000.000 29,944.200
2028/7/20
TRANSCANADA PIPELINESLTD
430,000.000 412,335.600
2.5% 2022/8/1
TRANSCANADA PIPELINESLTD
60,000.000 61,208.400
4.875% 2048/5/15
TRANSCONTINENTAL GAS PIPE
47,000.000 57,055.650
LINE CO LLC 7.85% 2026/2/1
TRIMBLE INC 4.15% 2023/6/15 10,000.000 9,956.500
TYCO ELECTRONICS GROUP SA
10,000.000 9,809.800
3.45% 2024/8/1
TYSON FOODS INC 3.55% 2027/6/2 117,000.000 110,890.260
TYSON FOODS INC 4.55% 2047/6/2 20,000.000 19,079.400
TY SON FOODS INC 3.95% 2024/8/15 40,000.000 40,126.400
UBS GROUP FUNDING JERSEY
200,000.000 199,770.000
LTD 4.125% 2025/9/24
UBS GROUP FUNDING
SWITZERLAND AG 3.491% 200,000.000 196,460.000
2023/5/23
UNION PACIFIC CORP 3.875%
19,000.000 16,734.820
2055/2/1
UNION PACIFIC CORP 4.1%
275,000.000 240,311.500
2067/9/15
UNION PACIFIC CORP 3.75%
33,000.000 33,229.680
2024/3/15
UNION PACIFIC RR 2014-1 3.227%
8,624.020 8,419.280
2026/5/14
UNITED TECHNOLOGIES CORP
115,000.000 109,335.100
2.8% 2024/5/4
UNITED TECHNOLOGIES CORP
80,000.000 71,721.600
3.75% 2046/11/1
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UNITEDHEALTH GROUP INC
10,000.000 9,583.700
3.95% 2042/10/15
UNITEDHEALTH GROUP INC
20,000.000 19,860.200
4.25% 2043/3/15
UNITEDHEALTH GROUP INC
105,000.000 112,920.150
4.75% 2045/7/15
UNITEDHEALTH GROUP INC
50,000.000 50,070.000
3.35% 2022/7/15
UNITEDHEALTH GROUP INC
25,000.000 24,786.250
2.875% 2021/12/15
US BANCORP 3.15% 2027/4/27 60,000.000 57,250.800
US BANCORP 3.1% 2026/4/27 15,000.000 14,116.350
VERIZON COMMUNICATIONS INC
317,000.000 317,291.640
4.329% 2028/9/21
VERIZON COMMUNICATIONS INC
100,000.000 100,228.000
5.012% 2049/4/15
VERIZON COMMUNICATIONS INC
485,000.000 475,668.600
4.59% 2033/8/10
VERIZON COMMUNICATIONS INC
35,000.000 35,072.100
3.45% 2021/3/15
VERIZON COMMUNICATIONS INC
76,000.000 72,665.880
4.4% 2034/11/1
VERIZON COMMUNICATIONS INC
75,000.000 69,489.000
4.672% 2055/3/15
VERIZON COMMUNICATIONS INC
135,000.000 127,157.850
4.272% 2036/1/15
VERIZON COMMUNICATIONS INC
175,000.000 174,585.250
4.125% 2027/3/16
VIACOM INC 5.85% 2043/9/1 40,000.000 41,075.600
VIRGINIA ELECTRIC & POWER CO
120,000.000 116,588.400
2.75% 2023/3/15
VIRGINIA ELECTRIC & POWER CO
100,000.000 99,912.000
3.8% 2028/4/1
VIRGINIA ELECTRIC & POWER CO
110,000.000 108,493.000
4.2% 2045/5/15
VIRGINIA ELECTRIC & POWER CO
10,000.000 9,621.900
3.15% 2026/1/15
VIRGINIA ELECTRIC AND POWER
50,000.000 59,834.000
CO 6% 2037/5/15
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VIRGINIA ELECTRIC AND POWER
20,000.000 18,923.000
CO 4% 2043/1/15
VISA INC 3.15% 2025/12/14 95,000.000 92,246.900
VODAFONE GROUP PLC 4.125%
85,000.000 85,143.650
2025/5/30
VODAFONE GROUP PLC 3.75%
295,000.000 292,728.500
2024/1/16
VODAFONE GROUP PLC 5.25%
185,000.000 189,995.000
2048/5/30
WACHOVIA CORP 5.5% 2035/8/1 22,000.000 23,654.620
WAL-MART STORES INC 4.3%
18,000.000 18,601.740
2044/4/22
WALGREENS BOOTS ALLIANCE
35,000.000 32,279.450
INC 4.65% 2046/6/1
WALGREENS BOOTS ALLIANCE
100,000.000 98,443.000
INC 3.8% 2024/11/18
WALGREENS BOOTS ALLIANCE
15,000.000 14,170.500
INC 4.8% 2044/11/18
WALGREENS BOOTS ALLIANCE
165,000.000 154,562.100
INC 3.45% 2026/6/1
WALMART INC 4.05% 2048/6/29 25,000.000 25,193.500
WALMART INC 3.55% 2025/6/26 60,000.000 60,504.000
WEC ENERGY GROUP INC 3.375%
35,000.000 35,071.400
2021/6/15
WELLS FARGO & CO 4.125%
30,000.000 30,174.000
2023/8/15
WELLSFARGO & CO 3% 2026/4/22 200,000.000 186,262.000
WELLS FARGO & CO 2.625%
230,000.000 221,809.700
2022/7/22
WELLS FARGO & CO 3.069%
160,000.000 155,963.200
2023/1/24
WELLSFARGO & CO 3% 2026/10/23 77,000.000 71,430.590
WELLS FARGO & CO 4.3%
220,000.000 218,358.800
2027/7/22
WELLSFARGO & CO 2.6%
23,000.000 22,739.180
2020/7/22
WELLS FARGO & CO 3.55%
78,000.000 76,166.220
2025/9/29
WELLS FARGO BANK NA 2.6%
970,000.000 953,859.200
2021/1/15
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WESTROCK CO 3% 2024/9/15 60,000.000 56,681.400
WFCM 2015-C27 A5 3.451%
65,000.000 64,243.400
2048/2/15
WFCM 2015-NXS4 A4 3.718%
15,000.000 15,020.550
2048/12/15
WFCM 2016-LC25 XA 1.07563%
1,044,142.050 60,904.800
2059/12/1
WFNMT 2012-C A 2.23% 2022/8/15 250,000.000 249,842,500
WFRBS COMMERCIAL
MORTGAGE TRUST 2013-C14 315,396.970 314,100.680
2.977% 2046/6/15
WISCONSIN POWER & LIGHT CO
35,000.000 32,816.000
3.05% 2027/10/15
XEROX CORP 3.625% 2023/3/15 30,000.000 28,680.000
XILINX INC 2.95% 2024/6/1 60,000.000 57,047.400
79,130,899.300 | 77,010,178.140
(8,807,269,092) | (8,571,232,827)
8,807,269,092 8,571,232,827
(8,807,269,092) |  (8,571,232,827)
22,017,775181 |  21,550,378,728
(22,017,775,181) | (21,550,378,728)

)
)
54 36.1%
10 0.1%
100.0
213 24.0%
612 39.8%
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11 12
29 25 30 25

332,051,858 400,343,798
13,960,501,339 16,799,183,808
67,727,719 82,891,122
16,879,897 11,299,743
14,377,160,813 17,293,718,471
14,377,160,813 17,293,718,471
16,001,587 10,722,929
2,074,758 2,670,592
17,289,901 22,255,266
731,426 840,997
36,097,672 36,489,784
36,097,672 36,489,784
11,304,373,494 13,812,512,214
3,036,689,647 3,444,716,473
710,575,603 577,084,471
14,341,063,141 17,257,228,687
14,341,063,141 17,257,228,687
14,377,160,813 17,293,718,471
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11 12

28 27 29 26

29 25 30 25
4,588 2,957
1,738,850,840 191,067,780
1,738,855,428 191,064,823
222,707 300,590
4,084,803 5,171,643
34,040,703 43,097,810
731,936 850,848
39,080,149 49,420,891
1,699,775,279 240,485,714
1,699,775,279 240,485,714
1,699,775,279 240,485,714
158,940,943 44,210,158
1,154,535,867 3,036,689,647
848,592,715 1,312,484,980
848,592,715 1,312,484,980
507,273,271 708,182,598
507,273,271 708,182,598
3,036,689,647 3,444,716,473
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12
29 26
30 25
11 12
29 25 30 25
10,719,082,053 11,304,373,494
5,020,313,353 5,147,656,502
4,435,021,912 2,639,517,782
11,304,373,494 13,812,512,214
11 12
28 27 29 26
29 25 30 25
12
29 26
30 25
12

30

25
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o
@
11 29 25
37,006
1,557,452,910
1,557,415,904
12 30 25
30,019
147,853,464
147,883,483
11 29 25
12 30 25
12 29 26 30 25
11 12
29 25 30 25
1.2686 1.2494
10,000 12,686 10,000 12,494
FOFs 12,969,338,229 16,799,183,808
81,497,515 82,891,122
13,050,835,744 16,882,074,930
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FOFs
(1)
11 12
29 7 25 30 7 25
(@D) (@D)
15,187,517 14,957,645
13,001,134,057 16,115,671,971
13,016,321,574 16,130,629,616
13,016,321,574 16,130,629,616
27,923,815 12,558,477
3,248,025 4,262,826
27,933,000 36,660,226
41 40
648,000 648,000
59,752,881 54,129,569
59,752,881 54,129,569
10,228,617,309 12,597,198,758
() 2,727,951,384 3,479,301,289
596,553,512 780,045,686
12,956,568,693 16,076,500,047
12,956,568,693 16,076,500,047
13,016,321,574 16,130,629,616
)
11 12
( 28 7 26 ( 29 7 26
29 7 25 ) 30 7 25 )
(@D) (@D)
1,053,596,377 107,660,734
1,053,596,377 107,660,734
10,707 10,275
6,453,540 8,122,289
55,804,886 69,851,571
1,652,536 1,652,400
63,921,669 79,636,535
989,674,708 28,024,199
989,674,708 28,024,199
989,674,708 28,024,199
39,615,477 59,680,768
() 1,575,486,906 2,727,951,384
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929,551,449 1,575,151,307
929,551,449 1,575,151,307
727,146,202 792,144,833
727,146,202 792,144,833
() 2,727,951,384 3,479,301, 289
3)
( )
11 12
29 7 25 30 7 25
1. 10,228,617,309 12,597,198,758
2.1 1.2667 1.2762
a (12,667 ) (12,762 )
)
11 12
( 28 7 26 ( 29 7 26
29 7 25 ) 30 7 25 )
1. 0.2
2.
(301,434,120 ) (314,509,423 )
(3,963,990,216 ) (5,162,944,061 )
(295,119,392 ) (465,536,263 )
4,560,543,728 (1 5,942,989,747 (1
4,458 ) 4,717 )
(
11 12
( 28 7 26 ( 29 7 26
29 7 25 ) 30 7 25 )
1.
2.
(
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11 12
29 7 25 30 7 25
@ €Y)
O] @
(
)
()
11 12
29 7 25 30 7 25
1,056,106,282 91,788,673
1,056,106,282 91,788,673
)
)
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( )
11 12
29 7 25 30 7 25
(D) (D)
9,480,687,024 10,228,617,309
5,142,378,372 5,254,351,869
4,394,448,087 2,885,770,420
(4)
()
()

