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600, 00p. BOA®, 23p. 0PO
(8,958, 00D0, 14p, 9p3)
DENMARK - BULLET 41,5105, 0pa. G®®B, 3B8. 50
DENMARK GOVERNMENTL ,BOND, 0P ®., ®A®, 7p5. P40
2,382,0p®., ®BAG, 0P3. 90
(39,94p, \6®), 640, 886)
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MEXI CAN BONOS 1,100, 0pa., B®®B, 0fL2. P00
MEX|I CANBONOS 7% [12,500, qa®., ®8®, 2450.[000
MEX|I CANBONOS 8% 1,800, 0p®@,0B®B, 8p0. P0OO
MEX|I CANBONOS 9% [45, 600, 0t®., AGG, 408.[000
61,000, do®., BO®B, 490./000
(472,140 ,(04®@G4), 551, 0[13)
AUSTRI A GOVERNMENT BONDOOD. BA®, 84p. 2p0
AUSTRI A GOVERNMENT BXONDOOp. A®B®, 73p. 7p0
AUSTRI A GOVERNMENT BGNDOO. 0G®, 933. 50[0
BELGI UM GOVERNMENT BONDIOp. G®®B, 39p. 0p0
BELGI UM GOVERNMENT B/ONDOOp. ®#a®, 21p. 2P0
BELGI UM GOVERNMENT BIOMNDOOp. B®G, 56p. 560
BELGI UM KI NGDOM 4% 273, 00p. ®BA®, 42f. 2p0
BELGI UM KI NGDOM 4% 187, 00p. ®aa, 08f. 60
BELGI UM KI NGDOM 4%, 172,0pa,®a®, 0p9. 00O
BUNDESOBLI GATI ON 250, 00p. ®G®, 62F. 0pO
BUNDESREPUBLI K DE UTETCHLOAND ®B®, 03p. 380
BUNDESREPUBLI K DE UT9S3CHLAND1Q ®B9, 4b8. B60
BUNDESREPUBL I K DE UT6ECHLOAND. GE®, 67p. 0p0
BUONI POLI ENNALI [4% 50, 00p. o000, 04fF. 0pO
DEUTSCHLAND REP 4.215549,00p. aow, 93p. 8p0
FRANCE GOVERNMENT 2B,0ND9 ,00\0T®., BAG , 2L 4. P00
FRANCE GOVERNMENT 1B,OIND2 ,0000TQL., BD®@ , 2} 9. f 60
FRENCH TREASURY NOT®E5 BTOAMND . ®®®B, 15p. 980
| RELAND GOVERNMENT BONDOOp. o0, 27B. 1p0
| TALY BUONI POLI ENNAL i
TESORO Pls PiP. we®, 33p. 760
| TALY BUONI POLI ENNALI_ D
TESORO PAFds PAte., asa, sfs. Ls0
| TALY BUONI POLI ENNA D
TESORO NA+ o PFfra., se®, 3po. joo
A gmo  VON POLTENNA s Pita, @oa, 73, p3o0
| TALY BUONI POLI ENNALI L
TESORO 24! oBY - oms, 444. 860
| TALY BUONI POLI ENNAL i
TESORO f'ls, PFP. mom, 91p. 7ho0
| TALY BUONI POLI ENNA D
TESORO NAFd 3 PFfra., aes, 1p6. 30
| TALY BUONI POLI ENNAL
TESORO Ahd, PFP. eoa, oop. 3po
| TALYBUONI POLI ENNA L3 DIELOTEB.ORIDR, 05p. 40
NETHERLANDS GOVT [3.306,00p. ®0®, 14p. 560
REP OF AUSTRIA 415968, 00p. a®@®, 52p. 4p0
REP OF AUSTRIA 4|3w®63,00p. BOG, 19B. 350
SPAI N GOVERNMENT [BOND4, 00p. d®B®B, 6 0p. 040
SPAI N GOVERNMENT [BIONID78, 0P 0.9BWQ 06P. 7H 0
SPAI N GOVERNMENT [BOND, 000. 0aot, 703. 30[0
SPAI N GOVERNMENT [BONDO, 00p. B®®, 87F. 0P O
SPAI N GOVERNMENT [BORND2, 00p. 3@, 114. 8B 0O
SPAI N GOVERNMENT [BOND5, 00p. ®BA®, 84p. 7p0O
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SPANI SH GOV' T 4.1% 747, 00p. OG®B, 73p. 8p0
SPANI SH GOV' T 5.3% 737, 00p. O®®, 87B. 40
26,424, 0@®., B®B®, 546./270
(3,305, Y3, $4®), 087,[607)
SOUTH AFRI CA GOV E RSN,MEINOT, (BpOGN., LB, 9L0. 0O
5,210, 0p0t., A®A, 9L0. fOO
(54,652, qu®), 868, 243)
9,770, 4BB0Q 635®5, 133,|857
(5,502, 436, @68), §41,[437)
STATE OF CALI FORNI A350, 00p. B®®, 92p. 0p O
STATE OF CALI FORNI A345, 00p. BO®, 26p. 3p0
STATE OF CALI FORNI A135, 00p. aot®, 67p. 1p0O
830, 00p. BB®, 87[L.4p0
(79,8201, XBA), 90F, 74 3)
PROVI NCE OF ONTARI OLO09, 00p. aot®, 43L.5h10
PROVI NCE OF ONTARI O3 X7ANMADM. B®BG, 366. 850
PROVI NCE OF ONTARI O2 C2ANADRK. ®R®®B, 27p. 940
PROVI NCE OF QUEBEHCL,COANNGA, DD L., WGB®B, 9B 4. P40
2,264, 0p®@., GR®B, 0p8. B70
(212, 974 ,(287), 339, 3/97)
PROVI NCE OF QUEBEKC 6C7ATN,AD®D . BR®®B, 50p. 0p 0
STATE OF HESSE 450, 00p. OM6G, 02fL. 0P O
1,125,0pa.,®®®, 5p1. poo
(140, 715, (ama) 168, 2/07)
433,51p, #AB®B, 41B, 347
(433,510 (%8®), 413, 3/47)
FANNI E MAE POOL 558, 23F. DG, 82p. 1P O
FANNI E MAE POOL 271, 06[. RB®, 96B. 710
FANNI E MAE POOL 287,010. BO®, 53p. 8RO
FANNI E MAE POOL 27,044. 320, 739. 88lo
FANNI E MAE POOL 102, 18p. 520, 07B. 4RO
FEDERAL NATI ONAL | MORT
ASSOCI ATI ON R CACTD . g@w, s59p. 8o
FREDDIE MAC GOLD|POSd7, 83p. B&8®M, 17f1. 560
FREDDI E MAC GOLD|POBA4, 440. 5D®B, 43p. 90
FREDDI E MAC GOLD|POGEZ, 827.56®, 048. 81[0
GI NNI E MAE |1 POQL 370, 780. DM, 44 . 180
PETROLEOS MEX|I CANOS210, 00p. ®®@®%, 91p. 0pO
PETROLEOS MEXI| CANOS560, 00p. GO®®B, 80p. 0pO
4,456, APS., 4O®, 5p4. P00
(428, 574,(432), 092, 2/97)
EUROPEAN | NVESTMENTL BANKODP. ®GG, 92Pp. 60
