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2016 10 4
2016 31 UFJ
112.68
2016 10 4
(@)
2016 31
) 351,711,384
(39,631 ) 9.9
177,823
s 0.05
351,889,207
(39,651 ) 100.00
) 235,704,730
(26,559 ) 100.11 |
253,306
2 -0.11
235,451,424
(26,531 ) 100.00
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)
67,889,041
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67,763,500
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)
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T5.425
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119,182, 160
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73,841,990
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2016 31
) 399,083,859 99.66
41,672 B
1,369,230
43 ) ——
400,453,089
(41,815 ) 0
() 245,550,222 99.95
25,640 T
115,099
1z 3 0.05 |
245,665,321
(25,652 ) 0%
) 60,276,250 99.72
6,294 B
166,559
ar o 0.28 |
60,442,809
6% 2 100.00
)
(_4&,30; -0.62
62,337,904
2 4 100.00
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®
2015 2016 10
12 12 31
(2006 12 31 64,122 7,225 123.63 13,931 6,121 690 10,806
(2007 12 31 58,887 6,635 130.73 14,731 5,153 581 10,929
(2008 12 31 114,594 12,912 136.09 15,335 8,663 976 10,913
(2009 12 31 222,377 25,057 153.05 17,246 15,337 1728 12,116
(2010 12 31 425,243 47,916 163.01 18,368 20,131 2,268 12,968
10
(011 12 31 412,573 46,489 172.30 19,415 17,443 1,965 13,567
11
(2012 12 31 472,879 53,284 183.99 20,732 18,698 2,107 14,413
12
(2013 12 31 377,874 42,579 182.13 20,522 15,092 1,701 14,178
13
(2014 12 31 337,643 38,046 189.29 21,329 12,884 1,452 14,663
14
(2015 12 31 305,694 34,446 187.87 21,169 12,884 1,452 14,446
2015 341,858 38,521 192.77 21,721 13,362 1,506 14,923
2015 339,636 38,270 191.36 21,562 12,969 1,461 14,810
2015 337,664 38,048 192.35 21,674 12,962 1,461 14,879
2015 337,309 38,008 191.68 21,599 13,003 1,465 14,818
2015 335,843 37,843 191.35 21,561 12,461 1,404 14,792
2015 326,094 36,744 189.37 21,338 12,571 1,416 14,629
2015 324,715 36,589 190.06 21,416 12,469 1,405 14,671
2015 323,861 36,493 189.34 21,334 12,554 1,415 14,608
2015 322,842 36,378 190.03 21,412 12,641 1,424 14,645
2015 10 321,522 36,229 189.98 21,407 12,802 1,442 14,631
2015 11 312,614 35,225 189.16 21,315 12,487 1,407 14,574
2015 12 305,694 34,446 187.87 21,169 12,884 1,452 14,446
2016 307,434 34,642 189.73 21,379 13,293 1,498 14,578
2016 311,029 35,047 190.26 21,439 14,857 1,674 14,610
2016 319,104 35,957 191.60 21,589 15,194 1,712 14,692
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(2006 12 31 ) 428,514 48,285 120.61 13,590 32,545 3,667 10,559
(2007 12 31 ) 321,363 36,211 126.91 14,300 21,855 2,463 10,624
(2008 12 31 ) 190,473 21,462 131.44 14,811 15,606 1,758 10,556
(2009 12 31 ) 96,181 10,838 147.08 16,573 4,501 507 11,660
(2010 12 31 ) 91,783 10,342 155.87 17,563 2,557 288 12,418
10
(011 12 31 ) 81,781 9,215 163.93 18,472 1,636 184 12,928
11
(2012 12 31 ) 76,684 8,641 174.18 19,627 1,048 118 13,658
12
(2013 12 31 ) 52,032 5,863 171.55 19,330 633 71 13,394
13
(2014 12 31 ) 37,974 4,279 177.41 19,991 342 38 13,780
14
(2015 12 31 ) 20,451 2,304 175.20 19,742 301 34 13,508
2015 37,571 4,233 180.60 20,350 354 40 14,019
2015 35,537 4,004 179.21 20,193 345 39 13,907
2015 33,168 3,737 180.06 20,289 346 39 13,965
2015 31,666 3,568 179.36 20,210 346 39 13,903
2015 30,370 3,422 178.97 20,166 313 35 13,872
2015 28,539 3,216 177.05 19,950 314 35 13,713
2015 28,030 3,158 177.62 20,014 302 34 13,747
2015 27,308 3,077 176.86 19,929 307 35 13,682
2015 26,545 2,991 177.44 19,994 311 35 13,711
2015 10 24,471 2,757 177.32 19,980 309 35 13,693
2015 11 22,497 2,535 176.48 19,886 297 33 13,634
2015 12 20,451 2,304 175.20 19,742 301 34 13,508
2016 19,623 2,211 176.87 19,930 302 34 13,626
2016 18,175 2,048 177.28 19,976 289 33 13,650
2016 16,826 1,896 178.46 20,109 291 33 13,721
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(2006 12 31 ) 847 95 11,076
(2007 12 31 ) 1,009 114 11,098
(2008 12 31 ) 1,086 122 9,316
(2009 12 31 ) 1,297 146 10,779
(2010 12 31 ) 957 108 10,165
10
(011 12 31 ) 1,348 152 10,189
11
(2012 12 31 ) 1,113 125 12,304
12
(2013 12 31 ) 766 86 14,871
13
(2014 12 31 ) 376 42 17,660
14
(2015 12 31 ) 532 60 17,668
2015 680 ” 17,638
2015 518 58 17,843
2015 594 67 17,989
2015 506 57 17,852
2015 506 57 18,532
2015 386 44 18,093
2015 363 4l 18,395
2015 401 45 17,933
2015 471 53 17,816
2015 10 546 62 17,922
2015 11 544 61 18,212
2015 12 532 60 17,668
2016 533 60 17,979
2016 538 61 16,797
2016 474 53 16,890
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(2006 12 31 ) 50,971 5,743 141.22 15,913 8,716 982 12,314
(2007 12 31 ) 40,002 4,507 141.66 15,962 9,467 1,067 11,840
(2008 12 31 ) 29,662 3,342 110.99 12,506 5,529 623 8,957
(2009 12 31 ) 65,097 7,335 156.04 17,583 5,922 667 12,477
(2010 12 31 ) 153,009 17,241 178.68 20,134 11,076 1,248 14,374
10
(011 12 31 ) 198,321 22,347 182.33 20,545 14,103 1,589 14,531
11
(012 12 31 ) 232,906 26,244 206.13 23,227 14,644 1,650 16,357
12
(2013 12 31 ) 244,296 27,527 219.16 24,695 17,735 1,998 17,334
13
(014 12 31 ) 217,858 24,548 218.04 24,569 11,783 1,328 17,192
14
(2015 12 31 ) 156,873 17,676 212.13 23,903 8,154 919 16,639
2015 214,034 24,117 219.44 24,727 11,591 1,306 17,305
2015 215,128 24,241 223.92 25,231 10,802 1,217 17,654
2015 211,147 23,792 223.36 25,168 10,178 1,147 17,603
2015 210,104 23,674 225.63 25,424 10,232 1,153 17,771
2015 206,136 23,227 226.62 25,536 9,750 1,099 17,846
2015 197,582 22,264 224.20 25,263 9,578 1,079 17,646
2015 194,013 21,861 224.57 25,305 9,337 1,052 17,667
2015 184,824 20,826 221.48 24,956 9,196 1,036 17,424
2015 177,585 20,010 216.59 24,406 8,947 1,008 17,022
2015 10 177,133 19,959 220.44 24,839 8,910 1,004 17,314
2015 11 168,031 18,934 217.55 24,514 8,378 944 17,096
2015 12 156,873 17,676 212.13 23,903 8,154 919 16,639
2016 152,148 17,144 208.80 23,527 7,923 893 16,371
2016 151,087 17,024 210.79 23,752 8,450 952 16,523
2016 156,082 17,587 216.10 24,351 8,806 992 16,919
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006 12 31 ) 197,186 22,219 137.75 15,522 17,292 1,948 12,010
007 12 31 ) 182,067 20,515 137.48 15,491 14,868 1,675 11,490
008 12 31 ) 100,056 11,274 107.18 12,077 9,729 1,096 8,649
009 12 31 ) 97,275 10,961 149.93 16,894 9,359 1,055 11,987
Q010 12 31 ) 78,834 8,883 170.82 19,248 7,397 834 13,740
10
o1l 12 31 ) 50,480 5,688 173.50 19,550 3,285 370 13,827
11
Q012 12 31 ) 37,653 4,243 195.17 21,992 2,046 231 15,488
12
013 12 31 ) 17,068 1,923 206.45 23,263 526 59 16,304
13
o 12 31 ) 11,634 1,311 204.37 23,028 338 38 16,089
14
015 12 31 ) 6,366 717 197.85 22,293 264 30 15,494
2015 11,175 1,259 205.61 23,168 347 39 16,182
2015 10,895 1,228 209.72 23,631 347 39 16,503
2015 10,604 1,195 209.11 23,563 316 36 16,450
2015 10,336 1,165 211.14 23,791 320 36 16,601
2015 9,977 1,124 211.98 23,886 296 33 16,666
2015 9,339 1,052 209.63 23,621 287 32 16,472
2015 9,166 1,033 209.89 23,650 283 32 16,484
2015 8,807 992 206.91 23,314 285 32 16,251
2015 8,160 919 202.26 22,791 282 32 15,869
2015 10 7,776 876 205.77 23,186 285 32 16,135
2015 11 7,024 791 202.99 22,873 275 31 15,925
2015 12 6,366 717 197.85 22,293 264 30 15,494
2016 6,000 676 194.66 21,934 258 29 15,238
2016 5,645 636 196.43 22,134 277 31 15,374
2016 5,272 594 201.30 22,682 284 32 15,735
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006 12 31 ) 2,547 287 12,074
Q007 12 31 ) 2,360 266 11,499
008 12 31 ) 1,106 125 7,280
000 12 31 ) 1,783 201 10,551
010 12 31 ) 2,721 307 10,719
10
o1l 12 31 ) 2,519 284 10,401
11
012 12 31 ) 2,703 305 13,330
12
Qo013 12 31 ) 1,686 190 17,348
13
014 12 31 ) 1,422 160 19,769
14
Q015 12 31 ) 804 91 19,437
2015 1,374 155 19,518
2015 1,407 159 20,300
2015 1,332 150 20,314
2015 1,293 146 20,440
2015 1,208 136 21,353
2015 1,250 141 20,844
2015 1,132 128 21,155
2015 969 109 20,421
2015 835 94 19,773
2015 10 868 98 20,253
2015 11 860 97 20,402
2015 12 804 91 19,437
2016 720 81 19,281
2016 643 72 18,139
2016 702 79 18,573
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(2006 12 31 ) 66,739 7,520 67,130 7,564 99.86 11,252 100.44 11,317
(2007 12 31 ) 70,229 7,913 70,611 7,956 92.42 10,414 92.92 10,470
(2008 12 31 ) 44,561 5,021 44,846 5,053 67.66 7,624 68.09 7,672
(2009 12 31 ) 59,252 6,676 59,541 6,709 89.00 10,029 89.43 10,077
(2010 12 31 ) 63,806 7,190 64,090 7,222 96.31 10,852 96.74 10,901
10
(011 12 31 ) 62,073 6,994 62,361 7,027 93.13 10,494 93.56 10,542
11
(2012 12 31 ) 64,085 7,221 64,360 7,252 99.83 11,249 100.25 11,296
12
(013 12 31 ) 64,524 7,271 64,799 7,302 100.80 11,358 101.23 11,407
13
(2014 12 31 ) 54,054 6,091 54,300 6,118 95.27 10,735 95.70 10,784
14
(2015 12 31 ) 42,535 4,793 42,747 4,817 87.74 9,887 88.18 9,936
2015 54,016 6,087 54,257 6,114 95.45 10,755 95.88 10,803
2015 54,217 6,109 54,459 6,136 96.96 10,925 97.40 10,975
2015 52,768 5,946 53,006 5,973 96.29 10,850 96.72 10,899
2015 52,733 5,942 52,968 5,968 96.84 10,912 97.27 10,960
2015 52,089 5,869 52,323 5,896 96.83 10,911 97.26 10,960
2015 50,720 5,715 50,949 5,741 95.37 10,746 95.80 10,795
2015 50,151 5,651 50,379 5,677 95.10 10,716 95.53 10,764
2015 48,743 5,492 48,969 5,518 93.36 10,520 93.79 10,568
2015 46,158 5,201 46,379 5,226 90.88 10,240 91.32 10,289
2015 10 46,652 5,257 46,871 5,281 92.06 10,373 92.49 10,422
2015 11 45,308 5,105 45,525 5,130 90.43 10,189 90.86 10,238
2015 12 42,535 4,793 42,747 4,817 87.74 9,887 88.18 9,936
2016 41,398 4,665 41,605 4,688 85.93 9,683 86.36 9,731
2016 41,652 4,693 41,859 4,717 86.31 9,725 86.74 9,774
2016 42,946 4,839 43,154 4,863 88.05 9,922 88.48 9,970
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Q006 12 31 ) 83,939 9,458 84,440 9,515 11,562 11,630
Q007 12 31 ) 83,754 9,437 84,213 9,489 10,098 10,153
008 12 31 ) 45,618 5,140 45,910 5,173 5,938 5,976
009 12 31 ) 50,457 5,686 50,704 5,713 8,004 8,043
Q010 12 31 ) 43,458 4,897 43,653 4,919 7,638 7,672
10
(2011 12 31 ) 36,832 4,150 37,002 4,169 6,972 6,997
11
Qo012 12 31 ) 37,905 4,271 38,069 4,290 8,413 8,449
12
Qo013 12 31 ) 34,873 3,929 35,022 3,946 10,325 10,370
13
Qo014 12 31 ) 29,539 3,328 29,674 3,344 11,101 11,151
14
Q015 12 31 ) 22,135 2,494 22,244 2,506 10,259 9,666
2015 29,054 3,274 29,186 3,289 10,903 10,953
2015 29,232 3,294 29,362 3,309 11,283 11,334
2015 28,555 3,218 28,683 3,232 11,234 11,308
2015 28,055 3,161 28,183 3,176 11,247 11,739
2015 27,979 3,153 28,104 3,167 11,691 11,737
2015 26,420 2,977 26,541 2,991 11,354 11,561
2015 25,781 2,905 25,898 2,918 11,465 11,528
2015 25,088 2,827 25,204 2,840 11,010 10,282
2015 24,381 2,747 24,496 2,760 10,606 10,010
2015 10 24,462 2,756 24,577 2,769 10,806 10,140
2015 11 23,083 2,601 23,196 2,614 10,828 9,961
2015 12 22,135 2,494 22,244 2,506 10,259 9,666
2016 21,295 2,399 21,402 2,412 10,120 9,468
2016 20,936 2,359 21,041 2,371 9,467 9,509
2016 21,359 2,407 21,463 2,418 9,640 9,700
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(2006 12 31 ) 15,966 1,799 127.47 14,363 1,783 201 11,110
(2007 12 31 ) 16,067 1,810 138.22 15,575 1,743 196 11,591
(2008 12 31 ) 20,864 2,351 112.76 12,706 2,726 307 9,241
(2009 12 31 ) 29,669 3,343 139.26 15,692 3,553 400 11,340
(2010 12 31 ) 33,913 3,821 148.10 16,688 4,133 466 12,165
10
(011 12 31 ) 33,963 3,827 147.27 16,594 4,525 510 11,967
11
(012 12 31 ) 41,479 4,674 163.87 18,465 4,220 475 13,278
12
(2013 12 31 ) 52,753 5,944 190.33 21,446 4,218 475 15,388
13
(014 12 31 ) 58,232 6,562 198.20 22,333 4,429 499 15,986
14
(2015 12 31 ) 56,076 6,319 196.49 22,141 4,925 555 15,783
2015 57,689 6,500 198.39 22,355 4,560 514 15,999
2015 58,673 6,611 201.91 22,751 4,742 534 16,279
2015 59,347 6,687 200.95 22,643 4,647 524 16,193
2015 59,845 6,743 201.06 22,655 4,609 519 16,192
2015 60,306 6,795 201.39 22,693 4,501 507 16,215
2015 57,826 6,516 197.79 22,287 4,646 524 15,916
2015 56,896 6,411 198.50 22,367 4,593 518 15,966
2015 55,014 6,199 193.19 21,769 4,522 509 15,549
2015 53,977 6,082 189.61 21,365 4,519 509 15,252
2015 10 56,305 6,344 199.25 22,451 4,719 532 16,021
2015 11 55,708 6,277 199.19 22,445 4,631 522 16,023
2015 12 56,076 6,319 196.49 22,141 4,925 555 15,783
2016 53,297 6,006 188.40 21,228 4,688 528 15,132
2016 53,007 5,973 187.66 21,145 5,058 570 15,076
2016 54,726 6,166 194.02 21,862 5,220 588 15,568
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006 12 31 ) 62,090 6,996 124.42 14,020 5,506 620 10,834
007 12 31 ) 53,515 6,030 134.22 15,124 5,146 580 11,246
008 12 31 ) 24,668 2,780 108.95 12,276 2,997 338 8,922
000 12 31 ) 19,880 2,240 133.88 15,086 2,105 237 10,893
010 12 31 ) 13,710 1,545 141.67 15,963 1,289 145 11,627
10
o1l 12 31 ) 9,967 1,123 140.17 15,794 773 87 11,379
11
o1z 12 31 ) 5,110 576 155.18 17,486 193 22 12,568
12
013 12 31 ) 2,508 283 179.33 20,207 100 11 14,497
13
Q014 12 31 ) 1,758 198 185.81 20,937 115 13 14,988
14
Q015 12 31 ) 849 96 183.29 20,653 60 7 14,724
2015 1,730 195 185.91 20,948 118 13 14,993
2015 1,707 192 189.13 21,311 118 13 15,249
2015 1,697 101 188.15 21,201 117 13 15,163
2015 1,498 169 188.18 21,204 117 13 15,156
2015 1,434 162 188.42 21,231 113 13 15,173
2015 1,300 147 184.97 20,842 112 13 14,886
2015 1,291 145 185.55 20,908 111 13 14,927
2015 1,224 138 180.51 20,340 105 12 14,531
2015 1,109 125 177.09 19,955 104 12 14,248
2015 10 984 111 186.02 20,960 109 12 14,960
2015 11 907 102 185.89 20,946 71 8 14,954
2015 12 849 96 183.29 20,653 60 7 14,724
2016 750 85 175.67 19,794 58 6 14,110
2016 690 78 174.90 19,708 61 7 14,052
2016 653 74 180.76 20,368 64 7 14,504
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(2006 12 31 ) 316 36 12,468
(2007 12 31 ) 310 35 12,854
(2008 12 31 ) 226 25 8,486
(2009 12 31 ) 289 33 10,821
(2010 12 31 ) 388 44 10,226
’ 436 49 9,682
(011 12 31 ) :
11
(2012 12 31 ) 258 63 12,232
12
(2013 12 31 ) 415 47 17,417
13
(2014 12 31 ) 219 25 20,805
u 102 11 20,874
(2015 12 31 ) .
2015 147 17 20,430
2015 150 17 21,196
2015 150 17 21,166
015 117 13 21,007
2015 128 14 21,982
2015 161 18 21,304
2015 166 19 21,667
2015 98 11 20,643
2015 94 11 20,062
2015 10 111 12 21,219
2015 11 113 13 21.656
2015 12 102 11 20,874
2016 97 11 20,173
2016 112 13 18,728
2016 145 16 19,341
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(2006 12 31 ) 20,186 2,275 157.19 17,712 3,108 350 13,710
(2007 12 31 ) 15,866 1,788 164.82 18,572 2,121 239 13,871
(2008 12 31 ) 13,139 1,481 117.35 13,223 1,382 156 9,841
(2009 12 31 ) 23,385 2,635 152.01 17,128 2,524 284 12,793
(2010 12 31 ) 31,194 3,515 168.97 19,040 3,106 350 14,395
10
(011 12 31 ) 35,653 4,017 160.72 18,110 3,448 389 13,622
11
(012 12 31 ) 37,693 4,247 173.32 19,530 3,250 366 14,666
12
(2013 12 31 ) 69,669 7,850 215.84 24,321 5,290 596 18,228
13
(014 12 31 ) 68,157 7,680 232.19 26,163 4,029 454 19,601
14
(2015 12 31 ) 61,612 6,942 221.52 24,961 3,699 417 18,672
2015 67,740 7,633 223.47 25,181 3,982 449 18,866
2015 69,846 7,870 232.78 26,230 4,510 508 19,650
2015 68,788 7,751 230.12 25,930 4,309 486 19,415
2015 68,718 7,743 230.52 25,975 4,222 476 19,438
2015 67,123 7,563 231.86 26,126 4,124 465 19,549
2015 63,899 7,200 226.36 25,506 3,854 434 19,077
2015 65,471 7,377 231.67 26,105 3,651 411 19,523
2015 61,005 6,874 218.34 24,603 3,501 395 18,429
2015 59,875 6,747 211.22 23,801 3,672 414 17,823
2015 10 64,916 7,315 226.23 25,491 3,883 438 19,086
2015 11 63,993 7,211 227.17 25,597 3,801 428 19,175
2015 12 61,612 6,942 221.52 24,961 3,699 417 18,672
2016 58,944 6,642 211.60 23,843 3,434 387 17,843
2016 58,930 6,640 210.35 23,702 3,654 412 17,747
2016 62,512 7,044 224.05 25,246 3,845 433 18,881
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006 12 31 ) 41,025 4,623 153.40 17,285 3,923 442 13,379
007 12 31 ) 33,193 3,740 160.04 18,033 3,655 412 13,468
008 12 31 ) 16,083 1,812 113.37 12,775 2,124 239 9,508
009 12 31 ) 16,866 1,900 146.13 16,466 1,985 224 12,298
Q010 12 31 ) 13,048 1,470 161.62 18,211 1,781 201 13,769
10
o1l 12 31 ) 7,245 816 152.95 17,234 828 93 12,964
11
Q012 12 31 ) 4,768 537 164.11 18,492 303 34 13,885
12
013 12 31 ) 2,919 329 203.34 22,912 62 7 17,235
13
o 12 31 ) 2,124 239 217.65 24,525 46 5 18,450
14
015 12 31 ) 1,389 156 206.61 23,281 0 0 17,371
2015 2,001 225 209.38 23,593 45 5 17,756
2015 2,029 229 218.03 24,568 46 5 18,486
2015 2,369 267 215.43 24,275 45 5 18,256
2015 2,238 252 215.73 24,308 46 5 18,270
2015 2,104 237 216.89 24,439 0 0 18,205
2015 1,994 225 211.66 23,850 0 0 17,793
2015 2,008 226 216.53 24,399 0 0 18,203
2015 1,862 210 203.98 22,985 0 0 17,175
2015 1,160 131 197.25 22,226 0 0 16,603
2015 10 1,141 129 211.18 23,795 0 0 17,771
2015 11 1,490 168 211.96 23,884 0 0 17,845
2015 12 1,389 156 206.61 23,281 0 0 17,371
2016 1,231 139 197.28 22,229 0 0 16,595
2016 1,207 136 196.03 22,088 0 0 16,498
2016 1,206 136 208.71 23,517 0 0 17,543
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@08 12 31 958 108 13,148
2007 12 3t 1,133 128 13,122
2008 12 31 913 103 7,568
@008 12 31 1,127 127 10,132
@010 12 3 1,666 188 10,015
(20110 b A 1,363 154 9,071
(20131 b a1 1,194 135 11,105
(20152 b a1 1,040 117 16,954
(20113 b 1,138 128 20,922
14
@15 12 3 205 23 20,201
2015 1,006 124 19,754
2015 1,143 129 20,977
2015 1,002 113 20,806
2015 985 111 20,763
2015 990 112 21,724
2015 556 63 20,929
2015 474 53 21,707
2015 393 44 20,027
2015 233 26 19,184
2015 10 214 24 20,681
2015 11 210 24 21,200
2015 12 205 23 20,201
2016 101 22 19,450
2016 175 20 18,020
2016 200 23 19,172
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(2006 12 31 ) 11,862 1,337 124.32 14,008 1,728 195 10,868
(2007 12 31 ) 12,220 1,377 161.25 18,170 1,932 218 13,648
(008 12 31 ) 11,035 1,243 88.23 9,942 1,368 154 7,476
(2009 12 31 ) 40,819 4,599 126.32 14,234 2,456 277 10,752
(2010 12 31 ) 39,859 4,491 134.22 15,124 5,445 614 11,536
10
011 12 31 ) 51,586 5,813 122.11 13,759 5,278 595 10,423
11
(012 12 31 ) 46,261 5,213 147.97 16,673 4,959 559 12,624
12
(013 12 31 ) 76,282 8,595 201.24 22,676 4,443 501 17,204
13
(014 12 31 ) 85,300 9,612 219.93 24,782 5,434 612 18,826
14
(015 12 31 ) 110,884 12,494 231.54 26,089 5,972 673 19,818
2015 89,690 10,106 215.58 24,292 5,618 633 18,456
2015 98,840 11,137 230.67 25,992 5,989 675 19,747
2015 101,507 11,438 229.54 25,865 6,034 680 19,642
2015 109,639 12,354 232.21 26,165 5,884 663 19,858
2015 110,624 12,465 235.33 26,517 5,724 645 20,121
2015 107,542 12,118 231.29 26,062 5,702 643 19,769
2015 112,797 12,710 240.91 27,146 6,206 699 20,595
2015 109,367 12,323 225.30 25,386 6,129 691 19,304
2015 107,077 12,065 217.49 24,506 6,068 684 18,637
2015 10 117,052 13,189 237.11 26,717 6,471 729 20,311
2015 11 111,918 12,611 235.40 26,524 6,209 700 20,174
2015 12 110,884 12,494 231.54 26,089 5,972 673 19,818
2016 103,532 11,666 212.11 23,900 5,291 596 18,164
2016 103,324 11,643 210.27 23,693 5,763 649 18,020
2016 110,114 12,408 220.61 24,859 6,144 692 18,890
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2008 12 31 21,655 2,440 121.31 13,669 2,198 248 10,609
2007 12 3 18,905 2,130 156.55 17,640 1,860 210 13,255
2008 12 31 8,010 903 85.23 9,604 716 81 7.224
2008 12 31 11,342 1,278 121.41 13,680 780 88 10,338
@010 12 3 9,984 1,125 128.35 14,462 661 74 11,037
(20110 - 6,890 776 116.19 13,002 451 51 9,921
(201%1 - 6,190 698 140.09 15,785 208 34 11,952
(201§2 - 6,029 679 189.57 21,361 119 13 16,161
(20113 - 3,373 380 206.14 23,228 70 8 17,634
(20124 - 1,816 205 215.91 24,329 65 7 18,479
2015 3,130 353 201.98 22,759 70 8 17,284
2015 3,178 358 216.03 24,342 73 8 18,484
2015 2,948 332 214.88 24,213 67 8 18,380
2015 2,904 327 217.29 24,484 68 8 18,576
2015 2,508 293 220.12 24,803 66 7 18,815
2015 2,480 279 216.25 24,367 66 7 18,478
2015 2,557 288 225.13 25,368 68 8 19,241
2015 2,355 265 210.44 23,713 65 7 18,029
2015 2,072 234 203.07 22,881 62 7 17,398
2015 10 2,155 243 221.29 24,935 67 8 18,953
2015 11 2,110 238 219.60 24,745 65 7 18,817
2015 12 1,816 205 215.91 24,329 65 7 18,479
2016 1,579 178 197.71 22,278 59 7 16,929
2016 1,470 166 195.92 22.076 63 7 16,789
2016 1,429 161 205.47 23,152 66 7 17,591
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006 12 31 ) 659 74 12,959
Q007 12 31 ) 1,136 128 15,999
008 12 31 ) 819 92 7,001
000 12 31 ) 1,637 184 10,492
010 12 31 ) 2,198 248 9,914
10
o1l 12 31 ) 2,490 281 8,588
11
012 12 31 ) 2,817 317 11,816
12
Qo013 12 31 ) 1,861 210 19,698
13
014 12 31 ) 1,323 149 24,695
14
Q015 12 31 ) 945 106 26,302
2015 1,318 149 23,748
2015 1,626 183 25,903
2015 1,573 177 25,862
2015 1,584 178 26,064
2015 1,541 174 27,470
2015 1,496 169 26,642
2015 1,311 148 28,119
2015 1,104 124 25,742
2015 1,012 114 24,607
2015 10 1,133 128 27,002
2015 11 1,143 129 27,367
2015 12 945 106 26,302
2016 1,248 141 24,286
2016 1,330 150 22,439
2016 1,430 161 23,516
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(2006 12 31 ) 43,297 4,879 43,725 4,927 144.77 16,313 146.20 16,473
(2007 12 31 ) 27,939 3,148 28,269 3,185 120.79 13,611 122.22 13,772
(2008 12 31 ) 11,215 1,264 11,492 1,295 56.37 6,352 57.76 6,508
(2009 12 31 ) 58,580 6,601 58,648 6,608 85.79 9,667 85.89 9,678
(2010 12 31 ) 103,269 11,636 103,364 11,647 100.83 11,362 100.93 11,372
10
(011 12 31 ) 71,056 8,007 71,139 8,016 84.36 9,506 84.46 9,517
11
(012 12 31 ) 94,621 10,662 94,703 10,671 112.19 12,642 112.29 12,652
12
(2013 12 31 ) 102,391 11,537 102,485 11,548 118.57 13,360 118.67 13,372
13
(014 12 31 ) 79,672 8,977 79,736 8,985 132.50 14,930 132.61 14,942
14
(2015 12 31 ) 66,234 7,463 66,288 7,469 125.66 14,160 125.77 14,172
2015 80,801 9,105 80,865 9,112 134.96 15,207 135.07 15,219
2015 81,685 9,204 81,745 9,211 136.56 15,388 136.66 15,399
2015 80,363 9,055 80,422 9,062 135.76 15,297 135.86 15,309
2015 79,898 9,003 79,958 9,010 136.59 15,391 136.70 15,403
2015 78,194 8,811 78,252 8,817 135.72 15,293 135.82 15,304
2015 74,496 8,394 74,555 8,401 131.94 14,867 132.05 14,879
2015 74,555 8,401 74,613 8,407 132.30 14,908 132.40 14,919
2015 69,168 7,794 69,224 7,800 124.56 14,036 124.66 14,047
2015 67,259 7,579 67,315 7,585 121.73 13,717 121.83 13,728
2015 10 71,198 8,023 71,254 8,029 129.38 14,579 129.48 14,590
2015 11 68,442 7,712 68,497 7,718 127.23 14,336 127.33 14,348
2015 12 66,234 7,463 66,288 7,469 125.66 14,160 125.77 14,172
2016 60,702 6,840 60,756 6,846 115.99 13,070 116.10 13,082
2016 59,619 6,718 59,671 6,724 116.32 13,107 116.43 13,119
2016 65,553 7,387 65,605 7,392 128.40 14,468 128.50 14,479
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006 12 31 ) 8,059 908 8,138 917 13,028 13,156
007 12 31 ) 5,661 638 5,728 645 10,501 10,626
008 12 31 ) 2,331 263 2,386 269 4,963 5,081
000 12 31 ) 5,120 577 5,126 578 7,592 7,601
010 12 31 ) 13,715 1,545 13,728 1,547 9,032 9,041
10
011 12 31 ) 10,973 1,236 10,986 1,238 7,487 7,489
11
Q012 12 31 ) 13,376 1,507 13,388 1,509 9,939 9,949
12
Q013 12 31 ) 10,356 1,167 10,366 1,168 10,472 10,482
13
Q014 12 31 ) 8,165 920 8,173 921 11,675 11,685
14
015 12 31 ) 6,497 732 6,502 733 11,026 10,346
2015 8,186 922 8,194 923 11,892 11,903
2015 8,050 907 8,056 908 12,028 12,037
2015 7,765 875 7,771 876 11,948 11,982
2015 7,782 877 7,788 878 12,012 12,491
2015 7,377 831 7,382 832 11,931 11,935
2015 7,124 803 7,130 803 11,593 11,760
2015 7,019 791 7,025 792 11,622 11,643
2015 6,673 752 6,679 753 10,956 10,192
2015 6,550 738 6,555 739 10,701 10,061
2015 10 6,877 775 6,883 776 11,370 10,627
2015 11 6,553 738 6,558 739 11,183 10,246
2015 12 6,497 732 6,502 733 11,026 10,346
2016 5,915 667 5,920 667 10,179 9,484
2016 6,363 717 6,368 718 10,213 10,215
2016 6,994 788 6,999 789 11,258 11,280
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006 12 31 )| 193.648 21,820 | 195,325 22,009 144.48 16,280 145.72 16,420
007 12 31 )| 113.57 12,798 | 114,777 12,933 120.61 13,590 121.89 13,734
008 12 31 ) 41,242 4,647 | 42,208 4,756 56.34 6,348 57.66 6,497
000 12 31 ) 45,369 5,112 | 45,375 5,113 85.75 9,662 85.76 9,663
010 12 31 ) 20,981 2,364 | 20,984 2,364 100.67 11,344 100.68 11,345
10
o1l 12 31 ) 10,080 1,136 10,081 1,136 84.11 9,478 84.12 9,479
11
o1z 12 31 ) 8,242 929 8,243 929 111.69 12,585 111.70 12,587
12
013 12 31 ) 5,092 574 5,093 574 117.79 13,273 117.80 13,274
13
Q014 12 31 ) 2,968 334 2,969 334 131.32 14,797 131.33 14,799
14
Q015 12 31 ) 872 98 872 98 124.23 13,998 124.25 14,000
2015 2,617 295 2,617 205 [ 133.70 15,065 133.72 15,067
2015 2,462 277 2,463 217 135.31 15,247 135.33 15,249
2015 2,329 262 2,329 262 | 134.46 15,151 134.48 15,153
2015 2,222 250 2,223 250 | 135.23 15,238 135.25 15,240
2015 2,045 230 2,046 230 [ 134.39 15,143 134.41 15,145
2015 1,769 199 1,769 199 [ 130.60 14,716 130.62 14,718
2015 1,630 184 1,631 184 | 130.89 14,749 130.91 14,751
2015 1,435 162 1,435 162 123.26 13,889 123.28 13,891
2015 1,179 133 1,180 133 120.41 13,568 120.43 13,570
2015 10 986 111 986 111 127.93 14,415 127.95 14,418
2015 11 910 103 910 103 125.83 14,179 125.85 14,181
2015 12 872 98 872 98 124.23 13,998 124.25 14,000
2016 698 79 698 79 114.62 12,916 114.64 12,918
2016 590 66 590 66 114.99 12,957 115.01 12,959
2016 604 68 604 68 126.87 14,296 126.89 14,298
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2006 12 31 27,102 3,054 27,342 3,081 13,000 13,114
2007 12 31 16,404 1,848 16,579 1,868 10,483 10,595
2008 12 31 7,543 850 7,706 868 4,958 5,066
200 12 31 8,710 981 8,711 982 7,584 7,585
200 12 31 3,464 390 3,465 390 9,014 9,015
(201i0 b a1 1,272 143! 1,272 143 7,462 7,456
(20121 - 555 63 555 63 9,883 9,885
(201%2 - 233 26 233 26 10,392 10,394
(201}13 b 3 97 11 97 11 11,567 11,569
(20124 b a1 11 1 11 1 10,887 10,210
2015 101 1 101 1 11,776 11,777
2015 101 1 101 11 11,913 11,915
2015 100 1 100 1 11,829 11,855
2015 100 1 101 1 11,888 12,353
2015 9% 1 9% 1 11,810 11,806
2015 95 1 95 1 11,470 11,628
2015 2 3 2 3 11,483 11,499
2015 25 3 25 3 10,827 10,066
2015 24 3 24 3 10,571 9,931
2015 10 23 3 23 3 11,227 10,487
2015 11 22 3 22 3 11,046 10,114
2015 12 11 1 11 1 10,887 10,210
2016 10 1 10 1 10,047 9,355
2016 11 1 11 1 10,083 10,078
2016 12 1 12 1 11,100 11,125
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006 12 31 ) 2,761 311 13,537
007 12 31 ) 2,088 235 11,193
008 12 31 ) 912 103 4,511
o9 12 31 ) 1,834 207 7,135
010 12 31 ) 4,122 464 7,483
10
o1l 12 31 ) 3,442 388 5,976
11
Q012 12 3 ) 3,751 423 9,051
12
013 12 31 ) 3,113 351 11,755
13
o4 12 31 ) 2,250 254 15,101
14
015 12 31 ) 644 73 14,523
2015 2,250 254 15,088
2015 2,280 257 15,574
2015 1,997 225 15,533
2015 2,053 231 15,567
2015 1,968 222 16,100
2015 1,886 213 15,445
2015 1,803 203 15,692
2015 1,540 174 14,473
2015 614 69 14,004
2015 10 681 77 14,980
2015 11 660 74 15,050
2015 12 644 73 14,523
2016 559 63 13,511
2016 580 65 12,639
2016 634 71 13,933
)
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2016 10
12 12 31
(2006 12 31 64,122 7,225 123.63 13,931 6,121 690 10,806
(2007 12 31 58,887 6,635 130.73 14,731 5,153 581 10,929
(2008 12 31 114,594 12,912 136.09 15,335 8,663 976 10,913
(2009 12 31 222,377 25,057 153.05 17,246 15,337 1728 12,116
(2010 12 31 425,243 47,916 163.01 18,368 20,131 2,268 12,968
10
(011 12 31 412,573 46,489 172.30 19,415 17,443 1,965 13,567
11
(012 12 31 472,879 53,284 183.99 20,732 18,698 2,107 14,413
12
(2013 12 31 377,874 42,579 182.13 20,522 15,092 1,701 14,178
13
(2014 12 31 337,643 38,046 189.29 21,329 12,884 1,452 14,663
14
(2015 12 31 305,694 34,446 187.87 21,169 12,884 1,452 14,446
2015 323,861 36,493 189.34 21,334 12,554 1,415 14,608
2015 322,842 36,378 190.03 21,412 12,641 1,424 14,645
2015 10 321,522 36,229 189.98 21,407 12,802 1,442 14,631
2015 11 312,614 35,225 189.16 21,315 12,487 1,407 14,574
2015 12 305,694 34,446 187.87 21,169 12,884 1,452 14,446
2016 307,434 34,642 189.73 21,379 13,293 1,498 14,578
2016 311,029 35,047 190.26 21,439 14,857 1,674 14,610
2016 319,104 35,957 191.60 21,589 15,194 1,712 14,692
2016 327,154 34,161 192.34 20,084 16,582 1,732 14,728
2016 332,953 34,767 192.42 20,093 16,064 1,677 14,727
2016 350,216 36,570 195.52 20,416 18,055 1,885 14,934
2016 368,769 38,507 196.73 20,542 18,892 1,973 15,001
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2008 12 31 428,514 48,285 120.61 13,590 32,545 3,667 10,559
2007 12 3 321,363 36,211 126.91 14,300 21,855 2,463 10,624
2008 12 31 190,473 21,462 131.44 14,811 15,606 1,758 10,556
2008 12 31 96,181 10,838 147.08 16,573 4,501 507 11,660
@010 12 3 91,783 10,342 155.87 17,563 2,557 288 12,418
(20110 - 81,781 9,215 163.93 18,472 1,636 184 12,928
(201%1 - 76,684 8,641 174.18 19,627 1,048 118 13,658
(201§2 - 52,032 5,863 171.55 19,330 633 7 13,394
(20113 - 37,974 4,279 177.41 19,991 342 38 13,780
(20124 - 20,451 2,304 175.20 19,742 301 34 13,508
2015 27,308 3,077 176.86 19,929 307 35 13,682
2015 26,545 2,991 177.44 19,994 311 35 13,711
2015 10 24,471 2,757 177.32 19,980 309 35 13,693
2015 11 22,497 2,535 176.48 19,886 297 33 13,634
2015 12 20,451 2,304 175.20 19,742 301 34 13,508
2016 19,623 2,211 176.87 19,930 302 34 13,626
2016 18,175 2,048 177.28 19,976 289 33 13,650
2016 16,826 1,896 178.46 20,109 201 33 13,721
2016 15,559 1,625 179.07 18,699 254 27 13,749
2016 14,642 1,529 179.07 18,699 224 23 13,742
2016 13,454 1,405 181.88 18,992 243 25 13,929
2016 12,357 1,290 182.93 19,102 230 24 13,986
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(2006 12 31 ) 847 95 11,076
(2007 12 31 ) 1,009 114 11,098
(2008 12 31 ) 1,086 122 9,316
(2009 12 31 ) 1,297 146 10,779
(2010 12 31 ) 957 108 10,165
10
(011 12 31 ) 1,348 152 10,189
11
(2012 12 31 ) 1,113 125 12,304
12
(2013 12 31 ) 766 86 14,871
13
(2014 12 31 ) 376 42 17,660
14
(2015 12 31 ) 532 60 17,668
2015 401 45 17,933
2015 471 53 17,816
2015 10 546 62 17,922
2015 11 544 61 18,212
2015 12 532 60 17,668
2016 533 60 17,979
2016 538 61 16,797
2016 474 53 16,890
006 380 40 16,035
2006 144 % 16,703
2016 347 36 15,833
2016 205 21 15,746