(D)
7,115,401,109 16,115,671,971
7,115,401,109 16,115,671,971

(1)

29 7 25 30 7 25

(@) )
674,076,610 130,268,180
170,982,575 56,630,797
9,681,072,678 12,755,666,685
494,214,048 651,741,640
1,204,097,272 1,336,781,633
2,979,563,964 2,975,699,108
25,880,312 13,196,899

31,034,767

161,026,167 192,401,220
7,580,543 9,121,734
81,683,471 77,016,386
15,511,212,407 18,198,524,282
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15,511,212,407 18,198,524,282
904,048 29,988,190
29,160,135
468 155
30,064,651 29,988,345
30,064,651 29,988,345
6,922,022,093 8,021,629,528
() 8,559,125,663 10,146,906,409
15,481,147,756 18,168,535,937
15,481,147,756 18,168,535,937
15,511,212,407 18,198,524,282
(2)
(
1.
@
(
)
@
)
(©))
2. @
@
3.
60 61
(
29 7 25 30 7 25

6,922,022,093

8,021,629,528
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2.1 2.2365 2.2649
¢ (22,365 ) (22,649 )
28 7 26 29 7 26
29 7 25 ) 30 7 25 )
1.
2.
(
3.
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29 7 25 30 7 25
) )
@ @
(
)
@) ®
( )
(
()
29 7 25 30 7 25
535,494,315 186,496,917
13,795,985 5,557,512
35,102,402 12,505,527
20,827,282 62,091,395
605,219,984 266,651,351
()
(
(
(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
30 7 25 )

) = () ()
282,702,630 285,037,110 2,334,480
15,549,546 15,580,950 31,404
330,960,451 336,270,000 5,309,549
90,257,189 90,990,200 733,011
376,787,155 379,440,000 2,652,845
3,031,341 3,036,000 4,659

6,036,016 5,088,000 48,016
7,973,916 8,115,040 141,124
830,595,614 841,992,792 11,397,178
207,897,480 207,160,800 736,680
3,325,800 3,362,700 36,900
19,065,000 18,930,000 135,000
18,550,350 18,564,000 13,650
33,864,000 34,408,000 544,000
2,226,596,488 2,248,875,592 39,008

2)
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( )
(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
(30 7 25 )
)
) ) )
3,623,759,438 3,640,589, 737 16,830,299
3,623,759,438 3,640,589,737 16,830,299
(QID)
1
2
C 2
( )
( )
29 7 25 30 7 25
) ()
1.
6,477,985,188 6,922,022,093
1,927,349,327 1,995,266,033
1,483,312,422 895,658,598
6,922,022,093 8,021,629,528
2.
744,670,351 614,739,658
FOFs F 5,813,160,768 7,115,401,109
364,190,974 291,488,761
3)
)
()
BGARIA 2.95% 1,900,000.00 2,175,500.00
09/03/24
BGARIA 3% 03/21/28 1,400,000.00 1,587,670.00
BGB 2.25% 06/22/23 2,900,000.00 3,240,315.00
BTPS 0.35% 06/15/20 1,000,000.00 994,300.00
BTPS 1.5% 08/01/19 3,425,000.00 3,469,251.00
BTPS 3.5% 03/01/30 1,590,000.00 1,680,630.00
BTPS 3.75% 08/01/21 1,850,000.00 1,990,415.00
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BTPS 4.5% 03/01/19
BTPS 5% 03/01/22

BTPS 5% 08/01/39
CZECH 3.875% 05/24/22
DBR 2.5% 07/04/44
DBR 3.25% 07/04/42
DBR 4% 01/04/37

DBR 6.25% 01/04/30
FRTR 4.25% 10/25/23
FRTR 4% 10/25/38
IRISH 4.4% 06/18/19
IRISH 5% 10/18/20
LITHUN 2.1% 05/26/47
RAGB 1.95% 06/18/19
RAGB 3.5% 09/15/21
REPHUN 1.75%
10/10/27
ROMANI
04/24124
SLOREP 1.25% 03/22/27
SLOREP 1.75% 11/03/40
SLOREP 2.25% 03/25/22
SPGB 1.4% 01/31/20
SPGB 3.45% 07/30/66
SPGB 3.75% 10/31/18
SPGB 4.2% 01/31/37

3.625%

UKT 1.5% 01/22/21
UKT 1.5% 07/22/47
UKT 1.75% 09/07/22
UKT 2.25% 09/07/23
UKT 2.5% 07/22/65
UKT 3.5% 01/22/45
UKT 4.25% 06/07/32
UKT 4.25% 12/07/27
UKT 4.5% 03/07/19

SGB 0.75% 05/12/28

417/531

3,950,000.00
3,750,000.00
2,575,000.00
2,900,000.00
3,400,000.00
1,425,000.00
1,350,000.00

250,000.00
3,600,000.00
2,850,000.00
2,500,000.00
2,400,000.00
1,100,000.00
2,000,000.00
1,300,000.00
1,450,000.00

1,400,000.00

1,350,000.00
1,500,000.00
1,600,000.00
3,375,000.00

900,000.00
1,725,000.00
2,375,000.00

1,500,000.00
1,410,000.00
1,050,000.00

700,000.00
1,150,000.00

825,000.00
2,900,000.00
1,850,000.00
2,050,000.00

3,000,000.00
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4,054,477.50
4,213,125.00
3,199,695.00
3,335,000.00
4,591,700.00
2,130,375.00
2,100,195.00

413,262.50
4,421,520.00
4,265,310.00
2,606,500.00
2,694,720.00
1,148,840.00
2,044,120.00
1,461,070.00
1,478,565.00

1,594,600.00

1,397,655.00
1,524,750.00
1,734,560.00
3,465,315.00
1,070,730.00
1,744,389.00
3,195,206.25
75,023,761.25

(9,763,592,289)

1,526,550.00
1,339,782.00
1,085,805.00
742,840.00
1,514,147.50
1,133,261.25
3,879,620.00
2,335,532.50
2,099,405.00
15,656,943.25

(2,291,080,505)

3,069,900.00
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SGB 1.5% 11/13/23 9,000,000.00 9,753,165.00

12,823,065.00

(161,827,080)

NGB 1.5% 02/19/26 4,000,000.00 3,950,800.00

3,950,800.00

(53,770,388)

DGB 1.5% 11/15/23 13,000,000.00 | 14,124,500.00

14,124,500.00

(246,755,015)

CZGB 0.45% 10/25/23 18,000,000.00 |  17,065,890.00

17,065,890.00

(86,524,062)

LGB 2.75% 12/22/26 100,000,000.00 | 96,180,000.00

96,180,000.00

(38,395,056)

POLGB 4% 10/25/23 3,500,000.00 3,754,450.00

3,754,450.00

(113,722,290)

12,755,666,685

(12,755,666,685)

MADRID 4.125% |  2,750,000.00 3,277,450.00
05/21/24

MADRID 4.3% 09/15/26 |  1,400,000.00 1,730,554.00

5,008,004.00

(651,741,640)

651,741,640

(651,741,640)

BGOSK 1.625% 930,000.00 924,838.50
04/30/28

BGOSK 1.75% 05/06/26 |  1,450,000.00 1,489,875.00

COE 0.75% 06/09/25 1,400,000.00 1,437,660.00

EDF FRN PERPETUAL 700,000.00 764,925.00

EFSF 1.8% 07/10/48 1,090,000.00 1,155,214.70

EU 3.75% 04/04/42 850,000.00 1,256,172.50

ICO 4.75% 04/30/20 1,300,000.00 1,412,333.00

NEDWBK 1.75% 600,000.00 625,260.00
07/09/20

9,066,278.70

418/531
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DBHNGR 3.125% 975,000.00 1,072,207.50
07/24/26
1,072,207.50
(156,896,123)
1,336,781,633
(1,336,781,633)
ACAFP 2.625% 03/17/27 900,000.00 933,390.00
AVLN FRN 12/04/45 580,000.00 592,702.00
BBVASM FRN 04/11/24 800,000.00 815,640.00
BERTEL FRN 04/23/75 600,000.00 596,940.00
BPLN 2.213% 09/25/26 1,000,000.00 1,081,550.00
ENBW FRN 04/05/77 470,000.00 495,685.50
ENEXIS 0.875% 500,000.00 497,400.00
04/28/26
INTNED FRN 02/25/26 885,000.00 932,613.00
OPBANK 0.25% | 1,185,000.00 1,188,637.95
05/11/23
ORAFP FRN 400,000.00 435,360.00
PERPETUAL
PKOBHB 0.125% 800,000.00 791,200.00
06/24/22
PKOBHB 0.75% | 1,400,000.00 1,405,740.00
01/24/24
POPSM 2.125% 10/08/19 | 1,700,000.00 1,746,920.00
SANTAN 0.875% | 1,000,000.00 1,015,050.00
04/25/24
SANTAN 3.25% 800,000.00 842,480.00
04/04/26
SHBASS FRN 01/15/24 730,000.00 738,249.00
TELEFO 3.987% 600,000.00 690,480.00
01/23/23
TOTAL FRN 550,000.00 560,010.00
PERPETUAL
UBIIM 2.875% 02/18/19 |  1,000,000.00 1,014,550.00
UBS 1.25% 09/01/26 500,000.00 492,680.00
UCGIM FRN 10/28/25 800,000.00 851,040.00
VAKBN 2.375% 900,000.00 872,100.00
05/04/21
18,590,417.45
(2,419,356,926)
ALVGR 4.5% 03/13/43 500,000.00 667,475.00