199, 00p. ®B®, 92P. 60
(28,86p, 968®), 57p, 489)
CANADA HOUSI NG TRUS2mNo00Qp. ot , 17 . 250
CANADA HOUSI NG TRUISTLI&ND apa. AaG®, 257. 80
1,587,0pa.,®GB®, 4B4. H30
(149,289, (a%s®), 939, 434)
EUROPEAN UNI ON 385, 00p. at@®, 53fF.2p0
| NSTI TUTO DE CREIDI T308 00,F0 0l .AB®B®B, 83p. 8P 0
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KFW 250, 00p. ®®B®, 11p. 0poO
KFW 720, 00p. OO0+, 02pB. 4D O
KFW 560, 00p. ®GB®®, 18K. 0PO
2,245, 0p®., B®RA, 6B8. 00
(280, 804 ,(20®), 396, 7/85)
887,53, ®8B%, 95B, 9b5
(887,531,(08%), 958, 9/55)
ARKLE MASTER | SSUyER tac, opa.,a®ws, 35. poo
ARKLE MASTER | SSUER4®PL,COO0D. O4B®B, 33k. 850
AT&T | NC 402,00p. BBW, 57p. 240
BANK OF AMERI CA GOR®90, 00p. BB®B, 79B.5p0
CI TI GROUP | NC 856, 00p. ®@®, 48p. 480
COMM 2007-C9 A2 35,525. 7836, 479. 900
CONSTELLATI ON ENHERGAL GROUP. AGIT, 23p. 450
DUKE ENERGY CORP 187, 00p. ®a®, 70F5. 8F0
ELECTRICITE DE FRAINCIESSApPQ., AF®, OP4. P60
FLORI DA POWER CORP 85, 000. 0DD1, 40k. 4p0
FORD CREDIT FLOORPL
OWNER TRUST N Mo Efss, 63p. 4po0
FORD MOTOR CO 421,00p. ®GB®, 70B. 140
FORD MOTOR CREDI T CO44,L0COp. B®®, 89B. 9RO
GOLDMAN SACHS GROUP7 g :\,CO OT[HEBOI® , 03B. 1p O
HOLMES MASTER | S$UER2 PLXOB. #RG, 72P. 5P 0
| CAHN ENTERPRI SE$/ FINO, 00p. @®®, 01p. 5p0
:HEF$EEBL'C GROUR OF, £9% b . ses, 145. 910
JPMORGAN CHASE &|CO60,00p. ®®B®, 77k. 4p0O
#guggMMERCIAL CoNDUJ e MORT GASE 3sh. 2bo
MANULI FE FI NANCI AL 4OORPOOp. #G®, 12p. 850
MORGAN STANLEY 858, 00p. ®OT, 26p. 3p0
MORGAN STANLEY 782,00p. BA®, 20 . 560
MORGAN STANLEY 820, 00p. B®®, 58K. 6p0
MORGAN STANLEY CAPI4TOAS, QOp. ®#O®, 35f1. 50
ESETHERN ROCK ASSET, MANAGEMENT 71F obo
SANTANDER DRI VE AUT i
RECEI VABLES TRUST %75, 00p. ATG, 04f. 750
SLM STUDENT LOAN|TR8JOSOT, 00p. BOGL, 704. 0P O
SLM STUDENT LOAN|TRAMSOT, 17h. 6@, 94p. 160
SLM STUDENT LOAN|TRIMSAT, 520. BU®B, 01f. 780
SLM STUDENT LOAN|TRUXI, 37B. 824®, 64p. 00
TRANSOCEAN | NC 205, 00p. @O0+, 64Pp. 050
TRANSOCEAN | NC 295, 00p. ®OA, 15b. 7P O
¥gb§$WAGEN AUTO TToAN) ENAANCERG L9k sho
VOLKSWAGEN | NTERNAT,
EINANCE NV 1PNAtob . aoga, 79p. 570
WELLS FARGO & CO| 1,172,0pa.,a®®, 5f1. 60
18,220, 1a®., 29®, 769.|/150
(1,752, 227, 8245), §76,[269)
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EDF SA 400, 00p. @G, 50p. 0pO
FOSSE MASTER | SSUER2&9,C04p. 2O®, 43B. 340
GKN HOLDI NGS PLC 126, 00p. A®A, 27B. 1p0
TURBO FI NANCE 180, 34p. a®A, 37p. 1]0
995, 39pP.10®®BO, 5B7. p10
(144, 371,(6&B), 476, 427)
[ COMMONWEALTH BANK OF0 0AUKOTRAG®®, 45F. 0p0
500, 00p. GO®, 45b. 0p O
(49, 88D, QGM), 82B, 2B 1)
[SHAW COMMUNI CATI ONSLAMNCOOp. AGT, 23F. 6P 0
140, 00p. AGW, 235. 6p0O
(13,16Pp, §A®), 731, 853)
NYKREDI T REALKREDI T A/C. 5pO 0.5p0
NYKREDI T REALKREDLTL, A0S, daa. va®m, 395.[030
11,707, daa., yam, 395.|550
(196, 326,(39%), 393, 333)
AUTO ABS 49,872.08m, 833. 670
AUTO ABS 2012-2 $RL385,03p. B3®®, 86K. 6B0
BANCO SANTANDER $A 300, 00p. BD®, 73B.0pO0O
BPCE SFH SA 500, 00p. G®®, 58p. 0pO
CAJA MADRI D 900, 00p. ®a®, 51p.0p0O
DUESSELDORFER HY R OTHEX,ENBPANKBWMG39B. 0p0
ELECTRICITE DE FRANACEO,S®OD. Gl®®, 50p. 0p O
igsw ENERGIE BADEN- WOERTTEMBERG, [ (] o
EUREKO BV 80,000. 00w, 240d. oolo
FMS WERTMANAGEMENT 6A0O(R, 00p. G®®, 44p. 0pO
ESRTIS BANK NEDERLAND, HOHPI NG L,k sho
GERMAN POSTAL PENSIGON®S 00p. GG, 24B. 0pO
GRND 1 A 312, 55B. BA®, 55B.0p0
GRND 1 B 224,04p. RR®, 47F.6F0
HYPO ALPE- ADRI A- BAN
I NTERNATI ONAL AG F00,00p. ®ma, 10p.o0po
NTESA SANPAOLO BANK J REFANPom s6p opo
KBC BANK NV 300, 00p. ®oa, 32p.0po0
LEASEPLAN CORP N 238, 00p. WG, 30L. 4480
228TANDER I NTERNATI ONALy PEBTqm 40p. 0bo
gﬁsTANDER INTERNATIONAL, PEBFam s6b. 0bo
SPAREBANK 1 BOLI GKRE®DI,TOTOPASGIB®B, 15B. 3P0
SVENSK EXPORTKREDI T82A38, 00p. BGX¥, 52L. 5p0
WM COVERED BOND RROSIRAMOpP. B®®B, 35. 7p0
9,514, 50110, Ba®, 0b4. 10
(1,190, d718, @2T7), §41,[926)
3,346, 0p@, #BS, 583, P39
(3,346, 056, %85), §33,[039)
14,437, 2%, 269, (39,|198
(10,169, R28, ¥82), 46| 778)
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8 37. h%
3 2. 2% 35. h%
12 11.p%

