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)
29
119,524,626 100.02%
26,325 0.02%
119,498,301 100.00%
)
29
() () (%0)
) )
1 103,029,589 1.1748 1.1601 100.02%
121,043,088 119,524,626
100.02%
100.02%
29
29
)
28 31 27 1.0000
28 27 1.0000
28 60 0.9695
28 10 62 0.9890
28 11 45 1.0868
28 12 78 1.1423
29 84 1.1338
29 90 1.1520
29 93 1.1758
29 119 1.1571
28 31 29 17.6%
+ x 100
()
28 31 29 152,947,881 73,564,306
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()
29
66,312,558 55.48%
9,953,890 8.33%
6,335,100 5.30%
4,161,047 3.48%
2,376,027 1.99%
2,199,591 1.84%
1,857,672 1.55%
1,810,275 1.51%
1,738,268 1.45%
1,698,492 1.42%
1,450,692 1.21%
905, 388 0.76%
714,334 0.60%
667,888 0.56%
242,983 0.20%
154,921 0.13%
7,987,602 6.68%
2,851,803 2.3%
6,101,339 5.10%
119,519,870 100.00%
()
29
() () (%)
) )
1|VANGUARD S&P 500 ETF 180 24,437 24,330 3.66%
4,398,734 4,379,516
2|CHEVRON CORP 260 12,576 12,091 2.63%
3,269,964 3,143,877
3|ALTRIA GROUP INC 380 8,449 8,083 2.57%
3,210,675 3,071,650
4|AT&T INC 630 4,710 4,685 2.47%
2,967,689 2,951,584
5[PHILIP MORRIS INTERNATIONAL 230 12,360 12,735 2.45%
2,842,939 2,929,236
6|UNITEDHEALTH GROUP INC 150 18,730 18,510 2.32%
2,809,540 2,776,534
7|ROYAL DUTCH SHELL PLC-B SHS 889 3,115 3,111 2.31%
2,769,653 2,766,458
8|PFIZER INC 650 3,867 3,853 2.10%
2,513,611 2,504,922
9|LOCKHEED MARTIN CORP 80 29,983 30,351 2.03%
2,398,700 2,428,150
10| INTL BUSINESS MACHINES CORP 120 20,131 19,505 1.96%
2,415,832 2,340,642
11|COMCAST CORP-CL A 530 4,195 4,208 1.87%
2,223,583 2,230,370
12|CISCO SYSTEMS 550 3,846 3,785 1.74%
2,115,784 2,081,909
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13|BANK OF MONTREAL 230 8,612 8,391 1.61%
1,980,814 1,930,056
14|REYNOLDS AMERICAN INC 270 6,929 7,047 1.59%
1,870,981 1,902,899
15|DOW CHEMICAL 260 7,119 7,200 1.57%
1,851,031 1,872,092
16 |GENERAL MOTORS CO 440 4,207 3,972 1.46%
1,851,247 1,747,965
17|CME GROUP INC 130 13,812 13,333 1.45%
1,795,580 1,733,391
18|AETNA INC 120 14,439 14,238 1.43%
1,732,729 1,708,563
19| VANGUARD FTSE EUROPE ETF 290 5,696 5,771 1.40%
1,652,035 1,673,605
20|NORTHROP GRUMMAN CORP 60 27,154 26,820 1.35%
1,629,290 1,609,208
21|CORNING INC. 490 3,093 3,091 1.27%
1,515,888 1,515,058
22|HEWLETT PACKARD ENTERPRIS 570 2,577 2,649 1.26%
1,469,419 1,510,458
23|ANTHEM INC 80 18,585 18,744 1.25%
1,486,809 1,499,576
24 |RAYTHEON COMPANY 80 17,277 17,183 1.15%
1,382,203 1,374,641
25|LAM RESEARCH CORP 90 13,543 14,438 1.09%
1,218,892 1,299,496
26|HSBC HOLDINGS PLC 1,317 928 918 1.01%
1,222,787 1,210,223
27|DTE ENERGY COMPANY 100 11,377 11,361 0.95%
1,137,733 1,136,148
28|CITIZENS FINANCIAL GROUP 290 4,158 3,913 0.95%
1,205,882 1,134,824
29| CONSOLIDATED EDISON INC 130 8,656 8,721 0.95%
1,125,280 1,133,814
30|MICHELIN (CGDE)-B 84 12,916 13,452 0.95%
1,085,024 1,130,003
85.83%
9.07%
94.90%
7.96%
7.67%
6.27%
6.21%
6.01%
5.98%
5.95%
5.43%
3.93%
3.90%
3.89%
3.65%
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29