419/531




EDINETOOOO

OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooaod

HTHROW 6.25% 320,000.00 321,894.40
09/10/18
IGYGY 4.75% 01/31/34 800,000.00 950,880.00
SVTLN 3.625% 01/16/26 800,000.00 858,720.00
VW 2.375% 11/13/18 1,000,000.00 1,003,000.00
3,801,969.40
(556,342,182)
2,975,699,108
(2,975,699,108)
17,719,889,066
(17,719,889,066)
()L 0]
2. (0]
3.
31 53.7%
2 3.6%
8 6.5% 79T
22 13.3%
9 12.6%
1 0.9% 17.0%
5 3.1%
2 0.9% 0.9%
1 0.3% 0.3%
1 1.4% 1.4%
1 0.5% 0.5%
1 0.2% 0.2%
1 0.6% 0.6%
@ )
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11 12

29 25 30 25
183,967,855 264,749,704
8,296,328,233 10,768,750, 754
35,481,666 49,919,039
17,270,310 8,296,299
8,533,048,064 11,091,715,796
8,533,048,064 11,091,715,796
16,411,548 7,866,800
1,269,477 1,709,863
10,579,354 14,249,168
484,700 624,933
28,745,079 24,450,764
28,745,079 24,450,764
4,570,080,315 6,237,877,042
3,934,222,670 4,829,387,990
907,643,286 767,654,481
8,504,302,985 11,067,265,032
8,504,302,985 11,067,265,032
8,533,048,064 11,091,715,796
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11 12

28 27 29 26

29 25 30 25
2,463 1,727
1,049,930,300 410,948,285
1,049,932,763 410,946,558
116,935 185,358
2,424,217 3,167,703
20,202,534 26,398,335
484,996 631,268
23,228,682 30,382,664
1,026,704,081 441,329,222
1,026,704,081 441,329,222
1,026,704,081 441,329,222
176,225,888 42,095,005
2,541,446,745 3,934,222,670
1,396,193,381 2,048,988,270
1,396,193,381 2,048,988,270
853,895,649 754,588,733
853,895,649 754,588,733
3,934,222,670 4,829,387,990
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12
29 26
30 25
11 12
29 25 30 25
4,111,725,868 4,570,080,315
1,792,277,094 2,551,024,081
1,333,922,647 883,227,354
4,570,080,315 6,237,877,042
11 12
28 27 29 26
29 25 30 25
12
29 26
30 25
12

30

25
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11 29 25
19,038
855,713,124
855,694,086
12 30 25
17,391
366,029,494
366,046,885
11 29 25
12 30 25
12 29 26 30 25
11 12
29 25 30 25
1.8609 1.7742
10,000 18,609 10,000 17,742
FOFs F 5,727,754,244 10,768,750,754
49,079,775 49,919,039
5,776,834,019 10,818,669,793
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FOFs
11 12
29 25 30 25
7,870,206,615 10,530,723,877
21,872,187 7,851,084
7,892,078,802 10,538,574,961
7,892,078,802 10,538,574,961
21,872,187 7,851,084
1,973,693 2,609,916
23,289,477 30,796,914
238,949 430,963
47,374,306 41,688,877
47,374,306 41,688,877
4,075,674,119 5,581,348,338
3,769,030,377 4,915,537,746
819,057,976 1,091,061,610
7,844,704 ,496 10,496,886,084
7,844,704,496 10,496,886,084
7,892,078,802 10,538,574,961
11 12

28 26 29 26

29 25 30 25
735,970,704 158,951,666
735,970,704 158,951,666
3,861,266 4,904,279
44,944,767 57,870,347
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491,477 692,157
49,297,510 63,466,783
686,673,194 222,418,449
686,673,194 222,418,449
686,673,194 222,418,449
117,748,933 6,634,892
2,735,067,509 3,769,030,377
1,427,508,041 2,237,408,986
1,427,508,041 2,237,408,986
962,469,434 875,118,060
962,469,434 875,118,060
3,769,030,377 4,915,537,746
11 12
28 26 29 26
29 25 30 25
11 12
29 25 30 25
3,651,068,391 4,075,674,119
1,693,927,744 2,450,010,775
1,269,322,016 944,336,556
4,075,674,119 5,581,348,338
11 12
28 26 29 26
29 25 30 25
379,865,835 422,877,460

426/531




EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooodod

2,949,972,401 4,081,830,198
439,192,141 668,184,150
3,769,030,377 5,172,891,808
4,075,674,119 5,581,348,338
10,000 9,247 9,268
10,000
11 12
28 26 29 26
29 25 30 25
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11 12
28 26 29 26
29 25 30 25
@ @
@ @
11 12
29 25 30 25
631,929,544 125,586,739
631,929,544 125,586,739
11 12
29 25 30 25
1.9248 1.8807
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3,892,627,020

10,530,723,877

3,892,627,020

10,530,723,877

29 25 30 25
426,369,205 1,419,264,276
18,493,445 22,936,830
9,264,588,496 9,995,567,580
163,598,124 107,813,527
2,242,271,929 1,123,653,488
2,443,765,385 3,403,832,543
27,285,261 53,962,528
118,524,493
210,246,771 216,087,210
21,024,427 11,202,901
17,539,988 75,020,334
14,953,707,524 16,429,341,217
14,953,707,524 16,429,341,217
62,325,147 52,496,368
204,574,551 67,865,175
25,158,355 13,404,346
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48 63
292,058,101 133,765,952
292,058,101 133,765,952
5,332,730,498 6,023,465,431
9,328,918,925 10,272,109,834
14,661,649,423 16,295,575,265
14,661,649,423 16,295,575,265
14,953,707,524 16,429,341,217
28 26 29 26
29 25 30 25
a ¢
@ ¢
12
133 60
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29 25 30 25
5,478,127,696 5,332,730,498
1,307,480,558 1,821,400,541
1,452,877,756 1,130,665,608
5,332,730,498 6,023,465,431
2,470,212,634 2,130,838,411
FOFs 2,862,517,864 3,892,627,020
5,332,730,498 6,023,465,431
28 26 29 26
29 25 30 25
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29 25 30 25
18,873,877 102,589,641
244,252 6,253,523
12,741,009 57,024,000
4,265,311 13,120,040
10,642,431 152,747,124
18 11 17 1 18 17
29 25 30 25
2,059,481,308 2,067,462,010 7,980,702| 4,089,279,802 4,080,452,775 8,827,027
1,412,196,768 1,400,175,072 12,021,696| 1,944,431,290 1,953,758,691 9,327,401
3,471,678,076 3,467,637,082 20,002,398] 6,033,711,092 6,034,211,466 18,154,428
29 25 30 25
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1,677,266,095 1,681,064,354 3,798,259( 1,936,096,079 1,971,345,400 35,249,321
76,553,419 77,129,368 575,949

18,164,513 18,920,173 755,660

107,884,821 107,206,489 678,332 42,595,505 42,725,567 130,062

11,690,623 11,671,888 18,735 92,534,373 100,431,555 7,897,182

1,665,575,472 1,724,359,440 58,783,968| 1,609,210,491 1,627,489,597 18,279,106

234,351,215 226,493,203 7,858,012

3,538,970,430 3,601,431,539 53,712,693| 3,932,952,176 3,987,405,495 17,556,643

(€
29 25 30 25
846,498,065| 846,498,065 847,827,656 1,329,591|2,619,222,229|2,375,993,011|2,617,158,284 2,063,945
846,498,065| 846,498,065 847,827,656 1,329,591|2,619,222,229|2,375,993,011|2,617,158,284 2,063,945