35 48. 6%

4 58. B %

2 37.B% 3. g%
1 3. 9%

1 100 % 0. 5%
4 60.B %

1 8. 1% 4. 4w
4 31. b %

1 100 % 0. 1%
2 23.b% » do
2 76. 1% '

4 100 % 4. 9%
1 100 % 0. 4%
39 67.D%

2 3. 1% is ko
5 5. 6% P
23 23. b %
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(1)
( )
28 29
( 24 18 ) ( 25 15 )
531,884,284 483,303,037
531,884,284 483,303,037
531,884,284 483,303,037
142,833 130,249
3,514,798 3,205,459
3,657,631 3,335,708
3,657,631 3,335,708
528,686,532 473,692,022
459,879 6,275,307
89,229,138 81,287,282
528,226,653 479,967,329
528,226,653 479,967,329

531,884,284 483,303,037
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2
( )
28 29
( 24 16 ( 24 19
24 18 ) 25 15 )
13,139,409 10,636,592
13,139,409 10,636,592
142,833 130,249
3,514,798 3,205,459
3,657,631 3,335,708
9,481,778 7,300,884
9,481,778 7,300,884
9,481,778 7,300,884
161,192 820,692
10,431,968 459,879
663,077 254,994
663,077 44,151
210,843
11,574
11,574

459,879 6,275,307
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)
28 29
( 24 18 ) 25 15
528,686 532 473,692 022
55
459, 89
10
0.9991 1.0132
)
28 29
( 24 16 ( 24 19
24 18 ) 25 15 )
857,217 781,768
28 29
4,133,434 3,954,490
(0 (0
(0 (0
45,579,668 43,484,042
(85,095, 704 (77,332,792
134,808,806 124,771,324
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( )
(1)
(2)
(3)
Bl ackRock, Il nc. RQA Counterparty .
Ri s k
Bl ackRock, Il nc. RQA Counterparty & Concentration Risk
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28 29
( 2 4 18 ) 25 15

(1) (1)

(2) (2)
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)
28 29
24 18 ) 25 15
557, 725| 545 528, 686| 532
6,545, P90 16,913,[760
35,584,103 71,908,270
28 24 18 )
C )
12,920,397
12,920,397
29 25 15 )

9,573,116

9,573,116
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(4)

(1)

(2)

364,09, 8B3, 30B, 037

364,09, %B3, 30B, 037

364, 09), B3, 30B, 037
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25 15 (

25

15 )

23,997,649
71,067, 988
5,428,5pP6, 856
177,11p, 117
430, 20p, 456
1,524,5p1,568
10,664, 073
4,579} 930
49,958, 495
2,460 000
12,420,015
16, 689, 396

7,752,1B7,543

7,752,1B7,543

488, 1500, 238
54,042,059
5,127} 479

547,32p, 776

547,32p, 776

5,427,6p3, 728

1,777,233, 039
7,204,8p6, 767
7,204,8p6, 767
7,752,1B7,543
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(2)

(1)

(2)

(3)

(1)

(2)

( 12 133 ) 60

61
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25

15

5,427,

603

. 327

, 7128
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(1)

(2)

(3)
Bl ackRock, Il nc. RQA Counterparty
Ri s k

Bl ackRock,
Inc. RQA Counterparty & Concentration Risk
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25 15

(1)

(2)

