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( 0.648
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)
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( ) 0.6
(Pictet Global Selection Fund- Global Utilities
Equity Fund)
PGSF ( )
0.6
(Pictet Global Selection Fund - Global Utilities
Equity Currency Hedged Fund)
PGSF 0.6
(Pictet Global Selection Fund - Global High i
Yield Emerging Equities Fund)
PGSF 0.6
(Pictet Global Selection Fund - Emerging Equity .
Lower Volatility Fund)
0.648
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0.648
( ) ( 0.6 )
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0.648
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0.648
14
( ) ( 0.6 )
15 - 0.6
(Pictet-Global Defensive Equities)
(
16 - 0.6
(Pictet-Digital)
17 - 0.6
(Pictet-European Equity Selection)
0.648
18
( ) ¢ 080
0.648
19
( ) ¢ 080
0.648
20
( ) ( 0.6 )
0.648
21
( ) ¢ 080
0.648
22
( ) ¢ 080
0.648%
2
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0.648%
24 ( ) 0.6%
PGSF
25( . . . 0.6
(Pictet Global Selection Fund- Resource-Rich
Countries Sovereign Fund)
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PGSF

26 (Global Selection Fund - Global Emerging 0.6
Sovereign Fund)

27 PGSF 0.6
(Global Selection Fund - Global Diversified Bond ) ’
Fund)

28 - 0.6
(Pictet- EUR High Yield )

29 - 0.6
(Pictet- US High Yield )

30 - 0.6
(Pictet- EUR Short Term High Yield )

31 - 10 0.6
(Pictet- EUR Short Mid-Term Bonds )

32 - 10 0.6
(Pictet- USD Short Mid-Term Bonds )

33 - 0.6
(Pictet- Asian Local Currency Debt )

34 - 0.6
(Pictet- Emerging Corporate Bonds )

35 ) 0.6
(Pictet-Short Term Emerging Corporate Bonds )

- 0.3

36

«
(Pictet- Short-Term Money Market JPY )
- 0.3

37

«
(Pictet- Short-Term Money Market USD )
0.3

38 - ( )

(Pictet- Short-Term Money Market EUR )
0.25

39 - ( )

(Pictet- Short-Term Money Market CHF )
CH - 0.34

40 ()

« )
(Pictet CH Precious Metals Fund- Physical Gold)
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1 1
1 1
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1 1
: ( ) MSCI MSCI Inc. :
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1 1
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1 1
1 1
: ( ) ( Citigroup Index LLC;
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1 1
:J.P.Morgan Securities LLC :
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20.315 15 0.315
49 12 31 ( )
50 20 ( 15 )
)
26
15.315 15 0.315
49 12 31 ( )
50 15 ( 15 )
29
29 28
)
(@D) (@D)
27,236,922 ,559 68.13
8,980,278,433 22.46
802,567,464 2.01
37,019,768,456 92.61
1,965,741,553 4.92
( — 990,071,806 2.48
( 39,975,581,815 100.00
)
) (@D) (@D) ) )
1 ( 15,758,475,577|  0.9261| 14,593,924,231|  0.9329| 14,701,081,865|36.78
2 720,843.7021| 9,669.12| 6,969,924,256 9,706| 6,996,508,972|17.50
3 ( 3,118,743,823|  1.2736| 3,972,032,132| 1.2694| 3,958,933,408| 9.90
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4 , 2,435,822,863|  1.3996| 3,409,177,679]  1.3903| 3,386,524,526| 8.47
5 1,885,208,664| 1.2539| 2,363,863,143 1.194| 2,250,939,144| 5.63
6 103,007.8103| 18,993.37| 1,956,465,907|19,083.42| 1,965,741,553| 4.92
7 1,496,410,978 1.104| 1,652,071,749]  1.0319| 1,544,146,488| 3.86
8 217,048.6756| 6,398.79| 1,388,849,803 6,442 1,398,227,568| 3.50
9 086,849,455  1.0107|  997,460,000| 1.0119]  998,592,963| 2.50

10 ) 57,733.8484|13,808.22|  797,201,904|13,001.16|  802,567,464| 2.01

11 , 338,571,448 1.1608] 393,013,736| 1.1717]  396,704,165| 0.99

12 56,365.852| 7,157.17] 403,420,000 7,037|  396,646,500( 0.99

13 22,720.158 8,406 190,985,648 8,314  188,895,393| 0.47

)
92.61
4.92
97.52
)
29
( ) )
( 24 15 ) 1,172 1,176 9,718 9,748
( 25 15 ) 4,226 4,238 10,282 10,312
( 25 15 ) 8,499 8,525 9,771 9,801
( 2 17 ) 11,600 11,636 9,802 9,832
( 2 15 ) 13,147 13,186 9,943 9,973
« 27 16 ) 15,525 15,571 10,102 10,132
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( 27 17 ) 23,044 23,113 10,020 10,050
( 28 15 ) 28,922 29,017 9,174 9,204
( 28 15 ) 33,125 33,232 9,314 9,344
10 ( 29 15 ) 39,666 39,794 9,280 9,310
28 29,377 — 9,254 —
30,352 — 9,382 —
30,614 — 9,315 —
31,259 — 9,279 —
31,948 — 9,217 —
32,909 — 9,357 —
33,685 — 9,326 —
34,419 — 9,228 —
10 35,070 — 9,208 —
11 36,174 — 9,209 —
12 38,285 — 9,290 —
29 38,870 — 9,209 —
39,975 — 9,289 —
)
)
24 29 24 15 150
24 16 25 15 180
25 16 25 15 180
25 16 26 17 180
26 18 26 15 180
26 16 27 16 180
27 17 27 17 180
27 18 28 15 180
28 16 28 15 180
10 28 16 29 15 180
(G
24 29 24 15 1.32
24 16 25 15 7.66
25 16 25 15 3.22
25 16 26 17 2.16
26 18 26 15 3.27
26 16 27 16 3.41
27 17 27 17 0.97
27 18 28 15 6.65
28 16 28 15 3.49
10 28 16 29 15 1.57
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( )x 100
)
() ()

1,211,523,372 4,766,341

3,280,174,572 376,074,202

5,184,597,581 597,350,168

3,853,098,180 716,095,688

2,962,315,544 1,575,291,803

4,203,190,436 2,056,738,501

9,324,829,920 1,695,631,966

9,816,741,989 1,287,627,329

6,066,772,415 2,029,847,710

10 10,804,039,464 3,623,922,500
()

(2017 28 )

M ERIE( SR AL £ AR ) i) N (R (A El) Ll
12,000 T — 500
11,500 A 1 450
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10,500 + A e ’ + 350
10000 40 e A + 300
9500 + " + 250
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8,000 — - 100
’ HISEEREER (G
7500 + — 50
7,000 ' ' ' )
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2H298 2 H2:H
(LHE=ER)
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( )
( )
55 () 1,620
56 16 10 30
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1,770
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(

)
28 15 29 15
22,689 1,183,043,984
1,618,502,390 401,612,680
30,001,492,819 36,418,006,063
1,656,364,542 1,990,186,090

25,596,155

33,301,978,595

39,992,848,817

33,301,978,595 39,992,848,817
8,184,946

106,691,460 128,231,811
27,323,217 141,993,951
904,452 1,038,961
40,700,396 46,753,174
4,567 1,100

889,370 585,269
176,513,462 326,789,212
176,513,462 326,789,212
35,563,820,301 42,743,937,265
2,438,355,168 3,077,877,660
86,357,418 29,539,730
33,125,465,133 39,666,059,605
33,125,465,133 39,666,059,605

33,301,978,595

39,992,848,817
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)

28 16 28 16

28 15 29 15
739,897,484 860,666,628
10,101 10,760
610,737,828 163,115,494
53,264,801 198,020,596
1,297,380,612 895,582,490
356,206 944,089
5,010,974 5,879,660
225,493,706 264,584,510
5,023,190 4,316,382
235,884,076 275,724,641
1,061,496,536 619,857,849
1,061,496,536 619,857,849
1,061,496,536 619,857,849
3,686,679 7,331,232
2,604,071,007 2,438,355,168
148,881,576 279,607,583
148,881,576 279,607,583
433,876,640 820,377,165
433,876,640 820,377,165
607,098,954 711,279,527
2,438,355,168 3,077,877,660
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)
)
12 133 ) 60 61
)
28 15 29 15
31,526,895,596 35,563,820,301
6,066,772,415 10,804,039,464
2,029,847,710 3,623,922,500
35,563,820,301 42,743,937,265
2,438,355,168 3,077,877,660
)
28 16 28 16
28 15 29 15
49 55

( 28 16 28 15 ) ( 28 16 28 15 )
A 47,199,363 A 93,610,279
B 0 B 0
C 2,619,355,328 C 2,883,924,863
D 0 D 85,444,159
E=A+B+C+D 2,666,554,691 E=A+B+C+D 3,062,979,301
F 31,932,571,766 F 36,511,964,282
10,000 G=E/Fx 10,000 835.05 |10,000 G=E/Fx 10,000 838.89
10,000 H 30.00 |10,000 H 30.00
1=Fx H/10,000 95,797,715 1=Fx H/10,000 109,535,892

50 56

( 28 16 28 15 ) ( 28 16 28 10 17 )
A 39,925,270 A 99,073,522
B 0 B 0
C 2,624,430,187 C 2,967,670,973
D 0 D 68,853,953
E=A+B+C+D 2,664,355,457 E=A+B+C+D 3,135,598,448
F 32,598,246,964 F 37,533,375,185
10,000 G=E/Fx 10,000 817.33 |10,000 G=E/Fx 10,000 835.41
10,000 H 30.00 |10,000 H 30.00
1=Fx H/10,000 97,794,740 1=Fx H/10,000 112,600,125
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51 57
( 28 16 28 16 ) ( 28 10 18 28 11 15 )
A 108,723,630 A 90,132,263
B 0 B 0
C 2,609,905,101 C 3,061,181,202
D 0 D 54,698,286
E=A+B+C+D 2,718,628,731 E=A+B+C+D 3,206,011,751
F 33,143,000,066 F 38,678,639,171
10,000 G=E/Fx 10,000 820.26 10,000 G=E/Fx 10,000 828.87
10,000 H 30.00 10,000 H 30.00
1=Fx H/10,000 99,429,000 1=Fx H/10,000 116,035,917
52 58
( 28 17 28 15 ) ( 28 11 16 28 12 15 )
A 107,763,899 A 124,097,711
B 0 B 0
C 2,699,087,605 C 3,173,329,631
D 9,205,722 D 28,306,815
E=A+B+C+D 2,816,057,226 E=A+B+C+D 3,325,734,157
F 34,260,873,174 F 40,058,910, 355
10,000 G=E/Fx 10,000 821.93 10,000 G=E/Fx 10,000 830.19
10,000 H 30.00 10,000 H 30.00
1=Fx H/10,000 102,782,619 1=Fx H/10,000 120,176,731
53 59
( 28 16 28 15 ) ( 28 12 16 29 16 )
A 160,758,152 A 100,951,044
B 0 B 0
C 2,748,131,290 C 3,295,367,098
D 13,976,406 D 31,509,717
E=A+B+C+D 2,922,865,848 E=A+B+C+D 3,427,827,859
F 34,867,806,859 F 41,566,350,550
10,000 G=E/Fx 10,000 838.25 10,000 G=E/Fx 10,000 824.66
10,000 H 30.00 10,000 H 30.00
I=Fx H/10,000 104,603,420 1=Fx H/10,000 124,699,051
54 60
( 28 16 28 15 ) ( 29 17 29 15 )
A 123,721,663 A 150,166,013
B 0 B 0
C 2,805,400,689 C 3,390,074,628
D 69,327,215 D 7,605,528
E=A+B+C+D 2,998,449,567 E=A+B+C+D 3,547,846,169
F 35,563,820,301 F 42,743,937,265
10,000 G=E/Fx 10,000 843.10 10,000 G=E/Fx 10,000 830.01
10,000 H 30.00 10,000 H 30.00
1=Fx H/10,000 106,691,460 1=Fx H/10,000 128,231,811
)
28 16 28 16
28 15 29 15
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28

15

181,402,907

8,641,613

172,761,294

29

15

105,845,954

25,896,963

131,742,917

28

29

15

15

)

)

)

1,174,745,739
1,174,745,739

1,182,930,685
1,182,930,685

8,184,946
8,184,946

1,174,745,739

1,182,930,685

8,184,946

(

)

(

(

)

)
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28 15 ( 29 15 )
0.9314 0.9280
9,314 ) (9,280 )
)

15,758,475,577| 14,593,924,231

3,219,874,032| 4,100,831,567

2,435,822,863|  3,409,177,679

1,467,672,593| 1,622,071,749

) 2,103,990,219| 2,638,193,335

456,805,363 530,259,665

155,178.7086 989,729,803

- 22,720.158 190,985,648

- 811,145.9802| 7,842,970,482

h 36,360.2569 499,861,904

25,443 ,666,052.1037| 36,418,006,063

103,007.8103

17,381,537.91

103,007.8103

17,381,537.91
(1,990,186,090)

103,007.8103

1,990, 186,090
(1,990,186,090)
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25,443,769,059.9140| 38,408,192,153
(1,990, 186,090)
)
)
)
100.0 100.0
)
« D
dy JPY
( )
( ) )
) ( )
2016 30
2016 30
( ) ( ) ( )
9,594,279,089.00  736,937,079,610.00  1,902,672,967.00
(929,712,133.00) 41,857,715,285.00  (147,335,118.00)
( 8,664,566,956.00  778,794,794,895.00  1,755,337,849.00
1,021,190,227.00 1,033,402,079.00 34,457,326.00
( 271,000,000.00 9,190,000,000.00 0.00
83,130,919.00 0.00 0.00
10,039,888,102.00  789,018,196,974.00  1,789,795,175.00
«C ) 3,263,886.00 231,354,105.00 373,925.00
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( 248,327.00 19,365,503.00 44,053.00
( ) 52,211,755.00 0.00 0.00
«( ) 1,631,948.00 163,620,406.00 523,500.00
57,355,916.00 414,340,014.00 941,478.00
2016 30 9,982,532,186.00  788,603,856,960.00  1,788,853,697.00
2015 12 31 6,498,269,893.00  874,827,650,600.00 3,578,942,455.00
2014 12 31 - 998,589,867,772.00 -
2016 30
( ) ( ) ( )
6,498,269,893.00  874,827,650,600.00  3,578,942,455.00
) 0.00 15,574,873,922.00 29,997,235.00
) 103,436,517.00 0.00 0.00
0.00 1,231,256.00 0.00
103,436,517.00 15,576,105,178.00 29,997,235.00
«C ) 18,740,515.00 1,465,632,841.00 3,000,602.00
2,457,516.00 648,159,222.00 8,094,170.00
9,072,132.00 460,730,766.00 2,422,288.00
«C ) 602,744.00 39,447,530.00 88,668.00
( ) 89,916.00 638,251,625.00 5,531,361.00
30,962,823.00 3,252,221,984.00 19,137,089.00
) 72,473,694.00 12,323,883,194.00 10,860,146.00
C Y ) (180, 165,085.00) 1,614,044,679.00  (118,927,984.00)
(106,712,602.00)  (1,463,869,453.00) (13,279,793.00)
«C ) 1,331,179,734.00 (104,779.00) 5,816,080.00
«C ) 6,236,660.00 0.00 0.00
) 1,123,012,401.00 12,473,953,641.00  (115,531,551.00)
« )
- ( 10) (873,502,626.00)  (55,098,501,747.00)  (113,160,740.00)
- (89,476,007.00) 0.00 0.00
« ) 160,033,768.00  (42,624,548,106.00)  (228,692,291.00)

2016

4,003,603,374.00
(609,430,000.00)
(69,944 ,849.00)
9,982,532,186.00

30

43,172,185,832.00
(8,099,519,884.00)
(78,671,911,482.00)
788,603, 856,960.00
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C )
)

2.00% SUB. NATIONAL AUSTRALIA BANK 14/24 -S- EUR 400,000.00 45,962,132.00 0.46
2.05% BHP BILLITON USA 13/18 -SR- usD 300,000.00 31,251,813.00 0.31
2.10% WESTPAC BANKING 16/21 -SR- usb 720,000.00 74,739,257.00 0.75
2.25% BHP BILLITON FINANCE 12/20 S9 -SR- EUR 300,000.00 36,950,041.00 0.37
3.75% RIO TINTO FINANCE USA 11/21 -SR- uSsD 200,000.00 22,073,515.00 0.22
5.215% SUB. ANZ BANKING GROUP 09/19 S1357 -SR- EUR 200,000.00 26,149,586.00 0.26
5.50% COMMONWEALTH BANK OF AUSTRALIA 09/19 -S- EUR 200,000.00 26,291,835.00 0.26
6.00% SUB. MACQUARIE BANK 10/20 S EUR 200,000.00 26,695,582.00 0.27
6.75% SUB. NATIONAL AUSTRALIA BANK 08/23 EUR 300,000.00 38,330,368.00 0.38

328,444,129.00 3.28
0.60% OMV AG 14/18 "8" -SR-S EUR 300,000.00 34,813,891.00 0.35
5.50% SUB. ERSTE GROUP BANK 14/25 -JR-S usD 200,000.00 20,517,574.00 0.21

55,331,465.00 0.56
FRN SOLVAY 15/17 -SR- EUR 100,000.00 11,519,715.00 0.12
0.625% ANHEUSER-BUSCH INBEV 16/20 -SR- EUR 409,000.00 47,682,459.00 0.48
2.25% ANHEUSER-BUSCH INBEV (FR/RAT) 13/20 EUR 300,000.00 37,394,643.00 0.37
2.375% SUB. KBC GROEP 14/24 -JR-S EUR 200,000.00 23,295,778.00 0.23
3.125% DELHAIZE GROUP 12/20 -SR-S EUR 100,000.00 12,651,305.00 0.13

132,543,900.00 1.33
1.45% BANK OF NOVA SCOTIA 13/18 -SR- usD 100,000.00 10,322,808.00 0.10
2.625% TORONTO-DOMINION BANK 13/18 "A" T.12 -SR- uSsD 200,000.00 21,174,444.00 0.21
5.25% XSTRATA FINANCE 07/17 ®2* -SR- EUR 400,000.00 47,637,086.00 0.48

79,134,338.00 0.79
2.00% HUTCHISON WHAMPOA 12/17 -SR-S usD 200,000.00 20,760,288.00 0.21
3.75% SUB. HUTCHISON WHAMPOA (KY) 13/PERP EUR 400,000.00 46,942,660.00 0.47

