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27 10
D) (D) (D) (D) (D)
1 23,340,032| 1.7424 40,668,238(1.7970 41,942,037(100.10
27 10
(D) (@) (D) (D) (D)
1 WELLS FARGO COMPANY 132,890 6,001.89| 797,592,465| 6,304.27| 837,775,052|4.46
EXXON MOBIL
2 58,160| 8,244.51| 479,500,871] 9,602.79| 558,498,831|2.97
CORPORATION
3 ALTRIA GROUP INC 62,430 6,217.88| 388,182,361| 6,763.83| 422,266,300(2.25
PNC FINANCIAL SERVICES
4 37,030f 10,301.14| 381,451,270] 10,915.49| 404,200,606/2.15
GROUP INC
5 JOHNSON & JOHNSON 35,090( 10,886.69| 382,014,046] 11,408.64| 400,329,500(2.13
6 APPLE INC 29,800 12,447.76| 370,943,325] 13,138.90f 391,539,369/2.08
7 CME GROUP INC 34,890| 10,691.10f 373,012,793] 10,784.70| 376,278,225|2.00,
8 PFIZER INC 94,288 3,760.48| 354,568,761| 3,970.46| 374,367,591|1.99
9 HOME DEPOT INC 24,860 13,315.29| 331,018,116] 14,525.98| 361,116,096/1.92
10 MERCK & CO INC 56,910 6,139.88| 349,421,044| 6,121.88| 348,396,749|1.85
11 THE TRAVELERS COS INC 27,270f 11,729.02|  319,850,443] 12,369.76| 337,323,603|1.80,
12 BLACKROCK INC 8,780| 35,356.25| 310,427,905| 38,225.21| 335,617,382|1.79
OCCIDENTAL PETROLEUM
13 CORP 36,870 7,889.34| 290,880,058| 8,887.65| 327,687,998|1.74
14 HARTFORD FINANCIAL 54,250 5,362.35| 290,907,656| 5,652.72| 306,660,543|1.63
SERVICES GROUP INC ’ U U U T ’
15 ILLINOIS TOOL WORKS INC 28,220 9,609.99 271,194,175]10,520.72| 296,894,809|1.58
16 VERIZON COMMUNICATIONS 51,550| 5,219.56| 269,068,575| 5,307.15| 273,583,9791.46
17 TIME WARNER INC 31,220 8,362.10| 261,064,859 8,756.87| 273,389,488/1.46
18 L BRANDS INC 22,559 9,343.62| 210,782,753]|11,582.63| 261,292,656|1.39
BECTON DICKINSON AND
19 15,560] 16,513.02| 256,942,650| 16,453.02| 256,009,128|1.36
COMPANY
UNITED TECHNOLOGIES
20 CORP 22,150 10,655.11|  236,010,731] 11,318.65| 250,708,2461.33
21 HONEYWELL 20,100 11,270.66| 226,540,280| 12,127.38| 243,760,525|1.30,
INTERNATIONAL INC ’ T T T T ’
22 TEXAS INSTRUMENTS INC 38,530 5,221.96] 201,202,303| 6,181.88| 238,188,021|1.27
23 T ROWE PRICE GROUP INC 27,450 8,198.91| 225,060,263| 8,644.07| 237,279,985|1.26
24 MICROSOFT CORP 40,980| 4,855.99| 198,998,687| 5,693.52| 233,320,675|1.24
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25 ELI LILLY AND COMPANY 22,930 9,467.72| 217,094,958]10,051.56| 230,482,324|1.23
26 BB&T CORPORATION 51,390| 4,173.25| 214,463,431 4,428.83| 227,597,620(1.21
27 METLIFE INC 38,730 5,590.33| 216,513,639| 5,833.91| 225,947,481]1.20
28 3MCO 12,480] 16,515.42| 206,112,487|17,936.10f 223,842,593|1.19
29 CHEVRON CORP 20,520 8,692.81| 178,376,604]10,788.30| 221,375,934|1.18
30 CONOCOPHILLIPS 32,770 5,062.37| 165,894,130| 6,753.03| 221,297,029]1.18
/
/
27 10
100.10
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27 10
( 27 15 ) 37 37 0.9381 0.9381
27 17 1.0016
27 23 1.0503
27 22 1.0092
27 26 1.0407
27 27 0.9615
27 39 0.9114
27 10 41 0.9656
0.0000
6.19
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5,121
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27 15 )

12,648,827,502
663,811,929
2,570,185,531

523,441,288

5,387,126,914

55,139,834

4,682,539,828

72,544,626

21,661,410
10,742,453,900

10,742,453,900

1.7439
(17,439 )
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( 27 15 )

