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2018 31
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UusSb

Uusb

Uusb
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UusSb

Uusb

6ganabe Mae Pool 3% TBA
3sanabe Mae Pool 6% TBA
8UAaj 0608 States Treasury
706j 0608 States Treasury
26060j0ed States Treasury
3We; 86 Commerci al Mortg

15/ 2/ 2044

2ganade Mae Pool 2. 5%

7AAg0DO00American Capital

6E6rd0Motor Credit Co

4801t 006Ank Omni Master Tr

LLC 3.875%

8,099, 7333.30

5,891,6892. 40

0.5% 31/ 7/ 2017
5,833,3872. 38

Not e/ Bond

Note/ Bond 0.125% 31/ 7/ 2014
5,687, 7542. 32
Not e/ Bond 0.25% 30/ 4/ 2014

5,261, 4382. 14
'2011-C2 A2 "144 A
4,776, 3181. 95

age Trust

TBA

4,446, 8531. 81
9.375% 8/ 4/ 2014
,040,5371. 24

15/ 1/ 2015
2,731,2291.11

'2009- A14A Al4" "144A
2,579,1481.05

Pl c "144A"

ust FRN
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( soécte anonyme
Commi ssion de Surveillance du Secteur Financier
2010 12 17
2012 31 68

2012 31
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2011 11 11

2012

2012 30

2012 28

2012

2012 31

2012 27 Maarten F. Slendebroek

Al exander Hoct or-Duncan
2012 30 2011 15

2011
2011
2011 15
2011 15
2011 15
2011 30
20110
20110

20110 10

20110 13

20110 31

20111 11

20111 11
20111 11
20111 11
20111 11
20111 11
20111 11
20111 14

2012 18
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2012 31
(d
2012 31
(e
2012 31
0.7937 0.630578.4100 0.9531 6.3515
0.7667 0.6354 78.7163 0.9272 6.3394
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2012 31
0.17160.27230.216121.34760.2595 1.7292
0.13610.21580.171316.92140.2057 1.3707
0.65031.03140.818680.87270.9831 6.5510
0.30910.49030.389238.44460.4673 3.1142
0.63791.01190.803179.34040.9644 6.4269
0.66151.04920.832782.26621.0000 6.6639
0.00130.00210.00170.1631 0.00200.0132
0.09930.15740.125012.34510.1501 1.0000
0.09930.15750.125012.35120.1501 1.0005
0.00030.00050.00040.04300.0005 0.0035
0.03190.05060.04023.9701 0.0483 0.3216
0.10660.16910.134213.25800.1612 1.0739
0.10330.16390.130112.84830.1562 1.0408
0.79431.25991.000098. 78871.2008 8.0023
1.00001.58621.259024.37011.511810.0745
0.08130.12890.102310.11000.1229 0.8189
0.00280.00440.00350.3477 0.0042 0.0282
0.00010.00010.00010.0082 0.0001 0.0007
0.15670.24860.197319.49280.2369 1.5790
0.01130.01800.01431.4096 0.0171 0.1142
0.00520.00820.00650.6434 0.0078 0.0521
0.00800.01280.01011.00000.0122 0.0810
0.00060.00090.00070.0691 0.0008 0.0056
2.23643.54722.815278.13943.381022.5304
0.07190.11400.09058.9392 0.1087 0.7241
0.04730.07510.05965.8864 0.0716 0. 47638
0.20180.32000.254025.09510.3050 2.0328
0.10900.17290.137213.55690.1648 1.0982
0.50560.80200.636562.88140.7644 5.0936
0.24140.38290.303930.02510.36502.4321
0.01500.02380.01891.8636 0.0227 0.1510
0.00670.01060.00840.8290 0.0101 0.0672
0.18970.30090.238923.59600.2868 1.9114
0.17320.27460.218021.53520.2618 1.7444
0.17770.28190.223722.10300.2687 1.7904
0.01950.03090.24532.4228 0.0295 0.1963
0.16810.26660.211620.90800.2542 1.6936
0.09540.15130.120111.86400.1442 0.9610
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0.50480.80070.635662.78620. 7632 5. 08509
0.02640.04180.03323.2792 0.0399 0.2656
0.02010.03190.02532.5023 0.03040.2027
0.34700.55040.436843.15480.5246 3.4957
0.02100.03340.02652.6179 0.0318 0.2121
0.63051.00000.793778.41000.9531 6.3515
0.07470.11840.09409.2861 0.1129 0.7522
CNH CNY
CNH
CNY
(9)
17(c) 2012 31
(h)
15

