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()
1]APPLE I NC 1,046, 19#.8004)57669%.41128p59p0
2EXXON MOBI L CPRP 5,240, 69h39308F 66865b39191435886
3&2;; BUSI NESS| MACHI NES 1,396, 68216 8015369 @.188 261448
dcHEVRON coORP 2,350, 06b19894) 8551 b20948p1sBa
5[MI CROSOFT CORP 7,78D, 438185975 208Bp1a554p19F%2
aT&T I NC 5,970, 42b14048p28@BB1BR21p148Ba
7lcENERAL ELECTRI C doO 9,910, sob1@792h1252b168007) 10802
g WwELLs FARGO &| co 5,690, 60B12381p 236G p1ag14) 1883

PHI LI P MORRI S |
off Nl ERm NYORRL D 2, 1o, 82p19032B 79aaf12394p1188
10 OHNSON & JOHNSON 2,680, 95b15128B54@Bp12015716%2
1IPROCTER & GAMBLE do/ TlHE 2, 54D, 2281237280 5326p1F3635p1196
1PFI ZER I NC 7,080, 75h13542p 18B7pB18226h16pa
1BVAL- MART STORES I Nc 2,300, 8481 8315p 5369185061 13%83
1 NTEL coORrP 6,650, 17p14347B1200)152685168%8
1§500GLE I NC-CL| A a7, 16laoqmabsBomslacams2p1415
1¥EE'ZON COMMUNI CATII ONIS 3,6/3D, 00L10389F3286L17220810%@
1[COCA- COLA coO/[rHE 4, 15D, oob12804b24mabr2011b1698
1fORACLE CORP 4,94, 28h1D028F 2485 p17410p1698
1§ERKSH'RE HATHAWAY 1 NC- CL 1, 719@, 23018015k 6250pB11881p17¢D
2l PMORGAN CHASE & do 4,070, 39h13381b25@Dp1B380B 1388
2IMERCK & coO. INC. 2. 7112, 01b.80a 70|, 2198 b .92 3 8 4|, 8.1486
2IMCDONALD' S CORP 1, 2|80, 49p o189, @597 ] .88 1 2 3|, 09.2po3
2[HOME DEPOT I NE 1, 8l9m, 05p 766509, 4.445p 83 3 1 1|, 01279
2JuNni TED TEcCHNOLOGI s clorP 1, 3|30, 28p 87864, @851 .81 126 4], 07. 747
2k1 TI GROUP | NC 3,54D, 61b.98@59, 2,693p .84 49,0037
2MBBOTT LABORA[ ORI HS 1,600, 67 74883, @774 p .84 2 2 4|, 07.0p47
2fcl SCO SYSTEMS| I NC 5,170, 565.871094, 7348k .75 % 8 0|, . 4f12
2BAMERI CAN EXPRESs do 1, 7lom, 525 70692, 50895 .75 6 3 9|, 00.551
28US BANCORP 2, 89D, 45b.780 91|, 7461 b .75 % 6 1], 0.5f61
3f0CCI DENTAL PE[TROLHUM |[cCORP 1, 140, 02 .78 B9 7], 8,962 8 .74 ® 5 1|, 08. 251
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11.(06 3.B1
9.5b2 3.p6
8.B6 3.p5
7.60 3.po0
7.p2 2. b2
5.57 2. b4
5. 44 2.p4a
4. b6 1.63
4. po0 0.p0
3.8 0. h2
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1.
(
ROCHE HOLDI NG

ROCHE BoL2hYq, 4,128, 57s600B9p1 875245 2,990732p1
2§ggAL DUTCH S§HELL PLC-B 20, 720910683414 228B8758881539858
3INESTLE SA- REQ 11, p2551655085p 42BBh58424p33D2
droTAL saA 15, PB595h50660h 32BBL597990135R6
5INOVARTI S AG- REG 12, ba545h52765p4152p57275p34pa
6BAYER AG- REG 8. 162, 3274®747h660afa8211h32h8
7IbEUTSCHE TELEkOM Ac{rEE 50, p0oB65| 483, 44, m2a| 26, 24p36p3
sTELI ASONERA AlB 83, 03828|%2, 90k, 68%|ee s58p22hz
JoNB ASA 45 h1833|3D,85b, B@®| 85, 07h27p3
1lENI sPA 22, B8169h3B1o98L 1390b38111B22h6
1JBAE SYSTEMS PLC 94, Bo0&887|26, 71p, 3®a| 33, 1002589
1JZURICH | NSURANCE GRQUP| AG 1,027, 33|Bar78ll®253436,404p2 782
1BAIR LI QUI DE 9A 3,958, 77L30271p 922D 36742h22Ra
101 AGEN N. V. 24, 622200293628 148903832902 9p5
1lBP PLC 60, p1594 |36, 21p, ®8B| 83, 42p23Ba
1§RESEN'US MEDI CAL CARE[AG 5,875, 275304995 515Dp32192p20F8@
1fISWEDI SH MATCH AB 10, | 29828286625 3322D32967722k6
1SERCO GROUP PlLC 44, p5%40|28, 217, 00|68, 84p29opa
1JUBS AG- REG 35, 59993| 29, 35}, 53| 88, 75L26p5
2[ICENTRICA PLC 74, 63B52 |50, 30f, #4a2| 88, 70§25p5
2ISYNGENTA AG- REG 1,023, 43l@6521B2@ 660228 154h18h87
2ISES 14, b1179f29510ph2208F28451014p%
2PAEGON NV 69, BaB51|24,51p, 3o2| 26, 44511B@
2IPRUDENTI AL PL|C 26, 7870|228, 37p, ®FB| 26, 1471208
2lSEVERN TRENT |PLC 11,79497629930h2830bh25470615F8
2fBG GROUP PLC 15 §/4359P25616f 17%D5286927512pb86
2SI EMENS AG- REG 3,43% 50b28577B71G4)26822bB10F82
2fSAP AG 4, 8lom 3ap25725) 5998 p2477961 387
288HP BILLITON |PLC 10, 2066P28754p2628b22950p10B3
3fresco pLc 56, h6@a04|%3, 845, a20| 28, 7951086
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1.
(
1 640, 000106096883, 8571,0BQE862, 022146200162 2@®. 8
2 380, 00/01@G6p40279, 66|94, 182042226, 43|]620/aRr026 206. L1
3 390, 00/01000p42236, 00[8,0BQ42222, 07/326/0200302 2. PS5
4 380, 00010@0p38918, 29(3,024093BB37, 21|/410/@aR026 205. p9
5 370, 00/010@¢p30787, 7240203737, 89|5, &80R0223 205. #2
6 370, 00010@p31704, 08/72,00qQIW743, 887|716/ R018 20|5. B6
7 320, 000100933473, 58/4,00QmW452, 58/818|6R018 204.p1
8 270, 000100928752, 291,00QzZr782, 10/8 P 7/G200132 2B. PO
9 250, 00/0100p27521, 80|1,0H(QY2B82, 217 156032 203. p2
1p 180, 00/01@@p240832, 37]14,1AQz¥o51, 16/424Q@R2028 202. B8
11 170, 00]010@p12747 , 2 11|A02(QWB774, 545, 80040 20]2. pO
1p 150, 00]0 1060915518, 26/A,02(Q1B8594, 34525/@Rr053 20]2. p1
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2 1 24 17 4. 03
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14 16 15 15 0.63
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16 16 17 15 5.29
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21 16 22 15 2.60
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10 22 16 23 15 134,66(7, 162, 877, 883
11 23 16 24 17 130, 486, 989, 128, 899
75
13 12 20 14 15 800, 00/0, 000 -
14 16 15 15 - -
15 16 16 15 4,494, 421156,(800
16 16 17 15 60, 36%, 1221, 123|, 301
17 16 18 18 65,42%, 389,499, 201
18 19 19 17 175,018, 083™, 563, 6738
19 18 20 15 82,907,438 ,541, 181
20 16 21 15 75,249, 433,823, 643
21 16 22 15 80,689,228B,597, 399
10 22 16 23 15 71,747,188, 580, 425
11 23 16 24 17 62,478,382,973, 037
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10 11
23 15 24 17
43,566,925 44,009,551
1,120,780,964 1,142,801,810
117,004
71 72
1,164,347,960 1,186,928,437
1,164,347,960 1,186,928,437
126
2,267,567 2,331,006
115,227
413,921 433,920
5,499,274 5,764,850
23,585 24,727
8,204,473 8,669,730
8,204,473 8,669,730
1,133,783,930 1,165,503,118
22,359,557 12,755,589
157,472,112 159,156,449
1,156,143,487 1,178,258,707
1,156,143,487 1,178,258,707
1,164,347,960 1,186,928,437
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10 11
22 16 23 16
23 15 24 17

