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1, 079, 895, 646
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BIMEESF DU

2,000, 000

5. 400, 000

4,430, 000

6. 652, 000

7.400, 000

10, 700, 000
10. 500, 000
11, 200, 000

1,100, 000

211,932

5,241,031

F525 (6.1%)
BEIE (1. 6%)
Volkswagen (a), (b), ()
3.875%
EBE (4.5%)
Koninklijke Kpn N.V (a), (b), (c)
6. 125%
FS5 a5 (BRI, 063,347, 234M)
AU T—FY (3.4%)
BEE (3.4%)
Volvo AB (c)
4.2% due 6/10/2075
A -5V &5 (ER617, 003, 505M)
TE (11.7%)
Ex (11.7%)
Ngg Plc. (c)
4.25% due 6/18/2076
Sse Plc. (@), (b), (0
5.625%
WESET (BH2, 004, 042, 525M)
KE (23.4%)
$R1T (23.4%)
Bank of America Corp (a), (b), (¢)
5.125%
Goldman Sachs Group, Inc. (a), (b), (©)
5.7%
JP Morgan Chase & Co. (a), (b), (0
5.00%
Morgan Stanley (a), (b), (©)
5. 45%
KESET (BF4, 052, 965, 112[)
&35t (ZR16, 165, 720, 639M9)
EERRE (4.3%)
KA (0.2%)
EHIFESE (0.2%)
Banco Santander
0.13% due 12/31/2015
EHIfREE
R+ WEt (EH25, 975, 511M)
BF (4.1%)
EHIFESE (4.1%)
Sumitomo
(0.31) % due 12/31/2015
EHIfRSREt
B4st (690, 646, 937M)

N i

254, 615, 157

753, 884, 926

1, 008, 500, 083

570, 530, 393

570, 530, 393

913, 045, 235

1,031, 632, 218

1,944, 677, 453

1,227, 206. 640
1,258, 072, 559
1,282, 864, 765

129, 477,105

3,897, 621, 069

15, 315, 425, 517

25,552, 585

25, 552, 585

25, 552, 585

689, 636, 077

689. 636, 077

689, 636, 077

14



J—iRb—bk « N4 TV REEFET 7 > R2015-07 (BRENY IS BREENEY)

TTREER BImEESF DA RIE(HIE

T4 VEE (0.0%)
EHTFREE (0%)
Brown Brothers Harriman & Co.

GBP 1 0.06% due 12/31/2015 157
Brown Brothers Harriman & Co.
JPY 3,799 0.01% due 01/04/2016 3,799
EHITESET 3,956
T4 VEEEET (B3, 959M) 3,956
JEHAIREST (BR716, 626, 407M) 715,192, 618
HEEIC
GHBHE
XEHeEE (BF16, 882, 347, 046M9) 96.3 M 16,030,618, 135
B8EZz ARSIV ZDMOEE 3.7 613, 247, 624
mEE 100.0% M 16, 643, 865, 759

REFBRO I N COBMESFERRHORROHIMICE DV TEMIESOFE TIFR <. URIDFEEICK > THEINTNVET,
(a) 2015612330 RFAEDEEF(TEEES

(b) KXI&E
(o) EERIBN S

2015€E12H308IRED 7 7  RUNILDOAETESN (HEED 2 %)

1Y AOVI—IN—F« TR REE 5t RS ERalif FHE (8 HSTHliLs / (18)

EUR Goldman Sachs Group, Inc. 1,733,247 20163 H16H JPY 231,778,480 H — H (3.689,628) M (3,689,628)
EUR Goldman Sachs Group, Inc. 42,142 2016£ 3 H168H  JPY 5,643,574 — (97, 843) (97, 843)
EUR Goldman Sachs Group, Inc. 167,953  20166F 3 A168H USD 184,619 259, 866 (377, 036) (117.170)
EUR Goldman Sachs Group, Inc. 30,071,448 20165£3 81680 USD 33,055,438 46, 528, 205 (67,507, 115) (20, 978, 910)
EUR Goldman Sachs Group, Inc. 5,966,943 201643 A16EH GBP 4,323,766 25, 409, 847 (12,145,713) 13,264, 134
EUR Goldman Sachs Group, Inc. 1,440,736 2016 3 B16H GBP 1,043, 986 6, 135, 282 (2,932,618) 3,202, 664
EUR Goldman Sachs Group, Inc. 481,688 2016F3 A168H JPY 64,087,671 — (699, 284) (699, 284)
EUR Royal Bank of Canada 125,021 201663 A16H USD 135,921 257,710 (163, 756) 93, 954
EUR Royal Bank of Canada 132,444 20163 H16H  USD 144, 891 26,593 (35, 353) (8,760)
EUR Westpac Banking Corp. 594,387 2016f£3816H JPY 79,079, 449 — (860, 339) (860, 339)
GBP  Goldman Sachs Group, Inc. 1,054,136 2016823 H16H EUR 1,446,777 4,923, 882 (7,109, 331) (2,185, 449)
JPY  Goldman Sachs Group, Inc.  17,001,383,033 201653 B16H EUR 126,953, 681 294,753,100 — 294, 753, 100
USD Goldman Sachs Group, Inc. 233,690 201623 H16H EUR 211,542 372,972 (86, 131) 286, 841