(3)
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25 15

5,716, 934, 808
66, 104,155
355,435} 235

5,427,60B, 728

364,097,512
193, 288 395
354,272 291
333,850} 932

4,182, 094,598
5,427,60B, 728
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( 25 15 )
()
() ()
()
868, 56p, 000— 871, 14p, 0®0 580|000
236,878, 844— 237,98p, 989 108|145
403,440, 289— 403,21p,891231,B98
202, 24B, 472— 201, 87p, 64872, B24
2,023,3f4,914| 2,213,5p1,10609 21p, 558
214, 64p, 101— 225, 90pB, 88D, 261, 779
59,267,505 — 64, 456, 569, 189| 055
355, 98B, 982— 369, 64B, 008, 659, 018
4,696 800 — 4,771 200 74, 400
111, 01B, 737— 121,74p, 6866, 721, 926
197,97p,507— 232,80k, 788,832,273
58,600, 316 — 60, 165, 72D, 565| 404
2,349,5p5,18%| 2,565, 5p0,291160 00p, 723
5,977 062 — 6,248| 450 271, B88
10,836, 461 — 11,182, 430345, P69
60,746, 427 — 62,666, 10D, 919| 673
152,23k, 949— 156, 70/, 7640 466| 811
668, P39 — 670, P50 2,01
38,656, 986 — 40,485,547, 828|561
291,62p, 671— 292, 66B, 800 034 129
7,646,9p0, 146 | 8,143, 4p8 47747 48, 165
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(3)
(1)
(2)
88,000, 088, 332[, 60
267,00p, @0®, 41p, 160
4,000f00@,558]| 880
38,000, 0a0, 097, 8p0
109, 00p, aaad, 38pk, 2[80
599, 00p, BGB®@, 12K, 7100
149, 00p, aa®, 06, 0[50
587,00p, ®A®@, 69p, 990
38,000, 08, 189, 2po0
80,000, 082, 800, 0p0
197,00p, 223, 56p, 390
2,156,0p@, 20®, 2p3,|170
UNI TED STATES THREASURY
NOTE/ BOND PSP oba.,esa, 3f2.|560
UNI TED STATES TREASURY [
NOTE/ BOND PSP obe,@ma, 2p1.|580
UNI TED STATES THEA Y [
NOTE/ BOND PR Yoob. sa®, 53f. 320
UNI TED STATES TREASUR
NOTE/ BOND AYR%0d. oa@, 034. 5po
UNI TED STATES TREA Y
NOTE/ BOND PR Yo0b. sa®, 74p. 320
UNI TED STATES TREASURY
NOTE/ BOND e Yoob. ee@, 86h. 2oo
UNI TED STATES THREASURY
NOTE/ BOND LSPRY obs, ooe, 1h2.|500
UNI TED STATES THREASURY
NOTE/ BOND LSPRY obe, ea®, 7hs.|300
US TREASURY N/ B |5.2%4, 00p. @@a&, 41p. 360
11,303, daa., 606, 72| 640
(1,087,0q4a,3D6), 539| 006)
TREASURY 4. 75% 106, 00p. a®a&, 09f. o[60
TSY 4.75% 2038 27,000.0@a, 244. 3F0
UNI TED KI NGDOM Gl L3922, 00p. ad®, 25p . 6/00
UNI TED KI NGDOM @I LTT98, 00p. e@@, 21p. 900
723,00p. BGE®B, 81[1L. 930
(104, 863,(a23), 836, B82)
SWEDI SH GOVRNMNT 3255, 00p. @aa, 316. 500
275,00p. BaA, 31p. 500
(4,109, 75@), 647, 955)
DENMARK - BULLET 44%0, 00p. B&®, 96pB. 500
DENMARK GOVERNMEBNT7 BOONDOD 10A® 4, 6P8.|960
1,208, 0pa., BGAT, 6p2./460
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| (20,25p, 18®), 98f, 299)
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MEXI CAN BONOS 600, 00p. O®B®@, 55P. 000
MEXI CANBONOS 7% | 5,500, 0pG., ®®a, 950./000
MEXI CANBONOS 8% 900, 00p.10®®B4, 410./000
MEXI CANBONOS 9% [22, 300, @®., &@Fa, 6/14| 000

29,300, 3., ®B®, 526| 000

(226,782, (28@), 823, p71)
SOUTH AFRICA GOVERNMENTOB@®N®®B®B, 2p2.[400

2,720,0p@.,a®®, 2p2./400

(28,53p, g@@), 90p, 423)
AUSTRI A GOVERNMENT1BONDOD. AG®, 58 . 7[00
AUSTRI A GOVERNMENT 6B0NMM 0. oaa, 447. 750
AUSTRI A GOVERNMENT 2600m 0. o@@, 242. 5po0
BELGI UM GOVERNMENT2 B®NDODP. B@®, 37fL. 200
BELGI UM GOVERNMENT1 BONDODP. ®@®, 04f. 400
BELGI UM GOVERNMENT1IB®ONDODP. AT, 51 . 220
BELGI UM KI NGDOM [4%171,00p. a®@®, 454. 400
BELGI UM KI NGDOM [4%501, 00p. ®&@®@, 68p. 300
BUNDESOBLI GATION 116,00p.aa®, 29p. 000
BUNDESREPUB. DEUTscHLAND. o®a, 047.0po0
BUNDESREPUBLI K DEuUTGCHLANDAA®, 48p. 480
BUNDESREPUBLI K DEUT&STHLANDA®G, 35B. 030
BUNDESREPUBLI K DEUBSICHWAND @&, 569. 6p0
BUNDESREPUBLI K DEUTFBEHLAND®BAG, 78 . 500
BUONI POLI ENNALI| 4850, 00p. ®@®, 43p. 000
DEUTSCHLAND REP (3. 2%,000. 06®, 739.0p0
FRANCE GOVERNMENT BANDO®ATO®&, 509. 2p0
FRANCE GOVERNMENT1 BO&ND, ORpG@., @B, 0p0./000
FRANCE GOVERNMENT B8®ND0ORTGE®e , 18p. 400
FRENCH TREASURY [NOFE2BOAN. @@, 35 . 320
| RELAND GOVERNMENT3BONDOD. BGG, 20p. 400
| TALY BUONI POLI|EN | L
TESORO Y85 obPFlea®, 35h. doo
| TALY BUONI POLI[ENNALI E