21,028 22,720

20,424,827 5,162,744

78

20,445,855 5,185,542

827,276 857,134

10,990,915 11,387,488

47,264 48,852

11,865,455 12,293,474

8,580,400 7,107,932

8,580,400 7,107,932

8,580,400 7,107,932

29,090 494,317

14,935,665 22,359,557
1,367,138
1,367,138

226,989 659,347

226,989 544,449

114,898

2,267,567 2,331,006

22,359,557 12,755,589
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10 11
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10 11
22 16 23 16
23 15 24 17
2,572,[305 2,563,[637
212,698,693 224,302,046
(10,000 1,875 98 ) 22070907 1,924 48 ) 2,331,
10,000 20 00 10,000 20 00
8, 099,581 7,895 ,[I381
52,959 14 62,814|l601
151,640],(098 153,592, 074
212,698|1]693 224,302, 056
1,133, 78|3], 930 1,165, 50|13, 118
10,000 10,000
5 x10,000 1,8798 5 x10,000 1, 9248
10,000 20 00 10,000 20 00
x +10, 000 2,267 ,|pl67 x +10, 000 2,331,|]006
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10 22 16 23 15
11 23 16 24 17
10 11
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1,080, 28|12, 073 1,133,78
69,809)535 60, 513
16, 307|678 28,794
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19,53%,047 5,168, 662
19,53%, 047 5,168, 662
24 17

239,287, 3583, 866, 190

86,976, 2781, 364, 036

52,287,9747,670, 943

656, 030, 1790, 581, 9b7

34,199, 2999, 318, 684

1,068, 78110%42,801,810
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10 11
23 15 24 17
61,081,271 61,065,763
1,547,954,034 1,532,661,974
100 100
1,609,035,405 1,593,727,837
1,609,035,405 1,593,727,837
418
3,261,656 3,372,372
35,925 58,631
575,817 593,867
9,130,714 9,416,924
32,848 33,875
13,037,378 13,475,669
13,037,378 13,475,669
1,630,828,325 1,686,186,365
34,830,298 105,934,197
326,704,933 320,518,979
1,595,998,027 1,580,252,168
1,595,998,027 1,580,252,168
1,609,035,405 1,593,727,837
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10 11
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23 15 24 17
29,823 31,300
38,437,346 44,549,129
47
38,467,169 44,517,782
1,152,109 1,159,493
18,269,009 18,386,144
66,134 66,137
19,487,252 19,611,774
18,979,917 64,129,556
18,979,917 64,129,556
18,979,917 64,129,556
186,224 2,923,518
49,350,784 34,830,298
2,272,129 1,769,473
2,272,129 1,769,473
3,283,680 8,294,962
3,283,680 8,294,962
3,261,656 3,372,372

34,830,298 105,934,197
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55 10 55 10
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(9,786 10,000
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10 11
22 16 23 16
23 15 24 17
4,079,|156 3,886,|296
585,244,732 613,448, 548
(10,000 3,588 61 ) 3(2010096 3,638 06 ) 3,372,
10,000 20 00 10,000 20 00
14,109| %84 11,504} 192
255,274 [133 289,557 217
315,857 [005 312,387 159
585, 244 (722 613, 449| 568
1,630,829, 325 1,686,146, 365
10,000 10,000
+ x10,000 3,5881 L %x10.000 3,636
10,000 20 ooff{10,000 20 00
x +10,000 3,261,|p[56 x +10,000 3,372,[B72
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23 15 24 17
10 22 16 23 15
11 23 16 24 17
10 11
22 16 23 16
23 15 24 17
1,569, 03|19, 056 1,630, 82|8, 325
134,667|, 152 130, 486, 939
72,877)883 75,128)899
10 11
22 16 23 16
23 15 24 17
34,741,909 44,610, 826
34,741,909 44,611),826
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745, 299, 0881, 53|14, 264
174,115, 1142, 86|11, 453
103, 395, 92034, 266, 062
558, 285,58%2, 789, 910
46,820, 5781, 210, 285
1,627,91611532,661, 974
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10 11
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42,223,022 40,703,893
1,036,107,788 987,429,719
384,747 17,420
69 66
1,078,715,626 1,028,151,098
1,078,715,626 1,028,151,098
302
2,370,021 2,429,031
385,848 140,753
442,719 437,695
7,083,450 7,003,024
22,075 21,828
10,304,415 10,032,331
10,304,415 10,032,331
1,185,010,601 1,214,515,943
116,599,390 196,397,176
401,152,312 395,059,695
1,068,411,211 1,018,118,767
1,068,411,211 1,018,118,767
1,078,715,626 1,028,151,098
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10 11
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23 15 24 17
20,140 20,372
33,901,102 58,811,363
114
33,921,242 58,790,877
879,703 853,272
14,075,229 13,652,221
44,174 42,548
14,999,106 14,548,041
18,922,136 73,338,918
18,922,136 73,338,918
18,922,136 73,338,918
129,471 2,324,787
130,346,603 116,599,390
3,913,188 3,293,544
3,913,188 3,293,544
6,847,561 9,648,168
6,847,561 9,648,168
2,370,021 2,429,031

116,599,390 196,397,176
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10 11
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2,957,[743 2,626,[113
589,767,890 609,371,000
(10,000 4,976 88 ) 23000021 5,017 38 ) 2,429,
10,000 20 00 10,000 20 00
10,893 427 7,234 |027
186, 245|[557 211,882 274
392,624 (006 390,253 799
589,767 [890 609,371 000
1,185, 01ffo|, 601 1,214,515, 943
10,000 10,000
+ x10,000 4,9788 L %x10.000 5,0128
10,000 20 oofl{20,000 20 00
x +10,000 2,370, [pl21 x +10,000 2,429,|p31
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1,147, 84|3,840 1,185, 01)0, 601
71, 747)186 62,478)379
34,580)425 32,973)037
10 11
22 16 23 16
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32,249,570 59,677,530
32,249,570 59,677,530
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687,988, 2899, 89|12, 284
193,514, 5898, 77|18, 721
108, 094, 7B, 549, 947
191,028, 7530, 20(8, 767

1,180, 6|]26,938&8B, 42|9, 7119
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24 17