USD Goldman Sachs Group, Inc. 184,619 2016F 3 B16H EUR 167, 744 465, 654 (320, 974) 144, 680
USD Goldman Sachs Group, Inc. 136,030 201683 H16H EUR 124, 220 224,919 (200, 450) 24, 469

F 379,358,030 F3 (96,225,571) F3 283,132,459

BE DT
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(20165 1 H23HH 520164E 7 H22HZE T)
8 i 7 D]
# 1R * & 8 1 & &
A e
601 EERAGESS 2016/7/19 32,440, 634
591 EEsEHAGEZS 2016/5/30 27,000, 600
5% EEEFEHAEEZS 2016/6/20 17,520, 381
533 EEEHAGEZS 2016/5/20 17, 450, 349
588 EEFEHAEEZS 2016/5/16 16, 000, 347
605 EEREAAGES 2016/8/8 12, 240, 461
545 EEEFZHAGEZS 2016/7/20 11, 340, 000
280 106 E1& 1. 9% 2016/6/20 6,930,900
98 SFEIE 0. 3% 2016/6/20 5. 500, 460
586 EERHAEESS 2016/5/12 5,000, 433

(1) FEEREULRE @BENFHESENTHIEFEA),
(E2) BARBIFET,

WEABER#R

TEElF. 20165 7 ANBRECHITZI AT - YRX—K—brTxUZF - IHF—-T 7R (81, 365, 761F0) OARE
TY,
(NER (FREE) KitfE (&85

20162 7 H2BEE
X % T ¥ M = EAlE | DR REHERE L%
8 8 ° 8 k B Mg | sEME | 2EME | 26FE
FH A % % % % %
Gl FIzH 14,262, 750 14,263, 392 17.4 — — — 17.4

CE1) MAALEEG, MEERERICYT SFHEERDEIS.
(X2) SHEZE. SHBRORARBEVIET,
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QEA (FEE)

DHE EmA)

20165F 7 B228181E
X i) pid 1 FF E BEEH sF M Z| BEFAH
% FH e
EfSETS 604 EEEFZHRGEES — 510, 000 510,011 2016/08/01
605 EEEFZHAGESS — 12, 240, 000 12, 240, 461 2016/08/08
587 EEEFZHAGLEES — 640, 000 640, 027 2016/08/10
343 2FEME 0. 1000 622,750 622,874 2016/08/15
607 EEEFEHAGLESS — 170, 000 170,010 2016/08/15
610 EEFZHEES — 80, 000 80, 007 2016/08/29
s gEBmE 2 N N A B
kS g 14, 262, 750 14, 263, 392
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W OEEMEEDHER GERZE)
(M) SEEMBEEDHEICDOVT
10, 057 [B#(HEE - EEE]
T HAES 10,0540 HASK : 10,056F0 BEEER 1 0.0%
10,056 (REFEOTEDER]
: ESFBECHENANED TH 2 ZEBEN S, BLEMERF
FRIFVEBYE UL,
10, 055 SBEB/BCONT
CEMEHAERITR
10, 054 HEEC T, BiRFSRmiSEEOREERETYRIU—R—2
LT REN - BNSREIBEEMEE UE Uz, COLSBEED
10,053 SREEEERIC. ERSMMBCHESAINGEE, MR-
B & % LEWEFE0.07% SZDDICHB UE Uiz, BEGMES (3
(2014 12. 9) (2015 12. 9) tﬁ%) @*”@U ISZEEE@EL/\AHICC;:%)%%%@O3@%7&%%&:\
A0.11~0.02% RETHB LE Ui,
SHHICHITD [SEDERAE]
BEODLZ2UICREEL. EHOEES LU I—IL - O—VFDE
B % (f 28 A HESREEDREICL), RENGERETHE>CEVWIET,
# R B o o= | AR OR— RT3 UAFTDONT o
SHIDEBED LU I—IL - O—VFEDEHREMEEICLDITTER
M % % ETRVE Uiz,
(HpE) 2014412898 10, 054 — 62.6 ORUFT—T EDERICONT
128X 10, 054 0.0 71.5 LT 7Y RIGEADSHE S IFEEEE L BRIV FI—TB LY
2015% 1 5% 10, 054 0.0 71.5 BEEHERTTBYEL .
EES 10, 054 0.0 74.4
3BX 10, 054 0.0 61.6 (S0ERSH)
4BF 10,054 0.0 60.0 TED S AEORRMICERL. EHOBESE0I—L - O—%
EREES 10,054 0.0 87.5 DEHSHEE~DRE(C LY. RENBBRETR>TENIET.
EES 10, 054 0.0 78.1
7 B% 10, 055 0.0 90.8
8 A%k 10, 055 0.0 67.2
EIEES 10, 055 0.0 51.4 W 1 503 OEROEHE
108% 10, 055 0.0 76.0 i g i ]
REES 10, 056 0.0 51.3 FEETTFN —M
(E3F) 2015612898 10, 056 0.0 51.3 B 1 —
GI1) BEBHEL. ZOMER —
(I2) AHEEALEGIFRFPOENTHES GRULES) DLOBSEYER PN En —
ETFI, - N [ — o
(23) %77 RiE, REUCREORREDS U CREBAETE>THY. B A DS I DT [T A0S ORMORIE OR

NYFIY—IBRUSEEHIH I FRA.