67,702,948.00 0.68
2.625% CARLSBERG BREWERIES 12/19 4 -SR-S EUR 100,000.00 12,282,978.00 0.12
2.75% SUB. DANSKE BANK 14/26 -JR-S EUR 200,000.00 23,856,308.00 0.24
4.375% A_P. MOLLER MARSK 10/17 -S- EUR 500,000.00 60,680,178.00 0.61

96,819,464.00 0.97
FRN CARREFOUR BANQUE 16/21 -SR- EUR 500,000.00 57,327,924 .00 0.57
0.125% AIR LIQUIDE 16/20 -SR- EUR 200,000.00 23,004,412.00 0.23
0.375% RCI BANQUE 16/19 -SR- EUR 237,000.00 27,229,308.00 0.27
1.125% AUTOROUTES PARIS-RHIN-RHONE 14/21 -SR-S EUR 400,000.00 47,413,926.00 0.47
1.375% BPCE 14/19 -SR- EUR 200,000.00 23,790,619.00 0.24
1.55% TOTAL CAPITAL INTERNATIONAL 12/17 -SR- usD 300,000.00 31,009,613.00 0.31
1.625% HSBC FRANCE 13/18 -SR- EUR 300,000.00 35,587,739.00 0.36
2.00% BFCM 16/19 TR.7 -SR- usb 200,000.00 20,763,270.00 0.21
2.00% BNP PARIBAS 13/19 -SR- EUR 300,000.00 36,047,791.00 0.36
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.00% PERNOD-RICARD 14/20
.10% TOTAL CAPITAL INTERNATIONAL 14/19 -SR-
.25% SOCIETE GENERALE 13/20 -SR-
.375% BNP PARIBAS 15/20 "1960"
.625% BFCM 13/21 -SR-

.875% SUB. BNP PARIBAS 14/26 -JR-S
.00% SUB. ENGIE 14/PERP

.50% RCI BANQUE 13/18 -SR- REG. S
.625% RENAULT 09/18 -SR-

.75% BFCM 10/18 287 -SR-

.85% ARKEMA (FR/RAT) 12/20

.875% SUB. ENGIE 13/PERP -JR-

.875% SUB. TOTAL 16/PERP 111" -JR-
.00% C.C.C.I1.F. 10/18 "S.407" -SR-S
.125% FRANCE TELECOM 11/19 -SR-S
.247% VEOLIA ENVIRONNEMENT 10/21
.25% SUB. ORANGE 14/PERP

.75% LAFARGE 13/20 21"

.75% SUB. CNP ASSURANCES 06/PERP
.00% EUTELSAT 11/19

.118% SUB. SOLVAY FINANCE 15/PERP -JR-

.125% AUTOROUTES PARIS-RHIN-RHONE 12/18 -SR-
.25% SUB. AXA 10/40 *31°

.375% FRANCE TELECOM 09/19 -SR-
.00% SUB. CNP ASSURANCE 10/40
.125% SUB. SOCIETE GENERALE 08/18
.75% WENDEL 11/18 -SR-

.50% LEGRAND 95/25 -SR-

.375% DEUTSCHE POST 16/21 *7* -SR-
.625% COMMERZBANK 15/19 *854" -SR-
.625% DAIMLER 15/20

.00% COVESTRO 16/21 "2" -SR-

.50% VOLKSWAGEN BANK 14/19 -SR-S
.375% HELLA KGAA 13/20 -SR- REG.S
.00% SUB. BAYER 14/75 -JR-S

.125% LANXESS FINANCE 11/18

.50% SUB. ALLIANZ SE 12/PE 57 -JR-S

.25% BANK OF IRELAND 15/20 -SR-

.25% FCA CAPITAL IRELAND 15/18 -SR-
.25% FCA CAPITAL IRELAND 16/20 -SR-
.342% G.E. CAPITAL INTERNATIONAL FUNDING 15/20 -SR-

1.125% INTESA SANPAOLO 15/20 -SR-S

.25% MEDIOBANCA 14/19 "502*°

3.50% ENI 10/18 S8 -S-
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EUR 300,000.00 36,732,718.00 0.37
usb  1,000,000.00 105,189,846.00 1.04
EUR 500,000.00 61,454,942.00 0.62
usb 300,000.00 31,333,420.00 0.31
EUR 200,000.00 25,356,740.00 0.25
EUR 200,000.00 23,468,011.00 0.24
EUR 300,000.00 35,320,634.00 0.35
usD 200,000.00 21,244,688.00 0.21
EUR 300,000.00 37,022,997.00 0.37
EUR 200,000.00 24,255,020.00 0.24
EUR 100,000.00 13,039,202.00 0.13
EUR 200,000.00 23,951,752.00 0.24
EUR 118,000.00 14,027,283.00 0.14
EUR 100,000.00 12,070,976.00 0.12
EUR 500,000.00 63,252,805.00 0.63
EUR 100,000.00 13,530,210.00 0.14
EUR 100,000.00 12,001,968.00 0.12
EUR 200,000.00 26,886,126.00 0.27
EUR 200,000.00 23,117,021.00 0.23
EUR 300,000.00 38,254,493.00 0.38
EUR 300,000.00 35,441,140.00 0.36
EUR 100,000.00 12,353,015.00 0.12
EUR 200,000.00 25,301,237.00 0.25
uSsD 300,000.00 34,287,796.00 0.34
EUR 200,000.00 24,881,468.00 0.25
EUR 200,000.00 25,590,772.00 0.26
EUR 200,000.00 25,531,720.00 0.26
usD 180,000.00 25,925,636.00 0.26
1,152,998,238.00 11.52

EUR 375,000.00 43,594,611.00 0.44
EUR 200,000.00 23,116,564.00 0.23
EUR 100,000.00 11,680,104.00 0.12
EUR 200,000.00 23,628,457.00 0.24
EUR 400,000.00 47,266,527.00 0.47
EUR 100,000.00 12,325,664.00 0.12
EUR 100,000.00 11,529,901.00 0.12
EUR 200,000.00 24,697,562.00 0.25
usb 400,000.00 42,732,089.00 0.43
240,571,479.00 2.42

EUR 100,000.00 11,699,559.00 0.12
EUR 200,000.00 23,203,996.00 0.23
EUR 300,000.00 34,538,203.00 0.35
usb 600,000.00 63,623,916.00 0.64
133,065,674.00 1.34

EUR 200,000.00 23,127,436.00 0.23
EUR 400,000.00 47,634,339.00 0.48
EUR 300,000.00 36,251,896.00 0.36
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3.625% ATLANTIA 12/18 -SR- EUR 100,000.00 12,421,851.00 0.12
3.625% UNICREDIT 13/19 *577" -SR- EUR 250,000.00 30,751,074.00 0.31
3.875% SNAM 12/18 "3* EUR 100,000.00 12,205,215.00 0.12
4.25% ENI 12/20 S9 -SR- EUR 300,000.00 39,258,367.00 0.39
4._.375% INTESA SANPAOLO 12/19 -SR-S EUR 400,000.00 51,123,865.00 0.51

252,774,043.00 2.52
2.00% JAPAN TOBACCO 16/21 -SR- usD 660,000.00 68,550,015.00 0.69
2.30% TOKYO-MITSUBISHI 14/19 -SR-S uSsD 400,000.00 41,826,025.00 0.42
2.45% MIZUHO BANK 14/19 -SR- REG.S usb 300,000.00 31,504,966.00 0.32

141,881,006.00 1.43
3.00% UBS GROUP FUNDING 16/21 -SR- usD 400,000.00 41,819,854.00 0.42
4._.375% BAA FUNDING 12/19 "A-16" EUR 150,000.00 17,574,057.00 0.18

59,393,911.00 0.60
FRN JOHN DEERE BANK 16/20 -SR- EUR 235,000.00 26,874,470.00 0.27
5.75% HANNOVER FINANCE 10/40 EUR 100,000.00 13,126,005.00 0.13

40,000,475.00 0.40
1.00% AMERICA MOVIL 14/18 -SR- EUR 200,000.00 23,294,633.00 0.23
2.375% AMERICA MOVIL 11/16 -SR- usD 200,000.00 20,607,563.00 0.21
5.125% SUB. AMERICA MOVIL 13/PERP "A" -JR- EUR 200,000.00 24,123,298.00 0.24

68,025,494.00 0.68
0.125% PACCAR FINANCIAL EUROPE 16/19 -SR- EUR 159,000.00 18,283,230.00 0.18
0.25% DEUTSCHE TELEKOM INTL 16/21 -SR- EUR 416,000.00 47,943,439.00 0.48
1.168% GENERAL MOTORS FINANCE 16/20 -SR- EUR 108,000.00 12,559,327.00 0.13
1.25% ING BANK 14/19 *127* -SR-S EUR 500,000.00 59,378,416.00 0.59
1.25% SHELL INTL FINANCE 15/17 usD 550,000.00 56,712,939.00 0.57
1.375% SHELL INTL FINANCE 16/19 -SR- uSsD 700,000.00 72,224,018.00 0.72
1.40% HEINEKEN 12/17 -SR- REG.S usb 200,000.00 20,670,915.00 0.21
1.50% BMW FINANCE 12/18 761" EUR 500,000.00 58,989,031.00 0.59
1.625% BMW FINANCE 14/19 EUR 300,000.00 36,089,676.00 0.36
1.625% VONOVIA FINANCE 15/20 -SR- EUR 100,000.00 12,025,887.00 0.12
1.875% GENERAL MOTORS INTERNATIONAL 14/19 -SR-S EUR 300,000.00 35,718,201.00 0.36
2.00% ACHMEA HYPOTHEEKBANK 13/18 2 -SR-S EUR 100,000.00 11,784,874.00 0.12
2.05% ING BANK 15/18 TR.5 usD 300,000.00 31,247,185.00 0.31
2.125% REPSOL INTERNATIONAL FINANCE 15/20 -SR- EUR 100,000.00 12,165,905.00 0.12
2.25% DEUTSCHE TELEKOM INTERNATIONAL 12/17 -SR-S uSsD 200,000.00 20,715,447.00 0.21
2.45% ABN AMRO BANK 15/20 "11" -SR- usb 300,000.00 31,534,276.00 0.32
2.50% SUB. RABOBANK NEDERLAND 14/26 -JR- EUR 300,000.00 34,953,623.00 0.35
2.625% EDP FINANCE 14/19 "34" -SR-S EUR 200,000.00 24,080,727.00 0.24
2.875% SUB. ABN AMRO BANK 15/25 EUR 400,000.00 46,826,617.00 0.47
3.25% BMW FINANCE 12/19 EUR 200,000.00 24,820,357.00 0.25
3.75% SUB. VOLKSWAGEN INTERNATIONAL 14/PERP -JR- EUR 100,000.00 11,661,736.00 0.12
3.875% SUB. VOLKSWAGEN INTL FIN. 13/PERP -JR-S EUR 400,000.00 47,052,065.00 0.47
4.00% B.A.T. HOLDINGS 10/20 *"37" -SR- EUR 200,000.00 26,276,042.00 0.26
4._.00% BHARTI AIRTEL INTERNATIONAL 13/18 -SR- EUR 200,000.00 24,574,424 .00 0.25
4._125% RABOBANK NEDERLAND 11/21 -SR- EUR 300,000.00 40,306,701.00 0.40
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4.25% DELTA LLOYD 10/17 S1 -SR-S EUR 100,000.00 12,036,758.00 0.12
4.25% DEUTSCHE TELEKOM 10/20 -SR- EUR 200,000.00 26,490,504.00 0.27
4._375% REPSOL INTERNATIONAL FINANCE 12/18 -SR-S EUR 100,000.00 12,218,719.00 0.12
4.375% SUB. ALLIANZ FINANCE Il O5/PERP -JR-S EUR 200,000.00 23,213,838.00 0.23
4._875% ENEL FINANCE INTERNATIONAL 12/20 -SR-S EUR 200,000.00 26,914,278.00 0.27
5.00% CRH FINANCE 12/19 -SR- REG.S EUR 300,000.00 38,633,693.00 0.39
5.125% RWE FINANCE 03/18 "11034" EUR 100,000.00 12,619,662.00 0.13
5.479% SUB. GENERALI FINANCE 07/PERP EUR 100,000.00 11,632,725.00 0.12
5.849% SUB. ELM O7/PERP -S- EUR 100,000.00 11,801,697.00 0.12
6.125% SUB. ING BANK 08/23 "1929" EUR 200,000.00 24,978,972.00 0.25
6.25% ENEL FINANCE INTERNATIONALO7/17 -SR- REG.S usD 200,000.00 21,729,910.00 0.22
7.50% KPN KONINKLIJKE 09/19 18 -SR-S EUR 200,000.00 27,281,747.00 0.27
11.00% RABOBANK NEDERLAND 09/PERP -JR-S usb 200,000.00 24,862,774.00 0.25
1,093,010,335.00 10.96

0.625% SANTANDER CONSUMER FINANCE 15/18 EUR 200,000.00 23,007,959.00 0.23
4.75% SUB. DNB BANK 12/22 -JR- EUR 200,000.00 23,491,700.00 0.24
46,499,659.00 0.47

1.125% CARNIVAL 15/19 EUR 200,000.00 23,397,058.00 0.23
23,397,058.00 0.23

2.35% DBS BANK 12/17 -SR- usb 200,000.00 20,758,745.00 0.21
20,758,745.00 0.21

1.00% BBVA 16/21 -SR- EUR 200,000.00 23,205,599.00 0.23
3.125% CAIXABANK 13/18 -SR- EUR 300,000.00 36,158,340.00 0.36
3.192% TELEFONICA EMISIONES 13/18 usD 200,000.00 21,129,707.00 0.21
4.125% GAS NATURAL CAPITAL MARKETS 12/17 "15" -SR- EUR 200,000.00 23,652,489.00 0.24
4_75% ABERTIS INFRAESTRUCTURAS 12/19 EUR 300,000.00 39,477,578.00 0.40
4._797% TELEFONICA EMISIONES 12/18 "29° EUR 300,000.00 37,019,220.00 0.37
180,642,933.00 1.81

FRN SKANDINAVISKA ENSKILDA 16/20 -SR- EUR 345,000.00 39,750,717.00 0.40
0.50% SVENSKA CELLULOSA 15/20 -SR-S EUR 100,000.00 11,564,061.00 0.12
1.875% SKANDINAVISKA ENSKILDA BANKEN 12/19 *273" -SR-S EUR 200,000.00 24,299,079.00 0.24
2.00% NORDEA BANK 14/21 *287" -SR-S EUR 500,000.00 61,974,217.00 0.62
2.20% SWEDBANK 15/20 "4* usD 300,000.00 31,379,392.00 0.31
2.50% SUB. SKANDINAVISKA ENSKILDA BANKEN 14/26 -JR-S EUR 200,000.00 23,444,322.00 0.23
2.656% SUB. SHB 14/24 -JR- REG.S EUR 300,000.00 35,572,804.00 0.36
3.25% VOLVO CAR 16/21 -SR- EUR 200,000.00 23,603,394.00 0.24
4.25% TELIASONERA 11/20 S70 -SR- EUR 100,000.00 13,134,645.00 0.13
264,722,631.00 2.65

0.25% ASTRAZENECA 16/21 *6" -SR- EUR 313,000.00 35,961,786.00 0.36
0.43% WPP FINANCE 15/18 "4" -SR-S EUR 200,000.00 22,959,894.00 0.23
0.625% GLAXOSMITHKLINE 14/19 -SR-S EUR 100,000.00 11,690,976.00 0.12
0.875% SANTANDER UK PLC 15/20 -SR- EUR 200,000.00 22,896,723.00 0.23
1.125% BRITISH TELECOM 14/19 -SR-S EUR 100,000.00 11,768,910.00 0.12
1.125% DIAGEO CAPITAL 13/18 -SR- usD 100,000.00 10,293,651.00 0.10
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1.125% UBS LONDON 15/20 *14072° EUR 400,000.00 47,483,277.00 0.48
1.375% CREDIT SUISSE LONDON 14/19 -SR-S EUR 400,000.00 47,375,932.00 0.47
1.50% GLAXOSMITHKLINE CAP. 12/17 -SR- usD 200,000.00 20,679,143.00 0.21
1.66% FCE BANK 16/21 °ND* -SR- EUR 300,000.00 35,533,494.00 0.36
1.75% CREDIT AGRICOLE LONDON 13/18 -SR- EUR 400,000.00 47,163,072.00 0.47
1.75% STANDARD CHARTERED 12/17 -SR-S EUR 27,000.00 3,155,219.00 0.03
1.875% BARCLAYS 16/21 "221" -SR- EUR 170,000.00 19,694,895.00 0.20
1.875% LLOYDS BANK 13/18 -SR- REG.S EUR 400,000.00 47,352,128.00 0.47
1.95% ASTRAZENECA 12/19 usD 200,000.00 20,873,931.00 0.21
2.00% LLOYDS BANK 15/18 usD 600,000.00 61,918,334.00 0.62
2.125% BAT INTERNATIONAL FINANCE 12/17 -SR- usD 200,000.00 20,758,436.00 0.21
2.177% BP CAPITAL MARKETS 14/21 *85" -SR-S EUR 200,000.00 24,911,680.00 0.25
2.25% STANDARD CHARTERED 15/20 134" usD 200,000.00 20,292,857.00 0.20
2.35% NATIONWIDE BUILDING SOCIETY 15/20 -SR-S uSsD 500,000.00 51,924,631.00 0.52
2.375% CREDIT AGRICOLE LONDON 13/20 -SR-S EUR 200,000.00 25,077,391.00 0.25
2.375% EXPERIAN FINANCE 12/17 -SR- usD 200,000.00 20,719,664.00 0.21
2.50% CREDIT AGRICOLE LONDON 14/19 usD 250,000.00 26,309,160.00 0.26
2.518% BP CAPITAL MARKETS 14/20 *87" -SR-S usD 200,000.00 21,057,613.00 0.21
2.875% SANTANDER UK GROUP HOLDINGS 15/20 usD 300,000.00 30,775,743.00 0.31
2.95% IMPERIAL TOBACCO FINANCE (FR/RAT) 15/20 usD 200,000.00 21,253,018.00 0.21
3.00% BG ENERGY CAPITAL 11/18 "22° EUR 200,000.00 24,500,266.00 0.25
3.161% BP CAPITAL MARKETS 16/21 -SR- usD 505,000.00 54,307,107.00 0.54
3.25% EE FINANCE PLC 12/18 "3" -SR-S EUR 100,000.00 12,192,341.00 0.12
3.375% SUB. HSBC HOLDINGS 13/24 S19 EUR 300,000.00 35,457,963.00 0.36
3.40% HSBC HOLDINGS 16/21 -SR- usD 400,000.00 42,300,346.00 0.42
4.00% SUB. STANDARD CHARTERED 12/22 -JR-S usD 395,000.00 40,920,727.00 0.41
4.00% SUB. STANDARD CHARTERED 13/25 EUR 200,000.00 22,484,164.00 0.23
4.125% SUB. NATIONWIDE BUILDING 13/23 S EUR 200,000.00 23,560,594.00 0.24
4.50% IMPERIAL TOBACCO (FR/RAT) 11/18 -SR- EUR 200,000.00 24,889,822.00 0.25
5.14% SUB. BARCLAYS BANK 10/20 -JR- usD 200,000.00 21,974,887.00 0.22
5.375% ROYAL BANK OF SCOTLAND 09/19 -SR-S EUR 300,000.00 39,292,699.00 0.39
5.625% SSE 12/PERP -JR-S EUR EUR 100,000.00 11,916,710.00 0.12
6.00% BARCLAYS BANK 10/21 206 -SR-S EUR 300,000.00 38,924,315.00 0.39
6.50% SUB. BG ENERGY CAPITAL 12/72 -JR-S usD 200,000.00 21,520,518.00 0.22
6.50% SUB. LLOYDS TSB 10/20 S.3997 -S- EUR 100,000.00 13,201,994.00 0.13
7.75% PRUDENTIAL 11/PERP -SR- usD 100,000.00 10,515,899.00 0.11
7.875% SUB. FRIENDS LIFE 12/PERP -S- usD 500,000.00 55,536,289.00 0.56