20,164, 275

4,496,992, 200

72,572,317

4,768,900

4,594, 497,725

4,594, 497,725

71,974,867

71,974,867

71,974,867

6,224,650, 343

1,702,127, 485
4,522,522,858
4,522,522, 858
4,594, 497,725
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24 17
23 16
24 17
24
21 12
24 21 12
24 17
23 16 24 17
23 16 6,049, 29|18, 045
353, 450|, 712
178, 098|, 414
24 17
2,578,606, 398
25 239, 287|, 353
50 745,299, 015
75 687,988, 281
1,872, 26|12, 843
51,848,920
25 15,912,319
50 21,931,381
75 11,513,833
6,224,650, 343
1,702,127, 485
0.7266
10,000 (7,264
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203,000 361 73,283,000
30,0001, 0|68 32,040,000
167,000 259 43,253,000
30,0001, 104 33,120,000
18, 0002, 079 37,422,000
18,4002, 418 44,491,200
34,000 5114 17,476,000
157,|/000 421 66, 097,000
72, 000 439 31,608, 000
104,000 713 74,152,000
96, 000 615 59,040,000
25,1002, 2|02 55,270, 200
358,000 13/4 47,972,000
16, 0003, 6160 58,560,000
16, 4003, 7|15 60,926, 000
47,0001, 1|68 54,896, 000
47,7001, 199 57,192,300
10,4001, 7181 18,522,400
3,200 8, 6/20 27,584,000
39,100 948 37,066, 800
31,600 809 25,564,400
461,000 15|7 72,377,000
11,1002, 483 27,561,300
16, 5001, 7/48 28,842,000
4, 700 5, 100 23,970,000
20, 000 505 10,100, 000
134,000 423 56,682,000
48, 8001, 7|26 84,228,800
72,000 727 52,344,000
58,000 299 17,342,000
62, 000 280 17,360,000
253,000 456 115, 36/8, 000
91, 000 602 54,782,000
7,700 6, 0110 46,277,000
23,400 627 14,671,800
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68, 300 54(0 36,88%2,00p
22,4002, 9(01 64,982, 40p
82,600 23|38 19,658%,80p
34,5%00 46|1 15,904,50p
52,2002, 878 150, 231,600
117,|/000 562 65, 754,00p
16, 8003, 4|90 56,887,00p
35,200 70|0 24,640, 000p
45,4002,9|89 135, 70/0, 600
24,6001, 001 24,624,60p
22,8001, 4(98 34,154,400p0
27,3002, 3|67 64,619, 10p
56, 1002, 468 138, 454,800
140,|/000 60|4 84,560, 00p
32,3001, 720 55,556, 00p
9, 000 3, 4(90 31,41(|),000
21, 0002, 048 43,00%*5,000
24, 9005, 060 125,994,000
29,6001, 2(79 37,858,400p
19,6001, 4/40 28,224,000p
106,|/000 17|9 18,974,000p
2,32426, $50 61,237, 400D
32,8001, 1(56 37,916, 80p
37,3003, 695 137,823,500

79 533,|/000 42,107, 000pP
33|16 241,|800 81, 244,800p
28,7001, 523 43,710,100p0
95,4001, 1179 112, 476, 600
117,|600, 1j22 130, 771, 2Q0
36,3002, 5|35 92,020, 50p
12,3002, 7/04 33,259%,20p
6, 6|00 9, 5[50 63,030, 00D
10, $903, 6|40 40,003, 600pP
390,[300 377 147, 143,100
20, %5002, 5(23 51, 721,50p
89,1)00 3 6|9 32,841,000p
71,(|)00 8 4|0 59,64(?,000
130,|/000 203 26,39&),000
570,700 12|8 73,049,60p
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19, %001, 2|51 24,394,50p
185 81,200 15,022, 000pP
33,6001, 8|77 63,067, 20D
33,5%001, 4f46 48, 441,000pP
7,960 7, 3|20 58,267, 20p

74,1)001,489 110, 186, 000

, 410 2 75,708, 00D
5,649, 174 4,496, 9|92, 200
4,496, 9/92, 200
81 99.14% 100] 0%
24 17
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24 17
281,022
3,571|, 694
1,035,151, 235
17,302,737
2,104}, 325
1,295, 647
5
1,059,144,621
1,059, 144,621
22,779
22,779
22,779
1,290,835, 886
231,714,044
1,059,121, 842
1,059,121, 842
1,059,144,621

87/142



EDINETOOOO

000000000000 0O0000O0O(E12448)
Ooooooooooooooooooad

61

24

25 22

24 21 12
24

17

60

24

21

12

88/142



EDINETOOOO
000000000000 0O0000O0O(E12448)
Ooooooooooooooooooad

24 17
23 16 24 17
23 16 1,364, 27|11, 044
122, 495[, 005
195,930 163
24 17
229,694 555
20 46,752,651
50 142,106, 979
70 121, 365, 954
25 86,976,278
50 174, 115|, 117
75 193,514,590
140, 698, 583
35,464,685
20 32,192 )|122
50 54,164,451
70 19,661,280
25 5,772,394
50 5,223,731
75 3,132,]516
1,290, 83|5, 886
231, 714 044
0.8205
10,000 (8,204
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24 17
AMAZON. COM | NC 240 21599 51, 83|7.60
ABBOTT LABORATORI ES 1,600 65./48 104, 768.00
I NTL BUSI NESS MACHI NES1C®RP 184,79 267, 945.50
ADOBE SYSTEMS | NC 8 3|0 30./40 25,232.00
Al RGAS | NC 15|0 82.|05 12,30(7.50
Al R PRODUCTS & CHEMI|I CALS1DNC79./45 24,629.50
ALLERGAN I NC 2 1|0 89./59 18, 8113.90
DU PONT (E.I1.) DE NEMOWRS$?20 47.|57 53,27/8. 40
HONEYWELL | NTERNATI ONAL3D|BNC 54./|48 16, 344.00
AMGEN | NC 6 5|5 77 .27 50, 611. 85
AMERI CAN EXPRESS CO 1,740 58.64 102,033.60
AFLAC | NC 1,360 43./20 58, 752.00
ALEXI ON PHARMACEUTI CALS2FNC 97 ./50 26, 325.00
APOLLO GROUP I NC-CL | A 5 8|0 31./195 18, 53/1.00
APACHE CORP 5 8|0 83.|37 48, 35/4.60