WEES SUHE DK

n & -
(014128108 520155128 9 HET)
BEN® | = [ &
Es| FH RE!
. 6,780, 031 399,997
py| EEEES ( 4,330.000)

E1) BEEFRELAE @BIFIRBSENTEIFEA).

G
(£2) ( JARBBRICLDELDT. LEROBFICESENTBIEE A,
(£ 3) BRBEFTIET,
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WEELTENR WY S EDER
Nt & 20155128 9 HiRE
(201441281080 520155128 9 BE T) = o 0 A *
E -t - ¥ fii %8 t ES

8 1 55 7 ¥ %
% 1R & %@ 8% 7 & NS 2,100,038 51.3

554 EREREARETSS 2015/11/30 | 699 :;gg 53) EREEHAEESS 2015/8/17 | 99 :ggg 2L O-U% Z0f 1. 990, 861 8.7
EEHA . EEREH , Py "

560 RS 2015/12/28 | 600, 000|353 EEEHAES 158/ | 99,909 | HISHMERER 4 090.8%9 100.0

540 EREESEHAEEES 2015/9/24 | 470, 000|520 EREESRHAES 2015/6/22 | 99,999 (F) SHERDEMIKBIFIE T,

548 ERESEEAEES 2015/11/2 | 449, 999|466 EREEHEEES 2015/7/21 | 99,998

555 ERE R RS 2015/12/7
546 EREEHEES 2015/10/19
53 EREEELss 2015/9/7
557 EREfE LS 2015/12/14
503 EEfEHELS 2016/1/18
507 EEfEHELss 2016/2/8

400, 000
389,999
309,999
300, 000
299,999
299,999

(£1) SHEEFELRE BBIFHEFSENTBUEEA).

(E2) BAEREENET,

WEAEERER

(MEA (GREE) nE (EE5)
fE B AR El A x

pmom s o] 2p s | SEA | 2DBBTE) BRTFHARSRUMEA L
X o gEeE FEE| Lo ﬁw% oL L 5RE
A FH % % % % %
EfESES 2,100,0002,100,038| 513 —|  —| —| 513
CE1) MAALERGS, MEEREICTT 25HHEDEIS,
(F2) #EEE. SHHEEORMREISUIE T,
QEA GRER) NiE (881E5)
T A x
X 9 | # | EEeE| i | EEERE
% FH T
EfEEs | 5 EEEEE —| 300,000] 300,000] 2015/12/14
550 RS —| 200,000 200,000| 2015/12/21
560 BRI —| 600,000 600,000 2015/12/28
563 RIS —| 300,000] 299,999 2016/01/18
566 MRS —| 200,000 199.999| 2016/02/01
567 BRI —| 300,000 299,999| 2016/02/08
573 RS —| 200,000] 200,038 2016/03/07
R I~ 1 T O
e ® 2,100,000] 2, 100,038

(F) BAREIEET,
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(C)fiEERs (A—B) 4,090, 899, 982
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T4 - o200 (BANEE) 159, 1418, J—RU—b - N\« TUw R
TPV R01510 (BEAwYIHY) 99BH. I—KU—k - /N1 TUw R
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L7 O—R (BRHER) 998M. 940,/ T4FUF 4 - PIF - \A -
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FADTOP | XRF7 - T7 VR (BEHEERERSH) 59,7198, 1 IRK
JVETEFEYEESS o (BANEE) 9,949, J4 URRIVETSHNEY
J7 VR —FRHEEIZRE -53, 926, 540 T,

* MRS E O Y ORISR0, 056 T,
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HE BH20145%128108  E201581289H
15 E] E] 0
(A) BRI 299, 560F9
SPEVF]E 299, 560
(B) BiliEEssstE R A 1,226
D=t 597
iR A 1,823
(C)&HpistsE (A+B) 298, 334
(D) FifpiEEisRE 429,726
(E)Bi=EGRSE A 3,569, 799
(F)ENfSstEsRs 25, 549, 503
(G)&st (C+D+E+F) 22,707,764
RERREERE (G) 22,707, 764

CE1) MZEREEEF. —BEOORNMEERC TAEDERZVL. TEZ
TO356EFHmE LT, O 5HEERE U TIESNE T,

(£2) BNEFERTEE R, BIEREETALOERZVV. TAZ TED
SOldERE LT, LO2HEEFEE UTIEEINR T,
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