D

TESORO NAL oo e, 667. 5p0
| TALY BUONI POLI[ENN
TESORO NN@&L PFh.aea, ahks.|370
| TALY BUONI POLI|EN | L |
TESORO 885 ofPFleom, 91F. doo
| TALY BUONI POLI|EN [ L
TESORO Mgl obPFloms, sel. d6o0
| TALY BUONI POLI[ENNALI L
TESORO NosloPFlase, 62k . 920
| TALY BUONI POLI|EN | L
TESORO L ofFleso, o7h. 750
| TALY BUONI POLI[ENNALI L
TESORO T o lleea, 855, 970
| TALY BUONI POLI|[ENNALI E I
TESORO NAL o oF o sa, 072, 4afo
NETHERLANDS GOVTf 3142,00p. a0, 47f. 920
REP OF AUSTRIA 4. 15%,000. 006, 972.8po0
REP OF AUSTRIA 4. 3%25, 00p. aa®, 05p. 250
SPAI N GOVERNMENT B®6&®, 00p. BB®, 36p. 160
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SPAI N GOVERNMENT B®AD, 00p. #®®B, 314. 7[20
SPAI N GOVERNMENT B@®D0O0O. o@®, 881. 3p0
SPAI N GOVERNMENT BDND, 00p. ®®®B, 510. 2140
SPAI N GOVERNMENT BOND, 00p. ##G, 18p. 2[20
SPANI SH GOV' T 4.[19867,00p. 80®, 22p. goo
SPANI SH GOV' T 5.[54315, 00p. ®®a, 87p. 650
12,174, 0a®B., ®6E®, 32| 380
(1,522, 1B, ®23)54k8,[850)
5,150, 2/ &, Ot®®, 5P6,[856
(2,994, 418, A66®), 83| 686)
STATE OF CALI FORNI®90, 00p. a®®, 18B. 400
STATE OF CALI FORNIJA80, 00p. a®®, 74p. 200
370,00p. B®®B, 93 . 600
(35,58p, Q@BX), 884, 979)
PROVI NCE OF ONTARI G2,000. 068, 903. 1p0
PROVI NCE OF ONTARI 105 TANAD.AABY , 86p. 450
PROVI NCE OF ONTARI 100 £ ANAD.AQAA, 05B. 160
PROVI NCE OF QUEHECS8TCHNADR. BFB, 67p. 0000
1,119, 0pa., ®aeG, 4p4./730
(105, 264 ,(33@), 2597, F59)
STATE OF HESSE 170, 00p. A0G, 670. 600
170, 00p. A0G, 670. 600
(21,26B, q@a), 97, 379)
162, 11p, aza, 116, 1|17
(162, 1100, (azw), 116, 117)
FANNI E MAE POOL 233, 25B. 258, 13B. 190
FANNI E MAE POOL 112, 94p. a@®, 07p. 290
FANNI E MAE POOL 117,37p. 2%, 58F. 630
FANNI E MAE POOL 27,044. 320, 739.8B0
FANNI E MAE POOL 87,810. 03%, 450. 3B0
FEDERAL NATI ONALU MORT
ASSOC!I ATI ON PRI CASEFE. sew, 248. Joo
FREDDIE MAC GOLOD PDHOL, 84B. 2%B, 19[L. 440
FREDDI E MAC GOLO PO, 27p. 8@®, 94p. 840
FREDDIE MAC GOLOD PQalL 908.0R®B, 886.0pB0
GI NNIE MAE Il PQOL170,50W. A3B®, 14pb. 130
PETROLEOS MEX|I CANOSOO, 00p. a®@@, 10p. 0ooo
PETROLEOS MEX| CANO359, 00p. ®G®B, 82p. 000
1,992, 9p2.,3®m0, 3L2./060
(191, 662,(2D2), 371, p91)
EUROPEAN | NVESTNMEND7BANK. 0DD9, 624. 010
97,000. 0DD9, 620. 010
(14,06B, g4®), 80p, 666)
CANADA HOUSI NG TRUBOS5 ,NODOM. ®B®, 16[. 8§50
CANADA HOUSI NG TRUXO00,NOO L. ®e®@B, 77p. 000
CANADA HOUSI NG TRUST1,NODO[L. G!G®, 88B. 440
876,00p. ®®B, 82B. 2090
(82, 40p, 3B®), 02B, 127)
EUROPEAN UNI ON 155, 00p. A®B®, 89fL. 600
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KFW 100, 00p. A@@, 84K . 00O
KFW 305, 00p. Ba®, 17 . 8§50
KFW 270, 00p. @0da, 05B. 00O
960, 00pPp. ®®a, 44p. 250
(120,076 (a@a) 009, p72)
408, 21B, 238, 20p, 456
(408, 213,(239) 205, h56)
ARKLE MASTER | SSYUER2PL@TOpP. @20, O6L. 2150
ARKLE MASTER | SSUERS®PLCOpPD. 2G6®, 83| . 500
AT&T | NC 196, 00p. AB®, 96 . 520
BANK OF AMERI CA |CORP3, 00p. @G@2@, 42B. 950
CI' TI GROUP 1 NC 459, 00p. @ad@, 33p. 710