COMCAST CORP-CLASS A 2,480 31.|83 78, 938. 40
APPLE | NC 1,090606,95 661,575.50
BMC SOFTWARE | NC 5 2|0 39.|132 20, 446. 40
BALL CORP 1,070 41./00 43,87/0.00
BERKSHI RE HATHAWAY | NC41CB|3B 83.|98 153,683. 40
BAXTER | NTERNATI ONAL | Ng9|0 54|75 54,20/2.50
BED BATH & BEYOND | NC 6 0|0 60./638 36, 408.00
VERI ZON COMMUNI CATI ONS3| RCO 45.(27 167,95%51.70
YUM!I BRANDS | NC 55|0 64.|04 35,222.00
BOEI NG CO/ THE 520 72.|197 37,94/4. 40
BORGWARNER | NC 5 5|0 63.|54 34,947.00
BRI STOL- MYERS SQUI BB CO, 7120 35.43 60, 939.60
ONEOK | NC 8 0|0 43.141 34, 728.00
SEMPRA ENERGY 320 68.|66 21,97/11. 20
FEDEX CORP 2 4|0 91.|92 22,06/0. 80
CSX CORP 2,730 22./59 61, 670.70
CAMPBELL SOUP CO 4 2|0 33.]10 13,90/2.00
CATERPILLAR I NC 960 81.]15 77,90/4.00
CELGENE CORP 490 66.|15 32,413.50
CITRI X SYSTEMS | NC 320 76.|37 24, 438.40
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JPMORGAN CHASE & CO 4, 160 35.|09 145,974. 40
CHUBB CORP 2 2|0 71.|11 15,644. 20
CIl SCO SYSTEMS | NC 5,170 16.]19 83, 70/|2. 30
CLI' FFS NATURAL RESOPRCES4|/DNC45.|85 24, 75|9.00
COCA-COLA CO/ THE 2,120 76.|48 162, 137.60
COLGATE- PALMOLI VE CO 8 5|0 104 )37 88, 71|4. 50
CONSOLI DATED EDI SON| I NC71f0 63.|14 44,82]9. 40
BI' G LOTS | NC 8 3|0 38.163 32,06|2. 90
CMS ENERGY CORP 1,270 24.(28 30, 83|5.60
BROADCOM CORP-CL A 4 1|0 30.180 12,628.00
CUMMI NS | NC 57]|0 86.|56 49,33|19. 20
FEDERATED I NVESTORS|I NCé6¢|b B22.|03 14,009(9. 20
DANAHER CORP 2 8|0 50.129 14,08|1. 20
MOODY' S CORP 3 5|0 36.123 12,68/0.50
COGNI ZANT TECH SOLUTI ON&7(A 58.127 27,38|6.90
TARGET CORP 8 7|0 61.150 53,50/5.00
DEERE & CO 4 8|0 76 .78 36, 85(4. 40
DELL |1 NC 3,030 12.]19 36, 93|5.70
WALT DI SNEY CO/ THE 1,5|/70 47 .(86 75, 14/0. 20
DOLLAR TREE | NC 9 0|0 52.152 47, 26/8. 00
DOW CHEMI CAL CO/ THE 3 8|0 29.191 11, 36/5. 80
DTE ENERGY COMPANY 4 9|0 60.|24 29,51|7.60
CROWN CASTLE I NTL CORP 538|0 59.|77 34,66(6.60
FLOWSERVE CORP 17]0 10995 18, 69(1. 50
EBAY | NC 3 1|0 38.160 11, 96|6. 00
EMC CORP/ MASS 3,520 23.]29 81, 98/0. 80
BANK OF AMERI CA CORP 9, 1110 7. 81 71, 149.10
CI TI GROUP | NC 3,620 26.181 97,05|2. 20
EASTMAN CHEMI CAL CO 8 4|0 48.(59 40, 81|5.60
EMERSON ELECTRI C CO 9 2|0 44 . |71 41,13|3.20
EOG RESOURCES | NC 1 3|0 93.124 12,12)1. 20
EQUI FAX | NC 570 48.135 27,55|9.50
ESTEE LAUDER COMPANI| ES-TB|IOA 51.|39 40, 08]4. 20
EXXON MOBI L CORP 5,460 85.|05 464,373.00
FMC CORP 7 2|0 53.168 38,64(9.60
NEXTERA ENERGY | NC 7 6|0 69.|53 52, 842. 80
FAMI LY DOLLAR STORES$ 5 5|0 68.139 37,61{4.50
ASSURANT | NC 1,050 34.(24 35,95(2.00
FASTENAL CO 5 3|0 42.199 22,78|4.70
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FI RST HORI ZON NATI ONAL3CORP 8. 70 27,05(7.00
FI SERV | NC 51]0 71.107 36, 24(5. 70
FOSSI L I NC 3 5|0 66.33 23, 215.50
FRANKLI N RESOURCES NC 4 7|0 11245 52,85|1.50
FREEPORT- MCMORAN COPPER, 1|60 32.|77 38, 01(3. 20
GAP | NC/ THE 1,6/50 27.(97 46, 15/0.50
GENERAL DYNAMI CS CORP 7 6|0 64.104 48, 67|0.40
GI LEAD SCI ENCES | NC 6 8|0 51.194 35,31|9. 20
MCKESSON CORP 57|0 94.162 53, 93[3. 40
GENERAL ELECTRI C CO 10, 350 19.1]59 202, 7%6.50
WW GRAI NGER | NC 2 3|0 188]009 43,26|/0. 70
HALLI BURTON CO 2,290 29.)100 66, 41/0. 00
GOLDMAN SACHS GROUP| I NC31f0 97.168 30, 28/0. 80
HELMERI CH & PAYNE 6 3|0 42.199 27,08|3.70
HEWLETT- PACKARD CO 1,050 18.(81 19, 75/0. 50
F5 NETWORKS | NC 2 0|0 92.]11 18, 42(2. 00
HOME DEPOT | NC 1,9|30 51.(45 99, 29(8. 50
HORMEL FOODS CORP 1,300 28.(65 37, 245.00
CENTERPOI NT ENERGY NC 6 5|0 20.|70 13, 45|5.00
HUMANA | NC 2 1|0 74.150 15,645.00
Bl OGEN I DEC | NC 3 9|0 145]25 56, 64{(7. 50
I'LLI NOI'S TOOL WORKS 7 0]0 50.145 35, 31|5.00
I NTUI'T | NC 9 3|0 57.|13 53, 13/0. 90
I NTEL CORP 6,800 25.]|14 170, 9%2.00
I NTERPUBLI C GROUP OF COS8BbNC10.(99 31, 32(1.50
JOHNSON & JOHNSON 2,800 68.]45 191,660.00
KLA- TENCOR CORPORATI] ON 84|0 45 .59 38, 29|5.60
KI MBERLY- CLARK CORP 7 6|0 85.120 64, 75|2.00
KOHLS CORP 5 8|0 47 .|65 27,63(7.00
KROGER CO 1, 400 21.(92 30, 68(8.00
LEGG MASON I NC 7710 26.125 20, 21|2. 50
LEXMARK | NTERNATI ONAL | RTZ|IOA 20.|21 15,56(1. 70
ELI LI'LLY & CO 5 3|0 43.|85 23, 24/0. 50
LI MI TED BRANDS | NC 57]|0 45 .81 26, 11{12. 70
LI NEAR TECHNOLOGY CORP 67|0 29.180 19, 96|6. 00
UNI TED PARCEL SERVI CE- CR1|B 79 .117 72, 044.70
AGI LENT TECHNOLOGIE$ | NC1|]210 36.(83 40,88|1. 30
LOCKHEED MARTI N CORFP 5 8|0 87.|14 50, 54{1. 20
LOWE'S COS | NC 4 3|0 25.180 11,009/4.00