1,223,378,199.00 12.27
FRN MORGAN STANLEY 14/19 *G* -SR- EUR 300,000.00 34,452,888.00 0.35
FRN SUB. ING CAP.FUND TRUST OO/PERP *9* usb 500,000.00 50,008,372.00 0.50
0.50% BERKSHIRE HATHAWAY 16/20 -SR- EUR 420,000.00 48,553,916.00 0.49
0.50% CONTINENTAL RUBBER AMERICA 15/19 -SR- EUR 200,000.00 23,155,016.00 0.23
0.50% MCDONALD®S 16/21 -SR- EUR 100,000.00 11,583,516.00 0.12
0.625% SUB. WHIRLPOOL 15/20 EUR 100,000.00 11,522,634.00 0.12
0.95% BOEING 13/18 -SR- usD 300,000.00 30,864,293.00 0.31
1.00% TOYOTA MOTOR CREDIT 14/21 *565" -SR-S EUR 200,000.00 23,787,186.00 0.24
1.125% AMERICAN EXPRESS 14/17 -SR- usD 400,000.00 41,125,445.00 0.41
1.20% ORACLE 12/17 -SR- usD 200,000.00 20,643,559.00 0.21
1.20% PFIZER 16/18 -SR- usb  1,000,000.00 103,357,148.00 1.03
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.30% BERKSHIRE HATAWAY 13/18 -SR-
.344% CHEVRON 15/17 -SR-

.375% ANHEUSER-BUSCH INBEV 12/17 -SR-
.375% BMW US CAPITAL 13/17 -SR-

.375% PROLOGIS 14/20

.45% TOYOTA MOTOR 15/18 -SR- S.B

.50% PEPSICO 16/19 -SR-

.60% CISCO SYSTEMS 16/19 -SR-

.625% HSBC USA 12/18 -SR-

.65% COCA-COLA 13/18 -SR-

.70% TOYOTA MOTORS 16/19 T.67 -SR-
.708% EXXON MOBIL 16/19 -SR-

.718% CHEVRON 13/18 -SR-

.75% CITIGROUP S68 13/18 -SR-S-

.75% PHILIP MORRIS INTERNATIONAL 13/20 -SR-
.75% WALGREENS BOOTS 16/18 -SR-
.80% ABBVIE 15/18

.80% JPMORGAN CHASE 13/18 -SR-
.85% PROCTER & GAMBLE 16/21 -SR-
.875% AT&T 12/20 -SR-

.875% BANK OF AMERICA 13/19 -SR-S
.875% JPMORGAN CHASE 12/19 -SR-S
.875% NESTLE HOLDINGS 16/21 -SR-
.90% ANHEUSER-BUSCH INBEV FINANCE 16/19 -SR-
.90% CVS HEALTH 15/18

.00% DAIMLER FINANCE 15/18

.10% CHEVRON 16/21 -SR-

.125% AMGEN 12/17 -SR-

.15% CITIGROUP 15/18

.15% WELLS FARGO 13/19 *"T135" -SR-
.20% BERKSHIRE HATHAWAY 16/21 -SR-
.222% EXXON MOBIL 16/21 -SR-

.45% AT&T 15/20

.45% VW GROUP AMERICA 14/19 -SR-S
.50% ABBVIE 15/20

.50% COMWEALTH BANK OF AUSTRALIA NY 13/18 "T4"
.50% GLENCORE FUNDING 13/19 -SR-S
.50% MORGAN STANLEY 14/19 *"F* -SR-
.55% GOLDMAN SACHS GROUP 14/19 -SR-
.55% JP MORGAN CHASE 16/21 -SR-
.551% FORD MOTOR CREDIT 15/18

.597% FORD MOTOR CREDIT 14/19 -SR-
.625% BANK OF AMERICA 15/20 "L*
.65% ANHEUSER-BUCH INBEV FINANCE 16/21 -SR-
.70% CITIGROUP 16/21 -SR-

.80% AT&T 16/21 -SR-

.875% GOLDMAN SACHS GROUP 16/21 -SR-
.00% SCHLUMBERGER HOLDINGS 15/20 -SR-
.00% VERIZON COMMUNICATIONS 14/21 -SR-
.20% GENERAL MOTORS FINANCE 15/20
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31,040,312.00 .31

31,012,389.00 .31
30,984,313.00 .31
20,644,073.00 .21
35,366,811.00 .35
51,800,960.00 .52
83,181,843.00 .83
28,209,103.00 .28
20,521,379.00 .21
20,907,870.00 .21
18,743,683.00 .19
52,199,741.00 .52
10,400,044.00 .10
35,280,466.00 .35
24,196,655.00 .24
17,303,581.00 .17
31,041,855.00 .31
51,751,080.00 .52
17,924,934.00 .18
24,421,760.00 .24
47,721,085.00 .48
36,285,369.00 .36
52,468,938.00 .53
19,861,011.00 .20
20,885,244.00 .21
67,810,529.00 .68
62,820,799.00 .63
20,768,721.00 .21
83,107,794.00 .83
21,010,612.00 .21
21,201,184.00 .21
21,168,274.00 .21
20,956,927.00 .21
31,254,281.00 .31
21,056,995.00 .21
31,594,441.00 .32

9,914,256.00 .10
94,305,247.00 .93
41,989,960.00 .42
41,952,524.00 .42
62,776,679.00 .63
46,438,681.00 A7
52,402,088.00 .52
31,914,237.00 .32
45,543,067.00 .46
21,088,569.00 .21
31,646,892.00 .32
107,327,478.00 .07
43,032,191.00 .43
20,835,982.00 .21
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3.40% SOLVAY FINANCE AMERICA 15/20 -SR- uSsD 200,000.00 21,484,419.00 0.22
3.48% DIAMOND 1&2 FINANCE (FR/RAT)16/19 -SR- usD 129,000.00 13,572,874.00 0.14
3.60% HP ENTERPRISE 15/20 -SR- usD 200,000.00 21,417,261.00 0.21
4.20% CONOCOPHILLIPS CO 16/21 -SR- usD 200,000.00 22,273,652.00 0.22
4.25% UNILEVER CAPITAL 11/21 -SR- usD 200,000.00 23,058,256.00 0.23
4._375% SUB. JP MORGAN CHASE & CO 06/21 -JR-S EUR 500,000.00 57,579,122.00 0.58
4.40% BARRICK NORTH AMERICA FINANCE 11/21 -SR- usD 200,000.00 22,182,737.00 0.22
4_75% MORGAN STANLEY 12/17 “F" -SR- usD 300,000.00 31,614,958.00 0.32
5.20% DIRECTV 10/20 -SR- usD 200,000.00 22,552,773.00 0.23
5.50% MORGAN STANLEY 10/20 "F" -SR- usD 300,000.00 34,361,073.00 0.34
5.75% CONOCOPHILIPS 09/19 usD 200,000.00 22,612,114.00 0.23
6.00% SUB. CREDIT SUISSE NY -GL- 08/18 usD 400,000.00 43,573,567.00 0.44
6.25% MECCANICA 09/19 -SR- REG.S usD 200,000.00 22,343,072.00 0.22
7.00% KINDER MORGAN INC. 07/17 -SR- uSsD 400,000.00 42,933,665.00 0.43
7.75% ANHEUSER BUSCH (FR/RAT) 11/19 -SR- usD 200,000.00 23,803,059.00 0.24
2,692,489,482.00 26.96

8,393,585,606.00 84.08

0.50% ASB FINANCE 16/20 -SR- EUR 643,000.00 73,666,314.00 0.74
73,666,314.00 0.74

2.625% SKANDINAVISKA ENSKILDA BANKEN 16/21 -SR- usD 400,000.00 42,465,309.00 0.43
42,465,309.00 0.43

FRN SUB. BANK OF AMERICA 07/17 -JR- usD 800,000.00 82,043,966.00 0.82
1.65% NEW YORK LIFE 12/17 -SR- uSsD 200,000.00 20,710,305.00 0.21
2.05% COMMONWEALTH BANK AUSTRALIA NY 16/19 -SR- usD 300,000.00 31,308,429.00 0.31
2.75% ERAC USA FINANCE 12/17 -SR- usD 200,000.00 20,787,027.00 0.21
154,849,727.00 1.55

270,981,350.00 2.72

8,664,566,956.00 86.80

1,021,190,227.00 10.23

271,000,000.00 2.71

25,775,003.00 0.26

9,982,532,186.00 100.00

( )
C )
(D)
APA GROUP 15,326,566.00 10,843,385,832.00 1.38
TELSTRA 11,182,463.00 4,760,585,196.00 0.60
15,603,971,028.00 1.98

46/148



EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

CHEUNG KONG INFRASTRUCTURE HOLDING 10,974,000.00 9,701,053,101.00 1.23
9,701,053,101.00 1.23

CPFL ENERGIA 3,623,673.00 2,360,930,781.00 0.30
SABESP 2,665,500.00 2,452,245,312.00 0.31
TELEFONICA BRASIL PFD 3,363,000.00 4,644,132,822.00 0.59
TRACTEBEL ENERGIA 2,162,820.00 2,631,180,097.00 0.33
12,088,489,012.00 1.53

BCE 503,158.00 2,435,588, 280.00 0.31
2,435,588, 280.00 0.31

ENDESA 41,802,425.00 3,919,593,692.00 0.50
ENDESA AMERICAS 45,403,701.00 2,147,087,219.00 0.27
ENERSIS AMERICA 129,007,770.00 2,261,191,235.00 0.29
8,327,872,146.00 1.06

ENGIE 7,958,354.00 13,119,492,076.00 1.66
SUEZ 3,719,778.00 6,004,413,844.00 0.76
VEOLIA ENVIRONNEMENT 4,553,531.00 10,135,575,401.00 1.29
29,259,481,321.00 3.71

DEUTSCHE TELEKOM REG. 2,381,898.00 4,124,227,306.00 0.52
E.ON 3,411,772.00 3,491,754,786.00 0.44
7,615,982,092.00 0.96

CLP HOLDINGS 13,128,000.00 13,745,285,071.00 1.74
POWER ASSETS HOLDING 10,188,864.00 9,594,402,628.00 1.22
23,339,687,699.00 2.96

PERUSAHAAN GAS NEGARA *B* 63,590,757.00 1,158,277,780.00 0.15
TELEKOMUNIKASI INDONESIA *B* 312,705,400.00 9,687,714,374.00 1.23
10,845,992, 154.00 1.38

BEZEQ ISRAEL TELECOMMUNICATION 37,164,979.00 7,582,401,563.00 0.96
7,582,401,563.00 0.96

ATLANTIA 2,548,775.00 6,449,124,289.00 0.82
ENEL 48,081,815.00 21,569,864,938.00 2.74
SNAM 18,029,828.00 10,925,417,796.00 1.39
TERNA RETE ELETTRICA NAZIONALE 12,198,252.00 6,837,492,886.00 0.87
45,781,899,909.00 5.82

KDDI CORP 6,228,600.00 19,389, 631,800.00 2.46
NIPPON TELEGRAPH & TELEPHONE 3,836,550.00 18,415, 440,000.00 2.34
SHIKOKU ELECTRIC POWER 1,100,900.00 1,327,685,400.00 0.17
39,132,757,200.00 4.97

TELEKOM MALAYSIA 22,842,400.00 3,944,998, 43400 0.50
3,944,998, 43400 0.50
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KONINKLIJKE KPN NV 23,052,258.00 8,515,840,197.00 1.08

8,515,840,197.00 1.08
EDP - ENERGIAS DE PORTUGAL 22,400,091.00 7,016,250,492.00 0.89

7,016,250,492.00 0.89
KOREA ELECTRIC POWER 2,160,460.00 11,651,172,281.00 1.48

11,651,172,281.00 1.48
ENDESA 1,711,173.00 3,477,902,366.00 0.44
IBERDROLA 36,771,264.00 25,194,069,473.00 3.19
RED ELECTRICA 1,169,301.00 10,610,240,902.00 1.35

39,282,212,741.00 4.98
SWISSCOM 46,078.00 2,315,024,237.00 0.29

2,315,024,237.00 0.29
CHUNGHWA TELECOM 21,024,000.00 7,808,605,476.00 0.99

7,808,605,476.00 0.99
ADVANCED INFO SERVICE -FGN- 9,653,200.00 4,463,851,259.00 0.57
INTOUCH HOLDINGS -NVDR- 21,020,207.00 3,337,475,259.00 0.42

7,801,326,518.00 0.99
CENTRICA 41,260,179.00 12,588,601,691.00 1.60
INMARSAT 4,521,004.00 5,008,506,988.00 0.64
NATIONAL GRID 15,013,654.00 22,353,282,866.00 2.83
SCOTTISH & SOUTHERN ENERGY 6,060,843.00 12,699,497,698.00 1.61
SEVERN TRENT 2,014,666.00 6,656,716,842.00 0.84
UNITED UTILITIES GROUP 5,260,754.00 7,443,282,535.00 0.94
VODAFONE GROUP 9,025,671.00 2,765,617,596.00 0.35

69,515,506,216.00 8.81
AES 5,185,433.00 6,415,547,911.00 0.81
ALLIANT ENERGY 1,578,841.00 6,465,807,186.00 0.82
AMEREN CORPORATION 1,595,262.00 8,634,724,555.00 1.09
AMERICAN ELECTRIC POWER 2,792,466.00 19,758,748,363.00 2.51
AMERICAN WATER WORKS 512,040.00 4,353,200,366.00 0.55
CENTERPOINT ENERGY 1,740,373.00 4,276,038,284.00 0.54
CMS ENERGY 1,805,620.00 8,350,881,907.00 1.06
COLUMBIA PIPELINE GROUP 2,367,580.00 6,206,654,865.00 0.79
CSX 3,701,107.00 9,675,875,800.00 1.23
DOMINION RESOURCES 3,788,757.00 29,804,683,252.00 3.78
DTE ENERGY 1,121,223.00 11,248,700,916.00 1.43
DUKE ENERGY 3,626,301.00 31,394,666,154.00 3.98
EDISON INTERNATIONAL 2,056,487.00 16,065,491,719.00 2.04
ENTERGY 927,345.00 7,564,968,749.00 0.96
EVERSOURCE ENERGY 2,022,356.00 12,211,043,723.00 1.55
EXELON 5,355,903.00 19,262,445,960.00 2.44
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FIRSTENERGY 3,187,648.00 11,185,682, 255.00 1.42
HEALTHCARE TRUST OF AMERICA A" 930,539.00 3,070,096,576.00 0.39
ITC HOLDINGS 2,486,539.00 11,837,651,607.00 1.50
NEXTERA ENERGY 2,720,592.00 35,744,351,611.00 4.52
NISOURCE 1,609,242.00 4,311,339,117.00 0.55
OGE ENERGY 1,057,428.00 3,486,562,238.00 0.44
PG & E 3,465,593.00 22,393,795,891.00 2.84
PINNACLE WEST CAPITAL 747,737.00 6,102,094,097.00 0.77
PPL 4,688,643.00 17,937,966,315.00 2.27
PUBLIC SERVICE ENTERPRISE GROUP 3,001,552.00 14,419,059,874.00 1.83
SEMPRA ENERGY 1,618,651.00 18,633,001, 620.00 2.36
SOUTHERN COMPANY 3,168,903.00 17,038, 353,429.00 2.16
UNION PACIFIC 836,270.00 7,350,947,472.00 0.93
VENTAS 421,446.00 3,117,705,539.00 0.40
WEC ENERGY GROUP 1,985,099.00 13,106,909, 378.00 1.66
XCEL ENERGY 3,041,068.00 13,739,484,316.00 1.74
405,164,481,045.00 51.36
774,730,593,142.00 98.24
TRANSCANADA -SUB. REC.- 882,043.00 4,064,201,753.00 0.52
4,064,201,753.00 0.52
4,064,201,753.00 0.52
ENGIE -STRIP VVPR- 618,940.00 0.00 0.00
0.00 0.00
0.00 0.00
4,064,201,753.00 0.52
778,794,794,895.00 98.76
1,033,402,079.00 0.13
9,190,000,000.00 1.17
(414,340,014.00) (0.06)
788,603, 856,960.00 100.00
( )
C )
)

COSCO PACIFIC 176,000.00 17,984,366.00 1.01
17,984,366.00 1.01
BRF 12,500.00 17,620,991.00 0.99
17,620,991.00 0.99
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ANTA SPORTS PRODUCTS 140,000.00 28,759,930.00 1.61
HENGAN INTERNATIONAL GROUP 48,000.00 41,159,834.00 2.30
WANT WANT CHINA 617,000.00 44,975,494.00 2.51
114,895,258.00 6.42

AES GENER 84,696.00 4,170,383.00 0.23
AGUAS ANDINAS *"A* 182,431.00 10,792,685.00 0.60
BANCO DE CHILE 1,089,615.00 11,897,268.00 0.67
BANCO DE CREDITO E INVERSIONES 3,564.00 15,926,986.00 0.89
42,787,322.00 2.39