627,321,564

3,126,116

630,447,680

27 15

CHEVRON CORP 15,110 75.77 1,144,884.70
COLUMBIA PIPELINE GROUP INC 21,440 23.18 496,979.20
CONOCOPHILLIPS 33,410 46.77 1,562,585.70
EXXON MOBIL CORPORATION 59,300 72.49 4,298,657.00
KINDER MORGAN INC 20,910 29.86 624,372.60
MARATHON PETROLEUM CORPORATION 26,910 46.52 1,251,853.20
OCCIDENTAL PETROLEUM CORP 37,590 66.19 2,488,082.10
AIRGAS INC 13,710 93.55 1,282,570.50
DU PONT (E. I.) DE NEMOURS AND COMPANY 20,220 47.98 970,155.60
PPG INDUSTRIES INC 11,470 94.16 1,080,015.20
PRAXAIR INC 5,600 104.41 584,696.00
RPM INTERNATIONAL INC 14,500 43.43 629,735.00
WESTROCK COMPANY 8,320 59.58 495,705.60
3MCO 12,730 140.81 1,792,511.30
FASTENAL COMPANY 20,800 38.21 794,768.00
HONEYWELL INTERNATIONAL INC 20,500 99.22 2,034,010.00
ILLINOIS TOOL WORKS INC 28,770 82.63 2,377,265.10
PACCAR INC 25,420 57.06 1,450,465.20
SNAP-ON INC 1,970 157.92 311,102.40
UNITED TECHNOLOGIES CORP 22,590 91.83 2,074,439.70
REPUBLIC SERVICES INC 27,340 40.38 1,103,989.20
NORFOLK SOUTHERN CORP 12,760 78.69 1,004,084.40
UNION PACIFIC CORP 14,450 85.73 1,238,798.50
UNITED PARCEL SERVICE INC - CL B 10,980 97.01 1,065,169.80
VF CORP 10,960 70.46 772,241.60
BRINKER INTERNATIONAL INC 21,330 54.11 1,154,166.30
DUNKIN™ BRANDS GROUP INC 22,801 47.70 1,087,607.70
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WYNDHAM WORLDWIDE CORPORATION 21,470 78.62 1,687,971.40
CINEMARK HOLDINGS INC 18,570 34.27 636,393.90
COMCAST CORPORATION-SPECIAL CL A 24,310 57.02 1,386,156.20
OMNICOM GROUP INC 11,280 67.15 757,452.00
TIME WARNER CABLE 3,820 187.06 714,569.20
TIME WARNER INC 31,830 69.63 2,216,322.90
BEST BUY CO INC 24,040 38.48 925,059.20
GENUINE PARTS CO 12,980 83.04 1,077,859.20
HOME DEPOT INC 25,350 114.73 2,908,405.50
L BRANDS INC 22,999 92.15 2,119,357.85
TARGET CORPORATION 14,480 77.15 1,117,132.00
TIFFANY & CO 18,400 79.60 1,464,640.00
WILLTAMS-SONOMA INC 7,590 75.73 574,790.70
ALTRIA GROUP INC 63,660 52.45 3,338,967.00
COCA-COLA COMPANY 33,740 38.10 1,285,494.00
COCA-COLA ENTERPRISES INC 23,090 49.00 1,131,410.00
DR PEPPER SNAPPLE GROUP INC 20,510 76.20 1,562,862.00
MONDELEZ INTERNATIONAL INC 25,710 42.28 1,087,018.80
PHILIP MORRIS INTERNATIONAL 17,690 79.35 1,403,701.50
THE HERSHEY COMPANY 16,780 90.22 1,513,891.60
THE KRAFT HEINZ COMPANY 5,040 74.55 375,732.00
PROCTER & GAMBLE CO 20,841 68.06 1,418,438.46
ABBOTT LABORATORIES 30,240 43.17 1,305,460.80
BECTON DICKINSON AND COMPANY 15,870 136.26 2,162,446.20
ABBVIE INC 25,450 58.94 1,500,023.00
BRISTOL-MYERS SQUIBB COMPANY 30,420 59.17 1,799,951.40
ELI LILLY AND COMPANY 21,590 81.89 1,768,005.10
JOHNSON & JOHNSON 35,780 93.32 3,338,989.60
MERCK & CO INC 58,030 52.34 3,037,290.20
PFIZER INC 96,138 32.71 3,144,673.98
BB&T CORPORATION 52,400 36.56 1,915,744.00
CULLEN/FROST BANKERS INC 15,251 62.33 950,594.83
M & T BANK CORP 7,310 121.77 890,138.70
PNC FINANCIAL SERVICES GROUP INC 37,760 90.66 3,423,321.60
US BANCORP 41,280 40.92 1,689,177.60
WELLS FARGO COMPANY 135,500 52.77 7,150,335.00
AMERIPRISE FINANCIAL INC 8,130 108.92 885,519.60
BLACKROCK INC 8,950 301.06 2,694,487.00
CAPITAL ONE FINANCIAL CORP 15,860 75.76 1,201,553.60
CME GROUP INC 35,580 94.44 3,360,175.20
DISCOVER FINANCIAL SERVICES 8,860 52.39 464,175.40
MCGRAW HILL FINANCIAL INC 8,650 92.79 802,633.50
NORTHERN TRUST CORPORATION 22,560 70.02 1,579,651.20
T ROWE PRICE GROUP INC 27,990 70.58 1,975,534.20
ACELTD 11,120 100.21 1,114,335.20
ARTHUR J GALLAGHER & CO 16,920 42.01 710,809.20
CINCINNATI FINANCIAL CORPORATION 11,280 52.91 596,824.80
HARTFORD FINANCIAL SERVICES GROUP INC 55,320 45.56 2,520,379.20
METLIFE INC 39,490 48.19 1,903,023.10
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PRUDENTIAL FINANCIAL INC 18,220 78.51 1,430,452.20
THE PROGRESS I VE CORPORAT ION 18,660 30.18 563,158.80
THE TRAVELERS COS INC 27,810 99.28 2,760,976.80
VALIDUS HOLDINGS LTD 10,358 44.43 460, 205.94
AUTOMATIC DATA PROCESSING INC 11,710 77.76 910,569.60
FIDELITY NATIONAL INFORMATION SERVICES 25,890 68.74 1,779,678.60
MICROSOFT CORP 41,780 43.04 1,798,211.20
APPLE INC 30,390 115.31 3,504,270.90
QUALCOMM INC 20,560 54.31 1,116,613.60
VERIZON COMMUNICAT IONS 52,560 45.65 2,399,364.00
CMS ENERGY CORP 37,280 32.68 1,218,310.40
DTE ENERGY COMPANY 4,540 75.88 344,495.20
EDISON INTERNATIONAL 29,320 58.22 1,707,010.40
NEXTERA ENERGY INC 10,850 96.13 1,043,010.50
NISOURCE INC 41,280 16.74 691,027.20
SEMPRA ENERGY 7,390 90.31 667,390.90
XCEL ENERGY INC 39,520 33.16 1,310,483.20
ANALOG DEVICES INC 25,260 57.56 1,453,965.60
KLA-TENCOR CORPORATION 20,100 52.18 1,048,818.00
TEXAS INSTRUMENTS INC 39,290 47.83 1,879,240.70
96 147,847,043.96