92/142



EDINETOOOO
000000000000 0O0000O0O(E12448)
ooooodooodooooooodd

SCANA CORP 6 0|0 48 .53 29, 11(8. 00
MCDONALD"'" S CORP 1,310 91.(65 120, 061.50
MARSH & MCLENNAN CO$ 1,6/60 32.(23 53,50/1. 80
METLI FE | NC 1,720 30.|39 52,27/0. 80
MEDTRONI C | NC 5 9]0 37.185 22,33/1.50
CvsS CAREMARK CORP 2,000 48.|07 96, 14/0. 00
LABORATORY CRP OF AMER HWR|IDGS94.|62 39, 74{0. 40
MI CROSOFT CORP 8,120 29 .]44 239,0%2.80
3M CO 5 3|0 88.110 46, 69|3.00
FORD MOTOR CO 2,180 9. 26 20, 18/6. 80
NATI ONAL Ol LWELL VARCO BRN|C 68.160 54,88{0. 00
NI KE I NC -CL B 7& 93.]02 6,511.40

NORFOLK SOUTHERN CORP 7 410 73.|75 54,57|5.00
NORTHEAST UTILITIES 9 10 39.158 36, 01|(7. 80
COACH I NC 7 9]0 56.133 44,50/0. 70
WELLS FARGO & CO 5,930 34.]02 201, 738.60
MONSANTO CO 57]|0 85.150 48, 735.00
CAPI TAL ONE FI NANCI AL COB|P 55.109 38,56(3.00
OCCI DENTAL PETROLEUM CORPBR40 85./48 97, 44{7. 20
ORACLE CORP 4, 7110 29.|52 139, 039. 20
PARKER HANNI FI N CORFP 1 9|0 72.198 13,86|6. 20
PATTERSON COS | NC 5 8|0 34.|137 19, 93/4.60
PEPSI CO | NC 1,170 70.(35 82,30/9.50
PFI ZER | NC 7,240 23.]13 167, 46¢61. 20
CONOCOPHI LLI PS 1,260 55.(46 69, 87|9.60
Pl ONEER NATURAL RESOURCES$0CO84.|87 26, 30(9. 70
ALTRI A GROUP 1| NC 2,630 35.159 93,60/1. 70
AETNA | NC 1, 100 38.|03 41,833.00
PPG | NDUSTRI ES | NC 3 8|0 102]13 38,80[(9. 40
PRAXAI R | NC 37|0 107]10 39,62(7.00
COSTCO WHOLESALE CORP 5 1|0 95.|15 48,52|6.50
T ROWE PRI CE GROUP NC 86|0 61.185 53,19|]1.00
PROCTER & GAMBLE COfJTHE, 6|00 64.|81 168, 506. 00
PROGRESSI VE CORP 9 10 19.188 18, 09/0. 80
PUBLI C SERVICE ENTERPRLSE3GP32.|60 40, 009|8. 00
QUALCOMM | NC 1,550 54.|36 84, 25|8.00
US BANCORP 2,890 32.|78 94, 73|4. 20
ROSS STORES | NC 6 0|0 68.151 41,10/6. 00
RAYTHEON COMPANY 9 6|0 55.|77 53,53[9. 20
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RYDER SYSTEM 1 NC 6 1|0 34.141 20, 990. 10
KRAFT FOODS | NC-CLA$%S A, 3|10 39.|58 51, 84(9. 80
ROCKWELL COLLI NS I NC€C 4 410 47 .|76 21,01|4. 40
MERCK & CO. | NC. 2,770 43.|35 120, 079.50
PRI CELI NE. COM | NC 3 637)]73 19, 13[1. 90
SCHLUMBERGER LTD 1,150 66.(30 76, 24(5. 00
JOY GLOBAL I NC 3 1|0 49 .13 15, 23/0. 30
Z| MMER HOLDI NGS | NC 6 2|0 62.198 39, 04|7.60
WELLPOI NT | NC 6 2|0 61.|97 38, 42(1. 40
AMERI SOURCEBERGEN CORP 590 39.141 23, 251. 90
PRI NCI PAL FI NANCI AL| GROUPB|IB0 25.|983 26, 70(7. 90
SI GMA- ALDRI CH 3 7|0 70.169 26, 15/5. 30
SNAP- ON | NC 2 8|0 60.141 16, 91|4. 80
SOUTHERN CO 2 3|0 47 .|58 10, 94|3. 40
AT&T | NC 6, 2|30 35.]42 220, 666.60
CHEVRON CORP 2,450106)78 261,611.00
STAPLES | NC 1,400 12.(52 17,52/8.00
STATE STREET CORP 7 5|0 44 .14 33,10(5.00
STARBUCKS CORP 1,170 52.(90 61, 89(3.00
STRYKER CORP 4 9|0 52.190 25,92]1.00
I NTUI' TI VE SURGI CAL NC 6 53652 32,19[1. 20
TECO ENERGY | NC 1,910 17.(91 34,20(8. 10
TERADYNE | NC 8 7|0 13.]10 11, 39|7.00
TESORO CORP 8 1|0 27 .57 22,33|]1.70
THERMO FI SHER SCI ENTI FI @4|DNC51.(90 48, 78|6. 00
TORCHMARK CORP 9 1]|5 51.149 47,11|3. 35
DAVI TA | NC 4 7|0 98.190 46, 48|3.00
TYSON FOODS | NC-CL A 1,950 15.|63 30, 47|8.50
MARATHON Ol L CORP 1,990 25.(58 50, 90/4. 20
UNI ON PACI FI C CORP 8 4|0 117]96 99, 08|6. 40
UNI TED TECHNOLOGI ES|CORP3|60 73.|21 99, 56(5. 60
UNI TEDHEALTH GROUP NC1, 6|00 55.]16 88, 25|6. 00
VARI AN MEDI CAL SYSTEMS bB|C 58.104 38, 30[6. 40
WALGREEN CO 2,010 30.|50 61, 30/5.00
WAL- MART STORES | NC 2,350 72.]|98 171,503.00
WATERS CORP 3 0|0 76.119 22,85|7.00
WESTERN DI GI TAL CORFP 57]|0 31.162 18, 02(3. 40
NABORS I NDUSTRIES LTD 1,6|30 13.]20 21,51|6. 00
WHOLE FOODS MARKET NC 30|0 93.186 28, 15(8.00
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NASDAQ OMX GROUP/ THE 1,420 22.(51 31, 96(4. 20
WILLI AMS COS | NC 1,080 29.(99 32,38/9.20
WI SCONSI N ENERGY CORP 7 8|0 40 .73 31, 76(9. 40
I NTEGRYS ENERGY GROUP | BT|O 58.160 21,68|2.00
TJX COMPANI ES | NC 1,6|20 44.(73 72, 46(2.60
GOOGLE I NC-CL A 240 574192 137,980.80
METROPCS COMMUNI CATI| ON&, B|IBC 6. 36 31, 35(4.80
NEWS CORP-CL A 1,410 21.|85 30, 80|8.50
CF I NDUSTRIES HOLDI NGS PBHBIC 19865 51, 649.00
AMERI PRI SE FI NANCI AL | N@2|0 50./58 16, 18/5.60
GAMESTOP CORP-CLASS|A 1,620 16.|57 26, 84(3. 40
VI ACOM I NC-CLASS B 1,370 47.]00 64, 39/0. 00
CHI POTLE MEXI CAN GRILL I6N)C 39434 23,66[(0. 40
MASTERCARD | NC-CLAS$ A 140 436)]89 61, 16/4. 60
WESTERN UNI ON CO 1,820 16.(75 30, 48/5.00
SPECTRA ENERGY CORP 4 5|0 29.191 13, 45(9.50
PEOPLE'S UNITED FI NANCLALI50 12.]09 13,90(3.50
DI SCOVER FI NANCI AL $ERY| TIBES 35.|15 60, 80(9. 50
TERADATA CORP 2 9]0 64.162 18, 73/9. 80
I NVESCO LTD 8 7|0 22.]111 19, 23(5. 70
PHI LI P MORRIS I NTERNATRORIAD 90.|84 206, 206. 80
VI SA I NC-CLASS A SHARESS 3|0 127]15 67, 389.50
LORILLARD 1| NC 3 8|0 139]08 52, 85(0. 40
SCRI PPS NETWORKS | NTER-GB|IOA 53 .|56 20, 35|2. 80
ACE LTD 2710 72.121 19, 49|6. 70
DI SCOVERY COMMUNI CATI ONS55|8 49 .39 27,16(4.50
MARATHON PETROLEUM CORPR, 1|90 44.|85 53,37]1.50
KI NDER MORGAN | NC 570 34.1|70 19, 77(9. 00
DI RECTV-CLASS A 1, 1|30 48.(22 54, 48[8. 60
ACCENTURE PLC-CL A 1,250 58.(05 72,56(2.50
SEAGATE TECHNOLOGY 1,3|70 26.(04 35,67|4.80
AON PLC 1,070 47 .]40 50, 71|8. 00
QEP RESOURCES | NC 1,240 29.(19 36, 19|5.60
TI ME WARNER CABLE 2 8|0 82.|71 23, 15(8. 80
TI ME WARNER | NC 7 5|0 38.|12 28,59(0.00
O' REI'LLY AUTOMOTI VE| I NC2 8|0 90.159 25,36|5. 20
MONSTER BEVERAGE CORP 57]|0 72.136 41, 24|5. 20
PHI LLI PS 66 6 7|0 36./10 24, 18(7.00
EXPRESS SCRIPTS HOLDI NG, Q®0 57.|76 60, 07/0. 40
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DUKE ENERGY CORP 350 66.|74 23,35/9.00
287,|320 13,118,[124.90
(1,035, 1|51, 235
1,035, 1|51, 235
(1,035, 1|51, 235
231 97.|7% 100)0%
24 17
EQUITY RESIDENTI AL 310 64.[82 20,009/4.20
HCP I NC 420 45.l42 19,07/6.40
S| MON PROPERTY GROUP I &Q0 158|52 64,9093.20
PUBLIC STORAGE 3210 147) 39 47,16/4a.80
AMERI CAN TOWER CQRP | N€4|CL-A2.[28 67,94|3.20
2, 4/00 219, 271. 8¢
(17,302,731)
17,302, 731
(17,302,731)
1. 6% 100) 0%
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24 17
40,112,880
26,708, 389
1,415,320, 307
2,953}, 287
4 3
1,485,094, 906
1,485,094, 906
45,834
45, 8§34
45, 834
1,628,897,876
143,848,804
1,485,049, 072
1,485,049,072
1,485,094,906
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61

24

60
24 17
24 2
25 21
21 12
24 21 12
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24 17

23 16 24 17
23 16 1,743,60[1, 435
264, 720 296
379, 423], 855
24 17
889, 093 173
20 42,784,517
50 129, 431, 192
70 109, 920( 836
25 52,287,971
50 103, 395,923
75 108,094 710
63,781,109
26,416,718
20 28,388,092
50 49,376,984
70 17,492,039
25 3,471,369
50 3,079,280
75 1,883,[963
1,628, 89|77, 876
143, 848| 804