37/186



EDINETOOOO
OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)
OOoooooooooooooooooood

(2006 12 31 ) 50,971 5,743 141.22 15,913 8,716 982 12,314
(2007 12 31 ) 40,002 4,507 141.66 15,962 9,467 1,067 11,840
(2008 12 31 ) 29,662 3,342 110.99 12,506 5,529 623 8,957
(2009 12 31 ) 65,097 7,335 156.04 17,583 5,922 667 12,477
(2010 12 31 ) 153,009 17,241 178.68 20,134 11,076 1,248 14,374
10
(011 12 31 ) 198,321 22,347 182.33 20,545 14,103 1,589 14,531
11
(012 12 31 ) 232,906 26,244 206.13 23,227 14,644 1,650 16,357
12
(2013 12 31 ) 244,296 27,527 219.16 24,695 17,735 1,998 17,334
13
(014 12 31 ) 217,858 24,548 218.04 24,569 11,783 1,328 17,192
14
(2015 12 31 ) 156,873 17,676 212.13 23,903 8,154 919 16,639
2015 184,824 20,826 221.48 24,956 9,196 1,036 17,424
2015 177,585 20,010 216.59 24,406 8,947 1,008 17,022
2015 10 177,133 19,959 220.44 24,839 8,910 1,004 17,314
2015 11 168,031 18,934 217.55 24,514 8,378 944 17,096
2015 12 156,873 17,676 212.13 23,903 8,154 919 16,639
2016 152,148 17,144 208.80 23,527 7,923 893 16,371
2016 151,087 17,024 210.79 23,752 8,450 952 16,523
2016 156,082 17,587 216.10 24,351 8,806 992 16,919
2016 157,064 16,401 220.76 23,051 9,652 1,008 17,261
2016 159,381 16,643 221.80 23,160 9,405 982 17,333
2016 160,845 16,795 223.22 23,309 10,234 1,069 17,422
2016 164,189 17,145 227.72 23,779 10,568 1,104 17,754

38/186



EDINETOOOO

OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)
OO000000O00000000000000

2008 12 31 197,186 22,219 137.75 15,522 17,292 1,948 12,010
2007 12 3 182,067 20,515 137.48 15,491 14,868 1,675 11,490
2008 12 31 100,056 11,274 107.18 12,077 9,729 1,096 8,649
2008 12 31 97,275 10,961 149.93 16,894 9,359 1,055 11,987
@010 12 3 78,834 8,883 170.82 19,248 7,397 834 13,740
(20110 - 50,480 5,688 173.50 19,550 3,285 370 13,827
(201%1 - 37,653 4,243 195.17 21,992 2,046 231 15,488
(201§2 - 17,068 1,923 206.45 23,263 526 59 16,304
(20113 - 11,634 1,311 204.37 23,028 338 38 16,089
(20124 - 6,366 717 197.85 22,293 264 30 15,494
2015 8,807 992 206.91 23,314 285 32 16,251
2015 8,160 919 202.26 22,791 282 32 15,869
2015 10 7,776 876 205.77 23,186 285 32 16,135
2015 11 7,024 791 202.99 22,873 275 31 15,925
2015 12 6,366 717 197.85 22,293 264 30 15,494
2016 6,000 676 194.66 21,934 258 29 15,238
2016 5,645 636 196.43 22,134 277 31 15,374
2016 5,272 504 201.30 22,682 284 32 15,735
2016 5,192 542 205.55 21,464 307 32 16,047
2016 4,879 509 206.43 21,556 296 31 16,107
2016 4,358 455 207.67 21,685 319 33 16,183
2016 4,338 453 211.77 22,113 329 34 16,485
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(2006 12 31 ) 2,547 287 12,074
(2007 12 31 ) 2,360 266 11,499
(2008 12 31 ) 1,106 125 7,280
(2009 12 31 ) 1,783 201 10,551
(2010 12 31 ) 2,721 307 10,719
10
(011 12 31 ) 2,519 284 10,401
11
(2012 12 31 ) 2,703 305 13,330
12
(2013 12 31 ) 1,686 190 17,348
13
(2014 12 31 ) 1,422 160 19,769
14
(2015 12 31 ) 804 91 19,437
2015 969 109 20,421
2015 835 94 19,773
2015 10 868 98 20,253
2015 11 860 97 20,402
2015 12 804 91 19,437
2016 720 81 19,281
2016 643 72 18,139
2016 702 79 18,573
2016 709 74 17,946
2016 713 74 18,778
2016 645 67 17,633
2006 689 72 17,784
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(2006 12 31 ) 66,739 7,520 67,130 7,564 99.86 11,252 100.44 11,317
(2007 12 31 ) 70,229 7,913 70,611 7,956 92.42 10,414 92.92 10,470
(2008 12 31 ) 44,561 5,021 44,846 5,053 67.66 7,624 68.09 7,672
(2009 12 31 ) 59,252 6,676 59,541 6,709 89.00 10,029 89.43 10,077
(2010 12 31 ) 63,806 7,190 64,090 7,222 96.31 10,852 96.74 10,901
10
(011 12 31 ) 62,073 6,994 62,361 7,027 93.13 10,494 93.56 10,542
11
(2012 12 31 ) 64,085 7,221 64,360 7,252 99.83 11,249 100.25 11,296
12
(013 12 31 ) 64,524 7,271 64,799 7,302 100.80 11,358 101.23 11,407
13
(2014 12 31 ) 54,054 6,091 54,300 6,118 95.27 10,735 95.70 10,784
14
(2015 12 31 ) 42,535 4,793 42,747 4,817 87.74 9,887 88.18 9,936
2015 48,743 5,492 48,969 5,518 93.36 10,520 93.79 10,568
2015 46,158 5,201 46,379 5,226 90.88 10,240 91.32 10,289
2015 10 46,652 5,257 46,871 5,281 92.06 10,373 92.49 10,422
2015 11 45,308 5,105 45,525 5,130 90.43 10,189 90.86 10,238
2015 12 42,535 4,793 42,747 4,817 87.74 9,887 88.18 9,936
2016 41,398 4,665 41,605 4,688 85.93 9,683 86.36 9,731
2016 41,652 4,693 41,859 4,717 86.31 9,725 86.74 9,774
2016 42,946 4,839 43,154 4,863 88.05 9,922 88.48 9,970
2016 43,850 4,579 44,060 4,601 89.51 9,347 89.94 9,392
2016 43,773 4,571 43,984 4,593 89.50 9,346 89.93 9,390
2016 41,340 4,317 41,551 4,339 89.65 9,361 90.10 9,408
2016 41,800 4,365 41,998 4,385 91.02 9,505 91.46 9,550
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2006 12 31 83,939 9,458 84,440 9,515 11,562 11,630
2007 12 31 83,754 9,437 84,213 9,489 10,098 10,153
2008 12 31 45,618 5,140 45,910 5,173 5,038 5,976
2009 12 31 50,457 5,686 50,704 5,713 8,004 8,043
@ 12 3 43,458 4,897 43,653 4,919 7,638 7,672
(201i° - 36,832 4,150 37,002 4,169 6,972 6,997
(201%1 b 31 37,905 4,271 38,069 4,290 8,413 8,449
(201%2 - 34,873 3,029 35,022 3,046 10,325 10,370
(20113 - 29,539 3,328 29,674 3,344 11,101 11,151
(201é4 P 22,135 2,494 22,244 2,506 10,259 9,666
2015 25,088 2,827 25,204 2,840 11,010 10,282
2015 24,381 2,747 24,496 2,760 10,606 10,010
2015 10 24,462 2,756 24,577 2,769 10,806 10,140
2015 11 23,083 2,601 23,196 2,614 10,828 9,961
2015 12 22,135 2,494 22,244 2,506 10,259 9,666
2016 21,295 2,399 21,402 2,412 10,120 9,468
2016 20,936 2,359 21,041 2,371 9,467 9,509
2016 21,359 2,407 21,463 2,418 9,640 9,700
2016 23,233 2,426 23,338 2,437 9,264 9,135
2016 23,437 2,447 23,549 2,459 9,641 9,136
2016 23,607 2,474 23,812 2,486 9,005 9,151
2016 23,753 2,480 23,866 2,492 9,035 9,291
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(2006 12 31 ) 15,966 1,799 127.47 14,363 1,783 201 11,110
(2007 12 31 ) 16,067 1,810 138.22 15,575 1,743 196 11,591
(2008 12 31 ) 20,864 2,351 112.76 12,706 2,726 307 9,241
(2009 12 31 ) 29,669 3,343 139.26 15,692 3,553 400 11,340
(2010 12 31 ) 33,913 3,821 148.10 16,688 4,133 466 12,165
10
(011 12 31 ) 33,963 3,827 147.27 16,594 4,525 510 11,967
11
(2012 12 31 ) 41,479 4,674 163.87 18,465 4,220 475 13,278
12
(2013 12 31 ) 52,753 5,944 190.33 21,446 4,218 475 15,388
13
(014 12 31 ) 58,232 6,562 198.20 22,333 4,429 499 15,986
14
(2015 12 31 ) 56,076 6,319 196.49 22,141 4,925 555 15,783
2015 55,014 6,199 193.19 21,769 4,522 509 15,549
2015 53,977 6,082 189.61 21,365 4,519 509 15,252
2015 10 56,305 6,344 199.25 22,451 4,719 532 16,021
2015 11 55,708 6,277 199.19 22,445 4,631 522 16,023
2015 12 56,076 6,319 196.49 22,141 4,925 555 15,783
2016 53,297 6,006 188.40 21,228 4,688 528 15,132
2016 53,007 5,973 187.66 21,145 5,058 570 15,076
2016 54,726 6,166 194.02 21,862 5,220 588 15,568
2016 53,984 5,637 193.75 20,231 5,788 604 15,532
2016 54,221 5,662 194.80 20,341 5,413 565 15,609
2016 53,703 5,608 193.95 20,253 5,674 592 15,528
2016 54,062 5,645 199.78 20,861 5,871 613 15,975
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006 12 31 ) 62,090 6,996 124.42 14,020 5,506 620 10,834
007 12 31 ) 53,515 6,030 134.22 15,124 5,146 580 11,246
008 12 31 ) 24,668 2,780 108.95 12,276 2,997 338 8,922
000 12 31 ) 19,880 2,240 133.88 15,086 2,105 237 10,893
010 12 31 ) 13,710 1,545 141.67 15,963 1,289 145 11,627
10
o1l 12 31 ) 9,967 1,123 140.17 15,794 773 87 11,379
11
o1z 12 31 ) 5,110 576 155.18 17,486 193 22 12,568
12
013 12 31 ) 2,508 283 179.33 20,207 100 11 14,497
13
Q014 12 31 ) 1,758 198 185.81 20,937 115 13 14,988
14
Q015 12 31 ) 849 96 183.29 20,653 60 7 14,724
2015 1,224 138 180.51 20,340 105 12 14,531
2015 1,109 125 177.09 19,955 104 12 14,248
2015 10 984 111 186.02 20,960 109 12 14,960
2015 11 907 102 185.89 20,946 71 8 14,954
2015 12 849 96 183.29 20,653 60 7 14,724
2016 750 85 175.67 19,794 58 6 14,110
2016 690 78 174.90 19,708 61 7 14,052
2016 653 74 180.76 20,368 64 7 14,504
2016 622 65 180.43 18,841 67 7 14,466
2016 517 54 181.33 18,935 65 7 14,531
2016 472 49 180.47 18,845 37 4 14,451
2016 346 36 185.82 19,403 38 4 14,862
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(2006 12 31 ) 316 36 12,468
(2007 12 31 ) 310 35 12,854
(2008 12 31 ) 226 25 8,486
(2009 12 31 ) 289 33 10,821
(2010 12 31 ) 388 44 10,226
’ 436 49 9,682
(2011 12 31 ) :
11
(2012 12 31 ) 258 63 12,232
12
(2013 12 31 ) 415 47 17,417
13
(2014 12 31 ) 219 25 20,805
1 102 11 20,874
(2015 12 31 ) .
2015 98 11 20,643
2015 94 11 20,062
2015 10 111 12 21,219
2015 11 113 13 21,656
2015 12 102 11 20,874
2016 97 11 20,173
2016 112 13 18,728
2016 145 16 19,341
2016 129 13 18,271
2016 119 12 19,134
2016 115 12 17,778
2016 125 13 18,105
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(2006 12 31 ) 20,186 2,275 157.19 17,712 3,108 350 13,710
(2007 12 31 ) 15,866 1,788 164.82 18,572 2,121 239 13,871
(2008 12 31 ) 13,139 1,481 117.35 13,223 1,382 156 9,841
(2009 12 31 ) 23,385 2,635 152.01 17,128 2,524 284 12,793
(2010 12 31 ) 31,194 3,515 168.97 19,040 3,106 350 14,395
10
(011 12 31 ) 35,653 4,017 160.72 18,110 3,448 389 13,622
11
(012 12 31 ) 37,693 4,247 173.32 19,530 3,250 366 14,666
12
(2013 12 31 ) 69,669 7,850 215.84 24,321 5,290 596 18,228
13
(014 12 31 ) 68,157 7,680 232.19 26,163 4,029 454 19,601
14
(2015 12 31 ) 61,612 6,942 221.52 24,961 3,699 417 18,672
2015 61,005 6,874 218.34 24,603 3,501 395 18,429
2015 59,875 6,747 211.22 23,801 3,672 414 17,823
2015 10 64,916 7,315 226.23 25,491 3,883 438 19,086
2015 11 63,993 7,211 227.17 25,597 3,801 428 19,175
2015 12 61,612 6,942 221.52 24,961 3,699 417 18,672
2016 58,944 6,642 211.60 23,843 3,434 387 17,843
2016 58,930 6,640 210.35 23,702 3,654 412 17,747
2016 62,512 7,044 224.05 25,246 3,845 433 18,881
2016 60,238 6,290 227.95 23,802 3,923 410 19,200
2016 61,211 6,392 231.95 24,220 3,594 375 19,528
2016 58,246 6,082 231.65 24,189 3,700 386 19,498
2016 58,324 6,090 238.49 24,903 3,439 359 20,055
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006 12 31 41,025 4,623 153.40 17,285 3,023 442 13,379
2007 12 3 33,193 3,740 160.04 18,033 3,655 412 13,468
2008 12 31 16,083 1,812 113.37 12,775 2,124 239 9,508
2008 12 31 16,866 1,900 146.13 16,466 1,985 224 12,298
@010 12 3 13,048 1,470 161.62 18,211 1,781 201 13,769
(20110 - 7,245 816 152.95 17,234 828 93 12,964
(201%1 T 4,768 537 164.11 18,492 303 34 13,885
(201§2 - 2,919 329 203.34 22,912 62 7 17,235
(20113 - 2,124 239 217.65 24,525 16 5 18,450
(20124 b a1 1,389 156 206.61 23,281 0 0 17,371
2015 1,862 210 203.98 22,985 0 0 17,175
2015 1,160 131 197.25 22,226 0 0 16,603
2015 10 1,141 129 211.18 23,795 0 0 17,771
2015 11 1,490 168 211.96 23,884 0 0 17,845
2015 12 1,389 156 206.61 23,281 0 0 17,371
2016 1,231 139 197.28 22,229 0 0 16,595
2016 1,207 136 196.03 22,088 0 0 16,498
2016 1,206 136 208.71 23,517 0 0 17,543
2016 1,193 125 212.25 22.164 0 0 17,833
2016 947 99 215.88 22,543 0 0 18,133
2016 369 39 215.51 22.504 0 0 18,102
2016 348 36 221.79 23,159 0 0 18,617
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(2006 12 31 ) 958 108 13,148
(2007 12 31 ) 1,133 128 13,122
(2008 12 31 ) 913 103 7,568
(2009 12 31 ) 1,127 127 10,132
(2010 12 31 ) 1,666 188 10,015
10
(2011 12 31 ) 1,363 154 9,071
11
(012 12 31 ) 1,194 135 11,105
12
(2013 12 31 ) 1,040 117 16,954
13
(2014 12 31 ) 1,138 128 20,922
14
(2015 12 31 ) 205 23 20,201
2015 393 44 20,027
2015 233 26 19,184
2015 10 214 24 20,681
2015 11 210 24 21,200
2015 12 205 23 20,201
2016 191 22 19,450
2016 175 20 18,020
2016 200 23 19,172
006 230 24 18,452
2016 234 24 19,556
2016 213 22 18,226
2016 227 24 18,553
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(2006 12 31 ) 11,862 1,337 124.32 14,008 1,728 195 10,868
(2007 12 31 ) 12,220 1,377 161.25 18,170 1,932 218 13,648
(008 12 31 ) 11,035 1,243 88.23 9,942 1,368 154 7,476
(2009 12 31 ) 40,819 4,599 126.32 14,234 2,456 277 10,752
(2010 12 31 ) 39,859 4,491 134.22 15,124 5,445 614 11,536
10
011 12 31 ) 51,586 5,813 122.11 13,759 5,278 595 10,423
11
(012 12 31 ) 46,261 5,213 147.97 16,673 4,959 559 12,624
12
(013 12 31 ) 76,282 8,595 201.24 22,676 4,443 501 17,204
13
(014 12 31 ) 85,300 9,612 219.93 24,782 5,434 612 18,826
14
(015 12 31 ) 110,884 12,494 231.54 26,089 5,972 673 19,818
2015 109,367 12,323 225.30 25,386 6,129 691 19,304
2015 107,077 12,065 217.49 24,506 6,068 684 18,637
2015 10 117,052 13,189 237.11 26,717 6,471 729 20,311
2015 11 111,918 12,611 235.40 26,524 6,209 700 20,174
2015 12 110,884 12,494 231.54 26,089 5,972 673 19,818
2016 103,532 11,666 212.11 23,900 5,291 596 18,164
2016 103,324 11,643 210.27 23,693 5,763 649 18,020
2016 110,114 12,408 220.61 24,859 6,144 692 18,890
2016 107,008 11,174 217.69 22,731 6,770 707 18,626
2016 109,167 11,399 223.22 23,309 6,542 683 19,094
2016 102,677 10,721 213.03 22,244 6,955 726 18,229
2016 107,536 11,229 227.05 23,708 6,421 670 19,412
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2008 12 31 21,655 2,440 121.31 13,669 2,198 248 10,609
2007 12 3 18,905 2,130 156.55 17,640 1,860 210 13,255
2008 12 31 8,010 903 85.23 9,604 716 81 7.224
2008 12 31 11,342 1,278 121.41 13,680 780 88 10,338
010 12 31 9,984 1,125 128.35 14,462 661 74 11,037
(20110 - 6,890 776 116.19 13,092 451 51 9,921
(201%1 - 6,190 698 140.09 15,785 208 34 11,952
(201§2 - 6,029 679 189.57 21,361 119 13 16,161
(20113 - 3,373 380 206.14 23,228 70 8 17,634
(20124 - 1,816 205 215.91 24,329 65 7 18,479
2015 2,355 265 210.44 23,713 65 7 18,029
2015 2,072 234 203.07 22,881 62 7 17,398
2015 10 2,155 243 221.29 24,935 67 8 18,953
2015 11 2,110 238 219.60 24,745 65 7 18,817
2015 12 1,816 205 215.91 24,329 65 7 18,479
2016 1,579 178 197.71 22,278 59 7 16,929
2016 1,470 166 195.92 22,076 63 7 16,789
2016 1,429 161 205.47 23,152 66 7 17,501
2016 1,229 128 202.66 21,162 69 7 17,339
2016 1,119 117 207.73 21,601 18 2 17,767
2016 975 102 198.16 20,691 18 2 16,955
2016 862 90 211.11 22,044 20 2 18,050
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006 12 31 ) 659 74 12,959
Q007 12 31 ) 1,136 128 15,999
008 12 31 ) 819 92 7,001
000 12 31 ) 1,637 184 10,492
010 12 31 ) 2,198 248 9,914
10
o1l 12 31 ) 2,490 281 8,588
11
012 12 31 ) 2,817 317 11,816
12
013 12 31 ) 1,861 210 19,698
13
014 12 31 ) 1,323 149 24,695
14
Q015 12 31 ) 945 106 26,302
2015 1,104 124 25,742
2015 1,012 114 24,607
2015 10 1,133 128 27,002
2015 11 1,143 129 27,367
2015 12 945 106 26,302
2016 1,248 141 24,286
2016 1,330 150 22,439
2016 1,430 161 23,516
2016 1,430 149 21,951
2016 1,467 153 23,445
2016 1,274 133 20,879
2016 1,024 107 22,003
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(2006 12 31 ) 43,297 4,879 43,725 4,927 14477 16,313 146.20 16,473
(2007 12 31 ) 27,939 3,148 28,269 3,185 120.79 13,611 122.22 13,772
(2008 12 31 ) 11,215 1,264 11,492 1,295 56.37 6,352 57.76 6,508
(2009 12 31 ) 58,580 6,601 58,648 6,608 85.79 9,667 85.89 9,678
(2010 12 31 ) 103,269 11,636 103,364 11,647 100.83 11,362 100.93 11,372
10
(011 12 31 ) 71,056 8,007 71,139 8,016 84.36 9,506 84.46 9,517
11
(012 12 31 ) 94,621 10,662 94,703 10,671 112.19 12,642 112.29 12,652
12
(2013 12 31 ) 102,391 11,537 102,485 11,548 118.57 13,360 118.67 13,372
13
(014 12 31 ) 79,672 8,977 79,736 8,985 132.50 14,930 132.61 14,942
14
(2015 12 31 ) 66,234 7,463 66,288 7,469 125.66 14,160 125.77 14,172
2015 69,168 7,794 69,224 7,800 124.56 14,036 124.66 14,047
2015 67,259 7,579 67,315 7,585 121.73 13,717 121.83 13,728
2015 10 71,198 8,023 71,254 8,029 129.38 14,579 129.48 14,590
2015 11 68,442 7,712 68,497 7,718 127.23 14,336 127.33 14,348
2015 12 66,234 7,463 66,288 7,469 125.66 14,160 125.77 14,172
2016 60,702 6,840 60,756 6,846 115.99 13,070 116.10 13,082
2016 59,619 6,718 59,671 6,724 116.32 13,107 116.43 13,119
2016 65,553 7,387 65,605 7,392 128.40 14,468 128.50 14,479
2016 66,518 6,946 66,570 6,951 129.62 13,535 129.72 13,545
2016 65,999 6,892 66,051 6,897 129.83 13,556 129.93 13,567
2016 65,624 6,852 65,676 6,858 131.82 13,764 131.92 13,775
2016 66,580 6,952 66,632 6,958 138.26 14,437 138.37 14,449
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006 12 31 ) 8,059 908 8,138 917 13,028 13,156
Q007 12 31 ) 5,661 638 5,728 645 10,501 10,626
008 12 31 ) 2,331 263 2,386 269 4,963 5,081
009 12 31 ) 5,120 577 5,126 578 7,592 7,601
Q010 12 31 ) 13,715 1,545 13,728 1,547 9,032 9,041
10
o1l 12 31 ) 10,973 1,236 10,986 1,238 7,487 7,489
11
Q012 12 31 ) 13,376 1,507 13,388 1,509 9,939 9,949
12
Qo013 12 31 ) 10,356 1,167 10,366 1,168 10,472 10,482
13
o014 12 31 ) 8,165 920 8,173 921 11,675 11,685
14
Q015 12 31 ) 6,497 732 6,502 733 11,026 10,346
2015 6,673 752 6,679 753 10,956 10,192
2015 6,550 738 6,555 739 10,701 10,061
2015 10 6,877 775 6,883 776 11,370 10,627
2015 11 6,553 738 6,558 739 11,183 10,246
2015 12 6,497 732 6,502 733 11,026 10,346
2016 5,915 667 5,920 667 10,179 9,484
2016 6,363 717 6,368 718 10,213 10,215
2016 6,994 788 6,999 789 11,258 11,280
2016 8,360 873 8,412 878 11,352 11,212
2016 7,993 835 8,045 840 11,365 10,788
2016 8,479 885 8,531 891 11,536 11,738
2016 8,417 879 8,469 884 12,086 12,446
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(006 12 31 )| 193.648 21,820 | 195,325 22,009 144.48 16,280 145.72 16,420
(007 12 31 )| 113,575 12,798 | 114,777 12,933 120.61 13,590 121.89 13,734
(2008 12 31 ) 41,242 4,647 42,208 4,756 56.34 6,348 57.66 6,497
000 12 31 ) 45,369 5,112 | 45,375 5,113 85.75 9,662 85.76 9,663
010 12 31 ) 20,981 2,364 | 20,984 2,364 100.67 11,344 100.68 11,345
10
o1l 12 31 ) 10,080 1,136 10,081 1,136 84.11 9,478 84.12 9,479
11
012 12 31 ) 8,242 929 8,243 929 111.69 12,585 111.70 12,587
12
013 12 31 ) 5,092 574 5,093 574 117.79 13,273 117.80 13,274
13
o014 12 31 ) 2,968 334 2,969 334 131.32 14,797 131.33 14,799
14
015 12 31 ) 872 98 872 98 124.23 13,998 124.25 14,000
2015 1,435 162 1,435 162 123.26 13,889 123.28 13,891
2015 1,179 133 1,180 133 120.41 13,568 120.43 13,570
2015 10 986 111 986 111 127.93 14,415 127.95 14,418
2015 11 910 103 910 103 125.83 14,179 125.85 14,181
2015 12 872 98 872 98 124.23 13,998 124.25 14,000
2016 698 79 698 79 114.62 12,916 114.64 12,918
2016 590 66 590 66 114.99 12,957 115.01 12,959
2016 604 68 604 68 126.87 14,296 126.89 14,298
2016 484 51 484 51 128.03 13,369 128.05 13,371
2016 423 44 423 44 | 128.26 13,393 128.28 13,395
2016 418 44 418 44 [ 130.18 13,593 130.19 13,594
2016 410 43 410 43| 136.49 14,252 136.51 14,254
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2006 12 31 27,102 3,054 27,342 3,081 13,000 13,114
2007 12 31 16,404 1,848 16,579 1,868 10,483 10,595
2008 12 31 7,543 850 7,706 868 4,958 5,066
200 12 31 8,710 981 8,711 982 7,584 7,585
200 12 31 3,464 390 3,465 390 9,014 9,015
(201i0 b a1 1,272 143! 1,272 143 7,462 7,456
(20121 - 555 63 555 63 9,883 9,885
(201%2 - 233 26 233 26 10,392 10,394
(201}13 b 3 97 11 97 11 11,567 11,569
(20124 b a1 11 1 11 1 10,887 10,210
2015 25 3 25 3 10,827 10,066
2015 24 3 24 3 10,571 9,931
2015 10 23 3 23 3 11,227 10,487
2015 11 22 3 22 3 11,046 10,114
2015 12 11 1 11 1 10,887 10,210
2016 10 1 10 1 10,047 9,355
2016 11 1 11 1 10,083 10,078
2016 12 1 12 1 11,109 11,125
2016 13 1 13 1 11,198 10,992
2016 12 1 12 1 11,213 10,577
2016 13 1 13 1 11,377 11,507
2016 14 1 14 1 11,915 12,196
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(2006 12 31 ) 2,761 311 13,537
(2007 12 31 ) 2,088 235 11,193
(2008 12 31 ) 912 103 4,511
(2009 12 31 ) 1,834 207 7,135
(2010 12 31 ) 4,122 464 7,483
(20110 12 31 ) 3,442 388 5,976
(201%1 12 31 ) 3,751 423 9,051
(201%2 12 31 ) 3,113 351 11,755
(201L113 12 31 ) 2,250 254 15,101
(201%4 12 31 ) 644 73 14,523
2015 1,540 174 14,473
2015 614 69 14,004
2015 10 681 77 14,980
2015 11 660 74 15,050
2015 12 644 73 14,523
2016 559 63 13,511
2016 580 65 12,639
2016 634 71 13,933
2016 662 69 13,305
2016 649 68 13,890
2016 597 62 13,159
2016 733 7 13,647
(G
() 2016 2016 31 UF3
( 112.68 )
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)
C ( ) ( N
( ) ) )

(2006 6.50 732.42 737.59
2006 12 31 )
(2007 7.85 884.54 900.84
2007 12 31 )
(2008 5.58 628.75 560.48
2008 12 31 )
(2009 5.16 581.43 469.21
2009 12 31 )
(2010 5.16 581.43 441.89
2010 12 31 )

10
(2011 5.16 581.43 400.28
2011 12 31 )

11
(2012 5.16 581.43 401.01
2012 12 31 )

12
(2013 5.16 581.43 489.13
2013 12 31 )

13
(2014 5.16 581.43 528.95
2014 12 31 )

14
(2015 5.16 581.43 606.61
2015 12 31 )
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(2006 4.60 518.33 421.48 3.94 444 .14 365.03
2006 12 31 )

(2007 5.60 631.01 489.69 4.83 544.70 422.41
2007 12 31 )

(2008 5.60 631.01 481.66 5.04 568.02 436.02
2008 12 31 )

(2009 0.40 45.07 35.33 0.09 9.67 7.63
2009 12 31 )

(2010 0.40 45.07 35.98 0.04 5.05 4.01
2010 12 31 )

10
(2011 0.40 45.07 34.53 0.05 5.39 4.23
2011 12 31 )

11
(2012 0.40 45.07 35.47 0.05 5.59 4.42
2012 12 31 )

12
(2013 0.40 45.07 35.47 0.06 6.66 5.22
2013 12 31 )

13
(2014 0.40 45.07 37.42 0.06 7.19 5.62
2014 12 31 )

14
(2015 0.40 45.07 35.19 0.07 7.39 5.76
2015 12 31 )
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)
C ( ) ( ;
( ) ) )

(2006 6.50 732.42 737.59
2006 12 31 )
(2007 7.85 884.54 900.84
2007 12 31 )
(2008 5.58 628.75 560.48
2008 12 31 )
(2009 5.16 581.43 469.21
2009 12 31 )
(2010 5.16 581.43 441.89
2010 12 31 )

10
(2011 5.16 581.43 400.28
2011 12 31 )

11
(2012 5.16 581.43 401.01
2012 12 31 )

12
(2013 5.16 581.43 489.13
2013 12 31 )

13
(2014 5.16 581.43 528.95
2014 12 31 )

14
(2015 5.16 581.43 606.61
2015 12 31 )
2015
2016 31 5.16 538.81 577.35
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) O ) O
) ( ) )
) () () C () ()
(2006 4.60 518.33 421.48 3.94 444 .14 365.03
2006 12 31
(2007 5.60 631.01 489 .69 4.83 544_70 422 .41
2007 12 31
(2008 5.60 631.01 481.66 5.04 568.02 436.02
2008 12 31
(2009 0.40 45.07 35.33 0.09 9.67 7.63
2009 12 31
(2010 0.40 45_07 35.98 0.04 5.05 4.01
2010 12 31
10
(2011 0.40 45.07 34.53 0.05 5.39 4.23
2011 12 31
11
(2012 0.40 45.07 35.47 0.05 5.59 4.42
2012 12 31
12
(2013 0.40 45_07 35.47 0.06 6.66 5.22
2013 12 31
13
(2014 0.40 45.07 37.42 0.06 7.19 5.62
2014 12 31
14
(2015 0.40 45.07 35.19 0.07 7.39 5.76
2015 12 31
2015
2016 31 0.40 41.77 34.17 0.06 6.33 5.31
() 14 31 UFJ
( 112.68 )
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2006 12 31 3.34 -1.83 2.82 -2.18 4.76
(2007 12 31 ) 5.74 1.14 5.22 0.62 0.20
(2008 12 31 ) 4.10 -0.15 3.57 -0.64 -16.06
(000 12 31 ) 12.46 11.02 11.90 10.46 15.70
(2010 12 31 ) 6.51 7.03 5.98 6.50 -5.70
(20110 12 31 ) 5.70 4.62 5.17 4.11 0.24
(201%1 12 31 ) 6.78 6.24 6.25 5.65 20.76
(201%2 12 31 ) -1.01 -1.63 -1.51 -1.93 20.86
(201}13 12 31 ) 3.93 3.42 3.42 2.88 18.75
(201%4 12 31 ) -0.75 -1.48 -1.25 -1.97 0.05
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2006 12 31 10.25 4.94 9.70 4.43 11.98
(2007 12 31 ) 0.31 -3.85 -0.20 -4.33 -4.76
008 12 31 ) -21.65 -24.35 -22.04 ~24.73 -36.69
(2009 12 31 ) 40.59 39.30 39.89 38.50 44.93
010 12 31 ) 14.51 15.20 13.93 14.62 1.59
(2011O 12 31 ) 2.04 1.09 1.57 0.63 -2.97
(201%1 12 31 ) 13.05 12.57 12.49 12.01 28.16
(201%2 12 31 ) 6.32 5.97 5.78 5.27 30.14
(201}13 12 31 ) -0.51 -0.82 -1.01 -1.32 13.96
(201%4 12 31 ) -2.71 -3.22 -3.19 -3.70 -1.68
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2006 12 31 9.88 10.79
(2007 12 31 ) 0.41 -4.88
(2008 12 31 ) -20.75 -35.59
(2009 12 31 ) 39.17 42.69
(2010 12 31 ) 14.01 0.95
(20110 12 31 ) 2.06 -3.48
(201%1 12 31 ) 12.73 26.42
(201%2 12 31 ) 6.14 28.70
(201:113 12 31 ) -0.37 12.64
(201%4 12 31 ) -2.49 -2.11
2006 12 31 8.89 3.45 8.37 2.88 10.79
(2007 12 31 ) 8.43 4.33 7.88 3.80 3.10
(2008 12 31 ) -18.42 -20.27 -18.83 -20.67 -33.98
(2000 12 31 ) 23.50 22.71 22.88 22.09 27.52
(2010 12 31 ) 6.35 7.28 5.82 6.74 -5.50
(20110 12 31 ) -0.56 -1.63 -1.06 -2.13 -5.32
(201%1 12 31 ) 11.27 10.96 10.71 10.45 26.34
(201§2 12 31 ) 16.15 15.89 15.56 15.35 42.39
(201:113 12 31 ) 4.13 3.89 3.61 3.39 19.45
(201%4 12 31 ) -0.86 -1.27 -1.36 -1.76 0.33
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2006 12 31 13.72 8.00 13.16 7.45 15.80
(2007 12 31 4.85 1.17 4.33 0.67 -0.20
(2008 12 31 -28.80 -29.05 -29.16 -29.40 _42.33
(2000 12 31 29.54 30.00 28.90 29.34 33.88
010 12 31 11.16 12.52 10.60 11.96 -1.15
(201%0 12 31 -4.88 -5.37 -5.36 -5.85 -9.43
(201%1 12 31 7.84 7.66 7.30 7.10 22.42
(201§2 b 31 24.53 24.29 23.90 24.13 52.67
(2014113 12 31 7.58 7.53 7.04 7.05 23.40
(201%4 12 31 -4.60 -4.74 -5.07 -5.85 -3.45

2006 12 31 9.18 3.45 8.64 2.96 11.18
007 12 31 29.71 25.58 29.05 24.94 23.46
(008 12 31 -45.28 -45.22 -45.56 ~45.50 -55.68
(000 12 31 43.17 43.82 42.45 43.11 47.96
(2010 12 31 6.25 7.29 5.72 6.76 -5.51
(201i0 1 31 -9.02 -9.65 -9.47 -10.11 -13.38
(201%1 12 31 21.18 21.12 20.57 20.47 37.59
(201§2 L 31 36.00 36.28 35.32 35.22 66.71
(2014113 12 31 9.29 9.43 8.74 9.11 25.37
(201%4 12 31 5.28 5.27 4.74 4.79 6.51
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( ) ( )
( (
(GD) ) ) C )
2006 12 31 21.40 15.36 20.85 14.89 23.87
(007 12 31 -12.70 -15.64 -13.18 -16.11 -17.32
(2008 12 31 -48.70 -48.15 -49.11 -48.55 -59.70
(2009 12 31 52.90 53.68 52.36 53.12 58.17
(2010 12 31 18.00 19.44 17.46 18.91 4.88
(20110 12 31 -15.94 -16.72 -16.40 -17.17 -20.14
(201§1 12 31 33.46 33.22 32.85 32.50 51.46
(201%2 12 31 6.04 5.72 5.52 5.20 29.88
(20113 12 31 12.09 11.85 11.54 11.36 28.46
(201%4 12 31 -4.86 -5.26 -5.35 -5.83 -3.83
C )
100 x a
a
b
C )
( ) 2007 31
US-REIT

65/186



EDINETOOOO
OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)
OOoooooooooooooooooood