15
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0.25
0.25 0.15 0.20 0. 075
0.03 0.03 0.03 0.03
2010 12 17 174
* 0.10
0.15 0.03
37,500
2012 37,500 40,000
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2012 31
0. 5bp
44. 1bp 8. 80 196
2012 31
0.05
0.01
2012 31
36,327,988
2009 10 20 2010 10
2010 10 19 2011 12
2012 31
478,416
2004 20 130
12 31
0.08 2012 31
1,682,144
Reporting Funds
www. bl ackrock. co.

uk/ reportingfundstatus
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2012

10-Q

2http:// www2. bl ackrock. com/ global/home/lnvestor Rel ations/ SE

2012 31

2012 31 2,351,960, 701 2,619,0

1,073, 936 1,188, 305
43,585,760 48,154, 738
14,287,037 15,990, 731
55,136,555 64,577,221
9,996,576 11,104,109
111, 135,603123,393,616
13,281,121 14,580, 153
53,026,449 58,538, 846
51,683,676 56,737,970
7,980,921 8,707,277
53,193,597 59,065, 276
154,664 171, 293
26, 045,567 29,021, 394
97,878,951108,629, 195

9,673,163 10,810, 569
2,277,622 2,555,107
2,883,353 3,173,976
4,466, 131 4,965,516
3,372,414 3,706,631
89,831 98, 837

360,586, 103400, 018, 915
4,292,788 4,758,205
26,474,643 29,305,146
4,818, 332 5,345,817
9,382,861 10,423,711
25,761,649 28,239,820
57,009,537 63,143,882

954,049 1,055,814
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11,175,038 12,378,775
911, 143 008, 885

9,060, 233 996, 040

12

2012

166,

31

925

6,787,803

3,707,
172,281
3,969,
4,546,
24,006,
86,392,
10, 584,
3,802,
2,529,
15, 456,
10,180,
62,299,
15,216,
354,647
8,059,
8,679,
483,892
3,269,

412,541, 995

2012 31 14,9

44,300, 455
2012 31

Bited St at e

1’362’0;3:ote/80nd 0.

1,

9,

7,492,534
550 4,107,878
,670191,621,821
962 4,367, 962

5

797 , 100, 738

457 26,931,187
987 95,429, 364
645 11,874,183
158 4,238, 484

216 2,816,123

804 17,321,180
429 11,273,978
714 69,653, 986
457 16,954,602
, 432392,313,697
674 9,012,173
675 9,456, 418
,420544,534, 505
548 3,667,880

33,740
b 2012

Tr e

S a s
375% ]3’0:}7]%(3“2%9102

ited States Treas
1’462’0%§te/80nd 2.25% 3]1’/#%%’031881

rance Government ond
531’OOQAT 4% 25/ 4/ 2013 ngbn’OSZ

nited States Trea y
545’ooﬁote/Bond 2.75% 15?9;{/’2507129
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13

2012 31

23,000
5,680,000
(7,350,008)690, 000

744,000
525,631

(690, 000%, 497,091
665, 000

4,551,000
10,222,000
877,000 412,000
(1,015,958)710,977
(6,985, 108)
(1,750,00R)748,000
(957,523)1,152,000
(800, 0001, 530,000