COMM 2007-C9 A2 14,628.24@4,609. 3p0
CONSTELLATI ON ENERZY3 CROWPRABC13B. 650
DUKE ENERGY CORP 88, 000. OOD®M2, 92p. 400
ELECTRI CI TE DE FRANEE, GAPp. GA®, 40p. 600
FLORI DA POWER CdJRP 42, 000. 06G, 046. 8BO
FORD CREDIT FLOQRPLAN MESTERe sop goo
FORD MOTOR CO 204, 00p. 26@, 12p. 360
FORD MOTOR CREDI|T ETOO0OLQACp. BGA®, 554. 000
GOLDMAN SACHS GROU®60 NCOTHEBEB®, 15| . 600
HOLMES MASTER | SSSUER4 PQLLCyF . A®BGBG, 41pP. 2100
| CAHN ENTERPRI SES/ RIONOO0OQ. 0®®, 637.5pO0
NTERPUBLI C GROYP DE, COSh aga, 12p . g2o
JPMORGAN CHASE §& C70, 00p. @0da, 35p. 300
LB COMMERCI AL CONDPYT §ORTGAGE ook 120
MANULI FE FI NANCI|(AL1EDRPOP. A®B@&, 20[L. 050
MORGAN STANLEY 423,00p. @a@dd, 28B. 660
MORGAN STANLEY 359, 00p. BO®, O8L. 2§20
MORGAN STANLEY 375,00p. Bo®B, 01L. 250
MORGAN STANLEY dJAP19&LOO0p. 2BO@, 92| . 400
NORTHERN ROCK ASSET, JANGEEFEN 5 1p 5o
SANTANDER DRI VE |AUT
RECEI VABLES TRUSYT 7%'OOO'OU®'417'9)0
SLM STUDENT LOAN TRWGTOOpPp. BAa®, 76K . 00O
SLM STUDENT LOAN TRUST12p. 396G, 70p. 970
SLM STUDENT LOAN TR¥BT80P. 21B®, 20 . 1J00
SLM STUDENT LOAN TRUDT44f. 128G, 84p. 7/30
TRANSOCEAN | NC 96, 000. ODV4, 56| . 360
TRANSOCEAN | NC 146, 00p. 0aG®, 84B. 1460
VOLKSWAGEN | NTERNAT N
FI NANCE NV 16&,&&0.0@@,467.000
WELLS FARGO & CQ(Q 568, 00p. Ga@&, 57 . 440
8,304,0p38.,42@, 4B7./1460
(798,597 (838) 033, p59)
EDF SA 200, 00p. @a@, 75p. 000
GKN HOLDI NGS PLG 100, 00p. a@@, 18p. 000
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NOENCHENER RUECKVERGH *6'65 YH&0  s8p. ooo
TURBO FI NANCE 73,398.248,815.8[0
473,39B. 508, 33p. 870
(68, 66[, FgB), 72Pp, 0035)
SHAW COMMUNI CATI|ONS 71, @ 0. 0®B®, 034. 1B0
67,000. 08B0, 034. 1B0
(6,302, 690), 528, 815)
NYKREDI T REALKREDST7A1S0pG., da@, 6p6.[190
5,711, 0p®.,0A®, 6p6./190
(95, 77B, 4B®), 80fi, 244)
ASSI CURAZI ONI GE|NERBQ) 0SPAQ®A, 00pP. 000
AUTO ABS 2012-2 |SRL79,39f.4®B®@, 10f. 380
BANCO SANTANDER [SA100,00p. a®@®@, 24p. 000
BPCE SFH SA 200, 00p. @@, 63P. 000
CAI SSE DE REFI NANC N E
LU HABITAT SA EVMENIoPEa®s, 31p. Joo
CAJA MADRI D 350, 00p. ®B®A, 86B. 500
FQFSSELDORFER HYPOLHE G0 A0, 63p. oo
ELECTRICITE DE F|RARCE&, 8Bp. @A, 75p. 000
ENBW ENERGI E
BADEN- WUERTTEMBERGI A% 00pP - a0, 86p. 500
EUREKO BV 40,000. 088, 620.0po0
FMS WERTMANAGEME[NT2BOR00D. 2@@, 48p. 000
FORTES BANK NEDERLANE 60 PulE. 575. go00
GERMAN POSTAL PE[NSBOOSOOD. B®B, 12k. 000
GRND 1 A 150, 74 . AG®, 74f. 000
GRND 1 B 86,437. 586, 832. 4B0
HYPO ALPE- ADRI A-[BA
 NTERNATI ONAL AG Y60, 00p. am@, 55p. oo
LULESA SANPAOCLOBANE.! §6pABa. 12p. doo
LEASEPLAN CORP Nv 89,000.0m@,104.3p0
SANTANDER | NTERNAT), ONAL BEBRE 20p doo
SALTANPER INTERNATL O b 0P Bbs, 73h. qoo
SPAREBANK 1 BOLI|GKRED) JODAG®BB, 91p. 200
SVENSK EXPORTKRE|DI 328B00D. BB, 81[L. 500
WM COVERED BOND |[PRDBRAMODP. ABG, 59Pp. 100
3,940, 5%, 960, 8R6.[630
492,887 (508), 428, F15)
(
1,462,2pa, 23, 5p1,/568
(1,462,223, 623), §21| 568)
7,182,8p3F, 65®, 349,[997
(5,026, 8§23, 2B@), 26| 827)