2006 12 31 3.34 -1.83 2.82 -2.18 4.76
(2007 12 31 ) 574 1.14 5.22 0.62 0.20
(2008 12 31 ) 4.10 -0.15 3.57 -0.64 -16.06
(2000 12 31 ) 12.46 11.02 11.90 10.46 15.70
(2010 12 31 ) 6.51 7.03 5.98 6.50 -5.70
(2011O 12 31 ) 5.70 4.62 5.17 4.11 0.24
(201%1 12 31 ) 6.78 6.24 6.25 5.65 20.76
(201%2 12 31 ) -1.01 -1.63 -1.51 -1.93 20.86
(201}13 12 31 ) 3.93 3.42 3.42 2.88 18.75
(201%4 12 31 ) -0.75 -1.48 -1.25 -1.97 0.05
Zgé§6 e 3.51 2.25 2.99 1.74 -14.40
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2006 12 31 10.25 4.94 9.70 4.43 11.98
(2007 12 31 0.31 -3.85 -0.20 -4.33 -4.76
(2008 12 31 -21.65 -24.35 -22.04 -24.73 -36.69
(2009 12 31 40.59 39.30 39.89 38.59 44.93
(2010 12 31 14.51 15.20 13.93 14.62 1.59
(20110 1 31 2.04 1.09 1.57 0.63 -2.97
(201%1 12 31 13.05 12.57 12.49 12.01 28.16
(201%2 12 31 6.32 5.97 5.78 5.27 30.14
(zoulx3 12 31 -0.51 -0.82 -1.01 -1.32 13.96
(201%4 12 31 -2.71 -3.22 -3.19 -3.70 -1.68
223§6 1 1.40 0.49 0.90 0.01 -15.93

2006 12 31 9.88 10.79
(2007 12 31 0.41 -4.88
(2008 12 31 -20.75 -35.59
(2009 12 31 39.17 42.69
(2010 12 31 14.01 0.95
(20110 12 31 2.06 -3.48

it 12.73 26.42

(2012 12 31
(201%2 12 31 6.14 28.70
(201:113 12 31 -0.37 12.64
(201%4 12 31 -2.49 -2.11
22326 31 1.14 -16.16
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2006 12 31 8.89 3.45 8.37 2.88 10.79
(2007 12 31 8.43 4.33 7.88 3.80 3.10
(2008 12 31 -18.42 -20.27 -18.83 -20.67 -33.98
(000 12 31 23.50 22.71 22.88 22.09 27.52
(2010 12 31 6.35 7.28 5.82 6.74 -5.50
(2011O 12 31 -0.56 -1.63 -1.06 -2.13 -5.32
(20131 1 31 11.27 10.96 10.71 10.45 26.34
(201%2 b 31 16.15 15.89 15.56 15.35 42.39
(201}13 12 31 4.13 3.89 3.61 3.39 19.45
(201%4 12 31 -0.86 -1.27 -1.36 -1.76 0.33
Zgéfe o 0.64 0.06 0.15 -0.44 -16.44
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2006 12 31 13.72 8.00 13.16 7.45 15.80
(2007 12 31 4.85 1.17 4.33 0.67 -0.20
(2008 12 31 -28.80 -29.05 -29.16 -29.40 _42.33
(2000 12 31 29.54 30.00 28.90 29.34 33.88
010 12 31 11.16 12.52 10.60 11.96 -1.15
(20110 12 31 -4.88 -5.37 -5.36 -5.85 -9.43
(201%1 12 31 7.84 7.66 7.30 7.10 22.42
(201§2 b 31 24.53 24.29 23.90 24.13 52.67
(2014113 12 31 7.58 7.53 7.04 7.05 23.40
(201%4 12 31 -4.60 -4.74 -5.07 -5.85 -3.45
223?6 31 2.94 2.72 2.43 2.27 -14.53
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2006 12 31 9.18 3.45 8.64 2.96 11.18
(2007 12 31 29.71 25.58 29.05 24.94 23.46
(008 12 31 -45.28 -45.22 -45.56 ~45.50 -55.68
(2000 12 31 43.17 43.82 42.45 43.11 47.96
(2010 12 31 6.25 7.29 5.72 6.76 -5.51
(20110 1 31 -9.02 -9.65 -9.47 -10.11 -13.38
(201%1 12 31 21.18 21.12 20.57 20.47 37.59
(201§2 b 31 36.00 36.28 35.32 35.22 66.71
(2014113 12 31 9.29 9.43 8.74 9.11 25.37
(201%4 12 31 5.28 5.27 4.74 4.79 6.51
223?6 31 -5.75 -5.74 -6.23 -6.19 -21.75
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( ) ( )
(
) ) C ) C )
2006 12 31 21.40 15.36 20.85 14.89 23.87
(2007 12 31 -12.70 -15.64 -13.18 -16.11 -17.32
(2008 12 31 -48.70 -48.15 -49.11 -48.55 -59.70
(2009 12 31 52.90 53.68 52.36 53.12 58.17
(2010 12 31 18.00 19.44 17.46 18.91 4.88
(20110 12 31 -15.94 -16.72 -16.40 -17.17 -20.14
(201%l 12 31 33.46 33.22 32.85 32.50 51.46
(201%2 12 31 6.04 5.72 5.52 5.20 29.88
(20113 12 31 12.09 11.85 11.54 11.36 28.46
(201%4 12 31 -4.86 -5.26 -5.35 -5.83 -3.83
zgéis 31 4.81 4.28 4.32 3.81 -13.03
« )
100 x a
a 2016 2016
2016 31 2015 2016 31
b 2016 31 2015 31
C )
( ) 2007
US-REIT
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©)
*
2015 2016 31 2016 31
480,345 314,289 1,874,524
42,362 19,196 128,484
2015
2016 31 5,557 95,815 67,552
0 1,041 1,679
1,590 2,708 1,327
« D
« )
85,694 228,614 721,009
9,349 14,114 60,725
166 23,353 20,485
4 2,034
2015 0 9 03
201 1
016 3 45,385 113,540 459,219
33,064 43,503 268,218
900 3,580 3,954
« D
« )

72/186



EDINETOOOO
OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)
OOoooooooooooooooooood

30,719 46,734 270,614
5,583 3,735 37,496
2015
2016 31 40 5,136 1,861
0 659 263
612 859 705
«C )
C )
54,103 92,147 244,557
2,544 8,226 17,494
2015
2016 31 2,178 9,886 1,568
0 0 2
1,066 2,521 1,251
«C )
C )

73/186



EDINETOOOO
OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)
OOoooooooooooooooooood

157,593 152,169 473,632
11,639 15,241 33,743
2015
2016 31 203 7,480 4,082
0 323 112
4,368 5,398 4,749
C )
C )
41,223 123,227 481,546
10,040 13,834 71,050
2015
2016 31 0 9,453 3,004
0 157 120
2,693 11,449 5,478
«C )
« )

74/186



EDINETOOOO
OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)
OOoooooooooooooooooood

TLRICEFNHAEEORME. FHROBRERILTLHBOTRSHIEEA.
BH, JeFA - Je)i- TJPUER 2016F 10 480 SEHEMELET.

| 9% FR - TLFYTI - A VhhA - 77V FORBIKR

LFUF=S42 - T7 2 FORARMEIEFOERRM (201656 FRNE)
HEEA LA O8BHR s\ I s ERmE s

% & e AEL ol PSR [
TSMC&0—JUL 1625% | 04/03/18 |77 /09— | 056% MWRARELE
AOZ - FLASaTh—vavX 4400% 04/26/17 |iME | 056%
LAEVE  Yr—bLX- FP4F Vvl 5625% 04/01/24 |85 58 5% | 0.56% ’Eﬂﬁ#

CITHIL—7 4250% | 08/15/17 [smast | 055%  ToR399% oN1%

ERSILE—V—X (4875% | 10/02/23 | RENEEES | 0.52% J'H#-Jhbﬁﬁ
P37 '5.125% | 10/01/24 | it | 04%% SRR
U—RAT5Y '2500% | 05/16/18 | ZMib®E | 045% 32.52%
FUZTIL - FEF =23y 4.750%| 12/01/24 | 579 /03— 043%
TUAURN 4750% 07/15/22 | &8 | 042%
ATl SI—A—F 4.200%| 04/01/26 | #8RAZARE | 041% = Socom

it 4.97% Bl 29.54%

* 1 EEOHMRTIIMISHT o TUVSESFEDEY.

*2 BISIRG ERRORVERER - EETL-T.'L\%?;.

w3 BB, =Tl X oA T ADaEIC RN E

wd JEALTEIMUTOELA L TERLT NSO, Eﬁﬂﬂ?bﬁ-ﬂb?ﬁh¢

2. FIEERIS US| ON-DHEEEOHRE (20014118268 ERAMEENE) 1520165 7HEHT)

REEEE A
HER) (M (EF* EA)
200 20,000 1.250
190 19,000 #REEE (HE" W
180 18000 1,000
170 17.000 ———
160 16000 —— ?jlﬁ.fﬂf"fb}m*— 750
150 15000 mgrnmnmmm S
140 14,000 = S
130 13000 — _.-""‘-ﬂ L " —m
120 12000 —— o Losaa(mBREs .
110 11000 | 1 OOl D N R (20 laso
100 10,000
0
[:]E:2 Q24 03fF  O4fF 058 OGE  OFF QA oAy 108 119 129 136 148 16 166
1ma 1A 118 118 1A 18 118 1A 118 1A 118 118 1A 1A 118 7A

21 gﬁ%gﬁl&’ Pt d - DFLTN - AN L TF PO SAARREAREAUY T ABRBIAD S HEE RHD
$2 1 572 0 FME BRI ERERS S LOZORORMEREOETED. PAFHHESENTHOE A,

3. FECOHIE 4. NS EOHIE (C008FH520155E T, BFA—2)
BUPEEEDET A {53

14

5 5A ACKEIL) BEEE
OS2 AR BEES

F00GF F00TE 2008F 2009F 20105 2011F 20125 2013F 2014%F 2’015‘!‘-.

() FEE (%) =100x {(a=-b) ~b
a=BEXD | OSE0MREHE
b= SEEECEDDEETD | QS 0s iR Es

75/186



EDINETOOOO

OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)

O00oooooooooooooooood

|JvF A NAA4=IbE » T7 0 FOBREIRR

1.70=544205 « 77 FOIRAERMUSFOEZTREN (201656 AHRAE)

IR A L ) OF4A AL ERLS

® BEE T ICE I A

ADS #9574 A1l 11.000% 04/01/18  #iAH 2.12%
S5YFU—X | 9.375% 05/01/20 REHBHRM  1.97%
EEHY RSAIU-F—E2F-F—YUF+— | 9750% 09/01/2)  BEHEHNY 1.59%
FAGERH 9875% 02/01/20 FRGHEHERE  1.37%
JOYF 47 - J52=H—vavX | 10500%  09/15/22 e 1.26%
NO—F-Ea—Xx | 6875% 10/01/21  EOMEX | 1.21%
ROCT 7 A+~ | 12125% 09/01/18  MEMBHEM 1.20%
20U A=A 0= = )LT o« TR 6.750% | 05/01/18 i 1.12%
T-E/ (1)L USA 6.000% 03/01/23 W& 1.09%
N R A=~ 9.625%  03/01/21  EDfhER 1.07%

st 14.00%

* | REOHWRT IR T >TVSBANBEDETY.

*2 BE[WESHEDELERR (-] TRRLTVEY.

*3 WillE, S—TLAX - ATy IADHMBIETET, _

*4 PAAUTRICCOREALTRRLTNZES, SHEATLE—BLERA,

2. HEER IS L USRS 1 DN {HEEMSOMEE (20019118268 (HBLENS) HS2016FE7 BRET)

HE G ——
wrny (A (TIH% End
260 16,000 HRREH (He 500
280 18000 SV
2a0 17,000 — dsco
220 16,000 ':‘U‘i‘j
200 15000 o
180 14,000 SSAAMBEES
160 13,000 108D RRAEEH(ENR) = |2m
.-"'-ﬂ--d-- -
140 12,000 o ~—~
120 11,000 = = A\
100 10.000 — ?EEQL*HM%M 100
80 90001 — RARGH
DI 02 O3FE 04 OSE  OGE OFE  OBE  O9E 108 118 12 138 14 15 T
1"MA MA A A MA 1A 1A 1A 1R e A 1A A e 1A TH

* | WRNERE. YeFR - NAA—LE - Tr/ROISANGHS, 7S5ABRSIRHEU S SAARHEIN (GAHED)

DEHREAEENOSHTY.

»2 1 O8E0HAEEERERERSS U TORONARREOETSD. PAFHEISENTEDES A,

3. FEROHE
ZURMAZHDER A

)
m -

4, IRBEOWIE (C006FNS20 SEET, BEA—R)

5 ACKE FIL) BEEES

5 AR BEEs 0

20065 2O0THE ZO0BE 2009% 2010 2001E 20125 20135 20145 2015%

(2) e (%) =100 (a-b) ~b
a=RERD | ONEDRASES
b= 2 IR S A AT R G | 27 DR

76/186



EDINETOOOO

OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)

OOo0ooooooooooooooOoood

|[9%FX - NAA4—=ILF - 77V F (BESRE) OBRR
1. FF=SAA25 - J7 27 FORERMAFOEEREE (201656 5R5{E)

HEEAA L O3B M@AMSHER NS

# | ow o= mm e | % B0 | ko

ADS 555 « Alb | 11.000% 04/01/18 | wAH | 202%
SYKEU=X 9.375%  05/01/20 | BR@EANE | 1.97%
EEHY- RSO F—SvT F—YUF+— | 9750% 09/01/21 | RE@mims | 159%
FAGEZL% | 9875% 02/01/20 | FRGAARE | 1.37%
JOVF«F - A=a"4dr=2awk | 10500% 09/15/22 | #8E 1.26%
NI=F-Ea—X " B875%  10/01/21 | FOfemE®E | 1.21%
ROCTFA+ A | 12.125% | 09/01/18 | mEMmEE®Y | 1.20%
JOUS A=A - O=RA k- K—LT« VIR 6.750% 05/01/18 | @& 1.12%
T-EJ Il USA 6.000%  03/01/23 | @8 1.08%
N R — 9625% | 03/01/21 FOMER 1.07%
(=L 14.00%

* | EEOHRETERESHIT > TLSBENSEDET.

*2 F5 SRR rARLIERE (-] EETLIL-\%F.

#3 |EE, =0 LA ATy I A0RMICRTEE

w4 AR TR TERAEA L TERRL TSI 5. niflilﬂi'#‘bfr—ﬂbﬁtlha

2. HiERMD S USEIS | DN O HEEMBOMIE (20045117298 @EEENE) 1S201657AAET)

PR A S A
¥R () Jp— (T ¥}
ﬁ 000 B b WA R AN ERABY (HR) o |
180 12,000 241400
160 16,000 .

140 14,000 /‘:ﬁzmmwmnﬂu 1200
120 12000 _ |DNTORREERGER” |
100 10,000

80 8000 100
60 6000 — 52 AKFIL AN L oS3 A (R R

w0 | it b AR B (IR YRR () 1 ST D RN ()

4000
043
118

02 O3 O4F OSE  08E
118 118 118 1A 118

orE  oaE
118 1A

oo
18

106
1A

118
1A

i24
1A

0
iSE 16
1A TH

134
118

142
118

* | WMEERRZ, JvdrR - A A—bF - PRI AAERIES. 7 3ABRGSIINERUS FAARSIN (BRDELR)

DERNEEMOSHTY .

*2 10&COHREEEIEIENTSIUVEIORONBEREOETED, SATHHEZENTESDHEA.

*3 1023 DHEEHE (
AEEEMERLCDOLILTRLLTED. PAFERESENTHEOE A,

SRR SR O, SEEMESLUEOROMRERERD | OSIC DREEGEEICERN

3. FEOHE 4. INFHRDIEE (200651520155 FT. BFA—X)
10D s EcSIESE" w
_ eoweRsRAmE — 52 ACKEIL) B |
DA D35A 53 AR BEER
(¥ FIL) ) o
Poms | BEEs 20
16528 | 043FL  4740m
16538 043FL 4732 °
16548 043KL 4548@ 1°
16258 043FL 45458 °
16568 | 043FKL 44348 ¥
16£ 78| 043FL  as12m ¢
ﬂﬁﬂﬁﬂ B4.61 * I':JLJ' E.45389FH E} Fpp=t - {qﬁ} =100= {El—b_] #h

a=RFEO | DN DNashsE (LENEORRENSEROSHEENR
b=%EETOENOEEED | O niaEs EE (SeE0m

AORESICDNWT. EmL T3
TIEREALTRRLTVWEYT.
Mo REt] FEREIEREORHTT.

77/186



EDINETOOOO
OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)
OO0oooooooooooooooood

(e TR INSUA - 77 FORBIRR

1. P =54425 - 72 FORERMIESFOERENR (201666 5XEE)

ETUEE A, BT ) O8REA A B E

# 1 % A A FERMMLER
NAOOWI TR 450% mpesEmes
FPLYTY ALRE T 4.15% E—
TURRL - RAP—X 2947 AT 4.15% Ao RS — T3 1.44%
TAS—H— K BRI 403% 1
. i Bt

K=t AN - H—E2  3.92% I .
P UF-F—T EEBMER 3g2% TR
PIT 7w b R 3.81% |
FAE —HOHER - Y—ER 364%  l4sem
FPudy ~IAA T 3.27%
SAZVFIIEIL - AUFARU=X it 291%

&t 38.21%

* | FHIE. GICS (HWRERSMRE) [CEIEXT, .
*2 PR TEMMTOERALTRRLTVSRD. SHESTLE—RLEEA.

2. MEENRD SUSBHIES 1 DN HEEME OIS (20015115268 (ERMLERE) H5201687BEET)

RRESE AR
w®Er)  IA) (M7 K0
220 F2000 - 100
200 20,000 RREEE (5H) ——r———
180 18000 25 AACKEL)BEES i ®
-} P
160 16,000 10%=0 ]-}ﬂ_,..r -\-\',‘_-'-") e —
140 14,000 Sy Fath-u &0
120 12,000 T .= o=
00 10000— L 0
80 80601 23R A (M) BTN
B0 E.000 1 OO0 O R S () 20
40 4000}
20 2000
o1 o2 03 O iE o5 DG o7 oaE o9 104E 118 128 138 148 158 168
118 1A 1A 1A Al 118 1A 1A 1A A 1A A 1A 118 1R ¥R

* | HEEREE, Jetd - SVA - JPyROe S AAERIGELUS SABERINOSHREBEIMOSHTY.
#2 | OSCDRAEAESEBRRNS L UTORORRAEREOETSED. IAFREHRESENTHOE A

3. TEOHEB
EUBWRILHD R e

4. INEEEOWHIE (P0065H 52015557, BEFE~A—2)

{41

N — 57 ACKEIL) B
20 2S5 A BEEF
10

4]
10
20
=30

200G 2007F 20085 2000F 20105 200115 20M2F 2013F 20145 20158
(GF) EEE (%) =100x% (a=b) b

a=EEI0 | QY-SR EE
b= SRR FOEMOEERD | D2 0%e G

78/186



EDINETOOOO
OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)
OOo0oooooooooooooooood

Vv TR ARSTIYT « WU a—+ T 7 FOREIKR

1.FPIF=SAA42T « 772 FORBEAMISFOERERM (201696 AXNAE)
BRIV L0 O8IA MG S ER NS

Vauyy - IVE-YavUy  ALAFF  396% ggﬁgﬁfgﬁg@ggﬁﬂmm MRS, BHE. ER
SIS hU—— -3y | BERSARIL, EMRE FRLE, ATDT=5 U IBEUEREE
PP D RNF TR AT 279% ENRIC SRS KEXSRE RN, WENE. HEFon. G

JOos—PYE-FyyIN sEemE  270% SEVEROBLILL_NC. FEEEE. AR, W K RS

G—u—Z 25 ARP-X LEIMB  268% Eﬁ’g'g;@ﬁg?hg-&;gmgggﬁwnggﬂmﬁﬁf R,

(ERF 2 /OV=EB|T VAT I, YAT LEBAHNF v TESONR

AT jLEd T 2.63% AWM, JYILT s A TOEEY—-EASFBT. BE T2
| DicSHBECRNEREEST .
#+54 et 2 44% VIARDIFA—=N—, EEOMEEEV IO TIFEERIT, F—F

|N—A, FAUT—ra 0%, BERAF FUS—ra SR,
T, @GR, 98, TV VBAUAREEROERET SENNER

SIWE- FF=1 R 2.40% Y—EAfit. IRBLUHREMTEEE. 1 rF—2y FESERD
. | TEBEEN.
TrAH— ~ALAS T 221% ERNLERSSM. NSERS. —RAERSPISF RS ERM.
' BERARTT—L n:-:-; hn‘CEDEﬁg%ﬁﬁﬁmﬂlFEEu.
Jl=f = B T— i 201% EH. ARE SEPE TRLE- W SR M8 05 -
, , ABESHICDES.
NA I T—HEEHERA—D—, EXEBETEREEL, —BESE
JHAERSINL A =T uatl | Bt 2.00%  FEiEh ) S5, mmmm;mwmemﬁﬁmmmam
RRERELTERT S,
Akt 25 82%
*1 ¥HiZ, GICS (HREEHMESR) CEI=ET, (BB F—LI—2 8R0S

*2 AL TR THEAALTERLTVSED. SHIZSATLE—RLERA.
2. MRS L USRI | DN HEEMBOHES (20015115268 (EAMHENE) 15201657 AEET)

RS R
wmEn) (A L R
240 24,000 100
220 22000 HRERER (EW" CUIRACKKLIERS AN
200 20,000 1 O DHRE = :
180 18,000 Mwmw
160 16,000 pd
140 14,000 - <
120 12,000 = : :
100 10,000 Lo <4l
80 8,000
60 G000 FSZA (R BEES 20
o 4000 1 O O R i ()

000
015 oafy 03fE Q4fr OS8E OB Oy o8 098 0fE 1dE 1R 38 1af 158 168
1A 1A 1A 1A 1A 1A "A 1A 1A 1A 1A 1A 1A 1A 1R ¥R

#] iﬁ@ﬁ&ﬁiﬁr&". Vi - ARSTFUwl - JUa— PRSI AAZBIER S &0 3 ABEHI S OSHEERIOG
*2 | QS0 HEEERIEEENESIUTOMRONATREOBETSD. SAFHHIZENTEVE B A

3. S EOHE 4, VML (2006FEN 5201 5EET, BE—2)
(%)
BEWREEOE A = 7 SA A EIL) BEER

O om 552 A(R) SSEH
30
20
L L¢]

L]
0
20

2006 2007 20086 2009 2010F 20011&F Z0M12% 20M3F 2014%F 2DISEP

(%) WER (%) =100 (a-b) ~b
a=EEED | C2e DR S
b= 218 EE IS EE R D 1 D% D KRS

79/186



EDINETOOOO

OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)
OOo0ooooooooooooooOoood

| JwF A FoTUT 4« 770 FORRKR

1.70=544205 « 77 FORERMISFOEZRREN (201656 ARRE)
HRTUAE A LUISHRA M S Eane

# i ® H' L ® -3
RS, FRUREBD, 01742088, L&, 88 YIOROT
FlIrpsulk M 6.75% F-PAUr—bay, ENANFS—Fr 2 TVAT L, MDY

TLOU, N— RO P MRS ERRE,
YIRIIFPA=N—, VI 2T FRHBOER. AT— T2 97

w470V T+ thaR s 5.90% L bk, 7—LREGSOME, B, BNICER, (P—-xv b
BMEY = ADSkypeER FICHD,
e e b — BRI - $USA VERRN, BEVSRONFEEMNID, 425 —2y ME®
PRI Fubab H—ER S.66% SR SLUw k- KRR, BRERY— AR DRk,
. TPy b= FRit, STy b A= EBEUTE Y b= FORED
YAF—A-F fReREA 484% @ mZoi— ATM. FSANS—XF 1ol BEEEHIIS,
. Y—pllRy MI—2 - 9T YA hEESt, D17 LTI —
F1ARTT | I 455% 3 mimte PERERATT BRHOT— 2R
s _ 27.70% _
1 EllE, GICS (HWESIMEE) CBIFET, (BEOEET | Tl — L= B LU

&2 EEL TR TIERL LTERLTVSIES. SHESTLE—RLERA.

2. MgERD SUBHIES | DU HEEMB O (200145115268 (EMEMEND) H5201647BEFET)

R ES HE gL
®En) (A ([ F E
260 26,000 150
240 24000 HNEEE (G

220 22,000 SSAACEFIL SRS /./\/J" - e

200 20,000 1 OEre D R ()
180 18.000

160 16,000 J.-"Wﬁ\,l
140 14,000 s
120 12,000 et
100 10,000 s ) L

™ 253 A (M) BRI
E 8000/ | Clife D RS (20

30

a
o gam  O3FE Q4 O0SF QG OV 08IE 0B 10 11 12 13 140R 158 168
110 110 1A 110 1n 1A 1n 111 1A 1A 110 110 1A 110 1N A

* | FFAERER, Yedd - holyTs - IPVEOI S AARGIEHG LT AR BHHOSHARRROONTT,
*2 1O%COMREEEIREDENEESRAUTDROENERGEDETSD. PAFEHRSZENTELERA.

3. 9RO 4, IRESEOEIE (2008EH 520 BEHT, BEA—2)
EZEFENEsDFERA. ‘;‘;’

20
30 ST A EL) SR
40 2 SA AN BEEN —

=50
2006 2007 20085 20008 20108 2011H 20128 2013F 2014F 20158
() &% (%) =100x {(a=b} /b
a=ERD | OSEDRASES
b= 2RI O DRSO | D20 DR

80/186



EDINETOOOO
OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)
OOo0oooooooooooooooood

| %3+ 0-1NIL+ UZILIZF— b » 77~ FOBRRKR
1. PUI—SAAVY « T7 Y RORAAMIESOEEEM (201646 SxNE)

A LIS SIS S @S Ei
% % 2Bk RT MR

PIOURIDS TONG 4 B=FAVIA BAY  FHREREH 457%  MOAEISESECE
HAEY - TONF4— - F—T KB EHEBRET 398%

FRAURY - 50— *E WMREIT 37459 33, sm
TRF 44T T= T VIR HE FHEH—ER  3.67% AmEET
Frdh - OuIvd . FSAL  #¥E %70 -UY—RET  3.23%

&t 19.19% (
| RH. GICS (BRERSMESE) CRISET, ' AWFRERRAX g
2 A TRIM CHBEA LT ERLCLBED, BitRBPLE—HULELA. 18 50%

2. SRS KUSHIEE | DO MHEEMSOME (2003508200 (EFEIBENE) hS2016E 7 BkET)

PR B 2 oy S
®En) (A iy (e o SSAACRELIBSES (ThHE F i)
180 18,000 | 1 OS5 DR RS (RS i R e () )3?5
160 16,000 e
7 ,_m.g ~OIAACKFIEEES A/ © U laso
140 14,000 ——— ﬁx’” 1'-..-’"' <7 1 O DR EES (R~ — e
R ~ N o
120 12m ] /{'v/\"/ vy A@Y"l Fat ‘,l"_" II| l/ ’ Il Y 1225
100 10,000 e 1 _,iv".\"r n"-u
80 BOOO — e . £ = 2150
- oo S A A () B
60 6000 — v, = T 1 QS DR RS (e 175
40 4,000 -2SA AR ESES
20 2000 1 CHEME D PR AR IR i P () ) 2 o
“ToaE  oaE  OSE  0GE  OFE  OBE  09FE  I0E  11E I2E 13E 14E 15 16E
af 1] af af af an af an oH o on on on TR

* | SRR, Vet -
fESE (MR OENAERN0OSHTYT.
*2 | O¥f-0EEERREREIMESLIUTORORREROBTSED, AFHRESENTED A,

*3 | DS DRSS (RENSEENISE O, SEREMEESUTOMOEMERRED | Q2700 R maC R

FEsERERLEE0S LTRELTSED. GAFUREIZENTEhERA.

0=k - UPILIAT— - 2P FOOSAMNEBIES (MENMSRY) S8&UF55ABEE

3. HEROHE 4. |NEFROWIE (200650520155 ET, BHFES—A)
1OYDRENSERRE"  eoearAxma W
O5AA SSAB O9TAA O5AB é
CEFIL)  GERL) (A )] I
BN ToHlln Pally Poll |
15680 010%FL 002%KL 8828 1428
15118 0.10%KEL 002%KL 8818  138M ;
IGE2A 0I0%EL 001%KL 7769 1198 b
18558 010%KL 002%KL, 8698 1338 — 057 ACKRIL) BEIES
HREREt 25,654 Kl 2004% KiL 2331827 183524 mg 552 ALM) BEES

#* 2004528 &0 HEHE, BR #5050 D0
T AR TESTEEEA L TERLTLEY,
[HEERE] FEREERORIHTT.

2005 20070 20088 200X 2M0E 2001F 20128 2013% 2014F 20058

GE) REE (%) =100% (a—b) /D
a= E?ﬂim 1 OZF O AEEE (SRR E0SEIEEN

b= HRAER F ORI D ) O DRSO

81/186



EDINETOOOO
OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)
OOoooooooooooooooooood

1.
€)) 2016 30
1990
( )
( 52
38 ) 76

@ ( ( 23 103 )

)
©) 2016

29 UFJ ( 104.42 )
( )

2.

2016 10

82/186



EDINETOOOO
OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)
OOoooooooooooooooooood

2016 30
@
2016 30 2015 12 31
( ) ( )
381,491,128 39,835,304 340,611,019 35,566,603
2,133 223 1,278 133
371,851 38,829 231,273 24,150
2,963,520 309,451 1,222,064 127,608
384,828,632 40,183,806 342,065,634 35,718,494
5,318 555 1,506 157
1,510,837 157,762 307,833 32,144
713,251 74,478 1,619,963 169,157
76,659 8,005 72,697 7,591
— 141,290 14,754 132,644 13,851
5,919 618 9,114 952
13,922 1,454 13,175 1,376
68,575 7,161 45,855 4,788
( ) 2,535,771 264,785 2,202,787 230,015
382,292,861 39,919,021 339,862,847 35,488,478

83/186



EDINETOOOO
OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)
OOoooooooooooooooooood

2016 30 2015 12 31

( ) ( )
241,634,928 25,231,519 238,561,846 24,910,628
1,078 113 1 0
372,104 38,855 933,387 97,464
569,351 59,452 91,510 9,555
242,577,461 25,329,938 239,586,744 25,017,648
396 41 1,508 157
— — 25,686 2,682
222,912 23,276 194,185 20,277
654,095 68,301 1,984,771 207,250
49,744 5,194 51,500 5,378
144,730 15,113 149,599 15,621
2,016 211 2,926 306
9,144 955 9,498 992
54,787 5,721 36,238 3,784
1,137,824 118,812 2,455,911 256,446
241,439,637 25,211,127 237,130,833 24,761,202
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2016 30 2015 12 31

( ) ( )
60,069,716 6,272,480 61,939,662 6,467,740
232 24 479 50
13,164 1,375 99,675 10,408
100 10 454,492 47,458
60,083,212 6,273,889 62,494,308 6,525,656
882 92 1,101 115
4,289 448 342,994 35,815
328,219 34,273 66,496 6,944
12,330 1,287 13,068 1,365
42,060 4,392 44,374 4,634
226 24 404 42
2,276 238 2,329 243
10,611 1,108 12,481 1,303
400,893 41,861 483,247 50,461
59,682,319 6,232,028 62,011,061 6,475,195
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2016 30 2015 12 31

( ) ( )
62,500,025 6,526,253 67,306,662 7,028,162
545 57 549 57
397,504 41,507 123,049 12,849
272,456 28,450 220,443 23,019
47,180 4,927 48,509 5,065
63,217,710 6,601,193 67,699,212 7,069,152
1,168 122 1,479 154
47,562 4,966 156,813 16,374
651,608 68,041 525,292 54,851
47,180 4,927 48,509 5,065
42,608 4,449 46,709 4,877
187 20 578 60
2,431 254 2,602 272
12,199 1,274 13,071 1,365
804,943 84,052 795,053 83,019
62,412,767 6,517,141 66,904,159 6,986,132
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2016 30 2015 12 31

( ) ( )
112,124,719 11,708,063 119,824,521 12,512,076
790 82 784 82
317,154 33,117 1,013,389 105,818
193,425 20,197 1,688,742 176,338
112,636,088 11,761,460 122,527,436 12,794,315
2,232 233 2,319 242
132,688 13,855 1,148,224 119,898
584,612 61,045 1,559,299 162,822
23,536 2,458 25,479 2,661
78,537 8,201 84,801 8,855
444 46 820 86
4,375 457 4,614 482
21,121 2,205 18,594 1,942
847,545 88,501 2,844,150 296,986
111,788,543 11,672,960 119,683,286 12,497,329
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2016 30 2015 12 31

( ) ( )
75,238,007 7,856,353 74,536,391 7,783,090
570 60 587 61
125,753 13,131 96,057 10,030
44,000 4,594 17,651 1,843
75,408,330 7,874,138 74,650,686 7,795,025
2,539 265 1,699 177
106,205 11,090 38,930 4,065
86,007 8,981 265,823 27,757
15,453 1,614 15,799 1,650
52,119 5,442 53,095 5,544
176 18 382 40
2,852 298 2,878 301
14,417 1,505 14,362 1,500
279,768 29,213 392,968 41,034
75,128,562 7,844,924 74,257,718 7,753,991
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@
2016 30 2015 30
( ) ( )

4,297,624 448,758 4,429,653 462,544
]y 13,609, 622 1,421,117 (2,978,118) (310,975)
17,907,246 1,869,875 1,451,535 151,569
440,081 45,953 475,626 49,665
— 791,131 82,610 854,991 89,278
42,943 4,484 83,601 8,739
4,637 484 3,776 394
40,979 4,279 44,382 4,634
100,923 10,538 75,327 7,866
1,420,694 148,349 1,537,793 160,576
1,420,694 148,349 1,537,793 160,576
/C ) 16,486,552 1,721,526 (86,258) (9,007)
— ( ) _ _ _ _

( )
— ( ) _ _ _ o

( )
— ) _ _ _ _

( )
— ) _ _ _ _

( )
/C ) 16,486,552 1,721,526 (86,258) (9,007)
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2016 30 2015 30
( (
6,651,671 694,567 8,981,284 937,826
7,862,330 820,984 1,415,396 147,796
14,514,001 1,515,552 10,396,680 1,085,621
293,251 30,621 389,716 40,694
— 818,641 85,482 1,086,635 113,466
14,104 1,473 26,947 2,814
4,637 484 3,776 394
27,322 2,853 36,319 3,792
75,693 7,904 70,085 7,318
1,233,648 128,818 1,613,478 168,479
1,233,648 128,818 1,613,478 168,479
13,280,353 1,386,734 8,783,202 917,142
5 ( ) (1,253,425) (130,883)  (1,418,998) (148,172)
— ( ) _ _ _ _
)
5 ) (647,087) (67,569) (763,120) (79,685)
— ) _ _ _ _
)
(1,900,512) (198,451)  (2,182,118) (227,857)
11,379,841 1,188,283 6,601,084 689,285
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2016 30 2015 30
( ) (

327,410 34,188 126,266 13,185

327,410 34,188 126,266 13,185

74,523 7,782 81,130 8,472

— 252,882 26,406 275,240 28,741

1,773 185 4,251 444

4,637 484 3,776 394

6,946 725 7,600 794

18,953 1,979 14,695 1,534

359,714 37,561 386,692 40,378

359,714 37,561 386,692 40,378

(32,304) (3,373) (260,426) (27,194)

J— ( . . . o
)

J— ( . . . o
)

— ) _ _ _ _
)

— ) _ _ _ _
)

(32,304) (3,373) (260,426) (27,194)
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2016 30 2015 30
— ( ) (

% 3,851,157 402,138 (1,538,237) (160,623)

3,851,157 402,138 (1,538,237) (160,623)

80,736 8,430 93,985 9,814

— 273,631 28,573 315,283 32,922

2,685 280 5,511 575

4,637 484 3,776 394

7,525 786 8,778 917

21,028 2,196 16,042 1,675

390,242 40,749 443,375 46,297

(80,736) (8,430) (93,985) (9,814)

309,506 32,319 349,390 36,483

/( 3,541,651 369,819 (1,887,627) (197,106)

— ( . . . .
)

J— ( o . . _
)

— ) _ _ _ _
)

— ) _ _ _ _
)

/( 3,541,651 369,819 (1,887,627) (197,106)
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2016 30 2015 30
( ) ( )

(8,050, 889) (840,674) 6,150,262 642,210

(8,050, 889) (840,674) 6,150,262 642,210

142,883 14,920 139,515 14,568

480,190 50,141 467,971 48,866

3,534 369 7,451 778

4,637 484 3,776 394

13,317 1,391 13,209 1,379

34,925 3,647 22,358 2,335

679,486 70,952 654,280 68,320

679,486 70,952 654,280 68,320

(8,730,375) (911,626) 5,495,982 573,890

N _ _ _ _

) _ _ _ _

N _ _ _ _

) _ _ _ _

(8,730,375) (911,626) 5,495,982 573,890
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2016 30 2015 30

( ) (
819,145 85,535 928,097 96,912
s 4,084,067 426,458 (666,868) (69,634)
4,903,212 511,993 261,229 27,278
89,526 9,348 114,238 11,929
— 266,278 27,805 334,935 34,974
1,453 152 6,091 636
4,637 484 3,776 394
8,338 871 10,644 1,111
23,217 2,424 19,958 2,084
393,449 41,084 489,642 51,128
393,449 41,084 489,642 51,128
/( 4,509,763 470,909 (228,413) (23,851)
‘; ( (104,021) (10,862) (117,790) (12,300)
‘; ( (129) (13) (593) (62)
‘; ) (11,059) (1,155) (11,604) (1,212)
5 ) ®) © @5) ®
(115,212) (12,030) (130,012) (13,576)
/( 4,394,551 458,879 (358,425) (37,427)
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2016 30 2015 30
( (
/( 16,486,552 1,721,526 (86,258) (9,007)
54,097,983 5,648,911 24,468,899 2,555,042
(28,154,521) (2,939,895)  (45,697,215) (4,771,703)
/( 25,943,462 2,709,016 (21,228,316) (2,216,661)
/C ) 42,430,014 4,430,542 (21,314,574) (2,225,668)
339,862,847 35,488,478 389,218,404 40,642,186
382,292,861 39,919,021 367,903,830 38,416,518
o 2016 30 2015 30
( (
11,379,841 1,188,283 6,601,084 689,285
17,764,798 1,855,000 9,684,896 1,011,297
(24,835, 835) (2,593,358)  (47,736,770) (4,984,674)
(7,071,037) (738,358)  (38,051,874) (3,973,377)
/C ) 4,308,804 449,925 (31,450,790) (3,284,091)
237,130,833 24,761,202 326,627,478 34,106,441
241,439,637 25,211,127 295,176,688 30,822,350
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2016 30 2015 30
( (
(32,304) (3,373) (260,426) (27,194)
2,393,058 249,883 5,808,070 606,479
(4,689,496) (489,677) (6,255,267) (653,175)
(2,296,438) (239,794) (447,197) (46,696)
(2,328,742) (243,167) (707,623) (73,890)
62,011,061 6,475,195 64,753,526 6,761,563
59,682,319 6,232,028 64,045,903 6,687,673
2016 30 2015 30
( (
3,541,651 369,819 (1,887,627) (197,106)
5,427,106 566,698 8,627,240 900,856
(13,460, 149) (1,405,509)  (11,931,242) (1,245,860)
(8,033,043) (838,810) (3,304,002) (345,004)
(4,491,392) (468,991) (5,191,629) (542,110)
66,904,159 6,986,132 75,494,951 7,883,183
62,412,767 6,517,141 70,303,322 7,341,073
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2016 30 2015 30
( (
« )/ (8,730,375) (911,626) 5,495,982 573,890
13,388,462 1,398,023 36,393,749 3,800,235
(12,748,990) (1,331,250)  (20,103,054) (2,099,161)
639,472 66,774 16,290,695 1,701,074
)/ (8,090,903) (844,852) 21,786,677 2,274,965
119,683,286 12,497,329 95,500,130 9,972,124
111,592,383 11,652,477 117,286,807 12,247,088
— 2016 30 2015 30
— ( (
/C ) 4,394,551 458,879 (358, 425) (37,427)
3,515,153 367,052 4,364,633 455,755
(7,038,860) (734,998)  (11,788,172) (1,230,921)
(3,523,707) (367,945) (7,423,539) (775,166)
/C ) 870,844 90,934 (7,781,964) (812,593)
74,257,718 7,753,991 93,152,470 9,726,981
75,128,562 7,844,924 85,370,506 8,914,388
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(
) AIF( )
AlF AIFM(
) AIFM AIFM
AIFM AIFMD
( )
1990
FRC
FRC
FRS 102 1990
2016 30 FRS 102
FRC
FRS 102
FRS 104 FRS 104
FRS 102 2015
FRS 104 ASB
FRC FRS 104