(@

2
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29 25 30 25
2.7494 2.7053
ABU DHABI GOVT 1 3.125% 600,000.00 573,000.00
ABU DHABI GOVT 1 3.125% 770,000.00 726,687.50
ABU DHABI GOVT 1 4.125% 250,000.00 234,687.50
ARAB REPUBLIC OF 7.903% 980,000.00 955,500.00
ARAB REPUBLIC OF 8.5% 240,000.00 248,700.00
COLOMBIA REP OF 7.375% 199,000.00 204,970.00
COSTA RICA GOVER 7.158% 990,000.00 1,017,225.00
COSTA RICA GOVT 5.625% 240,000.00 210,300.00
COSTA RICA GOVT 9.995% 20,000.00 21,950.30
DOMINICAN REP 6.5% 800,000.00 778,700.00
DOMINICAN REP 6.85% 1,716,000.00 1,739,166.00
DOMINICAN REP 8.625%(SI) 1,065,000.00 1,206,112.50
DOMINICAN REPUBLIC 6% 460,000.00 462,300.00
EL SALVADOR REP 6.375% 217,000.00 210,761.25
EL SALVADOR REP 7.75% 80,000.00 84,880.00
EL SALVADOR REP 8.25% 111,000.00 117,937.50
FIJI ISLANDS REP 6.625% 200,000.00 200,000.00
GOVT OF BERMUDA 3.717% 350,000.00 330,312.50
HAZINE MUSTESARL 5.004% 1,750,000.00 1,636,250.00
HONDURAS 8.75% 994,000.00 1,079,732.50
INDONESIA REP 11.625% 320,000.00 336,400.00
INDONESIA REP 3.7% 430,000.00 428,387.50
INDONESIA REP 4.125% 400,000.00 397,500.00
INDONESIA REP 4.35% 370,000.00 370,925.00
INDONESIA REP 4.75% 1,870,000.00 1,921,425.00
INDONESIA REP 5.375% 250,000.00 264,687.50
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INDONESIA REP 5.875% 989,000.00 1,069,356.25
INDONESIA REP 6.625% 130,000.00 154,050.00
KUWAIT INTL BOND 3.5% 200,000.00 197,000.00
LEBANESE REPUBLIC 6.6% 150,000.00 122,437.50
LEBANESE REPUBLIC 6.65% 10,000.00 8,000.00
LEBANESE REPUBLIC 6.65% 10,000.00 7,862.50
LEBANESE REPUBLIC 6.85% 80,000.00 66,200.00
OMAN GOV INTERNT 5.625% 330,000.00 317,625.00
OMAN GOV INTERNT 6.75% 1,690,000.00 1,567,475.00
PANAMA NOTAS DEL 4.875% 60,000.00 62,227.50
PERUSAHAAN PENER 3.4% 200,000.00 196,000.00
PERUSAHAAN PENER 4.15% 1,680,000.00 1,648,500.00
PERUSAHAAN PENER 4.325% 600,000.00 600,000.00
PERUSAHAAN PENER 4_4% 1,950,000.00 1,940,250.00
REP OF PAKISTAN 5.625% 490,000.00 451,412.50
REP OF PAKISTAN 6.875% 1,770,000.00 1,593,000.00
REP OF PAKISTAN 8.25% 200,000.00 199,774.76
REPUB OF SRI LANKA 5.75% 1,000,000.00 980,000.00
REPUB OF SRI LANKA 6.75% 1,330,000.00 1,300,075.00
REPUB OF TURKEY 6.125% 2,460,000.00 2,253,975.00
REPUBLIC OF ANGOLA 8.25% 1,270,000.00 1,296,987.50
REPUBLIC OF ANGOLA 9.375 440,000.00 453,750.00
REPUBLIC OF ARGE 170,000.00 168,640.00
REPUBLIC OF ARGE 980,000.00 918,750.00
REPUBLIC OF ARGE 1,640,000.00 1,467,800.00
REPUBLIC OF ARGE 1,405,000.00 1,160,530.00
REPUBLIC OF ARGE 1,590,000.00 942,075.00
REPUBLIC OF ARGE SINK D 393,972.68 359,992.53
REPUBLIC OF ARGE 5.875% 500,000.00 415,000.00
REPUBLIC OF ARGE 6.875% 1,190,000.00 919,275.00
REPUBLIC OF BELI SINK S 148,600.00 88,045.50
REPUBLIC OF CHIL 3.24% 1,516,000.00 1,452,328.00
REPUBLIC OF ECUA 7.875% 1,160,000.00 1,044,000.00
REPUBLIC OF ECUA 7.95% 500,000.00 475,000.00
REPUBLIC OF ECUA 8.875% 1,370,000.00 1,301,500.00
REPUBLIC OF ECUA 9.625% 960,000.00 950,400.00

436/531



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Oooooooooooooooooad

REPUBLIC OF ECUA 9.65% 1,310,000.00 1,303,450.00
REPUBLIC OF GUAT 4.375% 460,000.00 440,450.00
REPUBLIC OF GUAT 4.5% 700,000.00 682,500.00
REPUBLIC OF GUAT 4.875% 850,000.00 843,625.00
REPUBLIC OF GUAT 5.75% 880,000.00 922,900.00
REPUBLIC OF HUNG 6.375% 40,000.00 42,910.00
REPUBLIC OF KENY 6.875% 1,050,000.00 1,046,062.50
REPUBLIC OF KENY 7.25% 330,000.00 324,225.00
REPUBLIC OF NIGE 5.625% 240,000.00 240,300.00
REPUBLIC OF NIGE 6.375% 330,000.00 333,300.00
REPUBLIC OF NIGE 6.5% 340,000.00 325,975.00
REPUBLIC OF NIGE 7.143% 410,000.00 401,800.00
REPUBLIC OF NIGE 7.625% 200,000.00 188,250.00
REPUBLIC OF NIGE 7.696% 1,110,000.00 1,079,475.00
REPUBLIC OF NIGE 7.875% 810,000.00 822,563.10
REPUBLIC OF PARA 4.625% 330,000.00 333,300.00
REPUBLIC OF PARA 4._7% 600,000.00 591,000.00
REPUBLIC OF PARA 5.6% 200,000.00 202,000.00
REPUBLIC OF PARA 5% 290,000.00 294,350.00
REPUBLIC OF PARA 6.1% 720,000.00 763,200.00
REPUBLIC OF SRI 6.125% 200,000.00 193,000.00
REPUBLIC OF SRI 6.2% 290,000.00 275,514.50
REPUBLIC OF SRI 6.25% 150,000.00 152,437.50
REPUBLIC OF SRI 6.25% 109,000.00 110,771.25
REPUBLIC OF SRI 6.25% 700,000.00 711,375.00
REPUBLIC OF SRI 6.825% 210,000.00 208,425.00
REPUBLIC OF SRI 6.85% 1,410,000.00 1,406,475.00
REPUBLIC OF TURKEY 6% 400,000.00 367,000.00
REPUBLIC OF ZAMB 5.375% 760,000.00 633,650.00
REPUBLIC OF ZAMB 8.5% 200,000.00 179,750.00
REPUBLIC OF ZAMB 8.97% 240,000.00 215,100.00
ROMANTA 4.375% 530,000.00 538,612.50
ROMANIA 5.125% 1,280,000.00 1,273,600.00
RUSSIA 4.875% 200,000.00 208,150.00
SHARJAH SUKUK PR 4.226% 450,000.00 445,500.00
SINK REP OF AZER 3.5% 180,000.00 152,325.00
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SINK REP OF GABON 6.375% 600,000.00 544,500.00
SINK REP OF GHANA 8.627% 230,000.00 232,300.00
SINK REP OF PANAMA 4.5% 230,000.00 225,572.50
SINK REP URUGUAY 4.975% 290,000.00 288,260.00
SOUTH AFRICA 4._85% 340,000.00 327,250.00
SOUTH AFRICA 5.65% 1,540,000.00 1,436,050.00
SOUTH AFRICA 5.875% 1,660,000.00 1,724,325.00
STATE OF QATAR 3.875% 240,000.00 240,300.00
SURINAME, REPUBL 9.25% 680,000.00 662,235.00
TURKEY REP OF 3.25% 210,000.00 183,750.00
TURKEY REP OF 4.25% 548,000.00 457,580.00
TURKEY REP OF 4.875% 700,000.00 600,250.00
TURKEY REP OF 5.75% 1,576,000.00 1,489,320.00
TURKEY REP OF 5.75% 1,590,000.00 1,246,162.50
TURKEY REP OF 6.25% 1,190,000.00 1,178,100.00
TURKEY REP OF 6.875% 10,000.00 9,175.00
TURKEY REP OF 6% 600,000.00 498,750.00
TURKEY REP OF 7% 470,000.00 478,225.00
UKRAINE GOVERNMENT 7.75% 210,000.00 200,287.50
UKRAINE GOVT 7.75% 100,000.00 100,750.00
UKRAINE GOVT 7.75% 230,000.00 229,712.50
UKRAINE GOVT 7.75% 420,000.00 415,800.00
UKRAINE GOVT 7.75% 600,000.00 586,500.00
UKRAINE GOVT 7.75% 250,000.00 240,937.50
UKRAINE GOVT 7.75% 790,000.00 748,525.00
UNITED MEXICAN 4.6% 370,000.00 344,100.00
VENEZUELA 6% 100,000.00 26,875.00
VENEZUELA 8.25% 715,000.00 194,837.50
VENEZUELA 9.25% 260,000.00 70,024.50
BRAZIL MINAS SPE 5.333% 315,000.00 305,550.00
PROVINCE OF SANT 7% 380,000.00 342,000.00
PROVINCIA DE LA 9.75% 350,000.00 321,125.00
BANCO DO BRASIL VAR 400,000.00 333,200.00
BANCO DO BRASIL VAR 400,000.00 403,000.00
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EASTERN & SOUTHE 5.375% 630,000.00 633,150.00
ECOPETROL SA 7.625% 100,000.00 103,925.00
GAZPROM (GAZ CAP 7.288% 190,000.00 216,362.50
GAZPROM (GAZ CAP 9.25% 560,000.00 580,300.00
PETROBRAS GLOBAL 6.125% 319,000.00 330,803.00
PETROLEOS DE VEN 6% 9,360,000.00 1,801,800.00
PETROLEOS DE VEN 6% 4,070,000.00 869,962.50
PETROLEOS DE VEN 6% SINK 1,900,000.00 422,275.00
PETROLEOS MEXICA 200,000.00 205,360.00
PETROLEOS MEXICA 3.5% 30,000.00 28,429.50
PETROLEOS MEXICA 4.875% 10,000.00 10,098.25
PETROLEOS MEXICA 6.35% 95,000.00 87,162.50
PETROLEOS MEXICA 6.375% 750,000.00 785,812.50
PETROLEOS MEXICA 6.375% 20,000.00 18,500.00
PETROLEOS MEXICA 6.75% 260,000.00 248,625.00
ZAR SOV CAPITAL 3.903% 230,000.00 228,850.00
CP-EMN 08/15/2018 750,000.00 748,936.20
CP-HPINC 10/15/2018 733,000.00 729,427.40
CP-HPINC PP 10/22/2018 294,000.00 292,434.45
ABENGOA TRANSMIS 6.875% 465,817.00 498,424.19
ABJA INVESTMENT 5.45% 240,000.00 213,900.00
ABU DHABI CRUDE 4.6% 1,230,000.00 1,173,112.50
AEROPUERTOS DOMI 6.75% 450,000.00 470,250.00
AGROMERCANTIL SE 6.25% 260,000.00 263,390.40
ALTICE FINANCING 6.625% 200,000.00 201,240.00
ALTICE FINANCING 7.5% 240,000.00 234,300.00
ALTICE FINANCING 7.5% 250,000.00 242,500.00
BANCO DE BOGOTA 6.25% 920,000.00 972,900.00
BANCO DE COSTA R 5.25% 400,000.00 399,100.00
BANCO MERCANTIL VAR 370,000.00 384,800.00
BANCO NAL COSTA 4.875% 380,000.00 379,270.40
BBVA BANCOMER SA VAR 210,000.00 195,562.50
BRAZIL LOAN TRUS 5.477% 453,352.96 468,653.62
CABLEVISION SA 6.5% 300,000.00 299,640.00
CHINA EVERGRANDE 8.75% 580,000.00 517,650.00
CHMT PEACEFUL DEVEL 7.5% 960,000.00 955,776.00
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CNAC HK FINBRIDG 4.125% 200,000.00 188,000.00
CNAC HK FINBRIDG 4.625% 1,290,000.00 1,295,852.08
CNAC HK FINBRIDG 5.125% 1,020,000.00 1,026,602.35
CNTL AMR BOTTLIN 5.75% 180,000.00 178,875.00
COMCEL TRUST (CO 6.875% 400,000.00 413,560.00
CORP LINDLEY SA 4.625% 88,000.00 89,193.72
CORP LINDLEY SA 6.75% 490,000.00 523,626.25
CP-KFT 10/02/2018 650,000.00 646,869.34
CP-SO 08/30/2018 286,000.00 285,304.82
CP-UNITED OVERSEAS BANK 706,000.00 705,885.57
CP-VWCRED 09/20/2018 500,000.00 498,031.22
CREDIT BANK OF M VAR 470,000.00 398,325.00
DEBT AND ASSET T 1% 200,000.00 137,571.00
DELEK & AVNER-YA 3.839% 72,000.00 72,360.00
DIGICEL GROUP 6.75% 390,000.00 339,300.00
DIGICEL GROUP 6% 310,000.00 288,393.00
DIGICEL GROUP 6% 390,000.00 362,817.00
DOLPHIN ENERGY L 5.5% 400,000.00 421,500.00
DOM REPUBLIC 8.5% SINK 240,000.00 246,000.00
EMBRAER NETHERLA 5.05% 42,000.00 42,210.00
EMBRAER NETHERLA 5.4% 20,000.00 20,694.00
EMBRAER OVERSEAS 5.696% 50,000.00 52,375.00
EP PETROECUADOR SINK F 123,684.21 122,447.36
ESKOM HOLDINGS S 6.75% 410,000.00 394,368.75
ESKOM HOLDINGS S 7.125% 610,000.00 585,600.00
GNL QUINTERO SA 4.634% 630,000.00 618,975.00
GOHL CAPITAL LTD 4.25% 560,000.00 537,258.28
GREENKO DUTCH BV 5.25% 580,000.00 535,775.00
GREENKO INVESTME 4.875% 200,000.00 180,500.00
GRUMA SAB DE CV 4.875% 200,000.00 204,200.00
HINDUSTAN PETROL 4% 200,000.00 184,250.00
HUARONG FINAN 2017 4.75% 200,000.00 195,801.66
HUARONG FINANCE 5.5% 200,000.00 205,820.78
HUARONG FINANCE 2017 VAR 200,000.00 196,000.00
KAISA GROUP HOLD 9.375% 560,000.00 444,500.00
LUKOIL INTL FINA 4.563% 420,000.00 421,575.00
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LUKOIL INTL FINA 6.125% 200,000.00 209,000.00
MAF GLOBAL SECURITIE VAR 200,000.00 192,000.00
METINVEST BV 7.75% 350,000.00 330,750.00
MTN MAURITIUS IN 6.5% 202,000.00 205,030.00
NEERG ENERGY LTD 6% 620,000.00 579,700.00
PHOSAGRO(PHOS BO 3.949% 380,000.00 359,100.00
REGIONAL SAECA 8.125% 500,000.00 509,467.50
RELIANCE INDUSTR 3.667% 520,000.00 477,989.20
RUWAIS POWER CO 6% 260,000.00 283,075.00
SAMARCO MINERACA 5.75% 200,000.00 144,000.00
SBERBANK (SB CAP VAR 620,000.00 622,790.00
SINK MINEJESA CAPITALA.6 200,000.00 186,000.00
SOC QUIMICA Y MI 3.625% 200,000.00 195,000.00
SOC QUIMICA Y MI 5.5% 110,000.00 113,396.25
SOCIEDAD QUIMICA 4.375% 200,000.00 198,397.00
SOFTBANK GROUP 6.125% 200,000.00 200,740.00
SOFTBANK GROUP C VAR 200,000.00 177,520.00
TC ZIRAAT BANKAS 5.125% 200,000.00 173,000.00
TEVA PHARMACEUTI 1.7% 90,000.00 88,118.10
UNIFIN FINANCIER 7.375% 370,000.00 357,605.00
WIND TRE SPA 5% 560,000.00 508,200.00
114,230,421.58