AGRICULTURAL BANK OF CHINA "H*® 1,152,000.00 43,208,283.00 2.42
JIANGSU EXPRESSWAY "H" 108,000.00 15,430,166.00 0.86
58,638,449.00 3.28

CESKE ENERGETICKE ZAVODY 15,666.00 27,302,690.00 1.53
KOMERCNI BANKA 7,308.00 28,135,419.00 1.57
02 CZECH REPUBLIC 4,044.00 3,674,185.00 0.21
59,112,294.00 3.31

TALAAT MOUSTAFA GROUP HOLDING 72,823.00 4,115,867.00 0.23
4,115,867.00 0.23

CITIC PACIFIC 255,000.00 38,122,149.00 2.13
GUANGDONG INVESTMENT 222,000.00 34,659,824.00 1.94
SUN ART RETAIL GROUP 221,500.00 15,940,489.00 0.89
88,722,462.00 4.96

MOL HUNGARIAN OIL AND GAS "A" 3,960.00 23,359,566.00 1.31
23,359,566.00 1.31

HANJAYA MANDALA SAMPOERNA 600,000.00 17,747,522.00 0.99
17,747,522.00 0.99

NEW EUROPE PROPERTY INVESTMENTS 18,183.00 21,239,692.00 1.19
21,239,692.00 1.19

AXIATA GROUP 223,500.00 32,099,802.00 1.79
DIGI .COM 24,800.00 3,024,099.00 0.17
HAP SENG CONSOLIDATED 45,500.00 8,960,766.00 0.50
HONG LEONG BANK 25,400.00 8,540,151.00 0.48
1M CORP 192,500.00 17,138,492.00 0.96
MAXI1S 136,400.00 20,494,914.00 1.15
MISC BHD 129,600.00 24,663,816.00 1.38
PETRONAS DAGANGAN 24,000.00 14,326,613.00 0.80
TELEKOM MALAYSIA 174,400.00 30,119,765.00 1.68
WESTPORT HOLDINGS 82,100.00 8,796,479.00 0.49
YTL CORP 96,200.00 4,098,340.00 0.23
172,263,237.00 9.63
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COCA-COLA FEMSA "L* 12,200.00 10,295,133.00 0.58
FIBRA UNO 143,700.00 31,045,161.00 1.74
KIMBERLY CLARK DE MEXICO "A" 132,300.00 32,180,830.00 1.80
73,521,124.00 4.12

ABOITIZ POWER 60,200.00 6,060,001.00 0.34
GLOBE TELECOM 1,630.00 8,451,793.00 0.47
14,511,794.00 0.81

BANK PEKAO 11,012.00 38,657,845.00 2.16
ENEA 19,392.00 4,958,721.00 0.28
ENERGA 39,763.00 9,901,005.00 0.55
ORANGE POLSKA 101,286.00 13,276,574.00 0.74
PGE POLSKA GRUPA ENERGETYCZNA 19,575.00 6,046,014.00 0.34
POLSKI KONCERN NAFTOWY ORLEN 24,973.00 44,539,700.00 2.49
PZU - POWSZECHNY ZAKLAD UBEZPIECZEN 53,169.00 39,045,073.00 2.18
156,424,932.00 8.74

COMMERCIAL BANK OF QATAR 6,550.00 6,844,574.00 0.38
DOHA BANK 6,120.00 6,110,043.00 0.34
OOREDOO 5,225.00 13,044,937.00 0.73
QATAR GAS TRANSPORT COMPANY 12,408.00 8,059,963.00 0.45
QATAR INSURANCE COMPANY 2,952.00 6,144,499.00 0.34
QATAR NATIONAL BANK 5,130.00 20,283,776.00 1.13
60,487,792.00 3.37

SEVERSTAL 19,530.00 21,640,493.00 1.21
21,640,493.00 1.21

COWAY 1,633.00 15,236,630.00 0.85
HANWHA LIFE 25,137.00 12,995,065.00 0.73
HYUNDAI MARINE & FIRE INSURANCE 9,453.00 24,687,777.00 1.38
HYUNDAI MOTOR 3,630.00 43,916,971.00 2.46
KANGWON LAND 9,473.00 35,270,373.00 1.97
KIA MOTORS 11,055.00 42,641,154.00 2.38
KOREA ELECTRIC POWER 8,364.00 45,106,322.00 2.52
KT & G 4,024.00 49,043,006.00 2.75
SK TELECOM 2,332.00 44,870,641.00 2.51
313,767,939.00 17.55

AVANTECH 18,000.00 14,030,837.00 0.78
CHENG SHIN RUBBER INDUSTRY 176,000.00 37,930,762.00 2.12
CHUNGHWA TELECOM 125,000.00 46,426,735.00 2.60
FAR EASTONE TELECOMMUNICATION 122,000.00 30,299,084.00 1.69
FIRST FINANCIAL HOLDING COMPANY 493,000.00 26,562,309.00 1.48
INVENTEC 285,000.00 20,761,717.00 1.16
LITE-ON TECHNOLOGY 45,000.00 6,326,788.00 0.35
POWERTECH TECHNOLOGY 83,000.00 18,919,791.00 1.06
SILICONWARE PRECISION INDUSTRIES 259,000.00 40,418,917.00 2.26
TAIWAN COOPERATIVE FINANCIAL 229,000.00 10,367,070.00 0.58
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DELTA ELECTRONICS -FGN-
HOME PRODUCT CENTER -FGN-
THAI UNION GROUP -FGN-

TAV HAVALIMALARI HOLDING

EMIRATES TELECOMMUNICATIONS GROUP

QINQIN FOODSTUFFS GP (CAYMAN) -PROV.-
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85,000.00 30,486,225.00 1.70
39,000.00 7,895,335.00 0.44
60,000.00 7,163,665.00 0.40

297,589, 235.00 16.62
94,200.00 43,560,145.00 2.44
65,200.00 4,350,746.00 0.24
727,800.00 20,448,648.00 1.14
68,800.00 13,742,711.00 0.77
520,000.00 15,066, 760.00 0.84
305,850.00 19,693,028.00 1.10
116,862,038.00 6.53
34,200.00 15,274,558.00 0.85
15,274,558.00 0.85
85,492.00 45,363,722.00 2.54
45,363,722.00 2.54
1,753,930, 653.00 98.05
9,600.00 1,407,196.00 0.08
1,407,196.00 0.08
1,407,196.00 0.08
1,755,337,849.00 98.13
34,457,326.00 1.93
(941,478.00) (0.06)
1,788,853,697.00 100.00

(2016 30 W)
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2016 30

( 0.05 )
0.01

- 0.40

- 0.35

- 0.25

2016 30
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2016 30

)
11.00 US 2Y Treasury Bond 2016/09/30 usb 228,051,959.61
18.00 US 5Y Treasury Bond 2016/09/30 usb 190,187,433.28
1.00 Germany 10Y Bund Government Bond 2016709709 EUR -12,660,733.64
2016 30
JPY 4,900,000,000.00 EUR 43,138,739.47 2016/08/01
JPY 4,900,000,000.00 usb 47,834,045.15 2016/08/01
2016 30 52,211,755.00
2016 2016 30
2016 15
2016 15
2016 15
2016 15
2016 15
2016 15
2016 120
2016 120
2016 120
2016 120
2016 120
2016 120
C )
2016 2016 30 ( )
C )
JPY 55,199,915.00 (235,365,000.00) (180,165,085.00)
JPY 33,252,981,565.00 (31,638,936,886.00) 1,614,044,679.00
JPY 116,149,406.00 (235,077,390.00) (118,927,984.00)
10
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2016 2016 30
C )
JPY 16,305, 464.00 (889,808,090.00) (873,502,626.00)
JPY  22,101,044,297.00  (77,199,546,044.00) (55,098,501,747.00)
JPY 52,850,720.00 (166,011,460.00) (113,160,740.00)
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2016 30

2016 30

«C - 624,324,280.97
-16,343,129.45

«C - 607,981,151.52

« - 9,923,985.78
9,801,638.73

« ) 540,075.52

628,246,851.55

«C ) 390,702.83

« ) 64,579.82

«C ) 147,659.19

602,941.84

2016 30 627,643,909.71
2015 30 907,033,784.61
2014 30 1,243,405,244.20

2016 30
( )

907,033,784.61

( - ) 35,347,180.12
301,156.65
35,648,336.77

« ) 5,337,664.96
244,890.69

240,823.31

« ) 1,177,039.81

« ) 283,681.75
« .) 3,338.28
7,287,438.80

28,360,897.97

« .) -27,937,085.30

- -25,653,446.95

3,441,730.38

-9,787,011.26

217,253.97
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-31,357,661.19

- 63,708,796.81
- 779,228.65
33,130,364.27
225,761,814.00
-534,324,276.55
-6,845,100.39
2,887,323.77

627,643,909.71

2015 30 2016 30
2016 30
( )

¢ )
)
SEVENTY SEVEN ENERGY 1,271.00 23,958.35 0.00
23,958.35 0.00
23,958.35 0.00
9.75% FMG RESOURCES 15/22 -SR- usD 2,250,000.00 2,621,250.00 0.42
2,621,250.00 0.42
4.50% WEATHERFORD INTERNATIONAL 12/22 -SR- usD 4,150,000.00 3,527,500.00 0.56
5.00% IHS MARKIT 16/22 -SR- usD 1,000,000.00 1,063,100.00 0.17
4,590,600.00 0.73
3.75% TECK RESOURCES 12/23 -SR- usD 750,000.00 690,000.00 0.11
4.45% CENOVUS ENERGY 12/42 -SR- usD 3,000,000.00 2,484,303.00 0.40
5.375% VRX ESCROW 15/20 usD 1,000,000.00 930,000.00 0.15
5.50% VALEANT PHARMACEUTICALS 15/23 -SR- 144A usD 2,314,000.00 1,990,040.00 0.32
5.625% VALEANT PHARMACEUTICALS 13/21 -SR- 144A usD 1,600,000.00 1,436,000.00 0.23
5.875% VRX ESCROW 15/23 usb 5,853,000.00 5,077,477.50 0.81
6.00% BOMBARDIER 14/22 -SR- usD 4,000,000.00 3,640,000.00 0.58
6.125% VRX ESCROW 15/25 usD 235,000.00 202,981.25 0.03
6.25% TECK RESOURCES 11/41 -SR- usD 4,650,000.00 4,475,625.00 0.71
6.50% ENCANA 04/34 -SR- uSsD 5,000,000.00 5,254,000.00 0.84
6.75% CENOVUS ENERGY 10/39 -SR- usD 2,300,000.00 2,493,227.60 0.40
6.75% FIRST QUANTUM MINERALS 14/20 -SR- uSsD 2,750,000.00 2,557,500.00 0.41
7.75% BOMBARDIER 10/20 -SR- usD 600,000.00 615,000.00 0.10
8.375% NOVELIS 11/17 -SR- usD 500,000.00 505,312.50 0.08
8.75% NOVELIS 11/20 "16" -SR- usD 2,200,000.00 2,299,770.00 0.37
9.50% HUDBAY MINERALS 13/20 -SR- usD 2,925,000.00 2,947,668.75 0.47
37,598,905.60 6.01
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5.05% TRANSOCEAN (FR/RAT.) 12/22 -SR- usD 5,765,000.00 4,547,143.75 0.72

4,547,143.75 0.72
7.375% SFR GROUP 16/26 -SR- usD 2,900,000.00 2,967,976.00 0.47

2,967,976.00 0.47
8.125% SUB. COMMERZBANK 13/23 T.1 -JR- usD 2,500,000.00 2,885,625.00 0.46

2,885,625.00 0.46
5.25% GRIFOLS WORLDWIDE 15/22 usD 300,000.00 312,000.00 0.05
6.00% ENDO-ENDO FINANCE 15/23 usD 1,800,000.00 1,647,000.00 0.26
7.25% ARDAGH PACKAGING FIN./HLDGS 16/24 -SR- uSsD 4,455,000.00 4,766,850.00 0.76

6,725,850.00 1.07
5.303% TELECOM ITALIA 14/24 -SR- usD 3,700,000.00 3,796,644.00 0.60
6.375% SUB. UNICREDIT 13/23 "557" usD 700,000.00 707,752.50 0.11

4,504,396.50 0.71
4.50% SOFTBANK 13/20 -SR- 144A usD 3,445,000.00 3,582,800.00 0.57

3,582,800.00 0.57
4._75% WIND ACQUISITON 14/20 -SR- 144A uSsD 3,000,000.00 3,037,500.00 0.48
5.50% NIELSEN CO LUXEMBOURG 13/21 usD 3,442,000.00 3,601,192.50 0.57
5.625% INEOS GROUP HOLDINGS 16/24 -SR- usD 4,650,000.00 4,574,437.50 0.73
5.625% MALLINCKRODT FINANCE SB 15/23 usD 2,000,000.00 1,925,000.00 0.31
5.75% MALLINCKRODT FINANCE 14/22 -SR- 144A usD 3,600,000.00 3,568,500.00 0.57
6.50% ARCELORMITTAL (FR/RAT) 11/21 -SR- usD 3,000,000.00 3,352,500.00 0.53
6.625% ALTICE FINANCING 15/23 144A -SR- usD 4,314,000.00 4,443,420.00 0.71
7.125% ARD FINANCE 16/23 "PIK" -SR- 144A usD 1,850,000.00 1,845,375.00 0.29
7.50% ALTICE FINANCING 16/26 usD 650,000.00 678,437.50 0.11
7.625% ALTICE 15/25 usD 1,250,000.00 1,285,937.50 0.20
8.00% ARCELORMITTAL (FR/RAT) 09/39 usD 3,000,000.00 3,255,000.00 0.52

31,567,300.00 5.02
5.25% FIAT CHRYSLER AUTOMOBILES 15/23 usD 4,000,000.00 4,130,000.00 0.66
6.00% ZIGGO BOND FIN. 16/27 SR 144A usD 4,025,000.00 4,014,937.50 0.64
6.75% ALCOA NEDERLAND 16/24 -SR- 144A usD 400,000.00 416,500.00 0.07
7.00% ALCOA NEDERLAND 16/26 -SR- 144A usb 2,200,000.00 2,279,750.00 0.36

10,841,187.50 1.73
4.125% ANGLO AMERICAN CAPITAL 13/22 -SR- usD 3,500,000.00 3,482,500.00 0.55
4.125% ANGLO AMERICAN CAPITAL 14/21 -SR- usD 1,000,000.00 1,007,500.00 0.16
5.125% SUB. ROYAL BANK SCOTLAND 14/24 -JR- usD 2,900,000.00 2,907,627.00 0.46
5.25% VIRGIN MEDIA FINANCE 15/26 -SR- 144A usD 935,000.00 953,700.00 0.15
5.50% VIRGIN MEDIA SE. 14/25 -SR- 144A usD 2,905,000.00 2,981,256.25 0.47
5.50% VIRGIN MEDIA SECURED FINANCE 16/26 -SR- usD 1,000,000.00 1,022,500.00 0.16
6.00% SUB. RBS GROUP 13/23 uSsD 2,800,000.00 2,922,469.20 0.47

15,277,552.45 2.42
FRN SUB. ENERGY TRANS. PART.13/66 usD 4,545,000.00 3,101,962.50 0.49
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.55% FREEPORT MCMORAN 12/22 -SR- usD 1,000,000.00 915,000.00 0.15
.70% WILLIAMS COMPANIES 12/23 -SR usD 1,425,000.00 1,389,375.00 0.22
.00% FREEPORT MCMORAN 14/21 -SR- usD 3,700,000.00 3,519,625.00 0.56
.125% ALLY FINANCIAL 15/22 -SR- usD 1,755,000.00 1,779,131.25 0.28
.15% ENLINK MIDSTREAM 15/25 -SR- usD 4,400,000.00 4,219,639.60 0.67
.25% TARGA RESOURCES PARTNERS 13/23 -SR- usb 750,000.00 728,437.50 0.12
.55% WILLIAMS COMPANIES 14/24 usD 4,500,000.00 4,610,475.00 0.73
.625% ALLY FINANCIAL 15/22 usD 1,680,000.00 1,734,600.00 0.28
.625% MGM RESORTS 16/26 -SR- usD 2,000,000.00 1,960,000.00 0.31
.70% MURPHY OIL (FR/RAT) 12/22 -SR- usD 4,250,000.00 4,063,029.75 0.65
.75% CV SUB. PEABODY ENERGY 06/66 -DEF- usD 13,789,000.00 336,451.60 0.05
.75% HCA 12/23 uSsD 5,225,000.00 5,460,125.00 0.87
.80% COX COMMUNICATIONS 14/35 -SR- usD 1,290,000.00 1,282,160.67 0.20
.875% QUINTILES TRANSNATIONAL 15/23 usD 3,620,000.00 3,737,650.00 0.60
.875% RANGE RESOURCES 16/25 -SR- usb 1,535,000.00 1,481,275.00 0.24
.875% SBA COMMUNICATIONS 15/22 usD 1,725,000.00 1,789,687.50 0.29
.90% CONTINENTAL RESOURCES 14/44 -SR- usD 3,125,000.00 2,640,625.00 0.42
.00% ALLISON TRANSMISSION 16/24 -SR- 144A usD 2,425,000.00 2,491,687.50 0.40
.00% CIT GROUP 13/26 -SR- usD 4,000,000.00 4,245,000.00 0.68
.00% CONTINENTAL RESOURCES 12/22 usD 2,600,000.00 2,600,000.00 0.41
.00% DAVITA HEALTHCARE 15/25 -SR- usD 5,885,000.00 5,921,781.25 0.94
.00% DISH DBS 13/23 usD 4,376,000.00 4,266,600.00 0.68
.00% GOODYEAR 16/26 -SR- usD 1,375,000.00 1,417,968.75 0.23
.00% NIELSEN FINANCE 14/22 usD 900,000.00 932,625.00 0.15
.00% POST HOLDINGS 16/26 -SR- usD 6,150,000.00 6,134,625.00 0.98
.125% ALCOA 14/24 -SR- usD 2,000,000.00 2,137,500.00 0.34
.125% ANTERO RESOURCES 15/22 usD 3,250,000.00 3,290,625.00 0.52
.125% BERRY PLASTICS 15/23 usD 3,615,000.00 3,687,300.00 0.59
.125% CHS/COMMUNITY HEALTH SYSTEM 14/21 usD 3,957,000.00 3,937,215.00 0.63
.125% DISH DBS CORPORATION 13/20 usD 1,000,000.00 1,040,000.00 0.17
.125% LEVEL 3 FINANCING 16/23 -SR- usD 2,430,000.00 2,512,012.50 0.40
.125% SEALED AIR 14/24 usD 515,000.00 546,543.75 0.09
.125% SINCLAIR TELEVISION 16/27 -SR- usD 1,450,000.00 1,421,000.00 0.23
.125% UNIVISION COMMUNICATIONS 13/23 -SR- 144A usD 2,900,000.00 2,950,750.00 0.47
.125% UNIVISION COMMUNICATIONS 15/25 -SR- 144A usD 2,685,000.00 2,711,850.00 0.43
.15% CF INDUSTRIES 14/34 -SR- usD 2,500,000.00 2,525,402.50 0.40
.165% BED BATH & BEYOND 14/44 -SR- usD 1,450,000.00 1,407,087.25 0.22
.25% CBS OUTDOOR AMERICAS CAPITAL 15/22 usD 2,235,000.00 2,332,781.25 0.37
.25% CSC HOLDINGS 14/24 usD 2,610,000.00 2,486,025.00 0.40
.25% HCA 14/25 -SR- usb 8,710,000.00 9,308,812.50 1.49
.25% HUGHES SATELLITE SYS 16/26 -SR- usD 4,400,000.00 4,356,000.00 0.69
.25% QEP RESOURCES 12/23 -SR- usD 1,009,000.00 998,910.00 0.16
.25% WPX ENERGY 14/24 -SR- usD 1,835,000.00 1,738,662.50 0.28
.35% DCP MIDSTREAM 10/20 -SR- usD 3,250,000.00 3,347,500.00 0.53
.375% ALTICE US FINANCE 1 15/23 usD 1,450,000.00 1,504,375.00 0.24
.375% BUILDING MATERIALS. 14/24 -SR- 144A uSsD 3,500,000.00 3,622,500.00 0.58
.375% CALPINE 14/23 -SR- usD 4,650,000.00 4,655,812.50 0.74
.375% CHURCHILL DOWNS 13/21 usD 1,965,000.00 2,053,425.00 0.33
.375% COTT BEVERAGES 15/22 -SR- usb 1,625,000.00 1,679,843.75 0.27
.375% ENDO FINANCE 14/23 usD 700,000.00 623,000.00 0.10
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.375%
-375%
.375%
-375%
.375%
.375%
.40%
.50%
.50%
.50%
-50%
.50%
-50%
.60%
.625%
.625%
.625%
.625%
.625%
-625%
. 75%
-75%
.75%
. 75%
.75%
. 75%
.75%
. 75%
.75%
. 75%
-75%
.875%
.875%
.875%
.875%
-875%
.875%
-875%
.875%
-875%
.875%
.875%
.875%
.00%
-00%
.00%
-00%
.00%
.02%
.125%