FRS 102

98/186



EDINETOOOO
OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)
OOoooooooooooooooooood

2015 12 31

FRS 102

) (
) () ( )

) ( )
) ( )
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(

)

2016

30
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( ) (
) ( ) ( )
( ) (
) ) (
) ( )



JCIL
( FCA )
JCIL
JCIL
( )IcIL
)
2016 30
2015 30
AIFM

)
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JCIL
(
10,000
16,682 15,000
16,720 15,000

0.25
JCIL



35,000

JCIL

0.50

25.00
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0.03

0.85

JCIL
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( JCIL
)
JCIL
2016 30 2015 30
)
( )inc 0.80
( )inc 0.90
( Jacc 1.05
( Jacc 1.75
( Jacc 1.20
( )inc 1.25
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(

(

1997

)
1997

)

2016 30

2016 30 2015 30

2015

7398

30
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) (
() ( )

)

2016 30

2016 30 2015 12 31
103.25 120.18
0.90 0.92

2016 30 2015 30
111.38 120.47

0.90 0.90
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(CDSC)

FRS 102 a)
FRS 102 b)IAS 39
FRS 102 c)IFRS
FRS 102
IAS 39
FRS 102
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2014 12

) ( )
) ( )
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2016 30 A 2015 12 31
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2016 30 2015 12 31 2014 12 31
) $350,216,340 $195.52 $305,694,356 $187.87 $337,642,845 $189.29
)  $13,453,866 $181.88  $20,451,381 $175.20  $37,973,879 $177.41

$18,055,373 \14,934.00 $12,883,598 \14,446.00 $12,884,289 \14,663.00

$243,018 \13,929.00 $301,313 \13,508.00 $341,541 \13,780.00
$346,978 \15,833.00 $532,199 \17,668.00 $375,850 \17,660.00
) $160,845,470 $223.22 $156,873,075 $212.13 $217,857,580 $218.04
) $41,340,190 $89.65  $42,534,997 $87.74  $54,053,680 $95.27
) $4,358,205 $207.67 $6,366,368 $197.85 $11,634,291 $204.37

$10,234,237 \17,422.00 $8,153,606 \16,639.00 $11,783,258 \17,192.00

$23,697,437 \9,005.00 $22,135,366 \10,259.00 $29,539,113 \11,101.00

$318,860 \16,183.00 $263,738 \15,494.00 $337,899 \16,089.00
$645,238 \17,633.00 $803,683 \19,437.00 $1,421,657 \19,769.00
) $53,702,859 $193.95 $56,075,628 $196.49  $58,232,116 $198.20
) $472,337 $180.47 $848,716 $183.29 $1,758,448 $185.81

$5,674,054 \15,528.00 $4,924,720 \15,783.00 $4,428,907 \15,986.00
$36,866 \14,451.00 $60,436 \14,724.00 $115,406 \14,988.00

$115,447 \17,778.00 $101,561 \20,874.00 $218,649 \20,805.00
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2016 30 2015 12 31 2014 12 31
) $58,245,543 $231.65 $61,611,514 $221.52  $68,157,157 $232.19
) $368,835 $215.51 $1,388,567 $206.61 $2,124,234 $217.65

$3,699,996 \19,498.00 $3,698,943 \18,672.00 $4,029,418 \19,601.00
$307 \18,102.00 $253 \17,371.00 $45,830 \18,450.00

$213,339 \18,226.00 $204,882 \20,201.00 $1,138,312 \20,922.00

) $102,676,514 $213.03 $110,884,099 $231.54  $85,299,995 $219.93
) $974,718 $198.16 $1,816,498 $215.91 $3,372,719 $206.14

$6,954,870 \18,229.00 $5,972,389 \19,818.00 $5,434,184  \18,826.00

$18,445 \16,955.00 $65,242 \18,479.00 $69,734 \17,634.00
$1,274,112 \20,879.00 $945,058 \26,302.00 $1,323,498 \24,695.00

) $65,623,677 $131.82  $66,233,687 $125.66  $79,671,642 $132.50
) $417,687 $130.18 $871,998 $124.23 $2,968,152 $131.32

$8,478,852 \11,536.00 $6,497,084 \11,026.00 $8,165,227 \11,675.00
$13,275 \11,377.00 $10,914 \10,887.00 $97,471 \11,567.00

$597,394 \13,159.00 $644,035 \14,523.00 $2,249,978 \15,101.00
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10
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50



2016

30

EDINETOOOO

OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)
OOoooooooooooooooooood

) ) ) )
1,627,169 176,912,170 116,732 (109,673,139) 107,184 6,428,308 2,681  (6,960,192)
261,512 50,168,445 2,603 470,474 27,160 3,448,686 — —
(97,495) (18,607,588) (46,168)  (8,083,793)  (8,659) (1,139,807) (880)  (108,763)
1,791,186 208,473,027 73,167  (117,286,458) 125,685 8,737,187 1,801  (7,068,955)
)
3,620 4,895
69 10,378
(1,426)  (214,570)
2,263 (199,297)
)
) ( ) ( ) )
739,504 86,196,753 484,770 49,631,602 32,178  (51,537,404) 58,801 7,131,769
53,875 11,744,444 27,748 2,448,386 166 34,150 7,101 1,117,406
(72,823)  (15,645,945)  (51,370)  (4,575,280)  (11,358)  (2,282,924)  (5,339)  (829,789)
720,556 82,295,252 461,148 47,504,708 20,986  (53,786,178) 60,653 7,419,386
)
( ) ) )
259,302 31,944,377 2,046 (4,754,968) 4,969 (469,453)
27,178 2,353,472 — — 407 66,940
(14,774)  (1,240,818) 12) (1,539)  (1,598) (259,540)
271,706 33,057,031 2,034 (4,756,507) 3,778 (662,053)
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( ) ( ) ) )
285,385 35,622,157 4,631  (18,162,703) 37,499 3,642,368 493 (2,052,897)
10,115 1,928,538 — — 2,785 397,737 — —
(20,261)  (3,877,799) (2,014) (358,255)  (2,555)  (368,075) (230) (31,906)
275,239 33,672,896 2,617 (18,520,958) 37,729 3,672,030 263 (2,084,803)

)
585 (155,662)
402 66,783
(316) (53,461)
671 (142,340)

( ) ( ) (@) )
278,131 34,805,006 6,721  (14,252,019) 23,808 2,215,000 2 (1,546,443)
23,390 5,196,555 53 11,704 569 97,797 — —
(50,082)  (11,321,682)  (5,063)  (1,076,579)  (5,394)  (940,050) — —
251,439 28,679,879 1,711 (15,316,894) 18,983 1,372,747 2 (1,546,443)

)
1,219 (431,448)
716 121,050
(726) (121,838)
1,209 (432,236)
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( ) ( ) ) )
478,908 63,011,457 8,413  (8,733,314) 36,217 3,264,227 424 (907,295)
53,813 11,520,774 5 1,021 7,354 1,253,375 — —
(50,730)  (10,968,982)  (3,499)  (701,822) (4,802)  (802,286) (312) (49,235)
481,991 63,563,249 4,019  (9,434,115) 38,769 3,715,316 112 (956,530)

)
4,318 (380,535)
3,110 613,292
1,127) (226,665)
6,301 6,092
( ) ( ) (@) )
( ) ( ) ( ) ( )
527,069 18,080,116 7,019  (12,937,286) 70,818 4,805,116 120 1,232,394
19,677 2,514,615 — — 8,794 898,309 — —
(48,904)  (6,017,226) (3.828) (456,213)  (3.722)  (384,625) — —
497,842 14,577,505 3,191  (13,393,499) 75,890 5,318,800 120 1,232,394
)
5,329 (469,275)
858 102,229
(1,500)  (180,796)
4,687 (547,842)
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) ) () ()
1,783,688 206,589,891 214,040 (92,351,570) 105,230 6,187,343 2,968 (6,927,495)
264,535 50,335,903 3,004 531,539 21,940 2,664,601 — —
(421,054)  (80,013,624) (100,312)  (17,853,108) (19,986) (2,423,636) @87)  (32,697)
1,627,169 176,912,170 116,732 (109,673,139) 107,184 6,428,308 2,681 (6,960,192)

()
2,548 (153,708)
4,439 660,186
(3,367) (501,583)
3,620 4,895
C ) « (H
( )

999,183 143,566,591 567,371 57,366,289 56,927 (46,429,771) 82,083 10,487,649
46,352 10,302,015 36,977 3,487,401 242 51,158 2,296 327,475
(306,031)  (67,671,853) (119,578) (11,222,088)  (24,991)  (5,158,791)  (25,488) (3,683,355)
739,504 86,196,753 484,770 49,631,602 32,178 (51,537,404) 58,891 7,131,769

()
) ) ) ()
318,687 37,401,412 2,515 (4,691,872) 8,613 146,055
16,352 1,497,455 — — 895 150,850
(75,737)  (6,954,490) (469) (63,096)  (4,539) (766,358)
259,302 31,944,377 2,046  (4,754,968) 4,969 (469,453)
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)

9,463  (17,266,707)
148 27,885

(4,980) (923,881)

922 (2,000,113)

(429) (52,784)

4,631 (18,162,703)

493 (2,052,897)

)

9,760  (13,638,061)
4,779 1,009,939

(7,818) (1,623,897)

(6,770) (1,073,818)

298 (1,501,107)

(297) (45,336)

6,721  (14,252,019)

2 (1,546,443)
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( ) ( ) ) )
387,854 43,035,344 16,362 (7,024,279) 34,569 3,016,402 473 (899,875)
281,099 64,190,526 413 89,792 12,715 2,061,016 — —
(190,045)  (44,214,413)  (8,362) (1,798,827) (11,067) (1,813,191) (49) (7,420)
478,908 63,011,457 8,413  (8,733,314) 36,217 3,264,227 424 (907,295)

)
6,418 88,835
2,455 520,967
(4,555) (990,337)
4,318 (380,535)

( ) ( ) ) )

( ) ( ) ( ) ( )
601,283 27,800,562 22,603  (10,895,741) 83,760 6,059,070 1,009 1,315,562

60,138 7,990,174 — — 2,028 191,021 — —
(134,352)  (17,710,620)  (15,584)  (2,041,545)  (14,970) (1,444,975) (889) (83,168)
527,069 18,080,116 7,019  (12,937,286) 70,818 4,805,116 120 1,232,394

)
17,845 1,059,607
1,477 183,930

(13,993)  (1,712,812)

5,329 (469,275)
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30 2015 30
20 2015 2016 30 2015 30 2016 30 2015 30 2016 30 2015 30
C )
600,731 2,289,911 (1,786,722) 147,995 1,065,050 1,554,483
) 2,099,283 (500,720) 1,284,628 (397,051) 728,963 (185,596)
/C ) 994 4,033 (14,894) 2,196 4,260 740
¢ )
/( 10,739,770 (4,954,022) 8,286,436 1,513,238 (1,514,122)  (1,309,529)
168,844 182,680 92,882 149,018 43,259 66,168
13,609,622 (2,978,118) 7,862,330 1,415,396 327,410 126,266
20 2015 2016 30 2015 30 2016 30 2015 30 2016 30 2015 30
C )
2,196,194 1,949,816 1,337,694 2,762,406 1,162,515 3,078,975
) 525,231 (168,678) 865,638 (230,115) 968,515 (297,583)
'Y (822) 2,841 (5,017) (916) 2,902 (2,830)
C )
/( 1,112,054 (3,376,743)  (10,309,159) 3,536,452 1,866,863 (3,551,951)
18,500 54,527 59,955 82,435 83,272 106,521
3,851,157 (1,538,237)  (8,050,889) 6,150,262 4,084,067 (666,868)
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©)
() ( )
( )inc UCITS. .o, 30,462,761 99.7 381,089,135
2008 e 99.7 381,089,135
2005 e s 100.0 368,003,774
2016 30

( ) ( )

Citibank
JPY 3,000,000 USD 28,755 29,070 2016 15 315
JPY 1,809,662,400 USD 17,139,389 17,535,538 2016 15 396,149
JPY 24,902,924 USD 235,857 241,308 2016 15 5,451
usb 18,511 JPY 1,902,362 18,434 2016 15 77
usb 260 JPY 26,771 259 2016 15 1
2016 401,993
2015 138,724
2016 381,491,128
2015 368,142,498
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2016 30

( ) ( )

Citibank
JPY 14,108,581 USD 138,083 136,711 2016 15 (1,371)
JPY 192,452 USD 1,884 1,865 2016 15 (19
JPY 30,000,000 USD 294,307 290,699 2016 15 (3,608)
JPY 7,570,010 USD 73,673 73,353 2016 15 (320)
2016 (5,318)
2015 (496)
2016 (5,318)
2015 (496)

Appendix
() ( )

( )inc UCITS..i i 27,651,049 100.0 241,393,654
2006 e s 100.0 241,393,654
200 e 100.2 295,706,111
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2016 30

( ) ( )
Citibank
JPY 1,061,041,730 USD 10,049,171 10,281,441 2016 15 232,270
JPY 32,879,435 USD 311,403 318,600 2016 15 7,199
usb 1,832 JPY 186,472 1,807 2016 15 25
usb 58,710 JPY 5,974,798 57,896 2016 15 814
usb 50,771 JPY 5,188,904 50,280 2016 15 490
usb 1,226 JPY 125,248 1,214 2016 15 12
usb 38,984 JPY 3,983,158 38,597 2016 15 387
usb 15,533 JPY 1,595,005 15,456 2016 15 77
2016 241,274
2015 108,233
2016 241,634,928
2015 295,814,344

2016 30

( ) ( )
Citibank
JPY 7,900,147.00 USD 76,896 76,552 2016 15 (344)
JPY 245,426 USD 2,389 2,378 2016 15 (1)
JPY 968,618 USD 9,427 9,386 2016 15 (41
2016 (396)
2015 (358)
2016 (396)
2015 (358)

Appendix
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() ( )
( )acc UCITS. . 2,293,883 100.4 59,939, 165
2006 e 100.4 59,939,165
2005 100.1 64,092,952
2016 30

( ) ( )

Citibank
JPY 3,800,702 USD 35,997 36,829 2016 15 832
JPY 582,630,996 USD 5,518,123 5,645,665 2016 15 127,542
usb 729 JPY 74,164 719 2016 15 10
usb 112,696 JPY 11,468,816 111,133 2016 15 1,563
usb 395 JPY 40,354 391 2016 15 4
usb 60,515 JPY 6,183,113 59,914 2016 15 600
2016 130,551
2015 51,375
2016 60,069,716
2015 64,144,327
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2016 30

( ) ( )

Citibank
usb 37 JPY 1,367,297 37 2016 15 —
JPY 21,868 JPY 11,381,348 212 2016 15 (Y]
JPY 5,109,522 JPY 17,695 49,511 2016 15 (206)
JPY 5,492,498 JPY 51,543 53,222 2016 15 (406)
JPY 35,630 JPY 18,480,386 345 2016 15 3)
JPY 39,368 JPY 15,008,784 381 2016 15 )
JPY 6,067,347 JPY 23,488 58,792 2016 15 (264)
2016 (882)
2015 (337)
2016 (882)
2015 (337)

Appendix
() ( )
us

( )acc UCITS. s 2,622,474 100.0 62,414,880
2006 s 100.0 62,414,880
2000 s 100.6 70,711,849
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2016 30

( ) ( )
Citibank
JPY 31,521 USD 299 305 2016 15 7
JPY 377,701,368 USD 3,577,226 3,659,907 2016 15 82,682
usb 11 JPY 1,075 10 2016 15 —
usb 126,447 JPY 12,868,248 124,694 2016 15 1,753
usb 6 JPY 604 6 2016 15 —
usb 70,809 JPY 7,234,905 70,106 2016 15 703
2016 85,145
2015 44,545
2016 62,500,025
2015 70,756,394

2016 30

( ) ( )
Citibank
JPY 5,230,786 USD 50,897 50,686 2016 15 (211)
JPY 437 USD 4 4 2016 15 —
JPY 500,000 USD 4,892 4,845 2016 15 “4n
JPY 2,038,157 USD 19,995 19,750 2016 15 (245)
JPY 5,084,139 USD 49,641 49,265 2016 15 (376)
JPY 420 USD 4 4 2016 15 —
JPY 6,632,809 USD 64,560 64,272 2016 15 (289)
JPY 550 USD 5 5 2016 15 —
2016 (1,168)
2015 (2,427)
2016 (1,168)
2015 (2,427)

Appendix
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() ( )
us
( )acc UCITS. . 4,672,635 100.2 111,956,328
2006 e 100.2 111,956,328
200D s 100.3 117,657,378
2016 30

( ) ( )

Citibank
JPY 735,837,988 USD 6,969,153 7,130,233 2016 15 161,081
JPY 1,925,840 USD 18,240 18,661 2016 15 421
usb 802 JPY 81,617 791 2016 15 11
usD 306,353 JPY 31,176,898 302,105 2016 15 4,248
usD 92,558 JPY 9,459,600 91,663 2016 15 894
usb 174,414 JPY 17,820,699 172,683 2016 15 1,731
usb 463 JPY 47,327 459 2016 15 5
2016 168,391
2015 64,222
2016 112,124,719
2015 117,721,600
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2016 30
( ) ( )
Citibank
usb 35 JPY 3,693 36 2016 15 —
usb 13,330 JPY 1,392,294 13,491 2016 15 (161)
JPY 28,904 USD 281 280 2016 15 ()
JPY 11,054,668 USD 107,565 107,119 2016 15 (446)
JPY 35,433 USD 346 343 2016 15 3)
JPY 13,369,948 USD 130,543 129,554 2016 15 (989)
JPY 38,321 USD 373 371 2016 15 )
JPY 14,458,583 USD 140,733 140,103 2016 15 (630)
2016 (2,232)
2015 (942)
2016 (2,232)
2015 (942)
Appendix
() ( )
1'¢ dinc UCITS oo, 5,477,292 99.9 75,038,903
2006 99.9 75,038,903
2005 s 100.1 85,468,961
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2016 30

( ) ( )
Citibank
JPY 878,392,327 USD 8,319,291 8,511,578 2016 15 192,287
JPY 1,367,297 USD 12,950 13,249 2016 15 299
usb 506 JPY 51,543 499 2016 15 7
usb 325,257 JPY 33,100,782 320,747 2016 15 4,510
usb 176,523 JPY 18,036,256 174,771 2016 15 1,752
usb 275 JPY 28,127 273 2016 15 3
usb 49,371 JPY 5,069,637 49,125 2016 15 246
2016 199,104
2015 76,674
2016 75,238,007
2015 85,545,635

2016 30

( ) ( )
Citibank
usb 4,537 JPY 473,924 4,592 2016 15 (55)
usb 7 JPY 773 7 2016 15 —
JPY 11,381,348 USD 110,744 110,285 2016 15 (459)
JPY 17,695 USD 172 171 2016 15 (Y]
JPY 18,480,386 USD 180,441 179,074 2016 15 (1,367)
JPY 28,743 USD 281 279 2016 15 )
JPY 15,008,784 USD 146,088 145,434 2016 15 (654)
JPY 23,488 USD 229 228 2016 15 (Y]
2016 (2,539)
2015 (868)
2016 (2,539)
2015 (868)

Appendix
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UFJ

130/186

2016 31
353,879,224 39,875, 110,960
_1,990,017 _224,235,116.56

(a-b)

cl. ( 319,104,049 35,956,644,241
c2. ( 16,826,198 1,895,975,991
c3. () 15,193,995 1,712,059,357
c4. () 201,019 32,792,021
c5. () 473,946 53,404,235
dL. ( 1,665,473
2. ( 94,287
d3. () 116,376
d4. () 2,387
ds. () 3,158
el. ( 191.60 21,589
e2. ( 178.46 20,109
e3. () 14,692
e4. () 13,721
e5. () 16,890

112.68 2016 31
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UFJ
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2016 31
236,609,479 26,661,156,094
-1,158,055 -130,489,637.40

(a-b)
cl. ( ) 156,081,751 17,587,291,703
c2. ( ) 5,272,429 594,097,300
c3. ( ) ( 42,946,063 4,839,162,379
c4. () 8,805,902 992,249,037
c5. () 284,473 32,054,418
c6. C )( 21,358,506 2,406,676,456
c7. () 702,300 79,135,164
di. ( ) 722,251
d2. ( ) 26,192
d3. ( ) 487,729
d4. () 58,568
ds. () 2,034
d6. C )( 249,320
d7. () 4,255
el. ( ) 216.10 24,351
e2. ( ) 201.30 22,682
e3. ( )( 88.05 9,922
ed. () 16,919
e5. () 15,735
eb. C ) 9,640
e’. () 18,573
112.68 2016 31
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2016 31
a. 60,916,913 6,864,117,757
b. -110,206 -12,418,012.08
C. (a-b)
cl. ( 54,725,548 6,166,474,749
c2. ( 652,735 73,550,180
c3. () 5,219,659 588,151,176
c4. ) 63,583 7,164,532
c5. () 145,182 16,359,108
d.
di. ( 282,066
d2. ( 3,611
d3. () 37,730
d4. ) 493
ds. (D) 845
e.
el. ( 194.02 21,862
e2. ( 180.76 20,368
e3. ) 15,568
ed. () 14,504
e5. () 19,341
112.68 2016 31
UFJ
2016 31
a. 67,923,137 7,653,579,077
b. -159,628 -17,986,883.04
C. (a-b)
cl. ( 62,512,123 7,043,866,020
c2. ( 1,205,943 135,885,657
c3. () 3,844,978 433,252,121
c4. () 273 30,762
c5. ) 200,192 22,557,635
d.
di. ( 279,011
d2. ( 5,778
d3. () 22,916
d4. ) 2
ds. () 1,175
e.
el. ( 224.05 25,246
e2. ( 208.71 23,517
e3. () 18,881
e4. () 17,543
e5. () 19,172
112.68 2016 31
UFJ
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2016 31

a. 119,773,902 13,496,123,277
b. -591,742 -66,677,488.56
C. (a-b)
cl. ( ) 110,113,883 12,407,632,336
c2. ( ) 1,428,514 160,964,958
c3. () 6,143,909 692,295,666
c4. () 66,331 7,474,177
c5. () 1,429,523 161,078,652
d.
di. ( ) 499,126
d2. ( ) 6,952
d3. () 36,600
d4. ) 424
d5. () 6,841
e.
el. ( ) 220.61 24,859
e2. ( ) 205.47 23,152
e3. ) 18,890
ed. () 17,591
e5. () 23,516

112.68 2016

UFJ
2016 31

a. 74,040,462 8,342,879,258
b. -243,110 -27,393,634.80
C. (a-b)
cl. ( )( ) 65,553,211 7,386,535,815
c2. ( )( ) 603,947 68,052,748
c3. () ( ) 6,993,901 788,072,765
c4. () ( ) 11,894 1,340,216
c5. ) 634,399 71,484,079
d.
dl. ( )( ) 510,549
d2. ( )( ) 4,760
d3. () ( ) 69,911
d4. () ) 120
ds. () 5,124
e.
el. ( )( ) 128.40 14,468
e2. ( )( ) 126.87 14,296
e3. () ( ) 11,258
ed. () ( ) 11,109
e5. ) 13,933

112.68 2016

UFJ
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UFJ
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2016 31
401,383,942 41,912,511,224
-930, 853 -97,199,670.26

(a-b)

cl. ( 368,768,926 38,506,851,253
c2. ( 12,357,384 1,290, 358,037
c3. () 18,891,830 1,972,684,889
ca. () 230,183 24,035,709
c5. () 204,766 21,381,666
di. ( 1,874,524
d2. ( 67,552
d3. () 128,484
d4. () 1,679
ds. () 1,327
el. ( 196.73 20,542
e2. ( 182.93 19,102
e3. ) 15,001
ed. () 13,986
e5. () 15,746

104.42 2016 29
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2016 31
247,589,973 25,853,344,981
-1,924,652 -200,972,161.84

(a-b)
cl. ( ) 164,189,222 17,144,638,561
c2. ( ) 4,338,141 452,988,683
c3. ( ) ( 41,799,550 4,364,709,011
c4. () 10,567,940 1,103,504,295
c5. () 328,737 34,326,718
c6. C )( 23,752,519 2,480,238,034
c7. () 689,212 71,967,517
di. ( ) 721,009
d2. ( ) 20,485
d3. ( ) 459,219
d4. () 60,725
ds. () 2,034
d6. C )( 268,218
d7. () 3,954
el. ( ) 227.72 23,779
e2. ( ) 211.77 22,113
e3. ( )( 91.02 9,505
ed. () 17,754
e5. () 16,485
eb. C ) 9,035
e’. () 17,784
104.42 2016 29
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2016 31
a. 60,650,319 6,333,106,310
b. -207,510 -21,668,194.20
C. (a-b)
cl. ( 54,062,023 5,645,156,442
c2. ( 345,810 36,109,480
c3. ) 5,871,445 613,096,287
c4. ) 38,372 4,006,804
c5. () 125,159 13,069,103
d.
di. ( 270,614
d2. ( 1,861
d3. () 37,496
d4. ) 263
ds. (D) 705
e.
el. ( 199.78 199.78
e2. ( 185.82 185.82
e3. () 15,975
ed. ) 14,862
e5. () 18,105
104.42 2016 29
UFJ
2016 31
a. 63,031,288 6,581,727,093
b. -693,384 -72,403,157.28
C. (a-b)
cl. ( 58,323,590 6,090,149,268
c2. ( 347,721 36,309,027
c3. () 3,438,821 359,081,689
c4. () 319 33,310
c5. ) 227,453 23,750,642
d.
dl. ( 63,031,288
d2. ( -693,384
d3. () 62,337,904
d4. () 58,323,590
ds. () 347,721
e.
el. ( 238.49 24,903
e2. ( 221.79 23,159
e3. () 20,055
e4. () 18,617
e5. () 18,553
104.42 2016 29
UFJ
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2016 31

a. 116,284,533 12,142,430,936
b. -422,363 -44,103,144.46
C. (a-b)
cl. ( ) 107,535,872 11,228,895,754
c2. ( ) 861,754 89,984,353
c3. () 6,420,521 670,430,803
c4. () 19,872 2,075,034
c5. () 1,024,151 106,941,847
d.
di. ( ) 473,632
d2. ( ) 4,082
d3. ) 33,743
d4. (@) 112
ds. () 4,749
e.
el. ( ) 227.05 23,708
e2. ( ) 211.11 22,044
e3. () 19,412
ed. () 18,050
e5. () 22,003

104.42 2016

UFJ
2016 31

a. 76,442,899 7,982,167,514
b. -289,380 -30,217,059.60
C. (a-b)
cl. ( )( ) 66,579,766 6,952,259,166
c2. ( )( ) 409,967 42,808,754
c3. ) ( ) 8,416,893 878,891,967
c4. () ( ) 14,071 1,469,294
c5. () 732,822 76,521,273
d.
di. ( )( ) 481,546
d2. ( )( ) 3,004
d3. () ( ) 71,050
d4. () < ) 120
ds. () 5,478
e.
el. X ) 138.26 14,437
e2. ( )( ) 136.49 14,252
e3. () « ) 12,086
ed. () « ) 11,915
es5. () 13,647

104.42 2016

UFJ
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( )
2016 30
(2016 30 )
() ( )
(2015 : 11.6%; USD 117,769,127)

AmeriCredit Automobile Receivables 2016-1, 3.5900%,
B 2722 s 1,535,000 0.2 1,577,291
AmeriCredit Automobile Receivables Trust 2012-4, 3.8200%,

1072720 (LA4AY e e 595,000 - 600,166
AmeriCredit Automobile Receivables Trust 2015-2, 3.0000%,

B8/ 2L e s 1,062,000 0.1 1,075,193
AmeriCredit Automobile Receivables Trust 2016-2, 3.6500%,

075/ 22 e s 1,040,000 0.1 1,067,784
AmeriCredit Automobile Receivables Trust, 3.3100%,
B/ 10710 i s 577,000 — 587,145
Applebeei’ s/IHOP Funding LLC, 4.2770%, 5/9/44 (144A)... 3,788,000 0.4 3,861,521
Aventura Mall Trust 2013-AVM, 3.8674%, 5/12/32 (144A)... 1,139,000 0.1 1,144,826
Banc of America Commercial Mortgage Trust 2006-6, 5.4210%,

010745 .o 1,399,166 0.1 1,395,729
Banc of America Commercial Mortgage Trust 2007-3, 5.7231%,
L0/6789. .. e 783,816 0.1 788,508

CGBAM Commercial Mortgage Trust 2014-HD, 3.4421%,
1572731 (LA4A) .. e e e 478,000 — 451,279
CKE Restaurant Holdings, Inc., 4.4740%, 20/3/43
[ 2,269,683 0.2 2,274,620
COBALT CMBS Commercial Mortgage Trust 2007-C2, 5.5680%,
AS7874 T e 413,328 — 410,656
COMM 2007-C9 Mortgage Trust, 5.6500%, 10/12/49 ............ 1,019,000 0.1 1,033,771
Commercial Mortgage Trust 2007- GG11, 5.8670%,
LO/Z12749. .. i 571,000 — 590,859
Core Industrial Trust 2015-TEXW, 3.9770%, 10/2/34
[ 1,499,000 0.1 1,432,849
Dominoi’ s Pizza Master Issuer LLC, 3.4840%, 25/10/45
L 2,802,915 0.3 2,850,762
Dominoi’ s Pizza Master Issuer LLC, 5.2160%, 25/1/42
[ 1,033,899 0.1 1,067,949
Fannie Mae Pool, 3.5000%, /1746 ..o, 5,210,000 0.6 5,581,334
Fannie Mae Pool, 3.5000%, 1/12/45.. ..o, 1,039,737 0.1 1,113,442
Fannie Mae Pool, 4.0000%, 17127485, 1,445,271 0.2 1,591,790
Fannie Mae Pool, 4.0000%, 173729 oo 869,114 0.1 930,511
Fannie Mae Pool, 4.0000%, 1/5745 oo, 4,455,670 0.5 4,903,509
Fannie Mae Pool, 4.0000%, 177729 .o 875,297 0.1 932,979
Fannie Mae Pool, 4.5000%, 1710745, 4,132,359 0.5 4,649,457
Fannie Mae Pool, 4.5000%, /117482, 627,238 0.1 694,757
Fannie Mae Pool, 4.5000%, 172746 ..o, 4,567,200 0.5 5,134,657
Fannie Mae Pool, 4.5000%, 175745 oo 472,307 — 531,407
Freddie Mac Gold Pool, 4.5000%, 1/2/46 ... 2,002,618 0.2 2,253,097
Freddie Mac Gold Pool, 5.0000%, /374 2. 1,162,069 0.1 1,308,344
Freddie Mac Gold Pool, 5.0000%, /7744 ..o 4,412,082 0.5 4,960,824
FREMF 2010 K-SCT Mortgage Trust, 2.0000%, 25/1/20
[ 4,171,629 0.4 3,877,844
GAHR Commercial Mortgage Trust 2015-NRF, 3.4949%,
15712734 (LA4AY e e e e 705,000 0.1 702,930
Ginnie Mae | Pool, 4.5000%, 1575741 ..., 1,497,339 0.2 1,719,276
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Ginnie Mae 1 Pool, 5.0000%, 15/7/44. ..o, 590,377 0.1 670,668
Ginnie Mae 1 Pool, 5.5000%, 15/2/39...cciiiiiiiiii e, 728,435 0.1 838,949
Ginnie Mae 1 Pool, 7.5000%, 15/8/33 . 965,454 0.1 1,161,855
GS Mortgage Securities Corporation 11, 3.5495%,
10712727 (LA4AY oo 1,621,000 0.2 1,556,077
GS Mortgage Securities Corporation Trust 2013-NYC5, 3.7706%,

1071730 (LA4A) et e e e 740,000 0.1 736,403
Hilton U.S.A. Trust 2013-HLT, 4.6017%, 5/11/30 (144A)... 486,000 — 490,164
JP Morgan Chase Commercial Mortgage Securities Trust 2013-