(12,713,845,919)

MEX BONOS DESARR 6.5% 264,300.00 252,179.22
MEX BONOS DESARR 8% 14,437,600.00 14,553,471.84
AMERICA MOVIL SA 6% 2,010,000.00 1,963,085.79
16,768,736.85

(98,935,547)

INDONESIA REP 2.625% 260,000.00 272,220.00
INDONESIA REP 3.375% 1,120,000.00 1,216,600.00
INDONESIA REP 3.75% 1,220,000.00 1,367,925.00
MACEDONIA 2.75% 510,000.00 509,362.50
MACEDONIA 5.625% 1,070,000.00 1,227,402.35
REPUBLIC OF ARGE 591,724.58 582,848.71
REPUBLIC OF ARGE SINK S 60,000.00 36,210.00
REPUBLIC OF ARGE 3.375% 760,000.00 688,750.00
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REPUBLIC OF ARGE 5.25% 570,000.00 491,055.00
REPUBLIC OF ARGE 6.25% 110,000.00 88,550.00
REPUBLIC OF ARGE 7.82% 123,849.34 123,353.94
REPUBLIC OF SENE 4.75% 510,000.00 488,962.50
ROMANIA 2.375% 200,000.00 201,000.00
SINK IVORY COAST 5.25% 110,000.00 105,187.50
SINK IVORY COAST 6.625% 450,000.00 425,250.00
TURKEY REP OF 3.25% 810,000.00 743,175.00
NTPC LTD 2.75% 110,000.00 109,539.65
PETROLEOS MEXICA 3.75% 680,000.00 697,850.00
PETROLEOS MEXICA 4.875% 110,000.00 115,087.50
PETROLEOS MEXICA 5.125% 850,000.00 942,437.50
PETROLEOS MEXICANOS 4.75 510,000.00 519,562.50
ALTICE FINCO SA 4.75% 110,000.00 95,744.00
CEMEX FINANCE LL 4.625% 300,000.00 316,125.00
CMA CGM SA 5.25% 110,000.00 93,520.89
GLOBALWORTH REAL EST 3% 150,000.00 149,822.25
SOFTBANK GROUP C 3.125% 120,000.00 110,972.39
SYNGENTA FINANCE 1.25% 100,000.00 86,788.00
WIND TRE SPA 2.625% 600,000.00 571,740.00

12,377,042.18

(1,610,748,268)

REPUBLIC OF SOUT 6.5% 970,000.00 693,138.33
REPUBLIC OF SOUT 7% 4,730,000.00 3,957,235.30
REPUBLIC OF SOUT 8.25% 14,985,000.00 13,767,071.64
REPUBLIC OF SOUT 8.75% 2,450,000.00 2,240,251.82
REPUBLIC OF SOUT 8.875% 1,690,000.00 1,604,702.99
REPUBLIC OF SOUT 8% 1,830,000.00 1,687,135.01
REPUBLIC OF SOUT 9% 840,000.00 792,398.62

24,741,933.71

(207,337,404)

14,630,867,138

(14,630,867,138)
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1 12

29 25 30 25
6,411,137,289 9,530,196,625
7,789,356 7,841,188
6,418,926,645 9,538,037,813
6,418,926,645 9,538,037,813
14,604,468 13,445,693
991,273 1,457,253
17,843,944 26,231,261
495,450 689,692
33,935,135 41,823,899
33,935,135 41,823,899
5,270,825,207 7,146,408,986
1,114,166,303 2,349,804,928
510,250,200 747,087,016
6,384,991,510 9,496,213,914
6,384,991,510 9,496,213,914
6,418,926,645 9,538,037,813
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11 12

28 27 29 26

29 25 30 25
269,158,220 794,113,330
269,158,220 794,113,330
1,858,488 2,586,965
33,454,535 46,567,037
495,450 689,692
35,808,473 49,843,694
304,966,693 744,269,636
304,966,693 744,269,636
304,966,693 744,269,636
12,961,154 37,453,459
1,124,828,440 1,114,166,303
608,881,691 734,034,328
608,881,691 734,034,328
327,538,289 205,211,880
327,538,289 205,211,880
1,114,166,303 2,349,804,928
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12
29 26
30 25
11 12
29 25 30 25
4,144,639,578 5,270,825,207
2,332,084,681 2,821,106,605
1,205,899,052 945,522,826
5,270,825,207 7,146,408,986
11 12
28 27 29 26
29 25 30 25
12
29 26
30 25
12
30 25
€D)
@
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11 29 25
260,316,547
260,316,547
12 30 25
753,614,226
753,614,226
11 29 25
12 30 25
12 29 30 25
11
25 30 25
1.2114 1.3288
10,000 12,114 10,000 13,288
J-REIT 6,799,997,592 9,530,196,625
6,799,997,592 9,530,196,625
J-REIT
J-REIT
()
29 25 30 25
101,961,908 182,731,388
6,262,480,700 9,289,876,900
100,315,646
48,900,335 65,387,825
6,513,658,589 9,537,996,113
6,513,658,589 9,537,996,113
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94,635,894
7,789,356 7,841,188
102,425,250 7,841,188
102,425,250 7,841,188
5,050,127,837 6,799,997,592
1,361,105,502 2,730,157,333
6,411,233,339 9,530,154,925
6,411,233,339 9,530,154,925
6,513,658,589 9,537,996,113
29 26
30 25
@
@

29 25 30 25
3,992,887,934 5,050,127,837
2,232,443,896 2,682,296,548
1,175,203,993 932,426,793

J-REIT 5,050,127,837 6,799,997,592
5,050,127,837 6,799,997,592
5,050,127,837 6,799,997,592

29
30

26
25
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30 25
€))
@
29 25
85,410,216
85,410,216
J-REIT 29 26
29 25
30 25
26,903,511
26,903,511
J-REIT 30 26
30 25
29 25
30 25
29 26 30 25
29 25 30 25
1.2695 1.4015
10,000 12,695 10,000 14,015