111/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

©

50. p%
%

N
[EEY
~J

41. B%
38. A%

w -
AN

55. P%
40. p% 4. 0%

57. P%

34. L%

100 % 0. Y%

24. A%

75. b % 2. 4%

100 % 4. 4%

RIM~ MR, N WS

100 % 0. 4%

i
o

71. A%

[EnY
[EEY
(@]
S

43.B%
23 22.P%

112/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

25 )
945,316 625
870, 2h6
944, 446 379
927,267} 227
1.0185
25 )

15,871,573, 129

660, 614

071

15,210, 959, 058

10,499,639, 235

1.4487

113/169



EDINETOOOO

O000DO00o0DOo0ooOognoo(eens)

Ooooooooooooooooooad

25 )
481, 960|150
69,796.,[464
412,163| 686
404,850)| 562

1.0181
25 )
7,752,67h, 987
663,092| 530
7,089,58p, 457
5,313,07B,502
1.3344

114/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

115/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

116/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(1)
2,435,000

36,000

10, 158

20 475,000 485,000
23 485,000 2,435,000

(2)

117/169



25

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

28

163, 833

26,312

71

1,784,750

101

1,974,895

118/169



31

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

38 59 2
52

25 23 4 1 2

119/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(1)
( )
24 25
( 23 3 31 I 24 3 31 )
7,036 7,980
4 .
12 4
120 113
95 29
1,101 880
3,104 2,590
143 633
100 79
417 388
5 4
12,142 12,706
2,011 1,847
768 605
2,779 2,453
23 17
2,951 2,214
1,380 1,073
3 3
4,359 3,309
300 -
978 972
- 52
1,312 774
2,591 1,799
9,730 7,562
21, 872 20,268

120/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)

OoOdoD0oooooogoogoog
( )

24 25
( 23 3 31 0 31 )
115 70
1 1
77 77
393 328
2 11
896 889
43 14
21 -
410 352
24 26
26 69
2,012 1,839
6, 337 5,237
342 4 4
237 240
6,917 5,522
8,929 7,362
2,435 2,435
2,316 2,316
3,846 3,846
6, 162 6, 162
336 336
4,008 3,972
4,345 4,308
12,942 12,906
12,942 12,906
21,872 20, 268

121/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(2)
( )
24 25
( 22 4 1 ( 23 4 1
23 3 31 ) 24 3 31 )
5,677 4,207
9,800 7,952
2,292 4,287
17,771 16, 448
1,859 1,370
73 218
0 12
422 3909
2,895 2,523
3,318 2,922
244 131
149 77
122 80
16 24
288 183
5,784 4,839
262 268
3,712 3,566
1,786 1,804
5,761 5,640
320 267
695 691
945 1,002
25 31
2 2
249 168
131 113
1,113 964
147 99
509 329
736 736
306 306
3 3
767 313
11,716 10,672

269 936

122/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)

Ooooooooooooooooooad
)

24 25
( 22 4 1 23 4 1
23 3 31 24 3 31 )
500 -
18 0
46 -
- 53
5 -
570 53
333 172
0 -
25 4
- 3
359
481 8
- 159
- 159
126 -
118 389
35 -
279 389
201 579
2 2
238 613
38 36

123/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(3)
( )
24 25

( 22 4 1 ( 23 4 1
23 3 31 ) 24 3 31 )
485 2,435

1,950 -

1,950 -
2,435 2,435
366 2,316

1,950 -

1,950 -
2,316 2,316
3,846 3,846
3,846 3,846
4,212 6,162

1,950 -

1,950 -
6,162 6,162

336 336

336 336
4,047 4,008

38 36

38 36
4,008 3,972
4,383 4,345

38 36

38 36

4,345 4,308

124/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

)

25
23 4 1
24 3 31 )

9,081 12,942
3,900 -

38 36
3,861 36
12,942 12,906
9,081 12,942
3,900 -

38 36
3,861 36
12,942 12,906

125/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(1)

(2)

(1)

(2)

(1)

DC

CB CB

126/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(2)

(3)

127/169



24

24

21

21
12

12

128/169

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( 23 3 31 ) ( 24 3 31 )
281 445
393 550

( 23 3 31 ) ( 24 3 31 )
300

( 23 3 31 ) ( 24 3 31 )
5,500 500
5,500 500

( 22 4 1 ( 23 4 1
23 3 31 ) 24 3 31 )
500

22

23

31 )

238

920

10,

158

129/169




EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

100 %
920
( 23 4 1 24 3 31 )
10,158 10,158
)
( 22 4 1 23 3 31 )
( 23 4 1 24 3 31 )

130/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(1)

(2)

131/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

23 31

(1) 7,036 7,036

(2) 4 4

(3) 12 12

(4) 95 95

(5) 1,101 1,101

(6) 3,104 3,104

(7) 143 143

(8) 100 100

(9) 978 902 76
12,577 12,50 76

(1) 115 115

(2) 474 474

(3) 896 896

(4) 43 43

(5) 21 21

(6) 6, 337 6, 892 555
7,888 8, 444 555

132/169




EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(9)

133/169

24 31

(1) 7,980 7,980

(3) 4 4

(4) 29 29

(5) 880 880

(6) 2,590 2,590

(7) 633 633

(8) 79 79

(9) 972 925 46
13,171 13,125 46

(1) 70 70

(2) 418 418

(3) 889 889

(4) 14 14

(6) 5,237 5,629 391
6, 628 7,020 391

1)

(1) (2) (4) (5)




EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(1) (2) (3) (4)
(6)
2)
23 3 31 24 31
300
3)
23 3 31
1 2 5
3
6,337
6,337
24 3 31
1 2 5
3
5,237
5,237

134/169




EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

22 4 23 3 31
0 0
0 0
23 4 24 3 31 )
)
22 4 23 3 31 )
23 4 24 3 31 )
21 12
23 1 1

23

135/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

23 3 31 24 3 31
(1) 1,550 1,618
(2) 1,352 1,592
(3) 198 25
(4) 47 43
(5) 96 23
(6) 342 44
22 4 1 23 4 1
23 3 31 24 3 31
(1) 275 226
(2) 23 27
(3) 11 28
(4) 0 4
(5) 1 10
(6) 33 57
320 267
(7) 118 389
438 657
(1)
(2)
22 1 23 4 1
23 31 24 3 31
. 8 1.1

136/169




EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(3)
22 4 1 23 4 1
23 3 31 24 3 31 )
.7 2.5% 2.1
(4)
9
(5)
9
( 23 3 31 24 3 31
1,530 1,085
220 223
178 133
97 85
89 40
10 26
140 17
91 6
39
11 5
2,410 1,625
608 404
72 56
1
680 462
1,730 1,162

137/169




41. 0%
38. 0% 27 4 1

103

( 23 3 31 )

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

417
1,312

( 23 3 31

388
774

( 24 3 31 )

41.0

48.6
128. 8

101. 7

119. 2

23
24 4 1

24

35. 6%
103

31 )

138/169

41.0

13.1

44 .7
11.3

17.9

106. 2




EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( 23 4 1 24 3 31 )
(1)
BSC
(2)
(3)
23 4 1
(4)
BSC
(5)
(6)
23 2 25 23 4 1
100 BSC
BSC BSC
21 20 12 26
10 20 12 26
)