0.9117
10,000 (9,111
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BHP BILLI TON PLC 10, 85217.|95 194, 793. 40
BAE SYSTEMS PLC 95,971 3. 08 295,590. 68
PRUDENTI AL PLC 27,201 7. 62 207,271.62
SSE PLC 12, 64614.|30 180, 837.80
SERCO GROUP PLC 44, 6025. 5/15 245,980. 03
BP PLC 61, 6654. 4|15 272,25%0.97
BG GROUP PLC 15, 93712.92 205,906. 04
TESCO PLC 57,1553.17 181, 181. 35
GLAXOSMI THKLI NE PLC7, 857 14.|52 114, 083. 64
BARCLAYS PLC 50, 3481. 5|77 79, 398.79
CENTRI CA PLC 75, 5503. 2|61 246, 368.55
ROYAL DUTCH SHEL|] P2A0C-98 52KS 00 482,655.00
COBHAM PLC 75, %422. 3|72 179, 185.62
SEVERN TRENT PLC 11, 93917.|25 205,947. 75

ANGLO AMERI CAN PLC 4,669 20.(22 94, 40(7. 18

CABLE & WI RELESS| COBNMUKNIL®ATI2S8 111, 328. 44

912,335 3,297,186. 8(6

(407, 13/6,633)

SYNGENTA AG- REG 1,086323,00 350, 778.00
ZURI CH I NSURANCE| GROUB|9A®B15,60 430, 337.60
NOVARTI S AG- REG 11, 06954.|80 606, 581. 20
ROCHE HOLDI NG AGr GEMUSSCHE8 N9O 691, 138. 80
NESTLE SA-REG 12, 07259./100 712,248.00
UBS AG- REG 36, 03710.(36 373,343.32
ACTELI ON LTD- REG 5,629 40.|70 229,100. 30

71, 981 3,393, 5%27. 22

(273,82[3,711)

SWEDI SH MATCH AB 10,24288,802,958, 467. 2[0
SVENSKA HANDELSBANKENO9A7®3S$,101, 421, 927. 7|0
TELI ASONERA AB 79,97745./61 3,647, 750. 9|7
96, 168 8,028, 145. 8]7

(90,075, 796)

DNB ASA 45, 97761./95 2,848, 275. 1|5
45,977 2,848,275. 1|5

(36,970, 611])

NOVOZYMES A/ S-B SHARXES44853,001, 904, 544. 0(0

12, 448 1,904, 544. 0|0

(24,797, 162
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D4.38

RWE AG 5,39734. 205 184, 6
SAP AG 4,9[5449. 03 242,894.62
BAYER AG- REG 8,26357.|57 475,7¢00.091
FRESENI US MEDI CA|l CARBE|[4AG 7&[180 340, 0409. 46
ALLI ANZ SE- REG 2,5/8079.]50 205,110.00
VOLKSWAGEN AG-PFp 1, 1]66136)J80 159,5¢08.80
S| EMENS AG- REG 2,5l1168.|27 171,425.97
DEUTSCHE TELEKOM| AGGORE§GL99. 1(39 464, 434. 84
BRENNTAG AG 2,059091.|56 188,5%2.04
| NTESA SANPAOLO 224,[683. 008 226,480. 46
ENI SPA 22, 62616.]71 378, 080. 46
FI NMECCANI CA SPA 49,1622.914 143,258.06
L' OREAL 1,6[3292.{/09 150,290. 88
SES 14,18219.(20 272,294. 40
TOTAL SA 15,24036.[01 548,792. 40
VALLOUREC 4,742 33.[75 160,042.50
VI NCI SA 7,6/1735.]13 267,585.21
DANONE 4,1/6249. 695 206, 830.509
AIR LI QUI DE SA 4,00788.[45 354,419.15
QI AGEN N. V. 24,9763. 915 347,541.04
AEGON NV 70, 1013. 6|84 260, 4¢2. 48
Z1 GGO NV 4,725 25.[80 121, 9¢5.00
UMI CORE 4,00735. 415 141,907.90
536,|158 6,012, 141. 5|5

(582, 51[6, 394)

1,415, 3[20, 3¢7

(1,415, 3[20,397)

16 27 .14 % 28.[8%

18.[4% 19.[3%

6. 1% 6. 4%

2. %% 2. 6%

1. 1% 1. 7%

23 39.[2% 41 .02 %

24 17
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17

60, 618
4,227, 8
2,562,7

101, 16

22,3586

1,636
6,976, 3
6,976, 3

100, 00

91, (

100, 09

100, 09
5,705, 7

, 170,

, 876,

1 4
6 2
6,876, 2
6 3

, 976,
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, 367
13,300
54,000
8,000
, 671

, 104
46, 442
46, 442
0,000
60
1,060
1,060
75,921
79,461
55, 382
55, 382
46, 442



24 17

21 12

17

23 1

21 12

24 17

23

23

24 17

25
50
75

25
50
75

10,000

24 17

5,573, 72
318,629
186, 578

2,907, 93
656, 030
558, 285
191,028

1,288, 75
38,775,
43,737,
18, 105,

3,117,

5,705, 77

1.20%8
(12,05
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5,302
, 239
, 620

7,210
, 170
, 545
, 7167
8,655
045
101
962
466
5,921
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24 17
100, 000, 010001, 17|21, 00O
310, 00/0, 030103, 630, 100
100, 000, 010001, 17|12, 00O
270, 000, 020702, 297, 700
100, 00|00, 010000, 96/6, 000
100, 00|00, 010005, 511, 00O
50,000, 0002, 755, 500
470, 000, 0GOOO2, 2118, 500
70,000, 0004, 798, 500
250, 000, 020608, 425, 000
70,000, 00705, 159, 000D
90,000, 0OMWB, 665, 500
380, 00/0, GBWOB, 29|13, 200
200, 00|0, 20004, 784, 000
130, 000, 010306, 00|3, 400
280, 00/0, 030104, 806, 800
380, 00/0, 40209, 66/9, 800
130, 00/0, 01403, 89|7, 000
120, 00/0, 010302, 21|3, 600
370, 00/0, 40004, 376, 700
3,970, 0/004,,020207, 813, 300
100, 00/0, 010003, 224, 000
100, 00|00, 010000, 16/6, 000
100, 00|0, 010000, 18|8, 000
100, 000, 010001, 29|5, 00O
100, 000, 010002, 51|5, 000
100, 000, 010000, 21|0, 00O
100, 00|00, 010001, 7012, 00O
100, 000,098, 383,000
100, 00|0, 010009, 96/4, 000
100, 000, 010006, 24|4, 000
100, 000, 010003, 80|0, 00O
100, 000, 010003, 60/0, 00O
100, 00/0, 010004, 069, 000
100, 00|00, 010000, 0013, 00O
100, 000, 010000, 70|6, 00O
100, 000, 010000, 97|/0, 00O
100,000,099, 206, 00D
100, 000, 010002, 42|5, 000
100, 00|00, 010000, 981, 000
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100, 00]/0, 010002, 791, 00
100, 00]/0, 010001, 7 7|1, 00

100, 0o[o, 010106, 03|5, 00

100, 00]{0, 010000, 47/0, 00

100, 00]/0, 010001, 6 1|3, 00

100, 00]/0, 010000, 42[3, 00

2,500, 0[002,6060602, 7|54, O

6,790, 567, 3

15 61.(5% 62.
25 37.[3% 37.
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24 17

28,102, 805

86, 799,612

2,074,807, 4009

326, 48(7,104

211, 427, 308

40,695,596

27,570,758

19,242,921

8,239,009

2,823,3|72,522

2,823,3|72,522

27,872,475

13,966, 112

2,559,011

44,397,598

44,397,598

1,602, 178,940

1,176,795, 984
2,778,974, 924
2,778,974, 924
2,823,372,522
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61

24

25 11

24 21 12
24

17

60

24

21

12
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24

17

23 16
23 16

24 17

20
50
70
25
50

20
50
70
25
50

10,000

24

17

1,905,638, 274

50, 661,
354,121

68, 151,
133,712
100, 920
38,187,
34,199,
46, 820,
722,866
321,666
88, 312,
37,601,
6, 052,
2,272,
1,414,
1,602, 17