LEVEL 3 FINANCING 15/22
NEWFIELD EXPLORATION 15/26 -SR-
SIRIUS XM RADIO 15/25 -SR- 144A
SIRIUS XM RADIO 16/26 -SR-
TARGA RESOURCES PARTNERS 16/27 -SR- 144A
TENNECO 14/24 -SR-
FREEPORT MCMORAN 14/34 -SR-
CONCHO RESOURCES 12/23 -SR-
ENERGY TRANSFER EQUITY 15/27
HERTZ 16/24 -SR- 144A
MICRON TECHNOLOGY 14/25
SLM 13/23 TR.111 "A" -SR-
WYNN LAS VEGAS 15/25 -SR- 144A
DEVON ENERGY 11/41 -SR-
BUILDERS 16/24 -SR-
CENTURYLINK 15/25 "X* SR
GENESIS ENERGY LP/FINANCE 14/24
LAREDO PETROLEUM 14/22 -SR-
NEXSTAR ESCROW 16/24 -SR-
SABINE PASS LIQUEFACTION 14/23 -SR-
CABLE ONE 15/22
CCO HOLDINGS LLC/CAP. 16/26 -SR-
CHESAPEAKE ENERGY 13/23 -SR-
DOLLAR TREE 16/23 -SR-
HEALTHSOUTH 12/24 -SR-
HILL-ROM 15/23
LAMAR 16/26 -SR-
REYNOLDS GROUP 13/20
SPECTRUM BRANDS 16/25 -SR-
SUB. IRON MOUNTAIN 12/24 -SR-
UNITED RENTALS NA 14/24 -SR-
CABLEVISION SYSTEMS 12/22 -SR-
CBS OUTDOOR AMERICAS 14/25 -SR-
CCO HOLDINGS 16/24 -SR-
CONSOL ENERGY 15/22 -SR-
DYNEGY 14/23 -SR-
EQUINIX 15/26 -SR-
ICAHN ENTERPRISES 14/22 -SR-
JC PENNEY 16/23 -SR-
LIN TELEVISION 15/22 -SR-
NOVELIS 16/26 -SR- 144A
PINNACLE FOODS 16/24 -SR-
SS&C TECHNOLOGIES 16/23 -SR-
CARMIKE CINEMAS 15/23
PEABODY ENERGY 12/18 -SR- -DEF-
SCOTTS MIRACLE-GRO 15/23
SPRINT NEXTEL 12/22 -SR-
SUB. ASBURY AUTO GROUP 14/24 -SR-
DIAMOND 1&2 FINANCE (FR/RAT) 16/26 -SR-
CALLON PETROLEUM 16/24 -SR- 144A
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usD
usb
usD
usb
usD
usb
usD
usD
usb
usD
usb
uSsD
usb
usD
usb
usD
usD
usb
usD
usb
usD
usb
usD
usD
usD
usD
usb
usD
usb
usD
usb
usD
usD
usD
usD
usb
usD
usb
usD
usb
usD
usD
usD
usD
usb
uSsD
usb
usD
usb
usD

1,250,000.
1,650,000.
2,350,000.
3,700,000.
3,200,000.
1,110,000.
4,300,000.
1,908,000.
3,475,000.
3,000,000.
2,750,000.
2,400,000.
3,550,000.
4,500,000.
1,150,000.
5,500,000.
3,500,000.
3,500,000.
3,425,000.
2,400,000.
1,530,000.
1,700,000.
4,250,000.
1,000,000.
2,400,000.
1,460,000.
1,700,000.
5,670,000.
1,145,000.

600,000.
4,700,000.
2,000,000.

945,000.
6,850,000.
3,000,000.
3,270,000.
2,990,000.
3,400,000.
4,575,000.
3,500,000.
2,050,000.
3,250,000.
2,680,000.

665,000.
4,185,000.

150,000.

950,000.
4,800,000.
3,750,000.
1,050,000.

00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
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1,310,937.50 0.21
1,662,375.00 0.26
2,432,250.00 0.39
3,811,000.00 0.61
3,228,000.00 0.51
1,171,050.00 0.19
3,590,500.00 0.57
1,977,165.00 0.32
3,475,000.00 0.55
2,996,250.00 0.48
2,708,750.00 0.43
2,211,000.00 0.35
3,607,687.50 0.57
4,555,525.50 0.73
1,184,500.00 0.19
5,286,875.00 0.84
3,447,500.00 0.55
3,412,500.00 0.54
3,442,125.00 0.55
2,574,000.00 0.41
1,602,675.00 0.26
1,806,250.00 0.29
3,633,750.00 0.58
1,081,250.00 0.17
2,497,488.00 0.40
1,565,558.00 0.25
1,838,125.00 0.29
5,854,275.00 0.93
1,242,325.00 0.20

619,500.00 0.10
4,899,750.00 0.78
1,825,000.00 0.29

995,793.75 0.16
7,325,390.00 1.18
2,775,000.00 0.44
2,983,875.00 0.48
3,221,725.00 0.51
3,281,000.00 0.52
4,775,156.25 0.76
3,683,750.00 0.59
2,103,812.50 0.34
3,485,625.00 0.56
2,834,100.00 0.45

694,925.00 0.11
1,025,325.00 0.16

160,500.00 0.03

885,875.00 0.14
4,968,000.00 0.79
4,118,625.00 0.66
1,089,375.00 0.17
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.125% CENTENE 16/24 -SR- usb 675,000.00 734,062.50 .12

.125% CENTRAL GARDEN & PET 15/23 usD 1,995,000.00 2,144,625.00 .34
.125% CREDIT ACCEPTANCE 14/21 -SR- usD 3,750,000.00 3,787,500.00 .60
.25% CARRIZO OIL & GAS 15/23 -SR- usD 3,750,000.00 3,731,250.00 .59
.25% CONTINENTAL AIRLINES 12/21 usD 2,456,000.00 1,835,289.00 .29
.35% DISCOVERY COMMUNICATIONS 10/40 -SR- usb 3,000,000.00 3,260,598.00 .52
.375% SUB. TRANSDIGM 16/26 -SR- usD 4,600,000.00 4,772,500.00 .76
.375% T-MOBILE USA 14/25 -SR- usD 4,875,000.00 5,313,750.00 .85
.375% WINDSTREAM 13/23 -SR- usD 1,830,000.00 1,669,875.00 .27
.50% ACADIA HEALTHCARE 16/24 -SR- usD 504,000.00 529,200.00 .08
.50% ASHTEAD CAPITAL 12/22 -SR- 144A usD 3,500,000.00 3,696,875.00 .59
.50% CLEAR CHANNEL 13/22 B -SR- uSsD 2,773,000.00 2,901,251.25 .46
.50% PLATFORM SPECIALTY PRODUCTS 15/22 -SR- 144A usD 3,317,000.00 3,242,367.50 .52
.50% T-MOBILE USA 15/26 usD 4,922,000.00 5,463,420.00 .87
.50% XPO LOGISTICS 15/22 usb 4,825,000.00 5,042,125.00 .80
.625% HEXION US FINANCE 12/20 -SR- usD 4,500,000.00 3,982,500.00 .63
.625% NRG ENERGY 13/23 -SR- usD 3,000,000.00 3,045,000.00 .49
.625% NRG ENERGY 16/27 -SR- usD 1,000,000.00 981,250.00 .16
.625% SPECTRUM BRANDS 14/22 -SR- usD 310,000.00 336,350.00 .05
.70% SOUTHWESTERN ENERGY (FR/RAT) 15/25 -SR- usD 1,800,000.00 1,809,000.00 .29
.731% T-MOBILE USA 13/22 -SR- usD 1,250,000.00 1,317,187.50 .21
.75% JONES ENERGY H/F 15/22 -SR- usD 3,025,000.00 2,586,375.00 .41
.75% PQ 16/22 -SR- usD 4,750,000.00 5,046,875.00 .80
.75% SM ENERGY 16/26 -SR- usD 3,500,000.00 3,541,562.50 .56
.75% TENET HEALTHCARE 15/23 usD 4,500,000.00 4,196,250.00 .67
.75% US AIRWAYS 12/21 *"B-2" -SR- usD 807,000.00 744,748.81 .12
.875% BOYD GAMING CORP. 15/23 usD 1,750,000.00 1,903,125.00 .30
.875% L BRANDS 16/35 -SR- usD 5,500,000.00 6,022,500.00 .96
.875% MURPHY OIL GROUP 16/24 -SR- usD 1,025,000.00 1,060,815.55 .17
.875% OASIS PETROLEUM 14/22 -SR- usD 2,000,000.00 1,925,000.00 .31
.875% ROCKIES EXPRESS PIPELINE 10/40 -SR- 144A usD 1,490,000.00 1,542,150.00 .25
.00% ADVANCED MICRO DEV. 14/24 -SR- usD 3,000,000.00 2,962,500.00 .47
.00% ARCH COAL 12/19 -SR- -DEF- usD 6,115,000.00 294,284.38 .05
.00% FIRST DATA 15/23 usD 8,500,000.00 9,010,000.00 .45
.00% THE CHEMOURS 16/25 -SR- usD 3,000,000.00 2,962,500.00 A7
.041% NORTHWEST AIRLINES 01/22 "1A1-1° usD 2,422,000.00 1,067,952.82 .17
.125% ARGOS MERGER 15/23 -SR- 144A usD 4,750,000.00 4,987,500.00 .79
.125% DIAMOND 1/DIAMOND 2 16/24 -SR- usD 2,000,000.00 2,201,046.00 .35
.125% INFOR SOFTWARE 14/21 "PIK" -SR- usD 1,500,000.00 1,462,500.00 .23
.25% ONEMAIN FINANCIAL HOLDINGS 14/21 -SR- usD 3,000,000.00 3,168,750.00 .50
.25% SLM 12/22 TR.107 "A* -SR- usD 2,400,000.00 2,457,000.00 .39
.25% SPRINT 14/21 -SR- usD 2,000,000.00 2,017,500.00 .32
.40% JC PENNEY 97/37 -SR- usD 1,775,000.00 1,650,750.00 .26
.50% ALLY FINANCIAL 11/20 -SR- usD 3,980,000.00 4,537,200.00 .72
.50% SUMMIT MIDSTREAM 14/21 usD 1,932,000.00 2,009,280.00 .32
.625% NTBY 16/21 -SR- uSsD 3,000,000.00 3,074,460.00 .49
.625% UNIVERSAL HOSPITAL 12/20 -SR- usD 2,500,000.00 2,393,750.00 .38
.75% DISH DBS 16/26 -SR- usD 3,600,000.00 3,834,000.00 .61
.75% VECTOR GROUP 13/21 -SR- usb 3,000,000.00 3,179,100.00 .51
.875% AVON INT"L OPS 16/22 -SR- usD 2,500,000.00 2,584,375.00 .41
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7.875% SPRINT 14/23 -SR- usD 6,374,000.00 6,445,707.50 1.03
8.00% ARCH COAL 13/19 -SR- -DEF- usD 4,209,000.00 202,558.13 0.03
8.00% CALIFORNIA RESOURCES 15/22 -SR- usD 3,400,000.00 2,278,000.00 0.36
8.375% US STEEL 16/21 -SR- usD 4,750,000.00 5,207,187.50 0.83
8.50% WALTER ENERGY 13/21 -DEF- usD 5,785,000.00 1,301.63 0.00
8.75% APX GROUP 13/20 -SR- usb 2,150,000.00 2,117,750.00 0.34
8.75% WISE METALS GROUP 13/18 -SR- usD 2,750,000.00 2,818,750.00 0.45
8.875% MOMENTIVE 12/20 -SR- -ESCROW- usD 3,400,000.00 0.00 0.00
9.00% IHEARTCOMMUNICATIONS 13/19 -SR- usD 3,750,000.00 2,981,250.00 0.47
9.00% SPRINT NEXTEL 11/18 -SR-144A usD 2,899,000.00 3,210,642.50 0.51
9.375% EP ENERGY/FINANCE 12/20 -SR- usD 3,362,000.00 2,395,425.00 0.38
9.75% SUB. DELTA AIR LINES 09/16 "B* uSsD 1,125,000.00 430,548.15 0.07
10.125% CSC HOLDINGS 15/23 -SR- 144A usD 1,000,000.00 1,155,000.00 0.18
10.25% WIDEOPENWEST FINANCE 13/19 -SR- usD 1,350,000.00 1,424,358.00 0.23
10.50% FRONTIER COMMUNICATIONS 16/22 -SR- usb 6,215,000.00 6,611,206.25 1.06
10.50% KINETICS CONCEPT 13/18 "16" -SR- usD 3,250,000.00 3,417,375.00 0.54
10.50% SOLERA / SOLERA FINANCE 16/24 -SR- 144A usD 1,500,000.00 1,680,000.00 0.27
10.875% CSC HOLDINGS 15/25 -SR- 144A usD 3,425,000.00 4,015,812.50 0.64
11.00% WALTER ENERGY 14/20 *PIK* -DEF- uSsD 10,374,160.00 2,334.19 0.00
467,008,292.53 74.43

594,718,879.33 94.76

594,742,837.68 94.76

TCW LUX SUB 1 LLC - ENTEGRA 18,768.00 4,141,438.84 0.66
4,141,438.84 0.66

4,141,438.84 0.66

FRN BJ*S WHOLESALE LOAN 13/20 2L usD 3,000,000.00 3,016,875.00 0.48
FRN BOSTON GENERAT LOAN 06/13 -DEF- usD 143,089.58 0.00 0.00
FRN SCIEN. GAM. LOAN 16/21 B2 1L T2 -SR- usD 1,934,010.15 1,937,636.42 0.31
FRN SCIENTIFIC GAMES LOAN 14/19 B2 1L -SR- usD 1,065,989.85 1,067,988.58 0.17
FRN SENSUS USA LOAN 16/23 1L -SR- usD 3,000,000.00 3,016,875.00 0.48
5.50% SEVENTY SEVEN ENERGY 10/20 -ESCROW- usD 800,000.00 57,500.00 0.01
8.75% SELECTICA 05/15 -DEF- usD 1,282,112.00 0.00 0.00

9,096,875.00 1.45

9,096,875.00 1.45

SEVENTY SEVEN ENERGY *A" WTS 01/08/ 21 6,901.00 0.00 0.00
0.00 0.00

0.00 0.00

13,238,313.84 2.11

607,981,151.52 96.87
9,923,985.78 1.58
9,738,772.41 1.55

627,643,909.71 100.00
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( ) ( )
( )

2016 30

CAD 381,431.02 USD 288,586.86 2016/10/31

CHF 47,980,770.71  USD 49,499,668.02 2016/10/31

EUR 153,441,478.57 USD 172,241,895.73 2016/10/31

ILS 54,401.54  USD 14,478.12 2016/10/31

MXN 197,150.21  USD 10,122.83 2016/10/31

UsD 758,789.20 EUR 674,000.00 2016/10/31
2016 30 540,075.52
2016 30

( )
Seventy Seven Energy "A*" 6,901.00 2021/08/01 usb 130,083.85
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C ) -
2016 30
« D
( ) - dy USD

(G -

C )
2016 30 2015 30

( ) ( )

- 217,810.38 192,884.52
614,965,095.52 388,614,514.34
615,182,905.90 388,807,398.86