10 1.5%

139/169



EDINETOOOO

O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

22 4 1 23 4 1
23 3 31 ) 24 3 31 )
233 237
3 3
237 240
18 20 3 31
21 20 3 31
22 23 31 )
(1)
5,677 9,800 2,292 17,771
(2)
14,812 2,958 17,771

140/169

90 %



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(3)
10 %
( 23 4 1 24 3 31 )

(1)
4,207 7,952 4,287 16, 448

(2)
12,063 3,092 1,292 16,448

90 %
(3)

10%

141/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(1)
22 4 1 23 3 31

1,950

1 3,900

100
1,950

142/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

23 4 1 24 3 31
( ) ( ) ( )
( %)
0
282
9,88P ( ) 1,403
100 1,047
106
111
(2)
22 4 1 23 3 31
( ) ( ) ( )
( %)
1
50 (
5 5
() 100
23 4 1 24 3 31
( ) ( ) ( )
( %)
1 8 46
5 5
() 100
- 38|7

143/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(3)
22 4 1 23 3 31
( ) ( ) ( )
( %)
6, 337
10
S. 337
a.r .|
23 4 1 24 3 31
( ) ( ) ( )
(%)
1,140 5,237
10
S 17 4
a.r .|
)
(1)
(2)
(3)
(4)
(5)
(6) 23 3 31
(7)
(8)
(9) 5,237

144/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(1)

( 22 4 1 ( 23 4 1
23 3 31 24 3 31

1,389,2928 1,270,5630

4,171 51 3,570 78

)

( 22 4 1 ( 23 4 1
23 3 31 24 3 31

38 36

38 36
9,316 10,158

145/169




52
19

38
52

193

38

146/169

57

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

24 4 1 24 9

3



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(1)

( 24 9 30 )

2 7,155

111
19
970
2,954
406
642

12,271

1,767
543
2,310

14
1,898
920

2,836

963
48
368
1,380
6,527
18, 799

147/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

79
1
77
372
6
956
52
147
976
66
84
2,821
2,737
21
242
3,001
5,822
2,435
2,316
3,846
6, 162
336
4,041
4,378
12,976
12,976

18, 799

148/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(2)

, 913
, 586
, 157
, 657

N N w e

661
6 3

182

, 219

1,401
61

[EEY

32
35
12
79
2,275

107
1,729
639
2,475
124
316
587
19

90
47
350
50
1 155
1 316
1 153

183
4,874
508

149/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

15

65
65
458

112
112
346
125
151
69

150/169



(3)

2,435
2,435

2,316
2,316

3,846
3,846

6, 162
6, 162

336
336

3,972

69

69

4,041

4,308

69

69
4,378

12,906

69

69

12,976

12,906

69

69

12,976

151/169

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

24 41
24 9 30
(1)
6 18
2 15
(2)
5
9
(1)
DC
cB
cB
9
9
(2)
(3)

152/169



NN
H b

30

24 9 30 )
527
621
1,000
1,000

24 4 1

24 9 30
152

473

153/169

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



(
24 4 1
24 9 30
1
10, — — 10, 1%8
10, — — 10, 1%I8
2
3.
4.
(1)
(2)
(
24 4 1
24 9 30
1.
(1)
(2)
1

154/169

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



24 4 1

24 9 30
24 30
.

() (*)
7,155 7,155

8 8

19 19
970 970
2,954 2,954
406 406
963 934 (29)
(79) (79)

1 1

77 77
372 372

6 6
956 956

52 52
147 147
2,737 3,131 (393)

(*) ()

155/169

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



242

24 4 1
24 9 30
2 3 4 5
4 5
} i 2,73
- - 2,73
24 4 1
24 9 30
10
240
1

156/169

EDINETOOOO

O000DO00o0DOo0ooOognoo(eens)

Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

)
24 4 1
24 9 30
1,918 3,58p 2,15F 7,65F)
(1)
5,502 1,610 54 4 7,657
(2)
90
10
)
24 4 1
24 9 30

157/169



NN

FENN

1,

277,439
6,877 46

69
69

10,158

96

158/169

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



(1)

(2)

(3)

(4)

(5)

159/169

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(4)(5) )



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

19 18
19 30
19 30
19 12 27
20

20

21 22
21 12

23

160/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(1)
324,279 24
10,000 24
(2)
( )
(24
31,000
10,000
47,937
40,500
8,000
(3)
8,207 6,745 24
24
82.19

161/169



(1)

(2)

(3)

(1)

(2)

(3)

94

68

2

24

12
3

1

5,81

85.

162/169

6

33.

1

45

89

23

24

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(1)

(2)

(3)

(4)

(5)

(6)
26 198

37

163/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

25

193
24 19 25 15

25 15

XBRL

164/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

25

193
24 19 25 15

25 15

XBRL

165/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

166/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

167/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

168/169



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

169/169



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

	第二部ファンド情報
	第１ファンドの状況
	１ファンドの性格
	(1)ファンドの目的及び基本的性格
	(2)ファンドの沿革
	(3)ファンドの仕組み

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

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

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

	(3)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(4)設定及び解約の実績


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

	４受益者の権利等

	第３ファンドの経理状況
	１財務諸表
	ブラックロック・ワールド・ボンド・オープン（為替ヘッジなし）
	(1)貸借対照表
	(2)損益及び剰余金計算書
	(3)注記表
	(4)附属明細表

	ブラックロック・ワールド・ボンド・オープン（為替ヘッジあり）
	(1)貸借対照表
	(2)損益及び剰余金計算書
	(3)注記表
	(4)附属明細表


	２ファンドの現況
	ブラックロック・ワールド・ボンド・オープン（為替ヘッジなし）
	純資産額計算書
	ブラックロック・ワールド・ボンド・オープン（為替ヘッジあり）
	純資産額計算書


	第４内国投資信託受益証券事務の概要

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


	４利害関係人との取引制限
	５その他

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

	第３その他

	監査報告書