301,000

1,730,000

190,000 (160,000}),116,600
300,000(3,620,0006) 436, 000

101,000
284,700
1,168,501
807,000

19,622,000
52,000
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67,178

901, 677
4,570,728
124,012

2,456, 402
3,899,604
6,847,729
29,304
7,128,023
9,191, 445
16, 593
256, 447
7,199,545
13,593,804
1,628, 252

9,055,595
1,302, 466

427,785
17,283,414
961, 885
420, 846

1,425,692
1,310,321
7,575
34,025
291, 584
1,059,473
20, 708, 435
61, 187,821
28,201, 898
8,954,024
1,695,903

4,076
1,053,566
2,138,388
1,592,068
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2012
2012

1
10

2012

9
31

12
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1,408,575

33,116
2,034,564
254,381
935,523
881, 062
7,766, 138
211, 843

2,532,921
1,096, 192
9,504,320
14,539
729,811
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2012 31

88,503,001

15,970, 251

(a) 104,473,252

(a) 303,910
9,695
7,667
304,082
11,598

105,110, 204

6,849
7,753

79,228

93,830

105,016, 374
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110,063, 360

2,569
2,047,028

2,049,597

33,120
33,120
31,332
110,014
48,986
26,050
2,187
18, 445
3,727
34,844
341,825
341,825

1,707,772

2,288,178
(227,158)

2,061,020

3,465,523
1,348

3,466,871

7,235,663

(1,713,663)

(1,713,663)

19,015, 969
(29,619, 158)
34,203

(10,568, 986)

(5,046, 986)

105,016, 374
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2012 31

2012 2012 2011 2010
31 31 31 31

105,016, 317140, 063, 36006, 093,686, 711, 021

Common 11. 03 10. 53 - -
11.51 10. 92 10. 30 9. 46
795, 698 9,314,821
940, 697 807,300
(526, 977) (2,156, 900)
1,209, 418 7,965,221
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2012 31
21, 392nheuser-Busch I nBev NV 1,704,044 1.62
67,8630uza Cruz SA 992,755 0.95

13,816lati onal Bank of Canada 1,030, 397 0.98
55, 10Rogers Communications 1Inc 2,178,447 2.08

3,208,844 3.06
15, 10&Kone O0OYJ 936, 571 0.89

50, 93%utel sat Communications SA 1,542,690 1.47
37,718%egrand SA 1,212, 429 1.15
51, 188anofi 4,198,961 4.00
22,6880t al SA 1,053,155 1.00
8,007,235 7.62

212, 00Mower Assets Holdings Ltd 1,667,903 1.59
49, 258&ni SpA 1,022,572 0.97
38, 70Canon Inc 1,310,523 1.25
622 NTT DoCoMo I nc 1,043,621 0.99
2,354,144 2.24

73, 5Rtyal Dutch Shell Pl c 2,616,003 2.49
154, OOBOS Group Hol dings Ltd 1,825,240 1.74
405, OVOngapore Telecommunications L1Lt#d65, 842 1.11
2,991,082 2.85

70, 32Hennes & Mauritz AB 2,605,592 2.48
46, 218%8venska Handel sbanken AB 1,599,561 1.52

4,205, 153 4.00
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41, 89Mestl e SA 2,568,962 2. 44
52,49WRNovartis AG 3,074,161 2.93
6, 200Roche Holding AG 1,099,657 1.05

6,742,780 6. 42

43, 55Chunghwa Telecom Co Ltd ADR 1,302,175 1.24
424, 07FRar EasTone Telecommunication%, C68L986 1.02
294, 50Mai wan Mobile Co Ltd 972,093 0.93
59,87Tai wan Semiconductor Manuf actu8832g8C€C6 Ltd OADP
4,176,010 3.98