- 635,440.23 510,444 .97
614,547 ,465.67 388,296,953.89

2015 10 2014 10
2016 30 2015 30
( ) ( )
-296,581.07 -209,935.76
-296,581.07 -209,935.76
( ) 0.00 185.79
) 378.53 83.41
10,817.56 11,100.83
)
- 1 dy 208,700.08 173,066.90
- Pdy 561,992.11 625,530.48
- R dy 407,670.73 402,328.44
() 97,343.54 85,146.30
() 243,358.70 212,865.71
22,881.76 32,650.51
-171,405.05 -277,688.58
1,381,737.96 1,265,269.79
-1,678,319.03 -1,475,205.55
-3,079,801.31 -6,326,396.98
-4,758,120.34 -7,801,602.53
( ) 79,600,099.49 -33,221,893.38
74,841,979.15 -41,023,495.91
DI dy : 0.15
(DP dy : 0.30
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(DR dy : 0.45
Dz dy
) 0.02
A3) 0.05
2015 2016
30 30
( )
)
CHF CHF 1,528.91 0.00
EUR EUR 2,315.14 0.00
JPY JPY 1,977.08 0.00
usD usb 211,989.25 0.03
217,810.38 0.04
217,810.38 0.04
GR. OR (BARRE 12.5KG 995 OU MIEUX) 10,487,362 3,977,156 494,290 13,970,228 USD 594,005,147.24 96.56
GR. OR (LINGOT 1 KG 999.9) 362,964 3,849,621 3,719,634 492,951 USD 20,959,948.28 3.41
614,965,095.52 99.96
614,965,095.52 99.96
FX-SW. JPY/USD, 29.07.16-03.08.16 0 -912,753  -912,753 0 USD
0.00 0.00
(2016 30 Y )
15 ( )
16.8
(
)
( )
( )
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28 12 12
)

( )

28 10 28 12 12

133,001, 350 231,252,043

16,587,176,107 17,226, 284,900

16,720,177,457 17,457,536,943

16,720,177,457 17,457,536,943

82,759,570 91,575,442

- 1,210,000

281,815 269,507

8,617,609 8,241,209

364 633

58,808 49,635

91,718,166 101,346,426

91,718,166 101,346,426

16,551,914,080 18,315,088,576

() 76,545,211 958,898,059

) 65,596,788 -

16,628,459, 291 17,356,190,517

16,628,459,291 17,356,190,517

16,720,177,457 17,457,536,943
)

( )

27 12 11 28 11
10 28 12 12

32 -

470,582,733 346,271,207

470,582,765 346,271,207

13,111 46,635

1,548,422 1,587,832

47,349,053 48,554,080

292,075 294,133

49,202,661 50,482,680

() 421,380,104 396,753,887

() 421,380,104 396,753,887
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( ) 421,380,104 396,753,887
() 21,515,181 30,193,787
() 94,348,631 76,545,211
64,482,335 46,146,269
23,637,281 36,385,788
40,845,054 9,760,481
14,189,225 241,313,185
2,962,604 29,691,684
11,226,621 211,621,501
279,264,191 473,716,254
( ) 76,545,211 958,898,059
)
( )
42 28 12 10
28 12 12 185
( )
28 10 28 12 12
14,810,791,590 16,551,914,080
5,180,699,400 6,326,469,052
3,439,576,910 4,563,294,556
16,551,914,080 18,315,088,576
958,898,059
( )
27 12 11 28 11
28 10 28 12 12
0.14
47 53
( 27 12 11 28 12 ) ( 28 11 28 11 )
A 39,190,922 A 42,351,235
B 0 B 207,993,789
c 1,435,389,597 c 1,685,547,738
D 120,912,008 D 64,820,382
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48

10,000
10,000

49

10,000
10,000

50
( 28 11 28

10,000
10,000

51

10,000
10,000

E=A+B+C+D

E

G=E/Fx 10,000
H

1=Fx H/10,000

10 )

C

D

E=A+B+C+D

F

G=E/Fx 10,000
H

1=Fx H/10,000

10 )

C

D

E=A+B+C+D

E

G=E/Fx 10,000
H

1=Fx H/10,000

11 )

C

D

E=A+B+C+D

=

G=E/Fx 10,000
H

I=Fx H/10,000

10 )

C

D

E=A+B+C+D

E

G=E/Fx 10,000
H

1=Fx H/10,000

1,595,492,527
14,605,425,384
1,092.37

20.00
29,210,850

36,417,806
32,250,192

1,305,527,309
113,385,076
1,487,580,383
13,228,609,758
1,124.48

20.00
26,457,219

32,001,201
0

1,460,784,551
155,366,547
1,648,152,299
14,625,416,509
1,126.89

20.00
29,250,833

39,181,565
0

1,582,615,566
155,003,387
1,776,800,518
15,686,062,116
1,132.70

20.00
31,372,124

27,601,119
0

1,623,562,903
161,908,790
1,813,072,812
16,042,719,076
1,130.14

50.00
80,213,595

10,000
10,000

54

10,000
10,000

55

10,000
10,000

56
( 28

10,000
10,000

57

10,000
10,000
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E=A+B+C+D

E

G=E/Fx 10,000
H

1=Fx H/10,000

10 )

C

D

E=A+B+C+D

F

G=E/Fx 10,000
H

1=Fx H/10,000

12 )

C

D

E=A+B+C+D

E

G=E/Fx 10,000
H

1=Fx H/10,000

28 10 11 )

A
B

c
D

E=A+B+C+D

F

G=E/Fx 10,000
H

1=Fx H/10,000

28 11 10 )

A
B

C

D

E=A+B+C+D

E

G=E/Fx 10,000
H

1=Fx H/10,000

2,000,713,144
16,592,384,517
1,205.78
50.00
82,961,922

28,349,925
0

1,520,463,144
205,669,029
1,754,482,098
14,932,427,831
1,174.93

50.00
74,662,139

32,321,664
0

1,557,728,282
159,343,038
1,749,392,984
15,259,482,971
1,146.42
50.00
76,297,414

28,879,846
0

1,532,943,504
109,622,907
1,671,446,257
14,975,093,506
1,116.14
50.00
74,875,467

28,200,881
0

1,502,250,656
61,813,642
1,592,265,179
14,668,774,125
1,085.47
50.00
73,343,870
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52 58
( 28 11 28 10 ) ( 28 11 11 28 12 12 )
A 40,083,286 A 29,074,735
B 0 B 0
c 1,680, 261,855 c 1,885,481,427
D 108,273,072 D 15,267,501
E=A+B+C+D 1,828,618,213 E=A+B+C+D 1,929,823,663
F 16,551,914,080 F 18,315,088,576
10,000 G=E/Fx 10,000 1,104.77 |10,000 G=E/Fx 10,000 1,053.67
10,000 H 50.00 |10,000 H 50.00
I=Fx H/10,000 82,759,570 1=Fx H/10,000 91,575,442
27 12 11 28 11
28 10 28 12 12
(
)
(
)
27 12 11 28 11
28 10 28 12 12
) )
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)

)

(
( 28 10 )
( )
134,148,512
134,148,512
( 28 12 12 )
( )
349,814,459
349,814,459
(
(
( )
28 10 ( 28 12 12 )
1.0046 0.9476
(10,046 ) (9,476 )
( )
)
) )

13,819,723,145| 17,226,284,900
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13,819,723,145

17,226,284,900

(

28

10

28 12 12

(

)

14,217,044
3,005,541,193
40,146,410,012
259,145,634
246,743,168
105,032,321

18,439,244
3,761,984,871
51,474,274,798

348,069,152
109,147,006

43,777,089,372

55,711,915,071

43,777,089,372

55,711,915,071

3,161,186 599,767,230
- 1,195,479,788

80,000 =
8,234 10,306
91,327 =
3,340,747 1,795,257,324
3,340,747 1,795,257,324

34,250,857,657

9,522,890,968

43,253,102,259

10,663,555,488

43,773,748,625

53,916,657, 747

43,773,748,625

53,916,657,747

43,777,089,372

55,711,915,071
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(
)
12 133 ) 60 61
28 10 28 12 12
23,465,326,097 34,250,857, 657
17,693,180,199 16,817,274,249
6,907,648,639 7,815,029,647
34,250,857, 657 43,253,102, 259
3,617,864,430 5,260,462,366
(
3,949,492 —
7,150,731 9,708,694
(
9,925,361,284 8,244,127,368
2016 (
— 5,336,437,466
2016 (
— 1,169,035,929
2016 10(
12,979,011,039 13,819,723,145
(
2,158,471,210 2,726,153,885
5,559,049,471 6,687,453,406
)
34,250,857,657 43,253,102,259
27 12 11 28 11
28 10 28 12 12
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27 12 11
28 10

28 11
28 12 12

(

(

(

)

)

)

(

(

(

)

)

)
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(
( 28 10
( )
822,576,712
822,576,712
( 28 12 12
( )
1,259,771,238
1,259,771,238
)
(
( 28 10
) ) )
40,820,933, 661 40,564,949,213 255,984,448
13,762,068,449 13,555,213,313 206,855,136
12,863,096,585 12,813,435,900 49,660,685
14,195,768,627 14,196,300, 000 531,373
40,820,933, 661 40,564,949,213 255,984,448
( 28 12 12
) ) )
50,446,355,770 51,046,123,000 599,767,230
17,747,806,020 17,942,236,000 194,429,980
15,950,771,694 16,213,377,000 262,605,306
16,747,778,056 16,890,510,000 142,731,944
50,446,355,770 51,046,123,000 599,767,230
)
)
)
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( 28 10 ) ( 28 12 12 )
1.2780 1.2465
(12,780 ) (12,465 )
1.625 US TREASURY N/B 23/04/30 5,100,000.00 4,940,370.00
2.375 US TREASURY N/B 24/08/15 18,400,000.00 18,514,080.00
2.5 US TREASURY N/B 45/02/15 6,220,000.00 5,477,332.00
2 US TREASURY N/B 21/02/28 18,000,000.00 18,187,200.00
4.75 US TREASURY N/B 41/02/15 13,930,000.00 17,976,665.00
4 US TREASURY N/B 18/08/15 19,530,000.00 20,492,829.00
5.375 US TREASURY N/B 31/02/15 1,030,000.00 1,367,840.00
6.125 US TREASURY N/B 27/11/15 2,210,000.00 2,965,599.00
7.25 US TREASURY N/B 22/08/15 15,940,000.00 20,414,358.00
8.75 US TREASURY N/B 17/05/15 1,740,000.00 1,800,552.00
8.75 US TREASURY N/B 20/08/15 20,370,000.00 25,568,424.00
8.875 US TREASURY N/B 19/02/15 19,990,000.00 23,342,323.00
142,460,000.00|  161,047,572.00
(18,596, 163,138)
.75  NEW ZEALAND GOVT 25/04/15 7,600,000.00 7,401,640.00
.75  NEW ZEALAND GOVT 37/04/15 6,700,000.00 5,661,500.00
.5 NEW ZEALAND GOVT 33/04/14 10,400,000.00 10,232,560.00
.5 NEW ZEALAND GOVT 27/04/15 19,130,000.00 21,211,344.00
.5 NEW ZEALAND GOVT 23/04/15 30,000,000.00 34,632,000.00
NEW ZEALAND GOVT 19/03/15 52,000,000.00 55,187,600.00
NEW ZEALAND GOVT 21/05/15 54,650,000.00 62,497,740.00
180,480,000.00|  196,824,384.00
(16,176,996,120)
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2.25  SINGAPORE GOVT 21/06/01 25,300,000.00 25,811,060.00
2.375  SINGAPORE GOVT 17/04/01 11,700,000.00 11,751,480.00
2.5  SINGAPORE GOVT 19/06/01 37,350,000.00 38,317,365.00
2.75  SINGAPORE GOVT 42/04/01 18,000,000.00 17,922,600.00
2.875  SINGAPORE GOVT 30/09/01 32,400,000.00 32,934,600.00
3.125  SINGAPORE GOVT 22/09/01 28,900,000.00 30,570,420.00
3.25  SINGAPORE GOVT 20/09/01 19,000,000.00 20,124,800.00
3 SINGAPORE GOVT 24/09/01 28,400,000.00 29,751,840.00
201,050,000.00|  207,184,165.00
(16,701,115,540)
51,474,274,798
(51,474,274,798)
)
(@)
Q)
12 100.0 36.2
100.0 31.4
100.0 32.4
)
( )
28 10 11
)
( )
10
28 1 28 10 11
78,825,625 =
- 93,375,664
8,556,068, 627 6,210,315,878
247,388,418 9,662,202
- 1,112,769,629
8,882,282,670 7,426,123,373
8,882,282,670 7,426,123,373
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5,424,726 8,205,537
_ 49,492,538
- 1,070, 469,998
1,062,225 181,089
20,182,195 3,440,672
- 260
282,915 36,503
26,952,061 1,182,695,228
26,952,061 1,182,695,228
7,026,997, 482 4,949,253,845
() 1,828,333,127 1,294,174,300
) 127,861,299 6,713,536
8,855,330, 609 6,243,428,145
8,855,330, 609 6,243,428,145
8,882,282,670 7,426,123,373
)
( )
10
27 10 14 28 12
28 11 28 10 11
224 -
798,726,846 61,117,251
252,789,085 333,754,922
545,937,537 394,872,173
- 26,603
1,062,225 1,302,291
20,182,195 24,743,505
282,915 264,514
21,527,335 26,336,913
() 567,464,872 368,535, 260
() 567,464,872 368,535, 260
() 567,464,872 368,535,260
) 27,738,061 15,754,023
() 1,114,160,401 1,828,333,127
1,645,185,101 199,704,566
1,645,185,101 199,704,566
391,285,564 748,129,943
391,285,564 748,129,943
- 370,022,733
() 1,828,333,127 1,294,174,300
)
( )
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( 12 133 ) 60 61
38 28 10
28 12 28 10 10
28 10 11 183
10
28 11 28 10 11
2,930, 956,759 7,026,997,482
5,113,373,221 813,805,440
1,017,332,498 2,891,549,077
7,026,997,482 4,949,253,845
)
10
27 10 14 28 12
28 11 28 10 11
0.45
11
( 28 12 28 10 )
A 49,323,565 A 13,009,417
B 0 B 0
C 1,967,198,881 C 1,958,035,562
D 78,537,734 D 124,210,051
E=A+B+C+D 2,095,060,180 E=A+B+C+D 2,095,255,030
F 7,026,997,482 F 6,982,875,887
10,000 G=E/Fx 10,000 2,981.43 10,000 G=E/Fx 10,000 3,000.55
10,000 H 0 10,000 H 100.00
I=Fx H/10,000 0 1=Fx H/10,000 69,828,758
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10,000
10,000

13

10,000
10,000

14
( 28 12 28

10,000
10,000

15

10,000
10,000
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10 )

C

D

E=A+B+C+D

E

G=E/Fx 10,000
H

1=Fx H/10,000

11 )

C

D

E=A+B+C+D

F

G=E/Fx 10,000
H

1=Fx H/10,000

10 )

c
D

E=A+B+C+D

F

G=E/Fx 10,000
H

1=Fx H/10,000

12 )

c
D

E=A+B+C+D

E

G=E/Fx 10,000
H

1=Fx H/10,000

36,321,350
0

2,002,562,438
67,243,849
2,106,127,637
7,133,751,254
2,952.33
100.00
71,337,512

7,981,268
0

1,739,259,489
26,637,514
1,773,878,271
6,189,799,979
2,865.80
100.00
61,897,999

3,571,707
0

1,676,759,036
0
1,680,330,743
6,062,371,551
2,771.73
100.00
60,623,715

15,404,870
0

1,518,674,138
0
1,534,079,008
5,684,221,168
2,698.83
100.00
56,842,211
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16
( 28 13 28 10 11 )
A 6,713,536
B 0
c 1,336,953,302
D 0
E=A+B+C+D 1,343,666,838
F 4,949,253,845
10,000 G=E/Fx 10,000 2,714.88
10,000 H 100.00
1=Fx H/10,000 49,492,538
10
27 10 14 28 12
28 11 28 10 11
(
)
10
27 10 14 28 12
28 11 28 10 11

(

)
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(
)
) )
(
)
) )
)
10 (28 11 )
( )
765,977,788
765,977,788
( 28 10 11 )
( )
128,386,337
128,386,337
)
10 (28 11 )
) ) )
7,382,534,479 7,135,146,061 247,388,418
5,186,196,114 4,992,135,071 194,061,043
2,196,338,365 2,143,010,990 53,327,375
7,382,534,479 7,135,146,061 247,388,418
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( 28 10 11 )
) ) )
2,832,381,924 2,873,588,353 41,206,429
1,695,991,838 1,732,681,554 36,689,716
846,707,189 860,886,104 14,178,915
289,682,897 280,020,695 9,662,202
2,832,381,924 2,873,588,353 41,206,429
)
) )
)
(
( )
10
( 28 11 ( 28 10 11 )
1.2602 1.2615
( (12,602 ) (12,615 )
( )
)

) )
4,976,214,646| 6,210,315,878
4,976,214,646| 6,210,315,878

(
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(

)

( )

28 11 28 10 11
156,148,145 29,146,349
217,793,659 -
- 515,785,777
14,054,059, 768 13,667,576,056
6,207 64,221
42,740,225 1,022,710,803
38,003,888 19,420,912

14,508,751,892

15,254,704,118

14,508,751,892

15,254,704,118

45,063,972

3,797,550
168,402,679
1,126,340,000
1,441

1,935

45,063,972

1,298,543,605

45,063,972

1,298,543,605

11,701,986,603

2,761,701,317

11,183,058,815

2,773,101,698

14,463,687,920

13,956,160,513

14,463,687,920

13,956,160,513

14,508,751,892

15,254,704,118
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12 133 ) 60 61
28 11 28 10 11
8,054,369, 954 11,701,986,603
5,151,801,096 2,816,073,140
1,504,184,447 3,335,000, 928
11,701,986, 603 11,183,058,815
4,722,367,821 4,442,457 568
57,233,161 93,479,235
6,922,385,621 4,976,214,646
— 1,670,907, 366
11,701,986, 603 11,183,058,815
27 10 14 28 12
28 11 28 10 11
(
)
(
)
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27 10 14 28 12
28 11 28 10 11
) )
(
) )
(
) )
(
( 28 11
( )
551,893,295
551,893,295
( 28 10 11
( )
658,705,675
658,705,675
)
(
( 28 11
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) ) )

39,413,915 39,420,122 6,207
39,413,915 39,420,122 6,207
39,413,915 39,420,122 6,207

( 28 10 11 )

) ) )

42,655,235 42,719,456 64,221
14,284,985 14,292,347 7,362
28,370,250 28,427,109 56,859
697,797,450 701,595,000 3,797,550
697,797,450 701,595,000 3,797,550
740,452,685 744,314,456 3,733,329

)

) ( )
)
( )
( )
( 28 11 ) ( 28 10 11 )
1.2360 1.2480
( ) (12,360 ) (12,480 )
( )
62,400 4,185.00 261,144,000
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49,600 3,414.00 169,334,400
11,200 18,975.00 212,520,000