1. 734
(17, 34
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24 17

US TREASURY N/B |1%1,095/,0001,117,413.p28

US TREASURY N/ B |0.8759%0, 0001, 724, 835.94
US TREASURY N/ B |1.8785%,(000 870, 481.25

US TREASURY N/B |1.59%065/, 0001, 105, 852.173
US TREASURY N/ B |2. 1285%9%,[(000 956, 041.80
US TREASURY N/B |6.2590,[000 325,084.3F7
US TREASURY N/B |5.59%80,[000 265,626.56
US TREASURY N/ B |5.59%90,(000 427,953.90
US TREASURY N/ B (3.5%55,(000 909, 480.08
TSY INFL I X N/B [2.12150%,[(000 165,319. 84
US TREASURY N/ B |3.125%,[000 325,389.066
US TREASURY N/ B |3.1215% ,[(000 190, 745.31

7,585,0008,384,224.12

(661,599, 125)

CANADA-GOV'T 2.7/5% 730,[000 777,114.20
CANADA- GOV' T 4% 360,[000 407,988.00

1,090,0001,185,102.20

(92,189,100)
AUSTRALI AN GOVT. . 765, 000 76, 94/0.50
AUSTRALI AN GOVT. . 7306, 000 35,51/1.00
95,000 112,451.50

(9,101, 824)

TREASURY 4.25% 100,000 127,452.00
TREASURY 4.25% 115,[000 145, 930.40
TREASURY 4.75% 120,000 164,222.40
TREASURY 4.5% 105,000 139,580.70
TREASURY 4.25% 150,000 191,643.00
590,(000 768,828.50

(94,934, 9483)

SI NGAPORE GOV' T [2.2519%5,[000 201, 455. 75
185,000 201, 455. 75

(12,584, 940)

MALAYSI AN GOV' T |3. 41585% ,[000 549,411.50
550,(000 549,411.50

(13,691, 334)
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SWEDI SH GOVRNMNT| 5%, 405/, 0001, 837, $332.p5

SWEDI SH GOVRNMNT| 5%, 330/, 0001, 739, 254.B0

2,735,0003,576, $86.B5

(40,129, 304)

NORWEGI AN GOV'T |5% 770,000 849,310.0p

770,]/000 849,310

(11,024,04B)

DENMARK - BULLET| 49,500/, 0002, 994, 71750.pO0

2,500/, 0002,994,750.p60

(38,991,645)

MEXI CAN BONOS 8% 4,980/, 0005,982,225.pO0

4,980/, 0005,982,225.pO0

(35,654, 06[)

BUNDESOBL-162 0.[75%300,(000 306,69%90.0p
DEUTSCHLAND I /L [1.5%36,|000 544,408. 3Y)
DEUTSCHLAND I /L [(1.5%49,|/000 186, 047.8[
DEUTSCHLAND I /L [1.59%95,|000 368, 349.7p
DEUTSCHLAND I/ L |21.5900,(000 374,59%92.9¢p
DEUTSCHLAND I/ L |21.59%30,(000 287,187.9p0
DEUTSCHLAND I /L [(1.59%30,|/000 287,187.9p
DEUTSCHLAND I /L [(1.59%30,|000 287,187.9p
DEUTSCHLAND REP 2. 2519%25,(000 137,825.0p
DEUTSCHLAND REP [4. 7585, 000 119, 042.5p
BTPS I /L 2.1% 350,|000 332,667. 4y
BTPS 3. 75% 405,000 387,585.0p0
BTPS 4.5% 395,|/000 376,198.0p
BTPS 4% 120,|000 107,0%2.0p
BTPS 3.75% 725,|/000 630, 7%0.0p
BTPS 5% 150,|000 126, 705. 0D
BTPS 4% 260,|000 196, 820.0p
FRANCE O. A. T. 4.125%245,|000 285,518.1p0
FRANCE O. A. T. I /|[L 0.223%%|000 237,995.9p
FRANCE O.A. T. 4.|125%300,(000 356,520.0p
FRANCE O.A. T. 3.|/5% 260,000 278,460.0p
FRANCE O.A. T. 5.|/75%300,(000 427,200. 0p
FRANCE O. A. T. 4% 125,|000 143,525.0p
FRANCE O. A. T. 4% 130,|000 146, 900. 0p
NETHERLANDS GOVT| 4%230,(000 273,171.0p
NETHERLANDS GOVT| 3. %%O0,[(000 638,5%0.0p
SPANI SH GOV'T 3.(8% 215,|000 195,220. 0D
SPANI SH GOV'T 3.(8% 190,|000 172,520.0p
SPANI SH GOV'T 3.18% 350,000 317,800. 0P
SPANI SH GOV' T 5.185% 360,000 338,220.00p0
T 5

SPANI SH GOV’

o
o

-[85% 80, 00 75, 16|0.
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BELGI AN 0316 3. 5% 275,000 297,4%9. 25
BELGI AN 0312 4% 200,[000 227,460.0p
BELGI AN 0312 4% 245,[000 278,638.5p
BELGI AN 0315 4% 320,000 363,744.0p
BELGI AN 0320 4.25% 110,[000 123,2%5.0p
REP OF AUSTRIA 4| 15%25,[000 153, 443.75b
FI NNI SH GOV' T 1.[875%@85,[000 301,914.756b
FI NNI SH GOV' T 1.[875%®85,[000 301,914.756b
10,200,00@0,990,[|887.[51
(1,064,907, d90)
2,074,8[07, 4009
(2,074,8/07, 4009)
KFW 1.375% 267,000 272,793.9p
KFW 1.375% 103,/000 105, 2835.1p
BK NED GEMEENTEN| 2. 59%0,[000 361, 6%20.0p
KOMMUNALBANKEN 2[. 3759%0,[000 387,519.5p
1,090/, 0001,127,168.50
(88,944,86p)
KFW 5.5% 535,(000 556, 560.5p
EUROPEAN | NVT BK| 6. 1120%%|000 112, 81 0
640,[000 669, 3712.5p
(54,179,01p)
EUROPEAN | NVT BK| 4. 8270%%[000 231, 8 0
205,[(000 231, 8
(28,626, 924)
CAl SSE AMORT DET| 2. &255%|000 262,4%5.0p
BK NED GEMEENTEN| 2.2B3%, 000 73,918. 14
OESTER KONTROLBK| 3. 5®1,[000 296,202.1p
EFSF 2.75% 250,[(000 266, 7%5.0p
EFSF 3.375% 345,000 371,461.5p
EFSF 3.375% 170,/000 183,039.0p
EFSF 3.875% 130,/000 143,260.0p
1,497,0001,597,030.[0
(154, 73|6,3d4)
326, 48|7, 104
(326, 48|7,1d4)
BANK OF AMER CRP| 3. 817%%[000 190,661.0p
NEW YORK LI FE GL| 1. 61%%,[000 151, 4%2.0p
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DEUTSCHE BK LOND| 6% 160,000 184,0712.0p
JPMORGAN CHASE 6/.3%140,[000 165, 5836.0p
CATERPILLAR INC [3.9%20,[000 136,746.0p
RI'O TINTO FI NANC| 3. 5%5,[000 188,998. 1}
BP CAPITAL PLC 3. 245%5,[000 185,010.0p
ANHEUSER- BUSCH 2/.5% 70, 000 70, 42|7.00
1,175/,0001,272, 902.p4
(100, 44|4, 7d7)
CI TI GROUP INC 5./5% 90, 000 97,609[0. 50
ROYAL BK SCOTLND| 6. 61285%[000 203, 1 D
WELLCOME TRST FI| 4. 15%9% ,|000 312, 75%3 D
535,[000 613,573.
(75,764, 0565)
BARCLAYS BK PLC [4. 8715% ,[000 191,845.0p
CREDIT SUISSE LD| 4. 71%% ,[000 171,645.0p
320,[000 363,490.0p
(35,218,54p)
211, 42|7, 308
(211, 42|7,30d8)
2,612,721, 421
(2,612,721, 421)
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10 23.18% 25.13%
3.2% 3.4%
3. 6% 3. 8%
3. 3% 3.5%5%
0. 3% 0. 4%
2.0% 2.1%
3.4% 3. 6%
1.0% 1.1%
2. 7% 2. 9%
0. %% 0. %%
0. %% 0. %%
1.4% 1.%%
0. 4% 0. 4%
1.4% 1.%%
1.3% 1.4%
28 38.13% 40.18%
5. 6% 5. 9%
1.3% 1.4%
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24 17
1
1,295, 7|88, 15 8- 1,259,869, 635, 918, 463
213,831,173 - 213,05|2,020 779,|153
69,800,064 - 67, 72%,4992,074|, 565
92,481,425 - 93,869%,3251,387|,900
152, 40|10, 941 - 149, 34/5, 95®B, 054, 991
14,790, 430 - 14,67%, 750 114,(680
42,659,750 - 41,742,050 917,|700
53,588,948 - 52,768%, 105 820,(843
28,999,470 - 27,881,7961,118,674
18,020,284 - 16,53%, 4001, 484, 884
11,567,640 - 11,167,200 400,|440
597, 648, 033 - 571,10|/7,60DP6, 540, 433
1,310, 458, 345- 1,287, 363,0Pp3,09%, 342
595, 860, 694 - 590, 47|8,623%,382|,071
59,418, 700 - 59,844,400 425,|]700
42,072,030 - 43,414,1251, 342, 095
77,286,050 - 77,137,500 148,|550
10,98%,375 - 10,086,250 899,125
15,192,750 - 14,67%, 750 517,|000
41,893,005 - 41,742,050 150,|955
28,698,309 - 28,352,105 346,|204
59,174,875 - 55,080,0004, 094, 875
24,57%, 460 - 22,628,2001, 947,260
355,302,097 - 343,92/4,0001, 377,097
- - - 12,828,121
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25 24 8 31
1,185,284, 159
3,352,145
1,181, 932,014
1,169, 967, 017
1.0102
50 24 8 31
1,595,609, 677
2,510,778
1,593,098, 899
1,703,843,659
0.9350
75 24 8 31
1,019,660, 144
1,833,[808
1,017,826, 336
1,216, 709,567
0.8365
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24 8 31
4,509,086,121
31,211,676
4,477,874, 445
6,270,655, 085
0.7141