30 15,300,000
100 8,490,000
610 86,864,000
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10 1,159,000
520 149,708,000
2,114 357,054,600
995 496,505,000
1,020 113,730,000
775 205,917,500
1,300 288,730,000
425 232,900,000
20 2,414,000
1,400 228,760,000
8,100 128,223,000
3,380 241,332,000
1,390 341,801,000
1,750 267,400,000
10 1,402,000
3,183 328,803,900
832 263,744,000
10 1,916,000

32 4,534,400
965 237,100,500
10 1,086,000
272 31,144,000
1,517 986,050,000
1,595 941,050,000
900 184,410,000
3,167 554,225,000
140 56,560,000
500 58,350,000
20 3,098,000
3,145 370,166,500
1,000 175,000,000
50 8,250,000
2,001 93,246,600
770 341,880,000
45 10,039,500

40 7,004,000
780 546,000,000
600 408,000,000
20 2,798,000
450 115,830,000
4,773 390,431,400
10 1,469,000

45 50,776 9,289,876,900
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G-REIT

11 12

29 25 30 25
208,293,567
10,335,440,304
7,348,404,384 67,443,857
5,558,356 6,989,432
7,353,962,740 10,618,167,160
7,353,962,740 10,618,167,160
9,603,451 6,606,476
1,089,120 1,567,645
30,859,401 16,428,067
724,637 802,300
42,276,609 25,404,488
42,276,609 25,404,488
6,779,481,174 9,423,286,421
532,204,957 1,169,476,251
389,447,725 700,006,622
7,311,686,131 10,592,762,672
7,311,686,131 10,592,762,672
7,353,962,740 10,618,167,160
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11 12

28 27 29 26

29 25 30 25
399
487,313,079 538,534,285
487,313,079 538,534,684
83,471
1,976,712 2,829,224
56,009,433 52,173,713
724,637 807,237
58,710,782 55,893,645
428,602,297 482,641,039
428,602,297 482,641,039
428,602,297 482,641,039
55,398,409 7,148,517
30,610,687 532,204,957
148,282,479 242,812,835
148,282,479 242,812,835
19,892,097 95,331,097
19,892,097 95,331,097
532,204,957 1,169,476,251
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12
29 26
30 25
12
29 26
30 25
30 4 18
11 12
29 25 30 25
5,283,522,048 6,779,481,174
3,069,326,999 3,888,669,255
1,573,367,873 1,244,864,008
6,779,481,174 9,423,286,421
11 12
28 27 29 26
29 25 30 25
27,575,089 20,500,267
12
29 26
30 25
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12
30 25
@
@
11 29 25
424,765,880
424,765,880
12 30 25
12,613
662,965,734
662,953,121
11 29 25
12 30 25
12 29 26 30 25
11 12
29 25 30 25
1.0785 1.1241
10,000 10,785 10,000 11,241

FOFs 9,737,554,461

10,335,440,304

66,309,957

67,443,857

9,803,864,418

10,402,884,161
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FOFs F

30 25

9,625,165,016

2,652,419

9,627,817,435

9,627,817,435

6,996,122

334,704

9,707,417

184,063

17,222,306

17,222,306

9,436,845,308

173,749,821

260,823,474

9,610,595,129

9,610,595,129

9,627,817,435

30 17
30 25

276,082,474

455/531



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
ooooodooodooodooodd

276,082,474

334,704

9,707,417

184,063

10,226,184

265,856,290

265,856,290

265,856,290

5,032,816

2,111,475

2,111,475

89,185,128

89,185,128

173,749,821

30 17
30 25

30 17 30 25

30 25

1,000,000
9,635,382,218
199,536,910

9,436,845,308

30 17
30 25

7,092,172
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30 17
30 25
30 25
€3]
@
30 25
271,519,612
271,519,612
30 25
30 17 30 25
30 25

1.0184
10,000 10,184

12,661,358,874

9,625,165,016

12,661,358,874

9,625,165,016
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30 25

138,067,987

37,790,099

93,072,782

9,347,722,881

898

11,720,879

9,628,375,526

9,628,375,526

328

2,652,419

65

2,652,812

2,652,812

12,661,358,874

3,035,636,160

9,625,722,714

9,625,722,714

9,628,375,526

30 17
30 25
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@
@
@
60 61
0 30 17 30 25
30 25
1,000,000
12,922,736,777
262,377,903
FOFs F
12,661,358,874
12,661,358,874
12,661,358,874
3,035,636,160
30 17
30 25
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30 25
€D)
@
®
30 25
144,555,072
144,555,072
30 25
7,700,000 7,700,570 570
7,700,570 570
30 17 30 25
30 25
0.7602
10,000 7,602
AGREE REALTY CORP 38,407.000 2,024,432.970
ALEXANDRIA REAL ESTATE EQUIT 21,242.000 2,610,004.540
AMERICAN TOWER CORP 8,639.000 1,223,023.230
AMERICOLD REALTY TRUST 83,878.000 1,803,377.000
APARTMENT INVT & MGMT CO -A 32,517.000 1,349,130.330
AVALONBAY COMMUNITIES INC 19,825.000 3,381,748.500
CROWN CASTLE INTL CORP 7,762.000 838,218.380
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CUBESMART 39,340.000 1,193,575.600
DDR CORP 69,359.000 957,847.790
DIGITAL REALTY TRUST INC 20,896.000 2,408,472.960
EPR PROPERTIES 21,272.000 1,397,357.680
EQUINIX INC 5,143.000 2,204,958.390
EQUITY LIFESTYLE PROPERTIES 25,402.000 2,284,401.860
ESSEX PROPERTY TRUST INC 8,000.000 1,837,760.000
EXTRA SPACE STORAGE INC 20,359.000 1,905,805.990
HEALTHCARE TRUST OF AME-CL A 77,754.000 2,110,243.560
HOST HOTELS & RESORTS INC 109,240.000 2,308,241.200
HUDSON PACIFIC PROPERTIES IN 35,860.000 1,203,461.600
INVITATION HOMES INC 94,881.000 2,182,263.000
KILROY REALTY CORP 29,976.000 2,212,228.800
PROLOGIS INC 25,900.000 1,615,124.000
REGENCY CENTERS CORP 37,907.000 2,311,189.790
RETAIL VALUE INC 6,935.000 242,031.500
REXFORD INDUSTRIAL REALTY IN 57,194.000 1,713,532.240
SIMON PROPERTY GROUP INC 28,137.000 4,777,662.600
SL GREEN REALTY CORP 12,574.000 1,257,525.740
STORE CAPITAL CORP 75,272.000 2,052,667.440
SUNSTONE HOTEL INVESTORS INC 94,152.000 1,562,923.200
TERRENO REALTY CORP 46,668.000 1,701,515.280
WELLTOWER INC 41,508.000 2,624,965.920
WEYERHAEUSER CO 42,397.000 1,464,816.350

58,760,507.440

31 1,238,396.000 6,540,044, 475
ALLIED PROPERTIES REAL ESTAT 20,700.000 883,890.000
CAN APARTMENT PROP REAL ESTA 31,300.000 1,340,266.000
MINTO APARTMENT REAL ESTATE 37,962.000 639,659.700
2,863,815.700

89,962.000 242,507,913
CHARTER HALL GROUP 122,877.000 810,988.200
DEXUS 181,428.000 1,799,765.760
GOODMAN GROUP 352,796.000 3,422,121.200
VICINITY CENTRES 1,298,741.000 3,415,688.830
9,448,563.990

1,955,842.000 781,679,699
LINK REIT 287,500.000 22,065,625.000

22,065,625.000

287,500.000 313,111,219

CAPITALAND MALL TRUST 452,300.000 1,004,106.000

FAR EAST HOSPITALITY TRUST 554,500.000 377,060.000

1,381,166.000

1,006,800.000 112,744,581

BIG YELLOW GROUP PLC 90,753.000 850,809.370
SEGRO PLC 269,070.000 1,796,849.460
UNITE GROUP PLC 88,789.000 758,258.060

3,405,916.890

448,612.000 498,387,819

MACQUARIE MEXICO REAL ESTATE 203,100.000 4,037,628.000
PLA ADMINISTRADORA INDUSTRIA 154,000.000 4,372,060.000

8,409,688.000

357,100.000 19.617.150

COVIVIO 5,295.000 461,724.000
GECINA SA 8,070.000 1,157,238.000
HISPANIA ACTIVOS INMOBILIARI 46,140.000 843,900.600
INVOBILIARIA COLONIAL SOCIMI 102,549.000 989,597.850
KLEPIERRE 20,078.000 632,657.780
MERLIN PROPERTIES SOCIMI SA 80, 151.000 997,479.190
UNIBAIL-RODANCO-WESTF IELD 6,120.000 1,138,626.000

6,221,223.420

268,403.000 809,630,016

9,347,722,881
9,347,722,881

()
(D)
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31 67.94 69.97
2.52 2.59
8.12 8.36
3.25 3.35
1.17 1.21
5.18 5.33
0.52 0.53
8.41 8.66
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11 12
29 25 30 25

70,643,250 101,842,655
3,218,597,977 4,383,591,006
18,159,886 24,349,533
6,816,089 5,165,330
3,314,217,202 4,514,948,524
3,314,217,202 4,514,948,524
6,527,511 4,919,114
492,782 708,408
4,106,898 5,903,811
191,462 257,497
11,318,653 11,788,830
11,318,653 11,788,830
7,441,931,149 10,341,113,017
4,139,032,600 5,837,953,323
127,760 109,328
3,302,898,549 4,503,159,694
3,302,898,549 4,503,159,694
3,314,217,202 4,514,948,524
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11 12