53,87BHP Billiton Plec 1,590, 315 1.51
45, 63British American Tobacco Plc 2,442,590 2.33
95, 75®i ageo Pl c 2,583,985 2.46
122, 10® axoSmithKIline Plc 2,812,726 2.68
183, 60SBC Hol dings Pl c 1,554,578 1.48
62, 306mperial Tobacco Group Plc 2,425,291 2.31
29, 13Recki tt Bencki ser Group Plc 1,604,827 1.53
383, 32Besco Plc 1,914,146 1.82
53, 118%nilever Plc 1,911,362 1.82
823, 21wodafone Group Plc 2,366,292 2.25
21,206,112 20. 19

34,854Aaltria Group Inc 1,259,275 1.20
60, 672T&T I nc 2,285,514 2.18
22,11Chevron Corp 2,428, 230 2.31
34,5580ca-Cola Co 2,800,175 2.67
27,89bPominion Resources | nc 1,532,830 1.46
37, 90&Emerson Electric Co 1,813, 754 1.73
30, 04Genuine Parts Co 1,939,983 1.85
42, 833ohnson & Johnson 2,966,614 2.82
46, 888&raft Foods I nc 1,847,856 1.76
15,80Lorillard Inc 2,033,273 1.914
25, 14McDonald'"s Corp 2,250,657 2.14
31, 72%erck & Co Inc 1,411,306 1. 34
66, 408i crosoft Corp 1,959, 066 1.87
19, 80Pepsi Co Inc 1,439,803 1.37
138, 41RBfi zer I nc 3,331,601 3.17
20, 59®Philip Morris International | bc880, 759 1.79
28, 35Reynol ds American I nc 1,317,327 1.25
12,85Pnited Parcel Service Inc 975,724 0.93
28, 75United Technologies Corp 2,142,972 2.04
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30, 800S Bancorp 1,034,264 0.99
35,23%erizon Communications 1|l nc 1,597,771 1.52
40,248, 754 38. 33
102,079, 962 97. 20

2,393, domstitutional Gash Series Plog 393, 299 228
2,393,290 2.28
104,473,252 99. 48
543,122 0.52
105,016, 374 100.00
1Institutional Cash Series Plc

2012 31

47.25
14.78
. 78
.74
.71
.47
.91
. 05
. 28
.51
. 52

OO P N W W o o o O

[EEN
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Fonds Commun de Pl acement
2010 2010
2012 31

2010 UCI TS

2012 27 u. sS.
2012 31

2012 17 Graham Bamping "Dwyer Barry O
Ull a Pitha
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2012 31

2012 31

1.002750
0.816827
0.637186

0.951520
2.049350
1.002950
0.977650
0.8136083
0.639427
7.753450
3.987450
78.25500
1130. 625
13.26025
6.801100
1.243650
29.99250
8.203350
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(9
u. s
Uu. S
Common
Current
BROL
BROL

PNC

PNC
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BROL
(1)
BROL
Common 0.50 0.25 0.025
Current 0.50 0.25 0.025
0.45 - 025
0.60 0.60 0.025
(2)
0.60 0.50 0.025
0.60 1.00 0.025
0.60 0.50 0.025
u. s
0.45 0. 45 0.025
0.50 0.65 0.025
0.75 0.75 0.025
(1)
(2)
u. s 1.10
Common Current BROL
2012 31
BROL
Common 43.68 869. 96 434,98
Current 103,143.2®,062,865.014031,432. 48

49,691. 30 894,441.87 -

BROL
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(Geoffrey D. Radcl i ffe) Domi nic Cri:t
Graham Bamping " DwyBearr ry O Adrian Lawrenc
Gui do Van
Ber kel 2012 29 Ulla Pitha
0.05
0.01
UCI TS
2012 31
2012 31
75,000, 000 2012 31 27,000,
¥ 2012 31
2012 31
2012 31

(530, 000)
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9,054,099

1, 131

4,209,

180

9,050, 78

1, 951

11,651, 62

7,587

0.776
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(1)
2,435,000

36,000

10, 158

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

(2)
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28 162, 481
2 27,796

71 1,631,495
101 1,821,772
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38 59 2
52

25 23 4 1 2
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(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
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( )

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
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(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
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