JWRZ MZ, 4.8447%, 1672725 (L44A) ooviiiiiiiiiiie e, 1,095,000 0.1 1,102,502
JP Morgan Chase Commercial Mortgage Securities Trust 2015-
COSMO, 2.2421%, 1571732 (L44A) ovvvviee i 816,000 0.1 811,234
JP Morgan Chase Commercial Mortgage Securities Trust 2015-
COSMO, 4.3921%, 1571732 (L44A) ooovniii i, 885,000 0.1 875,269
JP Morgan Chase Commercial Mortgage Securities Trust 2015-
SGP, 3.19214%, 1577736 (L44A) v 437,000 — 437,885
JP Morgan Chase Commercial Mortgage Securities Trust 2015-
SGP, 4.9421%, 1577736 (L44A) v 1,472,000 0.1 1,466,809
JP Morgan Chase Commercial Mortgage Securities Trust 2015-
UES, 3.7417%, 5/9/32 (L44A) ..neiii i 972,000 0.1 938,831
LB-UBS Commercial Mortgage Trust 2006-Cl, 5.2760%,
I572/41 oo e 340,168 — 337,040
LB-UBS Commercial Mortgage Trust 2007-Cl, 5.4840%,
1572740 oo e 910,997 0.1 916,406
LB-UBS Commercial Mortgage Trust 2007-C7, 6.4490%,
1579745 o e 813,647 0.1 815,397
LB-UBS Commercial Mortgage Trust, 5.4930%, 15/2/40 ...... 554,000 0.1 562,182
Santander Drive Auto Receivables Trust 2013-4, 4.6700%,
1571720 (LA4AY ... e e e e e e 1,715,000 0.2 1,734,266
Santander Drive Auto Receivables Trust 2013-A, 4.7100%,
I 7 R (. 1,149,000 0.1 1,181,425
Santander Drive Auto Receivables Trust 2015-1, 3.2400%,
L574721 oo e 1,089,000 0.1 1,106,134
Santander Drive Auto Receivables Trust 2015-4, 3.5300%,
L678/21 oot e 1,802,000 0.2 1,861,642
Santander Drive Auto Receivables Trust, 2.5200%,
I 718,000 0.1 721,439
Starwood Retail Property Trust 2014-STAR, 2.9421%,
15711727 (Q44A) oo 448,000 - 438,583
Starwood Retail Property Trust 2014-STAR, 3.6921%,
15711727 (LA4AY oo 1,709,000 0.2 1,622,015
Starwood Retail Property Trust 2014-STAR, 4.5921%,
15711727 (LA4AY e e 838,000 0.1 784,663
Structured Agency Credit Risk, 2.6533%, 25/3/25............ 1,745,000 0.2 1,753,237
Taco Bell Funding LLC, 3.8320%, 25/5/86.......coiiiiiii 2,090,000 0.2 2,121,468
Wachovia Bank Commercial Mortgage Trust Series 2007-C31,
5.6600%, Y 2,748,614 0.3 2,757,178
Wachovia Bank Commercial Mortgage Trust Series 2007-C33,
6.1474%, 1572751 e e 1,798,987 0.2 1,786,867
Wachovia Bank Commercial Mortgage Trust Series 2007-C34,
6.1407%, I575746 e e 764,678 0.1 758,367
Wells Fargo Commercial Mortgage Trust 2014-TISH, 2.6921%,
1572727 (LA4AY e e e 691,000 0.1 658,075
Wells Fargo Commercial Mortgage Trust 2014-TISH, 3.1921%,
1571727 (LA4A) e 498,000 — 474,793
Wells Fargo Commercial Mortgage Trust 2014-TISH, 3.6921%,
1572727 (LA4AY) e 204,000 - 196,255
Wendys Funding LLC, 3.3710%, 15/6/45 (144A).....c.ceunnen... 3,105,533 0.2 3,132,175
9.8 99,903,319
............................................. 9.8 99,903,319
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(2015 : 36.0%; USD 367,846,824)
Exelis, Inc., 4.2500%, 1710716 oo 1,354,000 0.1 1,362,286
Southwest Airlines Co., 5.1250%, /3717, 1,111,000 0.1 1,141,394
Hanesbrands, Inc., 4.6250%, 15/5/724.......cccviiiiiiiin, 2,871,000 0.3 2,892,533
General Motors Co., 4.8750%, 2710723 ..o 5,253,000 0.6 5,600,586
General Motors Financial Co., Inc., 3.1000%, 15/1/19 ... 1,881,000 0.2 1,922,717
General Motors Financial Co., Inc., 3.7000%, 9/5/23..... 980,000 0.1 986,539
0.9 8,509,842
Schaeffler Finance B.V., 4.2500%, 15/5/21 (144A) ........ 600,000 0.1 611,250
ZF North America Capital, Inc., 4.0000%, 29/4/20
L 537,000 — 550,425
ZF North America Capital, Inc., 4.5000%, 29/4/22
(LAAA) e 632,000 0.1 643,060
ZF North America Capital, Inc., 4.7500%, 29/4/25
P 544,000 — 553,177
0.2 2,357,912
Anheuser-Busch InBev Finance, Inc., 2.6500%, 1/2/21..... 1,343,000 0.1 1,394,183
Anheuser-Busch InBev Finance, Inc., 3.3000%, 1/2/23..... 3,569,000 0.4 3,765,980
Anheuser-Busch InBev Finance, Inc., 3.6500%, 1/2/26..... 2,639,000 0.3 2,832,626
Molson Coors Brewing Co., 3.0000%, 1577726 ................. 1,956,000 0.2 1,958,277
Molson Coors Brewing Co., 4.2000%, 15/7/46 ................. 778,000 0.1 784,629
1.1 10,735,695
SBA Tower Trust, 2.9330%, 15/12/17 (144A)...c.covvneeannnn. 1,220,000 0.1 1,222,715
D.R. Horton, Inc., 3.7500%, 173719 e 1,256,000 0.1 1,277,980
D.R. Horton, Inc., 4.0000%, 15/2/20......cccciiiiiiiiiiiiiinnn, 307,000 — 317,745
D.R. Horton, Inc., 4.7500%, 15/5/17 i 714,000 0.1 730,259
MDC Holdings, Inc., 5.5000%, 1571724 ... 1,430,000 0.1 1,422,850
Toll Brothers Finance Corp., 4.0000%, 31/12/18 ........... 614,000 0.1 637,946
Toll Brothers Finance Corp., 4.3750%, 15/4/23.............. 342,000 — 338,580
Toll Brothers Finance Corp., 5.8750%, 15/72/22.............. 500,000 0.1 540,500
0.5 5,265,860
Owens Corning, 4.2000%, 1712724 ..., 803,000 0.1 841,730
Hanson, Ltd., 6.1250%, 1578716 oo 1,263,000 0.1 1,264,579
Martin Marietta Materials, Inc., 4.2500%, 2/7/24 ........ 970,000 0.1 1,034,885
Vulcan Materials Co., 4.5000%, 1/4/25.......ccccciviiiiinnnn, 2,021,000 0.2 2,167,523
Vulcan Materials Co., 7.0000%, 15/6/18 ... 1,344,000 0.1 1,478,400
Vulcan Materials Co., 7.5000%, 15/6/21 ..o 725,000 0.1 874,568
0.6 6,819,955
Masco Corp., 3.5000%, 174721 ..o 1,168,000 0.1 1,197,550
TV TV
CCO Holdings LLC / CCO Holdings Capital Corp., 5.2500%,
1573720 o 1,699,000 0.2 1,765,704
Charter Communications Operating LLC / Charter
Communications Operating Capital, 4.4640%, 23/7/22 ..... 2,028,000 0.2 2,182,392
Time Warner Cable, Inc., 5.8500%, 1/5/17 ..ol 1,495,000 0.2 1,547,901
0.6 5,495,997
Albemarle Corp., 4.1500%, /12724, 1,382,000 0.1 1,449,619
Albemarle Corp., 5.4500%, 1712784, 1,754,000 0.2 1,876,996
Ashland, Inc., 3.8750%, 1574718 ... 1,160,000 0.1 1,187,550
0.4 4,514,165
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CIT Group, Inc., 4.2500%, 1578717 .o 5,360,000 0.6 5,472,560
CIT Group, Inc., 5.5000%, 1572719 (144A) ..coooveviiinnn. 1,228,000 0.1 1,287,865
0.7 6,760,425
Santander U.K. PLC, 5.0000%, 7/11/23 (144A)....cccenenn. 3,206,000 0.3 3,301,856
SVB Financial Group, 5.3750%, 1579/20.....cccciiiiiiiiiininnns 1,710,000 0.2 1,910,658
UBM PLC, 5.7500%, 3711720 (L44A) oo 1,853,000 0.2 2,007,007
Total System Services, Inc., 3.8000%, 174721 .............. 1,151,000 0.1 1,219,951
Total System Services, Inc., 4.8000%, 1/4/26 .............. 3,213,000 0.4 3,490,815
0.5 4,710,766
Seagate HDD Cayman, 4.7500%, /1725 3,961,000 0.3 3,136,617
Seagate HDD Cayman, 4.8750%, /6727 ..o, 1,761,000 0.1 1,280,027
Seagate HDD Cayman, 5.7500%, 1712734 ..o 1,067,000 0.1 750,234
0.5 5,166,878
Verisk Analytics, Inc., 4.1250%, 1279722 ...l 1,343,000 0.1 1,431,976
Verisk Analytics, Inc., 4.8750%, 15/1/19 ... 1,078,000 0.1 1,150,070
Verisk Analytics, Inc., 5.5000%, 15/6/45 ..o, 2,150,000 0.2 2,219,002
Verisk Analytics, Inc., 5.8000%, /5721, 3,519,000 0.5 4,040,431
0.9 8,841,479
Ball Corp., 4.3750%, 15712720, .. 1,142,000 0.1 1,203,383
Fidelity National Information Services, Inc., 3.6250%,
15710720 .. et e 1,093,000 0.1 1,156,557
Fidelity National Information Services, Inc., 4.5000%,
L5700/ 22 .. 1,845,000 0.2 2,046,151
Fidelity National Information Services, Inc., 5.0000%,
L5710725. .. e 3,268,000 0.4 3,716,772
Fidelity National Information Services, Inc., 5.0000%,
157372 o e 369,000 - 384,539
0.7 7,304,019
Life Technologies Corp., 6.0000%,
173720 e 1,513,000 0.2 1,708,890
Fresenius Medical Care U.S. Finance Il, Inc., 5.8750%,
BL/1722 (LAAAY e e e 920,000 0.1 1,013,150
Bank of America Corp., 4.4500%, 3/3/26 ... 3,736,000 0.4 3,915,294
Bank of America Corp., 5.4200%, 15/3/17....ccccvviiiiin, 500,000 0.1 514,136
Bank of America Corp., 5.7000%, 2/5/17 oo 1,055,000 0.1 1,092,334
Bank of America Corp., 5.7500%, 15/8/16.......ccccvviiinnnn. 855,000 0.1 859,085
Bank of America Corp., 6.3000%, 29/12/49 ......ooiiiii. 1,333,000 0.1 1,419,645
Bank of America Corp., 8.0000%, 071700 ...coiiiiiiii 1,423,000 0.1 1,415,885
Citigroup, Inc., 4.4500%, 29/9/27 ..., 1,871,000 0.2 1,931,592
Goldman Sachs Group, Inc., 3.7500%, 25/2/26................. 2,792,000 0.3 2,944,407
Goldman Sachs Group, Inc., 5.6250%, 15/1/17 ..o 790,000 0.1 807,519
JP Morgan Chase Capital XXI, 1.5866%, 2/2/37 ..o 215,000 — 164,206
JPMorgan Chase & Co., 4.2500%, 1710727 oo 2,754,000 0.3 2,920,358
Morgan Stanley, 2.4500%, 1/2/19. ... 2,415,000 0.2 2,461,870
Morgan Stanley, 3.9500%, 2374727 ... 2,188,000 0.2 2,217,566
Morgan Stanley, 4.8750%, 1711722 oo 805,000 0.1 882,728
Morgan Stanley, 5.5500%, 2774717 oo 763,000 0.1 789,704
Morgan Stanley, 5.5500%, 29712749, ... 1,998,000 0.2 1,981,716
Royal Bank of Scotland Group PLC, 6.1000%, 10/6/23 ..... 1,865,000 0.2 1,910,085
UBS A.G., 4.7500%, 2275723 ..o 922,000 0.1 945,050
2.9 29,173,180
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Carlyle Holdings Finance LLC, 3.8750%, 1/2/23 (144A) ... 1,081,000 0.1 1,127,678
General Electric Co., 5.0000%, 297127490, 2,388,000 0.2 2,536,653
Priceline Group, Inc., 3.6000%, 1/6/26 .......cociiiiinn, 3,370,000 0.3 3,487,623
Ipalco Enterprises, Inc., 5.0000%, 1/5/18....cciiiiiinnnnn. 853,000 0.1 895,650
PPL WEM Holdings PLC, 5.3750%, 1/5/21 (144A) ............... 1,681,000 0.2 1,873,764
Southern Co., 2.3500%, 7 2,953,000 0.3 3,015,110
Southern Co., 2.9500%, /7723, 1,575,000 0.2 1,635,163
Southern Co., 3.2500%, /7726, ..., 2,955,000 0.3 3,075,833
1.1 10,495,520
Cadence Design Systems, Inc., 4.3750%, 15/10/24............ 3,487,000 0.4 3,609,069
FLIR Systems, Inc., 3.7500%, 179716 1,827,000 0.2 1,835,265
Trimble Navigation, Ltd., 4.7500%, 1712724 .................. 4,083,000 0.4 4,263,538
0.6 6,098,803
Citizens Financial Group, Inc., 4.3000%, 3/12/25 ......... 2,531,000 0.3 2,669,134
Ally Financial, Inc., 3.2500%, 5711718 ..o 1,140,000 0.1 1,141,425
Ally Financial, Inc., 8.0000%, 31/12/18...iiiiin 427,000 — 467,565
0.1 1,608,990
Synchrony Financial, 2.6000%, 1571719 87,000 — 88,004
Synchrony Financial, 3.0000%, 15/8/19...ccciviiiiiii 2,210,000 0.2 2,248,454
0.2 2,336,458
American Express Co., 6.8000%, 1/79/66.....ccccvviiiiiiiinnn, 1,492,000 0.1 1,493,865
American Express Credit Corp., 2.2500%, 5/5/21 ............ 2,142,000 0.2 2,181,466
Discover Financial Services, 3.7500%, 4/3/25 ............... 1,599,000 0.2 1,613,773
Discover Financial Services, 3.9500%, 6/11/24............... 1,910,000 0.2 1,961,003
0.7 7,250,107
Charles Schwab Corp., 3.0000%, 10/3/25 ..o 1,193,000 0.1 1,247,044
Charles Schwab Corp., 7.0000%, 8/12/41 ... 1,708,000 0.2 1,953,525
E*TRADE Financial Corp., 4.6250%, 15/9/723..............c.... .. 2,899,000 0.3 2,949,733
E*TRADE Financial Corp., 5.3750%, 15/11/22 .................. 2,178,000 0.2 2,308,680
Lazard Group LLC, 3.7500%, 1372725 ..o 521,000 0.1 518,862
Lazard Group LLC, 4.2500%, 14711720 2,057,000 0.2 2,191,670
Lazard Group LLC, 6.8500%, 1576717 oo 48,000 — 50,208
Raymond James Financial, Inc., 5.6250%, 1/74/24 ............ 4,830,000 0.5 5,531,934
Scottrade Financial Services, Inc., 6.1250%, 11/7/21 ... 672,000 0.1 723,802
Stifel Financial Corp., 4.2500%, 1877724 ...l 1,475,000 0.1 1,515,338
TD Ameritrade Holding Corp., 2.9500%, 174722 ............... 1,838,000 0.2 1,916,514
TD Ameritrade Holding Corp., 3.6250%, 1/4/25 ............... 3,527,000 0.4 3,782,387
2.4 24,689,697
AerCap lIreland Capital, Ltd. / AerCap Global Aviation Trust,
4.6250%, 30710720 .. i s 845,000 0.1 879,223
International Lease Finance Corp., 6.7500%, 1/9/16
[ 1,861,000 0.2 1,871,046
International Lease Finance Corp., 8.7500%, 15/3/17...... 903,000 0.1 944,339
LeasePlan Corp. N.V., 2.5000%, 16/5/18 (144A)............... 4,503,000 0.4 4,506,805
0.8 8,201,413
Intercontinental Exchange, Inc., 3.7500%, 1/12/25......... 1,970,000 0.2 2,135,606
BNP Paribas CP, 0.0000%, /7716 8,300,000 0.9 8,299,938
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Aramark Services, Inc., 4.7500%, 1/6/26....c.cccvvvviiinnnn, 417,000 — 409,703
Aramark Services, Inc., 5.1250%, 15/1/724 ..o 331,000 — 338,448
— 748,151
Wm Wrigley Jr., Co., 2.4000%, 21/10/18 (144A)............... 2,552,000 0.3 2,604,048
Wm Wrigley Jr., Co., 3.3750%, 21/10/20 (144A)............... 1,472,000 0.2 1,571,622
0.5 4,175,670
Sun Merger Sub, Inc., 5.2500%, 1/8/18 (144A) .......ceen... 314,000 — 317,533
HJ Heinz Co., 2.8000%, 2/7/20 (L44A) .oviieiiiiiiiieiee e, 1,384,000 0.1 1,438,532
HJ Heinz Co., 3.5000%, 1577722 (L44A)....ccoviiiiiiiinen. 1,186,000 0.1 1,261,275
Kraft Heinz Foods Co., 3.0000%, 1/6/26 .....ooovviiiia. 1,540,000 0.2 1,555,834
0.4 4,255,641
Sysco Corp., 2.5000%, 1577721 .. i 467,000 — 477,765
Sysco Corp., 3.3000%, I577726......co i 1,172,000 0.1 1,218,458
0.1 1,696,223
Newell Brands, Inc., 3.1500%, 174721 ...l 614,000 0.1 640,346
Newell Brands, Inc., 3.8500%, 1/4/23 ... 527,000 0.1 559,785
Newell Brands, Inc., 4.2000%, 174726 ... 3,737,000 0.4 4,055,886
Newell Brands, Inc., 5.0000%, 15711723 oo 985,000 0.1 1,035,487
0.7 6,291,504
Thermo Fisher Scientific, Inc., 3.3000%, 1572722 ......... 1,023,000 0.1 1,062,712
Neuberger Berman Group LLC / Neuberger Berman Finance Corp.,
4.8750%, 1574745 (LA4A) ..o e e 2,435,000 0.2 2,160,205
Neuberger Berman Group LLC / Neuberger Berman Finance Corp.,
5.8750%, 1573722 (LA4A) .. ceeie it e e 2,527,000 0.3 2,640,715
0.5 4,800,920
CNO Financial Group, Inc., 4.5000%, 30/5/20.................. 530,000 0.1 551,200
CNO Financial Group, Inc., 5.2500%, 30/5/25......ccccennne. 1,687,000 0.2 1,746,045
Primerica, Inc., 4.7500%, 1577722, 3,702,000 0.4 4,080,452
0.7 6,377,697
Cintas Corp. No 2, 4.3000%, 176721 i 707,000 0.1 782,040
CNH Capital LLC, 3.6250%, 1574718 ..., 1,246,000 0.1 1,252,230
AbbVie, Inc., 3.2000%, 1475726 ..o, 3,179,000 0.3 3,226,892
Actavis Funding SCS, 3.0000%, 12/73/20.....ccceiiiiiiieinnn, 2,784,000 0.3 2,873,670
HMO
Aetna, Inc., 2.4000%, 1576721 ... 1,356,000 0.1 1,385,085
Aetna, Inc., 2.8000%, 1576723, i 981,000 0.1 1,003,638
Aetna, Inc., 3.2000%, 1576726 2,338,000 0.2 2,410,394
0.4 4,799,117
HCA, Inc., 3.7500%, 1573719 ., 902,000 0.1 935,825
HCA, Inc., 5.2500%, 1576726, 185,000 — 192,516
Universal Health Services, Inc., 4.7500%, 1/8/22 ......... 1,158,000 0.1 1,180,720
Universal Health Services, Inc., 5.0000%, 1/6/26 ......... 1,132,000 0.1 1,137,660
0.3 3,446,721
Becton Dickinson and Co., 1.8000%, 15/12/17........c..e.n. .. 1,839,000 0.2 1,854,692
Zimmer Holdings, Inc., 3.1500%, /74722 ..o, 1,256,000 0.1 1,289,039
0.3 3,143,731
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Alcoa, Inc., 5.1250%, 1710724, 4,866,000 0.5 4,878,165
ING U.S., Inc., 5.6500%, 15/5/53 oo 1,414,000 0.1 1,334,463
Oceaneering International, Inc., 4.6500%, 15/11/24 ..... 2,216,000 0.2 2,146,305
Helmerich & Payne International Drilling Co., 4.6500%,
1573720 o 3,500,000 0.4 3,741,014
Anadarko Petroleum Corp., 4.8500%, 1573721 ................. 311,000 — 330,192
Anadarko Petroleum Corp., 5.5500%, 15/3/26 ................. 1,134,000 0.1 1,254,583
Anadarko Petroleum Corp., 6.3750%, 1579717 ................. 71,000 — 74,753
Anadarko Petroleum Corp., 6.6000%, 15/3/46 ................. 943,000 0.1 1,142,746
Canadian Natural Resources, Ltd., 5.7000%, 15/5/17 ..... 420,000 — 432,167
Canadian Natural Resources, Ltd., 5.9000%, 1/2/18........ 752,000 0.1 794,765
Cimarex Energy Co., 4.3750%, 1/6/24. ..., 527,000 0.1 552,003
Cimarex Energy Co., 5.8750%, 1/5/22....ccoiiiiiiiiiiiiiiiinnn . 1,571,000 0.2 1,645,990
Devon Energy Corp., 2.2500%, 15712718 2,605,000 0.3 2,588,156
Devon Energy Corp., 6.3000%, 1571719 i 601,000 0.1 651,473
Hess Corp., 8.1250%, 1572719 oo 572,000 0.1 637,821
1.1 10,104,649
Cenovus Energy, Inc., 5.7000%, 15710719, 49,000 — 51,867
ConocoPhillips Co., 4.2000%, 1573721 ..o 1,445,000 0.2 1,566,208
ConocoPhillips, Co., 4.9500%, 15/3/26...ccccviiiiiiiinnns 2,684,000 0.3 3,049,279
0.5 4,667,354
Korea National Oil Corp., 4.0000%, 27/10/16 (144A) ..... 1,125,000 0.1 1,136,894
Motiva Enterprises LLC, 5.7500%, 15/1/20 (144A)........... 803,000 0.1 877,631
Georgia-Pacific LLC, 3.1630%, 15/11/721 (144A).............. 3,291,000 0.3 3,467,095
Georgia-Pacific LLC, 3.6000%, 1/73/25 (144A).....cc.cone.... 1,733,000 0.2 1,856,939
0.5 5,324,034
Express Scripts Holding Co., 3.4000%, 173727 .............. 1,960,000 0.2 1,961,854
Express Scripts Holding Co., 4.5000%, 25/2/26.............. 3,039,000 0.3 3,345,234
Express Scripts Holding Co., 4.8000%, 15/7/46.............. 1,189,000 0.1 1,192,121
0.6 6,499,209
El Paso Corp., 6.5000%, 1579720 ... 101,000 - 111,414
El Paso Pipeline Partners Operating Co., LLC, 4.3000%,
L/524. ... 747,000 0.1 754,625
El Paso Pipeline Partners Operating Co., LLC, 5.0000%,
1700720 o 871,000 0.1 923,405
Energy Transfer Partners L.P., 4.1500%, 1/10/20........... 933,000 0.1 947,830
Kinder Morgan Energy Partners L.P., 3.9500%, 1/9/22..... 1,027,000 0.1 1,046,559
Kinder Morgan Energy Partners L.P., 4.1500%, 1/2/24..... 385,000 — 387,583
Phillips 66 Partners L.P., 3.6050%, 15/2/25................. 599,000 0.1 589,696
Spectra Energy Corp., 4.7500%, 15/3/24 ........ccoeiiiiinni 2,275,000 0.2 2,504,275
Western Gas Partners L.P., 5.3750%, 1/6/21 ................. 3,575,000 0.4 3,773,148
1.1 11,038,535
Jones Lang LaSalle, Inc., 4.4000%, 15/711/22................. 2,620,000 0.3 2,739,124
Kennedy-Wilson, Inc., 5.8750%, 1/4/24. ... 2,611,000 0.3 2,555,516
0.6 5,294,640
Post Apartment Homes L.P., 4.7500%, 15/10/17 .............. 1,176,000 0.1 1,214,394
Berkshire Hathaway, Inc., 2.7500%, 15/3/23 ................. 1,518,000 0.2 1,569,849
Berkshire Hathaway, Inc., 3.1250%, 15/3/26 .......ceven. . 1,168,000 0.1 1,226,204
0.3 2,796,053
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REIT
American Tower Corp., 3.3000%, 1572721 ..o 2,166,000 0.2 2,261,949
American Tower Corp., 3.3750%, 15710/26.......ccvviiaiinnn, 3,269,000 0.3 3,292,955
American Tower Corp., 3.4500%, 1579721 ..o 189,000 — 196,957
American Tower Corp., 3.5000%, 3171723 oo 335,000 — 347,150
American Tower Corp., 4.4000%, 1572726 ......ccoiiiiinn, 1,186,000 0.1 1,290,125
American Tower Trust I, 1.5510%, 15/3/18 (144A)............ 2,205,000 0.2 2,210,595
Crown Castle International Corp., 4.8750%, 1574722 ...... 2,947,000 0.3 3,243,763
Crown Castle International Corp., 5.2500%, 1571723 ...... 1,493,000 0.2 1,680,834
Goodman Funding Pty, Ltd., 6.3750%, 15/4/21 (144A) ...... 2,424,000 0.3 2,839,268
1.6 17,363,596
REIT
Senior Housing Properties Trust, 6.7500%, 15/712/21 ...... 637,000 0.1 722,211
Senior Housing Properties Trust, 6.7500%, 15/4/20......... 545,000 0.1 600,033
0.2 1,322,244
REIT
Alexandria Real Estate Equities, Inc., 2.7500%,
1570720 o 525,000 0.1 530,035
Alexandria Real Estate Equities, Inc., 4.5000%,
3077729 e 1,203,000 0.1 1,253,503
Alexandria Real Estate Equities, Inc., 4.6000%,
LTA122. ... 2,639,000 0.3 2,858,346
Reckson Operating Partnership L.P., 5.0000%, 15/8/18 ... 1,177,000 0.1 1,234,983
Reckson Operating Partnership L.P., 7.7500%, 15/3/20 ... 2,093,000 0.2 2,448,816
0.8 8,325,683
CVS Health Corp., 2.8000%, 2077720 ..o, 3,545,000 0.4 3,694,759
CVS Health Corp., 4.7500%, 1/12/22 o 982,000 0.1 1,123,169
CVS Health Corp., 5.0000%, 1712724 ..., 1,690,000 0.2 1,981,351
Walgreens Boots Alliance, Inc., 2.6000%, 1/6/21............ 594,000 0.1 605,765
Walgreens Boots Alliance, Inc., 3.1000%, 1/6/23............ 377,000 — 384,562
Walgreens Boots Alliance, Inc., 3.4500%, 1/6/26............ 1,533,000 0.2 1,576,910
Walgreens Boots Alliance, Inc., 4.6500%, 1/6/46............ 263,000 — 281,648
1.0 9,648,164
Macyi’ s Retail Holdings, Inc., 5.9000%, 1/12/16 ......... 505,000 0.1 515,451
1011778 BC ULC / New Red Finance, Inc., 4.6250%,
1571722 (LA4A) ... e e e 2,330,000 0.2 2,353,300
Brinker International, Inc., 3.8750%, 15/5/23............... 3,545,000 0.4 3,602,401
0.6 5,955,701
TSMC Global, Ltd., 1.6250%, 3/4/18 (L44A)...c.cccvvvvennnn. 5,738,000 0.6 5,756,040
Goldman Sachs Capital 1, 6.3450%, 1572/34..................... 2,913,000 0.3 3,432,863
Murray Street Investment Trust I, 4.6470%, 9/3/17......... 1,232,000 0.1 1,262,754
0.4 4,695,617
Reliance Steel & Aluminum Co., 4.5000%, 15/74/23............ 1,750,000 0.2 1,791,603
Wells Fargo & Co., 3.0000%, 22/4726.....c.coiiiiiii i 756,000 0.1 771,608
Wells Fargo & Co., 5.8750%, 3076717 ..o 1,331,000 0.1 1,420,843
0.2 2,192,451
BellSouth LLC, 4.4000%, 2674717 ....c.iieeiiiii i 5,419,000 0.5 5,556,393
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Penske Truck Leasing Co., L.P. / PTL Finance Corp., 2.5000%,
1576719 (L44A) e e 941,000 0.1 951,905

Penske Truck Leasing Co., L.P. / PTL Finance Corp., 3.3750%,
1573718 (L44A) e e s 2,262,000 0.2 2,318,276

Penske Truck Leasing Co., L.P. / PTL Finance Corp., 4.2500%,
1771723 (LA4A) oo e e 1,413,000 0.1 1,481,661

Penske Truck Leasing Co., L.P. / PTL Finance Corp., 4.8750%,
N ) N 149,000 — 162,703
0.4 4,914,545
................................................................................. 38.3 388,347,294

(2015 : 35.8%; USD 362,837,077)
0.7500%, 1572719 o 602,000 0.1 603,199
0.8750%, 574719 oo 14,767,000 1.5 14,837,955
0.8750%, 1576719 oo 8,066,000 0.8 8,106,330
1.1250%, 2872721 oo s 27,107,000 2.7 27,298,630
1.1250%, 3076721 oo 14,442,000 1.4 14,518,153
1.2500%, B1/3721 oo s 26,900,000 2.7 27,214,192
1.3750%, 3079720 e s 186,000 — 189,404
1.3750%, BL/1721 oo s 18,571,000 1.9 18,900,338
1.5000%, 30711719, . s 21,015,000 2.1 21,506,709
1.5000%, 31710719, e 10,680,000 1.1 10,930,318
1.6250%, A572726 ..o 1,830,000 0.2 1,850,659
1.6250%, 1575726 ..o 19,554,000 2.0 19,793,849
1.6250%, SBI/T719 oo s 7,622,000 0.8 7,828,922
1.7500%, 3079719 i 7,567,000 0.8 7,804,944
1.7500%, B1/12720. e s 16,335,000 1.6 16,897,790
2.0000%, 1578725 oo 3,354,000 0.3 3,507,026
2.1250%, 3079721 oo s 6,448,000 0.7 6,796,469
2.2500%, 5711724, .. . 3,840,000 0.4 4,096,950
2.2500%, 15710725 .. 18,309,000 1.9 19,534,128
2.5000%, I572785 ..o 1,416,000 0.1 1,474,714
2.5000%, 1572746 ..o 2,643,000 0.3 2,752,230
2.5000%, A5/5786 ..o 12,253,000 1.3 12,768,962
2.8750%, A5/8745 oo 5,807,000 0.6 6,520,855
3.0000%, I5/107484. .. ... e 2,321,000 0.3 2,669,422
3.0000%, I5/10745. .. e 2,159,000 0.2 2,482,597
3.0000%, 1575745 oo 13,579,000 1.5 15,613,202
3.1250%, I5/8784 ... 10,542,000 1.2 12,412,583
3.3750%, 1575744 ... 143,000 — 176,289
3.6250%, A572/84 ... 8,161,000 1.0 10,525,462
3.7500%, 5711743 .. 1,252,000 0.2 1,652,298
29.7 301,264,579
..................................................................... 29.7 301,264,579
(2015 : 12.6%; USD 129,130,799)
Fannie Mae Pool

3.5000%, L1743 e 1,840,696 0.2 1,962,541
3.5000%, L/1744. ... 3,906,056 0.4 4,199,516
3.5000%, 1710729 oo 4,387,997 0.5 4,655,847
3.5000%, 172743, e 7,983,242 0.8 8,510,511
3.5000%, L2745, e 3,382,470 0.4 3,606,751
3.5000%, 173743 e 1,989,438 0.2 2,121,311
3.5000%, LIAJ4A. ... 1,340,778 0.1 1,435,432
3.5000%, 175733 1,629,358 0.2 1,735,575
3.5000%, L/S/44. ... 4,509,159 0.5 4,840,758
3.5000%, LITIA2. . e e 2,809,146 0.3 3,008,191
4.0000%, L/10742 oo 938,754 0.1 1,018,238
4.0000%, 1712782 oo 374,514 — 410,003
4.0000%, L2784, ... 1,448,748 0.2 1,572,276
4.0000%, LIA134. .. 1,009,694 0.1 1,098,173
4.0000%, 176729, e 338,233 — 361,301
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4.0000%, L6742 1,456,625 0.2 1,580,695
4.0000%, L/6/44. ... 2,281,771 0.2 2,476,072
4.0000%, LITIA2. ..o e 895,633 0.1 971,369
4.0000%, 0 T 2,718,669 0.3 2,950,128
4.0000%, LITI44. ... e 4,161,199 0.5 4,573,551
4.0000%, L7842, 631,060 0.1 684,598
4.0000%, L7843 e 2,402,569 0.3 2,606,682
4.0000%, L8844 ... 3,156,918 0.3 3,470,164
4.0000%, 179729, e 975,565 0.1 1,037,026
4.0000%, L7942 1,569,316 0.2 1,702,646
4.0000%, 179743 e 712,036 0.1 771,765
4.0000%, 179745, . e 7,332,696 0.8 8,012,544
4.5000%, 1710780 oo 201,030 — 220,504
4.5000%, 1710784 ... 3,507,711 0.4 3,940,035
4.5000%, 172743 e 3,875,522 0.4 4,250,502
4.5000%, 173743 1,333,233 0.1 1,494,434
4.5000%, 173745, e 2,217,911 0.2 2,486,476
4.5000%, L5784 ... 6,798,569 0.8 7,629,971
4.5000%, L7841 .. e 963,019 0.1 1,056,194
4.5000%, L8844 ... 2,963,105 0.3 3,326,915
5.0000%, 171730 e 311,148 — 345,484
5.0000%, 1710780 oo 254,776 — 288,192
5.0000%, 17107481 o 489,683 0.1 546,209
5.0000%, L/5740. . e 405,780 — 452,398
5.0000%, LITI84. ... e e 1,646,735 0.2 1,870,543
5.0000%, 179729 e 773,916 0.1 859,496
5.5000%, L/L725. e 197,704 — 212,940
5.5000%, L712/41 o 1,130,296 0.1 1,279,798
5.5000%, L2780 e 495,831 0.1 571,215
5.5000%, L2742 ... 5,621,058 0.6 6,352,980
5.5000%, 173740 e 842,867 0.1 968,453
5.5000%, L/8740. e 1,928,069 0.2 2,180,966
5.5000%, L5740 611,687 0.1 691,944
5.5000%, Y P 1,852,694 0.2 2,116,077
5.5000%, 0 2,190,584 0.2 2,477,995
6.0000%, 1710735 o 723,391 0.1 833,474
6.0000%, 1710738 oo 563,516 0.1 644,069
6.0000%, 1712735 o 588,038 0.1 678,243
6.0000%, 172737 e 281,556 — 329,730
6.0000%, 179737 oo 634,055 0.1 699,401
7.0000%, 172739 e 247,462 — 304,578

11.9 120,482,880

Freddie Mac GEANT .......coiiiiiiiiiii i e
4.0000%, L8844 ... 381,847 — 418,473

Freddie Mac Gold Pool ...

3.5000%, L2784, ... 1,435,417 0.2 1,529,799
3.5000%, L7729, e 835,496 0.1 886,253
3.5000%, 179729, e 722,184 0.1 766,221
4.5000%, L6745, e 2,110,140 0.2 2,374,052
4.5000%, 179744 ... 4,408,783 0.5 4,954,980
5.0000%, 176720 e 240,828 — 253,260
5.5000%, 1710736 o 513,307 0.1 583,663
5.5000%, 1712728 oo 477,570 0.1 531,883
5.5000%, L78740. e 1,026,037 0.1 1,143,507
5.5000%, L5741 e 803,309 0.1 896,264
6.0000%, L78740. e 2,935,126 0.3 3,450,604

1.8 17,370,486

Ginnie Mae 1 Pool
3.5000%, 20/5742 ..o s 566,333 0.1 606,917
4.0000%, A578724 ... 441,535 0.1 471,624
4.5000%, A5/5781 o 925,210 0.1 1,031,520
4.5000%, 575784 ... 918,990 0.1 1,026,619
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4.5000%, 577741 oo 961,057 0.1 1,104,748
4.5000%, 1578741 ..o s 1,859,415 0.2 2,090,138
4.5000%, 1579740 oo s 800,066 0.1 891,529
4.9000%, 15710734, ... s 1,153,780 0.1 1,339,084
5.0000%, 1571740 oo 230,800 - 258,724
5.0000%, 15710739, .. e s 406,614 0.1 458,129
5.0000%, 15710739, .. i s 741,771 0.1 831,212
5.0000%, 57101743, . e 1,685,755 0.2 1,929,185
5.0000%, 1572741 ..o s 754,202 0.1 848,139
5.0000%, 574741 .o 244,467 — 273,390
5.0000%, 1575740 oo s 1,241,762 0.1 1,402,251
5.0000%, 1575741 oo s 279,150 — 316,121
5.0000%, 1576744 ..o s 3,963,291 0.5 4,508,646
5.0000%, 577780 oo 1,009,610 0.1 1,131,071
5.0000%, 1579739 o s 2,050,946 0.3 2,295,817
5.0000%, 1579741 oo s 433,936 — 501,110
5.0000%, 20/6/41 ..o e 950,654 0.1 1,040,094
5.5000%, 1573736 oo s 417,779 - 478,621
5.5000%, 1576739 oo s 1,940,155 0.2 2,224,100
5.5000%, 1578739 o s 1,940,473 0.2 2,272,890
5.5000%, 1579735 o s 293,524 — 341,814
5.5000%, 2071742 .o 575,450 0.1 641,053
5.5000%, 20711737 . 495,297 0.1 563,966
5.5000%, 2073735 e 1,726,256 0.2 1,944,418
5.5000%, 2073736 .. s 436,091 0.1 486,677
5.5000%, 20/5742 ..o s 655,140 0.1 727,465
5.5000%, 20/T742 ..o s 1,040,593 0.1 1,146,202
6.0000%, 2071739 oo 179,850 - 205,400
6.0000%, 2071742 .o e 216,523 — 249,244
6.0000%, 20711734, . s 402,660 0.1 474,669
6.0000%, 20711742, ... s 224,891 — 259,446
6.0000%, 20712740 ..o s 337,451 - 390,373
6.0000%, 2072742 ... 310,065 — 357,142
6.0000%, 2072743 ... 279,979 — 324,796
6.0000%, 2073742 ..o 202,304 - 233,871
6.0000%, 2074742 ... s 833,807 0.1 965,438
6.0000%, 20/5742 ..o s 545,635 0.1 623,686
6.0000%, 20/T742 ..o s 233,013 — 269,494
6.0000%, 20/8/42 ... s 238,355 - 275,488
6.0000%, 2079742 ..o s 273,623 — 316,548
3.9 40,128,869
Ginnie Mae 11 Pool
5.0000%, 20/12/44. .. ... s 4,544,216 0.5 5,176,524
7.0000%, 2075739 .o s 89,310 - 110,088
0.5 5,286,612
Ginnie Mae Pool
5.1000%, 1571732 oo e 1,011,015 0.1 1,172,765
Multiple Pool
4.0000%, L7573, . 2,006,655 0.2 2,176,959
.................................................................. 18.4 187,037,044
(2015 : 1.4%; USD 13,967,291)
Citigroup Capital XIHI, 7.0084% .......ccovvveniiinieieeiiiiiineaeeeeens 136,225 0.4 3,551,392
Morgan Stanley, 6.8750% .......c.ccviiueriiiie i e e 75,975 0.2 2,183,522
Morgan Stanley, 7.1250% ........c.oceiiiieiiiie i e e e 40,625 0.1 1,205,344
0.7 6,940,258
General Electric Capital Corp., 4.7000% .....c.covveiuineaininannnnn. 9,000 — 238,590
Discover Financial Services, 6.5000%...........cccovevvivineirnninnnnnn. 118,350 0.3 3,129,174
Wells Fargo & Co., 6.6250%..........ccuiuirieriiaeiiiiieiiiie e aann. 44 575 0.1 1,326,552
........................................................................... 1.1 11,634,574
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(2015 : 1.6%; USD 15,929,930)
TV TV

Charter Communications Operating LLC, 2.2500%, 1/7/20... 974,000 0.1 966,091
Charter Communications Operating LLC, 2.2500%, 3/1/21... 662,000 0.1 657,697

Charter Communications Operating LLC, 2.7500%,
271723 o s 3,119,000 0.3 3,119,000
0.5 4,742,788
T-Mobile USA, Inc., 2.7500%, /11722 o, 1,897,000 0.2 1,902,046
DaVita HealthCare Partners, Inc., 2.7500%, 24/6/21 ...... 758,000 0.1 758,948
Avago Technologies (Cayman), Ltd., 3.5000%, 1/72/23 ...... 2,916,000 0.3 2,917,371
Aramark Services, Inc., 2.5000%, 7/9719.....cccoiiiiin, 1,400,368 0.1 1,400,368
Hilton Worldwide Finance LLC, 3.0000%, 26/10/20............ 1,905,000 0.2 1,905,000
Tribune Media Co., 3.0000%, 27712720 ..o 1,867,504 0.2 1,860,501
HCA, Inc., 2.7500%, 1/5718 o, 1,905,000 0.2 1,905,438
IMS Health, Inc., 2.7500%, 1773721 i 2,449,020 0.2 2,424,530
Nielsen Finance LLC, 3.0000%, 15/74/21.....c.cciiiiiiinn, 249,000 — 249,311
Samsonite International S.A., 2.7500%, 1274721 ............ 951,000 0.1 950,211
YUM! Brands, Inc., 2.7500%, 1676723, 241,000 — 241,000
Level 3 Financing, Inc., 2.7500%, 31/5/22......cccciiiinn. 1,895,000 0.2 1,886,473
............................................................ 2.3 23,143,985
..................................................................... 99.6 1,011,330,795
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2016 30
( ) ( )
Citibank

AUD 1,790 uUsb 1,314 1,334 2016 15 20
AUD 101,577 usb 75,151 75,692 2016 15 541
AUD 38,922 usb 28,943 29,003 2016 15 60
AUD 6,022 Usb 4,455 4,488 2016 15 32
CNH 15 Usb 02 2 2016 15 —
CNH 86 usb 13 13 2016 15 -
CNH 98 usb 15 15 2016 15 -
EUR 1,645 usb 1,822 1,827 2016 15 4
EUR 15,879 usb 17,604 17,629 2016 15 25
EUR 29,028 usb 32,217 32,226 2016 15 9
EUR 29,723 usb 32,922 32,998 2016 15 76
EUR 37,714 usb 41,556 41,870 2016 15 313
EUR 378,388 usb 419,110 420,083 2016 15 973
EUR 51,135 usb 56,638 56,770 2016 15 131
EUR 56,017 usb 62,102 62,190 2016 15 88
EUR 565,439 usb 626,291 627,745 2016 15 1,454
EUR 57,139 Usb 63,346 63,435 2016 15 89
EUR 57,358 usb 63,531 63,679 2016 15 147
EUR 77,384 usb 85,886 85,911 2016 15 25
EUR 8,088 Usb 8,912 8,979 2016 15 67
GBP 1,127 usb 1,500 1,500 2016 15 —
GBP 18 Usb 24 24 2016 15 —
usD 03 GBP 03 (©) 2016 15 —
usb 04 CNH 29 [0)) 2016 15 -
usb 1,478 EUR 1,331 (1,478) 2016 15 —
usD 102 EUR 92 (102) 2016 15 —
usb 136 EUR 123 137) 2016 15 -
usb 15,280 EUR 13,408 (14,885) 2016 15 395
usD 155 GBP 112 (149) 2016 15 6
usb 2,260 EUR 1,998 (2,218) 2016 15 42
usb 29,635 EUR 26,197 (29,084) 2016 15 550
usD 3,582 EUR 3,143 (3,489) 2016 15 93
usb 37,638 EUR 33,272 (36,938) 2016 15 699
usb 4,471 EUR 4,009 (4,451) 2016 15 20
usD 51,681 EUR 46,344 (51,451) 2016 15 230
usb 669,838 EUR 603,312 (669,791) 2016 15 46
usb 7,769 EUR 6,966 (7,734) 2016 15 35
usD 7,875 EUR 7,062 (7,840) 2016 15 35
Usb 83,632 EUR 74,995 (83,259) 2016 15 372
6,577