28 27 29 26

29 25 30 25
911 658
236,013,521 70,840,597
236,014,432 70,839,939
43,219 70,889
958,208 1,288,237
7,985,745 10,736,075
191,580 259,902
9,178,752 12,355,103
226,835,680 83,195,042
226,835,680 83,195,042
226,835,680 83,195,042
57,673,092 736,832
3,696,678,507 4,139,032,600
1,068,708,472 749,370,521
1,068,708,472 749,370,521
1,680,225,153 2,364,359,370
1,680,225,153 2,364,359,370
4,139,032,600 5,837,953,323
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12
29 26
30 25
11 12
29 25 30 25
6,255,731,891 7,441,931,149
3,016,399,788 4,247,996,753
1,830,200,530 1,348,814,885
7,441,931,149 10,341,113,017
4,139,032,600 5,837,953,323
11 12
28 27 29 26
29 25 30 25
12
29 26
30 25
12
30 25
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@
@
11 29 25
10,224
172,687,538
172,677,314
12 30 25
8,585
72,198,666
72,207,251
11 29 25
12 30 25
12 29 26 30 25
11
29 25 30 25
0.4438 0.4355
10,000 4,438 10,000 4,355
FOFs 10,336,220,246 4,383,591,006
23,940,157 24,349,533
10,360,160,403 4,407,940,539
EY
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/FOFs F
(€))
11 12
29 7 25 Y 30 7 25 )
25,968,784 31,042,579
2,984,819,138 4,213,890,956
3,010,787,922 4,244,933,535
3,010,787,922 4,244,933,535
9,629,636 14,605,159
777,406 1,082,250
4,819,864 6,709,860
35 42
15,226,941 22,397,311
15,226,941 22,397,311
7,202,040,897 10,064,412,841
4,206,479,916 5,841,876,617
816,910 675,467
2,995,560,981 4,222 ,536,224
2,995,560,981 4,222 ,536,224
3,010,787,922 4,244,933,535
@)
11 12
28 7 26 29 7 26

29 7 25 30 7 25
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42,902,796 2,571,818
42,902,796 2,571,818
11,004 14,256
1,501,956 1,980,764
9,312,013 12,280,574
29
10,824,973 14,275,623
32,077,823 11,703,805
32,077,823 11,703,805
32,077,823 11,703,805
35,134,947 19,643,734
3,521,598,795 4,206,479,916
1,113,159,898 916,121,043
1,113,159,898 916,121,043
1,794,983,895 2,520,170,205
1,794,983,895 2,520,170,205
4,206,479,916 5,841,876,617
€))
11 12
( 29 7 25 ) ( 30 7 25 )
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5,982,289,907
3,117,480,847
1,897,729,857

7,202,040,897

4,206,479,916

5,841,876,617

7,202,040,897
4,439,394,318
1,577,022,374

10,064,412,841

11
28 7 26
29 7 25

12
29 7 26
30 7 25

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

780,778,046
675,467
781,453,513
10,064,412,841

776.26 776.45
0 0
0 0
11 12
28 7 26 29 7 26
29 7 25 30 7 25
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11 12
( 29 7 25 ) ( 30 7 25 )

@ @

@) ©)
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©)) (©))
1
( )
11 12
( 29 7 25 ) ( 30 7 25 )
33,184,947 2,571,663
33,184,947 2,571,663
11 12
( 29 7 25 ) ( 30 7 25 )
0.4159 0.4196
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a ) (4,159 ) (4,19 )
©)
1 30 7 25
(€H)
(2)
8,916,400,670(4,213,890,956
8,916,400,670]4,213,890,956
2
3
@
29 7 25 Yy | ¢ 30 7 25 )
57,916,665 55,400,014
27,161,117 51,921,881
4,328,196,421 5,259,563, 750
1,547,526 2,115,331
63,878 19,638
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4,414 ,885,607

5,369,020,614

4,414,885,607

5,369,020,614

3,000,000

37 71
3,000,037 71
3,000,037 71

9,455,333,545

5,043,447,975

11,361,679,206

5,992,658,663

4,411,885,570

5,369,020,543

4,411,885,570

5,369,020,543

4,414 ,885,607

5,369,020,614

)
10

@

2 11 8 10

8 11

473/531




EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

12 133 60
61
( 29 7 25 ) 30 7 25 )
8,502,267,486 9,455,333,545
1,739,467,842 2,684,498 ,552
786,401,783 778,152,891
1,611,771,622 1,202,345,831
1,084,324,340 955,101,654
362,282,721 287,831,051
/FOFs

6,396,954, 862 8,916,400,670
9,455,333,545 11,361,679,206
9,455,333,545 11,361,679, 206
5,043,447 ,975 5,992,658,663

28 7 26 29 7 26

29 7 25 30 7 25
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( 29 7 25 ) ( 3 7 25 )

€y €))

@ @)
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©)) (©))
1
( )
( 29 7 25 ) ( 30 7 25 )
133,668,346 252,357,279
133,668,346 252,357,279
( 29 7 25 ) ( 30 7 25 )

0.4666 0.4726
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(1 ) (4,666 ) (4,726 )
€))
1 30 7 25
(€H)
@)
1418 BARC 0.2000% 10/24/2018 25,700,000.00 24,062,139.00
1718 UBS 1.2000% 01/18/2019 24,000,000.00 23,193,600.00
49,700,000.00 47,255,739.00
(5,259,563,750)
47,255,739.00
(5,259,563,750)
5,259,563,750
(5,259,563,750)
1.
2 100.0 100.0
2
3
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11 12
29 25 30 25

869,478,005 1,261,540,030
40,711,490,235 53,181,964,510
202,763,699 262,578,488
53,639,684 61,993,404
41,837,371,623 54,768,076,432
41,837,371,623 54,768,076,432
72,068,784 67,651,642
6,146,561 8,637,078
57,368,423 80,613,135
1,196,937 1,379,217
136,780,705 158,281,072
136,780,705 158,281,072
40,712,376,592 52,889,347,972
988,214,326 1,720,447,388
268,301,055 503,594,467
41,700,590,918 54,609,795,360
41,700,590,918 54,609,795,360
41,837,371,623 54,768,076,432
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11 12

28 27 29 26

29 25 30 25
7,845 7,913
967,090,977 495,762,441
967,098,822 495,770,354
433,115 841,134
11,038,011 16,086,783
103,022,376 150,144,137
1,197,933 1,409,591
115,691,435 168,481,645
851,407,387 327,288,709
851,407,387 327,288,709
851,407,387 327,288,709
113,656,578 49,725,106
45,475,595 988,214,326
309,425,511 665,598,973
309,425,511 665,598,973
13,486,399 210,929,514
13,486,399 210,929,514
988,214,326 1,720,447,388
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12
29 26
30 25
11 12
29 25 30 25
27,754,401,108 40,712,376,592
21,077,497,557 20,258,985,094
8,119,522,073 8,082,013,714
40,712,376,592 52,889,347,972
11 12
28 27 29 26
29 25 30 25
12
29 26
30 25
12

30

25
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o
@
11 29 25
103,097
832,137,606
832,034,509
12 30 25
95,081
428,605,161
428,510,080
11 29 25
12 30 25
12 29 26 30 25
11 12
29 25 30 25
1.0243 1.0325
10,000 10,243 10,000 10,325

( FOFs ) 46,025,066,647 53,181,964,510
258,163,886 262,578,488
46,283,230,533 53,444,542 ,998

FOF
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()
11 12
29 25 30 25
3,507,030,073
8,115,190,638 8,637,422,476
29,881,517,886 39,592,672,551
2,235,057 380,967,565
469,229,200
908,820,000 1,012,050,000
39,376,992,781 53,130,142,665
39,376,992,781 53,130,142,665
353,886,220 45,299,231
450,693,000
48,860,853 42,643,116
7,337,656 10,749,453
55,032,711 80,621,228
1,732,894 2,034,460
466,850,334 632,040,488
466,850,334 632,040,488
33,991,908,331 45,283,630,203
4,918,234,116 7,214,471,974
613,672,668 1,023,588,303
38,910,142,447 52,498,102,177
38,910,142,447 52,498,102,177
39,376,992,781 53,130,142,665
()
11 12
28 26 29 26
29 25 30 25
78,663 89,150
6,380,692,974 4,316,024,665
5,289,916,407 3,554,504,944
1,090,855,230 761,608,871
4,742,818 8,374,581
13,423,910 19,971,406
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100,679,845 149,786,209
1,746,075 2,227,359
120,592,648 180,359,555
970,262,582 581,249,316
970,262,582 581,249,316
970,262,582 581,249,316
86,118,852 37,252,618
2,376,553,677 4,918,234,116
2,442 ,545,669 2,932,676,210
2,442 ,545,669 2,932,676,210
785,008,960 1,180,435,050
785,008,960 1,180,435,050
4,918,234,116 7,214,471,974
12
29 26
30 25
11 12
29 25 30 25

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

33,991,908,331

33,991,908,331
19,388,434,212
8,096,712,340

45,283,630,203

11 12
28 26 29 26
29 25 30 25
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12
29 26
30 25
12

30 25

€D)
@
®

11

29 25

6,106,261,054

6,106,261,054

12

30 25

4,194,293,412

4,194,293,412

29

11
25

29,394,368,837

29,746,020,000

351,651,163

29,746,020,000

351,651,163
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12
30 25

39,870,828,334 39,535,160,000 335,668,334
39,535,160,000 335,668,334
12 29 26 30 25
11 12
29 25 30 25
1.1447 1.1593
10,000 11,447 10,000 11,593
10,433,951,550 39,592,672,551
10,433,951,550 39,592,672,551
)
()
29 25 30 25
291,444,543
979,788,581 717,795,285
33,115,967,500 46,224,919,550
7,015,915 139,051
422,757,340 1,138,052,732
36,259,270 47,256,100
11,410,000
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20,295,000 27,000,000
34,582,083,606 48,458,017,261
34,582,083,606 48,458,017,261

71,175 8,817,404
9,830,000
664,993,065 1,117,090,599
543
674,894,240 1,125,908,546
674,894,240 1,125,908,546
10,122,445,739 12,473,404,988
23,784,743,627 34,858,703,727
33,907,189, 366 47,332,108,715
33,907,189,366 47,332,108,715
34,582,083,606 48,458,017,261
29 26
30 25
@
@
29 25 25
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477,326,211

237,463,046




EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Oooooooooooooooooad

155,690,812 134,578,660
115,518,750 76,272,115
FOF 8,920,654,950 10,433,951,550
629,836,641 1,591,139,617
10,122,445,739 12,473,404,988
10,122,445,739 12,473,404,988
29 26
30 25
30 25
€))
@
®
29 25
2,121,864,238
2,121,864,238
29 25 29 25
30 25
768,113,751
768,113,751
30 25 30 25
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29 25
687,075,260 694,020,000 6,944,740
694,020,000 6,944,740
30 25
1,043,538,353 1,034,860,000 8,678,353
1,034,860,000 8,678,353
30 25
29 25 30 25
3.3497 3.7946
10,000 33,497 10,000 37,946