93,367,210

296,751

93,663,961

93,663,961

317,203

243

2,186

4,250

323,882

323,882

79,383,575

13,956,504

6,700,703

93,340,079

93,340,079

93,663,961

28 31
29

11,451,170

11,451,170

2

10,790

97,578

4,250

112,620

11,338,550
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11,338,550

11,338,550

4,637,847

9,575,439

9,575,439

2,319,638

2,319,638

13,956,504
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28 31 29
29
27,576,810
125,371,071
73,564,306
79,383,575
31
28 31
29
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29
6,754,985
6,754,985

29

28 31 29
29
1.1758
10,000 11,758

79,010,925 93,367,210
79,010,925 93,367,210
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29

1,865,139

3,611,354

81,411,424

6,591,587

180,524

93,660,028

93,660,028

296,751

296,751

296,751

79,010,925

14,352,352

93,363,277

93,363,277

93,660,028

19/58



EDINETOOOO
OO000D0O000DO0ODOO(E12454)

OOoooooooooooooooooood

28 31
29
@
@
@
60 61
@ 28 31 29
29
27,576,810
124,756,984
73,322,869
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29
o
@
29

5,043,931

242,704

5,286,635

29
28 31 29
29
1.1817
10,000 11,817

AETNA INC 90 129.510 11,655.900
ALTRIA GROUP INC 320 75.720 24,230.400
AMERICAN WATER WORKS CO INC 60 77.840 4,670.400
ANTHEM INC 70 165.970 11,617.900
ARROW ELECTRONICS INC 60 74.000 4,440.000
AT&T INC 540 42.070 22,717.800
AUTOZONE INC 10 733.530 7,335.300
AVNET INC 20 46.490 929.800
AXIS CAPITAL HOLDINGS LTD 70 70.190 4,913.300
CDW CORP/DE 90 59.670 5,370.300
CHEVRON CORP 200 113.360 22,672.000
CIGNA CORP 10 151.580 1,515.800
CISCO SYSTEMS 400 34.390 13,756.000
CITIZENS FINANCIAL GROUP 200 38.050 7,610.000
CME GROUP INC 80 124.240 9,939.200
COMCAST CORP-CL A 460 37.450 17,227.000
COMERICA INC 60 72.630 4,357.800
CONSOLIDATED EDISON INC 100 77.190 7,719.000
CORNING INC. 310 27.880 8,642.800
DOW CHEMICAL 170 63.350 10,769.500
DTE ENERGY COMPANY 60 101.540 6,092.400
EVEREST RE GROUP LTD 30 237.180 7,115.400
EXELON CORP 200 36.420 7,284.000
FIDELITY NATIONAL INFO SERV 110 82.270 9,049.700
FOOT LOCKER INC 80 76.600 6,128.000
GENERAL MOTORS CO 380 37.760 14,348.800
HARRIS CORP 60 110.300 6,618.000
HEWLETT PACKARD ENTERPRIS 430 22.950 9,868.500
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INTEL CORP 190 35.910 6,822.900
INTL BUSINESS WACHINES CORP 100 180.530 18,053.000
JOHNSON & JOHNSON 20 123.630 4,945.200
L3 TECHNOLOGIES INC 20 167.620 6,704.800
LAV RESEARCH CORP 60 118.480 7,108.800
LEAR CORP 20 144.020 2,880.400
LIBERTY VEDIA COR_SIRIUSKM A 110 39.320 4,325.200
LOCKHEED NARTIN CORP 70 266.990 18,689,300
VERCK & CO INC 30 66.080 1,982.400
NASDAQ INC 60 71.250 4,275.000
NISOURCE INC 180 24.090 4,336.200
NORTHROP GRUMNAN CORP 50 243.070 12,153.500
PEIZER INC 560 34.510 19,325.600
PHILIP NORRIS INTERNATIONAL 200 109.800 21,960.000
PPL CORP 80 36.840 2,947.200
QUEST DIAGNOSTICS INC 60 98.270 5,896.200
RAYTHEON COMPANY 70 154.300 10,801.000
REINSURANCE GROUP OF ANERICA 20 130.310 5,212.400
RENAISSANCERE HOLDINGS LTD 30 149.340 4,480.200
REPUBLIC SERVICES INC 9% 62.230 5,600.700
REYNOLDS AVERICAN INC 230 61.590 14,165.700
TYSON FOODS INC-CL A % 63.100 5,679.000
UNITEDHEALTH GROUP INC 130 167.310 21,750,300
VERIZON COWN 30 49.980 1,499.400
WESTAR ENERGY INC 70 54.680 3,827.600
284,017.000