1,011,337,372
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Citibank

AUD 11,504,091 Usb 8,712,715 8,572,469 2016 15 (140,246)
AUD 138,484 usb 105,248 103,193 2016 15 (2,054)
AUD 29,559 usb 22,058 22,026 2016 15 32)
AUD 426,105 usb 317,977 317,520 2016 15 (457)
AUD 704,367 usb 533,458 524,871 2016 15 (8,587)
CNH 21,061 usb 3,193 3,159 2016 15 (35)
EUR 12,440 usb 14,177 13,810 2016 15 (366)
EUR 206,161 usb 234,209 228,878 2016 15 (5,331)
EUR 3,694,658 uUsb 4,197,305 4,101,776 2016 15 (95,529)
EUR 30,529 usb 33,895 33,893 2016 15 )
EUR 46,094,264 Usb 52,365,250 51,173,437 2016 15 (1,191,813)
EUR 6,416,576 usb 7,289,532 7,123,625 2016 15 (165,907)
EUR 6,995,766 usb 7,947,519 7,766,637 2016 15 (180,883)
EUR 686 usb 776 761 2016 15 14
EUR 70,042,805 usb 79,571,918 77,760,891 2016 15 (1,811,026)
GBP 1,976 usb 2,925 2,631 2016 15 (294)
GBP 125,061 usb 185,106 166,472 2016 15 (18,633)
usb 118,420 EUR 106,697 (118,454) 2016 15 34
usD 15,144 EUR 13,660 (15,166) 2016 15 21)
usp 2,547 EUR 2,311 (2,566) 2016 15 (19)
usD 2,757 EUR 2,484 (2,757) 2016 15 (Y]
usD 326,513 AUD 444,798 (331,451) 2016 15 (4,938)
usp 547 AUD 739 (551) 2016 15 [0))
Usb 9,006 AUD 12,167 (9,066) 2016 15 (61)

(3,626,287)

(3,626,287)
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(2015 : 1.6%; USD 11,276,956)
Fannie Mae Connecticut Avenue Securities, 4.4533%,
2575725 oo 2,508,000 0.5 2,510,830
Fannie Mae Connecticut Avenue Securities, 5.3533%,
25711724, ... 1,218,000 0.2 1,244,727
GAHR Commercial Mortgage Trust 2015-NRF, 3.4949%,
15712734 (LA4AY . on et e e 3,300,000 0.5 3,175,033
JP Morgan Chase Commercial Mortgage Securities Trust 2015-
COSMO, 3.7421%, 1571732 (L44A) ovvviviie i 1,573,000 0.2 1,564,301
JP Morgan Chase Commercial Mortgage Securities Trust 2015-
COSMO, 4.3921%, 1571732 (L44A) oo 1,285,000 0.2 1,270,871
JP Morgan Chase Commercial Mortgage Securities Trust 2015-
UES, 3.7417%, 579732 (L44A).....oniiiiii i 759,000 0.1 705,490
Wachovia Bank Commercial Mortgage Trust Series 2007-C31,
5.6600%, 574747 ..o s 1,408,000 0.2 1,412,387
1.9 11,883,639
............................................. 1.9 11,883,639
(2015 : 1.1%; USD 8,187,169)
REIT
MGM Growth Properties LLC ... e e, 75,801 0.3 2,022,368
QUIKSTIVEr, INC.* L e e, 45,965 0.1 837,027
........................................................................... 0.4 2,859,395
(2015 : 83.3%; USD 608,348,127)
ADS Tactical, Inc., 11.0000%, 174718 (144A) ... 12,348,000 2.0 12,656,700
TransDigm, Inc., 6.3750%, 15/6/26......cccieiiiiieiiiiii i, 2,390,000 0.4 2,387,013
Levi Strauss & Co., 5.0000%, 1/5725... .o, 2,898,000 0.5 2,926,980
MPG Holdco I, Inc., 7.3750%, 15/10/22.......cccciiiiinnn 3,453,000 0.5 3,409,838
Schaeffler Holding, 6.2500%, 15711719 (144A) ............... 3,513,000 0.6 3,662,303
Schaeffler Holding, 6.7500%, 15711722 (144A) ....ccenen..... 1,031,509 0.2 1,139,817
1.3 8,211,958
Clear Channel Worldwide Holdings, Inc., 6.5000%,
L5711722. .. e 1,587,000 0.2 1,594,935
Univision Communications, Inc., 6.7500%, 1579722 ......... 1,458,000 0.2 1,545,480
Univision Communications, Inc., 8.5000%, 15/5/21 ......... 1,442,000 0.2 1,508,240
0.6 4,648,655
Ashton Woods USA LLC / Ashton Woods Finance Co., 6.8750%,

A572/20. .. e s 1,007,000 0.1 908,818
Century Communities, Inc., 6.8750%, 15/5/22.................. 6,233,000 0.9 6,014,845
KB Home, 7.6250%, 15/5723 .. e 3,418,000 0.5 3,486,360
Meritage Homes Corp., 7.0000%, 1/4722.......c.ccvviiannnnn, 2,856,000 0.5 3,098,760
Meritage Homes Corp., 7.1500%, 1574720 ..o 2,668,000 0.4 2,874,770
PulteGroup, Inc., 5.5000%, /3726, 2,390,000 0.4 2,461,700
WCI Communities, Inc., 6.8750%, 1578721, 1,847,000 0.3 1,847,000

3.1 20,692,253
Builders FirstSource, Inc., 10.7500%, 15/8/23 (144A) ... 1,560,000 0.3 1,704,300
NCI Building Systems, Inc., 8.2500%, 15/1/23 (144A)...... 710,000 0.1 766,651
Summit Materials LLC / Summit Materials Finance Corp.,
8.5000%, I574722 ..o s 4,302,000 0.7 4,576,253
1.1 7,047,204

* 2016 30
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US Concrete, Inc., 6.3750%, 1/6/24 ..o 1,464,000 0.2 1,467,660
TV TV
Block Communications, Inc., 7.2500%, 1/72/20 (144A) ...... 4,887,000 0.8 4,960,305
CCO Holdings LLC / CCO Holdings Capital Corp., 5.3750%,
175725 (LA4A) oot e e e 1,944,000 0.3 1,978,020
CCO Holdings LLC/ CCO Holdings Capital Corp., 5.5000%,
L/5726... oo e e e 1,524,000 0.2 1,550,670
CCO Holdings LLC/ CCO Holdings Capital Corp., 5.8750%,
Y 7 A ) 1,689,000 0.3 1,748,115
Cequel Communications Holdings I LLC / Cequel Capital Corp.,
7.7500%, I57T725 oo 2,450,000 0.4 2,566,375
Numericable Group S.A., 6.0000%, 15/5/22 (144A)............ 2,963,000 0.4 2,892,629
Numericable-SFRS.A., 7.3750%, 1/5/26 .oiiiiiiiiiiiiiea 2,675,000 0.4 2,648,250
2.8 18,344,364
Boyd Gaming Corp., 6.3750%, /4726 ..ocoiiiiiiiiiie 2,075,000 0.3 2,178,750
Caesars Entertainment Resort Properties LLC / Caesars
Entertainment Resort Properties, 11.0000%, 1710721 ...... 1,743,000 0.3 1,721,213
Caesars Entertainment Resort Properties LLC / Caesars
Entertainment Resort Properties, 8.0000%, 1/10/20......... 2,836,000 0.4 2,857,270
MGM Growth Properties Operating Partnership L.P. / MGP
Escrow Co- Issuer, Inc., 5.6250%, 1/5/724 ..................... 2,327,000 0.4 2,466,620
MGM Resorts International, 6.6250%, 15/12/21 ............... 3,307,000 0.6 3,612,898
MGM Resorts International, 6.7500%, 1/10/20........c.cu..... 4,829,000 0.8 5,299,828
MGM Resorts International, 7.7500%, 15/3/22..........cc.u.. 2,872,000 0.6 3,256,130
Station Casinos LLC, 7.5000%, 173721 ... 2,322,000 0.4 2,462,363
3.8 23,855,072
CCM Merger, Inc., 9.1250%, 1/5/719 (144A) ....coevvvinennnnn. 1,864,000 0.3 1,956,393
T-Mobile U.S., Inc., 6.0000%, 173723 oo 6,340,000 1.0 6,585,675
T-Mobile U.S., Inc., 6.2500%, /4721 oo 3,824,000 0.6 4,003,231
1.6 10,588,906
Platform Specialty Products Corp., 10.3750%, 1/5/21...... 1,625,000 0.3 1,641,250
CIT Group, Inc., 5.5000%, 1572719 (144A) .ooivvviniannnn. 2,814,000 0.5 2,951,183
Intesa Sanpaolo SpA, 5.0170%, 26/6/24 (144A) ......ccee..l. 1,673,000 0.2 1,534,077
HIS, Inc., 5.0000%, /11722 i 4,353,000 0.7 4,516,238
Seagate HDD Cayman, 4.8750%, /6727 ..o, 5,815,000 0.7 4,226,778
Western Digital Corp., 7.3750%, 1/4/23 ..o 1,195,000 0.2 1,275,663
0.9 5,502,441
Ardagh Packaging Finance PLC / Ardagh Holdings USA, Inc.,
4.6250%, 1575723 e 621,000 0.1 614,790
Ardagh Packaging Finance PLC / Ardagh Holdings USA, Inc.,
7.2500%, 1575724 oo 3,465,000 0.6 3,553,791
Ball Corp., 5.2500%, /7725, 3,202,000 0.5 3,350,093
1.2 7,518,674
Reynolds Group Issuer, Inc. / Reynolds Group Issuer LLC /
Reynolds Group Issuer Lu, 7.0000%, 1577724 .................. 997,000 0.2 1,028,281
First Data Corp., 5.0000%, 1571724 (144A).....c.covenennnnnn. 1,734,000 0.3 1,744,838
First Data Corp., 7.0000%, 1712723 (144A).....evieneennnn. 5,492,000 0.9 5,581,245
1.2 7,326,083
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Fresenius Medical Care U.S. Finance Il, Inc., 5.6250%,
BU/TI19 (LAAA) ..o e e e e 1,301,000 0.2 1,415,644
Fresenius Medical Care U.S. Finance Il, Inc., 5.8750%,
3171722 (LAAR) ... e e 2,639,000 0.5 2,906,199

0.7 4,321,843
ConvaTec Healthcare E S.A., 8.2500%, 15/1/719 (144A)...... 3,801,000 0.6 3,734,483
American Builders & Contractors Supply Co., Inc., 5.6250%,

1574721 (LA4A) et 2,887,000 0.5 2,995,263
Park-Ohio Industries, Inc., 8.1250%, 174/21.................. 2,873,000 0.4 2,880,183
Performance Food Group, Inc., 5.5000%, 1/6/24............... 3,192,000 0.5 3,255,840

1.4 9,131,286
Royal Bank of Scotland Group PLC, 5.1250%, 28/5/24 ...... 3,768,000 0.6 3,680,074
Anglo American Capital PLC, 4.1250%, 1574721 ............... 1,195,000 0.2 1,138,238
FMG Resources August 2006 Pty, Ltd., 6.8750%, 1/74/22
(LAAA) e 845,000 0.1 806,975
FMG Resources August 2006 Pty, Ltd., 9.7500%, 1/3/22 ... 263,000 — 291,601
Teck Resources, Ltd., 3.7500%, 172723 4,063,000 0.5 3,103,116
Teck Resources, Ltd., 8.0000%, 1/6/21.....ccciviiiininn, 851,000 0.1 878,658
Teck Resources, Ltd., 8.5000%, 1/6/24.......cccevvviiinnn, 935,000 0.2 972,400
1.1 7,190,988
Blackboard, Inc., 7.7500%, 15711719 (144A) ..ccoveneennnnn. 6,928,000 0.9 5,854,160
Cengage Learning, Inc., 9.5000%, 15/6/24 .............coi. 3,222,000 0.5 3,286,440
1.4 9,140,600
Qorvo, Inc., 6.7500%, 1712723 (144A) ..o, 886,000 0.1 923,655
Herc Spinoff Escrow, 7.5000%, 1/6/22 ..o 1,286,000 0.2 1,266,710
Herc Spinoff Escrow, 7.7500%, 1/6/24 ..o 1,948,000 0.3 1,904,170
0.5 3,170,880
BNP Paribas CP, 0.0000%, /7716 37,600,000 5.8 37,599,718
TreeHouse Foods, Inc., 6.0000%, 15/72/24..............ccoea 956,000 0.2 1,018,140
FAGE Dairy Industry S.A. / FAGE U.S.A. Dairy Industry, Inc.,
9.8750%, 172720 (L44A) ooeniiee e 7,797,000 1.3 8,133,207
Post Holdings, Inc., 7.7500%, 15/73/24.....ccccciviiiiiinnn, 2,841,000 0.5 3,135,754
JBS U.S.A. LLC/JBSU.S.A. Finance, Inc., 7.2500%, 1/6/21
[ 5,399,000 0.9 5,614,960
JBS U.S.A. LLC / JBS U.S.A. Finance, Inc., 8.2500%,
172720 (LA4A) .o e e 3,819,000 0.6 3,971,760
JBS USA LLC / JBS USA Finance, Inc., 5.7500%, 15/6/25... 1,075,000 0.2 1,015,875
Smithfield Foods, Inc., 6.6250%, 15/8/22 ....ccoeviiiiinn, 114,000 — 119,950
Sun Merger Sub, Inc., 5.8750%, 1/8/21 (144A) ....coeeennn.. 15,000 — 15,713
1.7 10,738,258
Dole Food Co., Inc., 7.2500%, 1/5719 oo 1,553,000 0.2 1,553,000
Pinnacle Foods Finance LLC / Pinnacle Foods Finance Corp.,
5.8750%, 571724 ... 994,000 0.2 1,044,943
0.4 2,597,943
Albertsons Cos LLC / Safeway, Inc. / New Albertson®s, Inc. /
Albertson®s LLC, 6.6250%, 15/76/24.....c.ccoiiiiiii i, 3,232,000 0.5 3,345,120
Fresh Market, Inc., 9.7500%, 175723, 2,805,000 0.4 2,636,700
SUPERVALU, Inc., 6.7500%, 176721 .o, 3,673,000 0.5 3,103,612
1.4 9,085,432
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Greektown Holdings LLC/Greektown Mothership Corp., 8.8750%,

1573719 (L44A) e e 4,100,000 0.7 4,274,250
International Game Technology PLC, 6.2500%, 15/2/22...... 1,530,000 0.2 1,562,513
International Game Technology PLC, 6.5000%, 15/2/25...... 1,649,000 0.3 1,669,613
Mohegan Tribal Gaming Authority, 9.7500%, 179721 ......... 8,921,000 1.5 9,545,470

2.7 17,051,846
Playa Resorts Holdings, 8.0000%, 15/8/20 (144A)............ 6,134,000 1.0 6,195,340
NRG Energy, Inc., 6.2500%, 1577722 oo, 3,465,000 0.5 3,378,375
Capsugel S.A., 7.0000%, 15/5/719 (144A) .oovvviiiiiiiiin, 2,297,000 0.4 2,302,743
Endo Finance LLC / Endo Ltd / Endo Finco, Inc., 6.0000%,

172725 (LA4A) ... e 2,986,000 0.4 2,605,285
Horizon Pharma, Inc., 6.6250%, 175723 1,147,000 02 1,072,445
Valeant Pharmaceuticals International, Inc., 6.1250%,

1574725 (LA4AY ... on e e e e e 7,409,000 0.9 5,964,245
1.9 11,944,718
HMO
Centene Corp., 4.7500%, 15/5/22....cciiiiiiiiiii 3,424,000 0.5 3,509,600
Centene Corp., 5.6250%, 1572721 ... 1,673,000 0.3 1,748,285
Centene Corp., 6.1250%, 1572724 1,673,000 0.3 1,782,791
MPH Acquisition Holdings LLC, 7.1250%, 1/6/24............... 2,041,000 0.3 2,148,153
1.4 9,188,829
CHS/Community Health Systems, Inc., 8.0000%, 15/11/19... 3,179,000 0.5 3,127,341
HCA, Inc., 5.2500%, 1576726 ... 1,332,000 0.2 1,386,113
HCA, Inc., 5.3750%, 172725 oo 4,493,000 0.7 4,616,558
Tenet Healthcare Corp., 6.0000%, 1710720 .....cccoiiiinnns 2,077,000 0.3 2,201,620
Tenet Healthcare Corp., 8.0000%, 1/8/20....c.cccciiiiiiinnn, 2,106,000 0.3 2,161,283
Tenet Healthcare Corp., 8.1250%, /4722.......cvvivinnn, 1,548,000 0.2 1,594,130
2.2 15,087,045
Alcoa, Inc., 5.1250%, 1710724, ..o 3,394,000 0.5 3,402,485
Alcoa, Inc., 5.9500%, 172737 o 1,892,000 0.3 1,778,480
Aleris International, Inc., 9.5000%, 1/4/21.................. 3,021,000 0.5 3,111,630
Kaiser Aluminum Corp., 5.8750%, 15/5/24..........ccccoienn. 2,173,000 0.3 2,238,190
1.6 10,530,785
Freeport-McMoRan, Inc., 3.8750%, 15/3/23 ... 5,187,000 0.7 4,564,560
Zekelman Industries, Inc., 9.8750%, 15/6/23..........c........ 2,200,000 0.3 2,227,500
Clear Channel Worldwide Holdings, Inc., 6.5000%,
L5711722... ..o 3,215,000 0.5 3,231,075
Hiland Partners L.P. / Hiland Partners Finance Corp.,
5.5000%, Y Y Y 4,627,000 0.7 4,641,589
Hiland Partners L.P. / Hiland Partners Finance Corp.,
7.2500%, 1710720 (LA4A) .. eniee et e e 5,424,000 0.9 5,634,180
1.6 10,275,769
Ensco PLC, 4.5000%, 1710724 ... 478,000 — 320,858
Ensco PLC, 5.7500%, 1710744 ..., 2,772,000 0.3 1,666,665
Noble Holding International, Ltd., 4.6250%, 1/3/21 ...... 2,148,000 0.3 1,745,250
Rowan Cos, Inc., 4.7500%, 1571724, 478,000 0.1 388,960
Rowan Cos, Inc., 4.8750%, 1/6/22 ..o 995,000 0.1 871,705
0.8 4,993,438
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Canadian Natural Resources, Ltd., 6.7500%, 1/2/39......... 1,915,000 0.3 2,149,689
Carrizo Oil & Gas, Inc., 6.2500%, 1574/23..................... 683,000 0.1 660,803
Devon Energy Corp., 5.8500%, 15/12/25.....cccviiiiiiiiii 1,370,000 0.2 1,513,945
Endeavor Energy Resources L.P. /EER Finance, Inc., 7.0000%,
1578721 (LA4A) et e e e 4,679,000 0.7 4,620,513
Endeavor Energy Resources L.P. /EERFinance, Inc., 8.1250%,
1579723 (LA4A) vt e 2,354,000 0.4 2,412,850
Jones Energy Holdings LLC / Jones Energy Finance Corp.,
6.7500%, LIA722. ..o e s 1,074,000 0.1 886,050
Newfield Exploration Co., 5.3750%, 1/1/726...........c.eel 2,604,000 0.4 2,545,410
Oasis Petroleum, Inc., 6.5000%, 1711721 ..o 1,126,000 0.2 1,033,105
Oasis Petroleum, Inc., 6.8750%, 15/3/22.....c.cccciiiiinnn, 2,423,000 0.3 2,250,361
QEP Resources, Inc., 5.2500%, 1/5723 oo 2,486,000 0.4 2,299,550
QEP Resources, Inc., 5.3750%, 1/710/22.....c..ccciiiiiiinn . 1,354,000 0.2 1,269,375
Rice Energy, Inc., 6.2500%, 1/5722 oo 2,043,000 0.3 2,037,893
Sanchez Energy Corp., 6.1250%, 1571723 oo 1,067,000 0.1 829,593
SM Energy Co.,6.5000%, /1723, i, 1,740,000 0.3 1,626,900
Southwestern Energy Co., 4.9500%, 23/1/25......cii i 4,216,000 0.6 4,057,900
4.6 30,193,937
Marathon Oil Corp., 3.8500%, 176725, 915,000 0.1 842,189
PBF Holding Co., LLC/PBF Finance Corp., 8.2500%,
1572720 oo 1,674,000 0.3 1,745,145
Seven Generations Energy, Ltd., 6.7500%, 1/5/23
[ 2,053,000 0.3 2,078,663
0.6 3,823,808
Boardwalk Pipelines L.P., 5.9500%, 1/6/26......ccevevn.n. 1,673,000 0.3 1,760,578
Crestwood Midstream Partners L.P. / Crestwood Midstream
Finance Corp., 6.1250%, 1/3/22 oo 3,889,000 0.6 3,616,770
Holly Energy Partners L.P. / Holly Energy Finance Corp.,
6.5000%, 173720 . s 3,031,000 0.5 3,061,310
MPLX L.P., 4.5000%, 1577723 ..o 3,824,000 0.6 3,711,846
Sabine Pass Liquefaction LLC, 5.8750%, 30/6/26 ............ 4,158,000 0.6 4,178,790
Williams Partners L.P. / ACMP Finance Corp., 4.8750%,
L573724 oo 3,437,000 0.5 3,301,723
Williams Partners L.P. / ACMP Finance Corp., 4.8750%,
15757 23 o 1,768,000 0.3 1,711,321
3.4 21,342,338
Simmons Foods, Inc., 7.8750%, 1710721 (144A) ............... 4,566,000 0.6 4,166,475
RR Donnelley & Sons Co., 6.0000%, 174724 ..................... 1,816,000 0.3 1,624,194
McGraw-Hill Global Education Holdings LLC / McGraw-Hill
Global Education Finance, 7.8750%, 15/5/24 .................. 2,185,000 0.4 2,266,938
Entercom Radio LLC, 10.5000%, 1/712/719...ccciiiii 6,026,000 1.0 6,363,818
Sirius XM Radio, Inc., 5.3750%, 15/7726.......ccccvivven. 2,485,000 0.4 2,472,575
Townsquare Media, Inc., 6.5000%, 174723 (144A) ............ 2,639,000 0.4 2,619,208
1.8 11,455,601
Kennedy-Wilson, Inc., 5.8750%, /4724.......c.ccceviiiiinn, 6,406,000 1.0 6,269,873
Forest City Enterprises, Inc., 3.6250%, 15/8/20............ 1,123,000 0.2 1,224,772
Greystar Real Estate Partners LLC, 8.2500%, 1/12/22
[ 1,682,000 0.3 1,740,870
Howard Hughes Corp., 6.8750%, 1710721 (144A) ......ceoee. 7,246,000 1.1 7,336,575
Hunt Cos, Inc., 9.6250%, 173721 (144A) .oocoviiiiiiiiinn, 6,317,000 1.0 6,380,170
2.6 16,682,387
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Rite Aid Corp., 6.1250%, 174723 (144A) ..ooeiiiiiiiinnn, 1,176,000 0.2 1,259,790
Ferrellgas Partners L.P. / Ferrellgas Partners Finance
Corp., 8.6250%, 1576720 ... 1,921,000 0.3 1,930,605
JC Penney Corp., Inc., 5.7500%, 15/72/718.......cccvviiiinn. 4,047,000 0.6 4,148,175
JC Penney Corp., Inc., 8.1250%, 1/710/719......ccociiiiiinn, 2,346,000 0.4 2,439,113
1.0 6,587,288
KFC Holding Co./Pizza Hut Holdings LLC/Taco Bell of America
LLC, 5.0000%, 176724 ..o 586,000 01 597,720
KFC Holding Co./Pizza Hut Holdings LLC/Taco Bell of America
LLC, 5.2500%, 176726 oo 586,000 0.1 602,115
Landry®s Holdings 11, Inc., 10.2500%, 1/1/718 (144A)..... 715,000 0.1 723,938
Landry®s, Inc., 9.3750%, 175720 (144A) ..oovviiiiienannnn, 11,345,000 1.9 11,926,431
Wok Acquisition Corp., 10.2500%, 30/6/20 (144A)........... 5,089,000 0.7 4,694,603
2.9 18,544,807
Sensata Technologies B.V., 5.6250%, 1711724 (144A) ..... 3,005,000 0.5 3,130,819
ROC Finance LLC, 12.1250%, 179718 (144A) ..cocovverivnnnnnn. 6,847,000 1.1 7,129,439
Argos Merger Sub, Inc., 7.1250%, 15/3/23 (144A)........... 4,022,000 0.6 4,152,715
AK Steel Corp., 7.5000%, 1577723 ..o 2,896,000 0.5 2,946,680
ArcelorMittal, 6.1250%, 176725 oo 717,000 0.1 717,000
ArcelorMittal, 8.0000%, 15710739 .o 3,394,000 0.5 3,309,150
1.1 6,972,830
CommScope Holding Co., Inc., 6.6250%, 1/6/20 (144A)..... 3,781,000 0.6 3,912,409
CommScope Technologies Finance LLC, 6.0000%, 15/6/25
(LAAR) .. e e 4,632,000 0.7 4,770,960
1.3 8,683,369
Altice Financing S.A., 6.6250%, 15/2/23 (144A) ........... 5,764,000 0.9 5,681,114
Altice Finco S.A., 7.6250%, 15/72/25 (144A) ....cceenennn. 1,972,000 0.3 1,811,775
Altice U.S. Finance 1 Corp., 5.3750%, 15/7/23 (144A) ... 5,674,000 0.9 5,652,723
UPCB Finance iy Ltd, 5.3750%, 15/1/25 (144A) .............. 3,585,000 0.6 3,567,075
2.7 16,712,687
CenturyLink, Inc., 7.5000%, /4724 ..o 1,169,000 0.2 1,182,151
Frontier Communications Corp., 10.5000%, 15/9/22 ........ 7,079,000 1.2 7,517,013
Level 3 Financing, Inc., 5.1250%, 1/5/23 ...l 3,439,000 0.5 3,421,805
Level 3 Financing, Inc., 5.3750%, 15/1/24.................... 3,248,000 0.5 3,268,300
Level 3 Financing, Inc., 5.3750%, 15/8/22..........cccc.. . 4,063,000 0.6 4,118,866
3.0 19,508,135
AMC Networks, Inc., 5.0000%, /4724 3,032,000 0.5 3,012,671
National CineMedia LLC, 7.8750%, 1577721 ... 2,854,000 0.5 2,968,160
Eletson Holdings, 9.6250%, 1571722 (144A)......ccocvvvnennn. 3,056,000 0.4 2,398,960
Florida East Coast Holdings Corp., 6.7500%, 1/5/19
(LAARY .. e 6,815,000 1.1 6,815,000
Florida East Coast Holdings Corp., 9.7500%, 1/5/20
(LAAA) e 3,664,000 0.5 3,132,720
Watco Cos LLC / Watco Finance Corp., 6.3750%, 1/4/23
G 2,427,000 0.3 2,414,865
1.9 12,362,585
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CEVA Group PLC, 4.0000%, 1/5/18 (144A) .ooveiiiiiiieiennn. 1,679,000 0.2 1,502,705
XPO Logistics, Inc., 7.8750%, 179719 (144A).....cccceevnnnn. 5,357,000 0.9 5,477,533
1.1 6,980,238
Hologic, Inc., 5.2500%, 15/7/22 (144A) ..............c......... 1,693,000 0.3 1,775,534
................................................................................. 90.6 581,851,298
(2015 : 0.6%; USD 3,961,100)

1,195,975
Alcoa, INC., 5.3750%. . ..uuie e it e e e e e 36,385 0.2 366,169

Hess Corp., 8.0000% ........cciuuiiiniiiniitiie i iiiie e ieiaeieaiiaanneans 4,832 0.1
........................................................................... 0.3 1,562,144

(2015 : 5.1%; USD 37,253,170)

Hanson Building Products, 9.5000%, 13/3/23.......ccccn 4,190,000 0.6 4,022,400
Cosmopolitan of Las Vegas, 8.7500%, 19/12/16 ............... 4,598,000 0.7 4,552,020
FMG Resources August 2006 Pty, Ltd., 3.2500%, 30/6/19... 2,000,000 0.3 1,910,000
Oxbow Carbon and Minerals LLC, 7.0000%, 19/1/20............ 5,310,000 0.8 5,017,950
1.1 6,927,950
Avago Technologies (Cayman), Ltd., 3.5000%, 172723 ...... 8,857,000 1.4 8,861,140
Del Monte Foods, Inc., 7.2500%, 18/8/21.......ccciiiiinnn, 574,000 0.1 406,581
Dole Food Co., Inc., 3.5000%, /11718, 4,224,000 0.7 4,205,541
Chief Exploration, 6.5000%, 16/5/21 ..., 874,000 0.1 784,966
Delta 2 Lux Sarl, 6.7500%, 29/7722 ... 8,480,000 1.2 8,024,200
Dtz Term Loan, 8.2500%, Q11722 i 2,645,000 0.4 2,645,000
Samsonite International S.A., 3.2500%, 13/5/23 ............ 762,000 0.1 764,096
Maxim Crane Works L.P., 9.2500%, 26/11/18......cccciviennn, 2,215,423 0.3 2,200,646
0SG International, Inc., 4.7500%, 5/8/19 .....ciiiiiiiil 1,865,981 0.3 1,842,657
7.0 45,237,197
............................................................ 7.0 45,237,197
..................................................................... 100.2 643,393,673
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2016 30
( ) ( )
Citibank
AUD 30,039 usb 22,051 22,384 2016 15 333
AUD 32,199 usb 23,636 23,993 2016 15 357
AUD 407 usb 299 303 2016 15 5
AUD 47,069 usb 35,021 35,074 2016 15 53
AUD 58,798 Usb 43,748 43,814 2016 15 67
CNH 43 usb 06 6 2016 15 -
CNH 52 usb 08 8 2016 15 -
CNH 580 usb 87 87 2016 15 —
CNH 77 usb 11 11 2016 15 —
CNH 845 usb 127 127 2016 15 —
EUR 131 usb 146 146 2016 15 —
EUR 2,788 usb 3,091 3,095 2016 15 4
GBP 18 Usb 24 48 2016 15 —
usD 10,284 EUR 9,091 (10,093) 2016 15 191
usb 13 EUR 11 12) 2016 15 -
usb 14 CNH 96 (14 2016 15 —
usD 164 CNH 1,098 (165) 2016 15 —
usb 17 GBP 13 (€D 2016 15 -
usb 23,405 EUR 20,690 (22,970) 2016 15 435
usD 25,431 EUR 22,905 (25,429) 2016 15 2
usb 31,166 EUR 28,070 (31,164) 2016 15 2
usb 35 CNH 235 (35) 2016 15 —
USD 5,980 EUR 5,386 (5,979) 2016 15 —
1,449
643,395,122
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2016 30
( ) ( )
Citibank

AUD 1,586 usb 1,190 1,182 2016 15 (©))
AUD 24,000 usb 17,910 17,884 2016 15 (26)
AUD 5,338,757 usb 4,043,351 3,978,266 2016 15 (65,085)
AUD 6,634,116 usb 5,024,401 4,943,524 2016 15 (80,877)
CNH 25,541 uUsb 3,873 3,831 2016 15 42)
CNH 285,040 usb 43,218 42,750 2016 15 (468)
CNH 469 usb 71 70 2016 15 ()
EUR 1,500,406 uUsb 1,709,935 1,665,737 2016 15 (44,197)
EUR 181,007 usb 201,542 200,952 2016 15 (590)
EUR 197,605 usb 220,024 219,380 2016 15 (644)
EUR 2,461 Usb 2,740 2,732 2016 15 )
EUR 2,989,385 usb 3,396,082 3,318,789 2016 15 (77,294)
EUR 21,066,274 usb 23,932,277 23,387,587 2016 15 (544,690)
EUR 21,347,920 USD 24,252,241 23,700,269 2016 15 (551,970)
EUR 25,668 usb 28,580 28,496 2016 15 (84)
EUR 286,616 usb 325,609 318,199 2016 15 (7,411)
EUR 55,916 usb 62,260 62,077 2016 15 (182)
EUR 6,599,763 usb 7,497,641 7,326,998 2016 15 (170,643)
GBP 2,080 usb 3,078 5,536 2016 15 (620)
usb 1,013 EUR 919 (1,020) 2016 15 (8)
usb 1,435 EUR 1,295 (1,438) 2016 15 (©)
usD 1,950 EUR 1,769 (1,964) 2016 15 13)
usb 104,869 EUR 94,680 (105,112) 2016 15 (243)
usD 111,573 EUR 100,733 (111,832) 2016 15 (259)
usD 12,114 EUR 10,915 (12,117) 2016 15 @)
usp 14,963 EUR 13,509 (14,998) 2016 15 (35)
usb 142,799 EUR 129,500 (143,769) 2016 15 (970)
usD 159,036 EUR 144,225 (160,116) 2016 15 (1,080)
usp 16,628 AUD 22,475 (16,748) 2016 15 (120)
usD 17,604 EUR 15,879 (17,629) 2016 15 (25)
usD 20,344 EUR 18,449 (20,482) 2016 15 (138)
usp 20,573 AUD 27,807 (20,721) 2016 15 (148)
usb 22,562 EUR 20,329 (22,569) 2016 15 @)
usD 23,869 AUD 32,194 (23,990) 2016 15 (121)
usp 29,590 AUD 39,911 (29,741) 2016 15 (150)
usb 33,289 EUR 30,054 (33,366) 2016 15 an
usD 393 CMH 2,629 (394) 2016 15 [€))
usb 4,236 EUR 3,845 (4,268) 2016 15 32)
usb 42,415 EUR 38,259 (42,475) 2016 15 (60)
USD 45,191 EUR 40,982 (45,498) 2016 15 (307)

(1,548,641)

(1,548,641)
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(2015 : 6.0%; USD 45,089,140)
AmeriCredit Automobile Receivables 2016-1, 3.5900%,
BI2/22... ..o s 476,000 0.1 489,114
AmeriCredit Automobile Receivables Trust 2012-4, 3.8200%,
1072720 (LA4AY e e e 219,000 — 220,902
AmeriCredit Automobile Receivables Trust 2015-2, 3.0000%,
B8/ 2L e s 326,000 — 330,050
AmeriCredit Automobile Receivables Trust 2016-2, 3.6500%,
075722 e 312,000 — 320,335
AmeriCredit Automobile Receivables Trust, 3.3100%,
B/ 10/ 10 e e, 172,000 — 175,024
Applebee’ s/IHOP Funding LLC, 4.2770%, 5/9/44 (144A) ... 1,938,000 0.3 1,975,614
Aventura Mall Trust 2013-AVM, 3.8674%, 5/12/32 (144A)... 339,000 0.1 340,734
Banc of America Commercial Mortgage Trust 2006-6, 5.4210%,

TOZ10745 .o s 340,000 0.1 339,165
Banc of America Commercial Mortgage Trust 2007-3, 5.7231%,

TOZ6789... e e s 254,426 — 255,949
CGBAM Commercial Mortgage Trust 2014-HD, 3.4421%,

1572731 (LA4AY .o e e 220,000 — 207,702
CKE Restaurant Holdings, Inc., 4.4740%, 20/3/43

L 900,834 0.2 902,794
COBALT CMBS Commercial Mortgage Trust 2007-C2, 5.5680%,

A5747AT o 119,347 — 118,576
COMM 2007-C9 Mortgage Trust, 5.6500%, 10/12/749 ............ 1,168,236 0.2 1,185,170
Core Industrial Trust 2015-TEXW, 3.9770%, 10/2/34

N 675,000 0.1 645,212
Domino’ s Pizza Master lIssuer LLC, 3.4840%, 25/10/45

[ 850,725 0.1 865,247
Domino’ s Pizza Master Issuer LLC, 5.2160%, 25/1/42

(LABAY ..o e e e e e e e 394,794 0.1 407,796
Fannie Mae Pool, 3.5000%, /1746 .o, 2,511,018 0.4 2,690,026
Fannie Mae Pool, 3.5000%, 1/712745... .o 312,270 — 334,406
Fannie Mae Pool, 4.0000%, 1712745, 435,367 0.1 479,503
Fannie Mae Pool, 4.0000%, 173729 ..o 265,208 — 283,943
Fannie Mae Pool, 4.0000%, 1/5/745 ..o, 645,980 0.1 710,907
Fannie Mae Pool, 4.0000%, 177729 ..o 262,567 — 279,870
Fannie Mae Pool, 4.5000%, 1/710/745.......ciiii 1,241,094 0.2 1,396,396
Fannie Mae Pool, 4.5000%, 1711742, 161,402 — 178,776
Fannie Mae Pool, 4.5000%, 172746 ... 1,371,373 0.3 1,541,761
Fannie Mae Pool, 4.5000%, 1/5745 oo, 136,383 — 153,449
Freddie Mac Gold Pool, 4.5000%, 172746 .....coooiiiiinn 600,850 0.1 676,001
Freddie Mac Gold Pool, 5.0000%, 1/3/42 .o 338,102 0.1 380,660
FREMF 2010 K-SCT Mortgage Trust, 2.0000%, 25/1/20

(LAAR) ..o e 230,482 — 214,250
GAHR Commercial Mortgage Trust 2015-NRF, 3.4949%,

15712734 (LAAA) onneeee e e e 326,000 — 325,043
Ginnie Mae I Pool, 4.5000%, 15757481 ... 449,418 0.1 516,031
Ginnie Mae | Pool, 5.0000%, 1577784, 182,227 — 207,009
Ginnie Mae | Pool, 5.5000%, 1572739 223,216 — 257,080
Ginnie Mae 1 Pool, 7.5000%, 15/8/33 . 299,155 0.1 360,011
Ginnie Mae Il Pool, 4.0000%, 20710745, 513,807 0.1 557,838
GS Mortgage Securities Corporation 11, 3.5495%,

10712727 (LAAA) coneeee e e e 247,000 — 237,107
GS Mortgage Securities Corporation Trust 2013-NYC5, 3.7706%,

1071730 (L44A) e 100,000 — 99,514
Hilton U.S.A. Trust 2013-HLT, 4.6017%, 5/11/30 (144A)... 417,000 0.1 420,573
JP Morgan Chase Commercial Mortgage Securities Trust 2015-