(17,839,224,324)

95.2% 100.0%

17,839,224,324

(17,839,224,324)

ALEXANDRIA REAL ESTATE EQUITIES INC- 7.000 613,852.20

REIT

AVALONBAY COMMUNITIES INC-REIT 7,340 1,209,999.00
HCP INC-REIT 20,620, 751,186.60
SIMON PROPERTY GROUP INC-REIT 9,120 1,631,932.80

4 44,170] 4,206,970.60

(507,613,072)

2.7% 100.0%

507,613,072

(507,613,072)

507,613,072

(507,613,072)
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27 10

41,942,037

43,706

41,898,331

43,390,205

0.9656

27 10

18,827,858,341

38,891,780

18,788,966,561

10,455,823,104

1.7970
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7,551 6,816
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13,104 4,325
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41/65



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

24 25
25 26
26 31 27 31
82,702 112,067
91,709
5,865 12,700
890
15,923 39,358
105,381 0.4 255,835 1.1
18,742 22,171
153,469
12,122 1,239
184,334 0.7 23,411 0.1
3,785,354 14.5 3,213,608 13.5
3,785,354 14.5 3,213,608 13.5
1,607,119 6.1 1,266,892 5.3
104,735 0.4 53,795 0.2
2,282,970 8.8 1,892,920 8.0

42/65



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

24 25 26 31

2,218,000 | 1,000,000 | 1,000,000 33,676 | 7,987,651 | 8,021,327 |11,239,327
2,282,970 | 2,282,970 | 2,282,970
2,282,970 | 2,282,970 | 2,282,970
2,218,000 | 1,000,000 | 1,000,000 33,676 |10,270,621 |10,304,297 13,522,297

11,239,327

2,282,970

28,421 28,421 28,421

28,421 28,421 | 2,311,391

28,421 28,421 (13,550,719

43/65




EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

25 26 27 31

2,218,000 | 1,000,000 | 1,000,000 33,676 |10,270,621 |10,304,297 |13,522,297
1,892,920 | 1,892,920 | 1,892,920
1,892,920 | 1,892,920 | 1,892,920
2,218,000 | 1,000,000 | 1,000,000 33,676 |12,163,541 112,197,218 |15,415,218

28,421 28,421 (13,550,719

1,892,920

28,421 28,421 28,421

28,421 28,421 | 1,864,499

0 0 (15,415,218

44/65




¢!

(¢

Q

Q@

€

45/65

EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

25
31 27 31
25
26
31 27 31
5,865 12,699
80,000 110,000
26 31
56,265 56,265
56,265 56,265
27 31
56,265 56,265
56,265 56,265

46/65



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

24 25
25 26
26 31 27 31
542,064 513,906
581,751 61,652
1,123,816 575,559

Q

JPMAM Japan Cayman Fund Limited
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JPMAM Japan Cayman Fund Limited
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117,202 41,425
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81,090 78,115
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Management 1,612,349 368,943
(UK) Limited
32,685 207,602
25 26 27 31
15,535,000
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JPMAM Japan 12,332,000
Cayman Fund 3,500
Limited 100 12,699 1,611
110,000
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