27,500|  6,015.00 165,412,500

150,700 808,410,900

CHEVRON CORP 20,406 103.98 2,121,815.88
CONOCOPHILLIPS 47,799 44.39 2,121,797.61
ECOLAB INC 11,331 119.07 1,349,182.17
MONSANTO CO 16,328 102.97 1,681,294.16
3M CO 10,200 171.14 1,745,628.00
DEERE & CO 18,663 87.49 1,632,825.87
FORTIVE CORP 26,470 49.95 1,322,176.50
GENERAL ELECTRIC CO. 81,827 28.86 2,361,527.22
HONEYWELL INTERNATIONAL INC 21,644 106.80 2,311,579.20
RAYTHEON COMPANY 14,318 137.30 1,965,861.40
UNITED TECHNOLOGIES CORP 20,440 99.98 2,043,591.20
DELPHI AUTOMOTIVE PLC 19,325 69.96 1,351,977.00
NIKE INC CL-B 61,945 51.79 3,208,131.55
VF CORP 20,180 55.04 1,110,707.20
STARBUCKS CORP 45,043 53.30 2,400,791.90
THE WALT DISNEY CO. 16,785 92.49 1,552,444.65
TIME WARNER INC 22,048 79.36 1,749,729.28
WALGREENS BOOTS ALLIANCE INC 28,526 79.65 2,272,095.90
PEPSICO INC 22,466 106.22 2,386,338.52
COLGATE-PALMOLIVE CO 18,785 72.61 1,363,978.85
ESTEE LAUDER COMPANIES-CL A 20,263 87.53 1,773,620.39
ALLERGAN PLC 10,594 242.65 2,570,634.10
TEVA PHARMACEUTICAL-SP ADR 48,906 45.04 2,202,726.24
ZOETIS INC 52,864 52.69 2,785,404.16
CITIGROUP INC 39,760 49.55 1,970,108.00
JPMORGAN CHASE & CO 32,219 68.64 2,211,512.16
BLACKROCK INC 6,774 358.80 2,430,511.20
STATE STREET CORP 19,490 71.84 1,400,161.60
ACTIVISION BLIZZARD INC 47,508 43.79 2,080,375.32
ALPHABET INC-CL C 5,257 785.94 4,131,686.58
FACEBOOK INC-A 18,900 130.24 2,461,536.00
MICROSOFT CORP 36,596 58.04 2,124,031.84
VISA INC-CLASS A SHARES 26,858 83.12 2,232,436.96
APPLE INC 33,649 116.05 3,904,966.45
SAMSUNG ELECTR-GDR REGS 144A 1,921 746.00 1,433,066.00
INTEL CORP 62,297 38.02 2,368,531.94
1,008,385 76,134,783.00

(7,914,210,692)

TORONTO-DOMINION BANK 35,205 58.27 2,051,395.35
35,205 2,051,395.35

(161,834,579)

TOTAL SA 34,609 43.77 1,515,008.97
SCHNEIDER ELECTRIC SE 22,946 62.79 1,440,779.34
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CONTINENTAL AG 7,624 182.84 1,393,979.78
CHRISTIAN DIOR 8,132 160.90 1,308,438.80
ANHEUSER-BUSCH INBEV NV 28,755 115.05 3,308,262.75
DANONE 17,429 65.15 1,135,499.35
AXA 78,374 20.46 1,603,923.91
CAP GEMINI 17,291 83.80 1,448,985.80
NOKIA 0YJ 325,413 4.96 1,614,699.30
IBERDROLA SA 225,113 5.91 1,331,093.16
ASML HOLDING NV 15,967 96.52 1,541,134.84

781,653 17,641,806.00
(2,041,333,372)

BP PLC 335,821 4.94 1,660,466.93
ROYAL DUTCH SHELL PLC-B SHS 97,598 22.27 2,173,507.46
DIAGEO PLC 80,923 22.38 1,811,056.74
ASTRAZENECA PLC 39,161 50.96 1,995,644.56
GLAXOSMITHKLINE PLC 158,089 17.22 2,723,083.02
PRUDENTIAL PLC 124,764 14.42 1,799,720.70
VODAFONE GROUP PLC 806,106 2.25 1,819,784.29

1,642,462 13,983,263.70

(1,793,353,569)

|NOVARTIS AG-REG SHS 31,946 76.35 2,439,077.10
31,946 2,439,077.10

(257,932,403)

|SKANDINAVISKA ENSKILDA BAN-A 135,004 90.25 12,184,111.00
135,004 12,184,111.00

(146,209, 332)

|NOVOZYMES A/S-B SHARES 25,161 294.90 7,419,978.90
25,161 7,419,978.90

(115,380,671)

|CK HUTCHISON HOLDINGS LTD 126,904 98.00 12,436,592.00
126,904 12,436,592.00

(166,650,332)

|DBS GROUP HOLDINGS LTD 78,700 15.38 1,210,406.00
78,700 1,210,406.00

(91,361,444)

|NASPERS LTD-N SHS 9,782| 2,326.33 22,756,160.06
9,782 22,756,160.06

(170,898,762)

4,025,902 13,667,576,056

(12,859,165, 156)

(

)

(

)

)
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)

36 100.0 61.6
100.0 1.3
11 100.0 15.9
100.0 13.9
100.0 2.0
100.0 1.1
100.0 0.9
100.0 1.3
100.0 0.7
100.0 1.3
)
29 20
( )
28 20 29 20
14,810 19,331,862
1,582,862,988 4,126,485,424
1,582,877,798 4,145,817,286
1,582,877,798 4,145,817,286
9,089,658 26,862,168
354,890 576,892
6,742,784 10,960,806
- 52
255,037 254,524
16,442,369 38,654,442
16,442,369 38,654,442
1,298,522,710 2,984,685,397
) 267,912,719 1,122,477,447
14,554,943 360,624,067
1,566,435,429 4,107,162,844
1,566,435,429 4,107,162,844
1,582,877,798 4,145,817,286
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)
( )
28 21 28 21
28 20 29 20
28 -
30,630,743 569,682,436
30,630,715 569,682,436
1,076 620
354,890 576,892
6,742,784 10,960,806
255,370 254,546
7,354,120 11,792,864
) 37,984,835 557,889,572
) 37,984,835 557,889,572
( 37,984,835 557,889,572
) 55,128,971 112,350,307
( 375,340,442 267,912,719
244,230,218 672,743,950
244,230,218 672,743,950
359,712,419 236,856,319
359,712,419 236,856,319
9,089,658 26,862,168
( 267,912,719 1,122,477,447
)
(
( )

28 20 29 20
1,993,708,744 1,298,522,710
1,130,179,792 2,727,776,059
1,825,365,826 1,041,613,372
1,298,522,710 2,984,685,397

( )
28 21 28 21
28 20 29 20
A 10,146,958 A 33,295,953
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B 0 B 343,575,729
c 371,542,449 c 877,478,958
D 13,497,643 D 10,614,553
E=A+B+C+D 395,187,050 E=A+B+C+D 1,264,965,193
F 1,298,522,710 F 2,984,685,397
10,000 G=E/Fx 10,000 3,043.35 |10,000 G=E/Fx 10,000 4,238.16
10,000 H 70.00 10,000 H 90.00
1=Fx H/10,000 9,089,658 1=Fx H/10,000 26,862,168
)
28 21 28 21
28 20 29 20
(
)
(
)
28 21 28 21
28 20 29 20
) )
(
)
) )
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)

28

20

20,818,089

20,818,089

29

20

455,383,316

455,383,316

28 20

( 29 20 )

1.2063
(12,063 )

1.3761
(13,761 )

) )

1,946,914,567| 4,126,485,424

1,946,914,567| 4,126,485,424
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( )
28 20 29 20
280,949 258,995
170,087,968 221,483,101
10,398,339,920 12,127,804,750
149,908,899 -
15,867,600 20,622,100
10,734,485,336 12,370,168,946
10,734,485,336 12,370,168,946
148,643,807 -
20,000,000 =
475 606
1,152 1,920
168,645,434 2,526
168,645,434 2,526
5,742,344,729 5,836,403,226
) 4,823,495,173 6,533,763,194
10,565,839,902 12,370,166,420
10,565,839,902 12,370,166,420
10,734,485,336 12,370,168,946
(
28 20 29 20
6,080,937,786 5,742,344,729
1,080,344,085 1,842,832,567
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1,418,937,142 1,748,774,070
5,742,344,729 5,836,403,226
4,874,446,360 3,874,458,167
7,646,745 15,030,492
860,251,624 1,946,914,567
5,742,344,729 5,836,403,226
28 21 28 21
28 20 29 20
(
28 21 28 21
28 20 29 20
)
)
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) )
(
28 20
( )
170,239,585
170,239,585
29 20
( )
1,397,739,112
1,397,739,112
)
(
(
(
28 20 ( 29 20 )
1.8400 2.1195
( (18,400 ) (21,195 )
(
) )
112,300 1,914.50 214,998,350
53,400 3,715.00 198,381,000
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96,000 2,264.00 217,344,000
50,800 3,764.00 191,211,200
275,000 978.00 268,950,000
121,700 1,771.00 215,530,700
29,400 9,655.00 283,857,000
28,700 7,740.00 222,138,000
42,400 5,393.00 228,663,200
34,500 5,480.00 189,060,000
34,600 5,471.00 189,296,600
152,500 1,375.00 209,687,500
54,200 4,122.00 223,412,400
124,700 1,670.50 208,311,350
214,200 1,113.00 238,404,600
22,100 9,510.00 210,171,000
18,100 14,330.00 259,373,000

7,300 27,460.00 200,458,000
124,300 1,805.00 224,361,500
20,600 11,340.00 233,604,000
86,600 2,479.00 214,681,400
54,700 3,610.00 197,467,000
22,400 9,520.00 213,248,000
351,000 658.60 231,168,600
24,400 10,780.00 263,032,000
59,000 3,472.00 204,848,000
39,200 5,730.00 224,616,000
11,000 21,355.00 234,905,000
64,700 3,260.00 210,922,000
54,300 5,040.00 273,672,000
44,200 6,801.00 300,604,200
62,700 3,492.00 218,948,400
49,900 4,260.00 212,574,000
141,500 1,862.00 263,473,000
49,200 4,060.00 199,752,000
48,300 4,698.00 226,913,400
79,900 2,444 .00 195,275,600
22,100 10,410.00 230,061,000
92,200 2,395.00 220,819,000
86,200 2,323.00 200,242,600
55,000 5,101.00 280,555,000
83,700 2,755.00 230,593,500
46,200 4,630.00 213,906,000
84,500 2,557.50 216,108,750
32,200 6,410.00 206,402,000
92,000 2,041.00 187,772,000
54,900 4,647.00 255,120,300
18,300 12,600.00 230,580,000
114,000 1,845.00 210,330,000
84,000 2,646.50 222,306,000
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39,600 5,400.00 213,840,000

181,400 1,136.50 206,161,100

46,900 5,000.00 234,500,000

30,500 8,367.00 255,193,500

4,023,500 12,127,804,750

28 18

28 18

3,440,501
448,771,159
452,211,660
452,211,660

39

48
48

461,646,985

9,435,373
77,883
452,211,612
452,211,612
452,211,660

28 19
28 18

99/148



EDINETOOOO
O000O0000O00O0oo(EL439)
ooooodooodooodnoodd

6,158,341
6,158,341

9
39

48

6,158,389

6,158,389

(@) 6,158,389

~ ~
o

)
) -
3,276,984
3,276,984

) 9,435,373

28 18

100,000
461,546,985

461,646,985

9,435,373

28 19
28 18

0.60

A 77,883
B 0
C 77,861
D 0
E=A+B+C+D 155,744
F 461,646,985
10,000 G=E/Fx 10,000 3.36
10,000 H 0
I=Fx H/10,000 0
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0.9796
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410,511,489 448,771,159

410,511,489 448,771,159

28 18

456,551,197
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156,185
1,328,627,723
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75,551,156
886,522,576
886,522,576

1,328,627,723

( 12 133 ) 60 61

28 18

398,135,401
422,572,066

9,736,047
810,971,420

400,459,931
410,511,489

810,971,420

28 19
28 18
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28 19
28 18
)
( )
)
)
(
28 18
( )
41,793,258
41,793,258
)
(
(
(
( 28 18 )
1.0932
) (10,932 )
(
2,500 1,126.00 2,815,000
400| 27,635.00 11,054,000
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7,900  1,676.00 13,240,400

6,000  1,296.00 7,776,000

18,600|  1,412.00 26,263,200

1,800|  9,156.00 16,480,800

4,500|  3,430.00 15,435,000

14,700|  1,298.00 19,080,600

500| 71,660.00 35,830,000

2,600 17,120.00 44,512,000

59,500 192,487,000

ROCKWELL AUTOMATION INC 1,433 118.95 170,455.35
ROPER TECHNOLOGIES INC 650 172.88 112,372.00
SENSATA TECHNOLOGIES HOLDING 2,953 38.08 112,450.24
IROBOT CORP 1,146 39.96 45,794.16
HOLOGIC INC 1,149 38.08 43,753.92
INTUITIVE SURGICAL INC 480 682.90 327,792.00
STRYKER CORP 1,999 113.15 226,186.85
VARIAN MEDICAL SYSTEMS INC 2,959 93.71 277,287.89
ALPHABET INC-CL C 496 779.91 386,835.36
ANSYS INC 1,885 97.49 183,768.65
ASPEN TECHNOLOGY INC 4,014 45.00 180,630.00
AUTODESK INC 2,463 62.79 154,651.77
CADENCE DESIGN SYS INC 8,876 24.42 216,751.92
MOBILEYE NV 3,882 45.36 176,087.52
NUANCE COMMUNICATIONS INC 11,471 14.58 167,247.18
SPLUNK INC 1,381 63.12 87,168.72
SYNOPSYS INC 1,471 55.89 82,214.19
COGNEX CORP 2,798 49.70 139,060.60
HOLLYSYS AUTOMATION TECHNOLO 8,585 21.03 180,542.55
IPG PHOTONICS CORP 1,316 83.86 110,359.76
TE CONNECTIVITY LTD 1,274 61.43 78,261.82
INTEL CORP 8,553 35.02 299,526.06
MICROCHIP TECHNOLOGY INC 3,662 60.95 223,198.90
NXP SEMICONDUCTORS NV 3,079 88.26 271,752.54
ON SEMICONDUCTOR CORPORATION 12,871 10.30 132,571.30
QUALCOMM INC 4,050 62.28 252,234.00
TERADYNE INC 7,225 20.42 147,534.50
102,121 4,786,489.75

(477,595,947)

DUERR AG 1,488 75.00 111,600.00
KRONES AG 1,698 85.55 145,263.90
KUKA AG- NEW 775 107.70 83,467.50
SCHNEIDER ELECTRIC SE 2,529 60.01 151,765.29
SIEMENS AG-REG 3,102 105.35 326,795.70
DASSAULT SYSTEMES SA 2,312 74.70 172,706.40
INFINEON TECHNOLOGIES AG 5,134 15.02 77,112.68
17,038 1,068,711.47

(120,454,469)
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ABB LTD-REG 12,295 21.16 260,162.20
U-BLOX AG 407 238.70 97,150.90
12,702 357,313.10
(37,074,807)
|HEXAGON AB-B SHS 2,904 342.00 993,168.00
2,904 993,168.00
(11,778,972)
|DELTA ELECTRONICS INC 34,000 175.00 5,950,000.00
34,000 5,950,000.00
(18,921,000)
228,265 858,312,195
(665,825,195)
)
27 100.0 71.7
100.0 18.1
100.0 5.6
100.0 1.8
100.0 2.8
( )
28 22
( )
28 22
9,169,749
1,139,974,964
1,149,144,713
1,149,144,713
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30,956
588,162
25
51,583

670,726

670,726

1,186,352,029

37,878,042
434,758

1,148,473,987

1,148,473,987

1,149,144,713

28 19
28 22

~N
o

)

)
)

)

58,754,536

58,754,536

77
30,956
588,162
51,583

671,478

59,426,014

59,426,014

59,426,014

21,547,972
21,547,972

37,878,042

28

22
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1,186,252,029

1,186,352,029

37,878,042
28 19
28 22
0.60
A 434,758
B 0
C 298,702
D 0
E=A+B+C+D 733,460
F 1,186,352,029
10,000 G=E/Fx 10,000 6.17
10,000 H 0
I=Fx H/10,000 0
28 19
28 22
)
( )
28 19
28 22

)
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( )
)
)
)
28 22
( )
58,754,536
58,754,536
( 28 22 )
0.9681
) (9,681 )
) )
1,116,418,533|  1,139,974,964
1,116,418,533|  1,139,974,964

109/148



EDINETOOOO
O000O0000O00O0oo(EL439)

Ooooooooooooooooooad

28

22

23,944,989
20,658,817
2,810,659,111
188,028,261
25,934,306
2,244,516

3,071,470,000

3,071,470,000

34,753
56,076,961
56

56,111,770

56,111,770

)

2,953,146,532

62,211,698

3,015,358,230

3,015,358,230

3,071,470,000

133 ) 60 61

28

22
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1,157,106,639
47,285,360
2,953,146,532

1,836,727,999
1,116,418,533

2,953,146,532

28 19
28 22
( )

28 19
28 22

)

(

)

)

(
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( )
153,232,694
8,390,228
161,622,922
) ) )
23,179,119 23,144,366 34,753
22,280,287 22,247,122 33,165
898,832 897,244 1,588
23,179,119 23,144,366 34,753
28 22 )
1.0211
(10,211 )
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8,400 4,139.00 34,767,600