24 8 31
1,069, 690,500
1,069,690, 500
1,266,624, 150
0.8445
24 8 31
1,526, 396, 026
309, 053
1,526,086, 973
1,609,116, 879
0.9484
24 8 31
7,305,289, 081
328,382,539
6,976,906, 542
5,797,894, 900
1.2034
24 8 31
3,890, 847, 493
1,124, 007,503
2,766, 839,990
1,575, 755, 285
1.7559
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10
33,220
18, 887

130

409, 730,82p, 934

2,729,106} 470

132

412,459, 932,404
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23 3 31 24 3 31
7,654,615 7,798,082
100, 129 96, 609

2 1,594
461, 977 406, 697
1544,381 1497,131
1195,353 1170,156
116, 799 -

2,979 1,757
8,785 -
9,067, 453 8,972,029
2135,328 2120,876
2178,423 2132,336
313, 752 253,213
33,466 22,377
6, 662 6, 662
586 8,170
40,714 37,210
1190,699 1190,699
275 185
25,824 -
49,000 -
48,000 -
217,799 190, 884
572,266 481,307
9,639,719 9,453, 336
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23 3 31 24 3 31
13,180 18,168
516, 160 339,611

146 158
7,315 7,315
193,778 163,484
314,921 168, 652
94,353 32,463
11,716 10,892

- 36,590
103,938 104,985
739,349 542,711
119,390 114,893
54,977 55, 470
174,368 170, 363
913,718 713,075
1,000,000 1,000,000
660, 443 660, 443
2,854,339 2,854,339
3,514,783 3,514,783
83,040 83,040
3,092,001 3,092,001
1,036,176 1,050, 436
4,211,217 4,225,478
8,726,001 8,740,261
8,726,001 8,740,261
9,639,719 9,453,336
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22 4 1 (

23 4 1
24 3 31 )

2,555,478

14,208
1,898,980
311,865

3,037,583
25,800
1,970, 292
332,526

4,780, 534

5,366,202

1,272,371

17,415
1,444
776,846
347,459
429,387
281,257
101, 333
18,324
65, 644
6,857
2,662
7,844

1,402,793
22,521
323
967, 154
390, 141
577,013
266, 632
96, 076
19,416
66, 048
6, 780
3,346
484

2,450, 6638

2,755,501

1,406, 694
63,577
1,140, 380
202, 737
17,264
103, 938
228,532
1,641
100
27,287
22,389
238,996
54,668
79,928
135,011

1,532,277
70, 098
1,219,741
242,437
2,242
104, 985
246,627
1,974
200
32,460
24,888
237,951
53,431
85, 762
149, 865

2,316, 454

2,472,666

13,410

138,034
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23 4 1
24 3 31 )

5,008 4,070
20,750 12
b, 265 L 275

- 15,785

467 3,513
28,491 25,657

- 506

39 -

39 506
41, 862 163,185
213, 467 %611
% 65,874 %, 400
34,623 -
513, 965 4,011
472,102 159,174
2,290 2,290
68,487 142,624
66, 197 144,914
405,904 14,260
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22 4 1 ( 23 4 1
23 3 31 ) 24 3 31 )
1,000,000 1,000,000
1,000,000 1,000,000
660, 443 660, 443
660, 443 660, 443
] 2,854,339
2,854,339 -
2,854,339
2,854,339 2,854,339
660, 443 3,514,783
2,854,339 -
2,854,339 -
3,514,783 3,514, 783
83,040 83,040
83,040 83,040

3,092,001

3,092,001

3,092,001 3,092,001
1,448,381 1,036,176
6,300 -
405,904 14,260
412, 205 14,260
1,036, 176 1,050, 436
4,623,423 4,211,217
6,300 -
405,904 14,260
412,205 14,260
4,211,217 4,225,478
6,283, 866 8,726,001
2,854,339 -
6,300 -
405,904 14,260
2,442,134 14,260
8,726,001 8,740,261
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3 18
3 20
5
24 21 12
24 21 12
23 3 31 24 3 31
9, 887 8,944
181, 486 164, 758
190, 313 190, 313
23 3 31 24 3 31
118,809 133,261
324,154 327,061
22 4 1 23 3 31
1,075 12,392
23 4 1 24 3 31

611
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22 4 1 23 3 31
166,443
75,717
23 4 1 24 3 31

22 4 1 23 3 31
12,601 6, 28|6 i 18, 8

1
2z 23 6,300,540 50000 22 3 31 22 6 2%

23 4 1 24 3 31
18, 887 i i 18, 8

1

24 2f 5,099, 49027000 24 3 3] 24 6 2
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23 3 31
1 7,654 615 7,654 615 -
2 461, D77 461, p77 -
3 544, B81 544, B81 -
4 195, B53
1 8,785
186, 68 186, 68 -
5 190, 99 183, 59 6, 9B9
9,038 241 9,031 302 6, 9B 9
1 193,178 193,78 -
2 314,921 314,921 -
508, 99 508, 99 -
1
24 3 31
1 7,798/ 082 7,798/ 082 -
2 406, 97 406, P97 -
3 497,131 497,131 -
4 170,156 170,156 -
5 190, 99 187, 683 3,05
9,062]| 766 9,059 750 3,015
1 163, 84 163, 184 -
2 168, 52 168, 52 -
332,137 332,137 -
1
1 2 3
4
5
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7,654] 3809 - - -

461, p77 - - -

544, 881 - - -

186, 68 - - -

- - 190, B13 -

8,847| 316 - 190, B13 -

7,797]| 986 - - -

406, p97 - - -

497,131 - - -

170, L56 - - -

- 190, B13 - -

8,871[971 190, B13 - -

23 3 31 24 3 31
1 375, 538 427, 062
2 256, 1|47 312, 169
3 2 119, 390 114, 893
4 119, 390 114, 893
( 22 4 1 ( 23 4 1
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1 54, 668 53, 431
1,346

150, 044 75, 717
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1
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69, 633 52,268
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42,292 39,904
106, 485 38,408
735,577 621, 320
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149,552 5,259
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142,624 )
2
23 3 31 24 3 31
- 40. %9
- 0.50
) 48. 41
- 1.44
- 91. %4
3
23 12 2
24 4 1
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