53 7,300 55,289,262
BANK OF NONTREAL 180 103.370 18,606.600
BCE INC % 57.980 5,218.200
CAN INPERIAL BK OF CONMERCE 60 119.060 7,143.600
CANADIAN TIRE CORP-CLASS A 10 152.710 1,527.100
HYDRO ONE LTD 210 23.660 4,968.600
TECK RESOURCES LTD-CLS B 200 27.100 5,420.000
TORONTO-DOMINTON BANK 180 68.980 12,416.400
55.300.500

930 4,719,344
CHALLENGER LTD 219 11.750 4,923.250
4,923.250

419 425,615
WHEELOCK 1,000 51.200 51,200.000
51,200.000

1,000 753,664
DBS GROUP HOLDINGS LTD 100 19.030 1,903.000
1,903.000

100 153,914
SPARK NEW ZEALAND LTD 898 3.5%5 3,165.450
3,165.450

898 255,356
31 GROUP PLC 267 6.955 3,247.980
ASHTEAD GROUP PLC 288 17.250 4,968.000
BERKELEY GROUP HOLDINGS/THE o7 29.280 2,840.160
CARNIVAL PLC 85 42,530 3,785.050
DIRECT LINE INSURANCE GROUP 213 3.464 1,430.630
HSBC HOLDINGS PLC 1,127 6.640 7,483.280
KINGFISHER PLC 1,020 3.3%5 3,391.500
NATIONAL GRID PLC 245 9.847 2,412.510
PERSINVON PLC 218 21.080 4,505.440
ROYAL DUTCH SHELL PLC-B SHS 769 22.270 17.125.630
ROYAL VAIL PLC 687 2.036 2,772.730
TU1 AG-DI 320 11.480 3,673.600
57.726.510