99,800 1,167.00 116,466,600

174,400 1,027.00 179,108,800

98,000 2,799.00 274,302,000

114,200 1,177.00 134,413,400

176,000 673.00 118,448,000

1,300 1,291.00 1,678,300

34,600 3,935.00 136,151,000

206,900 600.00 124,140,000

246,900 712.00 175,792,800

28,200 5,300.00 149,460,000

40,400 2,106.00 85,082,400

12,000 2,923.00 35,076,000

27,100 7,660.00 207,586,000

74,000 553.00 40,922,000

34,200 5,527.00 189,023,400

79,300 2,566.00 203,483,800

255,100 3,001.00 765,555,100

18,700 1,808.00 33,809,600

41,200 1,038.00 42,765,600

199,000 1,461.00 290,739,000

141,100 5,270.00 743,597,000

23,000 3,825.00 87,975,000

108,600 10,810.00 1,173,966,000

14,100 7,900.00 111,390,000

75,300 2,519.00 189,680, 700

217,800 969.60 211,178,880

50,000 1,107.00 55,350,000

11,700 1,353.00 15,830,100

23,300 1,777.00 41,404,100
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17,500 3,675.00 64,312,500
8,100 8,169.00 66,168,900
49,700 4,628.00 230,011,600
6,800 8,356.00 56,820,800
14,100 5,370.00 75,717,000
12,100 8,129.00 98,360,900
84,800 3,461.00 293,492,800
35,800 2,129.00 76,218,200
65,100 4,727.00 307,727,700
85,700 1,807.50 154,902,750
25,200 6,270.00 158,004,000
50,900 11,110.00 565,499,000
133,700 4,804.00 642,294,800
71,100 5,137.00 365,240,700
98,200 5,040.00 494,928,000
410,800 818.60 336,280,880
11,500 4,214.00 48,461,000
29,000 4,505.00 130,645,000
3,800 603.00 2,291,400
134,100 2,017.00 270,479,700
129,400 3,205.00 414,727,000
91,600 2,248.50 205,962,600
55,600 330.00 18,348,000
88,300 2,882.00 254,480,600
6,300 4,385.00 27,625,500
58,100 4,063.00 236,060,300
33,900 1,696.50 57,511,350
8,300 2,438.00 20,235,400
87,000 1,350.00 117,450,000
7,300 19,240.00 140,452,000
71,400 3,800.00 271,320,000
2,200 37,320.00 82,104,000
267,100 3,404.00 909,208,400
23,900 13,400.00 320,260,000
1,600 11,090.00 17,744,000
32,600 5,020.00 163,652,000
150,500 3,745.00 563,622,500
36,200 1,989.00 72,001,800
512,000 795.90 407,500,800
147,000 798.00 117,306,000
30,700 17,115.00 525,430,500
200,000 835.00 167,000,000
259,000 742.80 192,385,200
153,400 585.00 89,739,000
43,000 1,412.00 60,716,000
110,800 1,570.00 173,956,000
245,500 5,915.00 1,452,132,500
71,000 11,680.00 829,280,000
36,800 3,060.00 112,608,000
95,100 2,236.00 212,643,600
13,800 4,890.00 67,482,000
63,300 3,100.00 196,230,000
79,500 2,485.00 197,557,500
2,900 59,390.00 172,231,000
153,000 1,140.00 174,420,000
13,500 9,670.00 130,545,000
198,000 3,635.00 719,730,000
82,400 19,800.00 1,631,520,000
45,800 4,050.00 185,490,000
74,700 2,660.00 198,702,000
16,800 7,400.00 124,320,000
17,900 1,043.00 18,669, 700
8,000 18,675.00 149,400,000
56,800 2,171.00 123,312,800
12,100 6,120.00 74,052,000
83,600 5,561.00 464,899,600
238,800 7,323.00 1,748,732,400
244,800 1,267.00 310,161,600
113,700 893.00 101,534,100
15,000 3,690.00 55,350,000
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13,700 1,728.00 23,673,600
24,500 5,020.00 122,990,000
115,100 3,327.00 382,937,700
72,200 6,650.00 480,130,000
65,300 2,945.00 192,308,500
59,900 2,690.00 161,131,000
57,700 3,285.00 189,544,500
33,700 6,530.00 220,061,000
83,100 4,510.00 374,781,000
75,300 5,270.00 396,831,000
18,100 4,735.00 85,703,500
4,800 5,500.00 26,400,000
5,300 37,150.00 196,895,000
177,300 1,680.00 297,864,000
37,500 1,316.00 49,350,000
70,800 3,035.00 214,878,000
133,900 1,835.00 245,706,500
30,700 7,390.00 226,873,000
205,300 3,248.00 666,814,400
43,600 5,700.00 248,520,000
85,800 1,963.00 168,425,400
41,300 2,374.00 98,046,200
23,700 4,191.00 99,326,700
65,300 3,000.00 195,900,000
1,300 13,010.00 16,913,000
65,400 5,690.00 372,126,000
41,300 4,775.00 197,207,500
12,000 6,510.00 78,120,000
94,000 2,078.00 195,332,000
26,600 4,385.00 116,641,000
49,400 1,975.00 97,565,000
171,100 2,648.00 453,072,800
58,200 5,054.00 294,142,800
312,500 3,126.00 976,875,000
9,400 2,860.00 26,884,000
384,600 1,277.00 491,134,200
40,700 5,020.00 204,314,000
9,500 5,320.00 50,540,000
139,200 9,570.00 1,332,144,000
86,900 409.00 35,542,100
171,400 1,976.50 338,772,100
123,500 1,877.00 231,809,500
220,900 1,835.00 405,351,500
266,400 3,125.00 832,500,000
3,400 4,360.00 14,824,000
256,400 1,170.00 299,988,000
118,800 1,753.00 208,256,400
12,000 5,010.00 60,120,000
16,800 4,720.00 79,296,000
8,400 6,940.00 58,296,000
5,400 4,565.00 24,651,000
700 35,050.00 24,535,000
74,800 3,670.00 274,516,000
94,500 2,229.00 210,640,500
11,700 6,810.00 79,677,000
183,300 1,278.00 234,257,400
100 49,420.00 4,942,000
72,400 605.00 43,802,000
53,200 1,317.00 70,064,400
16,300 4,275.00 69,682,500
3,597,400 687.60 2,473,572,240
742,300 650.00 482,495,000
98,500 799.00 78,701,500
44,500 2,651.00 117,969,500
544,000 617.00 335,648,000
141,400 1,080.00 152,712,000
321,500 195.40 62,821,100
42,500 2,966.00 126,055,000
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4,200 3,427.00 14,393,400
150,800 2,174.00 327,839,200
115,500 2,152.50 248,613,750

54,300 5,273.00 286,323,900
82,800 1,685.00 139,518,000
233,900 1,864.50 436,106,550
122,200 2,704.00 330,428,800
134,300 1,903.50 255,640,050
193,100 1,100.00 212,410,000
23,000 4,485.00 103,155,000
24,100 1,143.00 27,546,300
38,500 2,439.00 93,901,500
21,200 2,137.00 45,304,400
43,500 4,690.00 204,015,000
27,600 3,164.00 87,326,400
99,800 1,231.00 122,853,800
20,500 3,545.00 72,672,500
17,000 3,955.00 67,235,000
185 20,259,000 46,224,919,550
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30 10

76,948,161,385

131,166,824

76,816,994,561

60,911,292,191

1.2611

78,613,291,013

1,720,462,271

76,892,828,742

57,084,921,726

1.3470

34,588,707,751

46,181,348

34,542,526,403

39,282,081,952

0.8793

FOF

34,604,271,261

93,956,236

34,510,315,025

17,423,612,991

1.9807
19,807

10,286,351,803

13,935,792

10,272,416,011

6,691,970,053

1.5350

FOF

6,362,745,631

17,957,730

6,344,787,901

7,257,983,409

0.8742

FOF

3,971,595,000

10,993,918

3,960,601,082

5,150,661,582

0.7689
7,689

62,235,133,320

358,973,139

61,876,160,181

28,228,512,804

2.1920

18,334,400,468

14,432,805

18,319,967,663

16,733,202,126

1.0948

FOF
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17,957,625,920

46,206,302

17,911,419,618

16,392,123,088

1.0927

10,534,706,744

17,330,556

10,517,376,188

10,390,601,482

1.0122

FOF

5,881,961,012

18,724,442

( ) 5,863,236,570

5,627,790,824

( ) 1.0418

204,409, 764,805

236,342,831

204,173,421,974

177,338,645,399

1.1513

FOF

199,401,822,483

241,030,565

199,160,791,918

165,364,329,076

1.2044
12,044

23,702,209,110

19,454,496

23,682,754,614

20,417,257,382

1.1599

FOF

23,255,533,277

39,958,391

( ) 23,215,574,886

17,823,885,558

( ) 1.3025

16,980,315,238

14,438,188

16,965,877,050

14,085,259,764

1.2045

FOF

16,615,870,268

32,786,072

16,583,084,196

13,258,008,898

1.2508
12,508

11,102,445,687

11,101,781

11,091,343,906

6,341,930,681

1.7489

493/531



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

FOF

10,897,541,664

28,364,834

( ) 10,869,176,830

5,843,520,495

( ) 1.8600

J-REIT

9,650,207,681

15,084,767

9,635,122,914

7,269,869,735

1.3254

J-REIT

9,738,620,331

96,151,911

9,642,468,420

6,893,702,631

1.3987

G-REIT

10,369,799,726

9,392,242

10,360,407,484

9,586,287,162

1.0808

FOFs F

10,257,752,356

24,379,507

10,233,372,849

9,896,284,965

1.0341

4,598,964,560

5,353,140

4,593,611,420

10,513,175,945

0.4369

FOF

4,463,898,557

8,654,732

4,455,243,825

10,497,210,038

0.4244
4,244

56,189,147,933

69,077,355

56,120,070,578
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