COSMO, 2.2421%, 1571732 (L44A) oo 400,000 0.1 397,664
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JP Morgan Chase Commercial Mortgage Securities Trust 2015-
COSMO, 4.3921%, 1571732 (L44A) ovvvniiei i 388,000 0.1 383,734
JP Morgan Chase Commercial Mortgage Securities Trust 2015-
SGP, 3.19214%, 1577736 (L44A) v e 126,000 - 126,255
JP Morgan Chase Commercial Mortgage Securities Trust 2015-
SGP, 4.9421%, 1577736 (L44A) v e 383,000 0.1 381,649
JP Morgan Chase Commercial Mortgage Securities Trust 2015-
UES, 3.7417%, 5/9/32 (L44A) ...uinii i e 296,000 - 285,899
LB-UBS Commercial Mortgage Trust 2006-C1, 5.2760%,
L572/41 oo e 103,522 - 102,570
LB-UBS Commercial Mortgage Trust 2007-Cl, 5.4840%,
1572740 e e 288,366 — 290,078
LB-UBS Commercial Mortgage Trust 2007-C7, 6.4490%,
1579745 oo 251,910 — 252,452
LB-UBS Commercial Mortgage Trust, 5.4930%, 15/2/40 ...... 221,503 — 224,774
Santander Drive Auto Receivables Trust 2013-4, 4.6700%,
1571720 (LA4AY .. e e e et e e e 604,000 0.1 610,785
Santander Drive Auto Receivables Trust 2013-A, 4.7100%,
1571721 (LA4AY ..o e e e e 320,000 - 329,030
Santander Drive Auto Receivables Trust 2015-1, 3.2400%,
A574720 oo 342,000 0.1 347,381
Santander Drive Auto Receivables Trust 2015-4, 3.5300%,
LO78/2L oo 585,000 0.1 604,362
Santander Drive Auto Receivables Trust, 2.5200%,
LT79718 o e e 200,000 - 200,958
Starwood Retail Property Trust 2014- STAR, 2.9421Y%,
15711727 (LA4AY e e e 200,000 — 195,796
Starwood Retail Property Trust 2014- STAR, 3.6921%,
15711727 (LA4AY e e e e 670,000 0.1 635,898
Starwood Retail Property Trust 2014- STAR, 4.5921%,
15711727 (LA4AY e e e e 430,000 0.1 402,632
Structured Agency Credit Risk, 2.6533%, 25/3/25............ 540,000 0.1 542,549
Taco Bell Funding LLC, 3.8320%, 25/5/86.......c.ceiiia 608,000 0.1 617,154
Wachovia Bank Commercial Mortgage Trust Series 2007-C30,
5.3830%, A5712/43. . 160,705 — 163,510
Wachovia Bank Commercial Mortgage Trust Series 2007-C31,
5.6600%, I574747 oo 1,197,547 0.2 1,201,278
Wachovia Bank Commercial Mortgage Trust Series 2007-C33,
6.1474%, 1572751 o 628,086 0.1 623,855
Wachovia Bank Commercial Mortgage Trust Series 2007-C34,
6.1407%, A5/5746 oo 198,942 — 197,300
Wells Fargo Commercial Mortgage Trust 2014-TISH, 2.6921%,
1572727 (LA4AY e e 317,000 - 301,895
Wells Fargo Commercial Mortgage Trust 2014-TISH, 3.1921%,
1571727 (LA4AY e 250,000 - 238,350
Wells Fargo Commercial Mortgage Trust 2014-TISH, 3.6921%,
1572727 (LA4AY e 75,000 - 72,153
Wendys Funding LLC, 3.3710%, 15/6/45 (144A).....c.ccevennne. 964,710 0.2 972,986
4.5 31,782,485
............................................. 4.5 31,782,485
(2015 : 38.9%; USD 290,618,618)
BOBENG €0 ittt ittt e e e e e e 126,025 2.4 16,366,867
General DynamiCs COMP....uiitii ittt et e e v e eeaens 24,775 0.5 3,449,671
NOrthrop Grumman COrP. ... ...oi it e e e 33,782 1.1 7,509,063
4.0 27,325,601
MICKOSOTT COMP. ot e e e e e 367,313 2.7 18,795,410
NIKE, INC. — ClaSS B..iieiiiiiie it it e e e e ee 275,661 2.2 15,216,487
General MOTOrS CO...iiiuiriit it e e e e e et ee e eeaaas 301,749 1.2 8,539,497
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v v

Comcast Corp. — ClassS A .o 133,495 1.3 8,702,539
E.l. du Pont de Nemours & CO. ....cooevieeniiiiiiiiie i e 51,047 0.5 3,307,846
Lyondel IBasell Industries N.V. — Class A...........cooviiiininnnns 163,502 1.8 12,167,819

2.3 15,475,665
Automatic Data Processing, INC. .......ccccooviiiiiiiiiiiiii e, 40,252 0.5 3,697,951
Mastercard, InC. — Class A.....ciiiiiii e 191,281 2.4 16,844,205

2.9 20,542,156
Accenture PLC — CHaSS A ..o 40,486 0.7 4,586,659
APPIE, INC. o 124,074 1.7 11,861,474
Kimberly-Clark COrp. ... oot e e e e e e 51,979 1.0 7,146,073
Norwegian Cruise Line Holdings, Ltd..........ccocoiiiiiiiiiiiiiininnns 116,030 0.7 4,622,635
Morgan Stanley...... ..o 157,461 0.6 4,090,837
General EIECErIC CO..iuuirii it e e e e e e e 274,418 1.3 8,638,679
priceline.com, INC. ..o 7,705 1.4 9,618,999
Adobe Systems, INC. ....coiiiiiiiiii 107,336 1.5 10,281,715
Synchrony Financial ... 289,793 1.1 7,325,967
AMEFTCAN EXPIESS €O .niniit it et e et et et e e e e e 78,142 0.7 4,747,908
TD Ameritrade Holding COrp. ..oooiiiiiiiiiiii e e e, 166,745 0.7 4,748,064
CME GroupP, INC. it e e e e e 86,421 1.2 8,417,405
HEFShEY CO. ittt e e e e e e e e 83,615 1.4 9,489,466
KEOGEE 0 ittt e e e e e e 146,564 0.8 5,392,090
Honeywell International, INC. ..., 99,186 1.7 11,537,316
AMGEN, TG e 114,009 2.5 17,346,469
(07=] [T T 070] o o PP 17,896 0.3 1,765,082

2.8 19,111,551
ABBVIEE, INC. . i 220,827 2.0 13,671,400
Bristol-Myers Squibb Co.......covviiiiii i 235,429 2.5 17,315,803
o I Y 0o 28,376 0.3 2,234,610

4.8 33,221,813
ALLErgan PLC.. . et e 29,243 1.0 6,757,765

HMO

ABTENA, INC. i s 37,202 0.7 4,543,480
MEAErONIC PLC .ovtiiit it e e e e e e e e e eeaaas 66,307 0.8 5,753,458
TIME WarNer, INC. oo e e e e eas 74,820 0.8 5,502,263
Blackstone Group L.P. ..o 326,851 1.2 8,020,924
CBRE Group, Inc. — Class A.....oiiii e e 205,116 0.8 5,431,472

163/186



EDINETOOOO
OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)
OOoooooooooooooooooood

REIT

Outfront Media, INC......oooiiiiiiii e e

REIT

MGM Growth Properties LLC ... e

REIT

Colony Financial, INC.......ccoooiiiiiiiii i e
Six Flags Entertainment COrp. ......cooiviiiiiiiiiiiiiiieiiiee e
Home Depot, INC. ..ot e e
Costco Wholesale Corp. ...t e e e
Dollar Tree, INC. .o.iviiviiiiiiii i e e e e
SEArbUCKS COMP. it e e
(U T =Ty ol ] o PP
ALEria Group, INC.....oiiei e
MaEEEl, INC . e e e
United Parcel Service, Inc. — Class B .......c.ccooiiiiiiiiiiiinnnnn.

L1 00 o

(2015 : 29.3%; USD 218,757,751)
Exelis, Inc., 4.2500%,
Southwest Airlines Co., 5.1250%,
Hanesbrands, Inc., 4.6250%,

General Motors Co., 4.8750%,

General Motors Financial Co., Inc., 3.7000%, 9/5/23.....
Schaeffler Finance B.V., 4.2500%, 15/5/21 (144A) ........
ZF North America Capital, Inc., 4.0000%, 29/4/20

G
ZF North America Capital, Inc., 4.5000%, 29/4/22

N
ZF North America Capital, Inc., 4.7500%, 29/4/25

L
Anheuser-Busch InBev Finance, Inc., 2.6500%, 1/2/21.....
Anheuser-Busch InBev Finance, Inc., 3.3000%, 1/2/23.....
Anheuser-Busch InBev Finance, Inc., 3.6500%, 1/2/26.....

Molson Coors Brewing Co., 3.0000%, 15/7/26 .................
Molson Coors Brewing Co., 4.2000%, 15/7/46 .................
SBA Tower Trust, 2.9330%, 15712717 (144A)....covinevnennnnn.
D.R. Horton, Inc., 3.7500%, 173719 oo,
D.R. Horton, Inc., 4.0000%, 15/2/20....cccciiiiiiiiiiiiiiinn
D.R. Horton, Inc., 4.7500%, 1575717 .o
MDC Holdings, Inc., 5.5000%, 1571724 ...
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15/5/724. ...

2710723 oo

() ( )
103,743 0.4 2,507,468
65,470 0.3 1,746,740
231,675 0.5 3,556,211
38,564 0.3 2,234,784
85,890 1.6 10,967,294
73,721 1.7 11,577,146
89,612 1.2 8,445,035
2.9 20,022,181
111,320 0.9 6,358,598
175,544 1.0 7,079,690
231,478 2.3 15,962,723
137,663 0.6 4,307,475
34,327 0.5 3,697,704
198,411 0.7 5,174,559
22,968 2.2 15,896,153
60.2 414,956,948
499,000 0.1 502,054
427,000 0.1 438,681
835,000 0.1 841,263
875,000 0.1 932,898
283,000 - 284,888
0.1 1,217,786
215,000 - 219,031
277,000 - 283,925
146,000 - 148,555
281,000 - 285,740
- 937,251
415,000 0.1 430,816
1,104,000 0.2 1,164,932
708,000 0.1 759,947
523,000 0.1 523,609
208,000 — 209,772
0.5 3,089,076
339,000 - 339,754
482,000 0.1 490,435
90,000 - 93,150
217,000 - 221,942
548,000 0.1 545,260
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Toll Brothers Finance Corp., 4.0000%, 31/12/18 ........... 191,000 - 198,449
Toll Brothers Finance Corp., 4.3750%, 15/4/23.............. 100,000 — 99,000
Toll Brothers Finance Corp., 5.8750%, 15/72/22.............. 174,000 — 188,094
0.2 1,836,330
Owens Corning, 4.2000%, L/12/24......ccooiiiiiii i 255,000 — 267,299
Hanson, Ltd., 6.1250%, 1578716 oo 566,000 0.1 566,708
Martin Marietta Materials, Inc., 4.2500%, 2/7/24 ........ 350,000 0.1 373,412
Vulcan Materials Co., 4.5000%, 1/4/25.......ccciviiiiinn, 687,000 0.1 736,808
Vulcan Materials Co., 7.0000%, 15/6/18 .....oeviiin 419,000 0.1 460,900
Vulcan Materials Co., 7.5000%, 15/6/21 ..o 237,000 — 285,893
0.4 2,423,721
Masco Corp., 3.5000%, 174721 ..o 324,000 — 332,197
TV TV
CCO Holdings LLC / CCO Holdings Capital Corp., 5.2500%,
1573720 o 515,000 0.1 535,219
Charter Communications Operating LLC / Charter
Communications Operating Capital, 4.4640%, 23/7/22 ..... 617,000 0.1 663,972
Time Warner Cable, Inc., 5.8500%, 1/5/17 ....oooiiiill 425,000 0.1 440,039
0.3 1,639,230
Albemarle Corp., 4.1500%, 1712724, 431,000 0.1 452,088
Albemarle Corp., 5.4500%, 1712784, 575,000 0.1 615,321
Ashland, Inc., 3.8750%, 1574718 340,000 0.1 348,075
0.3 1,415,484
CIT Group, Inc., 4.2500%, 1578717 . 1,309,000 0.2 1,336,489
CIT Group, Inc., 5.5000%, 1572719 (144A) ....oooevviinnnn. 387,000 0.1 405,866
0.3 1,742,355
Santander U.K. PLC, 5.0000%, 7/11/23 (144A)....cccenennnn. 1,079,000 0.2 1,111,261
SVB Financial Group, 5.3750%, 1579/20.....ccccvviiiiiiiinnnns 636,000 0.1 710,631
UBM PLC, 5.7500%, 3711720 (L44A) oo 665,000 0.1 720,269
Total System Services, Inc., 3.8000%, 1/74/21 .............. 347,000 0.1 367,787
Total System Services, Inc., 4.8000%, 1/4/26 .............. 967,000 0.2 1,050,613
0.3 1,418,400
Seagate HDD Cayman, 4.7500%, /1725 1,505,000 0.2 1,191,772
Seagate HDD Cayman, 4.8750%, /6727 oo 529,000 0.1 384,517
Seagate HDD Cayman, 5.7500%, 1712734 oo 333,000 — 234,141
0.3 1,810,430
Verisk Analytics, Inc., 4.1250%, 1279722 ...l 390,000 0.1 415,838
Verisk Analytics, Inc., 4.8750%, 1571719 ...l 403,000 0.1 429,943
Verisk Analytics, Inc., 5.5000%, 15/6/45 ......coevinnnn. 681,000 0.1 702,856
Verisk Analytics, Inc., 5.8000%, /5721, 1,163,000 0.2 1,335,329
0.5 2,883,966
Ball Corp., 4.3750%, 15712720, .. 353,000 0.1 371,974
Fidelity National Information Services, Inc., 3.6250%,
15710720 .. et e 330,000 0.1 349,189
Fidelity National Information Services, Inc., 4.5000%,
L5700722. .. 428,000 0.1 474,663
Fidelity National Information Services, Inc., 5.0000%,
15710725, .. e 991,000 0.2 1,127,087
Fidelity National Information Services, Inc., 5.0000%,
157372 o e 146,000 — 152,148
0.4 2,103,087

165/186



EDINETOOOO

OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)
OOoooooooooooooooooood

) )
Life Technologies Corp., 6.0000%, 173/20 ..o 425,000 0.1 480,025
Fresenius Medical Care U.S. Finance Il, Inc., 5.8750%,
BL/1722 (LAAAY e e 306,000 - 336,983
Bank of America Corp., 4.4500%, 3/3/26 ... 970,000 0.1 1,016,551
Bank of America Corp., 5.4200%, 1573717 ..., 200,000 — 205,654
Bank of America Corp., 5.7000%, 2/5/17 oo, 303,000 — 313,723
Bank of America Corp., 5.7500%, 15/8/16......c.cccvviiinnnn 265,000 — 266,266
Bank of America Corp., 6.3000%, 29/12/49 ...l 400,000 0.1 426,000
Bank of America Corp., 8.0000%, 071700 ...oovviviiiiinnnn, 261,000 — 259,695
Citigroup, Inc., 4.4500%, 2979727 ..., 533,000 0.1 550,261
Goldman Sachs Group, Inc., 3.7500%, 25/2/26.................. 697,000 0.1 735,047
Goldman Sachs Group, Inc., 5.6250%, 15/1/17......ccnen 236,000 — 241,234
JP Morgan Chase Capital XXI, 1.5866%, 2/2/37 .o 64,000 — 48,880
JPMorgan Chase & Co., 4.2500%, 1710727 oo, 823,000 0.1 872,714
Morgan Stanley, 2.4500%, 172729 .. 734,000 0.1 748,245
Morgan Stanley, 3.9500%, 2374727 ..o 512,000 0.1 518,919
Morgan Stanley, 4.8750%, /11722 oo 245,000 — 268,656
Morgan Stanley, 5.5500%, 2174717 oo 229,000 — 237,015
Morgan Stanley, 5.5500%, 29712749, ... 644,000 0.1 638,751
Royal Bank of Scotland Group PLC, 6.1000%, 10/6/23 ...... 568,000 0.1 581,731
UBS A.G., 4.7500%, 2275723 e 200,000 — 205,000
0.9 8,134,342
Carlyle Holdings Finance LLC, 3.8750%, 1/2/23 (144A) ... 273,000 — 284,788
General Electric Co., 5.0000%, 297127490 656,000 0.1 696,836
Ipalco Enterprises, Inc., 5.0000%, 1/5/18....ccevvieinnn. 310,000 — 325,500
PPL WEM Holdings PLC, 5.3750%, 1/5/21 (144A) ............... 573,000 0.1 638,707
Southern Co., 2.3500%, /7721, 850,000 0.1 867,878
Southern Co., 2.9500%, /7723, 453,000 0.1 470,304
Southern Co., 3.2500%, /7726, 851,000 0.1 885,798
0.4 3,188,187
Cadence Design Systems, Inc., 4.3750%, 15/10/24............ 1,110,000 0.2 1,148,858
FLIR Systems, Inc., 3.7500%, 179716 621,000 0.1 623,809
Trimble Navigation, Ltd., 4.7500%, 1/12/24.................. 1,225,000 0.2 1,279,166
0.3 1,902,975
Citizens Financial Group, Inc., 4.3000%, 3/12/25 ......... 774,000 0.1 816,243
Ally Financial, Inc., 3.2500%, 5711718 ..o 325,000 — 325,406
Ally Financial, Inc., 8.0000%, 31/12/18...cciiiiiiiin 135,000 — 147,825
— 473,231
Synchrony Financial, 2.6000%, 1571719 i 25,000 - 25,288
Synchrony Financial, 3.0000%, 1578719 755,000 0.1 768,137
0.1 793,425
American Express Co., 6.8000%, 1/9766....c..cccvivieiiiiiinnns 687,000 0.1 687,859
American Express Credit Corp., 2.2500%, 5/5/21 ............ 619,000 0.1 630,405
Discover Financial Services, 3.7500%, 4/3/25 ............... 510,000 0.1 514,712
Discover Financial Services, 3.9500%, 6/11/24............... 582,000 0.1 597,541
0.4 2,430,517
Charles Schwab Corp., 3.0000%, 1073725 ..o, 434,000 0.1 453,661
Charles Schwab Corp., 7.0000%, 8/12/41 ... 589,000 0.1 673,669
E*TRADE Financial Corp., 4.6250%, 15/9/23.....c.ccivinnn . 945,000 0.1 961,538
E*TRADE Financial Corp., 5.3750%, 15711722 ...t 702,000 0.1 744,120
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Lazard Group LLC, 3.7500%, 1372725 ..o 155,000 - 154,364
Lazard Group LLC, 4.2500%, 14711720 708,000 0.1 754,352
Lazard Group LLC, 6.8500%, 1576717 oo 31,000 — 32,426
Raymond James Financial, Inc., 5.6250%, 1/74/24 ............ 1,610,000 0.3 1,843,978
Scottrade Financial Services, Inc., 6.1250%, 11/7/21 ... 203,000 — 218,648
Stifel Financial Corp., 4.2500%, 18/7/24 ..................... 494,000 0.1 507,510
TD Ameritrade Holding Corp., 2.9500%, 174722 ............... 601,000 0.1 626,673
TD Ameritrade Holding Corp., 3.6250%, 174725 ............... 1,118,000 0.2 1,198,953
1.2 8,169,892
AerCap lIreland Capital, Ltd. / AerCap Global Aviation Trust,
4.6250%, 30710720, . i s 275,000 — 286,138
International Lease Finance Corp., 6.7500%, 1/9/16
L 624,000 0.1 627,368
International Lease Finance Corp., 8.7500%, 15/3/17...... 288,000 — 301,185
LeasePlan Corp. N.V., 2.5000%, 16/5/18 (144A)............... 1,252,000 0.2 1,253,058
0.3 2,467,749
Intercontinental Exchange, Inc., 3.7500%, 1/12/25......... 603,000 0.1 653,691
BNP Paribas CP, 0.0000%, L/7716..c i 2,900,000 0.4 2,899,978
Aramark Services, Inc., 4.7500%, 1/6/26....ccccvvviiiiininnn, 119,000 - 116,918
Aramark Services, Inc., 5.1250%, 1571724 ...l 95,000 — 97,138
_ 214,056
Wm Wrigley Jr., Co., 2.4000%, 21/10/18 (144A)............... 1,026,000 0.2 1,046,925
Wm Wrigley Jr., Co., 3.3750%, 21/10/20 (144A)............... 338,000 0.1 360,875
0.3 1,407,800
Sun Merger Sub, Inc., 5.2500%, 1/8/18 (144A) ....coceeenn.t. 96,000 — 97,080
HJ Heinz Co., 2.8000%, 2/7/20 (144A) .oviiieiiiiiiiieieen, 432,000 0.1 449,022
HJ Heinz Co., 3.5000%, 15/7/22 (L44A)...oeiieiiiiiiiae, 369,000 0.1 392,420
Kraft Heinz Foods Co., 3.0000%, 1/6/26 ..o 445,000 0.1 449,575
0.3 1,291,017
Sysco Corp., 2.5000%, 1577721 ... 142,000 — 145,273
Sysco Corp., 3.3000%, 1577726 356,000 0.1 370,112
0.1 515,385
Newell Brands, Inc., 3.1500%, 174721 ...l 186,000 — 193,981
Newell Brands, Inc., 3.8500%, 174723 ... 176,000 — 186,949
Newell Brands, Inc., 4.2000%, 1/4/26 ..........cocoiiiiinn . 1,019,000 0.2 1,105,953
Newell Brands, Inc., 5.0000%, 15711723 ... 289,000 — 303,813
0.2 1,790,696
Thermo Fisher Scientific, Inc., 3.3000%, 1572722 ......... 328,000 — 340,733
Neuberger Berman Group LLC / Neuberger Berman Finance Corp.,
4.8750%, 1574745 (LA4A)....cvieiei i e 747,000 0.1 662,700
Neuberger Berman Group LLC / Neuberger Berman Finance Corp.,
5.8750%, 1573722 (LA4A) ... e e 806,000 0.1 842,270
0.2 1,504,970
CNO Financial Group, Inc., 4.5000%, 30/5/20.......c.ccuun. 167,000 — 173,680
CNO Financial Group, Inc., 5.2500%, 30/5/25.................. 530,000 0.1 548,550
Primerica, Inc., 4.7500%, 15/7/22....cccieiiiiiiii i, 1,063,000 0.2 1,171,669
0.3 1,893,899
Cintas Corp. No 2, 4.3000%, 176721 .o 301,000 — 332,948
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CNH Capital LLC, 3.6250%, 15/4718.....c.coiiiiii i, 387,000 0.1 388,935
AbbVie, Inc., 3.2000%, 14/5726. ...t 917,000 0.1 930,815
Actavis Funding SCS, 3.0000%, 12/3/20......ccoiiiiiiiiins 912,000 0.1 941,375
HMO
Aetna, Inc., 2.4000%, 1576721 ... 390,000 0.1 398,365
Aetna, Inc., 2.8000%, 1576723 ... 282,000 — 288,507
Aetna, Inc., 3.2000%, 1576/26....cc.cieiiiiiiii i, 672,000 0.1 692,808
0.2 1,379,680
HCA, Inc., 3.7500%, 1573719 i 353,000 0.1 366,238
HCA, Inc., 5.2500%, 1576726 ... 55,000 — 57,234
Universal Health Services, Inc., 4.7500%, 1/8/22 ........ 334,000 — 340,553
Universal Health Services, Inc., 5.0000%, 1/6/26 ........ 326,000 — 327,630
0.1 1,091,655
Becton Dickinson and Co., 1.8000%, 15/712/17................. 603,000 0.1 608,145
Zimmer Holdings, Inc., 3.1500%, 174722 ..o 429,000 0.1 440,285
0.2 1,048,430
Alcoa, Inc., 5.1250%, 1710724, ..o 730,000 0.1 731,825
ING U.S., Inc., 5.6500%, 15/5/53 oo 434,000 0.1 409,588
Oceaneering International, Inc., 4.6500%, 15/11/24 ..... 692,000 0.1 670,236
Helmerich & Payne International Drilling Co., 4.6500%,
1573725 e 1,118,000 0.2 1,194,987
Anadarko Petroleum Corp., 4.8500%, 1573721 ................. 94,000 — 99,801
Anadarko Petroleum Corp., 5.5500%, 15/3/26 ........c..e... . 341,000 0.1 377,260
Anadarko Petroleum Corp., 6.3750%, 15/9/17 ..o 22,000 — 23,163
Anadarko Petroleum Corp., 6.6000%, 15/3/46 ................. 284,000 — 344,157
Canadian Natural Resources, Ltd., 5.7000%, 15/5/17 ..... 126,000 — 129,650
Canadian Natural Resources, Ltd., 5.9000%, 1/2/18........ 226,000 — 238,852
Cimarex Energy Co., 4.3750%, /6724, 159,000 - 166,544
Cimarex Energy Co., 5.8750%, 1/5722....coiiiiiiiii 471,000 0.1 493,483
Devon Energy Corp., 2.2500%, 15712718 .. 887,000 0.1 881,265
Devon Energy Corp., 6.3000%, 1571719 i 173,000 — 187,529
Hess Corp., 8.1250%, 1572719 i 172,000 - 191,792
0.3 3,133,496
Cenovus Energy, Inc., 5.7000%, 15/710/719.....ccccvvviniiinnnn, 14,000 — 14,819
ConocoPhillips Co., 4.2000%, 1573721 oo 434,000 0.1 470,404
ConocoPhillips, Co., 4.9500%, 15/3/26......ccciiiiiiinnn . 732,000 0.1 831,622
0.2 1,316,845
Motiva Enterprises LLC, 5.7500%, 15/1/720 (144A)........... 440,000 0.1 480,894
Georgia-Pacific LLC, 3.1630%, 15/11/21 (144A).............. 1,054,000 0.2 1,110,397
Georgia-Pacific LLC, 3.6000%, 1/3/25 (144A).......c..c...... 534,000 0.1 572,190
0.3 1,682,587
Express Scripts Holding Co., 3.4000%, 1/3/27 .............. 526,000 0.1 526,498
Express Scripts Holding Co., 4.5000%, 25/2/26.............. 923,000 0.1 1,016,009
Express Scripts Holding Co., 4.8000%, 15/7/46.............. 319,000 — 319,837
0.2 1,862,344
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El Paso Corp., 6.5000%, 1579720 .. 31,000 — 34,196
El Paso Pipeline Partners Operating Co., LLC, 4.3000%,
L/5724. ... 348,000 0.1 351,552
El Paso Pipeline Partners Operating Co., LLC, 5.0000%,
1700720 o 298,000 — 315,929
Energy Transfer Partners L.P., 4.1500%, 1/10/20........... 325,000 — 330,166
Kinder Morgan Energy Partners L.P., 3.9500%, 1/9/22..... 313,000 — 318,961
Kinder Morgan Energy Partners L.P., 4.1500%, 1/2/24..... 114,000 — 114,765
Phillips 66 Partners L.P., 3.6050%, 15/72/25................. 196,000 — 192,956
Spectra Energy Corp., 4.7500%, 1573724 ... 765,000 0.1 842,097
Western Gas Partners L.P., 5.3750%, 1/6/21 ................. 1,060,000 0.2 1,118,752
0.4 3,619,374
Jones Lang LaSalle, Inc., 4.4000%, 15/711/22................. 707,000 0.1 739,145
Kennedy-Wilson, Inc., 5.8750%, 1/4/24. ... 901,000 0.1 881,854
0.2 1,620,999
Post Apartment Homes L.P., 4.7500%, 15710717 .............. 407,000 0.1 420,288
Berkshire Hathaway, Inc., 2.7500%, 15/3/23 ................. 455,000 0.1 470,541
Berkshire Hathaway, Inc., 3.1250%, 15/3/26 ........c...... .. 351,000 0.1 368,491
0.2 839,032
REIT
American Tower Corp., 3.3000%, 1572721 ..o 668,000 0.1 697,591
American Tower Corp., 3.3750%, 15710/26.......ccevvvnnnn . 945,000 0.1 951,925
American Tower Corp., 3.4500%, 1579721 ..o 56,000 — 58,357
American Tower Corp., 3.5000%, 31/1/23 o 100,000 — 103,627
American Tower Corp., 4.4000%, 15/2/26 ......ccciviiiiinnn 367,000 0.1 399,221
American Tower Trust I, 1.5510%, 15/3/18 (144A)........... 595,000 0.1 596,510
Crown Castle International Corp., 4.8750%, 1574722 ..... 842,000 0.1 926,789
Crown Castle International Corp., 5.2500%, 1571723 ..... 445,000 0.1 500,985
0.6 4,235,005
REIT
Senior Housing Properties Trust, 6.7500%, 15/12/21 ..... 220,000 — 249,429
Senior Housing Properties Trust, 6.7500%, 15/4/20........ 199,000 — 219,095
— 468,524
REIT
Alexandria Real Estate Equities, Inc., 2.7500%,
L571720 oo 517,000 0.1 521,958
Alexandria Real Estate Equities, Inc., 4.5000%,
3077729 .o 473,000 0.1 492,857
Alexandria Real Estate Equities, Inc., 4.6000%,
LIA122. ... e 870,000 0.1 942,312
Reckson Operating Partnership L.P., 5.0000%,
1578708 o 472,000 0.1 495,252
Reckson Operating Partnership L.P., 7.7500%,
1573720 oo 932,000 0.2 1,090,443
0.6 3,542,822
CVS Health Corp., 2.8000%, 2077720 ..o 1,097,000 0.2 1,143,343
CVS Health Corp., 4.7500%, 1712722 oo 395,000 0.1 451,784
CVS Health Corp., 5.0000%, 1/12/24 ..o 510,000 0.1 597,922
Walgreens Boots Alliance, Inc., 2.6000%, 1/6/21........... 171,000 — 174,387
Walgreens Boots Alliance, Inc., 3.1000%, 1/6/23........... 108,000 — 110,166
Walgreens Boots Alliance, Inc., 3.4500%, 1/6/26........... 441,000 0.1 453,632
Walgreens Boots Alliance, Inc., 4.6500%, 1/6/46........... 76,000 — 81,389
0.5 3,012,623
1011778 BC ULC / New Red Finance, Inc., 4.6250%,
1571722 (LA4A) ..o e e 734,000 0.1 741,340
Brinker International, Inc., 3.8750%, 15/5/23.............. 853,000 0.1 866,812
0.2 1,608,152
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TSMC Global, Ltd., 1.6250%, 3/4/18 (L44A)....coviieannn. 1,687,000 0.2 1,692,304
Goldman Sachs Capital 1, 6.3450%, 1572/34..................... 1,119,000 0.2 1,318,700
Murray Street Investment Trust I, 4.6470%, 9/3/17......... 369,000 0.1 378,211
0.3 1,696,911
Reliance Steel & Aluminum Co., 4.5000%, 15/4/23............ 534,000 0.1 546,695
Wells Fargo & Co., 3.0000%, 22/4726.....c.ccoiiiiiiiiiiiii 228,000 — 232,707
Wells Fargo & Co., 5.8750%, 3076717 ..o 415,000 0.1 443,013
0.1 675,720
BellSouth LLC, 4.4000%, 2674717 . .., 1,562,000 0.2 1,601,603

Penske Truck Leasing Co., L.P. / PTL Finance Corp., 2.5000%,
1576719 (LA4A) et e e e e 432,000 0.1 437,006

Penske Truck Leasing Co., L.P. / PTL Finance Corp., 3.3750%,
1573718 (LA4A) et e e e e 659,000 0.1 675,395

Penske Truck Leasing Co., L.P. / PTL Finance Corp., 4.2500%,
1771723 (LA4A) ... e e e e 366,000 0.1 383,785

Penske Truck Leasing Co., L.P. / PTL Finance Corp., 4.8750%,
1177722 (LA4A) ....eee e e e e e 66,000 — 72,070
0.3 1,568,256
................................................................................. 16.8 116,830,803

(2015 : 16.7%; USD 124,595,047)
1.1250%, 2872721 .o s 2,113,000 0.3 2,127,939
1.1250%, 3076721 oo s 1,718,000 0.3 1,727,059
1.2500%, B1/3721 oo s 10,355,000 1.5 10,475,947
1.6250%, 1572726 ..o 728,000 0.1 736,218
1.6250%, A5/5726 oo 6,476,000 0.9 6,555,435
1.7500%, 1575723 o 786,000 0.1 810,992
2.0000%, A572725 oo 368,000 0.1 385,099
2.0000%, 1578725 oo s 3,150,000 0.5 3,293,719
2.1250%, 3079721 oo s 1,939,000 0.3 2,043,789
2.1250%, BI/12/20..c e s 2,689,000 0.4 2,835,424
2.2500%, 15710725 .. 6,609,000 1.0 7,051,235
2.5000%, A572785 ..o 413,000 0.1 430,125
2.5000%, I572786 ..o 830,000 0.1 864,302
2.5000%, A5/5724 ... 2,111,000 0.3 2,293,321
2.5000%, I5/5786 ..o 2,040,000 0.3 2,125,902
2.5000%, 1578723 o 2,913,000 0.5 3,156,282
2.7500%, 157010723 e 3,669,000 0.6 4,045,216
2.8750%, A578745 oo 1,071,000 0.2 1,202,658
3.0000%, A5/10745. .. e 3,885,000 0.6 4,467,295
3.0000%, 1575745 ..o s 614,000 0.1 705,980
3.3750%, A5/5784 ... 503,000 0.1 620,095
3.6250%, I572/84 ... 582,000 0.1 750,621
3.7500%, A5710743. .. e 2,132,000 0.4 2,813,658
8.9 61,518,311
..................................................................... 8.9 61,518,311
(2015 : 6.7%; USD 52,133,127)
Fannie Mae Pool

3.5000%, L1743 e 578,482 0.1 616,774
3.5000%, LIA/4A. ... 1,447,081 0.3 1,555,729
3.5000%, 1710729 oo 34,655 — 36,771
3.5000%, 172743 e 2,424,315 0.4 2,584,432
3.5000%, L2745, .o 1,038,788 0.2 1,107,667
3.5000%, LIAJ4A. ... 521,250 0.1 558,048
3.5000%, L5784 ... 1,498,566 0.3 1,608,769
3.5000%, LITIA2. .. e 307,814 0.1 329,624
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4.0000%, L71L742 .o s 325,028 0.1 352,549
4.0000%, L712742 ..o s 247,822 — 271,305
4.0000%, L2784 ... e 545,112 0.1 591,591
4.0000%, L/4734. ... s 290,413 — 315,862
4.0000%, 176729 . s 125,728 — 134,303
4.0000%, 176782 ... s 475,616 0.1 516,127
4.0000%, L/6784. ... o 691,391 0.1 750,265
4.0000%, L/TA2. ... s 92,702 — 100,541
4.0000%, LIT/A3. e e 1,011,434 0.2 1,097,544
4.0000%, L/TI4....... e e s 1,319,521 0.2 1,450,279
4.0000%, L7842 ... s 218,570 — 237,113
4.0000%, /8743 e 832,363 0.1 903,078
4.0000%, L7844 .. ... o s 1,145,615 0.2 1,259,288
4.0000%, 179729 . s 255,055 — 271,124
4.0000%, 179782 ... s 714,573 0.1 775,251
4.0000%, 179743 .o 205,875 — 223,145
4.0000%, 179745, ... s 1,978,313 0.3 2,161,732
4.5000%, L1742 e 78,204 — 85,771
4.5000%, 1710740 oot e e s 68,666 — 75,318
4.5000%, L710744 ..o s 1,031,133 0.2 1,158,193
4.5000%, 1710745 oo 1,403,318 0.2 1,573,683
4.5000%, 172743 .. 1,303,327 0.2 1,429,432
4.5000%, 173743 460,099 0.1 515,730
4_.5000%, 173785, ... s 664,313 0.1 744,754
4.5000%, L/S784 . ... 1,946,584 0.3 2,184,633
4.5000%, /5785, .. .. s 548,185 0.1 616,780
4.5000%, LIBSA2. ..o e 100,090 — 111,640
4.5000%, L6745, ..o e s 316,247 0.1 353,385
4.5000%, L7841 e s 260,356 — 285,546
4.5000%, LI8IAA. .. ..o 858,506 0.1 963,914
5.0000%, 171730 e 80,552 — 89,441
5.0000%, 1710740 oo e s 121,116 — 137,002
5.0000%, L/5741. .. s 356,609 0.1 397,577
5.0000%, LIT/BA. ... e e s 766,775 0.1 870,987
5.0000%, 79729 ... s 193,717 — 215,138
5.5000%, L71725. . e 70,438 — 75,866
5.5000%, 1712739 oo s 334,897 0.1 378,571
5.5000%, A £ 354,194 0.1 401,042
5.5000%, L2741 .. o s 158,090 — 182,126
5.5000%, 172782 ... s 1,501,429 0.3 1,696,931
5.5000%, 173780 .. e 278,110 — 319,548
5.5000%, L74780... ... s 783,500 0.1 886,268
5.5000%, L/5780. ... 244,195 — 276,235
5.5000%, L6741 .. o e s 749,591 0.2 853,050
5.5000%, 0 42,398 — 47,961
6.0000%, 1710735 o 224,545 — 258,715
6.0000%, 1710738 oo s 170,043 — 194,350
6.0000%, 1712735 oo s 256,581 — 295,941
6.0000%, 1727 3T e s 42,557 — 49,838
6.0000%, 179737 s 161,286 — 177,909
7.0000%, 172739 s 65,474 — 80,585

5.4 37,792,771

Freddie Mac Giant
4.0000%, L7844 .. ... o s 267,886 — 293,580
Freddie Mac Gold Pool

3.5000%, L72784. ... s 403,789 0.1 430,339
3.5000%, /7729 ..o e s 316,015 — 335,213
4_.5000%, L/5784. .. ... o s 386,818 0.1 429,817
4.5000%, L/6/45. . e 552,681 0.1 621,803
4.5000%, LIU/BA. ... e e e 1,262,568 0.2 1,418,985
5.0000%, 176720 e 64,660 — 67,998
5.5000%, 1710736 oo 145,473 — 165,412
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5.5000%, 1712728 oo 172,937 — 192,605
5.5000%, L/5780. ..o 247,712 — 276,375
5.5000%, L7841 .. . 675,633 0.1 780,087
5.5000%, L7080 ..o 115,557 — 128,787
6.0000%, L4780 .. .. s 741,578 0.1 871,817
0.7 5,719,238
Ginnie Mae 1 Pool
3.5000%, 20/5742 ..o s 151,232 — 162,069
4.0000%, 1574745 .o 222,897 — 244,065
4.5000%, A5/5784 ... 291,183 0.1 325,285
4_.5000%, 577741 oo 290,216 0.1 333,504
4.5000%, I5/8741 oo 613,332 0.2 689,437
4_.5000%, 20700740, ... . s 409,581 0.1 440,404
4.9000%, 15710734, ..o 314,106 0.1 364,553
5.0000%, 5717480 o 77,227 — 86,571
5.0000%, 15710739 .. 141,623 — 159,566
5.0000%, 15710739 .. 232,429 — 260,455
5.0000%, 15711743 . 447,088 0.1 511,649
5.0000%, 5727481 oo 256,270 — 288,189
5.0000%, 1574741 ..o 93,184 — 104,209
5.0000%, 1575740 oo s 111,965 — 126,888
5.0000%, 575741 oo 96,613 — 109,408
5.0000%, A576744 ..o s 612,195 0.2 696,605
5.0000%, 1577740 .o 318,089 0.1 356,358
5.0000%, 1579741 oo 63,797 — 73,673
5.5000%, 15710739 .. it 247,879 — 288,039
5.5000%, 1573736 oo 154,136 — 176,584
5.5000%, 1578739 o 863,713 0.2 1,011,629
5.5000%, 1579735 oo 34,892 — 40,632
5.5000%, 2071742 ..o s 152,367 — 169,737
5.5000%, 20700737 e s 170,755 — 194,429
5.5000%, 20/5742 ..o s 205,477 - 228,161
5.5000%, 2077742 ..o s 284,143 0.1 312,980
6.0000%, 2071739 o s 58,695 — 67,033
6.0000%, 2071742 o.oee 74,422 — 85,669
6.0000%, 20710734, .. s 140,499 — 165,625
6.0000%, 20710742 ... .o s 55,925 — 64,518
6.0000%, 20712740, ... s 69,171 — 80,019
6.0000%, 2072742 ... s 58,473 — 67,351
6.0000%, 2072743 ..o s 78,997 — 91,643
6.0000%, 2073742 ..o 53,650 - 62,021
6.0000%, 2078742 ... s 201,429 — 233,228
6.0000%, 2075742 ... s 84,415 — 96,491
6.0000%, 2077742 oo 57,697 — 66,731
6.0000%, 2078742 ... s 64,129 — 74,120
6.0000%, 2079742 ..o s 138,885 — 160,673
1.3 9,070,201
Ginnie Mae 11 Pool
3.5000%, 2079744 ... s 426,515 0.2 457,165
5.0000%, 20712744, .......c. i e 258,273 — 294,211
7.0000%, 2075739 i 32,713 - 40,323
0.2 791,699
Ginnie Mae Pool
5.1000%, 1571732 oo 290,293 0.1 336,736
Multiple Pool
4.0000%, L5743 e 720,586 0.2 781,742
.................................................................. 7.9 54,785,967
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Citigroup Capital XIHI, 7.0084% .......ccoovveniiiiiiiiiiiiiiinenee e, 43,175 0.2 1,125,573
Morgan Stanley, 6.8750% ........c.cceoiiieiiiie i e 21,050 0.1 604,977
Morgan Stanley, 7.1250% .......c.ccoiiiuieiiiie i e e e 15,930 0.1 472,643
0.4 2,203,193
General Electric Capital Corp., 4.7000% .......covvvviveeininennnnn. 3,000 — 79,530
Discover Financial Services, 6.5000%..........cccoevvviuiiniiniinnnnnnn. 29,675 0.1 784,607
Wells Fargo & Co., 6.6250%..........ccuueiiuiuiieiie i, 11,950 0.1 355,632
........................................................................... 0.6 3,422,962