7,500| 1,642.00 12,315,000

3,800 3,645.00 13,851,000

11,500 7,534.00 86,641,000

31,200 147,574,600
ECOLAB INC 5,000 122.77 613,850.00
3M CO 5,700 179.61 1,023,777.00
ALLEGION PLC 9,300 71.28 662,904.00
FORTUNE BRANDS HOME & SECURI 7,800 62.70 489,060.00
GENERAC HOLDINGS INC 3,300 36.89 121,737.00
SENSATA TECHNOLOGIES HOLDING 2,000 38.89 77,780.00
STANLEY BLACK & DECKER INC 7,800 122.12 952,536.00
WABCO HOLDINGS INC 4,600 105.70 486,220.00
WABTEC CORP 2,600 74.34 193,284.00
CINTAS CORP 4,800 113.79 546,192.00
EQUIFAX INC 7,500 131.42 985,650.00
STERICYCLE INC 2,000 85.13 170,260.00
TYCO INTERNATIONAL PLC 23,500 44 .96 1,056,560.00
AUTOLIV INC 6,100 105.58 644,038.00
SERVICEMASTER GLOBAL HOLDING 1,400 36.55 51,170.00
ENVISION HEALTHCARE HOLDINGS 800 21.28 17,024.00
STERIS PLC 2,800 70.83 198,324.00
BRUKER CORP 1,500 22.03 33,045.00
PERKINELMER INC 7,000 55.30 387,100.00
THERMO FISHER SCIENTIFIC INC 7,600 153.58 1,167,208.00
WATERS CORP 3,100 160.26 496,806.00
CA INC 17,000 34.16 580,720.00
CHECK POINT SOFTWARE TECH 4,000 75.97 303,880.00
CYBERARK SOFTWARE LTD/ISRAEL 4,900 55.61 272,489.00
FIDELITY NATIONAL INFO SERV 14,300 79.28 1,133,704.00
FIREEYE INC 3,600 15.44 55,584.00
FISERV INC 9,300 102.54 953,622.00
FORTINET INC 16,400 34.90 572,360.00
GLOBAL PAYMENTS INC 7,000 74.75 523,250.00
IMPERVA INC 1,400 47.51 66,514.00
INTERXION HOLDING NV 10,600 36.85 390,610.00
PROOFPOINT INC 5,800 76.15 441,670.00
SERVICENOW INC 3,100 73.69 228,439.00
SYMANTEC CORP 39,800 23.72 944,056.00
TOTAL SYSTEM SERVICES INC 6,700 48.25 323,275.00
VERINT SYSTEMS INC 1,600 34.50 55,200.00
EMC CORP/MA 20,000 28.71 574,200.00
LITTELFUSE INC 2,200 123.34 271,348.00
NCR CORPORATION 10,800 33.73 364,284.00
PALO ALTO NETWORKS INC 3,100 136.74 423,894.00
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VERIFONE SYSTEMS INC 1,900 19.30 36,670.00
CAVIUM INC 5,000 55.03 275,150.00
NXP SEMICONDUCTORS NV 4,700 88.38 415,386.00

309,400 19,580,830.00
(1,970,418,922)
TKH GROUP NV-DUTCH CERT 2,600 33.50 87,100.00
VALEO SA 10,400 45.89 477,308.00
EUROFINS SCIENTIFIC 600 368.75 221,250.00
GEMALTO 4,800 56.70 272,160.00
WIRECARD AG 6,200 40.93 253,797.00
INGENICO GROUP 3,600 95.00 342,000.00
28,200 1,653,615.00
(187,801,055)
EXPERIAN PLC 33,500 15.05 504,175.00
G S PLC 86,000 2.29 197,198.00
INTERTEK GROUP PLC 7,500 36.24 271,800.00
RENTOKIL INITIAL PLC 182,000 2.19 399,126.00
PAYSAFE GROUP PLC 50,000 4.27 213,900.00
HALMA PLC 39,000 10.82 421,980.00
398,000 2,008,179.00
(263,573,493)
SGS SA-REG 300| 2,166.00 649,800.00
U-BLOX AG 600 239.80 143,880.00
900 793,680.00
(82,939, 560)
ASSA ABLOY AB-B 40,900 181.60 7,427,440.00
LOOMIS AB-B 2,500 248.50 621,250.00
SECURITAS AB-B SHS 33,000 146.60 4,837,800.00
FINGERPRINT CARDS AB-B 3,600 101.30 364,680.00
80,000 13,251,170.00
(158,351,481)
847,700 2,810,659,111
(2,663,084,511)
)
)
)
)
CUBESMART 3,800 103,474.00
DIGITAL REALTY TRUST INC 2,600 262,652.00
EQUINIX INC 2,500 915,775.00
EXTRA SPACE STORAGE INC 500 40,395.00
IRON MOUNTAIN INC 14,500 546,215.00
23,900 1,868,511.00
(188,028, 261)
23,900 188,028,261
(188,028,261)
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1,138,630,521

28 26
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(
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o

(

(

(

)

)

)

29,381,048
7,624,309
37,005,357

4,176
30,472
599,947
52,551
687,146
37,692,503
37,692,503
37,692,503

14,914,988
14,914,988

22,777,515

( 12 133 ) 60 61

28 10 13

458,760,000
701,965,014

1,160,725,014

22,777,515
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28 26
28 10 13
0.45
A 0
B 0
c 341
D 0
E=A+B+C+D 341
F 1,160,725,014
10,000 G=E/Fx 10,000 0
10,000 H 0
I=Fx H/10,000 0
28 26
28 10 13
(
( )
28 26
28 10 13
)
( )
)
)
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)
( 28 10 13 )
( )
29,465,608
29,465,698
)
)
)
( 28 10 13 )
0.9804
( ) (9,804 )
)
) )
260,758,382 1,106,788, 952
260,758,382 1,106,788,952
( )
28 10 13
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318,737,248
70,602
203,274,772
14,403,193,715
14,925,276,337
14,925,276,337

13,000,000
568
942
13,001,510
13,001,510

3,513,292,739

11,398,982,088
14,912,274,827
14,912,274,827
14,925,276,337

( 12 133 ) 60 61

28 10 13

3,273,823,489
307,539,498
68,070,248
3,513,292,739

247,813,340
2,978,930,474
25,790,543
) 260,758,382

3,513,292,739
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)
)
( 28 10 13 )
4.2445
( ) (42,445 )
)
ACADIA PHARMACEUTICALS INC 39,900 25.78 1,028,622.00
ACORDA THERAPEUTICS INC 65,900 19.00 1,252,100.00
ACTELION LTD-UNSP ADR 111,728 41.23 4,606,545.44
ALEXION PHARMACEUTICALS INC 19,389 118.75 2,302,443.75
ALKERMES PLC 31,828 43.65 1,389,292.20
ANMGEN INC 77,550 163.88 12,708,894.00
BIO-TECHNE CORP 33,760 105.17 3,550,539.20
BIOGEN INC 27,958 291.88 8,160,381.04
BIOMARIN PHARMACEUTICAL INC 16,990 87.95 1,494,270.50
BLUEBIRD BIO INC 30,297 65.55 1,985,968.35
CELGENE CORP 125,853 100.10 12,597,885.30
ENDO INTERNATIONAL PLC 32,296 19.63 633,970.48
GILEAD SCIENCES INC 136,379 73.03 9,959,758.37
GRIFOLS SA-ADR 155,806 15.10 2,352,670.60
GW PHARMACEUTICALS -ADR 7,957 127.40 1,013,721.80
HALOZYME THERAPEUTICS INC 114,053 10.88 1,240,896.64
HORIZON PHARMA PLC 100,900 17.67 1,782,903.00
ILLUMINA INC 16,343 136.18 2,225,589.74
IMPAX LABORATORIES INC 83,985 22.38 1,879,584.30
INCYTE CORP 13,766 89.97 1,238,527.02
INSMED INC 49,543 13.92 689,638.56
INSYS THERAPEUTICS INC 87,426 11.87 1,037,746.62
INTERCEPT PHARMACEUTICALS IN 9,109 144.75 1,318,527.75
IRONWOOD PHARMACEUTICALS INC 226,600 14.39 3,260,774.00
JAZZ PHARMACEUTICALS PLC 50,100 120.70 6,047,070.00
KITE PHARMA INC 27,247 51.66 1,407,580.02
MOMENTA PHARMACEUTICALS INC 243,329 12.58 3,061,078.82
MYLAN NV 188,684 37.07 6,994,515.88
MYRIAD GENETICS INC 59,996 19.21 1,152,523.16
NOVAVAX INC 124,939 1.62 202,401.18
OPHTHOTECH CORP 28,142 40.94 1,152,133.48
PORTOLA PHARMACEUTICALS INC 54,742 20.46 1,120,021.32

121/148



EDINETOOOO
O000O0000O00O0oo(EL439)
ooooodooodooodnoodd

PROTHENA CORP PLC 14,476 54.36 786,915.36
QIAGEN N.V. 254,456 25.84 6,575,143.04
RADIUS HEALTH INC 39,721 52.40 2,081,380.40
RAPTOR PHARMACEUTICAL CORP 451,667 8.98 4,055,969.66
REGENERON PHARMACEUTICALS 14,040 373.47 5,243,518.80
SAGE THERAPEUTICS INC 17,432 41.62 725,519.84
SHIRE PLC-ADR 26,983 187.83 5,068,216.89
THERAVANCE BIOPHARMA INC 59,774 31.51 1,883,478.74
ULTRAGENYX PHARMACEUTICAL INC 31,637 65.51 2,072,539.87
UNITED THERAPEUTICS CORP 52,111 117.59 6,127,732.49
VERTEX PHARMACEUTICALS INC 28,137 80.15 2,255,180.55
3,382,929 137,724,170.16

(14,403,193,715)

3,382,929 14,403,193,715

(14,403,193,715)

)
)
43 100.0 100.0
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( 38 59
( 19
52
)
193 2 ( 28 28 12 31

)

( )
31 32
27 12 31 ) 28 12 31 )

2,385,788 924,365
57,885 59,747
1,356,500 1,153,310
345,831
1,863 55,343
122,402 139,176
350,440 162,143
6,154 2,431
4,281,034 2,842,350
250,318 231,871
98,667 143,817
348,986 375,688
30,520 27,488
831 831
31,352 28,320
11,486 8,765
283,788 284,854
415,275 521,213
710,550 814,832
1,090,889 1,218,842
5,371,923 4,061,192
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( )
31 32
27 12 31 ) ( 28 12 31 )
86,227 57,245
839,416 689,715
421,910 344,363
509,355
795,751 459,502
166,411
2,819,073 1,550,826
384,870 392,032
80,912 81,151
465,783 473,184
3,284,856 2,024,011
200,000 200,000
50,000 50,000
1,834,153 1,786,067
1,834,153 1,786,067
1,884,153 1,836,067
2,084,153 2,036,067
2,912 1,114
2,912 1,114
2,087,066 2,037,181
5,371,923 4,061,192
( )
31 32
27 ( 28
27 12 31 ) 28 12 31 )
20,912,351 15,368,625
500,247 507,886
21,412,598 15,876,511
13,637,489 9,881,105
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363,213 283,435
128,610 131,020
650,321 688,993
366,114 370,168
63,799 35,828
379,727 305,457
13,829 13,241
2,006 3,063
4,132 3,973
15,609,244 11,716,287
81,402 96,100
1,663,100 1,713,891
284,312 313,895
795,751 459,502
159,723 132,406
27,093 28,797
298, 364 298,001
95,445 204,549
76,599 69,221
20,170 18,116
20,664 62,443
43,833 38,352
154,832 176,363
3,721,294 3,611,641
2,082,059 548,583
31 49
61 2,783
1,737 2,396
1,829 5,228
842 33,337
842 33,337
2,083,046 520,474
8,031
8,031
2,075,015 520,474
788,745 24,985
39,673
50,388 83,249

128/148



EDINETOOOO
O000O0000O00O0oo(EL439)
ooooodooodooodnoodd

839,134 68,561
1,235,880 451,913
)
31 ( 27 27 12 31 )
« D
200,000 50,000| 1,598,272| 1,648,272| 1,848,272| 1,508 1,508 1,849,780
1,000,000 1,000,000{ 1,000,000 1,000,000
1,235,880 1,235,880 1,235,880 1,235,880
( 1,404 1,404 1,404
235,880|  235,880| 235,880 1,404 1,404 237,285
200,000| 50,000| 1,834,153| 1,884,153 2,084,153| 2,912 2,912 2,087,066
32 ( 28 28 12 31 )
« D
200,000 50,000| 1,834,153 1,884,153 2,084,153 2,912 2,912| 2,087,066
500,000[  500,000| 500,000 500,000
451,913| 451,913| 451,913 451,913
( 1,798 1,798 1,798
48,086|  48,086| 48,086 1,798 1,798 49,884
200,000 50,000| 1,786,067 1,836,067 2,036,067 1,114 1,114| 2,037,181
)

(

)

) ( )

129/148




EDINETOOOO

O000O0000O00O0oo(EL439)
Oooooooooooooooooad

) (
)
)
)
)
)
)
31 32
27 12 31 28 12 31
230,633 253,020
271,764 272,249
)
31 32
27 28
27 12 31 28 12 31
651 32,818
6,273
1,757
)
31 ( 27 27 12 31 )
31 31 31 31
) ) ) )

130/148



EDINETOOOO
O000O0000O00O0oo(EL439)
oopoodooodooodnoodd

800 800
800 800
()
« ) )
21 12 1,000,000 1,250,000 26 12 31 27 12
)
32 ( 28 28 12 31 )
32 32 32 32
) ) ) )
800 800
800 800
()
« ) )
28 12 500,000 625,000 27 12 31 28 12
)
31 ( 27 27 12 31 )
( )
« )
101,812
47,349
149,161
32 ( 28 28 12 31 )
( )

131/148




(
272,255

668,112

940,367

EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

31 27 27 12 31 )
)
)
)
() 27 12 31
« )
2,385,788 2,385,788
1,356,500 1,356,500
839,416 839,416
421,910 421,910
)
() 283,788 )
)
« )

132/148



EDINETOOOO
O000O0000O00O0oo(EL439)
ooooodooodooodooodn

2,385,788
1,356,500
32 ( 28 28 12 31 )
)
( )
)
)
() 28 12 31
« D
924,365 924,365
1,153,310 1,153,310
345,831 345,831
689,715 689,715
344,363 344,363
)
() ( 284,854 )
)
« D

133/148



EDINETOOOO
O000O0000O00O0oo(EL439)
ooooodooodooodooodd

924,365
1,153,310
345,831
)
31 (27 12 31 )
« D
5,000 9,486 4,486
5,000 9,486 4,486
2,132 2,000 132
2,132 2,000 132
7,132 11,486 4,354
( 27 27 12 31 )
32 ( 28 12 31 )
« )
5,900 7,679 1,779
5,900 7,679 1,779
1,200 1,085 115
1,200 1,085 115
7,100 8,765 1,665
( 28 28 12 31 )
« )
9,039 2,783 376
9,039 2,783 376
)
31 ( 27 27 12 31 )
32 ( 28 28 12 31 )

134/148



31 ( 27 27 12 31 )

)

(

1,595,
48,
11,
31,
43,
97,

3,

)
264

768
770
967
536
686
894

1,542,

652

)

4,
1,161,

116
898

1,157,

782

)

(

1,542,
1,157,

)
652

782

384,

870

)

(

48,
11,
36,
94,

)
768

770
083
186

2,

435

3,

499

)

37.
49.
13.

3
7
0

100.

0

)

135/148

EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

27



EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

)

0.60
1.00

96,509

32 ( 28 28 12 31 )

)
« )
1,542,652
48,616
9,209
64,961
44,427
1,621,013

)
« D
1,157,782
11,577
9,851
49,769
1,228,980

()

¢ )
1,621,013
1,228,980
392,032

)
¢ )
48,616
9,209
11,577
55,109
101,358

()

33.5
51.8
2.0
12.7
100.0

)
136/148



EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

)
0.3
1.0
103,192
)
« )
31 32
( 27 12 31 ) ( 28 12 31 )
508,373 497,362
36,489
300,545 169,106
17,779 17,965
22,329 20,943
885,518 705,376
118,361
767,157 705,376
21,468
1,441 550
1,441 22,019
C ) 765,716 683,357
31 32
( 27 12 31 ) ( 28 12 31 )
35.6 33.0
)
1.3 3.5
0.3 23.3
3.4 8.5
0.2 7.6
40.4 1.0
13.1

137/148




EDINETOOOO

O000O0000O00O0oo(EL439)
Ooooooogoodooodnoodod

~

(

(

~

31 (27 12 31 )
27 )
) 27 31 27
28
29 32.26
( ) 70,785
32 ( 28 12 31 )
28 15 )
13 ) 28 29 28
29
30.86 31 30.62
( ) 44,564
)
31 ( 27 12 3 )
)
)
)
10 1.13
10 0.53
)
10 0.96
C )
80,164
747
80,912
32 ( 28 12 31 )
)
)

138/148

35.64 33.06

32.26



EDINETOOOO
O000O0000O00O0oo(EL439)

Ooooooooooooooooooad

)
10 1.13
10 0.53
)
10 0.96
C )
80,912
239
81,151
)
31 27 27 12 31 )
)
« )
20,912,351 311,102 189,145 21,412,598
)
90
90
)
10
32 28 28 12 31 )
)
« D

139/148



EDINETOOOO
O000O0000O00O0oo(EL439)
oopoodooodooodnoodd

15,368,625 310,642 197,244 15,876,511
)
90
90
)
10
)
31 ( 27 27 12 31 )
)
C ) C )
CHF148,500,000 100 94,868
C )
)
« ) C )
357,565 36,974
C )
CHF21,000,000
4,555
C
248,926 60,817
C )
GBP45,000,000
1,448
C
43,831 26,396
C D
CHF8, 750,000
( ) 54,754
C )
HKD30, 000,000 11,663 2,102
( ) C )

140/148



EDINETOOOO

O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

«
« )
«
«
)
(
)
)
)
32 28 28 12 31 )
)
C ) « )
CHF148,500,000 100 69,058
)
C)
C D C )
)| A 39,450
5,252 1,657
CHF21,000,000 )
9,636 2,850
) | 20 42,288
GBP45,000,000
1,448

141/148



EDINETOOOO
O000O0000O00O0oo(EL439)
ooooodgoodooodooodd

43,415 18,532
C )
4,003 2,041
CHF8,750,000 « )
54,217
)
HKD30,000,000 23,566 15,793
C )
C )
C )
C )
C )
)
(
( )
( )
)
31 32
27 28
27 12 31 28 12 31
2,608,833 39 2,546,477 36
1,544,851 06 564,891 70
1,235,880 451,913
1,235,880 451,913
800 800

142/148



HC)

(

)

(

)

(

)

EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

324,279

28

10,000

28



(

)

EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

(

)

12,200
3,000
7,495
6,000
1,250

600
1,575
3,000

47,937
3,000
3,000
3,000

11,069

33,076
37,322
37,484
85,745
20,000
26,673
145,069
25,090
20,705
121,101
18,128
14,100
20,948
33,847
36,878
82,329
48,652
135,000
15,149
19,598
32,776
30,043
25,000
90,845
24,658
22,725
48,120

(

(

(

)

)

)

28

29

16

29

144/148



(

(

)

)

145/148

EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad



28
28
28
28

11
11
11

146/148

EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad



EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

193

28 12 31

28

29

28 12 31 32

147/148



193

29

15

28

16

EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

29 29

29 15

148/148



	表紙
	本文
	第一部ファンド情報
	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
	(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
	純資産額計算書


	第４内国投資信託受益証券事務の概要

	第二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

	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３参考情報

	監査報告書