12 5,736 8,100,184
BALOISE HOLDING-REG 22 133.700 5.615.400
SWISS LIFE HOLDING 21 321.600 6,753.600
SWISS PRINE SITE-REG 50 86.700 4,335.000
SWISS RE AG 108 90.400 9,763.200
SWISSCON 10 446200 4,462.000
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30,929,200
231 3,489,123
DANSKE BANK A/S 212 240.100 50,901.200
1SS A/S 106 275.800 29.234.800
80,136.000
318 1,294,997
VARINE HARVEST 270 145.800 39,366.000
39,366.000
270 530, 260
ABN AVRO GROUP NV-CVA 171 22.305 3.814.150
AGEAS 114 36.530 4,164.420
ATOS ORIGIN 38 110550 4,200.900
BAYERISCHE MOTOREN WERKE-PRF 50 72.460 3,623.000
GROUPE BRUXELLES LAVBERT SA 53 81.670 4,328.510
HE IDELBERGCENENT AG 21 90.670 1,904.070
VICHELIN (CGDE)-B 54 107.000 5,778.000
NESTE OYJ o1 33.790 3,074.890
NN GROUP NV 178 29.860 5,315.080
RENAULT SA 74 85.880 6,355.120
SOLVAY SA 20 111.100 2,222.000
STORA ENSO OYJ-R SHS 321 10.520 3,376.920
UPN-KYMNENE OYJ 221 23.210 5.129.410
53,286.470
13 1,406 6,399,705
81,411,424
18,608 81,411,424
AGNC_INVESTMENT CORPORATION 210.000 4,074.000
ANNALY CAPITAL WANAGENENT IN 290.000 5,355,700
ISHARES NSCI PACIFIC EX JAPA 30.000 1,301.700
VANGUARD FTSE EUROPE ETF 150.000 7,497.000
VANGUARD S&P 500 ETF 100.000 21,886.000
20,114.400
980.000 4,582,268
DEXUS PROPERTY GROUP 544000 5.173.440
GPT GROUP 572.000 2,825.680
VIRVAC GROUP 2.352.000 5.080.320
SCENTRE GROUP 1,549,000 6,784.620
VICINITY CENTRES 1,165.000 3,378.500
23.242.560
6,182.000 2 009,919
6,591,587
6,591,587
)
)
53 59.22 62.83
5.05 5.36
0.45 0.48
0.81 0.86
0.16 0.18
0.27 0.29
12 5.68 9.20
3.74 3.07
1.39 1.47
0.57 0.60
3 6.85 7.27
2.01 5.21
2.15 2.28
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119,590,138

91,837

119,498,301

103,276,399

1.1571

119,585,382

65,512

119,519,870

103,029,589

1.1601

24/58



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
OOoooooooooooooooooood

)
20 29

12,800,000
3,850,000

)
10

R | PLAN (BERS) I ......... Do GER) E, ................ -

] BEBEEES e
| EEBIDHE | It

E Y ek [wemme—ss | | .
EREESES |::> | Iy <:-_~; | EmEE
AERRSRS A lE | #mEe
AEEESRS

T FT ok ik | iR ERE—LF
PO e
gt | e
s ot | EREEES | sz —=
T e wmmso R -t LR

(s maemnis | Lo | e

T wsovsua lepmmms | | (3 [T t7207
[ ooz ] L

. FO0 iR :
) R T=_

Gy
EETE S LA
. BT

11

25/58



29

3,330,527
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405

32 95,984
299 2,891,857
74 342,685
405 3,330,527
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38
19

57
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43 44
27 3 31 28 3 31
19,107,074 22,725,768
198,366 195,917
3,278,499 3,678,543
1,001,357 957,351
15,862 12,713
559,646 644,694
7,378 824
24,168,184 28,215,813
135,473 110,648
48,230 80,498
710 710
6,166 10,102
190,580 201,959
105,376 95,535
12,706 12,706
118,082 108,242
5,298,347 5,480,557
1,169,774 956,115
3,738 2,428
510,636 511,355
82,660 82,660
561,097 556,611
2,190 1,567
20,750 20,750
7,607,693 7,570,543
7,916,356 7,880,745
32,084,541 36,096,558
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( )
43 44

27 3 31 28 3 31
3,042 3,565
53,907 85,383
1,519,563 1,620,526
1,178,272 1,178,517
1,515,891 1,923,850
620,431 323,266
1,220,900 1,498,000
87,600 101,000
25,700
29,244 20,860
6,228,853 6,780,670
3,527 7,280
1,459,244 1,546,322
148,160 100,350
1,610,931 1,653,953
7,839,785 8,434,623
( )

43 44

27 3 31 28 3 31
2,000,000 2,000,000
156,268 156,268
156,268 156,268
343,731 343,731
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30/58

1,100,000 1,100,000
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