(2015 : 1.0%; USD 7,373,022)

TV TV

Charter Communications Operating LLC, 2.2500%, 3/1/21... 284,000 — 282,154

Charter Communications Operating LLC, 2.7500%,
2711723 .o s 1,094,000 0.2 1,094,000
0.2 1,376,154
T-Mobile USA, Inc., 2.7500%, /11722 .o, 572,000 0.1 573,522
DaVita HealthCare Partners, Inc., 2.7500%, 24/6/21 ...... 228,000 — 228,285
Avago Technologies (Cayman), Ltd., 3.5000%, 1/72/23 ...... 715,000 0.1 715,336
Aramark Services, Inc., 2.5000%, 779719, 422,170 0.1 422,170
Hilton Worldwide Finance LLC, 3.0000%, 26/10/20............ 573,000 0.1 573,000
Tribune Media Co., 3.0000%, 27712720 ..o 335,450 — 334,192
HCA, Inc., 2.7500%, 175718 e 573,000 0.1 573,132
IMS Health, Inc., 2.7500%, 1773721 o, 668,360 0.1 661,676
Nielsen Finance LLC, 3.0000%, 1574/21..........c.ciiiiin . 75,000 — 75,094
Samsonite International S.A., 2.7500%, 1274721 ............ 285,000 — 284,763
YUM! Brands, Inc., 2.7500%, 16/6/23 ... 69,000 — 69,000
Level 3 Financing, Inc., 2.7500%, 31/5/22....c.iviiiin, 570,000 0.1 567,435
Maxim Crane Works L.P., 9.2500%, 26/11/18......c.ccccinn 732,743 0.1 727,856
............................................................ 1.0 7,181,615
..................................................................... 99.9 690,479,091
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2016 30
( ) ( )
Citibank

AUD 101,951 uUsb 75,692 75,971 2016 15 279
AUD 111,334 usb 82,836 82,962 2016 15 126
AUD 278 usb 206 208 2016 15 1
AUD 302 Usb 224 225 2016 15 1

AUD 330 Usb 246 246 2016 15 —
AUD 622 usb 460 463 2016 15 3
AUD 675 usb 501 503 2016 15 2
AUD 737 usb 549 549 2016 15 1
AUD 96,814 usb 71,661 72,143 2016 15 482
CAD 100,808 usb 77,553 78,044 2016 15 490
CAD 111,208 usb 85,902 86,095 2016 15 193
CAD 224,162 usb 172,643 173,541 2016 15 898
CAD 238,071 usb 183,151 184,309 2016 15 1,158
CAD 262,582 usb 202,830 203,285 2016 15 456
CAD 96,991 usb 74,700 75,089 2016 15 389
EUR 13,489 Usb 14,863 14,976 2016 15 112
EUR 17,289 Usb 19,140 19,194 2016 15 54
EUR 236,046 usb 261,314 262,056 2016 15 741
EUR 3,756 Usb 4,164 4,170 2016 15 6
EUR 31,898 Usb 35,312 35,413 2016 15 100
EUR 49,222 usb 54,491 54,646 2016 15 155
EUR 5,375 usb 5,959 5,967 2016 15 8
EUR 502,023 Usb 555,765 557,342 2016 15 1,577
EUR 6,974 usb 7,741 7,743 2016 15 2
usb 13,974 EUR 12,262 (13,613) 2016 15 361
usD 153,254 AUD 201,650 (150,261) 2016 15 2,993
usb 17,068 EUR 14,976 (16,627) 2016 15 441
usb 290,325 CAD 370,729 (287,011) 2016 15 3,315
usD 32,014 EUR 28,835 (32,012) 2016 15 2
usb 350,043 EUR 307,150 (341,000) 2016 15 9,043
usb 54,559 EUR 47,874 (53,150) 2016 15 1,409

usD 6,560 EUR 5,908 (6,559) 2016 15 —
usD 73,277 AUD 98,195 (73,171) 2016 15 105
usb 74 CNH 485 (73) 2016 15 1
USD 77,353 EUR 69,670 (77,347) 2016 15 5
24,909
690,504,000
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2016 30
. )
Citibank

AUD 10,819,159 Usb 8,193,977 8,062,080 2016 15 (131,894)
AUD 31,060 usb 23,524 23,145 2016 15 (379
AUD 69,388 usb 52,552 51,706 2016 15 (846)
CAD 10,765,182 usb 8,438,674 8,334,178 2016 15 (104,496)
CAD 24,489,224 uUsb 19,196,755 18,959,043 2016 15 (237,712)
CAD 700 usb 545 542 2016 15 (©)
CNH 3,199 usb 482 480 2016 15 )
CNH 5,020 usb 754 753 2016 15 (€H)
CNH 513,266 usb 77,822 76,979 2016 15 (843)
EUR 1,000 usb 1,131 1,110 2016 15 21)
EUR 1,892,146 uUsb 2,149,567 2,100,644 2016 15 (48,923)
EUR 16,433 Usb 18,325 18,244 2016 15 (82)
EUR 19,225 usb 21,406 21,343 2016 15 (63)
EUR 219,248 usb 244,496 243,407 2016 15 (1,089)
EUR 24,527,480 usb 27,864,370 27,230,187 2016 15 (634,183)
EUR 262,368 usb 292,134 291,279 2016 15 (855)
EUR 27,672 usb 31,303 30,722 2016 15 (582)
EUR 29,319 usb 32,696 32,550 2016 15 (146)
EUR 3,345,464 usb 3,800,605 3,714,104 2016 15 (86,500)
EUR 35,270 usb 39,271 39,156 2016 15 (115)
EUR 44,826 usb 49,988 49,766 2016 15 (223)
EUR 463,871 Usb 517,290 514,985 2016 15 (2,305)
EUR 5,159,464 usb 5,861,394 5,727,991 2016 15 (133,403)
EUR 52,910,510 uUsb 60,108,826 58,740,772 2016 15 (1,368,054)
EUR 54,609 usb 60,804 60,626 2016 15 (178)
EUR 558,042 usb 621,352 619,533 2016 15 (1,819
usb 1,049 AUD 1,415 (1,055) 2016 15 )
usD 1,198,223 EUR 1,086,626 (1,206,358) 2016 15 (8,136)
usb 1,560 CNH 10,420 (1,563) 2016 15 (©)
usb 10,844 EUR 9,782 (10,859) 2016 15 (15)
usD 117,445 EUR 106,506 (118,242) 2016 15 (797)
usp 160,552 AUD 216,552 (161,368) 2016 15 (816)
usb 163,324 CAD 212,599 (164,589) 2016 15 (1,265)
usD 17,964 EUR 16,303 (18,099) 2016 15 (135)
usb 18,982 EUR 17,122 (19,009) 2016 15 @7
usb 2,727 AUD 3,696 (2,754) 2016 15 @n
usD 203,837 CAD 264,650 (204,886) 2016 15 (1,049)
usb 22,768 EUR 20,556 (22,821) 2016 15 (53)
usb 250 AUD 338 (252) 2016 15 @
usD 26,762 AUD 36,457 (27,167) 2016 15 (405)
usb 29,249 EUR 26,545 (29,469) 2016 15 (221)
usb 300,949 EUR 271,708 (301,647) 2016 15 (698)
usD 384,100 CAD 499,981 (387,075) 2016 15 (2,975)
usp 41,088 EUR 37,096 (41,184) 2016 15 (95)
usb 43,199 EUR 39,175 (43,492) 2016 15 (293)
USD 470 AUD 633 (472) 2016 15 [®)
usp 559 AUD 756 (563) 2016 15 0
usb 559,191 EUR 507,110 (562,987) 2016 15 (@3,797)
usD 56,479 EUR 51,257 (56,905) 2016 15 (426)
usb 62,809 EUR 56,592 (62,828) 2016 15 (18)
usb 63,728 EUR 57,536 (63,876) 2016 15 (148)
usD 647,591 EUR 584,669 (649,093) 2016 15 (1,502)
usp 75,352 EUR 67,892 (75,373) 2016 15 22)
usb 75,937 EUR 68,865 (76,453) 2016 15 (516)
usD 801 CNH 5,354 (803) 2016 15 @)
usp 84,795 AUD 114,612 (85,406) 2016 15 (611)
USD 87,152 CAD 113,153 (87,601) 2016 15 (449)

(2,779,231)

(2,779,231)
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() ( )
(2015 : 94.2%; 252,711,571)

Lamar Advertising CO. ....coviiiiiii i e e 21,850 0.8 1,448,655
Omnicom Group, INC. .ot e 16,203 0.7 1,320,382
United Technologies COrp. ..o 24,082 1.4 2,469,609
Check Point Software Technologies, Ltd. ..........cccooviiiiiiinnnen. 32,336 1.4 2,576,532
MICIOSOTT COMP. oo e e e 63,523 1.8 3,250,472

3.2 5,827,004
Standard Motor Products, INC. .....c.ccoviiiiiiiiiiiiiiee e eeens 42,323 0.9 1,683,609
Fifth Third BanCorp.......cooii i 155,985 1.5 2,743,776
PepSiCO, INC. oo 28,834 1.7 3,054,674
Simpson Manufacturing Co., INC. ... e, 40,420 0.9 1,615,587
Westlake Chemical COrp. ..ooiviiiiii i e e e 20,460 0.5 878,143
Umpqua Holdings COrpP. ooiuiniiiiiie i e e e 111,893 1.0 1,730,985
ZI0NS BanCorporation. .......c.coiiieiiieeiniee e e e e e e 43,298 0.6 1,088,079

1.6 2,819,064
Accenture PLC — Class A. ..o e e 10,199 0.6 1,155,445
Procter & Gamble Co.....cooiiiniii i 52,855 2.5 4,475,233
Patterson CoS, INC. ..ot e e e 33,494 0.9 1,604,028
CIEIGroup, INC. i e e e e 27,385 0.7 1,160,850
JP Morgan Chase & CO. c..uiiiiiie it e e e e e 29,460 1.0 1,830,644

1.7 2,991,494
Ally Financial, INC.... ..o e, 69,889 0.7 1,193,005
Trinity Industries, INC........cooiiiiiiiiiiiii i e e 45,654 0.5 847,795
ALLTANT ENergy COMP. ...ttt e e e 54,002 1.2 2,143,879
Edison International...........c.oooiiiiiiiiiii i, 25,265 1.1 1,962,333
(=] (o] 0o o T PPN 84,322 1.7 3,065,948
o TR o o P 28,878 0.6 1,090,145

4.6 8,262,305
Generac HOlAINGS, INC....oiiiiiii e e e 38,496 0.8 1,345,820
SYNOPSYS, INC. ittt e e e 80,390 2.4 4,347,491
(0] =Tt [ 6o ] o o PPN 98,505 2.3 4,031,810
Cedar Fair L.P ... e 51,994 1.7 3,006,293
Citizens Financial Group, INC.........cooiiiiiiiiiiii e, 130,893 1.5 2,615,242
Donaldson Co., INC. .ottt e e 29,805 0.6 1,024,100
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Discover Financial SErvICES .......ccooiiiiiiiiiiiiiiii e, 28,838 0.9 1,545,428
Raymond James Financial, INC. ..., 20,006 0.6 986,296
SOUTWEST GAS COMP . ittt ittt et et e e e e e e eeeens 34,832 1.5 2,741,627
Honeywell International, INC.............ccooiiiiii i, 19,539 1.3 2,272,776
F5 NetworKSs, INC. oot e e e 14,662 0.9 1,669,122
INVESCO., LEd. ..o 27,044 0.4 690,704
UNTFIrst Corp. /MA . e 27,637 1.8 3,198,154
ABBVEE, INC. . 17,290 0.6 1,070,424
JOhNSON & JONNSON ....ini i e e e e e e 54,088 3.7 6,560,873
MErCK & CO., INC. et e e e e e e e e e eas 55,833 1.8 3,216,539
PEIZEr, INC. . 103,944 2.1 3,659,868

8.2 14,507,704
Teva Pharmaceutical Industries, Ltd. (ADR)........c.ccoviiiiiennnnn. 38,874 1.1 1,952,641
AMErisourceBergen CoMP. .o e e e e e 26,668 1.2 2,115,306
Laboratory Corp. of America Holdings..............coooviiiiiiinnnn . 35,412 2.6 4,613,121
Zimmer HOlAiINgS, INC. .o 11,970 0.8 1,440,949
I 101G T O o T 28,211 0.5 864,949
American International Group, INC........cccooiiiiiiiiiiii i, 60,244 1.8 3,186,305
XL Group PLC. ..t e e e e e 52,911 1.0 1,762,465

2.8 4,948,770
WalT DISNEY CO. iviviii it e e e e e e e e 17,682 1.0 1,729,653
Waste Connections, INC. ..ot e 30,796 1.2 2,225,190
Schlumberger, Ltd. ... e e 30,806 1.4 2,436,138
Anadarko Petroleum Corp.......cooiiiiiiiiiiiii i e e 51,631 1.5 2,749,351
Occidental Petroleum Corp........cooiiiiiiiiie i e e 28,157 1.2 2,127,543

2.7 4,876,894
EXXON MODTT COrp. oo e 16,454 0.9 1,542,398
Royal Dutch Shell PLC (ADR) ...uiiiiriiiiiii et eiieieeeee et e e 49,724 1.5 2,745,759

2.4 4,288,157
(2o] N}V o] 11 o Y=T G 0o] o o PP 74,648 1.0 1,774,383
Magellan Midstream Partners L.P........ccccooiiiiiiiiiiiiiiini e, 29,805 1.3 2,265,180
Compass Minerals International, Inc.................ocooiii i, 44,722 1.9 3,317,925
Berkshire Hathaway, Inc — Class B........coooiiiiiiiiiiiiiiiie, 22,931 1.9 3,320,179

REIT

AvalonBay Communities, INC. .......ccoiiiiiiiiiiiiii e, 6,961 0.7 1,255,695
Post Properties, INC. ......coiiiiiiiiii i 28,620 1.0 1,747,251

1.7 3,002,946

REIT

POEIAtCh COrP. . e 32,787 0.6 1,118,037

177/186



EDINETOOOO
OO000O00o0oOO00o0DO000DOo00oo0ononOOE4972)
OOoooooooooooooooooood

() ( )

REIT
Healthcare Trust of America, INC. .........cooviiiiiiii i, 36,472 0.7 1,179,504

REIT
LaSalle Hotel Properties..........cooiuiiiiiiiiiiiiiiii e 30,355 0.4 715,771

REIT
Sun CommUNITEES., INC.uiriii i e e s 8,125 0.3 622,700

REIT
Alexandria Real Estate Equities, Inc. ............cooiviiiinennnnn. 11,808 0.7 1,222,364
Boston Properties, INC. ....oooiiiiiiii i 6,578 0.5 867,638
Equity Commonwealth .............cooiiiiiiiiii 27,736 0.5 807,950
1.7 2,897,952

REIT
Extra Space Storage, INC. ....cooooiiiiiii i e 9,985 0.5 924,012

REIT
EastGroup Properties, INC.........o.coiiiiiiiiiiiiiiiii e 11,700 0.5 806,364
Caseyis General Stores, INC........cocooiiiiiiiiiiiiiie i e 33,702 2.5 4,432,150
Williams-Sonoma, INC. ....ccoiiiiiiiiii e 13,692 0.4 713,764
Analog DeviceS, INC.....cocoiiiii i e 19,461 0.6 1,102,271
PNC Financial Services Group, INC.........cocoociiiiiiiiiiiiiiiinnnnnns 20,541 0.9 1,671,832
U S, BaNCOI . i e 53,490 1.2 2,157,252
Wells Fargo & CO. o e e 84,066 2.2 3,978,844
4.3 7,807,928
0215 010 ] o P 17,700 0.5 963,588
[T )V o] g o PPN 21,397 0.7 1,334,959
015G 01 ' o 109,274 1.6 2,849,866
Union Pacific COrpP. .oiiieiiriiii i e e e 18,187 0.9 1,586,816
2.5 4,436,682
Alphabet, INC..... ... e e 4,150 1.6 2,919,650
........................................................................... 92.9 165,520,088

(2015 )

BNP Paribas CP, 0.0000%, /7716, .0 12,900,000 7.2 12,899,903
................................................................................. 7.2 12,899,903
..................................................................... 100.1 178,419,991
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2016 30
( ) ( )
Citibank
EUR 1,387 usb 1,535 1,539 2016 15 4
EUR 216,739 usb 239,941 240,622 2016 15 681
EUR 38,693 usb 42,835 42,956 2016 15 122
EUR 4,999 usb 5,549 5,550 2016 15 2
EUR 508 Usb 562 564 2016 15 2
usD 113,739 EUR 100,546 (111,627) 2016 15 2,112
usb 28,074 EUR 25,286 (28,072) 2016 15 2
usD 5,288 EUR 4,674 (5,189) 2016 15 98
usb 5,479 EUR 4,808 (5,337) 2016 15 142
Usb 9,862 EUR 8,653 (9,607) 2016 15 255
3,420
178,423,411
2016 30
( ) ( )
Citibank
EUR 1,477 Usb 1,647 1,640 2016 15 @)
EUR 1,764 usb 1,964 1,958 2016 15 (6)
EUR 110,732 usb 125,797 122,934 2016 15 (2,863)
EUR 16,048,086 Usb 18,231,380 17,816,441 2016 15 (414,941)
EUR 2,839,897 Usb 3,226,257 3,152,829 2016 15 (73,428)
EUR 213,902 usb 238,535 237,473 2016 15 (1,063)
EUR 275,607 Usb 306,874 305,976 2016 15 (898)
EUR 3,000 usb 3,394 3,331 2016 15 (63)
EUR 37,300 usb 42,374 41,410 2016 15 (964)
EUR 38,347 Usb 42,763 42,572 2016 15 (191)
EUR 49,190 Usb 54,770 54,610 2016 15 (160)
EUR 504 usb 562 559 2016 15 3)
EUR 646 Usb 719 717 2016 15 )
usD 1,485 EUR 1,347 (1,495) 2016 15 (10)
usD 1,551 EUR 1,408 (1,563) 2016 15 (12)
usb 113,213 EUR 102,669 (113,982) 2016 15 (769)
usb 2,226 EUR 2,010 (2,231) 2016 15 )
usb 345,842 EUR 312,239 (346,644) 2016 15 (802)
usD 4,068 EUR 3,689 (4,096) 2016 15 (28)
usb 438 EUR 397 (441) 2016 15 (6)
usb 61,471 EUR 55,498 (61,614) 2016 15 (143)
usb 635,095 EUR 575,945 (639,407) 2016 15 (4,312)
UsD 806 EUR 728 (808) 2016 15 (&)
(500,675)
(500,675)
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() ( )
(2015 : 97.7%; USD 356,778,463)
MICKOSOTT COMP . e e e e e e 336,835 5.8 17,235,847
NETSUTTE, TNC. ..t e e e 96,814 2.4 7,048,059
SalesTorce.Com, INC. ..o e e e e 143,070 3.8 11,361,189
12.0 35,645,095
NIKE, INC. — ClaSS B....ooiiiiiiiiiiee e e e e 233,013 4.3 12,862,318
LyondelIBasell Industries N.V.— ClasSA............ccoveiiiiiiiinnn.e. 151,655 3.8 11,286,165
PACWEST BanCOID . .. ittt e e e e e e 203,425 2.7 8,092,247
Mastercard, InC. — Class A....ouiiiriiiiiii s 160,453 4.7 14,129,491
Norwegian Cruise Line Holdings, Ltd..............oooiiiiiiiiiinnn .. 157,484 2.1 6,274,163
Morgan Stanley...... ..o 172,114 1.5 4,471,522
E
AMAZON.COM, INC . it e e e e e e, 23,118 5.5 16,543,703
E
Ctrip.com International, Ltd. (ADR) ....ccooiviiiiiiiiiiiiiiie e, 104,810 1.4 4,318,172
priceline.com, INC. ..o 8,990 3.8 11,223,206
5.2 15,541,378
Amphenol Corp. — ClasS A...oniiiine e 104,959 2.0 6,017,299
Adobe Systems, INC. ...ciiiiii i 68,892 2.2 6,599,165
Activision Blizzard, INC. ... 159,408 2.1 6,317,339
E*TRADE Financial Corp. .......coiiiiiiiiiiii e 256,032 2.0 6,014,192
KEOGEE L0 ittt e e e e e e e 314,388 3.9 11,566,335
Facebook, INC.....cooiiii i 116,335 4.4 13,294,764
(01-Y [ =TT 070} o o 108,285 3.6 10,680,150
Regeneron Pharmaceuticals, INC. ..., 17,178 2.0 5,999,073
5.6 16,679,223
ABBVIEE, INC. . i 207,041 4.3 12,817,908
Bristol-Myers Squibb Co.......covviiiiii i 66,923 1.6 4,922,187
5.9 17,740,095
ABLTErgan PLC... ... et e e e e e e 36,407 2.8 8,413,294
PhEBEIPS 66 ooonieiiie i e e e e e e e e 63,740 1.7 5,057,132
Blackstone Group L.P.......oiiiiii e 385,743 3.2 9,466,133
CBRE Group, Inc. — Class A....oiiii e e 126,263 1.1 3,343,444
REIT
Colony Financial, INC........coiiiiiiiii e 480,550 2.5 7,376,443
Liberty Interactive COrp.,...ccoiviiiiie i e e 204,862
0T ' oo 1.7 5,197,349
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Dollar Tree, INC. .o e e e 121,013 3.8 11,404,265
STArbUCKS COMP . et e e 229,541 4.4 13,111,382
AIPhabet, INC.....ciii i e e e e 28,485 6.6 19,714,459
........................................................................... 97.7 292,158,395
(2015 )
BNP Paribas CP, 0.0000%, /7716, i 8,500,000 2.8 8,499,936
................................................................................. 2.8 8,499,936
..................................................................... 100.5 300,658,331
2016 30
( ) ( )
Citibank

AUD 30,514 usb 22,586 22,738 2016 15 152
AUD 38,639 usb 28,687 28,792 2016 15 106
AUD 42,190 usb 31,391 31,439 2016 15 48
CNH 308 usb 46 46 2016 15 —
CNH 374 usb 56 56 2016 15 —
EUR 1,055 usb 1,168 1,171 2016 15 3
EUR 36 usb 40 40 2016 15 —
EUR 4,259 usb 4,715 4,728 2016 15 13
EUR 4,556 usb 5,057 5,058 2016 15 1
EUR 45 usb 49 50 2016 15 —
EUR 491,739 usb 544,379 545,924 2016 15 1,545
EUR 50 usb 55 55 2016 15 —
EUR 623 usb 690 692 2016 15 2
usD 05 EUR 04 ) 2016 15 —
usD 07 CNH 49 @) 2016 15 —
usb 110 EUR 97 (107) 2016 15 2
usD 133 CNH 891 (134) 2016 15 —
usD 148 EUR 134 (149) 2016 15 —
usD 2,858 AUD 3,789 (2,823) 2016 15 35
usD 4,204 EUR 3,786 (4,204) 2016 15 —
usD 468 EUR 413 (459) 2016 15 10
usD 53,460 EUR 47,158 (52,355) 2016 15 1,105
usD 6,319 EUR 5,586 (6,201) 2016 15 117
usD 65 EUR 57 (64) 2016 15 1
usb 67 EUR 61 (68) 2016 15 —
USsD 73 CNH 490 (73) 2016 15 —
3,140

300,661,471
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2016 30
( ) ( )
Citibank

AUD 2,100,658 Usb 1,590,950 1,565,341 2016 15 (25,609)
CNH 20,292 usb 3,077 3,043 2016 15 (33)
EUR 1,171 Usb 1,304 1,300 2016 15 @)
EUR 13,029 usb 14,738 14,464 2016 15 (274)
EUR 2,452 usb 2,786 2,722 2016 15 (63)
EUR 234,170 usb 266,028 259,973 2016 15 (6,055)
EUR 27,148,752 USD 30,842,258 30,140,300 2016 15 (701,960)
EUR 3,398 usb 3,789 3,772 2016 15 aan
EUR 34,187 usb 38,839 37,955 2016 15 (884)
EUR 394,407 usb 439,827 437,867 2016 15 (1,960)
EUR 4,729 usb 5,266 5,250 2016 15 (15)
EUR 498 usb 555 552 2016 15 @)
EUR 546,067 usb 608,018 606,238 2016 15 (1,780)
EUR 57,838 usb 65,706 64,211 2016 15 (1,495)
EUR 692 Usb 771 768 2016 15 )
EUR 82 usb 93 91 2016 15 )
EUR 842 usb 939 935 2016 15 4
usb 1,335,529 EUR 1,211,145 (1,344,597) 2016 15 (9,068)
uSD 1,583 EUR 1,429 (1,586) 2016 15 [0))
usp 1,680 EUR 1,524 (1,692) 2016 15 (1)
usD 11,520 EUR 10,447 (11,598) 2016 15 (78)
USD 121 EUR 109 (121) 2016 15 [€))
usp 140,021 EUR 127,075 (141,077) 2016 15 (1,056)
USD 2,842 EUR 2,578 (2,862) 2016 15 (19)
usD 38,363 AUD 51,853 (38,639) 2016 15 (276)
usp 6,442 EUR 5,816 (6,457) 2016 15 (15)
usb 68,699 AUD 92,661 (69,048) 2016 15 (349)
USD 7,859 EUR 7,081 (7,861) 2016 15 @)
usp 745,880 EUR 673,407 (747,610) 2016 15 (1,730)
Usb 936 EUR 845 (938) 2016 15 (2)

(752,770)

(752,770)
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) )
(2015 : 97.8%; USD 140,697,445)

Lamar Advertising CO. ....coviiiiiii i e e 10,972 0.6 727,444
Countryside Properties PLC (144A) ...cooviriiiiiiiiiiii i e e, 200,712 0.5 597,161
Daiwa House Industry Co., LEd.......ccooiiiiiiiiiiiiiiiiiiii e 22,500 0.5 656,641
New Home CO., INC. ..ot e e e 200,278 1.5 1,910,652

2.5 3,164,454
Crown, LEd. ..o e e 73,331 0.5 693,628
InterXion Holding N.V. ... e 61,120 1.8 2,254,106
Brookfield Business Partners L.P. ..o, 832 — 15,883
Wharf Holdings, LEd. ... e e 267,620 1.3 1,637,339
Brookfield Infrastructure Partners L.P. ..., 29,530 1.1 1,336,528
Tricon Capital Group, INC........cooiiiiiiiiiii e, 142,093 0.8 956,967
NorthStar Asset Management Group, INC.............coooiiiiiiiinna.e. 56,285 0.5 574,670
Copper Mountain Mining Corp.........cooooviiiiiiiiiiiiiii e, 164,113 — 62,251
Gramercy Property TrUST ......ooviiiiiiiiii e v 191,924 1.4 1,769,539
Atrium European Real Estate, Ltd. ............ccooiiiiiiiiiiiiiinennnen. 520,176 1.8 2,236,570
CBRE Group, Inc. — Class A....oiiriiiii e e e 25,363 0.5 671,612
Corp Inmobiliaria Vesta S.AB. de C.V..oiiiiiiiiii i, 224,840 0.3 348,733
Kennedy Wilson Europe Real Estate PLC ..........c.covvvviviiiinnnnnns 213,343 2.2 2,742,140
Kennedy-Wilson Holdings, INC. ......ccooiiiiiiiiiiiiiiiiiie 238,406 3.5 4,520,178
Mitsubishi Estate Co., Ltd. .....cooiiiiniiii i 73,000 1.0 1,334,931

9.3 11,854,164
ADO Properties S.A. (L44A) ... 62,129 1.9 2,386,835
Aroundtown Property Holdings PLC..........coooiiiiiiiiiiiii e, 1,113,860 4.4 5,626,721
Brookfield Asset Management, Inc. — Class A ..........cocevvvnnnee. 41,624 1.1 1,376,506
Capitaland, LE0......o.ooiiniiiii e e e e e e e 1,174,900 2.1 2,699,562
China Resources Land, Ltd.........cccouiniiiiiiiiiiiiiiie e eeeeeens 252,000 0.5 590,826
CSI Properties, Ltd........oooiiiiiniiii e e e e e 34,050,000 1.0 1,209,548
Cyrela Commercial Properties S.A. Empreendimentos e
PartECIPACORS ...vniieiii it et e e e e e e e e 263,200 0.6 770,310
First Juken Co., Ltd. ..oooiiiiiiiiiiiii e 16,385 0.1 186,918
Gateway Lifestyle ... 295,449 0.5 633,731
Global Logistic Properties, Ltd..........ccoooiiiiiiiiiiiini e, 502,115 0.5 677,810
Hang Lung Properties, Ltd..........ccooiiiiiiiiiiiiii e 929,000 1.5 1,886,191
Hysan Development Co., Ltd........coooiiiiiiiiiiii e 91,000 0.3 405,805
Iguatemi Empresa de Shopping Centers S.A. ......ccooviiiiiiiiininnnns 153,700 1.1 1,352,377
ISARIA Wohnbau A.G. oot e e e e 332,014 1.3 1,644,845
Mitsui Fudosan Co., Ltd........ccouiuiiiiiieiiie e e eee e eas 22,000 0.4 502,288
PDG Realty S.A. Empreendimentos e Participacoes .................. 16,792 - 12,809
Phoenix MiLIs, Ltd. ... e 155,172 0.6 798,548
Prestige Estates Projects, Ltd. .......cocooviiiiiiiiiiiiiiiiiii e, 269,600 0.6 747,061
Primecity Investment PLC..........ooiiiii i 290,800 0.9 1,122,448
Shun Tak Holdings, Ltd. ......ccooiiiiiiiiiiiii e e e, 2,294,000 0.6 727,307
ST J0B C0. ittt it e e 161,939 2.3 2,869,559
Sun Hung Kai Properties, Ltd. .........ccooiiiiiiiiiii i, 8,833 0.1 106,425

22.4 28,334,430
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Clubcorp Holdings, Inc.
REIT

AvalonBay Communities, Inc.

Camden Property Trust

Colony Starwood Homes

Invincible Investment COrp. .......cooiiiiiiiiiiiiiii e

Post Properties, INC. ....oocoiiiii i e

REIT
American Assets Trust, Inc.
AMEFTCAN TOWEE COPP. .. ittt et e et et e e e e e eeeens

Armada Hoffler Properties, Inc.
Astro Japan Property Group........

Cromwell Property Group

Land Securities Group PLC

Lexington Realty Trust
Mirvac Group...............

Mori Hills REIT Investment COrp.........cocovveiiiiiieiiiiineneeennnen

National Storage REIT

NorthStar Realty Europe COrp. .....c.oiiiiiiiiiiiiiiiiiiiie e
NorthStar Realty Finance Corp..........coioviviiiiiiiiiiinii i
Pure Industrial Real Estate Trust
Unibai I-Rodamco S.E. ..o

REIT
Physicians Realty Trust
REIT
ASCOtE ReSTAENCE TrUST... oottt e e
Chatham Lodging Trust
Concentradora Fibra Hotelera Mexicana S.A. de C.V................
Ichigo Hotel REIT Investment Corp.........cocoviiiiineniinininiiinnnenns
Pebblebrook Hotel Trust

REIT
Colony Financial, INC....... ..o,
Starwood Property Trust, INC. ......cooiiiiiiiiiiiii i,
REIT
Alexandria Real Estate Equities, Inc.
Boston Properties, INC. ......ooiiiiiiiii i
Concentradora Fibra Dabhos S.A. de C.V.
Great Portland EStates PLC........cccoviiiiiiiiiiee e e e e
GreeNn REIT PL ... ittt it e e e e e e eas
Ichigo Office REIT Investment
Mack-Cali Realty COrp.....ccoiiiiiriiiiee i e e e e
SL Green Realty COrp. ...oiviiii it e e e

REIT
General Growth Properties, Inc.
Simon Property Group, INC........coooiiiiiiiiieiiiii i e e e

REIT
Kenedix Retail REIT COrp. ..ooiiiiiiie i e e
OneREIT
Ramco-Gershenson Properties Trust
WP GLIMCHER, INC. o e e e e e e e e e eas
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() ( )
57,660 0.6 749,580
6,872 1.0 1,239,640
20,345 1.4 1,798,905
27,673 0.7 841,813
2,747 1.4 1,730,335
18,138 0.9 1,107,325
5.4 6,718,018
15,919 0.5 675,602
40,563 3.6 4,608,362
192,613 2.1 2,646,503
360,203 1.5 1,845,919
774,685 0.4 587,620
66,732 0.7 944,264
258,777 2.1 2,616,235
1,093,774 1.3 1,654,293
924 1.1 1,444,391
1,080,605 1.1 1,345,296
23,360 0.2 216,080
142,624 1.3 1,630,192
176,935 0.6 705,384
2,911 0.6 762,560
17.1 21,682,701
65,003 1.1 1,365,713
1,742,800 1.1 1,411,947
180,903 3.1 3,976,248
773,544 0.5 601,376
199 0.3 348,248
41,085 0.8 1,078,481
5.8 7,416,300
50,259 0.6 771,476
88,572 1.4 1,835,212
2.0 2,606,688
7,324 0.6 758,180
13,459 1.4 1,775,242
464,673 0.7 844,019
76,064 0.5 637,190
588,708 0.7 910,572
895 0.5 694,981
35,667 0.8 963,009
6,316 0.5 672,465
5.7 7,255,658
69,200 1.6 2,063,544
22,599 3.9 4,901,723
5.5 6,965,267
1,170 2.5 3,140,256
24,586 0.1 74,417
53,544 0.8 1,049,998
60,360 0.5 675,428
3.9 4,940,099
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() ( )
REIT
AIMS AMP Capital Industrial REIT.........ccooviiiiiiiiiiiii e, 1,757,000 1.4 1,821,054
Prologis Property Mexico S.A. de C.V. ..o, 589,688 0.8 959,789
Prologis, INC. ... e 18,730 0.7 918,519
QTS Realty Trust, INC.......ccviiiriiiii i e e e 12,282 0.5 687,546
Terreno Realty COrp. .. ..o e e 56,714 1.2 1,467,191
4.6 5,854,099
Capital Senior LIVINg COrp. ..ot e e e e 53,345 0.7 942,606
Hoegh LNG Partners L.P. ..o e 52,612 0.6 939,124
EQUINEX, TNC. Lo i e e e 5,175 1.6 2,006,497
........................................................................... 96.8 122,823,753
(2015 : 0.2%; USD 374,326)
BNP Paribas CP, 0.0000%, /7716, 4,300,000 3.4 4,299,968
Consolidated-Tomoka Land Co., 4.5000%, 15/3/20 ............ 347,000 0.2 328,349
................................................................................. 3.6 4,628,317
..................................................................... 100.4 127,452,070
2016 30
( ) ( )
Citibank

AUD 48 usb 35 35 2016 15 —
AUD 65 usb 49 49 2016 15 —
AUD 81 usb 60 61 2016 15 —
CNH 266 usb 40 40 2016 15 —
CNH 434 usb 65 65 2016 15 —
EUR 3,202 usb 3,544 3,554 2016 15 10
EUR 528 usb 584 586 2016 15 2
EUR 716 usb 792 795 2016 15 2
EUR 94,476 usb 104,589 104,886 2016 15 297
usb 02 AUD 02 (@) 2016 15 —
usb 04 CNH 25 (€)) 2016 15 -
usb 11 EUR 10 (1) 2016 15 —
usb 117 CNH 785 (118) 2016 15 —
usb 19 EUR 17 (18) 2016 15 -
usb 2,337 EUR 2,062 (2,289) 2016 15 48
usb 25,573 GBP 19,211 (25,572) 2016 15 1
usb 3,939 GBP 2,933 (3,904) 2016 15 35
usb 529 GBP 358 (476) 2016 15 52
usb 60 AUD 81 (60) 2016 15 —
usb 63 CNH 420 (63) 2016 15 -
Usb 84 EUR 74 (82) 2016 15 2
449

127,452,519
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() ( )
Equinix, Inc., 2016 , 35, 380
( ). (35) — (42,936)
Equinix, Inc., 2016 , 38, 340
( ) (38) — (12,869)
Equity Residential U.S_, 2016 , 27,
60 ( ) @7 — (1,332)
Northstar Realty Finance Corp., 2016 , 1,163,
10 ( ) (1,163) (0.1) (71,085)
(2015 ) (0.1) (128,222)
2016 30
( ) ( )
Citibank
AUD 3,857 usb 2,921 2,874 2016 15 “@n
CNH 20,503 usb 3,109 3,075 2016 15 34)
EUR 1,888 usb 2,106 2,096 2016 15 (©))
EUR 153,405 usb 174,275 170,309 2016 15 (3,966)
EUR 2,618 usb 2,915 2,906 2016 15 (©))
EUR 25,233 usb 28,665 28,013 2016 15 (652)
EUR 312 usb 348 346 2016 15 @
EUR 34,296 usb 38,962 38,076 2016 15 (887)
EUR 4,523,461 Usb 5,138,864 5,021,906 2016 15 (116,959)
EUR 422 usb 471 469 2016 15 (@)
EUR 432 usb 481 479 2016 15 ()
EUR 55,741 usb 62,160 61,883 2016 15 277)
EUR 585 usb 652 650 2016 15 @
EUR 77,217 usb 85,977 85,725 2016 15 (252)
GBP 10,680 usb 14,825 14,216 2016 15 (609)
GBP 14,624 usb 19,731 19,466 2016 15 (265)
GBP 17,806 usb 23,856 23,702 2016 15 (154)
GBP 861,284 usb 1,274,811 1,146,485 2016 15 (128,325)
usb 1,081 EUR 981 (1,089) 2016 15 @)
usb 1,471 EUR 1,334 (1,481) 2016 15 (10
usb 106,055 EUR 95,751 (106,301) 2016 15 (246)
usb 110 AUD 148 (11D 2016 15 (€))
usb 193,986 EUR 175,919 (195,303) 2016 15 (1,317)
usb 2,793 EUR 2,519 (2,797) 2016 15 ()
usb 3,603 EUR 3,253 (3,612) 2016 15 (8)
usb 46,219 GBP 34,884 (46,436) 2016 15 (217)
usb 589 EUR 532 (591) 2016 15 (@))
usb 6,581 EUR 5,968 (6,625) 2016 15 (45)
Usb 806 EUR 727 (807) 2016 15 (2)
(254,310)
(382,532)
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